6 & 3 1 2 2 0 2 3 2 9 e 4 1 0 3

LIFE, ACCIDENT AND HEALTH COMPANIES/FRATERNAL BENEFIT SOCIETIES - ASSOCIATION EDITION

QUARTERLY STATEMENT

AS OF SEPTEMBER 30, 2023
OF THE CONDITION AND AFFAIRS OF THE

13-1935920

MASSMUTUAL ASCEND LIFE INSURANCE COMPANY

NAIC Company Code

63312 Employer’s ID Number

NAIC Group Code 0435 0435
(Current) (Prior)
Organized under the Laws of Ohio , State of Domicile or Port of Entry OH
Country of Domicile United States of America
Licensed as businesstype: Life. Accident and Health [ X ] Fraternal Benefit Societies [ |
Incorporated/Organized 12/29/1961 Commenced Business 08/13/1963
Cincinnati, OH, US 45202

191 Rosa Parks Street

(City or Town, State, Country and Zip Code)

Statutory Home Office
(Street and Number)

191 Rosa Parks Street

Main Administrative Office
Cincinnati, OH, US 45202

(Street and Number)

513-361-9000
(Area Code) (Telephone Number)

(City or Town, State, Country and Zip Code)

Post Office Box 5420

Cincinnali, OH, US 45201
(City or Town, State, Country and Zip Code)

Mail Address
(Street and Number or P.O. Box)

191 Rosa Parks Street

Primary Location of Books and Records

Cincinnati. OH. US 45202

(Street and Number)

513-361-9000
(Area Code) (Telephone Number)

(City or Town, State, Country and Zip Code)

www.massmutualascend.com

Internet Website Address

Robert Mayhew Earle || . 513-361-9077
(Name) (Area Code) (Telephone Number)
513-345-9484

Statutory Statement Contact

rearle@mmascend.com

(FAX Number)

(E-mail Address)

OFFICERS
President Mark Francis Muething Treasurer Brian Patrick Sponaugle
Secretary John Paul Gruber Appointed Actuary Isaac Cezar Hall
OTHER
Donna Marie Carrelli Michael Harrison Haney Dominic Lusean Blue #

DIRECTORS OR TRUSTEES
Elizabeth Ward Chicares

Susan Marie Cicco
Paul Anthony LaPiana

Dominic Lusean Blue

Roger William Crandall

Michael James O'Connor

Geolfrey James Craddock
Sears Andrew Merritt

Mark Francis Muething
Arthur William Wallace Il

Eric William Partlan

Ohio .
Hamilton 8

State of
County of

The officers of this reporting entity being duly sworn, each depose and say that they are the described officers of said reporting entity, and that on the reporting period stated above,
all of the herein described assets were the absolute property of the said reporting entity, free and clear from any liens or claims thereon, except as herein stated, and that this
statement, together with related exhibits, schedules and explanations therein contained, annexed or referred to, is a full and true statement of all the assets and liabilities and of the
condition and affairs of the said reporting entity as of the reporting period stated above, and of its income and deductions therefrom for the period ended, and have been completed
in accordance with the NAIC Annual Statement Instructions and Accounting Practices and Procedures manual except to the extent that: (1) state faw may differ; or, (2) that state
rules or regulations require differences in reporting not related to accounting practices and procedures, according to the best of their information, knowledge and belief,
respectively. Furthermore, the scope of this attestation by the described officers also includes the reigied corresponding electronic filing with the NAIC, when required, that is an

ctronic filing may be requested by various regulators in lieu of or in addition

apy (exce

Mark Francis Muething
President

Subscribed gnd swom 1o before me this
; ___November 2023

ex ormatting difgrences due to electronic filing) of the gnclo enl. The
‘E) the pncloged mant, .
{ s Jr N iy /—_— L
g X —F - ——

John Paul Gruber Brian Patrick Sponaugle
Secretary Treasurer

a. Is this an original filing? .. Yes[ X ] No[ ]

b. If no,
1. State the amendment number........

I

) day of

2. Datefiled ...
3. Number of pages attached............

R

# OFFICERS AND DIRECTORS WHO DID NOT OCCUPY THE INDICATED POSITION IN THE PREVIOUS ANNUAL STATEMENT

T I
! ty,
WLRLAL o

&

-
* s
n AL

',

",

sy,
"

.,

7 AN
i¥ = o
";.{:5" 91-?!“9“"

Kelly Buller
Notary Public, State of Ohio
My Commission Expires:
October 14, 2028



STATEMENT AS OF SEPTEMBER 30, 2023 OF THE MassMutual Ascend 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 oo e 34,600,405,499 |....oovieirinnirnicnin [ 34,600,405,499 |........... 33,331,904,289
2. Stocks:
2.1 Preferred STOCKS .....c.ciiiiiiiiieieieiiec sttt [eeeneeeinnens 206,602,749 ..o [ 206,602,749 |............... 184,968, 184
2.2 COMMON SEOCKS ...ttt ettt [oneeserennnanas 695,062,235 |.....cviveiiieienienienes [ 695,062,235 |................ 683,285,586
3. Mortgage loans on real estate:
BT FIISEHENS oot e 3,938,947 444 | o 3,938,947,444 |........... 3,088,813,560
3.2 Other than firSt IENS..........c.oviieieececececce et [re st eteten et renenene [eeeeenesesesneneseseenennsennnns |rereseeseseseenene s s seseeeenes [0 0
4. Real estate:
4.1 Properties occupied by the company (less $  ..coocoevveencciccinicee
ENCUMDIANCES) ...cveiiieieieieeie ettt esssns [ereteseantneneseeseretesnnntnnnes |otrtrenssieseseesent s nnsrenenes [oerebeieee st [0 T 0
4.2 Properties held for the production of income (less
S ENCUMDBIANCES) .vviiiiicieieieeeiieieieiees [ [ oo [V RN 0
4.3 Properties held for sale (less $ ..o,
ENCUMDIANCES) ....v.veieieiiieveveteeeees ettt tesesessesesesesesesesesessesesssesesesesesnnns [rsesesesesennenesenesueneseneene [eeeenenesensssnsesesennenenensnns |oeseseeseseseseensneseseesenens [0 0
5. Cash($ .roerrnen 9,194,298 ), cash equivalents
[C T 1,781,821,331 ) and short-term
investments ($  .......cooe.ee. 384,959,860 ) .....o.coooveieieeeee e
6. Contractloans (including $  ..ooviiiiiiicccciee
7. Derivatives
8. Otherinvested @ssets ..o
9. Receivables for SECUNtIES ............ccciiiiiiiiiiiiiiiic e
10. Securities lending reinvested collateral assets .
11.  Aggregate write-ins for invested assets ...........cccvviiiiiiii
12. Subtotals, cash and invested assets (LIN€S 110 11) ...cceveveeveeeeevevciercrceeeens freeeeeeees 44,092,923,958 |.......cooveeveereereen (V1 44 092,923,958 |.......... 41,690,381, 157
13. Title plantsless § ....ccoovviiiiiiiiiiics charged off (for Title insurers
(o121 172 OO U ST TREP FRE TSP REPTRTTOR ISR [0 0
14.  Investment income due and @CCTUET ............cccueururiiriueiernenireeeeeiseeeseeeieas [ 573,745,665 |......oveveererrniiiceines o 573,745,665 |................ 414,726,057
15.  Premiums and considerations:
15.1 Uncollected premiums and agents' balances in the course of collection |............ccccu... 962,415 |.ooovicen 33,591 [ 928,824 |.......cucve. 2,479,621
15.2 Deferred premiums, agents' balances and installments booked but
deferred and not yet due (including $ .........cccoccovviiiiiinne,
earned but unbilled PremiumS) ..........ccccvoveveiiiiueeeciieeeeece s [eeeeeeeenenenees 7,756,892 | 3,446,412 | 4,310,480 |.ccvcveviennne 5,262,831
15.3 Accrued retrospective premiums ($ ..o )and
contracts subject to redetermination ($ ........c.cccoeervrenrrnnnn PSSO L TR PR [0 0
16. Reinsurance:
16.1 Amounts recoverable from FEINSUIETS ..........c.coieueeeeeeeeeeeeeeeeeeeeeeees oo 7,249,757 |eeeerene 1,718,804 |.......co.cc....... 5,530,953 |..coooiiiiis 1,960,978
16.2 Funds held by or deposited with reinsured COMpPanNIes ............cccceuvvevvees oo [ e, [0 O 0
16.3 Other amounts receivable under reinsurance contracts .. 235,967,311 oo e 235,967,311 |...cooeee 247,110,241
17.  Amounts receivable relating to uninsured plans ............ccccoooeeiiniiniiniinicns feerieiiiien [ [ [0 T 0
18.1 Current federal and foreign income tax recoverable and interest thereon ... |....ccccccoenne 59,752,036 |....covveveveeeeeeeeeeeeeeeeee o 59,752,036 |....ccovennen 89,634,229
18.2 Net deferred tax asset .............cccoceeueee ..234,443,061 |.. 36,151,561 |.. . 198,291,500 |.. ... 12,205,814
19.  Guaranty funds receivable or 0N dePOSit ............cccceveveveveveeeeeceieieeeeeeees |reseeeeeeeeenenens 2,032,548 | oo o 2,032,548 |...cooovoe 2,079,536
20. Electronic data processing equipment and SOftWare .............ccccoeviviicicicns i [ [ [0 O 0
21. Furniture and equipment, including health care delivery assets
(B s )OS STSOUSRUTSOPUSTPI WUPRRPRTRPRINt 5,115,543 | 5,115,543 | [V RN 0
22. Net adjustment in assets and liabilities due to foreign exchange rates ......... | s o [0 0
23. Receivables from parent, subsidiaries and affiliates ................ccccooeevvevvieeies foorevienneiieinns 815,323 o v 815,323 .o 43,006
24. Health care ($ ...ccocvrvvevccciriiecceae ) and other amounts receivable ...... |- [ [ (O O 0
25.  Aggregate write-ins for other than invested assets ..........cccoceeveieeueeeeeieeeens freeeeierinenes 366,192,209 |...oovvrienne. 8,169,679 |.......cco.ce. 358,022,530 |......c......... 253,459,195
26. Total assets excluding Separate Accounts, Segregated Accounts and
Protected Cell Accounts (LINES 1210 25) ......c.cucuvvieiveuereiiiieecieieiee e feeeeeses 45,586,956,718 |.......ccocvnve 54,635,590 |.......... 45,532,321,128 |.......... 42,779,342 ,665
27. From Separate Accounts, Segregated Accounts and Protected Cell
AACCOUNES ...ttt e s eenenens [ernsnnnininnenes 281,258,573 | o 281,258,573 |.covvcenee 103,698,994
28. Total (Lines 26 and 27) 45,868,215,291 54,635,590 45,813,579,701 42,883,041,659
DETAILS OF WRITE-INS
1101.
1102.
1103.
1198. Summary of remaining write-ins for Line 11 from overflow page .............c.cc.. |reeeeeeennnnnsseeeens (O O (O O (1 0
1199. Totals (Lines 1101 through 1103 plus 1198)(Line 11 above) 0 0 0 0
2501. Company-owned life iNSUFANCE ......ccooivivevevieiiieeeieeeie et oo 225 584,267 .o oo, 225 544,267
2502. Admitted Disallowed IMR ..o [ 100,822,688 |.......cooveeeeeerrrieieenns [rerereeieinens 100,822,688
2503. Accrued contractual fee inCOME ... [ 31,393,575 i [ 31,393,575
2598. Summary of remaining write-ins for Line 25 from overflow page ..8,431,679 |... ..8,169,679 |... 262,000 |...
2599. Totals (Lines 2501 through 2503 plus 2598)(Line 25 above) 366,192,209 8,169,679 358,022,530 253,459,195




STATEMENT AS OF SEPTEMBER 30, 2023 OF THE MassMutual Ascend Life Insurance Company

LIABILITIES, SURPLUS AND OTHER FUNDS

Current
Statement Date

2
December 31
Prior Year

1. Aggregate reserve for life contracts $ .......... 28,563,576,082 1€SS $ oveeeveeeieeeeeeeeeeenne included in Line 6.3
(including $ v 529,934 Modco Reserve) 28,563,576,082 |.......... 24,259,873,748
2. Aggregate reserve for accident and health contracts (including $ 52,226,189 |..ccoooverinnne 50,510,234
3. Liability for deposit-type contracts (including $  ...cccoeovvvvvvnricicccene MOACO RESEIVE).......cvveveecieieiiieieieieeeeeseieieis e 792,307,740 |....ooconvee 779,823,617
4. Contract claims:
B LR e bbb b bbb bbb bbb et st ns [eren s 147,422,158 |................ 140,168,179
4.2 ACCIAENE ANA NBAIN ......cvoeeee ettt ettt et 601,865 |...ccvvvecnnne 390,642
5. Policyholders’ dividends/refunds to members $ due
BN UNPAIA ....ooeeveeiieee ettt ettt ete et eae et et e et ese s et e s ebeseesess et ese st ese et esessebe s ebessebens et essstesseseseesebe s eteasebensetenseseseesenssseresaetessans [sereeseneetenentenentesentetennete|oreueeenet et enens 0
6. Provision for policyholders’ dividends, refunds to members and coupons payable in following calendar year - estimated
amounts:
6.1 Policyholders’ dividends and refunds to members apportioned for payment (including $
IMIOACO) .ttt bbbt bbb bbbt
6.2 Policyholders’ dividends and refunds to members not yet apportioned (including $ Modco) ...
6.3 Coupons and similar benefits (including $  ..oooveveieiiicicee. Modco) ...
7. Amount provisionally held for deferred dividend policies not included in Line 6
8. Premiums and annuity considerations for life and accident and health contracts received in advance less
[ discount; including $  ...eeeeeiiiee 24,300 accident and health premiums ..........cccoooeveveces foeerereeeeeeennennnns 187,576 |.ooveee 165,594
9. 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 14,213,374
9.4 INtErest MaNTENANCE RESEIVE ............c.cvevevieieieieeieieteteteteaee et et ettt es e e et st st esesesessse s et st et et esesesessss s ssasssesesessssssesssasasasesesnns [eoesenenensesesssesesenensnsnennans |oenessssnaeannens 93,254,039
10. Commissions to agents due or accrued-life and annuity contracts $ ...4,752,179 |, accident and health
LU and deposit-type contract funds $
11.  Commissions and expense allowances payable on reinsurance assumed
12.  General expenses due Or aCCIUEA ............cceevueeiiieniienieenieeieere e snee e
13. Transfers to Separate Accounts due or accrued (net) (including $
allowances recognized in reserves, net of reinsured allowances)
14. Taxes, licenses and fees due or accrued, excluding federal income taxes
15.1 Current federal and foreign income taxes, including $
15.2 Net deferred tax liability
16. Unearned investment income
17.  Amounts withheld or retained by reporting entity as agent or trustee ..
18.  Amounts held for agents' account, including $ .....cccccvvvvrennee 848, 960 agents credit balances
19. Remittances and items not allocated
20. Net adjustment in assets and liabilities due to foreign exchange rates
21. Liability for benefits for employees and agents if not included above
22. Borrowed money $ ... and interest thereon $
23. Dividends to stockholders declared and unpaid
24. Miscellaneous liabilities:
24.071 ASSEt VAIUGLION FESEIVE ........uiiiiii e oo e e e e s e e e e e e e e e e e e e e e e e e eeans
24.02 Reinsurance in unauthorized and certified ($ ........cccoveeireiinninnnene. ) companies
24.03 Funds held under reinsurance treaties with unauthorized and certified ($ ) reinsurers . 10,643,936,409 |... .12,677,297,503
24.04 Payable to parent, subsidiaries and affiliates ................cccceuiieiiiiiiiiieteiceeeee ettt ea et eses s e s e 207,068 |... ...1,957,201
2405 Drafts OULSTANMING ... .eoeeiieeii ittt ettt a e e e st e e st e es e e eae e st e s e eas e easeeaeeensees e e eseeemeesee s e enseenseanseenseenseans [oreeinneiaesiae e e e s e e s aesaesns [oaeeeeesee st e s
24.06 Liability for amounts held under uninsured plans ....
24.07 Funds held under coinsurance
24.08 Derivatives ...........cccc.....
24.09 Payable for securities ......
24.10 Payable for securities lending
24.11 Capital NoteS $ ..c.vvvevveveereiicciecs
25. Aggregate write-ins for liabilities 628,132,403 236,402,971
26. Total liabilities excluding Separate Accounts business (Lines 1 to 25) 42,420,964 ,406 39,946,759,827
27. From Separate Accounts Statement 281,258,573 |..cveee. 103,698,994
28. Total liabilities (Lines 26 and 27) 42,702,222,979 40,050,458,821
29. Common capital stock 1,507,500 |.oovoeeee 1,507,500
30. Preferred capital stock
31. Aggregate write-ins for other than special surplus funds
32. Surplus notes
33. Gross paid in and contributed surplus
34. Aggregate write-ins for special surplus funds ...
35. Unassigned funds (surplus)
36. Less treasury stock, at cost:
36.1 shares common (value included in Line 29 $
36.2 shares preferred (value included in Line 30 $
37.  Surplus (Total Lines 31+32+33+34+35-36) (including $ 3,109,849,222 2,831,075,338
38. Totals of Lines 29, 30 and 37 3,111,356,722 2,832,582,838
39. Totals of Lines 28 and 38 (Page 2, Line 28, Col. 3) 45,813,579,701 42,883,041,659
DETAILS OF WRITE-INS
2501. Liability for funds held as collateral 579,697,318 |................ 209,544,587
2502. Unclaimed property ... 29,622,345 |... . 23,267,792
2503.  ACCOUNTS PAYADTE .ottt nn s s snesenesesenennsssnnesens foosenenneneneens 18,812, T40 [eoiii 3,590,592
2598. Summary of remaining write-ins for Line 25 from OVErflOW PAJE .......coiiiiiiiiiiiiiiiiite sttt oo O RN 0
2599. Totals (Lines 2501 through 2503 plus 2598)(Line 25 above) 628,132,403 236,402,971
3101.
3102.
3103, e
3198. Summary of remaining write-ins for Line 31 from overflow page ....
3199. Totals (Lines 3101 through 3103 plus 3198)(Line 31 above)
3401. Admitted Disallowed IMR
3402.
3403.
3498. Summary of remaining write-ins for Line 34 from overflow page ....
3499. Totals (Lines 3401 through 3403 plus 3498)(Line 34 above) 100,822,688 0




STATEMENT AS OF SEPTEMBER 30, 2023 OF THE MassMutual Ascend Life Insurance Company

SUMMARY OF OPERATIONS

2 3
Current Year Prior Year Prior Year Ended
To Date To Date December 31
1. Premiums and annuity considerations for life and accident and health contracts ..............cccoeeeeenc oo 6,237,052,163 |.......... (9,645,640,535)|.......... (7,198,257,952)
2. Considerations for supplementary contracts with life contingencies..............cooeiiiieiinenenneeeeie e e [ 0
3. Netinvestment INCOME ..o ..1,200,637,020 |.. ..1,018,987,195
4.  Amortization of Interest Maintenance RESErVe (IMR) ..........ccccovoveveveueueeeeceeieieetetesee e ssna oo eeeeeennens 9,223,239 |.. ... 36,421,280
5. Separate Accounts net gain from operations excluding unrealized gains Or l0SSES ...........ccoooevreenveenforniiiii e 0
6. Commissions and expense allowances on reiNSUrance CeAed ............oovovrvevrviveuereueeeeeeeeeieereseseeesens e 83,323,417 |................430,387,013 |.....cocne.. 496,787,124
7. Reserve adjustments on reinSUranCe CEARM ...........oiiiiiiiiiriiiiiiiie et sre e e e [eie e [
8. Miscellaneous Income:
8.1 Income from fees associated with investment management, administration and contract
guarantees from SeParate ACCOUNES..........ccuiiiiiiiiiieeee ettt ees [oeme e e et e e e e saeaene [oeeseseseee e e e e e eenaee [oeeeeeeeeeeeee e e e 0
8.2 Charges and fees for deposit-type CONTACES ...........c.ceerieieiereeeeeececceie et [ree e 9,990,766 |.....ccceovuveeene 3,393,728 |..covvene 4,705,776
8.3 Aggregate write-ins for miscellaneous income .. 33,783,463 30,959,931 43,057,256
9. Totals (Lines 110 8.3) ...cevvveiiiiiiciecieeeeee 7,574,010,068 (8,386,569,174) (5,598,299,321)
10, Death DENEFIS ..ottt e 10,720,241 14,965,037 19,313,347
11.  Matured endowments (excluding guaranteed annual pure eNAOWMENLS) ...........cccvevvevevereuereeneerenens frerereeeeeeeenenens 8,601,120 |.. ... 14,853,330 |.. ... 22,540,278
12, ANNUILY DENETIS ...ttt sttt e 533,372,221 |.coinee. 317,483,335 |...cooene 460,170,085
13. Disability benefits and benefits under accident and health CONracts ...............ccceueueveeieiiveieveierevceeens oo 3,205,343 .o 2,821,929 | 3,804,204
14. Coupons, guaranteed annual pure endowments and similar bENEfits ............coovveiiiiiiiiniiinnenen e [ [ 0
15.  Surrender benefits and withdrawals for life contracts ...........c.c....... .1,057,810,599 .1,460,476,453
ST € o T o T oo T g 1Y7=Y 1 o] o ISR AR RURPRPO | R KOO URP RO 0
17. Interest and adjustments on contract or deposit-type contract funds ...............cccceeevevevevevivereveeienns 108,030,272 |..cccveennee 142,273,578
18. Payments on supplementary contracts with life contingencies .............. (1,213) | (1,213)
19. Increase in aggregate reserves for life and accident and health contracts 4,305,418,289 (10,720,490,602) (8,743,882,548)
20.  Totals (LINES 1010 19) ..ottt n e | 6,732,477,402 |.......... (9,204,527,313)|.......... (6,635,305,816)
21. Commissions on premiums, annuity considerations, and deposit-type contract funds (direct
DUSINESS ONIY) ...ttt bbb bbb bbbt bbbt bbbt bbb b nre e
22. Commissions and expense allowances on reinsurance assumed .
23. General insurance expenses and fraternal expenses .................
24. Insurance taxes, licenses and fees, excluding federal income taxes .
25. Increase in loading on deferred and uncollected premiums ...........
26. Net transfers to or (from) Separate Accounts net of reinsurance
27. Aggregate write-ins for deductions .... 0 319,161,240 319,161,240
28.  Totals (LINES 20 10 27) ..ueuiuieiieieieie ettt ettt ettt 7,338,377,656 (8,621,453,481) (5,802,473,964)
29. Net gain from operations before dividends to policyholders and federal income taxes (Line 9 minus
LINE 28) .t 235,632,412 | 234,884,307 |.covennnne 204,174,643
30. Dividends to policyholders and refunds to members 5,893 6,908 10,069
31. Net gain from operations after dividends to policyholders, refunds to members and before federal
income taxes (Line 29 MiNUS LINE 30) ........ccceviieiueueriiiiiisiieieieise et sssesese s essese b sss s s ses s [ecsceseesnacea 235,626,519 |..ccooeeeneee 234,877,399 ... 204,164,574
32. Federal and foreign income taxes incurred (excluding tax on capital gains) ..........ccccccoeveveueverevennnnee. 162,704,841 (70,555,546) 13,603,479
33. Net gain from operations after dividends to policyholders, refunds to members and federal income
taxes and before realized capital gains or (losses) (Line 31 MiNUS LiNe 32) ......c.covoveueuerereiieneaeaens foreeeeeciceeens 72,921,678 |.cooeeneee 305,432,945 |.............. 190,561,095
34. Net realized capital gains (losses) (excluding gains (losses) transferred to the IMR) less capital
gainstaxof § ..o 38,950,776 (excluding taxes of $  ...cocceeeenne (49,138,269)
tranSTErred 10 the IMR) .........coovieceeee ettt ee et e ettt s e ssa st s s e ses et s et esensssetesesenenssaesesesennanen (121,224,803) (3,447,387) (32,534, 189)
35.  Netincome (LiNe 33 PIUS LINE 34) .....c.cucuiuiieiieieeietceeee ettt et (48,303, 125) 301,985,558 158,026,906
CAPITAL AND SURPLUS ACCOUNT
36. Capital and surplus, DeCember 31, PriOT YT ...........cocccurueueeeeeeceeeeeeeeeeeceeeeeeeseeeeeaeseeeseeessassesesenenas 2,832,582,838 2,878,120,622 2,878,120,622
37, NetinCOME (LINE 35) ..ottt et (48,303,125) ..o 301,985,588 |............... 158,026,906
38. Change in net unrealized capital gains (losses) less capital gains tax of $ .(275,518) ..138,718,228 |.. (283,324,087)|.. (200,664,475)
39. Change in net unrealized foreign exchange capital gain (I0SS) ..........cccceoeeevevevererereeeeeeeee e e cee (6,610,316) oo s 8,817,141
40. Change in net deferred iNCOME tAX .......cccoovoveveveveececieecie ettt senenas ..159,735,226 |.. (146,066,600)|.. .-(33,120,202)
41.  Change in nonadmitted @SSEtS ..........ccceeueiriririeieieieeeee e ..(22,732,883)].. ...(1,100,859)]|.. ... (4,655,490)
42. Change in liability for reinsurance in unauthorized and certified COMPANIES .........cceeiieriierieiieiees feori [ [
43. Change in reserve on account of change in valuation basis, (inCrease) or deCrease ...............o.oveevecdreeeeeeeieiisseceeies e [ 236,182,404
44, Change in asset Valuation MESEIVE ............coiuiiiiiiiiaieee ettt e e e e e e e
45.  Change in treasury StOCK ...........coceeiieiiiiiiniiiie e
46. Surplus (contributed to) withdrawn from Separate Accounts during period ..
47. Other changes in surplus in Separate Accounts Statement .............cooooieiiiiiiieieeeeeeee e
48.  Change iN SUMPIUS NOTES .....couuiiuiiiiieeiieeie ettt ettt et e e st e e st e e s e e e e e ae e s e enseeneeeneens
49. Cumulative effect of changes in accounting PrinCIpIES ...........cooiiiiriiiiiiii e
50. Capital changes:
50.1 Paid iN ..o
50.2 Transferred from surplus (Stock Dividend) ..
50.3 Transferred t0 SUMPIUS ..........oiiiiiiiiie ettt e b e et e e s e e eneesaeesaeenneeneennens
51.  Surplus adjustment:
511 PAI N ottt ettt ettt nneee e
51.2 Transferred to capital (Stock Dividend)
51.3 Transferred from capital ...........cccccoveeereenene
51.4 Change in surplus as a result of FeINSUrANCE ..........cc.ooiiiiiiiiiiieeieeeeee e e
52.  Dividends t0 STOCKNOIAETS ............ccoiiiiiiii i
53. Aggregate write-ins for gains and losses in surplus 22,651,052
54. Net change in capital and surplus for the year (Lines 37 through 53) ..........ccccceeeeeveiiiivciererieeeeeeeee 278,773,884 (91,302,813) (45,537,784)
55. Capital and surplus, as of statement date (Lines 36 + 54) 3,111,356,722 2,786,817,809 2,832,582 ,838
DETAILS OF WRITE-INS
08.301. Contractual rider fE6 INCOME .....cocooiiiovoeieieicc et 26,300,906 |................. 26,057,095 |......ocoe.. 36,447,215
08.302. Interest on company—owned life INSUFANCE .......c.c.couiviiieiiiieeeeeccce e 6,881,480 |....ccocvene. 4,487,061 |...cooevene 6,015,989
08.303. Reinsurance eXperience refUnd ..ot nseeen
08.398. Summary of remaining write-ins for Line 8.3 from overflow page ..........c.ccoveieeneiiinic e
08.399. Totals (Lines 08.301 through 08.303 plus 08.398) (Line 8.3 above)
2701. Amortization of ceding commission ..
2702. Reinsurance fee
2703, s
2798. Summary of remaining write-ins for Line 27 from overflow page ..........ccocevieiiiiiniiiiie e
2799. Totals (Lines 2701 through 2703 plus 2798)(Line 27 above)
5301. Correction of error, net of 1aX ..o
L3010 OSSO USRS PRRR SRR RRURTI ROTPRPOTOPRRRPPTOTUPPPRTOPRRRPRPT AN
5303. ...
5398. Summary of remaining write-ins for Line 53 from oVerflow PAge .............ccceveeeveieieiereeeeieeeeeeeeieeveesd|eeeee s [0 [0 0
5399. Totals (Lines 5301 through 5303 plus 5398)(Line 53 above) 22,651,052 0 0
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CASH FLOW

-

10.
1.

12.

13.

14.
15.

16.

17.

18.
19.

© ® N o o > w0 D

Cash from Operations

Premiums collected net of reinsurance

Net investment income

Miscellaneous income

Total (Lines 1 to 3)

Benefit and loss related payments

Net transfers to Separate Accounts, Segregated Accounts and Protected Cell Accounts

Commissions, expenses paid and aggregate write-ins for deductions

Dividends paid to policyholders

Federal and foreign income taxes paid (recovered) net of $

gains (losses)

Total (Lines 5 through 9)

Net cash from operations (Line 4 minus Line 10)

Cash from Investments
Proceeds from investments sold, matured or repaid:

12.1 Bonds

12.2 Stocks

12.3 Mortgage loans ....
12.4 Real estate

12.5 Other invested assets

12.6 Net gains or (losses) on cash, cash equivalents and short-term investments

12.7 Miscellaneous proceeds
12.8 Total investment proceeds (LINES 12.1 10 12.7) ....ociuiiiiiiiiiiiiie e
Cost of investments acquired (long-term only):

13.1 Bonds

13.2 Stocks

13.3 Mortgage loans
13.4 Real estate

13.5 Other invested assets

13.6 Miscellaneous applications

13.7 Total investments acquired (Lines 13.1 to 13.6)

Net increase (or decrease) in contract loans and premium notes

Net cash from investments (Line 12.8 minus Line 13.7 and Line 14)

Cash from Financing and Miscellaneous Sources
Cash provided (applied):

16.1 Surplus notes, capital notes

16.2 Capital and paid in surplus, less treasury stock

16.3 Borrowed funds

16.4 Net deposits on deposit-type contracts and other insurance liabilities

16.5 Dividends to stockholders

16.6 Other cash provided (applied)

Net cash from financing and miscellaneous sources (Line 16.1 through Line 16.4 minus Line 16.5
plus Line 16.6)

RECONCILIATION OF CASH, CASH EQUIVALENTS AND SHORT-TERM INVESTMENTS
Net change in cash, cash equivalents and short-term investments (Line 11, plus Lines 15 and 17) .
Cash, cash equivalents and short-term investments:

19.1 Beginning of year

19.2 End of period (Line 18 plus Line 19.1)

Curre;t Year PriorzYear Prior Ye::lr Ended

To Date To Date December 31
............ 6,240,234 ,477 |............ 4,344,530,308 |............ 6,877,594,339
............ 1,394,594,068 |................934,840,306 |............ 1,244,917 ,697
119,962,738 463,076,078 540,147,485
7,754,791,283 5,742,446,692 8,662,659,521
............ 2,301,564,412 |........... 1,778,511,350 |............2,266,789,240
................................. 0 [ (119,249,629)................(22,047,053)
................ 417,716,273 |................393,943,452 |.............. 551,485,249
.......................... 5,893 | 8,908 | 10,069
122,635,155 158,384,423 103,798,463
2,841,921,733 2,211,596,504 2,900,035,968
4,912,869,550 3,530,850, 188 5,762,623,553

.13,307,590,235 |..
... 11,935,958 |.
..463,265,300 |..

... 14,058,518,365
... 18,218,012
..537,024,492

................................. 0 [0 o0
................. 95,276,964 |.............. 161,680,185 |...............274,007,827
................................. 0 [0 o (88, 759)
13,763,081 0 (22,325,520)

............ 7,589,131,337 |......... 13,944,471,678 |.......... 14,865,354 417
............ 8,363,729,918 |.......... 15,085,159,489 |.......... 16,364,817,270
................ 147,878,138 |................. 87,342,179 |................109,234 027
............ 1,399,495,320 |............ 1,023,991,481 |............ 1,107,745,261
................................. 0 [0 o0
................ 178,331,364 |............... 181,353,506 |................300,895,779
332,436,222 510,175,695 673,935,708
10,421,870,962 16,888,022, 350 18,556,628,045
(1,392,516) (32,178,334) (32,719,274)
(2,831,347,109) (2,911,372,338) (3,658,554,354)
................................. 0 [0 il 0
................................. 0 [0 o0
................................. 0 [0 o0
.............. (110,012,460)|................. 93,044,753 |................. 50,372,894
................................. 0 [0 o0
(1,786,771,448) (913,095,672) (1,172,085,403)
(1,896,783,908) (820,050,919) (1,121,712,509)
................ 184,738,533 |.............(200,573,069) ................982, 356,690
............ 1,991,236,956 |............1,008,880,265 |............ 1,008,880,265
2,175,975,489 808,307,196 1,991,236,956

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

20.0001.
20.0002.
20.0003.
20.0004.
20.0005.
20.0006.
20.0007.

Bond conversions and refinancing
Common stock conversions
Bonds transferred to other invested assets
Other invested assets transferred to bonds
Net investment income payment-in-kind for bonds
Preferred stock conversions
Bonds transferred to mortgage loans

................ 201,620,953
33,929,814

14,387,705
442,451

... 18,565,573 |..
... 15,499,684 |.
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EXHIBIT 1

DIRECT PREMIUMS AND DEPOSIT-TYPE CONTRACTS

Currer11t Year Prior2Year Prior Yezr Ended
To Date To Date December 31

1o INAUSEIEL TR ...t ettt et 0

2. Ordinary life INSUFAINCE .........cueviiiiieiietetiiiiiteceete ettt ss st be bt se s bbb ss st be s s st sese s s snsnseses s [ensennscseeenes 12,925,215 | 19,617,177 | 24,857,140

3. Ordinary individual BNNUITIES .........c.ceiiiiiririeieieieitre sttt e sse s s 6,456,241,904 |........... 4,852,501,625 |............ 7,344,903, 146

L O =Y [ 11 (S (e e TU o R= TaTe I Tt [V o U Y RSP R KRN 0

5. GroUP lifE INSUIANCE .....coviiiiieiieiieeiieeee ettt ettt ettt e st e eseesaeesaeeseesseesseessesnsesseesssenssenseenseeefoeerseeite st e et e sresieesinesiees [reeiresinesieesteesnesinesnesnees [ereetesr e st ee e sae e 0

6. GIOUD GNNUILIES .....cvvvieeeeeeeeeeetetcecees e et ettt eeees s esessaetetesessss s esessseteseseessss et esstetesesesnanesasssssesesesesnsnasafeesesesensennnnes 4,353,119 | 3,597,555 |...cooviee 5,079,281

To A G H = GIOUD oo e 52,961 [ 51,025 [ 73,886

8. A & H-credit (Group and iNIVIAUAI) ..........coiiiiiiii e e eee[eree e [eeee e 0

9. A H = OB e e 3,586,396 |.....ccoevunnne 3,818,856 |.......cccceuee 4,930,620
10.  Aggregate of all Other liNES Of DUSINESS .......coviioieieieieieieccsieieie et [OOSR [0 U 0
11, Subtotal (Lines 1 through 10) .........cccciiiiiiiiiiiiiieiiieieie it 6,477,159,595 |.......... 4,879,586,238 |............ 7,379,844,073
12.  Fraternal (Fraternal Benefit SOCIEHES ONIY) ....c..oeiiiiiiiiiiieecee e e [ [ 0
13, Subtotal (LINes 11 throUgh 12) .........cciuiiiiiiiiiiieiiiieie e e 6,477,159,595 |.......... 4,879,586,238 |............ 7,379,844,073
14, DEPOSIt-LYPE CONFACES ......cveviririeieiieieieieieiee ettt se e s s esesese e e e ssesens [eeeeseneeenenene 14,820,355 |...coovveee 7,476,578 |.....coeveneee 9,164,370
15. Total (Lines 13 and 14) 6,491,979,950 4,887,062,816 7,389,008,443

DETAILS OF WRITE-INS

00 OO RO SRR RO EOPRPERRPRY
0 OO KOOSR RPN
00 O SOOI RSOOSR RO EOSTRERRPRY
1098.  Summary of remaining write-ins for Line 10 from oOVerflow PAgE ...........ccocvvviiieueueriiininirirsieeieeese s [OOSR [0 U 0
1099. Totals (Lines 1001 through 1003 plus 1098)(Line 10 above) 0 0 0




STATEMENT AS OF SEPTEMBER 30, 2023 OF THE MassMutual Ascend Life Insurance Company

NOTES TO FINANCIAL STATEMENTS

Note 1 — Summary of Significant Accounting Policies

A

Accounting Practices

The financial statements of the MassMutual Ascend Life Insurance Company (“MMALIC” or “the Company”) are presented on the basis of

accounting practices prescribed or permitted by the Ohio Department of Insurance. The Company was formerly known as Great American
Life Insurance Company.

The Ohio Department of Insurance recognizes only statutory accounting practices prescribed or permitted by the State of Ohio for
determining and reporting the financial condition and results of operations of an insurance company, for determining its solvency under the
Ohio Insurance Law. The National Association of Insurance Commissioners’ (“NAIC”) Accounting Practices and Procedures Manual has
been adopted as a component of prescribed or permitted practices by the State of Ohio.

In 2021 the Ohio Department of Insurance promulgated Ohio Administrative Code Section 3901-1-67, Alternative Derivative and Reserve
Accounting Practices (OAC 3901-1-67), which constitutes a prescribed practice as contemplated by the NAIC SAP. The prescribed practice
allows Ohio-domiciled insurance companies to utilize certain alternative derivative and reserve accounting practices for eligible derivative
instruments and indexed products, respectively, in order to better align the measurement of indexed product reserves and the derivatives
that hedge them. Effective January 1, 2022, the Company elected to apply OAC 3901-1-67 to its derivative instruments hedging equity
indexed annuity products and equity indexed reserve liabilities.

A reconciliation of the Company’s net income and capital and surplus between NAIC SAP and practices prescribed and permitted by the
State of Ohio is shown below:

Net Income SSAP # F/SPage F/SlLine# 09/30/2023 12/31/2022
(1) State basis XXX XXX XXX $ (48,303,125) $ 158,026,906
(2) State prescribed practices that increase/(decrease) NAIC SAP XXX XXX XXX
OAC 3901-1-67:
Derivative instruments 86 4 7,3 (10,015,501) (26,420,295)
Reserves for fixed indexed annuities 51 4 1,19 145,761,880 (187,982,067)
Tax impact 101 4 18.2, 32 423,232 381,717
(3) State permitted practices that increase/(decrease) NAIC SAP XXX XXX XXX - -
(4) NAIC SAP (1-2-3=4) XXX XXX XXX $ (184,472,736) $ 372,047,552
Surplus
(5) Statutory surplus state basis XXX XXX XXX $ 3,111,356,722  $2,832,582,838
(6) State prescribed practices that increase/(decrease) NAIC SAP
OAC 3901-1-67:
Derivative instruments 86 2,4 7,3 (299,999,423) (39,219,472)
Reserves for fixed indexed annuities 51 3,4 1,19 193,962,217 48,200,337
Tax impact 101 2,4 18.2, 32 37,247,983 13,094,188
(7) State permitted practices that increase/(decrease) NAIC SAP XXX XXX XXX - -
(8) NAIC SAP (5-6-7=8) XXX XXX XXX $ 3,180,145945 $2,810,507,785

B, C & D — No significant changes.

Note 2 — Accounting Changes and Corrections of Errors

There were no changes that were considered significant to the Company, except for the following.

Effective January 1, 2022, the Company elected to apply OAC 3901-1-67 to its derivative instruments hedging equity indexed annuity products
and equity indexed annuity reserve liabilities. Under OAC 3901-1-67, derivative instruments will be carried on the statutory balance sheet at
amortized cost with the initial hedge cost amortized over the term and asset payoffs realized at the end of the term being reported through net
investment income rather than derivative instruments being carried at fair value with asset payoffs realized over the term through change in net
unrealized capital gains and losses. Additionally, the cash surrender value reserves for equity indexed annuity products will only reflect index
interest credits at the end of the crediting term as compared to partial index interest credits accumulating throughout the crediting term in increase
in aggregate reserves for life and accident and health contracts. As a result of the Company’s election to apply OAC 3901-1-67 as of January 1,
2022, total statutory admitted assets decreased $393,568,270, total statutory liabilities decreased $236,182,404 and total statutory capital and
surplus decreased $157,385,866. The following table summarizes the components of the total decrease in statutory surplus:

Change in fixed indexed annuity reserves $ 236,182,404
Change in net deferred income tax 60,798,989
Derivatives instruments (454,367,259)

Total decrease in statutory surplus $ (157,385,866)

Note 3 — Business Combinations and Goodwill

Not applicable.

Note 4 — Discontinued Operations

Not applicable.

Note 5 — Investments

A, B & C — No significant changes.
D. Loan-Backed Securities

(1) The Company uses dealer-modeled prepayment assumptions for mortgage-backed and asset-backed securities at the date of
purchase to determine the effective yields; significant changes in estimated cash flows from the original purchase assumptions are
accounted for on a prospective basis.

(2) The Company does not currently hold any aggregate loan-backed securities with a recognized other-than-temporary impairment
(“OTTI") in which the Company has the intent to sell or the inability or lack of intent to retain the investment in the security for a period
of time to recover the amortized cost basis.
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NOTES TO FINANCIAL STATEMENTS

@)

The following table shows each security with a credit-related OTTI charge recognized during the period:

Present Value OTTI Charge

Amortized Cost of Projected Recognized in Amortized Cost Fair Value at Date
CUSIP Before OTTI Cash Flow s Income Statement After OTTI Time of OTTI Reported
00176BAMS $ 202,546 $ 110,277 $ 92,269 $ 110,277 $ 116,065 03/31/2023
001406AA5 1,763,035 1,274,229 488,807 1,274,229 1,285,767 03/31/2023
26827EAC9 9,193,316 4,723,119 4,470,196 4,723,119 6,207,776 03/31/2023
3622EAAA8 3,756,795 3,647,858 108,936 3,647,858 3,611,452 03/31/2023
61751DAE4 1,645,601 1,578,836 66,764 1,578,836 1,967,072 03/31/2023
617526AD0 2,356,207 2,115,198 241,009 2,115,198 2,354,557 03/31/2023
86358RXZ5 421,445 412,256 9,189 412,256 413,530 03/31/2023
05951KAN3 622,182 623,350 (1,169) 623,350 601,336 03/31/2023
059522AU6 2,269,369 2,102,631 166,738 2,102,631 2,176,835 03/31/2023
12628LAD2 785,041 763,053 21,988 763,053 660,429 03/31/2023
12667F4N2 2,210,900 2,186,739 24,161 2,186,739 2,182,686 03/31/2023
12667F5E1 1,062,067 1,059,207 2,860 1,059,207 995,081 03/31/2023
12668APC3 896,073 883,009 13,065 883,009 857,687 03/31/2023
17307GED6 1,409,643 1,393,308 16,335 1,393,308 1,455,502 03/31/2023
17309BAB3 220,495 214,662 5,834 214,662 195,222 03/31/2023
32051GSQ9 1,814,597 1,786,038 28,559 1,786,038 1,836,075 03/31/2023
32051GT70 663,419 662,609 810 662,609 596,313 03/31/2023
46627MAD9 589,002 581,089 7,914 581,089 518,389 03/31/2023
46627MEJ2 1,138,638 1,136,631 2,006 1,136,631 957,220 03/31/2023
59020UW43 223,543 223,584 (41) 223,584 245,108 03/31/2023
643529AC4 537,761 506,075 31,686 506,075 563,770 03/31/2023
74923GAC7 1,432,936 1,431,302 1,634 1,431,302 1,521,208 03/31/2023
74923HAQ4 538,028 538,123 (95) 538,123 480,166 03/31/2023
74928RABO0 248,088 241,996 6,091 241,996 266,975 03/31/2023
74928XBB6 4,436,827 3,886,418 550,409 3,886,418 4,352,809 03/31/2023
75115BAC3 1,010,823 1,015,108 (4,285) 1,015,108 1,087,275 03/31/2023
75115DAA3 195,780 193,598 2,183 193,598 182,546 03/31/2023
761118BU1 717,506 688,322 29,183 688,322 756,457 03/31/2023
761118FM5 2,089,659 1,852,770 236,889 1,852,770 1,945,475 03/31/2023
761118GS1 1,139,848 1,138,816 1,032 1,138,816 1,041,063 03/31/2023
761118SC3 1,581,486 1,581,588 (103) 1,681,588 1,360,351 03/31/2023
761118UG1 506,268 503,201 3,067 503,201 428,316 03/31/2023
76112BNV8 4,707,569 4,708,889 (1,320) 4,708,889 4,941,288 03/31/2023
855541AC2 854,276 851,419 2,857 851,419 808,830 03/31/2023
863579J90 344,828 339,476 5,352 339,476 355,595 03/31/2023
86360BAG3 1,782,553 1,688,545 94,008 1,688,545 1,858,413 03/31/2023
86360BAJ7 684,793 671,937 12,855 671,937 700,892 03/31/2023
87222EAB4 838,918 811,788 27,130 811,788 736,793 03/31/2023
87222EAC2 971,562 933,068 38,494 933,068 795,832 03/31/2023
45660LCK3 2,673,423 2,598,842 74,581 2,598,842 2,689,571 03/31/2023
939336X99 1,829,627 1,670,689 158,938 1,670,689 1,792,660 03/31/2023
05949CHM1 768,548 755,812 12,736 755,812 773,623 03/31/2023
05949CKX3 1,213,201 1,188,146 25,055 1,188,146 1,243,199 03/31/2023
05990HATO 934,146 930,177 3,969 930,177 940,458 03/31/2023
073880AD8 1,121,205 1,122,339 (1,134) 1,122,339 1,064,409 03/31/2023
07401CAS2 3,138,214 3,078,739 59,474 3,078,739 3,132,170 03/31/2023
12543XAD8 1,165,771 1,150,483 15,288 1,150,483 1,070,971 03/31/2023
12544DAG4 85,474 83,364 2,109 83,364 73,861 03/31/2023
12545EAK2 1,406,029 1,363,895 42,134 1,363,895 1,226,917 03/31/2023
12638PAB5 719,347 697,335 22,011 697,335 549,668 03/31/2023
126694CS5 2,842,754 2,832,174 10,581 2,832,174 2,292,959 03/31/2023
126694HP6 421,087 419,930 1,157 419,930 402,076 03/31/2023
12669G3S8 1,254,365 1,250,349 4,015 1,250,349 1,124,398 03/31/2023
16165MAG3 1,841,254 1,776,091 65,163 1,776,091 1,597,907 03/31/2023
2254582Y3 1,208,346 1,200,002 8,344 1,200,002 1,082,976 03/31/2023
225458155 539,692 536,533 3,159 536,533 500,154 03/31/2023
225470VF7 1,460,576 1,422,984 37,592 1,422,984 1,400,985 03/31/2023
36185N6N5 4,571,722 4,071,935 499,788 4,071,935 4,514,039 03/31/2023
362341FN4 774,099 765,095 9,005 765,095 702,117 03/31/2023
362341XC8 857,596 848,675 8,921 848,675 768,173 03/31/2023
36242DQY 2 99,752 97,979 1,772 97,979 93,530 03/31/2023
41161PCX9 191,672 191,284 388 191,284 190,228 03/31/2023
466247J46 74,610 73,055 1,554 73,055 73,519 03/31/2023
466247UG6 526,361 514,800 11,561 514,800 510,820 03/31/2023
46630WAB6 872,431 866,888 5,543 866,388 808,108 03/31/2023
46630WAL4 506,494 500,786 5,709 500,786 479,625 03/31/2023
46631NAAT 719,259 693,483 25,776 693,483 569,822 03/31/2023
576433D52 503,578 493,400 10,178 493,400 450,563 03/31/2023
57643MLZ5 284,150 280,753 3,397 280,753 269,995 03/31/2023
59023PAB9 508,302 498,819 9,484 498,819 517,983 03/31/2023
74958YAE2 287,181 287,688 (507) 287,688 287,680 03/31/2023
78473TAJ9 198,841 177,853 20,989 177,853 154,392 03/31/2023
863579RP5 609,579 590,361 19,218 590,361 577,909 03/31/2023
863579ULO 263,373 261,997 1,377 261,997 256,211 03/31/2023
92979DAC9 2,710,529 2,629,297 81,232 2,629,297 2,800,364 03/31/2023
94984DAC8 342,454 342,081 373 342,081 345,646 03/31/2023
94986CAA2 264,625 265,827 (1,202) 265,827 262,986 03/31/2023

7.1
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61751DAE4
86358RXZ5
02146TAL1
02147XAR8
059522AU6
07386XAH9
12566UAN4
12628LAD2
12667F5E1
12667GAC7
12668APC3
17309BAB3
32051GSQ9
32051GT70
36244SADO
43739EAP2
46627MAD9
46627MEC7
46627MEJ2
643529AC4
65535VNL8
65535VSJ8
74923HAQ4
75116FBH1
761118SC3
761118UG1
863579J90
86360BAJ7
87222EAB4
87222EAC2
05949CHM1
05949CKX3
07386YAE4
073880AD8
12543XAD8
12544DAG4
12638PAB5
12669G3S8
16165MAG3
17025AAH5
2254582Y3
225458155
225470VF7
45669AAD6
466247J46
466247ZP1
46628LAB4
46630WAL4
46631NAA7
46631NDT3
576433D52
57643MLZ5
59023PAB9
74958YAR2
863579XC7
863579XR4
86363GAF1
885220KW2
00176BAM54
57430U301
07325DAF1
3622EAAAS8
61751DAE4
86358RXY8
86358RXZ5
02146 TAL1
02147XAR8
058933AN2
059522AU6
07386XAH9
12628LAD2
12667F4N2
12667F5E1
12667GAC7
12668APC3
17307GED6
17309BAB3
32051GSQ9

1,614,822
381,361
361,912
617,209

2,107,010
984,857
572,055
766,444

1,039,544
662,986
845,763
213,365

1,688,266
654,707

2,252,386
616,209
572,129
377,567

1,118,100
520,520

2,089,478

1,285,712
525,772

1,485,771

1,528,680
485,611
326,147
664,426
814,203
944,500
754,991

1,233,035

1,919,895

1,095,079

1,146,866

82,048
704,325

1,216,352

1,698,141
866,588
239,471
535,805

1,403,814

3,387,280

71,231
550,885
41,586
515,281
691,427

6,223,773
492,252
269,334
497,202
281,262

1,084,387

2,120,615

1,315,519

1,906,234
101,071

1,207,914
214,725

3,564,775

1,569,635
199,869
297,911
356,025
595,098
801,762

2,113,373
967,729
722,914

2,131,981
998,934
641,949
811,652

1,383,968
205,994

1,609,003

1,548,177
332,609
345,869
612,988

2,107,010
984,374
570,484
716,904

1,031,360
611,428
838,619
208,774

1,682,972
650,913

2,071,962
611,759
572,115
371,830

1,113,603
491,053

2,081,888

1,246,997
519,269

1,465,650

1,515,672
483,232
321,439
663,728
791,937
906,175
752,303

1,190,687

1,890,046

1,087,921

1,132,734

82,482
687,341

1,205,920

1,698,815
804,309
239,472
532,092

1,403,895

3,358,005

71,237
540,659
40,556
485,878
678,636

6,162,743
487,446
264,924
495,714
262,418

1,062,034

2,023,213

1,224,816

1,901,275

71
922,371
211,984

3,424,094

1,508,933
182,391
283,221
334,459
598,203
795,980

2,046,846
884,778
702,073

2,102,525
999,062
642,107
812,953

1,370,895
202,794

1,603,331

7.2

66,645
48,752
16,042
4,221
0
483
1,571
49,540
8,184
51,558
7,144
4,591
5,294
3,793
180,424
4,449
13
5,737
4,497
29,467
7,590
38,715
6,502
20,121
13,008
2,379
4,707
698
22,266
38,325
2,689
42,348
29,849
7,158
14,132
(434)
16,984
10,432
(675)
62,279
(2)
3,713
(81)
29,274
(9)
10,226
1,030
29,403
12,791
61,029
4,806
4,410
1,488
18,844
22,353
97,402
90,703
4,960
101,000
285,543
2,742
140,681
60,702
17,478
14,691
21,566
(3,104)
5,782
66,528
82,951
20,842
29,456
(128)
(158)
(1,300)
13,074
3,201
5,672

1,548,177
332,609
345,869
612,988

2,107,010
984,374
570,484
716,904

1,031,360
611,428
838,619
208,774

1,682,972
650,913

2,071,962
611,759
572,115
371,830

1,113,603
491,053

2,081,888

1,246,997
519,269

1,465,650

1,515,672
483,232
321,439
663,728
791,937
906,175
752,303

1,190,687

1,890,046

1,087,921

1,132,734

82,482
687,341

1,205,920

1,698,815
804,309
239,472
532,092

1,403,895

3,358,005

71,237
540,659
40,556
485,878
678,636

6,162,743
487,446
264,924
495,714
262,418

1,062,034

2,023,213

1,224,816

1,901,275

71
922,371
211,984

3,424,094

1,508,933
182,391
283,221
334,459
598,203
795,980

2,046,846
884,778
702,073

2,102,525
999,062
642,107
812,953

1,370,895
202,794

1,603,331

1,908,732
337,433
366,804
505,733

2,147,399
807,325
586,599
624,798
960,648
628,342
804,549
183,775

1,728,278
584,241

2,271,187
570,177
503,882
339,925
921,828
557,549

2,063,447

1,115,827
443,687

1,253,422

1,309,921
409,243
331,247
678,337
715,293
780,900
770,786

1,225,158

1,717,512

1,010,811

1,025,398

72,144
538,077

1,077,627

1,501,094
831,165
214,686
459,983

1,341,332

3,217,657

69,271
482,855
41,521
468,594
532,232

6,052,651
417,672
253,589
511,575
270,970

1,101,633

2,051,084

1,244,515

1,823,623

78,651
815,210
195,404

3,261,277

1,731,342
196,421
280,466
347,841
483,800
738,147

2,043,226
783,965
584,662

2,003,869
919,366
605,263
775,662

1,414,213
171,985

1,656,065

06/30/2023
06/30/2023
06/30/2023
06/30/2023
06/30/2023
06/30/2023
06/30/2023
06/30/2023
06/30/2023
06/30/2023
06/30/2023
06/30/2023
06/30/2023
06/30/2023
06/30/2023
06/30/2023
06/30/2023
06/30/2023
06/30/2023
06/30/2023
06/30/2023
06/30/2023
06/30/2023
06/30/2023
06/30/2023
06/30/2023
06/30/2023
06/30/2023
06/30/2023
06/30/2023
06/30/2023
06/30/2023
06/30/2023
06/30/2023
06/30/2023
06/30/2023
06/30/2023
06/30/2023
06/30/2023
06/30/2023
06/30/2023
06/30/2023
06/30/2023
06/30/2023
06/30/2023
06/30/2023
06/30/2023
06/30/2023
06/30/2023
06/30/2023
06/30/2023
06/30/2023
06/30/2023
06/30/2023
06/30/2023
06/30/2023
06/30/2023
06/30/2023
09/30/2023
09/30/2023
09/30/2023
09/30/2023
09/30/2023
09/30/2023
09/30/2023
09/30/2023
09/30/2023
09/30/2023
09/30/2023
09/30/2023
09/30/2023
09/30/2023
09/30/2023
09/30/2023
09/30/2023
09/30/2023
09/30/2023
09/30/2023
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32051GT70 638,394 635,227 3,166 635,227 561,409 09/30/2023
36244SADO0 2,086,866 2,091,595 (4,729) 2,091,595 2,092,913 09/30/2023
43739EAP2 600,361 591,499 8,862 591,499 566,842 09/30/2023
46627MAD9 551,967 541,058 10,909 541,058 474,792 09/30/2023
46627MEC7 364,017 360,581 3,437 360,581 323,064 09/30/2023
46627MEJ2 1,097,236 1,094,239 2,997 1,094,239 888,082 09/30/2023
643529AC4 504,332 491,904 12,428 491,904 538,114 09/30/2023
65535VNL8 2,075,144 2,055,698 19,446 2,055,698 2,078,429  09/30/2023
65535V SJ8 1,256,596 1,234,664 21,931 1,234,664 1,073,207  09/30/2023
69337BAH7 1,342,250 1,324,870 17,380 1,324,870 1,128,015  09/30/2023
74923HAQ4 509,767 510,394 (627) 510,394 429,265  09/30/2023
75115DAA3 188,747 185,664 3,083 185,664 182,465  09/30/2023
761118GS1 1,085,700 1,072,281 13,419 1,072,281 1,007,009  09/30/2023
761118SC3 1,483,628 1,492,604 (8,976) 1,492,604 1,269,597  09/30/2023
761118UG1 468,938 469,663 (725) 469,663 393,703 09/30/2023
863579J90 308,602 305,810 2,792 305,810 317,961 09/30/2023
86360BAJ7 651,289 649,170 2,119 649,170 663,487  09/30/2023
87222EAB4 794,273 757,539 36,733 757,539 695,006 09/30/2023
87222EAC2 917,429 875,091 42,338 875,091 735,483 09/30/2023
41161PTN3 331,804 277,221 54,583 277,221 311,042 09/30/2023
45660LCK3 2,616,065 2,518,214 97,852 2,518,214 2,766,498 09/30/2023
05946XY72 1,018,663 1,014,239 4,424 1,014,239 947,595  09/30/2023
05949CHM1 666,490 660,363 6,127 660,363 690,602 09/30/2023
07386YAE4 1,885,974 1,866,881 19,093 1,866,881 1,705,295  09/30/2023
073880AD8 1,076,505 1,037,154 39,351 1,037,154 987,684  09/30/2023
12543XAD8 1,101,148 1,105,980 (4,831) 1,105,980 936,389  09/30/2023
12638PAB5 694,351 675,173 19,178 675,173 512,071 09/30/2023
12669G4K4 2,601,658 2,601,146 511 2,601,146 2,396,294  09/30/2023
12669GR45 498,496 476,051 22,445 476,051 430,865  09/30/2023
170257AE9 2,360,086 2,294,691 65,396 2,294,691 1,706,184  09/30/2023
17025AAHS 753,396 787,624 (34,228) 787,624 795,445  09/30/2023
225458155 495,061 491,459 3,602 491,459 425,644  09/30/2023
225470VF7 1,387,201 1,333,114 54,088 1,333,114 1,298,598  09/30/2023
32052EAA7 46,567 43,785 2,782 43,785 40,679  09/30/2023
362341FN4 754,611 747,216 7,395 747,216 669,320 09/30/2023
362341XC8 827,434 812,370 15,063 812,370 684,900 09/30/2023
41161PCX9 180,773 179,982 791 179,982 176,391 09/30/2023
46631NDT3 5,999,611 6,009,390 (9,779) 6,009,390 5,617,945  09/30/2023
47233DAB7 595,329 204,708 390,622 204,708 681,585  09/30/2023
576433D52 486,384 480,875 5,509 480,875 413,266 09/30/2023
57643MLZ5 248,993 244,183 4,811 244,183 230,150 09/30/2023
59023PAB9 483,479 478,356 5,122 478,356 492,971 09/30/2023
74958TAB9 519,216 508,266 10,950 508,266 470,425  09/30/2023
863579RPS 591,272 566,391 24,881 566,391 560,020 09/30/2023
863579ULO 259,923 258,399 1,523 258,399 245,880 09/30/2023
863579UU0 1,016,080 963,663 52,416 963,663 990,946 09/30/2023
863579XC7 1,037,796 981,054 56,742 981,054 1,022,671 09/30/2023
86363GAF1 1,179,527 1,182,146 (2,619) 1,182,146 1,193,014  09/30/2023
885220KW2 1,896,532 1,874,254 22,278 1,874,254 1,835,343  09/30/2023
11,303,883

(4) The following table shows all loan-backed securities with an unrealized loss:

a. The aggregate amount of unrealized losses:
1. Less than 12 Months $ 34,514,452
2. 12 Months or Longer 818,980,352

b. The aggregate related fair value of securities with unrealized losses:
1. Less than 12 Months $ 1,772,554,637
2. 12 Months or Longer 7,665,499,421

(5) Based on cash flow projections received from independent sources (which reflect loan to collateral values, subordination, vintage and
geographic concentration), implied cash flows inherent in security ratings and analysis of historical payment data, management believes
that the Company will recover its cost basis in all securities with unrealized losses. The Company has the intent to hold securities in
an unrealized loss position until they recover in value or mature.

Dollar Repurchase Agreements and/or Securities Lending Transactions — Not applicable.

Repurchase Agreements Transactions Accounted for as Secured Borrowing — Not applicable.

Reverse Repurchase Agreements Transactions Accounted for as Secured Borrowing — Not applicable.

Repurchase Agreements Transactions Accounted for as a Sale — Not applicable.

Reverse Repurchase Agreements Transactions Accounted for as a Sale — Not applicable.

Real Estate — Not applicable.

Low Income Housing Tax Credits — Not applicable.

Restricted Assets — No significant change.

Working Capital Finance Investments — Not applicable.
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N.

O.

P.

Q.

Offsetting and Netting of Assets and Liabilities — Not applicable.

5GI Securities

Investment

Number of 5GI Securities

Aggregate BACV

Aggregate Fair Value

Current Year Prior Year Current Year Prior Year Current Year Prior Year
(1) Bonds - AC 31 36 | $ 63,462,691 | $102,166,634 | $ 53,623,429 | $ 96,483,303
(2) LB&SS - AC - - - - - -
(3) Preferred Stock - AC 1 1 3,499,929 3,499,929 5,399,922 5,744,476
(4) Preferred Stock - FV 13 23 28,172,243 62,654,401 28,172,243 62,654,401
(5) Total (1+2+3+4) 45 60 | $ 95,134,863 | $ 168,320,964 | $ 87,195,594 | $ 164,882,180
AC - Amortized Cost FV - Fair Value

(1) Number of CUSIPS
(2) Aggregate amount of investment income

Short Sales — Not applicable.

Prepayment Penalties and Acceleration Fees

General Account

$

R. Share of Cash Pool by Asset Type — Not applicable.

0
- $

Note 6 — Joint Ventures, Partnerships and Limited Liability Companies

No significant change.

Note 7 — Investment Income

No significant change.

Note 8 — Derivative Instruments

No significant change.

7.4
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Note 9 — Income Taxes

On August 16th, 2022, the Inflation Reduction Act was signed into law and includes certain corporate income tax provisions. Impacts to the
Company include the imposition of a corporate alternative minimum tax (“CAMT”) applicable to tax years beginning after December 31, 2022.
The CAMT imposes a 15% minimum tax on adjusted financial statement income on corporations that have an average adjusted financial
statement income over $1 billion in the prior three-year period (2020-2022). As of the reporting date, the Company has not determined if it will
be liable for CAMT in 2023. In accordance with INT 22-02: Fourth Quarter 2022 through Third Quarter 2023 Reporting of the Inflation Reduction
Act — Corporate Alternative Minimum Tax, the financial statements do not include an estimated impact of the CAMT because a reasonable
estimate cannot be made. The United States Treasury Secretary has been authorized to issue guidance on the CAMT and pending such guidance
the Company is not able to make a reasonable estimate.

A. Deferred tax assets and deferred tax liabilities
(1) The components of the net deferred tax asset/ (liability) are as follows:
09-2023 12-2022 Change
Ordinary Capital Total Ordinary Capital Total Ordinary Capital Total
a. Gross deferred tax assets $251,696,727 $104,635,170 $ 356,331,897 $187,418,721 $ - $187,418,721 $ 64,278,006 $104,635,170 $168,913,176
b. Statutory valuation allow ance adjustment - - - - - - - - -
c. Adjusted gross deferred tax assets 251,696,727 104,635,170 356,331,897 187,418,721 - 187,418,721 64,278,006 104,635,170 168,913,176
d. Deferred tax assets nonadmitted 125,919,909 (89,768,348) 36,151,561 73,566,963 (71,340,460) 2,226,503 52,352,946 (18,427,888) 33,925,058
e. Subtotal net admited deferred tax asset 155776818~ 194403518 320,180,336 113,851,758 71,340460 185,192,218 11925060 123,063,058 134,988,118
f. Deferred tax liabilities 32,120,488 89,768,348 121,888,836 41,645,944 71,340,460 112,986,404 (9,525,456) 18,427,888 8,902,432
g. Net admitted deferred tax assets/(net
deferred tax liability) $ 93656,330 _$104,635170 $198291,500 _$ 72,205814 § - $ 72205814 $ 21,450,516 _$104,635170 _$126,085,686
(2) Admission calculation components, SSAP No. 101:
09-2023 12-2022 Change
Ordinary Capital Total Ordinary Capital Total Ordinary Capital Total
a. Federal income taxes paid in prior years
recoverable through loss carrybacks $ - $ 42279584 $ 42279584 $ -3 -3 -3 - $42279584  $ 42,279,584
b. Adjusted gross deferred tax assets expected to be
realized (excluding the amount of deferred tax
assets from 2(a) above) after application of the
threshold limitation. (The lesser of 2(b)1 and 2(b)2
below) 93,656,330 62,355,586 156,011,916 72,205,814 - 72,205,814 21,450,516 62,355,586 83,806,102
1. Adjusted gross deferred tax assets
expected to be realized follow ing
the balance sheet date 93,656,330 62,355,586 156,011,916 72,205,814 - 72,205,814 21,450,516 62,355,586 83,806,102
2. Adjusted gross deferred tax assets
allow ed per limitation threshold XXX XXX 383,547,052 XXX XXX 415,619,723 XXX XXX (32,072,671)
c. Adjusted gross deferred tax assets (excluding the
amount of deferred tax assets from2(a) and 2(b)
above) offset by gross deferred tax liabilties 32,120,488 89,768,348 121,888,836 41645944 71,340,460 112,986,404 (9,525,456) 18,427,888 8,902,432
d. Deferred tax assets admitted as the result of
application of SSAP No. 101 $125,776,818  $194,403,518  $320,180,336  $113,851,758  $71,340,460 $185,192,218  $§ 11,925,060  $123,063,058  $134,988,118
(3) Other admissibility criteria:
09-2023 12-2022
a. Ratio percentage used to determine recovery
period and threshold limitation amount 901% 871%
b. Amount of adjusted capital and surplus used to
determine recovery period and threshold
limitation in 2(b)2 above $2,556,980,346  $2,770,798,155
(4) Impact of tax planning strategies:
09-2023 12-2022 Change
Ordinary Capital Ordinary Capital Ordinary Capital
a. Determination of adjusted gross deferred tax assets and net admitted
deferred tax assets, by tax character as a percentage
1. Adjusted gross DTAs amount from Note 9A1(c) $ 251,696,727  $ 104,635,170  § 187,418,721  § - $ 64,278,006 $ 104,635,170
2. Percentage of adjusted gross DTAs by tax character attributable to
the impact of tax planning strategies 0.0% 18.8% 0.0% 0.0% 0.0% 18.8%
3. Net admitted adjusted gross DTAs amount from Note 9A1(e) 125,776,818 194,403,518 113,851,758 71,340,460 11,925,060 123,063,058
Percentage of net admitted adjusted gross DTAs by tax character
admitted because of the impact of tax planning strategies 0.0% 26.4% 0.0% 0.0% 0.0% 26.4%

b. Does the company's tax planning strategies include the use of reinsurance? Yes [ ] No [ X]

B. The Company has recognized all of its deferred tax liabilities.
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C. Current income taxes incurred consist of the following major components:

(1) Current income tax expense:

a
b
c
d.
e
f
9

Federal

. Foreign

Subtotal

Federal income tax (benefit) expense on net capital gains
. Utilization of capital loss carry-forw ards

. Other

. Federal and foreign income taxes incurred

(2) Deferred tax assets:

a.

O NO OB WN -

a A A A
W N =~ O ©

14

JTa ™

Ordinary
Discounting of unpaid losses
Unearned premium reserve
Policyholder reserve
Investments
Deferred acquisition costs
Policyholder dividends accrual
Fixed assets
Compensation and benefits accrual
Pension accrual
Receivables - nonadmitted
Net operating loss carry-forw ard
Tax credit carry-forw ard
Other
Accruals
Amortization of intangibles
Underw riting expenses

Subtotal

Statutory valuation allow ance adjustment

Nonadmitted
Admitted ordinary deferred tax assets
Capital
Investments
Net capital loss carry-forw ard
Real estate
Other
Non-insurance subsidiaries
Subtotal

Statutory valuation allow ance adjustment

Nonadmitted
Admitted capital deferred tax assets
Admitted deferred tax assets

(3) Deferred tax liabilities:

a.

NOoO b WN =

99
b.
1
2
3
99
C.

Ordinary
Investments
Fixed assets
Deferred and uncollected premium
Policyholder reserves
Other
Policy loans
Other - Reserve transition adjustment
Subtotal

Capital
Investments
Real estate
Other
Subtotal
Deferred tax liabilities

(4) Net deferred tax assets/(liabilities)

7.6

09-2023 12-2022 Change
$162,677,171 $ 13,600,685 $ 149,076,486
27,670 2,794 24,876
162,704,841 13,603,479 149,101,362
(10,187,493) (14,295,851) 4,108,358
$152,517,348 $  (692,372) $ 153,209,720

09-2023 12-2022 Change
$ - $ - $ -
165,672,515 112,698,436 52,974,079
73,961,871 61,621,231 12,340,640
1,215,844 217,028 998,816
3,881,646 6,232,003 (2,350,357)
1,646,433 2,084,813 (438,380)
5,318,418 4,565,210 753,208
$251,696,727 $187,418,721 $ 64,278,007
125,919,909 73,566,963 52,352,946
$125,776,818 $113,851,758 $ 11,925,061

$104,635,170

$ -

$ 104,635,170

$104,635,170

(89,768,348)

(71,340,460)

$ 104,635,170

(18,427,888)

$194,403,518

$ 71,340,460

$ 123,063,058

$320,180,336

$185,192,218

$ 134,988,119

09-2023 12-2022 Change
$ 1,015,796 $ 1,015,796 $ -
1,133,585 902,671 230,914
1,415,360 2,079,689 (664,329)
3,082,848 3,869,176 (786,328)
428,992 439,162 (10,170)
238,345 265,367 (27,022)
24,805,562 33,074,083 (8,268,521)
$ 32,120,488 $ 41,645,944 $ (9,525,456)
$ 89,768,348 $ 71,340,460 $ 18,427,888
$ 89,768,348 $ 71,340,460 $ 18,427,888
$121,888,836 $112,986,404 $ 8,902,432
$198,291,500 $ 72,205,814 $ 126,085,686
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H.

The provision for federal income taxes incurred on operations is different from that which would be obtained by applying the
statutory federal income tax rate to income before income taxes. The significant items causing this difference are as follows:

09-2023 12-2022

Provision computed at federal statutory rate $ (16,933,008) $ 40,254,415
Reinsurance items 11,657,590 54,946,270
OAC 3901-1-67 adoption - (46,220,408)
Investment items (4,371,631) (10,404,565)
Nonadmitted assets 2,350,357 (3,571,589)
Tax credits (27,758) (117,666)
Other 106,572 (2,458,627)

Total statutory income tax expense (benefit) $ (7,217,878) $ 32,427,830
Federal and foreign income tax expense (benefit) $ 152,517,348 $ (692,372)
Change in net deferred income taxes (159,735,226) 33,120,202

Total statutory income tax expense (benefit) $ (7217,878) $ 32,427,830

(1) The Company does not have any operating loss carry-forwards or capital loss carry-forwards available to offset future net income
subject to federal income taxes.

(2) The following are income taxes on operations and realized gains incurred in the current and prior years that will be available for
recoupment in the event of future net losses:

Period Ordinary Capital Total
2023 $ - $ - $ -
2022 $ - $ 13,416,838 $ 13,416,838
2021 $ - $ 28,862,746 $ 28,862,746

(3) The Company had no deposits to disclose under Section 6603 of the Internal Revenue Service Code.

(1) The Company’s federal income tax return is consolidated with the following entities — No significant change.
(2) Tax allocation agreement — No significant change.

Federal or Foreign Income Tax Loss Contingencies

The Company does not have any tax loss contingencies for which it is reasonably possible that the total liability will significantly increase
within twelve months of the reporting date.

Repatriation Transition Tax (RTT) — Not applicable.

Alternative Minimum Tax — Not applicable.
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Note 10 — Information Concerning Parent, Subsidiaries, Affiliates and Other Related Parties

A.,B.&C.
The Company is a wholly-owned subsidiary of Glidepath Holdings Inc. which is a subsidiary of Massachusetts Mutual Life Insurance Company
(“MMLIC”); 100% of the Company’s outstanding common stock is directly owned by Glidepath Holdings Inc. See Schedule Y, Part 1,
Organizational Chart.
The Company did not pay or receive federal income tax payments in cash to (from) parent during the period.
The Company did not pay dividends to parent during the period.

The Company did not receive capital contributions during the period.

D. The Company reported $815,323 due from and $207,068 due to the parent and affiliated companies. The terms of the agreement require
that these amounts are settled within 90 days.

E. Management or service contracts and all cost sharing arrangements involving the Company:
(1) The Company has an agreement with Barings (an affiliate) which provides investment advisory services to the Company.

(2) Certain administrative, management, underwriting, claims, accounting, data processing, collection, and investment services are
provided under agreements between the Company and affiliates at charges not unfavorable to the Company or the affiliate.

F. The Company has no material guarantees or undertakings for the benefit of an affiliate.

G. The Company'’s outstanding shares are 100% owned by Glidepath Holdings Inc., a subsidiary of MMLIC.
H. The Company does not own shares of any upstream intermediate entity or its ultimate parent.

I. The Company has no investment in a subsidiary that exceeds 10% of admitted assets.

J. The Company did not recognize any impairment or write down for its investments in subsidiary, controlled or affiliated companies during the
statement period.

K.  The Company has no investment in a foreign insurance subsidiary.

L. The Company owns 100% of the outstanding stock of Manhattan National Holding, LLC (“MNH”), a wholly-owned non-insurance subsidiary.
MNH owns 100% of the stock of Manhattan National Life Insurance Company (“MNLIC”), a stock life insurance company domiciled in Ohio.
The Company utilizes the look-through approach for the valuation of MNH instead of obtaining audited financial statements for MNH. The
Company'’s carrying value in MNH is $15,931,049, and represents the carrying value of MNLIC, which is presented on the basis of accounting
practices prescribed or permitted by the Ohio Department of Insurance.

S

All SCA Investments — No significant change.

Z

Investment in Insurance SCAs

All U.S insurance subsidiaries owned by the Company prepare their statutory financial statement in compliance with NAIC statutory
accounting practices and procedures.

0. SCA and SSAP No. 48 Entity Loss Tracking — Not applicable.
Note 11 — Debt
A. The Company has no capital notes or reverse repurchase agreements outstanding.
B. Federal Home Loan Bank Agreements
(1)  The Company became a member of the Federal Home Loan Bank (“FHLB”) on August 14, 2009. Through its association with the
FHLB and by purchasing a set amount of FHLB stock, the Company can enter into deposit contracts. The Company owned
$41,550,700 and $48,262,300 of FHLB stock at September 30, 2023 and December 31, 2022, respectively. The Company also posted
collateral to the FHLB of assets with a fair value of approximately $1,192,937,917 as of September 30, 2023. The Company’s FHLB
borrowing capacity is based on the Company’s estimate of collateral eligible to be pledged with the FHLB. The deposit-type contract
liabilities and related assets are accounted for in the Company’s general account.
(2) FHLB Capital Stock
a. The Company held 200,000 shares of Class B membership stock at September 30, 2023 and December 31, 2022, respectively.
The Company held 215,507 and 282,623 shares of activity and excess stock at September 30, 2023 and December 31, 2022,
respectively.
b. The Company has no membership stock eligible for redemption.

(3) Collateral Pledged to FHLB

a. The amount of collateral pledged to the FHLB at September 30, 2023 was $1,192,937,917 (fair value) and $1,319,452,383
(carrying value). The total aggregate borrowing from the FHLB at September 30, 2023 was $500,000,000.

b. The maximum amount of collateral pledged to the FHLB during the period was $1,348,965,485 (fair value) and
$1,424,061,225 (carrying value) at March 31, 2023. The amount borrowed from the FHLB at the time of maximum collateral was
$500,000,000.

(4) Borrowing from FHLB
a. The Company has accessed a total of $500,000,000 as part of the funding agreement with the FHLB.

b.  The maximum amount of borrowings from the FHLB during the period was $500,000,000.

c. The current borrowings related to fixed rate funding agreements are subject to prepayment penalties.
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STATEMENT AS OF SEPTEMBER 30, 2023 OF THE MassMutual Ascend Life Insurance Company

NOTES TO FINANCIAL STATEMENTS

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

A,B., C.&D.
The Company did not participate in a defined benefit plan.

E. Defined Contribution Plan
The Company participates in the retirement plans of MMALIC. MMALIC sponsors funded (qualified 401(k) thrift savings) and unfunded
(nonqualified deferred compensation thrift savings) defined contribution plans for its employees and retirees. The qualified 401(k) thrift
savings plan’s net assets available for benefits were $51,095,196 as of September 30, 2023 and $37,437,537 as of December 31, 2022.
The Company matches a percentage of employee contributions to the qualified 401(k) thrift savings plan. The Company’s total matching
thrift savings contributions included in general insurance expenses were $3,480,219 for the nine months ended September 30, 2023 and
$3,968,648 for the year ended December 31, 2022.

F. The Company did not participate in multiemployer plans.

G. The Company did not participate in consolidated or holding company plans.

H. The Company does not accrue for postemployment benefits and compensated absences.

I. The Company does not apply for a subsidy under the Medicare Part D under the Medicare Modernization Act.

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

No significant change.

Note 14 — Contingencies

No significant change.
Note 15 — Leases
No significant change.

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

The Company has no reportable transactions.

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

Not applicable.
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STATEMENT AS OF SEPTEMBER 30, 2023 OF THE MassMutual Ascend Life Insurance Company

NOTES TO FINANCIAL STATEMENTS

Note 20 — Fair Value Measurements

A
(1) Fair Value Measurements at Reporting Date
The Company has categorized its assets and liabilities measured at fair value into the three-level fair value hierarchy as
reflected in the following table. See item (4) below for a discussion of each of these three levels.
Net Asset
Value
Level 1 Level 2 Level 3 (NAV) Total
Assets at fair value
Bonds:
Special revenue $ -8 249 § -8 -8 249
Industrial and misc. (unaffiliated) - 8,280,269 5,038,146 - 13,318,416
Hybrid securities - 171,250 - - 171,250
Total bonds - 8,451,768 5,038,146 - 13,489,914
Non-affiliated preferred stock 44,079,562 15,954,000 66,650,421 - 126,683,982
Non-affiliated common stock 107,431,484 - 156,027,864 - 263,459,347
Currency sw aps - 317,614 - - 317,614
Currency forw ards - 4,325,098 - - 4,325,098
Interest rate sw aps - 133,846,062 - - 133,846,062
Separate account assets 2,771,394 278,487,178 - - 281,258,573
Total assets at fair value $154,282,440 $ 441,381,720 $227,716,430 $ - $ 823,380,590
Liabilities at fair value
Currency sw aps $ -8 12,054,080 $ - 8 - $ 12,054,080
Currency forw ards - 46,238 - - 46,238
Interest rate sw aps - 107,242,803 - - 107,242,803
Financial Futures 7,650,945 - - - 7,650,945
Separate account liabilities 2,771,394 278,487,178 - - 281,258,573
Total liabilities at fair value $ 10,422,340 $ 397,830,299 $ - $ - $ 408,252,639
(2) Fair Value Measurements in Level 3 of the Fair Value Hierarchy
Total Gains Total Gains
Beginning Transfers Transfers and (losses) and (losses) Ending
Balance at into out of included in included in Balance at
6/30/2023 Level 3 Level 3 Net Income Surplus Purchases Issuances Sales Settlements .Other 9/30/2023
Adjustments
Bonds: industrial and misc (unaffilated) § 6,567,928  § -8 - § 514635 § (2,038047) § - $ - 0§ -8 (6,369) § - § 5038147
Non-affiiated preferred stock 70,151,872 - - - 2,686,521 (1,343,791) 442,451 - (442,451) (4,844,182) 66,650,420
Non-affiliated common stock 153,302,587 (311) - - 3,515,687 0 - - (790,100) (0) 156,027,864
Total $ 230,022388 § (311) $§ - 5 514635 § 4164161 § (1,343791) § 442451 § -5 (1238920) § (4.844,182) § 227716431
(3) Fair Value Recognition of Transfers Between Levels
The Company recognizes and records the transfer of securities into and out of Level 3 due to changes in availability of market
observable inputs. All transfers are reflected in the table above at fair value as of the end of the reporting period.
(4) Inputs and Techniques Used in Estimating Fair Value
Level 1 - Quoted prices for identical assets or liabilities in active markets (markets in which transactions occur with sufficient frequency
and volume to provide pricing information on an ongoing basis). The Company's Level 1 financial instruments consist primarily of
publicly traded equity securities for which quoted market prices in active markets are available.
Level 2 - Quoted prices for similar instruments in active markets; quoted prices for identical or similar assets or liabilities in inactive
markets (markets in which there are few transactions, the prices are not current, price quotations vary substantially over time or among
market makers, or in which little information is released publicly); and valuations based on other significant inputs that are observable
in active markets. Level 2 inputs include benchmark yields, reported trades, corroborated broker/dealer quotes, issuer spreads and
benchmark securities. When non-binding broker quotes can be corroborated by comparison to similar securities priced using
observable inputs, they are classified as Level 2.
Level 3 - Valuations derived from market valuation techniques generally consistent with those used to estimate the fair value of Level
2 financial instruments in which one or more significant inputs are unobservable or when the market for a security exhibits significantly
less liquidity relative to markets supporting Level 2 fair value measurements. The unobservable inputs may include management's own
assumptions about the assumptions market participants would use based on the best information available in the circumstances. The
Company's Level 3 is comprised of financial instruments whose fair value is estimated based on non-binding broker quotes or internally
developed using significant inputs not based on, or corroborated by, observable market information.
The Company’s investment manager, Barings LLC (“Barings”) is responsible for the valuation process and uses data from outside
sources (including nationally recognized pricing services and broker/dealers) in establishing fair value. Valuation techniques utilized
by pricing services and prices obtained from external sources are reviewed by Barings internal investment professionals who are
familiar with the securities being priced and the markets in which they trade to ensure the fair value determination is representative of
an exit price. To validate the appropriateness of the prices obtained, the investment manager considers widely published indices (as
benchmarks), recent trades, changes in interest rates, general economic conditions and the credit quality of the specific issuers. In
addition, Barings communicates directly with the pricing service regarding the methods and assumptions used in pricing, including
verifying, on a test basis, the inputs used by the service to value specific securities.
(5) Derivative Assets and Liabilities
a. The Company’s derivative assets/liabilities are reported on a gross basis (see 20-A-(1)).
b.  The Company has no gross or net derivative assets/liabilities measured at fair value in the Level 3 category.
B. The Company has no additional fair value disclosures.
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STATEMENT AS OF SEPTEMBER 30, 2023 OF THE MassMutual Ascend Life Insurance Company

NOTES TO FINANCIAL STATEMENTS

C. The Company has categorized all the financial assets in the financial statements into the three-level fair value hierarchy as reflected in the
following table. See item (4) above for a discussion of each of these three levels.
Aggregate Admitted Net Asset Not Practicable
Type of Financial Instrument Fair Value Assets Level 1 Level 2 Level 3 Value (NAV) (Carrying Value)
Financial assets:
Bonds:
U.S. Governments $ 146,052,813 $ 188,723,180 $ - $ 146,052,813 $ - $ - $ -
All other government 17,590,101 19,143,646 - 17,590,101 - - -
States, territories and possessions 171,457,415 180,457,982 - 171,457,415 - - -
Political subdivisions of states, territories 219,484,109 228,451,867 - 219,484,109 - - -
Special revenue 1,615,729,751 1,817,318,983 - 1,601,201,151 14,528,600 - -
Industrial and misc. (unaffiliated) 27,712,243,032 30,798,313,749 - 20,434,225,632 7,278,017,400 - -
Hybrid securities 691,736,342 747,786,467 - 679,010,342 12,726,000 - -
Parent, subs and affiliates 583,987,625 620,209,622 - 449,394,786 134,592,839 - -
Total bonds $ 31,158,281,188 $ 34,600,405,496 $ - $ 23,718,416,349 $ 7,439,864,839 $ - $ -
Non affiliated preferred stock 219,384,005 206,602,749 93,730,261 15,954,000 109,699,744 - -
Non affiliated common stock 263,459,347 263,459,347 107,431,484 - 156,027,864 - -
Mortgage loans 3,664,311,830 3,938,947,444 - - 3,664,311,830 - -
Currency forw ards 4,325,098 4,325,098 - 4,325,098 - - -
Fixed-indexed annuity options 596,477,344 768,640,381 203,724,920 392,752,423 - - -
Interest rate sw aps 133,846,062 133,846,062 - 133,846,062 - - -
Currency sw aps 317,614 317,614 - 317,614 - - -
Separate account assets 281,258,573 281,258,573 2,771,394 278,487,178 - - -
Cash, cash equivalents and short-term investments 2,175,975,489 2,175,975,489 2,175,975,489 - - - -
Policy loans 30,066,646 30,066,646 - - 30,066,646 - -
Total financial assets 38,527,703,196 42,403,844,899 2,583,633,548 $ 24,544,098,724 $11,399,970,923 $ - $ -
Financial liabilities:
Currency sw aps $ 12,054,080 $ 12,054,080 $ -8 12,054,080 $ - 8 - 8 -
Currency forw ards 46,238 46,238 - 46,238 - - -
Interest rate sw aps 107,242,803 107,242,803 - 107,242,803 - - -
Fixed-indexed annuity options - 472,162,459 - - - - -
Financial Futures 7,650,945 7,650,945 7,650,945 - - - -
Separate account liabilities 281,258,573 281,258,573 2,771,394 278,487,178 - - -
Total financial liabilities $ 408,252,639 $ 880,415,098 $ 10,422,340 $ 397,830,299 $ - $ - $ -

D.

E.

Not Practicable to Estimate Fair Value — The Company has no financial instruments that fall under this classification.

NAV Practical Expedient Investments — The Company has no financial investments that fall under this classification.

Note 21 — Other Items

A

Unusual or Infrequent Items

On February 17, 2022, MMALIC entered into a Funds Withheld Coinsurance agreement effective February 1, 2022, with Martello Re
Limited, a Bermuda-domiciled Class E life and annuity reinsurer launched in 2022. MMALIC ceded statutory reserves of $14,188,769,319
on a closed block of fixed, fixed-indexed and payout annuity policies, in exchange for a $320,000,000 ceding commission paid by Martello
Re. Under this agreement, the Company ceded $10,669,260,982 and $12,648,690,025 of annuity reserves at September 30, 2023 and
December 31, 2022, respectively.

The Company entered into a quota share indemnity reinsurance agreement on fixed-indexed annuity (“FIA”) policies with Hannover Life
Reassurance Company of America (“HLR”) effective December 31, 2018. Effective January 1, 2022 the Company has recaptured the FIA
policies ceded to HLR in the agreement that became effective on December 31, 2018. The financial impact of the reinsurance recapture
was a decrease to statutory capital of $140,568,399.

Admitted disallowed Interest Maintenance Reserve (“IMR”):

As of September 30, 2023, the Company had $100,822,688 of admitted disallowed IMR in aggregate and allocated between the general
account, insulated separate account and non-insulated account.

The Company did not have disallowed IMR admitted in the general account and reported as an asset in the separate account insulated
and non-insulated blank.

As of September 30, 2023, the calculated adjusted capital and surplus was $2,812,242,534.

As of September 30, 2023, the percentage of adjusted capital and surplus for which the admitted disallowed IMR represents was 4%.
When the Company sells bonds and recognizes losses due to interest-rate related factors, and the realized losses are transferred to the
IMR, the sales proceeds are generally used for reinvestment as governed by prudent asset liability management (“ALM”) policies and
procedures. Such sales of bonds are intermittently used to meet liquidity needs and managed within the ALM framework.

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

immediately recognized as realized gain upon termination.

The Company had no troubled debt restructuring.
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C. Other Disclosures:

The impact of the Martello Re transaction on MMALIC’s income statement for 2022 is as follows:

12-2022

Premiums and other revenues:

Premiums and annuity considerations for life and accident and health contracts $ (14,113,436,353)

Net investment income (451,786,096)

Commissions and expense allow ances on reinsurance ceded 451,581,204

Aggregate write-ins for miscellaneous income (34,606,397)
Total premiums and other revenues $  (14,148,247,642)
Benefits and expenses:

Annuity benefits $ (470,692,560)

Surrender benefits and w ithdraw als for life contracts (1,604,832,240)

Increase in aggregate reserves for life and accident and health contracts (12,416,592,021)

Aggregate write-ins for deductions 317,161,240
Total benefits and expenses $ (14,174,955,581)

Note 22 — Events Subsequent/Other items

No significant change.
Note 23 — Reinsurance
No significant change.

Note 24 — Retrospectively Rated Contracts & Contracts Subject to Redetermination

Not applicable.

Note 25 — Change in Incurred Lc and Loss Adjustment Expenses

Reserves on accident and health contracts for incurred and loss adjustment expenses attributable to insured events of prior years developed as
anticipated during the period. Original estimates are increased or decreased as additional information becomes known regarding individual claims.
However, no significant trends or unanticipated events were noted. None of the Company’s accident and health contracts are subject to
retrospective rating or experience refunds.

Note 26 — Intercompany Pooling Arrangements

Not applicable.

Note 27 — Structured Settlements

Not applicable.

Note 28 — Health Care Receivables

Not applicable.

Note 29 — Participating Policies

No significant change.

Note 30 — Premium Deficiency Reserves

Not applicable.

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 — Premiums and Annuity Considerations Deferred and Uncollected

No significant change.

Note 35 — Separate Accounts

No significant change.

Note 36 — Loss/Claim Adjustment Expenses

No significant change.
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STATEMENT AS OF SEPTEMBER 30, 2023 OF THE MassMutual Ascend 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 reqUIred Dy the MOGEI AGE? .........c.c.cvccecueieieeeeeceeae et ettt e et ees e ae et eeee s ae e s e s en e s eaetesesenssseaeses et ensnssaesesesassnssaesesesensssssesesasansnssaesasanen Yes[ 1 No[X]
If yes, has the report been filed with the dOMICIIANY STAIEY ..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? «...ovveeecececeeee et ceceete e et s aeaetete s s sssaese s s s sssassese s sasssassese s s s ssasseees s s asssseses s s ssansese s s s sssnsesesas s sssseses s ssassnsnseses s ssssansesesamsnassnsesara Yes[ 1 No[X]
LT F= (=N el i =g Lo L USSP
Is the reporting entity a member of an Insurance Holding Company System consisting of two or more affiliated persons, one or more of which
LY LA T-T =Y TR 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? ............ccocoiiiii 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? ..........ccoiiiiiiiiii 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. ............cccoeiiiiiiiiiiiiiiiiics
Has the reporting entity been a party to a merger or consolidation during the period covered by this statement? .............cccccooiiiiiiiiiiiiciis 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 ] No[ X1 NAL 1]
If yes, attach an explanation.
State as of what date the latest financial examination of the reporting entity was made or is being made. .......... 12/31/2021
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. .............ccoceveveveveceuererereeeceennns 12/31/2016
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). vevuteteeie ittt h s E bbbttt 01/11/2018
By what department or departments?
State of Ohio, DEPartMENt Of INSUFANCE ..........iiiiiiieei ettt ettt e b e et e e ae e e st e ea e e ea e e ea e e ea e e st e s e e aseeaseeneeemeeemeeeneeeneeseenseenseenneannean
Have all financial statement adjustments within the latest financial examination report been accounted for in a subsequent financial
statement filed With DEPAMMENTS? ............coioviiieeeeeeeeeeeee ettt e ettt e e et s e e s ae s e st es et e e e e e e e s st et eseeea e sss st eseseseseeneeanneseseseanananns Yes ] N[ ] NA[X]
Have all of the recommendations within the latest financial examination report been complied With? ... Yes ] No[ 1 NA[X]
Has this reporting entity had any Certificates of Authority, licenses or registrations (including corporate registration, if applicable) suspended or
revoked by any governmental entity during the reporting PEHOA? ..........ccvrueueieiiieieieieiieeeeie ettt sttt sttt ssnanas 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
Affiliate Name Location (City, State)

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

Charlotte, NC

London, UK ......
Charlotte, NC ...
New York, NY
Cincinnati, OH ..
Springfield, MA
Springfield, MA
Springfield, MA
Springfield, MA ...
Enfield, CT
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STATEMENT AS OF SEPTEMBER 30, 2023 OF THE MassMutual Ascend Life Insurance Company

GENERAL INTERROGATORIES

Are the senior officers (principal executive officer, principal financial officer, principal accounting officer or controller, or persons performing

similar functions) of the reporting entity subject to a code of ethics, which includes the following standards? .............ccccooiiiiiiiiiie,

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

relationships;

(b) Full, fair, accurate, timely and understandable disclosure in the periodic reports required to be filed by the reporting entity;
(c) Compliance with applicable governmental laws, rules and regulations;

(d) The prompt internal reporting of violations to an appropriate person or persons identified in the code; and
(e) Accountability for adherence to the code.
If the response to 9.1 is No, please explain:

Has the code of ethics for senior managers been @MENAEA? ..........c..oiiiiii ittt e e e e b e e e e et e eseeeseeeseesaeebeeseeneenneas

If the response to 9.2 is Yes, provide information related to amendment(s).

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

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

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

Amount of real estate and mortgages held in other invested assets in Schedule BA: ... $..
Amount of real estate and mortgages held in short-term investments: ...........cccccceeeeeeee
Does the reporting entity have any investments in parent, subsidiaries and affiliates? ....
If yes, please complete the following:

Preferred Stock ....
Common Stock ....
Short-Term Investments

Mortgage Loans on Real Estate

All Other

Total Investment in Parent, Subsidiaries and Affiliates (Subtotal Lines 14.21 to 14.26) ....
Total Investment in Parent included in Lines 14.21 to 14.26 above

Has the reporting entity entered into any hedging transactions reported on SChedule DB7? ...........ccooiiiiiiiiiiieieeeeee s

FINANCIAL

INVESTMENT

1

Prior Year-End
Book/Adjusted
Carrying Value

Yes [ X] No[ ]

Yes[ ] No[X]

Yes[ ] No[ X]

Yes[ ] No[ X]

Current Quarter
Book/Adjusted
Carrying Value

.520,760,496

152,544,036
....1,075,206,509

605,559,441

431,602,887

197,096,625
1,234 258 953

LoLLee e

Yes [ X] No[ ]

If yes, has a comprehensive description of the hedging program been made available to the domiciliary state? .............cccccooeviiiiiicncns Yes[ X] No[ 1 NAT ]

If no, attach a description with this statement.

For the reporting entity’s security lending program, state the amount of the following as of the current statement date:
16.1 Total fair value of reinvested collateral assets reported on Schedule DL, Parts 1 and 2. .....
16.2 Total book/adjusted carrying value of reinvested collateral assets reported on Schedule DL, Parts 1 and 2
16.3 Total payable for securities lending reported on the liability Page. ........cociiiiiiiiie e $
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17.4

18.1
18.2

20.

21.

STATEMENT AS OF SEPTEMBER 30, 2023 OF THE MassMutual Ascend 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
Bank of New York Mellon 1 Wall Street, New York, NY 10286
State Street Global Services .... 801 Pennsylvania Avenue, Kansas City, MO 64105 ...
For all agreements that do not comply with the requirements of the NAIC Financial Condition Examiners Handbook, provide the name,
location and a complete explanation:
1 2 3
Name(s) Location(s) Complete Explanation(s)
Have there been any changes, including name changes, in the custodian(s) identified in 17.1 during the current quarter? .............cccccceeeeee. Yes[ 1 No[ X]
If yes, give full information relating thereto:
1 2 3 4
Old Custodian New Custodian Date of Change Reason
Investment management — Identify all investment advisors, investment managers, broker/dealers, including individuals that have the authority to
make investment decisions on behalf of the reporting entity. For assets that are managed internally by employees of the reporting entity, note as
such. ["...that have access to the investment accounts"; "...handle securities"]
1 2
Name of Firm or Individual Affiliation
ARES Capital Management LLC .......ococovioiiiiirernrcecie e
Ares Management LLC
Barings LLC
Centerbridge Martello Advisors, LLC
Fractal Investments LLC
Western Asset Management Company
Angelo, Gordon & Co., L.P
17.5097 For those firms/individuals listed in the table for Question 17.5, do any firms/individuals unaffiliated with the reporting entity (i.e.
designated with a "U") manage more than 10% of the reporting entity’s iNVested @SSEtS?.........ccovoiriirrieeeeirree e Yes[ 1 No[X]
17.5098 For firms/individuals unaffiliated with the reporting entity (i.e. designated with a "U") listed in the table for Question 17.5, does the
total assets under management aggregate to more than 50% of the reporting entity’s invested assets?..........c.ovvrreceieneninnseceene Yes[ 1 No[X]
For those firms or individuals listed in the table for 17.5 with an affiliation code of "A" (affiliated) or "U" (unaffiliated), provide the information for the
table below.
1 2 3 4 5
Investment
Management
Central Registration Agreement
Depository Number Name of Firm or Individual Legal Entity Identifier (LEI) Registered With (IMA) Filed
130074 ARES Capital Management LLC 549300R4YHRZ8JUZU385 ........
130074 .. Ares Management LLC 549300JA9GMPFTSVQQO5 .
106006 .. Barings LLC ...cooooeeeenee 549300G36F 1EZS4MOM37 .
131940 .. Angelo, Gordon & Co., L.P. XXJBOBRONBIFETFPCB63 .
157359 .. Centerbridge Martello Advisors, LLC ...... 549300F5X7LPP05D3544 .
311767 Fractal Investments LLC - Pending Mandate 984500D14JFD0O06CBCYG ........

Western Asset Management Company ....

549300C5A561UXUICN46 ........

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

If no, list exceptions:

At 9/30/2023, 57 issues for 43 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 $316,487,870 0r 0.89% OF @Il @SSEIS. .......c.iiiiiiieiiieieiieieee ettt s ettt s et et e st e st e st e s et s et et eneneas

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

security is not available.

b. Issuer or obligor is current on all contracted interest and principal payments.
c. The insurer has an actual expectation of ultimate payment of all contracted interest and principal.

Has the reporting entity self-designated 5GI securities? ........

By self-designating PLGI securities, the reporting entity is certifying the following elements of each self-designated PLGI security:
a. The security was purchased prior to January 1, 2018.

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

c. The NAIC Designation was derived from the credit rating assigned by an NAIC CRP in its legal capacity as a NRSRO which is shown

on a current private letter rating held by the insurer and available for examination by state insurance regulators.

d. The reporting entity is not permitted to share this credit rating of the PL security with the SVO.
Has the reporting entity self-designated PLGI SECUNLIES? .........coiiiiiiiiiiiie ettt ettt ettt e ae e bt e s bt e sbeeabe e bt eabeeabeeaeesmeesaeesaeesbeenbeenbeens

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? .............ccccooeiiie.

8.2

Yes [ ]
Yes [ X ]
Yes [ ]
Yes [ ]

No [ X]

No [ ]

No [ X ]

No [ X ]



STATEMENT AS OF SEPTEMBER 30, 2023 OF THE MassMutual Ascend 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 ..enveveeievenieeesieieieeeseetese et ete et ese st ese st esese et e s e s ese s ese s es e s esessesessesesseses e s es e s es e s esessesenseses s s ese s ess s ese s enensesenseseneeseneas B
1.12 RESIAENEIAI MOTLGAGES .....cvvvivieieeiieietetet ettt ettt et e e ettt et et a st et e s et et e b e b et e se st s ss et e s e b et esessas et sses et e b et et esnss s ssesasesesesesnrnanas SR 2,565,432,275
1.13 COMMEICIAI MOTGAGES ...........vvvevieieieieeetetete ittt ettt ettt s e et e s et et e b et seae s s es et e s e b e s esese s et et e s et et et esese st st e ses et et esesnssasasesasesesesn T 1,373,515, 169
1.14 Total Mortgages i GOOA STANAING .........covveuereeeeeieeiieie e tet ettt et a ettt e s e s s s s st ses et esessas s s aseseseseseasasasssesesenas $ 3,938,947,444

1.2 Long-Term Mortgages In Good Standing with Restructured Terms

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

1.3 Long-Term Mortgage Loans Upon which Interest is Overdue more than Three Months

1.371 FAIM IMOIMGAGES ... eeueiueeneeuieieeet et et et et e et e e et e e e e e e e e e s e e s e eaeeaeemeeaeem e e e e meemeemeemeem s e e emeemeemeemsemsemsensensensemsensensansensenseneensensennennn B

1.32 Residential Mortgages

1.33 Commercial Mortgages ...

1.34 Total Mortgages with Interest Overdue more than Three MONthS ...........cocoiiiiiiiiiii s $ 0

1.4 Long-Term Mortgage Loans in Process of Foreclosure

147 FAM MOIMGAGES ... eeueeueeneeuieeeietetee et et et et e e e e e e e e e e e e eaeeaeeaeeaeemsemeemeeaeemeemeemeemeemsemeemeemeemeemsemeemsensenseneensensensensensenseneensensennennn B
I Tty o LY g L= T 1Y foT (o= o 1= B
1.43 COMMEICIAl IMOTIGAGES ... veiutiiiteiiit ittt ettt ettt ettt sttt h e s bt e bt e bt e a bt e a bt ea et ea e e sRe e eh e e eb £ e b e e a b e eabeem b e eab e eeeeeheenbeesbeenbeenbeenbeennennne B
1.44 Total Mortgages in ProCess Of FOrECIOSUTE ..........ouiiiiiieieteee ettt et e et a e e e e b e et e et e e neeeneeeneeeneenneenen B 0
Total Mortgage Loans (Lines 1.14 + 1.21 + 1.34 + 1.44) (Page 2, Column 3, LiNes 3.1 + 3.2) ....cccovoriuruereieeeececee e eeceeae e $ 3,938,947,444

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

1.8 FAM IMOIGAGES ... -eeueiueeneeuieieiet et et et et e e e e e e et e e e e e e e s e eaeeme e e eneeneem e e e e aeemeemeemeemsemeemeemsemeemsemeensenseneensensensensansensenseneensensennenen B
Y7 Tty o LT g b= T 1Y foT (o= o 1= B
1.63 COMMEICIAl IMOTIGAGES ... e iutiiiti ittt ettt ettt ettt h e b e sb e s bt e bt e a bt e a et ea et ea et eRe e eh e e eb £ e bt e a bt eabeem bt eab e eaeesaeesbeenbeenbeenbeenbeennennne B
1.64 Total Mortgages Foreclosed and Transferred to Real EState ..o $ 0

Operating Percentages:

2.1 AGH I0SS PEICENL ......oeueiieetetceeeeee ettt ettt eae e s et et ete s et e s e s e as et es et et et et esesses s eses et et et esesese e eses e s s et et esessse s es s e s et et esesseses e s es et et eseseseas s esesesebesese SHeAeAeAeaet et et et ehene sttt ettt et et eneneneeaen %
A N oo ete ) = T aaT=T gL a0 1= ot=T o | OO %
2.3 A&H expense percent excluding COSt CONTAINMENT EXPENSES .......c.uiiiiiiiiiiiitie ettt ettt e st sh e s b e e be e bt e bt e s bt eaeeaaeesheesheeabe e beebeeas Seeesaeesseeseeasseassesaeesaeesaesseeaesaaeeaneas %
Do you act as a custodian for health SAVINGS BCCOUNES? .............ccueueiiieececee e ieeeeeceete et ee ettt ee s e e et esenssaete st esenssseaesssesensssesesesesensnansanas Yes[ ] No[X]

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

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

If no, does the reporting entity assume reinsurance business that covers risks residing in at least one state other than the state of
JOMICIIE Of the FEPOIHING ENLILY? .......cvvieieieeeeieieiecece ettt ettt et s s s et s s s b s s s sttt sn st s s s eseses s nanas Yes[ 1 No[ ]

Fraternal Benefit Societies Only:

5.1

5.2

6.1

6.2

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

If no, explain:

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

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

[ Date [ Outstanding Lien Amount |
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STATEMENT AS OF SEPTEMBER 30, 2023 OF THE MassMutual Ascend 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




STATEMENT AS OF SEPTEMBER 30, 2023 OF THE MassMutual Ascend Life Insurance Company
SCHEDULE T - PREMIUMS AND ANNUITY CONSIDERATIONS

Current Year To Date - Allocated by States and Territories

Direct Business Only
Life Contracts 4 5 6 7
2 Accident and
Health Insurance
Premiums,
Including Policy, Total
Life Insurance Annuity Membership Other Columns Deposit-Type
States, Etc. Premiums Considerations | and Other Fees | Considerations 2 Through 5 Contracts
1. AlabamMa ..o AL e b [ 114,034 L 148,585,496 |.......cccee0er. 23,430 [ [ 148,723,860 |.....cocvvvvvrrereiinnnn
2. AIBSKA et AK b f 5,810 [ 2,061,779 [oooeeccciiiiees o o 2,067,589
3. Arizona ..... . AZ . 125,715,014 |. .. 126,091,685 |..
4. Arkansas .. .. AR BT 45,172,282 |. ....45,280,554 |..
5. California .. CA 677,170,871 |. ..680,452,946 |..
6. Colorado ...... .. CO ..71,561,362 |. ....11,780,534 |..
7. Connecticut .. . CT 116,416,544 |. .. 116,664,338 |..
8. Delaware ............. .. DE ..37,230,151 |. .37,263,282 |..
9. District of Columbia . . DC . ...6,078,052 |. ..6,096,791
10.  Florida .. .. FL ........ 594,242 150 |. 595,649,190
11.  Georgia .. GA oo 177,551,236 |. .. 178,156,987 |..
12.  Hawaii .. . HI ..48,614,261 |. ....48,800,331 |..
13.  Idaho .... . ID . .. 36,444,199 |. ....36,506,519 |..
14.  lllinois ... L ... 216,730,945 |. .. 217,318,930 |..
15.  Indiana . . IN ........ 140,583,946 |. .. 140,809,746 |..
16. lowa ..... LA ..49,744 169 |. ....49,932,138 |..
17. Kansas . .. KS . ..19,815,444 |. .20,004,688 |..
18, KENHUCKY ...oveieiiieeeeeeceee e KY oo b e 123,413 77,495,165 |.....c.ce.e.. 128,034 | o 77,746,612
19, LOUISIANG ...ouvviiiiiricie et LA b e 154,325 |, 127,406,087 |...ooocveeeeeeen 2,577 [ [ 127,562,989 |............... 643,713
20. Maine ....... e 19,979,573 |. 220,087,724 ...
21.  Maryland . ... 124,082,290 |. 124,446,332 ...
22, MassachUSEttS ..........ccovrueirueuiniceiiecieee MA b 305,652 ... 152,390,083 |...eeceiiiiieieies [ [ 152,695,735 |.....coconnve. 530,836
23, MIChigan ..o ML e b [ 194,336 | 240,305,614 |...coiieeenn 2,369 | o 240,502,319 ..o 511,603
24. Minnesota . .. MN 92,714,148 |. ....93,019,055 |.. ..138,574
25.  Mississippi .. Ms ..39,517,641 |. ....39,614,837 |..
26, MiSSOUI «.eveveecicecnceieieeneeeneeeseseseneneneees. MO o L Joeii.222,398 ... 343,020,488 |.......ccee. 124,120 [ o 343,367,006
27, MONtANA «.oeeeeeeeeeeeeeeeeeeeieeeeneseseeeeees. MT o L e 7,916 o 5,581,347 | 8,987 o o 5,596,250
28. Nebraska .. ..27,441,356 |. .27,642,664 |..
29. Nevada ........ . . ..38,516,854 |. .38,725,136 |..
30.  New Hampshire ........cccocoveieieneieieeenes NH [ L [ 40,719 [ 25,033,181 | 48,995 | e 25,122,8%
31, NEW JErSeY ...cooviuiiiiiricieieieie e NI e b 377,617 |, 296,356,209 296,738,873
32.  New Mexico . NM ..12,004,042 |. ... 12,228,536 |..
33. New York ..... .. 13,157,146 |. ... 13,255,317 |..
34.  North Carolina .. 262,383,176 |. .. 264,231,206 |..
35.  North Dakota .. 14,306,579 |. .... 14,343,330 |..
36.  ONiO coveeeeee 285,954,764 |. .. 286,332,612 |..
37.  Oklahoma . ..31,187,566 |. ....31,612,240 |..
38.  Oregon ......... ..51,868,333 |. ....52,001,756 |..
39. Pennsylvania ... . 417,031,381 |. .. 417,825,032 |..
40. Rhode Island .... e 41,651,525 |. ....41,688,568 |..
41.  South Carolina . . 147,817,512 |. .. 148,293,219 |..
42, South Dakota ... e 14,695,897 |. ... 14,720,182 |..
43. Tennessee ... ........ 208,550,843 |. ..208,970,808 |..
44, Texas ....... 352,635,064 |. .. 354,324,458 |..
45, Utah ..... ..43,807,811 |. ....43,937,244 |..
46. Vermont ..10,249,092 |. ....10,284,820 |..
47, Virginia coeeeeeeeeeeeeeeeeeeeceeeseseneseeseseeienene. VA e Lo 572,092 | 128,432,178 | 164,255 | [ 129,168,525
48, Washington .........cccceeeeeveeeeeeeennenenennneeees. WA | L 212,793 | 131,436,603 |.............. 122,187 oo o 131,771,583
49.  West Virginia e 36,134,184 |. ....36,221,325 |..
50. Wisconsin .... . 129,038,492 |. .. 129,402,349 |..
51, WYOMING eveeeeeeeeeireneeeeeeeeeeseseneneseeeenenes. WY o L o 16,181 | 4,362,804 ... o [ 4,378,785
52.  American Samoa .........cccceceeeiiieeiineenneeans AS
53. Guam .............. .. GU
54. Puerto Rico ...... .. PR
55. U.S.Virginlslands ..........ccccociiiiiiniininnnen, \
56. Northern Mariana Islands ....................ccc... MP
57. Canada .......ccccoeeevuveennnns .. CAN .
58. Aggregate Other Aliens . OT . eeeeeeennenennenns 0 e300, 762 [ 0
59.  Subtotal .....cccccoveviiiiiiiiiiiiiiiiiiieiiee e XXX 15,738,206 |.....6,460,595,024 |........... 3,439,578 |....coevveveinnn 011.....6,479,772,808 |..........
90. Reporting entity contributions for employee benefits
PIANS. oo XXX e oo o e [ [ [V
91.  Dividends or refunds applied to purchase paid-up
additions and annUIties.............ccceeereeereeereeereens foreens XXX e e o e [ [ [V
92. Dividends or refunds applied to shorten endowment|
or premium paying period............cccccceueeeeeeciinnnes foneees 0, ) O R AN [V
93.  Premium or annuity considerations waived under
disability or other contract provisions.................... .
94.  Aggregate or other amounts not allocable by State. |. PPN 0
95.  Totals (Direct BUSINESS).......ccccevrueeereeerenenenienenesfoeens XXX ...15,917,583 |..... 6,460,595, 024 0. 6,480,156,728 |..
96.  Plus Reinsurance ASSUMEd.........c..ccoeeeeeeeenennnns [oeers XKoo | 2,282,592 |....coovuee. 860,367 |. R I 5,480,633 |.coooiieiiine
97  Totals (All Business).... ... 18,200,175 |..... 6,461,455,391 |...........5,981,795 |....coooovnviieen 0 | 6,485,637,361 |.. ,
98. Less Reinsurance Cede 7,298,460 |........ 234,457,166 644,121 | [ 245,399,747 |..cveee 44,482
99. Totals (All Business) less Reinsurance Ceded XXX 10,901,715 6,226,998,225 2,337,674 0 6,240,237,614 14,775,873
DETAILS OF WRITE-INS
58001. Other Alien ......ccooiiiiiciiiccccceeee e XXX....... .58,467 |. 242,295 ..300,762 |..
58002.
58003.
58998. Summary of remaining write-ins for Line 58 from
OVErfIOW PAGE ....veveviniieniieiiriei et XXX [ (U TN [V R (U TN (O (1 0
58999. Totals (Lines 58001 through 58003 plus
58998)(Line 58 above) XXX 58,467 242,295 0 0 300,762 0
9401.
9402.
9403.
9498. Summary of remaining write-ins for Line 94 from
OVErIOW PAGE ....veveveniiieeiiieicieeieseieseesesee e XXX [ (U TN [V R (U TN (O (1 0
9499. Totals (Lines 9401 through 9403 plus 9498)(Line
94 above) XXX 0 0 0 0 0 0
(a) Active Status Counts:
1. L - Licensed or Chartered - Licensed insurance carrier or domiciled RRG...........cccccocverinr weeene 50 4. Q- Qualified - Qualified or accredited reiNSUrer..............ceeveueeereieseeieees e 0
2. R - Registered - Non-domiciled RRGS..........coiiiiiiiiiiiieeieeee et ene aeinnes 0 5. N-None of the above - Not allowed to write business in the state............. ... 7
3. E - Eligible - Reporting entities eligible or approved to write surplus lines in the state......... ....... 0

11




STATEMENT AS OF SEPTEMBER 30, 2023 OF THE MassMutual Ascend Life Insurance Company

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

cl

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

Federal TaxID NAIC Co Code  State of Domicile

MASSACHUSETTS MUTUAL LIFE INSURANCE COMPANY 04-1590850 65935 Massachusetts
Direct & Indirect Owned Subsidiaries:
C.M. Life Insurance Company 06-1041383 93432 Connecticut
MML Bay State Life Insurance Company 43-0581430 70416 Connecticut
CML Special Situations Investor LLC None Delaware
CM Life Mortgage Lending LLC None Delaware
CML Mezzanine Investor III, 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 I 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 Mezzanine Investor II, LLC 04-1590850 Delaware
MML Mezzanine Investor III, LLC 04-1590850 Delaware
MML Special Situations Investor LLC None Delaware
Timberland Forest Holding LLC 47-5322979 Delaware
Lyme Adirondack Forest Company, LLC None Delaware
Lyme Adirondack Timberlands I, LLC None Delaware
Lyme Adirondack Timberlands II, LLC None Delaware
Lyme Adirondack Timber Sales, LLC None Delaware
MSP-SC, LLC 04-1590850 Delaware
Insurance Road LLC 04-1590850 Delaware
MassMutual Trad Private Equity LLC 04-1590850 Delaware
MassMutual Intellectual Property LLC 04-1590850 Delaware
Trad Investments I LLC None Delaware
ITPS Holding LLC None Delaware
HITPS LLC None Delaware
EM Opportunities LLC None Delaware
MassMutual MCAM Insurance Company, Inc. None Vermont
MassMutual Ventures US IV, GP, LLC None Delaware
MassMutual Ventures US IV, L.P. None Delaware
MassMutual Ventures US IV, LLC None Delaware
MassMutual Ventures Europe/APAC I GP, LLC None Delaware
MassMutual Ventures Europe/APAC 1 GP, L.P. None Cayman Islands
MassMutual Ventures Europe/APAC I L.P. None Cayman Islands

*This entity is owned by another or multiple entities in the group. Please refer to Sch Y Part 1A for the ownership and percentage information.
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STATEMENT AS OF SEPTEMBER 30, 2023 OF THE MassMutual Ascend Life Insurance Company

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

PART 1 - ORGANIZATIONAL CHART

Counterpointe Sustainable Advisors LLC
CSA Intermediate Holdco LLC
Counterpointe Trust Services LLC
CP PACE LLC
CSA Employee Services Company LLC
Counterpointe Sustainable Real Estate II LLC
Counterpointe Energy Solutions II LLC
Counterpointe Energy Solutions (CA) II LLC

Counterpointe Energy Services LLC

JFIN Parent LLC
Jefferies Finance LLC
JFIN GP Adviser LLC
JFIN Fund III LLC
Jefferies Credit Partners LLC
APEX Credit Partners LLC

Jefferies Credit Management LLC
JCP Direct Lending CLO 2022 LLC
Jefferies Direct Lending Europe SCSp SICAV-RAIF
Jefferies Credit Management Holdings LLC
Senior Credit Investments, LLC
JDLF GP (Europe) S.a.r.l
JFAM GP LLC
JFAM GP LP
Jefferies Direct Lending Fund C LP
Jefferies DLF C Holdings LLC
Jefferies Direct Lending Fund C SPE LLC
JDLF II GP LLC
JDLF II GP LP
Jefferies Direct Lending Fund I C LP
Jefferies DLF 2 C Holdings LLC
Jefferies Direct Lending Fund II C SPE LLC
JCP Direct Lending CLO 2023-1 LLC
JCP Direct Lending CLO 2023 Ltd.
Jefferies Private Credit BDC Inc.
Jefferies Senior Lending LLC
Jefferies Credit Partners BDC Inc
JFIN Revolver Holdings LLC
JFIN Revolver Holdings II LLC
JFIN Revolver Holdings IV LLC
JFIN Co-Issuer Corporation
JFIN Europe GP, S.a.r.l.
Jefferies Finance Europe, S.L.P.
Jefferies Finance Europe, SCSp

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

Federal Tax ID NAIC Co Code

State of Domicile

None
None
None
None
None
None
None
27-0105644
None
None
27-0105644
None
None
None
None
None
None
None
None
None
None
None
None
None
None
None
None
None
None
None
None
None
None
None
None
None
None
None
None
None
None
None
None

Delaware
Delaware
Delaware
Delaware
Delaware
Delaware
Delaware
Delaware
Delaware
Delaware
Delaware
Delaware
Delaware
Delaware
Delaware
Delaware
Delaware
Luxembourg
Delaware
Delaware
Luxembourg
Delaware
Delaware
Delaware
Delaware
Delaware
Delaware
Delaware
Delaware
Delaware
Delaware
Delaware
Jersey Channel Islands
Maryland
Delaware
Maryland
Delaware
Delaware
Delaware
Delaware
Luxembourg
Luxembourg
Luxembourg



STATEMENT AS OF SEPTEMBER 30, 2023 OF THE MassMutual Ascend Life Insurance Company

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

ccl

Federal Tax ID NAIC Co Code State of Domicile

Jefferies Finance Business Credit LLC None Delaware
JFIN Business Credit Fund I LLC None Delaware
JFIN Funding 2021 LLC None Delaware
JFIN High Yield Investments LLC None Delaware
JFIN LC Fund LLC None Delaware
JFIN Revolver CLO 2017 Ltd. None Cayman Islands
JFIN Revolver CLO 2017-1I Ltd. None Cayman Islands
JFIN Revolver CLO 2017-1IT Ltd. None Cayman Islands
JFIN Revolver CLO 2018 Ltd. None Cayman Islands
JFIN Revolver CLO 2019 Ltd. None Cayman Islands
JFIN Revolver CLO 2019-1I Ltd. None Cayman Islands
JFIN Revolver CLO 2020 Ltd. None Cayman Islands
JFIN Revolver CLO 2021-1I Ltd. None Cayman Islands
JFIN Revolver CLO 2021-V Ltd. None Cayman Islands
JFIN Revolver CLO 2022-1I Ltd. None Cayman Islands
JFIN Revolver CLO 2022-11I Ltd. None Cayman Islands
JFIN Revolver CLO 2022-1V Ltd. None Cayman Islands
JFIN Revolver CLO 2022-1V 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
JFIN Revolver Funding 2022-I Ltd. None Bermuda
JFIN Revolver SPE1 2022 LLC None Delaware
JFIN Revolver SPE3 2022 LLC None Delaware
JFIN Revolver SPE4 2022 LLC None Delaware
SFL Parkway Funding 2022 LLC None Delaware
JCP Private Loan Management GP LLC None Delaware
JCP Private Loan Management LP None Delaware
Beauty Brands Acquisition Holdings LLC None Delaware
Beauty Brands Acquisition LLC None Delaware
Beauty Brands Acquisition Intermediate LLC None Delaware
Forma Brands, LLC* None Delaware
Apex Credit Holdings LLC None Delaware
JFIN CLO 2012 Ltd. None Cayman Islands
JFIN CLO 2013 Ltd. None Cayman Islands
JFIN CLO 2014 Ltd. None Cayman Islands
JFIN CLO 2014-II Ltd. None Cayman Islands
JFIN CLO 2015 Ltd. None Cayman Islands
JFIN CLO 2015-1I Ltd. None Cayman Islands
JFIN CLO 2016 Ltd. None Cayman Islands
JFIN CLO 2017 Ltd. None Cayman Islands
JFIN CLO 2017 1I Ltd. None Cayman Islands

*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

Tomorrow Parent, LLC None Delaware
Custom Ecology Holdco, LLC None Delaware
Glidepath Holdings Inc. 86-2294635 Delaware
MassMutual Ascend Life Insurance Company 13-1935920 63312 Ohio
AAG Insurance Agency, LLC 31-1422717 Kentucky
Annuity Investors Life Insurance Company 31-1021738 93661 Ohio
MM Ascend Life Investor Services, LLC 31-1395344 Ohio
MM Ascend Mortgage Lending LLC 31-1395344 Ohio
Manhattan National Holding, LLC 26-3260520 Ohio
Manhattan National Life Insurance Company 45-0252531 67083 Ohio
MassMutual Mortgage Lending LLC None Delaware
MM Copper Hill Road LLC 04-1590850 Delaware
MMV CTFIGP LLC None Delaware
MassMutual Ventures Climate Technology Fund I LP None Delaware
MM Direct Private Investment Holding LLC None Delaware
MM Direct Private Investments UK Limited None England & Wales
DPI-ACRES Capital LLC None Delaware
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 Delawar
MMAF Equipment Finance LLC 2017-B 32-0546197 Delaware
MMAF Equipment Finance LLC 2018-A 82-5335801 Delaware
MMAF Equipment Finance LLC 2019-A 83-3722640 Delaware
MMAF Equipment Finance LLC 2019-B None Delaware
MMAF Equipment Finance LLC 2020-A None Delaware
MMAF Equipment Finance LLC 2020-B None Delaware
MMAF Equipment Finance LLC 2021-A None Delaware
MMAF Equipment Finance LLC 2022—-A None Delaware
MMAF Equipment Finance LLC 2022-B None Delaware
MMAF Equipment Finance LLC 2023-A None Delaware
Rozier LLC None Delaware
MML Management Corporation 04-2443240 Massachusetts
MassMutual International Holding MSC, Inc. 04-3548444 Massachusetts
MassMutual Holding MSC, Inc. 04-3341767 Massachusetts
MML CM LLC None Delaware
Blueprint Income LLC None New York
Flourish Digital Assets LLC None Delaware
Flourish Financial LLC None Delaware
Flourish Holding Company LLC None Delaware
Flourish Insurance Agency LLC None Delaware
Flourish Technologies LLC None Delaware

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

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

Federal Tax ID NAIC Co Code

State of Domicile

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

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

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

Federal Tax ID NAIC Co Code

State of Domicile

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

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

Hong Kong, Special Administrative Region of China
Bermuda

Hong Kong, Special Administrative Region of China
Korea

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

Japan

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

*This entity is owned by another or multiple entities in the group. Please refer to Sch Y Part 1A for the ownership and percentage information.
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Baring Investment Series LLC None Delaware
Barings Emerging Generation Fund GP, LLC None Delaware
Barings Emerging Generation Fund GP II, LLC None Delaware
Barings ERS PE Emerging Manager III GP, LLC None Delaware
Barings Global Investment Funds (U.S.) Management LLC 04-1590850 Delaware
Barings CLO Investment Partners GP, LLC None Delaware
Barings Core Property Fund GP LLC None Delaware
Barings Direct Lending GP Ltd. None Cayman Islands
Barings Global Energy Infrastructure Advisors, LLC None Delaware
Barings Centre Street CLO Equity Partnership GP, LLC None Delaware
Barings Centre Street CLO Equity Partnership LP None Delaware
Barings Global Real Assets Fund GP, LLC None Delaware
Barings GPSF LLC None Delaware
Barings North American Private Loan Fund Management, LLC None Delaware
Barings North American Private Loan Fund II Management, LLC None Delaware
Barings North American Private Loan Fund III Management, LLC None Delaware
Barings Global Special Situations Credit Fund 4 GP (Delaware) LLC None Delaware
Barings - MM Revolver Fund GP LLC None Delaware
Barings Real Estate European Value Add Fund II Feeder LLC None Cayman Islands
BMT RE Debt Fund GP LLC None Delaware
Barings Small Business Fund LLC 84-5063008 Delaware
Benton Street Advisors, Inc. 98-0536233 Cayman Islands
BHOVI Incentive LLC None Delaware
BIG Real Estate Fund GP LLC None Delaware
BIG Real Estate Incentive I LLC None Delaware
BIG Real Estate Incentive I LLC None Delaware
BRECS VIIGP LLC None Delaware
BREDIF GP LLC None Delaware
CREF X GP LLC None Delaware
Great Lakes IIT GP, LLC 04-1590850 Delaware
Lake Jackson LLC None Delaware
Barings Emerging Markets Blended Fund I GP, LLC None Delaware
Mezzco III LLC 41-2280126 Delaware
Mezzco IV LLC 80-0920285 Delaware
Mezzco Australiall LLC None Delaware
RECSA-NY GP LLC None Delaware
Barings CLO 2022-1 98-1624360 Cayman Island
Barings CLO 2022-11 None Cayman Island
Ambherst Long Term Holdings, LLC None Delaware
MassMutual International LLC 04-3313782 Delaware
MassMutual Solutions LLC None Delaware
Haven Technologies Asia Limited None Hong Kong

*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

Yunfeng Financial Group Limited None Hong Kong

MassMutual Asia Limited (SPV) None Hong Kong
MassMutual External Benefits Group LLC 27-3576835 Delaware
100 w. 3rd Street LLC 04-1590850 Delaware
2160 Grand Manager LLC 04-1590850 Delaware
300 South Tryon Hotel LLC 82-2432216 Delaware
300 South Tryon LLC 04-1590850 Delaware
Barings Affordable Housing Mortgage Fund I LLC 82-3468147 Delaware
Barings Affordable Housing Mortgage Fund II LLC 61-1902329 Delaware
Barings Affordable Housing Mortgage Fund III LLC 85-3036663 Delaware
Barings Emerging Generation Fund II LP None Delaware
Barings Emerging Generation Fund, LP 84-3784245 Delaware
Barings Global Energy Infrastructure Fund I LP 98-1332384 Cayman Islands
Barings Hotel Opportunity Venture I LP None Delaware
Barings Real Estate Debt Income Fund LP 85-3449260 Delaware
Barings Real Estate European Value Add I SCSp None Luxembourg
Barings Small Business Fund, L.P. None Delaware
Barings-MM Revolver Fund LP None Delaware
Calgary Railway Holding LLC 82-2285211 Delaware
Cornbrook PRS Holdings LLC 82-3307907 Delaware
Cornerstone Fort Pierce Development, LLC 56-2630592 Delaware
Cormnerstone Permanent Mortgage Fund I1 LLC 61-1750537 Massachusetts
Cornerstone Permanent Mortgage Fund III LLC 35-2531693 Massachusetts
Cornerstone Permanent Mortgage Fund IV LLC 61-1793735 Massachusetts
Cornerstone Permanent Mortgage Fund LLC 45-2632610 Massachusetts
CREA Ridge Apartments, LLC None Delaware
CREA/PPC Venture, LLC 20-0348173 Delaware
Euro Real Estate Holdings LLC 04-1590850 Delaware
Fan Pier Development LLC 20-3347091 Delaware
GIA EU Holdings LLC 04-1590850 Delaware
Landmark Manchester Holdings LLC 81-5360103 Delaware
Miami Douglas Three MM, LLC 04-1590850 Delaware
MM 1400 E 4th Street Member LLC 04-1590850 Delaware
MM BIG Peninsula Co-Invest Member LLC 87-4021641 Delaware
MM Brookhaven Member LLC 04-1590850 Delaware
MM Debt Participations LLC 81-3000420 Delaware
MM East South Crossing Member LLC 04-1590850 Delaware
MM Horizon Savannah Member LLC 04-1590850 Delaware
MM Kannapolis Industrial Member LLC 04-1590850 Delaware
MM MD1 Station Member LLC 04-1590850 Delaware
MM MD2 Station Member LLC 04-1590850 Delaware
MM National Self-Storage Program Member LLC 04-1590850 Delaware

*This entity is owned by another or multiple entities in the group. Please refer to Sch Y Part 1A for the ownership and percentage information.
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MM REED District Landco Member LLC None Delaware

MM Subline Borrower LLC 04-1590850 Delaware

One Harbor Shore LLC 80-0948028 Delaware

PACO France Logistics LLC 04-1590850 Delaware

Portland 400 Sixth Manager LLC None Delaware

Riverwalk MM Member, LLC None Delaware

Ten Fan Pier Boulevard LLC 35-2553915 Delaware

Three PW Office Holding LLC 81-5273574 Delaware

Trailside MM Member II LLC 04-1590850 Delaware

Trailside MM Member LLC 04-1590850 Delaware

Unna, Dortmund Holding LLC 82-3250684 Delaware

Washington Gateway Apartments Venture LLC 45-5401109 Delaware

Washington Gateway Three LLC 32-0574045 Delaware

Washington Gateway Two LLC 83-1325764 Delaware

West 37th Street Hotel LLC 88-3861481 Delaware

Aland Royalty Holdings LP None Delaware

Chassis Acquisition Holding LLC 81-2244465 Delaware

CRA Aircraft Holding LLC 81-4258759 Delaware

EIP Holdings I, LLC None Delaware

Red Lake Ventures, LLC 46-5460309 Delaware

Validus Holding Company LLC 46-0687392 Delaware

VGS Acquisition Holding, LLC None Delaware

SBNP SIAITLLC 04-1590850 Delaware

SBNP SIA IIT LLC None Delaware

Other Affiliates & Funds:
Almack Mezzanine Fund II Unleveraged LP None United Kingdom
Barings Emerging Markets Corporate Bond Fund* None Ireland
Barings European Real Estate Debt Income Fund None Luxembourg
Babson Capital Loan Strategies Fund, L.P.* 37-1506417 Delaware
Barings US High Yield Bond Fund* None Ireland
Babson CLO Ltd. 2015-1 None Cayman Islands
Babson CLO Ltd. 2015-1I None Cayman Islands
Babson CLO Ltd. 2016-1 None Cayman Islands
Babson CLO Ltd. 2016-11 None Cayman Islands
Barings CLO Ltd. 2017-1 None Cayman Islands
Barings CLO 2018-I1I None Cayman Islands
Barings CLO 2018-IV None Cayman Islands
Barings CLO 2019-11 98-1473665 Cayman Islands
Barings CLO 2019-I11 None Cayman Islands
Barings CLO 2019-1V None Cayman Islands
Barings CLO 2020-1 None Cayman Islands
Barings CLO 2020-11 None Cayman Islands
Barings CLO 2020-I11 None Cayman Islands

*This entity is owned by another or multiple entities in the group. Please refer to Sch Y Part 1A for the ownership and percentage information.
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Barings CLO 2020-IV

Barings CLO 2021-1

Barings CLO 2021-1I

Barings CLO 2021-111

Babson Euro CLO 2014-1BV

Babson Euro CLO 2014-II BV

Babson Euro CLO 2015-1 BV

Barings Euro CLO 2019-1

Barings Euro CLO 2019-11

Barings Euro CLO 2020-I DAC

Barings Euro CLO 2021-I DAC

Barings Euro CLO 2021-I DAC

Barings Euro CLO 2021-IIT DAC

Barings Euro CLO 2022-1 DAC

Barings Global Em. Markets Equity Fund
Barings Global Special Situations Credit 4 Delaware*
Barings Global Special Situations Credit 4 LUX*
Barings Global Technology Equity Fund
Barings Global Dividends Champion Fund
Barings Europe Select Fund

Barings Hotel Opportunity Venture

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

Barings Middle Market CLO 2019-1

Barings Middle Market CLO Ltd 2021-I
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

Gateway Mezzanine Partners II LP*

Great Lakes III, L.P.

GIA EU Holdings - Emerson JV Sarl

JPMCC Commercial Mortgage Securities Trust 2017-JP7

Federal Tax ID NAIC Co Code

State of Domicile

None

None

None

None

None

None

None
36037260H
None

None
3715576VH
3750378QH
None

None
82-5330194
85-1465973
98-1570693
None

None

None
87-0977058
86-3661023
None

None

None
98-1612604
98-1332384
98-1567942
81-0841854
None
87-1262754
None

None
46-5001122
38-4059932
None
38-4096530
20-5578089
04-1590850
90-0991195
37-1708623
98-1607033
38-4041011; 38-4041012

*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.

Cayman Islands
Cayman Islands
Cayman Islands
Cayman Islands
Netherlands
Netherlands
Netherlands
ITreland

Ireland

ITreland

ITreland

Ireland

ITreland

ITreland

North Carolina
Delaware
Luxembourg
Ireland

Ireland

Ireland
Connecticut
Delaware
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
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JPMDB Commercial Mortgage Securities Trust 2017-C5
Martello Re Limited
MM Direct Private Investment Holding
MM CM Holding LLC
MMYV Climate Technology Fund GP
Washington Pine LLC
Somerset Special Opportunities Fund L.P.*
Tower Square Capital Partners III, L.P.
Tower Square Capital Partners IIIA, L.P.
Barings Affiliates & Funds:
Babson Capital Loan Strategies Master Fund LP
Barings China Aggregate Bond Private Securities Investment Fund
Barings European Growth Trust Fund
Barings Global High Yield Fund
CCIC Fund
Great Lakes I LLC*
Wood Creek Venture Fund LLC
Barings Real Estate Affiliates & Funds:
Barings California Mortgage Fund IV
Barings Umbrella Fund LUX SCSp SICAV RAIF*
Cornerstone California Mortgage Fund I LLC
Cornerstone California Mortgage Fund II LLC
Cornerstone California Mortgage Fund IIT LLC
Danville Riverwalk Venture, LLC
MMLIC Debt Participations LLC
Salomon Brothers Commercial Mortgage Trust 2001-MM
MassMutual Premier Funds:
MassMutual Premier Main Street Fund
MassMutual Premier Strategic Emerging Markets Fund
MassMutual Select Funds:
MassMutual Select Fundamental Growth Fund
MassMutual Select Mid-Cap Value Fund
MassMutual Select Small Capital Value Equity Fund
MassMutual Select Small Company Value Fund
MassMutual Select T. Rowe Price Retirement 2005 Fund
MassMutual Select T. Rowe Price Retirement 2010 Fund
MassMutual Select T. Rowe Price Retirement 2015 Fund
MassMutual Select T. Rowe Price Retirement 2020 Fund
MassMutual Select T. Rowe Price Retirement 2025 Fund
MassMutual Select T. Rowe Price Retirement 2030 Fund
MassMutual Select T. Rowe Price Retirement 2035 Fund
MassMutual Select T. Rowe Price Retirement 2040 Fund
MassMutual Select T. Rowe Price Retirement 2045 Fund

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

Federal Tax ID NAIC Co Code

State of Domicile

38-4032059
None

04-1590850
None

04-1590850
04-1590850
20-8856877
41-2280127
41-2280129

None
None
None
47-3790192
None
71-1018134
04-1590850

None
None
95-4207717
95-4207717
95-4207717
82-2783393
13-1935920
None

51-0529328
26-3229251

04-3512593
42-1710935
02-0769954
04-3584140
82-3347422
82-3355639
82-3382389
82-3396442
82-3417420
82-3430358
82-3439837
82-3451779
82-3472295

New York
Bermuda
Delaware
Delaware
Delaware
Delaware
Delaware
Delaware
Delaware

Cayman Islands

Peoples Republic of China
United Kingdom
Massachusetts

Peoples Republic of China
Delaware

Delaware

California
Luxembourg
California
California
California
Delaware
Delaware
Delaware

Massachusetts
Massachusetts

Massachusetts
Massachusetts
Massachusetts
Massachusetts
Massachusetts
Massachusetts
Massachusetts
Massachusetts
Massachusetts
Massachusetts
Massachusetts
Massachusetts
Massachusetts
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Federal Tax ID NAIC Co Code State of Domicile

MassMutual Select T. Rowe Price Retirement 2050 Fund 82-3481715 Massachusetts
MassMutual Select T. Rowe Price Retirement 2055 Fund 82-3502011 Massachusetts
MassMutual Select T. Rowe Price Retirement 2060 Fund 82-3525148 Massachusetts
MassMutual Select T. Rowe Price Retirement Balanced Fund 82-3533944 Massachusetts
MML Series Investment Funds:
MML Series International Equity Fund 46-4257056 Massachusetts
MML Series Investment Funds II:
MML Series II Dynamic Bond Fund 47-3529636 Massachusetts
MML Series I Equity Rotation Fund 47-3544629 Massachusetts
MassMutual RetireSMART Funds:
MassMutual RetireSMART 2035 Fund 27-1933380 Massachusetts
MassMutual RetireSSMART 2045 Fund 27-1932769 Massachusetts
MassMutual RetireSMART 2055 Fund 46-3289207 Massachusetts
MassMutual RetireSMART 2060 Fund 47-5326235 Massachusetts
MassMutual 20/80 Allocation Fund 45-1618155 Massachusetts
MassMutual 80/20 Allocation Fund 45-1618222 Massachusetts
MassMutual RetireSMART In Retirement Fund 03-0532464 Massachusetts
MassMutual 40/60 Allocation Fund 45-1618262 Massachusetts
MassMutual 60/40 Allocation Fund 45-1618046 Massachusetts
MassMutual ishares 60/40 Allocation Fund 45-1618046 Massachusetts
MassMutual Balanced Fund 04-3212054 Massachusetts
MassMutual Blue Chip Growth Fund 04-3556992 Massachusetts
MassMutual Core Bond Fund 04-3277549 Massachusetts
MassMutual Disciplined Growth Fund 04-3539084 Massachusetts
MassMutual Disciplined Value Fund 04-3539083 Massachusetts
MassMutual Diversified Value Fund 01-0821120 Massachusetts
MassMutual Equity Opportunities Fund 04-3512590 Massachusetts
MassMutual Growth Opportunities Fund 04-3512589 Massachusetts
MassMutual Inflation-Protected and Income Fund 03-0532475 Massachusetts
MassMutual Mid Cap Growth Fund 04-3512596 Massachusetts
MassMutual Premier Diversified Bond Fund 04-3464165 Massachusetts
MassMutual RetireSMART by JPMorgan 2065 Fund 92-1441036 Massachusetts
MassMutual Select 80/20 Allocation Fund 45-1618222 Massachusetts
MassMutual Select Fundamental Value Fund 04-3584138 Massachusetts
MassMutual Select Overseas Fund 04-3557000 Massachusetts
MassMutual Select T Rowe Price Retirement 2065 Fund 92-1427882 Massachusetts
MassMutual Small Cap Growth Equity Fund 04-3464205 Massachusetts
MassMutual Small Cap Opportunities Fund 04-3424705 Massachusetts
MassMutual Small Cap Value Equity Fund 02-0769954 Massachusetts
MassMutual Strategic Bond Fund 26-0099965 Massachusetts

*This entity is owned by another or multiple entities in the group. Please refer to Sch Y Part 1A for the ownership and percentage information.
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1 2 3 4 13 14 15 16
Type If
of Control Control
(Ownership, is Is an
Name of Securities Relation- Board, Owner- SCA
Exchange Domi- ship Management, ship Filing
NAIC if Publicly Traded Names of ciliary to Attorney-in-Fact, Provide Re-
Group Company ID Federal (U.S.or Parent, Subsidiaries Loca- | Reporting Directly Controlled by Influence, Percen- Ultimate Controlling quired?
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Massachusetts Mutual Life Insurance Company Massachusetts Mutual Life Insurance
. 0435 ...[Massachusetts Mut Life Ins Co .......... |..... 65935 ....|04-1590850 .. | 3848388 ..... | ..eeerrrieriie [ reeerreene s (MMLTC) et CMAL) UIP....... COMPANY -veeeeeeeree et e e e e e OWNEISNIP..eeeeeeerree e .100.000 ... [MULIC e [ eeeeiineeene | 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 Loi] eeeeeeeeerieeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeees | eeeeeeees eeeeeeen| e CM Life Mortgage Lending LLC C.M. Life Insurance Company .... Ownership .100.000 ... |MMLIC ..
20000 .oi] ceeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeees | s . CML Mezzanine Investor I11, LLC s C.M. Life Insurance Company .... Ownership .100.000 ... |MMLIC ..
20000 L..| eeeeeeeeeeeereeeeeeee e eeeeeeeeeeeeees | e s CML Special Situations Investor LLC .... LDE] s NIA....... C.M. Life Insurance Company .... Ownership .100.000 ... |MMLIC ..
Massachusetts Mutual Life Insurance
20000 o[ e | e e CML Global Capabilities LLC LDE] e NIA....... Company ... Ownership .100.000 ... |MMLIC ..
Massachusetts Mutual Life Insurance
20000 .. e [ e | e | e [ | MV Global Capabilities | LLC ..cceevveernenene LDE] e NIA....... COMPANY e eevreeeereeeseree e e e e e e e OWNEISNIP..eeeeeeerree e .100.000 ... [MULIC e [ eeeeiireeee | e e
MassMutual Global Business Services India
20000 .. e [ e | e | e [ | LLP e LIND. NIA....... MM Global Capabilities | LLC ........cccceuee OWNEISNIP.ceeeeeeesree e .100.000 ... [MULIC e [ eeeeiineeene | e e
20000 .| e [ | e [ [ ] MV Global Capabilities (Netherlands) B.V. ... |..NLD....]...... NIA....... MM Global Capabilities | LLC ................. OWNErship....ccueeevveriniiniiieeiieens .100.000 L. [MULIC v [ | e e
MassMutual Global Business Services Romania
20000 .| e [ | e [ [ ] SRL. ~ROU....J...... NIA....... MM Global Capabilities (Netherlands) B.V. [Ownership........cccoovvviiiiiiiiiiinnnnns .100.000 ... [MULIC v [ | e e
Massachusetts Mutual Life Insurance
20000 .| e [ | e [ [ ] MM Global Capabilities Il LLC ....cccvuveennens LDE] NIA....... COMPANY et OWNErship....ccueeevveriniiniiieeiieens .100.000 L. [MULIC v [ | e e
Massachusetts Mutual Life Insurance
20000 .| e [ | e [ [ ] MM Global Capabilities Il LLC ................. LDE] NIA....... COMPANY et OWNErship....ccuveerveriniieiieeiieens .100.000 L. [MULIC e [ | e e
Massachusetts Mutual Life Insurance
20000 .oi] ceeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeees | s . MM/Barings Multifamily TEBS 2020 LLC .. LDE ] NIA....... Company .... Ownership .100.000 ... [MMLIC ooeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeees | eeeeeeeeeeens | e s
Massachuset
20000 .oi] ceeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeees | s . 04-1590850 .. | wevvvvvvvrrene | wrvrrrrnrenninns | e, Berkshire Way LLC .....ccoeeennnie LDE ] NIA....... COMPANY e e e e e e e e e e e e e e e e e e ONNErSNIP.ceeeeeeieiieeiiieeeeeeeeeeeeee .100.000 ... [MMLIC ooeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeees | eeeeeeeeeeens | e s
Massachusetts Mutual Life Insurance
20000 .oi] ceeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeees | s . 04-1590850 .. | wevvvvvvvrrene | wrvrrrrnrenninns | e, MIL Mezzanine Investor Il, LLC .................. LDE ] NIA....... COMPANY e e e e e e e e e e e e e e e e ONNErSNIP.ceeeeeeeeieeieeeeeie e .100.000 ... [MMLIC ooeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeees | eeeeeeeeeeens | e s
Massachusetts Mutual Life Insurance
20000 .oi] ceeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeees | s . 04-1590850 .. | wevvvvvvvrrene | wrvrrrrnrenninns | e, MAL Mezzanine Investor II1, LLC ................ LDE ] NIA....... COMPANY e e e e e e e e e e e e e e e e e e ONNErSNIP.ceeeeeeeeeeeeiieeeeeeeeeeeeeee L1100 L MMLIC e e | e s
Massachusetts Mutual Life Insurance
20000 Loi] ceeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeees | eeeeeeee s e | i | e | e MML Special Situations Investor LLC ........... LDE ] NIA....... COMPANY e e e e e e e e e e e e e e ONNErSNIP.ceeeeeeeeeeeeiieeeeeeeeeeeeeee .100.000 ... [MMLIC ooeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeees | eeeeeeeeeeens | e s
Massachusetts Mutual Life Insurance
. 0000 . 47-5322979 .. Timber land Forest Holding LLC Company Ownership .100.000 ...
0000 .| 47-5322979 .. Timber land Forest Holding LLC ... .|C.M. Life Insurance Company . Influence.. ..0.000 ...
. 0000 . 47-5322979 .. Timber land Forest Holding LLC Wood Creek Capital Management LLC ... Management...
0000 . s Lyme Adirondack Forest Company, LLC .... LDE] s NIA....... Timber land Forest Holding LLC ................ Ownership .100.000 ...
. 0000 . Lyme Adirondack Timberlands I, LLC .. . |Lyme Adirondack Forest Company, LLC .. | Ownership.. ..}.100.000 ...
0000 Lyme Adirondack Timberlands |1, LLC ........... Lyme Adirondack Forest Company, LLC ........ Ownership .100.000 ... . s
. 0000 . Lyme Adirondack Timber Sales, LLC .............. . Lyme Adirondack Forest Company, LLC ........ ONNErSNIP.ceeeeeeeeieeieeeeeie e .100.000 ... [MMLIC ooeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeees | eeeeeeeeeeens | e s
Massachusetts Mutual Life Insurance
. 0000 . 04-1590850 .. [ ..eovevvvvvine [ eevriiiiii | e MSP-SC, LLC oo, LDE] NIA....... COMPANY et OWNErship....ccueeevveriniiniiieeiieens .100.000 L. [MULIC v [ | e e
Massachusetts Mutual Life Insurance
. 0000 . 04-1590850 .. Insurance Road LLC .....ccovvvvvviiiiiiiiiiiiieeenns LDE ] NIA....... Company Ownership .100.000 ... [MMLIC ooeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeees | eeeeeeeeeeens | e s
0000 ..| 04-1590850 .. MassMutual Trad Private Equity LLC .. . .| Insurance Road LLC . Ownership.. L}.100.000 L. [MMLIC oiiiiieiieiiiieeeeeeeeeeeeeeeeeeeeeeeeeeee | eeeeees | e e
. 0000 . 04-1590850 .. MassMutual Intellectual Property LLC ......... Insurance Road LLC .... Ownership .100.000 ... [MMLIC ooeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeees | eeeeeeeeeeens | e s
0000 ...| weveeereeremerneeneeeeeeeneereeeeeeeeeeeeereeeees | reeennns ceeeeees] eeeeeeeeeeeeen Trad Investments | LLC ...ooovviiiiiiiiiiiiiinnnnnns . Insurance Road LLC ..........coeveiiiiiinnininnns OWNErship..coeeeeeeeeeeeeee e .100.000 ... [MMLIC oo | eeeeeeeeeeees | e e
Massachusetts Mutual Life Insurance
0000 .| cereeeree e [ e e ITPSHolding LLC ... LDE] NIA....... Company Ounership .100.000 ... [MULIC e [ eeeeiireeene | e e
20000 .o f e [ HITPS LLC LDE ] NIA....... ITPS Holding LLC Ounership .100.000 ... [MULIC e [ | e e
Massachusetts Mutual Life Insurance
L0000 L] ieeeeiiiiieeeeeeeeeeeeeeeeeeeeeeeeees | eeeeeeeee eieiiee] eereiiieiiiiies | veiiiiiiiies | e | e EM Opportunities LLC ........vvvvvnnnnnnninnnnnnnn. LDE.... .. NIA....... COMPANY e e e e e e e e e eeeeeeeeeas ONNErSNIP.cceeeeeeeeieeieiiieeeeeeeeeeee .100.000 ... [MMLIC toooeeeeeeeeieeeeeeeeeeeeeeeeeeeeeeeeeeeeees | eeeeeeeiiiiis | eeee e
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Massachusetts Mutual Life Insurance
0000 .| weveeeermemmmmmereereeereeereeeeeeeeeeeeeeeeeeees | erreeeees veneee ] eeeereeei | s | e | e MassMutual MCAM Insurance Company, Inc. ..... VT NIA....... COMPANY e OWNErship..ccoeeeeeeeeeeeeeeee e .100.000 ... [MMLIC oo | eeeeeeeeeeeee | e e
Massachusetts Mutual Life Insurance
0000 MassMutual Ventures US IV, GP, LLC ............ COMPANY e Ownership .100.000 ... |MMLIC ..
. 0000 . MassMutual Ventures US IV, L.P. . [MassMutual Ventures US IV, GP, LLC . .. | Ownership.. ..}.100.000 ...|MMLIC
0000 MassMutual Ventures US IV LLC MassMutual Ventures US IV, L.P. ............. Ounership .100.000 .. [MMLIC ..
Massachusetts Mutual Life Insurance
0435 MassMutual Ventures Europe/APAC | GP, LLC .. |..DE.....|...... NIA....... COMPANY e Ownership .100.000 ... |MMLIC ..
. 0435 . MassMutual Ventures Europe/APAC | GP, L.P. . |..CYM....]...... NIA....... MassMutual Ventures Europe/APAC | GP, LLC |Ownership .100.000 ... |MMLIC ..
MassMutual Ventures Europe/APAC | GP, L.P.
. 0435 . MassMutual Ventures Europe/APAC | L.P. ....... O NEA e | e ONNErSNIP.ceeeeeeeeieeieieeeeeeeeeeeeeee .100.000 ... |MMLIC
Massachusetts Mutual Life Insurance
. 0435 . Counterpointe Sustainable Advisors LLC ....... . COMPANY e e e e e e e e e e e e e Ownership .100.000 ... |MMLIC ..
0000 CSA Intermediate Holdco LLC ... .. | Counterpointe Sustainable Advisors LLC .... |Ownership.. ..}.100.000 ...|MMLIC
. 0000 . Counterpointe Trust Services LLC .. .. |CSA Intermediate Holdco LLC .. Ownership.. ..}.100.000 ...|MMLIC
0000 CP PACE LLC ..eeveeveeiieieeieene . |CSA Intermediate Holdco LLC .. Ownership.. ..}.100.000 ...|MILIC
. 0000 . CSA Employee Services Company LLC ... CSA Intermediate Holdco LLC .. Ownership .100.000 ... |MMLIC ..
Counterpointe Sustainable Real Estate
20000 Lou] ceeeeeeeeeeereeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeees | eereeeee e ] e | i | e | e [ LDE ] NIA....... CSA Intermediate Holdco LLC .. Ownership .100.000 ... |MMLIC ..
0000 Counterpointe Energy Solutions Il LLC ........ LDE] s NIA....... CSA Intermediate Holdco LLC .. Ownership .100.000 ... .
20000 Lou] ceeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeees | s . Counterpointe Energy Solutions (CA) Il LLC . |..DE.....|...... NIA....... Counterpointe Energy Solutions Il LLC ..... Ownership .100.000 ... |MMLIC ..
0000 .| weveerrrrrrrerrerreeeeeereeeeeeeeeeeeeeeeeeeeeees | eeeeeees e Counterpointe Energy Services LLC .............. LDE] s NIA....... CSA Intermediate Holdco LLC .....ccceeeennnnn Ownership .100.000 ... |MMLIC ..
Massachusetts Mutual Life Insurance
0000 . JFIN Parent LLC ...... .. | Company . .. | Ownership.. ..}.100.000 ...|MMLIC
. 0000 . 27-0105644 .. Jefferies Finance LLC . .| JFIN Parent LLC ..... .. | Ownership.. ..}..50.000 ....|MMLIC
0000 JFIN GP Adviser LLC . . | Jefferies Finance LLC Ownership.. ..}.100.000 ...|MILIC
. 0000 . JFIN Fund I11 LLC ... . | Jefferies Finance LLC Ownership.. ..}.100.000 ...|MMLIC
0000 Jefferies Credit Partners LLC .. | Jefferies Finance LLC ... Ownership.. ..}.100.000 ...|MILIC
. 0000 . Apex Credit Partners LLC ...... .. | Jefferies Credit Partners LLC Ownership.. ..}.100.000 ...|MMLIC
0000 Jefferies Credit Management LLC . .| Jefferies Credit Partners LLC .. Ownership.. ..}.100.000 ...|MMLIC
20000 .oi] ceeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeees | s . JCP Direct Lending CLO 2022 LLC ... Jefferies Credit Partners LLC Ownership ..9.900 .... |MMLIC ..
Jefferies Direct Lending Europe SCSp SICAV-
. 0000 . RAIF e LUK NIA....... Jefferies Credit Partners LLC ................ Ownership ..9.900 .... |MMLIC
0000 Jefferies Credit Management Holdings LLC ..... WDE] e NIA....... Jefferies Credit Partners LLC Ounership ..9.900 ... [MMLIC ..
. 0000 . Senior Credit Investments, LLC . . | Jefferies Credit Partners LLC .. Ownership.. ..9.900 .... |MMLIC
0000 JOLF GP (Europe) S.a.r.! Jefferies Credit Partners LLC Ounership .100.000 ... [MMLIC ..
. 0000 . JFAM GP LLC .. Jefferies Credit Partners LLC Ownership .100.000 ... |MMLIC ..
0000 JFAM GP LP ... . | Jefferies Credit Partners LLC Ownership.. ..}.100.000 ...
. 0000 . Jefferies Direct Lending Fund C LP .. JFAM GP LP Ownership .100.000 ... |MMLIC ..
0000 Jefferies DLF C Holdings LLC ...covuveveeeenns . Jefferies Direct Lending Fund C LLC ........ Ounership .100.000 ... [MMLIC ..
. 0000 . Jefferies Direct Lending Fund C SPE LLC . . | Jefferies DLF C Holdings LLC ... . [Ownership.. ..}.100.000 ...|MMLIC
0000 OLF 11 GP LLC e Jefferies Credit Partners LLC .. Ounership .100.000 ... [MMLIC ..
. 0000 . JOLF 11 GP LP JOLF 11 GP LLC ... Ounership .100.000 ... [MMLIC ..
0000 Jefferies Direct Lending Fund Il C LP . .| JOLF 11 GP LP .. | Ownership.. ..}.100.000 ...
. 0000 . Jefferies DLF 2 C Holdings LLC .................. Jefferies Direct Lending Fund Il C LP ...... Ownership .100.000 ... |MMLIC ..
0000 Jefferies Direct Lending Fund Il C SPE LLC .. |..DE.....|...... NIA....... Jefferies DLF 2 C Holdings LLC ............... Ounership .100.000 ... [MMLIC ..
. 0000 . JCP Direct Lending CLO 2023-1 LLC ... .|..DE.... .. | Jefferies Credit Partners LLC .. .. | Ownership.. ..}.100.000 ...|MMLIC
0000 JCP Direct Lending CLO 2023 Ltd. ..... GEYLL NIA....... JCP Direct Lending CLO 2023 Ltd. ............ Ounership .100.000 .. [MMLIC ..
. 0000 . Jefferies Private Credit BOC Inc. . M NIA....... Jefferies Finance LLC ... Ownership .100.000 ... |MMLIC ..
0000 Jetferies Senior Lending LLC JDE ] NIA....... Jefferies Finance LLC ... Ounership .100.000 ... [MMLIC ..
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. 0000 . Jefferies Credit Partners BDC Inc .... Jefferies Finance LLC ... Ownership .100.000 ...
0000 JFIN Revolver Holdings LLC ....... . | Jefferies Finance LLC Ownership.. ..}.100.000 ...
. 0000 . JFIN Revolver Holdings |1 LLC . | Jefferies Finance LLC Ownership.. ..}.100.000 ...|MMLIC
0000 JFIN Revolver Holdings 1V LLC . | Jefferies Finance LLC Ownership.. ..}.100.000 ...|MILIC
. 0000 . JFIN Co-Issuer Corporation . . | Jefferies Finance LLC Ownership.. ..}.100.000 ...|MMLIC
0000 JFIN Europe GP, S.a.r.l. ... .. | Jetferies Finance LLC Ownership.. ..}.100.000 ...|MMLIC
. 0000 . Jefferies Finance Europe, S.L.P. .. | JFIN Europe GP, S.a.r.l. . [Ownership.. ..}.100.000 ...|MMLIC
0000 Jefferies Finance Europe, SCSp . .| JFIN Europe GP, S.a.r.l. . [Ownership.. ..}.100.000 ...|MMLIC
. 0000 . Jefferies Finance Business Credit LLC . . | Jefferies Finance LLC ....... . | Ownership.. ..}.100.000 ...|MMLIC
0000 JFIN Business Credit Fund | LLC ... .| Jefferies Finance Business Credit LLC .| Ounership.. ..}.100.000 ...|MMLIC
. 0000 . JFIN Funding 2021 LLC .... . | Jefferies Finance LLC Ownership.. ..}.100.000 ...|MMLIC
0000 JFIN High Yield Investments LLC . | Jefferies Finance LLC Ownership.. ..}.100.000 ...|MMLIC
. 0000 . JFINLC Fund LLC ....vvvennnnnnnee . | Jefferies Finance LLC Ownership.. ..}.100.000 ...|MMLIC
0000 JFIN Revolver CLO 2017 Ltd. .. .| Jefferies Finance LLC Ownership.. ..}.100.000 ...|MMLIC
. 0000 . JFIN Revolver CLO 2017-11 Ltd. . . | Jefferies Finance LLC Ownership.. ..}.100.000 ...|MMLIC
0000 JFIN Revolver CLO 2017-111 Ltd. ... Jefferies Finance LLC ... Ownership .100.000 ... |MMLIC ..
. 0000 . JFIN Revolver CLO 2018 Ltd. .. Jefferies Finance LLC ... Ownership .100.000 ... |MMLIC ..
0000 JFIN Revolver CLO 2019 Ltd. .. .| Jefferies Finance LLC Ownership.. ..}.100.000 ...|MILIC
. 0000 . JFIN Revolver CLO 2019-11 Ltd. . Jefferies Finance LLC ... Ownership .100.000 ... |MMLIC ..
0000 JFIN Revolver CLO 2020 Ltd. ..... Jefferies Finance LLC ... Ownership .100.000 ... .
. 0000 . JFIN Revolver CLO 2021-11 Ltd. . . | Jefferies Finance LLC Ownership.. ..}.100.000 ...|MMLIC
0000 JFIN Revolver CLO 2021-V Ltd. ...... Jefferies Finance LLC ... Ownership .100.000 ... |MMLIC ..
. 0000 . JFIN Revolver CLO 2022-11 Ltd. .... Jefferies Finance LLC ... Ownership .100.000 ... |MMLIC ..
0000 JFIN Revolver CLO 2022-111 Ltd. .| Jefferies Finance LLC Ownership.. ..}.100.000 ...|MILIC
. 0000 . JFIN Revolver CLO 2022-1V Ltd. .... Jefferies Finance LLC ... Ownership .100.000 ... |MMLIC ..
0000 JFIN Revolver CLO 2022-IV LLC ... Jefferies Finance LLC ... Ownership .100.000 ... .
. 0000 . JFIN Revolver Fund, L.P. ...... . | Jefferies Finance LLC Ownership.. ..}..90.000 ....|MMLIC
0000 JFIN Revolver Funding 2021 Ltd. ... Jefferies Finance LLC ... Ownership .100.000 ... |MMLIC ..
. 0000 . JFIN Revolver Funding 2021 |11 Ltd. .... Jefferies Finance LLC ... Ownership .100.000 ... |MMLIC ..
0000 JFIN Revolver Funding 2021 IV Ltd. .| Jefferies Finance LLC Ownership.. ..}.100.000 ...|MMLIC
. 0000 . JFIN Revolver Funding 2022-1 Ltd. .... Jefferies Finance LLC ... Ownership .100.000 ... |MMLIC ..
0000 JFIN Revolver SPE1 2022 LLC .. Jefferies Finance LLC ... Ownership .100.000 ... .
. 0000 . JFIN Revolver SPE3 2022 LLC .. . | Jefferies Finance LLC Ownership.. ..}.100.000 ...|MMLIC
0000 JFIN Revolver SPE4 2022 LLC .. Jefferies Finance LLC ... Ownership .100.000 ... |MMLIC ..
. 0000 . SFL Parkway Funding 2022 LLC Jefferies Finance LLC ... Ownership .100.000 ... |MMLIC ..
0000 JCP Private Loan Management GP LLC . | Jefferies Finance LLC ... .. | Ownership.. ..}.100.000 ...|MMLIC
. 0000 . JCP Private Loan Management LP JCP Private Loan Management GP LLC ......... Ownership .100.000 ... |MMLIC ..
0000 Beauty Brands Acquisition Holdings LLC ....... . Jefferies Finance LLC .......eevveveeeenennnnnnee Ownership .100.000 ... .
. 0000 . Beauty Brands Acquisition LLC ..........cceeeens . |Beauty Brands Acquisition Holdings LLC .... |Ownership.. ..}.100.000 ...|MMLIC
0000 Beauty Brands Acquisition Intermediate LLC . Beauty Brands Acquisition LLC ................ Ownership .100.000 ... |MMLIC ..
Beauty Brands Acquisition Intermediate LLC
0000 Forma Brands, LLC DB NIA....... Ownership .100.000 ... |MMLIC ..
. 0000 . Apex Credit Holdings LLC ... WDE] NIA....... JFIN Parent LLC Ounership .100.000 ... [MMLIC ..
0000 JFIN CLO 2012 Ltd. ..... ..CYM... Apex Credit Holdings LLC .. Ownership .100.000 ... .
. 0000 . JFIN CLO 2013 Ltd. .. ..CYM.... . | Apex Credit Holdings LLC Ownership.. ..4.100.000 ...|MILIC
0000 JFIN CLO 2014 Ltd. ..... ..CYM... Apex Credit Holdings LLC .. Ownership .100.000 ... |MMLIC ..
. 0000 . JFIN CLO 2014-11 Ltd. .... ..CYM.... Apex Credit Holdings LLC .. Ounership .100.000 ... [MMLIC ..
0000 JFIN CLO 2015 Ltd. .. ..CYM... .| Apex Credit Holdings LLC Ownership.. ..}.100.000 ...|MMLIC
. 0000 . JFIN CLO 2015-11 Ltd. .... ..CYM.. Apex Credit Holdings LLC .. Ounership ..85.000 ....[MMLIC ..
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. 0000 . . T ... |JFIN CLO 2016 Ltd. ..... Apex Credit Holdings LLC .. Ounership .100.000 ...
0000 JFIN CLO 2017 Ltd. .. .. | Apex Credit Holdings LLC Ounership.. ..}.100.000 ...
. 0000 . JFIN CLO 2017-11 Ltd .. | Apex Credit Holdings LLC .. |Ownership.. ..4.100.000 ...
0000 Tomorrow Parent, LLC ... . | JFIN Parent LLC ..... .. | Ownership.. ..1.100.000 ...
. 0000 . Custom Ecology Holdco, LLC .......... JFIN Parent LLC ....ovvvvvvviiiiiiiiiiiiiniiinians Ownership .100.000 ...
Massachusetts Mutual Life Insurance
. 0000 . 86-2294635 .. Glidepath Holdings Inc. ....ccooovveviieieeiinnnnns Company Ownership .100.000 ...
0435 . [13-1935920 .. MassMutual Ascend Life Insurance Company .... Glidepath Holdings Inc. . Ownership .100.000 ...
. 0000 . 31-1422717 .. AAG Insurance Agency, LLC .......eevvvvvvvvnnnnnns MassMutual Ascend Life Insurance Company . |Ownership .100.000 ...
0435 .[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 ...| wevevererereeereenreeeeeeeeereeeeeeeeeeeeeeeeenes | reeennns ceneeees] eeeeeeeeeeeeen MM Ascend Mortgage Lending LLC .|MassMutual Ascend Life Insurance Company . |Ownership .100.000 ...
. 0000 . ..| 26-3260520 .. Manhattan National Holding, LLC ... MassMutual Ascend Life Insurance Company . |Ownership.. ..}.100.000 ...
0435 . [45-0252531 .. Manhattan National Life Insurance Company ... |.. .|Manhattan National Holding LLC ............... Ownership .100.000 ...
Massachusetts Mutual Life Insurance
0000 .| weveeeermemmmmmereereeereeereeeeeeeeeeeeeeeeeeees | erreeeees veneee ] eeeereeei | s | e | e MassMutual Mortgage Lending LLC ................ LDE] s NIA....... COMPANY e OWNErship...oceeeeeeeeeeeeeeeeeeeeeeeee | .100.000 ... [MMLIC oo | eeeeeeeeeeeee | e e
Massachusetts Mutual Life Insurance
0000 ... ceeeeeiee e [ e e 04-1590850 .. [ .everevveerene [ ererriieniies | e MM Copper Hill Road LLC .....eovvuveeeeieeainene LDE] e NIA....... COMPANY e eevreeeereeeseree e e e e e e e OWNEISNIP..eeeeeeerree e .100.000 ... [MULIC et [ eeeeiineeee | e e
Massachusetts Mutual Life Insurance
20000 .. e [ e | e | e [ | MAV CTF 1 GP LLC v LDE] e NIA....... COMPANY -veeeeeeeree et e e e e e OWNEISNIP..eeeeeeerree e .100.000 ... [MULIC e [ eeeeiineeene | e e
MassMutual Ventures Climate Technology Fund |
20000 L[ e [ e | e | [ | P e LDE] e NIA....... MV CTF 1 GP LLC oo OWNEISNIP..eeeeeeerree e .100.000 ... [MULIC e [ eeeeiiieeene | e e
Massachusetts Mutual Life Insurance
. 0000 ... MM Direct Private Investments Holding LLC ... |..DE.... . | Company .... Ownership.. ..}.100.000 ...|MMLIC
. 0000 ... MM Direct Private Investments UK Limited .... |..GBR.... MM Direct Private Investments Holding LLC |Ownership .100.000 ... |MMLIC ..
Massachusetts Mutual Life Insurance
20000 .| e [ | e [ [ ] DPI-ACRES Capital LLC ..cceevvviviiiiiieiiieiis LDE] NIA....... COMPANY et OWNErship....ccueeevveriniiniiieeiieens .100.000 L. [MULIC v [ | e e
Massachusetts Mutual Life Insurance
20000 .| e [ | e [ [ ] DPI1-ARES Mortgage Lending LLC ...........c.c.... LDE] NIA....... COMPANY et OWNErship....ccueeevveriniiniiieeiieens .100.000 L. [MULIC v [ | e e
Massachusetts Mutual Life Insurance
20000 .oi] ceeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeees | s . MM Investment Holding .... Company Ownership .100.000 ...
0000 . s MMIH Bond Holdings LLC ...... . |MM Investment Holding ... . | Ownership..
. 0000 . ..| 26-0073611 .. MassMutual Asset Finance LLC . .. |C.M. Life Insurance Company . . [Ownership..
0000 MassMutual Asset Finance LLC .... . |MM Investment Holding ....... Ownership..
. 0000 . MMAF Equipment Finance LLC 2017-B . [MassMutual Asset Finance LLC ... Ownership..
0000 MMAF Equipment Finance LLC 2018-A . [MassMutual Asset Finance LLC ... Ownership..
. 0000 . MMAF Equipment Finance LLC 2019-A . [MassMutual Asset Finance LLC ... Ownership..
0000 MMAF Equipment Finance LLC 2019-B . [MassMutual Asset Finance LLC ... Ownership..
. 0000 . MMAF Equipment Finance LLC 2020-A . [MassMutual Asset Finance LLC ... Ownership..
0000 MMAF Equipment Finance LLC 2020-B ... MassMutual Asset Finance LLC Ownership
. 0000 . MMAF Equipment Finance LLC 2021-A ... MassMutual Asset Finance LLC Ownership
0000 MMAF Equipment Finance LLC 2022-A . [MassMutual Asset Finance LLC ... Ownership..
. 0000 . MMAF Equipment Finance LLC 2022-B ... MassMutual Asset Finance LLC Ownership
0000 MMAF Equipment Finance LLC 2023-A MassMutual Asset Finance LLC Ownership
. 0000 . s Rozier LLC .....cceeveeeeeenens . [MassMutual Asset Finance LLC .. | Ownership..
0000 04-2443240 .. ML Management Corporation . MM Investment Holding ...........eeeveveeennnnee Ownership
20000 .ou] ceeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeees | e . 04-3548444 .. MassMutual International Holding MSC, Inc. . MML Management Corporation Ownership
0000 .| weveerrrerrreneeereeeeeerreeeeeeeeeeeeereeeeeeees | eeeeeees e 04-3341767 .. MassMutual Holding MSC, Inc. .......cccccennneeee ML Management Corporation Ownership .100.000 ...
Massachusetts Mutual Life Insurance
0000 .| ceeeeeiree e e e snnee e [ reennne cenenee] rreennreenie | eereenieeens | e [ e MUL CM LLC e LDE] e NIA....... COMPANY e eeree et e et e e e e e OWNEISNIP..eeeeeeerree e .100.000 ... [MULIC et [ eeeeiineeee | e e
L0000 ..f i | e e [ v [ v | Blueprint Income LLC .....ccoovviiviiiiiiiiinnnnns LN NIA....... ML CM LLC e OWNErship....ccveeeireiiiiieiiiieiieas .100.000 ... [MULIC ovvveiiiiiiiiiiiiicciiicciiccciieee | eveiiiieein | e e
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. 0000 . Flourish Digital Assets LLC MML CM LLC ... Ownership .100.000 ...
0000 Flourish Financial LLC ... .. |MML CM LLC . [Ounership.. ..}.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 . Flourish Technologies LLC ..... L Y Ownership..... .100.000 ...
Massachusetts Mutual Life Insurance
. 0000 . 04-1590850 .. MassMutual Ventures US IV GP LDE ] NIA....... Company Ownership ..99.000 ....|MMLC ...
0000 04-1590850 .. MassMutual Ventures US IV GP LDE] s NIA....... Massachusetts Mutual Ascend . Ownership ..1.000 .... |MMLC ...
Massachusetts Mutual Life Insurance
. 0000 ... 04-1590850 .. MassMutual Venture US IV LP ....covveeennennne DB NIA....... COMPANY e eevreeeereeeseree e e e e e e e OWNEISNIP..eeeeeeerree e ..99.000 ....|MMLC
Massachusetts Mutual Life Insurance
. 0000 ... 04-3356880 .. ML Distributors LLC .. Company Ounership ..99.000 ....|MMLIC ..
. 0000 ... 04-3356880 .. ML Distributors LLC .. MassMutual Holding LLC . | Ownership ..1.000 .... |MMLIC ..
Massachusetts Mutual Life Insurance
20000 Loi] ceeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeees | eeeeeeee s e | i | e | e MIL Investment Advisers, LLC .....cccccecunnnnee LDE ] NIA....... COMPANY e e e e e e e e e e e e e e ONNErSNIP.ceeeeeeeeieeieieeeeeeeeeeeeeee .100.000 ... |MMLIC
Massachusetts Mutual Life Insurance
20000 Lou] ceeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeees | s . 46-3238013 .. | .eeeiiiiiiiinn | eeereeriiiiniees | - ML Strategic Distributors, LLC ................ LDE ] NIA....... COMPANY e e e e e e e e e e e ONNErSNIP.ceeeeeeieiieeeieeeeeeeeeeeeeee .100.000 ... |MMLIC
Massachusetts Mutual Life Insurance
20000 .oi] ceeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeees | s . 06-1563535 .. | 2881445 ..... | .eeevvvrrvrrennn | rrreriiiiii s The MassMutual Trust Company, FSB ............. JL 01 D I NIA....... COMPANY e e e e e e e e e e e ONNErSNIP.ceeeeeeeeieeieieeeeeeeeeeeeeee .100.000 ... |MMLIC
ML Private Placement Investment Company I, Massachusetts Mutual Life Insurance
L0000 .. f e [ 04-1590850 .. [ ..eovevvvvvine [ eevriiiiii | e LLC i DB NIA....... COMPANY et OWNErship....ccuveevveriiiiniieeiieens .100.000 ...|MMLIC
Massachusetts Mutual Life Insurance
. 0000 . 04-1590850 .. ML Private Equity Fund Investor LLC .. Company Ownership .100.000 ... |MMLIC ..
0000 ..| 04-1590850 .. ML Private Equity Fund Investor LLC .. . |Baring Asset Management Limited .. . | Management. MILIC
. 0000 . 04-1590850 .. MM Private Equity Intercontinental LLC ....... ML Private Equity Fund Investor LLC ....... |Ownership .100.000 ... |MMLIC ..
Massachusetts Mutual Life Insurance
. 0000 . 45-2738137 .| eeveeeieiiiinn | eererriiiininen | s Pioneers Gate LLC .....oevvvvvveevieiiiiiiiiiieieenens CDE] s NIA....... COMPANY e e e e e e e e e e e ONNErSNIP.ceeeeeeieiieeiiieeeeeeeeeeeeee .100.000 ... |MMLIC
Massachusetts Mutual Life Insurance
. 0000 . 04-2854319 .. | 2392316 ..... MassMutual Holding LLC ............cceeeeeiininins COMPANY e e e e e e e e e e e e e e e e e e ONNErSNIP.ceeeeeeieiieeiiieeeeeeeeeeeeee .100.000 ... |MMLIC
0000 37-1732913 .| ... Fern Street LLC MassMutual Holding LLC . | Ownership .100.000 ... |MMLIC ..
. 0000 . Low Carbon Energy Holding . [MassMutual Holding LLC .. . | Ownership.. ..}..49.000 ....|MMLIC
0000 Sleeper Street LLC MassMutual Holding LLC . | Ownership .100.000 ... .
. 0000 . Teaktree Acquisition, LLC MassMutual Holding LLC . | Ownership/Influence .. ..14.700 ....|MMLIC ..
0000 s Teaktree Acquisition, LLC . .NIA.......|Barings LLC . | Influence MILIC
. 0000 . 46-2252944 .. Haven Life Insurance Agency, LLC LDE ] NIA....... MassMutual Holding LLC . | Ownership . [MMLIC ..
0000 82-2932156 .. GASL Holdings LLC .... MassMutual Holding LLC .. | Ownership ..11.300 ....|MMLIC ..
. 0000 . .| 82-2932156 .. GASL Holdings LLC .... . NIA....... |Barings LLC . |Board WILIC
0000 36-4868350 .. Barings Asset-Based Income Fund (US) LP ...... DE.....[...... NIA....... MassMutual Holding LLC . | Ownership/Influence .. s .
. 0000 . 36-4868350 .. Barings Asset-Based Income Fund (US) LP ...... DE.....[..... NIA....... C.M. Life Insurance Company .... Ownership/Influence .. . [MMLIC ..
0000 36-4868350 .. (US) LP ...... DE.....|eeeee NIA....... Barings LLC Management WILIC ..
Babson Capital Global Special Situation
0000 ... ceeeeeiee e [ e e 98-1206017 .. [ evvvevveeece [ eeeeiiieii | e Credit Fund 2 ..oooeveeeieiiieceeeeeeee LDE] e NIA....... MassMutual Holding LLC .....ccocvveerreeninenne Ownership/Influence ........ccccoernnf e 22.900 ... [MMLIC .ooiiiiieeiieeereeeiree e ereeennes [ eeeeeieees | e s
Babson Capital Global Special Situation
20000 ...| eeeeeeeeeeeeieeeeeeee e eeeeeeeeeeeeees | s s 98-1208017 .. | .evvvvrerenene | eevemmmmnenninnn | e Credit Fund 2 .ooooreiiiiiiie LDE] s NIA....... C.M. Life Insurance Company ................... OWNership...cooeeeeeeeeeeeeeeeeeeee e e MULIC s [ eeeeereeeeeee [ e e
Babson Capital Global Special Situation
20000 .o e | e 98-1206017 .. [ evvvevveeece [ eeeeiiieii | e Credit Fund 2 ..oooeveeiiieiieeeeeeeeee LDE] e NIA....... Barings LLC ...ovevieeiiieiieeeee e Management.........oeeeveeremeencneeneedoiies e MULIC e | eeeeeeeiee [ e
20000 Lou] ceeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeereeeeees | e . 82-3867745 .. | everiiiiiiinn | eereriniiiiinen | e, Barings Global Real Assets Fund LP ............ DE.....[..... NIA....... MassMutual Holding LLC ....ccoovvveeeieieeeennns Ownership/Influence .........cccceennni} .. 27.600 ....[MMLIC oo | eeeeeeeeeeees | e e
Massachusetts Mutual Life Insurance
20000 .oi] ceeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeees | s . 82-3867745 .. Barings Global Real Assets Fund LP LDE ] NIA....... Company Ownership/Influence .. J 1 PP UURURRR BTN
0000 ..of ceeieiiiiiiiiiiiiiiiiiiiieieeeeieeeeeeeeeieeeeees | eeeeeeeee e 82-3867745 .. Barings Global Real Assets Fund LP LDE s NIA....... C.M. Life Insurance Company . Ownership IMMLIC e e [
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20000 Lou] ceeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeees | s . 82-3867745 .. | evereiiiiiinn | eereiiiiiiiiien | e, Barings Global Real Assets Fund LP ............ LDE ] NIA....... Barings LLC ..ooooveeeeeiiiiiieiie Management...........eevvevvveereeeereeeeedheneins evnnnns MULIC ©eveeeeeiieeeeeeeeeeeneinnes [ eeeeeeeeeeees [ e e
Barings Global Special Situations Credit Fund|
L0000 .ou] ceeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeees | rrrreeee ] e | 3 IRL....] ot NIA....... MassMutual Holding LLC .....ccoeveeeeeeeeeneenns Ownership/Influence ..........ccccuu... ..19.600 MULIC ©eveeeeiiiieeeeeeeeevannes [ eeeeeeeeeeees [ e e
20000 Lou] cereeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeees | s | e JRL NIA....... Barings LLC . | Management
0000 38-4010344 .. Barings North American Private Loan Fund LP DE.....[...... NIA....... MassMutual Holding LLC . | Ownership/Influence ..
. 0000 . 38-4010344 .. Barings North American Private Loan Fund LP DE.....[..... NIA....... Baring Asset Management Limited .. .. | Managenment.... .
0000 ..| 06-1597528 .. MassMutual Assignment Company . [MassMutual Holding LLC . | Ownership.. .100.000 ...
. 0000 . 04-1590850 .. MassMutual Capital Partners LLC ... MassMutual Holding LLC . | Ownership .100.000 ...
0000 46-4255307 .. Marco Hotel LLC MassMutual Holding LLC . | Ownership .100.000 ...
. 0000 . ..| 45-3623262 .. HB Naples Golf Quner LLC . [MassMutual Holding LLC .. . | Ownership.. ..}.100.000 ...
0000 82-4411267 .. RB Apar tments LLC MassMutual Holding LLC . | Ownership .100.000 ...
. 0000 . Intermodal Holding 11 LLC MassMutual Holding LLC . | Ownership .100.000 ...
0000 MassMutual Ventures Holding LLC . [MassMutual Holding LLC . | Ownership.. ..}.100.000 ...
. 0000 . Athens Fund Management LLC MassMutual Ventures Holding LLC .. . | Ownership .100.000 ...
0000 Crane Venture Partners LLP ..GBR... MassMutual Ventures Holding LLC . | Ownership ..33.000 ....
. 0000 . MassMutual Ventures Management LLC ..... v | DEL s NIA....... MassMutual Ventures Holding LLC . | Ownership .100.000 ...
MassMutual Ventures SEA Management Private
. 0000 . Limited .. LDE ] NIA....... MassMutual Ventures Management LLC ......... Ownership .100.000 ...
MassMutual Ventures SEA Management Private
. 0000 . MUV UK/SEA Limited ...ooovvveiiiiiiiiieiiiees L.GBR....)...... NIA....... Limited Ounership .100.000 ...
0000 MassMutual Ventures Southeast Asia | LLC .... |..DE.....|...... NIA....... MassMutual Ventures Holding LLC Ownership .100.000 ...
. 0000 . MassMutual Ventures Southeast Asia |l LLC ... |..DE.....|...... NIA....... MassMutual Ventures Holding LLC .. | Ownership .100.000 ...
0000 MassMutual Ventures Southeast Asia IIl LLC . |..DE.....|...... NIA....... MassMutual Ventures Holding LLC .. .. [Ownership .100.000 ...
MassMutual Ventures Southeast Asia Il LL(
0000 MW Digital I LLC ... . . | Ownership.. ..}.100.000 ...
. 0000 . MassMutual Ventures UK LLC . [MassMutual Ventures Holding LLC . | Ownership.. ..}.100.000 ...
0000 .| weveerrrrrrrerrerreeeeeereeeeeeeeeeeeeeeeeeeeeees | eeeeeees e 47-1296410 .. MassMutual Ventures US | LLC .... MassMutual Ventures Holding LLC . | Ownership .100.000 ...
. 0000 . MassMutual Ventures US Il LLC MassMutual Ventures Holding LLC . | Ownership .100.000 ...
0000 MassMutual Ventures US 111 LLC . . [MassMutual Ventures Holding LLC Ownership.. ..}.100.000 ...
. 0000 . MM Catalyst Fund LLC MassMutual Holding LLC . | Ownership .100.000 ...
0000 MM Catalyst Fund Il LLC .... MassMutual Holding LLC . | Ownership .100.000 ...
. 0000 . MM Rothesay Holdco US LLC . [MassMutual Holding LLC .. . | Ownership.. ..}.100.000 ...
0000 Rothesay Limited MM Rothesay Holdco US LLC .... Ownership ..48.800 ...
. 0000 . Rothesay Mortgages Limited Rothesay Limited Ownership .100.000 ...
0000 Rothesay Life Plc . |Rothesay Limited . . | Ownership.. ..}.100.000 ...
. 0000 . Rothesay MA No.1 Limited ... Rothesay Life PLC ... Ownership .100.000 ...
0000 Rothesay MA No.3 Limited ... Rothesay Life PLC ... . | Ownership .100.000 ...
. 0000 . Rothesay MA No.4 Limited . |Rothesay Life PLC Ownership.. ..}.100.000 ...
0000 LT Mortgage Finance Limited Rothesay Life PLC ... . | Ownership .100.000 ...
. 0000 . Rothesay Property Partnership 1 LLP . Rothesay Life PLC ... Ownership .100.000 ...
0000 Rothesay Foundation . |Rothesay Limited . . | Ownership.. ..}.100.000 ...
. 0000 . Rothesay Pensions Management Limited .......... Rothesay Limited Ownership .100.000 ...
0000 Rothesay Asset Management UK Limited .......... . Rothesay Limited Ownership .100.000 ...
. 0000 . Rothesay Asset Management Australia Pty Ltd . |Rothesay Asset Management UK Limited .. |Ownership.. ..}.100.000 ...
0000 . Rothesay Asset Management North America LLC Rothesay Asset Management K Limited ....... Ownership .100.000 ...
. 0000 . 04-1590850 .. ML Investors Services, LLC MassMutual Holding LLC Ownership .100.000 ...
0000 ..| 04-1590850 .. ML Insurance Agency, LLC . |MML Investors Services, LLC . . [Ownership.. ..}.100.000 ...
. 0000 . 41-2011634 .. MMLISI Financial Alliances, LLC ML Investors Services, LLC .... Ownership .100.000 ...
0000 47-1466022 .. LifeScore Labs, LLC ....cccvvviiiieiiiiiiiiieeninns . MassMutual Holding LLC ....oovvvveiiriiiinens OWNErShIP..eeierieiieieiieeeiie e .100.000 ...
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. 0000 ... 45-4000072 .. MM Asset Management Holding LLC ... MassMutual Holding LLC . | Ownership .100.000 ...
. 0000 ... ..| 51-0504477 .. Barings LLC . |MassMutual Holding LLC .. . | Ownership.. .100.000 ...
Baring Asset Managemen
20000 o[ e | e e 98-0524271 .. | eveveveeeee | e | e Limited oo HG....f e NIA....... Barings LLC ...oeevieeiiieiieeeee e OWNEISNIP..eeeeeeerree et .100.000 ... [MULIC e [ eeeeiireeee | e e
Baring International Fund Managers (Bermuda) Baring Asset Management (Asia) Holdings
20000 o[ e | e e 98-0457465 .. [ ..eevvveeren [ e | e Limited oo BW....] ... NIA....... Limited wooeeeeeeeeee e OWNEISNIP..eeeeeeerree e .100.000 ... [MULIC e [ eeeeiineeene | e e
Baring Asset Management (Asia) Holdings
20000 o[ e | e e 98-0457463 .. Baring Asset Management (Asia) Limited ....... HG....f e NIA....... Limited wooeeeeeeeeee e Ounership .100.000 ... [MULIC e [ eeeeiireeee | e e
20000 Lou] cereeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeees | s | e Baring Asset Management Korea Limited ........ KOR....)...... NIA....... Baring Asset Management (Asia) Limited .... |Ownership .100.000 ... [MMLIC ooeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeees | eeeeeeeeieees | e s
Barings Investment Management (Shanghai)
20000 Loi] ceeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeees | eeeeeeee s e | i | e | e Limited .ovveeeeeieeiiiiiiiiii e HG...L) NIA....... Baring Asset Management (Asia) Limited .... |OWNership.......cccoeuuvrmvrrruuvunnnnnnnns .100.000 ... [MMLIC ooeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeees | eeeeeeeeeeens | e s
Barings Overseas Investment Fund Management Barings Investment Management (Shanghai)
20000 .| e [ | e [ [ ] (Shanghai) Limited .......ccccoviviiiiriniinnnns HG. NIA....... Limited wooveeiiiiie e OWNErship....ccuveevveriiiiniieeiieens .100.000 ... [MULIC v [ | e e
Baring Asset Management (Asia) Holdings
L0000 .o f e [ 98-0457707 Baring SICE (Taiwan) Limited TN NIA....... Limited .... Ounership .100.000 L. [MULIC v [ | e e
Baring Asse
20000 Loi] ceeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeees | eeeeeeee s e | i | e | e Barings Singapore Pte. Ltd. .......cccccuvrrnnnnn LSGP.LL NIA....... Limited .ovvvvverieiiiieiiieiiiiiis ONNErSNIP.ceeeeeeieiieeiiieeeeeeeeeeeeee .100.000 ... [MMLIC ooeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeees | eeeeeeeeeeens | e s
Baring Asset Management (Asia) Holdings
L0000 .o f e [ 98-0236449 .. [ ..eovvviiiin [ e | Barings Japan Limited .........cccovvvinniinnnnn. PN NIA....... Limited oo OWNErship....ccueeevveriniiniiieeiieens .100.000 L. [MULIC v [ | e e
Baring Asset Management (Asia) Holdings
20000 .oi] ceeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeees | s . Barings Australia Holding Company Pty Ltd ... |..AUS....]...... NIA....... Limited .ovvvvrereiiieiiiiieiiieiie Ownership .100.000 ... [MMLIC ooeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeees | eeeeeeeeeeens | e s
20000 L..| eeeeeeeeeeeereeeeeeee e eeeeeeeeeeeeees | e s Barings Australia Pty Ltd .........ccccccennnene CAUS.LLL NIA....... Barings Australia Holding Company Pty Ltd |Ownership .100.000 ... [MMLIC oo | eeeeeeeeeeeee | e e
Barings Australia Real Estate Holdings Pty
20000 .o e | e Ltd .... e | AUSL] s NIA....... Barings LLC .... . | Ownership .100.000 ... [MULIC et [ eeeeiineeee | e e
Barings Australia Rea
20000 o[ e | e e 14-0045656 .. | vveeecvenne | ereeenreeniee [ e Barings Australia Real Estate Pty Ltd ........ AUS.... .eeen NIA e L e OWNEISNIP..eeeeeeerree e .100.000 ... [MULIC e [ eeeeiineeene | e e
Barings Australia Property Partners Holdings
20000 .o e | e 98-0457456 .. [ ..eeveveeren | e | e Pty LEd oo LAUS NIA....... Barings Australia Real Estate Pty Ltd ..... OWNEISNIP..eeeeeeerree e .100.000 ... [MULIC et [ eeeeiineeee | e e
Barings Australia Property Partners
20000 ...| ceeeeeeeeeeeeereeeeeeeeeereeeeeeeeeeeeeeeeeeeeees | eeeeeeeee s | e | s | e | e Barings Australia Asset Management Pty Ltd . |..AUS....J...... NIA....... Holdings Pty Ltd ...ooooveriiiiiis OWNErship...oceeeeeeeeeeeeeeeeeeeeeeeee | .100.000 ... [MMLIC oo | eeeeeeeeeeeee | eeee e
Barings Australia Property Partners
20000 ...| ceeeeeeeeeeeeereeeeeeeeeereeeeeeeeeeeeeeeeeeeeees | eeeeeeeee s | e | s | e | e Barings Australia Property Partners Pty Ltd AUS....|...... NIA....... Holdings Pty Ltd ....ooooeriiiiiis OWNErship...oceeeeeeeeeeeeeeeeeeeeeeeee | .100.000 ... [MMLIC oo | eeeeeeeeeeeee | eeee e
Barings Australia Structured Finance Holdings
0000 .| ceeeeeiree e e e snnee e [ reennne cenenee] rreennreenie | eereenieeens | e [ e Pty LEd oo LAUS NIA....... Barings LLC ...oeevieeiiieiieeeee e OWNEISNIP..eeeeeeerree e .100.000 ... [MULIC e [ eeeeiireeee | e e
Barings Australia Structured Finance Pty Ltd Barings Australia Structured Finance
0000 .| cereeereeenreeeree e eree e sneeenen [ rreenine cenirees| e | e | e | e | e s LAUS NIA....... Holdings Pty Ltd ...cocoeveviiiiiniieiieeiiee OWNEISNIP..eeeeeeerree e .100.000 ... [MULIC e [ eeeeiireeee | e e
Barings Australia Structured Finance Pty
0000 Gryphon Capital Partners Pty Ltd Ltd Ownership .100.000 ... |MMLIC ..
. 0000 . Gryphon Capital Management Pty Ltd LALS.... . | Gryphon Capital Partners Pty Ltd . . [Ownership.. ..}.100.000 ...|MMLIC
0000 . Gryphon Capital Investments Pty Ltd .... LAUS.LLL NIA....... Gryphon Capital Partners Pty Ltd .... Ownership .100.000 ... |MMLIC ..
. 0000 . 80-0875475 .. Barings Finance LLC Barings LLC . | Ownership .100.000 ... |MMLIC ..
0000 BCF Europe Funding Limited . . |Barings Finance LLC . | Ownership.. ..}.100.000 ...|MMLIC
. 0000 . BCF Senior Funding | LLC . |Barings Finance LLC ... . | Ownership.. .100.000 ... |MMLIC
BCF Senior Funding | Designa
. 0000 . Company LRL NIA....... Barings Finance LLC . | Ownership .100.000 ... |MMLIC ..
0000 . Barings Real Estate Acquisitions LLC .. LDE] s NIA....... Barings LLC . | Ownership .100.000 ... |MMLIC ..
. 0000 . 04-3238351 .. Barings Securities LLC ..DE..... Barings LLC .... . | Ownership .100.000 ... |MMLIC ..
0000 ..|98-0437588 .. Barings Guernsey Limited ..GGY... . |Barings LLC .... . | Ownership.. ..}.100.000 ... [MMLIC
L0000 cou] ceeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeees | s | Barings Europe Limited ..GBR.. Barings Guernsey Limited .. Ownership .100.000 ... |MMLIC ..
0000 .| weveerrrrrrrerrerreeeeeereeeeeeeeeeeeeeeeeeeeeees | eeeeeees e Barings Asset Management Spain SL ... | -ESP.. .l NIA....... Barings Europe Limited . | Ownership .100.000 ... .
L0000 L] eeeeeiiiiiieeeeeeeeeeeeeeeeeeeeeeeeieiieies | veeeiees e Baring France SAS LFRA...) ... NIA....... Barings Europe Limited . | Ownership .100.000 ... |[MMLIC ..
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L€l

Baring International Fund Managers (lreland)

Limited ..eeeeeeeeieiiiii Barings Europe Limited .....ccooeeeeeiieiineeens OWNErship..ccoeeeeeeeeeeeeeeee e .100.000 ...
Barings GmbH Barings Europe Limited . | Ownership .100.000 ...
Barings Italy S.r.l. . |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 ...
Barings (U.K.) Limited ... . |Barings Europe Limited .. . | Ownership.. ..}.100.000 ...
Barings Switzerland Sarl ... Barings Europe Limited . | Ownership .100.000 ...
Baring Asset Management Limited ................ Barings Europe Limited . | Ownership .100.000 ...
. . Barings European Direct Lending 1 GP LLP .... . |Baring Asset Management Limited Ownership.. ..}.100.000 ...
................. 98-0457328 .. Baring International Investment Limited ..... Baring Asset Management Limited .. . | Qunership .100.000 ...
Baring International Investment Management
.................................................................. 98-0457587 .. | wevrevereeiinn | erverrriniiiinnn | s [HOIINGS oo Baring Asset Management Limited .............. |Ownership .100.000 ... [MMLIC ooeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeees | eeeeeeeeieees | e e
Baring International Investment Management
................. 98-0457576 .. Baring Asset Management UK Holdings Limited Holdings Ownership .100.000 ... |MMLIC ..
..| 98-0457586 .. Baring Fund Managers Limited . . |Baring Asset Management Limited Ownership.. ..}.100.000 ...|MMLIC
............... BCGSS 2 GP LLP ..eveeeiiiiiiinnnee . |Baring Fund Managers Limited ... Ownership.. .100.000 ... |MMLIC

98-0457578 .. .100.000 ...|MMLIC

Baring Investment Services Limited .. . |Baring Asset Management Limited Ownership.. N

Barings Core Fund Feeder | GP S.a.r.l. ....... . |Baring Asset Management Limited .. Ownership.. ..}.100.000 ...|MMLIC
Barings Investment Fund (LUX) GP S.a. r.l . . |Baring Asset Management Limited .. Ownership.. ..}.100.000 ...|MMLIC
Barings BME GP S.a.r.l. .... . |Baring Asset Management Limited .. Ownership.. ..}.100.000 ...|MMLIC
Barings GPC GP S.a. r.l . ..ot . |Baring Asset Management Limited .. Ownership.. ..}.100.000 ...|MMLIC
Barings European Core Property Fund GP Sarl . |Baring Asset Management Limited .. Ownership.. ..}.100.000 ...|MMLIC
Barings Umbrella Fund (LUX) GP S.a.r.l. ..... Baring Asset Management Limited .. . | Ownership .100.000 ... |MMLIC ..
GPLF4(S) GP S.ar. | Baring Asset Management Limited .. . | Qunership .100.000 ... |MMLIC ..
PREIF Holdings Limited Partnership . |Baring Asset Management Limited Ownership.. .100.000 ...

BNC Holdings DE LLC .100.000 ... [MMLIC ..

Barings LLC
Barings Real Estate Advisers Inc. .............. .

. | Ownership

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

Barings LLC OWNErship..cooeeeeeeeeeeeeeeee e .100.000 ...|MMLIC
Massachusetts Mutual Life Insurance
................. 81-4065378 .. Remington L & W Holdings LLC .... Company Ownership/Influence .. ..|MMLIC ..
Remington L & W Holdings LLC .... Barings LLC . Influence MMLIC ..

................. 81-4065378 ..

Aland Royalty GP, LLC Barings LLC .... . | Ownership .100.000 ...

.100.000 ... [MMLIC

Alaska Future Fund GP, LLC . |Barings LLC . . | Ownership.. .

BAIl Funds SLP, LLC Barings LLC .... . | Ownership .100.000 ... |MMLIC ..
BAI GP, LLC oo, . Barings LLC .... . | Ownership .100.000 ... |MMLIC ..
Baring Asset-Based Income Fund (US) GP, LLC . |Barings LLC . . | Ownership.. ..1.100.000 ...|MMLIC
Barings CMS Fund GP, LLC .....cccoouvunnnnnnnnnnnn . Barings LLC .... .. | Ownership .100.000 ... |MMLIC ..
Barings Infiniti Fund Management LLC .......... . Barings LLC ..ooovveeeiiiiiiiiii Ownership .100.000 ...|MMLIC

Massachusetts Mutual Life Insurance
Company

.. |Barings LLC .
.. |Barings LLC .

. |Barings LLC .
Barings LLC ....

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

.100.000 ... |MMLIC ..

Barings Hotel Opportunity Venture | GP, LLC
Baring Investment Series LLC
Barings Emerging Generation Fund GP, LLC ....
Barings Emerging Generation Fund GP |1, LLC
Barings ERS PE Emerging Manager II1 GP, LLC
Barings Global Investment Funds (U.S.)

Management LLC ......ooevriiiiiiiiiiiiiiiiiiiiiiieeeens LDE] s NIA....... Barings LLC ....

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

................. 04-1590850 .. . | Ownership .100.000 ... |MMLIC ..

................................ Barings CLO Investment Partners GP, LLC ..... |..DE.....|......NIA....... |Barings LLC .... . | Ownership .100.000 ... |MMLIC ..
................. Barings Core Property Fund GP LLC |- DE.....]......NIA....... |Barings LLC .... . | Ownership .100.000 ... |MMLIC ..
................. Barings Direct Lending GP Ltd. ..... ..CYM....J......NIA....... [Barings LLC .... . | Ownership .100.000 ... |[MMLIC ..
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Barings Global Energy Infrastructure
20000 .| e | e ] e | e | e | AdViSOrs, LLC veeeeeieeiieieeie e WDE] e NIA....... Barings LLC ..ocveevveeieneeiieesieesieenieeieene OUNETSNIP.cvveeereeeeeeieeseee e 2100000 ... [MMLIC e [ eeerieeeieee | e e
Barings Centre Street CLO Equity Partnership
20000 | e | e o] e | e | e | GP, LLC eeenteeteeieeee et WDE] e NIA....... Barings LLC ..ocveevveeeereesieesieesieenieeieene OUNETSNIP. et seee e 2100000 ... [MMLIC .o [ eerieeeieee | e e
Barings Centre Street CLO Equity Partnership Massachusetts Mutual Life Insurance
20000 | e | e e 88-3792609 .. | eevveerieen | e [ e P s WDE] e NIA....... COMPANY e eee e eeete et eee e enee s Ounership/Influence ........ccoceeeueene 222,700 .o [MMLIC e [ e | e e
Barings Centre Street CLO Equity Partnership
. 0000 ... ..| 88-3792609 .. . .. |Barings LLC . . |Management.
. 0000 ... Barings Global Real Assets Fund GP, LLC . . |Barings LLC . . | Ownership.. .100.000 ...
. 0000 ... Barings GPSF LLC ..ooeeeeeeeeeeeeeeeeeeeeeee e Barings LLC .... . | Ownership .100.000 ...
Barings North American Private Loan Fund
20000 ...| ceeeeeeeeeeieereeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeees | eeeeeeeee s | e | s | e | e Management, LLC ........oeveeeemeeeiiiiiiiiiiiiiiiee LDE] s NIA....... Barings LLC ..ooovveeeiiiiiiiiii OWNErship..cooeeeeeeeeeeeeeeee e .100.000 ... [MMLIC oo | eeeeeeeeeeeee | eeee e
Barings North American Private Loan Fund |l
20000 ...| eeeeeeeeeeereereeeeeeeeeeeereeeeeeeeeeeeeeeeeeees | eeeeeeeee s | e | s | e | e Management, LLC ........oeveeeeeeeeiiiiiiiiiiiiiiiee LDE] s NIA....... Barings LLC ..oooveieeiiiiiiiiiie OWNErship...ooeeeeeeeeeeeeeeeeeeeeeeeee | .100.000 ... [MMLIC oo | eeeeeeeeeeeee | e e
Barings North American Private Loan Fund |11
0000 .| weveeeererrrenreereeeeeeeeeeeeeeeeeeeeeeeeeeenees | eeeeeees e Management, LLC LDE] s NIA....... Barings LLC .... . | Ownership .100.000 ... |MMLIC ..
Barings Global Specia
0000 .| eeeeeeteei e ee [ eeieee e 4 GP (Delaware) LLC WDE] e NIA....... Barings LLC .... . [Ownership .100.000 .. [MMLIC ..
20000 .oi] ceeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeees | s . Barings - MM Revolver Fund GP LLC v | DBl NIA....... Barings LLC .... . | Ownership .100.000 ... |MMLIC ..
Barings Real Estate European Value Add Fun
L0000 | e | e, I Feeder LLC WO NIA....... Barings LLC .... . [Ounership .100.000 ... [MMLIC ..
0000 BNT RE Debt Fund GP LLC . WDE] e NIA....... Barings LLC .... . [Ownership .100.000 .. [MMLIC ..
Massachusetts Mutual Life Insurance
0000 ..| 84-5063008 .. Barings Small Business Fund LLC ... .. | Company .... Ownership.. MILIC
. 0000 . ..| 84-5063008 .. Barings Small Business Fund LLC . |Barings LLC . . |Management. MLIC
0000 98-0536233 .. Benton Street Advisors, Inc. ....... Barings LLC .... . [Ownership ..4.100.000 ...|MMLIC ..
. 0000 . BHOVI Incentive LLC Barings LLC .... . | Ownership .100.000 ... |MMLIC ..
0000 BIG Real Estate Fund GP LLC .. . |Barings LLC . . [Ownership.. ..}.100.000 ...|MILIC
. 0000 . BIG Real Estate Incentive | LLC ... . Barings LLC .... . | Ownership .100.000 ... |MMLIC ..
0000 BIG Real Estate Incentive Il LLC .. WDE] e NIA....... Barings LLC .... . [Ownership .100.000 ... [MMLIC ..
. 0000 . BRECS VII GP LLC .. . |Barings LLC . . [Ownership.. ..4.100.000 ...|MILIC
0000 BREDIF GP LLC Barings LLC .... . [Ownership .100.000 ... .
. 0000 . CREF X GP LLC Barings LLC .... . [Ounership .100.000 ... [MMLIC ..
0000 Great Lakes 111 GP, LLC . . . |Barings LLC . . [Ownership.. ..}.100.000 ...|MILIC
. 0000 . Lake Jackson LLC UV Barings LLC .... . | Ownership .100.000 ... |MMLIC ..
Barings Emerging Markets Blended Fund | GP,
20000 Lou] ceeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeees | e | e Barings LLC .... . | Ownership .100.000 ... |MMLIC ..
0000 ..|41-2280126 .. Mezzco 111 LLC . . |Barings LLC . . | Ownership..
. 0000 . 80-0920285 .. Mezzco IV LLC ... . Barings LLC .... . | Ownership .[MMLIC ..
0000 . Mezzco Australia Il LLC . LDE] s NIA....... Barings LLC .... . | Ownership . [MMLIC ..
. 0000 . RECSA-NY GP LLC ..DE... .NIA....... [Barings LLC . . [Ownership.. .[mLic
0000 98-1624360 .. Barings CLO 2022-1 O NIA....... Barings LLC .... Influence WLIC ..
20000 Lou] ceeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeees | e | e Barings CLO 2022-11 .....ccvvvvveeeiieiiiiiieeeennns O NIA....... Barings LLC ..oooveeeeiiiiiiiieii INfIUENCE. . .uee f e e MLIC
Massachusetts Mutual Life Insurance
20000 L. f e [ e Amherst Long Term Holdings, LLC ................. DB NIA....... COMPANY et OWNErship....ccueeevveriniiniiieeiieens 224500 L MULIC Lo [ | e e
Massachusetts Mutual Life Insurance
. 0000 ... 04-3313782 .. MassMutual International LLC .... Company Ownership .100.000 ...
. 0000 ... . MassMutual Solutions LLC . [MassMutual International LLC Ownership.. ..}.100.000 ...
. 0000 ... Haven Technologies Asia Limited ... MassMutual Solutions LLC Ownership .100.000 ...
20000 ..of ceeeeieiiiiiiiiiiiiiiiiieieiiieeeeeeeeeeeeeeeeees | eeeeeeeee ceeeeee] e | v, Yunfeng Financial Group Limited ................ MassMutual International LLC ................. OWNership..cooeeeeeeieiiiieieeeeeeeeeee | L.24.900 L. [MMLIC oo [ | e s
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20000 Lou] ceeeeeeeeeeeeeeeeeeeeeeeereeeeeeeeeeeeeeeeeeeeees | eeeeeeee s e | i | e | MassMutual Asia Limited (SPV) .....covvvvvvennns LHG.LL NIA....... MassMutual International LLC ................. ONNErSNIP.ceeeeeeieiieeeieeeeeeeeeeeeeee .100.000 ... [MMLIC ooeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeees | eeeeeeeeieees | e e
Massachusetts Mutual Life Insurance
20000 .oi] ceeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeees | s . 27-3576835 .. | eeeiiiiiiiinn | ererreriieininen | . MassMutual External Benefits Group LLC ....... LDE ] NIA....... COMPANY e e e e e e e e e e e ONNErSNIP.ceeeeeeeeieeieieeeeeeeeeeeeeee .100.000 ... [MMLIC ooeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeees | eeeeeeeeeeens | e s
Massachusetts Mutual Life Insurance
L0000 .. f e [ 04-1590850 .. [ ..eovevvvvvine [ eevriiiiii | e 100 w. 3rd Street LLC ..ooooviviiiiiiiiiiine LDE] NIA....... COMPANY et OWNErship....ccueeevueriniieiieeiieens .100.000 ... [MULIC v [ | e e
Massachusetts Mutual Life Insurance
20000 .oi] ceeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeees | s . 04-1590850 .. 2160 Grand Manager LLC LDE ] NIA....... Company .... Ownership .100.000 ... [MMLIC ooeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeees | eeeeeeeeeeens | e s
Massachuset
20000 Lou] ceeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeees | s . 82-2432216 .. | .eveeveeiiiinn | rereeiiiiniinen | - 300 South Tryon Hotel LLC ....covvvvvvviiieiennnns LDE ] NIA....... COMPANY e e e e e e e e e e e ONNErSNIP.ceeeeeeieeieeiiieieeee e .100.000 ... [MMLIC ooeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeees | eeeeeeeieeees | e s
Massachusetts Mutual Life Insurance
L0000 .o f e [ 04-1590850 .. [ ..oovevvvevine [ eerriiiiii | e 300 South Tryon LLC ...oovvvviiiiiiiiiiieiiiee LDE] NIA....... COMPANY et OWNErship....ccueeevveriniiniiieeiieens .100.000 L. [MULIC v [ | e e
Barings Affordable Housing Mortgage Fund | Massachusetts Mutual Life Insurance
20000 .| e [ | e [ [ ] LLC i LDE] NIA....... COMPANY et OWNErship....ccuveerveriniieiieeiieens .100.000 L. [MULIC e [ | e e
Barings Affordable Housing Mortgage Fund |
L0000 .ou] ceeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeees | rrrreeee ] e | LLC LDE ] NIA....... Barings LLC ..ooooveeeeiiiiiiiii Management...........eevevvvvvevereereeeeedhereins avinans MULIC ©eveeeeiiiieeeeeeeeevannes [ eeeeeeeeeeees [ e e
Massachusetts Mutual Life Insurance
L0000 .o f e [ 61-1902329 .| ..oovieennnn LDE] NIA....... COMPANY et OWNErship....ccuveerveriniieiieeiieens .100.000 L. [MULIC v [ | e e
20000 Lou] ceeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeees | e . 61-1902329 ..| ...oovvvveens LDE ] NIA....... Barings LLC ..ooovveeeeiiiiiiiei Management...........eevvevvveereeeereeeeedheneins evnnnns MULIC ©eveeeeeiieeeeeeeeeeeneinnes [ eeeeeeeeeeees [ e e
Massachusetts Mutual Life Insurance
L0000 .o f e [ 85-3036663 .. LDE] NIA....... Company ... Ounership MMLIC e | e
20000 Lou] ceeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeees | e . 85-3036663 .. | ..eevvrrririnn | errrrrrnriininns | i, | PP LDE ] NIA....... Barings LLC ..ooooveeeeeiiiiiieiie Management...........eevvevvveereeeereeeeedheneins evnnnns MULIC ©eveeeeeiieeeeeeeeeeeneinnes [ eeeeeeeeeeees [ e e
Massachusetts Mutual Life Insurance
20000 Loi] ceeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeees | eeeeeeee s e | i | e | e Barings Emerging Generation Fund Il LP ....... LDE ] NIA....... COMPANY e e e e e e e e e e e e e e ONNErSNIP.ceeeeeeeeeeeeiieeeeeeeeeeeeeee 239,700 L MMLIC e | e | e s
Massachusetts Mutual Life Insurance
20000 .oi] ceeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeees | s . 84-3784245 .. Barings Emerging Generation Fund, LP ... D] e NIA....... Company Ownership G MMLIC e | e e
20000 L..| eeeeeeeeeeeereeeeeeee e eeeeeeeeeeeeees | e s 84-3784245 .. Barings Emerging Generation Fund, LP .......... |..DE.....] ...... NIA....... Barings LLC . Management.... MULIC s [ e [ e e
Barings Global Energy Infrastructure Fund | Massachusetts Mutual Life Insurance
20000 o[ e | e e 98-1332384 .. [ .eeeeevieeee [ e | e P O NIA....... COMPANY -veeeeeeeree et e e e e e Ownership/Influence .........cc.coeene .100.000 ... [MULIC e [ eeeeiireeee | e e
Barings Global Energy Infrastructure Fund |
20000 L..| eeeeeeeeeeeereeeeeeee e eeeeeeeeeeeeees | e s 98-1332384 .. | .eeiiiiiiiiiin | eeeeeeiiieinieee | e LP e oM. NIA....... Baring Asset Management Limited .............. Management..........eeeeeeeeeemmemeemeeieedhiniins e MULIC s [ e [ e e
Massachusetts Mutual Life Insurance
0000 Barings Hotel Opportunity Venture | LP ....... . | Company .... Ownership/Influence MILIC
. 0000 . Barings Hotel Opportunity Venture | LP ....... . Barings LLC . Management MLIC ..
Massachusetts Mutual Life Insurance
20000 .oi] ceeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeees | s . 85-3449260 .. Barings Real Estate Debt Income Fund LP ...... LDE ] NIA....... COMPANY e e e e e e e e e e e Ownership/Influence ..........ccccuu... ..76.900 ....|MMLIC
0000 .| weveeerrrrerererereeeeeeeeeeeeeeeeeeeeeeeeeeeeees | eerieees e 85-3449260 .. Barings Real Estate Debt Income Fund LP ...... LDE] s NIA....... C.M. Life Insurance Company .... Influence . .
20000 .oi] ceeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeees | s . 85-3449260 .. Barings Real Estate Debt Income Fund LP ...... LDE ] NIA....... Barings LLC Management.... ..[MLIC ..
Barings Real Estate European Value Add | SCSp Massachusetts Mutual Life Insurance
20000 .oi] ceeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeees | s . LUK NIA....... Company .... Ownership/Influence .. .[MMLIC ..
L0000 .ou] ceeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeees | rrrreeee ] e | LUK NIA....... C.M. Life Insurance Company ................... ONNErSNIP.ceeeeeeeeieeieieeeeeeeeeeeeeee L AT00 L [MMLIC e e | e s
L0000 .ou] ceeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeees | rrrreeee ] e | LUK NIA....... Barings LLC ..oooveeeeiiiiiiiieii Management...........eevvvvveverereeeeeeeedhernins evinans MULIC ©eveeeeiiiieeeeeeeeevannes [ eeeeeeeeeeees [ e e
Massachusetts Mutual Life Insurance
20000 Loi] ceeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeees | eeeeeeee s e | i | e | e Barings Small Business Fund, L.P. ............. LDE ] NIA....... COMPANY e e e e e e e e e e e ONNErSNIP.ceeeeeeeeieeieieeeeeeeeeeeeeee 33,600 ... [MMLIC oo | e | e s
Massachusetts Mutual Life Insurance
20000 Lou] ceeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeees | e . Barings-MM Revolver Fund LP .. LDE ] NIA....... Company .... Ownership/Influence .. 1.86.000 ....[MMLIC oooeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeees | eeeeeeeieeees | e s
Massachusetts Mutual Life Insurance
20000 Loi] ceeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeees | e . 82-2285211 .. Calgary Railway Holding LLC .. |.DEL s NIA....... Company Ownership 2.90.000 ... [MMLIC ooeeeeeeeieeee e | eeeeeeeeeeens | e s
0000 ..of deeieiiiiiiiiiiiiiiiiiiiieieeeeeeeeeeeeceeeeeeees | eeeeeeees eeeees 82-2285211 .. Calgary Railway Holding LLC .. LDE s NIA....... C.M. Life Insurance Company . Ownership 10,000 ... [MMLIC oo [ eeeeeeeiieies | e s
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Massachusetts Mutual Life Insurance
20000 o[ e | e e 82-3307907 .. | eveeeeeenin [ e | e Cornbrook PRS Holdings LLC .....eeevuveeeineennne LDE] e NIA....... COMPANY -veeeeeeeree et e e e e e OWNEISNIP..eeeeeeerree e .100.000 ... [MULIC e [ eeeeiineeene | e e
Massachusetts Mutual Life Insurance
. 0000 ... 56-2630592 .. Cornerstone Fort Pierce Development, LLC .... |..DE.....|...... NIA....... Company Ownership ..90.000 ....|MMLIC ..
. 0000 ... 56-2630592 .. Cornerstone Fort Pierce Development, LLC .... |..DE.....|...... NIA....... C.M. Life Insurance Company . Ownership .. 5.900 .... |MMLIC ..
Massachusetts Mutual Life Insurance
. 0000 ... 61-1750537 .. Cornerstone Permanent Mortgage Fund |1 LLC .. {.. COMPANY e e e e e e e e e e e ONNErSNIP.ceeeeeeeeieeieieeeeeeeeeeeeeee .100.000 ... |MMLIC ..
. 0000 ... 61-1750537 .. Cornerstone Permanent Mortgage Fund 11 LLC .. |.. Barings LLC . Management.... MLIC ..
Massachusetts Mutual Life Insurance
20000 ...| eeeeeeeeeeereereeeeeeeeeeeereeeeeeeeeeeeeeeeeeees | eeeeeeeee s | e | s | e | e Cornerstone Permanent Mortgage Fund 111 LLC |..MA.....]...... NIA....... COMPANY e OWNErship...ooeeeeeeeeeeeeeeeeeeeeeeeee | .100.000 ... [MMLIC oo | eeeeeeeeeeeee | e e
Massachusetts Mutual Life Insurance
20000 L..| eeeeeeeieeeieeeeeeeee e eeeeeeeeeeeeees | s s B1-1793735 .. | eeiiiiiiiiiie | eeeeeeiininninen | e Cornerstone Permanent Mortgage Fund IV LLC .. |..MA.....]...... NIA....... COMPANY e OWNErship..cooeeeeeeeeeeeeeeee e .100.000 ... [MMLIC oo | eeeeeeeeeeeee | eeee e
Massachusetts Mutual Life Insurance
. 0000 ... 45-2632610 .. Cornerstone Permanent Mortgage Fund LLC ...... . Company Ownership ..}..98.800 ....|MMLIC ..
. 0000 ... ..| 45-2632610 .. Cornerstone Permanent Mortgage Fund LLC ...... . . |Barings LLC . . |Management. MLIC
Massachusetts M
20000 Loi] ceeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeees | eeeeeeee s e | i | e | e CREA Ridge Apartments, LLC ....ccooveeeeeeeeeenns LDE ] NIA....... COMPANY e e e e e e e e e e e e e e e e e e ONNErSNIP.ceeeeeeieiieeiiieeeeeeeeeeeeee .100.000 ... [MMLIC ooeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeees | eeeeeeeeeeens | e s
Massachusetts Mutual Life Insurance
L0000 .o f e [ 20-0348173 .| eoviiiiiis [ e | CREA/PPC Venture, LLC .....oocvvviiiiiiiiieen, LDE] NIA....... COMPANY et OWNErship....ccueeevveriniiniiieeiieens .100.000 L. [MULIC v [ | e e
Massachusetts Mutual Life Insurance
20000 .oi] ceeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeees | s . 04-1590850 .. | wevvvvvvvrrene | wrvrrrrnrenninns | e, Euro Real Estate Holdings LLC .............ueee. LDE ] NIA....... COMPANY e e e e e e e e e e e e e e e e e e ONNErSNIP.ceeeeeeieiieeiiieeeeeeeeeeeeee ..50.000 ... [MMLIC oo | e | e s
Massachusetts Mutual Life Insurance
. 0000 ... 20-3347091 .. Fan Pier Development LLC ... Company Ownership ..65.000 ....|MMLIC ..
. 0000 ... 20-3347091 .. Fan Pier Development LLC ... C.M. Life Insurance Company .... Ownership ..5.900 .... |MMLIC ..
Massachusetts Mutual Life Insurance
20000 .. e [ e | e | e [ | GIA EU Holdings LLC ..ccovveerieieieeeeceeies LDE] e NIA....... COMPANY e eevreeeereeeseree e e e e e e e OWNEISNIP..eeeeeeerree e .100.000 ... [MULIC e [ eeeeiineeene | e e
Massachusetts Mutual Life Insurance
20000 ...| eeeeeeeeeeeeieeeeeeee e eeeeeeeeeeeeees | s s 81-5360103 .. | .eeverrrririnn | eerrrennrennienn | e Landmark Manchester Holdings LLC ............... LDE] s NIA....... COMPANY e OWNErship..coeeeeeeeeeeeeee e .100.000 ... [MMLIC oo | eeeeeeeeeeees | e e
Massachusetts Mutual Life Insurance
20000 o[ e | e e 04-1590850 .. Miami Douglas Three MM, LLC LDE] e NIA....... Company Ounership .100.000 ... [MULIC e [ eeeeiineeene | e e
20000 .oi] ceeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeees | s . 04-1590850 .. MM 1400 E 4th Street Member LLC ... LDE ] NIA....... C.M. Life Insurance Company . Ownership 196,000 ... [MMLIC oooeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeees | eeeeeeeeeeens | e s
Massachusetts Mutual Life Insurance
20000 .oi] ceeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeees | s . 87-4021641 .. MM BIG Peninsula Co-Invest Member LLC ........ LDE ] NIA....... Company Ownership 227,000 L MUMLIC e e | e s
20000 ...| eeeeeeeeeeeeieeeeeeee e eeeeeeeeeeeeees | s s 87-4021641 .. MM BIG Peninsula Co-Invest Member LLC ........ LDE] s NIA....... C.M. Life Insurance Company . Ownership 0 0.800 ... [MMLIC e e | e e
Massachusetts Mutual Life Insurance
20000 .o e | e 04-1590850 .. MV Brookhaven Member LLC ........ceeeveveerunenne LDE] e NIA....... COMPANY e eevreeeereeeseree e e e e e e e OWNEISNIP..eeeeeeerree e 295,000 ... [MULIC e [ eeeeiireeee | e e
Massachusetts Mutual Life Insurance
20000 o[ e | e e 81-3000420 .. MV Debt Participations LLC ... LDE] e NIA....... Company Ownership/Influence .. .100.000 ... [MULIC e [ eeeeiireeee | e e
20000 .oi] ceeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeees | s . 81-3000420 .. MM Debt Participations LLC .... LDE ] NIA....... Barings LLC . Management MULIC ©eveeeeiiiieeeeeeeeevannes [ eeeeeeeeeeees [ e e
Massachusetts Mutual Life Insurance
20000 .oi] ceeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeees | s . 04-1590850 .. MM East South Crossing Member LLC .............. LDE ] NIA....... COMPANY e e e e e e e e e e e e e e ONNErSNIP.ceeeeeeeeieeieieeeeeeeeeeeeeee 95,000 ... [MMLIC oo | eeeeeeeeeeens | e s
Massachusetts Mutual Life Insurance
20000 .oi] ceeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeees | s . 04-1590850 .. MM Horizon Savannah Member LLC .... D] e NIA....... Company Ownership 95,000 ... [MMLIC oo | eeeeeeeeeeens | e s
20000 ...| eeeeeeeeeeeeieeeeeeee e eeeeeeeeeeeeees | s s 04-1590850 .. MM Horizon Savannah Member LLC .... LDE] s NIA....... C.M. Life Insurance Company . Ownership 3700 L [MMLIC e e | e e
Massachusetts Mutual Life Insurance
20000 ...| eeeeeeeeeeeeieeeeeeee e eeeeeeeeeeeeees | s s 04-1590850 .. MM Kannapolis Industrial Member LLC .... D] e NIA....... Company Ownership 82720 L [ MMLIC e e | e s
20000 .oi] ceeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeees | s . 04-1590850 .. MM Kannapolis Industrial Member LLC .... LDE ] NIA....... Massachusetts Mutual Ascend . Ownership 212,280 L MMLIC e | e | e s
Massachusetts Mutual Life Insurance
20000 Lou] ceeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeereeeeees | e . 04-1590850 .. MM MD1 Station Member LLC DB NIA....... Company Ownership .100.000 ... [MMLIC ooeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeees | eeeeeeeeieees | e s
20000 ...| eeeeeeeeeeeeieeeeeeee e eeeeeeeeeeeeees | s s 04-1590850 .. MM MD1 Station Member LLC LDE] s NIA....... C.M. Life Insurance Company . OWNErShipP..ceeeeeeeeeeeeeeeeeeeeeeeeeeeee e e [MVLIC e | e e
Massachusetts Mutual Life Insurance
20000 .. e | e 04-1590850 .. [ .everevveence [ ererriieiiis | e MV D2 Station Member LLC ......ccovveruveennnnnn. LDE] NIA....... COMPANY e eeeree e eseree e e e e e e OWNEISNIP..eeeeeeerree e .100.000 ... [MULIC e [ eeeeiireeene | e e
L0000 L] ieeeeiieiieeeeeeeeeeeeeeeeeeeeeieiiiees | eeeiiies e 04-1590850 .. | tevevvvvrrrene | eevrrrrriiiiiiin | i, MM MD2 Station Member LLC .......cevvvvvvvvveennnns L DE.... ... NIA....... C.M. Life Insurance Company ................... OWNErSNip..ceeeeeeeeeeeeeeeieeeeeeeeeeeeee s i, MMLIC o [ eeeeeeeeeeees [ eeees e
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20000 Lou] ceeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeees | s . 04-1590850 .. | wevvvvvvvrrene | wrvrrrrnrenninns | e, MM National Self-Storage Program Member LLC |..DE.....|...... NIA....... C.M. Life Insurance Company ................... ONNErSNIP.ceeeeeeieiieeeieeeeeeeeeeeeeee 1.98.000 ... [MMLIC oooeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeees e | e s
Massachusetts Mutual Life Insurance
20000 Loi] ceeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeees | eeeeeeee s e | i | e | e MM REED District Landco Member LLC ............ LDE ] NIA....... COMPANY e e e e e e e e e e e ONNErSNIP.ceeeeeeeeieeieieeeeeeeeeeeeeee .100.000 ... [MMLIC ooeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeees | eeeeeeeeeeens | e s
Massachusetts Mutual Life Insurance
20000 Lou] ceeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeees | s . 04-1590850 .. | wevvvvvvvrrene | wrvrrrrnrenninns | e, MM Subline Borrower LLC .....cceeeeeeeenennnnnnnns LDE ] NIA....... COMPANY e e e e e e e e e e e ONNErSNIP.ceeeeeeieiieeeieeeeeeeeeeeeeee .100.000 ... [MMLC ..oonn e | eeeeeeveeeens | e e
Massachusetts Mutual Life Insurance
. 0000 ... 80-0948028 .. One Harbor Shore LLC .. COMPANY e e e e e e e e e e e Ownership ..95.000 ...
. 0000 ... 80-0948028 .. One Harbor Shore LLC ... C.M. Life Insurance Company . Ownership .. 6.000 ...
Massachusetts Mutual Life Insurance
20000 L..| eeeeeeeeeeeiieeeeeeee e eeeeeeeeeeeeeeees | e s 04-1590850 .. | wevvvvvrrrenne | ervmemmmmnnninnn | e PACO France Logistics LLC .........euuvuuunnnnnnee LDE] s NIA....... COMPANY e OWNErship...ooeeeeeeeeeeeeeeeeeeeeeeeee | .100.000 ... [MMLIC oo | eeeeeeeeeeeee | e e
Massachusetts Mutual Life Insurance
20000 .. e [ e | e | e [ | Riverwalk MM Member, LLC ......ccovveveiureennnes LDE] e NIA....... COMPANY veeevree e e seree e e e e e OWNEISNIP..eeeeeeerree e .100.000 ... [MULIC e [ eeeeiireeee | e e
Massachusetts Mutual Life Insurance
20000 o[ e | e e 35-2553915 .. [ eeeeciieiie [ e | e Ten Fan Pier Boulevard LLC ........cccveeennnene LDE] e NIA....... COMPANY e eevreeeereeeseree e e e e e e e OWNEISNIP.ceeeeeeesree e .100.000 ... [MULIC e [ eeeeiineeene | e e
Massachusetts Mutual Life Insurance
20000 .o e | e 81-5273574 .. Three PW Office Holding LLC ... LDE] e NIA....... Company ... Ounership 295,000 ... [MULIC e [ eeeeiireeee | e e
Massachusetts Mutual Life Insurance
20000 o[ e | e e 04-1590850 .. [ .evervvveenee [ eeerriieriis | e Trailside MM Member 11 LLC ....cccvvvruviennnnen. LDE] e NIA....... COMPANY e eevreeeereeeseree e e e e e e e OWNEISNIP..eeeeeeerree e L4700 L MULIC e [ e | e e
Massachusetts Mutual Life Insurance
20000 .o e | e 04-1590850 .. [ .everevveenene [ ererriieiiis | e Trailside MM Member LLC .....oovvvernieeiiiene LDE] e NIA....... COMPANY -veeeeeeeereeeseree e e e e OWNEISNIP..eeeeeeerree e 2.86.970 L [MUILIC oo [ e | e e
20000 .oi] ceeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeees | s . 04-1590850 .. | wevvvvvvvrrene | wrvrrrrnrenninns | e, Trailside MM Member LLC ...........cceeeeeeiiiiiis LDE ] NIA....... C.M. Life Insurance Company ................... ONNErSNIP.ceeeeeeieiieeiiieeeeeeeeeeeeee L7380 e [MMLIC e e | e s
Massachusetts Mutual Life Insurance
20000 .oi] ceeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeees | s . 82-3250684 .. | ..eeveiiiiiinn | ervrrriiriiniien | e, Unna, Dortmund Holding LLC ......cccceunnnnnnnnee LDE ] NIA....... COMPANY e e e e e e e e e e e ONNErSNIP.ceeeeeeeeieeieieeeeeeeeeeeeeee .100.000 ... [MMLIC ooeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeees | eeeeeeeieeees | e e
Massachusetts Mutual Life Insurance
20000 .oi] ceeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeees | s . 45-5401109 .. Washington Gateway Apartments Venture LLC ... |..DE.....|...... NIA....... Company Ownership 95,800 ... [MMLIC ooeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeee e | e s
20000 L..| eeeeeeeeeeeereeeeeeee e eeeeeeeeeeeeees | e s 45-5401109 .. Washington Gateway Apartments Venture LLC ... |..DE.....|...... NIA....... C.M. Life Insurance Company . Ownership 4800 L [MMLIC e e | e s
Massachusetts Mutual Life Insurance
20000 ...| eeeeeeeeeeeeieeeeeeee e eeeeeeeeeeeeees | s s 32-0574045 .. Washington Gateway Three LLC ............eeeeeeee LDE] s NIA....... COMPANY e OWNErship..coeeeeeeeeeeeeee e 295,000 ....[MMLIC oo e | e e
20000 .oi] ceeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeees | s . 32-0574045 .. Washington Gateway Three LLC .........ccevvvneee LDE ] NIA....... C.M. Life Insurance Company ................... ONNErSNIP.ceeeeeeeeeeeeiieeeeeeeeeeeeeee L1400 L MMLIC e e | e s
Massachusetts Mutual Life Insurance
. 0000 ... 83-1325764 .. Washington Gateway Two LLC .... Company Ownership ..95.800 ....|MMLIC ..
. 0000 ... 83-1325764 .. Washington Gateway Two LLC .... C.M. Life Insurance Company .... Ownership .. 6.700 .... |MMLIC ..
Massachusetts Mutual Life Insurance
. 0000 ... 88-3861481 .. West 37th Street Hotel LLC ... LDE] e NIA....... Company Ounership ..93.700 ....|MMLIC ..
. 0000 ... 88-3861481 .. West 37th Street Hotel LLC .... LDE ] NIA....... C.M. Life Insurance Company . Ownership .. 6.300 .... |MMLIC ..
. 0000 ... 83-0560183 .. Aland Royalty Holdings LP DB ] e NIA....... MassMutual Holding LLC . | Ownership/Influence .. ..26.690 ....|MMLIC ..
. 0000 ... 83-0560183 .. Aland Royalty Holdings LP LDE ] NIA....... Barings LLC . | Management MLIC ..
Massachusetts Mutual Life Insurance
. 0000 ... 81-2244465 .. Chassis Acquisition Holding LLC LDE ] NIA....... Company .... Ownership/Influence .. .[MMLIC ..
Massachuset
20000 .oi] ceeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeees | s . 81-4258759 .. CRA Aircraft Holding LLC ... LDE ] NIA....... Company Ownership/Influence .. .[MMLIC ..
0000 ... ceeeeeiee e [ e e 81-4258759 .. CRA Aircraft Holding LLC ... LDE] e NIA....... Barings LLC . Influence WILIC ..
Massachusetts Mutual Life Insurance
0000 ...| weveeererermerneenreeeeeeneeeeeeeeeeeeeeeeeeeeees | reeennns ceneeees] eeeeeeeeeeeeen EIP Holdings |, LLC ....euueeiiiie LDE] s NIA....... COMPANY e Ownership/Influence .........ccccu.... ..29.000 ....|MMLIC
Massachusetts Mutual Life Insurance
0000 .| weveeeererrrenreereeeeeeeeeeeeeeeeeeeeeeeeeeenees | eeeeeees e 46-5460309 .. Red Lake Ventures, LLC Company Ownership/Influence .. ..|MMLIC ..
. 0000 . ..| 46-5460309 .. Red Lake Ventures, LLC ... .. |Barings LLC . .. | Influence........ . MLIC
0000 ..| 46-0687392 .. Validus Holding Company LLC .. .. |Barings LLC . . | Ownership........... ..40. ....|MMLIC
. 0000 . VGS Acquisition Holding, LLC . .. [MassMutual Holding LLC . | Ownership/Influence MLIC
0000 VGS Acquisition Holding, LLC . .|Barings LLC .... . |Management.... . MILIC
L0000 ..f e | e 04-1590850 SBNP SIA 11 LLC Barings LLC .... . | Ownership .100.000 ... [MMLIC ..
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Code Group Name Code Number RSSD CIK International) Or Affiliates tion Entity (Name of Entity/Person) Other) tage Entity(ies)/Person(s) (Yes/No) *
20000 | e | ] e | e | e | SBNP STA 111 LLC e WDE] NIA....... Barings LLC ...cvvevvvviiiiiiiesiesieieeiee OUNErSNIP. c.uveereeireeirerieeriee e 2100000 ... [MMLIC . e e e
Massachusetts Mutual Life Insurance
20000 Loi] ceeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeees | eeeeeeee s e | i | e | e Almack Mezzanine Fund |1 Unleveraged LP ...... LGBR.... ... NIA....... COMPANY e e e e e e e e e e e Ownership/Influence ..........ccccuu... 272,900 L MMLIC e e | e s
Barings Emerging Markets Corporate Bond Fund Massachusetts Mutual Life Insurance
20000 Lou] ceeeeeeeeeeereeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeees | rereeeee e ] e | i | e | e | LRLL NIA....... COMPANY e e e e e e e e e e e e e Ownership/Influence ..........ccccuu... 256,700 L [MMLIC e e | e s
Barings Emerging Markets Corporate Bond Fund
20000 | e | ] e | i [ | [ WIRLL NIA....... Barings LLC ...cvvevvviiiiiiiieniesieieeie OUNETSNIP. e 218,300 L [MMLIC e [ e
Barings European Real Estate Debt Income Fund Massachusetts Mutual Life Insurance
20000 Lou] ceeeeeeeeeeereeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeees | rereeeee e ] e | i | e | e | LUK NIA....... COMPANY e e e e e e e e e e e Ownership/Influence ..........ccccuu... .63.500 .. [MMLIC oo e | e s
Barings European Real Estate Debt Income Fund
20000 Lou] ceeeeeeeeeeereeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeees | eereeeee e ] e | i | e | e [ LUK NIA....... Barings LLC ..oooveeeeiiiiiiiieii INfIUENCE. . .uee f e e MULIC ©eveeeeiiiieeeeeeeeevannes [ eeeeeeeeeeees [ e e
Massachusetts Mutual Life Insurance
20000 Lou] ceeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeees | s . 37-1506417 .. Babson Capital Loan Strategies Fund, L.P. ... |..DE.....|...... NIA....... COMPANY e e e e e e e e e e e Ownership/Influence ..........ccccuu... 76634 L MILIC e e | e s
0000 .| wevrerererrrerreereeeeeereeeeeeeeeeeeeeeeeeeenees | eeeeeees e 37-1506417 .. Babson Capital Loan Strategies Fund, L.P. ... |..DE.....|...... NIA....... C.M. Life Insurance Company .... OWNership...ooeeeeeeeeeeeeeeeeeeeeeeee 0 32800 s [MVLIC e | e e
20000 .oi] ceeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeees | s . 37-1506417 .. Babson Capital Loan Strategies Fund, L.P. ... |..DE.....|...... NIA....... Barings LLC Management...........evvvvvveeevevereeneeeedhonnnnn e [MMLIC oo | e [ e
Massachusetts Mutual Life Insurance
. 0000 . Barings US High Yield Bond Fund ................. LRLL NIA....... COMPANY e e e e e e e e e e e Ownership/Influence ..........ccccuu... ..59.400 ....|MMLIC
0000 Barings US High Yield Bond Fund ... LRLL NIA....... Barings LLC .... . |Management.... ..[MMLIC ..
. 0000 . Babson CLO Ltd. 2015-1 . |Barings LLC . Influence.. MLIC
0000 Babson CLO Ltd. 2015-11 Barings LLC .... Influence ...[weic ..
. 0000 . Babson CLO Ltd. 2016-1 Barings LLC .... Influence ..[MLIC ..
0000 Babson CLO Ltd. 2016-11 . |Barings LLC . Influence.. WLIC
. 0000 . Barings CLO Ltd. 2017-1 . Barings LLC .... Influence ...[MMLIC ..
0000 Barings CLO 2018-111 .. Barings LLC .... Influence ..|MLIC ..
. 0000 ... . Barings CLO 2018-1V . . |Barings LLC . Influence.. MLIC
. 0000 ... O 98-1473665 .. Barings CLO 201911 .... Barings LLC .... Influence ...[weic ..
20000 .oi] ceeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeees | s . Barings CLO 2019-111 .. Barings LLC .... Influence ..[MLIC ..
0000 Barings CLO 2019-1V . .. |Barings LLC . Influence.. WLIC
. 0000 . Barings CLO 2020-| .. .. |Barings LLC . Influence.. MLIC
0000 Barings CLO 2020-11 . .. |Barings LLC . Influence.. WLIC
. 0000 . Barings CLO 2020-111 .. |Barings LLC . Influence.. MLIC
0000 Barings CLO 2020-1V . .. |Barings LLC . Influence.. WLIC
. 0000 . Barings CLO 2021-I .. .. |Barings LLC . Influence.. MLIC
0000 Barings CLO 2021-11 . .. |Barings LLC . Influence.. WLIC
. 0000 . Barings CLO 2021-111 .. .. |Barings LLC . Influence.. MLIC
0000 Babson Euro CLO 2014-1 BV .. .. |Barings LLC . Influence.. MILIC
. 0000 . Babson Euro CLO 2014-11 BV .. |Barings LLC . Influence.. MLIC
. 0000 ... . . Babson Euro CLO 2015-1 BV .. .. |Barings LLC . Influence.. MILIC
. 0000 ... . 36-037260H .. Barings Euro CLO 2019-1 BV .. |Barings LLC . Influence.. MLIC
0000 Barings Euro CLO 2019-11 BV .. .. |Barings LLC . Influence.. WLIC
. 0000 ... . . Barings Euro CLO 2020-1 DAC .. .. |Barings LLC . Influence.. MLIC
. 0000 ... . 37-15576\H .. Barings Euro CLO 2021-1 DAC .. .. |Barings LLC . Influence.. WLIC
. 0000 . Barings Euro CLO 2021-11 DAC . .. |Barings LLC . Influence.. MLIC
0000 Barings Euro CLO 2021-111 DAC .. |Barings LLC . Influence.. WLIC
. 0000 . Barings Euro CLO 2022-1 DAC ..... . I .. |Barings LLC . Influence.. MLIC
0000 Barings Global Em. Markets Equity Fund ....... ..NC..... Barings LLC .... . |Management.... ..[MMLIC ..
Barings Global Special Situations Credit 4 Massachusetts Mutual Lif
0000 ..of ceeieiiiiiiiiiiiiiiiiiiiineiieeeeeeeeeeereeeeeees | eeeeeeeee ] e | i | i | DElAWAIE eeeeeeiiiiiiiiiiiiiiiiiii e LDE NIA....... COMPANY . OWNership..cooeeeeeeieiiiieieeeeeeeeeee | L 67.700 L. MMLIC oo [ | e s
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Barings Global Special Situations Credit 4
20000 .| e | e o] e [ ] | Delaware .......ceeeeeiiiiiiiiiiiiiieee e LDE ] NIA....... C.M. Life Insurance Company ................... OWNership.....cceeiiiiiiie e 23,600 ... [MULIC oo [
Barings Global Special Situations Credit 4
20000 ...| ceeeeeeeeeeeeereeeeeeeeeereeeeeeeeeeeeeeeeeeeeees | eeeeeeeee s | e | s | e | e DElatare .......eeeeeeeeeeeeeeiiiiieeeeeeeeeeeeeeeeeee CDE] s NIA....... Barings LLC ..ooovveeeiiiiiiiiii Management..........eeeeeeeeeemmemeemeeieedhiniins e MULIC s [ e [ e e
Barings Global Special Situations Credit 4 Massachusetts Mutual Life Insurance
20000 .| e e e | e | (V) SO NIA....... COMPANY ...eeeiieee e Ownership.......ooecueeeeeriiiieeeeel 13.100 MULIC <o [ [ e
. 0000 ... LUX.......... NIA....... C.M. Life Insurance Company .... Ownership 0.700 .... |MMLIC ..
. 0000 ... LUK NIA....... Barings LLC .... . | Management MILIC ..
. 0000 ... Barings Global Technology Equity Fund . SIRLL) NIA....... Barings LLC .... . | Ownership/Influence .. .|[MILIC ..
. 0000 ... Barings Global Dividends Champion Fund ....... JRLL) NIA....... Barings LLC .... . |Management.... ..|MMLIC ..
. 0000 ... Barings Europe Select Fund .........ccceeeeunnnne SIRLL) NIA....... Barings LLC .... . |Management.... ..|MLIC ..
Massachusetts Mutual Lif
. 0000 ... 87-0977058 .. Barings Hotel Opportunity Venture ... U COMPANY e e e e e e e e e e e Ownership/Influence .. .[MMLIC ..
. 0000 ... 87-0977058 .. Barings Hotel Opportunity Venture ... e [ CTe] et NIA....... Barings LLC . Management MLIC ..
Barings Innovations & Growth Real Estate Fund| Massachusetts Mutual Life Insurance
. 0000 ... 86-3661023 .. LDE] e NIA....... COMPANY e eevreeeereeeseree e e e e e e e OWNErSNIP..ceereeeireeeieeerreeeeeeen o 30.000 ....|MMLIC
. 0000 ... 86-3661023 .. LDE] s NIA....... C.M. Life Insurance Company .... Ownership 0.400 .... |MMLIC ..
20000 Lou] cereeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeees | s | e Barings Middle Market CLO 2017-| Ltd & LLC . |..CYM....]...... NIA....... Barings LLC Influence MMLIC ..
. 0000 ... Barings Middle Market CLO 2018-1 ..CYM.. Barings LLC .... Influence ..|MLIC ..
. 0000 ... Barings Middle Market CLO 2019-I .. ..CYM.. . |Barings LLC . Influence.. MLIC
. 0000 ... 98-1612604 .. Barings Middle Market CLO Ltd 2021-1 ... ..CYM.. Barings LLC .... Influence ..|MLIC ..
Massachusetts Mutual Life Insurance
. 0000 ... 98-1332384 .. Barings RE Credit Strategies VII LP ........... CDE] s NIA....... Company Ownership/Influence .. ..|MMLIC ..
. 0000 ... 98-1332384 .. Barings RE Credit Strategies VII LP ........... CDE] s NIA....... Baring Asset Management Limited .. Management MLIC ..
Barings Target Yield Infrastructure Debt Fund Massachusetts Mutual Life Insurance
L0000 .o f e [ 98-1567942 .. | oooiviiiiie [ i | i | LUK NIA....... COMPANY et 0WNership.....cceeeveeeiiieeiiiieciennnf e 18.200 ....[MMLIC
Barings Target Yield Infrastructure Debt Fund
20000 .oi] ceeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeees | s . 98-1567942 .. | wevvvviiiiiien | rrrrrrrrniiinnn | e | s LUK, NIA....... Baring Asset Management Limited .............. Management...........eevvvvveverereeeeeeeedhernins evinans MLIC
Massachusetts Mutual Life Insurance
. 0000 . 81-0841854 .. Barings CLO Investment Partners LP LDE] NIA....... Company Ownership/Influence .. .|[MILIC ..
0000 81-0841854 .. Barings CLO Investment Partners LP DB NIA....... Barings LLC . Management MILIC ..
Massachusetts Mutual Life Insurance
0000 ...| weveeererermerneenreeeeeeneeeeeeeeeeeeeeeeeeeeees | reeennns ceneeees] eeeeeeeeeeeeen Barings Euro Value Add Il (BREEVA I1) ........ COMPANY e Ownership/Influence ........cccccccnni} e 32.200 ....|MMLIC
. 0000 . Barings Euro Value Add Il (BREEVA II) ........ C.M. Life Insurance Company .... Ownership . [MMLIC ..
0000 s Barings Euro Value Add Il (BREEVA I1) . . |Barings LLC . |Management..........
. 0000 . 87-1262754 .. Barings Transportation Fund LP .................. MassMutual Holding LLC . | Ownership/Influence .. .[MMLIC ..
Massachusetts Mutual Life Insurance
20000 .oi] ceeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeees | s . 871262754 .. | evevveeveninn | ervrrriiriiniien | e Barings Transportation Fund LP .................. COMPANY e e e e e e e e e e e e OWNNErship..ccceeeeeeieiiieeeeeeeeeeeeeee e 8.100 ... [MMLIC oo | e e e
Massachusetts Mutual Life Insurance
. 0000 . Braemar Energy Ventures I, L.P. .......ccc.. COMPANY et Ownership/Influence
0000 Braemar Energy Ventures I, L.P. ...... C.M. Life Insurance Company .... Ownership
. 0000 . Braemar Energy Ventures I, L.P. ...... . |Barings LLC . |Management..........
0000 Barings European Core Property Fund SCSp .... MassMutual Holding LLC . | Ownership/Influence ..
. 0000 . Barings European Core Property Fund SCSp .... C.M. Life Insurance Company Ounership
0000 Barings European Core Property Fund SCSp .... Barings Real Estate Advisers LLC .... Management....
Massachusetts Mutual Life Insurance
0000 .| eoeeiiieee e | e s 46-5001122 .. | ooeiiiiis | | s Barings European Private Loan Fund 11 A .... |..LUX....]...... NIA....... COMPANY .. e OWNership.....ccoeiiiiiiieiiiieeeeee 46.400 MULIC oo [ [ s
L0000 ..f e | e 38-4059932 .. [ .ioicviiin [ i | i Benchmark 2018-B2 Mortgage Trust ............... LN NIA....... Barings LLC ....oooovvviiiiiiiiiiiiiiiiiiii, Influence.....couvvevuiiiciniiiiniiinnii] cevee e PP PP PP UPPPRTPPPUPPRS INFTTPPURRTTY PPN
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e ] s UV s ... |Benchmark 2018-B4 ... Barings LLC .... Influence . .

WLIC
WLIC

..| 38-4006530 ..
..[ 20-5578089 ..

Benchmark 2018-B8
Barings Core Property Fund LP

.. |Barings LLC . .. | Influence..
. [MassMutual Holding LLC ........ .. | Ownership/Influence

20-5578089 .. Barings Core Property Fund LP ... Barings Real Estate Advisers LLC .... Management MLIC ..
Massachusetts Mutual Life Insurance
04-1590850 .. [ .everevveerene [ ererrrieiiis | e DPI Acres Capital SPV LLC ..ccceveereveeiiiennns LDE] e NIA....... COMPANY e eevreeeereeeseree e e e e e e e OWNEISNIP..eeeeeeerree e .100.000 ... |MMLIC
Massachusetts Mutual Life Insurance
90-0991195 .. 0001597511 .. Gateway Mezzanine Partners |l LP LDE] s NIA....... Company Ownership/Influence .. ..34.300 ....|MMLIC ..
90-0991195 .. | .... ... 10001597511 .. Gateway Mezzanine Partners || LP LDE ] NIA....... C.M. Life Insurance Company . Ownership .. 5.100 .... |MMLIC ..
90-0991195 .| .eoerriiinnes 0001597511 .. Gateway Mezzanine Partners Il LP ............... LDE] s NIA....... Barings LLC ..oooveieiiiiiiiiiii Management..........eeeeeeeeemmmmmeemeeenediniins e MILIC
Massachusetts Mutual Life Insurance
37-1708623 .. Great Lakes Il1, L.P. ... LDE] s NIA....... Company Ownership/Influence .. ..|MMLIC ..
37-1708623 .. Great Lakes II1, L.P. .... Barings LLC .... . |Management.... ..[MLIC ..
Massachusetts Mutual Life Insurance
................. GIA EU Holdings - Emerson JV Sarl .... oo |LUX..LL] el NTALLLL... | Company Ownership/Influence .. .[MMLIC ..
................. GIA EU Holdings - Emerson JV Sarl .... oo | LUX....) ... NIAL..... | Barings LLC . Management MLIC ..
JPMCC Commercial Mortgage Securities Trust
.................................................................. 384041011 .| eeeeiiees [ e | e [ 2017-0PT e | WY NTA L [BAPINGS LLC e [ INFIUBNCEL b e [MLTC e e e s
JPMDB Commercial Mortgage Securities Trust
.................................................................. 38-4032059 .. [ .eeeeciienie [ e | e 2017205 e | WY NTA L [ BAFINGS LLC e [ INFIUBNCEL b e [MLTC e e e s
Massachusetts Mutua
............................................................................................................................................... Martello Re Limited ........eeeeeeeeeeeneeeeennennnnn | BMULL) o NTAL [ Company e | Ownership/Influence ..eeeeeeeeeeeeeennnd 0 02275 L IMMLIC e | e e s
Massachusetts Mutua
.................................................................. 04-1590850 .. | .eeeevveveeenn | wevevreneennnnnn | eeneeeeiiiiiiieiinnneneneeeeeee. MM Direct Private Invetment Holding ........... |..DE.....].cccce NIAL oo [Company .oooeeeeeeeeieiiiiieeeeeeeeeeeeeeeeeeeeeeeeees | OWNEPShIPL e . 1000000 L [ MMLIC e e | e e
Massachusetts Mutua
MM CM Holding LLC .... LDE] s NIA....... Company ... . Ownership .100.000 ... [MMLIC oo | eeeeeeeeeeeee | e e
Massachusetts Mutua
04-1590850 .. MW Climate Technology Fund GP . | DE s NIA....... Company Ownership 299,000 ....[MMLC ..o | eeeeeeeeneees | e e
04-1590850 .. MW Climate Technology Fund GP . LDE ] NIA....... Massachusetts Mutual Ascend . Ownership 21,000 L.l [MMLC e | eeeeeeeeerens | e s
Massachusetts Mutual Life Insurance
04-1590850 .. Washington Pine LLC ...ccoovvveeeeeeieiiiiieieeeens LDE ] NIA....... COMPANY e e e e e e e e e e e e e e e e e e ONNErSNIP.ceeeeeeieiieeiiieeeeeeeeeeeeee .100.000 ... [MMLIC ooeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeees | eeeeeeeeeeens | e s
Massachusetts Mutual Life Insurance
20-8856877 .. Somerset Special Opportunities Fund L.P. .... Company Ownership/Influence .. .. 0.000 ...
..| 20-8856877 .. Somerset Special Opportunities Fund L.P. .... .. |C.M. Life Insurance Company . . [Ownership..... . .. 4.524 ...
..|41-2280127 .. Tower Square Capital Partners Il1, L.P. ..... .|Barings LLC ..........ceeennn . |Management.........

41-2280127 .. Tower Square Capital Partners |11, L.P. ..... MassMutual Holding LLC . | Ownership/Influence ..
Massachusetts Mutual Life Insurance
Tower Square Capital Partners I11A, L.P. ....|..DE.....]...... NIA....... Company
Tower Square Capital Partners Il11A, L.P. ....|..DE.....] ...... NIA....... Barings LLC

Babson Capital Loan Strategies Master Fund L!

41-2280129 ..
41-2280129 ..

Ownership/Influence ..
Management

O NIA....... Barings LLC .... . |Management...

Barings
Securities Investment Fund
Barings European Growth Trust Fund

LCHN.LLL NIA....... Barings LLC ...
LGBR.... ... NIA....... Barings LLC ...

. | Management
. | Ownership/Influence ..

47-3790192 ..

Barings Global High Yield Fund MAL NIA....... Barings LLC .... L IManagement.......oooeiiiiiiiiiiiii e e [MILIC e e | e
................................ CCIC Fund ..CHN....]......NIA....... |Barings LLC .... . . | Ownership/Influence .. JUVPUUPRRRRITN PR
Massachusetts Mutual Life Insurance
.................................................................. 711018134 .| oeeeiieece [ e | eeeeeeeeneeeieeeeeeeen. |Great Lakes 11 LLC Loeiieveiciieiiiecnieeeeieeens | DB | e NTAL [ COMPANY e [OUNETSNIPL e 100800 L [MMLIC e e e s
.................................................................. T1-1018134 .| evvvvivvieeee | evvvvvviiieninnn | iiiiiiiiiiiiiiininnnneennn. |Great Lakes |1 LLC ..ooeeeeeieeeeeieieeeieeeeeeeeees | DBt e NTAGLLLL. [ CLML Life Insurance Company ................... |OWNErship......cooeevonnnnnnnnennnnnnnnd 098,000 L [MMLIC oo | eeeeeeeieeens | e e

Massachusetts Mutual Life Insurance
.................................................................. 04-1590850 .. | ..eeeevvvveene | wevvvvrvvennnnnn | wevveiiiiiiiiiiiieiennnnnnnnnn. | W0Od Creek Venture Fund LLC ..........cccceeeeeees [ DB NIAL L [Company ooveeeeeeeeeeieiiiiieieeeeeeeeeeeeeeeeeeeeeees | OWNEISHIP. e 40,000 L[ MMLIC oo [ | e e
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1 2 3 4 13 14 15 16
Type If
of Control Control
(Ownership, is Is an
Name of Securities Relation- Board, Owner- SCA
Exchange Domi- ship Management, ship Filing
NAIC if Publicly Traded Names of ciliary to Attorney-in-Fact, Provide Re-
Group Company ID Federal (U.S.or Parent, Subsidiaries Loca- | Reporting Directly Controlled by Influence, Percen- Ultimate Controlling quired?
Code Group Name Code Number RSSD CIK International) Or Affiliates tion Entity (Name of Entity/Person) Other) tage Entity(ies)/Person(s) (Yes/No) *
Massachusetts Mutual Life Insurance
20000 ...| eeeeeeeeeeereereeeeeeeeeeeereeeeeeeeeeeeeeeeeeees | eeeeeeeee s | e | s | e | e Barings California Mortgage Fund IV ........... L CA] e NIA....... COMPANY e OWNErship..ccoeeeeeeeeeeeeeeee e .100.000 ... [MMLIC oo | eeeeeeeeeeeee | e e
Massachusetts Mutual Life Insurance
20000 .| e | e[ e | e | e Barings Urbrella Fund LUX SCSp SICAV RAIF ... |..LUX.... Company . [Ownership.. 28,959 L [MMLIC oo
20000 .ou] ceeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeees | eeeeeees s e | i | e Barings Unbrella Fund LUX SCSp SICAV RAIF ... |..LUX.... C.M. Life Insurance Company ... . [Ownership.. 02,300 L [MMLIC
Massachusetts Mutual Life Insurance
20000 .oi] ceeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeees | s . 954207717 .| wevevvvevenenn | rvverinriininen | i Cornerstone California Mortgage Fund | LLC .. |..CA.....]...... NIA....... COMPANY e e e e e e e e e e e ONNErSNIP.ceeeeeeeeieeieieeeeeeeeeeeeeee .100.000 ... [MMLIC ooeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeees | eeeeeeeeeeens | e s
Massachusetts Mutual Life Insurance
20000 Lou] ceeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeees | s . 954207717 .| wevevevvveninn | erevrrnniiinines | s Cornerstone California Mortgage Fund Il LLC |..CA.....|...... NIA....... COMPANY e e e e e e e e e e e ONNErSNIP.ceeeeeeieeieeiiieieeee e .100.000 ... [MMLIC ooeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeees | eeeeeeeieeees | e s
Cornerstone California Mortgage Fund 111 LLC Massachusetts Mutual Life Insurance
L0000 | e | e, 95-4207717 .| ceveeveniee | e | e [ LCA] e NIA....... COMPANY .ttt OUNETSNIP. e 2100000 ... [MMLIC e e e e
Massachusetts Mutual Life Insurance
20000 Lou] ceeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeees | s . 82-2783393 .. | ieieiiiiiiinn | ererreniriiiinen | e Danville Riverwalk Venture, LLC ................ LDE ] NIA....... COMPANY e e e e e e e e e e e e e e e e e e ONNErSNIP.ceeeeeeieiieeiiieeeeeeeeeeeeee 94,400 L MMLIC e e | e s
20000 | e | e e 13-1935920 .. [ tooeeeciiiies | e | e MILIC Debt Participations LLC ...ccocvveennee. WDE] e NIA....... Massachusetts Mutual Ascend ................... [ T T RS 2100000 ... [MMLIC e [ eeerieeeieee | e e
Salomon Brothers Commercial Mortgage Trust
20000 .| e | e ] e | e | e | 2001-MM e WDE] e NIA....... Barings Real Estate Advisers LLC ............ INFIUBNCE. cevveeneeeeeeieeieeieeee e f s e MLIC et [ eeeneeeeiiee | e e
Massachusetts Mutual Life Insurance
20000 | e | e e 51-0529328 .| eereerienne 0000927972 .. [0Q .eeeveemeeeneieeenieeee MassMutual Premier Main Street Fund ........... LA NIA....... COMPANY e eee e eeete et eee e enee s [ T RS 89268 L. [MMLIC .o [ e
MassMutual Premier Strategic Emerging Markets Massachusetts Mutual Life Insurance
20000 .| e | e e 26-3229251 .| eeeeeeienne 0000927972 .. [0Q .eeeveemeeeneieeerieeee FUNG e LA NIA....... COMPANY e eeee e eee et eneeenee e OUNETSNIP.cvveeereeeeeeiee e 226,209 .. [MMLIC .o [ e e e
Massachusetts Mutual Life Insurance
20000 .| s | e 04-3512593 .. | .....cceeeee 0000916053 .. J0Q ..oooueiiiieeeeiiieeee MassMutual Select Fundamental Growth Fund ... |..MA.....|...... NIA....... COMPANY ...eeeiieee e OWNership.....ccoeiiiiiiieiiiieeeeee 25,020 L [MULIC oo [
Massachusetts Mutual Life Insurance
. 0000 ... ..[42-1710935 .. 0000916053 .. [0Q ...eeveemeeemeeeneerieenne MassMutual Select Mid-Cap Value Fund ......... LA NIA....... Company Ownership.. 1229852 L. [MMLIC e
MassMutual Select Small Capital Value Equity Massachusetts Mutua
20000 | e | e e 02-0769954 .. | eeveeeenne 0000916053 .. [0Q ...eeveemeeemeeeneerieeees FUNG e LA NIA....... COMPANY e eee e eeete et eee e enee s INFIUBNCE. et 0,000 Lo [MMLIC e [ eerieeeiee | e e
Massachusetts Mutual Life Insurance
20000 .| s | e 04-3584140 .. | .............. 0000916053 .. |0Q ..oooeeiiiieeeeiiieeeee MassMutual Select Small Company Value Fund . |..MA.....|...... NIA....... COMPANY ...eeeiieee e OWNership.....ccoeiiiiiiieiiiieeeeee L1831 L MMLIC e [
MassMutual Select T. Rowe Price Retirement Massachusetts Mutual Life Insurance
20000 | e | e e 82-3347422 .| e 0000916053 .. [0Q ...eeveemeeemeeeneerieeees 2005 Fund LA NIA....... COMPANY e eee e eeete et eee e enee s [ T RS BT L [MLIC e [ e ] e
MassMutual Massachusetts Mutual Life Insurance
20000 .| e | e e 82-3355639 .. | eerorerienne 0000916053 .. [0Q ...eeveemeeemeeeneerieeees 2010 Fund LA NIA....... COMPANY e eee e eeete et eee e enee s INFIUBNCE. et 0,000 Lo [MMLIC e [ eeerieeeiee | e e
MassMutual Massachusetts Mutual Life Insurance
20000 .| e | e e 82-3382389 .. | .eeeeerienne 0000916053 .. [0Q ...eeveemeeemeeeneerieene 2015 Fund LA NIA....... COMPANY v eveeeeeee e eee e e e eeee s INFIUBNCE. et 0,000 Lo [MMLIC e [ eeerieeeiee | e e
MassMutual Massachusetts Mutual Life Insurance
20000 .| e | e e 82-3396442 .| cerieeenne 0000916053 .. [0Q ...eeveemeeemeeeneerieene 2020 Fund LA NIA....... COMPANY e eee e eeete et eee e enee s INFIUBNCE. cenveeneeeneeeieeee e 0,000 Lo [MMLIC e [ eeerieeeiee | e e
MassMutual Massachusetts Mutual Life Insurance
20000 .| e | e e 82-3417420 .| eereenenne 0000916053 .. [0Q ...eeveemeeemeeeneerieene 2025 Fund LA NIA....... COMPANY e eee e eeete et eee e enee s INFIUBNCE. cenveeneeeneeeieeee e 0,000 Lo [MMLIC e [ eeerieeeiee | e e
MassMutual Massachusetts Mutual Life Insurance
20000 .| e | e e 82-3430358 .. | eereerienne 0000916053 .. [0Q ...eeveemeeemereneerieennnes 2030 Fund LA NIA....... COMPANY v eveeeeeee e eee e e e eeee s INFIUBNCE. cenveeneeeneeeieeee e 0,000 Lo [MMLIC e [ eeerieeeiee | e e
MassMutual Massachusetts Mutual Life Insurance
20000 .| e | e e 82-3439837 .| eereeienne 0000916053 .. [0Q ...eeveemeeemeeeneerieenne 2035 Fund LA NIA....... COMPANY e siee et e e e eeee s INFIUBNCE. cenveeneeeneeeieeee e 0,000 Lo [MMLIC e [ eeerieeeiee | e e
MassMutual Massachusetts Mutual Life Insurance
20000 .| e | e e 82-3451779 .| eeereeeenne 0000916053 .. [0Q ...eeveemeeemeeeneerieenne 2040 Fund LA NIA....... COMPANY e siee et e e e eeee s INFIUBNCE. cenveeneeeneeeieeee e 0,000 Lo [MMLIC e [ eeerieeeiee | e e
MassMutual Massachusetts Mutual Life Insurance
. 0000 ... ..|82-3472295 .. 0000916053 .. [0Q ...eeveemeeemeeeneerieenne 2045 Fund LA NIA....... Company INFIUBNCE. cenveeneeeneeeieeee e 120,000 .o [MMLIC e
MassMutual Massachusetts Mutua
20000 .| e | e e 82-3481715 .| oeevereenne 0000916053 .. [0Q ...eeveemeeemeeeneerieenne 2050 Fund LA NIA....... COMPANY e eee e eeete et eee e enee s INFIUBNCE. cenveeneeeneeeieeee e 0,000 Lo [MMLIC e [ eeerieeeiee | e e
MassMutual Massachusetts Mutual Life Insurance
. 0000 ... ..|82-3502011 .. 0000916053 .. [0Q ...eeveemeeemereneerieeee 2055 Fund LA NIA....... Company INFIUBNCE. 1ot 20,000 .o [MMLIC e
MassMutual Massachusetts Mutua
20000 ] e | e 82-3525148 .| .eioenienne 0000916053 .. [0Q ..eerveeieiaiiaiiaiiaenes 2060 Fund LA NIA....... COMPANY evveiueesieesieasieesieeieennesnesneannes INfIUBNCE. et 2. 0.000 ..o [MMLIC i [eeeneeeien ] e e
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STATEMENT AS OF SEPTEMBER 30, 2023 OF THE MassMutual Ascend Life Insurance Company

SCHEDULE Y

PART 1A - DETAIL OF INSURANCE HOLDING COMPANY SYSTEM

1 2 3 4 13 14 15 16
Type If
of Control Control
(Ownership, is Is an
Name of Securities Relation- Board, Owner- SCA
Exchange Domi- ship Management, ship Filing
NAIC if Publicly Traded Names of ciliary to Attorney-in-Fact, Provide Re-
Group Company ID Federal (U.S.or Parent, Subsidiaries Loca- | Reporting Directly Controlled by Influence, Percen- Ultimate Controlling quired?
Code Group Name Code Number RSSD CIK International) Or Affiliates tion Entity (Name of Entity/Person) Other) tage Entity(ies)/Person(s) (Yes/No) *
MassMutual Select T. Rowe Price Retirement Massachusetts Mutual Life Insurance
20000 .| s e e 82-3533944 .. | .............. 0000916053 .. J0Q ..oooeiieiieeeieiiieeee Balanced Fund .........ccoooiiiiiiiii LMAL) NIA....... COMPANY ...t e e Influence......ooocuiiiiiiiiiiiis 20,000 ... [MVLIC .oeeiieiee e [ e
Massachusetts Mutual Life Insurance
20000 .| s e e 46-4257056 .. | .ooooiiiiinns | e | s ML Series International Equity Fund ......... MA.....] e NIA....... COMPANY ...eeeiieee e Influence......coocueiiiiiiiiiiis 2100000 ... [MULIC ..oooiiiie e [ s s
Massachusetts Mutual Life Insurance
20000 L..| eeeeeeeeeeeiieeeeeeee e eeeeeeeeeeeeeeees | e s 47-3529636 .. | .eeeeeeerieinn | eeeeeeeeeenninnn | e ML Series Il Dynamic Bond Fund ................ LMALL NIA....... COMPANY e Influence.....oooeeeeeeeiiieiieeeeeeeen 0.000 ... [MMLIC oo | e | e e
Massachusetts Mutual Life Insurance
20000 .| s e e 47-3544629 .. | .ooooiiiiins | | s ML Series 11 Equity Rotation Fund ............ AL NIA....... COMPANY .. OWNership.....ccoeiuiiieieiiiieeeeee 296276 L [MILIC oo [
Massachusetts Mutual Life Insurance
20000 .| s e e 27-1933389 .. | ...ooorrnnnn 0000916053 .. J0Q ..oooeiiiiieeeeeiiieeee MassMutual RetireSMART 2035 Fund ............... AL NIA....... COMPANY ...eeeiieee e Ownership.......ooecueeeeeriiiieeeeel 3,623 Lo [MMLIC e e s
Massachusetts Mutual Life Insurance
20000 .| s e e 27-1932769 .. | ..oooooennnen 0000916053 .. |0Q ..oooeiieiieeeiiiieeee MassMutual RetireSMART 2045 Fund ............... AL NIA....... COMPANY ..o Ownership.......ooevueeeeeeiiiiieeneef 8.258 ... [MMLIC ..o e s s
Massachusetts Mutual Life Insurance
20000 .| s | e 46-3289207 .. | ...ocooennenn 0000916053 .. J0Q ..oooueiiiieeeeiiieeee MassMutual RetireSMART 2055 Fund ............... AL NIA....... COMPANY ...eeeiieee e OWNership.....ccoeiiiiiiieiiiieeeeee 24,183 L IMUILIC Lo [
Massachusetts Mutual Life Insurance
20000 L. s | e 47-5326235 .. | ..oooorinnen 0000916053 .. |0Q ..oooeiieiieeeiiiieeee MassMutual RetireSMART 2060 Fund ............... AL NIA....... COMPANY ...eeeiieee e OWNership.....ccoeiuiiieieiiiieeeeee 41100 L IMMLIC L [
Massachusetts Mutual Life Insurance
. 0000 ... ..|45-1618155 .. 0000916053 .. J0Q ..oooeiiiiieeeeiiieeene MassMutual 20/80 Allocation Fund ............... AL NIA....... Company Influence......ooocuuiiiiiiiiiiiis .100.000 ... [MULIC ..oooiiiiiie e
Massachusetts Mutua
20000 L. s | e 45-1618222 .. | .............. 0000916053 .. J0Q ..eooeiiiiieeeeiiiieeeee MassMutual 80/20 Allocation Fund ............... AL NIA....... COMPANY .. OWNership.....ccoeiuiiieieiiiiieeeeee 41495 L IMMLIC L [
Massachusetts Mutual Life Insurance
20000 .| s | e 03-0532464 .. | .............. 0000916053 .. |0Q ..oooeeiiiieeeeiiieeeee MassMutual RetireSMART In Retirement Fund ... |..MA.....|...... NIA....... COMPANY ..eeeiieee e Ownership.......ooecueeeeeriiiiieeeeelf 8.832 ... [MMLIC .o e s s
Massachusetts Mutual Life Insurance
20000 L. s | e 45-1618262 .. | .............. 0000916053 .. |0Q ..oooeiiiiieeeeiiiieeee MassMutual 40/60 Allocation Fund ............... AL NIA....... COMPANY .. Influence......coocueiiiiiiiiiiis 2100000 ... [MULIC ..oooiiiieee e [ e s
Massachusetts Mutual Life Insurance
20000 .| s e e 45-1618046 .. | .............. 0000916053 .. |0Q ..oooeeiiiieeeeiiieeeee MassMutual 60/40 Allocation Fund ............... AL NIA....... COMPANY ...eeeiieee e OWNership.....ccoeiuiiiiie e 2100000 ... [MULIC ..oooiiiie e [ s s
Massachusetts Mutual Life Insurance
20000 .| s e e 45-1618046 .. | .............. 0000916053 .. J0Q ..oooeeiiiieeeeeiiieeee MassMutual ishares 60/40 Allocation Fund .... |..MA.....|...... NIA....... COMPANY .. OWNership.....ccoeiuiiiiieiiiieeeeee 68,903 L [MILIC ..ooe e [
Massachusetts Mutual Life Insurance
20000 .| s e e 04-3212054 .. | ......cc.ee 0000916053 .. J0Q ..oooeeiiiieeeeeiiieeee MassMutual Balanced Fund ..............ccceeeees LMAL) NIA....... COMPANY ...eeeiieee e OWNership.....ccoeiuiiiiieiiiieeeeee 2100000 ... [MULIC ..oooiiiie e [ s s
Massachusetts Mutual Life Insurance
20000 .| s e e 04-3556992 .. | .............. 0000916053 .. J0Q ..oooeeiiiieeeeeiiieeee MassMutual Blue Chip Growth Fund ............... AL NIA....... COMPANY ..eeeiieee e OWNership.....ccoeiuiiiiiiiiieeeeee 2100000 ... [MULIC ..oooiiiie e [ s s
Massachusetts Mutual Life Insurance
20000 .| s e e 04-3277549 .| .eooeerrnnnn 0000916053 .. |0Q ..oooeiieiieeeiiiieeee MassMutual Core Bond Fund ..............cccceceee LMAL) NIA....... COMPANY .. OWNership.....ccoeiuiiieieiiiieeeeee 2100000 ... [MULIC ..oooiiiie e [ s s
Massachusetts Mutual Life Insurance
20000 .| s e e 04-3539084 .. | .............. 0000916053 .. |0Q ..oooeiieiieeeiiiieeee MassMutual Disciplined Growth Fund ............ AL NIA....... COMPANY .. OWNership.....ccoeiuiiieieiiiieeeeee 2100000 ... [MULIC ..oooiiiie e [ s s
Massachusetts Mutual Life Insurance
20000 .| s e e 04-3539083 .. | .............. 0000916053 .. |0Q ..oooeiieiieeeiiiieeee MassMutual Disciplined Value Fund .............. LMAL) NIA....... COMPANY ..o OWNership.....ccoeiuiiieieiiiieeeeee 2100000 ... [MULIC ..oooiiiie e [ s s
Massachusetts Mutual Life Insurance
. 0000 ... ..|01-0821120 .. 0000916053 .. |0Q ..oooeiieiieeeiiiieeee MassMutual Diversified Value Fund .............. LMAL) NIA....... Company Ownership.. .100.000 ... [MULIC ..cooeiiiiiee e
Massachusetts Mutua
20000 L. s | e 04-3512590 .. | ...ooooennen 0000916053 .. |0Q ..oooeiieiieeeiiiieeee MassMutual Equity Opportunities Fund ......... MA.....] e NIA....... COMPANY ...eeeiieee e OWNership.....ccoeiuiiieieiiiieeeeee 2100000 ... [MULIC ..oooiiiie e [ s s
Massachusetts Mutual Life Insurance
. 0000 ... ..| 04-3512589 .. 0000916053 .. |0Q ..oooueiiiieeeeiiiieeene MassMutual Growth Opportunities Fund ......... AL NIA....... Company Ownership.. .100.000 ... [MULIC ..cooeiiiiiee e
MassMutual Inflation-Protected and Income Massachusetts Mutua
20000 L. s | e 03-0532475 .. | .eeeeerrnnnn 0000916053 .. J0Q ..eooeiiiiieeeeiiiieeeee FUND e LMAL) NIA....... COMPANY ...eeeiieee e OWNership.....ccoeiuiiieieiiiiieeeeee 2100000 ... [MULIC ..oooiiiie e [ s s
Massachusetts Mutual Life Insurance
20000 L. s | e 04-3512596 .. | .............. 0000916053 .. J0Q ..oooeeieiieeeeiieeeee MassMutual Mid Cap Growth Fund .................. LMAL) NIA....... COMPANY ..eeeiieee e OWNership.....ccoeiuiiieieiiiiieeeeee 2100000 ... [MULIC ..oooiiiie e [ s s
Massachusetts Mutual Life Insurance
20000 L. s | e 04-3464165 .. | .............. 0000916053 .. |0Q ..oooeiiiiieeeeiiiieeee MassMutual Premier Diversified Bond Fund .... MA.....] e NIA....... COMPANY ... OWNership.....ccoeiuiiieieiiiiieeeeee 2100000 ... [MULIC ..oooiiiieee e [ e s
MassMutual RetireSMART by JPMorgan 2065 Fund Massachusetts Mutual Life Insurance
20000 L. e e e 92-1441036 .. | .............. 0000916053 .. J0Q oiiiiiiiiieiiiiiiiiiirries | oo e s LML NIA....... COMPANY ..ttt OWNership....cceeiiiiiiiiii i 2100000 ... [MMLIC .oooeiiiiiiiiiiiiiiiieeiiieeeeeiis | e
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STATEMENT AS OF SEPTEMBER 30, 2023 OF THE MassMutual Ascend Life Insurance Company

SCHEDULE Y

PART 1A - DETAIL OF INSURANCE HOLDING COMPANY SYSTEM

Debt investors own .5% and includes only Great Lakes [11, L.P. ..oooiiiiiiiiiiiieiieecee e

1 2 3 4 13 14 15 16
Type If
of Control Control
(Ownership, is Is an
Name of Securities Relation- Board, Owner- SCA
Exchange Domi- ship Management, ship Filing
NAIC if Publicly Traded Names of ciliary to Attorney-in-Fact, Provide Re-
Group Company ID Federal (U.S.or Parent, Subsidiaries Loca- | Reporting Directly Controlled by Influence, Percen- Ultimate Controlling quired?
Code Group Name Code Number RSSD CIK International) Or Affiliates tion Entity (Name of Entity/Person) Other) tage Entity(ies)/Person(s) (Yes/No) *
Massachusetts Mutual Life Insurance
20000 .| s e e 45-1618222 .. | .............. 0000916053 .. J0Q ..oooeiieiieeeieiiieeee MassMutual Select 80/20 Allocation Fund ..... LMAL) NIA....... COMPANY ...t e e OWNership.....cceeiiiiiiie e 2100000 ... [MULIC ..oooiiieee e [ s s
Massachusetts Mutual Life Insurance
20000 .| s e e 04-3584138 .. .............. 0000916053 .. J0Q ..oooeeiiiieeeeeiiieeee MassMutual Select Fundamental Value Fund .... |..MA.....]...... NIA....... COMPANY ...eeeiieee e OWNership.....ccoeiuiiiiieiiiieeeeee 2100000 ... [MULIC ..oooiiiie e [ s s
Massachusetts Mutual Life
20000 .| s e e 04-3557000 .. | ...ocoornnneen 0000916053 .. J0Q ..oooeiieiieeeieiiieeee MassMutual Select Overseas Fund ................ LMAL) NIA....... COMPANY ...eeeiieee e OWNership.....cceeiiiiiiie e 2100000 ... [MULIC ..oooiiieee e [ s s
MassMutual Select T Rowe Price Retirement Massachusetts Mutual Life
20000 .| s e e 92-1427882 .. 0000916053 .. 2065 Fund LMAL) NIA....... Company ... Ownership 283170 L IMMLIC o [
Massachusetts Mutual Life
20000 .| s e e 04-3464205 .. | .............. 0000916053 .. J0Q ..oooeiiiiieeeeeiiieeee MassMutual Small Cap Growth Equity Fund ..... LMAL) NIA....... COMPANY ...eeeiieee e OWNership.....cceeiiiiiiie e 2100000 ... [MULIC ..oooiiieee e [ s s
Massachusetts Mutual Life
20000 .| s e e 04-3424705 .. | ..oooernnnen 0000916053 .. |0Q ..oooeiieiieeeiiiieeee MassMutual Small Cap Opportunities Fund ..... LMAL) NIA....... COMPANY ..o OWNership.....ccoeiuiiieieiiiieeeeee 2100000 ... [MULIC ..oooiiiie e [ s s
Massachusetts Mutual Life
20000 .| s | e 02-0769954 .. | .............. 0000916053 .. J0Q ..oooueiiiieeeeiiieeee MassMutual Small Cap Value Equity Fund ...... LMAL) NIA....... COMPANY ...eeeiieee e OWNership.....ccoeiiiiiiieiiiieeeeee 2100000 ... [MULIC ..oooiiieee e [ s s
Massachusetts Mutual Life
20000 L. s | e 26-0099965 .. | .............. 0000916053 .. |0Q ..oooeiieiieeeiiiieeee MassMutual Strategic Bond Fund .................. LMAL) NIA....... COMPANY ...eeeiieee e OWNership.....ccoeiuiiieieiiiieeeeee 2100000 ... [MULIC ..oooiiiie e [ s s
Asterisk
1. .| Massachusetts Mutual Life Insurance Company owns 14.23% of the affiliated debt of Jefferies Finance LLC

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




STATEMENT AS OF SEPTEMBER 30, 2023 OF THE MassMutual Ascend Life Insurance Company

SUPPLEMENTAL EXHIBITS AND SCHEDULES INTERROGATORIES

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

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

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

€lECtTONICAIlY With The NAIC? .........ooeieieeeeiee ettt ettt ae et s e ee s e te s et es s s saete s et ee s s saetes et esenssaesesesesensssesetasasensssetesasasensnseaetesasenssensesas 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? ..............ccoeuieioiiieeee et eeea e ee sttt es s sae et s s s ae e seneneeen 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? ..o NO
Will the Reasonableness and Consistency of Assumptions Certification required by Actuarial Guideline XXXVI (Updated Market Value)

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

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

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

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

YES

AUGUST FILING

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

Explanation:

The data for this supplement is not required to be filed
The data for this supplement is not required to be filed
The data for this supplement is not required to be filed
The data for this supplement is not required to be filed
The data for this supplement is not required to be filed

The data for this supplement is not required to be filed

Bar Code:

T RO R A O
6 8§ 8 1 2 2 0 2 § 4 9 0 0
T RO R A AR
6 8§ 8 1 2 2 0 2 § 3 6 5 0
Reasonableness of Assumptions Certification required by Actuarial Guideline
XXXV [Document Identifier 445]
6 8§ 8 1 2 2 0 2 8§ 4 4 5 0
Reasonableness of Assumptions Certification for Implied Guaranteed Rate
Method required by Actuarial Guideline XXXVI [Document Identifier 447]
6 8 8 1 2 2 0 2 8§ 4 4 7 0 0 0 0 8
Reasonableness and Consistency of Assumptions Certification required by
Actuarial Guideline XXXVI [Document Identifier 448]
6 8 8 1 2 2 0 2 8§ 4 4 8 0 0 0 0 8
Reasonableness and Consistency of Assumptions Certification required by
Actuarial Guideline XXXVI (Updated Market Value) [Document Identifier 449]
6 8 8 1 2 2 0 2 8§ 4 4 9 0 0 0 0 8

0
0
0

[
[
[
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STATEMENT AS OF SEPTEMBER 30, 2023 OF THE MassMutual Ascend 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, Accounts receivable ... [rerere e 8,431,679 |..coveene 8,169,679 |..oovireiceinns 262,000 [..eocoeeeeereeeeeeeireeeenee 0
2597.  Summary of remaining write-ins for Line 25 from overflow page 8,431,679 8,169,679 262,000 0
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. MiSCEITANEOUS INCOME .....oueeveeieiereieiiiiieteteteieee ettt s e e e s s sesenenenenes |oessesesesesennsennenes 52,683 | 38,938 | 87,840
08.397. Summary of remaining write-ins for Line 8.3 from overflow page 52,683 38,938 87,840
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STATEMENT AS OF SEPTEMBER 30, 2023 OF THE MassMutual Ascend 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 PriOr YEA .......cc..oiiiiiiiiieieeeee ettt saeesneenesnesneees [eneensennensee s e nsesnseenseenns [orteeite ettt
2. Cost of acquired:
2.1 Actual cost at time Of @CQUISITION ..ottt e st e et e e st e saeesaeesseeseeseesesnneennes [oeeteetenes et e s et e st e e ens [oeeie ettt
2.2 Additional investment made after acquUISItion g .........geem.......... ommuu ... o .. L [ [
3. Current year change in encumbrances .............. JNEE ... . ... AP SO .. B ... B e [ o
4. Total gain (loss) on disposals ........ccccceeeeveeeee... [ NENER. - B - ... N B B DOy -+ |+vveeeveeneeeneeneeneeneenieens [
5. Deduct amounts received on disposals ........ B PR W PN DR BN B W BEN eevvereerrn S R R
6. Total foreign exchange change in book/adjusted JEEYINCREEEE ... ... A ... B U ... B ..o [ o
7. Deduct current year’s other than temporary impailiiient reCOillized .. ... _........ —_......
8.  Deduct cUrrent YEar's dEPIECIALION ..........oi ittt ettt et e e e e st e eaeeeaeeeaeese e s e e e e eneeeneeeseeeneenseeneeseeneennean
9. Book/adjusted carrying value at the end of current period (Lines 1+2+3+4-5+6-7-8) .
10. Deduct total NONAAMItEEA @MOUNTS .........iiuiiiiiee et e e e e e st e e st e ea e e es e e sae e s e e seenbeenseanseeneeeneeeneenseenseenne [seoeiseeiseeiseaseete et e essennees [oreesseessenseenseenaeeaeeaeeaseas
11. Statement value at end of current period (Line 9 minus Line 10)
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 YE&I ............cccuviieeiuevereiriieeeieieeieeesseas [oeecececenes 3,088,813,561 |............ 2,148,469, 101
2. Cost of acquired:
2.1 Actual cost at time Of @CQUISIHION .........c.c.oiveuiieiiieiceeeeeeee ettt ettt ettt es s s s es e s s ens et essesesseseseesensanens [eeeeseeneas 1,298,722,576
2.2 Additional investment made after aCGUISILION .................ciiviuieiiuiiitiecteec ettt e st se e ressete s se s ebesssensesens [eeeeeeneesennene 100,772,744
3. Capitalized deferred iNtEreSt @NG ONET ...............cciiveuiiiiiieictiectee ettt ettt ettt ettt ettt et se st ese st esessebe st ebe s ebesebessesesssaessssesesns [oeesesessesenenaennane 648,646
4. ACCTUAL OF GISCOUNT ...ttt b ettt b ettt s bt e bttt s bt et et s s setesenas [ommnnananennnas (3,614, 146)
5. Unrealized valuation INCrEASE (AECIEASE) ..........uiuiiuiiuiiiiitiiti ittt bbbt bbbt b bbbt b bbbt bbbt bt e sttt nbe b [omeeeen oot
6. Total gain (I0SS) ON QISPOSAIS ......c.cucueuiiiieieieieteieeestete ettt ettt ettt e et et esesese e e e st eseseseseseses s st esesesesesesesesesesesesene [oesenesseseseeneaeaeanas 6,266
7.  Deduct amounts reCeiVed ON AISPOSAIS ...........ccovivuevereeeeeeeeeeeeteeeeee e eeee et e et s e st et e s et e s e e et s et et e e seeasassseseseeeenananenaes ..548,037,442
8. Deduct amortization of premium and mortgage interest points and commitment fees ............. (1,686,420)|.
9. Total foreign exchange change in book value/recorded investment excluding accrued iNterest ..............coovvvveeeeeereerererinienes fooeeeeceeccceenes (51,181)
10. Deduct current year’s other than temporary impairment reCOGNIZEA ...........ccociiiiiiiiiiii s [eeee e
11.  Book value/recorded investment excluding accrued interest at end of current period (Lines 1+2+3+4+5+6-7-8+9-10) ......... [-ccccceune. 3,938,947,444
12, Total valuation @lIOWANCE ..............cuiiiii s e e e s e e e e e e e e e e e e e aeaas [FaReR e R et
13, SUDLOLAl (LINE 11 PIUS LINE 12) ...ouieiiieieieieieieitie ettt ettt s s e s ese e e st esesenenennnnnns [eoeseananaes 3,938,947,444
14.  Deduct total nonadmitted @MOUNLS .............ooiiii s [Free e e s
15. Statement value at end of current period (Line 13 minus Line 14) 3,938,947,444 3,088,813,561
SCHEDULE BA - VERIFICATION
Other Long-Term Invested Assets
1 2
Prior Year Ended
Year to Date December 31
1. Book/adjusted carrying value, DeCember 31 Of PriOT YEAT ..........cccvoveveveueeeeceeeeieieietetee et sess s s seseaeas [eoeseneneans 1,363,435,253 |........... 1,092,315,061
2. Cost of acquired:
2.1 Actual cost at iMe OF @CQUISTHION .............cv.oeeeeeeeeeeeeeeeeeeee e n e ees e eeae e s een e eenaseensseensseensseenanesnaneanane |eeseeeseeeneeas 67,711,991
2.2 Additional investment made after acquisition . ...129,174,946 |.
3. Capitalized deferred iNterest aNd OThET ... ettt ettt b et eesaeesaeesbeesbeenbes |eneeisee it e et e e e
L S N eTot (Ut 1 o] e [Tt U o | SO PSSO OO
5. Unrealized valuation INCrEASE (AECTEASE) ............c.cveveveveveeieieeeteieietesesesesee st e setetesessas s s st s sesesesesesess s ssssasesesesesessssesssesesesesesnanans [oeseeesennnenes (19,321,730) v 130,291,068
6. Total gain (I0SS) ON AISPOSAIS ........c.c.ciieiiieieteeeeceeee ettt ettt ettt eae s s st eseseseasasss st e s et et essssan s s esesesesessssanssnsesesesens [oeseeesennnenas (10,532,327) |- (362,017)
7. Deduct amounts reCeived ON GISPOSAIS ...........ccovvveveveuereeeeeiceieeetetete sttt eseae s s st et et et esessas s st sesesessssssanssesesesesesnans [oeseeesennennns 110,776,648 |.............. 291,108,114
8. Deduct amortization of premium and AEPreCIAtION ............cccueueveveeeeceeteteeeeeeeceeteteeeeeesceete e s esenssaeaetesesessssssesesessnsssesesesasensnsnanss [oesesesesasenes (16,369,429)|....cvvnnnee 1,983,147
9. Total foreign exchange change in book/adjusted CAITYING VAIUE ..............c.cvcueveueuiieeeieeieietesceceee e seesete e sesesss s sessassenans[oeseeeeseneeesenenens (321,821) [ 7,800
10. Deduct current year's other than temporary impairment rECOGNIZEA ............c.ceoveeeveviveuerereeieieee ettt eseses s es s enens [eeeseseeeneneeeeas 5,761,849 ....(13,713,847)
11.  Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5+6-7-8+9-10) .........ccoeruruererereececeeeeeereeeeeeeeesesenenans ..1,429,977,244 |. 1,363,435,253
12.  Deduct total NONAAMItEEA @MOUNTS ..ottt ettt et e e a e e e st e saeesse e st e nseeseenseenseenseeneesnsesseenne [osesnsenseeiseeiseeite et e etenns [oreeseesteeeeessesaeenaeenaeenes
13.  Statement value at end of current period (Line 11 minus Line 12) 1,429,977,244 1,363,435,253
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 YEA ...........ccccueeiririeieieieeeeeeeeeeeeie s [eoeeeas 34,200, 158,053 32,199,605, 856
2. Cost of bonds and Stocks aCqUIred .............cc.eevveueieueeereieieeeeeeeeeieeeieenne ..8,527,107,740 |. .16,491,151,584
3. ACCTUAI OF QISCOUNT ...ttt ettt nsese s [rosnesnineeninaas 58,248,351 |......cc........ 161,977,324
4. Unrealized valuation iNCrEASE (JECIEASE) ........ciiriiririeieueterisitstsesesseteteseses et e essesesesesesessssssesesesesesesesesessesesesesesassssssssesesesesans [eoesessininsnsnsnns 6,883,568 |.........c...... (54,103, 127)
5. Total gain (I0SS) ON GISPOSAIS ......c.c.cviuiueeereiieieeieieieteiee ettt sese sttt s st et et s sseses et sssssseses et ssssssesesesesssnsssnsesesnas oeseeesnicans (222,682, 771) e 51,389,809
6. Deduct consideration for bonds and StOCKS AISPOSEA OF ...........c.c.eveuiiiiiieieeeeeeeeeee et ees e e eeeeese e sananansnans |oeeeesesenns 6,950,869,790 |.......... 14,559,739,657
7. Deduct amOrtization OF PIEMIUM .............c.eveueuieieeeeeeeseetet et ceee et et et st et eseeses s et esstesesesesses s et assseteteseseansasssssasesesesssnssssssssssesesesnanns |oeseesesenenenens 36,373,048 |....cococveeee 59,049,938
8. Total foreign exchange change in book/adjusted CarryiNg VAIUE .............cccuvvieiueueiiiiiieeeeeeieiseeeeseie et sssese s snsssens[ecseesessenacaas (14,199,682)|......cocvreence 8,850,307
9. Deduct current year's other than temporary impairment FECOGNIZEA .............c.cuviriueueriiriiesieeieieise et eses e ebe s 66,201,944 |. . 40,527,854
10. Total investment income recognized as a result of prepayment penalties and/or acceleration fees ............cccooeveieieiiieiens | oeemnmieiceeecee 0|
11.  Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5-6-7+8-9+10) .............. .35,502,070,477 |.
12.  Deduct total NONadmMItted @MOUNTS .........ooiiiiiiiii ettt ettt se e et e e b e e a e e b e et e e snesaneeas [sseesseessesss e s e e sse e e e 0
13. Statement value at end of current period (Line 11 minus Line 12) 35,502,070,477 34,200, 158,053
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STATEMENT AS OF SEPTEMBER 30, 2023 OF THE MassMutual Ascend Life Insurance Company

SCHEDULE D - PART 1B

Showing the Acquisitions, Dispositions and Non-Trading Activity
During the Current Quarter for all Bonds and Preferred Stock by NAIC Designation

Book/A:ldjusted ? ° ¢ Book/A:r)djusted Booklﬁiijusted Book/A7djusted Book/Adeusted
Carrying Value Acquisitions Dispositions Non-Trading Activity Carrying Value Carrying Value Carrying Value Carrying Value
Beginning During During During End of End of End of December 31
NAIC Designation of Current Quarter Current Quarter Current Quarter Current Quarter First Quarter Second Quarter Third Quarter Prior Year
BONDS
To INAIC T ()t bbbttt [ 19,230,087,817 |........... 4,505,407,443 |........... 3,608,079,168 |............... (16,685,727)|........... 18,497,533,939 |.......... 19,230,087,817 |.......... 20,110,730,365 |......... 18,045,112,153
2 Y [ - SO SO SRR TP RUSRR 14,450,015,251 |........... 8,685,737,922 |............ 8,863,312,549 |....ccoocenee 41,945,641 |......... 14,526,556,682 |.......... 14,450,015,251 |.......... 14,314,386,265 |........... 14,733,321,762
3. INAIC 3 (8) coeeeeieieiiiieieie ettt ettt ettt b et st ettt b bRttt s s b b s e sttt es et sesesene s s s senenenens |eeeeenenenis 1,437,666,675 |.....coovenve. 50,327,178 |.......co..c... 259,008,745 |............... (31,524,670)|............ 1,507,308,006 |............ 1,437,666,675 |............ 1,197,460,438 |............ 1,475,937,217
4. INAIC 4 () oottt ettt bt bt b e bt bt bt bt e ea ettt ettt et et be e tennas [rer e 471,070,323 |.covvieee 70,229,474 |........cooone. 4,838,960 |.........co.c... (75,212, 12) .o 491,742,016 |.....ccooc... 471,070,323 |...ovvernn 461,248,725 |................ 454,644,574
5. NAIC B () ittt [ 171,585,453 |.....covvnne. 1,997,697 |...ooovvine 9,181,460 |..ccvvenee. 41,853,169 |....ccovnee. 165,873,924 |................ 171,585,453 |............... 206,254,859 |............... 209,363, 131
B, INAIC B (@) vttt ettt b etk a bt h e bt b e e e ek ekt bt b et bt bttt e et e e s 34,993,110 7,505,737 1,943,264 (514,950) 37,684,003 34,993,110 40,040,633 31,207,325
7. Total Bonds 35,795,418,629 13,321,205,451 12,746,364,146 (40,138,649) 35,226,698,570 35,795,418,629 36,330, 121,285 34,949,586, 162
PREFERRED STOCK
8. INAIC 1 bbbttt et ettt e b s ans [see s 4,606,218 |......cooveeiciieiieae [0 [V O 319,590 .o 4,481,201 | 4,606,218 |..ocveeinee 4,925,808 |....cccvverenne 4,037,177
NAIC 2 ettt e e E e E s e e e e R b SRR e £ £ e R R EeE Rttt e st b s st et en e enenens [rerne s 95,422,423 |...oooven. 63,722,444 |.....ccovvne. 7,988,773 oo, (158,496)|................. 95,874,754 |.........c....... 95,422,423 |..covnnn 150,997,598 |.....ccovevnvee 92,640,241
TO. NAIC 3 bbbt b b bt bt bbb bbbt b et enes [shee et 6,998,696 |................. 15,026,950 |[....oooveeereccieieeene (1 R [V 6,998,696 |...cccvrerenene 6,998,696 |........c..cc... 22,025,646 |........coeeee 6,998,696
N 1 72X PSSRSO PPRTSTSURRRURTY HOURURRTRRTRT [V 3,000,000 |-ecvveiecieiireeeine (O RSN (O RSN (O RSN [V 3,000,000 |.eceevivriinnee 1,399,018
T2, NAIC B bbbttt [sere s 25,209,172 |..oooviiicce [0 [V O 116,801 | 54,915,854 |....cccoeneee 25,209,172 |oceeerne. 25,325,973 .o 79,292,676
T30 INAIC B .tttk h bbb b et h bt b et bttt bt et b et n et 647,701 0 0 (319,977) 802,714 647,701 327,724 600,376
14, Total Preferred StOCK ..o 132,884,210 81,749,3%4 7,988,773 (42,082) 163,073,219 132,884,210 206,602,749 184,968, 184
15. Total Bonds and Preferred Stock 35,928,302,839 13,402,954,845 12,754,352,919 (40,180,731) 35,389,771,789 35,928,302,839 36,536,724,034 35,134,554, 346
(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:
NAIC1T $ .o 505,735,821 ; NAIC2 $ .o 1,223,979,967 ; NAIC3 $ oo 0 NAIC4 $ e 0 ; NAIC5 $ oo 0 ; NAICB $ oo 0




STATEMENT AS OF SEPTEMBER 30, 2023 OF THE MassMutual Ascend 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 384,959,860 XXX 399,819,724 3,722,989 73,147
SCHEDULE DA - VERIFICATION
Short-Term Investments
1 2
Prior Year Ended
Year To Date December 31

1. Book/adjusted carrying value, December 31 Of PriOF YEAT ..........c.c.cucueueuiiiieieteeeeeeeee et es s st eaeass s s s s seassnnas [ereeeeseeeenaens 389,684,178 |......cocoe 476,420,524
2. Cost of Short-term INVESIMENTS ACQUINET ..........c.c.cuiiieiieieieececeeeceee ettt se e s st seaeseas s s sesesesessassssnssesasans |eeesesenesnnnes 691,349,860 |......cc.c..c. 433,155,035
3. ACCTUAN OF GISCOUNL ...ttt et et eee et sseeeeee e essaesesee e e s esesesee e eseseeeeee e e seseeee e e e e sesesee e s e e seaeseses s ananseseses s snsnsesesesnsanansens [orernnacacisenen 10,775,669 |..oovoecccieene 742,798
4. Unrealized valuation iNCrEASE (AECTEASE) ......ccuieiuiiuiiiiiiii it itie sttt ettt et ieesaeesheesbeesbe e bt e bt eabeemeeeasesaeesbeeabeesbeebeanbeanneennesnnes [eneeaeasneaneeseesanesaeenes [0 0
5. Total gain (I0SS) ON QISPOSAIS ........c.ceuiieeieeeieeeeeieece ettt eee et e ettt eseseasas s s s et et et esssssssssssesesesesesssssssseseseseseseanas |oessesesesesenenenenaes (7,613) |- (87,555)
6. Deduct consideration received ON ISPOSAIS ............c.c.cvcveueuiueriiiieeeeeieteteteses st et et setesesess et st esssesesesssssssesssesesesesesesssasasasssesens [reneeasneennnns 706,842,234 |.............. 520,546,624
7. Deduct amortization OF PrEIMIUM .............c.cuiueuiuiiiee ettt tctet et ee et ettt es e s s et et et et et essse s ssssesesesesesess s et st esesesesessssasssssasesesesesnns [oesesesesesesessneneeaeanesenas [0 0
8. Total foreign exchange change in book/adjusted Carrying VAIUE ............ccooiiiiiiiiiiiiei et s [eaie s [0 0
9. Deduct current year’s other than temporary impairment reCOGNIZEA ............oocuiiiiiiiiie i sne e [0 0
10. Book/adjusted carrying value at end of current period (Lines 142+3+4+5-6-7+8-9) ..........cceceuiiiiiererereeeeeeeieeieieieeeeeeeesenens [ereeeeeeeeeeens 384,959,860 |.....ccccvnvne 389,684,178
11, Deduct total NONAAMILEA BIMOUNES .......c.e.iuiiueeeeeeeiei e eieeeeeee e eseseeeeees e eseseeeeeeaessaesesesessssesesesessnsssesesessseaesesesessassesesesesassnanns [oessiesssssssnscasaseseesnacaas [0 0
12. Statement value at end of current period (Line 10 minus Line 11) 384,959,860 389,684,178
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STATEMENT AS OF SEPTEMBER 30, 2023 OF THE MassMutual Ascend 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, PHIOF YEAT) ........ccuivieivereriiriesisetesesssssesesesssssssesesesassssssssesessssssssesesesassssssesesesassnsns sesssesessssses 172,090, 191
Cost Paid/(Consideration RECEIVEA) ON AAGIIONS ...........c.c.eveiiiueeeieieiieeieteteteieesesese st sese st s s sesese st s ssesese s s s s sesesesssssssesesessssssssesesesssssnsnsesesans thebesisnsssees 427,551,244
Unrealized Valuation INCrEASE/(AECIEASE) .............cvoveuruerereiiiriesesesestsesesesesessssssesesese s ssssssesese s sssssses et s s s s s et et s s sssses et sss s s ses et ss s sssesesesssnansesesasanns eeesitstssietanns 95,226,673
SSAP NO. 108 AUJUSEMENES .......eiitiitiitiitiiti ittt bbb b bbb b E b e H e E £ E €4 E £ e E £ E £ E £ E e E e E e b e R E e b e AR e A E e b b e bbbt bbb b ne b nne e
Total gain (I0SS) ON tErMINALION FECOGNIZET ............viviieiieeiiee et eeaesesae s st ee st esa e s et s s s a2 es st es s s e st en st s et e st en st en st en s et enae s ens et ens et ensesensesensesenseses | ebessesessceces 299,444 147
Considerations received/(Daid) ON tEIMINALIONS ............cccc.eiiiueieteieieieietetete it et et s ettt sasseseses s s sssssese s s s eseses et s sasses et e s ssssssesesesss s snsesesessnns tbebesisnsssenes 299,444 147
AATIOTHZAtION ..ottt 8 eSSt tieneetienees (379,072,510)
Adjustment to the Book/Adjusted Carrying Value of NEAGEd M ...........iiiiiiiii bbbt bbbttt n eateateaaese s e e
Total foreign exchange change in BOOK/AGJUSLE CAMYING VAIUE ..........c.cueuruiriiriririsieietetesesee sttt tesese s e st st sesese e sessesesesesesese st ssssesesesesenanssssanns aeressesesesessanens (172,022)
Book/Adjusted Carrying Value at End of Current Period (Lines 14+2+3+4+5-8+7+8+9) .......c.coovuiueueieiieieiieieieiieeeieseiisssese et esssesesesssnanaes stsseesesssnees 315,623,576
Deduct NONAAMIIEA @SSELS ..........iiiiiiii bbb E e b b e s b s b e e b e s b e e E s b e e b e e E e e E e e R e R e e R e R R R R R R e R R e R e an s AEeeEeereaeee e
Statement value at end of current period (LiNe 10 MINUS LINE T1) ....cvviuiueuiiiiiiiieieteiie ettt ettt sttt st es bbb sssnss bbb s sssnsebebesessnns ebebesasneaseees 315,623,576
SCHEDULE DB - PART B - VERIFICATION
Futures Contracts

Book/Adjusted carrying value, December 31 Of Prior YEar (LINE B, PriOT YEAI).......cc. i ittt ettt ettt e et e st e e e e seeeseeeaeeeaeeeseeaaeeseenbeenneans Saeesseessseasesaaesaesaesaaeas 0
Cumulative cash change (Section 1, Broker Name/Net Cash Deposits Footnote - Cumulative Cash Change COIUMN) .......cceiiiiiiiiiiiiei s e
Add:

Change in variation margin on open contracts - Highly Effective Hedges
3.11 Section 1, Column 15, current year to date MiNUS ..........ccceviiiiiiiiiis e 0
3.12 Section 1, COIUMN 15, PrIOT YA .....coiuiiiiiiiiii ettt ees eeereste s s sbe s sre e oesbessaeeabessbessaesnssaeeaaes 0

Change in variation margin on open contracts - All Other
3.13 Section 1, Column 18, current year to date MiNUS ............ccccoeveveveeeies covrerereeieeenas (7,650,946)
3.14 Section 1, Column 18, prior year (7,650,946)
Add:

Change in adjustment to basis of hedged item
3.21 Section 1, Column 17, current year to date MiNUS ..........cccevciiiiiiiiiis e 0
3.22 Section 1, COIUMN 17, PIIOT YA .....eeiuiiiieiiiie ettt sttt ees eeesbestese s e s se s sbe e sre e oesbessaeesreesbessnesnssaneaans 0

Change in amount recognized
3.23 Section 1, Column 19, current year to date MinUS ...........cccccoeveveveeeies covverereeieeenas (7,650,946)
3.24 Section 1, Column 19, Prior YEAr PIUS .......cccccuiiiiiiiiieiiesiee st eieeies eeiieeie e
3.25 SSAP NO. 108 @QJUSIMENLS ........cocvevevieieiiieietetetceceee ettt tetetes e es et ssess eseeasaesessesetes e e e assessaaene sessesesesenenas (7,650,946) ................. (7,650,946)
T8 o) o) =TI (I Lo o g UL IR L= 0 PR PTRPTROTRO 0
Cumulative variation margin on terminated contracts during the YEar ..............c.c.eveveueueuiieiereeeieierevcies e (644,366)
Less:
4.21 Amount used to adjust basis of hedged item ...
4.22 AMOUNE FECOGNIZEA .......evveeeceeeieie ettt eaeasnas sebeseseseeasaesees (644,366)
4.23 SSAP NO. 108 AQJUSIMENLS ......cooviiieveteteeieieee ettt tet e e et e seseas eeseseseseseaeaeaesssaetesesernene eeeeasasasssesenens (644 ,366)
18] o) o) =TI (I Lo o o g UL IR U= 0 PP 0
Dispositions gains (losses) on contracts terminated in prior year:
5.1 Total gain (loss) recognized for tErMINALIONS IN PIIOT YA .........ciuiiitieiiee ettt ettt b e et ea et saeesh e e eheeahe et e e beea bt ea bt ea et eaeesheeeheeebeeabeebeen Seemeeeaseeaeeaeeaesaeaaaeeaaeas
5.2 Total gain (loss) adjusted into the hedged item(s) for termMINALIONS N PHIOT YEAT ..........c.ovveeeeeeeeeieeeeeeeeeee e eeeee e e s e eee e sessaeaesesesessasaeaesesesananes Sesssesesesasnas 7,650,946
Book/Adjusted carrying value at end of current period (LINES 1+2+3.3-4.3-5.1-5.2) ......ceeueuereeeeeeeeeeeeeeeeeeeeeetesesesaeaesesesesssesesesessssssesesesesasassstasessananes <easssssesesasas (7,650,946)
[DLte [N le (o) = T g ol g EoTe [Ty t=To IR= T 4 [o] U U
Statement value at end of current Period (LINE 6 MINUS LINE 7) ........c.oocurueueieeieececeeteteseesceete e eseeseaete et esesssasaesesesessssesesasesessssesesasesassssssesesssnssansesesansnsnan 2sesesesesasnas (7,650,946)
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STATEMENT AS OF SEPTEMBER 30, 2023 OF THE MassMutual Ascend Life Insurance Company

Schedule DB - Part C - Section 1 - Replication (Synthetic Asset) Transactions (RSATs) Open

NONE

Schedule DB-Part C-Section 2-Reconciliation of Replication (Synthetic Asset) Transactions Open

NONE

SI05, SI06



-

L R

10.
1.

12

13.
14,
15.
16.

STATEMENT AS OF SEPTEMBER 30, 2023 OF THE MassMutual Ascend 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 14...... ettt eeseeseesee e ee s eseesees e e e e £ e84 £8 458282 s et en et enrens | eeseesenscnasens 315,623,574

Part B, Section 1, Column 15 plus Part B, Section 1 Footnote - Total Ending Cash Balance.............c.cccoiiiiiiiiiiiiiiiiiiieies e 0

TOtal (LINE 1 PIUS LINE 2) ..ottt ettt s e s st s et esesea s s s s sesesesesesennsnsnsnenennninenenee s 315,623,574
Part D, SECHON 1, COIUMN B ......euieeeeereereeeece et ceeeeeesees s sesees e e e e e ee e e s e s e s s es s e e e et ee e ss e eseanes eesesssnscnaions 907,129,155

Part D, SECHON 1, COIUMN 7 ..o seeese s s s es e ees e e e e e ee e e e s e s e s es s e e e e e e et ee e e sseeseeseenesnanes eesessensinnis (599, 156,525)

Total (Line 3 MiNUS LiNE 4 MINUS LINE 5) .......c.cuoueuiiiiiiiiieieietetcecese ettt ee s es st sesessn s s snssesesesesnnsnsneneese s 7,650,945

Fair Value Check

Part A, Section 1, Column 16 615,622,996

Part B, SECHON 1, COIUMN 13 ... .ottt ettt et ettt et ettt et et et et et et et et et e e e e et et et e e e e e e e e ee e e e e e e eeanen oeneteeresreareas (7,650,946)

TOtal (LINE 7 PIUS LINE 8) ...ttt ettt s ettt es et easas s s seseseseseannnsssneneneseninenenes e 607,972,050
Part D, SECHON 1, COIUMN G ... eseese s ses s e e e e e e s s s s e et e et e e eeetnes eesesssnscnaiens 616,223,201

Part D, SECHON 1, COIUMMN 10 ....euiuiueieeereeseeeeeeeeeeeeeseeseeseeseeseesees e eee e eesesees e s ees e s eseeseesees e e e e e e e e ee e e s essessessessesseeseesennes eesessesssnsinnis (8,251,150)

Total (Line 9 Minus LiNe 10 MINUS LINE T1) ...vcuiviuiiiieeeeeicietetcecee ettt et es e esesssn s s sesesessnensnanaese ettt (1)

Potential Exposure Check

Part A, SECHON 1, COIMN 27 ....uuuieieiiiieeieeseiseeet et see et ss ettt eniee sosesinsinsiniins 51,855,558
Part B, SECHON 1, COIMN 20 ......cuuiuuieuieieirrseiseesitessessee sttt see st sse st b bbbttt bbbttt niee sosesinsinsinians 10,762,300
Part D, SECHON 1, COIUMN T2 ...ttt taeneas | sosessnsinsinians 62,617,858
Total (Line 13 plus Line 14 MiINUS LINE 15) ....c.eiiiiiiiiiiiiiee ettt nenennenens i 0
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STATEMENT AS OF SEPTEMBER 30, 2023 OF THE MassMutual Ascend Life Insurance Company

SCHEDULE E - PART 2 - VERIFICATION

(Cash Equivalents)

1 2
Prior Year Ended
Year To Date December 31

1. Book/adjusted carrying value, DeCember 31 Of PriOT YEAT .........cccccvoveueveueeeecieieeeteeeteeeeee ettt sesessa s s s sesesens [eoeneneenes 1,535,691,774 |................ 279,044,687

2. Cost Of Cash eqUIVAIENTS ACGUITET ..........c.ccoeiieieeeeeecececcee ettt et s e s sttt eseses e s s s s sesesesessansnnsesens [eeneenes 82,795,457,199 |.......... 99,903,606, 155

3. ACCTUAN OF GISCOUNL ....eetiecacteeeeeei ettt csssee e e e eseaesesee e eseseseeee 2 eseseeeeee e e seseeee e e e e s esesee e s s e sesesesessassesesesesssnsnsesesesnnnannns [orsensnacacasees 49,228,910 |..cccoveeeneee 14,187,427

4. Unrealized valuation iNCrEaSE (AECTEASE) ......ccuieiuiiuiriiiii et ste ettt ettt iee st e sheesbeesbeesbe e bt eabeemseaasesseesbeesbeesbeenbeebesnneennennne [esseeaeaneaieeseesaeesaesnes [0 0

5. Total gain (I0SS) ON QISPOSAIS ..........c.eieiieieeeeeeeeeeceiete et eteaeee ettt et ae s s et s s et eseaessas s st et esesesessasssassesesesessssssnsssesesesesens |sesesssessesseneneeneaes 9,530 | (1,203)

6. Deduct consideration received 0N ISPOSAIS ................c.eueueviuiieiieiiiietetesesisee et seeteseseses et ssssesesesesessssesssesesesesesesssesssssssesesesenns |oeseesees 82,598,566,082 |.......... 98,661,145,292

7. Deduct amortization OF PrEMIUM .............c.coueuiuiiiee et tetet et e ettt s s s s et e s et et et essae s ssssesesesesesess s et ssesesesesessssasssssasesesesesnns [sesesesesesesessneneeananeseeas [0 0

8. Total foreign exchange change in book/adjusted Carrying VAIUE ............couiiiiiiiiiiiieiece et s [eaie i [0 0

9. Deduct current year’s other than temporary impairment reCOGNIZEA ..........c.cooiiiiiiiiie i eee e [0 0
10. Book/adjusted carrying value at end of current period (Lines 142+3+4+5-6-7+8-9) ............cceeurururiiiererereeeeeeeeeeeeieeieeeeas [eeeeeenes 1,781,821,331 |............ 1,535,691,774
11, Deduct total NONAAMILEA BIMOUNES .......c.e.iieiieeeeeeeeieieeceeteeeee e eseaeeeeeee e eseseeeseesesesesesesessseseseseeesssesssesesessseaesesesesssssnsasesesassnanns [ooscicsssseasnscacaseseesnacaas [0 0
12. Statement value at end of current period (Line 10 minus Line 11) 1,781,821,331 1,535,691,774
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STATEMENT AS OF SEPTEMBER 30, 2023 OF THE MassMutual Ascend Life Insurance Company

Schedule A - Part 2 - Real Estate Acquired and Additions Made

NONE

Schedule A - Part 3 - Real Estate Disposed

NONE
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STATEMENT AS OF SEPTEMBER 30, 2023 OF THE MassMutual Ascend Life Insurance Company

SCHEDULE B - PART 2

Showing All Mortgage Loans ACQUIRED AND ADDITIONS MADE During the Current Quarter

[AVE|

1 Location 4 5 7 8 9
Additional
Loan Actual Cost at Investment Made Value of Land

Loan Number Type Date Acquired Time of Acquisition After Acquisition and Buildings
1550208T8 ..ivvvvniiiiiiiiiiiiiiiiis LT I . P AP O Uy TTTY 09/15/2023 ....oovven foeiiiiiii 4.290 [.oiiiiiiiiiiii i 64,963,822 |...cuuuuniiiiiii s 0 i 68,317,490
0299999. Mortgages in good standing - Residential mortgages-insured or guaranteed 64,963,822 0 68,317,490
121836704 ... Various .... . 07/20/2023 .. ....1,770,056 |...
121836VW7 ... Various .... .08/17/2023 .. ....2,683,215 ...
121836XY1 ... Various .... . 09/21/2023 .. ....3,960,198 |...
146738C09 ... Various .... . 12/22/2022 .. ..
146738DE6 ... Various .... .01/11/2023 .. ....1,307,365 |... ...0]..
146738FGI ... Various .... . 02/09/2023 .. 828,722|... ..0]..
146738HI3 ... Various .... . 03/09/2023 .. 2,107,791 |.... ...0]..
14673810 ... Various .... . 03/23/2023 .. ..0]..
1467386 ... Various .... . 04/11/2023 .. ...0]..
146738KL2 . Various . . 04/27/2023 .. .0
146738LM9 . Various . . 05/11/2023 .. .0
146738NN6 . Various . . 05/26/2023 .. 1,772,663 .0
146738N03 ... Various .... . 05/11/2023 .. 368,798 |... ...0]..
1467380P9 ... Various .... . 06/06/2023 .. ..0]..
146738PQ6 ... Various .... . 06/23/2023 .. . ...0]..
146738QR3 ... Various .... .07/11/2023 .. 13,571,195 |... ...0]..
146738RS0 ... Various .... . 07/27/2023 .. 17,951,306 |... ...0].. .
146738817 ... Various .... .08/10/2023 .. ... 4,749,231 ... ..0].. ....4,749,231
146738703 ... Various .... .08/11/2023 .. .. 17,992,169 |... ...0].. ...17,995,283
14673809 ... Various .... . 08/24/2023 .. ...13,422,285 |... ...0].. ...13,294,835
146738VIi6 . Various . .09/07/2023 .. 11,106,662 .0 10,972,124
1612250R1 . Various . .05/18/2023 .. ... 323,814 .0
1612250V7 . Various . . 07/20/2023 .. 14,508,596 .0
16122501 ... Various .... .08/17/2023 .. 21,319,109 |... ..0]..
161225Y74 ... Various .... . 09/21/2023 .. 28,080,431 |... ...0]..
209999ZA2 ... Various .... .09/30/2019 .. ..0]..
209999780 ... Various .... . 11/15/2019 .. ...0]..
2099992C8 ... Various .... .06/18/2020 .. ..0]..
230921AB4 ... Various .... . 09/21/2023 .. ...0]..
243820739 ... Various .... .07/20/2023 .. ..0]..
24382074 ... Various .... . 08/17/2023 .. ...0].. .. 31,409,830
2438202W1 . Various . .09/21/2023 .. .0 22,963,582
489123KL2 . Various . .07/06/2023 .. .0 .6,002,753
489123\IN6 . Various . .07/20/2023 .. .0 .4,562,322
4891230P9 . Various . . 08/03/2023 .. .0 .7,443,286
4891230R3 . Various . .08/17/2023 .. 4,110,242 .0 .3,990,985
489123877 ... Various .... . 09/11/2023 .. ....5,450,419 |... ...0]..
4891230\9 ... Various .... .09/21/2023 .. ...0]..
62398XMN4 ... Various .... .08/10/2023 .. ...0]..
62938XHJ6 ... Various .... .07/06/2023 .. ...0]..
62938XKL7 ... Various .... . 07/20/2023 .. ...0]..
62938XST2 ... Various .... . 08/24/2023 .. . ...0].. .
62938XUV4 . Various . . 09/11/2023 .. ...15,099,659 .0 14,343,369
62938XWX8 . Various . . 09/27/2023 .. 19,410,483 ...0 .. 19,410,483
685422773 . Various . . 12/23/2021 .. .. 37,100,002
86106#YY8 . Various . . 10/14/2021 .. 15,376,464
894625221 . Various . . 03/30/2022 .. .8,601,435
909055221 ... .. [Various .... . 03/30/2022 .. .. ..5,426,919 .. ...56,225,228
0399999. Mortgages in good standing - Residential mortgages-all other 548,746,061 11,956,729 773,872,019
N226021 ... Arlington . . 05/05/2022 .. ..5,707,424 |.. . 108,131,878
N234021 . Chicago . .08/08/2023 .. .9,990,000 .. 27,625,000
N236031 ... .. |New York ... .07/19/2023 .. 2,119,362 ... .. 16,672,211
O The W00d1aNAS ..vvuuiiiiieeniiiiiiiiis i iiiis s i i s iiee s s ssirnesssssersennssesrressnnsessrnnnnnses | unsseserennnnnereresnns IAassssesserssnnssrerenssnnes |sonnneeeeeesnnn seeereesnnnnees 08/15/2023 ...oevvvnn Jovvennnnniiiiininnnnnnnnn 72390 | 107 19,174,699
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STATEMENT AS OF SEPTEMBER 30, 2023 OF THE MassMutual Ascend Life Insurance Company

SCHEDULE B - PART 2

Showing All Mortgage Loans ACQUIRED AND ADDITIONS MADE During the Current Quarter

1 Location 5 6 7 8 9
2 Additional
Actual Cost at Investment Made Value of Land
Loan Number Date Acquired Rate of Interest Time of Acquisition After Acquisition and Buildings
N236081 Bedford 0772772023 ..coovvi |ovvennneniiviniiieneeenn 100580 | 5,533,920 ...7,076,137 |... 85,131,049
N236101 ... Lancaster . .09/20/2023 ... .. 26,571,427
N23A021 ... Willawong . 08/02/2023 . .7,185,403
NAC0023 ... New York ... .07/07/2022 ... . 13,848,764 23,487,386
NAC0025 New York .. 07/07/2022 .oovvves fovvnnnnnneeiiniinneeenn 180330 | e 2,593,044 |... 17,965,119
NAC0071 L2 EE £ [P | VP RO PPPRTIT PPN 09/21/2023 ...ooieeen [ 90570 [ T B2, 755 e e e e e e enennaas 75,793,085
0599999. Mortgages in good standing - Commercial mortgages-all other 32,985,327 29,225,369 407,737,251
0899999. Total Mortgages in good standing 646,695,210 41,182,008 1,249,926,766
1699999. Total - Restructured Mortgages 0 0 0
2499999. Total - Mortgages with overdue interest over 90 days 0 0 0
3299999. Total - Mortgages in the process of foreclosure 0 0 0
3399999 - Totals 646,695,210 41,182,098 1,249,926, 766
Showing All Mortgage Loans DISPOSED Transferred or Repaid During the Current Quarter
1 Location 4 5 Change in Book Value/Recorded Investment 14 15 16 17 18
2 3 Book Value/ 8 9 10 1" 12 13 Book Value/
Recorded Current Recorded
Investment Year's Other- Total Investment Foreign
Excluding Unrealized Current Than- Capitalized Change Total Foreign| Excluding Exchange Realized Total
Accrued Valuation Year's Temporary Deferred in Exchange Accrued Gain Gain Gain
Loan Date Disposal Interest Increase  |(Amortization)| Impairment | Interest and | Book Value | Change in Interest on Consid- (Loss) on (Loss) on (Loss) on
Loan Number City State Type Acquired Date Prior Year | (Decrease) | /Accretion | Recognized Other (8+9-10+11) | Book Value Disposal eration Disposal Disposal Disposal
N216191 . |Hialeah ...09/24/2021 ... ...... 09/28/2023 .....|ceunnn. 45,046,487 296,205 ... ... 296,205 |.... R . 45,342,692 |......... 45,342,692 |..
NAC0024 ... New York ... ...07/07/2022 ....09/30/2023 .. ... 13,848,764 |. . 13,848,764 |........ 13,848,764 |..
NAC0026 . New York ... ...07/07/2022 ....09/30/2023 ..... | cccuuunnns 2,593,044 |. ...2,503,044 |..........2,593,044 |..
NAGOO11 .. [Miramar Beach ........ovveeemmnninnieeennnn feoneeeeem Pl [ i e 06/01/2021 .....|...... 07/31/2023 .....|ceeenes 19,660,913 .. A 19,660,913 |........ 19,660,913 |..
Foreign Exchange Coupon 2L T o e P P O O T AP AP PPN FETTPUTTPUPPPPPPTN L0 TP [ (372)]
0199999. Mortgages closed by repayment 81,149,208 0 296,205 0 0 296,205 0 81,445,413 81,445,041
Hesidential O O O O )1 R RN 311,502,533 |....... 311,508,322 |.
e |- .. IEPPTTUOUUUPPRTUTTI 1,689,113 |.......... 1,689,113 |..
0 0 0 0 0 0 0 313,191,646 313,197,435

0599999 Totals

81,149,208

296,205

296,205

o

394,637,059

394,642,476 (372)
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STATEMENT AS OF SEPTEMBER 30, 2023 OF THE MassMutual Ascend Life Insurance Company

SCHEDULE BA - PART 2

Showing Other Long-Term Invested Assets ACQUIRED AND ADDITIONS MADE During the Current Quarter

1 2 Location 5 6 7 8 9 10 11 12 13
3 4 NAIC
Designation,
NAIC
Designation
Modifier
and
SVO Commitment
Admini- Date Type Actual Cost Additional for
CusIP Name of Vendor strative Originally and at Time of Investment Made Amount of Additional Percentage of
Identification Name or Description City State or General Partner Symbol Acquired [ Strategy Acquisition After Acquisition Encumbrances Investment Ownership
000000-00-0 ......... 2725 Sprott Private Resource Lending Fund 111 LP ......covvvunevnnnnenn TOronto vevvueeeeeieeeeeieeiiieeeieeeeieeeen | OH.......... Sprott Resource Lending COrp ..e.vvevuseennseeuneeenneenneenns foevenaeen s ceveeaes fons 11/29/2022 1o oo B e 2,270 |oeeeeeeeeeeeeeeieeeeeeen e 4,681,548 [....ccevvunnnnn. 1.149
1399999. Non-Registered Private Funds - Other Fixed Income Instruments - Unaffiliated 4,681,548 XXX
000000-00-0 2781 FIRST EAGLE DCF A FUNDING LLC ... |Boston ... .|First Eagle DCF Manager LLC ....07/06/2023 ...|...... 1 3,200,000 |... ... 1.330
000000-00-0 . ..|6123 NB Private Equity Credit Opportunities Fund LP . New York NB Private Equity Credit Opp Assocs LP ..06/07/2017 . .3 1,388,850 0.851
000000-00-0 . ..|6126 Gryphon Mezzanine Partners LP San Francisco Gryphon Mezzanine Partners GP LP ..... ..11/30/2017 . .3 ... 417,617 6.340
000000-00-0 6132 Sagard Credit Partners LP Toronto ..|Sagard Credit Partners Cayman GP Inc ... .|....10/09/2018 ...|...... 3 3,764,093 |... ... 7.515
000000-00-0 6133 PineBridge Private Credit Feeder LP New York .|PineBridge Private Credit Gen Part LP .. ....11/28/2018 ... |...... 3 , ...906,405 |... ...9.870
000000-00-0 . ..| 6134 Gryphon Mezzanine Partners |1 Feeder Fund LP . San Francisco Gryphon Mezzanine Partners |1 LP .. ..12/20/2019 . .3 .. 34,002 |.. 1,300,796 ..18.420
000000-00-0 . ..|6137 Cyprium Parallel Investors V LP ... Cleveland .. Cyprium V Management LLC .... ..08/15/2019 . .3 01,148,916 |.. ...322,791 3.3%8
000000-00-0 .........| 6148 TTGA SBIC Pioneer Feeder Fund LP .. .. |Purchase ... . .| TTGA SBIC Feeder GP LLC ...06/26/2021 ... |...... 3 .... 330,883 A 7,134,269 |... ..50.000
1799999. Joint Venture Interests - Fixed Income - NAIC Designation Not Assigned by the SVO - Unaffiliated 1,708,555 0 18,434,821
000000-00-0 2250 Goldner Hawn Fund VII LP .... ... |Minneapol is .. .| Goldner Hawn GP LLC ....04/29/2019 ... 3 ...(365,343) 1,526,111 |...
000000-00-0 . ..| 2518 MidOcean Partners VI LP .. New York MidOcean Associates V LP . ..11/09/2021 . .3 . 334,297 |.. 3,894,905
000000-00-0 . ..| 2581 Energy Impact Fund |1 LP . New York Energy Impact Fund |1 GP LI 1171272021 . Al .625,629 |.. 1,277,583
000000-00-0 . ..| 2584 One Equity Partners VIII LP New York One Equity Partners .. ..01/26/2022 . .3 . 274,414 |.. ...524,510
000000-00-0 . ..| 2622 OceanSound Partners Fund LP New York OceanSound Partners .. 1272172021 . .3 443,207 |.. ...69%,123
000000-00-0 2624 KLCP Domestic Fund 111 LP ... New York ... ..|Kennedy Lewis GP 111 LLC . o|e--1272772021 .. 3 12,500
000000-00-0 2633 leatherby Parent Holdings LLC Boston .| TA Associates ....02/07/2022 ... 2R R 3,979
000000-00-0 . ..| 2644 SDC Digital Infrastructure Opportunity Fund I11 LP New York SDC DIOF 111 GP LP ..04/25/2022 . a .1,608,807 |..
000000-00-0 . ..| 2656 Trident IXLP ...ooovvrvnnnnns Greenwich Trident Capital IX LP .. ..06/24/2022 . 1 .675,892 |..
000000-00-0 2686 SER Capital Partners | LP ... .. |Houston ..|Apollo Global Management .... . |....07/31/72021 ... 3 . 1,694,323
000000-00-0 2710 Asper DHK LP . [London SE1 9SG . .| Asper Investment Management ....10/21/2022 ... 3
000000-00-0 . ..| 2717 Ampersand 2022 LP . Vel lesley .. AWP CF Management Company Ltd Partner ..11/02/2022 . .3
000000-00-0 . ..| 2733 Capital Z Partners (MGA) L.P. New York ... Capital Z Partners ......c..ceuuveee ..12/14/2022 . .3
000000-00-0 2755 Bertram Capital V LP . |Foster City .. ..|Bertram Growth Capital IV GP LP . .|....06/09/2023 ... 3
000000-00-0 2756 1PCC Fund LP Wilmington . .| IPCC GP LLC ....05/25/2023 ... 1
000000-00-0 . ..| 2774 Terramont SC Co-Invest LP New York Terramont Infrastructure Partners . ..08/01/2023 . .3
000000-00-0 . ..|2776 JFL Equity Investors VI LP . New York JFL GP Investors IV LLC ........ ..09/05/2023 . .3 .
000000-00-0 . ..| 2780 Anulet Capital Fund I11 LP .... Greenwich Amulet Capital Fund II GP LP .. ..08/01/2023 . .3 1,041,491 0.
000000-00-0 . ..|6011 NB Strategic Co-Investment Partners |1 LP .. New York NB Strat Co-Investment Assoc Il GP LLC ..10/01/2012 . .3 . 105,464 |..
000000-00-0 . ..|6012 NB Strategic Co-Investment Partners III LP . New York NB Strat Co-Investment Assoc |1l GP LLC .. ..01/28/2016 . .3 .120,324 |..
000000-00-0 . ..|6013 NB Secondary Opportunities Fund IV LP .. New York NB Secondary Opportunities Assoc IV LP ..04/19/2017 . .3 .150,000 |..
000000-00-0 . ..|6015 Bridge Growth Partners LP .............. New York Bridge Growth Partners LP .............. ..07/15/2014 . .3 .. 42,55 |..
000000-00-0 . ..|6023 Patriot Financial Partners 111, L.P. Radnor ... Patriot Financial Partners GP Il LP ..07/2172017 . .3 .500,000 |..
000000-00-0 . ..|6030 Snow Phipps I LP .... New York Snow Phipps GP 11 LP ... ..01/08/2010 . .3
000000-00-0 . ..| 6031 Snow Phipps Il LP ... New York ... Snow Phipps GP |11 LLC . ..06/08/2016 . .3
000000-00-0 . ..| 6047 Gryphon Partners IV LP . San Francisco Gryphon GenPar IV LP ... ..12/06/2016 . .3 s
000000-00-0 . ..| 6050 ManchesterStory Venture Fund LP . VWest Des Moines ManchesterStory GP1 LLC ..03/23/2017 . .3 .. 25,325 |..
000000-00-0 . ..| 6053 Energy Impact Fund LP ........... New York ... Energy Impact Partners LLC .... ..05/11/2017 . .3 . 139,991 |.. ,266,782
000000-00-0 . ..|6058 Cintrifuse Syndicate Fund |1, LLC . Cincinnati . Cintrifuse Fund Management 11 LLC .... ..09/18/2017 . Al . ...415,166
000000-00-0 . ..|6068 Trilantic Capital Partners VI LP .. New York Trilantic Capital Partners Assoc VI LP ..07/25/2018 . .3 ...657,900
000000-00-0 6073 Roark Capital Partners Fund V LP New York ... ..|Roark Capital GenPar V LP .|....11/01/2018 ... 3 ,000,844 |...
000000-00-0 6076 Blackstone Tactical Opportunities Fund 11 LP .. New York .|Blackstone Tac Opportunities Assoc 3 LLC ....02/08/2019 ... 3 ....503,374 .0 ..
000000-00-0 . ..|6079 Goldner Hawn Fund VII LP .... Minneapol is Goldner Hawn GP LLC .. ..04/29/2019 . .3 .365,343 |.. .
000000-00-0 . ..|6082 Nutraceutical Investco LP River Side . M8S GP LLC ........ ..10/18/2019 . .3 LT AT .0
000000-00-0 6083 Tritium Partners |1 LLC Austin ..[Tritium Il GP LLC . o |e-- 1171372019 .. 3 ...607,274 |...
000000-00-0 6089 Bridge Growth Partners Il LP . New York ... .|Bridge Growth Partners LP ....10/01/2021 ... 3 16,979 ,887,569 |...
000000-00-0 . ..|6092 Corsair Indigo Investors LP ... New York ... Corsair Indigo Management LP .. ..12/07/2020 . .3 14,982 ...595,808
000000-00-0 . ..| 6095 Greenspring Opportunities VI LP . Owing MIl1s Greenspring Opportunities VI LP . ..01/21/2020 . .3 .. 25,000 ...225,000
000000-00-0 . ..|6100 NB Strategic Co-Investment Partners IV LP New York NB Alternatives Advisors LLC . ..01/29/2020 . .3 . 955,592 1,039,314
000000-00-0 . ..|6101 Revelstoke EPIC Fund | LP .. Denver RCP Single Asset Fund | GP LLC ..10/01/2021 . .3 .5,004 |.. 163,956
000000-00-0 . ..|6102 Riverwood Capital Partners Il LP . Menlo Par Riverwood Capital Il LP . ..03/27/2020 . .3 .118,358 |.. 665,514
000000-00-0 . ..|6104 Vivo Capital Fund IX LP .. Palo Alto Vivo Capital IX LLC ..... ..09/09/2019 . .3 .. 87,920 |.. ... 259,894
000000-00-0 . ..|6140 GreyLion Capital Il LP ... New York GreyLion Capital 11 GP LP ..02/28/2018 . .3 137,167 |.. 1,092,877
000000-00-0 . ..| 2182 River Cities Capital Fund VI LP . Cincinnati . River Cities Capital Fund VI LP . ..02/15/2018 . .3 . 1,314,030 |.. ...560,000
000000-00-0 2416 Gryphon Partners VI LP San Francisco .| Gryphon Partners VI LP ... 11/26/2021 ... 3 1,004,320 |...
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STATEMENT AS OF SEPTEMBER 30, 2023 OF THE MassMutual Ascend Life Insurance Company

SCHEDULE BA - PART 2

Showing Other Long-Term Invested Assets ACQUIRED AND ADDITIONS MADE During the Current Quarter

1 2 Location 5 6 7 8 9 10 11 12 13
3 4 NAIC
Designation,
NAIC
Designation
Modifier
and
SVO Commitment
Admini- Date Type Actual Cost Additional for
CusIpP Name of Vendor strative Originally and at Time of Investment Made Amount of Additional Percentage of
Identification Name or Description City State or General Partner Symbol Acquired [ Strategy Acquisition After Acquisition Encumbrances Investment Ownership
000000-00-0 2558 JFL-NG Continuation Fund New York ... .| JFL-NG Continuation Fund e e [0 1072772021 L 3 .. 2,074,4% |... ...2.018
000000-00-0 . ..| 2589 Hidden Harbor Capital Partners Il L P Boca Raton . Hidden Harbor Capital Partners Il L P ..09/07/2022 . .3 2,739,447 1.253
000000-00-0 . ..| 2614 NSH Verisma Holdco LP .. Radnor ...... NSH Verisma Holdco LP .. ..12/16/2021 . .3 1,950,000 ..12.089
000000-00-0 . ..| 2635 Karakoram Fund | LP .. Manhattan Beach Karakoram Fund | LP .. ..01/28/2022 . .3 1,110,827 0.087
000000-00-0 . ..| 2665 AEA Growth Equity Fund San Francisco AEA Growth Equity Fund ..04/29/2022 . .3 2,314,601 2.117
000000-00-0 . ..| 2672 River Cities Capital Fund VII LP .. Cincinnati . River Cities Capital Fund VII LP .. ..07/15/2022 . .3
000000-00-0 . ..| 2690 Invesco Direct Lending UL Feeder Fund |1 LP San Diego Invesco Direct Lending UL Feeder Fund Il LP ..08/03/2022 . .3
000000-00-0 . .. 2693 Sunstone Partners IIl Main LP ... Sanmateo . Sunstone Partners |11 Main LP ... ..04/12/2023 . .3
000000-00-0 . ..| 2709 Low Carbon Renewables Fund SCSp .... Lux ....... Low Carbon Renewables Fund SCSp .... ..02/09/2023 . .3
000000-00-0 . ..| 2737 Appian Natural Resources Fund |11 LP London SE1 9SG . Appian Natural Resources Fund |11 LP ..01/13/2023 . .3
000000-00-0 . ..| 2739 PP Aero Topco LP ............. New York ... PP Aero Topco LP ............. ..02/15/2023 . .3
000000-00-0 . ..[ 2741 Matador Film Partners LP . Denver ... Matador Film Partners LP . ..03/14/2023 . .3
000000-00-0 . ..| 2744 OEP V111 Project Laser Co-Investmen .. [New York OEP VIII Project Laser Co-Investmen ..08/17/2023 . .3
000000-00-0 . ..| 2746 AEA SBP CF LP ............ . | New York AEA SBP CF LP ............ ..03/24/2023 . .3
000000-00-0 . ..| 2747 KLCC FEEDER FUND | LP .. Wilmington . KLCC FEEDER FUND | LP .. ..08/31/2023 . .3
000000-00-0 2757 MassMutual Ventures US IV GP . Springfield .. ..|MassMutual Ventures US IV GP . .|....05/11/2023 ... 3
000000-00-0 2759 MWV Climate Technology Fund GP .. Springfield .. .[MWV Climate Technology Fund GP .. ....05/15/2023 ... 3
000000-00-0 . ..| 2762 IPCC Advisor LP .........ccceevunnee Wilmington . IPCC Advisor LP ......cccuvvvenenne ..06/25/2023 . .3 .
000000-00-0 . ..| 2765 Energy Acquisition Vehicle Il LP Wilmington . Energy Acquisition Vehicle Il LP ..06/01/2023 . .3 .0 .
000000-00-0 6004 AltEnergy Storage LLC Rowayton ... ..|AltEnergy Storage LLC .|....09/28/2015 ... 3 (2,617,730)
000000-00-0 6005 Arclight Energy Partners Fund VI LP . Boston .|Arclight Energy Partners Fund VI LP .... ....08/04/2015 ... 3 .. (1,862,247)
000000-00-0 . ..|6007 Electric Gaurd Dog LLC .................. New York Electric Gaurd Dog LLC .......eeeeennnee ..06/08/2016 . .3 (4,561,357) ..
000000-00-0 . ..|6010 NB Secondary Opportunities Fund 111 LP New York NB Secondary Opportunities Fund 111 LP ..05/23/2013 . B e ..
000000-00-0 . ..|6028 River Cities Capital Fund VI LP ... Davenort . River Cities Capital Fund VI LP . ..02/15/2018 . .3
000000-00-0 . ..|6033 Solamere Capital Fund Il LP ... Boston Solamere Capital Fund Il LP ..08/19/2013 . .3
000000-00-0 . ..|6034 Solamere Capital Fund II-A LP ... Boston Solamere Capital Fund II-A LP . ..08/19/2013 . .3
000000-00-0 . ..|6035 Solamere Portfolio Company Investments Il LLC Vivint Boston ... Solamere Portfolio Company Investments Il LLC Vivint ..01/18/2019 . .3
000000-00-0 . ..|6037 Thorley Industries LLC . Pittsburgh . Thorley Industries LLC . ..09/23/2015 . .3
000000-00-0 . ..|6038 Three Ocean Partners LLC . New York Three Ocean Partners LLC . ..06/01/2011 . .3
000000-00-0 . ..[6039 Tritium Partners LLC ... Austin ... Tritium Partners LLC ... ..06/26/2015 . .3
000000-00-0 . ..| 6048 Gryphon Partners V LP .. San Francisco Gryphon Partners V LP .. ..08/29/2018 . .3
000000-00-0 . ..|6054 Greenspring Global Partners VIII LP . Owing MIT1s .. Greenspring Global Partners VIII LP . ..07/14/2017 . .3
000000-00-0 . ..| 6055 Greenspring Opportunities V LP Owing MIl1s Greenspring Opportunities V LP ..01/22/2018 . .3
000000-00-0 . ..| 6065 Corsair Boomer Investors LP ... New York ... Corsair Boomer Investors LP ... ..06/25/2018 . .3
000000-00-0 . ..|6066 Corsair V Financial Services Capital Partners LP . New York Corsair V Financial Services Capital Partners LP ..06/25/2018 . .3
000000-00-0 6067 NB Dyal IV US Investors LP New York ... ..[NB Dyal IV US Investors LP .|....06/11/2018 ...|...... 3
000000-00-0 6072 Solamere Capital Fund 111 LP Boston .| Solamere Capital Fund 111 LP ....11/20/2018 ...|...... 3
000000-00-0 . ..|6075 Greenspring Global Partners IX-B LP . Owing MIT1s Greenspring Global Partners IX-B LP . ..02/08/2019 . .3
000000-00-0 . ..|6085 Corsair Blade Investors LP .... New York ... Corsair Blade Investors LP .... ..12/16/2019 . .3
000000-00-0 6086 Gallant Capital Partners | LP ... .. |Los angeles .. ..|Gallant Capital Partners | LP ... .|....05/29/2020 ... |...... 3
000000-00-0 6088 Cross Creek Capital Il LP .... . |Salt Lake City .... .|Cross Creek Capital I11 LP .... ....03/09/2021 ... |...... 3
000000-00-0 . ..|6096 LLR Equity Partners VI LP Philadelphia . LLR Equity Partners VI LP ..05/13/2021 . .3
000000-00-0 . ..| 6098 Dyal V US Investors LP ... New York ... Dyal V US Investors LP . ..10/01/2021 . .3
000000-00-0 . ..|6099 NB Strategic Capital LP .. New York NB Strategic Capital LP .. ..03/05/2020 . .3
000000-00-0 . ..|6118 Yukon Capital Partners Il LP . Minneapol is Yukon Capital Partners Il LP .. ..07/17/2014 . .3
000000-00-0 . ..|6124 Yukon Capital Partners III LP Minneapol is Yukon Capital Partners IIl LP ..07/18/2017 . .3
000000-00-0 . ..| 6129 SAAS Capital Fund I11 ........ Cincinnati . SAAS Capital Fund I11 ........ ..08/09/2018 . .3
000000-00-0 . ..| 6130 SAAS Capital Fund 111 (B) LP . Cincinnati . SAAS Capital Fund I11 (B) LP .. ..08/26/2020 . .3
000000-00-0 . ..|6135 NB Direct Access Insurance SPV LLC Wilmintngton . NB Direct Access Insurance SPV LLC ..08/21/2020 . .3
000000-00-0 . ..|6136 Caltius Partners II1 LP .. Los angeles Caltius Partners 111 LP .. ..06/25/2004 . .3
000000-00-0 . ..| 6138 A8M Capital Europe SCSp Greenwich .. A8M Capital Europe SCSp ..06/30/2019 . .3
000000-00-0 . ..|6139 GreyLion Capital LP ..... New York GreyLion Capital LP ..... ..08/20/2014 . .3
000000-00-0 . ..|6142 TriArtisan Orlando Partners LLC New York TriArtisan Orlando Partners LLC . ..03/12/2018 . .3
000000-00-0 . ..|6143 Private Equity Solutions SCSP Luxemburg Private Equity Solutions SCSP ..12/16/2019 . .3
000000-00-0 . ..|6146 Desri VI LLC ..oooeeennninenns New York Desri VI LLC .oooueiieeeennne . 12/17/2014 . .3
000000-00-0 6149 Greylion Capital Fund I11 LP .. New York ... .|Greylion Capital Fund |11 LP .. ... 12/14/2021 ... 3
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1999999. Joint Venture Interests - Common Stock - Unaffiliated 1,360,957 829,667 0 122,597,041 XXX
000000-00-0 2458 Barings Innovations & Growth Real Estate Fund ................... Springfield .. .|Massachusetts Mutual Life Ins Co ....10/06/2021 ... 3. 0 e ... 14,798,401 |.... .. 14,321,848 |...
000000-00-0 . ..| 2525 MM BIG Peninsula Co-Invest Member LLC .. Hartford ... Massachusetts Mutual Life Ins Co .. ..06/30/2021 . .3 0. .. 2,139,457 |. ..0
000000-00-0 . ..| 2530 MM Horizon Savannah Member LLC .. Springfield Massachusetts Mutual Life Ins Co .. ..10/25/2021 . .3 .20 .. 5,009,233 |.
000000-00-0 . ..| 2676 Trailside MM Member 11 LLC ....... Hartford Massachusetts Mutual Life Ins Co .. ..07/26/2022 . .3 . 2,840,939 |.. .
000000-00-0 ......... 2731 WM Kannapolis Industrial Member LLC . .. |Boston ..|Massachusetts Mutual Life Ins Co .|....02/08/2023 ... |...... 3 ....386,758
000000-00-0 ......... 2773 Arrow Prince Co-Investment SCSp . [Grand Duchy of Luxembourg .. ..|Bow Advisers Il Sar | . |....07/25/2023 ...|...... 3 ... 4,860,452 |...
000000-00-0 .........|6110 Lubert-Adler Workforce Housing Fund LP Philadelphia . |Lubert-Adler Group WH LP .... ...10/01/2021 ... |...... 3 . 2,625,000 .
2199999. Joint Venture Interests - Real Estate - Unaffiliated 5,852,697 21,947,091 24,438,456
000000-00-0 2461 Barings Real Estate Debt Income Fund LP .. Hartford ... .| BREDIF GP LLC ....03/24/2021 ... 16,138,578 . 14,459,269 |... ..24.081
000000-00-0 . ..| 2735 MALIC Debt Participations LLC ... Char lotte MassMutual Ascend Life Insurance Company . ..02/06/2023 . L 445 | .0 100.000
000000-00-0 .........| 6115 SHARB Investors LP ................. New York ... .|Waterfall Sentinel GP LLC ... 11/24/2020 ... R .. 15,547
2399999. Joint Venture Interests - Mortgage Loans - Unaffiliated 0 16, 154,570
000000-00-0 ......... 2601 BSP TS Co-Invest | LLC . New York ... ..|Broad Sky Partners LLC o|e.e 1271072021 L., 3 . 1,324,463
000000-00-0 ......... 2616 Stork SPV LP Greenwich .. ..|Amulet Capital Fund Il GP LP .. o|e-e1272072021 L) 3
000000-00-0 ......... 2673 KSL Capital Partners CV | LP .. Denver . .|KSL Capital Partners ....05/25/2022 ...|...... 1
000000-00-0 . ..| 2778 PROCESS INSIGHTS EQUITY LP . San Francisco . CA.. Process Insights General Partner LLC ..07/18/2023 . .2
000000-00-0 . ..| 2782 Q-Energy V FCR ........ Madrid ......... Amulet Capital Fund I1 GP LP .. ..08/18/2023 . .3
000000-00-0 . ..| 2785 REP HS Holding LLC ... Salt Lake City . REP HS Holding LLC ......... ..08/31/2023 . .2
000000-00-0 . ..| 2786 Rock Labor Holdings LLC VWest Palm Beach Rock Labor Holdings LLC ..09/14/2023 . .2
000000-00-0 . ..| 2787 NAW HOLDINGS LLC ........ Radnor ...... Rock Labor Holdings LLC ..09/13/2023 . .2
000000-00-0 .........| 2790 BharCap Acquisition Il LP .. Greenwich .. .|BharCap Partners ...09/08/2023 ... 3
2599999. Joint Venture Interests - Other - Unaffiliated
530790-AC-1 .. ..|8518 Liberty Mutual Insurance Company Surplus Note 7.875 . Cincinnati .... .[Stifel ...08/31/2017 ... 3
000000-00-0 . ..|8012 Nationwide Mutual Ins Co Springfield Nationwide Mutual Ins Co . ..08/31/2017 . .3
000000-00-0 ......... 8033 United Educators Insurance .... .. |Springfield .. .|United Educators Insurance . ....04/30/2023 ...|...... 3 0
000000-00-0 ......... 8507 PACIFIC LIFE INSURANCE 9.25 06/15/2039 .........cccuveeeeeunnnns Springfield PACIFIC LIFE INSURANCE 9.25 06/15/2039 .......ccceiiiuuunnnees ooiiniees ceeeeees |oas .10/01/2021 ...|...... B e (2,872,446)
2799999. Surplus Debentures, etc - Unaffiliated 0 (9,969,477)
US0561-6M-A . 7111 BABSON CLO LTD 2015-11 SUB NT ... Springfield .. .[Massachusetts Mutual Life ....05/09/2014 ... 3 .. (7,539)
............. ..| 7135 AMMC CLO XI Ltd-AMMC 2012-11A Springfield Massachusetts Mutual Life ..05/09/2014 . .3 (662,384) ..
US0017-7C-A . ..[7136 Ammc Clo 20 Ltd-AMNC 2017-20A Springfield Massachusetts Mutual Life ..05/09/2014 . .3 (562,442) ..
US0017-5N-A .. .| 7138 AMNC CLO 15 Ltd-AMMC 2014-15A ... Springfield .. ..[Massachusetts Mutual Life . |--..05/09/2014 ... 3 ...(845,961)
US0017-6N-A 7140 AWNC CLO 22 Ltd-AWNC 2018-22A SUB ... Springfield .. .[Massachusetts Mutual Life ....05/09/2014 ... 3 ...(483,283)
US0017-6R-A . ..[7141 AWNC CLO 23 Ltd-AMMC 2020-23A SUB . Springfield Massachusetts Mutual Life ..05/09/2014 . .3 (889,908) ..
US0017-9T-A . ..[7142 AMMC CLO 21 LTD-AMMC 2017-21A SUB . Springfield Massachusetts Mutual Life ..05/09/2014 . .3 . (92,239)|..
US0017-43-A .. .| 7143 AMNC CLO 18 Ltd-AMMC 2016-18A SUB . . |Springtfield .. ..[Massachusetts Mutual Life . |--..05/09/2014 ... 3 (1,774,426)
US0017-6E-A 7144 AMMC CLO XI1 Ltd-AWNC 2013-12A SUB .. Springfield .. .[Massachusetts Mutual Life ....05/09/2014 ... 3 ...(582,412)
US0017-6Q-A . .[7145 Ammc Clo 19 Ltd-AMMC 2016-19A ... Springfield Massachusetts Mutual Life ..05/09/2014 . .3 (2,144,707)..
US2682-9D-A 7146 Man GLG US CLO-GLGU 2018-1A SUB ... Springfield Massachusetts Mutual Life ..05/09/2014 . .3 ..3,004,227 |..
US5595-3P-A 7147 Magnetite XVI Ltd-MAGNE 2015-16A SUB Springfield Massachusetts Mutual Life ..05/09/2014 . .3 .. 16,228 |..
US0676-3C-A ..| 7155 Babson CLO Ltd/Cayman |s-BABSN LP-2A SUB . Springfield Massachusetts Mutual Life ..05/09/2014 . .3 . 234,730 |..
US3631-91i-A ..| 7161 Galaxy XXI11 CLO Ltd-GALXY 2017-23A SUBA Springfield Massachusetts Mutual Life ..05/09/2014 . .3 412,851 |..
46655H-AK-9 ..| 7164 JCP Direct Lending CLO 2022 LLC .... . |Springfield Massachusetts Mutual Life ..03/13/2014 . .3 112,760 |..
539507-10-5 ..| 7165 Loan Asset Issuer LLC SER 2021 M-2 Springfield Massachusetts Mutual Life ..03/13/2014 . .3 . 9,39,474 |..
53950X-10-6 . ..|7166 Loan Asset Issuer LLC Series 2022 NG-1 Springfield Massachusetts Mutual Life ..03/13/2014 . .3 .0 .
000000-00-0 . .| 7170 RT balancing .....ceeevuveevuneenuneennnenns Springfield Massachusetts Mutual Life ..01/01/2023 . .3 ,378,409 |..
00834H-10-4 .........| 7171 Affirm Asset Securitizat-2022-X1 CERT . .. |Springfield .. .[Massachusetts Mutual Life ...08/31/2023 ... 3 .. (5,228,444)
7174 Loan Asset Issuer LLC - Series 2021 NG-1 Class A Asset Backe
539481(-10-3 . Springfield .. .[Massachusetts Mutual Life ....08/31/2023 ... |...... 3 (4,877,738)
US9291-7T-A 7177 Voya CLO 2018-2 Ltd-VOYA 2018-2A SUB ... ... |Springfield Massachusetts Mutual Life ..03/31/2023 . .3 .. 72,862 |.
US4493-1B-A ..|7182 1CG 2015-1A SUB VARIABLE COUPON 0.000000 MATURITY 20281019 .. |Springfield Massachusetts Mutual Life ..08/31/2023 . .3 0.
US5018-8R-A .........| 7183 LCM 19A INC VARIABLE COUPON 0.000000 MATURITY 20270715 ....... Springfield .. ..[Massachusetts Mutual Life . |-...03/31/2023 ... |...... 3
US6759-23-A .........| 7184 0CT34 2017-1A SUB1 VARIABLE COUPON 0.000000 MATURITY 203001 . |Springfield ..[Massachusetts Mutual Life . |-...03/31/2023 ... |...... 3 0
87251F-AF-6 . .[7202 TCW DIRECT LENDING STRUCTURED SOLUTIONS 2022 LLC - CERTIFICA [lWhite Plains .... .| Massachusetts Mutual Life ...03/13/2014 ... |...... 3 . 2,000,000
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.| 7137 AMNC CLO XIV Ltd-AMMC 2014-14A .... Springfield .. CMALL .| AMNC CLO XIV Ltd-AVMC 2014-14A .. ....05/09/2014 ... 3 (1,030,981)
7139 AMMC CLO X111 Ltd-AMMC 2013-13A ... Springfield LMA.. AMMC CLO XITI Ltd-AMMC 2013-13A ... ..05/09/2014 . .3 .. (1,218)]..
7159 Oaktree CLO 2015-1 Ltd-0AKCL 2015-1A SUB Springfield CMALL Oaktree CLO 2015-1 Ltd-0AKCL 2015-1A SUB . 05/09/2014 . .3 (266,701) ..
45112A AA-G . .| 7172 ICON BRAND HOLDINGS Springfield .. L MA.. L RT Dalancing ..ovvveeeeniiiiiiininiiiiiiiin e rreiinnees feeieeiree s cernennn [oereeennns seeeeeens foones 3 (2,808,760)
4699999. ReS|duaI Tranches or Interests with Underlying Assets Havmg Characteristics of Fixed Income Instruments Unaffiliated 0 8,004,027
6099999. Total - Unaffiliated 9,421,49% 24,435,023 21,947,091 178,099,173 XXX
6199999. Total - Affiliated 0 0 0 0 XXX
6299999 - Totals 9,421,49% 24,435,023 21,947,091 178,099,173 XXX
SCHEDULE BA - PART 3
Showing Other Long-Term Invested Assets DISPOSED, Transferred or Repaid During the Current Quarter
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2725 Sprott Private Resource Lending Fund
000000-00-0 ..... LT P e TOronto ..ooeeeeveeiieeeiniiinnees foeeeennnnd OH......... Distribution ..ooeeveieeiiiiiiiieiieeniieees fons 11/29/2022 ... )....00/26/2023 ... |oueeeerennnns oormmmnnnnnerenn fonnnenerennnnnns foorennnnneeeenn foonneerenininns foerennaneaeees [ PPN FEUPTTTTTTTTTN N 92,578 |.vvneeeeeennnns fooreeriiiiiiees o [ T
1399999. Non-Registered Private Funds - Other Fixed Income Instruments - Unaffiliated 0 0 0 0 0 0 0 0 92,578 0 0 0 0
000000-00-0 ..... 6116 Sierra Senior Loan Strategy JV | LLC .. [New York ......ccoveeeemmmineeeenns Jovnnnnnns [ Distribution ..oeeeeeeiereiimiiiiieeeeeieeees |oee .07/16/2015 ...[....09/25/2023 ... | ceeeruiieeeen Joeeeeeennes oo [ feeee e [V PRSI IEUUURRRRTT R 317,890 [oeeeeeeeeenins oeveemnneeeeeee [ [V IR
6123 NB Private Equity Credit Opportunltles
000000-00-0 ..... Fund LP New York .|Distribution . ....06/07/2017 ...|....08/01/2023 ... |eeeeeeeeeeennn foreeeeemi e o e o0 e [ e 525,035 |...
000000-00-0 ..... 6126 Gryphon Mezzanine Partners LP San Francisco .|Distribution . ..11/30/2017 . .07/28/2023 .. 135,718
000000-00-0 ..... 6132 Sagard Credit Partners LP .. |Toronto ..... .|Distribution . ..10/09/2018 . .08/14/2023 .. LT1,775
000000-00-0 ..... 6133 PineBridge Private Credit Feeder LP .... [New York . .[Distribution . ..11/28/2018 . .09/30/2023 .. 186,075
000000-00-0 ..... 6137 Cyprium Parallel Investors VLP ........ Cleveland OH... .| Distribution . ...08/15/2019 ...|....08/23/2028 ... | eeuuuuiiieiennn foreeeeeeiniiinns e feeneieeiiii e feene 0 e e | 221,928 |...
1799999. Joint Venture Interests - Fixed Income - NAIC DeS|gnat|on Not ASS|gned by the SVO - Unaffiliated 1,464,421
000000-00-0 ..... 2581 Energy Impact Fund I LP .... ... |New York . .|Distribution . 1171272021 ] 0872172028 e [0 e e e o0 e e e 178,750 |...
000000-00-0 ..... 2584 One Equity Partners VIII LP New York . .|Distribution . .07/31/2023 .. . 53,709
000000-00-0 ..... 2622 OceanSound Partners Fund LP New York . .|Distribution . .09/13/2023 .. . 16,103
000000-00-0 ..... 2686 SER Capital Partners | LP .. Houston .. .|Distribution . .08/31/2023 .. .62,115
000000-00-0 ..... 2705 Energy Acquisition Vehicle LP New York ... .|Distribution . .09/06/2023 .. 413,037
000000-00-0 ..... 2713 Rockland Power Partners IV LP The Woodlands .|Distribution . .08/18/2023 .. 232,083
000000-00-0 ..... 2756 IPCC Fund LP .. |Wilmington . .|Distribution . .07/14/2023 .. . 10,583
000000-00-0 ..... 6005 Arclight Energy Partners Fund VI LP ... [Boston ...... .|Distribution . . . .09/30/2023 .. 689,655
000000-00-0 ..... 6009 LLR Equity Partners IV LP .. |Philadelphia .... .|Distribution . ...03/14/2014 ...|....09/21/2023 ... | eeeruiieieennn feeeeeeeeeed0 e e e [0 e e e 43,665
6010 NB Secondary Opportunities Fun
000000-00-0 ..... | ceeveenriiiiiriiiiiiiiri e New YOrk .ooeeeveeeeeeeeniieeeeens Jeeennnns [ Distribution ..oeeeveeeeeieeiiiiiieeeeeieees s 05/23/2013 ...|....07/01/2023 ... )eereeeeeeennnn ot [V SRR FEUUURRUTT PTTRRTUI TP [V ARSI IR R 95,678 [ooeeeeeeiiees Jeeeeeeeeenen ot [V R
6011 NB Strategic Co-Investment Partners |l
000000-00-0 ..... | PP PPPPPPRTN New YOrk .ooeeeveeoeerernnninnneens Joerennnns N Distribution ..ooevveiiiiiiiiiiiiniieiniiaaes fons 10/01/2012 ... [....07/21/2023 ... | eeceveiiiieee Jornnneaaeennnas [V O AU UTN TTTTTU PRI FPTPTTTTT [V OO FEPPTTTTTTTTUTNN N 801,304 |..enieeieniins fooremnnnnneeeee foieeeeennnns [ T
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6012 NB Strategic Co-lInvestment Partners |11
000000-00-0 ..... LP New York ... .[Distribution . ...01/28/2016 ...|....09/01/2023 ...|. R O R | R N R 140,856 |... .0 ..
000000-00-0 ..... 6013 NB Secondary Opportunities Fund IV LP . [New York . .|Distribution . .09/01/2023 .. .0 ... 248,428 0
000000-00-0 ..... 6018 Greenspring Opportunities IV LP .. |Owing Mills .|Distribution . .08/04/2023 .. .0 1,443,750 0
000000-00-0 ..... 6022 Patriot Financial Partners |l LP Radnor ... .|Distribution . .09/01/2023 .. .0 ....... 427,167 0
000000-00-0 ..... 6032 Snow Phipps LP . | New York . .[Distribution . ...08/24/2023 ...|. N O R | R R R 451,051 |... .0 ..
6036 Solamere Portfolio Company Investments
000000-00-0 ..... I1'LLC . Boston ... .|Distribution . .07/01/2023 .. .0 ..(906,623) 0
000000-00-0 ..... 6047 Gryp on Partners San Francisco .|Distribution . .09/25/2023 .. .0 . 20,925 0
000000-00-0 ..... 6053 Energy Impact Fund LP .. New York ... .[Distribution . .08/02/2023 .. .0 454,439 0
000000-00-0 ..... 6055 Greenspring Opportunities V LP Owing Mills .|Distribution . .08/04/2023 .. .0 472,500 0
000000-00-0 ..... 6057 LLR Equity Partners V LP . Philadelphia . .[Distribution . . . .09/28/2023 .. .0 A 434,383 0
000000-00-0 ..... 6063 Rivercrest Capital Partners ... |Fort Worth .... .|Distribution . ...04/02/2018 ...|....09/29/2023 ...|. JULV N FORRRRTTUPRRRRR FEUPUPRRRRURPI FSTUTPPRRRRIN IEUUUPTRRTUIN | I RURRTRRUIN INPPPPRRRRTPRR R 102,460 |... .0 ..
6066 Corsair V Financial Services Capltal
000000-00-0 ..... Partners LP . |New York ... .|Distribution . ....06/25/2018 ...|....08/10/2023 ...|. 0. .0 ..
000000-00-0 ..... 6068 Trilantic Capital Partners VI LP .. |New York ... .[Distribution . ....07/25/2018 ...|....09/12/2023 ...|. 0 .0 ..
000000-00-0 ..... 6073 Roark Capital Partners Fund V LP ....... New York Distribution ...11/01/2018 ...]....09/20/2028 ... |ceereueeeeennnn [t 0 0
6076 Blackstone Tactical Opportunities Fund
000000-00-0 ..... I LP New York . .|Distribution . ....02/08/2019 ...|....09/18/2023 ...|. 0. .0 ..
000000-00-0 ..... 6083 Tritium Partners |1 LLC .. . [Austin ... .|Distribution . ....11/13/2019 ...]....09/28/2023 ...|. 0 .0 ..
000000-00-0 ..... 6086 Gallant Capital Partners | LP Los Angeles .. .|Distribution . ....05/29/2020 ...|....09/27/2023 ...|. 0. .0 ..
000000-00-0 ..... 6091 CCA Life Settlements Fund Il LP Dublin ... .[Distribution . ..12/16/2019 . .08/31/2023 .. .0 0
000000-00-0 ..... 6098 Dyal V US Investors LP . [New York . .|Distribution . ...10/01/2021 ...]....09/01/2023 ...|. 0. .0 ..
6100 NB Strategic Co-Investment Partners IV
000000-00-0 ..... LP . New York . .|Distribution . .08/24/2023 .. .0 0
000000-00-0 ..... 6102 Hlverwood Capital Partners II1 LP . Menlo Park . .|Distribution . . . .09/08/2023 .. .0 0
000000-00-0 ..... 6140 GreyLion Capital |l LP New York ... .|Distribution . ...02/28/2018 ...|....07/31/2023 ...|. 0. .0 ..

6080 Cincinnati Cornerstone Investors BIV I.

000000-00-0 ..... LLC Cinicinnati .|Distribution . ..06/28/2019 .

.03/01/2023 .. . (8,621)]..

0

000000-00-0 ..... 6087 Refinery Venture Fun Cinicinnati .|Distribution . .03/01/2023 .. (23,49%)|.. A . 0
000000-00-0 ..... 6041 L-A Saturn Acquisition LP .. Philadelphia . S Distribution .oocceeeeiiiiiiieciees [ e [ e [ [ .. 15,499,684 0
000000-00-0 ..... 6128 Wor Id Trade Finance LLC .. Oak Brook .. -[Distribution . .06/30/2023 . (5,991)|.. . . 0
1999999. Joint Venture Interests - Common Stock - Unaffiliated 0 (38,108) 0 38,108 0 (76,216) 0 0| 22,832,566 0

2458 Barings Innovations & Growth Real
000000-00-0 ..... Estate Fund . .. [Springfield .|Distribution . .08/01/2023 .. ... 1,077,484 0
000000-00-0 ..... 2737 Appian Natural Resources Fund |11 LP London ...... .|Distribution . . . .08/23/2023 .. i 42,572 0
000000-00-0 ..... 6106 Lubert-Adler Real Estate Fund VII LP .. [Philadelphia . .. ....|Distribution . .. ]....10/15/2013 ...]....08/31/2023 ...|. .. A e | R .. ....1 782,610 |... .0 ..
2199999. Joint Venture Interests - Real Estate - Unaﬁiliated 0 0 0 0 0 0 0 0 2,902,666 0

2461 Barings Real Estate Debt Income Fund LP
000000-00-0 ... [eerereeeirereirie e Hartford voocvvvevveeivniciiiiens foveeene [P Distribution ......occoveiiiiiiiiiiinnniinns ....08/24/2021 ... 1....09/30/2023 ... |.eveiiiiiiiiinn fonrieniiiiiin i e e [ (O SR RN ... 1,204,045 0

2461A Barings Real Estate Debt Income Fund
000000-00-0 ..... LP o Hartford . .|Distribution . ....03/24/2021 ...|....09/30/2023 ...|. ....2,879,981 |... 0.
000000-00-0 ..... 6114 Pretium Mortgage Credit Partners | LP . [New York . .|Distribution . ..12/04/2014 . .08/10/2023 .. ...228,700 0
000000-00-0 ..... 6115 SHARB Investors LP .......cccccoeiiicunnnens New York . .. ....|Distribution . .. |....11/24/2020 ...)....09/01/2023 ...]. .. A v | R .. 236,383 |... 0.
2399999. Joint Venture Interests - Mortgage Loans - Unaffiliated 0 0 0 0 0 0 0 0 4,634,109 0
000000-00-0 ..... 2616A Stork SPV LP . | Greenwich .|Distribution . ....12/20/2021 ...|....07/07/2023 ...|. ...5,297 |... 0.
000000-00-0 ..... 2707 TSS Co-Invest Holdings LP .. .. |Beverly Hills ... ) .|Distribution . ....09/09/2022 ...|....09/29/2023 ...|. . R eeeeeenn.,595 | 0.
000000-00-0 ..... 2765 Energy Acquisition Vehicle Il LP ....... Wilmington ooevveviiiinnnnennnns Distribution ....06/01/2023 ...|....09/29/2023 ... |.c..eeiiiiiiiis foovnnniiiiiiins foviiiiiiiiiiins i |oeeiiiiiiiieens |oeiiiiiiees 0 foceeeeiiiiins fooeieeieiiiins [ 2,567,381 O
2599999. Joint Venture Interests - Other - Unaffiliated 0 0 0 0 0 0 0 0| 2,578,218 0 0
638671-AK-3 ..... 8012 Nationwide Mutual Ins Co .... . |Springfileld .... Distribution . ... (7,097,031)[... .0 .
743917-AH9 ... 8015 Prudential Ins Co America .. Springfileld .... Distribution ..oocooveceeeieoriiiiiieiniics fovnnes i fon s e e e e e e 0 e e [ (140,555)|... RON

8507 PACIFIC LIFE INSURANCE 9.25 06/15/2039
B94475-AA-2 ... | eeeiiiiiiiiiii e Springfileld ..oocouvneeeiiiiiinns oo VA......... Distribution ....ooooeceeeeneiiiiiinnnnnneeis fooves i fons i e e L L L 0 oo o ... (2,872,446) e | | [\ AT

2799999. Surplus Debentures, etc - Unaffiliated 0 0 0 0 0 0 0 0] (10,110,032) 0 0 0 0
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Showing Other Long-Term Invested Assets DISPOSED, Transferred or Repaid During the Current Quarter
1 2 Location 5 6 7 8 Change in Book/Adjusted Carrying Value 15 16 17 18 19 20
3 4 9 10 11 12 13 14
Book/ Current Book/
Adjusted Year's Total Total Adjusted
Carrying Current Other Change in| Foreign | Carrying
Value Year's Than Capital- Book/ [Exchange| Value Foreign
Less |Unrealized| (Depre- |Temporary| ized Adjusted [Changein| Less Exchange
Encum- | Valuation | ciation) or| Impair- | Deferred | Carrying Book/ Encum- Gain Realized Total
Date brances, | Increase | (Amorti- ment Interest Value Adjusted | brances (Loss) Gain Gain Invest-
cusIp Name of Purchaser or Originally | Disposal Prior (De- zation)/ | Recog- and (9+10- | Carrying on Consid- on (Loss)on | (Loss)on |  ment
Identification Name or Description City State Nature of Disposal Acquired Date Year crease) [Accretion | nized Other 11+12) Value Disposal | eration | Disposal | Disposal | Disposal | Income
6099999. Total - Unaffiliated 0 (38,108) 0 38,108 0 (76,216) 0 0] 24,304,581 0 0 0
6199999. Total - Affiliated 0 0 0 0 0 0 0 0 0 0 0 0
6299999 - Totals 0 (38,108) 0 38,108 0 (76,216) 0 0] 24,394,581 0 0 0 0
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Show All Long-Term Bonds and Stock Acquired During the Current Quarter

1 2 3 4 5 6 7 8 9 10
NAIC
Designation,
NAIC
Designation
Modifier
and
SVO
Number of Paid for Accrued Admini-
CcusIP Date Shares of Interest and strative
Identification Description Foreign Acquired Name of Vendor Stock Actual Cost Par Value Dividends Symbol
36179Y-AS-3 ......... Ginnie Mae 11 Pool-POOL #MAQDT7 ....eeeeeeee e e e e e eennn e eennnes | cevevnniiineens [eennid 08/01/2023 ..... GOLDMAN ... .. 24,711,149 |. .... 24,950,912 |... .
36179Y-DK-7 ......... Ginnie Mae 11 Pool-POOL #MA910B ........cevvniiiiiiiiiiiiiiiiiiiecccreie v eennnes | eeeeeenniieeens fonnid 08/09/2023 ..... VARIOUS ... ... 44,505,117 . ....45,000,000 ...
91282C-GB-1 .........[United States Treasury N-UNSECURED .........ccemmuuiiiiemmmmiiieeimniae e e eeenie e eeerene e eeennnnees | evvnnnnnennnnns [oeeead 07/31/2023 ..... BNP PARIBAS .... 39,920,977 |. ....40,500,000 |...
91282C-HJ-3 ......... [United States Treasury N-UNSECURED ...........cceuiiiiiiimmniiiiiiiiiiiniiiiiiinncncinninennnnniinnes [ eevnnineeeneens foend 07/13/2023 ..... BMO CAPITAL MARKETS .. ...114,816,977 |.
91282C-HK-0 ......... United States Treasury N-UNSECURED ........cccieeemmmmiiiiiimiiiieeeeeeneieeeeeennne e e eeennneneeeenenns | cevvvnnnninnens Jeennid 07/13/2023 ..... BOFAMLSEC ... ... 114,838,325 |.
91282C-H-6 ......... United States Treasury N-UNSECURED .........ccociiiiiiiiiiiiiiiiiiiiiiiiininnciiiinnnecvinineennnnnns | ceeeeennieeens fonnid 07/31/2023 ..... ... 339,754,340 |. . .
91282C-H0-7 . ..|United States Treasury N-UNSECURED ........ccceeemmmiiiiiimiiieeeeeineee e e ecerne e eeeeenneeeeennnnns | cvvvvinininnnns Jeonnnd 08/14/2023 ..... WELLS FARGO ... 254,884,451 |. ...256,020,000 |...
912820-HR-5 ......... [United States Treasury N-UNSECURED ...........cceuiiiiiiiimiiiiiiiiiiiiniiiiiiinncncinninenennniinnes [ eeennneennenns foond 08/14/2023 ..... VARIOUS I ... 204,894,275 |. ...206,610,000 ...
91282C-HU-8 ......... United States Treasury N-UNSECURED .........ceieeeeeeuisieermennsneermnnnnassernnnnnnsseernnnnnnseeennnns | seeeeennnnnenes Joennnd 08/14/2023 ..... RBC CAPITAL MARKETS ... .eesuuseeieunnuueseennnnasseennnnusseeennnsasaenennnnssaesnnnnnnssseennnnnnasennnn [oeseennnnnnsseennnnnnsseennnnnnanes [reeernnnnnseeeennnnnns 70,003,780 f-.ievernniiiaennnnnns 70,530,000
0109999999. Subtotal - Bonds - U.S. Governments 1,208,419,391 1,211,750,912 1,002,935
3133KR-MX-9 ......... Freddie Mac Pool-FR RA9374 ... e e e e e eennn e e ennnnes | ceeeviniinenns [onnnd 08/22/2023 ..... BARCLAYS CAPITAL INC ... .... 23,987,355 |. .... 24,488,606 |... . 86,050
314008-0C-8 ......... Fannie Mae Pool-POOL #CBB750 .......uuuiiiiirinniiiiiiiiiiniiiiiiiin e eecirsi e eesrnrisseennnnnnesenns | eeeeeennnnnenns fonnnd 08/22/2023 ..... DAIWA SECURITIES AME ... .... 29,076,309 |. ... 29,511,293 |... . 73,642
31400S-TZ-4 ......... Fannie Mae Pool-POOL #CB6867 08/09/2023 ..... WELLS FARGO .... 19,846,738 |. ... 19,984,128 |... . 39,691
3140XL-W6-1 . .|Fannie Mae Pool-POOL #FS5168 ..... 08/22/2023 MIZUHO SECURITIES . . 14,466,553 |. . 14,728,912 |. . 51,756

47T70V-AY-6 ... JobsOhio Beverage System-REVENUE BONDS ...........ccoeiiiueimeeeiiiiiiieieeeeiiieee e

03

.. 08/17/2023 ..... BOFAMLSEC ... eeetiieeeeeneni e e e eereee e s eeennns s e e eerens e eeerrnns e teerren et e eernnn e e eernnnnaeeeennes PP PP o (VI 4,775,000 |... . 26,428
0909999999. Subtotal - Bonds - U.S. Special Revenues 92,007,655 93,487,940 277,567
00726L-AC-0 ......... Adomni  Inc-FIRST LIEN 08/15/2023 ..... .... 15,500,000 |. .... 15,500,000 |...
026650-Dz-1 . ..| American Honda Finance C-SENIOR UNSECURE 08/17/2023 RBC CAPITAL MARKETS .. 5,163,487 |. .. 5,815,000 |.
026650-EH-0 . ..| American Honda Finance C-SENIOR UNSECURE 08/07/2023 VARIOUS . 15,687,797 |. . 15,987,000 |.
03217R-AA-1 . ..| AMSR 2023-SFR3 Trust-AMSR 2023-SFR3 A .. 08/25/2023 DIRECT . . 58,650,717 |. . 63,144,000 |.
03217R-AB-9 ......... AMSR 2023-SFR3 Trust-AMSR 2023-SFR3 B .......oeeeeeeeieeeeeeeieeeeeeenne e e eeeenneeeeeennnneeeeenns | cevvvnnniinnnns Joennid 08/25/2023 ..... DIRECT .... .. 20,052,493 |. ... 22,123,500 |...
03217R-AC-7 ......... AMSR 2023-SFR3 Trust-AMSR 2023-SFR3 C ......evvniiiiiniiiiiiiiiiinienciniisceeccnnieeeennniisneeees | eeeeeennnnneees fonnid 08/25/2023 ..... DIRECT .... 8,281,304 |..ovvvniiiiiiiiis 9,218,000 |...
03217R-AD-5 ......... AMSR 2023-SFR3 Trust-AMSR 2023-SFR3 D ...cevvuuneeeerrnnieeeeennnieeeeeennieeeeennnneeeeernnnneeeeenns | oevevnnninnnns Jonnid 08/25/2023 ..... DIRECT .... .... 11,062,000 |...
03217R-AE-3 ......... AMSR 2023-SFR3 Trust-AMSR 2023-SFR3 E1 ......uviviiiiiiiiiiiiiiiiiiiiciiiiesnerinriceecnnninnenenns | eeeeeennieeees fonnnd 08/25/2023 ..... DIRECT .... .. 19,358,000 |...
03217R-AF-0 ......... AMSR 2023-SFR3 Trust-AMSR 2023-SFR3 E2 .......ueeeeeereiieeeeeenieeeeeennneeeeenneneeeeennnnneeees | cevvvnnininnnes Joennid 08/25/2023 ..... DIRECT ....
03217R-AG-8 ......... AMSR 2023-SFR3 Trust-AMSR 2023-SFR3 F1 .......iiviiiiiiiiiiiiiiiiiiicciiiis v neccnniinenenns | eeeeeennieeees fonnid 08/25/2023 ..... DIRECT .... N
03217R-AH-6 ......... AMSR 2023-SFR3 Trust-AMSR 2023-SFR3 F2 ......eueeeeeeeiieeeeeenie e e e eeeni e e e eenne e e eennnneeeees | oevvvnnniinnnns Joonnid 08/25/2023 ..... DIRECT .... 3,990,772 |eeeeieeieeeenees 5,531,000 |...
037389-BE-2 Aon Corp-SENIOR UNSECURED 08/24/2023 ..... VARIOUS 3,419,931 [ooiiiiiiiiiiiiiinnns 3,997,000 |...
03939C-AA-1 . .| ARCH CAPITAL FINANCE LLC-SENIOR UNSECURE . 08/24/2023 WELLS FARGO 8,098,286 |. 8,510,000 |.
039482-AD-6 . ..|Archer-Daniels-Midland C-SENIOR UNSECURE . 07/26/2023 CANTOR ... 2,739,677 |. 3,135,000 |.
05377R-EA-8 . .| Avis Budget Rental Car F-AESOP 2020-2A B . 08/29/2023 BARCLAYS CAPITAL INC 2,163,341 |. 2,335,000 |.

.|Avis Budget Rental Ca

05377R-FL-3 . . r F-AESOP 2022-3A B . JP MORGAN SECURITIES . 2,500,000
05377R-FII-9 . ..|Avis Budget Rental Car F-AESOP 2022-5A B . BNP PARIBAS ......... 2,498,000
05377R-HG-2 ......... Avis Budget Rental Car F-AESOP 2023-6A A .... 08/10/2023 ..... L = N e P Y. 1< L A 6,402,000 |...
05377R-HH-0 ......... Avis Budget Rental Car F-AESOP 2023-6A B ... 07/26/2023 ..... BNP PARIBAS ..o ens [eeee e e e eeins [oeeeeeeeeieee..... 2,500,488 [ 2,500,000 |...
05377R-H.-1 ......... Avis Budget Rental Car F-AESOP 2023-7A A .... 09/12/2023 ..... N R 2. < 4,250,000 ...
05377R-HI-9 ......... Avis Budget Rental Car F-AESOP 2023-8A A ... 09/12/2023 ..... BOFAMLSEC ... e 5,000,000 |...
05377R-HN-7 ......... Avis Budget Rental Car F-AESOP 2023-8A B ... 09/12/2023 ..... BOFAMLSEC ... .. 11,749,031 | .... 11,750,000 |...
05377R-HR-8 Avis Budget Rental Car F-AESOP 2023-7A B . 09/12/2023 ..... BOFAMLSEC ... 5,999,086 |...cvvviiieiiniiiens 6,000,000 |...
05565E-CE-3 . ..|BMW US Capital LLC-SENIOR UNSECURED ..... 08/17/2023 VARIOUS ...... .. 9,842,787 |. .10,000,000 |.
05592X-AD-2 . ..|BMW Vehicle Owner Trust -BMWOT 2023-A A3 . 08/22/2023 SMBC NIKKO SECURITIE .10,030,350 | .10,019,000 |
07335B-AA-4 . ..|US Renal Care Inc-SENIOR UNSECURED . 08/14/2023 BARCLAYS CAPITAL INC ..1,176,800 |. .. 2,942,000 |.
09345B-AD-2 . ..|Blast Motion Inc-FIRST LIEN ... 08/14/2023 DTCYID ... . 14,650,000 | . 14,650,000 |
09581#-AA-2 . ..|Blue Owl GP Stakes V Iss Senior Secured 09/07/2023 VARIOUS .26,197,500 |. .26,197,500 |.
095816-AA-4 ......... Blue Owl GP Stakes V Iss Senior Secured ...........ooccciueiieiiiiiiiiiiiiiiiiiicceeiiieeeeeeiees | e e 09/07/2023 ..... DIRECT .... ....26,302,500 |. ....26,302,500 |...
103730-BM-1 ......... BP Capital Markets Ameri-SENIOR UNSECURE ............cccoiiiiiiiiiiiiiiiiiiiiiiecnciinceeeeiiens | e [ 07/31/2023 ..... BOFAMLSEC .... 11,463,760 |. .... 14,000,000 |...
120568-AZ-3 ......... Bunge Ltd Finance Corp-SENIOR UNSECURED ...........ccoiiiiiiiiiiiiiiiiiiceeiiieeceiieeeeeeens [ e [ 08/17/2023 ..... BARCLAYS CAPITAL INC ..eeeeeeneiiee et e et e e e e e [ornee e e e et e e e e e e e e ees [oaeeeeeeeeineeee e 2,662,960 |.......ccoveeieeennnns 2,849,000 |...

125623-AH-3 ......... Cigna Corp-SENIOR UNSECURED ......iuvvvveeeeiiiiiiiiiiiiiiiiiiiieeiiiiiieee et eeessiiieeeeesiiiiees | ceennniieeeees fooed 07/31/2023 ..... BARCLAYS CAPITAL INC ..veiiiiistiiitteiitte ettt ettt ettt ettt e e e ettt e e e esiiieeeessns [oreiieeeesiiieteeeessiieraeeaans [oibiiaeeiaiiieieeens 9,679,900 |..oeiiiiiiiiiiinnnns 10,000,000
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CcusIP Date Shares of Interest and strative
Identification Description Foreign Acquired Name of Vendor Stock Actual Cost Par Value Dividends Symbol
125523-CL-2 .........|Cigna Corp-SENIOR UNSECURED ........eeeuuseeeemmmneeeeeennieeeeennneeeeeennnneeeeeennaneeeennnnnneees | sovnnineennnnnn [oreens 08/24/2023 ..... U. S. BANCORP ....10,000,000 |... 108,667 |2.A FE
12563L-AS-6 .........|CLI Funding VI LLC-2020-3A A .errruriiiiiiiiiiiiiiiii e erre e srnnn s sennnes | eernnneeeeenns [oened 07/25/2023 ..... MITSUBISHI UFJ SEC | et ennnn s snnnnin s [orerrsnnnnneerinnnnnnesnnnnnnees [oevrnnninneeeennnnenn.. 4,149,859 | 4,771,667 |...
12565K-AA-5 ......... CLI Funding VITT LLC-CLIF 2021-1A A eereiieeeeeee e e e e ee e eeenn e e eennnes | ceevvnnniinnees Jeennid 07/12/2023 ..... CANTOR ... .
125690-AA-8 ......... CHNGE Mortgage Trust 202-CHNGE 2023-4 A1 ....eeviiiiiiiiiiiiiiiiiiiiincciiieeeecrieeecvnnieeees | eeeeeenniieeees fonnid 08/22/2023 ..... CANTOR ... .. 5,761,680 |. .. 5,750,000 |...
12656V-AD-5 ......... 03 Nano INC=SECURED .....eevuuneeeeeeniieeeeeene e e e eeenne e e e e eenn e s e e eennnn e e e eennnneeeeennnnneeeenns | seeevnnninnnes Jonnnd 08/24/2023 ..... DTCYID ... .... 15,700,000 |. .... 15,700,000 |...
126650-DM-9 ......... CVS Health Corp=SENIOR UNSECURED ........oiiiiiiviiiiiiiiiiiiiiiiiiiin s esccnnineesnnniinseennnnnnnees | aeeevennninenes fonnsd 08/24/2023 ..... B2 RO RN 8,681,153 |. .. 10,154,000 |...
126694-2H-0 . ..|CHL Mortgage Pass-Throug-CliHL 2006-10 1A . 07/25/2023 .....
149123-CH-2 .. .| Caterpillar Inc-SENIOR UNSECURED 07/26/2023 ..... BNP PARIBAS .
14913R-2K-2 Caterpillar Financial Se-SENIOR UNSECURE .... 08/17/2023 ..... RBC CAPITAL MARKETS ..
14913U-AA-8 . ..|Caterpillar Financial Se-SENIOR UNSECURE . 09/27/2023 JP MORGAN SECURITIES .
165183-DB-7 . ..| Chesapeake Funding |1 LL-CFIl 2023-2A B 09/12/2023 TORONTO DOMINION SEC .
165183-DC-5 . .. |Chesapeake Funding Il LL-CFIl 2023-2A C .. 09/12/2023 TORONTO DOMINION SEC .
169926-AA-0 ......... CHNGE Mortgage Trust 202-CHNGE 2023-2 A1 .... 08/22/2023 ..... MIZUHO SECURITIES ... 4,697,940 |. 4,775,543 |...
17025A-AH-5 ......... CHL Mortgage Pass-Throug-CiiHL 2006-17 A8 ... 07/25/2023 ..... (40,509) . (40,509) ...
17030A-AA-3 ......... CHNGE Mortgage Trust 202-CHNGE 2023-3 A1 .... 08/22/2023 ..... MIZUHO SECURITIES . ...4,243,799 |. .. 4,271,833 |[...
171937-AA-3 ......... CIFC-LBC MIDDLE MKT CLO 2023-1 LLC - CLB .... 08/31/2023 ..... WELLS FARGO ... .... 15,000,000 [. .... 15,000,000 ...
171937-AE-5 ......... CIFC-LBC MIDDLE MKT CLO 2023-1 LLC - CLB .... 08/31/2023 ..... WELLS FARGO . eeeeeeeeeeeie e e e eemeee e e e e emeee e e e e emene e s e e e mnnna e e eeennnneeeeennnnnaseeennnnnnaeeennnn  |reeennnnaseeeennnnnneeeennnnnaerees Joernnnaaneeemnnnannees 7,500,000 [eeeeeeeemennaeeeeens 7,500,000 |...
171937-AG-0 ......... CIFC-LBC MIDDLE MKT CLO 2023-1 LLC - CLB . 08/31/2023 ..... L= S R RO RN 5,000,000 [oeuviiiiinnnnnninnnnns 5,000,000 |...
18453H-AE-6 ......... Clear Channel Outdoor Ho-FIRST LIEN 08/08/2023 ..... MORGAN e e e e e e e e e e e e e e e e e e e e e e e nnn e e e e ennnn e e e e ennnn e e eeennnnnns reeennnnaaeeeennnaaeeeennnnnaaeees Joernniae e e 2,483,000 |.eeveuniiieinniins 2,483,000 |...
186856-AP-7 Cliffwater Corporate Len Senior Secured ... 08/04/2023 ..... MITSUBISHI UFJ SEC I ... ..10,000,000 |. ....10,000,000 ...
19828A-AA-5 . ..|Columbia Pipelines Holdi-SENIOR UNSECURE . 08/24/2023 VARIOUS ... 5,033,223 |. ..5,000,000 |.
19828A-AB-3 . ..| CPGX 6.042 08/15/28-SENIOR UNSECURED . 08/17/2023 VARIOUS ... . 35,092,674 |. . 35,000,000 |.
19828T-AA-4 . .| Columbia Pipelines Opera-SENIOR UNSECURE 08/17/2023 CITIGROUP GLOBAL MAR 4,987,900 |. 5,000,000 |.
20825C-AF-1 . ..| ConocoPhi | Iips-UNSECURED SENIOR NOTE . JP MORGAN SECURITIES . 8,820,327 8,157,000 |.
22966R-AF-3 . .. | CubeSmart LP-SENIOR UNSECURED ... WELLS FARGO ... 8,433,200 .10,000,000 |.
22966R-AH-9 ......... CubeSmart LP-SENIOR UNSECURED ........ciiiiiiiiiiiiiiiiiiiiiiiciiiineeccrnsi s sesrnnniseeennnnnennenns | ceeeeennnnnenes fonnnd 08/17/2023 ..... WELLS FARGO ... 1,172,808 [..oovvvveiniiiiinnnnns 1,400,000 |...
238021-AA-7 ......... DATA 2023-CNTR Mortgage -DATA 2023-CNTR ....eeeeeeueieeeireneeeeeeeniaeeeeennneeeeeennnnneeeeennnnes | ceevvnnnninnnns Jeonnid 07/05/2023 ..... BARCLAYS CAPITAL INC ... 9,743,160 |. ....10,000,000 |...
238021-AE-9 ......... DATA 2023-CNTR Mor tgage -DATA 2023-CNTR .....ccevvuniiiiiiiiiiiiiiiiiieeeeccirisceecernieeeennnnns | eeeeeennnieeees fonnid 07/05/2023 ..... BARCLAYS CAPITAL INC ... 4,730,220 |oeerennniiiiiiniins 5,000,000 |...
238021-AG4 ......... DATA 2023-CNTR Mortgage -DATA 2023-CNTR ....eeeeeeueieeeireneeeeeeeniaeeeeennneeeeeennnnneeeeennnnes | ceevvnnnninnnns Jeonnid 07/05/2023 ..... BARCLAYS CAPITAL INC ... 3,371,306 |eeveuneieeinnnins 3,750,000 |...
28422ENZ-8 ......... John Deere Capital Corp-SENIOR UNSECURED .........ccevvviiiiiimnniiiiiiiiiiniiriiiinieeniniinnnnenns | eeeeeenninenes fonnnd 07/31/2023 ..... .. 13,987,460 |. .... 14,000,000 |...
24703T-AD-8 Dell International LLC /=FIRST LIEN ...ciieerieeiiiiiiiiieeeeeieiie e eeeene e e eeenee e eeennnneeees | cevvvnnniinnnns Jeennid 08/08/2023 ..... CITIGROUP GLOBAL MAR ... 4,163,304 |eoreeiieeiiies 4,100,000 f..oeeeeeevenneeeeennnnn... 37,709 [2.B FE ..........
26441C-AS-4 . .. |Duke Energy Corp-SENIOR UNSECURED .. 08/08/2023 CITIGROUP GLOBAL MAR 9,295,800 .10,000,000 |.
31740J-AA-6 . ..| FINANCE OF AMERICA STRUC-FASST 2023-RMF1 . 07/25/2023 VARIOUS ... (143,756) .(143,756)|.
34535C-AB-2 ......... |Ford Credit Auto Owner T-FORDR 2023-2 B 08/01/2023 BOFAMLSEC 9,998,906 .10,000,000 |.
34535C-AC-0 .. |Ford Credit Auto Owner T-FORDR 2023-2 C 08/01/2023 BOFAMLSEC 9,997,274 .10,000,000 |.
36169E-AE-0 . ..| GECU Auto Receivables Tr-GECU 2023-1A B 08/07/2023 BOFAMLSEC 4,099,583 |. 4,100,000 |.
36169E-AF-7 ......... GECU Auto Receivables Tr-GECU 2023-TA C .....ceeeereumeieeinniaeeeeemnneeeeeeennneeeeeennnneeeeennns | cevvvnnnninnens Jonnid 08/07/2023 ..... BOFAMLSEC ... 3,649,317 |oeeeeiiiieeiiiees 3,650,000 |...
36267K-AE-7 ......... GM Financial Consumer Au-GMCAR 2023-3 A4 ........cccivviiiiiiiiiiiiiiiiiiiiiineeeecriineeenrnnieeees | eeeeeennineens fonnid 08/21/2023 ..... MIZUHO SECURITIES ... L 11,727,450 . .... 11,680,000 |...
379929-AE-2 ......... GM Financial Automobile -GMALT 2023-3 A4 ......ccovuuiiieiiiriiieeeeeeee e eeeenn e e eeennneeeeenne | cevvvvniiinnnns Jeennid 08/08/2023 ..... JP MORGAN SECURITIES ... eeeeeee e e eeeeee e e e e ee e s e e eeem e e e e e ennne e e e eennnnaeeeeemnnnaeeeennnnn [eeeernnnnneeeennnnnnaeeeennnnnneees |rermnnnnneeeernnnnaneees 4,249,435 | 4,250,000 |...
38012R-AA-4 ......... GM Financial Revolving R-GMREV 2023-1 A ......ccovuiiiiiiiiiiiiiiiiiiiinieecciieccvnieeeceniis | eeeeeennineees fonnnd 08/01/2023 ..... BARCLAYS CAPITAL INC ... .. 24,796,898 |. ... 24,900,000 |...
381938-AB-5 ......... GOLUB CAPITAL PARTNERS A-GCPAF 2023-TA A ....iieeiiiieieeieiieeeeeeeene e e eeenene e e eeennneeeeennnns | cevvvnnniinnnns Joennid 07/31/2023 .....
40054#-AA-5 ......... Gryphon Mezzanine Partne Note 07/28/2023 .....
42806M-AE-9 ......... Hertz Vehicle Financing -HERTZ 2021-2A A . ...07/17/2023 ..... BOFAMLSEC ... . .
42806M-CE-7 ......... Hertz Vehicle Financing -HERTZ 2023-4A A ... ...08/16/2023 ..... JP MORGAN SECURITIES ... 2,899,526 [......cevvniiiiinnnnns 2,900,000 |...
42806M-CF-4 . .|Hertz Vehicle Financing -HERTZ 2023-4A B . 08/16/2023 JP MORGAN SECURITIES . 6,997,567 |. 7,000,000 |.
432838-AB-9 . Hilton Grand Vacations T-HGVT 2022-1D B .. 08/02/2023 BARCLAYS CAPITAL INC .. 2,512,699 |. .. 2,647,559 |.
432917-AB-8 . ..|Hilton Grand Vacations T-HGVT 2023-1A B 09/07/2023 VARIOUS ... . 18,487,469 |. . 18,500,000 |.
437076-Bi-1 ......... Home Depot Inc/The-SENIOR UNSECURED .........ciiiiiivuuniiiiiununiiiiiininniesiinninninseinnnnseennenns | aeeevesnnnnenes |ousnsd 09/27/2023 ..... VARIOUS ... 7,343,807 |.oevvuniiiiiiiinnnnnns 7,802,000 |...
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43815P-AC-3 ......... Honda Auto Receivables 2-HAROT 2022-2 A3 .......cccvmmiieeermmiieeeeeenneeeeeeenneeeeeennnneeeeenns | cevvvnnniinnnns Jonnid 08/22/2023 ..... BOFAMLSEC ... ....30,465,088 |. ....31,250,000 |... . 19,427 [1.A FE
44891A-CN-5 ......... Hyundai Capital America-SENIOR UNSECURED .........cccoviimiiiiiiiiiiiiiiiiiiiiinnieciiineeccnnnnees | eeeevenniinenns fonnid 09/27/2023 ..... BOFAMLSEC ... 8,265,820 |. 8,335,000 |... . 11,29
482480-AG-5 ......... KLA Corp-SENIOR UNSECURED .....eeveeeeeeeennieeeeeennie e e eeeenne e e eeeenneeeeeeennnseeeeennnnneeeennnns | seeevnnnninnnns Jonnnd 07/24/2023 ..... TORONTO DOMINION SEC ... eeeeeeeeeeeeeieeeeeeneie e e e eeenne e e eemnnneeeeemnnnnaseeeennnnnaeeeennnnnnaeeee  [oeeernnnnnereernnnnanseernnnnnneees Jreeennnnneeeeennnnneees 4,852,050 |oooiiiiiiiiiiiiiinnis 5,000,000 |...
532716-AN-7 ......... Bath & Body Works Inc-SENIOR UNSECURED ..........ccevvuiiiiiimiiiiiiiiiiiiiniiciininceccinninnenenns | eeeeeennineens fonnid L0 0 B 21 PR NP RO - o 255 | I R, 1,000,000 |...
548661-DU-8 ......... Lowe's Cos INC-SENIOR UNSECURED .......ceeeeeemeieeeeenniieeeeeenie e e e eeenn e e e eennn e e e eennnneeees | oevvvnnnninnnns Joennnd 08/24/2023 ..... ....10,000,000 |...
548661-EP-8 ......... Lowe's Cos Inc=SENIOR UNSECURED ........cceevvruniiiiiiiiiiiiiiiiiineeccciiin v eeecenniineeees | eeeeeennnnneens fonnsd 09/27/2023 ..... L T T R R 38 1 1) O, 5,000,000 |...
551925-AC-4 ......... [M&T Equipment 2023-LEAFT1-MTLRF 2023-1A A ..eeiieiiieiie e e eeerne e e e eenne e e eennne e eeene | eevnnninennenns [eeeead 08/08/2023 ..... SMBC NIKKO SECURITIE ...eeeeeeieeeeeeee e e e eeeee e e e e e e e e e e emee e e e e emnna e e e eemnnnaeeeeennnnnes [oeeernnnnnereeemnnnaneeernnnnnnenee [reernnnnnneeernnnnnnnes 2,999,107 |ooiiiiiiiiiiiinns 3,000,000 |...
55336V-BR-0 . o[ MPLX LP-SENTOR UNSECURED ......eunniiiiiiuiniiiiiiiiieeeeeniii e e crnnin s e sennn e sssnnnnsesssnnnnnnes | oeeevennenenes fonnnd 08/08/2023 ..... 0 0. ) 2 B Y 3,270,000 |...
56585A-BD-3 Marathon Petroleum Corp-SENIOR UNSECURED .........euueeermmmnnieeeeennieeeeeenniseeeeemnneeeeeennnns | cevvvvnniinnnns Jeonnid 08/17/2023 ..... JEFFERIESLLC .. ....10,000,000 |...
571676-AT-2 . ..|Mars Inc-SENIOR UNSECURED ... 08/24/2023 VARIOUS ......... .10,000,000 |.
571676-AV-7 . ..|Mars Inc-SENIOR UNSECURED ... 07/26/2023 CITIGROUP GLOBAL MAR .. 7,741,000 |.
58013M-FU-3 . ..|McDonald's Corp-SENIOR UNSECURED 09/27/2023 JP MORGAN SECURITIES . .10,000,000 |.
58942H-AC-5 ......... [Mercy Health/OH-SECURED ........ceermumieeemmnieeeecein e e e e e e e e e e e e e e e e e e ennn e e eennnn | eevnninnnennnns [oeeead 08/24/2023 ..... JP MORGAN SECURITIES ... eeeeeeeeeee e e eeeeeee e e e e eeeee e e e e e enee s e e e ennne e e e e emnnneeeeennnnnaeeennnnn [oeeernnnnnareeemnnnaneeeennnnnneees [reeennnnneeeeennnnnanes 0,877,224 |oiiiiiiiiiiiiinns 7,200,000 |...
59523U-AQ-0 ......... [Mid-America Apartments L-SENIOR UNSECURE ...........cceviiiiiiimmiiniiiiiiiiniiciiiinnnecinninnnens [ eeennineeeneens oo 08/24/2023 ..... L T T R O I 1 70 Y 3,346,000 |...
618933-AA-3 .........[Mosaic Solar Loan Trust —MSAIC 2023-8A A ....eeiiieieiiieeeeeeee e e eee e eeenneeeeee | evvrnineennnns [eeeead 08/10/2023 .....
639358-AB-9 ......... Navient Private Educatio-NAVSL 2020-HA B .......cccevvviiiiiiiiiiiiiiiiiiiincciniecnnninneeens | eeeevennieeens fonnid 08/16/2023 .....
63938P-BV-0 ......... Navistar Financial Deale-NAVMT 2023-1 B .....coevmuiieiimmniieeeeeeieeeeeeen e e eeene e eeennnees | eeevvnnninnens Joennid 09/12/2023 .....
63940V-AC6 ......... Navient Private Educatio-NAVSL 2018-CA B ........coeiiiiiiiiiiiiiiiiiiiiiniciincencevinneeeinnn | eeeeeeniieeens ol 08/24/2023 .....
63941X-AB-3 ......... Navient Private Educatio-NAVSL 2020-FA B .....cccormeiiiiiimiiieeeeereie e eecenn e eeeennieeeeeenne | cevvviniiinnnns feennid 09/07/2023 ..... BOFAMLSEC ... eeeee e eeeeee e e e e et e e e e e e e e e e e e e e e e e mnnse e e e e ennna e e e eennnneeeeennnnnaeeeennnnn [reeernnnnnereernnnnaneeeennnnneees [oeernnnneeeeennnnneeene 8,202,494 | 5,490,000 |...
6394201-AA-8 Navient Private Educatio-NAVSL 2022-A A .. 08/22/2023 ..... BOFAMLSEC R 3,186,351 |...
649322-AG-9 . ..[New York and Presbyteria-UNSECURED ...... 08/28/2023 JP MORGAN SECURITIES . 1,415,682 |. 1,800,000 |.
67103H-AG-2 . ..|0'Reilly Automotive Inc-SENIOR UNSECURED . 08/07/2023 SUNTRUST CAPITAL MAR 4,879,300 |. 5,000,000 |.
682680-AW-3 . ..| ONEOK Inc-SENIOR UNSECURED ..... 07/31/2023 5,000,000 |.
682680-BG-7 . ..| ONEOK' Inc-SENIOR UNSECURED .. CITIGROUP GLOBAL MAR 6,000,000
682680-BJ-1 . ..| ONEOK Inc-SENIOR UNSECURED .. GOLDMAN ... 5,000,000
682680-BK-8 ......... ONEOK Inc-SENIOR UNSECURED 08/10/2023 ..... L R R R I -3 (1) R, 9,836,000 |...
69335P-EZ-4 ......... PFS Financing Corp-PFSFC 2023-C B .. 08/08/2023 ..... CITIGROUP GLOBAL MAR ... eeeeeeee e e e eeeee e e e e e e s e e e e en e e e e eemnae e e e e ennnaeeeeennnnnneeene [eeeernnnnneeeernnnnnneeernnnnnnenee [oeernnnnneeeeennnnnenes 4,249,317 |oiiiiiis 4,250,000 |...
693699-AA-8 ......... PVONE 2023-1 LLC-PVONE 2023-2A A ... 09/15/2023 ..... ....67,000,000 ...
693984-AB-2 ......... PRKCM 2023-AFC3 Trust-PRKCM 2023-AFC3 A2 . 08/31/2023 ..... ....10,000,000 |...
718546-AW-4 ......... Phillips 66-SENIOR UNSECURED 07/31/2023 ..... ... 11,295,000 |...
741011-AA-8 Presidio Petroleum LLC Presidio Finance .. 07/17/2023 ..... ...20,000,000 |...
T4460W-AF-4 . .|Public Storage Operating-SENIOR UNSECURE 08/17/2023 SUNTRUST CAPITAL MAR 5,332,446 .. 5,400,000 |.

.| QUALCOMM Inc-SENIOR UNSECURED ...
..|Republic Airways Holding Senoir Secured
..|Rio Grande LNG Senior Secured Notes ..

T47525-BN-2 .
76029#-AA-1 .

07/21/2023
07/06/2023

BNP PARIBAS .
DIRECT ...

..8,000,000 |
.22,500,000 |

.22,500,000 |

76711%-AA-8 . 07/12/2023 DIRECT . .25,000,000 | .25,000,000 |
78355H-KV-0 . ..|Ryder System Inc-SENIOR UNSECURED .. 07/31/2023 GOLDMAN ... . 10,457,787 |. .10,353,000 |
T8448P-AF-T ......... SIB Private Education Lo-SMB 2015-A C .. 07/20/2023 ..... RBC CAPITAL MARKETS ......eeeeeeeeeteiee ettt e et e e e e nnee e e e [oreieeeeeeiiie e e e e e eine e e e e eees [oaneeeeeeeineeae e 2,346,680 |.......ccovveieeennns 2,500,000 |...
T8448R-AF-3 ......... SiB 2015-C C 08/18/2023 ..... INTLFCSTONE . 1,244,531 [ 1,350,000 |...
78518#-AB-3 ......... Saber Midstream LLC Senior Secured Notes .... 09/01/2023 ..... ..10,000,000 |. ..10,000,000 |...
78573N-AJ-1 ... Sabre GLBL Inc-FIRST LIEN 09/07/2023 ..... 60,453 |. 61,000 ...
805564-EM-9 ......... Saxon Asset Securities T-SAST 1999-3 BF1 . U (P 09/01/2023 ..... ....575 |. ....575 ...
806851-AK-7 ......... Schlumberger Holdings Co-SENIOR UNSECURE .. O 08/17/2023 ..... BNP PARIBAS 7,518,240 [oooeeeiiiiiiiiiins 8,000,000 |...
826525-AB-3 ......... Sierra Timeshare 2020-2 -SRFC 2020-2A B .. ...08/02/2023 ..... BARCLAYS CAPITAL INC ..eeeeeeneiei ettt e et e e e e [orneee e e et e e e e e et e e e eees [oneeeeeeeeineeaeeaas 6,106,317 |. 6,459,575 |...
83207D-AA-6 ......... SMB Private Education Lo-SMB 2023-C A1A .. ...08/22/2023 ..... BARCLAYS CAPITAL INC ... ..9,910,547 |. ....10,000,000 |...
83401C-AC-8 . .| SoFi Professional Loan P-SOFI 2019-C ... 08/10/2023 BARCLAYS CAPITAL INC 3,724,453 |. ..4,500,000 |.
838518-H#-8 . .| South Jersey Industries Senior Note Seri . 08/03/2023 WELLS FARGO . . 10,455,000 |. . 10,455,000 |.
838518-J*-0 . ..[South Jersey Industries Senior Note Seri . 08/03/2023 WELLS FARGO 8,182,000 |. 8,182,000 |.
855244-AZ-2 ......... Starbucks Corp-SENIOR UNSECURED ..........ccouvvireiiiiiuuniiiiiiiiiiiiiiiiisiiiiiieesisiiiiieesesiiiiies | eeennniieeenes foonsd 07/31/2023 ..... BOFAMLSEC 4,273,200 fooieiiiiiiiiiiiainnns 5,000,000 |...
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863931-10-1 ......... Structured Carbon Level —SCLM3 2023-1 R ...eeeeveiiiieiineieeeeeeeeie e e eeenenee e e eeenneeeeennnnes | ceeevnnniinnnes Joennnd 09/29/2023 ..... CITIGROUP GLOBAL MAR ... 622,463 |.eeeveneeieeeiies 5,000,000 |... 6. * ..
863931-AA-9 ......... Structured Carbon Level -SCLM3 2023-1 A ..oovvinniiiiiiiiiiiiiiiiinee e | eeeeeennineees fonnid 09/29/2023 ..... CITIGROUP GLOBAL MAR ... ....61,334,065 |. ....62,596,000 ... 1.02
863931-AB-7 ......... Structured Carbon Level —SCLM3 2023-1 B ...eevvuenieeiienieeeeeeeie e eeeenis e e ceene e e eennnnees | cvveviniiinnnns Joennid 09/29/2023 ..... CITIGROUP GLOBAL MAR ... ... 21,146,157 |. .... 40,415,500 |... 1.FZ ...
863931-AC-5 ......... Structured Carbon Level —SCLM3 2023-1 C ....ccevvvvnniiiiiiiiiiiiiiiiie e ceecrniieeeennnins | eeeeeennieeees fonnsd 09/29/2023 ..... CITIGROUP GLOBAL MAR ... .... 13,631,500 |... 2BZ ..
863931-AD-3 ......... Structured Carbon Level —SCLM3 2023-1 D ...ceeevreuiiiieiineieeeeeeeeieeeeeeeeneeeeeennneeeeennnnes | ceevvrnnninnnes Joennnd 09/29/2023 ..... CITIGROUP GLOBAL MAR ... eeeeeee e e e e eeeee e e e eeen s e e e eemne s e e e eennne s e e eennnnneeeemnnnnneeens [eeeernnnnnereermnnnnaeeernnnnnneeee [reernnnnneeeeennnnneeeeen 804,831 s 1,734,000 |... 202 ...
86745X-AA-4 ......... Sunnova Sol V Issuer LLC-SNVA 2023-TA A ....ccovvviniiiiiiiiiiiieiiiiie v ecnnninns | eeeeeeniineees fonnnd 08/22/2023 ..... BARCLAYS CAPITAL INC ... 1.G FE .. .
86745Y-AA-2 ......... Sunnova Helios XI1 1ssue-SNVA 2023-B A ....covvunniieiiiiiie e e eceere e eennneees | cevvvinninnees feennid 08/18/2023 ..... SMBC NIKKO SECLRITIE ... 1DFE oot
86765K-AA-T7 ......... Sunoco LP / Sunoco Finan-SENIOR UNSECURE ..........cccoiiimviiiiiiiiiiiiiiiiiiiinnnccininnenvnnnis | eeeeeennineens fonnid 09/13/2023 ..... JP MORGAN SECURITIES ... 3.CFE .orvrnnnnn
87251F-AD-1 ......... TCW DIRECT LENDING STRUCTURED SOLUTIONS .....eeeeereneeeeennnieeeeeenneeeeeemnneeeeeennnneeeeennnns | eeevvnnnninnnns Joennad 07/17/2023 ..... . 2.BFE
87264A-BF-1 . ..| T-Mobile USA Inc-FIRST LIEN ... 08/24/2023 WELLS FARGO .10,000,000 |. 2.BFE ..
87267C-AA-6 . ..| TRP 2021 LLC-TRP 2021-1 A ... 07/18/2023 BNP PARIBAS ... 1,428,531 |. 1.F FE ..
875127-BH-4 . ..| Tampa Electric Co-SENIOR UNSECURED 07/26/2023 BARCLAYS CAPITAL INC 7,211,000 |. 1.G FE ..
880451-AZ-2 ......... Tennessee Gas Pipeline C-SENIOR UNSECURE .......coeeeeiiiiimmmiieieiimiieeeeeeerneeeeeennieeeeeennen | cevvvvnniinnnns Joennid 08/24/2023 ..... MITSUBISHI UFJ SEC | et e e e e e e e e e e e e e e e e e e mnnneeeeeennnnnes [eeeernnnnnaeeeemnnnnneeeennnnnnneee [oeeennnnnneeeennnnneees 4,263,450 |oooiiiiiiiiiiniiinns 5,000,000 |... 2.BFE
88167P-AE-8 ......... Tesla Auto Lease Trust 2-TESLA 2023-A B ......cccovvuiiiiiiiiiiiiiiiiiiinnecciiinccecciineeeennn | eeeeeennieeees fonnnd 07/19/2023 ..... WELLS FARGO ... ..10,000,000 |... 1.C FE
89231F-AE-0 ......... Toyota Auto Receivables —TAOT 2023-C Ad ......cccoemmmiiieeiimiiie e eeeenie e eeen e e eennneeeeenen | cevvvrniiinnens Jeennid 08/08/2023 ..... BNP PARIBAS ... A FE
89236T-DR-3 ......... Toyota Motor Credit Corp-SENIOR UNSECURE .........covvuiiiiiiiiiiiiiiiiiiiininicciineeccviinnnneeenn | eeeeeennneeees fonnid 08/08/2023 .....
89236T-EM-3 ......... Toyota Motor Credit Corp-SENIOR UNSECURE .......ccommmeiiieiiiiiiieeeeenie e eeeeni e e eennneeeeeeen | eevvvvnniinnens Jeennid 08/07/2023 ..... BARCLAYS CAPITAL INC ...
89609M-AA-T ......... Tribute Rail LLC-TRP 2022-1 A .... 07/12/2023 ..... CANTOR .
89609V-AB-5 ......... Tribute Rail LLC-TRP 2022-1 B . 08/10/2023 ..... PAYWP ... .
89656R-AA-8 Trinity Rail Leasing 202-TRL 2022-1 A .. 08/24/2023 ..... CANTOR 2,853,093 |. 3,072,229 |...
89680H-AA-O . ..| Triton Container Finance-TCF 2020-1A A . 08/29/2023 WELLS FARGO . 17,165,823 |. . 19,830,552 |.
89683L-AA-8 . ..|TRP - TRIP Rail Master F-TRP 2021-2 A 08/29/2023 CANTOR . 10,611,786 |. 12,145,171 |.
90915U-AB-4 . .|Uniquify Inc-SECURED .......ccevuuereenn 08/24/2023 DTCYID ... .16,960,000 |. .16,960,000 |.

92257P-AA-9 .
92530X-AB-0 . .
927804-FU-3 .........
92845V-AA-5 .........
928668-BT-8 .........
94106L-BU-2 .........
969457-CH-1 .........
970648-AJ-0

98138H-AG-6 .
98138H-AH-4 .
98164F-AE-2 .
98389B-AY-6 .
(63934#-AA-2 .
20250N-BR-5 ..
53278L-B#-3
67077M-AT-5 .
68251P-AA-5 .
89352H-BA-6
89352H-BC-2 ...
00111G-AC-4 .
001748-AF-9 .
001748-AH-5 .
039951-AG-3 .
055451-BB-3 .
05685N-AA-8 .
06761K-AL-5 .
067932-AG-8

..|Velocity Commercial Capi-VCC 2022-5 A
.| Verus Securitization Tru-VERUS 2023-6 A2 .

..[Nutrien Ltd-SENIOR UNSECURED
.| 1375209 BC Ltd-FIRST LIEN ......

..| TransCanada PipeLines Lt-SENIOR UNSECURE ....
..|ABPCI Direct Lending Fun-ABPCI 2023-12A
..| AMMC CLO XIV Ltd-AMMC 2014-14A B2L1 .
.| AMNC CLO X1V Ltd-AMMC 2014-14A B2L2 .
..|Ares LXX CLO Ltd-ARES 2023-70A C ..
..|BHP Billiton Finance USA-SENIOR UNSE( .
..|Bain Capital Credit CLO -BCC 2023-1A AN ..
.|Barings CLO Ltd 2019-111-BABSN 2019-3A A .

Virginia Electric & Powe-SENIOR UNSECURE ....
Vita Inclinata Technolog-SECURED
Volkswagen Group of Amer-SENIOR UNSECURE .
Waste Management Inc-SENIOR UNSECURED ..
Williams Cos Inc/The-SENIOR UNSECURED ..
Willis North America Inc-SENIOR UNSECURE .

..|Workday Inc-SENIOR UNSECURED .....
.. | Workday Inc-SENIOR UNSECURED ..
..|World Omni Auto Receivab-IlOART 2023-C A4 .
.| Xcel Energy Inc-SENIOR UNSECURED ...

..|Global Ports Group Finan Senior Secured
. |Enbridge Inc-SENIOR UNSECURED

Linamar Corp Senior Notes

TransCanada PipeLines Lt-SENIOR UNSECURE ....

Barings CLO Ltd 2023-111-BABSN 2023-3A C ...

OOODoDoD >

08/17/2023
07/25/2023
07/21/2023
07/26/2023
08/07/2023
08/24/2023
08/24/2023
08/17/2023

07/26/2023
07/19/2023
07/21/2023
07/18/2023
08/08/2023
07/26/2023
09/26/2023
07/25/2023
07/25/2023
09/29/2023
09/27/2023

CITIGROUP GLOBAL MAR
MORGAN ................
AMHERST SECURITIES
PERFTRUSTCP .

TORONTO DOMINION SEC .
SUNTRUST CAPITAL MAR ...

VARIOUS ...
VARIOUS ...
BOFAMLSEC
MORGAN .
DIRECT ...
RBC CAPITAL MARKETS
BOFAMLSEC ...
MORGAN .......
RBC CAPITAL MARKETS

JP MORGAN SECURITIES .
BARCLAYS CAPITAL INC ...

SMBC NIKKO SECURITIE
PAYLP ...
PAYUP
GOLDMAN ...
JP MORGAN 8|

CITIGROUP GLOBAL MAR .

CITIGROUP GLOBAL MAR

MORGAN ...

.. 12,739,792 |
4,857,634 |.
9,818,500 |.
..15,027,150 |
3,802,535 |.
.16,052,316 |.
.11,179,750 |
.. 6,999,854 |.
. 15,794,679 |.

.10,000,000 |.
..10,142,800 |.

6,538,887 |.
8,107,700 |.

- (4.926.500) |-
..... 3,000,000 |.

..... 1,680,000 ...
....12,920,000 |...
..... 4,997,000 ...
....10,000,000 |...
.... 15,000,000 |...
..... 4,430,000 |...
. 17,051,000 |.
.12,000,000 |
..7,000,000 |
. 17,856,000 |
.10,000,000 |.
..10,000,000 |...

..... 7,100,000 |...
..10,000,000 |...

.10,000,000 |
.. 5,641,862 |.
. (5,000,000) |
..... 3,000,000 |...

170,904

(55,512)

mmmmmmm
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09077C-AA-0 Birch Grove CLO 4 Ltd-BGCLO 2022-4A A1 ... D.. 07/11/2023 RBC CAPITAL MARKETS ... eeeeeeeeesie e e e eeen s e e e een s s e e eennee e e e eeenns e e e e ennnn s e e eennnnnneeeennnn  eeeennnnaseeeennnnnneeeennnnnaerees Joermnnaanreemnnnnaneees 9,845,000 |. ....10,000,000 |... .. 156,511 | 1.A FE .
12555X-AA-9 . ..|CIFC Funding 2019-VI Ltd-CIFC 2019-6A A1 . D.. 07/11/2023 BOFAMLSEC ... 5,967,000 6,000,000 1.AFE
12575R-AC-4 . ..|CIFC Funding 2023-1 Ltd-CIFC 2023-1A C .... D.. 09/14/2023 BOFAMLSEC 4,125,000 4,125,000 1.FZ
138927-AG-3 . ..| Canyon Capital CLO 2023--CANYC 2023-1A C . D.. 07/28/2023 GOLDMAN ... 4,000,000 |. 4,000,000 |. 1.F FE
25255R-AA-T7 . ..|Diameter Capital Clo 1 L-DCLO 2023-5A A1 . D.. 09/20/2023 GOLDMAN ... 15,000,000 . 15,000,000 1.AFE ..
29004J-A0-6 . ..|Elmwood CLO 19 Ltd-ELM19 2022-6A CR ..... D.. 08/15/2023 BOFAMLSEC ... 5,850,000 5,850,000 1.F FE
29247B-AG-2 . . |Empower CLO 2023-2 Ltd-EMPWR 2023-2A B . D.. 07/18/2023 CITIGROUP GLOBAL MAR 4,300,000 4,300,000 102
38139B-AU-3 Goldentree Loan Manageme-GLM 2022-15A CR . D.. 08/18/2023 0 ) R 6,750,000 [oeuviiiiinnnnninnnns 6,750,000 |... 1FZ..
4498M-AA-2 IP Lending X LTD-IPL 2023-10A SNR D.. 07/21/2023 DTCYID e eeeee e e e et e e e e e e e e e e e e e e e e e e e e e e e e e e e nnn e e e e ennnn e e e e ennnn e eeeennnnns reernnnnaaeeeennnaaeeeennnnnaeeees Joernniaae e e 3,170,000 [oeereeeennnaeeeeenns 3,170,000 |... 1.F FE ..
46091R-AC-7 . ..| Invesco US CLO 2023-3 Lt-INVCO 2023-3A B . D.. 07/06/2023 MORGAN . 4,900,000 102z
46091R-AE-3 . .| Invesco US CLO 2023-3 Lt-INVCO 2023-3A C . D.. 07/06/2023 MORGAN ... 5,000,000 1.FZ
46656T-AD-8 JCP Direct Lending CLO 2-JCPDL 2023-11 A .... D.. 09/19/2023 JEFFERIESLLC .. 3,959,69% |... 1.AFE ..
46656T-AK-2 JCP Direct Lending CLO 2-JCPDL 2023-11 B ... D.. 09/19/2023 JEFFERIESLLC ..614,703 |... 1.C FE
46656T-AM-8 . ..| JCP Direct Lending CLO 2-JCPDL 2023-11 C . D.. 09/19/2023 JEFFERIESLLC 395,970 |. 1.F FE
55301G-GM-0 . ..|Maslow Kensington Investments S.A.R.L - .. B.. 09/27/2023 DIRECT .... ..550,709 |. 1.FZ
716973-AB-8 . ..|Pfizer Investment Enterp-SENIOR UNSECURE . D.. 08/08/2023 GOLDMAN ... .10,000,000 |. 1.EFE
716973-AD-4 . ..|Pfizer Investment Enterp-SENIOR UNSECURE . D.. 07/24/2023 BARCLAYS CAPITAL INC 4,600,000 |. 1.EFE
749979-AE-0 . ..|Rad CLO 20 Ltd-RAD 2023-20A C . D.. 07/27/2023 BARCLAYS CAPITAL INC .. 5,000,000 |. ..5,000,000 |. 1.FZ
75000G-AV-8 . ..|RR 23 Ltd-RRAM 2022-23A AR ... D.. 08/02/2023 RBC CAPITAL MARKETS . 11,120,000 |. . 11,120,000 |. 1.C FE
75009A-AJ-9 . ..|Rad CLO 18 Ltd-RAD 2023-18A A1 D.. 07/07/2023 MORGAN .......ccuunn 6,996,500 |. .. 7,000,000 |. 1.AFE ..
75973H-AA-5 . .. | Renew 2023-1-RENEW 2023-1A A C.. 07/31/2023 NATIXIS CAP MKT .... .. 9,402,013 |. .10,000,000 |. 1.AFE ..
78111F-AL-2 . ..|RR 23 Ltd-RRAM 2022-23A DR ..... D.. 08/02/2023 RBC CAPITAL MARKETS .. . 15,306,250 |. . 15,500,000 |. 3.BFE ..
806854-AK-1 . ..|Schlumberger Investment -SENIOR UNSECURE . D.. 08/24/2023 DEUTSCHE BANK SECLRI . . 14,042,901 |. . 14,408,000 |. 1.F FE
829929-AE-8 . ..|Sixth Street CLO XXIII L-SIXST 2023-23A .. D.. 09/21/2023 CITIGROUP GLOBAL MAR .. 4,000,000 |. .. 4,000,000 |. 1.FZ
87170A-AQ-1 . ..| Symphony CLO 34-PS Ltd-SYMP 2022-34A B1R . D.. 07/13/2023 BOFAMLSEC ... .10,000,000 |. .10,000,000 |. 1.C FE
87251P-AG-2 . ..| TCW CLO 2023-2 Ltd-TCW 2023-2A C ......... D.. 08/14/2023 JEFFRIES PROGH .. 7,000,000 |. 7,000,000 1.FFE ..
88315L-AJ-7 . ..| Textainer Marine Contain-SERIES 2020-3A D.. 09/07/2023 WELLS FARGO ... 6,951,729 7,933,500 1.F FE ..
88315L-AS-7 . ..| Textainer Marine Contain-TMCL 2021-3A A .. C.. 07/25/2023 BOFAMLSEC ...... 2,048,379 2,497,667 1.FFE ..
936919-AA-7 ......... Warwick Capital CLO 1 Lt-WWICK 2023-1A A . D.. 08/16/2023 ..... RBC CAPITAL MARKETS ... eeeeeeie e e e eeen s e e e eee e e e e e enn s e e e eennan e e e e ennna s e e eennnnnneeeennnn  eeeennnnaseeeennnnnseeeennnnnnerees Joemmnnaanreemnnnnnneees 9,100,000 [.eeeeeemnnneeeeenns 9,100,000 |... 1.A FE
936919-AC-3 Warwick Capital CLO 1 Lt-WWICK 2023-1A B . D.. RBC CAPITAL MARKETS .. .... 14,000,000 [. .... 14,000,000 |... 1.CFE oot
96467K-AE-9 . .| Whitebox CLO Ltd-WBOX 2023-4A B .......... D.. GOLDMAN ... .. 4,260,625 |. .. 4,250,000 |. 1.C FE
F7725A-7Z-6 . .|Remy Cointreau SA Senior Unsecured Notes . B.. DIRECT .... . 10,558,000 |. . 10,558,001 |. 282
652220-AA-0 Keller Holdings Limited Gtd Senior Note D.. HSBC SECURITIES INC .. ....25,000,000 |. ....25,000,000 ... 2BZ ..
G9020*-AC-4 Travis Perkins PLC Senior Note Series A B.. RBS SECURITIES INC ... .... 17,829,000 |. .... 17,828,989 |... 2BZ ..
G9020*-AE-0 . ..|Travis Perkins PLC Senior Note Series C .. B.. RBS SECURITIES INC . 11,461,500 |. . 11,461,493 |. 2B1Z
N5828#-AE-0 . ..|Modec Finance B.V. Senior Note Series E D.. MIZUHO SECURITIES . .50,000,000 |. .50,000,000 |. 2B2Z
78573N-AC-6 . ..| Sabre GLBL Inc ... Sabre GLBL Inc . 15,499,677 |. . 15,499,677 |. 4.
55903V-BA-0 ......... | Warnermedia Holdings Inc-SENIOR UNSECURE . 20 adjustment . (28,386, 761) | (30,000,000) |
55903v-BB-8 . .| Warnermedia Holdings Inc-SENIOR UNSECURE . 20 adjustment . .(9,912,407)). (11,500,000)|.
78466Z-MM-4 .........[SSG CREDIT STRATEGIES VII TCAV L.uuuiiiiiiriiiiiiiiiiiiiiiiiiiiis s s ciiiis s e cceii e e s cernna e e s eennes SSG CREDIT STRATEGIES VII TCAV L.ieuuuniiiiiiuiniiiiiiuiniisiiiuuisieerissnnsseseessnnssesrennnnssneeee [oosressnnsessensnnnssssrrnnnnnnnses |ooressnnssssresnnnnnnes 5,500,000 fooiiiiiiinnniiiinins 5,500,000 |...
1109999999. Subtotal - Bonds - Industrial and Miscellaneous (Unaffiliated) 1,767,273,643 1,863,338, 448 6,909,469
29379V-BN-2 . ..|Enterprise Products Oper-ENTERPRISE PROD .... BARCLAYS CAPITAL INC ... .. 176,645
92556H-AE-7 . ..|Paramount Global-PARA 6 3/8 03/30/62 . JP MORGAN SECURITIES . 189,568
20250N-BS-3 .. . |Enbridge Inc-SUBORDINATED MORGAN ....evvvvennens .. 7,353,000 |. .. 7,353,000 |. .0
018820-AC-4 . .| Allianz SE-SUBORDINATED ... CITIGROUP GLOBAL MAR ... .. 10,400,000 ). .... 10,400,000 |... .0
1309999999. Subtotal - Bonds - Hybrid Securities 29,492,825 31,463,000 366,213
06761K-AL-5 .........[Barings CLO Ltd 2019-I11-BABSN 2019-3A A .... D.. 08/07/2023 CITIGROUP GLOBAL MAR ... 4,926,500 |.eevvuniiieinnnins 5,000,000 |... . 55,512
067930-AA-5 . ..|Barings Private Credit C-BPCC 2023-1A A1 . D.. 07/28/2023 BNP PARIBAS ... .25,000,000 |. .25,000,000 |. .0
067930-AC-1 . ..|Barings Private Credit C-BPCC 2023-1A A2 . D.. 07/28/2023 BNP PARIBAS . .. 8,000,000 |. .. 8,000,000 |.
067932-AA-1 . .|Barings CLO Ltd 2023-111-BABSN 2023-3A A . D.. 08/28/2023 MORGAN . .25,000,000 |. .25,000,000 |.
067932-AE-3 .........[Barings CLO Ltd 2023-I1I-BABSN 2023-3A B . D.. 08/28/2023 ..... MORGAN .. et ettt e e et eeti e e e e e e s e e eenss e e e eensseseeennnsnneeennnnneeeeennnnnaeeeennnnneeeennnnnane [reernennaseeernnnnnaeeernnnnanereee Jerennaaereernnnaaaeees 7,000,000 |..eeveenniiiaeennnnnns 7,000,000 |...
1509999999. Subtotal - Bonds - Parent, Subsidiaries and Affiliates 69,926,500 70,000,000
001774-AA-1 .........| ANF Levered 11, LLC - Revolver BANK LOANS BABSON CA .- cvoeeeecencscancsseecsneseseasescesssssessssessnsessnssssessssnsessnsessnsessnsns |oessssssssnssnsssssssssssssssssesns |oosesssssssssssssennnns 4,410,000 [..vovereniereieenn. 4,410,000 |...

00437Z-Mi-4 ...

.| Accuserve Solutions, Inc. - Term Loan ..

BANK LOANS BABSON CA ...

2,482,759 |.

2,482,759 |...
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00452#-AA-7 ......... Accommodations Plus Technologies LLC/Ter ... 07/05/2023 ..... PIK NOTE BUY UP ... (2,902)]... 4BFPL ..
00777Y-AC-0 ......... Adviser Investments - 2022 Delayed Draw 07/17/20238 ..... BANK LOANS BABSON CA .. 154,265 |... 4027 ...
05351K-A#-6 ......... Avant Credit Card Master Avant Master Tr . 08/09/2023 ..... BANK LOANS BABSON CA ... 3AZ ..
05351K-A*-0 ......... Avant Cr Card Master Tr 2021-VFN1 CI A ... 08/09/2023 ..... BANK LOANS BABSON CA ...

05351K-A@-8 ......... Avant Credit Card Master Avant Master Tr ....
05629*-AA-8 ......... BR DSCO | INVESTCO, LLC - Senior Secured ....

08/09/2023 ..... BANK LOANS BABSON CA ...
09/28/2023 ..... BANK LOANS BABSON CA ... . .
..945,578 |...

091738-AA-8 ......... Bitly - Term Loan B 09/20/2023 ..... BANK LOANS BABSON CA ... 931,304 |.

000000-00-0 ......... Spatial Business Systems - Delayed Draw .. 08/18/2023 ..... BANK LOANS BABSON CA ... 937,500 |. ..937,500 |...
10970#-AA-9 ......... Brinley PD SPV | LLC/Revolving Facility .. 08/30/2023 ..... BANK LOANS BABSON CA ...

12750#-AA-2 . ..| CELF SPV LLC - Revolving Senior Secured .. 09/25/2023 BANK LOANS BABSON CA . 13,571,429 |.

127816-AA-6 . ..|CRE I LENDER SUB I, LLC - Term Loan Ser . 08/31/2023 BANK LOANS BABSON CA ..304,275 |.

127816-AC-2 . ..|CRE 11 LENDER SUB I, LLC - Term Loan Ser . 08/31/2023 BANK LOANS BABSON CA ..281,712 |.

127816-AD-0 ......... CRE Il LENDER SUB I, LLC - Term Loan Ser .... 08/31/2023 ..... BANK LOANS BABSON CA ...

14318*-AA-6 ......... CARLYLE SECURED LENDING 111 SPV, - Senio ... 09/28/2023 ..... BANK LOANS BABSON CA ...

000000-00-0 ......... Olympia Acquisition, Inc - 2023 First Qu .... 09/26/2023 ..... BANK LOANS BABSON CA ...

000000-00-0 ......... HV Dover L.P. - Term Loan 8/23 08/09/2023 ..... BANK LOANS BABSON CA

15644G-A#-1 ......... CENTRIC BRANDS 1LEXIT TL L+1000 10/09/20 . 08/22/2023 ..... PIK NOTE BUY UP

156446-B*-4 ......... CENTRIC BRANDS INC. - REVOLVING LOAN (FI .... 08/25/2023 ..... BANK LOANS BABSON CA

185308-AA-8 ......... Cleaver-Brooks Inc - 2022 Fixed PIK Term .... 09/29/2023 ..... PIK NOTE BUY UP

19076*-AB-5 ......... COBALT BUYER SUB INC. - DELAYED DRAW TE .... 07/24/2023 ..... BANK LOANS BABSON CA ...

202516-AB-9 . ..|Encina Business Credit SPV LLC Revolving . 09/28/2023 BANK LOANS BABSON CA .20,000,000 | .20,000,000 |
20643*-AC-6 . ..|EShipping LLC .... 09/06/2023 BANK LOANS BABSON CA ..294,608 |. ..294,608 |.
300346-AA-3 . .. | EVERLAKE PRIVATE FUND BORROWER, LLC - Se . 09/29/2023 BANK LOANS BABSON CA .12,000,000 | .12,000,000 |
30301*-AA-1 . .|FS CREIT FINANCE MM-1 LLC - Secured Term . BANK LOANS BABSON CA

31575*-AA-8 . .|First Eagle DCF-A Funding LLC - Revolvin .

. BANK LOANS BABSON CA
32013#-AA-2 ......... FIRST EAGLE DIRECT LENDING V-B, LLC - Se ....

09/28/2023 ..... BANK LOANS BABSON CA ...

000000-00-0 ......... Fortis Payment Systems LLC - 2022 Term L .... 07/11/2023 ..... BANK LOANS BABSON CA ...
34962B-AB-6 ......... Fortis Payment Systems LLC - 2022 Delaye .... 08/01/2023 ..... BANK LOANS BABSON CA ...
364571-AC-5 ......... Galway Borrower LLC-1L SR SECD 09/29/2023 ..... BANK LOANS BABSON CA
44961*-AB-1 ......... Implus Footcare LLC/Initial Term Loan O . 09/29/2023 ..... PIK NOTE BUY UP
45321*-AA-5 Implus Footcare LLC/Spenco Incremental 09/29/2023 ..... PIK NOTE BUY UP
46127%-AA-9 . ..| Invesco Private Credit Opportunities Hol . 09/19/2023 BANK LOANS BABSON CA
472354-AA-2 . ..| JEFFERIES DIRECT LENDING FUND |1 SPE LLC . 08/23/2023 BANK LOANS BABSON CA
47236#-AA-1 . ..| JEFFERIES DIRECT LENDING OFFSHORE FD |1 .. 08/23/2023 BANK LOANS BABSON CA
472368-AA-3 . .| JEFFERIES DIRECT LENDING FD Il C SPE LLC . 08/23/2023 BANK LOANS BABSON CA

47237#-AA-0 . .| JEFFERIES DIRECT LENDING OFFSHORE FUND I .

. 08/23/2023 BANK LOANS BABSON CA
50207M-AA-5 ......... LMF 2023-1, LLC - Class A Term Loans

...... 07/12/2023 .....BANK LOANS BABSON CA ...

220,224 |.

. .220,224 |.
....40,000,000 |.

....40,000,000 |...

50541#-AA-5 ......... Laboratories Bidco LLC/Term Loan 9/19 ........coiiiiiiiiiiiiiiiiiiiiiiiiiiiineccsiiiiieeeeiiinees | e [ond 09/29/2023 ..... PIK NOTE BUY UP ....

50641#-AB-3 ......... Laboratories Bidco LLC/Second Amendment .............cccooiiiiiiiiiiiiiiiiiiiceeee | e [ 09/29/2023 ..... PIK NOTE BUY UP ....

50541#-AC-1 ......... LABORATORIES BIDCO LLC — THIRD AMENDMENT ......coviiiiiiieiiiiiiinieiiiiiiieeecciiiieeeessiiiieeees [ eeeeeiiieeees [ond 09/29/2023 ..... PIK NOTE BUY UP ....

50641#-AD-9 ......... LABORATORIES BIDCO LLC = TL eeeeeiieeeeeiiiee e iineee e | eeeeeniiienees [eeeed 09/29/2023 ..... PIK NOTE BUY UP ....

50541#-AE-T ......... LABORATORIES BIDCO LLC — DELAYED DRAW TE ....vviiiieiiiiiieeesiiiiieeeeesiiieeeeessiiineeeessiinns | eeeeeniieeenes [onnd 08/29/2023 ..... PIK NOTE BUY UP

515095-WN-4 ......... Landmark Equity Partners XVII-B, L.P. - ...00/22/2023 ... BANK LOANS BABSON CA

515095-M0-2 ......... Landmark Equity Partners XVII, L.P. - Re .... ...00/22/2023 ... BANK LOANS BABSON CA ...

542886-AC-2 . .| LONG TERM CARE GROUP INC AMENDMENT NO 1 .. 07/20/2023 ....6,716 |. .6,716 |.
60510M-A#-5 . Mission Lane Credit Card Master Trust - 07/11/2023 BANK LOANS BABSON CA ..906,667 |. ..906,667 |.
60510M-A@-7 . Mission Lane Credit Card Master Trust - 07/11/2023 BANK LOANS BABSON CA 4,306,667 |. 4,306,667 |.
60510M-B*-8 ......... Mission Lane Credit Card Master Trust - ........ccoooeieiiiiiiiiiiiiiiiiiiiiiiiiiiiiiiieiiiiiieeees | eeeriniieeeees | 07/11/2023 ..... BANK LOANS BABSON CA ... 453,333 |. 453,333 |...
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62879X-AB-1 ......... NB Select Opportunities ISPV 2022 LLC = ....oeieiieeeiieeeeeie e eeeere e e eeen e e eennneeeeeenn | eevvvnnniinenns Joennid 09/29/2023 ..... BANK LOANS BABSON CA ... .. 2,283,887 |. .. 2,283,887 |... 1.GPL et
62879X-AC-9 ......... NB Select Opportunities ISPV 2022 LLC = ....oviiiiiiiniiiiiiiiiinierciii e eccvninneeeenn | eeeeeennineens fonnid 09/29/2023 ..... BANK LOANS BABSON CA ... 529,314 |. 529,314 |...
62902¢-M1-4 ......... NCL I11-PE-E, LLC = REVOIVET eereeeeieeeiieee e e eeenie e e eeenie e e e eenne e e e eenne e e eeennnneeeennnnn | oevevnnnninnens Jonnnd 09/22/2023 ..... BANK LOANS BABSON CA ... eeeerieeeeeinneeeeeeeeeie e e e eemnne e e eeemnni e s eeeennnaeeeernnnnaeeennnnnnaeee reeennnnaaeeermmnnnseeeennnnnaerees Joemnnnannreemnnnnaneees 3,600,000 [.eeeeeemenneeeeens 3,600,000 |...
654052-MN-3 .......... NICOLA SP WAREHOUSE LENDER 1, LP = SeNio ..ecevvveniiiiiiiiiiiiiiiiiiinierinniinneecrnnineeennnnines | oeeeeennninenes fonaid 09/20/2023 ..... BANK LOANS BABSON CA ... 3,928,165 |. 3,928,165 |...
65658#-AA-2 ......... NORTH HAVEN FALCON BUYER LLC = TERM LOA ...eeeeeieeeeeieiieeeeeeeeee e eeeeeeee e eeeeenneeeeeennnn | cevvvnnnninnnes Joennid 08/21/2023 ..... PIK NOTE BUY WP .... . 2,687 |. . 2,687 |...
65658#-AB-0 ......... NORTH HAVEN FALCON BUYER LLC = DELAYED ....ccevveeniiiiiiiiieeciiiineeeecnnineeeennninesecennnnns | aeeeeennnnnenns fonnid 09/29/2023 ..... PIK NOTE BUY WP .... ... 456 . .. 456 |...
67080B-A*-8 ......... NXT Capital Structured Note I, LLC = Cla wevuuiieeeeeniieieeiiniie e eeeeni e eeeeene e eeeennneeeeeees | cevvvnniiinnens Joennid 09/14/2023 ..... BANK LOANS BABSON CA ...eeeerieeeeeeemnee e e eeemee e e e eemnne e e eeemnnieeeeemnnnnaeseernnnnaeeennnnnnaeee reeennnnaseeeennnnnneeeennnnnaenees Joemnnnnaneeemnnnnnneees 2,570,637 |eeveeeeieeenniens 2,570,637 |...
67100#-AA-2 ......... OC I11 LVS XXVI LP - Secured Loan Faci li .......covvvvivvruniiniiiiiiiiiiiiiiiinnccciinceecninines | eeeevennnieeens fonnd 08/15/2023 ..... BANK LOANS BABSON CA ...iiiiriiiiiiiiiii e e ciiii s s cesii s e s e s s s reni s s s rsnnn s s s s snnanneees [oesrnnnnnnseesnnnnsnnessnnnnnnneees Joniinnnnnnnnnn 4,400,000 [oeuiiiiiinnnnninnnnns 4,400,000 |...
68144#-AB-6 ......... Olympia Acquisition, Inc-2022 2nd AMENAM .....eeueeeeeeirnneieeeereiee e eeeenne e eeeeene e eeennneees | ceeevnnininnees Joennid 08/31/2023 ..... PIK NOTE BUY WP ....
68144#-AD-2 . .|0lympia Acquisition, Inc-2022 Rolled Ter . 08/31/2023 PIK NOTE BUY WP ....
70466@-AA-6 . ..|Polymer Solutions Group Holdings LLC - T . 08/03/2023 BANK LOANS BABSON CA
71571E-AD-1 . ..|PES Holdings LLC-PHIENE PIK-TERM C-EXIT .. 07/07/2023 PIK NOTE BUY WP ....
72305@-AA-7 ......... PINEBRIDGE PRIVATE CREDIT |11 HOLDINGS L ..eeeeeeeeeieeeeniieeeeeeeneeeeeeeneieeeeeeenneeeeeennnns | ovvvvnnnninnens Jeennid 08/11/2023 ..... BANK LOANS BABSON CA
731126-AB-6 ......... Policy Services Company, 1L PIK Toggle T .evuviiriiiiriiiiiiniiiiiciieeiieceieeeieevieenieennnees | cvveenieenens foveees 07/24/2023 ..... PIK NOTE BUY WP ....
731120-AC4 ......... Policy Services Company, 1L PIK Toggle D .....ceeeeermemieiieimniaeeeeeenieeeeeeeneeeeeeennneeeeeens | cevvvnnnninnnns Jonnid 07/24/2023 ..... PIK NOTE BUY WP ....
74276G-AC-0 ......... Process Insights = Term Loan .........ccevuiviiiiiiiiiiiiiiiiiiiinincciiicecceieccvnieeecenninns | eeeeeennineeees fonnndd 07/18/2023 ..... BANK LOANS BABSON CA -
74309#-AB-5 ......... PRG 9/20 Last OUt ...eeeeeeeieeeeeee e e e e e e ee e e e e e e e e e e e e e e e e e eennn e eennnns | aeeerrnniineens Jennnd 08/28/2023 ..... PIK NOTE BUY UP ... 26,197 |.
74354#-AA-1 ......... PROJECT ESSENTIAL BIDCO LLC = TERM LOAN ...vviiiiiiiiiiciiiiieecccviie e eecevnieeecennn | eeeeeennnineens fonnid 08/24/2023 ..... PIK NOTE BUY UP e 1,841
749230-AB-3 ......... RoadOne Intermodalogistics = Term Loan .........cceeeeememuereeimmnneeeeeinnieeeeeeenneeeeeennnneeee | cevvrnnniinnnns Jonnid 09/30/2023 ..... BANK LOANS BABSON CA ... (5,756)|.
749329-1P-0 RCC REAL ESTATE SPE 9 LLC -Series 2023-3 .......cccuuiviriiiimniiiriiiiiiineerinnineeecnnnineeennnns | aeeeeennnnnenns fonnid 09/22/2023 ..... BANK LOANS BABSON CA ... 675,000 |.
756450-AA-9 . ..|Red Cedar Holdings BLP Cl A Ln ........... 09/07/2023 BANK LOANS BABSON CA ..800,100 |.
T84727-WM-6 . ..|SPV FACILITY I LLC - Senior Secured Revo . 09/27/2023 BANK LOANS BABSON CA . 13,450,000 |.
816307-A8-1 . .|SelectQuote Inc./Term Loan 10/19 ....... 08/31/2023 PIK NOTE BUY UP . eeeee e e e et e et e e e e e e e e e e e e e e e e e e e e enna s e e e eennnnneeeeennnnns |reemnnnnaeeeennnnnnseeennnnnaaeeens Joennnaeeeennnnaaeeeennnnans 2,920 |.
82419*-AB-9 . .| Shermco Intermediate Holdings Inc. - 201 . BANK LOANS BABSON CA ..593,774 |.
82419*-AC-7 . ..| Shermco Intermediate Holdings Inc. - 202 . BANK LOANS BABSON CA
87320#-AA-5 ......... TTGA SBIC FEEDER FUND LP 6.00 12/31/2035 ...cevvvnniiiiiiiiiiiiiiiiiiieeecceiineeecvvnieeennnnnies | eeeeeennnneees fonnid 08/17/2023 ..... BANK LOANS BABSON CA ...
901392-AA-1 ......... Twin Brook Capital Funding XIT1 WSPV, LL ...eeeemmeiiiiiiiiiiiee e eeeenneeeeeeneens | eevvvinninnens feennid 09/30/2023 ..... BANK LOANS BABSON CA ...
90140*-AA-0 ......... Twin Brook Capital Funding XIV WSPV, LLC .....cccvvveiiiiiiiiiiiiiiiiiiineccciiineeccvininneecenne | eeeveennineens fonnid 09/30/2023 ..... BANK LOANS BABSON CA ... .
91860*-AA-6 ......... VPC ASSET BACKED OPPORTUNISTIC CREDIT HO ...eeeveeeneeieeenniiaeeeeemniieeeeeereneeeeeennneeeeeennnn | ceeevnnniinnens Joennnd 09/28/2023 ..... BANK LOANS BABSON CA ... ... 20,178,093 |...
000000-00-0 ......... Visual Edge Technology, Inc./Last Out T ......ecoviiiiiiiiiiiiiiiiiiiniiiiiinccciiinecrinines | eeeeeenieeeees fonnid 07/20/2023 ..... LT 0 T S R RO . Y o1c o 1< 70 KOS 5,843,424 |...
000000-00-0 Kings 11 - Delayed Draw Term LOAN ......cceeuueeeeemmmnieeeeemrieeeeeennieeeeeennneeeeeennnneeeeee | oevvvnnnninnnns Jonnid 08/30/2023 ..... BANK LOANS BABSON CA ... ... 54,604 |...
96524K-AD-2 . .. | WHITEHORSE LIQUIDITY PARTNERS V-R LP, 09/25/2023 BANK LOANS BABSON CA 1,359,453 |. 1,359,453 |.
000000-00-0 . ..|BTC Holdings Fund 111 LLC - Bank Loan .. 07/19/2023 DIRECT . .70,000,000 |. .70,000,000 |.
000000-00-0 . ..|BTC Holdings Fund 111 LLC - DDTL Revolve . 07/19/2023 DIRECT .... .17,500,000 |. .17,500,000 |.
000000-00-0 . ..| SBP Holding LP - Delayed Draw Term Loan 09/29/2023 BANK LOANS BABSON CA .. 113,514 |. .. 113,514 |.
000000-00-0 . ..[Trintech Inc - 2023 Term Loan . 07/25/2023 BANK LOANS BABSON CA 1,215,034 |. 1,252,612 |.
000000-00-0 ......... Luxury Line of Credit ..ooeeeeeeeeieieieee e eeee e e eenrs e e ee e eennnnees | crerriniiineens Jennnd 08/11/2023 ..... BANK LOANS BABSON CA ... eeeerieeeeeeienieeeeeemeie e e e e emnne e e e eemnni e s eeemnnnnaseeernnnnaeeennnnnnaeee reeennnnaseeeemmnnnseeeennnnnaenees Joemnnaanreemnnnnannees 2,500,000 [.eeeeeemnnnaeeeeens 2,500,000 |...
000000-00-0 ......... Conrex ML Portfolio 2019-01 = Term Loan .........cceueviiiiiimniiiiiiiiiiiinnieiiniineeeriniinneennnnns | ceeeeenninneees fonnid 09/27/2023 ..... BANK LOANS BABSON CA ... ...(44,500,000) [. ...(44,500,000) ...
000000-00-0 ......... Conrex ML SMA 2019-01 = Term Loan A2 ....cceeveunieeeemniieeeeeennieeeeeennneeeeeeenn e eeeennnneeees | eevvvnnnninnees Jonnnd 09/27/2023 ..... BANK LOANS BABSON CA ... ...(80,000,000) |. ...(80,000,000)|...
000000-00-0 ......... Conrex ML SMA 2019-01 - Term Loan 08 .........euvviiiiirruniiiiiiiiiniieiiiiineeccriineeecennineeees | eeeeeenniinenes fonnnd 09/27/2023 ..... BANK LOANS BABSON CA ... ... (39,959,924) . .. (39,959,924) ...
000000-00-0 ......... HemaSource Inc. - 2023 Senior Term LOaN ........cceeveuiiieermmnnneeeemniieeeeeeneneeeeeennneeeeeeene | cevvvnnniinnnes Joennid 08/31/2023 ..... BANK LOANS BABSON CA ...
000000-00-0 ......... BSI3 Hold Teal Inc. - First Lien Term Lo ..cceuevviiiiiiiiiiiiiiiiiiniiiiiiinncccinincecviniinees | eeeeeennineens fonnid 08/22/2023 ..... BANK LOANS BABSON CA ...
000000-00-0 ......... Warner Pacific Insurance Services - Seni . ...08/01/2023 ..... BANK LOANS BABSON CA ...
000000-00-0 ......... Warner Pacific Insurance Services - Fund .... ...08/01/2023 ..... BANK LOANS BABSON CA ... 228,981 |.
000000-00-0 . ..|RMA Companies - 2023 Incremental Term Lo . 09/26/2023 BANK LOANS BABSON CA .. 386,425 |.
000000-00-0 . ..|ZB Holdco LLC - 2023 Incremental Term Lo . 08/31/2023 BANK LOANS BABSON CA ..406,481 |.
000000-00-0 . ..|Rock Labor LLC - Term Loan .. 09/14/2023 BANK LOANS BABSON CA .. 254,341 |.
000000-00-0 ......... NAW Buyer LLC = Term LOAN .....ceeeeuiiiiiueesniiiiiinssiiriirssnsrssresssssrrsrsssnssessrssssssnssrness | aeeeeensnnnenes |ousnsd 09/13/2023 ..... BANK LOANS BABSON CA ... 835,575 |.
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000000-00-0 ......... Seattle Soccer LLC = 2023 Multi Dram Ter ......cceeeeieieeemmmeiieeeemmniieeeeemnneeeeeennneeeeeenns | cevvvrnniinnens Jonnid 09/25/2023 ..... BANK LOANS BABSON CA ... .... 17,055,657 |. L. 17,242,567 ...
G8656@-AA-9 ......... TPG TIGER HOLDCO, LLC, - Class A Term Lo ....covvevveenniiiiiiiiiiieiciiiinnecccininneeccnninneeees | eeeeeenniineens fonnid 09/26/2023 ..... BANK LOANS BABSON CA ... 1,863,935 |.
(8656@-AB-7 ......... TPG TIGER HOLDCO, LLC, - Class B Term Lo .... [T 09/26/2023 ..... BANK LOANS BABSON CA ... 621,312 |.
000000-00-0 .........|Lernen Bidco Limited - 2023 EUR Extended . B.. 07/21/2023 BANK LOANS BABSON CA 1,101,276 |.
000000-00-0 ......... Acclime Holdings HK Limited-2023 Accordi .... | ISR IR 07/28/2023 ..... BANK LOANS BABSON CA ... eeeereeeeeeemnnieeeeeeeeie e e e eemnne e e eeemnni e s eeeennnnaeseernnnnaeeennnnnnaeee reeennnnaaeeeemmnnnseeeennnnnaenees Joemnnnnaneeemnnnnnneees 1,973,000 |. . .
G4701#-AA-1 ......... IFM USIDF (INTERVEDIATE) B, L.P. - Secur . | I RN 08/25/2023 ..... BANK LOANS BABSON CA ... 7,299,167 |. 7,299,167 |...
(6684@-AA-9 . ..|OHA Credit Solutions Master Fund | SPV, .. C.. 09/25/2023 BANK LOANS BABSON CA 3,800,000 |. 3,800,000 |.
G77413-AA-6 ......... STEPSTONE GROUP EUROPE ALTERNATIVE INVES .... | O MR 08/28/2023 ..... BANK LOANS BABSON CA ... iiiiuuunniiiiiusnnsiiiinsunsissiusssnsssrssanssssssssssnsssssssssnsssssrnssnnsens [oosresssnsessennsnnssrssrnnnnsenses |oeressnssssrennnnnnaes 5,850,000 fo.oiiiiiiinnniiinins 5,850,000 |...
1909999999. Subtotal - Bonds - Unaffiliated Bank Loans 224,734,062 205,329,297
2509999997. Total - Bonds - Part 3 3,391,854,076 3,495,369, 597 8,611,696 XXX
2509999998. Total - Bonds - Part 5 XXX XXX XXX XXX
2509999999. Total - Bonds 3,391,854,076 3,495,369, 597 8,611,696 XXX
23281#-12-4 .........|Cyprium Parallel Investors V LP - Perpet .... 08/18/2023 ..... DIRECT (13,437.910)|.... e (1,343,791) .
30767E-40-6 .........[Farm Credit Bank of Texas ...........cccccu.ns 08/02/2023 .....| ieeeernnnns ..21,797,234.750 |.... .. 21,797,235 .
4019999999. Subtotal - Preferred Stocks - Industrial and Miscellaneous (Unaffiliated 20,453,444
03769-20-5 ......... Apollo Global Management-APOLLO GLOBAL M ........coviiiiivnniiiiiiiiiiiiiiiiiinnnvciininnevveniines | eevnieneeeeennn fonnid 08/16/2023 ..... L R 800,000.000 |...ccvvvuniriinnnnnns 20,000,000
04651L-30-5 ......... AT&T Mobility 11 LLC Preferred EQUItY ....ooeeeeeeeieieeiiieiee e eeeeneeeeeeeenee e eeeennees | cvvvineneennnn Joennid 07/11/2023 DIRECT .... 23,269.000 |.... ... 23,269,000 |.
000000-00-0 . ..|Luxury Mortgage Corp Series | Preferred 07/25/2023 DIRECT . 3,000,000.000 |. .. 3,000,000 |.
015857-70-9 . ..| Algonquin Power & Utilit-ALGONQUIN POWER . A.. . .08/28/2023 CANTOR . ...600,000.000 |. . 15,026,950 |.
4029999999. Subtotal - Preferred Stocks - Industrial and Miscellaneous (Unaffiliated) Redeemable Preferred 61,295,950
4509999997. Total - Preferred Stocks - Part 3 81,749,394
4509999998. Total - Preferred Stocks - Part 5 XXX
4509999999. Total - Preferred Stocks 81,749,394
013091-10-3 ......... Albertsons Cos Inc-COMMON STOCK ..........vviiiiimeniiiiiiiiiiiniiiciiiie e eeeceniineeeeennnes | cennieneeeeennn fonnid 08/08/2023 ..... IN-KIND TRANSFER ....eiiiieiiie ettt s e e e e s s ranan e e ees [oeseessnnnnaneeennnns 786,786.000
02215L-20-9 Kinetik Holdings Inc-COMMON STOCK 08/24/2023 ..... BLOOMBERG TRADEBOOK .. 615.000 |....
12008R-10-7 . ..|BUILDERS FIRSTSOURCE INC-COMMON STOCK 07/25/2023 BLOOMBERG TRADEBOOK ..800.000 |.
142339-10-0 . .| CARLISLE COS INC-COMMON STOCK . 07/25/2023 BLOOMBERG TRADEBOOK ..570.000 |.
16411R-20-8 . ..| CHENIERE ENERGY INC-COMMON STOCK 08/10/2023 BLOOMBERG TRADEBOOK .12,792.000 |.
166764-10-0 . ..| CHEVRON CORP-COMMON STOCK ... 07/24/2023 BLOOMBERG TRADEBOOK ..2,000.000 |.
237266-10-1 . ..| DARLING INGREDIENTS INC COMMON STK ... 07/25/2023 BLOOMBERG TRADEBOOK ..1,700.000 |.
20273V-10-0 ......... ENERGY TRANSFER EQUITY L P LTD PARTNERSH . 09/27/2023 ..... VARIOUS ...141,018.000 |....
30231G-10-2 ......... Exxon Mobi | Corp-COMMON STOCK 07/24/2023 ..... BLOOMBERG TRADEBOOK ......cevvuuniiiiiniiiiiiiiiie e e eieii s e s risii e s eesais s s s nsana s e s snnnnsees [oeesernnnnneesennnnnns 3,100.000 |....
369604-30-1 ......... General Electric Co-COMMON STOCK ... 07/26/2023 ..... BLOOMBERG TRADEBOOK ......eeveueeeeennnneeeeemnnueeeeemnnnaeseeemnnnaeeeemnnnnaeeemnnnnseeeennnnnanees  [oeeeemmnnnaeeeeennnnnns 1,600.000 |....
37946R-10-9 ......... Global Partners LP/MA-COMMON STOCK LTD P . 09/29/2023 ..... BLOOMBERG TRADEBOOK ..
49456B-10-1 ......... Kinder Morgan Inc/DE-KINDER MORGAN INC .... 09/27/2023 .....
553530-10-6 ......... MSC Industrial Direct Co-COMMON STOCK 07/25/2023 ..... .
559080-10-6 ......... MAGELLAN MIDSTREAM PARTNERS LP COMMON UN ... ...00/18/2023 ..... ....21,000.000 |....
6291311-10-7 ......... NGL ENERGY PARTNERS LP-COMMON STOCK LTD .. ...09/29/2028 ..... VARIOUS ... ....19,365.000 |....
67058H-10-2 . ..|NUSTAR ENERGY LP-COMMON STOCK LTD PART . 08/24/2023 VARIOUS .28,789.000 |.
682680-10-3 . ..| ONEOK INC COMMON STK ... 09/25/2023 MERGER ... .79,104.130 |.
719405-10-2 . ..| PHOTRONICS INC-COMMON STOCK . 07/25/2023 BLOOMBERG TRADEBOOK .. 4,500.000 |.
876126-10-1 ......... TARGA RES CORP COMMON STK 09/28/2023 ..... BLOOMBERG TRADEBOOK .. ....16,373.000 |....
958669-10-3 ......... Western Midstream Partne-COMMON STOCK .. 09/11/2023 ..... RILY ... ....16,250.000 |.... 424,463 |.
969457-10-0 ......... WILLIAMS COS INC COMMON STK I I 09/28/2023 ..... RILY .... ....70,000.000 |.... .. 2,409,466 |.
5019999999. Subtotal - Common Stocks - Industrial and Miscellaneous (Unaffiliated) Publicly Traded 32,160,552
5989999997. Total - Common Stocks - Part 3 32,160,552
5989999998. Total - Common Stocks - Part 5 XXX
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..36179X-NF-9 |Ginnie Mae 11 Pool-POOL #MAB490 ........cccceees [orennn . 09/01/2023 . | PAYDOUN ... 425,867 426,466 |.... . 12/01/2052 . [1.A ........
..36179X-Q-9 | Ginnie Mae 11 Pool-POOL #MAB569 ................ [.oeeeen . 09/01/2023 . | PAYDOUN ... 333,278 335,673 |.... . 01/01/2083 . [1.A ........
..36179Y-AS-3 |Ginnie Mae 11 Pool-POOL #MAQO17 ... [ oeiins . 09/01/2023 . | PAYDOUN ... ...62,352 ...61,753 |.... . .. . 07/01/2053 . [1.A ........
..36179Y-DK-7 |Ginnie Mae 11 Pool-POOL #MA9106 ................ [....... . 09/01/2023 . | PAYDOUN ... I ...93,7%5 |... ...92,912 |.... ..93,7%5 |.. 0 e ...430 |. 08/01/2053 . [1.A ........
..91282C-GB-1 |United States Treasury N-UNSECURED ............ [....... . 08/21/2023 . |HSBC SECURITIES INC ... |oeeeeeeiiiiiieieenns |oees 30,188,496 |....... 40,500,000 |....... LT 2V IR /A PO | R FOPPPRPPPRPPY | B I 31 1 (1 I R o ) RO 1 1) 1 I A | B N 39,024,987 |....ooeeeeennnl0 e (736,490) ...226,024 | 12/31/2029 . [1.A ........
..91282C-HC-8 |United States Treasury N-UNSECURED ............ [....... . 07/27/2023 . |BNP PARIBAS ...oooovviviies e | 40,640,891 |....... 42,200,000 |[....... 40,833,445 |..ooeeeiieeeeen 0 0 7133 [l 0 el 7183 [0 40,840,578 |.....ovvvvnnnnn0 e (199,687) ...263,287 |. 06/15/2033 . [1.A ........
..91282C-HH-7 |United States Treasury N-UNSECURED ............ [....... . 07/18/2023 . |VARIOUS ...oovvvviiiiiiiiins oo | 51,763,766 |....... 52,300,000 |....... 51,024,094 |..ooooeiiiiiiininn 0 o0 4,382 |0 i 4,342 [0 51,028,436 |...............0 |...... (164,671) |...... (164,671) ...169,576 |. 06/15/2026 . [1.A ........
..91282C-HJ-3 |United States Treasury N-UNSECURED ............ [....... . 08/04/2023 . | VARIOUS ... ....186,933,677 |..... 191,130,000 |..... 189,666,004 |..............eeen 0 |0 8,690 [onniniiinnnnnnn 0 8,690 |0 s 189,674,694 |.. ... (2,741,017) [... (2,741,017) .. 617,847 |. 06/30/2030 . [1.A ........
..91282C-HK-0 |United States Treasury N-UNSECURED ............ [....... . 08/04/2023 . | VARIOUS ......oevvvvvennnnns ..195,791,627 |..... 197,210,000 |..... 197,288,606 |.......oooeeeeeenn 0 e 0 e (2,298) [ 0 foenn(2,208) |0 s 197,286,314 |.. .. (1,494,687) |... (1,494,687) 559,661 . 06/30/2028 . |1.A ........
..91282C-HL-8 |United States Treasury N-UNSECURED . 07/12/2023 . |CITIGROUP GLOBAL MAR . 9,079,027 ..9,100,000 ..9,076,8% |. ....9,077,122 e 1,905 |l 1,905 .14,868 |. 06/30/2025 . [1.A .
..91282C-H-6 |United States Treasury N-UNSECURED . 08/21/2023 . | VARIOUS ..337,639,102 |..... 337,900,000 339,754,340 [..eevvvneniinnnn 0 ol 0 | (37,682) | 0 [ (37,682) [onneiiiiinnnnnn 0 [ 339,716,658 .. (2,077,556) |.... (2,077,556) |.. 1,024,814 |. 07/15/2026 . |1.A .
..91282C-H0-7 |United States Treasury N-UNSECURED . 09/08/2023 . | VARIOUS .. 253,959,009 |..... 256,020,000 254,884,451 | 0 |0 6,529 [0 6,529 0 ) 254,890,981 ......(931,071) |...... (931,071) 631,985 [. 07/31/2028 . |1.A .
..91282C-HR-5 |United States Treasury N-UNSECURED ............ [....... . 09/14/2023 . | VARIOUS ... ....203,351,589 |..... 206,610,000 |...... 204,894,275 ..o 0 el 0 e 11,514 [0 [ 11514 0 204,905,790 |.. .. (1,554,201) |... ...644,093 |. 07/31/2030 . [1.A ........
..91282C-HU-8 |United States Treasury N-UNSECURED ............ [....... . 09/08/2023 . |VARIOUS ..ovvvvvvvvveiiiiens Joveeeeeeeeeeeeeeeees o 70,057,610 |....... 70,530,000 |....... 70,003,780 ..o O e 0 v 7,785 Lo 0 [ 7,756 0 70,011,535 |.....vvvvvennnn0 |........ 46,075 |........ 46,075 |.......... 180,101 [. 08/15/2026 . [1.A ........
0109999999. Subtotal - Bonds - U.S. Governments 1,389,320,946 1,404,415,252 1,399, 163,671 1,399, 172,347 4,356,329 XXX XXX
..93974C-8F-0 |Stale of Washington-GENERAL OBLIGATION U .... | ....... | 08/08/2023 .|CALL 100 i Jeveeeieiiiiiiiiiiees e, 4,645,000 |........ 4,645,000 |........ 4,575,325 |........ 4,617,996 [...ccvvnnnenn. 0 fenn (11,285) J.vveeeeeennn0 ) (11,235) oo 0 fooeeennn 4,606,762 |..............0 |.........38,239 |.........38,239 |........... 204,896 |. 07/01/2027 . |1.B FE ....
0509999999. Subtotal - Bonds - U.S. States, Territories and Po ions 4,645,000 4,645,000 4,575,325 4,617,996 0 (11,235) (11,235) 0 4,606,762 204,896 XXX XXX
..084154-TY-9 |Berkeley Unified School -GENERAL OBLIGAT .... . 08/01/2023 . |MATURITY L.ovvvviiiiiiiinnn Joereeeeeeeieeeeeenes | 2,520,000 |........ 2,520,000 |........ 2,542,453 |.... ... (1,301) ] . (1,391) [... 0 e 2,520,000 |.. 131,040 |. 08/01/2023 . (1.B FE .
.. 129775-EL-2 |City of Calhoun GA-GENERAL OBLIGATION UN .. 09/01/2023 . [MATURITY . . 1,315,000 ..1,315,000 ..1,315,000 |. K 0| .1,315,000 .62,081 |. 09/01/2023 . [1.B FE .
..134141-ZE-3 | Campbell Union School Di-GENERAL OBLIGAT .. 08/01/2023 . [CALL 100 . ..605,000 . 605,000 |. 0| . 08/01/2027 . [1.C FE ....
..655867-SC-4 |City of Norfolk VA-GENERAL OBLIGATION WN .... [....... . 08/01/2023 . | CALL 100 .... ...... 3,075,000 .3,075,000 |.... .0 . 08/01/2026 . (1.B FE ....
..655867-8D-2 |City of Norfolk VA-GENERAL OBLIGATION UN .... |....... . 08/01/2023 . | CALL 100 ...evvniiiiiiiies oo e 1,750,000 ........ 1,750,000 |.... ...0 .. . 08/01/2027 . (1.B FE ....
..655867-SE-0 |City of Norfolk VA-GENERAL OBLIGATION WN .... [....... . 08/01/2023 . | CALL 100 ...evvvniniiiiies v | 2,865,000 |........ 2,865,000 |........ 2,865,000 |........2,865,000 |.... 0 e 2,865,000 |.. . 08/01/2030 . (1.B FE ....
..718814-2Z-2 | PHOENIX AZ-BUILD AMERICA GENERAL OBLIGAT .... [....... . 07/01/2023 . | CALL 100 ..eeevnniniiiies oo e 1,500,000 |........ 1,500,000 |........ 1,780,830 |........ 1,675,955 |.... 0 e 1,683,576 |.. . 07/01/2034 . (1.B FE ....
..801495-D2-5 |Santa Clara Unified Scho-GENERAL OBLIGAT .... |....... . 07/01/2023 . |MATURITY eovvvviiiiiiiinnn oo | 3,050,000 |........ 3,050,000 |........ 3,050,000 |........3,050,000 |.....oooeeeeenn0 Joovrviiiiiinnnn 0 o0 v 0 [0 s 3,050,000 |.. K . 07/01/2023 . [1.A FE ....
..810453-6C-9 |City of Scottsdale AZ-GENERAL OBLIGATION .... |....... . 07/01/2023 . | CALL 100 ...ooeeeiieiienes Jovveeeeiieeeieeeeens e, 7,110,000 |........ 7,110,000 |........ 5,736,064 |........ 6,288,818 |.............0 |...... 24,117 |......ooeeenn O fovvnnn 24,117 [ 0 [ 6,312,935 |...evvvvnnnnnns 0 f...... 797,085 |....... 797,085 |........... 213,300 [. 07/01/2031 . |[1.A FE ....
0709999999. Subtotal - Bonds - U.S. Political Subdivisions of States, Territories and Po ions 23,790,000 23,790,000 22,719,347 23,146, 164 0 23,176,511 0 613,489 613,489 1,001,967 XXX XXX
..041083-VB-9 | Arkansas Development Fin-REVENUE BONDS ....... [....... . 09/01/2023 . | CALL 100 .... ... 51,213 ...51,213 |, 0 ..1,162 |. 07/01/2043 . [1.B FE ....
..196479-V4-8 |Colorado Housing and Fin-REVENUE BONDS ....... [....... . 08/01/2023 . | CALL 100 .... ... 76,179 L TT,492 .. 0 ..2,285 |. 11/01/2048 . (1.
..196480-EX-1 |Colorado Housing and Fin-REVENUE BONDS ....... |....... . 08/01/2023 . | CALL 100 .... ... 40,217 ...40,217 |.... 0 . 01/01/2050 . (1.
..25477P-NF-8 |District of Columbia Hou-REVENUE BONDS ....... [....... . 08/15/2023 . | CALL 100 .... .. 28,593 ...28,593 |.... 0 . 06/15/2045 . (1.
..206122-UT-9 |Escambia County Housing -REVENUE BONDS ....... [....... . 08/01/2023 . | CALL 100 . 21,732 21,732 |.... .0 ] 0 . 11/01/2038 . (1.
..312931-A6-5 |Freddie Mac Gold Pool-FG A84529 .. 09/01/2023 . | PAYDOUN ... 25 .25 .228 |. 227 | ..(2)) 0| ....225 . 02/01/2039 . (1.
..3132D0-AG-1 |Freddie Mac Pool-FR SD2707 09/01/2023 . | PAYDOUN ..698,784 ..698,784 ..687,538 |. K 11,246 |. 0| .698,784 . 04/01/2053 . (1.
..313200-B9-6 |Freddie Mac Pool-FR SD2764 ... 09/01/2023 . | PAYDOUN .. 369,520 ..369,520 ..363,169 |. L0 ..6,351 0| .369,520 . 04/01/2053 . (1.
..313398-P7-8 |Freddie Mac REMICS-FHR 2334 D . . |- 09/01/2023 . | PAYDOWN ..1,503 . 1,503 .1,672 | .1,516 | L (13) ) 0| .1,503 . 07/01/2031 . (1.
..3133JL-UE-7 |Freddie Mac Pool-FREDDIE MAC POOL-FR QU7 . |- 09/01/2023 . | PAYDOUN .. 199,510 ..199,510 . 201,068 |. . 200,888 |. (1,379) | 0| .199,510 . 03/01/2051 . [1.A .
..3133KP-02-7 |Freddie Mac Pool-FR RA7673 ............cvvvvvvnnn [eenenn . 09/01/2023 . | PAYDOUN ... .. 302,774 302,774 207,049 |[...........207,064 [.....ccccee0 fooeennns 5,709 |. 0 .302,774 .. . 07/01/2052 . [1.A ........
..3133KQ-VY-9 |Freddie Mac Pool-FR RAB731 ..........evvvvevvnnnn [ereeenn . 09/01/2023 . | PAYDOUN ... .. 458,243 458,243 449,484 |.oooviiiiiiin 0 el 0 [, 8,759 |. 0 .458,243 |.. . 04/01/2053 . [1.A ........
..3133KR-BN-3 |Freddie Mac Pool-FR RA9045 ..................ee. [ . 09/01/2023 . | PAYDOUN ... .. 659,838 659,838 649,529 |.... ... 10,310 | 0 .659,838 |.. . 05/01/2083 . [1.A ........
..3133KR-MX-9 |Freddie Mac Pool-FR RA9374 .............cceeeees [ oeennn . 09/01/2023 . | PAYDOUN ... .. 136,044 136,044 133,260 [oooeeeeiiiieeeennn 0 o0 s 2,785 | 0 .136,044 |.. . 07/01/2053 . [1.A ........
.. 3133N3-U9-3 |Freddie Mac Pool-FREDDIE MAC POOL-FR RE6 .... |....... . 09/01/2023 . | PAYDOUN ... .. 102,615 102,615 104,324 |.... ... (1,516) | 0 102,615 |.. . 11/01/2049 . [1.A ........
..3133N3-VG-6 |Freddie Mac Pool-FREDDIE MAC POOL-FR RE6 .... |....... . 09/01/2023 . | PAYDOUN ... ... 70,375 ...70,375 71,398 | ... (1,000) | 0 ..70,375 |.. . 09/01/2049 . [1.A ........
..3133N3-X3-3 |Freddie Mac Pool-FREDDIE MAC POOL-FR RE6 .... 09/01/2023 . | PAYDOUN .. 563,291 ..563,291 ..576,845 |. ..576,7% |. .. (13,506) |. 0| .563,291 . 05/01/2061 . [1.A .
..3133T3-BU-1 |Freddie Mac REMICS-FHR 1644 K .. 09/01/2023 . | PAYDOUN 515 |. 0| 471 . 12/01/2023 . [1.A .
..31337B-4G-2 |Freddie Mac REMICS-FHR 1991 PG ... . 09/01/2023 . | PAYDOUN ... .0 . .2,530 |.. . 09/01/2027 . [1.A ........
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..3133TC-HE-1 |Freddie Mac REMICS-FHR 2018 PG .............coe. [oennnn . 09/01/2023 . | PAYDOUN ... ... 1,756 L1776 . (2N .0 . 0 .1,756 .. . 01/01/2028 .
..3133TD-3A-2 |Freddie Mac REMICS-FHR 2037 HB ...........ccoeet [oennnn . 09/01/2023 . | PAYDOUN ... .... 2,302 ... 2,354 ... . (1)) .0 . 0 .2,302 |.. . 03/01/2028 .
..3133TH-88-1 |Freddie Mac REMICS-FHR 2118 PE ... [ oo . 09/01/2023 . | PAYDOUN ... ....5,000 |.... ... (61)] .0 . 0 .4,938 |.. . 01/01/2029 .
..3133T8-F2-4 |Freddie Mac REMICS-FHR 2303 CK ........cccoovies [oreenn . 09/01/2023 . | PAYDOUN ... ....3,038 |.... . (31 .0 . 0 .3,007 |.. . 04/01/2031 .
..3133TU-S7-4 |Freddie Mac REMICS-FHR 2357 QH .........ceevvuee [oreenn . 09/01/2023 . | PAYDOUN ... .0 . 0 . 09/01/2031 .
.. 31359D-H5-5 |Fannie Mae REMICS-FNR 1993-155 PJ .......ccccee [.eennn . 09/01/2023 . | VARIOUS ... .0 . 0 . 09/01/2023 .
..31350H-NIi-0 |Fannie Mae REMICS-FNR 1994-63 PK ............... [ ...t . 09/01/2023 . | PAYDOUN ... .0 . 0 . 04/01/2024 .
.. 31359H-QP-2 |Fannie Mae REMICS-FNR 1994-76 KA ..........cccoes [oeeenns . 09/01/2023 . | PAYDOUN ... .0 . 0 . 04/01/2024 .
..31350N-2li-0 |Fannie Mae REMICS-FNR 1997-19 PG ...........oe [oerennn . 09/01/2023 . | PAYDOUN ... .0 . 0 . 04/01/2027 .
..31359V-GF-4 |Fannie Mae REMICS-FNR 1999-1 PJ 09/01/2023 . | PAYDOUN 0 0| . 02/01/2029 .
..31371K-LU-3 |Fannie Mae Pool-POOL #254239 09/01/2023 . | PAYDOUN 0 0| . 03/01/2032 .
..31388T-0Z-9 |Fannie Mae Pool-POOL #614372 ... 09/01/2023 . | PAYDOUN 0 0| . 01/01/2032 .
..313021-JK-5 |Fannie Mae REMICS-FNR 2001-57 PD . [ IR . 09/01/2023 . | PAYDOUN ... .0 . 0 . 10/01/2031 .
..31392B-SC-1 |Fannie Mae REMICS-FNR 2002-6 L ..........ccoeee [oennnn . 09/01/2023 . | PAYDOUN ... .0 . 0 . 02/01/2032 .
..31302C-EM-2 |Fannie Mae REMIC Trust 2-FNW 2002-W2 AF5 .... |....... . 09/01/2023 . | PAYDOUN ... .0 . 0 . 06/01/2032 .
..31392E-PC-8 |Fannie Mae REMICS-FNR 2002-58 PG ............... [..oeees . 09/01/2023 . | PAYDOUN ... .0 . 0 . 09/01/2032 .
..31302K-5C-6 |Freddie Mac REMICS-FHR 2455 GK .........cccoeees [errenn . 09/01/2023 . | PAYDOUN ... .0 . 0 . 05/01/2082 .
.. 313920-5R-9 |Freddie Mac REMICS-FHR 2448 TX .........oceeeees [oennn . 09/01/2023 . | PAYDOUN ... .0 . 0 . 05/01/2032 .
..3140HN-LY-6 |Fannie Mae Pool-POOL #BK8442 ............eeeuuunn [errenn . 09/01/2023 . | PAYDOUN ... .0 . 0 . 01/01/2051 .
..3140JS-EP-0 |Fannie Mae Pool-POOL #BNO141 ........ccccoviinn [oreenn . 09/01/2023 . | PAYDOUN ... .0 . 0 . 04/01/2061 .
..3140JX-EE-4 |Fannie Mae Pool-POOL #B02832 09/01/2023 . | PAYDOUN 0 0| . 09/01/2049 .
..3140K0-EL-8 |Fannie Mae Pool-POOL #B04638 09/01/2023 . | PAYDOUN K 0 0| . 11/01/2049 .
..3140K2-LK-8 |Fannie Mae Pool-POOL #B06629 09/01/2023 . | PAYDOUN ..1,375,061 1,374,440 |. 0 0| . 1,368,433 . 04/01/2051 .
..3140K2-PV-0 |Fannie Mae Pool-POOL #B06735 . |- 09/01/2023 . | PAYDOWN . 618,381 |. ..618,223 |. 0 0| .616,984 . 05/01/2061 .
..31400B-N5-3 |Fannie Mae Pool-POOL #CA4011 . |- 09/01/2023 . | PAYDOUN 10,427 |. 10,416 |. 0 0| 10,265 . 08/01/2049 .
..3140QC-DT-0 |Fannie Mae Pool-POOL #CA4613 .........ccccoviinn [ereenn . 09/01/2023 . | PAYDOUN ... ...91,361 ...91,229 |.... .0 . 0 . 11/01/2049 .
..31400C-PN-0 |Fannie Mae Pool-POOL #CA4928 ...........ccevveunn [errenn . 09/01/2023 . | PAYDOUN ... ...49,118 |.... .0 . 0 . 01/01/2050 .
..31400H-NJ-0 |Fannie Mae Pool-POOL #CA9392 .............cccccee [oeenns . 09/01/2023 . | PAYDOUN ... 1,102,786 |.... .0 . 0 . 03/01/2061 .
..31400M-4N-1 |Fannie Mae Pool-POOL #CB2628 .............eevuunn [erreenn . 09/01/2023 . | PAYDOUN ... .0 . 0 . 01/01/2052 .
..3140QR-EJ-8 |Fannie Mae Pool-POOL #0B5636 ..........cccevvvrns [ereenn . 09/01/2023 . | PAYDOUN ... .0 . 0 . 01/01/2053 .
..314008-0C-8 |Fannie Mae Pool-POOL #CB6750 ........cccceeeeeces [ereenn . 09/01/2023 . | PAYDOUN ... .0 . 0 . 07/01/2053 .
..3140QS-TZ-4 |Fannie Mae Pool-POOL #CB6867 09/01/2023 . | PAYDOUN 0 0| . 08/01/2053 .
..3140XL-1i6-1 |Fannie Mae Pool-POOL #FS5168 09/01/2023 . | PAYDOUN 0 0| 187,491 . 06/01/2053 .
..31416K-WP-9 |Fannie Mae Pool-POOL #AA2453 09/01/2023 . | PAYDOUN 0 0| 1,224 . 02/01/2039 .
..31418D-JW-3 |Fannie Mae Pool-POOL #MA3876 09/01/2023 . | PAYDOUN 0 0| . 12/01/2049 .
..31418D-YS-5 |Fannie Mae Pool-POOL #MA4320 ... 09/01/2023 . | PAYDOUN 0 0| . 04/01/2061 .
..34074M-ND-9 |Florida Housing Finance -REVENUE BONDS ....... [....... . 08/01/2023 . | CALL 100 . .0 . 0 . 07/01/2037 .
..34074M-PF-2 |Florida Housing Finance -REVENUE BONDS ....... [....... . 08/01/2023 . | CALL 100 .... .0 . 0 . 01/01/2043 .
..358266-CA-0 | County of Fresno CA-REVENUE BONDS ............. [....... . 08/15/2023 . |MATURITY ... .0 . 0 . 08/15/2023 .
..451290-KB-5 | Idaho Housing & Finance -REVENUE BONDS ....... [....... . 07/15/2023 . | CALL 100 .... .0 . 0 . 07/15/2028 .
..45201L-VM-4 | I1linois Housing Develop-REVENUE BONDS ....... [....... . 07/01/2023 . | MATURITY ... .0 . 0 . .. . 07/01/2023 .
..45201Y-YL-5 | ILLINOIS ST HSG DEV AUTH REV PROG SER B ..... |....... . 08/01/2023 . | CALL 100 .... .0 . 0 ..46,983 |.. . 06/01/2043 .
..45203L-CT-8 | Illinois Housing Develop-REVENUE BONDS ....... . |- 08/28/2023 . [CALL 100 .... .0 . 0 ..35,078 |.. . 09/01/2034 .
..454624-U5-4 | Indiana Bond Bank-REVENUE BONDS ................ . |- 07/15/2023 . [CALL 100 . , K .0 . 0 .205,000 |.. . 01/15/2024 . (1.
..52518R-BE-5 |Lehman Structured Securi-LSSC 2002-GE1 A 09/01/2023 . [ PAYDOUN ... ... 347 ....347 P < I 53 | . 228 0 .. 204 0| ....347 0 I . 07/01/2024 . [6. * .......
..567830-BU-7 | County of Marin CA-REVENUE BONDS . . 08/01/2023 . | CALL 100 .... .. 980,000 .... 980,000 |........ 1,035,929 |...........997,291 ... (2,578) . .0 f....... (2,578)]... .0 . .994,713 |. . (14,713) |....... (14,713) . 08/01/2026 . [1.A FE .
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..57419R-D6-9 |Maryland Community Devel-REVENUE BONDS ....... |....... . 08/28/2023 . | CALL 100 .... 335,000 346,89 |...........337,385 |[.... .336,822 |.. . 09/01/2047 . (1.B FE ....
..57419R-PL-3 |Maryland Community Devel-REVENUE BONDS ....... |....... . 08/28/2023 . | CALL 100 .... .... 115,000 .. 115,000 |.......... 115,000 |.... 115,000 |.. . 09/01/2040 . (1.B FE ....
..57604P-5P-5 |Massachusetts Clean Wate-REVENUE BONDS ....... |[....... . 08/01/2023 . | VARIOUS ... ..445,000 ..505,029 |.... . 08/01/2040 . [1.A FE ....
..59334H-FU-4 | Miami-Dade County Housin-REVENUE BONDS ....... |....... . 08/01/2023 . | CALL 100 . ...46,750 ...46,750 |.... . 11/01/2038 . [1.A FE ....
..604160-FI-9 | Minnesota Housing Financ-REVENUE BONDS ....... [....... . 08/01/2023 . | CALL 100 .... . 09/01/2041 . (1.A FE ....
..604160-GK-4 | Minnesota Housing Financ-REVENUE BONDS ....... [....... . 08/01/2023 . | CALL 100 .... . 08/01/2046 . [1.A FE ....
..604160-GM-0 |Minnesota Housing Financ-REVENUE BONDS ....... [....... . 08/01/2023 . | CALL 100 .... . 10/01/2046 . [1.A FE ....
..60416Q-HA-5 |Minnesota Housing Financ-REVENUE BONDS ....... [....... . 08/01/2023 . | CALL 100 .... . 03/01/2048 . [1.A FE ....
..604160-HE-7 |Minnesota Housing Financ-REVENUE BONDS ....... [....... . 08/01/2023 . | CALL 100 .... . 09/01/2048 . [1.A FE ....
..60416Q-HG-2 | Minnesota Housing Financ-REVENUE BONDS 08/01/2023 . [CALL 100 . . 11/01/2048 . [1.A FE ....
..604160-HJ-6 |Minnesota Housing Financ-REVENUE BONDS 08/01/2023 . [CALL 100 . . 01/01/2049 . (1.A FE ....
..604160-H.-1 |Minnesota Housing Financ-REVENUE BONDS 08/01/2023 . [CALL 100 . . 03/01/2049 . (1.A FE ....
..604160-HN-7 |Minnesota Housing Financ-REVENUE BONDS ....... [....... . 08/01/2023 . | CALL 100 .... . 06/01/2049 . [1.A FE ....
..60416Q-HS-6 | Minnesota Housing Financ-REVENUE BONDS ....... [....... . 08/01/2023 . | CALL 100 .... . 12/01/2049 . [1.A FE ....
..60636Y-MJ-7 |Missouri Housing Develop-REVENUE BONDS ....... [....... . 08/01/2023 . | CALL 100 .... . 01/01/2040 . (1.B FE ....
..60637B-ML-1 |Missouri Housing Develop-REVENUE BONDS ....... |[....... . 08/01/2023 . | CALL 100 .... . 06/01/2044 . (1.B FE ....
..610763-PF-5 |Monroe County Water Auth-REVENUE BONDS ....... |[....... . 08/01/2023 . | CALL 100 .... . 08/01/2025 . (1.B FE ....
..641667-NZ-9 |New Albany-Floyd County -REVENUE BONDS ....... [....... . 07/15/2023 . | CALL 100 .... . 01/15/2027 . (1.B FE ....
..647200-26-8 |New Mexico Mortgage Fina-REVENUE BONDS ....... [....... . 08/01/2023 . | CALL 100 .... . 08/01/2035 . (1.B FE ....
..647200-45-0 |New Mexico Mortgage Fina-REVENUE BONDS ....... [....... . 08/01/2023 . | CALL 100 .... . 09/01/2040 . (1.B FE ....
..64972C-BD-4 |New York City Housing De-REVENUE BONDS 08/15/2023 . [CALL 100 . . 06/15/2036 . [1.C FE ....
..64972C-M6-7 |New York City Housing De-REVENUE BONDS 08/01/2023 . [CALL 100 . . 10/01/2046 . (1.B FE ....
..677377-2P-7 |Ohio Housing Finance Age-REVENUE BONDS .. 08/01/2023 . [CALL 100 . . 11/01/2041 . (1.A FE ....
..686087-MP-9 | State of Oregon Housing -REVENUE BONDS .. . |- 07/01/2023 . [CALL 100 . . 07/01/2033 . [1.C FE ....
..686087-ZL-4 |State of Oregon Housing -REVENUE BONDS .. veeeee. |- 07/01/2023 . [ CALL 100 . ..100,000 . 07/01/2038 . [1.C FE ....
..708797-AN-5 | Pennsylvania Housing Fin-REVENUE BONDS ....... [....... . 08/28/2023 . | CALL 100 .... ... 26,867 . 08/01/2035 . [1.A FE ....
..76221T-DH-9 |Rhode Island Housing and-REVENUE BONDS ....... |....... . 09/01/2023 . | CALL 100 .... .. 140,000 . 10/01/2039 . (1.B FE ....
..88275F-NU-9 | Texas Department of Hous-REVENUE BONDS ....... [....... . 08/01/2023 . | CALL 100 .... ... 60,000 . 09/01/2039 . (1.B FE ....
..88275F-PA-1 | Texas Department of Hous-REVENUE BONDS ....... [....... . 08/01/2023 . | CALL 100 .... ... 26,090 . 09/01/2047 . (1.B FE ....
..91476P-FV-5 |University of Oklahoma/T-REVENUE BONDS ....... [....... . 07/01/2023 . | CALL 100 .... .5,100,000 . 07/01/2028 . (1.D FE ....
..91476P-FIi-3 |University of Oklahoma/T-REVENUE BONDS ....... [....... . 07/01/2023 . | CALL 100 .... . 1,500,000 . 07/01/2033 . [1.D FE ....
..91743P-DD-4 | Utah Housing Corp-REVENUE BONDS ........ 08/22/2023 . [CALL 100 . 61,958 . 02/21/2050 . (1.B FE ....
..92812U-03-5 |Virginia Housing Develop-REVENUE BONDS 08/25/2023 . [CALL 100 . 54,800 . 12/25/2043 . (1.A FE ....
..928120-04-3 |Virginia Housing Develop-REVENUE BONDS 08/25/2023 . [CALL 100 . .. 147,089 . 10/25/2037 . (1.A FE ....
..92812U-06-8 |Virginia Housing Develop-REVENUE BONDS 08/25/2023 . [CALL 100 . . 06/25/2041 . [1.A FE ....
..928120-07-6 |Virginia Housing Develop-REVENUE BONDS 08/25/2023 . [CALL 100 . . 10/25/2049 . (1.A FE ....
..928120-08-4 |Virginia Housing Develop-REVENUE BONDS .. . 08/25/2023 . | CALL 100 .... 266,759 . 12/25/2049 . (1.A FE ....
..928120-XB-9 |Virginia Housing Develop-REVENUE BONDS .. . 08/25/2023 . | CALL 100 .... ...12,510 . 03/25/2038 . [1.A FE ....
..92813T-EE-6 |Virginia Housing Develop-REVENUE BONDS .. . 08/25/2023 . | CALL 100 .... . . 08/25/2042 . (1.B FE ....
..93978X-EQ-9 |Washington State Housing-REVENUE BONDS .. . 07/01/2023 . | CALL 100 .... ...24,97 |.... . 09/01/2040 . (1.A FE ....
..93978X-ER-7 | Washington State Housing-REVENUE BONDS .. .......|. 08/01/2023 . [CALL 100 .... .... 160,000 . 160,000 |.... . 05/01/2041 . [1.A FE ....
0909999999. Subtotal - Bonds - U.S. Special Revenues 32,017,654 28,289,651 66 393,533 XXX XXX
..000366-AA-2 | AASET 2017-1 TRUST-SERIES 17-1A CLASS A . 09/16/2023 . |PAYDOIN ..oovviviiiiiiiiins oo | 2,633,218 |........ 2,633,218 |........ 2,633,204 |........ 2,633,218 [...eevnnnnnnene [V (VO [V (VR 0 . 05/16/2042 . 2.B FE ....
..00038R-AA-4 | Aaset 2019-2 Trust-AASET 2019-2 A . 09/16/2023 . | PAYDOUN ... ..289,088 |.... . 10/16/2039 . [2.C FE ....
..00077B-4li-0 | ABN Amro Mortgage Corp-AMAC 2002-9 A30 . 09/01/2023 . | PAYDOUN ... K .0 K .0 . 12/01/2082 . [1.A FM ...
..000780-NL-6 | ABN Amro Mor tgage Corp-AMAC 2003-12 2A . 09/01/2023 . |PAYDOUN ..ovvvvvvvvveeeeeees Jeveeeeeeeeeeeeeeeees Joveeeeennn 1,108 neeennnnnn 1,108 eeenennnnn 1,128 fnnnnnnnnnnn 1,090 [, 0 Jooeeeeeeeenns 8 | 0 Joeeeeeeeenns 8 | 0 1,108 oo . 12/01/2033 . [1.A FM ....
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..00164T-AA-6 | AMC East Communities LLC-SECURED .............. [..coeen . 07/15/2023 . | SINKING PAYMENT ......... ....(5,920) |. 0 (5,920 ... 0 . 01/15/2028 . [1.F FE .
..00184@-AA-4 | Amazon (Euclid Oh) Trust Certificate ......... [....... . 09/30/2023 . | SINKING PAYMENT ......... .0 . 0 . 06/30/2039 . [1.E ........
..00191#-AA-3 | Amazon (Tucson Az) Trust Certificate ......... [....... . 09/30/2023 . | SINKING PAYMENT ......... .0 . 0 . 08/31/2039 . [1.E ........
..00191@-AA-5 | Amazon (Oklahoma City Ok Trust Certifica .... [....... . 09/30/2023 . .0 . 0 . 09/30/2039 . [1.E ........
..00192J-AA-4 | APS Resecuritization Tru-APS 2016-1 1A ....... [....... . 09/01/2023 . .0 . 0 . 07/01/2057 . [1.A FE .
..00193*-AA-5 | Amazon (Tulsa Ok) Trust Certificate .......... [....... . 09/30/2023 . | SINKING PAYMENT . .0 . 0 . 09/30/2039 . [1.E ........
..00195#-AA-9 | Amazon (Toledo Oh ) Trust Certificate ........ [....... . 09/30/2023 . | SINKING PAYMENT . 119,468 .0 . 0 . 10/31/2040 . (1.E ........
..00217L-AC-6 | AREIT 2019-CRE3 Trust-AREIT 2019-CRE3 AS .... |[....... . 09/15/2023 . | PAYDOUN 848,520 .0 . 0 . 09/14/2036 . [1.A FE .
..00225#-AA-3 | Amazon ( Grand Rapids, M Trust Certifica ... [....... . 09/30/2023 . | SINKING PAYMENT . .0 . 0 . 09/30/2039 . [1.E ........
..00255U-AA-3 | AASET 2020-1 Trust-AASET 2020-1A A 09/15/2023 . | PAYDOUN ... 0 0| . 01/16/2040 . [2.A FE .
..00432C-CIi-9 | ACCESS GROUP INC-SERIES 2005-B CLASS A3 07/25/2023 . | PAYDOUN K 0 0| . 07/25/2035 . [1.A FE
..00436M-AA-3 | Accelerated Assets 2018--AALLC 2018-1 A 09/02/2023 . | PAYDOUN .. 170,302 ..170,302 ..170,259 |. K 0 0| .170,302 . 12/02/2033 . [1.F FE .
..006346-AS-9 | ADAMS OUTDOOR ADV SECD REV NT SER 2018-1 ... |....... . 07/15/2023 . | PAYDOUN ... 14,534,813 |....... 14,534,813 |....... 14,534,813 |....... 14,534,813 |.... .0 . 0 14,534,813 |.. . 11/15/2048 . [1.F FE
..007036-GS-9 |Adjustable Rate Mortgage-ARMT 2005-2 2A1 .... |....... . 09/01/2023 . | PAYDOUN ... ... 1,282 1,200 ) 1,228 | .0 . 0 .1,282 .. . 06/01/2035 . [1.A FM
..007036-SE-7 |Adjustable Rate Mortgage-ARMT 2005-9 5A1 .... |....... . 09/25/2023 . | PAYDOUN ... ...14,818 ...10,337 |............ 13,656 |.... .0 . 0 .. 14,818 |.. . 11/25/2035 . [1.A FM .
..00703Q-AD-4 |Adjustable Rate Mortgage-ARMT 2006-3 4A1 .... |....... . 09/25/2023 . | PAYDOWN ...31,092 |.... .0 . 0 . 08/25/2036 . [1.A FM .
..008513-AA-1 | Agree LP-SENIOR UNSECURED .......ccccooiiiiiiiicen [ereenn . 07/28/2023 . | WELLS FARGO . 10,147,831 |.... .0 . 0 . 10/01/2030 . |2.B FE
..009098-A*-5 |Air Cargo Logistics Ft W Lease-Collatera .... [....... . 09/10/2023 . | SINKING PAYMENT ......... ...26,220 |.... .0 . 0 . 11/10/2039 . (1.E ........
..00910G-A*-4 | Air Cargo Logistics Ctl Trust Certificat .... [....... . 09/10/2023 . | SINKING PAYMENT ......... ...37,051 |.... .0 . 0 . 02/10/2041 . (1.E ........
..00981@-AA-9 | Akron Childrens Hospital Trust Certifica ... [....... . 09/15/2023 . | SINKING PAYMENT ......... ...26,359 |.... .0 . 0 . 08/15/2050 . [1.F ........
..015271-AY-5 | Alexandria Real Estate E-SENIOR UNSECURE .. 08/21/2023 . [ SUNTRUST CAPITAL MAR . .4,670,913 |. 0 0| . 03/15/2034 . |2.A FE
..02146P-AF-2 | Alternative Loan Trust 2-CWALT 2006-HY12 .. 09/01/2023 . | PAYDOUN 14,877 |. ...0 0| . 08/01/2036 . [1.A FM .
..02146T-AL-1 |Alternative Loan Trust 2-CWALT 2006-24CB .. 09/01/2023 . | PAYDOUN .5,083 |. 4 0| . 08/01/2036 . [1.A FM .
..02147W-AT-6 |Alternative Loan Trust 2-CWALT 2006-26CB .. . |- 09/01/2023 . | PAYDOWN 23,362 |. ...0 0| . 09/01/2036 . |4.A FM
..02147X-AR-8 | Alternative Loan Trust 2-CWALT 2006-32CB .. . |- 09/01/2023 . | PAYDOUN .6,519 |. .12 0| . 11/01/2036 . |4.A FM
..02150V-AA-3 | Alternative Loan Trust 2-CWALT 2007-HY7C .... |....... . 09/25/2023 . | PAYDOUN ... ...19,131 .0 . 0 . 08/25/2037 . [1.A FM
..02152A-AS-8 | Alternative Loan Trust 2-CWALT 2007-16CB .... |....... . 09/25/2023 . | PAYDOUN ... .0 . 0 . 08/25/2037 . [1.A FM .
..02660L-AA-8 | American Home Mortgage A-AHMA 2006-4 1A1 .... |....... . 09/25/2023 . | PAYDOUN ... .0 . 0 . 10/25/2046 . [1.A FM ....
..02660T-AR-4 | American Home Mortgage |-AHM 2004-1 4A ....... [....... . 09/01/2023 . | PAYDOUN ... .0 . 0 . 04/01/2044 . [3.A FM ....
..02660T-DH-3 | American Home Mortgage |-AHM 2005-1 6A ....... |[....... . 09/01/2023 . | PAYDOUN ... .0 . 0 . 06/01/2045 . [1.A FM ...
..02660T-EK-5 | American Home Mortgage |-AHM 2005-2 1A1 ...... [....... . 09/25/2023 . | PAYDOUN ... .0 . 0 . 09/25/2045 . [1.A FM ....
..02660V-AE-8 | American Home Mortgage A-AHMA 2005-1 3A1 .. 09/25/2023 . | PAYDOUN 0 0| . 11/25/2035 . [1.A FM ...
..02665U-AA-3 | AMERICAN HOMES 4 RENT-SERIES 2014-SFR2 C ... 09/01/2023 . | PAYDOUN 0 0| . 10/01/2036 . (1.
..026929-AA-7 | American Home Mortgage |-AHM 2006-3 11A1 .... 09/25/2023 . | PAYDOUN 0 0| . 12/25/2046 . (1.
..030728-RC-1 | Ameriquest Mortgage Secu-AMSI 2004-FR1W ... 09/01/2023 . | PAYDOUN 0 0| . 05/01/2034 . (1
..03235T-AA-5 | Amur Finance VI LLC-ACEF 2014-1A A .... 09/20/2023 . | PAYDOUN 0 0| . 12/20/2024 . (6.
..03464B-AA-6 | Angel Oak Mortgage Trust-AOMT 2022-1 A1 ..... |....... . 09/01/2023 . | PAYDOUN ... .0 . 0 . 12/01/2066 . (1.
..03464B-AB-4 | Angel Oak Mortgage Trust-AOMT 2022-1 A2 ..... |....... . 09/01/2023 . | PAYDOUN ... .0 . 0 . 12/01/2066 . (1.
..03464B-AC-2 |Angel Oak Mortgage Trust-AOMT 2022-1 A3 ..... |....... . 09/01/2023 . | PAYDOUN ... .0 . 0 . 12/01/2066 . (1.B ........
..03464P-AA-5 | Angel Oak Mortgage Trust-AOMT 2022-2 A1 ..... |....... . 09/01/2023 . | PAYDOUN ... .0 . 0 . 01/01/2067 . [1.A FE .
..03464P-AB-3 | Angel Oak Mortgage Trust-AOMT 2022-2 A2 ..... |....... . 09/01/2023 . | PAYDOUN ... .0 . 0 . 01/01/2067 . [1.C FE .
..03464P-AC-1 | Angel Oak Mortgage Trust-AOMT 2022-2 A3 ..... |....... . 09/01/2023 . | PAYDOUN ... .0 . 0 . 01/01/2067 . [1.F FE .
..03464T-AA-7 | Angel Oak Mortgage Trust-AOMT 2022-3 A1 ..... . |- 09/01/2023 . | PAYDOUN ... . 330,997 |... 327,454 |........... .0 . .0 . . . . 01/01/2067 . [1.A FE
..03464T-AB-5 | Angel Oak Mortgage Trust-AOMT 2022-3 A2 ..... . |- 09/01/2023 . | PAYDOUN ... .... 220,665 |........... 220,665 |........... 215,967 |...........216,499 [.... .0 . ...0 220,665 |.. . 01/01/2067 . |1.C FE
..03666H-AA-9 | Antares Holdings LP-SENIOR UNSECURED .... 08/15/2023 . [MATURITY . 10,000,000 10,000,000 10,000,000 |. 10,000,000 |. 0 0| 10,000,000 . 08/15/2023 . |2.C FE
..038370-AA-0 |Aqua Finance Trust 2019--AQFIT 2019-A A ..... . 09/15/2023 . | PAYDOUN ... ... 87,700 ...87,700 ...87,687 |............87,683 |.... 0. .0 ..87,700 |. . 07/16/2040 . [1.E FE
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..038413-AA-8 | Aqua Finance Trust 2020--AQFIT 2020-AA A .... [....... . 09/17/2023 . | PAYDOUN .... 216,876 0 276,876 |.. ..3,518 |. 07/17/2046 . [1.E FE ....
..042496-AD-3 | Army & Air Force Exchang Senior Note ......... [....... . 09/15/2023 . | SINKING PAYMENT . 0 .. 44,460 |.. 1,834 |. 10/15/2024 . [1.D ........
..04285E-AC-1 |Arroyo Mortgage Trust 20-ARRW 2022-2 A2 ..... |....... . 09/01/2023 . | PAYDOUN ... 0 .136,155 |.. 4,460 |. 07/01/2057 . [1.C FE .
..04285E-AD-9 | Arroyo Mortgage Trust 20-ARRW 2022-2 A3 ..... |....... . 09/01/2023 . | PAYDOUN ... 0 .136,155 |.. .. 4,460 |. 07/01/2067 . 1.F FE .
..04285E-AN-9 | Arroyo Mortgage Trust 20-ARRW 2022-2 A1 ..... |....... . 09/01/2023 . | PAYDOUN ... 0 130,918 .. ..4,288 |. 07/01/2057 . [1.A FE .
..043671-AA-4 | Aseko Inc-FIRST LIEN ... [oens . 08/08/2023 . | CALL 100 . .0 |.eeennn. 7,130,000 |.. . 06/15/2025 . [1.E PL .
..04544P-AD-1 | Asset Backed Securities -ABSHE 2006-HES ..... |....... . 09/25/2023 . | PAYDOUN ... LA71,374 ... v e 175,435 .. . 07/25/2036 . [1.A FM .
..04621W-AC-4 | Assured Guaranty US Hold-SENIOR UNSECURE .... |....... . 09/25/2023 . | CALL 100 . .3,958,536 |.... o0 ], 3,958,032 .. . 07/01/2024 . |2.A FE
..05178T-AA-9 | Aurora Military Housing ~SECURED .............. [.eeeees . 07/15/2023 . | SINKING PAYMENT ......... ...10,283 |.... 0 ..10,282 |.. . 07/15/2034 . [1.F FE .
..052798-AA-9 | Autoliv ASP, Inc. Trust Certificate Tran . 09/15/2023 . [ SINKING PAYMENT . 69,390 |. 0| 69,390 . 05/15/2034 . [2.B ........
..055328-AA-6 |BCC Middle Market CLO 20-BWNMC 2018-1A A1 .. 07/20/2023 . | PAYDOUN 1,342,627 |. 0| . 1,342,627 . 10/20/2030 . [1.A FE .
..05532E-CE-3 | BCAP LLC 2009-RR10 Trust-BCAP 2009-RR10 ... 09/01/2023 . | PAYDOUN ...16,904 ...10,208 |. 0| ..15,883 . 06/01/2037 . [1.A FM .
..05532T-AF-9 |BCAP LLC 2010-RR1 Trust-BCAP 2010-RR1 2A ... |....... . 09/01/2023 . | PAYDOUN ... .... 181,057 . 166,602 |.... 0 181,057 |.. . 06/01/2045 . [1.A FM .
..06533N-AJ-3 |BCAP LLC 2010-RR12 Trust-BCAP 2010-RR12 ..... |....... . 09/01/2023 . | PAYDOUN ...oovvvvvvnnnnnnnns N -1 T A , ...60,824 |.... 0 . 06/01/2037 . [1.F FM
..05552F-AG-2 |BBCMS Trust-BBCMS 2022-C15 E .......evvvnnnnnnnn [oeeenn . 07/14/2023 . | BARCLAYS CAPITAL INC ... |.oeooeeeeeennnnnnnes [-eeee 3,750,000 ... 10,000,000 .7,252,272 |.... 0 ... (3,623,322) |... (3,623,322) . 04/01/2085 . [1.A ........
..05552Y-AZ-9 | BBCMS Mortgage Trust 202-BBCMS 2022-C16 ..... |....... . 07/13/2023 . | BARCLAYS CAPITAL INC ... |..cceeveeeennnnnnees |- 5,603,100 |....... 14,745,000 .9,258,382 |.... 0 ... (3,870,898) [... (3,870,898) . 06/01/2055 . (1.B ........
..05584A-AA-8 |BRE Grand Islander Times-HGVGI 2017-1A A ... [....... . 09/25/2023 . |PAYDOUN ....oovvvvviininnnns N | PO 25 SR | B N 0 . 05/25/2029 . [1.F FE .
..05586%-AA-9 |BGS Spartanburg 2017 Trust Certificate ....... [....... . 09/15/2023 . | SINKING PAYMENT ......... 0 0 . 07/15/2082 . [2.A' S .....
..05587*-AA-8 |BGS Fedex Series 2017A Trust Certificate .... [....... . 09/15/2023 . | SINKING PAYMENT ......... 0 0 . 03/15/2087 . [1.E PL .
..06588*-AA-7 |BGS Huntersville 2017 Trust Certificate ..... [....... . 09/15/2023 . | SINKING PAYMENT ......... 0 0 . 05/15/2038 . [2.B S .....
..05590#-AA-9 |BPHQ 2017 Trust Certificate BP Corp Nort .. 09/15/2023 . [ SINKING PAYMENT . 0| 0| . 11/15/2082 . (1.
..05591U-AA-5 | BSREP Commercial Mortgag-BSREP 2021-DC A .... 08/15/2023 . | PAYDOUN 0| 0| . 08/15/2038 . (1.
..056081/-AG-9 |BX Commercial Mortgage T-BX 2021-SOAR B 07/15/2023 . | PAYDOUN 0| 0| . 06/15/2038 . (1.
..05608W-AN-4 |BX Trust-BX 2021-SOAR E ... . |. 07/15/2023 . | PAYDOUN 0| 0| . 06/15/2038 . (1.
..05609K-AC-3 |BX Commercial Mortgage T-BX 2021-XL2 B . . |- 07/15/2023 . | PAYDOUN . . K 0| .723,924 0| . 10/15/2038 . (1.
..05609K-AJ-8 |BX Commercial Mortgage T-BX 2021-XL2 E ....... [....... . 07/15/2023 . | PAYDOUN ... 723,925 720,304 |.... 0 e .723,925 |.. 0 . 10/15/2038 . (1.
..05609K-AL-3 |BX Commercial Mortgage T-BX 2021-XL2 F ....... [....... . 07/15/2023 . |PAYDOUN ...oovvvvvviiiiiinns Jooeeeeeeeeeeeennenns |oeeen. 1,809,811 ... 1,809,811 | 0 e 1,809,811 |.. 0 . 10/15/2038 . [1.A ........
..05609K-AN-9 | BX Commercial Mortgage T-BX 2021-XL2 G ....... [....... . 07/15/2023 . |PAYDOUN .oovvvvvviiiiiiinns e [ 2,171,773 |, AT778 |, ,160,907 |.... 0 e 2,171,773 |.. 0 . 10/15/2038 . [1.A ........
..058927-AG-9 |Banc of America Funding -BAFC 2006-A 3A2 .... |....... . 09/01/2023 . | PAYDOUN ... 0 .. 15,312 |.. 0 . 02/01/2036 . |2.B FM
..058931-AD-8 |Banc of America Funding -BAFC 2006-3 2A1 .... |....... . 09/01/2023 . | PAYDOUN ... 0 0 . 03/01/2036 . [1.A FM .
..058931-AT-3 |Banc of America Funding -BAFC 2006-3 4A1 ... |....... . 09/01/2023 . | PAYDOUN ... 0 0 . 03/01/2036 . |5.A FM
..058931-BL-9 |Banc of America Funding -BAFC 2006-3 5A8 .. 09/01/2023 . | PAYDOUN 0| 0| . 03/01/2036 . [1.A FM .
..058933-AN-2 |Banc of America Funding -BAFC 2006-D 5A1 .. 09/01/2023 . | PAYDOUN 0| 0| . 05/01/2036 . [1.A FM .
..05946X-XP-3 |Banc of America Funding -BAFC 2005-E 3A1 .. 09/01/2023 . | PAYDOUN 0| 0| . 05/01/2035 . |4.A FM
..05946X-Y7-2 |Banc of America Funding -BAFC 2005-8 2A8 .. 09/01/2023 . | PAYDOUN 0| 0| . 01/01/2036 . |3.B FM
..05946X-YV-9 |Banc of America Funding -BAFC 2005-F 2A1 .. 08/01/2023 . | PAYDOUN .5,%1 0| 0| . 09/01/2035 . |3.A FM
..05948X-T2-7 |Banc of America Mortgage-BOAMS 2004-A 2A .... |....... . 09/01/2023 . | PAYDOUN ... 0 0 . 02/01/2034 . [1.A FM
..05949A-H8-6 |Banc of America Mortgage-BOAMS 2005-A 2A .... |....... . 09/01/2023 . | PAYDOUN ... ...51,066 |.... 0 0 . 02/01/2035 . [1.A FM
..05949A-H9-4 |Banc of America Mortgage-BOAMS 2005-A 2A .... |....... . 08/01/2023 . | PAYDOUN ... ...61,533 |.... 0 0 . 02/01/2035 . [1.A FM .
..05949C-Gli-0 |Banc of America Mortgage-BOAMS 2005-8 A9 .... |....... . 09/01/2023 . | PAYDOUN ... ...38,466 |.... 0 0 . 09/01/2035 . |2.C FM
..05949C-HM-1 |Banc of America Mortgage-BOAMS 2005-1 1A ... |....... . 09/01/2023 . | PAYDOUN ... ...90,998 |.... 0 0 . 10/01/2035 . |3.A FM
..05949C-KS-4 |Banc of America Mortgage-BOAMS 2005-J 2A .... |....... . 09/01/2023 . | PAYDOUN ... ... 467 ... 0 0 . 11/01/2035 . |3.A FM
..05949C-KX-3 |Banc of America Mortgage-BOAMS 2005-J 4A ... . |- 09/01/2023 . | PAYDOUN ... 18,696 |.... 0 0 . 11/01/2035 . [1.A FM
..05949C-PP-5 |Banc of America Mortgage-BOAMS 2005-L 4A .... . |- 09/01/2023 . | PAYDOUN ... .. 41,472 ...37,940 |.... 0 0 . 01/01/2036 . [1.A FM
..05949T-AX-7 |Banc of America Funding -BAFC 2006-1 1A2 .. 09/01/2023 . | PAYDOUN .. 149,740 ..163,916 |. .. (14,175) |. 0| 0| . 01/01/2036 . [1.A FM
..05950M-AJ-9 |Banc of America Funding -BAFC 2006-G 3A3 .... . 09/01/2023 . | PAYDOUN ... .. 183,201 183,201 LA75,227 v 0 i, 7,974 . .0 . .183,201 0. . 07/01/2036 . [1.A FM
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..05950P-AF-0 |Banc of America Funding -BAFC 2006-H 2A3 .... |....... . 09/01/2023 . | PAYDOUN ... ... 15,214 ...16,809 ...13,613 |.... 0 15,214 |.. 0 e ...0 ...165 |. 09/01/2046 . [1.A FM ....
..05950T-AC-9 |Banc of America Mortgage-BOAMS 2006-B 2A .... |....... . 09/01/2023 . | PAYDOUN ... 2,750 |.... 0 ...2,097 |.. . 1170172046 . [1.A FM ...
..05951F-AB-0 |Banc of America Funding -BAFC 2007-1 TA1 ... [....... . 09/01/2023 . | PAYDOUN ... 0 . 01/01/2037 . [1.A FM ....
..05951K-AN-3 |Banc of America Funding -BAFC 2006-7 1A1 .... |....... . 09/01/2023 . | PAYDOUN ... 0 . 09/01/2036 . (3.B FM ...
..05951U-AC-5 |Banc of America Funding -BAFC 2006-8T2 A .... |....... . 09/01/2023 . | PAYDOUN ... 0 . 10/01/2036 . [1.A FM ....
..05951V-AV-1 |Banc of America Funding -BAFC 2006-1 6A1 .... |....... . 09/20/2023 . | PAYDOUN ... 0 . 12/20/2046 . [1.A FM ....
..059522-AA-0 |Banc of America Funding -BAFC 2007-C 6A1 .... |....... . 09/20/2023 . | PAYDOUN ... 0 . 05/20/2047 . (1.A FM ...
..059522-AU-6 |Banc of America Funding -BAFC 2007-C 1A2 .... |....... . 08/01/2023 . | PAYDOUN ... 0 . 05/01/2036 . [1.A FM ....
..059523-AX-8 |Banc of America Funding -BAFC 2007-5 7A1 .... |....... . 09/01/2023 . | PAYDOUN ... 0 . 07/01/2047 . (1.AFM ...
..05952G-AT-8 |Banc of America Funding -BAFC 2007-D 3A1 .. 07/01/2023 . | PAYDOUN 0| . 06/01/2037 . [2.C FM ....
..05952G-AV-3 |Banc of America Funding -BAFC 2007-D 3A3 .... 07/01/2023 . | PAYDOUN 0| . 06/01/2087 . [2.C FM ...
..05953Y-AH-4 |Banc of America Funding -BAFC 2007-4 TA1 .. 09/01/2023 . | PAYDOUN 0| . 05/01/2037 . [1.A FM ...
..05954D-AL-0 |Banc of America Funding -BAFC 2007-E 6A1 .... |....... . 09/01/2023 . | PAYDOUN ... 0 . 09/01/2037 . [4.C FM ...
..05956E-AB-8 |Banc of America Funding -BAFC 2010-R6 1A .... |....... . 08/01/2023 . | PAYDOUN ... 0 . 02/01/2035 . [1.A FM
..05990E-AD-2 |Banc of America Funding -BAFC 2012-R6 2A .... |....... . 09/26/2023 . | PAYDOUN ... . 0 . 07/26/2036 . |3.B FM
..05990H-AH-6 |Banc of America Funding -BAFC 2010-R2 1A .... |....... . 09/01/2023 . | PAYDOUN ... ... 35,567 ...19,573 |.... 0 . 08/01/2037 . [1.A FM .
..05990H-AQ-6 |Banc of America Funding -BAFC 2010-R2 3A .... |....... . 09/01/2023 . | PAYDOUN ... ... 68,121 ...66,202 |.... 0 . 07/01/2035 . [1.A FM .
..05990H-AT-0 |Banc of America Funding -BAFC 2010-R2 4A .... |....... . 09/01/2023 . |PAYDOIN .oovvvviviiiiiiiins e |, 5,356 ...10,337 |.... 0 . 08/01/2036 . [1.A FM .
..064246-AA-1 |Bank Of America (Houston Pass-Thru Certi .... [....... . 09/15/2023 . | SINKING PAYMENT . ... 94,631 ...95,049 |.... 0 . 12/31/2029 . [1.CS .....
..065402-AJ-8 | BANK 2019-BNK18-BANK 2019-BN18 D .......evvvvnn [oeennn . 09/05/2023 . | BOFAMLSEC ... . 3,801,675 117,759 ... 0 . 05/01/2062 . [2.A ........
..06744D-AA-7 |Barclays Mortgage Loan T-BARC 2022-NQM1 09/01/2023 . [ PAYDOUN ... 30,642 0| . 07/01/2052 . [1.A FE .
..06744D-AB-5 |Barclays Mortgage Loan T-BARC 2022-NQM1 ... 09/01/2023 . | PAYDOUN 0| . 07/01/2052 . [1.C FE .
..06744D-AC-3 |Barclays Mortgage Loan T-BARC 2022-NM1 ... 09/01/2023 . | PAYDOUN 0| . 07/01/2052 . [1.F FE .
..06744Y-AA-1 |Barclays Mortgage Loan T-BARC 2022-INV1 ... . |- 09/01/2023 . | PAYDOWN 0| . 02/01/2062 . [1.A FE .
..07325D-AF-1 |Bayview Financial Mortga-BAYV 2006-C 1A5 .... . |- 09/01/2023 . | PAYDOUN 0| . 11/01/2036 . [1.A FM
..07325V-AE-4 |Bayview Financial Acquis-BAYV 2007-A 1A4 .... |....... . 09/01/2023 . | PAYDOUN ... 0 . 05/01/2037 . [1.A FM
..07335B-AA-4 |US Renal Care Inc-SENIOR UNSECURED ............ [....... . 08/14/2023 . | USRENAL ... 0 . 07/15/2027 . |6. FE .....
..07384M-4K-5 |Bear Stearns ARM Trust 2-BSARM 2004-10 2 .... |....... . 09/01/2023 . | PAYDOUN ... 0 . 01/01/2035 . [1.A FM
..0738411-08-8 |Bear Stearns ARM Trust 2-BSARM 2004-3 2A ... |....... . 09/01/2023 . | PAYDOUN ... 0 . 07/01/2034 . [1.A FM .
..07384M-S7-8 |Bear Stearns ARM Trust 2-BSARM 2004-5 2A ... |....... . 09/01/2023 . | PAYDOUN ... 0 . 07/01/2034 . |3.B FM
..07384Y-KF-2 |Bear Stearns Asset Backe-BSABS 2003-AC4 ..... |....... . 09/01/2023 . | PAYDOUN ... 0 . 09/01/2033 . [1.A FM .
..07384Y-TL-0 |Bear Stearns Asset Backe-BSABS 2004-SD2 ... 09/01/2023 . | PAYDOUN 0| . 03/01/2044 . [1.A FM .
..07386H-PD-7 |Bear Stearns ALT-A Trust-BALTA 2004-12 2 .... 09/01/2023 . | PAYDOUN 0| . 01/01/2035 . [1.A FM .
..07386H-0Z-7 |Bear Stearns ALT-A Trust-BALTA 2005-2 2A .... 09/01/2023 . | PAYDOUN 0| . 04/01/2035 . [1.A FM
..07386H-UG-4 |Bear Stearns ALT-A Trust-BALTA 2005-5 21 .... 09/01/2023 . | PAYDOUN 0| . 07/01/2035 . [1.A FM .
..07386X-AH-9 |Bear Stearns ALT-A Trust-BALTA 2007-1 21 .... 09/01/2023 . | PAYDOUN 0| . 01/01/2047 . [1.A FM .
..07386Y-AE-4 |Bear Stearns ARM Trust 2-BSARM 2007-5 3A .... |....... . 09/01/2023 . | PAYDOUN ... 0 . 08/01/2047 . [1.A FM .
..073870-AG-2 |Bear Stearns ALT-A Trust-BALTA 2007-2 2A ... |....... . 09/01/2023 . | PAYDOUN ... 0 . 04/01/2037 . [1.A FM .
..073879-GN-2 |Bear Stearns Asset Backe-BSABS 2004-AC5 ..... |....... . 09/25/2023 . | PAYDOUN ... 0 . 10/25/2034 . [1.A FM .
..073880-AD-8 |Bear Stearns ARM Trust 2-BSARM 2007-1 2A .... |....... . 09/01/2023 . | PAYDOUN ... 0 . 02/01/2047 . |2.A FM
..07380N-AC-9 |Bear Stearns Asset Backe-BSABS 2006-SD4 ..... |....... . 09/01/2023 . | PAYDOUN ... 0 . 10/01/2036 . [1.A FM
..07401C-AS-2 |Bear Stearns ARM Trust 2-BSARM 2007-4 21 .... |....... . 09/01/2023 . | PAYDOUN ... .. 497,678 ..450,429 |.... 0 . 06/01/2047 . [1.A FM
..08163P-AN-0 | Benchmark 2022-B33 Mor tg-BMARK 2022-B33 ...... . |- 09/21/2023 . [MORGAN ... . 4,828,870 |....... 13,051,000 .8,889,384 |.... 0 . 03/01/2085 . [1.E ........
..097093-AC-2 |BOF VI AL Funding Trust-BVABS 2023-CAR3 .... . |- 09/25/2023 . | PAYDOUN ... . 1,016,733 ..1,016,733 0 . 07/26/2032 . |1.D FE
..00748R-AA-6 |Bojangles Issuer LLC-BOJA 2020-1A A2 .... 07/20/2023 . | PAYDOUN 20,000 0| . 10/20/2050 . |2.B FE
..10568K-AA-6 | BRAVO Residential Fundin-BRAVO 2022-NQM2 .... . 09/01/2023 . | PAYDOUN ... .. 88,147 .0 . . 11/01/2061 . [1.A FE
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..10568K-AB-4 |BRAVO Residential Fundin-BRAVO 2022-NOM2 .... |....... . 09/01/2023 . | PAYDOUN ... 0 .. 1,247 |. 11/01/2061 . [1.C FE ....
..10569F-AC-2 |BRAVO Residential Fundin-BRAVO 2022-NOM1 .... |....... . 09/01/2023 . | PAYDOUN ... 0 9,683 |. 09/01/2061 . [1.F FE ....
..10569J-AB-6 |BRAVO Residential Fundin-BRAVO 2022-NOM3 .... |....... . 09/01/2023 . 0 . 07/01/2062 . [1.C FE ....
.. 10922N-AG-8 |Brighthouse Financial In-SENIOR UNSECURE .... |....... . 07/27/2023 . 0 . 05/15/2030 . (2.B FE ....
..109481-AA-1 |Brightsphere Investment -SENIOR UNSECURE .... |....... . 09/07/2023 . 10,421,861 |.... 0 . 07/27/2026 . 3.A FE ....
.. 11044M-AA-4 |BRITISH AIR 20-1 A PPT-FIRST LIEN .......cccees [oernnnn . 08/15/2023 . . ...36,982 |.... 0 . 11/15/2082 . [1.G FE ....
..115236-AC-5 |Brown & Brown Inc-SENIOR UNSECURED ............ [....... . 07/27/2023 . . 4,031,100 . 4,823,104 |.... 0 . 03/15/2031 . [2.C FE ....
..11750*-AA-7 |Bryan Health (Kearney NE Senior Secured ...... [....... . 09/15/2023 . | SINKING PAYMENT ... ... 45,880 ...45,880 |.... 0 . 12/15/2046 . [1.E ........
..12327A-AA-6 |Business Jet Securities -BJETS 2022-1A A ... [....... . 09/15/2023 . | PAYDOUN ... 0 . 06/15/2087 . [1.G FE .
.. 12327F-AA-5 |Business Jet Securities -BJETS 2020-1A A . 09/15/2023 . | PAYDOUN 0| . 11/15/2035 . [1.F FE .
.. 12479R-AE-7 | CAPITAL AUTOMOTIVE REIT-SERIES 17-1A CLA . 09/15/2023 . | PAYDOUN 0| . 04/15/2047 . (1.E FE .
.. 124890-J0-8 | Credit-Based Asset Servi-CBASS 2004-CB4 09/01/2023 . | PAYDOUN 0| . 05/01/2035 . [1.A FM .
..12510H-AB-6 | CARS-DB4 LP-CAUTO 2020-1A A2 ....coovveeeeeeenens [ eeennn . 09/15/2023 . | PAYDOUN ... 0 . 02/15/2050 . [1.A FE .
..12510H-AC-4 |Capital Automotive Reit-CAUTO 2020-1A A3 .... |....... . 09/15/2023 . | PAYDOUN ... 0 . 02/15/2050 . [1.A FE
..12510H-AF-7 |Capital Automotive Reit-CAUTO 2020-1A A6 .... |....... . 09/15/2023 . | PAYDOUN ... 0 . 02/15/2050 . [1.E FE .
.. 12510H-ANM-2 | CARS-DBS LP-CAUTO 2021-1A A3 ....ccoeeeeeeeeeeees oo . 09/15/2023 . | PAYDOUN ... 0 . 08/15/2051 . [1.E FE .
.. 12510H-AN-0 | Capital Automotive REIT-CAUTO 2021-1A A4 .... |....... . 09/15/2023 . | PAYDOUN ... 0 . 08/15/2051 . [1.E FE .
..12510H-AQ-3 |Capital Automotive REIT-CAUTO 2022-1A A2 .... |....... . 09/15/2023 . | PAYDOUN ... 0 . 03/15/2052 . (1.E FE .
..12530M-AB-1 | CF Hippolyta Issuer LLC-SERIES 20-1 CLAS .... |....... . 09/15/2023 . | PAYDOUN ... 0 . 07/15/2060 . [1.D FE .
.. 125431-AH-9 | CHL Mortgage Pass-Throug-CliHL 2006-HYB4 ..... |....... . 09/01/2023 . | PAYDOUN ... 0 . 06/01/2036 . [1.A FM .
..12543X-AD-8 | CHL Mortgage Pass-Throug-CliHL 2006-19 1A .. 09/01/2023 . | PAYDOUN 0| . 01/01/2037 . |3.B FM
..12544B-AE-3 | CHL Mortgage Pass-Throug-CliHL 2007-HY5 3 .... 09/01/2023 . | PAYDOUN 0| . 09/01/2037 . [1.A FM .
..12544D-AG-4 | CHL Mortgage Pass-Throug-CliHL 2007-14 A7 .. 09/01/2023 . | PAYDOUN 0| . 09/01/2037 . |2.B FM
.. 12544H-BF-6 | CHL Mortgage Pass-Throug-CliHL 2007-HY7 A .. . |- 09/01/2023 . | PAYDOWN .. (337) | 0| . 1170172037 . [1.A FM .
.. 12546Y-AA-9 | CHNGE Mortgage Trust-CHNGE 2022-2 A1 ......... . |- 09/01/2023 . | PAYDOUN . 808,174 |. . 808,176 |. 0| . 03/01/2067 . [1.D FE .
..12551S-AA-4 | CHNGE Mortgage Trust 202-CHNGE 2022-4 A1 ... |....... . 09/01/2023 . | PAYDOUN ... 955,122 |.... 0 . 10/01/2057 . (1.E FE .
.. 12558M-AG-7 |CIT Home Equity Loan Tru-CITHE 2002-1 AF .... |....... . 09/01/2023 . | PAYDOUN ... 0 . 02/01/2030 . [1.A FM .
.. 12563L-AS-6 |CLI Funding VI LLC-2020-3A A ........cevvvvvvnnns [eerenn . 09/18/2023 . | PAYDOUN ... 0 . 10/18/2045 . [1.F FE .
.. 12564E-AA-0 | CIM Trust 2021-J2-CIM 2021-J2 A1 ......ooooeees [oeennn . 09/01/2023 . | PAYDOUN ... 0 . 04/01/2051 . [1.A ........
.. 12564K-AA-6 | CIM Trust 2021-J1-CIM 2021-J1 A1 ....onnnnn [oeennn . 09/01/2023 . | PAYDOUN ... 0 . 03/01/2051 . [1.A ........
.. 12565K-AA-5 |CLI Funding VIII LLC-CLIF 2021-1A A .......... [..cces . 09/18/2023 . | PAYDOUN ... 0 . 02/18/2046 . [1.F FE .
.. 12566U-AE-4 | CitiMortgage Alternative-CMALT 2007-A2 1 09/01/2023 . | PAYDOUN 0| . 02/01/2037 . |3.B FM
..12566U-AN-4 | CitiMortgage Alternative-CMALT 2007-A2 1 .. 09/01/2023 . | PAYDOUN 0| . 02/01/2087 . [1.A FM .
..12566V-AE-2 | CitiMortgage Alternative-CMALT 2007-A4 1 .. 09/01/2023 . | PAYDOUN 0| . 04/01/2037 . [1.A FM .
..12566X-AM-0 | CitiMortgage Alternative-CMALT 2007-A7 2 .. 08/01/2023 . | PAYDOUN 0| . 07/01/2037 . |4.B FM
..12569C-AB-7 | CHNGE Mor tgage Trust 202-CHNGE 2022-NaW1 ... 09/01/2023 . | PAYDOUN 0| . 06/01/2067 . 1.C FE .
.. 12569C-AC-5 | CHNGE Mortgage Trust 202-CHNGE 2022-NOM1 .... |....... . 09/01/2023 . | PAYDOUN ... 331,342 0 . . 06/01/2067 . [1.F FE .
..125690-AA-8 | CHNGE Mortgage Trust 202-CHNGE 2023-4 A1 ... |....... . 09/01/2023 . | PAYDOUN ... ... 177,891 0 177,891 |.. . 09/01/2058 . [1.A FE .
.. 12575A-AB-3 | CMFT Net Lease-CIMNL 2021-1 A2 ........ccevvvenn [errenn . 07/20/2023 . | PAYDOUN ... 0 ..17,623 |.. . 07/20/2051 . [1.A FE
..12585@-AA-4 | CHP (Fresno Ca) Trust Certificate ............. [....... . 09/15/2023 . | SINKING PAYMENT . 0 .391,218 |.. . 02/15/2028 . [1.F ........
..12593F-BC-7 | COMM 2015-LC21 Mor tgage -COMM 2015-LC21 ...... [....... . 08/01/2023 . 0 413,774 .. . 07/01/2048 . [1.A ........
.. 12598R-AA-1 | COLT 2021-5 Mor tgage Loa-COLT 2021-6 A1 ...... [....... . 09/01/2023 . | PAYDOUN 0 e 182,799 . . 11/01/2066 . [1.A FE .
..126117-Ali-0 | CNA Financial Corp-SENIOR UNSECURED ........... . |- 07/27/2023 . | WELLS FARGO e e 4,772,141 | . 08/15/2030 .
..12626G-AF-0 | COMM 2013-LC13 Mor tgage -COMM 2013-LC13 ...... . |- 08/01/2023 . | PAYDOUN ... 0 .238,145 |.. . 08/01/2046 .
..12628L-AD-2 | CSAB Mor tgage-Backed Tru-CSAB 2006-4 A2A 09/01/2023 . | PAYDOUN 0| ..25,7% ...359 |. 12/01/2036 .
.. 12630D-AX-2 | COMM 2014-CR14 Mor tgage -COMM 2014-CR14 ...... . 09/01/2023 . |PAYDOUN ...ovvvvvvvvevveenes Joveeeeeeeeeeeeeeeees |, 7,000,000 1........7,000,000 |........ 7,099,365 |........7,006,408 |.... 0 s 7,000,000 ). ...206,625 |. 02/01/2047 .
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..126320-AW-3 | COMM 2014-CCRE18 Mor tgag-COMM 2014-CR18 ...... [....... . 09/01/2023 . | PAYDOUN ... 0 0 e 3,499 |. 07/01/2047 .
..12638P-AB-5 | CSMC Mor tgage-Backed Tru-CSMC 2007-3 1A1 ... |....... . 09/01/2023 . | PAYDOUN ... 0 0 . 04/01/2037 .
.. 12640W-AC-4 | CSMC Series 2008-3R-CSMC 2008-3R 1A2 ......... [....... . 09/01/2023 . | PAYDOUN ... 0 0 . 07/01/2037 .
..126416-AB-2 | CSMC 2022-NQM1-CSMC 2022-NaM1 A2 ............... [...ces . 09/01/2023 . | PAYDOUN ... 0 0 . 11/01/2066 .
..126416-AC-0 | CSMC 2022-NQM1-CSMC 2022-NaM1 A3 .............o. [oeeens . 09/01/2023 . | PAYDOUN ... 0 0 . 11/01/2066 .
..12641T-AB-2 | CSMC Series 2009-5R-CSMC 2009-5R 1A2 . U PRI . 09/01/2023 . | PAYDOUN ... 0 0 . 06/01/2036 .
.. 12646U-AK-4 | CSMC Trust 2013-1VR1-CSMC 2013-I1VR1 A2 ....... [....... . 09/01/2023 . | PAYDOUN ... 0 0 . 03/01/2043 .
.. 12646W-AH-7 | CSMC Trust 2013-1VR2-CSMC 2013-IVR2 A2 ....... |....... . 09/01/2023 . | PAYDOUN ... 0 0 . 04/01/2043 .
..12646X-AJ-1 | CSMC Trust 2013-1VR3-CSMC 2013-IVR3 A2 ....... [....... . 09/01/2023 . | PAYDOUN ... 0 0 . 05/01/2043 .
..12647G-BZ-0 | CSMC Trust 2013-1VR4-CSHC 2013-1VR4 A20 09/01/2023 . | PAYDOUN 0| 0| . 07/01/2043 .
.. 12647H-BC-9 | CSMC Trust 2013-8R-CSMC 2013-8R 4A2 09/27/2023 . | PAYDOUN 0| 0| . 12/27/2036 .
.. 12647P-AK-4 | CSMC Trust 2013-7-CSMC 2013-7 A6 ... 09/01/2023 . | PAYDOUN 0| 0| . 08/01/2043 .
..126484-BB-0 | CSMC Trust 2014-1VR2-CSMC 2014-IVR2 BT ....... [....... . 09/01/2023 . | PAYDOUN ... 0 0 . 04/01/2044 .
..12648T-AQ-2 | CSMC Trust 2014-1VR3-CSMC 2014-IVR3 BT ....... [....... . 09/01/2023 . | PAYDOUN ... 0 0 . 07/01/2044 .
..12659Y-AB-0 | COLT 2022-3 Mortgage Loa-COLT 2022-3 A2 ...... |....... . 09/01/2023 . | PAYDOUN ... 0 0 . 06/01/2028 .
.. 12659Y-AC-8 | COLT 2022-3 Mortgage Loa-COLT 2022-3 A3 ...... |[....... . 09/01/2023 . | PAYDOUN ... 0 0 . 06/01/2028 .
..12660B-AB-7 |Credit Suisse Mortgage C-CSMC 2022-ATH1 ...... [....... . 09/01/2023 . | PAYDOUN ... 0 0 . 01/01/2067 .
..12660B-AC-5 |Credit Suisse Mortgage C-CSMC 2022-ATH1 ...... [....... . 09/01/2023 . | PAYDOUN ... 0 0 . 01/01/2067 .
..12663G-AA-5 | COLT 2022-7 Mor tgage Loa-COLT 2022-7 A1 ...... [....... . 09/01/2023 . | PAYDOUN ... 273,844 273,841 |.... 0 0 . 04/01/2067 .
..12663G-AB-3 | COLT 2022-7 Mortgage Loa-COLT 2022-7 A2 ...... [....... . 09/01/2023 . | PAYDOUN ... 260,158 260,158 |.... 0 0 . 04/01/2067 .
..12663G-AC-1 | COLT 2022-7 Mor tgage Loa-COLT 2022-7 A3 09/01/2023 . | PAYDOUN 0| 0| . 04/01/2067 .
.. 12664A-AE-9 | CSMC 2022-ATH3-CSMC 2022-ATH3 A2 . 09/01/2023 . | PAYDOUN 0| 0| . 08/01/2067 .
..12664A-AF-6 | CSMC 2022-ATH3-CSMC 2022-ATH3 A3 . 09/01/2023 . [ PAYDOUN ... 0| 0| . 08/01/2067 .
..126650-AN-0 | CVS Pass-Through Trust-FIRST LIEN . |- 09/10/2023 . [ SINKING PAYMENT . 0| 0| . 10/10/2025 .
..126650-Ali-0 | CVS Pass-Through Trust-FIRST LIEN .. . |- 09/10/2023 . [ SINKING PAYMENT . 0| 0| . 01/11/2027 .
..126650-BQ-2 | CVS HEALTH CORP PASS THRU CTF 30/360 ......... [....... . 09/10/2023 . | SINKING PAYMENT ......... 0 0 . 01/10/2030 .
..126650-BY-5 | CVS PASS-THROUGH TRUST-SENIOR SECURED NO ..... |....... . 09/10/2023 . | SINKING PAYMENT . 0 0 . 01/10/2034 .
.. 12665E-AD-2 | CSMC 2022-NM4 Trust-CSMC 2022-NaM4 A2 ....... [....... . 09/01/2023 . 0 0 . 06/01/2067 .
..12665V-AA-0 | CVS Pass-Through Trust S-FIRST LIEN .......... [....... . 09/10/2023 . | SINKING PAYMENT . 0 0 . 08/11/2036 .
.. 12665W-AD-2 | CSMC 2022-ATH2-CSMC 2022-ATH2 A2 .... PR [P . 09/01/2023 . | PAYDOWN 0 0 . 05/01/2067 . (1.
..126670-JP-4 | CHL Mortgage Pass-Throug-CliHL 2005-HYBY ...... |....... . 09/01/2023 . | PAYDOUN ... 0 0 . 02/01/2036 . [1.A FM ....
..126670-NY-0 | CWABS Asset-Backed Certi-CliL 2005-16 2AF . 09/01/2023 . | PAYDOUN .(1,942) | 0| 0| . 05/01/2036 . [1.A FM ...
..126673-DR-0 | CWABS Asset-Backed Certi-CliL 2004-7 MF2 09/01/2023 . | PAYDOUN ..1,059 | 0| 0| . 10/01/2034 . [1.A FM ...
.. 12667F-4N-2 | Alternative Loan Trust 2-CWALT 2005-7CB ... 09/01/2023 . | PAYDOUN ..6,261 0| 0| . 03/01/2038 . [1.A FM ....
..12667F-5E-1 |Alternative Loan Trust 2-CWALT 2005-6CB ... 09/01/2023 . | PAYDOUN 0| 0| . 04/01/2035 . [1.A FM ....
..12667F-EG-6 |Alternative Loan Trust 2-CWALT 2004-J2 3 .. 09/01/2023 . | PAYDOUN 0| 0| . 04/01/2034 . [1.A FM ...
..12667F-RE-7 |Alternative Loan Trust 2-CWALT 2004-J6 1 .... [....... . 09/01/2023 . | PAYDOUN ... 0 . 0 . 08/01/2024 . [1.A FM ...
..12667F-RG-2 |Alternative Loan Trust 2-CWALT 2004-J6 2 .... |....... . 09/01/2023 . | PAYDOUN ... 0 ... 259 .. 0 . 1170172031 . [1.A FM ...
..12667F-VN-2 | COUNTRYWIDE ALTERNATIVE -SERIES 2004-24C .... |....... . 09/01/2023 . | PAYDOUN ... 0 .241,034 |.. 0 . 11/01/2034 . [1.A FM ...
..12667G-AA-1 | Alternative Loan Trust 2-CWALT 2005-13CB .... |....... . 09/25/2023 . | PAYDOUN ... 0 131,703 |.. 0 . 056/25/2035 . [1.A FM ....
..12667G-AC-7 |Alternative Loan Trust 2-CWALT 2005-13CB .... |....... . 09/01/2023 . | PAYDOUN ... 0 ..18,076 |.. 0 . 05/01/2035 . [1.A FM ....
..12668A-4C-6 |Alternative Loan Trust 2-CWALT 2005-IM1 ..... |....... . 09/25/2023 . | PAYDOUN ... 0 .. 12,480 |.. 0 . 01/25/2036 . 5.A FM ....
..12668A-PC-3 |Alternative Loan Trust 2-CWALT 2005-54CB .... . |- 09/01/2023 . | PAYDOUN ... 0 ..29,138 |.. 0 . 11/01/2035 . [1.A FM ...
..12668A-XL-4 |Alternative Loan Trust 2-CWALT 2005-63 5 .... . |- 09/01/2023 . | PAYDOUN ... 0 21,997 .. 0 . 12/01/2035 . [1.A FM ...
..12668B-YA-5 |Alternative Loan Trust 2-CWALT 2006-7CB ... 09/01/2023 . | PAYDOUN 0| .2 0| . 05/01/2036 . [1.A FM ....
.. 126694-2H-0 | CHL Mortgage Pass-Throug-CliHL 2006-10 1A .... . 09/01/2023 . | PAYDOUN ... .0 . .. 11,262 . 0. . 05/01/2036 . [3.A FM ...
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..126694-4F-2 | CHL Mortgage Pass-Throug-CliHL 2006-HYB3 ..... |....... . 0970172023 . |PAYDOIN .oovvvviviiiiiiiins oo e 9,300 ... 14,554 ... 14,353 |.... 0 ...9,300 |.. . 05/01/2036 . (1.B FM ....
..126694-BE-7 |CHL Mortgage Pass-Throug-CliHL 2005-HYB6 ..... |....... . 09/01/2023 . | PAYDOUN ... ... 13,014 ... 18,405 ...16,831 |.... 0 .. 13,014 |.. . 10/01/2035 . [1.A FM ...
..126694-CS-5 |CHL Mortgage Pass-Throug-CliHL 2005-21 A1 .... |....... . 09/01/2023 . | PAYDOUN ... .. 131,534 .. 131,816 ..105,347 |.... 0 131,534 |.. . 10/01/2035 . (4.B FM ...
..126694-D5-4 | CHL Mortgage Pass-Throug-CliHL 2006-HYB2 ..... |....... . 09/01/2023 . | PAYDOUN ... ... 26,767 ...23,958 |.... 0 ..26,767 |.. . 04/01/2036 . [1.A FM ...
..126694-D7-0 | CHL Mortgage Pass-Throug-CliHL 2006-HYB2 ..... |....... . 09/01/2023 . | PAYDOUN ... ... 19,346 ...69,885 |.... 0 . 04/01/2036 . (4.B FM ...
..126694-LC-0 |CHL Mortgage Pass-Throug-CliHL 2005-24 A3 .... |....... . 09/01/2023 . | PAYDOUN ... ... 12,809 0 . 11/01/2035 . [4.C FM ...
.. 126694-MH-8 | CHL Mortgage Pass-Throug-CliHL 2005-HYB7 ..... |....... . 09/01/2023 . | PAYDOUN ... .. 28,72 0 . 11/01/2035 . [1.A FM ...
..126694-0J-0 | CHL Mortgage Pass-Throug-CliHL 2005-HYBS ..... |....... . 09/01/2023 . | PAYDOUN ... ... 37,849 0 . 12/01/2035 . [1.A FM ...
..126694-UJ-5 |CHL Mortgage Pass-Throug-CliHL 2005-31 1A .... |....... . 09/01/2023 . | PAYDOUN ... .. 15,821 0 . 01/01/2036 . [1.A FM ....
..126694-UM-8 | CHL Mortgage Pass-Throug-CliHL 2005-31 2A ... 09/01/2023 . | PAYDOUN 10,497 0| . 01/01/2036 . [1.A FM ...
..126694-UN-6 | CHL Mortgage Pass-Throug-CliHL 2005-31 2A ... 09/01/2023 . | PAYDOUN 0| . 01/01/2036 . [1.A FM ....
..12669D-US-5 |CHL Mortgage Pass-Throug-CliHL 2002-39 A1 .... 09/01/2023 . | PAYDOUN 0| . 02/01/2033 . [1.A FM ...
..12669F-A8-6 | CHL Mortgage Pass-Throug-CliHL 2004-11 2A .... |....... . 09/01/2023 . | PAYDOUN ... 0 . 07/01/2034 . [1.A FM ...
.. 12669F-VH-3 | CHL Mortgage Pass-Throug-CliHL 2004-6 2A1 .... |....... . 09/01/2023 . | PAYDOUN ... 0 . 05/01/2034 . [1.A FM ...
..12669G-35-8 | CHL Mortgage Pass-Throug-CliHL 2005-16 A2 .... |....... . 09/01/2023 . | PAYDOUN ... 0 . 09/01/2035 . 2.C FM ...
.. 12669G-4K-4 | CHL Mortgage Pass-Throug-CliHL 2005-J3 1A .... |....... . 09/01/2023 . | PAYDOUN ... 0 . 09/01/2035 . [1.A FM ...
..12669G-A5-0 |CHL Mortgage Pass-Throug-CliHL 2005-HYB3 ...... |....... . 09/01/2023 . | PAYDOUN ... 0 . 06/01/2035 . [1.A FM ....
..12669G-BY-6 | CHL Mortgage Pass-Throug-CliHL 2004-HYB7 ..... |....... . 09/01/2023 . | PAYDOUN ... 0 . 11/01/2034 . [1.A FM ...
..12669G-BZ-3 |CHL Mortgage Pass-Throug-CliHL 2004-HYB7 ..... |....... . 09/01/2023 . | PAYDOUN ... 0 . . . 11/01/2034 . [1.A FM ...
..12669G-GH-8 | CHL Mortgage Pass-Throug-CliHL 2004-HYBS ..... |....... . 09/01/2023 . | PAYDOUN ... , 0 .299,708 |.. . 01/01/2035 . [1.A FM ...
..12669G-R4-5 | CHL Mortgage Pass-Throug-CliHL 2005-15 A8 .. 09/01/2023 . [ PAYDOUN ... ... 528 0| ....523 . 08/01/2035 . (1.
.. 12694%-AA-4 | CVS (New Albany, IN) Trust Certificate . 09/15/2023 . [ SINKING PAYMENT . 45,470 0| 45,470 . 01/15/2041 .
.. 12697#-AA-7 |Cric KY HQ LLC Senior Secured Note .... 09/15/2023 . [ SINKING PAYMENT . 37,828 0| 37,828 . 03/15/2042 .
..12707%-AA-9 | CVS (NC SC PA & VA ) Con Trust Certifica . |- 09/15/2023 . [ SINKING PAYMENT . .. 113,030 K K 0| .113,030 . 01/15/2044 .
..127248-AA-6 | CVS (Clawson & Richmond Trust Certificat .... . |- 09/15/2023 . [ SINKING PAYMENT . .. 123,221 ..123,221 ..124,408 |. .. 124,223 |. 0| 128,221 . 01/15/2035 .
.. 12733#-AA-3 | CTL Pass-Thru Trust Seri Trust Certifica ... [....... . 09/15/2023 . | SINKING PAYMENT ......... ... 73,440 ... 73,440 L T3,440 ).l 73,440 .. 0 L. 73