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STATEMENT AS OF SEPTEMBER 30, 2024 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 e e 36,316,565,910 [....ovovveirirnicncn [ 36,316,565,910 |.......... 34,972,253,060
2. Stocks:
2.1 Preferred STOCKS .....o.eiiiiririeieieieieesesise et [ 344,615,346 |.....ooooirereceeeens [ 344,615,346 |............... 201,026,229
2.2 COMMON SEOCKS ...ttt [ereneeseennnas 782,622,435 | [ 782,622,435 |......o.c..... 716,418,595
3. Mortgage loans on real estate:
B FIISEHENS oot e 4,871,113,543 [ e 4,871,113,543 |............ 4,256,509,561
3.2 Other than firSt IENS........c.c.oiiieieececcecee et [reee ettt tenennne [eoeeenesesesneneseseenennsennnns |oersseeseseseenene e seseeneeeees [0 0
4. Real estate:
4.1 Properties occupied by the company (less $ ..o
ENCUMDIANCES) ...ttt eseseseeesens [ereteseeeeneneseenebeneinnntnnnes |otrtressssereieesent s reneres [oereteiete st (1 T 0
4.2 Properties held for the production of income (less
e ENCUMDBIANCES) .eviieiiiieieeeieeeieiees [ [ o [V RN 0
4.3 Properties held for sale (less $ ..o,
ENCUMDIANCES) ......veeieiiiveteteeeeeee ettt teaesess s esess st sesesessesesssesesesesesenns [orsesesesesnenenssenessenenenennne [eeeenenerenssseseseseenenssensnns |resessesesesesenensnesessesenens [V 0
5. Cash($ .oreernen (36,065,196) ), cash equivalents
[CJ— 3,076,821,811 ) and short-term
investments ($  .......ccoe.ee. 401,206,394 ) ...ooeee e
6. Contractloans (including $ oo
7. Derivatives
8. Otherinvested @ssets ...
9. Receivables for SECUNtIES ............ccciiiiiiiiiiiiiiic e
10. Securities lending reinvested collateral assets .
11.  Aggregate write-ins for invested assets ...
12. Subtotals, cash and invested assets (LIN€S 110 11) ...cceveveeveveveievcieverceenees freeeeeeees 48,272,409,963 |...oveeeeereeecee [V 48,272,409,963 |.......... 44,732,092,116
13. Title plantsless § ....ccoovvviiiiiiiiiiiics charged off (for Title insurers
(<1217 OO U ST R TR HEE TR PTRTTRR ISR [0 0
14.  Investment income due and @CCTUET ............ccueurrrerrrimiueieinereneeeeieiseeeseeeieas [oreseinnienanns 621,636,764 |.....ooooveieereiriceeines o 621,636,764 |............... 528,460,439
15.  Premiums and considerations:
15.1 Uncollected premiums and agents' balances in the course of collection |...................... 570,950 .ovriirrieirieine 9,782 |, 561,208 |......cccovnvee. 1,059,361
15.2 Deferred premiums, agents' balances and installments booked but
deferred and not yet due (including $ .........ccoccovveiiiiinnne,
earned but unbilled PremiumS) ..........cccoveveveiiieiereeieiiee s [oeeeeeeenenenees 5,986,341 |.oiiriee 2,348,680 |.ooerriene 3,637,661 |.......o....... 4,562,423
15.3 Accrued retrospective premiums (3 ..o ) and
contracts subject to redetermination ($ ........c.cccooeeeivrenrrnnnn ) eree oo [ [ [V 0
16. Reinsurance:
16.1 Amounts recoverable from FEINSUIETS ..........c.coeeeeeeeeeeeeeeeeeeeeeeee oo 1,461,391 [ e 1,461,391 [, 2,547,295
16.2 Funds held by or deposited with reinsured COMpPanIes ............ccccevveevees oo [ e, [0 OO 0
16.3 Other amounts receivable under reinsurance contracts .. 76,989,875 | o 76,989,875 |...ccveene 451,644,041
17.  Amounts receivable relating to uninsured plans ............ccccocoeeiiiriiniiniinicns feereiniiieen [ [ (1 T 0
18.1 Current federal and foreign income tax recoverable and interest thereon ... |....cccccoen.. 44,879,622 | e 44 879,622 |...ccooeeee.. 16,025,216
18.2 Net deferred tax asset .............ccccceenne. ..366,221,135 |.. 27,525,419 |. ..338,695,716 |.. ..272,753,525
19.  Guaranty funds receivable or 0N dePOSit ............cccccveveveveveeeeeeeieieeeeeeeees |reseeeeeeieeneens 5,123,197 | e 5,123,197 |, 2,034,538
20. Electronic data processing equipment and SOftWare .............ccccoeviviieriiens rniiiiiiiiiiiens [ [ [0 OO 0
21. Furniture and equipment, including health care delivery assets
(B s ) e [ 4,681,515 e 4,681,515 | [V RN 0
22. Net adjustment in assets and liabilities due to foreign exchange rates ......... | i o [V 0
23. Receivables from parent, subsidiaries and affiliates ...............c.cccoceveveeverevees foovseeeiiieins 944 431 oo o 944 431 | 719,602
24. Health care ($ ..cccocvrvevecccirriecnae ) and other amounts receivable ...... |- [ [ (O T 0
25. Aggregate write-ins for other than invested assets ............cccoceveeeririreieeees froreeciieinnns 638,508,239 |.....cvveene. 96,866,374 |.............. 541,641,865 |.............. 533,545,687
26. Total assets excluding Separate Accounts, Segregated Accounts and
Protected Cell Accounts (LINES 120 25) ......c.ccuvvieieeveuiiiiiieeeieieiee e e 50,039,413,423 |................ 131,431,730 |.......... 49,907,981,693 |.......... 46,545,444,243
27. From Separate Accounts, Segregated Accounts and Protected Cell
AACCOUNES ..ttt es e enenens [ernsnininienenes 828,180,593 ..o [ 828,180,593 |...cccoveenee. 443,319,567
28. Total (Lines 26 and 27) 50,867,594,016 131,431,730 50,736, 162,286 46,988,763,810
DETAILS OF WRITE-INS
1101.
1102.
1103.
1198. Summary of remaining write-ins for Line 11 from overflow page .............c.cc.. |reeeeeennnnnneeenns (O T (O T [V 0
1199. Totals (Lines 1101 through 1103 plus 1198)(Line 11 above) 0 0 0 0
2501. Admitted Disallowed IMR oo [ 341,691,777 |ooveerern 90,949,467 |.vvevne.. 250,742,310 o 271,533,895
2502. Company-owned life iNSUFANCE ......cccooiivevivceiiicicieiceetcecee e e 228,117,151 oo o, 228,117,151 | 223,142,978
2503. Accrued contractual fee inCOME ... [ 28,857,400 [ 28,857,400 [..oocveennnne 32,372,894
2598. Summary of remaining write-ins for Line 25 from overflow page ...39,841,911 |. ..5,916,907 |... ... 33,925,004 |... ..6,495,920
2599. Totals (Lines 2501 through 2503 plus 2598)(Line 25 above) 638,508,239 96,866,374 541,641,865 533,545,687




STATEMENT AS OF SEPTEMBER 30, 2024 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 $ .......... 34,975,240,789 1€SS$ covereveeeeeeeeeeeeean included in Line 6.3
(including $ v 442,688 Modco Reserve) 34,975,240,789 |.......... 30, 159,722,538
2. Aggregate reserve for accident and health contracts (including $ 55,129,135 | 52,438,219
3. Liability for deposit-type contracts (including $  ..ovoveveeeeeeeerenecicieene MOACO RESEIVE)........ovveieieieieieieiieieieie e [eeeeeeeeieees 790,697,252 |...coovnenee. 787,970,274
4. Contract claims:
B LIFE bbb e e bt b et b et b e bbb ettt [eren s 152,120,328 |.............. 164,654,288
4.2 ACCIAENT NG NEAIN ...ttt bbbt b bttt bbbttt bttt ens [eeseieeee s 633,473 | 622,620
5. Policyholders’ dividends/refunds to members $ due
BN UNPAIA ....oceeveeeiecee ettt ettt e et st eae et ese et et e es et et et es e et esssaese st ese et eseesebe s ebessebens et ess et esesseseeaese s eseasetensetens et ensetenssseresaetessans [sereeseneenenestenenten e tenentete [rreseeeaet ettt eeens 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
6.2 Policyholders’ dividends and refunds to members not yet apportioned (including $ Modco) ...
6.3 Coupons and similar benefits (including $ ..o, 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
B e discount; including $  ...eeoeeieiiine 27,524  accident and health premiums ...........ccceueeeveees foeeeerennieeenenens 185,211 | 94,251
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
9.4 Interest Maintenance Reserve
10. Commissions to agents due or accrued-life and annuity contracts $ ...3,499,642 | accident and health
LR and deposit-type contract funds $
11.  Commissions and expense allowances payable on reinsurance assumed
12.  General expenses due Or aCCIUEA ............cccuerueeiuieniienieesieereenesnesneeeneas
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 $ .......ccccevevne 2,035, 294 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:
24.01 ASSEt VAIUGLION FESEIVE ........uiiiiii et e e e e e s e e e e e e e e e e e e e e e e e e e e e e neans
24.02 Reinsurance in unauthorized and certified ($ ........ccoveeireiireiennnenn ) companies
24.03 Funds held under reinsurance treaties with unauthorized and certified ($ ) FEINSUIErS ....coe. feveiiiiiiiiiii .
24.04 Payable to parent, subsidiaries and affiliates 1,030,776 |...
2405 Drafts OULSTANMING ... .coeeeiieiee ettt ettt e et e eae e e e e s e e b e eas e eaeeeaeeea e e ea e e ea e e s e e s e enseenseenseenseenseeneeaneenneenn [saeesaeeineeateeae e s e
24.06 Liability for amounts held under uninsured plans ....
24.07 Funds held under coinsurance
24.08 Derivatives ...........ccccc.....
24.09 Payable for securities ......
24.10 Payable fOr SECUIES IENTING .....couueeiieieeieee et a et e e a e e b e e e e e e e aeeeseeea e e eseeeseeaeenseenseenseenseaneeennens [soeesaeesnesitesseesaeesaessaeeas
24.11 Capital NoteS $ ..cevevevvveirciicciecs
25. Aggregate write-ins for liabilities 1,318,141,636 812,010,876
26. Total liabilities excluding Separate Accounts business (Lines 1 to 25) 46,780,983 ,868 43,494 493,640
27. From Separate Accounts Statement 828,180,593 |................ 443,319,567
28. Total liabilities (Lines 26 and 27) 47,609, 164,461 43,937,813,207
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 $ 3,125,490,325 3,049,443,103
38. Totals of Lines 29, 30 and 37 3,126,997,825 3,050,950,603
39. Totals of Lines 28 and 38 (Page 2, Line 28, Col. 3) 50,736,162, 286 46,988,763,810
DETAILS OF WRITE-INS
2501. Derivative collateral 1,228,360,410 |....coceeveee. 763,875,478
2502. Unclaimed property .. ... 36,476,520 |... . 32,408,582
2503. Accounts payable 15,726,816
2598. Summary of remaining write-ins for Line 25 from OVErflOW PAJE .......cciiiiiiiiiiiiiiiiiiie ittt sne s [eoe s [OOSR 0
2599. Totals (Lines 2501 through 2503 plus 2598)(Line 25 above) 1,318,141,636 812,010,876
3101.
3102.
G 1 101 OO
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) 250,742,310 271,533,895




STATEMENT AS OF SEPTEMBER 30, 2024 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 ..............cccoeveveeenc oo 6,628,896,779 |........... 6,237,052,163 |............ 8,506,770,768
2. Considerations for supplementary contracts with life contingencies.............ccooeeiiiiiineneeneeeeiee e e [ 0
3. Netinvestment INCOME .......coovoriiiiiiicieieiirrr e ..2,097,747,738 |.. ..1,200,637,020 |.. ..1,918,445,895
4. Amortization of Interest Maintenance Reserve (IMR) ...........ccccocveveveveveveeeeeenennne. ..(38,384,222)|.......cccne. 9,223,239 |.. ... 10,386,002
5. Separate Accounts net gain from operations excluding unrealized gains Or l0SSES ...........ccoovevreenieenforniiiii e 0
6. Commissions and expense allowances on reiNSUrance CeAed ..............ovioierveveveveueueeeeeseeeeeeeeseseses e (29,286,869)|......cccvenve 83,323,417 | 70,233,642
7. Reserve adjustments on reinSUranCe CEAERM ...........oiuiiiiiiiiieiiiie et see e e o [ [ 0
8. Miscellaneous Income:
8.1 Income from fees associated with investment management, administration and contract
guarantees from SeParate ACCOUNTS..........ccuiiiiiiiiiieieee ettt e et esaes [oeme e e e s e e et e e e esaenaens [oeeiesesee e et e e eeeaes [oeeeeeeeenee e e e e eeeens
8.2 Charges and fees for deposit-type CONTACES .............c.coeriieieiereececececeieieieie e [ree e 8,340,358 |.....ccoovnvee 9,990,766 |......ccoee... 11,936,497
8.3 Aggregate write-ins for miscellaneous income .. 36,876,747 33,783,463 47,277,222
9. Totals (Lines 110 8.3) ...cevveeiiieiiciecieeieee 8,704,190,531 7,574,010,068 10,565,050,026
10, DEath DENEFIS ...ttt 12,246,657 10,720,241 16,774,548
11.  Matured endowments (excluding guaranteed annual pure eNAOWMENLS) ...........cccovveveveveueueeeeeienens |rereseeeeeeeenenens 2,451,346 |....coooenee 8,601,120 |.. ... 11,937,177
12, ANNUILY DENETIS ...ttt e 609,013,788 |....ccevenve 533,372,221 |.coorne 715,138,835
13. Disability benefits and benefits under accident and health CONracts ...............ccccueueeeeieeiveieveiercreeens oo 3,563,359 [ 3,205,343 .o 4,296,617
14. Coupons, guaranteed annual pure endowments and similar benefits
15.  Surrender benefits and withdrawals for life contracts ...................
16.  GrOUD CONVEISIONS ....eeiueiiuiieuieauteauteeuteateesteesaeesseesseeseeeseeaaeeaseeaseeaeeseenseanseenseaneeeneeaseeseeneenneanneenseaneennd
17. Interest and adjustments on contract or deposit-type contract funds ...........cccceeiiiiiiiiiiiiiiicnenes
18. Payments on supplementary contracts with life contingencies ..............
19. Increase in aggregate reserves for life and accident and health contracts 4,818,330,013 4,305,418,289 5,901,776,775
20.  Totals (LINES 1010 19) ..ottt n e n e | 7,599,239,753 |........... 6,732,477,402 |........... 9,241,476, 751
21. Commissions on premiums, annuity considerations, and deposit-type contract funds (direct
DUSINESS ONIY) ...ttt bbbt bbbt bbb bbbt bbbt nb b nrenre 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 ..........cccoceveeveeieciencencencenees v 42,129,300 )il 10,030,988 ..
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 .... 194,889,821 0 0
28.  Totals (LINES 20 10 27) ..ueiiuiiiieieieee ettt ettt 8,694,167,398 7,338,377,656 10,174,610,124
29. Net gain from operations before dividends to policyholders and federal income taxes (Line 9 minus
LINE 28) . 10,023,133 |...coeenne 235,632,412 |.ooceee 390,439,902
30. Dividends to policyholders and refunds to members 7,630 5,893 8,940
31. Net gain from operations after dividends to policyholders, refunds to members and before federal
income taxes (Line 29 MiINUS LiNE 30) .........ccceiueiiiriueriiiiiieeeieieieeseesese et sssse bbb sssnssse s [eessscsceeesnenas 10,015,503 |.......co.ec 235,626,519 |............... 390,430,962
32. Federal and foreign income taxes incurred (excluding tax on capital gains) .............cccccceeevevevivererennes 70,065,112 162,704,841 241,836,467
33. Net gain from operations after dividends to policyholders, refunds to members and federal income
taxes and before realized capital gains or (losses) (Line 31 Minus LiNe 32) ..........cccceueuviieeeeererenns fooeecccnne (60,049,609 ......c.coenve 72,921,678 |............... 148,594,495
34. Net realized capital gains (losses) (excluding gains (losses) transferred to the IMR) less capital
gainstaxof § ..o 65,765,586 (excluding taxes of $  ...ccoeeeeneee (25,064,566)
transferred t0 the IMR) .........coiiii ettt ettt (111,422,620) (121,224,803) (153,692, 165)
35.  Netincome (LiNe 33 PIUS LINE 34) .....c.cucuiuiiiiieiieieteeeeee ettt (171,472,229) (48,303, 125) (5,097,670)
CAPITAL AND SURPLUS ACCOUNT
36. Capital and surplus, DeCember 31, PriOT YT ...........c.cocueueueeeeeeceeeeeeeeeeeeeeeeeseseeesesaeseeesesessaesesesenenans 3,050,950,603 2,832,582,838 2,832,582,838
37, NetinCOME (LINE 35) ...ttt et (171,472,229 ... (48,303,125)|...cecveeinne (5,097,670)
38. Change in net unrealized capital gains (losses) less capital gains tax of $ 92,606,681 ..230,522,607 |.. ..138,718,228 |.. ..165,317,385
39. Change in net unrealized foreign exchange capital gain (I0SS) ..........cccceeeeveveverevereeeeeeee e e ...27,917,886 |.. ... (6,610,316)]|.. ... 19,905,727
40. Change in net deferred iNCOME tAX .......ccccovoveveveveeeececeie ettt senenas ..149,944 527 |.. ..159,735,226 |.. ..214,574 463
41.  Change in nonadmitted @SSEtS ...........cceeriririrereeeeeeeee e ..(76,726,675)]|.. ..(22,732,883)].. ..(22,802,347)
42. Change in liability for reinsurance in unauthorized and certified COMPANIES ........ccceeiieriirieiierienen feorii [ [
43. Change in reserve on account of change in valuation basis, (increase) or decrease ............cccooeveescfooiiiiiiiiiiiii s [ 0
44, Change in asset Valuation MESEIVE .........c..coiiiiiiiiaieeie ettt sa e e e e enee e
45.  Change in treasury StOCK ...........coceeiieriieiiniiinie e
46. Surplus (contributed to) withdrawn from Separate Accounts during period ..
47. Other changes in surplus in Separate Accounts Statement .............cooooieiiiiiieieeeeeeeee
T O] =Ty o TR g TET0 g o) (U3 g o] (=T O AU AU KOO
49. Cumulative effect of changes in accounting PrinCIPIES ..........ccociiiiiiiiieiieree e foe i [ [
50. Capital changes:
50.1 Paid iN ..o
50.2 Transferred from surplus (Stock Dividend) ..
50.3 Transferred t0 SUMPIUS ..........oiiiiiiiee ettt et b e et e et e et e saeesaeenneeneennens
51.  Surplus adjustment:
511 PAI N L.ttt ettt e et nnene e
51.2 Transferred to capital (Stock Dividend)
51.3 Transferred from capital ...........cccccevoeereenene
51.4 Change in surplus as a result of reinsurance
52.  Dividends t0 SIOCKNOIAETS ...........cocuevivieieiiiiieiete ettt tease st seseas s st st se st sesssssessseseseseseafereeeeeeeeseseneneesenesnesenenene [reeeenenenesene s eseseeennnes [oeneneneenneas (200,000,000)
53. Aggregate write-ins for gains and losses in surplus (28,610,740) 22,651,052 (2,164,124)
54. Net change in capital and surplus for the year (Lines 37 through 53) ..........cccceeveeeeeieiiiivcreeieeeeeeeens 76,047,222 278,773,884 218,367,765
55. Capital and surplus, as of statement date (Lines 36 + 54) 3,126,997,825 3,111,356,722 3,050,950,603
DETAILS OF WRITE-INS
08.301. Contractual rider 88 INCOME ......ocooiiieiieeeeeeeeeeee et e e en e doe e eaeeeeananans 30,028,871 |.ceceeee 26,300,906 |.....c.......... 37,552,904
08.302. Interest on company—owned life INSUFANCE .........ccouiuiiieiiiieieeeececeee e 4974 173 | 6,881,480 |....cocveeeee 8,921,000
08.303. Reinsurance eXperience FefUNG ..........cooociiiiieieeeeec et 303,433
08.398. Summary of remaining write-ins for Line 8.3 from oVerflow PAgE ............c.ccoveveueueviuiieeieeieieieieeeeesee e oo 1,570,270
08.399. Totals (Lines 08.301 through 08.303 plus 08.398) (Line 8.3 above) 36,876,747
2701. Ceded investment income . 194,889,821 |.
A0 T T T ST U PSP ST PPPPTTY ROROROSOUTRROPTTRPRPROPRPRROR
27003, ettt e et e e eneeeas e [ee
2798. Summary of remaining write-ins for Line 27 from overflow page ...........ccccoiiiieneenienieneeieeee e 0
2799. Totals (Lines 2701 through 2703 plus 2798)(Line 27 above) 194,889,821
5301. Correction of error, Net 0f TAX ..ot e (28,610,740) ... 22,651,052 |.coooveees (2,164,124)
D302, it e et e ea et e e et e e e et e e ettt e et e e e aeeeeaneeeaeeeeaneeeeaneeenneeenneeeaneeennneeenneennneeenns|oeneeeaaneeenneeeneeesaneesnnees [seneeeeneeeaneeenneeeneeeaaneees [ereeennn e e e e e e e e e aneeeneeeas
5303. ...
5398. Summary of remaining write-ins for Line 53 from oVerflow PAgE .............ccceeeeeveieieiereeeeieeeeeeeeieeesesd|eeeee e [0 [0 0
5399. Totals (Lines 5301 through 5303 plus 5398)(Line 53 above) (28,610,740) 22,651,052 (2,164,124)




STATEMENT AS OF SEPTEMBER 30, 2024 OF THE MassMutual Ascend Life Insurance Company

CASH FLOW

Curre;t Year PriorzYear Prior Ye::lr Ended
To Date To Date December 31
Cash from Operations
1. Premiums collected net Of FEINSUMANGCE ...........cuiuiiieiiiciiicieieee ettt saesenaens |oeeinenenes 6,630,873,275 |............ 6,240,234 477 |............ 8,509,223,422
2. NetiNVESIMENT INCOME .......uiiiiiiiiieieie ittt oo 2,415,388,955 |........... 1,394,594,068 |............ 2,279,256,583
3. MISCEIIANEOUS INCOME ......vrerereeaceceeeeeeseeseeseesee e se et et ssess sttt 10,800,655 119,962,738 119,187,230
4. TOtal (LINES 110 3) oottt 9,057,062,885 7,754,791,283 10,907,667,235
5.  Benefit and [0Ss related PAYMENLS ............cccueuiiieiiiiicieietcece ettt s e en s e [oesesennas 2,205,393,865 |............ 2,301,564,412 |............ 3,375,051,208
6. Net transfers to Separate Accounts, Segregated Accounts and Protected Cell ACCOUNES ..........ccccee. foeriiiiiniiiniiniiiiicis (O T [0 0
7. Commissions, expenses paid and aggregate write-ins for dedUcCtions ..............ccccceveveveveveuecceeeeeienens [oeveeecenecnd 694,827,690 |................ 417,716,273 | 570,446,425
8. Dividends paid t0 POIICYNOIAETS .........c.cccviviveverieieieieeeee ettt ettt eaen s s sesesssn s [erereseene e e seenenenas 7,630 | 5,893 | 8,940
9. Federal and foreign income taxes paid (recovered) netof $ .............. 40,701,020 tax on capital
GAINS (IOSSES) ..evuieiieiieet ettt bbb 139,620,538 122,635,155 144,633,518
10.  Total (LINES 5 throUGN 9) ....c.vuiuieiiiiiieiieit ettt 3,039,849,723 2,841,921,733 4,090, 140,091
11.  Net cash from operations (Line 4 MinUS LiN€ 10) .........c.cocvoviviueuereriieeieieieetereeeeee e 6,017,213,162 4.,912,869,550 6,817,527,144
Cash from Investments
12.  Proceeds from investments sold, matured or repaid:
12,1 BONGS .ottt bbbt 5,218,763,214 6,793,739,424 8,045,962,540
12.2 Stocks .............. ...50,798,242 |.. 138,574,793 131,092,554
12.3 Mortgage loans ... ..522,538,139 |.. 547,777,075 715,135,948
12,4 REEI ESAE ......eeceeceeiei ettt s e e es st a e s e e s e s e e e e senses et st e nsntenesenanans | oeteteten st (U (U 0
12.5 Other iNVESIEA @SSELS ......cuvuiuiiiiciiei ittt nienne[eesesineesnens 140,541,945 |................ 95,276,964 |.....cconc.e. 322,063,704
12.6 Net gains or (losses) on cash, cash equivalents and short-term iNVEStMENts ..............cccccceveees |oerreneeeiennnnneeeens (O T [V 12,027
12.7 MiSCEIIANEOUS PrOCEEAS ..........cecvcveieeeececte e eeecae et eeeeesae e tesenenssae s s en s sae st esensnsnsesesesenansesenas 102,319,726 13,763,081 56,688,129
12.8 Total investment proceeds (LINES 12.1 10 12.7) .....cccvoveveveueviiieeeeceeeeteieeeee et [oevesinnas 6,034,961,266 |............ 7,589,131,337 |............ 9,270,954 ,902
13. Cost of investments acquired (long-term only):
131 BONGS .ottt |oerinnines 6,777,443,516 |............ 8,363,729,918 |......... 10,104,084,572
1312 STOCKS ..ottt [eeees e 184,205,721 |..ocveeene. 147,878,138 |...cocvvenene 128,658,375
13.3 MOMGAGE [OBNS ......ceeirieiieieieie ittt |oevininines 1,126,719,948 |............ 1,399,495,320 |............ 1,881,105,539
13,4 REAI ESIALE ...ttt o (U (U 0
13.5 Other iNVESIEA @SSELS ......uvuiuieieiciccirei ettt [oeessinessnens 307,919,204 |............... 178,331,364 |....occveneene 339,973,269
13.6 Miscellaneous @pPliCALIONS .............ccuevevevceceeteieeeececee e e ettt ee ettt sensea et s s enssae st eneneees 664,640,388 332,436,222 796,679,588
13.7 Total investments acquired (LINES 13.110 13.6) .....ocveveveveueeieieiieieieeeece e 9,060,928,776 10,421,870,962 13,250,501,343
14. Netincrease (or decrease) in contract loans and premium NOES ..............ccceeeeveveveveueeeeeeeeieiennns (1,950,596) (1,392,516) (1,506,611)
15.  Net cash from investments (Line 12.8 minus Line 13.7 and Line 14) ..........cccccveveveveueceeeeieieeeeeans (3,024,016,914) (2,831,347,109) (3,978,039,830)
Cash from Financing and Miscellaneous Sources
16. Cash provided (applied):
16.1 SUrPIUS NOLES, CAPItAI NOES ..........vveeececeieeiee ettt ettt sannnens | |eeseseseeten e se s saeneneees (O T [V 0
16.2 Capital and paid in surplus, 1€SS treasury STOCK .............cccveveueueueiiiieieeeieeeeeeeeee e sesesesnenens|reseseeseieseenene s seeeeeeees (O T [V 0
16.3 BOITOWED fUNGS ...ttt ensien | |oetines s (U (U 0
16.4 Net deposits on deposit-type contracts and other insurance liabilities ...............cccooveveveveececers |oevvereeenns (99,263,155)|.....c.cc.... (110,012,460)|.............. (136,485,911)
16.5 DiviIdends t0 SLOCKNOIAETS ...........cuuuiuiiiiiiciciee ettt ensees | [rnessene s (U (U 200,000,000
16.6 Other cash provided (APPHEA) ...........c.eveveueueiiiieieteeeeeeeeceeee ettt (1,663,296,688) (1,786,771,448) (2,282,911,755)
17.  Net cash from financing and miscellaneous sources (Line 16.1 through Line 16.4 minus Line 16.5
PIUS LINE 1B.68) ..vuiiiiiicci it (1,762,559,843) (1,896,783,908) (2,619,397,666)
RECONCILIATION OF CASH, CASH EQUIVALENTS AND SHORT-TERM INVESTMENTS
18. Net change in cash, cash equivalents and short-term investments (Line 11, plus Lines 15 and 17) . |............ 1,230,636,405 |...ccccvenve 184,738,533 |.oooeeenne 220,089,648
19. Cash, cash equivalents and short-term investments:
19.1 BEGINMING OF YBAN .....couieiieiiiiei ettt |oesininines 2,211,326,604 |............ 1,991,236,956 |............ 1,991,236,956
19.2 End of period (Line 18 plus Line 19.1) 3,441,963,009 2,175,975,489 2,211,326,604
Note: Supplemental disclosures of cash flow information for non-cash transactions:
20.0001. Bond conversions and refinanCing ...t [orereeeneenenns 227,399,118 |...ccvveen 201,620,953 |............... 255,431,290
20.0002. Common STOCK CONVEISIONS .........ovuiiuciiciicicicicicc e [oesesseninsniaes 2,671,391 | 33,929,814
20.0003. Net investment income payment-in-kind for bonds 14,387,705 |..
20.0004. Preferred stock CONVErSIONS .........cccooiiiiiiiiniiciiciicicscscsccscee s [oevnnsinsnnsnnennnns 100,488 [, 442,451
20.0005. Common stocks transferred to other invested assets ... [ [
20.0006. Other invested assets transferred to DONAS ... [ s 15,499,684
20.0007. Bonds transferred to other invested assets .......... 18,565,573 |.. ... 18,555,573
20.0008. Other invested assets transferred to common STOCKS ... [ s oo 15,499,684




STATEMENT AS OF SEPTEMBER 30, 2024 OF THE MassMutual Ascend Life Insurance Company

EXHIBIT 1

DIRECT PREMIUMS AND DEPOSIT-TYPE CONTRACTS

INAIVIAUAT TIFE .t b bbb bbb bbbt ns

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

INAIVIAUAT @NNUILIES ...t

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

ACCIAENE & NEAITN ...t

FraterNal ...ttt

Other lines of business

Subtotal (Lines 1 through 7)

Deposit-type contracts

Total (Lines 8 and 9)

Currer11t Year Prior2Year Prior Yezr Ended

To Date To Date December 31
................. 12,997,286 |................. 12,925,215 |................. 18,599,421
....................................................................................................... 0
............ 7,134,799,478 |............6,456,241,904 |............8,746,785,131
................... 3,884,598 |.................4,353,119 [..................5,649, 266
................... 3,446,086 |................... 3,639,357 |.................. 4,723,087
....................................................................................................... 0
.................................................................... 0 [0
............ 7,155,127,448 |............6,477,159,5%5 |............8,775,756,905
................. 15,687,147 |................. 14,820,355 |................ 18,694,941
7,170,814,595 6,491,979,950 8,794,451,846




STATEMENT AS OF SEPTEMBER 30, 2024 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/SLine# 09/30/2024 12/31/2023
(1) State basis XXX XXX XXX $ (171,472,229) $ (5,097,670)
(2) State prescribed practices that increase/(decrease) NAIC SAP XXX XXX XXX
OAC 3901-1-67:
Derivative instruments 86 4 7,3 (46,292,393) (49,286,793)
Reserves for fixed indexed annuities 51 4 1,19 224,821,859 306,594,598
Tax impact 101 4 18.2, 32 5,887,442 686,970
(3) State permitted practices that increase/(decrease) NAIC SAP XXX XXX XXX - -
(4) NAIC SAP (1-2-3=4) XXX XXX XXX $ (355,889,137) $ (263,092,445)
Surplus
(5) Statutory surplus state basis XXX XXX XXX $ 3,126,997,825 $ 3,050,950,603
(6) State prescribed practices that increase/(decrease) NAIC SAP
OAC 3901-1-67:
Derivative instruments 86 2,4 7,3 (654,841,135) (525,349,344)
Reserves for fixed indexed annuities 51 3,4 1,19 579,616,794 354,794,935
Tax impact 101 2,4 18.2, 32 30,777,281 50,796,596
(7) State permitted practices that increase/(decrease) NAIC SAP XXX XXX XXX - -
(8) NAIC SAP (5-6-7=8) XXX XXX XXX $ 3,171,444,884 $3,170,708,417

B, C & D — No significant changes.

Note 2 — Accounting Changes and Corrections of Errors

In 2024, the Company recorded a correction of error related to prior years, net of tax, which resulted in a decrease of statutory capital and surplus
of $28,610,740. The correction of error resulted in adjustments to investment activity related to prior years.

In 2023, the Company recorded a correction of error related to prior years, net of tax, which resulted in a decrease of statutory capital and surplus
of $2,164,124. The correction of error resulted in adjustments to Bonds, Mortgage loans, Other invested assets, Derivatives, Accrued investment
income and Payable for securities.

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.



STATEMENT AS OF SEPTEMBER 30, 2024 OF THE MassMutual Ascend Life Insurance Company

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
07325DAF1 $ 188,446 $ 183,894 $ 4,552 $ 183,894 $ 173,542 03/31/2024
07389NAC9 252,999 244,622 8,378 244,622 249,997 03/31/2024
3622EAAA8 3,363,495 3,323,775 39,721 3,323,775 3,153,854 03/31/2024
61751DAE4 1,528,252 1,458,023 70,229 1,458,023 1,795,267 03/31/2024
86358RXY8 141,707 140,513 1,193 140,513 140,491 03/31/2024
86358RXZ5 221,359 218,722 2,638 218,722 201,247 03/31/2024
00703QAD4 3,309,564 3,330,880 (21,316) 3,330,880 2,331,478 03/31/2024
02147XAR8 569,821 568,694 1,127 568,694 462,724 03/31/2024
02152AAS8 1,681,039 1,680,195 844 1,680,195 1,709,668 03/31/2024
059522A U6 1,990,654 1,977,703 12,952 1,977,703 1,952,207 03/31/2024
05952GAT8 319,263 302,417 16,846 302,417 279,733 03/31/2024
05952GAV3 458,831 435,162 23,669 435,162 402,521 03/31/2024
07386XAH9 947,290 948,547 (1,257) 948,547 771,263 03/31/2024
12566UAN4 549,670 541,211 8,459 541,211 531,037 03/31/2024
12566 XAMO 651,755 636,729 15,027 636,729 579,587 03/31/2024
12628LAD2 664,264 632,237 32,026 632,237 522,656 03/31/2024
12667F4N2 1,982,772 1,961,149 21,623 1,961,149 1,892,614 03/31/2024
17309BAB3 197,256 194,233 3,023 194,233 166,593 03/31/2024
32051GT70 601,477 580,656 20,821 580,656 513,722 03/31/2024
36244SADO0 2,013,709 2,018,709 (5,000) 2,018,709 2,114,288 03/31/2024
43739EAP2 555,880 552,194 3,685 552,194 523,782 03/31/2024
46627MCY 1 3,736,516 3,706,574 29,942 3,706,574 3,728,355  03/31/2024
46627MEC7 346,366 345,013 1,353 345,013 316,216 03/31/2024
46627MEJ2 1,051,940 1,051,330 610 1,051,330 871,833 03/31/2024
47232CAH7 1,625,552 1,588,003 37,549 1,588,003 1,634,793 03/31/2024
643529AC4 499,851 483,505 16,346 483,505 541,706 03/31/2024
65535V M4 528,500 514,916 13,584 514,916 545,242 03/31/2024
65535VNL8 1,911,718 1,911,036 683 1,911,036 2,083,864 03/31/2024
65535V SJ8 1,249,637 1,197,771 51,865 1,197,771 1,003,257 03/31/2024
74928RABO0 215,991 215,991 (0) 215,991 236,763 03/31/2024
75115BAC3 932,748 928,740 4,009 928,740 1,022,173 03/31/2024
761118BU1 501,401 464,499 36,902 464,499 506,476 03/31/2024
761118GS1 1,045,906 1,039,755 6,151 1,039,755 922,272 03/31/2024
761118SC3 1,408,050 1,385,794 22,255 1,385,794 1,191,653 03/31/2024
855541AC2 727,538 712,958 14,579 712,958 653,434 03/31/2024
863579J90 310,964 284,727 26,237 284,727 287,552 03/31/2024
86360BAJ7 659,289 637,763 21,526 637,763 625,317 03/31/2024
87222EAB4 751,711 731,584 20,127 731,584 682,690 03/31/2024
87222EAC2 870,200 839,182 31,018 839,182 680,970 03/31/2024
93934NAC9 441,899 429,939 11,960 429,939 357,528 03/31/2024
45660LCK3 2,514,539 2,470,098 44,442 2,470,098 2,723,605 03/31/2024
058931AT3 1,087,439 1,038,180 49,259 1,038,180 879,088 03/31/2024
05949CKX3 1,152,881 1,152,938 (58) 1,152,938 1,158,454 03/31/2024
05990HATO 835,338 815,604 19,735 815,604 806,647 03/31/2024
07386YAE4 2,127,460 1,872,598 254,863 1,872,598 1,732,749 03/31/2024
07401CAS2 2,546,303 2,534,503 11,800 2,534,503 2,518,043 03/31/2024
12638PAB5 666,442 630,577 35,865 630,577 479,103 03/31/2024
12669G4K4 2,465,908 2,448,797 17,111 2,448,797 2,303,793 03/31/2024
12669GR45 454,211 451,011 3,200 451,011 405,877 03/31/2024
170257AE9 1,986,016 1,903,375 82,642 1,903,375 1,421,183 03/31/2024
2254582Y3 1,063,127 1,052,270 10,856 1,052,270 941,835 03/31/2024
225458155 477,807 465,565 12,242 465,565 402,724 03/31/2024
32052EAA7 42,488 41,783 704 41,783 39,155 03/31/2024
32056JAA2 1,021,287 994,518 26,768 994,518 1,080,580 03/31/2024
362341FN4 694,244 680,711 13,534 680,711 609,991 03/31/2024
362341XC8 809,401 777,534 31,867 777,534 695,392 03/31/2024
41161PCX9 153,937 153,895 42 153,895 157,664 03/31/2024
46630WAL4 438,439 438,782 (343) 438,782 293,935 03/31/2024
576433D52 471,876 409,240 62,636 409,240 430,054 03/31/2024
57643MLZ5 205,469 199,902 5,567 199,902 176,526 03/31/2024
59023PAB9 470,257 467,493 2,764 467,493 476,269 03/31/2024
74958YAE2 262,093 259,755 2,338 259,755 258,713 03/31/2024
863579RP5 618,742 604,955 13,787 604,955 564,247 03/31/2024
863579UL0 255,178 254,285 893 254,285 237,173 03/31/2024
863579UU0 939,669 934,433 5,236 934,433 960,949 03/31/2024
863579XR4 1,954,913 1,890,491 64,421 1,890,491 1,887,147 03/31/2024
885220KW2 1,741,141 1,720,731 20,410 1,720,731 1,602,474 03/31/2024
03235TAAS5 2,269,468 89,151 2,180,317 89,151 91,091 06/30/2024
62878HAA9 77,803,827 67,655,502 10,148,325 67,655,502 37,210,526 06/30/2024
07325DAF1 178,481 176,126 2,355 176,126 166,148 06/30/2024
3622EAAA8 3,292,504 3,184,660 107,843 3,184,660 3,041,184 06/30/2024
86358RXY8 123,852 123,852 0 123,852 123,889 06/30/2024
86358RXZ5 372,918 188,377 184,541 188,377 171,206 06/30/2024
00703QAD4 3,296,107 3,259,847 36,260 3,259,847 2,386,522 06/30/2024
02152AAS8 1,650,275 1,657,538 (7,263) 1,657,538 1,694,329 06/30/2024

7.1
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NOTES TO FINANCIAL STATEMENTS

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
05532TAF9 1,330,063 1,000,180 329,883 1,000,180 1,320,833  06/30/2024
059522AU6 2,241,312 1,925,540 315,772 1,925,540 1,895,287  06/30/2024
05952GAV3 459,594 459,364 231 459,364 396,506  06/30/2024
07384YKF2 1,676,124 1,597,771 78,353 1,597,771 1,509,395  06/30/2024
12566UAE4 391,661 388,055 3,606 388,055 342,216 06/30/2024
12566UAN4 537,632 510,793 26,839 510,793 530,113  06/30/2024
12628LAD2 642,284 622,397 19,887 622,397 514,736  06/30/2024
12667F4N2 1,914,833 1,908,135 6,698 1,908,135 1,810,552  06/30/2024
12667GAC7 587,654 584,787 2,867 584,787 567,539  06/30/2024
12668APC3 769,291 754,235 15,056 754,235 708,505  06/30/2024
17307GED6 1,262,267 1,251,250 11,017 1,251,250 1,309,786  06/30/2024
17309BAB3 194,329 190,609 3,721 190,609 163,894  06/30/2024
25150NABO 1,429,029 1,411,817 17,212 1,411,817 1,189,708  06/30/2024
45254NNTO 86,269 46,530 39,739 46,530 37,525  06/30/2024
46627MAD9 497,454 495,061 2,393 495,061 429,325  06/30/2024
46627MCY 1 3,504,842 3,460,914 43,928 3,460,914 3,510,994  06/30/2024
46627MEJ2 1,029,088 1,028,470 619 1,028,470 850,323  06/30/2024
61748HUF6 444,541 437,080 7,462 437,080 394,526  06/30/2024
643529AC4 488,451 472,942 15,509 472,942 512,282  06/30/2024
65535V SJ8 1,198,546 1,139,006 59,540 1,139,006 965,916  06/30/2024
75115DAA3 176,480 172,897 3,583 172,897 155,478  06/30/2024
75116FBH1 1,316,094 1,293,501 22,593 1,293,501 1,096,145  06/30/2024
76110HH85 209,667 196,650 13,018 196,650 207,840  06/30/2024
761118BU1 356,973 358,468 (1,495) 358,468 390,598  06/30/2024
761118FM5 1,654,272 1,550,452 103,819 1,550,452 1,634,697  06/30/2024
761118GS1 577,336 578,234 (897) 578,234 519,129  06/30/2024
761118SC3 1,347,876 1,353,200 (5,324) 1,353,200 1,178,737  06/30/2024
855541AC2 681,799 664,359 17,440 664,359 610,581 06/30/2024
863579J90 281,218 263,740 17,478 263,740 257,606  06/30/2024
86360BAG3 1,593,226 1,626,542 66,684 1,526,542 1,446,404  06/30/2024
86360BAJ7 732,362 624,365 107,997 624,365 608,246  06/30/2024
87222EAB4 737,391 714,622 22,770 714,622 678,658  06/30/2024
87222EAC2 854,908 824,739 30,169 824,739 673,478  06/30/2024
93934NAC9 212,897 212,897 0 212,897 177,003  06/30/2024
45660LCK3 2,492,599 2,447,687 44,912 2,447,687 2,730,961 06/30/2024
058931AT3 849,462 844,051 5,410 844,051 736,680  06/30/2024
05946XY72 969,731 968,019 1,712 968,019 907,973  06/30/2024
05990HATO 797,257 776,355 20,901 776,355 770,842  06/30/2024
073880AD8 1,041,747 980,882 60,865 980,882 884,127  06/30/2024
07401CAS2 2,149,928 1,800,366 349,563 1,800,366 1,769,018  06/30/2024
12544DAG4 76,422 76,273 149 76,273 63,205  06/30/2024
1266942H0 487,696 485,711 1,985 485,711 402,837  06/30/2024
126694HP6 424,687 418,006 6,681 418,006 407,545  06/30/2024
12669G3S8 1,109,352 1,086,152 23,199 1,086,152 970,937  06/30/2024
12669G4K4 2,416,802 2,413,996 2,805 2,413,996 2,282,559  06/30/2024
12669GR45 488,586 443,234 45,352 443,234 418,915  06/30/2024
2254582Y3 1,038,258 1,042,487 (4,229) 1,042,487 922,895  06/30/2024
225470VF7 1,214,433 1,144,277 70,156 1,144,277 1,034,928  06/30/2024
32052EAAT7 41,561 40,891 670 40,891 38,638  06/30/2024
32056JAA2 946,028 935,645 10,383 935,645 957,523  06/30/2024
362341FN4 682,514 656,914 25,600 656,914 596,198  06/30/2024
362341XC8 753,782 753,720 62 753,720 684,524  06/30/2024
466247UG6 396,801 389,244 7,556 389,244 391,491 06/30/2024
46630WAL4 429,077 428,735 343 428,735 286,999  06/30/2024
46631NAA7 629,936 624,489 5,447 624,489 490,712 06/30/2024
46631NDT3 5,702,643 5,440,665 261,978 5,440,665 5,514,444  06/30/2024
52520MCE1 192,541 190,485 2,057 190,485 182,118  06/30/2024
57643MLZ5 197,781 191,438 6,343 191,438 175,020  06/30/2024
59023PAB9 459,882 457,928 1,954 457,928 464,081 06/30/2024
61758VAQO 2,524,715 2,424,826 99,890 2,424,826 2,004,345  06/30/2024
74958YAE2 259,088 254,354 4,734 254,354 256,384  06/30/2024
863579RP5 601,854 558,618 43,237 558,618 556,863  06/30/2024
863579ULO 255,370 250,985 4,385 250,985 234,764  06/30/2024
863579UU0 1,012,782 885,453 127,329 885,453 919,353  06/30/2024
863579XR4 1,816,437 1,747,652 68,785 1,747,652 1,724,184  06/30/2024
92925VAF7 1,963,141 1,392,435 570,706 1,392,435 1,835,677  06/30/2024
92979DAC9 2,345,113 2,281,758 63,356 2,281,758 2,403,743  06/30/2024
94985AAA7 172,846 172,336 510 172,336 162,836  06/30/2024
94986CAA2 160,856 162,103 (1,247) 162,103 209,862  06/30/2024
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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
07325DAF1 168,747 158,506 10,241 158,506 162,126  09/30/2024
3622EAAAS8 3,162,718 3,164,266 (1,548) 3,164,266 3,105,133  09/30/2024
86358RXZ5 173,920 162,831 11,089 162,831 147,869  09/30/2024
00703QAD4 3,230,243 2,980,491 249,753 2,980,491 2,393,260  09/30/2024
05951KAN3 536,453 516,986 19,467 516,986 480,378  09/30/2024
05952GAT8 301,408 301,407 1 301,407 279,298  09/30/2024
07384YKF2 1,545,478 1,473,109 72,368 1,473,109 1,502,463  09/30/2024
12566UAE4 382,321 381,811 510 381,811 347,647  09/30/2024
12628LAD2 623,895 538,842 85,054 538,842 488,888  09/30/2024
12667F4N2 1,854,333 1,825,794 28,539 1,825,794 1,795,414  09/30/2024
12667F5E1 885,926 883,092 2,834 883,092 840,192  09/30/2024
12667GAC7 574,616 574,616 0 574,616 569,728  09/30/2024
17307GED6 1,243,444 1,237,646 5,798 1,237,646 1,306,304  09/30/2024
17309BAB3 188,676 178,404 10,273 178,404 162,800  09/30/2024
25150NABO 1,395,413 1,340,207 55,206 1,340,207 1,185,177  09/30/2024
32051GT70 553,883 489,420 64,463 489,420 470,987  09/30/2024
36244SAD0 2,079,721 1,738,096 341,626 1,738,096 1,990,034  09/30/2024
46627MAD9 485,365 467,136 18,228 467,136 418,182  09/30/2024
46627MEC7 333,531 312,472 21,058 312,472 300,268  09/30/2024
46627MEJ2 1,002,416 975,069 27,347 975,069 835,072  09/30/2024
61748HUF6 428,955 412,384 16,570 412,384 395,350  09/30/2024
643529AC4 475,293 476,634 (1,341) 476,634 500,686  09/30/2024
65535V SJ8 1,145,447 994,986 150,461 994,986 958,994  09/30/2024
75115DAA3 170,761 164,486 6,275 164,486 151,842  09/30/2024
761118FM5 1,541,807 1,543,298 (1,492) 1,543,298 1,629,022 09/30/2024
761118UG1 420,057 420,046 11 420,046 373,060  09/30/2024
863579490 250,612 252,143 (1,531) 252,143 245916  09/30/2024
86360BAG3 1,314,325 1,248,853 65,472 1,248,853 1,207,074  09/30/2024
86360BAJ7 600,711 599,768 944 599,768 589,162  09/30/2024
87222EAB4 717,218 700,713 16,505 700,713 677,103  09/30/2024
87222EAC2 837,388 792,140 45,248 792,140 670,814  09/30/2024
058931AT3 836,589 777,756 58,832 777,756 735,448  09/30/2024
05990HATO 774,291 709,503 64,788 709,503 797,291 09/30/2024
073880AD8 958,917 955,572 3,345 955,572 876,008  09/30/2024
12544DAG4 75,232 74,708 525 74,708 64,751 09/30/2024
1266942H0 472,093 470,717 1,376 470,717 381,368  09/30/2024
12669G4K4 2,386,332 2,386,419 (87) 2,386,419 2,304,003  09/30/2024
16162YAL9 304,287 300,592 3,695 300,592 302,447  09/30/2024
170257AE9 1,844,597 1,830,194 14,403 1,830,194 1,400,315  09/30/2024
2254582Y3 1,035,685 987,491 48,194 987,491 916,096  09/30/2024
225470VF7 1,045,176 1,047,328 (2,152) 1,047,328 914,335  09/30/2024
466247UG6 388,455 385,026 3,430 385,026 394,828  09/30/2024
46630WAL4 414,400 402,824 11,576 402,824 275,971 09/30/2024
46631NAA7 619,024 566,235 52,789 566,235 485,405  09/30/2024
52520MCE1 187,510 169,666 17,844 169,666 178,580  09/30/2024
57643MLZ5 189,667 181,845 7,821 181,845 175,427  09/30/2024
74958YAR2 252,881 235,028 17,853 235,028 260,844  09/30/2024
863579UU0 872,015 877,227 (5,212) 877,227 896,401 09/30/2024
92925VAF7 1,353,551 1,353,551 (0) 1,353,551 1,805,104  09/30/2024

19,001,043

(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 $ 8,203,135
2. 12 Months or Longer 364,820,312

b. The aggregate related fair value of securities w ith unrealized losses:
1. Less than 12 Months $ 562,396,496
2. 12 Months or Longer 4,914,581,704

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

F. Repurchase Agreements Transactions Accounted for as Secured Borrowing —

Not applicable.

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

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

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

J. Real Estate — Not applicable.
K.  Low Income Housing Tax Credits — Not applicable.

L. Restricted Assets — No significant change.

M. Working Capital Finance Investments — Not applicable.

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

O. 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 35 45 | $ 102,967,046 | $ 135,589,812 | $§ 98,879,828 | $ 122,893,073
(2) LB&SS - AC - - - - - -
(3) Preferred Stock - AC 1 1 - 3,499,929 - 5,406,921
(4) Preferred Stock - FV 5 13 6,766,658 26,988,109 6,766,658 26,988,109
(5) Total (1+2+3+4) 41 59 | $ 109,733,704 | $ 166,077,850 | $ 105,646,486 | $ 155,288,103
AC - Amortized Cost FV - Fair Value

P. Short Sales — Not applicable.
Q. Prepayment Penalties and Acceleration Fees — No significant change.
R. Share of Cash Pool by Asset Type — Not applicable.

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.
Note 9 — Income Taxes

No significant change.
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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 $944,431 due from and $1,030,776 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.

. 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 $16,835,966, 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

z

All SCA Investments — No significant change.

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

M

@)

(©)

(4)

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
$41,525,200 of FHLB stock at September 30, 2024 and December 31, 2023. The Company also posted collateral to the FHLB of
assets with a fair value of approximately $1,549,985,439 as of September 30, 2024. 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.

FHLB Capital Stock

a. The Company held 200,000 shares of Class B membership stock at September 30, 2024 and December 31, 2023. The Company
held 215,252 shares of activity and excess stock at September 30, 2024 and December 31, 2023.

b. The Company has no membership stock eligible for redemption.
Collateral Pledged to FHLB

a. The amount of collateral pledged to the FHLB at September 30, 2024 was $1,549,985,439 (fair value) and $1,590,802,299
(carrying value). The total aggregate borrowing from the FHLB at September 30, 2024 was $500,000,000.

b. The maximum amount of collateral pledged to the FHLB during the period was $1,590,851,496 (fair value) and
$1,671,355,293 (carrying value) at March 31, 2024. The amount borrowed from the FHLB at the time of maximum collateral was
$500,000,000.

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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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 $74,592,356 as of September 30, 2024 and $58,683,564 as of December 31, 2023.
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 $3,738,520 for the nine months ended September 30, 2024 and
$4,458,732 for the year ended December 31, 2023.

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 Extinquishments 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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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 $ -3 -3 -3 - 8 -
Industrial and misc. (unaffiliated) - 977,877 87,099,706 - 88,077,583
Hybrid securities - - - - -
Total bonds - 977,877 87,099,706 - 88,077,583
Non-affiliated preferred stock 74,783,735 - 70,403,575 - 145,187,310
Non-affiliated common stock 131,498,599 - 177,787,623 - 309,286,222
Currency sw aps - 209,807 - - 209,807
Currency forw ards - 470,018 - - 470,018
Interest rate sw aps - 36,750,596 - - 36,750,596
Financial Futures - - - - -
Separate account assets 10,495,276 817,815,923 - - 828,311,199
Total assets at fair value $216,777,610  $ 856,224,221 $335,290,904 $ - $1,408,292,735
Liabilities at fair value
Currency sw aps $ - $ 49,842,317 $ - $ - $ 49,842,317
Currency forw ards - 8,564,770 - - 8,564,770
Interest rate sw aps - 57,934,616 - - 57,934,616
Financial Futures 450,188 - - - 450,188
Separate account liabilities 10,495,276 817,815,923 - - 828,311,199
Total liabilties at fair value $ 10945464 $ 934,157,626 $ - 3 - _$ 945,103,090
(2) Fair Value Measurements in Level 3 of the Fair Value Hierarchy
Beginning Transfers Transfers and (losses) and (losses) Ending
Balance at into out of included in included in Balance at
6/30/2024 Level 3 Level 3 Net Income Surplus Purchases Issuances Settlements .O‘lher 9/30/2024
Adjustments
Bonds: industrial and misc (unaffiliated) $ 40,911,366 $ - $ - $ (23,891,589) $ (11,615075) § 1,370,298 $ - $ (887,030) $ 81,211,736 $ 87,099,706
Non-affiliated preferred stock 72,691,385 - - - 7,324,357 - - - (9,612,167) 70,403,575
Non-affiliated common stock 185,478,706 - - (81) (191,866) 68,638 - - (7,567,774) 177,787,623
Total $ 299,081,457 $ - $ - $ (23,891,670) § (4.482584) $ 1,438,936 $ - $ (887,030) _§ 64,031,795 $ 335,290,904
(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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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 $ 147,860,222  $ 176,249,752  $ -3 147,860,222  $ -3 - 8 -
All other government 14,027,608 14,772,001 - 9,366,607 4,661,001 - -
States, territories and possessions 159,264,649 163,655,877 - 159,264,649 - - -
Political subdivisions of states, territories 224,584,808 224,239,040 - 224,584,808 - - -
Special revenue 1,750,534,045 1,836,550,669 - 1,734,371,484 16,162,561 - -
Industrial and misc. (unaffiliated) 30,952,335,406 31,900,767,741 - 21,797,207,831 9,155,127,575 - -
Hybrid securities 1,203,452,139 1,165,785,923 - 1,190,404,139 13,048,000 - -
Parent, subs and affiliates 826,678,158 834,544,907 - 681,643,243 145,034,915 - -
Total bonds $ 35278,737,035 $ 36,316,565910 $ - $ 25944702983  § 9,334,034,052 § -8 -
Non affiliated preferred stock 353,992,914 344,615,346 172,274,638 45,033,366 136,684,910 - -
Non affiliated common stock 309,286,222 309,286,222 131,498,599 - 177,787,623 - -
Mortgage loans 4,783,548,408 4,871,113,543 - - 4,783,548,408 - -
Currency forw ards 470,018 470,018 - 470,018 - - -
Fixed-indexed annuity options 996,823,591 690,797,328 454,133,520 542,690,071 - - -
Interest rate sw aps 36,750,596 36,750,596 - 36,750,596 - - -
Currency sw aps 209,807 209,807 - 209,807 - - -
Financial Futures - - - - - - -
Separate account assets 828,311,199 828,311,199 10,495,276 817,815,923 - - -
Cash, cash equivalents and short-term investments 3,441,963,009 3,441,963,009 3,441,963,009 - - - -
Policy loans 28,001,955 28,001,955 - - 28,001,955 - -
Total financial assets 46,058,094,754 46,868,084,933 4,210,365,042  § 27,387,672,764 $14,460,056,948 § - 8 -
Financial liabilities :
Currency sw aps $ 49,842317  § 49,842317  $ -8 49,842317  $ -8 -8 -
Currency forw ards 8,564,770 8,564,770 - 8,564,770 - - -
Interest rate sw aps 57,934,616 57,934,616 - 57,934,616 - - -
Fixed-indexed annuity options - 340,256,253 - - - - -
Financial Futures 450,188 450,188 450,188 - - - -
Separate account liabilities 828,311,199 828,311,199 10,495,276 817,815,923 - - -
Total financial liabilities $ 945,103,090 § 1,285359,343 § 10945464 § 934,157,626 § - 8 - 8 -

D. Not Practicable to Estimate Fair Value — The Company has no financial instruments that fall under this classification.
E. NAV Practical Expedient Investments — The Company has no financial investments that fall under this classification.

Note 21 — Other Items

A. Unusual or Infrequent Items
Admitted disallowed Interest Maintenance Reserve (“IMR”):
As of September 30, 2024, the Company had $250,742,310 of net negative (disallowed) IMR in aggregate and in the general account.
As of September 30, 2024, the Company had $250,742,310 of negative IMR admitted in the general account.
As of September 30, 2024, the calculated adjusted capital and surplus was $2,507,423,074.
As of September 30, 2024, the percentage of adjusted capital and surplus for which the admitted disallowed IMR represents was 10%.
The follow ing represents allocated gains (losses) previously deferred to the IMR from derivatives:
September 30, 2024

Realized capital gains 2,851,134
Realized capital losses (13,985,758)

Total allocated gains (losses) to IMR from derivatives $ (11,134,623)

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.

As of the period ended September 30, 2024, the IMR asset of $250,742,310 admitted under the currently adopted statutory accounting
interpretation is primarily related to its Funds Withheld (FWH) reinsurance treaty. Included in the FWH assets are reimbursements of
capital losses on the invested assets to back the ceded reinsurance liabilities and are recorded as an adjustment to the income statement.
Both the IMR and FWH assets are admitted under statutory accounting guidance.

B. The Company had no troubled debt restructuring.

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.
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STATEMENT AS OF SEPTEMBER 30, 2024 OF THE MassMutual Ascend Life Insurance Company

NOTES TO FINANCIAL STATEMENTS

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.

7.9



2.1

22

3.1

3.2

3.3

3.4

3.5

4.1

4.2

6.1

6.2

6.3

6.4

6.5

6.6

71

7.2

8.1

8.2

8.3

8.4

STATEMENT AS OF SEPTEMBER 30, 2024 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 requUIred DY the MOGEI AGE? .........c.c.cvcvceeueeeieeeeeceete et eeecae e e et ettt e e s ses et eseses e s saetesesenssseaeses et ensnssansesesanssssaesesesansnsssstesasansnsnansesanen Yes[ 1 No[X]
If yes, has the report been filed with the dOmICIIANY STAIE? ..ottt Yes[ 1 No[ ]
Has any change been made during the year of this statement in the charter, by-laws, articles of incorporation, or deed of settlement of the
TEPOTHING ENELY? ....ovveeeecececeeee et ceceetet et caeaetetee s sasaese s s s sssassese s s s ssassese s s s ssasseses s s sssseseesas s ssanseses s s sssssesesas s nsnseses s sassnsneesesesssssansessamssansnsesras Yes[ 1 No[X]
LT E= (=N el i =Ty To L USSP PSRRI
Is the reporting entity a member of an Insurance Holding Company System consisting of two or more affiliated persons, one or more of which
IS AN INMSUIEI? <...eovevoe ettt eeete et e e e ettt e s e astetesesee s s saetesesessssaesesesensssseesesasessnseeesesasensnsseetesaseesssneesesasessnseeetesasasnsesetesasasnsnsetetesasnsseesesasannsren Yes [ X] No[ ]
If yes, complete Schedule Y, Parts 1 and 1A.
Have there been any substantial changes in the organizational chart since the prior quarter end? ............ccocoviiiii e Yes[ 1 No[X]
If the response to 3.2 is yes, provide a brief description of those changes.
Is the reporting entity publicly traded or a member of @ publicly traded GroUP? ..........cooiiiiiiiiii e Yes[ 1 No[X]
If the response to 3.4 is yes, provide the CIK (Central Index Key) code issued by the SEC for the entity/group. ............cccoeiiiiiiiiiiiiiiiiiics
Has the reporting entity been a party to a merger or consolidation during the period covered by this statement? .............cccccooiiiiiiiiiiiiiics Yes[ 1 No[X]
If yes, provide the name of the entity, NAIC Company Code, and state of domicile (use two letter state abbreviation) for any entity that has
ceased to exist as a result of the merger or consolidation.
1 2 3

Name of Entity NAIC Company Code | State of Domicile
If the reporting entity is subject to a management agreement, including third-party administrator(s), managing general agent(s), attorney-
in-fact, or similar agreement, have there been any significant changes regarding the terms of the agreement or principals involved? ......... Yes ] 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. .............ccocevevevevecceerereeeeereennns 12/31/2021
State as of what date the latest financial examination report became available to other states or the public from either the state of domicile or
the reporting entity. This is the release date or completion date of the examination report and not the date of the examination (balance sheet
GALE). eueetatrieei ettt s s e h sttt 05/23/2023
By what department or departments?
State of Ohio, DepPartMENt Of INSUFANCE .........iiiiiiiieie ettt a et e et e et e st e e st e ea e e ea e e eaeeea e e st e s e e s s e e aseeaseeaseeneeeneeeneeseeseenneenneannean
Have all financial statement adjustments within the latest financial examination report been accounted for in a subsequent financial
statement filed With DEPAMMENTS? ............ocoiviiieeeeeeeee ettt ettt e e e s s e e e e e e st es e e e e e e e s e e s et et e e e s e e s s et e seseseseesssasnasaseenananaens 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 PEAOTA? ..........c.veueveieiiieieieieiieeeeie ettt sttt s st s s s s snanas Yes [ ] No[X]
If yes, give full information:
Is the company a subsidiary of a bank holding company regulated by the Federal Reserve Board? ............. Yes[ ] No[X]
If response to 8.1 is yes, please identify the name of the bank holding company.
Is the company affiliated with one or more banks, thrifts or securities firms? .............cooi i Yes [ X] No[ ]

If response to 8.3 is yes, please provide below the names and location (city and state of the main office) of any affiliates regulated by a federal
regulatory services agency [i.e. the Federal Reserve Board (FRB), the Office of the Comptroller of the Currency (OCC), the Federal Deposit
Insurance Corporation (FDIC) and the Securities Exchange Commission (SEC)] and identify the affiliate's primary federal regulator.

1 2
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, 2024 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? ..............cccooviiiiiiiniiiie,

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

relationships;

(b) Full, fair, 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 @aMENAEA? ..........c..oi ittt e b e et e et e e st e eseeeaeeeseenseeseeneennean

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

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

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

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: ...........cccccceeoeeneee
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? ...........cccoiiiiiiiiiiiieeeeee 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

.744,638,614

237,992,753
....1,427,841,903

819,968,691

.473,336,212

304524, 169
1617829 072

LOLHLe e

Yes [ X] No[ ]

If yes, has a comprehensive description of the hedging program been made available to the domiciliary state? .............ccccooeviiiicicien. 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 s $

8.1
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18.1
18.2

20.

21.

STATEMENT AS OF SEPTEMBER 30, 2024 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 Bank and Trust Company JAB2NUN. Quincy, MA 02171
For all agreements that do not comply with the requirements of the NAIC Financial Condition Examiners Handbook, provide the name,
location and a complete explanation:
1 2 3
Name(s) Location(s) Complete Explanation(s)
Have there been any changes, including name changes, in the custodian(s) identified in 17.1 during the current quarter? .............cccccceeeenee. 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 .......ococoooiieierirneieecees e
Ares Management LLC
Barings LLC .
Centerbridge Martello Advisors
Fractal Investments LLC ........c.c........
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 assets?..... 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.ovvereceienennsseceene 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 ANDKRHQKPRRG4Q2KLRO5 ........
131940 ... Angelo, Gordon & Co., L.P. XXJBOBRONBOFETFPCB6S ........
157359 ... Centerbridge Martello Advisors, LLC .... 549300F5X7LPP05D3544 ........
311767 . Fractal Investments LLC . | 984500D14JFDO06CBCIG ........
110441 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 9/30/2024, 22 issues for 21 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 $67,718,662 0r 0.18% OF @Il @SSEIS. ....c.ecueuirieuirieieieieiieieee ettt ettt e s e et ese st ese s ese s eseseeseseesessesessesesesesesesensesensesensesennas

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 SGI SECUIMLIES? .........c.iiiiiiiiie ettt e et et et e et e e e e enean

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 SECUMIES? ........cuiiiiiiiiiiii bbb bbb bbb bbbttt b et nb e ab b nbe e

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? ............ccccooeiiiiiine

8.2

Yes [

]

Yes [ X ]

Yes [

Yes [

]

]

No [ X]

No[ ]

No [ X ]

No [ X ]



STATEMENT AS OF SEPTEMBER 30, 2024 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 ...enveveeietenieteiieteietes e tesee et et e ae e ese st ese e et e s e s ese s ese s ese s esessesesseseseeses e s es e s ese s esessesensesessesese et ess s ese s esensesesseseseesennas B
1.12 RESIAENEAI MOTLGAGES .....cvvvivieieeieietetetet ettt ettt a et e ettt et esese s es et et et et e s e s e sess s es et e s et et esessas et s s es et e b esesesnss s ssasasesesesesnsnanan TS 3,290,157,374
1.13 COMMEICIAI IMOTIGAGES ..........vvvvieieieeee ettt ettt ettt et a e e e e st e s et e s es e ae e s e s et e s e s e s esess s s ss e s et e s et esesess s ss et esesesesesnssasssesasesesesn B 1,580,956, 168
1.14 Total Mortgages iN GOOA STANGING ..........ccvoveveveeeeceeeiieie ettt et a et sesea s s s st ses et esessasssss s seseseseassnssnssesenas $ 4,871,113,542

1.2 Long-Term Mortgages In Good Standing with Restructured Terms

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

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

B I =4 T o]y o = T 1= B

1.32 Residential Mortgages

1.33 Commercial Mortgages ...

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

1.4 Long-Term Mortgage Loans in Process of Foreclosure

B I 4 T o]y o= T 1= B
I Tty o LY g L= T 1Y FoT (o= o 1= B
1.43 COMMEICIAl IMOTIGAGES ... e iutieiti ittt ettt ettt ettt sh e s b e e s bt e bt e s bt e a bt eaeeea e e s he e eh e e eb e e b e e a b e e abeem bt eabeeheesheesheesbeenbeenbeenbeennennnn B
1.44 Total Mortgages in ProCess Of FOrECIOSUTE ..........o. ittt ettt e e s e e et e b e s e et e eneeenteeneeeneenneenen B 0
Total Mortgage Loans (Lines 1.14 + 1.21 + 1.34 + 1.44) (Page 2, Column 3, LiNes 3.1 + 3.2) ....ccoeveeicuerieeeeeececeee e eeeceeae e $ 4,871,113,542

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

BRI =4 T o]y o = T 1= SRS B
Y2 S Tty o LY g L= T 1Y FoT (o= o 1= B
1.63 COMMEICIAl IMOTIGAGES ... e eutiiite ittt ittt ettt ettt ettt et sh e bt e s be e bt e a bt e a bt eae e ea e e e Re e eh e e sb £ e b e e a bt e abeem b e eab e eheesheesbeesbe e beenbeenbeennennne B
1.64 Total Mortgages Foreclosed and Transferred to Real EState ..o $ 0

Operating Percentages:

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

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

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

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

Fraternal Benefit Societies Only:

5.1

5.2

6.1

6.2

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

If no, explain:

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

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

[ Date [ Outstanding Lien Amount |
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STATEMENT AS OF SEPTEMBER 30, 2024 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, 2024 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
1 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. Alabama ..o AL e b o 162,911 L 110,333,863 [....voeeeen 23,871 [ o 110,520,245 |...ocvvieiieiinne
2. AIASKA .o AK e b e 4678 [ 5,826,549 |.ooiiieieiieies e [ 5,831,227
3. Arizona ..... . AZ 133,435,911 |. .. 133,776,659 |..
4. Arkansas .. AR b 102,974 53,096,787 |. ....53,200,772 |..
5. California .. CA 802,358,549 |. .. 805,481,631 |..
6. Colorado ...... .. CO ..88,644,491 |. ....88,849,504 |..
7. Connecticut .. . CT 126,930, 141 |. .. 127,151,890 |..
8. Delaware ............. .. DE .22,848,478 .22,877,374 |..
9. District of Columbia . . DC . ....5, 198,147 |. ...5,214,996 |..
10.  Florida .. .. FL ........ 103,403,233 |. .. 704,672,410 |..
11.  Georgia .. GA ........ 217,088,692 |. .. 217,642,450 |..
12.  Hawaii .. .. HI ..62,187,262 |. ....62,344.726 |..
13. Idaho .... . ID K ..33,324,809 |. ....33,387,948 |..
14. lllinois ... . IL ........ 247,283,030 |. .. 247,765,215 |..
15.  Indiana . . IN ... 159,101,002 |. .. 159,286,020 |..
16. lowa ..... LA ..50,453,708 |. ....50,619,598 |..
17. Kansas . .. KS ..40,549,189 |. .40,716,500 |..
18, Kentucky ......cocveiiiiiiiiiiiiiieeeeeeeen KY |l fennnnn. 108,863 .. 62,044,120 | 98,362 | s 62,251,345
19, LOUISIANA ...eveiiiiiiiie e LA b 143,400 . 120,011,748 .o 5,799 [ [ 120,160,947
20. Maine ....ccevcveeeiieenieeesieeeieeeneeesreesneeeneeee. ME e L o 90,948 e 27,041,083 |. ....27,096,178 |..
21. Maryland . ........ 178,016,144 |. .. 178,335,405 |..
22, Massachusetts ........ccccovuereeiieiieieeecene MA [ b fe.280, 709 ... 152,827,894 ..o [ o 153,108,603
23, Michigan ......ccccceeeiiiiiiiieiieeeeee s MI e b 199,968 ). 263,842,480 |........ccee0ern 2,429 | e 264,000,877
24.  Minnesota . .. MN ... 110,277,188 |. .. 110,571,558 |..
25.  Mississippi L MS b e 78913 35,265,862 |. ....35,346,974 |..
26.  MiSSOUI ...cooueveeieeeiieeeiieeeieeeseeeeseeeneeeeeee. MO e L 00,200,199 369,079,031 |....eeeeee 115,378 o [ 369,394,608
27.  Montana .......cccoeeeveevieeniieenieeenieesieeeneeee. MT 0 e L 009,220 | 4,830,787 |eoeeeeeeeieerieenes [ [ 4,836,007
28. Nebraska .. ..25,137,305 |. .25,283,743 |..
29. Nevada ........ ..53,175,907 |. .53,370,738 |..
30. New Hampshire .........ccccceeeiiieiieeniicenieenne NH [ b . 40,936 ... 31,898,432 31,978,806 |............ 1,115,379
31, NEW JEISEY ...ooiuiiiiiiiiiieeeeeeeee e NJ [ b 349,354 . 306,301,967 |.cooveeeeeen 5,008 | [ 306,656,419 |............ 2,919,276
32.  New Mexico . NM ..19,859,654 |. ....20,054,463 |..
33. New York ..... ..28,815,788 |. ....28,901,611 |..
34. North Carolina .. 292,397,338 |. .. 294,102,680 |..
35. North Dakota ..16,751,749 |. ....16,785,608 |..
36. Ohio ..cccueenee 306,734,562 |. ..307,002,914 |..
37. Oklahoma . ..34,727,728 |. ....35,140,716 |..
38. Oregon ......... ..60,610,218 |. ....60,737,363 |..
39. Pennsylvania ... 412,058,326 |. ..412,808,215 |..
40. Rhode Island ........cccccceevvevcveencncnnieenceeee RE e b o 31,009 L 45,887,931 |. ....45,921,050 |..
41.  South Carolina . 194,311,463 |. .. 194,717,917 |..
42.  South Dakota .........cccceceevcrveriieencieencieennieees. SD e b o 38,901 [ 14,628,107 |. .... 14,667,083 |..
43. Tennessee ... 173,810,611 |. . 174,241,111 |
44. Texas ....... 359,017,818 |. .. 360,579,569 |..
45.  Utah ..... ..50,910,509 |. ....51,008,339 |..
46. Vermont ..10,954,564 |. .... 10,994,899 |..
47, Virginia ..oooceeeeeeeeieeeiceeeeeieeeeeeseeeee. VA e b fenn0922,325 |l 193,685,066 |............... 157,603 [.....covreircirciins o 194,364,994
48.  Washington .........ccceceeeevveeevecenieennieenieees. WA | b o 219,736 . 136,429,762 |......coe. 131,423 | [ 136,780,921
49.  West Virginia .....ccccocveeeveennieenceeenceenneee. WV b . 83,901 o 31,808,540 |. ....31,897,077 |..
50. Wisconsin .... 147,117,879 |. .. 147,465,505 |..
51, WYOmMING .ccovveereeeiieecieeeiieeereeseeeeneeeeeee. WY Lo e 19,430 | 5,990,594 ..o [ e 6,006,024
52.  American Samoa ..........ccceceeeiieeeiineenineeans AS
53. Guam ............. .. GU
54. Puerto Rico ...... .. PR
55. U.S.Virginlslands ..........cccocoviiiiniiniinnnn. \
56. Northern Mariana Islands ....................ccc... MP
57. Canada .......ccccceevveennens .. CAN .
58. Aggregate Other Aliens o OT e XXX e 63,172 o 10.0.362,080 | 625 [ O o425 877 [ 0
59.  Subtotal ......ccceeiiiiiiiiiiiiis e XXXl 14,545,823 ... 7,138,684,076 |............3,162,129 ... 01007, 156,392,028 |..........
90. Reporting entity contributions for employee benefits
PIANS. ... XXX e e o e [ [ [V A
91. Dividends or refunds applied to purchase paid-up
additions and annUIties.............c.ccceeeeereeereeereens foreene XXX e e o e [ [ [V
92. Dividends or refunds applied to shorten endowment|
or premium paying period...........ccccccevuveeeeeciiinnes foneees )0, ) O R AN (VN
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)........c.ccevereevereerenesieneseeseasforeees XXXeoooo|oveneen.. 14,888,906 |.....7,138,684,076 |........... 3,423,945 [......cccooevrenn. O [ 7,156,996,927 |..
96. Plus Reinsurance Assumed. , reeeneees 2,235,448 | e 4,448,663 |......cocovreinnne
97  Totals (All BUSINESS).......ccoevevreerereerereereneneneneseseesforeeees XXeoron [ 16,939,259 ... 7,138,846,940 |...........5,659,391 |.....coccovriiinnnn 0 s 7,161,445,590 |.. ,
98. Less Reinsurance Cede ,570,164 |........ 520,578,208 |.......... 3,423,945 |.......coooiiiiiiiiins o 530,572,317 |.ccoevenne. 29,626
99. Totals (All Business) less Reinsurance Ceded XXX 10,369,095 6,618,268,732 6,630,873,273 15,657,521
DETAILS OF WRITE-INS
58001. Other Alien ..o e XXX..ouon .63,172 |. 362,080 ..625 |. ..425,877 |..
58002.
58003.
58998. Summary of remaining write-ins for Line 58 from
OVErIOW PAGE ....vevvveniieiiiieirieie et XXX [ (U SN [V R (U SN [0 (1 0
58999. Totals (Lines 58001 through 58003 plus
58998)(Line 58 above) XXX 63,172 362,080 625 0 425,877 0
9401.
9402.
9403.
9498. Summary of remaining write-ins for Line 94 from
OVErIOW PAGE ....veveveniieiiieiisieie e XXX [ (U SN [V R (U SN [0 (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...........cccccccvveinr weeene 51 4. Q - Qualified - Qualified or accredited reiNSUrer..............c..eceveerieerieeiens ereene 0
2. R - Registered - Non-domiciled RRGS..........coiiiiiiiiiiiieeiiee et ene aeaines 0 5. N-None of the above - Not allowed to write business in the state............. ... 6

3. E - Eligible - Reporting entities eligible or approved to write surplus lines in the state......... .......

11



STATEMENT AS OF SEPTEMBER 30, 2024 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 Tax ID NAIC Co Code  State of Domicile

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

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



STATEMENT AS OF SEPTEMBER 30, 2024 OF THE MassMutual Ascend Life Insurance Company

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

Lcl

Federal Tax ID NAIC Co Code State of Domicile

Counterpointe Sustainable Advisors LLC None Delaware
CSA Intermediate Holdco LLC None Delaware
Counterpointe Trust Services LLC None Delaware
CP PACE LLC None Delaware
Counterpointe Titling Trust None Delaware
CSA Employee Services Company LLC None Delaware
Counterpointe Sustainable Real Estate II LLC None Delaware
Counterpointe Energy Solutions II LLC None Delaware
Counterpointe Energy Solutions (CA) II LLC 27-0105644 Delaware
Counterpointe Energy Solutions (FL) II LLC None Delaware
Counterpointe Energy Solutions (IL) LLC None Delaware
Loop-Counterpointe PACE LLC None Delaware
Counterpointe Energy Services LLC None Delaware
CSA Incentive Holdco LLC None Delaware
Jefferies Finance LLC 27-0105644 Delaware
JFIN GP Adviser LLC None Delaware
Jefferies MM Lending LLC None Delaware
Green SPE LLC None Delaware
Apex Credit Partners LLC None Delaware
Apex GPILLC None Delaware
Apex Securitized Income Fund LP None Delaware
Jefferies Credit Partners LLC None Delaware
Jefferies Credit Management LLC None Delaware
JCM GPILLC None Delaware
JCM H-2 Credit Fund GP LLC None Delaware
JCP Direct Lending CLO 2022 LLC None Delaware
Jefferies Direct Lending Europe SCSp SICAV-RAIF None Luxembourg
Jefferies Credit Management Holdings LLC None Delaware
JDLF GP (Europe) S.a.r.l None Luxembourg
JFAM GP LLC None Delaware
JFAM GP LP None Delaware
Jefferies Direct Lending Fund C LP None Delaware
Jefferies DLF C Holdings LLC None Delaware
Jefferies Direct Lending Fund C SPE LLC None Delaware
JDLF II GP LLC None Delaware
JDLF I GP LP None Delaware
Jefferies Direct Lending Fund IT C LP None Delaware
Jefferies DLF 2 C Holdings LLC None Delaware
Jefferies Direct Lending Fund II C SPE LLC None Delaware
JDLF III GP LLC* None Delaware
JDLF 1II GP LP* None Delaware
Jefferies Direct Lending Fund IIT C LP None Delaware
JCP Direct Lending CLO 2023-1 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.



STATEMENT AS OF SEPTEMBER 30, 2024 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

JCP Direct Lending CLO 2023 Ltd. None Jersey Channel Islands
JCPGPILLC None Delaware
Jefferies M Super Private Credit Fund GP LLC None Delaware
Jefferies Private Credit BDC Inc. None Maryland
JCP Funding 2024 LLC None Delaware
Jefferies Senior Lending LLC None Delaware
JFIN Revolver Holdings LLC None Delaware
JFIN Revolver Holdings II LLC None Delaware
JFIN Co-Issuer Corporation None Delaware
JFIN Europe GP, S.a.r.L. None Luxembourg
Jefferies Finance Europe, S.L.P. None Luxembourg
Jefferies Finance Europe, SCSp None Luxembourg
Jefferies Finance Business Credit LLC None Delaware
JFIN Business Credit Fund I LLC None Delaware
JFIN Funding 2021 LLC None Delaware
JSPCS MM LLC None Delaware
JFIN LC Fund LLC None Delaware
JFIN Revolver CLO 2017 Ltd. None Cayman Islands
JFIN Revolver CLO 2017-1II Ltd. None Cayman Islands
JFIN Revolver CLO 2017-11I Ltd. None Cayman Islands
JFIN Revolver CLO 2018 Ltd. None Cayman Islands
JFIN Revolver CLO 2019 Ltd. None Cayman Islands
JFIN Revolver CLO 2019-1I Ltd. None Cayman Islands
JFIN Revolver CLO 2020 Ltd. None Cayman Islands
JFIN Revolver CLO 2021-1II Ltd. None Cayman Islands
JFIN Revolver CLO 2021-V Ltd. None Cayman Islands
JFIN Revolver CLO 2022-1I Ltd. None Cayman Islands
JFIN Revolver CLO 2022-11I Ltd. None Cayman Islands
JFIN Revolver CLO 2022-1V Ltd. None Cayman Islands
JFIN Revolver CLO 2024-1 Ltd. None Delaware
JFIN Revolver CLO 2022-IV LLC None Cayman Islands
JFIN Revolver Fund, L.P. None Delaware
JFIN Revolver Funding 2021 Ltd. None Delaware
JFIN Revolver Funding 2021-I1I Ltd. None Delaware
JFIN Revolver Funding 2021-1V Ltd. None Delaware
JFIN Revolver Funding 2022-1 Ltd. None Bermuda
JFIN Revolver SPE1 2022 LLC None Delaware
JFIN Revolver SPE3 2022 LLC None Delaware
JFIN Revolver SPE4 2022 LLC None Delaware
JFIN Revolver SPE4 2022 Ltd. None Delaware
JCP Private Loan Management GP LLC None Delaware
JCP Private Loan Management LP None Delaware
Apex Credit Holdings LLC None Delaware

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

€cl

Federal Tax ID NAIC Co Code State of Domicile

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 2015-1II Ltd. None Cayman Islands
JFIN CLO 2016 Ltd. None Cayman Islands
JFIN CLO 2017 Ltd. None Cayman Islands
JFIN CLO 2017 II Ltd. None Cayman Islands
Tomorrow Parent, LLC None Delaware
Custom Ecology Holdco, LLC None Delaware
Glidepath Holdings Inc. 86-2294635 Delaware
MassMutual Ascend Life Insurance Company 13-1935920 63312 Ohio
AAG Insurance Agency, LLC 31-1422717 Kentucky
Annuity Investors Life Insurance Company 31-1021738 93661 Ohio
MM Ascend Life Investor Services, LLC 31-1395344 Ohio
MM Ascend Mortgage Lending LLC None Ohio
Manhattan National Holding, LLC 26-3260520 Ohio
Manhattan National Life Insurance Company 45-0252531 67083 Ohio
MassMutual Mortgage Lending LLC None Delaware
MM Copper Hill Road LLC 04-1590850 Delaware
MMV CTFIGP LLC None Delaware
MassMutual Ventures Climate Technology Fund I LP None Delaware
MM Direct Private Investments Holding LLC None Delaware
MM Direct Private Investments UK Limited None England & Wales
DPI-ACRES Capital LLC None Delaware
DPI-ARES Mortgage Lending LLC None Delaware
MM Investment Holding None Cayman Islands
MMIH Bond Holdings LLC None Delaware
MassMutual Asset Finance LLC* 26-0073611 Delaware
MMAF Equipment Finance LLC 2017-B 32-0546197 Delaware
MMAF Equipment Finance LLC 2019-A 83-3722640 Delaware
MMAF Equipment Finance LLC 2019-B None Delaware
MMAF Equipment Finance LLC 2020-A None Delaware
MMAF Equipment Finance LLC 2020-B None Delaware
MMAF Equipment Finance LLC 2021-A None Delaware
MMAF Equipment Finance LLC 2022—-A None Delaware
MMAF Equipment Finance LLC 2022-B None Delaware
MMAF Equipment Finance LLC 2023-A None Delaware
MMAF Equipment Finance LLC 2024-A None Delaware
MML Management Corporation 04-2443240 Massachusetts
MassMutual International Holding MSC, Inc. 04-3548444 Massachusetts

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

MassMutual Holding MSC, Inc. 04-3341767 Massachusetts
MML CM LLC None Delaware
Blueprint Income LLC None New York
Flourish Holding Company LLC None Delaware
Flourish Insurance Agency LLC None Delaware
Flourish Digital Assets LLC None Delaware
Flourish Financial LLC None Delaware
Flourish Technologies LLC None Delaware
MML Distributors LLC* 04-3356880 Massachusetts
MML Investment Advisers, LLC None Delaware
MML Strategic Distributors, LLC 46-3238013 Delaware
The MassMutual Trust Company, FSB 06-1563535 Connecticut
MML Private Placement Investment Company I, LLC 04-1590850 Delaware
MML Private Equity Fund Investor LLC 04-1590850 Delaware
MM Private Equity Intercontinental LLC 04-1590850 Delaware
Pioneers Gate LLC 45-2738137 Delaware
MassMutual Holding LLC 04-2854319 Delaware
Fern Street LLC 37-1732913 Delaware
Low Carbon Energy Holding None United Kingdom
Sleeper Street LLC None Delaware
Haven Life Insurance Agency, LLC 46-2252944 Delaware
GASL Holdings LLC None Delaware
Barings Asset-Based Income Fund (US) LP* None Delaware
Barings Perpetual European Direct Lending Fund None Luxembourg
Barings Emerging Generation Fund II 88-0916548 Delaware
Babson Capital Global Special Situation Credit Fund 2* 98-1206017 Delaware
Barings Global Real Assets Fund LP* 82-3867745 Delaware
Barings Global Special Situations Credit Fund 3 None Luxembourg
MassMutual Assignment Company 06-1597528 North Carolina
MassMutual Capital Partners LLC 04-1590850 Delaware
Marco Hotel LLC 46-4255307 Delaware
HB Naples Golf Owner LLC 45-3623262 Delaware
RB Apartments LLC 82-4411267 Delaware
Intermodal Holding IT LLC None Delaware
MassMutual Ventures Holding LLC None Delaware
Crane Venture Partners LLP None United Kingdom
MassMutual Ventures Management LLC None Delaware
MassMutual Ventures SEA Management Private Limited None Singapore
MMV UK/SEA Limited None England & Wales
MassMutual Ventures India Private Limited None India
MassMutual Ventures Southeast Asia I LLC None Delaware
MassMutual Ventures Southeast Asia Il LLC None Delaware
MassMutual Ventures UK 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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PART 1 - ORGANIZATIONAL CHART

MassMutual Ventures US I LLC
MassMutual Ventures US I1 LLC
MassMutual Ventures US III LLC
MM Catalyst Fund LLC
MM Catalyst Fund II LLC
MM Rothesay Holdco US LLC
Rothesay Limited
Rothesay Mortgages Limited
Rothesay Life Plc
Rothesay MA No.1 Limited
Rothesay MA No.3 Limited
Rothesay MA No.4 Limited
LT Mortgage Financing Limited
Rothesay Property Partnership 1 LLP
Rothesay Foundation
Rothesay Pensions Management Limited
Rothesay Asset Management UK Limited
Rothesay Asset Management Australia Pty Ltd
Rothesay Asset Management North America LLC
MML Investors Services, LLC
MML Insurance Agency, LLC
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

*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

47-1296410
None
None
None
None
04-1590850
None
None
None
None
None
None
None
None
None
None
None
None
None
04-1590850
04-1590850
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

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

9¢ClL

Gryphon Capital Partners Pty Ltd None Australia
Gryphon Capital Management Pty Ltd None Australia
Gryphon Capital Investments Pty Ltd None Australia
Barings Finance LLC 80-0875475 Delaware
BCF Europe Funding Limited None Ireland
BCF Senior Funding I LLC[] None Delaware
BCF Senior Funding I Designated Activity Company None Ireland
Barings Real Estate Acquisitions LLC None Delaware
Barings Securities LLC 04-3238351 Delaware
Barings Guernsey Limited 98-0437588 Guernsey
Barings Europe Limited None United Kingdom
Barings Asset Management Spain SL None Spain
Baring France SAS None France
Baring International Fund Managers (Ireland) Limited None Ireland
Barings GmbH None Germany
Barings Italy S.r.I. None Italy
Barings Sweden AB None Sweden
Barings Netherlands B.V. None Netherlands
Barings (U.K.) Limited 98-0432153 United Kingdom
Barings Switzerland Sarl None Switzerland
Baring Asset Management Limited 98-0241935 United Kingdom
Barings European Direct Lending 1 GP LLP None United Kingdom
Baring International Investment Limited 98-0457328 United Kingdom
Baring Fund Managers Limited 98-0457586 United Kingdom
BCGSS 2 GP LLP None United Kingdom
Baring Investment Services Limited 98-0457578 United Kingdom
Barings Core Fund Feeder I GP S.a.r.l. None Luxembourg
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

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

Barings Infiniti Fund Management LLC None Delaware
Barings New Jersey Emerging Manager Program GP, LLC None Delaware
Barings Hotel Opportunity Venture I GP, LLC None Delaware
Baring Investment Series LLC None Delaware
Barings Emerging Generation Fund GP, LLC None Delaware
Barings Emerging Generation Fund GP II, LLC None Delaware
Barings EPLF4 Rated Feeder, L.P. None Delaware
Barings ERS PE Emerging Manager 111 GP, LLC None Delaware
Barings FCIII LLC None Delaware
Barings Global Investment Funds (U.S.) Management LLC 04-1590850 Delaware
Barings CLO Investment Partners GP, LLC None Delaware
Barings Core Property Fund GP LLC None Delaware
Barings DAPPLF1 Rated Feeder, G.P. None Delaware
Barings DAPPLF1 Rated Feeder, L.P. None Delaware
Barings Direct Lending GP Ltd. None Cayman Islands
Barings Diversified Residential Fund GP LLC None Delaware
Barings Diversified Residential Fund LP None Delaware
Barings Global Energy Infrastructure Advisors, LLC None Delaware
Barings Capital Solutions Perpetual Fund GP LLC None Delaware
Barings Centre Street CLO Equity Partnership GP, LLC None Delaware
Barings Centre Street CLO Equity Partnership LP None Delaware
Barings Global Real Assets Fund GP, LLC None Delaware
Barings GPSF LLC None Delaware
Barings North American Private Loan Fund Management, LLC None Delaware
Barings North American Private Loan Fund Il Management, LLC None Delaware
Barings North American Private Loan Fund III Management, LLC None Delaware
Barings Global Special Situations Credit Fund 4 GP (Delaware) LLC None Delaware
Barings - MM Revolver Fund GP LLC None Delaware
Barings Real Estate European Value Add Fund II Feeder LLC None Cayman Islands
Barings SEM GP LLC None Delaware
BMT RE Debt Fund GP LLC None Delaware
Barings Small Business Fund LLC 84-5063008 Delaware
Barings TYIDF2 Rated Feeder GP LLC None Delaware
Barings TYIDF2 Rated Feeder, L.P. None Delaware
Barings Active Passive Equity Direct EAFE LLC None Delaware
BCLF GP LLC None Delaware
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 II LLC None Delaware
BRECS VII GP LLC None Delaware
BREDIF GP LLC None Delaware

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

CPF Springing Member, LLC None Delaware
CREA-MA Reorganization Trust None Delaware
CREF X GP LLC None Delaware
Great Lakes III GP, LLC 04-1590850 Delaware
Lake Jackson LLC None Delaware
Barings Emerging Markets Blended Fund I GP, LLC None Delaware
Barings EPLF4 Rated Feeder GP LLC None Delaware
Mezzco 111 LLC 41-2280126 Delaware
Mezzco IV LLC 80-0920285 Delaware
Mezzco Australia Il LLC None Delaware
RECSA-NY GP LLC None Delaware
Barings CLO 2022-1 98-1624360 Cayman Island
Barings CLO 2022-11 None Cayman Island
Amberst Long Term Holdings, LLC None Delaware
Enroll Confidently, Inc. None Delaware
MassMutual International LLC 04-3313782 Delaware
MassMutual Solutions LLC None Delaware
Haven Technologies Asia Limited None Hong Kong
Yunfeng Financial Group Limited None Hong Kong
MassMutual External Benefits Group LLC 27-3576835 Delaware
MM Vine Street LLC None Delaware
Stillings Street LLC None Delware
5301 Wisconsin Avenue Associates, LLC None District of Columbia
5301 Wisconsin Avenue GP, LLC None Delaware
Other Affiliates & Funds:
100 w. 3rd Street LLC 04-1590850 Delaware
300 South Tryon Hotel LLC 82-2432216 Delaware
300 South Tryon LLC 04-1590850 Delaware
Almack Mezzanine Fund II Unleveraged LP None United Kingdom
Barings Affordable Housing Mortgage Fund I LLC 82-3468147 Delaware
Barings Affordable Housing Mortgage Fund II LLC 61-1902329 Delaware
Barings Affordable Housing Mortgage Fund III LLC 85-3036663 Delaware
Barings Construction Lending Fund LP None Delaware
Barings Emerging Generation Fund II LP None Delaware
Barings Emerging Generation Fund, LP 84-3784245 Delaware
Barings Emerging Markets Corporate Bond Fund None Ireland
Barings Hotel Opportunity Venture I LP None Delaware
Barings Miller Investment Trust 04-1590850 Australia
Barings Real Estate Debt Income Fund LP 85-3449260 Delaware
Barings Real Estate European Value Add I SCSp None Luxembourg
Barings Small Business Fund, L.P. None Delaware
Barings-MM Revolver Fund LP* None Delaware
Barings U.S. High Yield Fund None Delaware

*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

Beauty Brands Acquisition LLC None Delaware
Beauty Brands Acquisition Intermediate LLC None Delaware
Forma Brands, LLC None Delaware
Cornerstone Permanent Mortgage Fund LLC 45-2632610 Massachusetts
CREA Ridge Apartments, LLC None Delaware

Euro Real Estate Holdings Herleshausen LLC None Delaware
London Office JV Holdings LLC None Delaware
Riverwalk MM Member, LLC None Delaware
Aland Royalty Holdings LP None Delaware
Chassis Acquisition Holding LLC 81-2244465 Delaware

CRA Aircraft Holding LLC 81-4258759 Delaware

EIP Holdings I, LLC None Delaware

Red Lake Ventures, LLC 46-5460309 Delaware
Validus Holding Company LLC 46-0687392 Delaware
SBNP SIA IT LLC 04-1590850 Delaware
SBNP SIA III LLC None Delaware

MM Speedway El Paso Member LLC None Delaware
Barings European Real Estate Debt Income Fund None Luxembourg
Babson Capital Loan Strategies Fund, L.P.* 37-1506417 Delaware
Barings US High Yield Bond Fund None Ireland

Babson CLO Ltd. 2015-1 None Cayman Islands
Babson CLO Ltd. 2015-11 None Cayman Islands
Babson CLO Ltd. 2016-11 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-I1I None Cayman Islands
Barings CLO 2019-1V None Cayman Islands
Barings CLO 2020-1 None Cayman Islands
Barings CLO 2020-I1I None Cayman Islands
Barings CLO 2020-1V None Cayman Islands
Barings CLO 2021-1 None Cayman Islands
Barings CLO 2021-11 None Cayman Islands
Barings CLO 2021-111 None Cayman Islands
Barings CLO 2024-11 None Cayman Islands
Babson Euro CLO 2014-1 BV None Netherlands
Babson Euro CLO 2015-1 BV None Netherlands
Barings Euro CLO 2019-1 36037260H ITreland

Barings Euro CLO 2019-11 None Ireland

Barings Euro CLO 2020-I DAC None Ireland

Barings Euro CLO 2021-1 DAC 3715576VH ITreland

Barings Euro CLO 2021-1I DAC 3750378QH Ireland

Barings Euro CLO 2021-111 DAC None Ireland

*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 Euro CLO 2023-11 DAC None Ireland

Barings Global Energy Infrastructure Fund I LP 98-1332384 Cayman Islands
Barings Global Special Situations Credit 4 Delaware* 85-1465973 Delaware
Barings Global Special Situations Credit 4 LUX* 98-1570693 Luxembourg
Barings Europe Select Fund None Ireland

Barings Hotel Opportunity Venture 87-0977058 Connecticut
Barings Innovations & Growth Real Estate Fund* 86-3661023 Delaware
Barings Middle Market CLO 2017-1 Ltd & LLC None Cayman Islands
Barings Middle Market CLO 2018-1 None Cayman Islands
Barings Middle Market CLO 2019-1 None Cayman Islands
Barings Middle Market CLO Ltd 2021-1 98-1612604 Cayman Islands
Barings Middle Market CLO Ltd 2023-1 None Bermuda
Barings Middle Market CLO Ltd 2023-11 None Bermuda
Barings RE Credit Strategies VII LP 98-1332384 Delaware
Barings Target Yield Infrastructure Debt Fund 98-1567942 Luxembourg
Barings CLO Investment Partners LP 81-0841854 Delaware
Barings Euro Value Add II (BREEVA II)* None Luxembourg
Barings Transportation Fund LP* 87-1262754 Delaware
Braemar Energy Ventures I, L.P.* None Delaware
Barings European Core Property Fund SCSp * None Luxembourg
Barings European Private Loan Fund IIT A 46-5001122 Luxembourg
Benchmark 2018-B2 Mortgage Trust 38-4059932 New York
Benchmark 2018-B4 None New York
Benchmark 2018-B8 38-4096530 New York
Barings Core Property Fund LP 20-5578089 Delaware

DPI Acres Capital SPV LLC 04-1590850 Delaware
DPI-ARES Mortgage Lending SPV, LLC 04-1590850 Delaware

E2E Affordable Housing Debt Fund LLC None Delaware

Great Lakes III, L.P. 37-1708623 Delaware

GIA EU Holdings - Emerson JV Sarl 98-1607033 Luxembourg
JPMCC Commercial Mortgage Securities Trust 2017-JP7 38-4041011; 38-4041012 New York
JPMDB Commercial Mortgage Securities Trust 2017-C5 38-4032059 New York
Martello Re Feeder LP None Delaware
Martello Re LP None Delaware
Martello Re Holding Limited LLC None Delaware
Martello Re Limited None Bermuda
Martello Re Services Company None Delaware
Miami Douglas Three MM, LLC 04-1590850 Delaware

MM BIG Peninsula Co-Invest Member LLC* 87-4021641 Delaware

MM Direct Private Investment Holding 04-1590850 Delaware

MM CM Holding LLC None Delaware

MM Debt Participations LLC 81-3000420 Delaware

*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 MD1 Station Member LLC* 04-1590850 Delaware
MM MD2 Station Member LLC* 04-1590850 Delaware
MMYV Climate Technology Fund GP* 04-1590850 Delaware
MM REED District Landco Member LLC None Delaware
MM Subline Borrower LLC 04-1590850 Delaware
SBNP SIA IV LLC None Delaware
Washington Pine LLC 04-1590850 Delaware
Ten Fan Pier Boulevard LLC 35-2553915 Delaware
Tower Square Capital Partners III, L.P. 41-2280127 Delaware
Tower Square Capital Partners IIIA, L.P. 41-2280129 Delaware
Trailside MM Member LLC* 04-1590850 Delaware
Washington Gateway Three LLC 32-0574045 Delaware
Washington Gateway Two LLC* 83-1325764 Delaware
MALIC Debt Participations LLC None Delaware
Barings Affiliates & Funds:
Babson Capital Loan Strategies Master Fund LP None Cayman Islands
Barings China Aggregate Bond Private Securities Investment Fund None Peoples Republic of China
Barings Global High Yield Fund 47-3790192 Massachusetts
Great Lakes II LLC* 71-1018134 Delaware
Wood Creek Venture Fund LLC 04-1590850 Delaware
Barings Real Estate Affiliates & Funds:
Barings California Mortgage Fund IV None California
Barings Umbrella Fund LUX SCSp SICAV RAIF* None Luxembourg
Calgary Railway Holding LLC 82-2285211 Delaware
Cornbrook PRS Holdings LLC 82-3307907 Delaware
Cornerstone California Mortgage Fund I LLC 95-4207717 California
Cornerstone California Mortgage Fund II LLC 95-4207717 California
Cornerstone California Mortgage Fund III LLC 95-4207717 California
Cornerstone Fort Pierce Development, LLC* 56-2630592 Delaware
Cornerstone Permanent Mortgage Fund I LLC 61-1750537 Massachusetts
Cornerstone Permanent Mortgage Fund III LLC 35-2531693 Massachusetts
Cornerstone Permanent Mortgage Fund IV LLC 61-1793735 Massachusetts
CREA/PPC Venture, LLC 20-0348173 Delaware
Danville Riverwalk Venture, LLC 82-2783393 Delaware
Euro Real Estate Holdings LLC 04-1590850 Delaware
Fan Pier Development LLC* 20-3347091 Delaware
GIA EU Holdings LLC - Avalon Spain 04-1590850 Delaware
GIA EU Holdings LLC 04-1590850 Delaware
Landmark Manchester Holdings LLC 81-5360103 Delaware
MMLIC Debt Participations LLC 13-1935920 Delaware
MM Brookhaven Member LLC 04-1590850 Delaware
MM Ascend Mtg. Lending LLC 04-1590850 Delaware
MM Kannapolis Industrial Member LLC* 04-1590850 Delaware

*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 East South Crossing Member LLC 04-1590850 Delaware
MM Horizon Savannah Member LLC* 04-1590850 Delaware
MM Horizon Savannah Member II LLC* 04-1590850 Delaware
MM Ironhead Commerce Center 04-1590850 Delaware
MM National Self-Storage Program Member LLC 04-1590850 Delaware
MM 1400 E 4th Street Member LLC 04-1590850 Delaware
MM 1370 AVE OF AM LLC 04-1590850 Delaware
One Harbor Shore LLC* 80-0948028 Delaware
Paco France Logistics LLC 04-1590850 Delaware
Salomon Brothers Commercial Mortgage Trust 2001-MM None Delaware
Three PW Office Holding LLC 81-5273574 Delaware
Trailside MM Member I LLC 04-1590850 Delaware
Unna, Dortmund Holding LLC 82-3250684 Delaware
Washington Gateway Apartments Venture LLC* 45-5401109 Delaware
West 37th Street Hotel LLC* 88-3861481 Delaware
MassMutual Premier Funds:
MassMutual Premier Strategic Emerging Markets Fund 26-3229251 Massachusetts
MassMutual Select Funds:
MassMutual Select Mid-Cap Value Fund 42-1710935 Massachusetts
MassMutual Select Small Capital Value Equity Fund 02-0769954 Massachusetts
MassMutual Select Small Company Value Fund 04-3584140 Massachusetts
MassMutual Select T. Rowe Price Retirement 2005 Fund 82-3347422 Massachusetts
MassMutual Select T. Rowe Price Retirement 2010 Fund 82-3355639 Massachusetts
MassMutual Select T. Rowe Price Retirement 2015 Fund 82-3382389 Massachusetts
MassMutual Select T. Rowe Price Retirement 2020 Fund 82-3396442 Massachusetts
MassMutual Select T. Rowe Price Retirement 2025 Fund 82-3417420 Massachusetts
MassMutual Select T. Rowe Price Retirement 2030 Fund 82-3430358 Massachusetts
MassMutual Select T. Rowe Price Retirement 2035 Fund 82-3439837 Massachusetts
MassMutual Select T. Rowe Price Retirement 2040 Fund 82-3451779 Massachusetts
MassMutual Select T. Rowe Price Retirement 2045 Fund 82-3472295 Massachusetts
MassMutual Select T. Rowe Price Retirement 2050 Fund 82-3481715 Massachusetts
MassMutual Select T. Rowe Price Retirement 2055 Fund 82-3502011 Massachusetts
MassMutual Select T. Rowe Price Retirement 2060 Fund 82-3525148 Massachusetts
MassMutual Select T. Rowe Price Retirement Balanced Fund 82-3533944 Massachusetts
MML Series Investment Funds:
MML Series International Equity Fund 46-4257056 Massachusetts
MML Series Investment Funds II:
MML Series II Dynamic Bond Fund 47-3529636 Massachusetts
MML Series II Equity Rotation Fund 47-3544629 Massachusetts
MassMutual RetireSMART Funds:
MassMutual RetireSMART 2035 Fund 27-1933380 Massachusetts
MassMutual RetireSMART 2045 Fund 27-1932769 Massachusetts
MassMutual RetireSMART 2055 Fund 46-3289207 Massachusetts

*This entity is owned by another or multiple entities in the group. Please refer to Sch Y Part 1A for the ownership and percentage information.
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MassMutual RetireSMART 2060 Fund 47-5326235 Massachusetts
MassMutual 20/80 Allocation Fund 45-1618155 Massachusetts
MML SER INVT FD II ISHARES 80/20 ALLOCATION FD 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 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 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 Clinton Municipal Credit Opportunities Fund 93-4168848 Massachusetts
MassMutual Clinton Municipal Fund 93-4190918 Massachusetts
MassMutual Clinton Short-Term Municipal Fund 93-4193313 Massachusetts

*This entity is owned by another or multiple entities in the group. Please refer to Sch Y Part 1A for the ownership and percentage information.
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Code Group Name Code Number RSSD CIK International) Or Affiliates tion Entity (Name of Entity/Person) Other) tage Entity(ies)/Person(s) (Yes/No) *
Massachusetts Mutual Life Insurance Company Massachusetts Mutual Life Insurance
. 0435 ...[Massachusetts Mut Life Ins Co .......... | ..... 65935 ....|04-1590850 .. | 3848388 ..... | ..eeervrieriine [ reeerreeneeeees (MMLTC) ettt LMAL) UIP....... COMPANY e eureeeereeeseree et e OWNEISNIP..eeeeeeerreeeree e .100.000 ... [MULIC e [ eeeeiineeee | e e
Massachusetts Mutual Life Insurance
. 0435 ...|Massachusetts Mut Life Ins Co .......... |..... 93432 ....|06-1041383 .. C.M. Life Insurance Company .| Company Ownership .100.000 ... |MMLIC ..
. 0435 ...|Massachusetts Mut Life Ins Co .......... |..... 70416 ....|43-0581430 .. MWL Bay State Life Insurance Company C.M. Life Insurance Company . . [Ownership.. ..}.100.000 ...|MMLIC
20000 L.i] eeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeees | eeeeeeees s e CML Special Situations Investor LLC .... C.M. Life Insurance Company .... Ownership .100.000 ...|MMLIC ..
20000 .ou] ceeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeereeeeees | e . CM Life Mortgage Lending LLC C.M. Life Insurance Company .... Ownership .100.000 ... |MMLIC ..
20000 ...] eeeeeeeeeeeeeeeee e eeeeeeeeeeeeees | s s CML Mezzanine Investor I11, C.M. Life Insurance Company .... Ownership .100.000 ... |MMLIC ..
Massachusetts Mutual Life Insurance
20000 ...] eeeeeeeieieereeeeeee e eeeeeeeeeeeeees | s s CML Global Capabilities LLC LDE] e NIA....... Company .... . Ownership .100.000 ...|MMLIC ..
Massachusetts Mutual Life Insurance
20000 ...| eeeeeeeeeereeeeeeeeeeeeeereeeeeeeeeeeeeeeeeeeeees | eeeeeeeee s | e | s | e | e MM Global Capabilities | LLC .......eeveveennneee LDE] e NIA....... COMPANY e OWNErship..coeeeeeeeeeeeeeee e .100.000 ... [MMLIC ..o [ eeeeeeeeeeees | e e
MassMutual Global Business Services India
20000 .. e [ e | e | [ | LLP et IND. NIA....... MM Global Capabilities | LLC ........ccceuen OWNEISNIP..eeeeeeerreeeree e .100.000 ... [MULIC e [ eeeeiineeee | e e
20000 L. f e [ | i | [ ] MV Global Capabilities (Netherlands) B.V. ... {..NLD....]...... NIA....... MM Global Capabilities | LLC ................. OWNErship....ccuveriueriiiieiiieeiieens .100.000 ... [MULIC eveiiieiiieceeeceeeee e [ | e e
MassMutual Global Business Services Romania
20000 .| e [ | i [ [ ] SRL. ~ROU....J...... NIA....... MM Global Capabilities (Netherlands) B.V. [Ownership........cccoovviiviiiiviniiinnnns .100.000 ... [MULIC e [ | e e
Massachusetts Mutual Life Insurance
20000 L. f e [ | i | [ ] MM Global Capabilities Il LLC ....ccccuvernnens LDE] NIA....... COMPANY et OWNErship....ccuveriueriiiieiiieeiieens .100.000 ... [MULIC e [ | e e
Massachusetts Mutual Life Insurance
20000 L. f e [ | i [ [ ] MM Global Capabilities Il LLC .........ccees LDE] NIA....... COMPANY et OWNErship....ccueeerveriiiieiiieeiieens .100.000 ... [MULIC e [ | e e
Massachusetts Mutual Life Insurance
20000 .ou] ceeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeereeeeees | e . MM/Barings Multifamily TEBS 2020 LLC .. LDE ] NIA....... Company .... Ownership .100.000 ... [MMLIC ooeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeees | eeeeeeeeeeees | e e
Massachuset
20000 .ou] ceeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeereeereeeeees | e . 04-1590850 .. | wevvvvvvrrrenn | wrvvrrrrrninines | v, Berkshire Way LLC .....cccoeennnie LDE ] NIA....... COMPANY e e e e e e e e e e e e e ONNErSNIP.ceeeeeeeeiieeeieeeeeeeeeeeeeee .100.000 ... [MMLIC ooeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeees | eeeeeeeeeeens | e s
Massachusetts Mutual Life Insurance
L0000 Lou] ceereeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeees | eeeeeeeee s e | i | e | MML Special Situations Investor LLC ........... LDE ] NIA....... COMPANY e e e e e e e e e e e e ONNErSNIP.ceeeeeeeeiieeeieeeeeeeeeeeeeee .100.000 ... [MMLIC ooeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeees | eeeeeeeeeeens | e s
Massachusetts Mutual Life Insurance
. 0000 . Timber land Forest Holding LLC Company Ownership .100.000 ... |MMLIC ..
0000 Timber land Forest Holding LLC ... .. |C.M. Life Insurance Company . Influence.. ..[MLIC
. 0000 . Timber land Forest Holding LLC ... .. [Wood Creek Capital Management LLC .. [Management. MLIC
0000 Lyme Adirondack Forest Company, . .. |Timberland Forest Holding LLC ........ .. | Ownership.. ..|WLIC
. 0000 . Lyme Adirondack Timberlands I, LLC .. .. |Lyme Adirondack Forest Company, LLC . | Ownership.. ..|WLIC
0000 Lyme Adirondack Timberlands |1, LLC . . |Lyme Adirondack Forest Company, LLC ........ |Ownership.. N ..|WLIC
. 0000 . Lyme Adirondack Timber Sales, LLC Lyme Adirondack Forest Company, LLC ........ Ownership .100.000 ... |MMLIC ..
Massachusetts Mutual Life Insurance
L0000 .o f e [ 04-1590850 .. [ ..eevevvvevine [ erriiiiii | e MSP-SC, LLC oo LDE] NIA....... COMPANY et OWNErship....ccueeerveriiiieiiieeiieens .100.000 ... |MMLIC
Massachusetts Mutual Life Insurance
. 0000 ... 04-1590850 .. Insurance Road LLC .....ocovvvivveiiiiiiiiiiiieeenns LDE ] NIA....... Company Ownership .100.000 ... |MMLIC ..
. 0000 ... ..| 04-1590850 .. MassMutual Trad Private Equity LLC .. . .| Insurance Road LLC . Ownership.. ..}.100.000 ...|MMLIC
. 0000 ... 04-1590850 .. MassMutual Intellectual Property LLC ......... Insurance Road LLC .... Ownership .100.000 ... |MMLIC ..
20000 Loi] eeeeeeeeeieeeeereeeeeeeeeeeeeeeeeeeeeeeeeeeeeeees | eeeeeeees s e Trad Investments | LLC ..ocoovvriiiiiiiiiiiiinnnnnns . Insurance Road LLC .........cooeeveiiiiiininnnnns OWNErship..coeeeeeeeeeeeeeee e .100.000 ...|MMLIC
Massachusetts Mutual Life Insurance
. 0000 ... ITPSHolding LLC ... LDE] e NIA....... Company Ownership .100.000 ... |MMLIC ..
. 0000 ... HITPS LLC ITPS Holding LLC Ounership .100.000 ... |MMLIC ..
Massachusetts Mutual Life Insurance
20000 Lou] ceeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeees | eeeeeeee s e | i | e | EM Opportunities LLC .......vvvvvvunnnnniiiiniinnnns LDE] NIA....... COMPANY e e e e e e e e e e e e ONNErSNIP.ceeeeeeeeieeieieeeieeeeeeeeeeen .100.000 ... [MMLIC ooeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeees | eeeeeeeeeeees | e s
Massachusetts Mutual Life Insurance
20000 L] ceereeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeees | eeeeeeee s e | i | e | MassMutual MCAM Insurance Company, Inc. ..... JRL 2 D I NIA....... COMPANY e e e e e e e e e e OWNErSNIP.ceeeeeeeeeieeeieeeeeeeeeeeeeee .100.000 ... [MMLIC ooeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeees | eeeeeeeeneees | e e
Massachusetts Mutual Life Insurance
20000 Lou] ceeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeereeeeeeeeees | e s MassMutual Ventures US IV GP, LLC ... LDE ] NIA....... Company Ownership 199,000 ... [MMLIC ooeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeee | eeeeeeeeieees | e s
L0000 L] e eeeeeeeeeeeeeeeeee | et e MassMutual Ventures US IV GP, LLC ... WDE. NIA....... Massachusetts Mutual Ascend . Ownership 1,000 L IMMLIC Lo | e | e
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. 0000 . . UV ... |MassMutual Ventures US IV, L.P. ... MassMutual Ventures US IV GP, LLC .. .. | Ounership .100.000 ... .
0000 MassMutual Ventures US IV LLC ... . |MassMutual Ventures US IV, L.P. .. Ownership.. .100.000 ...|MMLIC
Massachusetts Mutual Life Insurance
0000 MassMutual Ventures Europe/APAC | GP, LLC .. |..DE.....|...... NIA....... COMPANY e Ownership .100.000 ... |MMLIC ..
. 0000 . 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.
. 0000 . MassMutual Ventures Europe/APAC | L.P. ....... O NEA e | e Ownership .100.000 ... |MMLIC ..
0000 MassMutual Ventures Southeast Asia IIl LLC . |..DE.....|...... NIA....... MassMutual Ventures Europe/APAC | L.P. .... |Ownership .100.000 ... |MMLIC ..
MassMutual Ventures Southeast Asia |11 LLC
0000 MV Digital | LLC wovveeeieeeeiee e O NTA e | et OWNEISNIP..eeeeeeerreeeree e .100.000 ... |MMLIC
Massachusetts Mutual Life Insurance
0000 Counterpointe Sustainable Advisors LLC ....... . COMPANY 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 v ..|CSA Intermediate Holdco LLC .. . | Ownership.. .4.100.000 ... [MMLIC
0000 Counterpointe Titling Trust .. . .| CP PACE LLC ... . | Ounership.. ..}.100.000 ... [MMLIC
. 0000 . CSA Employee Services Company LLC U CSA Intermediate Holdco LLC Ownership .100.000 ... |MMLIC ..
Counterpointe Sustainable Real Estate Il LLC
20000 Lou] ceeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeees | eeereeees e ] e | i | i | e [ CSA Intermediate Holdco LLC .....cceeveennnnn Ownership .100.000 ... |MMLIC
0000 Counterpointe Energy Solutions Il LLC ........ CSA Intermediate Holdco LLC .....ccceeennnnn Ownership .100.000 ... .
. 0000 . Counterpointe Energy Solutions (CA) Il LLC . . | Counterpointe Energy Solutions Il LLC ..... [Ownership.. ..}.100.000 ...|MMLIC
0000 Counterpointe Energy Solutions (FL) Il LLC . Counterpointe Energy Solutions Il LLC ..... Ownership .100.000 ... |MMLIC ..
. 0000 . Counterpointe Energy Solutions (IL) LLC ..... Counterpointe Energy Solutions Il LLC ..... Ownership .100.000 ... |MMLIC ..
0000 Loop-Counterpointe PACE LLC ......... .. | Counterpointe Energy Solutions (IL) LLC ... |Ownership.. ..}.100.000 ...|MMLIC
. 0000 . . Counterpointe Energy Services LLC . |CSA Intermediate Holdco LLC .. . | Ownership.. ..}.100.000 ...|MMLIC
0000 4 .. CSA Incentive Holdco LLC Counterpointe Sustainable Advisors . | Ownership .100.000 ... |MMLIC ..
Massachusetts Mutual Life Insurance
0000 .| weveerrrerrererereeeeeeeeeeeeeeeeeeeeeeeeeeeeeees | reeeeees e 27-0105644 .. | .ooeviiiiiiiin | eeeeeeiiennninen | e Jefferies Finance LLC .........eveeumniinnnnnnnnnee . COMPANY e Ownership ..50.000 ....|MMLIC
. 0000 . . e | JFIN GP Adviser LLC Jefferies Finance LLC ... Ownership .100.000 ... |MMLIC ..
0000 Jefferies MM Lending LLC .| Jefferies Finance LLC Ounership.. ..}.100.000 ... [MMLIC
. 0000 . Green SPE LLC Jefferies Finance LLC ... Ownership .100.000 ... |MMLIC ..
0000 Apex Credit Partners LLC ... LDE] NIA....... Green SPE LLC Ounership .100.000 ... .
. 0000 . Apex GP | LLC . .. | Apex Credit Partners LLC . | Ownership.. ..}.100.000 ...|MMLIC
0000 Apex Securitized Income Fund LP ... LDE] NIA....... Apex GP | LLC Ounership .100.000 ... |MMLIC ..
. 0000 . Jefferies Credit Partners LLC Jefferies Finance LLC ........ovvvvvvvvnvnnnnnnns Ownership .100.000 ... |MMLIC ..
0000 Jefferies Credit Management LLC . | Jefferies Credit Partners LLC .. Ownership.. ..}.100.000 ...|MMLIC
. 0000 . JOM GP | LLC Jefferies Credit Management LLC .. Ownership .100.000 ... |MMLIC ..
0000 JOM H-2 Credit Fund GP LLC Jefferies Credit Management LLC .. Ounership .100.000 ... .
. 0000 . JCP Direct Lending CLO 2022 LLC ......... JUVURN VSRR DS NIA....... Jefferies Credit Partners LLC Ownership ..9.900 .... |MMLIC ..
Jefferies Direct Lending Europe SCSp SICAV-
. 0000 . RAIF e Jefferies Credit Partners LLC ................ Ownership ..9.900 .... |MMLIC
0000 Jefferies Credit Management Holdings LLC ..... Jefferies Credit Partners LLC Ownership ..9.900 .... [MMLIC ..
. 0000 . JOLF GP (Europe) S.a.r.| . | Jefferies Credit Partners LLC .. Ownership.. ..}.100.000 ...|MMLIC
0000 JFAM GP LLC Jefferies Credit Partners LLC Ounership .100.000 ... .
. 0000 . JFAM GP LP Jefferies Credit Partners LLC .. Ownership .100.000 ... |MMLIC ..
0000 Jefferies Direct Lending Fund C LP | JFAMGP LP e . [Ounership.. ..}.100.000 ... [MMLIC
. 0000 . Jefferies DLF C Holdings LLC .... .. | Jefferies Direct Lending Fund C LLC Ownership.. ..}.100.000 ...|MMLIC
0000 Jefferies Direct Lending Fund C S .. | Jefferies DLF C Holdings LLC ... . | Ownership.. ..}.100.000 ... [MMLIC
. 0000 . JOLF 11 GP LLC .... .. | Jefferies Credit Partners LLC Ownership.. ..}.100.000 ...|MMLIC
0000 JOLF I GPLP ... .| JOLF 11 GP LLC ... Ounership.. .100.000 ... [MMLIC
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. 0000 . Jefferies Direct Lending Fund Il C LP ........ JOLF 11 GPLP weveeiieieieeeeeeeeeeeeeeeeeeeeees Ownership .100.000 ...
0000 Jefferies DLF 2 C Holdings LLC - .. | Jetferies Direct Lending Fund 1 C LP ...... | Ounership.. ..}.100.000 ...
. 0000 . Jefferies Direct Lending Fund Il C SPE LLC .. {.. .. | Jefferies DLF 2 C Holdings LLC .... Ownership.. ..}.100.000 ...|MMLIC
0000 JOLF [11 GP LLC ... .. | Jetferies Credit Partners LLC Ownership.. ..}.100.000 ...|MMLIC
. 0000 . JOLF 11T GPLP e .. [JOLF 111 GP LLC .. Ounership.. ..4.100.000 ...|MILIC
0000 Jefferies Direct Lending Fund |11 C LP ..|JOLF 11 GPLP ... . [ Ownership.. ..}.100.000 ...|MILIC
. 0000 . JCP Direct Lending CLO 2023-1 LLC ... .. | Jefferies Credit Partners LLC .. Ownership.. ..}.100.000 ...|MMLIC
0000 JCP Direct Lending CLO 2023 Ltd. . .| JOP Direct Lending CLO 2023 Ltd. . .. | Ownership.. ..}.100.000 ...|MILIC
. 0000 . 0 I . Jefferies Credit Partners LLC ............. Ownership .100.000 ... |MMLIC ..
Jefferies M Super Private Credit Fund GP LLC
20000 Lou] ceeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeees | eeereeees e ] e | i | i | e [ Jefferies Credit Partners LLC ............. Ownership .100.000 ... |MMLIC
0000 Jefferies Private Credit BDC Inc. .... Jefferies Finance LLC ... Ownership .100.000 ... |MMLIC ..
. 0000 . JCP Funding 2024 LLC . | Jefferies Finance LLC Ownership.. ..}.100.000 ...|MMLIC
0000 Jefferies Senior Lending LLC .... Jefferies Finance LLC ... Ownership .100.000 ... .
. 0000 . JFIN Revolver Holdings LLC Jefferies Finance LLC ... Ownership .100.000 ... |MMLIC ..
0000 JFIN Revolver Holdings |1 LLC .| Jefferies Finance LLC Ownership.. ..}.100.000 ...|MMLIC
. 0000 . JFIN Co-Issuer Corporation . . | Jefferies Finance LLC Ownership.. ..}.100.000 ...|MMLIC
0000 JFIN Europe GP, S.a.r.l. ... .. | 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 . | Ownership.. ..}.100.000 ...|MMLIC
. 0000 . JFIN Funding 2021 LLC . . | Jefferies Finance LLC Ownership.. ..}.100.000 ...|MMLIC
0000 JSPCS MM LLC .......... .| Jefferies Finance LLC Ownership.. ..}.100.000 ...|MILIC
. 0000 . JFIN LC Fund LLC ..... .. | Jefferies Finance LLC Ownership.. ..}.100.000 ...|MMLIC
0000 JFIN Revolver CLO 2017 Ltd. .. .| Jefferies Finance LLC Ownership.. ..}.100.000 ...|MMLIC
. 0000 . JFIN Revolver CLO 2017-11 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 ...|MMLIC
. 0000 . JFIN Revolver CLO 2019-11 Ltd. . . | Jefferies Finance LLC Ownership.. ..}.100.000 ...|MMLIC
0000 JFIN Revolver CLO 2020 Ltd. .. .| Jefferies Finance LLC Ownership.. ..}.100.000 ...|MILIC
. 0000 . JFIN Revolver CLO 2021-11 Ltd. . . | Jefferies Finance LLC Ownership.. ..}.100.000 ...|MMLIC
0000 JFIN Revolver CLO 2021-V Ltd. ...... Jefferies Finance LLC ... Ownership .100.000 ... |MMLIC ..
. 0000 . JFIN Revolver CLO 2022-11 Ltd. .... Jefferies Finance LLC ... Ownership .100.000 ... |MMLIC ..
0000 JFIN Revolver CLO 2022-111 Ltd. .| Jefferies Finance LLC Ownership.. ..}.100.000 ...|MMLIC
. 0000 . JFIN Revolver CLO 2022-1V Ltd. .... Jefferies Finance LLC ... Ownership .100.000 ... |MMLIC ..
0000 JFIN Revolver CLO 2024~ Ltd. ... Jefferies Finance LLC ... Ownership .100.000 ... .
. 0000 . JFIN Revolver CLO 2022-1V LLC . | Jefferies Finance LLC Ownership.. ..}.100.000 ...|MMLIC
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 111 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 ... .
. 0000 . JFIN Revolver SPE1 2022 LLC .. . | Jefferies Finance LLC Ownership.. ..}.100.000 ...|MMLIC
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 JFIN Revolver SPE4 2022 Ltd. .... .| Jefferies Finance LLC Ownership.. ..}.100.000 ...|MMLIC
. 0000 . JOP Private Loan Management GP LLC Jefferies Finance LLC ... Ownership .100.000 ... [MMLIC ..
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. 0000 . JCP Private Loan Management LP . JCP Private Loan Management GP LLC ......... Ownership .100.000 ...
0000 Apex Credit Holdings LLC ... .. | Jefferies Finance LLC ... Ownership.. ..}.100.000 ...
. 0000 . JFIN CLO 2012 Ltd. ..... .. | Apex Credit Holdings LLC Ounership.. .4.100.000 ... [MMLIC
0000 JFIN CLO 2013 Ltd. .. .. | Apex Credit Holdings LLC Ounership.. ..}.100.000 ... [MMLIC
. 0000 . JFIN CLO 2014 Ltd. .. .. | Apex Credit Holdings LLC Ounership.. .4.100.000 ... [MMLIC
0000 JFIN CLO 2014-11 Ltd .. | Apex Credit Holdings LLC Ounership.. .100.000 ... |MMLIC
. 0000 . JFIN CLO 2015 Ltd. .. .. | Apex Credit Holdings LLC Ounership.. ..|[MLIC
0000 JFIN CLO 2015-11 Ltd .. | Apex Credit Holdings LLC Ounership.. .| MMLIC
. 0000 . . JFIN CLO 2016 Ltd. .. .. | Apex Credit Holdings LLC Ounership.. ..|[MLIC
0000 ..| 86-2294635 .. JFIN CLO 2017 Ltd. .. .. | Apex Credit Holdings LLC Ounership.. ..|mLic
. 0000 . .| 13-1935920 .. JFIN CLO 2017-11 Ltd. . . | Apex Credit Holdings LLC Ounership.. ..|[MLIC
0000 86-2294635 .. Tomorrow Parent, LLC ... . | Jefferies Finance LLC ... Ownership.. .|MLIC
. 0000 . . [ 13-1935920 .. Custom Ecology Holdco, LLC Jefferies Finance LLC ... Ownership LIMMLIC ..
Massachusetts Mutual Life Insurance
. 0000 . 86-2294635 .. Glidepath Holdings Inc. .....cooovveveieieeiinnenns Company Ownership .100.000 ... |MMLIC ..
0435 . [ 13-1935920 .. MassMutual Ascend Life Insurance Company .... .|Glidepath Holdings Inc. . .. | Ownership.. ..}.100.000 ...|MMLIC
. 0000 . 31-1422717 .. AAG Insurance Agency, LLC .......eevvvvvvvvnnnnnns MassMutual Ascend Life Insurance Company . |Ownership .100.000 ... |MMLIC ..
0435 .[31-1021738 .. Annuity Investors Life Insurance Company .... MassMutual Ascend Life Insurance Company . |Ownership .100.000 ... |MMLIC ..
. 0000 . 31-1395344 .. MM Ascend Life Investor Services, LLC . . [MassMutual Ascend Life Insurance Company . |Ownership.. ..}.100.000 ...|MMLIC
0000 . [45-0252531 .. 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 ... |MMLIC ..
0435 . [45-0252531 .. Manhattan National Life Insurance Company ... |.. .|Manhattan National Holding LLC ............... Ownership .100.000 ... |MMLIC ..
Massachusetts Mutual Life Insurance
0000 .| wevreerrrrrreneerreeeeeeeeeeeeeeeeeeeeeeneeeenees | eeeeeees e MassMutual Mortgage Lending LLC ... LDE] e NIA....... Company ... . Ownership .100.000 ...|MMLIC ..
Massachusetts Mutual Life Insurance
20000 o[ e | e e 04-1590850 .. [ .eeevevveencne [ ereeriieiiis | e MM Copper Hill Road LLC .....oevvuvveeiieeaninnne LDE] NIA....... COMPANY e eereeeseree et e e OWNEISNIP..eeeveeesree e 2100.000 ... [MULIC e [ eeeniineeee | e e
Massachusetts Mutual Life Insurance
20000 .. e [ e | e | e [ | MAV CTF TGP LLC weveeeeeeeiee e LDE] NIA....... COMPANY e eureeeereeeseree et e OWNEISNIP..eeeveeesree e 2100.000 ... [MULIC e [ eeeniineeee | e e
MassMutual Ventures Climate Technology Fund |
20000 .. e [ e | e | [ | [P URPTUUPPRUPPTOUPPTRUPPPTOUPFTI INURPURROIS! ROt NIA....... MV CTF 1 GP LLC oo OWNEISNIP..eeeveeesree e 2100.000 ... [MULIC e [ eeeniineeee | e e
Massachusetts Mutual Life Insurance
20000 ...| eeeeeeeeeeeeeeeeeeeeeeeeereeeeeeeeeeeeeeeeeeeeees | eeeeeeeee | e | i | e | e MM Direct Private Investments Holding LLC ... |..DE.....|...... NIA....... COMPANY e OWNErship..cooeeeeeeeeeeeeee e .100.000 ... [MMLIC oo [ eeeeeeeeeeeee | e e
L0000 Lou] ceereeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeees | eeeeeeeee s e | i | e | MM Direct Private Investments UK Limited .... |..GBR....]...... NIA....... MM Direct Private Investments Holding LLC | OWNnership........ccccevvvevvvvvuvvvvennnnnns .100.000 ... [MMLIC ooeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeees | eeeeeeeeeeens | e s
Massachusetts Mutual Life Insurance
L0000 .o f e [ 26-0073611 .. [ oovvveieie [ e | DPI-ACRES Capital LLC ..coovvvvivriiiieiiiiiiiens [ oeeveena] v NIA....... COMPANY et OWNErship....ccueeerveriiiieiiieeiieens .100.000 ... [MULIC v [ | e e
Massachusetts Mutual Life Insurance
. 0000 . 26-0073611 .. DPI-ARES Mor tgage Lending LLC LDE ] NIA....... Company .... Ownership .100.000 ...
Massachuset
. 0000 . 26-0073611 .. MM Investment Holding .... Company Ownership .100.000 ...
0000 26-0073611 .. MMIH Bond Holdings LLC ... MM Investment Holding ... Ounership ..99.610 ...
. 0000 . 26-0073611 .. MassMutual Asset Finance LLC C.M. Life Insurance Company . Ownership .. 0.400 ....
0000 ..| 26-0073611 .. MassMutual Asset Finance LLC .... . |MM Investment Holding Ownership.. ..99.600 ...
. 0000 . 32-0546197 .. MMAF Equipment Finance LLC 2017-B ... MassMutual Asset Finance LLC ................. Ownership .100.000 ...
0000 83-3722640 .. MMAF Equipment Finance LLC 2019-A ... MassMutual Asset Finance LLC Ownership .100.000 ...
. 0000 . MMAF Equipment Finance LLC 2019-B . [MassMutual Asset Finance LLC ... Ownership.. ..}.100.000 ...
0000 MMAF Equipment Finance LLC 2020-A ... MassMutual Asset Finance LLC Ownership .100.000 ...
20000 Lou] e | e | MMAF Equipment Finance LLC 2020-B ... MassMutual Asset Finance LLC Ownership .100.000 ...
0000 ..| 04-2443240 .. MMAF Equipment Finance LLC 2021-A . [MassMutual Asset Finance LLC ... Ownership.. ..}.100.000 ...
. 0000 . 04-3548444 .. MMAF Equipment Finance LLC 2022-A ... MassMutual Asset Finance LLC Ownership .100.000 ...
0000 04-3341767 .. MMAF Equipment Finance LLC 2022-B ............. MassMutual Asset Finance LLC ................. OWNership...ooeeeeeeeeiiieieeieeeeeeeee | .100.000 ...
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. 0000 . 04-2443240 .. MMAF Equipment Finance LLC 2023-A ... MassMutual Asset Finance LLC Ownership .100.000 ...
0000 04-3548444 MMAF Equipment Finance LLC 2024-A .. [MassMutual Asset Finance LLC ... Ownership.. ..}.100.000 ...
. 0000 . 04-2443240 MML Management Corporation . |MM Investment Holding ....... Ownership.. ..}.100.000 ...
0000 ..| 04-3548444 .. MassMutual International Holding MSC, Inc . |MML Management Corporation .. | Ownership.. ..}.100.000 ...
. 0000 . 04-3341767 .. MassMutual Holding MSC, Inc. ....... MML Management Corporation .................... Ownership..... .100.000 ...
Massachusetts Mutual Life Insurance
. 0000 . ML CM LLC Company Ownership .100.000 ...
0000 . Blueprint Income LLC .. ML CM LLC ... Ounership .100.000 ...
. 0000 . 04-3356880 .. Flourish Holding Company LLC MML CM LLC Ownership .100.000 ...
0000 ..| 04-3356880 .. Flourish Insurance Agency LLC . |Flourish Holding Company LLC . | Ownership.. ..}.100.000 ...
20000 Lou] ceeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeees | s | e Flourish Digital Assets LLC Flourish Holding Company LLC ... . | Qunership .100.000 ...
0000 04-3356880 .. Flourish Financial LLC Flourish Holding Company LLC ... . | Ownership .100.000 ...
. 0000 . 04-3356880 .. Flourish Technologies LLC Flourish Holding Company LLC ... . | Qunership .100.000 ...
Massachusetts Mutual Life Insurance
L0000 .o f e [ 04-3356880 .. [ ...oocovvevie [ evriiiiii | e ML Distributors LLC ....cocvvvviiiiiiiiiiiene LMALL) NIA....... COMPANY et OWNErship....ccueeerveriiiieiiieeiieens 299,000 ... [MULIC .oovvviiiiiiiieeiceeeeeeeeeee [ | e e
0000 ... ceeeeeiee e [ e e 04-3356880 .. [ ..oeecreerie [ ereeriieiiies | e MIL Distributors LLC ....covvvenceieiiieiieeene LMAL) NIA....... MassMutual Holding LLC .....ocvvveenireeeinenne OWNEISNIP..eeeeeeerree e 12000 L IMULIC e [ e | e e
Massachusetts Mutual Life Insurance
0000 ... ceeeeiee e [ e e 06-1563535 .. (2881445 ... [ .eeoooeieriiies | e ML Investment Advisers, LLC .....cccovveenunen LDE] NIA....... COMPANY -veeeeeeeuree et e et e e e e OWNEISNIP..eeeveeerreeeree e .100.000 ... [MULIC e [ eeeeiineene | e e
Massachusetts Mutual Life Insurance
0000 ... cereeree e [ e e 46-3238013 .. [ eeeeeieeen [ e | e ML Strategic Distributors, LLC ................ LDE] NIA....... COMPANY e eureeeereeeseree et e OWNEISNIP..eeeeeeerree e .100.000 ... [MULIC e [ eeeniineeee | e e
Massachusetts Mutual Life Insurance
20000 .o e | e e 06-1563535 .. (2881445 ... [ .eeooveievciien | e The MassMutual Trust Company, FSB ............. LCTe] e NIA....... COMPANY e eureeeereeeseree et e OWNEISNIP..eeeeeeerreeeree e .100.000 ... [MULIC e YES e
ML Private Placement Investment Company I, Massachusetts Mutual Life Insurance
20000 o[ e | e e 04-1590850 .. [ 2392316 ..... LLC .... oo [ DB s NIA....... Company ... Ounership .100.000 ... |MMLIC ..
Massachusetts Mutual Life Insurance
20000 o[ e | e e 04-1590850 .. ML Private Equity Fund Investor LLC .. LDE] NIA....... Company Ounership ..}.100.000 ... |[MMLIC ..
20000 .ou] ceeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeereeeeees | e . 04-1590850 .. ML Private Equity Fund Investor LLC .. LDE ] NIA....... Baring Asset Management Limited .. Management.... J..100.000 ... |MMLIC ..
Massachusetts Mutual Life Insurance
20000 .ou] ceeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeereeeeees | e . 04-1590850 .. MM Private Equity Intercontinental LLC ....... LDE ] NIA....... COMPANY e e e e e e e e e e e e ONNErSNIP.ceeeeeeeeieeeeieeeieeeeeeeeeee .100.000 ... |MMLIC
Massachusetts Mutual Life Insurance
20000 .ou] ceeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeereeeeees | e . 45-2738137 .| eereeeiiiiiinn | eerereirnininen | s Pioneers Gate LLC .....ovvvvvvvevvieiiiiiiiiiieieenens LDE ] NIA....... COMPANY e e e e e e e e e e e e ONNErSNIP.ceeeeeeeeieeeeieeeieeeeeeeeeee .100.000 ... |MMLIC
Massachusetts Mutual Life Insurance
. 0000 . 04-2854319 .. | 2392316 ..... MassMutual Holding LLC ... Company Ownership .100.000 ... |MMLIC ..
0000 ..|37-1732913 .| ... Fern Street LLC . |MassMutual Holding LLC . | Ownership ..|mLic
. 0000 . 46-2252944 .. Low Carbon Energy Holding .. MassMutual Holding LLC . | Ownership ... .[MILIC ..
0000 82-2932156 .. Sleeper Street LLC ..ooovveeriiiiiiiecieeee MassMutual Holding LLC . | Ownership ... .|MMLIC ..
. 0000 . ..| 46-2252944 .. Haven Life Insurance Agency, LLC . [MassMutual Holding LLC .. . | Ownership .[MLIC
0000 82-2932156 .. GASL Holdings LLC MassMutual Holding LLC .. |Ownership ... .
. 0000 . 82-2932156 .. GASL Holdings LLC ....oovcvviiiiiiiiiiciiicee, . Barings LLC . |Board .. [MMLIC ..
0000 ..| 36-4868350 .. Barings Asset-Based Income Fund (US) LP . . [MassMutual Holding LLC . | Ownership/Influence ..|MLIC
. 0000 . 36-4868350 .. Barings Asset-Based Income Fund (US) LP ...... C.M. Life Insurance Company .... Ownership/Influence .. .. [MMLIC ..
0000 36-4868350 .. Barings Asset-Based Income Fund (US) LP ...... Barings LLC ..ooovvieeiiiiiiiiii Management ..........cccocoiiiiiinnnnne . ..|MLIC
Barings Perpetual European Direct Lending Massachusetts Mutual Life Insurance
0000 88-0916548 .. [ ...oocovvevce [ everiiii | e FUND o LUK NIA....... COMPANY -veeeeeeeuree et e et e e e e Ownership/Influence .........ccccoeene ..82.130 ....|MMLIC
Barings Perpetual European Direct Lending
0000 88-0916548 .. Fund .. LUK NIA....... Barings LLC .... Influence ..|MLIC ..
Massachusetts Mutual Life Insurance
0000 88-0916548 .. Barings Emerging Generation Fund I ........... LDE] e NIA....... Company Ownership/Influence .. .|MMLIC ..
. 0000 . 88-0916548 .. Barings Emerging Generation Fund Il ........... L DE.... ... NIA....... Barings LLC . Influence L [MMLIC ..
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Babson Capital Global Special Situation
0000 .| ceeeeiee e [ e e 98-1206017 .. | weveveeveencne [ ereeiiieei | e Credit Fund 2 ..oooeveeiiieiieeeeeeeeee LDE] NIA....... MassMutual Holding LLC .....ococuveerireeainenne Ownership/Influence .........cc.coeene 228700 L MULIC i [ e | e e
Babson Capital Global Special Situation
0000 ...| weveeerrerrrenrereeeeeeeeeeeeeeeeeeeeeeeeeeennees | eeeeeees e 98-1208017 .. | .evvvvvvrrnenn | eevremmmmenninnn | e Credit Fund 2 .oooeeeiiiiiiiis LDE] e NIA....... C.M. Life Insurance Company ................... OWnership ..ooooeeeeeeeiiiieis Lo 1.500 L. JMVLIC e [ e e
Babson Capital Global Special Situation
0000 98-1206017 .. Credit Fund 2 ..oooeveeiiieiieeeeeeeeee Barings LLC . | Management ..6.700 ...
. 0000 . ..| 82-3867745 .. Barings Global Real Assets Fund LP . [MassMutual Holding LLC .. | Ownership/Influence ..26.140 ....
0000 ..| 82-3867745 .. Barings Global Real Assets Fund LP .. ...NIA....... | C.M. Life Insurance Company . . | Ownership ... ..5.100 ....
. 0000 . 82-3867745 .. Barings Global Real Assets Fund LP JUUU RO NIA....... Barings LLC Management.... J..100.000 ...
Barings Global Special Situations Credit Fund|
. 0000 . 06-1597528 .. LUK NIA....... MassMutual Holding LLC .....cceeveeveieeeeeeennns Ownership/Influence ..........ccccuu.e. 2190680 L {MMLIC e e | e s
. 0000 . 04-1590850 .. JRELV) GO NIA....... Barings LLC . |Management.... .4.100.000 ... [MMLIC ..
0000 06-1597528 .. MassMutual Assignment Company ... LNC.....] e NIA....... MassMutual Holding LLC . | Ownership ..}.100.000 ... .
. 0000 . 04-1590850 .. MassMutual Capital Partners LLC LDE ] NIA....... MassMutual Holding LLC . | Ownership .100.000 ... |MMLIC ..
0000 ..| 46-4255307 .. Marco Hotel LLC .. |MassMutual Holding LLC .. . | Ownership.. ..}.100.000 ... [MMLIC
. 0000 . 45-3623262 .. HB Naples Golf Ouner LLC ... LDE] NIA....... MassMutual Holding LLC . | Ownership .100.000 ... |MMLIC ..
0000 82-4411267 .. RB Apar tments LLC MassMutual Holding LLC . | Ownership .100.000 ... |MMLIC ..
. 0000 . Intermodal Holding Il LLC i ...NIA....... [MassMutual Holding LLC .. . | Ownership.. ..}.100.000 ...|MMLIC
0000 MassMutual Ventures Holding LLC ... LDE] e NIA....... MassMutual Holding LLC . | Ownership .100.000 ... .
20000 Lou] ceeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeees | e . Crane Venture Partners LLP LGBR.... ... NIA....... MassMutual Ventures Holding LLC . | Ownership ..33.000 ....|MMLIC ..
0000 .| weveeeererrreereereeeeeeeeeeeeeeereeeeeeeeeeenees | reeeeees e MassMutual Ventures Management LLC ..... JUVUR [T TR NIA....... MassMutual Ventures Holding LLC . | Ownership .100.000 ... |MMLIC ..
MassMutual Ventures SEA Management Private
0000 ...| weveeerrerrrenrereeeeeeeeeeeeeeeeeeeeeeeeeeennees | eeeeeees e Limited .. JUUPR [T DU NIA....... MassMutual Ventures Management LLC ......... Ownership .100.000 ... |MMLIC ..
MassMutual Ventures SEA Management Private
0000 .| cereeeiree e sreenn [ reeeine ceviees]| reeeeeene MUV UK/SEA Limited ...oooevveeereeiireeeiieee LGBR....)...... NIA....... Limited wooveeeeeeeeeeee e OWNEISNIP..eeeveeesree e .100.000 ... |MMLIC
MassMutual Ventures SEA Management Private
0000 ...| weverererremerererreeeeeereeeeeeeeeeeeeeeeeeeeees | reeenees ceeeees] eeeereeeeeeeens MassMutual Ventures India Private Limited ... [.. Limited .ooeeeeeeeeieiiiieeiieeeeeee OWNErship..coeeeeeeeeeeeeeee e .100.000 ...|MMLIC
. 0000 . 47-1296410 .. MassMutual Ventures Southeast Asia | LLC .... MassMutual Ventures Holding LLC . | Ownership .100.000 ... |MMLIC ..
0000 .| 47-1296410 .. MassMutual Ventures Southeast Asia Il LLC ... .. . [MassMutual Ventures Holding LLC .. Ownership.. ..}.100.000 ...|MMLIC
. 0000 . MassMutual Ventures UK LLC .....cceeeeeeeeeeennns MassMutual Ventures Holding LLC . | Ownership .100.000 ... |MMLIC ..
0000 MassMutual Ventures US | LLC .... MassMutual Ventures Holding LLC . | Ownership .100.000 ... .
. 0000 . . MassMutual Ventures US Il LLC ... . [MassMutual Ventures Holding LLC .. Ownership.. ..}.100.000 ...|MMLIC
0000 04-1590850 .. MassMutual Ventures US 111 LLC .... MassMutual Ventures Holding LLC .. | Ownership .100.000 ... |MMLIC ..
. 0000 . 04-1590850 .. MM Catalyst Fund LLC MassMutual Holding LLC . | Ownership .100.000 ... |MMLIC ..
0000 IO MM Catalyst Fund 11 LLC . .. |MassMutual Holding LLC .. . | Ownership.. ..}.100.000 ... [MMLIC
. 0000 . ..| 04-1590850 .. MM Rothesay Holdco US LLC .. .. [MassMutual Holding LLC .. .. | Ownership.. ..}.100.000 ...|MMLIC
0000 . Rothesay Limited .............. .. |MM Rothesay Holdco US LLC . .. [Ownership.. ..}..47.600 ....|MMLIC
. 0000 . Rothesay Mortgages Limited . .. |Rothesay Limited .......... .. | Ownership.. ..}.100.000 ...|MMLIC
0000 Rothesay Life Plc .. |Rothesay Limited . . | Ownership.. ..}.100.000 ...|MMLIC
. 0000 . Rothesay MA No.1 Limited .. |Rothesay Life PLC . | Ownership.. ..}.100.000 ...|MMLIC
0000 Rothesay MA No.3 Limited .. | Rothesay Life PLC Ounership.. ..}.100.000 ... [MMLIC
. 0000 . Rothesay MA No.4 Limited ... .. |Rothesay Life PLC Ownership.. ..}.100.000 ...|MMLIC
0000 LT Mortgage Financing Limited .. |Rothesay Life PLC Ownership.. ..}.100.000 ...|MMLIC
. 0000 . Rothesay Property Partnership 1 LLP . .. |Rothesay Life PLC .. | Ounership.. ..}.100.000 ...|MMLIC
0000 Rothesay Foundation .......... .. |Rothesay Limited . . | Ownership.. ..}.100.000 ...|MMLIC
. 0000 . . Rothesay Pensions Management Limited . .. |Rothesay Limited . . | Ownership.. ..}.100.000 ...|MMLIC
0000 ..| 04-1590850 .. Rothesay Asset Management UK Limited .......... [.. .. |Rothesay Limited .......... . | Ownership.. ..}.100.000 ...|MMLIC
. 0000 . ..| 04-1590850 .. Rothesay Asset Management Australia Pty Lt . |Rothesay Asset Management UK Limited ....... |Ownership.. ..}.100.000 ...|MMLIC
0000 04-1590850 .. Rothesay Asset Management North America LLC Rothesay Asset Management UK Limited ....... Ownership .100.000 ... [MMLIC ..




STATEMENT AS OF SEPTEMBER 30, 2024 OF THE MassMutual Ascend Life Insurance Company

SCHEDULE Y

PART 1A - DETAIL OF INSURANCE HOLDING COMPANY SYSTEM

9¢l

1 2 3 4 13 14 15 16
Type If
of Control Control
(Ownership, is Is an
Name of Securities Relation- Board, Owner- SCA
Exchange Domi- ship Management, ship Filing
NAIC if Publicly Traded Names of ciliary to Attorney-in-Fact, Provide Re-
Group Company ID Federal (U.S.or Parent, Subsidiaries Loca- | Reporting Directly Controlled by Influence, Percen- Ultimate Controlling quired?
Code Group Name Code Number RSSD CIK International) Or Affiliates tion Entity (Name of Entity/Person) Other) tage Entity(ies)/Person(s) (Yes/No) *
. 0000 ... . 04-1590850 .. | ... ... |MML Investors Services, LLC MassMutual Holding LLC Ownership .100.000 ... .
0000 04-1590850 MML Insurance Agency, LLC .. . |MML Investors Services, LLC . . [Ownership.. ..}.100.000 ...
. 0000 . 41-2011634 MMLISI Financial Alliances, LLC .. [MML Investors Services, LLC . .. [Ownership.. ..}.100.000 ...
0000 47-1466022 LifeScore Labs, LLC ......ccceueee .. [MassMutual Holding LLC ..... .. | Ownership.. ..}.100.000 ...
. 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 Management (Asia) Holdings
20000 o[ e | e e 98-0524271 .. | eveeeeeeece | e | e Limited oo LHGL NIA....... Barings LLC ..ovvvieeiiie e OWNEISNIP..eeeeeeerree e .100.000 ... [MULIC e [ eeeniineeee | e e
Baring International Fund Managers (Bermuda) Baring Asset Management (Asia) Holdings
20000 .o e | e e 98-0457465 .. [ ..oovveeeren [ e | e Limited oo LBW.. NIA....... Limited wooveeeeeeeeeeee e OWNEISNIP..eeeeeeerreeeree e .100.000 ... [MULIC e eeeereees [ eeeeiineeene | e e
Baring Asset Management (Asia) Holdings
. 0000 ... 98-0457463 .. Baring Asset Management (Asia) Limited ....... . Limited .ooeeeeeeeeiieiiiieiieeeeeee e Ownership .100.000 ...
. 0000 ... 98-0457707 .. Baring Asset Management Korea Limited ........ Baring Asset Management (Asia) Limited .... |Ownership .100.000 ...
Barings Investment Management (Shanghai)
20000 .ou] ceeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeereeeeees | e . 98-0457707 .. | wevvvvvevernnn | evvvvvrrrenninns | e Limited .ovvueeeeeeiiieiiiiiii LHG.LL NIA....... Baring Asset Management (Asia) Limited .... |OWNership.......cccoevvvvvmvvmvuvevennnnnns .100.000 ... [MMLIC ooeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeees | eeeeeeeeeeens | e s
Barings Overseas Investment Fund Management Barings Investment Management (Shanghai)
L0000 .o f e [ 98-0236449 .. [ ..ooveviiiiin [ e | (Shanghai) Limited .......cccooviviiiiiiiiininns CHG NIA....... Limited oo OWNErship....ccueeerveriiiieiiieeiieens .100.000 ... [MULIC e [ | e e
Baring Asset Management (Asia) Holdings
L0000 .o f e [ 98-0457707 .| wevvveveveve | v | e Baring SICE (Taiwan) Limited .........ccceeenne TN NIA....... Limited oo OWNErship....ccuveriueriiiieiiieeiieens .100.000 ... [MULIC eveiiieiiieceeeceeeee e [ | e e
Baring Asset Management (Asia) Holdings
20000 Loi] ceeeeeeeeeeeeeeeeeeeeereeeeeeeeeeeeeeeeeeeeeeeees | eeeeeeee s e | i | e | Barings Singapore Pte. Ltd. .......cccccvvvrnnnne LSGP.LL NIA....... Limited .ovvvvreeiiiiiiiiieeieiiiie ONNErSNIP.ceeeeeeeeiieeeieeeeeeeeeeeeeee .100.000 ... [MMLIC ooeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeees | eeeeeeeeeeens | e s
Baring Asset Management (Asia) Holdings
L0000 .o f e [ 98-0236449 .. [ ..ooveviiiin [ e | Barings Japan Limited ..........cccovvviniinnnnn. PN NIA....... Limited oo OWNErship....ccuveriueriiiieiiieeiieens .100.000 ... [MULIC e [ | e e
Baring Asset Management (Asia) Holdings
. 0000 ... 14-0045656 .. Barings Australia Holding Company Pty Ltd ... [.. Limited .ovvvvreeiiiiiiiiieeieiiiie Ownership .100.000 ...
. 0000 ... ..| 14-0045656 .. Barings Australia Pty Ltd . |Barings Australia Holding Company Pty Ltd |Ownership.. .100.000 ...
Barings Australia Real Estate Holdings
20000 o[ e | e e 98-0457456 .. [ ..eevveeenee | e | e LEd e LAUS NIA....... Barings LLC ..ovevieeiiie e OWNEISNIP..eeeveeesree e 2100.000 ... [MULIC e [ eeeniineeee | e e
Barings Australia Real Estate Holdings Pty
20000 o[ e | e e 14-0045656 .. | vvvevcveene | ereeereeeniee [ e Barings Australia Real Estate Pty Ltd ........ LAUS NIA....... L e OWNEISNIP..eeeveeesree e 2100.000 ... [MULIC e [ eeeniineeee | e e
Barings Australia Property Partners Holdings
20000 o[ e | e e 98-0457456 .. [ ..eeeeveenee | e | e Pty LEd oo LAUS NIA....... Barings Australia Real Estate Pty Ltd ..... OWNEISNIP..eeeveeesree e 2100.000 ... [MULIC e [ eeeniineeee | e e
Barings Australia Property Partners
20000 ...| eeeeeeeeeeeeeeeeeeeeeeeeereeeeeeeeeeeeeeeeeeeeees | eeeeeeeee | e | i | e | e Barings Australia Asset Management Pty Ltd . |..AUS....J...... NIA....... Holdings Pty Ltd ...ooooveriiiiiis OWNErship..cooeeeeeeeeeeeeee e .100.000 ... [MMLIC oo [ eeeeeeeeeeeee | e e
Barings Australia Property Partners
20000 ...| eeeeeeeeeeeeeeeeeeeeeeeeereeeeeeeeeeeeeeeeeeeeees | eeeeeeeee | e | i | e | e Barings Australia Property Partners Pty Ltd |..AUS....J...... NIA....... Holdings Pty Ltd ...ooooveriiiiiis OWNErship..cooeeeeeeeeeeeeee e .100.000 ... [MMLIC ..o [ eeeeeeeeeeees | e e
Barings Australia Structured Finance Holdings
20000 .. e [ e | e | [ | Pty LEd oo LAUS NIA....... Barings LLC ..ovevieeiiie e OWNEISNIP..eeeveeerreeeree e .100.000 ... [MULIC e eeeereees [ eeeeiineeene | e e
Barings Australia Structured Finance Pty Ltd Barings Australia Structured Finance
20000 .. e | eeerrees | e [ e | e | e | e LAUS NIA....... Holdings Pty Ltd ...cocovveviiiiiniieiiiieiieene OWNEISNIP..eeeveeerreeeree e .100.000 ... [MULIC e eeeereees [ eeeeiineeene | e e
Barings Australia Structured Finance Pty
0000 80-0875475 Gryphon Capital Partners Pty Ltd Ltd Ownership .100.000 ...
. 0000 . 80-0875475 Gryphon Capital Management Pty Ltd .. |Gryphon Capital Partners Pty Ltd . . [Ownership.. ..}.100.000 ...
0000 J IR Gryphon Capital Investments Pty Ltd . .. |Gryphon Capital Partners Pty Ltd . .. [Ownership.. ..}.100.000 ...
. 0000 . 80-0875475 .. Barings Finance LLC ............. ..|Barings LLC ........ccoeeeeeennn. .. | Ownership.. ..}.100.000 ...
0000 BCF Europe Funding Limited . . |Barings Finance LLC . | Ownership.. ..}.100.000 ...
. 0000 . 04-3238351 .. BCF Senior Funding | LLC ... Barings Finance LLC . | Ownership .100.000 ...
BCF Senior Funding | Designated Activity
. 0000 . 04-3238351 .. COMPANY +eeeeeeeeeeeeeee e e e LRLL NIA....... Barings Finance LLC .....ccoovvevveeieeeeieieeenns Ownership .100.000 ...
0000 98-0437588 .. Barings Real Estate Acquisitions LLC ......... |.cceueii] eenee NIA....... Barings LLC .... . | Ownership .100.000 ...
. 0000 . ..| 04-3238351 .. Barings Securities LLC .. .. |Barings LLC . . | Ownership.. ..}.100.000 ...
0000 98-0437588 .. Barings Guernsey Limited ... GG NIA....... Barings LLC .... . | Ownership .100.000 ...
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. 0000 . Barings Europe Limited .|..GBR.... Barings Guernsey Limited .. Ownership .100.000 ...
0000 Barings Asset Management Spain SL . |..ESP.... . |Barings Europe Limited .. . | Ownership.. ..}.100.000 ...
. 0000 . Baring France SAS ... |..FRA.... Barings Europe Limited . | Ownership .100.000 ...
Baring International Fund Managers (lreland)
. 0000 . Limited .ovveeeeeeeeeiieiiiiiii LIRL... Barings Europe Limited ......cooeeeeeeieiennnnns Ownership .100.000 ...
0000 Barings GmbH ..DEU Barings Europe Limited . | Ownership .100.000 ...
. 0000 . ..|98-0432153 .. Barings Italy S.r.l. ATALL. . |Barings Europe Limited .. . | Ownership.. ..}.100.000 ...
0000 98-0432153 .. Barings Sweden AB .SIE... Barings Europe Limited . | Ownership .100.000 ...
. 0000 . 98-0241935 .. Barings Netherlands B.V. ... ..\LD Barings Europe Limited . | Ownership .100.000 ...
0000 ..|98-0432153 .. Barings (U.K.) Limited ... ..GBR.... . |Barings Europe Limited .. . | Ownership.. ..}.100.000 ...
. 0000 . 98-0457328 .. Barings Switzerland Sarl ... ..CHE Barings Europe Limited . | Ownership .100.000 ...
0000 98-0241935 .. Baring Asset Management Limited ................ ..GBR... Barings Europe Limited . | Ownership .100.000 ...
. 0000 . ..| 98-0457586 .. Barings European Direct Lending 1 GP LLP ..GBR... . |Baring Asset Management Limited Ownership.. ..}.100.000 ...
0000 98-0457328 .. Baring International Investment Limited ..... ..GBR... Baring Asset Management Limited .. . | Ownership .100.000 ...
. 0000 . 98-0457586 .. Baring Fund Managers Limited ..GBR... Baring Asset Management Limited .. . | Qunership .100.000 ...
0000 J IR BCGSS 2 GP LLP ..GBR... . |Baring Fund Managers Limited ... Ownership.. ..}.100.000 ...
. 0000 . 98-0457578 .. Baring Investment Services Limited .. ... |..GBR... Baring Asset Management Limited .. . | Qunership .100.000 ...
0000 . Barings Core Fund Feeder | GP S.a.r.l. ....... |..LUX Baring Asset Management Limited .. . | Ownership .100.000 ...
. 0000 . Barings Investment Fund (LUX) GP S.a. r.l . |..LUX... .|Baring Asset Management Limited .. Ownership.. ..}.100.000 ...
0000 Barings BME GP S.a.r.l. .ocoooeiiiiiiiiiiiiiees ..GBR... Baring Asset Management Limited .. . | Ownership .100.000 ...
. 0000 . Barings GPC GP S.a. r.l . «oovvrveeiiiiiiiieenns LLUX Baring Asset Management Limited .. . | Qunership .100.000 ...
0000 Barings European Core Property Fund GP Sar| |..GBR... . |Baring Asset Management Limited .. Ownership.. ..}.100.000 ...
. 0000 . . Barings Umbrella Fund (LUX) GP S.a.r.l. ..... |..LUX Baring Asset Management Limited .. . | Qunership .100.000 ...
0000 04-3238351 .. [ 3456895 ..... GPLF4(S) GP S.ar. | ..LUX Baring Asset Management Limited .. . | Ounership ..}.100.000 ...
. 0000 . ..| 04-3238351 .. | 3456895 ..... PREIF Holdings Limited Partnership ..GBR... . |Baring Asset Management Limited Ownership .100.000 ...
0000 81-4065378 .. BMC Holdings DE LLC weee | DE..l Barings LLC . | Ownership ... .J..100.000 ...
. 0000 . 04-3238351 .. Barings Real Estate Advisers Inc. .............. .. CA..... Barings LLC ONNErSNIP.ceeeeeeeeieeeeieeeieeeeeeeeeee .100.000 ...
Massachusetts Mutual Life Insurance
. 0000 . 81-4065378 .. Remington L & W Holdings LLC .... Company Ownership/Influence .. ..65.370 ....
0000 ..| 81-4065378 .. Remington L & W Holdings LLC . .. |Barings LLC . Influence.. ..].100.000 ...
. 0000 . Aland Royalty GP, LLC ....... .. |Barings LLC . . | Ownership.. ..}.100.000 ...
0000 Alaska Future Fund GP, LLC .. |Barings LLC . . | Ownership.. ..}.100.000 ...
. 0000 . BAl Funds SLP, LLC .. |Barings LLC . . | Ownership.. ..}.100.000 ...
0000 BAl GP, LLC .. |Barings LLC . . | Ownership.. ..}.100.000 ...
. 0000 . Baring Asset-Based Income Fund (US) GP, LLC .. |Barings LLC . . | Ownership.. ..}.100.000 ...
0000 Barings CMS Fund GP, LLC ... . . |Barings LLC . . | Ownership.. ..}.100.000 ...
. 0000 . Barings Infiniti Fund Management LLC ..........[.. Barings LLC .... . | Ownership .100.000 ...
Barings New Jersey Emerging Manager Progra
20000 .| e [ e GP, LLC e Barings LLC ..oovvvviiiiiiiiiiiie e, Ounership .100.000 ... [MULIC v [ | e e
Massachusetts Mutual Life Insurance
20000 Lou] cereeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeees | s | e Barings Hotel Opportunity Venture | GP, LLC Company Ownership .100.000 ...
0000 04-1590850 .. Baring Investment Series LLC ............eeeeeee .. |Barings LLC . . | Ownership.. ..}.100.000 ...
. 0000 . Barings Emerging Generation Fund GP, LLC .... .. |Barings LLC . . | Ownership.. ..}.100.000 ...
0000 Barings Emerging Generation Fund GP |1, LLC .. |Barings LLC . . | Ownership.. ..}.100.000 ...
. 0000 . Barings EPLF4 Rated Feeder, L.P. ............... .. |Barings LLC . . | Ownership.. ..}.100.000 ...
0000 ..| 04-1590850 .. Barings ERS PE Emerging Manager II1 GP, LLC . |Barings LLC . . | Ownership.. ..}.100.000 ...
20000 Lou] e | e | Barings FC 111 LLC .oovvvveeeiiiiiiiiiieieeeeeeeees Barings LLC .... . | Ownership .100.000 ...
Barings Global Investment Funds (U.S.)
20000 Lou] ceeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeerereeees | e . 04-1590850 .. | wevvvvvvrrrenn | wvvrrrrnrennines | e, Management LLC .....ooovvviiiiiiiiiiiiiiiiiiiieeeeeees CDE] s NIA....... Barings LLC ..ooooveeeeeiiiiiiii ONNErSNIP.ceeeeeeeeieeieieeeieeeeeeeeeeen .100.000 ... [MMLIC ooeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeees | eeeeeeeeeeees | e s
0000 .. ceeeiiieee e sreenee [ rreeiee e 88-3792609 .. [ ..iiiiiiiiii [ i | e Barings CLO Investment Partners GP, LLC ..... DE.....]ocee NIA....... Barings LLC ..oviioiiiiiiiiiiiiiiiiciicee 0WNErship wovvveeiiieeiieeiiieceieeane ..100.000 L. MMLIC tooiveiiiiiiiiiienieeeieeeineenieees | eeeeniieenne | e e
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20000 Lou] ceeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeees | e . 88-3792609 .. Barings Core Property Fund GP LLC ... Barings LLC .... . | Ownership .100.000 ...
0000 Barings DAPPLF1 Rated Feeder, G.P. .. |Barings LLC . . | Ownership.. ..}.100.000 ...
. 0000 . Barings DAPPLF1 Rated Feeder, L.P. .. |Barings LLC . . | Ownership.. ..}.100.000 ...
0000 Barings Direct Lending GP Ltd. ........ .. |Barings LLC . . | Ownership.. ..}.100.000 ...
. 0000 . Barings Diversified Residential Fund GP LL( . |Barings LLC . . | Ownership.. ..}.100.000 ...
0000 .| weveerrrerrererereeeeeeeeeeeeeeeeeeeeeeeeeeeeeees | reeeeees e Barings Diversified Residential Fund LP ...... . Barings LLC .... . | Ownership .100.000 ...
Barings Global Energy Infrastructure
20000 | e | e o] e | e | e | AQViSOrs, LLC .vveeeeieeieeieeiceie e WDE] e NIA....... Barings LLC ..ocveevvereeneesiie e sieeieene OUNETSNIP.cvveeeeeeieeeeee s seee e 2100000 ... [MMLIC e [ eeenieeeiien | e e
Barings Capital Solutions Perpetual Fund GP
20000 [ e | e e 88-3792609 .. | .eerveerieen | e [ e LLG ettt WDE] e NIA....... Barings LLC ..ocveevveeeeieesiie e sieesieeieene OUNETSNIP wvveeueeeeeeieeiee e .. 100000 ... [MMLIC oo [eeereeeiee ] e e
Barings Centre Street CLO Equity Partnership
20000 | e | e 88-3792609 .. | eerveerieen | e [ e GP, LLC eeeeeeieeieeie et WDE] e NIA....... Barings LLC ..ocveevveeeeieesiie e sieesieeieene OUNETSNIP.cvveeeeeeieeeeee s seee e 2100000 ... [MMLIC e [ eeenieeeiien | e e
Massachusetts Mutual Life Insurance
20000 | e | e e 88-3792609 .. | ..eeveeereenne WDE] e NIA....... COMPANY v seeeseee e et enee e eaee s Ounership/Influence ........cccceevueene 227,890 Lo [MMLIC e [ e e
20000 | e | e 88-3792609 .. WDE] e NIA....... Barings LLC .... . [Management.... 4.100.000 Lo [MULIC weeeieneieieeieeie e [ eeenieeenien | e e
20000 Lou] ceeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeees | e . 84-5063008 .. Barings Global Real Assets Fund GP, LLC ..... LDE ] NIA....... Barings LLC .... .. | Ownership L}.100.000 L [MMLIC coeeiiieeiieieeeeeeeeeeeeeeeeeeeeeeeeeeeeees | evreen | e eeees
20000 | e | e | e Barings GPSF LLC ...c.eeveeereeeieeieeieeieeeenns WDE] e NIA....... Barings LLC ..ocveevveeeeieesiie e sieesieeieene OUNETSNIP.cvveeeeeeeeeeeee e e e 2100000 ... [MMLIC e [ eeerieeeieee | e e
Barings North American Private Loan Fund
20000 | e | e 98-0536233 .. | eeerveerieen | eereeneeieen [ e Management, LLC ......cceereeriueeieenienieneees WDE] e NIA....... Barings LLC ..ocveevveeeeieesiie e sieesieeieene OUNETSNIP.cvveeeeeeeee e 2100000 ... [MMLIC e [ eeerieeeieee | e e
Barings North American Private Loan Fund ||
20000 ...| eeeeeeeeeeeeeeeeeeeeeereeeeeeeeeeeeeeeeeeeeeeeees | eeeeeeeee s | e | s | e | e Management, LLC ........eeveeemmmeeieiiiiiiiiiiiiiens LDE] e NIA....... Barings LLC ..ooovveeeiiiiiiiiiii OWNErship..cooeeeeeeeeeeeeeeeeeeeeeeeee | .100.000 ... [MMLIC oo [ eeeeeeeeeeeee | e e
Barings North American Private Loan Fund |11
20000 ...| eeeeeeeeeereeeeeeeeeeeeeereeeeeeeeeeeeeeeeeeeeees | eeeeeeeee s | e | s | e | e Management, LLC ........oeveeeeemeeiiiiiiiiiiiiiiieee LDE] e NIA....... Barings LLC ..ooovvieeiiiiiiiiii OWNErship..coeeeeeeeeeeeeeee e .100.000 ... [MMLIC oo [ eeeeeeeeeeeee | e e
Barings Global Special Situations Credit Fund|
0000 4 GP (Delaware) LLC ... Barings LLC .... . [Ownership .100.000 .. [MMLIC ..
. 0000 . Barings - MM Revolver Fund GP LLC v | DB NIA....... Barings LLC .... . | Ownership .100.000 ... |MMLIC ..
Barings Real Estate European Value Add Fun
20000 | e | e e 11 Feeder LLC .oovvvvererieiiiesiiesiciicieeeees WOV NIA....... Barings LLC ..ocvvevvviviiiiiienienieeieeiee OUNErSNIP. et .100.000 ... [MMLIC
0000 .| eeeeeeeeer e ee [ eeeeene e 84-5063008 .. Barings SEM GP LLC WDE] e NIA....... Barings LLC .... . [Ownership .100.000 ... [MMLIC ..
L0000 | e | e, 84-5063008 .. BNT RE Debt Fund GP LLC . WDE] NIA....... Barings LLC .... . [Ounership .100.000 ... [MMLIC ..
Massachusetts Mutual Life Insurance
20000 Lou] ceeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeereeereeeeees | e . 84-5063008 .. Barings Small Business Fund LLC ................ . COMPANY e e e e e e e e e e ONNErSNIP.ceeeeeeeeiieeeieeeeeeeeeeeeeee ..33.600 ....|MMLIC
0000 ...| weveeerrerrrenrereeeeeeeeeeeeeeeeeeeeeeeeeeennees | eeeeeees e 84-5063008 .. Barings Small Business Fund LLC Barings LLC .... . |Management.... ... 100.000 ... |MMLIC ..
. 0000 . Barings TYIDF2 Rated Feeder GP LLC .. |Barings LLC . . | Ownership.. .100.000 ... |MMLIC
0000 Barings TYIDF2 Rated Feeder, L.P. .... PR T IR NIA....... Barings LLC .... . | Ownership .100.000 ... |MMLIC ..
. 0000 . BCLF GP LLC DB ] e NIA....... Barings LLC .... . [Ounership .100.000 ... [MMLIC ..
0000 ...| weveeerrerrrenrereeeeeeeeeeeeeeeeeeeeeeeeeeennees | eeeeeees e 98-0536233 .. Benton Street Advisors, Inc. .... e [ O NIA....... Barings LLC .... . | Ownership .100.000 ... |MMLIC ..
Barings Active Passive Equity Direct EAFE
0000 ..|80-0920285 .. LLC .... .. |Barings LLC . . [Ownership.. ..}.100.000 ...|MILIC
. 0000 . BHOVI Incentive LLC . .. |Barings LLC . . | Ownership.. .4.100.000 ... [MMLIC
0000 BIG Real Estate Fund GP LLC .. .. |Barings LLC . . [Ownership.. ..}.100.000 ...|MILIC
. 0000 . ..| 98-1624360 .. BIG Real Estate Incentive | LLC ... .. |Barings LLC . . | Ownership.. ..}.100.000 ...|MMLIC
0000 . . BIG Real Estate Incentive Il LLC .. .. |Barings LLC . . [Ownership.. ..}.100.000 ...|MILIC
. 0000 . BRECS VII GP LLC .. .. |Barings LLC . . [Ownership.. ..4.100.000 ...|MILIC
0000 . BREDIF GP LLC ... .. |Barings LLC . . [Ownership.. ..}.100.000 ...|MILIC
. 0000 . . ..| 04-3313782 .. CPF Springing Member, LLC .. . |Barings LLC . . | Ownership.. ..}.100.000 ...|MMLIC
0000 ...| weveerrrerrrenreerereeeeeeeeeeeeeeeeeeeeeeeeeeees | eeeeeees e 04-1590850 .. CREA-MA Reorganization Trust Barings LLC .... . | Ownership .100.000 ... |MMLIC ..
20000 | e | e CREF X GP LLC Barings LLC .... . [Ounership .100.000 ... [MMLIC ..
0000 o] heeiieeiie e neeieene | eeeieene cnieenes 04-1590850 .. Great Lakes 111 GP, LLC Barings LLC .... . [Ownership .100.000 ... [MMLIC ..
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L0000 .o f e [ 27-3576835 .. [ ..oovciiiiin [ e | e Lake Jackson LLC ....c.coovviiiiiiiiiiiiiiiiieis LDE] NIA....... Barings LLC ..oovvviiiiiiiiiiic e OWNErship....ccueeerveriiiieiiieeiieens .100.000 ... [MULIC e [ | e e
Barings Emerging Markets Blended Fund | GP,
. 0000 . 41-2280126 .. LLC R Barings LLC .... . | Ownership .100.000 ... |MMLIC ..
0000 ..| 80-0920285 .. Barings EPLF4 Rated Feeder GP LLC . |Barings LLC . . | Ownership.. ..}.100.000 ... [MMLIC
. 0000 . 41-2280126 .. Mezzco 111 LLC Barings LLC .... . | Ownership ..99.300 ....|MMLIC ..
0000 80-0920285 .. Mezzco IV LLC Barings LLC .... . | Ownership ..99.300 ....|MMLIC ..
. 0000 . Mezzco Australia |l LLC . . |Barings LLC . . | Ownership.. .100.000 ... |MMLIC
0000 RECSA-NY GP LLC Barings LLC .... . | Ownership ... .J..100.000 ... .
. 0000 . Barings CLO 2022-1 Barings LLC .... Influence ..24.500 ....|MMLIC ..
0000 Barings CLO 2022-11 .... Barings LLC .... Influence ..25.000 ....|MMLIC ..
Massachusetts Mutual Life Insurance
20000 ...] eeeeeeeieieereeeeeee e eeeeeeeeeeeeees | s s 04-3313782 .. | eveeeieeeeien | eeeeeennnnnninnn | e Amherst Long Term Holdings, LLC ............c.... LDE] e NIA....... COMPANY e OWNErship..cooeeeeeeeeeieeeeee e ..24.500 ....|MMLIC
Massachusetts Mutual Life Insurance
20000 ...] eeeeeeeeeeeeeeeee e eeeeeeeeeeeeees | s s 61-1902329 .. | .ioeiiiiiiiiin | eeeeeeiiiiiiieee | e Enroll Confidently, Inc. ..ocooovviiiiiiiiiniiinins LDE] e NIA....... COMPANY e OWNErship..cooeeeeeeeeeeeeeeee e ..25.000 ....|MMLIC
Massachusetts Mutual Life Insurance
. 0000 ... 04-3313782 .. MassMutual International LLC .................... COMPANY e OWNErship..cooeeeeeeeeeieeeeee e .100.000 ...|MMLIC
. 0000 ... 85-3036663 .. MassMutual Solutions LLC MassMutual International LLC ... Ounership .100.000 ... |MMLIC ..
. 0000 ... ..| 27-3576835 .. Haven Technologies Asia Limited . . .. [MassMutual Solutions LLC . [Ownership.. ..}.100.000 ...|MMLIC
20000 Lou] cereeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeees | s | e Yunfeng Financial Group Limited ... LHG.LL NIA....... MassMutual International LLC ... Ownership ..24.900 ....|MMLIC ..
Massachusetts Mutual Life Insurance
20000 Lou] ceeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeees | e . 27-3576835 .. | eeeeiiiiiiinn | errrreiiiiiiinen | i, MassMutual External Benefits Group LLC ....... LDE ] NIA....... COMPANY e e e e e e e e e e e e ONNErSNIP.ceeeeeeeeeieeeiee e .100.000 ... [MMLIC ooeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeees | eeeeeeeeieees | e s
Massachusetts Mutual Life Insurance
L0000 .o f e [ 04-1590850 .. [ ..eevevvvevine [ eevriiiiii | e MM Vine Street LLC ...ooovvveviiiiiiiiieiiieee LDE] NIA....... COMPANY et OWNErship....ccuveriueriiiieiiieeiieens .100.000 ... [MULIC v [ | e e
Massachusetts Mutual
L0000 .o f e [ 82-2432216 .. | .eeoveviiiin [ e | Stillings Street LLC .....ccoevviiviiiiiiiiiins LDE] NIA....... COMPANY et 0WNership .ooocvevevveeiiieeiiiieeieene .. 100.000 ... [MMLIC .ooveviiiiieiiiieieeeeeeeeeeieee [ | e e
Massachusetts Mutual
20000 .ou] ceeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeereeeeees | e . 04-1590850 .. | tevvvvvvrerenn | wrvrrrrnreininns | e, 5301 Wisconsin Avenue Associates, LLC ........ PNV I NIA....... COMPANY e e e e e e e e e e e e ONNErSNIP.ceeeeeeeeieeeeieeeieeeeeeeeeee ..99.000 ... [MMLIC ooveeeeeeieeeeeeeeeeeeeeeeeeeeeeeeeeeeeeee | eeeeeeeeeeees | e s
Massachusetts Mutual
20000 .ou] ceeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeereeeeees | e . 5301 Wisconsin Avenue GP, LLC ...oovvvvvvvrrennns | evvennnnad e NIA....... Company .... Ownership ... .. 100.000 ... [MVLIC oooeeeeeeeieeiieeeeeeeeeeeeeeeeeeeeeeeeeeees | eeveve | e e
Massachusetts Mutual
L0000 .o f e [ 04-1590850 .. [ ..eevevvvevine [ eevriiiiii | e 100 w. 3rd Street LLC ...ooovviiiiiiiiiiiine LDE] NIA....... COMPANY et OWNErship....ccuveriueriiiieiiieeiieens .100.000 ... [MULIC e [ | e e
Massachusetts Mutual
20000 Lou] ceeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeereeereeeeees | e . 82-2432216 .. | eeveeiiiiiinn | ererreeiiiininen | e 300 South Tryon Hotel LLC ....covvvvvvviirireennns LDE ] NIA....... COMPANY e e e e e e e e e e OWNNErship «oooeeeeeeeeeiiiieieeeeeeeeeees .. 100.000 ... [MVLIC oooveeeeeeeeeeieeeeeeeeeeeeeeeeeeeeeeeeeeees | e e e
Massachusetts Mutual
L0000 L[ e [ 04-1590850 .. [ ..eevevvvevine [ erriiiiii | e 300 South Tryon LLC ...oevvvviiiiiiiiiiieiieee LDE] NIA....... COMPANY et OWNErship....ccueeerveriiiieiiieeiieens .100.000 ... [MULIC e [ | e e
Massachusetts Mutual
20000 .ou] ceeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeereeereeeeees | e . 61-1902329 .. | .ioiiiiiiiiiie | eerreeiiieiriien | e ————————— Almack Mezzanine Fund |1 Unleveraged LP ...... LGBR.... ... NIA....... COMPANY e e e e e e e e e e e e Ownership/Influence ..........ccccuue.. 272,900 L MMLIC e e | e s
Barings Affordable Housing Mortgage Fund | Massachusetts Mutual
L0000 .o f e [ 85-3086663 .. | ....ococeeiin [ eeriiiii | e LLC i LDE] NIA....... COMPANY vevveeecirie et 0WNership .ooocvevevveeiiieeiiiieeieene .. 100.000 ... [MMLIC .ooveveeeiieiiiieiee e [ | e e
Barings Affordable Housing Mortgage Fund |
L0000 .o f e [ 85-3086663 .. | ....ococeeiin [ eeriiiii | e LLC i LDE] NIA....... Barings LLC ..oovvvviiiiiiiiiiiie e, Management.......ccoovuiriiiiniiinnnnnnd .. 4.800 ... [MVLIC ...ooviiiiiiieiiiieieecieecieees | e [ e
Barings Affordable Housing Mortgage Fund 11 Massachusetts Mutual Life Insurance
L0000 .o f e [ 61-1902329 .. [ .eovvviiiiis [ e | LLC i LDE] NIA....... COMPANY et OWNErship....ccueeerveriiiieiiieeiieens .100.000 ... [MULIC v [ | e e
Barings Affordable Housing Mortgage Fund 11
L0000 .o f e [ 61-1902329 .. [ .eovveiiivis [ e | LLC i LDE] NIA....... Barings LLC ..oooviiiiiiiiiiiiie Management.......c.coovuvriininiiinnnnnnd 1..39.700 ....[MVLIC ..oooiiiiiiiieiiieeieeceeeieees [ e [
Barings Affordable Housing Mortgage Fund | Massachusetts Mutual Life Insurance
L0000 .o f e [ 85-3036663 .. LLC .... DR NIA....... Company ... Ounership .100.000 ... [MULIC v [ | e e
Barings Afford
20000 .o f e [ 85-3086663 .. [ ....ococeevin [ evriiiiii | e LLC i LDE] NIA....... Barings LLC ..oovvviiiiiiiiiiii Management .........cocovviviiiiiiiiinnns 186,000 ... [MUILIC .ooiiiiiiiii e | [
Massachusetts Mutual Life Insurance
L0000 L] eeeiiiiiiieieeeeeeeeeeeeeeeeeeeeeeees | eeeeeeees i) eeeeeiiiiiiiies | s | e | e Barings Construction Lending Fund LP ..........|.cccuu] e NIA....... COMPANY e ee e e e e ee e e e e e eeeeeeeas OWNNErship voveeeeeeeeeeeieieieeeeeeeeees L..85.710 .. MVLIC tooviiiiiieieieieeeeeeeeeeeeeeeeeeeeeeeeeees | i e
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Massachusetts Mutual Life Insurance
20000 ...] eeeeeeeieieereeeeeee e eeeeeeeeeeeeees | s s 45-2632610 .. | .eeeeiiiiiiinn | ereeeeiiiiinieen | e Barings Emerging Generation Fund Il LP ....... |.cccccci] e NIA....... COMPANY e OWNErship..cooeeeeeeeeeeeeeeeeeeeeeeeee | 239,700 [ MMLIC e e | e e
Massachusetts Mutual Life Insurance
20000 .| e e e 84-3784245 .. Barings Emerging Generation Fund, LP ..........|..DE.....| ... NIA....... Company Ownership ... BT 740 L IMMLIC L [ e
20000 Lou] ceeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeees | e . 84-3784245 .. Barings Emerging Generation Fund, LP .......... |..DE.....| ...... NIA....... Barings LLC . Management.... 100,000 ... [MMLIC oo | eeeeeeeeeeeen | e e
Barings Emerging Markets Corporate Bond Fund Massachusetts Mutual Life Insurance
L0000 .o f e [ 04-1590850 .. [ ..eevcvvievee [ evriiiiiii | e | SIRLL) NIA....... COMPANY et Ownership/Influence ...........ccce.ue 257,330 L MULIC L [ | e
Barings Emerging Markets Corporate Bond Fund
L0000 .o f e [ 04-1590850 .. [ ..eevevvivvee [ evriiiiiii | e | SIRLL) NIA....... Barings LLC ..oovviiiiiiiiiiiii OWNErship....ccueeerveriiiieiiieeiieens 257,600 L MULIC L [ | e e
Massachusetts Mutual Life Insurance
20000 .ou] ceeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeereeeeees | e . 85-3449260 .. Barings Hotel Opportunity Venture | LP ....... LDE ] NIA....... Company Ownership/Influence .. G MVLIC e | e e e
20000 ...] eeeeeeeeeeeeeeeee e eeeeeeeeeeeeees | s s 85-3449260 .. Barings Hotel Opportunity Venture | LP ....... LDE] e NIA....... Barings LLC . Management MULIC s [ e eeeee [ e e
Massachusetts Mutual Life Insurance
20000 .| s | e 85-3449260 .. Barings Miller Investment Trust ................ CAUS.LLL NIA....... COMPANY .. Ownership/Influence .................... 257,330 L [MMLIC Lo [
20000 .ou] ceeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeereeeeees | e . 81-4258759 .. Barings Miller Investment Trust ................ LAUS.LLL NIA....... MassMutual Ascend Life Insurance Company . | Influence .........ccccceeeeiennnnnnin .. 9.330 L [MMLIC e e | e e
Massachusetts Mutual Life Insurance
. 0000 ... 85-3449260 .. Barings Real Estate Debt Income Fund LP Company Ownership/Influence .. . [MMLIC ..
. 0000 ... ..| 85-3449260 .. Barings Real Estate Debt Income Fund LP .. .|C.M. Life Insurance Company . . | Influence .... ..|MMLIC
. 0000 ... 85-3449260 .. Barings Real Estate Debt Income Fund LP Barings LLC Management .. .[MILIC ..
Barings Real Estate European Value Add | SCSp Massachusetts Mutual Life Insurance
20000 Lou] ceeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeees | e . 46-5460309 .. LGBR.... ... NIA....... COMPANY e e e e e e e e e e e e Ownership/Influence ..........ccccuue.. 249,990 L IMMLIC o e | e s
L0000 .o f e [ 46-0687392 .. .GBR....)...... NIA....... C.M. Life Insurance Company ................... 0WNership .ooccvevevveeviieeiiieeeieene L 4.900 L MMLIC Lo [ e
L0000 .o f e [ 04-1590850 .. .GBR....)...... NIA....... Barings LLC .... . | Management .. 214,000 L MULIC L [ e
Massachusetts Mutua
20000 Lou] cereeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeees | s | e Barings Small Business Fund, L.P. ............. LDE ] NIA....... COMPANY e e e e e e e e e e e e ONNErSNIP.ceeeeeeeeieeeeieeeieeeeeeeeeee 33,600 ... [MMLIC e e | e s
Massachusetts Mutual Life Insurance
20000 Lu] ceeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeees | s | e Barings U.S. High Yield Fund ........ccoevvreenns LDE ] NIA....... COMPANY e e e e e e e e e e OWNNErship «oooeeeeeeeeeiiiieieeeeeeeeeees ...30.000 ... /MVLIC oooreeeeeeeeeiieeeeeeeeeeeeeeeeeeeeeeeeeeees | e e e
Massachusetts Mutual Life Insurance
20000 .| e [ e Barings-MM Revolver Fund LP .. DB NIA....... Company Ownership/Influence .. 2.86.000 ... [MULIC .oovveiiiiiiiieeeeeee [ | e e
20000 o[ e | e e 45-2632610 .. Barings-MM Revolver Fund LP .. LDE] NIA....... WM Ascend .... Ownership/Influence .. 214000 L MULIC e [ e | e e
Massachusetts Mutual Life Insurance
20000 ...] eeeeeeeeeeeeeeeee e eeeeeeeeeeeeees | s s 45-2632610 .. Beauty Brands Acquisition LLC ...........ccceeeet LDE] e NIA....... Company Ownership 232,630 L [ MMLIC e e | e e
L0000 .o f e [ 37-1506417 .. Beauty Brands Acquisition Intermediate LLC . |..DE.....|...... NIA....... Beauty Brands Acquisition LLC .. Ounership .100.000 ... [MULIC e [ | e e
Beauty Brands Acquisition Intermediate LLC
20000 .ou] ceeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeereeeeees | e . Forma Brands, LLC ... DE.....[...... NIA....... Ownership ... .. 100.000 ... [MVLIC oooeeeeeeeieeiieeeeeeeeeeeeeeeeeeeeeeeeeeees | eeveve | e e
Massachusetts Mutual Life Insurance
L0000 .o f e [ 45-2632610 .. Cornerstone Permanent Mortgage Fund LLC ...... LMALL) NIA....... Company Ounership 4. 100.000 L. [MVLIC ..o | e [
20000 ...] eeeeeeeeeeeeeeeee e eeeeeeeeeeeeees | s s 45-2632610 .. Cornerstone Permanent Mortgage Fund LLC ...... LMAL NIA....... Barings LLC . Management.... 4.100.000 ... [MMLIC oeeeeeeeeeeeee e | e 2
Massachusetts Mutual Life Insurance
20000 o[ e | e e 83-0560183 .. [ ..oevvveeree [ ererriiiei | e CREA Ridge Apartments, LLC ....coovvevriuveennne LDE] NIA....... COMPANY -veeeveeeeuree et e et e e e e 0WNErShiP wevveveeereerreeerree e .. 100.000 ... [MMLIC ©eoeveeeiieereeeee e [ e e 3
Massachusetts Mutual Life Insurance
20000 ...] eeeeeeeeeeeeeeeee e eeeeeeeeeeeeees | s s 83-0560183 .. | .eeviiiiriiinn | eeeeeeririininen | e Euro Real Estate Holdings Herleshausen LLC .. |..DE.....|...... NIA....... COMPANY e OWNErship..coeeeeeeeeeeeeeee e CAT.500 L MMLIC e e | e e
Massachusetts Mutual Life Insurance
20000 o[ e | e e 81-2244465 .. | ..ooociiiien | e | e London Office JV Holdings LLC ......ccovveenenen LDE] NIA....... COMPANY e eureeeereeeseree et e 0WNErShiP wevveveeereeeiee e .. 100.000 ... [MMLIC ooveveeeieeeeieeeereeeree e [ eeeeireeene | e e
Massachusetts Mutual Life Insurance
20000 .. e | e e 81-4258759 .. Riverwalk MM Member, LLC D] s NIA....... Company Ownership .. 100.000 ... [MMLIC oo [ eeeeeiireeene | e e
20000 Lou] ceeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeees | e . 83-0560183 .. Aland Royalty Holdings LP veer | DB e NIA....... MassMutual Holding LLC Ownership/Influence .. 226,690 L [MMLIC oo e | e s
0000 ..of eeeieiiiiiiiiiiiiiiiiiiiieeieeieeieeeeeeeeeeieees | eeeeeeees eeaees 83-0560183 .. Aland Royalty Holdings LP ..........ccceeeeeeenns LDEL s NIA....... Barings LLC ...oooviiiiiiiiiiiiiiiiiiiiiieeeeee Management .........cccccooiiiiiiiinnnnnns 1.29.000 ... [MMLIC . [ | e s
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Massachusetts Mutual Life Insurance
20000 ...] eeeeeeeieieereeeeeee e eeeeeeeeeeeeees | s s 812244465 .. | ..ooiiiiiiiii | e | e Chassis Acquisition Holding LLC ................ LDE] e NIA....... COMPANY e Ownership/Influence ..........ccc...... 230,000 ....[MMLIC oo | e | e e
Massachusetts Mutual Life Insurance
. 0000 ... 81-4258759 .. CRA Aircraft Holding LLC ... WDE] e NIA....... Company Ounership/Influence .. ..40.000 ....[MMLIC ..
. 0000 ... 81-4258759 .. CRA Aircraft Holding LLC ... WDE] NIA....... Barings LLC . Influence ..40.440 ....[WMLIC ..
Massachusetts Mutual Life Insurance
. 0000 ... 04-1590850 .. EIP Holdings I, LLC LDE ] NIA....... Company .... Ownership/Influence .. ..29.000 ....|MMLIC ..
Massachuset
. 0000 ... 46-5460309 .. Red Lake Ventures, LLC LDE ] NIA....... Company Ownership/Influence .. ..31.520 ....|MMLIC ..
. 0000 ... 46-5460309 .. Red Lake Ventures, LLC .....ocoeeveereencnnenns | veeerien] v NIA....... Barings LLC . Influence ...54.700 ....|[MMLIC ..
. 0000 ... 46-0687392 .. Validus Holding Company LLC ..........evveemeennn |evvennnenad e NIA....... Barings LLC .... . | Ownership ..40.440 ....|MMLIC ..
. 0000 ... ..| 04-1590850 .. SBNP SIA 11 LLC . |Barings LLC . . [Ownership ..[wLic
. 0000 ... 37-1506417 .. SBNP SIA 111 LLC Barings LLC .... . [Ounership .[mwLic ..
Massachusetts Mutual Lif
20000 .ou] ceeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeereeeeees | e . 37-1506417 .. MM Speedway El Paso Member LLC .................. CDE] e NIA....... COMPANY e e e e e e e e e e ONNErSNIP.ceeeeeeeeieeeeieeeieeeeeeeeeee .100.000 ... |MMLIC
Barings European Real Estate Debt Income Fund| Massachusetts Mutual Life Insurance
20000 Lou] ceeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeees | eeereeeee e ] e | i | s | e [ LUK NIA....... COMPANY e e e e e e e e e e e e Ownership/Influence .........cccceeunni} .. 54.720 ....|MMLIC
Barings European Real Estate Debt Income Fund
20000 .ou] ceeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeees | eerreeeee e ] e | i | s | e [ LUK NIA....... Barings LLC ..oooveeeeeiiiiiiiii INfIUENCE. . .uene f e e MLIC
Massachusetts Mutual Life Insurance
20000 Lou] ceeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeees | e . 37-1506417 .. Babson Capital Loan Strategies Fund, L.P. ... |..........] oo NIA....... COMPANY e e e e e e e e e e Ownership/Influence .........cccceeunni} .. 76.630 ....|MMLIC
0000 37-1506417 .. Babson Capital Loan Strategies Fund, L.P. ... |..........]...... NIA....... C.M. Life Insurance Company .... Ownership . [MMLIC ..
. 0000 . 37-1506417 .. Babson Capital Loan Strategies Fund, L.P. ... |......cc..] e NIA....... Barings LLC Management.... MMLIC ..
Massachusetts Mutual Life Insurance
20000 Lou] ceeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeees | s | e Barings US High Yield Bond Fund ................. JRL NIA....... COMPANY e e e e e e e e e e Ownership/Influence ........ccoceeveveifvvens vevenne MLIC
0000 37-15576\H .. Barings US High Yield Bond Fund ... LRLL NIA....... Barings LLC .... . |Management.... .
. 0000 . Babson CLO Ltd. 2015-1 ..CYM... .NIA.......|Barings LLC . Influence.. MLIC
0000 . Babson CLO Ltd. 2015-11 WO NIA....... Barings LLC .... Influence ..|MLIC ..
. 0000 . 98-1473665 .. Babson CLO Ltd. 2016-11 . WOV NIA....... Barings LLC .... Influence WLIC ..
0000 ..[98-1332384 .. Barings CLO 2018-111 .. . |Barings LLC . Influence . WLIC
20000 Lou] cereeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeees | s | e Barings CLO 2018-1V .... Barings LLC .... Influence .[MMLIC ..
0000 98-1473665 .. Barings CLO 201911 .... Barings LLC .... Influence .
. 0000 . Barings CLO 2019-111 . |Barings LLC . Influence.. MLIC
0000 Barings CLO 2019-1V .... Barings LLC .... Influence ..[weic ..
. 0000 . Barings CLO 2020-| Barings LLC .... Influence . [MMLIC ..
0000 Barings CLO 2020-111 .. |Barings LLC . Influence.. WLIC
. 0000 . Barings CLO 2020-1V . .. |Barings LLC . Influence . MLIC
0000 Barings CLO 2021-I .. .. |Barings LLC . Influence.. MILIC
. 0000 . Barings CLO 2021-11 . .. |Barings LLC . Influence.. MLIC
0000 ..|87-0977058 .. Barings CLO 2021-111 .. |Barings LLC . Influence . WLIC
. 0000 . 87-0977058 Barings CLO 2024-11 .... .. |Barings LLC . Influence.. MLIC
0000 36-037260H Babson Euro CLO 2014-1 BV .. |Barings LLC . Influence.. ..[wLic
. 0000 . 86-3661023 Babson Euro CLO 2015-1 BV .. .. |Barings LLC . Influence.. . [MMLIC
0000 ..| 36-037260H .. Barings Euro CLO 2019-1 BV .. |Barings LLC . Influence.. WLIC
. 0000 . ..| 37-15576VH .. Barings Euro CLO 2019-11 BV .. .. |Barings LLC . Influence.. MLIC
0000 . Barings Euro CLO 2020-1 DAC .. .. |Barings LLC . Influence.. WLIC
. 0000 . 37-15576VH .. Barings Euro CLO 2021-1 DAC .. .. |Barings LLC . Influence.. MILIC
0000 e Barings Euro CLO 2021-11 DAC . . |Barings LLC . Influence.. WLIC
. 0000 . 98-1332384 .. Barings Euro CLO 2021-111 DAC ......ccevvveennns Barings LLC .... Influence .... . MILIC ..
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L0000 .o f e [ 08-1332384 .. [ .eovveiiiin [ e | Barings Euro CLO 2023-11 DAC ......ccccevuvennne SIRLL) NIA....... Barings LLC ..oovvviiiiiiiiiiic e Influence ....coevvviiiiiiiiiiiiiiinn L..67.230 ... [MVLIC .eoeeiiiieeeeceeees [ [
Barings Global Energy Infrastructure Fund | Massachusetts Mutual Life Insurance
20000 .ou] ceeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeereeeeees | e . 98-1332384 .. | evvvviiiiiinn | ervrreriiiiniien | i LP e O NIA....... COMPANY e e e e e e e e e e Ownership/Influence ..........ccccuu.e. 199,230 L [MMLIC oo e | e s
Barings Global Special Situations Credit 4 Massachusetts Mutual Life Insurance
20000 Lou] ceeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeees | e . 98-1567942 .. | evvvvvvriiinn | ererrrriiiiniien | e DElANAIE .uvvvvvvvveereriiieiieeearaavavaaaaaeaaaaaaaaee LDE ] NIA....... COMPANY e e e e e e e e e e e e ONNErSNIP.ceeeeeeeeiieeeieeeeeeeeeeeeeee L.67.000 ... [MMLIC oo | eeeeeeeeieenn | e s
Barings Global Special Situations Credit 4
20000 .ou] ceeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeereeeeees | e . 98-1567942 .. Delavare ... JUVUR TR IR NIA....... C.M. Life Insurance Company .... Ownership 2030500 Ll [MMLIC e e | e s
Barings Glob
20000 Lou] ceeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeees | e . 81-0841854 .. | .evvvviiiiiins | ereerriiiiininnn | DElANArE .uvvvvvvveverevnevnenaarnnnnassasesssnsnnnnnnnns | eeeenneeed cvans NIA....... Barings LLC ..oooveeeeeiiiiiiiii Management .........cccceeeinnnnnnnnnnnn. 0,700 L [MMLIC e | eeeeeeeeeeens | e s
Barings Global Special Situations Credit 4 Massachusetts Mutual Life Insurance
L0000 .o f e [ 81-0841854 .. JRLILV) G NIA....... COMPANY et OWNErship....ccuveriueriiiieiiieeiieens 212600 L MULIC e [ | e e
L0000 Lou] ceeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeees | s | e LUK NIA....... C.M. Life Insurance Company ................... OWNNErship «oooeeeeeeeeeiiiieieeeeeeeeeees L. 0.700 ... IMVLIC ooeeeeeeeeeieeeeeeeeeeeeeeeeeeeeeeeeeeeeeees | e e e
. 0000 . 87-0977058 .. Barings LLC .... . |Management .. ..49.300 ....|MMLIC ..
0000 87-0977058 .. Barings Europe Select Fund .... Barings LLC .... . |Management.... ..[MMLIC ..
Massachusetts Mutual Life Insurance
0000 87-0977058 .. Barings Hotel Opportunity Venture ... e [ CTe] et NIA....... Company Ownership/Influence .. .|MMLIC ..
. 0000 . 87-0977058 .. Barings Hotel Opportunity Venture ... v | CT] s NIA....... Barings LLC . Management . [MMLIC ..
Barings Innovations & Growth Real Estate Fund| Massachusetts Mutual Life Insurance
. 0000 . 86-3661023 .. [ ..ooocvviiin [ v | e | e | e NIA....... COMPANY et 0WNership .ooocvevevveeiiieeiiiieeieene ...29.700 ....|MMLIC
Barings Innovations & Growth Real Estate Fund|
. 0000 . 86-3661023 .. C.M. Life Insurance Company ................... Ownership . [MMLIC ..
0000 J IR Barings Mi . |..CYM....]......NIA....... |Barings LLC .... Influence.. MILIC
. 0000 . 98-1612604 .. Barings Middle Market CLO 2018-I .. |Barings LLC . Influence . ....|MLIC
0000 Barings Middle Market CLO 2019-1 .. |Barings LLC . Influence.. . |MLIC
. 0000 . 98-1612604 .. Barings Middle Market CLO Ltd 2021-1 .. |Barings LLC . Influence.. MLIC
0000 ..|98-1332384 .. Barings Middle Market CLO Ltd 2023-1 . . |Barings LLC . Influence . WLIC
. 0000 . 98-1332384 .. Barings Middle Market CLO Ltd 2023-11 ........ Barings LLC .... Influence ..[MMLIC ..
Massachusetts Mutua
. 0000 . 98-1332384 .. Barings RE Credit Strategies VII LP ......coovs |evvennnad e NIA....... Company Ownership/Influence .. .[MILIC ..
0000 98-1332384 .. Barings RE Credit Strategies VII LP ......ceoee |eeevnnca] e NIA....... Baring Asset Management Limited .. Management MILIC ..
Barings Target Yield Infrastructure Debt Fund Massachusetts Mutual Life Insurance
0000 98-1567942 .. | .oeeecvienee [ ereerieiiiie | e | s LUK NIA....... COMPANY e eereeeseree et e e 0WNErShiP wevveveeereerreeerree e ...18.870 ....|MMLIC
Barings Target Yield Infrastructure Debt Fund
. 0000 ... 981567942 .. | .eveiiiiiiiiin | eeeerrnnniininnn | e | e LUK NIA....... Baring Asset Management Limited .............. Management..........ceeeeeeeemmeeememeeeeedhiniins e MILIC
Massachusetts Mutual Life Insurance
. 0000 ... 81-0841854 .. Barings CLO Investment Partners LP ........cc.. |eeeenicii] e NIA....... Company Ownership/Influence .. .100.000 ... |MMLIC ..
. 0000 ... 81-0841854 .. Barings CLO Investment Partners LP .......cccc. |eeeeucinad unine NIA....... Barings LLC . Management .. 2.400 .... |MMLIC ..
Massachusetts Mutual Life Insurance
20000 Lou] cereeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeees | s | e Barings Euro Value Add Il (BREEVA II) ........ Company Ownership/Influence .. ..27.500 ....|MMLIC ..
. 0000 ... ..| 871262754 .. Barings Euro Value Add Il (BREEVA I1) . . . |C.M. Life Insurance Company . . | Ownership ... .. 2.400 .... |MMLIC
. 0000 ... 87-1262754 .. Barings Euro Value Add Il (BREEVA II) ........ Barings LLC Management.... .J}.. 8.200 .... [MMLIC ..
. 0000 ... 87-1262754 .. Barings Transportation Fund LP .................. . MassMutual Holding LLC .....ccoeeeeeeeeeeeeenns Ownership/Influence ..........cccc...... ..13.310 ....|MMLIC
Massachusetts Mutual Life Insurance
20000 ...] eeeeeeeeeeeeeeeee e eeeeeeeeeeeeees | s s 87-1262754 .. Barings Transportation Fund LP .................. . COMPANY e OWNErship..cooeeeeeeeeeeeeee e .. 8.200 .... |MMLIC
Massachusetts Mutual Life Insurance
0000 ..| 38-4041011 .. Braemar Energy Ventures |, L.P. . | Company .... Ownership/Influence ..98.500 ....|MMLIC
. 0000 . 38-4032059 Braemar Energy Ventures |, L.P. .. |C.M. Life Insurance Company . .. | Ownership ... .. 1.500 .... |MMLIC
0000 J IR Braemar Energy Ventures I, L.P. ...... .|Barings LLC ......cceeeeeeennns .. |Management .. .. 0.800 .... |MMLIC
. 0000 . 04-1590850 .. Barings European Core Property Fund SCSp .... MassMutual Holding LLC ........ .. | Ownership/Influence .............cce.... ..12.860 ....|MMLIC ..
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. 0000 . 46-5001122 .. Barings European Core Property Fund SCSp .... C.M. Life Insurance Company Ownership .. 0.800 .... |MMLIC ..
0000 ..| 38-4059932 .. Barings European Core Property Fund SCSp .... . |Barings Real Estate Advisers LLC . Management. . [MMLIC
Massachusetts Mutual Life Insurance
0000 46-5001122 .. Barings European Private Loan Fund 111 A .... |..LUX....]...... NIA....... Company Ownership 44.980 ....|MMLIC ..
. 0000 . 38-4059932 .. Benchmark 2018-B2 Mortgage Trust ............... AN NIA....... Barings LLC . Influence . [MMLIC ..
0000 20-5578089 .. Benchmark 2018-B4 ... Barings LLC .... .. [ Influence .... ..|[MLIC ..
. 0000 . ..| 38-4096530 .. Benchmark 2018-B8 ... ...NIA....... | Barings LLC .... . | Influence MLIC
0000 20-5578089 .. Barings Core Property Fund LP e | DB ] e NIA....... MassMutual Holding LLC .. | Ownership/Influence .. . ...|MMLIC ..
. 0000 . 20-5578089 .. Barings Core Property Fund LP ................... LDE ] NIA....... Barings Real Estate Advisers LLC ............ Management...........cvvvveveveineennnnnnns L. .[MLIC
Massachusetts Mutual Life Insurance
L0000 .o f e [ 04-1590850 .. DPI Acres Capital SPV LLC ....ceeevvuveviiiinns LDE] NIA....... COMPANY et 0WNership .ooocvevevveeiiieeiiiieeieene .. 100.000 ... |MMLIC
Massachusetts Mutual Life Insurance
L0000 .o f e [ 04-1590850 .. DPI1-ARES Mor tgage Lending SPV, LLC .. LDE] NIA....... Company ... Ounership ... ..100.000 ...|MMLIC ..
Massachusetts Mutual Life Insurance
20000 .ou] ceeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeereeeeees | e . 37-1708623 .. E2E Affordable Housing Debt Fund LLC .......... LDE ] NIA....... COMPANY e e e e e e e e e e e e Ownership/Influence ..........ccccuu.e. .100.000 ... |MMLIC
Massachusetts Mutual Life Insurance
20000 Lou] ceeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeees | e . 37-1708623 .. Great Lakes 11, L.P. wooeviiviiiiiiiiiiiiieeieieens | eveeeeend e NIA....... COMPANY e e e e e e e e e e e e Ownership/Influence ..........ccccuue.. ..40.450 ....|MMLIC
0000 ... ceeeeiee e [ e e 37-1708623 .. Great Lakes 11, L.P. wooooroieiiiieeiicniecens [ eveeeeeae] s NIA....... Barings LLC ..ovevieeiiie e Management.......c.eeeeeeerineeniinennnnnd . 100.000 ... [MMLIC
Massachusetts Mutual Life Insurance
0000 98-1607033 .. GIA EU Holdings - Emerson JV Sarl .... s Company Ownership/Influence .. .100.000 ... |MMLIC ..
. 0000 . 98-1607033 .. GIA EU Holdings - Emerson JV Sarl ... U P Barings LLC .... . |Management.... J..100.000 ... |MMLIC ..
JPMCC Commercial Mortgage Securities Trust
L0000 .o f e [ 38-4041011 .. 2017-0P7 oo N NIA....... Barings LLC ..oooviiiiiiiiiiiiie Influence.....c.oevevviiiiiiiiiiiiiiines ..44.000 ....|MMLIC
JPMDB Commercial Mortgage Securities Trust
. 0000 . 38-4032059 .. 201705 o N NIA....... Barings LLC ..oovviiiiiiiiiiiii Influence.....coevvvviiiciiiiiiiiiiins . .| MMLIC
0000 41-2280127 .. Martello Re Feeder LP . LDE] e NIA....... MassMutual Holding LLC .. Ounership ... o[ MMLIC ..
. 0000 . ..|41-2280129 .. Martello Re LP . . .. [Martello Re Feeder LP Ownership ..|MLIC
0000 41-2280129 .. Martello Re Holding Limited LLC ... DB NIA....... Martello Re LP Ounership .|MMLIC ..
. 0000 . 04-1590850 .. Martello Re Limited B NIA....... Martello Re Holding Limited LLC .. . | Ownership . [MMLIC ..
0000 87-4021641 .. Martello Re Services Company ... LDE] NIA....... Martello Re Holding Limited LLC .. . | Ownership .100.000 ... |MMLIC ..
Massachusetts Mutual Life Insurance
0000 04-1590850 .. Miami Douglas Three MM, LLC .. LDE] NIA....... Company ... Ounership .100.000 ... |MMLIC ..
Massachusetts Mutual Life Insurance
0000 87-4021641 .. MM BIG Peninsula Co-Invest Member LLC ........ LDE] NIA....... Company Ounership ..27.000 ....|MMLIC ..
. 0000 . 87-4021641 .. MM BIG Peninsula Co-Invest Member LLC ........ LDE ] NIA....... C.M. Life Insurance Company . Ownership .. 0.800 .... |MMLIC ..
Massachusetts Mutual Life Insurance
20000 .ou] ceeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeereeeeees | e . 04-1590850 .. MM Direct Private Invetment Holding ........... LDE ] NIA....... COMPANY e e e e e e e e e e OWNNErship «ooeeeeeeeeeeiieieeeieeeeeeeees .. 100.000 ... [MVLIC oooeeeeeeeieeiieeeeeeeeeeeeeeeeeeeeeeeeeeees | eeveve | e e
Massachusetts Mutual Life Insurance
L0000 .o f e [ 81-3000420 .. M CM Holding LLC ..ovvveiiiiiiiiiiicciecee, LDE] NIA....... COMPANY et OWNErship....ccuveriueriiiieiiieeiieens .100.000 ... [MULIC e [ | e e
Massachusetts Mutual Life Insurance
20000 .ou] ceeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeereeeeees | e . 81-3000420 .. MM Debt Participations LLC .... LDE ] NIA....... Company Ownership/Influence .. .100.000 ... [MMLIC ooeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeees | eeeeeeeeeeees | e e
20000 o[ e | e e 81-3000420 .. MV Debt Participations LLC .... LDE] NIA....... Barings LLC . Management .. 3100 ..o [MVLIC oo | e [ e
Massachusetts Mutual Life Insurance
20000 o[ e | e e 04-1590850 .. MV D1 Station Member LLC .....cccvvercuveennnnn. LDE] NIA....... COMPANY e eureeeereeeseree et e OWNEISNIP..eeeveeesree e LA7.000 L MULIC e [ e | e e
20000 .ou] ceeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeereeeeees | e . 04-1590850 .. MM MD1 Station Member LLC .....oevvvvvvvvvrrinenns LDE ] NIA....... C.M. Life Insurance Company ................... ONNErSNIP.ceeeeeeeeiieeeieeeeeeeeeeeeeee 30100 L [MMLIC e e | e s
Massachusetts Mutual Life Insurance
. 0000 ... 04-1590850 .. MM MD2 Station Member LLC Company Ownership ..47.000 ....|MMLIC ..
. 0000 ... 04-1590850 .. MM MD2 Station Member LLC C.M. Life Insurance Company .... Ownership .. 3.100 .... |MMLIC ..
Massachusetts Mutual Life Insurance
. 0000 ... 04-1590850 .. MWV Climate Technology Fund GP . - DE s NIA....... Company Ownership ..99.000 ....|MMLIC ..
. 0000 ... 04-1590850 .. MWV Climate Technology Fund GP . LDE.... ... NIA....... Massachusetts Mutual Ascend . Ownership .. 1.000 .... [MMLIC ..
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Massachusetts Mutual Life Insurance
20000 .o e | e e 04-1590850 .. [ .eeevvvveencne [ ereerrieiiies | e MV REED District Landco Member LLC ............ LDE] NIA....... COMPANY e eureeeereeeseree et e OWNEISNIP..eeeeeeerreeeree e .100.000 ... [MULIC e [ eeeeiineeee | e e
Massachusetts Mutual Life Insurance
20000 o[ e | e e 04-1590850 .. [ .eeervvveenene [ ererrrieeiies | e MV Subline Borrower LLC ..eeevvveeniiieiiiene LDE] NIA....... COMPANY -veeeeeeeuree et e et e e e e OWNEISNIP..eeeveeesree e +100.000 ... [MULIC e [ eeeeiineene | e e
Massachusetts Mutual Life Insurance
20000 .o e | e e 41-2280127 .| eeeeeieien [ e | e SBNP SIA IV LLC weveeeeeeee e LDE] NIA....... COMPANY e eureeeereeeseree et e OWNEISNIP..eeeeeeerreeeree e +.99.000 ... [MULIC e [ eeeeiireene | e e
Massachusetts Mutual Life Insurance
. 0000 ... 04-1590850 .. Washington Pine LLC .... LDE] e NIA....... Company .... Ownership ... ..100.000 ...|MMLIC ..
Massachusetts Mutual Life Insurance
. 0000 ... 35-2553915 .. Ten Fan Pier Boulevard LLC ........cccveeennnenne LDE] NIA....... Company Ounership ... .J--100.000 ... [MMLIC ..
. 0000 ... 41-2280127 .. Tower Square Capital Partners Il1, L.P. ..... |..DE.....]...... NIA....... Barings LLC . Management.... .}...90.000 ....|MMLIC ..
. 0000 ... 41-2280127 .. Tower Square Capital Partners |11, L.P. ..... |..DE.....]...... NIA....... MassMutual Holding LLC .....ccoeeeeeeieeeeeenns Ownership/Influence ..........ccc...... ..17.290 ....|MMLIC
Massachusetts Mutual Life Insurance
. 0000 ... 41-2280129 .. Tower Square Capital Partners Il11A, L.P. ... [.. Company Ownership/Influence .. ...|MMLIC ..
. 0000 ... ..|41-2280129 .. Tower Square Capital Partners Il11A, L.P. ... [.. . |Barings LLC . . |Management.... ..|MLIC
Massachusetts M
. 0000 ... 04-1590850 .. Trailside MM Member LLC .. LDE] NIA....... Company Ounership ..66.970 ....|MMLIC ..
. 0000 ... 04-1590850 .. Trailside MM Member LLC .. LDE] NIA....... C.M. Life Insurance Company . Ounership .. 7.380 ... |MMLIC ..
Massachusetts Mutual Life Insurance
. 0000 ... 83-1325764 .. Washington Gateway Two LLC .... LDE] e NIA....... Company Ownership ..95.800 ....|MMLIC ..
. 0000 ... 83-1325764 .. Washington Gateway Two LLC ........eevvvvvnnnnnnnn | evvennnnad enne NIA....... C.M. Life Insurance Company . Ownership .. 6.720 .... |MMLIC ..
Massachusetts Mutual Life Insurance
. 0000 ... 32-0574045 .. Washington Gateway Three LLC .....cccoovvvviieees | eveennenad e NIA....... Company .... Ownership ..95.230 ....|MMLIC ..
Massachuset
. 0000 ... 47-3790192 .. MALIC Debt Participations LLC .................. LDE] NIA....... COMPANY et OWNErship....ccueeerveriiiieiiieeiieens .100.000 ... |MMLIC
Babson Capital Loan Strategies Master Fund LP|
. 0000 ... 71-1018134 .. SO NIA....... Barings LLC .... . |Management.... .. 0.750 ... [MMLIC ..
9 ggregate
. 0000 ... 71-1018134 .. Securities Investment Fund LCHNLLLL NIA....... Barings LLC .... . |Management.... ... 0.320 ... |[MMLIC ..
. 0000 ... 47-3790192 .. Barings Global High Yield Fund . LMAL) NIA....... Barings LLC .... . |Management.... ...40.000 ....[MMLIC ..
Massachusetts Mutual Life Insurance
. 0000 ... 71-1018134 .. Great Lakes Il LLC LDE] NIA....... Company Ounership .. 0.750 .... [MMLIC ..
. 0000 ... 71-1018134 .. Great Lakes |1 LLC ..ocoeeeeeveeeiieiniiniiis | e NIA....... C.M. Life Insurance Company . Ownership .. 0.320 .... |MMLIC ..
Massachusetts Mutual Life Insurance
. 0000 ... 04-1590850 .. Wood Creek Venture Fund LLC ...........cooeeeeeees | evvennnn] e NIA....... Company .... Ownership ..40.000 ....|MMLIC ..
Massachuset
. 0000 ... 82-2285211 .. Barings California Mortgage Fund IV ........... L CA] e NIA....... Company Ownership/Influence .. .100.000 ... |MMLIC ..
. 0000 ... 82-3307907 .. Barings California Mortgage Fund IV ........... L CA] e NIA....... Barings LLC . Influence .100.000 ... |MMLIC ..
Massachusetts Mutual Life Insurance
. 0000 ... 95-4207717 .. Barings Unbrella Fund LUX SCSp SICAV RAIF ... |..LUX....]...... NIA....... Company Ounership ..24.960 ....|MMLIC ..
. 0000 ... 95-4207717 .. Barings Unbrella Fund LUX SCSp SICAV RAIF ... |..LUX....]...... NIA....... C.M. Life Insurance Company . Ownership .. 2.300 .... |MMLIC ..
Massachusetts Mutual Life Insurance
. 0000 ... 82-2285211 .. Calgary Railway Holding LLC .. LDE ] NIA....... Company .... Ownership ..90.000 ....|MMLIC ..
Massachuset
20000 .ou] ceeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeereeeeees | e . 82-3307907 .| evvverrrrrinn | errerreniiininen | e Cornbrook PRS Holdings LLC .....cceeeeeeeeeeennns LDE ] NIA....... COMPANY e e e e e e e e e e e e ONNErSNIP.ceeeeeeeeiieeeieeeeeeeeeeeeeee .100.000 ... [MMLIC ooeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeees | eeeeeeeeeeens | e s
Massachusetts Mutual Life Insurance
20000 .ou] ceeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeereeeeees | e . 954207717 .| weveeviveeninn | evvrrvinieininns | Cornerstone California Mortgage Fund | LLC .. |..CA.....]...... NIA....... COMPANY e e e e e e e e e e e e ONNErSNIP.ceeeeeeeeieeeeieeeieeeeeeeeeee .100.000 ... [MMLIC ooeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeees | eeeeeeeeeeens | e s
Massachusetts Mutual Life Insurance
20000 Lou] ceeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeees | e . 954207717 .| weveeveveeninn | evvvrrirniinines | e Cornerstone California Mortgage Fund Il LLC |..CA.....|...... NIA....... COMPANY e e e e e e e e e e ONNErSNIP.ceeeeeeieeieieiieeeeeeeeeeeeeen .100.000 ... [MMLIC oo | eeeeeeeieeeen | e s
Cornerstone California Mortgage Fund 111 LLC Massachusetts Mutual Life Insurance
20000 .o f e [ 95-4207717 .| eveveiieiie | e | i | LCALL NIA....... COMPANY et OWNErship....ccueeerveriiiieiieeiieens .100.000 ... [MULIC v [ | e e
Massachusetts Mutual Life Insurance
L0000 L] eeeeiiiiiiieeeeeeeeeeeeeeeeeeeeieeiiees | veeiiies e 562630592 .. | ieeverriiiiin | eevrrriiiiiiiiin | i, Cornerstone Fort Pierce Development LLC ...... L DE.... ... NIA....... COMPANY et e e e e e e eeeeeeeeeeeas ONNErSNIP.cceeeeeeeeieieeeeieeeeeeeeeeee ..90.000 ... [MMLIC toooeeiiieiieeeeeeeeeeeeeeeeeeeeeeeeeeeeeees | e | e e
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20000 Lou] ceeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeees | e . 56-2630592 .. | .ieeevirriiinn | erverrnrrenninen | e, Cornerstone Fort Pierce Development LLC ...... LDE ] NIA....... C.M. Life Insurance Company ................... ONNErSNIP.ceeeeeeeeeieeeiee e 55,900 L [MMLIC e e | e s
Massachusetts Mutual Life Insurance
20000 .ou] ceeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeereeeeees | e . 61-1750537 .. Cornerstone Permanent Mortgage Fund 11 ....... LMALL NIA....... Company Ownership L}.100.000 L [MVLIC coveieiieeeeieeeeeeeeeeeeeeeeeeeeeeeeeeeeees | evrein | e eeees
20000 ...] eeeeeeeeeeeeeeeee e eeeeeeeeeeeeees | s s 61-1750537 .. Cornerstone Permanent Mortgage Fund 11 ....... LMAL NIA....... Barings LLC . Management.... 1..94.400 ... [MULIC oo [ eeeeeeeeeeees | e e
Massachusetts Mutual Life Insurance
20000 ...] eeeeeeeieieereeeeeee e eeeeeeeeeeeeees | s s 04-1590850 .. | wevevvrrrreene | wrvvemmmnenninnn | e Cornerstone Permanent Mortgage Fund 111 LLC |..MA.....]...... NIA....... COMPANY e OWNErship..cooeeeeeeeeeeeeeeeeeeeeeeeee | .100.000 ... [MMLIC oo [ eeeeeeeeeeeee | e e
Massachusetts Mutual Life Insurance
20000 ...] eeeeeeeeeeeeeeeee e eeeeeeeeeeeeees | s s 61-1793735 .. | eoiiiiiiiiiin | eeeeeeiiiinnieen | e Cornerstone Permanent Mortgage Fund IV ....... LMAL NIA....... COMPANY e OWNErship..coeeeeeeeeeeeeeee e .100.000 ... [MMLIC ..o [ eeeeeeeeeeees | e e
Massachusetts Mutual Life Insurance
20000 .o e | e e 20-0348173 .| eeeeeiieeee [ e | e CREA/PPC Venture LLC ....cocvvvevieeeieciiieene LDE] NIA....... COMPANY e eureeeereeeseree et e OWNEISNIP..eeeeeeerreeeree e 228520 . [MULIC e [ e | e e
Massachusetts Mutual Life Insurance
20000 o[ e | e e 82-2783393 .. [ eeeeciieeie [ e | e Danville Riverwalk Venture, LLC ........coc.... LDE] NIA....... COMPANY -veeeveeeeuree et e et e e e e OWNEISNIP..eeeveeesree e 294400 L MULIC oo [ e | e e
Massachusetts Mutual Life Insurance
20000 ...] eeeeeeeieieereeeeeee e eeeeeeeeeeeeees | s s 04-1590850 .. | wevevvrverrnen | ervremnmmnnninnn | e Euro Real Estate Holdings LLC ................... LDE] e NIA....... COMPANY e OWNErship..cooeeeeeeeeeeeeeeeeeeeeeeeee | 50,000 ....[MMLIC oo | eeeeeeeeeeeee | e e
Massachusetts Mutual Life Insurance
. 0000 ... ..| 20-3347091 .. Fan Pier Development LLC . | Company .... Ownership.. ..65.000 ...
. 0000 ... 20-3347091 .. Fan Pier Development LLC ... C.M. Life Insurance Company . Ownership ..5.850 ...
Massachusetts Mutual Life Insurance
L0000 .o f e [ 04-1590850 .. [ ..oovevvvevine [ erriiiii | e GIA EU Holdings LLC - Avalon Spain ............ LDE] NIA....... COMPANY et OWNErship....ccuveriueriiiieiiieeiieens .100.000 ... [MULIC e [ | e e
Massachusetts Mutual Life Insurance
L0000 .o f e [ 04-1590850 .. [ ..eevevvvevine [ erriiiiii | e GIA EU Holdings LLC ...cccvvvviiiiiiiiiiiiees LDE] NIA....... COMPANY et OWNErship....ccueeerveriiiieiiieeiieens .100.000 ... [MULIC v [ | e e
Massachusetts Mutual Life Insurance
. 0000 ... 81-5360103 .. 0000927972 .. Landmark Manchester Holdings LLC Company Ownership .100.000 ... |MMLIC ..
. 0000 ... 13-1935920 .. 0000927972 .. MMLIC Debt Participations LLC ... Massachusetts Mutual Ascend .... Ounership .100.000 ... |MMLIC ..
Massachusetts Mutual Life Insurance
20000 .o e | e e 04-1590850 .. | ..eeevvrenne 0000916053 .. |0Q .evveeereeeireerieeeens MM Brookhaven Member LLC ........coeeevuveennnnne LDE] NIA....... COMPANY -veeeeeeeuree et e et e e e e OWNEISNIP..eeeeeeerree e 295,000 ... [MULIC e [ eeeeiieeene | e e
Massachusetts Mutual Life Insurance
20000 o[ e | e e 04-1590850 .. | ..eeevvrenne 0000916053 .. |0Q .evvveereeeieeerieeeins MM Ascend Mtg. Lending LLC ....cevvvvevvernnene LDE] NIA....... COMPANY e eureeeereeeseree et e OWNEISNIP..eeeveeerreeeree e .100.000 ... [MULIC e [ eeeeiineene | e e
Massachusetts Mutual Life Insurance
. 0000 ... 04-1590850 .. 0000916053 .. MM Kannapolis Industrial Member LLC ...........|..DE.....|...... NIA....... Company Ounership ..82.720 ....|MMLIC ..
. 0000 ... 04-1590850 .. 0000916053 .. MM Kannapolis Industrial Member LLC .... LDE ] NIA....... Massachusetts Mutual Ascend . Ownership ..12.280 ....|MMLIC ..
Massachusetts Mutual Life Insurance
. 0000 ... 04-1590850 .. | .eevvvrrrrnns 0000916053 .. MM East South Crossing Member LLC .............. LDE ] NIA....... COMPANY e e e e e e e e e e e e ONNErSNIP.ceeeeeeeeiieeeieeeeeeeeeeeeeee ..95.000 ....|MMLIC
Massachusetts Mutual Life Insurance
. 0000 ... 04-1590850 .. 0000916053 .. MM Horizon Savannah Member LLC .... DB s NIA....... Company Ownership ..95.000 ....|MMLIC ..
. 0000 ... 04-1590850 .. 0000916053 .. MM Horizon Savannah Member LLC .... LDE] e NIA....... C.M. Life Insurance Company . Ownership .. 3.700 .... |MMLIC ..
Massachusetts Mutual Life Insurance
. 0000 ... 04-1590850 .. 0000916053 .. MM Horizon Savannah Member |1 LLC ... Company Ownership .. 4.430 .... |MMLIC ..
. 0000 ... ..| 04-1590850 .. 0000916053 .. MM Horizon Savannah Member |1 LLC .|C.M. Life Insurance Company . . [Ownership.. .. 0.180 .... |MMLIC
. 0000 ... 04-1590850 .. 0000916053 .. MM Horizon Savannah Member |1 LLC ... Massachusetts Mutual Ascend .... Ownership..... .. 0.380 .... |MMLIC ..
Massachusetts Mutual Life Insurance
. 0000 ... 04-1590850 .. 0000916053 .. MM Ironhead Commerce Center ... LDE] e NIA....... Company Ownership ..75.250 ....|MMLIC ..
. 0000 ... 04-1590850 .. | .... ... 10000916053 .. MM Ironhead Commerce Center ... LDE ] NIA....... Massachusetts Mutual Ascend . Ownership ..19.800 ....|MMLIC ..
. 0000 ... 04-1590850 .. | .eevvrvvrrnnnn 0000916053 .. MM National Self-Storage Program Member LLC |..DE.....|...... NIA....... C.M. Life Insurance Company ................... OWNErship..coeeeeeeeeeeeeeee e ..98.000 ....|MMLIC
Massachusetts Mutual Life Insurance
. 0000 ... 04-1590850 .. 0000916053 .. MV 1370 AVE OF AM LLC Company Ounership ..90.000 ....|MMLIC ..
. 0000 ... ..| 04-1590850 .. 0000916053 .. MV 1370 AVE OF AM LLC . .|C.M. Life Insurance Company . . | Ownership.. .. 3.330 ... |MMLIC
. 0000 ... 04-1590850 .. 0000916053 .. MV 1400 E 4th Street Member C.M. Life Insurance Company .... Ounership ..96.000 ....|MMLIC ..
Massachusetts Mutual Life Insurance
20000 .. e | e e 80-0948028 .| ......ccec.n. 0000916053 .. |0Q .evvveereeeireerieeenens One Harbor Shore LLC .....eevvvveerieeeiieeeines LDE] NIA....... COMPANY -veeevreeeeree et e e e e e e OWNEISNIP..eeeeeeerree e 294990 L MULIC oo [ e | e e
L0000 L] eeeeiiiiiiieeeeeeeeeeeeeeeeeeeeieeiiees | veeiiies e 80-0948028 .. | ..eevevvrrrinn | eerrriiriiiiiinn | i, One Harbor Shore LLC ......vvvvvvvveeiiiiiiiiinnnns L DE.... ... NIA....... C.M. Life Insurance Company ................... ONNErSNIP.cceeeeeeeeieieeeeieeeeeeeeeeee L 6.030 L [MMLIC oo e ] e e
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Massachusetts Mutual Life Insurance
20000 ...] eeeeeeeieieereeeeeee e eeeeeeeeeeeeees | s s 04-1590850 .. | wevevvrrrreene | wrvvemmmnenninnn | e Paco France Logistics LLC .....oevvvvvveviereeenes CDE] s NIA....... COMPANY e OWNErship..cooeeeeeeeeeeeeeeeeeeeeeeeee | .100.000 ... [MMLIC oo [ eeeeeeeeeeeee | e e
Salomon Brothers Commercial Mortgage Trust
20000 | e | e 88-3861481 .. | .oovvevvieen | e [ e 2001-MM e WDE] e NIA....... Barings Real Estate Advisers LLC ............ INFIUBNCE. ettt 1.98.800 L. [MMLIC e [ e ] e e
Massachusetts Mutual Life Insurance
20000 | e | e e 81-5273574 .| eeeeeeienne 0000916053 .. [0Q ..veeuveemeeemeeeneerieeee Three PW Office Holding LLC .....ccvveeveennne WDE] e NIA....... COMPANY v seeeseee e et enee e eaee s OUNETSNIP.cvveeereeiee e siee e 295,100 Lo [MMLIC e [ eeerieeeiee ] e e
Massachusetts Mutual Life Insurance
20000 | e | e 04-1590850 .. | ..eerrereenne 0000927972 .. [0Q .veeveeneeeneeeneeaieenae Trailside MM Member 11 LLC ...ocvvervveiueeinnne WDE] e NIA....... COMPANY e seeeeee e e saee s OUNETSNIP.cvveeeeeeeee e CA7.100 L [MMLIC e [ e e e
Massachusetts Mutual Life Insurance
20000 | e | e e 82-3250684 .. | ..eeeeeereenne 0000927972 .. [0Q .veeveemeeeneeeneenieeee Unna, Dortmund Holding LLC ...ovuvvrveeiiennnne WDE] e NIA....... COMPANY e seeeeee e et e eaee s OUNETSNIP.cvveeereeiee e siee e 2100000 ... [MMLIC e [ eeenieeeiien | e e
Massachusetts Mutual Life Insurance
. 0000 ... ...| 45-5401109 .. 0000916053 .. J0Q ..oooueiiiiieeeieiiieeene Washington Gateway Apartments Venture LLC ... |..DE.....|...... NIA....... Company Ownership.. 95,440 L {MMLIC s
.0000 ... ..|45-5401109 .. 0000916053 .. |0Q .eeevvuvrereeeeeniineeeeenns Washington Gateway Apartments Venture LLC ... |..DE.....|...... NIA....... C.M. Life Insurance Company ... . | Ownership.. LATT0 L MMLIC
Massachusetts Mutual Life Insurance
. 0000 ... ...|88-3861481 .. 0000916053 .. [0Q ...oovvvenvrerieiririreenen West 37th Street Hotel LLC ...coocvvrvirenenee. WDE] NIA....... Company . [Ownership.. 1.93.800 L. [MMLIC e
. 0000 ... ..|88-3861481 .. 0000916053 .. [0Q ..eeeveemeeemeeeneenieenes West 37th Street Hotel LLC CDEe s NIA....... C.M. Life Insurance Company ... . | Ownership.. 6,200 oo [MMLIC e
MassMutual Premier Strategic Emerging Markets Massachusetts Mutual Life Insurance
20000 | e | e e 26-3229251 .| eeeeeeienne 0000927972 .. [0Q .veeveemeeeneeeneenieeee FUNG s MAL s NIA....... COMPANY e seee e e enee e saee s OUNETSNIP.cvveeereeiee e siee e 257,940 L [MLIC e [ e e
Massachusetts Mutual Life Insurance
20000 [ e | e e 42-1710935 .| eeeeeeeenne 0000916053 .. [0Q ..eeeveemeeemeeeneenieenes MassMutual Select Mid-Cap Value Fund ......... MAL s NIA....... COMPANY e seeeeee e e saee s OUNETSNIP. e seee e 288710 L [MMLIC e [ e e
MassMutual Select Small Capital Value Equity Massachusetts Mutual Life Insurance
20000 | e | e e 02-0769954 .. | .eeveeeenne 0000916053 .. [0Q ..veeuveemeeemeeeneerieeee FUNG e LA NIA....... COMPANY e seeeeee e et e eaee s INFIUBNCE. 1ot 163,350 Lo [MMLIC e [ e ] e
Massachusetts Mutual Life Insurance
20000 .| e e e 04-3584140 .. | .............. 0000916053 .. J0Q ..eooeiieiieeeiiiieeene MassMutual Select Small Company Value Fund . |..MA.....|...... NIA....... COMPANY .. OWNership.....ccooiuiiieiiiiiiieeeeee L A43.500 L MULIC Lo [
MassMutual Select T. Rowe Price Retirement Massachusetts Mutual Life Insurance
20000 | e | e e 82-3347422 .| e 0000916053 .. [0Q ..veeuveemeeemeeeneerieeee 2005 Fund LA NIA....... COMPANY e seeeeee e e saee s OUNETSNIP.cvveeeeeeieeeeee s seee e 28510 L [MMLIC e [ e
MassMutual Massachusetts Mutual Life Insurance
. 0000 ... .. 82-3355639 .. 0000916053 .. [0Q ...eeveemeeemeeeneerieeee 2010 Fund LA NIA....... Company INFIUBNCE. ettt 100000 ... [MMLIC e
MassMutual Massachusetts Mutua
20000 | e | e 82-3382389 .. | ereeereenne 0000916053 .. [0Q ...eeveemeeemeeeneerieeee 2015 Fund LA NIA....... COMPANY e seeeeee e e saee s INFIUBNCE. ettt 2100000 ... [MMLIC e [ eeenieeeiien | e e
MassMutual Massachusetts Mutual Life Insurance
. 0000 ... ..|82-3396442 .. 0000916053 .. [0Q ...eeveemeeemeeeneerieeee 2020 Fund LA NIA....... Company INFIUBNCE. ettt 100000 ... [MMLIC e
MassMutual Massachusetts Mutua
20000 | e | e 82-3417420 .| eereeenne 0000916053 .. [0Q ..eeeveemeeemeeeneeaieene 2025 Fund LA NIA....... COMPANY e seeeeee e e saee s INFIUBNCE. ettt 2100000 ... [MMLIC e [ eeerieeeieee | e e
MassMutual Massachusetts Mutual Life Insurance
20000 | e | e 82-3430358 .. | ereeereenne 0000916053 .. [0Q ..eeeveemeeemeeeneenieenes 2030 Fund LA NIA....... COMPANY e seeeeee e e saee s INFIUBNCE. ettt 2100000 .. [MMLIC e [ eeerieeenien | e e
MassMutual Massachusetts Mutual Life Insurance
20000 | e | e 82-3439837 .| eereeienne 0000916053 .. [0Q ..eeeveemeeemeeeneenieenes 2035 Fund LA NIA....... COMPANY e seeeeee e e saee s INFIUBNCE. ettt 2100000 .. [MMLIC e [ eeerieeenien | e e
MassMutual Massachusetts Mutual Life Insurance
20000 | e | e 82-3451779 .| eeeeeeeenne 0000916053 .. [0Q ..eeeveemeeemeeeneenieenes 2040 Fund LA NIA....... COMPANY e seeeeee e e saee s INFIUBNCE. ettt 2299790 L. [MMLIC e [ e
MassMutual Massachusetts Mutual Life Insurance
20000 | e | e 82-3472295 .| ereeenne 0000916053 .. [0Q ..eeeveemeeemeeeneenieenes 2045 Fund LA NIA....... COMPANY e seeeeee e e saee s INFIUBNCE. ettt 2100000 .. [MMLIC e [ eeerieeenien | e e
MassMutual Massachusetts Mutual Life Insurance
20000 | e | e 82-3481715 .| eeveeeenne 0000916053 .. [0Q ..eeeveemeeemeeeneenieenes 2050 Fund LA NIA....... COMPANY e seee e e enee e saee s INFIUBNCE. ettt 2100000 .. [MMLIC e [ eeerieeenien | e e
MassMutual Massachusetts Mutual Life Insurance
20000 [ e | e e 82-3502011 .| eereeeienne 0000916053 .. [0Q ..eeeveemeeemeeeneenieenes 2055 Fund LA NIA....... COMPANY e seeeeee e et e eaee s INFIUBNCE. ettt 297,280 o [MMLIC e [ e e
MassMutual Massachusetts Mutual Life Insurance
20000 [ e | e e 82-3525148 .| oveeeenne 0000916053 .. [0Q ..eeeveemeeemeeeneenieenes 2060 Fund LA NIA....... COMPANY e seeeeee e et e eaee s INFIUBNCE. ettt 80280 e [MMLIC e [ e ] e e
MassMutual Select T. Rowe Price Retirement Massachusetts Mutual Life Insurance
20000 | e | e e 82-3533944 .| overerienne 0000916053 .. [0Q ..eeeveemeeemeeeneenieenes Balanced FUNA ......ooovereenienieneeseesieeen LA NIA....... COMPANY e seeesieeseee e et enee e saee s INFIUBNCE. 1ottt 7690 Lo [MMLIC e [ e e
Massachusetts Mutual Life Insurance
20000 | e | e 46-4257056 .| .oeoorenienne 0000916053 .. [0Q ..eeveeieiaiiiiiaiieene ML Series International Equity Fund ......... VN NIA....... COMPANY evveieesieesieaieeieenieenesnnesieenns INfIUBNCE. ettt .100.000 L. [MMLIC vviiiiiiiiieiieieeieeieeieeiesns [eeeniennee ] v e
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STATEMENT AS OF SEPTEMBER 30, 2024 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) *
Massachusetts Mutual Life Insurance
20000 .| s | e 47-3529636 .. | .............. 0000916053 .. J0Q ..oooveieiieeeiiieeeee ML Series 11 Dynamic Bond Fund ................ LML) NIA....... COMPANY .. Influence......ooocumiiiiiiiiiiiiis 2.38.540 L IMULIC oo [
Massachusetts Mutual Life Insurance
20000 .| e e e 47-3544629 .. | .............. 0000916053 .. J0Q ..oooeiieiieeeiiiieeee ML Series 11 Equity Rotation Fund ............ AL NIA....... COMPANY .. OWNership.....ccoeeiuiiieeiiiiiieeeeee 297,230 L [MMLIC e [
Massachusetts Mutual Life Insurance
20000 .| s | e 27-1933389 .. | ...oooornnnn 0000916053 .. J0Q ..oooeiieiieeeeiieeeene MassMutual RetireSMART 2035 Fund ............... AL NIA....... COMPANY .. Ownership.......ooecveeeeeriniieeeeel 3.220 Lo [MMLIC e [ s s
Massachusetts Mutual Life Insurance
20000 .| e e e 27-1932769 .. | ..ooooonneen 0000916053 .. J0Q ..oooueiiiiieeeieiiieeene MassMutual RetireSMART 2045 Fund ............... AL NIA....... COMPANY .. OWNership.....ccoeeiuiiieeiiiiiieeeeee L6.440 L [MVLIC Lo [
Massachusetts Mutual Life Insurance
20000 .| s | e 46-3289207 .. | ...ooooenenen 0000916053 .. J0Q ..oooeiieiieeeeiieeeene MassMutual RetireSMART 2055 Fund ............... AL NIA....... COMPANY ..eeeeiiiee e Ownership.......ooecveeeeeriniieeeeel 20,410 L [MULIC oo e s s
Massachusetts Mutual Life Insurance
20000 .| e e e 47-5326235 .. | ..oooooinnnn 0000916053 .. J0Q ..oooueiiiiieeeieiiieeene MassMutual RetireSMART 2060 Fund ............... AL NIA....... COMPANY .. OWNership.....ccoeeiuiiieeiiiiiieeeeee 238170 L IMMLIC e [
Massachusetts Mutual Life Insurance
20000 .| e | e 45-1618155 .. | .............. 0000916053 .. J0Q ..oooeiieiieeeeiieeeene MassMutual 20/80 Allocation Fund ............... AL NIA....... COMPANY ...t Influence......ooocuuiiiiiiiiiiiies 2100000 ... [MULIC ..oooiieee e [ s s
ML SER INVT FD 11 ISHARES 80/20 ALLOCATION Massachusetts Mutual Life Insurance
20000 .| e e e 45-1618222 .. | .............. 0000916053 .. J0Q ..oooueiiiiieeeieiiieeene FD e LML) NIA....... COMPANY .. OWNership.....ccooiuiiieiiiiiiieeeeee 234,200 L. [MULIC oo [
Massachusetts Mutual Life Insurance
. 0000 ... ..| 03-0532464 .. 0000916053 .. J0Q ..oooeiieiieeeeiieeeene MassMutual RetireSMART In Retirement Fund ... |..MA.....|...... NIA....... Company Ownership.. L1180 L [MVLIC e
Massachusetts Mutua
20000 .| e e e 45-1618262 .. | .............. 0000916053 .. J0Q ..eooeiieiieeeiiiieeene MassMutual 40/60 Allocation Fund ............... AL NIA....... COMPANY ...t Influence......ooocuuiiiiiiiiiiiiis 2100000 ... [MULIC ..oooiiiie e [ s s
Massachusetts Mutual Life Insurance
20000 .| e | e 45-1618046 .. | .............. 0000916053 .. J0Q ..oooeiiiiieeeeeiiieeene MassMutual 60/40 Allocation Fund ............... AL NIA....... COMPANY .. e OWNership.....ccoeiuiieeieiiiiieeeeee 2100000 ... [MULIC ..oooiiee e [ e
Massachusetts Mutual Life Insurance
20000 .| s e e 45-1618046 .. | .............. 0000916053 .. J0Q ..eooeiieiieeeiiiieeene MassMutual ishares 60/40 Allocation Fund .... |..MA.....|...... NIA....... COMPANY .. OWNership.....ccoeeuiiieiiiiiiieeeeee 258,190 L [MMLIC Lo [
Massachusetts Mutual Life Insurance
20000 .| e e e 04-3212054 .. | .....ccceee 0000916053 .. J0Q ..oooeiieiieeeieiiieeee MassMutual Balanced Fund ..............ccceeeees LML) NIA....... COMPANY .. e OWNership.....ccoeiuiieeieiiiiieeeeee 2100000 ... [MULIC ..oooiiee e [ e
Massachusetts Mutual Life Insurance
20000 .| e e e 04-3556992 .. | .............. 0000916053 .. J0Q ..oooeiieiieeeieiiieeee MassMutual Blue Chip Growth Fund ............... AL NIA....... COMPANY .. OWNership.....ccoeeiuiiieeiiiiiieeeeee 2100000 ... [MULIC ..ooooiiie e [ s s
Massachusetts Mutual Life Insurance
20000 .| e e e 04-3277549 .| .eooeerinnne 0000916053 .. J0Q ..oooeiieiieeeiiiieeee MassMutual Core Bond Fund .............cccceeeeee LML) NIA....... COMPANY .. Ownership.......coocveeeeeriiiieeeee 4.800 ... [MULIC ..o [ e s
Massachusetts Mutual Life Insurance
20000 .| e e e 04-3539084 .. | .............. 0000916053 .. J0Q ..oooueiiiiieeeieiiieeene MassMutual Disciplined Growth Fund ............ AL NIA....... COMPANY .. e OWNership.....ccoeeiuiiieeiiiiiieeeeee 2100000 ... [MULIC ..oooiiieee e [ e s
Massachusetts Mutual Life Insurance
20000 .| e e e 04-3539083 .. | .............. 0000916053 .. J0Q ..oooueiiiiieeeieiiieeene MassMutual Disciplined Value Fund .............. LML) NIA....... COMPANY .. OWNership.....ccoeeiuiiieeiiiiiieeeeee 2100000 ... [MULIC ..oooiiieee e [ e s
Massachusetts Mutual Life Insurance
20000 .| e e e 01-0821120 .. | ..oooeonneee 0000916053 .. J0Q ..oooueiiiiieeeieiiieeene MassMutual Diversified Value Fund .............. LML) NIA....... COMPANY .. OWNership.....ccoeeiuiiieeiiiiiieeeeee 2100000 ... [MULIC ..oooiiieee e [ e s
Massachusetts Mutual Life Insurance
20000 .| e e e 04-3512590 .. | ...ooeornnnen 0000916053 .. J0Q ..oooueiiiiieeeieiiieeene MassMutual Equity Opportunities Fund ......... AL NIA....... COMPANY .. OWNership.....ccoeeiuiiieeiiiiiieeeeee 2100000 ... [MULIC ..oooeiiiee e [ e s
MassMutual Inflation-Protected and Income Massachusetts Mutual Life Insurance
. 0000 ... ..| 03-0532475 .. 0000916053 .. J0Q ..oooueiiiiieeeieiiieeene Fund ... LML) NIA....... Company Ownership.. 299,790 L [MULIC oo
Massachusetts Mutua
20000 .| e e e 04-3512596 .. | .............. 0000916053 .. J0Q ..oooueiiiiieeeieiiieeene MassMutual Mid Cap Growth Fund .................. LML) NIA....... COMPANY ..eeeeiiiee e OWNership.....ccooiuiiieiiiiiiieeeeee 2100000 ... [MULIC ..oooeiiiee e [ e s
Massachusetts Mutual Life Insurance
. 0000 ... ..| 04-3464165 .. 0000916053 .. J0Q ..oooeiiiiieeeieiiieeee MassMutual Premier Diversified Bond Fund .... MA.....] ... NIA....... Company Ownership.. 100000 ... [MULIC ..oooieiee e
MassMutual RetireSMART by JPMorgan 2065 Fund Massachusetts Mutua
20000 .| e e e 92-1441036 .. | .......ce.. 0000916053 .. J0Q oiiieiieeeeiiiiiieeeees | eeeeiie e LML) NIA....... COMPANY ..eeeeiiiee e OWNership.....ccooiuiiieiiiiiiieeeeee 290,930 L [MULIC oo [
Massachusetts Mutual Life Insurance
20000 .| e e e 45-1618222 .. | .............. 0000916053 .. J0Q ..eooeiieiieeeiiiieeene MassMutual Select 80/20 Allocation Fund ..... MA.....] ... NIA....... COMPANY .. e OWNership.....ccooiuiiieiiiiiiieeeeee 2100000 ... [MULIC ..oooiiiie e [ s s
Massachusetts Mutual Life Insurance
20000 .| e | e 04-3557000 .. [ ...oocornnen 0000916053 .. J0Q ..oooeiiiiieeeeeiiieeeee MassMutual Select Overseas Fund ................ LML) NIA....... COMPANY .. OWNership.....ccooeiuieieieiiiieeeeee 2100000 ... [MULIC ..oooiiiiee e [ s s
MassMutual Select T Rowe Price Retirement Massachusetts Mutual Life Insurance
20000 L. s i e 92-1427882 .. | ..oooinnnns 0000916053 .. J0Q ..ooiiiiiiiiiiiiiiiiiens 2065 FUND ..oooiiiiiiiii s LMALL] L NIA....... COMPANY ..ttt OWNership.....coeiiiiiiiiiiiiiiiieees ..30.050 L MMLIC oo | e
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STATEMENT AS OF SEPTEMBER 30, 2024 OF THE MassMutual Ascend Life Insurance Company

SCHEDULE Y

PART 1A - DETAIL OF INSURANCE HOLDING COMPANY SYSTEM

13 14 15 16
Type If
of Control Control
(Ownership, is Is an
Name of Securities Relation- Board, Owner- SCA
Exchange Domi- ship Management, ship Filing
NAIC if Publicly Traded Names of ciliary to Attorney-in-Fact, Provide Re-
Group Company ID Federal (U.S.or Parent, Subsidiaries Loca- | Reporting Directly Controlled by Influence, Percen- Ultimate Controlling quired?
Code Group Name Code Number RSSD CIK International) Or Affiliates tion Entity (Name of Entity/Person) Other) tage Entity(ies)/Person(s) (Yes/No) *
Massachusetts Mutual Life Insurance
20000 .| s | e 04-3464205 .. | .............. 0000916053 .. J0Q ..oooveieiieeeiiieeeee MassMutual Small Cap Growth Equity Fund ..... MA.....] ... NIA....... COMPANY .. OWNership.....ccooiiuiiieieiiiiieeeeee 261,390 L MULIC Lo [
Massachusetts Mutual Life Insurance
20000 .| e e e 04-3424705 .. | ..oooernnnen 0000916053 .. J0Q ..oooeiieiieeeiiiieeee MassMutual Small Cap Opportunities Fund ..... MA.....] ... NIA....... COMPANY .. OWNership.....ccoeeiuiiieeiiiiiieeeeee 9.920 L [MULIC Lo [
Massachusetts Mutual Life Insurance
20000 .| s | e 02-0769954 .. | .............. 0000916053 .. J0Q ..oooeiieiieeeeiieeeene MassMutual Small Cap Value Equity Fund ...... MA.....] ... NIA....... COMPANY .. OWNership.....ccooiiuiiieieiiiiieeeeee 2100000 ... [MULIC ..oooiieee e [ s s
MassMutual Clinton Municipal Credit Massachusetts Mutual Life Insurance
20000 .| e e e 93-4168848 .. | .............. 0000916053 .. J0Q ..oooueiiiiieeeieiiieeene Opportunities Fund .........cccooeiiiiiiiinnnniie LML) NIA....... COMPANY .. OWNership.....ccoeeiuiiieeiiiiiieeeeee :99.600 ... [MULIC ..oooiie e [
Massachusetts Mutual Life Insurance
20000 .| s | e 93-4190918 .. | .............. 0000916053 .. J0Q ..oooeiieiieeeeiieeeene MassMutual Clinton Municipal Fund ............. AL NIA....... COMPANY ..eeeeiiiee e OWNership.....ccooiiuiiieieiiiiieeeeee 2.98.860 ... [MULIC ..oooi e [
MassMutual Clinton Short-Term Municipal Fund Massachusetts Mutual Life Insurance
20000 .| e e e 93-4193313 .. | ..ooeeinnns 0000916053 .. J0Q iiiiiieeeieiiiieeeeees | eeeeiie e LML) NIA....... COMPANY .. OWNership.....ccoeeiuiiieeiiiiiieeeeee 2100000 ... [MULIC ..oooiiieee e [ e s
Asterisk Explanation

Massachusetts Mutual Life Insurance Company owns 14.23% of the affiliated debt of Jefferies Finance LLC
.| Debt investors own .5% and includes only Great Lakes IIl, L.P. .........
.| Debt investors own .2% and includes only Great Lakes IIl, L.P. .........




STATEMENT AS OF SEPTEMBER 30, 2024 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? .............cccccoveveennn NO
Will the Medicare Part D Coverage Supplement be filed with the state of domicile and the NAIC with this statement? ...... NO

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

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

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

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

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

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

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

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

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

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. ............ccociiiiiiiiii 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 TRO R A AR RO TR
6 8 8 1 2 2 0 2 4 4 9 0 0
TR RO A MIRA TR
6 8 8 1 2 2 0 2 4 3 6 5 0
Reasonableness of Assumptions Certification required by Actuarial Guideline
XXXV [Document Identifier 445]
6 8 8 1 2 2 0 2 4 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 4 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 4 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 4 4 4 9 0 0 0 0 8

0
0
0

0 3
0 3
0 3

14



STATEMENT AS OF SEPTEMBER 30, 2024 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 ... e 39,841,911 [ 5,916,907 |.corerennee 33,925,004 |...ccovriine 6,495,920
2597. Summary of remaining write-ins for Line 25 from overflow page 39,841,911 5,916,907 33,925,004 6,495,920
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 ....ouieieeieeiiiseeiieieteeetete ettt ettt e st sesesese e e s sesesesesenenenes |oesssseseseseannens 1,570,270 |oveveeeeeeene 52,683 | 54,818
08.397. Summary of remaining write-ins for Line 8.3 from overflow page 1,570,270 52,683 54,818
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STATEMENT AS OF SEPTEMBER 30, 2024 OF THE MassMutual Ascend Life Insurance Company

SCHEDULE A - VERIFICATION

Real Estate

1

Year to Date

2
Prior Year Ended
December 31

1. Book/adjusted carrying value, December 31 Of PriOr YEA ........c..oiiiiiiiiiiieeee ettt sttt sseesseenesneennees [eneenseeseneensesiaeenaeenseenns [orteeise et ee et
2. Cost of acquired:
2.1 Actual cost at time Of @CQUISITION ........ooiiiiiie ettt et ab e et e et e e st e saeesaeesseesaeenseebesnnesnnes [reeteesenie et e e e et e e ens [oeete e
2.2 Additional investment made after acquisition
3. Current year change in encumbrances .............. JNER ... . B ... AP S .. B ... B e [ o
4. Total gain (loss) on disposals ........ccccceeceeveecee.. [ NENER. - B - ... . DR DR B DOy -+ |+vveoeeeeneeeneneeneenennieens [
5. Deduct amounts received on disposals ........ B PR W PN DR BN B N BUEN revvvereerrnd S R RO
6. Total foreign exchange change in book/adjusted JEEYINCREEEE ... \A...... ... BE.... N B [ foe
7. Deduct current year’s other than temporary impai
8.  Deduct CUITENt YEAI'S AEPIECIALION .......cc.iiiiieeiei ettt ettt et e et e e st e e st e e st e s e e be e s e e s e eneeeneeeneesaeesseenseeseanseanseannans [osesssensseiseeiseeseesesnseennes [oreenteesteesse e e e e e eaaeas
9. Book/adjusted carrying value at the end of current period (Lines 14+2+3+4-5+6-7-8) .........ccceiiiiiiiiiiiiiiieeieeee e rieeieeies [oee e [oreeie e
10. Deduct total NONAAMItEEA @MOUNTS .........oiuiiiiie ettt et e e e e e st e e st e es e e eseeaaeeseeeseeseeanseeneeeneeeneesneenseenne [oreeissenseeiseeteeseesseennennees [oreesseessenseenseenaeeaeeaeeaeeas
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 YEaI ............cceueiiieivereriiieieeseereeiseessens [oeececeeeees 4,256,509,561 |............ 3,088,813,561
2. Cost of acquired:
2.1 Actual cost @t ime OF ACQUISITION .......c.coviieeeecececceeeee ettt e s es e eanas s s seseseseaeseasnnnssnnnaens |reesesenesnenes 960,636,218 |............ 1,756,164 ,211
2.2 Additional investment made after acquisition . e 183,101,871 |................ 124,941,328
3. Capitalized deferred INtErest NG OtNET ............cccvcviviiieeeeececeeee e ettt s et et ettt ees s es e s s ettt esean s et ssssesesesesnsnsssssssnsnsesesnanas |oeseesesennnenens 10,092,081 |...ccveeeee. 1,553,080
4. ACCTUAL OF GISCOUNT ...ttt sttt b bttt b et ettt s bt en et s senesetenas [ronmmnananannnas 2,822,717
5. Unrealized valuation INCrEASE/(AECIEASE) ..........uiuiiuiiuiitiitiitiite ettt bbb bbb bbbt bbbt bt bbbt bt nb et b ettt b [omeeeee et e
6. Total gain (I0SS) ON QISPOSAIS ......c.cueuiuiiirieieieieieieiee ettt ettt ettt et ese e e s s et esesesese e e st esesesesesesesssesesesesenene |oeeeesesseseeneneaeanaes 92,603 |...
7. Deduct amounts received on disposals . IS PSS 539,556,280
8. Deduct amortization of premium and mortgage interest points and commitment fees ............ I SRR 2,672,863
9. Total foreign exchange change in book value/recorded investment excluding accrued interest .............ccccoeviiiiiicicicnenne
10. Deduct current year’s other than temporary impairment reCOgNIZEA ...........ccccuiiiiiiiiiii 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) ...
12.  Total valuation @lIOWANCE ............c.ccoiiiii s
13.  Subtotal (Line 11 plus Line 12) ......
14.  Deduct total nonadmitted @MOUNLS .............ooiiii s [reRe e e e s
15. Statement value at end of current period (Line 13 minus Line 14) 4,871,113,543 4,256,509,561
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 .........ccvcvovevevereeeeieeeieeeteteeeeeeee et ssae s s s seseas [eoeieneneaes 1,407,752,674 |............ 1,363,435,250
2. Cost of acquired:
2.1 Actual Cost at ime Of ACQUISIION ..........c.eueveieiceceeeeie ettt eeae ettt asae e e es s asseae s s s ensssesesesanssasassesesensanansnnns [eeesesscnceesens 139,920,526 |............... 111,126,612
2.2 Additional investment made after acquisition . U PR 167,998,677 |.....conenve. 253,810,230
3. Capitalized deferred interest and other ............. O N [0 U
4. ACCIUAI OF GISCOUNL ......oeevetcececeeec ettt ettt sttt ea e s e s s s s st et et esessa s s s st esesesessssas s sasesesesessasssansssesesesessssasnnas [eoeseneenenenenas 6,985,825 |.....coovnnve. 18,437,513
5. Unrealized valuation INCrEASE/(AECIEASE) ...........c.cvcveveviriieeieeieeteteseseeee et e e setesesessse s ssssesesetesessss s st esesesesesessss s ssssesesesesessansssans |oeeeeseseneaeaens 89,615,287 |.....cocceec. 40,213,029
6. Total gain (I0SS) ON QISPOSAIS ..........cceiiueiiereeeeeeciceic ettt etee ettt e s st et et e s e s s s s sesesesesessasasssesesesesessssassssssesesessanas [oeseeeseneneeeaens 1,590,087 |...
7. Deduct amounts received on disposals . SR ORORRR 140,541,945
8. Deduct amortization of premium and depreciation .................. i e 1,794,397
9. Total foreign exchange change in book/adjusted CAITYING VAIUE ............c.ccoverueueueieeeceeteeeeeeeeeaeteieseseesssaesesesenssaeaesesenenssassesans [oeesseseeesesennsenas 587,657
10. Deduct current year's other than temporary impairment rECOGNIZEA ............cceoveveviveveuereueeieeeeeeeeeeieteseseees s eaeseses s snssans [eoeseeenenenenas 53,422,351 | 19,421,825
11. Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5+6-7-8+9-10) .. ..1,618,692,041 |... ..1,407,752,674
12.  Deduct total NONAdMIttEd @MOUNTS .........oiiiiiiie ettt b e b e e b e et e eneeeaeeeaeeeaeesseeseenseenseanseenseensenneanne [oseennenseeiseense e e e e e [0 U
13.  Statement value at end of current period (Line 11 minus Line 12) 1,618,692,041 1,407,752,674
SCHEDULE D - VERIFICATION
Bonds and Stocks
1 2
Prior Year Ended
Year to Date December 31
1. Book/adjusted carrying value of bonds and stocks, December 31 of prior year ... I SO 35,889,697,885 |.......... 34,200, 158,053
2. Cost of bonds and Stocks aCqUIred .............cc.ccevveueeveueieeueeeeeeeeeeeeeeeeee s I O 7,228,907,288 |........... 10,587,374,782
3. ACCTUAI OF QISCOUNT ...ttt ettt ettt nsesenas [eosnaninaenineas 97,992,858 |.....ccuveeee. 153,594,732
4. Unrealized valuation iNCrEASE/(UECIEBASE) ........ccvriiiririiueieieiisiitseststeteteseses ettt sesesesesese st sesssseseseseseseassessesesesesesasessssssssesesesenens [eoeaemininsnsnns 62,777,869 |......conc...... 22,186,367
5. Total gain (Ioss) on diSPoSals ...........cccceeveririeieeerereenns (130,884,373)|... (443,074,595)
6. Deduct consideration for bonds and stocks disposed of . I 5,634,980,840 |............ 8,457,950,336
7. Deduct amortization Of PrEMIUM ...........c.coiiiuiiiieee it ietet et et et et et ete st ete et et et et e s e b e e et ess st esestese st esessebe et ebensesensssessssessssesesaerens [oeeeesensesennans 32,252,513 | 108,381,453
8. Total foreign exchange change in book/adjusted CAITYiNG VAIUE .............ccoveueuiuiiniiirieieieieieseie st sesesesssssssssns |ooeeeseesnneenens 27,255,985 | 19,484,345
9. Deduct current year's other than temporary impairment reCOGNIZEA ..........oovrvriririeueieririiniririsieiee et seneses [ooeeeeeeseeeeneas 64,710,468 |................ 83,694,011
10. Total investment income recognized as a result of prepayment penalties and/or acceleration fees ..
11. Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5-6-7+8-9+10) ..
12.  Deduct total nonadmitted @MOUNLS ..o
13. Statement value at end of current period (Line 11 minus Line 12) 37,443,803,690 35,889,697,885
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STATEMENT AS OF SEPTEMBER 30, 2024 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 Bond
1

s and Preferred Stock by NAIC Designation

Book/Adjusted ? ’ ¢ Book/A:r)djusted Booklﬁ?djusted Book/A7djusted Book/Aadjusted
Carrying Value Acquisitions Dispositions Non-Trading Activity Carrying Value Carrying Value Carrying Value Carrying Value
Beginning During During During End of End of End of December 31
NAIC Designation of Current Quarter Current Quarter Current Quarter Current Quarter First Quarter Second Quarter Third Quarter Prior Year
BONDS
To INAIC T ()t bbbttt et [ 21,511,845,587 |........... 6,062,480,044 |........... 5,446,655,648 |.............. (307,986,693)|.......... 20,814,947,762 |......... 21,511,845,587 |.......... 21,819,683,290 |.......... 20,587,542,236
2. NAIC 2 () ettt h ettt b ekt h et bt bt b et bttt b bt e et ea bttt e et e ete e ens [er e rees 15,404,124,752 |........... 34,710,187,675 |.......... 33,690,456,618 |.............. (778,033,407)|.......... 15,133,208,386 |.......... 15,404,124,752 |.......... 15,645,822,401 |......... 14,265,448,635
3. NAIC 3 (8) coeeveieieiieieiee ettt ettt b ettt ettt b bttt s st b bR e Rttt st sesesene e s s senenenens |eeeeenenenis 1,244,651,980 |................ 92,810,093 |....ccocvneevee 88,460,053 |............... (49,476,029)|............ 1,265,821,956 |............ 1,244,651,980 |............ 1,199,525,991 |........... 1,252,366,009
4. INAIC 4 () oottt b et bkt bt bt b e bt b st bt e ea ettt et e et et be e ebeneas [rer e 475,758,008 |.....covvnvne. 96,301,433 |....coovvennnn 39,804,705 |................ (13,651,497) ...ccvnvnee. 442,473,529 |...covienn. 475,758,098 |.....ccovenveee. 518,603,330 |....cccovneee 494,396,912
5. NAIC B () ittt [ 236,368,359 |........ccoucne. 18,794,259 | 17,842,622 |............... (18,461,182)[....cccnvee. 248,030,788 |.......co.c.... 236,368,359 |............... 218,858,814 |................ 271,743,826
6. INAIC B (@) vttt ettt bttt e e bt b et b £ b £ bk b e ekt bt b et bttt a et ettt es 70,341,963 9,329,246 520,711 36,592,370 34,067,263 70,341,963 115,742,868 41,900,864
7. Total Bonds 38,943,090,739 40,989,902,750 39,283,740,357 (1,131,016,438) 37,938,549,683 38,943,090,739 39,518,236,694 36,913,398,482
PREFERRED STOCK
8. INAIC 1 bbbt b ettt bens [reese e 15,000,000 [....ooceeeeeeireeicicierininnies foereeeeeireneeneeeesenesneine [rerereeeenase s neneens [eeeenaee e [V 15,000,000 |......c..coevnve. 15,000,000 |......occoevnenvne 4,914,449
NAIC 2 ettt sttt E e heE e h Rt £ 2R E e E R SRt £ e AR R s Rt a £ttt e et b et e sttt eeenenenenen [renenanaernns 228,208,684 |.......ccco.... 35,716,175 |eeveriene 22,289,800 |..covcvrinne. 4,093,798 |.....cco..... 244,611,090 |..cooceneeee 228,208,684 |............... 245,728,857 |....cccveeene 161,940, 169
TO0. NAIC 3 bbbt b b e b e bbbt b et b et enens [seee et 1,742, TTT ot et [ 11,400,620 |.................. 7,793,201 | 1,742,777 ..o 13,143,397 | 6,998,696
TA. NAIC 4 ettt bbbt a bt h bt b et bttt bt bttt bt a et eaete e eaes [reener e 3,500,000 |evviiieieieirreeene [ [ (3,500,000)...ccvverennee 3,000,000 |.ecoevivriinene 3,500,000 |-ecvveeceeiircicinne [V 3,000,000
T2, NAIC B bbb bbbttt st [srre s 25,508,131 |- e [ (17,504,543).....cocvenv. 28,280,574 |...cceenee. 25,598,131 | 8,093,588 |......coenve. 24,141,839
T80 INAIC B .ttt h bbb h e e bt bt bt bttt ettt e et et n et (114,938) 53,443,851 9,320,590 (332,829) (114,938) 62,649,503 31,076
14, Total Preferred STOCK ..ot 273,934,654 89,160,026 22,289,800 3,810,466 283,352,036 273,934,654 344,615,346 201,026,229
15. Total Bonds and Preferred Stock 39,217,025,392 41,079,062,776 39,306,030, 157 (1,127,205,971) 38,221,901,718 39,217,025,392 39,862,852,040 37,114,424, 711
(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 856,550,915 ; NAIC2 $ ..o 2,344,307,369 ; NAIC3 $ oooerereeieeieieeceeieaas NAIC4 $ i, 812,500 ; NAIC5 $ oo 0 ; NAICB $ oo 0




STATEMENT AS OF SEPTEMBER 30, 2024 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 401,206,39% XXX 399,397,795 3,273,040 0
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.cucueuiiiiieeeieeeeeeceee ettt essass s s se e sesssnnas [ereseseseeeeaens 424,197,318 | 389,684,178
2. Cost of Short-term iNVESIMENTS ACQUINEA ..........c.ccuiiieiieieieeeeeeceeee ettt et s s st ea e e s s st sesesessssasnsssesesens |eeesenenesannes 904,443,281 |........co.... 969,540,658
3. ACCTUAN OF GISCOUNL ...eveeieiecteeeeeeei ettt esee e eee e e eseseeee e eseseeesee 2 eseseeeeee e e seseseees e e sesesee e s e e aeaeseeee e s sesesesesssnaesesesesnsnnsnsens [orsrnnacacecenen 13,323,381 |oeoeee 13,275,593
4. Unrealized valuation iNCrEASE/(AECIEASE) ......c..uiitieiuieiieiieie ettt rteestee st e bttt e bttt s et saeesheesbeesbeebeebeanbeensesaeesaeesaeesbeesbeenbeenbes [oesmmeinnsiuesisesiaesisesaesnees [oeaessesieesaee s s saessaeenes 0
5. Total gain (I0SS) ON QISPOSAIS .......c.cooiiiieieeeeeeeeiic ettt eteae sttt aese st s et e s eses e s s s s s et et esessssassssesesesesessanssasssesesesesnanas |oeeeeseseeenenens (1,068,476) ..o (31,610)
6. Deduct consideration received ON ISPOSAIS ............c..ccviveueuiueriiieieieeieieteseseseee e et e se et esesese et st st e sesesessssssesssssssesesesessassasssesssesess [reneeeeaneneens 939,689,110 |................ 948,271,501
7. Deduct amortization OF PrEMIUM .............c.cuoueueuiiiee et eeetetetet ettt ettt ettt s e st es et ese s et essae s esssesesesesesess s et ssesesesesesessasssssasesesesesnns [seseseseseseseseneneeananeeeeas [0 0
8. Total foreign exchange change in book/adjusted Carrying VAIUE ..........c.cocuiiiiiiiiiiiiieieeieee et [onesiee s seeins o 0
9. Deduct current year’s other than temporary impairment r€COGNIZEA ............coiiiiiiiiiiiiiie e nee [oeeesiee s seeins o 0
10. Book/adjusted carrying value at end of current period (Lines 142+3+4+5-6-7+8-9) ..........cceceiiiiverereeereeeeeeeeieieeseeeeeesenens [ereeeeeeeeenend 401,206,39% |......cccocone 424,197,318
11, Deduct total NONAAMILEA BIMOUNES .......c.eurieiieeeeeeeeiei e ceeeeeee e eseseeeee e e eseseeeseesesesesesesesessseseseeessesssesesesssesesesesesssssesesesesasnnnnns [oeaciesssssssnicaceseseesnacaas [0 0
12. Statement value at end of current period (Line 10 minus Line 11) 401,206,394 424,197,318
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STATEMENT AS OF SEPTEMBER 30, 2024 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, PHIOT YEAI) ........cceueviuiueueuiiriesiseseseissssesesesessssssssesesessssssssesessssssssssesesassssssssesasassss  sesssssssesenns 222,241,110

Cost Paid/(Consideration RECEIVEA) ON AAGIIONS ...........c.c.eveviiieueeeieiieieteseteitesese et s sese st s sses ettt s s ses et s s s s es et s s s s sesesesssssssesesesssssnsnsesesens thebesssnsasees 525,179,310

Unrealized Valuation INCrEASE/(AECIEASE) ...........c.c.oveueueuereiiiaeseseteteesessesese s ssssssesese s st s sssese s s s ssssese s s s sassesesess s s seseses s s s e seses s s s s sesesesesssssnsesesasans ehesietasssierana 5,783,033

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

Total gain (I0SS) ON tErMINALION FECOGNMIZEM ........c.cveveviiiieieiteteteiitesetetetstetsse sttt et ae bt et sssese b e st esesseseae s s sseses e b e bt s seses et b st e ses e bbbt snsns et es s s snsnsebebanns basisssssietanas 725,218,329

Considerations received/(Paid) ON tEIMINALIONS ............ccc.eiiiiueueteieiieietetete st se st e ettt s sesessssssssesesess s s e sesesessssassesese s ssssssesesessssssnsesesessnns tbebesisnsasenes 724,877,897

AAMIOTHZATION ..ottt s bbb s e bbb s bbbttt s (481,914,015)

Adjustment to the Book/Adjusted Carrying Value of hedged item

Total foreign exchange change in Book/Adjusted Carrying Value

Book/Adjusted Carrying Value at End of Current Period (Lines 14+2+3+4+5-8+7+8+9) .......c.coovuiuiueiiiiiiiieieieieeseiesesessese ettt sessnnanaes ststsesesssnsnes 271,629,870
Deduct NONAAMIIEA @SSELS .........ciiiiii i b e b b e E e b e b e s b e E e s E e e b e e b e e R e e E e e E e e E e e R e SR e e E SR e R R e R e R e R e R e e e s AReeEeeEeaeae e
Statement value at end of current period (LiNe 10 MINUS LINE T1) ....cvoiiuiueuiiiiiiiieteteiie ettt ettt sttt ss bbb ss st bbb s s snse bt sassnns ehebesaeneasees 271,629,870

SCHEDULE DB - PART B - VERIFICATION

Futures Contracts

Book/Adjusted carrying value, December 31 of prior YEar (LiNE 6, PHOT YEAT).........c.c.ovcueueueuereeeeeeeeeeesesesssesesesesessssesesesesssssesesesasssssesesasssssassssasessasanes <eesssssesesasa 20,973,705
Cumulative cash change (Section 1, Broker Name/Net Cash Deposits Footnote - Cumulative Cash Change COIUMN) .......ociiiiiiiiiiiiiiie e e
Add:
Change in variation margin on open contracts - Highly Effective Hedges
3.11 Section 1, Column 15, current year to date MiNUS ..........ccccoviiiiiiiiiis v 0
3.12 Section 1, COIUMN 15, PHOT YEAN .......cvevevieieeeieeeietetesieeeeeteveiesesessasenes eeeesesesssseseseseneeaesesees [0 R 0
Change in variation margin on open contracts - All Other
3.13 Section 1, Column 18, current year to date MiNUS ............ccccceveveieeeies covrererereseeeeeeens (450,189)
20,973,705 .....cceene. (21,423,894) ......cocoe. (21,423,894)

3.14 Section 1, Column 18, prior year

Add:
Change in adjustment to basis of hedged item
3.21 Section 1, Column 17, current year to date MiNUS ..........ccccoviiiiiiiiis e 0
3.22 Section 1, COIUMN 17, PHOT YEAN .......cvevevieieeeeieeeieteteseeeeeetese e sesessanenes eseeeesesssseseseseneeaesesees 0 e 0
Change in amount recognized
3.23 Section 1, Column 19, current year to date MiNUS ............cccccoveveieieees covrerereresieneeenns (450,189)
3.24 Section 1, Column 19, Prior YEAr PIUS ............ceveueveeeeeeeieieierereiseseeeies ererereseesenens 20,973,705
3.25 SSAP NO. 108 @QJUSIMENTS .........ocvivcvevieieiieicie ettt ettt bt ee e <tesesetaeseseseesesesen et e aeans aesesessesesens (21,423,8%) ................ (21,423,89%4)
T8 o) o) =TI (IR Lo i o g U Tl IR L= 0 PSP TPPTRATROY 0
Cumulative variation margin on terminated contracts during the YEar ..............c.coeueueveueuieeeeeeiieeieveses sereseseeieeeees (14,592,026)
Less:
4.21 Amount used to adjust basis of hedged item ...
4.22 AMOUNE FECOGNIZEA ...ttt ese e es e seseseasanas eeseseseseeeas (35,565,731)
4.23 SSAP NO. 108 AQJUSIMENLS ........ceiiiiveteteeieicee ettt et teseseas eeeesesesesesee e sesassenetesees eeeseeassesses (35,565,731)
SUDLOLAl (LINE 4.1 MUNUS LINE 4.2) ..ottt e eae e et s s s ae s et s es s asaseese s s s asssseses s s asseteses s sssssseesas s s sssesesas s s ssses et s s sssssnsesas s sssnsssssansananansa 2ansesesessnnas 20,973,705
Dispositions gains (losses) on contracts terminated in prior year:
5.1 Total gain (loss) recognized for tErMINALIONS IN PIIOT YEAI .........oiuiiiiiiitieie ettt ettt ettt ettt et e eaeesheeebeeehe e b e e bt eabeem bt em et eaeesheeeheeebeeabeebeen Seemeeeaeesaeesaesaesaeasaeeaeeas
5.2 Total gain (loss) adjusted into the hedged item(s) for terMINALIONS N PHIOT YEAT ............cvovcueeeeeeeeeeceeeeeeeeeeeeeeeetete s eeaeae e e sess s aesesessassesesesessananas 2sssssesesasasnnasseen 450,189
Book/Adjusted carrying value at end of current period (LINES 1+2+3.3-4.3-5.1-5.2) .......cccueviueeeeceeeeeeeeeeeeeeeeeeetesessaeassesesesesasasaesesesesssssaesssesssssssesasasanas <eesssassssssssesanas (450,189)
[DLte[Vle (o) = T g ol EoTe [Ty t=To IR= T 1o U T TR

Statement value at end of current PEriod (LINE 6 MINUS LINE 7) ......c.c.ovovcueueeeeeeeeececteteteseesseteteteseessaete e sesesssseaesesesessssssesesesessssssesesasassssssesesassssnsssesasasanas Sssssssssesesasnns (450,189)
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STATEMENT AS OF SEPTEMBER 30, 2024 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
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STATEMENT AS OF SEPTEMBER 30, 2024 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, COIUMN 14 ......iuiiiiiieiieeee ettt ettt ee et ea et ee e s e et et s s st s s sns s et s ne s et s nes bebesniesinias 271,629,792

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

TOtal (LINE 1 PIUS LINE 2) ..ottt ettt s e s e s s s s et esesessss s s s sesesesesenssnsnenenennninenenes s 271,629,792

Part D, SECHON 1, COIUMN B ..ottt s es s s s s e e s e e e e s e 2s e e s e s e s e s s e s s s e e s es e s et s s s e s et ensesanas erebesniesnins 728,227,749

Part D, SECHON 1, COIUMN 7 .....ouiiiiiiiiei ettt s e s s e ns s seb et e s et s s snsenne besastesantes (457,048,144)

Total (Line 3 MiNUS LiNE 4 MINUS LINE 5) .......cucueuiuiiieieicicieietceeeeee ettt st seses s sessn s s e sesesesssnsnsnsnanseiene s 450,188
Fair Value Check

Part A, Section 1, Column 16 917,912,309

Part B, SECHON 1, COIUMN 13 ...ttt ettt ettt et ettt et ettt et et et et et et et et et et e e et st e e e e e e e e e e eeeeseeeen oreeseesesseeseaseans (450,189)
TOtal (LINE 7 PIUS LINE 8) ...ttt ettt s st es et e sss s s sesesesesesnnnsssseneseneninenenes e 917,462,120
Part D, SECHON 1, COIUMN O ... ee s es st e e s s st e e e e s neeaees | eescsssenins 1,033,124,576
Part D, SECHON 1, COIUMN T0 .....eueueueueiseeaceceeeeeeeeseeseeseeseese e e eeseesee e eeseeeeeessees s ees e s e e eeseeseesee e e e e e e e s ensessessesseeseaseeseseanes | eeeseseuninnns (115,662,455)
Total (Line 9 Minus LiNe 10 MINUS LINE T1) ...vovouiuiiiieieecieietetceeee ettt es et esessss s s esesessnensneneese it (1)

Potential Exposure Check

Part A, SECHON 1, COIIMN 27 ....cuiuuiiiurieeeseceeeseceseesesese s seses et s st bbbttt entens | snsissesnsniens 85,519,345
Part B, SECHON 1, COIMN 20 ......cuuiuuieuieieiieiieeretseeeeee et sse st se s ssesse st b bbbttt eniee | sosessesiesnsneas 3,878,250
Part D, SECHON 1, COIUMN 12 .....cuuiuiuuieeitciee et es s se bbbttt enne | sneissesninieas 89,397,595
Total (Line 13 plus Line 14 MiINUS LINE 15) ....c.eiiiiiiiiiiieee et snenenens s 0
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STATEMENT AS OF SEPTEMBER 30, 2024 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 .........ccccvovevevereeeeceeeieeeteteeeeeeee ettt s s esesessan s s s s seseseas [ereneeenes 1,944,403,033 |............ 1,535,691,774
2. Cost Of Cash eqUIVAIENTS ACGUITET ............ccoviieieeeeeeceeecceieie ettt s s e s as s s st eseseasssas s s sesesesessansnssanens [ereneenes 72,231,825,593 |......... 105,964,099,263
3. ACCTUAN OF GISCOUNL ....eeeeieiecteeeeeeieace et et e saeeeeeee e esesesesee e esesesesee e eseseseeee e e seseseees e e sesesee e s e e snaesesessanaesesesessanansesesesnanannns [orerenicacaceen 96,418,006 |................. 71,821,164
4. Unrealized valuation iNCrEASE/(AECIEASE) ......c..ueitieiuieitieiieie ittt rtee st et e bt e bt e bttt satesaeesheesbeesbeesbe e beenbeanteaneesaeesaeesneesreesbennne [oeesmessnniuesisesiaesisesiaesness [oeeesneseesiessses s saeeaes 0
5. Total gain (I0SS) ON QISPOSAIS ........c.c.creiieieeeeeeeeeeeiiete et etese et e st et ese s s st s e s et eseaessas s st et esesessssssssssesesesessssssnsssesesesesnns |seseseseseeeseneneenaes 6,276 | 10,949
6. Deduct consideration received 0N QISPOSAIS ..............c.cucueveuiuiieeiiiiieeteseseseeee st se e tesesesse s s s ssesesesesesssesssesesesesesessnssssssssesesesnans |oeseesees 71,195,831,096 |......... 105,627,220, 117
7. Deduct amortization OF PrEMIUM .............c.cuoueuiuiieiee et tetet ettt ettt es e st esesete s et essse s esssesesesesesess s et st esesesesesessasssssasesesesesnns [oeseseseseseseseneeeananeeenas [0 0
8. Total foreign exchange change in book/adjusted Carrying VAIUE ............couiiiiiiiiiiiiiei ettt ns [eaeeeie e [0 0
9. Deduct current year’s other than temporary impairment reCOGNIZEA ..........ccoouiiiiiiiiiie i eee e [0 0
10. Book/adjusted carrying value at end of current period (Lines 142+3+4+5-6-7+8-9) ..........c.cceururrrriieierereieeeeeeeeeeeeeeseenas [eeeeneenes 3,076,821,811 |........... 1,944,403,033
11, Deduct total NONAAMILEA BMOUNES .......c.e.rieiiueueieeeiei ittt eseaeeeeee e eseseeeeeesesesesesesesassesesesesessesssesesesssnaesesesessassesesesesasnnnnns [oescicsssssssnscaceseseesnacaas [0 0
12. Statement value at end of current period (Line 10 minus Line 11) 3,076,821,811 1,944,403,033
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STATEMENT AS OF SEPTEMBER 30, 2024 OF THE MassMutual Ascend Life Insurance Company

SCHEDULE A - PART 2

Showing All Real Estate ACQUIRED AND ADDITIONS MADE During the Current Quarter
1 4 5 6 7 8 9
Location
2 3 Additional
Book/Adjusted Investment
Date Actual Cost at Amount of Carrying Value Made After
Description of Property City State Acquired Name of Vendor Time of Acquisition Encumbrances Less Encumbrances Acquisition

0399999 - Totals

SCHEDULE A - PART 3

Showing All Real Estate DISPOSED During the Quarter, Including Payments During the Final Year on “Sales Under Contract”
1 Location 4 5 6 7 8 Change in Book/Adjusted Carrying Value Less Encumbrances 14 15 16 17 18 19 20
2 3 Expended 9 10 1 12 13
for Book/ Total Book/ Gross
Additions, | Adjusted Total Foreign Adjusted Income
Permanent | Carrying Current Change in | Exchange | Carrying Foreign Earned
Improve- | Value Less Year's Current Book/ Change in |Value Less Exchange | Realized Total Less Taxes,
ments and | Encum- Current |Other-Than-[ Year's Adjusted Book/ Encum- | Amounts Gain Gain Gain Interest Repairs
Changes brances Year's | Temporary | Changein | Carrying | Adjusted brances | Received (Loss) (Loss) (Loss) [Incurred on and
Disposal Actual in Encum- Prior Depre- [Impairment| Encum- Value Carrying on During on on on Encum- | Expenses
Description of Property City State Date Name of Purchaser st rances Year ciation __Recgani (11-9-10 Value Disposal Year Disposal Disposal Disposal brances Incurred

0399999 - Totals




STATEMENT AS OF SEPTEMBER 30, 2024 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 6 7 8 9
2 3 Additional
Loan Actual Cost at Investment Made Value of Land
Loan Number City State Type Date Acquired Rate of Interest Time of Acquisition After Acquisition and Buildings
15502011 ovvviniiiiiii LT PP TP PPPPTN L T UUUUUON FETTTTOY 07/01/2021 ..evvvnnes |ovviinniniiiiiiiees 3687 |uvvnniiiiiiii e {0 PP 2,49 [ i 768,278
0299999. Mortgages in good standing - Residential mortgages-insured or guaranteed 0 2,498 768,278
121836XY1 ... Various .... . 09/21/2023 ..
146738AB5 ... Various .... . 11/29/2022 ..
146738BC2 .... Various .... . 12/09/2022 ..
146738DE6 ... Various .... .01/11/2023 ..
146738FGO ... Various .... . 02/09/2023 ..
146738GH6 ... Various .... . 02/24/2023 .. .
146738HI3 ... Various .... . 03/09/2023 .. .... 968,587 |..
14673810 .... Various .... . 03/23/2023 .. ..3,095,510 |..
1467386 ... Various .... . 04/11/2023 ..
146738KL2 . Various . . 04/27/2023 ..
146738LM9 . Various . . 05/11/2023 ..
146738N03 . Various . . 05/11/2023 .. .1,898,915
1467380P9 ... Various .... . 06/06/2023 .. 7,147,032
146738PQ6 ... Various .... . 06/23/2023 .. .. 12,495,666
1467380R3 ... Various .... .07/11/2023 .. ...11,914,553
146738RS0 ... Various .... .07/27/2023 .. .. 11,726,946
1467388717 ... Various .... .08/10/2023 .. ....6,728,908
146738703 ... Various .... .08/11/2023 .. .. 11,958,310
146738UV9 ... Various .... . 08/24/2023 .. ....9,088,086
146738V1i6 ... Various .... .09/07/2023 .. ....8,144,307
146738NX3 . Various . . 09/21/2023 .. 12,072,384
146738XY0 . Various . . 10/12/2023 .. .. 11,579,567
146738Y76 . Various . . 10/26/2023 .. .6,959,262
146738ZA0 ... Various .... . 11/09/2023 .. .. 10,664,391
146738788 ... Various .... . 11/29/2023 ..
146738204 ... Various .... . 12/07/2023 ..
146738267 ... Various .... . 1272172023 ..
146738213 ... Various .... . 12/21/2023 ..
146738ZJ1 ... Various .... .01/11/2024 ..
146738ZK8 ... Various .... .01/11/2024 .. ...20,621,495
BC01488562 ... Various .... . 05/26/2023 .. .. 10,245,127
BC01982689 Various . . 07/25/2024 .. .. 18,050,049
BC01982690 Various . .07/11/2024 .. . ,086, 10,265,833
BC02019580 Various . . 08/22/2024 .. . .5,087,590
BC02056177 Various . . 08/22/2024 .. . ,828, 52,803,226
BC02064845 Various . . 09/26/2024 .. . 3,555,224 . 3,555,224
BC02068374 ... Various .... . 09/11/2024 .. ...57,753,331 |... .. 58,526,118
BGS16AYDS ... Various .... . 10/14/2021 .. 25,396,672
BGS16B2RO ... Various .... . 03/30/2022 .. ...47,673,294
BGS16B3FS ... Various .... .01/18/2022 .. 93,095,520
BGS21TM27 ... Various .... . 01/25/2024 .. . .5,562,586
BGS22X8HO ... Various .... . 02/08/2024 .. ... 344,764 |.. ... 399,509
BGS26ES03 . Various . . 01/25/2024 .. 3,493,044 |.. .. 18,078,051
BGS26ES11 . Various . . 02/08/2024 .. 15,181,520 |.. .. 11,964,411
BGS272DT1 . Various . . 02/29/2024 .. . 262,177 |.. .7,647,163
BGS277MN3 . Various . . 02/22/2024 .. .. 10,766,923
BGS277N02 . Various . . 03/07/2024 .. 13,648,424
BGS27RM25 ... Various .... . 03/21/2024 .. ...11,538,235
BGS29VH79 ... Various .... . 04/11/2024 .. .. 13,946,819
BGS2AZPX2 .... Various .... . 04/25/2024 ..
BGS2C65N8 ... Various .... . 05/09/2024 .. . ..
BGS2C6K27 .... Various .... . 05/09/2024 .. . .. ... (4,291,918))..
BGS2DSSBO Var ious 05/23/2024 ...oooiiiiifoeniiiiiiiiii 8790 [ | (21,460,271)
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STATEMENT AS OF SEPTEMBER 30, 2024 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 4 5 6 7 8 9
2 3 Additional
Loan Actual Cost at Investment Made Value of Land

Loan Number City State Type Date Acquired Rate of Interest Time of Acquisition After Acquisition and Buildings
BGS2F5TDS ... Various .... . 06/26/2024 .. .. 9.660 |.. ....(8,522,629).. .4,257,102
BGS2F5Z53 ... Various .... .06/21/2024 .. ... 20,516,419 |.. 20,165,395
BGS2F5207 ... Various .... . 06/13/2024 .. .. 11,193,727
BGS2HJLRS .... Various .... .07/03/2024 .. .. ... 1,726,363
BGS2HJUXS ... Various .... . 07/25/2024 .. .0, .. 15,524,781
BGS2HJYJ2 ... Various .... .07/11/2024 .. ...0].. ....1,862,863
BGS2HJZM4 ... Various .... . 07/25/2024 .. .0, ....5,338,472
BGS2HK072 . Various . .07/18/2024 .. .0 11,924,406
BGS2HREO7 . Various . . 07/25/2024 .. .0 .2,246,519
BGS2LDKUO . Various . . 08/15/2024 .. .6,643,516 .0 6,711,715
BGS2LDMO4 ... Various .... . 08/01/2024 .. ....5,410,706 |... .0,
BGS2LDMDS ... Various .... .08/27/2024 .. ... 1,340,127 |... ...0]..
BGS2LDMH7 ... Various .... . 08/08/2024 .. .0,
BGS2LDMN4 ... Various .... . 08/22/2024 .. ...0].. .
BGS2LDNKI ... Various .... . 08/15/2024 .. .0, .3,009,579
BGS2LE147 ... Various .... .08/06/2024 .. ...0].. .. 26,378,633
BGS2NYSWS ... Various .... . 09/05/2024 .. .0, ....6,863,456
BGS2NYZN2 ... Various .... . 09/12/2024 .. ...0]..
BGS2NZ031 . Various . . 09/19/2024 .. .0
BGS2NZON7 . Various . .09/19/2024 .. .0
BGS2NZ3VE .....ccevvniiiiiiiiiiiiiiiiiiias Various .... . 09/20/2024 .. . . .. 61,862,301
0399999. Mortgages in good standing - Residential mortgages-all other 355,433,745 67,088,844 917,609,921
N216311 ... Salt Lake City . .07/19/2022 .. .. 10,419,049 |.. .. 87,743,502
N226021 . Arlington .. . 05/05/2022 .. . 108,131,878
N226161 . Flower Mound . . 12/02/2022 .. 14,320,432
N236011 ... Philadelphia . . 06/23/2023 .. ...13,632,247
N236071 ... The Woodlands .. . 08/15/2023 .. .2,197,213
N236081 .... Bedford .07/27/2023 .. .. 85,131,049
N236101 .... Lancaster . 09/20/2023 .. .. 26,571,427
N236131 ... Beverly Hills .. . 10/30/2023 .. ...34,951,375
N23A021 ... Willawong .... . 08/02/2023 .. ....7,185,403
N23A031 ... Te Kauwhata .. . 12/21/2023 .. .. 10,028,378
N246021 ... Menifee . . 07/30/2024 .. ....3,013,060 |... .. .3,500,000
N246081 . Darien ... L06/25/2024 .....ooes | 100610 [ . 297,342 .3,823,529
N246111 . Lakeville . 09/12/2024 .. 1,814,475 .. 18,181,820
N24A011 . Melbourne . 09/04/2024 .. ..70,987 .3,202,483
N24E021 . Worksop . . 08/16/2024 .. .2,334,037 .4,892,444
NAC0023 . New York .07/07/2022 .. 1,442,512 16,242,908
NAC0025 ... New York ... .07/07/2022 .. .. .... 269,881 .. .6,113,840
ND24603 Los Angeles 07/11/2024 .oovvees |oeeennneeeeeennineeeeen 110950 | 1,886,025 [-..oeeeeeeieeeeeniiie e e e ceiiie e e e rerinnneees Jrernnnaeeeeeren e e e eerneaeeeenne 6,875,110
0599999. Mortgages in good standing - Commercial mortgages-all other 9,118,584 22,861,189 452,725,038
N226091 ....eeieeeeieeinin e |Brook|yn ......................................................................................................................... P PP PP UUUUPPTTY FETTTTTTINY 11/16/2022 ..eeeeee | 14,360 |-enneieeennnneeeeeenniaeeeennnnaereernenaes [oeeeennnnnaaerennnnnaeeeernnnaaaaees 5,763,014 |.eeunneiiiiiiie e 293,999,510
0699999. Mortgages in good standing - Mezzanine Loans 0 5,763,014 293,999,510
0899999. Total Mortgages in good standing 364,552,329 95,715,545 1,665, 102,747
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 364,552,329 95,715,545 1,665, 102, 747
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STATEMENT AS OF SEPTEMBER 30, 2024 OF THE MassMutual Ascend Life Insurance Company

SCHEDULE B - PART 3

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 | Interestand | 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
146738EF2 ..o Various «ooooeeeeeeeeeeeeieieenenneeeeeeeeeees fevvvvvnnnnneen PR s s s 01/26/2023 .....|...... 09/15/2024 ..... | ..ovuueee L7 O e R | PP N 6,284,588 |.......... [ Z NV R RN 39,458
146738GH6 .... SqVarious oo [ L e 02/24/2023 .....|...... 09/15/2024 ..... |..cevueee 6,627,102 [ 8,522,618 |.......... 8,500,800 |.. .. (21,809)|....
NAGO931 ... |Colorado Springs 06/01/2021 .. 30,045,120 |. . 30,045,120 |........ 30,045,120 |..
Foreign Exchange Coupon L I o AP PPPTN PP e |- e |- I (ST PPPNN FPPPTTTTUTTTR 71,556 T
0199999. Mortgages closed by repayment 42,695,381 0 0 0 0 0 0 44,852,326 44,941,531 17,649 89 205
Residential . 241,385,085 |....... 241,352,424 |.. .. (32,661)|....
Commercial o e | .. 11,061,8% |........ 11,061,8% |..
0 0 0 0 0 0 0 252,446,981 252,414,320

0299999. Mongages W|th pamal repayments

0599999 Totals

42,695,381

o

297,299, 307

297,355,851

71,556

(15,012)
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STATEMENT AS OF SEPTEMBER 30, 2024 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 |11 LP Toronto .. ..|Sprott Resource Lending Corp .. ... 11/29/2022 ... .... 479,731 a0 3,163,538 |... ...0.863
000000-00-0 . .| 2848 CB UNI Consumer JV LLC New York .| Centerbridge Partners LP ...06/30/2024 ... ..9 125,334 .0 . ..40.013
1399999. Non—Registered Private Funds - Other Fixed Income Instruments - Unaffiliated 9,605,065 0 3,163,538 XXX
000000-00-0 2781 FIRST EAGLE DCF A FUNDING LLC ... ... |Boston .|First Eagle DCF Manager LLC ... ....07/06/2023 ... ... 444,812 .20 . 1,555,188 |... 1.330
000000-00-0 . ..|6124 Yukon Capital Partners Il LP Minneapol is Yukon Partners 111 LLC ..07/18/2017 . 0 ...826,025 4.432
000000-00-0 . .| 6126 Gryphon Mezzanine Partners LP . San Francisco ... . .| Gryphon Mezzanine Partners GP LP .. ...11/30/2017 ... .. .0 .. ... 403,265 |... 6.340
1799999. Jomt Venture Interests - Fixed Income NAIC DeS|gnat|on Not ASS|gned by the SVO - Unaffiliated 0 512,947 0 2,784,478
000000-00-0 2622 OceanSound Partners Fund LP .. [New York . .| OceanSound Partners .. ....12/21/2021 ... 3 ... 433,418 .0 ...300,197 |...
000000-00-0 . ..| 2644 SDC Digital Infrastructure Opportunity Fund I11 LP New York SDC DIOF 111 GP LP ... ..04/25/2022 . A 161,529 |.. 0 1,693,172
000000-00-0 . ..| 2656 Trident IX LP ....oooovviniiiinininnns Greenwich Trident Capital IX LP .. ..06/24/2022 . A .389,261 |.. 0 1,738,092
000000-00-0 . ..| 2672 River Cities Capital Fund VII LP Cincinnati . River Cities Management VI LLC ..07/15/2022 . .3 .850,000 |.. 0 2,650,000
000000-00-0 . ..| 2686 SER Capital Partners | LP ..... Houston .. Apollo Global Management .... ..07/31/2021 . .3 .424,910 |.. 0 | ... 739,758
000000-00-0 . ..| 2693 Sunstone Partners |11 Main LP San Mateo Sunstone Partners .. ..04/12/2023 . .3 .239,311 |.. 0 3,016,118
000000-00-0 . .| 2710 Asper DHUK LP ....ovvvunvininennns London SE1 9SG . Asper Investment Management ... ..10/21/2022 . .3 0 | 6,342,465
000000-00-0 . ..| 2748 INDUSTRY VENTURES SECONDARY X LP San Francisco INDUSTRY VENTURES MANAGEMENT X LLC ..01/02/2024 . .3 0 1,499,769
000000-00-0 2756 1PCC Fund LP .. |Wilmington .... ..| IPCC GP LLC ....05/25/2023 ... 1 .... 113,646 .20 1,434,377 |...
000000-00-0 2771 LS Power Fund V Feeder 1 LP . |New Castle County ... .|LS Power Fund V GP LLC ....12/04/2023 ... 3 ... 497,060 .0 . .4,365,343 |...
000000-00-0 . ..|2774 Terramont SC Co-Invest LP ... New York ... Terramont Infrastructure Partners . ..08/01/2023 . .3 4,344 .. 0| .2,042,553
000000-00-0 . ..|2776 JFL Equity Investors VI LP . New York JFL GP Investors IV LLC ........ ..09/05/2023 . .3 . 134,584 |.. 0 3,137,608
000000-00-0 2780 Amulet Capital Fund I11 LP .... Greenwich .. ..|Amulet Capital Fund Il GP LP .. . |--..08/01/2023 ... 3 .20 3,006,271 |...
000000-00-0 2800 Blue Ocean Income Fund I11 LP New York ... .|Blue Ocean GP LLC .... ....11/07/2023 ... 3 .0 . ... 745,603 |...
000000-00-0 . ..| 2802 Ara USDCF US Co Invest LP Houston .. Ara Infrastructure ... ..02/16/2024 . .3 .75, .. 0| 3,449,657
000000-00-0 . ..|2804 EIV Capital Fund V LP ..... Houston .. EIV Fund Advisors IV LLC . ..06/03/2024 . .3 .165 999 |.. 0 3,964,983
000000-00-0 . ..| 2834 Apollo Asset-Backed Finance Lending Company, L.P Wilmington . Apollo ABF Advisors GP LLC . ..06/28/2024 . .3 . 1,000,000 |.. 0 | 2,000,000
000000-00-0 . ..| 2859 CB Laker Buyer LP .... New York Centerbridge Partners LP . ..07/01/2024 . .2 9,741,025 0. 0
000000-00-0 . ..| 2861 Kudu Investment Management LLC New York Centerbridge Partners LP . ..07/01/2024 . A 9,417,457 0 |
000000-00-0 . ..| 6002 A8M Capital Partners Il LP ....... Greenwich A8M Capital-GP Il LP ......... ..05/25/2018 . .3 0 .
000000-00-0 . ..|6013 NB Secondary Opportunities Fund IV LP New York NB Secondary Opportunities Assoc IV LP ..04/19/2017 . .3 .250,000 |.. 0 | 2,132,731
000000-00-0 . ..| 6031 Snow Phipps Il LP ... New York Snow Phipps GP |11 LLC . ..06/08/2016 . .3 .. 46,368 |.. 0 1,133,582
000000-00-0 . ..| 6047 Gryphon Partners IV LP . San Francisco Gryphon GenPar IV LP ... ..12/06/2016 . .3 .. 57,392 |.. 0 [
000000-00-0 . ..| 6050 ManchesterStory Venture Fund LP . Vest Des Moines ManchesterStory GP1 LLC .. ..08/23/2017 . .3 .. 33,160 |.. .0 |
000000-00-0 . ..|6058 Cintrifuse Syndicate Fund |1, LLC . Cincinnati . Cintrifuse Fund Management Il LLC . ..09/18/2017 . A .. 64,960 |.. 0 | ... 120,562
000000-00-0 . ..|6066 Corsair V Financial Services Capital Partners LP . New York Rivercrest Capital GP LLC ... ..06/25/2018 . .3 .196,067 |.. .0 2,699,709
000000-00-0 . ..|6068 Trilantic Capital Partners VI LP ..... New York Trilantic Capital Partners Assoc ..07/25/2018 . .3 .131,183 |.. 0 | 1,138,470
000000-00-0 . ..| 6073 Roark Capital Partners Fund V LP ..... Atlanta .. Roark Capital GenPar V LP ................. ..11/01/2018 . .3 .. 12,392 |.. 0 527,119
000000-00-0 . ..|6076 Blackstone Tactical Opportunities Fund 111 LP New York Blackstone Tac Opportunities Assoc 3 LLC ..02/08/2019 . .3 .. 28,625 |.. 0 |
000000-00-0 6081 OBIP LP Cincinnati . ..|Orchard Investment Management 111 LLC o|-...06/27/2019 ...|...... 3 .0 .
000000-00-0 6083 Tritium Partners Il LLC Austin .| Tritium Il GP LLC . ....11/13/2019 ... |...... 3 .... 134,633 .20
000000-00-0 . ..|6086 Gallant Capital Partners | LP Los Angeles CincyTech LLC ....... ..05/29/2020 . .3 .276,261 |.. 0
000000-00-0 . ..| 6101 Revelstoke EPIC Fund | LP ........ Denver ...... RCP Single Asset Fund | GP LLC ..10/0172021 . .3 ....4,625 |. 0
000000-00-0 ......... 6049 A&M Capital Opportunities Fund LP .... Greenwich .. .| A8M Capital Opportunities-GP LP . . |-... 1070172021 ... ]...... 3 . 2,118,062 .0 .
000000-00-0 ......... 2192 A3M Capital Opportunities Fund LP Greenwich AGM Capital Opportunities=GP LP .......cooveevrireniirnnniinns fovniiins vevvnnnes ...09/08/2017 ... |...... 3 6,494,845 0
1999999. Joint Venture Interests - Common Stock - Unaffiliated 19, 158,482 15,746,688 0
000000-00-0 . 2757 MassMutual Ventures US IV GP .. Springfield Massachusetts Mutual Life Ins Co .. 05/11/2023 . 0 |
000000-00-0 . .| 2759 MMV Climate Technology Fund GP .. Springfield .. .| Massachusetts Mutual Life Ins Co ..05/15/2023 ... ...0 |..
2099999. J0|nt Venture Interests - Common Stock - Affiliated 0
000000-00-0 ......... 2458 Barings Innovations & Growth Real Estate Fund ... Springfield .. .|Massachusetts Mutual Life Ins Co ....10/06/2021 ...|...... 3 . 15,965,695 |....
000000-00-0 . ..[2525 MM BIG Peninsula Co-Invest Member LLC .. Hartford Massachusetts Mutual Life Ins Co .. ..06/30/2021 . .3 .. 2,683,840 |. .. 25,195,747
000000-00-0 . ..| 2676 Trailside MM Member |1 LLC .......... Hartford Massachusetts Mutual Life Ins Co ..... ..07/26/2022 . .3 .. 3,405,690 |. 2,200,808
000000-00-0 . ..| 2833 Barings Miller Investment Trust . Barings Australia Asset Management Pty ..06/28/2024 . .3 .. 4,549,078 |.
000000-00-0 . .| 2860 CP Fresh Recreational Holdings LP .| Centerbridge Partners LP ...07/01/2024 ... 3 R 195
2199999. J0|nt Venture Interests - Real Estate - Unaffiliated 13 480,195 0
000000-00-0 .........[ 2530 MM Horizon Savannah Member Il LLC .... Springfield .. Massachusetts Mutual Life Ins Co .. ..10/25/2021 ...
000000-00-0 .........[| 2866 MM Ironhead Commerce Center Springfield .. .| MassMutual ..09/26/2024 ...
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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
CusIrP 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 ......... 2731 MM Kannapolis Industrial Member LLC .......cceviieiierminnnannannnes BOSHON tevvvriiieeicriie e e e e eeeinns [eaeeeas MA.......... Massachusetts Mutual Life InS 00 ....cccvvvuinrierimnninnnnenns Jovvmnnnnes seeeeees ....02/08/2028 ... [ B [V 49,879 |ouuiiiiiiininnnns 1,234,324 |..oovvnnnes 2,227,420 |.ooovnnnnnnnenns 12.280
2299999. Joint Venture Interests - Real Estate - Affiliated 4,204,395 49,886 4,875,811 2,227,420 XXX
000000-00-0 ......... [2735 MALIC Debt Participations LLC ..ooveveereereeserrereereereeneennenes [Charfotte vooeoeeeeeeeeeeeeeeieeneene [M...... [ [MassMutual Ascend Life Insurance Company .................... | [....02/06/2023 ... ]oooooe Buvee ool [ P PR T [ [ 100.000
2499999. Joint Venture Interests - Mortgage Loans - Affiliated 0 2,000 0 XXX
000000-00-0 . .| 2601 BSP TS Co-Invest | LLC . New York A ) O Broad Sky Partners LLC . ..12/10/2021 . .3 .0 19,884 895,094 ..38.330
000000-00-0 . ..| 2616 Stork SPV LP ........... Greenwich Anulet Capital Fund 11 GP LP ..12/20/2021 . .3 .0 .. 33,081 3,020,125 0.845
000000-00-0 . ..| 2742 OceanSound Partners Co-Invest || LP Series F . New York OceanSound Partners .. ..03/01/2023 . .3 .0 1 272,99 .0 2.620
000000-00-0 . ..| 2744 OEP VIII Project Laser Co-Investment Partners LP New York One Equity Partners .. ..03/17/2023 . .3 L0 | 937 |.. .0 1.110
000000-00-0 . ..| 2782 Q-Energy V FCR .. .. |Madrid Anulet Capital Fund 11 GP LP .. ..08/18/2023 . .3 .0 . 444149 |.. 3,297,578 0.150
000000-00-0 . ..| 2793 Preservation Capital Partners Strategic Opportunities | LP ... [London ... Preservation Capital Partners ..11/06/2023 . .3 .0 .. 21,589 |.. 1,145,726 1.348
000000-00-0 . ..| 2862 CB Catalyst Co-Invest LP .. |New York CNY.L Centerbridge Partners LP .... ..07/01/2024 . .3 8,841,460 .0 .0 ..50.000
000000-00-0 . .| 2874 CB Atlantic Il CO-Invest,L.P. New York . Y.L Centerbridge Partners LP . ..09/24/2024 . .3 8,051,142 0 [ .0 .38.095
2599999. Jomt Venture Interests - Other - Unaffiliated 16,892,602 8,358,524 XXX

1'€03
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00834H-10-4 .. L7171 Affirm Asset Securitizat-2022-X1 CERT .....cccevvviinvvinnniinnnns Springfield .. . MA.. .|Massachusetts Mutual Life ....03/31/2023 ... 3 0 0
US4493-1B-A 7182 106G 2015-1A SUB VARIABLE COUPON 0.000000 MATURITY 20281019 .. |Springfield L MA.. Massachusetts Mutual Life ..08/31/2023 . .3 0 0
92259U-AG-3 .. 7206 Velocity Commercial Capi-VCC 2022-2 M6 ... .. |Springfield . MA.. Massachusetts Mutual Life ..02/28/2024 . .3 .0 4 479 712 |.. .0
USB860-7B-A . ..[7208 Thunderbolt [11 Aircraft-TBOLT 2019-1 E . Springfield L MA.. Massachusetts Mutual Life ..02/28/2024 . .3 .0 ....800,186 |.. .0
000000-00-0 . .| 7170 RT balancing .......cceuvvevunvennnnns Springfield . MA.. Massachusetts Mutual Life ..01/01/2023 . .3 .0 32,095,016 .. .0
000000-00-0 . ..| 7111 BABSON CLO LTD 2015-11 SUB NT ... Springfield L MA.. Massachusetts Mutual Life ..05/09/2014 . .3 0 .369,928 |.. 0
000000-00-0 . ..| 7161 Galaxy XXII1 CLO Ltd-GALXY 2017- Springfield MA.. Massachusetts Mutual Life ..05/09/2014 . .3 0 (243,770) .. 0
000000-00-0 . ..| 7166 Loan Asset Issuer LLC Series 2022 NG-1 Springfield L MA.. Massachusetts Mutual Life ..03/13/2014 . .3 0 41,721 | 0
000000-00-0 7167 AMNC CLO 16 Ltd Springfield .. MA.. .[Massachusetts Mutual Life ...03/13/2014 ... |...... 3 ...(481,843)
7174 Loan Asset Issuer LLC - Series 2021 NG-1 Class A Asset Backe
000000-00-0 Springfield .. . MA.. .|Massachusetts Mutual Life ....03/31/2023 ... 3 .... 932,422 0]
000000-00-0 . 7177 Voya CLO 2018-2 Ltd-VOYA 2018-2A SUB ... Springfield L MA.. Massachusetts Mutual Life ..08/31/2023 . .3 (2,551,074).. 0
000000-00-0 ......... 7183 LCM 19A INC VARIABLE COUPON 0.000000 MATURITY 20270715 ...... [Springfield .. MA.. ..[Massachusetts Mutual Life . |-...03/3172023 ... |...... 3 ... (91,572) .20
000000-00-0 ......... 7207 Thunderbolt |1 Aircraft -TBOLT 2018-A G .........cccceeeeeeennnees Springfield VA.......... Massachusetts Mutual Life ...02/28/2024 ...|...... B0 , 0
4699999. Residual Tranches or Interests with Underlying Assets Having Characteristics of Fixed Income Instruments - Unaffiliated 0 36,105,664 0
6099999. Total - Unaffiliated 49,531,279 63,762,999 26,604,303 93,641,325 XXX
6199999. Total - Affiliated 4,204,3% 71,670 4,875,811 2,227,420 XXX
6299999 - Totals 53,735,674 63,834,669 31,480, 115 95,868, 745 XXX

SCHEDULE BA - PART 3

Showing Other Long-Term Invested Assets DISPOSED, Transferred or Repaid During the Current Quarter

1 2 Location 6 7 8 Change in Book/Adjusted Carrying Value 15 16 17 18 19 20
3 4 9 10 1 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
2725 Sprott Private Resource Lending Fund
000000-00-0 ..... LR i TOronto w.veeevvvvvevveennninininnns fooeeenns CA......... Distribution .....ooovvveeeieieeiieieieeee ... 11/29/2022 ...|....00/26/2024 ...|............... 0 i, [V OO, 0 i, [V oo, 0 i, 0 i, [V OO, 0., 10,335 |ouvvvvennnnnns [V OO, 0 i, [V OO, 0
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1 2 Location 5 6 7 8 Change in Book/Adjusted Carrying Value 15 16 17 18 19 20
3 4 9 10 1 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 |Change in 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
1399999. Non-Registered Private Funds - Other Fixed Income Instruments - Unaffiliated 10,335
000000-00-0 ..... 6116 Sierra Senior Loan Strategy JV | LLC .. [New York ... L NYL .|Distribution . ....07/16/2015 ...|....07/31/2024 ... ceeuennveeennn0 o0 O [0 0 [0 0 0 e 54,950
000000-00-0 ..... 6117 Monarch Capital Partners IIl LP ........ New York ... L NYL .|Distribution . ...01/12/2015 ...|....08/23/2024 ... eeeeeiieeeeenn0 [0 el O o0 O 0 0 0 e 259,667
6123 NB Private Equity Credit Opportunltles
000000-00-0 ..... Fund LP New York ... L NYL .|Distribution . ....06/07/2017 ...|....08/16/2024 ...|. 0. 0. 0. 0 o0 o0 o0 e 404,946 |... 0. .0 .. .0
000000-00-0 ..... 6125 Monarch Capital Partners IV LP .......... [New York . L NYL .|Distribution . ....10/30/2017 ...|....09/05/2024 ...|. 0. 0 0. cen0 0 0 0 1,322,242 |... 0 .0 .. .0
000000-00-0 ..... 6126 Gryphon Mezzanine Partners LP ........... San Francisco ... .. .|Distribution . ....11/30/2017 ...|....09/06/2024 ...|. .0 0 .0 0 .... 1,305,587 |... .0 0. ...0
000000-00-0 ..... 6133 PineBridge Private Credit Feeder LP .... [WESTPORT L CT.. .|Distribution . ...11/28/2018 ...|....07/31/2024 ...|. .0, .0 .0 .. 0 0 e 0 0 (724,645))... .0, .0 .. .0
1799999. Joint Venture Interests - Fixed Income - NAIC Designation Not ASS|gned by the SVO - Unaffiliated 0 0 0 0 2,622,747 0 0 0
000000-00-0 ..... 2060 Gryphon Partners IV LP .. | San Francisco ... .|Distribution . ...11/25/2015 ...|....08/31/2024 ...|. .0 0 .0 0 0 .0 . ...0
000000-00-0 ..... 2192 A8M Capital Opportunities Fund LP . Greenwich .. .|Distribution . .08/26/2024 .. 0 .0 0 .0 0. 0 0
000000-00-0 ..... 2619 OSP Hami lton Equity Aggregator LP . Wilmington . .|Distribution . .07/31/2024 .. 0 .0 0 .0 0| 0 0
000000-00-0 ..... 2622 OceanSound Partners Fund LP ... New York . .|Distribution . .08/31/2024 .. 0 .0 0 .0 0. 0 0
000000-00-0 ..... 2662 Gallant Capital Partners Il LP Los Angeles .|Distribution . .09/30/2024 .. 0 .0 0 .0 0| 0 0
000000-00-0 ..... 2705 Energy Acquisition Vehicle LP New York ... .|Distribution . .09/03/2024 .. 0 .0 0 .0 0. 0 0
000000-00-0 ..... 2756 IPCC Fund LP .....covvvvvnnnnnns Wilmington . .|Distribution . . . .09/30/2024 .. 0 .0 0 .0 0. 0 0
000000-00-0 ..... 2776 JFL Equity Investors VI LP . . | New York ... .|Distribution . ....09/05/2023 ...|....08/31/2024 ...|. 0. 0. 0. 0. 0. .0 .. .0
000000-00-0 ..... 2780 Amulet Capital Fund 111 LP .... Greenwich .. .|Distribution . ...08/01/2023 ...|....08/23/2024 ...|. 0. 0 0. 0 0 .0 .. .0
000000-00-0 ..... 2802 Ara USDCF US Co Invest LP .. Houston .. .|Distribution . .09/03/2024 .. 0 .0 0 .0 0. 0 0
000000-00-0 ..... 6002 A&M Capital Partners Il LP . Greenwich .. .|Distribution . . . .07/03/2024 .. 0 .0 0 .0 0. 0 0
000000-00-0 ..... 6009 LLR Equity Partners IV LP . |Philadelphia . .|Distribution . ....03/14/2014 ...|....09/19/2024 ...|. 0. 0. 0. 0. 0. .0 .. .0
000000-00-0 ..... 6013 NB Secondary Opportunities Fund IV LP New York . .|Distribution . ...04/19/2017 ...]....09/30/2024 ...|. .0 0 .0 0 0 .0 . ...0
000000-00-0 ..... 6016 Channel 51 LLC ...evevvenieeeeiiiiieeeeenes Miami .... .|Distribution . .08/31/2024 .. 0 .0 0 .0 0. 0 0
000000-00-0 ..... 6018 StepStone VC Opportunities IV, L.P ..... [Owing Mills .|Distribution . . . .08/30/2024 .. 0 .0 0 .0 0. 0 0
000000-00-0 ..... 6023 Patriot Financial Partners |11, L.P. .. [Radnor .|Distribution . ....07/21/2017 ...|....07/11/2024 ...|. 0. 0. 0. 0. 0. .0 .. .0
000000-00-0 ..... 6026 River Cities Capital Fund IV LP ... Davenpor t Distribution . ...09/30/2012 ...|....09/30/2024 ...|. 0. 0 0. 0 0 .0 .. .0
000000-00-0 ..... 6027 River Cities Capital Fund V LP .. Davenpor t .|Distribution . .08/31/2024 .. 0 .0 0 .0 0. 0 0
000000-00-0 ..... 6033 Solamere Capital Fund Il LP ... Boston ... .|Distribution . .08/31/2024 .. 0 .0 0 .0 0. 0 0
000000-00-0 ..... 6034 Solamere Capital Fund I1-A LP Cincinatti . .|Distribution . .07/12/2024 .. 0 .0 0 .0 0. 0 0
000000-00-0 ..... 6047 Gryphon Partners IV LP San Francisco .|Distribution . .08/31/2024 .. 0 .0 0 .0 0| 0 0
000000-00-0 ..... 6048 Gryphon Partners V LP .. San Francisco .|Distribution . .09/11/2024 .. ...0 .0 ...0 .0 . s 0| 0 0
000000-00-0 ..... 6049 ASM Capital Opportunities Fund LP . Greenwich ..... .|Liquidation of Investment . .08/26/2024 .. ,194)].... 2,118,062 ,062) .0 6 494,845 0| 0 0
000000-00-0 ..... 6050 ManchesterStory Venture Fund LP ......... [West Des Moines .|Distribution . .07/24/2024 .. .0 ....0 .0 .0 . 11,133 0. 0 0
000000-00-0 ..... 6054 Greenspring Global Partners VIII LP ... [Owing Mills .|Distribution . .09/09/2024 .. 0 .0 0 .0 252,323 0. 0 0
000000-00-0 ..... 6063 Rivercrest Capital Partners LP . ... |Fort Worth . .|Distribution . .09/30/2024 .. 0 .0 0 .0 226,797 0. 0 0
000000-00-0 ..... 6067 NB Dyal IV US Investors LP .... New York . .|Distribution . . . .09/19/2024 .. 0 .0 0 .0 . 104,365 0. 0 0
000000-00-0 ..... 6073 Roark Capital Partners Fund V LP ....... Atlanta .|Distribution . ...11/01/2018 ...|....09/17/2024 ...|. 0. 0. 0. 0 0 0 [0 3,009 |... 0. .0 .. .0
6076 Blackstone Tactical Opportunities Fund
000000-00-0 ..... I LP New York ... .|Distribution . ....02/08/2019 ...|....08/06/2024 ... |eeeuueeeeeennn0 o0 O [0 0 0 |0 0 [ 18,669
000000-00-0 ..... 6079 Goldner Hawn Fund VII LP . Minneapolis .|Distribution . ..04/29/2019 . .09/30/2024 .. ... 2,510,599
000000-00-0 ..... 6086 Gallant Capital Partners | LP Los Angeles .. .|Distribution . ...05/29/2020 ...|....08/31/2024 ... eeeueiiieeeenn0 [0 el O o0 el O o0 0 0 e 542,417 |...

...12/16/2019 ...|....07/24/2024 ...|.

cooo ooo
cooo ooo
cooo ooo
cooo ooo
cooo ooo
cooo ooo
cooo ooo

000000-00-0 ..... 6091 CCA Life Settlements Fund Il LP ... Dublin . |Distribution . K

000000-00-0 ..... 6096 LLR Equity Partners VI LP .. Philadelphia . .|Distribution . ..05/13/2021 . .09/25/2024 ..

000000-00-0 ..... 6098 Dyal V US Investors LP . New York . .|Distribution . ..10/0172021 . .08/02/2024 ..

000000-00-0 ..... 6099 NB Strategic Capital Lp. New York ... .|Distribution . ...03/05/2020 ...|....07/30/2024 ...|.
6100 NB Strategic Co- Inveslment Partners IV

000000-00-0 ..... New York ... .|Distribution . ....01/29/2020 ...|....09/26/2024 ...|. 0 0 0 L0 0. .0

000000-00-0 ..... 6104 Vivo Capital Fund IX LP . Palo Alto .. ....|Distribution . .. |....09/09/2019 ...]....09/06/2024 ...]. 0. .0 .0, 0. . 0. 0. .0

1999999. Joint Venture Interests - Common Stock— Unaffiliated (2,213,194)] 2,118,062 0] (2,118,062) 0 4 236,125 0 0] 25,678,959 0 0 0 0

000000-00-0 ..... 2792 Hayfin Maritime Yield Fund LP ........... George TOWN ..oooviiviierriiiiiins |oeeeeiiiee e Distribution ......occvveiiiiiiiiiiiinniins ....10/25/2023 ...|....09/30/2024 ...|......cceenn. (1N R (1N R [\ R [V R (1N R (1N R (1N R 0f...... 553,700 |.ooeeuvriennns (1N R (1N R (1N R 0
6111 Hillpointe Workforce Housing

000000-00-0 ..... Partnership | LP .....coooviiiiiiiiiiiiiinenn, Winter Park ........ccocovveeeenin |oeninns 3 Distribution ......occoveiiiiiiiiiiinniinns ....03/17/2020 ...|....09/25/2024 ...|.............. (1N R [\ R (1N R (1N R (1N R (1N R [\ R 0f...... 225,008 |...ovveeeennne [\ R (1N R [\ R 0
6112 Hil Ipointe Workforce Housing

000000-00-0 ..... Partnership 11 LP ..ooiiciveeeiiiiiiiiiiieeies WINTER PARK ..vvevvviiiiinneninies |oeeinens FL......... Distribution ..ooveevveniiiiiiiiiiiniiins ....11/03/2020 ...|....09/16/2024 ...|............... [\ O 0 s 0 s [\ AU [\ T [\ O 0 s 0f...1. 113,522 |..uvveennnnns [\ T 0 e [\ O 0

2199999. Joint Venture Interests - Real Estate - Unaffiliated 0 0 0 0 0 0 0 0 1,892,315 0 0 0 0
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1 2 Location 5 6 7 8 Change in Book/Adjusted Carrying Value 15 16 17 18 19 20
3 4 9 10 1 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 |Change in 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
000000-00-0 ..... 2530 MM Horizon Savannah Member LLC .......... Springfield ....oooovvvniiiiiiinins Jonennnns VA......... Distribution .ooeeeeeeeieniiiiiiineieeeiinenns ....10/25/2021 ...]....09/01/2024 ...|ccevuuueeeeens [ R [ R [ R [ R [ R [ R [ R [/ 40,999 |.ooeiiiens [ R [ TR [ TR 0
2299999. Joint Venture Interests - Real Estate - Affiliated 0 0 0 0 0 0 0 0 40,999 0 0 0 0
2461 Barings Real Estate Debt Income Fund LP
000000-00-0 ..... | eeeeuiiiiiiiiiiiiiei i Hartford ...ooovvvieniiiiiiiinnnns Jovvennnns [ PO Distribution ...occvvveiiiiiiiiiiiniiiiinnnnns ....03/24/2021 ...]....09/30/2024 ...|...cuuuunnnnnns [ [ [ [ [ [ [ 0]...5891.477 [...cooeeennnnn 0 i, 0 0
2499999. Joint Venture Interests - Mortgage Loans - Affiliated 0 0 0 0 0 0 0 0 5,801,477 0 0 0
000000-00-0 ..... 2707 TSS Co-Invest Holdings LP Beverly Hills .|Distribution . ...09/09/2022 ...|....09/30/2024 ...|. 0. 0 0. 0 0 e 7,938 |... 0 .0
000000-00-0 ..... 2765 Energy Acquisition Vehicle Il LP Wilmington . .|Distribution . .09/30/2024 .. 0 .0 0 .0 .0 ].... 1,601,318 0. 0
000000-00-0 ..... 2787 NAW HOLDINGS LLC . Radnor . .|Distribution . . . .08/01/2024 .. 0 .0 0 .0 .0 .. 169 .0 0
000000-00-0 ..... 2824 FOREST ULTIMATE HOL Chicago .. .|Distribution . ...04/30/2024 ...|....09/06/2024 ...|. .0 .. .0 .. .0 .. .0 .. .0 ]..en... 15,499 ... .0 .. .0
2599999. Joint Venture Interests - Other - Unaffllated 0 0 0 0 0 1,624,923 0 0
US5595-3P-A ... 7147 Magnetite XVI Ltd-MAGNE 2015-16A SUB .. [Springfield ......ccoviiieeeeennis Jovmnnnnns VA......... Distribution ...05/09/2014 ...|....07/31/2024 ...|ccouueennneenn [V IR 0 [V PR 0 [V 2,531 0 0
7161 Galaxy XXI11 CLO Ltd-GALXY 2017-23A
US3631-91-A ..... SUBA ... | Springfield ... Distribution . ...05/09/2014 ...|....03/31/2024 ...|. 0. 0. 0. 0. o0 [t (184,604)]... 0. .0
46655H-AK-9 7164 JCP Direct Lending CLO 2022 LLC ......... [Springfield .|Distribution . .08/31/2024 .. 0 .0 0 .0 .0 737,552 0. 0
53950T-10-5 ..... |7165 Loan Asset Issuer LLC SER 2021 M-2 .... |Springfield .|Distribution . . .07/31/2024 .. 0 .0 0 .0 .0 . 13,642 0. 0
00834H-10-4 ..... 7171 Affirm Asset Securitizat-2022-X1 CERT [Springfield ... Distribution . ...03/31/2023 ...|....08/31/2024 ...|. 0. 0. 0. 0. ...0 [... (2,908,864) .0 .0
7182 1CG 2015-1A SUB VARIABLE COUPON
US4493-1B-A ... 0.000000 MATURITY 20281019 ..........euveeenne Springfield ....oooovvvniiiiiiiinn Jovvnnnnns VA......... Distribution ...occvvveeiiiiiiiiiiiiiiiiinnnns ....03/31/2023 ...|....08/31/2024 ...]....ouvvvennnnn [V N [V N [V N [V RN [V N [V N [V N [V - 423,420 0 0
7183 LCM 19A INC VARIABLE COUPON 0.000000
US5018-8R-A ..... MATURITY 20270715 ovveniiiiiiieeeceiiieeees Springfield ....oooovvvniiiiiiiinn Jovvnnnnns VA......... Distribution ...occvvveeviiiiiiiiiiiiiiiiinnns ....03/31/2023 ...|....07/31/2024 ... .c.cuvvnvnnnnnn [V N [V N [V N [V RN [V N [V N [V N [V - (44,694) 0 0
7184 0CT34 2017-1A SUB1 VARIABLE COUPON
US6759-23-A ..... 0.000000 MATURITY 203001 .......euvvvvvvvvnnnnnns Springfield ....oooovvveiiiiiiiinn Jovvennnns VA......... Distribution ...occvvveeviiiiiiiiiiiiiiiiinnns ....03/31/2023 ...|....07/31/2024 ... .cccuvvvvnnnnnn [V N [V N [V N [V RN [V N [V N [V N [V - 241,017 [oeeiiiininnn [V RN [V N [V N 0
7206 Velocity Commercial Capi-VCC 2022-2 M6
92259U-AG-3 ... Springfield ....ooovvvvniiiiiiiinn Joviennnns VA......... Distribution ...occvvveeviiiiiiiiiiiiiiiiinnns ....02/28/2024 ...|....08/31/2024 ...|....ouuvvnnnnnn [V N [V N [V N [V RN [V N [V N [V N 0...5,091,422 |............... [V RN [V N [V N 0
US8860-7B-A ..... Springfield ... Distribution . ...02/28/2024 ...|....08/31/2024 ...|. .. 12,177,515 |...
000000-00-0 ..... 7111 BABSON CLO LTD 2015-11 SUB NT Springfield .|Distribution . .09/30/2024 .. ...864,997
000000-00-0 ..... 7136 Ammc Clo 20 Ltd-AMMC 2017-20A ... Springfield .|Distribution . . . .09/30/2024 .. ....... 330,363
000000-00-0 ..... 7140 AMMC CLO 22 Ltd-AMMC 2018-22A SUB ...... [Springfield ... Distribution . ....05/09/2014 ...|....09/30/2024 ...|. ... 2,179,620 |...
000000-00-0 ..... 7146 Man GLG US CLO-GLGU 2018-1A SUB ........ Springfield Distribution ...05/09/2014 ...]....09/30/2024 ... .cceuuuiieennnn0 ferniiiiiiinnn 0 el 0 [0 0 [0 0 [0 312,254
7155 Babson CLO Ltd/Cayman |s-BABSN LP-2A
000000-00-0 ..... Springfield Distribution ...occvvveeviiiiiiiiiiiiiiiiinnns ....05/09/2014 ...]....09/30/2024 ... eeeueieeinnnn0 fooriiiiii 0 O [0 O [0 O [0 (796,740)
000000-00-0 ..... Springfield ... Distribution . ....03/13/2014 ...|....09/30/2024 ...|. ... 1,421,721 |...
000000-00-0 ..... 7167 AMMC CLO 16 Ltd . Springfield .|Distribution . ..03/13/2014 . .09/30/2024 .. ... 2,217,025
000000-00-0 ..... 7170 RT balancing Springfield ... Distribution . ...01/01/2023 ...]....09/30/2024 ...|. .. 22,159,237 |...
7174 Loan Asset Issuer LLC - Series 2021 NGf
000000-00-0 ..... 1 Class A Asset Backe ........ccooevvvivivnnnnnns Springfield ... Distribution . ....08/31/2023 ...]....09/30/2024 ... eeeuunrieeennn0 [0 O [0 O [0 0 [0 932,422 |...
000000-00-0 ..... 7177 Voya CLO 2018-2 Ltd-VOYA 2018-2A SUB .. [Springfield ... Distribution . ...03/31/2023 ...|....09/30/2024 ...|. .. (2,551,074)|...
7207 Thunderbolt 11 Aircraft -TBOLT 2018-A G
000000-00-0 ..... fieeeeuiiiiiireiiiiiiiii e Springfield ....oooovvniiiiiiiiins Jorennnns VA......... Distribution .ooeeeeeeeieniiiiiiiieieeeieeenas ....02/28/2024 ...|....09/30/2024 ...|eeeuuuunnnns [ R [ R [ R [ R [ R [ R [ R 0f...... 334,09 |.oevvninnnnns [ R [ TR [ TR 0
4699999. Residual Tranches or Interests with Underlying Assets Having Characteristics of Fixed Income Instruments - Unaffiliated 0 0 0 0 0 0 0 0] 42,952,855 | (1,068,451) 1,068, 451 0 0
6099999. Total - Unaffiliated (2,213,194) 2,118,062 0 (2,118,062) 0 4,236,125 0 0| 74,782,133 (1,068,451) 1,068,451 0 0
6199999. Total - Affiliated 0 0 0 0 0 0 0 0 5,932,475 0 0 0 0
6299999 - Totals (2,213,194) 2,118,062 0] (2,118,062) 0] 4,236,125 0 0] 80,714,609 | (1,068,451)[ 1,068,451 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-
CUSIP Date Shares of Interest and strative
Identification Description Foreign Acquired Name of Vendor Stock Actual Cost Par Value Dividends Symbol
04317N-A#-6 ......... ARUBA GOVERNMENT Senior Unsecured NOtES .......iiieeresssssrermmnnusreernnnnaanseernnnnaasaeennnnnasaes D Jeenend 08/15/2024 ..... 0= AP PP FEPPPTTO PPN 4,643,000 |..oovuiiiiiiiiiiinns 4,643,000 |..eenniiiiiiiiiia e 0|2BFE..........
0309999999. Subtotal - Bonds - All Other Governments 4,643,000 4,643,000 0
30767E-AE-9 .........[Farm Credit Bank of Texa-FARMCB 7 3/4 PE . BARCLAYS CAPITAL INC ... 8,559,730 |evvrnneieeennniens 8,372,000 |... .. 161,982
835574-(B-8 .........[County of Sonoma CA-REVENUE BONDS KEY CAPITAL MARKETS .... ... 21,821,939 |. .. 20,925,000 |... .. 241,973
0909999999. Subtotal - Bonds - U.S. Special Revenues 30,381,669 29,297,000 403,955
00138C-BB-3 ......... Corebridge Global Fundin-SECURED ..........ccvvuiiiiiiiiiiiiiiiiiiiiiinneiciiinecccrvineeecevnineeees | eeeeeenniieeees fonnid 08/19/2024 ..... L PR RO KPR 11,248,200 [oeiivvininnnnnnnns 11,250,000
002620-AA-9 ......... AIP ITALY LP Senior Secured Notes Class .......eueeeeeemmuussreemmmnnaereeernnieeeeernnneneeeennnnnes | ceevvnnninnens Joennid 08/08/2024 ..... DIRECT ....20,000,000 [. ....20,000,000 ...
002939-AD-8 ......... ASD Mortgage Trust 2024--ADMT 2024-NGM4 ..........covmiiiiiiiiiiiiiiiiiiineeecriiieeeecrnineeeeens | eeeeeennieeens fonnid 08/27/2024 ..... L R RO RO 4,999,956 [......cevvniiiiinnnnns 5,000,000 |...
002939-AE-6 ......... ASD Mortgage Trust 2024--ADMT 2024-NQM4 ........coommmeiieiiinieeeeeeene e eeen e e eeenneeeeenen | cevvriniinnens feennid 08/27/2024 ..... NOMURA SECURITIES IN . ....10,000,000 |...
00423@-AB-3 ......... ACADIA REALTY TRUST Senior Note ........cccevuiiiiiiiminiiiiiiiiiiininiciiiin s eeecnniinnenenns | ceeeeennnineens fonnidd 08/21/2024 ..... ....20,000,000 [. ....20,000,000 ...
00835A-AB-4 Affirm Asset Securitizat-AFFRM 2024-B B .........oeeeiimiiiieeieieiie e eeeenie e eeeeeneeeeeennnes | ceeeviniinens oo 09/06/2024 ..... BARCLAYS CAPITAL INC ... ...9,999,593 |. ....10,000,000 |...
00835A-AC-2 . ..|Affirm Asset Securitizat-AFFRM 2024-B C .. BARCLAYS CAPITAL INC 8,498,178 |. .. 8,500,000 |.
00846U-AQ-4 . ..| Agilent Technologies Inc-SENIOR UNSECURE . WELLS FARGO ... . 19,973,200 |. .20,000,000 |.
02073L-AA-9 . ..|Alpha Generation LLC-SENIOR UNSECURED .. CITIGROUP GLOBAL MAR ..461,000 |. 461,000
023528-AA-3 . .. | Amentum Escrow Corp-SENIOR UNSECURED . JP MORGAN SECURITIES . ..421,000 |. 421,000 |.
03027X-AW-0 . .| American Tower Corp-SENIOR UNSECURED . JP MORGAN SECURITIES . . 12,575,351 | . 13,047,000 |.

04636N-AK-9
053015-AH-6
05541T-AP-6
07386X-AH-9 .........
101137-AX-5
105925-AB-7
110122-00-8
11135F-BZ-3 .........
12542R-M#-4 .
12575A-AA-5 .
12662P-AD-0 .
127387-AM-0
127387-AN-8
161440-AF-2
161440-AG-0
16150X-AV-4 .........
171340-AN-2
18977W-20-1
18977W-2F-6
196919-AA-2 .
196919-AB-0 .
20268A-AA-0 .
20268K-AA-8
20269D-AA-3 .........
20903X-AF-0
21925D-AB-5
22028#-AF-3 .........
222290-AA-9 ..
222290-AB-7 .
22757H-AA-9
22757TH-AB-7 .
233331-BM-8

..|CHS INC SER DD SR NT
..|CMFT Net Lease Master Is-CIMNL 2021-1 A1 .
.| CVR Energy Inc-SENIOR UNSECURED ..........

..| COLT 2024-INV3 Mor tgage -COLT 2024-INV3
..| COLT 2024-INV3 Mor tgage -COLT 2024-INV3
.| Commonbond Student Loan -CBSLT 2021-BGS

.. |Habitat 2024 Class A SUBI - Subclass 1 ...
.|Habitat 2024 Class B SUBI - Subclass 1 ...

.| Cross 2024-H5 Mor tgage T-CROSS 2024-H5 A .

Astrazeneca Finance LLC-SENIOR UNSECURED .
Automatic Data Processin-SENIOR UNSECURE ...
BGC Partners Inc-SENIOR UNSECURED
Bear Stearns ALT-A Trust-BALTA 2007-1 21
Boston Scientific Corp-SENIOR UNSECURED ...

BRAVO Residential Fundin-BRAVO 2024-NQl5 ....
Bristol-Myers Squibb Co-SENIOR UNSECURED ....
Broadcom Inc-AVGO 5.05 07/12/27 .

Cadence Design Systems |-SENIOR UNSECURE ....
Cadence Design Systems |-SENIOR UNSECURE ....
Chase Auto Owner Trust 2-CHAOT 2024-5A C ....
Chase Auto Owner Trust 2-CHAOT 2024-5A D ....
Chase Home Lending Mortg-CHASE 2024-8 A9 ....
CHURCH & DWIGHT CO INC-SENIOR UNSECURED ...
CNO 5 7/8 06/04/27
CNO Global Funding-SECURED

Commonbond Student Loan -CBSLT 2017-BGS ...
Commonbond Student Loan -CBSLT 2018-AGS
Consolidated Communicati-FIRST LIEN
Cornerstone Building Bra-SECURED
COUNTERPOINTE TITLING TR 2023-1 SUBCL 2

Cross 2024-H5 Mor tgage T-CROSS 2024-H5 A ....

DTE Energy Co-SENIOR UNSECURED ...

...... 07/26/2024 .....
...... 09/04/2024 .....
...... 09/27/2024 .....
...... 08/23/2024 .....
...... 08/02/2024 .....
...... 07/31/2024 .....
...08/02/2024 .....
...08/02/2024 .....

...... 09/04/2024 .....
...... 09/04/2024 .....
...... 09/13/2024 .....
...... 09/13/2024 .....
...... 09/17/2024 .....
...... 07/22/2024 .....
...... 07/26/2024 .....
...... 09/04/2024 .....

...... 08/09/2024 .....
...... 08/09/2024 .....
...... 09/12/2024 .....
...... 07/31/2024 .....
...... 08/30/2024 .....
...... 08/29/2024 .....
...... 08/29/2024 .....
...... 07/31/2024 .....
07/31/2024
...... 08/01/2024

BARCLAYS CAPITAL INC ...
BOFAMLSEC ...

MORGAN ...
DIRECT .
CANTOR ...
JEFFERIESLLC ..

HSBC SECURITIES INC ..
JP MORGAN SECURITIES ...
JP MORGAN SECURITIES ...
JP MORGAN SECURITIES ...
JP MORGAN SECURITIES ...
CITIGROUP GLOBAL MAR ...
JP MORGAN SECURITIES ...
GOLDMAN ...
MORGAN .
MORGAN .
GOLDMAN ...
RBC CAPITAL MARKETS ..
RBC CAPITAL MARKETS ..
JP MORGAN SECURITIES .
DEUTSCHE BANK SECURI .
DIRECT

DIRECT ...

DIRECT ....

GOLDMAN ...

GOLDMAN

MORGAN ...

.. 17,624,425 |.

....20,090,000 |.
.. 9,964,100 |

(28,321)).
.... 19,720,000 |.
...... 3,999,928 |.
.... 16,849,400 |.
..... 7,109,480 |.

.22,500,000 |

....20,000,000 |...
..... 4,000,000 |...
....20,000,000 |...
..... 7,000,000 |...
.22,500,000 |

....10,000,000 |...
..... 6,500,000 |...
..... 2,850,000 |...
....10,000,000 |...
....10,000,000 |...
..... 5,875,000 |...
..... 6,061,000 |...
. 13,526,000 |.

.. 17,500,000 |...

....20,000,000 |...
..10,000,000 |...
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233853-AV-2 ......... Daimler Truck Finance No-SENIOR UNSECURE ........coermeiiiiimiiiieeeeeiie e eceeni e eeeenneeeeeees | cevvvvnninnnns Joennid 08/02/2024 ..... MORGAN .... 10,103,500 |. ....10,000,000 |... .27,778 |1.G FE
26844L-AB-4 ......... EFMT 2024~ INV2-EFMT 2024-INV2 A2 ...covvviiniiiiiiiiie e cevni e eennna s ennnnnnns | aeeeeenninnenes fonnnd 09/27/2024 ..... BARCLAYS CAPITAL INC ... 3,149,987 |oeevvnniiiiiiiiis 3,150,000 |...
26844L-AC-2 ......... EFMT 2024~ INV2-EFMT 2024-1NV2 A3 ... eeeeee e e e e ee e e e e e e ennn e e eennnns | eevevnnininnnns Joennid 09/27/2024 ..... BARCLAYS CAPITAL INC ... e 4,750,000 |...
27889*-AQ-2 ......... ECOM ATLANTIC INC Senior Unsecured Notes .... 08/08/2024 ..... ....25,000,000 [. ....25,000,000 ...
000000-00-0 ......... EDENS LIMITED PARTNERSHI Senior Note 3yr .... 07/23/2024 ..... ..10,000,000 |. ....10,000,000 |...
20717P-BA-4 ......... ESS 5 1/2 04/01/34 08/19/2024 ..... WELLS FARGO ... R 2,000,000 |...
30165B-AF-0 ......... Exeter Automobile Receiv-EART 2024-5A C .. 09/24/2024 ..... BARCLAYS CAPITAL INC 1,999,860 |...evieeernnnaeaeenns 2,000,000 |...
31425B-AA-5 ......... FCI Funding 2024-1 LLC-FCITL 2024-1A A .... 08/07/2024 ..... CAPONE .. 22,999,179 |. ...23,000,000 |...
34535C-AB-2 .........|Ford Credit Auto Owner T-FORDR 2023-2 B .. 08/06/2024 ..... MIZUHO SECURITIES .
361528-AD-4 . ..|GBX Leasing 2023-1 LLC-GBXL 2023-1A B .. 09/23/2024 WELLS FARGO ......... N N
36264F-AK-7 . ..| GSK Consumer Healthcare -SENIOR UNSECURE . 08/02/2024 BARCLAYS CAPITAL INC . 19,499,400 |. .20,000,000 |.
36267V-AF-0 . .| GE HealthCare Technologi-SENIOR UNSECURE . 08/02/2024 ..... [MORGAN ....... . 20,519,300 |. .20,000,000 |.
36830F-AF-3 ......... GCAT 2024-INV3 Trust-GCAT 2024-INV3 A6 ... 08/02/2024 ..... BOFAMLSEC ... eeeee et eeete 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 nnnn e e eennnna e e eennnnnaeeeennnnn reernnnnaaeeernnnnaaeeeennnnnaenees Joernniaaeneenn s 7,770,871 |oeeeeeieeeeeeeeeeens 7,750,000 |...
36830F-AN-6 ......... GCAT 2024-INV3 Trust- 36830FANG . 08/02/2024 ..... 0 ) R 3,004,688 |...cooeviirnnniiiinns 3,000,000 |...
379352-AL-1 ......... GLOBAL MARINE INC-NOTE 08/23/2024 ..... WELLS FARGO et e eeeeeeee e e e e eeeeee e e e eeene e e e e eemnne e e e eemnnnaaeeeennnnnaeeeennnnnnnseeennnnnneeeennn  [oeeernnnnnnreeemnnnaneeeemnnnnneees Jreeennnnneeeeennnnnnnes 2,089,705 |oiiiiiiiiiiiiinns 2,169,000 |...
39571M-AD-0 ......... GreenSky Home Improvemen-GSKY 2024-1 A4 ... 07/30/2024 ..... GOLDMAN ... ....10,000,000 ...
40495%-AB-4 ......... HGIT PROPERTIES LP Guaranteed Senior Not . 07/02/2024 ..... DIRECT .... .. 19,593,010 |...
423452-AH-4 ......... [Helmerich & Payne Inc-SENIOR UNSECURED . 09/10/2024 ..... WELLS FARGO ... N
432830-AC-4 .. . |Hilton Grand Vacations B-SECURED 08/01/2024 ..... BOFAMLSEC 3,759,375 [.eeeeeeiieeieeiennnns 3,750,000 |...
43283Y-AA-1 Hilton Grand Vacations T-HGVT 2024-1B A 09/18/2024 ..... L T 1 ) R 3,877,207 |oveveniiiiiinins 3,804,769 |...
451102-CG-0 . ..| lcahn Enterprises LP / [-SENIOR UNSECURE . 08/09/2024 JEFFERIESLLC 1,001,250 |. 1,000,000 |.
45687V-AD-8 . ..| Ingersol | Rand Inc-SENIOR UNSECURED .. 08/02/2024 CITADELEQ ... . 22,747,879 |. .22,100,000 |.
45866F-AZ-7 . ..| Intercontinental Exchang-SENIOR UNSECURE . 07/26/2024 CITIGROUP GLOBAL MAR . 13,630,093 |. . 14,299,000 |.
45866F-BB-9 . ..| Intercontinental Exchang-SENIOR UNSECURE . . 13,647,684 |. . 14,299,000 |.
46632Y-AD-6 . .| JP Morgan Mortgage Trust-JPMMT 2008-R3 2 .
46658G-AT-9 ......... JP Morgan Mortgage Trust-JPMMT 2024-8 A9 .... 08/21/2024 ..... JP MORGAN SECURITIES .
469815-AL-8 ......... Jacobs Entertainment Inc-SENIOR UNSECURE .......ccovmmeniiiiimiiiieieeeeie e eceeni e eeeenieeeeeenn | cvvvviniinnnns feennid 08/22/2024 ..... VARIOUS ...
47587*-AA-0 ......... JEN HoldCo 24 LLC Senior Secured Notes ..........cceveviiiiiiininiiiiiiiiiiiiiiiiiiiineeeciiiinneecennn | eeeeeenniieeens fonnid 07/19/2024 ..... DIRECT .... N
486606-Re-7 ......... KAYNE ANDERSON ENERGY IN KYN 7Y SENIOr ....ieeeeeeeeeieiennieeeeeenneeeeeenne e e eennneeeeennnns | oeevvnnniinnens Jeonnid 08/13/2024 ..... ....10,000,000 |. ....10,000,000 |...
501044-DS-7 ......... Kroger Co/The-SENIOR UNSECURED ........cccvvvrniiiiiimiiiiiiiiiiinnnesiiiineesceniineseensisensnnnns | eeeeeennnnnenns fonnidd 08/20/2024 ..... Lo S PR R KON 9,998,000 |. ....10,000,000 ...
501044-DT-5 Kroger CO/THE ...ueeeeeeeieeeeeeiet e e e e e e e e e e e e e e e ennne e e e eeennn e e e eernnnnneeeernnnnnneeennnns | oeeernnniinnnes Jonnnd 08/20/2024 ..... WELLS FARGO .. 10,263,212 |. ... 10,274,000 |...
53229K-AA-T7 . ..|Lightning Power LLC-SECURED . 09/06/2024 VARIOUS ... 4,378,800 |. .. 4,230,000 |.
553890-AB-3 . .. [ MV 2024-2 LLC-MVWOT 2024-2A B .. 09/24/2024 WELLS FARGO 5,999,749 |. 6,000,000 |.
553890-AC-1 . .. [ MV 2024-2 LLC-MVWOT 2024-2A C .. 09/24/2024 WELLS FARGO 4,000,000 |.
567928-AA-4 . ..|Mariner Finance Issuance-MFIT 2024-AA A 07/30/2024 WELLS FARGO 3,000,000 |.
567928-AB-2 . .|Mariner Finance Issuance-MFIT 2024-AA B 07/30/2024 WELLS FARGO 1,000,000 |.
576360-BA-1 ......... Mastercard Inc=SENIOR UNSECURED .........ceeeeemmmneieeemnneeeeeemnnneeeeernnneeeeeennnneeeeennnnnees | ovvvvnnnnnnnnns Jonnid 09/03/2024 ..... BOFAMLSEC ... eeeeee e e e eeet e e e e e e e e e e e e e e e mnne e e e e e mnnne e e e e ennna e e e eennnn e eeennnnnneeeennnnn [ereernnnnaereernnnnaneeeennnnnneee Jreernnnnneeeennnnnnnee 3,225,928 | 9,231,000 |...
58942H-AC-5 ......... [Mercy Health/OH-SECURED .........ccevumiiiiiiiiiiiiiiiiiiii i ennni e e ennnn | eennnnneeeeenns [ooned 09/05/2024 ..... B R RO KPP (- 0 < B EE . 7,415,000 |...
60041@-AA-1 .........[MILLENNIUM PIPELINE INTE Senior UNSECUME ...eevreueeeeemmniieeeeeniieeeeeennieeeeeennnneeeeennnns | eevsnnnnennnnns [oeeead 08/09/2024 ..... 0] =0 P APPSR EOPPPPPRRPPPPRRRN 1 |11 1[1 I FO 6,000,000 |...
60041@-AB-9 ......... MILLENNIUM PIPELINE INTE Senior UNSECUFE ...........cevirrirvunniiierirnnnieeninniinneesnnnnnnneenenns | aeeeeennnneenes fonnnd 08/09/2024 ..... ] R ROy - (|11 RO, 7,500,000 |...
61776Q-AC-0 ......... Morgan Stanley Residenti-MSRM 2024-3 A2 ... 07/30/2024 ..... MORGAN 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 nnn e e e e ennnnneeeennnnnns [eeeeennnnneeeernnnnanneeennnnnnenee [reernnnnneeeeennnnenne. 4,998,124 | 5,000,000 |...
62847R-AA-5 ......... MVW 2024-1 LLC-MVWOT 2024-1A A .. 08/12/2024 ..... BARCLAYS CAPITAL INC ... R 5,121,730 |...
62979*-AT-4 ......... NSA OP LP Senior Notes ...08/23/2024 ..... DIRECT .... 15,000,000 |. .... 15,000,000 |...
64110L-AX-4 ......... Netflix Inc-SENIOR UNSECURED ...08/02/2024 ..... GOLDMAN ... ....21,741,600 |. ....20,000,000 ...
67103H-AH-0 . ..|0'Reilly Automotive Inc-SENIOR UNSECURED . 08/02/2024 MORGAN ... . 12,454,116 |. 12,743,000 |.
67190A-AB-2 . ..|Oak Street Investment Gr-OAKIG 2021-1A A . 09/25/2024 DEUTSCHE BANK SECURI . .. 5,294,216 |. .. 5,876,341 |.
68902V-AK-3 . .|0tis Worldwide Corp-SENIOR UNSECURED . 08/02/2024 GOLDMAN ...... . 13,540,131 |. . 14,958,000 |.
69357V-AA-3 ......... PMHC 11 Inc-SENIOR UNSECURED ........uuuniiiiuuunnniiiiiinunniiiiirsnnnsesseisnnnsessresnnnsseresnnnnnnenes | aeeerensnnnenes |ousnsd 07/12/2024 ..... =S P AP PPN 1,810,000 J..eevvnniiiiinnnnnnnns 2,000,000 |...




STATEMENT AS OF SEPTEMBER 30, 2024 OF THE MassMutual Ascend Life Insurance Company

SCHEDULE D - PART 3

Show All Long-Term Bonds and Stock Acquired During the Current Quarter

¢'v04

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
69381J-AA-0 ......... PRPM 2024-RCF5 LLC-PRPM 2024-RCF5 AT ....eeeeeeieeeeeeie e e eeeen e e e eeee e e eeen e e eeenneeees | eevevnniiinnnes Joennid 08/02/2024 ..... GOLDMAN 9,752,289 |. ....10,000,000 |... 1.A FE
693928-AD-8 ......... PEAC Solutions Receivabl-PEAC 2024-2A B .......coovviiiiiniiiiiiiiiinieciinin e escennineees | eeeeeennineens fonnid 09/24/2024 ... Lo S PR R KON 3,749,807 |eevvrnniiiiiiiiins 3,750,000 |...
70687F-AE-9 ......... PenFed Auto Receivables -PNFED 2024-A B ........unieiieimiiiieceenieeeeeeene e eeeene e e eennnnees | eeverininnnnns Jeennnd 08/13/2024 ..... JP MORGAN SECURITIES ... e 4,200,000 |...
741530-CU-1 ......... Pricoa Global Funding I-SECURED 08/20/2024 ..... DEUTSCHE BANK SECURI ... .... 14,996,700 |. .. 15,000,000 |...
T4745%-AA-3 ......... QTS IRVING DC3 LLC Senior Secured Notes ... 07/10/2024 ..... .. 6,944,450 |.
75041V-AB-0 ......... Radiology Partners Inc-RADPAR 8 1/2 01/3 . 07/09/2024 ..... EXCHANGE OFFER .. ...4,439,855 |.
760759-AS-9 ......... Republic Services Inc-SENIOR UNSECURED ... 07/22/2024 ..... GOLDMAN 3,561,659 |eeveniieeiiniiens 3,725,000 |...
771196-CP-5 ......... Roche Holdings Inc-SENIOR UNSECURED 09/03/2024 ..... JP MORGAN SECURITIES . .... 15,000,000 |. .... 15,000,000 ...
776696-AG-1 ......... Roper Technologies Inc-SENIOR UNSECURED 08/19/2024 ..... JP MORGAN SECURITIES . .. 9,955,000 |. ....10,000,000 |...
78200J-AA-0 . ..|Rush Obligated Group-UNSECURED ...... 08/29/2024 BOFAMLSEC ............ 2,443,525 |. .. 2,500,000 |.
78355H-KV-0 . ..|Ryder System Inc-SENIOR UNSECURED .. 07/26/2024 CITIGROUP GLOBAL MAR . 18,076,174 |. . 17,662,000 |.
000000-00-0 . ..| SCF FUNDING LLC Senior Unsecured Notes . 07/31/2024 .20,000,000 |. .20,000,000 |.
78403D-BD-1 ......... SBA Tower Trust=SECURED .....eevuueeeeiiereieeeeeeni e e e eeene e e e eeenne e e e e eenn e e e eenneneeeennnnnnes | oevevnnnninnnns Jeennnd 09/10/2024 ..... BARCLAYS BANK PLC . ....30,000,000 |. ....30,000,000 ...
78450X-AA-6 ......... SWB Private Education Lo-SMB 2024-E ATA .....ccevvuiiiiiiiiiiiiiiiiinneecciecceveecevii | eeeeeeniieees ol 08/07/2024 ..... JP MORGAN SECURITIES . ... 12,994,003 |. .... 13,000,000 |...
78525C-AA-3 ......... S8S Holdings LLC-SECURED .......uiieeiieieeeeeinnie e e e eeenie e e eeennn e e e e eenne e e e eennnneeeeennnnnnees | oeeevnnnninnnns Jonnad 09/25/2024 ..... U B S SECURITIES ..eeeeeeeee e e e eeeee e e e e e e e e e ee s e e e e e e e e e e e e s e e e ennna e e e eemnnnnnaeeennnn eeeennnnaaeeeennnnnneeeemnnnnnenees Joermnnaanneennnnnannees 3,880,356 |eevvuuiieeinniins 3,874,000 |...
78573N-AH-5 ......... Sabre GLBL INC=SECURED .......ccvivvvnniiiiiiiiiiiiiiiiiii et escnnsn s snnnie s essnnnns | aeeeeennnnneees fonnnd 08/01/2024 ..... B R RSP 38 o1 1) I EO, 5,000,000 |...
79575@-AN-7 ......... SALTCHUK RESOURCES INC Sr Unsecured Bond ..........cceeeuueeieemmmnninieermniineeeeennneeeemnnnneeees | cevvvnnnninnnns Joennid 07/08/2024 ..... DIRECT ettt e e e e et e e e e e e e e e e e e e e e e e e nn e e e e e e nna e e e e ennnneeeeennnnnneeeennnnnns [rreernnnnaeeeernnnnaaneeennninanees [reernnnnneeeeennnnaaees 8,686,000 |oeiiiiiiiiiiiis 8,636,000 |...
795924-AA-T7 ......... Saluda Grade Alternative-GRADE 2024-INV1 .. ....oviiiiiiiiiiiiiiiiiiinieriiii e | eeeeeennieeens il 08/05/2024 ..... NOMURA SECURITIES IN . N ....10,000,000 ...
8174N-AB-1 ......... Sequoia Mortgage Trust 2-SEMT 2024-8 A2 .......cceemmmiiieeiiiiiieeeeeeeie e eeeene e eeennneeeeeeen | cevvviniiinnnns Jeennid 08/09/2024 ..... WELLS FARGO .... 15,364,375 |. .... 15,500,000 |...
81749N-AV-7 Sequoia Mortgage Trust 2-SEMT 2024-8 A20 ........ccevvviiiiiiiiiiiiniiiiiiiinnencirineevnnninneeees | eeeeeenniieeens fonnnd 08/09/2024 ..... WELLS FARGO ... ... 13,958,435 |. .... 14,171,000 |...
824348-All-6 . .| Sherwin-Williams Co/The-SENIOR UNSECURED . 07/26/2024 BOFAMLSEC ...... . 14,258,688 |. . 14,823,000 |.
855244-BG-3 . .. | Starbucks Corp-SBUX 4.85 02/08/27 .... 08/02/2024 CITIGROUP GLOBAL MAR 5,056,050 |. 5,000,000 |.
86363G-AF-1 . ..|Structured Adjustable Ra-SARM 2007-3 3A1 . 08/01/2024 ... [PAYUP .ot e ettt e e e e e et e e e e e e e e e e e en e e e e e e nnnn e e e eennnn e e eeennnnaaeeeennnnaas [reeernnnaeeeernrnaaeeeennnaaaeee |eernnnaaeeeennn e eennnaaas e e 197 |
863667-BE-0 . ..|Stryker Corp-SENIOR UNSECURED .... WELLS FARGO . . 14,968,650 |. . 15,000,000 |.
86944B-AG-8 . .| Sutter Health-UNSECURED ... JP MORGAN SECURITIES . 4,471,798 |.

871829-BF-3 ......... IS PR [P RO 07/22/2024 ..... CITIGROUP GLOBAL MAR ...

872480-AA-6 ......... Tit Funding 11 LLC-SERIES 20-1A CLASS A ..eeevriiiiieiiiiieeeeeee e [ eeeeeiiiennes [end 07/25/2024 ..... BOFAMLSEC ...

872480-AE-8 ......... TIF Funding 11 LLC-TIF 2021-1A A oot | ceeeeiiieeees [onnd 07/25/2024 .....

87251F-AD-1 ......... TCW DIRECT LENDING STRUCTURED SOLUTIONS .....eoeeeeiiiiiiieeeeiiiiee et eeeiiieees [ eeeeeiiiinnes [eend 07/29/2024 ..... .
881943-AF-1 ......... L= 2 PPN [EPP I RO 09/18/2024 ..... U. S. BANCORP . . ..2,500,000 |...
885170-AB-9 Thor 2024-A LLC-THOR 2024-A B ....eviiiiiiiiii e | eeeeiiiieee [end 09/16/2024 ..... WELLS FARGO ... 6,498,973 ..o 6,500,000 |...
88749*-AD-3 . ..| TING ISSUER LLC TING FUNDING LLC (TRANCH . 08/13/2024 DIRECT ... . 24,391,321 | . 24,395,000 |
88749*-AE-1 . ..| TING ISSUER LLC TING FUNDING LLC (TRANCH . 08/13/2024 DIRECT .... 1,999,877 |. 2,000,000 |.
891820-AB-1 . .. Towd Point Mortgage Trus-TPMT 2024-CES4 09/12/2024 JP MORGAN SECURITIES . 6,109,876 |. 6,110,000 |.
89683L-AA-8 . ..|TRP - TRIP Rail Master F-TRP 2021-2 A .. 07/24/2024 MIZUHO SECURITIES . 3,920,145 |. 4,279,561 |.
902494-8C-6 . ..| Tyson Foods Inc-SENIOR UNSECURED ...... 08/01/2024 JP MORGAN SECURITIES . 9,674,500 |. .10,000,000 |.
90353T-AN-0 ......... Uber Technologies Inc-SENIOR UNSECURED ..........cccuiimieeiiiiiiiiiiiiiiiiceeceiiiieeeeeiiieeees [ eeeveiiiiinnes [end 09/04/2024 ..... MORGAN ..18,993,730 | ....19,000,000 |...
91324P-DE-9 .........|UnitedHeal th Group Inc-SENIOR UNSECURED ..........c.eeiiiiiiiiiiiiiiiiiiiiiiieiciiiiieccsiiiineeee | e L 08/01/2024 ..... JP MORGAN SECURITIES ... 9,139,541 | 9,550,000 ...
91324P-DX-7 . ..|UnitedHeal th Group Inc-SENIOR UNSECURED ..........cceeeeierieiiiiiiiiiiiiiieeceiiieeececiieeeeees | e o 08/02/2024 ..... JP MORGAN SECURITIES ... .... 17,579,200 |. ....20,000,000 |...
9225911-AA-2 . ..|Velocity Commercial Capi-VOC 2024-4 A .......oeviiiiiiiiiiiiiiiiiiiiie i | e [ 08/06/2024 ..... CITIGROUP GLOBAL MAR ....eieeiiiiteee e ettt ettt e e s e e e s s e e e e s snns [oeeeeeeaitnne e e s e sbbe e e e s s sine [orreaessniieneae s e 9,999,653 |. ....10,000,000 |...
924925-AD-2 ......... | Verus Securitization Tru-VERUS 2024-7 A2 .........ccocciiiiiiiiiiiiiiiiiiiiiiicceeiiieceeeeiies | e o 09/11/2024 ..... .... 14,999,813 |. ..15,000,000 |...
92538N-AC-1 ......... Verus Securitization Tru-VERUS 2022-4 A3 ..........ooviiiiiiiiiiiiiiiiiiincciiiice i | e [ 08/15/2024 ..... O T 1,788,837 |.
92540N-AB-9 ......... Verus Securitization Tru-VERUS 2024-INV2 .... ...08/14/2024 ..... WELLS FARGO ... 5,797,944 |l 5,798,000 |...
928668-CF-7 ......... Volkswagen Group of Amer-SENIOR UNSECURE ... ...08/02/2024 ..... MORGAN ....10,187,100 |. ....10,000,000 |...
931427-AlI-8 . ..|WBA 8 1/8 08/15/29 ......coveeenniiiinenn, 08/16/2024 JP MORGAN SECURITIES . .. 2,540,625 |. ..2,500,000 |
94106L-BX-6 . .| Waste Management Inc-SENIOR UNSECURED 07/22/2024 JP MORGAN SECURITIES . .10,059,200 |. .10,000,000 |.
96949L-AD-7 . Williams Cos Inc/The-SENIOR UNSECURED 07/22/2024 BOFAMLSEC ... 5,400,000 |.

972460-AA-6 ......... Wilsonart LLC-SENIOR UNSECURED ........cvvvereiiiiiuniiiiiiiiiiiiiiiiiiiiiiiiiiiisiiiiieesssiiiiieenins | eeeneniiiennes fouend 07/25/2024 ..... GOLDMAN ..t e ettt ettt ettt ettt e e e ettt e e e st e e s essibeeeeeessineees [oereeessniiieereeesniieeeeeessns foreeeeensnineeeeennns 2,200,000 foiiiiiiiiiiiii 2,250,000 ...
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98978V-AL-7 ......... Zoetis INC-SENIOR UNSECURED ........ciieeeemnieeeemniieeeeereeeeeeeeeenieeeeeennnneeeeennnneeeeennnns | oevevnnnnnnnens Jonnid 07/26/2024 ..... BOFAMLSEC ... ....28,377,000 |. ....30,000,000 ... 2.AFE ..
000000-00-0 ......... AMERICAN AIRLINES INC Junior Secured Deb ...........ceeviiiimmiiiiiiiiiniiniiiiiiiinnenciiiinnnnninnes | eeeeeenniieeens fonnnd 08/15/2024 ..... ....29,000,000 [. ...29,000,000 |... 2BZ ..
000000-00-0 ......... PRIME PROPERTY FUND LLC Senior NOtES ...ceeveeieeeemmeiieeeeeiiieeeeeenne e e e eeenne e e e eennneeeeeenn | oevvvnnnninnens Jeonnnd 09/17/2024 .....
G6369#-AB-7 ......... NSG UK Enterprises Limit Senior Note Ser .........cccovvviiiiiiiiiiiiiiiiiiiiiiiiiniiciiiinnnecennn | eeeveenniieeens ol 09/20/2024 ..... BOFAMLSEC ...
T3420#-AE-1 CRIF SpA Senior Unsecured Notes .... 08/12/2024 ..... BNP PARIBAS .
071734-AQ-0 . ..|Bausch Health Cos Inc-FIRST LIEN ... 07/24/2024 VARIOUS ...
071734-AR-8 . ..|Bausch Health Cos Inc-BHCCN 14 10/15/30 07/24/2024 DIRECT ....
29250N-BX-2 . ..|Enbridge Inc-SENIOR UNSECURED . 07/26/2024 CITIGROUP GLOBAL MAR .
68251P-AA-5 . ..| 1375209 BC Ltd-FIRST LIEN ... 07/02/2024 VARIOUS ...... .. 4,029,665 |. .. 4,378,000 |. .B
00119V-AN-9 . ..| AGL CLO 6 LTD-AGL 2020-6A AR .. 08/05/2024 BOFAMLSEC . 19,995,000 |. .20,000,000 |. A
00121G-AA-6 . ..| AGL Core CLO 15 Ltd-AGL 2021-15A A1 08/06/2024 BOFAMLSEC . 13,988,800 |. . 14,000,000 |. A
00176B-AM-5 . ..| AMMC CLO X111 Ltd-AMMC 2013-13A B3LR 07/24/2024 PAYUP .. ..8,454 |. 8,454 | Fl
00176E-AJ-6 . ..| AMNMC CLO XI1 Ltd-AMMC 2013-12A FR .... 08/28/2024 PAYUP ..9,824 |. 9,824 |.
00774M-BG-9 . .|AerCap Ireland Capital D-SENIOR UNSECURE . GOLDMAN ... . 18,434,347 |. .17,873,000 |.

03768C-AS-8 . '. Apidos CLO XXX-APID XXXA AR ........ . 15,000,000 | . 15,000,000 |

03768R-AQ-9 Apidos CLO XXXII-APID 2019-32A A1R L 0 P P 4,002,000 |..vvvvrreiiiiiinnanns 4,000,000 |...

000000-00-0 BG BETA | LTD Class A-2 Senior Secured N .... 07/01/2024 ..... ....10,000,000 |. ....10,000,000 |...

06759U-AL-7 . ..|Barings Clo Ltd 2022-11-BABSN 2022-2A A1 . BARCLAYS CAPITAL INC .. 7,055,000 | .. 7,055,000 |

067930-AL-1 . .|Barings Private Credit C-BPCC 2023-1A A1 . BNP PARIBAS ......... .25,000,000 | .25,000,000 |

12564D-AA-2 CIFC Funding 2021-111 Lt-CIFC 2021-3A A 08/06/2024 ..... DEUTSCHE BANK SECURI . .. 19,995,000 |. ....20,000,000 |... E ..
20752T-AB-0 Connect Finco SARL / Con-SECURED 09/13/2024 ..... VARIOUS ... 2,574,438 |occeniiiiieeiis 2,575,000 |... E
25243Y-86-3 . ..|Diageo Capital PLC-SENIOR UNSECURED .. 07/22/2024 MORGAN ... .10,108,603 |. 9,950,000 E..
27829P-AL-0 . ..|Eaton Vance CLO 2020-2 L-EATON 2020-2A A . 08/05/2024 DEUTSCHE BANK SECURI . ..7,000,000 | 7,000,000 E
36320T-BF-9 . .|Galaxy XXI1 CLO Ltd-GALXY 2016-22A BRRR 09/16/2024 JP MORGAN SECURITIES . . 15,000,000 |. . 15,000,000 |.

'. Global Aircraft Leasing -SR UNSECURED

EE i

37960J-AA-6 . . 08/28/2024 PIK NOTE BUY UP . ... 97,500 |. 97,500 | E ..
423012-AF-0 . ..|Heineken NV-HEIANA 3 1/2 01/29/28 . 08/02/2024 VARIOUS ... .62,128,309 |. .64,405,000 |. E ..
472160-AB-9 . ..| JOE Peet's NV-SENIOR UNSECURED 08/01/2024 VARIOUS ... . 13,002,240 |. . 14,182,000 |. E
48251T-AG-6 . ..|KKR CLO 20 Ltd-KKR 20 BR . 08/29/2024 DEUTSCHE BANK SECURI . .10,000,000 |. .10,000,000 |.

48252Y-AQ-2 . ..|KKR CLO 23 Ltd-KKR 23 BR .. 08/16/2024 CITIGROUP GLOBAL MAR .10,000,000 | .10,000,000 |

558 19M-AU-0 . ..|Madison Park Funding XXX-MDI 08/07/2024 BNP PARIBAS ......... 4,494,600 4,500,000 E
62878U-2H-4 . ..|NBN Co Ltd-SENIOR UNSECURED .... 09/24/2024 JP MORGAN SECURITIES . 2,894,577 2,900,000 E ..
62878U-2J-0 . ..|NBN Co Ltd-SENIOR UNSECURED .... 09/24/2024 JP MORGAN SECURITIES . .. 2,899,478 |. ..2,900,000 | E
65345X-AA-2 . ..| GENESIS AIRCRAFT SERVICE Class A Certifi . 07/09/2024 VARIOUS ... (54,359,471)|. (54,360,082) |

653454-AB-0 . ..| GENESIS AIRCRAFT SERVICE Class B Certifi . 07/09/2024 VARIOUS ... (22,860,801) . (23,059,309) |.

67113G-AS-6 . ..| OHA Credit Funding 5 Ltd-0AKC 2020-5A AR . 09/30/2024 CITIGROUP GLOBAL MAR ..3,000,000 | .. 3,000,000

675935-AU-4 . .| Octagon 60 Ltd-0CT60 2022-1A BR .... 09/27/2024 NOMURA SECLRITIES IN . 9,000,000 |. 9,000,000

749529-AA-1 REVL 2024 2 LTD REVL 2024-2 LD ... C.. 08/22/2024 DIRECT 6,469,311 |. 6,469,311 [... L ..
749800-AE-1 ALM Ltd/KY-RRAM 2021-17A A2 D.. 08/06/2024 O T 5,002,500 f.eeeriiiiiiiiaiannns 5,000,000 |... E
756250-AE-9 . ..|Reckitt Benckiser Treasu-SENIOR UNSECURE . D.. 08/01/2024 JP MORGAN SECURITIES . . 18,988,100 | .20,000,000 | E ..
761925-AA-4 . .|REVL 2024-1, Ltd Class A Notes ........... C.. 09/12/2024 DIRECT ... .. 7,583,333 | .. 7,583,333 | L ..
87167G-CM-0 Symphony CLO XXI1 Ltd-SYMP 2020-22A BR . D.. 09/13/2024 MORGAN ... ...15,000,000 |. .... 15,000,000 |... E
88315L-AL-2 Textainer Marine Contain-TMCL 2021-1A A .. 08/12/2024 BARCLAYS CAPITAL INC ... ..3,392,584 | 3,778,667 |... E
92676X-AF-4 . .| Viking Cruises Ltd-SENIOR UNSECURED .. 08/09/2024 WELLS FARGO ......... E

92917N-BA-5 . .. Voya CLO 2019-1 Ltd-VOYA 2019-1A CRR 09/27/2024 CIBC OPPENHE IMER

OTNNTITTINNT T I AT ONNNNTTIINNT I AN I OINTINTT T I MTm:

MW >0 00> >0 MO MOMEeEOMO > TNMODOIIO>POrO>>>>T>0 @ >

D..

D..

D..
92917N-BG-2 Voya CLO 2019-1 Ltd-VOYA 2019-1A BRR ... D.. 09/27/2024 CIBC OPPENHEIMER ......eeeeeee e e ettt e s s e e s s e smmnn e e s s e [oenneeesesninnee s s e snene e e s aens [oreenreesesinneeeeaas 9,200,000 [-.evveeeeriiiineaannne 9,200,000 |...
96467F-AU-4 Whitebox Clo | Ltd-WBOX 2019-1A A1RR D.. 08/02/2024 L OPPPUY U R 8,511,900 |.ovvveeiiiiiinennne 8,500,000 |... E
000000-00-0 . ..| SAPPHIRE XXIX SERIES 202-SAPP 2024-2 A2 B.. 09/25/2024 NATIONAL AUSTRALIA B 2,594,260 2,594,260 E ..
000000-00-0 . ..| SAPPHIRE XXIX SERIES 202-SAPP 2024-2 B . B.. 09/25/2024 NATIONAL AUSTRALIA B ,857, K 3,857,256 |. E
B95508-AP-6 . ..| UMICORE SA Senior Sustainability-Iinked B.. 07/18/2024 DIRECT .... .21,718,000 |. .21,718,003 |.
BGS2DC-NO-# . ..|REVL 2024-1, Ltd Class A Notes C.. 09/11/2024 DIRECT . . (7,583,333) | . (7,583,333) |
D2736#-AY-5 . ..|FRITZ DRAXLMAIER GMBH AN Senior Unsecure . D.. 08/29/2024 DIRECT . ..6,000,000 |. ..6,000,000 |. L
F20008-AC-2 . ..| C2 DEVELOPPEMENT Senior Unsecured Notes B.. 07/16/2024 DIRECT . .21,390,000 | .21,390,008 |. z
(84810-AA-0 . ..| STENN MEZZ CLASS B ... D.. 08/06/2024 DIRECT . z
(84810-AB-8 . .| STENN MEZZ CLASS C . D.. DIRECT . z
L6256K-AA-8 . .|Maslow Kensington Investments S.A. B.. DIRECT . YA

B.. Z...

000000-00-0 EVOS FINANGE BV Senior Secured Notes Tra soeeeessosseessssssssssesssssromsmmmsssssssseesssesseeeees | Brosseeesnees |ooeen07/01/2024 cove DIRECT ...
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N7334#-AZ-6 WERELDHAVE NV Senior Unsecured Notes 07/16/2024 DIRECT .... 10,889,000 |. ....10,889,000 |...
058469-AB-3 . ..|Liberty Series 2024-1 SM-LBRTY 2024-1SVE . 09/04/2024 NATIONAL AUSTRALIA B .10,087,500 |. .10,087,499 |.
0738AB-AC-5 . ..|Pepper Residential Secur-PEPAU 40 A2 . 08/08/2024 NATIONAL AUSTRALIA B 3,946,800 3,946,800
0738AB-AH-4 . ..|Pepper Residential Secur-PEPAU 40 B 08/08/2024 NATIONAL AUSTRALIA B 1,447,160 1,447,160
Q7S4CW-AB-1 . ..|Resimac Bastille Trust S-RESI 2024-2NC A . 08/14/2024 DBAUS ..o .. 5,285,600 |. .. 5,285,601 |.
000000-00-0 . ..|Merrion Square Residenti-MERRI 2024-1A A . 07/03/2024 MORGAN STANLEY & CO . 12,878,764 |. . 12,955,200 |.
000000-00-0 . ..|Merrion Square Residenti-MERRI 2024-1A B . 07/03/2024 MORGAN STANLEY & CO 2,090,694 |. 2,105,220 |.
000000-00-0 ......... Merrion Square Residenti-MERRI 2024-1A C .... e [ Beveee 07/03/2024 ... MORGAN STANLEY & CO .. 1,670,443 |.
805564-EM-9 ......... Saxon Asset Securities Tr 1999-3 Mt Ln Ast Bk Cer Ser 1999-3 ..........ceeeeeeeeeemnenennnnnnnnnne [ eeeeeeeeeeieens oo 07/24/2024 ... (5 AP PP AP PPPP 895
1109999999. Subtotal - Bonds - Industrial and Miscellaneous (Unaffiliated) 1,679,384,395 1,699,082,835 6,833,569 XXX
00773H-AA-5 ......... AerCap Global Aviation T-AER 6 1/2 0B/15 ........uuuiimiiiiiiiiiines [ eeeeeeeeeeeenns [ 09/26/2024 ... VARIOUS ... 12,464,219 |. .... 12,460,000 |... 110,697 (2.CFE ..........
03765H-AE-1 ......... Apollo Management Holdin-SUBORDINATED ..........cccoviriiiiiiiiiiiiiiiiiiiiiiiiiiccccccccceceecceeeceeeees [ eeeeeeeeeeeeens [l 07/19/2024 ..... SEAPORT GROUP . .. 18,053,500 |. ....18,200,000 |... ... 83,463 [2.AFE ..........
04018V-AA-1 ......... ARES FINANCE CO-SUBORDINATED .....eceviiiiiiiiiiiiiiiiiiiiiiiiiececceeeeceeeeeeeeeeeeeneeeeeeeeenennnennnnns [ eeeeeeneennnnns [ 08/08/2024 ..... VARIOUS ... 4,822,696 |.....cnnnnnnnnnnnnnne 5,104,500 |... .21,165 [2.CFE ..........
15189T-BJ-5 ......... CenterPoint Energy Inc-CNP 6.85 02/15/55 ........uuuumuimimimiiiiiiiiiiiiiiiiiiiiiiiiiiiiiiiiiinnn [ eeeeeeeeennnens [ 08/12/2024 ... MORGAN ... ....10,000,000 |. ....10,000,000 |...
172967-PU-7 ......... Citigroup INC=C 7 PERP ...eiiiiiiiiiiiiiiiiiiiiiiiisi e eeseseeseesssssesensnnnnnnnnns | seeeeeeeeeneens [ooeed 07/23/2024 ..... CITIGROUP GLOBAL MAR ... .... 29,630,000 |. .... 29,630,000 |...
21871X-AT-6 ......... Corebridge Financial Inc-=CRBG 6 3/8 09/1 ......coooviiiiiiiiiiii [ 09/05/2024 ... CITIGROUP GLOBAL MAR ... ....16,667,000 |. ....16,667,000 |...
26441C-CG-8 ......... Duke Energy Corp-DUK 6.45 09/01/54 .......evviiiiieriiriiiiiiiiiieissseiessssessssssssssssssssssssnsnnnees | eeeeeeeeeneens [ 08/19/2024 ... ....10,000,000 |. ....10,000,000 |...
20336U-AH-0 ......... ENLK Float PERP .....uuuiiiiiiiiiiiiiiiiiiiiii s [ seeeeeaaaaaaens [ 08/15/2024 ... MIZUHO SECURITIES . .... 13,700,938 |. .... 13,750,000 |...
20360A-AA-8 ......... ENSTAR FINANCE CO LLC ...vvvviiiiiiiiiiiiiiiiiiiiiiiiii i sssssssssnssnnsnnnns | seeeeeeeeennees [ooeed 08/05/2024 ... SEAPORT GROUP ...ttt eesesseseesesesssssssassssassns  [sesssssssssssssnssssssnssnnnsnnnnns [oorereeeenennnnnnnnnnns 9,612,500 |. ...10,000,000 |...
20360A-AB-6 . ..|Enstar Finance LLC-JR SUBORDINATED 07/19/2024 MIZUHO SECURITIES . 9,675,000 |. .10,000,000 |.
65473P-AT-2 . ..|NiSource Inc-NI 6 3/8 03/31/55 .. 09/03/2024 GOLDMAN ... 7,500,000 |. 7,500,000 |.
726503-AE-5 . .|Plains All American Pipe-PAA FLOAT PERP 08/27/2024 SEAPORT GROUP . 4,050,000 |. 4,050,000 |.
816851-BT-5 Sempra-SRE 6.4 10/01/54 09/04/2024 ... BARCLAYS CAPITAL INC ....26,667,000 |. ....26,667,000 |...
95002Y-AC-7 Wells Fargo & Co-WFC 6.85 PERP 07/16/2024 ..... WELLS FARGO .... 16,514,000 |. .... 16,514,000 |...
00774M-BK-0 . ..|AerCap Ireland Capital D-AER 6.95 03/10/ . D.. 07/08/2024 JP MORGAN SECURITIES . .. 4,007,000 |. .. 4,007,000 |.
00774Y-AA-T ......... AerCap Holdings NV-AER 5 7/8 10/10/2079 D.. 07/25/2024 ... BOFAMLSEC .... 25,177,210 |. .... 25,211,000 |...
018820-AD-2 ......... Allianz SE-SUBORDINATED D.. 08/27/2024 ... CITIGROUP GLOBAL MAR ... [oeeiiiieeeeeerererereressrerrrennes [eeerernenenneneeeeees 9,400,000 |oeeveeiiiiiiiiieies 9,400,000 |...
055650-DIi-5 . .|BP Capital Markets PLC-SUBORDINATED D.. 09/05/2024 BARCLAYS CAPITAL INC . 18,427,530 |. . 17,634,000 |.
65558R-AK-5 Nordea Bank Abp-NDAFH 6.3 PERP ...... D.. 09/19/2024 ... S AP PP PP PP P PP AP 5,059,000 [......cccccnnnnnnnnnnn 5,059,000 |...
1309999999. Subtotal - Bonds - Hybrid Securities 251,427,593 251,853,500
22228#-AD-8 .........| CounterpointeSRE C-PACE 3111 Sunset Blvd . 09/06/2024 ... DIRECT .. 444,022 |. .. 444,022 |... 1.F ..
06764A-AA-8 ......... Barings Loan Partners CL-BABSN LP-4A X ... D.. 08/27/2024 ... CITIGROUP GLOBAL MAR ... 275,000 |. ..275,000 |... 1.A ..
06764A-AC-4 Barings Loan Partners CL-BABSN LP-4A A ... 08/27/2024 CITIGROUP GLOBAL MAR ... .... 34,000,000 |. ... 34,000,000 |... 1.4 ..
06764A-AE-0 . ..|Barings Loan Partners CL-BABSN LP-4A B . CITIGROUP GLOBAL MAR ..6,000,000 |. 1.C
06764A-AG-5 . ..|Barings Loan Partners CL-BABSN LP-4A C . CITIGROUP GLOBAL MAR 2,750,000 |. ,750, 1.F
06764A-AJ-9 ......... Barings Loan Partners CL-BABSN LP-4A D . .. 08/27/2024 ... Lo IO T B N S 2,000,000 |ooeeeieiiieieeeees 2,000,000 |... 2.8 ...
06764B-AA-6 ......... Barings Loan Partners CL-BABSN LP-4A E ... D.. 08/27/2024 ... CITIGROUP GLOBAL MAR ... [eeeiisieeeeseeeeererrressrererrnees [ererereere s 1,750,000 [.eevvveveriiiiiiiienns 1,750,000 |... 3.0 ...
06764E-AC-6 . ..|Barings Middle Market Lo-BWMLP 2024-1A A . D.. 08/16/2024 NATIXIS CAP MKT .... .20,000,000 |. .20,000,000 |. 1.A
06764E-AE-2 . ..|Barings Middle Market Lo-BWMLP 2024-1A B . D.. 08/16/2024 NATIXIS CAP MKT . 9,250,000 9,250,000 1.C
06764E-AG-7 . ..|Barings Middle Market Lo-BWMLP 2024-1A C . D.. 08/16/2024 NATIXIS CAP MKT . 9,500,000 9,500,000 1.F
06764E-AJ-1 . ..|Barings Middle Market Lo-BWMLP 2024-1A D . D.. 08/16/2024 NATIXIS CAP MKT . 2,500,000 2,500,000 2.0
06764F-AB-5 . ..|Barings Middle Market Lo-BWMLP 202411 E . D.. 08/16/2024 NATIXIS CAP MKT . ..5,000,000 |. ..5,000,000 |. 3.C
067925-AC-1 . ..|Barings Middle Market Lo-BMMLP 2024-11A .. D.. 08/16/2024 BOFAMLSEC ... .20,000,000 |. .20,000,000 |. 1.A
067925-AE-7 . ..|Barings Middle Market Lo-BMMLP 2024-11A .. D.. 08/16/2024 BOFAMLSEC 3,000,000 3,000,000 1.C
067925-AG-2 . ..|Barings Middle Market Lo-BMMLP 2024-11A .. D.. 08/16/2024 BOFAMLSEC 4,000,000 4,000,000 1.F
067925-AJ-6 . ..|Barings Middle Market Lo-BMMLP 2024-11A .. D.. 08/16/2024 BOFAMLSEC 5,250,000 5,250,000 2.0
067926-AA-3 . ..|Barings Middle Market Lo-BMMLP 2024-11A .. D.. 08/16/2024 BOFAMLSEC 1,400,000 1,400,000 3.C
067930-A0-0 . .|Barings Private Credit C-BPCC 2023-1A A2 . D.. 08/27/2024 BNP PARIBAS . .10,500,000 |. .10,500,000 |. 1.C
067930-AS-6 . ..|Barings Private Credit C-BPCC 2023-1A BR . D.. 08/27/2024 BNP PARIBAS . . 15,000,000 |. . 15,000,000 |. 1.F
1509999999. Subtotal - Bonds - Parent, Subsidiaries and Affiliates 152,619,922 152,619,922
00177#-AA-1 . AMF Levered |1, LLC - Revolver ..... 07/24/2024 BANK LOANS BARINGS 1,602,967 |. 1,602,967 |.
00463¢-AA-6 .........| Accuserve Solutions, Inc. - Term Loan .. 08/15/2024 ... BANK LOANS BARINGS ... 348,324 |. 348,324 |...
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00797*-AB-3 ......... Aero Operating LLC/Delayed Draw Term Loa .... 07/01/2024 ..... BANK LOANS BARINGS ... 3.BFPL ..
02317Z-MM-5 ......... AMBER CS LLC - Senior Secured Loan 07/16/2024 ..... BANK LOANS BARINGS ...
03770*-AA-0 ......... Apollo Asset-Backed Finance Lending Comp .... 09/03/2024 ..... BANK LOANS BARINGS ... .
03770*-AB-8 ......... Apollo Asset-Backed Finance Lending Comp .... 09/03/2024 ..... BANK LOANS BARINGS .....cevvueniiiiiiiiiee i s e e esii e s s e s s sennnan e e sens [oeernnnnnsesennsnnnsnsennnnnnenees Jornninnnnnnn, 1,000,000 |.eevvvnniiiiinnnnnnnns 1,000,000 |...
04250#-AC-9 ......... ARMSTRONG TRANS GROUP LLC / MAXFR8 LLC T ... 07/31/2024 ..... PIK NOTE BUY UP . 1,543 |.
04940J-AB-9 ......... Atlas Securitized Products Funding 1 LP 07/31/2024 ..... .(413,148)
04940J-AC-7 ......... Atlas Securitized Products Funding 1 LP 07/31/2024 ..... VARIOUS ... N .(216,602)
04941*-AA-2 ......... Atlas Securitized Products Funding 1 LP 09/30/2024 ..... VARIOUS ... .... 46,630,620 |. ... 47,302,571 |...
04941*-AB-0 ......... Atlas Securitized Products Funding 1 LP 09/30/2024 ..... VARIOUS ... .... 23,016,974 |. .... 23,148,067 |...
04941*-AC-8 . ..|Atlas Securitized Products Funding 1 LP .. 09/30/2024 VARIOUS . 46,630,620 |. . 47,302,571 |.
04941*-AD-6 . ..|Atlas Securitized Products Funding 1 LP 09/30/2024 VARIOUS ... .23,016,974 |. . 23,148,067 |.
000000-00-0 . ..|BKF ENGINEERS Senior Term Loa ............ 08/23/2024 BANK LOANS BARINGS
05566Z-MN-4 ......... BR DSCO Il Investco, LLC & BR SCO I1-A | . 07/01/2024 ..... BANK LOANS BARINGS ...
09262X-AD-3 ......... Blackstone Credit Rated Fund Trust SPV L .... 09/25/2024 ... BANK LOANS BARINGS ...
09580*-AA-7 ......... BLUE OCEAN INCOME FUND |11 LP - Class A 09/09/2024 ..... BANK LOANS BARINGS ...
10970#-AA-9 ......... Brinley PD SPV | LLC/Revolving Facility 09/23/2024 ... BANK LOANS BARINGS ...
126252-MT-6 ......... CRE |1 LENDER SUB I, LLC - Term Loan Ser .... 07/24/2024 ..... BANK LOANS BARINGS ...
126252-MU-3 ......... CRE Il LENDER SUB I, LLC - Term Loan Ser .... 08/16/2024 ..... BANK LOANS BARINGS ...
14318*-AA-6 ......... CARLYLE SECURED LENDING |11 SPV, - Senio .... 09/30/2024 ..... BANK LOANS BARINGS ... 720,000 |. . .
000000-00-0 CARRIX INC TERM A-1 08/02/2024 ..... BANK LOANS BARINGS ... .. 19,790,000 |. ...20,000,000 |...
156454-AA-3 . ..|Centric Brands Inc. - 2024 Term Loan A1 09/27/2024 PIK NOTE BUY UP . ..(61,993)]. .. (61,993)].
15645%-AB-1 . ..|Centric Brands Inc. - 2024 Term Loan A2 .. 08/06/2024 PIK NOTE BUY UP . ... 54,113 | 54,113 |.
000000-00-0 . ..|DF Fund 1V Herman - 2024 Fixed Term Loan . 07/25/2024 BANK LOANS BARINGS .20,937,000 |. .21,000,000 |.
000000-00-0 . ..|PEV Holdings 1067 AB LLC .... BANK LOANS BARINGS . 13,860,000 |. . 14,000,000 |.
18685Z-IM-5 . .| CLIFFWATER ENHANCED LENDING FUND-Senior BANK LOANS BARINGS .. 5,749,129 |. .. 5,749,129 |.
18685Z-IIN-3 ......... CLIFFWATER ENHANCED LENDING FUND-Senior .. 07/19/2024 ..... BANK LOANS BARINGS ... ..10,714,286 |. ..10,714,286 |...
000000-00-0 ......... COMPLY365 LLC DDTL 08/27/2024 ..... BANK LOANS BARINGS ... 62,053 |.
21079#-AA-6 ......... CONTINENTAL ACQUISITION HOLDINGS INC. - 09/30/2024 ..... Lo 0= R RO RPN 6,537 |.
21079#-AB-4 ......... CONTINENTAL ACQUISITION HOLDINGS INC. - .. 09/30/2024 ..... PIK NOTE BUY UP et e e et e et e e e e e e e e e e e e e e e s e e e e enn e e e e eennnnneeeeennnnns |eeemnnnnaseeennnnnaseeernnnnaneeees Joennnnaereernnnaaeeeennnnnns 2,410 |
21257@-AC-8 ......... Convey Health Solutions Inc./Term Loan .. 09/30/2024 ..... PIK NOTE BUY WP .... L 13,723 |
000000-00-0 ......... DISA HOLDINGS CORP Incremental DDT 08/13/2024 ..... BANK LOANS BARINGS ... .
230426-AD-1 . .. | DAWSON RATED FUND 6-R1 LP - Secured Clas . 09/19/2024 BANK LOANS BARINGS .12,700,987 |. .12,700,987 |.
230426-AF-6 . .. | DAWSON RATED FUND 6-R1 LP - Secured Clas . 09/19/2024 BANK LOANS BARINGS 3,175,247 |. 3,175,247 |.
292510-AB-9 . ..|Encina Business Credit SPV LLC Revolving . 09/27/2024 BANK LOANS BARINGS 3,520,000 |. 3,520,000 |.
30034@-AA-3 . ..| EVERLAKE PRIVATE FUND BORROIER, LLC - Se . 09/18/2024 BANK LOANS BARINGS 2,166,667 |. 2,166,667 |.
31575*-AA-8 . .|First Eagle DCF-A Funding LLC - Revolvin . 07/19/2024 BANK LOANS BARINGS 1,779,249 |. 1,779,249 |.
000000-00-0 ......... FOREST BUYER LLC DELAYED DRAW TERM LN ... 08/19/2024 ..... BANK LOANS BARINGS ... 171,360 |. 171,360 |...
000000-00-0 ......... FOREST BUYER LLC 1ST AMEND TERM LN 08/19/2024 ..... BANK LOANS BARINGS ...
34960#-AE-3 ......... Fortis Payment Systems LLC 10TH AMEND TE . 08/15/2024 ..... BANK LOANS BARINGS ...
38050%-AA-7 ......... GOJO Industries Inc. - Term Loan 09/30/2024 .....
40494#-AB-1 ......... HXSG INTERMEDIARY 2 LLC INITIAL DDTL ... 07/10/2024 ..... BANK LOANS BARINGS ...
44961*-AB-1 ......... Implus Footcare LLC/Initial Term Loan O .... 09/30/2024 ..... PIK NOTE BUY WP .... . .
45321%-AA-5 ......... Implus Footcare LLC/Spenco Incremental ...09/30/2024 ... PIK NOTE BUY WP .... ... 706 |. .. 706 |...
45661%-AA-3 ......... INDUSTRY VENTURES MM HOLDCO, LLC, - Seni .... ...07/26/2024 ..... BANK LOANS BARINGS ... ..10,000,000 |. ..10,000,000 |...
47235#-AA-2 . ..| JEFFERIES DIRECT LENDING FUND |1 SPE LLC . 09/20/2024 BANK LOANS BARINGS 4,452,163 |.
47236#-AA-1 . ..| JEFFERIES DIRECT LENDING OFFSHORE FD II .. 09/20/2024 BANK LOANS BARINGS 2,474,657 |.
47236*-AA-5 . .| JEFFERIES DIRECT LENDING OFFSHORE FUND | . 09/25/2024 BANK LOANS BARINGS .. 558,208 |.
472360-AA-3 ......... JEFFERIES DIRECT LENDING FD 11 C SPE LLC .... 09/20/2024 ..... BANK LOANS BARINGS ... ..780,989 |...
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47237#-AA-0 ......... JEFFERIES DIRECT LENDING OFFSHORE FUND | eeeeeeeeeeeeiieeeceeeee e eceen e eeeenn e e eeennineeees | cevvvnnnninnnns Jeennid 09/20/2024 ..... BANK LOANS BARINGS ... 2,444 111 | 2,444 111 |... 2.BFPL ..
48633#-AB-6 ......... KAVEH VENTURES LLC SR SECD TERM LN ...oviiiiiiiiiiiiiiececceii i ecenniineeees | eeeeeennineens fonnnd 09/20/2024 ..... BANK LOANS BARINGS ... 8,379,591 |. 8,379,591 |... 1DZ ...
487734#-AF-T ......... Kellermeyer Bergensons Services, LLC = 2 ..ooevuiiiiiiimiiiieeeeeeiieeeeeenie e eeeenneeeeeennnnes | cevvvinninnnns Joennid 07/31/2024 ..... PIK NOTE BUY WP .... 30,113 | 4BFPL ..........
48773#-AH-3 ......... Kellermeyer Bergensons Services, LLC = 2 ..vevuviriiiiriniiiiniiiineeiieeeiceeieeeieenieenieenns | cvveeninnnens foveeed 07/31/2024 ..... PIK NOTE BUY UP ittt ettt ettt e e e e e e s e ea s e en s e ena s e snnneennnenns Joaeresiesenierenierernerenerenies Jorieeeninrenierereeereeenns 8,946 |. 4BPL et
50541#-AA-5 ......... Laboratories Bidco LLC/Term Loan 9719 ......ceeeeeimuieiiiiiiieeeeeeenneeeeeeneeeeeeeennneeeeeennnns | cevvvnnniinnnns Joennid 09/30/2024 ..... PIK NOTE BUY WP .... ..1,926 |. 3.CPL ..
50541#-AB-3 ......... Laboratories Bidco LLC/Second Amendment ...........ccooiiiiiiiiiiiiiiiiiiiiiiiiiiiinnccciiieeeiiin | e o 09/30/2024 ..... PIK NOTE BUY WP .... e 305 . 3.CPL .o
50541#-AC-1 ......... LABORATORIES BIDCO LLC — THIRD AMENDNENT .....ceeeeeieeeeeeeieeeeeemnn e e eeeenn e e e eeennneeeeeennn | evvvvnnnninnnns Joonnid 09/30/2024 ..... PIK NOTE BUY WP .... ..1,956 |. 3.CPL .o
50541#-AD-9 ......... LABORATORIES BIDCO LLC = TL ivvivriiiiiiiiiiisiesiieiis s ernnis e ernsni s ennnsnssesnnnnnnnsnsenns | aeeeeennnnneens foannd 09/30/2024 ..... PIK NOTE BUY WP .... ..9,258 |. 4CPL ...
50541#-AE-7 ......... LABORATORIES BIDCO LLC — DELAYED DRAW TE ...eeeeeeeeeeeeiieeeeeenne e e e eeenneeeeeennneeeeeennnnnes | oevevnnnninnnes Joennid 09/30/2024 ..... PIK NOTE BUY UP 5.B Gl ..
51222H-AN-7 . .. |LAKEVIEW LOAN SERVICING Lakeview MSR Tr .. 08/12/2024 BANK LOANS BARINGS 1FZ
51514*-AA-0 . ..|Landmark Equity Partners XVII-B, L.P. - .. 08/01/2024 BANK LOANS BARINGS 1.FPL ..
51514@-AA-8 . .| LANDMARK EQUITY PARTNERS XVI1-D LLC REVO . 08/01/2024 BANK LOANS BARINGS
52172%-AA-1 ......... LeadsOnline = Term LOAN ......uiieeemeeueeeeinie e e eeeene e e e eeeni e e eeenn e e e eernnneeeeernnnnneeeeens | seeernnnninnnns Jonnnd 08/23/2024 ..... PIK NOTE BUY UP
54288@-AC-2 ......... LONG TERM CARE GROUP INC AMENDMENT NO 1 ..eevniiiiiiiiiiiiiiiinesccciiieeecrvninesecnnnaneseenns | eeeeeennnineens fonnid 07/19/2024 ..... PIK NOTE BUY UP
000000-00-0 ......... EMPOWER BRANDS FRANCHISI Term Loan TL US ...ceeereiieeiieeeie e eeceeee e eeee e eeeen e eeennees | ceevvvnininnnns Joennid 07/16/2024 ..... BANK LOANS BARINGS ...
5526B@-AB-1 ......... MB PURCHASER LLC DDTL evvuniiiiiriinieeiiiiise e e cceii e s e cenii s e ensnis e e sennnn s e sennnnnsessnnnnns | aeeeeennnnnenes founnd 09/06/2024 ..... BANK LOANS BARINGS ...
55314V-AR-7 ......... M1 OPCO HOLDINGS INC Term Loan TL=B .......uiieeeeeeeieeeeeenieeeeeeenne e e eeenne e e e eennnn e eeennnns | eevevnnnninnees Jeennnd 07/12/2024 ..... BANK LOANS BARINGS ...
60510M-A#-5 ......... Mission Lane Credit Card Master Trust — .......coovviiiiiiiiiiiiiiiiiiiiicciiieceenn | e ol 08/16/2024 ..... BANK LOANS BARINGS ...
60510M-AG-7 ......... Mission Lane Credit Card Master Trust = .....cccommmiiiiieiimiiie e eeeerieeeeeeen | ceveviniinnees feennd 08/16/2024 ..... BANK LOANS BARINGS ...
60510M-B*-8 Mission Lane Credit Card Master Trust — .......coovviiiiiiiiiiiiiiiiiiiicciineceenn | e ol 08/16/2024 ..... BANK LOANS BARINGS ...
62879K-AB-9 . ..|NB SOF V ISPV 2022 LLC - Class A Term Lo . 09/25/2024 BANK LOANS BARINGS
62879X-AB-1 . ..|NB Select Opportunities ISPV 2022 LLC - 08/27/2024 BANK LOANS BARINGS
62879X-AC-9 . ..|NB Select Opportunities ISPV 2022 LLC - .. 08/27/2024 BANK LOANS BARINGS
62902#-AA-3 . ..INCL I11-PE-D LLC / NCL III-PE-E LLC SECD . BANK LOANS BARINGS
62907@-AA-0 . ..|NEFCO Holding Company, LLC - Term Loan .... BANK LOANS BARINGS
629076-AB-8 ......... NEFCO Holding Company, LLC - Delayed Dra ..........cccevreeiiiiimnnniiiiimniininiiiniinnenennnnnnnnes | eeeeeennnnnenns fonnid 08/13/2024 ..... BANK LOANS BARINGS ...
62907@-AC-6 ......... NEFCO Holding Company, LLC = Delayed Dra ........ccceeeeueeeeemmmnnneeeermnnaeeeeemnnnaeeeeennnnenneees | cevvvvnnnnnnees Joennid 08/13/2024 ..... BANK LOANS BARINGS ...
62907@-AD-4 ......... NEFCO Holding Company, LLC - Delayed Dra ..........cccevvviiiiimmnnniiiiiinnininsiinininnescinnnnnnnes | eeeevennnnneens fonnid 08/13/2024 ..... BANK LOANS BARINGS ...
000000-00-0 ......... NEFCO HLDG CO LLC AMEND NO. 3 TERM LN .eeeeieeieiiieeeeeeene e eeeene e e e eenene e e eennnneeeennnns | ovvevnnnninnnes Jeennid 08/13/2024 ..... BANK LOANS BARINGS ...
62031*-AA-2 ......... NMC Skincare Intermediate Holdings |1 L .....cooviiiiiiiiiiiiiiiiiiiiiiiiinniciiineccvvnnenees | eeeeeennieeens ol 09/06/2024 ..... PIK NOTE BUY UP
62931*-AC-8 NUC Skincare Intermediate Holdings |1 L .oeeeeoeeeeemmeiiiieiiiiiie e eeeeee e eeeenneeeees | cevvviniinnnns Jeennid 09/06/2024 ..... PIK NOTE BUY UP
000000-00-0 . ..|NAW BUYER LLC DELAYED DRAW TERM LN .... 07/26/2024 BANK LOANS BARINGS
65658#-AA-2 . ..|NORTH HAVEN FALCON BUYER LLC - TERM LOA . 08/22/2024 PIK NOTE BUY UP .
65658#-AB-0 . ..|NORTH HAVEN FALCON BUYER LLC - DELAYED 09/30/2024 PIK NOTE BUY UP .
67008*-AA-9 . ..|NOVIPAK BUYER LLC INITIAL TERM LN .... 09/30/2024 PIK NOTE BUY UP .
67080B-A*-8 . ..[NXT Capital Structured Note I, LLC - Cla . 08/28/2024 BANK LOANS BARINGS
68144#-AB-6 ......... Olympia Acquisition, Inc-2022 2nd AMENAM ....evvueeeieerrnnieeeeeeniee e e eeenne e eeeennne e eeennnnees | ceevrnnniinnnes Jeennid 08/30/2024 ..... PIK NOTE BUY UP
68144#-AC-4 ......... Olympia Acquisition, Inc = 2022 2nd AMEN .....viiiieiiiniiiiiiiiinirciiiis e eeernnieneeens | eeeeeenniineees fonnnd 09/20/2024 ..... PIK NOTE BUY WP ....
68144#-AD-2 ......... Olympia Acquisition, Inc-2022 Rolled Ter ......ccoueiiieeimmmiiiieeieeiiieeeeeenieeeeeenneeeeeennn | cevvviniinenns feennid 08/30/2024 ..... PIK NOTE BUY WP ....
68144#-AE-0 ......... Olympia Acquisition, Inc = 2023 First QU ....cooevvivviniiiiiiiiiiiiieiciincecriiecccviieeees | eeeeeennieeens fonand 09/20/2024 ..... PIK NOTE BUY UP
69451*-AC-3 ......... PP AERO BUYER INC INCREMENTAL DDTL ...eeeeeeeennseeeeennneeeeeennneeeeemnnnnseeeennnnneeeennnnnees | oevevnnnnnnnnns Joennad 09/20/2024 ..... BANK LOANS BARINGS ...
72305@-AA-7 ......... PINEBRIDGE PRIVATE CREDIT |11 HOLDINGS L ...oevvvviiiiiiiiiiiiiiiiiiiincncccniinnnnccvniineeeennnns | eeeeeennieeees fonnid 08/29/2024 ..... BANK LOANS BARINGS ...
731126-AB-6 ......... Policy Services Company, 1L PIK Toggle T .... ...07/24/2024 ..... PIK NOTE BUY UP
731128-AC4 ......... Policy Services Company, 1L PIK Toggle D . ...07/24/2024 ..... VARIOUS
74066*-AA-4 . ..|PREMIER SPECIALTIES INC. - TERM LOAN .. 09/30/2024 PIK NOTE BUY UP .
T41426-AJ-8 . ..|Pretium Packaging LLC New 1st Out Ter .. 08/01/2024 PIK NOTE BUY UP .
T4142K-AK-5 . ..|Pretium Packaging LLC New 2nd Out Ter .. 08/01/2024 PIK NOTE BUY UP .
74354#-AA-1 ......... PROJECT ESSENTIAL BIDCO LLC = TERM LOAN ....iiiiivvenniiiiiiiiiiiiiiiniiiieniiniinieescinnnnenenenns | aeeeeennnnnenes |oonnndd 08/28/2024 PIK NOTE BUY WP ....
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74363#-AA-0 ......... PROSPECT INTER HLDGS LLC/PROSPECT PHYSIC ..eeeeeieeeieeieeeeeieeieeeeeeeeiee e e eeenneeeeeennineeees | eevvvnnninnnns Joennid 07/03/2024 ..... PIK NOTE BUY UP 407 ...
000000-00-0 ......... RPX CORP Term LOAN ...cevvuuniiiiiniiiiiiiiiiiie e ciiii e eeeni s e cvsni e e sennn s e sesnnnsessennnns | aeeeeennnnnenes fouand 08/02/2024 ..... BANK LOANS BARINGS ... 4027 ...
75279*-AB-2 ......... RANDYS HLDGS INC DELAYED DRAW TERM LOAN ....oneeeeeeieeeeeeeie e e eeenne e e e eeenne e e eeennneeeennn | eevvvnnniinnnns Jeennid 07/15/2024 ..... BANK LOANS BARINGS ... 402 ...
75645@-AA-9 ......... Red Cedar Holdings BLP Cl A LN ievvvueiiiiiiiiiiiiiiiiiiin i eeennnnisnneees | ceeeeenniineees fonnid 07/26/2024 ..... BANK LOANS BARINGS ... 1DPL ..
78029#-AG-4 ......... ROYAL HOLDCO CORP DELAYED DRAW TERM LN B ..eeeeeeeeeeie e ceeeee e e eeen e e eeene e e eeennneeeee | evevvnnnninnnns Jeennid 09/10/2024 ..... BANK LOANS BARINGS ... 2.CPL ..
785038-AA-4 ......... SPV FACILITY | LLC - Senior Secured ReVO ..........ccevuvviiriimnniiiiiiiiiiniiniiniinnnnnnnnnnneenns | ceeeeennninenes fonnid 09/27/2024 ..... BANK LOANS BARINGS ...
81272*-AB-7 ......... Seattle Soccer LLC = 2023 Multi Dram Ter ......cceeeeeeieeemmmeiieeeeemniieeeeemnneeeeeennnneeeeenns | cevvvvnniinnnns Jonnid 09/12/2024 ..... VARIOUS
816307-A8-1 ......... SelectQuote Inc./Term Loan 10/19 .....iiiiiiiiiiiiiiiiiiiinieciiiine i eecrnnieeees | eeeeeennineees fonnnd 09/30/2024 ..... PIK NOTE BUY UP .
82419*-AC-7 ......... Shermco Intermediate Holdings Inc. = 202 ....coovmiiiiiimmiiiiieeee e eeeennes | cervviniinnees [eennd 09/18/2024 ..... BANK LOANS BARINGS ...
000000-00-0 . ..| SPATCO ENERGY SOLUTIONS INC CLOSING DT T . 07/23/2024 BANK LOANS BARINGS
84729#-AB-6 . ..| SPATCO ENERGY SOLUTIONS Tranche A DDTL . 08/30/2024 BANK LOANS BARINGS
000000-00-0 . ..| SPATCO ENERGY SOLUTIONS DDTL B ........... 08/30/2024 BANK LOANS BARINGS ... 29,488 |. .
000000-00-0 ......... SPRUCE POWER HOLDING COR Spruce SET BOIT .....vieeeeeueeieeeeennieeeeeennieeeeeennneeeeennnnnneeeennn | cevvvnnnninnnns Joennnd 07/02/2024 ..... BANK LOANS BARINGS ... .. 19,166,667 |. .. 19,166,667 |...
85789#-AB-0 ......... STEALTH HOLDING LLC - DELAYED DRAW TERM ....evvnniiiiiiiiiiiiiiiiieeecciiineecccninesecenninneeees | eeeeeenniineens fonnidd 07/11/2024 ..... BANK LOANS BARINGS ... (10,900) |. (10,900) ...
88167#-AA-8 ......... Tetragon Financial Group (Delaware) LLC ...coevuenieeeermeieieiienie e eeeee e eceere e e eeenneees | cevevinninnnes Jeennid 07/12/2024 ..... BANK LOANS BARINGS ...
92213L-AE-3 ......... VARAGON STRUCTURED NOTES ISSUER |, LLC = iivvreiiiiiiiiiiiiiivcirin i cnecrnniseesnnnnines | eeeeeennnneens fonnidd 09/06/2024 ..... BANK LOANS BARINGS ...
928432-A#-0 ......... Visual Edge Technology, Inc./Last Out T ..oooemiiiiiiiiiiiiiieeiiiiee e eeeeereeeeeennnees | cevvriniinnens feennid 08/22/2024 ..... PIK NOTE BUY UP
92974*-AC-3 ......... WSHP FC Acquisition LLC/Third Amendment ..........c.oooviiiiiiiiiiiiiiiiiiiiniiiciiiinccciiiineneeenn | eeeeeenniineens fonnid 09/30/2024 ..... PIK NOTE BUY UP
96524K-AB-6 ......... WHITEHORSE L1QUIDITY PARTNERS V-R LP TER ....eiieeieiiieeeeeemnneeeeeennieeeeeennneeeeeennnneeeeens | oevvvnnnninnnns Joonnid 09/20/2024 ..... BANK LOANS BARINGS ...
96524K-AC-4 WHITEHORSE LIQUIDITY PARTNERS V-R LP TER ..eeuniiiiiiiiiiiiiiiiiiin i neeceniinnesnnnnnnneenns | oeeeeennnnenes fonnsd 09/20/2024 ..... BANK LOANS BARINGS ...
96524K-AD-2 . .. | WHITEHORSE LIQUIDITY PARTNERS V-R LP, -C . 09/20/2024 BANK LOANS BARINGS
98415D-A@-3 . ..[XIFIN Inc./Term Loan 02/20 ... 07/26/2024 PIK NOTE BUY UP .
98876*-AE-5 . ..|ZB Holdco LLC - 2023 Incremental Delayed . 08/05/2024 BANK LOANS BARINGS
000000-00-0 . ..|Kings 11 - Delayed Draw Term Loan ... BANK LOANS BARINGS
000000-00-0 . ..[NP Inc. - NP Line of Credit First Lien R . BANK LOANS BARINGS
000000-00-0 ......... Warner Pacific Insurance Services — Dela ........ccceviiiiiiiiiiiiiiiniiiniiniiiiinncciiiineniinnes | ceeeeeniiieeens fonndd 07/01/2024 ..... BANK LOANS BARINGS ...
000000-00-0 ......... OCULAR THERAPEUTIX INC First Lien Term ..cceeeruueeeeeeneeeeeeenneeeeeennineeeeennneeeeennnenees | oevvvnnnninnnes Joennnd 09/11/2024 ..... BANK LOANS BARINGS ...
000000-00-0 ......... Checkout Holding Corp. = 2023 EXit TErm ..ccovvunniiiiiiiiiiiiiiiiiieeeciiineeeceeiieeeecvininees | eeeeeenniineens fonnid 09/13/2024 ..... PIK NOTE BUY UP
000000-00-0 ......... ZIYAD INC 2024=1 DDTL ..eeeeeruueeeeeenneneeeeeennnneeeeeennneeeeennnnseeeennnnnnseeeennnnnneeennnnnnnees | seeernnniinnnns Jonnnd 09/27/2024 ..... BANK LOANS BARINGS ...
000000-00-0 ......... TECH 7 Super Senior EU .....eeiiiiiiiiiiiiiiiiiiiicccciii e esnnnieeennnn | eeeeeenninneees fonnnd 08/28/2024 ..... BANK LOANS BARINGS ... L4112 . .
BGS2GA-NII-7 AirX Climate SolUtioNS NC ..oeeeereiieeieeiie e e e e eeenn e e eennn e eeennn | ceeernnniinenes [eennid 07/03/2024 ..... BANK LOANS BARINGS ... 477,353 |. 484,622 |...
000000-00-0 . ..| JETBLUE AIRWAYS CORPORAT Term Loan Class . 08/16/2024 BANK LOANS BARINGS 1,020,989 |. 1,020,989 |.
000000-00-0 . ..| TIPCO TECHNOLOGIES Senior Term Loa ... 09/03/2024 BANK LOANS BARINGS .. 149,481 |.
000000-00-0 . ..| JETBLUE AIRWAYS CORPORAT Term Loan Tranc . 08/16/2024 BANK LOANS BARINGS 1,175,381 |.
000000-00-0 . ..| JETBLUE AIRWAYS CORPORAT Term Loan Tranc . 08/16/2024 BANK LOANS BARINGS 3,106,459 |.
000000-00-0 . .| VICINITY ENERGY INC Term Loan ....... 09/12/2024 BANK LOANS BARINGS 7,000,000 |.
000000-00-0 ......... CALDWELL & GREGORY LLC 1L Term LO@N ..eeeveuuieeeemnnneeeeennnieeeeemnnneeeeenenneeeeennnnnneeeeennnn | seevvnnnninnnns Jonnnd 09/30/2024 ..... BANK LOANS BARINGS ... 1,124,184 |...
G8656@-AA-9 ......... TPG TIGER HOLDCO, LLC, - Class A Term Lo ....coevvvvveuniiiiiiiiiiiiecciiineeccciiinneecvinineeees | eeeeeenniineens fonnid 09/20/2024 ..... BANK LOANS BARINGS ...
(8656@-AB-7 ......... TPG TIGER HOLDCO, LLC, = Class B Term L0 ....ceeeeeeeuuiieeeeenniieeeeeenis e eeeenieeeeeennineeeeee | cevvvnnninnens Joennid 09/20/2024 ..... BANK LOANS BARINGS ...
147416-AB-9 Cascade Services - Delayed Draw Term Loa . [T R 08/15/2024 BANK LOANS BARINGS ... 122,999 |...
000000-00-0 . ..|PEV Holdings 1066 AB LLC ................ C.. 09/25/2024 BANK LOANS BARINGS 11,880,000 . 12,000,000 |.
000000-00-0 . ..| INFONIQA HLDG GMBH EUR FACILITY B2 B.. 08/23/2024 BANK LOANS BARINGS ..620,376 ..620,375 |.
000000-00-0 . .. Tech 8 SASU New Money A1 Fa ... B.. 09/30/2024 PIK NOTE BUY UP . 15,374 15,374 |.
BGS2BL-MZ-0 . ..| WEBCENTRAL DEH Incremental TL B.. BANK LOANS BARING: ,448,515 |. ,524,242 |.
000000-00-0 . ..| WEBCENTRAL DEH Incremental CAF .. B.. BANK LOANS BARINGS .. 252,078 |. 252,078 |.
000000-00-0 PRODUCTL IFE GROUP SA Incremental DDT . Bovrrreneeees |+0....09/26/2024 ... BANK LOANS BARINGS ... 715,211 |. ..715,210 |...
000000-00-0 PINARD EMBALLAGES SAS Unitranche ........cce.eoeeeeemmeiiieeiemiiineeeeenne e eeeenie e e e eennnneeeeeen | cevvvnnniinnnns Jonnnd 09/26/2024 ..... BANK LOANS BARINGS ... eeeeeeeeeeeeetie e e e eeet e e e e e e e e e ee e e e e e emnne e e e e eemna s e e e eennnnnnaeees [seeernnnnnsseemnnnnnaeeeennnnnaeres |ermnnnnneeeernnnnaneees 4,544,4% |. 4,649,102 |...
000000-00-0 . ..| XPFIBRE SAS Senior Term Loa . 08/30/2024 BANK LOANS BARINGS . 12,155,000 |. . 12,155,005 |.
000000-00-0 ASW HLDG GMBH EUR FAC BT .....iiiiiiiiisusrerrnnnuaseeennnnnaseennnnnaseernnnnnasaeennnnnsssennnnnnnseene | seeerensnnnenes |oennnd 07/11/2024 ..... BANK LOANS BARINGS ... 4,826,421 ). 4,924,918 |...
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(G66846-AA-9 ........ OHA Credit Solutions Master Fund | SPV, ..... C.. BANK LOANS BARINGS ... eeeeeeeeeeeeeeie e e e eeee e e e e e e e e e eeens e e e e emnne e e e e eemnaneeeemnnnnnnaeeee [eeeernnnnneseemnnnnaaeeeennnnnneees |rermnnnnneeeemnnnnannees 1,542,942 oo 1,542,942 |... 1.FPL s
L4807*-AA-2 . ..|HL SCOPE MASTER SICAV-RAIF SCSp - Senior . D.. BANK LOANS BARINGS 17,774,485 | 17,774,485 | 1.FPL ..
L9714%-AA-3 . ..|WEST STREET EUROPEAN PRIVATE CREDIT MM S . B.. BANK LOANS BARINGS . 10,525,288 |. . 10,525,291 |. 1.GPL ..
L9714*-AC-9 . ..|WEST STREET EUROPEAN PRIVATE CREDIT MM S . B.. BANK LOANS BARINGS . 10,646,714 |. . 10,646,717 |. 1.GPL ..
000000-00-0 . ..|KEYSTONE BIDCO BV EUR FAC B TRANCHE B2 . B.. BANK LOANS BARINGS 2,970,676 |. 3,039,055 |. 402 .
000000-00-0 ........ VIRTUAL IT GROUP PTY LTD Senior Term Loa . BANK LOANS BARINGS ... ieuuuuniiiiiuunniiiiiunuiiississuissessessnnsssssssnnssseseessnnsseesesnnnnsennees  [oeeressnnsessrnssnnssrssnnnnnnsnsee |ooressnnssesresnnnsnees 1,892,006 |. 1,945,508 |... 4027 ...
1909999999. Subtotal - Bonds - Unaffiliated Bank Loans 575,727,475 576,745,006 (629,750)
2509999997. Total - Bonds - Part 3 2,694,184,054 2,714,241,263 7,731,876
2509999998. Total - Bonds - Part 5 XXX XXX XXX
2509999999. Total - Bonds 2,694,184,054 2,714,241,263 7,731,876
30767E-40-6 ........ Farm Credit Bank of Texa-FARM CREDIT BAN ... SEAPORT GROUP . 647,875 |.
61762V-83-8 .........|Morgan Stanley-MORGAN STANLEY ............ MORGAN ... 25,000,000 |.
090692-2G-9 . .| BIOWISH TECHNOLOGIES SERIES F PERP PFD . .. |C.. REINVEST . .. 160,485 |.
29359U-10-9 .........[Enstar Group Ltd-PREFERRED STOCK ........ ... |D.. SEAPORT GROWP ... .. 10,068,300 ).
4019999999. Subtotal - Preferred Stocks - Industrial and Miscellaneous (Unaffiliated) Perpetual Preferred 35,876,660
03770@-10-0 .........[ APOLLO ASSET-BACKED FINANCE LENDING COMP . ] 00 R . B |11 Y 8,250,000 |.
000000-00-0 .........[DISH DBS Issuer Pfd 6/29 ......ccoeeeeevnunnnns DIRECT ... .. 45,033,366 |
4029999999. Subtotal - Preferred Stocks - Industrial and Miscellaneous (Unaffiliated 53,283,366
4509999997. Total - Preferred Stocks - Part 3 89,160,026
4509999998. Total - Preferred Stocks - Part 5 XXX
4509999999. Total - Preferred Stocks 89,160,026
23345M-10-7 .........[DT Midstream Inc-COMMON STOCK BLOOMBERG TRADEBOOK ..
388689-10-1 . ..| GRAPHIC PACKAGING HOLDIN-COMMON STOCK .. BLOOMBERG TRADEBOOK
494568-10-1 . ..|Kinder Morgan Inc/DE-KINDER MORGAN INC . BLOOMBERG TRADEBOOK
695156-10-9 ........ PACKAGING CORP OF AMERIC-COMMON STOCK BLOOMBERG TRADEBOOK ..
701094-10-4 ........ Parker-Hanni fin Corp-COMMON STOCK BLOOMBERG TRADEBOOK ..
958669-10-3 ........ Western Midstream Partne-COMMON STOCK .. BLOOMBERG TRADEBOOK ..
969457-10-0 ........ WILLIAMS COS INC COMMON STK . BLOOMBERG TRADEBOOK ..
000000-00-0 ........ SPATCO ENERGY SOLUTIONS LLC .
067901-10-8 ........ Barrick Gold Corp-COMMON STOCK .. BLOOMBERG TRADEBOOK ..
000000-00-0 ........ TCS Squeeze Out Share Warrant ... .. BARINGSLLC . .
5019999999. Subtotal - Common Stocks - Industrial and Miscellaneous (Unaffiliated) Publicly Traded 1,815,063 XXX 0 XXX
78463V-10-7 ......... |SPDR GOId ShareS=ETF .. eetuuiieieuunieeeecrnnuaaeeeennn s e e eennnnasaeeennnssseeernnnnasseennnnnnasaeees | ............... BLOOMBERG TRADEBOOK ... eeessuueseernnnnnesernnnnuassaennnnnssaernnnnssesennnnnsasennnnnnnasaennnnnnssnes [oeseennnnnnsseeennnnnns 2,500.000 f.oiieiiiinianeeennnnnns 568,009 |-..uuieerrnnnneeeernnnnareernnnn foneaareeernnnaareernnnaaaaeeeees [V P
5819999999. Subtotal - Common Stocks - Exchange Traded Funds 568,009 XXX 0 XXX
5989999997. Total - Common Stocks - Part 3 2,383,072 XXX 0 XXX
5989999998. Total - Common Stocks - Part 5 XXX XXX XXX XXX
5989999999. Total - Common Stocks 2,383,072 XXX 0 XXX
5999999999. Total - Preferred and Common Stocks 91,543,098 XXX 0 XXX
6009999999 - Totals 2,785,727,152 XXX 7,731,876 XXX
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..36179X-NF-9 |Ginnie Mae |1 Pool-POOL #MAB490 ........cccceees [oeennn . 09/01/2024 . | PAYDOUN ... 0 . 12/01/2052 . [1.A ........
..36179X-Q-9 | Ginnie Mae 11 Pool-POOL #MAB569 ................ [..oeeen . 09/01/2024 . | PAYDOUN ... 0 . 01/01/2083 . [1.A ........
..36179Y-AS-3 |Ginnie Mae 11 Pool-POOL #MAQO17 ... [ . 09/01/2024 . | PAYDOUN ... 0 . 07/01/2053 . [1.A ........
..36179Y-DK-7 |Ginnie Mae 11 Pool-POOL #MA9106 .. U [P . 09/01/2024 . | PAYDOUN ... 0 . 08/01/2053 . [1.A ........
..38375B-42-2 | Government National Mort-GNR 2013-H16 FI .... |....... . 09/01/2024 . | PAYDOUN ... 0 . 07/01/2063 . [1.A ........
..38375U-CG-3 | Government National Mort-GNR 2014-H02 Al .... |....... . 09/01/2024 . | PAYDOUN ... 0 . 12/01/2063 . [1.A ........
..38375U-DC-1 |Government National Mort-GNR 2014-H01 Al .... |....... . 09/01/2024 . | PAYDOUN ... 0 . 01/01/2064 . [1.A ........
..38375U-EF-3 | Government National Mort-GNR 2014-H03 IS .... |....... . 09/01/2024 . | PAYDOUN ... ... (1,548) | 0 . 02/01/2064 . [1.A ........
..38375U-MV-9 | Government National Mort-GNR 2014-H16 BI .... |....... . 09/01/2024 . | PAYDOUN ... ....(3,208) |. 0 . 07/01/2064 . [1.A ........
..38375U-N0-9 | Government National Mort-GNR 2014-H17 DI .... 09/01/2024 . | PAYDOUN .(2,262) | 0| . 08/01/2064 . [1.A .
..38375U-PT-1 | Government National Mort-GNR 2014-H19 EI .... 09/01/2024 . | PAYDOUN 175 ). 0| . 09/01/2064 . [1.A .
..38375U-RD-4 | Government National Mort-GNR 2014-H23 Al .... 09/01/2024 . | PAYDOUN 14,700 |. 0| . 1170172064 . [1.A .
..38375U-UY-4 | Government National Mort-GNR 2015-H08 BI .... |....... . 09/01/2024 . | PAYDOUN ... ... 17,087 | 0 . 03/01/2065 . [1.A ........
..38382A-3P-8 |Government National Mort-GNR 2019-140 SE .... |....... . 09/20/2024 . | PAYDOUN ... ... (1,380) | . (1,380) |... 0 . 11/20/2049 . (1.A ........
..38382C-K5-9 | Government National Mort-GNR 2020-17 PS ...... [....... . 09/20/2024 . | PAYDOUN ... ... (3,831) ] . (3,831) ... 0 . 01/20/2050 . [1.A ........
..38382C-M3-2 | Government National Mort-GNR 2020-17 S ...... [....... . 09/20/2024 . | PAYDOUN ... ....(1,342) | 0 . 01/20/2050 . [1.A ........
..38382C-YR-6 | Government National Mort-GNR 2020-18 SW ...... [....... . 09/20/2024 . | PAYDOUN ... .. (11,976) |. 0 . 02/20/2050 . [1.A ........
..38382D0-UT-4 | Government National Mort-GNR 2020-31 ST ...... [....... . 09/20/2024 . | PAYDOUN ... ... (5,467) | 0 . 03/20/2050 . [1.A ........
..38382D-VF-3 | Government National Mort-GNR 2020-31 HS ...... [....... . 09/20/2024 . | PAYDOUN ... ... (2,017) ). 0 . 05/20/2046 . [1.A ........
..38382F-BU-7 |Government National Mort-GNR 2020-77 SU ...... [....... . 09/20/2024 . | PAYDOUN ... ....(2,530) | 0 . 09/20/2047 . (1.A ........
..38382F-BIi-3 | Government National Mort-GNR 2020-77 SQ 09/20/2024 . | PAYDOUN .(4,442) | 0| . 08/20/2049 . (1.
..38382F-NZ-3 | Government National Mort-GNR 2020-62 JS 09/20/2024 . | PAYDOUN .(5,592) | 0| . 05/20/2050 . (1.
..38382G-BE-1 |Government National Mort-GNR 2020-86 US 09/20/2024 . | PAYDOUN (7,151) |. 0| . 01/20/2050 . (1.
..38382G-BH-4 | Government National Mort-GNR 2020-86 KS . |- 09/20/2024 . | PAYDOUN ...0 ] .0 0| . 06/20/2050 . (1.
..38382G-CT-7 |Government National Mort-GNR 2020-86 SK ... . |- 09/20/2024 . | PAYDOUN (6,046) |. . (6,046) 0| . 06/20/2050 . (1.
..38382H-YB-0 |Government National Mort-GNR 2020-116 EI .... |....... . 09/01/2024 . | PAYDOUN ... ... (2,308) | . (2,308) |... 0 . 08/01/2050 . (1.
..38382K-1IV-1 | Government National Mort-GNR 2020-146 LI .... |....... . 09/01/2024 . | PAYDOUN ... ... (5,570) | . (5,570) |... 0 . 10/01/2050 . [1.A ........
..38382L-JB-8 |Government National Mort-GNR 2020-176 SQ .... |....... . 09/20/2024 . | PAYDOUN ... .. (1,006) |. . (1,096) [... 0 . 11/20/2050 . [1.A ........
..38382L-R7-8 |Government National Mort-GNR 2020-185 YI .... |....... . 09/01/2024 . | PAYDOUN ... L (7,641) ... 0 . 12/01/2050 . [1.A ........
..383820-CJ-6 | Government National Mort-GNR 2020-189 SN .... |....... . 09/20/2024 . | PAYDOUN ... . 0 . 12/20/2050 . [1.A ........
..3838211-E8-8 | Government National Mort-GNR 2021-9 DI ....... [....... . 09/01/2024 . | PAYDOUN ... ...96,963 |.... 0 . 01/01/2051 . [1.A ........
..3838211-26-9 | Government National Mort-GNR 2021-15 SQ ...... [....... . 09/20/2024 . | PAYDOUN ... ... 43,423 |.... 0. . 10/20/2050 . [1.A ........
0109999999. Subtotal - Bonds - U.S. Governments 5,367,876 0 XXX XXX
..686053-GG-8 |0regon School Boards Ass-GENERAL OBLIGAT ... | ....... | 09/30/2024 . |SINKING PAYMENT ...oooves Jveveieeiiiiiiiiiins foviviiiiiiinnnns [ AN [ I [ [ 0 Joeeeeeiieenns [ 0 0 . 06/30/2028 . [1.C FE ....
0509999999. Subtotal - Bonds - U.S. States, Territories and Po ions 0 0 0 0 0 0 0 0 0 XXX XXX
..129775-EM-0 |City of Calhoun GA-GENERAL OBLIGATION WN .... |....... . 0970172024 . |MATURITY L.ovvviiiiiiiiiinn Joeeeeeeeieiieeeeenns | 1,000,000 |........ 1,000,000 |........ 1,000,000 |........ 1,000,000 [...oevvvnnnnnns 0 e (VO 0 | (VO 0 fnns 1,000,000 . 09/01/2024 . (1.B FE ....
..134141-ZE-3 | Campbell Union School Di-GENERAL OBLIGAT .... |....... . 08/01/2024 . | CALL 100 .... ..650,000 .... 650,000 .... 650,000 |.......... 650,000 |.... ... 650,000 |.. . 08/01/2027 . (1.B FE .
..718814-7Z-2 | PHOENIX AZ-BUILD AMERICA GENERAL OBLIGAT .... |.......|. 07/01/2024 .| CALL 100 . . 1,555,000 .. 1,555,000 ..1,846,127 |........ 1,708,473 |.... 1,731,144 .. (176,144) |...... (176, 144) . 07/01/2034 . [1.B FE ....
0709999999. Subtotal - Bonds - U.S. Political Subdivisions of States, Territories and Po 3,205,000 3,205,000 3,49, 127 3,358,473 3,381,144 0 (176, 144) XXX XXX
..01026C-AD-3 |Alabama Economic Settlem-REVENUE BONDS ....... |....... . 09/16/2024 . | MRBOO2A 0].....12,145,726 |...............0 |...... (250, 126) . 09/15/2032 . [1.G FE .
..041083-VB-9 | Arkansas Development Fin-REVENUE BONDS ....... [....... . 07/05/2024 . | CALL 100 .... 0 0 e . 07/01/2043 . (1.B FE .
..196479-F9-5 |Colorado Housing and Fin-REVENUE BONDS ....... |....... . 09/01/2024 . | CALL 100 .... 0 (726) |.... . 03/01/2048 . [1.A FE ....
..196479-V4-8 | Colorado Housing and Fin-REVENUE BONDS ....... [....... . 08/01/2024 . | CALL 100 .... 0 (299) |..... . 11/01/2048 . [1.A FE ....
..196480-EX-1 |Colorado Housing and Fin-REVENUE BONDS .. 08/01/2024 . [CALL 100 . 0| 0| . 01/01/2050 . (1.A FE ....
..25477P-NF-8 |District of Columbia Hou-REVENUE BONDS 08/15/2024 . [CALL 100 . K 0| 0| . 06/15/2045 . (1.B FE ....
..29270C-WlJ-0 | Energy Nor thuest-REVENUE BONDS . 07/01/2024 . | MATURITY ... . 1,000,000 .1,000,000 |.... .0 . .0 . 07/01/2024 . [1.C FE ....
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..206122-UT-9 |Escambia County Housing -REVENUE BONDS ....... [....... . 08/01/2024 . | CALL 100 . 35,730 35,730 35,730 |.... .0 . 0 0 e . 11/01/2038 .
..312931-A6-5 |Freddie Mac Gold Pool-FG A84529 ..........cccce [oeeennn . 09/01/2024 . | PAYDOUN ... ....230 .28 | .0 . 0 0 . 02/01/2039 .
..313200-AG-1 |Freddie Mac Pool-FR SD2707 ..........ccovvvvvvens [orrenn . 09/01/2024 . | PAYDOUN ... 462,351 454,910 |.... .0 . 0 0 . 04/01/2053 .
..313200-B9-6 |Freddie Mac Pool-FR SD2764 ..................coe. [ oeeenn . 09/01/2024 . | PAYDOUN ... .0 . 0 0 . 04/01/2063 .
..313398-P7-8 |Freddie Mac REMICS-FHR 2334 TD ........cevvvuenn [oreenn . 09/01/2024 . | PAYDOUN ... .0 . 0 0 . 07/01/2031 .
..313399-B9-7 |Freddie Mac REMICS-FHR 2344 SN ...........coeees [oeennn . 09/15/2024 . | PAYDOUN ... .0 . 0 0 . 08/15/2031 .
..31339G-H0-7 |Freddie Mac REMICS-FHR 2367 SA ........coeeeeees [oeennn . 09/15/2024 . | PAYDOUN ... .0 . 0 .. 0 . 06/15/2031 .
..3133JL-UE-7 |Freddie Mac Pool-FREDDIE MAC POOL-FR QU7 .... |....... . 09/01/2024 . | PAYDOUN ... .0 . 0 .201,565 |.. 0 . 03/01/2061 .
..3133KP-02-7 |Freddie Mac Pool-FR RA7673 ..........ccevvuvvnnnn [ereenn . 09/01/2024 . | PAYDOUN ... .0 . 0 511,234 |.. 0 . 07/01/2052 .
..3133KQ-VY-9 |Freddie Mac Pool-FR RA8731 09/01/2024 . | PAYDOUN 0 0| 610,658 0| . 04/01/2063 .
..3133KR-BN-3 |Freddie Mac Pool-FR RA9045 09/01/2024 . | PAYDOUN 0 0| .710,445 0| . 05/01/2053 .
..3133KR-MX-9 |Freddie Mac Pool-FR RA9374 09/01/2024 . | PAYDOUN .. 710,024 ..695,717 |. 0 0| .710,024 0| . 07/01/2053 .
..3133KS-C6-7 |Freddie Mac Pool-FR RA9993 .........ccceeeeeeiiss [orennn . 09/01/2024 . | PAYDOUN ... . 1,209,178 ,188,722 |.... .0 . 0 ,209,178 |.. 0 . 10/01/2053 .
.. 3133N3-U9-3 |Freddie Mac Pool-FREDDIE MAC POOL-FR RE6 .... |....... . 09/01/2024 . | PAYDOUN ... .0 . 0 0 . 11/01/2049 .
..3133N3-VG-6 |Freddie Mac Pool-FREDDIE MAC POOL-FR RE6 .... |....... . 09/01/2024 . | PAYDOUN ... .0 . 0 0 . 09/01/2049 .
..3133N3-X3-3 |Freddie Mac Pool-FREDDIE MAC POOL-FR RE6 .... |....... . 09/01/2024 . | PAYDOUN ... .0 . 0 0 . 05/01/2061 .
..3133TB-4G-2 |Freddie Mac REMICS-FHR 1991 PG ........ccceeeees [oennnn . 09/01/2024 . | PAYDOUN ... .0 . 0 0 . 09/01/2027 .
..3133TC-HE-1 |Freddie Mac REMICS-FHR 2018 PG ................. [.oeees . 09/01/2024 . | PAYDOUN ... .0 . 0 0 . 01/01/2028 .
..3133TD-3A-2 |Freddie Mac REMICS-FHR 2037 HB ..........ccoeee [oennnn . 09/01/2024 . | PAYDOUN ... .0 . 0 0 . 03/01/2028 .
..3133TH-88-1 |Freddie Mac REMICS-FHR 2118 PE ................. [ .o . 09/01/2024 . | PAYDOUN ... .0 . 0 0 . 01/01/2029 .
..3133TK-EB-2 |Freddie Mac REMICS-FHR 2145 S .. 09/15/2024 . | PAYDOUN 0 0| 0| . 04/15/2029 .
..3133TR-YA-7 |Freddie Mac REMICS-FHR 2292 SI 09/15/2024 . | PAYDOUN 0 0| 0| . 11/15/2030 .
..31337T8-F2-4 |Freddie Mac REMICS-FHR 2303 CK 09/01/2024 . | PAYDOUN 0 0| 0| . 04/01/2031 .
..3133TU-HJ-0 |Freddie Mac REMICS-FHR 2322 SC . . |. 09/15/2024 . | PAYDOUN 0 0| 0| . 05/15/2031 .
..3133TU-S7-4 |Freddie Mac REMICS-FHR 2357 QH . |- 09/01/2024 . | PAYDOUN 0 0| 0| . 09/01/2031 .
..31350N-2li-0 |Fannie Mae REMICS-FNR 1997-19 PG ............... [..ccees . 09/01/2024 . | PAYDOUN ... .0 . 0 0 . 04/01/2027 .
..31359V-GF-4 |Fannie Mae REMICS-FNR 1999-1 PJ .........ccocoes [ oenns . 09/01/2024 . | PAYDOUN ... .0 . 0 0 . 02/01/2029 .
..3136AC-FK-2 |Fannie Mae REMICS-FNR 2013-4 Gl ........ccccoeen [orrennn . 09/01/2024 . | PAYDOUN ... .0 . 0 0 . 02/01/2043 .
..31371K-LU-3 |Fannie Mae Pool-POOL #254239 ................ce. [ oeeins . 09/01/2024 . | PAYDOUN ... .0 . 0 0 . 03/01/2032 .
..3137A9-6Y-7 |Freddie Mac REMICS-FHR 3850 LS .........ccceeees [ornnnn . 09/01/2024 . | PAYDOUN ... .0 . 0 0 . 05/01/2039 .
..3137AC-TN-9 |Freddie Mac REMICS-FHR 3897 LI ...........ccees [ oo . 09/01/2024 . | PAYDOUN ... .0 . 0 0 . 01/01/2037 .
..3137FA-NH-7 |Freddie Mac REMICS-FHR 4709 Wl 09/01/2024 . | PAYDOUN 0 0| 0| . 10/01/2038 .
..3137FW-WC-0 |Freddie Mac REMICS-FHR 5020 Al 09/01/2024 . | PAYDOUN 0 0| 0| . 09/01/2050 .
..31388T-0Z-9 |Fannie Mae Pool-POOL #614372 ... 09/01/2024 . | PAYDOUN 0 0| 0| . 01/01/2032 .
..313021-JK-5 |Fannie Mae REMICS-FNR 2001-57 PD . 09/01/2024 . | PAYDOUN 0 0| 0| . 10/01/2031 .
..31392B-SC-1 |Fannie Mae REMICS-FNR 2002-6 L ... 09/01/2024 . | PAYDOUN 0 0| 0| . 02/01/2032 .
..31302C-EM-2 |Fannie Mae REMIC Trust 2-FNW 2002-W2 AF5 .... |....... . 09/01/2024 . | PAYDOUN ... .0 . 0 0 . 06/01/2032 .
..31392E-PC-8 |Fannie Mae REMICS-FNR 2002-58 PG ............... [..oceen . 09/01/2024 . | PAYDOUN ... .0 . 0 0 . 09/01/2032 .
..31392H-FC-2 |Fannie Mae REMICS-FNR 2002-97 SR . . 09/25/2024 . | PAYDOUN ... .0 . 0 0 . 01/25/2033 .
..31392K-5C-6 |Freddie Mac REMICS-FHR 2455 GK ... . 09/01/2024 . | PAYDOUN ... .0 . 0 0 . 05/01/2032 .
..313920-5R-9 |Freddie Mac REMICS-FHR 2448 TX ... . 09/01/2024 . | PAYDOUN ... .0 . 0 0 . 05/01/2032 .
..31393Y-ED-3 |Fannie Mae REMICS-FNR 2004-28 SB . . 09/25/2024 . | PAYDOUN ... .0 . 0 0 . 05/25/2034 .
..31396W-BR-6 |Fannie Mae REMICS-FNR 2007-56 SN . . |- 09/25/2024 . | PAYDOUN ... .0 . 0 0 . 06/25/2037 .
..31397W-F3-4 |Freddie Mac REMICS-FHR 3457 ES ... . |- 09/15/2024 . | PAYDOUN ... . .0 . 0 . 0 . 06/15/2038 .
..31398M-EL-6 |Fannie Mae REMICS-FNR 2010-14 SJ . 09/25/2024 . | PAYDOUN ....0 .0 1,723 |. 0 0| .0 0| . 03/25/2040 .
..3140HN-LY-6 |Fannie Mae Pool-POOL #BK8442 ... . 09/01/2024 . | PAYDOUN ... .. 151,421 151,421 161,757 ... 0. .0 . 161,421 0. . 01/01/2061 .
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..3140JS-EP-0 |Fannie Mae Pool-POOL #BNO141 .........eevvueunnnn [oeeenn . 09/01/2024 . | PAYDOUN ... .0 . 0 4,290 |. 04/01/2051 .
..3140JX-EE-4 |Fannie Mae Pool-POOL #B02832 ...........ccevvuuns [eeeenn . 09/01/2024 . | PAYDOUN ... .0 . 0 . 09/01/2049 .
..3140K0-EL-8 |Fannie Mae Pool-POOL #B04638 ............unn [errenn . 09/01/2024 . | PAYDOUN ... .0 . 0 . 11/01/2049 .
..3140K2-LK-8 |Fannie Mae Pool-POOL #B0B629 ...........ccccvvnn [ereeenn . 09/01/2024 . | PAYDOUN ... .0 . 0 . 04/01/2061 .
..3140K2-PV-0 |Fannie Mae Pool-POOL #BOB735 ...........eeveuuunn [ereeenn . 09/01/2024 . | PAYDOUN ... . .0 . 0 . 05/01/2051 .
..31400B-N5-3 |Fannie Mae Pool-POOL #CA4011 ......cccceeiiiiiis [oeinnn . 09/01/2024 . | PAYDOUN ... ... 36,422 .0 . 0 . 08/01/2049 .
..3140QC-DT-0 |Fannie Mae Pool-POOL #CA4613 ...........eeveuuunn [errenn . 09/01/2024 . | PAYDOUN ... ... 36,318 .0 . 0 . 11/01/2049 .
..31400C-PN-0 |Fannie Mae Pool-POOL #CA4928 .............cceeeen [oeeenn . 09/01/2024 . | PAYDOUN ... ... 23,128 .0 . 0 . 01/01/2050 .
..31400H-NJ-0 |Fannie Mae Pool-POOL #CA9392 ...........ccoovvees [oreenn . 09/01/2024 . | PAYDOUN ... ..988,715 . . .0 . 0 . . 03/01/2051 .
..3140QM-4N-1 | Fannie Mae Pool-POOL #CB2628 09/01/2024 . | PAYDOUN .. 221,851 . 189,160 |. 0 0| .221,851 . 01/01/2052 .
..31400R-EJ-8 |Fannie Mae Pool-POOL #CB5536 09/01/2024 . | PAYDOUN .. 329,635 ..333,278 |. 0 0| .329,635 . 01/01/2053 .
..314008-0C-8 |Fannie Mae Pool-POOL #CB6750 09/01/2024 . | PAYDOUN ,316,512 1,272,043 |. 0 0| . 1,315,512 . 07/01/2053 .
..314008-TZ-4 |Fannie Mae Pool-POOL #CB6B67 ..............ccoees [oennnn . 09/01/2024 . | PAYDOUN ... ,125,952 .1,088,887 |.... .0 . .0 ,125,952 |.. . 08/01/2053 .
..3140XL-1i6-1 |Fannie Mae Pool-POOL #FS5168 .............ccccees [oernnn . 09/01/2024 . | PAYDOUN ... .. 474,753 ..466,439 |.... .0 . 0 474,753 |.. . 06/01/2053 .
..31416K-WP-9 |Fannie Mae Pool-POOL #AA2453 ..........ccevvveenn [eerenn . 09/01/2024 . | PAYDOUN ... .0 . 0 L1120 . 02/01/2039 .
..31418D-JW-3 |Fannie Mae Pool-POOL #MA3B76 .................... [.oeeees . 09/01/2024 . | PAYDOUN ... .0 . 0 . 12/01/2049 .
..31418D-YS-5 |Fannie Mae Pool-POOL #MA4320 ...........eeevmuunn [errenn . 09/01/2024 . | PAYDOUN ... .0 . 0 . 04/01/2051 .
..31418E-T6-7 |Fannie Mae Pool-POOL #MAS072 ........cccceeeeein [oeennn . 09/01/2024 . | PAYDOUN ... . .0 . 0 . 07/01/2053 .
..31418E-XU-9 |Fannie Mae Pool-POOL #MA5190 .......ccccceeeieis [oeeenn . 09/01/2024 . | PAYDOUN ... 358,802 356,545 |.... .0 . 0 . 11/01/2053 .
..34074M-LW-9 |Florida Housing Finance -REVENUE BONDS ....... [....... . 07/15/2024 . | CALL 100 .... .... 765,000 .... 765,000 |.... .0 . 0 . 07/01/2030 . (1.
..34074M-ND-9 |Florida Housing Finance -REVENUE BONDS 08/01/2024 . [CALL 100 . 0 0| . 07/01/2037 . (1.
..34074M-PF-2 |Florida Housing Finance -REVENUE BONDS 08/01/2024 . [CALL 100 . 0 0| K . 01/01/2043 . (1.
..41980U-AB-7 |State of Hawaii Departme-REVENUE BONDS 07/01/2024 . [CALL 100 . 0 0| L0 . 01/01/2031 . (1.
..451290-KB-5 | Idaho Housing & Finance -REVENUE BONDS . |- 07/15/2024 . (CALL 100 . 0 0| . (32,181) |. . 07/15/2028 . (1.
..45201Y-YL-5 | ILLINOIS ST HSG DEV AUTH REV PROG SER B . |- 08/01/2024 . [CALL 100 . 0 0| . 560 |. . 06/01/2043 . (1.
..45203L-CT-8 | I1linois Housing Develop-REVENUE BONDS ....... [....... . 08/28/2024 . | CALL 100 .... . .0 . 0 27 e . 09/01/2034 . (1.
..567830-BU-7 |County of Marin CA-REVENUE BONDS ............cc. [.eeeen . 08/01/2024 . | CALL 100 .... 1, .0 . 0 C(11,221) |.... . 08/01/2026 . (1.
..57419R-D6-9 |Maryland Community Devel-REVENUE BONDS ....... |....... . 08/29/2024 . | CALL 100 . ... 160,721 |.... .0 . 0 ... (483) |.... . 09/01/2047 . (1.
..575579-1X-1 | Massachusetts Bay Transp-REVENUE BONDS ...... |....... . 07/02/2024 . | CALL 101 2,122,444 |.... .0 . 0 . (76,521) |.... . 07/01/2031 . (1.
..57586N-MIi-8 | Massachusetts Housing Fi-REVENUE BONDS ....... [....... . 09/13/2024 . | VARIOUS .0 . 0 . 12/01/2027 . (1.
..575898-CS-8 |Massachusetts Port Autho-REVENUE BONDS ....... [....... . 07/01/2024 .| CALL 100 .... .0 . 0 206,616 |.. .. (6,616) [.... . 07/01/2031 . [1.F FE ....
..57604P-5P-5 | Massachusetts Clean Wate-REVENUE BONDS . 08/01/2024 . [CALL 100 . 0 0| .515,140 . (65,140) |. . 08/01/2040 . (1.A FE ....
..59334H-FU-4 | Miami-Dade County Housin-REVENUE BONDS .. 09/03/2024 . [CALL 100 . 20,280 0 0| 0| . 11/01/2038 . [1.A FE ....
..604160-FIi-9 | Minnesota Housing Financ-REVENUE BONDS 08/01/2024 . [CALL 100 . 33,699 0 0| . 09/01/2041 . (1.A FE ....
..604160-GK-4 | Minnesota Housing Financ-REVENUE BONDS 08/01/2024 . [CALL 100 . 0 0| . 08/01/2046 . [1.A FE ....
..604160-GM-0 | Minnesota Housing Financ-REVENUE BONDS 09/03/2024 . [CALL 100 . 0 0| . 10/01/2046 . [1.A FE ....
..604160-HA-5 |Minnesota Housing Financ-REVENUE BONDS ....... [....... . 08/01/2024 . | CALL 100 .... .0 . 0 . 03/01/2048 . [1.A FE ....
..604160-HE-7 |Minnesota Housing Financ-REVENUE BONDS ....... [....... . 08/01/2024 . | CALL 100 .... .0 . 0 . 09/01/2048 . [1.A FE ....
..604160-HG-2 |Minnesota Housing Financ-REVENUE BONDS ....... [....... . 08/01/2024 . | CALL 100 .... .0 . 0 . 11/01/2048 . [1.A FE ....
..60416Q-HJ-6 |Minnesota Housing Financ-REVENUE BONDS ....... [....... . 08/01/2024 . | CALL 100 .... .0 . 0 . 01/01/2049 . [1.A FE ....
..604160-HL-1 |Minnesota Housing Financ-REVENUE BONDS ....... [....... . 08/01/2024 . | CALL 100 .... .0 . 0 . 03/01/2049 . [1.A FE ....
..60416Q-HN-7 | Minnesota Housing Financ-REVENUE BONDS ....... [....... . 09/03/2024 . | CALL 100 .... .0 . 0 . 06/01/2049 . [1.A FE ....
..604160-H3-6 | Minnesota Housing Financ-REVENUE BONDS .. . |- 08/01/2024 . [CALL 100 .... .0 . 0 . 12/01/2049 . (1.A FE ....
..60636Y-HL-8 |Missouri Housing Develop-REVENUE BONDS .. . |- 07/01/2024 . | VARIOUS ... .0 . 0 . 07/01/2028 . (1.B FE ....
..60636Y-MJ-7 |Missouri Housing Develop-REVENUE BONDS .. 08/01/2024 . [CALL 100 . 0 0| . 01/01/2040 . (1.B FE ....
..60637B-FA-3 | MISSOURI ST HSG DEV COMM-TAXABLE-REF-SPL .... . 09/05/2024 . | CALL 100 ... 0. .0 . . 08/01/2036 . [1.B FE ....
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..60637B-ML-1 |Missouri Housing Develop-REVENUE BONDS ....... [....... . 08/01/2024 . | CALL 100 .... ...74,605 |.... .0 . 0 .. 74,640 |.. 1,011 | . 06/01/2044 . (1.B FE ....
..610763-PF-5 |Monroe County Water Auth-REVENUE BONDS ....... [....... . 08/01/2024 . | CALL 100 .... . 360,000 |.... .0 . 0 360,000 |.. 0 e . 08/01/2025 . (1.B FE ....
..641667-NZ-9 |New Albany-Floyd County -REVENUE BONDS ....... [....... . 07/15/2024 . | CALL 100 .... . 600,000 |.... .0 . 0 600,000 |.. .0 . . 01/15/2027 . (1.B FE ....
..647200-2G-8 |New Mexico Mortgage Fina-REVENUE BONDS ....... [....... . 08/01/2024 . | CALL 100 .... .0 . 0 0 . 08/01/2035 . [1.A FE ....
..647200-45-0 |New Mexico Mortgage Fina-REVENUE BONDS ....... [....... . 08/01/2024 . | CALL 100 .... . .0 . 0 0 . 09/01/2040 . (1.B FE ....
..64972C-BD-4 |New York City Housing De-REVENUE BONDS ....... [....... . 08/15/2024 . | CALL 100 .... ...11,380 |.... .0 . 0 . .. 0 e . 06/15/2036 . [1.C FE ....
..64972C-M6-7 |New York City Housing De-REVENUE BONDS ....... [....... . 08/01/2024 . | CALL 100 .... ...65,629 |.... .0 . 0 ..65,628 |.. (T4 |.... . 10/01/2046 . (1.B FE ....
..677377-2P-7 |Ohio Housing Finance Age-REVENUE BONDS ....... |....... . 08/01/2024 . | CALL 100 .... . 150,000 |.... .0 . 0 150,000 |.. 0 e . 1170172041 . (1.A FE ....
..68607D-NK-7 | OREGON ST DEPT OF TRANSPRTN-BUILD AMERIC .... |....... . 07/10/2024 . | CALL 103.507004 ......... .0 . ....0 |........3,677,073 |.. . (54,328) |.... . 11/15/2030 . (1.B FE ....
..686087-MP-9 | State of Oregon Housing -REVENUE BONDS .. 07/01/2024 . [CALL 100 . 0 0| . 07/01/2033 . [1.C FE ....
..708797-AN-5 | Pennsylvania Housing Fin-REVENUE BONDS 08/26/2024 . [CALL 100 . 0 0| . 08/01/2035 . [1.A FE ....
..88275F-NU-9 | Texas Department of Hous-REVENUE BONDS 08/01/2024 . [CALL 100 . 0 0| . 09/01/2039 . (1.B FE ....
..88275F-PA-1 | Texas Department of Hous-REVENUE BONDS ....... [....... . 08/01/2024 . | CALL 100 .... .. 2,129 .0 . 0 . 09/01/2047 . (1.B FE ....
..898365-AM-3 | Trustees of Boston Colle-REVENUE BONDS ....... [....... . 07/01/2024 . | MATURITY . 1,220,000 .0 . 0 . 07/01/2024 . (1.D FE ....
..914126-GX-7 |University of California-REVENUE BONDS ....... [....... . 08/01/2024 . | CALL 101.018997 ......... 757, .0 . 0 . 05/15/2031 . [1.C FE ....
..91476P-GP-7 |University of Oklahoma/T-REVENUE BONDS ....... [....... . 07/01/2024 . | SINKING PAYMENT ......... 1,190,000 .0 . 0 . 07/01/2026 . [1.E FE ....
..91743P-DD-4 | Utah Housing Corp-REVENUE BONDS ................ [....... . 08/21/2024 . | CALL .0 . 0 (1,072) |.... . . 02/21/2050 . (1.B FE ....
..91743P-DE-2 |Utah Housing Corp-REVENUE BONDS ................ [....... . 08/21/2024 . | CALL .0 . 0 (237) |.... ...158 |. 03/21/2050 . [1.B FE ....
..92812U-03-5 |Virginia Housing Develop-REVENUE BONDS ....... [....... . 08/25/2024 . | CALL .0 . 0 . 1,954 |. 12/25/2043 . |1.A FE ....
..928120-04-3 |Virginia Housing Develop-REVENUE BONDS ....... [....... . 08/25/2024 . | CALL .0 . 0 ..4,049 |. 10/25/2037 . [1.A FE ....
..92812U-06-8 |Virginia Housing Develop-REVENUE BONDS 08/25/2024 . | CALL 0 0| 1,419 |. 06/25/2041 . [1.A FE .
..928120-07-6 |Virginia Housing Develop-REVENUE BONDS 08/25/2024 . | CALL N N 0 0| 3,861 |. 10/25/2049 . [1.A FE .
..928120-08-4 |Virginia Housing Develop-REVENUE BONDS 08/25/2024 . | CALL .. 265,445 .. 265,445 ..265,445 |. ..265,445 |. 0 0| .265,445 5,275 |. 12/25/2049 . |1.A FE .
..928120-XB-9 |Virginia Housing Develop-REVENUE BONDS - |- 09/30/2024 . | CALL ....0 .0 L0 0 0 0| .0 .(4,563)|. 03/25/2038 . [1.A FE .
..92813T-EE-6 |Virginia Housing Develop-REVENUE BONDS woeee.. | 08/25/2024 . | CALL .. 165,330 ..165,330 ..165,330 |. ..165,253 |. 0 0| .165,255 3,873 |. 08/25/2042 . [1.B FE .
..93978X-EQ-9 |Washington State Housing-REVENUE BONDS ....... |[....... . 08/01/2024 . | CALL ... 75,000 |... ...75,000 |... ...75,000 |............74,044 |.... .. K .0 . .0 . .. 74,875 |.. PPN 1,375 |. 09/01/2040 . [1.A FE .
..93978X-ER-7 | Washington State Housing-REVENUE BONDS ....... [....... . 08/01/2024 . | CALL 155,000 |........... 155,000 |........... 154,308 |........... 155,000 |....ceeveennens [ PP 0 fooeiinnnnees 0 0 oo 55,000 o0 v, [ PP [ 3,255 |. 05/01/2041 . |1.A FE ....
0909999999. Subtotal - Bonds - U.S. Special Revenues 41,818,486 41,753,499 43,133,115 42,027,800 0 151,808 0 0 (497,638) (497,638) 1,580,593 XXX XXX
..000366-AA-2 | AASET 2017-1 TRUST-SERIES 17-1A CLASS A ..... [....... . 07/22/2024 . | VARIOUS ... .0 . 0 6,863 |. 05/16/2042 . [2.B FE ....
..00077B-4li-0 | ABN Amro Mortgage Corp-AMAC 2002-9 A30 ....... [....... . 09/01/2024 . | PAYDOUN ... .0 . 0 . 12/01/2032 . [1.A FM .
..000780-NL-6 | ABN Amro Mortgage Corp-AMAC 2003-12 2A ....... [....... . 09/01/2024 . .0 . 0 . 12/01/2033 . [1.A FM .
..00164T-AA-6 | AMC East Communities LLC-SECURED .............. [...co. . 07/15/2024 . | SINKING PAYMENT . .0 . 0 . 01/15/2028 . [1.F FE .
..00184@-AA-4 | Amazon (Euclid Oh) Trust Certificate ......... [....... . 09/30/2024 . | SINKING PAYMENT .0 . 0 . 06/30/2039 . (1.D ........
..00191#-AA-3 | Amazon (Tucson Az) Trust Certificate ......... [....... . 09/30/2024 . | SINKING PAYMENT .0 . 0 . 08/31/2039 . (1.D ........
..00191@-AA-5 | Amazon (Oklahoma City Ok Trust Certifica .... [....... . 09/30/2024 . | SINKING PAYMENT .0 . 0 . 09/30/2039 . [1.E ........
..00193*-AA-5 | Amazon (Tulsa Ok) Trust Certificate .. 09/30/2024 . [ SINKING PAYMENT . 0 0| . 09/30/2039 . (1.D .
..00195#-AA-9 | Amazon (Toledo Oh ) Trust Certificate 09/30/2024 . [ SINKING PAYMENT . 0 0| . 10/31/2040 . (1.D .
..00225#-AA-3 | Amazon ( Grand Rapids, M Trust Certifica 09/30/2024 . [ SINKING PAYMENT . 0 0| . 09/30/2039 . (1.D .
..002939-AD-8 | A&D Mortgage Trust 2024--ADMT 2024-NGM4 ... 09/01/2024 . | PAYDOUN ... 0 0| . 08/01/2069 . [1.D FE .
..002939-AE-6 | A&D Mortgage Trust 2024--ADMT 2024-NQM4 09/01/2024 . | PAYDOUN 0 0| . 08/01/2069 . [1.G FE .
..00432C-Cl{-9 | ACCESS GROUP INC-SERIES 2005-B CLASS A3 ...... [....... . 07/25/2024 . | PAYDOUN ... .0 . 0 . 07/25/2035 . [1.A FE .
..00436M-AA-3 | Accelerated Assets 2018--AALLC 2018-1 A ..... [....... . 09/02/2024 . | PAYDOUN ... .0 . 0 . 12/02/2033 . [1.F FE .
..007036-GS-9 |Adjustable Rate Mortgage-ARMT 2005-2 2A1 .... |....... . 09/01/2024 . | PAYDOUN ... .0 . 0 . 06/01/2035 . [1.A FM .
..007036-SE-7 |Adjustable Rate Mortgage-ARMT 2005-9 5A1 .... |....... . 09/25/2024 . | PAYDOUN ... 0 .0 . . 11/25/2035 . [1.A FM .
..007030-AD-4 |Adjustable Rate Mortgage-ARMT 2006-3 4A1 .... |....... . 08/26/2024 . | PAYDOUN ... I U . .. .0 . 0 e .0 . 08/25/2036 . [1.A FM .
..008513-AA-1 | Agree LP-SENIOR UNSECURED ...........ccceeeeeeeees [oeennn . 09/18/2024 . |MRBOO2A .......ccvvveeeeee . 0 01J....1889,780 |...............0 |...... (160,868) |...... (160,868) . 10/01/2030 . [2.A FE ....
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..009098-A*-5 |Air Cargo Logistics Ft W Lease-Collatera .... [....... . 09/10/2024 . | SINKING PAYMENT ......... ... 29,001 ...29,001 ...29,001 0 ..29,001 . 11/10/2039 . (1.E ........
..00910G-A*-4 | Air Cargo Logistics Ctl Trust Certificat ... [....... . 09/10/2024 . | SINKING PAYMENT ......... o423 ... 41,231 L4231 0 1,467 |. 02/10/2041 . [1.E ........
..00981@-AA-9 | Akron Childrens Hospital Trust Certifica ... [....... . 09/15/2024 . | SINKING PAYMENT . ...27,406 |.... 0 . 08/15/2050 . [1.F ........
..02146P-AF-2 | Alternative Loan Trust 2-CWALT 2006-HY12 .... |....... . 09/01/2024 . | PAYDOUN . 110,757 |.... 0 . 08/01/2036 . [1.A FM .
..02146T-AL-1 |Alternative Loan Trust 2-CWALT 2006-24CB .... |....... . 09/01/2024 . | PAYDOUN ... ... 4,216 |.... 0 . 08/01/2036 . [1.A FM .
..02147W-AT-6 |Alternative Loan Trust 2-CWALT 2006-26CB .... |....... . 09/01/2024 . | PAYDOUN ... ... 14,715 |.... 0 . 09/01/2036 . |3.B FM
..02147X-AR-8 | Alternative Loan Trust 2-CWALT 2006-32CB .... |....... . 09/01/2024 . | PAYDOUN ... ... 4,551 |.... 0 . 11/01/2036 . |4.A FM
..02150V-AA-3 | Alternative Loan Trust 2-CWALT 2007-HY7C .... |....... . 09/25/2024 . | PAYDOUN ... ...10,037 |.... 0 . 08/25/2037 . [1.A FM .
..02152A-AS-8 | Alternative Loan Trust 2-CWALT 2007-16CB .... |....... . 09/25/2024 . | PAYDOUN ... ...27,5%6 |.... 0 . 08/25/2037 . [1.A FM .
..023136-CA-2 | Amazon.com Inc-SENIOR UNSECURED 07/30/2024 . | MRB0O10 .12,000,000 12,076,351 0| 12,074,215 . 05/12/2041 . (1.D FE .
..02660L-AA-8 | American Home Mortgage A-AHMA 2006-4 1A1 09/25/2024 . | PAYDOUN .1,126 0| .1,126 . 10/25/2046 . [1.A FM .
..02660T-AR-4 | American Home Mortgage I-AHV 2004-1 4A .. 09/01/2024 . | PAYDOUN 17,380 K 0| 17,380 . 04/01/2044 . 5.A FM .
..02660T-DH-3 | American Home Mortgage |-AHM 2005-1 6A ....... [....... . 09/01/2024 . | PAYDOUN ... ...19,197 ...16,726 |.... 0 ..19,197 |.. . 06/01/2045 . [1.A FM .
..02660T-EK-5 | American Home Mortgage I-AHM 2005-2 1A1 ...... [....... . 09/25/2024 . | PAYDOUN ... ...61,749 ...57,793 |.... 0 ..61,749 |.. . 09/25/2045 . [1.A FM .
..02660V-AE-8 | American Home Mortgage A-AHMA 2005-1 3A1 ... |....... . 09/25/2024 . | PAYDOUN ... ....4,079 |... L..3,327 ... 0 . ... 4,079 |.. ....82 |. 11/25/2035 . [1.A FM .
..02665X-AB-5 | American Homes 4 Rent 20-AH4R 2014-SFR3 ...... |[....... . 09/01/2024 . |PAYDOUN ...oevvvvvvvivinnnns |oeeeeeennennnnnnnnns |00 14,600,000 |....... 14,600,000 |....... 14,972,121 14,634,698 |.... 0 e 14,600,000 |.. ...460,009 |. 12/01/2036 . [1.A FE .
..02665X-AC-3 | American Homes 4 Rent 20-AH4R 2014-SFR3 ...... |[....... . 09/01/2024 . | PAYDOUN ... .5,507,902 |.... .0 ...193,032 |. 12/01/2036 . [1.A FE .
..026929-AA-7 | American Home Mortgage I-AHM 2006-3 11A1 .... |....... . 09/25/2024 . | PAYDOUN ... ... 18,172 |.... 0 . 12/25/2046 . [1.A FM .
..03464B-AA-6 | Angel Oak Mortgage Trust-AOMT 2022-1 A1 ..... |....... . 07/30/2024 . | VARIOUS ... .5,366,248 |.... 0 . 12/01/2066 . [1.A ........
..03464B-AB-4 | Angel Oak Mortgage Trust-AOMT 2022-1 A2 ..... |....... . 09/01/2024 . | PAYDOUN ... 378,265 378,261 |.... , 0 . 12/01/2066 . [1.A ........
..03464B-AC-2 |Angel Oak Mortgage Trust-AOMT 2022-1 A3 ... 09/01/2024 . | PAYDOUN ..378,265 ..378,259 |. 378,259 0| . 12/01/2066 . [1.A .
..03464P-AA-5 | Angel Oak Mortgage Trust-AOMT 2022-2 A1 ... 09/01/2024 . | PAYDOUN ..318,699 ..317,578 |. 318,699 0| . 01/01/2067 . [1.A FE .
..03464P-AB-3 | Angel Oak Mortgage Trust-AOMT 2022-2 A2 ... 09/01/2024 . | PAYDOUN ..101,220 ..190,924 |. 190,926 |. 0| . 01/01/2067 . (1.B FE .
..03464P-AC-1 | Angel Oak Mortgage Trust-AOMT 2022-2 A3 ... . |- 09/01/2024 . | PAYDOUN ..100,742 | 0| . 01/01/2067 . [1.E FE .
..03464T-AA-7 | Angel Oak Mortgage Trust-AOMT 2022-3 A1 ... . |- 09/01/2024 . | PAYDOUN .. 269,761 ..267,631 0| . 01/01/2067 . [1.A FE .
..03464T-AB-5 |Angel Oak Mortgage Trust-AOMT 2022-3 A2 ..... |....... . 09/01/2024 . | PAYDOUN ... .. 179,840 . 176,704 |.... 0 . 01/01/2067 . [1.C FE .
..035229-C0-4 | ANHEUSER-BUSCH C0S LLC-DEBENTURE ............... [.eeeees . 08/23/2024 . |KEY CAPITAL MARKETS .... |.... 7,324,905 .7,934,701 |.... 0 . 01/15/2033 . (1.
..038370-AA-0 |Aqua Finance Trust 2019--AQFIT 2019-A A ..... [....... . 09/15/2024 . ... 59,338 ...59,3%6 |.... 0 . 07/16/2040 .
..03838II-AA-9 | Aquarion Co-SENIOR UNSECURED .............cccccer [oeeennn . 08/15/2024 . 12,000,000 11,995,995 |.... 0 . 08/15/2024 .
..038413-AA-8 | Aqua Finance Trust 2020--AQFIT 2020-AA A ... [....... . 09/17/2024 . | PAYDOUN ... .... 220,389 0 e .. . 07/17/2046 .
..04015K-AB-6 |Ares Finance Co Il LLC-SENIOR UNSECURED ...... [....... . 07/30/2024 . | MRB0O10 ..2,521,626 |........ 2,600,000 |........ 2,495,064 |.... 0 e 2,521,626 |.. . 06/15/2030 .
..041242-AA-6 | Arko Corp-SENIOR UNSECURED .............. 09/18/2024 .  STIFEL NICOLAUS . 4,270,250 .. 4,495,000 .. 4,433,838 |. 0| . 4,453,049 . 11/15/2029 .
..04249@-AD-3 | Army & Air Force Exchang Senior Note . 09/15/2024 . [ SINKING PAYMENT . 46,711 46,711 46,711 0| . 10/15/2024 .
..04285E-AC-1 | Arroyo Mortgage Trust 20-ARRW 2022-2 A2 09/01/2024 . | PAYDOUN ... .. 123,646 ..123,646 119,710 0| . 07/01/2067 .
..04285E-AD-9 | Arroyo Mortgage Trust 20-ARRW 2022-2 A3 ... 09/01/2024 . | PAYDOUN .. 123,646 ..123,646 ..118,521 |. 0| . 07/01/2057 .
..04285E-AN-9 | Arroyo Mortgage Trust 20-ARRW 2022-2 A1 09/01/2024 . | PAYDOUN .. 118,890 . 118,890 117,452 | K 0| . 07/01/2067 .
..04686J-AC-5 |Athene Holding Ltd-SENIOR UNSECURED ........... [....... . 09/16/2024 . | VARIOUS ... 19,606,338 |....... 20,350,000 |....... 20,787,222 |.......20,697,662 |.... 0 . 01/15/2031 .
..06178T-AA-9 | Aurora Military Housing -SECURED .............. [..eeeen . 07/15/2024 . | SINKING PAYMENT ......... ... 14,806 ... 14,806 ... 14,807 |.... 0 . 07/15/2034 .
..052798-AA-9 | Autoliv ASP, Inc. Trust Certificate Tran .... [....... . 09/15/2024 . | SINKING PAYMENT ......... L 74972 ...74,972 .0 . . 05/15/2034 .
..05351K-AB-5 |Avant Credit Card Master-AVCCT 2021-1A B .... [....... . 09/15/2024 . |PAYDOIN .oovvvvviiiiiiiiins e | 2,250,000 |........ 2,250,000 . ...0 .. . 04/15/2027 .
..05351K-B#-5 |Avant Credit Card Master AVCCMT Series 2 .... [....... . 09/17/2024 . |DIRECT ..ovvvviviivniniienns Joeeeeeeiiieneeeeeens | 5,210,000 |........ 5,210,000 |........ 5,136,459 |.... ... 10,600 |. 0 e 5,164,466 |.. . 04/15/2027 .
..05351K-B*-9 | Avant Credit Card Master AVCCMT Series 2 .... [....... . 09/17/2024 . |DIRECT .vvvvvvvvvvnininnnns Joeeeeeeeeeeeeeeeenes | 7,690,000 |........ 7,690,000 |........ 7,650,308 |........7,660,299 |...............0 |-t 5,874 |. 0 e 7,666,173 |.. . 04/15/2027 .
..05351K-B@-7 |Avant Credit Card Master AVCCMT Series 2 .... . |- 09/17/2024 . [DIRECT ...ovvvviniiininninnn Jeeveeeiiiiiiiiiiiens feueees 4,100,000 |........ 4,100,000 |........ 4,083,691 |........4,087,747 |..eevvnnnnnnn0 foeeeiins 2,389 | 0 e 4,090,136 |.. . 04/15/2027 .
..05532E-CE-3 |BCAP LLC 2009-RR10 Trust-BCAP 2009-RR10 ..... . |- 09/01/2024 . | PAYDOUN ... ... 11,504 ... 13,011 3783 e 8195 [0 [ 3,799 | 0 11,594 |.. . 06/01/2037 . .
..05532T-AF-9 | BCAP LLC 2010-RR1 Trust-BCAP 2010-RR1 2A .. 09/01/2024 . | PAYDOUN .. 173,327 ..178,327 75,397 |. .. (46,195) |. 0| 178,327 . 06/01/2045 . [1.A FM .
.. 05533N-AJ-3 | BCAP LLC 2010-RR12 Trust-BCAP 2010-RR12 ..... . 09/01/2024 . | PAYDOUN ... .. 18,914 ...20,482 .. 17,945 ... ... 340 |. .0 . ..18,914 |. . 06/01/2037 . |5.A FM
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..05552F-AE-7 |BBCMS Trust-BBCMS 2022-C15 D .....evvvvvvvvnnnnns [eeeennn . 08/13/2024 . | PERFTRUSTCP ....evvvvvvvnnn Jooveeeieiiieeeeeeens | 2,190,000 |........ 4,000,000 |........ 3,003,768 |.... ... 47,836 | 0 e 3,266,040 |.. ... (1,076,040) |... (1,076,040) . 04/01/2085 . [1.F ........
..05552Y-AL-0 | BBCMS Mortgage Trust 202-BBCMS 2022-C16 ..... |....... . 08/01/2024 . | BOFAMLSEC ....ovvvvvvviinns Joeeeeeieiieeeeeeenns | 6,075,000 |........ 7,500,000 |........ 6,903,516 |.... ....29,458 |. 0 e 6,999,279 [...ovvvvinnnnnn0 [ (924,279) |...... (924,279) . 06/01/2085 . [1.A ........
..05553D-AB-7 |BHG Securitization Trust-BHG 2022-B B ........ [....... . 09/17/2024 . . 1,785,737 28 o0 enennn. 1,785,737 .. . 06/18/2035 . [1.D FE .
..05586%-AA-9 |BGS Spartanburg 2017 Trust Certificate ....... [....... . 09/15/2024 . | SINKING PAYMENT . . .. 123,671 .0 0 ...123,671 . 07/15/2032 . [2.A S .....
..05587*-AA-8 |BGS Fedex Series 2017A Trust Certificate ... [....... . 09/15/2024 . | SINKING PAYMENT ......... .. 104,099 0 . 03/15/2087 . [1.E PL .
..06588*-AA-7 |BGS Huntersville 2017 Trust Certificate ..... [....... . 09/15/2024 . | SINKING PAYMENT ......... .. 102,949 0 . 05/15/2038 . [2.B S .....
..05590#-AA-9 |BPHQ 2017 Trust Certificate BP Corp Nort .... [....... . 09/15/2024 . | SINKING PAYMENT . .. 53,708 0 . 11/15/2082 . [1.F ........
..05609K-AC-3 |BX Commercial Mortgage T-BX 2021-XL2 B ....... [....... . 09/15/2024 . | PAYDOUN 0 . 10/15/2038 . [1.A ........
..05609K-AJ-8 |BX Commercial Mortgage T-BX 2021-XL2 E ....... [....... . 09/15/2024 . | PAYDOUN ... 0 . 10/15/2038 . [1.A ........
..05609K-AL-3 |BX Commercial Mortgage T-BX 2021-XL2 F . 09/15/2024 . | PAYDOUN 0| . 10/15/2038 . [1.A .
..05609K-AN-9 | BX Commercial Mortgage T-BX 2021-XL2 G . 09/15/2024 . | PAYDOUN 0| . 10/15/2038 . [1.A .
..05609R-AL-8 |BX Trust-BX 2021-BXMF D ... 09/15/2024 . | PAYDOUN 0| . 1,342,220 . 10/15/2026 . [1.A .
..05600R-AN-4 |BX Trust-BX 2021-BXWF E ... [ IR . 09/15/2024 . |PAYDOUN .ooovvvvviiiiiiiins oo [000000.2,512,123 |, 2,512,123 0 e 2,512,123 |.. . 10/15/2026 . [1.A ........
..058927-AG-9 |Banc of America Funding -BAFC 2006-A 3A2 .... |....... . 09/01/2024 . | PAYDOUN ... .... 3,599 0 .3,5% |.. . 02/01/2036 . (3.B FM .
..058931-AD-8 |Banc of America Funding -BAFC 2006-3 2A1 ... |....... . 09/01/2024 . | PAYDOUN ... 0 ..10,805 |.. . 03/01/2036 . [1.A FM .
..058931-AT-3 |Banc of America Funding -BAFC 2006-3 4A1 ... |....... . 09/01/2024 . | PAYDOUN ... 0 . 2,554 |.. . 03/01/2036 . |4.A FM
..058931-BL-9 |Banc of America Funding -BAFC 2006-3 5A8 .... |....... . 09/01/2024 . | PAYDOUN ... 0 . 03/01/2036 . 3.C FM .
..058933-AN-2 |Banc of America Funding -BAFC 2006-D 5A1 .... |....... . 09/01/2024 . | PAYDOUN ... 0 . 05/01/2036 . [1.A FM .
..05946X-R7-0 |Banc of America Funding -BAFC 2005-7 2A2 .... |....... . 09/25/2024 . | PAYDOUN ... 0 . 11/25/2035 . |5.A FE
..05946X-XP-3 |Banc of America Funding -BAFC 2005-E 3A1 ... |....... . 09/01/2024 . | PAYDOUN ... 0 . 05/01/2035 . |4.B FM
..05946X-Y7-2 |Banc of America Funding -BAFC 2005-8 2A8 .. 09/01/2024 . | PAYDOUN 0| . 01/01/2036 . |3.C FM
..05946X-YV-9 |Banc of America Funding -BAFC 2005-F 2A1 .. 09/01/2024 . | PAYDOUN 0| . 09/01/2035 . (3.B FM .
..05948X-T2-7 |Banc of America Mortgage-BOAMS 2004-A 2A .... 09/01/2024 . | PAYDOUN 0| . 02/01/2034 . [1.A FM .
..05949A-H8-6 |Banc of America Mortgage-BOAMS 2005-A 2A .... . |- 09/01/2024 . | PAYDOUN 0| . 02/01/2035 . [1.A FM .
..05949A-H9-4 |Banc of America Mortgage-BOAMS 2005-A 2A .... . |- 09/01/2024 . | PAYDOUN 0| . 02/01/2035 . [1.A FM .
..05949C-Gli-0 |Banc of America Mortgage-BOAMS 2005-8 A9 .... |....... . 09/01/2024 . | PAYDOUN ... 0 . 09/01/2035 . |4.B FM
..05949C-HM-1 |Banc of America Mortgage-BOAMS 2005-1 1A ... |....... . 09/01/2024 . | PAYDOUN ... 0 . 10/01/2035 . |4.B FM
..05949C-KS-4 |Banc of America Mortgage-BOAMS 2005-J 2A .... |....... . 09/01/2024 . | PAYDOUN ... 0 . 11/01/2035 . [3.A FM .
..05949C-KX-3 |Banc of America Mortgage-BOAMS 2005-J 4A .... |....... . 09/01/2024 . | PAYDOUN ... . 0 . 11/01/2035 . [1.A FM .
..05949C-PP-5 |Banc of America Mortgage-BOAMS 2005-L 4A .... |....... . 09/01/2024 . | PAYDOUN ... ... 863 | 0 . 01/01/2036 .
..05949T-AX-7 |Banc of America Funding -BAFC 2006-1 1A2 .... |....... . 09/01/2024 . | PAYDOUN ... .. (1,375) | 0 . 01/01/2036 .
..05950F-AD-7 |Banc of America Funding -BAFC 2006-4 A4 ... 09/25/2024 . | PAYDOUN K ...0 ] 0 e . 07/25/2036 .
..05950M-AJ-9 |Banc of America Funding -BAFC 2006-G 3A3 .. 09/01/2024 . | PAYDOUN .. 135,563 |. ..1,83 | 0| .137,3%8 . 07/01/2036 .
..05950P-AF-0 |Banc of America Funding -BAFC 2006-H 2A3 .. 09/01/2024 . | PAYDOUN 14,054 |. ..2,283 | 0| 15,322 . 09/01/2046 .
..05950R-BG-3 |Banc of America Funding -BAFC 2006-6 3A2 .. 09/25/2024 . | PAYDOUN 0| . 08/25/2036 .
..05950T-AC-9 |Banc of America Mortgage-BOAMS 2006-B 2A .. 09/01/2024 . | PAYDOUN 0| . 11/01/2046 .
..05951F-AB-0 |Banc of America Funding -BAFC 2007-1 TA1 ... [....... . 09/01/2024 . | PAYDOUN ... 0 . 01/01/2037 .
..05951K-AN-3 |Banc of America Funding -BAFC 2006-7 1A1 .... |....... . 09/01/2024 . | PAYDOUN ... 0 . 09/01/2036 .
..05951U-AC-5 |Banc of America Funding -BAFC 2006-8T2 A .... |....... . 09/01/2024 . | PAYDOUN ... 0 . 10/01/2036 .
..05951V-AV-1 |Banc of America Funding -BAFC 2006-1 6A1 .... |....... . 09/20/2024 . | PAYDOUN ... 0 . .. . 12/20/2046 .
..059522-AA-0 |Banc of America Funding -BAFC 2007-C 6A1 .... |....... . 09/20/2024 . | PAYDOUN ... ....(4,994) | 0 ..35,673 |.. . 05/20/2047 .
..059522-AU-6 |Banc of America Funding -BAFC 2007-C 1A2 .... |....... . 09/01/2024 . | PAYDOUN ... ...21,739 | 0 108,361 . 05/01/2036 .
..059523-AN-0 |Banc of America Funding -BAFC 2007-5 4A3 .... . |- 09/25/2024 . | PAYDOUN ... 0 . 07/25/2037 .
..059523-AX-8 |Banc of America Funding -BAFC 2007-5 7A1 .... . |- 09/01/2024 . | PAYDOUN ... 0 . 07/01/2047 .
..05952G-AT-8 |Banc of America Funding -BAFC 2007-D 3A1 .. 09/01/2024 . | PAYDOUN 0| . 06/01/2037 .
..05952G-AV-3 |Banc of America Funding -BAFC 2007-D 3A3 .... . 09/01/2024 . | PAYDOUN ... .0 . 06/01/2037 .




9'G03

STATEMENT AS OF SEPTEMBER 30, 2024 OF THE MassMutual Ascend Life Insurance Company

SCHEDULE D - PART 4

Show All Long-Term Bonds and Stock Sold, Redeemed or Otherwise Disposed of During the Current Quarter

1 2 3 4 5 6 7 8 9 10 Change In Book/Adjusted Carrying Value 16 17 18 19 20 21 22

11 12 13 14 15 NAIC

Desig-

nation,

NAIC

Total Total Desig-

Current |Change in| Foreign Bond nation
Year's Book/ | Exchange Book/ Interest/ Modifier

Prior Year Current |Other Than| Adjusted |Change in| Adjusted Foreign Stock Stated and

Book/ Unrealized| Year's |Temporary| Carrying Book Carrying | Exchange | Realized Dividends Con- SiYe}
CuUsIP Number of Adjusted | Valuation | (Amor- |Impairment| Value | /Adjusted | Value at Gain Gain  |Total Gain| Received | tractual | Admini-
Ident- For- | Disposal Name Shares of Consid- Actual Carrying Increase/ | tization)/ | Recog- [ (11+12-| Carrying Disposal | (Loss)on | (Loss)on | (Loss)on During Maturity | strative
ification Description eign| Date of Purchaser Stock eration Par Value Cost Value (Decrease)| Accretion nized 13) Value Date Disposal | Disposal [ Disposal Year Date Symbol
..05953Y-AH-4 |Banc of America Funding -BAFC 2007-4 TA1 .... |....... . 09/01/2024 . | PAYDOUN ... . 4,025 .3,285 |.... 0 L4116 .. 0 e . 05/01/2037 . [1.A FM ...
..05954D-AL-0 |Banc of America Funding -BAFC 2007-E 6A1 .... |....... . 09/01/2024 . | PAYDOUN ... ....218 1% | 0 L2207 ) 0 . 09/01/2037 . (4.B FM ....
..05990E-AD-2 |Banc of America Funding -BAFC 2012-R6 2A .... |....... . 09/26/2024 . | PAYDOUN ... ...52,%1 ...58,075 |.... ....(4,452) |. 0 ..53,651 |.. 0 . 07/26/2036 . [3.C FM ...
..05990H-AH-6 |Banc of America Funding -BAFC 2010-R2 1A .... |....... . 09/01/2024 . | PAYDOUN ... ...26,774 18,044 |0 [, 7,858 |. 0 .. 24,465 |.. 0 . 08/01/2037 . [1.A FM ...
..05990H-AQ-6 |Banc of America Funding -BAFC 2010-R2 3A .... |....... . 09/01/2024 . | PAYDOUN ... ...59,598 . ...58,726 |.... 0 ..59,5%8 |.. 0 . 07/01/2035 . [1.A FM ...
..05990H-AT-0 |Banc of America Funding -BAFC 2010-R2 4A .... |....... . 09/01/2024 . | PAYDOUN ... .. ....6,657 |... ....5,061 |............. 5,701 [.... 0 e ...1,584 |.. .0 . ...265 |. 08/01/2036 . [1.A FM ....
..06051G-FH-7 |Bank of America Corp-SUBORDINATED NOTE ....... [....... . 08/26/2024 . |MATURITY ...ovvvvvnnnnnnnns R R 13,000,000 |....... 13,000,000 |....... 12,990,510 |.......12,998,956 [.......ccceeeea0 fooeeeennn 1,044 |0 | 1,044 |0 e, 13,000,000 |.. ...546,000 |. 08/26/2024 . [2.A FE ....
..06051G-KC-2 |Bank of America Corp-SUBORDINATED ............. [....... . 09/16/2024 . | CITIGROUP GLOBAL MAR ... |..cceeeereeeeneennns |oeees 8,413,000 |...... 10,000,000 |........ 9,313,000 |.... 0 e 9,416,029 |.. ...245,442 1. 09/21/2036 . 2.A FE ....
..064246-AA-1 |Bank Of America (Houston Pass-Thru Certi .... [....... . 09/15/2024 . | SINKING PAYMENT . ... 99,129 0 ..99,129 |.. ..2,193 | 12/31/2029 . [1.B S .....
..06744D-AA-7 |Barclays Mortgage Loan T-BARC 2022-NQM1 ... 09/01/2024 . | PAYDOUN ... 0| 2,027 |. 07/01/2052 . [1.A FE ....
..06744D-AB-5 |Barclays Mortgage Loan T-BARC 2022-NQM1 ... 09/01/2024 . | PAYDOUN 0| 1,998 |. 07/01/2052 . [1.C FE ....
..06744D-AC-3 |Barclays Mortgage Loan T-BARC 2022-NQM1 ... 09/01/2024 . | PAYDOUN 0| . 07/01/2052 . [1.F FE ....
..06744Y-AA-1 |Barclays Mortgage Loan T-BARC 2022-INV1 ..... |....... . 09/01/2024 . | PAYDOUN ... 0 . 02/01/2062 . [1.A FE ....
..071813-BP-3 |Baxter International Inc-SENIOR UNSECURE .... |....... . 08/23/2024 . | CITADELEQ ... 0 . 08/15/2046 . (2.B FE ....
..07325D-AF-1 |Bayview Financial Mortga-BAYV 2006-C 1A5 .... |....... . 09/01/2024 . ... 10,016 0 . 11/01/2036 . [1.A FM ....
..07325V-AE-4 |Bayview Financial Acquis-BAYV 2007-A 1A4 .... |....... . 09/01/2024 . | PAYDOUN ... ..521,071 0 . 05/01/2037 . [1.A FM ...
..07336P-AA-2 |Bayview Opportunity Mast-BVCLN 2024-EDU1 .... |....... . 09/25/2024 . | PAYDOUN ... 0 . 06/25/2047 . (1.A FE ....
..07336P-AC-8 |Bayview Opportunity Mast-BVCLN 2024-EDU1 .... |....... . 09/25/2024 . | PAYDOUN ... 0 . 06/25/2047 . (1.F FE ....
..07384M-4K-5 |Bear Stearns ARM Trust 2-BSARM 2004-10 2 .... |....... . 09/01/2024 . | PAYDOUN ... 0 . 01/01/2035 . [1.A FM ...
..07384M-08-8 |Bear Stearns ARM Trust 2-BSARM 2004-3 2A ... |....... . 09/01/2024 . | PAYDOUN ... 0 . 07/01/2034 . (1.A FM ...
..07384M-S7-8 |Bear Stearns ARM Trust 2-BSARM 2004-5 2A .. 09/01/2024 . | PAYDOUN 0| . 07/01/2034 . [4.A FM ....
..07384Y-KF-2 |Bear Stearns Asset Backe-BSABS 2003-AC4 ... 09/01/2024 . | PAYDOUN 0| . 09/01/2033 . [1.A FM ....
..07384Y-TL-0 |Bear Stearns Asset Backe-BSABS 2004-SD2 ... 09/01/2024 . | PAYDOUN 0| . 03/01/2044 . [1.A FM ...
..07386H-PD-7 |Bear Stearns ALT-A Trust-BALTA 2004-12 2 .... . |- 09/01/2024 . | PAYDOUN 0| . 01/01/2035 . [1.A FM ...
..07386H-0Z-7 |Bear Stearns ALT-A Trust-BALTA 2005-2 2A .... . |- 09/01/2024 . | PAYDOUN 0| . 04/01/2035 . [1.A FM ....
..07386H-UG-4 |Bear Stearns ALT-A Trust-BALTA 2005-5 21 ... |....... . 09/01/2024 . | PAYDOUN ... 0 . 07/01/2035 . [1.A FM ...
..07386X-AH-9 |Bear Stearns ALT-A Trust-BALTA 2007-1 21 ... [....... . 09/01/2024 . | PAYDOUN ... 0 . 01/01/2047 . (3.B FM ...

..07386Y-AE-4 |Bear Stearns ARM Trust 2-BSARM 2007-5 3A .... |....... . 09/01/2024 . | PAYDOUN ... 0 . 08/01/2047 . [1.A FM .

..073870-AG-2 |Bear Stearns ALT-A Trust-BALTA 2007-2 2A ... |....... . 09/01/2024 . | PAYDOUN ... 0 . 04/01/2037 . [1.A FM .
..073879-GN-2 |Bear Stearns Asset Backe-BSABS 2004-AC5 ..... |....... . 09/25/2024 . | PAYDOUN ... 0 . 10/25/2034 . (1.A FM ...
..073880-AD-8 |Bear Stearns ARM Trust 2-BSARM 2007-1 2A .... |....... . 09/01/2024 . | PAYDOUN ... 0 . 02/01/2047 . [4.A FM ....
..073880-AG-1 |Bear Stearns ARM Trust 2-BSARM 2007-1 3A . 09/01/2024 . | PAYDOUN 0| . 02/01/2047 . (1.A FM ...
..07380N-AC-9 |Bear Stearns Asset Backe-BSABS 2006-SD4 ... 09/01/2024 . | PAYDOUN 0| . 10/01/2036 . [1.A FM ....
..07401C-AS-2 |Bear Stearns ARM Trust 2-BSARM 2007-4 21 09/01/2024 . | PAYDOUN .9,681 | 0| 11,808 . 06/01/2047 . [5.A FM ....
..08862G-AA-2 |BHG Securitization Trust-BHG 2023-B A 09/17/2024 . | PAYDOUN ..507,757 ..597,678 |. 0| .597,757 . 12/17/2036 . [1.A FE ....
..088929-AB-0 |BGC Group Inc-SENIOR UNSECURED ......... 09/27/2024 . | EXCHANGE OFFER ... 444 K 0| ... 444 . 12/15/2025 . [2.C FE ....
..09261H-AB-3 |Blackstone Private Credi-SENIOR UNSECURE .... |....... . 09/15/2024 . | MATURITY R . 9,129,000 |........9,129,000 9,072,994 |.... .0 ].eeeenn 9,129,000 |.. . 09/15/2024 . [2.C FE ....
..09581J-AA-4 |BLUE OWL FIN LLC-SENIOR UNSECURED ............. [...... . 09/16/2024 . | JP MORGAN SECURITIES ... |.... .8,789,600 |...... 10,000,000 .9,556,464 |.... 0 . 06/10/2031 . 2.B FE ....
..097093-AC-2 |BOF VI AL Funding Trust-BVABS 2023-CAR3 .... |....... . 09/25/2024 . | PAYDOUN .. 733,192 ..733,183 |.... 0 . 07/26/2082 . (1.D FE ....
..10568K-AA-6 |BRAVO Residential Fundin-BRAVO 2022-NOM2 .... |....... . 09/01/2024 . | PAYDOUN ... .. 184,973 ..184,973 |.... 0 . 11/01/2061 . [1.A FE ....
..10568K-AB-4 |BRAVO Residential Fundin-BRAVO 2022-NOM2 .... |....... . 09/01/2024 . | PAYDOUN ... ... 82,694 ...82,693 |.... 0 . 11/01/2061 . [1.C FE ....
..10569F-AC-2 |BRAVO Residential Fundin-BRAVO 2022-NOM1 .... |....... . 09/01/2024 . | PAYDOUN ... .. 288,775 0 . 09/01/2061 . [1.E FE ....
..10569J-AB-6 |BRAVO Residential Fundin-BRAVO 2022-NQM3 .... . |- 09/01/2024 . | PAYDOUN ... ... 33,49 0 . 07/01/2062 . [1.C FE ....
..105925-AB-7 |BRAVO Residential Fundin-BRAVO 2024-NQW5 .... . |- 09/01/2024 . | PAYDOUN ... ... 80,070 K 0 . 06/01/2064 . [1.C FE ....
.. 10922N-AG-8 |Brighthouse Financial In-SENIOR UNSECURE 09/16/2024 . | VARIOUS ... 12,883,960 .12,277,000 .13,403,025 |. 13,182,234 |. .. (86,585) |. 0| 13,095,649 . 05/15/2030 . 2.B FE ....
.. 11044M-AA-4 |BRITISH AIR 20-1 A PPT-FIRST LIEN . 08/15/2024 . | SINKING PAYMENT ... 36,987 ...36,987 ...36,987 |............ 36,982 |.... .5 .0 . ..36,987 |. . 11/15/2082 . [1.G FE ....
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..11750*-AA-7 |Bryan Health (Kearney NE Senior Secured ...... [....... . 09/15/2024 . | SINKING PAYMENT .....cooe |oovvrnnnniiiinininns Joeeeennn 71,388 [ 71,388 ...71,388 |.... R Y & 1 O | B SRR | B RO | ) R 2,041 |. 12/15/2046 . [1.E ........
..120568-BC-3 |Bunge Ltd Finance Corp-SENIOR UNSECURED ...... |....... . 08/08/2024 . | VARIOUS ....ovvvvvvvviinnens |veeeeeieeeeneeennns 000...9,324,232 |, .9,858,365 |.... 0 .. 198,611 |. 05/14/2031 . [2.B FE ....
..12327A-AA-6 |Business Jet Securities -BJETS 2022-1A A ... [....... . 09/15/2024 . | PAYDOUN ... 0 . 06/15/2087 . [1.F FE ....
.. 12327F-AA-5 |Business Jet Securities -BJETS 2020-1A A .... |....... . 09/30/2024 . | PAYDOUN ... 0 . 11/15/2035 . [1.F FE ....
.. 12479R-AE-7 | CAPITAL AUTOMOTIVE REIT-SERIES 17-1A CLA ... [....... . 08/29/2024 . | PAYDOUN ... 0 . 04/15/2047 . (1.E FE ....
.. 124890-J0-8 | Credit-Based Asset Servi-CBASS 2004-CB4 ..... |....... . 09/01/2024 . | PAYDOUN ... 0 . 05/01/2035 . [1.A FM ....
..12510H-AB-6 | CARS-DB4 LP-CAUTO 2020-1A A2 ....ccoeveveeeeeenns [ eeennn . 09/15/2024 . | PAYDOUN ... 0 . 02/15/2050 . [1.A FE ....
..12510H-AC-4 |Capital Automotive Reit-CAUTO 2020-1A A3 .... |....... . 09/15/2024 . | PAYDOUN ... 0 . 02/15/2050 . [1.A FE .
..12510H-AF-7 |Capital Automotive Reit-CAUTO 2020-1A A6 .... |....... . 09/15/2024 . | PAYDOUN ... 0 . 02/15/2050 . [1.E FE .
..12510H-AG-5 | CARS-DB4 LP-CAUTO 2020-1A B1 ... 09/30/2024 . | PAYDOUN 0| . 02/15/2050 . (2.B FE .
.. 12510H-AL-4 | CARS-DB5 LP-CAUTO 2021-1A A2 09/15/2024 . | PAYDOUN 0| . 08/15/2051 . [1.A FE .
.. 12510H-AM-2 | CARS-DBS LP-CAUTO 2021-1A A3 ... 09/15/2024 . | PAYDOUN 0| . 08/15/2051 . [1.E FE .
.. 12510H-AN-0 | Capital Automotive REIT-CAUTO 2021-1A A4 .... |....... . 09/15/2024 . | PAYDOUN ... 0 . 08/15/2051 . [1.E FE .
..12510H-AQ-3 |Capital Automotive REIT-CAUTO 2022-1A A2 .... |....... . 09/15/2024 . | PAYDOUN ... . 0 . . 03/15/2052 . [1.E FE .
..12530M-AB-1 | CF Hippolyta Issuer LLC-SERIES 20-1 CLAS .... |....... . 09/15/2024 . | PAYDOUN ... ...10,906 |.... 0 ..10,910 |.. . 07/15/2060 . [1.E FE .
.. 12531W-BA-9 | CFCRE 2016-3 MTG TR PASS THRU CTF CL A-2 ... [....... . 08/01/2024 . | PAYDOUN ... .3,641,146 |.... w0 ], 3,634,507 .. . 01/01/2048 . [1.A ........
.. 125431-AH-9 | CHL Mor tgage Pass-Throug-CliHL 2006-HYB4 ..... |....... . 09/01/2024 . | PAYDOUN ... ... 2,428 |.... 0 ...3,685 |.. . 06/01/2036 . [1.A FM .
..12543X-AD-8 | CHL Mortgage Pass-Throug-CliHL 2006-19 1A .... |....... . 09/01/2024 . | PAYDOUN ... 11,79 . 0 ..20,301 . 01/01/2037 . [2.C FM .
..12544B-AE-3 | CHL Mortgage Pass-Throug-CliHL 2007-HY5 3 .... |....... . 09/01/2024 . | PAYDOUN ... ...34,671 |.... 0 ..39,432 |.. . 09/01/2037 . [1.G FM .
.. 12544H-BF-6 | CHL Mortgage Pass-Throug-CliHL 2007-HY7 A .... |....... . 09/01/2024 . | PAYDOUN ... 123 | 0 ... 151 . 1170172037 . [1.A FM .
.. 12545E-AK-2 | CHL Mor tgage Pass-Throug-CliHL 2007-J2 2A 09/01/2024 . | PAYDOUN ... (135) ...6 LA L3 0| .. (135) . 07/01/2037 . [1.A FM .
.. 12546Y-AA-9 | CHNGE Mor tgage Trust-CHNGE 2022-2 A1 . 09/01/2024 . | PAYDOUN . 1,114,715 .. 1,114,715 ..1,114,705 |. 1,114,715 | 0| 1,114,715 . 03/01/2067 . [1.C FE .
..12551S-AA-4 | CHNGE Mor tgage Trust 202-CHNGE 2022-4 A1 09/01/2024 . | PAYDOUN .. 543,217 ..543,217 ..532,304 |. ..536,383 |. 0| .543,217 . 10/01/2057 . [1.C FE .
.. 12558M-AG-7 | CIT Home Equity Loan Tru-CITHE 2002-1 AF .... . |- 09/01/2024 . | PAYDOUN ..3,174 3,174 3,249 | 3,185 |. 0| .3,174 . 02/01/2030 . [1.A FM .
..12563L-AS-6 |CLI Funding VI LLC-2020-3A A . |- 09/18/2024 . | PAYDOUN .. 275,000 ..275,000 ..252,175 |. ..253,694 |. 0| .275,000 . 10/18/2045 . [1.F FE .
.. 12564E-AA-0 | CIM Trust 2021-J2-CIM 2021-J2 A1 ......cooevees [orennn . 09/01/2024 . | PAYDOUN ... .. 488,591 488,591 494,088 |.... ... (5,084) . . (5,084) ... 0 . 04/01/2051 . [1.A ........
.. 12564K-AA-6 | CIM Trust 2021-J1-CIM 2021-J1 A1 ....ooennnnnnn [oeennn . 09/01/2024 . | PAYDOUN ... 247,524 254,021 ... (6,052) |. . (6,052) |... 0 . 03/01/2051 . [1.A ........
.. 12565K-AA-5 | CLI Funding VII1 LLC-CLIF 2021-1A A .......... [....... . 09/18/2024 . | PAYDOUN ... ... 167,118 ...20,092 |. 0 . 02/18/2046 . [1.F FE .
.. 12565K-AE-7 |CLI Funding VIII LLC-CLIF 2022-1A A .......... [.....t . 09/18/2024 . | PAYDOUN ... .... 200,000 0 . 01/18/2047 . [1.F FE .
.. 12566U-AE-4 | CitiMortgage Alternative-CMALT 2007-A2 1 .... |....... . 09/01/2024 . |PAYDOUN .oovvvvvvviiiiiiins Joeeeeeeiiiieeeenenns e 5,839 [, 5,812 0 . 02/01/2037 . [3.A FM .
..12566U-AN-4 | CitiMortgage Alternative-CMALT 2007-A2 1 .... |....... . 09/01/2024 . | PAYDOUN ... 0 . 02/01/2037 . [1.A FM .
..12566V-AE-2 |CitiMortgage Alternative-CMALT 2007-A4 1 .. 09/01/2024 . | PAYDOUN 0| . 04/01/2037 . [1.A FM .
..12566X-AM-0 | CitiMortgage Alternative-CMALT 2007-A7 2 .. 09/01/2024 . | PAYDOUN 0| . 07/01/2037 . [4.A FM .
..12569C-AB-7 | CHNGE Mor tgage Trust 202-CHNGE 2022-NaM1 ... 09/01/2024 . | PAYDOUN 0| . 06/01/2067 . (1.B FE .
.. 12569C-AC-5 | CHNGE Mortgage Trust 202-CHNGE 2022-NaW1 ... 09/01/2024 . | PAYDOUN 0| . 06/01/2067 . [1.F FE .
..125690-AA-8 | CHNGE Mor tgage Trust 202-CHNGE 2023-4 A1 09/01/2024 . | PAYDOUN ... . 0| . 09/01/2058 . [1.A FE .
..12585@-AA-4 | CHP (Fresno Ca) Trust Certificate ............. [...cis . 09/15/2024 . | SINKING PAYMENT . 403,982 0 . 02/15/2028 . [1.E ........
.. 12598R-AA-1 | COLT 2021-5 Mor tgage Loa-COLT 2021-6 A1 ...... [....... . 09/01/2024 . | PAYDOUN ... ..237,005 0 . 11/01/2066 . [1.A FE .
..12628L-AD-2 | CSAB Mor tgage-Backed Tru-CSAB 2006-4 A2A .... |....... . 09/01/2024 . | PAYDOUN ... ... 42,564 0 . 12/01/2036 . [1.A FM .
..126320-AX-1 | COMM 2014-CCRE18 Mor tgag-COMM 2014-CR18 ...... [....... . 09/30/2024 . | PAYDOUN ... 0 . 07/01/2047 . (1.A ........
.. 12635R-Ali-8 | CSAIL 2015-C4 Commercial-CSAIL 2015-C4 A .... |....... . 09/30/2024 . | PAYDOUN ... 0 . 11/01/2048 . [1.A ........
..12638P-AB-5 | CSMC Mor tgage-Backed Tru-CSMC 2007-3 1A1 ... |....... . 09/01/2024 . | PAYDOUN ... 0 . 04/01/2037 . [1.A FM .
.. 12640W-AC-4 | CSMC Series 2008-3R-CSMC 2008-3R 1A2 ......... . |- 09/01/2024 . | PAYDOUN ... ...25,790 . 0 . 07/01/2037 . [4.A FM .
..126416-AB-2 | CSMC 2022-NQM1-CSMC 2022-NoM1 A2 .... . |- 09/01/2024 . | PAYDOUN ... 301,428 301,424 |.... 0 . 11/01/2066 . [1.C FE .
..126416-AC-0 | CSMC 2022-NQM1-CSMC 2022-NaM1 A3 . 09/01/2024 . | PAYDOUN ..738,169 . 738,166 |. N 0| . 11/01/2066 . [1.F FE .
.. 12641T-AB-2 | CSMC Series 2009-5R-CSMC 2009-5R 1A2 ......... . 09/01/2024 . | PAYDOUN ... .. 126,960 127,237 ...9,999 )...........103,784 |.... .0 . .126,960 |. . 06/01/2036 . |3.C FM
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.. 12646U-AK-4 | CSMC Trust 2013-1VR1-CSMC 2013-I1VR1 A2 ....... [....... . 09/01/2024 . | PAYDOUN ... ... 49,806 ...47,010 |.... 0 ..49,806 |.. 0 e 1,055 |. 03/01/2043 . [1.A ........
..12646W-AH-7 | CSMC Trust 2013-1VR2-CSMC 2013-IVR2 A2 ....... |....... . 09/01/2024 . | PAYDOUN ... ... 13,264 ...12,500 |.... 0 0 . 04/01/2043 . [1.A ........
..12646X-AJ-1 | CSMC Trust 2013-1VR3-CSMC 2013-IVR3 A2 ....... [....... . 09/01/2024 . | PAYDOUN ... ... 26,177 0 0 . 05/01/2043 . [1.A ........
..12647G-BZ-0 | CSMC Trust 2013-1VR4-CSMC 2013-IVR4 A0 ..... |....... . 09/01/2024 . | PAYDOUN ... 0 0 . 07/01/2043 . [1.A ........
..12647H-BC-9 | CSMC Trust 2013-8R-CSMC 2013-8R 4A2 ........... [....... . 09/27/2024 . | PAYDOUN ... 0 0 . 12/27/2036 . [1.A FM .
.. 12647P-AK-4 | CSMC Trust 2013-7-CSMC 2013-7 A6 O [P . 09/01/2024 . | PAYDOUN ... 0 0 . 08/01/2043 . [1.A ........
..126484-BB-0 | CSMC Trust 2014-1VR2-CSMC 2014-IVR2 BT ....... [....... . 09/01/2024 . | PAYDOUN ... 0 0 . 04/01/2044 . [1.A ........
..12648T-AQ-2 | CSMC Trust 2014-1VR3-CSMC 2014-IVR3 BT ....... [....... . 09/01/2024 . | PAYDOUN ... 0 0 . 07/01/2044 . (1.A ........
..12659Y-AB-0 | COLT 2022-3 Mortgage Loa-COLT 2022-3 A2 ...... |[....... . 09/01/2024 . | PAYDOUN ... 0 0 . 06/01/2028 . [1.C FE .
.. 12659Y-AC-8 | COLT 2022-3 Mor tgage Loa-COLT 2022-3 A3 09/01/2024 . | PAYDOUN 0| 0| . 06/01/2028 . [1.F FE .
..12660B-AB-7 |Credit Suisse Mortgage C-CSNC 2022-ATH1 09/01/2024 . | PAYDOUN 0| 0| . 01/01/2067 . 1.C FE .
..12660B-AC-5 |Credit Suisse Mortgage C-CSMC 2022-ATH1 09/01/2024 . | PAYDOUN . 0| 0| . 01/01/2067 . [1.F FE .
..12663G-AA-5 | COLT 2022-7 Mortgage Loa-COLT 2022-7 A1 ...... [....... . 09/01/2024 . | PAYDOUN ... 102,899 0 0 . 04/01/2067 . [1.A FE .
..12663G-AB-3 | COLT 2022-7 Mortgage Loa-COLT 2022-7 A2 ...... [....... . 09/01/2024 . | PAYDOUN ... ...97,757 0 0 . 04/01/2067 . [1.C FE .
..12663G-AC-1 | COLT 2022-7 Mortgage Loa-COLT 2022-7 A3 ...... [....... . 09/01/2024 . | PAYDOUN ... 0 0 . 04/01/2067 . [1.F FE .
.. 12664A-AE-9 | CSMC 2022-ATH3-CSMC 2022-ATH3 A2 ............... [..ccees . 09/01/2024 . | PAYDOUN ... 0 0 . 08/01/2067 . 1.C FE .
..12664A-AF-6 | CSMC 2022-ATH3-CSMC 2022-ATH3 A3 ............... [ .o . 09/01/2024 . | PAYDOUN ... 0 0 . 08/01/2067 . [1.F FE .
..126650-AN-0 | CVS Pass-Through Trust-FIRST LIEN ............. [....... . 09/10/2024 . | SINKING PAYMENT ......... 0 0 . 10/10/2025 . [2.B ........
..126650-Ali-0 | CVS Pass-Through Trust-FIRST LIEN ............. [.eeees . 09/10/2024 . | SINKING PAYMENT ......... 0 0 . 01/11/2027 . (2.B ........
..126650-BQ-2 | CVS HEALTH CORP PASS THRU CTF 30/360 ......... [....... . 09/10/2024 . | SINKING PAYMENT ......... 0 0 . 01/10/2030 . |2.B FE
..126650-BY-5 | CVS PASS-THROUGH TRUST-SENIOR SECURED NO 09/10/2024 . [ SINKING PAYMENT . 0| 0| . 01/10/2034 . |2.B FE
.. 12665E-AD-2 | CSMC 2022-NQM4 Trust-CSMC 2022-NaM4 A2 09/01/2024 . | PAYDOUN ... 0| 0| . 06/01/2067 . 1.C FE .
..12665V-AA-0 | CVS Pass-Through Trust S-FIRST LIEN 09/10/2024 . [ SINKING PAYMENT . 0| 0| . 08/11/2036 . |2.B FE
.. 12665W-AD-2 | CSMC 2022-ATH2-CSMC 2022-ATH2 A2 . . |- 09/01/2024 . | PAYDOUN ... 0| 0| . 05/01/2067 . [1.C FE ....
..126670-JP-4 | CHL Mortgage Pass-Throug-CliHL 2005-HYB9 . |- 09/01/2024 . | PAYDOUN 0| 0| . 02/01/2036 . [1.A FM ....
..126670-NY-0 | CWABS Asset-Backed Certi-CliL 2005-16 2AF .... |....... . 09/01/2024 . | PAYDOUN ... 0 0 . 05/01/2036 . [1.A FM ....
..126673-DR-0 | CWABS Asset-Backed Certi-CliL 2004-7 MF2 ..... |....... . 09/01/2024 . | PAYDOUN ... 0 0 . 10/01/2034 . [1.A FM ...
.. 12667F-4N-2 | Alternative Loan Trust 2-CWALT 2005-7CB ..... |....... . 09/01/2024 . | PAYDOUN ... 0 0 . 03/01/2038 . [1.A FM ....
..12667F-5E-1 |Alternative Loan Trust 2-CWALT 2005-6CB ..... |....... . 09/01/2024 . | PAYDOUN ... 0 0 . 04/01/2035 . [1.A FM ....
..12667F-EG-6 |Alternative Loan Trust 2-CWALT 2004-J2 3 .... |....... . 09/01/2024 . | PAYDOUN ... 0 0 . 04/01/2034 . [1.A FM ...
..12667F-RE-7 |Alternative Loan Trust 2-CWALT 2004-J6 1 .... |....... . 08/01/2024 . |MATURITY . 0 0 . 08/01/2024 . [1.A FM ...
..12667F-RG-2 |Alternative Loan Trust 2-CWALT 2004-J6 2 .. 09/01/2024 . | PAYDOUN 0| 0| . 1170172031 . [1.A FM ...
..12667F-VN-2 | COUNTRYWIDE ALTERNATIVE -SERIES 2004-24C .... 09/01/2024 . | PAYDOUN 0| 0| . 11/01/2034 . [1.A FM ...
..12667G-AA-1 | Alternative Loan Trust 2-CWALT 2005-13CB .. 09/25/2024 . | PAYDOUN 0| 0| . 056/25/2035 . [1.A FM ....
..12667G-AC-7 |Alternative Loan Trust 2-CWALT 2005-13CB .. 09/01/2024 . | PAYDOUN 0| 0| . 05/01/2035 . [1.A FM ....
..12668A-4C-6 |Alternative Loan Trust 2-CWALT 2005-IM1 ... 08/26/2024 . | PAYDOUN 0| 0| . 01/25/2036 . [1.A FM ....
..12668A-PC-3 |Alternative Loan Trust 2-CWALT 2005-54CB .... |....... . 09/01/2024 . | PAYDOUN ... 0 0 . 11/01/2035 . [1.A FM ...
..12668A-XL-4 |Alternative Loan Trust 2-CWALT 2005-63 5 .... |....... . 09/01/2024 . | PAYDOUN ... 0 0 . 12/01/2035 . [1.A FM ...
..12668B-YA-5 |Alternative Loan Trust 2-CWALT 2006-7CB ..... |....... . 09/01/2024 . | PAYDOUN ... 0 0 . 05/01/2036 . [1.A FM ....
..126694-2H-0 | CHL Mortgage Pass-Throug-CliHL 2006-10 1A .... |....... . 09/01/2024 . | PAYDOUN ... 0 0 . 05/01/2036 . [3.A FM ....
..126694-4F-2 | CHL Mortgage Pass-Throug-CliHL 2006-HYB3 ..... |....... . 09/01/2024 . | PAYDOUN ... 0 0 . 05/01/2036 . [1.A FM ....
..126694-BE-7 |CHL Mortgage Pass-Throug-CliHL 2005-HYB6 ..... |....... . 09/01/2024 . | PAYDOUN ... 0 0 . 10/01/2035 . [1.A FM ...
..126694-CS-5 |CHL Mortgage Pass-Throug-CliHL 2005-21 A1 .... . |- 09/01/2024 . | PAYDOUN ... 0 0 . 10/01/2035 . [4.B FM ...
..126694-HP-6 | CHL Mortgage Pass-Throug-CliHL 2005-25 A1 ... . |- 08/01/2024 . | PAYDOUN ... 0 0 . 11/01/2035 . [1.A FM ...
..126694-LC-0 |CHL Mortgage Pass-Throug-CliHL 2005-24 A3 ... 09/01/2024 . | PAYDOUN 0| 0| . 11/01/2035 . [5.A FM ....
.. 126694-MH-8 | CHL Mortgage Pass-Throug-CliHL 2005-HYB7 ..... . 09/01/2024 . | PAYDOUN ... .. 129,251 .0 . 0. . 11/01/2035 . [1.A FM ....
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..126694-0J-0 |CHL Mortgage Pass-Throug-CliHL 2005-HYBS ..... |....... . 09/01/2024 . | PAYDOUN ... ... 38,100 ...38,101 ...37,210 |.... 0 ..38,100 |.. 1,425 |. 12/01/2035 . |[1.A FM ....
..126694-UJ-5 |CHL Mortgage Pass-Throug-CliHL 2005-31 1A .... |....... . 09/01/2024 . | PAYDOUN ... ... 12,001 ...12,001 ...10,236 |.... 0 . 01/01/2036 . [1.A FM ...
..126694-UM-8 | CHL Mortgage Pass-Throug-CliHL 2005-31 2A .... |....... . 09/01/2024 . | PAYDOUN ... ... 29,879 ...29,888 ...28,773 |.... 0 . 01/01/2036 . [1.A FM ....
..126694-UN-6 | CHL Mortgage Pass-Throug-CliHL 2005-31 2A .... |....... . 09/01/2024 . | PAYDOUN ... 0 . 01/01/2036 . [1.A FM ...
..12669D0-US-5 | CHL Mortgage Pass-Throug-CliHL 2002-39 A1 .... |....... . 09/01/2024 . | PAYDOUN ... 0 . 02/01/2033 . [1.A FM ....
..12669F-A8-6 | CHL Mortgage Pass-Throug-CliHL 2004-11 2A .... |....... . 09/01/2024 . | PAYDOUN ... 0 . 07/01/2034 . (1.A FM ...
.. 12669F-VH-3 | CHL Mortgage Pass-Throug-CliHL 2004-6 2A1 .... |....... . 09/01/2024 . | PAYDOUN ... 0 . 05/01/2034 . [1.A FM ....
..12669G-35-8 | CHL Mortgage Pass-Throug-CliHL 2005-16 A2 .... |....... . 09/01/2024 . | PAYDOUN ... 0 . 09/01/2035 . |2.C FM
.. 12669G-4K-4 | CHL Mortgage Pass-Throug-CliHL 2005-J3 1A .... |....... . 09/01/2024 . | PAYDOUN ... 0 . 09/01/2035 . [1.A FM .
..12669G-A5-0 | CHL Mortgage Pass-Throug-CliHL 2005-HYBS3 ... 09/01/2024 . | PAYDOUN 0| . 06/01/2035 . [1.A FM .
..12669G-BY-6 | CHL Mortgage Pass-Throug-CiHL 2004-HYB7 ... 09/01/2024 . | PAYDOUN 0| . 11/01/2034 . [1.A FM .
..12669G-BZ-3 | CHL Mortgage Pass-Throug-CliHL 2004-HYB7 ... 09/01/2024 . | PAYDOUN 0| . 11/01/2034 . [1.A FM .
..12669G-GH-8 | CHL Mortgage Pass-Throug-CliHL 2004-HYBS ..... |....... . 09/01/2024 . | PAYDOUN ... 0 . 01/01/2035 . [1.A FM .
..12669G-R4-5 | CHL Mortgage Pass-Throug-CliHL 2005-15 A8 .... |....... . 09/01/2024 . | PAYDOUN 0 . 08/01/2035 . [1.A FM .
.. 12694%-AA-4 | CVS (New Albany, IN) Trust Certificate .......[....... . 09/15/2024 . | SINKING PAYMENT . .. 0 . 01/15/2041 . [2.B ........
..12697#-AA-7 |Cric KY HQ LLC Senior Secured Note ............ [....... . 09/15/2024 . | SINKING PAYMENT ......... .0 . 0 . 03/15/2042 . (1.D PL .
..12707%-AA-9 | CVS (NC SC PA & VA ) Con Trust Certifica ... [....... . 09/15/2024 . | SINKING PAYMENT ......... .0 . 0 . 01/15/2044 . (2.B ........
..127246-AA-6 | CVS (Clawson & Richmond Trust Certificat ... [....... . 09/15/2024 . | SINKING PAYMENT ......... .0 . 0 . 01/15/2035 . [2.B ........
.. 12733#-AA-3 | CTL Pass-Thru Trust Seri Trust Certifica .... [....... . 09/15/2024 . | SINKING PAYMENT ......... .0 . 0 . 10/15/2043 . [1.F ........
..12760@-AA-1 | CGA Capital Corp Pass Thru Ctfs Series 2 ... [....... . 09/10/2024 . | SINKING PAYMENT ......... , , .0 . 0 . 03/10/2031 . [1.A ........
..12762*-AA-1 | CDI Tuscany Intermediate Senior Secured 09/30/2024 . [ SINKING PAYMENT . 47,961 ...47,%1 0 0| . 06/30/2040 . |2.A PL
..13177*-AA-8 | Camargo Investments | LL Senior Note . 09/20/2024 . | VARIOUS ... 710,460 ... (710,460) 0 0| . 05/31/2025 . [5.B Gl
.. 14040H-CG-8 |Capital One Financial Co-SUBORDINATED ... 08/26/2024 . [ JP MORGAN SECURITIES . 8,052,000 10,000,000 ..9,264,100 |. 0 0| (1,371,87 . 07/29/2032 . |2.B FE
..143100-AA-6 | Carlyle GMS Finance MM C-CGFM 2015-1A A1 . |- 07/02/2024 . | PAYDOUN ... 27,757,494 . 27,757,494 .27,757,494 |. 0 0| . 10/15/2031 . [1.A FE .
..143100-AE-8 |Carlyle GMS Finance MM C-CGFM 2015-1A A1 .. . |- 07/02/2024 . | PAYDOUN 14,299,315 . 14,299,315 . 14,290,315 |. 14,297,919 |. 0 0| 467,600 |. 10/15/2031 . |1.A FE .
..143100-AG-3 |Carlyle GMS Finance MM C-CGFM 2015-1A A2 .... |....... . 07/02/2024 . |PAYDOIN .ooovvvviiiiiiiiins oo e 15,000,000 |....... 15,000,000 |....... 15,000,000 |....... 15,000,000 |.... .0 . ...0 ...845,892 |. 10/15/2031 . [1.C FE .
..14576A-AA-0 |Cars Net Lease Mortgage -CARM 2020-1A A1 .... |....... . 09/15/2024 . | PAYDOUN ... .0 . 0 . 12/15/2050 . [1.A FE .
..14576A-AB-8 |Cars Net Lease Mortgage -CARM 2020-1A A2 .... |....... . 09/15/2024 . | PAYDOUN ... .0 . 0 . 12/15/2050 . [1.A FE .
..14576A-AC-6 |Cars Net Lease Mortgage -CARM 2020-1A A3 .... |....... . 09/15/2024 . | PAYDOUN ... .0 . 0 . 12/15/2050 . 1.F FE .
..14686G-AD-8 | Carvana Auto Receivables-CRVNA 2022-N1C .... |....... . 09/10/2024 . | PAYDOUN ... . . .0 . 0 . 12/11/2028 . (1.D FE .
.. 14855I-AA-4 | Castlelake Secured Aviat Notes Class A .......[....... . 09/15/2024 . | SINKING PAYMENT . 222,944 217,282 |.... .0 . 0 . . 07/31/2036 . [1.F PL .
..14856G-AA-8 |Castlelake Aircraft Stru-CLAST 2021-1A A . 09/15/2024 . | PAYDOUN ... ..127,869 ..127,865 |. 0 0| 127,869 . 01/15/2046 . [1.G FE .
..152314-KJ-8 | Centex Home Equity Loan -CXHE 2004-C AF5 ... 09/01/2024 . | PAYDOUN 97,932 0 0| 97,932 . 06/01/2034 . [1.A FM .
..161546-Cli-4 | Chase Funding Trust Seri-CFAB 2002-3 1A5 .... 09/01/2024 . | PAYDOUN 0 0| . 06/01/2032 . [1.A FM .
..16159W-AC-8 |Chase Home Lending Mor tg-CHASE 2019-1 A3 .... 09/01/2024 . | PAYDOUN 0 0| . 03/01/2050 . (1.
..161620-PV-5 | Chase Mor tgage Finance T-CHASE 2005-A2 1 .... 09/01/2024 . | PAYDOUN 0 0| . 01/01/2036 . (1.
..161630-BA-5 |Chase Mortgage Finance T-CHASE 2007-A1 1 .... |....... . 09/01/2024 . | PAYDOUN ... .0 . 0 . 02/01/2037 . (1.
..16165M-AG-3 |ChaseFlex Trust Series 2-CFKX 2006-2 A5 ..... |[....... . 09/01/2024 . | PAYDOWN .0 . 0 . 09/01/2036 . (1.
..16372#-AA-0 |Chemical Bank Pass-Thru Certificate ........... [....... . 09/10/2024 . | SINKING PAYMENT . .0 . 0 . 06/10/2044 . [2.A ........
. 16877#-AA-0 | Childress Klien-Cambridg Senior Secured ...... [....... . 09/05/2024 . | SINKING PAYMENT . .0 . 0 . 01/05/2036 . [1.B ........
..169926-AA-0 | CHNGE Mortgage Trust 202-CHNGE 2023-2 A1 .... |....... . 09/01/2024 . .0 . 0 . 06/01/2058 . [1.A FE .
.. 170257-AE-9 | CHL Mortgage Pass-Throug-CliHL 2006-16 3A .... |....... . 09/01/2024 . | PAYDOUN ... .0 . 0 . 11/01/2036 . [1.A FM .
..17025R-AA-3 | COUNTRYWIDE HOME LOANS-SERIES 2007-HY4 C ... . |- 09/01/2024 . | PAYDOUN ... . .0 . 0 . 09/01/2047 . [1.A FM .
..17030A-AA-3 | CHNGE Mor tgage Trust 202-CHNGE 2023-3 A1 .... . |- 09/01/2024 . | PAYDOUN ... 409,524 406,836 |.... .0 . 0 . 07/01/2058 . [1.A FE .
..17030J-AA-4 | CHNGE Mortgage Trust 202-CHNGE 2022-1 A1 .... 09/01/2024 . | PAYDOUN ... K ..375,958 ..875,955 |. 0 0| . 01/01/2067 . [1.A FE .
.. 172967-KU-4 | Citigroup Inc-SUBORDINATED ... . 08/23/2024 . | CITIGROUP GLOBAL MAR ... |..........cceeveer. |...... 5,907,960 |........ 6,000,000 |........ 5,864,580 |.... 0. ...0 ...268,813 |. 07/25/2028 . [2.B FE
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..17307G-E8-7 |Citigroup Mortgage Loan -CMLTI 2005-8 1A .... |....... . 09/01/2024 . | PAYDOUN ... ... 34,374 ...33,870 280,471 el 0 e, 3,472 | 0 ..34,374 |.. 0 e . 10/01/2035 . [1.A FM ...
..17307G-ED-6 |Citigroup Mortgage Loan —CMLTI 2004-HYB2 .... |....... . 09/01/2024 . | PAYDOUN ... ... 14,366 ... 14,366 0 .. 14,366 |.. .0 . . 03/01/2034 . [1.A FM ...
..17307G-RE-0 |Citigroup Mortgage Loan -CMLTI 2005-2 1A .... |....... . 09/01/2024 . | PAYDOUN ... L1218 0 11,213 | .0 . . 05/01/2035 . [1.A FM ....
..17307G-TY-4 |Citigroup Mortgage Loan -CMLTI 2005-3 24 .... |....... . 09/01/2024 . | PAYDOUN ... .. 120,861 0 120,861 |.. .0 . . 08/01/2035 . [1.A FM ...
..17307G-VN-5 |Citigroup Mortgage Loan -CMLTI 2005-WF2 ...... |[....... . 09/01/2024 . | PAYDOUN ... ... 162 0 ... 162 |.. 0 . 08/01/2035 . [1.A FM ....
..17307G-W9-5 |Citigroup Mortgage Loan -CMLTI 2005-11 A .... |....... . 09/01/2024 . | PAYDOUN ... ... 761 0 ....761 .. 0 . 11/01/2035 . [1.A FM ...
..17309A-AD-1 |CitiMortgage Alternative-CMALT 2006-A1 1 ... [....... . 09/01/2024 . | PAYDOUN ... ... 57,126 0 ..57,126 |.. 0 . 04/01/2036 . [1.A FM ....
..17309A-AF-6 | CitiMortgage Alternative-CMALT 2006-A1 1 .... [....... . 09/01/2024 . | PAYDOUN ... ... 80,594 0 ..80,594 |.. 0 . 04/01/2036 . [1.A FM .
..17309B-AB-3 |Citigroup Mortgage Loan -CMLTI 2006-WF2 ..... |....... . 09/01/2024 . |PAYDOIN .oovvvviiiiiiiiiins oo o 7,809 0 ...7,809 |.. 0 . 05/01/2036 . [1.A FM .
.. 17300N-AG-6 |Citicorp Residential Mor-CRMSI 2006-1 M1 .. 09/01/2024 . | PAYDOUN .. 155,740 0| .155,740 0| . 07/01/2036 . [1.A FM .
..17309V-AH-6 |CitiMortgage Alternative-CMALT 2006-A4 1 .. 09/01/2024 . | PAYDOUN 0| 0| . 09/01/2036 . [4.A FM .
.. 173124-AF-6 |Citicorp Residential Mor-CRMSI 2007-2 A6 .. 09/01/2024 . | PAYDOUN 0| 0| . 06/01/2037 . [1.A FM .
..17312V-AA-6 |Citigroup Mortgage Loan -CMLTI 2007-6 1A .... |....... . 09/01/2024 . | PAYDOUN ... 0 0 . 03/01/2037 . [1.A FM .
..17315X-AF-8 |Citigroup Mortgage Loan -CMLTI 2009-9 2A .... |....... . 09/30/2024 . | PAYDOUN ... 0 0 . 11/01/2035 . [1.A FM .
..17322N-AD-6 |Citigroup Mortgage Loan -CMLTI 2014-J1 A .... |....... . 09/01/2024 . | PAYDOUN ... 0 0 . 06/01/2044 . [1.A ........
.. 17323\1-AE-5 |Citigroup Mortgage Loan -CMLTI 2015-A B3 .... |....... . 09/01/2024 . | PAYDOUN ... ..326,839 |.... 0 , 0 . 06/01/2058 . [1.A ........
..193051-AA-7 |Cold Storage Trust 2020--COLD 2020-ICE5 ...... |....... . 08/15/2024 . | PAYDOUN ... 01,946,392 |.... 0 1,965,981 0 . 11/15/2087 . [1.A ........
..193938-AB-3 |College Ave Student Loan-CASL 2023-A A2 ...... [....... . 09/25/2024 . | PAYDOUN ... 0 0 . 05/25/2055 . [1.A FE .
..19421U-AB-0 |College Avenue Student L-CASL 2019-A A2 ...... [....... . 09/25/2024 . | PAYDOUN ... 0 0 . 12/28/2048 . [1.A FE .
.. 19424K-AB-9 | College Avenue Student L-CASL 2021-A A2 ...... [....... . 09/25/2024 . | PAYDOUN ... 0 0 . 07/25/2051 . [1.A FE .
.. 19424K-AD-5 | College Ave Student Loan-CASL 2021-A C .. 09/25/2024 . | PAYDOUN 0| 0| . 07/25/2051 . [1.F FE .
.. 19425A-AD-6 | College Avenue Student L-CASL 2021-B C 09/25/2024 . | PAYDOUN 0| 0| . 06/25/2052 . 1.F FE .
.. 19425A-AE-4 | Col lege Avenue Student L-CASL 2021-B D 09/25/2024 . | PAYDOUN 0| 0| . 06/25/2052 . 2.B FE .
..19685G-AA-4 | COLT Funding LLC-COLT 2022-4 A1 .. . |- 09/01/2024 . | PAYDOUN 0| 0| . 03/01/2067 . [1.A FE .
..19685G-AC-0 |COLT Funding LLC-COLT 2022-4 A3 ..... . |- 09/01/2024 . | PAYDOUN 0| 0| . 03/01/2067 . [1.F FE .
..19687Y-AA-3 | COLT 2020-RPL1 Trust-COLT 2020-RPL1 A1 ....... [....... . 09/01/2024 . | PAYDOUN ... 0 0 . 01/01/2065 . [1.A FE .
..19688E-AA-6 | COLT 2021-1 Mortgage Loa-COLT 2021-1 A1 ..... |....... . 09/01/2024 . | PAYDOUN ... . . 0 . .. 0 . 06/01/2066 . [1.A FE .
..19688F-AA-3 | COLT 2021-3 Mortgage Loa-COLT 2021-3 A1 ...... [....... . 09/01/2024 . | PAYDOUN ... .. 223,348 ..195,689 |.... 0 .223,348 |.. 0 . 09/01/2066 . [1.A FE .
..19688H-AA-9 | COLT 2022-1 Mor tgage Loa-COLT 2022-1 A1 ...... [....... . 09/01/2024 . | VARIOUS ... 15,444,500 15,444,485 |.... 0 15,444,500 |.. 0 . 12/01/2066 . [1.A FE .
..19688L-AA-0 | COLT 2022-5 Mortgage Loa-COLT 2022-5 A1 ...... [....... . 09/01/2024 . | PAYDOUN ... 0 0 . 04/01/2067 . [1.A FE ....
..19688L-AB-8 | COLT 2022-5 Mortgage Loa-COLT 2022-5 A2 ...... |....... . 09/01/2024 . | PAYDOUN ... 0 0 . 03/01/2067 . [1.C FE ....
..19688M-AB-6 | COLT 2022-8 Mor tgage Loa-COLT 2022-8 A2 09/01/2024 . | PAYDOUN 0| 0| . 08/01/2067 . 1.C FE ....
..19688M-AC-4 | COLT 2022-8 Mor tgage Loa-COLT 2022-8 A3 09/01/2024 . | PAYDOUN 0| 0| . 08/01/2067 . [1.F FE .
..196919-AA-2 | COLT 2024~INV3 Mortgage -COLT 2024-INV3 09/01/2024 . | PAYDOUN 0| 0| . 09/01/2069 . [1.A FE .
..196919-AB-0 | COLT 2024-INV3 Mortgage -COLT 2024-INV3 09/01/2024 . | PAYDOUN 0| 0| . 09/01/2069 . 1.C FE .
..20267U-AA-7 | COMMONBOND STUDENT LOAN -SERIES 16-B CLA 09/25/2024 . | PAYDOUN 0| 0| . 10/25/2040 . (1.A FE .
..20268A-AB-8 | Commonbond Student Loan -CBSLT 2021-BGS ...... [....... . 08/25/2024 . | PAYDOUN ... 0 0 . 09/25/2051 . [1.G FE .
..20268B-AB-6 | Commonbond Student Loan -CBSLT 2020-1 B ...... [....... . 09/25/2024 . | PAYDOUN ... 0 0 . 10/25/2051 . [1.D FE .
..20268K-AA-8 | Commonbond Student Loan -CBSLT 2017-BGS ...... [....... . 09/25/2024 . | PAYDOUN ... 0 0 . 09/25/2042 . (1.A FE .
..202681-AB-0 | Commonbond Student Loan -CBSLT 2021-AGS ...... [....... . 09/25/2024 . | PAYDOUN ... 0 0 . 03/25/2052 . (1.D FE .
..20269D-AA-3 | Commonbond Student Loan -CBSLT 2018-AGS ...... [....... . 09/25/2024 . | PAYDOUN ... . 0 0 . 02/25/2044 . (1.A FE .
..20753Y-CH-3 | Connecticut Avenue Secur-CAS 2022-R04 M .... |....... . 09/25/2024 . | PAYDOUN ... 355,944 355,778 |.... 0 0 . 03/25/2042 . (1.A ........
..20755D-AA-4 | Connecticut Avenue Secur-CAS 2022-R08 1M .... . |- 09/25/2024 . | PAYDOUN ... 0 0 . 07/25/2042 . [1.A ........
..212168-AA-6 | Continental Wind LLC-FIRST LIEN ................ . |- 08/31/2024 . [SINKING PAYMENT ......... 0 0 . 02/28/2033 .
..221608-AA-6 | Costco ( Monterey Park C Trust Certifica 09/20/2024 . [ SINKING PAYMENT . 0| 0| . 06/20/2043 .
..22163#-AA-1 | Costco (Qceanside NY) Le Trust Certifica .... . 09/15/2024 . | SINKING PAYMENT ......... .0 . 0. . 11/30/2041 .
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.. 224044-CN-5 | Cox Communications Inc-SENIOR UNSECURED ...... |[....... . 08/08/2024 . |VARIOUS ....oovvvvviiiiiiins oo | 30,413,975 |....... 34,783,000 |....... 33,748,862 |.......33,939,967 |.... ... 60,574 |. . 60,574 ..ol 0 s 34,000,541 |.. ... (3,586,566) |... (3,586,566) . 06/15/2031 . 2.B FE ....
..224092-AA-4 | CP EF Asset Securitizati-CPEF 2023-1A A ..... [....... . 09/15/2024 . |PAYDOIN .ooovvvvviiiiiiiins e e 1,391,348 |........ 1,301,348 |........ 1,384,449 |........ 1,384,639 [....cccoonnnn0 foeennnns 6,709 |. 0 e 1,391,348 [oovvvviiiinnnn0 [, 0 . 03/15/2032 . [1.C FE ....
..225410-CZ-3 |Credit Suisse First Bost-CSFB 2003-AR15 ..... |....... . 09/25/2024 . | PAYDOUN ... ...25,392 |.... 0 0 . 06/25/2033 . [1.A FM ....
..225410-FV-9 | CSFB MORTGAGE-BACKED PAS-CSFB 2003-17 1A ... [....... . 09/01/2024 . | PAYDOUN ... . 7,406 ... 0 0 . 06/01/2033 . [4.C FM ....
..225410-XS-6 |Credit Suisse First Bost-CSFB 2003-23 DB .... |....... . 09/01/2024 . | PAYDOUN ... .. 72,107 ... 0 0 . 09/01/2033 . [1.A FM ....
..225418-PJ-1 | CSFB Mor tgage-Backed Tru-CSFB 2004-AR6 C .... |....... . 09/25/2024 . | PAYDOUN ... 7,912 0 0 . 10/25/2034 . (1.A FM ...
..225458-2Y-3 |Credit Suisse First Bost-CSFB 2005-8 9A1 ... |....... . 09/01/2024 . | PAYDOUN ... ....2,809 |.... 0 0 . 09/01/2035 . (2.B FM ...
..225458-15-5 |Credit Suisse First Bost-CSFB 2006-7 1A1 ... [....... . 09/01/2024 . | PAYDOUN ... ....3,618 |.... 0 0 . 08/01/2035 . |3.B FM
..225458-1D-8 | CSFB MORTGAGE-BACKED PAS-CSFB 2005-3 6A1 ... |....... . 09/01/2024 . | PAYDOUN ... ...10,266 |.... 0 0 . 07/01/2035 . [1.A FM .
..225470-VF-7 | CSMC Mor tgage-Backed Tru-CSMC 2006-1 3A1 ... 09/01/2024 . | PAYDOUN 0| 0| . 02/01/2036 . [1.A FM .
..225400-FJ-9 |Credit Suisse First Bost-CSFB 2003-1 1A1 ... 09/01/2024 . | PAYDOUN 0| 0| . 02/01/2033 . |2.B FM
.. 22757TH-AA-9 | Cross 2024-H5 Mor tgage T-CROSS 2024-H5 A .... 09/01/2024 . | PAYDOUN 0| 0| . 08/01/2069 . [1.A FE .
..22757TH-AB-7 |Cross 2024-H5 Mor tgage T-CROSS 2024-H5 A .... |....... . 09/01/2024 . | PAYDOUN ... ... 178,800 0 178,800 |.. 0 . 08/01/2069 . 1.C FE .
.. 220421-BF-2 | CSMC Mor tgage-Backed Tru-CSMC 2006-8 5A1 .... |....... . 09/01/2024 . | PAYDOUN ...21,023 0 ..21,023 |.. 0 . 10/01/2026 . |3.A FM
..22960*-AA-0 | CTL PASS THRU TR SER 2013 (OCHSNER SLIDE .... |....... . 09/15/2024 . | SINKING PAYMENT . 0 0 . 12/15/2028 . [1.G ........
..22065@-AA-3 |WAG (Edina, Minnesota) C Trust Certifica .... [....... . 09/15/2024 . | SINKING PAYMENT ......... 0 0 . 07/15/2037 . [3.A ........
..22970*-AA-8 |BNSF (Dayton, Texas) Con Trust Certifica ... [....... . 09/01/2024 . | SINKING PAYMENT ......... 0 0 . 05/15/2034 . (1.D PL .
..220738-AA-3 | Great West Casualty Comp Trust Certifica ... [....... . 09/15/2024 . | SINKING PAYMENT ......... 0 0 . 12/15/2037 . (1.C PL .
..22977@-AA-9 | CTL Pass-Thru Trust Seri Trust Certifica ... [....... . 09/15/2024 . | SINKING PAYMENT ......... 0 0 . 12/15/2088 . [1.E ........
..23242L-AB-9 | CWHEQ Revolving Home Equ-CWHEL 2006-F 2A .... |....... . 09/16/2024 . | PAYDOUN ... 0 0 . 07/15/2036 . [1.A FM .
..23248A-AJ-0 | COUNTRYWIDE ASSET-BACKED-SERIES 2007-SEA 09/25/2024 . | PAYDOUN 0| 0| . 05/25/2047 . [1.A FM .
..233046-AF-8 | DNKN 2017-1A A211 ... 08/20/2024 . | PAYDOUN 0| 0| . 11/20/2047 . |2.B FE
..233046-AH-4 | DB Master Finance LLC-DNKN 2017-1AW A2I1 08/20/2024 . | PAYDOUN 0| 0| . 11/20/2047 . (1.C FE .
..233046-ANM-3 | DB Master Finance LLC-DNKN 2019-1AW A23W .. . |- 08/20/2024 . | PAYDOUN 0| 0| . 05/20/2049 . [1.C FE .
..23316#-AA-5 |DEA (Nashville TN) LLC Pass-Thru Certifi . . |- 09/05/2024 . [ SINKING PAYMENT . 0| 0| . 08/05/2040 . (1.B ........
..23332U-AD-6 |DSLA Mortgage Loan Trust-DSLA 2004-AR1 A ... |....... . 09/19/2024 . | PAYDOUN 0 0 . 09/19/2044 . (1.A FM
..24023#-AA-7 |DC Department of Correct Pass-Thru Certi .... [....... . 09/15/2024 . | SINKING PAYMENT . 0 0 . 03/15/2033 . (1.B PL .
..24380X-AA-5 |Deephaven Residential Mo-DRMT 2022-2 A1 ...... |....... . 09/01/2024 . 0 0 . 03/01/2067 . [1.A FE .
..24736X-AA-6 |DELTA AIR LINES 2015-1AA-FIRST LIEN .......... [.eeens . 07/30/2024 . ...0 ] 0 0 . 07/30/2027 . [1.F FE .
..24736Y-AA-4 |Delta Air Lines 2015-1 C-DAL 3 7/8 07/30 .... [....... . 07/30/2024 . | SINKING PAYMENT ......... .30 | 0 0 . 07/30/2027 . |2.B FE
..25150M-AC-0 |Deutsche Alt-A Securitie-DBALT 2007-RMP1 ... |....... . 09/25/2024 . | PAYDOUN ... .. (6,256) |. 0 0 . 12/25/2036 . [1.A FM .
..25150N-AB-0 |Deutsche Alt-A Securitie-DBALT 2006-ARS ... 09/25/2024 . | PAYDOUN 24,123 | 0| 0| . 10/25/2036 . [1.A FM .
..251510-CV-3 |Deutsche Alt-A Securitie-DBALT 2005-1 1A . 09/25/2024 . | PAYDOUN ..3,738 | 0| 0| . 02/25/2085 . [1.A FM .
..251510-EP-4 | DEUTSCHE ALT-A SECURITIE-DBALT 2005-3 5A .. 09/25/2024 . | PAYDOUN 0| 0| . 06/25/2035 . |5.A FM
..251510-LM-3 | Deutsche Alt-A Securitie-DBALT 2006-AR1 ... 08/01/2024 . | PAYDOUN 0| 0| . 02/01/2036 . |2.B FM
..251510-MD-2 |Deutsche Alt-B Securitie-DBALT 2006-AB1 ... 09/01/2024 . | PAYDOUN 0| 0| . 02/01/2036 . [1.A FM .
..251563-FP-2 | Deutsche Mortgage Securi-DMSI 2004-4 7AR .... |....... . 09/25/2024 . | PAYDOUN ... 0 0 . 06/25/2034 . [6. * .......
..25273C-AB-6 |Diamond Resorts Owner Tr-DROT 2021-1A B ..... |....... . 09/20/2024 . | PAYDOUN ... . 0 0 . 11/21/2033 .
..256746-AJ-7 |Dollar Tree Inc-SENIOR UNSECURED ............... [....... . 07/30/2024 . | MRBOO1O ... .9,230,403 |.... 0 0 . 12/01/2031 .
..26067%-AA-3 |Dow (Midland Mi) Control Trust Certifica ... [....... . 09/15/2024 . | SINKING PAYMENT . ..167,391 |.... 0 0 . 03/15/2034 .
..26208L-AC-2 |DRIVEN BRANDS FUNDING LL-HONK 2018-1A A2 .... |....... . 07/29/2024 . .6,580,332 |.... 0 0 . 04/20/2048 .
..26209X-AC-5 |DRIVEN BRANDS FUNDING LL-HONK 2020-2A A2 .... |....... . 07/20/2024 . | PAYDOUN ... L0 0 . 01/20/2061 .
..26209X-AF-8 | DRIVEN BRANDS FUNDING LL-HONK 2022-1A A2 ... . |- 07/20/2024 . | PAYDOUN ... L0 0 . 10/20/2052 .
..264438-AA-6 |Dulles Discovery 1 Contr Pass-Thru Certi .... . |- 09/05/2024 . [ SINKING PAYMENT . , 0 0 . 06/05/2037 .
..268440-AA-5 | EFMT 2023-1-EFMT 2023-1 A1 09/01/2024 . 124,046 .. 124,046 122,573 e 0| 0| . 02/01/2068 .
..26847@-AA-8 | Edx/Ge Inventory Supply Pass-Thru Certif .... . 07/15/2024 . .. 112,011 ... 112,011 ... 112,011 . 112,011 .0 ... 112,011 0. . 04/15/2028 .
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..26848#-AA-5 |EDX/GE Inventory Supply Pass-Thru Certif ... [....... . 07/15/2024 . | SINKING PAYMENT ......... ... 99,390 ...99,390 ...99,392 |.... ()] 0 ..99,3% |.. 0 e .. 3,307 |. 01/15/2029 . [2.A ........
..26848*-AA-9 | EDX/GE Inventory Supply Pass-Thru Certif .... [....... . 07/15/2024 . | SINKING PAYMENT ......... ... 51,049 ...51,049 |.... 0 . 01/15/2030 . [2.A ........
..268948-AA-4 |Eagle Bancorp Inc-SUBORDINATED ...........eeevwn [oreenn . 09/01/2024 . |MATURITY . . 4,000,000 .4,000,000 |.... 0 . 09/01/2024 . |2.C FE
..26920H-AB-1 |EWC Master Issuer LLC-WAX 2022-1A A2 ......... [....... . 09/15/2024 . | PAYDOUN ... ... 18,750 0 . 03/15/2052 . |2.B FE
..28166L-AA-2 |EDvestinU Private Educat-EDVES 2021-A A ..... |[....... . 09/25/2024 . | PAYDOUN ... 0 . 11/25/2045 . [1.A FE .
..28416L-AA-0 |Elara HGV Timeshare Issu-EHGVT 2021-A A ..... [....... . 09/25/2024 . | PAYDOUN ... 0 . 08/27/2035 . [1.A FE .
..28416L-AB-8 |Elara HGV Timeshare Issu-EHGVT 2021-A B ..... |....... . 09/25/2024 . | PAYDOUN ... 104,199 102,449 |.... 0 . 08/27/2035 . [1.F FE .
..28416T-AA-3 |Elara HGV Timeshare Issu-EHGVT 2019-A A ..... [....... . 09/25/2024 . | PAYDOUN ... 200,214 ... 187,576 |.... 0 . 01/25/2034 . [1.A FE .
..28628C-AB-2 |ELFI Graduate Loan Progr-ELFI 2022-A B ....... [....... . 09/25/2024 . 0 . . 08/26/2047 . [1.C FE .
..28932-AA-3 |EIm Road Generating Stat-SECURED NOTE ... 08/11/2024 . [ SINKING PAYMENT . . ..214,886 ..214,886 |. .(5)] 0| .214,886 . 02/11/2030 . [1.F FE .
..20280M-AA-9 |Energy Asset Issuer Trus Senior Secured ... 09/25/2024 . [ SINKING PAYMENT . . 1,298,600 .. 1,298,600 ..1,298,600 |. ...0 ] .0 0| . 1,298,600 0 . 03/25/2049 . [1.F PL .
..203791-AF-6 |Enterprise Products Oper-SENIOR UNSECURE .. 08/26/2024 . | VARIOUS ... 11,466,850 10,000,000 .13,224,000 |. .(168,524) |. . (168,524) 0| 12,573,360 (1,106,510) | . 03/01/2033 . [1.G FE .
..20977F-AA-2 |EverBright Solar Trust 2-EVBRT 2024-A A ..... |....... . 09/20/2024 . | PAYDOUN ... ... 137,69 |........... 137,6% |........... 136,484 |.... L | N AN 1,212 |. L1212 ) 0 e 137,69 |.. . 06/22/2054 . [1.G FE .
..30225V-AG-2 |Extra Space Storage LP-SENIOR UNSECURED ...... |....... . 08/08/2024 . | VARIOUS ... 472,200 |....... 21,158,000 |[....... 20,011,044 20,199,913 |.... 0 ].......20,261,734 .. . 03/15/2032 . (2.B FE .
..30227F-AJ-9 |Extended Stay America Tr-ESA 2021-ESH D ..... |....... . 09/15/2024 . | PAYDOUN ... ...251,387 |.......... 251,387 [...eeeeeee 251,387 |...........251,387 |[.... 0 ... 251,387 .. . 07/15/2038 . [1.A ........
..30260G-AA-4 |FCI Funding 2021-1 LLC-FCITL 2021-1A A ....... [....... . 08/15/2024 . | PAYDOUN ... ,020,096 |........ 1,029,096 |........ 1,029,080 |.... 0 e 1,029,006 |.. . 04/15/2033 . [1.A FE .
..302637-AG-8 |FS KKR MM CLO 1 LLC-FSKMM 2019-1A AR ........ [....... . 07/15/2024 . | PAYDOUN ... ..1,347,435 . 0 e 1,347,435 |.. . 01/15/2031 . [1.A FE .
..30292%-AA-2 |FBI Bronx Control Trust Pass-Thru Certif .... [....... . 09/15/2024 . | SINKING PAYMENT ......... .. 147,219 ..147,279 ... 0 . 07/15/2033 . (1.B PL .
..31307#-AA-9 |FDL-CC LLC Senior Note Tranche A-1 ............ ...t . 09/15/2024 . | SINKING PAYMENT ......... ... 35,060 ...35,063 |.... 0 . 02/15/2085 . [1.A ........
..31307#-AC-5 |FDL-CC LLC Senior Note Tranche A-3 ............ [....... . 09/15/2024 . | SINKING PAYMENT ......... ... 19,037 , , ...19,938 |.... 0 . 06/15/2037 . [1.A ........
..3137BL-AR-9 |Freddie Mac Multifamily -FMMV MO36 A . 09/15/2024 . [CALL 100 . . 4,725,000 4,725,000 4,854,938 . 4,750,943 |. 0| . 12/01/2029 . (1.B FE .
..31425B-AA-5 |FCIl Funding 2024-1 LLC-FCITL 2024-1A A . 09/15/2024 . | PAYDOUN ... .. 715,230 715,230 715,204 0 0| . 08/15/2036 . [1.A FE .
..31429#-AA-2 |Fedex Chino Control Pass Trust Certifica 09/15/2024 . [ SINKING PAYMENT . ..210,208 210,208 210,208 ..210,208 |. 0| . 10/15/2035 . [2.B ........
..31572Y-AB-4 |Ellington Financial Mort-EFMT 2022-2 A2 ... . |- 09/01/2024 . | PAYDOUN ... 81,429 81,429 80,194 |. 80,434 |. 0| . 04/01/2067 . [1.C FE .
..31572Y-AC-2 |Ellington Financial Mort-EFMT 2022-2 A3 ... . |- 09/01/2024 . | PAYDOUN .. 310,276 ..310,276 ..304,557 |. ..305,671 0| . 04/01/2067 . [1.G FE .
..31573E-AA-9 |Ellington Financial Mort-EFMT 2022-3 A1 ..... |....... . 09/01/2024 . | PAYDOUN ... 208,710 295,432 |.... 0 . 08/01/2067 . [1.A FE .
..31573E-AB-7 |Ellington Financial Mort-EFMT 2022-3 A2 ..... |....... . 09/01/2024 . | PAYDOUN ... 0 . 08/01/2067 . [1.C FE .
..31573E-AC-5 |Ellington Financial Mort-EFMT 2022-3 A3 ..... |....... . 09/01/2024 . | PAYDOUN ... 0 . 08/01/2067 . [1.F FE .
..31684E-AA-5 |Figure Lending LLC FIGRE Trust 2023-HEla .... |....... . 07/25/2024 . | VARIOUS ... 0 . 11/25/2053 . [1.A PL .
..31740J-AA-6 | FINANCE OF AMERICA STRUC-FASST 2023-RMF1 .... |....... . 09/25/2024 . | PAYDOUN ... 0 . 02/25/2053 . [1.A FE .
..32010L-AN-4 |First Eagle Commercial L-NNSTR 2016-1A A .... [....... . 07/25/2024 . | PAYDOUN ... 0 . 01/25/2082 . [1.A FE .
..32027L-AE-5 |First Franklin Mortgage -FFML 2006-FF14 09/25/2024 . | PAYDOUN 0| . 10/25/2036 . [1.A FM .
..32051G-S0-9 |First Horizon Alternativ-FHAMS 2005-AA7 09/01/2024 . | PAYDOUN 0| . 09/01/2035 . [1.A FM .
..32051G-T7-0 |First Horizon Alternativ-FHAMS 2006-FA1 09/01/2024 . | PAYDOUN 0| . 04/01/2036 . [1.A FM .
..32051G-X0-3 |First Horizon Mortgage P-FHASI 2005-AR5 ... 09/01/2024 . | PAYDOUN N 0| . 11/01/2035 . [1.A FM .
..32051G-XV-2 |First Horizon Mortgage P-FHASI 2005-AR5 ... 09/01/2024 . | PAYDOUN 13,225 |. 0| . 11/01/2035 . [1.A FM .
..32052E-AA-7 |First Horizon Mortgage P-FHASI 2006-AR3 ..... |....... . 09/01/2024 . | PAYDOUN ... ....1,191 0 . 11/01/2036 . (1.
..33803W-AA-7 |Fishers Lane Associates =SECURED .............. [..oeenn . 09/05/2024 . | SINKING PAYMENT ......... 348,796 0 . 08/05/2030 .
..33072P-AA-7 |FLNG LIQUEFACTION 2 LLC-FIRST LIEN ......cooee [ oennnn . 09/30/2024 . | SINKING PAYMENT ......... .... 110,000 0 . 03/31/2038 .
..34107@-AA-7 |Florida Pipeline Holding Senior Secured ...... [....... . 08/15/2024 . | SINKING PAYMENT . 0 . 08/15/2038 .
..34417M-AB-3 | FOCUS Brands Funding LLC-FOCUS 2017-1A A .... |....... . 07/30/2024 . 0 . 04/30/2047 .
..35041J-AA-3 |Foundation Finance Trust-FFIN 2019-1A A ..... [....... . 07/15/2024 . | PAYDOUN ... 0 . 11/15/2034 .
..35564K-B2-4 |Freddie Mac Structured A-STACR 2022-HQA2 .... . |- 09/25/2024 . | PAYDOUN ... 0 . 07/25/2042 .
.. 36564K-E3-9 |Freddie Mac STACR REMIC -STACR 2022-HOAS .... . |- 09/25/2024 . | PAYDOUN 0 . 08/25/2042 .
..35824#-AA-4 |Fresno County (Rowell Bu Trust Certifica .. 09/15/2024 . [ SINKING PAYMENT . K 0| . 05/15/2040 .
..35826@-AA-4 | County of Fresno CA Trust Certificates ...... . 09/15/2024 . | SINKING PAYMENT ......... ..103,990 |.... .0 .103,254 |. . 06/15/2038 .
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..36120F-AA-3 |Granite Park FX Notes Is Senior Secured ..... |....... . 09/15/2024 . | SINKING PAYMENT ......... 388,721 388,658 |.... 0 0 e . 07/15/2082 . [1.G PL ....
..36120F-AB-1 |Granite Park FX Notes Is Senior Secured ..... |....... . 09/15/2024 . | SINKING PAYMENT ......... 414,998 414,888 |.... 0 .0 . . 07/15/2032 . (2.B PL ....
..361528-AC-6 |GBX Leasing 2023-1 LLC-GBXL 2023-1A A ........ [....... . 09/20/2024 . | PAYDOUN ... ....9,650 ....9,645 |.... 0 .0 . . 11/20/2053 .
..36157N-FL-3 |GE Mortgage Services LLC-GECMS 1997-HE4 ..... |....... . 09/01/2024 . | PAYDOUN ... 1,327 ... 1,047 ... 0 .0 . . 12/01/2028 .
..36167K-AA-6 | GCAT 2021-NQM6 Trust-GCAT 2021-NOM6 A1 ...... |[....... . 09/01/2024 . | PAYDOUN ... 0 .0 . . 08/01/2066 .
..36169K-AA-4 | GCAT 2022-NOM2 Trust-GCAT 2022-NQM2 A1 ....... [....... . 09/01/2024 . | PAYDOUN ... 0 .0 . . 02/01/2067 .
..36169K-AB-2 | GCAT 2022-NOM2 Trust-GCAT 2022-NQM2 A2 ....... [....... . 09/01/2024 . | PAYDOUN ... 0 .0 . . 02/01/2067 .
..36185N-6N-5 | GMACM Mor tgage Loan Trus-GMACM 2005-AR2 ..... |....... . 09/01/2024 . | PAYDOUN ... 0 0 . 05/01/2035 .
..36198#-AA-0 |GE Huntsville 2020A Leas Trust Certifica .... [....... . 09/15/2024 . | SINKING PAYMENT ......... 0 0 . 04/15/2046 .
..362006-AA-8 | GE Huntsville 2020B Leas Trust Certifica .... 09/15/2024 . [ SINKING PAYMENT . 0| 0| . 04/15/2046 .
..36228F-UJ-3 | GSR Mortgage Loan Trust -GSR 2003-7F 4A1 09/01/2024 . | PAYDOUN 0| 0| . 10/01/2032 .
..3622EA-AA-8 | GSAA TRUST-GSAA 2007-3 1A1A 09/25/2024 . | PAYDOUN 0| 0| . 03/25/2047 .
..362341-4A-4 | GSR Mortgage Loan Trust -GSR 2006-AR1 2A ... |....... . 09/01/2024 . | PAYDOUN ... 0 0 . 01/01/2036 .
..362341-4F-3 | GSR Mortgage Loan Trust -GSR 2006-AR1 3A ... |....... . 09/01/2024 . | PAYDOUN ... 0 0 . 01/01/2036 .
..362341-DP-1 | GSR Mortgage Loan Trust -GSR 2005-6F 1A5 .... |....... . 09/01/2024 . | PAYDOUN ... 0 0 . 07/01/2035 .
..362341-FN-4 | GSR Mortgage Loan Trust -GSR 2005-AR4 3A .... |....... . 09/01/2024 . | PAYDOUN ... 0 0 . 07/01/2035 .
..362341-SG-5 | GSR MORTGAGE LOAN TRUST-SERIES 2005-AR6 ..... |....... . 09/01/2024 . | PAYDOUN ... 0 0 . 09/01/2035 .
..362341-XC-8 | GSR Mortgage Loan Trust -GSR 2005-AR7 4A .... |....... . 09/01/2024 . | PAYDOUN ... 0 0 . 11/01/2035 .
..362341-XE-4 | GSR Mortgage Loan Trust -GSR 2005-AR7 BA .... |....... . 09/01/2024 . | PAYDOUN ... 0 0 . 11/01/2035 .
..362341-XG-9 | GSR Mortgage Loan Trust -GSR 2005-AR7 6A .... |....... . 09/01/2024 . | PAYDOUN ... 0 0 . 11/01/2035 .
..36242D-411-0 | GSR Mortgage Loan Trust -GSR 2005-AR3 6A .... 09/01/2024 . | PAYDOUN 0| 0| . 05/01/2035 .
..36242D-BZ-5 |GSR MORTGAGE LOAN TRUST-SERIES 2004-9 CL .... 09/01/2024 . | PAYDOUN 0| 0| . 08/01/2034 .
..36242D-FS-7 |GSR Mortgage Loan Trust -GSR 2004-11 2A1 .. 09/01/2024 . | PAYDOUN 0| 0| . 09/01/2034 .
..36242D-FX-6 | GSR Mortgage Loan Trust -GSR 2004-11 3A1 .. . |- 09/01/2024 . | PAYDOUN 0| 0| . 09/01/2034 .
..36242D-H4-8 | GSR Mortgage Loan Trust -GSR 2005-AR2 1A .... . |- 09/01/2024 . | PAYDOUN 0| 0| . 04/01/2035 .
..36242D-H9-7 | GSR Mortgage Loan Trust -GSR 2005-AR2 4A .... |....... . 09/01/2024 . | PAYDOUN ... 0 0 . 04/01/2035 .
..36242D-QY-2 | GSR Mortgage Loan Trust -GSR 2004-15F 2A .... |....... . 09/01/2024 . | PAYDOUN ... 0 0 . 12/01/2034 .
..36242D-VA-8 | GSR Mortgage Loan Trust -GSR 2005-1F 1A6 .... |....... . 09/01/2024 . | PAYDOUN ... 0 0 . 02/01/2035 .
..362445-AD-0 | GSAA Home Equity Trust 2-GSAA 2006-13 AF .... |[....... . 09/01/2024 . | PAYDOUN 0 0 . 07/01/2036 .
..36248#-AA-0 |GSA (Anchorage AK) CTL P Pass-Thru Certi .... [....... . 09/15/2024 . | SINKING PAYMENT . 0 0 . 11/15/2030 .
..362480-AD-7 |GSC CAPITAL CORP MORTGAG-SERIES 2006-2 C .... |....... . 09/25/2024 . | PAYDOUN 0 0 . 05/25/2036 .
..362498-AA-1 |GSA Gth | US Government Lease-Backed Pas .... 09/15/2024 . [ SINKING PAYMENT . 0| 0| . 05/15/2038 .
..36264E-BD-5 | GS Mor tgage-Backed Secur-GSMBS 2022-NM1 09/01/2024 . | PAYDOUN ... 0| 0| . 05/01/2062 .
..36298G-AA-7 | GSPA Monetization Trust-SECURED 09/09/2024 . [ SINKING PAYMENT . 0| 0| . 10/09/2029 .
..36830F-AF-3 | GCAT 2024-INV3 Trust-GCAT 2024-INV3 A6 . 09/01/2024 . | PAYDOUN ... 0| 0| . 09/01/2054 .
..36830F-AN-6 | GCAT 2024-INV3 Trust- 36830FANG 09/01/2024 . | PAYDOUN 0| 0| . 09/01/2054 .
..36831B-CC-6 | GCAT 2024-INV1 Trust-GCAT 2024-INV1 B1 ...... [....... . 09/01/2024 . | PAYDOUN ... 0 0 . 01/01/2054 .
..36831B-CF-9 | GCAT 2024-INV1 Trust-GCAT 2024-INV1 B2 ...... [....... . 09/01/2024 . | PAYDOWN . 0 0 e . 01/01/2054 .
..36850#-AA-9 |Geisinger (Jenkins Towns Trust Certifica .... [....... . 09/15/2024 . | SINKING PAYMENT . .. 143,764 0 0 e .0 . 12/15/2033 .
..372460-AC-9 | Genuine Parts Co-SENIOR UNSECURED .............. [.eeeens . 08/08/2024 . 24,816,717 0 ... (1,957,763) ... (1,957,763) . 02/01/2032 .
..379352-AL-1 | GLOBAL MARINE INC-NOTE ........eevvrvevmmmnnnnnnns [ereeenn . 09/19/2024 . | WELLS FARGO ... 716,250 R PO {0 7T IO | B AN 6,875 |.......... 6,875 . 06/01/2028 .
..380241-AA-7 | Goddard Funding LLC-GDRD 2022-1 A2 ........ccc. [.eeeenn . 07/30/2024 . | PAYDOUN ... ... 42,250 0 . 10/30/2062 .
..38141E-C2-3 | GOLDMAN SACHS GROUP INC-SR UNSECURED .......... . |- 07/08/2024 . [MATURITY . . .....22,000,000 |....... 22,000,000 |....... 21,944,760 |.... .0 . . 07/08/2024 .
..38141G-W0-3 |Goldman Sachs Group Inc/-SENIOR UNSECURE .... .- 09/29/2024 . [CALL 100 ....cooeeeeeiiiees Jovvrrnninninineneens fonnns 21,150,000 |....... 21,150,000 |[....... 21,150,000 ...346,014 |. 09/29/2025 .
..38141G-ZM-9 |Goldman Sachs Group Inc/-SENIOR UNSECURE .. 08/23/2024 . [CITIGROUP GLOBAL MAR 27,024,992 .30,400,000 .29,665,821 (2,775,299) |.... (2,775,299) |.. 948,247 . 02/24/2033 .
..38150Y-AD-5 | Goldman Home Improvement-GHIT 2022-GRN1 ...... . 09/25/2024 . | PAYDOUN ... ..690,014 690,014 675,202 |.... .0 ... ...0 .33,709 |. 06/25/2062 .
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..38177B-AA-0 |Golub Capital BDC CLO 20-GCBDC 2018-1A A .... |....... . 07/22/2024 . | PAYDOUN ... L4771,234 ... 0 . 01/20/2031 . [1.A FE ....
..38217U-AC-6 | Goodgreen 2021-1 Trust-GOODG 2021-1A C ....... [....... . 09/15/2024 . | PAYDOUN ... 0 . 10/15/2056 . 2.B FE ....
..38237G-AA-7 |GoodLeap Sustainable Hom-GOOD 2021-4GS A ..... |[....... . 09/20/2024 . |PAYDOUN ....oovvvvviiinnnnns 0 . 07/20/2048 . [1.F FE ....
..38349Y-AA-3 | GoTo Group Inc-FIRST LIEN ......cceeeeeiieiiiiiss [ oeinns . 07/16/2024 . | JP MORGAN SECURITIES ... |.... 0 . 05/01/2028 . (4.B FE ....
..38349Y-AB-1 |GoTo Group Inc-LOGM 5 1/2 05/01/28 ............ [....... . 08/07/2024 . | JP MORGAN SECURITIES ... |.... ... (2,196) |. ... (2,196) |... 0 . 05/01/2028 . [5.B FE ....
..39638I/-BE-7 |GreenPoint Mortgage Fund-GPMF 2005-HY1 M ... |....... . 09/25/2024 . |PAYDOUN ....ovvvvvvrnnnnnns .. (45,155) |. .. (45,155) |... 0 . 07/25/2035 . [1.A FM ...
..39678I-AA-6 | Greenuich Capital Struct-GCSP 2005-1 A1 ..... |....... . 09/01/2024 . | PAYDOUN ... 0 . 09/01/2034 . [1.A FM ....
..40431H-AD-9 |HSI Asset Loan Obligatio-HALO 2006-2 1A4 .... |....... . 09/25/2024 . | PAYDOUN ... 0 . 12/25/2036 . |6. FE .....
..41161P-CX-9 |HarborView Mortgage Loan-HVMLT 2004-1 1A .... |....... . 09/19/2024 . | PAYDOUN ... 0 . 04/19/2034 . [1.A FM ...
..41161P-EX-7 |HarborView Mortgage Loan-HVMLT 2004-5 2A .... 09/01/2024 . | PAYDOUN 0| . 06/01/2034 . [1.A FM ...
..41161P-EZ-2 |HarborView Mortgage Loan-HVMLT 2004-5 3A .... 09/01/2024 . | PAYDOUN 0| . 06/01/2034 . [1.A FM ....
..41161P-FV-0 |HarborView Mortgage Loan-HVMLT 2004-6 5A .... 09/01/2024 . | PAYDOUN 0| . 08/01/2034 . [1.A FM ....
..41161P-MV-2 |HarborView Mortgage Loan-HVMLT 2005-4 1A .... |....... . 09/01/2024 . | PAYDOUN ... 0 . 07/01/2035 . [1.A FM ...
..41161P-TN-3 | HARBORVIEW MORTGAGE LOAN-SERIES 2005-10 ..... |....... . 09/19/2024 . | PAYDOUN ... 0 . 11/19/2035 . [1.A FM
..41161P-UK-7 |HarborView Mortgage Loan-SERIES 05-11 CL .... |....... . 09/19/2024 . | PAYDOUN ... 0 . 08/19/2045 . [1.A FM .
..41161V-AC-4 |HarborView Mortgage Loan-HVMLT 2006-7 2A .... |....... . 09/19/2024 . | PAYDOUN ... 0 . 09/19/2046 . [1.A FM .
..41162G-AA-0 |HarborView Mortgage Loan-HVMLT 2006-11 A .... |....... . 09/19/2024 . | PAYDOUN ... .0 . 0 e . 12/19/2036 . [1.E FM .
..42249#-AA-7 |Heal thPartners, Inc. Senior Note Series ...... [....... . 09/05/2024 . | CALL 100 ...eevvnnniiiiies Joeeeieieeiieeeeeeens | ...0 .. . (58) | . 05/15/2030 . 1.F ........
..423452-AG-6 |Helmerich & Payne Inc-SENIOR UNSECURED ....... [....... . 07/30/2024 . |MRBOOTO ..vvvvvvvnnnnnnnnnn Jooeeeiiieieieeeeeens e 7,798,815 |........ 8,000,000 0 e 7,820,176 |.. . (21,361) |.... . 09/29/2031 . |2.A FE
..427700-AA-0 |HERO Funding Trust 2014--HERO 2014-2A A ..... |[....... . 09/20/2024 . | PAYDOUN ... .. 121,304 .. 121,394 0 121,394 .. 0 e . 09/21/2040 . (1.A FE .
..42770R-AA-8 |HERO Funding Trust 2014--HERO 2014-1A A ... 09/20/2024 . | PAYDOUN 71,200 71,200 0| 71,200 0| . 09/20/2038 . [1.A FE .
..432838-AB-9 |Hilton Grand Vacations T-HGVT 2022-1D B ... 09/20/2024 . | PAYDOUN .. 212,364 ..212,364 K 0| .212,364 0| . 06/20/2034 . [1.G FE .
..43283G-AD-4 |Hilton Grand Vacations T-HGVT 2022-2A D ... 09/25/2024 . | PAYDOUN .. 346,102 ..346,102 ..346,065 |. 0| .346,102 0| . 01/25/2037 . |3.C FE
..43283Y-AB-9 |Hilton Grand Vacations T-HGVT 2024-1B B ... . |. 09/15/2024 . | PAYDOUN .. 195,847 .. 195,847 0 0| .195,847 0| . 09/15/2039 . 1.F FE .
..432917-AB-8 |Hilton Grand Vacations T-HGVT 2023-1A B ... . |- 09/25/2024 . | PAYDOUN ,316,367 .. 1,316,367 .1,315,516 |. 0| .1,316,367 0| . 01/25/2038 . [1.G FE .
..433674-AA-6 |NRZ Excess Spread-Col lat-NZES 2020-PLS1 ..... |....... . 09/25/2024 . | PAYDOUN ... ... 174,611 .. 174,611 | v e 174,611 0 . 12/25/2025 . |2.C FE
..43722#-AA-1 |Home Depot (Monterey Par Trust Certifica .... [....... . 09/15/2024 . | SINKING PAYMENT ......... ...67,049 |.... 0 ..67,049 |.. 0 . 06/15/2038 . [1.F ........
..43722%-AA-5 |Home Depot South Windsor Pass-Thru Certi .... |....... . 09/15/2024 . | SINKING PAYMENT ......... ...56,190 |.... 0 0 . 10/15/2040 . (1.F ........
..43739E-AP-2 | HOMEBANC MORTGAGE TRUST-SERIES 2005-1 CL .... |....... . 09/25/2024 . | PAYDOUN ... L. 34,732 ... 0 0 . 03/25/2035 . [1.A FM .
..43730E-CL-9 |HomeBanc Mortgage Trust -HWBT 2006-1 1A1 ... |....... . 09/01/2024 . | PAYDOUN ... ....3,046 |.... 0 0 . 04/01/2037 . [1.A FM
..43741B-AA-7 |HomeBanc Mortgage Trust -HMBT 2007-1 11A ... [....... . 09/01/2024 . | PAYDOUN ... ...32,641 |.... 0 0 . 04/01/2047 . (1.G FM .
..44107T-BA-3 |Host Hotels & Resorts LP-SENIOR UNSECURE .. 07/30/2024 . | MRB0O10 .3,822,722 |. 0| 0| . 12/15/2031 . |2.C FE
.. 45254N-JB-4 | IMPAC CMB TRUST-SERIES 2004-4 CLASS 2A1 ... 09/01/2024 . | PAYDOUN 0| 0| . 09/01/2034 . [1.A FM .
.. 45254N-KX-4 | IMPAC CMB TRUST-SERIES 2004-9 CLASS 1A1 ... 09/25/2024 . | PAYDOUN 0| 0| . 01/25/2035 . [1.A FM .
.. 45254N-MZ-7 | Impac CMB Trust Series 2-IMM 2005-2 1A2 ... 09/25/2024 . | PAYDOUN 0| 0| . 04/25/2035 . [1.A FM .
.. 45254N-NT-0 | Impac CMB Trust Series 2-IMM 2005-3 M1 .... 09/25/2024 . | PAYDOUN 0| 0| . 08/25/2035 . [1.A FM .
..45254T-TN-4 | Impac Secured Assets Tru-IMSA 2006-1 2A1 ... |....... . 09/25/2024 . | PAYDOUN ... 0 0 . 05/25/2036 . [1.A FM
..452760-AA-2 | Imperial Fund Mortgage T-IMPRL 2022-NOM5 .... |....... . 09/01/2024 . | PAYDOUN ... . 126,001 |.... 0 126,001 0 . 08/01/2067 . [1.A FE
..452760-AB-0 | Imperial Fund Mortgage T-IMPRL 2022-NOM5 .... |....... . 09/01/2024 . | PAYDOUN ... s ..339,875 |.... 0 0 . 08/01/2067 . [1.C FE .
..452760-AC-8 | Imperial Fund Mortgage T-IMPRL 2022-NOM5 .... |....... . 09/01/2024 . | PAYDOUN ... ... 93,586 |............ 93,556 ...93,556 |.... 0 . 0 . 08/01/2067 . [1.G FE .
..45384B-AA-4 | Independent Bank Group |-SUBORDINATED ........ [....... . 08/01/2024 . |MATURITY . 13,000,000 |....... 13,000,000 12,991,993 |.... ....0 |.......13,000,000 |.. 0 . 08/01/2024 . |2.B FE
..45660K-AA-9 | IndyMac INDX Mortgage Lo-INDX 2006-AR39 ...... |[....... . 09/25/2024 . | PAYDOUN ... ... 19,678 ... 19,489 ...19,816 |.... 0 ..19,678 |.. 0 . 02/25/2037 . (1.A FM ...
..45660L-CK-3 | IndyMac INDX Mortgage Lo-INDX 2005-AR2 1 ... . |- 09/25/2024 . [PAYDOUN ...eevvvvvnnennnnnns Jeeeeeinieiiiiiiiiins forvennnnnnns 3,252 ... 3,252 2,49 |.... 0 ...3,282 |.. 0 . 02/25/2035 . [1.A FM ....
..45660L-DB-2 | IndyMac INDX Mortgage Lo-INDX 2005-AR1 1 .... . |- 09/01/2024 . | PAYDOUN ... .... 986 ....986 ....986 |.... 0 ....986 |.. 0 . 03/01/2035 . [1.A FM ....
..45660L-V9-7 | IndyMac INDX Mortgage Lo-INDX 2005-AR31 ... 09/01/2024 . | PAYDOUN ..2,979 .2,978 2,997 | 0| .2,979 0| . 01/01/2036 . [1.A FM ....
..45660N-X9-1 | IndyMac INDX Mortgage Lo-INDX 2004-AR6 5 .... . 09/01/2024 . | PAYDOUN ... .. 21,576 ...21,576 ..20,081 .0 . ..21,576 |. 0. . 10/01/2034 . [1.A FM ....
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..45661X-AB-8 | IndyMac INDX Mortgage Lo-INDX 2006-AR13 ..... |....... . 09/25/2024 . | PAYDOUN ... .o 11,413 ... 11,413 6,840 | 7,702 el 0 e, 3,710 |. 0 11,413 ) 0 e . 07/25/2036 . [1.A FM ....
..45669A-AD-6 | IndyMac INDA Mortgage Lo-INDA 2007-AR1 2 .... |....... . 0970172024 . |PAYDOIN .oovvvvviiiiiiiiins e e, 9,910 ....9,910 ....8,608 |............. 8,536 |.... 0 ...9,910 |.. 0 . 03/01/2037 . [3.C FM ....
..45783N-AA-5 | InStar Leasing I Il LLC-INSTR 2021-1A A ....... [....... . 09/15/2024 . ... 47,230 0 0 . 02/15/2054 . [1.F FE ....

..45866F-AZ-7 | Intercontinental Exchang-SENIOR UNSECURE ..... |....... . 09/10/2024 . | EXCHANGE OFFER 13,647,684 0 0 . 09/01/2028 . [1.G FE .
..46591K-AC-7 | JP Morgan Mortgage Trust-JPMMT 2019-8 A3 .... |....... . 09/01/2024 . | PAYDOUN ... ... 45,460 0 0 . 03/01/2050 . [1.A ........

..46616M-AA-8 | J G WENTWORTH RECV XXI1-ASSET BKD NT 10- .... [....... . 09/15/2024 . | PAYDOUN ... ... 24,144 0 0 . 12/15/2048 . [1.A FE .

..46616M-AB-6 | JG Wentworth XXI| LLC-HENDR 2010-3A B ........ [....... . 09/15/2024 . |PAYDOIN .ooovvviviiiiiiiins oo e 9,320 0 0 . 12/15/2050 . [1.A FE .

..46616P-AA-1 | JGWPT XXI11 LLC-HENDR 2011-1A A U ORI . 09/15/2024 . | PAYDOUN ... ... 50,508 0 0 . 10/15/2056 . [1.A FE .

..466160-AA-9 | 321 HENDERSON RECEIVABLE-SERIES 2011-2A ..... |....... . 09/15/2024 . | PAYDOUN ... ... 84,338 0 0 . 09/15/2056 . [1.A FE .

..46616V-AA-8 | J G WENTWORTH RECV XXV-ASSET BKD NT 12-1 09/15/2024 . | PAYDOUN 0| 0| . 02/16/2065 . [1.A FE .

..46617A-AA-3 | JGWPT XXVI| LLC-ASSET BKD SERIES 2012-3 09/15/2024 . | PAYDOUN 0| 0| . 09/15/2065 . [1.A FE .

..46617F-AA-2 | JGWPT XXVII1 LLC-HENDR 2013-1A A ... 09/16/2024 . | PAYDOUN . 0| 0| . 04/15/2067 . [1.A FE .

..46617J-AA-4 | JGIPT XXIX LLC-HENDR 2013-2A A [ . 09/15/2024 . | PAYDOUN ... . 121,177 0 0 . 03/15/2062 . [1.A FE .

..46617L-AA-9 | JGWPT XXX LLC-HENDR 2013-3A A .......evvvvvvvnnn [oreenn . 09/15/2024 . | PAYDOUN ... ..150,326 0 0 . 01/17/2073 . [1.A FE .

..46617T-AA-2 | JGWPT XXXI LLC-ASSET BKD SERIES 2014-1C .... |....... . 09/15/2024 . | PAYDOUN ... ...98,128 0 0 . 03/15/2063 . [1.A FE .

..46618A-AA-2 | JGWPT XXXI| LLC-ASSET BKD SERIES 2014-2 ..... |....... . 09/15/2024 . | PAYDOUN ... .. 211,016 0 0 . 01/17/2073 . [1.A FE .

..46618H-AA-7 | J G WENTWORTH XXXI || LLC-ASSET BKD SER 2 .... [....... . 09/15/2024 . | PAYDOUN ... 230,640 0 0 . 06/15/2077 . [1.A FE .
..46618L-AA-8 | J G WENTWORTH XXXIV LLC-ASSET BKD SER 20 .... |....... . 09/15/2024 . | PAYDOUN ... 325,370 0 0 . 09/15/2072 . (1.A FE ....
..46619R-AA-4 | J G WENTWORTH XXXV LLC-ASSET BCKD NT 15- .... [....... . 09/15/2024 . | PAYDOUN ... 113,846 114,021 |.... 0 0 . 03/15/2058 . [1.A FE ....
..46619X-AA-1 | JG Wentworth XXXVI LLC-HENDR 2015-3A A ....... [....... . 09/15/2024 . | PAYDOUN ... ...85,049 ...84,975 |.... 0 0 . 03/17/2070 . [1.A FE ....
..46620J-AA-9 | J.G. Wentworth XXXVIII L-HENDR 2017-1A A . 09/15/2024 . | PAYDOUN 0| 0| . 08/16/2060 . [1.A FE ....
..46620V-AA-2 | J.G. Wentworth XXXIX LLC-HENDR 2017-2A A .. 09/15/2024 . | PAYDOUN 0| 0| . 09/15/2072 . (1.A FE ....
..466247-J4-6 | JP Morgan Mortgage Trust-JPMMT 2006-A2 2 .. 09/01/2024 . | PAYDOUN 0| 0| . 04/01/2036 . [1.C FM ....
..466247-L6-8 | JP Morgan Mortgage Trust-JPMMT 2006-A2 | .... . |- 09/01/2024 . | PAYDOUN 0| 0| . 08/01/2034 . [1.A FM ...
..466247-0P-1 | JP Morgan Mortgage Trust-JPMMT 2005-A3 7 ... . |- 09/01/2024 . | PAYDOUN 0| 0| . 06/01/2035 . [1.A FM ....
..466247-RP-0 | JP Morgan Mortgage Trust-JPMMT 2005-A4 2 .... |....... . 09/01/2024 . | PAYDOUN ... 0 0 . 07/01/2035 . [1.A FM ...
..466247-UG-6 | JP MORGAN MORTGAGE TRUST-SERIES 2005-A6 ..... |....... . 09/01/2024 . | PAYDOUN ... 0 0 . 08/01/2035 . [1.A FM ....
..466247-ZP-1 | JP Morgan Mortgage Trust-JPMMT 2005-83 1 .... |....... . 09/01/2024 . | PAYDOUN ... 0 0 . 01/01/2036 . [1.B FM ....
..46625H-JY-7 | JPMorgan Chase & Co-SUBORDINATED NOTE ........ |[....... . 09/10/2024 . |MATURITY ..oovvvnnnnnnnnnns Jooveeeeneeennnennnns ... 13,000,000 |....... 13,000,000 12,994,082 |.... 0 0 . 09/10/2024 . (1.G FE ....
..46627M-AD-9 | JP Morgan Alternative Lo-JPALT 2005-81 1 .... |....... . 09/01/2024 . |PAYDOUN .oovvvvvvviiiiiiins v o 3,008 [, 3,909 1,484 0 0 . 12/01/2035 . [1.A FM ...
..46627M-CU-9 | P Morgan Alternative Lo-JPALT 2006-A1 2 ... |....... . 09/01/2024 . | PAYDOUN ... ....8,911 ....5,867 |.... 0 . 0 . 03/01/2036 . [1.A FM ....
..46627M-CY-1 | JP Morgan Alternative Lo-JPALT 2006-A1 3 .. 09/01/2024 . | PAYDOUN ..256,896 . 197,778 |. 0| .256,8% 0| . 03/01/2036 . [1.A FM ....
..46627M-EC-7 | JP Morgan Alternative Lo-JPALT 2006-S1 1 .. 09/01/2024 . | PAYDOUN 14,429 .8,337 | 0| .7,039 0| . 03/01/2036 . [1.A FM ....
..46627M-EJ-2 | P Morgan Alternative Lo-JPALT 2006-S1 1 .. 09/01/2024 . | PAYDOUN 20,722 13,430 | 0| 20,722 0| . 03/01/2036 . (3.B FM ....
..46628K-AC-4 | JP Morgan Mortgage Trust-JPMMT 2006-A3 2 ... 09/01/2024 . | PAYDOUN .3,219 | 0| . 3,960 0| . 05/01/2036 . [1.A FM ....
..46628L-AB-4 | JP Morgan Mortgage Trust-JPMMT 2006-A4 1 .... 09/01/2024 . | PAYDOUN 0| 1,081 0| . 06/01/2036 . [1.A FM ....
..46628V-AH-9 | P Morgan Alternative Lo-JPALT 2006-S3 A .... |....... . 09/01/2024 . | PAYDOUN ... 0 ..(8,690) |.. 0 . 08/01/2036 . [1.A FM ....
..466308-AE-3 | JP Morgan Alternative Lo-JPALT 2008-R3 3 .... |....... . 09/01/2024 . | PAYDOUN ... 0 18,970 |.. 0 . 05/01/2037 . [1.A FM ...
..46630G-AN-5 | JP Morgan Mortgage Trust-JPMMT 2007-A1 4 .... |....... . 09/01/2024 . | PAYDOUN ... 0 ...168 |.. 0 . 07/01/2035 . [1.A FM ...
..46630P-AP-0 | JP Morgan Mortgage Trust-JPMMT 2007-A2 3 .... |....... . 09/01/2024 . | PAYDOUN ... 0 0 . 04/01/2037 . [1.A FM ...
..46630/-AB-6 | JP Morgan Mortgage Trust-JPMMT 2007-S2 1 .... |....... . 08/01/2024 . | PAYDOUN ... 0 0 . 06/01/2037 . 3.C FM ...
..46630W-AL-4 | JP Morgan Mortgage Trust-JPMMT 2007-S2 1 .... |....... . 08/01/2024 . | PAYDOUN ... 0 .8,906 |.. 0 . 06/01/2037 . (3.B FM ....
..46631N-AA-7 | JP Morgan Mortgage Trust-JPMMT 2007-S3 1 .... . |- 08/01/2024 . | PAYDOUN ... 0 .2,153 |.. 0 . 08/01/2037 . [4.A FM ....
..46631N-DT-3 | JP Morgan Mortgage Trust-JPMMT 2007-S3 1 .... . |- 09/01/2024 . | PAYDOUN ... 0 0 . 08/01/2037 . [1.A FM ...
..46632T-AA-3 | P Morgan Mortgage Trust-JPMMT 2008-R2 1 .... 09/01/2024 . | PAYDOUN 0| 0| . 07/01/2037 . [1.AFM ...
..46632Y-AB-0 | JP Morgan Mortgage Trust-JPMMT 2008-R3 1 ... . 09/01/2024 . | PAYDOUN ... .0 . 0. . 06/01/2036 . [1.A FM ....
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..46632Y-AD-6 | JP Morgan Mortgage Trust-JPMMT 2008-R3 2 .... |....... . 07/01/2024 . | PAYDOUN ... .0 . 0 0 e . 08/01/2037 . [1.AFM ...
..46633)1-AM-1 | JP Morgan Resecuritizati-JPMRR 2009-6 2A .... |....... . 09/01/2024 . | PAYDOUN ... .0 . 0 0 . 04/01/2035 . [1.A FM ...
..46634D-AX-6 | JP Morgan Resecuritizati-JPMRR 2010-1 3A .... |....... . 09/01/2024 . | PAYDOUN ... .0 . 0 0 . 04/01/2037 . [1.A FM ...
..46635B-AD-3 | JP Morgan Resecuritizati-JPMRR 2010-7 1A ... |....... . 09/01/2024 . | PAYDOUN ... .0 . 0 0 . 03/01/2039 . [1.A FM ...
..466365-AC-7 |Jack in the Box Funding -JACK 2019-1A A2 .... |....... . 08/25/2024 . | PAYDOUN ... . .0 . 0 0 . 08/25/2049 . (2.B FE ....
..466365-AD-5 |Jack in the Box Funding -JACK 2022-1A A2 .... |....... . 08/25/2024 . | PAYDOUN ... ...35,000 |.... .0 . 0 .0 . . 02/26/2052 . 2.B FE ....
..466365-AE-3 | Jack in the Box Funding -JACK 2022-1A A2 .... |....... . 08/25/2024 . |PAYDOUN ....covvvvvvinnnnnns . 23,851 | .0 . 0 . 0 . 02/26/2052 . (2.B FE ....
..46647P-CU-8 | JPMorgan Chase & Co-SENIOR UNSECURED .......... [....... . 08/23/2024 . | CITIGROUP GLOBAL MAR ... |....coovvverrnnnnnns |..... 13,786,475 |....... 15,500,000 |....... 14,807,150 |.......14,904,697 |.... .0 . 0 14,941,583 |.. ... (1,155,108) . 01/25/2033 . [1.E FE .
..46651G-AC-3 | JP Morgan Mortgage Trust-JPMMT 2019-7 A3 .... |....... . 09/01/2024 . | PAYDOUN ... ... 20,687 ...20,687 ...20,945 |.... .0 . 0 ..20,687 |.. 0 e . 02/01/2050 . [1.A ........
..46658G-AT-9 | JP Morgan Mortgage Trust-JPMMT 2024-8 A9 09/01/2024 . | PAYDOUN ... 50,836 ...50,836 ...50,859 |. 0 0| ..50,836 .0 . 01/01/2055 . (1.B FE .
..46817M-AL-1 | Jackson Financial Inc-SENIOR UNSECURED .. 09/24/2024 . | VARIOUS 23,589,555 .27,000,000 .26,431,197 |. 0 0| 26,540,770 ... (2,951,215) . 11/23/2031 . 2.B FE .
..472320-AA-8 | Jefferies Resecuritizati-JWAC 2008-R1 A 09/25/2024 . | PAYDOUN 0 0| . 06/25/2047 . [1.A FM .
..472321-AA-6 | Jefferies Resecuritizati-JWAC 2008-R2 1A .... |....... . 09/01/2024 . | PAYDOUN ... .0 . 0 . 10/01/2035 . [1.A FM .
..472321-AD-0 | Jefferies Resecuritizati-JWAC 2008-R2 2A .... |....... . 09/01/2024 . | PAYDOUN ... .0 . 0 . 01/01/2037 . [1.A FM .
..472321-AG-3 | Jefferies Resecuritizati-JWAC 2008-R2 1A .... |[....... . 09/01/2024 . | PAYDOUN ... .0 . 0 . 10/01/2035 . [1.A FM .
..472321-AK-4 | Jefferies Resecuritizati-JWAC 2008-R2 3A .... |....... . 09/01/2024 . | PAYDOUN ... .0 . 0 . 01/01/2039 . [1.A FM .
.. 47232A-AC-2 | Jefferies Resecuritizati-JWAC 2008-R3 1A .... [....... . 09/01/2024 . | PAYDOUN ... .0 . 0 . 03/01/2036 . [1.A FM .
..47232A-AE-8 | Jefferies Resecuritizati-JWAC 2008-R3 2A .... |....... . 09/01/2024 . | PAYDOUN ... .0 . 0 . 06/01/2036 . [1.A FM .
..47232A-AH-1 | Jefferies Resecuritizati-JWAC 2008-R3 3A .... |....... . 09/01/2024 . | PAYDOUN ... .0 . 0 . 05/01/2037 . [1.A FM .
..47232C-AH-7 | Jefferies Resecuritizati-JWAC 2000-R1 4A .... |....... . 09/01/2024 . | PAYDOUN ... . 298 |.. 0 . 06/01/2037 . [1.A FM .
..47232T-AB-3 | Jefferies Resecuritizati-JWAC 2009-R3 1A .. 09/01/2024 . | PAYDOUN .0 0| . 12/01/2035 . [1.A FM .
..47233D-AB-7 | Jefferies Resecuritizati-JWAC 2009-R11 1 .. 09/01/2024 . | PAYDOUN 0 0| . 09/01/2036 . [1.A FM .
..477600-AB-9 | Jimmy Johns Funding LLC-JIMMY 2017-1A A2 .. 07/30/2024 . | PAYDOUN N N N 0 0| . 07/30/2047 . (2.B FE .
..48669R-AB-7 |Great Lakes Kcap F3c Sen-KCAP 2017-1A B ... . |- 09/20/2024 . | PAYDOUN .. 2,564,396 ..2,546,643 |. .2,576,142 |. .. (11,746) |. 0 0| .2,564,3% . 12/20/2029 . [1.A FE .
..488401-AC-4 |Kemper Corp-SENIOR UNSECURED ... . |- 09/18/2024 . |MRBOO2A .18,421,000 .16,258,375 |. 16,650,126 |. .. 166,592 |. 0 0| 16,816,718 . 09/30/2030 . |2.C FE
..488401-AD-2 | Kemper Corp-SENIOR UNSECURED ... O [P . 09/18/2024 . |MRBOO2A .......evvvvvnnnnnnn |oeveveeennnnnnnnnnns [+0.....9,075,534|...... 10,000,000 |........ 9,610,600 |.... .0 . 0 e 9,693,425 |.. ...407,444 |. 02/23/2032 . [2.C FE
..502438-AA-8 |LVCVA (Las Vegas NV) Rec Trust Certifica ... [....... . 07/22/2024 . | SINKING PAYMENT . ..576,079 |.... .0 . 0 .576,079 |.. (58,939) [. 12/15/2039 . |4.A ........
..50543L-AA-0 | LABRADOR AVIATION FINANC-SERIES 2016-1A ..... |....... . 09/15/2024 . | PAYDOUN .0 . 0 418,077 |.. . 01/15/2042 . 3.A FE .
..51236J-AB-3 |Lakeview Trust 2022-EBO3-BVEBO 2022-3 M1 ... |....... . 08/30/2024 . | PAYDOUN ... .0 . 0 . 05/29/2052 . (1.B FE .
..52520M-CE-1 |Lehman Mortgage Trust 20-LMT 2005-2 3A7 ..... |....... . 09/01/2024 . | PAYDOUN ... .29 |.. 0 . 12/01/2035 . [1.A FM .
..525221-EM-5 |Lehman XS Trust Series 2-LXS 2005-7N 1A1 ... [....... . 09/25/2024 . | PAYDOUN ... .0 . 0 . 12/25/2085 . [1.A FM .
..525221-GM-3 | LEHVAN XS TRUST-SERIES 2005-9N CLASS 1A1 .. 09/25/2024 . | PAYDOUN 0 0| . 02/25/2036 . [1.A FM .
..525231-AD-2 |Lehman XS Trust 2006-15-LXS 2006-15 A4 . 09/25/2024 . | PAYDOUN 0 0| . 10/25/2036 . [1.A FM .
..525241-AL-9 |Lehman XS Trust 2007-1-LXS 2007-1 WF1 .. 09/01/2024 . | PAYDOUN ... K K 0 0| . 01/01/2037 . [1.A FM .
..53046H-AA-6 |Loan Asset Issuer LLC - Series 2022 NG-2 . 09/25/2024 . | CA_CASH_CLOSE . .. 3,900,302 ..3,900,302 |. .3,900,302 |. 0 0| . 3,909,302 . 11/25/2047 . (1.G PL .
..53948l-AA-1 | Loan Asset Issuer LLC - Series 2021 NG-1 . 09/25/2024 . | CA_CASH_CLOSE . .. 323,621 ..323,621 ..323,621 |. ..323,621 |. 0 0| .323,621 . 10/25/2046 . [1.G PL ....
..53050T-AA-3 |Loan Asset Issuer LLC, Series 2021 M-2 - .... [....... . 09/10/2024 . | CA_CASH_CLOSE ... 22,448,432 |....... 22,448,432 |....... 22,448,432 |.......22,448,432 |.... .0 . 0]l 22,448,432 .. . 11/10/2033 . (1.D PL ....
..53950T-AB-1 |Loan Asset Issuer LLC, Series 2021 M-2 - .... [....... . 09/10/2024 . | CA_CASH_CLOSE ......evvvve |oevevennnnnnnnnnnnns ... 9,070,074 |........ 9,070,074 |........ 9,070,074 |........9,070,074 |.... .0 . 0 e 9,070,074 |.. ...217,636 |. 11/10/2033 . [1.G PL ....
..53050T-AC-9 |Loan Asset Issuer LLC, Series 2021 M-2 - .... [....... . 09/10/2024 . | CA_CASH_CLOSE .......cevvv |evererennnnnnnnnnns |-......5,899,809 |........ 5,899,809 |........ 5,899,809 |........5,899,809 |[.... .0 . 0 e 5,899,809 |.. ...160,913 |. 11/10/2033 . [2.C PL ....
..53050T-AD-7 |Loan Asset Issuer LLC, Series 2021 M-2 - .... [....... . 09/10/2024 . | CA_CASH_CLOSE ....evvvvves |oeveeenieiienennnnns |oennn 4,719,847 |, 4,719,847 |........ 4,719,847 |........ 4,719,847 |.... .0 . 0 e 4,719,847 |.. .. 163,161 |. 11/10/2033 . [3.C PL ....
..53050T-AE-5 |Loan Asset Issuer LLC, Series 2021 M-2 - .... [....... . 09/10/2024 . | CA_CASH_CLOSE ......eevvve |evevviinnninnnnnnn |-......3,628,029 |........ 3,628,029 |........ 3,628,029 |........ 3,628,029 |.... .0 . 0 e 3,628,029 |.. ... 179,434 |. 11/10/2033 . [4.C PL ....
..53050U-AA-0 |Loan Asset Issuer LLC - Series 2023 NG-1 ... [....... . 09/25/2024 . | CA_CASH_CLOSE ... ..5,131,670 ..5,131,670 |........5,131,670 |.... .0 . .0 | 5,131,670 .. . 08/25/2048 . [1.G PL ....
..53050U-AB-8 |Loan Asset Issuer LLC - Series 2023 NG-1 .... . |- 09/25/2024 . | CA_CASH_CLOSE ... ... 761,910 ... 761,910 |.......... 761,910 |.... .0 . o0 e, 761,910 .. . 08/25/2048 . |2.CPL ....
..53050X-AA-4 |Loan Asset Issuer LLC - Series 2022 NG-1 .... . |- 09/25/2024 . | CA_CASH_CLOSE . .1,625,800 |.... .0 . o0 | 1,625,800 .. . 02/25/2047 . (1.G PL ....
..552740-AK-1 | MASTR Asset Securitizati-MASTR 2006-2 1A .... 09/01/2024 . | PAYDOUN ... ..3,449 .2,425 | 0 0| . 3,449 . 06/01/2036 . (3.B FM ....
..552758-AA-2 | MFRA Trust-MFRA 2022-CHW1 A1 ... . 09/01/2024 . | PAYDOUN ... ..503,010 ..503,010 |.... 0. .0 . .503,010 |. . 09/01/2056 . [1.C FE ....
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..55283A-AA-7 | MCA Fund Holding LLC-MCA 2020-1 A . 08/01/2024 . | PAYDOUN ... . 1,180,241 1,181,306 |.... ... (1,085) |. . (1,085) |... 0 . 11/01/2035 . [1.F FE ....
..55285P-AB-0 | MFA 2023-NQM1 Trust-MFRA 2023-NOM1 A2 ........ [....... . 09/01/2024 . | PAYDOUN ... ....44,295 ... 43,832 |.... 0 . 11/01/2067 . [1.C FE ....
..55286E-AC-2 | MFA 2022-NQM3 Trust-MFRA 2022-NQM3 A3 ........ [....... . 09/01/2024 . | PAYDOUN ... .. 275,066 . 270,170 |.... 0 . 09/01/2067 . [1.F FE ....
..55400U-AB-9 | MVW 2022-1 LLC-MVNOT 2022-1A B ......ccceennn [eeennn . 09/20/2024 . | PAYDOUN ... .50 ... 0 . 11/21/2039 . [1.F FE ....
..55400W-AA-7 | MV 2023-2 LLC-MVHOT 2023-2A A ...oevvvvvvvvennn [ eeeenn . 09/20/2024 . | PAYDOUN ... ... (8,496) |. . (8,496) |... 0 . 11/20/2040 . (1.A FE ....
..57100N-AB-5 |Marlette Funding Trust 2-MFT 2022-3A B ....... [....... . 09/15/2024 . | PAYDOUN ... . 916,660 |...coevvvnnnnnn0 fernnnnnnns 2,619 | 0 . 11/15/2032 . (1.D FE ....
..576431-AJ-9 | MASTR Adjustable Rate Mo-MARM 2007-1 2A1 ... |....... . 08/01/2024 . | PAYDOUN ... R ) ....530 | 0 . 11/01/2036 . [1.A FM ....
..576433-C5-3 |MASTR Adjustable Rate Mo-MARM 2005-6 5A2 .... |....... . 09/01/2024 . | PAYDOUN ... 4,019 |.... .. 796 | 0 . 07/01/2035 . [1.A FM ...
..576433-D5-2 | MASTR Adjustable Rate Mo-MARM 2005-7 3A1 .... |....... . 09/01/2024 . | PAYDOUN ... ...229 ... 0 . 09/01/2035 . [1.A FM ....
..576433-GM-2 | MASTR Adjustable Rate Mo-MARM 2003-6 6A1 .. 09/01/2024 . | PAYDOUN .6,029 |. 0| . 12/01/2033 . [1.A FM .
..576433-Hi-1 | MASTR Adjustable Rate Mo-MARM 2003-7 4A1 .. 09/01/2024 . | PAYDOUN 11,824 |. 0| . 01/01/2034 . [1.A FM .
..576433-0D-1 |MASTR Adjustable Rate Mo-MARM 2004-7 5A1 .. 09/01/2024 . | PAYDOUN .1,881 0| . 07/01/2034 . |2.C FM
..576433-XA-9 | MASTR Adjustable Rate Mo-MARM 2005-1 3A1 .... |....... . 09/01/2024 . | PAYDOUN ... ... 2,240 ... 0 . 02/01/2035 .
..576433-Xli-1 |MASTR Adjustable Rate Mo-MARM 2005-2 3A1 ... |....... . 09/01/2024 . | PAYDOUN ... ....5,023 |.... 0 . 03/01/2035 .
..576434-J7-0 |MASTR Alternative Loan T-MALT 2005-2 4A3 .... |....... . 09/25/2024 . | PAYDOUN ... ...36,240 |.... 0 . 03/25/2035 .
..576434-W5-9 | MASTR Alternative Loan T-MALT 2005-6 3A1 .... |....... . 09/01/2024 . | PAYDOUN ... L4118 ... 0 . 12/01/2035 .
..57643\-LZ-5 |MASTR Asset Securitizati-MASTR 2006-1 1A .... [....... . 09/01/2024 . | PAYDOUN ... ....635 |.... 0 . 05/01/2036 .
..57645T-AA-5 |MASTR Adjustable Rate Mo-MARM 2007-HF2 A .... |....... . 07/25/2024 . | PAYDOUN ... . ...29,657 |.... 0 . 09/25/2037 .
..581557-BS-3 | McKesson Corp-SENIOR UNSECURED ...........ceevwn [oreenn . 09/16/2024 . | CALL 100 . . 6,225,000 |........6, . , .6,168,327 |.... .0 . . 02/15/2026 .
..58403Y-AR-7 |Med Trust 2021-MDLN-MED 2021-MDLN D .......... [....... . 07/15/2024 . |PAYDOIN .ooovvviiiiiiiiiins e e 10,284,642 |....... 10,284,642 |....... 10,143,494 |.......10,298,629 |.... ...0 . 11/15/2038 .
..58403Y-AU-0 |Med Trust 2021-MDLN-MED 2021-MDLN E .. 07/15/2024 . | PAYDOUN . 7,961,790 .. 7,961,790 .. 7,961,790 |. 7,961,790 |. . 0| .7,961,790 . 11/15/2038 .
..58403Y-AX-4 |Med Trust 2021-MDLN-MED 2021-MDLN F .. 07/15/2024 . | PAYDOUN . 8,957,013 ..8,967,013 ..8,967,013 |. .8,967,013 |. .0 0| .8,967,013 . 11/15/2038 .
..585495-AA-2 |Mello Mortgage Capital A-MELLO 2021-MTG1 09/01/2024 . | PAYDOUN ..372,954 ..377,538 |. ..377,338 |. ..(4,385) 0| .372,954 . 04/01/2051 .
..58768P-AC-8 | Mercedes-Benz Auto Recei-MBART 2022-1 A3 .. . |. 09/15/2024 . | PAYDOUN .. 3,980,464 ..3,986,97 |. .3,985,003 |. ..(4,629) 0| . 3,980,464 . 08/16/2027 .
..59023P-AB-9 |Merrill Lynch Mortgage I-MLCC 2006-3 2A1 . |- 09/01/2024 . | PAYDOUN ... 1,762 0| . 10/01/2036 .
..50048@-AA-6 |Mesa Air Group, Inc. Class A Notes ........... [....... . 07/15/2024 . | SINKING PAYMENT . 0 . 07/15/2029 .
..505481-AA-0 |Mid-State Capital Corp 2-MDST 2005-1 A ....... [....... . 09/01/2024 . | PAYDOUN ... 0 . 01/01/2040 .
..5954911-AA-1 | Mid-State Trust XI-MDST 11 A1 [ . 09/15/2024 . | PAYDOUN ... 0 . 07/15/2038 .
..59748T-AA-7 |MIDLAND COGEN VENTURE-SENIOR SECURED NOT .... |....... . 09/15/2024 . | SINKING PAYMENT . ..416, J | ) O .. . 03/15/2025 .
..61035M-AA-0 | Monroe Capital ABS Fundi-MCAF 2023-1A A1 .... |....... . 07/22/2024 . | PAYDOUN . 3,150,000 |........3,150,000 |........ 3,149,452 |.... . ...0 [........3,150,000 |.. . 04/22/2033 .
..61035M-AG-7 |Monroe Capital ABS Fundi-MCAF 2023-1A B ..... |....... . 07/22/2024 . |PAYDOIN .ooovvviiiiiiiiiins oo s 4,300,000 |........ 4,300,000 |........ 4,298,962 |........4,300,000 |.... 0 e 4,300,000 |.. .0 . . 04/22/2033 . (1.E FE ....
..61035M-AK-8 | Monroe Capital ABS Fundi-MCAF 2023-1A C 07/22/2024 . | PAYDOUN ... X . 2,050,000 ..2,050,000 ..2,049,643 |. .2,050,000 |. 0| .2,050,000 .0 .0 . . 04/22/2033 . (1.G FE ....
..61747Y-EF-8 |Morgan Stanley-SUBORDINATED .. 09/16/2024 . [CITIGROUP GLOBAL MAR ... |. 29,261,050 .35,000,000 .32,687,500 |. 32,987,725 |. 0| 33,034,126 ... (3,773,076) |... (3,773,076) |.. . 09/16/2036 . [2.A FE ....
..61747Y-EL-5 |Morgan Stanley-SENIOR UNSECURED 08/23/2024 . [ SUNTRUST CAPITAL MAR . ..4,000,000 ..3,788,680 |. .3,818,362 |. 0| . 3,829,584 (287,464) |. (287,464) |.. . 01/21/2033 . [1.E FE .
..617484-Ali-1 |Morgan Stanley Mortgage -MSM 2004-5AR 4A .... 09/01/2024 . | PAYDOUN ... 50,262 50,826 |. 51,241 0| 50,262 .0 . 07/01/2034 . [1.A FM ...
..61748H-FK-2 | MORGAN STANLEY MORTGAGE -SERIES 2004-10A ... 09/01/2024 . | PAYDOUN 34,452 32,660 |. 33,898 |. 0| 34,452 0| . 11/01/2034 . [2.C FM ....
..61748H-UF-6 |Morgan Stanley Mortgage -MSM 2006-1AR 1A .... |....... . 09/25/2024 . | PAYDOUN ... ....3,762 |.... 0 0 . 02/25/2036 . [1.A FM ....
..61749L-AP-6 |Morgan Stanley Mortgage -MSM 2006-8AR 5A .... |....... . 09/01/2024 . | PAYDOUN ... ...12,09 |.... 0 0 . 06/01/2036 . [1.A FM ....
..61749L-BM-2 |Morgan Stanley Mortgage -MSM 2006-8AR 6A .... |....... . 09/01/2024 . | PAYDOUN ... .. 12,922 ... 0 0 . 06/01/2036 . [1.A FM ....
..61751D-AE-4 |Morgan Stanley Mortgage -MSM 2006-17XS A .... |....... . 09/01/2024 . | PAYDOUN ... ...19,136 |.... 0 0 . 10/01/2046 . [1.A FM ....
..61751M-AU-8 |Morgan Stanley Mortgage -MSM 2007-10XS A .... |....... . 09/01/2024 . | PAYDOUN ... ... 42,094 |.... 0 0 . 02/01/2087 . [1.A FM ...
..617510-AB-1 |Morgan Stanley Home Equi-MSHEL 2007-1 A2 .... |....... . 09/25/2024 . | PAYDOUN ... ....9,204 |.... 0 0 . 12/25/2036 . [1.A FM ....
..617526-AD-0 |Morgan Stanley ABS Capit-MSAC 2007-HE1 A ... . |- 09/25/2024 . | PAYDOUN ... . 17,484 ... 0 0 . 11/25/2036 . [1.A FM ...
..61758V-AQ-0 |Morgan Stanley Re-REMIC -MSRR 2010-R2 3B .... . |- 09/01/2024 . | PAYDOUN ... ...99,930 |.... 0 0 . 10/01/2037 . [4.C FM ....
..61759X-AC-6 |Morgan Stanley Re-REMIC -MSRR 2010-R8 1C .. 09/01/2024 . | PAYDOUN 5,492 |. 0| 0| . 01/01/2087 . [4.C FM ...
..617760-AC-0 |Morgan Stanley Residenti-MSRM 2024-3 A2 ...... . 09/01/2024 . | PAYDOUN ... L0 ... .0 . 497,112 . 0. . 07/01/2054 . [1.A FE ....
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..618933-AA-3 |Mosaic Solar Loan Trust -MSAIC 2023-3A A .... |....... . 09/20/2024 . | PAYDOUN ... .... 613,066 |.......... 612,776 |.... 0 .624,008 |.. . 11/20/2053 . (1.D FE ....
..61915R-AK-2 |MortgagelT Trust 2005-3-MHL 2005-3 A1 ........ [....... . 09/25/2024 . | PAYDOUN ... 0 . 08/25/2035 . [1.A FM ....
..61915R-AU-0 |MortgagelT Trust 2005-5-MHL 2005-5 A1 ........ [....... . 09/25/2024 . | PAYDOUN ... 0 . 12/25/2085 . [1.A FM ...
..61946K-AA-2 |Mosaic Solar Loan Trust -MSAIC 2022-3A A .... |....... . 09/20/2024 . | PAYDOUN ... 0 . 06/20/2053 . (1.D FE ....
..619460-AB-7 |Mosaic Solar Loan Trust -MSAIC 2022-1A B .... [....... . 09/20/2024 . | PAYDOUN ... 0 . 01/20/2053 . (1
..61946U-AB-8 |Mosaic Solar Loan Trust -MSAIC 2022-2A B .... |....... . 09/20/2024 . | PAYDOUN ... 0 . 01/21/2083 . (1
..62847R-AA-5 | MV 2024-1 LLC-MVNOT 2024-1A A ..oovnnnnnnnnn [ oeenn . 09/20/2024 . | PAYDOUN ... 0 . 02/20/2043 . (1.
..62878Y-AA-2 | NOTHING BUNDT CAKES-BUNDT 2021-1 A2 ........... [....... . 07/30/2024 . | PAYDOUN ... . . . 12,500 |.... K 0 . 07/30/2051 . |2
..62935*-AB-6 |NOAA Maryland LLC Senior Note Tranche B ...... [....... . 07/30/2024 . | CA_CASH_CLOSE . 10,723,812 |...... 10,000,000 |...... 10,100,000 |.......10,073,971 ... (2,710) | . (2,710) |... 0 . 05/15/2035 . |1
..62042K-AA-4 | NRP Mortgage Trust 2013--NRPMT 2013-1 A1 09/01/2024 . | PAYDOUN ... .. 114,234 .. 114,234 ..109,224 |. . 110,121 | A1) 4,113 0| . 07/01/2043 . (1
..62046A-AA-2 |NP SPE || LLC-NPRL 2016-1A A1 . 09/20/2024 . | PAYDOUN .. 333,879 ..333,879 ..333,879 |. ..333,885 |. (6) |. .(6) 0| . 04/20/2046 . (1
..62046A-AC-8 |NP SPE || LLC-NPRL 2017-1A A1 . 09/20/2024 . | PAYDOUN .. 364,221 ..364,221 ..364,217 |. ..364,221 . . 0| . 10/21/2047 . (1.
..62047A-AB-9 |NP SPE Il LLC-NPRL 2019-2A A2 .........cooeeeees [oeennn . 07/19/2024 . |PAYDOIN .ooovviiiiiiiiiiins oo o, 1,452 ... 1,452 1,452 o 1,452 | 0 . 11/19/2049 . (1
..62965M-AA-4 |NRZ FHT Excess LLC-NZES 2020-FHT1 A .......... [....... . 09/25/2024 . | PAYDOUN ... ... 12,41 ... 72,469 |.... 0 . 11/25/2025 . |2.C FE
..62960N-AA-5 |NXT Capital CLO 2020-1 L-NXTC 2020-1A A ..... [....... . 09/05/2024 . | PAYDOUN ... 12,772,257 12,772,257 |.... .0 . . 01/20/2031 . [1.A FE .
..637071-AM-3 |National Oilwell Varco [-SENIOR UNSECURE .... |....... . 08/08/2024 . |VARIOUS ...oovvvvviiiiiiiins | s 9,827,196 ...0 . 12/01/2029 . |2.B FE
..637138-AC-2 |Truist Financial Corp-SENIOR UNSECURED ....... [....... . 09/30/2024 . |MATURITY .ovvvviniiiiinnnn Jooeeeeiieiiieeeeeens | 15,000,000 .0 . 09/30/2024 . |2.A Z .....
..638961-AA-0 |Navient Private Educatio-NAVSL 2023-A A ..... |....... . 09/15/2024 . | PAYDOUN ... 0 . 10/15/2071 . [1.A FE .
..63939X-AD-3 |Navient Private Educatio-NAVSL 2017-A B ..... |....... . 09/15/2024 . | PAYDOUN ... 539,773 517,508 |.... 0 . 12/16/2058 . [1.A FE
..63940V-AC-6 |Navient Private Educatio-NAVSL 2018-CA B .... |....... . 09/15/2024 . | PAYDOUN ... 167,474 156,133 |.... 0 . 06/16/2042 . [1.A FE
..63042A-AB-2 |Navient Private Educatio-NAVSL 2020-1A A .. 09/16/2024 . | PAYDOUN ..197,299 ..191,873 |. 0| . 04/15/2069 . [1.A FE
..63942G-AA-1 |Navient Private Educatio-NAVSL 2021-FA A .. 09/15/2024 . | PAYDOUN ..183,988 157,310 0| . 02/18/2070 . [1.A FE .
..6394211-AA-8 |Navient Private Educatio-NAVSL 2022-A A ... 09/15/2024 . | PAYDOUN ..103,296 89,404 |. 0| . 07/15/2070 . [1.A FE .
..63942T-AA-3 |Navient Student Loan Trust - NAVSL 2023- .... . |. 09/15/2024 . | PAYDOUN ..192,987 ..192,987 |. 0| . 03/15/2072 . (1.A FE ....
..63946T-AA-Q |NB Direct Access Insuran Senior Secured . |- 08/14/2024 . [ CA_CASH_CLOSE . ..587,158 ..587,158 ..587,158 |. 0| .587,158 . 07/29/2025 . [2.A PL ....
..64016N-AA-5 |Neighborly Issuer LLC-NBLY 2021-1A A2 ........ [....... . 07/30/2024 . |PAYDOIN .oovvviviiiiiiiiins e e 4,000 .... 4,000 .... 3,503 |.... 0 ...4,000 |.. . 04/30/2051 . [2.C FE ....
..64016N-AC-1 |Neighborly Issuer 2022-1-NBLY 2022-1A A2 ... |....... . 07/30/2024 . | PAYDOUN ... .. 10,000 ...10,000 ....8,841 0 ..10,000 |.. . 01/30/2052 . [2.C FE ....
..64033N-AA-4 |Nelnet Student Loan Trus-NSLT 2014-6A A ...... [....... . 09/25/2024 . | PAYDOUN ... ..538,927 ..519,391 0 . 07/25/2046 . (1.B FE .
..640330-AB-5 |Nelnet Student Loan Trus-NSLT 2015-2A A2 .... |....... . 09/25/2024 . | PAYDOUN ... .. 424,446 ..410,121 |.... 0 . 09/25/2042 . (1.B FE .
..643529-AC-4 |New Century Alternative -NCAMT 2006-ALT2 .... |....... . 09/01/2024 . | PAYDOUN ... ...28.,874 ....5,246 |.... 0 . 10/01/2036 . [1.A FM .
..643529-AD-2 |New Century Alternative -NCAMT 2006-ALT2 .... |....... . 09/01/2024 . | PAYDOUN ... ... 13,173 ....8,760 |.... 0 . 10/01/2036 . [1.A FM
..64352V-MP-3 |New Century Home Equity -NCHET 2005-A A5 .... 09/01/2024 . | PAYDOUN ... ...90,855 85,631 |. K 0| . 08/01/2035 . [1.A FM
..64755@-AA-9 |New Mountain Guardian |11 Senior Notes S .... 08/16/2024 . | CA_CASH_CLOSE . ..3,189,150 ..3,189,150 |. .3,189,150 |. 0| . 07/15/2025 . [2.C PL
..64755@-AB-7 |New Mountain Guardian |11 Senior Notes S .... 08/16/2024 . | CA_CASH_CLOSE . ..1,200,000 ..1,200,000 |. .1,200,000 |. 0| . 07/15/2025 . [2.C PL
..64830Y-AC-1 |NRZ Excess Spread-Col lat-NZES 2021-FNT1 ... 09/25/2024 . | PAYDOUN ... . 170,073 . 170,071 0| . 03/25/2026 . |2.C FE
..648310-AA-1 |New Residential Mortgage-NRZT 2022-NGM3 09/01/2024 . | PAYDOUN ..864,850 ..852,121 |. 0| . 04/01/2062 . [1.A .
..648310-AB-9 |New Residential Mortgage-NRZT 2022-NOM3 ...... |....... . 09/01/2024 . | PAYDOUN ... .. 211,860 |.... 0 . 04/01/2062 . [1.E ........
..64831T-AA-5 |New Residential Mortgage-NRZT 2021-NQM3 ...... |....... . 09/01/2024 . | PAYDOUN ... 0 . 1170172056 . [1.A ........
..64831V-AB-8 |New Residential Mortgage-NRZT 2022-NOM5 ...... |....... . 09/01/2024 . | PAYDOUN ... 0 . 11/01/2052 . [1.C FE ..
..64831V-AC-6 |New Residential Mortgage-NRZT 2022-NOM5 ...... |....... . 09/01/2024 . | PAYDOUN ... 0 . 11/01/2052 . [1.F FE .
..650119-AA-8 |New York University-UNSECURED .................. [..oeis . 07/01/2024 . | CALL 100 . 0 . 07/01/2032 . (1.D FE .
..651587-AG-2 |NewMarket Corp-SENIOR UNSECURED .............ce. [.eeenn . 08/08/2024 . | VARIOUS ... 0 ...(661,728) . 03/18/2031 . |2.B FE
..65535V-KX-5 |Nomura Asset Acceptance -NAA 2005-WF1 2A .... . |- 09/01/2024 . | PAYDOUN ... 0 . 03/01/2035 . [1.A FM
..65535V-MJ-4 |Nomura Asset Acceptance -NAA 2005-AR3 1A .... . |- 09/25/2024 . | PAYDOUN ... 0 . 07/25/2035 . [1.A FM
..65535V-NL-8 |Nomura Asset Acceptance -NAA 2005-AR4 5A .. 09/25/2024 . | PAYDOUN 0| . 420,817 |. . 08/25/2035 . [1.A FM .
..65535V-SJ-8 |Nomura Asset Acceptance -NAA 2006-AP2 A2 .... . 09/01/2024 . | PAYDOUN ... .0 . .0 ... . 01/01/2036 . [1.A FM
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..65539C-AK-2 |Nomura Resecuritization -NWRR 2011-4RA 1 ... |....... . 09/01/2024 . | PAYDOUN ... .0 . 0 0 e . 12/01/2036 . [1.A FM ....
..65540E-BR-9 | Nomura Resecuritization -NWRR 2014-1R 3A .... |....... . 09/30/2024 . | PAYDOUN ... .0 . 0 0 . 07/26/2036 . [6. * .......
..66415*-AA-8 |Northeast Energy Center Senior Secured N .... |....... . 09/30/2024 . | SINKING PAYMENT . .0 . 0 0 . 12/31/2038 . [2.C ........
..67098A-AM-1 | 0BX 2019-INV1 Trust-0BX 2019-INV1 A12 ........ [....... . 09/01/2024 . | PAYDOUN .0 . 0 0 . 1170172048 . [1.A ........
..67113A-AP-5 | 0BX 2019-EXP3 Trust-0BX 2019-EXP3 1A8 ........ [....... . 09/01/2024 . | PAYDOUN ... . .0 . 0 .. 0 . 10/01/2059 . [1.A ........
..67113X-AB-6 | 0BX 2021-J1 Trust-0BX 2021-J1 A2 [ . 09/01/2024 . | VARIOUS ... 11,971,453 |....... 12,057,520 |....... 11,984,045 |.... .0 . 0 el 11,971,483 .. 0 . 05/01/2051 . [1.A ........
..67117D-AA-8 | Onslow Bay Mortgage Loan-0BX 2022-NQM7 A .... |....... . 09/01/2024 . | PAYDOUN ... ... 84,761 ...84,761 ...84,761 .0 . 0 ..84,761 0 . 08/01/2062 . [1.A FE .
..67117D-AB-6 | Onslow Bay Mortgage Loan-0BX 2022-NQM7 A .... |....... . 09/01/2024 . | PAYDOUN ... ... 40,069 ...40,069 .0 . 0 0 . 08/01/2062 . [1.C FE .
..67117D-AC-4 |Onslow Bay Mortgage Loan-0BX 2022-NQM7 A .... |....... . 09/01/2024 . | PAYDOUN ... ... 57,791 ...57,791 .0 . 0 0 . 08/01/2062 . 1.F FE .
..67118H-AC-4 | 0BX 2024-NOM2 Trust-O0BX 2024-NQM2 A2 .... 09/01/2024 . | PAYDOUN .. 206,407 ..206,407 0 0| 0| . 12/01/2063 . [1.C FE .
..67119F-AA-1 | 0BX 2024-NOM7 Trust-OBX 2024-NOM7 A1 . 09/01/2024 . | PAYDOUN .. 221,146 ..221,146 0 0| 0| . 03/01/2064 . [1.A FE .
..67119F-AB-9 | 0BX 2024-NOM7 Trust-OBX 2024-NOM7 A2 . 09/01/2024 . | PAYDOUN .. 221,146 ..221,146 0 0| 0| . 03/01/2064 . [1.C FE .
..67181D-AA-9 |Oak Street Investment Gr-OAKIG 2020-1A A .... [....... . 09/20/2024 . | PAYDOUN ... ...21,218 ...21,218 .0 . 0 0 . 11/20/2050 . [1.A FE .
..67181D-AB-7 |0Oak Street Investment Gr-SERIES 20-1A CL .... |....... . 09/20/2024 . | PAYDOUN ... ... 25,903 ...25,903 .0 . 0 0 . 11/20/2050 . [1.A FE .
..67190A-AA-4 |0Oak Street Investment Gr-OAKIG 2021-1A A ... [....... . 09/20/2024 . | PAYDOUN ... ... 35,070 ...35,070 .0 . 0 0 . 01/20/2051 . [1.A FE .
..67190A-AB-2 |0Oak Street Investment Gr-OAKIG 2021-1A A ... [....... . 09/20/2024 . | PAYDOUN ... ... 21,432 .. 21,432 .0 . 0 0 . 01/20/2051 . [1.A FE .
..67190A-AC-0 |0Oak Street Investment Gr-OAKIG 2021-1A A ... [....... . 09/20/2024 . | PAYDOUN ... .. 11,000 ...11,000 .0 . 0 0 . 01/20/2051 . |2.A FE
..67190A-AD-8 |0Oak Street Investment Gr-OAKIG 2021-1A A ... [....... . 09/20/2024 . | PAYDOUN ... 11,419 11,419 ) .0 . 0 0 . 01/20/2051 . |2.A FE
..674135-EM-6 | Oakwood Mortgage Investo-0AK 1999-A M2 ....... [....... . 09/01/2024 . | PAYDOUN ... ..(4,002) |... .0 . 0 0 . 04/01/2029 . |6. FE .....
..67448Q-AC-5 |O0BX 2019-EXP1 Trust-0BX 2019-EXP1 1A3 ........ [....... . 09/01/2024 . | PAYDOUN ... ...66,437 |........... 66,437 . .0 . 0 0 e . 01/01/2089 . [1.A ........
..680033-AC-1 |0ld National Bancorp/IN-SENIOR UNSECURED 08/15/2024 . | MATURITY 19,000,000 .19,000,000 .19,000,000 |. 0 0| 0 . 08/15/2024 . |2.A FE
..681919-BD-7 | Omnicom Group Inc-SENIOR UNSECURED .... 08/08/2024 . |MRBOO2A ... . 1,818,256 ..2,100,000 ..2,006,283 |. .2,097,140 |. 0 0| (279,108) | . 08/01/2031 . |2.A FE
..681936-BL-3 |Omega Healthcare Investo-SENIOR UNSECURE 09/16/2024 . (BBVA SECURITIES INC 10,000,000 .10,209,600 |. 10,159,623 |. 0 0| (689,033) |. . 10/01/2029 . [2.C FE .
..68378N-AA-8 | Oportun Issuance Trust 2-OPTN 2022-A A . . |- 09/08/2024 . | PAYDOUN ... 1,274,583 |. 0 0| 1,274,829 . 06/09/2031 . [1.D FE .
..69144A-AA-7 | Oxford Finance Funding 2-OXFIN 2020-1A A .... . |- 08/15/2024 . | PAYDOUN 83,389 |. 0 0| 83,642 . 02/15/2028 . [1.F FE .
..69145B-AA-4 | OXFORD FINANCE FUNDING T-OXFIN 2022-1A A .... |....... . 09/15/2024 . | PAYDOUN ... ...87,685 |.... .0 . 0 ..87,685 |.. . 02/15/2030 . [1.F FE .
..69337B-AH-7 |PHH Alternative Mortgage-PHHAM 2007-1 21 .... |....... . 09/01/2024 . | PAYDOUN ... ...23,382 |.... .0 . 0 . 02/01/2037 . |4.A FM
..693456-AA-3 | PMT Loan Trust 2013-J1-PMTLT 2013-J1 A1 ..... [....... . 09/01/2024 . | PAYDOUN ... ...24,6% |.... .0 . 0 . 09/01/2043 . [1.A ........
..69354N-AC-0 |PRA Group Inc-SENIOR UNSECURED ................. [.oeeies . 09/03/2024 . | CALL 100 . . 4,041,433 |.... .0 . 0 . 09/01/2025 . |3.B FE
..693684-AA-0 | PSMC 2020-1 Trust-PSMC 2020-1 AT .....ccevveees [oeennnn . 09/01/2024 . | PAYDOUN ... .0 . 0 e .. . 01/01/2050 . [1.A ........
..693696-AA-4 | Pvone 2023-1 LLC-PVONE 2023-1A A .....eevvvvnenn [eeeennn . 09/15/2024 . | PAYDOUN ... .0 . 0 e 1,545,202 |.. . 07/16/2035 .
..693699-AA-8 | PVONE 2023-1 LLC-PVONE 2023-2A A . 09/15/2024 . | PAYDOUN 0 0| 1,725,329 . 09/17/2035 .
..69374X-AA-8 | PSIMC 2019-2 Trust-PSMC 2019-2 A1 . 09/01/2024 . | PAYDOUN 0 0| .3,993 . 10/01/2049 .
..69375B-AA-5 | PSIC 2019-3 Trust-PSMC 2019-3 A1 . 09/01/2024 . | PAYDOUN 0 0| 16,337 . 11/01/2049 .
..69381J-AA-0 | PRPM 2024-RCF5 LLC-PRPM 2024-RCF5 A1 09/25/2024 . | PAYDOUN 0 0| .888,599 . 08/25/2054 .
..693984-AB-2 | PRKCM 2023-AFC3 Trust-PRKCM 2023-AFC3 A2 09/01/2024 . | PAYDOUN ... 0 0| .409,781 .21,810 |. 09/01/2068 .
..69403-AA-5 |Pacific Beacon LLC-FIRST LIEN ........ceevvvueen [ereenn . 07/15/2024 . | SINKING PAYMENT . .0 . 0 .. (11,641)|. 07/15/2026 .
..69478X-AC-9 |Pacific Premier Bancorp ~SUBORDINATED ........ [....... . 09/03/2024 . |MATURITY . .5,000,000 .0 . 0 . 09/03/2024 .
..69546V-AA-5 |PAGAYA Al Debt Trust 202-PAID 2022-2 A ....... [....... . 09/15/2024 . | PAYDOUN ... .. 771,588 .0 . 0 . 01/15/2030 .
..70215#-AA-8 |Partstat (Varian 2020 | Pass-Thru Certif .... [....... . 09/15/2024 . | SINKING PAYMENT ......... .0 . 0 . 03/15/2030 .
..70338A-10-3 |Patrons' Legacy-PATRNL 5.646 05/17/22 ........ [....... . 08/19/2024 . | SINKING PAYMENT ......... .0 . 0 . 09/17/2025 .
..714046-AH-2 | PerkinElmer Inc-SENIOR UNSECURED ............... [....... . 07/30/2024 . | MRBOOAO ... .6,998,199 |.... .0 . 0 . 03/15/2031 .
..72703P-AC-7 |Planet Fitness Master [s-2019-1A A2 FIXE .... . |- 09/05/2024 . | PAYDOUN ... I Y A i .0 . 0 . . 12/05/2049 .
..740420-AA-2 | Preferred Term Securitie-SECURED ............... . |- 09/30/2024 . | PAYDOUN ... 163,926 146,150 |...........153,926 |.... .0 . o0 |eeeee... 153,926 .. . 09/23/2035 .
..741011-AA-8 |Presidio Petroleun LLC Presidio Finance 08/26/2024 . [CALL 100 . ..2,170,179 ..2,170,179 |. .2,170,179 |. 0 0| .2,170,179 . 05/25/2028 .
..74166Y-AC-4 |Primrose Schools 22-1A A2 .... . 07/30/2024 . | PAYDOUN ... ....6,750 ....6,750 |.... ...6,750 |.... 0. .0 . .6,750 |. . 04/30/2052 .
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..743330-AJ-1 |Progress Residential Trust-PROG 2021-SFR .... |....... . 09/01/2024 . | PAYDOUN 244,318 244,309 |...........244,311 |.... 0 .244,318 |.. .. 5,854 |. 12/01/2040 . 2.A FE
..74338*-AA-6 |Project Axis Garner NC C Trust Certifcat .... [....... . 09/15/2024 . | SINKING PAYMENT . .... 118,266 ... 118,266 |.......... 118,267 |.... 0 118,266 |.. 3,183 |. 11/15/2039 . [1.D ........
..74351@-AA-6 |Project Arrow Oak Creek Trust Certifcate ... [....... . 09/10/2024 . | SINKING PAYMENT . ..128,462 0 .128,462 |.. . 07/10/2040 . (1.D ........
..743874-AC-3 |Provident Funding Mortga-PFMT 2020-1 A2 ...... [....... . 09/01/2024 . | PAYDOUN 0 . 02/01/2050 . [1.A ........
..74387L-AC-5 |Provident Funding Mortga-PFMT 2019-1 A2 ...... [....... . 09/01/2024 . | PAYDOUN ... 0 .. . 12/01/2049 . [1.A ........
..74387Y-AD-5 |Provident Funding Mortga-PFMT 2021-1 A2A .... |....... . 09/01/2024 . | VARIOUS ....ovvvvvvviiiinnns |oeeeeeieneeeennennns 000 12,630,123 |iis 12,644,824 |....... 12,563,634 |.... 0 12,577,345 |.. . 04/01/2051 . [1.A ........
.. 7492201-AA-9 |RALI Series 2006-QA6 Tru-RALI 2006-QA6 A ... |....... . 09/25/2024 . | PAYDOUN ... ... 23,1382 ...20,224 |.... 0 .. 23,433 |.. . 07/25/2036 . 3.C FM .
..749220-AA-0 |RALI Series 2006-QA8 Tru-RALI 2006-QA8 A .... |....... . 09/25/2024 . | PAYDOUN ... 0 . 09/25/2036 . [1.A FM .
..74923G-AC-7 |RALI Series 2007-0A1 Tru-RALI 2007-QA1 A .... |[....... . 09/25/2024 . | PAYDOUN ... 0 . 01/25/2087 . [1.A FM .
.. TA923H-AQ-4 |RALI Series 2007-0S4 Tru-RALI 2007 QA 3A .... 09/01/2024 . | PAYDOUN 0| . 03/01/2037 . [4.A FM .
.. 74927T-AC-5 |RBSSP Resecuritization T-RBSSP 2010-9 3A .... 09/26/2024 . | PAYDOUN 0| . 10/26/2034 . [1.A FM .
..74928D-AV-7 | RBSSP Resecuritization T-RBSSP 2009-1 7A .... 09/01/2024 . | PAYDOUN 0| . 06/01/2037 . [1.A FM .
..T4928F-AY-6 |RBSSP Resecuritization T-RBSSP 2009-3 6A .... |....... . 09/01/2024 . | PAYDOUN ... 0 . 03/01/2036 . [1.A FM .
..74928R-AB-0 |RBSSP Resecuritization T-RBSSP 2009-10 1 .... |....... . 09/01/2024 . | PAYDOUN ... 0 . 08/01/2035 . [1.A FM .
.. 74928U-AN-9 | RBSSP Resecuritization T-RBSSP 2009-12 5 .... |....... . 09/01/2024 . | PAYDOUN ... 0 . 08/01/2036 . [1.A FM .
..74928U-AX-5 |RBSSP Resecuritization T-RBSSP 2009-12 8 .... |....... . 09/01/2024 . | PAYDOUN ... 0 . 06/01/2036 . [1.A FM .
..74928U-BV-8 |RBSSP Resecuritization T-RBSSP 2009-12 1 .... |....... . 09/26/2024 . | PAYDOUN ... 0 . 10/25/2035 . [1.A FM .
..74928X-BB-6 |RBSSP Resecuritization T-RBSSP 2009-6 3A .... |....... . 09/26/2024 . | PAYDOUN ... 0 . 01/26/2036 . [1.A FM .
.. 74929F-AK-5 |RBSSP Resecuritization T-RBSSP 2010-3 4A .... |....... . 09/01/2024 . | PAYDOUN ... 0 . 12/01/2035 . [1.A FM .
..74930X-BB-2 |RBSSP Resecuritization T-RBSSP 2012-1 4B .... |....... . 08/01/2024 . | PAYDOUN ... 0 . 01/01/2029 . [1.A FM .
..749357-AA-7 | RCKT Mor tgage Trust 2019-RCKT 2019-1 A1 ... 09/01/2024 . | PAYDOUN 0| . 09/01/2049 . (1.
..749389-AA-0 | RCKT Mor tgage Trust 2020-RCKT 2020-1 A1 ... 09/01/2024 . | PAYDOUN 0| . 02/01/2050 . (1.
.. 749574-AC-3 |RFMSI Series 2006-SA2 Tr-RFMSI 2006-SA2 ... 09/01/2024 . | PAYDOUN 0| . 08/01/2036 . (1.
..74958T-AB-9 | RFMSI Series 2007-SA3 Tr-RFMSI 2007-SA3 ... . |- 09/01/2024 . | PAYDOUN 0| . 07/01/2037 . (1.
..749581I-AC-0 |RFMSI Series 2007-SA1 Tr-RFMSI 2007-SA1 ... . |- 09/01/2024 . | PAYDOUN 0| . 02/01/2037 . (1.
..74958X-AF-1 |RFMSI Series 2007-SA2 Tr-RFMSI 2007-SA2 ..... |....... . 09/01/2024 . | PAYDOUN ... 0 . 04/01/2037 .
..74958Y-AE-2 |RFMSI Series 2007-S4 Tru-RFMSI 2007-S4 A .... |....... . 09/25/2024 . | PAYDOUN ... 0 . 04/25/2037 .
..74968R-AA-3 | RMF Proprietary Issuance-RPIT 2019-1 A ....... [....... . 09/25/2024 . | PAYDOUN ... 0 . 10/25/2063 .
.. 74969\1-AA-3 | RMF Proprietary Issuance-RPIT 2020-1 A ....... [....... . 08/25/2024 . | PAYDOUN 0 . 04/26/2060 .
..74969P-AA-6 |RP Escrow Issuer LLC-SECURED ................... [.eeeins . 07/17/2024 . | EXCHANGE OFFER 0 . 12/15/2025 .
..750038-AA-5 |Renewable Energy Alterna Senior Secured ...... [....... . 09/30/2024 . | SINKING PAYMENT ......... 0 . 09/30/2046 .
..75086#-AA-3 |Rainier Gsa Portfolio | US Govt Lease Ba 09/15/2024 . [ SINKING PAYMENT . 0| . 07/15/2036 .
..75115B-AC-3 |RALI Series 2006-QA5 Tru-RAL| 2006-QA5 2 .. 09/01/2024 . | PAYDOUN 0| . 07/01/2036 .
..75115D-AA-3 |RALI Series 2006-0S13 Tr-RALI 2006-0S13 ... 09/25/2024 . | PAYDOUN 0| . 09/25/2036 .
..75115L-AA-5 |RALI Series 2007-QH7 Tru-RALI 2007-QH7 1 . 09/25/2024 . | PAYDOUN 0| . 08/25/2037 .
..75116C-ET-9 | RESIDENTIAL ACCREDIT LOA-SERIES 2007-QS6 .. 09/01/2024 . | PAYDOUN 0| . 04/01/2037 . .
..75116F-BH-1 |RALI Series 2007-089 Tru-RALI 2007-QS9 A .... |....... . 09/01/2024 . | PAYDOUN ... .. 0 . 07/01/2087 . [5.A FM ....
..75156V-AD-7 |RAMP Series 2006-RS3 Tru-RAWP 2006-RS3 A .... |....... . 09/25/2024 . | PAYDOUN .0 . 0 . 05/25/2036 . [1.A FM ....
..75458%-AB-5 |Rayburn Country Electric Senior Secured ...... [....... . 09/30/2024 . | SINKING PAYMENT . .0 . 0 .. . 12/30/2042 . 2.B FE ....
..75575R-AA-5 |Ready Capital Mortgage F-RCMT 2023-FL11 ...... [....... . 09/25/2024 . | PAYDOUN ... ....638,968 |........... 638,968 |........... 637,360 .0 . o0 |ee.....638,958 |.. . 10/25/2039 . [1.A FE ....
..756109-CE-2 |Realty Income Corp-SENIOR UNSECURED ........... [....... . 08/26/2024 . | VARIOUS ... 23,326,28 |....... 25,765,000 |....... 23,716,084 .0 . ....0 |.......23,835,875 |[.. . 02/15/2082 . [1.G FE ....
..75971F-AY-9 | RENAISSANCE HOME EQUITY -RANMC 2007-3W AF .... |....... . 07/01/2024 . | PAYDOUN ... .0 . 0 . 09/01/2037 . [1.A FM ...
..75973V-AA-4 | Renew 2024-1-RENEW 2024-1A A ...l . |- 09/20/2024 . | PAYDOUN ... .0 . 0 . 11/20/2059 . [1.A FE ....
..759950-DM-7 | Renaissance Home Equity -RANMC 2004-3 AF5 ... . |- 08/01/2024 . | PAYDOUN ... .0 . 0 . 11/01/2034 . (1.A FM ...
..759950-EM-6 |Renaissance Home Equity -RANMC 2004-4 AF5 .. 09/01/2024 . | PAYDOUN ... 0 0| . 02/01/2035 . [1.A FM ....
..76029#-AA-1 |Republic Airways Holding Senoir Secured ...... . 09/15/2024 . | SINKING PAYMENT .. 281,250 ..281,250 |.... 0. .0 .281,250 |. . 12/15/2028 . [2.B PL ....
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..76042E-AA-7 |Republic Finance |ssuanc-REPS 2020-A A ....... [....... . 09/20/2024 . | PAYDOUN ... . 1,183,853 1,183,820 |.... 0 0 e . 11/20/2030 . [1.A FE ....
..760985-S6-9 |RFSC Series 2004-RP1 Tru-RFSC 2004-RP1A ...... [....... . 09/25/2024 . | PAYDOUN ... ... 46,350 ... 42,047 |.... 0 0 . 11/25/2042 . (1.A FM ...
..76110H-H8-5 |RALI Series 2004-QA6 Tru-RALI 2004-QA6 N .... |....... . 09/01/2024 . | PAYDOUN ... .. 11,028 0 0 . 12/01/2034 . [1.A FM ...
..76110H-T9-0 |RALI Series 2005-QA2 Tru-RALI 2005-QA2 N .... |....... . 09/01/2024 . |PAYDOIN .oovvvvviiiiiiiiins e o, 7,387 0 0 . 02/01/2035 . [1.A FM ....
..761118-BU-1 |RALI Series 2005-QA8 Tru-RALI 2005-QA8 N ... |....... . 09/01/2024 . |PAYDOIN .ooovvvviiiiiiiiins oo e, 7,592 0 0 . 07/01/2035 . [1.A FM ...
. 761118-FL-7 |RALI Series 2005-QA9 Tru-RALI 2005-QA9 C .... |....... . 09/01/2024 . | PAYDOUN ... ... 71,550 0 0 . 08/01/2035 . [2.C FM ....
..761118-FM-5 |RESIDENTIAL ACCREDIT LOA-SERIES 2005-QA9 .... |....... . 09/01/2024 . | PAYDOUN ... .. 30,977 0 0 . 08/01/2035 . [1.A FM ....
..761118-GS-1 |RALI Series 2005-QS13 Tr-RALI 2005-QS13 ..... |....... . 09/25/2024 . | PAYDOUN ... 0 0 . 09/25/2035 . [1.A FM ....
..761118-GT-9 |RALI Series 2005-QS13 Tr-RALI 2005-0S13 ..... |....... . 09/25/2024 . | PAYDOUN ... 0 0 . 09/25/2035 . [5.C FE ...
..761118-KH-0 |RALI Series 2005-QS15 Tr-RAL| 2005-QS15 ... 09/01/2024 . | PAYDOUN 0| 0| . 10/01/2035 . [1.A FM ....
..761118-SC-3 |RALI Series 2006-0S1 Tru-RALI 2006-QS1 A . 09/01/2024 . | PAYDOUN 0| 0| . 01/01/2036 . [5.A FM ....
..761118-UG-1 |RALI Series 2006-0S2 Tru-RALI 2006 QS2 1 .. 09/01/2024 . | PAYDOUN 0| 0| . 02/01/2036 . [4.C FM ....
..761118-U0-9 |RALI Series 2006-0S2 Tru-RALI 2006-QS2 1 .... |....... . 09/01/2024 . | PAYDOUN ... 0 0 . 02/01/2036 . (3.B FM ...
..76112B-NM-8 | GMACM Mor tgage Loan Trus-GMACM 2005-AA1 ..... |....... . 09/01/2024 . | PAYDOUN ... .. 141,780 |.... 0 0 . 05/01/2035 . [1.A FM ....
..76971E-AA-2 | RMF Buyout Issuance Trus-RBIT 2020-HB1 A .... |....... . 09/25/2024 . | PAYDOUN ... 705,531 0 0 . 10/25/2050 . [1.A FE ....
..78386N-BC-2 | SACO | Inc-SACO 1999-3 1B ........evvvvvvvvvnnnn [ereenn . 09/01/2024 . | PAYDOUN ... 0 0 . 04/01/2039 . [1.A FM ...
..78397W-AC-0 | SCF Equipment Leasing 20-SCFET 2022-2A A .... |....... . 09/20/2024 . | PAYDOUN ... 0 0 . 10/21/2030 . [1.A FE ....
..78398B-AE-1 | SCG 2023-NASH Mor tgage T-SCG 2023-NASH C ..... [....... . 09/30/2024 . | PAYDOUN ... 0 0 . 12/15/2040 . (1.G FE ....
..78433X-AA-8 | Stonepeak 2021-1 ABS-SALTT 2021-1A AA ........ [..oeeen . 09/15/2024 . | PAYDOUN ... 0 0 . 02/28/2083 . [1.C FE ....
.. 78433X-AC-4 | Stonepeak 2021-1 ABS-SALTT 2021-1A B ......... [..oeenn . 09/15/2024 . | PAYDOUN ... 0 0 . 02/28/2033 . (2.B FE ....
..78448R-AE-6 | SMB Private Education Lo-SWB 2015-C B 09/15/2024 . | PAYDOUN ... 0| 0| . 09/15/2043 . [1.A FE ....
.. 78449C-AC-2 | SMB Private Education Lo-SWB 2022-C B 09/17/2024 . | BARCLAYS CAPITAL INC 0| 26) | . 05/16/2050 . 1.C FE ....
.. 78449L-AC-2 |SMB 2018-B AZB ......ccoeiiiiiiiiiiiees 09/16/2024 . | PAYDOUN ... ... 64,393 ...63,499 |. 0| ..64,393 L0 . 01/15/2087 . [1.A FE ....
..78449X-AA-0 | SMB Private Education Lo-SWB 2020-B A1A . |. 09/15/2024 . | PAYDOUN ..211,319 ..208,471 |. 0| .211,319 0| . 07/15/2083 . [1.A FE ....
..78449Y-AA-8 | SMB Private Education Lo-SMB 2021-B A . |- 09/15/2024 . | PAYDOUN .. 429,216 . ..400,630 |. 0| .429,216 0| . 07/17/2051 . (1.A FE ....
..78450F-AD-9 | SMB Private Education Lo-SMB 2022-A B ........ [....... . 09/15/2024 . | PAYDOUN ... .. 118,806 .. 118,806 L 117,786 ... 0 118,806 |.. 0 . 11/16/2054 . (1.D FE ....
..78450F-AE-7 |SMB Private Education Lo-SMB 2022-A C ........ [....... . 09/15/2024 . | PAYDOUN ... .. 321,544 321,544 ..321,442 |.... 0 321,544 |.. 0 . 11/16/2054 . [1.G FE .
..78450P-AB-1 | SMB Private Education Lo-SMB 2023-D A1B ..... |....... . 09/16/2024 . | PAYDOUN ... .. 322,000 322,000 ..322,000 |.... 0 .322,000 |.. 0 . 09/15/2053 . [1.A FE .
..78518#-AA-5 |Saber Midstream LLC Senior Secured Notes .... |....... . 09/30/2024 . | SINKING PAYMENT ......... .. 884,802 0 .884,802 |.. 0 . 03/31/2029 . [2.C PL
..78518#-AB-3 |Saber Midstream LLC Senior Secured Notes .... |....... . 09/30/2024 . | SINKING PAYMENT ......... .. 273,467 |... 273,467 |... 0 .273,467 |.. .0 . . 03/31/2030 . [2.C PL
..795821-AA-9 |Saluda Grade Alternative-GRADE 2024-FIG5 .... |....... . 09/01/2024 . | PAYDOUN ... ....636,407 |........... 636,407 |........... 636,407 |.... R | PO -1 A RN | B N 0 . 04/01/2054 . [1.A FE
..79588T-AD-2 | Sammons Financial Group -SENIOR UNSECURE .. 09/18/2024 . | MRBOO2A 12,009, 241 .13,730,000 12,977,223 |. 0| 13,126,735 (1,117,485) |... (1,117,495) |.. . 04/16/2031 . |2.A FE
..79588T-AE-0 | Sammons Financial Group -SENIOR UNSECURE .. 09/18/2024 . |MRBOO2A . 7,070,972 .. 7,492,875 |. 0| (423,152) |. (423,152) |.. . 04/08/2032 . |2.A FE
..795924-AA-7 |Saluda Grade Alternative-GRADE 2024-INV1 .. 09/01/2024 . | PAYDOUN 0| .0 . 08/01/2059 . [1.A FE .
..805564-EM-9 | Saxon Asset Securities T-SAST 1999-3 BF1 .. 09/01/2024 . | PAYDOUN 0| 0| . 12/01/2032 . [1.A FM .
..81378E-AA-1 | SECURITIZED ASSET BACKED-SERIES 2007-BR4 .. 09/25/2024 . | PAYDOUN 0| 0| . 056/25/2037 . [1.A FM .
..81743A-AA-7 | SEQUOIA MORTGAGE TRUST 2-SEMT 2019-5 A1 ..... |....... . 09/01/2024 . | PAYDOUN ... 0 0 . 12/01/2049 . [1.A ........
..81743C-AE-5 |Sequoia Mortgage Trust 2-SEMT 2024-5 A5 ...... [....... . 09/01/2024 . | PAYDOUN ... 0 0 . 06/01/2054 . [1.A FE .
..81745A-AB-3 | Sequoia Mortgage Trust 2-SEMT 2013-5 A2 ..... |....... . 09/01/2024 . | PAYDOUN ... 0 0 . 05/01/2043 . [1.A ........
..81745C-AA-1 | Sequoia Mortgage Trust 2-SEMT 2013-7 A1 ..... |....... . 09/01/2024 . | PAYDOUN ... 0 0 . 06/01/2043 . [1.A ........
..81745J-AA-6 | Sequoia Mortgage Trust 2-SEMT 2013-11 A1 ... [....... . 09/01/2024 . | PAYDOUN ... L0 0 . 09/01/2043 . [1.A ........
..81745M-AA-9 | Sequoia Mortgage Trust 2-SEMT 2013-2 A ....... [....... . 09/01/2024 . | PAYDOUN ... . . L0 0 . 02/01/2043 . [1.A ........
..81745R-AB-6 | Sequoia Mortgage Trust 2-SEMT 2013-3 A2 ..... . |- 09/01/2024 . | PAYDOUN ... ...61,787 ...57,641 |.... L0 0 . 03/01/2043 . [1.A ........
..81748J-AA-3 | Sequoia Mortgage Trust 2-SEMT 2019-4 A1 ..... . |- 09/01/2024 . | PAYDOUN ... .. 103,708 . 107,158 |.... ...(3,450) |. 0 0 . 11/01/2049 . [1.A ........
..81748K-AA-0 | Sequoia Mortgage Trust 2-SEMT 2020-2 A1 ... 09/01/2024 . | PAYDOUN 68,586 |. (2,621) | 0| 0| . 03/01/2050 .
..81748)-AA-6 | Sequoia Mortgage Trust 2-SEMT 2020-1 A1 ..... . 09/01/2024 . | PAYDOUN ... 41,287 ... ... (987)). .0 0. . 02/01/2080 .
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..81749N-AB-1 |Sequoia Mortgage Trust 2-SEMT 2024-8 A2 ..... |....... . 09/01/2024 . | PAYDOUN ... 405,889 L0 0 s 3,562 |. 0 .405,889 |.. 0 e ..1,860 |. 09/01/2054 . [1.A FE ....
..81749N-AV-7 | Sequoia Mortgage Trust 2-SEMT 2024-8 A20 .... |....... . 09/01/2024 . | PAYDOUN ... .. 371,087 0 0 e 5,566 |. 0 371,087 |.. 0 1,701 |. 09/01/2054 . |1.A FE ....
..817743-AA-5 | SERVPRO Master Issuer LL-SPRO 2019-1A A2 .... |....... . 07/25/2024 . | PAYDOUN ... ... 45,744 ... 0 0 .. 1,328 |. 10/25/2049 . [2.C FE ....
..824348-AX-4 | SHERWIN-WILLIAMS CO-SENIOR UNSECURED .......... [..eeenn . 07/30/2024 . | MRBOOAO ... .7,679,105 |.... 0 0 221,344 |. 06/01/2047 . [2.B FE ....
..826525-AB-3 |Sierra Timeshare 2020-2 -SRFC 2020-2A B ..... |....... . 09/20/2024 . | PAYDOUN ... 0 0 7,949 |. 07/20/2037 . |1.F FE ....
..82652R-AB-5 |Sierra Timeshare 2021-2 -SRFC 2021-2A B ..... |....... . 09/20/2024 . | PAYDOUN ... 0 0 . 09/20/2038 . 1.F FE ....
..82667C-AC-9 |Signal Rail | LLC-SRL 2024-1A A .......cooeeees [ ornnnn . 09/17/2024 . | PAYDOUN ... 0 0 . 05/17/2054 . [1.C FE ....
..826934-AC-5 |Sierra Timeshare 2022-3 -SRFC 2022-3A C ...... [....... . 09/20/2024 . | PAYDOUN ... 0 0 . 07/20/2039 .
..82817%-AA-9 |Silver Spring Metro Cent Senior Note Tra .... [....... . 09/05/2024 . | SINKING PAYMENT ......... 0 0 . 01/05/2029 .
..82817@-AA-7 |Silver Spring Metro Cent Senior Note Tra .... 09/05/2024 . [ SINKING PAYMENT . 0| 0| . 01/07/2029 .
..83206E-AA-5 | SMB Private Education Lo-SWB 2024-C A1A 09/15/2024 . | PAYDOUN 0| 0| . 06/17/2052 .
..83206N-AC-1 | SMB Private Education Lo-SMB 2022-B B ... 09/15/2024 . | PAYDOUN 0| 0| . 02/16/2085 .
..83207D-AA-6 | SMB Private Education Lo-SMB 2023-C A1A ..... |....... . 09/15/2024 . | PAYDOUN ... 0 0 . 11/15/2052 .
..83404K-AD-5 |SoFi Professional Loan P-SOFI 2017-E B ....... [....... . 09/25/2024 . | PAYDOUN 0 0 . 11/26/2040 .
..83416W-AB-9 | SOLAR STAR FUNDING LLC-SECURED .........ceevveen [oreeenn . 09/30/2024 . | SINKING PAYMENT . 0 0 . 06/30/2035 .
..83546D-AL-2 |Sonic Capital LLC-SONIC 2020-1AW A2IW ........ [....... . 08/20/2024 . | PAYDOUN ... 0 0 . 01/20/2050 .
..83546D-AM-0 |Sonic Capital LLC-SONIC 2020-1AW A21W ........ [....... . 08/20/2024 . | PAYDOUN ... 0 0 . 01/20/2050 .
..83611M-HI-3 | Soundview Home Loan Trus-SVHE 2005-B M2 ...... |....... . 09/01/2024 . | PAYDOUN ... 0 0 . 05/01/2035 .
..83611M-JX-7 |Soundview Home Loan Trus-SVHE 2005-OPT4 ...... |....... . 09/25/2024 . | PAYDOUN ... 0 0 . 12/25/2035 .
..83612T-AR-3 | Soundview Home Loan Trus-SVHE 2007-OPT1 ...... [....... . 09/25/2024 . | PAYDOUN 0 .. .0 . . 06/25/2037 .
..841215-AA-4 | Southaven Combined Cycle-SECURED ....... 08/15/2024 . [ SINKING PAYMENT . .. 132,659 .. 132,659 0| .132,659 0 . 08/15/2033 .
..844741-BF-4 | Southwest Airlines Co-SENIOR UNSECURED 08/08/2024 . [ VARIOUS ... 14,166,619 ,000,000 0| 14,953,591 786,972) |. . 02/10/2030 .
..85208N-AD-2 | Sprint Spectrum Co LLC /-FIRST LIEN .. 09/20/2024 . [ SINKING PAYMENT . . 1,437,500 1,437,500 0| . 1,437,500 .0 . 03/20/2025 .
..85235*-AA-6 | St Louis County Control Trust Certificat . |- 09/15/2024 . [ SINKING PAYMENT . .. 311,003 ..311,903 0| .311,903 0| . 12/15/2036 .
..855541-AC-2 | SUNTRUST ADJUSTABLE RATE-SERIES 2007-S1 . |- 09/01/2024 . | PAYDOUN ... 50,326 50,326 0| 50,326 0| . 01/01/2037 .
..85671R-AA-8 | Starwood Mortgage Reside-STAR 2022-3 A1 ...... [....... . 09/01/2024 . | PAYDOUN ... .. 98,422 ...98,422 0 ..98,422 |.. 0 . 03/01/2067 .
..85571R-AB-6 | Starwood Mortgage Reside-STAR 2022-3 A2 ...... |....... . 09/01/2024 . | PAYDOUN ... 256,981 0 0 . 03/01/2067 .
..85571R-AC-4 |Starwood Mortgage Reside-STAR 2022-3 A3 ...... [....... . 09/01/2024 . | PAYDOUN ... 239,993 0 0 . 03/01/2067 .
..85573J-AA-4 | Starwood Mortgage Reside-STAR 2021-3 A1 ...... [....... . 09/01/2024 . | PAYDOUN ... 0 0 . 06/01/2056 .
..85573T-AA-2 | Starwood Mortgage Reside-STARWOOD MORTGA .... |....... . 09/01/2024 . | PAYDOUN ... 0 0 . 12/01/2066 .
..86212V-AA-2 |Store Master Funding I-V-STR 2016-1A A1 ..... [....... . 09/20/2024 . | PAYDOUN ... 0 0 . 10/20/2046 .
..86212V-AE-4 |Store Master Funding I-V-SERIES 18-1A CL .. 09/20/2024 . | PAYDOUN 0| 0| . 10/20/2048 .
..86212X-AM-2 | Store Master Funding I-V-STR 2024-1A A2 ... 09/20/2024 . | PAYDOUN 0| 0| . 05/20/2054 .
..86213C-AB-1 | STORE MASTER FUNDING LLC-SERIES 2015-1A 09/20/2024 . | PAYDOUN 0| 0| . 04/20/2045 .
..863572-LV-3 |Structured Asset Securit-SASC 1996-4 A . 09/01/2024 . | PAYDOUN 0| 0| . 09/01/2031 .
..863579-C3-0 |Structured Adjustable Ra-SARM 2005-21 6A .. 09/01/2024 . | PAYDOUN 0| 0| . 11/01/2035 .
..863579-J9-0 |Structured Adjustable Ra-SARM 2005-22 1A .... |....... . 09/01/2024 . | PAYDOUN ... 0 0 . 12/01/2035 .
..863579-RP-5 |Structured Adjustable Ra-SARM 2005-11 1A ... |....... . 09/01/2024 . | PAYDOUN ... 0 0 . 05/01/2035 .
..863579-SU-3 |Structured Adjustable Ra-SARM 2005-12 3A .... |....... . 08/01/2024 . | PAYDOUN ... 0 0 . 06/01/2035 .
..863579-UL-0 |Structured Adjustable Ra-SARM 2005-15 1A .... |....... . 09/01/2024 . | PAYDOUN ... 0 0 . 07/01/2035 . (1
..863579-UW-0 |Structured Adjustable Ra-SARM 2005-15 4A .... |....... . 09/01/2024 . | PAYDOUN ... 0 0 . 07/01/2035 . (1
..863579-VH-8 |Structured Adjustable Ra-SARM 2005-17 1A .... |....... . 09/01/2024 . | PAYDOUN ... 0 0 . 08/01/2035 . (1
..863579-VIi-5 |Structured Adjustable Ra-SARM 2005-17 BA .... . |- 09/25/2024 . | PAYDOUN ... 0 0 . 08/25/2035 . [1.A FM ....
..863579-XC-7 |Structured Adjustable Ra-SARM 2005 - 18 ..... . |- 09/01/2024 . | PAYDOUN ... 0 0 . 09/01/2035 . [1.A FM ....
..863579-XR-4 |Structured Adjustable Ra-SARM 2005-18 8A .. 09/01/2024 . | PAYDOUN 0| 0| . 09/01/2035 . [1.A FM ....
..863579-ZL-5 |Structured Adjustable Ra-SARM 2005-20 3A ... . 09/01/2024 . | PAYDOUN ... .0 . 0. . 10/01/2035 . [1.A FM ....
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..86358R-DX-2 |Structured Asset Securit-SASC 2001-SB1 A ... [....... . 09/01/2024 . | PAYDOUN ... ... 90,302 ...90,302 ...79,608 |.... ... 10,693 |. . 10,693 |... 0 ..90,302 |.. 0 e 2,029 |.08/01/2031 . |[1.A FM ....
..86358R-XY-8 |Structured Asset Securit-SASC 2002-AL1 A .... [....... . 09/01/2024 . | PAYDOUN ... .. 22,51 220,523 |0 [, 2,481 2,175 0 0 . 02/01/2032 . [6. * .......
..86358R-XZ-5 |Structured Asset Securit-SASC 2002-AL1 A .... [....... . 09/01/2024 . | PAYDOUN ... .8,886 |.... 0 0 . 02/01/2032 . [6. * .......
..86358R-YB-7 |Structured Asset Securit-SASC 2002-AL1 A .... [....... . 07/01/2024 . | PAYDOUN ... ....340 ... 0 0 . 02/01/2032 . [6. * .......
..86359A-ME-0 |Structured Asset Securit-SASC 2003-AL1 A ... [....... . 09/01/2024 . | PAYDOUN ... ...23,678 |.... 0 0 . 04/01/2031 . [6. * .......
..86359A-MG-5 |Structured Asset Securit-SASC 2003-AL1 A .... [....... . 09/01/2024 . | PAYDOUN ... 0 0 . 04/01/2031 . [6. * .......
..86359A-IIR-0 |Structured Asset Securit-SASC 2003-AL2 A .... |....... . 09/01/2024 . | PAYDOUN ... 0 0 . 01/01/2031 . [6. * .......
..86359A-IIT-6 |Structured Asset Securit-SASC 2003-AL2 A .... |....... . 09/25/2024 . | PAYDOUN ... 0 0 . 01/25/2031 . [6. * .......
..86359B-4U-2 |Structured Asset Securit-SASC 2005-4XS 1 .... |....... . 09/01/2024 . | PAYDOUN ... 0 0 . 03/01/2035 . [1.A FM .
..86359B-LE-9 |Structured Adjustable Ra-SARM 2004-2 4A1 .... 09/01/2024 . | PAYDOUN 0| 0| . 03/01/2034 . [1.A FM .
..86359D-EY-9 | STRUCTURED ASSET SECURIT-SASC 2005-RF2 A .... 09/25/2024 . | PAYDOUN 0| 0| . 04/25/2035 . |5.A FE
..86359F-AB-8 |Structured Asset Securit-SASC 2006-S2 A2 .. 09/25/2024 . | PAYDOUN 0| 0| . 06/25/2036 . [1.A FM .
..86359L-NA-3 |Structured Asset Mortgag-SAMI 2005-AR6 2 .... |....... . 09/25/2024 . | PAYDOUN ... 0 0 . 09/25/2045 . [1.A FM .
..86360B-AG-3 |Structured Adjustable Ra-SARM 2006-4 4A1 .... |....... . 09/01/2024 . | PAYDOUN ... 0 0 . 05/01/2036 . [1.A FM .
..86360B-AJ-7 |Structured Adjustable Ra-SARM 2006-4 5A1 .... |....... . 09/01/2024 . | PAYDOUN ... 0 0 . 05/01/2036 . [1.A FM
..86363G-AF-1 | Structured Adjustable Ra-SARM 2007-3 3A1 .... |....... . 09/01/2024 . | PAYDOUN ... 0 .. 0 . 04/01/2047 . [1.A FM .
..863931-AA-9 | Structured Carbon Level -SCLM3 2023-1 A ...... [....... . 08/20/2024 . | PAYDOUN ... . 4,645,213 |.... o0 |l 4,738,570 |.. 0 . 09/20/2050 . (1.C PL .
..86669P-AA-3 | Sun Country Pass Through Series 2022-1A ...... [....... . 09/15/2024 . | SINKING PAYMENT ......... 1,286,188 |.... o0 | 1,286,188 .. 0 . 03/15/2031 . [1.G PL .
..866690-AA-1 | Sun Country Pass Through Series 2022-1B ...... [....... . 09/15/2024 . | SINKING PAYMENT ......... 427,198 0 e 427,198 .. 0 . 03/15/2029 . |2.B PL
..86744V-AA-9 |Helios Issuer LLC-SNVA 2022-B A ..........cccee [.eeeenn . 09/20/2024 . | PAYDOUN ... ...85,524 0 ..85,524 |.. 0 . 08/20/2049 . (1.G FE
..86744V-AB-7 |Helios Issuer LLC-SNVA 2022-B B .. 09/20/2024 . | PAYDOUN 0| .104,297 0| . 08/20/2049 . |2.C FE
..86744W-AA-7 | Sunnova Helios X Issuer -SNVA 2022-C A . 09/20/2024 . | PAYDOUN 0| 178,406 0| . 11/22/2049 . (1.D FE .
..86744Y-AA-3 | Sunnova SOL VI Issuer LL-SNVA 2024-1A A 07/30/2024 . | PAYDOUN 0| 35,304 0| . 01/30/2059 . [1.G FE .
..86745C-AA-0 | Sunnova Helios XI11 Issu-SNVA 2024-A A . . |- 09/20/2024 . | PAYDOUN 0| 148,070 0| . 02/20/2051 . [1.D FE .
..867450-AA-9 | Sunnova Sol II1 Issuer L-SNVA 2021-1 A . weeeee. |- 07/30/2024 . | PAYDOUN .. 195,145 ..164,211 |. 0| .195,145 0| . 04/28/2056 . [1.D FE .
..86745X-AA-4 | Sunnova Sol V Issuer LLC-SNVA 2023-1A A ..... |....... . 07/30/2024 . | PAYDOUN ... ... 89,677 ...84,879 |.... 0 ..89,577 |.. 0 . 04/30/2058 . [1.G FE .
..86745Y-AA-2 | Sunnova Helios XI1 Issue-SNVA 2023-B A ....... [....... . 09/20/2024 . | PAYDOUN ... .. 237,039 227,010 |.... 0 0 . 08/22/2050 . 1.D FE .
..86746B-AA-1 |Helios Issuer LLC-SNVA 2023-GRID1 1A ......... [....... . 09/20/2024 . | PAYDOUN ... .. 316,343 311,793 |.... 0 0 . 12/20/2050 . (1.B FE .
..86746F-AA-2 |Sunnova Hestia Il Issuer-SNVA 2024-GRID1 .... |....... . 09/20/2024 . | PAYDOUN ... .. 263,991 0 0 . 07/20/2051 . (1.B FE .
..86772R-AA-3 | Sunrun Jupiter Issuer 20-SUNRN 2022-1A A ... |....... . 07/30/2024 . | PAYDOUN ... ... 67,579 0 0 . 07/30/2057 . [1.G FE .
..86909#-AA-5 | Susquehanna (18 Properti Trust Certifica .... [....... . 09/23/2024 . | SINKING PAYMENT . ... 55,419 0 0 . 12/23/2036 . [1.G ........
..869507-AA-1 | SUTTONPARK STRUCTURED SE-SERIES 17-1A CL .. 09/15/2024 . | PAYDOUN ... .. 130,799 0| 0| . 01/15/2071 . [1.A FE .
..872225-AD-9 | TBW Mor tgage-Backed Trus-TBW 2006-5 A3 . 09/01/2024 . | PAYDOUN ..221,31 0| 0| . 11/01/2036 . [1.A FM .
..87222E-AB-4 | TBW Mor tgage-Backed Trus-TBW 2007-1 A2 . 09/25/2024 . | PAYDOUN 21,985 0| 0| . 03/25/2037 . [1.A FM .
..87222E-AC-2 | TBW Mor tgage-Backed Trus-TBW 2007-1 A3 . 09/01/2024 . | PAYDOUN 0| 0| . 03/01/2037 . [1.A FM .
..872480-AA-6 | Tif Funding Il LLC-SERIES 20-1A CLASS A 09/20/2024 . | PAYDOUN L0 0| 0| . 08/20/2045 . 1.F FE .
..872480-AE-8 | TIF Funding Il LLC-TIF 2021-1A A ....ovvvvnnnnn [oeeenn . 09/20/2024 . | PAYDOUN ... 0 s 0 0 . 02/20/2046 . [1.E FE .
..87264A-BF-1 | T-Mobile USA Inc-FIRST LIEN ....cccceeiiiiiiiiass [ oeinns . 07/30/2024 . | MRBOOAO ... . 5,434,447 |.... 0 0 . 04/15/2030 . |2.B FE
..87267C-AA-6 | TRP 2021 LLC-TRP 2021-1 A ...ceoeeiieieeiiiieness s . 09/17/2024 . | PAYDOUN ... ..387,029 |.... 0 0 . 06/19/2051 . [1.F FE
..87407R-AA-4 | TAL Advantage VII LLC-TAL 2020-1A A .......... [..eees . 09/20/2024 . | PAYDOUN ... ..275,933 |.... 0 .0 . . 09/20/2045 . [1.F FE
..87407R-AC-0 | TAL Advantage VII LLC-TAL 2020-1A B .......... [.ceeees . 09/20/2024 . | PAYDOUN ... . 110,703 |.... L0 0 e . 09/20/2045 . |2.B FE
..875484-AL-1 | Tanger Properties LP-SENIOR UNSECURED ........ |....... . 09/16/2024 . 4,744,001 |.... L0 430,729) |.... . 09/01/2031 . |2.C FE
..87819#-AA-2 | TD Bank (Miami, FL) CTL Trust Certificat .... . |- 09/15/2024 . [ SINKING PAYMENT . ... 47,240 ...47,240 |.... L0 . . 01/15/2038 . [1.D ........
..880451-AZ-2 | Tennessee Gas Pipeline C-SENIOR UNSECURE .... . |- 09/16/2024 . [ CITADELEQ ... 12,861,380 13,981,993 |.... 0 13,984,082 |.. ... (1,122,702) [... (1,122,702) . 03/01/2030 . |2.B FE
..881561-LE-2 | Terwin Mortgage Trust Se-TMTS 2004-11HE ... 09/25/2024 . | PAYDOUN ... .6,126 |. 0| .5,578 .0 R . 10/25/2035 . [1.A FM
..881561-LR-3 | Terwin Mortgage Trust 20-TMTS 2004-19HE ..... . 09/25/2024 . | PAYDOUN ... ..23,128 |.... .0 ..20,204 |. .0 ...0 . 10/25/2034 . [1.A FM
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..881561-LS-1 | Terwin Mortgage Trust 20-TMTS 2004-19HE ..... |....... . 09/30/2024 . | PAYDOUN ... 0 0 e . 10/25/2034 . (1.A FM ....
..881561-VY-7 |Terwin Mortgage Trust Se-TMTS 2005-12AL ..... |....... . 09/01/2024 . | PAYDOUN ... . 901 ... 0 0 . 07/01/2036 . [1.A FM ...
..88156E-AB-2 | Terwin Mortgage Trust 20-TMTS 2006-17HE ..... |....... . 09/25/2024 . | PAYDOUN ... . (32,439) |... 0 0 . 01/25/2038 . [1.A FM ....
..88157V-AB-3 | Terwin Mortgage Trust 20-TMTS 2007-6ALT ..... |....... . 09/25/2024 . | PAYDOUN ... ... 13,469 |.... ...1,936 |... 0 0 . 08/25/2038 . [1.A FM ....
..883380-AA-8 | Theorem Funding Trust 20-THRM 2023-1A A ..... |....... . 09/15/2024 . | PAYDOUN ... .2,675,158 |.... 0 0 . 04/15/2029 . [1.G FE ....
..885220-DX-8 | Thornburg Mortgage Secur-TMST 2003-4 M1 ...... [....... . 09/25/2024 . | PAYDOUN ... ...22,880 |.... 0 0 . 09/25/2043 . [1.A FM ....
..885220-GB-3 | Thornburg Mor tgage Secur-TMST 2004-4 1A ...... [....... . 09/25/2024 . | PAYDOUN ... ....2,90 |.... 0 0 . 12/25/2044 . [1.A FM ...
..885220-GK-3 | Thornburg Mor tgage Secur-TMST 2004-4 5A ...... |....... . 09/01/2024 . | PAYDOUN ... ....8,790 |.... 0 0 . 12/01/2044 . (1.A FM ...
..885220-HM-8 | Thornburg Mor tgage Secur-TMST 2005-2 A1 ...... [....... . 09/25/2024 . | PAYDOUN ... 14721 0 0 . 07/25/2045 . (1
..885220-KIW-2 | Thornburg Mor tgage Secur-TMST 2006-2 A2B .. 09/25/2024 . | PAYDOUN 18,128 |. 0| 0| . 04/25/2036 . (1
..89171U-AG-4 | Towd Point Mortgage Trus-TPMT 2015-4 M2 ... 09/01/2024 . | PAYDOUN ... 1,053,313 |. 0| 0| . 04/01/2085 . (1
..89441#-AA-4 | Traverse City Control Tr Trust Certifica . 09/15/2024 . [ SINKING PAYMENT . 0| 0| . 11/15/2039 . (1
..89609M-AA-7 |Tribute Rail LLC-TRP 2022-1 A .....ccovvvvvvnnns [oreenn . 09/17/2024 . | PAYDOUN 0 0 . 05/17/2052 . (1.
..89655Y-AA-4 | TRINITY RAIL LEASING L.P-SERIES 2009-1A ..... |[....... . 09/30/2024 . | PAYDOUN ... 0 0 . 11/16/2039 . |2.C FE
..89656C-AA-1 | Trinity Rail Leasing 201-TRL 2010-1A A ...... [....... . 09/16/2024 . | PAYDOUN ... 0 0 . 10/16/2040 . [1.F FE .
..B9656R-AA-8 | Trinity Rail Leasing 202-TRL 2022-1 A ........ [....... . 09/21/2024 . | PAYDOUN ... 0 0 . 05/20/2052 . [1.F FE .
..89657A-AC-0 |Trinity Rail Leasing 201-TRL 2020-1A A ...... [....... . 09/17/2024 . | PAYDOUN ... 0 0 . 10/17/2050 . [1.F FE
..89657B-AA-2 | Trinity Rail Leasing 201-TRL 2019-1A A ...... [....... . 09/17/2024 . | PAYDOUN ... 0 0 . 04/17/2049 . (1.F FE ....
..89657B-AB-0 | Trinity Rail Leasing 201-TRL 2019-2A A1 ..... [....... . 09/17/2024 . | PAYDOUN ... 0 0 . 10/18/2049 . [1.F FE ....
..89680H-AA-0 | Triton Container Finance-TCF 2020-1A A ....... [....... . 09/20/2024 . | PAYDOUN ... 0 0 . 09/20/2045 . [1.F FE ....
..89680H-AB-8 | Triton Container Finance-TCF 2020-1A B . 09/20/2024 . | PAYDOUN 0| 0| . 09/20/2045 . (2.B FE ....
..89680H-AE-2 | Triton Container Finance-TCF 2021-1A A . 09/20/2024 . | PAYDOUN 0| 0| . 03/20/2046 .
..89683L-AA-8 | TRP - TRIP Rail Master F-TRP 2021-2 A ... 09/17/2024 . | PAYDOUN ... 0| 0| . 06/19/2051 .
..90253¢-AA-1 |UA (Portland OR) CTL Pas Trust Certifica . |- 09/15/2024 . [ SINKING PAYMENT . 0| 0| . 02/15/2032 .
..00272*-AA-0 |UHC (Senior Note) CTL Pa Trust Certifica .... [.......|. 09/15/2024 .| SINKING PAYMENT . . 0| 0| . 05/15/2033 .
..90319#-AA-1 |UOA Fayetteville (Univer Senior Secured ...... [....... . 09/15/2024 . | SINKING PAYMENT ......... .... 116,178 17,113 | 0 0 . 03/15/2041 .
..903520-AD-6 | ITE Rail Fund Levered LP-SERIES 21-1A CL ... |....... . 08/28/2024 . ..183,947 179,274 ... 0 0 . 02/28/2051 .
..90378@-AA-1 |U.S. Department of Agric Trust Certifica .... [....... . 09/15/2024 . | SINKING PAYMENT . . 0 0 . 04/15/2038 .
..00783X-AA-9 |Union Pacific Railroad C-FIRST LIEN ........... [....... . 07/02/2024 . | SINKING PAYMENT ......... 0 0 . 01/02/2031 .
..909319-AA-3 |UNITED AIR 2013-1 A PTT-FIRST LIEN ............ [..cees . 08/15/2024 . | SINKING PAYMENT ......... 0 0 . 08/15/2025 .
..909320-AA-4 |UNITED AIR 2014-2 A PASS THRU TR-1ST LIE .... |....... . 09/03/2024 . | SINKING PAYMENT ......... 0 0 . 09/03/2026 .
..91841@-AA-8 |Virginia (Lafayette, IN) Trust Certifica . 09/15/2024 . [ SINKING PAYMENT . 0| 0| . 08/15/2036 .
..91845#-AA-2 |VZ (Senior Note) CTL Pas Trust Certifica .. 09/15/2024 . [ SINKING PAYMENT . 0| 0| . 05/15/2035 .
..91854*-AA-4 | VZ (Irving TX)(Senior No Trust Certifica . 09/15/2024 . [ SINKING PAYMENT . 0| 0| . 08/15/2036 .
..91855%-AA-3 | VA (Ponce, PR) CTL Trust Certificate .... 09/15/2024 . [ SINKING PAYMENT . 0| 0| . 08/15/2042 .
..92212K-AA-4 | Vantage Data Centers Iss-VDC 2019-1A A2 09/30/2024 . | PAYDOUN ... 0| 0| . 07/15/2044 .
..92257B-AA-0 |Velocity Commercial Capi-VCC 2022-3 A ........ [....... . 09/01/2024 . | PAYDOUN ... . . 0 0 . 06/01/2052 . [1.A FE
..92257B-AE-2 |Velocity Commercial Capi-VCC 2022-3 M4 ....... [....... . 09/01/2024 . | PAYDOUN ... 559,272 511,073 |.... 0 0 . 06/01/2052 . |3.B FE
..92257C-AA-8 |Velocity Commercial Capi-VCC 2019-1 A ........ [....... . 09/01/2024 . | PAYDOUN ... 128,976 128,947 |.... 0 0 . 03/01/2049 . [1.A FE .
..92257P-AA-9 | Velocity Commercial Capi-VCC 2022-5 A ........ [....... . 09/01/2024 . | PAYDOUN ... 228,865 230,402 |.... 0 0 . 10/01/2052 . [1.A FE ....
..92257P-AC-5 |Velocity Commercial Capi-VCC 2022-5 M3 .. . 09/01/2024 . | PAYDOUN ... .. 1,412,213 ..1,388,288 |.... 0 0 . 10/01/2052 . (2.B FE ....
..92257P-BA-8 |Velocity Commercial Capi-VCC 2022-5 M2 .. . 09/01/2024 . | PAYDOUN ... ..131,085 ..128,338 |.... 0 0 . 10/01/2052 . [1.G FE ....
..92258X-AA-1 |Velocity Commercial Capi-VCC 2022-1 A ... . |- 09/01/2024 . | PAYDOUN ... ...44,040 ...43,738 |.... 0 0 . 02/01/2052 . [1.A FE ....
..92258X-AB-9 | Velocity Commercial Capi-VCC 2022-1 M1 .. . |- 09/01/2024 . | PAYDOUN ... 372,816 369,670 |.... 0 0 . 02/01/2052 . (1.D FE ....
.. 92250K-AD-2 |Velocity Commercial Capi-VCC 2022-4 M1 09/01/2024 . | PAYDOUN ..163,379 ..163,378 |. 0| 0| . 08/01/2052 . (1.D FE ....
.. 92250K-AG-5 |Velocity Commercial Capi-VCC 2022-4 M2 .. . 09/01/2024 . | PAYDOUN ... ...30,373 ...30,368 |.... .0 . 0. . 08/01/2052 . [1.G FE ....
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..92250U-AA-6 |Velocity Commercial Capi-VCC 2022-2 A ........ [....... . 09/01/2024 . | PAYDOUN ... ... 42,79% ...42,7% ... 42,790 |.... 0 .42,7% |.. .. 1,295 |. 04/01/2052 . [1.A FE ....
..92250U-AB-4 |Velocity Commercial Capi-VCC 2022-2 M1 ....... [....... . 09/01/2024 . | PAYDOUN ... ... 58,455 ...58,455 0 ..58,455 |.. 2,374 |. 04/01/2052 . |1.D FE ....
.. 92250U-AC-2 |Velocity Commercial Capi-VCC 2022-2 M2 ....... [....... . 09/01/2024 . | PAYDOUN ... ... 52,386 0 2,216 |. 04/01/2052 . [1.G FE ....
..92250U-AE-8 |Velocity Commercial Capi-VCC 2022-2 M4 ....... |[....... . 08/01/2024 . | PAYDOUN ... .. 180,884 0 .. 7,899 |. 04/01/2062 . [3.A FE ....
..92259U-AF-5 |Velocity Commercial Capi-VCC 2022-2 M5 ....... [....... . 08/01/2024 . | PAYDOUN ... .. 86,411 0 .. 3,763 |. 04/01/2052 . [4.A FE ....
..92250V-AA-4 |Velocity Commercial Capi-VCC 2023-1 A ........ [....... . 09/01/2024 . | PAYDOUN ... 0 ..9,750 |. 01/01/2053 . [1.A FE ....
..92259-AA-2 |Velocity Commercial Capi-VCC 2024-4 A ........ [....... . 09/01/2024 . | PAYDOUN ... 0 . 08/01/2054 . [1.A FE ....
..92537M-AA-8 |Verus Securitization Tru-VERUS 2019-INV3 .... |....... . 09/01/2024 . | PAYDOUN ... 0 . 11/01/2059 . [1.A FE ....
..92538K-AB-9 |Verus Securitization Tru-VERUS 2021-5 A2 .... |....... . 09/01/2024 . | PAYDOUN ... 0 . 09/01/2066 . (1.B FE ....
..92538N-AC-1 |Verus Securitization Tru-VERUS 2022-4 A3 .. 09/01/2024 . | PAYDOUN 0| . 04/01/2067 . [1.F FE ....
..925380-AA-8 |Verus Securitization Tru-VERUS 2021-7 A1 .. 09/01/2024 . | PAYDOUN 0| . 10/01/2066 . [1.A FE ....
..92530A-AA-2 |Verus Securitization Tru-VERUS 2022-6 A1 .. 09/01/2024 . | PAYDOUN . . K 0| . 06/01/2067 . [1.A FE ....
..92530A-AB-0 |Verus Securitization Tru-VERUS 2022-6 A2 .... |....... . 09/01/2024 . | PAYDOUN ... 147,205 143,777 |.... 0 . 06/01/2067 . (1.B FE ....
..92530B-AB-8 |Verus Securitization Tru-VERUS 2023-1 A2 .... |....... . 09/01/2024 . | PAYDOUN ... 107,941 107,939 |.... 0 . 12/01/2067 . (1.C FE ....
..92530G-AB-7 |Verus Securitization Tru-VERUS 2023-3 A2 .... |....... . 09/01/2024 . | PAYDOUN ... 0 . 03/01/2068 . [1.C FE ....
..92530J-AA-3 |Verus Securitization Tru-VERUS 2022-INV1 .... |....... . 09/01/2024 . | PAYDOUN ... 0 . 08/01/2067 . [1.A FE ....
..92539J-AB-1 |Verus Securitization Tru-VERUS 2022-INV1 ... |....... . 09/01/2024 . | PAYDOUN ... 0 . 08/01/2067 . 1.B FE ....
..92530J-AC-9 |Verus Securitization Tru-VERUS 2022-INV1 .... |....... . 09/01/2024 . | PAYDOUN ... 0 . 08/01/2067 . [1.F FE ....
..92530N-AA-4 |Verus Securitization Tru-VERUS 2022-7 A1 .... |....... . 09/01/2024 . | PAYDOUN ... 0 . 07/01/2067 . [1.A FE ....
..92530N-AB-2 |Verus Securitization Tru-VERUS 2022-7 A2 .... |....... . 09/01/2024 . | PAYDOUN ... 0 . 07/01/2067 . (1.B FE ....
..92530X-AB-0 |Verus Securitization Tru-VERUS 2023-6 A2 .. 09/01/2024 . | PAYDOUN 0| . 09/01/2068 . 1.C FE .
..92540N-AB-9 |Verus Securitization Tru-VERUS 2024-INV2 .... 09/01/2024 . | PAYDOUN 0| . 08/01/2069 . [1.C FE .
..92839H-AA-4 |Vista Point Securitizati-VSTA 2024-CES1 09/01/2024 . | PAYDOUN 0| . 05/01/2054 . [1.A FE .
..920227-4T-0 | WaMu Mor tgage Pass-Throu-WAMU 2003-S4 2A .... . |- 09/01/2024 . | PAYDOUN K 0| . 06/01/2033 . [1.A FM .
..920227-R5-7 |WaMu Mor tgage Pass-Throu-WAMU 2003-AR5 A .... . |- 09/01/2024 . | PAYDOUN ..261,738 ..261,738 ..213,971 | ..238,050 |. 0| .261,738 . 06/01/2033 . [1.A FM .
..92022F-3N-6 | WaMu Mor tgage Pass-Throu-WAMU 2005-AR12 ..... |....... . 09/01/2024 . | PAYDOUN ... .. 23,983 ...23,983 .. 22,820 |............ 23,474 |.... 0 ..23,983 |.. . 10/01/2035 . [1.A FM .
.. 92922F-30-9 | WaMu Mor tgage Pass-Throu-WAMU 2005-AR12 ..... |....... . 09/01/2024 . | PAYDOUN ... ... 1,236 1,203 e 1,286 0 ...1,2% |.. . 09/01/2035 . [1.A FM .
..92022F-7C-6 | WaMu Mor tgage Pass-Throu-WAMU 2005-AR16 ..... |....... . 09/01/2024 . | PAYDOUN ... ... 79,508 0 104,770 |.. . 12/01/2035 . [1.A FM .
..92022F-8T-8 | WaMu Mor tgage Pass-Throu-WAMU 2005-AR18 ..... |....... . 09/01/2024 . | PAYDOUN ... ... 13,389 0 13,274 |.. . 01/01/2036 . [1.A FM .
..92022F-GY-8 | WaMu Mor tgage Pass-Throu-WAMU 2003-S11 3 .... |....... . 09/25/2024 . | PAYDOUN ... ....6,677 K 0 ...6,677 |.. . 11/25/2033 . [1.A FM .
.. 92022F-J5-8 | WaMu Mor tgage Pass-Throu-WAMU 2005-AR6 2 .... |....... . 09/25/2024 . | PAYDOUN ... . 17,117 .. (6,346) |. 0 17,117 |.. . 04/25/2045 . [1.A FM .
..92925C-CC-4 | WaMu Mor tgage Pass-Throu-WAMU 2006-AR1 1 .. 09/01/2024 . | PAYDOUN 2,347 | 0| . 01/01/2046 . [1.A FM .
.. 92025G-AD-5 | WaMu Mor tgage Pass-Throu-WAMU 2006-AR16 ... 09/01/2024 . | PAYDOUN 0| . 12/01/2036 . |3.C FM
..92025V-AF-7 | WaMu Mor tgage Pass-Throu-WAMU 2007-HY1 2 .. 09/01/2024 . | PAYDOUN 0| . 02/01/2037 . [1.A FM .
.. 92025V-AP-5 | WaMu Mor tgage Pass-Throu-WAMU 2007-HY1 5 .. 09/01/2024 . | PAYDOUN 0| . 02/01/2037 . |4.B FM
..92027X-AC-8 | WAMU MORTGAGE PASS-THROU-SERIES 2007-HY6 .. 09/01/2024 . | PAYDOUN 0| . 06/01/2037 . |3.C FM
..02977Y-Bli-0 |Wachovia Mortgage Loan T-WMLT 2005-B 2A4 .... |....... . 09/01/2024 . | PAYDOUN ... 0 . 10/01/2035 . [1.A FM .
..92079D-AC-9 |Wachovia Mortgage Loan T-WMLT 2007-A 2A1 .... |....... . 09/01/2024 . | PAYDOUN ... 0 . 03/01/2037 .
..92981#-AA-4 |WEC 99J-73 LLC Senior Secured Note ............ [.oeeeen . 07/15/2024 . | CALL 100 . 0 . 09/15/2039 .
..92981@-AA-6 | WEC 99J-58 LLC Senior Secured Note ............ [..ooo. . 09/15/2024 . | SINKING PAYMENT ......... 0 . 09/15/2030 .
..92082#-AA-3 | WEC 99J-22 LLC Senior Secured Note ............ [....... . 08/16/2024 . | CALL 100 .........eveeeeeee 0 . 09/15/2039 .
..92982*-AA-7 | WEC 99J-27 LLC Senior Secured Note ............ [..ooen . 07/15/2024 . | CALL 100 .......ccevvvnnnnee 0 . 09/15/2039 .
..920820-AA-5 |Vlec 2000B-CSF-11 LLC Senior Secured Note ... . |- 09/15/2024 . [SINKING PAYMENT ......... L0 . 09/15/2030 .
..92983*-AA-6 |WEC 99J-4 LLC Senior Secured Note . |- 09/15/2024 . [ SINKING PAYMENT ......... 0 . 09/15/2034 .
..920838-AA-4 | WEC 99J-72 LLC Senior Secured Note . 07/15/2024 . [CALL 100 . 0| . 09/15/2039 .
..92990G-AD-5 | WaMlu Mor tgage Pass-Throu-WAMU 2007-HY5 2 .... . 09/01/2024 . | PAYDOUN ... .0 . 05/01/2037 .
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..92990G-AG-8 | WaMu Mor tgage Pass-Throu-WAMU 2007-HY5 2 .... |....... . 09/01/2024 . | PAYDOUN ... .70,513 |... 0 . 05/01/2087 . [5.B FM ...
..92990G-AJ-2 | WaMu Mor tgage Pass-Throu-WAMU 2007-HY5 3 .... |....... . 09/01/2024 . | PAYDOUN ... 0 . 05/01/2037 . [1.A FM ...
..933636-AA-0 | WaMu Mor tgage Pass-Throu-WAMU 2007-HY4 1 .... |....... . 09/01/2024 . | PAYDOUN ... 0 . 04/01/2087 . (3.B FM ...
..933636-AG-7 | WaMu Mor tgage Pass-Throu-WAMU 2007-HY4 3 .... |....... . 09/01/2024 . | PAYDOUN ... 0 . 04/01/2037 . [3.C FM ....
..933636-AL-6 | WAMU MORTGAGE PASS-THROU-SERIES 2007-HY4 .... |....... . 09/01/2024 . | PAYDOUN ... 0 . 11/01/2036 . [2.B FM ...
..933638-AA-6 | Walu Mor tgage Pass-Throu-WAMU 2006-AR19 ..... |....... . 09/01/2024 . | PAYDOUN ... 0 . 01/01/2047 . (1.B FM ....
..93363E-AB-1 | WaMu Mor tgage Pass-Throu-WAMU 2006-AR10 ..... |....... . 09/01/2024 . | PAYDOUN ... 0 . 09/01/2036 . [4.A FM ....
..93363N-AB-1 | WaMu Mor tgage Pass-Throu-WAMU 2006-AR12 ..... |....... . 09/01/2024 . | PAYDOUN ... 0 . 10/01/2036 . [4.A FM ....
..93363P-AA-8 | WaMu Mor tgage Pass-Throu-WAMU 2006-AR14 ..... |....... . 09/01/2024 . | PAYDOUN ... 0 . 11/01/2036 . [1.G FM ....
..93363P-AC-4 | VWaMu Mor tgage Pass-Throu-WAMU 2006-AR14 ... 09/01/2024 . | PAYDOUN 0| . 11/01/2036 . [2.C FM ....
..93363P-AD-2 | WaMu Mor tgage Pass-Throu-WAMU 2006-AR14 ... 09/01/2024 . | PAYDOUN 0| . 11/01/2036 . [1.A FM ....
..93364F-AH-4 | VWialMlu Mor tgage Pass-Throu-WAMU 2007-HY7 3 .. 09/01/2024 . | PAYDOUN 0| . 07/01/2037 . [5.A FM ....
..930336-TX-1 |Washington Mutual MSC Mo-WANMS 2003-MS7 ..... |....... . 09/01/2024 . | PAYDOUN ... 0 . 03/01/2033 . [1.A FM ....
..930336-X9-9 | WaMu Mor tgage Pass-Throu-WAMU 2005-AR1 A ... |....... . 09/25/2024 . | PAYDOUN ... 0 . 01/25/2045 . [1.A FM ...
..930934F-KP-6 | Washington Mutual Mortga-WMALT 2006-1 3A .... |....... . 09/01/2024 . | PAYDOUN ... 0 . 02/01/2036 . (4.B FM ...
..93934F-MD-1 | Washington Mutual Mortga-WMALT 2006-2 2C .... |....... . 09/01/2024 . | PAYDOUN ... 0 . 03/01/2036 . [3.A FM ....
.. 93934N-AC-9 |Washington Mutual Mortga-WMALT 2006-5 1A .... |....... . 09/01/2024 . | PAYDOUN ... 0 . 07/01/2036 . [4.C FM ...
..93934N-AR-6 | Washington Mutual Mortga-WMALT 2006-5 2C .... |....... . 09/25/2024 . | PAYDOUN ... 0 . 07/25/2036 . [1.A FM ....
..93936N-AA-1 | Washington Mutual Mortga-WMALT 2007-4 1A .... |....... . 09/01/2024 . | PAYDOUN ... 0 .. . 06/01/2037 . 3.C FM ...
.. 94354K-AA-8 | WAVE 2019-1 LLC-WAAV 2019-1 A ...oovvvrrrrinnnns [ eeeenn . 09/15/2024 . | PAYDOUN ... 0 106,516 |.. . 09/15/2044 . [2.A FE ....
..94084D-AC-8 |Wells Fargo Mortgage Bac-WFMBS 2006-AR13 09/01/2024 . | PAYDOUN 0| .129,644 . 09/01/2036 . [1.A FM ....
..94985A-AA-7 |Wells Fargo Mortgage Bac-WFMBS 2006-AR15 .. 09/01/2024 . | PAYDOUN 0| . 5,425 . 10/01/2036 . [4.A FM ....
..94986C-AA-2 |Wells Fargo Mortgage Bac-WFMBS 2007-AR4 ... 09/01/2024 . | PAYDOUN 0| .231,814 . 08/01/2037 . [1.AFM ...

..94986M-AA-0 |VWells Fargo Mortgage Bac-WFMBS 2007-AR10 .. . |- 09/01/2024 . | PAYDOUN 0| . 1,860 . 01/01/2038 . [4.A FM .

..94986M-AF-9 |Wells Fargo Mortgage Bac-WFMBS 2007-AR10 .. . |- 09/01/2024 . | PAYDOUN 0| . 01/01/2038 . [1.A FM .
..94989D-AV-1 |Wells Fargo Commercial M-WFCM 2015-C27 A .... |....... . 09/01/2024 . | PAYDOUN ... 0 . 02/01/2048 . [1.A ........
..94989N-BD-8 |Wells Fargo Commercial M-WFCM 2015-C30 A .... |....... . 09/01/2024 . | PAYDOUN ... 0 . 09/01/2058 . [1.A ........
..949890-AV-2 |Wells Fargo Commercial M-WFCM 2015-SG1 A .... |....... . 09/01/2024 . | PAYDOUN ... 0 . 09/01/2048 . [1.A ........
..94989Y-AY-9 |Wells Fargo Commercial M-WFCM 2016-C32 A .... |....... . 08/01/2024 . | PAYDOUN ... 0 . 01/01/2059 . [1.A ........
..95002F-AA-2 |Wells Fargo Mortgage Bac-WFMBS 2019-4 A1 .... |....... . 09/01/2024 . | PAYDOUN ... 0 . 09/01/2049 . (1.A ........
..95002K-AA-1 |Wells Fargo Mortgage Bac-WFMBS 2020-1 A1 .... |....... . 09/01/2024 . | PAYDOUN ... 0 . 12/01/2049 . [1.A ........

..950400-AL-8 |Welltower Inc-SENIOR UNSECURED ......... 08/08/2024 . | VARIOUS 0| . 01/15/2031 . [2.A FE .

..95058X-AE-8 |Wendy's Funding LLC-WEN 2018-1A A2I1 . 09/15/2024 . | PAYDOUN 0| . 03/15/2048 . (2.B FE .

..95058X-AG-3 |Wendy's Funding LLC-WEN 2019-1A A2I .. 09/15/2024 . | PAYDOUN 0| . 06/15/2049 . (2.B FE .

..96034L-AA-9 |Westgate Resorts 2020-1 -IESTR 2020-1A A . 09/30/2024 . | PAYDOUN 0| . 03/01/2034 . [1.A FE .

..96038#-AA-8 |Westin (St Louis MO) Lea Trust Certifica .... 09/15/2024 . [ SINKING PAYMENT . 0| . 07/15/2047 . (1.D PL .

..960420-AA-4 |VWestkin Portfolio (LAS & Trust Certifica ... [....... . 09/15/2024 . | SINKING PAYMENT ......... 0 . 11/15/2038 . (1.0 PL .
..96928*-CQ-8 |William Blair & Company, Trust Certifcat .... [....... . 09/15/2024 . | SINKING PAYMENT ......... 0 . 06/15/2033 . [3.A ........
..96928*-CR-6 |William Blair & Company, Trust Certifcat .... [....... . 09/15/2024 . | SINKING PAYMENT ......... 0 . 05/15/2034 . [3.A ........
..96928*-CX-3 |William Blair & Company, Trust Certifica .... [....... . 09/15/2024 . | SINKING PAYMENT ......... 0 . 01/15/2035 . [1.F ........
..96928*-DA-2 |William Blair & Company, Trust Certifica .... [....... . 09/15/2024 . | SINKING PAYMENT ......... L0 . 08/15/2031 . [1.A ........
..96928*-DJ-3 |William Blair & Company, Trust Certifica .... [....... . 09/15/2024 . | SINKING PAYMENT ......... L0 . 09/15/2031 . [1.A ........
..96928*-DZ-7 |William Blair & Company, Trust Certifica .... . |- 09/15/2024 . [SINKING PAYMENT ......... 213,351 215,312 |.... L0 . 10/15/2029 . [1.E ........
..96928*-EN-3 |William Blair & Company, Trust Certifica .... . |- 09/15/2024 . [ SINKING PAYMENT ......... 125,303 126,652 |.... 0 . 02/15/2034 . [1.A ........

..06928*-EZ-6 |William Blair & Company, Trust Certifica .. 09/15/2024 . [ SINKING PAYMENT . ..148,183 ..148,183 |. 0| . 09/15/2033 .
..96928*-FH-5 |William Blair & Company, Trust Certifica .... . 09/15/2024 . | SINKING PAYMENT ......... .. 400,750 400,750 400,750 |...........400,750 |.... .0 .400,750 |. . 04/15/2025 .
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..96928*-FK-8 [William Blair & Company, Trust Certifica .... |....... . 09/15/2024 . | SINKING PAYMENT ......... 136,379 0. o0 |- 0 ] .. 7,826 |. 11/15/2032 . [1.C ........
..96928*-FQ-5 [William Blair & Company, Trust Certifica .... |....... . 09/15/2024 . | SINKING PAYMENT ......... 154,125 .0 w0 ] w0 ] 4,125 . 09/15/2033 . [1.A ........
..96928*-FV-4 [William Blair & Company, Trust Certifica .... |....... . 09/15/2024 . | SINKING PAYMENT ......... ...63,551 0. o0 |- o0 ). 1,734 |. 09/15/2044 . |1.E ........
..96928*-FX-0 [William Blair & Company, Trust Certifica .... |....... . 09/15/2024 . | SINKING PAYMENT ......... .0 w0 ] w0 ] ..6,378 |. 02/15/2036 . [1.B ........
..96928*-FY-8 [William Blair & Company, Trust Certifica .... |....... . 09/15/2024 . | SINKING PAYMENT ......... 0. o0 |- o0 ] ..2,811 |. 01/15/2035 . [3.A ........
..969308-AA-9 [William Blair & Company Trust Certificat .... |....... . 09/15/2024 . | SINKING PAYMENT ......... . . .0 w0 ] . .. w0 ] ..2,016 |. 08/15/2035 . [3.A ........
..970630-AA-0 [WILLIS ENGINE STRUCTURED-SERIES 17-A CLA .... |....... . 09/15/2024 . | PAYDOIN ... . 118,560 |.... 0. o0 |- 118,616 |.. o0 ). .. 3,712 |. 08/15/2042 . |2.B FE
..97064E-AA-6 [Willis Engine Structured-WESTF 2018-A A ..... |....... . 09/15/2024 . | PAYDOWN ... ...86,981 [.... .0 w0 ] ..86,981 |.. w0 ] .. 2,756 |. 09/15/2043 . [1.G FE .
..97064F-AA-3 [Willis Engine Structured-WESTF 2020-A A ..... |....... . 09/15/2024 . | PAYDOIN ... . . eeennnn... 149,822 ... 0. o0 |- 149,822 |.. o0 ] . 03/15/2045 . |1.F FE .
..97652P-AL-5 |WinWater Mortgage Loan T-WIN 2014-1 A11 09/01/2024 . | PAYDOWN ... 27,551 ...27,379 |. ... 27,381 0 0| ..27,551 0| . 06/01/2044 . |1.A ........
..97988R-AN-2 | WDMNT 2022-9A D-WDMNT 2022-9A D .. 09/05/2024 . | PAYDONN ..8,500,000 ..8,500,000 |. .8,500,000 |. 0 0 0| .8,500,000 .0 | . 04/25/2034 . |2.C FE
..97988R-AQ-5 |WDMNT 2022-9A E-WDNNT 2022-9A E .. 09/05/2024 . | PAYDOWN ..8,000,000 ..7,840,000 |. L7,713,298 |. .. 286,707 |. 0 0| 0| . 04/25/2034 . |3.C FE
..98920M-AA-0 | ZAXBY'S FUNDING LLC-ZAXBY 2021-1A A2 ......... |.eeeens . 07/30/2024 . | PAYDOIN ... . e 41,824 [0 e 3,179 |. 0. o0 |- . o0 ). . 07/30/2051 . |2.B FE
..G7256K-AB-0 |Prop 2017-1 Ltd-ABS SSNR 5.30 03/15/42 ....... . 09/15/2024 . | PAYDOWN .. 247,898 247,898 247,750 |...........247,898 |.... .0 w0 ] .247,898 |.. w0 ] . 03/15/2042 . |2.B FE
..009088-AA-3 | AIR CANADA 2015-2AA PTT-FIRST LIEN . . 08/09/2024 . | SINKING PAYMENT . .. 168,775 . 168,775 . 168,775 |. ..168,799 |. 0 0| 168,775 0| . 12/15/2027 . |1.E FE .
..009088-AB-1 [Air Canada 2015-2 Class -2\D LIEN .. . 08/02/2024 . | SINKING PAYMENT ......... .0 w0 ] w0 ] . 12/15/2027 . |2.B FE
..009090-AA-9 [AIR CANADA 2015-1A PTT-FIRST LIEN . 09/15/2024 . | SINKING PAYMENT ......... 0. o0 |- 0. . 03/15/2027 . |1.F FE .
..630028-AA-2 [NRM Cabin Intermediate # Senior Secured . . |- 07/31/2024 . | SINKING PAYMENT . N 0 0| 0] . 07/31/2033 . |1.G FE .
..00176B-AM-5 | AMMC CLO X111 Ltd-AMMC 2013-13A B3LR . . 07/31/2024 . | BOFAMLSEC ... 87,788 ..(35,475) |. 0 0| 19,250 68,538 |. . 07/24/2029 . |6. FE .....
..00176D-AN-9 [ AMMC CLO X111 Ltd-AMMC 2013-13A BiLR . . 07/24/2024 . | PAYDOIN ... ..601,000 N . 601,000 |. 0 0| 601,000 0] . 07/24/2029 . |[1.D FE .
..00205G-AB-3 |APT Pipelines Ltd-SENIOR UNSECURED .... . 09/16/2024 . | CA_CASH_CL . 6,975,010 ..7,000,000 ..6,992,650 |. 6,998,809 |. 0 0| . 6,999,594 (24,584) |. . 03/23/2025 . |2.B FE .
..00900L-AS-3 |AIMCO CLO Series 2015-A-AIMCO 2015-AA CR . 09/03/2024 . | PAYDOIN ... . 3,750,000 .. 3,750,000 ..3,750,000 |. .3,750,000 |. 0 0| .3,750,000 0] . 10/17/2034 . |1.F FE .
..014480-AA-8 | ALESCO Preferred Funding-ALESC 4A A1 ... . 09/30/2024 . | PAYDONN ..6,142 ....6,142 ... 5,775 |. .6,041 0 0| . 6,142 0| . 07/30/2034 . |1.C FE .
..01448X-AA-3 | ALESCO Preferred Funding-ALESC 6A A1 . . 09/23/2024 . | PAYDOWN .. 727,692 .. 127,692 . 656,610 |. ..670,844 |. 0 0| .727,692 0| . 03/23/2035 . |1.D FE .
..014498-AB-5 | ALESCO Preferred Funding-ALESC 14A A1 . 09/30/2024 . | PAYDONN ... 47,935 ... 47,935 ... 34,013 ...39,141 |. 0 0| .. 47,935 0| . 09/23/2037 . |1.B FE .
..014491I-AA-4 [ ALESCO Preferred Funding-ALESC 10A A1 . 09/23/2024 . | PAYDOWN . 1,738,090 ..1,738,090 1,546,279 1,654,134 | 0 0| .1,738,090 0| . 09/23/2036 . |1.A FE .
..01450A-AA-8 | ALESCO Preferred Funding-ALESC 11A A1A . . 09/23/2024 . | PAYDONN .. 235,714 ..235,714 . 177,375 |. ..183,375 |. 0 0| .235,714 0| . 12/23/2036 . |1.A FE .
..01450B-AA-6 | ALESCO Preferred Funding-ALESC 15A A1 . 09/23/2024 . | PAYDOWN .. 936,923 ..936,923 ..857,530 |. ..905,197 |. 0 0| .936,923 0| . 12/23/2037 . |1.C FE .
..03328l-AU-2 | Anchorage Capital CLO 9 -ANCHC 2016-9A B . 07/24/2024 . | PAYDOWN . 3,250,000 .. 3,250,000 .. 3,250,000 |. .3,250,000 |. 0 0| .3,250,000 0| . 07/15/2032 . |1.C FE .
..03330N-AJ-3 |Anchorage Capital Clo 11-ANCHC 2019-11A . 09/30/2024 . | PAYDOWN 0 0| 0| . 07/22/2032 . |[1.A FE .
..03665L-AA-1 [Antares CLO 2018-3 LTD-ANTR 2018-3A A1 . . 08/22/2024 . | PAYDONN 0 0| 0| . 01/20/2031 . |1.A FE .
..037680-A0-1 [Apidos CLO XXXII1-APID 2019-32A E .............. . 09/30/2024 . | PAYDOWN ... .0 w0 ] w0 ] . 01/20/2033 . |3.C FE .
..05682L-AJ-6 |Bain Capital Credit CLO -BCC 2019-2A AR . 07/17/2024 . | PAYDOIN ... 0. o0 |- o0 ] . 10/17/2032 . |1.A FE .
..056820-AL-0 [Bain Capital Credit CLO -BCC 2017-1A C2 . 09/30/2024 . | PAYDOWN 0 0| 0| . 07/20/2030 . |1.F FE .
..09077C-AA-0 [Birch Grove CLO 4 Ltd-BGCLO 2022-4A A1 . . 09/30/2024 . | PAYDONN 0 0| 0| . 04/15/2034 . |1.A FE .
..10901U-AA-0 |Brigade Debt Funding | L-BDF 2018-1A A ....... . 09/30/2024 . | PAYDOWN ... .0 w0 ] w0 ] . 04/25/2036 . |1.A FE
..12563E-AA-1 | CIFC Funding 2021-1 Ltd-CIFC 2021-1A A1 . 09/30/2024 . | PAYDOIN ... 0. o0 |- .. o0 ] . 04/25/2033 . |1.A FE .
..12807C-AA-1 | CAL Funding IV Ltd-CAl 2020-1A A ...... . 09/25/2024 . | PAYDOWN .. 178,273 ..173,273 .. 154,774 |. ..157,603 |. 0 0| 173,273 0| . 09/25/2045 . |1.F FE .
..13876R-AJ-3 | Canyon CLO 2020-3 Ltd-CANYC 2020-3A D . 08/22/2024 . | PAYDONN . 4,000,000 ..4,000,000 ..4,000,800 |. .3,999,200 |. 0 0| .4,000,000 0| . 01/15/2034 . |2.C FE .
..13876T-AA-8 | Canyon CLO 2020-3 Ltd-CANYC 2020-3A E ........ . 08/22/2024 . | PAYDOWN . 1,000,000 ..1,000,000 ..899,500 |. ..899,478 |. 0 0| .1,000,000 0| . 01/15/2034 . |3.C FE .
..13887T-AJ-6 | Canyon Capital CLO 2019--CANYC 2019-1A A ... . 07/15/2024 . | PAYDONN . 4,200,000 ..4,200,000 ..4,118,520 |. L4,121,449 | 78,551 0 0| .4,200,000 0| . 04/15/2032 . |1.A FE .
..143122-AA-7 | CARLYLE US CLO 2021-11 L-CGMS 2021-11A A .... . 07/10/2024 . | PAYDOWN . 4,500,000 ..4,500,000 ..4,387,950 |. . 4,370,762 |. .. 129,238 |. 0 0| .4,500,000 0| . 01/25/2033 . |[1.A FE .
.. 143122-AE-9 | CARLYLE US CLO 2021-11 L-CGNS 2021-11A C .... . 07/10/2024 . | PAYDOWN .5,000,000 ..5,000,000 ..5,000,000 |. .5,000,000 |. 0 0| .5,000,000 0| . 01/25/2033 . |1.F FE .
.. 14318L-AE-1 |Carlyle US CLO 2022-5 Lt-CGMS 2022-5A C . 09/16/2024 . | PAYDOIN ... . 3,750,000 .. 3,750,000 ..3,799,238 |. 3,751,915 |. 0 0| .3,750,000 0| . 10/15/2035 . |1.F FE .
..148551I-AB-2 [Castlelake Secured Aviat Notes Class B . . 09/15/2024 . | SINKING PAYMENT . 50,106 50,106 44,729 |. 45,500 |. 0 0| 50,106 0| . 07/31/2036 . |2.B PL .
..15672R-AA-3 | Cerberus Loan Funding XX-CERB 2018-3A A1 . 07/15/2024 . | PAYDOIN ... .. 857,128 ..857,123 ..857,123 |. ..857,123 |. 0 0| .857,123 0| . 07/15/2030 . |[1.A FE .
.. 17275G-AA-4 [CIRUS-2018-1A A ...ooveerieiiinnnns . 07/25/2024 . | PAYDOIN ... 3,621,219 ..3,621,219 ..3,621,219 |. 3,621,219 |. 0 0| . 3,621,219 0| . 01/25/2037 . |1.A FE .
..20039F-AA-7 [ Cometa Energia SA de CV-SECURED . 09/05/2024 . | BARCLAYS BANK PLC . .. 123,212 ..121,992 ..124,554 |. ..124,304 |. 0 0| . 124,204 (992) |. . 04/24/2035 . |2.C FE .
..22284H-AC-7 |Covenant Credit Partners-COV 2017-1A B . . 07/15/2024 . | PAYDOIN ... . 1,170,890 ..1,170,890 ..1,170,890 |. 1,170,890 |. 0 0| 1,170,890 0| . 10/15/2029 . |1.A FE .
..26248E-AA-4 |Dryden Senior Loan Fund-DRSLF 2022-94A E . 09/05/2024 . | PAYDOWN . 4,000,000 ..4,000,000 ..4,000,000 |. .4,000,000 |. 0 0| .4,000,000 0| . 07/15/2037 . |3.C FE .
..278300-A0-1 |Eaton Vance CLO 2020-1 L-EATON 2020-1A D .. . 08/08/2024 . | PAYDONN . 2,500,000 ..2,500,000 ..2,500,000 |. .2,500,000 |. 0 0| .2,500,000 0| . 10/15/2034 . |2.C FE .
..282523-AK-5 [ 1828 CLO Ltd-GUGG4 2016-1A A1S2 ...............s D..... . 07/15/2024 . | PAYDOIN ... 1,385,012 |........ 1,385,012 |........ 1,385,012 |........ 1,385,012 |.... .0 .. 0 1,385,012 .. .0 .. . 10/15/2031 . |1.A FE .
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..288510-AE-3 |Ellington Clo | Ltd-ECLO 2017-1A AR . 07/15/2024 . |PAYDOIN .ooovvviiiiiiiiiins oo s 2,189,791 |........ 2,189,791 |[........ 2,189,791 |........2,189,791 [.... .0 . 0 e 2,189,791 |.. 0 e .0 ...140,360 |. 10/15/2029 . [1.A FE .
..28852L-AA-1 |Ellington Clo |11 Ltd-ECLO 2018-3A A1 . 07/22/2024 . | PAYDOUN . 1,888,564 ..1,888,564 ..1,888,564 |. .1,889,505 |. 0 0| . 1,888,564 0| 112,189 |. 07/20/2030 . [1.A FE ....
..20001X-AC-9 |ELM17 2022-4A B-ELM17 2022-4A B .... . 07/17/2024 . | PAYDOUN . 9,000,000 ..9,000,000 ..9,000,000 |. .9,000,000 |. 0 0| .9,000,000 0| 506,604 |. 07/17/2035 . |1.C FE ....
..29002H-AQ-2 |Elmwood CLO |11 Ltd-ELMW3 2019-3A CR . . 09/30/2024 . | PAYDOUN .0 .0 L0 L0 0 0| .0 0| .62,984 |. 10/20/2034 . [1.F FE ....
..20003B-AL-5 |Elmwood CLO V Ltd-ELMW5 2020-2A AR . . 09/18/2024 . | PAYDOUN 000 . ,000 . ,000 |. 420 K 0 0| 000 0| ,037,304 |. 10/20/2034 . [1.A FE ....
..30250A-AA-0 |FDF | Ltd-SERIES 17-3A CLASS A1 ..... . 07/25/2024 . | PAYDOUN 3 703,191 3 703,191 3 703,191 |. .3, 703 191 0 0| 3 703,191 0| 207,985 |. 01/25/2036 . |1.A FE ...
..34960J-AS-4 |Fortress Credit Opportun-FCO 2015-6A A1T .... . 07/10/2024 . | PAYDOUN 3,924,636 ..3 924,636 ..3,669,535 K 3,017,391 |. 0 0| . 3,024,636 0| 188,140 |. 07/10/2030 . [1.A FE ....
..34960J-BC-8 |Fortress Credit Opportun-FCO 2015-6A BFR .... . 08/14/2024 . | PAYDOUN ... 11,000,658 |.... .0 . 0 e 11,000,000 |.. 0 ...458,871 |. 07/10/2030 . [1.C FE ....
..34961W-AC-9 |Fortress Credit Opportun-FCO 2018-11A A1 ... . 07/15/2024 . | PAYDOUN 1,116,049 |.... .0 . o0 |eeeee.. 1,125,859 .. 0 .0 .63,344 |. 04/15/2031 . [1.A FE ....
..36321P-AE-0 |Galaxy Pipeline Assets B-SECURED ......... . 09/30/2024 . | SINKING PAYMENT . ...16,976 |. 0 0| .. 18,494 0| . 09/30/2040 . 1.C FE ....
..36655L-AB-1 |Garrison Funding 2018-2 -GRWML 2018-2RA . 08/20/2024 . | PAYDOUN .. ,139, 1,139,582 |. 0 0| . 1,139,582 0| . 11/20/2029 . (1.A FE ....
..36655L-AD-7 |Garrison Funding 2018-2 -GRWML 2018-2RA . 08/20/2024 . | PAYDOUN ... . 1,225,000 01,213,823 |.... .0 . 0 e 1,225,000 |.. 0 . 11/20/2029 . (1.A FE ....
..37960J-AA-6 |Global Aircraft Leasing SR UNSECURED ........ . 08/28/2024 . | VARIOUS ... . 2,603,500 .2,363,546 |.... .0 . 0 ..3,540 |... . 09/15/2024 . [4.B FE ....
..38090A-AA-6 | GoldenTree Loan Manageme-GLM 2022-16A XR . 07/22/2024 . | PAYDOUN .. 312,500 K ..312,500 |. 0 0| 0| . 01/20/2034 . (1.A FE ....
..38137V-AA-5 |Goldentree Loan Manageme-GLM 2022-14A E . 07/22/2024 . | PAYDOUN . 4,400,000 ..4 400 000 4 356 000 |. . 4,304,762 |. 0 0| .4, 400 000 0| . 07/20/2035 . [3.C FE ....
..38138D-AS-5 |Goldentree Loan Manageme-GLM 2019-5A CR . . 08/05/2024 . | PAYDOUN .5,000,000 ..5,000,000 ..5,000,000 |. .5,000,000 |. 0 0| .5,000,000 0| . 10/20/2032 . (1.F FE ....
..38138F-AG-6 |Goldentree Loan Manageme-GLM 2022-12A B . 08/21/2024 . | PAYDOUN . 6,000,000 ..6,000,000 ..5,997,000 K L0 0 0| .6,000,000 0| . 04/20/2034 . [1.C FE ....
..38138T-AC-5 |Goldentree Loan Manageme-GLM 2021-10A A . 09/26/2024 . | PAYDOUN . 4,000,000 ..4,000,000 ..3,846,000 |. .3,834,230 |. 0 0| .4,000,000 0| . 07/20/2034 . (1.A FE ....
..38172H-AA-2 |Golub Capital Partners C-GOCAP 2019-45A . 08/23/2024 . | PAYDOUN . 7,278,697 .. 7,278,697 .. 7,278,697 |. .7,278,697 |. 0 0| .7,278,697 0| , . 10/20/2031 . [1.A FE ....
..38175D-AC-4 |Golub Capital Partners C-GOCAP 2018-38A . 07/12/2024 . | PAYDOUN 20,000,000 .20,000,000 .20,000,000 |. 20,000,000 |. 0 0| 20,000,000 0| , 110,714 [. 07/20/2030 . |1.C FE ....
..38175J-AA-5 |Golub Capital Partners C-GOCAP 2013-17A . 07/25/2024 . | PAYDOUN . 2,860,087 ..2,860,087 ..2,860,087 |. .2,860,087 |. 0 0| .2,860,087 0| 166,028 |. 10/25/2030 . [1.A FE ....
..38218J-AA-4 | Goodgreen 2022-1-GOODG 2022-1A A .... . 09/15/2024 . | PAYDOUN ..425,861 0 0| 0| 8,177 . 10/15/2056 . |1.A FE ....
..38218J-AB-2 | Goodgreen 2022-1-GOODG 2022-1A B . . 09/15/2024 . | PAYDOUN , .48, , K ...48,528 |. 0 0| .48, 0| 1,114 |. 10/15/2056 . [1.C FE ..
..300556-AN-8 | Great Lakes CLO 2014-1 L-GRTLK 2014-1A B .... . 07/15/2024 . | PAYDOUN , . 2 380 336 . 2 380 336 | 2 388,763 |. 0 0| .2, 380 336 0| 137,320 |. 10/15/2029 . |1.A FE ..
..40170F-AA-4 | Guggenheim MM CLO 2018-1-GPIM 2018-1A A1 ... . 07/15/2024 . | PAYDOUN 4,679,354 .. 4,679,354 .. 4,679,354 |. . 4,679,354 |. 0 0| . 4,679,354 0| 269,494 |. 01/15/2031 . [1.A FE ...
..40170F-AJ-5 | Guggenheim MM CLO 2018-1-GPIM 2018-1A A2 .... . 07/15/2024 . | PAYDOUN .. 1,497,393 . 1,497,448 |. 0 0| . 1,497,393 0| .51,099 |. 01/15/2031 . [1.A FE ..
..45082D-AA-5 | Iberia, Lineas Aereas De Senior Secured . 07/15/2024 . | SINKING PAYMENT .. 170,998 0 0| 0| 6,226 |. 10/15/2087 . [1.G PL ...
..45082E-AA-3 | Iberia, Lineas Aereas De Senior Secured . 07/15/2024 . | SINKING PAYMENT . .. 127,505 0 0| .0 . 04/15/2034 . |2.A Z .....
..456472-AB-5 | Industrias Penoles SAB d-SENIOR UNSECURE .... . 09/05/2024 . |MERRILL LYNCH INTEHN .. 992,245 1 045 899 |.... .0 . .0 . . (52,916) |... . 09/12/2029 . [2.B FE ..
..46651N-AA-2 | JOL Air Ltd-JOLAR 2019-1 A ...l . 09/15/2024 . | PAYDOUN .. ... 304,300 ....304,357 |.... .0 . ...0 0 . 04/15/2044 . [1.G FE ..
..48206K-AE-6 | Juniper Valley Park CLO -JNPPK 2023-1A B .... . 07/22/2024 . | PAYDOUN 10,000,000 10,000,000 K 0 0| 0| . 07/20/2035 . [1.C FE ...
..49255P-AA-1 | Kestrel Aircraft Funding-KSTRL 2018-1A A .... . 09/15/2024 . | PAYDOUN .. 128,944 ..127,42% |. 0 0| 0| . 12/15/2038 . 2.B FE ...
..540543-AA-3 |Logan CLO | Ltd-LOGNT 2021-1A A ................ . 09/30/2024 . | PAYDOUN ... .0 . 0 0 . 07/20/2034 . [1.A FE ..
..55312H-AA-7 | MMcapS Funding XVI1 Ltd-MMCAP 17A A1 . . 09/03/2024 . | PAYDOUN ... .0 . 0 0 . 12/01/2035 . [1.A FE ..
..554460-AA-5 |MACH 1 Cayman 2019-1 Ltd .......cceeeeeeee . 09/15/2024 . | PAYDOUN 0 0| 0| . 10/15/2039 . [2.A FE ...
..55817A-AS-3 | Madison Park Funding XXX-MDPK 2018-32A B . 08/09/2024 . | PAYDOUN 0 0| 0| . 01/22/2031 . [1.C FE ...
..55817E-AQ-9 |Madison Park Funding XXX-MDPK 2019-37A B .... . 09/30/2024 . | PAYDOUN ... .0 . 0 0 . 07/15/2083 . [1.C FE ...
..55819-AN-6 | Madison Park Funding XXX-MDPK 2019-35A A .... . 07/22/2024 . | PAYDOUN ... .0 . 0 0 . 04/20/2032 . [1.A FE ..
..55821L-AE-4 |Madison Park Funding XXX-MDPK 2021-39A C .... . 09/17/2024 . | PAYDOUN 0 0| 0| . 10/22/2034 . [1.F FE ..
..55822E-AA-7 | Madison Park Funding LIX-MDPK 2021-50A A . 0973072024 . |PAYDOUN .oovvvvviiiiiiiinns Jeeeeeeeieieieieeees o0 e 0 et 0 e, 0 0| 0| . 01/18/2034 . [1.A FE ..
..60688H-AA-3 | MMcapS Funding XVI11 Ltd-SECURED . . 09/30/2024 . | SINKING PAYMENT . , , , K , K 0 0| , 0| . 12/26/2039 . (1.B FE ..
..607120-FQ-0 |Airbus SE Senior Secured Notes ... . 08/09/2024 . | SINKING PAYMENT . .. 208,673 ..208,673 ..208,673 |. ..208,673 |. 0 0| .208,673 0| . 11/09/2042 . 1.F .
..610331-AA-8 | Monroe Capital ABS Fundi-MCAF 2021- . 07/22/2024 . | PAYDOUN ... . 1,283,717 ..1,283,717 ..1,283,717 |. 1,283,717 |. 0 0| 1,283,717 0| . 04/22/2031 . [1.F FE ..
..61033C-AL-0 |Monroe Capital MML CLO V-MCMML 2018-2A A .... . 07/22/2024 . | PAYDOUN .5,806,003 ..5,806,003 ..5,806,003 |. .5,805,347 |. 0 0| .5,806,003 0| . 11/22/2030 . [1.A FE ...
..61033W-AC-6 |Monroe Capital MML CLO I-MCMML 2019-2A A .... . 07/22/2024 . | PAYDOUN . 887,164 . 887,164 |. . 887,164 |. 0 0| 887,164 0| . 10/22/2031 . [1.A FE ...
..61034H-AA-2 | Monroe Capital MML CLO V-MCMML 2018-1A A .... . 07/15/2024 . | PAYDOUN ..2,672,155 ..2,672,155 |. 2,674,274 |. 0 0| . 2,672,155 0| . 04/15/2030 . [1.A FE ...
..61034H-AC-8 |Monroe Capital MML CLO V-MCMML 2018-1A B .... . 07/15/2024 . | PAYDOUN ..2,400,000 ..2,400,000 |. .2,400,000 |. 0 0| . 2,400,000 0| . 04/15/2030 . [1.A FE ...
..64132J-AN-5 | Neuberger Berman Loan Ad-NEUB 2019-31A A .... . 07/22/2024 . | PAYDOUN ..38,767 0 0| 0| . 04/20/2031 . [1.A FE ...
..64133G-AR-1 | Neuberger Berman Loan Ad-NEUB 2020-37A A .... . 07/22/2024 . | PAYDOUN , , , K 263,570 K 0 0| , 0| . 07/20/2031 . [1.A FE ...
..64135J-AC-6 | Neuberger Berman Loan Ad-NEUB 2022-49A B . 07/25/2024 . | PAYDOUN .6 800,000 . 6 800 000 . 6 800 000 |. 6 800,000 |. 0 0| .6, 800 000 0| . 07/25/2034 . [1.C FE ...
..64135K-AA-7 | Neuberger Berman Loan Ad-NEUB 2022-49A E . 07/25/2024 . | PAYDOUN . . 5,500,000 ..5,500,000 ..5,500,000 |. .5,500,000 |. 0 0| .5,500,000 0| 516,661 |. 07/25/2034 . |3.C FE ...
..65345X-AA-2 | GENESIS AIRCRAFT SERVICE Class A Certifi . 09/15/2024 . | SINKING PAYMENT . ..615,186 . 615,186 . 615,171 L0 0 0| 615,186 0| 1,803 |. 12/17/2030 . [1.F PL ...
..65345X-AB-0 | GENESIS AIRCRAFT SERVICE Class B Certifi .... . 09/15/2024 . | SINKING PAYMENT . .. 69,407 L0 0 0| ..69,407 0| ... 116 |. 12/17/2030 . [2.B PL ...
..67112C-AN-7 | 0ZLM XIX Ltd-0ZLM 2017-19A A2AR ............... . 08/05/2024 . | PAYDOUN .B 600,000 .8,600,000 |.... .0 . ...0]........8,600,000 |.. .0 . . 01/15/2035 . [1.C FE ...
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..67115L-AC-8 |0Oak Hill Credit Partners-0AKC 2021-16A B .... [D..... . 09/24/2024 . |PAYDOIN .ooovvvviiiiiiiiins oo | 13,600,000 |....... 13,600,000 |....... 13,600,000 |.......13,600,000 |.... .0 . 0 e 13,600,000 |.. 0 e .0 ...745,463 |. 10/18/2034 . 1.C FE ....
..69688K-AA-7 |Palmer Square CLO Ltd-PLMRS 2022-2A E ... . 07/22/2024 . | PAYDOUN . 6,000,000 ..6,000,000 ..5,038,307 |. .5,897,421 0 0| .6,000,000 0| . 07/20/2034 . [3.C FE ...
..69688N-AE-3 |Palmer Square CLO Ltd-PLMRS 2022-2A C ... . 07/22/2024 . | PAYDOUN . 7,500,000 .. 7,500,000 ..7,500,000 |. .7,500,000 |. K 0 0| .7,500,000 0| . 07/20/2034 . [1.F FE ...
..70018C-AA-4 |Park Blue CLO 2022-11 Lt-PKBLU 2022-2A A . 07/22/2024 . | PAYDOUN 10,000,000 10,000,000 ..9,950,000 |. . 9,749,442 |. .. 250,558 |. 0 0| 10,000,000 0| . 01/20/2035 . [1.A FE ..
..70469X-AN-4 | Peaks CLO 2 Ltd-PEAKS 2017-2A A1AR ...... . 07/22/2024 . | PAYDOUN . 2,938,670 ..2,938,670 ..2,708,576 |. .2,902,413 |. .36,257 |. 0 0| .2,938,670 0| . 07/20/2031 . [1.A FE ..
..70806U-AE-2 |PennantPark CLO |1 Ltd-PNTPK 2020-2A B1 . 09/30/2024 . | PAYDOUN . . . . 0 0| .0 0| . 01/15/2032 . [1.C FE ...
..74040T-AC-7 |Preferred Term Securitie-PRETSL FLOAT 12 . 09/30/2024 . | PAYDOUN 0 0| 0| . 12/23/2031 . [3.A FE ...
..7T4041E-AA-3 |Preferred Term Securitie-SECURED ............... . 09/30/2024 . | PAYDOUN ... .0 . 0 0 . 03/23/2035 . [1.A FE ..
..T4041IN-AC-9 | Preferred Term Securitie-SECURED .... . 09/30/2024 . | PAYDOUN ... .37, .0 . 0 . 0 . 12/24/2033 . [1.A FE ..
..T404IN-AD-7 | Preferred Term Securitie-SECURED . . 09/30/2024 . | PAYDOUN .. 105,857 ..105,857 . 102,780 |. 0 0| .105,857 0| . 12/24/2033 . [1.A FE ..
.. 74042D-AA-4 | Preferred Term Securitie-SECURED . . 09/30/2024 . | PAYDOUN .. 490,822 ..490,822 ..458,482 |. 0 0| .490,822 0| . 03/22/2038 . [1.A FE ..
..T4042E-AA-2 |Preferred Term Securitie-SECURED .... . 09/30/2024 . | PAYDOUN ... ... 62,300 ...62,300 ...52,984 |.... .0 . 0 ..62,300 |.. 0 . 06/23/2035 . [1.A FE ..
.. 74042F-AA-9 | Preferred Term Securitie-SECURED .... . 09/30/2024 . | PAYDOUN ... ... 39,413 ... 39,413 ...34,537 |.... .0 . 0 ..39,413 |.. 0 . 06/22/2037 . [1.E FE ..
.. 74042H-AA-5 | Preferred Term Securitie-SECURED . . 09/30/2024 . | PAYDOUN 45,476 45,476 38,855 |. 0 0| 45,476 0| . 12/22/2035 . [1.A FE ..
.. 74042H-AB-3 |Preferred Term Securitie-SECURED . . 09/30/2024 . | PAYDOUN 13,539 13,539 13,539 |. 0 0| 13,539 0| . 12/22/2035 . [1.A FE ..
.. T4043A-AC-5 |Preferred Term Securitie-FIRST LIEN . 09/30/2024 . | PAYDOUN 14,909 14,909 K 12,886 |. 0 0| 14,909 0| . 12/22/2036 . [1.A FE ..
..74043A-AD-3 |Preferred Term Securitie-SECURED . . 09/30/2024 . | PAYDOUN .. 101,198 ..191,198 .. 177,455 | ..184,546 |. 0 0| .191,198 0| . 12/22/2036 . [1.A FE ..
.. 74043C-AA-5 |Preferred Term Securitie-SECURED . . 09/30/2024 . | PAYDOUN 50,322 50,322 38,439 |. 42,107 | 0 0| 50,322 0| . 03/22/2037 . [1.E FE ..
..75973H-AA-5 |Renew 2023-1-RENEW 2023-1A A ... . 09/20/2024 . | PAYDOUN .. 265,657 ..265,657 ..249,771 |. ..252,014 |. 0 0| .265,657 0| . 11/20/2058 . [1.A FE ..
..761923-AA-9 | REVL 2023-2 Ltd-REVL 2023-2A A1 . 09/01/2024 . | PAYDOUN .. 553,447 ..553,447 ..553,447 |. ..553,447 |. 0 0| .553,447 0| . 10/01/2048 . [1.E PL ...
..761923-AB-7 |REVL 2023-2 Ltd-REVL 2023-2A A2 .. . 08/01/2024 . | PAYDOUN ..828,787 . 828,787 . 828,787 |. . 828,787 |. 0 0| 828,787 0| . 02/01/2049 . [1.E PL ...
..T7879R-AB-2 |Rotor Engines Securitiza-ROTOR 2011~ . 09/15/2024 . | PAYDOUN 1,155,725 ..1,185,725 ..1,132,611 | .1,140,604 |. 0 0| . 1,156,725 0| . 06/15/2046 . [5.A FE ...
..78110T-AG-4 |RR 21 Ltd-RRAM 2022-21A B1 ................. . 07/15/2024 . | PAYDOUN .5,000,000 ..5,000,000 ..5,000,000 |. .5,000,000 |. 0 0| .5,000,000 0| . 07/15/2035 . [1.F FE ..
..83438J-AA-4 | Soloso CDO 2007-1 Ltd-SERIES 2007-1A CLA . 07/08/2024 . | PAYDOUN ... 58,256 ...58,256 ...53,669 |. ...54,379 |. 0 0| ..58,256 0| . 10/07/2037 . [1.E FE ..
..85572R-AA-7 |Start Ltd/Bermuda-STARR 2018-1 A . . 09/15/2024 . | PAYDOUN ..415,818 ..415,818 ..414,542 |. ..415,160 |. 0 0| .415,818 0| . 05/15/2043 . [1.F FE ..
..85573L-AA-9 | START Ireland-STARR 2019-1 A ... . 09/15/2024 . | PAYDOUN ....94,929 ... 94,929 ... 94,925 |. ...94,929 |. 0 0| .. 94,929 0| . 03/15/2044 . [1.F FE ..
..86271P-AE-5 |Strata CLO Il Ltd-STRTA 2021-1A B . 07/09/2024 . | PAYDOUN 11,000,000 11,000,000 11,000,000 |. 11,000,000 |. 0 0| 11,000,000 0| . 10/20/2033 . [1.C FE ...
..86271P-AG-0 |Strata CLO Il Ltd-STRTA 2021-1A C .. . 07/09/2024 . | PAYDOUN 10,000,000 10,000,000 10,000,000 |. 10,000,000 |. 0 0| 10,000,000 0| . 10/20/2033 . 1.F FE ..
..86271P-AJ-4 |Strata CLO |1 Ltd-STRTA 2021-1A D . 07/09/2024 . |PAYDOIN ..ooovvvvviiiiiiiins oo s 9,000,000 |........ 9,000,000 |........ 8,910,000 |........ 8,847,973 |.... .0 . 0 e 9,000,000 |.. 0 . 10/20/2033 . [2.C FE ...
..870674-AA-6 | Sweihan PV Power Co PJSC-SECURED ... . 07/31/2024 . | SINKING PAYMENT ...oovvvn Jooveneniiiiiiniinins | 5,807 [oocoinnnnnn 5,807 |..oooeeeens 5,565 |............. 5,574 |.... .0 . .0 ...5,807 |.. 0 . 01/31/2049 . [2.A FE ...
..87168V-AA-4 | SYMPHONY CLO LTD-SYMP 2022-36A E . . 09/27/2024 . | PAYDOUN ... . 2,000,000 ..2,000,000 ..1,980,000 |. 1,955,335 |. 0 0| .2,000,000 0| . 10/24/2035 . [3.C FE ...
..87244C-AJ-5 |TIAA Churchill Middle Ma-CHUML 2016-1A A .... . 07/19/2024 . | PAYDOUN . 9,485,110 ..9,485,110 ..9,485,110 |. .9,485,110 |. 0 0| .9,485,110 0| . 10/20/2030 . [1.A FE ..
..87244C-AL-0 | TIAA Churchill Middle Ma-CHUML 2016-1A B ... . 07/19/2024 . |PAYDOIN .ooovvviiiiiiiiiins oo s 7,200,000 |........ 7,200,000 |........ 7,200,000 |........7,200,000 |.... .0 . 0 e 7,200,000 |.. 0 ...423,988 |. 10/20/2030 . [1.C FE ...
..87248K-AJ-3 | TICP CLO V 2016-1 Ltd-TICP 2016-5A A1R ...... . 07/17/2024 . | PAYDOUN ... ........3, I .3,380,275 |.... .0 . 0 e 0 172,241 1. 07/17/2031 . |1.A FE ..
..87268R-AA-2 | TruPS Financials Note Se-TFINS 2019-2A A .... . 08/28/2024 . | PAYDOUN ..310,345 |. 0 0| . 0| .18,696 |. 02/28/2039 . [1.B FE ..
..88315L-AJ-7 |Textainer Marine Contain-SERIES 2020-3A ...... . 09/20/2024 . | PAYDOUN . . 217,006 |. 0 0| .245,700 0| 3,461 |. 09/20/2045 . [1.F FE ..
..88315L-AL-2 |Textainer Marine Contain-TMCL 2021-1A A ..... . 09/20/2024 . | PAYDOUN ... 145,833 . .0 . 0 .145,833 |.. 0 . . 02/20/2046 . [1.F FE ..
..88315L-AQ-1 | Textainer Marine Contain-TMCL 2021-2A A ..... . 09/20/2024 . | PAYDOUN ... .... 185,800 .0 . 0 185,800 |.. 0 . 04/20/2046 . 1.F FE ..
..88315L-AS-7 |Textainer Marine Contain-TMCL 2021-3A A ..... . 09/20/2024 . | PAYDOUN ...59,000 K 0 0| 59,000 0| . 08/20/2046 . 1.F FE ..
. 88606l-AA-0 | Thunderbolt Aircraft Lea-SERIES 17-A CLA .... . 07/15/2024 . | PAYDOUN .. 930,519 ..930,519 . K ..930,698 |. 0 0| .930,519 0| . 05/17/2032 . [2.A FE ...
. 88607A-AA-7 | Thunderbolt IIl Aircraft-TBOLT 2019-1 A . 09/15/2024 . | PAYDOUN .. 161,104 . 161,104 . 161,098 |. . 161,103 |. 0 0| 161,104 0| . 11/15/2039 . [3.B FE ...
..89413C-AA-5 | Trapeza CDO X Ltd-TRAP 2006-10A A1 . . 07/08/2024 . | PAYDOUN 32,085 32,085 29,860 |. 30,227 0 0| 32,085 0| . 07/06/2041 . [1.A FE ..
..89413G-AA-6 | Trapeza Cdo Xii Ltd-SERIES 2007-12A . 07/08/2024 . | PAYDOUN ..512,760 ..512,760 ..426,232 |. 40,852 0 0| 12,760 0| . 04/06/2042 . [1.A FE ..
..89707W-AB-4 | Tropic CDO 111 Ltd-TROPC 2004-1A A2L . . 07/15/2024 . | PAYDOUN 94,914 94,914 77,943 | 85,214 0 0| 94,914 0| . 07/15/2034 . [1.A FE ..
..89708B-AA-1 | Tropic CDO V Ltd-TROPC 2006-5A A1L1 .. . 07/15/2024 . | PAYDOUN 84,464 84,464 76,075 |. 76,237 0 0| 84,464 0| . 07/15/2036 . [1.E FE ..
..89820U-AB-0 | TruPS Financials Note Se-TFINS 2018-1A A . 09/30/2024 . | PAYDOUN 13,581 13,581 13,445 |. 13,581 0 0| 13,581 0| . 03/30/2039 . [1.D FE ...
..89822P-AA-1 | TruPS Financials Note Se-2020-1A A1 ..... . 07/15/2024 . | PAYDOUN .55,245 55,245 55,245 |. 55,245 |. 0 0| 55,245 0| . 04/15/2040 . [1.C FE ...
..903420-AA-5 | US Capital Funding V Ltd-USCAP 2006-5A A .... . 07/10/2024 . | PAYDOUN ... 27,531 27,531 22,850 |. 23,865 |. 0 0| 27,531 0| . 10/10/2040 . [1.C FE ...
..94050A-AS-9 |Wellfleet CLO 2020-2 Ltd-WELF 2020-2A CR .... . 07/30/2024 . | CITIGROUP GLOBAL MAR 3,829,208 .. 3,825,000 ..3,825,000 |. .3,825,000 |. 0 0| . 3,825,000 4,208 |. . 07/15/2034 . [1.F FE ..
..94950U-AA-4 | Vel lfleet CLO 2022-1 Ltd-WELF 2022-1A E ..... . 08/22/2024 . | PAYDOUN ... . 3,500,000 ..3,500,000 .. 3,429,300 |. .3,363,349 |. 0 0| .3,500,000 0| .0 . . 04/15/2034 . [3.C FE ...
..97314D-AG-3 |KVK CLO 2016-1 Ltd-KVK 2016-1A CR2 ... . 07/15/2024 . | BNP PARIBAS . 4,504,99% ..4,500,000 ..4,500,000 |. .4,500,000 |. 0 0| .4,500,000 ..4,99% |. .4,9% |.. . 10/15/2034 . [1.F FE ..
..984851-AG-0 |Yara International ASA-SENIOR UNSECURED . . 09/16/2024 . | VARIOUS ... 18,433,852 .20,000,000 .19,079,800 |. 19,254,968 |. 0 0| 19,642,623 (1,208,771) |... (1,208, 771) |.. . 06/04/2030 . [2.B FE ...
..98875N-AC-9 |Zais Clo 9 Ltd-ZAIS9 2018-2A B1 .. ..... |- 09/30/2024 . | PAYDOWN ....0 .0 L0 | L0 0 0| .0 L0 R . 07/20/2031 . [1.A FE ..
..98875N-AJ-4 |Zais Clo 9 Ltd-ZAIS9 2018-2A B2 .. .|D..... . 09/30/2024 . | PAYDOUN ... .0 L0 . .0 . .0 . .0 ... .. 168,150 ). 07/20/2031 . [1.A FE ..
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..08878C-AA-4 |Z Capital Credit Partner-ZCCP 2018-1A A1 .... [D..... . 07/16/2024 . |PAYDOUN ...oovvvvvviiiiiiies |eeeeeeieieeeeeeenn |.......3,886,204 |l 3,886,294 |........ 3,886,294 |........ 3,886,294 |.... K J Y PO | B ISR | B R 3,886,294 |.. . 01/16/2031 . [1.A FE ....
..98878C-AC-0 |Z Capital Credit Partner-ZCCP 2018-1A A2 .... . 07/16/2024 . | PAYDOUN ..1,036,345 ..1,019,504 |. .1,063,186 |. .. (16,841) | 0 .1,036,345 . 01/16/2031 . [1.A FE ...
..98887T-AB-4 |Zais Clo 6 Ltd-ZAIS6 2017-1A A2 . . 07/15/2024 . | PAYDOUN 10,750,000 .10,750,000 .10,750,000 |. 10,751,191 (1,191) |. 0 10,750,000 . 07/15/2029 . [1.A FE ...
..98887T-AQ-1 |Zais Clo 6 Ltd-ZAIS6 2017-1A BR . . 07/15/2024 . | PAYDOUN 13,474,844 . 13,474,844 13,474,844 |. 13,474,844 |. ...0 ] 0 13,474,844 . 07/15/2029 . [1.A FE ...
..98944P-AB-3 | Zephyrus Capital Aviatio-ZCAP 2018 . . 09/15/2024 . | PAYDOUN .. 401,114 ..401,114 ..395,171 |. ..398,683 |. 0 . . 10/15/2038 . [2.B FE ...
. 000000-00-0 | CRANEMERE UK HLDGS | 12.50 PIK 6/30/24 . . 09/30/2024 . |MATURITY . (2,985,650) .(2,985,650) .(2,985,650) |. (2,985,650) |. 0 . 06/30/2025 . [5.B GI ...
..P4900*-AA-4 | Gran Americas Usme Provi Senior Secured ..... |- 08/31/2024 . [SINKING PAYMENT . . ..168,303 ..168,303 |. ..168,303 |. 0 . 03/31/2031 . [2.B PL ...
..P4900*-AB-2 |Gran Americas Usme Provi Senior Secured ...... D..... . 08/31/2024 . | SINKING PAYMENT ......... ... 14,967 ... 14,967 |.... .0 . . 03/31/2031 . [2.B PL ...
. 000000-00-0 |Merrion Square Residenti-MERRI 2024-1A A .... |B..... . 09/24/2024 . | PAYDOUN 482,236 466,831 |.... .0 . 0 |. 03/24/2081 . |1.A FE ..
..Y5008*-AA-2 |Knausen Holding LLC Senior Secured Notes .... [D..... . 07/15/2024 . | SINKING PAYMENT . 752,400 752,400 |.... .0 . . 07/15/2027 . 2.B FE ...
Pinebridge Private Credit Rated Feeder, L.P.
L T2303#-AA-T | e [ . 07/05/2024 . 1BUY .oooieeiiiiiiieeieeeeeees e e 2,584,972 [....ccccoennnnnnn [ I [ 0 foeeieieeeeeee O oo 0 00 v 0 o, 2,584,970 |....ovvvvnnnnns [ 0 Joeeeeeiieenn [ 0 | 12/31/2031 . [1.EPL ....
1109999999. Subtotal - Bonds - Industrial and Miscellaneous (Unaffiliated) 1,528,692, 426 1,574,815,442 1,552,530, 315 1,494,729,539 183,360 1,566,472,446 (6,193)| (37,773,831)| (37,780,024) 64,865,274 XXX XXX
..26441C-BG-9 | Duke Energy Corp-DUKE ENERGY COR ............... [....... . 09/16/2024 . | CALL 100 ...eevvniniiiiies e s 6,611,000 |[........ 6,611,000 |........ 6,528,363 |.... L0 e 0 e 282 [0 L 6,528,645 .. ...82,355 |.... ...322,286 |. 01/01/9999 . [2.C FE ....
..20336U-AH-0 |ENLK Float PERP . . |- 09/17/2024 . [CALL 100 .... 31,809,000 |....... 31,809,000 |....... 31,618,070 |.... 0 s R (| ISR | B R 31,620,270 |.. . 188,730 |.... 1,236,831 [. 01/01/9999 . |3.B FE ....
..808513-BJ-3 |Charles Schwab Corp/The-JR SUBORDINATED ...... . |- 09/16/2024 . [BNP PARIBAS .........coooe Jevnvvnrnnnniniininns founnns 5,072,828 |........ 5,781,000 |........ 4,906,624 |........4,906,653 [.... 0 56 [0 L 4,906,709 |.. . 166,118 .. 183,707 |. 01/01/9999 . [2.C FE ....
..857477-BA-0 |State Street Corp-STT 5 5/8 PERP ... 09/16/2024 . (CALL 100 .... . 3,000,000 ..3,000,000 ..2,340,000 |. .2,351,903 |. 0 . 2,350,626 . 649,374 |. . 01/01/9999 . [2.A FE ....
..898320-AF-6 | Truist Financial Corp-TFC 5.1 PERP . 09/16/2024 . | SEAPORT GROUP ... 28,762,500 .29,500,000 .29,500,000 |. 29,500,000 |. 0 29,500,000 (737,500) | . 01/01/9999 . [2.C FE ....
..20250N-BC-8 |Enbridge Inc-SUBORDINATED .......... . 08/23/2024 . | BARCLAYS CAPITAL . 4,775,000 ..5,000,000 ..4,775,000 |. 4,775,911 0 .4,776,010 (1,010) |. . 07/15/2080 . [2.C FE ....
..29250N-BP-9 |Enbridge Inc-ENBCN 7 5/8 01/15/2083 . 08/23/2024 . | JEFFERIESLLC . 6,270,000 ..6,000,000 ..6,000,000 |. .6,000,000 |. 0 .6,000,000 . 270,000 |. . 01/15/2083 . [2.C FE ....
..62582P-AA-8 | Muenchener Rueckvers iche-SUBORDINATED . 09/17/2024 . | JP MORGAN SECURITIES . 5,212,500 ..5,000,000 ..5,000,000 |. .5,000,000 |. 0 .5,000,000 . 212,500 |. . 05/23/2042 . (1.F FE ....
..65557C-AN-3 | NORDEA BANK AB-NDASS 6 1/8 PERP .. ..... |. 09/23/2024 . [CALL 100 .... .. 8,000,000 ..8,000,000 .. 7,931,250 |. . 7,930,416 |.. 0 . 7,932,685 67,315 |. . 01/01/9999 . [2.B FE ....
1309999999. Subtotal - Bonds - Hybrid Securities 99,512,828 100,701,000 98,599,307 60,464,883 0 98,614,945 897,882 XXX
..06759U-AA-1 |Barings Clo Ltd 2022-11-BABSN 2022-2A A ..... . 07/15/2024 . |PAYDOIN .oovvviviiiiiiiiins e s 5,000,000 |........ 5,000,000 |........ 4,895,000 |........ 4,881,478 |.... 0 e 118,522 [0 5,000,000 |.. 0 e . 07/15/2035 . [1.A .
..06759U-AC-7 |Barings Clo Ltd 2022-11-BABSN 2022-2A B1 .... . 07/15/2024 . | PAYDOUN 10,000,000 10,000,000 10,000,000 |. 10,000,000 |. 0 10,000,000 0| . 07/15/2035 . [1.C .
..06759U-AE-3 |Barings Clo Ltd 2022-11-BABSN 2022-2A C ..... . 07/15/2024 . | PAYDOUN .5,000,000 ..5,000,000 ..5,000,000 |. .5,000,000 |. 0 .5,000,000 0| . 07/15/2035 . [1.F .
..06759U-AG-8 |Barings Clo Ltd 2022-11-BABSN 2022-2A D ..... . 07/15/2024 . | PAYDOUN .5,000,000 ..5,000,000 ..5,000,000 |. .5,000,000 |. 0 .5,000,000 0| . 07/15/2085 . [2.C .
..06761C-AL-3 |Barings CLO Ltd 2016-11-BABSN 2016-2A AR .... [D..... |. 07/22/2024 . |PAYDOUN . 1,690,337 1,690,337 . 1,657,147 |. 0 .1,690,337 0| . 01/20/2032 . [1.A .
..06761K-AL-5 |Barings CLO Ltd 2019-111-BABSN 2019-3A A .... [D..... |. 07/22/2024 . |PAYDOUN 81,380 81,380 79,965 |. 0 81,380 0| . 04/20/2031 . [1.A .
..06763C-AE-7 |Babson CLO Ltd/Cayman |s-BABSN LP-2A D . D..... |. 07/20/2024 . | PAYDONN . 2,882,570 ..2,882,570 . .2,882,570 |. 0 .2,882,570 0| . 01/20/2034 . [2.C .
..067930-AA-5 |Barings Private Credit C-BPCC 2023-1A A1 .... [D..... |. 09/17/2024 . |PAYDOUN 20,200,856 .20,200,856 .20,200,856 |. 20,200,856 |. 0 K 20,200,856 0| . 07/15/2031 . [1.A .
..067930-AC-1 |Barings Private Credit C-BPCC 2023-1A A2 .... |D..... . 09/17/2024 . |PAYDOUN oovvvvvvvveiiiiiens Joveeeeeeeeeeeeeeeees e, 8,000,000 |........ 8,000,000 |........ 8,000,000 |........8,000,000 |.... 0 0 i 0 8,000,000 |.. .0 . ...632,910 ). 07/15/2031 . [1.C .
1509999999. Subtotal - Bonds - Parent, Subsidiaries and Affiliates 57,855, 143 57,855, 143 57,712,604 57,702,016 0 57,855, 143 0 0 0 3,745,653 XXX
. 00177#-AA-1 | AMF Levered |1, LLC - Revolver ........ccccceees [ereenn . 09/30/2024 . L 1 o N | N | N R | R | ) RO 3,904 |. 03/26/2031 .
..00221*-AB-9 | ASC Communications LLC 2022 Term Loan ........ [....... . 09/30/2024 . .0 . . 07/15/2027 .
..00228*-AA-4 | AMERICAN TECHNOLOGIES LLC - TERM LOAN ........ [....... . 07/23/2024 . | CA_CASH_CLOSE . .0 . . 07/31/2026 .
..00228*-AB-2 | ATI RESTORATION LLC - INITIAL DDTL .....ccee frnnnnn . 07/23/2024 . | CA_CASH_CLOSE ... .0 . . 07/31/2026 .
..00241@-AA-5 | AMF ENDEAVOUR, LLC, - Senior Secured Loa .... [....... . 09/30/2024 . | CA_CASH_CLOSE ... .0 . . 10/02/2033 .
..00242*-AC-2 |AirX Climate Solutions Inc - Term Loan ....... [....... . 09/20/2024 . | VARIOUS ... .0 . . 11/07/2029 .
..00452#-AA-7 | Accommodations Plus Technologies LLC/Ter 07/23/2024 . [VARIOUS ... 0 . 05/11/2025 .
..004538-AB-6 | Accurus Aerospace Corporation - 2022 A-1 09/30/2024 . | CA_CASH_CLOSE . 0 . 04/05/2028 .
..00463@-AA-6 [Accuserve Solutions, Inc. - Term Loan 09/30/2024 . | CA_CASH_CLOSE . 0 . 08/11/2029 .
..00517@-AA-2 | AD BIDCO INC INITIAL TERM LN ..oovvrniiiii feeenn . 09/18/2024 . | VARIOUS .0 . . . 03/13/2030 .
..00751@-AA-7 | ADVANCED BIOLOGICS LLC TERM A LN .......cceeees [oennnn . 09/23/2024 . | VARIOUS .0 . 425,114 |.. . 10/18/2028 .
..00777Y-AC-0 |Adviser Investments - 2022 Delayed Draw ..... |....... . 09/30/2024 . | CA_CASH_CLOSE . .0 . ....453 |.. . 08/31/2028 .
..00777Y-AD-8 |Adviser Investments - 2022 1st Lien Term .... [....... . 09/30/2024 . | CA_CASH_CLOSE ... .0 . .1,073 .. . 08/31/2028 .
..00797*-AA-5 | Aero Operating LLC/Term Loan 1/20 ............. [..eees . 07/01/2024 . | CA_CASH_CLOSE ... .0 . .3,119 |.. . 02/07/2026 .
..00797%-AB-3 | Aero Operating LLC/Delayed Draw Term Loa .... |....... . 07/01/2024 . | CA_CASH_CLOSE ... .0 . ....318 |.. . 02/07/2026 .
..008438-AA-7 | AffiniPay Midco, LLC/Term Loan 2/20 .........c. f[.eeeens . 09/06/2024 . | CA_CASH CLOSE ... .0 .. .282,560 |.. . 03/02/2026 .
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..00843@-AB-5 | AFFINIPAY MIDCO LLC - INCREMENTAL TERM ..... [....... . 09/06/2024 . | VARIOUS ... 28,629 ...28,629 ...28,629 |.... .0 .0 . 0 ..28,629 |.. . 03/02/2026 . (3.B PL ...
..00843@-AC-3 | AFFINIPAY MIDCO LLC - 2ND AMENDMENT TL ..... [....... . 09/06/2024 . | CA_CASH_CLOSE . ...71.271 .0 .0 . 0 71,211 .. . 03/02/2026 . (3.B PL ...
..00910#-AG-0 |Air Comm Corporation LLC - 2021 Incremen .... |....... . 09/30/2024 . | CA_CASH_CLOSE ... .0 .0 . 0 0. . 06/01/2027 . (4.B PL ....
..00911*-AA-6 | Air Comm Corporation LLC - 2023 Increme .... |....... . 09/30/2024 . | CA_CASH_CLOSE ... .0 .0 . 0 0. . 07/01/2027 . (4.B PL .
..02124T-AA-1 |Qatar Airways Senior Term Loa ........ccccccenr [ereenn . 08/15/2024 . | CA_CASH_CLOSE ... .0 .0 . 0 587,016 |.. . 05/06/2031 . (1.D PL .
..03233*-AA-1 | Amtech Software - Term Loan ............cccccees [oeennn . 09/30/2024 . | CA_CASH_CLOSE ... .0 .0 . 0 . 11/02/2027 . [5.A ........
..03233%-AC-7 | Amtech Software - Delayed Draw Term Loan .... |....... . 09/30/2024 . | CA_CASH_CLOSE ... . L0 ... .0 .0 . 0 0. . 11/02/2027 . [5.A ........
..03272*-AB-1 | ANAQUA PARENT HOLDINGS INC. - DELAYED D .... [....... . 09/30/2024 . | CA_CASH_CLOSE ... .. 0] 0. LU .0 .0 . 0 e 0. . 04/10/2026 . (3.B PL .
..04040J-AB-9 |Atlas Securitized Products Funding 1LP ..... [....... . 07/3172024 . |VARIOUS ..ooovviiiiiiiiiiins oo | 64,860,411 |....... 66,235,787 |....... 64,860,411 |.... .0 L N | R ISR | B R 64,860,411 ...(67,495) |. 05/25/2063 . [1.G PL .
..04940J-AC-7 |Atlas Securitized Products Funding 1 LP ... 07/31/2024 . | VARIOUS ... 32,136,670 .32,413,257 .32,135,670 |. .0 0 . (336,837) |. 06/25/2063 . [1.G PL .
..04941%-AA-2 | Atlas Securitized Products Funding 1 LP ... 09/19/2024 . | CA_CASH_CLOSE . 30,686,384 .30,686,384 .30,305,620 |. .0 0 . 05/25/2063 . (1.0 PL .
..04941*-AB-0 |Atlas Securitized Products Funding 1 LP ... 09/19/2024 . | CA_CASH_CLOSE . 15,016,741 .15,016,741 . 14,942,470 |. .0 0 X . 05/25/2063 . (1.D PL .
..04941%-AC-8 |Atlas Securitized Products Funding 1LP ..... [....... . 09/19/2024 . | CA_CASH_CLOSE ... 30,686,384 |....... 30,686,384 |....... 30,305,620 |.... .0 L O | R SR | B R 30,305,620 |.. . 05/25/2063 . [1.G PL .
..04941*-AD-6 | Atlas Securitized Products Funding 1 LP ..... [....... . 09/19/2024 . | CA_CASH_CLOSE ....ovvvvvee Joereeeieiiiieeennees |oees 15,016,741 |....... 15,016,741 |....... 14,942,470 |.... .0 0 0 o0 14,942,470 |.. . 05/25/2063 . [1.G PL .
..04965@-AA-1 | Atreides Funding Trust - Pass-Through In ... [....... . 09/18/2024 . | CA_CASH_CLOSE ....oovvvvee Jooveriiiiiiiiiiiins | 2,002,657 |........ 2,092,657 |........ 2,092,657 |.... .0 J | PO | R ISR | B R 2,002,657 |.. . 11/18/2083 . [1.G PL .
..05464#-AA-2 | Axiom Merger Sub Inc./Facility B Term Lo .... [....... . 07/23/2024 . | CA_CASH_CLOSE ... ..3,516 .3,516 .3,389 |.... ...0 ] .0 . . 04/10/2026 . (3.B PL .
..05631%-AB-2 |BREDIF MM LSA LLC - Term Loan Series 202 .... |....... . 09/30/2024 . | CA_CASH_CLOSE ... ...0 ] .0 . . 10/20/2027 . (1.E PL .
..05631*-AC-0 |BREDIF MM LSA LLC - Term Loan Series 202 .... |....... . 09/30/2024 . | CA_CASH_CLOSE ... .0 ] .0 . . 10/20/2027 . (1.E PL .
..05631%-AD-8 |BREDIF MM LSA LLC - Term Loan Series 202 .... |....... . 09/30/2024 . | CA_CASH_CLOSE ... ...0 ] .0 . . 10/01/2025 . [1.E PL .
..05634@-AB-7 |BSI3 Hold Teal Inc. - First Lien Term Lo ... [....... . 09/30/2024 . | CA_CASH_CLOSE ... ...0 ] .0 . . 08/21/2028 .
..066838-AA-7 | BANYAN SOFTWARE HOLDINGS LLC - TERM LOA .. 09/30/2024 . | CA_CASH_CLOSE . K .0 0 ...359 |. 10/30/2026 .
..06683@-AB-5 |BANYAN SOFTWARE HOLDINGS LLC - DELAYED 07/23/2024 . | VARIOUS ... .600 .600 |. .0 0 10,271) [. 10/30/2026 .
..07363%-AD-8 | BEACON MOBILITY CORP AMEND NO 4 DDTL . 09/30/2024 . | CA_CASH_CLOSE . 26,403 26,403 |. K .0 0 4,684 |. 12/31/2025 .
..08890@-AB-0 |Beyond Risk - Delayed Draw Term Loan . . |- 09/18/2024 . | VARIOUS ... . 3,107,783 ..3,171,207 ..3,107,899 |. 1,181,193 |. .0 0 .3,107,899 223,219 |. 10/08/2027 .
..10483*-AC-9 |BRAGG LIVE FOOD PRODUCTS LLC - TERM LOAN weeee.. |- 09/25/2024 . | CA_CASH_CLOSE . .. 134,217 ..134,277 |. .0 0 134,277 16,711 |. 12/29/2025 .
..10947U-AC-2 |BrightSign - Term Loan ........cceeeeeeeieeeeeness [oreenn . 09/30/2024 . | CA_CASH_CLOSE ... ...0 ] .0 . .. 1,181 |. 10/14/2027 .
..124646-AA-0 | CAl Software - Term Loan ........ccceeeveiiiiieae [eenenn . 09/30/2024 . | CA_CASH_CLOSE ... ...0 ] .0 . .. . 12/10/2028 .
..12721#-AA-7 | CVP Holdco, Inc./Delayed Draw Term Loan ...... [....... . 07/23/2024 . | CA_CASH_CLOSE ... ...0 ] .0 . 511,634 |.. . 10/31/2025 .
..12721#-AB-5 |CVP Holdco Inc./Term Loan 10/19 ......cccccees [orennn . 07/23/2024 . | CA_CASH_CLOSE ... . ...0 ] .0 . .555,922 |.. . 10/31/2025 .
..12721%-AC-3 | CVP HOLDCO INC. - DELAYED DRAW TERM LOA .... |....... . 07/31/2024 . | CA_CASH_CLOSE ... ..440,299 |.... ...0 ] .0 . .440,299 |.. . 10/31/2025 .
..12756@-AA-7 |Cogency Global - Term Loan ............ccceeeees [oeennn . 09/18/2024 . | VARIOUS . 3,856,913 |.... ...0 ] .0 . .3,856,913 |.. . 02/14/2028 .
..12756@-AB-5 |CGI PARENT LLC 1st AMEND TERM LOAN . 09/30/2024 . [ CA_CASH_CLOSE .....vvvvvnn Joereeeerenneneneeens fevvvvvvvnnnnnnnnd 0 [ 0 foniiiiiiiiiinn 0 Lo, K .0 O 1 O | N . 02/14/2028 .
..12758#-AD-7 | CMFT RE Lending Sub MM, LLC - Term Loan ... 07/12/2024 . | CA_CASH_CLOSE . .. 160,000 . 160,000 . 160,000 |. . 160,000 |. .0 0 160,000 . 09/06/2027 .
.. 12759#-AA-2 | CELF SPV LLC - Revolving Senior Secured ... 07/19/2024 . | CA_CASH_CLOSE . 42,857,143 .42,857,143 .42,857,143 |. 7,142,857 |. .0 0 42,857,143 . 12/20/2029 .
..12781@-AB-4 |CRE |1 LENDER SUB |, LLC - Term Loan Ser .. 09/30/2024 . | CA_CASH_CLOSE . .0 0 . 02/07/2028 .
. 16117L-Bli-8 |Charter Communications 0-CHTR TL B1 1L U .... 09/30/2024 . | CA_CASH_CLOSE . .0 0 . 04/30/2025 .
..16117L-CB-3 |Charter Communications | TL B-4 due Dece .... |....... . 09/30/2024 . | CA_CASH_CLOSE ... ...0 ] .0 . . 11/30/2030 .
..18530#-AA-6 | Cleaver-Brooks Inc - 2022 Term Loan ........... [....... . 09/30/2024 . | CA_CASH_CLOSE ... ...0 ] .0 . . 07/14/2028 .
..185398-AA-8 |Cleaver-Brooks Inc - 2022 Fixed PIK Term .... [....... . 09/30/2024 . | CA_CASH_CLOSE ... ...0 ] .0 . 0. . 07/14/2029 .
..18685Z-MNM-5 | CLIFFWATER ENHANCED LENDING FUND-Senior ...... [....... . 09/03/2024 . | CA_CASH_CLOSE ... ...0 ] .0 . .5,749,129 |.. . 07/19/2029 .
..19076*-AA-7 | COBALT BUYER SUB INC. - CLOSING DATE TE .... |....... . 07/23/2024 . | CA_CASH_CLOSE ... ...0 ] .0 . . 10/02/2028 .
..19076*-AB-5 | COBALT BUYER SUB INC. - DELAYED DRAW TE .... [....... . 07/23/2024 . | CA_CASH_CLOSE ... ...0 ] .0 . .. . 10/02/2028 .
..20470%-AB-5 | Comply365 - 2023 Incremental Term Loan ....... . |- 09/30/2024 . | CA_CASH_CLOSE ... ...0 ] .0 . 0. . 12/21/2029 .
..21257@-AC-8 | Convey Health Solutions Inc./Term Loan ...... . |- 09/03/2024 . [ CA_CASH_CLOSE ... ..423,831 |.... ...0 ] .0 . ....423,831 . 09/04/2026 .
.. 23344U-AC-4 |DS Admiral Bidco LLC-DSADBI TL 1L USD ... 09/19/2024 . | CA_CASH_CLOSE . .2,182,500 |. .0 0 . 2,182,500 . 03/16/2028 .
.. 233450-AB-5 |Disa Holdings Corp. - Delayed Draw Term ...... . 07/01/2024 . | CA_CASH CLOSE ... ...400 |.... .0 . 0. ...400 |. . 09/09/2028 .
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..23345U-AD-1 |Disa Holdings Corp. - Term Loan A ......ccceee [ereenn . 07/03/2024 . | CA_CASH_CLOSE ... ..1,066 .0 .0 . 0 .1,034 |.. .32 . 09/09/2028 . [3.A PL ...
.. 233450-AE-9 |DISA Holdings Corp. - 2024 2nd Amendment ..... [....... . 07/01/2024 . | CA_CASH_CLOSE ... .0 .0 . 0 ....6% |.. . 09/09/2028 . [4.C Z .....
..23363#-AB-5 |DRS Holdings IIl Inc./Term Loan 11/19 ....... [....... . 08/30/2024 . | CA_CASH_CLOSE ... .0 .0 . 0 11,697 |.. . 11/01/2025 . [4.A PL ....
..23363#-AC-3 |DRS HOLDINGS Il INC. - 2021 TERM LOAN ..... |....... . 08/30/2024 . | CA_CASH_CLOSE ... .0 .0 . 0 ...8,475 |.. . 11/01/2025 . [3.A PL ....
..230426-AD-1 | DAWSON RATED FUND 6-R1 LP - Secured Clas .... [....... . 09/16/2024 . | CA_CASH_CLOSE ... .0 .0 . 0 e 1,226,206 .. . 06/15/2034 . [1.G PL ....
..230426-AF-6 | DAWSON RATED FUND 6-R1 LP - Secured Clas .... [....... . 09/16/2024 . | CA_CASH_CLOSE ... .0 .0 . 0 ...163,276 .. . 06/15/2034 . |2.CPL ....
..24360@-AC-6 |DECOPAC INC. - TERM B LOAN .....evvvmvemvnnnnnnn [ereeenn . 09/30/2024 . | CA_CASH_CLOSE ... .0 .0 . 0 . 05/15/2028 . (3.B PL ...
..248238-AA-1 | DENALI HOLDCO LLC U R . 07/17/2024 . | CA_CASH_CLOSE ... .0 .0 . 0 . 09/15/2027 .
..26745L-AC-2 |Dwyer Instruments Inc - Term Loan ............. [....... . 09/30/2024 . | CA_CASH_CLOSE ... .0 .0 . 0 . 07/01/2027 .
..26745L-AE-8 |Dwyer Instruments Inc - 2023 Incremental 09/30/2024 . | CA_CASH_CLOSE . .0 0 0| . 07/21/2027 .
..26745L-AF-5 |Duwyer Instruments Inc - 2022 Upsize Dela .. 09/30/2024 . | CA_CASH_CLOSE . .0 0 0| . 07/21/2027 .
..26789#-AA-6 | DYNAMIC NC AEROSPACE HOLDINGS LLC - TER 07/01/2024 . | CA_CASH_CLOSE . .0 0 0| . 12/30/2026 .
..268698-AA-1 |Standard Elevator Systems - Term Loan ........ [....... . 09/30/2024 . | CA_CASH_CLOSE ... .0 .0 . 0 . 12/02/2027 .
..26869@-AB-9 |Standard Elevator Systems - Delayed Draw .... |....... . 09/30/2024 . | CA_CASH_CLOSE ... .0 .0 . 0 . 12/02/2027 .
..26887@-AA-9 |EP WEALTH ADVISORS LLC - TERM LOAN .......... [....... . 07/26/2024 . | CA_CASH_CLOSE ... .0 .0 . 0 . 09/04/2026 .
..28619%-AA-2 |ELEMICA PARENT INC. - DELAYED DRAW TERM .... [....... . 09/30/2024 . | CA_CASH_CLOSE ... .0 .0 . 0 . 09/18/2025 .
..28619*-AB-0 |Elemica Parent Inc./Term Loan 9/19 ........... [....... . 09/30/2024 . | CA_CASH_CLOSE ... .0 .0 . 0 . 09/18/2025 .
..28619%-AC-8 |ELEMICA PARENT INC. - AMENDMENT NO. 1T ... [....... . 09/30/2024 . | CA_CASH_CLOSE ... .0 ] .0 . 0 . 09/18/2025 .
..28619%-AD-6 |ELEMICA PARENT INC. - AVENDMENT NO. 1D ... [....... . 09/30/2024 . | CA_CASH_CLOSE ... ...0 ] .0 . 0 . 09/18/2025 .
..28622@-AA-5 |ELEVATION SERVICES PARENT HOLDINGS LLC ..... |[....... . 07/23/2024 . | CA_CASH_CLOSE ... ...0 ] .0 . 0 . 12/18/2026 .
..286220-AB-3 |ELEVATION SERVICES PARENT HOLDINGS LLC ... 07/23/2024 . | CA_CASH_CLOSE . K .0 0 0| . 12/18/2026 .
..28931@-AB-9 | Macon County Georgia School District - B .. 09/30/2024 . | CA_CASH_CLOSE . ....0 .0 L0 .0 0 0| .0 . 03/06/2025 .
..20251@-AB-9 |Encina Business Credit SPV LLC Revolving 09/04/2024 . | CA_CASH_CLOSE . . 6,240,000 ..6,240,000 ..6,240,000 |. .0 0 0| .6,240,000 . 07/07/2028 .
..20643*-AC-6 |EShipping LLC DDTL .... . |- 09/30/2024 . | CA_CASH_CLOSE . .0 0 0| . 11/05/2027 .
..29668#-AA-6 | ESSENTIAL SERVICES HOLDING CORPORATION - .... |.......|. 09/30/2024 . |CA_CASH_CLOSE . .0 0 0| . 11/16/2026 .
..20668#-AB-4 | ESSENTIAL SERVICES HOLDING CORPORATION - .... |....... . 09/30/2024 . | CA_CASH_CLOSE ... ...0 ] .0 . 0 . 11/16/2026 .
..20668#-AC-2 |ESSENTIAL SERVICES HOLDING CORPORATION - .... |....... . 08/26/2024 . | CA_CASH_CLOSE ... ...0 ] .0 . 0 .. . 11/16/2026 .
..30319*-AA-1 |FSS Buyer LLC Initial Term Loan ................ .o . 09/30/2024 . | CA_CASH_CLOSE ... ...0 ] .0 . 0 e 18,278 |.. . 08/31/2028 .
..31168@-AA-9 |Fasanara Apex 3 12/22/25 ........ccevvvvvvvvvennnn [eeneen . 07/15/2024 . | CA_CASH_CLOSE ......eevvve |ovvvvennnnnnnnnnnns o 4,518,272 | 4,518,272 |........ 4,522,152 |.... ...0 ] .0 . 0 e 4,522,152 |.. . 12/22/2025 .
..32013#-AA-2 | FIRST EAGLE DIRECT LENDING V-B, LLC - Se ... [....... . 09/25/2024 . | CA_CASH_CLOSE ... . . ...0 ] .0 . 0 e 9,533,085 |.. . 06/16/2029 . (1.D PL ....
..34960#-AC-7 |Fortis Payment Systems LLC - 2022 Term L .... [....... . 09/20/2024 . | VARIOUS . 1,211,773 1,189,483 |.... ...0 ] .0 . 0 |eeeen.. 1,189,483 .. . 02/13/2026 .
..34960#-AD-5 |FORTIS PAYMENT SYSTEMS LLC 10TH AMEND DD .. 09/30/2024 . | CA_CASH_CLOSE . ...0 . L0 L0 .0 0 0| .0 . 02/13/2026 .
..34960#-AE-3 |Fortis Payment Systems LLC 10TH AMEND TE . 09/30/2024 . | CA_CASH_CLOSE . .0 .0 L0 | 0| .0 0 0| 0 . 02/13/2026 .
..34962B-AB-6 |Fortis Payment Systems LLC - 2022 Delaye .. 09/30/2024 . | CA_CASH_CLOSE . ....0 .0 L0 0 .0 0 0| .0 . 02/13/2026 .
..35042#-AC-6 | FOUNDATION CONSUMER BRANDS LLC - TERM L .... 09/10/2024 . | CA_CASH_CLOSE . 11,933 11,933 11,933 | 11,933 | .0 0 0| 11,933 . 10/01/2026 .
..35042@-AA-2 |Foundation Finance Trust - Fixed Class A 09/15/2024 . | CA_CASH_CLOSE . . 4,567,163 .. 4,567,163 .. 4,553,416 |. . 4,553,416 |. .0 0 0| . 4,553,416 . 10/15/2042 .
..36152#-AA-4 | GB EAGLE BUYER INC INITIAL TERM LN ...ccooes [oeennn . 09/30/2024 . | CA_CASH_CLOSE ...oovvvvvee Jooveiiiiiiiiiiiiiens oo 5242 ... 5,282 |oeerennnnnn 5,08 |............ 5,085 |.... ...0 ] .0 . 0 ...5,085 |.. . 12/01/2028 .
..36457W-AD-3 | GALWAY BORROWER LLC - CLOSING DATE TERM ..... [....... . 07/02/2024 . | CA_CASH_CLOSE ... ...0 ] .0 . 0 . 09/29/2028 .
..38870#-AG-8 |GraphPad Software Inc. ProteinMetrics In .... [....... . 09/30/2024 . | CA_CASH_CLOSE ... ...0 ] .0 . 0 . 04/27/2027 .
..38870#-AH-6 |GraphPad Software Inc. DOTL .............cceeees [ oeenns . 09/30/2024 . | CA_CASH_CLOSE ... ...0 ] .0 . 0 . 04/27/2027 .
..40348#-AB-9 |Gutter Buyer, Inc. - Term Loan Tranche A .... [....... . 09/30/2024 . | CA_CASH_CLOSE ... ...0 ] .0 . 0 . 03/08/2025 .
..40476@-AB-5 |Hanley Wood LLC - 2021 Incremental Term ...... [....... . 08/19/2024 . | CA_CASH_CLOSE ... ...0 ] .0 . 0 . 12/10/2024 .
..40476@-AC-3 |Hanley Wood LLC - 2021 Delayed Draw Term .... . |- 08/19/2024 . [ CA_CASH_CLOSE ... ...0 ] .0 . 0 . 12/10/2024 .
..40481#-AA-8 |HH - STELLA INC. - INITIAL TERM LOAN ........ .| 07/23/2024 . | CA_CASH_CLOSE . . ...0 ] .0 . 0 . 04/24/2028 .
..40481#-AB-6 |HH - STELLA INC. - DELAYED DRAW TERM LO . 07/23/2024 . | VARIOUS ...... ... 213 213 . .0 0 0| . 04/24/2028 .
..40487*-AC-2 |HV Voyage L.P. - 1st Lien Term Loan (Par .... . 09/05/2024 . | CA_CASH CLOSE ... .. 148,026 ..148,026 |.... .0 . 0. .0 . .148,026 |. . 03/15/2028 .
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..40490@-AF-8 |HTI Technology & Industries - 2023 Delay .... |....... . 09/30/2024 . | CA_CASH_CLOSE ... .0 .0 . 0 . 07/27/2025 .
..40494#-AA-3 |HXSG Intermediary 2 LLC - Term Loan ........... [....... . 09/30/2024 . | CA_CASH_CLOSE ... .0 .0 . 0 . 11/28/2029 .
..40494#-AB-1 |HXSG INTERMEDIARY 2 LLC INITIAL DDTL .coooeee fnnnnn . 09/30/2024 . | CA_CASH_CLOSE . .0 .0 . 0 . 11/28/2029 .
..42258@-AA-7 | HEAVY CONSTR SYS SPECIALISTS LLC INITIAL .... [....... . 09/18/2024 . R .0 . 0 . 11/16/2028 .
..42328D-AG-3 |Helios Software Holdings EUR TLB (Mar'21 .... |....... . 09/30/2024 . | CA_CASH_CLOSE ... .0 .0 . 0 . 03/11/2028 .
..42981#-AA-9 |HIGH STREET BUYER INC. - DELAYED DRAW T .... [....... . 09/30/2024 . | CA_CASH_CLOSE ... .0 .0 . 0 . 04/14/2028 .
..42983#-AA-7 |HIGH STREET BUYER INC. - TERM LOAN B ........ [....... . 09/30/2024 . | CA_CASH_CLOSE ... .0 .0 . 0 . 04/14/2028 .
..42083#-AB-5 |HIGH STREET BUYER INC. - DELAYED DRAW T ... [....... . 07/02/2024 . | CA_CASH_CLOSE ... .0 .0 . 0 . 04/14/2028 .
..42083#-AC-3 |HIGH STREET BUYER INC. - DELAYED DRAW T ... [....... . 09/30/2024 . | CA_CASH_CLOSE ... .0 .0 . 0 . 04/14/2028 .
..44961*-AB-1 | Implus Footcare LLC/Initial Term Loan 0 07/26/2024 . | CA_CASH_CLOSE . .0 0 0| . 07/31/2025 .
..45054@-AA-6 | ITI Intermodal - Term Loan ... 09/30/2024 . | CA_CASH_CLOSE . .0 0 0| . 12/20/2027 .
..45054@-AB-4 | ITI Intermodal INC - Delayed Draw Term L .... 09/30/2024 . | CA_CASH_CLOSE . .0 0 0| . 12/21/2027 .
..45054@-AD-0 | ITI Intermodal Inc. - 2023 Incremental T .... [....... . 09/30/2024 . | CA_CASH_CLOSE ... .0 .0 . 0 . 12/20/2027 .
..45054@-AE-8 | ITI Intermodal Inc. - 2023 Columbia Dela .... |....... . 09/30/2024 . | CA_CASH_CLOSE ... ...0 ] .0 . 0 . 12/21/2027 .
..45321%-AA-5 | Implus Footcare LLC/Spenco Incremental ...... [....... . 07/26/2024 . | CA_CASH_CLOSE ... ..(2)) .0 . 0 . 07/31/2025 .
..45686@-AB-0 | Infrastripe LLC ........evvvvvvvvvnnnnnnnnniniinnins [eeeeens . 09/30/2024 . | CA_CASH_CLOSE ... .0 .0 . 0 . 10/31/2024 .
..45686@-AC-8 | Infrastripe LLC Delayed Draw R IR . 09/30/2024 . | CA_CASH_CLOSE ... .0 .0 . 0 . 10/31/2024 .
..46126#-AA-6 | IntraPac International LLC/U.S. Term Loa .... |....... . 09/30/2024 . | CA_CASH_CLOSE ... . LU .0 .0 . 0 0. . 01/11/2026 .
..46126#-AB-4 | INTRAPAC PARENT INC. - FIRST AMENDMENT T .... |....... . 09/30/2024 . | CA_CASH_CLOSE ... L0 .. L0 ... .0 .0 . 0 . 0. . 01/11/2026 .
..47235#-AA-2 | JEFFERIES DIRECT LENDING FUND Il SPE LLC .... |....... . 09/04/2024 . | CA_CASH_CLOSE .....cevvvvn |oevereennnnnnnnnnnn |+00....3,