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STATEMENT AS OF JUNE 30, 2025 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 BONGS ettt [reneenia 39,048,699,329 ..o [ 39,048,699,329 |.......... 37,508,206,694
2. Stocks:
2.1 Preferred SIOCKS ....cuouiiiierieueireriicieieeetsinesesseete s esseeae s seseseeessssesnsssesens [orereesisecuenns 916,669,967 ..o [ 916,669,967 |................ 297,875,760
2.2 COMMON SEOCKS ...voreeiaeirtiiteeieie ittt nnes [eoesecsesecnnes 798,898,954 | [ 798,898,954 |.......o....... 778,776,013
3. Mortgage loans on real estate:
B FIISEHENS .ottt [ 5,541,271,807 |.cocvovviieccirrccceine [ 5,541,271,807 |............ 5,123,099,533
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($ .ovvreeennt 82,018,332 ), cash equivalents
[CJ— 3,188,427,799 ) and short-term
investments ($  .......ccoe.ee. 562,254,087 ) ..o e 3,832,700,218 ..o e 3,832,700,218 |........... 3,411,231,703
6. Contract loans (including $  .ovevvevrerrrreieecceene premium notes) ...... |eeeererencns 26,023,517 oo o 26,023,517 |oveveen 27,524 475
7. Derivatives ............... . 802,659,966 |.. . 802,659,966 |.. ..875,707,311
8. Other iNVESLEd @SSELS ....c.oovurureeeeeiieieieeeee ettt seeenas [roseseenees 2,953,862,465 |........ccec.... 12,469,356 |............ 2,941,393,109 |............ 2,795,309,682
9. ReCeivables fOr SECUMLIES ..........ceiiiiiuiuiiriiii et [eoseissneennas 81,334,141 | [ 81,334,141 | 2,858,588
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 54,002,120,364 |................. 12,469,356 |.......... 53,989,651,008 |.......... 50,820,589,759
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 ............cccururrrrimimeieirenirieeeieeseeeseeeieas [oreseennienanns 540,547,166 |........ccccvvnvnee 3,916,106 |................ 536,631,060 |............... 535,440,032
15.  Premiums and considerations:
15.1 Uncollected premiums and agents' balances in the course of collection |..........c..cccu.... 598,216 |....cvveevriririieiens 8,108 |..ceviiricicinne 590,108 |...occevevernne. 596,729
15.2 Deferred premiums, agents' balances and installments booked but
deferred and not yet due (including $ .........ccoccovveiiiiinnne,
earned but unbilled PremiumS) ..........cccoveveveiiieiereeieiiee s [oeeeeeeenenenees 9,686,177 [.eoveeceeene 6,086,452 |....ccovverennee 3,599,725 |.....ocovn 3,895,808
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 1,070,870 v e 1,070,870 ..o 671,078
16.2 Funds held by or deposited with reinsured COMpPanIes ............ccccevveevees oo [ e, [0 OO 0
16.3 Other amounts receivable under reinsurance contracts ............ccoceeeee. |ooveeeeveernenns 76,377,963 |..oooeeeeeeeeeeeeeeeeeeee oo 76,377,963 | 154,186,738
17.  Amounts receivable relating to uninsured plans ............ccccocoeeiiiriiniiniinicns feereiniiieen [ [ (1 T 0
18.1 Current federal and foreign income tax recoverable and interest thereon ... |....c.c.cc..... 131,025,785 oo 131,025,785 |..ocoveene 51,564,559
18.2 Net deferred tax asset ...........ccoceeveuenee ..297,923,330 |.. 35,225,700 |.. ..262,697,630 |.. . 291,658,899
19.  Guaranty funds receivable or 0N dePOSit ............cccccveveveveveeeeeeeieieeeeeeeees |reseeeeeeieeneens 5,287,660 |..oeoeeeeeeeeeeeeeeeeees e 5,237,660 |...ccovevnnne 5,158,480
20. Electronic data processing equipment and SOftWare .............ccccoeviviieriiens rniiiiiiiiiiiens [ [ [0 OO 0
21. Furniture and equipment, including health care delivery assets
(8 o RSSO SY SO UPUEUEPRRTTTPRTRTE NUSPTPTORPRPRUOPN 3,941,088 |........ccooennee. 3,941,088 |......coovveiiricriieae [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 ................ccccocovvvevieeiies foevreineinnnn 540,508 |...cvoveveieiieieeeeiieiens oo 540,508 |.......cccvvnenee. 615,153
24. Health care ($ ..cccocvrvevecccirriecnae ) and other amounts receivable ...... |- [ [ (O T 0
25.  Aggregate write-ins for other than invested assets ...........cccococeeveieecierenenns frrenccenenne 584,240,658 |.........ccco.c. 4,663,661 |.....ccoenve 579,576,997 |............... 531,706,332
26. Total assets excluding Separate Accounts, Segregated Accounts and
Protected Cell Accounts (LINES 120 25) ......c.ccuvvieieeveuiiiiiieeeieieiee e e 55,653,309,785 |....cvvreneee 66,310,471 |.......... 55,586,999,314 |.......... 52,396,083,567
27. From Separate Accounts, Segregated Accounts and Protected Cell
AACCOUNLS ...ttt eeeeeee e esee e s e e s sesesesasssssesesesesssssesesesesnnnnnsnsenns [enineesinns 1,118,571,000 [..oovivienncencenees e 1,118,571,090 |.........c..cc. 984,163,451
28. Total (Lines 26 and 27) 56,771,880,875 66,310,471 56,705,570,404 53,380,247,018
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 ..o [ 307,930,864 |.....cooieiririererens e 307,930,864 |............... 253,755,983
2502. Company-owned life iNSUFANCE ......ccocoievevivceiiieecieice et oo 233,423,935 .o e 233,423,935 |..cooovie 229,829,784
2503. Accrued contractual fee inCOME ... [ 27,543,997 |..ooovviiccnce 27,543,997 .o 29,842,711
2598. Summary of remaining write-ins for Line 25 from overflow page ... 15,341,862 |... ..4,663,661 |... ...10,678,201 |... ... 18,277,854
2599. Totals (Lines 2501 through 2503 plus 2598)(Line 25 above) 584,240,658 4,663,661 579,576,997 531,706,332




STATEMENT AS OF JUNE 30, 2025 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 $ .......... 40,202,679,203 1€SS $ coveeeveieereeeeeeeeeeane included in Line 6.3
(including $  «voveveveeeiriene 445,464 Modco Reserve) 40,202,679,203 |........... 36,488,387,785
2. Aggregate reserve for accident and health contracts (including $ 55,478,097 |......coocvuv. 54,926,316
3. Liability for deposit-type contracts (including $  ...ccoeovvivvvnnicicccenes MOACO RESEIVE)........vveeeeeieiiiiieieieieeeeeeeieis e 577,774,398 |................ 786,618,885
4. Contract claims:
B LIFE bbb e e bt b et b et b e bbb ettt [eren s 179,509,361 |...cconenvee. 160,301,171
4.2 ACCHAENE ANA NBAIN .......cvteee et bbbttt oenieeenieienicienieaan 570,392 oo 672,797
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 21,480 accident and health premiums ...........cccoooeveveces foeerereeneeisninnnns 150,777 | 158,663
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 $ ...4,460,471 | 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 $ ................... 2,361,811
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 ($ ) reinsurers .
24.04 Payable to parent, subsidiaries and affiliates
24.05 Drafts outstanding ..........cccceeverieiienienceceee
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 1,430,649,737 1,612,926,860
26. Total liabilities excluding Separate Accounts business (Lines 1 to 25) 51,248,012,863 48,169,807,274
27. From Separate Accounts Statement 1,118,571,090 |............... 984,163,451
28. Total liabilities (Lines 26 and 27) 52,366,583,953 49,153,970,725
29. Common capital stock 1,675,000 |ooovoenee. 1,675,000
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 $ 4,337,311,451 4,224,601,293
38. Totals of Lines 29, 30 and 37 4,338,986,451 4,226,276,293
39. Totals of Lines 28 and 38 (Page 2, Line 28, Col. 3) 56,705,570,404 53,380,247,018
DETAILS OF WRITE-INS
2501. Derivative collateral 1,379,881,663 |............ 1,564,191,809
2502. Unclaimed property .. ... 36,517,002 |... ... 37,119,075
2503. Accounts payable 11,615,976
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) 1,430,649,737 1,612,926,860
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) 307,930,864 253,755,983




STATEMENT AS OF JUNE 30, 2025 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 5,055,943,621 |............ 4,306,318,090 |............ 8,551,179,527
2. Considerations for supplementary contracts with life contingencies.............ccooeeiiiiiineneneeeee e e
3. Netinvestment INCOME .......coovoriiiiiiicieieiirrr e ..1,267,333,974 |.. ..1,269,609,531 |..
4. Amortization of Interest Maintenance Reserve (IMR) ...........ccccocveveveveveveeeeeenennne. ..(20,623,655)|.. ..(13,420,200)|..
5. Separate Accounts net gain from operations excluding unrealized gains or l0SSES ...........cccoeevveeereeiorniiiii
6. Commissions and expense allowances on reiNSUrance CeAed ..............ovioierveveveveueueeeeeseeeeeeeeseseses e (13,731,838) ... (17,178,528)
7. Reserve adjustments on reinSUranCe CEAERM ...........ciouiiiiiieriieiiinie et sre e e e see s e [V R
8. Miscellaneous Income:
8.1 Income from fees associated with investment management, administration and contract
guarantees from SeParate ACCOUNTS..........ccuiiiiiiiiiieie ettt [oeme e e e e e e e e saenaes [otesesesee e e eeeneenenaens [oeeeeeeeeee e e e e e s 0
8.2 Charges and fees for deposit-type CONTACES .............c.coeriieieiereececececeieieieie e [ree e 4,058,778 |.....ccoovneee. 5,912,368 |.....cccvee. 10,489,669
8.3 Aggregate write-ins for miscellaneous income .. 28,186,185 23,456,659 52,362,830
9. Totals (Lines 110 8.3) ...cevveeiiieiiciecieeieee 6,321,167,065 5,574,697,920 11,178,266,019
10.  Death beNEfits .........cccoiriiiiiiieic e Joee 7,148,791 | 8,202,152 16,123,640
11.  Matured endowments (excluding guaranteed annual pure endowments) . e 2,444,205 | 2,453,407
12, ANNUILY DENETIS ...ttt ettt e 488,790,783 |...coovvvee 397,566,840 |................ 813,491,676
13. Disability benefits and benefits under accident and health CONracts ...............ccccueueeeeieeiveieveiercreeens oo 2,599,410 | 2,221,378 | 4,964,082
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 ) 3,714,843,199 3,156,414,722 6,331,153,344
20.  Totals (LINES 1010 19) ..ottt n e n e | 5,828,581,865 |............ 5,005,502,483 |.......... 10,068, 179,137
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 ..............cccceeveeeeeeeveveveeeeeeeeeeefeoesccennn. 6,632,617 | 8,851,240
25. Increase in loading on deferred and uncollected premiums ........... ....(276,953)/..
26. Net transfers to or (from) Separate Accounts net of reinsurance
27. Aggregate write-ins for deductions ... 0
28.  Totals (LINES 20 10 27) ..ueiiuiiiieieieee ettt ettt 6,262,743,646 5,609,079,972 11,271,624,529
29. Net gain from operations before dividends to policyholders and federal income taxes (Line 9 minus
LINE 28) . 58,423,419 |.....cccooe. (34,382,052)[...cccuvenne (93,358,510)
30. Dividends to policyholders and refunds to members 3,801 4,827 10,851
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 58,419,618 |......c........ (34,386,879)|................ (93,369,361)
32. Federal and foreign income taxes incurred (excluding tax on capital gains) ...........cccccoeveveuevevevenennne. 8,841,772 49,032,228 85,679,105
33. Net gain from operations after dividends to policyholders, refunds to members and federal income
taxes and before realized capital gains or (losses) (Line 31 MiNUS LiNe 32) ......c.coveveueuerevriieeaeaens foreeeeecceeenes 49,577,846 |................ (83,419,107)|.............. (179,048,466)
34. Net realized capital gains (losses) (excluding gains (losses) transferred to the IMR) less capital
gainstax of §  ..oeeeeene (11,281,934) (excluding taxes of $  .ooeovruceeerecne (200,381)
transferred t0 the IMR) .........coiiii ettt ettt (21,595,418) (70,085,591) (74,862,069)
35.  Netincome (LiNe 33 PIUS LINE 34) .....c.cucuiuiiiiieiieieteeeeee ettt 27,982,428 (153,504 ,698) (253,910,535)
CAPITAL AND SURPLUS ACCOUNT
36. Capital and surplus, DeCember 31, PriOT YT ...........c.cocueueueeeeeeceeeeeeeeeeeeeeeeeseseeesesaeseeesesessaesesesenenans 4,226,276,293 3,050,950,603 3,050,950,603
37, NetinCOmME (LINE 35) ....oviiiiiiiieiicee ettt e e e 27,982,428 |.............. (153,504,698)|.............. (253,910,535)
38. Change in net unrealized capital gains (losses) less capital gains tax of $ ..5,853,466 (170,014,631)|.. ..230,758,443 |.. ..382,459,752
39. Change in net unrealized foreign exchange capital gain (I0SS) ..........cccceeeeveveverevereeeeeeee e e ..211,247,380 |.. ..(17,269,783)]|.. ..(61,363,123)
40. Change in net deferred iNCOME tAX .......ccccovoveveveveeeececeie ettt senenas ..(14,320,853)]|.. ..135,425,658 |.. ...99,850,813
41.  Change in nonadmitted @SSEtS ...........cceeriririrereeeeeeeee e ...62,709,524 |.. (101,467,093)|.. ..(74,314,941)
42. Change in liability for reinsurance in unauthorized and certified companies ............
43. Change in reserve on account of change in valuation basis, (increase) or decrease
44, Change in asset Valuation MESEIVE .........c..coiiiiiiiiaieeie ettt sa e e e e enee e
45.  Change in treasury StOCK ...........coceeiieriieiiniiinie e
46. Surplus (contributed to) withdrawn from Separate Accounts during period ..
47. Other changes in surplus in Separate Accounts Statement .............cooooieiiiiiieieeeeeeeee
48.  Change iN SUMPIUS NOTES .....ccuuiiiiiiiiiieii ettt ettt se e b e e e e st e e st e s seenseeae e s e eneeeneeeneens
49. Cumulative effect of changes in accounting PrinCIpIES ..........ccooiiiiriiiiiiii e
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 (100,000,000)
53. Aggregate write-ins for gains and losses in surplus 8,511,648 (6,493,413) (42,711,147)
54. Net change in capital and surplus for the year (Lines 37 through 53) ..........cccceeveeeeeieiiiivcreeieeeeeeeens 112,710,158 36,768,572 1,175,325,690
55. Capital and surplus, as of statement date (Lines 36 + 54) 4,338,986,451 3,087,719,175 4,226,276,293
DETAILS OF WRITE-INS
08.301. Contractual rider 88 INCOME ......ocooiiieiieeeeeeeeeeee et e e en e doe e eaeeeeananans 22,595,233 |.coooee. 19,121,657 oo 42 691,252
08.302. Interest on company—owned life INSUFANCE .........ccouiuiiieiiiieieeeececeee e 3,594,151 [ 3,270,651 [ 6,686,806
08.303. Reinsurance exXperience FefUNG ...........ccocoooiiiieieieecc et 490,444
08.398. Summary of remaining write-ins for Line 8.3 from oVerflow PAgE ............c.ccoveveueueviuiieeieeieieieieeeeesee e oo 1,506,357
08.399. Totals (Lines 08.301 through 08.303 plus 08.398) (Line 8.3 above) 28,186,185
2701. .
2702.
2703. e |
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) 0
5301. Correction of error, Net 0f TaX ..ot e 8,511,648
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) 8,511,648 (6,493,413) (42,711,147)




STATEMENT AS OF JUNE 30, 2025 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 5,056,453,742 |........... 4,307,492,536 |............ 8,552,623, 758
2. NetiNVESIMENT INCOME .......uiiiiiiiiieieie ittt oo 1,588,157,744 |........... 1,467,566,010 |............ 3,208,878,371
3. MISCEIIANEOUS INCOME ......vrerereeaceceeeeeeseeseeseesee e se et et ssess sttt 16,448,380 9,551,667 5,266,911
4. TOtal (LINES 110 3) oottt 6,661,059,866 5,784,610,213 11,766,769, 040
5.  Benefit and [0Ss related PAYMENLS ............cccueuiiieiiiiicieietcece ettt s e en s e [oesesennas 1,953,994 781 |.......... 1,355,147,460 |............ 3,291,013,240
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 ...............cccccveveveveveccceeeceienens [oeeeeeceeens 325,990,954 |.......coee 338,941,383 |..cccecvnnnn 678,156,869
8. Dividends paid t0 POIICYNOIAETS .........c.cccviviveverieieieieeeee ettt ettt eaen s s sesesssn s [erereseene e e seenenenas 3,807 | 4,827 | 10,851
9. Federal and foreign income taxes paid (recovered) netof $ .............. (11,482,315) tax on capital
GAINS (IOSSES) ..evuieiieiieet ettt bbb 103,259,433 129,334,148 172,726,146
10.  Total (LINES 5 throUGN 9) ....c.vuiuieiiiiiieiieit ettt 2,383,248,969 1,823,427,818 4,141,907,106
11.  Net cash from operations (Line 4 MinUS LiN€ 10) .........c.cocvoviviueuereriieeieieieetereeeeee e 4,277,810,897 3,961,182,395 7,624 ,861,934
Cash from Investments
12.  Proceeds from investments sold, matured or repaid:
12,1 BONGS .ottt bbbt 3,481,924,195 3,276,382, 135
12.2 Stocks .............. ... 87,933,030 |.. ... 26,180,557 |..
12.3 Mortgage loans ... ..506,043,937 |.. . 225,182,288 |..
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 0
12.5 Other iNVESIEA @SSELS ......cuvuiuieieriiiieirei ettt [eeessinessinees 317,107,522 |...oecunennee. 59,827,336 |.......ccon. 173,783,581
12.6 Net gains or (losses) on cash, cash equivalents and short-term iNVEStMENts ..............cccccceveees |oerreneeeiennnnneeeens (O T (V1 (1,081,226)
12.7 MiSCEIIANEOUS PrOCEEAS ..........cecvcveieeeececte e eeecae et eeeeesae e tesenenssae s s en s sae st esensnsnsesesesenansesenas 71,027,095 60,185,629 155,924,192
12.8 Total investment proceeds (LINES 12.1 10 12.7) .....cccvoveveveueviiieeeeceeeeteieeeee et [oevesinnas 4.464,035,780 |............ 3,647,757,945 |............ 8,420,066,512
13. Cost of investments acquired (long-term only):
LTI = T T OO RUSORP 5,453,576,954 |........... 4,203,631,728 |............ 9,943, 142,339
1312 STOCKS ..ottt [eeees e 303,914,430 |...ovcviennee. 92,823,104 | 166,806, 136
13.3 MOMGAGE [OBNS ......ueeirieirieeiiieireie ettt ettt ssiens[oeeesinensneans 903,672,957 |...ovcvennnn 666,452,074 |............ 1,849,140,811
13,4 REAI ESIALE ...ttt o (U (U 0
13.5 Other iNVESIEA @SSELS ......cuvuiuieiericiceirei ettt [oeessinessnes 256,635,598 |................ 190,348,860 |................ 307,938,733
13.6 Miscellaneous @pPliCALIONS .............ccuevevevceceeteieeeececee e e ettt ee ettt sensea et s s enssae st eneneees 553,722,522 399,692,264 785,996,926
13.7 Total investments acquired (LINES 13.110 13.6) .....ocveveveveueeieieiieieieeeece e 7,471,522 461 5,552,948,030 13,053,024 ,945
14. Netincrease/(decrease) in contract loans and Premium NOES .............c.cvcvevevevreeeeeeieiererereeeeee e (1,500,958) (1,141,617) (2,428,076)
15.  Net cash from investments (Line 12.8 minus Line 13.7 and Line 14) ..........cccccveveveveueceeeeieieeeeeans (3,005,985,723) (1,904,048,468) (4,630,530,356)
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 (V1 98,325,299
16.3 BOITOWED fUNGS ...ttt ensien | |oetines s (U (U 0
16.4 Net deposits on deposit-type contracts and other insurance liabilities ...............cccoeveveveeceeerees frevereeeenns (264,829,970)|................ (64,206,830).............. (178,474,041)
16.5 DiviIdends t0 SLOCKNOIAETS ...........cuuuiuiiiiiiciciee ettt ensees | [rnessene s (U (U 100,000,000
16.6 Other cash provided (APPHEA) ...........c.eveveueueiiiieieteeeeeeeeceeee ettt (585,526,689) (1,061,484,001) (1,614,277,737)
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 (850,356,659) (1,125,690,831) (1,794,426,479)
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) . |.c.c.cccvoenne 421,468,515 |................ 931,443,096 |............ 1,199,905,099
19. Cash, cash equivalents and short-term investments:
19.1 BEGINMING OF YBAN .....couieiieiiiiei ettt |oesininines 3,411,231,702 |............ 2,211,326,604 |............ 2,211,326,604
19.2 End of period (Line 18 plus Line 19.1) 3,832,700,217 3,142,769,700 3,411,231,702
Note: Supplemental disclosures of cash flow information for non-cash transactions:
20.0001. Bond conversions and refinanCing ...t [ 60,785,517 |.covevneee 125,879,856 |............... 288,779,748
20.0002. Common STOCK CONVEISIONS .........ovuiiuciiciicicicicicc e [oesesseninsniaes 4,727,453 | 2,671,391 | 2,797,806
20.0003. Preferred stock conversions ..................... 13,382,543 | O 166,555
20.0004. Bonds transferred to other invested assets o 247,688,664 |......oos [
20.0005. Bonds transferred to preferred STOCKS ... [ 385,746,918 | e
20.0006. Transfer preferred Stock 10 DONG .......ccoooiiiiiioiecce e [t eeeennens |oeeiereeee s [eerereeeeens 11,701,250
20.0007. BA asset contribution from parent ................ . ..1,234,896,245
20.0008. Net investment income payment-in-kind for bonds ..........ccccooveviiiiiieiiieiiciecceceeeceeceeees v 3,315,467 [l 1,185,915 [ 3,946,327




STATEMENT AS OF JUNE 30, 2025 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
................... 8,979,319 |..................8,795,576 |................ 18,313,526
............................ (A26) ] [ 0
............ 5,061,228,717 |...........4,703,755,503 |............9,065,354,262
................... 2,702,713 |.....cceevnv... 2,630,905 |................... 4,909,205
................... 2,191,922 |...coceeeeee.enn 2,315,191 i 4,455,851
....................................................................................................... 0
....................................................................................................... 0
............ 5,075,102,245 |........... 4,717,497 175 |............9,093,032,844
................... 3,923,633 |................ 13,143,916 |................. 18,387,557

5,079,025,878 4,730,641,091 9,111,420,401




STATEMENT AS OF JUNE 30, 2025 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/S Page F/S Line # 06/30/2025 12/31/2024
(1) State basis XXX XXX XXX $ 27,982,428 $ (253,910,535)
(2) State prescribed practices that increase/(decrease) NAIC SAP XXX XXX XXX
OAC 3901-1-67:
Derivative instruments 86 4 7,3 (121,953,283) (58,654,726)
Reserves for fixed indexed annuities 51 4 1,19 77127 208,059,416
Taximpact 101 4 18.2,32 (1,427,077) 2,639,023
(3) State permitted practices that increase/(decrease) NAIC SAP XXX XXX XXX - -
(4) NAIC SAP (1-2-3=4) XXX XXX XXX $ 151,285,660 _$ (405,954,249)
Surplus
(5) Statutory surplus state basis XXX XXX XXX $  4,338,986,451 $ 4,226,276,293

(6) State prescribed practices that increase/(decrease) NAIC SAP
OAC 3901-1-67:

Derivative instruments 86 2,4 7,3 (643,322,157) (604,773,176)
Reserves for fixed indexed annuities 51 3,4 1,19 562,931,479 562,854,352
Taximpact 101 2,4 18.2,32 31,862,212 23,783,123
(7) State permitted practices that increase/(decrease) NAIC SAP XXX XXX XXX - -
(8) NAIC SAP (5-6-7=8) XXX XXX XXX $ 4387514917 _$ 4,244411,995

B, C & D — No significant changes.

Note 2 — Accounting Changes and Corrections of Errors

In 2025, the Company recorded a correction of error related to prior years, net of tax, which resulted in a increase of statutory capital and surplus
of $8,511,648. The correction of error resulted in adjustments to investment activity related to prior years.

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 $42,711,147. The correction of error resulted in adjustments to investment activity related to prior years

An issuer credit obligation is defined as a bond where repayment is supported by the general creditworthiness of an operating entity, and an
asset-backed security is defined as a bond issued by an entity created for the primary purpose of raising capital through debt backed by financial
assets. The revisions to SSAP No. 26 reflect the principle-based bond definition, and SSAP No. 43 provides accounting and reporting guidance
for investments that qualify as asset-backed securities under the new bond definition. Upon adoption, investments that do not qualify as bonds
will not be permitted to be reported as bonds on Schedule D, Part 1 thereafter as there will be no grandfathering for existing investments that do
not qualify under the revised SSAPs. The Company has adopted this guidance, resulting in $224,556,618 for all securities reclassed off Schedule
D-1, which includes $98,937,049 that resulted with a change in measurement basis. The adoption resulted in a decrease in change in Surplus of
$4,469,089 for the Company on January 1, 2025.

Note 3 — Business Combinations and Goodwill

No significant change.

Note 4 — Discontinued Operations

Not applicable.

Note 5 — Investments

A, B & C — No significant changes.
D. Asset-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 asset-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 JUNE 30, 2025 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
05535DBG8 $ 226,054 $ 186,315 $ 39,739 $ 186,315 $ 185567  03/31/2025
07325DAF1 145,428 143,172 2,256 143,172 143,343  03/31/2025
3622EAAAS8 3,128,413 2,914,312 214,101 2,914,312 2,882,366  03/31/2025
61751DAE4 1,531,560 1,303,888 227,671 1,303,888 1,285,025  03/31/2025
86358RXY8 69,563 62,093 7,470 62,093 65,483  03/31/2025
86358RXZ5 142,309 104,140 38,169 104,140 113,994  03/31/2025
00703QAD4 2,829,369 2,592,798 236,571 2,592,798 2,090,914  03/31/2025
058933AN2 713,018 656,791 56,227 656,791 655,536  03/31/2025
05951KAN3 509,993 465,995 43,998 465,995 467,635  03/31/2025
059522AU6 1,635,468 1,575,050 60,417 1,575,050 1,568,604  03/31/2025
05952GAT8 299,430 270,626 28,804 270,626 274,272  03/31/2025
05952GAV3 450,704 389,417 61,287 389,417 394,662  03/31/2025
07384YKF2 1,368,127 1,363,235 4,892 1,363,235 1,363,552  03/31/2025
07386XAH9 934,994 681,813 253,181 681,813 679,236  03/31/2025
12566UAE4 368,213 327,751 40,462 327,751 327,471 03/31/2025
12566 XAMO 588,955 588,934 21 588,934 529,197  03/31/2025
12628LAD2 541,252 457,172 84,080 457,172 446,367 03/31/2025
17309BAB3 177,106 157,632 19,475 157,632 158,111 03/31/2025
225470Q89 343,532 314,394 29,138 314,394 311,818  03/31/2025
32051GSQ9 1,207,454 1,202,912 4,543 1,202,912 1,202,012  03/31/2025
32051GT70 507,991 429,406 78,584 429,406 467,500  03/31/2025
36244SADO 1,757,336 1,761,894 (4,559) 1,761,894 1,799,032  03/31/2025
46627MCY 1 3,200,504 3,131,571 68,933 3,131,571 3,125,204  03/31/2025
643529AC4 499,825 481,915 17,910 481,915 478,793  03/31/2025
65535V SJ8 1,006,627 913,957 92,671 913,957 913,201 03/31/2025
74923GAC7 1,244,167 1,236,940 7,227 1,236,940 1,227,295 03/31/2025
761118GS1 483,577 482,680 897 482,680 433,627  03/31/2025
863579J90 249,732 248,830 902 248,830 248,649  03/31/2025
86360BAG3 1,238,122 1,144,883 93,239 1,144,883 1,133,223  03/31/2025
86360BAJ7 582,368 554,477 27,891 554,477 554,035  03/31/2025
87222EAC2 804,162 631,378 172,784 631,378 625,581 03/31/2025
026929AA7 1,521,046 1,517,915 3,130 1,517,915 1,516,859  03/31/2025
058931AT3 545,166 522,393 22,773 522,393 513,423  03/31/2025
05946XY72 887,628 843,392 44,235 843,392 846,983  03/31/2025
05949CHM1 271,179 269,564 1,614 269,564 269,110  03/31/2025
05990HATO 708,217 687,573 20,644 687,573 742,245  03/31/2025
07386YAE4 1,839,239 1,708,560 130,679 1,708,560 1,711,520  03/31/2025
073880AD8 923,196 846,199 76,997 846,199 825,363  03/31/2025
07401CAS2 1,785,482 1,760,126 25,357 1,760,126 1,760,687  03/31/2025
12638PAB5 568,920 451,989 116,931 451,989 448,026  03/31/2025
1266942H0 428,804 421,486 7,318 421,486 337,865  03/31/2025
126694BE7 267,339 265,975 1,363 265,975 265,573  03/31/2025
126694CS5 2,282,139 2,283,768 (1,629) 2,283,768 1,771,793  03/31/2025
16162YAL9 281,861 277,973 3,888 277,973 279,430  03/31/2025
16165MAG3 1,388,145 1,211,756 176,389 1,211,756 1,210,087  03/31/2025
17025AAH5 700,371 673,554 26,817 673,554 671,934  03/31/2025
225458155 460,520 425,635 34,884 425,635 390,455  03/31/2025
32051GXQ3 1,058,918 1,008,340 50,579 1,008,340 1,013,510  03/31/2025
32052EAA7 38,827 35,472 3,355 35,472 35,441 03/31/2025
362341XC8 700,421 659,310 41,111 659,310 654,651 03/31/2025
36242DQY 2 63,956 59,846 4,111 59,846 59,836  03/31/2025
466247J46 58,936 58,163 774 58,163 56,479  03/31/2025
466247UG6 384,224 350,872 33,353 350,872 372,381 03/31/2025
46628LAB4 32,882 30,476 2,406 30,476 30,436  03/31/2025
46630WAL4 393,051 393,074 (23) 393,074 265,350  03/31/2025
47233DAB7 474,666 380,158 94,508 380,158 395,639  03/31/2025
52520MCE1 168,691 168,895 (204) 168,895 184,814  03/31/2025
57643MLZ5 177,603 167,628 9,975 167,628 168,283  03/31/2025
59023PAB9 420,455 418,864 1,591 418,864 412,043  03/31/2025
74958YAE2 206,080 206,460 (380) 206,460 229,334  03/31/2025
78473TAJ9 150,822 148,234 2,588 148,234 148,614  03/31/2025
863579RP5 536,372 525,256 11,116 525,256 523,652  03/31/2025
863579UU0 841,692 834,956 6,736 834,956 830,388  03/31/2025
863579XC7 754,868 732,944 21,925 732,944 735,481 03/31/2025
885220KW?2 1,402,642 1,293,001 109,642 1,293,001 1,292,702  03/31/2025

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
03235TAA5 91,109 91,107 2 91,107 - 06/30/2025
07325DAF1 146,035 134,580 11,454 134,580 134,182 06/30/2025
02147XAR8 545,215 415,972 129,243 415,972 418,678 06/30/2025
058933AN2 627,867 628,272 (405) 628,272 616,568 06/30/2025
05952GAT8 268,987 269,575 (588) 269,575 267,447 06/30/2025
65535V SJ8 1,064,317 918,512 145,805 918,512 900,586 06/30/2025
86360BAG3 1,221,117 1,151,727 69,390 1,151,727 1,116,986 06/30/2025
12638PAB5 746,343 438,243 308,099 438,243 434,799 06/30/2025
1266942H0 415,168 327,377 87,791 327,377 329,044 06/30/2025
126694LCO 1,091,086 902,042 189,044 902,042 909,703 06/30/2025
225470VF7 1,000,865 771,095 229,770 771,095 795,083 06/30/2025
362341FN4 549,646 435,296 114,350 435,296 435,426 06/30/2025
362341XC8 634,695 644,892 (10,197) 644,892 613,274 06/30/2025
59023PAB9 422,068 414,223 7,844 414,223 404,648 06/30/2025
863579XC7 713,506 711,476 2,030 711,476 701,403 06/30/2025

$ 4,377,171

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

a. The aggregate amount of unrealized losses:

1. Less than 12 months $ 20,282,757

2. 12 Months or longer 298,689,780
b. The aggregate related fair value of securities with unrealized losses:

1. Less than 12 months $ 1,726,154,786

2. 12 Months or longer 3,834,284,021

(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.

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 — No significant change.
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.
0. 5GI Securities — No significant change.
P. Short Sales — Not applicable.
Q. Prepayment Penalties and Acceleration Fees — Not applicable.
R. Share of Cash Pool by Asset Type — Not applicable.
S. Aggregate Collateral Loans by Qualifying Investment Collateral - Not applicable.

Note 6 — Joint Ventures, Partnerships and Limited Liability Companies

No significant change.

Note 7 — Investment Income

No significant change.

7.2



STATEMENT AS OF JUNE 30, 2025 OF THE MassMutual Ascend Life Insurance Company

NOTES TO FINANCIAL STATEMENTS

Note 8 — Derivative Instruments

The Company'’s derivative strategy employs a variety of derivative financial instruments, including options, interest rate and currency swaps,
forward contracts and financial futures. Investment risk is assessed on a portfolio basis and individual derivative financial instruments are
not generally designated in hedging relationships; therefore as allowed by statutory accounting practices, the Company intentionally has not
applied hedge accounting.

The Company uses equity options purchased in either the over-the-counter market or on the Chicago Board Options Exchange as economic
hedging transactions for financial accounting, regulatory and tax purposes for the associated liabilities of its indexed annuity products. Under
the indexed annuity products, the crediting rate is linked to changes in the equity indices or Exchanged Traded Funds (ETF) for specified
periods and participation rates. The prices of the options purchased are calculated with reference to the underlying index or ETF,
participation rates, caps, floors, durations and notional amounts of the underlying contracts. The Company pays cash at the beginning of
the contract and may pay or receive cash at expiration of the option as calculated in the option contract. The credit exposure is represented
by the fair value of the contracts at the reporting date.

Effective January 1, 2022, the Company elected to apply OAC 3901-1-67 (Refer to Note 1) to the equity index call options hedging the fixed-
indexed annuity (“FIA”) products. Under OAC 3901-1-67, FIA options are carried at amortized cost. The settlement gains or losses are
recorded through net investment income along with the amortization of the FIA options. The company recognized settlement gains on FIA
options of $520,077,024 and amortization expense of $376,010,821 through net investment income during the period.

OAC 3901-1-67 was not elected for options hedging the registered indexed-linked annuity (“RILA”) products. RILA options are carried at
fair value. The settlement gains or losses are recorded through net realized capital gains or losses while the change in fair value is
recognized as an unrealized gain or loss through surplus. The Company recognized an unrealized gain on RILA options of $66,856,585
during the period.

The Company uses interest rate swaps to partially hedge the risk of a significant increase in interest rates on the fair value of the Company’s
investment portfolio. The credit exposure is represented by the fair value of the contracts at the reporting date. The Company recognized
an unrealized loss of $31,351,579 during the period on these swaps.

The Company uses currency swaps for the purpose of managing currency exchange risks in its assets and liabilities. The Company
recognized an unrealized loss of $105,779,043 during the period.

The Company utilizes certain other agreements including forward contracts and financial futures. Currency forwards are contracts in which
the Company agrees with other parties to exchange specified amounts of identified currencies at a specific future date. Typically, the
exchange rate is agreed upon at the time of the contract. The Company recognized an unrealized loss on currency forwards of $55,813,270
during the period. The Company’s futures contracts are exchange traded and have credit risk. Margin requirements are met with the deposit
of securities. Futures contracts are generally settled with offsetting transactions. Forward contracts and financial futures are used by the
Company to reduce exposures to various risks including interest rates and currency rates. The Company recognized an unrealized gain of
$5,313,211 on financial futures during the period. Counterparties to financial instruments expose the Company to credit-related losses in
the event of nonperformance. With most counterparties, the Company holds collateral to secure the performance by the counterparty. The
Company does not expect any counterparties to fail to meet their obligations.

The Company has no derivative instruments with financing premiums.
Note 9 — Income Taxes
No significant change.

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

No significant change.
Note 11 — Debt
A. The Company has no capital notes or reverse repurchase agreements outstanding.
B. Federal Home Loan Bank Agreements
(1)  The Company became a member of the Federal Home Loan Bank (“FHLB”) on August 14, 2009. Through its association with the

FHLB and by purchasing a set amount of FHLB stock, the Company can enter into deposit contracts. The Company owned
$33,657,400 of FHLB stock at June 30, 2025 and $41,525,200 December 31, 2024. The Company also posted collateral to the FHLB
of assets with a fair value of approximately $1,350,880,118 as of June 30, 2025. The Company’s FHLB borrowing capacity is based
on the Company’s estimate of collateral eligible to be pledged with the FHLB. The deposit-type contract liabilities and related assets
are accounted for in the Company’s general account.

(2) FHLB Capital Stock

a. The Company held 200,000 shares of Class B membership stock at June 30, 2025 and December 31, 2024. The Company held
136,574 shares of activity and excess stock at June 30, 2025 and 215,252 shares at December 31, 2024.

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

a. The amount of collateral pledged to the FHLB at June 30, 2025 was $1,350,880,118 (fair value) and $1,407,658,217 (carrying
value). The total aggregate borrowing from the FHLB at June 30, 2025 was $300,000,000.

b. The maximum amount of collateral pledged to the FHLB during the period was $1,412,506,811 (fair value) and
$1,468,717,038 (carrying value) at March 31, 2025. The amount borrowed from the FHLB at the time of maximum collateral was
$500,000,000.

(4) Borrowing from FHLB
a. The Company has accessed a total of $300,000,000 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

No significant change.

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

No significant change.

Note 14 — Contingencies

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

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

No significant change.

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

The Company has no reportable transactions.

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

Not applicable.

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

Not applicable.
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STATEMENT AS OF JUNE 30, 2025 OF THE MassMutual Ascend Life Insurance Company

NOTES TO FINANCIAL STATEMENTS

Note 20 — Fair Value Measurements

A
(1) Fair Value Measurements at Reporting Date
The Company has categorized its assets and liabilities measured at fair value into the three-level fair value hierarchy as
reflected in the following table. See item (4) below for a discussion of each of these three levels.
Net Asset
Value
Level 1 Level 2 Level 3 (NAV) Total
Assets at fair value
Bonds:
Issuer credit obligations $ -3 7,757,628 $ 31,706,161 $ - $ 39,463,790
Asset-backed securities - 4,721,548 - - 4,721,548
Total bonds - 12,479,176 31,706,161 - 44,185,338
Non-affiliated preferred stock 554,922,157 28,199,193 83,467,272 - 666,588,622
Non-affiliated common stock 148,457,451 - 148,672,215 - 297,129,666
Currency swaps - 35,554 - - 35,554
Currency forwards - 2,140,014 - - 2,140,014
Interest rate swaps - 78,980,833 - - 78,980,833
Financial Futures 5,314,115 - - - 5,314,115
Separate account assets 11,170,015 1,107,401,075 - - 1,118,571,090
Total assets at fair value $ 719,863,738 § 1229235845 § 263845648 § - _$ 2212945232
Liabilities at fair value
Currency swaps $ - $ 112,013,681 $ - $ - % 112,013,681
Currency forwards - 36,474,611 - - 36,474,611
Interest rate swaps - 40,710,458 - - 40,710,458
Financial Futures 902 - - - 902
Separate account liabilities 11,170,015 1,107,401,075 - - 1,118,571,090
Total liabilities at fair value § 11170917 $ 1296599825 _$ - 3 - $ 12307,770,742
(2) Fair Value Measurements in Level 3 of the Fair Value Hierarchy
Total Gains Total Gains
Beginning Transfers Transfers and (losses) and (losses) Ending
Balance at into out of included in included in Balance at
3/31/2025 Level 3 Level 3 Net Income Surplus Purchases Issuances Sales Settlements 'Other 6/30/2025
Adjustments
Bonds: issuer credit obligations $ 24,994,063 $ - $ - $ (3699412) $ (9,943,703) $ - $ (11654361) $ - $§ (237519) § 32,247,003 $ 31,706,161
Asset backed securities - - (2,186,176) (91,107) - - 2,277,283 - -
Non-affiliated preferred stock 87,053,269 - - (577,370) 2,360,532 - - - (5,369,159) 83,467,272
Non-affiliated common stock 159,179,974 3,180,891 - (568,081) (11,647,746) 5,815,996 - - (7,866,886) 578,067 148,672,215
Total $ 271,227,306 $3,180,891 $ - $ (7,031,039) $ (19,322,024) $ 5815996 $ (11,654,361) $ - $ (5827,122) $ 27,456,001 $ 263,845,648
(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.

Type of Financial Instrument Fair Value Assets Level 1 Level 2 Level 3 Value (NAV) (Carrying Value
Financial assets:

Bonds:

Issuer credit obligations $ 21,745,012,551 22,643,199,101 $ $ 15,255,089,271 $ 6,489,923,279 $
Asset-backed securities 16,090,527,152 16,405,500,228 12,455,524,269 3,635,002,883

Total bonds $ 37,835,539,702 39,048,699,329 $ $ 27710613540 $ 10,124,926,162 $
Non affiliated preferred stock 920,217,469 916,669,967 719,292,561 28,199,193 172,725,715

Non affiliated common stock 297,129,666 297,129,666 148,457,451 - 148,672,215
Mortgage loans 5,468,203,515 5,541,271,807 - 5,468,203,515
Currency forwards 2,140,014 2,140,014 - 2,140,014 -
Fixed-indexed annuity options 931,721,669 716,189,451 410,201,959 521,519,710

Interest rate swaps 78,980,833 78,980,833 - 78,980,833

Currency swaps 35,554 35,554 - 35,554

Financial Futures 5,314,115 5,314,115 5,314,115 -

Separate account assets 1,118,571,090 1,118,571,090 11,170,015 1,107,401,075

Cash, cash equivalents and short-term investments 3,832,700,218 3,832,700,218 3,832,700,218 - -
Policy loans 26,023,517 26,023,517 - - 26,023,517
Total financial assets $ 50,516,577,362 51,583,725560 _§ 5127,136,319 _§ 29.448,889919 _§ 15940551124 §
Financial liabilities:

Currency swaps $ 112,013,681 112,013,681  § $ 112,013681  § $
Currency forwards 36,474,611 36,474,611 36,474,611

Interest rate swaps 40,710,458 40,710,458 40,710,458

Fixed-indexed annuity options - 322,081,571 - -

Financial Futures 902 902 902 -

Separate account liabilities 1,118,571,090 1,118,5671,090 11,170,015 1,107,401,075
Total financial liabilities $ 1,307,770,742 1,629,852,313 $ 11,170,917 $ 1,296,599,825 $ $

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. —I. No significant change.

J. Reporting Net Negative (Disallowed) Interest Maintenance Reserve (IMR):

1. Net negative (disallow ed) IMR

2. Negative (disallow ed) IMR admitted

3. Calculated adjusted capital and surplus

Insulated Non-Insulated

General Separate Separate

Total Account Account Account
$ 307,930,864 $ 307,930,864 $ - $ -
Insulated Non-Insulated

General Separate Separate

Total Account Account Account
$ 307,930,864 $ 307,930,864 $ - $ -

Total

a. Prior period general account capital and surplus

From prior period SAP financials

b. Net positive goodw ill (admitted)

c. EDP equipment and operating system softw are (admitted)
d. Net DTAs (admitted)
e. Net negative (disallow ed) IMR (admitted)
f. Adjusted capital and surplus (a-(b+c+d+e))

4. Percentage of adjusted capital and surplus

Percentage of total net negative (disallow ed) IMR admitted in
general account or recognized in separate account to adjusted

capital and surplus

5. Allocated gains/losses to IMR from derivatives

$ 4,383,373,768

246,729,342
342,335,582

$ 3,794,308,844

1. Unamortized fair value derivative gains
and losses realized to IMR — prior period $

2. Fair value derivative gains and losses
realized to IMR — added in current period

3. Fair value derivative gains and losses
amortized over current period

4. Unamortized fair value derivative gains and
losses realized to IMR — current period total

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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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

No significant change.

Note 31 — Reserves for Life Contracts and Annuity Contracts

No significant change.

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

No significant change.

Note 33 — Analysis of Life Actuarial Reserves by Withdrawal Characteristics

No significant change.

Note 34 — Premiums and Annuity Considerations Deferred and Uncollected

No significant change.

Note 35 — Separate Accounts

No significant change.

Note 36 — Loss/Claim Adjustment Expenses

No significant change.
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STATEMENT AS OF JUNE 30, 2025 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
MassMutual Private Wealth & Trust, FSB

Charlotte, NC .
London, UK ......
Charlotte, NC ...
New York, NY
Cincinnati, OH ..
Springfield, MA
Springfield, MA
Springfield, MA
Springfield, MA ...
Windsor, CT
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STATEMENT AS OF JUNE 30, 2025 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

969,594, 122

....1,638,740,720
....2,990,391,563

1,009,326,250

.501,769,288

. 1,332,534,330
2843629 869

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 $
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STATEMENT AS OF JUNE 30, 2025 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? .....................
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
1 Wall Street, New York, NY 10286 ....
JAB2NWN. Quincy, MA 02171

Yes [ X] No[ ]

Bank of New York Mellon
State Street Bank and Trust Company ...

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. This includes both primary and sub-advisors. For assets that are managed internally

by employees of the reporting entity, note as such. ["...that have access to the investment accounts”; "...handle securities"]
1 2
Name of Firm or Individual Affiliation

ARES Capital Management LLC .......ococoooiieierirneieecees e
Ares Management LLC
Barings LLC
Centerbridge Martello Advisors, LLC
Fractal Investments LLC
Western Asset Management Company
Angelo, Gordon & Co., L.P

17.5097 For those firms/individuals listed in the table for Question 17.5, do any firms/individuals unaffiliated with the reporting entity (i.e.
designated with a "U") manage more than 10% of the reporting entity’s iNVested @SSEtS?..........ccoviiriiririieeieiirrrsee e Yes[ 1 No[X]

17.5098 For firms/individuals unaffiliated with the reporting entity (i.e. designated with a "U") listed in the table for Question 17.5, does the
total assets under management aggregate to more than 50% of the reporting entity’s invested assets?..........c.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 ....ccooeeene ANDKRHQKPRRG4Q2KLRO5 .
131940 .. Angelo, Gordon & Co., L.P. XXJBOBRONBIFETFPCB63 .
157359 .. Centerbridge Martello Advisors, LLC 549300F5X7LPP05D3544 .
311767 Fractal Investments LLC 984500D14JFD0O06CBCI6
110441 Western Asset Management Company .... 549300C5A56 1UXU1CN46

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

At 6/30/2025, 28 issues for 25 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 $148,469,580 O 0.36% OF @Il @SSEES. .......c.iiiiiiieiiieieieieeeet ettt es et h ettt ettt et et et e s et e st n et ettt eneneas

By self-designating 5GI securities, the reporting entity is certifying the following elements for each self-designated 5GI security:
a. Documentation necessary to permit a full credit analysis of the security does not exist or an NAIC CRP credit rating for an FE or PL
security is not available.
b. Issuer or obligor is current on all contracted interest and principal payments.
c. The insurer has an actual expectation of ultimate payment of all contracted interest and principal.

Has the reporting entity self-designated 5GI securities? ........ Yes [ X] No[ ]

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 SECUIES? ...........coiiiiii s Yes[ ] No[X]
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? .............ccccceoeiiie. Yes[ ] No[X]

8.2



STATEMENT AS OF JUNE 30, 2025 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 3,590,170,199
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 1,951,101,608
1.14 Total Mortgages iN GOOA STANGING ..........ccvoveveveeeeceeeiieie ettt et a et sesea s s s st ses et esessasssss s seseseseassnssnssesenas $ 5,541,271,807

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 $ 5,541,271,807

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 JUNE 30, 2025 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 JUNE 30, 2025 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 3 Accident and

Health Insurance

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

1. AlADaMA ..o AL e b o 65,728 | 98,185,764 |................ 16,624 .o [ 98,268,116 |...voovevevivenirieias
2. AIBSKA .ot AK o L o 3,693 | 1,901,724 [ o o 1,905,417 [oooiiiiiiiies
3. Arizona ..... .. AZ ..78,236,270 |. .78,454,156 |..
4. Arkansas .. .. AR ..36,164,148 |. 1036,235,529 o
5. California .. ... CA 94,203,202 .. 596,224,776 |.. ..106,859
6. Colorado ...... ... CO 59,995,482 .60,118,579 |.. .
7. Connecticut .. . CT 82,847,073 .82,991,715 |..
8. Delaware ............. ... DE 14,796,041 .14,811,601 |..
9. District of Columbia . . DC 2,172,185 [ e e 2,781,178
10. Florida .. .. FL ........480,814,283 |. 481,646,470
11.  Georgia .. GA ........ 146,689,159 |. 147,071,058

..70.860,351 |.
24649 414 |.

..70,762,583 |.
..24,604,599 .

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

14.  lllinois ... L ........ 194,555,097 |. 194,850,986

15.  Indiana . . IN oo 114,419,473 | .. 114,538,232 |..

16. lowa ..... LA ..33,637,798 |. ....33,725,467 |..

17. Kansas . ... KS . ..17,333,877 |. , .. .17,435,113 |.. .
18, KENMUCKY «ouveveeieeeieieieieeeiee e KY ool i 62,597 o 50,832,089 546 [ [ 50,940,232 |.coovveiiieiien
19, LOUISIANG ...ovvvieiieiieieie et LA b . 90,850 ..o 79,959,468 |....c.oveeiieiieiiie e e 80,050,318

20. Maine ....... ..27,874,968 |. ....27,910,449 |..

21.  Maryland . 122,676,827 |. .. 122,897,287 |..

22, Massachusetts ........ccccovuereeiieiieieeecene MA oL f 181,607 .. 118,504,699 118,686,306

23, MIChIgaN ....cooveeeiieieeeeeee e ML e Lo i 105,351 |, 187,715,883 187,822,894

24. Minnesota . .. MN ..79,464,922 |. ....19,673,069 |..

25.  Mississippi .. MS . ..27,217,841 |. ....27,274,066 |..

26, MISSOUM w.voveeeeiieieieeeeieie e MO ool ... 165,809 ... 164,217,763 164,461,048

27, MONANA ...veeeeeieieieieiee s MT e b i 1,681 [ 2,204,043 | e [ 2,205,724

28. Nebraska .. ... NE ..15,343,856 |. .15,442,777 |..

29. Nevada........ .. NV . ..28,488,031 |. T, .. .28,626,997 |..

30.  New Hampshire ........cccoceeeieieicieiceene NH e b i 24,333 | 38,322,344 1308 e [ 38,369,985

31, NEW JEISeY ...oeoveveieeeieieieieiee e NJ [ L o 244,464 | 188,086,129 |....ocvevenne 2,283 [ [ 188,332,876

32.  New Mexico . ... NM 14,846,206 |.....oooveieiis .. .... 14,915,575 |..

33. New York .....
34. North Carolina ..

..9,900 |.. .... 13,064,169 |..
...693,483 |.. ..228,368,172 |..

35.  North Dakota .. 3,883,676 |..
36. OO coveeeeeee .. 239,431,861 |..
37. Oklahoma . ....24,426,521 |..
38. Oregon......... ....38,948,467 |..
39. Pennsylvania ... . . .5, .. .. 322,811,479 |..
40. Rhode Island .... e 59,309,274 |..cocvevnne .. ....59,330,072 |..
41.  South Carolina . 146,161,228 |. .. 146,394,941 |..
42, South Dakota ... ...8,483,600 |......cooveverene [SSTTSRRRIUURRTRR RSP 8,495,925 |..
43. Tennessee ... 159,371,735 |. .. 159,627,182 |..
44, Texas ....... 208,525,991 |. .. 209,516,485 |..
45, Utah ..... ..21,155,127 |. ....21,215,467 |..
46. Vermont . . ..10,013,960 |. ....10,028,180 |..
A7, Virginia coeeeeeeeeeeeeeeeeeeeeeeseneseeeseeienene. VA [ L 337,301 | 129,442,538 129,872,550
48, Washington .........ccccceeveeeneeeenenenenennnceeees. WA | L e 147,065 | 109,413,220 109,648,989 |......coeveveiiinn
49. West Virginia e 39,292,345 |. ....39,342,100 |..
50. Wisconsin .... . . 102,235,472 |. .. 102,445,448 |..
51, WYOMING eveeeeeeeeeieeeeeeeeeeeeeneneneneeeeenenes. WY i L . 9,664 | 2,302,615 [ooeeeeecciiiiins o oo 2,312,279 oo
52.  American Samoa .........ccoceereenieneneeneaeeens AS e N i i [ [ e 0
53. Guam .............. v GU e N fre00 32,828 [ ... 32,828 |..
54. Puerto Rico ...... ... PR . 1,337,639 |. .. 1,337,786 |..
55.  U.S.Virgin Islands .........cccoccovveinnennennnnens VI e Ne e 74 250,000 251,174
56. Northern Mariana Islands ....................ccc... MP [ N e
57. Canada .......ccccceevveennens .. CAN e |
58. Aggregate Other Aliens .. OT . 19,559 |.... ..212, . .. . ..
59.  Subtotal .....cccovieiiiiiiiiiciiciiiiiees e XK e 9,249,830 |..... 5,063,931,433 |........... 2,013,389 [ 0].... 5,075,194,652 |.......... 3,923,633
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 [ o e o o [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)........cccuevrueirieinicinieiennns . XXX..... .9,542,940 |..... 5,063,931,433 |. 0. 5,075,689,945 |..
96. Plus Reinsurance Assumed. XXX 1,169,388 |............... 100,281 |. R 2,734,745 |
97  Totals (All Business).... ..10,712,328 |..... 5,064,031,714 |........... 3,680,648 |.......ccccceevrnnnn 0 [ 5,078,424,690 |.. .3,928,
98. Less Reinsurance Cede 5,270,047 |.......... 14,485,325 |0 2,215,574 o [ 21,970,946 |................ 10,990
99. Totals (All Business) less Reinsurance Ceded XXX 5,442,281 5,049,546, 389 1,465,074 0 5,056,453,744 3,912,643
DETAILS OF WRITE-INS
58001. Other Alien . . 19,559 |. , . .(630)].. ..231,140 |..
58002. ....ocovveennen. .
58003, ..iiiiiieeiieieniee e e ssees s oeeens XX ewinin e fe
58998. Summary of remaining write-ins for Line 58 from
OVEIfIOW PAGE ...vovrveiieiiercicirie e XXX [ (U SN [V R (U SN (U R (1 0
58999. Totals (Lines 58001 through 58003 plus
58998)(Line 58 above) XXX 19,559 212,211 (630) 0 231,140 0
9401.
9402.
9403.
9498. Summary of remaining write-ins for Line 94 from
OVErflOW PAGE ....cveveveieciiciecrecieeie e[ XXX e e [V [0 [V [0 [V PR 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......... ....... 0

11



cl

STATEMENT AS OF JUNE 30, 2025 OF THE MassMutual Ascend Life Insurance Company

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

PART 1 - ORGANIZATIONAL CHART

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

MASSACHUSETTS MUTUAL LIFE INSURANCE COMPANY
Direct & Indirect Owned Subsidiaries:
C.M. Life Insurance Company
MML Bay State Life Insurance Company
CML Special Situations Investor LLC
CM Life Mortgage Lending LLC
CML Global Capabilities LLC
MM Global Capabilities I LLC
MassMutual Global Business Services India LLP
MM Global Capabilities (Netherlands) B.V.
MassMutual Global Business Services Romania S.R.L.
MM Global Capabilities II LLC
MM Global Capabilities III LLC
MM/Barings Multifamily TEBS 2020 LLC
Berkshire Way LLC
MML Special Situations Investor LLC
Timberland Forest Holding LLC
Lyme Adirondack Forest Company, LLC
Lyme Adirondack Timberlands I, LLC
Lyme Adirondack Timberlands II, LLC
Lyme Adirondack Timber Sales, LLC
MSP-SC, LLC
Insurance Road LLC
MassMutual Trad Private Equity LLC
MassMutual Intellectual Property LLC
Trad Investments I LLC
EM Opportunities LLC
MassMutual MCAM Insurance Company, Inc.
MassMutual Ventures US IV GP, LLC*
MassMutual Ventures US 1V, L.P.
MassMutual Ventures US IV, LLC
MassMutual Ventures Europe/APAC I GP, LLC
MassMutual Ventures Europe/APAC I GP, L.P.
MassMutual Ventures Europe/APAC I L.P.
MassMutual Ventures Southeast Asia III LLC
MMV Digital I LLC

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

Federal Tax ID NAIC Co Code

State of Domicile

04-1590850 65935

06-1041383 93432
43-0581430 70416
None

None

None

None

None

None

None

None

None

None
04-1590850
None
47-5322979
None

None

None

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

None

None

None

None

None

None

None

None

None

None

Massachusetts

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



STATEMENT AS OF JUNE 30, 2025 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 I LLC None Delaware
Counterpointe Energy Solutions (CA) II LLC 27-0105644 Delaware
Counterpointe Energy Solutions (FL) II LLC None Delaware
Counterpointe Energy Solutions (IL) LLC None Delaware
Loop-Counterpointe PACE LLC None Delaware
Counterpointe Energy Services LLC None Delaware
Counterpointe Investment Management LLC None Delaware
CSA Incentive Holdco LLC None Delaware
Jefferies Finance LLC 27-0105644 Delaware
JFIN GP Adviser LLC None Delaware
Jefferies MM Lending LLC None Delaware
Green SPE LLC None Delaware
Apex Credit Partners LLC None Delaware
Apex GPILLC None Delaware
Apex Securitized Income Fund LP None Delaware
Jefferies Credit Partners LLC None Delaware
Jefferies Credit Management LLC None Delaware
JCM GPILLC None Delaware
JCM H-2 Credit Fund GP LLC None Delaware
JCP Direct Lending CLO 2022 LLC None Delaware

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

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

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



STATEMENT AS OF JUNE 30, 2025 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

JDLF III GP LP* None Delaware
Jefferies Direct Lending Fund IIT C LP None Delaware
Jefferies DLF3 C Holdings LLC None Delaware
Jefferies Direct Lending Fund III C SPE LLC None Delaware
JCP Direct Lending CLO 2023-1 LLC None Delaware
JCP Direct Lending CLO 2023 Ltd. None Jersey Channel Islands
JCPGPILLC None Delaware
Jefferies M Super Private Credit Fund GP LLC None Delaware
Jefferies Credit Partners Europe Limited None United Kingdom
JCP Congaree Credit Fund GP LLC None Delaware
JCP Solaris Credit Fund GP LLC None Delaware
Jefferies Private Credit BDC Inc. None Maryland
JCP Funding 2024 LLC None Delaware
Jefferies Senior Lending LLC None Delaware
JFIN Revolver Holdings LLC None Delaware
JFIN Revolver Holdings I LLC None Delaware
JFIN Co-Issuer Corporation None Delaware
JFIN Europe GP, S.a.r.l. None Luxembourg
Jefferies Finance Europe, S.L.P. None Luxembourg
Jefferies Finance Europe, SCSp None Luxembourg
Jefferies Finance Business Credit LLC None Delaware
JFIN Business Credit Fund I LLC None Delaware
JFIN Funding 2021 LLC None Delaware
JSPCS MM LLC None Delaware
JFIN LC Fund LLC None Delaware
JFIN Revolver CLO 2017 Ltd. None Cayman Islands
JFIN Revolver CLO 2017-11I Ltd. None Cayman Islands
JFIN Revolver CLO 2018 Ltd. None Cayman Islands
JFIN Revolver CLO 2019 Ltd. None Cayman Islands
JFIN Revolver CLO 2019-1I Ltd. None Cayman Islands
JFIN Revolver CLO 2020 Ltd. None Cayman Islands
JFIN Revolver CLO 2021-1I Ltd. None Cayman Islands
JFIN Revolver CLO 2021-V Ltd. None Cayman Islands
JFIN Revolver CLO 2022-1I Ltd. None Cayman Islands
JFIN Revolver CLO 2022-11T Ltd. None Cayman Islands
JFIN Revolver CLO 2022-1V Ltd. None Cayman Islands
JFIN Revolver CLO 2024-1 Ltd. None Delaware
JFIN Revolver CLO 2025-1 Ltd. None Delaware
JFIN Revolver CLO 2022-IV LLC None Cayman Islands
JFIN Revolver Fund, L.P. None Delaware
JFIN Revolver Funding 2021 Ltd. None Delaware
JFIN Revolver Funding 2021-1IT Ltd. None Delaware
JFIN Revolver Funding 2021-1V Ltd. None Delaware

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



STATEMENT AS OF JUNE 30, 2025 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

Federal Tax ID NAIC Co Code State of Domicile

JFIN Revolver Funding 2022-1 Ltd. None Bermuda
JFIN Revolver SPE1 2022 LLC None Delaware
JFIN Revolver SPE3 2022 LLC None Delaware
JFIN Revolver SPE4 2022 LLC None Delaware
JFIN Revolver SPE4 2022 Ltd. None Delaware
JCP Private Loan Management GP LLC None Delaware
JCP Private Loan Management LP None Delaware
JF CEI Holdings 1 LLC None Delaware
JF CEI Holdings 2 LLC None Delaware
Apex Credit CLO 2024-1 Ltd. None New York
Apex Credit Holdings LLC None Delaware
JFIN CLO 2012 Ltd. None Cayman Islands
JFIN CLO 2013 Ltd. None Cayman Islands
JFIN CLO 2014 Ltd. None Cayman Islands
JFIN CLO 2014-II Ltd. None Cayman Islands
JFIN CLO 2015 Ltd. None Cayman Islands
JFIN CLO 2015-11 Ltd. None Cayman Islands
JFIN CLO 2016 Ltd. None Cayman Islands
JFIN CLO 2017 Ltd. None Cayman Islands
JFIN CLO 2017 1I Ltd. None Cayman Islands
Tomorrow Parent, LLC None Delaware
Custom Ecology Holdco, LLC None Delaware
Glidepath Holdings Inc. 86-2294635 Delaware
MassMutual Ascend Life Insurance Company 13-1935920 63312 Ohio
Annuity Investors Life Insurance Company 31-1021738 93661 Ohio
MM Ascend Life Investor Services, LLC 31-1395344 Ohio
MM Ascend Mortgage Lending LLC None Delaware
MM Vine Street LLC None Delaware
Counterpointe — Ascend Mortgage Lending LLC None Delaware
Manhattan National Holding, LLC 26-3260520 Ohio
Manbhattan National Life Insurance Company 45-0252531 67083 Ohio
MassMutual Mortgage Lending LLC None Delaware
MM Copper Hill Road LLC 04-1590850 Delaware
MMV CTFIGP LLC None Delaware
MassMutual Ventures Climate Technology Fund I LP None Delaware
MM Direct Private Investments Holding LLC None Delaware
MM Direct Private Investments UK Limited None England & Wales
DPI-ACRES Capital LLC None Delaware
DPI-ARES Mortgage Lending LLC None Delaware
MM Investment Holding None Cayman Islands
MMIH Bond Holdings LLC None Delaware
MassMutual Asset Finance LLC* 26-0073611 Delaware
MMAF Equipment Finance LLC 2017-B 32-0546197 Delaware

*This entity is owned by another or multiple entities in the group. Please refer to Sch Y Part 1A for the ownership and percentage information.
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MMAF Equipment Finance LLC 2019-A 83-3722640 Delaware
MMAF Equipment Finance LLC 2019-B None Delaware
MMAF Equipment Finance LLC 2020-A None Delaware
MMAF Equipment Finance LLC 2020-B None Delaware
MMAF Equipment Finance LLC 2021-A None Delaware
MMAF Equipment Finance LLC 2022-A None Delaware
MMAF Equipment Finance LLC 2022-B None Delaware
MMAF Equipment Finance LLC 2023-A None Delaware
MMAF Equipment Finance LLC 2024-A None Delaware
Barings Equipment Finance LLC 2025-A None Delaware
MML Management Corporation 04-2443240 Massachusetts
MassMutual International Holding MSC, Inc. 04-3548444 Massachusetts
MassMutual Holding MSC, Inc. 04-3341767 Massachusetts
MML CM LLC None Delaware
Blueprint Income LLC None New York
Flourish Holding Company LLC None Delaware
Flourish Insurance Agency LLC None Delaware
Flourish Digital Assets LLC None Delaware
SoraFinance, Inc. None Delaware
Flourish Financial LLC None Delaware
Flourish Technologies LLC None Delaware
MML Distributors LLC* 04-3356880 Massachusetts
MML Investment Advisers, LLC None Delaware
MML Strategic Distributors, LLC 46-3238013 Delaware
MassMutual Private Wealth & Trust, FSB 06-1563535 Connecticut
MML Private Placement Investment Company I, LLC 04-1590850 Delaware
MML Private Equity Fund Investor LLC 04-1590850 Delaware
MM Private Equity Intercontinental LLC 04-1590850 Delaware
Pioneers Gate LLC 45-2738137 Delaware
MassMutual Holding LLC 04-2854319 Delaware
Fern Street LLC 37-1732913 Delaware
Low Carbon Energy Holding None United Kingdom
Sleeper Street LLC None Delaware
GASL Holdings LLC None Delaware
Barings Asset-Based Income Fund (US) LP* None Delaware
Barings Perpetual European Direct Lending Fund None Luxembourg
Barings Emerging Generation Fund 11 88-0916548 Delaware
Babson Capital Global Special Situation Credit Fund 2* 98-1206017 Delaware
Barings Global Real Assets Fund LP* 82-3867745 Delaware
Barings Global Special Situations Credit Fund 3 None Luxembourg
MassMutual Assignment Company 06-1597528 North Carolina
MassMutual Capital Partners LLC 04-1590850 Delaware
Marco Hotel LLC 46-4255307 Delaware

*This entity is owned by another or multiple entities in the group. Please refer to Sch Y Part 1A for the ownership and percentage information.
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HB Naples Golf Owner LLC
RB Apartments LLC
Intermodal Holding I LLC
MassMutual Ventures Holding LLC
Crane Venture Partners LLP
MassMutual Ventures Management LLC
MassMutual Ventures SEA Management Private Limited
MMYV UK/SEA Limited
MassMutual Ventures India Private Limited
MassMutual Ventures Southeast Asia I LLC
MassMutual Ventures Southeast Asia Il LLC
MassMutual Ventures UK LLC
MassMutual Ventures US ILLC
MassMutual Ventures US II LLC
MassMutual Ventures US III LLC
MM Catalyst Fund LLC
MM Catalyst Fund II LLC
MM Rothesay Holdco US LLC
Rothesay Limited
Rothesay Mortgages Limited
Rothesay Life Plc
Rothesay MA No.1 Limited
Rothesay MA No.3 Limited
Rothesay MA No.4 Limited
LT Mortgage Financing Limited
Rothesay Property Partnership 1 LLP
Rothesay Foundation
Rothesay Pensions Management Limited
Rothesay Asset Management UK Limited
Rothesay Asset Management Australia Pty Ltd
Rothesay Asset Management North America LLC
MML Investors Services, LLC
MML Insurance Agency, LLC
LifeScore Labs, LLC
MM Asset Management Holding LLC
Barings LLC
Baring Asset Management (Asia) Holdings Limited
Baring International Fund Managers (Bermuda) Limited
Baring Asset Management (Asia) Limited
Baring Asset Management Korea Limited
Barings Investment Management (Shanghai) Limited
Barings Overseas Investment Fund Management (Shanghai) Limited
Baring SICE (Taiwan) Limited

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

Federal Tax ID NAIC Co Code

State of Domicile

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

Delaware
Delaware
Delaware
Delaware

United Kingdom
Delaware
Singapore
England & Wales
India

Delaware
Delaware
Delaware
Delaware
Delaware
Delaware
Delaware
Delaware
Delaware

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

Hong Kong, Special Administrative Region of China
Bermuda

Hong Kong, Special Administrative Region of China
Korea

Hong Kong, Special Administrative Region of China
Hong Kong, Special Administrative Region of China
Taiwan ROC
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Barings Singapore Pte. Ltd. None Singapore
Barings Japan Limited 98-0236449 Japan
Barings Australia Holding Company Pty Ltd None Australia
Barings Australia Pty Ltd None Australia
Barings Australia Real Estate Holdings Pty Ltd None Australia
Barings Australia Real Estate Pty Ltd 14-0045656 Australia
Barings Australia Property Partners Holdings Pty Ltd 98-0457456 Australia
Barings Australia Asset Management Pty Ltd None Australia
Barings Australia Property Partners Pty Ltd None Australia
Barings Australia Structured Finance Holdings Pty Ltd None Australia
Barings Australia Structured Finance Pty Ltd None Australia
Gryphon Capital Partners Pty Ltd None Australia
Gryphon Capital Management Pty Ltd None Australia
Gryphon Capital Investments Pty Ltd None Australia
Barings Real Estate Holdings LLC None Delaware
Artemis Real Estate Partners, LLC None Delaware
Artemis Real Estate Advisors, LLC None Delaware
Artemis Real Estate Partners Acquisitions I, LLC None Delaware
Barings Finance LLC 80-0875475 Delaware
BCF Europe Funding Limited None Ireland
BCF Senior Funding I LLC® None Delaware
BCF Senior Funding I Designated Activity Company None Ireland
Barings Real Estate Acquisitions LLC None Delaware
Barings Securities LLC 04-3238351 Delaware
Barings Guernsey Limited 98-0437588 Guernsey
Barings Europe Limited None United Kingdom
Barings Asset Management Spain SL None Spain
Baring France SAS None France
Baring International Fund Managers (Ireland) Limited None Ireland
Barings GmbH None Germany
Barings Italy S.r.l. None Italy
Barings Sweden AB None Sweden
Barings Netherlands B.V. None Netherlands
Barings (U.K.) Limited 98-0432153 United Kingdom
Barings Switzerland Sarl None Switzerland
Baring Asset Management Limited 98-0241935 United Kingdom
Barings European Direct Lending 1 GP LLP None United Kingdom
Baring International Investment Limited 98-0457328 United Kingdom
Baring Fund Managers Limited 98-0457586 United Kingdom
BCGSS 2 GP LLP None United Kingdom
Baring Investment Services Limited 98-0457578 United Kingdom
Barings Core Fund Feeder I GP S.a.r.l. None Luxembourg

*This entity is owned by another or multiple entities in the group. Please refer to Sch Y Part 1A for the ownership and percentage information.
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Barings Investment Fund (LUX) GP S.ar.l None Luxembourg
Barings BME GP S.a.r.l. None United Kingdom
Barings GPC GP S.a.r.l. None Luxembourg
Barings European Core Property Fund GP Sa.r.l None United Kingdom
Barings Umbrella Fund (LUX) GP S.a.r.l. None Luxembourg
GPLF4(S)GP S.ar. 1 None Luxembourg
PREIF Holdings Limited Partnership None United Kingdom
BMC Holdings DE LLC None Delaware
Barings Real Estate Advisers Inc. 04-3238351 Delaware
Remington L & W Holdings LLC 81-4065378 Delaware
Aland Royalty GP, LLC None Delaware
Alaska Future Fund GP, LLC None Delaware
BAI Funds SLP, LLC None Delaware
BAIGP, LLC None Delaware
Baring Asset-Based Income Fund (US) GP, LLC None Delaware
Barings Infiniti Fund Management LLC None Delaware
Barings New Jersey Emerging Manager Program GP, LLC None Delaware
Barings Hotel Opportunity Venture I GP, LLC None Delaware
Baring Investment Series LLC None Delaware
Barings Emerging Generation Fund GP, LLC None Delaware
Barings Emerging Generation Fund GP II, LLC None Delaware
Barings ERS PE Emerging Manager 111 GP, LLC None Delaware
Barings FC III LLC None Delaware
Barings Global Investment Funds (U.S.) Management LLC 04-1590850 Delaware
Barings CLO Investment Partners GP, LLC None Delaware
Barings Core Property Fund GP LLC None Delaware
Barings Direct Lending GP Ltd. None Cayman Islands
Barings Direct Investments LLC None Delaware
Barings Diversified Residential Fund GP LLC None Delaware
Barings Global Energy Infrastructure Advisors, LLC None Delaware
Barings Centre Street CLO Equity Partnership GP, LLC None Delaware
Barings Centre Street CLO Equity Partnership LP None Delaware
Barings Global Real Assets Fund GP, LLC None Delaware
Barings GPSF LLC None Delaware
Barings North American Private Loan Fund Management, LLC None Delaware
Barings North American Private Loan Fund Il Management, LLC None Delaware
Barings North American Private Loan Fund III Management, LLC None Delaware
Barings Global Special Situations Credit Fund 4 GP (Delaware) LLC None Delaware
Barings - MM Revolver Fund GP LLC None Delaware
Barings Real Estate European Value Add Fund II Feeder LLC None Cayman Islands
Barings SBIC II GP, LLC None Delaware
Barings SEM GP LLC None Delaware
BMT RE Debt Fund GP LLC None Delaware

*This entity is owned by another or multiple entities in the group. Please refer to Sch Y Part 1A for the ownership and percentage information.
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Barings Small Business Fund LLC 84-5063008 Delaware
Barings TYIDF2 Rated Feeder GP LLC None Delaware
Barings TYIDF2 Rated Feeder, L.P. None Delaware
Barings Active Passive Equity Direct EAFE LLC None Delaware
BCLF GP LLC None Delaware
Benton Street Advisors, Inc. 98-0536233 Cayman Islands
BHOVI Incentive LLC None Delaware
BIG Real Estate Incentive I LLC None Delaware
BIG Real Estate Incentive II LLC None Delaware
BRECS VIIGP LLC None Delaware
BREDIF GP LLC None Delaware
CPF Springing Member, LLC None Delaware
CREA-MA Reorganization Trust None Delaware
CREF X GP LLC None Delaware
Great Lakes III GP, LLC 04-1590850 Delaware
Lake Jackson LLC None Delaware
Barings Emerging Markets Blended Fund I GP, LLC None Delaware
Barings EPLF4 Rated Feeder GP LLC None Delaware
Mezzco III LLC 41-2280126 Delaware
Mezzco IV LLC 80-0920285 Delaware
Mezzco Australia Il LLC None Delaware
RECSA-NY GP LLC None Delaware
Terrapin Middle Market Infrastructure Fund, L.P. None Delaware
Barings CLO 2022-1 98-1624360 Cayman Island
Barings CLO 2022-11 None Cayman Island
Ambherst Long Term Holdings, LLC None Delaware
Enroll Confidently, Inc. None Delaware
MassMutual International LLC 04-3313782 Delaware
MassMutual Solutions LLC None Delaware
Yunfeng Financial Group Limited None Hong Kong
MassMutual External Benefits Group LLC 27-3576835 Delaware
Stillings Street LLC None Delaware
Eclipse Business Capital LLC None Delaware
Port 51 Lending Holdings LLC None Delaware
Port 51 Lending LLC None Delaware
Counterpointe — MM Mortgage Lending LLC None Delaware
LNL MM, LLC None Delaware
CapSec LLC None Delaware
LNLMM 2, LLC None Delaware
5301 Wisconsin Avenue Associates, LLC None District of Columbia
5301 Wisconsin Avenue GP, LLC None Delaware
Other Affiliates & Funds:
100 w. 3rd Street LLC 04-1590850 Delaware

*This entity is owned by another or multiple entities in the group. Please refer to Sch Y Part 1A for the ownership and percentage information.
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300 South Tryon Hotel LLC 82-2432216 Delaware
300 South Tryon LLC 04-1590850 Delaware
Almack Mezzanine Fund II Unleveraged LP None United Kingdom
Barings Affordable Housing Mortgage Fund I LLC 82-3468147 Delaware
Barings Affordable Housing Mortgage Fund I LLC 61-1902329 Delaware
Barings Affordable Housing Mortgage Fund III LLC 85-3036663 Delaware
Barings Construction Lending Fund LP None Delaware
12-18 West 55th Street Predevelopment, LLC None Delaware

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

*This entity is owned by another or multiple entities in the group. Please refer to Sch Y Part 1A for the ownership and percentage information.
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Barings CLO 2019-11

Barings CLO 2019-111

Barings CLO 2019-IV

Barings CLO 2020-1

Barings CLO 2020-11I

Barings CLO 2020-1V

Barings CLO 2021-I

Barings CLO 2021-II

Barings CLO 2021-II1

Barings CLO 2024-11

Babson Euro CLO 2015-1 BV

Barings Euro CLO 2019-1

Barings Euro CLO 2019-11

Barings Euro CLO 2020-I DAC

Barings Euro CLO 2021-1 DAC

Barings Euro CLO 2021-1I DAC

Barings Euro CLO 2021-1II DAC

Barings Euro CLO 2023-11 DAC

Barings Euro CLO 2024-11

Barings Global Energy Infrastructure Fund I LP
Barings Joondalup Trust

Barings Construction Lending Fund

Barings Liquidity Investment Strategy

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

Barings Hotel Opportunity Venture

Barings Innovations & Growth Real Estate Fund*
Barings Middle Market CLO 2017-1 Ltd & LLC
Barings Middle Market CLO Ltd 2021-1

Barings Middle Market CLO Ltd 2023-I

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

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

Barings Middle Market Loan Partners 2

Barings Loan Partners 5

Barings Loan Partners 4

Barings Target Yield Infrastructure Debt Fund
Barings CLO Investment Partners LP

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

Federal Tax ID NAIC Co Code

State of Domicile

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

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

Ireland

Ireland

Ireland

Ireland

Ireland

Ireland

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

Cayman Islands
Cayman Islands
Cayman Islands
Cayman Islands
Luxembourg
Delaware
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Barings Euro Value Add II (BREEVA II)* None Luxembourg
Barings Transportation Fund LP* 87-1262754 Delaware
Braemar Energy Ventures I, L.P.* None Delaware
Barings European Core Property Fund SCSp * None Luxembourg
Barings European Private Loan Fund III A 46-5001122 Luxembourg
Benchmark 2018-B2 Mortgage Trust 38-4059932 New York
Benchmark 2018-B4 None New York
Benchmark 2018-B8 38-4096530 New York
Barings Core Property Fund LP 20-5578089 Delaware
DPI Acres Capital SPV LLC 04-1590850 Delaware
DPI-ARES Mortgage Lending SPV, LLC 04-1590850 Delaware
E2E Affordable Housing Debt Fund LLC None Delaware
GIA EU Holdings - Emerson JV Sarl 98-1607033 Luxembourg
JPMCC Commercial Mortgage Securities Trust 2017-JP7 38-4041011; 38-4041012 New York
JPMDB Commercial Mortgage Securities Trust 2017-C5 38-4032059 New York
Martello Re Feeder LP None Delaware
Martello Re LP None Delaware
Martello Re Holding Limited LLC None Delaware
Martello Re Limited None Bermuda
Martello Re Services Company None Delaware
Miami Douglas Three MM, LLC 04-1590850 Delaware
MM BIG Peninsula Co-Invest Member LLC* 87-4021641 Delaware
MM Direct Private Investment Holding 04-1590850 Delaware
MM CM Holding LLC None Delaware
MM Debt Participations LLC 81-3000420 Delaware
Barings Capital Solutions Perpetual Fund (DE) LP 92-3857084 Delaware
Barings Capital Solutions Perpetual Fund (LUX) None Luxembourg
Barings Income Navigator Fund None Ireland
Barings Capital Solutions Perpetual Fund (CA), LP None Cayman Islands
Barings Global Investment Grade Credit Fund None Ireland

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

*This entity is owned by another or multiple entities in the group. Please refer to Sch Y Part 1A for the ownership and percentage information.
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Tower Square Capital Partners II1A, L.P. 41-2280129 Delaware
Trailside MM Member LLC* 04-1590850 Delaware
Washington Gateway Three LLC 32-0574045 Delaware
Washington Gateway Two LLC* 83-1325764 Delaware
MALIC Debt Participations LLC None Delaware
Invesco Ltd None Bermuda
Barings Affiliates & Funds:
Babson Capital Loan Strategies Master Fund LP None Cayman Islands
Barings China Aggregate Bond Private Securities Investment Fund None Peoples Republic of China
Barings Global High Yield Fund 47-3790192 Massachusetts
Great Lakes I LLC* 71-1018134 Delaware
Wood Creek Venture Fund LLC 04-1590850 Delaware
Barings Real Estate Affiliates & Funds:
Barings California Mortgage Fund IV None California
Barings Umbrella Fund LUX SCSp SICAV RAIF* None Luxembourg
Calgary Railway Holding LLC 82-2285211 Delaware
Combrook PRS Holdings LLC 82-3307907 Delaware
Cornerstone California Mortgage Fund I LLC 95-4207717 California
Cornerstone California Mortgage Fund II LLC 95-4207717 California
Comerstone California Mortgage Fund III LLC 95-4207717 California
Comerstone Fort Pierce Development, LLC* 56-2630592 Delaware
Comerstone Permanent Mortgage Fund II LLC 61-1750537 Massachusetts
Cormnerstone Permanent Mortgage Fund I1I LLC 35-2531693 Massachusetts
Comerstone Permanent Mortgage Fund IV LLC 61-1793735 Massachusetts
CREA/PPC Venture, LLC 20-0348173 Delaware
Danville Riverwalk Venture, LLC 82-2783393 Delaware
Euro Real Estate Holdings LLC 04-1590850 Delaware
Fan Pier Development LLC* 20-3347091 Delaware
GIA EU Holdings LLC - Avalon Spain 04-1590850 Delaware
GIA EU Holdings LLC 04-1590850 Delaware
Landmark Manchester Holdings LLC 81-5360103 Delaware
MMLIC Debt Participations LLC 13-1935920 Delaware
MM Brookhaven Member LLC 04-1590850 Delaware
MM Ascend Mtg. Lending LLC 04-1590850 Delaware
MM Kannapolis Industrial Member LLC* 04-1590850 Delaware
MM East South Crossing Member LLC 04-1590850 Delaware
MM Horizon Savannah Member LLC* 04-1590850 Delaware
MM Horizon Savannah Member I LLC* 04-1590850 Delaware
MM Ironhead Commerce Center 04-1590850 Delaware
BRAVAS MM Investor LLC None Delaware
BRAVAS MALIC Investor LLC None Delaware
MM Ironhead Commerce Center Member LLC None Delaware
MM 425 Montgomery Member LLC None Delaware

*This entity is owned by another or multiple entities in the group. Please refer to Sch Y Part 1A for the ownership and percentage information.
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MM 550 Corporate Member LLC None Delaware
MM Century Square LLC None Delaware
MM Horizon Savannah Member III LLC None Delaware
MM Liberty Centre LLC None Delaware
MM National Self-Storage Program Member LLC 04-1590850 Delaware
MM Liberty Centre Member LLC 04-1590850 Delaware
MM Century Square Member LLC 04-1590850 Delaware
MM 340 Madison Member LLC 04-1590850 Delaware
MM 1400 E 4th Street Member LLC 04-1590850 Delaware
Miami Douglas Four MM LLC 04-1590850 Delaware
MM Five50West Member LLC 04-1590850 Delaware
MM Breton Village Member LLC 04-1590850 Delaware
MM 1370 AVE OF AM LLC 04-1590850 Delaware
One Harbor Shore LLC* 80-0948028 Delaware
Paco France Logistics LLC 04-1590850 Delaware
Salomon Brothers Commercial Mortgage Trust 2001-MM None Delaware
Three PW Office Holding LLC 81-5273574 Delaware
Trailside MM Member II LLC 04-1590850 Delaware
Unna, Dortmund Holding LLC 82-3250684 Delaware
Washington Gateway Apartments Venture LLC* 45-5401109 Delaware
West 37th Street Hotel LLC* 88-3861481 Delaware
MassMutual Select Funds:
MassMutual Select Small Capital Value Equity Fund 02-0769954 Massachusetts
MassMutual Select Small Company Value Fund 04-3584140 Massachusetts
MassMutual Select T. Rowe Price Retirement 2005 Fund 82-3347422 Massachusetts
MassMutual Select T. Rowe Price Retirement 2010 Fund 82-3355639 Massachusetts
MassMutual Select T. Rowe Price Retirement 2015 Fund 82-3382389 Massachusetts
MassMutual Select T. Rowe Price Retirement 2020 Fund 82-3396442 Massachusetts
MassMutual Select T. Rowe Price Retirement 2025 Fund 82-3417420 Massachusetts
MassMutual Select T. Rowe Price Retirement 2030 Fund 82-3430358 Massachusetts
MassMutual Select T. Rowe Price Retirement 2035 Fund 82-3439837 Massachusetts
MassMutual Select T. Rowe Price Retirement 2040 Fund 82-3451779 Massachusetts
MassMutual Select T. Rowe Price Retirement 2045 Fund 82-3472295 Massachusetts
MassMutual Select T. Rowe Price Retirement 2050 Fund 82-3481715 Massachusetts
MassMutual Select T. Rowe Price Retirement 2055 Fund 82-3502011 Massachusetts
MassMutual Select T. Rowe Price Retirement 2060 Fund 82-3525148 Massachusetts
MassMutual Select T. Rowe Price Retirement Balanced Fund 82-3533944 Massachusetts
MML Series Investment Funds:
MML Series International Equity Fund 46-4257056 Massachusetts
MML Series Investment Funds I1:
MML Series II Dynamic Bond Fund 47-3529636 Massachusetts
MassMutual RetireSSMART Funds:
MassMutual 20/80 Allocation Fund 45-1618155 Massachusetts

*This entity is owned by another or multiple entities in the group. Please refer to Sch Y Part 1A for the ownership and percentage information.
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MML SER INVT FD II ISHARES 80/20 ALLOCATION FD 45-1618222 Massachusetts
MassMutual 40/60 Allocation Fund 45-1618262 Massachusetts
MassMutual 60/40 Allocation Fund 45-1618046 Massachusetts
MassMutual ishares 60/40 Allocation Fund 45-1618046 Massachusetts
MassMutual Balanced Fund 04-3212054 Massachusetts
MassMutual Blue Chip Growth Fund 04-3556992 Massachusetts
MassMutual Core Bond Fund 04-3277549 Massachusetts
MassMutual Disciplined Growth Fund 04-3539084 Massachusetts
MassMutual Diversified Value Fund 01-0821120 Massachusetts
MassMutual Equity Opportunities Fund 04-3512590 Massachusetts
MassMutual Inflation-Protected and Income Fund 03-0532475 Massachusetts
MassMutual Mid Cap Growth Fund 04-3512596 Massachusetts
MassMutual Premier Diversified Bond Fund 04-3464165 Massachusetts
MassMutual Select 80/20 Allocation Fund 45-1618222 Massachusetts
MassMutual Select Overseas Fund 04-3557000 Massachusetts
MassMutual Select T Rowe Price Retirement 2065 Fund 92-1427882 Massachusetts
MassMutual Small Cap Growth Equity Fund 04-3464205 Massachusetts
MassMutual Small Cap Opportunities Fund 04-3424705 Massachusetts
MassMutual High Yield Fund 04-3520009 Massachusetts

*This entity is owned by another or multiple entities in the group. Please refer to Sch Y Part 1A for the ownership and percentage information.
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NAIC if Publicly Traded Names of ciliary to Attorney-in-Fact, Provide Re-
Group Company ID Federal (U.S.or Parent, Subsidiaries Loca- | Reporting Directly Controlled by Influence, Percen- Ultimate Controlling quired?
Code Group Name Code Number RSSD CIK International) Or Affiliates tion Entity (Name of Entity/Person) Other) tage Entity(ies)/Person(s) (Yes/No) *
Massachusetts Mutual Life Insurance Company Massachusetts Mutual Life Insurance
. 0435 ...[Massachusetts Mut Life Ins Co .......... | ..... 65935 ....|04-1590850 .. | 3848388 ..... | ..eeervrieriine [ reeerreeneeeees (MMLTC) ettt 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] ceeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeereeeeeeeees | eereeeee ] e | e, CM Life Mortgage Lending LLC ......cceeeeeennnnnn . C.M. Life Insurance Company ................... ONNErSNIP.ceeeeeeeeieeeeieeeieeeeeeeeeee .100.000 ... |MMLIC
Massachusetts Mutual Life Insurance
20000 .| e [ | i [ [ ] CML Global Capabilities LLC .......cccvevrunnnne LDE] NIA....... COMPANY et OWNErship....ccueeerveriiiieiiieeiieens .100.000 ... [MULIC e [ | e e
Massachusetts Mutual Life Insurance
20000 L. f e [ | i | [ ] MM Global Capabilities | LLC .....ccocvvveunene LDE] NIA....... COMPANY et OWNErship....ccuveriueriiiieiiieeiieens .100.000 ... [MULIC eveiiieiiieceeeceeeee e [ | e e
MassMutual Global Business Services India
L0000 .o f e [ LLP e, LINDL NIA....... WM Global Capabilities | LLC Ounership .100.000 ... [MULIC e [ | e e
20000 .o e | e e MV Global Capabilities (Netherlands) B.V. ... |..NLD....]...... NIA....... WM Global Capabilities | LLC Ounership .100.000 ... [MULIC e [ eeeeiineeee | e e
MassMutual Global Business Services Romania
20000 .. e [ e | e | e [ | SR L e ~ROU....J...... NIA....... MM Global Capabilities (Netherlands) B.V. [Ownership........ccocoemniiiinienninenns .100.000 ... [MULIC e [ eeeeiiieene | e e
Massachusetts Mutual Life Insurance
20000 ...| eeeeeeeeeeeeeereeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeees | eeeeeeeee s | e | s | e | e MM Global Capabilities Il LLC .........evveeeeee LDE] e NIA....... COMPANY e OWNErship..cooeeeeeeeeeeeeeeeeeeeeeeeee | .100.000 ... [MMLIC oo [ eeeeeeeeeeeee | e e
Massachusetts Mutual Life Insurance
20000 .. e [ e | e | e [ | MV Global Capabilities Il LLC .......ceceenees LDE] NIA....... COMPANY e eereeeseree et e e OWNEISNIP..eeeveeesree e 2100.000 ... [MULIC e [ eeeniineeee | e e
Massachusetts Mutual Life Insurance
20000 ...| eeeeeeeeeeeeeereeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeees | eeeeeeeee s | e | s | e | e MM/Barings Multifamily TEBS 2020 LLC ......... LDE] e NIA....... COMPANY e OWNErship..cooeeeeeeeeeeeeeeeeeeeeeeeee | .100.000 ... [MMLIC oo [ eeeeeeeeeeeee | e e
Massachusetts Mutual Life Insurance
0000 ... ceeeeiee e [ e e 04-1590850 Berkshire Way LLC ... LDE] NIA....... Company ... Ounership 2100.000 ... [MULIC e [ eeeniineeee | e e
Massachusetts Mutual Life Insurance
0000 ...| weveeeeeremmmeeereerereeeeeeeeeeeeeeeeeeeeeeeeees | erereeeee evseee ] eeeeerreeei | | e | e MML Special Situations Investor LLC ........... LDE] e NIA....... COMPANY e OWNErship..cooeeeeeeeeeieeeeee e .100.000 ... [MMLIC oo [ eeeeeeeeneees | eeee e
Massachusetts Mutual Life Insurance
0000 47-5322979 .. Timber land Forest Holding LLC ................... COMPANY e OWNErship..cooeeeeeeeeeeeeee e ..37.000 ....|MMLIC
. 0000 . 47-5322979 .. Timber land Forest Holding LLC MassMutual Trad Private Equity LLC ......... Ownership .[MMLIC ..
0000 .| 47-5322979 .. Timber land Forest Holding LLC ... .. |C.M. Life Insurance Company ........ Influence.. MILIC
. 0000 . ..| 47-5322979 .. 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
. 0000 ... 04-1590850 .. 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
20000 ...| eeeeeeeeeeeeeeeeeeeeeeeeereeeeeeeeeeeeeeeeeeeeees | eeeeeeeee | e | i | e | e EM Opportunities LLC .......eueeeeenniiiiiiiiiineee LDE] e NIA....... COMPANY e OWNErship..coeeeeeeeeeeeeeee e .100.000 ...|MMLIC
Massachusetts Mutual Life Insurance
0000 ...| wevereerrmmreeeereeeeeeeeeeeeeeeeeeeeeeeeeeeeeees | erereeeee evsnee ] eeeerereie | | e | e MassMutual MCAM Insurance Company, Inc. ..... VT NIA....... COMPANY e OWNErship..cooeeeeeeeeeeeeee e .100.000 ...|MMLIC
Massachusetts Mutual Life Insurance
0000 MassMutual Ventures US IV GP, LLC ... LDE] e NIA....... COMPANY e Ownership ..99.000 ....|MMLIC ..
. 0000 . MassMutual Ventures US IV GP, LLC ... LDE ] NIA....... MassMutual Ascend Life Insurance Company . |Ownership ..1.000 .... |MMLIC ..
0000 MassMutual Ventures US IV, L.P. ... WDE s NIA....... MassMutual Ventures US IV GP, LLC .. . | Management.... ...99.000 .... ..
. 0000 . MassMutual Ventures US IV LLC L DE.... ... NIA....... MassMutual Ventures US IV, L.P. ..... Ownership .100.000 ... |[MMLIC ..
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Massachusetts Mutual Life Insurance
0000 .| wevereerremmmmeereerereeeeeeeeeeeeeeeeeeeeeeeeees | erereeeee evneee ] eerrrereee | | e | e MassMutual Ventures Europe/APAC | GP, LLC .. |..DE.....|...... NIA....... COMPANY e OWNErship..cooeeeeeeeeeeeeeeeeeeeeeeeee | 50,000 ....[MMLIC oo | eeeeeeeeeeeee | e e
L0000 Lou] ceeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeees | eeeeeeee s e | i | e | MassMutual Ventures Europe/APAC | GP, L.P. . |..CYM....]...... NIA....... MassMutual Ventures Europe/APAC | GP, LLC |Management.............cceeeeeeeeennen. . 100.000 ... [MMLIC oooeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeees [ eeeeeevveeens | e e
MassMutual Ventures Europe/APAC | GP, L.P.
. 0000 . MassMutual Ventures Europe/APAC | L.P. ....... VO NTA e e Management.... .}...50.000 ....|MMLIC ..
0000 MassMutual Ventures Southeast Asia Ill LLC . . [MassMutual Ventures Europe/APAC | L.P. .... |Ownership.. .100.000 ...|MMLIC
MassMutual Ventures Southeast Asia |11 LLC
0000 MV Digital | LLC woveveeeeeeeneeeeineenieeeneee | OV e NTA | e OWNEISNIP..eeeeeeerree e .100.000 ... |MMLIC
Massachusetts Mutual Life Insurance
0000 Counterpointe Sustainable Advisors LLC ....... . Company ... Ownership..... .100.000 ...|MMLIC ..
. 0000 . CSA Intermediate Holdco LLC ............ .. | Counterpointe Sustainable Advisors LLC .... |Ownership.. ..}.100.000 ...|MMLIC
0000 Counterpointe Trust Services LLC .. .. |CSA Intermediate Holdco LLC .. Ownership.. ..}.100.000 ...|MMLIC
. 0000 . CP PACE LLC .. .. |CSA Intermediate Holdco LLC .. . | Ownership.. .4.100.000 ... [MMLIC
0000 Counterpointe Titling Trust ..... . .| CP PACE LLC ..eeenieeeiiene . | Ounership.. ..}.100.000 ... [MMLIC
. 0000 . CSA Employee Services Company LLC U CSA Intermediate Holdco LLC Ownership .100.000 ... |MMLIC ..
Counterpointe Sustainable Real Estate Il LLC
20000 Lou] ceeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeees | eeereeeee e ] e | i | s | e [ CSA Intermediate Holdco LLC .. Ownership .100.000 ... |MMLIC ..
0000 Counterpointe Energy Solutions Il LLC ........ .. |CSA Intermediate Holdco LLC .. .. | Ownership.. ..}.100.000 ...|MMLIC
. 0000 . Counterpointe Energy Solutions (CA) Il LLC . |..DE.....|...... NIA....... Counterpointe Energy Solutions Il LLC ..... Ownership .100.000 ... |MMLIC ..
0000 Counterpointe Energy Solutions (FL) Il LLC . |..DE.....|...... NIA....... 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 ........cccccunnnnee . Counterpointe Energy Solutions (IL) LLC ... |Ownership .100.000 ... |MMLIC ..
. 0000 . Counterpointe Energy Services LLC .............. . CSA Intermediate Holdco LLC .. Ownership .100.000 ... |MMLIC ..
0000 Counterpointe Investment Management LLC .. . |CSA Intermediate Holdco LLC .. .. | Ownership.. ..}.100.000 ...|MMLIC
. 0000 . CSA Incentive Holdco LLC ... . | Counterpointe Sustainable Advisors LLC .... |Ownership.. .100.000 ... |MMLIC
Massachusetts Mutual Life Insurance
. 0000 . 27-0105644 .. Jefferies Finance LLC .... LDE ] NIA....... Company Ownership ..50.000 ....|MMLIC ..
0000 .| cereeeiree e e sneenn [ reeeine ceviees]| e JFIN GP Adviser LLC | DEe e NIA....... Jefferies Finance LLC ... Ounership .100.000 ... |MMLIC ..
. 0000 . 27-0105644 .. Jefferies MM Lending LLC .... LDE ] NIA....... Jefferies Finance LLC ... Ownership .100.000 ... |MMLIC ..
0000 . Green SPE LLC .| Jefferies Finance LLC Ounership.. ..}.100.000 ... [MMLIC
. 0000 . Apex Credit Partners LLC ... Green SPE LLC Ownership .100.000 ... |MMLIC ..
0000 Apex GP | LLC Apex Credit Partners LLC .. Ounership .100.000 ... |MMLIC ..
. 0000 . Apex Securitized Income Fund LP . |Apex GP | LLC . [Ownership.. ..}.100.000 ...|MMLIC
0000 Jefferies Credit Partners LLC Jefferies Finance LLC ... Ownership .100.000 ... |MMLIC ..
. 0000 . Jefferies Credit Management LLC ... LDE ] NIA....... Jefferies Credit Partners LLC Ownership .100.000 ... |MMLIC ..
0000 JOM GP | LLC .. | Jefferies Credit Management LLC . | Ownership.. ..}.100.000 ... [MMLIC
. 0000 . JOM H-2 Credit Fund GP LLC . oo | DEL s NIA....... Jefferies Credit Management LLC .. .. | Ownership .100.000 ... |MMLIC ..
0000 JCP Direct Lending CLO 2022 LLC .......c.ece.e. LDE] NIA....... Jefferies Credit Partners LLC ............... OWNEISNIP..eeeveeesree e ..9.900 .... |MMLIC
Jefferies Direct Lending Europe SCSp SICAV-
0000 RAIF e LUK NIA....... Jefferies Credit Partners LLC Ounership ..9.900 .... [MMLIC ..
. 0000 . Jefferies Credit Management Holdings LLC ..... LDE ] NIA....... Jefferies Credit Partners LLC Ownership ..9.900 .... |MMLIC ..
0000 JOLF GP (Europe) S.a.r.!| LUK NIA....... Jefferies Credit Partners LLC Ounership .100.000 ... |MMLIC ..
. 0000 . JFAM GP LLC .. . | Jefferies Credit Partners LLC .. Ownership.. ..}.100.000 ...|MMLIC
0000 JFAM GP LP ... Jefferies Credit Partners LLC Ounership .100.000 ... |MMLIC ..
. 0000 . Jefferies Direct Lending Fund C LP .. JFAMGP LP oo Ownership .100.000 ... |MMLIC ..
0000 Jefferies DLF C Holdings LLC .. | Jefferies Direct Lending Fund C LLC . [Ounership.. ..}.100.000 ... [MMLIC
. 0000 . Jefferies Direct Lending Fund C SPE LLC .. | Jefferies DLF C Holdings LLC ... . [Ownership.. ..}.100.000 ...|MMLIC
0000 JOLF |1 GP LLC .... .. | Jefferies Credit Partners LLC Ounership.. ..}.100.000 ... [MMLIC
. 0000 . JOLF TGP LP ...... ..|JDLF |1 GP LLC ... .. | Ownership.. .4.100.000 ... [MMLIC
0000 Jefferies Direct Lending Fund 11 C LP . .| JOLF 11 GPLP .. . | Ounership.. .100.000 ... [MMLIC
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. 0000 . Jefferies DLF 2 C Holdings LLC .................. . Jefferies Direct Lending Fund 11 C LP Ownership .100.000 ...
0000 Jefferies Direct Lending Fund Il C SPE LLC .. ]|.. . | Jefferies DLF 2 C Holdings LLC .... Ownership.. ..}.100.000 ...
. 0000 . Jefferies DLF2 C Holdings-2 LLC ................. . Jefferies Direct Lending Fund 11 C LP Ownership .100.000 ... |MMLIC ..
Jefferies Direct Lending Fund Il C SPE-2 LLC
20000 Lou] ceeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeees | eeereeeee e ] e | i | s | e [ Jefferies DLF2 C Holdings-2 LLC .............. Ownership .100.000 ... |MMLIC
0000 JOLF 111 GP LLC ... Jefferies Credit Partners LLC .......cc...... Ounership .100.000 .. [MMLIC ..
. 0000 . JOLF 111 GPLP ... . |JOLF 111 GP LLC .. Ounership.. ..4.100.000 ...|MILIC
0000 Jefferies Direct Lending Fund 11 C LP ....... JOLF 111 GP LP ... Ounership .100.000 ... .
. 0000 . Jefferies DLF3 C Holdings LLC .....ccccouunnnnnee Jefferies Direct Lending Fund 111 C LP .... |Ownership .100.000 ... |MMLIC ..
0000 Jefferies Direct Lending Fund I11 C SPE LLC . | Jefferies DLF3 C Holdings LLC . | Ownership.. ..}.100.000 ...|MILIC
. 0000 . JCP Direct Lending CLO 2023-1 LLC .............. . Jefferies Credit Partners LLC .. | Ownership .100.000 ... |MMLIC ..
0000 JOP Direct Lending CLO 2023 Ltd. .............. JCP Direct Lending CLO 2023 Ltd. ............ Ounership .100.000 .. [MMLIC ..
. 0000 . 0 I . Jefferies Credit Partners LLC ................ Ownership .100.000 ... |MMLIC ..
Jefferies M Super Private Credit Fund GP LLC
20000 Lou] ceeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeees | eeereeees e ] e | i | i | e [ Jefferies Credit Partners LLC Ownership .100.000 ... |MMLIC ..
0000 Jefferies Credit Partners Europe Limited .| Jefferies Credit Partners LLC .. Ownership.. ..}.100.000 ...|MMLIC
. 0000 . JCP Congaree Credit Fund GP LLC ................ Jefferies Credit Partners LLC Ownership .100.000 ... |MMLIC ..
0000 JCP Solaris Credit Fund GP LLC .... Jefferies Credit Partners LLC .......cc.... Ounership .100.000 ... [MMLIC ..
. 0000 . Jefferies Private Credit BDC Inc .| Jefferies Finance LLC ... Ownership.. ..}.100.000 ...|MMLIC
0000 JCOP Funding 2024 LLC Jefferies Finance LLC ... Ounership .100.000 ... .
. 0000 . Jefferies Senior Lending LLC .... Jefferies Finance LLC ... Ownership .100.000 ... |MMLIC ..
0000 JFIN Revolver Holdings LLC .... . | Jefferies Finance LLC Ownership.. ..}.100.000 ...|MMLIC
. 0000 . JFIN Revolver Holdings |1 LLC Jefferies Finance LLC ... Ownership .100.000 ... |MMLIC ..
0000 JFIN Co-Issuer Corporation .... Jefferies Finance LLC ... Ownership .100.000 ... |MMLIC ..
. 0000 . JFIN Europe GP, S.a.r.l. ... . | Jefferies Finance LLC Ownership.. ..}.100.000 ...|MMLIC
0000 Jefferies Finance Europe, S.L.P. .. JFIN Europe GP, S.a.r.l. .. Ownership .100.000 ... .
. 0000 . Jefferies Finance Europe, SCSp ....cccccuvvnnnnen . JFIN Europe GP, S.a.r.l. .. Ownership .100.000 ... |MMLIC ..
0000 Jefferies Finance Business Credit LLC . . | Jefferies Finance LLC .. | Ownership.. ..}.100.000 ...|MMLIC
. 0000 . JFIN Business Credit Fund | LLC Jefferies Finance Business Credit LLC ...... Ownership .100.000 ... |MMLIC ..
0000 JFIN Funding 2021 LLC .... Jefferies Finance LLC ... Ounership .100.000 ... [MMLIC ..
. 0000 . JSPCS MM LLC . | Jefferies Finance LLC Ownership.. ..}.100.000 ...|MMLIC
0000 JFIN LC Fund LLC Jefferies Finance LLC ... Ounership .100.000 ... .
. 0000 . JFIN Revolver CLO 2017 Ltd. ......... Jefferies Finance LLC ... Ownership .100.000 ... |MMLIC ..
0000 JFIN Revolver CLO 2017-111 Ltd. . | Jefferies Finance LLC Ownership.. ..}.100.000 ...|MILIC
. 0000 . JFIN Revolver CLO 2018 Ltd. .. . | Jefferies Finance LLC Ownership.. ..}.100.000 ...|MMLIC
0000 JFIN Revolver CLO 2019 Ltd. .. . | Jefferies Finance LLC Ownership.. ..}.100.000 ...|MILIC
. 0000 . JFIN Revolver CLO 2019-11 Ltd. . . | Jefferies Finance LLC Ownership.. ..}.100.000 ...|MMLIC
0000 JFIN Revolver CLO 2020 Ltd. .. . | Jefferies Finance LLC Ownership.. ..}.100.000 ...|MILIC
. 0000 . JFIN Revolver CLO 2021-11 Ltd. . . | Jefferies Finance LLC Ownership.. ..}.100.000 ...|MMLIC
0000 JFIN Revolver CLO 2021-V Ltd. . | Jefferies Finance LLC Ownership.. ..}.100.000 ...|MILIC
. 0000 . JFIN Revolver CLO 2022-11 Ltd. . . | Jefferies Finance LLC Ownership.. ..}.100.000 ...|MMLIC
0000 JFIN Revolver CLO 2022-111 Ltd. . | Jefferies Finance LLC Ownership.. ..}.100.000 ...|MILIC
. 0000 . JFIN Revolver CLO 2022-1V Ltd. . . | Jefferies Finance LLC Ownership.. ..}.100.000 ...|MMLIC
0000 JFIN Revolver CLO 2024-1 Ltd. . | Jefferies Finance LLC Ownership.. ..}.100.000 ...|MILIC
. 0000 . JFIN Revolver CLO 2025-| Ltd. . | Jefferies Finance LLC Ownership.. ..}.100.000 ...|MMLIC
0000 JFIN Revolver CLO 2022-1V LLC . | Jefferies Finance LLC Ownership.. .100.000 ... [MMLIC
. 0000 . JFIN Revolver Fund, L.P. ... . | Jefferies Finance LLC Ownership.. ..|MLIC
0000 JFIN Revolver Funding 2021 Ltd. . | Jefferies Finance LLC Ownership.. ..[wLic
. 0000 . JFIN Revolver Funding 2021 |11 Ltd. .... Jefferies Finance LLC ... Ownership LMMLIC ..
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. 0000 . JFIN Revolver Funding 2021 IV Ltd. .. Jefferies Finance LLC ... Ownership .100.000 ...
0000 JFIN Revolver Funding 2022-1 Ltd. .| Jefferies Finance LLC Ownership.. ..}.100.000 ...
. 0000 . JFIN Revolver SPE1 2022 LLC .. . | Jefferies Finance LLC Ownership.. ..}.100.000 ...
0000 JFIN Revolver SPE3 2022 LLC .. .| Jefferies Finance LLC Ownership.. ..}.100.000 ...
. 0000 . JFIN Revolver SPE4 2022 LLC .. . | Jefferies Finance LLC Ownership.. ..}.100.000 ...
0000 JFIN Revolver SPE4 2022 Ltd. .... .| Jefferies Finance LLC Ownership.. ..}.100.000 ...
. 0000 . JCP Private Loan Management GP LLC .. | Jefferies Finance LLC ... Ownership.. ..}.100.000 ...
0000 JCP Private Loan Management LP . .| JCP Private Loan Management GP LLC . Ownership.. ..}.100.000 ...
. 0000 . JF CEl Holdings 1LLC .... .. | Jefferies Finance LLC ... Ownership.. ..}.100.000 ...
0000 JF CEl Holdings 2 LLC .... .| JF CEIl Holdings 1 LLC Ownership.. ..}.100.000 ...
. 0000 . Apex Credit CLO 2024-1 Ltd. . | Jefferies Finance LLC Ownership.. ..}.100.000 ...
0000 Apex Credit Holdings LLC .. | Jefferies Finance LLC ... Ownership.. ..}.100.000 ...
. 0000 . JFIN CLO 2012 Ltd. ..... .. | Apex Credit Holdings LLC Ounership.. ..4.100.000 ...
0000 JFIN CLO 2013 Ltd. .. .. | Apex Credit Holdings LLC Ownership.. ..}.100.000 ...
. 0000 . JFIN CLO 2014 Ltd. .. . | Apex Credit Holdings LLC Ounership.. ..4.100.000 ...
0000 JFIN CLO 2014-11 Ltd. .... Apex Credit Holdings LLC .. Ownership .100.000 ...
. 0000 . JFIN CLO 2015 Ltd. ........ Apex Credit Holdings LLC .. Ounership .100.000 ...
0000 JFIN CLO 2015-11 Ltd .| Apex Credit Holdings LLC Ownership.. ..}..85.000 ...
. 0000 . JFIN CLO 2016 Ltd. ........ Apex Credit Holdings LLC .. Ounership .100.000 ...
0000 JFIN CLO 2017 Ltd. ........ Apex Credit Holdings LLC .. Ownership .100.000 ...
. 0000 . JFIN CLO 2017-11 Ltd . | Apex Credit Holdings LLC Ounership.. ..4.100.000 ...
0000 Tomorrow Parent, LLC . Jefferies Finance LLC Ownership .100.000 ...
. 0000 . Custom Ecology Holdco, LLC ....evvevnnnnnninnnnnee Jefferies Finance LLC ........ovvvvvvvvvvnnnnnnns ONNErSNIP.ceeeeeeeeiieeeieeeeeeeeeeeeeee .100.000 ...
Massachusetts Mutual Life Insurance
. 0000 ... [ 86-2294635 .. Glidepath Holdings Inc. ....ccooovveveeieieieinenns Company Ownership .100.000 ...
. 0435 ...|Massachusetts Mut Life N P 63312 ....| 13-1935920 .. MassMutual Ascend Life Insurance Company .... Glidepath Holdings Inc. . Ownership .100.000 ...
. 0435 ...|Massachusetts Mut Life Ins Co .......... |..... 93661 ....|31-1021738 .. Annuity Investors Life Insurance Company .... MassMutual Ascend Life Insurance Company . |Ownership .100.000 ...

. 0000 ...[Massachusetts Mut Life
. 0000 ...[Massachusetts Mut Life

..... 63312 ....|31-1305344 ..
..... 93661 ... [31-1021738 ..
31-1395344 ..

..+.100.000 ...
.100.000 ...
.100.000 ...

MM Ascend Life Investor Services, LLC .
MM Ascend Mortgage Lending LLC ..................
MM Vine Street LLC .....cevveieiiiiiiiiiicis

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

. 0000 . Y [, Counterpointe Ascend Mortgage Lending LLC .. |.. MassMutual Ascend Life Insurance Company . [Ownership.. .4.100.000 ...
0000 26-3260520 .. Manhattan National Holding, LLC ................ . ......|MassMutual Ascend Life Insurance Company . |Ownership .100.000 ... . s

. 0435 . . [45-0252531 .. Manhattan National Life Insurance Company ... |..0H.....|....... DS........ Manhattan National Holding LLC ............... ONNErSNIP.ceeeeeeeeiieeeieeeeeeeeeeeeeee .100.000 ... [MMLIC ooeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeees | eeeeeeeeeeens | e s
Massachusetts Mutual Life Insurance

20000 .ou] ceeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeereeeeees | e . 26-3260520 .. | .eeeeeirriiinn | eeveveerreniines | .- MassMutual Mortgage Lending 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 ...|Massachusetts Mut Life Ins Co .......... |..... 67083 ....| 04-1590850 .. | ..cccvvvvriirs | eeveieiiiiiiiien | e MM Copper Hill Road LLC .......evvvvvvvveinnnnnnnns LDE ] 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 L. f e [ | i | [ ] MAV CTF 1 GP LLC wovveiiiiiiiciie e LDE] NIA....... COMPANY et OWNErship....ccuveriueriiiieiiieeiieens .100.000 ... [MULIC v [ | e e

MassMutual Ventures Climate Technology Fund |

L0000 .o f e [ 04-1590850 .. LDE] NIA....... MW CTF | GP LLC .... . |Management.... £.100.000 ... [MVLIC ..oeooeiiiiiiiiiieieeiecieees | v [ e
Massachusetts Mutua

20000 .ou] ceeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeereeeeees | e . MM Direct Private Investments Holding LLC ... |..DE.....|...... NIA....... COMPANY e e e e e e e e e e e e Ownership .100.000 ... [MMLIC ooeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeees | eeeeeeeeeeees | e e

20000 ...] eeeeeeeeeeeeeeeee e eeeeeeeeeeeeees | s s MM Direct Private Investments UK Limited .... |..GBR....]...... NIA....... MM Direct Private Investments Holding LLC |Ownership .100.000 ... [MMLIC oo [ eeeeeeeeeeeee | e e
Massachusetts Mutual Life Insurance

20000 .. e [ e | e | e [ | DPI-ACRES Capital LLC ..ccevveeeveeeiieeiiieeis LDE] NIA....... COMPANY e eureeeereeeseree et e OWNEISNIP..eeeeeeerree e +100.000 ... [MULIC e [ eeeeiineeee | e e
Massachusetts Mutual Life Insurance

20000 L..] ceeeeeeeeeeeeereeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeees | eeeeeeeee s | e | i | e | e DPI-ARES Mortgage Lending LLC ......covvvvvvvvene |evvennena] e NIA....... COMPANY e OWNErship..coeeeeeeeeeeeeeee e .100.000 ... [MMLIC oo [ eeeeeeeeneeee | e e

Massachusetts Mutual Life Insurance
0000 ..of ceeieiiiiiiiiiiiiiiiiiiieiirieeieeieeeeereeeeeees | eeeeeeeee ] eeveiiiiis | i | i | e MM Investment Holding .......ccccoooiuunnnnnnnnns LOWM....] . NIA....... COMPANY e OWNership...ooeeeeeeeeiiieieeieeeeeeeee | .100.000 ... [MMLIC ..oooeiiiiiiiiieieieieeeeeeeeeeeeeeeeeeneee [ eeeeeeniinies | eeee s
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. 0000 ... JU RN UV ... |MMIH Bond Holdings LLC MM Investment Holding Ownership . .
0000 MassMutual Asset Finance LLC . .. |C.M. Life Insurance Company . . [Ownership.. oo [MMLIC
. 0000 . MassMutual Asset Finance LLC .... . |MM Investment Holding ....... Ownership.. ..|MLIC
0000 MMAF Equipment Finance LLC 2017-B . [MassMutual Asset Finance LLC Ownership.. ..|WLIC
. 0000 . MMAF Equipment Finance LLC 2019-A . [MassMutual Asset Finance LLC ... Ownership.. ..|WLIC
0000 MMAF Equipment Finance LLC 2019-B . [MassMutual Asset Finance LLC ... Ownership.. ..|WLIC
. 0000 . MMAF Equipment Finance LLC 2020-A . [MassMutual Asset Finance LLC ... Ownership.. ...|WLIC
0000 MMAF Equipment Finance LLC 2020-B . [MassMutual Asset Finance LLC ... Ownership.. ...|WLIC
. 0000 . MMAF Equipment Finance LLC 2021-A . [MassMutual Asset Finance LLC ... Ownership.. ..|WLIC
0000 MMAF Equipment Finance LLC 2022-A . [MassMutual Asset Finance LLC ... Ownership.. ..|WLIC
. 0000 . MMAF Equipment Finance LLC 2022-B . [MassMutual Asset Finance LLC ... Ownership.. ..|WLIC
0000 MMAF Equipment Finance LLC 2023-A . [MassMutual Asset Finance LLC ... Ownership.. ..|WLIC
. 0000 . MMAF Equipment Finance LLC 2024-A ... . [MassMutual Asset Finance LLC ... Ownership.. ...|WLIC
0000 . s Barings Equipment Finance LLC 2025- .. [MassMutual Asset Finance LLC Ownership.. ..|WLIC
. 0000 . . ..| 04-2443240 .. MML Management Corporation . . |MM Investment Holding ....... Ownership.. ..|WLIC
0000 .| wevreerrrrrreneerreeeeeeeeeeeeeeeeeeeeeeneeeenees | eeeeeees e 04-3548444 .. MassMutual International Holding MSC, Inc. . MML Management Corporation ... Ownership . [MMLIC ..
20000 .ou] ceeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeereeeeees | e . 04-3341767 .. MassMutual Holding MSC, Inc. .....ccccceeunnnnen MML Management Corporation .................... ONNErSNIP.ceeeeeeeeieeeeieeeieeeeeeeeeee .100.000 ... |MMLIC
Massachusetts Mutual Life Insurance
L0000 L[ e [ 04-3548444 .. ML CM LLC Company Ounership .100.000 ... |MMLIC ..
0000 ... ceeeeeiee e [ e e 04-3341767 .. Blueprint Income LLC .. ML CM LLC ... Ounership .100.000 ... .
. 0000 . Flourish Holding Company LLC MML CM LLC Ownership .100.000 ... |MMLIC ..
0000 Flourish Insurance Agency LLC . |Flourish Holding Company LLC . | Ownership.. ..}.100.000 ...|MMLIC
. 0000 . Flourish Digital Assets LLC Flourish Holding Company LLC ... . | Qunership .100.000 ... |MMLIC ..
0000 SoraFinance, Inc. .......... Flourish Holding Company LLC ... . | Ounership .100.000 ... |MMLIC ..
. 0000 . Flourish Financial LLC . |Flourish Holding Company LLC ... Ownership.. ..}.100.000 ...|MMLIC
0000 Flourish Technologies LLC Flourish Holding Company LLC ... . | Ownership .100.000 ... |MMLIC ..
Massachusetts Mutual Life Insurance
0000 ... ceeeeeree e [ e e 04-3356880 .. ML Distributors LLC .. LMAL) NIA....... Company Ounership ..99.000 ....|MMLIC ..
L0000 .o f e [ 04-3356880 .. ML Distributors LLC .. LMALL) NIA....... MassMutual Holding LLC .. Ounership .. 1.000 .... [MMLIC ..
Massachusetts Mutual Life Insurance
20000 .ou] ceeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeereeeeees | e . 04-3356880 .. | .eeevvvrrrrinn | erverrrrreirinne | .- ML Investment Advisers, LLC ......ccccceunnnnne LDE ] NIA....... COMPANY e e e e e e e e e e ONNErSNIP.ceeeeeeeeieeeeieeeieeeeeeeeeee .100.000 ... [MMLIC ooeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeees | eeeeeeeeeeees | e e
Massachusetts Mutual Life Insurance
20000 .ou] ceeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeereeeeees | e . 46-3238013 .. | eeeviiiiiiinn | ereerrrriiinines | e MML Strategic Distributors, LLC ................ LDE ] NIA....... COMPANY e e e e e e e e e e ONNErSNIP.ceeeeeeeeieeeeieeeieeeeeeeeeee .100.000 ... [MMLIC ooeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeees | eeeeeeeeeeees | e e
Massachusetts Mutual Life Insurance
20000 .ou] ceeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeereeeeees | e . 06-1563535 .. | 2881445 ... MassMutual Private Wealth & Trust, FSB ....... L CTe] e NIA....... Company .... Ownership .100.000 ... |MMLIC .. LDYES ]
ML Private Placement Investment Company I, Massachusetts Mutual Life Insurance
L0000 .o f e [ 04-1590850 .. [ ..oovevvvevine [ erriiiii | e LLC i LDE] NIA....... COMPANY et OWNErship....ccuveriueriiiieiiieeiieens .100.000 ... [MULIC e [ | e e
Massachusetts Mutual Life Insurance
20000 .ou] ceeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeereeereeeeees | e . 04-1590850 .. | 2881445 ... | .eeevvvrveerinnn | rvrrriiiiiiiii s ML Private Equity Fund Investor LLC ......... LDE ] NIA....... COMPANY e e e e e e e e e e e e ONNErSNIP.ceeeeeeeeiieeeieeeeeeeeeeeeeee .100.000 ... [MMLIC oo YES ]
20000 ...] eeeeeeeeeeeeeeeee e eeeeeeeeeeeeees | s s 04-1590850 .. | eevvvvrrrrrene | erveemmmmenninnn | e ML Private Equity Fund Investor LLC ......... LDE] e NIA....... Baring Asset Management Limited .............. Management..........ooeeeeemieeniiiennnnnnsd 1. 100.000 ... MMLIC .oeeeeeeeeeee e [ eeeeeeeeeeeee | e e
Massachusetts Mutual Life Insurance
20000 .| e e e 04-1590850 .. | eoerriiiinns | e | s MM Private Equity Intercontinental LLC ....... LDE] NIA....... COMPANY .. e OWNership.....ccooiuiiieiiiiiiieeeeee 2100000 ... [MULIC ..oooeiiiee e [ e s
Massachusetts Mutual Life Insurance
20000 o[ e | e e 45-2738137 .| e [ e | e Pioneers Gate LLC .....cocvveevveeiiiieiiieeenee LDE] NIA....... COMPANY e eureeeereeeseree et e OWNEISNIP..eeeveeesree e 2100.000 ... [MULIC e [ eeeniineeee | e e
Massachusetts Mutual Life Insurance
0000 04-2854319 .. MassMutual Holding LLC ... DB e NIA....... Company Ownership .100.000 ...
. 0000 . 37-1732913 .. Fern Street LLC LDE ] NIA....... MassMutual Holding LLC Ownership .100.000 ...
0000 04-2854319 .. Low Carbon Energy Holding .. LGBR....]...... NIA....... MassMutual Holding LLC . | Ownership ..49.000 ...
. 0000 . ..| 371732913 .. Sleeper Street LLC .. . |..DE.... ...NIA....... [MassMutual Holding LLC .. . | Ownership.. .100.000 ...
0000 82-2932156 .. GASL Holdings LLC .... JUTTR IUUUURIOY IR NIA....... MassMutual Holding LLC .. | Ownership .. 11.260 ...
. 0000 . 82-2932156 .. GASL Holdings LLC ....ococvvviiiiiiiiiiiiiiiieiee, JDEL NIA....... Barings LLC ....oovovviiiiiiiiiiiiiiiiiiiiis Board ...oociiiiiiiiiiii .100.000 ...
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. 0000 . 36-4868350 .. Barings Asset-Based Income Fund (US) LP ...... MassMutual Holding LLC Ownership/Influence .. .. 11.240 ...
0000 ..| 36-4868350 .. Barings Asset-Based Income Fund (US) LP .. . |C.M. Life Insurance Company . . | Ownership/Influence ..1.080 ....
. 0000 . 36-4868350 .. Barings Asset-Based Income Fund (US) LP ...... Barings LLC Management ..11.240 ...
Barings Perpetual European Direct Lending Massachusetts Mutual Life Insurance
20000 Lou] ceeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeees | e . 36-4868350 .. | .eeevvirririnn | eeveeerrriiiines | e, FUND oo LUK, NIA....... COMPANY e e e e e e e e e e e e Ownership/Influence ..........ccccuue.. 86,160 ... [MMLIC oo | eeeeeeeeeeeen | e s
Barings Perpetual European Direct Lending
L0000 .o f e [ 36-4868350 .. [ ...oocvvevin [ eeriiii | e Fund ..o JRELV) GO NIA....... Barings LLC ..oooviiiiiiiiiiiiie Influence.....coevveiivciniiinicinn e e MILIC e | v [ e
Massachusetts Mutual Life Insurance
. 0000 ... 88-0916548 .. Barings Emerging Generation Fund Il ........... |.ceeuuii] s NIA....... Company Ownership/Influence .. .[MMLIC ..
. 0000 ... ..| 88-0916548 .. Barings Emerging Generation Fund |1 . . |Barings LLC . Influence MILIC
Babson Capital Global Special Situation
20000 o[ e | e e 98-1206017 .. [ eveveeeeece [ e | e Credit Fund 2 ..oooeveeiiieiieeeeeeeeee LDE] NIA....... MassMutual Holding LLC .....ocvvuveenureeiinenne Ownership/Influence .........c.coeene 2280670 L JMULIC e [ e | e e
Babson Capital Global Special Situation
20000 .o e | e e 98-1206017 .. [ weveveveeree [ ereeriieii | e Credit Fund 2 ..oooeveeiiieiieeeeeeeeee LDE] NIA....... C.M. Life Insurance Company ................... OWNEISNIP..eeeeeeerreeeree e 1510 L IMMLIC e [ e | e e
Babson Capital Global Special Situation
. 0000 ... 98-1206017 .. Credit Fund 2 ..oooeveeiiiieeeeeeeeee Barings LLC . | Management ...23.670 ....[MMLIC ..
. 0000 ... ..| 82-3867745 .. Barings Global Real Assets Fund LP . [MassMutual Holding LLC ..... . | Ownership/Influence ..34.180 ....|MMLIC
. 0000 ... ..| 82-3867745 .. Barings Global Real Assets Fund LP .. . |C.M. Life Insurance Company . . [Ownership..... .. 6.400 .... |MMLIC
. 0000 ... 82-3867745 .. Barings Global Barings LLC Management .. ...34.180 ....[MMLIC ..
Barings Global
20000 Lou] ceeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeees | e . 82-3867745 .. 3 MassMutual Holding LLC .....ccooveeeeeeeeeneennns Ownership/Influence ..........ccccuue.. ..15.890 ....|MMLIC
. 0000 . 82-3867745 .. Barings LLC . |Management.... MMLIC ..
0000 ..| 06-1597528 .. MassMutual Assignment Company NIA....... [MassMutual Holding LLC . | Ownership ..|WLIC
. 0000 . 04-1590850 .. MassMutual Capital Partners LLC ...........coee | evevnnnnd e NIA....... MassMutual Holding LLC . | Ownership LIMMLIC ..
0000 46-4255307 .. Marco Hotel LLC MassMutual Holding LLC . | Ownership .
. 0000 . ..| 45-3623262 .. HB Naples Golf Ouner LLC . [MassMutual Holding LLC .. .. | Ownership.. ..|WLIC
0000 82-4411267 .. RB Apartments LLC MassMutual Holding LLC . | Ownership . [MMLIC ..
. 0000 . 45-3623262 .. Intermodal Holding Il LLC MassMutual Holding LLC . | Ownership . [MMLIC ..
0000 ..| 82-4411267 .. MassMutual Ventures Holding LLC . [MassMutual Holding LLC . | Ownership.. ..|WLIC
20000 Lou] cereeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeees | s | e Crane Venture Partners LLP ... |..GBR... MassMutual Ventures Holding LLC .. .. | Ownership ...|MMLIC ..
0000 ...| weverererremerererreeeeeereeeeeeeeeeeeeeeeeeeeees | reeenees ceeeees] eeeereeeeeeeens MassMutual Ventures Management LLC ............ CDE] e NIA....... MassMutual Ventures Holding LLC .............. OWNErship..cooeeeeeeeeeieeeeee e . .|WLIC
MassMutual Ventures SEA Management Private
0000 ...| weverererremerererreeeeeereeeeeeeeeeeeeeeeeeeeees | reeenees ceeeees] eeeereeeeeeeens Limited ..oeeeeeeeeieeiiiiiiiiiiiiiiiien | eeeeieend e NIA....... MassMutual Ventures Management LLC ......... OWNErship..coeeeeeeeeeeeeeee e .100.000 ...|MMLIC
MassMutual Ventures SEA Management Private
0000 .| cereeeiree e sreenn [ reeeine ceviees]| reeeeeene MUV UK/SEA Limited ...ooeevveeeieeeiieeeiieee LGBR....)...... NIA....... Limited woovreeeeeeeeeeree e OWNEISNIP..eeeveeesree e .100.000 ... |MMLIC
MassMutual Ventures SEA Management Private
0000 MassMutual Ventures India Private Limited ... |..IND....]...... NIA....... Limited Ounership .100.000 ... |MMLIC ..
. 0000 . MassMutual Ventures Southeast Asia | LLC .... | oo venee NIA....... MassMutual Ventures Holding LLC Ownership .100.000 ... |MMLIC ..
0000 MassMutual Ventures Southeast Asia Il LLC ... |..........]...... NIA....... MassMutual Ventures Holding LLC . | Ownership .100.000 ... |MMLIC ..
. 0000 . MassMutual Ventures UK LLC . NIA....... | MassMutual Ventures Holding LLC .. Ownership.. ..}.100.000 ...|MMLIC
0000 47-1296410 .. MassMutual Ventures US I LLC .... LDE] e NIA....... MassMutual Ventures Holding LLC . | Ownership .100.000 ... |MMLIC ..
20000 Lou] cereeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeees | s | e MassMutual Ventures US Il LLC MassMutual Ventures Holding LLC . | Ownership .100.000 ... |MMLIC ..
0000 47-1296410 .. MassMutual Ventures US 111 LLC . . |MassMutual Ventures Holding LLC Ounership.. ..}.100.000 ... [MMLIC
. 0000 . MM Catalyst Fund LLC .. . [MassMutual Holding LLC ........ . | Ownership.. ..}.100.000 ...|MMLIC
0000 . MM Catalyst Fund 11 LLC . . |MassMutual Holding LLC .. . | Ownership.. ..}.100.000 ... [MMLIC
. 0000 . 04-1590850 .. MM Rothesay Holdco US LLC .. [MassMutual Holding LLC .. . | Ownership.. .100.000 ... |MMLIC
0000 Rothesay Limited ..... .. |MM Rothesay Holdco US LLC . . [Ownership.. 47.600 ....|MMLIC
. 0000 . 04-1590850 .. 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 .....cooevveveeienennnns Rothesay Life PLC .......cccveeeens . | Qunership..... .100.000 ... |[MMLIC ..
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20000 Lou] ceeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeees | e . Rothesay MA No.3 Limited ... ..GBR.... Rothesay Life PLC ... . | Qunership .100.000 ...
0000 Rothesay MA No.4 Limited ..GBR.... .. |Rothesay Life PLC Ownership.. ..}.100.000 ...
. 0000 . LT Mortgage Financing Limited ..GBR.... .. |Rothesay Life PLC Ownership.. ..}.100.000 ...
0000 Rothesay Property Partnership 1 LLP . . |--GBR.... .. |Rothesay Life PLC .. [Ownership.. ..}.100.000 ...
. 0000 . Rothesay Foundation .......... . |..GBR.... .. |Rothesay Limited . . | Ownership.. ..}.100.000 ...
0000 Rothesay Pensions Management Limited . |..GBR.... .. |Rothesay Limited . . | Ownership.. ..}.100.000 ...
. 0000 . Rothesay Asset Management UK Limited .......... |..GBR.... .. |Rothesay Limited .......... . [Ounership.. .4.100.000 ...
0000 Rothesay Asset Management Australia Pty Ltd |..AUS... .. |Rothesay Asset Management UK Limited ....... |Ownership.. ..}.100.000 ...
. 0000 . . Rothesay Asset Management North America LLC .. |Rothesay Asset Management UK Limited . | Ownership.. .4.100.000 ...
0000 ..| 04-1590850 .. ML Investors Services, LLC . [MassMutual Holding LLC ........... .. | Ownership.. ..}.100.000 ...
. 0000 . 04-1590850 ML Insurance Agency, LLC .. [MML Investors Services, LLC . . [ Ownership.. ..}.100.000 ...
0000 47-1466022 LifeScore Labs, LLC ............. .. [MassMutual Holding LLC ..... . | Ownership.. ..}.100.000 ...
. 0000 . ..| 45-4000072 .. MM Asset Management Holding LLC . |MassMutual Holding LLC .. . | Ownership.. .4.100.000 ...
0000 ...| weveeerrerrrenrereeeeeeeeeeeeeeeeeeeeeeeeeeennees | eeeeeees e 51-0504477 .. Barings LLC MassMutual Holding LLC ........ . | Ownership .100.000 ...
Baring Asset Managemen
0000 ... ceeeeeiee e [ e e 98-0524271 .. | eveeeeeeece | e | e Limited oo LHGL NIA....... Barings LLC ..ovvvieeiiie e OWNEISNIP..eeeeeeerreeeree e .100.000 ... [MULIC e [ eeeeiineeee | e e
Baring International Fund Managers (Bermuda) Baring Asset Management (Asia) Holdings
20000 o[ e | e e 98-0457465 .. [ ..oeevvienen [ e | e Limited oo LBW.. NIA....... Limited woovreeeeeeeeeeree e OWNEISNIP..eeeveeesree e 2100.000 ... [MULIC e [ eeeniineeee | e e
Baring Asset Management (Asia) Holdings
20000 ...] eeeeeeeieieereeeeeee e eeeeeeeeeeeeees | s s 98-0457463 .. Baring Asset Management (Asia) Limited ....... LHG....] ... NIA....... Limited .ooeeeeeeeeiieiiiieiieeeeeee e Ownership .100.000 ... [MMLIC oo [ eeeeeeeeneees | eeee e
20000 .ou] ceeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeereeeeees | e . 98-0457465 .. Baring Asset Management Korea Limited ........ LKOR.... ...... NIA....... Baring Asset Management (Asia) Limited .... |Ownership .100.000 ... [MMLIC oo | eeeeeeeeeeens | e e
Barings Investment Management (Shanghai)
20000 .ou] ceeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeereeereeeeees | e . 98-0457463 .. | .evvvvrrririnn | errrrreniiirinen | .- Limited .ouveeeeeeeieiiiiiiiiiii LHG.LL NIA....... Baring Asset Management (Asia) Limited .... |OWNership.......cccceuvvvvvvvrenvevvnnnnnns .100.000 ... [MMLIC ooeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeees | eeeeeeeeeeens | e s
Barings Overseas Investment Fund Management Barings Investment Management (Shanghai)
20000 .| e [ | i [ [ ] (Shanghai) Limited .......cccoovvvviiiiiiiiiiinns CHG NIA....... Limited oo OWNErship....ccueeerveriiiieiiieeiieens .100.000 ... [MULIC e [ | e e
Baring Asset Management (Asia) Holdings
L0000 .o f e [ 98-0457707 Baring SICE (Taiwan) Limited TN NIA....... Limited .... Ounership .100.000 ... [MULIC v [ | e e
Baring Asse
L0000 Lou] ceeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeees | eeeeeeee s e | i | e | Barings Singapore Pte. Ltd. .......cccccvvrrnnnne 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 .........cccovvviiniinnnnn. PN NIA....... Limited oo OWNErship....ccuveriueriiiieiiieeiieens .100.000 ... [MULIC v [ | e e
Baring Asset Management (Asia) Holdings
20000 Lou] cereeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeees | s | e Barings Australia Holding Company Pty Ltd ... |..AUS....]...... NIA....... Limited .ovvvvreeiiiiiiiiieeieiiiie Ownership .100.000 ... [MMLIC ooeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeees | eeeeeeeeniees | e e
20000 ...] eeeeeeeeeeeeeeeee e eeeeeeeeeeeeees | s s 98-0236449 Barings Australia Pty Ltd .........ccccccennneee LAUS.LLL NIA....... Barings Australia Holding Company Pty Ltd |Ownership .100.000 ... [MMLIC oo [ eeeeeeeeneeen | eeee e
Barings Australia Real Estate Holdings Pty
20000 .. e [ e | e | e [ | LEd e LAUS NIA....... Barings LLC ..ovvvieeiiiieiieeeeee e OWNEISNIP..eeeveeesree e +100.000 ... [MULIC e [ eeeeiineene | e e
Barings Australia Real Estate Holdings Pty
20000 o[ e | e e 14-0045656 .. | vvveecreeene | ereeenreeniee [ e Barings Australia Real Estate Pty Ltd ........ LAUS NIA....... L e OWNEISNIP..eeeveeesree e .100.000 ... [MULIC e [ eeeeiiieene | e e
Barings Australia Property Partners Holdings
20000 o[ e | e e 98-0457456 .. Pty Ltd . LAUS NIA....... Barings Australia Real Estate Pty Ltd ..... Ounership .100.000 ... [MULIC e [ eeeeiiieene | e e
Barings Australia Property Partners
20000 ...] eeeeeeeeeeeeeeeee e eeeeeeeeeeeeees | s s 14-0045656 .. | ..eeunnniiiin | e | e Barings Australia Asset Management Pty Ltd . |..AUS....]...... NIA....... Holdings Pty Ltd ...oooooeiiiiiiis OWNErship..coeeeeeeeeeeeeeee e .100.000 ... [MMLIC oo [ eeeeeeeeeeeee | e e
Barings Australia Property Partners
20000 ...] eeeeeeeeeeeeeeeee e eeeeeeeeeeeeees | s s 98-0457456 .. | eeeiiiiiiiinn | eeeeeeiieinninen | e Barings Australia Property Partners Pty Ltd |..AUS....J...... NIA....... Holdings Pty Ltd ...ooooveriiiiiis OWNErship..coeeeeeeeeeeeeeee e .100.000 ... [MMLIC oo [ eeeeeeeeeeeee | e e
Barings Australia Structured Finance Holdings
20000 .. e [ e | e | e [ | Pty LEd oo LAUS NIA....... Barings LLC ..ovevieeiiie e OWNEISNIP..eeeveeesree e 2100.000 ... [MULIC e [ eeeniineeee | e e
Barings Australia Structured Finance Pty Ltd Barings Australia Structured Finance
20000 .. eeeeieeereeeeeereeereereereeenes | e | e [ e [ e | e | e LAUS NIA....... Holdings Pty Ltd ....ocooveviiviiniiiiiieniene OWNEISNIP..eeeveeerree e .100.000 ... [MULIC e [ eeeeiineeee | e e
Barings Australia Structured Finance Pty
. 0000 ... Gryphon Capital Partners Pty Ltd Ltd Ownership .100.000 ... |MMLIC ..
. 0000 ... Gryphon Capital Management Pty Ltd . | Gryphon Capital Partners Pty Ltd . .. [Ownership.. ..}.100.000 ...|MMLIC
. 0000 ... Gryphon Capital Investments Pty Ltd .... Gryphon Capital Partners Pty Ltd ............ Ownership .100.000 ... [MMLIC ..
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. 0000 . Barings Real Estate Holdings LLC Barings LLC Ownership .100.000 ...
0000 Artemis Real Estate Partners, LLC . |Barings Real Estate Holdings LLC . Ownership.. ..}.100.000 ...
. 0000 . Artemis Real Estate Advisors, LLC ... Artemis Real Estate Partners, LLC .. Ownership .100.000 ... |MMLIC ..
Artemis Real Estate Partners Acquisitions I,
. 0000 . | PP . Artemis Real Estate Partners, LLC ........... Ownership .100.000 ... |MMLIC
0000 Barings Finance LLC Barings LLC . | Ownership .100.000 ...|MMLIC ..
. 0000 . . BCF Europe Funding Limited . . |Barings Finance LLC . | Ownership.. ..}.100.000 ...|MMLIC
0000 ...| weveeerrerrrenrereeeeeeeeeeeeeeeeeeeeeeeeeeennees | eeeeeees e 80-0875475 .. BCF Senior Funding | LLC ... Barings Finance LLC . | Ownership .100.000 ... |MMLIC ..
BCF Senior Funding | Designated Activity
0000 Company Barings Finance LLC . | Ownership .100.000 ... |MMLIC ..
. 0000 . Barings Real Estate Acquisitions LLC .|Barings LLC .... . | Ownership.. ..}.100.000 ...|MMLIC
0000 04-3238351 .. Barings Securities LLC Barings LLC .... . | Ownership .100.000 ... |MMLIC ..
. 0000 . 98-0437588 .. Barings Guernsey Limited ... Barings LLC Ownership .100.000 ... |MMLIC ..
0000 ..| 04-3238351 .. Barings Europe Limited . |Barings Guernsey Limited Ownership.. ..}.100.000 ...
. 0000 . 98-0437588 .. Barings Asset Management Spain SL . Barings Europe Limited Ownership .100.000 ... |MMLIC ..
0000 ...| weveverrereeeeereereeeeeeeeeeeeeeeeeeeeeeeeeeeees | eeeenens ceeeeen] eeeeeeeeeeeeen Baring France SAS ......ccccoiiiiiiiiiiiie WFRALL) L NIA....... Barings Europe Limited .....ccooeeeeeiieeiienens Ownership .100.000 ...|MMLIC
Baring International Fund Managers (lreland)
0000 Limited Barings Europe Limited . | Ownership .100.000 ... |MMLIC ..
. 0000 . Barings GmbH .... . |Barings Europe Limited .. . | Ownership.. ..}.100.000 ...|MMLIC
0000 Barings Italy S.r.l. . |Barings Europe Limited .. . | Ownership.. ..}.100.000 ...|MMLIC
. 0000 . Barings Sweden AB .... . |Barings Europe Limited .. . | Ownership.. ..}.100.000 ...|MMLIC
0000 . Barings Netherlands B.V. . |Barings Europe Limited .. . | Ownership.. ..}.100.000 ...|MMLIC
. 0000 . 98-0432153 .. Barings (U.K.) Limited ... . |Barings Europe Limited .. . | Ownership.. ..}.100.000 ...|MMLIC
0000 Barings Switzerland Sarl ... Barings Europe Limited . | Ownership .100.000 ...|MMLIC ..
. 0000 . Baring Asset Management Limited ................ Barings Europe Limited . | Ownership .100.000 ... |MMLIC ..
0000 . Barings European Direct Lending 1 GP LLP .... . |Baring Asset Management Limited Ownership.. ..}.100.000 ...
. 0000 . 98-0457328 .. Baring International Investment Limited ..... Baring Asset Management Limited .. . | Qunership .100.000 ... |MMLIC ..
0000 98-0457586 .. Baring Fund Managers Limited Baring Asset Management Limited .. . | Ownership .100.000 ... |MMLIC ..
. 0000 . ..|98-0457328 .. BCGSS 2 GP LLP . |Baring Fund Managers Limited ... Ownership.. ..}.100.000 ...|MMLIC
0000 98-0457578 .. Baring Investment Services Limited .. Baring Asset Management Limited .. . | Ownership .100.000 ... |MMLIC ..
. 0000 . Barings Core Fund Feeder | GP S.a.r.l. ....... Baring Asset Management Limited .. . | Qunership .100.000 ... |MMLIC ..
0000 Barings Investment Fund (LUX) GP S.a. r.l . . |Baring Asset Management Limited .. Ownership.. ..}.100.000 ...
. 0000 . Barings BME GP S.a.r.1. coooevveieiiiiiiiieieeeens Baring Asset Management Limited .. . | Qunership .100.000 ... |MMLIC ..
0000 Barings GPC GP S.a. r.l . .ooooeeeiiiiiiiiiies Baring Asset Management Limited .. . | Ownership .100.000 ... |MMLIC ..
. 0000 . Barings European Core Property Fund GP Sarl . |Baring Asset Management Limited .. Ownership.. ..}.100.000 ...|MMLIC
0000 Barings Umbrella Fund (LUX) GP S.a.r.l. ..... Baring Asset Management Limited .. . | Ownership .100.000 ... |MMLIC ..
. 0000 . GPLF4(S) GP S.ar. | Baring Asset Management Limited .. . | Qunership .100.000 ... |MMLIC ..
0000 PREIF Holdings Limited Partnership . |Baring Asset Management Limited Ownership.. ..}.100.000 ...
L0000 .o f e [ . BNC Holdings DE LLC Barings LLC . | Ownership .100.000 ... |MMLIC ..
0000 ... ceeeeiee e [ e e 04-3238351 .. [ 3456895 ..... Barings Real Estate Advisers Inc. .............. Barings LLC OWNEISNIP..eeeeeeerreeeree e .100.000 ... |MMLIC
Massachusetts Mutual Life Insurance
0000 ...| weveeerrerrrenrereeeeeeeeeeeeeeeeeeeeeeeeeeennees | eeeeeees e 81-4065378 ..| ...oeevrrnnenn Remington L & W Holdings LLC .... Company Ownership/Influence .. ..64.410 ....|MMLIC ..
. 0000 . ..| 81-4065378 .. |3456895 ..... Remington L & W Holdings LLC . .. |Barings LLC . . | Influence........ ..].100.000 ... |MMLIC
0000 ..|81-4065378 .| ... Aland Royalty GP, LLC ....... .. |Barings LLC . . | Ownership .100.000 ... |MMLIC
. 0000 . ..| 81-4065378 .. Alaska Future Fund GP, LLC .. |Barings LLC . . | Ownership.. .100.000 ... |MMLIC
0000 BAl Funds SLP, LLC ..... .. |Barings LLC . . | Ownership.. ..}.100.000 ... [MMLIC
. 0000 . BAl GP, LLC .. |Barings LLC . . | Ownership.. .4.100.000 ... [MMLIC
0000 Baring Asset-Based Income Fund (US) GP, LLC . |Barings LLC . . | Ownership.. ..1.100.000 ...|MMLIC
L0000 L] eeeeeiiiiieeeeeeeeeeeeeeeeeeeieeeeees | eeeeiies e Barings Infiniti Fund Management LLC ... Barings LLC .... L | OWNErShip....eeeeeeeeeeeiiiiiiiiia .100.000 ... |[MMLIC ..
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Barings New Jersey Emerging Manager Program
0000 .| cereeerreenre e e e e snneenn [ reeenne ceninee] vreenrreenie | e | e [ e GP, LLC et LDE] NIA....... Barings LLC ...ovovveeiiiieiieeeeee e OWNEISNIP..eeeeeeerreeeree e .100.000 ... [MULIC e [ eeeeiineeee | e e
Massachusetts Mutual Life Insurance
0000 Barings Hotel Opportunity Venture | GP, LLC Company Ownership .100.000 ... |MMLIC ..
. 0000 . Baring Investment Series LLC ........ccccuvvveeee . |Barings LLC . . | Ownership.. ..}.100.000 ...|MMLIC
0000 Barings Emerging Generation Fund GP, LLC .... Barings LLC .... . | Ownership .100.000 ...|MMLIC ..
. 0000 . Barings Emerging Generation Fund GP |1, LLC Barings LLC .... . | Ownership .100.000 ... |MMLIC ..
0000 Barings ERS PE Emerging Manager II1 GP, LLC . |Barings LLC . . | Ownership.. ..}.100.000 ...
. 0000 . Barings FC 111 LLC .oovvvveeeiiiiiiiiiieieeeeeeeees Barings LLC .... . | Ownership .100.000 ... |MMLIC ..
Barings Global Investment Funds (U.S.)
20000 .ou] ceeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeereeeeees | e . 04-1590850 .. Management LLC .....ooovvvriiiiiiiiiiiiiiiiiiieeeeeees . Barings LLC .... . | Ownership .100.000 ... |MMLIC ..
0000 J IR Barings CLO Investment Partners GP, LLC . .. |Barings LLC . . | Ownership.. ..}.100.000 ...|MMLIC
. 0000 . ..| 04-1590850 .. Barings Core Property Fund GP LLC .. |Barings LLC . . | Ownership.. ..}.100.000 ...|MMLIC
0000 . Barings Direct Lending GP Ltd. . .. |Barings LLC . . | Ownership.. ..}.100.000 ...|MMLIC
. 0000 . Barings Direct Investments LLC .... . |Barings LLC . . | Ownership.. ..}.100.000 ...|MMLIC
0000 ...| weveeerrerrrenrereeeeeeeeeeeeeeeeeeeeeeeeeeennees | eeeeeees e Barings Diversified Residential Fund GP LL( Barings LLC .... . | Ownership .100.000 ... |MMLIC ..
Barings Global Energy Infrastructure
0000 .| cereeerree e sreesnneenn [ reeenne cerinee] sreeenreenine | eeeeerieeens | e [ e Advisors, LLC ..oeerciieiiiiieieeeeee e LDE] NIA....... Barings LLC ..ovevieeiiie e OWNEISNIP..eeeeeeerreeeree e .100.000 ... [MULIC e eeeereees [ eeeeiineeene | e e
Barings Centre Street CLO Equity Partnership
20000 .. e [ e | e | e [ | GP, LLC et LDE] NIA....... Barings LLC ..ovvvieeiiiieiieeeeee e OWNEISNIP..eeeeeeerree e .100.000 ... [MULIC e [ eeeniineeee | e e
Barings Centre Street CLO Equity Partnership Massachusetts Mutual Life Insurance
20000 .o e | e e 88-3792609 .. [ ..eeoeirierin [ ereeriei | e P e LDE] e NIA....... COMPANY e eureeeereeeseree et e Ownership/Influence .........cc.cooene 28470 L MULIC Lo [ e | e e
Barings Centre Street CLO Equity Partnership
20000 o[ e | e e 88-3792609 .. P e LDE] NIA....... Barings LLC ..ovvvieeiiiieiieeeeee e Management.......c.oeeeeeerineeniinennnnnd L. 100.000 ... [MVLIC ...oeeeiieeeiieeeieeeereeeeeeeeeens | eeeeeeeeiee [ e
20000 Lou] ceeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeees | e . 88-3792609 .. Barings Global Real Assets Fund GP, LLC ..... LDE ] NIA....... Barings LLC .... . | Ownership ... 1100000 .. IMVLIC coeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeees | e e e
20000 o[ e | e e 88-3792609 .. Barings GPSF LLC ...cocvveerieiiiiee e LDE] NIA....... Barings LLC .... . | Ownership +100.000 ... [MULIC e [ eeeeiineene | e e
Barings North American Private Loan Fund
20000 ...| eeeeeeeeeereeeeeeeeeeeeeereeeeeeeeeeeeeeeeeeeeees | eeeeeeeee s | e | s | e | e Management, LLC ........eeveemeemeeieieiiiiiiiiiiaes LDE] e NIA....... Barings LLC ..ooovviieiiiiiiiiii OWNErship..coeeeeeeeeeeeeeee e .100.000 ... [MMLIC ..o [ eeeeeeeeeeees | e e
Barings North American Private Loan Fund ||
20000 ...| eeeeeeeeeereeeeeeeeeeeeeereeeeeeeeeeeeeeeeeeeeees | eeeeeeeee s | e | s | e | e Management, LLC ........oeveeeeemeeiiiiiiiiiiiiiiieee LDE] e NIA....... Barings LLC ..ooovviieiiiiiiiiii OWNErship..coeeeeeeeeeeeeeee e .100.000 ... [MMLIC oo [ eeeeeeeeeeeee | e e
Barings North American Private Loan Fund |11
0000 ...| weverrerremmmeeereereeeeeeeeeeeeeeeeeeeeeeeeeeees | ereeeeeee evseee ] eeeereeeee | s | e | e Management, LLC ........oeveeeeemeeiiiiiiiiiiiiiiieee LDE] e 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 oo | DB e NIA....... Barings LLC .... . | Ownership .100.000 ... [MULIC e [ eeeeiiieene | e e
. 0000 . Barings - MM Revolver Fund GP LLC v | DB NIA....... Barings LLC .... . | Ownership .100.000 ... [MMLIC ooeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeees | eeeeeeeeeeees | e e
Barings Real Estate European Value Add Fun
. 0000 . Il Feeder LLC ......... .. |Barings LLC . . | Ownership.. ..}.100.000 ...
0000 Barings SBIC Il GP, LLC . .. |Barings LLC . . | Ownership.. ..}.100.000 ...
. 0000 . Barings SEM GP LLC ..... . |Barings LLC . .. | Ownership.. ..}.100.000 ...
0000 BMT RE Debt Fund GP LLC . Barings LLC ...ooeveuvieiiiieins .. [Ounership..... .100.000 ...
Massachusetts Mutual Life Insurance
0000 84-5063008 .. Barings Small Business Fund LLC Company Ownership .}..31.520 ...
. 0000 . 84-5063008 .. Barings Small Business Fund LLC . Barings LLC . Management.... ... 100.000 ...
0000 84-5063008 .. Barings TYIDF2 Rated Feeder GP LLC .. LDE] NIA....... Barings LLC .... . | Ownership .100.000 ...
. 0000 . ..| 84-5063008 .. Barings TYIDF2 Rated Feeder, L.P. . . |Barings LLC . . | Ownership.. ..}.100.000 ...
0000 .| cereeeiree e e sneenn [ reeeine ceviees]| e BCLF GP LLC o Barings LLC .... .. | Ownership .100.000 ...
. 0000 . 98-0536233 Benton Street Advisors, Inc. .....cccevvvvvvvenns O, NIA....... Barings LLC ..ooooveeeeeiiiiiiii OWNErSNIP.ceeeeeeeeeieeeieeeeeeeeeeeeeee .100.000 ...
Barings Active Passive Equity Direct EAFE
L0000 Lou] e | s | e e | DE] s NIA....... Barings LLC .... . | Ownership .100.000 ...
0000 ... ceeeeree e [ e e 98-0536233 BHOVI Incentive LLC . JRTOR IUTRRRORITY DU NIA....... Barings LLC .... .. | Ownership .100.000 ...
L0000 L] eeeeeiiiieeeeeeeeeeeeeeeeeeees | eeeeeeies evviiis] e BIG Real Estate Incentive | LLC ................ L DE.... ... NIA....... Barings LLC ..ooovveeeeeiiiieieieeeeeeeeeeeeeeeee ONNErSNIP.cceeeeeeeeieieeeeieeeeeeeeeeee .100.000 ...
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. 0000 ... . . JUUURN IR UV s ... |BIG Real Estate Incentive Il LLC .. Barings LLC .... . | Ownership .100.000 ... . s
0000 BRECS VII GP LLC ...eevveeneree. .. |Barings LLC . . | Ownership.. ..}.100.000 ...
. 0000 . BREDIF GP LLC ...... .. |Barings LLC . . | Ownership.. .4.100.000 ...
0000 CPF Springing Member, LLC .. .. |Barings LLC . . | Ownership.. ..}.100.000 ...
. 0000 . CREA-MA Reorganization Trust . .. |Barings LLC . . | Ownership.. ..}.100.000 ...
0000 . CREF X GP LLC ..vvereveenee .. |Barings LLC . . | Ownership.. ..}.100.000 ...
. 0000 . 04-1590850 .. Great Lakes |11 GP, LLC . . |Barings LLC . . | Ownership.. ..}.100.000 ...
0000 . . Lake Jackson LLC Barings LLC .... . | Ownership .100.000 ...
Barings Emerging Markets Blende:
0000 04-1590850 .. LLC DB ] e NIA....... Barings LLC .... . | Ownership .100.000 ...
20000 Lou] ceeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeees | s | e Barings EPLF4 Rated Feeder GP LLC DB s NIA....... Barings LLC .... . | Ownership .100.000 ...
0000 41-2280126 .. Mezzco 111 LLC .... LDE] NIA....... Barings LLC .... . | Ownership ..99.300 ...
. 0000 . ..| 80-0920285 .. Mezzco IV LLC ... . ...NIA....... | Barings LLC . . | Ownership.. ..99.300 ...
0000 41-2280126 .. Mezzco Australia Il LLC . LDE] e NIA....... Barings LLC .... . | Ownership .100.000 ...
. 0000 . 80-0920285 .. RECSA-NY GP LLC ..oooeiiieiiiiiiee e LDE] NIA....... Barings LLC OWNErship....ccueeerveriiiieiiieeiieens .100.000 ...
Terrapin Middle Market Infrastructure Fund
20000 Lou] ceeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeees | s | e LDE] NIA....... Barings LLC .... . | Ownership .100.000 ...
0000 ... ceeeeiee e [ e e 98-1624360 Barings CLO 2022-1 O NIA....... Barings LLC .... Influence .100.000 ...
20000 Lou] ceeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeees | s | e Barings CLO 2022-11 .....covvvvveveeiieiiiiieeeennns O NIA....... Barings LLC INfIUBNCE. . .uee .100.000 ...
Massachusetts Mutual Life Insurance
20000 .ou] ceeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeereeeeees | e . 98-1624360 .. | .evvvvvvrrreen | wrvrrrrnrenninns | e, Amherst Long Term Holdings, LLC .......evvvvvvvnn | evvennnnad e NIA....... COMPANY e e e e e e e e e e e e ONNErSNIP.ceeeeeeeeieeeeieeeieeeeeeeeeee 28,500 L MMLIC e e | e s
Massachusetts Mutual Life Insurance
L0000 Lou] ceereeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeees | eeeeeeeee s e | i | e | Enroll Confidently, Inc. .ooevvvrvevviiieiieinienns |evvenenead e NIA....... COMPANY e e e e e e e e e e e e ONNErSNIP.ceeeeeeeeiieeeieeeeeeeeeeeeeee 225,000 L. MMLIC e e | e s
Massachusetts Mutual Life Insurance
20000 Lou] ceeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeees | e . 04-3313782 MassMutual International LLC .... LDE ] NIA....... Company Ownership .100.000 ... |MMLIC .. CYES ] e
. 0000 ... e e ] s UV s ... |MassMutual Solutions LLC oo [ DEf s NIA....... MassMutual International LLC ... Ownership .100.000 ... . JUUURN IUUUPRRSURRION PN
20000 .ou] ceeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeereeereeeeees | e . 04-3313782 .. | wevvvverrerinn | ervrvrnnriiniien | e, Yunfeng Financial Group Limited ................ LHG.LL NIA....... MassMutual International LLC ................. ONNErSNIP.ceeeeeeeeiieeeieeeeeeeeeeeeeee 224,900 L MMLIC oo YES ]
Massachusetts Mutual Life Insurance
20000 .ou] ceeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeereeereeeeees | e . 27-3576835 .. | eeeviiiiiiinn | eeerreeiriiiinen | e, MassMutual External Benefits Group 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
L0000 Lou] ceeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeees | eeeeeeee s e | i | e | Stillings Street LLC ...oooeeeeeiiiiiniiiininnins | e NIA....... COMPANY e e e e e e e e e e e e ONNErSNIP.ceeeeeeeeiieeeieeeeeeeeeeeeeee .100.000 ... [MMLIC ooeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeees | eeeeeeeeeeens | e s
Massachusetts Mutual Life Insurance
20000 .ou] ceeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeereeeeees | e . 27-3576835 .. | eveeiiiiiiinn | eereeennieinines | e, Eclipse Business Capital LLC .........ccccunneeee LDE ] NIA....... COMPANY e e e e e e e e e e ONNErSNIP.ceeeeeeeeiieeeieeeeeeeeeeeeeee L7000 Ll [MMLIC e e | e s
Massachusetts Mutual Life Insurance
. 0000 ... Port 51 Lending Holdings LLC . . | Company .... . Ownership.. ..90.200 ...
. 0000 ... Port 51 Lending LLC Port 51 Lending Holdings LLC ... Ownership .100.000 ...
Massachusetts Mutual Life Insurance
20000 ...| eeeeeeeeeereeeeeeeeeeeeeereeeeeeeeeeeeeeeeeeeeees | eeeeeeeee s | e | s | e | e Counterpointe MM Mortgage Lending LLC ....... LDE] e NIA....... COMPANY e OWNErship..coeeeeeeeeeeeeeee e .100.000 ... [MMLIC oo [ eeeeeeeeneeen | eeee e
Massachusetts Mutual Life Insurance
20000 .. e [ e | e | e [ | LNL MM, LLC e LDE] NIA....... COMPANY -veeevreeeereeeseree et e e e OWNEISNIP..eeeveeesree e LT1.250 I MULIC e [ e | e e
Massachusetts Mutual Life Insurance
20000 ...| eeeeeeeeeereeeeeeeeeeeeeereeeeeeeeeeeeeeeeeeeeees | eeeeeeeee s | e | s | e | e CapSec LLC ovvveeeeeeeiiiieiieeeeeeeeeeeeeeeeeeeeeeees LDE] e NIA....... COMPANY e OWNErship..coeeeeeeeeeeeeeee e .100.000 ... [MMLIC ..o [ eeeeeeeeeeees | e e
Massachusetts Mutual Life Insurance
20000 .. e [ e | e | [ | LNL MM 2, LLC e LDE] NIA....... COMPANY e eureeeereeeseree et e OWNEISNIP..eeeveeerreeeree e 85,500 ... [MULIC oo [ e | e e
Massachusetts Mutual Life Insurance
20000 ...| eeeeeeeeeeeeeeeeeeeeeeeeereeeeeeeeeeeeeeeeeeeeees | eeeeeeeee | e | i | e | e 5301 Wisconsin Avenue Associates, LLC ........ L DC..eit] e NIA....... COMPANY e OWNErship..cooeeeeeeeeeeeeee e 99,000 ....[MMLIC oo [ eeeeeeeeeeees | e e
Massachusetts Mutual Life Insurance
20000 L..| eeeeeeeieeeeieeeeeeeeeee e eeeeeeeeeeeeees | e s 5301 Wisconsin Avenue GP, LLC ... LDE] e NIA....... Company .... Ownership .100.000 ... [MMLIC ..o [ eeeeeeeeneees | eeee e
Massachusetts Mutual Life Insurance
L0000 .. e | e e 04-1590850 .. [ .eeviiiveiii [ i | e 100 w. 3rd Street LLC .oviiiiiiiiiiiiiiiinee GDE ] NIA....... COMPANY -eeeuereerirreesiree e e s e e esnneans OWNErShIP..eeieeieiieiiiieeeii e .100.000 ... [MMLIC oovveeiiiiiiieiieeeiieenieeenneees | eveniiineenne | e e
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Massachusetts Mutual Life Insurance
20000 .o e | e e 82-2432216 .. | eeeeeiienen [ e | e 300 South Tryon Hotel LLC ....cooveeeiveerinne DB NIA....... COMPANY e eureeeereeeseree et e OWNEISNIP..eeeeeeerreeeree e .100.000 ... [MULIC e [ eeeeiineeee | e e
Massachusetts Mutual Life Insurance
20000 o[ e | e e 04-1590850 .. [ .eeervvveenene [ ererrrieeiies | e 300 South Tryon LLC ..evveveviieiieeeiieeeieeene DB 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 ...] eeeeeeeieieereeeeeee e eeeeeeeeeeeeees | s s 82-2432216 .. | eeiiiiiiiiiin | eeeeeeiiieiiiien | e Almack Mezzanine Fund |1 Unleveraged LP ...... GBR....{...... NIA....... COMPANY e Ownership/Influence .........ccccccuni} e 72.900 ... [MMLIC e | eeeeeeeeeeeen | e e
Barings Affordable Housing Mortgage Fund | Massachusetts Mutual Life Insurance
20000 o[ e | e e 04-1590850 .. [ .eeevevveencne [ ereeriieiiis | e LLC ettt DB NIA....... COMPANY e eereeeseree et e e OWNEISNIP..eeeveeesree e .100.000 ... [MULIC e [ eeeeiiieene | e e
Barings Affordable Housing Mortgage Fund |
20000 .. e [ e | e | [ | LLC e [ eeeeeeene] e NIA....... Barings LLC ..ovvvieeiiie e Management ........ccoevveereeerncnenninifon 72.900 ... [MMLIC .oeiiiiieeieieeieeereeeieee e [ reeeeeieees | e s
Barings Affordable Housing Mortgage Fund |1 Massachusetts Mutual Life Insurance
20000 o[ e | e e 61-1902329 .. [ .eeerviienie [ e | e LLC ettt DB NIA....... COMPANY e eereeeseree et e e OWNEISNIP..eeeveeesree e 2100.000 ... [MULIC e [ eeeniineeee | e e
Barings Affordable Housing Mortgage Fund |1
20000 .o e | e e 61-1902329 .. [ eeveviienie [ e | e [LEG e DB NIA....... Barings LLC ..ovvvieeiiie e Management.........oeevveereeeenineencndioiies e MILIC e | eeeeeeniee [ e
Barings Affordable Housing Mortgage Fund 111 Massachusetts Mutual Life Insurance
20000 o[ e | e e 85-3036663 .. [ ...eocoreerin [ eeeeriieiies | e LLC LDE] NIA....... COMPANY e eureeeereeeseree et e OWNErSNIP..eceveeerreeerree e 100.000 ... [MVLIC ..eveeeieeeeieee e | eeeeeeeine [ e
Barings Affordable Ho
. 0000 ... ..| 85-3036663 .. LLC LDE] NIA....... Barings LLC ... . | Management...
Massachusetts Mutual Life Insurance
. 0000 ... ..| 85-3036663 .. Barings Construction Lending Fund LP .......... COMPANY e Ownership..
. 0000 ... 85-3036663 .. Barings Construction Lending Fund LP . . [MassMutual Ascend Life Insurance Company . |Management.
Massachusetts Mutual Life Insurance
20000 Loi] ceeeeeeeeeeeeeeeeeeeeereeeeeeeeeeeeeeeeeeeeeeeees | eeeeeeee s e | i | e | 12-18 West 55th Street Predevelopment, LLC . DE.....[...... NIA....... COMPANY e e e e e e e e e e e e ONNErSNIP.ceeeeeeeeeieeeiee e 190,200 .. [MMLIC oo | eeeeeeiieeees | e s
Massachusetts Mutual Life Insurance
L0000 .| e [ | e | [ 21 West 86th LLC .... LDE] NIA....... Company Ounership.. 296.240 L MUILIC oo
Massachusetts Mutua
L0000 Lou] ceeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeees | eeeeeeee s e | i | e | Barings Diversified Residential Fund LP ...... DE.....[...... NIA....... COMPANY e e e e e e e e e e e e ONNErSNIP.ceeeeeeeeiieeeieeeeeeeeeeeeeee .100.000 ... [MMLIC ooeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeees | eeeeeeeeeeens | e s
Massachusetts Mutual Life Insurance
L0000 Lou] ceeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeees | eeeeeeee s e | i | e | Barings Emerging Generation Fund Il LP ....... DE.....[...... NIA....... COMPANY e e e e e e e e e e e e e ONNErSNIP.ceeeeeeeeieeeeieeeieeeeeeeeeee L2730 L MMLIC e e | e s
Massachusetts Mutual Life Insurance
. 0000 ... ...| 84-3784245 .. Barings Emerging Generation Fund, LP Company Ownership.. ..35.450 ...
. 0000 ... ..| 84-3784245 .. Barings Emerging Generation Fund, LP Barings LLC ... . |Management... ...27.130 ...
Barings Emerging Markets Corporate Bond Fund Massachusetts Mutual Life Insurance
20000 o[ e | e e B4-3784245 .. | oeiiiiieien | e | e | s SIRL) NIA....... COMPANY -veeevreeeereeeseree et e e e INFIUBNCE. .eeereerieieeiee e 235,450 L IMULIC e [ e | e e
Barings Emerging Markets Corporate Bond Fund
20000 o[ e | e e B4-3784245 .. | oeiiiiieien | e | e | s SIRL) NIA....... Barings LLC ..ovvvieeiiiieiieeeeee e OWNEISNIP..eeeveeesree e 255,670 L [MULIC i [ e | e e
Massachusetts Mutual Life Insurance
20000 L.u] ceeeeeeeeeeeeeereeeeeeeeeeeeeeeeeeeeeeeeeeeeeeees | eeeeeeeee s | e | i | e Barings Hotel Opportunity Venture | LP ....... COMPANY e Ownership/Influence ..........ccc...... .65.000 ... MMLIC oo | e | e s
20000 Lou] ceeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeees | eeeeeeee s e | i | e, Barings Hotel Opportunity Venture | LP ....... Barings LLC ..oooveeeeeiiiiiiiii Management... 55670 L. [MMLIC e
20000 L.u] ceeeeeeeeeeeeeereeeeeeeeeeeeeeeeeeeeeeeeeeeeeeees | eeeeeeeee s | e | i | e Barings Miller Investment Trust ................ MassMutual Ascend Life Insurance Company . | Influence ... 1..65.000 ....[MMLIC .oooeeeeeeeeee e
Massachusetts Mutual Life Insurance
20000 L.u] ceeeeeeeeeeeeeereeeeeeeeeeeeeeeeeeeeeeeeeeeeeeees | eeeeeeeee s | e | i | e Barings Miller Investment Trust ................ COMPANY e Ownership/Influence ..........ccc...... 270,900 [ MUMLIC e e | e s
Massachusetts Mutual Life Insurance
. 0000 ... 85-3449260 .. | ..eeeerriiiinn | s Barings Real Estate Debt Income Fund LP ...... COMPANY e Ownership/Influence ..........cccc...... 32,650 .. [ MMLIC e e | e s
. 0000 ... ...|85-3449260 .| ..eooiiiiiiis | e Barings Real Estate Debt Income Fund LP ...... C.M. Life Insurance Company Influence ... 270,900 L MUMLIC
. 0000 ... ..|85-3449260 .. | ...ooooiiiiiis | e Barings Real Estate Debt Income Fund LP ...... Barings LLC . |Management .. 1.32.650 L. [MMLIC <
Barings Real Estate European Value Add | SCSp) Massachusetts Mutual Life Insurance
20000 .. e | e e 85-3449260 .. | ...oocoieiiin [ eeerieiii | e | e s LGBR....)...... NIA....... COMPANY e eureeeereeeseree et e Ownership/Influence .........cc.coeene 244,864 L IMUILIC i [ | e e
Barings Real Estate European Value Add | SCSp
20000 L..] eeeeeeeeeieeeeeeeeeee e eeeeeeeees | s s 85-3449260 .. | .eeeeiiiiiiiin | eerrrrrennniinnn | e | s LGBR....]...... NIA....... C.M. Life Insurance Company ................... OWNErship..cooeeeeeeeeeeeeee e L4984 L IMLIC e e | e s
Barings Real Estate European Value Add | SCSp
L0000 .| eeiieieeeeeeneeenreesnnes | eeeniees seeene] eeenieniiies [ s | i | e cessresss | eeeeeer e e e st e e e e e s e e e e s e e snreean LGBR....) ... NIA....... Barings LLC ..ooiioiiiiiiiiiiiiiiiiciicc Management ......ccoooiveiiiiiiiiiinns L 44.864 L [MMLIC i | [ e
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Barings Real Estate European Value Add Fund 3 Massachusetts Mutual Life Insurance
20000 .o e | e e 04-1590850 .. [ .eeevvvveencne [ ereerrieiiies | e SOSP et eree e LUK NIA....... COMPANY e eureeeereeeseree et e OWNEISNIP..eeeeeeerreeeree e 296.870 ... [MULIC e [ e | e e
Barings Real Estate European Value Add Fund 3
20000 ...] eeeeeeeeeeeeeeeee e eeeeeeeeeeeeees | s s 04-1590850 .. | eevvvvrvrrrene | ervrrmmmnmnninnn | e SOSP s LUK NIA....... C.M. Life Insurance Company ................... Influence.....ccooeeeeii f e s MULIC s [ e eeeee [ e e
Barings Real Estate European Value Add Fund 3
20000 .o e | e e 04-1590850 .. [ .eeervvveencne [ ereerrieiis | e SOSP et eree e LUK NIA....... Barings LLC ...ovovveeiiiieiieeeeee e Management.........oeeeeeernneeniineennnd ..96.870 ... [MVLIC ..eoeeiieieeeieeeeeeeeeeeeee | e [ e
Massachusetts Mutual Life Insurance
20000 ...] eeeeeeeeeeeeeeeee e eeeeeeeeeeeeees | s s 04-1590850 .. Barings Small Business Fund, L.P. .....ccccoees |eveenci] e NIA....... Company .... Ownership 330600 ... [MMLIC e e | e s
Massachusetts Mutual Life Insurance
20000 ...] eeeeeeeieieereeeeeee e eeeeeeeeeeeeees | s s 04-1590850 .. | wevevvrverrnen | ervremnmmnnninnn | e Barings U.S. High Yield Fund .........cooovveeiiis | eveencia] e NIA....... COMPANY e OWNErship..cooeeeeeeeeeeeeeeeeeeeeeeeee | 30,000 . [MMLIC e e | e s
Massachusetts Mutual Life Insurance
20000 ...| eeeeeeeeeereeeeeeeeeeeeeereeeeeeeeeeeeeeeeeeeeees | eeeeeeeee s | e | s | e | e Barings-MM Revolver Fund LP ..............eeeeeeee LDE] e NIA....... COMPANY e Ownership/Influence ..........ccc...... 1.86.000 ....[MMLIC oo [ eeeeeeeeeeees | e s
L0000 Lou] ceereeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeees | eeeeeeeee s e | i | e | Barings-MM Revolver Fund LP ..........cccevvvneee LDE ] NIA....... MassMutual Ascend Life Insurance Company . |Ownership/Influence ............coeeee. 214,000 L MMLIC e e | e s
Massachusetts Mutual Life Insurance
. 0000 ... Beauty Brands Acquisition LLC .........ccceeenens Company Ownership ... .]...32.630 ....|MMLIC ..
. 0000 ... Beauty Brands Acquisition Intermediate LLC . Beauty Brands Acquisition LLC Ownership ... ..100.000 ...|MMLIC ..
Beauty Brands Acquisition Intermediate LLC
20000 .. e [ e | e | [ | Forma Brands, LLC .......cccevervumernvieniiieenns LDE] NTA e | et OWNEISNIP..eeeeeeerreeeree e .100.000 ... |MMLIC
Massachusetts Mutual Life Insurance
. 0000 ... ..| 45-2632610 .. Cornerstone Permanent Mortgage Fund LLC ...... . . | Company .... Ownership.. .100.000 ...|MMLIC
. 0000 ... 45-2632610 .. Cornerstone Permanent Mortgage Fund LLC ...... . Barings LLC . Management.... J..100.000 ... |MMLIC ..
Massachusetts Mutual Life Insurance
L0000 .o f e [ 45-2632610 .. [ .eooveiiiiin [ e | CREA Ridge Apartments, LLC ......cccvvvvnennnnns LDE] NIA....... COMPANY et OWNErship....ccuveriueriiiieiiieeiieens .100.000 ... [MULIC e [ | e e
Massachusetts Mutual Life Insurance
20000 .ou] ceeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeereeereeeeees | e . 45-2632610 .. | .evvvviiiiiinn | ereereiiriirines | - Euro Real Estate Holdings Herleshausen LLC .. |..DE.....|...... NIA....... COMPANY e e e e e e e e e e e e ONNErSNIP.ceeeeeeeeiieeeieeeeeeeeeeeeeee LAT.500 L MMLIC e | e | e s
Massachusetts Mutual Life Insurance
L0000 Lou] ceereeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeees | eeeeeeeee s e | i | e | London Office JV Holdings LLC ......cccccunnnneen 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 L. f e [ | i | [ ] MALIC Australia BSOT LLC ......ccvvverviviinnne LDE] NIA....... COMPANY et OWNErship....ccueeerveriiiieiiieeiieens .100.000 ... [MULIC v [ | e e
Massachusetts Mutual Life Insurance
20000 Lou] cereeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeees | s | e Riverwalk MM Member, LLC . DEL . NIA....... Company Ownership .100.000 ... [MMLIC ooeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeees | eeeeeeeeeeens | e s
0000 .| weveerrrerrererereeeeeeeeeeeeeeeeeeeeeeeeeeeeeees | reeeeees e 83-0560183 .. Aland Royalty Holdings LP oo | DB e NIA....... MassMutual Holding LLC Ownership/Influence .. ..26.420 .... . JUUURN IUUUPRRSURRION PN
20000 .ou] ceeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeereeereeeeees | e . 83-0560183 .. Aland Royalty Holdings LP ................coeeis LDE ] NIA....... Barings LLC ..oooveeeeeiiiiiiiii Management...........ovvvveveeeeeennennnnns . 100.000 ... [MMLIC oooeeeeeieeeeieeeeeeeeeeeeeeeeeeeeeeeeeeees | eeeeeeeeeeees | e e
Massachusetts Mutual Life Insurance
20000 .ou] ceeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeereeeeees | e . 81-2244465 .. Chassis Acquisition Holding LLC ................ LDE ] NIA....... COMPANY e e e e e e e e e e e e Ownership/Influence ..........ccccuue.. 1.30.000 ... [MMLIC oo | eeeeeeeeieees | e s
Massachusetts Mutual Life Insurance
20000 .ou] ceeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeereeeeees | e . 81-4258759 .. CRA Aircraft Holding LLC ... LDE ] NIA....... Company Ownership/Influence .. 40,000 L MMLIC e e | e s
0000 ... ceeeeiee e [ e e 81-4258759 .. CRA Aircraft Holding LLC ... LDE] NIA....... Barings LLC . Influence ..30.000 ....[MVLIC ..eeeeeieeeiee e | eeeeeeeine [ e
Massachusetts Mutual Life Insurance
0000 .| weveeeererrreereereeeeeeeeeeeeeeereeeeeeeeeeenees | reeeeees e 81-4258759 .. EIP Holdings |, LLC ....uuuieiiiiie LDE] e NIA....... COMPANY e Ownership/Influence ..........ccc...... 29,000 ....[MMLIC oo [ eeeeeeeeeeees | e e
20000 .ou] ceeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeereeeeees | e . 46-0687392 .. Validus Holding Company LLC .. . DEL . NIA....... Barings LLC .... . | Ownership 140,440 L IMMLIC coeeiiiieeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeees || e e
0000 SBNP SIA 111 LLC LDE] NIA....... Barings LLC .... . | Ownership ... .. 100.000 ... [MMLIC ooneveeeieeeieeeeeee e [ eeeeeireeene | e e
Massachusetts Mutual Life Insurance
0000 MM Speedway El Paso Member LLC . . | Company .... . Ownership.. ..82.635 ...
. 0000 . MM Speedway El Paso Member LLC .... MassMutual Ascend Life Insurance Company . |Ownership 12,402 ...
Massachusetts Mutual Life Insurance
20000 .ou] ceeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeereeeeees | e . 04-1590850 .. | tevvvvvvrerenn | wrvrrrrnreininns | e, MM Speedway EI Paso Member 11 LLC .............. LDE ] NIA....... COMPANY e e e e e e e e e e e e ONNErSNIP.ceeeeeeeeieeeeieeeieeeeeeeeeee L 78.250 L [MMLIC e e | e s
20000 ...] eeeeeeeieeeeieeeeeeeeeeee e eeeeeeeeeeeeees | e s 04-1590850 .. | evvvvrrrrrrnn | ervrrmmnmnnninnn | e MM Speedway EI Paso Member 11 LLC .............. LDE] e NIA....... MassMutual Ascend Life Insurance Company . |OWNership............eeeeeeeeeuenvennnnnnns LALTA0 L MLIC e e | e s
Barings European Real Estate Debt Income Fund Massachusetts Mutual Life Insurance
L0000 .. f e | e e 04-1590850 .. [ .eveiiivreniie [ viiiiiiiiii | eeiiiiiiieieenrieniiens | e LUK NIA....... COMPANY -veeeuereesirreesiree e e s e e e enneans Ounership/Influence .......ccccocouens 43,430 L MMLIC Lo | | e e
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Barings European Real Estate Debt Income Fund
0000 .| ceeeeiee e [ e e 04-1590850 .. | .everevveenee [ ereerireiniies | oo | e s LUX..oof e NIA....... Barings LLC ...ovovveeiiiieiieeeeee e INFIUBNCE. .eeeeeeeieie e 1740 L MMLIC e [ e e
Massachusetts Mutual Life Insurance
0000 37-1506417 .. Babson Capital Loan Strategies Fund, L.P. ... Company Ownership/Influence .. ..58.306 ....|MMLIC ..
. 0000 . ..| 37-1506417 .. Babson Capital Loan Strategies Fund, L.P. ... |... .. |C.M. Life Insurance Company . . [Ownership..... .. 2.79% ....|MLIC
0000 ..| 37-1506417 .. Babson Capital Loan Strategies Fund, L.P. ... {.. . |Barings LLC .... . | Management ..58.306 ....|MMLIC
Massachusetts Mutual Life Insurance
0000 37-1506417 .. Barings US High Yield Bond Fund ... Company Influence . [MMLIC ..
. 0000 . 37-1506417 .. Barings US High Yield Bond Fund ... Barings LLC . Management.... MMLIC ..
0000 . Babson CLO Ltd. 2015-1 Barings LLC .... Influence .... ..|MLIC ..
. 0000 . Barings CLO 2018-1V . . |Barings LLC . Influence.. MLIC
0000 Barings CLO 201911 .... Barings LLC .... Influence ..[MMLIC ..
. 0000 . Barings CLO 2019-111 .. Barings LLC .... Influence ..[MMLIC ..
0000 Barings CLO 2019-1V . . |Barings LLC . Influence.. WLIC
. 0000 . Barings CLO 2020-| Barings LLC .... Influence ...[MMLIC ..
0000 Barings CLO 2020-111 .. Barings LLC .... Influence ..[MMLIC ..
. 0000 . Barings CLO 2020-1V . . |Barings LLC . Influence.. MLIC
0000 Barings CLO 2021-1 Barings LLC .... Influence ..[MMLIC ..
. 0000 . Barings CLO 2021-11 .... Barings LLC .... Influence ..[MMLIC ..
0000 Barings CLO 2021-111 . |Barings LLC . Influence.. MILIC
. 0000 . Barings CLO 2024-11 .... Barings LLC .... Influence ...[MMLIC ..
0000 Babson Euro CLO 2015-1 BV Barings LLC .... Influence ..[MMLIC ..
. 0000 . Barings Euro CLO 2019-1 BV . |Barings LLC . Influence.. MLIC
0000 Barings Euro CLO 2019-11 BV .. Barings LLC .... Influence ..[MMLIC ..
. 0000 . Barings Euro CLO 2020-1 DAC Barings LLC .... Influence ..[MMLIC ..
0000 Barings Euro CLO 2021-1 DAC .. . |Barings LLC . Influence.. WLIC
. 0000 . Barings Euro CLO 2021-11 DAC .... Barings LLC .... Influence ...[MMLIC ..
0000 ... ceeeeeree e [ e e 37-15576\H .. Barings Euro CLO 2021-111 DAC ... Barings LLC .... Influence ..|MLIC ..
. 0000 . Barings Euro CLO 2023-11 DAC . . |Barings LLC . Influence.. MLIC
0000 Barings Euro CLO 2024-11 ......... Barings LLC .... Influence ..[MMLIC ..
Barings Global Energy Infrastructure Fund | Massachusetts Mutual Lif
0000 ... ceeeeeree e [ e e 98-1332384 .. [ .eeeecveene [ e | e P e O NIA....... COMPANY -veeevreeeereeeseree et e e e Ownership/Influence .........c.coeene 96.330 ....|MMLIC
Massachusetts Mutual Life Insurance
0000 ...| weverrerremmmeeereereeeeeeeeeeeeeeeeeeeeeeeeeeees | ereeeeeee evseee ] eeeereeeee | s | e | e Barings Joondalup Trust ..........cccccoueennnnee LAUS.LLL NIA....... COMPANY e Ownership/Influence .........ccccccuuni} e 45.210 ....|MMLIC
20000 .ou] ceeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeereeeeees | e . 98-1332384 .. | evvvviiiiiinn | ervrreriiiiniien | i Barings Joondalup Trust .........cccccevvvvvvnnnnns LAUS.LLL NIA....... Barings LLC ..oooveeeeeiiiiiiiii Influence .....cooovvvvveeiiinnnn s 96.330 ....|MMLIC
Massachusetts Mutual Life Insurance
L0000 .o f e [ 93-4219244 .. Barings Construction Lending Fund ........cco. [ cvvvveii] v NIA....... Company Ownership/Influence .. .[MILIC ..
0000 .| eeriiiieeee e | e s 93-4219244 .. Barings Construction Lending Fund .............. | ..o s NIA....... Barings LLC . Influence MILIC ..
Massachusetts Mutual Life Insurance
0000 ...| weveeerrerrrenrereeeeeeeeeeeeeeeeeeeeeeeeeeennees | eeeeeees e 93-4219244 .. Barings Liquidity Investment Strategy ........ DE.....[...... NIA....... Company Ownership/Influence .. .|MMLIC ..
20000 .ou] ceeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeereeeeees | e . 93-4219244 .. Barings Liquidity Investment Strategy ........ DE.....[...... NIA....... Barings LLC . Influence MMLIC ..
Artemis Real Estate Income and Growth Fund 11 Massachusetts Mutual Life Insurance
20000 .ou] ceeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeereeeeees | e . 82-4059427 .| .eeerrrrranns LDE ] NIA....... COMPANY e e e e e e e e e e e e e Ownership/Influence ..........ccccuue.. 20.810 ....|MMLIC
L0000 .o f e [ 82-4059427 .. LDE] NIA....... Barings LLC .... Influence WILIC ..
20000 .| e | e 99-1828090 .. Artemis EM Strategy Sponsor Investor, LLC ... |..DE.....|...... NIA....... Barings LLC .... . | Management .|MMLIC ..
Barings Global Special Situations Credit 4 Massachusetts Mutual Life Insurance
20000 .. e | e e 82-4059427 .. | eeeeiiieeee | e | e DElatAre uveeeereeeireeetee e LDE] NIA....... COMPANY e eeveee e et e et e e e e OWNErSNIP..ceereeeereeeieeerreeeeeee 65.790 MULIC e | eeeeeeeiee [ e
Barings Global Special Situations Credit 4
0000 L.of eeeiiiiiiiiiiiiiiiiiiiiiiieieieeeeeeeeeeiieieeees | eeeeeeees eeeees 99-1828090 .. | .ieeeevrrrrinr | eerrriiiiiininin | aiiiiiiiiiiiiiiiee s DEl@NAIE .vveeeiiiiiiiiiiiiiiiiiiii e LDE.] s NIA....... C.M. Life Insurance Company ................... 0WNership...ooeeeeeeeiiiieeieeeeeeeeeee | 3.460 MMLIC e [ eeeeineeeeee [ e e
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Barings Global Special Situations Credit 4
0000 .| wevereerremmmmeereerereeeeeeeeeeeeeeeeeeeeeeeeees | erereeeee evneee ] eerrrereee | | e | e DElatare ......eeeeeeeeeeeeeeiiiieieiiieieeeeeeeeeee CDE] s NIA....... Barings LLC ..ooovveeeiiiiiiiiiii Management..........ooeeeeeeeiinniieeennnnd L..65.790 ... MMLIC .o e | e s
Barings Global Special Situations Credit 4 Massachusetts Mutual Life Insurance
0000 .oo] ceeeeeeeiieee e e e e e eeenneeeees [ eeeeeennn cevrenen] vveeeeeeriieee | e | e, LUX.... ...... NIA....... COMPANY e OWNErship..coeeeeeeeeeeeeeee e 14,390 L[ MMLIC e e e e
0000 ...| weveeerereereeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeees | ereeeeees s eeeeeeie | s | e LUX.......... NIA....... C.M. Life Insurance Company ................... OWnership....oooeeeeeeeeieieeeeeeeeee e 0.770 MULIC s [ e eeeee [ e e
0000 ...NIA.......|Barings LLC . . |Management.
. 0000 . Barings Europe Select Fund .... NIA Barings LLC .... . |Management....
Massachusetts Mutual Life Insurance
20000 .ou] ceeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeereeeeees | e . 870977058 .. | wevevvvrrrrinn | errrrerriiininns | - Barings Hotel Opportunity Venture .......cccooe |eveennenid e NIA....... COMPANY e e e e e e e e e e e e Ownership/Influence .........cccceeunni} .. 45.270 MULIC e [ eeeeeeeeeeees [ e i
0000 ...| weveeerrerrrenrereeeeeeeeeeeeeeeeeeeeeeeeeeennees | eeeeeees e 870977058 .. | eeeeiveeieenn | ereeeneerinninen | e Barings Hotel Opportunity Venture ........cccoco|eeeeniii] e NIA....... Barings LLC ..ooovvieeiiiiiiiiii Management..........ceeeeeeeemmeeememeeeeedhiniins e MULIC s [ e [ e e
Barings Innovations & Growth Real Estate Fund| Massachusetts Mutual Life Insurance
0000 ... ceeeeeiee e [ e e 86-3661023 .. [ ..oooivieiee [ reerieiiies | e | e s LDE] NIA....... COMPANY e eureeeereeeseree et e OWNErSNIP wevveveeereerreeerreeeeene 233170 LI MULIC e [ e | e e
Barings Innovations & Growth Real Estate Fund|
0000 B (024 T I O R N C.M. Life Insurance Company .... Ownership .. 0.480 .... |MMLIC ..
. 0000 . ..| 86-3661023 .. Barings Middle Market CLO 2017-1 Ltd & LLC . .. |Barings LLC .... Influence.. ..|MLIC
0000 ..|98-1612604 .. Barings Middle Market CLO Ltd 20211 .. .. |Barings LLC . Influence.. . |MLIC
. 0000 . J IR Barings Middle Market CLO Ltd 2023-1 .. |Barings LLC . Influence.. MLIC
0000 98-1612604 .. Barings Middle Market CLO Ltd 2023-11 . - .. |Barings LLC . Influence.. WLIC
. 0000 . Barings Euro Middle Market CLO 2024-1 DAC ... |.. .. |Barings LLC . Influence.. MLIC
0000 Barings Middle Market Loan Partners 1 ........ .. |Barings LLC . Influence.. MILIC
. 0000 . Barings Middle Market Loan Partners 2 . .. |Barings LLC . Influence.. MLIC
0000 Barings Loan Partners 5 . . |Barings LLC . Influence.. MILIC
. 0000 . Barings Loan Partners 4 . Barings LLC .... Influence ..[MMLIC ..
Massachusetts Mutual Lif
. 0000 . 98-1332384 .. Barings RE Credit Strategies VII LP ......coovs |evvennnad e NIA....... COMPANY e e e e e e e e e e e e e Ownership/Influence .........cccceennni} e 49.000 ....|MMLIC
0000 98-1332384 .. Barings RE Credit Strategies VII LP .....ocooee |eeeennii] e NIA....... Baring Asset Management Limited .............. Management..........ceeeeeeeemmemeeeeeiinedhiiiins e MILIC
Barings Target Yield Infrastructure Debt Fund Massachusetts Mutual Life Insurance
0000 98-1567942 .. | .ovveevienee [ reeriiiiii | e | e s LUX..oof e NIA....... COMPANY -veeeeeeeuree et e et e e e e 0WNErship wececveeerreeesreerieeenneenfone 18.870 ....[MMLIC
Barings Target Yield Infrastructure Debt Fund
0000 981567942 .. | eveeiiiiiiiin | eevernnnniiiinnn | e | s LUX.......... NIA....... Baring Asset Management Limited .............. Management..........ceeeeeeeemmemeeeeeiinedhiiiins e MILIC
Massachusetts Mutual Life Insurance
0000 81-0841854 .. Barings CLO Investment Partners LP Company Ownership/Influence .. .|MMLIC ..
. 0000 . 81-0841854 .. Barings CLO Investment Partners LP Barings LLC .... . |Management.... ..[MMLIC ..
Massachusetts Mutua
. 0000 . 81-0841854 .. Barings Euro Value Add Il (BREEVA II) ........ (V) SO IR NIA....... Company Ownership/Influence .. .[MMLIC ..
0000 81-0841854 .. Barings Euro Value Add Il (BREEVA I1) ........ LUX.......... NIA....... C.M. Life Insurance Company . Ownership .
20000 Lou] cereeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeees | s | e Barings Euro Value Add Il (BREEVA II) ........ (V) SO IR NIA....... Barings LLC . | Management ...|MILIC ..
0000 87-1262754 .. Barings Transportation Fund LP ..........coooeees |eveenii] e NIA....... MassMutual Holding LLC . | Ownership/Influence .. .|MMLIC ..
Massachusetts Mutual Life Insurance
. 0000 ... 87-1262754 .. Barings Transportation Fund LP ..........coooeeee | eeeennini] e NIA....... COMPANY e OWnership....oooeeeeeeeeieeeeeeeeeeeeee e 8.250 ... [MMLIC oo e | e e
Massachusetts Mutual Life Insurance
. 0000 ... 87-1262754 .. Braemar Energy Ventures I, L.P. ...... Company Ownership/Influence .. ..98.520 ...
. 0000 ... ..| 87-1262754 .. Braemar Energy Ventures |, L.P. .. |C.M. Life Insurance Company . . [Ownership..... .. 1.480 ....
. 0000 ... Braemar Energy Ventures I, L.P. ...... .. |Barings LLC .... . |Management .. ..98.520 ...
. 0000 ... Barings European Core Property Fund SCSp .... . [MassMutual Holding LLC ..... . | Ownership/Influence ..12.440 ...
. 0000 ... Barings European Core Property Fund SCSp .... C.M. Life Insurance Company .... Ownership .. 0.800 ....
20000 Lou] ceeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeereeeeeeeees | errreeee ] e | . Barings European Core Property Fund SCSp .... Barings Real Estate Advisers LLC ............ Management .........cccceeeinnnnnnnnnnnn. ..12.440 ....
Massachusetts Mutual Life Insurance
L0000 L] eeeiiiiiieeeeeeeeeeeeeeeeeeeeeieeeiees | veiiiies e 46-5001122 .. | eevvvieeiiiiin | eviiiiiiiiiiiin | i Barings European Private Loan Fund 111 A .... |..LUX....]...... NIA....... COMPANY et e e e e eeeeeeeeeeeeaeas ONNErSNIP. e L A8.610 L MMLIC oo e | e e
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. 0000 . 38-4059932 .. Benchmark 2018-B2 Mortgage Trust Barings LLC .... Influence
0000 46-5001122 Benchmark 2018-B4 ... .. |Barings LLC . Influence.. . WLIC
. 0000 . 38-4096530 Benchmark 2018-B8 ... .. |Barings LLC . .. | Influence........ MLIC
0000 ..| 20-5578089 .. Barings Core Property Fund LP . . [MassMutual Holding LLC ........ .. | Ownership/Influence MILIC
. 0000 . 20-5578089 .. Barings Core Property Fund LP ................... Barings Real Estate Advisers LLC ............ Management...........evvveeveeeeereeneenenidennnns weeeee [MMLIC ..
Massachusetts Mutual Life Insurance
L0000 .o f e [ 04-1590850 .. [ ..eevevvvevine [ eevriiiiii | e DPI Acres Capital SPV LLC ....ceeevvuveviiiinns LDE] NIA....... COMPANY et 0WNership .ooocvevevveeiiieeiiiieeieene .. 100.000 ... [MMLIC .ooveveeeiieiiiieiee e [ | e e
Massachusetts Mutual Life Insurance
L0000 .o f e [ 04-1590850 .. [ ..eevevvvevine [ erriiiiii | e DPI-ARES Mortgage Lending SPV, LLC ............ LDE] NIA....... COMPANY et OWNErship....ccueeerveriiiieiiieeiieens .100.000 ... [MULIC e [ | e e
Massachusetts Mutual Life Insurance
20000 .ou] ceeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeereeeeees | e . 04-1590850 .. | tevvvvvvrerenn | wrvrrrrnreininns | e, E2E Affordable Housing Debt Fund LLC .......... LDE ] NIA....... COMPANY e e e e e e e e e e Ownership/Influence ..........ccccuu.e. .100.000 ... [MMLIC ooeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeees | eeeeeeeeeeens | e s
Massachusetts Mutual Life Insurance
20000 Lou] ceeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeees | e . 98-1607033 .. | .evvvvvvvvrene | wrvvrrrnrnnninns | e —————————— GIA EU Holdings - Emerson JV Sarl .............. LUK NIA....... COMPANY e e e e e e e e e e e e Ownership/Influence ..........ccccuue.. 80,310 L [MMLIC oo e | e s
20000 .o e | e e 98-1607033 .. [ .oevveveenene [ ereerreeiiin | e GIA EU Holdings - Emerson JV Sarl .............. LUK NIA....... Barings LLC ...ovovveeiiiieiieeeeee e Management .........cocveemiueerineennns 100,000 ... [MVLIC ..eoeirieeeeeee e | eeeeeeeine [ e
JPMCC Commercial Mortgage Securities Trust
20000 o[ e | e e 38-4041011 .| oeeeiieis [ e | e 2017-0P7 e [ eeeeene] s NIA....... Barings LLC ..ovvvieeiiiieiieeeeee e INFIUBNCE wovevieiiiieiiee e 1..80.310 ... [MVLIC e | e [ e
JPMDB Commercial Mortgage Securities Trust
0000 .| ceeeeiee e [ e e 38-4032059 .. 2017-C5 . Barings LLC ....oeveuvveviieens [ Influence.....oocvveiiiiiiiiiie ...|MLLIC ..
. 0000 . Martello Re Feeder LP . .. [MassMutual Holding LLC . | Ownership.. ....|MLIC
0000 Martello Re LP ........... .. |Martello Re Feeder LP . [Ounership.. .| MMLIC
. 0000 . Martello Re Holding Limited LLC .. [Martello Re LP . . . | Ownership.. ..|WLIC
0000 Martello Re Limited ............. . |Martello Re Holding Limited LLC . | Ownership.. . ..|mLic
20000 .ou] ceeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeereeeeees | e . Martello Re Services Company .... Martello Re Holding Limited LLC .. . | Ownership .100.000 ... |MMLIC ..
Massachusetts Mutual Life Insurance
20000 Lou] ceeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeees | e . 04-1590850 .. | wevvvvvvrerenn | wevvrrrrrrnninns | e, Miami Douglas Three MM, LLC .........evvevuennnnnn | evvennnnad e NIA....... COMPANY e e e e e e e e e e e e ONNErSNIP.ceeeeeeeeiieeeieeeeeeeeeeeeeee ..50.000 ....|MMLIC
Massachusetts Mutual Life Insurance
20000 .ou] ceeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeereeeeees | e . 87-4021641 .. MM BIG Peninsula Co-Invest Member LLC ........ LDE ] NIA....... Company Ownership ..26.990 ....|MMLIC ..
0000 ...| weveeerrerrrenrereeeeeeeeeeeeeeeeeeeeeeeeeeennees | eeeeeees e 87-4021641 .. MM BIG Peninsula Co-Invest Member LLC ........ LDE] e NIA....... C.M. Life Insurance Company . Ownership .. 0.830 .... |MMLIC ..
Massachusetts Mutual Life Insurance
20000 ...] eeeeeeeeeeeeeeeee e eeeeeeeeeeeeees | s s 04-1590850 .. | eevvvvrvrrrene | ervrrmmmnmnninnn | e MM Direct Private Invetment Holding ........... LDE] e NIA....... COMPANY e OWNErship..coeeeeeeeeeeeeeee e .100.000 ...|MMLIC
Massachusetts Mutual Life Insurance
20000 o[ e | e e 874021641 .. [ ooereeieece | e | e MV CM Holding LLC ...oeeveiieiiieciiee e LDE] NIA....... COMPANY e eereeeseree et e e OWNEISNIP..eeeveeesree e .100.000 ... |MMLIC
Massachusetts Mutual Life Insurance
20000 ...] eeeeeeeeeeeeeeeee e eeeeeeeeeeeeees | s s 81-3000420 .. MM Debt Participations LLC .... LDE] e NIA....... Company Ownership/Influence .. .100.000 ... |MMLIC ..
20000 .ou] ceeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeereeeeees | e . 81-3000420 .. MM Debt Participations LLC .... LDE ] NIA....... Barings LLC . Management .. 100.000 ... |MMLIC ..
Barings Capital Solutions Perpetual Fund
L0000 .o f e [ 92-3857084 .. (DE) LP . LDE] NIA....... Barings LLC .... Influence .... 4. 100.000 ... [MMLIC ..
Barings Capita
L0000 .o f e [ 81-3000420 .. (LUX) LUK NIA....... Barings LLC .... Influence ..|MMLIC ..
20000 ...] eeeeeeeeeeeeeeeee e eeeeeeeeeeeeees | s s 92-3857084 .. Barings Income Navigator Fund ... e [ IRL] et NIA....... Barings LLC .... Influence ..[MMLIC ..
Barings Capital Solutions Perpetual Fund
20000 .. e [ e | e | e [ | (CA), LP e O NIA....... Barings LLC ..ovevieeiiie e INFIUBNCE. .eevreeeeeeeiee e e e WLIC
Massachusetts Mutual Life Insurance
. 0000 ... Barings Global Investment Grade Credit Fund |..IRL.... Company Ownership .|MMLIC ..
. 0000 ... Barings Global Investment Grade Credit Fund |..IRL.... Barings LLC .... . |Management.... ..[MMLIC ..
Massachusetts Mutua
20000 .o f e [ 04-1590850 .. MV MD2 Station Member LLC [T RN IR NIA....... Company Ounership ..47.000 ....|MMLIC ..
20000 ...] eeeeeeeieeeeieeeeeeeeeeee e eeeeeeeeeeeeees | e s 04-1590850 .. MM MD2 Station Member LLC JUVPR RN DO NIA....... C.M. Life Insurance Company . Ownership ..3.100 .... |MMLIC ..
MM National Self-Storage Program Member |1 Massachusetts Mutual Life Insurance
20000 o[ e | e e 04-1590850 .. [ .eeervvveencne [ ereeriieiiis | e LLC ettt LDE] NIA....... COMPANY e eereeeseree et e e OWNEISNIP..eeeeeeerree e .100.000 ... [MULIC e [ eeeeiineeee | e e
Massachusetts Mutual Life Insurance
0000 L.of eeeiiiiiiiiiiiiiiiiiiiiiiieieieeeeeeeeeeiieieeees | eeeeeeees eeeees 04-1590850 .. | .eeevvvrrrerne | eevvvrnniinninne | auiiiiiiiiiiiiiiiee i MWV Climate Technology Fund GP .................. LDE NIA....... COMPANY e 0WNership...oooeeeeeeieieieieeeeeeeeeee | ..99.000 ....[MMLIC ..ooooiiiiiiiiiieieeeeeeeeeeeeeeeeeeeeeeneees [ eeeeeeniieies | eeee s




STATEMENT AS OF JUNE 30, 2025 OF THE MassMutual Ascend Life Insurance Company
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20000 Lou] ceeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeees | e . 04-1590850 .. | wevvvvvvrerenn | wevvrrrrrrnninns | e, MW Climate Technology Fund GP .................. LDE ] NIA....... MassMutual Ascend Life Insurance Company . |OWNership.........ccccuvvvvvvvvuvvvevnnnnns 1,000 L [MMLIC e e | e s
Massachusetts Mutual Life Insurance
20000 .ou] ceeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeereeeeees | e . 04-1590850 .. | tevvvvvvrerenn | wrvrrrrnreininns | e, MM REED District Landco Member LLC ............ LDE ] NIA....... COMPANY e e e e e e e e e e ONNErSNIP.ceeeeeeeeieeeeieeeieeeeeeeeeee .100.000 ... [MMLIC ooeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeees | eeeeeeeeniees | e e
Massachusetts Mutual Life Insurance
20000 Lou] ceeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeees | e . 04-1590850 .. MM Sedona Vortex Investor LLC LDE ] NIA....... COMPANY e e e e e e e e e e e e Ownership 76,290 L MMLIC e e | e s
20000 ...] eeeeeeeieieereeeeeee e eeeeeeeeeeeeees | s s 04-1590850 .. MM Sedona Vortex Investor LLC LDE] e NIA....... MassMutual Ascend Life Insurance Company . |Ownership CLABLT10 L MMLIC e e | e e
Massachusetts Mutual Life Insurance
20000 ...] eeeeeeeeeeeeeeeee e eeeeeeeeeeeeees | s s 04-1590850 .. | eevvvvrvrrrene | ervrrmmmnmnninnn | e MM Subline Borrower LLC .....ccceeeiiiiineeiiinins LDE] e NIA....... COMPANY e OWNErship..coeeeeeeeeeeeeeee e .100.000 ... [MMLIC ..o [ eeeeeeeeeeees | e e
Massachusetts Mutual Life Insurance
20000 .o e | e e 04-1590850 .. [ .eeervvveencne [ ereerrieiis | e MM The Gilman Member LLC .....c.eovvuveveureennnes LDE] NIA....... COMPANY e eureeeereeeseree et e OWNEISNIP..eeeeeeerreeeree e .100.000 ... [MULIC e [ eeeeiineeee | e e
Massachusetts Mutual Life Insurance
. 0000 ... 39-2502808 .. MV Tokyo BTR1 LLC ... LDE] NIA....... COMPANY -veeeveeeeuree et e et e e e e Ounership ..70.000 ....|MMLIC ..
. 0000 ... 39-2502808 .. MM Tokyo BTR1 LLC ... LDE ] NIA....... MassMutual Ascend Life Insurance Company . |Ownership ..30.000 ....|MMLIC ..
Massachusetts Mutual Life Insurance
. 0000 ... 39-2502808 .. SBNP SIA IV LLC LDE] NIA....... Company ... Ounership ..99.000 ....|MMLIC ..
Massachuset
. 0000 ... 04-1590850 .. | wevvvvvvrerenn | wevvrrrrrrnninns | e, Washington Pine LLC ...ccooeeveeeeeeieiiiiieieeeens LDE ] NIA....... COMPANY e e e e e e e e e e e e e ONNErSNIP.ceeeeeeeeiieeeieeeeeeeeeeeeeee .100.000 ... |MMLIC
Massachusetts Mutual Life Insurance
. 0000 ... 35-2553915 .. | iiiiiiiiiiinn | eeeeeeiiiiiiieen | e, Ten Fan Pier Boulevard LLC ..........evvvvvvnnnnee LDE ] NIA....... COMPANY e e e e e e e e e e e e ONNErSNIP.ceeeeeeeeieeeeieeeieeeeeeeeeee .100.000 ... |MMLIC
Massachusetts Mutual Life Insurance
. 0000 ... 33-5063019 .. PDX SW Third Hotel Owner LLC ........cceevennen. . Company Ounership .4.100.000 ...|MMLIC ..
. 0000 ... ..|41-2280127 .. Tower Square Capital Partners I11, L.P. ..... .. |Barings LLC . . |Management.......... .100.000 ...|MMLIC
. 0000 ... ..|41-2280127 .. Tower Square Capital Partners Il1, L.P. ..... . [MassMutual Holding LLC . | Ownership/Influence ..19.300 ....|MMLIC
Massachusetts Mutual Life Ins
. 0000 ... 41-2280129 .. Tower Square Capital Partners I11A, L.P. .... |..DE.....] ...... NIA....... Company Ownership/Influence .. ..97.220 ....|MMLIC ..
. 0000 ... 41-2280129 .. Tower Square Capital Partners I11A, L.P. .... |..DE.....]...... NIA....... Barings LLC . Management ...19.300 ....[MMLIC ..
Massachusetts Mutual Life Insurance
. 0000 ... 04-1590850 .. Trailside MM Member LLC .. LDE] NIA....... Company Ounership ... .{.-.59.590 ....[MMLIC ..
. 0000 ... 04-1590850 .. Trailside MM Member LLC .. LDE ] NIA....... C.M. Life Insurance Company . Ownership ). 7.370 ... |MMLIC ..
Massachusetts Mutual Life Insurance
. 0000 ... 83-1325764 .. Washington Gateway Two LLC ................ COMPANY e e e e e e e e e e e e Ownership ..66.810 ....|MMLIC ..
. 0000 ... 83-1325764 .. Washington Gateway Two LLC .... C.M. Life Insurance Company . Ownership ..28.190 ....|MMLIC ..
Massachusetts Mutual Life Insurance
. 0000 ... 32-0574045 .. Washington Gateway Three LLC ............eeeeeeee LDE] e NIA....... COMPANY e OWNErship..cooeeeeeeeeeeeeee e ..83.781 ....|MMLIC
Massachusetts Mutual Life Insurance
. 0000 ... 83-1325764 .. MALIC Debt Participations LLC ... oo [ DB ] s NIA....... Company Ounership .100.000 ... |MMLIC ..
. 0000 ... 32-0574045 .. Invesco Ltd e LB NIA....... MM Asset Management Holding LLC .. Ownership ..18.100 ....|MMLIC ..
Babson Capital Loan Strategies Master Fund LP|
20000 Lou] ceeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeees | eeereeees e ] e | i | i | e [ O NIA....... Barings LLC ..oooveeeeeiiiiiiiii Management...........ovvvveveeeeeennennnnns .. 100.000 ... |MMLIC
Barings China Aggregate Bond Private
20000 Lou] ceeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeees | s | e Securities Investment Fund e [OEN Ll NIA....... Barings LLC .... . |Management.... .[MMLIC ..
. 0000 ... 47-3790192 .. Barings Global High Yield Fund . [ T IO NIA....... Barings LLC .... . |Management.... MILIC ..
Massachusetts Mutual Life Insurance
. 0000 ... 71-1018134 .. Great Lakes 1 LLC ..cvvvevveeeneeenieeenieenine [ eveeeeenae] v NIA....... Company Ounership .. 0.754 ... [MMLIC ..
. 0000 ... 71-1018134 .. Great Lakes |1 LLC LDE ] NIA....... C.M. Life Insurance Company . Ownership .. 0.319 ... |[MMLIC ..
Massachusetts Mutual Life Insurance
. 0000 ... 04-1590850 .. Wood Creek Venture Fund LLC ...................... LDE ] NIA....... COMPANY e e e e e e e e e e ONNErSNIP.ceeeeeeeeieeeeieeeieeeeeeeeeee ..40.000 ....|MMLIC
Massachusetts Mutual Life Insurance
. 0000 ... 71-1018134 .. Barings California Mortgage Fund IV ........... L CA] e NIA....... Company Ownership/Influence .. ..99.360 ....|MMLIC ..
. 0000 ... 04-1590850 .. Barings California Mortgage Fund IV ........... L CA] e NIA....... Barings LLC . Influence ..40.000 ....|MMLIC ..
Massachusetts Mutual Life Insurance
L0000 .| s [ eeeniees ceeenn] i [ e [ ] e Barings Unbrella Fund LUX SCSp SICAV RAIF ... [..LUX....]...... NIA....... COMPANY -veeeuvreesireeesiree et e e s e e eesnneans 0WNErship wovvveeiiieeiieeiiieceieeane L.22.972 L MMLIC Lo [ | e e
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20000 Loi] ceeeeeeeeeeeeeeeeeeeeereeeeeeeeeeeeeeeeeeeeeeeees | eeeeeeee s e | i | e | Barings Unbrella Fund LUX SCSp SICAV RAIF ... |..LUX....]...... NIA....... C.M. Life Insurance Company ................... ONNErSNIP.ceeeeeeeeeieeeiee e L1997 L IMILIC e e | e s
Massachusetts Mutual Life Insurance
20000 .ou] ceeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeereeeeees | e . 82-2285211 .. | evevviiiiiinn | eeereriiiiinienn | e Calgary Railway Holding LLC ......evvvvvvneeniinnn | evvenenad e NIA....... COMPANY e e e e e e e e e e ONNErSNIP.ceeeeeeeeieeeeieeeieeeeeeeeeee ..90.000 ....[MMLIC oo e | e s
Massachusetts Mutual Life Insurance
20000 Lou] ceeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeees | e . 82-3307907 .| evvvrrerrrnnn | ervrrriiriininen | e Cornbrook PRS Holdings LLC ......cccevvveeneneenns |evvencnnad e NIA....... COMPANY e e e e e e e e e e e e ONNErSNIP.ceeeeeeeeiieeeieeeeeeeeeeeeeee .100.000 ... [MMLIC ooeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeees | eeeeeeeeieens | e e
Massachusetts Mutual Life Insurance
20000 .ou] ceeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeereeeeees | e . 95-4207717 .. Cornerstone California Mortgage Fund | LLC .. |..CA.....]...... NIA....... Company .... Ownership .100.000 ... [MMLIC ooeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeees | eeeeeeeeeeees | e s
Massachuset
20000 Lou] ceeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeees | e . 954207717 .| weveeveeveninn | evvrrvinriininen | e Cornerstone California Mortgage Fund Il LLC |..CA.....|...... NIA....... COMPANY e e e e e e e e e e ONNErSNIP.ceeeeeeeeiieeeieeeeeeeeeeeeeee .100.000 ... [MMLIC ooeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeees | eeeeeeeeeeens | e s
Cornerstone California Mortgage Fund |11 LLC Massachusetts Mutual Life Insurance
L0000 .o f e [ 95-4207717 .. LCALL] NIA....... Company ... Ounership .100.000 ... [MULIC e [ | e e
Massachuset
20000 Lou] ceeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeereeereeeeees | e . 56-2630592 .. | .ieeerrriiiinn | eeverrririiriien | .- Cornerstone Fort Pierce Development LLC ...... LDE ] NIA....... COMPANY e e e e e e e e e e e e e ONNErSNIP.ceeeeeeeeiieeeieeeeeeeeeeeeeee 2.90.000 ... [MMLIC ooeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeees | eeeeeeeeeeens | e s
Massachusetts Mutual Life Insurance
20000 .ou] ceeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeereeeeees | e . 61-1750537 .. | evvvvvrrrrinn | evvvrrririiniens | i Cornerstone Permanent Mortgage Fund 11 ....... MA.....[...... NIA....... COMPANY e e e e e e e e e e e e ONNErSNIP.ceeeeeeeeieeeeieeeieeeeeeeeeee .100.000 ... [MMLIC ooeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeees | eeeeeeeeeeees | e e
20000 ...] eeeeeeeeeeeeeeeee e eeeeeeeeeeeeees | s s 61-1750537 .. | eeriiiiiiiinn | eeeeeeriiiininen | e Cornerstone Permanent Mortgage Fund 11 ....... MA...f .t NIA....... Barings LLC ..ooovvieeiiiiiiiiii Management..........ooeeeeemieeniiiennnnnnsd 1..90.000 ....[MMLIC oo [ eeeeeeeeeeeee | e e
Massachusetts Mutua
20000 ...] eeeeeeeieieereeeeeee e eeeeeeeeeeeeees | s s 61-1750537 .. | eeveiiiiiiinn | eeeeeeiiiinnieen | e Cornerstone Permanent Mortgage Fund 111 LLC |..MA.....]...... NIA....... COMPANY e OWNErship..cooeeeeeeeeeeeeeeeeeeeeeeeee | .100.000 ... [MMLIC oo [ eeeeeeeeeeeee | e e
Massachusetts Mutua
20000 ...] eeeeeeeeeeeeeeeee e eeeeeeeeeeeeees | s s 61-1793735 .. Cornerstone Permanent Mortgage Fund IV ....... LMAL NIA....... Company .... Ownership .100.000 ... [MMLIC oo [ eeeeeeeeeeeee | e e
Massachusetts Mutua
20000 .o e | e e 20-0348173 .| eeeeeiieeee [ e | e CREA/PPC Venture LLC ....cocvvevvieeiieeiiieene LDE] NIA....... COMPANY -veeeeeeeuree et e et e e e e OWNEISNIP..eeeeeeerree e 228520 . [MULIC e [ e | e e
Massachusetts Mutua
20000 o[ e | e e 82-2783393 .. [ eeeeceienin [ e | e Danville Riverwalk Venture, LLC ........coc... LDE] NIA....... COMPANY e eereeeseree et e e OWNEISNIP..eeeveeerreeeree e 293,578 L IMULIC e [ e | e e
Massachusetts Mutua
20000 ...] eeeeeeeieieereeeeeee e eeeeeeeeeeeeees | s s 04-1590850 .. | eevvvvrvrrrene | ervrrmmmnmnninnn | e Euro Real Estate Holdings LLC ................... LDE] e NIA....... COMPANY e OWNErship..cooeeeeeeeeeieeeeee e 50,000 ....[MMLIC oo | eeeeeeeeeeeee | e e
Massachusetts Mutual Life Insurance
20000 ...] eeeeeeeieieereeeeeee e eeeeeeeeeeeeees | s s 20-3347001 .. | ceiiiiiiiiiiin | eeeeeeeieeenieen | e Fan Pier Development LLC .....ccovvvriiiiiinnnnnens LDE] e NIA....... COMPANY e OWNErship..cooeeeeeeeeeieeeeee e .65.000 ... [MULIC oo e | e s
20000 .ou] ceeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeereeereeeeees | e . 20-3347001 .. | eevviiiiiiiiin | eeeeeeiiiiirieen | e Fan Pier Development LLC .....covvvvvvirieiennnnnns LDE ] NIA....... C.M. Life Insurance Company ................... ONNErSNIP.ceeeeeeeeiieeeieeeeeeeeeeeeeee 5,850 L [MMLIC e e | e s
Massachusetts Mutual Life Insurance
L0000 .o f e [ 04-1590850 .. [ ..eevevvvevine [ eevriiiiii | e GIA EU Holdings LLC - Avalon Spain ............ LDE] NIA....... COMPANY et OWNErship....ccueeerveriiiieiiieeiieens .100.000 ... [MULIC v [ | e e
Massachusetts Mutual Life Insurance
L0000 .o f e [ 04-1590850 .. GIA EU Holdings LLC LDE] NIA....... Company ... Ounership ..95.000 ....|MMLIC ..
Massachusetts Mutual Life Insurance
20000 .ou] ceeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeereeeeees | e . 81-5360103 .. Landmark Manchester Holdings LLC ............... LDE ] NIA....... COMPANY e e e e e e e e e e e e Ownership .100.000 ... |MMLIC ..
20000 ...] eeeeeeeeeeeeeeeee e eeeeeeeeeeeeees | s s 13-1935920 .. MMLIC Debt Participations LLC ........ccevveeeee LDE] e NIA....... MassMutual Ascend Life Insurance Company . |Ownership .100.000 ... |MMLIC ..
Massachusetts Mutual Life Insurance
20000 ...] eeeeeeeeeeeeeeeee e eeeeeeeeeeeeees | s s 04-1590850 .. | eevvvvrvrrrene | ervrrmmmnmnninnn | e MM Brookhaven Member LLC .........cccevvviiiiinnens LDE] e NIA....... COMPANY e OWNErship..coeeeeeeeeeeeeeee e ..95.000 ....|MMLIC
Massachusetts Mutual Life Insurance
20000 ...] eeeeeeeeeeeeeeeee e eeeeeeeeeeeeees | s s 04-1590850 .. | eevvvvrvrrrene | ervrrmmmnmnninnn | e MM Ascend Mtg. Lending LLC ..............cceeeeen LDE] e NIA....... COMPANY e OWNErship..coeeeeeeeeeeeeeee e .100.000 ...|MMLIC
Massachusetts Mutual Life Insurance
. 0000 ... 04-1590850 .. MM Kannapolis Industrial Member LLC .... LDE] e NIA....... COMPANY e Ownership ..87.080 ....|MMLIC ..
. 0000 ... 04-1590850 .. MM Kannapolis Industrial Member LLC .... LDE ] NIA....... MassMutual Ascend Life Insurance Company . |Ownership ..12.920 ....|MMLIC ..
Massachusetts Mutual Life Insurance
. 0000 ... 04-1590850 .. MM East South Crossing Member LLC .............. LDE ] NIA....... COMPANY e e e e e e e e e ONNErSNIP.ceeeeeeeeieeeeieeeieeeeeeeeeee ..95.000 ....|MMLIC
Massachusetts Mutual Life Insurance
. 0000 ... 04-1590850 .. MM Horizon Savannah Member LLC .... LDE ] NIA....... Company Ownership ..84.270 ....|MMLIC ..
. 0000 ... 04-1590850 .. MM Horizon Savannah Member LLC .... LDE] e NIA....... C.M. Life Insurance Company . Ownership .. 7.220 .... |MMLIC ..
Massachusetts Mutual Life Insurance
. 0000 ... 04-1590850 .. MM Horizon Savannah Member 11 LLC ... Company Ownership ..84.270 ....|MMLIC ..
. 0000 ... ..| 04-1590850 .. MM Horizon Savannah Member |1 LLC .|C.M. Life Insurance Company . Ownership.. .. 3.510 .... |MMLIC
. 0000 ... 04-1590850 .. MM Horizon Savannah Member 11 LLC ... MassMutual Ascend Life Insurance Company . |Ownership .. 7.220 ... [MNLIC ..
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Massachusetts Mutual Life Insurance
20000 ...] eeeeeeeieieereeeeeee e eeeeeeeeeeeeees | s s 04-1590850 .. | wevevvrrrreene | wrvvemmmnenninnn | e MM Ironhead Commerce Center ..................... LDE] e NIA....... COMPANY e OWNErship..cooeeeeeeeeeeeeeeeeeeeeeeeee | L7970 L MMLIC e e | e e
20000 .ou] ceeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeereeeeees | e . 04-1590850 .. | tevvvvvvrerenn | wrvrrrrnreininns | e, MM Ironhead Commerce Center ...................... LDE ] NIA....... MassMutual Ascend Life Insurance Company . |OWNership.........ccecevvevvvvvvuvvrvvunnnns 220,830 L [MMLIC e e | e s
Massachusetts Mutual Life Insurance
L0000 .o f e [ 04-1590850 .. BRAVA5 MM Investor LLC LDE] NIA....... COMPANY et Ounership .100.000 ... [MULIC e [ | e e
20000 ...] eeeeeeeieieereeeeeee e eeeeeeeeeeeeees | s s 04-1590850 .. BRAVA5 MALIC Investor LLC LDE] e NIA....... MassMutual Ascend Life Insurance Company . |Ownership .100.000 ... [MMLIC oo [ eeeeeeeeeeeee | e e
Massachusetts Mutual Life Insurance
20000 ...| eeeeeeeeeereeeeeeeeeeeeeereeeeeeeeeeeeeeeeeeeeees | eeeeeeeee s | e | s | e | e MM Ironhead Commerce Center Member LLC ....... LDE] e NIA....... COMPANY e OWNErship..coeeeeeeeeeeeeeee e .100.000 ... [MMLIC ..o [ eeeeeeeeeeees | e e
Massachusetts Mutual Life Insurance
20000 ...| eeeeeeeeeeeeeereeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeees | eeeeeeeee s | e | s | e | e MM 425 Montgomery Member LLC .......covvvvveeeeees LDE] e NIA....... COMPANY e OWNErship..cooeeeeeeeeeeeeeeeeeeeeeeeee | L 78.355 L MMLIC e e | e s
L0000 Lou] ceeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeees | eeeeeeee s e | i | e | MM 425 Montgomery Member LLC .........evvvvvveeees LDE ] NIA....... MassMutual Ascend Life Insurance Company . |OWNership.........ccecevvevvvvvvvvvvevnnnnns 21645 L MILIC e e | e s
Massachusetts Mutual Life Insurance
20000 Loi] ceeeeeeeeeeeeeeeeeeeeereeeeeeeeeeeeeeeeeeeeeeeees | eeeeeeee s e | i | e | MM 550 Corporate Member LLC .......ccccouvnnnnnee LDE ] NIA....... COMPANY e e e e e e e e e e ONNErSNIP.ceeeeeeeeiieeeieeeeeeeeeeeeeee .100.000 ... [MMLIC ooeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeees | eeeeeeeeeeens | e s
Massachusetts Mutual Life Insurance
20000 .ou] ceeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeereeeeees | e . MM Century Square LLC .... LDE ] NIA....... Company .... Ownership .100.000 ... [MMLIC ooeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeees | eeeeeeeeeeees | e e
Massachuset
20000 Lou] ceeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeereeereeeeees | e . MM Horizon Savannah Member |11 LLC LDE ] NIA....... Company Ownership L8810 L MMLIC e e | e s
20000 ...] eeeeeeeieieereeeeeee e eeeeeeeeeeeeees | s s MM Horizon Savannah Member 111 LLC e [ DE s NIA....... C.M. Life Insurance Company . Ownership 030690 Ll [MMLIC e e | e e
20000 .ou] ceeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeereeeeees | e . MM Horizon Savannah Member 111 LLC ............ LDE ] NIA....... MassMutual Ascend Life Insurance Company . |OWNership.........ccccvvevvvvvvuvvvvvnnnnns L7600 L [MMLIC e e | e s
Massachusetts Mutual Life Insurance
L0000 Lou] ceeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeees | s | e MM Liberty Centre LLC ..ocovvvvvveeeiiiiiiiieeeeees LDE ] NIA....... Company Ownership .100.000 ... [MMLIC ooeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeees | eeeeeeeeeeens | e s
20000 ...] eeeeeeeieieereeeeeee e eeeeeeeeeeeeees | s s 04-1590850 .. MM National Self-Storage Program Member LLC |..DE.....|...... NIA....... C.M. Life Insurance Company . Ownership 2.98.000 ....[MMLIC oo [ eeeeeeeeeeeen | e s
Massachusetts Mutual Life Insurance
20000 o[ e | e e 04-1590850 .. [ .eeevevveencne [ ereeriieiiis | e MV Liberty Centre Member LLC .......ccveveennes LDE] NIA....... COMPANY -veeeveeeeuree et e et e e e e OWNEISNIP..eeeveeesree e 88180 ... [MULIC i [ e | e e
Massachusetts Mutual Life Insurance
20000 ...] eeeeeeeieieereeeeeee e eeeeeeeeeeeeees | s s 04-1590850 .. | wevevvrverrnen | ervremnmmnnninnn | e MM Century Square Member LLC ........ccccceeeee. LDE] e NIA....... COMPANY e OWNErship..cooeeeeeeeeeeeeeeeeeeeeeeeee | .68.560 ... [MULIC oo e | e s
20000 Lou] ceeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeereeereeeeees | e . 04-1590850 .. | wevvvvvvrerenn | wevvrrrrrrnninns | e, MM Century Square Member LLC ........ccccunnneee LDE ] NIA....... C.M. Life Insurance Company ................... ONNErSNIP.ceeeeeeeeiieeeieeeeeeeeeeeeeee 30120 L [MMLIC e e | e s
Massachusetts Mutual Life Insurance
L0000 .o f e [ 04-1590850 .. MV 340 Madison Member LLC LDE] NIA....... COMPANY et Ounership 296,721 L MUILIC Lo [ e
20000 ...] eeeeeeeeeeeeeeeee e eeeeeeeeeeeeees | s s 04-1590850 .. MM 340 Madison Member LLC LDE] e NIA....... MassMutual Ascend Life Insurance Company . |Ownership 3279 L MLIC e e | e s
Massachusetts Mutual Life Insurance
20000 o[ e | e e 04-1590850 .. MV 1370 AVE OF AM LLC LDE] NIA....... Company Ounership 290,000 ... [MULIC e [ eeeeiireene | e e
L0000 .o f e [ 04-1590850 .. MM 1370 AVE OF AM LLC LDE] NIA....... C.M. Life Insurance Company . Ounership 32830 L IMMLIC e [ e
Massachusetts Mutual Life Insurance
L0000 .o f e [ 04-1590850 .. MV 1400 E 4th Street Member LLC ................ LDE] NIA....... COMPANY et OWNErship....ccueeerveriiiieiiieeiieens 294,000 L. MULIC i [ | e e
Massachusetts Mutual Life Insurance
20000 .ou] ceeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeereeereeeeees | e . 04-1590850 .. Miami Douglas Four MM LLC ........evvvvvvvvriennns LDE ] NIA....... COMPANY e e e e e e e e e ONNErSNIP.ceeeeeeeeiieeeieeeeeeeeeeeeeee 2.50.000 ... [MMLIC oo | eeeeeeeeeeens | e e
Massachusetts Mutual Life Insurance
. 0000 ... 04-1590850 .. MM FiveSOWest Member LLC ... COMPANY e e e e e e e e e e e e Ownership ..52.990 ....|MMLIC ..
. 0000 ... 04-1590850 .. MM FiveSOWest Member LLC ... C.M. Life Insurance Company . Ownership .. 6.720 .... |MNLIC ..
Massachusetts Mutual Life Insurance
20000 o[ e | e e 04-1590850 .. MV Breton Village Member LLC ......ocrcvveenennee LDE] NIA....... COMPANY e eureeeereeeseree et e OWNEISNIP..eeeveeerreeeree e 273020 L MULIC e [ e | e e
20000 .ou] ceeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeereeereeeeees | e . 04-1590850 .. MM Breton Village Member LLC .........cvvvvveeees LDE ] NIA....... C.M. Life Insurance Company ................... ONNErSNIP.ceeeeeeeeiieeeieeeeeeeeeeeeeee 216,980 L MMLIC e e | e s
Massachusetts Mutual Life Insurance
20000 .ou] ceeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeereeeeees | e . 80-0948028 .. One Harbor Shore LLC ... LDE ] NIA....... Company Ownership 291,000 . [MMLIC oo e | e s
20000 ...] eeeeeeeeeeeeeeeee e eeeeeeeeeeeeees | s s 80-0948028 .. One Harbor Shore LLC ... LDE] e NIA....... C.M. Life Insurance Company . Ownership 09,000 ... [MMLIC e [ eeeeeeeeeeeen | e e
Massachusetts Mutual Life Insurance
20000 L..] eeeeeeeeeieeeeeeeeeee e eeeeeeeees | s s 04-1590850 .. | evvvvverrrene | ervrmmmnnnnninnn | e Paco France Logistics LLC .....oevvvvvveiivieeenns LDE] e NIA....... COMPANY e OWNErship..coeeeeeeeeeeeeeee e 50,000 ....[MMLIC oo | eeeeeeeeeeees | e s
Salomon Brothers Commercial Mortgage Trust
20000 .. e | e e 80-0948028 .. [ ...oocoveren [ eeeerieii | e 2001MM <o LDE] NIA....... Barings Real Estate Advisers LLC ............ INFIUBNCE. .eeeereiei e 09.000 ..o [MULIC e [ eeeeiireeee | e e
Massachusetts Mutual Life Insurance
L0000 .. f e | e e 81-5273574 .| viiiiiii [ i ] e Three PW Office Holding LLC ......cccveviinennnns GDE ] NIA....... COMPANY -veeeuvreesireeesiree et e e s e e eesnneans OWNErShIP..eeieeieiieiiiieeeii e ..95.100 ....[MMLIC




STATEMENT AS OF JUNE 30, 2025 OF THE MassMutual Ascend Life Insurance Company

SCHEDULE Y

PART 1A - DETAILS OF INSURANCE HOLDING COMPANY SYSTEM
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1 2 3 4 13 14 15 16
Type If
of Control Control
(Ownership, is Is an
Name of Securities Relation- Board, Owner- SCA
Exchange Domi- ship Management, ship Filing
NAIC if Publicly Traded Names of ciliary to Attorney-in-Fact, Provide Re-
Group Company ID Federal (U.S.or Parent, Subsidiaries Loca- | Reporting Directly Controlled by Influence, Percen- Ultimate Controlling quired?
Code Group Name Code Number RSSD CIK International) Or Affiliates tion Entity (Name of Entity/Person) Other) tage Entity(ies)/Person(s) (Yes/No) *
Massachusetts Mutual Life Insurance
20000 | e | e e 04-1590850 .. | eevvverieen | eereeneeeen [ e Trailside MM Member 11 LLC ...ocvvevveveeennne WDE] e NIA....... COMPANY v seeeseee e et enee e eaee s OUNETSNIP.cvveeereeiee e siee e CAT120 L [MVLIC e [ e e
Massachusetts Mutual Life Insurance
20000 ...] eeeeeeeeeeeeeeeee e eeeeeeeeeeeeees | s s 82-3250684 .. | ...eeiiiiiiiin | eeeeeeiiiinnieen | e Unna, Dortmund Holding LLC .......cccccounnnnnnen LDE] e NIA....... COMPANY e OWNErship..coeeeeeeeeeeeeeee e .50.000 ....[MMLIC .o [ eeeeeeeeeeeee | e e
Massachusetts Mutual Life Insurance
20000 ...] eeeeeeeieieereeeeeee e eeeeeeeeeeeeees | s s 45-5401109 .. | ceeiiiiiiiiinn | eeeeeeeiieininen | e Washington Gateway Apartments Venture LLC ... |..DE.....|...... NIA....... COMPANY e OWNErship..cooeeeeeeeeeeeeeeeeeeeeeeeee | 291,000 ... [MULIC e e | e e
20000 .ou] ceeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeereeeeees | e . 45-5401109 .. | cevvviiiiiiinn | eeeeeeririiiieen | e Washington Gateway Apartments Venture LLC ... |..DE.....|...... NIA....... C.M. Life Insurance Company ................... ONNErSNIP.ceeeeeeeeieeeeieeeieeeeeeeeeee L4800 L [MMLIC e e | e s
Massachusetts Mutual Life Insurance
20000 Lou] ceeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeees | e . 88-3861481 .. | ..oovvvvvivine | eevrrrniriiniinn | e West 37th Street Hotel LLC ...l LDE ] NIA....... COMPANY e e e e e e e e e e ONNErSNIP.ceeeeeeeeiieeeieeeeeeeeeeeeeee .93.800 ... [MMLIC oo e | e s
20000 | e | e e 88-3861481 .. | .oovvevvieen | e [ e West 37th Street Hotel LLC ...coocevreeeruennen. WDE] e NIA....... C.M. Life Insurance Company ................... OUNETSNIP.cvveeereeiee e siee e 6,200 oo [MMLIC e [ e | e e
MassMutual Select Small Capital Value Equity Massachusetts Mutual Life Insurance
20000 | e | e 02-0769954 .. | .eeveeeenne 0000916053 .. [0Q ..eeeveemeeemeeeneenieenes FUNG s LA NIA....... COMPANY e seee e e enee e saee s INFIUBNCE. ettt 198,800 L. [MMLIC e [ e | e e
Massachusetts Mutual Life Insurance
20000 .| s | e 04-3584140 .. | .............. 0000916053 .. J0Q ..oooeiieiieeeeiieeeene MassMutual Select Small Company Value Fund . |..MA.....|...... NIA....... COMPANY ..eeeeiiiee e Ownership/Influence .................... LAT.251 L IMMLIC e [
MassMutual Select T. Rowe Price Retirement Massachusetts Mutual Life Insurance
20000 | e | e 82-3347422 .| e 0000916053 .. [0Q ..eeeveemeeemeeeneenieenes 2005 Fund LA NIA....... COMPANY e seeeeee e e saee s Ounership/Influence ........cccceevueene 2816 o [MMLIC e [ e e e
MassMutual Massachusetts Mutual Life Insurance
20000 | e | e e 82-3355639 .. | .eereeerienne 0000916053 .. [0Q ..veeuveemeeemeeeneerieeee 2010 Fund LA NIA....... COMPANY e seee e e enee e saee s Ounership/Influence ........cccceevueene 0,000 Lo [MMLIC e [ eeerieeeien ] e e
MassMutual Massachusetts Mutual Life Insurance
20000 [ e | e e 82-3382389 .. | .eveeereenne 0000916053 .. [0Q ..eeeveemeeemeeeneenieenes 2015 Fund LA NIA....... COMPANY e seeeeee e e saee s Ounership/Influence ........cccceevueene 0,164 L [MMLIC e [ e e e
MassMutual Massachusetts Mutual Life Insurance
20000 | e | e e 82-3396442 .| erreeenne 0000916053 .. [0Q ..veeuveemeeemeeeneerieeee 2020 Fund LA NIA....... COMPANY e seeeeee e et e eaee s Ounership/Influence ........ccoceevueene 0,048 Lo [MMLIC e [ e e e
MassMutual Massachusetts Mutual Life Insurance
20000 [ e | e e 82-3417420 .| eereeenne 0000916053 .. [0Q ..veeveemeeemeeaneenieeeen 2025 Fund LA NIA....... COMPANY v seeeseee e et enee e eaee s Ounership/Influence ........cccceevueene 0,031 Lt [MMLIC e [ e e e
MassMutual Massachusetts Mutual Life Insurance
20000 | e | e e 82-3430358 .. | eereeerienne 0000916053 .. [0Q ..veeuveemeeemeeeneerieeee 2030 Fund LA NIA....... COMPANY e seeeeee e e saee s Ounership/Influence ........ccoceevueene 0,015 L [MMLIC e [ e ] e e
MassMutual Massachusetts Mutual Life Insurance
. 0000 ... ..|82-3439837 .. 0000916053 .. [0Q ...eeveemeeemeeeneerieeee 2035 Fund LA NIA....... Company Ounership/Influence .. 0,020 Lo [MMLIC e e
MassMutual Massachusetts Mutua
20000 | e | e 82-3451779 .| eeeeeeeenne 0000916053 .. [0Q ...eeveemeeemeeeneerieeee 2040 Fund LA NIA....... COMPANY e seeeeee e e saee s Ounership/Influence ........ccoceevueene 0,016 Lo [MMLIC e [ eeereeeiee | e e
MassMutual Massachusetts Mutual Life Insurance
. 0000 ... ..|82-3472295 .. 0000916053 .. [0Q ...eeveemeeemeeeneerieeee 2045 Fund LA NIA....... Company Ounership/Influence .. 0,024 L [MMLIC s e
MassMutual Massachusetts Mutua
20000 | e | e 82-3481715 .| eeveeeenne 0000916053 .. [0Q ..eeeveemeeemeeeneeaieene 2050 Fund LA NIA....... COMPANY e seeeeee e e saee s Ounership/Influence ........ccoceevueene 0,021 L [MMLIC e [ e e
MassMutual Massachusetts Mutual Life Insurance
20000 | e | e 82-3502011 .| eereeeienne 0000916053 .. [0Q ..eeeveemeeemeeeneenieenes 2055 Fund LA NIA....... COMPANY e seeeeee e e saee s Ounership/Influence ........ccoceevueene 0,042 L [MMLIC e [ e e e
MassMutual Massachusetts Mutual Life Insurance
20000 | e | e 82-3525148 .| .oveeeenne 0000916053 .. [0Q ..eeeveemeeemeeeneenieenes 2060 Fund LA NIA....... COMPANY e seeeeee e e saee s Ounership/Influence ........ccoceevueene 0,048 Lo [MMLIC e [ e e e
MassMutual Select T. Rowe Price Retirement Massachusetts Mutual Life Insurance
20000 | e | e 82-3533944 .| eroeirienne 0000916053 .. [0Q ..eeeveemeeemeeeneenieenes Balanced FUNA .......oovveeeerierienee e LA NIA....... COMPANY e seeeeee e e saee s Ounership/Influence ........cccceevueene 0,021 L [MMLIC e [ e e e
Massachusetts Mutual Life Insurance
20000 | e | e 46-4257056 .. | .eereereenne 0000916053 .. [0Q ..eeeveemeeemeeeneenieenes ML Series International Equity Fund ......... LA NIA....... COMPANY e seeeeee e e saee s OUNETSHIP wvveeueeeeeeieeiee s .. 100000 ... [MMLIC oo [ eeereeeiee ] e e
Massachusetts Mutual Life Insurance
20000 | e | e 47-3529636 .. | .eereereenne 0000916053 .. [0Q ..eeeveemeeemeeeneenieenes ML Series Il Dynamic Bond Fund ................ LA NIA....... COMPANY e seee e e enee e saee s INFIUBNCE wonveeiieiieiceie e e 0,021 oot [MMLIC e [ eereee e [ e
Massachusetts Mutual Life Insurance
20000 [ e | e e 45-1618155 .| .eveenenne 0000916053 .. [0Q ..eeeveemeeemeeeneenieenes MassMutual 20/80 Allocation Fund ............... LA NIA....... COMPANY e seeeeee e et e eaee s OUNETSNIP. e seee e 2100000 .. [MMLIC e [ eeerieeenien | e e
ML SER INVT FD 11 ISHARES 80/20 ALLOCATION Massachusetts Mutual Life Insurance
20000 [ e | e e 45-1618222 .| eeveeenne 0000916053 .. [0Q ..eeeveemeeemeeeneenieenes FD ettt LA NIA....... COMPANY e seeeeee e et e eaee s OUNETSNIP. e seee e 226,900 L. [MMLIC e [ e ] e e
Massachusetts Mutual Life Insurance
20000 | e | e e 45-1618262 .| ..eeveenenne 0000916053 .. [0Q ..eeeveemeeemeeeneenieenes MassMutual 40/60 Allocation Fund ............... LA NIA....... COMPANY e seeesieeseee e et enee e saee s OUNETSNIP.cvveeereeieeeieesiee e 2100000 ... [MMLIC oo [ eeerieeeieee | e e
Massachusetts Mutual Life Insurance
20000 | e | e 45-1618046 .. | ..oooeennenne 0000916053 .. [0Q ..eeveeieiaiiiiiaiieene MassMutual 60/40 Allocation Fund ............... LA NIA....... COMPANY evveieesieesieaieeieenieenesnnesieenns OWNErShiP.ceueieireiiieiiie e .100.000 L. [MMLIC vviiiiiiiiieiieieeieeieeieeiesns [eeeniennee ] v e
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STATEMENT AS OF JUNE 30, 2025 OF THE MassMutual Ascend Life Insurance Company

SCHEDULE Y

PART 1A - DETAILS OF INSURANCE HOLDING COMPANY SYSTEM

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




STATEMENT AS OF JUNE 30, 2025 OF THE 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. .............. NO

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 NO

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

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

Bar Code:

M O GO

6 8 8 1 2 2 0 2 5 4 9 0 0
T A0 RN R

6 8 8 1 2 2 0 2 5 3 6 5 0
e T
XXXV [Document Identifier 445]

6 8 8§ 1 2 2 0 2 5 4 4 5 0
byt | NNAINHAINM ARV QA
Method required by Actuarial Guideline XXXVI [Document Identifier 447]

6 8 8 1 2 2 0 2 5 4 4 7 0 0
stz = HIIHAMAREAN
Actuarial Guideline XXXVI [Document Identifier 448]

6 8 8§ 1 2 2 0 2 5 4 4 8 0
s gt | MMM AR
Actuarial Guideline XXXVI (Updated Market Value) [Document Identifier 449]

6 8 8 1 2 2 0 2 5 4 4 9 0
vttt e et | MO ARV

6 8 8 1 2 2 0 2 &5 7 0 0 0 0
E et B |||
(2nd Quarter Only) [Document Identifier 222]

6 8 8 1 2 2 0 2 5 2 2 2 0 0

0

o
—

0 2
0 2
0 2
0 2
0 2
0 2
0 2
[}

o
T S S —

o
—
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STATEMENT AS OF JUNE 30, 2025 OF THE MassMutual Ascend Life Insurance Company

OVERFLOW PAGE FOR WRITE-INS

Additional Write-ins for Assets Line 11

Current Statement Date 4
1 2 3 December 31
Net Admitted Assets Prior Year Net
Assets Nonadmitted Assets (Cols. 1-2) Admitted Assets

1104.
1105.
1197.  Summary of remaining write-ins for Line 11 from overflow page 0 0 0 0
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, et ees [oueteteaee s et et et sesesenenens |oeesesesesesesesenenes s esetetetes [oereseseneses e ettt [0 0
2505.  Accounts receivable ......oocococvecuiiieiiicicccccee s | 15,341,862 |.....c.oeoeee... 4,663,661 |................. 10,678,201 |................ 18,277,854
2597. Summary of remaining write-ins for Line 25 from overflow page 15,341,862 4,663,661 10,678,201 18,277,854
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 .....ouiverreeiiisesiieieteeetetee ettt se e s st e s e s et e e e e e sesesesesenesenes |oeessseseseseannens 1,506,357 |ooevereiiiinnes 789,759 | 2,356,664
08.397. Summary of remaining write-ins for Line 8.3 from overflow page 1,506,357 789,759 2,356,664
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STATEMENT AS OF JUNE 30, 2025 OF THE MassMutual Ascend Life Insurance Company

SCHEDULE A - VERIFICATION

Real Estate

1 2
Prior Year Ended
Year to Date December 31
1. Book/adjusted carrying value, December 31 Of PriOr YEA ........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 5,123,099,533 |............ 4,256,509,561
2. Cost of acquired:
2.1 Actual cost @t ime OF ACQUISITION .........coviieeeeeeeeecceeeee ettt e s eseaeanas s s seseseseaeseasnnnssnnnanns |reeseseneenees 740,845,236 |........... 1,551,323,754
2.2 Additional investment made after acquisition . e 162,827,721
3. Capitalized deferred interest and other ............. O FR 11,305,212
4. ACCTUAL OF GISCOUNT ...ttt st e e b ettt s bt e st s e b et et e st e s set et ennsesesens [ronsemmnanananaana (326,604)
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 (loss) on disposals .................... ...(288,939)]...
7. Deduct amounts received on disposals . IS U 506,043,937
8. Deduct amortization of premium and mortgage interest points and commitment fees ............ I SR (555,371)
9. Total foreign exchange change in book value/recorded investment excluding accrued interest ..............ooevvvveeeveeeeeienenisienes fooveeeeeeceens 13,743,449
10. Deduct current year's other than temporary impairment rECOGNIZEM ...........cccciiriririririeieierieine st sesns [eoesesneneeeneens 4,445,235
11.  Book value/recorded investment excluding accrued interest at end of current period (Lines 1+2+3+4+5+6-7-8+9-10) ... ..5,541,271,807 |...
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) 5,541,271,807 5,123,099,533
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 2,805,647,921 |........... 1,407,752,674
2. Cost of acquired:
2.1 Actual cost at time OF ACQUISITION .........c.oevieiereeeecececeece ettt s s s s s s s s s esesessnnnesenesens |eeeeeseneneeans 198,244,342 |........... 1,386,874,043
2.2 Additional investment made after acquisition . U IR 306,079,920 |.....cocenve. 207,646,596
3. Capitalized deferred INtEreSt NG OtNET ...........c.ccocveiiiiiieeecteeieceee ettt ettt ea st s s se et ss et e sesesesesssesssesesesesesnns [eeseseeeseseeeaeaeseenenenenas [0 U 0
4. ACCTUAI OF QISCOUNT ...ttt et a et et s e sae s e s s s s asaeaeses s sasssses s s ssssseseses s s snsssesasssssssssssesnssansnsesassasanansnsns |oestsesesesenanas (6,484,892)]......cecvnnne. 9,855,146
5. Unrealized valuation INCrEASE/(AECIEASE) ..........c...cveveveveveeieieeeeteieseseteseeeeee et e sese s st sas s s ssssesesesesesess s st ssasesesesesesnsssssasesesesesnanans [oeseennenennnes (25,615,616)|......ccccecnee. 90,054,469
6. Total gain (loss) on disposals .................... ... (7,048,223)|......ccccmee. 1,190,794
7. Deduct amounts received on disposals . i [ 317,107,522 |.......coueee. 231,751,488
8. Deduct amortization of premium, depreciation and proportional @MOrtiZAtION .................ccceueieieiiieiiieiereeeeeee e [oeeeeeeeeeeieene (3,295,267) ....cccvcvmennne 3,918,835
9. Total foreign exchange change in book/adjusted CAITYiNG VAIUE ................ceveueueuiieeeiiiiieieteeceeeee ettt sesessnes s s [eeeeeseseneeeeeaene 3,428,984 |................. (2,174,836)
10. Deduct current year's other than temporary impairment rECOGNIZEA ............c.cvoveveveviveueuereeieeeeeeeeteee e eseses s es s enans [eoeseeeeneneeenas 6,577,718 | 59,880,642
11. Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5+6-7-8+9-10) .. ..2,953,862,463 |... ..2,805,647,921
12.  Deduct total nonadmitted amMOUNES ..........ccceoeieuerieirieieieeeeee e i [ 12,469,356 |................ 10,338,240
13. Statement value at end of current period (Line 11 minus Line 12) 2,941,393,107 2,795,309,681
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 38,584,858,466 |.......... 35,889,697,885
2. Cost of bonds and Stocks aCqUIred .............cc.ccevveueeveueieeueeeeeeeeeeeeeeeeee s I O 6,225,449,283 |.......... 10,331, 136,522
3. ACCTURI OF QISCOUNE ....veeiietie ettt s a2 s bbbttt [ooneineennaenaes 77,077,432 | 168,861,494
4. Unrealized valuation iNCrEASE/(UECIEBASE) ........ccvriiiririiueieieiisiitseststeteteseses ettt sesesesesese st sesssseseseseseseassessesesesesesasessssssssesesesenens [eoeaemininsnsnns 16,467,784 |.........c..... 80,535,626
5. Total gain (I0SS) ON QISPOSAIS ........c.euiiirieieieieieiieiieie ettt ettt sesesese e e st esesesese e s et esesesesesesesessesesesennnens |ooeeessesaeneacananaes 808,392 |... (105,662,602)
6. Deduct consideration for bonds and stocks disposed of . I 4,282,065,775 |........... 7,559,849,660
7. Deduct amortization of premium ...........c..ccceeveeevereeieeeieeiennns O FO 24,044,822 |................. 71,230,083
8. Total foreign exchange change in book/adjusted CarryiNg VAIUE ............cccc.veueueuiiiiiieiierereieeieesiesessiss s sssss s snsssesesns [oesesscececees 194,852,166 |............... (60,393,076)
9. Deduct current year's other than temporary impairment reCOGNIZEA ..........oovrvriririeueieririiniririsieiee et seneses [ooeeeeeeseeeeneas 29,134,675 88,237,639
10. Total investment income recognized as a result of prepayment penalties and/or acceleration fees ............cccooeveiiieiiiieiens | oemsmseseeeeee
11.  Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5-6-7+8-9+10) ........cceerrurreireriririeieieeceeeseseeieienes [eeeens 40,764,268,250
12.  Deduct total nonadmitted @MOUNLS ............c.oooiiii e [rees e 0
13. Statement value at end of current period (Line 11 minus Line 12) 40,764,268,250 38,584 ,858,466
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STATEMENT AS OF JUNE 30, 2025 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
ISSUER CREDIT OBLIGATIONS (ICO)
To INAIC T (8) ottt sttt [ 8,816,320,460 |............ 2,087,505,515 |............ 1,303,310,935 |.............. (126,351,580)............ 8,816,320,460 |............ 9,474,163,460 |.....ooooveeerneiceen 0 [ 10,000,235,606
2 N [ - SO SROSOSR TS RUEPRRRSTSTTRIY USRI 14,544,646,906 |.......... 10,739,067,052 |............ 9,755,944, 713 |...c.ooee. (152,592,602)|.......... 14,544 ,646,906 |......... 15,375,176,644 |......cocvvvviccnnn 0 e 14,505,973,639
B NAIC B () et bbbttt et [ e 762,921,576 |...oocuneene. (1,605,235)|.......c.c..... 119,516,542 |....cvcvee (56,289,660)................ 762,921,576 |.............. 585,510,140 [...oeveeveerernnececn 0 o 710,585,031
4. INAIC 4 () oottt bt et ekt bt h et bt bt b st ea st ea bt et e e et et be e etennas [rer e 456,300,374 |....ooovveenene 39,942,389 |........c..... 63,179,041 |......co.co.c. (1,870,980)|......ccoec 456,300,374 |......coenec. 431,192,742 |0 | 448,619,531
5. NAIC5 (a)... IO PO 220,450,692 |................. 15,661,268 |................. 22,655,824 |....ccoceneeeee 49,154,422 |.............. 220,450,692 |............... 262,610,558 ..o 0 o 225,075,733
6. INAIC B (@) -ttt b etk e b bt b £ bbbkt b et b et b et bttt et e et e b 66,270,438 580,472 372,365 11,767,080 66,270,438 78,245,625 67,911,720
7. Total ICO 24,866,910,446 12,881,151,462 11,264,979,420 (276,183,320) 24,866,910,446 26,206,899, 168 25,958,401,260
ASSET-BACKED SECURITIES (ABS)
NAIC 1 ... 13,751,588,510 |............ 1,351,072,504 820,360,251 335,530,559 13,751,588,510 14,617,831,321 12,980,178,323
9. NAIC 2 ettt bbb b e b ettt ekt bttt et bttt et et ebe e eaeas [reeieneaas 1,310,459,212 |................. 35,853,662 |................. 59,136,324 |................ 50,748,615 |........... 1,310,459,212 |............ 1,337,925,165 |...ovovceiircricnnn 0 s 1,162,770,391
TO. NAIC 3 et b bbb bbbt bt bbbttt b e [sere e 373,844,445 ... o 29,348,629 |.....ccevenve. 19,958,165 |................ 373,844,445 |............... 364,453,980 |.....ooovceerrnecrnen 0 e 402,210,288
T1. 0 NAIC 4 et b ettt bt bt bt b e b bt heh ekttt ettt b et bttt eae it naas [rere s 83,924,904 | [/ S 19,198,792 |, (9,008,732).....cccvvuenee 83,924,904 |...coviinne. 55,719,384 |....coovviiiiniineenn 0 o 77,549,085
T2, NAIC B bbbt bbbt b ettt [srre e 17,402,995 | [ 1,349,775 | 6,987,706 |......ccoenv.. 17,402,995 |......co...... 23,040,926 |...ocvoeeeeernneeeeen 0 [ 14,731,585
T30 INAIC B et b bt b et h £ bt bt b et bt bt et et ettt et et et e eeen ] 43,469,858 148,485 (36,791,922) 43,469,858 6,529,451 43,520,972
14.  Total ABS 15,580,689,924 1,386,926, 170 929,542,256 367,426,390 15,580,689,924 16,405,500,228 14,680,960,644
PREFERRED STOCK
15, INAIC T oottt ettt ettt ettt et et et et et ae et e st et e s e et et et et et et et et at et ene et ese et ese et et et et et ese s esensetenneas [rereeeeie e eaees 23,000,000 |..cecvreennee 37,451,345 | e [ 23,000,000 |..cocveeennee 60,451,345 ..o 0 [ 15,000,000
1B, INAIC 2 oottt ettt ettt et s e st e e et e e e et e e e s et s e a e e s e Rt A e Rt e s e Rt e s e R e e e e R et ese s ese s s enteseneeseneeseneeseneenenes [erenereenereans 250,585,000 |........cc.cen.. 437,406,881 |......cccceevneee 30,000,000 [.....coveeeeeenne 11,932,148 | 250,585,000 |............... 669,924,029 |...covvvrienienicnenn 0 251,479,903
17, NAIC 3 oottt ettt ettt ettt ettt ettt et ettt e 2 et et a s et st et ae et s et et et et et et et eae e et eneeteseetenseteneeseaes eeeeereneetennaea 8,030,222 |...cceuenee 160,633,284 |................ 34,996,000 |..cocveveennee 5,342,193 |....coii 8,030,222 |....ccocuenee 139,009,699 |.....coveerrrerrreenn 0 o 7,279,914
T8, INAIC 4 oottt ettt ettt et et e s e st e s e ae e s ese e s e s e e e s e s e R e e e Ren e e Re Rt e s e st s eneesese et ete s esensesenteseneeneneenn [rereenere et etes 11,675,733 oo e o (11,675,733) ..o 11,675,733 | 0 oo 0 0
1. NAIC 5 oottt ettt ettt ettt ettt a et et et a et a ettt ettt et et eat et eae et eas et ese et ete et et et esenteseasetenneaes [reeeeeeee e eaees 12,243,983 |..coooiienee 5,042,779 | 19,077 | 9,553,999 |....cooirinee 12,243,983 |..coovieeee 26,821,683 |...oooveeeeeeernneeeeen 0 8,323,982
20. 20,427,000 36,211 20,427,000 20,463,211 15,791,961
21. 325,961,937 640,534,289 65,015,077 15,188,818 325,961,937 916,669,967 297,875,760
22. Total ICO, ABS & Preferred Stock 40,773,562,307 14,908,611,920 12,259,536,752 106,431,887 40,773,562,307 43,529,069, 362 40,937,237,663
(a) Book/Adjusted Carrying Value column for the end of the current reporting period includes the following amount of short-term and cash equivalent bonds by NAIC designation:
NAIC1 $ coveererene. 642,902,368 ; NAIC2 $ .ocooec.... 2,920,797,699 ; NAIC3 $ ooovereeeeerereereae NAICA $ oo SNAICS $ e 0 ; NAICE $uroreerereeeeenias 0




STATEMENT AS OF JUNE 30, 2025 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 562,254,087 XXX 559,114,031 2,513,564 1,253

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.cucueuiiieieieeeeeeeeceee ettt eseass s s s e sesesssnnas [ereseeeeeennnens 375,953,404 |................ 424,197,318
2. Cost of Short-term iNVESIMENTS ACQUINEA ..........c.c.cuiiiiieieieeeeeeecece ettt e ae et et eaeseas s st sesesessssasnsssesasens |eeesenenesannes 618,057,189 |.......... 1,153,451,244
3. ACCTURN OF GISCOUNL ....eetiececectetete e caetee e eaeeeeeesea e eseseeeeseesesesesee e s seseeeeeeee e aeseseseeee s aeseseeee e e e aeseseseees s e snsesesessansesesesessansnns [orseessanacicicenes 6,762,937 |..cciine 14,949,157
4. Unrealized valuation iNCrEASE/(AECIEASE) .........ueiuiiuieiiiii it sttt ettt ettt st e saeesbeesbe e bt e bt eabeaneeeasesheesheesbeesbeebeenbesnneenresnnes [eineeaeaseessesanesaeesaeeaes [0 0
5. Total gain (I0SS) ON QISPOSAIS .......c.cooveieeeeeeeeeeeeeceeeteteteee ettt et a et seseseseas s s st sesesesesssssssssesesesessssssssasesesesessssansanas |oeeseseseneensneeeseeeeseaens 337 | (1,091,539)
6. Deduct consideration received ON ISPOSAIS ............c.c.cvivcueuiueriiieieieeieietesesesee e et et e ettt eses et st s sesesesessssssesssssssesesesessansssssesesesess [reseeanansennas 438,519,781 |........... 1,215,552,776
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 ............ccoiiiiiiiiiiiiiei ettt sree s [eoie e [0 0
9. Deduct current year’s other than temporary impairment reCOGNIZEA ............coouiiiiiiiiie i eee [eee e [0 0
10. Book/adjusted carrying value at end of current period (Lines 142+3+4+5-6-7+8-9) ..........cceceuiiiiierererereeeeeeeeieieeeseeeeesenens [ereeeeeeieeenens 562,254,087 |....ccceveenene 375,953,404
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) 562,254,087 375,953,404
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STATEMENT AS OF JUNE 30, 2025 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 462,108,610

Cost Paid/(Consideration RECEIVEd) 0N AATIIONS ............c.cuevrueieieeieceeiceeiceetceet et see et s et s e s s s s s s ss s s s st s s et s e s esnsesnsesnsesnsans eeesssessees 392,911,634

Unrealized Valuation INCrEASE/(ABCIBASE) ................c.evevveueeeeieeeeeesesesssesseess s et sse s s s et s s et ss s et s s s s s e s s s et s et s s et ss s e s s s s s s et s s et s s e s s s e s s s e s s e sssesssesnaesns | feseeessees (192,943,892)
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.cveviviiiieieiteteieiiteeetetetst ettt ettt ae bt s e ssebesesesssses e s s s s sesesebe bt s seses et b st s ses e bbbt snsns et esessssnsnsebebanns basntsssietanas 368,098,863

Considerations received/(Paid) ON tEIMINALIONS ............ccc.eiiiiueueteieiieietetete st se st e ettt s sesessssssssesesess s s e sesesessssassesese s ssssssesesessssssnsesesessnns tbebesisnsasenes 368,098,863

AATIOTHZATION ...t h bbb e b sttt ene e (376,010,821)

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) .........cocvuiuiueiiiiieiieieiiseseieseisiesese ettt sssesesssssnanaes stsssesesssnsnes 286,065,531
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 286,065,531

SCHEDULE DB - PART B - VERIFICATION

Futures Contracts

Book/Adjusted carrying value, December 31 Of Prior YEar (LINE B, PriOT YEAI).......cc..iiiiiieieieteeie ettt ettt ea et e s et e e e e e e e eaeeeaeeeseeeseeaaeeseenbeenneans Sasesstesasessesaaesaesaeaaaeas 0
Cumulative cash change (Section 1, Broker Name/Net Cash Deposits Footnote - Cumulative Cash Change COIUMNY) ............ccocrueueiereeieceeeeieeeesecaes ceeseeeeeeeeaeenas 5,313,213
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, PrIOT YA .....coiuiiiiiiiiiii ettt ees eeebeste e sbe e sbe e oesbessaessbessbessaesnssnesans 0
Change in variation margin on open contracts - All Other

3.13 Section 1, Column 18, current year to date MiNUS ............ccccoeveveieieeies coerererereeeeneens 5,313,214
5,313,214

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, PIIOT YA .....coitiiiiiiiiie ettt sttt eies beesbeste s e s se s sbe e sbe e eesbessaesabessbessaesnssanesans 0
Change in amount recognized
3.23 Section 1, Column 19, current year to date MiNUS ............ccccoeveveieeeies coerererereeieeeens 5,313,213
3.24 Section 1, Column 19, Prior YEAr PIUS .......c.ccciiiiiiiiieiiesieereerieeeeies ceeirieie e
3.25 SSAP NO. 108 @QJUSIMENLS ........cocvevivirieieiieieietetetceceee et teseseas s esass eseseeaesesseseseseses et aeseseane sesseseseseseenas 5,313,213 .. 5,313,213
T8 o) o) =TI (IR Lo i o g U Tl IR L= 0 PSP TPPTRATROY 1
Cumulative variation margin on terminated contracts during the YEar ................ccecueueuieieieieieeiereseees e 1,775,749
Less:
4.21 Amount used to adjust basis of hedged item ...
4.22 AMOUNE FECOGNIZEA .......ovevveeeeeeeie ettt easanns eeseseseeaesenees 1,775,749
4.23 SSAP NO. 108 AQJUSIMENLS ......c.ovviietetieeeieceeeeeeete st ee s ste e teseseseas seteteseseseasaesessesesesesetaeas eeasasssssesesens 1,775,749
T8 o) o) =TI (I Lo o o g UL IR 1= O TSP 0

Dispositions gains (losses) on contracts terminated in prior year:

5.1 Total gain (loss) recognized for tErMINALIONS IN PIIOT YEAI .........oiuiiiiiiitieie ettt ettt ettt ettt et e eaeesheeebeeehe e b e e bt eabeem bt em et eaeesheeeheeebeeabeebeen Seemeeeaeesaeesaesaesaeasaeeaeeas
5.2 Total gain (loss) adjusted into the hedged item(s) for terminationNs N PriIOT YEAI ..ottt e et e e st e s Seesaesaeesaeesaesaessaesaeeaae s
Book/Adjusted carrying value at end of current period (LINES 1+2+3.3-4.3-5.1-5.2) .......ccvueueueeceeeeeeeeeeeeeeeeeteseeeseeaesesesesesasaesesesesessssesssesasasssssassesassanas <eesasssssssesanns 5,313,214
[DLte[Vle (o) = T g ol EoTe [Ty t=To IR= T 1o U T TR
Statement value at end of current Period (LINE 6 MINUS LINE 7) ......c.cvvcrueueieeeeeeeceete e eeeescaetetesee st casae et esesssaesesesesessssssesesessssesesesesessssssesesesessssnassasasananas Snsesesesesasnns 5,313,214
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STATEMENT AS OF JUNE 30, 2025 OF THE MassMutual Ascend Life Insurance Company

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

NONE

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

NONE

SI05, SI06
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STATEMENT AS OF JUNE 30, 2025 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, COIMN 14......cuieiiieieeereeseieeee e e eesee e es s ees s e e e e e e e s8££ 8458282t n st nrens | eeseesenasnaiens 286,065,531

Part B, Section 1, Column 15 plus Part B, Section 1 Footnote - Total Ending Cash BalanCe.................c.ceueueeeieieieierereeees eoererenesenneeenes 5,313,213

TOtal (LINE 1 PIUS LINE 2) ..ottt ettt s e s e s s s s et esesessss s s s sesesesesenssnsnenenennninenenes s 291,378,744

Part D, SECHON 1, COIUMN B ... eeseee s eseesees s sesees e e ee e ee e es e s s ee s e e e e e et e eesen s e e eesseseaesnes eesesssssinnins 802,659,966

Part D, SECHON 1, COIUMN 7 ..o ee e ese s es s ees e ee e ee e ee e s s e s s e e e e e e e e e s ee e e s eeseaseesesnanes eesesisasinnis (511,281,222)

Total (Line 3 MIinuS LiN€ 4 MINUS LINE 5) .....ooiuiiiiiiiiiii ittt sttt ettt st siee e e e e sieennesnnesnes e

Fair Value Check

Part A, SECHON 1, COIUMN 16 ...ttt ettt et et et ettt et et et et et et et et et et e e et et e e et eee e e e e e e e e e e e e seenaeee oreeaesreaseanes 823,679,319

Part B, SECHON 1, COIUMN T3 ... .ottt ettt et ettt ettt et et et et et et et et et et et et et et et e e et e e e e e e e e seeneeaeen eaneaeeresreeaeanes 5,313,213

TOtal (LINE 7 PIUS LINE 8) ...ttt ettt s st et et et eans s s s sesesesesesnnnsssneneseneninenenes e 828,992,533

Part D, SECHON 1, COIUMN O ... ee s es st e e s s st e e e e s neeaees | eescsssenins 1,018,192,184

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 (189,199,652)

Total (Line 9 minus Lin€ 10 MINUS LINE T1) ..ouiiiiiiiiiiiiie ettt sttt ettt sn e e e e e e sbeesee e snnesnes i
Potential Exposure Check

Part A, SECHON 1, COIIMN 27 ....cuiuuiiiurieeeseceeeseceseesesese s seses et s st bbbttt entens | snsissesnsniens 67,524,909

Part B, SECHON 1, COIIMN 20 ......cuuviierieiesereeesessesseseeessesssessesssess st sess st aess st aessess st aes st st s st aes st esb s esbeeb st aenens | sosesiissesnsieneas 9,992,725

Part D, SECHON 1, COIUMMN T2 ...ttt taeneas | sosessnsinsinia 77,517,634

Total (Line 13 plus Line 14 MiINUS LINE 15) ....c.eiiiiiiiiiiieee et snenenens s
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STATEMENT AS OF JUNE 30, 2025 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 2,973,539,949 |........... 1,944,403,033
2. Cost Of Cash eqUIVAIENTS ACGUITET ............ccoviieieeeeeeceeecceieie ettt s s e s as s s st eseseasssas s s sesesesessansnssanens [ereneenes 47,819,398,184 |......... 101,302,252,262
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 58,064,707 |..ccoovnveeee 133,468,767
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.ceiiieiereieeeeeeeeieiete ettt s et et esess s s s sesesesessssasasssesesesesesssssssseseseseseseanns |oeseesesesssenenenenaes 11,201 [ 10,313
6. Deduct consideration received 0N QISPOSAIS ..............c.cucueveuiuiieeiiiiieeteseseseeee st se e tesesesse s s s ssesesesesesssesssesesesesesessnssssssssesesesnans |oeseesees 47,662,586,241 |......... 100,406,594 426
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 3,188,427,799 |............ 2,973,539,949
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) 3,188,427,799 2,973,539,949
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STATEMENT AS OF JUNE 30, 2025 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
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STATEMENT AS OF JUNE 30, 2025 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
146738DE6 ... Various .... .01/11/2023 .. .. 11.280 |.. 0.
146738FGI ... Various .... .02/09/2023 .. .. 11.838 |.. 0.
146738GH6 ... Various .... . 02/24/2023 .. 0.
146738HI3 ... Various .... . 03/09/2023 .. 0.
1467386 ... Various .... . 04/11/2023 .. 0.
1467380P9 ... Various .... . 06/06/2023 .. 0.
146738PQ6 ... Various .... . 06/23/2023 .. 0.
146738QR3 . Various . .07/11/2023 .. 0
146738877 . Various . .08/10/2023 .. 0
146738703 . Various . .08/11/2023 .. 0
146738UV9 ... Various .... . 08/24/2023 .. 0. ... 161,972 ..
146738NX3 ... Various .... .09/21/2023 .. 0. . 480,133 ..
146738XY0 ... Various .... . 10/12/2023 .. 0. ..439,445 (..
146738YZ6 ... Various .... . 10/26/2023 .. 0.
146738ZA0 ... Various .... . 1170972023 .. 0.
146738788 ... Various .... . 11/29/2023 .. 0.
146738204 ... Various .... . 12/07/2023 .. 0.
146738267 ... Various .... . 12/21/2023 .. 0.
146738213 . Various . . 12/21/2023 .. 0
1467382J1 . Various . .01/11/2024 .. 0
146738ZK8 . Various . .01/11/2024 .. 0
243820ZA8 ... Various .... .09/16/2022 .. 0.
62938X2J6 .... Various .... .01/11/2024 .. 0.
BGS21TM27 ... Various .... . 01/25/2024 .. 0.
BGS22X8HO ... Various .... . 02/08/2024 .. 0. .
BGS26ESO3 ... Various .... . 01/25/2024 .. 0. .. 12,066,849
BGS26ES1T ... Various .... . 02/08/2024 .. 0. .6,456,708
BGS277MN3 ... Various .... . 02/22/2024 .. 0. .8,461,674
BGS277N02 .... Various .... . 03/07/2024 .. 0. .. 10,046,656
BGS27RM25 . Various . . 03/21/2024 .. 0 .6,076,154
BGS29VH79 . Various . . 04/11/2024 .. 0 .. 11,017,668
BGS2AZPX2 . Various . . 04/25/2024 .. 0 12,202,586
BGS2C65N8 . Various . . 05/09/2024 .. 0 .9,459,489
BGS2DSSBO . Various . . 05/23/2024 .. 0 . 115,731 .. .8,412,038
BGS2F5TDS ... Various .... . 06/26/2024 .. 0. ...91,923 (..
BGS2F5207 ... Various .... .06/13/2024 .. 0. . 286,550 |..
BGS2HJZM4 ... Various .... . 07/25/2024 .. 0.
BGS2LDTS6 ... Various .... . 08/22/2024 .. 0.
BGS2VUC63 ... Various .... . 12/10/2024 .. 0.
BGS217884 ... Various .... . 11/21/2024 .. 0.
BGS30WV6EO0 . Various . . 01/23/2025 .. 0
BGS332RL5 . Various . . 02/25/2025 .. ..0
BGS399LY2 . Various . . 04/10/2025 .. .8,154,589
BGS399N46 . Various . . 04/11/2025 .. .5,854,440
BGS399PC6 . Various . . 04/10/2025 .. 11,385,402 .. 11,529,001
BGS399R67 ... Various .... . 04/29/2025 .. ....8,540,417 |... .7,868,329
BGS399T99 ... Various .... . 04/17/2025 .. ....4,210,051 |... .4,291,151
BGS399TW8 .... Various .... . 04/30/2025 .. .. 68,884,403 ... ...69,495,491
BGS399U30 ... Various .... . 04/30/2025 .. 12,607,529 |... .. 12,872,628
BGS399WV7 ... Various .... . 04/17/2025 .. 12,635,110 |... ...12,49,434
BGS3BXDA7 ... Various .... . 05/15/2025 .. ....9,497,575 |... .9,689,212
BGS3BXDQA2 ... Various .... . 05/15/2025 .. ...2,384,404 |... .2,389,498
BGS3BXEJT ... Various .... . 05/23/2025 .. ... 14,725,482 |... .. 14,991,507
BGS3BXFK3 . Various . . 05/14/2025 .. 55,394,739 55,949, 257

BGS3BXFT4 ...

Various ....

. 05/14/2025 .. ... 424,755 ...

....434,229




STATEMENT AS OF JUNE 30, 2025 OF THE MassMutual Ascend Life Insurance Company

SCHEDULE B - PART 2

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

AIE

1 Location 4 5 9
2
Loan Investment Made Value of Land

Loan Number City Type Date Acquired Time of Acquisition After Acquisition and Buildings
BGS3BXKQ4 .... Various .... . 05/29/2025 .0, .. 25,840,131
BGS3BXL26 ... Various .... . 05/29/2025 ...0].. ....1,203,419
BGS3BXLOT ... Various .... . 05/08/2025 .. .0, .3,581,754
BGS3CNABY ... Various .... . 05/28/2025 .. ...0].. .2,782,112
BGS3DNTF9 ... Various .... . 06/26/2025 .. .0, .. 12,385,380
BGS3F5S18 ... Various .... .06/16/2025 .. ...0].. ...44,826,033
BGS3FE0J7 ... Various .... . 06/27/2025 .. .0, ....5,134,611
BGS3FEEES . Various . . 06/12/2025 .. .0 .. 68,911,497
BGS3FELBT . Various . . 06/18/2025 .. .0 .1,008,831
BGS3FBHOY ... .. [Various .... . 06/26/2025 .. ....0].. .. 24,770,205
0399999. Mortgages in good standing - Residential mortgages-all other 13,280,960 657,914,272
N216311 ... Salt Lake City . .07/19/2022 .. ..2,565,921 .. .. 87,743,502
N21E053 . London ... . 03/28/2025 .. (220,221).. 22,345,798
N226161 . Flower Mound . . 12/02/2022 .. 616,091 .. .. 16,840,045
N236011 ... Philadelphia . . 06/23/2023 .. . 128,432{.. ... 13,632,247
N236031 ... New York .07/19/2023 .. ....814,631].. .. 16,672,211
N236071 ... The Woodlands .. . 08/15/2023 .. ..1,486,726 |.. ....2,197,213
N236081 .... Bedford ... .07/27/2023 .. . 700,438 |.. .. 85,131,049
N236101 .... Lancaster .. . 09/20/2023 .. .. 26,571,427
N236121 ... Buena Park . 10/04/2023 .. ...31,754,350
N236281 ... Sandy . 03/25/2024 .. .. 19,682,839
N23A021 ... Willawong .... .08/02/2023 .. ....8,355]..
N23A031 . Te Kauwhata . 12/22/2023 .. . 405,027 |..
N246021 . Menifee . .07/30/2024 .. 3,722,497 |..
N246081 . Darien ... . 06/25/2024 ..
N246111 ... Lakeville . 09/12/2024 ..
N24A011 ... Melbourne . 09/04/2024 ..
N24A031 ... Wanaka ... . 03/19/2025 ..
N24E021 ... Worksop . . 08/16/2024 ..
N24E052 ... Linden ... L 11/27/2024 .. .
NACO031 ... New York ... . 1272172022 .. . . 198,370,000
NACOO41 .... New York ... . 09/29/2022 .. .... 947,083 |.. . 313,571,554
NACOO71 ... . 09/21/2023 .. ..2,881,375|.. .. 75,793,085
NAC0081 . North Las Vegas . 11/13/2023 .. .. 44,750,000
NAC0091 . Lithia Springs . . 11/13/2023 .. .. 26,600,000
NACO101 ... .. |North Fort Myers . . 02/28/2024 .. .6,400,000
0599999. Mortgages in good standing - Commercial mortgages-all other 36,408,458 1,054,591,284
N226091 ....eeieeeeieeinin e |Brook|yn ..................................................................................................................................................................... 11/16/2022 ...oeeee |eeneneeeemnneeneeenenes 180560 [on s [oerernn e er e e e eeees 3,207,884 | 293,999,510
0699999. Mortgages in good standing - Mezzanine Loans 3,207,884 293,999,510
0899999. Total Mortgages in good standing 52,897,302 2,008,505,066
1699999. Total - Restructured Mortgages 0 0
2499999. Total - Mortgages with overdue interest over 90 days 0 0
3299999. Total - Mortgages in the process of foreclosure 0 0
3399999 - Totals 52,897,302 2,006,505,066
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STATEMENT AS OF JUNE 30, 2025 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
LR T (4 Y RN 12/09/2022 .....[...... 06/30/2025 ..... [ .c0ovnnnes LT O S | ) A 1,460,548 |.......... 1,460,548
BGS16BBV1 ... SfVarious oo [ CAe | i [ 03/01/2022 .....|...... 06/30/2025 .....[....... 15,000,000 [ P 15,000,000 |........ 15,000,000 |..
NAGO571 . Prescott ....06/27/2025 .. 20,370,882 |. ..20,370,882 |... 20,370,882 |..
New York 06/30/2025 .....][.......... 4,163,571 e s .. T PP 6,273,280 |.......... 6,273,280 |..
0199999. Mortgages closed by repayment 40,995,001 0 0 0 0 0 43,104,710 43,104,710
Resldentlal R 171,581,380 |....... 171,598,260 |..
e e .. [UPP PO 3,307,780 |.......... 3,307,780 |..
0 0 0 0 0 174,889, 160 174,906,040

0599999 Totals

40,995,001

217,993,870

218,010,750

16,880
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STATEMENT AS OF JUNE 30, 2025 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
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
80942A-A5-3 ......... 9066 TERFIN 0 10/02/25 .....eevveveuuueeiniiiiiisiiiiiiississesesnsnsnenennnns Springfield .oooovvviiiiiiii e, VA.......... TER Finance Jersey Ltd ......ooooeveiiiiiiiiiiiiiinis foviiiiiie v o .03/05/2025 ... |ouvuen eeeeee [ [ P 80,446,428 |......ccoeeiiiiiiiiiinn O [ PP 0.000
0199999. Debt Securities That Do Not Reflect a Creditor Relationship in Substance - Bonds - NAIC Designation Assigned by the SVO - Unaffiliated 0 80,446,428 0 0 XXX
472321-AG-3 ......... 9028 JMAC 2008-R2 1A3 VARIABLE COUPON 6.000000 MATURITY 20351025 [Springfield ......cooovvviiiiiiininiininnnnii [ MA.......... Jefferies Resecuritization Trust 2008-R2 .............cooees [ eiiiiis 0170172025 [ e [ [V L [0 [V P 0.000
9029 RBSSP 2009-12 8A2 VARIABLE COUPON 5.793480 MATURITY 20360625
TAI2BU-AX-5 .eoeeies [ rnnnniii Springfield .. .|RBSSP Resecuritization Trust 2009-12 ... . |....01/01/2025 ...
BGS16B-BY-5 . ..| 9049 Atreides Funding Trust - Pass-Through Interest Purchase Note |Springfield .. . MA.. ..|Atreides Funding Trust .|....01/01/2025 ... 24,508,340
05552F-AE-7 .........[9050 BBCMS Trust-BBCMS 2022-C15 D Springfield .. WAL ..|BBCMS Mortgage Trust 2022-C15 ... . |....01/01/2025 ... ... 1,962,916
05552X-AJ-7 .........[9051 BBCMS Mortgage Trust 202-BBCMS 2021-C12 E .. Springfield .. CMAL ..|BBCMS Mortgage Trust 2021-C12 ... . [--..01701/2025 ... ... 10,122,831
065404-AA-3 .........| 9052 BANK 2018-BNK10-BANK 2018-BN10 D Dover .... .DE .| BANK 2018-BNK10 ....01/01/2025 ... ... 1,085,115
17328R-AG-4 .. .[9053 Citigroup Commercial Mor-CGCMT 2020-GC46 D . New York YL Citigroup Commercial Mortgage Trust 2020-GC46 ..01/01/2025 . . 2,485,350 |..
61759X-AC-6 . 9056 Morgan Stanley Re-REMIC -MSRR 2010-R8 1C . Springfield .. L MA.. .[Morgan Stanley Re-REMIC Trust 2010-R8 . ...01/01/2025 ... ... 1,716,287
0599999. Debt Securities That Lack Substantive Credit Enhancement - Bonds - NAIC Designation Assigned by the SVO - Unaffiliated 42,782,636
05946X-R7-0 ......... 9002 BAFC 2005-7 2A2 FLOATING COUPON 0.525410 MATURITY 20351125 . [Springfield ......oooeviiiiiiiinnninnni e MA.......... Banc of America Funding 2005-7 Trust .........ccoooeeviiiiiins e i o UL V0N V< S O RN | B R
Deutsche Mortgage Securities Inc Mortgage Loan Trust 2004-
251563-FP-2 ......... 9004 DMSI 2004-4 7AR3 VARIABLE COUPON 2.207691 MATURITY 20340625 |[Springfield .......oooevvviiiiiinniininiiiin [ MA.......... A o [eriin e eeeeeeees [ JLOR V0N V< S O RN | B R
9014 SASC 2005-RF2 AIO VARIABLE COUPON 1.007820 MATURITY 20350425
86359D-EY-9 .. . New York ..|Structured Asset Securities Corp .|....01/01/2025 ... a0
40431H-AD-9 .........| 9027 HALO 2006-2 1A4 FLOATING COUPON 0.965410 MATURITY 20361225 . |Springfield .. ..|HSI Asset Loan Obligation Trust 2006-2 . [--..01701/2025 ... .0
36242D-LY-7 .........| 9033 GSR 2004-13F 4A2 FLOATING COUPON 3.265410 MATURITY 20341125 |Springfield .. ..| GSR Mortgage Loan Trust 2004-13F .. . |....01/01/2025 ... 0.
36298G-AA-7 . ..| 9036 GSPA Monetization Trust-SECURED ........cccvuvvivniiiiniiinnniinnnns Springfield .. ..| GSPA Monetization Trust .|....01/01/2025 ... 0]
57430U-30-1 .........|9037 Maryland Trust 2006-1-MDIBS 2006-1A A . Springfield .. .[Maryland Trust 2006-1 .. ....01/01/2025 ... .... 1,094,555 0.
70337U-10-0 . ..| 9059 Patrons' Legacy-PATRNL 5.775 12/23/22 .. Austin ... Patrons' Legacy .... ..01/01/2025 . .3,018,287 |.. 0|
70337Y-10-2 . ..| 9060 Patrons' Legacy-PATRNL 5.8594 07/10/58 Austin Patrons' Legacy . 01/01/2025 942,770 |.. .0 |
70338A-10-3 . ..| 9061 Patrons' Legacy-PATRNL 5.646 05/17/22 . Austin Patrons' Legacy . 01/01/2025 . 1,325,415 |.. 0|
70338C-10-9 .........| 9062 Patrons' Legacy-PATRNL 6.673 12/04/23 .. Austin Patrons' Legacy . 01/01/2025 . 1,103,351 |.. .0 |
761118-GT-9 . ..| 9065 RALI Series 2005-QS13 Tr-RALI 2005-0S13 1A2 Springfield RALI Series 2005-QS13 Trust B R O | 0. 0|
62878H-AA-9 ......... 9067 NATF AMERICA LLC-AUTO LOAN . |Springfield .. .| NATF America 2022-8 LLC . |....01/01/2025 ... 37,210,526 0.
BGS16B-1A-8 .........[9081 Perimeter Master Note Business Trust .. . |Carson City .. ..|Perimeter Master Note Business Trust ... .|....01/01/2025 ... .. 10,695,378 0]
BGS20S-88-1 .........| 9082 Sunlight Financial LLC Trenton .| Sunlight Financial LLC ....01/01/2025 ... .0 .
60510M-BS-6 ......... 9083 Default Consulting Group INC ..euuveveniieunieuuniiriniiiinieannaennns Tal lahassee Default Consulting Group INC wuuvevenviruniinnniinnniinnnininne fovnrenns veveunees fons .05/13/2025 ... 0
0799999. Debt Securities That Lack Substantive Credit Enhancement - Bonds - NAIC Designation Not Assigned by the SVO - Unaffiliated 64,409,695 0
33768D-AE-4 .........| 9054 FirstKey Homes 2022-SFRA-FKH 2022-SFRA C ... Springfield .. CMAL .|FirstKey Homes 2022-SFR2 Trust . [--..01701/2025 ... ... 8,247,529 .0
T4332V-AE-5 .........| 9057 Progress Residential 202-PROG 2022-SFR2 C .. ... |Springfield .. ..|Progress Residential 2022-SFR2 Trust . |....01/01/2025 ... .... 5,969,360 0.
74334D-AG-8 .........[9058 Progress Residential 202-PROG 2022-SFR6 D .. . |Springfield .. . MA.. ..|Progress Residential 2022-SFR6 Trust .|....01/01/2025 ... ... 10,499,793 0]
00178X-AB-9 . .| 9068 AMSR 2019-SFR1 Trust-AMSR 2019-SFR1 B Springfield .. L MA.. .| AMSR 2019-SFR1 Trust ...01/01/2025 ... ... 4,999,561 .0 ..
1199999. Debt Securities That Do Not Quallfy as Bonds Solely to a Lack of Meaningful Cash Flows - Bonds - NAIC DeS|gnat|on Not Assigned by the SVO - Unaﬁlllated 0 29,716,243 0
000000-00-0 2781 FIRST EAGLE DCF A FUNDING LLC . Boston WAL .|First Eagle DCF Manager LLC ....07/06/2023 ... 0. 1,352,509 |...
000000-00-0 . ..|6126 Gryphon Mezzanine Partners LP ... San Francisco . CA.. Gryphon Mezzanine Partners GP LP .. ..11/30/2017 . 0 | ... 387,352
000000-00-0 . ..|6133 PineBridge Private Credit Feeder LP . WESTPORT ...... LCT.. PineBridge Private Credit Gen Part LP ..11/28/2018 . .0 | 1,756,253
000000-00-0 . ..| 6134 Gryphon Mezzanine Partners |1 Feeder Fund LP . San Francisco . CA.. Gryphon Mezzanine Partners |1 LP .. ..12/20/2019 ... 0 | 1,187,139
000000-00-0 6137 Cyprium Parallel Investors V LP ............... Cleveland . OH.. .| Cyprium V Management LLC . ..08/15/2019 . .. . ....0 |.. ...381,806 |...
1599999. Interests in Joint Ventures, Partnershlps or Limited L|ab|||ty Companies (Including Non-Registered anate Funds) - NAIC Designation Not Assigned by the SVO - Bonds - Unaﬁlllated 0 458 156 0 5,065,060
000000-00-0 2244 Hidden Harbor Capital Parnters | LP . ... |Boca Raton .... CFL.. ..|Hidden Harbor Capital Partners GP | LP ....02/08/2018 ... (3,000,000) 0
000000-00-0 . ..| 2416 Gryphon Partners VI LP .... San Francisco . CA.. Gryphon GenPar VI LP ...... .. 11/26/2021 . .324,714 |.. 0 | 637,165
000000-00-0 . ..[2518 MidOcean Partners VI LP .. New York ... YL MidOcean Associates V LP . .. 11/09/2021 . .224,886 |.. .0 | 1,093,977
000000-00-0 . ..| 2589 Hidden Harbor Capital Partners Il L P Boca Raton . LFL.. Hidden Harbor Capital Partners GP | LP ..09/07/2022 . .721,028 |.. 0 | 1,385, 154
000000-00-0 . ..| 2624 KLCP Domestic Fund [l LP ..........ce.eee New York YL Kennedy Lewis GP I11 LLC . 1272172021 . .317,907 |.. .0 | 1,114,023
000000-00-0 . ..| 2644 SDC Digital Infrastructure Opportunity Fund I11 LP New York YL SDC DIOF 11 GP LP ...... ..04/25/2022 . . 223,546 |.. 0| 1,403,169
000000-00-0 2656 Trident IX LP . |Greenwich .. .| Trident Capital IXLP .. ...06/24/2022 ... .. 592,754 .0 .. .. 1,101,042 |...
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000000-00-0 2657 AGM Capital Partners 111 LP Greenwich .. .| A8M Capital GP Il LP ....12/16/2022 ... .0 . 3,310,113 |... ...0.300
000000-00-0 . ..| 2686 SER Capital Partners | LP ... Houston .. Apollo Global Management . ..07/31/2021 . .. 67, 990 .. 0 | ... 488,202 1.951
000000-00-0 . ..| 2692 NexPhase Capital Fund V LP .. New York NexPhase Capital Fund IV GP LP ..12/16/2022 . .1,000,084 |.. 0 3,388,191 1.058
000000-00-0 . .. 2693 Sunstone Partners |1l Main LP San Mateo .. Sunstone Partners .. ..04/12/2023 . .489,006 |.. 0| 2,182,059 0.59%
000000-00-0 . ..| 2713 Rockland Power Partners IV LP The Woodlands Rock land Power Partners ..10/20/2022 . . 949,640 |.. .0 1,565,543
000000-00-0 . ..| 2717 Ampersand 2022 LP ............. Vellesley .. AWP CF Management Company Ltd Partner ..11/02/2022 . .210,167 |.. 0 |
000000-00-0 . ..| 2733 Capital Z Partners (MGA) L.P. New York ... Capital Z Partners ................. ..12/14/2022 . .. 14,285 |.. 0
000000-00-0 . ..| 2755 Bertram Capital V LP . Foster City Bertram Growth Capital IV GP LP . ..06/09/2023 . . 435,231 |.. 0
000000-00-0 . ..| 2780 Amulet Capital Fund m Greenwich .. Amulet Capital Fund II GP LP .. ..08/01/2023 . .. 16,303 |.. 0
000000-00-0 . ..| 2783 Long Ridge Equity Partners IV LP New York ... Long Ridge Equity Partners .... ..11/10/2023 . 0 |
000000-00-0 . ..| 2792 Hayfin Maritime Yield Fund LP George Town HAYFIN MARITIME YIELD FUND GP LIMITED . ..10/25/2023 . 0
000000-00-0 . .. 2802 Ara USDCF US Co Invest LP ... Houston .. Ara Infrastructure ... ..02/16/2024 . 0|
000000-00-0 . ..|2804 EIV Capital Fund V LP ..... Houston .. EIV Fund Advisors IV ..06/03/2024 . 0
000000-00-0 . ..|2817 Tiger Infrastructure Partners Fund IV . New York Tiger Infrastructure Partners ..02/24/2025 . .. 15, .. 0 |
000000-00-0 . ..| 2828 KLAR Partners 11 SCSp ..... .. | LUXEMBOURG . KLAR Partners ............c..... ..05/21/2024 . .292,359 |.. 0
000000-00-0 2867 Trive Capital Fund V LP .. ... |Dallas ..[Trive Capital Fund IV GP LLC .. o |---.02/20/2025 ... .. 254,293 .20
000000-00-0 2882 ENDIYA PARTNERS FUND MAURITIUS 111 . |Port Louis . ..|ENDIYA PARTNERS FUND MAURITIUS 111 ....12/31/2024 ... .0 . ,541,
000000-00-0 . ..| 2909 Snowhauk Osprey Coinvest LP ......... New York Snowhawk Partners .......... ..03/01/2025 . 0 | 1,925,000
000000-00-0 . ..| 2919 Pioneer Infrastructure Partners Il SCSp .. London ... Pioneer Point Partners . ..04/01/2025 . .. .0 9,783,905
000000-00-0 2920 Snowhawk Capital Digital Opportunities Fund | LP . New York ..| Snowhawk Partners .]....03/31/2025 ... . 3,613,8% 0] 7,394,631 |...
000000-00-0 2922 Eurazeo Transition Infrastructure Co-Investment Fund (ETIX C Paris ..|Eurazeo Infrastructure Partners . ....03/31/2025 ... . 1,065,630 0 ... 428 173 |...
000000-00-0 . ..| 2923 One Equity Partners IX LP New York One Equity Partners .. ..03/31/2025 . .773,201 |.. 0 | 1,748,251
000000-00-0 . ..| 2924 Ember Infrastructure Fund Il LP . New York Ember Infrastructure ..05/01/2025 . 97,824 e .0 5,433,696
000000-00-0 . ..| 2928 Whitman Peterson Partners V LP .. Wilmington . Whitman Peterson ... ..06/01/2025 . ... 188,455 0 | 4,143,977
000000-00-0 . ..| 2933 New Mountain SRC Continuation Fund LP New York ... New Mountain Capital . ..05/01/2025 . 1,606,202 0. 0 888,377
000000-00-0 . ..| 2935 SilverTree Equity VIII LP .. St. Helier New Jersey . SilverTree .. ..05/01/2025 . 1,779,180 0. 0 720,820
000000-00-0 . ..| 2949 UNOSQUARE REP HOLDINGS LLC Char lotte .. Unosquare ... ..06/01/2025 . 0 | 0
000000-00-0 . ..| 6031 Snow Phipps |11 LP ......... New York Snow Phipps GP |11 LLC . ..06/08/2016 . .. 56, .. 0 1,027,643
000000-00-0 . ..| 6033 Solamere Capital Fund Il LP ... Boston ... Solamere Capital Fund Il GP LP ..08/19/2013 . ..29,142 |.. 0 1,036,460
000000-00-0 . ..| 6034 Solamere Capital Fund I1-A LP Cincinatti . Snow Phipps GP |11 LLC . ..08/19/2013 . .. 64,152 |. 0 369,288
000000-00-0 . ..| 6048 Gryphon Partners V LP ........... San Francisco Gryphon GenPar V LP ..... ..08/29/2018 . .6,525 |.. .0 |
000000-00-0 . ..|6058 Cintrifuse Syndicate Fund |1, LLC . Cincinnati . Cintrifuse Fund Management Il LLC . ..09/18/2017 . .. 49,820 |.. 0 |
000000-00-0 . ..|6066 Corsair V Financial Services Capital Partners LP . New York Rivercrest Capital GP LLC .............. ..06/25/2018 . .966,123 |.. .0 |
000000-00-0 ......... 6068 Trilantic Capital Partners VI LP New York ... ..|Trilantic Capital Partners Assoc VI LP ... .|....07/25/2018 ... ... 443,790 0]
000000-00-0 ......... 6072 Solamere Capital Fund 111 LP .. ..[Solamere Capital Fund 111 GP LP .... o |--.. 1172072018 ... .0 .
000000-00-0 ......... 6078 TriArtisan PFC Partners LLC ... New York ..|Get Me Mears Group Holdings LLC ... . )....02/27/2019 ... 0]
000000-00-0 ......... 6088 Cross Creek Capital Il LP .... . |Salt Lake City .... .|Cross Creek Capital Il GPLP ... . [---.08/09/2021 ... ....115,000 .0 .
000000-00-0 ......... 6092 Corsair Indigo Investors LP ... New York ..|Corsair Indigo Management LP .|....12/07/2020 ... .... 761,985 0]
000000-00-0 ......... 6102 Riverwood Capital Partners 111 LP . Menlo Park . ..|Riverwood Capital Il LP .... o |---.08/27/2020 ... L. 17,718 .0 .
000000-00-0 ......... 6142 TriArtisan Orlando Partners LLC . New York . .| TriArtisan Orlando MM LLC .. ...03/12/2018 ... 0.
1999999. Interests in Joint Ventures, Partnershlps or Limited L|ab|l|ty Companles (Including Non- Reglstered Prlvate Funds) - Common Stocks - Unaffiliated 7,068,973 12,357,040 0 86,955,433
000000-00-0 ......... 2737 Appian Natural Resources Fund II1 LP . Jersey ...|Appian Natural Resources Fund GP Il Limi . .]....01/13/2023 ... .... 146,934 0]
000000-00-0 ......... 2849 CP Argo Marina Holdings .. |New York ... .|Centerbridge Partners LP . .|....06/30/2024 ... .... 252,603 .0 ...
000000-00-0 ......... 6108 NB Real Estate Secondary Opportunities Fund LP ..........c.eueens New York NB Real Estate Secondary Opp Assoc LP .....oveevvivvnviinnnn fovniiins vevvnnnes .. 12/05/2018 L feeee e [ [V TN 261,561 [ooeveiiiiiiiiiiiiiiis [V 2,723,800
2199999. Interests in Joint Ventures, Partnerships or Limited Liability Companies (Including Non-Registered Private Funds) - Real Estate - Unaffiliated 0 661,098 0 6,066,440
000000-00-0 . ..| 2458 Barings Innovations & Growth Real Estate Fund .. [Springfield . MA.. Massachusetts Mutual Life Ins Co .. ..10/06/2021 . .3 0 . 2,585,962 |.. . 21,354,980 |. 0
000000-00-0 ..| 2731 MM Kannapolis Industrial Member LLC . Boston ... CMAL. Massachusetts Mutual Life Ins Co ..02/08/2023 . .3 .0 644,682 |.. .. 1,779,909 |. 0
000000-00-0 ..| 2839 MM Speedway EI Paso Member LLC .. Char lotte NC.. Speedway El Paso JV LLC .. ..03/24/2025 . .3 .0 . 192,238 |.. 124 0
000000-00-0 ..| 2866 MM Ironhead Commerce Center Springfield L MA.. MassMutual ...........cccccee. ..09/26/2024 . .3 0 . 2,611,962 |.. 844 493 |. .0
000000-00-0 . ..| 2889 Barings Joondalup Trust .. Sydney ... .AUS. Barings Australia Asset Management Pty ..01/02/2025 . .3 0 . 2,489,898 |.. . 2 318,268 |. .0
000000-00-0 . ..| 2903 MM 425 Montgomery Member Ll Char lotte NC.. BORF 425 Montgomery Member LLC .. ..01/31/2025 . .3 .0 112,776 |.. ..588,074 |. 0
000000-00-0 ..| 2945 WM Breton Village Member LLC Charlotte .NC.. MM Breton Village Member LLC ..06/01/2025 . .3 4,448, 647 0. ..8,151,840 |. 0
000000-00-0 ..| 2946 MM Tokyo BTR1 LLC ............... Boston ... L MA.. Tokyo BTRIGK .....eevverriiiianns ..06/01/2025 . .3 1,347,729 0 .. 1,654,109 |. 0
000000-00-0 ..| 2530A MM Horizon Savannah Member |1 LLC Springfield L MA.. M husetts Mutual Life Ins Co ..03/15/2024 . .3 .0 .521,217 |.. .0 . 0
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000000-00-0 2530B MM Horizon Savannah Member |11 LLC . Springfield .. .|Massachusetts Mutual Life Ins Co .. ....03/31/2025 ...|...... 3 ... 7.600
000000-00-0 . ..|2839A MM Speedway EI Paso Member |1 LLC Charlotte .. Speedway EI Paso JV LLC ........... ..03/24/2025 . .3 .. 11.745
000000-00-0 . ..| 2530 MM Horizon Savannah Member LLC CHARLOTTE Massachusetts Mutual Life Ins Co .. ..10/25/2021 . 0.597
000000-00-0 . ..[2525 WM BIG Peninsula Co-Invest . Hartford Massachusetts Mutual Life Ins Co .. ..06/30/2021 . 1.241
000000-00-0 ......... 2676 Trailside 11 . [Hartford ... .|Massachusetts Mutual Life Ins Co .|....07/26/2022 ... ...2.386
000000-00-0 ......... 2833 Barings Miller Investment Trust .. | Sydney ..|Barings Australia Asset Management Pty ... .|....06/28/2024 ... ...0.373
000000-00-0 ......... 2902 Outbound Sedona . | Charlotte .. .| MM Sedona Vortex Investor LLC ... 12/01/2024 ... ...0.374
2299999. Interests in Joint Ventures, Partnerships or Limited L|ab|||ty Companies (Including Non- Reglstered anate Funds) - Real Estate - Affiliated 5,796,376 XXX
000000-00-0 .........| 2017 COUNTERPOINTE ASCEND MORTGAGE LENDING LLC . ... [Wilmington .... .| COUNTERPOINTE INVESTMENT MANAGEMENT LLC .. ..05/01/2025 ... 6,950,000 |... 100.000

000000-00-0 . 2955 LNL MM 2 LLC Wilmington . LNL Capital IA LLC ... 06/01/2025 . ... 174,250 0.950
2399999. Interests in Joint Ventures, Partnerships or Limited Liability Companies (Including Non-Registered Private Funds) - Mortgage Loans - Unaffiliated 7,724,250 XXX
000000-00-0 ......... [2895A Barings Construction Lending FUnd LP .......cocovovveieiieiannans [Springfield .ooviiiriiiiieieiciiieieans [...... [T [BRECS VIT 6P LLC vvvovievieeierierierierierserieiseriersannanieneas | [ 1271272024 .. oo B ol [ P R [ P [\ O 8.950
2499999. Interests in Joint Ventures, Partnerships or Limited L|ab|l|ty Companles (Including Non- Reglstered Private Funds) - Mortgage Loans - Affiliated 0 577,497 0 0 XXX
000000-00-0 ......... 2601 BSP TS Co-Invest | LLC . New York . . ..|Broad Sky Partners LLC . |....12/10/2021 ... ...(578,319) .0

000000-00-0 ......... 2616 Stork SPV LP Greenwlch . ..|Anulet Capital Fund Il GP LP .. L |-...12/20/2021 ... ..(33,081) .0 .

000000-00-0 2744 OEP VII1 Project Laser Co-Investment Partners LP New York ... .|One Equity Partners ....03/17/2023 ... 0]

000000-00-0 . ..| 2782 Q-Energy V FCR ........ . |Madrid ... Anulet Capital Fund I GP LP ..08/18/2023 . .0

000000-00-0 . ..| 2869 TW WTG Co Invest LP . . [Dallas ... Tailwater Capital .... ..12/19/2024 . .0

000000-00-0 ......... 2918 LNL MM LLC .| Imington . ..[LNL Capital 1A LLC ... .|-...08/03/2025 ... 1 455 825 .0 .

000000-00-0 ......... 2601A BSP TS Co-Invest | LLC .. . |New York . ..|Broad Sky Partners LLC . |....12/10/2021 ... ... 573,319 .0

000000-00-0 ......... 2616A Stork SPV LP . Greenwlch . .| Amulet Capital Fund Il GP LP ...12/20/2021 ... .0 [..

2599999. Interests in Joint Ventures, Partnerships or Limited L|ab|||ty Companles (Including Non- Reglstered anate Funds) - Other - Unaffiliated 2,249,118 0

04018V-AA-1 .........| 9001 ARES FIN |11 LLC VARIABLE COUPON 4.125000 MATURITY 20510630 |Sacramento .... . CA.. ..|Ares Finance Co Il LLC .. .|-...01/01/2025 ... . 4,812,500 .0 .
37959G-AC-1 .........| 9005 GLOBAL ATLANTI VARIABLE COUPON 4.700000 MATURITY 20511015 .. [Springfield .. ..|Global Atlantic Fin Co .... .|....04/08/2025 ... .0
00BNAL-2V-4 .. 19020 ALLIANZ SE VARIABLE COUPON 3.500000 MATURITY . Springfield CMA.L .|Allianz SE .|-...01/01/2025 ... ... 14,437,500 .0 .
89117F-8Z-5 . .1 9038 Toronto-Dominion Bank/Th-TD 8 1/8 10/31/2082 . . [Toronto .| Toronto-Dominion Bank/The ... ...01/01/2025 ... ... 22,936,000 .0 .. i
2999999. Capltal Notes - Unaffiliated 14,155,200 42,186,000 0 0
00834H-10-4 ......... 7171 - Affirm Asset Securitization Trust 2022-X1 ........ccoevvuvennnns Springfield .oovvevvvieiiiiiiiiiinveiieees e MA. e Affirm Asset Securitization Trust 2022-X1 .....cccevuvvenns fovvniiinns vvvenns 2 02/04/2022 . [ [ [V 40,468 |oveerieiiieeieeieeaans [V PN 0

7220 Apollo Asset-Backed Finance Lending Company, L.P. BA Residual

03770*-AD-4 ......... TTANCNE ittt ittt ittt ettt ettt et st te e et s et e et e e raaaes New YOrK wuueveeusiieniinniieiniiiinniiienees Joeneees NY.ienennn Apollo Asset-Backed Finance Lending Co LP ....ovvvevivnnienn fovvenniin vevvnnnns ...06/28/2024 [ [ [V TN 395,833 [evuiiriiiiiiieiiieiieens 0 forieniiiiiiiiiiiniiis 0

4499999. Residual Tranches or Interests with Underlying Assets Having Characteristics of Bonds - Unaffiliated 0 436,301 0 0
000000-00-0 ......... [2725 Sprott Private Resource Lending Fund 111 LP ..ooovivveivevenens [Toronto cvvoveiiiiiiiiiiicieicieiieciens oo CAN.......... [Sprott Resource Lending COrp ......voverueuerierueruerieiuarns Joorueruans coeeens [....11720/202 ... ... Boor [ 338,239 [..iiiiiiiiiiiiiiis [ 2,986,388

5699999. Any Other Class of Assets - Unaffiliated 0 338,239 0 2,986,388

6899999. Total - Unaffiliated 30,083,167 276,040,955 0 157,529,593

6999999. Total - Affiliated 5,796,376 9,768,539 60,975,465 1,100,404

7099999 - Totals 35,879,543 285,809,494 60,975,465 158,629,997
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9049 Atreides Funding Trust - Pass-Through
BGS16B-BY-5 ..... Interest Purchase Note ..........cccvvvnniiiinns Springfield ....oooovvvniiiiiiinnn Jovvnnnnns VA......... Transfer ..ooveeviiiiiiiiiini ...06/23/2022 ...|....01/01/2025 ... .ccevuunnnnnnnn (VN [V N [V N [V N [V RN [V N [V N 0[.... 4,556,552 [......covnnnnns [V RN [V RN [V N 0
9056 Morgan Stanley Re-REMIC -MSRR 2010-R8
61759X-AC-6 ..... Springfield ... Transfer ... ...12/28/2021 ...|....01/01/2025 ...|.
74928U-AX-5 ..... 5.793480 MATURITY 20360625 ......ovuuniiiiiinnnn Springfield ....oooovvvniiiiiiiinn Jovvnnnnns VA......... Transfer ..ooveeiiiiiiiiiin ...11702/2009 ...|....01/01/2025 ...].ccovvnnnnnnnns (VN [V N [V N [V N [V RN [V N [V N [V . 13,963 [ooevnieiinnnnn [V RN [V RN [V N 0
9006 RAMC 2007-3W AF6 STEP COUPON 2.638060
75971F-AY-9 ..... MATURITY 20370925 . . |Wilmington .... voeeeee.. | Transfer ... .. |....09/21/2010 ...[....01/01/2025 ...|. .. .0).. .0 .. .0, .0, .0 . . 33,759 |... .0 .. A .0 ..
0599999. Debt Securities That Lack Substantlve Credit Enhancement - Bonds NAIC DeS|gnat|on Assigned by the SVO - Unaffiliated 0 0 0 0 0 0 0 0] 4,607,083 0 0 0 0
9004 DMSI 2004-4 7AR3 VARIABLE COUPON
251563-FP-2 ..... 2.207691 MATURITY 20340625 .....cevvuneeeennnnn Springfield ......coovveiieiiennns Joeeennnns VA......... Transfer .oooeeeeeeeeeeieiee e ...08/18/2004 ...|....01/01/2025 ...|ccereeenneeens (VN P [V IR [V IR [V IR [V PR [V IR [V IR [V 429 | [V PR [V IR [V IR 0
9008 SVHE 2007-OPT1 X VARIABLE COUPON
83612T-AR-3 ..... 0.049071 MATURITY 20370625 .........cccvvvunnnns Hartford .....coovveieiiiiiiiiieees Joeeennnns (] Transfer .oooeeeeeeeieeeeee e ...10/04/2007 ...J....01/01/2025 ...|cceveennnneens (VN P [V IR [V IR [V IR [V PR [V IR [V IR [V 1,877 |oeeeeeees [V PR [V IR [V IR 0
9014 SASC 2005-RF2 A10 VARIABLE COUPON
86359D-EY-9 ..... 1.007820 MATURITY 20350425 .. New York . .|Transfer ... ...02/03/2015 ...|....01/01/2025 ...|.
9030 BAFC 2007-5 4A3 FLOATING COUPON
059523-AN-0 2.115410 MATURITY 20370725 .. |Springfield ... Transfer ... ....12/06/2013 ...|....01/01/2025 ...|. .0 .. s
36298G-AA-7 . 9036 GSPA Monetization Trust-SECURED . . [Springfield .| Transfer ..12/28/2021 . .01/01/2025 .. .0 556 068
70337U-10-0 ..... 9059 Patrons' Legacy-PATRNL 5.775 12/23/22 Austin ... Transfer ... ...12/28/2021 ...|....01/01/2025 ...|. ..0].... 1,883,787
7228 JMAC 2008-R2 1A3 VARIABLE COUPON
472321-AG-3 ..... 6.000000 MATURITY 20351025 .........ccvvvnnnnnns Springfield ......coovveiiiiiiennns Jovennnnns VA......... Liquidation of Investment ................. ...08/26/2008 ...|....03/26/2025 ...|cceruuunnnnnnn (VN P [V IR [V IR [V IR [V PR [V IR [V IR [V 1,748 |ooeenee [V PR [V IR [V IR 0
7229 RBSSP 2009-12 8A2 VARIABLE COUPON
74928U-AX-5 ..... 5.793480 MATURITY 20360625 .. Springfield ... Liquidation of Investment .... ...11/02/2009 ...|....03/26/2025 ...|.
7230 RAMC 2007-3W AF6 STEP Cf
75971F-AY-9 ..... MATURITY 20370925 ....ccvvvmmneeeennninnaaeeennnns Springfield ....oooovvvniiiiiiinins Jonennnns VA......... Liquidation of Investment ................. ....09/21/2010 ...]|....08/27/2025 ...|oecuuuuuannns [V PP [ R [ R [ R [ R [ R [ R [/ (5,761)f- e eeeennennnns [ R [ R [ TR 0
0799999. Debt Securities That Lack Substantive Credit Enhancement - Bonds - NAIC Designation Not Assigned by the SVO - Unaﬁlllated 0 0 0 0 0 0 0 0 2,517,662 0 0 0 0
00178X-AB-9 ..... [9068 AMSR 2019-SFR1 Trust-AMSR 2019-SFR1 B . [Springfield ..ocooveeeeeeeereens [erennas VA......... [Transfer covooooreeeeeeeeeeseeeeeienennns [....12/28/2021 ...]....01/01/2025 ...[ococuoenenn. [V PP [ R [ R [ R [ R [ R [ R 0 [....5,000,000 |..cevuuunnnens [ R [ R [ TR 0
1199999. Debt Securities That Do Not Qualify as Bonds Solely to a Lack of Meaningful Cash Flows - Bonds - NAIC Designation Not Assigned by the
SVO - Unaffiliated 0 0 0 0 0 0 0 0 5,000,000 0 0 0 0
000000-00-0 ..... 6133 PineBridge Private Credit Feeder LP .... [WESTPORT .......ceooviiiiimnnnnninns Jovvnnnnns (0] I Distribution ...occvvveeviiiiiiiiiiiiiiiiinnns ...11/28/2018 ...|....06/31/2025 ...|..... 3,626,984 |............... [V N [V N [V N [V RN [V N 0[... 3,626,984 |.... 3,626,984 |............... [V RN [V RN [V N 0
6134 Gryphon Mezzanine Partners || Feeder
000000-00-0 ..... Fund LP San Francisco ... ...|Distribution . ...12/20/2019 ...|....04/30/2025 ...|........ 353,475 |.ooeveneneinnn0 o0 0 [0 0 [0 353,475 |....... 353,475 |...
000000-00-0 ..... 6137 Cyprium Parallel Investors V LP Cleveland . .| Distribution . ....08/15/2019 ...]....04/01/2025 ...)........455,854 |........cccces O fooennnnneee O O o O e O 0 e 455,854 |....... 455,854 |...
1599999. Interests in Joint Ventures, Partnershlps or Limited Liability Companles (IncIudlng Non-Registered Private Funds) - NAIC Designation Not
Assigned by the SVO - Bonds - Unaffiliated 4,436,313 0 0 0 4,436,313 4,436,313 0 0 0 0
000000-00-0 ..... 2416 Gryphon Partners VI LP .........cceveenee San Francisco ... .. CA.. .|Distribution . ....11/26/2021 ...|....04/01/2025 ...|........213,165 .0 .. 0 0 213,165 |....... 213,165 |... 0 0. ....0
000000-00-0 ..... 2589 Hidden Harbor Capital Partners Il L P . [Boca Raton ... FL.. .|Distribution . ....09/07/2022 ...|....05/02/2025 ...|.....1,480,660 .0 .. 0. .... 1,480,660 |.... 1,480,660 |... 0] 0. ....0
000000-00-0 ..... 2614 NSH Verisma Holdco LP .. |Radnor ... .. PA.. .|Distribution . ....12/16/2021 ...|....04/24/2025 ...|..........6,114 .0 .. 0 0 6,114 ......... 6,114 |... 0 0. ....0
000000-00-0 ..... 2624 KLCP Domestic Fund 111 LP . New York . .|Distribution . ...12/21/2021 ...|....06/30/2025 ...|....(5,655,647) .0 .. 0. .. (5,655,647)|... (5,655,647)|... 0. 0. .0
2644 SDC Digital Infrastructure Opporlunlly
000000-00-0 ..... Fund THTLP e New York Distribution ..oceeeveuieriieiiiiii s ...04/25/2022 ...|....04/30/2025 ... 0 0 0 0 0
000000-00-0 ..... 2657 ASM Capital Partners [I1 LP .| Greenwich .. .|Distribution . ...12/16/2022 ...|....06/10/2025 ...|. .0 .. 0. 0 0. ....0
000000-00-0 ..... 2705 Energy Acquisition Vehicle LP New York . .|Distribution . .05/01/2025 .. 0 0 .0 0 .0
000000-00-0 ..... 2762 IPCC Advisor LP ....... Wilmington . .|Distribution . . .04/01/2025 .. 0 0 .0 0 .0
000000-00-0 ..... 2804 EIV Capital Fund V LP .. |Houston .|Distribution . ....06/03/2024 ...|....05/31/2025 ...|....... 301,776 .0 .. 0. s s 0] 0. ....0
000000-00-0 ..... 2859 (B Laker Buyer LP . [New York ... .|Distribution . ....07/01/2024 ...]....04/01/2025 ...]..... 1,816,536 .0 .. 0. .... 1,816,536 |.... 1,816,536 |... 0 0. ....0
000000-00-0 ..... 2861 Kudu Investment Management LLC . New York ... .|Distribution . ...07/01/2024 ...]....04/01/2025 ...|........160,391 .0 .. 0 |0 [ 160,391 |....... 160,391 |... 0. 0. .0
2910 Kayne Private Energy Income Fund I LP
000000-00-0 ..... |..... Los Angeles .|Distribution . ..02/01/2025 . .06/04/2025 .. 920,832 |....... 920,832
000000-00-0 ..... 2913 BharCap Partners . |Greenwich .|Distribution . ...03/01/2025 ...|....06/17/2025 ...|. 266,478 |....... 266,478 |...
2920 Snowhawk Capital Dlgltal Opportunltles
000000-00-0 ..... Fund | LP New York . .|Distribution . ...03/31/2025 ...|....06/24/2025 ...|. .0 .. 0 0 933,174 |....... 933,174 |... 0 0. ....0
000000-00-0 ..... 6016 Channel 51 LLC o [MIAMT . .|Distribution . .06/30/2025 .. 0 0 2,176,291 |.... 2,176,291 .0 0 .0
000000-00-0 ..... 6018 StepStone VC Opportunities . |Owing Mi .|Distribution . . . .06/23/2025 .. 0 0 ..507,500 |. 507,500 .0 0 .0
000000-00-0 ..... 6032 Snow Phipps LP ......ccovviiiiiiiiiiiiiieeees New York .| Distribution . ...02/06/2007 ...|....04/01/2025 ...|. .0 .. .0 .. 130,028 |....... 130,028 |... .0 .. .0 .. .0
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000000-00-0 ..... 6033 Solamere Capital Fund |1 LP . |Boston .|Distribution . ....08/19/2013 ...|....06/01/2025 ...|........557, 0 ... K K 557,577 |....... 557,577 |...
000000-00-0 ..... 6034 Solamere Capital Fund I1-A LP Cincinatti . .|Distribution . ..08/19/2013 . .06/11/2025 .. 513 747 |.. 513,747 |. 513,747

000000-00-0 ..... 6048 Gryphon Partners V LP San Francisco ... .|Distribution . ...08/29/2018 ...|....06/30/2025 ...|. ..125,011 125,011 |....... 125,011 |...
6052 Bridge Growth Partners LP Accedian

000000-00-0 ..... Holdings . [New York .|Distribution . ....05/19/2017 ...|....05/01/2025 ...|..... 1,434,027 o0 f... 1,434,027 |.... 1,434,027 ...

000000-00-0 ..... 6057 LLR Equity Partners V LP .. |Philadelphia . .|Distribution . ...03/31/2017 ...|....06/01/2025 ...|........871,624 L0 871,624 |....... 871,624 |...
6066 Corsair V Financial Services Capital

000000-00-0 ..... Partners LP .... New York . .|Distribution . .06/16/2025 ...|..... 1,365,485 |.. .0 ... 1,365,485 |.... 1,365,485

000000-00-0 ..... 6068 Trilantic Capital Partners New York . .|Distribution . .06/01/2025 .. ..243,089 |.. .0 .. 243,089 |. 243,089

000000-00-0 ..... 6072 Solamere Capital Fund I11 LP .... Boston ... .|Distribution . . . .06/23/2025 .. ..806,8% |.. .0 806,89 |.

000000-00-0 ..... 6073 Roark Capital Partners Fund V LP ....... Atlanta .. Distribution . ...11/01/2018 ...|....06/30/2025 ...|......... 76,432 0 ...l 76,432 ...
6077 Bridge Growth Partners LP Accedian

000000-00-0 ..... Holdings 1 ... | New York . .|Distribution . ....03/08/2019 ...|....05/01/2025 ...|..... 1,434,045 0.l 1,434,045 ...

000000-00-0 ..... 6098 Dyal V US Investors LP . . |New York . . .|Distribution . ....10/01/2021 ...|....06/30/2025 ...]|.........60,922 L0 60,922

1999999. Interests in Joint Ventures, Partnershlps or Limited Liability Companles (Includlng Non-Registered Private Funds) - Common Stocks -

Unaffiliated 8,924,770 0| 11,045,254 | 11,045,254
000000-00-0 ..... 2737 Appian Natural Resources Fund |11 LP .. | Jersey ... ...GBR........ | Distribution . ...01/13/2023 ...|....05/30/2025 ...|......... 30,455 L0 30,455 |........ 30,455

¥'€03

000000-00-0 ..... 2844 (B Addison Holdings LLC . |New York ... .|Distribution . ...06/30/2024 ...|....06/30/2025 ...|....10,810,367 ...0 ... 10,810,367 |... 10,810,367 |...
6108 NB Real Estate Secondary Opportunities
000000-00-0 ..... Fund LP ..uvvviiiiiiiiiiiiiiiiiii New YOrk ..oeeiiiiiiiiiiiiiiiins foveeenns N Distribution .....ooovvveeeieiieieiiiieeee ....12/05/2018 ...|....06/30/2025 ...|........ 624,318 0 0 eeiiiiiinnns 0]....... 624,318 |....... 624,318 0
2199999. Interests in Joint Ventures, Partnerships or Limited Liability Companies (Including Non-Registered Private Funds) - Real Estate - Unaffiliated 11,465, 140 0 0 0| 11,465,140 | 11,465,140 0
000000-00-0 ..... 2530 MM Horizon Savannah Member LLC .. | CHARLOTTE .. ....NC......... | Distribution . ....10/26/2021 ...|.... 06/16/2025 ...|[......... 32,513 0. L0 0 . 32,513 ... ....0
000000-00-0 ..... 2833 Barings Miller Investment Trust ........ |Sydney . |Distribution . ...06/28/2024 ...|.... 06/01/2025 ...|.......... 2,314 0. 0. 0. 0 . .0
2299999. Interests in Joint Ventures, Partnershlps or Limited Liability Companles (IncIudln Non-Registered Private Funds) - Real Estate - Affiliated 34,827 0 0 0 (2,314) 0 (2,314) 0
2461 Barings Real Estate Debt Income Fund LP
000000-00-0 ..... |+eeeeuereieeriiieeeeeiri e Hartford ....oooovvviiiiiiiiiiinnns Jovvennnns (0] I Distribution ...occvvveeviiiiiiiiiiiiiiiiinnns ....03/24/2021 ...]....06/30/2025 ...|..... 1,430,047 |ooeenniinnnnnn [V N [V N [V [V [V 0].... 1,430,047 |.... 1,430,047 |....ovvvvnnnnnn [V [V [V A 0
2461A Barings Real Estate Debt Income Fund
000000-00-0 ..... LP Martello Reinsurance ..............cooeeunnnn. Hartford ..vvvvvvvvvvvvennniiiiinnns Joveeeen [ PP Distribution .....ooovvveeeieiieieiiiieeee ....12/09/2021 ...|....06/30/2025 ...|....98,880,624 |............... 0 i, 0 eeiiiiinnns 0 i, [\ OO, 0 eeiiiiiinnns 0]...98,880,624 |... 99,223,610 [............... 0]....... 342,987 |....... 342,987 |...ooeiiennnn 0
2499999. Interests in Joint Ventures, Partnerships or Limited Liability Companies (Including Non-Registered Private Funds) - Mortgage Loans -
Affiliated 100,310,671 0 0 0 0 0 0] 100,310,671 | 100,653,657 0 342,987 342,987 0
000000-00-0 ..... 2601 BSP TS Co-Invest | LLC ....oevvvvvnnnnnnnee New YOrk ...eeeeeeeeemmnnmnnnnnnnnns fooeeenns L) S, Distribution ... ....12/10/2021 ...|....05/01/2025 ...|........ (22,977)].ccceeeenns [V [V [V [V [V 0. (22,977))....... (22,977)]-ceveeeeeeens [V [V [V 0

2698 Exos Col laterized SPAC Holdings Fund LP

000000-00-0 ..... New York ... .|Distribution ....11/14/2022 ...|....06/01/2025 ...|......... 28,943

000000-00-0 ..... 2706 HH Dayco Parent LP Boca Raton . .|Liquidation of Investment . ..09/20/2022 . .06/25/2025 .. . 7,316,605

000000-00-0 ..... 2765 Energy Acquisition Vehicle Il LP ....... [Wilmington .... .|Distribution ...06/01/2023 ...|....06/30/2025 ...|.........75,780
2798 Eurazeo Transition Infrastructure Co

000000-00-0 ..... Investment Fund SLP . |Paris . |Distribution . ....11/03/2023 ...|....06/30/2025 ...|. ...442

000000-00-0 ..... 2857 AIMPERA Waste Coinvest LP San Francisco .|Distribution . ..12/12/2024 . .05/31/2025 ..

000000-00-0 ..... 2869 TW WTG Co Invest LP ... |Dallas ....|Distribution . ....12/19/2024 ...|....06/01/2025 ...|. s

000000-00-0 ..... 2601A BSP TS Co-Invest | LLC ...oovvvvivvnnnnnns New York ...occvvevviiiiiinnnnnnnns Distribution ....12/10/2021 ...]....05/01/2025 ... s

2599999. Interests in Joint Ventures, Partnerships or Limited Liability Companies (Including Non-Registered Private Funds) - Other - Unaffiliated 0| 7,613,328 | 7,613,328 0 0 0| 4,316,605
9015 HSBC HOLDINGS VARIABLE COUPON 6.500000

00BFMX-K1-2 ..... MATURITY e Springfield ......coovveiieiiennns Joeeennnns VA......... Transfer .oooeeeeeeeeeeieiee e ....03/19/2018 ...|....01/01/2025 ...|ccereeneneeens (VN P [V IR [V IR [V IR [V PR [V IR [V IR 0 ... 4,987,500 |..ccvvunnnnnnnn [V PR [V IR [V IR 0
7249 HSBC HOLDINGS VARIABLE COUPON 6.500000

O0BFMX-K1-2 ..... MATURITY e Springfield ....oooovvvniiiiiiinins Jonennnns VA......... Liquidation of Investment ................. ....03/19/2018 ...|....03/24/2025 ... cceuuuunnnnnns 0 .. (4,987,500)

2999999. Capital Notes - Unaffiliated 0 0

00BGRQ-BK-9 ..... 7135 AMMC CLO XI Ltd . Springfield ... Distribution . ....10/17/2012 ...|....11/27/2023 ...|..... 1,481,307 .. 1,197,242 |...

0176NA-G2-5 ..... 7140 AMMC CLO 22 Ltd . Springfield ... Distribution . ...03/08/2018 ...|....01/27/2025 ...|..... 6,884,935 ... 3,101,241 |...
7164 JCP Direct Lending CLO 2-JCPDL 2022- 1I

46655H-AK-9 ..... SUB i Springfield Distribution ....covvveeviiiiiiiiiniiiiininnns ....06/01/2022 ...|....11/19/2024 ...|..... 3,226,554 |..euniiiinnnnn [V N [V N [V RN [V N [V RN [V RN [V N 0
7171 Affirm Asset Securitization Trust 2022-

00834H-10-4 Springfield ... Distribution . ...02/04/2022 ...|....12/11/2024 ...|.

) ..12/06/2022 . .01/15/2025 ..
...06/24/2022 ...)....01/17/2025 ...].

.|Distribution .
Distribution .

2017TA-ES-5 ..... [7177 Voya CLO 2018-2 Ltd .
4931BA-C1-9 ..... 7182 10G US CLO 2015-1 Ltd ..

..291,912 |..
.. 145,243

Springfield
Springfield ...
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0188RA-A7-T7 ..... T183 LM XVITT LP e Springfield | Distribution .....ccoveiiiiiiiiiiiiiieeeiiin [ .12/08/2022 ...|....01/15/2025 ...|........216,356 |..ceevuuieeeeenO foeeiiiinneni0 ool O el 0 el 0 o0 0 [0 340,687 el 0 e [V IR [V IR 0
75923A-d5-1 ... 7184 Octagon Investment Partners 34 Ltd ..... Springfield JDistribution ....oocevveiiiiiiiiiin [ .06/27/2022 ...|....01/21/2025 ...|. ... (2,398,200)|... (2,398,200 ....c0vvvrrnnns 0
7202 TCW DIRECT LENDING STRUCTURED SOLUTIONS
2022 LLC - CERTIFICATED SUBORDINATED NOTE
87251F-AF-6 ..... DUE 2032 ....oeeeeeieeeeeeee e Springfield . ..|Distribution ....06/01/2023 ...|....07/22/2024 ...|.
01748A-D4-2 ..... 7137 AMMC CLO XIV Ltd ... |Springfield . ..|Distribution ... ...06/12/2014 ...|....12/19/2024 ...|. .. . ool (27,174)). (VYLD R 0
4499999. Residual Tranches or Interests with Underlying Assets Having Characteristics of Bonds - Unaffiliated 14,689,340 0 0 0 0 0 0 0 2,578,314 0| (2,425,374)] (2,425,374) 0
5616MA-E6-6 ..... 7111 BABSON CLO LTD 2015-11 SUB NT ........... Springfield ....ooovvvvniiiiiiiinn Joviennnns VA......... Distribution ....covvevvriiiinniiiiiiiinnen s .07/23/2015 ...|....01/21/2025 ...|......... 62,052 [.....ccvvnnnnns [V N [V N [V N [V RN [V N [V N [V - 763,716 [.ooeeevnnnnnnns [V RN [V RN [V N 0
7155 BABSN LP-2A SUB VARIABLE COUPON
6763CA-C1-0 ..... 0.000000 MATURITY 20340120 .........cceunnnnnens Springfield ..oooovvvvviiiiiiiinnn Jovvennnns VA......... Partial Sale .....ooovvvvviiiiiiinininninnins ...12/02/2021 ...|....04/29/2025 ...|....21,214,247 |.............o. [ [ [ [ [ [ 0...19,601,370 |....couunvnnnns 0]...(1,612,877)|... (1,612,877) .........c..... 0
4599999. Residual Tranches or Interests with Underlying Assets Having Characteristics of Bonds - Affiliated 21,276,299 0 0 0 0 0 0 0| 20,365,087 0 (1,612,877)] (1,612,877) 0
2725 Sprott Private Resource Lending Fund
000000-00-0 ..... LT P e TOronto ..ooevevvennneriniiiiniees Joerennnns CAN........ Distribution ..ooevveeieiiiiiiiiieiieiniiiaees fons 11/29/2022 ...J.... 06/11/2025 ...|........ 179,399 |.ooeveinees [ R [ R [ R [ R [ R 0f...... 179,399 |....... 179,399 |oveeiiiennn [ R [ R [ TR 0
5699999. Any Other Class of Assets - Unaffiliated 179,399 0 0 0 0 0 0 179,399 179,399 0 0 0 0
6899999. Total - Unaffiliated 47,308,290 7,316,605 0 0 0 7,316,605 0 34,739,434 49,442,493 0 (2,425,374)|  (2,425,374) 4,316,605
6999999. Total - Affiliated 121,621,797 0 0 0 0 0 0| 100,345,498 | 121,051,257 (2,314)]  (1,269,890)] (1,272,204) 0
7099999 - Totals 168,930,087 7,316,605 0 0 0 7,316,605 0| 135,084,932 | 170,493,750 (2,314)]  (3,695,264)| (3,697,578) 4,316,605
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1 2 3 4 5 6 7 8 9
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CUSIP Date Shares of Interest and strative
Identification Description Acquired Name of Vendor Stock Actual Cost Par Value Dividends Symbol
74514L-4C-8 ......... Commonueal th of Puerto R-NOTES .......cccorreiiiiieiiiiee e e e e e eeeee e e e eene e e e e ennne e eeennn [ennad 04/17/2025 ..... STIFEL 665,268 |. .. 1,200,000 |...
70211A-AC-9 . .|Parterre Metropolitan Di-GENERAL OBLIGAT .....iiivieveuiiiiiennnniiiiiirniiniiiisesnsiserrnsssnssrnssnnsenaens ooeees 05/01/2025 ..... PIPER SANDLER ..500,000 |. 500,000 |...
0049999999 Subtotal Issuer Credit Obllgatlons Municipal Bonds - General Obligations (Dlrect and Guaranteed) 1,165,268 1,700,000
641455-AB-6 . .| State of Nevada Departme-REVENUE BONDS .........eiiiiiiimiiiiiiiiiiin i secnni e ennnnes [oeeees 04/09/2025 JEFFERIES LLC . ..600,000 |... 4027 ...
60733U-AB-7 . ..|Mobile County Industrial-REVENUE BONDS . 04/10/2025 . PIPER SANDLER 240,000 |. 2.C FE
60733U-AA-9 . ..|Mobile County Industrial-REVENUE BONDS . 04/14/2025 . PIPER SANDLER 240,000 |. 2.CFE ..
67754A-AF-1 . ..|Ohio Air Quality Develop-REVENUE BONDS . 04/30/2025 . JEFFERIESLLC 576,000 |. 4.C FE
126292-AM-3 . ..|CSCDA Community Improvem-REVENUE BONDS . 05/01/2025 . JEFFERIESLLC ... 4.A2
592250-EA-8 . ..|Metropolitan Pier & Expo-REVENUE BONDS . 05/09/2025 . JP MORGAN SECURITIES . 2.AFE
93978L-JP-2 . ..[Washington State Housing-REVENUE BONDS . 05/19/2025 . BARCLAYS CAPITAL INC . 3.AFE ..
79467B-AZ-8 . ..|Sales Tax Securitization-REVENUE BONDS . 06/12/2025 . BOFAMLSEC ... 1.A FE
91879V-AC-2 . ..|Vail Home Partners Corp-REVENUE BONDS .. 06/17/2025 3BZ
645913-AA-2 . .| NEW JERSEY ST ECON DEV A-REVENUE BONDS . 06/12/2025 . 1.F FE
835574-(B-8 County of Sonoma CA-REVENUE BONDS .........cceeuuuiiiiiuunnniiiiiinnniiiiinnsnssssrnssnssssresssseessenssnneess |oonnnd 06/26/2025 ..... STIFEL NICOLAUS .. 1.B FE .. .
0059999999. Subtotal - Issuer Credit Obligations - Municipal Bonds - Special Revenues 13,799,909 13,976,000 XXX
G1267*-AF-6 .........|BIDCORP FOODSERVICE EURO Senior UNSECUIE ..........eeeeiiiiiiruuniieriimnniniiriinnnnenernnsiessnssnnseesnnns foones 05/13/2025 ..... 00 ) R 8,348,800 |. 8,348,796 |... 2AZ ..
15073L-AA-1 ......... Cedars-Sinai Health Syst-CEDARS 2.288 08 ........ccerruuirreemmrnnaneeermnniaeeeeennnaeeeernnnnaeeeennnnnaeeeens |ennnd 04/08/2025 ..... JP MORGAN SECURITIES ... 7,635,848 |.ooevniiiiiiiiis 8,800,000 |... 1.DFE ..
86944B-AD-5 ......... Sutter Heal th-UNSECURED .........euuiiiiiiiiiiiiiiiiii e ennnans [anand 05/09/2025 ..... L R - -1« T 1< T Y 2,860,000 |... 1.EFE
20826F-BK-1 . ..| ConocoPhi | ips Co-SENIOR UNSECURED . 04/04/2025 . JANE .. 2,000,000 1.F FE
50212@-AH-0 . ..|LP 1A REIT INC ... 06/05/2025 . DIRECT 4,000,000 1FZ
502128-AJ-6 . .|LP 1A REIT INC. . 06/05/2025 . DIRECT ..... 3,000,000 1.FZ
806851-AR-2 . Schlumberger HId Fixed Corp . 04/14/2025 . EXCHANGE OFFER N 5,000,000 |. 1.F FE ..
87264A-DS-1 . T-Mobile USA Inc-SENIOR UNSEC 05/14/2025 . STIFEL NICOLAUS .. 4,996,700 |. .. 5,000,000 |. 2.BFE
G2743#-AA-5 . DAWSONGROUP PLC Senior Secured leed Rat 04/30/2025 . DIRECT ..... .25,010,870 |. .25,010,886 |. 2BZ
76720A-AT-3 . ..|Rio Tinto Finance USA PL-SENIOR UNSECURE . 05/14/2025 . BOFAMLSEC . 9,982,600 .10,000,000 |. 1.F FE
14913U-AU-4 . ..|Caterpillar Financial Se-SENIOR UNSECURE . 06/27/2025 . MORGAN ..... 7,030,065 6,900,000 1.F FE ..
00440K-AC-7 . ..| Accenture Capital Inc-SENIOR UNSECURED .... 05/14/2025 . CITIGROUP G 9,579,068 9,811,000 1.0 FE
G8038#-AU-2 . ..| SERCO GROUP PLC Senior Unsecured Notes 6 . 04/21/2025 . DIRECT ..... 5,400,000 5,400,000 2BZ
85253#-A0-4 . ..|STAG INDUSTRIAL OPERATIN Senior Secured ... 06/25/2025 . DIRECT .. 9,400,000 |. 9,400,000 |. 2B1Z
N4281@-CY-9 . .. | KONINKLIJKE VOPAK NV Senior Subordinated . 06/20/2025 . DIRECT .. 8,632,000 |. 8,632,001 |. 2BZ
N4281@-CS-2 . .. | KONINKL I JKE VOPAK NV Senior Unsecured No . 06/20/2025 . DIRECT .. . 19,314,100 |. 19,314,101 2B1Z
N4281@-CX-1 . ..| KONINKLIJKE VOPAK NV Senior Subordinated . 06/20/2025 . DIRECT .. .. 8,632,000 |. 8,632,001 2BZ
41714#-AA-5 . .| HARTREE PARTNERS LP Senior Unsecured Not . 04/29/2025 . DIRECT . .. 8,000,000 |. 8,000,000 |. 2.A2
571676-AZ-8 Mars Inc-SENIOR UNSECURED 144A .......uniiiiiiiiiiiiiiiiiin e ernsn s nnnni e ees [oanand 04/04/2025 VARIOUS ..... 2,030,820 |..eevuuniiiiiiiiinnns 2,000,000 |... 1.F FE ..
43475R-AC-0 Holcim Finance US LLC-SENIOR UNSECURED ........ceeermumieeeimniiieeeeeeiie e e e eeenee e e e e eenn e e e eennnneeeeennn |eennad 04/04/2025 CITIGROUP GLOBAL MAR ... e e eeeee e e e e eeee e e e e e e e e e e mne s e e e e enn s e e e eennan e e eeennnnneeeennnnnnaaes  reeennnnaseeeemnnnnneeeennnnnaneees Joemmnnnaneeemnnnnnnnees 2,016,520 |eeveuniieeinenins 2,000,000 |... 2.AFE
806851-AQ-4 . ..| Schlumberger Holdings Co-SENIOR UNSECURE 04/30/2025 . EXCHANGE OFFER ... . 14,153,518 |. . 14,408,000 |. 1.F FE ..
85236F-AA-1 . .| Smyrna Ready Mix Concret-SECURED ......... 04/10/2025 . U B S SECURITIES . 3.CFE ..
767201-AD-8 RIO TINTO FIN USA LTD-SENIOR UNSECURED N ......ccevvmnniiiiiiiiiiiiiiiiiiniescnniis e eeenin s eennnnn e eennns feenand 04/30/2025 CITIGROUP GLOBAL MAR .... 1.F FE
60510M-A@-7 MISSION LANE CREDIT MAST Mission Lane 20 ..cceveuueeeeemmmeneeeeeenieeeeeeenn e e e e eenne e e eennn e e eeennnas |eennnd 06/17/2025 BANK LOANS BARINGS .... 1.FZ ...
60510M-A#-5 . ..|MISSION LANE CREDIT MAST Mission Lane 20 . 06/17/2025 .....|BANK LOANS BARINGS . 2BZ
60510M-B*-8 . ..|MISSION LANE CREDIT MAST Mission Lane 20 . 06/17/2025 .....|BANK LOANS BARINGS . 3BZ
030400-AU-9 . ..| American Water Capital C-SENIOR UNSECURE . 04/16/2025 . JP MORGAN SECURITIES . 2.AFE
641062-BM-5 . ..|Nestle Holdings Inc-SENIOR UNSECURED . 04/16/2025 . MORGAN ..... 1.DFE ..
03769\-AD-8 . ..|Apollo Global Management-APO 6 12/15/54 04/16/2025 . JEFFERIESLLC 2.AFE ..
025816-ED-7 . ..| American Express Co-SENIOR UNSECURED . 04/21/2025 . MORGAN ..... 1.F FE ..
025816-EF-2 . ..| American Express Co-SENIOR UNSECURED . 04/21/2025 . MORGAN ..... 1.F FE ..
49456B-BB-6 . ..|Kinder Morgan Inc-SENIOR UNSECURED 04/22/2025 . BARCLAYS BANK PLC 2.BFE ..
857477-DA-8 . ..|State Street Corp-SENIOR UNSECURED . 04/22/2025 . MORGAN ..... 1.DFE ..
931142-FN-8 . ..[Walmart Inc-SENIOR UNSECURED ........ 04/23/2025 . BOFAMLSEC . 1.C FE ..
194162-AT-0 . ..| Colgate-Palmolive Co-SENIOR UNSECURED 04/28/2025 . CITIGROUP GLOBAL MAR . N 1.EFE ..
742718-GM-5 . ..|Procter & Gamble Co/The-SENIOR UNSECURED . 04/28/2025 . CITIGROUP GLOBAL MAR . 2,993,820 |. 1.D FE ..
172520-AR-1 . ..|Cintas Corp No 2-SENIOR UNSECURED .. 05/13/2025 . VARIOUS . . 15,888,885 |. 1.G FE ..
02079K-AK-3 . ..| Alphabet Inc-SENIOR UNSECURED ....... 04/28/2025 . GOLDMAN . 1.C FE ..
902133-BC-0 . ..[Tyco Electronics Group S-SENIOR UNSECURE . 04/29/2025 . BOFAMLSEC . 1.G FE ..
43475R-AB-2 ......... Holcim Finance US LLC-SENIOR UNSECURED UV R 04/30/2025 ..... CITIGROUP GLOBAL MAR .... . 2.AFE
686514-AE-0 ......... Orlando Health Obligated-UNSECURED ..........ceiiiiiruuniiiiiiuunniiiiiinniiiiiiiesssissrnsennsssssnnssnnsnsseees |oanens 05/30/2025 ..... VARTOUS ...ttt ittt c et e et e e e et e e e e e e e b e e s e eeba e e s s eesaa e e s s e essaa e e e s esnnaneeeees 1.EFE
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189054-A-9 CLX 3.9 05/15/28 ... eeeee ettt e e e e e e e nn e e e rnnn e e e ernnnnaeeeeennnnn |ennad 05/01/2025 WELLS FARGO . .... 14,814,450 |. .... 15,000,000 ... FE ..
00274#-AA-3 . ..| AMRC 2025 PV-BESS FINANCING LLC -Senior 04/30/2025 . DIRECT ........ 11,515,737 | . 11,632,058 |. z
172967-PZ-8 . ..|C 4.643 05/07/28 ...... 05/01/2025 . CITIGROUP GLOBAL MAR . .10,000,000 |. .10,000,000 |. FE
609207-BF-1 . ..|MDLZ 4 174 05/06/28 05/01/2025 . MIZUHO SECURITIES .. . 15,958,560 |. .16,000,000 |. FE ..
23338V-All-6 . ..|DTE 4 1/4 05/14/27 ... 05/05/2025 . WELLS FARGO . 3,996,720 .. 4,000,000 |. FE ..
037833-EY-2 . ..| Apple Inc-SENIOR UNSECURED 05/05/2025 . GOLDMAN ...... 9,980,400 .10,000,000 |. FE ..
855244-BN-8 . .|SBUX 4 1/2 05/15/28 ........... 05/06/2025 . SCOTIA CAPITAL MARKE . 6,991,110 |. .. 7,000,000 |. FE ..
06051G-Mii-6 Bank of America Corp-SENIOR UNSECURED .........cceuuiiiiiiimiiiiiiiiiiiiee i e ecvnii e cennans fennnd 05/06/2025 BOFAMLSEC ....10,000,000 [. ....10,000,000 ... FE
06051G-MT-3 Bank of America Corp-SENIOR UNSECURED .......ccevruuniieemmnniieeeeenne e e eeene e e e eeene e e e e e e e eennnns |eennnd 05/07/2025 BOFAMLSEC ..10,004,200 |. ..10,000,000 |... FE
92921E-AA-0 . ..|EVRI 9 1/4 07/01/32 ........... 05/08/2025 . DEUTSCHE BANK SECURI . FE ..
031162-DB-3 . .| Angen Inc-SENIOR UNSECURED .. 05/09/2025 . WELLS FARGO .... N N FE ..
04365X-AB-4 Ascot Group Ltd-SENIOR UNSECURED ........coiiiiiminniiiiiiiiiei i eennnnnes [anand 05/09/2025 WELLS FARGO .... .. 10,965,000 |. .... 10,965,000 |... FE
053015-AJ-2 Automatic Data Processin-SENIOR UNSECURE ..........cceeeemmmuiieeimnnieeecenie e e e eeene e e e eenn e e eeennns Jeennnd 06/25/2025 MORGAN 9,534,675 [..eeeveeeeeiieeinnnnns 9,500,000 |... FE
89352L-AG-5 . ..|TransCanada PipeLines Lt-SENIOR UNSECURE . 05/12/2025 . MORGAN ..... .. 5,587,329 |. .. 5,101,000 |. FE ..
088929-AC-8 . ..|BGC Group Inc-SENIOR UNSECURED ........... 05/12/2025 . SUNTRUST CAPITAL MAR . .10,568,100 |. .10,000,000 |. FE ..
02344A-AC-2 . ..|Amcor Flexibles North Am-SENIOR UNSECURE . 05/14/2025 . VARIOUS .....ceevvennn . 25,275,963 |. . 25,293,000 |. FE ..
68288A-AA-5 . ..|BHCCN 10 04/15/32 ..... 05/13/2025 . JP MORGAN SECURITIES . .. 2,669,825 |. .. 2,690,000 |. FE ..
67077M-BF-4 . ..|Nutrien Ltd-SENIOR UNSECURED 05/14/2025 . TORONTO DOMINION SEC . . 14,362,438 |. . 14,432,000 |. FE ..
29336T-AC-4 . .. |ONEOK Inc-SENIOR UNSECURED ..... 05/14/2025 . BARCLAYS CAPITAL INC . .. 3,721,564 |. .. 3,670,000 |. FE ..
980236-AU-7 . ..|Woodside Finance Ltd-SENIOR UNSECURED 05/14/2025 . JP MORGAN SECURITIES . . 14,623,205 |. . 14,706,000 |. FE ..
980236-AX-1 . ..|Woodside Finance Ltd-SENIOR UNSECURED 05/19/2025 . JP MORGAN SECURITIES . . 31,895,295 |. .32,022,000 |. FE ..
302491-AZ-8 . ..|FNMC 8.45 11/01/85 ...oovvvviiiiiiiiiiiis 05/20/2025 . VARIOUS ...... .20,878,000 |. .20,824,000 |. FE ..
960386-AS-9 . ..|Westinghouse Air Brake T-SENIOR UNSECURE . 05/19/2025 . BNP PARIBAS . .. 4,997,150 |. ..5,000,000 |. FE
87278*-AG-9 . ..| TPF EQUITY REIT OPERATIN Guaranteed Seni . 05/16/2025 . DIRECT .. . 12,000,000 |. . 12,000,000 |. z
BGS3DV-RX-4 . .. |BEANFIELD SECURITIZATION Senior Secured 05/16/2025 . DIRECT .. . 38,373,086 |. . 38,753,582 |. z
073953-AE-1 . .| BEANFIELD SECURITIZATION Senior Secured 05/16/2025 . DIRECT ..... 6,316,660 .. 6,371,251 |. FE
882508-CK-8 . Texas Instruments Inc-SENIOR UNSECURED . 05/20/2025 . BARCLAYS BANK PLC 9,994,200 .10,000,000 |. FE ..
82622R-AC-0 . Siemens Funding BV-SENIOR UNSECURED .. 05/20/2025 . GOLDMAN ......... 7,887,342 .. 7,895,000 |. FE ..
86944B-AP-8 Sutter Heal th=SECURED ........eeeeieeei e e e e e e e e e e e e e e e e e e e e e e e ennnn e e e eennnnneeeee |eenaad 05/21/2025 JEFFERIESLLC ... ....25,000,000 |. ....25,000,000 ... FE
BGS3EC-BZ-7 SODIAAL INTERNATIONAL SA Senior UNSECUIE ........cceevvuuniiriiimniniiiiiiiiineeeeeiniieeereennnnsseennnnneens fonnnd 05/22/2025 DIRECT .. .... 22,538,000 [. ..., 22,538,005 |... Z..
278865-BQ-2 . ..|Ecolab Inc-SENIOR UNSECURED ............ VARIOUS . . 26,656,399 |. . 26,586,000 |. FE
37331N-AR-2 . .| Georgia-Pacific LLC-SENIOR UNSECURED . WELLS FARGO . . 16,526,585 |. . 16,512,000 |. FE ..
90327Q-DA-4 USAA Capital Corp-SENIOR UNSECURED ........eeeeeemuueeeeemmnneeeeinnnaeeeeenenieeeeeennneeeeeennneeeeeennnnnes |eennnd 05/29/2025 BOFAMLSEC ... 7,685,447 |.eeveeaiieeiiiees 7,700,000 |... FE
06979*-AD-6 BASEL US ACQUISITION CO Senior Secured N ........cccuuuiiiiiiiimiiiiiiiiiiineeeceiiineeeeceni e eennninneeeees foannnd 05/29/2025 DIRECT .... 15,372,000 |. .... 15,372,000 |... Z..
06979*-AE-4 . ..| BASEL US ACQUISITION CO Senior Secured N . DIRECT .. . 19,428,000 |. . 19,428,000 |. z
17885¢-AA-0 . .| CITYSWITCH PROPCO LLC Senior Secured Not . DIRECT ..... 7,400,000 |. .. 7,400,000 |. z
03040W-AS-4 American Water Capital C-SENIOR UNSECURE ........cerremieiiieiiieeeeceee e e e eeen e e eeenn e eeee [eennnd 06/03/2025 TORONTO DOMINION SEC ... eeeeeeeeeeeeie e e eeeeeie e e e e emeee e e e e emeee e e e e e mnnnaeeeeennnneeeeennnnaeeeennnnnnaeees |eeennnnnseeeemnnnaneeeennnnnaeeees Joernnnnaneeemnnninnnees 9,812,600 |. ....10,000,000 |... FE ..
780082-AV-5 RY 6 3/4 08/24/2085 .........uuiiiiiiiiiiiiiiiiiii e e e ees [eanand 06/04/2025 RBC CAPITAL MARKETS .. ....30,000,000 [. ....30,000,000 ... FE .ooinnnens
32119C-AA-2 . ..|First National of Nebras-SUBORDINATED 06/05/2025 . PIPERJAFFRAY 11,519,000 |. 11,519,000 |. FE
T9263*-AA-0 . ..| Senior Secured Notes ............. 06/05/2025 . DIRECT ........ .10,162,390 |. .10,162,390 |. z
032095-AT-8 . ..| Ampheno !l Corp-SENIOR UNSECURED 06/09/2025 . CITIGROUP GLOBAL MAR . . 14,986,650 |. .15,000,000 |. FE
009158-BP-0 . ..|Air Products and Chemica-SENIOR UNSECURE . 06/09/2025 . DEUTSCHE BANK SECURI . FE ..
04530D-AE-2 . ..|Aspen Insurance Holdings-AHL 5 3/4 07/01 . 06/10/2025 .....|CITIGROUP GLOBAL MAR . FE ..
17289R-AA-4 . ..| CITSEC 5 1/2 06/18/30 06/11/2025 .....| GOLDMAN .
929089-AF-7 . ..|VOYA 4.7 01/23/48 .. 06/13/2025 . VARIOUS .
032654-BE-4 . ..|ADI 4 1/2 06/15/30 06/12/2025 . BOFAMLSEC .
26875P-AX-9 . ..|EOG 4.4 07/15/28 ... 06/16/2025 GOLDMAN .
26875P-AY-7 . ..| EOG Resources Inc-SENIOR UNSECURED ... 06/25/2025 .....| VARIOUS .
29379V-CK-7 . ..|Enterprise Products Oper-SENIOR UNSECURE . 06/17/2025 CITIGROUP GLOBAL MAR .
87612E-BU-9 . ..| Target Corp-SENIOR UNSECURED .. 06/05/2025 . GOLDMAN .
(8665*-Ai-6 . ..| TFORCE HOLDINGS INC. (TFI) - Senior Note . 06/20/2025 . DIRECT ..
(8665*-AV-8 . ..| TFORCE HOLDINGS INC - Senior Notes Due 2 . 06/20/2025 . DIRECT .....
67077M-AN-8 . ..[Nutrien Ltd-SENIOR UNSECURED .. 06/24/2025 . DEUTSCHE BANK SECLRI .
682680-CY-7 ......... L0 o R PP RN 06/16/2025 ..... EXCHANGE OFFER .
682680-DA-8 ONEOK INC=SENIOR UNSECURED ......eeveueeeeeennuieeeeenni e e e eeenn s e e e eenn e e e e eennnnseeeeennnneeseennnnnneeeens |eennnd 06/16/2025 ..... EXCHANGE OFFER ... 2,558,440 |...ccevveniiiieinnnnns 2,880,000 |...
682680-C0-4 . .| ONEOK Inc-SENIOR UNSECURED .. 06/16/2025 .| EXCHANGE OFFER 1,494,705 |. 1,500,000 |.
682680-CM-3 ONEOK 1nC=SENIOR UNSECURED ......eevsuusseeernnnusssernnnnsnssesennnnssaeeennnnnaasnnnnnnssaannnnnnnsseennnnnnsaseens |eonnnd 06/16/2025 ..... EXCHANGE OFFER ... eessuueeeeeennusseeeennieseseennsnseeeeennassseennnsaseenennnsaeennnnnnsaeseennnnnsssnnnnnnnsse |seennnnnnsseennnnnnsseeennnnnnnneee |oerennnnseeennnnnnneees 3,719,715 oo 3,670,000 |...
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68389X-CN-5 Oracle Corp-SENIOR UNSECURED .......ceeeruuueeeeemnnieeeeeenne e e e eeene e e e eeenn e e e e eenn e e e e eennnneeeeennnnns |eenaad 06/25/2025 PO KOO URPPPPPUUPP ISPPPPRPRPPPPPRRY (81 <7 015 ) I FET TR, 7,000,000 |... 2.B Fi
808513-BA-2 . ..| Charles Schwab Corp/The-SENIOR UNSECURED . 06/25/2025 . JP MORGAN SECURITIES . 2,817,917 2,924,000 1.F FE
04941#-M0-5 . ..|Securitized Products Management Holdings . 06/23/2025 . DIRECT ..... . 822,102 1,000,000 1012
04941#-MN-7 . ..|Securitized Products Management Holdings . 06/23/2025 . DIRECT .. . 822,102 1,000,000 1Dz
04941#-MP-2 . ..|Securitized Products Management Holdings . 06/23/2025 . DIRECT .. .. 822,102 .. 1,000,000 |. 1012
020002-BB-6 . ..| ALLSTATE CORP-SUBORDINATED BOND ....... 05/01/2025 . WELLS FARGO . 24,825,000 .25,000,000 |. 2.CFE
785592-AU-0 . .| SABINE PASS LIQUEFACT ION-FIRST LIEN ......06/04/2025 . MORGAN .. 5,110,956 |. 5,146,000 |. 2.AFE ..
501044-BV-2 KROGER CO-SENIOR NOTE ....evueniiiiiiiiiiiiiiiiii e es it e crsi e enrai e s eeana s s s nnann s s snnnnnseeens [oonand 06/16/2025 GOLDMAN . 5,398,119 |.vvveiiiiiiiiis 4,810,000 |... 2.AFE
204429-AC-9 ......... |EQUIFAX INC-SENIOR UNSECURED NOTE .......uuiieeemenneeeeemnniaeeeemnnnaeeeeennnaeseeennnnaeeeennnnneeeennnnnns [enees 05/13/2025 P MORGAN SECURITIES ... e eeeeeeee e e e eeee e e e e e e e e e e e e e e e e enne e e e e e ennna e e e e emnnneeeeemnnnnaeeeennnnn |seeennnnnseeermnnnnneeeennnnnaerees Joernnnanreemnnniannees 3,001,216 [oeeeeeeeineieeeeeenes 2,823,000 |... 2.BFE
760759-AT-7 . ..|Republic Services Inc-SENIOR UNSECURED . 05/06/2025 . VARIOUS ... .10,000,000 |. 2.AFE ..
92343V-ER-1 . .| Verizon Communications |-SENIOR UNSECURE . ......05/21/2025 . BOFAMLSEC . 3,705,000 |. 2.AFE ..
00287Y-BF-5 AbbVie Inc-SENIOR UNSECURED R 04/30/2025 Lo I 0 P RSP R, 3,769,688 |...coovvvveneniiiinns 3,750,000 |... 1.6 FE
26078J-AD-2 DowDuPont InC=SENIOR UNSECURED .......ueeeeeiieeeeeene e e e eeee e e e e e e e e e e e e e e e e e e e eenn e eeenn |ennnad 05/13/2025 CITADELEQ . .. 12,602,141 |. .. 12,502,000 |... 2.AFE
53079E-BG-8 . Liberty Mutual Group Inc-SENIOR UNSECURE . 06/17/2025 GOLDMAN ... 4,966,550 5,000,000 2.BFE ..
337738-AU-2 . ..|Fiserv Inc-SENIOR UNSECURED ............... 05/12/2025 . U. S. BANCORP 6,640,200 |. 7,000,000 |. 2.BFE ..
05463H-AB-7 . ..| AXIS Specialty Finance L-SENIOR UNSECURE . 05/09/2025 . GOLDMAN . . 10,499,547 |. .10,979,000 |. 2.AFE ..
874060-A-6 . ..| Takeda Pharmaceutical Co-SENIOR UNSECURE 06/25/2025 . MORGAN .10,170,200 |. .10,000,000 |. 2.AFE ..
26875P-AU-5 . ..|EOG Resources Inc-SENIOR UNSECURED 04/04/2025 . JANE .. 2,000,060 2,000,000 1.G FE ..
06654D-AB-3 . ..|Banner Health-UNSECURED ......... 06/16/2025 VARIOUS . 5,416,366 5,960,000 1.DFE ..
64110L-AV-8 . ..|Netflix Inc-SENIOR UNSECURED .. 04/11/2025 . VARIOUS . 9,936,100 .10,000,000 |. 2.AFE ..
406216-BL-4 . ..|Halliburton Co-SENIOR UNSECURED .. 04/04/2025 . SUSQUEHANNA BANCSHAR . 1,843,100 2,000,000 |. 2.AFE ..
875127-BH-4 . ..| Tampa Electric Co-SENIOR UNSECURE 04/04/2025 . GOLDMAN .....cvvvvennns 1,772,120 .. 2,000,000 |. 1.G FE ..
02343U-AH-8 . .. | Amcor Finance USA Inc-SENIOR UNSECURED . 05/19/2025 . JP MORGAN SECURITIES . 9,904,500 .10,000,000 |. 2.BFE ..
302508-A0-9 . oo [FMR LLC-UNSECURED .......ccvvvvunnniiiiinnnnns 06/24/2025 . BOFAMLSEC . 14,852,579 . 13,360,000 |. 1.EFE ..
620076-BL-2 . ..|Motorola Solutions Inc-SENIOR UNSECURED 05/07/2025 . MORGAN .. 5,188,952 5,169,000 2.BFE ..
58942H-AC-5 ......... [Mercy Health/OH-SECURED ............ceuunnn. 05/01/2025 . WELLS FAR 3,172,746 3,173,000 1.EFE ..
92343V-EU-4 .........[Verizon Communications |-SENIOR UNSECURE . 05/12/2025 . MORGAN ........ 3,544,576 3,638,000 2.AFE ..
92343V-GJ-7 . .| Verizon Communications |-SENIOR UNSECURE . ......04/04/2025 . MITSUBISHI UFJ SEC | . 1,786,560 2,000,000 2.AFE ..
0866 1U-AA-4 Beth Israel Lahey Heal th-SENIOR UNSECURE ........eemeiiiiiiiiiiie e ecenie e eeeeee e eeeenne e eeenen [eennnd 05/09/2025 JP MORGAN SECURITIES ... 956,888 |....eeieeeeeniaeeeens 1,029,000 |... 1.G FE
64110L-AT-3 Netflix Inc-SENIOR UNSECURED BARCLAYS CAPITAL INC .... .... 18,654,594 |, .... 17,816,000 |... 1.6 FE
29379V-BN-2 . ..|Enterprise Products Oper-ENTERPRISE PROD . VARIOUS ... . 23,158,500 |. . 23,560,000 |. 2.BFE ..
15135B-AT-8 . .| Centene Corp-SENIOR UNSECURED ... CITADELEQ . .. 9,600,900 |. .10,000,000 |. 2.CFE ..
472160-AC-7 JDE Peet's NV-SENIOR UNSECURED ... AMHERST SECURITIES . .. 16,059,066 |. .... 19,236,000 |... 2.C FE
65339K-CB-4 NextEra Energy Capital H-NEE 3.8 03/15/2 . BARCLAYS CAPITAL INC .... 9,425,000 |. ..10,000,000 |... 2.BFE
98138H-AH-4 . ..|Workday Inc-SENIOR UNSECURED ........ MORGAN .. 2.AFE ..
440452-AH-3 ......... |Hormel Foods Corp-SENIOR UNSECURED . VARIOUS . 1.G FE ..
29379V-BR-3 . .|EPD 5 3/8 02/15/2078 BARCLAYS CAPITAL INC ..eeeeee e e e eeeet e e e e ee e e e e e e e e e e s e e e e emn s e e e e ennae e e e e ennnnneeeennnnnneees |reeennnnaseeeemnnnnneeeennnnnaeeees Joemmnnaereemnnniannees 4,725,000 |eevenneiieennnins 5,000,000 |... 2.BFE
482480-AG-5 KLA Corp-SENIOR UNSECURED ........uuuriiiiiiuiiiiiiiiiieeeciiii s eeeni e e cnnii e e cnnni e sennna e s eennns |oonand 06/27/2025 MORGAN 9,984,400 |. ....10,000,000 ... 1.F FE
90353T-AK-6 . ..| Uber Technologies Inc-SENIOR UNSECURED . 06/16/2025 MORGAN .. . 24,602,800 |. .25,000,000 |. 2.BFE ..
92343V-GH-1 . ..[Verizon Communications |-SENIOR UNSECURE . 05/12/2025 . MORGAN ..... 3,457,063 .. 3,686,000 |. 2.AFE ..
87612B-BG-6 . ..| Targa Resources Partners-SENIOR UNSECURE . 05/09/2025 . JP MORGAN SECURITIES . 9,991,500 .10,000,000 |. 2.BFE ..
57763R-AB-3 . ..|Mauser Packaging Solutio-FIRST LIEN .. 05/14/2025 . BARCLAYS CAPITAL INC . 1,260,840 1,264,000 4BFE ..
437076-Bi-1 . ..| Home Depot Inc/The-SENIOR UNSECURED 05/01/2025 . WELLS FARGO .... 4,992,800 5,000,000 1.F FE ..
031162-DP-2 . ..[Amgen Inc-SENIOR UNSECURED .............. 05/09/2025 . WELLS FARGO . 5,093,250 5,000,000 2.AFE ..
05567S-AA-0 . .| BNSF Funding Trust |-BNSF 6.613 12/15/55 . 05/14/2025 . SEAPORT GROUP 6,930,612 6,903,000 2.AFE ..
26884T-AV-4 . ..| ERAC USA Finance LLC-SENIOR UNSECURED .. 05/19/2025 . GOLDMAN . .. 6,140,788 |. ..6,112,000 |. 1.G FE ..
678858-BT-7 . ..| Oklahoma Gas and Electri-SENIOR UNSECURE . 06/25/2025 . MORGAN .. 17,768,880 |. .18,000,000 |. 1.G FE ..
067316-AF-6 . ..|Bacardi Ltd-SENIOR UNSECURED .............. 05/07/2025 . TORONTO DOMINION SEC . ..9,977,600 |. .10,000,000 |. 2.CFE ..
378272-BK-3 . ..|Glencore Funding LLC-SENIOR UNSECURED 05/09/2025 . BOFAMLSEC . .10,670,100 |. .10,500,000 |. 2.AFE
741011-AA-# . ..|Presidio Petroleun LLC Presidio Finance 05/14/2025 . DIRECT .. (20,000,000)|. (20,000,000)|. 1FZ
863667-A0-4 . ..| Stryker Corp-SENIOR UNSECURED . 06/25/2025 . MORGAN ..... .. 4,924,050 |. ..5,000,000 |. 2.AFE
46124H-AF-3 . .| Intuit Inc-SENIOR UNSECURED .... 05/01/2025 . JP MORGAN SECURITIES . .10,362,800 |. .10,000,000 |. 1.G FE ..
581557-BT-1 . .| McKesson Corp-SENIOR UNSECURED ......05/07/2025 . MORGAN ......cevnn 4,199,000 |. 2.AFE ..
83283II-AE-3 Smyrna Ready Mix Concret-SECURED ... R 05/23/2025 ..... U B S SECLRITIES . 1,279,688 |..eeveniiiiiiiis 1,250,000 ... 3.CFE .orvrnnnnn
581557-BN-4 McKesson Corp-SENIOR UNSECURED ... R A 04/16/2025 ..... JP MORGAN SECURITIES ... 5,148,744 |ooveeiiieiis 5,096,000 |... 2.A FE
501044-BT-7 . .| KROGER CO/THE-SENIOR UNSECURED ... ......06/25/2025 . JP MORGAN SECURITIES . . 13,986,981 |. . 12,565,000 |. 2.AFE ..
23110A-AB-2 Cumulus Media New Holdin-FIRST LIEN ..ieeuuiiiiiimunseeimnnnsaeeeennnnseeeennnnnaseeennnnnsseennnnnnsasenenns |oennnd 06/11/2025 ..... EXCHANGE OFFER (56,491)). (125,000) ... 5.C FE
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86944B-AG-8 Sutter Heal th-UNSECURED ......c.eeuueeeeeenieeeeeeiie e e e e een e e e e e e e e e e e e e e e e e e e e e ennnnneeeennnnns |eennad 06/05/2025 BOFAMLSEC 1,954,402 |eoevnnieieeiiies 2,193,000 |... .. 15,511 | 1.
20273V-AZ-3 . ..|Energy Transfer LP Senior Unsecured .. 06/24/2025 . JEFFERIESLLC . 15,342,000 |. . 15,000,000 |. 2.
G2964#-AA-7 . ..| AP Grange Holdings LLC Senior Secured No . 04/16/2025 . DIRECT .. .50,000,000 |. .50,000,000 |. 2.
00774M-BK-0 . ..|AerCap Ireland Capital D-AER 6.95 03/10/ . 06/12/2025 . VARIOUS . 6,085,555 5,894,000 2.
29379V-CD-3 ......... |Enterprise Products Operating LLC-EPD 5. . 05/14/2025 . MORGAN .. 5,083,900 5,000,000 1.
209111-FP-3 . ..| Consol idated Edison Co o-ED 3.8 05/15/28 . 05/21/2025 . TORONTO DOMINION SEC . 8,351,080 8,500,000 1.
127387-AN-8 . ..| Cadence Design Systems |-SENIOR UNSECURE . 06/16/2025 GOLDMAN . 7,077,945 |. 7,131,000 |. 1.
055451-BC-1 ......... BHP Billiton Finance USA-SENIOR UNSECURE ..........eeiviiiiiiiiiiiiiiiiiiiiiiiiiiie s eeeennn [eennnd 06/27/2025 VARIOUS . ... 12,805,275 |. .... 12,485,000 |... 1.
00440K-AB-9 ......... ACN 4.05 10/04/29 ...t e e e e e rnnn e e e e rnnn e e eeennnneeeeens |enaad 06/25/2025 BARCLAYS CAPITAL INC .eeeri e e e eeee e e e e ee e e e e e e e e e e e e e e e e e mn s e e e e e mnae e e e e ennnaneeeennnnnnnees reeennnnnseeeemnnnnneeeennnnnneeees Joemnmnanreemnnninneees 6,068,771 |-eeeeeeeeeeeeeeennnnns 6,115,000 |... 1.
209111-FS-7 . ..| Consol idated Edison Co o-SENIOR UNSECURE . 05/01/2025 . GOLDMAN ......... .. 6,132,157 |. .. 6,145,000 |. 1.
126650-EH-9 . .| CVS Health Corp-CVS 7 03/10/55 ........... 05/28/2025 . SEAPORT GROUP .10,085,000 |. .10,000,000 |. 3.
04316J-AN-1 Arthur J Gallagher & Co-SENIOR UNSECURED ........ccevvuniiiiiiimiiiiiiiiiiinieecriii e cevni s ecvniin e eens feannnd 05/14/2025 ..... L0 ) R 8,136,728 [coviiviiiiinieiee 8,180,000 |... 2.
04316J-AL-3 Arthur J Gallagher & Co-SENIOR UNSECURED .......cceeruunieeeemnneeeeeeniie e e e eenne s e e eeene e e e eennnneeeeen |eennnd 05/13/2025 ..... WELLS FARGO . 2.
693436-AA-5 . .|PLP Trust 2020-1-PLP 2020-1A A ........ 05/31/2025 . VARIOUS . 6.
49456B-AZ-4 Kinder Morgan Inc-SENIOR UNSECURED ........ceevuusseeeemunnnneeennnnnaaeeennnnssaeeennnnssaeennnnnnssaeennnnnsaaee |oennns 06/25/2025 ..... MORGAN .. .82, 2.
0089999999. Subtotal - Issuer Credit Obligations - Corporate Bonds (Unaffiliated) 1, 499 402,944 1,508 245,173 8,738,589
95954A-2A-0 . .. [ Western-Southern Global =SECURED .........ciieeimmmiieiieiiii e eeeeii e e e e e e e e ee e e e e ennne e e e ennnns [eenaad 06/16/2025 ..... VARIOUS . 37,149,851 |. . 37,164,000 |...
46849C-JP-7 . .. [Jackson National Life GI-SECURED 05/29/2025 . DEUTSCHE BANK SECURI . 1,499,910 |. 1,500,000 |.
649521-FD-0 ......... New York Life Global FUN=SECURED .........eeeremuieeeiienneeeeiinie e e e e eneee e e e eeeene e e e e eenne e e eennnnneeee |eennnd 05/13/2025 ..... WELLS FARGO . eeeeeeeeeeeete e e e eeeeee e e e e e e e e e e eee e e e e eeesa e s e e emnnna e e e eemnnnaeeeennnnnaeeeennnnnaseennnn |reeennnnaseeeemnnnneeeeennnnnaeeees Jrernnnanreennnianaees 7,206,508 |...ceeeeeenniaeeeeenns 7,120,000 |...
46849L-UY-5 ......... Jackson National Life GI=SECURED ..........ccevvuiiiiiiimiiiiiiiiiiiiinicciii v eeennnieees [ennnd 05/21/2025 ..... BOFAMLSEC . .. 10,457,943 |. .... 10,337,000 |...
76209P-AF-0 . ..|RGA Global Funding-SECURED i VARIOUS ... 1,995,670 |.eeiieeinnnianeenes 2,000,000 |...
0129999999 Subtotal Issuer Credit Obl|gat|ons Single Entity Backed Obligations (Unaff|l|ated) 58,309,882 58, 121,000 261,303
03027X-AR-1 American Tower Corp-SENIOR UNSECURED . ......04/16/2025 ..... JP MORGAN SECURITIES ... eeeeeeee e e e eeeee e e e e eee e e e e eeee e e e e ennne e e e eemnnnaeeeeeennnnaaeeeennnnnaeeeennnn [seeernnnnaneeeemnnnnneeeennnnnanees |oeennnnnneeeennnnnnnne. 4,181,045 |l 4,312,000 |... . 39,670 |2.B FE
75884R-BD-4 . ..|Regency Centers LP-SENIOR UNSECURED . TORONTO DOMINION SEC . 5,000,000 |. 1.G FE ..
02666T-AK-3 . ..| American Homes 4 Rent LP-SENIOR UNSECURE . TORONTO DOMINION SEC . .10,000,000 |. 2.BFE ..
92277G-BB-2 . ..| Ventas Realty LP-SENIOR UNSECURED BOFAMLSEC .... 7,400,000 |. 2.AFE ..
950400-AJ-3 . . |Welltower OP LLC-SENIOR UNSECURED TORONTO DOMIN .. 5,904,110 |. .. 6,248,000 |. 1.G FE ..
637417-AU-0 . NNN REIT Inc-SENIOR UNSECURED ....... BOFAMLSEC . . 11,505,112 |. .11,600,000 |. 2.AFE ..
25389J-AT-3 . Digital Realty Trust LP-SENIOR UNSECURED . GOLDMAN . 3,639,669 3,642,000 2.BFE ..
92277G-AN-7 . Ventas Realty LP-SENIOR UNSECURED .. GOLDMAN . 9,625,149 9,775,000 2.AFE ..
59523U-AQ-0 .. Mid-America Apartments L-SENIOR UNSE . MORGAN .. .. 4,904,800 |. .. 5,000,000 |. 1.G FE ..
90265E-AP-5 . UDR Inc-SENIOR UNSECURED .........ccevunnnns VARIOUS . 10,712,685 |. . 10,744,000 |. 2.AFE ..
59523U-AP-2 Mid-America Apartments L-SENIOR UNSECURE . MORGAN .. .. 1,567,178 |. .. 7,615,000 |. 1.G FE ..
92277G-AM-9 .........[Ventas Realty LP-SENIOR UNSECURED .........cciiiirmuniiiiiiiiiiiiiiiiiiie i eresi s ennnnns [oees 05/15/2025 VARIOUS . .. 10,519,933 |. ....10,718,000 |... 2.AFE
92928Q-AF-5 WEA Finance LLC-SENIOR UNSECURED ........eusieeemenneeeeemnnieeeeemnnneeeeernnnaeeeeennnneeeeennnnaeeeennnnns |eennad 05/09/2025 JP MORGAN SECURITIES ... 4,720,450 |eereneiieeiiiies 5,000,000 |... 2.BFE
25389J-AV-8 . ..|Digital Realty Trust LP-SENIOR UNSECURED . 04/16/2025 . JP MORGAN SECURITIES . 2.BFE ..
313747-AZ-0 . .|Federal Realty Investmen-SENIOR UNSECURE . 06/25/2025 . JP MORGAN SECURITIES . ,851, N ,000, N 2.AFE ..
03027X-Al-0 American Tower Corp-SENIOR UNSECURED .........ccevvuniiiiimmiiiiiiiiiiinnisciniin e cenni e eennnnn fannnd 05/12/2025 GOLDMAN 9,858,657 |. .... 10,281,000 |... 2.BFE
313747-BC-0 Federal Realty OP LP-SENIOR UNSECURED ........ieeeeemuueieemmniaeeeeenniaeeeeennnaeeeeemnnneeeeennnnneeeeeennn |eennad 04/23/2025 JP MORGAN SECURITIES ... 5,078,750 |ceeeeeeeennnaeeeeens 5,000,000 |... 2.AFE
03027X-BY-5 . ..| American Tower Corp-SENIOR UNSECURED .... 05/19/2025 . JP MORGAN SECURITIES . 10,194,773 |. 2.BFE ..
31575*-AA-8 . .|First Eagle DCF-A Funding LLC - Revolvin . 04/25/2025 . BANK LOANS BARINGS . 3.APL ..
09580*-AA-7 BLUE OCEAN INCOME FUND 111 LP = Class A .iuuuuiiiiiieunuiiiiiinniiiiiiinnsnsissiissnnsisssrsssssssssnsssnssseees |oonnnd 04/10/2025 ..... VARIOUS 1.GPL .. .
0169999999. Subtotal - Issuer Credit Obligations - Bonds Issued from SEC-Registered Busmess Development Corps, Closed End Funds & REITS (Unaffiliated) 128 217,887 130 001,152 XXX
000000-00-0 .........[ SOUTH WEST ARPTS LTD GBP TERM LN FAC .....ouuiiiiiiiiiiiiiiiiiie et eenn [eeeed 04/09/2025 ..... BANK LOANS BARINGS . ... 31,625,288 |. ... 31,912,504 |... 2BZ
000000-00-0 ......... LEHIGH VALLEY RAIL MANAG Senior Term L0@ .......ceeeeeeeuuseeemmmnnereeemnnneeeeeennnneeeennnnneneeennnnnaes |oennnd 04/15/2025 ..... BANK LOANS BARINGS ... eeeeeeeeeeeete e e e ee e e e e ee s e e e e e e e e e e e e e e e e e enn s e e eeennnnneeeeennnnaaeees |eeeennnnnseeermnnnnneeeennnnnneeees Joemnnnnanreemnnninnnees 8,316,000 [o.eeveeeennnreeeenns 8,400,000 |... 2BZ ..
000000-00-0 MES SELCHP INVESTMENTS L Term Loan ... BANK LOANS BARINGS .... .... 13,266,000 |. ... 13,265,9% |... 2BZ ..
000000-00-0 . ..| INFRAPARK PARENT LLC Term Loan ........ BANK LOANS BARINGS . . 43,857,000 |. . 44,300,000 |. 2B1Z
000000-00-0 . ..| ARTEMIS INFRASTRUCTURE H Senior Term Loa . BANK LOANS BARINGS . . 22,753,514 |. . 22,753,526 |. 2BZ
292518-AB-9 ......... Encina Business Credit SPV LLC Revolving .... BANK LOANS BARINGS .... 800,000 |. 800,000 |... 2.BFPL ..
67008*-AA-9 ......... NOVIPAK BUYER LLC INITIAL TERM LN PIK NOTE BUY WP .. 3.APL
65658#-AB-0 . ..|NORTH HAVEN FALCON BUYER LLC - DELAYED .. VARIOUS . 4.CPL ..
731126-AB-6 . .|Policy Services Company, 1L PIK Toggle T . VARIOUS . 5B Gl ..
731120-AC-4 Policy Services Company, 1L PIK Toggle D .eeueveeuieennieiieieiieeeiieeeiieeeiieeeeneeeenneeenneeenneeenneeennes |oeeen 04/24/2025 ... VARIOUS . 5.8 Gl
68144#-AB-6 Olympia Acquisition, Inc-2022 2nd AMENdM ........ceeivvivrenniiiiiiiiiiiiciii e [eennd 06/30/2025 ..... VARIOUS 4.CPL
928432-A#-0 . .|Visual Edge Technology, Inc./Last Out T . 05/27/2025 . PIK NOTE BUY WP .. 5.CPL ..
81272*-AB-7 Seattle Soccer LLC — 2023 Multi Dram Ter .......cceeiiiiiiiuuuiiiiiiunuiiieiiinniiseersnnnesseesnnneeeeeens |oanens 04/15/2025 ..... BANK LOANS BARINGS . 2.APL
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00463@-AB-4 Accuserve Solutions Inc = 2024 INCTEMENt ......cceveuiieeimmniieeeeenee e eeen e e e een e e e eenn e e eennn [enaad 05/23/2025 BANK LOANS BARINGS .... L 47,727 ... 3BZ..
00463@-AC-2 . ..| Accuserve Solutions Inc - 2024 Delayed D . 06/26/2025 . BANK LOANS BARINGS . 35,243 |. 4B 2
48633#-AB-6 . ..| KAVEH VENTURES LLC SR SECD TERM LN ...... 06/20/2025 . BANK LOANS BARINGS . ..991,143 |. 991,143 |. 1012
46658F-AF-1 . ..| JETBLUE AIRWAYS CORPORAT Term Loan Tranc . 04/30/2025 . BANK LOANS BARINGS . . 879,892 879,892 |. 2.APL
48290*-AA-6 . ..|KKR OSPREY INVESTOR LP PIK Loan ....... 04/30/2025 . VARIOUS . 319,583 319,583 |. 1.F PL
81272%-AC-5 . ..| SEATTLE SOCCER LLC Senior Term Loa ... 05/20/2025 . VARIOUS . . 517,499 . 517,499 2BZ
000000-00-0 . ..| COLCHIS REAL PROPERTIES Delayed Draw SF 06/04/2025 . BANK LOANS BARINGS . 1,000,000 |. 1,000,000 2B1Z
BGS3H4-94-4 .........[Blue Owl GP Stakes V ISSUEr B .. .iiuuuuiiiiiiiuuiiiiiiiiiiiiiiiiiiiiiiisiiiiie s s s ceiniessesssnisessennnnnsenee [onnees 06/30/2025 ..... VARIOUS ....41,900,000 [. ....41,900,000 |[... 1BZ .
0189999999. Subtotal - Issuer Credit Obligations - Bank Loans - Issued (Unaffiliated) 166,524,309 167,338,532 0 XXX
000000-00-0 .........[ DAINS ACCOUNTANTS LTD DDTL = 2 .euuuniiiirunnniiiiiniieeecinni e e sssnni s s ssnnnns s s s snnnnns s s s enannnssssnnnns [onnes 05/30/2025 ..... BANK LOANS BARINGS . . 4027 ...
91839*-AH-9 . ..|VPROP Operating, LLC-2024 Delayed Draw T . 06/01/2025 .....|PIK NOTE BUY UP .. 4.B PL
000000-00-0 . ..|ROYAL HOLDCO CORP DDTL - 2025 .... 05/29/2025 . BANK LOANS BARINGS . 4027 .
000000-00-0 . ..|EZ SMBO BIDCO EUR FACILITY B2 . 04/09/2025 . BANK LOANS BARINGS . 402 .
000000-00-0 . ..| ACCREDITED LABS Hold Co Note .. 06/26/2025 . BANK LOANS BARINGS . 4027 .
000000-00-0 . ..|HS ADVISORY BUYER LLC Specified DDTL . 06/04/2025 . BANK LOANS BARINGS . 402 .
000000-00-0 . ..|BRIGHTSIGN BUYER LLC 3RD AMEND INCREM 04/03/2025 . BANK LOANS BARINGS . 5B2Z
000000-00-0 . ..|EZ SMBO BIDCO EUR FACILITY BT ... 04/09/2025 . BANK LOANS BARINGS . ..975,806 |. 402 .
000000-00-0 . ..|EZ SMBO BIDCO CAD FACILITY B1 . 04/09/2025 . BANK LOANS BARINGS . .. 244,103 |. 4027 .
000000-00-0 SHERMCO INDUSTRIES INC 2025 DDTL ....ueeeeernnuneeeeemnnneeeeemnnneeeemnnnneeeemnnnnaeeennnnneseeennnnaeeeens  |onnad 05/19/2025 BANK LOANS BARINGS .... 4BZ ..
74363#-AA-0 Prospect Incremental TL .......ccoveiiiiiiiiiiiiiiiiiii e [ 05/30/2025 VARIOUS 4AZ ..
000000-00-0 . ..|REAL CHEMISTRY LP 2025 Senior TL BANK LOANS BARINGS . 402 .
000000-00-0 . ..| SWOOPCOM INC Senior Term Loa ........ BANK LOANS BARINGS . 4027 .
000000-00-0 OWL ACQ LLC SR SECD INITIAL TERM LOAN ...ieeeeeeieeeeimnnieeeeeemee e e e eemene e e e eeenne e e eeennnneeeeennnnnaes |eennnd 04/17/2025 ..... BANK LOANS BARINGS .... 4BZ ..
000000-00-0 FSS BUYER LLC 2025 REFINANCING TERM LN ....oiiiiiiiiieiiiiiiie v eennnn [eannnd 04/21/2025 ..... BANK LOANS BARINGS .... 4027 ...
000000-00-0 . ..| LOCKMASTERS INC Senior Term Loa .... BANK LOANS BARINGS . 402 .
F8237%-AA-0 . .| TRACE ONE SA 2025 Senior Ter .. BANK LOANS BARINGS . 5.B Gl
000000-00-0 OA BUYER INC Senior Term L0@ .....uueeeeeeuuuueeeeeenneieeeeeeneeeeeeeeni e e e eeenn e e e eeennnneeeeennnnneeeennnn |eennad 05/19/2025 ..... BANK LOANS BARINGS .... 1,432,197 | 1,439,394 |... 4BZ ..
000000-00-0 L O T U RN 05/19/2025 BANK LOANS BARINGS .... ..1,302,022 | ,408,272 |... 4027 ...
000000-00-0 . ..| GREAT RAIL JOURNEYS LTD Senior Term Loa 05/28/2025 . BANK LOANS BARINGS . ,648,379 |. ,694,991 |. 402 .
000000-00-0 . ..|ADACORE 1L DDTL ...evvvvvennnns 06/02/2025 . BANK LOANS BARINGS . .. 184,952 |. 4027 .
000000-00-0 . ..|ZIYAD INC Senior Term Loa 05/28/2025 . BANK LOANS BARINGS . 581,658 |. 402 .
000000-00-0 . ..| VERA BIDCO LTD DDTL 2 .. 06/17/2025 .....|BANK LOANS BARINGS . 123,551 |. 4027 .
000000-00-0 . ..| UNOSQUARE LLC Term Loan 06/02/2025 . BANK LOANS BARINGS . 347,299 |. 402 .
000000-00-0 . ..| ORS NASCO INC DDTL ....... 06/13/2025 . BANK LOANS BARINGS . 118,426 |. 4027 .
000000-00-0 . ..| ORS NASCO INC Senior Term Loa . 06/13/2025 . BANK LOANS BARINGS . 172,766 |. 402 .
000000-00-0 . ..| ORS NASCO INC Senior Term Loa . 06/13/2025 . BANK LOANS BARINGS . .. 123,353 |. 4027 .
000000-00-0 . ..| SHERMCO INDUSTRIES INC DDTL 202! 06/16/2025 BANK LOANS BARINGS . ,316,839 |. 4B 12
000000-00-0 . | Witbur ENTis TL ovvriiiiiieeeeee 06/24/2025 . BANK LOANS BARINGS . 5B2Z
000000-00-0 . ..| TA KHP Aggregator L.P. - Term Loan 06/30/2025 . BANK LOANS BARINGS . 402 .
76142%-AA-T . ..|Revelstoke Credit Opportunities LP - Del . 06/30/2025 . BANK LOANS BARINGS . 1FZ
45249%-AA-0 . ..|Image Intl Holdco Initial TermLn ....... 05/19/2025 . BANK LOANS BARINGS . 5.A ...
89617*-AB-4 . ..|Trident Maritime Systems Inc. - 2021 Ter . 06/30/2025 . PIK NOTE BUY WP .. 3.BPL
71571E-AD-1 . ..|PES Holdings LLC-PHIENE PIK-TERM C-EXIT .. 04/30/2025 . VARIOUS ............ 6. * ..
89989#-AF-1 ......... Portfolio Group - Agency 1st Lien Term L ...ooouuvviiiiiiiiiiiiiiiiiiiiieiciie e fennnd 05/14/2025 ..... BANK LOANS BARINGS . 5B2Z
21257@-AC-8 Convey Health Solutions INnC./Term LOAN ..ceevuuueeeieiniiee e e e cee e e ee e e ee e e e enn s [eenand 06/30/2025 ..... PIK NOTE BUY WP .. 3.APL
92974*-AD-1 . ..|WSHP FC ACQUISITION 1A TL L+650 03/30/20 . 06/30/2025 . PIK NOTE BUY UP 3BFPL ..
21079#-AB-4 . .| CONTINENTAL ACQUISITION HOLDINGS INC. - 06/18/2025 VARIOUS ......... 3.CPL
50541#-AB-3 Laboratories Bidco LLC/Second Amendment ............ccooeiiiiiiiiiiiiiiiiiiiiiiiii e e 06/30/2025 ..... PIK NOTE BUY WP .. 4BZ ..
92974*-AE-9 WSHP FC ACQUISITION 1A DDTL L+625 03/30/ ....ueeeeeeeennaeeeeemnniaeeeeeennaaeeeeennnaeeeeennnnaeeeeennnnaeeeens |eennnd 06/30/2025 PIK NOTE BUY WP .. 3.BFPL ..
45321*-AA-5 . ..| Implus Footcare LLC/Spenco Incremental .. 06/30/2025 . VARIOUS ......... 3.CZ.
50541#-AC-1 . ..| LABORATORIES BIDCO LLC - THIRD AMENDMENT . 06/30/2025 . PIK NOTE BUY UP 4.APL
44961*-AB-1 . ..| Implus Footcare LLC/Initial Term Loan 0 . 06/30/2025 . PIK NOTE BUY WP .. 3.02Z.
62931*-AA-2 . ..|NMC Skincare Intermediate Holdings Il L . 04/29/2025 . PIK NOTE BUY WP .. 3.BFPL ..
62931*-AC-8 . ..|NMC Skincare Intermediate Holdings Il L . 04/29/2025 . PIK NOTE BUY WP .. 3BFPL ..
50541#-AD-9 . . |LABORATORIES BIDCO LLC = TL eeeeveennnnnes 06/30/2025 . PIK NOTE BUY WP .. s N s N 4.APL ..
84967#-AA-9 SPRING INSURANCE SOLUTIONS LLC = INITIA iiieveenniiiiiinniiiiiiiiiiniiiiisinssssiisnnnensernsssssssnnnnnnss |oannns 06/23/2025 ..... BANK LOANS BARINGS . .. (4,343)]. .. (4,383)]... 3.APL
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50541#-AE-7 LABORATORIES BIDCO LLC — DELAYED DRAW TE ...eeeeeieeeeeeeiieeeeeeenne e e eeeene e e e e ennn e e e eenneneeeeennnnns |eennad 06/30/2025 ..... PIK NOTE BUY WP .. 5.B Gl
91839*-AE-6 . ..| VPROP OPERATING LLC - TRANCHE A ........ 06/01/2025 PIK NOTE BUY UP 4BFPL ..
65658#-AA-2 . ..|NORTH HAVEN FALCON BUYER LLC - TERM LOA . 05/27/2025 . VARIOUS ......... 4.CPL ..
00797*-AA-5 . ..| Aero Operating LLC/Term Loan 1/20 . 04/01/2025 . PIK NOTE BUY UP 3.CPL ..
74309#-AB-5 . ..|PRG 9/20 Last Out .....ccovvuieeeennnn 06/30/2025 . PIK NOTE BUY WP .. 5.CPL ..
91839*-AF-3 . ..| VPROP OPERATING LLC - TRANCHE B LOAN .. 06/01/2025 PIK NOTE BUY UP 4BFPL ..
74309#-AD-1 . .| PRODUCTION RESOURCE GROUP L.L.C. - SECO . 06/30/2025 . VARIOUS ......... 4BFPL ..
00797*-AB-3 Aero Operating LLC/Delayed Draw Term LOA ....veveuiereuierunieriiiiiiiiieeiieeiieenisenieereeeneeennnees Joveees 04/01/2025 PIK NOTE BUY UP .. 3BPL s
91839*-AG-1 VPROP OPERATING LLC = TRANCHE C LOAN ..eeeeeeeeee e e cee e e ee e e e ee e e e e e e e e e e enne e e e eennn [eennnd 06/01/2025 PIK NOTE BUY WP .. 4BFPL ..
50541#-AA-5 . ..|Laboratories Bidco LLC/Term Loan 9/19 .. 06/30/2025 . PIK NOTE BUY WP .. 4B 2
92974*-AC-3 . .| WSHP FC Acquisition LLC/Third Amendment 06/30/2025 . PIK NOTE BUY UP 3.BPL
21079#-AA-6 CONTINENTAL ACQUISITION HOLDINGS INC. = .oiivvriiiiiiiiiiiieeccniii e e crvni s sevnn e e esnnnnes [oanand 06/17/2025 VARIOUS 3.CPL .o
74309%-AC-3 PRODUCT ION RESOURCE GROUP  L.L.C. = DELA ..eeieiieeie e eeeeie e e e et e e e eenee e e e e e eeennne e eeenen |eennad 06/30/2025 VARIOUS 5.B PL
84967#-AB-7 . ..|SPRING INSURANCE SOLUTIONS LLC - DELAYE . 06/23/2025 . BANK LOANS BARINGS . 3.APL
89989#-AG-9 . ..| TURBO BUYER INC AMEND NO 4 DDTL .......... 05/14/2025 . BANK LOANS BARINGS . 5B2Z
80586#-AB-6 . .|Scaled Agile Inc. - 2021 Unitranche Term 06/30/2025 . PIK NOTE BUY WP .. 3.CPL
65716@-AC-0 . ..|North American Science Associates, Inc. .. 06/24/2025 . BANK LOANS BARINGS . 2B1Z
004536-AB-6 . ..|Accurus Aerospace Corporation - 2022 A-1 . 04/25/2025 . BANK LOANS BARINGS . 5.A ...
89989#-AH-7 . ..| TURBO BUYER INC AMEND NO 5 - Delayed Dra . 05/14/2025 . BANK LOANS BARINGS . 5.APL
68144#-AD-2 . ..|Olympia Acquisition, Inc-2022 Rolled Ter . 06/30/2025 . PIK NOTE BUY WP .. 4.CPL
84724#-AB-1 . ..| Sparus Holdings LLC - Delayed Draw Term . 05/15/2025 . BANK LOANS BARINGS . 4.0 ...
68144#-AE-0 . ..|Olympia Acquisition, Inc - 2023 First Ou . 06/30/2025 . VARIOUS ............ 4.CPL
68144#-AC-4 . ..|0lympia Acquisition, Inc - 2022 2nd Amen . 06/30/2025 . PIK NOTE BUY UP 4.CPL ..
80586#-AA-8 . ..|Scaled Agile Inc. - 2021 Delayed Draw Te . 04/16/2025 . PIK NOTE BUY UP 2.CPL
000000-00-0 . ..| Tech 8 SASU Reinstated EUR .. 04/05/2025 . VARIOUS . 6. * ..
000000-00-0 . ..| Checkout Holding Corp. - 2023 Exit Term 05/19/2025 . PIK NOTE 5.B Gl
T4142K-AJ-8 . ..|Pretium Packaging LLC New 1st Out Ter .. 05/05/2025 . PIK NOTE BUY WP .. 4.CFE ..
T4142K-AK-5 . .|Pretium Packaging LLC New 2nd Out Ter .. 05/05/2025 . PIK NOTE BUY WP .. 5.CFE ..
48773#-AF-7 Kellermeyer Bergensons Services, LLC = 2 ..oovuuiiiiiiimiiieeecieee e eeeene e e e eenn e e eenne e e eennns Jeenand 04/30/2025 PIK NOTE BUY WP .. 4BFPL ..........
75279*-AB-2 RANDYS HLDGS INC DELAYED DRAW TERM LOAN BANK LOANS BARINGS .... 3BFPL ..
147416-AB-9 . ..|Cascade Services - Delayed Draw Term Loa . BANK LOANS BARINGS . 5B ...
156454-AB-1 . .|Centric Brands Inc. - 2024 Term Loan A2 PIK NOTE BUY WP .. 4.CPL
5526B@-AB-1 MB PURCHASER LLC DDTL BANK LOANS BARINGS . 5.B Gl
40494#-AB-1 HXSG INTERMEDIARY 2 LLC INITIAL DDTL BANK LOANS BARINGS . 4.
48773#-AH-3 . ..|Kellermeyer Bergensons Services, LLC - 2 . VARIOUS ............ 4.
74363#-AB-8 . .| PROSPECT INTER HLDGS LLC/PROSPECT PHYSIC . BANK LOANS BARINGS . 4.
37963#-AC-7 GLOBAL CRITICAL LOGISTICS LLC USD 7TH AM .... BANK LOANS BARINGS .... 4.
000000-00-0 Tech 7 SAS Super Senior EU .....uuuiiiiiiiiiiiiiiiiiin i [eeand 06/10/2025 PIK NOTE BUY UP 5.BGI .
95483#-AB-8 . ..|Warner Pacific Insurance Services - Dela . 04/01/2025 . BANK LOANS BARINGS . 4.C ..
84729#-AC-4 . .. | SPATCO ENERGY SOLUTIONS DDTL B 06/30/2025 . BANK LOANS BARINGS . 4.0
749726-A#-0 . ..|RPX CORP Term Loan ............... 05/16/2025 . BANK LOANS BARINGS . 4.A
69451*-AC-3 . ..|PPW AERO BUYER INC Funded DDTL-1 ... 04/04/2025 . BANK LOANS BARINGS . . 4.0 ...
000000-00-0 . ..| GREEN LEAF FINCO SARL EUR ADDTL TER 04/30/2025 . BANK LOANS BARINGS . ,227,862 |. ,252,920 | 4B 12
98876*-AF-2 . .| ZIYAD INC 20241 DDTL eevvvnnevinnnnnnns 06/13/2025 . BANK LOANS BARINGS . .. 168,993 |. .. 168,993 |. 5C02Z.
000000-00-0 . ..| PRODUCTLIFE GROUP SA Incremental DDT . 06/18/2025 .....|BANK LOANS BARINGS . ,592,479 |. ,592,480 |. 5.B Gl
N7680@-AB-1 . ..| SG BIDCO BV EUR ACQ CAPEX FAC . 06/16/2025 .....|BANK LOANS BARINGS . .. 262,541 |. 262,541 |. 5.B Gl
000000-00-0 . ..|VIRTUAL IT GROUP PTY LTD DDTL . 06/27/2025 . BANK LOANS BARINGS . ..207,216 |. 207,216 |. 402 .
12881#-AD-7 . ..| CALDWELL & GREGORY LLC 1L DDTL 06/27/2025 . BANK LOANS BARINGS . 44,967 |. 44,967 |. 4.0 ...
87300*-AK-0 . ..|HILB GROUP LLC DDTL ...cevvrennnes 05/01/2025 . BANK LOANS BARINGS . 1,729 | 1,729 | 4.APL
18685N-AC-7 . ..| CLIFFWATER ENHANCED LEND Revolving Facil . 06/18/2025 .....|BANK LOANS BARINGS . 10,214,286 |. 1DPL ..
73949%-AA-9 . .. |ENERGYCO DDTL ...eeevvvennnns 06/16/2025 .....|BANK LOANS BARINGS . . 402 .
000000-00-0 . ..|ENERGYCO Senior Term Loa .. 04/30/2025 . BANK LOANS BARINGS . 4027 .
GO508K-A*-6 . .| VILLAGE VET LTD Barings DDTL Tr . 05/28/2025 . BANK LOANS BARINGS . 402 .
000000-00-0 TECHNOSYLVA TSYL TA DDTL= 2024 .....covviiniiiiiiiiiiee et e e eeaai s s nnni e s e ennnn e s eennnnns [eanand 04/30/2025 ..... BANK LOANS BARINGS .... 4027 ...
000000-00-0 ARCTERA GLOBAL Il BV/VERITAS US INC TERM ....eeeeeeeeeeeeeeeeeie e e e eeene e e e eenne e e e e e e eennnn e eee |eennnd 04/01/2025 ..... PIK NOTE BUY UP 5BZ ..
000000-00-0 . ..| SHERMCO INDUSTRIES INC 2024 DDTL ... 06/16/2025 BANK LOANS BARINGS . 4B1Z
000000-00-0 ACCELEVATION LLC DDTL -.ieeeuuuueseennnnnsasaennnnnsasasennnnsseernnnnnsssarrnnnnsssanrnnnnnsseernnnnnsseennnnnnnneee |oonnns 05/09/2025 ..... BANK LOANS BARINGS .... 4027 ...
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BGS370-P2-9 . o[ HS AdVISOry BUYEr LLC oeeeeeeeeeie e e e e e e e e e e e e e e e e e e e ennn e eeees [eenaa 06/23/2025 ..... BANK LOANS BARINGS .... 118,360 |. 118,365 |... .
BGS3HS-R2-5 .........[SCP Medical Products LLC ......06/30/2025 . BANK LOANS BARINGS . 1,249,662 |. 1,265,486 |.
BGS3G5-TS=7 .........[TA KHP Aggregator LP ....iiee.iiiiiiiesiieeeeieneiseeeennneaaeeennnnsasaeennnnnsaeennnnnnaseennnnanssseennnnnnaaee  [onneas 06/30/2025 ..... BANK LOANS BARINGS ... eeeuuuuseeennnuuaseeennnuseesennnuseseeennnsasseennnsssaeeennnasaasanennnnsssennnnnnssseree |seennnnnnsseennnnnnsseennnnnnnneeee |oernnnnasseennnnnnneees 1,477,837 |. 1,496,544 |...
0209999999. Subtotal - Issuer Credit Obligations - Bank Loans - Acquired (Unaffiliated) 61,093,801 61,594,311
000000-00-0 ......... | ... 06/30/2025 ..... | T R T 20,995 [.oiiiiiiiiieiieiiis 20,995
0239999999. Subtotal - Issuer Credit Obligations - Mortgage Loans that Qualify as SVO-Identified Credit Tenant Loans (Affllated) 20,99% 20,99%
59156R-CA-# .........[MetLife Inc-JR SUBORDINATED ......ceeruueeeeemmneeeeeeeni e e e e eenn e e e eenne s e e e e nne s e e e eenn e e e e ennnnneeee [eneeas 04/22/2025 ..... BOFAMLSEC . ...(11,513,700) . ...(11,630,000)...
726503-AE-# . .|Plains All American Pipeline LP . ......04/22/2025 . IHSMARKIT . . (1,085,330) . (29,749,000) ).
48128A-AJ-# ......... JPMorgan Chase & Co JUT A 04/22/2025 ..... HSMARKIT ... ...(17,442,000) |. ...(17,442,000) ...
808513-BD-# ......... Char les Schwab Corp/The J R 04/22/2025 ..... HSMARKIT ... ...(29,880,000) . ...(30,000,000)...
38141G-C2-# .........[Goldman Sachs Group Inc/The . i . 04/22/2025 ... IHSMARKIT ... ... (42,135,000)[. ... (22,135,000)... ..
0269999999. Subtotal Issuer Credit Obligations - Other Issuer Credit Obligations (Unaffhated) (102,036,030) (110,956,000) (217,659)
0489999999. Total - Issuer Credit Obligations (Unaffiliated) 1,826,477,970 1,830,020, 168 10,205,277
0499999999. Total - Issuer Credit Obligations (Affiliated) 20,99 20,995 0
0509999997. Total - Issuer Credit Obligations - Part 3 1,826,498,965 1,830,041,163 10,205,277
0509999998. Total - Issuer Credit Obligations - Part 5 XXX XXX XXX
0509999999. Total - Issuer Credit Obligations 1,826,498,965 1,830,041, 163 10,205,277
40446A-AA-3 . .|HTAP Issuer Trust 2025-1-HTAP 2025-1 A . 04/11/2025 . NOMURA GLOBAL FINCL .. .95,333 2B Z.
07804R-AC-7 . ..| TURQUOISE | SERIES 2025--SERIES 2025-1 T 04/01/2025 . NATIONAL AUSTRALIA B . 1.A FE
07S04R-AD-5 . ..| TURQUOISE | SERIES 2025--B ..... 04/01/2025 . NATIONAL AUSTRALIA B . 1.CFE ..
07S04R-AE-3 . ..| TURQUOISE | SERIES 2025--C 04/01/2025 . NATIONAL AUSTRALIA B . 1.F FE ..
07S04R-AK-9 . ..| TURQUOISE | SERIES 2025--C 04/01/2025 . NATIONAL AUSTRALIA B . 2.BFE ..
31684K-AA-1 . ..|FIGRE Trust 2025-HE2-FIGRE 2 04/08/2025 . PERFTRUSTCP .......... 1.AFE ..
12674H-AB-8 . .| COLT 2025-4 Mortgage Loa-COLT 2025-4 A2 BARCLAYS CAPITAL INC . 1.CFE ..
924928-AB-0 . .|Verus Securitization Tru-VERUS 2025-3 A2 . N JP MORGAN SECURITIES . ,000, 1.0 FE
316922-AA-1 FIGRE Trust 2025-PF1-FIGRE 2025-PF1 A ...ovviiiiiiiiiiiiiiin e eennnn [anand 04/25/2025 GOLDMAN ....10,000,000 ... 1AZ ...
316922-AB-9 FIGRE Trust 2025-PF1-FIGRE 2025-PF1 B ......iieieeeiieeeeeene e e eeeni e e eeenn e e e eenne e e eennn e e eennnn |eennad 04/25/2025 GOLDMAN -ttt et e et e e e e e e e e e e enene e e e e emnn e e e e e nnnna e e eeennnnaeeeennnnnaeeeennnnn [reeernnnnaeeeeennnnaaneeennnnaaaees |reernnnnaereeennnnneees 3,669,986 |oiiiiiiiiiiiiiis 3,670,000 |... 1DZ ...
802638-AD-8 . ..| Santander Mortgage Asset-SAN 2025-NaM2 A . AMHERST SECURITIES . 1.C FE
67449A-AB-1 . .| 0BX 2025-NOM8 Trust-OBX 2025-NM8 A2 ... A CITIGROUP GLOBAL MAR . ,499, ,500, 1.C FE ..
09031B-AD-3 Trustee for Think Tank R-THINKR 2025-2 B ... N RN 05/16/2025 NATIONAL AUSTRALIA B .... 959,850 |. 959,850 |... 1.C FE
09031B-AH-4 Trustee for Think Tank R-THINKR 2025-2 C .... P 05/16/2025 NATIONAL AUSTRALIA B ... 479,925 |. 479,925 |... 1.F FE
09031B-AA-9 . ..|Trustee for Think Tank R-THINKR 2025-2 A . 05/16/2025 . NATIONAL AUSTRALIA B . 3,199,500 1.AFE ..
Q3R74C-AJ-0 . ..| FIRSTMAC MORTGAGE FUNDIN-FMACB 2025-1 B .. 05/21/2025 . CHNWLTHBNK ... 4,731,647 1.C FE ..
Q3R74C-AG-6 . ..|FIRSTMAC MORTGAGE FUNDIN-FMACB 2025-1 D .. 05/21/2025 . CMNWLTHBNK 1,302,496 2.BFE ..
Q3R74C-AF-8 . ..| FIRSTMAC MORTGAGE FUNDIN-FMACB 2025-1 C .. 05/21/2025 . CMNWLTHBNK 4,175,743 1.F FE ..
Q3R74C-AD-3 ......... [FIRSTMAC MORTGAGE FUNDIN-FMACB 2025-1 AB . 05/21/2025 . CMNWLTHBNK ... 2,915,263 1.AFE ..
000000-00-0 . ..|Series 2024-1 Harvey Tru-HARVE 2024-1 B- . 05/23/2025 . NATIONAL AUSTRALIA B . 1,946,400 1.C FE ..
000000-00-0 . ..| Series 2024-1 Harvey Tru-HARVE 2024-1 C- 05/23/2025 . NATIONAL AUSTRALIA B . .811,000 1.F FE ..
31684L-AB-7 . ..|FIGRE Trust 2025-HE3-FIGRE 2025-HE3 B .. 06/03/2025 . GOLDMAN . 5,500,000 1.DFE ..
92540X-AB-7 . ..|Verus Securitization Tru-VERUS 2025-5 A2 . 06/04/2025 . MORGAN .. 4,300,000 1.0 FE
10570M-AD-2 . ..|BRAVO Residential Fundin-BRAVO 2025-NQW6 . 06/26/2025 . MORGAN ..... 4,500,000 1012
31684P-AA-0 . ..|FIGRE Trust 2025-HE4-FIGRE 2025-HE4 A .. 06/27/2025 . JEFFERIESLLC 5,000,000 |. 1.AFE
46632Y-AD-6 . ..| JP Morgan Mortgage Trust-JPMMT 2008-R3 2 . 04/28/2025 . PAYWP ... (59)]. 1T.AFM ..
46630W-AL-4 . ..| JP Morgan Mortgage Trust-JPMMT 2007-S2 1 . 04/01/2025 . L O 41 4B FM
92538U-AB-7 . ..|Verus Securitization Tru-VERUS 2022-3 A2 . 05/14/2025 . BOFAMLSEC . 1,051,979 1.A ...
31684J-AA-4 . .|FIGRE Trust 2024-SL1-FIGRE 2024-SL1 A1 ...... ......05/14/2025 . BOFAMLSEC . 4,160,066 1.AFE
805564-EM-9 ......... Saxon Asset Securities Tr 1999-3 Mt Ln Ast Bk Cer Ser 1999-3 . i . 04/24/2025 ... IHSMARKIT . , 1.AFM .. .
1059999999. Subtotal - Asset-Backed Securities - Financial Asset-Backed - Self-Liquidating - Non-Agency Residential Moﬂgage-Backed Securities (Unaffiliated) 89,325,210 89,382,507 340,486 XXX
922969-AB-6 . ..|Velocity Commercial Capi-VCC 2025-2 M1 . CITIGROUP GLOBAL MAR . . 50,322 [1.D FE ..
922969-AA-8 . ..[Velocity Commercial Capi-VCC 2025-2 A .. 04/04/2025 . CITIGROUP GLOBAL MAR . 31,500 [1.A FE ..
922969-AC-4 .........|Velocity Commercial Capi-VCC 2025-2 M2 . 04/04/2025 . CITIGROUP GLOBAL MAR . .75,778 [1.G FE ..
92262R-AD-2 .........|Velocity Commercial Capi-VCC 2025-3 M1 . BARCLAYS CAPITAL INC . ,749, N ,750, N .20,452 [1.D FE ..
92262R-AA-8 . .|Velocity Commercial Capi-VCC 2025-3 A .. BARCLAYS CAPITAL INC . . 14,999,640 |. . 15,000,000 |. 100,279 [1.A FE ..
92262R-AG-5 Velocity Commercial Capi-VCC 2025-3 M2 ... BARCLAYS CAPITAL INC .... 4,087,595 [....civviiiiiiiiinnnns 4,038,000 |... .32,146 [1.G FE
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L6256K-AA-8 ......... Maslow Kensington Investments S.A.R.L - .. P AP 06/05/2025 ..... DIRECT .. ..665,368 |... 1.F PL
417927-AA-8 .........[Harvest Commercial Capit-HCCLT 2024-1 A .. ......04/29/2025 ..... BAIRD ... I i o 7,106 ... 1.AFE .. .
1079999999. Subtotal - Asset-Backed Securities - Financial Asset-Backed - Self-Liquidating - Non-Agency Commercial Mortgage-Backed Securities (Unaffiliated) 44,442,905 44,447,353 XXX
37150J-AC-2 .........|Generate CLO 19 Ltd-GNRT 2025-19A B N 04/02/2025 ..... BOFAMLSEC ... 24,500,000 |. ... 24,500,000 |... 1.CFE ..
185833-AE-0 . .|Clermont Park CLO Ltd-CLRMPK 2025-1A B1 04/03/2025 . CITIGROUP GLOBAL MAR . 7,500,000 |. 7,500,000 |. 1.C FE ..
82808E-AU-5 . Silver Point CLO 2 Ltd-SPCLO 2023-2A BR 04/04/2025 . WELLS FARGO .... .. 5,250,000 |. .. 5,250,000 |. 1.CFE ..
82808E-AW-1 . Silver Point CLO 2 Ltd-SPCLO 2023-2A CR 04/04/2025 . WELLS FARGO .... . 13,700,000 |. . 13,700,000 |. 1.F FE
83013T-AC-1 . ..|Sixth Street CLO 28 Ltd-SIXST 2025-28A B . 04/08/2025 . CITIGROUP GLOBAL MAR . .20,000,000 |. .20,000,000 |. 1DZ
03768M-AY-3 . ..| Apidos CLO XXXI11-APID 2020-33A CR2 ..... 04/09/2025 . DEUTSCHE BANK SECURI . 5,000,000 5,000,000 1.F FE
072713-AE-0 . ..|Bayard Park CLO Ltd-BYRDPK 2025-1A B1 04/10/2025 . CITIGROUP GLOBAL MAR . 4,000,000 4,000,000 1.CFE ..
96467K-AS-8 . .| Whitebox CLO IV Ltd-WBOX 2023-4A CR 04/10/2025 . MIZUHO SECURITIES .. . 12,000,000 |. . 12,000,000 |. 1.F FE ..
96467K-AQ-2 . ..|Whitebox CLO IV Ltd-WBOX 2023-4A BR 04/10/2025 . MIZUHO SECURITIES .. 9,250,000 |. .. 9,250,000 |. 1.CFE ..
12516G-AE-6 . ..| CBAM 2018-6 Ltd-CBAM 2018-6A BR2 .. 04/15/2025 . MORGAN ..... . 15,000,000 |. .15,000,000 |. 1.C FE ..
12516G-AG-1 . ..| CBAM 2018-6 Ltd-CBAM 2018-6A CR2 .. 04/15/2025 . MORGAN ..... 9,000,000 9,000,000 1.EFE
03333M-AC-7 . ..|Anchorage Capital Clo 32-ANCHC 2025-32A 05/06/2025 . CITIGROUP GLOBAL MAR . 5,750,000 5,750,000 1012
03333M-AE-3 . ..|Anchorage Capital Clo 32-ANCHC 2025-32A 05/06/2025 . CITIGROUP GLOBAL MAR . 2,000,000 2,000,000 1FZ
000000-00-0 . ..|RRE 21 Loan Management D-RRME 21A A2B 05/09/2025 . BARCLAYS CAPITAL INC . .. 1,973,390 | 1,964,551 1.C FE
67571L-AQ-4 . .|Octagon 67 Ltd-0CT67 2023-1A BR ....... ......05/09/2025 . AMHERST SECURITIES . .. 7,000,000 |. 7,000,000 1.CFE ..
38181A-AE-8 Golub Capital Partners C-GOBSL 2023-BBA ........ccevruuieeeemriiieeeernnieeeeeennie e e e eeenne e e e eeennaneeeees |eennad 05/16/2025 BOFAMLSEC ...t e e et eeee 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 nnnn e e e e rnnn e e e eennnn e eeennnnaeeeernnnn |eernnnnaaeeeennnnaaeeeernnnnaarees Joernnniaeeeenns 2,500,000 [eeeeeeemnnnaeeeeens 2,500,000 |... 1.F FE
38181A-AC-2 Golub Capital Partners C-GCBSL 2023-BBA .........cccevuiiiiiiiimiiiiiiiiiiiiee i ecnnieeeees [ennnd 05/16/2025 L0 ) R 6,750,000 [oeuiiiiiinnnniiinnnns 6,750,000 |... 1.CFE ..
000000-00-0 . ..|Carlyle Euro CLO 2025-1 -CGMSE 2025-1A A . JP MORGAN SECURITIES . 1.A2Z
000000-00-0 . ..|Carlyle Euro CLO 2025-1 -CGMSE 2025-1A B . . JP MORGAN SECURITIES . 102z
000000-00-0 CVC Cordatus Loan Fund X-CORDA 35A C JUT SO 05/30/2025 ..... JEFFERIES INTL LTD o eertie e eeeete e e e eeee e e e e e s e e e ee s e e e e e s e e e emnnn e e e eeennnneeeennnnnnneesennnnn seeennnnnseeeemnnnnneeeennnnnaerees Joemnnnnaneeemnnnnannees 1,705,650 [..oeevvvenneieeennnnns 1,705,650 |... 1.FZ ...
67121IN-AG-7 OHA Credit Partners Ltd-0AKC 2023-15RA B ... R R 06/04/2025 ..... L = R R R, 5,000,000 fouuriiiiinnnnniinnnnns 5,000,000 |... 1.C FE
000000-00-0 . ..|Barings Euro CLO 2023-1 -BABSE 2023-1A C . CITIGROUP GLOBAL MAR . . 12,082,394 |. . 12,082,395 |. 1.F FE ..
12516E-AG-6 . .| CBAMR 2017-4 Ltd-CBAMR 2017-4A BR ... . .10,000,000 |. .10,000,000 |. 1.CFE ..
12516E-AJ-0 CBAMR 2017-4 Ltd-CBAMR 2017-4A CR .... P - 06/06/2025 ... | MORGAN ....eeeeeeeeeeeeet e e e eeee e e e e e e e e e e ee e e e e e e nna e e e e e ennn e e e e e e nnn e e e e nnnnn e e eeennnnneeeennnnnns [eernnnaaeeeernnnnneeeeenrnnnneeees Jrernnaneeeenn s 7,500,000 [eeereeemnnnaeeeeens 7,500,000 |... 1.EFE
12719P-AE-1 CTM CLO 2025-1 Ltd-CTM 2025-TA B ....cevvveniiiiiiiiiiieciiiis e e eenna e ennnans [enand 06/10/2025 L ) R 4,750,000 [oeeriiiiinnnnniennnns 4,750,000 |... 1DZ ...
05682G-AU-2 . ..|Bain Capital Credit CLO -BCC 2022-2A BR 06/13/2025 . BNP PARIBAS . .. 7,500,000 |. .. 7,500,000 |. 1012
05682G-AW-8 . .|Bain Capital Credit CLO -BCC 2022-2A CR 06/13/2025 . BNP PARIBAS ... . 11,625,000 |. . 11,625,000 |. 1FZ
97718D-AC-4 . Wise CLO 2025-3 Ltd-WYZE 2025-3A B1 .. 06/16/2025 .....|RBC CAPITAL MARKETS 7,075,000 7,075,000 1012
97718D-AE-0 . Wise CLO 2025-3 Ltd-WYZE 2025-3A B2 .. 06/16/2025 .....|RBC CAPITAL MARKETS .. 4,625,000 4,625,000 102z
830120-AU-8 . ..| Sixth Street CLO XX Ltd-SIXST 2021-20A C . 06/17/2025 .....|CITIGROUP GLOBAL MAR . 8,450,000 8,450,000 1.FZ
863163-AE-1 . ..|Stratus Funding CLO 2025-STRAS 2025-1A B . 06/18/2025 .....|BNP PARIBAS .......... 5,200,000 5,200,000 1.C FE
67098W-BE-0 . ..|OHA Credit Funding 7 Ltd-0AKC 2020-7A B2 . 06/18/2025 .....|NOMURA SECURITIES IN . 5,000,000 |. 5,000,000 1.C FE
670891-AL-4 . .| 0CP CLO 2023-28 Ltd-0CP 2023-28A BR .. 06/18/2025 .....|BOFAMLSEC .... .. 6,850,000 |. 6,850,000 102z
41757P-AG-8 . Harvest US CLO 2025-2 Lt-HARUS 2025-2A 06/20/2025 . CITIGROUP GLO! ..6,000,000 |. 6,000,000 1.FZ
000000-00-0 . Ringsend Park CLO DAC-RNGPK 1A B ... 06/20/2025 . BOFAMLSEC .... 7,074,345 7,074,349 102z
000000-00-0 . Ringsend Park CLO DAC-RNGPK 1A C ... 06/20/2025 . BOFAMLSEC . 3,019,538 |. 3,019,539 |. 1.FZ
72132D-AD-3 . Pikes Peak CLO 19 2025-PIPK 2025-19A B . 06/23/2025 . BOFAMLSEC . .15,000,000 |. .15,000,000 |. 1DZ
721320-AE-1 . ..|Pikes Peak CLO 19 2025-PIPK 2025-19A C . 06/23/2025 . BOFAMLSEC ... .. 5,350,000 |. .. 5,350,000 |. 1.FZ
000000-00-0 . ..|Palmer Square European C-PLMER 2021-1A B . 06/24/2025 . JP MORGAN SECURITIES . .10,461,600 |. .10,461,601 |. 102z
000000-00-0 . ..|Palmer Square European C-PLMER 2021-1A C . ......06/24/2025 . JP MORGAN SECURITIES . 3,254,720 |. 3,254,720 |. 1.FZ
59803L-AE-8 MidOcean Credit CLO XVII-MIDO 2025-18A B ... U RN 06/24/2025 SCOTIA CAPITAL MARKE ....eveeeiiiieeii e eiiiie e s et e s e s e s s e snna e essnsnns s s s snnnnnsnsans [oessnsnnnssesennnnnseessnnnnnnenees Jornniinnneernnnnnnn 9,900,000 fouuuiiiviinnnniinnnnns 9,900,000 |... 1DZ ...
59803L-AG-3 MidOcean Credit CLO XVII-MIDO 2025-18A C . P AU 06/24/2025 SCOTIA CAPITAL MARKE ... eeeeeeeeeeee e e e e eeeee e e e e eeee e e e e e e e e e e ennme e e e e ennnn e e eeemnnnaaeeeennnnnaeeens  reeennnnaseeeemnnnaneeeennnnnnaeees Joernnnanreemnnniannees 5,900,000 [eeeeeeemnnnneeeeens 5,900,000 |... 1.FZ ...
96467P-AA-6 . ..|Whitebox Clo V Ltd-WBOX 2025-5A A1 ... 06/24/2025 . JP MORGAN SECURITIES . 1.AZ
96467P-AG-3 . .| Whitebox Clo V Ltd-WBOX 2025-5A C . ......06/24/2025 . JP MORGAN SECURITIES . N N 1.FZ
96467P-AE-8 Whitebox Clo V Ltd-WBOX 2025-5A B .... R RN 06/24/2025 LT R R RN 8,200,000 [ouuriiviinnnnniinnnnns 8,200,000 |... 1DZ ...
59803L-AA-6 MidOcean Credit CLO XVII-MIDO 2025-18A A ... N . 06/24/2025 SCOTIA CAPITAL MARKE . ...25,000,000 |. ...25,000,000 |... 1AZ ...
000000-00-0 . ..|Arini European CLO-AVOCA 37A B ..... 06/25/2025 . JEFFERIES INTL LTD . 9,531,680 9,531,681 1.C FE
69704A-AE-1 . ..| PSTAT 2025-2A B-PSTAT 2025-2A B . 06/25/2025 . CITIGROUP GLOBAL MAR . 1,312,500 |. 1,312,500 |. 1.FZ
381929-A0-1 . ..[Golub Capital Partners S-GOST 2024-1A BR . 06/25/2025 . WELLS FARGO .... .10,000,000 |. .10,000,000 |. 102z
000000-00-0 . ..|CVC Cordatus Loan Fund X-CORDA 29A BR 06/26/2025 . BNP PARIBAS . 9,617,780 |. 9,617,776 |. 1.C FE
29003J-AU-8 . ..[Elmwood CLO 15 Ltd-ELM15 2022-2A CR .. 06/26/2025 . BOFAMLSEC .... .. 3,500,000 |. .. 3,500,000 |. 1FZ
56575V-AN-8 . .|Maranon Loan Funding 202-MRNON 2023-1A X . ......06/27/2025 . WELLS FARGO . .19,000,000 |. .19,000,000 |. 1.A2Z
82809X-AA-6 Silver Point CLO 11 Ltd-SPCLO 2025-11A A ... i 06/27/2025 ..... SG COWEN SECURITIES ... 22,500,000 [. ... 22,500,000 |... 1AZ ...
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82809X-AE-8 Silver Point CLO 11 Ltd-SPCLO 2025-11A B ... N - 06/27/2025 SG COWEN SECURITIES ... .. 16,400,000 |. .. 16,400,000 |... 1D2Z.
82809X-AG-3 . ..|Silver Point CLO 11 Ltd-SPCLO 2025-11A C . 06/27/2025 . SG COWEN SECURITIES 1FZ
64135X-AC-5 . .. |Neuberger Berman Clo 32r-NEUB 2019-32RA 06/27/2025 . WELLS FARGO .......... 1012
647541-AN-3 . .. [New Mountain CLO 5 Ltd-NMC CLO-5A CR . 06/30/2025 . CITIGROUP GLOBAL MAR . 1FZ
647541-AL-7 . ..|New Mountain CLO 5 Ltd-NMC CLO-5A BR . 06/30/2025 . CITIGROUP GLOBAL MAR . 1012
10970#-AA-9 . ..|Brinley PD SPV | LLC/Revolving Facility 06/13/2025 . BANK LOANS BARINGS . 1.F PL
87251F-AD-1 . .| TCW DIRECT LENDING STRUCTURED SOLUTIONS ......06/18/2025 DIRECT .. ,151, N ,151, N 2.BFE
000000-00-0 Bain Capital Euro CLO 2023-1 DAC ...evvunniiiiiiiiiiiiiiii e eeannaes [anand 05/23/2025 JPMPD ... 5,634,500 |. 5,000,000 |... 1DZ ...
000000-00-0 Bain Capital Euro CLO 20231 DAC ..eeveeneeeeeenie e e e eeenie e e e een e e e e e e e e ee e e e e e e e e e e eennnaees |enaad 05/23/2025 JPMPD ... ...2,535,525 |. 2,250,000 |... 1.FZ ...
000000-00-0 . MidOcean Credit CLO XIX ... 05/16/2025 . JPNPD .. 5,750,000 |. .. 5,750,000 |. 102z
000000-00-0 . Silver Point CLO 10 Ltd ......05/20/2025 . JPNPD .10,000,000 |. .10,000,000 |. 1012
000000-00-0 ......... Silver Point CLO 10 Ltd ..iiiivuueniiiiiiiiiiiiiiiiiii it cciiis s s reni e e s rerne e e s ersnanseeseeennnns |esend 05/20/2025 ..... JPMPD ... F T 6,650,000 [o.oiiiiiiinnniiiinnns 6,650,000 |... 1.FZ .
1099999999. Subtotal - Asset-| Backed Securities - Financial Asset-Backed - Self-Liquidating - Non Agency CLOs/CBOs/CDOs (Unaffiliated) 520,314,389 519,385,531 XXX
06762H-AQ-0 .. .|Barings Clo Ltd 2023-1-BABSN 2023-1A CR . . . MORGAN B 5,500,000 foeuiiiiiinnnniininnns 5,500,000 |... 1FZ
06762H-AN-7 . ..|Barings Clo Ltd 2023-1-BABSN 2023-1A BR . 05/08/2025 . MORGAN .. 1012
000000-00-0 . ..|Barings Euro CLO 2023-1 -BABSE 2023-1A B . 06/04/2025 . CITIGROUP G 1.C Fi
06763B-AN-9 . ..|Barings Loan Partners CL-BABSN LP-2A CR 06/10/2025 BOFAMLSEC ... .. 5,998,000 |. .. 5,998,000 |. 1.0 Fi
000000-00-0 . ..|Barings CLO Ltd 2025-11 . ......05/27/2025 . JPMPD ... . 15,000,000 |. . 15,000,000 |. 102z
000000-00-0 ......... Barings CLO Ltd 2025=11 ...iieuuuuiieiinniieeeeinnnisseeeennusseeeennnnasaeeeennnssaesennnnnsaesennnnnsaeeennnnnns |oennns 05/27/2025 ..... JPMPD ... .. 15,000,000 ). .. 15,000,000 |... 1.FZ ..
53,358,963 53,358,963 XXX
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1109999999. Subtotal - Asset-| Backed Securities - Financial Asset-Backed - Self-Liquidating - Non-Agency CLOs/CBOs/CDOs (Affiliated)
69462*-AA-4 . ..|PPC-TL SENIOR SECONDARY ELEVATION . oo |......05/30/2025 ..... BANK LOANS BARINGS .
.[Affirm Master Trust-AFRMT 2025-1A A .

mr

Aqua Finance Issuer Trus-AQFIT 2025-A C ..
.| Affirm Asset Securitizat-AFFRM 2025-X1 C .
Oxford Finance Credit Fu-OXFINF 2025-A A ....

038394-AC-6 .
00834M-AC-7 .
69145V-AA-0

GOLDMAN
BARCLAYS CAPITAL INC .
MITSUBISHI UFJ SEC I ...

00833B-AA-6 . . .| BOFAMLSEC .
53951C-AA-9 . ..|Loan Asset Issuer LLC, Series 2024 BT DIRECT .....
47262%-AA-T . ..| JEFFERIES DIRECT LENDING Brady I11 #5 .. BANK LOANS BARINGS . L
4720M¢-AA-1 ..| JEFFERIES DIRECT LENDING Brady |11 #3 .. BANK LOANS BARINGS . L ..
472454-AA-0 . ..| JEFFERIES DIRECT LENDING Brady I11 #2 02 . BANK LOANS BARINGS . L ..
47241#-AA-4 . ..| JEFFERIES DIRECT LENDING Brady I11 #1 02 . BANK LOANS BARINGS . L ..
47249%-AA-6 . ..| JEFFERIES DIRECT LENDING Jeffries Direct . BANK LOANS BARINGS . L ..
67579F-AC-0 . ..|Octane Receivables Trust-0CTL 2024-RVM1 SUNTRUST CAPITAL MAR . E ..
69544T-AC-8 . ..|Pagaya Al Debt Grantor T-PAID 2025-3 B . E ..
038394-AB-8 . -|Aqua Finance Issuer Trus-AQFIT 2025-A B E ..
E..
E ..

oo | 0s/07/2025
o s

m

..... 5,000,000 |..

..... 5,000,000 |.

000000-00-0 MISSION LANE CREDIT CARD MLANE 2025-T1 C ... DIRECT .. 12,567,622 |. .. 12,568,000 |...
000000-00-0 . ..| DEFAULT ISSUER MLANE 2025-T1 Class B ... 05/13/2025 . DIRECT ..
78449H-AD-9 . SMB Private Education Lo-SMB 2023-B C .. 05/16/2025 . BAIRD ... E

o 05/27/2025 72052328 [ oo 7,050,000 | ..

03237F-AD-7 ......... Amur Equipment Finance R-AXIS 2025-1A C .. VARIOUS . E
S1424Y-AF-5 ......... FCCU Auto Receivables Tr-FCCU 2025-1A C ..oooveniiiiiiiiiiiie e [ 05/20/2025 CITIGROUP GLOBAL MAR ...ttt ettt ettt e e e et e e e e e aneeeeeees [oosneeeeeeeeiinneeeeeeennnneeeeaes [oesreeeeeeeeiaeeea e 2,999,894 |, 3,000,000 |... E
78485N-AA-T . ..[SUA 2025-1 LLC-SUA 2025-1 A ............... 05/21/2025 . CANTOR ........ . 14,000,000 |. . 14,000,000 |.

92340G-AD-2 . .| Verdant Receivables 2025-VERD 2025-1 05/21/2025 . BOFAMLSEC .

92340G-AE-0 .
86324X-AB-1 .
20268B-AA-8 .
19421U-AC-8 .

05/21/2025 .
05/23/2025 .
05/28/2025 .
05/28/2025 .

BOFAMLSEC .
GOLDMAN .
BOFAMLSEC .
BOFAMLSEC .

Stream Innovations 2025--STRE 2025-1
.| Commonbond Student Loan -CBSLT 2020~
.|College Ave Student Loan-CASL 2019-A B .

. AB
.| Verdant Receivables 2025-VERD 2025-1A C
AB
1A

38238F-AA-8 . GoodLeap Home Improvemen-GDLP 2025-2A A 06/06/2025 GOLDMAN . A A
63940U-AB-0 . ..[Navient Private Educatio-NAVSL 2018-DA A . 06/12/2025 . CANTOR .. 11,987,878 |. 12,123,318 |.
96043V-AD-0 . .|Westlake Automobile Rece-WLAKE 2025-1A A . 06/12/2025 . WELLS FAR .20,066,406 |. .20,000,000 |

'. Affirm Asset Securitizat-AFFRM 2024-B A .. WELLS FARGO

MMmmmMmmmmmmmm

00835A-AA-6 . . 06/12/2025 . .19,987,500 | .20,000,000 |
50117L-AB-4 . ..|Kubota Credit Owner Trus-KCOT 2025-2A A2 . 06/17/2025 MIZUHO SECLRITIES 4,499,457 |. .. 4,500,000 |.
50117B-AC-4 . ..|Kubota Credit Owner Trus-KCOT 2024-1A A3 . 06/30/2025 . BOFAMLSEC ... . 22,032,134 | . 22,675,000 |
78398H-AB-4 . ..| SFS Auto Receivables Sec-SFAST 2025-2A A . 06/17/2025 BNP PARIBAS . . 10,499,235 |. .10,500,000 |.
35042N-AB-1 . ..|Foundation Finance Trust-FFIN 2025-2A B 06/27/2025 . GOLDMAN ...... 10,047,216 | .10,050,000 |
52604Q-AC-7 . ..|Lendmark Funding Trust 2-LFT 2025-1A C . ......06/30/2025 . MIZUHO SECLRITIES 3,489,988 |. 3,440,000 |. E
63890B-AC0 ......... Navient Student Loan Tru-NAVSL 2018-EA B . R 05/21/2025 ..... USROS USRS UTRR RO 1,108,650 |oouvriiieeeeiiiiens 1,140,000 |... E

e e D S L L S L L L L S T N e S S S T T T T T T T T ==
cwmMo>>>>>>0o0orooorTMTMET T TN MDD TMoooM® >
TN ONTIT TN AN T AN AT TN T ANNT I AT TN U U000 ONTT

001778-AA1 ooveeeee AUF Levered 11, LLC = REVOIVET ......vveeeeoseessssmsmmeeeesesmmsmeeeessemmmmeeeeemmmmmmeeeesseommmmeeeeeeecsons I 06/13/2025 ... | BANK LOANS BARINGS ococeeeerreeeemmmmneeeeemmmmneseeeemmmereseeemmmmeeseesmmmmneseeeemmmmneeeeeesmmneeseeeems |oeeessmeseeesseeesesseesseemmenees oseeseessseemsseesree 609,231 [ooooiiireeeisne, 609,231

=
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47236*-AA-5 JEFFERIES DIRECT LENDING OFFSHORE FUND | .... R AP 06/25/2025 ..... BANK LOANS BARINGS .... 568,744 |... PL
47237#-AA-0 . ..| JEFFERIES DIRECT LENDING OFFSHORE FUND | . 06/17/2025 .....|BANK LOANS BARINGS . ,020,510 |. PL ..
47236#-AA-1 . .| JEFFERIES DIRECT LENDING OFFSHORE FD II .. 06/17/2025 .| BANK LOANS BARINGS . ..897,809 |. PL ..

.. JEFFERIES DIRECT LENDING FD 11 C SPE LLC . .. BANK LOANS BARINGS .

47236@-AA-3 . . 06/17/2025 ... 228,013 |. PL ..
47235#-AA-2 . ..| JEFFERIES DIRECT LENDING FUND |1 SPE LLC . 06/17/2025 .....|BANK LOANS BARINGS . ,296,870 |. PL ..
46127%-AA-9 . ..| Invesco Private Credit Opportunities Hol . 06/30/2025 . BANK LOANS BARINGS . PL ..
14318*-AA-6 . .| CARLYLE SECURED LENDING 11 SPV, - Senio . ......04/08/2025 . BANK LOANS BARINGS . PL ..
72305@-AA-7 PINEBRIDGE PRIVATE CREDIT |11 HOLDINGS L .... T RN 05/30/2025 BANK LOANS BARINGS .... PL
L7583#-AA-1 PEMBERTON PD SMA HOLDINGS (LEVERED) S.A. ... N . 06/25/2025 BANK LOANS BARINGS .... PL
L4807*-AA-2 . ..|HL SCOPE MASTER SICAV-RAIF SCSp - Senior . 04/30/2025 . BANK LOANS BARINGS . PL ..
78449H-AC-1 ..|SMB Private Education Lo-SMB 2023-B B ..... ......04/30/2025 . BARCLAYS CAPITAL INC . FE ..
34528Q-HV-9 .. .|Ford Credit Floorplan Ma-FORDF 2023-1 A1 . U 06/17/2025 JP MORGAN SECURITIES ... FE
02325#-AA-8 AMBER CS LLC - Senior Secured Loan P - 06/12/2025 BANK LOANS BARINGS .... PL
28628D-AA-2 . ..|ELFI Graduate Loan Progr-ELFI 2023-A A . 05/20/2025 . BARCLAYS CAPITAL INC . FE ..
L9714%-AA-3 . .| WEST STREET EUROPEAN PRIVATE CREDIT MM S . 05/19/2025 . BANK LOANS BARINGS . PL ..
L9714*-AB-1 . ..|WEST STREET EUROPEAN PRIVATE CREDIT MM S . 05/19/2025 . BANK LOANS BARINGS . PL ..
L9714*-AC-9 . .| WEST STREET EUROPEAN PRIVATE CREDIT MM S . 05/19/2025 . BANK LOANS BARINGS . PL ..
L9714*-AD-7 . .| WEST STREET EUROPEAN PRIVATE CREDIT MM S . 05/19/2025 . BANK LOANS BARINGS . PL ..
761923-AB-7 . .| REVL 2023-2 Ltd-REVL 2023-2A A2 ... 04/07/2025 . PAYWP ... (472 740) ). PL ..
761923-AA-9 . ..| REVL 2023-2 Ltd-REVL 2023-2A A1 .... 04/07/2025 . PAYLP ... .(148,735)|. PL ..
09262X-AB-7 . ..|Blackstone Credit Rated Fund Trust SPV L . 06/30/2025 . BANK LOANS BARINGS . PL ..
20268II-AB-0 . ..| Commonbond Student Loan -CBSLT 2021-AGS 05/28/2025 . BOFAMLSEC . FE ..
831943-AC-9 . ..|SMB Private Education Lo-SMB 2024-A B .. 06/30/2025 . VARIOUS . FE ..
63943C-AA-9 . ..[Navient Private Educatio-NAVSL 2024-A A 04/09/2025 . GOLDMAN . FE ..
832070-AC-3 . ..|SMB Private Education Lo-SMB 2024-D B .. 06/27/2025 . VARIOUS . FE ..
03770*-AA-0 . ..|Apollo Asset-Backed Finance Lending Comp . 06/02/2025 . BANK LOAN . PL ..
03770*-AC-6 . ..| Apollo Asset-Backed Finance Lending Comp . 06/02/2025 . BANK LOANS BARINGS . PL ..
03770*-AB-8 . .| Apollo Asset-Backed Finance Lending Comp . ......06/02/2025 . BANK LOANS BARINGS . . PL ..
04941*-AC-8 Atlas Securitized Products FUNding 1 LP ...ceoemmeiiieiieeee e e e eennes [eenand 06/27/2025 ..... BANK LOANS BARINGS .... 16 183,036 |. .... 16,183,036 |... PL
04941*-AA-2 Atlas Securitized Products Funding 1 LP .....ccovuiiiiiiiiiiiiiiiiiiiicccci e [eennnd 06/30/2025 ..... BANK LOANS BARINGS .... .. 16,183,036 |. .. 16,183,036 |... PL
L7586#-AA-8 . ..| PEMBERTON MID MARKET DEB Pebble 2.0 Seni . BANK LOANS BARINGS . PL ..
L56698-AA-4 . ..| JEFFERIES DIRECT LENDING Project Launch .. .| BANK LOANS BARINGS . PL ..
L56698-AB-2 ......... JEFFERIES DIRECT LENDING Project Launch . BANK LOANS BARINGS .... N s PL
31424Y-AE-8 ......... FCCU Auto Receivables Trust 2025-1 .......ccvuuuniiiiiiiuiiiiiiiiiiiie it s s ciiii e e s renninseeeeaanannes BANK LOANS BARINGS ... ieevuunniiiiiuuunnisiiiuuinissiiesuneessisunnsseesessnnnsssssesnnnssesrssnnnnsesssennnnseneee [soserennnnsensrnnennsnssernnnsnnnss foorennnnnneesennnnnnees 4,128,962 |oiiiiiiiiiiiininnnns 4,125,000 z
1119999999. Subtotal - Asset-Backed Securities - Financial Asset-Backed - Self-Liquidating - Other Financial Asset-Backed Securities - Self-Liquidating (Unaffiliated) 377,876,955 377,343,507 302,427

62879V-AH-2 . .|NB BLUEPRINT 2025 LLC LN CTF CL B . 04/01/2025 ... [BANK LOANS BARINGS . 9,000,000 |. 9,000,000 |. L0 f2ch ..
62879V-AG-4 .........|NB BLUEPRINT 2025 LLC LN CTF CL A . 04/01/2025 ... [BANK LOANS BARINGS . .30,000,000 |. .30,000,000 |. 01.6PL ..
622728-AA-4 .........| PROJECT SIMBA DDTL A ... 05/01/2025 ... [BANK LOANS BARINGS . .10,406,972 |. .10,406,972 |. RN RN
G22724-AB2 .........|PROJECT SIMBA DDTL B . 05/01/2025 ... |BANK LOANS BARINGS . .. 7,217,283 |. .0 |28l ..
209031-AA-1 .........| Consol idated Communicati-CNSL 2025-1A A2 . 05/09/2025 ... [MORGAN ... .10,000,000 |. L0 [1.6FE ..
62879%-AB-1 .........NB Select Opportunities ISPV 2022 LLC - .. 06/30/2025 ... [BANK LOANS . 01.6PL ..
62879%-AC-9 .........NB Select Opportunities ISPV 2022 LLC - .. 06/30/2025 ... [BANK LOANS BARINGS . 0]2.cPL ..
515148-AA-8 . .| LANDIARK EQUITY PARTNERS XV11-D LLC REVO . ......06/23/2025 .....|BANK LOANS BARINGS . 0|1FPL ..
620024-AA-3 NCL [11-PE-D LLC / NOL 111-PE=E LLC SECD ..eovvevevacecicieiisese et ssnscssnssssnnins [oeneas 06/23/2025 BANK LOANS BARINGS ... 1FPL e
45661*-AA-3 INDUSTRY VENTURES MM HOLDCO, LLC, = SENI ..ueeruueeececiictsesecesicue e esicicesisessenicicissssennes [eeaad 06/13/2025 BANK LOANS BARINGS ... 1.FRL
(86568-AA-9 .........|TPG TIGER HOLDCO, LLC, - Class A Term Lo . 06/26/2025 ... [BANK LOANS BARINGS . 1.6PL ..
G86568-AB-7 .........|TPG TIGER HOLDCO, LLC, - Class B Term Lo . ......06/26/2025 ... [BANK LOANS BARINGS . 2.BPL ..
62879K-AB-9 ........ NB SOF V ISPV 2022 LLC - Class A Term Lo . I 06/23/2025 BANK LOANS BARINGS ... 1.6 PL
00268*-AA-5 ......... ASF VIT1 SUNTORI, L.P and ASF VIII B SN .... B 05/06/2025 BANK LOANS BARINGS ... 1.6 P
09263R-AA-1 .........|Blackstone Cooper Asset Holdco LLC-Delay . 06/24/2025 ... [BANK LOANS BARINGS . 1.6PL ..
19450K-A*-2 . .| COLLER CREDIT BACKED LOANS & NOTES 11 LT . ......04/24/2025 ... [BANK LOANS BARINGS . 1.6PL ..
19459K-A@-0 COLLER CREDIT BACKED LOANS & NOTES |1 LT .. i 04/24/2025 ... BANK_LOANS BARINGS . o e 2.0PL
1319999999. Subtotal - Asset-Backed Securities - FlnanC|aI Asset-Backed - Not Self-| L|qU|dat|ng Equity Backed Securities (Unaffiliated) 118,619,007 118 669,036 0

748950-AA0 ........ TRAM 2025-1 LLC .. [-.....05/08/2025 ... BANK LOANS BARINGS .......o.oooooooieouisisossesiseiiisisosisesieeisessesesscesen s enseee s s O OO 7,000,000 [ [ 0 [1AFE oo
1339999999. Subtotal - Asset-Backed Securities - Financial Asset-Backed - Not Self-Liquidating - Other Financial Asset-Backed Securities - Not Self-Liquidating (Unaffiliated) 7,000,000 6,786, 100 0 XXX

858928-AG-9 ......... [Stellantis Financial Und-SFUEL 2025-AA C oovvveveeeeveioieriesesicisiseionoieisisesisicecenneneneesesesececeeen [......05/01/2005 ..... [JP MORGAN SECURITIES .....eereierseseseseeesiiietersesesesesesesetatetseseseeesessenetessesesesecesesneneesesesene | OO AR 4,998,816 [.ooeiiiiiiiiiiinnns 5,000,000 J..ovverreiiiiiiiiiiiiiiiiian O [1.FFE ...
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881934-AD-5 . ..|Tesla Auto Lease Trust 2-TESLA 2024-B A3 ......ccermmeiiiieieenie e eeeen e cee e e ee e e eenne e eee [eenand 06/13/2025 JP MORGAN SECURITIES ... 7,892,603 |eeveiiieeineins 7,872,000 |...
345279-AD-5 .........|Ford Credit Auto Lease T-FORDL 2024-B A3 . 06/20/2025 . MIZUHO SECURITIES ..... .21,758,708 |. .21,637,000 |.
29375P-AB-6 . ..|Enterprise Fleet Financi-EFF 2024-1 A2 ... 06/30/2025 . MITSUBISHI UFJ SEC | . 10,330,791 | . 10,257,864 |.
12510H-AF-7 . ..|Capital Automotive Reit-CAUTO 2020-1A A6 . 04/17/2025 . BARCLAYS CAPITAL INC .
12510H-AE-0 . .| CARS-DB4 LP-CAUTO 2020-1A A5 .............. 04/17/2025 . BARCLAYS CAPITAL INC .

0lv03

67190A-AB-2 . .[Oak Street Investment Gr-0AKIG 2021-1A A . CITIGROUP GLOBAL MAR .

1519999999 Subtotal Asset-Backed Securities - Non-Financial Asset-Backed Securities - Practlcal Expedient - Lease-Backed Securltles Practical Expedient (Unaffiliated) 51,020,582 51,275,031

88655A-AH-3 . | TIF Funding 111 LLC-TIF 2024-2A B ....oooviiiiiiiiiiiiiiiiiiiicceieeeccccecceccceeecceeeeceeeeeeeeeeeeeeeeeeees [ 04/23/2025 ..... MITSUBISHI UFJ SEC | . 7,146,440 |. 7,154,545 |... 1.
12563L-AN-7 . ..|CLI Funding VI LLC-CLIF 2020-1A A . 05/14/2025 . INTLFCSTONE . 7,388,655 |. 8,038,542 |. 1.
741011-AA-8 . ..|Presidio Finance LLC-PRSDO 2023-1 A1 . 05/15/2025 . DIRECT ........ .20,000,000 |. .20,000,000 |. 1.
262102-AC-0 . ..|Drive Auto Receivables T-DRIVE 2025-1 A3 . 06/20/2025 . MIZUHO SECURITIES .. . 17,545,801 |. . 17,500,000 |. 1.
96043C-AD-2 . ..|Westlake Automobile Rece-WLAKE 2024-3A A . 06/20/2025 . MIZUHO SECURITIES .. . 25,069,336 |. .25,000,000 |. 1.
023947-AD-6 . ..| AmeriCredit Automobile R-AMCAR 2024-1 A3 . 06/30/2025 . MIZUHO SECURITIES 1.
87267C-AA-6 . ..| TRP 2021 LLC-TRP 2021-1 A .......eeueeee 04/14/2025 . PAYUP ..o 1.
80683L-AA-8 . ..|TRP - TRIP Rail Master F-TRP 2021-2 A 06/30/2025 . MIZUHO SECURITIES 1.
89680H-AE-2 . ..|Triton Container Finance-TCF 2021-1A A . 05/14/2025 . INTLFCSTONE ....... 1.
88655A-AA-8 . ..|TIF Funding Il LLC-TIF 2024-1A A .... 06/30/2025 . AVHERST SECURITIES . 1.
88655A-AC-4 . ..|TIF Funding 111 LLC-TIF 2024-1A B . 04/17/2025 . MIZUHO SECURITIES 1.
88655A-AG-5 ......... TIF Funding [11 LLC-TIF 2024-2A A ...uuiiiiiiii e VARIOUS ......cceeeeeee P 1.
1539999999. Subtotal - Asset-Backed Securmes Non-Financial Asset-Backed Securities - Practlcal Expedient - Other Non-Financial Asset-Backed Securities Securities - Practical Expedlent (Unaﬁlllated) 102,313,003 102,955,725

22228#-AD-8 . ..| CounterpointeSRE CPACE 3111 Sunset BIVA ........eevveiiiiiiiiiiiiiiiiiiiiiiieieeeeeeeeeeeeeeeeeeeeeeeeeeeeeneeeees [eeen 05/22/2025 ..... DIRECT 1.
222290-AA-9 ......... | CounterpointeSRE CPACE Habitat 2024 Clas . ......06/01/2025 . DIRECT . 1.
222290-AB-7 . .. | CounterpointeSRE CPACE Habitat 2024 Clas . ...05/01/2025 ... [DIRECT P 1.
1549999999. Subtotal - Asset-Backed Securities - Non-Financial Asset-Backed Securities - Practlcal Expedlent - Other Non-Financial Asset-Backed Securities Securities - Practical Expedlent (Aff|||ated) 3,483,806 3,483,806

82667C-AC-9 Signal Rail | LLC-SRL 2024-1A A . R R 04/17/2025 BARCLAYS CAPITAL INC . R . .. 1,533,498 |...

872480-AE-8 . ..|TIF Funding Il LLC-TIF 2021-1A A . 05/27/2025 . BAIRD ..ot

88316A-AA-9 . Textainer Marine Contain-TMCL 2024-1A A 04/28/2025 .

R MIZUHO SECLRITIES
P SO 06/25/2025 ..... VARIOUS

8742856 |.ooooooooroo 81714:097 "

1257 1W-AA-1 CLI Funding IX LLC-CLIF 2024-1A A

912928-AA-6 ......... USQ Rail 111 LLC-STEAM 2024-1A A iiriiiiiiiiiinnnneeerennnnaeaennnnanseeernnnnnaseannnnnnssseernnnnnsseernnnnnns |oennnd 06/30/2025 ..... MIZUHO SECURITIES 4,893,191 |ooveiiiiiiiiiies 4,937,358

1739999999. Subtotal - Asset-Backed Securities - Non-Financial Asset-Backed Securities - Full Analysis - Other Non-Financial Asset-Backed Securities Securities - Full Analysis (Unaffiliated) 19,171,350 19,254,786 14,642
1889999999. Total - Asset-Backed Securities (Unaffiliated) 1,330,083,401 1,329,499,576 1,066,707
1899999999. Total - Asset-Backed Securities (Affiliated) 56,842,769 56,842,769 50,299
1909999997. Total - Asset-Backed Securities - Part 3 1,386,926, 170 1,386, 342,345 1,117,006
1909999998. Total - Asset-Backed Securities - Part 5 XXX XXX XXX

1909999999. Total - Asset-Backed Securities 1,386,926, 170 1,386, 342,345 1,117,006
2009999999. Total - Issuer Credit Obligations and Asset-Backed Securities 3,213,425,135 3,216,383,509 11,322,283
060505-FL-3 Bank of America Corp-BAC 5 7/8 PERP ......cceeemueiieeiienie e eeeeie e e e een e e eeee e e ee e e eennne s [eennnd 04/24/2025 IN-KIND TRANSFER ... ...5,000,000.000 |.... .. 5,005,695 |. ..5,000,000 |... .0 |2.B FE
172967-PM-7 . ..|Citigroup Inc-C 7 PERP ....... 04/24/2025 . IN-KIND TRANSFER . ..29,630,000.000 |. .29,630,000 |. . 29,630,000 |. 3.AFE ..
190750-AE-2 . ..| CoBank ACB-COBKAC 6.45 PERP . 04/24/2025 . IN-KIND TRANSFER . ..15,000,000.000 |. . 15,000,000 |. .15,000,000 |. 2.BFE ..
190750-AF-9 . ..| CoBank ACB-COBKAC 7 1/4 PERP 04/23/2025 . SEAPORT GROUP .. 7,000,000.000 |. 7,113,750 |. 7,000,000 |. 2.BFE ..
30767E-AE-9 . ..|Farm Credit Bank of Texa-FARMCB 7 04/24/2025 . IN-KIND TRANSFER . ..32,872,000.000 |. . 33,630,171 |. . 32,872,000 |. 2.BFE ..
534187-BR-9 . ..[Lincoln National Corp-LNC 9 1/4 PERP . 04/24/2025 . IN-KIND TRANSFER . 3,275,000.000 |. .. 3,275,000 |. 3,275,000 |. 2.CFE ..
570535-All-4 . . [Markel Group Inc-MKL 6 PERP ............ ......04/24/2025 . IN-KIND TRANSFER . ..14,866,000.000 |. 14,883,911 | 0| 3.AFE ..
78397N-AA-4 SCF Preferred Equity LLC-SUBORDINATED .. R - 04/24/2025 IN-KIND TRANSFER ... ..10,000,000.000 |.... ....10,000,000 [. ....10,000,000 ... 3.AFE
808513-CB-9 Char les Schwab Corp/The-SCHI 5 PERP .. ...04/24/2025 IN-KIND TRANSFER ... +..7,500,000.000 [-.eeeevemnnaeeaennnnnns 7,500,000 [eeeeeeemnnnaeeeeens 7,500,000 |... 2.C FE
902973-AZ-9 . ..|US Bancorp-USB 5.3 PERP ............ IN-KIND TRANSFER . 5,000,000.000 |. .. 5,056,317 |. .. 5,000,000 |. 2.BFE ..
95002Y-AC-7 . .|Wells Fargo & Co-WFC 6.85 PERP IN-KIND TRANSFER . ..16,514,000.000 |. . 16,514,000 |. . 16,514,000 |. 2.BFE ..
025816-CH-0 American Express Co-AXP 3.55 PERP . VARIOUS ..35,000,000.000 |.... .0 32,394,115 . .... 35,000,000 ... 2.CFE
30767E-AD-1 Farm Credit Bank of Texa-FARMCB 5.7 PERP . SEAPORT GROUP ..20,000,000.000 |.... .... 19,982,000 |. ....20,000,000 ... 2.BFE
808513-BJ-3 . ..|Char les Schwab Corp/The-SCHW 4 PERP .. REC . ..10,000,000.000 |. .10,000,000 |. .10,000,000 |. 2.CFE ..
816851-BK-4 . ..| Sempra-SRE 4 7/8 PERP .........ceuunnnn REC ..15,639,000.000 |. . 14,828,507 |. . 15,639,000 |. 2.CFE ..
06055H-AB-9 . ..|Bank of America Corp-BAC 6 1/8 PERP REC ..10,000,000.000 |. 9,850,052 .10,000,000 |. 2.BFE ..
064058-AH-3 . .|Bank of New York Mellon -BK 4.7 PERP ... . REC 5,000,000.000 |. ..5,000,000 |. ..5,000,000 |. 2.AFE ..
10924B-AA-5 Brighthouse Holdings LLC-BHF 6 1/2 PERP ........cccvviiiiiiinnnnniiiiiiniiniiiiininnninsinsnsnnnnseennnnnenenes |oeee..04/25/2025 ... REC ... ..17,000,000.000 |.... .. 18,363,609 ). .. 17,000,000 |... 2.CFE
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25746U-DM-8 Dominion Energy Inc-D 4.35 PERP .... N - 04/24/2025 REC ... ..20,040,000.000 |.... ... 17,494,370 |. ....20,040,000 ... 2.C FE
29273V-AN-2 . ..|Energy Transfer LP-ET 7 1/8 PERP .. 04/28/2025 . REC ... ..20,000,000.000 |. . 18,462,305 |. .20,000,000 |. 3.AFE ..
381416-C2-8 . ..| Goldman Sachs Group Inc/-GS 6.85 PERP 04/28/2025 . GOLDMAN . ..42,135,000.000 |. . 42,135,000 |. .22,135,000 |. 3.AFE ..
48128A-AJ-2 . ..| JPMorgan Chase & Co-JPM 6 1/2 PERP ... 04/28/2025 . JP MORGAN SECURITIES . ..17,442,000.000 |. . 17,442,000 |. . 17,442,000 |. 2.BFE ..
48128B-AN-1 . ..| JPPMorgan Chase & Co-JPM 3.65 PERP 04/28/2025 . REC ......... 5,000,000.000 |. .. 4,750,050 |. .. 5,000,000 |. 2.BFE ..
59156R-CA-4 . ..[MetLife Inc-MET 3.85 PERP ... 04/28/2025 . BOFAMLSEC . ..11,630,000.000 |. . 11,513,700 |. . 11,630,000 |. 2.BFE ..
59156R-BT-4 . .[MetLife Inc-MET 5 7/8 PERP .. 04/28/2025 . REC ... ..22,000,000.000 |. . 22,113,677 |. .22,000,000 |. 2.BFE ..
693475-A0-8 PNC Financial Services G-PNC 5 PERP .. ......04/28/2025 REC ... ..21,069,000.000 |.... ....21,386,714 |. ....21,069,000 ... 2.BFE
665859-A0-7 Northern Trust Corp-NTRS 4.8 PERP ........iiiiiiiiiiieeeeieie e eee e e e eeene e e e e e e e e e ennne e e eeennnnes |eennad 04/28/2025 REC ... ...5,305,000.000 |.... 5,348,045 [....ccevvunieieiinnnnns 5,305,000 |... 2.AFE
693475-BC-8 . ..|PNC Financial Services G-PNC 3.4 PERP .. 04/28/2025 . REC ... 5,000,000.000 |. .. 4,550,186 |. .. 5,000,000 |. 2.BFE ..
726503-AE-5 . .|Plains All American Pipe-PAA FLOAT PERP ......05/15/2025 . VARIOUS . ..36,254,000.000 |. . 34,915,818 |. . 36,254,000 |. 3.AFE ..
808513-BD-6 Charles Schwab Corp/The-SCHI 5 3/8 PERP .......ccevuuiiiiiiiiiiiiiiiiiie e eeennn [eennnd 04/28/2025 BOFAMLSEC . ..30,000,000.000 |.... ....29,880,000 [. 2.CFE
898320-AF-6 Truist Financial Corp=TFC 5.1 PERP ....eeeereiiieiieeie e e e eeee e eeeren e e e ee e e e e e eenne e e e eennnneeeeens |eennad 04/28/2025 REC ... ...2,500,000.000 |.... 2,425,026 [....ccvvvuieieeennnnns 2,500,000 |... 2.C FE
902973-BC-9 . .. |US Bancorp-USB 3.7 PERP ......... 04/28/2025 . REC ..13,000,000.000 |. . 11,065,376 |. . 13,000,000 |. 2.BFE ..
949746-TD-3 . ..|Wells Fargo & Co-WFC 3.9 PERP . 04/28/2025 . REC ... ..10,285,000.000 |. 9,539,521 .10,285,000 |. 2.BFE
902788-40-5 . ..|UMB Financial Corp-UMB FINANCIAL CORP 05/29/2025 . RBC CAPITAL MARKETS ...350,000.000 [. 8,750,000 ..350,000 |. 2BZ
06055H-AH-6 . .|Bank of America Corp-BAC 6 5/8 PERP ......04/24/2025 . BOFAMLSEC ... ..25,000,000.000 |. .25,000,000 |. .25,000,000 |. 2.BFE
29273V-AN-0 .........[Energy Transfer LP-ET 6 1/2 PERP ... T 05/21/2025 ..... BARCLAYS CAPITAL INC .... ..10,000,000.000 |.... .... 10,012,500 [. .10,000,000 |... 3.AFE ..
4019999999. Subtotal - Preferred Stocks - Industrial and Miscellaneous (Unaffiliated) Perpetual Preferred 554,901,415 XXX 0
30290Y-AJ-0 ......... FS Credit Opportunities -FSGLBL 2.95 01/ .... oo |oeenn.04/2472025 ... IN-KIND TRANSFER . .... 15,000,000 |. .... 15,000,000 ...
14387R-40-1 . ..|Carolina First Mortgage ~SUBORDINATED ..... REC veeeennn . 14,451,345 |. .
65339K-83-7 . ..|NextEra Energy Capital H-PREFERRED STOCK . . WELLS FARGO . .10,000,000 |.
4825111-60-9 ......... KKR & Co INC-KKR & CO INC ...eeeeeeeeeeieeeee e e e eee e e e e e e e e e e e e e emene e e e e emnnn e e e eeennneeeeennnn |eenaad 05/20/2025 ..... WELLS FARGO .... ....20,000,000 [.
000000-00-0 ......... Acrisure A2 Pref ...06/18/2025 PRIVATE ...
12766@-12-3 . ..| Cogency Global - Preferred .. 05/07/2025 . DIRECT .. 42, N
03770@-10-0 . .| APOLLO ASSET-BACKED FINANCE LENDING COMP . ......06/02/2025 . DIRECT ..... ..593,750 |.
759351-80-2 Reinsurance Group of Ame-REINSURANCE GRO ... JUT I 05/20/2025 ..... SEAPORT GROUP . .... 12,545,000 |.
172606-A8-2 ......... CION ARES DIVERSIFIED CR Series L Prefer ......oiiiceeeiiiiiiinniiiiiiiiiiiniiiiiiiininscissnssnssensnsnnnnans |oanesd 04/14/2025 ..... 0] =0 PP AR PPPPPTI 320,000.000 f..oeivivunniiiiinnnnns 8,000,000
4029999999. Subtotal - Preferred Stocks - Industrial and Miscellaneous (Unaffiliated) Redeemable Preferred 85,632,874
4509999997. Total - Preferred Stocks - Part 3 640,534,289
4509999998. Total - Preferred Stocks - Part 5 XXX
4509999999. Total - Preferred Stocks 640,534,289
67077M-10-8 ......... Nutrien Ltd=COMMON STOCK .......ueeeemeeeeeeeeieee e e e eeeeee e e e eeeee e e e e emen e e eeeenne e e eeennnneeeeennnnnnns |eennad 06/27/2025 ..... BLOOMBERG TRADEBOOK ... .eereeeeeeennnneeeeemnnieseeeenmia s e eeemnna e e e eemnnna e e eeemnnnaeeeemnnnnaeeeennnnnnnee [oereernnnnaneeenmnnnnns 1,000.000 |+eeveeuneeeeemnnnaeeeeens 58,045

780259-30-5 ......... Shell PLO-ADR ....eiiieeiiite ittt snnnes [ 04/23/2025 ..... BLOOMBERG TRADEBOOK ..

228368-10-6 ......... Crown Holdings Inc=COMMON STOCK ..........cooiiiiiiiiiiiiiiie e oo 06/12/2025 ..... BLOOMBERG TRADEBOOK ..

665431-12-7 ......... Noble Corp PLC-COMMON STOCK .....eeeeiiiiiiieeiiiiiiiie ettt e 06/12/2025 ..... BLOOMBERG TRADEBOOK ..

61945C-10-3 ......... MOSAIC CO/THE-COMMON STOCK .....eeeereeeeeeee e oo 06/27/2025 .....

743400-10-3 ......... Prologis Inc-COMMON STOCK BLOOMBERG TRADEBOOK .. .

20273V-10-0 . ..|ENERGY TRANSFER EQUITY L P LTD PARTNERSH . BLOOMBERG TRADEBOOK ..8,000.000 |

16411R-20-8 . .. | CHENIERE ENERGY INC-COMMON STOCK BLOOMBERG TRADEBOOK ..200.000 |.

86765K-10-9 . ..| SUNOCO LP COMMON STK ... R VARIOUS . .15,185.000 | .
682680-10-3 ......... ONEOK INC COMMON STK ....veiieeeiiiiiit ettt snnees e 05/07/2025 ..... MERGER .. ....54,916.000 |.... ...3,522,224 |
960417-10-3 ......... WESTLAKE CHEMICAL PARTNE-WESTLAKE CHEMIC ...oeeeeeiieeeeiiiee e oo 04/09/2025 ..... ....(1,805,328)|.
902681-10-5 ......... UGH Corp=COMMON STOCK ....veeeiiiiiiieeseeiiiiie sttt sinnneaa e [oeea 06/12/2025 ..... BLOOMBERG TRADEBOOK .. .

20250N-10-5 ......... ENBRIDGE INC-COMMON STOCK .....eeeeeeeiiiiieee et et ens e 05/05/2025 ..... VARTOUS .ttt e et e e et e e e e e e anae e e e e e ennneees [oebeeeeeeeeiaeaaa e 3,750.000 |....

87807B-10-7 ......... TC Energy Corp=COMMON STOCK .......eeiviiiiiiiiiiieiiiiiie et e 04/14/2025 ..... VARIOUS . ....45,000.000 |....

G806ON-10-2 ......... Sensata Technologies Hol-COMMON STOCK ............coooiiiiiiiiiiiiii s [ 06/12/2025 ..... BLOOMBERG TRADEBOOK ..

008474-10-8 ......... Agnico Eagle Mines Ltd-COMMON STOCK ...........ooieiiiiiiiiiiiiiiiiiiie i [ 06/16/2025 .....

697900-10-8 ......... Pan American Silver Corp-COMMON STOCK ...........oooiiiiiiiiiiiiiiie s [ 06/12/2025 ..... .

23345M-10-7 . .| DT Midstream Inc-COMMON STOCK . VARIOUS . .31,700.000 |.

.| 1CL Group Ltd-COMMON STOCK
Amcor PLC-COMMON STOCK

M53213-10-0 .
60250X-10-7

BLOOMBERG TRADEBOOK
MERGER

.10,000.000 |
....52,925.000 |....
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125269-10-0 ......... CF INDUSTRIES HOLDINGS [=COMMON STOCK .....eeeereuueeeemmnnneeeeennneeeeennnnaeeeeernnneeeeeennnnneeeeennnnnes |eennnd 06/27/2025 ..... BLOOMBERG TRADEBOCK ... ....700.000 |.... ... 63,453
465741-10-6 ......... Ttron Inc=COMMON STOCK ....vuuuiiiiiriiniiiiiiiie et s e e s e rraa s e nnann s eees [oeeens 06/12/2025 ..... BLOOMBERG TRADEBOOK ... ....400.000 |.... ... 49,181
05990K-10-6 ......... BANC OF CALIFORNIA INC-COMMON STOCK .......eieeeeuunusseeeennnsaeernnnnnsaaeeennnnnseeennnnnsssernnnnnnsaeennnns  |oennns 04/03/2025 ..... VARTOUS ... e ettt e e ettt s e e e et e s e e e s e e eeees s e e s eness s e e enennanseenennnsasaeennnnnseeennnnnnsaenrnns [seeernnnnaseeeennnnnnn 51,736.000 [..eiieeinnnaniaeennnnns Lo P FEPP PP PP PPPPPRRTUTY | I INTTTTOrrrry
5019999999. Subtotal - Common Stocks - Industrial and Miscellaneous (Unaffiliated) Publicly Traded 11,059,358 XXX 0 XXX
5989999997. Total - Common Stocks - Part 3 11,059,358 XXX 0 XXX
5989999998. Total - Common Stocks - Part 5 XXX XXX XXX XXX
5989999999. Total - Common Stocks 11,059,358 XXX 0 XXX
5999999999. Total - Preferred and Common Stocks 651,593,647 XXX 0 XXX
6009999999 - Totals 3,865,018,782 XXX 11,322,283 XXX
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..96928*-FX-0 |William Blair & Company, Trust Certifica .... [. 06/15/2025 . | SINKING PAYMENT .. .. 248,660 248,660 248,660 |...........248,660 |.... .0 . 0 .248,660 |.. .0 .. 4,157 |. 02/15/2036 .
..35826@-AA-4 | County of Fresno CA Trust Certificates ...... [. 06/15/2025 . |SINKING PAYMENT .. 109,135 ..109,135 .. 110,224 | . 109,816 |. 0 0| .109,135 . 0| .. 2,129 |. 06/15/2038 .
..96928*-DJ-3 |William Blair & Company, Trust Certifica .... [. 06/15/2025 . | SINKING PAYMENT .. 158,077 . 158,077 . 158,077 |. . 158,078 |. 0 0| 158,077 . 0| .. 3,460 |. 09/15/2031 .
..96928*-FQ-5 |William Blair & Company, Trust Certifica .... [. 06/15/2025 . | SINKING PAYMENT .. 158,823 ..158,823 ..158,823 ..158,823 |. 0 0| .158,823 . 0| . 2,655 . 09/16/2033 .
..12585@-AA-4 | CHP (Fresno Ca) Trust Certificate ........ . 06/15/2025 . | SINKING PAYMENT .. 413,847 413,847 413,847 ..413,847 |. 0 0| 413,847 . 0| .. 5,508 |. 02/15/2028 .
..36248#-AA-0 | GSA (Anchorage AK) CTL P Pass-Thru Certi . 06/15/2025 . | SINKING PAYMENT .. 372,346 372,346 375,697 ..373,119 | 0 0| .372,346 . 0| .. 5,432 |. 11/16/2030 .
..89441#-AA-4 | Traverse City Control Tr Trust Certifica .... [. 06/15/2025 . | SINKING PAYMENT .. 103,408 ..103,408 .. 104,442 |. ..104,832 |. 0 0| .103,408 2,644 |. 11/15/2039 .
..96928*-DA-2 |William Blair & Company, Trust Certifica .... [. 06/15/2025 . | SINKING PAYMENT .. . 225,399 227,827 |ovvvnnnnee .0 . 0 . 5,046 |. 08/15/2031 .
. 16877#-AA-0 | Childress Klien-Cambridg Senior Secured . 06/05/2025 . | SINKING PAYMENT .. . ..204,377 ..204,633 |........... .0 . 0 . .20,421 |. 01/05/2036 .
..90378@-AA-1 |U.S. Department of Agric Trust Certifica . 06/15/2025 . | SINKING PAYMENT 47,929 47,929 47,929 |. 47,929 |. 0 0| 47,929 . . 04/15/2038 .
..30292%-AA-2 |FBI Bronx Control Trust Pass-Thru Certif . 06/15/2025 . | SINKING PAYMENT .. 151,655 ..151,655 ..151,655 |. ..151,655 |. 0 0| .151,655 . 07/15/2033 .
..35824#-AA-4 |Fresno County (Rowell Bu Trust Certifica .... [. 06/15/2025 . |SINKING PAYMENT .........ovvvis |oennnnnnnnninininins s 3,958 ... 3,958 .. 3,99 ... 3,985 ... .0 . 0 ...3,9%8 |.. . 05/15/2040 .
..91855%-AA-3 | VA (Ponce, PR) CTL Trust Certificate ......... . 06/15/2025 . | SINKING PAYMENT .. ....59,234 ...50,234 ...50,234 |............50,234 |.... .0 . 0 ..59,234 |.. . 08/15/2042 .
.. 12795%-AA-2 | CGA Capital Corp Pass Thru Ctfs Series 2 . 06/10/2025 . | SINKING PAYMENT .. 264,699 ..264,699 ..264,699 |. ..264,699 |. 0 0| .264,699 . 03/10/2031 .
..23316#-AA-5 |DEA (Nashville TN) LLC Pass-Thru Certifi .... [. 06/05/2025 . | SINKING PAYMENT 94,832 94,832 94,832 |. 94,832 |. 0 0| 94,832 . 08/05/2040 .
..96928*-FK-8 |William Blair & Company, Trust Certifica .... [. 06/15/2025 . | SINKING PAYMENT .. 147,266 .. 147,266 ..147,266 |. ..147.271 0 0| 147,266 . 11/15/2032 .
..24023#-AA-7 |DC Department of Correct Pass-Thru Certi .... [. 06/15/2025 . | SINKING PAYMENT 98,664 98,664 98,664 |. 98,768 0 0| 98,664 . 03/15/2033 .
..91841@-AA-8 |Virginia (Lafayette, IN) Trust Certifica .... [. 06/15/2025 . | SINKING PAYMENT 80,150 80,150 80,150 |. 80,150 0 0| 80,150 . 08/15/2036 .
..362498-AA-1 | GSA Gth | US Government Lease-Backed Pas . 06/15/2025 . | SINKING PAYMENT 81,573 81,573 81,573 |. 81,574 |. 0 0| 81,573 . 05/15/2038 .
..31307#-AC-5 |FDL-CC LLC Senior Note Tranche A-3 ....... . 06/15/2025 . | SINKING PAYMENT 20,725 20,725 20,726 | 20,726 | 0 0| 20,725 . 06/15/2037 .
..96928*-EN-3 |William Blair & Company, Trust Certifica .... [. 06/15/2025 . | SINKING PAYMENT .. 129,267 ..129,267 ..130,659 |. ..129,692 |. 0 0| .129,267 . 02/15/2034 .
..85235*-AA-6 | St Louis County Control Trust Certificat . 06/15/2025 . | SINKING PAYMENT .. 343,593 ..343,593 ..343,593 |. ..343,593 |. 0 0| .343,593 . 12/15/2036 .
..31307#-AA-9 | FDL-CC LLC Senior Note Tranche A-1 . 06/15/2025 . | SINKING PAYMENT 36,168 ...36,168 ...36,173 |. 36,170 |. 0 0| 36,168 . 02/15/2035 .
..75086#-AA-3 |Rainier Gsa Portfolio | US Govt Lease Ba .... [. 06/15/2025 . [ SINKING PAYMENT .. o ... 869,066 .. 869,066 .. 869,066 |.......... 869,066 |.... 0. 0. 869,066 |.. . 07/15/2036 .
0029999999. Subtotal - Issuer Credit Obligations - Other U.S. Government Obligations (Not Exempt
from RBC) 4,422,851 4,422 851 4,432 444 4,426,992 0 0 4,422,851 XXX XXX
..928120-07-6 |Virginia Housing Develop-REVENUE BONDS . 06/30/2025 . | CALL 100 .. 75,963 75,963 75,963 |. 75,963 0 0| 75,963 . 10/25/2049 . [1.A FE ...
..928120-03-5 |Virginia Housing Develop-REVENUE BONDS . 05/27/2025 . | CALL 100 .. 40,833 40,833 40,833 |. 40,808 0 0| 40,808 . 12/25/2043 . [1.A FE ...
..92812U-06-8 |Virginia Housing Develop-REVENUE BONDS .. . 04/25/2025 . | CALL 100 .. 47,311 47,311 47,311 |. 47,303 0 0| 47,303 . 06/25/2041 . [1.A FE ...
..057507-HU-2 |Bakersfield City School -GENERAL OBLIGAT .... [. 05/01/2025 . |CALL 100 .. .. 165,000 . 165,000 . 165,000 |. . 165,000 |. 0 0| 165,000 . 05/01/2026 . [1.E FE ...
..92812U-04-3 |Virginia Housing Develop-REVENUE BONDS . 04/25/2025 . | CALL 100 .. .. 210,445 ..210,445 ..210,445 |. ..210,445 |. 0 0| .210,445 . 10/25/2087 . [1.A FE ...
..604160-HL-1 |Minnesota Housing Financ-REVENUE BONDS . 05/01/2025 . | CALL 100 .. 54,823 54,823 54,823 |. 0 0| . 03/01/2049 . [1.A FE ...
..604160-HS-6 | Minnesota Housing Financ-REVENUE BONDS . 05/01/2025 . | CALL 100 .. 60,687 60,687 60,687 |. 0 0| . 12/01/2049 . [1.A FE ...
..60416Q-HJ-6 |Minnesota Housing Financ-REVENUE BONDS .. . 05/01/2025 . | CALL 100 .. 74,857 74,857 74,857 |. 0 0| . 01/01/2049 . [1.A FE ...
..70914P-ME-9 | PENNSYLVANIA ST-BUILD AMERICA GEN OBLIG . 06/30/2025 . | CALL 100 .. ....0 .0 L0 | 0 0| . 02/15/2026 . [1.C FE ...
..604160-FIi-9 | Minnesota Housing Financ-REVENUE BONDS .. . 05/01/2025 . | CALL 100 X ,944 ,944 420 | K 0 0| . 09/01/2041 . [1.A FE ...
..686053-GG-8 | Oregon School Boards Ass-GENERAL OBLIGAT . 06/30/2025 . | SINKING PAYMENT K . 1,702,820 ..1,702,820 ..1,884,068 |. .1,758,667 |. 0 0| .1,702,820 . 06/30/2028 . [1.C FE ...
..92813T-EE-6 |Virginia Housing Develop-REVENUE BONDS .. . 05/27/2025 . | CALL 100 .. 178,640 . 178,640 . 178,640 |. . 178,560 |. 0 0| 178,561 . 08/25/2042 . (1.B FE ...
..570799-GG-5 |Mar Iboro County School D-GENERAL OBLIGAT .... [. 06/01/2025 . |MATURITY . 3,000,000 .3,000,839 |.... .0 . ....0 |........3,000,000 |.. . 06/01/2025 . [1.B FE ...
..928120-08-4 |Virginia Housing Develop-REVENUE BONDS ....... . 06/30/2025 . | CALL 100 .. 564,987 , ..564,987 |.... K .0 . w0 |eeen....564,987 .. . 12/25/2049 . [1.A FE ...
..797646-NC-6 |City & County of San Fra-GENERAL OBLIGAT . 06/15/2025 . | MATURITY .. .5,000,000 ..5,000,000 .5,037,433 |. .. (37,433) | 0 0| .5,000,000 . 06/15/2025 . [1.B FE ...
..442331-0M-9 | HOUSTON TX-GENERAL OBLIGATION LTD . 06/30/2025 . | CALL 100 .. . 1,170,000 ..1,170,000 .1,303,036 |. (2,650) | 0 0| .1,300,386 . 03/01/2032 . [1.D FE ...
..604160-HA-5 |Minnesota Housing Financ-REVENUE BONDS ....... [. 05/01/2025 . | CALL 100 .. 135,971 ..135,971 N .0 . e e 135,971 . 03/01/2048 . [1.A FE ...
..604160-GM-0 |Minnesota Housing Financ-REVENUE BONDS ....... [. 06/02/2025 . | CALL 100 .0 . 0 4,868 |.. . 10/01/2046 . (1.B FE ...
..604160-GK-4 | Minnesota Housing Financ-REVENUE BONDS .. . 05/01/2025 . | CALL 100 .. .. .0 .. .0 .. .7,916 .. . 08/01/2046 . [1.A FE ...
0049999999. Subtotal - Issuer Credit Obligations - Municipal Bonds - General Obligations (Direct
and Guaranteed) 12,516,666 12,516,666 12,742,714 0 (96,756) 0 0 12,645,957 XXX XXX
..677377-2P-7 | Ohio Housing Finance Age-REVENUE BONDS ....... . 04/01/2025 . | CALL 100 .. 335,000 335,000 ..335,000 |.... K .0 . o0 ]eeenn.....336,000 .. . 11/01/2041 . [1.A FE .
..79765R-SV-2 | SAN FRANCISCO CITY & CNTY CA-BUILD AMERI .... |. 06/12/2025 . |CALL 103.678 .. . 2,607,502 ..2,515,000 .2,999,109 |.... ....(9,632) |. 0 e (9,632) ... o0 e 2,989,477 .. . 11/01/2040 . (1.D FE .
..913366-DG-2 |Regents of the Universit-REVENUE BONDS ....... . 05/15/2025 . | CALL 100 ..610,000 .... 610,000 ..659,605 |.... ... (3,828) | 0 [ (3,828) ... 0 .685,776 |.. . 05/15/2029 . (1.D FE .
..57583R-R9-8 | Massachusetts Developmen-REVENUE BONDS .. . 06/30/2025 . | CALL 100 .. .. 190,000 . 190,000 ..198,897 |. (442) |. 0 . (442) 0| .198,454 . 03/01/2028 . [1.A ........
..64972C-M6-7 |New York City Housing De-REVENUE BONDS . 05/01/2025 . | CALL 100 .. .. 181,477 . 181,477 . 181,678 |. . 0 . 0| 181,677 . 10/01/2046 . (1.B FE ..
..57419R-D6-9 |Maryland Community Devel-REVENUE BONDS ....... |. 06/30/2025 . | CALL 100 .. 215,000 215,000 ..215,390 |.... .0 .. .0 .. .215,303 |.. . 09/01/2047 . [1.B FE .
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..783186-NJ-4 |Rutgers The State Univer-REVENUE BONDS . |- 05/01/2025 . [ SINKING PAYMENT .. ..471,861 ... 471,861 569,343 |...........503,413 [...............0 [....... (31,552) |. 0 eeennn. (81,552) ... ceei0 eeeennnn.. 471,861 .. 0] . 05/01/2029 . |1.E FE .
.. 452227-UN-2 | State of Il1inois-REVENUE BONDS ........ . 06/15/2025 . | SINKING PAYMENT . 2,002,000 ..2,002,000 ..2,081,040 |. 2,047,125 |. .. (45,125) |. 0 (45,125) 0| .2,002,000 . 06/15/2038 . |1.F FE ....
..64972B-R3-1 [New York City Housing De-REVENUE BONDS . 05/01/2025 . | SINKING PAYMENT ..630,000 . 630,000 . 630,000 |. . 630,000 |. 0 0 . 0| 630,000 . 11/01/2025 . |1.C FE ....
..34074M-ND-9 [Florida Housing Finance -REVENUE BONDS . 05/01/2025 . | CALL 100 ..... .. 263,895 ..263,8% ..263,8% |. ..263,8% |. 0| 0 0| .263,89% . 07/01/2037 . |1.A FE ....
. 67178K-AA-8 |0Oak Ridge Industrial Dev-REVENUE BONDS .. . 06/15/2025 . | SINKING PAYME! ... 48,251 ... 48,251 ...45,269 |. ...47,178 |. ..1,073 | 0 0| ..48,251 . 12/15/2032 . |[1.D FE ....
..812631-HS-1 [City of Seattle WA Drain-REVENUE BONDS .. . 06/09/2025 . | CALL 100.447998 . 2,511,200 ..2,500,000 ..3,092,500 |. .2,903,585 |. (8 76) |. 0 0| .2,894,829 . 11/01/2039 . |1.B FE ....
..64972C-FR-9 [New York City Housing De-REVENUE BONDS . 05/01/2025 . | SINKING PAYMENT .. 633,554 ..633,554 |. .0 0 0| .633,554 . 11/01/2029 . |1.C FE ...
..196480-EX-1 | Colorado Housing and Fin-REVENUE BONDS ....... |. 04/01/2025 . [CALL 100 ....0 N .0 w0 ] ...6,988 |.. . 01/01/2050 . |1.A FE ....
..64990F-MV-3 |New York State Dormitory-REVENUE BONDS ....... . 06/30/2025 . | CALL 100 ...(2,023) |. 0. o0 |- 110,740 |.. . 03/15/2039 . |1.B FE ....
..64972C-BD-4 [New York City Housing De-REVENUE BONDS . 06/30/2025 . | CALL 100 ..... L0 N L0 0 O 0 . 06/15/2036 . |1.C FE ....
..64972B-R4-9 [New York City Housing De-REVENUE BONDS . 05/01/2025 . | SINKING PAYMENT .. 930,000 ..932,790 |. ..930,824 |. 0 0| .930,000 . 05/01/2028 . |1.C FE ....
..34074M-PF-2 |Florida Housing Finance -REVENUE BONDS ....... |. 05/01/2025 . [CALL 100 . 41175 P I /T R VT R .0 w0 ] L4175 . . 01/01/2043 . |[1.A FE ....
..60637B-ML-1 |Missouri Housing Develop-REVENUE BONDS ....... . 05/01/2025 . | CALL 100 .. ... 37,514 ...36,29 |............ 36,59 |.... 0. o0 |- ..36,607 |.. . 06/01/2044 . |1.B FE ....
..13057P-AA-7 | CALIFORNIA PUB FIN AUTH SOLID WASTE DISP . 06/16/2025 . | VARIOUS . .. 143,014 . .. 142,332 |. .. 142,332 |. 0 0| 142,332 . . . 12/15/2028 . |3.A PL .
..118217-CZ-9 |Buckeye Tobacco Sett|eme-REVENUE BONDS .. . 06/10/2025 . JEFFERIES LLC .. 515,484 600 000 ..528,840 [..ceiieiiiiinnns 0 0 0| .529,059 . (13,575) . . 06/01/2055 . |4.C ........
..57604T-AB-2 | Commonueal th of Massachu-REVENUE BONDS . 06/01/2025 . |MATURITY . ,500,000 ..6,500,000 ..6,500,000 |. .6,500,000 |. 0 0| .6,500,000 0] . 06/01/2025 . |1.A FE
..60636Y-HL-8 [Missouri Housing Develop-REVENUE BONDS .. . 06/30/2025 . | VARIOUS . ..2,83%2 .2,832 .2,832 | .2,832 | 0 0| . 2,832 T . 07/01/2028 . |1.B FE .
..088518-CL-7 [County of Bexar TX-REVENUE BONDS ...... . 06/30/2025 . | CALL 100 .. 125,000 ..125,000 .. 148,460 |. .. 134,785 |. 0 0| .137,986 . (12,986) . . 08/15/2032 . |1.B FE .
..196479-V4-8 | Colorado Housing and Fin-REVENUE BONDS . 05/01/2025 . | CALL 100 .. .. 155,576 ..155,576 ..160,143 |. ..157,246 |. 0 0| .157,084 (1,508) |- . 11/01/2048 . |1.A FE .
..45201Y-YL-5 [ ILLINOIS ST HSG DEV AUTH REV PROG SER B . 05/02/2025 . | CALL 100 .. .. 107,369 ..107,369 O (2 0 0 0| 104,880 ..2,489 |. . 06/01/2043 . |1.B FE .
..196479-F9-5 |Colorado Housing and Fin-REVENUE BONDS .. . 05/01/2025 . | CALL 100 .. 25,367 25,367 26,122 |. 25,587 0 0| 25,558 . 03/01/2048 . |1.A FE .
..57586N-MII-8 [ Massachusetts Housing Fi-REVENUE BONDS . . 05/01/2025 . | CALL 100 .. . 105,000 . 105,000 . 105,000 |. 05,000 0 0| 05,000 . 12/01/2027 . |1.C FE .
..914455-J2-4 |University of Michigan-REVENUE BONDS . . 04/01/2025 . | CALL 100 .. 40,000 40,000 50,493 |. 43,850 |. 0 0| 43,684 . . 04/01/2030 . |1.A FE .
..88275F-PA-1 [ Texas Department of Hous-REVENUE BONDS . 05/01/2025 . | CALL 100 .. 26,173 26,173 24,685 |. 24,922 |. N [ PR 0| 24,922 . 252 .. . 09/01/2047 . |1.B FE .
..130795-26-7 |California Statewide Com-REVENUE BONDS .. . 05/15/2025 . | CALL 100 .. ..310,000 . 310,000 ..428,963 |. ..398,382 |. (1 430) N 0 . (1,430) 0| .396,953 (86 953) |. (86,953) |.. . 05/15/2040 . |1.C FE .
..91754R-PR-2 |Utah State Board of Rege-REVENUE BONDS .. . 04/01/2025 . | CALL 100 .. .. 760,000 . 760,000 ..1,018,400 |. ..841,032 |. .(4,389) |. 0 ..(4,389) 0| .836,644 . (76, 644) . . 04/01/2029 . |1.C FE .
..647200-45-0 |New Mexico Mortgage Fina-REVENUE BONDS .. . 06/30/2025 . | CALL 100 .. 30,000 ...30,000 ...30,000 |. 30,000 | . 0 0| 30,000 . . 09/01/2040 . |1.B FE .
..20281P-BQ-4 | Commonweal th Financing A-REVENUE BONDS . 06/02/2025 . | CALL 100 .. .. 625,000 ..625,000 ..728,544 |. ..646,753 |. 0 0| .643,153 . 06/01/2027 . |1.D FE .
..88275F-NU-9 | Texas Department of Hous-REVENUE BONDS ....... |. 05/01/2025 . [CALL 100 ... 60,000 ...60,000 ...60,000 |............60,011 |.... 0. o0 |- ..60,008 |.. . 09/01/2039 . |1.B FE .
..647200-2G-8 |New Mexico Mortgage Fina-REVENUE BONDS ....... . 05/01/2025 . | CALL 100 ... 63,112 ...63,112 ...63,112 [............63,112 |.... .0 w0 ] ..63,112 |.. . 08/01/2035 . |1.A FE .
..575832-R2-8 |Massachusetts State Col |-REVENUE BONDS . . 05/01/2025 . |MATURITY . .. 555,000 ..555,000 ..555,000 |. ..555,000 |. 0 0| .555,000 . 05/01/2025 . |1.C FE .
..463632-4P-1 [ Irvine Ranch Water District . 05/19/2025 . IHSMARKIT .. 240,000 240,000 .0 .. 0. .240,000 |.. . 05/19/2025 . |1.A FE .
0059999999. Subtotal - Issuer Credit Obllgatlons Municipal Bonds - SpeC|aI Revenues 22,204,344 22,184,476 24,042,036 22,477,620 0 0 23,243,7% XXX
..83416I-AB-9 | SOLAR STAR FUNDING LLC-SECURED . 06/30/2025 . | SINKING PAYMENT . ..104,578 |.... .0 w0 ] . 06/30/2035 .
..834161i-AA-1 | Solar Star Funding LLC . |- 06/30/2025 . | SINKING PAYMENT . .0 .. .0 .. . 06/30/2035 .
0069999999. Subtotal - Issuer Credit Obl|gat|ons Project Finance Bonds Issued by Operating
Entities (Unaffiliated) 194,630 194,630 104,587 104,578 0 0 194,630 XXX
..68251P-AA-5 | 1375209 BC Ltd-FIRST LIEN ...cevvvvriiinnnnnnnnns . 04/08/2025 . | CALL 100 ....ccevvvnniiivinnnnninnns forneneeeeeininnees foenes 6,223,000 |........ 6,223,000 |........ 5,883,890 |........5,915,856 |.... .0 PV IO 5,936,684 |.. . 01/30/2028 .
..60510M-A#-5 |MISSION LANE CREDIT MAST Mission Lane 20 . 05/20/2025 . | CA_CASH_CLOSE . . 4,014,000 ..4,014,000 4,014,000 |...covnnnniiaannns N 0 0 0| .4,014,000 0 | 11/15/2029 .
..929828-AA-5 |Vlec 2000B-CSF-11 LLC Senior Secured Note . 06/15/2025 . | SINKING PAYMENT ... 34,968 ... 34,968 ... 35,712 |. 35,226 |. (258) |. 0 0| .. 34,968 . 09/15/2030 .
..064227-AC-5 |Bank of NT Butterfield &-SUBORDINATED . 06/15/2025 . | CALL 100 ........ . 7,560,000 ..7,560,000 ..7,758,450 |. 7,590,797 |. .. (30,797) |. 0 0| .7,560,000 . 06/15/2030 .
..33803li-AA-7 [Fishers Lane Associates -SECURED ... . 06/05/2025 . | SINKING PAYMENT .. 266,218 ..266,218 ..266,218 |. ..266,218 |. L0 0 0| .266,218 . 08/05/2030 .
..23110A-AB-2 | Cumulus Media New Holdin-FIRST LIEN . 06/30/2025 . | EXCHANGE OFFER .......ccevmvuieeee Joummmieeeeemniinees foeeeeeeeeniis 0 ...0 e 0 e 0 0,412 0 0| . 07/01/2029 .
..001848-AA-4 | Amazon (Euclid Oh) Trust Certificate . . 06/30/2025 . | SINKING PAYMENT 37,489 37,489 37,489 |. 37,471 A7 0 0| . 06/30/2039 .
..90985F-AH-9 [ United Community Banks |-SENIOR UNSECURE . 06/15/2025 . | CALL 100 ........ 12,000,000 .12,000,000 .12,000,000 |. 12,000,000 0 | 0 0| . 06/15/2030 .
..96928*-C0-8 [William Blair & Company, Trust Certifcat .... |. 06/15/2025 . | SINKING PAYMENT 46,156 46,156 46,156 |. 46,156 0| 0 0| . 06/15/2033 .
..96928*-FV-4 [William Blair & Company, Trust Certifica . 06/15/2025 . | SINKING PAYMENT 65,527 65,527 65,527 |. 65,527 |. 0 | 0 0| s . 09/15/2044 .
..29336T-AA-8 |EnLink Midstream LLC-SENIOR UNSECURED ... . 06/16/2025 . | EXCHANGE OFFER .. 1,500,000 ..1,491,000 |. 01,494,132 |, L5738 . 0 0| . 1,494,705 . 06/01/2029 .
..29336U-AG-2 |EnLink Midstream Partner-SENIOR UNSECURE .... |. 06/16/2025 . EXCHANGE OFFER ..2,880,000 .. 2,534,400 |. . 2,555,303 |. .3,137 | 0 s 0| . 2,558,440 . 06/01/2047 .
..931427-Al-8 |Walgreens Boots Alliance-SENIOR UNSECURE .... |. 05/15/2025 . |VARIOUS ... ..2,500,000 ..2,540,625 |. .2,537,103 |. .(3,504) |. 0 ..(3,504) 0| . 2,533,598 . 08/15/2029 .
..37960J-AA-6 |Global Aircraft Leasing -SR UNSECURED ... . 06/30/2025 . | VARIOUS ... 10,607 |. 0 . 10,607 0| ..10,607 . 09/15/2024 .
..22970*-AA-8 |BNSF (Dayton, Texas) Con Trust Certifica . 06/01/2025 . | SINKING PAYMENT ...(5)] 0 0| .197,306 . 05/15/2034 .
..63946T-AA-9 [NB Direct Access Insuran Senior Secured ..... . 06/30/2025 . | CA_CASH_CLOSE .... .0 | .0 .. .0 .. . 07/29/2025 .
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.. 12694%-AA-4 | CVS (New Albany, IN) Trust Certificate ....... . 06/15/2025 . | SINKING PAYMENT .. ... 49,740 ...49,740 ...49,740 |............49,740 |.... .0 . 0 ..49,740 |.. .. 1,279 |. 01/15/2041 .
..00910G-A*-4 | Air Cargo Logistics Ctl Trust Certificat .... [. 06/10/2025 . | SINKING PAYMENT ... 45,143 ... 45,143 ... 45,143 | 0 0| . 02/10/2041 .
..806854-AK-1 | Schlumberger Investment -SENIOR UNSECURE ..... [. 06/30/2025 . | EXCHANGE OFFER 14,211,150 . 14,408,000 .14,042,901 |. 0 0| . 05/15/2028 .
..255123-A@-0 |Diversified ABS Phase VIII Senior Secure .... [. 06/30/2025 . | SINKING PAYMENT .. 31,804 ...31,894 ...31,894 |. 0 0| . 05/31/2044 .
..64640#-AA-5 |Holman Leasing Ltd Senior Guaranteed Not . 05/15/2025 . | SINKING PAYMENT ,992,450 ,992,450 .1,906,800 |. 0 ,950 | . 05/15/2029 .
..58518N-28-7 |MEGIlobal Canada ULC-SENIOR UNSECURED ..... . 05/18/2025 . | MATURITY ........ .. 995,000 0 0| . 05/18/2025 .
..11750*-AA-7 |Bryan Health (Kearney NE Senior Secured . 06/15/2025 . | SINKING PAYMENT ... 75,514 , K 0 0| . 12/15/2046 .
..56608X-AB-3 |Macquarie Bank Ltd-SUBORDINATED ................ . 06/10/2025 . | MATURITY 10,000,000 9 998 18 |.... .0 . 0 e 10, 000 000 .. . 06/10/2025 .
..20039F-AA-7 | Cometa Energia SA de CV-SECURED . |- 0472472025 . | SINKING PAYMENT .. .5.821 |.... .0 . 0 .5,720 |.. . 04/24/2035 .
..92981#-AA-4 | WEC 99J-73 LLC Senior Secured Note .... . 06/30/2025 . | CA_CASH_CLOSE . 7,362 | 0 0| . 7,361 . 09/15/2039 .
..255123-A*-2 |Diversified ABS Phase VIII Senior Secure . 06/30/2025 . | SINKING PAYMENT .2,396,791 |. 0 0| . 2,396,791 . 05/31/2044 .
..302704-AA-9 | FLYWHEEL ENERGY ASSET IS Class A Note ........ . 06/25/2025 . | SINKING PAYMENT .. ..756,925 |.... .0 . 0 ...756,925 |.. . 09/25/2033 .
.. 92343V-DD-3 |Verizon Communications |-SENIOR UNSECURE .... [. 04/23/2025 . |CALL 100 . 6 469,000 .6,218,062 |.... .0 . 0 . 08/15/2026 .
..12697#-AA-7 |Cric KY HQ LLC Senior Secured Note ....... . 06/15/2025 . | SINKING PAYMENT 46,023 46,023 |. 0 0| . 03/15/2042 .
..229730-AA-3 | Great West Casualty Comp Trust Certifica . 06/15/2025 . | SINKING PAYMENT 96,254 , , K 96,478 |. 0 0| . 12/15/2087 .
. 000000-00-0 |NP Inc. - NP Line of Credit First Lien R .... |. 05/27/2025 . | CA_CASH_CLOSE . .. 237,519 ..237,519 ..237,519 |. ..228,493 |. 0 0| . 05/18/2026 .
..960420-AA-4 |VWestkin Portfolio (LAS & Trust Certifica .... [. 06/15/2025 . | SINKING PAYMENT 95,070 95,070 96,021 95,707 |. 0 0| . 11/15/2038 .
..22163#-AA-1 |Costco (Oceanside NY) Le Trust Certifica .... [. 06/15/2025 . | SINKING PAYMENT 81,236 81,236 81,236 0 0| . 11/30/2041 .
..05587*-AA-8 |BGS Fedex Series 2017A Trust Certificate .... [. 06/15/2025 . | SINKING PAYMENT . 107,472 ..107, ..107,472 |. ..107,475 |. 0 0| , . 03/15/2037 .
..00262@-AA-9 | AIP ITALY LP Senior Secured Notes Class . 05/14/2025 . | SINKING PAYMENT . 1 250,000 .. 1,250,000 ..1 250,000 |. 1 250,000 |. 0 0| A, 250 000 . 08/14/2036 .
..317585-AA-5 |Financial Institutions |-SUBORDINATED . 04/15/2025 . | CALL 100 ..... . 1,250,000 .. 1,250,000 ..1,250,000 |. .1,250,000 |. 0 0| .1,250,000 . 04/15/2030 .
..36321P-AE-0 |Galaxy Pipeline Assets B-SECURED ... . 06/30/2025 . | SINKING PAYMENT .......ovvvvvvvnnns forvmnnnnnnnnnnnnnnns foreiiiiininnnnnn, 0 .0 O 0| 0 0 e 0 . 09/30/2040 .
..92983*-AA-6 | WEC 99J-4 LLC Senior Secured Note .. . 06/15/2025 . | SINKING PAYMENT 20,889 20,889 , K 21,138 |. 0 0| 20,889 . 09/15/2034 .
..264430-AA-6 |Dulles Discovery 1 Contr Pass-Thru Certi . 06/05/2025 . | SINKING PAYMENT .. 153,569 .. 153,559 ..153,569 |. ..153,569 |. 0 0| . 153,559 . 06/05/2037 .
..P4900*-AA-4 |Gran Americas Usme Provi Senior Secured . 05/31/2025 . | SINKING PAYMENT .. 193,548 ..193,548 ..193,548 |. ..193,548 |. 0 0| .193,548 . 03/31/2031 .
..316502-AA-1 |Fidus Re Ltd-UNSECURED ................... . 06/30/2025 . | CALL 100 ....uuvmennnniniininninnnnns fervnnnnnnnniinninnns foniiiiiiiinnnn, 0 .0 B 0| 0 0| 1,817 . 03/31/2030 .
..70215#-AA-8 |Partstat (Varian 2020 | Pass-Thru Certif . 06/15/2025 . | SINKING PAYMENT .. 155,311 ..155,311 ..155,311 ..155,311 |. 0 0| .155,311 . 03/15/2030 .
..36850#-AA-9 |Geisinger (Jenkins Towns Trust Certifica .... [. 06/15/2025 . | SINKING PAYMENT .. 152,745 .. 152,745 .. 152,745 |. 0 0| . 12/15/2033 .
..69478X-AE-5 |Pacific Premier Bancorp -~SUBORDINATED ........ . 06/15/2025 . | CALL 100 . 8,000,000 |........8,000,000 .8,000,000 |.... .0 . 0 ,000, .. . 06/15/2030 .
..55903V-BA-0 |Warnermedia Holdings Inc-SENIOR UNSECURE ..... . 06/11/2025 . [ MORGAN 29,369,685 |....... 30,000,000 29,039,094 |.... .0 . 0 29 224,403 |.. . 03/15/2027 .
..96928*-CR-6 |William Blair & Company, Trust Certifcat .... [. 06/15/2025 . | SINKING PAYMENT ... 56,512 ...56,512 ...56,512 |. 0 0| ..56,512 . 05/15/2034 .
..74338*-AA-6 |Project Axis Garner NC C Trust Certifcat .... [. 06/15/2025 . | SINKING PAYMENT .. 125,718 ..125,718 ..126,719 | 0 0| 125,718 . 11/15/2039 .
..55903V-BB-8 |Warnermedia Holdings Inc-SENIOR UNSECURE ..... . 06/11/2025 . | MORGAN .....10,615,765 |....... 11,500,000 10,299,855 |.... .0 . .0 |.......10,411,588 |.. . 03/15/2029 .
..404119-BQ-1 |HCA Inc-FIRST LIEN ........cooeeiiiiiiis . 04/15/2025 . |MATURITY L..ovvvvvnnnnnnnninniininnns forveennninnnnnnnnnns fonnns 3,500,000 |........ 3,500,000 .3,531,221 |.... .0 . 0 e 3,500,000 |.. . 04/15/2025 .
..20280M-AA-9 |Energy Asset Issuer Trus Senior Secured . 06/25/2025 . | SINKING PAYMENT . 1,499,600 1,499,600 . 1,499,600 |. 0 0| . 1,499,600 . 03/25/2049 .
..127248-AA-6 | CVS (Clawson & Richmond Trust Certificat . 06/15/2025 . | SINKING PAYMENT .. 132,256 .. 132,954 |. 0 0| . 01/15/2035 .
..652315-AA-0 |Newport Realty Trust Inc-SECURED .............. . 06/30/2025 . | CALL 100 . 1,256,029 . 1,256, ........ 1,256,029 |.... .0 . 0 . 12/01/2025 .
..31429#-AA-2 |Fedex Chino Control Pass Trust Certifica .... [. 06/15/2025 . | SINKING PAYMENT .. 233,668 233,668 |...........233,668 |.... .0 . 0 . 10/15/2035 .
..12707*-AA-9 | CVS (NC SC PA & VA ) Con Trust Certifica .... [. 06/15/2025 . | SINKING PAYMENT . 117,082 . 117,082 |. . 117,082 |. 0 0| 117 082 . 01/15/2044 .
..000098-A*-5 |Air Cargo Logistics Ft W Lease-Collatera .... [. 06/10/2025 . |SINKING PAYMENT ...31,587 ...31,587 |. ...31,587 |. 0 0| ..31,587 . 11/10/2039 .
..02676X-AF-4 |Viking Cruises Ltd-SENIOR UNSECURED ... . 05/12/2025 . | VARIOUS ... ..2,500,000 ..2,515,625 |. 2,511,525 |. 0 0| .2,507,676 . 02/15/2029 .
..82022T-AA-7 |Sinai Health System-SECURED . . 06/30/2025 . | CALL 100 .. .. 105,000 . 105,000 . 105,000 |. . 105,000 |. 0 0| 105,000 . 01/20/2036 .
..13177*-AA-8 | Camargo Investments | LL Senior Note . . 05/31/2025 . | MATURITY ..... ..600,387 . 600,387 . 600,387 |. . 600,387 |. 0 0| 600,387 . 11/30/2025 .
..16372#-AA-0 |Chemical Bank Pass-Thru Certificate .. . 06/10/2025 . | SINKING PAYMENT ... 62,523 ...62,523 ...62,523 |. ...62,523 |. 0 0| ..62,523 . 06/10/2044 .
..78518#-AB-3 | Saber Midstream LLC Senior Secured Notes . 06/12/2025 . | CA_CASH_CLOSE . . 9,673,668 .. 8,965,502 ..8,965,502 |. .8,965,502 |. 0 0| . 8,965,502 . 03/31/2030 .
..00191@-AA-5 | Amazon (Oklahoma City Ok Trust Certifica .... [. 06/30/2025 . |SINKING PAYMENT .. 79,032 ... 79,032 ..79,023 |. 0 0| .. 79,032 . 09/30/2039 .
..56585A-BH-4 | Marathon Petroleum Corp-SENIOR UNSECURED ..... [. 05/01/2025 . |MATWRITY ........ 7,263,000 7,263,000 ,377,027 |. 0 0| ,263,000 . 05/01/2025 .
..00981@-AA-9 | Akron Childrens Hospital Trust Certifica . 06/15/2025 . | SINKING PAYMENT ... 27,986 ...27,986 28,220 |. 0 0| ..27,986 . 08/15/2050 .
..72303#-AA-7 |Pinebridge Private Credi Term Loan FAC .. . 06/30/2025 . |DIRECT .......... . 2,815,986 ..2 815,986 L0 0 0| .2,815,986 . 12/31/2031 .
..P4900*-AB-2 |Gran Americas Usme Provi Senior Secured . 05/31/2025 . | SINKING PAYMENT 17,212 17,212 K 17,212 0 0| 17,212 . 03/31/2031 .
..N88808-AD-7 | Trivium Packaging Financ-SECURED . 05/30/2025 . | CALL 100 ........ .. 227,000 ..227,000 ..100,213 |. ..200,724 |. 0 ,889) |. .200,439 . 08/15/2026 .
..22065@-AA-3 |WAG (Edina, Minnesota) C Trust Certifica .... [. 06/15/2025 . |SINKING PAYMENT ... 51,241 ...51.241 ...51,783 |. ...51,507 |. 0 0| 51,244 . 07/15/2037 .
..64755@-AA-9 |New Mountain Guardian |11 Senior Notes S . 06/25/2025 . | CA_CASH_CLOSE . . 8,410,850 ..8,410,850 ..8,410,850 |. .8,410,850 |. 0 0| .8,410,850 . 07/15/2025 .
..D5S1LA-AE-7 |Nidda Heal thcare Holding-FIRST LIEN ........... . 05/09/2025 . | CALL 101.875 .. .. 458,804 450,360 385,630 |...........402,629 |.... .0 . (3,955)]...........401,144 .. . 08/21/2026 .




€603

STATEMENT AS OF JUNE 30, 2025 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 Change In Book/Adjusted Carrying Value 15 16 17 18 19 20 21
10 1 12 13 14 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- Disposal Name Shares of Consid- Actual Carrying Increase/ | tization)/ | Recog- Carrying Disposal | (Loss)on | (Loss)on | (Loss)on During Maturity | strative
ification Description Date of Purchaser Stock eration Par Value Cost Value (Decrease)| Accretion nized Value Disposal | Disposal [ Disposal Date
..866690-AA-1 | Sun Country Pass Through Series 2022-1B ...... . 06/30/2025 . | SINKING PAYMENT .....oovvmmmmnnnnnn fervnnnnnnnnnnnninnnn o0 [ [V 0 ... .0 . . 03/15/2029 .
..00773H-AA-5 | AerCap Global Aviation T-AER 6 1/2 06/15 . 06/16/2025 . | CALL 100 ........ 12,460,000 .12,460,000 12,464,219 |. 12,462,834 |. 0 . 06/15/2045 .
..12762*-AA-1 | CDI Tuscany Intermediate Senior Secured . 06/30/2025 . | SINKING PAYMENT .. 51,536 ...51,536 ...51,536 |. ...51,536 |. 0 . 06/30/2040 .
..00225#-AA-3 | Amazon ( Grand Rapids, M Trust Certifica . 06/30/2025 . | SINKING PAYMENT 38,663 38,663 38,663 |. 38,635 |. 0 . 09/30/2039 .
..36198#-AA-0 |GE Huntsville 2020A Leas Trust Certifica .... [. 06/15/2025 . | SINKING PAYMENT 69,041 69,041 69,041 |. 69,041 |. 0 , . 04/15/2046 .
..319383-AD-7 |First Busey Corp-SUBORDINATED .................. . 06/01/2025 . | CALL 100 .. . 8,000,000 ..8,000,000 ..8,000,000 |. .8,000,000 |. 0 .8,000,000 . 06/01/2030 .
..78518#-AA-5 |Saber Midstream LLC Senior Secured Notes . 06/12/2025 . | VARIOUS . 30,394,973 .30,394,973 .30,318,986 |. 30,346,110 |. 0 30,350,623 . 03/31/2029 .
..741011-AA-# |Presidio Petroleun LLC Presidio Finance ...... . 06/30/2025 . | VARIOUS ....oevvvvviiiiiiiiiiiiiiiees fevveeiiiiiiiiiiinnns [ (6,768,747) |....... (6,768,747) |....... (6,768,747) |....... (6,768,747) |.... .0 . (6,768,747) |.. . 056/25/2028 .
..064246-AA-1 |Bank Of America (Houston Pass-Thru Certi .... [. 06/15/2025 . | SINKING PAYMENT .. .. 102,917 . . veee... 103,187 ... .0 . . . 12/31/2029 .
..00195#-AA-9 | Amazon (Toledo Oh ) Trust Certificate ... . 06/30/2025 . | SINKING PAYMENT .. .. 135,199 ..135,199 |. 0 . 10/31/2040 .
..25470D-AJ-8 | DISCOVERY COMMUNICAT IONS-SENIOR UNSECURE . 06/11/2025 . | DEUTSCHE BANK SECURI . .. 645,260 01,137,435 |. 0 . 04/01/2043 .
..92082#-AA-3 |WEC 99J-22 LLC Senior Secured Note ............ . 04/16/2025 . | CA_CASH_CLOSE .0 . . 09/15/2039 .
..82817@-AA-7 |Silver Spring Metro Cent Senior Note Tra .... [. 06/05/2025 . | SINKING PAYMENT .. , .0 . . 01/07/2029 .
..Y5008*-AA-2 |Knausen Holding LLC Senior Secured Notes .... [. 04/15/2025 . | SINKING PAYMENT , 0 . 07/15/2027 .
..05990K-AC-0 |Banc of California Inc-SENIOR UNSECURED ...... [. 04/04/2025 . |CALL 100 ........ 37 500,000 37 500 000 .37 782 500 |. 0 . 04/15/2025 .
..96928*-DZ-7 |William Blair & Company, Trust Certifica .... [. 06/15/2025 . |SINKING PAYMENT ..229,326 ..231,433 | 0 . 10/15/2029 .
..149892-AA-2 | CEAMER FINANCE |1 LLC Senior Secured Not .... |. 05/15/2025 . | CA_CASH_CLOSE . .. 3,287,595 ..3,287,595 |. 0 . 11/15/2087 .
..30260L-AA-3 | FEL Energy VI Sar|-SECURED .............. . 06/01/2025 . | SINKING PAYMENT 0 . 12/01/2040 .
..677071-AM-4 | Ohana Military Communiti-UNSECURED . . 04/01/2025 . | SINKING PAYMENT , 0 . 10/01/2026 .
..26848#-AA-5 |EDX/GE Inventory Supply Pass-Thru Certif . 04/15/2025 . | SINKING PAYMENT , 0 . 01/15/2029 .
..T3420#-AE-1 | CRIF SpA Senior Unsecured Notes .. . 05/07/2025 . | SINKING PAYMENT 2,769,250 2 769 251 . 2 692 500 |. 2 587 250 |. 0 .2, 692 500 . 05/07/2034 .
..502438-AA-8 |LVCVA (Las Vegas NV) Rec Trust Certifica .... [. 06/15/2025 . | SINKING PAYMENT . 312,545 ..312,545 ..312,545 |. ..312,545 |. 0 .312,545 . 12/15/2039 .
..05586*-AA-9 |BGS Spartanburg 2017 Trust Certificate . . 06/15/2025 . | SINKING PAYMENT .. 128,840 ..128,840 ..128,840 |. ..128,840 |. 0 .128,840 . 07/15/2082 .
..361448-All-3 | GATX CORP-SR UNSECURED ..............even. . 06/30/2025 . |MATURITY ...ovvvvvvinnnnninnnnninnnns forvnnnnnnnnnnnnnnnns foreiiiiiiinnnn, [ [V [V 0| 0 . 03/30/2025 .
..05588*-AA-7 |BGS Huntersville 2017 Trust Certificate . 06/15/2025 . | SINKING PAYMENT .. 108,082 . 108,082 . 108,082 |. . 108,083 |. 0 108,082 . 05/15/2038 .
..347466-AE-4 |Fort Irwin Land LLC-UNSECURED ............. . 06/15/2025 . | SINKING PAYMENT .. 240,021 ..240,021 ..225,724 |. ..233,968 |. 0 .240,021 . 12/15/2035 .
..419870-J#-8 |Hawaiian Electric Indust Senior Unsecure .... |. 04/09/2025 . | CA_CASH_CLOSE . . 9,750,118 ..9,750,118 ..9,750,118 |. .9,750,118 |. 0 .9,750,118 . 11/01/2032 .
..75041V-AB-0 |Radiology Partners Inc-RADPAR 8 1/2 01/3 .... |. 06/30/2025 . |CALL 100 ..... ..4,531,316 .. 4,439,855 |. . 4,452,341 0 . 4,460,674 . 01/31/2029 .
..87819#-AA-2 | TD Bank (Miami, FL) CTL Trust Certificat .... [. 06/15/2025 . | SINKING PAYMENT ...48,600 |.... .0 . . 01/15/2038 .
..91845#-AA-2 |VZ (Senior Note) CTL Pas Trust Certifica .... [. 06/15/2025 . | SINKING PAYMENT .. .0 . . 05/15/2035 .
..22977@-AA-9 | CTL Pass-Thru Trust Seri Trust Certifica .... [. 06/15/2025 . | SINKING PAYMENT 0 . 12/15/2038 .
..052798-AA-9 | Autoliv ASP, Inc. Trust Certificate Tran .... [. 06/15/2025 . | SINKING PAYMENT 0 . 05/15/2034 .
..C7890B-AC-2 |Panther BF Aggregator 2 -SECURED ............... . 06/18/2025 . | CALL 100 , . 100,865 |.... .0 . .. . 05/15/2026 .
..46647P-CZ-7 | JPMorgan Chase & Co-SENIOR UNSECURED .......... . 04/26/2025 . | CALL 100 10 000,000 |...... 10,000,000 |[....... 10,002,828 |.... .0 . 10, 000 000 |.. . 04/26/2026 .
..96930@-AA-9 |William Blair & Company Trust Certificat . 06/15/2025 . | SINKING PAYMENT ... 71,444 L. 71,444 | 0 .. 71,444 . 08/15/2035 .
..L1591Y-AB-1 |Cidron Aida Finco Sar|-SECURED . 04/08/2025 . | CALL 101.5625 . .. 259,452 . ..229,641 0 .222,500 . 04/01/2028 .
..91854*-AA-4 |VZ (Irving TX)(Senior No Trust Certifica .... [. 06/15/2025 . | SINKING PAYMENT .. 103 068 . 103,068 |.... .0 . 103,068 |.. .. . 08/15/2036 .
..29336U-AD-9 |EnLink Midstream Partner-SENIOR UNSECURE .... . 06/16/2025 . |EXCHANGE OFFER . 620,000 ..443,691 |.... .0 . 445,372 |.. 0 . 04/01/2045 .
..96928*-FH-5 |William Blair & Company, Trust Certifica .... [. 04/15/2025 . |MATWRITY ........ .. 142,049 |. 0 .142,049 0| . 04/15/2025 .
..82817%-AA-9 |Silver Spring Metro Cent Senior Note Tra . 06/05/2025 . | SINKING PAYMENT ..132,14 0 132,14 0| . 01/05/2029 .
..BC0202-93-8 | CRANEMERE UK HLDGS | 12.50 PIK 6/30/24 . . 06/30/2025 . | MATURITY ........ .2,985,650 |. 0 . 2,985,650 0| . 06/30/2026 .
..96928*-FY-8 |William Blair & Company, Trust Certifica .... [. 06/15/2025 . | SINKING PAYMENT 91,941 0 91,941 0| . 01/15/2035 .
..221608-AA-6 | Costco ( Monterey Park C Trust Certifica . 06/20/2025 . | SINKING PAYMENT 33,464 |. 0 33,469 0| . 06/20/2043 .
..75458%-AB-5 |Rayburn Country Electric Senior Secured . 06/30/2025 . | SINKING PAYMENT ..325,550 |. 0 .326,550 0| . 12/30/2042 .
..60510M-A@-7 |MISSION LANE CREDIT MAST Mission Lane 20 . 05/20/2025 . | CA_CASH_CLOSE . 37 947,000 37 947 000 .37 947 000 [oeveeeennnnnnnnnne 0| 0 37,947,000 0| . 11/15/2029 .
..74351@-AA-6 |Project Arrow Oak Creek Trust Certifcate .... [. 06/10/2025 . |SINKING PAYMENT .. 133,875 ..133,875 ..133,875 |. ..133,875 |. 0 .133,875 0| . 07/10/2040 .
..66415*-AA-8 |Nor theast Energy Center Senior Secured N . 06/30/2025 . | SINKING PAYMENT .. 195,589 .. 195,589 ..195,589 |. ..195,589 |. 0 .195,589 0| . 12/31/2038 .
..92083@-AA-4 |WEC 99J-72 LLC Senior Secured Note ....... . 06/30/2025 . | CALL 100 ..... ... 12,976 ...12,976 ... 13,282 | 13,207 | 0 .. 13,205 9) |. . 09/15/2039 .
..60510M-B*-8 |MISSION LANE CREDIT MAST Mission Lane 20 . 05/20/2025 . | CA_CASH_CLOSE . . 3,039,000 .. 3,039,000 ..3,089,000 |...covviiiiiinnnns 0| 0 .3,039,000 0| . 11/15/2029 .
..22960*-AA-0 | CTL PASS THRU TR SER 2013 (OCHSNER SLIDE .... [. 06/15/2025 . | SINKING PAYMENT .. 258,800 ..258,800 ..268,800 |. ..268,800 |. 0 .258,800 0| . 12/15/2028 .
..43722%-AA-5 |Home Depot South Windsor Pass-Thru Certi .... [. 06/15/2025 . | SINKING PAYMENT 59,160 59, 160 59,160 |. 59,160 |. 0 59,160 0| . 10/15/2040 .
..00193*-AA-5 | Amazon (Tulsa Ok) Trust Certificate .......... . 06/30/2025 . | SINKING PAYMENT 82,633 82,633 82,633 |. 82,630 |. 0 82,633 0| . 09/30/2039 .
..T7340R-AS-6 |Rockies Express Pipeline-SENIOR UNSECURE . 05/15/2025 . | MATURITY ........ . 7,000,000 ..7,000,000 ..6,991,600 |. . 6,99, 144 |. 0 .7,000,000 0| . 05/15/2025 .
..26848*-AA-9 |EDX/GE Inventory Supply Pass-Thru Certif .... [. 04/15/2025 . | SINKING PAYMENT .. 51,320 ...51,320 |.... .0 . .0 . . 01/15/2030 .
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..190897-AA-6 | BOKF Merger Corp Number -SUBORDINATED ........ . 06/25/2025 . | CALL 100 ......eennnmnnnnniiniiiinnns ferveviniiiiiiiiiinns feueene 7,000,000 |........ 7,000,000 |........ 7,000,000 |........7,000,000 |.... K .0 . 0 e 7,000,000 |.. ...196,875 |. 06/25/2030 . [2.B FE ....
..62954H-Ali-8 |NXP BV / NXP Funding LLC-SENIOR UNSECURE . 05/01/2025 . | MATURITY ..... 16,328,000 .16,328,000 .16,653,303 |. 16,356,929 |. .. (28,929) |. 0 0| 16,328,000 220,428 |. 05/01/2025 . |2.A FE ....
..677071-AF-9 | Ohana Mi litary Communi ti-UNSECURED . 04/01/2025 . | SINKING PAYMENT .. 133,115 . . .. 133,327 |. (1)), 0 0| .133,115 3,777 |. 10/01/2026 . |1
..90319#-AA-1 |UOA Fayetteville (Univer Senior Secured . 06/15/2025 . | SINKING PAYMENT .. 119,146 . 120,000 |. (854) |. 0 0| 119,146 1,99 |. 03/15/2041 . [1
..96928*-EZ-6 |William Blair & Company, Trust Certifica .... [. 06/15/2025 . | SINKING PAYMENT .. 162,210 ..162,211 |. .0 0 0| .162,210 2,743 |. 09/15/2033 . |1
..64755@-AB-7 |New Mountain Guardian |11 Senior Notes S . 06/25/2025 . | CA_CASH_CLOSE . . 3,200,000 .3,200,000 |. 0 0| .3,200,000 109,404 |. 07/15/2025 . |2
..T7775%-BV-2 |Rosenthal & Rosenthal, | Senior Note . . 06/30/2025 . | SINKING PAYMENT .....ovvvvvimnnnnnn fovvnnnniniiiniiiinns forneiniininnnnnns 0 0| 106,400 |. 01/31/2026 . |2
..88224P-JS-9 | Texas Capital Bank NA-SUBORDINATED .... .. |- 06/04/2025 . [U. S. BANCORP .... 11,000,000 .0 . ...0 ...489,271 |. 01/31/2026 . |2
..362008-AA-8 | GE Huntsville 2020B Leas Trust Certifica .... [. 06/15/2025 . | SINKING PAYMENT .. ... 16,295 16,295 16,295 |.... .0 . .0 . . 04/15/2046 . (2
..23110A-AA-4 | Cumulus Media New Holdin-FIRST LIEN ... . 06/30/2025 . | EXCHANGE OFFER ... 56,492 .0 L0 0 0| . 07/01/2026 . (6
..06051G-Mii-6 |Bank of America Corp-SENIOR UNSECURED . 05/07/2025 . | BOFAMLSEC ...... 10,039,000 10,000,000 10,000,000 |. 0 0| . 05/09/2036 . |1
..60688H-AA-3 | MMcapS Funding XVII1 Ltd-SECURED .... ... |- 06/30/2025 . [SINKING PAYMENT .. ...45,890 |...........45,890 |............ 35,307 .0 . ...0 .. . 12/26/2039 . (1
..96928*-CX-3 |William Blair & Company, Trust Certifica .... [. 06/15/2025 . | SINKING PAYMENT .. . 141, .. 143,407 |.... .0 . 0 0 . 01/15/2035 . (1
..00652X-AB-4 | Adani Transmission Ltd-FIRST LIEN ........ . 05/21/2025 . | SINKING PAYMENT .. ... 33,360 ...33,360 ...30,417 | 0 0| 0| . 05/21/2036 . (2
..89117F-8Z-5 | Toronto-Dominion Bank/Th-TD 8 1/8 10/31/ . 06/30/2025 . | IN-KIND TRANSFER 24,505,511 .22,936,000 .22,936,000 |. 0 0| 0| . 10/31/2082 . |2
..43722#-AA-1 |Home Depot (Monterey Par Trust Certifica . 06/15/2025 . | SINKING PAYMENT ... 68,938 ...68,938 ...68,938 |. ...68,938 |. 0 0| 0| . 06/15/2038 . (1
..919794-AC-1 |Valley National Bancorp-SUBORDINATED . . 06/30/2025 . | MATURITY ..... 15,000,000 .15,000,000 .14,993,700 |. 14,999,615 |. 0 0| 0| . 06/30/2025 . (3
..90272*-AA-0 |UHC (Senior Note) CTL Pa Trust Certifica . 06/15/2025 . | SINKING PAYMENT ... 65,210 ...65,210 ...66,210 |. ...66,200 |. 0 0| ..65,210 .0 . 05/15/2033 . (1
..806854-AJ-4 | Schlumberger Investment -SENIOR UNSECURE ..... [. 06/30/2025 . | EXCHANGE OFFER 4,320,448 ..5,000,000 ..4,143,850 |. . 4,271,643 |. 0 0| . 4,205,448 25,000 |. . 06/26/2030 . (1
..26847@-AA-8 |Edx/Ge Inventory Supply Pass-Thru Certif . 04/15/2025 . | SINKING PAYMENT .. 117,495 .. 117,495 117,495 | 117,495 | 0 0| 117,4% .0 . 04/15/2028 . |2
..00260M-AA-5 |Blackstone Diversified A-SECURED ... . 05/15/2025 . | SINKING PAYMENT . 2,048,900 ..2,048,900 ..2,048,900 |. .2,048,900 |. 0 0| .2,048,900 0| . 05/15/2029 . (1.
..302704-AB-7 | FLYWHEEL ENERGY ASSET IS Class B Note . 06/25/2025 . | SINKING PAYMENT .. 215,580 ..215,580 ..215,580 |. ..215,580 |. 0 0| .215,580 0| . 08/25/2034 . (2.
..607120-FQ-0 |Airbus SE Senior Secured Notes ......... . 05/09/2025 . | SINKING PAYMENT .. 216,805 ..216,805 ..216,805 |. ..216,805 |. 0 0| .216,805 0| . 11/09/2042 . (1.
..00774Y-AA-7 | AerCap Holdings NV-AER 5 7/8 10/10/2079 . 06/30/2025 . | CALL 100 ........ ....0 .0 L0 0 0 0| .0 0| . 10/10/2079 . |2
..784448-AA-6 | SIP HoldCo LLC Senior Secured Notes ... . 06/15/2025 . | SINKING PAYMENT .0 .0 L0 | 0 0| 0| . 12/15/2046 . (2
..33972P-AA-7 | FLNG LIQUEFACTION 2 LLC-FIRST LIEN .... . 06/30/2025 . | SINKING PAYMENT X ....0 .0 L0 0 0| 0| . 03/31/2038 . |2
..750038-AA-5 |Renewable Energy Alterna Senior Secured . . 06/30/2025 . | SINKING PAYMENT K 35,636 35,636 35,636 | 0 . 0| 0| . 12/31/2046 . (2
..22822R-BD-1 | Crown Castle Towers LLC-CROCAS 3.663 05/ . 05/15/2025 . |MATURITY ........ X 36,000,000 .36,000,000 .36,000,000 |. 0 .0 0| 0| . 05/15/2025 . (1
..20336T-AC-4 | ONEOK Inc-SENIOR UNSECURED ........cceeeeeiiennns . 06/16/2025 . | EXCHANGE OFFER .........eevvemvnnnn fouveevmninnniniinnns founene 3,719,715 |........ 3,670,000 |........ 3,721,564 |.... 0 el (1,848) ... 0 e 3,719,715 |.. 0 . 01/15/2028 . |2
..92982*-AA-7 | WEC 99J-27 LLC Senior Secured Note . . 06/30/2025 . | CA_CASH_CLOSE . e 6,802 |............. 6,802 |............. 6,947 |.... .0 . e (D] 0 ...6,922 |.. 20) |... . 09/15/2039 . (2
..390905-AC-1 | Great Southern Bank-SUBORDINATED .... . 06/15/2025 . | CALL 100 ..... . 8,000,000 ..8,000,000 ..8,000,000 |. 0 .0 0| .8,000,000 0| . 06/15/2030 . (2
.. 12733#-AA-3 | CTL Pass-Thru Trust Seri Trust Certifica .... [. 06/15/2025 . | SINKING PAYMENT 86,700 86,700 |. 0 0| 0| . 10/15/2043 . (1
..502838-AA-4 | Mexico Generadora de Ene-SECURED ............... . 06/06/2025 . | SINKING PAYMENT .. ... 29,465 ...29,8%0 |.... .0 . 0 0 . 12/06/2032 . (2
..00191#-AA-3 | Amazon (Tucson Az) Trust Certificate ......... . 06/30/2025 . | SINKING PAYMENT .. ... 41,339 .. 41,339 ... .0 . 0 0 . 08/31/2039 . (1
..82340*-AA-5 | Shepherds Flat Funding T Trust A-1-A Cer . 04/30/2025 . | SINKING PAYMENT 0 0| 0| . 04/30/2032 . |2
..92981@-AA-6 | WEC 99J-58 LLC Senior Secured Note . 06/15/2025 . | SINKING PAYMENT 0 0| 0| . 09/15/2030 . (2
..81395#-AA-7 |Securitized Products Management Holdings .... |. 06/23/2025 . |DIRECT .0 . 0 0 . 02/28/2028 . (1
..26067%-AA-3 |Dow (Midland Mi) Control Trust Certifica .... [. 06/15/2025 . | SINKING PAYMENT .. .0 . 0 0 0 . 03/15/2034 . |2
..05590#-AA-9 |BPHQ 2017 Trust Certificate BP Corp Nort .... [. 06/15/2025 . [ SINKING PAYMENT .. [P PP .0 .. 0 |. . .0 . .0 . 11/15/2082 . [1
0089999999. Subtotal - Issuer Credit Obligations - Corporate Bonds (Unaffiliated) 489,637,800 421,970,834 0 7 1,478,631 1,639,818 10,300,420 XXX
..45082E-AA-3 | Iberia, Lineas Aereas De Senior Secured ...... . 04/15/2025 . | SINKING PAYMENT .. R veeee.. 127,505 27, 27, oo 127,505 ... .0 . 0. 127,505 |.. 0 e .0 . 04/15/2034 . (2
..928420-AA-5 |Vista Malta Finance P.L. Pass Through Ce . 04/05/2025 . | SINKING PAYMENT .. 554,838 ..554,838 ..554,838 |. ..554,838 |. 0 . 0| .554,838 0| . 04/05/2031 . (3
..009088-AA-3 | AIR CANADA 2015-2AA PTT-FIRST LIEN .... . 06/15/2025 . | SINKING PAYMENT .. 168,775 . 168,775 . 168,775 |. . 168,788 |. 0 .. (13) 0| 168,775 0| . 12/15/2027 . (1
..126650-BQ-2 | CVS HEALTH CORP PASS THRU CTF 30/360 . . 06/10/2025 . | SINKING PAYMENT .. . 111,991 131,501 |.......... 119,616 |.... 0 el (7,620) ... 0 . 0 . 01/10/2030 . (2
..126650-AN-0 | CVS Pass-Through Trust-FIRST LIEN . |- 06/10/2025 . [ SINKING PAYMENT .. ... 74,000 ... 75,685 |............74,000 |.... .0 . 0 0 . 10/10/2025 . |2
..126650-Ali-0 | CVS Pass-Through Trust-FIRST LIEN ..... . 06/10/2025 . | SINKING PAYMENT 68,502 68,502 |. 68,503 |. 0 0| 0| . 01/11/2027 . (2.
..126650-BY-5 | CVS PASS-THROUGH TRUST-SENIOR SECURED NO . 06/10/2025 . | SINKING PAYMENT 12,150 14,358 |. 0 0| 0| . 01/10/2034 . (2.
..11044M-AA-4 |BRITISH AIR 20-1 A PPT-FIRST LIEN ............. . 05/15/2025 . | SINKING PAYMENT .. ...36,987 ...36,987 |.... .0 . 0 . . 0 . 11/15/2032 . (1
..009088-AB-1 |Air Canada 2015-2 Class -2\D LIEN ............. . 06/15/2025 . | SINKING PAYMENT .. , 108,493 108,493 |.... .0 . 0 eeeenn... 108,493 .. 0 .2, . 12/15/2027 . (2
..023945-AA-6 | AMERICAN AIRLS PASS THRU TR 2024-1B(R) T . 06/22/2025 . | SINKING PAYMENT 3,566,372 .. 3,566,372 ..3,566,372 |. N 0 0| . 3,566,372 0| 126,789 |. 12/22/2029 . |2
..02377A-AA-6 | American Airlines 2014-1-SECURED NOTE ... . 04/01/2025 . | SINKING PAYMENT .. 197,979 ..197,979 ..197,979 |. ..197,995 |. 0 0| .197,979 0| 3,663 |. 10/01/2026 . |2
..96038#-AA-8 |Westin (St Louis MO) Lea Trust Certifica .... [. 06/15/2025 . | SINKING PAYMENT ... 30,138 ...30,138 ...30,138 | ...30,138 | 0 0| ..30,138 0| ...559 |. 07/15/2047 . (1
..009089-AA-1 | AIR CANADA 2013-1A PTT-FIRST LIEN .. . 05/15/2025 . | MATURITY ..... . 1,426,087 .. 1,426,087 ..1,426,087 |. 1,426,092 |. 0 0| . 1,426,087 0| .27,756 |. 05/15/2025 . |2
..86909#-AA-5 | Susquehanna (18 Properti Trust Certifica .... |. 06/23/2025 . .. 657,036 657,036 657,036 |...........657,036 |.... 0. ..01...........657,036 |.. 0. .. (81,140) ). 12/23/2036 . |1
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..902538-AA-1 [UA (Portland OR) CTL Pas Trust Certifica .... |. 06/15/2025 . | SINKING PAYMENT .. .. 283,336 ..284,300 |.... .. (964) | .0 . (964) |... .0 .283,336 |.. ..5,752 |. 02/15/2032 . [3.C ........
..45082D-AA-5 | Iberia, Lineas Aereas De Senior Secured . 04/15/2025 . | SINKING PAYMENT .. 181,293 ..181,293 |. 0| 0 .0 0| .181,293 4,342 |. 10/15/2037 . [1.G PL ...
..76029#-AA-1 |Republic Airways Holding Senoir Secured . 06/15/2025 . | SINKING PAYMENT ..281,250 |. 0 0| .281,250 11,250 |. 12/15/2028 . |2.B PL ...
..903461i-AA-1 [US AIRWAYS 2013-1A PTT-FIRST LIEN .. . 05/16/2025 . | VARIOUS ... 1,268,619 |. 0 0| . 1,268,846 25,190 |. 11/15/2025 . |2.A FE ...
..90932P-AA-6 |United Airlines 2014-1 C-SECURED NOTI . 04/11/2025 . | SINKING PAYI ..158,976 |. 0 0| 3,179 |. 10/11/2027 . |1.G FE ..
..92838*-AA-3 [Vista Malta Finance P.L. Pass Through Ce .... |. 04/05/2025 . | SINKING PAYMENT . i o e . ...... 2,638,469 ... .. .0 .. .0 .. .90,368 |. 04/05/2032 . |1.F Z .....
0129999999. Subtotal - Issuer Credit Obligations - Single Entity Backed Obllgatlons (Unaffiliated) 11,953,209 11 953,209 11 976,238 8,396,176 0 0 (9,539) 0 11 953,011 260,979 XXX XXX
..09580*-AA-7 [BLUE OCEAN INCOME FUND I11 LP - Class A ..... |. 06/30/2025 . JCA_CASH_CLOSE ....vevevecvennns | T P (983,108) |......... (983,108) |......... (983,108) |........... (91,199) oo 0 [U [ I P 0 oeeennn (983,108) |..eevvvnnnnnnns [ P U [ I P 0 |. 11/07/2027 . |1.G PL ....
0169999999. Subtotal - Issuer Credit Obligations - Bonds Issued from SEC-Registered Business
Development Corps, Closed End Funds & REITS (Unaffiliated) (983,108) (983, 108) (983, 108) (91,199) 0 0 0 (983,108) XXX XXX
..67008*-AA-9 [ NOVIPAK BUYER LLC INITIAL TERM LN . . 06/30/2025 . | CA_CASH_CLOSE ... . .. .. .. .0 0. .. . . 12/01/2026 . |2.C PL ..
..38050*-AA-7 |GOJO Industries Inc. - Term Loan ... .. |- 06/04/2025 . | CA_CASH_CLOSE .... s .0 .0 .375,846 |.. I . I X . 10/26/2028 . |5.A ........
..456860-AC-8 | Infrastripe LLC Delayed Draw .............cceuue . 06/04/2025 . | VARIOUS . 1 930 982 |.... .0 0. 1,930,982 |.. ...0 . 07/07/2025 . |3.A Z
..65658#-AB-0 |NORTH HAVEN FALCON BUYER LLC - DELAYED . 06/30/2025 . | VARIOUS . .. (118) ] .0 0 . 05/19/2027 . |3.C PL
..928432-A#-0 |Visual Edge Technology, Inc./Last Out T . 06/30/2025 . | CA_CASH_CLOSE . 14,228 |. 0 | 0 . 12/31/2025 . |5.C PL ...
..36457W-AC-5 |Galway Borrower LLC-1L SR SECD . 06/30/2025 . | CA_CASH_CLOSE . 0| 0 . 09/30/2028 . |3.B PL ...
..87329#-AA-5 | TTGA SBIC FEEDER FUND LP 6.00 12/31/2035 .... |. 06/30/2025 . | CA_CASH_CLOSE . 0 0 | ...0 . 12/31/2035 . |2.B PL ...
..68144#-AB-6 |Olympia Acquisition, Inc-2022 2nd Amendm . 06/30/2025 . | CA_CASH_CLOSE . N .0 50) . 02/26/2027 . |4.CPL ...
..311688-AA-9 |Fasanara Apex 3 12/22/25 . 06/30/2025 . | CA_CASH_CLOSE . 0. 0. 0 | ...0 . T 0. s . 12/22/2025 . |2.C PL ...
..45686@-AB-0 | Infrastripe LLC .............. . 04/08/2025 . | CA_CASH_CLOSE . ..2,843,924 ..2,796,525 |. .2,815,614 |. 24 | 0 .2,815,614 . s . .28, .. s . 04/30/2025 . |3.A PL ...
..96222#-AA-4 |WHLP IV (RP), LP Senior Secured .. . 06/06/2025 . | CA_CASH_CLOSE . .. 988,476 ..988,476 ..988,476 |. ..988,476 |. 0 | 0 .988,476 . .0 | 0. .74, . 03/31/2026 . |1.G PL ...
..731128-AB-6 [Policy Services Company, 1L PIK Toggle . 05/01/2025 . | CA_CASH_CLOSE . ..3,950 ... 3,950 03,950 |. .3,950 | 0| 0 . 3,950 . 0| .. . 06/21/2026 . |5.B GI ...
..292518-AB-9 [Encina Business Credit SPV LLC Revolving .... |. 05/30/2025 . |CA_CASH_CLOSE . . 3,360,000 ..3,360,000 ..3,360,000 |. .3,360,000 |. 0 | 0 .3,360,000 . 0| .. s . 02/15/2029 . |2.B PL ...
..056348-AB-7 [BSI3 Hold Teal Inc. - First Lien Term Lo .... |. 06/30/2025 . | CA_CASH_CLOSE . 0| 0 . 08/21/2028 . |2.C PL ..
..258220-C8-3 [Dorel Industries Inc. - Asset Backed Fir .... |. 06/30/2025 . | CA_CASH_CLOSE . 0 | 0 . 12/08/2026 .|5.C Z ..
..731128-AC-4 [Policy Services Company, 1L PIK Toggle D .... |. 05/01/2025 . | CA_CASH_CLOSE . 0| 0 . 06/21/2026 . |5.B GI ...
..81272*-AB-7 |[Seattle Soccer LLC - 2023 Multi Draw Ter . 06/30/2025 . | BANK LOANS BARINGS . 0. 0. 0 | 0 . 0| 0. s . 12/23/2029 . |2.A PL ...
..F9863#-AB-3 | XPFIBRE SAS Senior Term Loa .... . 05/02/2025 . | CA_CASH_CLOSE . .. 429,755 .. 429,755 ..419,505 |. ..392,892 |. 0| 0 419,505 . 10, .0 . 10, . s . 05/14/2031 . |2.B PL ...
..02124T-AA-1 [Qatar Airways Senior Term Loa .. . 05/15/2025 . | CA_CASH_CLOSE . s oo fonn... 602,256 ... 602,256 |... 599,855 |...........599,855 [.... .. .0 . .0 .. .599,855 |.. 0 |oeennnnn2, e, , . 05/06/2031 . |1.DPL ....
0189999999. Subtotal - Issuer Credit Obl|gat|ons - Bank Loans - Issued (Unaﬁlllated) 10,884,930 10,884,930 10,816,759 10,809, 186 7,241 (50) 10,835,848 , , , XXX XXX
..78029#-AF-6 |ROYAL HOLDCO CORP DDTL A .. |- 06/30/2025 . [ VARIOUS i . e | 0] 0] .. .. 0 0. . 12/30/2027 .|2.CPL ....
..268698-AA-1 | Standard Elevator Systems - Term Loan ... . 04/09/2025 . | CA_CASH_CLOSE . . s 82,516 80,866 |. 0| 0 . 12/02/2027 .|5.B GI .
..55183%-AC-7 |Lynx Franchising LLC - 2021-09 Increment . 06/30/2025 . | CA_CASH_CLOSE . N s 14,757 14,462 |. 0 | 0 . 12/23/2026 . |4.C
..95483#-AB-8 |Warner Pacific Insurance Services - Dela .... |. 05/22/2025 . [VARIOUS ......... . .. 780, . 788,766 . 778,581 0| 0 . 12/27/2027 . |4.C .
..74309#-AC-3 |PRODUCTION RESOURCE GROUP L.L.C. - DELA . 06/30/2025 . |PIK NOTE BUY UP 0 | 0 . 08/21/2029 . |5.B G
..694298-AA-4 [PDQ (PDQ TOPCO LP) First Lien Term .... . 06/30/2025 . | CA_CASH_CLOSE . 0| 0 . 08/27/2027 . |5.A .
.. 74354#-AA-1 | PROJECT ESSENTIAL BIDCO LLC - TERM LOJ . 05/27/2025 . | CA_CASH_CLOSE . 0 | 0 . 04/20/2028 . |4.A PL ..
..00797*-AA-5 | Aero Operating LLC/Term Loan 1/20 . 04/01/2025 . | VARIOUS . . N 0| 0 . 02/07/2026 .|3.B PL ...
..97383*-AA-1 | WINEBOW HOLDINGS INC. (VINTNER GROUP . 06/30/2025 . | DIRECT .. N (320,145) (320,145) N 0 | 0 . 07/15/2025 . |4.A PL ...
..87338*-AB-6 | TSYL Corp Buyer Inc Initial Term Ln B . 05/30/2025 . | CA_CASH_CLOSE . . . 0| 0 . 12/19/2028 . |5.B GI ...
..84967#-AA-9 [ SPRING INSURANCE SOLUTIONS LLC - INITIA . 04/11/2025 . | VARIOUS ...... 0 | 0 . 11/24/2025 . |3.A PL ...
..00233#-AC-9 |ATL |1 MRO HLDGS INC 2ND AMEND INCREM TE . 06/30/2025 . | CA_CASH_CLOSE . 0| 0 . 11/01/2028 . |4.B ........
..74276G-AC-0 |Process Insights - Term Loan . 06/30/2025 . | CA_CASH_CLOSE . 0 | 0 . 06/30/2029 . |5.B GI ...
..98876*-AE-5 [ZB Holdco LLC - 2023 Incremental Delayed .... |. 06/30/2025 . |CA_CASH_CLOSE .... .0 .0 . 02/09/2028 . |3.B PL ...
..00228*-AA-4 | AMERICAN TECHNOLOGIES LLC - TERM LOAN ........ |. 06/30/2025 . |CA_CASH_CLOSE .... .0 0. . 07/31/2026 . |2.A PL ...
..23363#-AB-5 [DRS Holdings Il Inc./Term Loan 11/19 . . 06/30/2025 . | CA_CASH_CLOSE . 0| 0 . 1170172025 . |4.A PL ...
..12881#-AC-9 | CALDWELL & GREGORY LLC 1L Term Loan .. . 06/30/2025 . | CA_CASH_CLOSE . 0 | 0 . 09/30/2030 . |4.C ........
..03979*-AA-9 [RTI Surgical . 06/30/2025 . | CA_CASH_CLOSE .... 0 0 . 07/20/2026 . |3.
..62907@-AB-8 |NEFCO Holding Company, LLC - Delayed Dra ..... . 06/30/2025 . | CA_CASH_CLOSE . .0 0. . 08/05/2028 . |4.
..84967#-AB-7 |SPRING INSURANCE SOLUTIONS LLC - DELAYE .... |. 06/30/2025 . |VARIOUS ...... 0| 0 . 11/24/2025 . |3.
..066838-AA-7 |BANYAN SOFTWARE HOLDINGS LLC - TERM LOA .... |. 06/30/2025 . |CA_CASH_CLOSE . 0 | 0 . 10/30/2026 . |3.
..40507@-AA-0 [HS Advisory Buyer LLC - Initial Term Loa .... |. 06/30/2025 . |CA_CASH_CLOSE . 0| 0 . 03/20/2030 . |4.
..629076-AD-4 [NEFCO Holding Company, LLC - Delayed Dra ..... . 06/30/2025 . | CA_CASH_CLOSE .... .0 | .0 .. . 08/05/2028 . |4.
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..448798-AA-2 |Hydratech Hldgs 1st Amendment DDTL ............ . 06/30/2025 . | CA_CASH_CLOSE ... 280 ....280 ....280 |.... .0 .0 . 0 ....280 |.. . 09/30/2030 . (4
..68144#-AE-0 | Olympia Acquisition, Inc - 2023 First Qu .... [. 04/17/2025 . |BANK LOANS BARINGS . ..2,204 2,204 .2,204 | .0 0 0| . 2,204 . 02/26/2027 . (4
..88033#-AD-4 | Tencarva Machinery Company LLC - 2024 In . 06/30/2025 . | CA_CASH_CLOSE . ..8,199 .8,19 .8,035 |. .0 0 0| . 8,035 . 12/20/2027 . (4
..97959@-AA-3 |Woodland Foods Inc - Term Loan ... . 06/30/2025 . | CA_CASH_CLOSE . .8,534 | .0 0 0| . 8,534 . 12/02/2027 . (5
..74140#-AB-8 | PROJECT POTTER BUYER LLC - 2020 | . 06/30/2025 . | CA_CASH_CLOSE . .751 .0 0 0| .751 . 04/23/2027 . (3
..12756@-AB-5 |CGI PARENT LLC 1st AMEND TERM LOAN ... . 06/30/2025 . | CA_CASH_CLOSE . .2,312 | .0 0 0| .2,372 . 02/14/2028 . (4
..553430-AG-3 |MJX Venture Mgmt I11 LLC Senior TL . . 04/14/2025 . | CA_CASH_CLOSE . . 1,552,851 .0 0 0| . 1,552,851 . 10/15/2031 . (1
..92075@-AA-4 | TA/WEG Holdings LLC/Term Loan 9/19 .. .. |- 04/01/2025 . | CA_CASH_CLOSE .... .0 .0 . 0 e (1,180,463) |.. . 10/02/2025 . (3
..09300#-AA-9 |UCIT Online Security Inc.-CAD Term Loan ...... . 06/30/2025 . | CA_CASH_CLOSE . .0 .0 . 0 K . 03/02/2026 . (4
..00452#-AA-7 | Accommodations Plus Technologies LLC/Ter .... [. 05/29/2025 . |VARIOUS ...... ..2,609,678 ..2,609,678 |. .2,609,678 |. .0 0 0| .2,609,678 . 07/15/2025 . (4
..50541#-AC-1 | LABORATORIES BIDCO LLC - THIRD AMENDMENT . 06/30/2025 . | CA_CASH_CLOSE . 1,151 .1,151 | 1,151 .0 0 0| .1,151 . 07/23/2027 . (3
..74140#-AC-6 | PROJECT POTTER BUYER LLC - TERM LOAN ........ . 06/30/2025 . | CA_CASH_CLOSE ... . . . .0 .0 . 0 . . 04/23/2027 . (3
..694298-AB-2 |PDQ (PDQ TOPCO LP) DDTL ...eevvvvvvvvvvieienennnns . 06/30/2025 . | CA_CASH_CLOSE ... .0 .0 . 0 . 08/27/2027 . (5
..00453@-AB-6 |Accurus Aerospace Corporation - 2022 A-1 . 06/30/2025 . | CA_CASH_CLOSE . .0 0 .0 . . 04/05/2028 . |5
..79400@-AB-4 |Saldon Holdings Inc./Term Loan 3/19 . . 06/30/2025 . | CA_CASH_CLOSE . .0 0 0| L72 . . 03/13/2026 . (3
..74588B-AB-6 | Puma Buyer TL 2029 ............eevvvurnnnns . 06/30/2025 . | CA_CASH_CLOSE . X .0 0 0| .1,372,000 |.. , . 07/14/2029 . (4
..65658#-AA-2 | NORTH HAVEN FALCON BUYER LLC - TERM LOA . 06/30/2025 . | VARIOUS . K ...(3) .. (3) . (3)] .0 0 0| .. (3) I . . 05/19/2027 . (3
..73103¢-AB-7 |Polara - 2022 Incremental Term Loan ...... . 06/30/2025 . | VARIOUS . X .. 754,465 .. 754,465 ..739,375 |. .0 0 0| .739,375 . 15,089 |.. .35, . 12/03/2027 . (4
..7T1571E-AD-1 |PES Holdings LLC-PHIENE PIK-TERM C-EXIT . 06/30/2025 . | CA_CASH_CLOSE . K 10,439 ...10,439 10,439 |. .0 9) 0| 10,439 . 04/30/2025 . (6.
..67117%-AD-1 | OA BUYER INC 2024 INCREMENTAL TERM LN ... . 05/19/2025 . | CA_CASH_CLOSE . X . 865,601 ..861,273 |. .0 0 0| .861,273 . 06/06/2031 . [5.A .
..34960#-AE-3 |Fortis Payment Systems LLC 10TH AMEND TE .... [. 06/30/2025 . | VARIOUS . . .0 0 0| .0 . 02/13/2026 . [4.C .
..N0615@-AA-8 | ARCTERA GLOBAL |1 BV/VERITAS US INC TERM .... [. 05/21/2025 . | VARIOUS . .0 0 0| 425,334 . 12/09/2029 . |6.B Z ..
..60937@-AA-8 | MONICA HOLDCO (US) INC. - TERM LOAN .... . 06/30/2025 . | CA_CASH_CLOSE . .0 0 0| .3,958 . 01/07/2028 . [2.C PL
..75988*-AA-6 | RENOVATION ACQUISITION INC TERM LOAN . . 06/30/2025 . | CA_CASH_CLOSE . .0 0 0| 11,839 . 11/15/2027 . [4.C .
..73949*-AB-7 | PowerGem Buyer Inc. - Term Loan .. . 05/30/2025 . | DIRECT .. ..5,573,096 ..5,573,09 |. .0 0 0| .5,573,09% . 11/08/2031 . [4.C Z
..89617%-AB-4 |Trident Maritime Systems Inc. - 2021 Ter . 06/30/2025 . | CA_CASH_C . . . .0 0 0| .6,068 . 02/26/2027 . [3.B PL ...
..82419%-AB-9 | Shermco Intermediate Holdings Inc. - 201 .... |. 06/30/2025 . | CA_CASH_CLOSE . .0 0 0| . 3,039 . 06/05/2026 . [3.B PL ...
..04800#-AA-5 | IntraPac Canada Corporation/Canadian Ter ..... |. 06/30/2025 . | CA_CASH_CLOSE . .0 0 0| 1,420 . 01/11/2026 . [3.B PL ...
..57780@-AB-0 | MAVERICK ACQUISITION INC. - DELAYED DRA .... |. 06/30/2025 . |CA_CASH_CLOSE .... .0 .0 . 0 ....348 .. . 06/01/2027 . [3.B PL ...
..62031%-AC-8 |NMC Skincare Intermediate Holdings Il L .... |. 04/29/2025 . |CA_CASH_CLOSE .... .0 .0 . 0 .. 12,876 |.. . 11/02/2026 . [3.B PL ...
..89668@-AA-2 | Trintech Inc - 2023 Term Loan .... . 04/30/2025 . | CA_CASH_CLOSE . .0 0 0| .3,038 . 07/25/2029 . [4.B PL ...
..78029#-AL-3 | ROYAL HOLDCO CORP Senior Term Loa . 06/30/2025 . | CA_CASH_CLOSE . .0 0 0| 16,242 . 02/28/2030 . [4.CZ .....
..00797*-AB-3 | Aero Operating LLC/Delayed Draw Term Loa .... |. 04/01/2025 . |CA_CASH_CLOSE .... .0 .0 . 0 .38 ). . 02/07/2026 . [3.B PL ...
. 000000-00-0 |Kings Il - Delayed Draw Term Loan . . |- 06/30/2025 . | CA_CASH_CLOSE ... .0 .0 . 0 ....910 |.. . 08/31/2028 . [5.B GI ..
.. 34559%-AA-2 |Forest Buyer LLC - Term Loan ... . 06/30/2025 . | CA_CASH_CLOSE . .0 0 0| 1,337 . 03/15/2030 . [5.B GI ..
..23927#-AA-6 | DAWGS INTER HLDG CO TERM LN A . . 06/30/2025 . | CA_CASH_CLOSE . .0 0 0| .950 . 03/31/2031 . [4.C Z ..
..97959@-AD-7 | WWOODLAND FOODS INC Senior Term Loa ... . 06/30/2025 . | CA_CASH_CLOSE ... .0 .0 . 0 4,153 |.. . 12/01/2027 .|5.B Z .....
..5626B@-AB-1 | MB PURCHASER LLC DDTL . |- 06/30/2025 . | CA_CASH_CLOSE .... .0 .0 . 0 .2,203 |.. . 01/03/2030 . [5.B GI ..
..42983#-AA-7 |HIGH STREET BUYER INC. - TERM LOAN B . 06/30/2025 . | CA_CASH_CLOSE . .0 0 0| .700 . 04/14/2028 . (3.B PL ..
..L4830@-AB-9 |HOSTING GROUP BIDCO SARL EUR ACQ FAC 2 . 06/30/2025 . | BANK LOANS BARINGS . .0 0 0| .0 . 12/18/2030 . [5.B GI ..
..50541#-AB-3 |Laboratories Bidco LLC/Second Amendment . 06/30/2025 . | CA_CASH_CLOSE . .0 0 0| . 07/23/2027 . |3.B Z ..
..49375@-AA-0 |DistroKid Senior Term Loa .... . 06/30/2025 . | CA_CASH_CLOSE . .0 0 0| . 10/01/2029 . [5.A .
..0554M@-AA-8 | BKF ENGINEERS Senior Term Loa .. . 06/30/2025 . | CA_CASH_CLOSE . .0 0 0| . 08/23/2030 . [5.B G
..78029%-AH-2 | ROYAL HOLDCO CORP Senior Term Loa . 06/30/2025 . | BANK LOANS BARINGS . .0 0 0| . 12/30/2027 . [4.C Z
..87300*-AK-0 |HILB GROUP LLC DDTL ... . 06/30/2025 . | CA_CASH_CLOSE . .0 0 0| . 10/31/2031 . [4.A Pl
..20643*-AC-6 |EShipping LLC DDTL . . 06/25/2025 . | CA_CASH_CLOSE . .0 0 0| . 11/05/2027 . (4.B .
..75046T-AB-0 |Radius Aerospace Inc . 06/30/2025 . | CA_CASH_CLOSE . .0 0 0| . 07/15/2025 . |3.C PL ..
..G7349*-AA-6 |Radius Aerospace Europe Limited/U.K. Ter . 06/30/2025 . | CA_CASH_CLOSE . .0 0 0| . 07/15/2025 . [5.B GI ..
..G7234*-AC-0 |Preqin Ltd - 2024 GBP Incremental Delaye .... |. 06/30/2025 . CA_CASH_CLOSE . .0 0 0| . 08/03/2028 . [4.C .
..66703*-AB-7 | NORTHSTAR RECYCLING COMP Senior Term Loa .... |. 06/30/2025 . |CA_CASH_CLOSE . .0 0 0| 0 |. 12/16/2030 . |4.C Z
..749230-AB-3 |RoadOne IntermodaLogistics - Term Loan .. . 06/30/2025 . | CA_CASH_CLOSE . .0 0 0| . 12/30/2028 . [4.B PL ...
..48773#-AA-8 [Kellermeyer Bergensons Services LLC/Ter . 06/30/2025 . | CA_CASH_CLOSE . .0 0 .0 . 11/07/2026 . |4.A PL ...
..21079#-AA-6 | CONTINENTAL ACQUISITION HOLDINGS INC. - ...... [. 06/30/2025 . | BANK LOANS BARINGS . 0| 0 0| . 01/20/2027 . [3.B PL ...
. 16117L-Bli-8 | Charter Communications 0-CHTR TL B1 1L U .... |. 06/30/2025 . [ CA_CASH CLOSE 18 .0 . .0 . . 07/01/2025 . [2.C FE ...
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..44961*-AB-1 | Implus Footcare LLC/Initial Term Loan O .... |. 06/30/2025 . |CA_CASH_CLOSE .... .0 .0 . 0 0. ... 170 |. 07/31/2025 . (3.
..23345U-AF-6 | DISA HOLDINGS CORP Incremental DDT . 04/01/2025 . | CA_CASH_CLOSE . .0 0 0| .515 .19 |. 09/09/2028 . (3.
..65716@-AA-4 |NORTH AMERICAN SCIENCE ASSOCIATES INC. . 06/30/2025 . | CA_CASH_CLOSE . .0 0 0| .963 146 . 09/15/2027 . |2.
. 67117*-AA-7 | OA BUYER INC INITIAL TERM LN ... . 05/19/2025 . | CA_CASH_CLOSE . .0 0 0| . 3,568,753 . 12/20/2028 . (5.
..74309#-AB-5 |PRG 9/20 Last Qut .............. . 06/30/2025 . |PIK NOTE BUY UP .0 0 0| .0 . 08/21/2029 . (5.
..12787*-AB-0 | CALIFORNIA CUSTOM FRUITS DDTL .. . 06/30/2025 . | CA_CASH_CLOSE . .0 0 0| .207 . 02/26/2030 . (3.
..847240-AC-1 | SPATIAL BUSINESS SYS LLC 2\D AMEND INCRE . 06/30/2025 . | CA_CASH_CLOSE . .0 0 0| .1,230 . 10/03/2028 . (5.
..48773#-AH-3 |Kellermeyer Bergensons Services, LLC - 2 .... |. 06/30/2025 . | CA_CASH_CLOSE .... .0 .0 . 0 9,694 |.. . 11/06/2028 . (4.
..90286#-AA-0 |UHY Advisors Inc. - Term Loan .............c.... . 06/30/2025 . | CA_CASH_CLOSE ... .0 .0 . 0 .826 |.. . 11/21/2031 . (5.
..62907@-AC-6 | NEFCO Holding Company, LLC - Delayed Dra . 06/30/2025 . | CA_CASH_CLOSE . .0 0 0| .691 . 08/05/2028 . (4.
..88033#-AB-8 | Tencarva Machinery Company . 06/30/2025 . | CA_CASH_CLOSE . .0 0 0| . 1,007 . 12/20/2027 . (4.
..40481#-AB-6 |HH - STELLA INC. - DELAYED DRAW TERM LO .... |. 06/30/2025 . |CA_CASH_CLOSE .... .0 .0 . 0 L2213 ) . 04/24/2028 . (3.
..89989#-AH-7 | TURBO BUYER INC AMEND NO 5 - Delayed Dra .... |. 06/30/2025 . |CA_CASH_CLOSE .... .0 .0 . 0 ....52%5 |.. . 12/02/2025 . (5.
..24360@-AC-6 |DECOPAC INC. - TERM B LOAN .... . 06/30/2025 . | CA_CASH_CLOSE . .0 0 0| .623 . 05/15/2028 . (3.
..731038-AA-9 |Polara - Term Loan ................ . 06/30/2025 . | CA_CASH_CLOSE . .0 0 0| .7,123 . 12/03/2027 . (4.
..83176*-AB-0 |Smartling Inc. - Delayed Draw Term Loan . 06/30/2025 . | CA_CASH_CLOSE . .0 0 0| .2,167 . 11/08/2027 . (4.
..847240-AB-3 |Spatial Business Systems - Delayed Draw . 06/30/2025 . | CA_CASH_CLOSE . , , K .0 0 0| .3,125 . 10/03/2028 . (5.
..450546-AA-6 | ITI Intermodal - Term Loan ........... . 06/30/2025 . | CA_CASH_CLOSE . .3,237 .3,168 |. K .0 0 0| .3,168 . 12/20/2027 . (3.
..553438-AF-5 |MJX Venture Mgmt I11 LLC Senior TL . . 04/30/2025 . | CA_CASH_CLOSE . .. 2,040,432 ..2,040,432 |. .2,040,432 |. .0 0 0| . 2,040,432 . 07/30/2032 . (1.
..00242%-AD-0 | AIRX CLIMATE SOLUTIONS Incremental DDT . 05/19/2025 . | CA_CASH_CLOSE . . . ....246 | .0 0 0| ....246 . 11/07/2029 . [4.C ........
..86662#-AA-2 | SUN ACQUIRER CORP ... . 06/30/2025 . | CA_CASH_CLOSE . .0 0 0| . 09/08/2028 . [3.C PL ..
..42746#-AA-5 |DF Fund IV Herman Loan - Delayed Draw Te . 06/30/2025 . | CA_CASH_CLOSE . .0 0 0| . 11/15/2025 . |2.C PL ..
..76028@-AA-4 |REPAIRIFY INC. - INITIAL TERM LOAN .......... . 06/30/2025 . | CA_CASH_CLOSE . .0 0 0| . 06/14/2027 . [2.A PL ..
..06784#-AA-0 |NSPC-L HLDGS Il LP SECURED LOAN FACILITY . 06/30/2025 . | BANK LOANS BARINGS . .0 0 0| . 05/17/2033 . [1.G PL ..
..630942#-AA-3 | NAW BUYER LLC DELAYED DRAW TERM LN .. . 06/30/2025 . | CA_CASH_CLOSE . .0 0 0| . 09/13/2029 . [5.B GI ..
..84720#-AA-8 | SPATCO ENERGY SOLUTIONS INC CLOSING DT . 04/23/2025 . | CA_CASH_CLOSE . .0 0 0| . 07/23/2030 . [4.C ........
..21079#-AB-4 | CONTINENTAL ACQUISITION HOLDINGS INC. - . 06/30/2025 . | BANK LOANS BARINGS . .0 0 0| . 01/20/2027 . (3.B PL ..
..40481#-AA-8 |HH - STELLA INC. - INITIAL TERM LOAN . 06/30/2025 . | CA_CASH_CLOSE . .0 0 0| . 04/24/2028 . (3.B PL ..
.. 34559%-AC-8 | FOREST BUYER LLC 1ST AMEND TERM LN ............ |. 06/30/2025 . | CA_CASH_CLOSE .... .0 .0 . 0 . 03/15/2030 . [5.B GI ..
..16117L-CB-3 |Charter Communications | TL B-4 due Dece .... |. 06/30/2025 . |CA_CASH_CLOSE .... .0 .0 . 0 . 12/07/2030 . [2.C FE ..
..286220-AB-3 | ELEVATION SERVICES PARENT HOLDINGS LLC . 06/30/2025 . | CA_CASH_CLOSE . .0 0 0| . 12/18/2026 . [3.B PL ..
..62907@-AA-0 | NEFCO Holding Company, LLC - Term Loan .. . 06/30/2025 . | CA_CASH_CLOSE . .0 0 0| . 08/05/2028 . [4.C ........
..92074*-AC-3 |WSHP FC Acquisition LLC/Third Amendment ..... . 06/30/2025 . | CA_CASH_CLOSE ... .0 .0 . 0 . 03/30/2027 . (3.B PL ..
..26789#-AA-6 | DYNAMIC NC AEROSPACE HOLDINGS LLC - TER .... |. 04/01/2025 . |CA_CASH_CLOSE .... .0 .0 . 0 . 12/30/2026 . |2.CPL ..
..55183*-AF-0 | EMPOWER BRANDS FRANCHISI Term Loan TL US .... |. 06/30/2025 . | CA_CASH_CLOSE . .0 0 0| . 12/18/2026 . [4.C
..20470%-AB-5 | Comply365 - 2023 Incremental Term Loan .. . 06/30/2025 . | CA_CASH_CLOSE . .0 0 0| . 12/21/2029 . [4.C .
..23363#-AC-3 |DRS HOLDINGS Il1 INC. - 2021 TERM LOAN ..... . 06/30/2025 . | CA_CASH_CLOSE ... .0 .0 . 0 . 11/01/2025 . [3.A PL ..
..92074%-AB-5 | WSHP FC ACQUISITION LLC - SECOND AMENDNME .... |. 06/30/2025 . | CA_CASH_CLOSE . .0 .0 . 0 . 03/30/2027 . (3.B PL ..
..70476X-AJ-4 |PetVet Care Centers, LLC - 2020 Incremen .... [. 04/30/2025 . |MATWRITY ..... .0 0 0| . 04/30/2025 . [5.B GI ..
..35042#-AC-6 | FOUNDATION CONSUMER BRANDS LLC - TERM L . 06/30/2025 . | CA_CASH_CLOSE . .0 0 0| . 10/01/2026 . [3.C Z .....
..74066*-AA-4 | PREMIER SPECIALTIES INC. - TERM LOAN ... . 06/30/2025 . | CA_CASH_CLOSE . .0 0 0| . 08/20/2027 . (3.B PL ...
..80586#-AB-6 |Scaled Agile Inc. - 2021 Unitranche Term .... . 06/30/2025 . | CA_CASH_CLOSE . .0 0 0| . 12/16/2028 . |3.CPL ...
..19076*-AA-7 | COBALT BUYER SUB INC. - CLOSING DATE TE . 06/30/2025 . | CA_CASH_CLOSE . .0 0 0| . 10/02/2028 . [3.B PL ...
..86662#-AB-0 | SUN ACQUIRER CORP . 06/30/2025 . | CA_CASH_CLOSE . .0 0 0| . 09/08/2028 . |3.CPL ...
..286220-AA-5 |ELEVATION SERVICES PARENT HOLDINGS LLC . 06/30/2025 . | CA_CASH_CLOSE . .0 0 0| . 12/18/2026 . [3.B PL ...
..14741@-AA-1 | Cascade Services - Term Loan ... . 06/30/2025 . | CA_CASH_CLOSE . .0 0 0| . 09/30/2029 . (5.B
..98876*-AB-1 |ZB Holdco LLC - Delayed Draw Term Loan .. . 06/30/2025 . | CA_CASH_CLOSE . .0 0 0| . 02/09/2028 . [5.A
..97959@-AC-9 |Woodland Foods Inc - 2024 Incremental Te . 06/30/2025 . | CA_CASH_CLOSE . .0 0 0| . 12/01/2027 . [5.A .
..65716@-AC-0 |North American Science Associates, Inc. . 06/30/2025 . | CA_CASH_CLOSE . .0 0 0| . 09/15/2027 . |2.B Z ..
..10947U-AC-2 |BrightSign - Term Loan .. . 06/30/2025 . | CA_CASH_CLOSE . .0 0 0| . 10/14/2027 . |3.A Pl
..88033#-AF-9 | TENCARVA MACHINERY COMPA DD . . 06/30/2025 . | CA_CASH_CLOSE . .0 0 0| . 12/20/2027 . |4.B Z .....
..78013#-AA-5 |ROYAL BUYER LLC INITIAL TERM LN .... . 06/30/2025 . | CA_CASH_CLOSE . .0 0 0| . 08/31/2028 . [5.B GI ...
..42981#-AA-9 |HIGH STREET BUYER INC. - DELAYED DRAW T . 06/30/2025 . | CA_CASH_CLOSE . .0 0 0| . 04/14/2028 . [3.B PL ..
..124646-AA-0 | CAl Software - Term Loan ............cccceeunnnnn. . 06/30/2025 . | CA_CASH CLOSE ... .0 . .0 . .0 . . 12/13/2028 . [5.A ........
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..5526B@-AA-3 | MB PURCHASER LLC INITIAL TERM LOAN . . |- 06/30/2025 . | CA_CASH_CLOSE ......oevvvvvviiiiins fevveiniiiiiiiiiiiins ferveiiiennns 5,288 ....5,288 5,182 |.... .0 .. 0 .. 106 . 01/03/2030 . [5.B GI
. 000000-00-0 |Tech 8 SASU Reinstated ELR ........... . 06/30/2025 . | CA_CASH_CLOSE . 67,915 0 .0 (359, 929) 0| . 09/15/2026 . (6.
..448798-AB-0 |Hydratech Hldgs 1st Amendment Increm Ter . 06/30/2025 . | CA_CASH_CLOSE . . 374 .368 |. .0 .0 0| . 09/30/2030 . [4.C
..79400@-AC-2 | SALDON HOLDINGS INC. - SECOND AMENMENT ...... |. 06/30/2025 . | CA_CASH_CLOSE . .469 |. .0 0 0| . 03/13/2026 . (3.C
..00233#-AA-3 | ATL Il MRO Holdings Inc. - Senior Term L .... |. 06/30/2025 . |CA_CASH_CLOSE . ,103 . .0 0 0| . 11/01/2028 . (4.B .
..10483*-AC-9 |BRAGG LIVE FOOD PRODUCTS LLC - TERM LOAN . 06/30/2025 . | CA_CASH_CLOSE . 123 948 |. .0 0 0| . 12/29/2025 . |3.B Z ..
..12787*-AA-2 | CCFF BUYER, LLC INITIAL TERM LN .. . 06/30/2025 . | CA_CASH_CLOSE . .37 . .0 0 0| . 02/26/2030 . |3.B Pl
..73949%-AA-9 | ENERGYCO DDTL .. |- 05/30/2025 . [ CA_CASH_CLOSE .... .1,234 .0 .0 . 0 ., .. . 11/10/2031 . [4.C Z .....
..404898-AA-2 |HPS Mezzanine Partners 2019, L.P., MP 20 .... |. 05/21/2025 . |CA_CASH_CLOSE .... .8,039,024 |.... .0 .0 . ....0 |........ 8,039,024 |[.. . 07/15/2030 . [1.F PL ..
..00233#-AB-1 |ATL Il MRO HLDGS INC 1ST AMEND TERM LN ....... |. 06/30/2025 . | CA_CASH_CLOSE . . 4,802 |. .0 0 0| . 4,802 . 11/01/2028 . [4.B ........
..45054@-AD-0 | ITI Intermodal Inc. - 2023 Incremental T .... |. 06/30/2025 . |CA_CASH_CLOSE . .0 0 0| ....916 . 12/20/2027 . |3.A PL
..87326#-AB-6 | TA/WEG HOLDINGS LLC - 2021 DELAYED DRAN .... . 04/01/2025 . | CA_CASH_CLOSE .... .0 .0 . 0 (234,856) |.. . 10/04/2027 . |3.B Z .....
..45054@-AE-8 | ITI Intermodal Inc. - 2023 Columbia Dela .... |. 06/30/2025 . |CA_CASH_CLOSE .... .0 .0 . 0 ....49 |.. . 12/21/2027 . [3.A PL ..
..36152#-AA-4 | GB EAGLE BUYER INC INITIAL TERM LN ...... . 06/30/2025 . | CA_CASH_CLOSE . .0 0 0| . 5,085 . 12/01/2028 . [4.C ........
..19076*-AB-5 | COBALT BUYER SUB INC. - DELAYED DRAW TE . 06/30/2025 . | CA_CASH_CLOSE . .0 0 0| .234 . 10/02/2028 . |3.B PL
..88033#-AA-0 |Tencarva Machinery Company - Senior Term . 06/30/2025 . | CA_CASH_CLOSE . .0 0 .0 .6,120 . 12/20/2027 . |4.C .
..12881#-AD-7 | CALDWELL & GREGORY LLC 1L DDTL ... . 06/30/2025 . | CA_CASH_CLOSE . .0 0 0| .103 . 09/30/2030 . [4.C Z
..208246-AC-4 | CONNEXUS RESOURCE GROUP INC / ROI SOLUTI . 06/30/2025 . | CA_CASH_CLOSE . .0 0 0| .1,620 . 10/03/2029 . [4.C Z
..45116#-AB-8 | Ice House America Closing Dt Term Loan .. . 05/21/2025 . | BANK LOANS BARINGS . .0 0 0| .490,000 . 01/12/2030 . [5.A
..784596-AC-4 | SEI HLDG | CORP/SINGER EQUITIES INC CLOS . 05/30/2025 . | CA_CASH_CLOSE . .0 0 0| 726 . 03/27/2028 . (4.B .
..42083#-AB-5 |HIGH STREET BUYER INC. - DELAYED DRAW T . 06/30/2025 . | CA_CASH_CLOSE . .0 0 0| .810 . 04/14/2028 . [3.B PL ..
..25471V-AC-2 |DISH DBS Issuer ClosingTL .................. . 06/26/2025 . | BANK LOANS BARI .3, .0 0 0| 447 . 06/30/2029 . [5.B GI ..
.. 18685N-AC-7 | CLIFFWATER ENHANCED LEND Revolving Facil . 06/30/2025 . | CA_CASH_CLOSE . . 4,714,286 4 714 286 4 714,286 |. K .0 0 0| 4 714,286 . 07/19/2029 . (1.D PL ..
..78642#-AA-4 | SAFE HOME SECURITY INC. - TERM LOAN . 06/30/2025 . | VARIOUS . .(550,069) (550,059) (550,059) [..vvvvvnnnnnnnnnns 0| .0 0 0| (550,069) . 07/15/2025 . |2.C PL ..
..21257@-AC-8 | Convey Health Solutions Inc./Term Loan . 06/30/2025 . | VARIOUS . K K .0 0 0| . 7,026 . 09/04/2026 . [3.A PL ..
..93000#-AA-9 | WWEC Holdings 11 Corp - Term Loan .. . 06/30/2025 . | CA_CASH_C . .0 .0 O 0| .0 0 0| .0 . 10/03/2028 . [4.C ........
..B6000*-AD-7 | SERENI CAPITAL DDTL 4 ...........ee.. . 06/02/2025 . | CA_CASH_CLOSE . 361 959 ..2,361,960 .2,153,649 |. .0 0 26,221 |. .2,179,870 . 05/31/2029 . [5.B GI
..87338*-AF-7 | TECHNOSYLVA TSYL TA Senior Term Loa . 05/30/2025 . | CA_CASH_CLOSE . .3,048 |. .0 0 0| .3,048 . 12/04/2029 . [4.C Z .....
..65716@-AB-2 | NORTH AMERICAN SCIENCE ASSOCIATES INC. ...... . 06/30/2025 . | CA_CASH_CLOSE ... ... 140 ... .0 .0 . 0 ... 140 .. . 09/15/2027 . |2.CPL ..
..67115E-AC-4 |Omega Holdings - Senior Term Loan ............. . 06/30/2025 . | CA_CASH_CLOSE ... ....995 |.... .0 .0 . 0 ....9% |.. . 03/31/2029 . [4.C
..794008-AA-6 |Saldon Holdings Inc./First Amendment Te . 06/30/2025 . | CA_CASH_CLOSE . .870 |. .0 0 0| .870 . 07/15/2025 . (3.C
..84720%-AC-4 | SPATCO ENERGY SOLUTIONS DDTL B . 06/13/2025 . | CA_CASH_CLOSE . 187 | .0 0 0| 187 . 07/23/2030 . (4.
..36457W-AD-3 | GALWAY BORROWER LLC - CLOSING DATE TERM ..... . 06/30/2025 . | CA_CASH_CLOSE ... .1,011 ... .0 .0 . 0 101 . 09/29/2028 . (4.
..82419%-AC-7 |Shermco Intermediate Holdings Inc. - 202 .... |. 06/30/2025 . |CA_CASH_CLOSE .... ...964 |.... .0 .0 . 0 ...964 |.. . 12/05/2026 . (3.
..50541#-AA-5 |Laboratories Bidco LLC/Term Loan 9/19 ... . 06/30/2025 . | CA_CASH_CLOSE . .0 0 0| . 07/23/2029 . (4.
..40494#-AB-1 |HXSG INTERMEDIARY 2 LLC INITIAL DDTL . . 06/30/2025 . | CA_CASH_CLOSE . .0 0 0| . 11/28/2029 . (4.
..07363%-AD-8 | BEACON MOBILITY CORP AMEND NO 4 DDTL ......... |. 06/30/2025 . |CA_CASH_CLOSE .... .0 .0 . 0 26,408 |.. . 12/31/2025 . (4.
..92075@-AB-2 | TA/WEG Holdings LLC/Initial Delayed Dra .... |. 04/01/2025 . | CA_CASH_CLOSE .... .0 .0 . 0 (733,386) |.. . 10/02/2025 . (3.B PL ..
..G39308-AA-8 | GLOBAL CRITICAL LOGISTICS LTD GBP 7TH AM ... |. 06/30/2025 . | CA_CASH_CLOSE . .0 0 0| ....451 . 07/31/2026 . [4.C .
..87338*-AE-0 | TECHNOSYLVA TSYL TA Term Loan TL US . 05/30/2025 . | CA_CASH_CLOSE . .0 0 0| . 09/17/2027 . [4.C Z
..50541#-AE-7 | LABORATORIES BIDCO LLC - DELAYED DRAW TE . 06/30/2025 . | CA_CASH_CLOSE . .0 0 0| . 07/23/2027 . |5.B G
..62907@-AJ-1 |NEFCO ACQUISITIONS INC DDTL E .. . 06/30/2025 . | CA_CASH_CLOSE . .0 0 0| . 08/05/2028 . 4.C
..89989#-AG-9 | TURBO BUYER INC AMEND NO 4 DDTL .. . 06/30/2025 . | CA_CASH_CLOSE . .0 0 0| . 12/02/2025 . (5.B
. 07016#-AA-1 |BASIN INNOVATION GROUP LLC INITIAL TERM . 06/30/2025 . | CA_CASH_CLOSE . .0 0 0| . 12/06/2030 . (3.B
..37963#-AC-7 |GLOBAL CRITICAL LOGISTICS LLC USD 7TH AM .... |. 06/30/2025 . | CA_CASH_CLOSE . .0 0 0| . 07/31/2026 . [4.C
..87326#-AA-8 | TA/WEG HOLDINGS LLC - DELAYED DRAW INCR .... |. 04/01/2025 . | CA_CASH_CLOSE . .0 0 0| . 10/04/2027 . (3.B
..75445@-AA-1 | RAWLINGS SPORTING GOODS COMPANY INC - T .... |. 06/30/2025 . | CA_CASH_CLOSE . .0 0 0| . 12/31/2026 . (3.B
..46126#-AB-4 | INTRAPAC PARENT INC. - FIRST AMENDVENT T . 06/30/2025 . | CA_CASH_CLOSE . .0 0 0| . 01/11/2026 . [5.B
..749230-AC-1 |R1 HLDGS LLC DELAYED DRAW TERM LN ..... . 06/30/2025 . | CA_CASH_CLOSE . .0 0 0| . 12/30/2028 . (4.B
..78524@-AA-9 | SOLIFI GROUP (UK) LTD First Lien TL . 06/30/2025 . | CA_CASH_CLOSE . .0 0 0| . 11/12/2031 . [4.C
..52172%-AB-9 |LeadsOnline LLC - Amendment No 6 Term Ln . 06/30/2025 . | CA_CASH_CLOSE . .0 0 0| . 02/07/2028 . [4.C
..784320-AB-8 | SFE Intermediate HoldCo LLC/Incremental . 06/30/2025 . | CA_CASH_CLOSE . .0 0 0| . 07/31/2026 . (2.C
..88033#-AE-2 | Tencarva Machinery Company LLC - 2024-2 . 06/30/2025 . | CA_CASH_CLOSE . .0 0 0| . 12/20/2027 . [4.C
..62907@-AH-5 |NEFCO HLDG CO LLC AMEND NO. 3 TERM LN ........ . 06/30/2025 . | CA_CASH CLOSE ... .0 . .0 . .0 . . 08/05/2028 . [4.C ........
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..87300*-AJ-3 |HILB GROUP LLC Term Loan TL .......ccevvvvveennns . 06/30/2025 . | CA_CASH_CLOSE .....oovvvvviiiiiiins fevveviiiiiiiiiiinins foreeninnnnns 1,357 ... 1,357 L1343 e 1,348 .0 .0 . 0 .. 1,343 |, . 10/31/2031 . [4.A PL ....
. 000000-00-0 |VERITAS US INC / VERITAS 15.00% PIK Pref .... [. 04/25/2025 . |BANK LOANS BARINGS . .. 176,667 ..180,239 ..180,239 |. . 178,602 |. .0 0 0| .180,239 . 12/09/2027 . |5.B Z
..02846*-AB-1 | VITAL BUYER LLC 2023 INCREMENTAL TERM LO .... |. 06/30/2025 . | CA_CASH_CLOSE . 12,500 12,500 12,125 |. 12,125 |. .0 0 0| 12,125 . 06/01/2028 . [4.C .
..75279%-AB-2 | RANDYS HLDGS INC DELAYED DRAW TERM LOAN ..... |. 06/30/2025 . | CA_CASH_CLOSE . . 498 .498 498 |. 498 |. .0 0 0| .4%8 . 11/01/2029 . (3.B PL ..
..D0007#-AA-3 | A&W HLDG GMBH EUR FAC B1 ........... . 06/30/2025 . | CA_CASH_CLOSE . ....0 .0 L0 L0 .0 0 0| .0 0| . 02/28/2029 . [4.B Z .....
..26888*-AA-0 |EPS Nass Parent Inc. - Term Loan . . 06/30/2025 . | CA_CASH_CLOSE . .. 444,386 ..444,386 ..444,386 |. ..444,386 |. .0 0 0| .444,386 .0 . 04/19/2028 . |3.CPL ..
..30319*-AA-1 |FSS Buyer LLC Initial Term Loan . 04/21/2025 . | VARIOUS . 7,192,155 .. 7,192,155 .. 7,048,312 |. . 7,055,231 .0 0 0| . 7,055,231 . 136,924 |. . 08/31/2028 . [3.B PL ..
..26471V-AE-8 |DISH DBS Issuer Incrmnt!TL .. |- 06/26/2025 . [ VARIOUS ... 664,023 |... 640,782 |...........640,782 .0 .0 . w0 |eeenn.....640,782 .. ........35,455 [........ . . 09/30/2025 . [4.C Z .....
..95483#-AC-6 | WARNER PACIFIC INSURANCE Senior Term Loa .... [. 06/30/2025 . | VARIOUS ...(1,088) |... ...(1,078)|.... .0 .0 . 0 ..(1,078) .. (... .16, . 12/13/2027 . [4.C Z .....
..48773#-AB-6 |Kellermeyer Bergensons Services LLC/202 . 06/30/2025 . | CA_CASH_CLOSE . 34,205 34,205 |. .0 0 0| 34,295 0| .0 ..0 | 11/07/2026 . [4.A PL ...
..87338*-AC-4 | Technosylva - Delayed Draw Term Loan . . 05/30/2025 . | CA_CASH_CLOSE . .1,760 1,760 |. .0 0 0| . 1,760 . 12/19/2028 . [5.B Gl ...
..620038-AA-4 | NAW Buyer LLC - Term Loan ....................... . 06/30/2025 . | CA_CASH_CLOSE ... .0 .0 . 0 .2,089 |.. . 09/13/2029 . [5.B GI ...
. 000000-00-0 | IVC Acquisition Ltd - 2023 GBP Term Loan .... [. 06/30/2025 . | BANK LOANS BARINGS . .0 .0 . 0 . 12/12/2028 . [4.C FE ...
..83428#-AD-8 |Solar Ln Borrower 2024-1 LLC Class D Loa .... [. 06/30/2025 . | IN-KIND TRANSFER .2,187,801 .0 0 0| .2,187,801 . 09/01/2050 . [3.A PL ...
..268698-AB-9 |Standard Elevator Systems - Delayed Draw .... |. 06/30/2025 . |CA_CASH_CLOSE . 01,943 | .0 0 0| 1,943 . 12/02/2027 . [5.B GI ...
..65716%-AB-4 | NORTH AMERICAN SCIENCE ASSOCIATES INC. ...... |. 06/30/2025 . | CA_CASH_CLOSE . .305 | .0 0 0| .305 . 09/15/2027 . |2.CPL ...
..45054@-AB-4 | ITI Intermodal INC - Delayed Draw Term L . 06/30/2025 . | CA_CASH_CLOSE . .462 |. .0 0 0| .462 . 12/21/2027 . [3.A PL ...
..00233#-AD-7 | AERO ACCESSORIES INC Senior Term Loa ... . 06/30/2025 . | CA_CASH_CLOSE . .0 0 0| . 11/01/2028 . (4.B
..90380@-AA-7 |US SALT INVESTORS LLC - INITIAL TERM LO .... |. 05/08/2025 . | CA_CASH_CLOSE . .0 0 0| . 07/19/2028 . (3.B
..62031%-AA-2 |NMC Skincare Intermediate Holdings Il L . 04/29/2025 . | CA_CASH_CLOSE . .0 0 0| . 11/02/2026 . (3.B
..98876*-AF-2 | ZIYAD INC 2024-1 DDTL ... . 06/30/2025 . | CA_CASH_CLOSE . .0 0 0| . 02/09/2028 . [5.C
..87338*-AA-8 | TSYL Corp Buyer Inc Initial Term Ln . 05/30/2025 . | CA_CASH_CLOSE . .0 0 0| . 12/19/2028 . (5.B
..89989#-AF-1 |Portfolio Group - Agency 1st Lien Term L . 06/30/2025 . | CA_CASH_CLOSE . .0 0 0| . 12/02/2025 . (5.B
..816307-Ae-1 |SelectQuote Inc./Term Loan 10/19 .. . 06/30/2025 . | CA_CASH_CLOSE . .0 0 0| . 09/30/2027 . (3.C
..92043H-AB-5 |W.R. Grace & Co. TL B ... . 06/30/2025 . | CA_CASH_CLOSE . .0 0 0| . 09/22/2028 . (4.B
..74972G-A#-0 |RPX CORP Term Loan .... . 06/30/2025 . | CA_CASH_CLOSE . .0 0 0| . 08/02/2030 . (4.A
..847240-AA-5 |Spatial Business Systems - Senior Term L .... |. 06/30/2025 . | CA_CASH_CLOSE . .0 0 0| . 09/30/2028 . [5.A .
..00228*-AB-2 | ATI RESTORATION LLC - INITIAL DDTL . 06/30/2025 . | CA_CASH_CLOSE . .0 0 0| . 07/31/2026 . [2.G PL ..
..80586#-AA-8 |Scaled Agile Inc. - 2021 Delayed Draw Te .... |. 06/30/2025 . |CA_CASH_CLOSE .... .0 .0 . 0 . 12/15/2028 . |3.C PL ..
..92974*-AA-7 | WSHP FC ACQUISITION 2A TL L+625 03/30/20 .... |. 06/30/2025 . |CA_CASH_CLOSE . .0 .0 . 0 . 03/30/2027 . (3.B PL ..
..78029#-AG-4 |ROYAL HOLDCO CORP DELAYED DRAW TERM LN B .... [. 06/30/2025 . | VARIOUS ...... .0 0 0| . 12/30/2027 . |2.CPL ..
..34960#-AD-5 |FORTIS PAYMENT SYSTEMS LLC 10TH AMEND DD .... . 06/30/2025 . | CA_CASH_CLOSE . .0 0 0| . 02/13/2026 . [4.C .
..45321%-AA-5 | Implus Footcare LLC/Spenco Incremental ...... . 06/30/2025 . | CA_CASH_CLOSE ... .(3)] .0 . 0 . 07/31/2025 . [3.C Z .....
..98415D-A@-3 | XIFIN Inc./Term Loan 02/20 ........cccceunnnnnn . 06/30/2025 . | CA_CASH_CLOSE ... .0 .0 . 0 . 02/06/2026 . |3.C PL ..
..14741@-AB-9 |Cascade Services - Delayed Draw Term Loa . 06/30/2025 . | CA_CASH_CLOSE . .0 0 0| . 09/30/2029 . (5.B
..92074%-AE-9 | WSHP FC ACQUISITION 1A DDTL L+625 03/30/ .... |. 06/30/2025 . |CA_CASH_CLOSE . .0 0 0| . 03/30/2028 . (3.B
..84724#-AB-1 | Sparus Holdings LLC - Delayed Draw Term .... |. 06/30/2025 . |CA_CASH_CLOSE .... .0 .0 . 0 . 03/19/2027 . [4.C
..74140#-AD-4 | PROJECT POTTER BUYER LLC - DELAYED DRAW .... |. 06/30/2025 . |CA_CASH_CLOSE .... ...0 ] .0 . 0 . 04/23/2027 . (3.C
..88233F-AK-6 |Vistra Operations Co LLC-VST TL B3 1L US .... |. 06/30/2025 . | CA_CASH_CLOSE . .0 0 0| . 12/20/2030 . [2.C
..92074%-AD-1 | WSHP FC ACQUISITION 1A TL L+650 03/30/20 .... |. 06/30/2025 . | CA_CASH_CLOSE . .0 0 0| . 03/30/2027 . (3.B
..89617%-AD-0 |Trident Maritime Systems Inc. - 2023 Inc .... |. 06/30/2025 . |CA_CASH_CLOSE . .0 0 0| . 02/26/2027 . 4.C
..87326#-AC-4 | TA/WEG HOLDINGS LLC - AUGUST 2021 DELAY .... . 06/30/2025 . | CA_CASH_CLOSE . (15 (15 .0 0 0| . 10/04/2027 . (3.B
..46126#-AA-6 | IntraPac International LLC/U.S. Term Loa . 06/30/2025 . | CA_CASH_CLOSE . . 2,826 2,762 |. .0 0 0| . 01/11/2026 . (3.B
..653438-AA-5 | NEXT HOLDCO LLC CLOSING DT TERM LN . 06/30/2025 . | CA_CASH_CLOSE . 3,761 3,724 .0 0 0| . 11/09/2030 . (3.B
..95483#-AA-0 | WEST NR ACQUISITIONCO LLC 2ND AMEND TERM . 06/30/2025 . | CA_CASH_CLOSE . .0 0 0| . 12/27/2027 . [4.C .
..62094*-AA-6 | NF Holdco LLC - Term Loan .... . 06/30/2025 . | CA_CASH_CLOSE . .0 0 0| . 04/02/2029 . [5.A
..34962B-AB-6 |Fortis Payment Systems LLC - elaye . 06/30/2025 . | CA_CASH_CLOSE . . L0 | .0 0 0| . 02/13/2026 . [4.C .
..62907@-AG-7 |NEFCO Holding Company LLC - 2023 Delayed ..... |. 06/30/2025 . | CA_CASH_CLOSE . .452 452 |. .0 0 0| . 12/01/2025 . 4.C
..51206#-AB-7 |LAKERS BUYER INC. - INITIAL DELAYED DRA .... |. 06/30/2025 . | CA_CASH_CLOSE . ..148,387 ..148,387 |. .0 0 0| . 03/22/2027 . (3.C
..42083#-AC-3 |HIGH STREET BUYER INC. - DELAYED DRAW T .... |. 06/30/2025 . | CA_CASH_CLOSE . ..1,841 1,841 1,841 .0 0 0| . 04/14/2028 . (3.B
..949798-AA-6 | WELLNESS ACQUISITIONCO INC. - TERM LOAN .... |. 06/30/2025 . |CA_CASH_CLOSE . .. 413,622 ..413,622 ..413,622 |. .0 0 0| . 01/20/2027 . [2.C
..N9000D-AJ-6 | UPC Broadband Holding BV EUR TLAY (Apr'2 .... |. 05/28/2025 . |CA_CASH_CLOSE . .. 196,223 ..196,223 ..176,443 |. .0 0 1 . 01/31/2029 . (3.C
..87304@-AB-4 | TCP HAWKER INTERMEDIATE LLC - DELAYED DR .... |. 06/30/2025 . | CA_CASH_CLOSE . . .0 L0 .0 0 0| . 08/28/2026 . (3.B
..69451*-AC-3 | PPW AERO BUYER INC Funded DDTL-1 ............... . 06/30/2025 . | CA_CASH CLOSE ... .5,19%5 .5,195 ... .0 . .0 . .0 . 02/15/2029 . [4.C ........
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..78029#-AJ-8 | ROYAL HOLDCO CORP DDTL - 2025 .. . |- 06/30/2025 . [ CA_CASH_CLOSE ... L0 . .0 .0 . 0 395 |.. . 02/28/2030 .
..50541#-AD-9 | LABORATORIES BIDCO LLC - TL .... . 06/30/2025 . | CA_CASH_CLOSE . . L2 .0 0 0| .2 . 07/23/2027 .
..84720#-AB-6 | SPATCO ENERGY SOLUTIONS Tranche A DDTL . 05/30/2025 . | CA_CASH_CLOSE . .590 590 |. .0 0 0| .59 . 07/23/2030 .
..553436-AC-2 | MJX VENTURE SENIOR TL L+1.682 04/30/2031 . 04/21/2025 . | CA_CASH_CLOSE . ..2,834,900 .2,836,198 |. .0 0 0| .2,835,198 . 04/30/2031 .
..74140#-AA-0 |Project Potter Buyer LLC - Term Loan .... . 06/30/2025 . | CA_CASH_CLOSE . 3,419 |. .0 0 0| . 3,419 . 04/23/2027 .
..03272*-AB-1 | ANAQUA PARENT HOLDINGS INC. - DELAYED D . 06/30/2025 . | CA_CASH_CLOSE . . .0 0 0| . . 04/10/2026 .
..87583F-AN-8 | Tank Holding Corp. - 2022 Term Loan . 06/30/2025 . | CA_CASH_CLOSE . .0 0 0| . 03/31/2028 .
..542886-AC-2 |LONG TERM CARE GROUP INC AMENDMENT NO 1 ..... . 06/30/2025 . | CA_CASH_CLOSE ... .0 .0 . 0 . 09/08/2027 .
..40494#-AA-3 |HXSG Intermediary 2 LLC - Term Loan ... . |- 06/30/2025 . | CA_CASH_CLOSE .... .0 .0 . 0 . 11/28/2029 .
..77260#-AA-7 |Rock Labor LLC - Term Loan ........ . 06/30/2025 . | CA_CASH_CLOSE . .0 0 0| . 09/14/2029 .
..868226-AA-1 | SUPERJET BUYER LLC INITIAL TERM LN . . 06/30/2025 . | CA_CASH_CLOSE . .0 0 0| . 12/30/2027 .
..71384P-B@-9 |Perimeter Master Note Business Trust - § .... [. 06/30/2025 . | IN-KIND TRANSFER ... .0 .0 . 0 . 11/15/2028 .
..74363#-AA-0 | PROSPECT INTER HLDGS LLC/PROSPECT PHYSIC ..... . 06/30/2025 . | BANK LOANS BARINGS . .0 .0 . 0 . 05/23/2026 .
..42328D-AG-3 |Helios Software Holdings EUR TLB (Mar'21 . 06/30/2025 . | BANK LOANS BARINGS . .0 0 0| . 03/11/2028 .
..N2104K-AB-7 |Clear Channel Worldwide CCIBV Fixed Rat . 06/30/2025 . | CA_CASH_CLOSE ... . .0 0 0| . 03/31/2027 .
..BGS16B-7K-0 | WWEC Holdings |1 Corp ... |. 06/30/2025 . [BANK LOANS BARINGS . 971 ... O .. ...0 ] 0. .0 .. . 03/31/2027 .
0209999999. Subtotal - Issuer Credit Obligations - Bank Loans - Acquired (Unaffiliated 81,754,054 78,961,678 81,176, 155 0 (1,434) (370, 368) 368,934 34,662 78,968,881 190,047 1,904,208 2,004,255 5,193,075 XXX
..38179E-AE-4 |Golub Capital Partners A-GCPAF 2022-1A B .... [. 06/30/2025 . | PAYDONN e |ee .0 L0 .. 0. .. ...0 ] .0 . . . 0 . 0. .0 .. 0 e .47,101 |. 07/22/2030 . [2.B Z .....
. 000000-00-0 |Avant Cr Card Master Tr 2021-VFN1 CI A ...... . 06/30/2025 . | BANK LOANS BARINGS . .0 L0 .. 0. ...0 ] .0 . 0 0 .. (19,610) | 12/31/2023 . [1.G PL ...
. 000000-00-0 |Avant Credit Card Master Avant Master Tr .... [. 06/30/2025 . |BANK LOANS BARINGS . .0 L0 .. 0. .0 .0 . 0 0 0 [ .(3,658) |. 12/18/2023 . [2.B PL ...
. 000000-00-0 |Avant Credit Card Master-SUBORDINATED . 06/30/2025 . | BANK LOANS BARINGS . .0 L0 | 0| .0 0 0| 0| . 02/28/2024 . (3.B PL ..
..44989M-AA-2 | IP Lending X LTD-IPL 2023-10A SNR .. . 06/30/2025 . |DTCYID ....ovvvvnneeeee P .. .0 .0 .. 0. .0 . 0. 0. .0 . . 07/02/2029 . [1.F FE ..
0239999999. Subtotal - Issuer Credit Obligations - Mortgage Loans that Qualify as SVO-Identified
Credit Tenant Loans (Affiliated) 0 0 0 0 0 0 0 0 XXX XXX
..064058-AH-# |Bank of New York Mellon -BK 4.7 PERP ......... . 06/30/2025 . |DEL ... R R 5,000,000 |........ 5,000,000 |........ 5,000,000 |........5,000,000 |.... .0 . 0 e 5,000,000 |. 0 0 [ 01/01/9999 . |2.A FE ...
..808513-BJ-# |Charles Schwab Corp/The-JR SUBORDINATED . . 06/30/2025 . |DEL ... 10,000,000 10,000,000 10,000,000 |. 10,000,000 |. 0 0| 10,000,000 0| . 01/01/9999 . [2.C FE ...
..570535-Ali-# |Markel Corp-MARKEL CORP .................. . 06/30/2025 . | IN-KIND TRANSFER 14,883,911 .14,866,000 .14,889,289 |. 14,883,911 0 0| 14,883,911 0| . 01/01/9999 . [3.A FE ...
..693475-BC-# |PNC Financial Services G-PNC FINANCIAL . . 06/30/2025 . |DEL ... . 4,550,186 ..5,000,000 ..4,550,000 |. .4,550,186 |. 0 0| . 4,560,179 0| . 01/01/9999 . [2.B FE ...
..06055H-AB-# |Bank of America Corp-BAC 6 1/8 PERP . |- 06/30/2025 . [DEL ... .......9,850,052 |...... 10,000,000 |........ 9,850,000 |........9,850,052 |.... .0 . UL AU 9,850,052 |.. 0 . 01/01/9999 . [2.B FE ...
..190750-AE-# | CoBank ACB-COBKAC 6.45 PERP . . |- 0673072025 . | IN-KIND TRANSFER .........coooeviis |ovnnnnnininniiiinnns fonne 15,000,000 |....... 15,000,000 |....... 15,000,000 |.......15,000,000 |.... .0 . 0 e 15,000,000 |.. 0 . 01/01/9999 . [2.B FE ...
..902973-AZ-# | US Bancorp-US BANCORP ......... . 06/30/2025 . | IN-KIND TRANSFER . 5,056,317 ..5,000,000 ..5,118,750 |. .5,056,317 |. 0 0| .5,056,317 0| . 01/01/9999 . [2.B FE ...
..20273V-AM-# |Energy Transfer LP-ET 7 1/8 PERP . 06/30/2025 . |DEL ... 18,462,305 .20,000,000 .18,463,206 |. 18,462,305 |. 0 0| 18,462,305 0| . 01/01/9999 . [3.A FE ...
..48128B-AN-# | JPMorgan Chase & Co-JPM 3.65 PERP .. . 06/30/2025 . |DEL ..ooooiiiiiiiii [ [ 4,750,050 |........ 5,000,000 |........ 4,750,000 |........4,750,050 |.... .0 . UL AU 4,750,039 |.. 0 . 01/01/9999 . [2.B FE ...
..949746-TD-# |VWells Fargo & Co-WIFC 3.9 PERP .... . 06/30/2025 . |DEL ..oooeiiieiiii [ [ 9,539,521 |....... 10,285,000 |........ 9,539,338 |........9,539,521 |.... .0 . 0 e 9,539,515 |.. 0 . 01/01/9999 . [2.B FE ...
..25746U-DM-# | Dominion Energy Inc-D 4.35 PERP . 06/30/2025 . | DEL 17,494,370 .20,040,000 . 17,494,400 |. 17,494,370 |. 0 0| 17,494,346 0| . 01/01/9999 . [2.C FE ...
..59156R-BT-# |MetLife Inc-MET 5 7/8 PERP ..... . 06/30/2025 . | DEL 22,113,677 .22,000,000 .22,200,000 |. 22,113,677 |. 0 0| 22,113,677 0| . 01/01/9999 . [2.B FE ...
..816851-BK-# | Sempra Energy-SRE 4 7/8 PERP ... . |- 06/30/2025 L |DEL .ooeeiiiiiiiii [ [ 14,828,507 |....... 15,639,000 |....... 14,828,855 |....... 14,828,507 |.... .0 . | SO 14,828,508 |.. 0 . 01/01/9999 . [2.C FE ...
..060505-FL-# |Bank of America Corp-BAC 5 7/8 PERP . |- 06/30/2025 . [ IN-KIND TRANSFER ........cevvvvvnns fooviiiiiiiiiiiiiiins s 5,095,695 ..5,000,000 |........ 5,168,750 |........5,095,6% |.... .0 . 0 e 5,095,695 |.. 0 . 01/01/9999 . [2.B FE ...
..14387R-40-# |Carolina First Mortgage -SUBORDINATED . 06/30/2025 . |DEL .............. 14,451,345 17,171,000 |. 14,451,345 |. 0 0| 14,451,345 0| . 01/31/2031 . [1.F FE ..
..534187-BR-# |Lincoln National Corp-SENIOR UNSECURED . 06/30/2025 . | IN-KIND TRANSFER . 3,275,000 ..3,275,000 ..3,275,000 |. .3,275,000 |. 0 0| .3,275,000 0| . 01/01/9999 . [2.C FE ...
..665859-A0-# |Northern Trust Corp-NTRS 4.6 PERP ........ . 06/30/2025 . |DEL .............. 5,348,045 ..5,305,000 .. 5,493,094 |. .5,348,045 |. 0 0| .5,348,045 0| . 01/01/9999 . [2.A FE ...
..30290Y-AJ-# |FS Global Credit Opportu-FSGLBL 2.95 01/ . 06/30/2025 . | IN-KIND TRANSFER 15,000,000 .15,000,000 .15,000,000 |. 15,000,000 |. 0 0| 15,000,000 0| . 01/31/2027 . [1.D FE ...
..808513-CB-# |Charles Schwab Corp/The-CHARLES SCHIAB . 06/30/2025 . | IN-KIND TRANSFER . 7,500,000 .. 7,500,000 ..7,500,000 |. .7,500,000 |. 0 0| .7,500,000 0| . 01/01/9999 . [2.C FE ...
..902973-BC-# |US Bancorp-USB 3.7 PERP ............ . 06/30/2025 . |DEL .............. 11,065,376 .13,000,000 .11,065,000 |. 11,065,376 |. 0 0| 11,065,337 0| . 01/01/9999 . [2.B FE ...
..95002Y-AC-# |Wells Fargo & Co-WFC 6.85 PERP ... . 06/30/2025 . | IN-KIND TRANSFER 16,514,000 .16,514,000 .16,514,000 |. 16,514,000 |. 0 0| 16,514,000 0| . 01/01/9999 . [2.B FE ...
..693475-A0-# |PNC Financial Services G-PNC 5 PERP .. . 06/30/2025 . | DEL 21,386,714 .21,069,000 .22,404,353 |. 21,386,714 |. 0 0| 21,386,714 0| . 01/01/9999 . [2.B FE ...
..10924B-AA-# |Brighthouse Holdings LLC-BHF 6 1/2 PERf . 06/30/2025 . | DEL 18,363,609 17,000,000 .18,690,000 |. 18,363,609 |. 0 0| 18,363,609 0| . 01/01/9999 . [2.C FE ...
..898320-AF-# |Truist Financial Corp-TFC 5.1 PERP ....... . 06/30/2025 . |DEL ... 2,425,026 ..2,500,000 ..2,425,000 |. . 2,425,026 |. 0 0| . 2,425,025 0| . 01/01/9999 . [2.C FE ...
..30767E-AE-# |Farm Credit Bank of Texa-FARMCB 7 3/4 PE . 06/30/2025 . | IN-KIND TRANSFER 33,630,171 .32,872,000 .33,663,855 |. 33,630, 171 0 0| 33,630,171 0| . 01/01/9999 . [2.B FE ...
..025816-CH-# | American Express Co-AMERICAN EXPRESS .... . 06/30/2025 . |DEL ... 13,169,115 .15,000,000 .13,168,650 |. 13,169,115 |. 0 0| 13,169,063 0| . 01/01/9999 . [2.C FE ...
..726503-AE-# |Plains All American Pipe-PAA FLOAT PERI . 06/30/2025 . |DEL ... 27,363,927 .28,685,000 .27,364,288 |. 27,363,927 |. 0 0| 27,363,944 0| . 01/01/9999 . [3.A FE ...
..78397N-AA-# | SCF PREFERRED EQUITY LLC .. . 06/30/2025 . | IN-KIND TRANSFER 10,000,000 10,000,000 10,000,000 |. 10,000,000 |. 0 0| 10,000,000 0| . 01/01/9999 . [3.A FE ...
.. 172967-PM-# |Citigroup Inc-C 7 PERP . 06/30/2025 . | IN-KIND TRANSFER ..........cooevees |ovvvvnnnniiiininnnns fonnes 29,630,000 |....... 29,630,000 |....... 29,630,000 |....... 29,630,000 |.... .0 .. P S 29,630,000 |.. .0 .. . 01/01/9999 . [3.A FE ...
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..38141G-C2-# [Goldman Sachs Group Inc/The .........ccceeeerees . 04/22/2025 . | VARIOUS ..evveeeiieimnnnannneininns Jrnnnneeeennnnnnnns ...(20,130,010) |..... (20,130,000) |-eveeureaennnnnns [UI PP 0 Joeemninreeens (U I 0 Joeeeanraeenes (U T 0 Joeeeniareeenes [V (20,129,999) [-...cevvnennnes 0 Joeeeniaraeenes (U I [ PO 0 |. 01/01/9999 . |3.A FE ....
0269999999. Subtotal - Issuer Credit Obligations - Other Issuer Credit Obligations (Unaffiliated) 365,616,909 360,050, 112 390,216,828 385,746,919 0 (127) 0 (127) 0 365,616,793 127 0 127 134,604 XXX XXX
0489999999. Total - Issuer Credit Obligations (Unaffiliated) 997,511,372 993,824,993 1,017,561,292 947,759,975 9,026 102,813 (370,418) 482,257 178,862 994,896,640 361,611 2,253,126 2,614,737 17,867,168 XXX XXX
0499999999. Total - Issuer Credit Obligations (Affiliated) 0 0 0 0 0 0 0 0 0 0 0 0 0 40,443 XXX XXX
0509999997. Total - Issuer Credit Obligations - Part 4 997,511,372 993,824,993 1,017,561,292 947,759,975 102,813 (370,418) 482,257 178,862 994,896,640 361,611 2,253,126 2,614,737 17,907,611 XXX XXX
0509999998. Total - Issuer Credit Obligations - Part 5 XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX
0509999999. Total - Issuer Credit Obligations 997,511,372 993,824,993 1,017,561,292 947,759,975 102,813 (370,418) 482,257 178,862 994,896,640 361,611 2,253,126 2,614,737 17,907,611 XXX XXX
..38382A-3P-8 | Government National Mort-GNR 2019-140 SE .... |. 06/20/2025 . | PAYDOIN ... ....0 ...(2,264) |. 0 e (2,264) | 0 . .0 .0 . .0 . 11/20/2049 . |1.A ........
..38382G-BH-4 |Government National Mort-GNR 2020-86 KS . 06/20/2025 . | PAYDOIN . .0 ... (541) ] 0 . (541) 0| 0 0| . 06/20/2050 . |1.A .
..38382D-UT-4 | Government National Mort-GNR 2020-31 ST . 06/20/2025 . | PAYDOIN . .0 ) (2,613) ). 0 . (2,613) 0| 0 0| . 03/20/2050 . |1.A .
..38382C-K5-9 [Government National Mort-GNR 2020-17 PS ...... |. 06/20/2025 . | PAYDOIN . .0 . 106, 101 .(5,357) | 0 ..(5,357) 0| 0 0| . 01/20/2050 . |1.A .
.. 38375U-RD-4 | Government National Mort-GNR 2014-H23 Al . 06/01/2025 . | PAYDOIN . ....0 ..437, .511,115 . .. 300,789 |. 0 300,789 0| . 0 0| . 11/01/2064 . |1.A .
..36179Y-DK-7 |Ginnie Mae Il Pool-POOL #MA9106 .. . 06/01/2025 . | PAYDOIN . . 1,272,016 ..1,272,01 ..1,260,571 |. 1,260,689 |. 11,327 |. 0 . 11,327 0| .1,272,01 .0 0| . 08/01/2053 . |1.B
..38382F-NZ-3 [Government National Mort-GNR 2020~ . 06/20/2025 . | PAYDOIN . ....0 82,389 |. 73,472 |. .(3,508) | 0 ..(3,503) 0| .0 0| . 05/20/2050 . |1.A .
..38382L-R7-8 |Government National Mort-GNR 2020-185 YI .... |. 06/01/2025 . |PAYDONN . .0 79,321 |. 64,535 |. (1,783) 0 . (1,783) 0| 0 .0 | . 12/01/2050 . |1.A .
..38382H-YB-0 [Government National Mort-GNR 2020-116 EI .... |. 06/01/2025 . | PAYDOIN . .0 73,259 |. 62,181 |. (1,878) 0 0| 0 0| . 08/01/2050 . |1.A .
.. 38375U-NQ-9 [ Government National Mort-GNR 2014-H17 DI .... |. 06/01/2025 . |PAYDONN . .0 ..258,975 |. .. 174,449 |. .1,090 0 0| 0 0| . 08/01/2064 . |1.A .
..38375U-UY-4 [Government National Mort-GNR 2015-H08 BI .... |. 06/01/2025 . |PAYDONN . .0 ..226,313 |. ..323,773 |. 18,738 0 0| 0 0| . 03/01/2085 . |1.A .
..38382L-JB-8 |Government National Mort-GNR 2020-176 SQ .... |. 06/20/2025 . |PAYDONN . .0 22,885 |. 20,191 (1,107) 0 0| 0 0| . 11/20/2050 . |1.A .
..38375U-DC-1 [Government National Mort-GNR 2014-HO1 Al .... |. 06/01/2025 . | PAYDONN . .0 ..286,340 |. ..325,040 |. 7,128 0 0| 0 0| . 01/01/2064 . |1.A .
..38382F-BW-3 |Government National Mort-GNR 2020-77 SQ ...... . 06/20/2025 . | PAYDOIN ... ....0 ...30,7% |.... 0. o0 |- o0 ] . 08/20/2049 . |1.
..38382C-M3-2 |Government National Mort-GNR 2020-17 QS ...... . 06/20/2025 . | PAYDOIN ... ....0 ...29,701 [.... .0 w0 ] w0 ] . 01/20/2050 . |1.
..38382M1-26-9 | Government National Mort-GNR 2021-15 SQ . 06/20/2025 . | PAYDOIN . .0 82,130 |. 0 0| 0| . 10/20/2050 . |1.
..38375B-42-2 |Government National Mort-GNR 2013-H16 FI . 06/01/2025 . | PAYDOIN . .0 35,533 |. 0 0| 0| . 07/01/2063 . |1.
..38382G-BE-1 | Government National Mort-GNR 2020-86 US ...... . 06/20/2025 . | PAYDOIN ... ....0 ...41,650 |.... 0. o0 |- o0 ] . 01/20/2050 . |1.
..38375U-EF-3 |Government National Mort-GNR 2014-HO3 IS .... |. 05/01/2025 . | PAYDOIN ... ....0 75,350 fooen.ll 71, .0 w0 ] w0 ] . 02/01/2064 . |1.
..38382G-CT-7 |Government National Mort-GNR 2020-86 SK . 06/20/2025 . | PAYDOIN . ...0 ..102,943 |. .. 110,972 |. 0 0| 0| . 06/20/2050 . |1.
..36179Y-AS-3 |Ginnie Mae Il Pool-POOL #MA9017 . 06/01/2025 . | PAYDOIN . 0 ..768,989 |. ..769,062 |. 0 0| 0| . 07/01/2053 . |1.
..38382K-I\V-1 | Government National Mort-GNR 2020-146 LI .... |. 06/01/2025 . | PAYDOIN ... 0 0 105,864 |............ 90,572 |.... 0. o0 |- o0 ] . 10/01/2050 . |1.
..38382D-VF-3 | Government National Mort-GNR 2020-31 HS ...... . 06/20/2025 . | PAYDOIN ... ...0 .0 ...20,815 |.............8,620 |.... .0 w0 ] w0 ] . 05/20/2046 . |1.
..38382F-BU-7 |Government National Mort-GNR 2020-77 SU . 06/20/2025 . | PAYDOIN . .0 .0 42,331 40,339 |. 0 0| 0| . 09/20/2047 . |1.
..38375U-MV-9 | Government National Mort-GNR 2014-H16 BI . 06/01/2025 . | PAYDOIN . .0 .0 ..346,411 | ..216,024 |. 0 0| 0| . 07/01/2064 . |1.
..36179X-NF-9 |Ginnie Mae Il Pool-POOL #MA8490 .. . 06/01/2025 . | PAYDOIN . 648 754 ..648,754 ..649,666 |. ..649,634 |. 0 0| 648 754 0| . 12/01/2052 . |1.
..36179X-QW-9 [Ginnie Mae Il Pool-POOL #MA8569 . . 06/01/2025 . | PAYDOIN . .. 725,914 ..725,914 L 731,131 | ..730,975 |. 0 0| 725,914 0| . 01/01/2053 . |1.
..383821-E8-8 | Government National Mort-GNR 20217 . . 06/01/2025 . | PAYDOIN . ...0 .0 60,864 |. 49,495 |. 0 0| .0 0| . 01/01/2051 . |1.
..38375U-PT-1 [Government National Mort-GNR 2014-H19 EI . 06/01/2025 . | PAYDOIN . .0 .0 ..221,948 |. . 180,703 |. 0 0| 0| . 09/01/2064 . |1.
..38375U-CG-3 |Government National Mort-GNR 2014-H02 Al .... |. 06/01/2025 . |PAYDOIN . .0 .0 47,212 |. 0 0| 0| . 12/01/2063 . |1.
..38382M1-CJ-6 |Government National Mort-GNR 2020-189 SN .... |. 06/20/2025 . |PAYDONN . .0 .0 19,927 |. 0 0| 0| . 12/20/2050 . |1.
..38375U-BQ-2 |Government National Mort-GNR 2013-H24 BI .... |. 05/01/2025 . |PAYDOIN . .0 .0 19,257 |. 0 0| 0| . 09/01/2063 . |1.
..38382C-YR-6 | Government National Mort-GNR 2020-18 SI ...... . 06/20/2025 . | PAYDOIN . ...0 .0 ..100,132 |.... 0 ... (7,360) ... 0. .0 . . 02/20/2050 . |1.
1019999999. Subtotal - Asset-Backed Securities - Financial Asset-Backed - Self- L|qU|dat|ng -
Agency Residential Mortgage-Backed Securities - Guaranteed (Exempt from RBC) 3,423,134 3,423,134 6,460, 360 6,723,997 0 311,230 0 3,423,134 0 XXX
..83190A-AB-9 [Smal I Business Administr-SBA 523402 .......... |7 D A R 4,681 [...coonenens 4,681 |t 5,206 |eeuvnnnnnnns 5,127 (U (445) |.eevvennnnnes (U 4,681 0 . 01/01/2035 . |1.
1029999999. Subtotal - Asset-Backed Securities - Financial Asset-Backed - Self-Liquidating -
Agency Commercial Mortgage-Backed Securities - Guaranteed (Exempt from RBC) 4,681 4,681 5,206 5,127 0 0 4,681 0 XXX
..31392E-PC-8 |Fannie Mae REMICS-FNR 2002-58 PG . ... |- 06/01/2025 . [ PAYDOUN .. . ... 18,947 ... 18,947 ...19,969 |............19,249 |.... .0 0] .. 18,947 |.. w0 ] . 09/01/2032 . |1.
..3140K2-LK-8 |Fannie Mae Pool-POOL #B06629 ... . 06/01/2025 . | PAYDOIN . .. 329,208 ..329,208 ..330,803 |. ..330,572 |. 0 0| .329,208 0| . 04/01/2051 . |1.
..3140JX-EE-4 |Fannie Mae Pool-POOL #B02832 ... . 06/01/2025 . | PAYDOIN . . 6,506 0 0| 0| . 09/01/2049 . |1.
..31393Y-ED-3 [Fannie Mae REMICS-FNR 2004-28 SB . . |- 06/25/2025 . [ PAYDOUN ... .0 1, 0. o0 ] o0 ). . 05/25/2034 . |1.
..3140K0-EL-8 |Fannie Mae Pool-POOL #B04638 ............ceuunnn. . 06/01/2025 . | PAYDOIN ... . 135,004 135 326 |.oeeeennnnn 0 0] . .. 0] . 11/01/2049 . |1.
..20755D-AA-4 | Connecticut Avenue Secur-CAS 2022-R08 1M . 06/25/2025 . | PAYDOIN . .. 665,532 ..665,532 ..669,031 |. ..665,532 |. 0 .0 | .665,532 .0 | . 07/25/2042 . |1.
..31418E-T6-7 [Fannie Mae Pool-POOL #MAS072 ..........c.ceennnns . 06/01/2025 . | PAYDOIN ... .. 594,031 594,031 589,715 |...........589,932 |.... .0 .. .0 .. .594,031 .0 .. . 07/01/2053 . |1.
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..3133TD-3A-2 |Freddie Mac REMICS-FHR 2037 HB ... . |- 06/01/2025 . |PAYDOUN ...eeeneeeeeneieeeeeennies fermeeeeeemnieeeeee foreeeeennans 2,669 ... 2,669 e 2,705 ... .. (36) ] 0. . o0 |- ...2,669 |.. o0 ) ...0 . 03/01/2028 . |1.
..31418D-JW-3 |Fannie Mae Pool-POOL #MA3876 ... . 06/01/2025 . | PAYDOIN . 29,822 29,822 29,847 |. 0 0| 29,822 0| . 12/01/2049 . |1.
..31418E-XU-9 |Fannie Mae Pool-POOL #MA5190 ... . 06/01/2025 . | PAYDOIN . .. 542,749 ..542,749 ..539,490 |. 0 0| .542,749 0| . 11/01/2053 . |1.
..3137A9-6Y-7 |Freddie Mac REMICS-FHR 3850 LS . 06/01/2025 . | PAYDOIN . 10,786 |. 0 0| 0| . 05/01/2039 . |1.
..3133TS-F2-4 |Freddie Mac REMICS-FHR 2303 CK . 06/01/2025 . | PAYDOIN . .2,353 | 0 0| 0| . 04/01/2031 . |1.
..31398M-EL-6 |Fannie Mae REMICS-FNR 2010-14 SJ . . 06/25/2025 . | PAYDOIN . L1227 ). 0 0| 0| . 03/25/2040 . |1.
..31359V-GF-4 [Fannie Mae REMICS-FNR 1999-1 PJ .. . 06/01/2025 . | PAYDOIN . 10,975 |. 0 0| 0| . 02/01/2029 . |1.
..3137FI-WC-0 [Freddie Mac REMICS-FHR 5020 Al ... . |- 06/01/2025 . | PAYDOIN ... ... 18,266 |.... .0 w0 ] w0 ] . 09/01/2050 . |1.
..3137FA-NH-7 [Freddie Mac REMICS-FHR 4709 Wl ................. . 06/01/2025 . | PAYDOIN ... ...38,290 |.... 0. o0 |- o0 ). . 10/01/2038 . |1.
.. 3133N3-U9-3 |Freddie Mac Pool-FREDDIE MAC POOL-FR RE6 . 06/01/2025 . | PAYDOIN . 20,730 |. 0 0| 0| . 11/01/2049 . |1.
..3133KP-02-7 [Freddie Mac Pool-FR RA7673 . 06/01/2025 . | PAYDOIN . ..458,999 |. 0 0| 0| . 07/01/2052 . |1.
..3137AC-TN-9 [Freddie Mac REMICS-FHR 3897 LI ... . |- 06/01/2025 . | PAYDOIN ... e 1,233 .. .0 w0 ] w0 ] . 01/01/2037 . |1.
..3133TC-HE-1 [Freddie Mac REMICS-FHR 2018 PG ................. . 06/01/2025 . | PAYDOIN ... 0. o0 |- o0 ] . 01/01/2028 . |1.
..35564K-E3-9 [Freddie Mac STACR REMIC -STACR 2022-HQA3 . 06/25/2025 . | PAYDOIN . ..342,218 |. 0 0| 0| . 08/25/2042 . |1.
..313398-P7-8 |Freddie Mac REMICS-FHR 2334 TD . 06/01/2025 . | PAYDOIN . s s s .1,528 | 0 0| 1, 0| . 07/01/2031 . |1.
..3140QM-4N-1 [Fannie Mae Pool-POOL #CB2628 . 06/01/2025 . | PAYDOIN . . 259 638 ..259 638 ..219 881 |. ..220,9% |. 0 0| .259,638 0| . 01/01/2052 . |1.
..313200-AG-1 |Freddie Mac Pool-FR $D2707 . 06/01/2025 . | PAYDOIN . .. 290,277 ..290,277 ..285,605 |. ..285,767 |. 0 0| .290,277 .0 | . 04/01/2053 . |1.
..31400R-EJ-8 [Fannie Mae Pool-POOL #CB5536 . 06/01/2025 . | PAYDOIN . .. 482,327 .. 482,321 ..487,828 |. ..487,653 |. 0 0| 482,327 0| . 01/01/2053 . |1.
..3133N3-VG-6 |Freddie Mac Pool-FREDDIE MAC POOL-FR RE6 . 06/01/2025 . | PAYDOIN . 13,574 13,662 |. 0 0| 13,574 0| . 09/01/2049 . |1.
..312931-A6-5 |Freddie Mac Gold Pool-FG A84529 . 06/01/2025 . | PAYDOIN . . 202 205 203 |. 0 0| .202 0| . 02/01/2039 . |1.
..3133TK-EB-2 [Freddie Mac REMICS-FHR 2145 S . 06/15/2025 . | PAYDOIN . ....0 0. 0 0| .0 0| . 04/15/2029 . |1.
..3140QC-PN-0 [Fannie Mae Pool-POOL #CA4928 . 06/01/2025 . | PAYDOIN . ,058 N ,557 . 0 0| ,058 0| . 01/01/2050 . |1.
..3133KR-MX-9 |Freddie Mac Pool-FR RA9374 ... . 06/01/2025 . | PAYDOIN . .. 383,520 ..383 520 ..375,669 |. ..375,934 |. 0 0| .383,520 0| . 07/01/2053 . |1.
..314008-QC-8 [Fannie Mae Pool-POOL #CB6750 . 06/01/2025 . | PAYDOIN . .. 560,920 ..560,920 ..542,578 |. ..543,245 |. 0 0| .560,920 0| . 07/01/2053 . |1.
..3140K2-PV-0 [Fannie Mae Pool-POOL #B06735 . 06/01/2025 . | PAYDOIN . ..510,621 ..510,621 L511,777 . ..511,579 |. 0 0| .510,621 0| . 05/01/2051 . |1.
..31388T-QZ-9 |Fannie Mae Pool-POOL #614372 ... . 06/01/2025 . | PAYDOIN . . 498 .498 570 |. 521 . 0 0| .498 0| . 01/01/2032 . |1.
..31397W-F3-4 |Freddie Mac REMICS-FHR 3457 ES . 06/15/2025 . | PAYDOIN . ....0 ...0 .3, N 0. 0 0| .0 0| . 06/15/2038 . |1.
..3133JL-UE-7 |[Freddie Mac Pool-FREDDIE MAC POOL-FR QU7 . 06/01/2025 . | PAYDOIN . .. 637,029 ..637,029 ..642,005 |. ..641,138 |. 0 0| .637,029 0| . 03/01/2061 . |1.
..3132D0-B9-6 |Freddie Mac Pool-FR SD2764 ..............ceeeeeee . 06/01/2025 . | PAYDOIN ... .. 882,065 882,065 866,904 |...........867,425 |.... 0. ceei0 |- .882,065 |.. ceei0 ] . 04/01/2053 . |1.
..31400C-DT-0 |Fannie Mae Pool-POOL #CA4613 ... . |- 06/01/2025 . | PAYDOIN ... . 37,21 ...37,211 . 37,451 ... .0 w0 ] L3721 .. w0 ] . 11/01/2049 . |1.
..3133KQ-VY-9 |Freddie Mac Pool-FR RA8731 ... . 06/01/2025 . | PAYDOIN . .. 442,324 .. 442,324 ..434,083 |. 0 0| 442,324 0| . 04/01/2053 . |1.
..3140HN-LY-6 [Fannie Mae Pool-POOL #BK8442 . 06/01/2025 . | PAYDOIN . .. 151,287 ..151,287 ..151,595 |. 0 0| .151,287 0| . 01/01/2051 . |1.
..313399-B9-7 |[Freddie Mac REMICS-FHR 2344 SN . . 06/15/2025 . | PAYDOIN . 0. ceei0 |- 0. ceei0 ] . 08/15/2031 . |1.
..91743P-DE-2 |Utah Housing Corp-REVENUE BONDS .. . | 05/21/2025 . | CALL 100 .0 w0 ] 128,225 |.. ,116) |... . 03/21/2050 . |1.
..31339G-H0-7 |Freddie Mac REMICS-FHR 2367 SA . 06/15/2025 . | PAYDOIN . 0 0| .0 T . 06/15/2031 . |1.
..31371K-LU-3 [Fannie Mae Pool-POOL #254239 . 06/01/2025 . | PAYDOIN . 0 0| .12 0| . 03/01/2032 . |1.A .
..3133KR-BN-3 |Freddie Mac Pool-FR RA9045 ... . 06/01/2025 . | PAYDOIN ... . 108 581 0. ceei0 |- 110,230 |.. ceei0 ] . 05/01/2053 . |1.A ........
..313921-JK-5 |Fannie Mae REMICS-FNR 2001-57 PD ............... . 06/01/2025 . | PAYDOIN ... e 1,5% ... .0 w0 ] .1,570 .. w0 ] . 10/01/2031 . |1.A ........
..31392C-EM-2 |Fannie Mae REMIC Trust 2-FNW 2002-W2 AF5 . 06/01/2025 . | PAYDOIN . .4,284 | 0 0| 4,434 0| . 06/01/2032 . |1.A .
..313%II-BR-6 |Fannie Mae REMICS-FNR 2007-56 SN . . 06/25/2025 . | PAYDOIN . 0 0| .0 0| . 06/25/2037 . |1.A .
..3133TU-S7-4 |Freddie Mac REMICS-FHR 2357 QH . 06/01/2025 . | PAYDOIN . 0 0| 707 0| . 09/01/2031 . |1.A .
..3140JS-EP-0 |Fannie Mae Pool-POOL #BN9141 ... . 06/01/2025 . | PAYDOIN . 0 0| 185,995 0| . 04/01/2051 . |1.A .
..3133TH-88-1 |Freddie Mac REMICS-FHR 2118 PE . 06/01/2025 . | PAYDOIN . 0 0| . 6,565 0| . 01/01/2029 . |1.A .
..31400S-TZ-4 |Fannie Mae Pool-POOL #CB6867 ... . 06/01/2025 . | PAYDOIN . 0 0| .604,714 0| . 08/01/2053 . |1.B
..31359N-21I-0 [Fannie Mae REMICS-FNR 1997-19 PG . . 06/01/2025 . | PAYDOIN . 0 0| 1,347 0| . 04/01/2027 . |1.A .
..31416K-WP-9 |Fannie Mae Pool-POOL #AA2453 ... . 06/01/2025 . | PAYDOIN . 0 0| 17 0| . 02/01/2039 . |1.A .
..3136AC-FK-2 |Fannie Mae REMICS-FNR 2013-4 Gl . 06/01/2025 . | PAYDOIN . 0 0| .0 0| . 02/01/2043 . |1.A .
..3133TR-YA-7 [Freddie Mac REMICS-FHR 2292 S| . 06/15/2025 . | PAYDOIN . L0 0 0| .0 0| . 11/15/2030 . |1.A .
..31392K-5C-6 |Freddie Mac REMICS-FHR 2455 GK . 06/01/2025 . | PAYDOIN . .5, .5,287 | N 0 0| 5,132 0| . 05/01/2032 . |1.A .
..3133KS-C6-7 [Freddie Mac Pool-FR RA9993 ... . 06/01/2025 . | PAYDOIN . ,123,842 1,105,312 |. 18,530 |. 0 0| 1,123,842 0| . 10/01/2053 . |1.A .
..31418D-YS-5 [Fannie Mae Pool-POOL #MA4320 . 06/01/2025 . | PAYDOIN . .. 257,801 ..262,028 |. .(4,227) | 0 .0 | .257,801 0| . 04/01/2051 . |1.A .
..31400H-NJ-0 [Fannie Mae Pool-POOL #CA9392 . 06/01/2025 . | PAYDOIN . .. 530,560 . . N ..534,854 |. .(4,204) | 0 0| .530,560 0| . 03/01/2051 . |1.A .
..3140XL-W6-1 [Fannie Mae Pool-POOL #FS5168 . 06/01/2025 . | PAYDOIN . .. 252,393 ..252,393 ..247,8%8 |. ..248,058 |. ..4,336 | 0 .0 | .252,393 0| . 06/01/2053 . |1.A .
..31400B-N5-3 [Fannie Mae Pool-POOL #CA4011 ... . 06/01/2025 . |PAYDONN ..oevvnniiivinnnnniiiiininns Joviinniiiiininnnnns forniiiinnnns 7,921 Ll 1,921 ....8,046 [.............7,968 |.... . (47)). .0 . .0 .. .. 7,921 .0 .. . 08/01/2049 . |1.A ........
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..31392H-FC-2 |Fannie Mae REMICS-FNR 2002-97 SR . . |- 06/25/2025 . | PAYDOIN ... .0 .0 .0 ....45 |. 01/25/2083 . [1.A ........
..3133TU-HJ-0 |Freddie Mac REMICS-FHR 2322 SC . . 06/15/2025 . | PAYDOUN . 0 0| .0 .21 |. 05/15/2031 . [1.A .
..3133TB-4G-2 |Freddie Mac REMICS-FHR 1991 PG . 06/01/2025 . | PAYDOUN . 0 0| . 1,604 .40 |. 09/01/2027 . [1.A .
.. 313920-5R-9 |Freddie Mac REMICS-FHR 2448 TX . 06/01/2025 . | PAYDOUN . 0 0| .6,319 . 05/01/2032 . [1.A .
..31392B-SC-1 |Fannie Mae REMICS-FNR 2002-6 L ... . 06/01/2025 . | PAYDOUN . 0 ....(4) 0| .316 . 02/01/2032 . [1.A .
.. 3133N3-X3-3 |Freddie Mac Pool-FREDDIE MAC POOL-FR RE6 .... [. 06/01/2025 . | PAYDOIN . 0 e (7,529) ... 0. .375,682 |.. . 05/01/2051 . [1.A ........
1039999999. Subtotal - Asset-Backed Securities - Financial Asset-Backed - Self- L|qU|dat|ng -
Agency Residential Mortgage-Backed Securities - Not/Partially Guaranteed (Not Exempt from
RBC) 11,470,030 11,470,030 11,814,129 11,434,596 0 115,570 0 115,570 0 11,474,146 0 (4,116) (4,116) 327,894 XXX XXX
..86746B-AA-1 |Helios Issuer LLC-SNVA 2023-GRID1 1A .... . 06/20/2025 . | PAYDOUN ... ..220,332 |... . ..217,315 |.... 23,017 ). .0 . 3,017 |... 0 .220,332 |.. ..5,194 |. 12/20/2050 . (1.B FE ....
..25477P-NF-8 |District of Columbia Hou-REVENUE BONDS .. . 05/22/2025 . | CALL 100 .. 839,891 . . ..839,891 .0 0 0| .839,891 .19,294 |. 06/15/2045 . [1.B FE .
..86746F-AA-2 | Sunnova Hestia || Issuer-SNVA 2024-GRID1 .... [. 06/20/2025 . | PAYDOIN . .. 243,887 243,887 244,423 |...........195,104 |.... 0. 0. .243,887 |.. ..5,304 |. 07/20/2061 . [1.B FE ....

1049999999. Subtotal - Asset-Backed Securities - Financial Asset- Backed Self-| L|qU|dat|ng -
Agency Commercial Mortgage-Backed Securities - Not/Partially Guaranteed (Not Exempt from

€1'g03

RBC) 1,304,110 1,304,110 1,301,477 1,252,310 0 2,480 0 0 1,304,110 0 0 XXX
..466247-UG-6 | JP MORGAN MORTGAGE TRUST-SERIES 2005-A6 ..... . 06/01/2025 . [ PAYDOIN ... , .3,505 |.... . 690 . 307 |.. .0 [ .3,887 |.. .0 [ . 08/01/2035 .
..885220-GB-3 | Thornburg Mor tgage Secur-TMST 2004-4 1A ...... |. 06/25/2025 . | PAYDOUN . . , 3,100 3,176 |. ...0 0 . 3,251 0 . 12/25/2044 .
..81749N-AV-7 | Sequoia Mortgage Trust 2-SEMT 2024-8 A20 .... . 06/01/2025 . |PAYDOUN . ..962 316 ..962 316 ..947,881 ..048,482 |. 0 0 .962,316 0 . 09/01/2054 .
..12667F-VN-2 | COUNTRYWIDE ALTERNATIVE -SERIES 2004-24C .... . 06/01/2025 . |PAYDOUN . ..204,880 ..204,880 ..204,751 ..203,653 |. 0 0 .204,880 0 . 11/01/2034 .
.. 12598R-AA-1 | COLT 2021-5 Mor tgage Loa-COLT 2021-5 A1 . 06/01/2025 . [ PAYDONN . .. 286,412 ..286,412 ..259,561 |. ..265,490 |. 0 0 .286,412 0 . 11/01/2066 .
..206122-UT-9 |Escambia County Housing -REVENUE BONDS .. . 05/01/2025 . CALL 100 57,029 |. 0 0 0 . 11/01/2038 .
..32051G-T7-0 |First Horizon Alternativ-FHAMS 2006-FA1 ..... . 06/01/2025 . [ PAYDOIN ... .. (1,222) ].... e ....0 [ .0 [ . 04/01/2036 .
..617526-AD-0 |Morgan Stanley ABS Capit-MSAC 2007-HE1 A .... |. 06/25/2025 . | PAYDOIN ... .0 |. ...0 [ ....0 [ . 11/25/2036 .
..17307G-VN-5 | Citigroup Mortgage Loan -CMLTI 2005-WF2 ...... |. 06/01/2025 . | PAYDOUN . 0 0 0 . 08/01/2035 .
..17307G-ED-6 |Citigroup Mortgage Loan ~CMLTI 2004-HYB2 .... |. 06/01/2025 . |PAYDOIN . 0 0 0 . 03/01/2034 .
..472321-AD-0 | Jefferies Resecuritizati-JWAC 2008-R2 2A .... |. 06/01/2025 . |PAYDOIN ... , .0 . ....0 [ .0 [ . 01/01/2037 .
..32027L-AE-5 |First Franklin Mortgage -FFML 2006-FF14 ..... . 06/25/2025 . [ PAYDOIN ... ... 36,670 .36, .32, eeeennnn. 36, . .0 |. ...0 [ .36, ...0 [ . 10/25/2036 .
..31684D-AA-7 |FIGRE Trust 2024-HE6-FIGRE 2024-HE6 A .. . 06/01/2025 . (PAYDONN . .. 739,712 ..739,712 ..739,700 |. ..739,702 |. 0 0 739,712 0 . 12/01/2054 .
..126694-UJ-5 | CHL Mortgage Pass-Throug-CliHL 2005-31 1A . 06/01/2025 . [ PAYDONN . 10,395 10,395 .8,471 9,130 |. 0 0 10,395 0 . 01/01/2036 .
..55286E-AC-2 | MFA 2022-NOM3 Trust-MFRA 2022-NOM3 A3 ... . 06/01/2025 . {PAYDONN . ..211,074 ..211,074 ..205,635 |. ..208,433 |. 0 0 .211,074 0 . 09/01/2067 .
.. 12646W-AH-7 | CSMC Trust 2013-1VR2-CSMC 2013-1VR2 A2 . . 06/01/2025 . [ PAYDONN . 29,628 29,628 27,684 |. 28,022 |. 0 0 29,628 0 . 04/01/2043 .
..10569J-AB-6 | BRAVO Residential Fundin-BRAVO 2022-NOM3 . 06/01/2025 . (PAYDONN . 4,421 41,421 41,257 |. 41,421 |. 0 0 4,421 0 . 07/01/2062 .
..31573E-AA-9 |Ellington Financial Mort-EFMT 2022-3 A1 ..... . 06/01/2025 . [ PAYDONN . ..386, 121 ..386, 121 ..381,884 |. ..383,362 |. 0 0 .386, 121 0 . 08/01/2067 .

152314-KJ-8 [ Centex Home Equity Loan -CXHE 2004-C AF5 .... |. 06/01/2025 . [PAYDONN . 44,690 44,690 44,578 |. 44,423 |. 0 0 44,690 0 . 06/01/2034 .

59020U-W4-3 [MERRILL LYNCH MORTGAGE |-SERIES 2005-A9C . 06/01/2025 . [ PAYDONN . 13,608 13,608 4,189 |. 0 0 0 . 12/01/2035 .
..19688L-AA-0 | COLT 2022-5 Mortgage Loa-COLT 2022-5 A1 . 06/01/2025 . (PAYDONN . .. 123,262 ..123,262 ..123,224 | 0 0 0 . 04/01/2067 .
.. 45254N-NT-0 | Impac CMB Trust Series 2-IMM 2005-3 M1 . . 06/25/2025 . [ PAYDONN . .621 0 0 0 . 08/25/2035 .
..17312V-AA-6 | Citigroup Mortgage Loan -CMLTI 2007-6 1A .... |. 06/01/2025 . |PAYDOUN . . 780 0 0 0 . 03/01/2037 .
..45660N-X9-1 | IndyMac INDX Mortgage Lo-INDX 2004-AR6 5 .... . 06/01/2025 . |PAYDOUN . 0 0 0 . 10/01/2034 .
.. 45254N-KX-4 | IMPAC CMB TRUST-SERIES 2004-9 CLASS 1A1 ..... [. 06/25/2025 . |PAYDOUN . 0 0 0 . 01/25/2035 .
..12669G-GH-8 | CHL Mortgage Pass-Throug-CliHL 2004-HYBS ..... |. 06/01/2025 . |PAYDOIN . 0 0 0 . 01/01/2035 .
..32056J-AA-2 |First Horizon Mortgage P-FHASI 2007-AR3 ..... . 06/01/2025 . |PAYDOIN . 0 0 0 . 11/01/2037 .
..97652P-AL-5 |WinWater Mortgage Loan T-WIN 2014-1 A11 ..... . 06/01/2025 . [ PAYDOIN ... , .0 |. ...0 [ ...0 [ . 06/01/2044 .
..31684E-AA-5 |FIGRE Trust 2023-HE1a2-FIGRE 2023-HE1A2 ..... . 05/25/2025 . [PAYDOIN ... ,632,446 .0 . ....0 [ .0 [ . 11/25/2053 .
..562758-AA-2 | MFRA Trust-MFRA 2022-CHM1 A1 .............. . 06/01/2025 . [ PAYDONN . .. 407,508 0 0 0 . 09/01/2056 .
..12667G-AC-7 |Alternative Loan Trust 2-CWALT 2005-13CB . 06/01/2025 . (PAYDONN . 0 0 0 . 05/01/2035 .
..67098A-AM-1 | 0BX 2019-INV1 Trust-OBX 2019-INV1 A12 ........ . 06/01/2025 . [ PAYDOIN ... .0 |. ...0 [ ...0 [ . 11/01/2048 .
..12660B-AC-5 |Credit Suisse Mortgage C-CSNC 2022-ATHT ...... . 06/01/2025 . [ PAYDOIN ... .0 . ....0 [ .0 [ . 01/01/2067 .
..12667F-EG-6 |Alternative Loan Trust 2-CWALT 2004-J2 3 . 06/01/2025 . [ PAYDONN . , , , , 0 0 , 0 . 04/01/2034 .
..85573J-AA-4 | Starwood Mortgage Reside-STAR 2021-3 A1 ...... [. 06/01/2025 . | PAYDOUN . .. 399,737 ..399,737 ..370,256 | ..374,328 |. 0 0 .399,737 0 . 06/01/2056 .
..058931-AD-8 |Banc of America Funding -BAFC 2006-3 2A1 .... . 06/01/2025 . |PAYDOUN .......oovveriiniiiiniiiiis [ e 8,507 ...10,515 8,575 | 7,985 | .0 . ...0 [ ...8,507 |.. ...0 [ . 03/01/2036 .
..161591I-AC-8 | Chase Home Lending Mor tg-CHASE 2019-1 A3 .... |. 06/01/2025 . | PAYDOIN ... ... 10,693 ...10,693 ...10,947 |............ 10,944 |.... .0 [ ..10,693 |.. ....0 [ . 03/01/2050 .
..05951K-AN-3 |Banc of America Funding -BAFC 2006-7 1A1 .... |. 06/01/2025 . | PAYDOIN ... .. 49,816 ...53,218 ...39,332 |............47,090 |.... .0 |. ..49.816 |.. .0 |. . 09/01/2036 .
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..466247-16-8 | JP Morgan Mortgage Trust-JPMMT 2006-A2 | .... |. 06/01/2025 . | PAYDOIN ... .. 34,246 ... 34,246 32,641 ...l 34,128 )L 0. . o0 |- ..34,246 |.. o0 ) . 08/01/2034 .
..36169K-AA-4 | GCAT 2022-NQM2 Trust-GCAT 2022-NQM2 A1 . . 06/01/2025 . | PAYDOIN . 42,752 42,752 42,553 |. 42,752 |. 0 0| 42,752 0| . 02/01/2067 .
..12665E-AD-2 | CSMC 2022-NQM4 Trust-CSMC 2022-NaM4 A2 .. . 06/01/2025 . | PAYDOIN . .. 116,395 ..116,3% .. 113,267 |. .. 114,662 |. 0 0| .116,3% 0| . 06/01/2067 .
..93364F-AH-4 | VWaMu Mortgage Pass-Throu-WAMU 2007-HY7 3 . 05/01/2025 . | PAYDOIN . 11,913 13,045 13,174 | 13,543 |. 0 0| 11,913 0| . 07/01/2037 .
..881561-VY-7 [Terwin Mortgage Trust Se-TMTS 2005-12AL ..... |. 06/01/2025 . |PAYDONN . 34,839 34,839 33,639 |. 33,950 |. 0 0| 34,839 0| . 07/01/2036 .
..10568K-AA-6 [BRAVO Residential Fundin-BRAVO 2022-NQM2 .... |. 06/01/2025 . |PAYDONN . .. 100,807 . 100,807 . 100,805 |. . 100,807 |. 0 0| 100,807 0| . 11/01/2061 .
..31684J-AA-4 |FIGRE Trust 2024-SL1-FIGRE 2024-SL1 A1 ...... . 06/01/2025 . | PAYDOIN . .. 810,937 ..810,937 ..811,025 |. . 708,064 |. 0 0| .810,937 0| . 07/01/2053 .
.. 749220-AA-0 |RALI Series 2006-QA8 Tru-RALI 2006-QA8 A .... |. 06/25/2025 . |PAYDOIN ... ... 3,877 e 2,97 ... .0 w0 ] w0 ] . 09/25/2036 .
..2275TH-AB-7 |Cross 2024-H5 Mor tgage T-CROSS 2024-H5 A .... |. 06/01/2025 . | PAYDOIN ... .. 430, 430,010 430,006 |...........430, 0. o0 |- .430, o0 ). . 08/01/2069 .
.. 12564E-AA-0 | CIM Trust 2021-J2-CIM 2021-J2 A1 ......... . 06/01/2025 . | PAYDOIN . .. 417,387 ..417,387 ..422,082 |. ..421,610 |. 0 0| 417,387 0| . 04/01/2051 .
.. 47232C-AH-7 |Jefferies Resecuritizati-JWAC 2009-R1 4A . 06/01/2025 . | PAYDOIN . 15,017 14,836 13,504 |. 12,780 |. 0 0| 13,081 ,936 |. . 06/01/2037 .
..31572Y-AB-4 [Ellington Financial Mort-EFMT 2022-2 A2 ..... . 06/01/2025 . | PAYDOIN ... ... 97,79 ..97,79% ...96,312 |............96,685 |.... .0 w0 ] ..97,79 |.. w0 ] . 04/01/2067 .
..161620-PV-5 | Chase Mortgage Finance T-CHASE 2005-A2 1 .... |. 06/01/2025 . [PAYDOUN ......ccevmmmmirreemmmmnnnnne fooeeeemmniiies et 2,645 ... 2,615 e 2,207 ol 2,280 ... 0. o0 |- ...2,645 |.. o0 ] . 01/01/2036 .
..648310-AB-9 [New Residential Mortgage-NRZT 2022-NQM3 ...... |. 06/01/2025 . | PAYDONN . .. 156,747 .. 156,747 ..153,416 |. ..155,216 |. 0 0| .156,747 0| . 04/01/2062 .
..89172Y-AD-2 |Towd Point Mortgage Trus-TPMT 2016-3 M2 . 06/01/2025 . | PAYDOIN . .. 991,949 ..991,949 ..992,569 |. ..991,670 |. 0 0| 991,949 0| . 04/01/2056 .
..12641T-AB-2 [CSMC Series 2009-5R-CSMC 2009-5R 1A2 .... . 06/01/2025 . | PAYDOIN . 72,109 75,211 57,337 |. 62,713 |. 0 0| 72,109 0| . 06/01/2036 .
..12646U-AK-4 [ CSMC Trust 2013-1VR1-CSMC 2013-IVR1 A2 . . 06/01/2025 . | PAYDOIN . 27,126 27,126 25,363 |. 25,697 |. 0 0| 27,126 .0 | . 03/01/2043 .
..863579-C3-0 |Structured Adjustable Ra-SARM 2005-21 6A . 06/01/2025 . | PAYDOIN . ..5,374 5,403 4,743 .5,087 | 0 0| 5,374 0| . 11/01/2035 .
..24380X-AA-5 |Deephaven Residential Mo-DRMT 2022-2 A1 ...... |. 06/01/2025 . | PAYDOIN . 59,697 59,697 56,264 56,595 |. 0 0| 59,697 0| . 03/01/2067 .
..81745R-AB-6 |Sequoia Mortgage Trust 2-SEMT 2013-3 A2 . 06/01/2025 . | PAYDOIN . 63,831 63,831 59,017 59,782 |. 0 0| 63,831 0| . 03/01/2043 .
..225458-1.D-8 |CSFB MORTGAGE-BACKED PAS-CSFB 2005-3 6A1 .... |. 06/01/2025 . | PAYDONN . 85,618 85,618 75,558 78,539 |. 0 0| 85,618 0| . 07/01/2035 .
.. 12569C-AC-5 [CHNGE Mortgage Trust 202-CHNGE 2022-NM1 .... |. 06/01/2025 . |PAYDONN . .. 558,680 ..558,680 550,735 56,504 0 0| 58,680 0| . 06/01/2067 .
..885220-DX-8 | Thornburg Mortgage Secur-TMST 2003-4 M1 ...... |. 06/25/2025 . | PAYDOIN . 11,021 11,021 .9,313 10,306 ...0 0| 11,021 0| . 09/25/2043 .
..32051G-XQ-3 [First Horizon Mortgage P-FHASI 2005-ARS ..... |. 06/01/2025 . |PAYDONN . 10,897 10,897 9,333 9,282 42 0| 10,897 0| . 11/01/2035 .
.. 749574-AC-3 |RFMSI Series 2006-SA2 Tr-RFMSI 2006-SA2 ..... |. 06/01/2025 . |PAYDONN . ..9,029 . 8,166 .5,919 |. .4,79 | ...0 0| . 9,029 0| . 08/01/2036 .
..885220-H\-8 | Thornburg Mortgage Secur-TMST 2005-2 A1 ...... |. 06/25/2025 . | PAYDOIN . 59,890 59,890 59,927 |. 59,890 |. 0 0| 59,890 0| . 07/25/2045 .
..92540N-AB-9 [Verus Securitization Tru-VERUS 2024-INV2 .... |. 06/01/2025 . |PAYDOIN . .. 265,908 ..265,908 ..265,905 |. ..265,906 |. 0 0| .265,908 0| . 08/01/2069 .
..65535V-MJ-4 [Nomura Asset Acceptance -NAA 2005-AR3 1A .... |. 06/25/2025 . | PAYDOIN . 28,655 28,655 22,321 22,766 |. 0 0| 28,655 0| . 07/25/2035 .
..761118-UG-1 |RALI Series 2006-QS2 Tru-RALI 2006 QS2 1 .... |. 06/01/2025 . | PAYDOIN ... .. 11,588 .. 14,553 ..13,823 |............ 14,100 |.... 0. o0 |- ..11,588 |.. o0 ] . 02/01/2036 .
..43741B-AA-7 |HomeBanc Mortgage Trust -HWBT 2007-1 11A .... |. 06/01/2025 . | PAYDOIN ... .0 w0 ] w0 ] . 04/01/2047 .
..466301-AL-4 [ JP Morgan Mortgage Trust-JPMMT 2007-S2 1 .... |. 06/01/2025 . | PAYDOIN . 0 0| 0| . 06/01/2037 .
..75115D-AA-3 [RALI Series 2006-0S13 Tr-RALI 2006-0S13 ..... |. 06/25/2025 . |PAYDONN . 0 0| 0| . 09/25/2036 .
..19688E-AA-6 | COLT 2021-1 Mortgage Loa-COLT 2021-1 A1 ..... . 06/01/2025 . | PAYDOIN ... 0. o0 |- . o0 ] . 06/01/2066 .
..92922F-GY-8 | WaMu Mortgage Pass-Throu-WAMU 2003-S11 3 .... |. 06/25/2025 . | PAYDOIN ... .0 w0 ] ... 1,520 |.. w0 ] . 11/25/2033 .
..76112B-N\-8 [ GMACM Mor tgage Loan Trus-GMACM 2005-AA1 ..... |. 06/01/2025 . | PAYDOIN . 0 0| . 255,845 0| . 05/01/2035 .
..61751M-AU-8 |Morgan Stanley Mortgage -MSM 2007-10XS A . 06/01/2025 . | PAYDOIN . 0 0| 85,903 0| . 02/01/2037 .
..12646X-AJ-1 | CSMC Trust 2013-1VR3-CSMC 2013-1VR3 A2 ....... . 06/01/2025 . | PAYDOIN ... 0. o0 |- ..25,840 |.. o0 ] . 05/01/2043 .
..92922F-7C-6 | WaMu Mortgage Pass-Throu-WAMU 2005-AR16 ..... . 06/01/2025 . | PAYDOIN ... .0 w0 ] ....649 |.. w0 ] . 12/01/20365 .
..12648T-AQ-2 |CSMC Trust 2014-1VR3-CSMC 2014-1VR3 B1 . . 06/01/2025 . | PAYDOIN . .. 122,056 ..122,056 ..121,369 |. 121,119 | 0 0| .122,056 0| . 07/01/2044 .
..19688Y-AA-2 [ COLT 2024-7 Mortgage Loa-COLT 2024-7 A1 . 06/01/2025 . | PAYDOIN . ..481,188 . 481,188 . 481,187 |. . 481,188 |. 0 0| 481,188 0| . 12/01/2069 .
..41161P-CX-9 [HarborView Mortgage Loan-HVMLT 2004-1 1A .... |. 06/19/2025 . | PAYDOIN . .4,492 4,492 .4,284 ). 0 0| . 4,492 0| . 04/19/2034 .
.. 472321-AK-4 | Jefferies Resecuritizati-JWAC 2008-R2 3A .... |. 06/01/2025 . |PAYDONN . 90,500 85,932 58,611 0 0| 90,500 0| . 01/01/2039 .
..41161P-TN-3 [HARBORVIEW MORTGAGE LOAN-SERIES 2005-10 ..... |. 06/20/2025 . |PAYDONN . 11,843 11,843 N 7,242 0 0| 11,843 0| . 11/19/2035 .
..126694-HP-6 | CHL Mortgage Pass-Throug-CliHL 2005-25 A1 . 04/01/2025 . | PAYDOIN . ... (87) 23 L9 T I 0 . 108 |. ....(87) 0| . 11/01/2035 .
..00112D-AA-4 [ACHM Trust 2024-HE2-ACHW 2024-HE2 A . 06/25/2025 . | PAYDOIN . 366,736 ..366,736 ..364,606 |. ..364,693 |. 0 0| 366,736 0| . 10/25/2039 .
.. 45254N-JB-4 | IMPAC CMB TRUST-SERIES 2004-4 CLASS 2A1 ..... |. 06/01/2025 . |PAYDONN . 19,398 19,398 18,664 |. 18,910 |. 0 0| 19,398 0| . 09/01/2034 .
..92530A-AA-2 [Verus Securitization Tru-VERUS 2022-6 A1 .... |. 06/01/2025 . | PAYDOIN . 142,220 ..142,220 ..140,906 |. ..141,685 |. 0 0| 42,220 0| . 06/01/2067 .
..94985A-AA-7 [Wells Fargo Mortgage Bac-WFMBS 2006-AR15 .... |. 06/01/2025 . |PAYDONN . ..9,331 . 9,565 .9,761 |. 0 0| 9,575 4) | . 10/01/2036 .
.. 12566X-AM-0 [CitiMortgage Alternative-CMALT 2007-A7 2 .... |. 06/01/2025 . |PAYDOIN . 18,730 16,781 16,214 |. 1 0| 18,730 0| . 07/01/2037 .
..07401C-AS-2 [Bear Stearns ARM Trust 2-BSARM 2007-4 21 .... |. 06/01/2025 . | PAYDOIN . .. 129,859 ..128,850 . 118,181 1,684 0| 129,859 0| . 06/01/2047 .
..643529-AC-4 [New Century Alternative -NCAMT 2006-ALT2 .... |. 05/01/2025 . |PAYDOIN . 22,618 22,618 s L4345 | 161 .0 | 22,618 0| . 10/01/2036 .
..12668A-4C-6 |Alternative Loan Trust 2-CWALT 2005-IM1 . 06/25/2025 . | PAYDOIN . 26,040 (6,523) (4,277) (2,247) |. ...0 0| 26,040 0| . 01/25/2036 .
..00249Y-AD-8 | ADMT 2024-NQM6-ADMT 2024-NM6 A2 . 06/01/2025 . | PAYDOIN . .. 182,255 ..182,255 ..182,255 |. 0 .0 | .182,255 0| . 01/01/2070 .
..693456-AA-3 [PMT Loan Trust 2013-J1-PMTLT 2013-J1 A1 ..... . 06/01/2025 . | PAYDOIN ... .. 73,23 ... 73,235 ... 71,620 |.... .0 .. .. 73,235 |.. .0 .. . 09/01/2043 .




Ggl'so4

STATEMENT AS OF JUNE 30, 2025 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 Change In Book/Adjusted Carrying Value 15 16 17 18 19 20 21
10 1 12 13 14 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- Disposal Name Shares of Consid- Actual Carrying Increase/ | tization)/ | Recog- Carrying Disposal | (Loss)on | (Loss)on | (Loss)on During Maturity | strative
ification Description Date of Purchaser Stock eration Par Value Cost Value (Decrease)| Accretion nized Value Date Disposal | Disposal [ Disposal Year Date Symbo
.. 12659Y-AC-8 | COLT 2022-3 Mortgage Loa-COLT 2022-3 A3 ...... . 06/01/2025 . | PAYDOUN ... .0 . 0 0 e .0 7,346 |. 02/01/2067 . [1.F FE ....
..85671R-AA-8 | Starwood Mortgage Reside-STAR 2022-3 A1 . 06/01/2025 . | PAYDOUN . 0 0| 0| 0 |. 790 |. 03/01/2067 . [1.A FE ....
.. 47232A-AC-2 | Jefferies Resecuritizati-JWAC 2008-R3 1A . 06/01/2025 . | PAYDOUN . 0 0| 0| 0. . 03/01/2036 . [1.A FM ....
..02660T-EK-5 | American Home Mortgage I-AHM 2005-2 1A1 . 06/25/2025 . | PAYDOUN . 0 0| 0| 0 |. . 09/25/2045 . (1.A FM ....
..002939-AD-8 | A&D Mortgage Trust 2024--ADMT 2024-NQl4 . 06/01/2025 . | PAYDOUN . .. 232,850 . N 0 0| . 0| 0. . 08/01/2069 . (1.
..19688F-AA-3 | COLT 2021-3 Mor tgage Loa-COLT 2021-3 A1 . 06/01/2025 . | PAYDOUN . .. 217,536 ..192,597 |. 0 0| .217,536 0| 0 |. . 09/01/2066 . (1.
..58004J-AB-8 | MFA 2024-NQM2 Trust-MFRA 2024-NQM2 A2 ... . 06/01/2025 . | PAYDOUN . .. 304,299 ..305, 181 0 0| .304,299 0| 0. . 08/01/2069 . (1.
.. T4969V-AA-3 | RMF Proprietary Issuance-RPIT 2020-1 A ....... [. 05/25/2025 . | PAYDOIN ... . . .0 . 0 . 0 . 04/26/2060 . (1.
..362341-FN-4 | GSR Mor tgage Loan Trust -GSR 2005-AR4 3A .... [. 06/01/2025 . |PAYDOIN ... 247 |.. 0 0 . 07/01/2035 . (2.
.. 92025G-AD-5 | WaMu Mor tgage Pass-Throu-WAMU 2006-AR16 ..... [. 06/01/2025 . |PAYDOIN . ...0 0| 0| . 12/01/2036 . (4.
..924926-AE-8 |Verus Securitization Tru-VERUS 2024-R1 A .... [. 06/01/2025 . | PAYDOIN . .. 454,122 .. 454,122 0 0| .454,122 0| . 09/01/2069 . (1.
..93934N-AR-6 | Washington Mutual Mortga-WMALT 2006-5 2C .... [. 06/25/2025 . |[PAYDONN ......cccoeiiiiiiiiiiiiiiinns e e, 1,331 ....2,657 .0 . 0 .. 1,331 0 . 07/25/2036 . (1.
..92538U-AB-7 |Verus Securitization Tru-VERUS 2022-3 A2 .... [. 06/01/2025 . |PAYDOIN ... .. 11,087 ...11,037 .0 . 0 0 . 02/01/2067 . (1.
..251510-EP-4 | DEUTSCHE ALT-A SECURITIE-DBALT 2005-3 5A .... [. 06/25/2025 . | PAYDOIN . 41,026 41,026 0 0| 0| . 06/25/2035 . (5.
..36242D-FX-6 | GSR Mortgage Loan Trust -GSR 2004-11 3A1 .... [. 06/01/2025 . | PAYDONN . L T17 17 0 0| 0| . 09/01/2034 . (1.
..891947-AA-1 | TOWD POINT MORTGAGE TRUS-TPMT 2024-CES6 ..... . 06/01/2025 . |PAYDOIN . .. 169,556 169,556 K 0 0| 0| . 1170172064 . (1.
.. 92025V-AP-5 | WaMu Mor tgage Pass-Throu-WAMU 2007-HY1 5 .... [. 06/01/2025 . | PAYDOIN . 33,540 34,056 29,662 |. 31,628 |. 0 0| 33,540 0| . 02/01/2037 . (5.
..06744D-AC-3 |Barclays Mortgage Loan T-BARC 2022-NQM1 ..... . 06/01/2025 . |PAYDOIN . 99,793 94,728 |. 96,029 |. 0 0| 99,793 0| . 07/01/2062 . (1.
.. 125431-AH-9 | CHL Mor tgage Pass-Throug-CliHL 2006-HYB4 ..... . 06/01/2025 . | PAYDOIN . 7 . 3,667 .3,587 | .2,670 |. 0 0| . 3,667 0| . 06/01/2036 . (1.
..74928F-AY-6 | RBSSP Resecuritization T-RBSSP 2009-3 6A . 06/01/2025 . | PAYDOUN . .0 .5,201 .3,234 | 221 . 0 0| .0 0| . 03/01/2036 . (1.
..45203L-CT-8 | Illinois Housing Develop-REVENUE BONDS .. . 04/28/2025 . | VARIOUS . 27,812 27,812 | 27,792 | .0 0| 27,792 19 | . 09/01/2034 . (1.
..05952G-AT-8 |Banc of America Funding -BAFC 2007-D 3A1 . 06/01/2025 . | PAYDOUN . .2,533 .2,1%6 |. . 2,456 |. 3 0| . 1,955 0| . 06/01/2037 . (1.
..78473T-AJ-9 | STARM Mor tgage Loan Trus-STARM 2007-2 4A .... [. 06/01/2025 . | PAYDOIN . .2,970 01,438 |. . 1,49 |. .25 0| .2,970 0| . 04/01/2037 . (1.
..75116F-BH-1 |RALI Series 2007-0S9 Tru-RALI 2007-QS9 A .... [. 06/01/2025 . | PAYDOIN . 33,822 29,925 |. 31,134 | 0 0| 24,859 0| . 07/01/2037 . (5.
..92539J-AB-1 |Verus Securitization Tru-VERUS 2022-INV1 .... [. 06/01/2025 . | PAYDOIN . .. 100,976 ..190,976 ..100,974 |. ..190,976 |. 0 0| .190,976 0| . 08/01/2067 . (1.
..643529-AD-2 |New Century Alternative -NCAMT 2006-ALT2 . 05/01/2025 . | PAYDOUN . ... 10,319 ...10,319 ....6,862 |. 1,830 | 0 0| ..10,319 0| . 10/01/2036 . (1.
..31684F-AA-2 |FIGRE Trust 2024-HE5-FIGRE 2024-HES A . 06/25/2025 . | PAYDOUN . . 1,377,150 .1,377,150 ,375,268 |. 0 0| .1,377,150 0| . 10/25/2054 . (1.
..26846C-AB-2 | EFMT 2025-NQM1-EFMT 2025-Naw1 A2 ...... . 06/01/2025 . | PAYDOUN . . ..113,218 . 0 0| . 0| . 01/01/2070 . (1.
..46635B-AD-3 | JP Morgan Resecuritizati-JPMRR 2010-7 1A .... [. 06/01/2025 . | PAYDOIN ... . 107,285 .0 . 0 0 . 03/01/2039 . (1.
..058927-AG-9 |Banc of America Funding -BAFC 2006-A 3A2 .... [. 06/01/2025 . |PAYDOIN ... .. 10,682 ... 10,599 .0 . 0 0 . 02/01/2036 . (3.
..64831V-AB-8 |New Residential Mortgage-NRZT 2022-NQM5 . 06/01/2025 . | PAYDOUN . ..145,721 0 0| 0| . 11/01/2052 . (1.
..693684-AA-0 | PSMC 2020-1 Trust-PSMC 2020-1 A1 . 06/01/2025 . | PAYDOUN . 0 0| 0| . 01/01/2050 . (1.
..126694-2H-0 | CHL Mortgage Pass-Throug-CliHL 2006-10 1A .... [. 05/01/2025 . | PAYDOIN ... .0 . 0 0 . 05/01/2036 . (3.
..02147W-AT-6 | Alternative Loan Trust 2-CWALT 2006-26CB .... [. 06/01/2025 . |PAYDOIN ... .0 . 0 0 . 09/01/2036 . (4.
..12674H-AB-8 | COLT 2025-4 Mortgage Loa-COLT 2025-4 A2 . 06/01/2025 . | PAYDOUN . 0 0| 0| . 04/01/2070 . (1.
..92538K-AB-9 | Verus Securitization Tru-VERUS 2021-5 A2 . 06/01/2025 . | PAYDOUN . .. 118,597 0 0| 0| . 09/01/2066 . (1.
..673913-AA-7 | 0BX 2024-NOM18 Trust-OBX 2024-NOM18 A1 ....... . 06/01/2025 . | PAYDOUN ... 424,338 .0 . 0 0 . 10/01/2064 . (1.
..86359A-MG-5 |Structured Asset Securit-SASC 2003-AL1 A .... [. 06/01/2025 . |PAYDOIN ... .0 . 0 0 . 04/01/2031 . (6.
..41161P-EX-7 |HarborView Mortgage Loan-HVMLT 2004-5 2A .... . 06/01/2025 . | PAYDOIN . .2, K 0 0| .2, 0| . 06/01/2034 . (1.
.. 17323\1-AE-5 |Citigroup Mortgage Loan -CMLTI 2015-A B3 .... [. 06/01/2025 . |PAYDOIN . K ..423,655 |. 0 0| .455,208 0| . 06/01/2058 . (1.
..585495-AA-2 |Mello Mortgage Capital A-MELLO 2021-MTG1 . 06/01/2025 . | PAYDOUN . .. 436,912 ..436,912 ..442,282 |. ..441,820 |. (4,908) |. 0 0| .436,912 0| . 04/01/2051 . (1.
.. 12647P-AK-4 | CSMC Trust 2013-7-CSMC 2013-7 A6 ... . 06/01/2025 . | PAYDOUN . .. 144,581 .. 144,581 ..139,340 |. ..139,760 |. 4,821 | 0 0| .144,581 0| . 08/01/2043 . (1.
..74387L-AC-5 |Provident Funding Mortga-PFMT 2019-1 . 06/01/2025 . | PAYDOUN . 69,111 0,072 69,931 |. (820) |. 0 0| 0| . 12/01/2049 . (1.
..92990G-AJ-2 | VWaMu Mor tgage Pass-Throu-WAMU 2007-HY5 3 .... [. 06/01/2025 . | PAYDOIN . 8,033 7,304 7,709 | .31 ...0 0| 0| . 05/01/2037 . (1.
..863579-W-0 |Structured Adjustable Ra-SARM 2005-15 4A .... [. 06/01/2025 . | PAYDOIN . 26,786 22,418 22,735 |. ..4,229 | 83 0| 0| . 07/01/2035 . (1.
.. 93934N-AC-9 |Washington Mutual Mortga-WMALT 2006-5 1A .... [. 06/01/2025 . |PAYDOIN . 3,283 2,760 .2,966 | . 160 | 0 0| 0| . 07/01/2036 . (4.
..805564-EM-9 | Saxon Asset Securities T-SAST 1999-3 BF1 .... [. 06/01/2025 . | PAYDOIN . 4,178 4,178 | .3,885 |. . 405 | 0 0| 0| . 12/01/2032 . (1.
..12647G-BZ-0 | CSMC Trust 2013-1VR4-CSHC 2013-1VR4 A20 . 06/01/2025 . | PAYDOUN . 6,646 6,492 .6,516 |. 0 0| 0| . 07/01/2043 . (1.
..02660T-AR-4 | American Home Mortgage |-AHM 2004-1 4A . 06/01/2025 . | PAYDOUN . 80,512 79,606 80,512 |. 0 0| 0| . 04/01/2044 . (4.
..26844L-AB-4 | EFMT 2024-INV2-EFMT 2024-INV2 A2 . . 06/01/2025 . | PAYDOUN . 65,233 65,233 0 0| 0| . 1070172069 . (1.
..126694-MH-8 | CHL Mortgage Pass-Throug-CliHL 2005-H! . 06/01/2025 . | PAYDOUN . 93,086 74,469 |. K 0 0| 0| . 11/01/2035 . (1.
..196880-AB-7 | COLT 2024-INV4 Mortgage -COLT 2024-INV4 ...... [. 06/01/2025 . | PAYDOIN . .. 215,456 ..215,455 ..215,455 |. ..215,455 |. 0 0| .215,455 0| . 05/01/2069 . (1.
..57643\-LZ-5 |MASTR Asset Securitizati-MASTR 2006-1 1A .... [. 06/01/2025 . | PAYDOIN . . . . . .25 0| ....758 0| . 05/01/2036 . (1.
..03464P-AC-1 | Angel Oak Mortgage Trust-AOMT 2022-2 A3 ..... . 06/01/2025 . | PAYDOUN ... .0 . .0 . .361,126 |.. .0 . . 01/01/2067 . [1.
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..576433-D5-2 |MASTR Adjustable Rate Mo-MARM 2005-7 3A1 .... |. 06/01/2025 . | PAYDOIN ... ....504 285 ... 220 | . o0 |- o0 ) ...0 . 09/01/2035 . | 1.A FM ..
..16162Y-AL-9 [Chase Mortgage Finance T-CHASE 2006-S4 A .... |. 06/25/2025 . |PAYDONN . .2,075 928 |. .29 |. 0| 0| . 12/25/2036 . |1.A FM ..
..76110H-H8-5 [RALI Series 2004-QA6 Tru-RAL| 2004-QA6 N .... |. 06/01/2025 . | PAYDOIN . . 5,329 4,539 |. L739 | 0| 0| . 12/01/2034 . |[1.A FM ...
.. 74923H-AQ-4 |RALI Series 2007-084 Tru-RALI 2007 QA 3A . . 06/01/2025 . | PAYDOIN . 20,045 18,374 |. ..1,458 | 0| 0| . 03/01/2037 . |4.B FM ...
..3622EA-AA-8 | GSAA TRUST-GSAA 2007-3 TATA ...cceeeeeennns . 06/25/2025 . | PAYDOIN . 36,408 |. 31,255 | 0| 0| . 03/25/2047 . |1.A FM ..
..94984D-AC-8 |Vells Fargo Mortgage Bac-WFMBS 2006-AR13 . 06/01/2025 . | PAYDOIN . 11,809 |. ..8,473 | 0| 0| . 09/01/2036 . | 1.A FM ..
..12667F-5E-1 [Alternative Loan Trust 2-CWALT 2005-6CB ..... |. 06/01/2025 . |PAYDONN . ..3,523 | 0| 0| . 04/01/2035 . |[1.D FM ..
..863579-RP-5 |Structured Adjustable Ra-SARM 2005-11 1A .... |. 06/01/2025 . | PAYDOIN ... w0 ] w0 ] . 05/01/2035 . |[1.A FM ..
..64831T-AA-5 |New Residential Mortgage-NRZT 2021-NaM3 ...... . 06/01/2025 . | PAYDOIN ... o0 |- o0 ). . 11/01/2056 . |1.A ........
..126694-BE-7 |CHL Mortgage Pass-Throug-CWWHL 2005-HYB6 . 06/01/2025 . | PAYDOIN . 0| 0| . 10/01/2035 . |1.A FN .
..576433-HI-1 [MASTR Adjustable Rate Mo-MARM 2003-7 4A1 .... |. 06/01/2025 . |PAYDONN . 0| 0| . 01/01/2034 . |[1.A FM .
..17309B-AB-3 |Citigroup Mortgage Loan -CMLTI 2006-WF2 ..... . 06/01/2025 . | PAYDOIN ... w0 ] w0 ] . 05/01/2036 . |1.A FM .
..251510-CV-3 |Deutsche Alt-A Securitie-DBALT 2005-1 1A .... |. 06/25/2025 . | PAYDOIN ... .14, .. o0 |- o0 ] . 02/25/2035 . |1.A FM .
..69381J-AA-0 | PRPM 2024-RCF5 LLC-PRPM 2024-RCF5 A1 .... . 06/25/2025 . | PAYDOIN . 395 912 |. 0| 0| . 08/25/2054 . |1.A ........
..170257-AE-9 | CHL Mortgage Pass-Throug-CWHL 2006-16 3A . 06/01/2025 . | PAYDOIN . e (15) ). 0| 0| . 11/01/2036 . |1.A FM .
..12640W-AC-4 | CSMC Series 2008-3R-CSMC 2008-3R 1A2 .... . 06/01/2025 . | PAYDOIN . 35,140 N 0| 0| . 07/01/2037 . |4.B FM .
..05949C-HI-1 |Banc of America Mortgage-BOAMS 2005-1 1A . 06/01/2025 . | PAYDOIN . 56,308 |. 0| .0 | . 10/01/2035 . | 1.A FM .
..26844L-AC-2 |EFMT 2024-INV2-EFMT 2024-INV2 A3 ......... . 06/01/2025 . | PAYDOIN . 98,367 |. 0| 0| . 10/01/2069 . |1.G FE .
..350428-AA-2 |Foundation Finance Trust - Fixed Class A . 06/15/2025 . | CA_CASH_CLOSE . .2,856,719 |. 0 0| .2,856,719 ,624 |. . 10/15/2042 . |[1.A PL ..
..576434-W5-9 |MASTR Alternative Loan T-MALT 2005-6 3A1 . 06/01/2025 . | PAYDOIN . .3,858 | 0 0| . 3,993 0| . 12/01/2035 . |4.B FM ..
..673913-AB-5 |O0BX 2024-NQM18 Trust-OBX 2024-NQM18 A2 . . 06/01/2025 . | PAYDOIN . ..485,685 |. 0 0| .485,685 0| . 10/01/2064 . |1.A .
..05949A-H9-4 [Banc of America Mortgage-BOAMS 2005-A 2A .... |. 06/01/2025 . |PAYDONN . .6,359 |. 0 0| . 6,359 0| . 02/01/2035 . | 1.A FM ..
..75115L-AA-5 [RALI Series 2007-QH7 Tru-RALI 2007-QH7 1 .... |. 06/25/2025 . | PAYDOIN . 76,230 |. 0 0| 77,949 0| . 08/25/2037 . |[1.A FM ...
..466247-QP-1 [ JP Morgan Mortgage Trust-JPMMT 2005-A3 7 .... |. 06/01/2025 . | PAYDOIN . .6,176 |. 0 0| 7,245 0| . 06/01/2035 . | 1.A FM ...
..225418-PJ-1 | CSFB Mor tgage-Backed Tru-CSFB 2004-AR6 C .... |. 06/25/2025 . |PAYDOIN . 27,632 |. 0 0| 29,586 0| . 10/25/2034 . |1.A FM ...
..466308-AE-3 [ JP Morgan Alternative Lo-JPALT 2008-R3 3 .... |. 06/01/2025 . |PAYDONN . 14,666 |. 0 0| 19,012 0| . 05/01/2037 . |[1.A FM ...
..126670-JP-4 [CHL Mortgage Pass-Throug-CliHL 2005-HYB9 ...... |. 06/01/2025 . | PAYDOIN . .7,921 | 0 0| .8,924 0| . 02/01/2036 . |1.A FM ...
..19688M-AB-6 | COLT 2022-8 Mor tgage Loa-COLT 2022-8 A2 . 06/01/2025 . | PAYDOIN . ..241,552 |. 0 0| 242,138 0| . 08/01/2067 .|1.C FE ...
..75116C-ET-9 |RESIDENTIAL ACCREDIT LOA-SERIES 2007-QS6 .... |. 06/01/2025 . | PAYDOIN ... ... 6,027 |.... 0. o0 |- ...6,754 |.. o0 ] . 04/01/2037 . |[1.A FM ...
..32052E-AA-7 [First Horizon Mortgage P-FHASI 2006-AR3 ..... . 06/01/2025 . | PAYDOIN ... .. 4,082 ... . 362 ). w0 ] ...6,467 |.. w0 ] . 11/01/2036 . | 1.A FM ...
..19687Y-AA-3 [COLT 2020-RPL1 Trust-COLT 2020-RPL1 A1 . . 06/01/2025 . | PAYDOIN . ..365,678 |. ...0 0| .365,683 0| . 01/01/2065 . | 1.A FE ...
..525221-EM-5 |Lehman XS Trust Series 2-LXS 2005-7N 1A1 . 06/25/2025 . | PAYDOIN . 17,318 |. 0 0| 19,427 0| . 12/25/2035 . |1.A FM ...
..93363N-AB-1 | WaMu Mor tgage Pass-Throu-WAMU 2006-AR12 ..... . 06/01/2025 . | PAYDOIN ... 11,610 |.... 0. o0 |- ..10,932 |.. o0 ] . 10/01/2036 . |4.B FM ...
..007036-GS-9 |Adjustable Rate Mortgage-ARMT 2005-2 2A1 .... |. 06/01/2025 . | PAYDOIN ... L2161 .0 w0 ] ..21,451 w0 ] . 06/01/2035 . | 1.A FM ...
..07384Y-TL-0 |Bear Stearns Asset Backe-BSABS 2004-SD2 ..... . 06/01/2025 . | PAYDOIN . .3,752 | 0 0| . 3,650 0| . 03/01/2044 . |1.A FM ...
..46631N-AA-7 [ JP Morgan Mortgage Trust-JPMMT 2007-S3 1 .... |. 04/01/2025 . | PAYDOIN . 105 . 0 0| .216 0| . 08/01/2037 .|3.B FM ...
..863579-VH-8 |Structured Adjustable Ra-SARM 2005-17 1A .... |. 06/01/2025 . | PAYDOIN ... .9, s .9,291 |.... 0. o0 |- 9,301 |.. o0 ] . 08/01/2035 . | 1.A FM ...
..525221-GM-3 | LEHMAN XS TRUST-SERIES 2005-9N CLASS 1A1 .... |. 06/25/2025 . | PAYDOIN ... s 112 580 ..105,598 |.... .0 w0 ] 112,580 |.. w0 ] ..2,003 |. 02/25/2036 . |1.A FM ...
..74387Y-AD-5 [Provident Funding Mortga-PFMT 2021-1 A2A .... |. 06/01/2025 . |PAYDOIN . 724,603 ..124,603 .717,735 |. ...0 0| .724,603 0| 0. 7,874 |. 04/01/2051 . |1.
..225458-15-5 |[Credit Suisse First Bost-CSFB 2005-7 1A1 .... |. 06/01/2025 . | PAYDONN . ..2,150 .2,150 .1,896 | 4 0| . 2,150 0| 0. .44 1. 08/01/2035 . |1.
..05948X-T2-7 [Banc of America Mortgage-BOAMS 2004-A 2A .... |. 06/01/2025 . |PAYDONN . ..5,229 . 5,229 .5,233 | ...0 0| .5,229 0| 0. 161 . 02/01/2034 . [1.
..81743C-AE-5 |Sequoia Mortgage Trust 2-SEMT 2024-5 A5 . 06/01/2025 . | PAYDOIN . 653,764 653,764 ..651,034 |. 0 0| .653,764 0| 0. .16,158 |. 06/01/2054 . [1.
..74958I-AC-0 [RFMSI Series 2007-SA1 Tr-RFMSI 2007-SA1 . 06/01/2025 . | PAYDOIN . .4,93 6,322 .3,468 | 0 0| . 4,963 0| 0. 153 |. 02/01/2037 . |1.
..12558M-AG-7 [CIT Home Equity Loan Tru-CITHE 2002-1 AF .... |. 06/01/2025 . |PAYDOIN . .1,3%0 1,390 01,382 | 0 0| .1,390 0| 0. .27 |. 02/01/2030 . |1.
..0738411-08-8 |Bear Stearns ARM Trust 2-BSARM 2004-3 2A . 06/01/2025 . | PAYDOIN . 11,604 11,604 11,604 |. 0 0| 11,604 0| 0. 214 1. 07/01/2034 . |1.
..268440-AA-5 | EFMT 2023-1-EFMT 2023-1 A1 ..... . 06/01/2025 . | PAYDOIN . 147,294 147,294 .. 146,246 |. 0 0| 147,294 0| 0 4,748 |. 02/01/2068 . |1.
..94986M-AF-9 [Wells Fargo Mortgage Bac-WFMBS . 06/01/2025 . | PAYDOIN . .9,079 9,094 7,987 | 0 0| 7,974 ,105 |. ,105 .. 192 |. 01/01/2038 . |1.
..225410-FV-9 | CSFB MORTGAGE-BACKED PAS-CSFB 2003-17 1A . 06/01/2025 . | PAYDOIN . ..7,835 . 7,835 .7,573 | 0 0| . 7,835 0| 0 179 |. 06/01/2033 . |4.
..885220-GK-3 | Thornburg Mortgage Secur-TMST 2004-4 5A . 06/01/2025 . | PAYDOIN . . 123 826 ..123,826 . 117 790 |. 0 0| .123,826 0| 0. 2,085 |. 12/01/2044 . |1.
..067441I-AA-5 |Barclays Mortgage Loan T-BARC 2025-NaW1 . 06/01/2025 . | PAYDOIN . 66,356 66,356 66,355 |. 0 0| 0| 0. 1,446 |. 01/01/2065 . [1.
..74958T-AB-9 [RFMSI Series 2007-SA3 Tr-RFMSI 2007-SA3 ..... |. 06/01/2025 . | PAYDOIN . 23,269 19,590 |. 0 .0 | 0| 0. ...637 |. 07/01/2037 . |1.
..67117D-AB-6 |Onslow Bay Mortgage Loan-0BX 2022-NOM7 A . 06/01/2025 . | PAYDOIN . 64,118 63,972 |. 0 0| 0| 0. 1,481 |. 08/01/2062 . [1.
..69374X-AA-8 |PSMC 2019-2 Trust-PSMC 2019-2 A1 .............. . 05/01/2025 . | PAYDOIN . 40,623 41,436 |. 0 .0 | 0| 0. ...590 |. 10/01/2049 . |1.
.. 74928D-AV-7 |[RBSSP Resecuritization T-RBSSP 2009-1 7A .... |. 06/01/2025 . | PAYDOIN ... .. 82,514 ...29,96 |.... .0 .. .0 .. .0 .. 1 305 |. 06/01/2037 . |1.
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..12544B-AE-3 | CHL Mortgage Pass-Throug-CliHL 2007-HY5 3 .... [. 06/01/2025 . |PAYDOIN ... 54,506 .0 . 0 .0 . 09/01/2087 . 3.C FM ...
..12669G-R4-5 | CHL Mortgage Pass-Throug-CliHL 2005-15 A8 .... [. 06/01/2025 . | PAYDOIN . ... 453 0 0| . 08/01/2035 . (1.B FM ....
..05950P-AF-0 |Banc of America Funding -BAFC 2006-H 2A3 .... [. 06/01/2025 . | PAYDOIN . 13,462 0 0| . 09/01/2046 . [1.A FM ....
.. 12544H-BF-6 | CHL Mortgage Pass-Throug-CliHL 2007-HY7 A .... [. 06/01/2025 . | PAYDOIN . .47 0 0| . 1170172037 . (1.A FM ...
..17025R-AA-3 | COUNTRYWIDE HOME LOANS-SERIES 2007-HY4 C .... [. 06/01/2025 . | PAYDONN . 131 .0 0| . 09/01/2047 . (1.A FM ...
..16165M-AG-3 |ChaseFlex Trust Series 2-CFKX 2006-2 A5 ..... [. 06/01/2025 . |PAYDOIN . 80,616 9,143 0| . 09/01/2036 . [1.A FM ....
..92022F-J5-8 | WaMu Mor tgage Pass-Throu-WAMU 2005-AR6 2 .... [. 06/25/2025 . | PAYDOIN . .. 233,068 ..225.211 | .0 0| .233,068 . 04/25/2045 . [1.A FM ....
..026929-AA-7 | American Home Mortgage |-AHM 2006-3 11A1 .... [. 06/25/2025 . |PAYDOIN ... . ...18,985 |.... .39 .. 0 ..22,689 |.. . 12/25/2046 . [1.A FM ...
..86359A-IIT-6 | Structured Asset Securit-SASC 2003-AL2 A .... [. 06/25/2025 . | PAYDOIN ... ...15,768 |.... .0 . 0 .. 18,247 |.. . 01/25/2031 . (6. *
..39678II-AA-6 | Greenwich Capital Struct-GCSP 2005-1 A1 ..... [. 06/01/2025 . |PAYDOIN . 0 0| . 09/01/2034 . (1
.. 92925C-CC-4 | WaMu Mor tgage Pass-Throu-WAMU 2006-AR1 1 . 06/01/2025 . | PAYDOUN . 0 0| . 01/01/2046 . (1
..316922-AB-9 |FIGRE Trust 2025-PF1-FIGRE 2025-PF1 B ........ . 06/01/2025 . | PAYDOUN ... .0 . 0 . 06/01/2085 . (1
..92530N-AB-2 |Verus Securitization Tru-VERUS 2022-7 A2 .... [. 06/01/2025 . |PAYDOIN ... .0 . 0 . 07/01/2067 . (1
..576433-XA-9 |MASTR Adjustable Rate Mo-MARM 2005-1 3A1 .... [. 06/01/2025 . | PAYDOIN . 0 0| . 02/01/2035 . (1
..881561-LE-2 | Terwin Mortgage Trust Se-TMTS 2004-11HE ..... [. 06/25/2025 . | PAYDOIN . 0 0| . 10/25/2035 . (1
..058931-BL-9 |Banc of America Funding -BAFC 2006-3 5A8 .... [. 06/01/2025 . |PAYDOIN . 0 0| . 03/01/2036 . (3
..16159X-AV-4 | Chase Home Lending Mor tg-CHASE 2024-8 A9 .... . 06/01/2025 . | PAYDOIN . 0 0| . 08/01/2085 . (1
..35042@-AC-8 |Foundation Finance Trust - Fixed Class C . 06/15/2025 . | CA_CASH_CLOSE . 0 0| . 10/15/2042 . |2
..708797-AN-5 | Pennsylvania Housing Fin-REVENUE BONDS .. . 06/30/2025 . | CALL 100 .. 0 0| . 08/01/2035 . (1
..61748H-FK-2 | MORGAN STANLEY MORTGAGE -SERIES 2004-10A . 06/01/2025 . | PAYDOUN . 0 0| 0| . 11/01/2034 . (1
.. 74928U-AN-9 | RBSSP Resecuritization T-RBSSP 2009-12 5 .... [. 06/01/2025 . | PAYDOIN . 0 0| 0| . 08/01/2036 . (1
..452760-AA-2 | Imperial Fund Mortgage T-IMPRL 2022-NOM5 .... . 06/01/2025 . |PAYDOIN . 0 0| 0| . 08/01/2067 . (1
..225458-2Y-3 |Credit Suisse First Bost-CSFB 2005-8 9A1 .... [. 06/01/2025 . | PAYDONN . 0 0| 0| . 09/01/2035 . (3
..92540R-AC-8 |Verus Securitization Tru-VERUS 2024-9 A1 .... [. 06/01/2025 . |PAYDOIN . 0 0| 0| . 11/01/2069 . (1
..126694-UM-8 | CHL Mor tgage Pass-Throug-CliHL 2005-31 2A .... . 06/01/2025 . | PAYDOIN . 0 0| 0| . 01/01/2036 . (1
..87222E-AC-2 | TBW Mor tgage-Backed Trus-TBW 2007-1 A3 ...... . 06/01/2025 . | PAYDOUN . ,130 0| 0| . 03/01/2037 . (1
..362341-XC-8 | GSR Mortgage Loan Trust -GSR 2005-AR7 4A .... [. 06/01/2025 . | PAYDOIN . .19 0| 0| . 11/01/2035 . (3
..41161P-FV-0 |HarborView Mortgage Loan-HVMLT 2004-6 5A .... [. 06/01/2025 . |PAYDOIN . ...0 0| 0| . 08/01/2034 . |2
.. 12566U-AE-4 | CitiMortgage Alternative-CMALT 2007-A2 1 .... [. 06/01/2025 . |PAYDOIN ... 0 0 . 02/01/2037 . (1
..25150M-AC-0 |Deutsche Alt-A Securitie-DBALT 2007-RMP1 .... [. 06/25/2025 . |PAYDOIN ... 0 0 . 12/25/2036 . (1
..12628L-AD-2 | CSAB Mor tgage-Backed Tru-CSAB 2006-4 A2A . 06/01/2025 . | PAYDOUN . K 0| 0| . 12/01/2036 . (1.
..126416-AC-0 | CSMC 2022-NQM1-CSMC 2022-NaM1 A3 . 06/01/2025 . | PAYDOUN . ..634,511 ..634,509 |. 0| .634,511 0| . 11/01/2066 . (1
..07386Y-AE-4 |Bear Stearns ARM Trust 2-BSARM 2007-5 3A .... [. 06/01/2025 . | PAYDOIN ... .. 15,044 ... 14,726 |.... 0 ..15,044 |.. 0 . 08/01/2047 . (1
..126694-LC-0 | CHL Mortgage Pass-Throug-CliHL 2005-24 A3 .... [. 06/01/2025 . |PAYDOIN ... L. 1,389 | 0 1,124 ) 0 . 11/01/2035 . (4
..36830F-AF-3 | GCAT 2024-INV3 Trust-GCAT 2024-INV3 A6 ....... [. 06/01/2025 . | PAYDOIN . ..427,5%8 |. 0| .426,575 0| . 09/01/2054 . (1
..05952G-AV-3 |Banc of America Funding -BAFC 2007-D 3A3 .... [. 06/01/2025 . |PAYDOIN . 3,704 |. 0| .2,82%5 0| . 06/01/2037 . (1
..05949C-KX-3 |Banc of America Mortgage-BOAMS 2005-J 4A .... [. 06/01/2025 . |PAYDOIN ... 0 0 . 11/01/2035 . (1
..92540P-AB-4 | VERUS 2024-8-VERUS 2024-8 A2 ............ccevnnnn . 06/01/2025 . | PAYDOUN ... 0 0 . 10/01/2069 . (1
..94986C-AA-2 |Wells Fargo Mortgage Bac-WFMBS 2007-AR4 . 06/01/2025 . | PAYDOUN . .2, .2, 1, K 0| 0| . 08/01/2037 . (1
..933636-AG-7 | WaMu Mor tgage Pass-Throu-WAMU 2007-HY4 3 . 06/01/2025 . | PAYDOUN . ..7,443 7,978 . 7,554 | 0| 0| . 04/01/2037 . (3
..85571R-AC-4 |Starwood Mortgage Reside-STAR 2022-3 A3 . 06/01/2025 . | PAYDOUN . .. 148,907 ..148,907 ..145,088 |. . 146,081 |. 0| .148,907 0| . 03/01/2067 . (1
..92022F-8T-8 | WaMu Mor tgage Pass-Throu-WAMU 2005-AR18 ..... . 06/01/2025 . |PAYDOIN . 11,436 11,078 |. 11,179 |. 0| 11,436 0| . 01/01/2036 . (1
..95002K-AA-1 |Wells Fargo Mortgage Bac-WFMBS 2020-1 A1 .... [. 06/01/2025 . | PAYDOIN . 35,083 35,704 |. 0| 35,083 0| . 12/01/2049 . (1
..45254T-TN-4 | Impac Secured Assets Tru-IMSA 2006-1 2A1 .... [. 06/25/2025 . | PAYDOIN . 197 ... 183 |. 0| 197 0| . 056/25/2036 . (1
.. 17322N-AD-6 |Citigroup Mortgage Loan -CMLTI 2014-J1 A .... [. 06/01/2025 . | PAYDOIN . 4,132 . 4,047 |. 0| 4,132 0| . 06/01/2044 . (1
..863579-XC-7 |Structured Adjustable Ra-SARM 2005 - 18 ..... [. 06/01/2025 . |PAYDOIN . 23,436 0| 23,436 0| . 09/01/2035 . (1
.. 2275TH-AA-9 | Cross 2024-H5 Mor tgage T-CROSS 2024-H5 A .... . 06/01/2025 . | PAYDOIN . .. 286,673 0| 86,673 0| . 08/01/2069 . (1
..86358R-XY-8 |Structured Asset Securit-SASC 2002-AL1 A .... [. 06/01/2025 . | PAYDOIN . . 0| 8,403 0| . 02/01/2032 . (6
..23242L-AB-9 | CHHEQ Revolving Home Equ-CWHEL 2006-F 2A .... [. 06/16/2025 . | PAYDOIN . 0| 5,425 0| . 07/15/2036 . |1
..872225-AD-9 | TBW Mor tgage-Backed Trus-TBW 2006-5 A3 ...... [. 06/01/2025 . | PAYDOIN . 0| .202,312 0| . 11/01/2036 . (1
..05949C-PP-5 |Banc of America Mortgage-BOAMS 2005-L 4A .... [. 06/01/2025 . | PAYDOIN . 14,136 15,561 ... 14,725 | 0| 14,136 0| . 01/01/2036 . (1
..802638-AD-8 |Santander Mortgage Asset-SAN 2025-NQM2 A .... . 06/01/2025 . | PAYDOIN . .. 130,845 ..130,845 ..130,844 |. 0| .130,845 0| . 02/01/2065 . (1
..67118H-AC-4 | 0BX 2024-NOM2 Trust-O0BX 2024-NQM2 A2 .... . 06/01/2025 . | PAYDOUN . .. 260,739 ..260,739 ..260,735 |. 0| .260,739 0| . 12/01/2063 . (1
..31684K-AA-1 |FIGRE Trust 2025-HE2-FIGRE 2025-HE2 A ........ . 06/01/2025 . | PAYDOUN ... .. 132,802 132,802 132,719 |.... .0 . .132,802 |.. .0 . . 03/01/2085 . [1
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..576433-C5-3 |MASTR Adjustable Rate Mo-MARM 2005-6 5A2 .... |. 06/01/2025 . |PAYDOIN ... .5,088 |.... 0. . o0 |- .5,806 |.. o0 ) ...0 . 07/01/2035 . |4.A FM .
..46630G-AN-5 [JP Morgan Mortgage Trust-JPMMT 2007-A1 4 .... |. 06/01/2025 . | PAYDOIN . A7 0 0| A7 0| . 07/01/2035 . |1.A FM ....
..74958Y-AE-2 |RFMSI Series 2007-S4 Tru-RFMSI 2007-S4 A . 06/25/2025 . | PAYDOIN . . .2, .1, N .2,124 ). ..(3) 0| .406 0| . 04/25/2037 . |3.CFM ....
..196919-AA-2 | COLT 2024-INV3 Mortgage -COLT 2024-INV3 . 06/01/2025 . | PAYDOIN . .. 569,734 ..569,734 ..569,734 |. ..569,734 |. 0 0| .569,734 0| . 09/01/2069 . |1.A FE ....
..92979D-AC-9 [Wachovia Mortgage Loan T-WNLT 2007-A 2A1 .... |. 06/01/2025 . |PAYDONN . 40,386 40,386 35,898 |. 36,641 |. 0 0| 40,386 0| . 03/01/2037 . |[1.A FM ...
..46658G-AT-9 [ JP Morgan Mortgage Trust-JPMMT 2024-8 A9 .... |. 06/01/2025 . |PAYDONN . .. 279,682 ..279,682 ..279,813 |. ..279,805 |. 0 0| .279,682 0| . 01/01/2055 . |1.
..46632Y-AD-6 | JP Morgan Mortgage Trust-JPMMT 2008-R3 2 . 06/01/2025 . | PAYDOIN . 0 0| .816 0| . 08/01/2037 . |1.
..000780-NL-6 | ABN Amro Mortgage Corp-AMAC 2003-12 2A ....... . 06/01/2025 . | PAYDOIN ... .0 w0 ] w0 ] . 12/01/2033 . |1.
..161546-Cli-4 |Chase Funding Trust Seri-CFAB 2002-3 1A5 .... |. 06/01/2025 . | PAYDOIN ... 0. o0 |- o0 ). . 06/01/2032 . |1.
..761118-KH-0 [RALI Series 2005-QS15 Tr-RALI 2005-QS15 ..... |. 06/01/2025 . |PAYDONN . 0 0| 0| . 10/01/2035 . |1.
..67117D-AC-4 [Onslow Bay Mortgage Loan-0BX 2022-NaM7 A .... |. 06/01/2025 . |PAYDONN . s s s A 0 0| s 0| . 08/01/2062 . |1.
..92537M-AA-8 |Verus Securitization Tru-VERUS 2019-INV3 .... |. 06/01/2025 . | PAYDOIN ... ,005, 150 ,005,150 ,004,627 |.... .0 o0 ]enn. 1,005,150 .. w0 ] . 11/01/2059 . |1.
..52523\1-AD-2 |Lehman XS Trust 2006-15-LXS 2006-15 A4 ....... . 06/25/2025 . | PAYDOIN ... ... 26,419 ...25,983 ...19,995 [.... 0. o0 |- ..26,419 |.. o0 ] . 10/25/2036 . |1.
..00249Y-AC-0 | ADMT 2024-NQM6-ADMT 2024-NQM6 A1 ...... . 06/01/2025 . | PAYDOIN . .. 410,074 ..410,074 . 410,071 0 0| .410,074 0| . 01/01/2070 . |1.
..87222E-AB-4 | TBMW Mortgage-Backed Trus-TBW 2007-1 A2 . . 06/25/2025 . | PAYDOIN . 17,001 4,001 | ...0 0| 17,001 0| . 03/25/2037 . |1.
..59023P-AB-9 [Merrill Lynch Mortgage I-MLCC 2006-3 2A1 .... |. 06/01/2025 . |PAYDONN . (3,737) . 4,666 |. 05 0| (3,737) 0| . 10/01/2036 . |5.
..126694-D7-0 |CHL Mortgage Pass-Throug-CliHL 2006-HYB2 ..... |. 06/01/2025 . |PAYDOIN . .6,278 | 0 0| .6,088 .0 | . 04/01/2036 . |1.
..74928R-AB-0 |RBSSP Resecuritization T-RBSSP 2009-10 1 .... |. 06/01/2025 . | PAYDONN . .1,5% ). 0 0| . 2,369 0| . 08/01/2035 . |1.
.. 229420-BF-2 | CSMC Mor tgage-Backed Tru-CSMC 2006-8 5A1 . 06/01/2025 . | PAYDOIN . 14,925 |. 0 0| 14,341 0| . 10/01/2026 . |4.
..00077B-41-0 [ ABN Amro Mortgage Corp-AMAC 2002-9 A30 .. . 06/01/2025 . | PAYDOIN . N 199 ). 0 0| ....204 0| . 12/01/2032 . |1.
..07325V-AE-4 [Bayview Financial Acquis-BAYV 2007-A 1A4 .... |. 06/01/2025 . |PAYDOIN . .. 488,476 ..488 476 ..410 320 |. ..452,615 |. ...0 0| .488,476 0| . 05/01/2037 . |1.
..073880-AD-8 [Bear Stearns ARM Trust 2-BSARM 2007-1 2A .... |. 06/01/2025 . | PAYDOIN . 53,733 58,490 48,141 |. ,703 0| 53,733 0| . 02/01/2047 . |1.
..40446A-AA-3 [HTAP Issuer Trust 2025-1-HTAP 2025-1 A ...... |. 06/01/2025 . |PAYDOIN . .. 372,517 ..372,577 ..365,363 [....cceennnnnns N ...0 0| 372,577 0| . 11/01/2042 . |2.
..03464B-AB-4 [Angel Oak Mortgage Trust-AOMT 2022-1 A2 ..... |. 06/01/2025 . |PAYDOIN . .. 347,317 ..347,377 ..347,374 |. ..347,374 |. 0 0| 347,377 0| . 12/01/2066 . |1.
..45669A-AD-6 | IndyMac INDA Mortgage Lo-INDA 2007-AR1 2 .... |. 06/01/2025 . |PAYDONN . . 7,503 .6,517 | 6,459 |. 0 0| . 7,508 0| . 03/01/2037 . |4.
..17307G-RE-0 [Citigroup Mortgage Loan -CMLTI 2005-2 1A .... |. 06/01/2025 . |PAYDONN . .5,209 | 0 0| . 5,245 0| . 05/01/2035 . |1.
..225410-CZ-3 |[Credit Suisse First Bost-CSFB 2003-AR15 ..... |. 06/25/2025 . | PAYDOINN . 26,975 |. 0 0| 26,340 0| . 06/25/2033 . |1.
.. 12566U-AN-4 [ CitiMortgage Alternative-CMALT 2007-A2 1 .... |. 06/01/2025 . |PAYDOIN . 0 0| 0| . 02/01/2037 . |1.
..39538lI-BE-7 |GreenPoint Mortgage Fund-GPMF 2005-HY1 M .... |. 06/25/2025 . | PAYDOIN ... 0. o0 |- o0 ] . 07/25/2035 . |1.
..69375B-AA-5 | PSMC 2019-3 Trust-PSMC 2019-3 A1 .............. . 06/01/2025 . | PAYDOIN ... .0 w0 ] w0 ] . 11/01/2049 . |1.
..06744D-AA-7 |Barclays Mortgage Loan T-BARC 2022-NQM1 . 06/01/2025 . | PAYDOIN . 0 0| 0| . 07/01/2052 . |1.
..46631N-DT-3 [ JP Morgan Mortgage Trust-JPMMT 2007-S3 1 .... |. 06/01/2025 . | PAYDOIN . 0 0| 0| . 08/01/2037 . |1.
..03464T-AB-5 |Angel Oak Mortgage Trust-AOMT 2022-3 A2 ..... . 06/01/2025 . | PAYDOIN ... 0. o0 |- . 144,552 |.. o0 ] . 01/01/2067 . |1.
..03464P-AB-3 | Angel Oak Mortgage Trust-AOMT 2022-2 A2 ..... . 06/01/2025 . | PAYDOIN ... .0 w0 ] .361,126 |.. w0 ] . 01/01/2067 . |1.
..46628V-AH-9 [ JP Morgan Alternative Lo-JPALT 2006-S3 A .... |. 06/01/2025 . | PAYDOIN . 0 PV 0 0| . 08/01/2036 . |1.
..05532T-AF-9 [BCAP LLC 2010-RR1 Trust-BCAP 2010-RR1 2A .... |. 06/01/2025 . | PAYDOIN . 0 0| .269, 127 0| . 06/01/2045 . |1.
..124891-J0-8 |Credit-Based Asset Servi-CBASS 2004-CB4 ..... . 06/01/2025 . | PAYDOIN ... 0. o0 |- ....968 |.. o0 ] . 05/01/2035 . |1.
..81748J-AA-3 |Sequoia Mortgage Trust 2-SEMT 2019-4 A1 ..... . 06/01/2025 . | PAYDOIN ... . 102,415 104,559 |.... .0 w0 ] 102,415 |.. w0 ] . 11/01/2049 . |1.
..92538X-AC-9 [Verus Securitization Tru-VERUS 2022-2 A3 .... |. 06/01/2025 . | PAYDOIN . .. 161,273 ..161,273 ..149,958 |. 0 0| 161,273 0| . 02/01/2067 . |1.
..92927X-AC-8 | WAMU MORTGAGE PASS-THROU-SERIES 2007-HY6 . 06/01/2025 . | PAYDOIN . 45,362 68,348 59,057 |. N 0 0| 45,362 0| . 06/01/2037 . |4.
..67119F-AA-1 | OBX 2024-NQM7 Trust-O0BX 2024-NQM7 A1 .... . 06/01/2025 . | PAYDOIN . .. 378,057 ..378,057 ..378,055 |. ..378,056 |. 0 0| .378,057 0| . 03/01/2064 . |1.
..466247-RP-0 [ JP Morgan Mortgage Trust-JPMMT 2005-A4 2 .... |. 06/01/2025 . |PAYDOIN . ..3,465 . 3,465 3,075 | . 3,429 | 0 0| . 3,465 0| . 07/01/2035 . |1.
..02660L-AA-8 | American Home Mortgage A-AHMA 2006-4 1A1 .... |. 06/25/2025 . |PAYDOIN . ..7,933 . 7,933 .5,950 | .4,385 | 0 0| 7,933 0| . 10/25/2046 . |1.
..76110H-T9-0 [RALI Series 2005-QA2 Tru-RALI 2005-QA2 N .... |. 06/01/2025 . | PAYDOIN . 8,199 10,602 .5,455 |. .6,642 | 0 0| . 8,199 0| . 02/01/2035 . |1.
..12566V-AE-2 [CitiMortgage Alternative-CMALT 2007-A4 1 .... |. 06/01/2025 . |PAYDOIN . ..5,194 13,421 11,724 | 11,988 |. ...0 0| 5,194 0| . 04/01/2037 . |3.
..46627M-CY-1 [ JP Morgan Alternative Lo-JPALT 2006-A1 3 .... |. 06/01/2025 . | PAYDONN . . 129 580 ..129,580 97,580 |. 99,495 ,149 0| .129,580 0| . 03/01/2036 . |1.
..03464T-AA-7 |Angel Oak Mortgage Trust-AOMT 2022-3 A1 . 06/01/2025 . | PAYDOIN . ..216,821 ..216,821 ..214,500 |. ..215,553 |. ...0 0| .216,821 0| . 01/01/2067 . |1.
..36169K-AB-2 |GCAT 2022-NQM2 Trust-GCAT 2022-NQM2 A2 . . 06/01/2025 . | PAYDOIN . .. 156,757 .. 156,757 ..153,674 |. ..154,334 |. 0 0| .156,757 0| . 02/01/2067 . |1.
..161630-BA-5 |Chase Mortgage Finance T-CHASE 2007-A1 1 .... |. 06/01/2025 . |PAYDOIN . ..1,968 .1,968 .1,905 | 01,960 | 0 0| .1,968 0| . 02/01/2037 . |1.
..92538N-AC-1 [Verus Securitization Tru-VERUS 2022-4 A3 .... |. 06/01/2025 . | PAYDOIN . N 0 0| 0| . 04/01/2067 . |1.
..350428-AB-0 |Foundation Finance Trust - Fixed Class B .... |. 06/15/2025 . | CA_CASH_CI .. 255, 808 ..255, 808 ..253, 866 N 0 .0 | ,942 | . 10/15/2042 . |1.
..86359A-ME-0 [Structured Asset Securit-SASC 2003-AL1 A .... |. 06/01/2025 . | PAYDONN . ...0 0| 0| . 04/01/2031 . 6. * .......
.. T4923G-AC-7 [RALI Series 2007-QA1 Tru-RALI 2007-QA1 A .... |. 06/25/2025 . | PAYDOIN . 4 .0 | 0| . 01/25/2037 . |[1.A FM ..
..525241-AL-9 [Lehman XS Trust 2007-1-LXS 2007-1 WF1 ........ . 06/01/2025 . | PAYDOIN ... .0 .0 .. . 01/01/2037 . |1.A FN .
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.. 79582M1-AA-9 |Saluda Grade Alternative-GRADE 2024-FIG5 .... |. 06/01/2025 . |PAYDOIN ... .. 374,559 ..374,559 . eeen.. 374,559 ... o0 |- o0 ) ...0 9,466 |. 04/01/2054 . |1.
..88157V-AB-3 [Terwin Mortgage Trust 20-TMTS 2007-6ALT . 06/25/2025 . | PAYDOIN . 36,366 36,366 18,910 |. 26,748 |. 0| 0| 0. ...202 |. 08/25/2038 . |1.
..36830F-AN-6 | GCAT 2024-INV3 Trust- 36830FANG ....... . 06/01/2025 . | PAYDOIN . .. 123,844 ..123,844 ..124,038 |. ..124,028 |. 0| .123,844 0| 0. 3,035 [. 09/01/2054 . |1.
..12546Y-AA-9 | CHNGE Mor tgage Trust-CHNGE 2022-2 A1 . . 06/01/2025 . | PAYDOIN . .. 743,032 .. 743,032 .. 743,025 |. .. 743,032 |. 0| .743,032 0| 0. .11,586 |. 03/01/2067 . [1.
..92530A-AB-0 |Verus Securitization Tru-VERUS 2022-6 . 06/01/2025 . | PAYDOIN . .. 144,374 .. 144,374 ..141,012 |. ..142,052 |. 0| 144,374 0| 0. 2,837 |. 06/01/2067 . |1.
.. 74958X-AF-1 [RFMSI Series 2007-SA2 Tr-RFMSI 2007-SA2 ..... |. 06/01/2025 . |PAYDONN . . . . .6,362 | 0| 7,423 0| 0. 194 |. 04/01/2037 . |1.
..05946X-Y7-2 [Banc of America Funding -BAFC 2005-8 2A8 .... |. 06/01/2025 . |PAYDOIN . 10,496 |. 0| .8,164 0| 0. 434 (. 01/01/2036 . [1.
..93363E-AB-1 [ WaMu Mortgage Pass-Throu-WAMU 2006-AR10 ..... . 06/01/2025 . | PAYDOIN ... L 4475 w0 ] . 4,602 |.. w0 ] . 09/01/2036 . |4.
..43739E-AP-2 | HOMEBANC MORTGAGE TRUST-SERIES 2005-1 CL .... |. 06/25/2025 . | PAYDOIN ... .9,988 |.... o0 |- o0 ). . 03/25/2035 . |1.
..173140-AD-9 [Citigroup Mortgage Loan -CMLTI 2009-11 2 .... |. 06/01/2025 . | PAYDOIN . 421 0| 0| . 01/01/2036 . |1.
..362480-AD-7 |GSC CAPITAL CORP MORTGAG-SERIES 2006-2 C .... |. 06/25/2025 . |PAYDONN . 0| 0| . 05/25/2036 . |1.
..007030-AD-4 |Adjustable Rate Mortgage-ARMT 2006-3 4A1 .... |. 06/25/2025 . |PAYDOIN ... w0 ] w0 ] . 08/25/2036 . |1.
..058931-AT-3 [Banc of America Funding -BAFC 2006-3 4A1 .... |. 06/01/2025 . | PAYDOIN ... o0 |- o0 ] . 03/01/2036 . |1.
..36228F-UJ-3 [GSR Mortgage Loan Trust -GSR 2003-7F 4A1 .... |. 06/01/2025 . |PAYDONN . 0| 0| . 10/01/2032 . |1.
..362341-4A-4 |GSR Mortgage Loan Trust -GSR 2006-AR1 2A .... |. 06/01/2025 . | PAYDONN . 0| 0| . 01/01/2036 . |1.
..05533N-AJ-3 [BCAP LLC 2010-RR12 Trust-BCAP 2010-RR12 ..... |. 06/01/2025 . |PAYDOIN . 0| 0| . 06/01/2037 . |5.
..93934F-KP-6 | Washington Mutual Mortga-WMALT 2006-1 3A . 06/01/2025 . | PAYDOIN . N 0| .0 | . 02/01/2036 . |5.
..64831V-AC-6 |New Residential Mortgage-NRZT 2022-NQM5 . 06/01/2025 . | PAYDOIN . .. 204,010 ..204,010 ..199,489 |. ..202,647 |. 0| .204,010 0| . 11/01/2052 . |1.
..362341-XG-9 |GSR Mortgage Loan Trust -GSR 2005-AR7 6A . 06/01/2025 . | PAYDOIN . 25,519 25,519 24,268 |. 25,340 |. 0| 25,519 0| . 11/01/2035 . |1.
..67120G-AD-0 | OBX 2024-NQM16 Trust-OBX 2024-NQM16 A2 ....... |. 06/01/2025 . | PAYDONN . .. 332,612 ..332,612 ..332,606 |. ..332,604 |. 0| .332,612 0| . 10/01/2064 . |1.
..465983-AB-0 | JP Morgan Mortgage Trust-JPMMT 2024-NaM1 .... |. 06/01/2025 . | PAYDONN . .. 375,391 ..375,391 ..375,391 |. ..375,391 0| .375,391 0| . 02/01/2064 . |1.
..05951V-AV-1 |Banc of America Funding -BAFC 2006-1 6A1 . 06/20/2025 . | PAYDOIN . 37,951 31,289 |. 34,298 |. 0| 45,439 0| . 12/20/2046 . |1.
..61915R-AU-0 [MortgagelT Trust 2005-5-MHL 2005-5 A1 ... . 06/25/2025 . | PAYDOIN . 25,885 16,6% |. 24,087 |. s N 0| 25,885 0| . 12/25/2035 . |1.
..12638P-AB-5 | CSMC Mor tgage-Backed Tru-CSMC 2007-3 1A1 . 06/01/2025 . | PAYDOIN . .1,810 | .2,256 | ..6,734 | 0| .8,038 0| . 04/01/2037 . |1.
..43739E-CL-9 [HomeBanc Mortgage Trust -HWBT 2006-1 1A1 .... |. 06/01/2025 . | VARIOUS . s .4,515 | (119,632) | .. (12,961) . 0| . 3,339 0| . 04/01/2037 . |1.
..02660V-AE-8 | American Home Mortgage A-AHMA 2005-1 3A1 .... |. 05/27/2025 . |PAYDOIN . ..1,062 .866 |. .1,049 ). 14 0| . 1,062 0| . 11/25/2035 . |1.
..465983-AA-2 [ JP Morgan Mortgage Trust-JPMMT 2024-NaM1 .... |. 06/01/2025 . | PAYDONN . .. 422,315 . ..422,310 |. ..422,310 |. 0| .422,315 0| . 02/01/2064 . |1.
..46658T-AA-2 [ JP Morgan Mortgage Trust-JPMMT 2024-12 A .... |. 06/01/2025 . | PAYDOIN . ,658,445 1,658,445 ,658,963 |. .1,658,966 |. 0| . 1,658,445 0| . 06/01/2055 . |1.
..03464P-AA-5 | Angel Oak Mortgage Trust-AOMT 2022-2 A1 ..... . 06/01/2025 . | PAYDOIN ... .... 601,876 599,759 |.......... 601,876 |.... [ .. 601,876 |.. o0 ] . 01/01/2067 . |1.
..Q7S0DQ-AC-9 |RedZed Trust Series 2024-REDZE 2024-3 A2 .... |. 06/10/2025 . | PAYDOIN ... ..104, 107,131 ...l 99,911 1 .. 107,131 w0 ] . 03/09/2056 . |1.
..86360B-AG-3 [Structured Adjustable Ra-SARM 2006-4 4A1 .... |. 06/01/2025 . |PAYDONN . ... 13,223 ....9,136 |. .9,749 | 0| .. 13,324 0| . 05/01/2036 . |1.
..85573T-AA-2 [Starwood Mortgage Reside-STARWOOD MORTGA . 06/01/2025 . | PAYDOIN . ,040,433 1,040,415 |. .1,040,425 |. 0| . 1,040,433 0| . 12/01/2066 . |1.
.. 12664A-AF-6 | CSMC 2022-ATH3-CSMC 2022-ATH3 A3 .............e. . 06/01/2025 . | PAYDOIN ... 133,793 133,792 |oeeeenennns o0 |- ...133,793 |.. o0 ] . 08/01/2067 . |1.
..362341-4F-3 |GSR Mortgage Loan Trust -GSR 2006-AR1 3A .... |. 06/01/2025 . | PAYDOIN ... . . . w0 ] 74 .. w0 ] . 01/01/2036 . |1.
.. 472321-AH-1 [ Jefferies Resecuritizati-JWAC 2008-R2 2A .... |. 05/01/2025 . |PAYDOIN . L9 0| .0 0| . 01/01/2037 . |1.
..04285E-AM-9 | Arroyo Mortgage Trust 20-ARRW 2022-2 A1 . 06/01/2025 . | PAYDOIN . .. 140,417 |. 0| 140,724 0| . 07/01/2057 . |1.
..67113X-AB-6 | OBX 2021-J1 Trust-0BX 2021-J1 A2 .............. . 06/01/2025 . | PAYDOIN ... ..465,199 |.... o0 |- .468,726 |.. o0 ] . 05/01/2051 . |1.
.. 47232A-AF-5 | Jefferies Resecuritizati-JWAC 2008-R3 2A .... |. 06/01/2025 . | PAYDOIN ... . 115,100 |.... w0 ] 112,554 |.. w0 ] . 06/01/2036 . |1.
..61749L-BM-2 [Morgan Stanley Mortgage -MSM 2006-8AR 6A .... |. 06/01/2025 . | PAYDONN . ....301 0| .365 0| . 06/01/2036 . |1.
..93936N-AA-1 [Washington Mutual Mortga-WMALT 2007-4 1A .... |. 06/01/2025 . |PAYDONN . .5,278 | 0| 4,069 0| . 06/01/2037 . |5.
..863579-ZL-5 |[Structured Adjustable Ra-SARM 2005-20 3A .... |. 06/01/2025 . |PAYDONN . N 74,048 |. 0| 94,600 0| . 10/01/2035 . |1.
..12660B-AB-7 [Credit Suisse Mortgage C-CSMC 2022-ATH1 ...... |. 06/01/2025 . | PAYDOIN . .. 474,252 .. 474,252 LA474,245 |, L A474,247 |. 0| 474,252 0| . 01/01/2067 . |1.A .
..10571D-AD-1 [BRAVO Residential Fundin-BRAVO 2024-NQM8 .... |. 06/01/2025 . |PAYDOIN . .. 131,432 .. 131,432 ..126,091 |. . 126,117 | 0| 131,432 0| . 08/01/2053 . |1.C FE ...
.. 47232T-AB-3 |Jefferies Resecuritizati-JWAC 2009-R3 1A .... |. 06/01/2025 . |PAYDOIN . 14,187 12,414 ). 13,559 |. 0| 14,187 0| . 12/01/2035 . |1.A FM ...
..073879-GN-2 [Bear Stearns Asset Backe-BSABS 2004-AC5 ..... |. 06/25/2025 . |PAYDOIN . 10,282 7,686 | .9,033 | 0| 10,282 0| . 10/25/2034 . |1.A FM ...
..855541-AC-2 [ SUNTRUST ADJUSTABLE RATE-SERIES 2007-S1 ..... |. 06/01/2025 . |PAYDONN . . 4,965 .4,044 ). 03,993 | 0| . 4,965 0| . 01/01/2037 . |3.CFM ...
.. 17309A-AF-6 [CitiMortgage Alternative-CMALT 2006-A1 1 .... |. 06/01/2025 . |PAYDOIN . 31,566 |. 30,258 |. 0| 28,534 0| . 04/01/2036 . |1.A FM ...
..466247-J4-6 | JP Morgan Mortgage Trust-JPMMT 2006-A2 2 .... |. 06/01/2025 . | PAYDOIN . .3,138 | L3172 ). 0| .3,043 0| . 04/01/2036 . |4.B FM ...
..12668A-PC-3 [Alternative Loan Trust 2-CWALT 2005-54CB .... |. 06/01/2025 . |PAYDONN . .8,438 | .8,875 | 0| 10,627 0| . 11/01/2035 . |2.C FM ...
..05940A-H8-6 [Banc of America Mortgage-BOAMS 2005-A 2A .... |. 06/01/2025 . |PAYDONN . .4,923 | .5,002 | 0| . 5,002 0| . 02/01/2035 . |1.A FM ...
..52520M-CE-1 [Lehman Mortgage Trust 20-LMT 2005-2 3A7 ..... |. 06/01/2025 . |PAYDOIN . .5,833 | .5,958 | .0 | 0| . 12/01/2035 . |1.A FM ...
..23248A-AJ-0 | COUNTRYWIDE ASSET-BACKED-SERIES 2007-SEA .... |. 05/27/2025 . |PAYDOIN . 4,563 | L7,135 ). 0| 0| . 05/25/2047 . |1.A FM ...
..36242D-VA-8 |GSR Mortgage Loan Trust -GSR 2005-1F 1A6 .... |. 06/01/2025 . |PAYDOIN . 39,966 |. .0 | 0| . 02/01/2035 . |[1.A FM ...
..19688Y-AB-0 [ COLT 2024-7 Mor tgage Loa-COLT 2024-7 A2 ...... . 06/01/2025 . | PAYDOIN ... .0 .. .0 .. . 12/01/2069 . |1.C FE ...
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..86360B-AJ-7 |Structured Adjustable Ra-SARM 2006-4 5A1 .... |. 06/01/2025 . | PAYDOIN ... ... 2,639 [.... . o0 |- 3,582 |.. o0 ) ...0 ... 73 |. 05/01/2036 . |1.
..67113A-AP-5 [ 0BX 2019-EXP3 Trust-0BX 2019-EXP3 1A8 .. . 06/01/2025 . | PAYDOIN . .1,818 | 0| 1,813 0| 0. .26 |. 10/01/2059 . |1.
..92539J-AC-9 [Verus Securitization Tru-VERUS 2022-INV1 . 06/01/2025 . | PAYDOIN . ..212,195 |. 0| .212,1%5 0| 0. 5,196 |. 08/01/2067 . |1.
.. TA920F-AK-5 |RBSSP Resecuritization T-RBSSP 2010-3 4A .... |. 06/01/2025 . | PAYDONN . 6,005 |. 0| . 6,095 0| 0. 185 |. 12/01/2035 . |1.
..46634D-AX-6 | JP Morgan Resecuritizati-JPMRR 2010-1 3A .... |. 06/01/2025 . | PAYDONN . 38,125 |. 0| 66,499 0| 0. ,474 . 04/01/2037 . |1.
..576433-XII-1 [MASTR Adjustable Rate Mo-MARM 2005-2 3A1 .... |. 06/01/2025 . |PAYDONN . .5,217 ). 0| .5,330 0| 0. 128 |. 03/01/2035 . |1.
..05954D-AL-0 [Banc of America Funding -BAFC 2007-E 6A1 .... |. 06/01/2025 . |PAYDOIN . . 0| 221 0| 0. .. 4 1.09/01/2037 . |4.
..19688H-AA-9 | COLT 2022-1 Mor tgage Loa-COLT 2022-1 A1 ...... . 06/01/2025 . | PAYDOIN ... w0 ] .356,617 |.. w0 ] 5,937 |. 12/01/2066 . |1.
..073880-AG-1 |Bear Stearns ARM Trust 2-BSARM 2007-1 3A .... |. 06/01/2025 . | PAYDOIN ... o0 |- ..35,954 |.. o0 ). . 02/01/2047 . |1.
..196919-AB-0 | COLT 2024-INV3 Mortgage -COLT 2024-INV3 . 06/01/2025 . | PAYDOIN . .. 315,911 ..315,911 N ..315,906 |. 0| .315,911 0| . 09/01/2069 . |1.
..95002F-AA-2 |Vlel|s Fargo Mortgage Bac-WFMBS 2019-4 A1 . 06/01/2025 . | PAYDOIN . 23,816 23,816 24,240 |. 24,453 |. 0| 0| . 09/01/2049 . |1.
..36831B-CC-6 | GCAT 2024-INV1 Trust-GCAT 2024-INV1 B1 ...... . 06/01/2025 . | PAYDOIN ... ... 26,042 ...27,605 |............27,463 |.... w0 ] w0 ] . 01/01/2054 . |1.
..05950M-AJ-9 [Banc of America Funding -BAFC 2006-G 3A3 .... |. 06/01/2025 . | PAYDOIN ... ...61,564 [.... o0 |- o0 ] . 07/01/2036 . |1.
..36242D-FS-7 |GSR Mortgage Loan Trust -GSR 2004-11 2A1 .... |. 06/01/2025 . | PAYDONN . .6,461 |. 0| 0| . 09/01/2034 . |1.
..41161P-UK-7 [HarborView Mortgage Loan-SERIES 05-11 CL . 06/20/2025 . | PAYDOIN . 17,728 |. 0| 0| . 08/19/2045 . |1.
..Q738AB-AC-5 |Pepper Residential Secur-PEPAU 40 A2 .... . 06/12/2025 . | PAYDOIN . .. 514,420 ..528,831 |. ..497,236 |. 31,59 |. .528,831 0| . 11/12/2065 . |1.
..863579-XR-4 [Structured Adjustable Ra-SARM 2005-18 8A .... |. 06/01/2025 . | PAYDOIN . .. 172,564 ..131,278 |. ..129,930 |. 0| 172,564 T . 09/01/2035 . |1.
..65535V-NL-8 [Nomura Asset Acceptance -NAA 2005-AR4 5A .... |. 06/25/2025 . |PAYDOIN . 53,163 29,141 0| 29,141 24,022 |. . 08/25/2035 . |1.
..45660L-DB-2 | IndyMac INDX Mortgage Lo-INDX 2005-AR1 1 .... |. 06/01/2025 . |PAYDONN . . 780 . . .780 |. 0| .780 T . 03/01/2035 . |1.
..05949C-KS-4 |Banc of America Mortgage-BOAMS 2005-J 2A . 06/01/2025 . | PAYDOIN . . 124 134 31 . 37 . 0| 124 0| . 11/01/2035 . |3.
..19685G-AA-4 | COLT Funding LLC-COLT 2022-4 A1 .. . 06/01/2025 . | PAYDOIN . .. 212,485 ..212,485 ..207,970 |. 211,154 |. 0| .212,485 0| . 03/01/2067 . |1.
..576434-J7-0 |MASTR Alternative Loan T-MALT 2005- . 06/25/2025 . | PAYDOIN . 43,562 43,562 36,211 43,299 |. 0| 43,562 0| . 03/25/2035 . |1.A
..759950-EM-6 |Renaissance Home Equity -RAMC 2004-4 AF5 .... |. 06/01/2025 . |PAYDOIN . .. 208,560 ..208,560 ..188,291 |. ..184,499 |. 0| .208,560 0| . 02/01/2035 . |1.A
..36167K-AA-6 | GCAT 2021-NQM6 Trust-GCAT 2021-NOM6 A1 ...... |. 06/01/2025 . |PAYDONN . 62,260 62,260 55,956 |. 58,037 |. 0| 62,260 0| . 08/01/2066 . |1.A
..673911-AD-5 [ ONSLOW BAY FINANCIAL LLC-OBX 2024-NQM17 ..... |. 06/01/2025 . |PAYDONN . ..217,082 ..217,032 ..217,030 |. ..217,030 |. 0| .217,032 0| . 11/01/2064 . |1.A .
..46627M-EC-7 [ JP Morgan Alternative Lo-JPALT 2006-S1 1 .... |. 06/01/2025 . | PAYDOIN . . . . .1,860 |. 0| . 3,544 0| . 03/01/2036 . |1.A FM ..
..05951F-AB-0 [Banc of America Funding -BAFC 2007-1 TA1 .... |. 06/01/2025 . | PAYDOIN . . 0| .1,204 0| . 01/01/2037 . |[1.A FM ...
..92990G-AG-8 [WaMu Mortgage Pass-Throu-WAMU 2007-HY5 2 .... |. 06/01/2025 . | PAYDOIN . 0| 56,355 0| . 05/01/2037 . |5.A FM ...
.. 47232A-AH-1 | Jefferies Resecuritizati-JWAC 2008-R3 3A .... |. 06/01/2025 . | PAYDOIN ... o0 |- o0 ] . 05/01/2037 . |[1.A FM ...
.. 126690-US-5 |CHL Mortgage Pass-Throug-CWiHL 2002-39 A1 .... |. 06/01/2025 . | PAYDOIN ... w0 ] . 362 |.. . 02/01/2033 . |[1.A FM ...
..929227-R5-7 | WaMu Mor tgage Pass-Throu-WAMU 2003-ARS A . 06/01/2025 . | PAYDOIN . N 0| 0| . 06/01/2033 . |3.A FM ...
..316922-AA-1 [FIGRE Trust 2025-PF1-FIGRE 2025-PF1 A .. . 06/01/2025 . | PAYDOIN . .. 445,156 ..445,142 |. 0| 445,156 0| . 06/01/2055 . |1.A FE ...
..924926-AD-0 |Verus Securitization Tru-VERUS 2024-R1 A .... |. 06/01/2025 . | PAYDOIN ... 314,998 314,993 |.... o0 |- .314,998 |.. o0 ] . 09/01/2069 . |1.C FE ...
..89171U-AG-4 |Towd Point Mortgage Trus-TPMT 2015-4 M2 ..... . 06/01/2025 . | PAYDOIN ... . ... 114,688 ... 706,604 |........... w0 ] 714,688 |.. w0 ] . 04/01/2085 . |1.A ........
..12663G-AA-5 [ COLT 2022-7 Mortgage Loa-COLT 2022-7 A1 ...... |. 06/01/2025 . | PAYDONN . .. 102,939 ..102,939 . ..102,939 |. 0| .102,939 0| . 04/01/2067 . |1.A FE ..
..059522-AU-6 [Banc of America Funding -BAFC 2007-C 1A2 .... |. 06/01/2025 . |PAYDOIN . .. 115,956 .. 112,783 . 102,616 |. 0| .115,956 0| . 05/01/2036 . |1.A FM ..
..22540-FJ-9 |Credit Suisse First Bost-CSFB 2003-1 1A1 .... |. 06/01/2025 . | PAYDOIN ... 3,325 ... o0 |- ...8,217 |.. o0 ] . 02/01/2033 . |2.B FM ...
..94986M-AA-0 [VWells Fargo Mortgage Bac-WFMBS 2007-AR10 .... |. 06/01/2025 . | PAYDOIN ... L4123 w0 ] .2,400 |.. w0 ] . 01/01/2038 . |4.B FM ...
..07384)-S7-8 [Bear Stearns ARM Trust 2-BSARM 2004-5 2A .... |. 06/01/2025 . | PAYDONN . .7,364 | 0| 7,387 0| . 07/01/2034 . |4.C FM ..
..863579-J9-0 |[Structured Adjustable Ra-SARM 2005-22 1A .... |. 06/01/2025 . |PAYDONN . 29,084 |. 0| 54,562 0| . 12/01/2035 . |[1.C FM ...
..61751D-AE-4 [Morgan Stanley Mortgage -MSM 2006-17XS A .... |. 06/01/2025 . | PAYDOIN . 24,340 |. 0| 76,349 0| . 10/01/2046 . | 1.A FM ..
..761118-GS-1 [RALI Series 2005-QS13 Tr-RALI 2005-QS13 ..... |. 06/25/2025 . |PAYDONN . 29,4% |. 0| 36,257 0| . 09/25/2035 . |2.CFM ...
.. T4927T-AC-5 |RBSSP Resecuritization T-RBSSP 2010-9 3A .... |. 06/26/2025 . |PAYDOIN . 35,971 |. 0| 40,615 0| . 10/26/2034 . | 1.A FM ..
..761118-BU-1 [RALI Series 2005-QA8 Tru-RALI 2005-QA8 N .... |. 06/01/2025 . | PAYDONN . 12,015 |. 0| 12,835 0| . 07/01/2035 . |5.C FM ...
..23332U-AD-6 |DSLA Mortgage Loan Trust-DSLA 2004-AR1 A .... |. 06/20/2025 . |PAYDOIN . 45,526 |. 0| 47,399 0| . 09/19/2044 . |1.A FM ..
..32051G-XV-2 [First Horizon Mortgage P-FHASI 2005-ARS . 06/01/2025 . | PAYDOIN . 0| 15,122 0| . 1170172035 . | 1.A FM ..
..67120G-AE-8 |OBX 2024-NQM16 Trust-OBX 2024-NQM16 A3 ....... |. 06/01/2025 . | PAYDONN . ..221,7141 ..221,741 221,741 |. s 0| 21,741 0| . 10/01/2064 . |1.A ........
.. TA22-AA-9 [RALI Series 2006-QA6 Tru-RALI 2006-QA6 A .... |. 06/25/2025 . |PAYDONN . 19,608 19,608 17,144 | 19,035 0| 19,608 0| . 07/25/2036 . |2.C FM ..
..92922F-3N-6 | WaMu Mor tgage Pass-Throu-WAMU 2005-AR12 ..... . 06/01/2025 . | PAYDOIN . 58,628 58,628 55,786 |. 57,418 0| 58,628 0| . 10/01/2035 . | 1.A FM ..
..69337B-AH-7 [PHH Alternative Mortgage-PHHAM 2007-1 21 .... |. 06/01/2025 . | PAYDOIN . 16,117 13,950 |. 15,037 0| 41,593 0| . 02/01/2037 . |4.C FM ..
..05946X-XP-3 [Banc of America Funding -BAFC 2005-E 3A1 .... |. 06/01/2025 . |PAYDOIN . ..140,348 ..137,627 |. 42,545 .(3,005) | .0 | .136,639 0| . 05/01/2035 . |4.B FM ..
..761118-FM-5 [RESIDENTIAL ACCREDIT LOA-SERIES 2005-QA9 .... |. 06/01/2025 . |PAYDONN . . .8,054 .6,026 | 6,754 (412) |. 0| ....847 0| . 08/01/2035 . | 1.A FM ..
..403969-AC-2 [HOMES 2025-AFC1 Trust-HOMES 2025-AFC1 A1 .... |. 06/01/2025 . | PAYDOIN . .. 247,404 .. 247,404 ..247,403 |. 0 .0 | .247,404 0| . 01/01/2060 . |1.A FE .
..617760-AC-0 [Morgan Stanley Residenti-MSRM 2024-3 A2 ...... . 06/01/2025 . | PAYDOIN ... .. 592,317 592,377 592,155 |.... .0 .. .592,377 .. .0 .. . 07/01/2054 . |1.A ........
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..930336-TX-1 |Washington Mutual MSC Mo-WAWMS 2003-MS7 ..... . 06/01/2025 . | PAYDOUN ... . .0 . 0 0 . .0 . 03/01/2033 .
..10569F-AC-2 |BRAVO Residential Fundin-BRAVO 2022-NOM1 . 06/01/2025 . | PAYDOUN . X .. 402,894 ..402,894 ..402,589 |. 0 0| 0| . 09/01/2061 . (1
..61915R-AK-2 |MortgagelT Trust 2005-3-MHL 2005-3 A1 ... . 06/25/2025 . | PAYDOUN . K .... 663 .663 381 | 0 0| 0| . 08/25/2035 . (1
..92990G-AD-5 | WaMu Mor tgage Pass-Throu-WAMU 2007-HY5 2 . 06/01/2025 . | PAYDOUN . X 11,810 12,684 12,139 | 0 0| 0| . 05/01/2037 . |2
.. 12564K-AA-6 | CIM Trust 2021-J1-CIM 2021-J1 A1 ......... . 06/01/2025 . | PAYDOUN . K .. 265,475 ..265,475 ..2712,444 |. 0 0| 0| . 03/01/2051 . (1
..12663G-AB-3 | COLT 2022-7 Mortgage Loa-COLT 2022-7 A2 . 06/01/2025 . | PAYDOUN . X 97,802 97,802 97,802 |. 0 0| 0| . 04/01/2067 . (1
..86359L-NA-3 | Structured Asset Mortgag-SAMI 2005-AR6 2 .... [. 06/25/2025 . | PAYDOIN . 12,189 |. 0 0| 0| . 09/25/2045 . (2
..81378E-AA-1 | SECURITIZED ASSET BACKED-SERIES 2007-BR4 .... [. 06/25/2025 . |PAYDOIN ... ...48,107 |.... .0 . 0 0 . 06/25/2037 . |2
..552740-AK-1 | MASTR Asset Securitizati-MASTR 2006-2 1A .... [. 06/01/2025 . | PAYDOIN ... ...24,630 |.... .0 . 0 0 . 06/01/2036 . (3
..46628K-AC-4 | JP Morgan Mortgage Trust-JPMMT 2006-A3 2 .... [. 06/01/2025 . |PAYDOIN . 0 0| 0| . 05/01/2036 . (1
..81745M-AA-9 | Sequoia Mortgage Trust 2-SEMT 2013-2 A ....... [. 06/01/2025 . | PAYDOIN . , K 0 0| 0| . 02/01/2043 . (1
..74928X-BB-6 |RBSSP Resecuritization T-RBSSP 2009-6 3A .... [. 06/26/2025 . |PAYDOIN ... .... 166,873 |.... .0 . 0 0 . 01/26/2036 . (1
..92925V-AF-7 | WaMu Mor tgage Pass-Throu-WAMU 2007-HY1 2 .... [. 06/01/2025 . | PAYDOIN ... ... 49,312 |.... .0 . 0 0 . 02/01/2037 . (1
..61749L-AP-6 |Morgan Stanley Mortgage -MSM 2006-8AR 5A .... [. 06/01/2025 . |PAYDOIN . 55,073 |. 0 0| 0| . 06/01/2036 . (1
..46627M-AD-9 | P Morgan Alternative Lo-JPALT 2005-S1 1 .... [. 06/01/2025 . | PAYDOIN . K L0 K 0 0| 0| . 12/01/2035 . (1
. 000000-00-0 |Merrion Square Residenti-MERRI 2024-1A A .... [. 06/24/2025 . |PAYDOIN . X ..514,658 ..514,658 ..482,226 |. ..461,916 |. 0 19,964 |. .485,355 0| . 03/24/2081 . (1.
..81748K-AA-0 | Sequoia Mortgage Trust 2-SEMT 2020-2 A1 ..... [. 06/01/2025 . | PAYDOIN . K .. 127,99 ..127,9% ..131,156 |. ..133,117 | 0 0| .127,9% 0| . 03/01/2050 . 1.A .
..12669G-BZ-3 | CHL Mortgage Pass-Throug-CliHL 2004-HYB7 ..... . 06/01/2025 . |PAYDOIN . X 13,971 13,971 14,032 |. 13,865 |. 0 0| 13,971 0| . 11/01/2034 . [1.A FM ..
..760985-S6-9 |RFSC Series 2004-RP1 Tru-RFSC 2004-RP1A . 06/25/2025 . | PAYDOUN . K 23,034 29,161 26,961 |. 0 0| 23,034 0| . 11/25/2042 . [1.A FM ..
..83611M-HI-3 | Soundview Home Loan Trus-SVHE 2005-B M2 . 06/01/2025 . | PAYDOUN . X 12,799 10,528 |. 0 0| 0| . 05/01/2035 . [1.G FM ..
..36185N-6N-5 | GMACM Mor tgage Loan Trus-GMACM 2005-AR2 ..... . 06/01/2025 . | PAYDOIN . K 66,778 60,494 |. 0 0| 0| . 05/01/2035 . [1.A FM ..
..45660L-CK-3 | IndyMac INDX Mortgage Lo-INDX 2005-AR2 1 .... . 06/30/2025 . | PAYDOIN . 0 0| 0| . 02/25/2035 . [1.A FM ..
..863579-VIi-5 | Structured Adjustable Ra-SARM 2005-17 5A .... [. 06/25/2025 . | PAYDOIN . 0 0| 0| . 08/25/2035 . [1.A FM ..
..93363P-AD-2 | VWaMu Mor tgage Pass-Throu-WAMU 2006-AR14 ..... . 06/01/2025 . |PAYDOIN . 0 0| 0| . 11/01/2036 . [1.A FM ..
..12543X-AD-8 | CHL Mortgage Pass-Throug-CliHL 2006-19 1A .... [. 05/01/2025 . | PAYDOIN . 0 0| 0| . 01/01/2037 . [4.A FM ...
..93363P-AA-8 | WaMu Mor tgage Pass-Throu-WAMU 2006-AR14 ..... . 06/01/2025 . |PAYDOIN . 0 0| 0| . 11/01/2036 . [1.A FM ..
..863579-SU-3 |Structured Adjustable Ra-SARM 2005-12 3A .... [. 06/01/2025 . | PAYDOIN . 0 0| 0| . 06/01/2035 . [4.C FM ...
..45660L-V9-7 | IndyMac INDX Mortgage Lo-INDX 2005-AR31 ...... [. 06/01/2025 . | PAYDOIN . 0 0| 0| . 01/01/2036 . [5.A FM ...
..07386H-PD-7 |Bear Stearns ALT-A Trust-BALTA 2004-12 2 .... [. 06/01/2025 . | PAYDOIN ... .0 . 0 0 . 01/01/2035 . [1.A FM ..
..46632T-AA-3 | P Morgan Mortgage Trust-JPMMT 2008-R2 1 .... [. 06/01/2025 . |PAYDOIN ... .0 . 0 0 . 07/01/2037 . [1.A FM ..
..93934F-MD-1 | Washington Mutual Mortga-WMALT 2006-2 2C . 06/01/2025 . | PAYDOUN . 0 0| 0| . 03/01/2036 . [5.C FM ..
..20775C-YF-5 | Connecticut Housing Fina-REVENUE BONDS .. . 05/15/2025 . | CALL 100 0 0| 0| . 05/15/2035 . [1.A FE ..
..81748)-AA-6 | Sequoia Mortgage Trust 2-SEMT 2020-1 A1 ..... . 06/01/2025 . | PAYDOUN ... 127, ... 127,807 .0 . 0 127,807 |.. 0 . 02/01/2050 . (1
.. 12664A-AE-9 | CSMC 2022-ATH3-CSMC 2022-ATH3 A2 .... . |- 0670172025 . | VARIOUS ... ... 31,42 ...31,421 I .0 . 0 31,421 0 . 08/01/2067 . (1
..126416-AB-2 | CSMC 2022-NQM1-CSMC 2022-NaM1 A2 . . 06/01/2025 . | PAYDOUN . .. 259,100 ..259,100 ..259,09 |. ..259,09 |. 0 0| .259,100 0| . 11/01/2066 . (1
..03464B-AC-2 | Angel Oak Mortgage Trust-AOMT 2022-1 A3 . 06/01/2025 . | PAYDOUN . .. 347,317 ..347,377 ..347,371 | ..347,372 | 0 0| 347,377 0| . 12/01/2066 . (1
..61748H-Ali-1 |Morgan Stanley Mortgage —MSM 2004-5AR 4A .... |[. 06/01/2025 . | PAYDOIN ... .. 10,149 ..10,149 ..10,263 |............10,287 |.... .0 . 0 ..10,149 |.. 0 . 07/01/2034 . (1
..073870-AG-2 |Bear Stearns ALT-A Trust-BALTA 2007-2 2A .... [. 06/01/2025 . | PAYDOIN ... .... 801 ....815 LA ....504 |.... .0 . 0 ....801 0 . 04/01/2037 . (1
..05949C-Gli-0 |Banc of America Mortgage-BOAMS 2005-8 A9 .... [. 06/01/2025 . | PAYDOIN . ..6,451 . 8,690 . 8,464 |. .8.211 | 0 0| . 6,451 0| . 09/01/2035 . (4
..86350B-4U-2 |Structured Asset Securit-SASC 2005-4XS 1 . 06/01/2025 . | PAYDOUN . 43,908 43,908 41,054 |. 43,908 |. 0 0| 43,908 0| . 03/01/2035 . (1
..74970F-AA-5 |RMF Proprietary Issuance-RPIT 2022-3 A . . 05/25/2025 . | PAYDOUN . .. 141,058 .. 141,958 ..132,075 |. ..137,450 |. .0 0| .141,958 0| . 08/25/2062 . (1
..362445-AD-0 | GSAA Home Equity Trust 2-GSAA 2006-13 AF .... [. 06/01/2025 . | PAYDOIN . 23,085 23,085 5,973 | 6) 0| 0| . 07/01/2036 . (1
..795924-AA-7 |Saluda Grade Alternative-GRADE 2024-INV1 .... [. 06/01/2025 . |PAYDOIN . .. 456,324 .. 456,324 ..456,315 |. ..456, K .0 0| .456, 0| . 08/01/2059 . (1
..12667G-AA-1 | Alternative Loan Trust 2-CWALT 2005-13CB .... [. 06/25/2025 . |PAYDOIN . .. 167,026 ..205,363 177,360 | . 169,760 |. 0 0| 167,026 0| . 06/25/2035 . (1
..06744D-AB-5 |Barclays Mortgage Loan T-BARC 2022-NQM1 ..... . 06/01/2025 . | PAYDOIN . 35,488 35,488 34,142 |. 34,502 |. . . N .0 0| 35,488 0| . 07/01/2052 . (1
..86358R-XZ-5 |Structured Asset Securit-SASC 2002-AL1 A .... [. 06/01/2025 . | PAYDOIN . 10,882 11,523 .1,991 | . 3,440 |. .1, K .1,050 0| 10,882 0| . 02/01/2032 . (6
..86359F-AB-8 |Structured Asset Securit-SASC 2006-S2 A2 .... [. 06/25/2025 . | PAYDOIN . ..1,35 . 1,355 1,083 |. ... 437 | .0 0| 1,355 0| . 06/25/2036 . |1
..749389-AA-0 | RCKT Mortgage Trust 2020-RCKT 2020-1 A1 ..... [. 06/01/2025 . |PAYDOIN . 66 309 66,309 63,325 |. 60,867 |. 0 0| 66,309 0| . 02/01/2050 . (1
..19688M-AC-4 | COLT 2022-8 Mor tgage Loa-COLT 2022-8 A3 ...... [. 06/01/2025 . | PAYDOIN . .. 250,750 250,750 ..246,887 |. ..249,630 |. 0 0| 250,750 0| . 08/01/2067 . (1
..9309336-X9-9 | WaMu Mor tgage Pass-Throu-WAMU 2005-AR1 A .... [. 06/25/2025 . | PAYDOIN . 66,079 66,079 55,305 |. 58,906 |. 0 0| 66,079 0| . 01/25/2045 . (1
..36242D-41I-0 | GSR Mortgage Loan Trust -GSR 2005-AR3 6A .... [. 06/01/2025 . | PAYDOIN . 13,825 13,825 12,990 |. 12,385 |. 0 0| 13,825 0| . 05/01/2035 . (3
..92841W-AA-7 |Vista Point Securitizati-VSTA 2024-CES3 ..... . 06/01/2025 . |PAYDOIN . .. 390,317 ..390,317 ..390,314 |. ..390,316 |. 0 0| .390,317 0| . 01/01/2085 . (1
..761118-SC-3 |RALI Series 2006-0S1 Tru-RALI 2006-0S1 A .... [. 06/01/2025 . | PAYDOIN . 13,639 18,509 16,359 |. 16,928 |. 0 0| 13,639 0| . 01/01/2036 . (5
..749357-AA-7 | RCKT Mor tgage Trust 2019-RCKT 2019-1 A1 ..... . 06/01/2025 . | PAYDOUN ... .. 27,563 ...27,563 ...27,989 |............28,238 |.... .0 . .0 . .. 27,563 |.. .0 . . 09/01/2049 . [1
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..30191L-AA-7 |FIGRE Trust 2025-HE1-FIGRE 2025-HE1 A ........ . 06/01/2025 . | PAYDOUN ... .. 126,800 .. 126,800 126,7% |.... .0 . 0 126,800 |.. 0 e .0 .. 3,229 |. 01/01/2055 .
..85571R-AB-6 | Starwood Mortgage Reside-STAR 2022-3 A2 . 06/01/2025 . | PAYDOUN . .. 159,448 159,448 ..156,805 |. ..156,754 |. 0 0| .159,448 0| 0 |. 2,604 |. 03/01/2067 .
..05990H-AQ-6 |Banc of America Funding -BAFC 2010-R2 3A .... [. 06/01/2025 . | PAYDOIN . 14,249 14,249 13,853 |. 14,102 |. 0 0| 14,249 0| 0. . 07/01/2035 .
..002939-AE-6 | A&D Mortgage Trust 2024--ADMT 2024-NOM4 ..... . 06/01/2025 . |PAYDOIN . .. 465,701 ..465,701 ..465,695 |. ..465,6% |. 0 0| .465,701 0| 0 |. . 08/01/2069 .
..07386H-UG-4 |Bear Stearns ALT-A Trust-BALTA 2005-5 21 .... [. 06/01/2025 . | PAYDOIN . ... 287 ....287 ....261 | ...218 | 0 0| ....287 0| [V . 07/01/2035 .
..92540R-AD-6 | Verus Securitization Tru-VERUS 2024-9 A2 .... . 06/01/2025 . |PAYDOIN . .. 534,148 ..534,148 ..534,139 |. ..534,141 |. 0 0| .534,148 0| 0 |. . 11/01/2069 .
..81749N-AB-1 |Sequoia Mortgage Trust 2-SEMT 2024-8 A2 ..... . 06/01/2025 . | PAYDOUN . ,052,565 ,052,565 ,043,355 |. ,043,739 |. 0 0| . 1,052,565 0| 0. . 09/01/2054 .
..12551S-AA-4 | CHNGE Mor tgage Trust 202-CHNGE 2022-4 A1 .... [. 06/01/2025 . |PAYDOIN ... 651,085 638,005 |.... .0 . w0 eeeeen...851,085 .. 0 . 10/01/2067 .
..02977Y-Bi-0 | Wachovia Mortgage Loan T-WNMLT 2005-B 2A4 .... [. 06/01/2025 . |PAYDOIN ... ...30,646 ...28,434 |............29, .0 . 0 ..34,750 |.. 0 .0 . 10/01/2035 .
..452760-AB-0 | Imperial Fund Mortgage T-IMPRL 2022-NOM5 .... . 06/01/2025 . |PAYDOIN . ..437,420 ..437,415 |. ..437,420 |. 0 0| 437,420 0| . 08/01/2067 .
..36242D-H4-8 | GSR Mortgage Loan Trust -GSR 2005-AR2 1A .... [. 06/01/2025 . | PAYDOIN . 0 0| 0| . 04/01/2035 .
..59023N-Ali-8 |Merrill Lynch Mortgage I-MLMI 2006-AF2 P .... [. 04/01/2025 . |PAYDOIN ... .0 . 0 0 . 10/01/2036 .
..41161P-MV-2 |HarborView Mortgage Loan-HVMLT 2005-4 1A .... [. 06/01/2025 . |PAYDOIN ... ... 46, ...46, .32, I 1 B K .0 . 0 31, 14,953 |... . 07/01/2035 .
..36264E-BD-5 |GS Mortgage-Backed Secur-GSMBS 2022-NOM1 .... . 06/01/2025 . | PAYDOIN . .. 128,685 ..128,685 ..132 665 |. ..131,515 | (2,830) | 0 0| .128,685 .0 . 05/01/2062 .
..76971E-AA-2 | RMF Buyout Issuance Trus-RBIT 2020-HB1 A .... [. 06/25/2025 . | PAYDOIN . .. 468,623 ..468,623 ..468,623 |. ..469,116 |. ... (493) | 0 0| .468,623 0| . 10/25/2050 .
..81743A-AA-7 | SEQUOIA MORTGAGE TRUST 2-SEMT 2019-5 A1 ..... [. 06/01/2025 . |PAYDOIN . .. 137,373 ..137,373 ..139,777 | ..130,984 |. (2,611) |. 0 0| 137,373 0| . 12/01/2049 .
..07386H-0Z-7 |Bear Stearns ALT-A Trust-BALTA 2005-2 2A .... [. 06/01/2025 . | PAYDOIN . 20,657 20,657 17,708 |. 17,766 |. ..2,900 | 0 0| 20,657 0| . 04/01/2035 .
..86359A-IR-0 |Structured Asset Securit-SASC 2003-AL2 A .... [. 06/01/2025 . | PAYDOIN . , 78,306 67,958 |. 70,629 |. 0 0| 78,306 0| . 01/01/2031 . (6
..12544D-AG-4 | CHL Mortgage Pass-Throug-CliHL 2007-14 A7 .... [. 06/01/2025 . | PAYDOIN . .50 .18 AT .46 | 0 0| .50 0| . 09/01/2037 .
..362341-XE-4 | GSR Mortgage Loan Trust -GSR 2005-AR7 A .... [. 06/01/2025 . |PAYDOIN . 5,677 4,92 |. 4,757 0 0| 24,968 0| . 11/01/2035 .
..17309A-AD-1 | CitiMortgage Alternative-CMALT 2006-A1 1 .... [. 06/01/2025 . | PAYDOIN . , 24,137 22,887 |. 22,917 0 0| 20,711 0| . 04/01/2036 .
..93363P-AC-4 | VWaMu Mor tgage Pass-Throu-WAMU 2006-AR14 ..... . 06/01/2025 . |PAYDOIN . .. 138,436 ..140,290 . 131,782 | 40,379 0 0| 38,436 0| . 11/01/2036 .
..05950T-AC-9 |Banc of America Mortgage-BOAMS 2006-B 2A .... [. 06/01/2025 . | PAYDOIN . ..2,326 . 2,497 .2,421 | . 2,059 |. 0 0| 1,021 . 406 |. . 11/01/2046 .
..472320-AA-8 | Jefferies Resecuritizati-JWAC 2008-R1 A ..... [. 06/25/2025 . |PAYDOIN . 33,662 33,764 30,919 |. 32,745 |. 0 0| 33,662 0| . 06/25/2047 .
..06744Y-AA-1 |Barclays Mortgage Loan T-BARC 2022-INV1 ..... . 06/01/2025 . | PAYDOIN . .. 343,573 ..343,573 ..343,568 |. ..343,573 |. 0 0| .343,573 0| . 02/01/2062 .
..92830H-AA-4 |Vista Point Securitizati-VSTA 2024-CES1 ..... [. 06/01/2025 . |PAYDOIN . .. 599,826 ..509,826 ..509,820 |. ..599,822 |. 0 0| .599,826 0| . 05/01/2054 .
..881561-LR-3 | Terwin Mortgage Trust 20-TMTS 2004-19HE ..... . 06/25/2025 . | PAYDOIN . ..9,569 . 9,569 7,045 |. .9,106 |. 0 0| . 9,569 0| . 10/25/2034 .
..452760-AC-8 | Imperial Fund Mortgage T-IMPRL 2022-NOM5 .... . 06/01/2025 . |PAYDOIN . .. 120,407 ..120,407 ..119,386 |. ..120,313 | ...0 0| 120,407 0| . 08/01/2067 .
..32051G-S0-9 |First Horizon Alternativ-FHAMS 2005-AA7 ..... . 06/01/2025 . | PAYDOUN ... ... 37,584 ... 34,949 ...30,673 |............30,747 |.... 116 .. 0 ..37,584 |.. 0 . 09/01/2035 .
..04285E-AD-9 | Arroyo Mortgage Trust 20-ARRW 2022-2 A3 ..... . 06/01/2025 . | PAYDOUN ... .. 146,354 146,354 140,287 |...........142,610 |.... .0 . 0 .146,354 |.. 0 . 07/01/2067 .
..759950-DM-7 | Renaissance Home Equity -RAMC 2004-3 AF5 .... [. 06/01/2025 . | PAYDOIN . .. 172,617 . 172,617 ..152,334 |. .. 145,753 |. 0 0| 172,617 0| . 11/01/2034 .
..19688L-AB-8 | COLT 2022-5 Mortgage Loa-COLT 2022-5 A2 ...... [. 06/01/2025 . | PAYDOIN . .. 205,523 ..202,529 |. ..203,115 |. 0 0| .205,523 0| . 03/01/2067 .
..02152A-AS-8 | Alternative Loan Trust 2-CWALT 2007-16CB .... [. 06/25/2025 . | PAYDOIN ... ... 47,374 ...28,549 |............ 20,049 |.... .0 . 0 ..47,374 |.. 0 . 08/25/2037 .
..78386N-BC-2 | SACO | Inc-SACO 1999-3 1B .........eevvvrvrnnnns . 04/01/2025 . |PAYDOIN ...oovvviiiiiiiiiiiiiiiieiens fereevininiiniiiennns foeiiiinnnn, 2,57 2,503 i 2,645 | .0 . 0 ...2,5M1 0 . 04/01/2039 .
..41162G-AA-0 |HarborView Mortgage Loan-HVMLT 2006-11 A . 06/20/2025 . | PAYDOUN . 10,632 9,574 |. 10,600 |. 0 0| 10,632 0| . 12/19/2036 .
.. 12669G-4K-4 | CHL Mortgage Pass-Throug-CliHL 2005-J3 1A .... [. 06/01/2025 . |PAYDOIN . 18,246 14,455 |. 14,269 |. 0 0| 18,246 0| . 09/01/2035 .
..02146P-AF-2 | Alternative Loan Trust 2-CWALT 2006-HY12 .... [. 06/01/2025 . |PAYDOIN ... ....24,253 ...15,557 |............20,038 |.... .0 . 0 ..24,253 |.. 0 . 08/01/2036 .
..81745J-AA-6 | Sequoia Mortgage Trust 2-SEMT 2013-11 A1 .... [. 06/01/2025 . [PAYDOUN ......ccoeeeiiiiiiiiiiiiiiies e e 9,863 9,730 | 9,783 |l .0 . 0 ...9,863 |.. 0 . 09/01/2043 .
..88156E-AB-2 | Terwin Mortgage Trust 20-TMTS 2006-17HE . 06/25/2025 . | PAYDOUN . .. 238,238 ..205,565 |. ..246,085 |. 0 0| .238,238 0| . 01/25/2038 .
..67449A-AB-1 | 0BX 2025-NOM8 Trust-OBX 2025-NOM8 A2 ... . 06/01/2025 . | PAYDOUN . 42,598 , K 0 0 0| 42,508 0| . 03/01/2065 .
..12669G-A5-0 | CHL Mortgage Pass-Throug-CliHL 2005-HYB3 . 06/01/2025 . | PAYDOUN . ... 479 436 |. 479 | 0 0| ....479 0| . 06/01/2035 .
..362341-DP-1 | GSR Mortgage Loan Trust -GSR 2005-6F 1A5 . 06/01/2025 . | PAYDOUN . 16 316 K 16,381 0 0| 16,316 0| . 07/01/2035 .
..74968R-AA-3 | RMF Proprietary Issuance-RPIT 2019-1 A . . 06/25/2025 . | PAYDOUN . .. 114,757 ..114,757 . 113,868 K .. 114,631 |. 0 0| 114,757 0| . 10/25/2063 .
..251510-MD-2 | Deutsche Alt-B Securitie-DBALT 2006-AB1 . 06/01/2025 . | PAYDOUN . 10,586 10,569 |. .7,126 | 0 0| 0| . 02/01/2036 .
..933636-AA-0 | WaMu Mor tgage Pass-Throu-WAMU 2007-HY4 1 .... [. 06/01/2025 . | PAYDOIN . 27,049 24,059 |. 27,079 |. 0 0| 0| . 04/01/2037 .
..05953Y-AH-4 |Banc of America Funding -BAFC 2007-4 TA1 .... [. 06/01/2025 . |PAYDOIN . 7,288 .6,369 | 5,846 |. 0 0| 0| . 05/01/2037 .
. 761118-FL-7 |RALI Series 2005-QA9 Tru-RAL| 2005-QA9 C .... [. 06/01/2025 . | PAYDOIN . s 35,587 34,502 |. 34,737 | 0 0| s 0| . 08/01/2035 .
..059523-AX-8 |Banc of America Funding -BAFC 2007-5 7A1 .... [. 06/01/2025 . |PAYDOIN . 7] 19,718 , K 12,774 | 0 0| L3R 0| . 07/01/2047 .
..46628L-AB-4 | JP Morgan Mortgage Trust-JPMMT 2006-A4 1 .... [. 06/01/2025 . | PAYDOIN . .1 .1,282 .863 |. ....923 | . K .69 0| 1, 0| . 06/01/2036 .
..31573E-AC-5 |Ellington Financial Mort-EFMT 2022-3 A3 ..... . 06/01/2025 . |PAYDOIN . .. 128,707 . 128,707 ..123,075 |. ..124,588 |. 4119 ). 0 0| 128,707 0| . 08/01/2067 .
..885220-KI-2 | Thornburg Mor tgage Secur-TMST 2006-2 A2B . 06/25/2025 . | PAYDOUN . .. (59,700) ... 18,509 1,723 |. 17,106 |. (12 922) |. ,266 0| .(59,700) 0| . 04/25/2036 .
.. 12665W-AD-2 | CSMC 2022-ATH2-CSMC 2022-ATH2 A2 ......... . 06/01/2025 . | PAYDOUN . .. 299,025 ..299,025 ..200,428 |. ..291,933 |. ...0 0| .209,025 0| . 05/01/2067 .
..46627M-EJ-2 | P Morgan Alternative Lo-JPALT 2006-S1 1 . 06/01/2025 . | PAYDOUN . 0 0| 0| . 03/01/2036 .
..31572Y-AC-2 |Ellington Financial Mort-EFMT 2022-2 A3 ..... . 06/01/2025 . | PAYDOUN ... .0 . .0 . .0 . . 04/01/2067 .
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..761118-U0-9 |RALI Series 2006-0S2 Tru-RAL| 2006-QS2 1 .... [. 06/01/2025 . |PAYDOIN ... ... 2,962 ....2,608 |.... 0. o0 |- .2,358 |.. o0 ) ...0 . 02/01/2036 . |4.B FM .
..12669G-BY-6 |CHL Mortgage Pass-Throug-CWiHL 2004-HYB7 ..... |. 06/01/2025 . |PAYDONN . 0 0| 0| . 1170172034 . |[1.AFN ...
..86363G-AF-1 [Structured Adjustable Ra-SARM 2007-3 3A1 .... |. 05/01/2025 . |PAYDOIN . 0 0| 0| . 04/01/2047 . |1.AFM ...
..64352V-MP-3 [New Century Home Equity -NCHET 2005-A A5 .... |. 06/01/2025 . |PAYDONN . 0 0| 0| . 08/01/2035 . |1.A FM ...
.. 45254N-MZ-7 | Impac CMB Trust Series 2-IMM 2005-2 1A2 ..... |. 06/25/2025 . |PAYDOIN . 0 0| 0| . 04/25/2035 . |[1.A FM ...
..576431-AJ-9 [MASTR Adjustable Rate Mo-MARM 2007-1 2A1 .... |. 06/01/2025 . | PAYDONN . 0 0| 0| . 11/01/2036 . |[1.A FM ....
..12667F-4N-2 |Alternative Loan Trust 2-CWALT 2005-7CB . 06/01/2025 . | PAYDOIN . 0 0| 0| . 03/01/2038 . |1.A FM ....
..19685G-AC-0 |COLT Funding LLC-COLT 2022-4 A3 ................ . 06/01/2025 . | PAYDOIN ... .0 w0 ] w0 ] . 03/01/2067 . |1.F FE ....
..17309V-AH-6 |CitiMortgage Alternative-CMALT 2006-A4 1 .... |. 06/01/2025 . | PAYDOIN ... . . 0. o0 |- o0 ). . 09/01/2036 . |4.A FM ...
..41161P-EZ-2 [HarborView Mortgage Loan-HVMLT 2004-5 3A .... |. 06/01/2025 . | PAYDOIN . .6,596 |. 0 0| 0| . 06/01/2034 . |[1.A FM ...
..362341-SG-5 |GSR MORTGAGE LOAN TRUST-SERIES 2005-AR6 ..... . 06/01/2025 . | PAYDOIN . ..133 433 ..121,205 |. ...0 0| 0| . 09/01/2035 . |[1.A FM ...
..05990H-AT-0 [Banc of America Funding -BAFC 2010-R2 4A .... |. 06/01/2025 . | PAYDOIN ... ...13,001 ...10,364 |.... . 299 |.. w0 ] w0 ] . 08/01/2036 . |[1.A FM ....
..225410-XS-6 |Credit Suisse First Bost-CSFB 2003-23 DB .... [. 06/01/2025 . | PAYDOIN ... ...65,642 ...65,510 [.... 0. o0 |- .85, .. o0 ] . 09/01/2033 . |[1.A FM ...
..648310-AA-1 |New Residential Mortgage-NRZT 2022-NGM3 . 06/01/2025 . | PAYDOIN . ..626,274 ..620,245 |. ...0 0| .626,274 0| . 04/01/2062 . |1.
..65535V-8J-8 |Nomura Asset Acceptance -NAA 2006-AP2 A2 . 06/01/2025 . | PAYDOIN . 3,053 | 56 0| .9,733 0| . 01/01/2036 . |1.
..25150N-AB-0 [Deutsche Alt-A Securitie-DBALT 2006-AR5 ..... |. 06/25/2025 . |PAYDOIN . 12,479 |. ...0 0| 36,314 0| . 10/25/2036 . |1.
.. 126694-CS-5 [CHL Mortgage Pass-Throug-CliHL 2005-21 A1 .... |. 06/01/2025 . |PAYDOIN . 19,324 |. 13) 0| 27,522 .0 | . 10/01/2035 . |4.
..05990E-AD-2 [Banc of America Funding -BAFC 2012-R6 2A .... |. 06/26/2025 . |PAYDOIN . 43,958 |. ...0 0| 44,893 0| . 07/26/2036 . |3.
..933638-AA-6 [ WaMu Mortgage Pass-Throu-WAMU 2006-AR19 ..... |. 06/01/2025 . |PAYDOIN . 48,852 |. 0 0| 0| . 01/01/2047 . |1.
..17312H-AF-6 [Citicorp Residential Mor-CRMSI 2007-2 A6 .... |. 06/01/2025 . |PAYDOUN .......ccevvevniiiiinnnnnnns foonenriiiniiininiinn fooviiiis [ I N 1 0 0| s 0| . 06/01/2037 . |1.
..67117D-AA-8 | Onslow Bay Mortgage Loan-0BX 2022-NQM7 A .... [. 06/01/2025 . | PAYDOIN . .. 135,617 ..135,617 ..135,617 |. ..135,617 |. 0 0| 135,617 0| . 08/01/2062 . |1.
..05949T-AX-7 [Banc of America Funding -BAFC 2006-1 1A2 .... |. 06/01/2025 . |PAYDOIN . 13,152 13,152 14,356 |. 14,389 |. 0 0| 0| . 01/01/2036 . |1.
..75156V-AD-7 [RAMP Series 2006-RS3 Tru-RAMP 2006-RS3 A .... |. 06/25/2025 . | PAYDOIN . 46,750 49,274 36,366 |. 37,905 |. 0 0| 0| . 05/25/2036 . |1.
..126694-4F-2 [CHL Mortgage Pass-Throug-CWiHL 2006-HYB3 ..... |. 06/01/2025 . |PAYDOIN . 27,706 27,545 26,453 |. 27,432 |. 0 0| 0| . 05/01/2036 . |1.
..126694-0J-0 | CHL Mortgage Pass-Throug-CliHL 2005-HYBS ..... . 06/01/2025 . | PAYDOIN . 38,314 38,314 34,783 |. 38,022 |. 0 0| 0| . 12/01/2035 . |1.
..617510-AB-1 [Morgan Stanley Home Equi-MSHEL 2007-1 A2 .... |. 06/25/2025 . |PAYDOIN . 29,228 29,228 16,751 12,185 |. 0 0| 0| . 12/25/2036 . |1.
..46591K-AC-7 [ JP Morgan Mortgage Trust-JPMMT 2019-8 A3 .... |. 06/01/2025 . | PAYDOIN . 22,113 22,113 22,400 |. 22,916 |. 0 0| 0| . 03/01/2050 . |1.
..31740J-AA-6 | FINANCE OF AMERICA STRUC-FASST 2023-RMF1 .... |. 06/25/2025 . |PAYDONN . .. 773,682 ..773,682 ..685,248 |. ..699,715 |. 0 0| 0| . 02/25/2053 . |1.
..17309N-AG-6 |Citicorp Residential Mor-CRMSI 2006-1 M1 .... |. 06/01/2025 . | PAYDOIN ... 163, 196 156,362 |.... 0. o0 |- o0 ] . 07/01/2036 . |1.
..36831B-CF-9 | GCAT 2024-INV1 Trust-GCAT 2024-INV1 B2 ...... . 06/01/2025 . | PAYDOIN ... ...20,019 [.... .0 w0 ] w0 ] . 01/01/2054 . |1.
..36242D-BZ-5 |GSR MORTGAGE LOAN TRUST-SERIES 2004-9 CL .... |. 06/01/2025 . | PAYDONN . 0 0| 0| . 08/01/2034 . |1.
..12669F-VH-3 [CHL Mortgage Pass-Throug-CliHL 2004-6 2A1 .... |. 06/01/2025 . |PAYDONN . 0 0| 0| . 05/01/2034 . |1.
..92539J-AA-3 |Verus Securitization Tru-VERUS 2022-INV1 .... |. 06/01/2025 . | PAYDOIN ... 0. o0 |- o0 ] . 08/01/2067 . |1.
.. 47233D-AB-7 |Jefferies Resecuritizati-JWAC 2009-R11 1 .... |. 06/01/2025 . | PAYDOIN ... 1,401 |.. w0 ] w0 ] . 09/01/2036 . |4.
..07389IN-AC-9 [Bear Stearns Asset Backe-BSABS 2006-SD4 ..... |. 06/01/2025 . |PAYDONN . ...0 0| 0| . 10/01/2036 . |1.
..10571D-AE-9 [BRAVO Residential Fundin-BRAVO 2024-NQM8 .... |. 06/01/2025 . |PAYDONN . ...0 0| 0| . 08/01/2053 . |1.
..07325D-AF-1 |Bayview Financial Mortga-BAYV 2006-C 1A5 .... |. 06/01/2025 . | PAYDOIN ... . (68) .. o0 |- o0 ] . 11/01/2036 . |1.
..81745C-AA-1 [Sequoia Mortgage Trust 2-SEMT 2013-7 A1 ..... . 06/01/2025 . | PAYDOIN ... .0 w0 ] w0 ] . 06/01/2043 . |1.
..67120V-AB-1 | 0BX Series 2025-NQM2-0BX 2025-NOM2 A2 ... . 06/01/2025 . | PAYDOUN . 0 0| 0| . 11/01/2064 . |1.
..61748H-UF-6 |Morgan Stanley Mortgage -MSM 2006-1AR 1A . 06/25/2025 . | PAYDOIN . 0 0| 0| . 02/25/2036 . |4.
..75115B-AC-3 |RALI Series 2006-0A5 Tru-RALI 2006-QA5 2 .... [. 06/01/2025 . | PAYDOIN . 0 0| 0| . 07/01/2036 . |6.
..46633M-AM-1 [ JP Morgan Resecuritizati-JPMRR 2009-6 2A .... |. 06/01/2025 . |PAYDONN . 0 0| 0| . 04/01/2035 . |1.
..12667F-RG-2 [Alternative Loan Trust 2-CWALT 2004-J6 2 .... |. 06/01/2025 . | PAYDONN . 0 0| 0| . 11/01/2031 . |1.
..36157N-FL-3 [GE Mortgage Services LLC-GECMS 1997-HE4 ..... |. 06/01/2025 . |PAYDONN . 0 0| 0| . 12/01/2028 . |1.
..576433-0D-1 |MASTR Adjustable Rate Mo-MARM 2004-7 5A1 .... [. 06/01/2025 . | PAYDOIN . . A 0 0| 0| . 07/01/2034 . |1.
..05946X-YV-9 [Banc of America Funding -BAFC 2005-F 2A1 .... |. 06/01/2025 . |PAYDOIN . .6,078 |. 0 0| 0| . 09/01/2035 . |4.
.. 92922F-30-9 | WaMu Mor tgage Pass-Throu-WAMU 2005-AR12 ..... . 06/01/2025 . | PAYDOIN . s s A 38,532 |. 0 0| s 0| . 09/01/2035 . |1.
.. 924925-AD-2 [Verus Securitization Tru-VERUS 2024-7 A2 .... |. 06/01/2025 . | PAYDOIN . ..925,528 ..925,516 |. ..925,520 |. 0 0| .925,528 0| . 09/01/2069 . |1.
..8635%B-LE-9 [Structured Adjustable Ra-SARM 2004-2 4A1 .... |. 06/01/2025 . |PAYDOIN . . 5,696 .5,490 | .5,603 | 0 0| . 5,696 0| . 03/01/2034 . |1.
.. 36242D-H9-7 |GSR Mortgage Loan Trust -GSR 2005-AR2 4A .... |. 06/01/2025 . |PAYDONN . 17,641 17,145 | 17,641 0 0| 0| . 04/01/2035 . |1.
..10571D-AC-3 |BRAVO Residential Fundin-BRAVO 2024-NQM8 .... . 06/01/2025 . | PAYDOIN . ..120,507 ..115,925 |. 15,948 0 .0 | 0| . 08/01/2053 . |1.
..86358R-DX-2 [Structured Asset Securit-SASC 2001-SB1 A .... |. 06/01/2025 . | PAYDONN . 58,219 50,482 |. 16,937 0 0| 0| . 08/01/2031 . |1.
..12663G-AC-1 [COLT 2022-7 Mor tgage Loa-COLT 2022-7 A3 ...... |. 06/01/2025 . | PAYDOIN . 51,475 51,125 |. 0 .0 | 0| . 04/01/2067 . |1.
..46630P-AP-0 [ JP Morgan Mortgage Trust-JPMMT 2007-A2 3 .... |. 06/01/2025 . | PAYDOIN ... ... 425 ...407 ... .0 .. .0 .. .0 .. . 04/01/2037 . |1.
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..17307G-TY-4 |Citigroup Mortgage Loan -CMLT| 2005-3 24 .... . 06/01/2025 . |PAYDOIN ... ... 28,023 ...29,720 28,271 | 25,118 [0 e 4,482 | .0 . 0 ..28,923 |.. 0 e .0 . 08/01/2035 .
..04285E-AC-1 | Arroyo Mortgage Trust 20-ARRW 2022-2 A2 ..... . 06/01/2025 . |PAYDOIN . .. 146,354 .. 146,354 .. 141,695 |. .. 143,486 |. ..2,868 | 0 0| . 146,354 0| . 07/01/2067 .
..02147X-AR-8 | Alternative Loan Trust 2-CWALT 2006-32CB .... [. 06/01/2025 . | PAYDOIN . 13,140 12,692 .8,333 |. .8,237 | 9 0| 13,140 0| . 11/01/2036 .
..10568K-AB-4 |BRAVO Residential Fundin-BRAVO 2022-NOM2 .... . 06/01/2025 . | PAYDOIN . 45,067 45,067 45,086 |. 45,066 0 0| 45,067 0| . 11/01/2061 .
..126484-BB-0 | CSMC Trust 2014-1VR2-CSMC 2014-1VR2 B1 ....... [. 06/01/2025 . | PAYDOIN . .. 125,544 .. 125,544 ..123,033 |. ..123,933 |. 0 0| . 125,544 0| . 04/01/2044 .
..920227-4T-0 | WaMu Mor tgage Pass-Throu-WAMU 2003-S4 2A . 06/01/2025 . | PAYDOUN . 29,872 29,872 290,904 |, 20,917 |. 0 0| 29,872 0| . 06/01/2033 .
..19688X-AA-4 | COLT 2024-6 Mor tgage Loa-COLT 2024-6 A1 ...... [. 06/01/2025 . | PAYDOIN . .. 159,900 ..159,900 ..159,897 |. ..159,900 |. .0 0| .159,900 0| . 11/01/2069 .
..07384Y-KF-2 |Bear Stearns Asset Backe-BSABS 2003-AC4 ..... . 06/01/2025 . | PAYDOUN ... ... 68,463 ...68,463 ...61,059 |............61,467 |.... . 219 |.. 0 ..68,463 |.. 0 . 09/01/2033 .
..65535V-KX-5 |Nomura Asset Acceptance -NAA 2005-WF1 2A .... [. 06/01/2025 . |PAYDOIN ... .0 . 0 .. 0 . 03/01/2035 .
..17030J-AA-4 | CHNGE Mor tgage Trust 202-CHNGE 2022-1 A1 .... [. 06/01/2025 . | PAYDOIN . .. 187,267 . 187,267 ..187,265 |. . 187,267 |. 0 0| 187,267 0| . 01/01/2067 .
..05990H-AH-6 |Banc of America Funding -BAFC 2010-R2 1A .... [. 06/01/2025 . | PAYDOIN . 48,908 49,709 31,452 |. 31,004 |. 0 0| 48,998 0| . 08/01/2037 .
..46651G-AC-3 | JP Morgan Mortgage Trust-JPMMT 2019-7 A3 .... [. 06/01/2025 . |PAYDOIN ... ....4,213 ... 4,266 |.... .0 . 0 ... 4213 |.. 0 . 02/01/2080 .
..55285P-AB-0 | MFA 2023-NOM1 Trust-MFRA 2023-NOM1 A2 ........ . 06/01/2025 . | PAYDOUN ... ...40,824 ...40,246 |............40,600 |.... .0 . 0 ..40,824 |.. 0 . 11/01/2067 .
..126694-UN-6 | CHL Mortgage Pass-Throug-CliHL 2005-31 2A . 06/01/2025 . | PAYDOUN . 15,216 14,641 14,817 |. 0 0| 15,216 0| . 01/01/2036 .
..65539C-AK-2 |Nomura Resecuritization -NWRR 2011-4RA 1 .... [. 06/01/2025 . | PAYDOIN . 20,341 16,901 |. 18,093 |. 0 0| 18,698 0| . 12/01/2036 .
..12668A-XL-4 |Alternative Loan Trust 2-CWALT 2005-63 5 .... [. 06/01/2025 . | PAYDOIN . ..1,510 .1,510 1,375 | 1,564 |. 0 0| .1,510 0| . 12/01/2035 .
..105925-AB-7 |BRAVO Residential Fundin-BRAVO 2024-NQM5 .... . 06/01/2025 . | PAYDOIN . .. 204,261 ..204,261 ..204,258 |. .. 204,259 |. 0 0| .204,261 0| . 06/01/2064 .
..933636-AL-6 | WAMU MORTGAGE PASS-THROU-SERIES 2007-HY4 .... [. 06/01/2025 . |PAYDOIN . ..221,708 ..223,819 ..214,454 |. ..225,366 |. 0 0| .221,708 0| . 11/01/2036 .
..45661X-AB-8 | IndyMac INDX Mortgage Lo-INDX 2006-AR13 . 06/25/2025 . | PAYDOUN . 68,744 68,744 41,203 |. 0 0| 0| . 07/25/2036 .
.. 12647H-BC-9 | CSMC Trust 2013-8R-CSMC 2013-8R 4A2 ..... . 06/27/2025 . | PAYDOUN . 70,871 51,439 |. 0 0| 0| . 12/27/2036 .
..126673-DR-0 | CWABS Asset-Backed Certi-CliL 2004-7 MF2 . 06/01/2025 . | PAYDOUN . 89,334 91,344 |. K 0 0| 0| . 10/01/2034 .
.. 17025A-AH-5 | CHL Mortgage Pass-Throug-CliHL 2006-17 A8 .... [. 06/30/2025 . | PAYDOIN . ....0 0 L0 L0 0 0| 0| . 12/25/2036 .
..924928-AB-0 |Verus Securitization Tru-VERUS 2025-3 A2 .... [. 06/01/2025 . |PAYDOIN . 59,009 59,099 |. L0 0 0| 0| . 05/01/2070 .
..12569C-AB-7 | CHNGE Mor tgage Trust 202-CHNGE 2022-NQM1 .... [. 06/01/2025 . |PAYDOIN . ..268,167 ..267,556 |. . 268,167 |. 0 0| 268,167 0| . 06/01/2067 .
..12669G-35-8 | CHL Mortgage Pass-Throug-CliHL 2005-16 A2 .... [. 06/01/2025 . | PAYDOIN . 23,996 |. 23,537 |. 0 0| 32,505 0| . 09/01/2035 .
..81745A-AB-3 | Sequoia Mortgage Trust 2-SEMT 2013-5 A2 ..... [. 06/01/2025 . |PAYDOIN . 23,832 24,085 |. 0 0| 25,173 0| . 05/01/2043 .
..86358R-YB-7 |Structured Asset Securit-SASC 2002-AL1 A . 06/01/2025 . | PAYDOUN . 4,874 |. 0 0| 0| . 02/01/2032 .
..67448Q-AC-5 |0BX 2019-EXP1 Trust-0BX 2019-EXP1 1A3 .. . 06/01/2025 . | PAYDOUN . .8,708 |. 0 0| 0| . 01/01/2059 .
..74928U-BV-8 |RBSSP Resecuritization T-RBSSP 2009-12 1 .... [. 06/26/2025 . |PAYDOIN ... .... 168,610 |.... .0 . 0 0 . 10/25/2035 .
..12669F-A8-6 | CHL Mortgage Pass-Throug-CliHL 2004-11 2A .... [. 06/01/2025 . |PAYDOIN ... . 0 0 . 07/01/2034 .
..058933-AN-2 |Banc of America Funding -BAFC 2006-D 5A1 .... [. 06/01/2025 . | PAYDOIN . 0| 0| . 05/01/2036 .
..46627M-CU-9 | P Morgan Alternative Lo-JPALT 2006-A1 2 .... [. 06/01/2025 . | PAYDOIN . 0| 0| . 03/01/2036 .
..743874-AC-3 |Provident Funding Mortga-PFMT 2020-1 A2 ...... . 06/01/2025 . | PAYDOUN ... 0 0 . 02/01/2050 .
..17307G-E8-7 |Citigroup Mortgage Loan -CMLTI 2005-8 1A .... [. 06/01/2025 . |PAYDOIN ... 0 0 . 10/01/2035 .
..02660T-DH-3 | American Home Mortgage |-AHM 2005-1 6A .. . 06/01/2025 . | PAYDOUN . 0| 0| . 06/01/2045 .
..02150V-AA-3 | Alternative Loan Trust 2-CWALT 2007-HY7C .... [. 06/25/2025 . |PAYDOIN . 0| 0| . 08/25/2037 .
..92530N-AA-4 | Verus Securitization Tru-VERUS 2022-7 A1 .... [. 06/01/2025 . | PAYDOIN ... 0 . 0 . 07/01/2067 .
..925380-AA-8 | Verus Securitization Tru-VERUS 2021-7 A1 .... [. 06/01/2025 . |PAYDOIN ... 0 .205,101 0 . 10/01/2066 .
..05951U-AC-5 |Banc of America Funding -BAFC 2006-8T2 A .... [. 06/01/2025 . | PAYDOIN . 0| ....150 0| . 10/01/2036 .
..863579-UL-0 |Structured Adjustable Ra-SARM 2005-15 1A .... [. 06/01/2025 . |PAYDOIN . 0| 18,447 0| . 07/01/2035 .
..863572-LV-3 |Structured Asset Securit-SASC 1996-4 A . . 06/01/2025 . | PAYDOUN . 0| .1,285 0| . 09/01/2031 .
..67119F-AB-9 | 0BX 2024-NOM7 Trust-OBX 2024-NOM7 A2 . . 06/01/2025 . | PAYDOUN . 0| .378,057 0| . 03/01/2064 .
..17307G-W9-5 |Citigroup Mortgage Loan -CMLTI 2005-11 . 06/01/2025 . | PAYDOUN . 0| .765 0| . 11/01/2035 .
..576433-GM-2 | MASTR Adjustable Rate Mo-MARM 2003-6 6A1 .... [. 06/01/2025 . |PAYDOIN . 0| . 5,336 0| . 12/01/2033 .
..05532E-CE-3 | BCAP LLC 2009-RR10 Trust-BCAP 2009-RR10 . 06/01/2025 . | PAYDOUN . .3, K 0| .5,319 0| . 06/01/2037 .
..12659Y-AB-0 | COLT 2022-3 Mor tgage Loa-COLT 2022-3 A2 . 06/01/2025 . | PAYDOUN . ..522,417 |. 0| 522,421 0| . 02/01/2067 .
..31573E-AB-7 |Ellington Financial Mort-EFMT 2022-3 A2 . 06/01/2025 . | PAYDOUN . ..261,459 |. 0| 266,887 0| . 08/01/2067 .
..02146T-AL-1 |Alternative Loan Trust 2-CWALT 2006-24CB .... [. 06/01/2025 . |PAYDOIN . L1124 ). 0| .2,199 0| . 08/01/2036 .
..45660K-AA-9 | IndyMac INDX Mortgage Lo-INDX 2006-AR39 ...... [. 06/25/2025 . | PAYDOIN . 34,411 |. 0| 37,234 0| . 02/25/2037 .
..41161V-AC-4 |HarborView Mortgage Loan-HVMLT 2006-7 2A .... [. 06/20/2025 . |PAYDOIN . K . 4,265 |. 0| 4,618 0| . 09/19/2046 .
..62042K-AA-4 | NRP Mortgage Trust 2013--NRPMT 2013-1 A1 ... [. 06/01/2025 . | PAYDOIN . .. 142,858 ..136,593 |. ..137,577 | 0| .142,858 0| . 07/01/2043 .
..07384M-4K-5 |Bear Stearns ARM Trust 2-BSARM 2004-10 2 .... [. 06/01/2025 . | PAYDOIN . 16,636 15,514 |. 16,514 |. 0| 16,636 0| . 01/01/2035 .
.. 36242D-0Y-2 | GSR Mor tgage Loan Trust -GSR 2004-15F 2A .... [. 06/01/2025 . | PAYDOIN ... ... 1,505 L 1,282 . .0 .. ... 1,505 |.. .0 .. . 12/01/2034 .
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1059999999. Subtotal - Asset-Backed Securities - Financial Asset-Backed - Self-Liquidating - Non-
Agency Residential Mortgage-Backed Securities (Unaffiliated) 76,439,271 76,613,650 73,413,796 72,011,173 2,044,069 37,615 2,008,634 58,888 76,371,390 55,685 67,879 1,622,613 XXX
..14576A-AA-0 |Cars Net Lease Mortgage -CARM 2020-1A A1 .... [. 06/15/2025 . | PAYDOIN ... o 17,500 L ...17,500 17,498 17,496 . .0 . .0 . ..17,500 |.. .0 . .0 ...146 |. 12/15/2050 .
..05609V-AQ-8 |BX Commercial Mortgage T-BX 2021-VOLT F . 06/15/2025 . | PAYDOUN . .. 155,736 ..1585,735 ..185,735 |. ..185,735 |. 0 0| .156,735 0| 5,390 |. 09/15/2036 .
.. 92250U-AC-2 |Velocity Commercial Capi-VCC 2022-2 M2 . 06/01/2025 . | PAYDOUN . .. 124,464 .. 124,464 .. 124,456 |. .. 124,459 |. 0 0| .124,464 0| 3,510 |. 04/01/2052 .
..67118A-AS-4 | OPG Trust 2021-PORT-OPG 2021-PORT G .. . 04/15/2025 . | PAYDOUN . . 6,489,600 ..6,489,600 ..6,473,4%5 |. .6,481,700 |. 0 0| .6,489,600 0| 149,349 . 10/15/2036 .
..05609V-AN-5 |BX Commercial Mortgage T-BX 2021-VOLT . 06/15/2025 . | PAYDOUN . .. 155,766 ..155,766 ..155,766 |. ..155,766 |. 0 0| .155,766 0| 5,076 |. 09/15/2036 .
..41757C-AA-0 |Harvest Commercial Capit-HCCLT 2025-1 A . 06/01/2025 . | PAYDOUN . ..240,321 |...........240,321 |...........240,320 |.................. 0| 0 0| .240,321 0| 3,152 |. 06/01/2057 .
..92259U-AB-4 |Velocity Commercial Capi-VCC 2022-2 M1 .. . 06/01/2025 . | PAYDOUN . .. 238,812 ..238,769 |. 0 0| .238,812 0| 4,994 |. 04/01/2052 .
..94989N-BD-8 |Wells Fargo Commercial M-WFCM 2015-C30 A .... [. 04/01/2025 . | PAYDOIN . .. 325,422 K ..326,318 |. 0 0| .325,422 0| . 09/01/2058 .
..78485G-AN-4 | STUD Trust 2021-FLWR-SREIT 2021-FLIR E ...... [. 06/30/2025 . |PAYDOUN .....ccooeeiiiiiiiiiiiiiiiies e oo, 0 L0 | L0 0 0| .0 0| . 07/15/2036 .
..64016N-AC-1 |Neighbor Iy Issuer 2022-1-NBLY 2022-1A A2 . 04/30/2025 . | PAYDOUN . 10,000 , .8,841 K 19,229 | 0 0| 10,000 0| . 01/30/2062 .
..922969-AA-8 |Velocity Commercial Capi-VCC 2025-2 A ... . 06/01/2025 . | PAYDOUN . .. 106,769 . 106,769 . 106,761 |. L0 0 0| 106,769 0| . 04/01/2085 .
..61690A-AD-6 |Morgan Stanley Bank of A-MSBAM 2015-C27 . 06/01/2025 . | PAYDOUN . ..890,015 ..890,015 ..909,206 |. ..890,453 |. 0 0| .890,015 0| . 12/01/2047 .
..14576A-AB-8 |Cars Net Lease Mortgage -CARM 2020-1A A2 . 06/15/2025 . | PAYDOUN . ..1,875 .1.,874 | 0 0| .1,875 0| . 12/15/2050 .
.. 92250K-AG-5 |Velocity Commercial Capi-VCC 2022-4 M2 .. . 06/01/2025 . | PAYDOUN . 52,347 52,342 |. 0 0| 52,347 0| . 08/01/2052 .
.. 92250K-AD-2 |Velocity Commercial Capi-VCC 2022-4 M1 . 06/01/2025 . | PAYDOUN . L 77,7191 LLT7,791 . 0 0| 77,791 0| . 08/01/2052 .
..67118A-AN-5 |OPG Trust 2021-PORT-OPG 2021-PORT E ... |- 04/15/2025 . [ PAYDOWN ... 16 250,000 16,226,824 |.... .0 . ....0 |.......16,250,000 |.. 0 . 10/15/2036 .
..92257P-AC-5 |Velocity Commercial Capi-VCC 2022-5 M3 ....... [. 06/01/2025 . |PAYDOIN ... 1,095,357 .1,085,537 |.... .0 . o0 eeennnn 1,095,357 .. 0 . 10/01/2052 .
..92257P-AA-9 | Velocity Commercial Capi-VCC 2022-5 A ... . 06/01/2025 . | PAYDOUN . .. 235,209 ..236,905 |. 0 0| .236,209 0| . 10/01/2052 .
..14576A-AC-6 |Cars Net Lease Mortgage -CARM 2020-1A A3 . 06/15/2025 . | PAYDOUN . .3,551 | 0 0| . 3,625 0| . 12/15/2050 .
.. 12531W-BA-9 | CFCRE 2016-3 MTG TR PASS THRU CTF CL A-2 .... [. 06/01/2025 . |PAYDOIN ... .5,758,192 |.... .0 . .0 |........ 5,753,263 |.. 0 . 01/01/2048 .
..92259U-AF-5 |Velocity Commercial Capi-VCC 2022-2 M5 ....... . 06/01/2025 . | PAYDOUN ... , , .. 113,764 |.... .0 . e e 124,335 .. 0 . 04/01/2052 .
.. 12635R-Al-8 | CSAIL 2015-C4 Commercial-CSAIL 2015-C4 A . 05/01/2025 . | PAYDOUN . 1 287,130 ..1,287,130 1,289,812 |. 0 0| .1,287,130 0| . 11/01/2048 .
..05609V-AS-4 |BX Commercial Mortgage T-BX 2021-VOLT G . 06/15/2025 . | PAYDOUN . , .. 155,922 , K ..155,922 |. 0 0| . 155,922 0| . 09/15/2036 .
..67118A-AQ-8 |OPG Trust 2021-PORT-OPG 2021-PORT F . 04/15/2025 . | PAYDOUN . 6 492,200 .. 6,492,200 ..6 475 903 |. .6,484,333 |. 0 0| .6,492,200 0| . 10/15/2036 .
..61690V-AZ-1 |Morgan Stanley Bank of A-MSBAM 2015-C26 . 06/01/2025 . | PAYDOUN . 29,155 29,155 29,647 |. 20,187 |. 0 0| 29,155 0| . 10/01/2048 .
..92257B-AE-2 |Velocity Commercial Capi-VCC 2022-3 M4 .. . 06/01/2025 . | PAYDOUN . .. 594,111 ..504, 111 ..542,910 |. ..556,599 |. 0 0| 594,111 0| . 06/01/2052 .
..616900-AD-1 |Morgan Stanley Bank of A-MSBAM 2015-C23 . 05/01/2025 . | PAYDOUN . .7 881,118 ..7,881,118 ..8 179,036 |. .7,889,989 |. 0 0| .7,881,118 0| . 07/01/2050 .
..92258X-AB-9 |Velocity Commercial Capi-VCC 2022-1 M1 .. . 04/01/2025 . | PAYDOUN . ... 61,502 ...61,502 ...60,983 |. 61,129 |. 0 0| ..61,502 0| . 02/01/2062 .
..922969-AB-6 |Velocity Commercial Capi-VCC 2025-2 M1 . 06/01/2025 . | PAYDOUN . .. 119,842 .. 119,842 ..119,825 |. L0 0 0| 119,842 0| . 04/01/2085 .
..92261A-BA-5 |Velocity Commercial Capi-VCC 2024-5 A . 06/01/2025 . | PAYDOUN . .. 294,364 .. 204,364 ..204,350 |. ..204,351 |. 0 0| . 204,364 0| . 10/01/2054 .
..92259U-AA-6 |Velocity Commercial Capi-VCC 2022-2 A . 06/01/2025 . | PAYDOUN . 95,966 95,966 ...95,049 |. 95,054 |. 0 0| 95,966 0| . 04/01/2052 .
..92257B-AA-0 |Velocity Commercial Capi-VCC 2022-3 A ... . 06/01/2025 . | PAYDOUN . .. 474,040 ..474,040 . 466,616 |. ..319,112 | 0 0| 474,040 0| . 06/01/2052 .
..30227F-AJ-9 |Extended Stay America Tr-ESA 2021-ESH D . 05/15/2025 . | PAYDOUN . .. 126,339 ..126,339 ..126,339 |. ..126,339 |. 0 0| .126,339 0| . 07/15/2038 .
..75575R-AA-5 |Ready Capital Mortgage F-RCMT 2023-FL11 ...... [. 06/25/2025 . | PAYDOIN . .. 316,865 ..316,865 ..316,072 |. ..315,973 |. 0 0| .316,865 0| . 10/25/2039 .
..05609V-AL-9 |BX Commercial Mortgage T-BX 2021-VOLT D . 06/15/2025 . | PAYDOUN . ... 93,516 ...93,516 ...87,291 ...93,135 |. 0 0| ..93,516 0| . 09/15/2036 .
..46590K-AD-6 | JP Morgan Chase Commerci-JPMCC 2015-JP1 . . 06/01/2025 . | PAYDOUN . . 1,617,794 .. 1,617,794 1,619,099 |. 0 0| 1,617,794 0| . 01/01/2049 .
..92257C-AA-8 |Velocity Commercial Capi-VCC 2019-1 A ........ [. 06/01/2025 . |PAYDOIN ... .. 48,480 ...48,482 |.... .0 . 0 0 . 03/01/2049 .
..417927-AA-8 |Harvest Commercial Capit-HCCLT 2024-1 A ...... . 06/01/2025 . |PAYDOUN ..oovvvvviiiiiiiiiiiiiiinnes fevveeeennnnnniineens fornnnnnn 38,360 [onnnnnnnnnn 38,360 [onnnnnnnnnn 38,864 [oueieiinnnnnnnns 0 ... .0 . 0 0 . 10/01/2056 .
..92259V-AA-4 |Velocity Commercial Capi-VCC 2023-1 A ... . 06/01/2025 . | PAYDOUN . ..621,398 |. 0 0| , 0| . 01/01/2053 .
..949890-AV-2 |Wells Fargo Commercial M-WFCM 2015-SG1 A . 06/01/2025 . | PAYDOUN . .3 807,003 |. 0 0| .3, 801 723 0| . 09/01/2048 .
..94989J-AZ-9 |Wells Fargo Commercial M-WFCM 2015-C28 A .... [. 04/01/2025 . | PAYDOIN ... .0 . 0 |eeeen.....666,234 .. 0 . 05/01/2048 .
..94989Y-AY-9 |Wells Fargo Commercial M-WFCM 2016-C32 A .... [. 06/01/2025 . |PAYDOIN ... .. 769, ..770, .0 . 0 .769,6% |.. 0 . 01/01/2059 .
..92250U-AE-8 |Velocity Commercial Capi-VCC 2022-2 M4 .. . 06/01/2025 . | PAYDOUN . .. 795,027 ..753,338 |. 0 0| .795,027 0| . 04/01/2052 .
..92257P-BA-8 | Velocity Commercial Capi-VCC 2022-5 M2 . 06/01/2025 . | PAYDOUN . .. 211,293 ..208,595 |. 0 0| 211,293 0| . 10/01/2052 .
..92257B-AF-9 |Velocity Commercial Capi-VCC 2022-3 M5 ....... [. 06/01/2025 . |PAYDOIN ... .0 . 0 0 . 06/01/2052 .
..05609V-AG-0 |BX Commercial Mortgage T-BX 2021-VOLT B ..... . 06/15/2025 . | PAYDOUN ... .. 263, , , .0 . 0 .263, 0 . 09/15/2036 .
..92259-AA-2 | Velocity Commercial Capi-VCC 2024-4 A ... . 06/01/2025 . | PAYDOUN . ..537,21 ..587,271 ..537,253 |. 0 0| .537,271 0| . 08/01/2054 .
..92258X-AA-1 |Velocity Commercial Capi-VCC 2022-1 A . 04/01/2025 . | PAYDOUN . 11,898 11,898 11,817 |. 0 0| 11,898 0| . 02/01/2062 .
.. 922969-AC-4 |Velocity Commercial Capi-VCC 2025-2 M2 .. . 05/01/2025 . | PAYDOUN . .. 80,155 ...80,155 ...80,136 |.... .0 .. .0 .. ..80,155 |.. .0 .. . 04/01/2085 .
1079999999. Subtotal - Asset-Backed Securities - Financial Asset-Backed - Self- L|qU|dat|ng Non-
Agency Commercial Mortgage-Backed Securities (Unaffiliated) 60,104,593 60,104,593 60,305,977 59,223,304 0 147,725 0 147,725 0 60,104,593 0 0 0 1,221,001 XXX XXX
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..03330P-AA-7 | ANCHORAGE CREDIT FUNDING-SERIES 18-5A CL .... [. 04/25/2025 . |PAYDOUN ....cccoooiiiiiiiiiiiiiiiiies e e 2,167,670 |........ 2,167,670 |........ 2,167,670 |........2,167,670 |.... .0 . 0 e 2,167,670 |.. 0 e . 04/25/2036 . [1.A FE .
..40170F-AA-4 | Guggenheim MM CLO 2018-1-GPIM 2018-1A A1 .... [. 04/15/2025 . | PAYDOIN . . 1,422,606 1,422,606 1,422,606 |. . 1,422,606 |. 0 0| . 1,422,606 0| . 01/15/2031 . [1.A FE ....
..55819V-AN-6 | Madison Park Funding XXX-MDPK 2019-35A A . 04/21/2025 . | PAYDOUN . .. 135,855 .. 135,855 ..133,872 |. ..133,652 |. 0 0| .135,855 0| . 04/20/2032 . (1.A FE ....
..00889B-AC-5 |Aimco CLO 15 Ltd-AIMCO 2021-15A C .. . 06/30/2025 . | PAYDOUN . 0 0| 0| . 10/17/2034 . (1.F FE ....
..894127-AE-9 | Trapeza CDO LLC-TRAP 2002-1A B1 .. . 05/30/2025 . | PAYDOUN . 0 0| 0| . 11/30/2082 . [1.E FE ....
..89822P-AA-1 | TruPS Financials Note Se-2020-1A A1 . 04/15/2025 . | PAYDOUN . 0 0| 0| . 04/15/2040 . (1.C FE ....
..34960N-AN-6 |Fortress Credit BSL |1l -FCBSL 2015-1A B .... [. 04/18/2025 . | PAYDOIN . 0 0| 0| . 04/18/2031 . [1.C FE ....
..74042J-AA-1 | Preferred Term Securitie-SECURED ............... . 06/30/2025 . | PAYDOUN ... .0 . 0 0 . 03/22/2038 . [1.A FE ....
..74042F-AA-9 | Preferred Term Securitie-SECURED . . |- 06/30/2025 . | PAYDOIN ... .0 . 0 0 . 06/22/2037 . (1.B FE ....
..06744N-BG-1 |Bardot CLO Ltd-BARDT 2019-2A AR . 06/30/2025 . | PAYDOUN . K 0 0| 0| . 10/22/2032 . (1.A FE ....
..00119V-AN-9 | AGL CLO 6 LTD-AGL 2020-6A AR ..... . 04/08/2025 . | PAYDOUN . 20,000,000 .20,000,000 .19,995,000 |. 0 0| ,000, 0 . 07/20/2034 . (1.A FE ....
..67577N-AG-6 |Octagon Investment Partn-0CT45 2019-1A E .... . 05/22/2025 . |GOLDMAN .......coooviiiiiinniinnniins v e 4,685,000 |........ 5,000,000 |........ 4,975,000 |.... .0 . 0 e 5,000,000 |.. ,000) |... . 04/15/2035 . (4.B FE ....
..92919D-AC-2 |Voya CLO 2021-3 Ltd-VOYA 2021-3A B ............ . 04/15/2025 . |PAYDOIN ...ooovviiiiiiiiiiiiiiiiiiies feveeiiiiiiiiiiiiiees fereene 7,300,000 |........ 7,300,000 |........ 6,956,700 |.... ,869, ... .0 . 0 e 7,300,000 |.. 0 . 01/20/2035 . [1.C FE ....
..15672R-AC-9 | Cerberus Loan Funding XX-CERB 2018-3A B . 04/15/2025 . | PAYDOUN . . 7,000,000 ..7,000,000 ..7,000,000 |. 7 000,000 |. 0 0| .7,000,000 0| . 07/15/2030 . [1.A FE ....
..83438J-AA-4 | Soloso CDO 2007-1 Ltd-SERIES 2007-1A CLA .... [. 04/07/2025 . | PAYDOIN . ... 64,360 ...64,360 ...50,292 |. ...61,986 |. 0 0| ..64,360 0| . 10/07/2087 . [1.C FE ....
..898203-AB-0 | TruPS Financials Note Se-TFINS 2017-2A A .... [. 06/30/2025 . | PAYDOIN . 3,134,640 .. 3,134,640 ..3,071,947 |. .3,066,314 |. 0 0| .3,134,640 0| . 09/20/2039 . 1.C FE ....
..43133J-AA-6 | Hildene TruPS Securitiza-HITR 2019-2A A1 .... [. 05/22/2025 . | PAYDOIN . . 1,146,497 . 1,146,497 |. 0 0| . 1,146,497 0| . 05/22/2039 . [1.C FE ....
..01448T-AB-0 | ALESCO Preferred Funding-ALESC 5A A2 . . 06/23/2025 . | PAYDOUN . .1,027,086 |. 0 0| 1,212,514 0| . 12/23/2034 . (1.A FE ....
.. 74042H-AB-3 |Preferred Term Securitie-SECURED .... . 06/30/2025 . | PAYDOUN . 13,035 |. 0 0| 13,035 0| . 12/22/2035 . [1.A FE ....
..00140M-AC-6 | Aimco CLO 12 Ltd-AIMCO 2020-12A ER . . 06/30/2025 . | PAYDOUN . ...0 L0 0 0| .0 0| . 01/17/2032 . [3.C FE ....
..20003U-AA-7 |Elmwood CLO IX Ltd-ELMNO 2021-2A A . . 06/30/2025 . | PAYDOUN . .0 L0 | 0 0| .0 0| . 07/20/2034 . (1.A FE ....
..T4041E-AL-9 |Preferred Term Securitie-SECURED . . 06/30/2025 . | PAYDOUN . . 717 . . K 762 K 0 0| 717 0| . 03/23/2035 . [1.A FE ....
..96467K-AE-9 | Whitebox CLO Ltd-WBOX 2023-4A B .. . 04/25/2025 . | PAYDOUN . . 6 250,000 . 6 250 000 . 6 260 625 |. 6 250,000 |. 0 0| 6 250,000 0| . 04/20/2036 . [1.C FE ....
..610331-AB-0 | Monroe Capital Income PI-MCIP 2022-1A A . 04/22/2025 . | PAYDOUN . ..515,178 ..515,178 ..506,823 |. L511,713 | 0 0| .515,178 0| . 04/30/2032 . (1.F FE ....
..05685N-AA-8 |Bain Capital Credit CLO -BCC 2023-1A AN . 06/02/2025 . | PAYDOUN . . 5,641,862 ..5,641,862 ..5,652,017 |. .5,641,862 |. 0 0| .5,641,862 0| . 04/16/2036 . [1.A FE ....
.. 74042H-AA-5 |Preferred Term Securitie-SECURED ....... . 06/30/2025 . | PAYDOUN . ..608,417 . 608,417 ..469,314 |. . 608,417 |. 0 0| 608,417 .0 . 12/22/2035 . [1.A FE ....
..07314F-AA-1 | THL Credit Wind River 20-WINDR 2019-2A E . 05/22/2025 . | BROWNSTONE 4 713,905 . 5 000,000 ..5,000,000 |. .5,000,000 |. 0 0| .5,000,000 ,005) |. . 01/15/2085 . [3.C FE ....
..40170F-AJ-5 | Guggenheim MM CLO 2018-1-GPIM 2018-1A A2 . 04/15/2025 . | PAYDOUN . ..455,240 |. 0 0| .0 . 01/15/2031 . [1.A FE ....
..7T404IN-AD-7 |Preferred Term Securitie-SECURED ............... . 06/24/2025 . | PAYDOUN ... . 1 117,874 .1,075,660 |.... .0 . 0 17, .. 0 . 12/24/2083 . [1.A FE ....
..74041P-AB-6 |Preferred Term Securitie-SECURED ............... . 04/03/2025 . | PAYDOUN ... . 2,267,460 1,871,756 |.... .0 . 0 2 267,460 |.. 0 . 01/03/2033 . (1.B FE ....
..89821J-AA-6 | TruPS Financials Note Se-TFINS 2019-1A A . 05/02/2025 . | PAYDOUN . 96,985 96,985 |. 0 0| 96,985 0| . 02/02/2039 . 1.C FE ....
.. 74043C-AA-5 |Preferred Term Securitie-SECURED . . 06/30/2025 . | PAYDOUN . 0 0| 0| . 03/22/2037 . (1.B FE ....
..T4041IN-AC-9 | Preferred Term Securitie-SECURED .... ... |- 06/30/2025 . | PAYDOIN ... .. 360, .0 . 0 0 . 12/24/2083 . [1.A FE ....
..03768R-AQ-9 |Apidos CLO XXXII1-APID 2019-32A AR ............ . 04/21/2025 . | PAYDOUN ... .. 19,387 .0 . 0 0 . 01/20/2033 . [1.A FE ....
..884320-AC-0 |Wind River CLO Ltd-SERIES 18-3A CLASS A2 . 05/21/2025 . | PAYDOUN . ..6,400,000 ..6,400,000 |. 0 0| 0| . 01/20/2031 . [1.A FE ....
..30250A-AA-0 |FDF | Ltd-SERIES 17-3A CLASS A1 .. . 06/06/2025 . | PAYDOUN . ..774,321 774,321 | 0 0| 0| . 01/25/2036 . [1.A FE ....
..T4042E-AA-2 |Preferred Term Securitie-SECURED . ... |- 06/30/2025 . | PAYDOIN ... .. , 556,213 447,626 |.... .0 . 0 . , .. 0 .7, . 06/23/2035 . [1.A FE ....
..675929-AA-1 | OCTAGON 58 LTD-0CTS8 2022-1AE ................. . 04/15/2025 . |PAYDOIN ....oovvvvviiiiiiiiiiiiieiens fevveeiiniiinnniiinns fonens 6 000,000 |........ 6,000,000 |........ 6,000,000 |.... . .0 . 0 e 6, 000 000 |.. 0 . 354 320 |. 07/15/2037 . [3.C FE ....
..88238C-AA-0 | Texas Debt Capital CLO 2-TCIFC 2023-1A A . 06/27/2025 . | PAYDOUN . 15,000,000 .15,000,000 .14,970,000 |. 14 651,805 |. 0 0| 15,000,000 0| 0. 474,494 |. 04/20/2036 . [1.A FE ....
.. 22284H-AJ-2 | Covenant Credit Partners-COV 2017-1A C2 ...... [. 04/15/2025 . | PAYDOIN . 3,663,303 .. 3,663,303 ..3,662,120 |. .3,663,261 0 0| . 3,663,303 0| 0 |. .76,460 |. 10/15/2029 . [1.A FE ....
.. 34955Y-AN-9 |Fortress Credit BSL VI L-FCBSL 2018-1A B .... [. 04/23/2025 . | PAYDOIN . , 1,428,362 1,428,362 |. .1,428,362 |. 0 0| . 1,428,362 0| 0. .20,739 |. 07/23/2031 . [1.A FE ....
..98878C-AA-4 |Z Capital Credit Partner-ZCCP 2018-1A A1 . 04/16/2025 . | PAYDOUN . 2,143,910 ..2,143,910 ..2,143,910 |. .2,143,910 |. 0 0| .2,143,910 0| 0 |. .70,570 |. 01/16/2031 . [1.A FE ....
..10901A-AA-4 |Brigade Debt Funding Il -BDF 2018-2A A . . 04/25/2025 . | PAYDOUN . . 1,327,891 1,327,891 1,327,891 |. 1,327,891 |. 0 0| . 1,327,891 0| 0. .31,537 |. 10/25/2035 . [1.A FE ....
..74040T-AC-7 |Preferred Term Securitie-PRETSL FLOAT 12 .... [. 06/23/2025 . |PAYDOIN . ... 11,818 ...11,818 ...11,283 | ... 11,466 |. 0 0| .. 11,818 0| 0 |. . 12/23/2031 . (2.B FE ....
..98878C-AC-0 |Z Capital Credit Partner-ZCCP 2018-1A A2 .... [. 04/16/2025 . | PAYDOIN . ..571,709 ..571,709 ..562,419 |. ..571,709 |. 0 0| .571,709 0| 0. . 01/16/2031 . [1.A FE ....
..01450A-AA-8 | ALESCO Preferred Funding-ALESC 11A A1A . . 06/23/2025 . | PAYDOUN . .. 239,061 .239,061 ..179,893 |. ..210,478 |. 0 0| .239,061 0| 0 |. . 12/23/2036 . [1.A FE ....
..01448X-AA-3 | ALESCO Preferred Funding-ALESC 6A A1 . . 06/24/2025 . | PAYDOUN . ..561,889 ..1,059,718 |. ,102,949 |. 0 0| .561,889 0| 0. . 03/23/2035 . 1.D FE ....
..67092B-AG-8 | OCP CLO 2015-9 Ltd-0CP 2015-9A ER .. . 06/30/2025 . |PAYDOIN ...oovvvvviiiiiiiiiiiiiiiiies fevveeeiniiniiineenns foviiiiiiiinnnn, L O 0| 0 0 e 0 0| 0 |. . 01/15/2033 . [3.C FE ....
..91824X-AE-0 |VCP RRL ABS || Ltd-VCRRL 2022-1A B . . 04/16/2025 . | PAYDOUN . .. 946,963 ..040,851 |. 0 0| .046,963 0| 0. . 01/20/2033 . 2.B FE ....
..61033W-AC-6 |Monroe Capital MML CLO I-MCMML 2019-2A A . 04/22/2025 . | PAYDOUN . .. 716,463 ..716,463 |. 0 0| .716,463 0| 0 |. . 10/22/2031 . [1.A FE ....
.. 12511A-AA-2 | CBAM 2020-13 Ltd-CBAM 2020-13A A ...... . 06/30/2025 . | PAYDOUN . 5,000,000) ,851,303) [. 0 0| ,000,000) 0| 0 |. (80,615) |. 01/20/2034 . [1.A FE ....
..302637-AG-8 |FS KKR MM CLO 1 LLC-FSKMM 2019-1A A1R . 04/15/2025 . | PAYDOUN . . 1,837,374 1,837,374 |. 0 0| .1,837,374 0| 0 |. .61,237 |. 01/15/2031 . [1.A FE ....
..750103-AA-1 |Rad CLO 15 Ltd-RAD 2021-15A A .......... . 04/21/2025 . | PAYDOUN . .. 256,388 , , ..250,196 |. 0 0| .256,388 0| 0 |. . 01/20/2034 . [1.A FE ....
..08186K-AA-2 |Benefit Street Partners -BSP 2023-30A A ..... . 04/25/2025 . | PAYDOUN ... 18,000,000 |...... 18 000 000 |....... 18 036 000 18,000,000 |.... .0 . 0 18,000,000 |.. .0 . . 04/25/2036 . [1.A FE ....
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.. 17275G-AA-4 | CIRUS-2018-1A A . 06/18/2025 . | PAYDOUN ... 31,139,447 .0 . 0 e .0 . 01/25/2087 . [1.A FE .
..014490-AA-4 | ALESCO Preferred Funding-ALESC 10A A1 . 06/23/2025 . | PAYDOUN . .. 558,672 0 0| . 09/23/2036 . [1.A FE ....
..87268R-AA-2 | TruPS Financials Note Se-TFINS 2019-2A A . 05/28/2025 . | PAYDOUN . ... 93,103 .93, , K .93, K 0 .93, 0| . 02/28/2039 . (1.B FE ....
..75009A-AJ-9 |Rad CLO 18 Ltd-RAD 2023-18A A1 ... . 06/04/2025 . | PAYDOUN . 10 500,000 .10 500 000 .10 500 875 |. 10 357,435 |. 0 10, 500 000 0| . 04/15/2036 . [1.A FE ....
..00120N-AC-8 | AGL CLO Ltd-AGL 2023-25A B ........ . 06/25/2025 . | PAYDOUN . . 4,200,000 ..4,200,000 ..4,200,000 |. .4,200,000 |. 0 .4,200,000 0| . 07/21/2036 . [1.C FE ....
..16409T-AE-9 | Chenango Park CLO Ltd-CHPRK 2018-1A A2 . 04/08/2025 . | PAYDOUN . . 6,000,000 ..6,000,000 ..5,928,000 |. . 5,863,585 |. 0 .6,000,000 0| . 04/15/2030 . (1.A FE ....
.. 282523-AK-5 | 1828 CLO Ltd-GUGG4 2016-1A A1S2 ..... . 04/15/2025 . | PAYDOUN . . 1,300,864 .1,390,864 |. 0 . 1,390,864 0| . 10/15/2031 . [1.A FE ....
..55312H-AA-7 | MMcapS Funding XVII Ltd-MMCAP 17A A1 . . |- 06/02/2025 . |PAYDOUN .......ccoeieiiiiiiiiiiiiiees fereeeeeeneieniieeens ferviiiiinnn, 3,872 ... 3,872 |.... .0 . ..3,872 |.. 0 . 12/01/2035 . [1.A FE ....
..74043A-AC-5 |Preferred Term Securitie-FIRST LIEN ........... . 06/30/2025 . | PAYDOUN ... ... 14,270 , ...14,270 |.... .0 . 0 . 12/22/2036 . [1.A FE ....
..82808E-AA-9 | Silver Point CLO 2 Ltd-SPCLO 2023-2A A1 . 04/21/2025 . | PAYDOUN . 10,000,000 10,000,000 .9,765,686 |. 0 0| . 04/20/2035 . [1.A FE ....
..89820U-AB-0 | TruPS Financials Note Se-TFINS 2018-1A A .... [. 06/30/2025 . | PAYDOIN . ... 27,026 , ...27,026 |. 0 .27, 0| .. . 03/30/2039 . (1.D FE ....
..43133R-AA-8 |Hildene Trups Rescuritiz-HITRR 2019-P10B .... [. 04/09/2025 . |PAYDOIN ... . 6,746,637 . , ........06,746,637 |.... .0 . ........6, 746 637 |.. 0 ...0 121 904 . 07/04/2033 . [1.E FE ....
..05874V-AA-1 |Ballyrock CLO 23 Ltd-BALLY 2023-23A A1 ....... . 05/09/2025 . | PAYDOUN ... 10,000,000 |...... 10 000,000 |...... 10 000,000 |...... 10,000,000 |.... R R | R SRR | B R 10,000,000 |.. 0 ...350,351 |. 04/25/2036 . [1.A FE ....
..15672R-AA-3 | Cerberus Loan Funding XX-CERB 2018-3A A1 . 04/15/2025 . | PAYDOUN . . 6,208,340 ..6,208,340 ..6,208,340 |. .6,208,340 |. 0 .6,208,340 0| 0 |. 197,228 |. 07/15/2030 . |1.A FE ....
..89413A-AA-9 | Trapeza Cdo IX Ltd-TRAP 2005-9A A1 .... . 04/28/2025 . | PAYDOUN . ... 71,472 ... 71,472 ...64,212 |. ...68,460 |. 0 .. 71,472 0| 0. 1,825 |. 01/27/2040 . (1.B FE ....
..00111G-AC-4 | ABPCI Direct Lending Fun-ABPCI 2023-12A . 05/29/2025 . | PAYDOUN . . 8,000,000 ..8,000,000 ..8,021,000 |. .8,000,000 |. 0 .8,000,000 0| 0 |. 373,441 . 04/29/2035 . |1.C FE ....
..74983A-AC-7 |RR 19 Ltd-RRAM 2021-19A A2 ... . 04/03/2025 . | PAYDOUN . . 2,700,000 ..2,700,000 .. 2,545,560 |. .2,527,4% |. 0 .2,700,000 0| 0. 81,665 |. 10/15/2035 . 1.C FE ....
..89707W-AB-4 | Tropic CDO 111 Ltd-TROPC 2004-1A AZL . . 04/15/2025 . | PAYDOUN . 36,271 |. 0 36,655 0| 0 |. 1,041 |. 07/15/2034 . [1.A FE ....
..89413C-AA-5 | Trapeza CDO X Ltd-TRAP 2006-10A A1 . . 04/07/2025 . | PAYDOUN . , , , K .8,295 |. 0 .8,323 0| 0. ...212 |. 07/06/2041 . [1.A FE ....
..91824X-AC-4 |VCP RRL ABS |1 Ltd-VCRRL 2022-1A A . . 04/16/2025 . | PAYDOUN . .6, 120 531 .6, 120 531 .6, 033 803 |. .6,077,065 |. 0 .6,120,531 0| 0 |. 163,044 |. 01/20/2033 . |1.F FE ....
..74043A-AD-3 |Preferred Term Securitie-SECURED . . 06/30/2025 . | PAYDOUN . .. 183,130 ..183,130 ..169,967 |. ..183,130 |. 0 .183,130 0| 0. 2,282 |. 12/22/2036 . |1.A FE ....
..96467K-AA-7 | VWihitebox CLO Ltd-WBOX 2023-4A A1 . . 04/25/2025 . | PAYDOUN . . 9,000,000 ..9,000,000 ..8,984,400 |. .8,780,599 |. 0 .9,000,000 0| 0 |. 07,044 |. 04/20/2036 . |1.A FE ....
..10901U-AA-0 |Brigade Debt Funding | L-BDF 2018-1A A . . 04/25/2025 . | PAYDOUN . 1,290,914 1,290,914 |. 1,200,914 |. 0 .1,290,914 0| 0. 27,432 . 04/25/2036 . |1.A FE ....
..28852L-AA-1 |Ellington Clo |11 Ltd-ECLO 2018-3A A1 . 04/21/2025 . | PAYDOUN . ..2,231,83% ..2,231,83% |. .2,231,83% |. 0 .2,231,83%5 0| 0 |. 71,859 |. 07/20/2030 . |1.A FE ....
..89708B-AA-1 | Tropic CDO V Ltd-TROPC 2006-5A A1L1 .. . 04/15/2025 . | PAYDOUN . 0 0| 0. 1,988 |. 07/15/2036 . [1.A FE ....
..06744N-BJ-5 |Bardot CLO Ltd-BARDT 2019-2A BR . 06/30/2025 . | PAYDOUN . 0. .0 . . 10/22/2032 . [1.C FE ....
1099999999. Subtotal - Asset-Backed Securities - Financial Asset-Backed - Self-| L|qU|dat|ng Non—

Agency - CLOs/CBOs/CDOs (Unaffiliated) 0 (601,095) (601,095) 8,036,426 XXX XXX
..067620-AM-9 |Barings Loan Partners CL-BABSN LP-3A BR ..... . 06/30/2025 . | PAYDOUN ... .0 . 0 e .28,681 |. 07/20/2033 . [1.B FE ....
..06764A-AA-8 |Barings Loan Partners CL-BABSN LP-4A X . . 04/21/2025 . | PAYDOUN . 0 0| 1,956 |. 10/20/2034 . [1.A FE ....
..067926-AA-3 |Barings Middle Market Lo-BMMLP 2024-11A ..... [. 04/21/2025 . |PAYDOIN . 0 0| 1,594 |. 10/20/2034 . |3.C FE ....
..067620-AL-1 |Barings Loan Partners CL-BABSN LP-3A AR . 06/30/2025 . | PAYDOUN . L0 K 0 0| .52,157 |. 07/20/2033 . [1.A FE ....
..06762H-AC-1 |BARINGS CLO LTD 2023-1 SR SECD NT CL B .. . 06/02/2025 . | PAYDOUN . . 2,000,000 ..2,000,000 ..2,000,000 |. .2,000,000 |. 0 .2,000,000 0| .68,321 |. 04/20/2036 . [1.C FE ....
..06763C-AE-7 |Babson CLO Ltd/Cayman |s-BABSN LP-2A D . . 04/20/2025 . | PAYDOUN . . 1,940,062 1,940,062 1,940,062 |. .1,940,062 |. 0 . 1,940,062 0| . 01/20/2034 . [2.A FE ....
. 000000-00-0 |Barings Euro CLO-BABSE 2023-1A A2 . . 06/30/2025 . | PAYDOUN . 10,821,960 .10,821,963 ..9,959,000 |. .9,521,080 |. 0 .9,959,000 0| . 04/30/2036 . [1.A FE ....
..06764F-AB-5 |Barings Middle Market Lo-BMMLP 2024— . 04/15/2025 . | PAYDOUN . 0 0| 0 |[. 10/15/2034 . |3.C FE ....
..067600-AN-9 |Barings Middle Market CL-BMM 2017-1A A1R . 04/21/2025 . | PAYDOUN . .0 .. .0 .. . 01/20/2034 . [1.A FE ....
1109999999. Subtotal - Asset-Backed Securmes - Financial Asset-Backed - Self-| L|qU|dat|ng Non-

Agency - CLOs/CBOs/CDOs (Affiliated) 15,223,276 15,223,279 14,360,316 13,826,797 0 0 437,920 14,360, 316 862, 960 0 435,815 XXX XXX
..638961-AA-0 |Navient Private Educatio-NAVSL 2023-A A ..... . 06/15/2025 . | PAYDOUN ..217,716 ... 217,716 217,401 |...........217,455 |.... .0 . ... 217,716 |.. 0 0 ..4,980 |. 10/15/2071 . [1.A FE .
..G6684@-AA-9 | OHA Credit Solutions Master Fund | SPV, . 04/04/2025 . | CA_CASH_CLOSE . . 2,671,904 .. 2,671,904 .. 2,671,904 |. .2,671,904 |. 0 .2,671,904 0 0| 139,022 |. 12/16/2032 . |1.F PL .
..04362V-AA-3 | Ascent Education Funding-ASCNT 2024-A A . 06/25/2025 . | PAYDOUN . .. 751,331 ..751,331 ..763,540 |. ..763,385 |. 0 761,331 0 0| . 18,847 |. 10/25/2050 . [1.C FE .

.. 78449H-AC-1 | SMB Private Education Lo-SMB 2023-B B ... . 06/15/2025 . | PAYDOUN . . 6,100,000 ..6,100,000 ..6,116,417 |. . 4,998,691 |. 0 .6,100,000 .0 0| 154,828 |. 10/16/2056 . |1.C FE .
..619460-AB-7 |Mosaic Solar Loan Trust -MSAIC 2022-1A B . 06/20/2025 . | PAYDOUN . ..586,386 .586,386 . 566,816 |. 0 .586,386 .0 0| 7,735 |. 01/20/2083 . [1.G FE .
..70338C-10-9 |Patrons' Legacy-PATRNL 6.673 12/04/23 . 06/30/2025 . |DEL ... . 1,103,351 1,103,351 1,108,351 |. 0 .1,103,351 0 0| .11,658 |. 09/04/2026 . [1.G FE .
..00432C-Cli-9 | ACCESS GROUP INC-SERIES 2005-B CLASS A: . 04/25/2025 . | PAYDOUN . ... 43,801 ...43,801 ... 40, K ... 43,459 |. 0 ..43,801 0 0| 1,302 |. 07/25/2035 . [1.A FE .
..43283Y-AB-9 |Hilton Grand Vacations T-HGVT 2024-1B B . 06/15/2025 . | PAYDOUN . .. 169,385 ..169,385 ..169,353 |. ..169,352 |. 0 .169,385 0 0| 4,205 |. 09/15/2039 . |1.F FE

.. 19426M-AC-2 | College Avenue Student L-CASL 2023-B B .. . 06/25/2025 . | PAYDOUN ... .. 125,645 .. 125,645 .. 124,923 |. ..125,645 |. 0 .125,645 0 0| 3,643 |. 06/25/2054 . |1.C FE .
..05593P-AA-4 |BG BETA | LTD Class A-2 Senior Secured N .... [. 04/01/2025 . | SINKING PAYMENT .. . 150,000 . 150,000 |.......... 150,000 |.... .0 . 150,000 |.. 0 2,355 |. 07/16/2054 . |1.F PL .
..78450P-AB-1 | SMB Private Education Lo-SWB 2023-D A1B ..... . 06/16/2025 . | PAYDOUN ... .0 . 0 9,082 |. 09/15/2053 . [1.A FE ..
..55400U-AB-9 | MVW 2022-1 LLC-MVNOT 2022-1A B ......... . 06/20/2025 . | PAYDOUN . 0 0| 6,111 [. 11/21/2039 . |1.F FE ..
..53050T-AD-7 |Loan Asset Issuer LLC, Series 2021 M-2 - . 06/10/2025 . | CA_CASH_CLOSE . 1 297 434 . 0 1, 297 434 0| .32,689 |. 11/10/2033 . [3.C PL ..
..46619R-AA-4 | J G WENTWORTH XXXV LLC-ASSET BCKD NT 15- .... [. 06/15/2025 . | PAYDONN ..150,9%6 |.... .0 .. ...150,825 |.. .0 .. .. 2,355 |. 03/15/2058 . [1.A FE ..
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..432838-AB-9 |Hilton Grand Vacations T-HGVT 2022-1D B ..... . 06/20/2025 . | PAYDOUN .. 145,146 145,146 137,753 |.......... 138,610 |.... .0 . 0 145,146 |.. 0 e .. 2,504 |. 06/20/2034 . [1.G FE ....
..91860*-AA-6 | VPC ASSET BACKED OPPORTUNISTIC CREDIT Ho .... |. 04/10/2025 . | CA_CASH_CLOSE . ..687,500 . 687,500 . 687,500 |. . 687,500 |. 0 0| 687,500 0| . 06/14/2029 . [1.F PL ..
..86745C-AA-0 | Sunnova Helios X111 Issu-SNVA 2024-A A . . 06/20/2025 . | PAYDOIN ...... .. 272,503 ..272,503 ..266,840 |. ..267,113 |. 0 0| .272,503 0| . 02/20/2051 . [1.D FE ..
. 00177#-AA-1 | AMF Levered |1, LLC - Revolver ... . 04/07/2025 . | CA_CASH_CLOSE . . 1,169,231 1,169,231 1,169,231 |. .1,169,231 0 0| .1,169,231 0| . 08/21/2028 . [1.C PL ..
..70337U-10-0 |Patrons' Legacy-PATRNL 5.775 12/23 . 06/30/2025 . |DEL ........... . 3,018,287 ..3,018,287 ..2,917,915 |. .3,018,287 |. 0 0| .3,018,287 0| . 06/23/2026 . [3.C FE ...
..L9714*-AB-1 | WEST STREET EUROPEAN PRIVATE CREDIT MM S . 06/30/2025 . | CA_CASH_CLOSE .....evvvvvvvvrnnnnns forvnnnnnnnnnnnnnnnns o0 [, [V 0| 0 0| 0| . 10/10/2033 . [1.G PL ...
..28416T-AA-3 |Elara HGV Timeshare |ssu-EHGVT 2019-A A . 06/25/2025 . | PAYDOIN ...... .. 154,112 .. 144,384 |. 0 0| 0| . 01/25/2034 . [1.A FE ..
..67119%-AB-3 | OT-MM REDF3 Seller, LLC - Series 2022-1 ..... . 06/18/2025 . | CA_CASH_CLOSE . ...55,474 ...55,474 |.... .0 . 0 .0 . . 11/02/2027 . [1.F PL ..
..863931-AD-3 |Structured Carbon Level -SCLM3 2023-1D ...... . 05/20/2025 . | VARIOUS . .. 282, 282,549 139,201 |........... 175, .0 . 0 .202, .. , . 09/20/2050 . |2.CPL ...
..863931-AA-9 | Structured Carbon Level -SCLM3 2023-1 A . 05/20/2025 . | VARIOUS . ..835,608 ..835,608 . 818,762 |. ..817,989 |. 0 0| .831,556 ..4,052 |. . 09/20/2050 . (1.C PL ..
..14318*-AA-6 | CARLYLE SECURED LENDING Il SPV, - Senio . 04/02/2025 . | CA_CASH_CLOSE . . 3,720,000 ..3,720,000 ..3,720,000 |. .3,720,000 |. 0 0| .3,720,000 0| . 09/30/2030 . [2.A PL ...
..43283N-AB-3 |Hilton Grand Vacations T-HGVT 2024-3A B ..... . 06/25/2025 . |PAYDOUN ....oovvvvviniiiiiiiiiiininns fervevenniiineiiienns fonens 1,019,598 |........ 1,019,598 |........ 1,019,334 |........ .0 . 0 e 1,019,508 |.. 0 . 08/27/2040 . [1.G FE ..
..86745Y-AA-2 | Sunnova Helios XI1 Issue-SNVA 2023-B A ....... . 06/20/2025 . | PAYDOUN ... ... 99,218 ...99,218 ...95,020 |.... .0 . 0 ..99,218 |.. 0 . 08/22/2050 . [1.D FE ...
..83207D-AA-6 | SMB Private Education Lo-SWB 2023-C A1A . 06/15/2025 . | PAYDOUN . .. 428,143 ..428,143 ..424,313 |. 0 0| .428,143 0| . 11/15/2052 . [1.A FE ..
..28628C-AB-2 |ELFI Graduate Loan Progr-ELFI 2022-A B . . 06/25/2025 . | PAYDOUN . .. 317,435 ..317,435 ..256,528 |. ..271,524 |. 0 0| .317,435 0| . 08/26/2047 . [1.C FE ..
..74334D-AG-8 |Progress Residential 202-PROG 2022-SFR6 . 06/30/2025 . |DEL ...... 10,499,793 .10,500,000 .10,499,652 |. 10,499,793 |. 0 0| 10,499,793 0| . 07/01/2039 . [2.A FE ..
..53050T-AA-3 |Loan Asset Issuer LLC, Series 2021 M-2 - .... |. 06/10/2025 . | CA_CASH_CLOSE . 9,755,740 ..9,755,740 ..9,755,740 |. .9,755,740 |. 0 0| .9,755,740 0 , . 11/10/2033 . [1.D PL ..
..91862@-AA-2 |Viva Capital 3 LS 2021 L Viva Term Note . 06/30/2025 . | CA_CASH_CLOSE . 2,102,920 ..2,102,920 1,995,081 |. .2,074,991 K 0 0| .2,075,949 26,971 | 15,696 |. 10/15/2031 . [1.G PL ..
..57430U-30-1 |Maryland Trust 2006-I-MDIBS 2006-1A A . 06/30/2025 . |DEL ... 1,094,555 .. 3,365,856 911,810 |. .1,004,585 |. .. (37,699) |. 0 0| . 1,056,855 0 . (110,669) |. 12/10/2065 . [5.C FE ..
.. 75973H-AA-5 |Renew 2023-1-RENEW 2023-1A A ... . 06/20/2025 . | PAYDOUN . .. 393,163 ..393,163 ..369,652 ..359,407 |. .33,755 | 0 0| .393,163 0| . 11/20/2058 . [1.A FE ..
..05552F-AE-7 | BBCMS Trust-BBCMS 2022-C15 D ... . 06/30/2025 . |DEL ... . 1,962,916 .. 2,382,000 1,842,339 |. 1,962,916 |. 0 0| .1,962,916 0| . 04/01/2085 . [3.A
..05630#-AA-1 | BCRED MERIDIAN PEAK FUNDING LLC - Secure . 06/30/2025 . | CA_CASH_ . ....0 .0 L0 0 0 0| .0 0| . 08/16/2030 . [1.F
..784740-AB-1 |SQ ABS Issuer, LLC/Class B Asset-Backed ..... [. 06/30/2025 . |PAYDOIN ...... ....0 .0 L0 | L0 0 0| .0 L0 . 10/20/2039 . (2.B
..83428#-AA-4 |Solar Ln Borrower 2024-1 LLC Class A Loa .... |. 05/20/2025 . | CA_CASH_CLOSE . 1,439,900 ,439,900 ,375,248 |. 11,375,248 |. 0 0| 1,375,248 .64,652 |. . 09/01/2080 . [1.F
..05502X-AD-2 |BMW Vehicle Owner Trust -BMNOT 2023-A A3 .... [. 06/25/2025 . | PAYDOIN . . 1,918,851 ..1,918,851 1,921,025 |. 1,919,683 |. 0 0| .1,918,851 0 . 02/25/2028 . [1.A
..065404-AA-3 | BANK 2018-BNK10-BANK 2018-BN10 D . 06/30/2025 . |DEL ... . 1,985,115 .. 2,450,000 ..1,758,641 1,985,115 |. 0 0| .1,985,115 0| . 02/01/2061 . (3.
..43283G-AD-4 |Hilton Grand Vacations T-HGVT 2022-2A D . 06/25/2025 . | PAYDOUN . .. 205,085 . . . 0 0| . 0| . 01/25/2037 . |3.C Fi
..70337Y-10-2 |Patrons' Legacy-PATRNL 5.8594 07/10/58 . . 06/30/2025 . |DEL ...... .. 942,770 . . K 0 0| 0| . 07/10/2058 . [1.F Fl
..60510M-A@-7 |Mission Lane Credit Card Master Trust - ..... . 04/15/2025 . | BANK LOANS BARINGS . 38,000,000 |....... 38,000,000 |....... 38,000,000 |.... .0 . 0 . 0 . 10/15/2027 . [1.F Pl
..G7741#-AA-6 | STEPSTONE GROUP EUROPE ALTERNATIVE INVES .... |. 05/29/2025 . |CA_CASH_CLOSE . ..400,000 |.......... 400,000 |.......... 400,000 |.......... 400,000 |.... .0 . 0 400,000 |.. 0 . 02/28/2034 . [1.E Pl
..63939X-AD-3 |Navient Private Educatio-NAVSL 2017-A B ..... . 06/15/2025 . | PAYDOIN . .. 574,693 ..574,693 ..550,986 |. ..562,164 |. 0 0| .574,693 0| . 12/16/2058 . [1.A Fl
..28166L-AA-2 |EDvestinU Private Educat-EDVES 2021-A A ..... [. 06/25/2025 . |PAYDOIN . .. 208,734 ..208,734 ..182,405 |. . 186,004 |. 0 0| .208,734 0| . 11/25/2045 . [1.A FE ..
..46620J-AA-9 | J.G. Wentworth XXXVIII L-HENDR 2017-1A A .... [. 06/15/2025 . | PAYDOIN ... ... 72,592 ... 12,592 ... 72,536 |............72,551 |.... .0 . 0 . 0 . 08/16/2060 . [1.A FE ..
..60510M-A#-5 |Mission Lane Credit Card Master Trust - ..... . 04/15/2025 . | BANK LOANS BARINGS . . 8,000,000 ..8,000,000 ..8,000,000 |........4,800,000 |.... .0 . 0 0 . 10/15/2027 . [2.B PL ...
..826538-AC-7 |Sierra Timeshare 2024-3 -SRFC 2024-3A C . 06/20/2025 . | PAYDOIN ......... 411,753 ..411,753 411,319 | 411,822 | 0 0| 0| . 08/20/2041 . [2.B FE ...
..12758#-AB-1 | CMFT RE Lending Sub MM, LLC - Term Loan . 06/17/2025 . | CA_CASH_CLOSE . . 1,000,000 ..1,000,000 ..1,000,000 |. .1,000,000 |. 0 0| 0| . 10/10/2027 . [2.A PL ...
..32013#-AA-2 |FIRST EAGLE DIRECT LENDING V-B, LLC - Se .... [. 05/02/2025 . |CA_CASH CLOSE .........cooevvviiies Joovrniininiininiinns |oeees 1,037,571 |........ 1,087,571 |........ 1,087,571 |........1,087,571 |.... .0 . 0 e 1,037,571 |.. 0 . 06/16/2029 . [1.D PL ...
..640330-AB-5 |Nelnet Student Loan Trus-NSLT 2015-2A A2 .... . 06/25/2025 . |PAYDOIN . .. 138,256 ..138,256 .. 133,590 |...........132,617 |.... .0 . 0 .138,256 |.. 0 . 09/25/2042 . (1.B FE ..
..78450X-AA-6 | SMB Private Education Lo-SWB 2024-E A1A . 06/15/2025 . | PAYDOUN . ..419,006 ..419,006 ..418,842 |. ..418,856 |. 0 0| .419,006 0| . 10/16/2056 . [1.A FE ..
..46617F-AA-2 | JGWPT XXVI11 LLC-HENDR 2013-1A A . 06/16/2025 . | PAYDOUN . ... 79,091 ... 79,091 ...78,863 |. ... 78,844 |. 0 0| ..79,001 0| . 04/15/2067 . [1.A FE ..
.. 12758#-AC-9 | CMFT RE Lending Sub MM, LLC - Term Loan . 05/19/2025 . | CA_CASH_CLOSE . . 1,169,082 ..1,169,082 ..1,169,082 |. 1,169,082 |. 0 0| .1,169,082 0| . 11/01/2027 . [1.G PL ...
..46616P-AA-1 | JGWPT XXI11 LLC-HENDR 2011-1A A .. . 06/15/2025 . | PAYDOUN . 71,716 71,716 71,698 71,699 0 0| 0| . 10/15/2056 . [1.A FE ..
..57100N-AC-3 |Marlette Funding Trust 2-MFT 2022- . . 06/15/2025 . | PAYDOUN . ..864,007 . 864,007 863,782 ..863,955 0 0| 0| . 11/15/2082 . [1.C FE ...
..08860D-AB-9 |BHG Securitization Trust-BHG 2022-C B ... . 06/17/2025 . | PAYDOUN . 1,411,399 ,411,399 411,260 1,411,368 |. 0 0| 0| . 10/17/2035 . [1.D FE ...
..50576#-AA-4 |Middle Market Credit Fund I SPV, LLC-CI . 06/30/2025 . | VARIOUS ....oovvviviiiiiiiiiiiiiiiees fevveeiiiiiiiiiiiiies ferveiiiiiiinennn, [V [V N | N 0| 0 0| 0| . 11/03/2030 . [1.A PL ...
..36298G-AA-7 | GSPA Monetization Trust-SECURED ..... . 06/30/2025 . | VARIOUS ... . 6,457,641 ..6,703,398 . 6,733,449 |. 0 0| .6,457,641 0| . 10/09/2029 . [2.A FE ...
.. 148551-AB-2 | Castlelake Secured Aviat Notes Class B . . 06/15/2025 . | SINKING PAY .. 779,620 ..779,620 , ..724,991 |. 0 0| .779,620 0| . 07/31/2036 . [2.B PL ...
..466160-AA-9 | 321 HENDERSON RECE|VABLE-SERIES 2011-2A . 06/15/2025 . | PAYDOUN ......... ... 71,815 ...71,815 LT1,774 .. 71,778 | 0 0| ..71,815 0| . 09/15/2056 . [1.A FE ..
..53950T-AC-9 |Loan Asset Issuer LLC, Series 2021 M-2 - . 06/10/2025 . | CA_CASH_CLOSE . . 1,472,898 ,472,898 1,472,898 .1,472,8%8 |. 0 0| .1,472,8%8 0| . 11/10/2033 . |2.CPL ...
..193938-AB-3 |College Ave Student Loan-CASL 2023-A A2 . 06/25/2025 . | PAYDOUN . 63,627 63,627 63,615 63,617 0 0| 63,627 0| . 05/25/2055 . [1.A FE ...
..863931-AB-7 |Structured Carbon Level -SCLM3 2023-1 B . 05/20/2025 . | CALL 100 48,980 48,980 25,627 |. 26,987 |. 0 0| 27,899 ,081 |. . 09/20/2050 . [1.F PL ...
.. 19424K-AB-9 | College Avenue Student L-CASL 2021-A A2 . 06/25/2025 . | PAYDOUN . .. 194,004 ..194,994 ..194,9585 |. ..194,966 |. 0 0| .194,994 0 . 07/25/2051 . [1.A FE ...
..33768D-AE-4 |FirstKey Homes 2022-SFRA-FKH 2022-SFRA C . 06/30/2025 . |DEL ... 8,247,529 ..8,250,000 ..8,244,637 |. . 8,247,529 |. 0 0| . 8,247,529 0| . 03/01/2039 . [1.F FE ...
..553890-AB-3 | MVW 2024-2 LLC-MVWOT 2024-2A B ........cee.e... . 06/20/2025 . | PAYDOUN . 412,267 412,280 |...........412,253 |.... .0 . 0 e 412,267 .. .0 . . 03/20/2042 . [1.F FE ...
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..4373%K-AA-1 |HOMEE 2024-1 BARCLAYS LN TR - HOME IMPT . 05/20/2025 . | VARIOUS ... s .3,696,3%4 |.... .(158,911) |... . (66,230) |....... (66,230) . 07/20/2046 . |[1.A Z .....
..618933-AA-3 |Mosaic Solar Loan Trust -MSAIC 2023-3A A . 06/20/2025 . | PAYDOIN . . s ..333,440 |. . 0] 0 . 11/20/2053 .
..38150Y-AD-5 | Goldman Home Improvement-GHIT 2022-GRN1 . . 06/25/2025 . | PAYDOIN ... 525 688 .514,404 ..517,772 N .525,688 . 06/25/2052 .
..04941*-AD-6 |Atlas Securitized Products Funding 1 LP . 04/01/2025 . | CA_CASH_CLOSE . . 305,591 .305,591 ..305,591 |. .305,591 . 05/25/2063 .
..90139@-AA-1 | Twin Brook Capital Funding X111 WSPV, LL . 05/07/2025 . | CA_CASH_CLOSE . ..328,680 328,680 ..328,680 |. .328,680 . 10/18/2028 .
..381935-AA-3 | GoodLeap Home Improvemen-GDLP 2024-1A A . . 06/20/2025 . | PAYDOIN . . 1,001,774 999,300 ..999,372 |. .1,001,774 . 10/20/2046 .
..46620V-AA-2 |J.G. Wentworth XXXIX LLC-HENDR 2017-2A A . 06/15/2025 . | PAYDOIN . ..192,785 |. 192,785 . 09/15/2072 .
..70338A-10-3 |Patrons' Legacy-PATRNL 5.646 05/17/22 ........ . 06/30/2025 . | DEL 1 325,415 |.... .1,325,415 |.. . 09/17/2026 .
..46617T-AA-2 | JGIPT XXXI LLC-ASSET BKD SERIES 2014-1 C .... |. 06/15/2025 . | PAYDOIN ... ...88,065 |.... ..88,114 |.. . 03/15/2063 .
..78449Y-AA-8 | SMB Private Education Lo-SWB 2021-B A ... . 06/15/2025 . | PAYDOIN . ..516,211 |. .544,517 . 07/17/2051 .
..39571M-AD-0 | GreenSky Home Improvemen-GSKY 2024-1 A4 . 06/25/2025 . | PAYDOIN . N 1,491,903 |. .1,491,903 . 06/25/2059 .
..00436M-AA-3 |Accelerated Assets 2018--AALLC 2018-1 A ..... . 06/02/2025 . | PAYDOIN ... .... 118,706 .. 118,676 |.... ... 118,706 |.. . 12/02/2033 .
..826934-AC-5 |Sierra Timeshare 2022-3 -SRFC 2022-3A C ...... . 06/20/2025 . | PAYDONN s ... 127,686 127,657 |.... s ... 127,686 |.. . 07/20/2039 .
..G7740#-AA-7 [SCL XL | FUND L.P. - Senior Secured Revo .... |. 06/17/2025 . |CA_CASH_CLOSE . . 6 217,441 ..6,277,441 ..6,277,441 |. 6 277 441 . .6,277,441 . 10/05/2029 .
..14686G-AD-8 | Carvana Auto Receivables-CRVNA 2022-N1 C .... |. 06/10/2025 . | PAYDOIN . .. 193,501 ..193,501 ..193,479 |. ..193,490 |. .193,501 . 12/11/2028 .
..83404K-AD-5 |SoFi Professional Loan P-SOFI 2017-E B ....... |. 05/25/2025 . | PAYDOIN ... . 3,008,065 .. 3,008,065 ..2,885,863 |. .2,926,659 |. .3,008,065 . 11/26/2040 .
..47236%-AA-5 | JEFFERIES DIRECT LENDING OFFSHORE FUND | . 06/09/2025 . | CA_CASH_CLOSE . .. 156,804 ..156,804 156,804 ..156,804 |. . 0 .156,804 . 06/17/2031 .
..55400W-AA-7 [ MV 2023-2 LLC-MVWOT 2023-2A A ......... . 06/20/2025 . | PAYDOIN . ..577,116 . 577,116 587,486 ..587,471 |. . .. (10,355) | 577,116 . 11/20/2040 .
..863931-AC-5 |Structured Carbon Level -SCLM3 2023-1 C . 05/20/2025 . | PAYDOIN . . 1,251,047 1,251,047 587,099 . 668,857 |. . .. 582,190 |. . 1,251,047 . 09/20/2050 .
..07336P-AA-2 [Bayview Opportunity Mast-BVCLN 2024-EDU1 . 06/25/2025 . | PAYDOIN . .. 478,754 478,754 478,754 ..478,754 |. 478,754 . 06/25/2047 .
..097093-AC-2 [BOF VII AL Funding Trust-BVABS 2023-CARS .... |. 06/25/2025 . |PAYDOIN . ..607,931 ..607,931 ..607,926 |. ..607,924 |. .607,931 . 07/26/2032 .
..344928-AD-8 |[Ford Credit Auto Owner T-FORDO 2023-A A3 .... |. 06/16/2025 . |PAYDONN . 1,713,237 1,713,237 ..1,699,719 |. 1,708,728 |. 1,713,237 . 02/15/2028 .
..53950T-AB-1 [Loan Asset Issuer LLC, Series 2021 M-2 - .... |. 06/10/2025 . | CA_CASH_CLOSE . 3,613,237 .. 3,613,237 ..3,613,237 |. 3 613,237 |. 3 613,237 .57, . 11/10/2033 .
. 67080B-A*-8 [NXT Capital Structured Note I, LLC - Cla .... |. 05/07/2025 . | CA_CASH_CLOSE .... 35,429,363 . 35,429,363 . 35,429,363 |. 31,440,443 |. 35,429,363 1,319,333 |. 01/26/2031 .
..68268V-AB-1 |OneMain Financial Issuan-OMFIT 2022-2A B .... |. 05/08/2025 . |DEUTSCHE BANK SECURI . 10,025,391 10,000,000 ..9,997,337 |. 9,998,913 |. .9,999,169 211,056 |. 10/14/2034 .
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..6304201-AA-8 |Navient Private Educatio-NAVSL 2022-A A ..... [. 06/15/2025 . |PAYDOIN ......... ..105,576 ..93,108 .105,576 . 07/15/2070 .
..350420-AD-6 |Foundation Finance Trust - Fixed Class D .... |. 06/16/2025 . | CA_CASH_CLOSE . ..347,546 345,069 K .345,069 . 10/15/2042 .
..04941*-AC-8 | Atlas Securitized Products Funding 1 LP ..... |. 06/17/2025 . |CA_CASH_CLOSE . ..1,084,184 1 084,184 |. .1,084,184 . 05/25/2063 .
..38237G-AA-7 | GoodLeap Sustainable Hom-GOOD 2021-4GS A ..... . 06/20/2025 . [ PAYDONN 245,227 .. 189,111 |.... ...245,227 |.. . 07/20/2048 .
..202681-AB-0 | Commonbond Student Loan -CBSLT 2021-AGS ...... |. 06/25/2025 . | PAYDOUN 31,552 22,817 |.... 31,852 .. . 03/25/2052 .
..02325#-AA-8 | AMBER CS LLC - Senior Secured Loan .... . 06/30/2025 . [ CA_CASH_CLOSE . . 06/19/2032 .
..63943C-AA-9 |Navient Private Educatio-NAVSL 2024-A A . 06/15/2025 . [PAYDOIN ...... . 10/15/2072 .
..L9714*-AA-3 | WEST STREET EUROPEAN PRIVATE CREDIT MM S .... |. 06/30/2025 . | CA_CASH_CLOSE . .. . 10/10/2033 .
..88517Q-AB-9 | Thor 2024-A LLC-THOR 2024-A B .................. . 06/15/2025 . [ PAYDONN . ... 686,568 ... 686,461 |.... ... 686,568 |.. . 08/15/2041 .
..98164Q-AD-0 |WorId Omni Auto Receivab-WOART 2023-B A3 . 06/15/2025 . [ PAYDONN . , ,562,515 .1,548,683 |. 1 562,515 . 05/15/2028 .
..63940V-AC-6 |Navient Private Educatio-NAVSL 2018-CA B . 06/15/2025 . [ PAYDONN . , ..730,568 |. . 06/16/2042 .
..19421U-AC-8 | College Ave Student Loan-CASL 2019-A B ....... . 06/25/2025 . [ PAYDOIN ... .47, .47, .47, .. . 12/28/2048 .
..63942G-AA-1 | Navient Private Educatio-NAVSL 2021-FA A .... |. 06/15/2025 . | PAYDOIN . , 194,123 . 194 123 |.. . 02/18/2070 .
..74332V-AE-5 |Progress Residential 202-PROG 2022-SFR2 ...... . 06/30/2025 . |DEL ... 5,969,360 ..6,000,000 ..5,033,852 |. 5 969 360 |. 5,969,360 . 04/01/2027 .
..83206E-AA-5 | SMB Private Education Lo-SWB 2024-C A1A . 06/15/2025 . [ PAYDONN . .. 312,405 ..312,405 ..312,349 | ..312,352 | .312,405 . 06/17/2052 .
..38218J-AB-2 | Goodgreen 2022-1-GOODG 2022-1A B ......... . 06/15/2025 . [ PAYDONN . ... 337 ....387 ...336 |. T ....387 . 10/15/2056 .
..47235#-AA-2 | JEFFERIES DIRECT LENDING FUND |1 SPE LLC . 06/09/2025 . | CA_CASH_ CLOSE . .1, 187 005 ..1,187,005 1, 187 005 |. A, 187 005 |. .1,187,005 . 06/17/2031 .

.. 19424K-AD-5 | College Ave Student Loan-CASL 2021-A C .. . 06/25/2025 . [ PAYDONN . .. 108,934 103,934 ...95,619 |. ...98,129 |. .103,934 . 07/25/2051 .
..57100N-AB-5 |Marlette Funding Trust 2-MFT 2022-3A B . . 05/15/2025 . [ PAYDONN . .. 437,443 .437,443 ..434,341 ..437,214 | .437,443 . 11/15/2032 .
..04941*-AB-0 | Atlas Securitized Products Funding 1 LP . 04/01/2025 . [ CA_CASH_CLOSE . .. 306,591 305,591 ..305,501 |. ..305,591 .305,501 . 05/25/2063 .
..90140*-AA-0 | Twin Brook Capital Funding XIV WSPV, LLC . 04/21/2025 . [ CA_CASH_CLOSE . 13,637 13,637 13,637 | 13,637 13,637 . 10/18/2028 .
..20268K-AA-8 | Commonbond Student Loan -CBSLT 2017-BGS . . 06/25/2025 . [ PAYDONN . ..216,640 ..216,640 . 198,767 |. .199,903 |. .216,640 . 09/25/2042 .

.. 17328R-AG-4 | Citigroup Commercial Mor-CGCMT 2020-GC46 . 06/30/2025 . (DEL ... 2,485,350 ..3,000,000 ..2,283,867 |. 2 485,350 |. . 2,485,350 . 02/01/2053 . |3.B ........
..723050-AA-7 | PINEBRIDGE PRIVATE CREDIT Il HOLDINGS L .... |. 06/06/2025 . |CA_CASH_CLOSE . . 2,019,876 ..2,019,876 ..2,019,876 |. .2,019,876 |. .2,019,876 . 12/21/2031 . [1.G PL ..
..67100#-AA-2 | OC 111 LVS XXVI LP - Secured Loan Facili .... |. 06/05/2025 . | CA_CASH_CLOSE . . 1,846,857 .. 1,846,857 .. 1,846,857 |. . 1,846,857 |. . 1,846,857 . 11/20/2030 . [1.F PL ..
..437927-AC-0 |Honda Auto Receivables 2-HAROT 2023-2 A3 . 06/16/2025 . [ PAYDON . . 687,102 ..684,848 |. . 686,070 | 687,102 . 11/15/2027 . [1.A FE ..
..00178X-AB-9 | AMSR 2019-SFR1 Trust-AMSR 2019-SFR1 B ... . 06/30/2025 . (DEL ... ..5,000,000 ..4,999,754 |, . 4,999,561 . 4,999,561 . 01/01/2039 . [1.A FE ..
..785030-AA-4 | SPV FACILITY | LLC - Senior Secured Revo . 06/30/2025 . [CA_CASH_CLOSE .......ooveeiiiiiins Joeiiiineeeeiiies oo, 0| 0 . 03/31/2033 . [1.G PL ..
..64830Y-AC-1 | NRZ Excess Spread-Col lat-NZES 2021-FNT1 ..... . 05/25/2025 . [ PAYDOIN .2,597,183 |.... .2,597,19 |.. . 03/25/2026 . [2.C FE ..
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..78450F-AD-9 | SMB Private Education Lo-SMB 2022-A B . |- 06/15/2025 . [ PAYDOWN ... .. 115,99 114,585 |...........114,662 |.... .0 . 0 .115,9% |.. 0 e .0 .. 1,559 |. 11/16/2054 . [1.D FE .
..553890-AC-1 | MVW 2024-2 LLC-MVWOT 2024-2A C ... . 06/20/2025 . | PAYDOUN . .. 274,845 ..274,805 |. ..274,809 |. 0 0| .274,845 0| 5,624 |. 03/20/2042 . |2.B FE ..
..86744V-AB-7 |Helios Issuer LLC-SNVA 2022-B B .. . 06/20/2025 . | PAYDOUN . .. 107,29 . 101,820 |. ..102,310 |. 0 0| .107,2% 0| 2,712 |. 08/20/2049 . [3.C FE ..
..883380-AA-8 | Theorem Funding Trust 20-THRM 2023-1A A . 06/15/2025 . | PAYDOUN . . 1,847,503 ..1,847,486 |. . 1,847,483 |. 0 0| . 1,847,503 0| .57,648 |. 04/15/2029 . [1.B FE ..
..19421U-AB-0 |College Avenue Student L-CASL 2019-A A2 . 06/25/2025 . | PAYDOUN . ... 96,523 ... %, ...96,488 |. ...96,503 |. 0 0| ..96,523 0| 1,202 |. 12/28/2048 . |1.A FE ..
..75973V-AA-4 |Renew 2024-1-RENEW 2024-1A A ............ . 06/20/2025 . | PAYDOUN . .. 292,990 ..292,990 ..203,414 |. ..292,990 |. 0 0| .292,990 0| .12,886 |. 11/20/2089 . [1.A FE ..
..50207M-AA-5 |LMF 2023-1, LLC - Class A Term Loans . . 06/15/2025 . | CA_CASH_CLOSE . . 6,632,481 ..6,632,481 ..6,632,481 .6,632,481 0 0| .6,632,481 0| 225,557 |. 07/19/2082 . [1.G PL ..
..46617L-AA-9 | JGWPT XXX LLC-HENDR 2013-3A A . 06/15/2025 . | PAYDOUN . . .0 . o0 |, 159,658 .. 0 ..2,724 |.01/17/2073 . [1.A FE ..
..86744-AA-7 | Sunnova Helios X Issuer -SNVA 2022-C A ....... . 06/20/2025 . | PAYDOUN ... .0 . 0 . 0 .0 2,766 | 11/22/2049 . [1.D FE ..
..20267U-AA-7 | COMMONBOND STUDENT LOAN -SERIES 16-B CLA . 06/25/2025 . | PAYDOUN . 0 0| 0| . 10/25/2040 . [1.A FE ..
..25273C-AB-6 |Diamond Resorts Owner Tr-DROT 2021-1A B ..... . 06/20/2025 . | PAYDOIN . 0 0| 0| . 11/21/2033 . [1.F FE ..
..038413-AA-8 | Aqua Finance Trust 2020--AQFIT 2020-AA A .... [. 06/17/2025 . |PAYDOIN ... .0 . 0 0 . 07/17/2046 . [1.A FE ..
..38218J-AA-4 | Goodgreen 2022-1-GOODG 2022-1A A . |- 06/15/2025 . | PAYDOIN ... .0 . 0 0 . 10/15/2056 . [1.A FE ..
..38217U-AC-6 | Goodgreen 2021-1 Trust-GOODG 2021-1A C . . 06/15/2025 . | PAYDOUN . . K 0 0| 0| . 10/15/2056 . (2.B FE ..
..63042A-AB-2 |Navient Private Educatio-NAVSL 2020-1A A . 06/16/2025 . | PAYDOUN . .. 166,497 . 161,918 |. 0 0| 0| . 04/15/2069 . [1.A FE ..
..23345A-AE-3 | DT Auto Owner Trust 2022-DTAOT 2022-2A C . 06/15/2025 . | PAYDOUN . 2,564,398 ..2,564,313 |. 0 0| 0| . 03/15/2028 . [1.A FE ..
..193938-AC-1 |College Ave Student Loan-CASL 2023-A B .. . 06/25/2025 . | PAYDOUN . .. 311,455 ..311,455 ..311,393 |. .311,414 | 0 0| .311,455 0| . 05/25/2055 . [1.C FE ..
..46619X-AA-1 | JG Wentworth XXXVI LLC-HENDR 2015-3A A . . 06/15/2025 . | PAYDOUN . 47,967 47,967 47,925 |. 47,930 |. 0 0| 47,967 0| . 03/17/2070 . (1.A FE .
..761923-AA-9 |REVL 2023-2 Ltd-REVL 2023-2A A1 ........ . 06/01/2025 . | PAYDOUN . .. 556,971 ..556,971 ..566,971 |. ..556,971 0 0| .556,971 0| . 10/01/2048 . [1.E PL .
..63940U-AB-0 |Navient Private Educatio-NAVSL 2018-DA A . 06/15/2025 . | PAYDOUN . ..418,874 ..418,874 414,195 | 0 0 0| .418,874 0| . 12/15/2059 . [1.A FE .
..43283J-AB-2 |Hilton Grand Vacations T-HGVT 2024-2A B . 06/25/2025 . | PAYDOUN . .. 129,055 ..129,955 ..130,849 |. L0 0 0| . 129,955 0| . 03/25/2038 . 1.F FE .
..46617A-AA-3 | JGWPT XXVI| LLC-ASSET BKD SERIES 2012-3 . 06/16/2025 . | PAYDOUN . . ...62,448 |. ,572 | 0 0| ..63,080 0| . 09/15/2065 . [1.A FE .
..224092-AA-4 | CP EF Asset Securitizati-CPEF 2023-1A A . 06/15/2025 . | PAYDOUN . ..1,417,818 |. 1,420,938 |. 0 0| . 1,424,884 0| . 03/15/2082 . [1.C FE .
..86744@-AB-4 | SUNNOVA SOL IX ISSUER LL Sunnova SOL IX . 04/30/2025 . | CA_CASH_CLOSE . K 0 0 0| . 4,904 173 | . 01/30/2060 . [2.C PL .
..L9714*-AC-9 | WEST STREET EUROPEAN PRIVATE CREDIT MM S . 04/22/2025 . | CA_CASH_CLOSE . L0 | 0| 0 0| .0 0| . 10/10/2033 . [1.G PL .
..46616M-AA-8 | J G WENTWORTH RECV XXI1-ASSET BKD NT 10- .... [. 06/15/2025 . | PAYDOIN . ,681 |. ,607 |. 0 0| ,688 0| . 12/15/2048 . [1.A FE .
..46618H-AA-7 | J G WENTWORTH XXXI 1| LLC-ASSET BKD SER 2 .... [. 06/15/2025 . | PAYDOIN . .. 185,981 ..186,124 |. . 186,120 |. 0 0| .185,981 0| . 06/15/2077 . [1.A FE .
..86744V-AA-9 |Helios Issuer LLC-SNVA 2022-B A . 06/20/2025 . | PAYDOUN . ... 87,983 . ...87,490 |. 0 0| ..87,983 0| . 08/20/2049 . (1.G FE
..61759X-AC-6 |Morgan Stanley Re-REMIC -MSRR 2010-R8 1C .... [. 06/30/2025 . |VARIOUS ... . 1,713,447 1,716,287 |.... .0 . o0 e 1,713,447 | 0 . 01/01/2037 . [4.C FM .
..78450F-AE-7 | SMB Private Education Lo-SWB 2022-A C ........ [. 06/15/2025 . |PAYDOIN ... .. 313,940 ..313,850 |.... .0 . w0 .. 313,040 .. 0 . 11/16/2054 . [1.G FE .
.. 78449H-AD-9 | SMB Private Education Lo-SMB 2023-B C ... . 06/15/2025 . | PAYDOUN . . 2,500,000 . 0 0| .2,500,000 0| . 10/16/2056 . [1.F FE .
..L9714*-AD-7 | WEST STREET EUROPEAN PRIVATE CREDIT MM S . 06/30/2025 . | CA_CASH_CLOSE . 0 0| 0| . 10/10/2033 . [1.G PL .
..07336P-AC-8 |Bayview Opportunity Mast-BVCLN 2024-EDU1 .... [. 06/25/2025 . | PAYDONN . ..105, .0 . 0 .105,846 |.. 0 . 06/25/2047 . [1.F FE .
..47237#-AA-0 | JEFFERIES DIRECT LENDING OFFSHORE FUND I .... |. 06/09/2025 . | CA_CASH_CLOSE . 659,450 659,450 |.... .0 . 0 .659,450 |.. 0 . 06/17/2031 . (2.B PL .
..20268A-AB-8 | Commonbond Student Loan -CBSLT 2021-BGS . . 05/25/2025 . | PAYDOUN . . 186,500 ..153,862 |. 0 0| 186,500 0| . 09/25/2051 . [2.A FE .
..761923-AB-7 |REVL 2023-2 Ltd-REVL 2023-2A A2 . 06/01/2025 . | PAYDOUN . ..1,829,111 ..1,829,111 0 0| ,829,111 0| . 02/01/2049 . (1.E PL .
..20268B-AA-8 | Commonbond Student Loan -CBSLT 2020-1 A ...... [. 06/25/2025 . | PAYDOIN ... .0 . 0 0 . 10/25/2051 . [1.A FE .
..08862G-AA-2 |BHG Securitization Trust-BHG 2023-B A ........ . 06/17/2025 . | PAYDOUN .0 . 0 0 . 12/17/2036 . [1.A FE .
..12758#-AA-3 | CMFT RE Lending Sub MM, LLC - Term Loan . 06/30/2025 . | CA_CASH_CLOSE .....covvvviiiiiiiins feveeeiiiiiiiiiiiiins ferveeniiiinnnnnns 0 0| 0| . 07/16/2027 . [1.G PL .
.. 19425A-AE-4 | College Avenue Student L-CASL 2021-B D .. . 06/25/2025 . | PAYDOUN ...... K 0 0| 0| . 06/25/2052 . 2.B FE .
..46127%-AA-9 | Invesco Private Credit Opportunities Hol . 05/12/2025 . | CA_CASH_CLOSE . . 2,800,000 ..2,800,000 ..2,800,000 |. .2,800,000 |. 0 0| .2,800,000 0| . 09/23/2032 . [1.G PL ..
..826525-AB-3 |Sierra Timeshare 2020-2 -SRFC 2020-2A B . 06/20/2025 . | PAYDOUN . . 3,011,236 ..3,011,236 ..2,846,559 |. 2,964,634 |. 0 0| .3,011,236 0| . 07/20/2037 . [1.F FE ...
..78449L-AC-2 |SMB 2018-B AZB ........cceeeennnnnn . 06/16/2025 . | PAYDOUN . ... 57,625 ...57,625 ...56,589 |. ...57,135 |. 0 0| ..57,625 0| . 01/15/2087 . [1.A FE ...
..62847R-AA-5 | MV 2024-1 LLC-MVNOT 2024-1A A . 06/20/2025 . | PAYDOUN . .. 373,748 ..373,748 ..379,062 |. ..379,019 |. 0 0| .373,748 0| . 02/20/2043 . [1.A FE ...
..784740-AA-3 |SQ ABS Issuer, LLC/Class A Asset-Backed . 04/20/2025 . | PAYDOUN . ..3,186 . 3,186 .3,165 |eeiiiiiiiiiiies 0| 0 0| . 3,186 0| . 10/20/2039 . [1.G Z .....
..86324E-AA-5 | Stream Innovations 2024--STRE 2024-2A A . 06/15/2025 . | PAYDOUN ... .. 597,429 ..597,429 ..507,283 |. ..597,290 |. 0 0| .597,429 0| . 02/15/2045 . [1.G FE ...
.. 14855l-AA-4 | Castlelake Secured Aviat Notes Class A . . 06/15/2025 . | SINKING PAY 3,637,902 .. 3,637,902 .. 3,545,514 |. .3,578,571 0 0| . 3,637,902 0| . 07/31/2036 . [1.F PL ...
..46617J-AA-4 | JGIPT XXIX LLC-HENDR 2013-2A A ............ . 06/15/2025 . | PAYDOUN ... 73,113 ... 73,113 ... 73,09 L1312 0 0| .. 73,113 0| . 03/15/2062 . [1.A FE ...
..46618L-AA-8 | J G WENTWORTH XXXIV LLC-ASSET BKD SER 20 . 06/15/2025 . | PAYDOUN . ..198,843 0 0| 0| . 09/15/2072 . [1.A FE ...
.. 43739K-AB-9 | HOMEE 2024-1 BARCLAYS LN-HOME IMPT LN BA .... [. 05/20/2025 . | VARIOUS . 1,180,474 0 0| 89) |. . 07/20/2046 . [1.F Z ..
..28416L-AB-8 |Elara HGV Timeshare Issu-EHGVT 2021-A B ..... [. 06/25/2025 . | PAYDOIN . ... 83,088 ...83,088 ...82,072 |. 0 0| ..83,088 .0 . 08/27/2035 . [1.F FE ...
..04941*-AA-2 | Atlas Securitized Products Funding 1 LP ..... |. 06/17/2025 . |CA_CASH_CLOSE . . 1,084,184 ..1,084,184 K 1,084,184 |. 0 0| .1,084,184 0| . 05/25/2063 . [1.D PL ...
..12758#-AD-7 | CMFT RE Lending Sub MM, LLC - Term Loan . 06/17/2025 . | CA_CASH_CLOSE . 11,335,988 .11,335,988 .11,335,988 |. 11,335,988 |. 0 0| 11,335,988 0| . 09/06/2027 . [1.F PL ...
..20269D-AA-3 | Commonbond Student Loan -CBSLT 2018-AGS ...... . 06/25/2025 . | PAYDOUN ... 161,673 |.......... 161,673 |........... 150,256 |...........162,500 |.... .0 . .0 ..., 161,673 |.. .0 . . 02/25/2044 . [1.A FE ..
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..05553D-AB-7 |BHG Securitization Trust-BHG 2022-B B ........ . 06/17/2025 . | PAYDOUN ... . 1,609,587 .1,609,579 |.... .0 . 0 0 e .0 . 06/18/2035 . [1.A FE .
..43283Y-AA-1 |Hilton Grand Vacations T-HGVT 2024-1B A . 06/15/2025 . | PAYDOUN . .. 402,071 . K ..409,676 |. 0 0| 0| . 09/15/2039 . [1.A FE ....
..20977F-AA-2 |EverBright Solar Trust 2-EVBRT 2024-A A ..... . 06/20/2025 . | PAYDOIN . .. 207,308 ..204,692 |. ..204,812 |. 0 0| 297 308 0| . 06/22/2054 . (1.G FE ....
..28416L-AA-0 |Elara HGV Timeshare |ssu-EHGVT 2021-A A . 06/25/2025 . | PAYDOUN . .. 108,654 97,415 |. 0 0| .108,654 0| . 08/27/2035 . [1.A FE ....
..58768P-AC-8 | Mercedes-Benz Auto Recei-MBART 2022-1 A3 . 06/15/2025 . | PAYDOUN . .3,910,676 |. 0 0| . 3,004,297 0| . 08/16/2027 . [1.A FE ....
..78448R-AE-6 | SMB Private Education Lo-SMB 2015-C B ... . 06/15/2025 . | PAYDOUN . 0 0| .379,547 0| . 09/15/2043 . [1.A FE ....
..869507-AA-1 | SUTTONPARK STRUCTURED SE-SERIES 17-1A CL . 06/15/2025 . | PAYDOUN . 0 0| .243,981 0| . 01/15/2071 . [1.A FE ....
..61946K-AA-2 |Mosaic Solar Loan Trust -MSAIC 2022-3A A .... [. 06/20/2025 . | PAYDOIN ... .0 . 0 0 . 06/20/2053 . (1.D FE ....
..46616M-AB-6 | JG Wentworth XXI| LLC-HENDR 2010-3A B ........ . 06/15/2025 . | PAYDOUN ... .18, . 13,004 ..13,003 |.... .0 . 0 0 . 12/15/2050 . [1.A FE ....
..78449X-AA-0 | SMB Private Education Lo-SWB 2020-B A1A . 06/15/2025 . | PAYDOUN . .. 264,786 0 0| 0| . 07/15/2083 . [1.A FE ....
..53050T-AE-5 |Loan Asset Issuer LLC, Series 2021 M-2 - .... |. 06/10/2025 . | CA_CASH_CLOSE . 1,548,695 ,548, K 1 548 695 |. 0 0| 1 548 695 0| . 11/10/2033 . |[4.CPL ....
..05552X-AJ-7 | BBCMS Mortgage Trust 202-BBCMS 2021-C12 ..... . 06/30/2025 . | DEL 0,122,831 |.......14,000,000 |........ 9,121,875 |.......10,122,831 .0 . 0 e 10,122,831 |.. 0 . 11/01/2054 . [4.A ........
..20268B-AB-6 | Commonbond Student Loan -CBSLT 2020-1 B ...... . 06/25/2025 . | PAYDOUN ... ..108,789 .. 108,789 02,471 e 92,951 | .0 . 0 108,789 |.. 0 . 10/25/2051 . [1.D FE .
..387422-AC-2 | Granite Park Equipment Leasing 2023-1 LL . 06/20/2025 . | PAYDOUN . .. 525,706 ..526,662 |. ..525,675 |. 0 0| .525,706 0| . 09/20/2032 . (1.A FE .
..28628D-AA-2 |ELFI Graduate Loan Progr-ELFI 2023-A A ....... [. 06/25/2025 . | PAYDOIN . .. 186,044 , 191,691 |, 0| 0 0| .186,044 0| . 02/04/2048 . [1.A FE .
..69145B-AA-4 | OXFORD FINANCE FUNDING T-OXFIN 2022-1A A . 06/15/2025 . | PAYDOUN . . 2,022,087 2 022 087 ..2,022,087 |. .2,022,087 |. 0 0| .2,022,087 0| . 02/15/2030 . [1.F FE .
..038370-AA-0 |Aqua Finance Trust 2019--AQFIT 2019-A A ..... [. 06/15/2025 . | PAYDOIN . ... 56,439 ...56,439 ...56,431 |. ...56,429 |. 0 0| ..56,439 0| . 07/16/2040 . [1.A FE .
..60510M-AN-8 |Mission Lane Credit Card-MLANE 2023-A A . 06/30/2025 . | *CMD . 30,000,000 .30,000,000 .29,997,105 |. 29,908,235 0 0| ,648 | . 07/17/2028 . [1.C FE .
..68378N-AA-8 | Oportun Issuance Trust 2-OPTN 2022-A A . . 06/08/2025 . | PAYDOUN . .. 845,865 ..845,806 |. 0 0| .845, 0| . 06/09/2031 . [1.D FE .
..19425A-AD-6 | College Avenue Student L-CASL 2021-B C .. . 06/25/2025 . | PAYDOUN .. .. 103,828 ..103,820 |. 0 0| .103,828 0| . 06/25/2052 . 1.F FE .
..47236@-AA-3 | JEFFERIES DIRECT LENDING FD 11 C SPE LLC .... [. 06/09/2025 . | CA_CASH_ CLOSE . .. 208,628 ..208,628 |. 0 0| .208,628 0| . 06/17/2031 . |2.CPL ..
..63942T-AA-3 |Navient Student Loan Trust - NAVSL 2023- .... . 06/15/2025 . |PAYDOIN . .. 151,746 ..161,746 | 0 0| 151,746 0| . 03/15/2072 . (1.A FE .
..61946U-AB-8 |Mosaic Solar Loan Trust -MSAIC 2022-2A B .... [. 06/20/2025 . | PAYDOIN . .. 118,099 .. 116,995 |. 0 0| .118,099 0| . 01/21/2053 . [1.G FE .
..47236#-AA-1 | JEFFERIES DIRECT LENDING OFFSHORE FD Il . 06/09/2025 . | CA_CASH_CLOSE . .. 346,228 ..346,228 |. 0 0| .346,228 0| . 06/17/2031 . |2.CPL ..
..867448-AA-6 | SUNNOVA SOL IX ISSUER LL Sunnova SOL IX . 04/30/2025 . | CA_CASH_CLOSE . .. 103,325 L0 0 0| 673 | . 01/30/2060 . [1.G PL .
..30301*-AA-1 |FS CREIT FINANCE MM-1 LLC - Secured Term . 06/30/2025 . | CA_CASH_CLOSE ....oevvvvvriiiiiiens fovvnnnnninnininiiins foniiiiiiinnnnnn, 0 0 0 0| .0 0| . 09/20/2029 . (1.F PL .
..83206N-AC-1 | SMB Private Education Lo-SMB 2022-B B ... . 06/15/2025 . | PAYDOUN . 58,589 55,693 |. 0 0| 0| . 02/16/2055 . [1.D FE .
..82652R-AB-5 |Sierra Timeshare 2021-2 -SRFC 2021-2A B . 06/20/2025 . | PAYDOUN ... 32,312 30,426 |. 0 0| 0| . 09/20/2038 . 1.F FE .
..60510M-B*-8 |Mission Lane Credit Card Master Trust - ..... . 04/15/2025 . | BANK LOANS BARINGS . . 4,000,000 .2,400,000 |.... .0 . ....0 |........4,000,000 |.. 0 . 10/15/2027 . [3.A PL .
..04965@-AA-1 | Atreides Funding Trust - Pass-Through In .... [. 06/30/2025 . |VARIOUS ... 21,485,649 30,573,570 |.... .0 . 0 |.......21,485,649 .. 0 . 11/18/2083 . [1.G PL .
..63942C-AD-4 |Navient Private Educatio-NAVSL 2021-DA D .... . 06/15/2025 . | PAYDOIN . 0 0| 0| . 04/15/2060 . [2.B FE .
..46632Y-AB-0 | JP Morgan Mortgage Trust-JPMMT 2008-R3 1 .... [. 06/01/2025 . |PAYDOIN . 0 0| 0| . 06/01/2036 . [1.A FM .
..46616V-AA-8 | J G WENTWORTH RECV XXV-ASSET BKD NT 12-1 .... [. 06/15/2025 . | PAYDOIN ... .32, .0 . 0 0 . 02/16/2065 . [1.A FE .
..00241@-AA-5 | AMF ENDEAVOUR, LLC, - Senior Secured Loa .... |. 06/27/2025 . |CA_CASH_CLOSE . 2 213,333 |[.... .0 . 0 0 . 10/02/2033 . [1.F PL .
..64033N-AA-4 |Nelnet Student Loan Trus-NSLT 2014-5A A ...... [. 06/25/2025 . | PAYDOIN . ..361,710 | 0 0| , 0| . 07/25/2046 . (1.B FE .
..432917-AB-8 |Hilton Grand Vacations T-HGVT 2023-1A B . 06/25/2025 . | PAYDOUN . .1,807,560 |. 0 0| 1, 798 849 0| . 01/25/2038 . [1.G FE .
..20268A-AA-0 | Commonbond Student Loan -CBSLT 2021-BGS ...... . 05/25/2025 . | PAYDOUN ... , , ..148,137 |.... .0 . 0 e 174,732 . 0 . 09/25/2051 . [1.A FE .
..46618A-AA-2 | JGWPT XXXI| LLC-ASSET BKD SERIES 2014-2 ..... . 06/15/2025 . | PAYDOUN .... 180,874 .... 180,621 |.......... 180,650 |.... .0 . w0 |eeeeeen... 180,874 .. 0 . 01/17/2073 . [1.A FE .
..L4807%-AA-2 |HL SCOPE MASTER SICAV-RAIF SCSp - Senior . 05/07/2025 . | CA_CASH_CLOSE . 6 851,852 ..6,851,852 ..6,851,852 |. .6,851,852 |. 0 0| .6,851,852 0| . 03/03/2031 . [1.F PL .
..62878H-AA-9 |NATF America 2022-8 LLC ........oevvvvereerennn.s . 04/21/2025 . | PAYDOUN 37,210,526 |....... 37,210,526 0. 0 s 37,210,526 |.. .0 . . 03/03/2031 . [1. * .......
1119999999. Subtotal - Asset-Backed Securities - Financial Asset-Backed - Self- L|qU|dat|ng Other
Financial Asset-Backed Securities - Self-| L|qU|dat|ng (Unaffiliated) 409, 136,669 426,985,216 377,683,291 350,885,654 0 0 408,947,650 37,699 151,317 189,016 9,571,413 XXX XXX
..149798-AA-4 | CAZ GP OWNERSHIP CD AGGREGATOR - Secured .... [. 05/20/2025 . |CA_CASH CLOSE ..........cooeeeeees |oveinnnnnnnnnnnnnns | 202,667 |........... 202,667 |...........202,667 |........... 202,667 0 0 [V [V 5,641 |. 12/07/2040 . [1.G PL .
..239426-AD-1 | DAWSON RATED FUND 6-R1 LP - Secured Clas .... . 06/16/2025 . |CA_CASH_CLOSE .... 3,172,515 |.... .0 . 0 0 .. 118,702 |. 06/15/2034 . (1.G PL .
..40487*-AC-2 |HV Voyage L.P. - 1st Lien Term Loan (Par .... |. 06/20/2025 . | CA_CASH_CLOSE . ...56,094 |. 0 0| 0| . 03/15/2028 . [1.F PL .
..30034@-AA-3 | EVERLAKE PRIVATE FUND BORROWER, LLC - Se .... |. 06/27/2025 . | CA_CASH_CLOSE . 4,285,714 |. 0 0| 0| . 09/28/2037 . [2.A PL .
..G3165#-AB-0 |CCO | CREDIT BACKED LOANS LTD. - Senior ..... . 06/30/2025 . | CA_CASH_CLOSE ... .0 . 0 .. 0 . 12/17/2031 . [1.G PL .
..00640#-AA-0 | Adams Street Global Secondary Fund 6 LP ...... . 04/15/2025 . | CA_CASH_CLOSE . , , ... .0 . o0 |eeeee.....650,963 .. ,575 ... . 03/14/2030 . [1.F PL .
..55283A-AA-7 |MCA Fund Holding LLC-MCA 2020-1 A ........ . 05/01/2025 . | PAYDOIN ...... . 1 868,139 .1 868 633 |. 0 0| .1 868,139 0| . 11/01/2035 . [1.E ........
..88675#-AA-3 | TIKEHAU GREEN DIAMOND CFO LLC - Class A . 04/14/2025 . | CA_CASH_CLOSE . 1,833,333 1,833,333 |. 0 0| .1,833,333 0| . 12/21/2030 . (1.F PL .
..G4217#-AA-8 |HL Private Assets Holdings LP - Term Loa .... [. 06/30/2025 . |CA_CASH CLOSE .........ccooeeviiies Jonnninninniiniiinns o0 e 0 e 0 e 0| 0 0| 0| . 03/12/2030 . [1.F PL .
..51513#-AA-7 | LANDMARK EQUITY PARTNERS XV-D, LLC - Cla .... |. 05/20/2025 . | CA_CASH_CLOSE . .. 162,970 162,970 0 0| 0| . 07/14/2030 . [1.G PL ..
. 88681*-AB-7 | TIKEHAU GREEN DIAMOND |1 Term Loan B DDT . 04/29/2025 . | CA_CASH_CLOSE . ..313,583 |...........313,583 |...........288,063 |.................. K 0 0| 0| . 12/18/2034 . (2.B PL ..
..515138-AA-9 |Landmark Equity Partners XVI-D, LLC .......... . 05/27/2025 . | CA_CASH CLOSE ... . 1,112,448 L1,112,448 ... 0. .0 . 0. . 12/15/2029 . [1.F PL ..
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..88675#-AB-1 | TIKEHAU GREEN DIAMOND CFO LLC - Class B ..... . 04/14/2025 . | CA_CASH_CLOSE ... , 208,333 .0 . 0 ... 208,333 .. . 12/21/2030 . |2.CPL .
..71685@-AA-9 | PEV Holdings 1067 AB LLC . 06/27/2025 . | CA_CASH_CLOSE . 2,347,722 .. 2,347,722 0 0| . 2,324,245 . 09/25/2031 . [1.F PL ....
..G4288@-AC-0 | HARBOURVEST DOVER STR X INVT LP 2ND AME . 06/30/2025 . | CA_CASH_CLOSE . 41,782 ...41,782 L4, K 0 0| ..41,782 . 01/05/2028 . [1.G PL ....
..88681%-AA-9 | TIKEHAU GREEN DIAMOND |1 Term Loan A DDT .... . 04/29/2025 . |CA_CASH_CLOSE . ..861,560 . 861,560 791 444 ). 0 0| 791,444 . 12/18/2034 . [1.F PL ....
..230426-AF-6 | DAWSON RATED FUND 6-R1 LP - Secured Clas . 06/16/2025 . | CA_CASH_CLOSE . .. 793,129 ..793,129 ..793,129 K 0 0| .793,129 . 06/15/2034 . |2.CPL ....
..002100-AA-3 | ASF Crabapple, L.P. - Term Loan ........ . 06/12/2025 . | CA_CASH_CLOSE . .. 162,228 ..162,228 . 161,417 |. 0 0| 161,417 . 12/07/2029 . [1.G PL ....
..14979*-AA-6 | CAZ GP OWNERSHIP EF AGGREGATOR, L.P. - S . 06/30/2025 . | BANK LOANS BARINGS ..........ccoo feuvevvnvvnnnnnnnnnnn forenniniinnnnd0 o 0| 0 0 e . 12/07/2040 . [1.G PL ....
..610331-AA-8 |Monroe Capital ABS Fundi-MCAF 2021-1A A2 .... [. 04/22/2025 . | PAYDONN . .. . 2,055,066 .. 2,055,066 .2,055,066 |.... 0. .0 ]........ 2,055,066 |.. . 04/22/2031 . [1.F FE ....
1319999999. Subtotal - Asset-Backed Securltles - Financial Asset-Backed - Not Self quuidating -

Equity Backed Securities (Unaffiliated) 20,134,821 20,134,821 20,012,249 16,605,064 0 0 20,008,322 935,267 XXX XXX
..31425B-AA-5 |FCI Funding 2024-1 LLC-FCITL 2024-1A A ....... [. 06/15/2025 . |PAYDON ..........cooeeeveiiniiiiiins oo |-e..4,685,537 | 4,685,537 |........ 4,685,369 |........4,685,382 |[.... .0 . 0 e 4,685,537 |.. .. 108,041 |. 08/15/2036 . [1.A FE ....
..693699-AA-8 | PVONE 2023-1 LLC-PVONE 2023-2A A . . 06/15/2025 . | PAYDOUN . ..6,237,435 ..6,237,427 |. .6,237,390 |. 0 0| .6,237,435 . 09/17/2035 . [1.A FE ....
..693696-AA-4 | Pvone 2023-1 LLC-PVONE 2023-1A A . . 06/15/2025 . | PAYDOUN . 1,323,417 |. 1,323,755 |. 0 0| .1,324,169 . 07/16/2035 . [1.A FE ....
..748950-AA-0 | RAM 2025-1 LLC . . 05/08/2025 . | PAYDOUN . . .0 . 0. 0 0 .213,900 . 07/16/2035 . [1.A FE ....
1339999999. Subtotal - Asset-Backed Securities - Financial Asset-Backed - Not Self-Liquidating -

Other Financial Asset-Backed Securities - Not Self-Liquidating (Unaff|l|ated) 12,461,041 12,461,041 12,246,213 12,246,527 0 0 12,461,041 0 XXX XXX
..86213C-AB-1 | STORE MASTER FUNDING LLC-SERIES 2015-1A ..... . 04/21/2025 . | PAYDOUN . e |ee 20,433,958 |....... 20,433,958 |....... 20,330,587 |.......20,429,844 |.... .0 . ....0 |.......20,433,958 |.. 0 . 04/20/2045 . [1.C FE ....
..86212V-AA-2 | Store Master Funding I-V-STR 2016-1A A1 . 06/20/2025 . | PAYDOUN . 63,729 63,69 |. 63,722 |. 0 0| 63,729 0| 0 |. . 10/20/2046 . [1.C FE ....
..12510H-AB-6 | CARS-DB4 LP-CAUTO 2020-1A A2 ... . 06/15/2025 . | PAYDOUN . .7,118 L7,118 | 0 0| 7,118 0| 0. . 02/15/2050 . [1.A FE ....
.. 12510H-AL-4 | CARS-DBS5 LP-CAUTO 2021-1A A2 ... . 06/15/2025 . | PAYDOUN . . 1,259 .1,010 | 0 0| 0| 0 |. . 08/15/2051 . [1.A FE ....
..78433X-AA-8 | Stonepeak 2021-1 ABS-SALTT 2021 . 06/15/2025 . | PAYDOUN . 66,203 63,570 |. 0 0| 0| 0. . 02/28/2083 . [1.C FE ....
..67181D-AB-7 |0Oak Street Investment Gr-SERIES 20-1A CL . 06/20/2025 . | PAYDOUN . .. 193,001 ..193,091 ..193,010 |. ..193,063 |. 0 0| .193,001 0| 0 |. . 11/20/2050 . [1.A FE ....
..86212V-AE-4 |Store Master Funding I-V-SERIES 18-1A CL .... [. 06/20/2025 . | PAYDOIN . 33,125 33,125 33,113 |. 33,120 |. 0 0| 33,125 0| 0. . 10/20/2048 . [1.A FE ....
..67190A-AC-0 |0Oak Street Investment Gr-OAKIG 2021-1A A .... [. 06/20/2025 . | PAYDOIN . 11,000 11,000 10,241 |. 10,759 |. 0 0| 0| 0 |. . 01/20/2051 . [2.A FE ....
..867450-AA-9 | Sunnova Sol IIl Issuer L-SNVA 2021-1 A . . 04/30/2025 . | PAYDOUN . . 151,618 . 151,618 ..127,585 |. ..128,612 |. 0 0| 0| 0. . 04/28/2056 . [1.D FE ....
..86212X-AM-2 | Store Master Funding I-V-STR 2024-1A A2 . 06/20/2025 . | PAYDOUN . 0 0| 0| 0 |. . 05/20/2054 . (1.A FE ....
..12510H-AE-0 | CARS-DB4 LP-CAUTO 2020-1A A5 . 06/15/2025 . | PAYDOUN . 0 0| 0| 0. . 02/15/2050 . [1.E FE ....
..86772R-AA-3 | Sunrun Jupiter Issuer 20-SUNRN 2022-1A A .... [. 04/30/2025 . |PAYDOIN ... .0 . 0 0 . 07/30/2057 . (1.G FE ....
.. 12510H-AM-2 | CARS-DB5 LP-CAUTO 2021-1A A3 . 06/15/2025 . | PAYDOUN ... .0 . 0 0 .0 . 08/15/2051 . [1.E FE ....
..78433X-AC-4 | Stonepeak 2021-1 ABS-SALTT 2021-1A B . . 06/15/2025 . | PAYDOUN . 0 0| 0| 0 . 02/28/2033 . (2.B FE ....
..86745X-AA-4 | Sunnova Sol V Issuer LLC-SNVA 2023-1A A . 04/30/2025 . | PAYDOUN . 0 0| 0| 0. . 04/30/2058 . [1.G FE ....
.. 12510H-AN-0 | Capital Automotive REIT-CAUTO 2021-1A A4 .... [. 06/15/2025 . |PAYDOIN ... .0 . 0 0 ...0 . 08/15/2051 . [1.E FE ....
..12510H-AC-4 |Capital Automotive Reit-CAUTO 2020-1A A3 .... [. 06/15/2025 . |PAYDOIN ... .0 . 0 0 . 02/15/2050 . [1.A FE ....
..67190A-AD-8 |0Oak Street Investment Gr-OAKIG 2021-1A A .... [. 06/20/2025 . | PAYDOIN . 0 0| 0| 0 |. . 01/20/2051 . [2.A FE ....
..12510H-AQ-3 |Capital Automotive REIT-CAUTO 2022-1A A2 .... . 06/15/2025 . |PAYDOIN . 0 0| 0| 0. . 03/15/2052 . (1.E FE ....
..67190A-AB-2 |Oak Street Investment Gr-OAKIG 2021-1A A . 06/20/2025 . | PAYDOUN . .. 382,304 ..382,394 ..360,888 |. ..328,209 |. 0 0| .382,394 0| 0 |. . 01/20/2051 . [1.A FE ....
..88035K-AA-7 | TENET 2024-1A A1-TENET 2024-1A A1 . 06/20/2025 . | PAYDOUN . ..2,973 .2,973 2,971 2,970 |. 0 0| .2,973 0| 0. . 10/20/2054 . [1.C FE ....
..85573L-AA-9 | START Ireland-STARR 2019-1 A ...... . 06/15/2025 . | PAYDOUN . .. 103,592 ..103,592 ..103,587 |. ..103,591 |. 0 0| .103,592 0| 0 |. . 03/15/2044 . (1.F FE ....
..86744Y-AA-3 | Sunnova SOL VI Issuer LL-SNVA 2024-1A A . 04/30/2025 . | PAYDOUN . 50, 150 48,338 |. 48,480 |. 0 0| 0| 0. . 01/30/2059 . [1.G FE ....
..12530M-AB-1 | CF Hippolyta Issuer LLC-SERIES 20-1 CLAS .... [. 06/15/2025 . | PAYDOIN . 10,869 10,864 |. 10,867 |. 0 0| 0| 0 |. . 07/15/2060 . (1.E FE ....
..67181D-AM-3 |Oak Street Investment Gr-OAKIG 2021-2A A .... [. 06/20/2025 . | PAYDOIN . .3,750 3,750 |. 3,750 |. 0 0| 0| 0. . 11/20/2051 . 2.A FE ....
..67181D-AA-9 | Oak Street Investment Gr-OAKIG 2020-1A A .... [. 06/20/2025 . | PAYDOIN . ..351 426 ..351,426 ..344,626 |. ..346,246 |. 0 0| .361, 0| 0 |. . 11/20/2050 . [1.A FE ....
..12327A-AA-6 |Business Jet Securities -BJETS 2022-1A A .... [. 06/15/2025 . | PAYDOIN . .. 154,174 .. 154,174 .. 149,573 |. ..150,769 |. 0 0| 154,174 0| 0. . 06/15/2087 . [1.F FE ....
..12510H-AF-7 | Capital Automotive Reit-CAUTO 2020-1A A6 .... [. 06/15/2025 . |PAYDOIN . ..4,499 . 4,49 4,109 |. 2,740 |. 0 0| . 4,49 0| 0 |. . 02/15/2050 . (1.E FE ....
..67190A-AA-4 | Oak Street Investment Gr-OAKIG 2021-1A A .... [. 06/20/2025 . | PAYDOIN . . .. 259,053 ..259,053 ..248,499 |. ..255,141 0 .0 | .259,053 .0 | 0 |. . 01/20/2051 . [1.A FE ....
1519999999. Subtotal - Asset-Backed Securmes - Non-Financial Asset-Backed Securi

Practical Expedient - Lease-Backed Securities - Practical Expedient (Unaffiliated) 22,636,075 22,636,075 22,443,309 22,523,594 0 0 22,636,075 0 XXX XXX
..53948l-AA-1 | Loan Asset Issuer LLC - Series 2021 NG-1 .... |. 06/25/2025 . | CA_CASH_CLOSE . o . 1,012,146 . ..1,012,146 |........ 1,012,146 |.... .0 . 0 e 1,012,146 .. 0 . 10/25/2046 . (1.G PL .
..89657A-AC-0 |Trinity Rail Leasing 201-TRL 2020-1A A . . 06/17/2025 . | PAYDOUN . .. 106,654 . 106,628 |. . 106,640 |. 0 0| .106,654 0| . 10/17/2050 . [1.F FE .
..674135-EM-6 | Oakwood Mortgage Investo-OAK 1999-A M2 .. B B I 0 N RN 0 ...(1,215)|. .. (311) . 0 0 e 0 0| . 04/01/2029 . |6. FE .....
..88315L-AQ-1 | Textainer Marine Contain-TMCL 2021-2A A . 06/20/2025 . | PAYDOUN . .. 185,802 ..162,453 |. ..166,258 |. 0 0| .185,802 0| . 04/20/2046 . [1.F FE ...
..21872M-AG-7 |CoreVest American Financ-CAFL 2018-2 B ....... [. 05/01/2025 . | PAYDOIN . ..180,118 . 180,112 |. . 180,118 |. 0 0| 180,118 0| . 11/01/2052 . [1.A FE ...
..466365-AD-5 | Jack in the Box Funding -JACK 2022-1A A2 .... . 05/25/2025 . | PAYDOIN ... .. 35,000 ...35,000 |.... .0 .. .0 .. ..35,000 |.. .0 .. . 02/26/2052 . [2.B FE ...
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..B9680H-AE-2 |Triton Container Finance-TCF 2021-1A A ....... . 06/20/2025 . | PAYDOUN ... ... 57,831 |. .0 . 57,831 .0 0 . .0 3,783 |. 03/20/2046 . [1.F FE ....
..233046-ANM-3 | DB Master Finance LLC-DNKN 2019-1AW A23l . 05/20/2025 . | PAYDOUN . ... (235) ] 0 . (235) 0| 0| 900 |. 05/20/2049 . 1.C FE ....
..83546D-AL-2 |Sonic Capital LLC-SONIC 2020-1AW A2IW ... . 06/20/2025 . | PAYDOUN . K K (127) |. 0 . (127) 0| 0| 248 |. 01/20/2050 . [1.C FE ....
.. 743330-AJ-1 |Progress Residential Trust-PROG 2021-SFR . 06/01/2025 . | PAYDOUN . .. 252,695 ..252,695 ..252,685 |. ..252,689 |. .6 | 0 . 0| .252,695 0| 3,645 |. 12/01/2040 . |2.A FE ....
..83546D-AM-0 |Sonic Capital LLC-SONIC 2020-1AW A21W ... . 06/20/2025 . | PAYDOUN . 43,750 43,750 46,495 |. 44,865 |. ,115) |. 0 0| 43,750 0| 500 |. 01/20/2050 . [1.C FE ....
..34417M-AB-3 | FOCUS Brands Funding LLC-FOCUS 2017-1A A . 04/30/2025 . | PAYDOUN . 15,000 15,000 15,000 |. .0 0 0| 15,000 0| 382 |. 04/30/2047 . (2.B FE ....
..88655A-AG-5 |TIF Funding 111 LLC-TIF 2024-2A A . 06/20/2025 . | PAYDOUN . 91,213 91,213 91,111 |. 0 0| 91,213 0| 632 |. 07/20/2049 . [1.C FE ....
..233046-AH-4 | DB Master Finance LLC-DNKN 2017-1AW A2I1 .... [. 05/20/2025 . | PAYDOIN ... ... 30,000 ...30,000 ...29,986 |.... .0 . 0 ..30,000 |.. 0 ...503 |. 11/20/2047 . [1.C FE ....
..62955\-AA-4 |NRZ FHT Excess LLC-NZES 2020-FHT1 A .. . 06/25/2025 . | PAYDOUN ... ... 60,598 ...60,598 ...60,5% |.... .0 . 0 ..60,5%8 |.. 0 .0 1,061 |. 11/25/2025 . |2.C FE ....
.. 12563L-AN-7 | CLI Funding VI LLC-CLIF 2020-1A A . 06/18/2025 . | PAYDOUN . .. 247,500 .. 247,500 ..227,491 0 0| .247,500 0| ...644 |. 09/18/2045 . [1.F FE ....
..233046-AF-8 |DNKN 2017-1A A211 .............. . 05/20/2025 . | CALL 100 0 0| 0| .. 1,058 |. 11/20/2047 . |2.B FE ....
..89609M-AA-7 | Tribute Rail LLC-TRP 2022-1 A . 05/17/2025 . | PAYDOUN ... .0 . 0 0 ...0 2,642 |. 05/17/2052 . |1.F FE ....
..88655A-AH-3 | TIF Funding 111 LLC-TIF 2024-2A B . |- 06/20/2025 . | PAYDOMN ... .0 . 0 0 ...688 |. 07/20/2049 . [1.F FE ....
..89680H-AB-8 | Triton Container Finance-TCF 2020-1A B . . 06/20/2025 . | PAYDOUN . 0 0| 0| 0 |. 1,060 |. 09/20/2045 .]2.B FE ....
..95058X-AG-3 |Wendy's Funding LLC-WEN 2019-1A A2I ..... . 06/15/2025 . | PAYDOUN . 0 0| 0| 0. 1,190 |. 06/15/2049 . 2.B FE ....
..477600-AB-9 | Jimmy Johns Funding LLC-JIMMY 2017-1A A2 . 04/30/2025 . | PAYDOUN . 0 0| 0| 0 |. 436 |. 07/30/2047 . (2.B FE ....
..505481-AA-0 |Mid-State Capital Corp 2-MDST 2005-1 A . 06/01/2025 . | PAYDOUN . 0 0| 0| 0. . 01/01/2040 . (1.E FE ....
..64016N-AA-5 |Neighborly Issuer LLC-NBLY 2021-1A A2 ... . 04/30/2025 . | PAYDOUN . 0 0| 0| 0 |. . 04/30/2051 . (2.B FE ....
..26209X-AC-5 |DRIVEN BRANDS FUNDING LL-HONK 2020-2A A2 . 04/21/2025 . | PAYDOUN . 0 0| 0| 0. . 01/20/2051 . [2.C FE ....
..380241-AA-7 | Goddard Funding LLC-GDRD 2022-1 A2 . 04/30/2025 . | PAYDOUN . K 0 0| 0| 0 |. . 10/30/2052 . (2.C FE ....
..433674-AA-6 |NRZ Excess Spread-Col lat-NZES 2020-PLS1 . 06/25/2025 . | PAYDOUN . .. 134,203 .. 134,203 |. 0 0| .134,203 0| 0. . 12/25/2025 . [2.C FE ....
..741011-AA-8 |Presidio Finance LLC-PRSDO 2023-1 A1 .... . 06/25/2025 . | PAYDOUN . ,945,063 ,945,083 |..ovviiiiiiinnnnns 0 0| . 7,945,063 0| 0 |. . 12/25/2038 . [1.G PL ....
..26209X-AF-8 | DRIVEN BRANDS FUNDING LL-HONK 2022-1A A2 .... . 04/20/2025 . |PAYDOIN . 87,500 87,500 |. 0 0| 0| 0. . 10/20/2052 . [2.C FE ....
..72703P-AC-7 |Planet Fitness Master Is-2019-1A A2 FIXE .... [. 06/05/2025 . | PAYDOIN ... 27,500 27,841 | 0 0| 0| 0 |. . 12/05/2049 . (2.B FE ....
..53050U-AB-8 |Loan Asset Issuer LLC - Series 2023 NG-1 .... |. 06/25/2025 . | CA_CASH_CLOSE . .. 787,926 ..787,926 ..787,926 |. ..787,926 |. 0 0| 787,926 0| 0. (11,534) |. 08/25/2048 . |2.C PL ....
..53946H-AB-4 |Loan Asset Issuer LLC - Series 2022 NG-2 .... |. 05/25/2025 . | CA_CASH_CLOSE . .. 341,178 ..341,178 ..341,178 | ..341,178 | 0 0| .341,178 0| 0 |. . 11/25/2047 . |2.CPL ....
..98920M-AA-0 | ZAXBY'S FUNDING LLC-ZAXBY 2021-1A A2 .... . 04/30/2025 . | PAYDOUN . 45,003 0 0| 45,003 0| 0. . 07/30/2051 . 2.B FE ....
..45783N-AA-5 | InStar Leasing II1 LLC-INSTR 2021-1A A . . 06/15/2025 . | PAYDOUN . 0 0| 0| 0 |. . 02/15/2054 . [1.F FE ....
..89683L-AA-8 | TRP - TRIP Rail Master F-TRP 2021-2 A ........ . 06/17/2025 . | PAYDOUN ... .0 . 0 0 . 06/19/2051 . [1.F FE ....
.. 12565K-AE-7 |CLI Funding VI11 LLC-CLIF 2022-1A A .......... . 06/18/2025 . | PAYDOUN ... .0 . 0 0 . 01/18/2047 . (1.F FE ....
..817743-AA-5 | SERVPRO Master Issuer LL-SPRO 2019-1A A2 . 04/25/2025 . | PAYDOUN . , K 0 0| 0| . 10/25/2049 . [2.C FE ....
..87267C-AA-6 | TRP 2021 LLC-TRP 2021-1 A . 06/17/2025 . | PAYDOUN . .. 875,794 . 809,667 |. 0 0| 0| . 06/19/2051 . [1.F FE ....
..02666A-AC-2 | American Homes 4 Rent 20-AH4R 2015-SFR1 ...... . 04/01/2025 . | PAYDOUN ... . 8,520,000 .8,520,630 |.... .0 . 0 0 . 04/01/2052 . [1.A FE ....
..466365-AC-7 | Jack in the Box Funding -JACK 2019-1A A2 .... [. 05/25/2025 . |PAYDOIN ... ... 80,238 ...76,930 |.... .0 . 0 0 . 08/25/2049 . (2.B FE ....
..88315L-AS-7 |Textainer Marine Contain-TMCL 2021-3A A ..... . 06/20/2025 . | PAYDOUN . 59,000 49,926 |. 0 0| 0| . 08/20/2046 . [1.F FE ....
..466365-AE-3 | Jack in the Box Funding -JACK 2022-1A A2 .... [. 05/25/2025 . |PAYDOIN ... 23,457 |. 0 0| 0| . 02/26/2052 . (2.B FE ....
..53046H-AA-6 |Loan Asset Issuer LLC - Series 2022 NG-2 .... |. 06/25/2025 . | CA_CASH_CLOSE . .1,208,483 |.... .0 . o0 |eeene.. 1,298,483 .. 0 . 11/25/2047 . (1.G PL ....
..361528-AC-6 |GBX Leasing 2023-1 LLC-GBXL 2023-1A A ........ . 06/20/2025 . | PAYDOUN ... 9,217 |, .0 . 0 ...9,221 |.. 0 . 11/20/2083 . [1.C FE ....
..53050X-AA-4 |Loan Asset Issuer LLC - Series 2022 NG-1 .... |. 06/25/2025 . | CA_CASH_CLOSE . 0 0| .911,516 0| . 02/25/2047 . (1.G PL ....
..88655A-AC-4 | TIF Funding 111 LLC-TIF 2024-1A B . 06/20/2025 . | PAYDOUN . . . . e K 0 0| ..75,000 0| . 04/20/2049 . (1.F FE ....
..02666A-AB-4 | American Homes 4 Rent 20-AH4R 2015-SFR . 04/01/2025 . | PAYDOUN . . 4,650,000 ..4,650,000 ..4,649,786 |. . 4,649,519 |. 0 0| .4,650,000 0| . 04/01/2052 . [1.A FE ....
..12563L-AS-6 | CLI Funding VI LLC-2020-3A A ... . 06/18/2025 . | PAYDOUN . .. 348,334 ..348,334 ..319,422 |. ..324,986 |. 0 0| .348,334 0| . 10/18/2045 . [1.F FE ....
..95058X-AE-8 |Wendy's Funding LLC-WEN 2018-1A . . 06/15/2025 . | PAYDOUN . 20,244 20,244 19,356 |. 19,888 |. 0 0| 20,244 0| . 03/15/2048 . (2.B FE ....
..89657B-AB-0 | Trinity Rail Leasing 201-TRL 2019-2A A . 06/17/2025 . | PAYDOUN . ..506,174 ..506,174 ..506,054 |. ..506,138 |. 0 0| .506,174 0| . 10/18/2049 . (1.F FE ....
..89680H-AA-0 | Triton Container Finance-TCF 2020-1A A . . 06/20/2025 . | PAYDOUN . .. 777,963 ..777,963 ..670,347 |. ..692,818 |. 0 0| 777,963 0| . 09/20/2045 . [1.F FE ....
..12807C-AA-1 | CAL Funding IV Ltd-CAl 2020-1A A . . 06/25/2025 . | PAYDOUN . .. 178,369 ..178,369 ..159,326 |. ..165,821 0 0| .178,369 0| . 09/25/2045 . 1.F FE ....
..5054911-AA-1 | Mid-State Trust XI-MDST 11 A1 . 06/15/2025 . | PAYDOUN . .53,349 . ...53,349 |. 0 0| ..53,349 0| . 07/15/2038 . [1.E FE ....
..53950U-AA-0 |Loan Asset Issuer LLC - Series 2023 NG-1 .... |. 05/25/2025 . [CA_CASH CLOSE . . ,851,315 .5,851,315 |.... 0. 0. .0 . . 08/25/2048 . [1.G PL ....
1539999999. Subtotal - Asset-Backed Securities - Non-Financial Asset-Backed Securities -
Practical Expedient - Other Non-Financial Asset-Backed Securities Securities - Practical Expedient
(Unaffiliated) 37,736,579 37,735,206 37,296,139 28,913,136 0 0 37,736,579 0 0 1,127,121 XXX XXX
..46651N-AA-2 | JOL Air Ltd-JOLAR 2019-1 A ...t . 06/15/2025 . | PAYDOUN ... .. 304,300 |... . . .......... 304,343 |.... .0 . 0 .304,300 |.. 0 5,030 |. 04/15/2044 . [1.G FE ..
..14856G-AA-8 |Castlelake Aircraft Stru-CLAST 2021-1A A .... [. 06/15/2025 . | PAYDOIN . .. 574,968 ..574,958 |. 0 0| .574,968 0| 8,453 |. 01/15/2046 . |1.F FE ...
..49255P-AA-1 |Kestrel Aircraft Funding-KSTRL 2018-1A A .... [. 06/15/2025 . | PAYDOIN ... .. 204,681 ..202,929 |.... 0. .0 . .204,681 0. .. 3,390 |. 12/15/2038 . [2.B FE ..
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..65345X-AA-2 | GENESIS AIRCRAFT SERVICE Class A Certifi .... [. 06/15/2025 . | SINKING PAYMENT .. .. 656,537 656,520 |.... .0 . . o0 |eeeee.....656,537 .. 0 e .0 . 12/17/2030 . [1.F PL ..
..50543L-AA-0 | LABRADOR AVIATION FINANC-SERIES 2016-1A ..... [. 06/15/2025 . |PAYDOIN ... . 1,139,812 1,117,697 | 1,134,809 |. 0 0| .1,139,812 0| . 01/15/2042 . 3.A FE ...
..97064F-AA-3 |Willis Engine Structured-WESTF 2020-A A ..... [. 06/15/2025 . |PAYDOIN ... .. 149,822 ..149,820 |. .. 149,822 |. 0 0| . 149,822 0| . 03/15/2045 . [1.F FE ...
..588538-AC-8 |Merchants Fleet Funding LLC / Series 202 .... . 06/30/2025 . |CA_CASH_CLOSE . 2,854,063 ..2,854,063 |. .2,854,063 |. 0 0| . 2,854,063 0| . 10/18/2037 . [2.B PL ...
. 88607A-AA-7 | Thunderbolt IIl Aircraft-TBOLT 2019-1 A . 06/15/2025 . | PAYDOUN . .. 350,214 ..350,214 ..350,201 |. ..350,211 0 0| .350,214 0| . 11/15/2039 . 2.B FE ...
..12510H-AT-7 | CARS-DB7 LP-CAUTO 2023-1A A2 ............ . 06/15/2025 . | PAYDOUN . ..2,500 . 2,500 2,549 | 2,548 |. 0 0| . 2,500 0| . 09/15/2053 . [1.E FE ...
..97064E-AA-6 |Willis Engine Structured-WESTF 2018-A A . 06/15/2025 . | PAYDOUN . .. 392,714 ..302,714 ..392,695 |. ..302,715 |. 0 0| .392,714 0| . 09/15/2043 . [1.G FE ...
..85572R-AA-7 |Start Ltd/Bermuda-STARR 2018-1 A .............. . 06/15/2025 . | PAYDOUN ... . 305,801 304,863 |........... .0 . 0 . 0 . 05/15/2043 . [1.F FE ...
..G7256K-AB-0 |Prop 2017-1 Ltd-ABS SSNR 5.30 03/15/42 ....... . 06/15/2025 . | PAYDOUN . ...58,583 |.... .0 . 0 0 . 03/15/2042 . [2.B FE ...
..65345X-AB-0 | GENESIS AIRCRAFT SERVICE Class B Certifi . 06/15/2025 . | SINKING PAYMENT 76,827 75,983 | 0 0| 0| . 12/17/2030 . [2.B PL ...
..970630-AA-0 |WILLIS ENGINE STRUCTURED-SERIES 17-A CLA .... [. 06/15/2025 . |PAYDOIN ......... ..285,041 ..284,798 |. 0 0| 0| . 08/15/2042 . 2.B FE ...
..58862@-AA-1 | Merchants Mobility Funding LLC / Series ..... . 04/02/2025 . | CA_CASH_CLOSE . 173,413 |.... .0 . 0 0 . 10/20/2037 . (2.B PL ...
..55446)-AA-5 |MACH 1 Cayman 2019-1 Ltd . |- 06/15/2025 . | PAYDOUN . 459,769 |.... .0 . 0 0 . 10/15/2039 . [2.A FE ...
.. 94354K-AA-8 | WAVE 2019-1 LLC-WAAV 2019-1 A .... . 06/15/2025 . | PAYDOUN . . 144,230 |.... 0. 0. .0 . . 09/15/2044 . [2.A FE ...

1719999999. Subtotal - Asset-Backed Securities - Non-Financial Asset-Backed Securities - Full
Analysis - Lease-Backed Securities - Full Analysis (Unaffiliated) ,104,001 0 0 0 XXX XXX
..62047A-AB-9 |NP SPE || LLC-NPRL 2019-2A A2 . 06/19/2025 . | PAYDOUN ... .0 . 0 0 . 11/19/2049 . [1.F FE ...
.. 12565K-AA-5 | CLI Funding V111 LLC-CLIF 2021-1A A .. . 06/18/2025 . | PAYDOUN ... .0 . 0 0 . 02/18/2046 . [1.F FE ...
..12571W-AA-1 |CLI Funding IX LLC-CLIF 2024-1A A ............. . 06/20/2025 . | PAYDOUN ... .0 . 0 0 . 07/20/2049 . [1.C FE ...
..88316A-AA-9 | Textainer Marine Contain-TMCL 2024-1A A . 06/20/2025 . | PAYDOUN . 0 0| 0| . 08/20/2049 . [1.C FE ...
..88315L-AJ-7 |Textainer Marine Contain-SERIES 2020-3A . 06/20/2025 . | PAYDOUN . 0 0| 0| . 09/20/2045 . 1.F FE ...
..82667C-AC-9 |Signal Rail | LLC-SRL 2024-1A A ................ . 06/17/2025 . | PAYDOUN ... .0 . 0 0 . 05/17/2054 . [1.C FE ...
..872480-AE-8 | TIF Funding I LLC-TIF 2021-1A A .............. . 06/20/2025 . | PAYDOUN ... .0 . 0 0 . 02/20/2046 . [1.E FE ...
..903520-AD-6 | ITE Rail Fund Levered LP-SERIES 21-1A CL . 05/28/2025 . | PAYDOUN . K K 0 0| 0| . 02/28/2051 . [1.F FE ...
..89656C-AA-1 | Trinity Rail Leasing 201-TRL 2010-1A A . . 06/16/2025 . | PAYDOUN . .. 873,779 ..378,779 ..301,644 |. ..381,952 |. 0 0| .378,779 0| . 10/16/2040 . [1.F FE ...
..26920H-AB-1 |EWC Master Issuer LLC-WAX 2022-1A A2 . . 06/15/2025 . | PAYDOUN . 18,750 18,750 18,015 |. 18,199 |. 0 0| 18,750 0| . 03/15/2052 . [2.B FE ...
..87407R-AC-0 | TAL Advantage VII LLC-TAL 2020-1A B .. . 06/20/2025 . | PAYDOUN . .. 111,563 .. 111,563 .. 110,421 . 110,863 |. 0 0| 111,563 0| . 09/20/2045 . [2.B FE ...
..B9656R-AA-8 | Trinity Rail Leasing 202-TRL 2022-1 A . 06/21/2025 . | VARIOUS . 88,373 88,373 87,012 87,265 |. 0 0| 88,372 0| . 05/19/2052 . 1.F FE ...
..74166Y-AC-4 |Primrose Schools 22-1A A2 ............ . 04/30/2025 . | PAYDOUN . ..6,750 .6,750 . 6,750 .6,750 |. 0 0| 6,750 0| . 04/30/2052 . 2.B FE ...
..87407R-AA-4 | TAL Advantage VII LLC-TAL 2020-1A A . 06/20/2025 . | PAYDOUN . 307,388 ..307,388 270,283 |. ..281,534 |. 0 0| .307,388 0| . 09/20/2045 . [1.F FE ...
..82667C-AD-7 |Signal Rail | LLC-SRL 2024-1A B .. . 06/17/2025 . | PAYDOUN . 12,845 12,845 13,009 |. 13,006 |. 0 0| 12,845 0| . 05/17/2054 . [1.F FE ...
..361528-AD-4 | GBX Leasing 2023-1 LLC-GBXL 2023-1 . 06/20/2025 . | PAYDOUN . 15,306 15,306 15,765 |. 15,749 |. 0 0| 15,306 0| . 11/20/2083 . [1.F FE ...
..88315L-AL-2 | Textainer Marine Contain-TMCL 2021-1A A . 06/20/2025 . | PAYDOUN . .. 180,500 . 180,500 ..159,726 |. . 161,508 |. 0 0| 180,500 0| , . 02/20/2046 . [1.F FE ...
..872480-AA-6 | Tif Funding Il LLC-SERIES 20-1A CLASS A . 06/20/2025 . | PAYDOUN . 40,000 ...40,000 36,484 |. 36,856 |. 0 0| 40,000 0| ...348 |. 08/20/2045 . 1.F FE ...
..62046A-AA-2 |NP SPE || LLC-NPRL 2016-1A A1 . . 06/20/2025 . | PAYDOUN . ..207,703 ..297,703 ..297,703 |. ..297,705 |. 0 0| .297,703 0| 4,937 |. 04/20/2046 . |1.G FE ...
..89657B-AA-2 | Trinity Rail Leasing 201-TRL 20 . . 06/17/2025 . | PAYDOUN . .. 430, 146 430, 146 406,458 |...........422,644 |.... 0. 0. .430,146 |.. .0 . ..6,817 |. 04/17/2049 . [1.F FE ...
1739999999. Subtotal - Asset-Backed Securities - Non-Financial Asset-Backed Securities - Full

Analysis - Other Non-Financial Asset-Backed Securities Securities - Full Analysis (Unaffiliated) 2,678,953 2,678,953 2,531,876 2,464,012 0 112,015 0 112,015 0 2,678,952 0 0 0 35,226 XXX XXX
1889999999. Total - Asset-Backed Securities (Unaffiliated) 914,318,980 933,554, 178 880,976,230 838,852,408 2,180 6,547,021 37,615 6,511,586 58,888 914,540,791 145,529 (367,346) (221,817) 24,159,299 XXX XXX
1899999999. Total - Asset-Backed Securities (Affiliated) 15,223,276 15,223,279 14,360,316 13,826,797 0 0 0 0 437,920 14,360,316 862,960 0 862,960 435,815 XXX XXX
1909999997. Total - Asset-Backed Securities - Part 4 929,542, 256 948,777,457 895,336,546 852,679,205 2,180 6,547,021 37,615 6,511,586 496,808 928,901,107 1,008,489 (367,346) 641,143 24,595,114 XXX XXX
1909999998. Total - Asset-Backed Securities - Part 5 XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX
1909999999. Total - Asset-Backed Securities 929,542, 256 948,777,457 895,336,546 852,679,205 2,180 6,547,021 37,615 6,511,586 496,808 928,901,107 1,008,489 (367,346) 641,143 24,595,114 XXX XXX
2009999999. Total - Issuer Credit Obligations and Asset-Backed Securities 1,927,053,628 1,942,602, 450 1,912,897,838 1,800,439, 180 11,206 6,649,834 (332,803) 6,993,843 675,670 1,923,797,747 1,370,100 1,885,780 3,255,880 42,502,725 XXX XXX
..38141G-C2-8 |Goldman Sachs Group Inc/-GS 6.85 PERP . 06/30/2025 . |RBC CAPITAL MARKETS . 20,000,000.000 . 20,130,000 .20,000,000 |. 0. .0 .0 20,000,000 . 130,000 |. 130,000 |.. L[3.AFE ...
..570535-Ali-4 | Markel Group Inc-MKL 6 PERP .......... . 06/01/2025 . | CALL 100 .. . 14,866,000.000 14,866,000 . .14,883,911 |. L0 .0 .. .0 . 14,883,911 L (17,911) |. (17,911 |.. L[3.AFE ...
..08888#-12-2 |Bidtellect Inc. Perpetual Preferred . |- 05/09/2025 . N 204,985.000 |.. 0 1,799,409 |........2,806,782 .0 .. (1,007,374) |.coovveeennnnnn 0 e 1,799,409 |.. ... (1,799,40) |... (1,799,409) ....[5.B Gl ....
..808513-BD-6 | Charles Schwab Corp/The-SCHW 5 3/8 PERP ...... . 06/01/2025 . | CALL 100 .. . |- 30,000,000.000 |.. 0 29,880,000 |.... .. 0 0 e 0 .. 29,880,000 |.. . 120,000 ....[2.CFE ....
..088555-2C-4 |BIDTELLECT SERIES B-1 PERP CONVETIBLE PF ... [. 05/09/2025 . [DIRECT ......ccevvvvviiiiiiiiniiiinns |oeees 161,308.000 |.. 0 635,625 |........2,562,378 |... (1,926,753)].. .0 . .. (1,926,753) ... ....635,625 |.. (635,625) ..[5.B Gl ....
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4019999999. Subtotal - Preferred Stocks - Industrial and Miscellaneous (Unaffiliated) Perpetual
Preferred 64,996,000 XXX 67,198,945 5,369,160 (2,934,127) 0 0 (2,934,127) 0 67,198,945 0 (2,202,945) [ (2,202,945) 806,250 XXX XXX
.. 25471V-20-7 |DISH DBS Issuer Pfd 6/29 ........cevvvvvnnnnnnnes | 04/24/2025 . |JEFF ................................. | ....... 18,612.000 |.......... 19,077 focoinnnnnnnees 0 foeennneee 17,961 [ooveeninnnnneees [ [ PP 0 fooeiinnnnees [ PP 0 foooiinnnnees [ PP 17,961 |ooveeeeennnees [ 1,17 | 1,17 [, [ 5.B Gl ....
4029999999. Subtotal - Preferred Stocks - Industrial and Miscellaneous (Unaffiliated) Redeemable
Preferred 19,077 XXX 17,961 0 0 0 0 0 0 17,961 0 1,117 1,117 0 XXX XXX
4509999997. Total - Preferred Stocks - Part 4 65,015,077 XXX 67,216,906 5,369,160 (2,934,127) 0 0 (2,934,127) 0 67,216,906 0 (2,201,828) | (2,201,828) 806,250 XXX XXX
4509999998. Total - Preferred Stocks - Part 5 XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX
4509999999. Total - Preferred Stocks 65,015,077 XXX 67,216,906 5,369,160 (2,934,127) 0 0 (2,934,127) 0 67,216,906 0 (2,201,828) | (2,201,828) 806,250 XXX XXX
..20273V-10-0 |ENERGY TRANSFER EQUITY L P LTD PARTNERSH ..... . 04/22/2025 . | BLOOMBERG TRADEBOOK .............. [....... 32,451.000 |......... 540,426 |......ooooiiiiiiiins i 420,061 |........... 635,715 |...... (215,654) [|..cooeeennnnn (VR 0 [V R 420,061 129,365 129,365
..871332-10-2 | Sylvamo Corp-COMMON STOCK . |- 06/12/2025 . | BLOOMBERG TRADEBOOK .. J 11,140.000 |......... 649,002 884,911 .884,911 (235,819)
..05990K-10-6 |BANC OF CALIFORNIA INC-COMMON STOCK . 05/13/2025 . N R 21,062.000 |.. .305,610 |..

. 06/30/2025 . [ BLOOMBERG TRADEBOOK .. (3,865,980 |.. .....3,865,980 [..... 3,

..83671M-10-5 | South Bow Corp-COMMON STOCK .. .
. 06/30/2025 . [ VARIOUS .

0 0|

..20250N-10-5 | ENBRIDGE INC-COMMON STOCK ... S0 e 0 el 0 0 0 0 0 | 0
..085791-10-3 |Berry Global Group Inc-COMMON STOCK . 04/30/2025 . [ MERGER .. .7,300.000 .. 498,104 ..498,194 |. .498,194
..682680-10-3 | ONEOK INC COMMON STK ............. . 05/05/2025 . [ VARIOUS . 29,284.000 ..2,630,849 |. .2,630,849

oo ocooooo

P FOT 0.000 ..

coocooooo

cCcoocoocoocoococoocoocoooo

..98462Y-10-0 | Yamana Gold Inc-COMMON STOCK ... ... |- 06/30/2025 . | VARIOUS ... .. I
..20336T-10-0 |ENLINK MIDSTREAM LLC COMMON UNIT ............... . 06/30/2025 . [ MERGER ... 388,927.000 |.......3,522,224 | s 3,522,224 |.... 0 e 3,522,224 |.. .. 103,011 |...
..203792-10-7 |ENTERPRISE PRODS PARTNERS L P COMMON UNI ..... . 06/04/2025 . | BLOOMBERG TRADEBOOK .. 50,530.000 |...... 1,591,820 [......ovvvrvininnnnn fonnnnne 1,309,796 |.... ...0 0 e 1,309,796 |.. , ....54,067 |...
..136385-10-1 | CANADIAN NATURAL RESOURC-COMMON STOCK ......... [. 06/30/2025 . | BLOOMBERG TRADEBOOK R O 0.000 |.. .0 . 0 .. 2,359 |...
..37045V-10-0 | General Motors Co-COMMON STOCK . |- 04/29/2025 . (BLOOMBERG TRADEBOOK J 5,600.000 |.. .0 . 0 .229,608 |.. .29,159 |....
..05591L-10-7 |BM Technologies Inc-COMMON STOCK .... . |- 06/30/2025 . [ JONES TRADING INST . U R 31,790.000 |.. .0 . 0 .217,762 |..
..84265V-10-5 | SOUTHERN COPPER CORP-COMMON STOCK ... ... |- 06/30/2025 . | CORPORATE ACTION ... JU R 1.000 |.. .0 . .0 .
. 87807B-10-7 | TC Energy Corp-COMMON STOCK .............ccc.... . 06/30/2025 . | VARIOUS ....ovvvvvviniiiiiiiiiiiiiins foveiiinnnnes 0.000 0 fooeiinnnnees 0 0
5019999999. Subtotal - Common Stocks - Industrial and Miscellaneous (Unaffiliated) Publicly

Traded 10,014,636 XXX 10,019,068 5,797,129 (835,287) 0 0 (835,287) 0 6,153,088 0 3,861,548
..088555-ZB-6 |BIDTELLECT $6.78 6/29/2025 ...................... . 05/06/2025 . | DIRECT ....vvvvvvvvnnnnnnnnnnnnnnnnnns founns 204,985.000 |....oevvrrreenns L O A 200,590 [........... 862,831 |...... (662,241) 0 ... (662,241) |...ovvveeeeee 0 |oeeennnn200,500 [oeeieiinnnnnn 0 s (200,590)
..088882-13-6 |BIDTELLECT $.01 6/26/2027 ........evvvvvvvennnnnes . 05/06/2025 . | DIRECT .. .... 116,726.000 |.. L0 e 458,017 ... 715,530 ... (257,513) |... 0 |l (257,513) ... (458,017) |....
..50118Z-MM-5 |KUDU INVESTMENT MANAGEMENT, LLC - Common . 06/30/2025 . | DIRECT ....vvvvvvvvnnnnnnnnnnnnnnnnnns fonnnninnnnns 0.000 ....0 K K .0 0 .0 X .0 . (626,698)
..313360-72-5 | FEDERAL HOME LOAN BANK CINCINNATI-R .. ... |. 05/01/2025 . [ VARIQUS ... P T 77,764.000 |...... 7,866,886 [.....ccccociiiinn founnnns 7,776,360 |........7,776,360 |.... .0 .. .0 .. .0 ... 0 s 7,776,360 |. .........90,5% |.........90,526 |..... .0 ..
5029999999. Subtotal - Common Stocks - Industrial and Miscellaneous (Unaffiliated) Other 7,866,886 8,434,967 9,354,721 (919,754) 0 (919,754) 0 8,434,967 0 (568,081) (568,081) (626,698)
5989999997. Total - Common Stocks - Part 4 17,881,522 18,454,035 15,151,850 (1,755,041) 0 (1,755,041) 0 14,588,055 0 3,293,467 3,293,467 (415,606)
5989999998. Total - Common Stocks - Part 5 XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX
5989999999. Total - Common Stocks 17,881,522 18,454,035 15,151,850 (1,755,041) 0 0 (1,755,041) 0 14,588,055 0 3,293,467 3,293,467 (415,606)
5999999999. Total - Preferred and Common Stocks 82,896,599 85,670,941 20,521,010 (4,689, 168) 0 0 (4,689, 168) 0 81,804,961 0 1,091,639 1,091,639 390,644
6009999999 - Totals 2,009,950, 227 1,998,568, 779 1,820,960, 190 (4,677,962) 6,649,834 (332,803) 2,304,675 675,670 | 2,005,602,708 1,370,100 2,977,419 4,347,519 42,893,369
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1 2 3 4 5 6 7 8 9 10 11 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative
Prior Current
Description Year(s) | Year Initial
of Item(s) Strike Initial Cost Cost of Credit Hedge
Hedged, Price, of Un- Un- Total Current [ Adjustment Quality |Effectiveness|
Used for Type(s) Date of Rate or discounted | discounted Book/ Unrealized | Foreign Year's to Carrying of at Inception
Income Schedule/ of Maturity | Number Index Premium Premium Current Adjusted Valuation | Exchange (Amorti- Value of Refer- and at
Generation Exhibit Risk(s) Exchange, Counterparty Trade or of Notional Received | (Received) | (Received) Year Carrying Increase/ | Change in zation)/ Hedged Potential ence | Quarter-end
Description or Replicated Identifier (a) or Central Clearinghouse Date |Expiration| Contracts Amount (Paid) Paid Paid Income Value Code | Fair Value | (Decrease) | B./A.C.V. | Accretion Iltem Exposure | Entity (b)
0079999999. Subtotal - Purchased Options - Hedging Effective Excluding Variable Annuity Guarantees Under SSAP No.108 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
0149999999. Subtotal - Purchased Options - Hedging Effective Variable Annuity Guarantees Under SSAP No.108 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
139414 Cal| Options - BNP Paribas London
S&P 500 - USD ......... Liability Hedge ...... Exhibit 5 ... |Equity/Index [....ccooovrrrirnnniiis ROMUWSFPUBMPROBKSP83  |. 05/20/2021 |. 05/20/2026 |............... [V . 3,238,121 |.ceuennns 4159.12|......... 312,346 |.......... 79,17 |.......... 90,626 |......... 119,131 [ | 92,000 [ O e O [ (38,956 O e O [ | e
141929 Cal| Options - BNP Paribas London
S&P 500 - USD .. . |Liability Hedge ...... Exhibit 5 ... |Equity/Index [....cccoovrrirnnnniiss ROMUWSFPUBMPROBKSP83  |. 05/06/2021 |. 05/06/2026 |...............0 [........ 2,934,227 1.......... 4201.62 |.........275,652 |.......... 68,487 |... 104,852 | 88,363 [ O [ O e (B3L788) e O e O
141931 Call Options - JPMorgan Chase
S&P 500 - USD ......... Liability Hedge ...... Exhibit 5 ... |Equity/Index [Bank, N.A. ......... 7HBGLXDRUGQFUSTRNES7  |. 04/20/2021 |. 04/20/2028 |............... [V . 2,131,285 ...t 4134.94 |......... 221,932 ... 56,036 |.......... 65,705 |.......... 83,994 | .o [ 93,375 | O e 0 e (27,578 O [ O ]
141932 Cal | Options - BNP Paribas London
S&P 500 - USD ......... Liability Hedge ...... Exhibit 5 ... |Equity/Index [....cccoovrrirnnnniiss ROMUWSFPUBMPROBKSP83  |. 04/06/2021 |. 04/06/2028 |............... [0 2,560,103 .......... 4073.94 |......... 243,185 |..evunnnn 58,588 |......... (29,525)...0uunnn. 90,041 [.eveneeeies [ 72,928 | O e O (29,525 O [ O e |
141933 Cal | Options - BNP Paribas London
S&P 500 - USD ......... Liability Hedge ...... Exhibit 5 ... |Equity/Index [....cccoovrrirnnnniiss ROMUWSFPUBMPROBKSP83  |. 05/20/2021 |. 05/19/2028 |............... [V . 4,387,198 .......... 4159.12|......... 464,250 |........ 118,614 |........ 136,160 |........ 77,760 | oo |evinnnns 108,003 |..cevvvennnnnns [V O [V IO (58,282))vvveiiiinnnnns [ [V [
141934 Cal | Options - BNP Paribas London
S&P 500 - USD ......... Liability Hedge ...... Exhibit 5 ... |Equity/Index [....cccoovrrirnnnniiss ROMUWSFPUBMPROBKSP83  |. 05/06/2021 |. 05/06/2028 |............... [V - 3,525,201 |..cuuenn. 4201.62 |......... 361,452 |.......... 90,336 |........ 102,076 |........ 137,887 | eeeeeeii [ 91,930 |ovvenniiiinnnnn [V O [V IO (44,424).....covvennnnnn [ [V [
141935 Call Options - JPMorgan Chase
S&P 500 - USD .. . |Liability Hedge ...... Exhibit 5 ... |Equity/Index [Bank, N.A. ......... 7HBGLXDRUGQFUSRNES7  |. 04/20/2021 |. 04/20/2026 |...............0 [eeeeens 1,033,297 |.......... 4134.94 |........ 100,617 |.......... 25,210 |... .28,365|..........37,992 | ... (12,436))..
141936 Call Options - BNP Paribas London
S8P 500 - USD ......... Liability Hedge ...... Exhibit 5 ... |Equity/Index [..coceooevvrverreennne ROMUWSFPUBNPROSKSP83 . 04/06/2021 |. 04/06/2026 |............... (L 643,934 ].......... 4073.94 |.......... 59,063 |.......... 14,216 |.......... (7,164).......... 21,869 | cvvvereee ferreenann 20,949 |- U] S (L (7,164).ceee (1) 0 S
142024 Call Options -
S&P 500 - USD ......... Liability Hedge ...... Exhibit 5 ... |Equity/Index [Citibank N.A. ...... ES70DZWZ7FF32TWEFA76 |.07/20/2021 |.07/20/2026 |............... [0 . 4,182,637 |.......... 4323.06 |......... 388,773 [ [V . (48,413).......... 49,699 |..oovvnns [ 175,064 |..covvvnnnnnnens [V O [V IO (48,413))ceveiiiinnnnns [ [V [
142025 Call Options -
S&P 500 - USD ......... Liability Hedge ...... Exhibit 5 ... |Equity/Index [Citibank N.A. ...... ES70DZWZ7FF32TWEFA76 |.07/20/2021 |.07/20/2028 |............... [V - 2,039,082|.......... 4323.06 |......... 198,434 [ [V . (24,725)..c0uun.. 25,360 | .oevernnnnn [ 88,553 |ouuuniiiiiinann [V O [V IO (24,725))ccveeiiiinnnnns [ [V [
142030 Call Options - BNP Paribas London
S&P 500 - USD ......... Liability Hedge ...... Exhibit 5 ... |Equity/Index ROMUWSFPUBMPROBKSP83  |. 06/04/2021 |. 06/05/2026 |............... [V . 3,793,322|.......... 4229.89 |......... 365,708 |.......... 92,586 |........ 106,089 |......... 139,456 | .evvvvnnen feeeennn 104,942 | O [ 0 e (45,553 O [ O ]
142031 Call Options -
S&P 500 - USD .. . |Liability Hedge ...... Exhibit 5 ... |Equity/Index . ROMUWSFPUBMPROBKSP83  |. 06/04/2021 |. 06/06/2028 |...............0 [........ 3,756,297 | 4229.89 |.........391,985 |.......... 99,739 |.........112,797 |......... 149,898 | ...
142042 Call Options -
S&P 500 - USD ......... Liability Hedge ...... Exhibit 5 ... |Equity/Index ROMUWSFPUBMPROBKSP83  |. 06/18/2021 |. 06/19/2026 |............... [V . 4,246,800 .......... 4166.45 |......... 412,986 |........ 104,610 |........ 118,516 |......... 157,493 | covvvnee [ 131,031 | [V O [V IO (51,432))cceveiiiinnnnns [ [V [
142043 Call Options -
S&P 500 - USD ......... Liability Hedge ...... Exhibit 5 ... |Equity/Index ROMUWSFPUBMPROBKSP83  |. 06/18/2021 |. 06/20/2028 |............... [V - 5,895,992|.......... 4166.45 |......... 628,565 |......... 160,59 |......... 182,568 |.......... 240,788 [ ..oevneeens [oernnn 203,771 [ceeeieiiiiinnnns [V O [V PO (78,677).ccvveeneennnne [ [V [
142044 Call Options -
S&P 500 - USD ......... Liability Hedge ...... Exhibit 5 ... |Equity/Index ROMUWSFPUBMPROBKSP83  |. 07/06/2021 |.07/06/2026 |............... [V . 4,766,527 |.......... 4343.54 |......... 457,898 |...uvniiiinnnn [V . (56,987).......... 58,604 [..coeeeris e 208,487 [..oceeevnnnnnnns [V O [V IO (56,987)[....ccevnnnnnnne [ [V [
142045 Call Options -
S&P 500 - USD ......... Liability Hedge ...... Exhibit 5 ... |Equity/Index ROMUWSFPUBMPROBKSP83  |. 07/06/2021 |.07/06/2028 |............... [V 3,597,757 |.cuuennnn. 4343.54 |......... 365,978 |..euvnieiinnnnn [V . (45,657).......... 46,777 [ o 166,807 |.vvvvneeeennnnn [V O [V IO (45,857 ))vvveeeiinnnnns [ [V [
142046 Call Options -
S&P 500 - USD ......... Liability Hedge ...... Exhibit 5 ... |Equity/Index ROMUWSFPUBMPROBKSP83  |. 08/06/2021 |. 08/06/2026 |............... [V I 4,064,101 .......... 4436.52 |......... 373,744 |.eeeeinnn [V . (46,374).......... A7, 779 [ o 160,433 [o.eeiiiiinnnns [V O [V IO (46,374))cuneiiiinnnnns [ [V [
142047 Call Options -
S&P 500 - USD ......... Liability Hedge ...... Exhibit 5 ... |Equity/Index [....cccoovrrirnnnniiss ROMUWSFPUBMPROBKSP83  |. 08/06/2021 |. 08/04/2028 |............... [V 3,826,358 |.......... 4436.52 |......... 382,783 |..uueniiiiinnn [V - (47,667).......... 48,884 [...coeeeiis [ 161,402 |..covvvennnnnnns [V O [V PO (47 ,667)[.....ccvvnnnnnns [ [V [
142048 Call Options -
S&P 500 - USD ......... Liability Hedge ...... Exhibit 5 ... |Equity/Index [Citibank N.A. ...... ES70DZWZ7FF32TWEFA76 |.08/20/2021 |.08/20/2026 |............... [V - 1,809,340 ].......... 4441.67 |......... 164,565 [...oovvvvnnnnns [V . (20,359)).......... ATV 7 I 60,337 |ouueniiiiiinnnn [V O [V IO (20,359))cvveiieinnnnns [ [V [
142049 Call Options -
S&P 500 - USD ......... Liability Hedge ...... Exhibit 5 ... |Equity/Index [Citibank N.A. ...... ES70DZWZ7FF32TWEFA76 |.08/20/2021 |.08/18/2028 |............... [V I 2,137,781 |.......... 4441.67 |......... 219,871 [coooiiiiininnnns [V . (27,309).......... 28,102 [ceveeeees [ 82,513 |oueeiiiiiiiinn [V O [V IO (27,309))cvveeeeennnnns [ [V [
142050 Call Options - JPMorgan Chase
S&P 500 - USD ......... Liability Hedge ...... . |Equity/Index |Bank, N.A. ......... 7HBGLXDRUGQFUS7RNES7  |. 09/03/2021 [. 09/04/2026 |...............0 [....... 1,540,167 .......... 453543 |......... 169,419 [ 0 e (21,009)f..........21,604 | ........... (21,009)[....ccvvvnnnnnns (U8 R | I Y
142051 Call Options - JPMorgan Chase
S&P 500 - USD ......... Liability Hedge ...... . |Equity/Index |Bank, N.A. ......... 7HBGLXDRUGQFUS7RNES7  |. 09/03/2021 |. 09/06/2028 |...............0 [eceeeen. 2,111,925 ).......... 453543 |......... 241,044 | O s (29,981)|..........30,733 | ........... (29,981)]cvvenieiinnnnns (U8 R | I Y
142217 Call Options - BNP Paribas London
S&P 500 - USD ......... Liability Hedge ...... . |Equity/Index |..cooovrruniiiniiinnnnns ROMUWSFPUBMPROBKSP83  |. 09/20/2021 |. 09/18/2026 |...............0 [e.e.ee. 1,174,913|.......... 4357.73 |..cuunnn 106,585 |...oovveeneeeen O fennnnnnns (13,209)f..........13,568 | ........... [RET) . (U8 R | I Y
142219 Cal| Options - BNP Paribas London
S&P 500 - USD ......... Liability Hedge ...... . |Equity/Index |..ooovvmreniiiniinnnnnns ROMUWSFPUBMPROBKSP83 . 09/20/2021 |. 09/20/2028 |...............0 [....... 1,873,140].......... 4357.73 |.ccuunn 182,762 |..eevvveeeeee 0 [ (22,718)|..........23,273 | ... (22,718)[.eevvevnnnnns (U8 R | I Y
142231 Cal| Options - BNP Paribas London
S&P 500 - USD ......... Liability Hedge ...... . |Equity/Index [..oooverreniiiniinnnnnns ROMUWSFPUBMPROBKSP83  |. 10/06/2021 |. 10/06/2026 |...............0 [........ 1,802,792].......... 4363.55 |......... 166,437 |.oovvvveeeeee 0 e (20,639)f..........21,156 | ........... (20,639))..uueniiinnnnns (U8 R | I Y
142232 Call Options - BNP Paribas London
S&P 500 - USD ......... Liability Hedge ...... . |Equity/Index | ....oooviiiiiiinnnnnns ROMUWSFPUBMPROBKSP83 |. 10/06/2021 |. 10/06/2028 |...............0 [........ 2,272,939].......... 4363.55|......... 284,713 )i O] (29,263)..........29,874 | ........... PEIPCK)) N Ofiiiiiiiinnn 0] e | i
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Prior Current
Description Year(s) | Year Initial

of Item(s) Strike Initial Cost Cost of Credit Hedge

Hedged, Price, of Un- Un- Total Current [ Adjustment Quality |Effectiveness|

Used for Type(s) Date of Rate or discounted | discounted Book/ Unrealized | Foreign Year's to Carrying of at Inception

Income Schedule/ of Maturity | Number Index Premium Premium Current Adjusted Valuation | Exchange (Amorti- Value of Refer- and at

Generation Exhibit Risk(s) Exchange, Counterparty Trade or of Notional Received | (Received) | (Received) Year Carrying Increase/ | Change in zation)/ Hedged Potential ence | Quarter-end
Description or Replicated Identifier (a) or Central Clearinghouse Date | Expiration| Contracts Amount (Paid) Paid Paid Income Value Code | Fair Value | (Decrease) | B./A.C.V. | Accretion ltem Exposure | Entity (b)

142242 Cal| Options -
S&P 500 - USD ......... Liability Hedge ...... Exhibit 5 ... |Equity/Index [Citibank N.A. ...... ES70DZWZ7FF32TWEFA76 |. 10/20/2021 |. 10/20/2026 |............... [V - 2,142,631 ).......... 4536.19 |......... AR FN [V . (25,027)f..0vvveee 25,630 | .oeevnnnnnn fennnnnn 59,631 | [V O [V IO (25,027 )]vvveeeeinnnnns [
142243 Cal| Options -
S&P 500 - USD ......... Liability Hedge ...... Exhibit 5 ... |Equity/Index [Citibank N.A. ...... ES70DZWZ7FF32TWEFA76 |. 10/20/2021 |. 10/20/2028 |............... [V - 2,133,408 |.......... 4536.19 |......... 217,514 | [V . (27,064).......... 27,645 | .ooeeniis [ 61,436 |...eneeiiinnnnn [V O [V IO (27,064)[.....ccvvnnnnnne (U8 R | I Y
143735 Cal | Options - BNP Paribas London
S&P 500 - USD ......... Liability Hedge ...... Exhibit 5 ... |Equity/Index [....cccoovrrirnnnniiss ROMUWSFPUBMPROBKSP83  |. 11/05/2021 |. 11/06/2028 |............... [V - 3,225,8%|.......... 4697.53 |......... 316,133 |.oveeniiieiinnn [V . (39,320).......... 40,129 | oo [ 109,431 [oiiiiiinnnnns [V O [V IO [ReicTc(1) (U8 R | I Y
143737 Call Options - BNP Paribas London
S&P 500 - USD .. . |Liability Hedge ...... Exhibit 5 ... |Equity/Index [....cccoovrrirnnnniiss ROMUWSFPUBMPROBKSP83  |. 11/05/2021 |. 11/06/2026 |...............0 [........ 1,317,530 |.......... 4697.53 |........ 120,067 L (14,885).cen 15,216 [ e | 42,683 [ O e O e (14,885 O e O
143909 Cal | Options - BNP Paribas London
S&P 500 - USD ......... Liability Hedge ...... Exhibit 5 ... |Equity/Index [....ccooovrrirnnnniins ROMUWSFPUBMPROBKSP83  |. 11/19/2021 |. 11/20/2026 |............... [V I 1,146,967 |.......... 4697.96 |......... 104,050 |.oevvvnnnnnnnns [V . (12,8%)f.......... 13,165 [ e | 33,888 [ O e O e (12,895 O e O [ | e
143911 Call Options - BNP Paribas London
S&P 500 - USD ......... Liability Hedge ...... Exhibit 5 ... |Equity/Index [....ccooovrrirnnnniins ROMUWSFPUBMPROBKSP83  |. 11/19/2021 |. 11/20/2028 |............... [V - 2,303,354 ].......... 4697.96 |......... 237,014 |ooveeieeinnn [V . (29,565)|.......... 30,110 feeveneeens [ 76,492 |ouueniiiiiinnnn [V O [V IO (29,565)).0vuvneiinnnnns (U R | I Y
144235 Cal | Options -
S&P 500 - USD ......... Liability Hedge ...... Exhibit 5 ... |Equity/Index [Citibank N.A. ...... ES70DZWZ7FF32TWEFA76 |. 12/06/2021 |. 12/04/2026 |............... [V . 729,148 1.......... 4591.67 |...ovven 66,399 |..euniiiiinnnnn [V . (8,222)...vvvvine 8,381 [.eeeeeens | 17,264 [ [V O [V PO (8,222))ceveviiiinnnnns (U R | I Y
144237 Cal | Options - BNP Paribas London
S&P 500 - USD ......... Liability Hedge ...... Exhibit 5 ... |Equity/Index [....ccooovrrirnnnniins ROMUWSFPUBMPROBKSP83  |. 12/06/2021 |. 12/06/2028 |............... [V . 752,619 1.......... 4591.67 |...oeven 74,607 [ooevvvnnnnns [V . (9,272).0vvvveens (7K 2 RO I 18,876 |.oevvvnnns [V O [V PO [CI17)) A (U R | I Y
144701 Call Options - BNP Paribas London
S&P 500 - USD ......... Liability Hedge ...... Exhibit 5 ... |Equity/Index [....ccooovrrirnnnniins ROMUWSFPUBMPROBKSP83  |. 12/20/2021 |. 12/18/2026 |............... [V I 1,060,073 |.......... 4568.02 |.......... 96,542 |..covvnnninnns [V . (11,956).....0..0e 12,168 [.eeeeeeeeis | 29,510 |ouuenieiiinnnnn [V O [V IO (11,956)[....cccvvnnnnnns (U R | I Y
144703 Call Options - BNP Paribas London
S&P 500 - USD ......... Liability Hedge ...... Exhibit 5 ... |Equity/Index [....ccooovrrrirnnniiis ROMUWSFPUBMPROBKSP83  |. 12/20/2021 |. 12/20/2028 |............... [V I 1,687,120 |.......... 4568.02 |........ 174,808 |..covvvnnnnnnnns [V . (21,779)..vvvve 2 7/ I 50,053 |ouueniiiiinnnnn [V O [V IO (VAIVEL)) R (U8 R | I Y
145280 Call Options -
S&P 500 - USD ......... Liability Hedge ...... Exhibit 5 ... |Equity/Index [Citibank N.A. ...... ES70DZWZ7FF32TWEFA76 |.01/06/2022 |.01/06/2027 |............... [V . 840,780 ].......... 4696.05 |.......... 60,188 |.......... 20,060 |.......... 20,577 [eunnnnenn 10,441 oo | AT Y PO [V O Ofeienes (9,946))....eeviinnnnns (U R | I Y
145291 Call Options -
S&P 500 - USD ......... Liability Hedge ...... Exhibit 5 ... |Equity/Index [Citibank N.A. ...... ES70DZWZ7FF32TWEFA76 |.01/06/2022 |.01/05/2029 |............... [0 2,075,217 .......... 4696.05 |......... 163,384 |.......... 54,717 |.......... 54,522 |.......... 28,480 [.evuneeens o 49,550 |..covvnnninns [V O (U R (VIARVI0) R (U8 R | I Y
145768 Call Options - BNP Paribas London
S&P 500 - USD ......... Liability Hedge ...... Exhibit 5 ... |Equity/Index [....cccoovrrirnnnniiss ROMUWSFPUBMPROBKSP83  |. 01/20/2022 |. 01/20/2027 |............... [V I 1,067,105 ).......... 48273 |....... 79,586 |.......... 26,615 .......... 27,828 [cunnnnenn 14,874 oo | 30,513 |ovveniiiiiinnn [V O [V PO (13,187)[.eeveeennnns (U R | I Y
145772 Call Options - BNP Paribas London
S&P 500 - USD ......... Liability Hedge ...... Exhibit 5 ... |Equity/Index [....ccooovrrirnnnniins ROMUWSFPUBMPROBKSP83  |. 01/20/2022 |. 01/19/2029 |............... [V - 2,284,303 |.......... 448273 |......... 194,999 |.......... 65,872 .......... 69,860 |.......... 36,811 [.eveeeeeees [ 70,405 |ouuenieiiinnnnn [V O [V IO (32,617)[.cevveinnnnns (U R | I Y
146459 Call Options -
S&P 500 - USD ......... Liability Hedge ...... Exhibit 5 ... |Equity/Index [Citibank N.A. ...... ES70DZWZ7FF32TWEFA76 |. 02/04/2022 |. 02/05/2027 |............... [V . 875,187].......... 4500.53 |.......... 68,942 |.......... 23,192 |oeeennnn 24,401 1.......... 13,890 [.eneeeeens v PATR 7 N [V O (U R (11,458)[....cccvvnnnnnns (U8 R | I Y
146461 Call Options - BNP Paribas London
S&P 500 - USD ......... Liability Hedge ...... Exhibit 5 ... |Equity/Index [....ccooovrrirnnnniins ROMUWSFPUBMPROBKSP83  |. 02/04/2022 |. 02/06/2029 |............... [V - 2,205,498 |.......... 4500.53 |........ 183,601 |.......... 61,833 [.......... 64,085 |.......... 37,096 [.evuneeees o [ E [V O [V IO (30,592))vvveniiinnnnns (U R | I Y
147150 Call Options - BNP Paribas London
S&P 500 - USD ......... Liability Hedge ...... Exhibit 5 ... |Equity/Index [....cccoovrrirnnnniiss ROMUWSFPUBMPROBKSP83  |. 02/18/2022 |. 02/19/2027 |........env.... [V - 1,589,414 1.......... 4348.87 |......... 128,038 |.......... 43,031 |..ooveens 44,820 |.......... 27,467 [.eveeeeens o 45,361 |ovuenieiiinnnnn [V O [V IO (21,276)[..ccvvvennnnens (U8 R | I Y
147153 Cal | Options - BNP Paribas London
S&P 500 - USD ......... Liability Hedge ...... Exhibit 5 ... |Equity/Index [....cccoovrrirnnnniiss ROMUWSFPUBMPROBKSP83  |. 02/18/2022 |. 02/20/2029 |............... [0 2,507,570 .......... 4348.87 |......... 208,741 |.......... 70,289 |.......... 72,610 |.......... 44,865 | .ooevvnnnnn [ 65,230 |ovuenniiiiinnnnn [V O [V IO [RZIVEX) . (U8 R | I Y
147912 Call Options - BNP Paribas London
S&P 500 - USD ......... Liability Hedge ...... Exhibit 5 ... |Equity/Index [....cccoovrrirnnnniiss ROMUWSFPUBMPROBKSP83  |. 03/04/2022 |. 03/04/2027 |............... [V - 2,313,933|.......... 4328.87 |......... 198,206 |.......... 66,944 |.......... 70,531 [oenennens 45,207 | eoveviin [ 84,162 |..uuveiiiinnnnn [V O [V IO (33,038)]..evnneeinnnnns (U R | I Y
147914 Call Options - BNP Paribas London
S&P 500 - USD ......... Liability Hedge ...... Exhibit 5 ... |Equity/Index [....cccoovrrirnnnniiss ROMUWSFPUBMPROBKSP83  |. 03/04/2022 |. 03/02/2029 |............... [V 3,147,487 |.......... 4328.87 |......... 285,638 |.......... 96,859 |........ 101,210 |.......... 65,537 | .eeeriee [ 108,900 |.evvvvnnnnnns [V O [V IO (47,763)[....ccvvvnnnnnns (U8 R | I Y
148494 Call Options -
S&P 500 - USD ......... Liability Hedge ...... Exhibit 5 ... |Equity/Index [Citibank N.A. ...... ES70DZWZ7FF32TWEFA76 |.03/18/2022 |.03/19/2027 |............... [V - 3,484,463 |.......... 4463.12 |......... 304,549 |......... 102,697 |........ 101,738 |......... 73,428 | oo [ 113,544 [ [V O (U R (50,649))...uuniiinnnnns (U8 R | I Y
148496 Call Options -
S&P 500 - USD ......... Liability Hedge ...... Exhibit 5 ... |Equity/Index [Citibank N.A. ...... ES70DZWZ7FF32TWEFA76 |.03/18/2022 |. 03/20/2029 |............... [V - 2,690,653 |.......... 4463.12 |......... 247,235 |.......... 83,624 |.......... 81,708 |.......... 59,790 | .ovveeiinnn [ T7,208 |oeeeevninnns [V O (U R (41,211 (U8 R | I Y
149383 Cal | Options - BNP Paribas London
S&P 500 - USD ......... Liability Hedge ...... Exhibit 5 ... |Equity/Index [....cccoovrrirnnnniiss ROMUWSFPUBMPROBKSP83  |. 04/06/2022 |. 04/06/2029 |............... [V - 1,256,634 [.......... 4481.15|......... 14,729 |.......... 37,087 |........ (18,690)|.......... 28,452 | .eeeeiii [ 43,238 |.oeeviis [V O [V PO (18,690)[.....ccvvnnnnnns (U8 R | I Y
149385 Call Options - JPMorgan Chase
S&P 500 - USD ......... Liability Hedge ...... Exhibit 5 ... |Equity/Index [Bank, N.A. ......... 7HBGLXDRUGQFUSRNES7  |. 04/06/2022 |. 04/06/2027 |............... [V 3,034,169 |.......... 4481.15|......... 241,868 |.......... 78,066 |......... (39,340).......... 59,890 |..ovvvnnnnn [ 121,575 [ [V O [V IO [ReicTRT10) I (U8 R | I Y
150021 Cal | Options - BNP Paribas London
S&P 500 - USD .. . |Liability Hedge ...... Exhibit 5 ... |Equity/Index . ROMUWSFPUBMPROBKSP83  |. 04/20/2022 |. 04/20/2027 |.......ceeeeenn O feunniins 3,978,366 |.......... 4459 .45 |.........371,585 |......... 125,873 |.........124,012
150023 Call Options -
S&P 500 - USD ......... Liability Hedge ...... Exhibit 5 ... |Equity/Index [....cccooeririnnnniiis ROMUWSFPUBMPROBKSP83  |. 04/20/2022 |. 04/20/2029 |............... [V . 2,397,649 |.......... 4450 .45 |......... 226,166 |.......... 76,814 |.......... 78,262 |uuueeen 61,865 | oot 89,969 [ O e O e (37,896)] e O e O ]
150452 Call Options -
S&P 500 - USD ......... Liability Hedge ...... Exhibit 5 ... |Equity/Index [Citibank N.A. ...... E570DZWNZ7FF32TWEFA76 |. 05/06/2022 |. 05/06/2027 |............... [ 2,560,850(.......... 4123.341......... 233,662 |.......... 79,356 |.......... 83,481 )..........67,391 [ | 93,585 [ O O (38,90 O el O ]
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150453 Call Options -
S&P 500 - USD ......... Liability Hedge ...... Exhibit 5 ... |Equity/Index [Citibank N.A. ...... ES70DZWZ7FF32TWEFA76 |.05/06/2022 |. 05/04/2029 |............... [V - 1,806,435].......... 4123.34 |......... 174,537 |.......... 59,408 |.......... 59,854 |.......... 50,450 | .oeevvnnn feeeeeenn 88,217 o O [ O e (29,096)...uueevennnnns [ 0
151098 Call Options - BNP Paribas London
S&P 500 - USD ......... Liability Hedge ...... Exhibit 5 ... |Equity/Index [....ccooovrrirnnnniins ROMUWSFPUBMPROBKSP83  |. 05/20/2022 |. 05/20/2027 |........euv.... [V 5,069,803 (.......... 3901.36 |......... 534,010 |......... 186,415 |......... 201,784 |......... 165,452 | .ovvvnnnns [ 218,281 [.ooeeeiiininnnns [V O [V IO [CUR:11)) R [ [V [
151099 Call Options - BNP Paribas London
S&P 500 - USD ......... Liability Hedge ...... Exhibit 5 ... |Equity/Index [....ccooovrrirnnnniins ROMUWSFPUBMPROBKSP83  |. 05/20/2022 |. 05/18/2029 |............... [V - 1,272,358 1.......... 3901.36 |........ 137,106 |.......... 47,835 |...ouun 49,683 |.......... 2,456 | oo [ 45,597 |.oovviiis [V O [V IO (23,308)]..vvueeeennnnns [ [V [
151704 Call Options - BNP Paribas London
S&P 500 - USD ......... Liability Hedge ...... Exhibit 5 ... |Equity/Index [....ccooovrrrirnnniiis ROMUWSFPUBMPROBKSP83  |. 06/06/2022 |. 06/04/2027 |............... [V . 4,053,241 .......... 4121.43 |......... 435,115 |..uuennns 161,387 |......... 161,326 |......... 4,443 [ | 169,190 |.evvvvinnens [V O [V IO (73,529))cvveeiinnnnns [ [V} [
151705 Call Options - BNP Paribas London
S&P 500 - USD ......... Liability Hedge ...... Exhibit 5 ... |Equity/Index [....ccooovrrrirnnniiis ROMUWSFPUBMPROBKSP83  |. 06/06/2022 |. 06/06/2029 |............... [V . 1,853,944 1.......... 4121.43 |......... 197,740 |.......... 68,539 |.......... 69,238 |.......... 64,024 |..coovnin [ 59,338 |..covviiins [V O [V IO (33,355)]...cccvnnnnnnnns [ [V} [
153001 Call Options - JPMorgan Chase
S&P 500 - USD ......... Liability Hedge ...... . |Equity/Index |Bank, N.A. ......... 7HBGLXDRUGQFUSRNES7  |. 06/17/2022 . 06/18/2027 |.......ceeeeenn O feuennens 3,972,298 |.......... 3674.84 |.........396,892 [......... 138,033 |......... 162,980 |......... 133,095 | .evvvnnnees o 161,251 | (VN PR | I (67,120)feevvevneeen O v O | e
153006 Call Options JPMorgan Chase
S&P 500 - USD ......... Liability Hedge ...... . |Equity/Index |Bank, N.A. ......... 7HBGLXDRUGQFUS7RNES7  |. 06/17/2022 |. 06/20/2029 |.........ceeeen O feuennens 1,273,169 |.......... 3674.84 |.........130,5%4 |.......... 45,59 |.......... 51,495 |.......... 43,967 | .evevnnnn feneennn 56,200 | (V1N PR | I (72 k7)) O | KT | T BN
153829 Cal | Options BNP Paribas London
S&P 500 - USD ......... Liability Hedge ...... . |Equity/Index |..cooovmruniinniinnnnnns ROMUWSFPUBMPROBKSP83  |. 07/06/2022 . 07/06/2029 |.......uvveeenn O feunnnens 4,331,917 |.eeveennns 3845.08 |.........482,491 [................ 0]...... (81,762)].cvueevnn 2,699 [oenenniis | ennn232,301 [ O [ O e (B1,762)[ et O e O i | s
153837 Call Options
S&P 500 - USD .. . |Liability Hedge ...... . |Equity/Index [Citibank N.A. ...... ES70DZWZ7FF32TWEFA76 |.07/06/2022 |.07/06/2027 |.........oeeni0|eeennns 4,143,069 |.......... 3845.08 |.. ...(75,691)...
154458 Cal | Options BNP Paribas London
S&P 500 - USD ......... Liability Hedge ...... . |Equity/Index |..cooovrruniiiniiinnnnns ROMUWSFPUBMPROBKSP83  |. 07/20/2022 |. 07/20/2027 |......euvveeenn O feunnnens 2,557,974 ).....un.... 3959.9.........279,970 |..eevnvnrrnnnnn [V . (47,408)........... 5,232 | ceeeeeiii e 147,039 [ O [ O e (47,408 O e O ]
154462 Cal | Options BNP Paribas London
S&P 500 - USD ......... Liability Hedge ...... . |Equity/Index |..cooovmruniinniinnnnnns ROMUWSFPUBMPROBKSP83  |. 07/20/2022 |. 07/20/2029 |.......ceeeeenn O feunnnnns 1,734,536 |........... 3959.91.........195,880 |.....eeerrnnnn [V . (33,197))eevvneeen 3,664 | .cevuneees [ 87,722 | (V1N PR | I (33,197))cvveeeevinnes O e O i) el
155031 Call Options JPMorgan Chase
S&P 500 - USD ......... Liability Hedge ...... . |Equity/Index |Bank, N.A. ......... 7HBGLXDRUGQFUS7RNES7  |. 08/05/2022 |. 08/06/2029 |.......ceeeeenn O feunnnens 2,584,672|.......... 4145.19|.........278,392 [....ccornnnnnnns [V . (47,184)........... 9,378 | .evveeees e 162,001 o (V1N PR | I (47, 184) oo O e O | e
155103 Call Options
S&P 500 - USD ......... Liability Hedge ...... . |Equity/Index [Citibank N.A. ...... ES70DZNZ7FF32TWEFA76 |. 08/05/2022 |.08/06/2027 |.........ceeei0|eeeeens 1,336,139 ].......... 4145.19|......... 148,183 [...........eeett (V) IO (25, 141))ceees 4,997 | eeeeeeeees oo 76,947 | (V1N PR | I (TR LD O | N ERTTUN | P BN
155746 Call Options BNP Paribas London
S&P 500 - USD .. . |Liability Hedge ...... . | Equity/Index . ROMUWSFPUBMPROBKSP83  |. 08/19/2022 |. 08/20/2027 |.......ceeeeenn O feunnnnns 1,556,207 .......... 4228.48 |.. ...(28,542)...
155753 Call Options
S&P 500 - USD ......... Liability Hedge ...... . |Equity/Index |..cooovrruniiiniiinnnnns ROMUWSFPUBMPROBKSP83  |. 08/19/2022 |. 08/20/2029 |.........ceeeun 0 feunenens 1,396,739 ].......... 4228.48 |.........156,198 [...............t [V . (26,280)f.0vvvvveenn 7,206 | oo | 35,849 | O i 0 [ (26,280)] e O e O |
156500 Call Options
S&P 500 - USD ......... Liability Hedge ...... . |Equity/Index [Citibank N.A. ...... ES70DZNZ7FF32TWEFA76 |. 09/06/2022 |.09/06/2027 |.........0ceeei0 |eeenens 1,564,291 1.......... 3908.19|.........168,229 [................ (V) IO (28, 471)[0vvernnnn 10,892 | oo |l 79,388 [ O i O e (28 A7T)) e O e O |
156505 Call Options JPMorgan Chase
S&P 500 - USD ......... Liability Hedge ...... . |Equity/Index |Bank, N.A. ......... 7HBGLXDRUGQFUSRNES7  |. 09/06/2022 |. 09/06/2029 |...........ce0 0 feeneeens 987,646 |.......... 3908.19 |.........110,927 [.....ccovnnnnnns [V . (18,799).vvvvvvenn 7,080 | e |l 73,878 o O i O e (18,799)] e O el O | e
156979 Call Options JPMorgan Chase
S&P 500 - USD ......... Liability Hedge ...... . |Equity/Index |Bank, N.A. ......... 7HBGLXDRUGQFUSTRNES7  |. 09/20/2022 |. 09/20/2027 |.......ceeeeenn O feunenns 1,181,616 .......... 3855.93 [.........140,604 |................ [V . (23,930)).......... 10,838 [ ..oevnnnnnn [ 79,000 fovvviiiiiiiiinnn 0 e 0 (28,930 O e O | e
156984 Call Options JPMorgan Chase
S&P 500 - USD ......... Liability Hedge ...... . |Equity/Index |Bank, N.A. ......... 7HBGLXDRUGQFUSTRNES7  |. 09/20/2022 |. 09/20/2029 |.......eeeveenn O feunennenes 908,253 |.......... 3855.93 [.........108,357 |....uvvernnnnn [V . (18,442)[...vvvvvnnn 8,352 | oo |l 85,873 o O e O [ (18,442) e O e O |
158076 Call Options BNP Paribas London
S&P 500 - USD ......... Liability Hedge ...... . |Equity/Index |..cooovrruniiiniiinnnnns ROMUWSFPUBMPROBKSP83  |. 10/06/2022 |. 10/06/2027 |.........eeeeen O feueenens 2,982,137 |.evvennnns 3744.52 |.........433,009 |.....oeernnnnn 0]...... (74,861)]..........40,514 [ ..o 163,242 | O e O e (74,861 O e O
158083 Call Options BNP Paribas London
S&P 500 - USD .. . |Liability Hedge ...... . | Equity/Index . ROMUWSFPUBMPROBKSP83  |. 10/06/2022 |. 10/05/2029 |.... 2,188,606 ]|.......... 3744.52 |.. ...(59,505)|...
158729 Call Options
S&P 500 - USD ......... Liability Hedge ...... . |Equity/Index [Citibank N.A. ...... ES70DZWZ7FF32TWEFA76 |. 10/20/2022 |. 10/20/2027 |.........00eet.0 | 6,530,815.......... 3665.78 |...... 1,015,778 |...covvnnnnnnnns 0...... (176,621)f.........109,241 | ... |0 400,895 | O e O e (176,621)) e O e O | e
158732 Call Options BNP Paribas London
S&P 500 - USD ......... Liability Hedge ...... . |Equity/Index |..cooovrruniiiniiinnnnns ROMUWSFPUBMPROBKSP83 | 10/20/2022 |. 10/19/2029 |.............. O feeeeens 3,668,206 |.......... 3665.78 |.........589,262 |........0neenn 0...... (102,486)f.......... 63,388 [...oooeeeen [orrnnnnnn 89,938 i (V1N O | AN (102,486).......ccvvvneee 0 Jovvvvnineeenns O [ o] e
159834 Call Options JPMorgan Chase
S&P 500 - USD ......... Liability Hedge ...... . |Equity/Index |Bank, N.A. ......... 7HBGLXDRUGQFUSRNES7  |. 11/04/2022 |. 11/05/2027 |........0eeeenn O [oeen 11,680,363 |.......... 3770.55 |...... 1,569,321 [......cceunnnnns [V IO (272,869)|......... 191,385 [.eeeeeneenn |+ 987,988 [ (V1N O | AN (272,869)[....cevvvveeeen 0 v O [ | e
159838 Call Options JPMorgan Chase
S&P 500 - USD ......... Liability Hedge ...... . |Equity/Index |Bank, N.A. ......... 7HBGLXDRUGQFUSTRNES7  |. 11/04/2022 |. 11/06/2029 |.......vveeenn O feuennnns 7,664,623 (.......... 3770.55 |......1,091,191 [................ [V IO (189,868)f......... 133,169 [.evnneeeens |oeeennnn 620,121 s (V1N O | AN [QECICIR:LC1:)) RN | PR | [RUUUU (U,
160843 Call Options BNP Paribas London
S&P 500 - USD ......... Liability Hedge ...... . |Equity/Index [..oooovureiiiiiinnnnnns ROMUWSFPUBMPROBKSP83 |, 11/18/2022 |. 11/19/2027 |............... 0 [oeee 12,068,585].......... 3965.34 |...... 1,840,483 |.........ccen 0...... (319,648)|......... 248,921 | oo [ 729,089 | (V1N FORR |f AN (319,648)[......ccevveeen 0 Jvvvninineen O o] e
160847 Call Options BNP Paribas London
S&P 500 - USD ......... Liability Hedge ...... . |Equity/Index |....ocieiiiiinnnnnns ROMUWSFPUBMPROBKSP83 |. 11/18/2022 |. 11/20/2029 |...............0........ 7,589,428|.......... 3965.34......1,205,005 ... 0]....... (210,007)f......... 163,536 [..eeeeeenn [ 431,391 [ [0 O (1 AP (210,007)]eeevvveenenee Ofeoiiiiiiininnn 0 e | i
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Hedged, Price, of Un- Un- Total Current [ Adjustment Quality |Effectiveness|

Used for Type(s) Date of Rate or discounted | discounted Book/ Unrealized | Foreign Year's to Carrying of at Inception
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161965 Call Options - JPMorgan Chase
S&P 500 - USD ......... Liability Hedge ...... Exhibit 5 ... |Equity/Index [Bank, N.A. ......... 7HBGLXDRUGQFUSRNES7  |. 12/06/2022 |. 12/06/2027 |............... [V . 8,250,589 |.......... 3941.26 |...... 1,238,000 [..ooevvnnnnnnns [V IO (215,143)|......... 188,934 ... 433,271 |oveeeeeeeiinnn [V O [V (215,143))..cvvveneene [
161970 Call Options - JPMorgan Chase
S&P 500 - USD ......... Liability Hedge ...... Exhibit 5 ... |Equity/Index [Bank, N.A. ......... 7HBGLXDRUGQFUSRNES7  |. 12/06/2022 |. 12/06/2029 |............... 0f..... 10,495,862|.......... 3941.26 |...... 1,663,462 [......ccvvnnnnns [V IO (289,988)|......... 254,630 | .oeeennnnnn [ 633,249 |....covnnnnnnnns [V O [V (289,958)]...cvvunrnnns (U8 R | I Y
162533 Cal | Options - BNP Paribas London
S&P 500 - USD ......... Liability Hedge ...... Exhibit 5 ... |Equity/Index [....cccoovrrirnnnniiss ROMUWSFPUBMPROBKSP83 |, 12/20/2022 |. 12/20/2027 |............... [0 6,695,471(.......... 3821.62 |...... 1,014,247 [t [V IO (176,072)f......... 168,242 [.eeeneeees oo 409,971 |ovveenieeiinnnn [V O [V (176,072)]...ccevvennnnnns (U8 R | I Y
162536 Call Options - BNP Paribas London
S&P 500 - USD .. . |Liability Hedge ...... Exhibit 5 ... |Equity/Index [....cccoovrrirnnnniiss ROMUWSFPUBMPROBKSP83 |, 12/20/2022 |. 12/20/2029 |.... 10,151,085 |.......... 3821.62 |...... 1,608,207 (280,227)|........ 267,760 [..oeeeeenns | ....597,122|... LV R (280,227)f.evevvveinnenn O v O [ | e
163351 Call Options -
S&P 500 - USD ......... Liability Hedge ...... Exhibit 5 ... |Equity/Index [Citibank N.A. ...... ES70DZWZ7FF32TWEFA76 |.01/06/2023 |.01/06/2028 |............... 0f..... 11,272,223 ... 3895.08 |...... 1,057,861 |........ 568,161 |......... 682,371 |......... 295,613 | .oeveninns [ 643,547 |.evveiiiiiinnnn [V O 0f...... (281,382)[.uueeeeennnnns (U8 R | I Y
163356 Call Options -
S&P 500 - USD ......... Liability Hedge ...... Exhibit 5 ... |Equity/Index [Citibank N.A. ...... ES70DZWZ7FF32TWEFA76 |.01/06/2023 |.01/04/2030 |............... 0f..... 13,719,968 |.......... 3895.08 |...... 1,404,763 |......... 757,489 |......... 842,907 |......... 394,110 [cevenneeens o 634,841 |..ouvniiiinnnn [V O 0f...... (375,120)[.evieiieannns (U8 R | I Y
163922 Call Options -
S&P 500 - USD ......... Liability Hedge ...... Exhibit 5 ... |Equity/Index [Citibank N.A. ...... ES70DZWZ7FF32TWEFA76 |.01/20/2023 |.01/20/2028 |............... [V . 5,705,912).......... 3972.61 |......... 540,362 |......... 290,540 |......... 349,639 |......... 162,310 [.eueeeeees o 323,267 |ovvueneeeiiinnnn [V O 0f...... (143,358)..cvvvnnninns (U R | I Y
163924 Cal| Options - BNP Paribas London
S&P 500 - USD ......... Liability Hedge ...... Exhibit 5 ... |Equity/Index . ROMUWSFPUBMPROBKSP83  |. 01/20/2023 |.01/18/2030 |............... 0f..... 18,090,591 .......... 3972.61...... 1,831,462 |......... 989,880 |...... 1,162,708 |......... 552,980 |... 977,044 |..ovvniiinnnnn [V O 0f...... (488,255)...0vunnnns [
164600 Call Options -
S&P 500 - USD ......... Liability Hedge ...... Exhibit 5 ... |Equity/Index [Citibank N.A. ...... ES70DZWZ7FF32TWEFA76 |.02/06/2023 |. 02/04/2028 |............... [V 5,580,626 .......... 4111.08 |......... 528,122 |......... 283,373 |......... 333,49 |........ 171,507 | eeeeeiie [ 281,466 |.......covnnnnnn [V O 0f...... (139,232)).ccvvvenecnne (U R | I Y
164603 Call Options -
S&P 500 - USD .. . |Liability Hedge ...... Exhibit 5 ... |Equity/Index [Citibank N.A. ...... ES70DZWZ7FF32TWEFA76 |. 02/06/2023 |. 02/06/2030 |.... 20,840,541 |.......... 4111.08 |...... 2,104,489 |...... 1,135,735 |...... 1,306,741].........687,362 | ... ....954,579 |... LV R (557,618)|..
165308 Cal | Options - BNP Paribas London
S&P 500 - USD ......... Liability Hedge ...... Exhibit 5 ... |Equity/Index [....cccoovrrirnnnniiss ROMUWSFPUBMPROBKSP83  |. 02/17/2023 |. 02/18/2028 |............... [V - 8,502,432|.......... 4079.09 |......... 801,444 |......... 428,253 |......... 488,916 |......... 212,105 [ceveeneeees o 419,459 |...ovvnis [V O [V (209,969)]....0vunnennns (U R | I Y
165310 Call Options - BNP Paribas London
S&P 500 - USD ......... Liability Hedge ...... Exhibit 5 ... |Equity/Index [....ccooovrrirnnnniins ROMUWSFPUBMPROBKSP83  |. 02/17/2023 |. 02/20/2030 |............... 0f..... 16,958,688 |.......... 4079.09 |...... 1,697,531 |......... 914,479 |...... 1,044,355 |......... 581,020 [.eevunenns e 754,258 |.ouueiiiiinnn [V O [V [CEYVLYD R (U R | I Y
165863 Call Options - JPMorgan Chase
S&P 500 - USD ......... Liability Hedge ...... Exhibit 5 ... |Equity/Index [Bank, N.A. ......... 7HBGLXDRUGQFUS7RNES7  |. 03/06/2023 |. 03/06/2028 |............... [V I 9,177, 411 |.......... 4048.42|........ 883,878 |......... 474,783 |......... 554,146 |......... 323,774 | oo [ 625,917 |ouvueniiiiinnnnn [V O [V (231,540)..cvvvennnnnns (U8 R | I Y
165865 Call Options -
S&P 500 - USD ......... Liability Hedge ...... Exhibit 5 ... |Equity/Index [Citibank N.A. ...... ES70DZWZ7FF32TWEFA76 |.03/06/2023 [. 03/06/2030 |............... 0f..... 13,812,465(.......... 4048.42 |...... 1,354,984 |......... 726,640 |......... 809,314 |......... 495,530 | .oeevnrnnnn [ T34,439 | [V O 0f...... (354,500)]...0vvnnnnnnnns (U8 R | I Y
166386 Call Options -
S&P 500 - USD ......... Liability Hedge ...... Exhibit 5 ... |Equity/Index [Citibank N.A. ...... ES70DZWZ7FF32TWEFA76 |. 03/20/2023 |.03/20/2028 |............... 0f..... 10,912,967 .......... 3951.57 |...... 1,106,690 |......... 597,893 |......... 677,382 |......... 430,647 [.oeveeeens o 791,576 [ [V O 0f...... (290, 247).cevvvnnnnnnns (U8 R | I Y
166390 Call Options - JPMorgan Chase
S&P 500 - USD ......... Liability Hedge ...... Exhibit 5 ... |Equity/Index [Bank, N.A. ......... 7HBGLXDRUGQFUSRNES7  |. 03/20/2023 |. 03/20/2030 |........een.... 0f..... 13,135,985 |.......... 3951.57 |...... 1,336,144 |......... 721,147 |......... 812,306 |......... 519,427 | eoeeevi fennnnn 1,109,139 [ooeeiinnnnnnns [V O [V (350,080)f.......ccennnnns (U R | I Y
167410 Call Options -
S&P 500 - USD ......... Liability Hedge ...... Exhibit 5 ... |Equity/Index [Citibank N.A. ...... ES70DZWZ7FF32TWEFA76 |. 04/06/2023 |. 04/06/2028 |............... 0f..... 17,613,170 |.......... 4105.02 |...... 1,778,663 |......... 886,441 |....... (446, 713)|......... 679,950 [..evnnenns fonnnn 1,342,420 |oovenenennnnn [V O [V (446, 713)[...eeeennnnnns (U8 R | I Y
167414 Call Options -
S&P 500 - USD ......... Liability Hedge ...... Exhibit 5 ... |Equity/Index [Citibank N.A. ...... ES70DZWZ7FF32TWEFA76 |. 04/06/2023 |. 04/05/2030 |............... 0f..... 19,509,223 |.......... 4105.02 |...... 1,980,678 |......... 986,414 |....... (497,004)......... 756,639 [.evvnneens [ 1,388,328 [.oooiiiiinnnnns [V O [V (497,094)...c0vnnnnnnn (U R | I Y
167991 Call Options -
S&P 500 - USD ......... Liability Hedge ...... Exhibit 5 ... |Equity/Index [Citibank N.A. ...... ES70DZWZ7FF32TWEFA76 |. 04/20/2023 |. 04/20/2028 |............... 0f..... 15,613,951 .......... 4129.79|...... 1,566,301 |......... 823,246 |......... 644,297 |......... 662,927 [.evveneenns [onnns 1,152,654 [....ccevvnennnns [V O 0f...... (400,708)[....ccvvnnnnnnne (U8 R | I Y
167995 Call Options -
S&P 500 - USD ......... Liability Hedge ...... Exhibit 5 ... |Equity/Index [Citibank N.A. ...... ES70DZWZ7FF32TWEFA76 |. 04/20/2023 |. 04/18/2030 |............... 0f..... 14,700,848 |.......... 4129.79|...... 1,482,392 |......... 784,619 |......... 601,895 |......... 631,822 [.evveneenes [ 1,027,659 [...coevvvnnnnnns [V O 0f...... (381,907)[....vevviennnns (U R | I Y
170976 Call Options -
S&P 500 - USD ......... Liability Hedge ...... Exhibit 5 ... |Equity/Index [Citibank N.A. ...... ES70DZWZ7FF32TWEFA76 |. 05/05/2023 [. 05/05/2028 |............... 0f..... 15,646,372|.......... 4136.25 |...... 1,571,978 |......... 847,046 |......... 950,938 |........ 716,864 |...cceeenns |oenee 1,089,254 [.....covvnennnns [V O 0f...... (406,393)]....00unnnnnne (U8 R | I Y
170979 Cal | Options - BNP Paribas London
S&P 500 - USD ......... Liability Hedge ...... Exhibit 5 ... |Equity/Index [....cccoovrrirnnnniiss ROMUWSFPUBMPROBKSP83  |. 05/05/2023 |. 05/06/2030 |............... 0f..... 15,930,319 .......... 4136.25 |...... 1,575,584 |......... 847,962 |......... 971,699 |......... 77,644 [ .oeeeeeene [ 1,039,652 [....ccvvvnnnnnns [V O [V (406,832)[....evevennnnns (U8 R | I Y
171609 Call Options -
S&P 500 - USD ......... Liability Hedge ...... Exhibit 5 ... |Equity/Index [Citibank N.A. ...... ES70DZWZ7FF32TWEFA76 |.05/19/2023 |. 05/20/2030 |............... 0f..... 20,432,234 |.......... 4191.98 |...... 1,998,179 |...... 1,074,964 |...... 1,260,978 |......... 950,995 | .oeevvninnn feunnnn 1,100,154 |..covvnennnnns [V O 0f...... (513,630)[...ueeeeiaennns (U8 R | I Y
171734 Cal |l Options -
S&P 500 - USD ......... Liability Hedge ...... Exhibit 5 ... |Equity/Index [Citibank N.A. ...... ES70DZWZ7FF32TWEFA76 |. 05/19/2023 |. 05/19/2028 |............... 0f..... 15,669,739 .......... 4191.98 |...... 1,662,953 |......... 837,397 [..uunn.n. 991,478 |........ 740,818 [.eeeeeeiis | 906,961 [.....ccevvennnns [V O 0f...... (399,645))....cuunnnns (U8 R | I Y
172334 Call Options -
S&P 500 - USD ......... Liability Hedge ...... Exhibit 5 ... |Equity/Index [Citibank N.A. ...... ES70DZWZ7FF32TWEFA76 |.06/06/2023 |.06/06/2028 |............... 0f..... 19,270,434 |.......... 4283.85 |...... 1,886,893 |...... 1,015,653 |...... 1,199,671 ......... 948,609 [....oeeee [onnnns 1,060,197 |.oevvvninnens [V O 0f...... (482,743))..cevveneennnnn (U8 R | I Y
172337 Call Options - BNP Paribas London
S&P 500 - USD ......... Liability Hedge ...... Exhibit 5 ... |Equity/Index [....cccooeririnnnniiis ROMUWSFPUBMPROBKSP83  |. 06/06/2023 |. 06/06/2030 |............... 0f..... 17,649,477 |.......... 4283.85 |...... 1,702,715 |......... 913,4% |...... 1,058,065 |......... 853,205 | ..eevevinnn |evannnns 878,168 |..cevveennnnns [V O [V (435,013)]..cevvennnnns (U8 R | I Y
172868 Call Options - BNP Paribas London
S&P 500 - USD ......... Liability Hedge ...... Exhibit 5 ... |Equity/Index [....cccoovrrrinnnniiins ROMUWSFPUBMPROBKSP83  |. 06/20/2023 |. 06/20/2028 |............... 0f..... 17,848,623 .......... 4388.71 |...... 1,733,387 |......... 930,720 |...... 1,080,654 |......... 904,989 | ..covvvnnnn feunnnn 1,007,119 |ooevvnis [V PR [V (441,341).cevvneeeine (U8 R | I Y
172870 Call Options -
S&P 500 - USD ......... Liability Hedge ...... Exhibit 5 ... |Equity/Index [Citibank N.A. ...... E570DZWNZ7FF32TWEFA76 |.06/20/2023 |. 06/20/2030 |............... [ 9,849,798).......... 4388.71......... 939,8% |......... 503,831 |......... 587,439 )......... 489,904 . .oevnnn |t 504,297 |.ovueniiiinnnn [0 Of...... (239,162)]...evvnnnnnnnnns Ofiiiiiiiiinn 0] e i
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173539 Call Options -
S&P 500 - USD ......... Liability Hedge ...... Exhibit 5 ... |Equity/Index [Citibank N.A. ...... ES70DZWZ7FF32TWEFA76 |.07/06/2023 |.07/06/2028 |............... 0f..... 16,509,643 .......... 411,59 |...... 1,616,575 |..covvnnnnns [V IO (410,307)f.......... 13,497 [ v [ 1,261,568 |..covvnnnnnnnnns [V O 0f...... (410,307)f...ueeeviennnns [
173541 Call Options -
S&P 500 - USD ......... Liability Hedge ...... Exhibit 5 ... |Equity/Index [Citibank N.A. ...... ES70DZWZ7FF32TWEFA76 |.07/06/2023 |.07/05/2030 |............... 0f..... 14,571,363 .......... 411,59 |...... 1,414,376 [....ccovvnennnns [V IO (358,872).......... 11,806 | .ovvvvnenns feunnnn 1,061,082 [.oeeivinnnnnns [V O [V (358,872)[..ueeverannnns (U8 R | I Y
174172 Cal | Options -
S&P 500 - USD .. . |Liability Hedge ...... Exhibit 5 ... |Equity/Index [Citibank N.A. ...... ES70DZWZ7FF32TWEFA76 |.07/20/2023 |.07/20/2028 |.... 10,400,3%|.......... 4534 .87 |...... 1,030, 100 (261,712)... ... 808,068 |... ... (261,712))..
174176 Call Options -
S&P 500 - USD ......... Liability Hedge ...... Exhibit 5 ... |Equity/Index [Citibank N.A. ...... ES70DZWZ7FF32TWEFA76 |.07/20/2023 |.07/19/2030 |............... 0f..... 12,993,512 ...t 4534.87 |...... 1,309,549 |.oovenniiinnnnn [V IO (333,024).......... 34,958 | .ooeviies [ernnnn 1,001,285 |..ccvvvennnnnens [V O [V (333,024)...c0vnnninnn (U R | I Y
174777 Call Options -
S&P 500 - USD .. . |Liability Hedge ...... Exhibit 5 ... |Equity/Index [Citibank N.A. ...... ES70DZWZ7FF32TWEFA76 |. 08/04/2023 |. 08/04/2028 |.... 18,175,824 |.......... 4478.03 |...... 1,815,121 (461,157)f..........89,051 | .ocovrrnnns [onnnnn 1,388,841 ... ... (461,157)]..
174779 Cal| Options - BNP Paribas London
S&P 500 - USD ......... Liability Hedge ...... Exhibit 5 ... |Equity/Index [....cccoovrrirnnnniiss ROMUWSFPUBMPROBKSP83  |. 08/04/2023 |. 08/06/2030 |............... 0f..... 12,413,995 |.......... 4478.03 |...... 1,263,704 [..coevvnnnnnnns [V IO (321,322)].......... 62,046 [..ooeeeens oo 908,234 |..euvniiiinnnn [V O [V (321,322)).ccvvvins (U R | I Y
175362 Call Options -
S&P 500 - USD ......... Liability Hedge ...... Exhibit 5 ... |Equity/Index [Citibank N.A. ...... ES70DZWZ7FF32TWEFA76 |.08/18/2023 |.08/18/2028 |............... 0f..... 22,097,6% |.......... 4369.71...... 2,221,316 |ouueneieiinnnn [V IO (564,586)|......... 152,691 [.eeeeeenns | 1,527,386 [...cccvvvnnnnnns [V O [V (564,586)|........cc0nnnnn (U8 R | I Y
175364 Call Options -
S&P 500 - USD ......... Liability Hedge ...... Exhibit 5 ... |Equity/Index [Citibank N.A. ...... ES70DZWZ7FF32TWEFA76 |.08/18/2023 |.08/20/2030 |............... 0f..... 14,097,582 |.......... 4369.71...... 1,429,298 |..ovvvneiinnnnn [V IO (363,428).......... 98,287 [.eveeeeees [ 930,121 |ouveeneeieinnn [V O [V (363,428)]...0vvunninnns (U8 R | I Y
176071 Cal | Options -
S&P 500 - USD ......... Liability Hedge ...... Exhibit 5 ... |Equity/Index [Citibank N.A. ...... ES70DZWZ7FF32TWEFA76 |.09/06/2023 [. 09/06/2028 |............... 0f..... 17,149,201 |.......... 4465.48 |...... 1,798,061 |..cevvnnnnnens [V IO (457,931)]........ 171,907 | eoeeeein [ 1,294,645 |...oevnennnnnn [V O [V (457,931)].cevvnenininns (U R | I Y
176074 Call Options -
S&P 500 - USD ......... Liability Hedge ...... Exhibit 5 ... |Equity/Index [Citibank N.A. ...... ES70DZWZ7FF32TWEFA76 |.09/06/2023 [. 09/06/2030 |............... 0f..... 18,278,088 |.......... 4465.48 |...... 1,932,638 [...cccvvvnnnnnns [V IO (492,491)........ 184,877 | eeeeeei [ 1,340,938 [...coovvvnnnnnns [V O [V (492,491).ccvvvnnnnnnns (U R | I Y
176794 Call Options -
S&P 500 - USD ......... Liability Hedge ...... Exhibit 5 ... |Equity/Index [Citibank N.A. ...... ES70DZWZ7FF32TWEFA76 |. 09/20/2023 |.09/20/2028 |............... 0f..... 19,904,336 |........... 4402.2 ...... 2,214,420 |...covvennnn [V IO (582,032)....0n.. 263,483 | ..oevvnennn fennnnn 1,426,476 |.......coveennns [V O [V (582,032)]...cvvunrinns [
176797 Call Options -
S&P 500 - USD ......... Liability Hedge ...... Exhibit 5 ... |Equity/Index [Citibank N.A. ...... ES70DZWZ7FF32TWEFA76 |. 09/20/2023 |.09/20/2030 |............... 0f..... 16,076,508 |........... 4402.2 ...... 1,865,261 |..covvnnnnnnnnns [V IO (477,725).cvue 216,260 [..oeunnenns fonnnnn 1,000,849 [....ccovvnnnnnns [V O [V (477,725 (U8 R | I Y
177594 Call Options -
S&P 500 - USD .. . |Liability Hedge ...... Exhibit 5 ... |Equity/Index [Citibank N.A. ...... ES70DZWZ7FF32TWEFA76 |. 10/06/2023 |. 10/06/2028 |.... 28,835,985 ... 4308.5(...... 3,312,426 (847,549)|..........458,604 | ........... |...... 1,929,616 |... ... (847,549)|..
177597 Call Options -
S&P 500 - USD ......... Liability Hedge ...... Exhibit 5 ... |Equity/Index [Citibank N.A. ...... ES70DZWZ7FF32TWEFA76 |. 10/06/2023 |. 10/04/2030 |............... 0f..... 27,912,359 |.....uen 4308.5 |...... 3,308,087 |..ccvvnnnnnnns [V IO (847,332).cuuens 458 477 [ .eveeeeees [ 1,632,365 [...ccevvvnnnnnns [V O [V (847,332)..cvvvenninns (U R | I Y
177980 Call Options - BNP Paribas London
S&P 500 - USD ......... Liability Hedge ...... Exhibit 5 ... |Equity/Index [....ccooovrrirnnnniins ROMUWSFPUBMPROBKSP83  |. 10/20/2023 |. 10/20/2028 |............... 0f..... 25,497,560 |.......... 422416 |...... 3,012,051 |ouuenniiiiinnnn [V IO (771,675)......... 477,226 [cevenneeens [ 1,625,181 |..covvnens [V O [V (VZANTE)) (U R | I Y
177984 Cal| Options - BNP Paribas London
S&P 500 - USD ......... Liability Hedge ...... Exhibit 5 ... |Equity/Index [....cccoovrrirnnnniiss ROMUWSFPUBMPROBKSP83  |. 10/20/2023 |. 10/18/2030 |............... 0f..... 30,461,212{.......... 422416 |...... 3,757,3% |.ccovris [V IO (964,483)|......... 596,444 | ..oovvnnnnn [ennnnn 1,686,738 |..covvnennnns [V O [V (964,483).....0uneennnn (U8 R | I Y
178447 Call Options -
S&P 500 - USD ......... Liability Hedge ...... Exhibit 5 ... |Equity/Index [Citibank N.A. ...... ES70DZWZ7FF32TWEFA76 |. 11/06/2023 |. 11/06/2028 |............... 0f..... 37,538,719 |.......... 4365.98 |...... 4,349,668 |..........cc0unn 0f.... (1,114,513)......... 793,924 | .o [ 2,185,274 |ouveniiiiinnn [V O 0f.... (1,114,513)[...ccevnnnnnns (U R | I Y
178450 Call Options -
S&P 500 - USD ......... Liability Hedge ...... Exhibit 5 ... |Equity/Index [Citibank N.A. ...... ES70DZWZ7FF32TWEFA76 |. 11/06/2023 |. 11/06/2030 |............... [V I 43,943,432|.......... 4365.98 |...... 5,313,095 |...covunnnnns 0f.... (1,364,290)......... 971,821 [.eveeeeeen [ 2,327,206 |.vuenneeeinnnnnn [V O 0f.... (1,364,290))...0ueeennnnns (U8 R | I Y
179038 Call Options -
S&P 500 - USD ......... Liability Hedge ...... Exhibit 5 ... |Equity/Index [Citibank N.A. ...... ES70DZWZ7FF32TWEFA76 |. 11/20/2023 |. 11/20/2028 |............... 0f..... 36,129,319 |.......... 4547.38 |...... 4,281,479 |ouueniiiiinnnnn 0f.... (1,008,339)f......... 867,342 [.evveneenes [ 2,153,981 |ouuenniiiiinnn [V O 0f.... (1,098,339))..0uueiiinnnnns (U R | I Y
179048 Call Options -
S&P 500 - USD ......... Liability Hedge ...... Exhibit 5 ... |Equity/Index [Citibank N.A. ...... ES70DZWZ7FF32TWEFA76 |. 11/20/2023 |. 11/20/2030 |............... 0f..... 57,521,044 |.......... 4547.38 |...... 7,095,565 |..uunniiiiinnnnn 0f.... (1,824,289)...... 1,440,571 [.eeeinnis | 3,139,445 |...ovvninnnnnnns [V O 0f.... (1,824,289))...0univinnnnn (U8 R | I Y
179541 Call Options -
S&P 500 - USD ......... Liability Hedge ...... Exhibit 5 ... |Equity/Index [Citibank N.A. ...... ES70DZWZ7FF32TWEFA76 |. 12/06/2023 |. 12/06/2028 |............... 0f..... 46,937,687 |.......... 4549.34 |...... 5,496,304 |....oovnnnnnns 0f.... (1,410,473)|...... 1,238,508 [..eeeeeens |oeeee 2,313,314 | [V O 0f.... (1,410,473)[....ccvvvnnnnnns (U R | I Y
179547 Call Options -
S&P 500 - USD ......... Liability Hedge ...... Exhibit 5 ... |Equity/Index [Citibank N.A. ...... ES70DZWZ7FF32TWEFA76 |. 12/06/2023 |. 12/06/2030 |............... 0f..... 70,330,138 |.......... 4549.34 |...... 8,573,805 |..uuuniiiinnnn 0f.... (2,204,444)...... 1,035,632 [.evveneens [ 3,121,083 |ovveniieiiinn [V O 0f.... (2,204,444).....c0vvnnnnnnn (U8 R | I Y
180100 Call Options -
S&P 500 - USD ......... Liability Hedge ...... Exhibit 5 ... |Equity/Index [Citibank N.A. ...... ES70DZWZ7FF32TWEFA76 |. 12/20/2023 |. 12/20/2028 |............... 0f..... 54,736,341 ).......... 4698.35 |...... 6,345,355 |...oovunnnnnns 0f.... (1,626,580)f...... 1,654,098 [..coenneens [ 3,329,793 |.ccvvriis [V O 0f.... (1,626,580)[.....cccunnnnnne (U R | I Y
180106 Call Options -
S&P 500 - USD ......... Liability Hedge ...... Exhibit 5 ... |Equity/Index [Citibank N.A. ...... ES70DZWZ7FF32TWEFA76 |. 12/20/2023 |. 12/20/2030 |............... 0f..... 76,504,302 .......... 4698.35 |...... 9,153,043 |..covvvnnnnns 0f.... (2,349,8%8)|...... 2,245,146 | .oovvnnnnnn [ennnn 4,364,882 |....ueieiinnnn [V O 0f.... (2,349,898).......ccevnnnns (U8 R | I Y
180537 Call Options -
S&P 500 - USD ......... Liability Hedge ...... Exhibit 5 ... |Equity/Index [CBOE ................. 529900RLNSGA9OUPEHS4  |. 01/05/2024 |. 07/03/2025 |............... A 3,288,068 .......... 4697.24 |......... 340,312 |oeveeeeeinan [V IO (113,647)f........... 1,884 oot | 83,487 |.uueniiiiiinnnn [V O [V (113,647)[...eeeveannnn (U8 R | I Y
180544 Call Options -
S&P 500 - USD ......... Liability Hedge ...... Exhibit 5 ... |Equity/Index [Citibank N.A. ...... ES70DZWZ7FF32TWEFA76 |.01/05/2024 |.01/05/2029 |............... 0f..... 60,445,980 .......... 4697.24 |...... 3,348,707 |...... 3,575,994 [...... 4,328,189 |...... 1,841,882 [..ceecenns | 3482, 7% | [V O 0.... (1,770,810)................ (U8 R | I Y
180551 Call Options -
S&P 500 - USD ......... Liability Hedge ...... Exhibit 5 ... |Equity/Index [Citibank N.A. ...... ES70DZWZ7FF32TWEFA76 |.01/05/2024 |.01/06/2031 |............... 0f.... 102,482,500 |.......... 4697.24 |...... 5,913,240 |...... 6,340,975 |...... 7,672,163 |...... 3,266,036 [....eeeees fonnnns 5,329,455 [.....covvnnnnnns [V PR 0f.... (3,139, 741))ceeeeiiiinnnnns (U8 R | I Y
180849 Call Options - JPMorgan Chase
S&P 500 - USD ......... Liability Hedge ...... Exhibit 5 ... |Equity/Index [Bank, N.A. ......... 7HBGLXDRUGQFUS7RNES7 |. 01/19/2024 |. 01/19/2029 |............... 0]...... 30,600,543].......... 4839.81]...... 1,621,829 |...... 1,721,682 ]...... 2,039,850 |......... 952,821 | .ooevennnnn |unnen 1,946,370 [.ooiivvnnnnnns [0 [ IS (848,841)).......ccennnnn Ofiiiiiiiiinn 0] e i
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180854 Call Options - JPMorgan Chase
S&P 500 - USD ......... Liability Hedge ...... Exhibit 5 ... |Equity/Index [Bank, N.A. ......... 7HBGLXDRUGQFUSRNES7  |. 01/19/2024 |.01/17/2031 |......eeenneee. 0f..... 77,737,736 ... 4839.81...... 4,361,087 |...... 4,660,048 |...... 5,602,024 |...... 2,578,986 [....ooeeees [onnnnn 5,259,800
180892 Call Options -
S&P 500 - USD ......... Liability Hedge ...... Exhibit 5 ... |Equity/Index [CBOE ................. 529900RLNSGA9OUPEHS4  |. 01/19/2024 |. 07/18/2025 |............... [ - 2,903,886 |.......... 4839.81|......... 202,128 |ovveeeeeeeiinn [V . (97,376))....n 9,684 | ..evveeens oo 62,496 |...neveeeennnn O v O e (97,376 e O [ O e[ s
181400 Call Options - JPMorgan Chase
S&P 500 - USD .. . |Liability Hedge ...... Exhibit 5 ... |Equity/Index [Bank, N.A. ......... 7HBGLXDRUGQFUSRNES7  |. 02/06/2024 |. 02/06/2029 |.... 41,505,951 |.......... 4954.23 |...... 2,137,556 |...... 2,262,527 |...... 2,675,703 |...... 1,363,715 .eeeeenns | 2,408,034 |...
181402 Call Options - JPMorgan Chase
S&P 500 - USD ......... Liability Hedge ...... Exhibit 5 ... |Equity/Index [Bank, N.A. ......... 7HBGLXDRUGQFUSRNES7  |. 02/06/2024 |. 02/06/2031 |............... 0f..... 79,357,783 |.......... 4954.23 |...... 4,317,063 |...... 4,593,325 |...... 5,439,231 ...... 2,768,580 [...oeeeens [onnnns 4,956,753 |..ovvvenereennn O Lo 0100000 (2,250,538)[. e O e O | e
181421 Cal| Options - BNP Paribas London
S&P 500 - USD ......... Liability Hedge ...... Exhibit 5 ... |Equity/Index [....ccooovrrirnnnniins ROMUWSFPUBMPROBKSP83  |. 02/06/2024 . 08/06/2025 |............... [V . 3,694,660 (.......... 4954.23 |......... 392,151 |ovveiiiieiin [V IO (130,237))...nvvee 26,623 |.coovninnnn [ 82,207 |ouueneeeiinnnnn [V O [V (130,237)f.eveeeeinnnnns (U8 R | I Y
181779 Call Options - JPMorgan Chase
S&P 500 - USD ......... Liability Hedge ...... Exhibit 5 ... |Equity/Index [Bank, N.A. ......... 7HBGLXDRUGQFUSRNES7  |. 02/20/2024 |. 02/20/2029 |............... 0f..... 27,738,664 (.......... 4975.51|...... 1,398,029 |...... 1,474,203 |...... 1,695,429 |......... 945,106 [..eevnneees [onnnnn 1,444,795 |.ovveneniinnn [V O [V (720,608)[....ccvvvnnnnnne (U R | I Y
181784 Call Options - JPMorgan Chase
S&P 500 - USD ......... Liability Hedge ...... Exhibit 5 ... |Equity/Index [Bank, N.A. ......... 7HBGLXDRUGQFUSRNES7  |. 02/20/2024 |. 02/20/2031 |.......eennn.n. 0f..... 55,268,008 |.......... 4975.51|...... 2,956,838 |...... 3,134,870 |...... 3,609,761 |...... 2,009,752 | .cevvvennnn feunnnn 2,952,605 |...covuunnnns [V O 0f.... (1,530, 164)[.....cccvnnnnnns (U8 R | I Y
181828 Call Options -
S&P 500 - USD ......... Liability Hedge ...... Exhibit 5 ... |Equity/Index [CBOE ................. 529900RLNSGA9OUPEHS4  |. 02/20/2024 |. 08/20/2025 |............... [} - 2,985,306 |.......... 4975.51|........ 307,188 [....oeevvnennnns [V IO (101,833).......... 28,693 |..covnnnnnn [ 66,024 |....oeiiiinnnnn [V O [V (101,833)[.eveeeeennnnns (U8 R | I Y
182202 Call Options -
S&P 500 - USD ......... Liability Hedge ...... Exhibit 5 ... |Equity/Index [Citibank N.A. ...... ES70DZWZ7FF32TWEFA76 |.03/06/2024 |.03/06/2029 |............... 0f..... 43,838,652 |.......... 5104.76 |...... 2,183,165 |...... 2,301,060 |...... 2,676,349 |...... 1,569,764 [..ccoeeenes o 2,615,764 |....eeeinnnnn [V O 0f.... (1,120,079)f....ccvvnnnnnnns (U R | I Y
182204 Call Options -
S&P 500 - USD ......... Liability Hedge ...... Exhibit 5 ... |Equity/Index [Citibank N.A. ...... ES70DZWZ7FF32TWEFA76 |.03/06/2024 |.03/06/2031 |............... 0f..... 73,621,521 |.......... 5104.76 |...... 3,857,768 |...... 4,084,057 |...... 4,744,060 |...... 2,786,110 |.coeeeeenns |oeee 4,204,406 |....oeeeeennnnn [V O 0f.... (1,984,946)........ccvnnnns (U R | I Y
182231 Call Options -
S&P 500 - USD ......... Liability Hedge ...... Exhibit 5 ... |Equity/Index [CBOE ................. 529900RLNSGA9OUPEHS4  |. 03/06/2024 |. 09/05/2025 |............... L} . 2,041,904 |.......... 5104.76 |......... 211,540 |oeveeniiiiinnnn [V . (69,998)f.......... 25,911 | oo [ 42,839 | O [ O e (69,998))...uvievrnnnnns [
182781 Call Options -
S&P 500 - USD ......... Liability Hedge ...... Exhibit 5 ... |Equity/Index [Citibank N.A. ...... ES70DZWZ7FF32TWEFA76 |. 03/20/2024 |. 03/20/2029 |............... 0f..... 23,117,461 |.......... 5224.62 |...... 1,246,031 |...... 1,310,038 |...... 1,303,439 |......... 943,946 | ..oevvnnnnn feunnnn 1,504,201 [.ooeiennnnnnns [V O 0f...... (635,782)[.uveeeeennnnns (U8 R | I Y
182784 Call Options - JPMorgan Chase
S&P 500 - USD .. . |Liability Hedge ...... Exhibit 5 ... |Equity/Index [Bank, N.A. ......... 7HBGLXDRUGQFUS7RNES7  |. 03/20/2024 |. 03/20/2031 71,515,666 |.......... 5224.62 |...... 3,954,816 |...... 4,157,971 |...... 3,981,202 |...... 2,996,018 [....oeeeen [onnnns 5,095,589 |.....ovvveennnn O feeviiiiinninn 0 (2,017,928)|..
182837 Call Options -
S&P 500 - USD ......... Liability Hedge ...... Exhibit 5 ... |Equity/Index [CBOE ................. 529900RLNSGA9OUPEHS4  |. 03/20/2024 |. 09/19/2025 |............... [4 - 3,657,234 |.......... 5224.62|......... 384,013 |.ovueniiiiinnn [V IO (127,068).......... 56,865 [..evueeens [ TATA5 | [V O [V (127,088)]....ccvvvnnnnnne (U R | I Y
183381 Call Options -
S&P 500 - USD .. . |Liability Hedge ...... Exhibit 5 ... |Equity/Index [CBOE ... 529900RLNSGAQOUPEHS4  |. 04/05/2024 |. 10/06/2025 |...eevvnnvenenn 3 feunnnnns 1,561,302].......... 5204.34 |.........167,997 ...(55,691)... (55,691))..
183449 Call Options - JPMorgan
S&P 500 - USD ......... Liability Hedge ...... Exhibit 5 ... |Equity/Index [Bank, N.A. ......... 7HBGLXDRUGQFUSRNES7  |. 04/05/2024 |. 04/06/2029 |............... 0f..... 30,875,127 |.......... 5204.34 ...... 1,664,169 |...... 1,614,244 |....... (813,482)...... 1,233,902 [cevvenenns [ 2,349,746 |.ooovveneeeen O e 0 e (813,482)[ e O [ O | e
183452 Call Options -
S&P 500 - USD .. . |Liability Hedge ...... Exhibit 5 ... |Equity/Index [Citibank N.A. ...... ES70DZWZ7FF32TWEFA76 |. 04/05/2024 |. 04/04/2031 78,645,201 |.......... 5204.34 ...... 4,294,028 |...... 4,165,207 |..... (2,099,015)f...... 3,183,816 [...eeeeenn [onnnns 5,185,696 |......oevvvnnnn O |oevvennnnnninnnn 0 (2,099,015)] ceveveeieveen O [ O e[ s
183826 Call Options -
S&P 500 - USD ......... Liability Hedge ...... Exhibit 5 ... |Equity/Index [CBOE ................. 529900RLNSGA9OUPEHS4  |. 04/19/2024 |. 10/20/2025 |............... L} - 1,986,892].......... 4967.23 |......... 224,520 |..covvnnnnnns [V . (74,429)\.......... 46,005 | .ooevvninnn [ 40,698 |......oeeevnnnn [V O (U R (74,429))ceveniiiinnnnns (U R | I Y
183840 Call Options - JPMorgan Chase
S&P 500 - USD ......... Liability Hedge ...... Exhibit 5 ... |Equity/Index [Bank, N.A. ......... 7HBGLXDRUGQFUSRNES7  |. 04/19/2024 |. 04/20/2029 |............... 0f..... 28,050,131 |.......... 4967.23 |...... 1,528,732 |...... 1,577,048 |...... 1,013,856 |...... 1,265,959 [.oeveneens [ 2,154,308 |...euvieiinnnnn [V O [V (767,614)]....ccvvnnnnnnns (U8 R | I Y
183844 Call Options -
S&P 500 - USD ......... Liability Hedge ...... Exhibit 5 ... |Equity/Index [Citibank N.A. ...... ES70DZWZ7FF32TWEFA76 |. 04/19/2024 |.04/18/2031 |............... 0f..... 75,745,710 .......... 4967.23 |...... 4,196,312 |...... 4,328,937 |...... 2,703,556 |...... 3,475,009 | ..cevvvnnnn fennnnn 4,866,653 |......oeeeennnn [V O 0f.... (2,107,073)[..ccevvennnnns (U R | I Y
184324 Call Options -
S&P 500 - USD ......... Liability Hedge ...... Exhibit 5 ... |Equity/Index [Citibank N.A. ...... ES70DZWZ7FF32TWEFA76 |.05/06/2024 |. 05/04/2029 |............... 0f..... 28,800,434 {.......... 5180.74 |...... 1,558,108 |...... 1,635,686 |...... 1,584,798 |...... 1,389,212 [ceveeeeenn [ 1,905,134 [...oooinnnnnnnns [V O 0f...... (784,339)...cvvvnninne (U8 R | I Y
184329 Call Options -
S&P 500 - USD ......... Liability Hedge ...... Exhibit 5 ... |Equity/Index [Citibank N.A. ...... ES70DZWZ7FF32TWEFA76 |.05/06/2024 |.05/06/2031 |............... 0f..... 80,553,405 |.......... 5180.74 |...... 4,406,271 |...... 4,625,671 |...... 4,408,271 |...... 3,928,652 |...cevvnnnn fennnnn 5,038,889 |......cceeennnn [V O 0f.... (2,218,088)[.....cccuvnnnnne (U8 R | I Y
184331 Call Options -
S&P 500 - USD ......... Liability Hedge ...... Exhibit 5 ... |Equity/Index [CBOE ................. 529900RLNSGA9OUPEHS4  |. 05/06/2024 |. 11/06/2025 |............... ] - 2,590,370 |.......... 5180.74 |......... 272,505 |evueneieiinnnn [V - (90,006)|.......... 64,148 [..oeeeeees [oennns 51,268 |..euuieiiinnnnn [V O Of....... (90,006)(.....ccuvnnnnnne (U8 R | I Y
184854 Cal| Options - BNP Paribas London
S&P 500 - USD ......... Liability Hedge ...... Exhibit 5 ... |Equity/Index [....cccoovrrirnnnniiss ROMUWSFPUBMPROBKSP83  |. 05/20/2024 |. 05/18/2029 |............... 0f..... 28,210,224 |.......... 5308.13 |...... 1,514,889 [...... 1,609,333 |...... 1,923,786 |...... 1,428,559 [.evveneens [ 1,549,250 |..ovenneninnnnn [V O [V (761,828)]....ccvvvnnnnnns (U8 R | I Y
184861 Call Options -
S&P 500 - USD .. . |Liability Hedge ...... Exhibit 5 ... |Equity/Index [Citibank N.A. ...... ES70DZWZ7FF32TWEFA76 |. 05/20/2024 |. 05/20/2031 74,371,308 .......... 5308.13 |...... 4,082,985 |...... 4,346,644 |...... 5,196,873 |...... 3,858,390 | ...cevnnnnn feunnnn 3,939,785 |...evviieeeennn O [ 0 (2,054,329)|...
184909 Call Options -
S&P 500 - USD ......... Liability Hedge ...... Exhibit 5 ... |Equity/Index [CBOE ................. 529900RLNSGA9OUPEHS4  |. 05/20/2024 |. 11/20/2025 |............... L} - 2,123,252].......... 5308.13 |......... 220,184 |.ovueneieinnnnn [V . (72,725).......... 57,457 | eeveeinnn [ 40,929 |..coovnnnnnnns [V O (U R (72,725))cvveeiiinnnnns (U8 R | I Y
185349 Cal | Options - BNP Paribas London
S&P 500 - USD ......... Liability Hedge ...... Exhibit 5 ... |Equity/Index [....cccoovrrrinnnniiins ROMUWSFPUBMPROBKSP83  |. 06/06/2024 |. 12/05/2025 |............... [V 2,339,008 |.......... 5352.96 |......... 258,694 |....eniiiiinnnn [V . (86,231).......... FETYL I 44,536 |..oovnnnn [V PR (U R (86,231)[...ccvvvennnnnns (U8 R | I Y
185370 Call Options - BNP Paribas London
S&P 500 - USD ......... Liability Hedge ...... Exhibit 5 ... |Equity/Index [...cccooeiriiinnnnnnn... ROMUWSFPUBMPROBKSP83 |. 06/06/2024 |. 06/06/2029 |............... 0]...... 31,638,823].......... 5352.96 |...... 1,695,841 |...... 1,802,718 ]...... 2,186,184 ...... 1,684,183 [......cceee | L7773 | [0 [ IS (847,979))...vivvinnnnn Ofiiiiiiiiinn 0] e i
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185372 Call Options -
S&P 500 - USD ......... Liability Hedge ...... Exhibit 5 ... |Equity/Index [Citibank N.A. ...... ES70DZWZ7FF32TWEFA76 |. 06/06/2024 |.06/06/2031 |...............0 [...... 92,684,199 |.......... 5352.96 |...... 5,069,826 |...... 5,399,669 |...... 6,547,285 |......5,044,622 | ........... |...... 4,926,273 |..covvnnnnnnnn (VN PO (N R (2,535,766)]................ 0
186120 Call Options - BNP Paribas London
S&P 500 - USD ......... Liability Hedge ...... Exhibit 5 ... |Equity/Index [....ccooovrrirnnnniins ROMUWSFPUBMPROBKSP83  |. 06/20/2024 |. 06/20/2029 |...............0 [...... 22,181,244 |......... 5473.17 |...... 1,191,133 [...... 1,259,825 |...... 1,412,207 |...... 1,225,309 | ..covvvnnns fnnnnn 1,291,276 [...coevvvnennnns (V) FOUURURURRRRU |} R (592,553)[.....ccvvnnnnnns (U R | I Y
186121 Call Options - BNP Paribas London
S&P 500 - USD ......... Liability Hedge ...... Exhibit 5 ... |Equity/Index [....ccooovrrirnnnniins ROMUWSFPUBMPROBKSP83  |. 06/20/2024 |. 06/20/2031 |..........eeee. O o 70,189,078 .......... 5473.17 |...... 3,828,814 |...... 4,049,620 |...... 4,439,030 |......3,938,671 [...coeeeen [nnnnn 3,755,785 |ouuunieiinnnnn (V) FOUURURRRRRRRR |} R (1,904,722)|............... (U R | I Y
186144 Call Options -
S&P 500 - USD .. . |Liability Hedge ...... Exhibit 5 ... |Equity/Index [CBOE ... 529900RLNSGAQOUPEHS4  |. 06/20/2024 |. 12/19/2025 |.......eeeevenndfennnnins 2,189,268 .......... 5473.17 |.........223,304 o (74,026)].c00ene 70,345 [ e | 40,578 [ O e O o (74,026 O e O | e
186663 Call Options - JPMorgan Chas
S&P 500 - USD ......... Liability Hedge ...... Exhibit 5 ... |Equity/Index [Bank, N.A. ......... 7HBGLXDRUGQFUS7RNES7  |. 07/05/2024 |. 07/06/2029 |........eeeenn O o 25,733,818 |.......... 5567.19 |...... 1,373,929 |oevveniiiiinnn [V IO (681,318)f..........18,821 | .ccovrrnnns [onnnn 2,417,272 |eveeeeieeeinnn (V1N O | AN (681,318)]...ccvvvennnnnns (U8 R | I Y
186667 Call Options - JPMorgan Chase
S&P 500 - USD ......... Liability Hedge ...... Exhibit 5 ... |Equity/Index [Bank, N.A. ......... 7HBGLXDRUGQFUS7RNES7  |. 07/05/2024 |. 07/03/2031 |........eeeenn O o 65,925,769 |.......... 5567.19 |...... 3,598,888 |........cceunnnn 0....(1,784,654)|..........49,300 [....c..coee fonnnn 6,420,523 |.....ouunnnnnnns (VN PO (N R (1,784,654)......ccennnnnns (U8 R | I Y
186670 Call Options -
S&P 500 - USD ......... Liability Hedge ...... Exhibit 5 ... |Equity/Index [CBOE ................. 529900RLNSGA9OUPEHS4  |. 07/05/2024 |. 07/03/2025 |..............84 |...... 46,764,3% |.......... 5567.19 |...... 3,638,292 |.....euunnnnnnns 0[....(1,829,252)|..........30,319 [ ...ceceeis [ 1,579,778 |.oevvis (VN PO (N R (1,829,282)).0vvvivinnnnns (U R | I Y
186672 Call Options -
iShares U.S. Real BNP Paribas London
Estate - USD .......... Liability Hedge ...... Exhibit 5 ... |Equity/Index [....ccooovriiimnnnnnis ROMUWSFPUBMPROBKSP83  |. 07/05/2024 |. 07/03/2025 |.........cceeen O [oeeee 19,804,094 (............ 87.47|...... 1,652,058 |....ccvvvnnnnnns [V (832,932)].......... 13,805 [ ..oeeveees fonnene 1,271,835 [t (V1N PO | FUP (832,932).ccvveeeeees [N SRR | IR [,
186692 Call Options -
First Trust Barclays
Edge Index - USD ..... Liability Hedge ...... Exhibit 5 ... |Equity/Index [Barclays Bank PLC ~ GSGSEF7VJP5I70UK5573 |. 07/05/2024 |.07/03/2025 |........eceeeenO feuennens 1,425,602(......... 263.9177 [cuueennnn 40,772 |oveeeieiiinnnn [V . (20,556))...ceeeeeenn 3 | | L[} R (V1N PR | I (20,556)).0vuuneeeinnnnns (U8 R | I Y
186695 Call Options - BNP Paribas London
S&P 500 - USD ......... Liability Hedge ...... Exhibit 5 ... |Equity/Index [....cccoovrrirnnnniiss ROMUWSFPUBMPROBKSP83 . 07/05/2024 . 01/06/2026 |...............0 [....... 1,416,008 1.......... 5567.19 |......... 154,539 |..oveniiiiinnnn [V . (51,280)f.0 e 53,777 | e [ TRV (V1N PR | I (51,280))cvveneeeinnnnns (U8 R | I Y
186684 Call Options -
S&P 500 - USD .. . |Liability Hedge ...... Exhibit 5 ... |Equity/Index |CBOE 529900RLNSGA9OUPEHS4  |. 07/05/2024 |. 07/03/2025 |............ 230 |..... 128,003,059 .......... 5567.19 |...... 9,958,698 ....(5,007,012)f..........82,989 | ...oorrrnns [onnnnn 5,601,924 |.ovvvvvneenn 0 v 0 s (5,007,012)..
186710 Call Options -
S&P 500 - USD ......... Liability Hedge ...... Exhibit 5 ... |Equity/Index [CBOE ................. 529900RLNSGA9OUPEHS4  |. 07/05/2024 |. 07/03/2025 |............ 100 [...... 55,754,740 |.......... 5567.19 |...... 4,337,745 |.ccovni 0[.....(2,180,922)|..........36,148 [ ........... |...... 3,464,065 |......cceevennn (VN PO (N R (2,180,922)).vuvviiinnnnns (U R | I Y
186711 Cal | Options -
SPDR Gold shares - USD
........................... Liability Hedge ...... |Exhibit 5 ... [Equity/Index |CBOE ................. 529900RLNSGA9OUPEH54 [. 07/05/2024 |.07/03/2025 ......51,104,639|........... 220.93 |...... 4,061,909 |................ 0 [-.... (2,042,237 revvenenes [0, 3,866,215 |l O ... (2,042,237)...cccceeeenn . 0
186718 Call Options -
S&P U.S. Retiree
Spending Index - USD |Liability Hedge ...... Exhibit 5 ... |Equity/Index [UBS AG ............... BFM8TB1CT2L1QCEMIKS0 |. 07/05/2024 |. 07/03/2025 |.......eveeenn O feunniins 8,284,757 |........... 521.97 |evvennns 515,312 |ouveiiiiiiiin [V IO (259,809))....ueeeee 4,306 i | 485,057 |.uvueneiiinnnnn (V1N O | AN (259,809)]...cvvvnreinns (U8 R | I Y
186726 Call Options -
S&P Equal Weight Bank of America,
Energy - USD .......... Liability Hedge ...... Exhibit 5 ... |Equity/Index [N.A. .....cccocoeeeee BATYDEB6GKMZ0031MB27  |. 07/05/2024 |. 07/03/2025 |........ceeeeen O [oee 61,684,934 (.......... 1505.15 |...... 4,163,733 |ouueeeeeeennnn 0[.....(2,099,264)|..........34, 7% | ........... 867,789 [..oeeeeeenennns (VN IO | N IO (2,099,264).....cccevnnnnnn [N SRR | IR [,
186725 Call Options -
S&P 500 - USD ......... Liability Hedge ...... Exhibit 5 ... |Equity/Index [CBOE ................. 529900RLNSGAQOUPEHS4  |. 07/05/2024 |. 07/03/2025 |............ 111 [...... 61,549,294 |.......... 5567.19 |...... 4,788,564 |......oceeeen 0.....(2,407,584)|..........39,905 [ ....cooeers fornnnn 4,468,118 |..ccovvnnnnneeen (VN IO | N IO (2,407 ,584)]....cceeeennnnnn [N SRR | IR [,
186729 Call Options -
First Trust Barclays
Edge Index - USD ..... Liability Hedge ...... Exhibit 5 ... |Equity/Index [Barclays Bank PLC ~ GSGSEF7VJP5170UK5573 |. 07/05/2024 |. 07/03/2025 |.... LGA2,527 . 263.9177 |........... 1,216 . (613)f...
186732 Call Options - JPMorgan Chase
S&P 500 - USD ......... Liability Hedge ...... Exhibit 5 ... |Equity/Index [Bank, N.A. ......... 7HBGLXDRUGQFUSRNES7  |. 07/05/2024 |. 07/03/2025 |............... 0 [oeee 17,520,175 ].......... 5567.19 |......... 560,646 |........ounnnnns [V IO (282,665).....eveee 4,685 | .eeenniiiin [ O et O [ 0 e (282,665)[. i O [ O] | e
186731 Call Options -
Ishares MSCI EAFE -
USD e Liability Hedge ...... Exhibit 5 ... |Equity/Index [CBOE ................. 529900RLNSGAOUPEHS4  |. 07/05/2024 |. 07/03/2025 |.............355 [........ 2,842,708 (............ 80.09 181,019 |oeeveniee [ . (91,012)f.eeeeena 1,508 | o [ PARTE: (1] R (VN PO | N INURR (91,012)f e [N SRR | IR [,
186738 Call Options -
S&P 500 - USD ......... Liability Hedge ...... Exhibit 5 ... |Equity/Index [CBOE ................. 529900RLNSGAQOUPEHS4  |. 07/05/2024 |. 07/03/2025 |............ 150 [...... 83,507,850 .......... 5567.19 |...... 6,496,950 |...eneeeeennnnn 0[.....(3,266,522)|..........54, 141 [ ........... | 6,871,878 |.eeveeeeeeannn (VN IO | N IO (3,266,522)-.uueeeeeeennns [N SRR | IR [,
186747 Call Options -
S&P 500 - USD ......... Liability Hedge ...... Exhibit 5 ... |Equity/Index [CBOE ................. 529900RLNSGAQOUPEHS4  |. 07/05/2024 |. 07/03/2025 |..............94 [...... 52,331,586 |.......... 5567.19 |...... 4,071,422 |oeeeeeeeennn 0[.....(2,047,021)].......... 33,929 [ ...oereers fornnnn 5,227,700 |..eeeeeeeennnnn (VN IO | N IO (2,047,021)[.cceeeeennnes [N SRR | IR [,
186748 Call Options -
S&P 500 - USD ......... Liability Hedge ...... Exhibit 5 ... |Equity/Index [CBOE ................. 529900RLNSGAOUPEHS4  |. 07/05/2024 |. 07/03/2025 |.............235 |..... 130,828,965 (.......... 5567.19 10,178,555 |.ceevveeeees 0[.....(5,131,806)..........85,058 [ ........ce. [onnnen 2,589,390 |.ceevvnnnns (VN IO | N IO (5,131,806)[...ccvvvnnnnnns [N SRR | IR [,
186773 Call Options - JPMorgan Chase
S&P 500 - USD ......... Liability Hedge ...... Exhibit 5 ... |Equity/Index [Bank, N.A. ......... 7HBGLXDRUGQFUS7RNES7  |. 07/05/2024 |. 07/03/2025 |.........ceeeenO [oeeees 22,246,975 |.......... 5567.19 |...... 1,112,349 [t [V (560,822)....eeeeen 9,295 | i foeeeinns 573,417 |oeeeeeeeeennn (V1N FESR | FUP (560,822)[...ceeeeeennnns [N SRR | IR [,
186887 Call Options - BNP Paribas London
S&P 500 - USD ......... Liability Hedge ...... Exhibit 5 ... |Equity/Index |....ccooovriiiinnnnnis ROMUWSFPUBMPROBKSP83  |. 07/12/2024 . 07/11/2025 |...evvueeeeeenn O feueeeees 1,203,242 {.......... 5633.42|.......... 51,482 e [V . (25,884)[...cceeeenn 1,578 | oo feeees 37,911 | (VN FORRRRN |  INPR (25,884)....eeeeeeennnn [N SRR | IR [,
187077 Call Options -
S&P 500 - USD ......... Liability Hedge ...... Exhibit 5 ... |Equity/Index [Citibank N.A. ...... E570DZWZ7FF32TWEFA76 |.07/19/2024 |.07/20/2029 |...............01...... 45,282,432|....ccennnnn.t 5505 |...... 2,404,497 |.ooovnniees 0].....(1,192,367)|.........125,166 [ .......ooee f-reee 3,848,625 |.......cccennnn [V TR | PO (1,192,367)f--ocevvvennnnnes [ OO | IETTTTT T,
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Hedged, Price, of Un- Un- Total Current [ Adjustment Quality |Effectiveness|
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Generation Exhibit Risk(s) Exchange, Counterparty Trade or of Notional Received | (Received) | (Received) Year Carrying Increase/ | Change in zation)/ Hedged Potential ence | Quarter-end
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187079 Call Options -
S&P 500 - USD ......... Liability Hedge ...... Exhibit 5 ... |Equity/Index [Citibank N.A. ...... ES70DZWZ7FF32TWEFA76 |.07/19/2024 |.07/18/2031 |............... 0f..... 61,765,444 1.............. 5505 |...... 3,353,864 |...covunnnns 0f.... (1,663,149))......... 174,585 [.eeeeeeenns | 5,214,372 |.ccovvnis [V O 0f.... (1,663, 149)[......cevvnnnnns [ 0
187088 Call Options -
iShares U.S. Real Goldman Sachs
Estate - USD .......... Liability Hedge ...... Exhibit 5 ... |Equity/Index |International ...... W22LROWP2|HZNBBEKS528  |. 07/19/2024 |. 07/18/2025 |............... [V 15,404,072 (............. 92.91]...... 1,301,645 [....coveenennes [V (654,438).......... 65,082 [..eenveeees foeeeeene 418,345 |..eeeeeeee [V PO 0f..... (654,438)]...cvneeeeenee (U S [V T
187104 Call Options -
First Trust Barclays
Edge Index - USD ..... Liability Hedge ...... Exhibit 5 ... |Equity/Index [Barclays Bank PLC ~ GSGSEF7VJP5I70UK5573 |. 07/19/2024 |.07/18/2025 |............... [V . 878,199 |......... 267.5568 |.......... 25,204 |..coiiis [V . (12,672 1,260 | oo | T oo O s O [ (12,672)] e O e O | e
187109 Call Options -
S&P 500 - USD .. . |Liability Hedge ...... Exhibit 5 ... |Equity/Index [CBOE ... 529900RLNSGAQOUPEHS4  |. 07/19/2024 |. 07/18/2025 |.... 52,523,205 ...5605 [...... 4,201,856 [....oeeeeennnn 0] (2,106,748)|.........209,511 | ...ccoeeein [ 3,067,262 |...
187120 Call Options -
S&P 500 - USD ......... Liability Hedge ...... Exhibit 5 ... |Equity/Index [CBOE ................. 529900RLNSGAQOUPEHS4  |. 07/19/2024 |. 07/18/2025 |.......een.... o2 I 50,567,168 |.......0unnn.. 5505 |...... 4,045,373 |..covvnnnnns 0f.... (2,028,290)f........ 201,708 {.eeeeeens | 3,618,996 |.....oovvvvnnnnn O |oeviinininnnnn 0 (2,028,290)]. e O [ O e[ s
187131 Call Options -
S&P 500 - USD .. . |Liability Hedge ...... Exhibit 5 ... |Equity/Index 529900RLNSGAQOUPEHS4  |. 07/19/2024 |. 07/18/2025 |..............91 [...... 50,095,500 ..............5505 |...... 4,007,640 |.....cvvvneeeen O fon (2,009,371)f.........199,827 | ..covrrrnns [ennnns 4,089,860 [......cvvnnveeen O feuvennniiinnnnnn 010000 (2,009, 371)) i O e O [ | e
187134 Call Options -
S&P 500 - USD ......... Liability Hedge ...... Exhibit 5 ... |Equity/Index GSGSEF7VJP5170UK5573  |. 07/19/2024 |. 07/18/2025 |............... 0f..... 19,457,970 |....ccovnnnnns 5505 |.......nn 899,439 |....ovvnnnnnnnns [V IO (452,218)|.......... 44,972 | oo [ 500,636 [.....ccvvvunnnns [V O [V (452,218)..cvvvenninns [ [V [
187135 Call Options -
S&P 500 - USD ......... Liability Hedge ...... Exhibit 5 ... |Equity/Index [CBOE ................. 529900RLNSGAQOUPEHS4  |. 07/19/2024 |. 07/18/2025 |.......eun.... S I 52,297,500 |.....uunennenn 5505 |...... 4,183,800 |..ccvvvunnnnnnns 0f.... (2,097,695)|........ 208,611 [.oeeeeenns | 5,211,743 |ovveeiieiinnnnn [V O 0f.... (2,097,695))....uieinnnnns [ [V [
187141 Call Options -
S&P 500 - USD ......... Liability Hedge ...... Exhibit 5 ... |Equity/Index [Citibank N.A. ...... ES70DZWZ7FF32TWEFA76 |.07/19/2024 |.07/18/2025 |............... 0f..... 10,014,011 |.ceevennnnnens 5505 |.......nn 281,394 | [V IO (141,479).......... 14,070 [.eeeeeeeens e [ [V O [V (141,479)....eiiinnnnnns [ [V [
187144 Call Options -
SPDR Gold shares - USD
........................... Liability Hedge ...... |Exhibit 5 ... [Equity/Index |CBOE ................. 529900RLNSGAQOUPEH54 [. 07/19/2024 |.07/18/2025 |..........1,757 |...... 38,947,939|........... 221.73|...... 3,103,820 |......cccvvuuu. O |oeeen (1,556,209)......... 154,767 | oooennnnnn [oenn 2,869,813 oo O e 0 e (1,556,200 e O e O | e

187156 Call Options -
S&P U.S. Retiree

Spending Index - USD |Liability Hedge ...... Exhibit 5 ... [Equity/Index [UBS AG . . BFMBT61CT2L1QCEMIKS0 . 07/19/2024 |. 07/18/2025 |.... 6,400,300 ... 533.56 |.........392,978 (197,581)f.......... 19,649 | ... ....245,200 |... L0 (197,581)|..

187158 Call Options -

S&P Equal Weight Bank of America,

Energy - USD .......... Liability Hedge ...... Exhibit 5 ... |[Equity/Index |[N.A. ....ccoooeinies BATYDEB6GKMZO031MB27  [. 07/19/2024 |. 07/18/2025 |............... 0]f..... 44,005,564 .......... 1488.34 |...... 2,965,535 ....ccccueenns 0]..... (1,491,005)f......... 148,277 [ .oveeein [ 1,292,659 [..ooeeeennes (1 0].... (1,491,005)]....ceeeennnen (U FOT (1) [ N

187157 Call Options -
Ishares MSCI EAFE -

USD e Liability Hedge ...... Exhibit 5 ... [Equity/Index |CBOE ................. 529900RLNSGA9OUPEH54 [ 07/19/2024 |. 07/18/2025 |............ 285 |........ 2,270,001 |....ceveeenns 79.53]......... 144,146 [ooovvnniinnnnns (V) IO (72,273)fvvvvvves TA87 | | 160,856 |.....eeeeennee [V IO [V IO (EFVIE) . [V (1) [ I
187161 Cal | Options -
First Trust Barclays

Edge Index - USD ..... Liability Hedge ...... Exhibit 5 ... |Equity/Index [Barclays Bank PLC ~ GSGSEF7VJP5I170UK5573 |. 07/19/2024 |.07/18/2025 |............... [ . 101,666 |......... 267.5568 |........... 2,918 [t [ . (1,467)[ceeeeenn L) [ I -1 [V PO (V)] N (1,467)|cceeeenennnnes (U [V T
;gpggocfldsgphons_ Liability Hedge ...... Exhibit 5 ... |Equity/Index [CBOE ................. 529900RLNSGAOUPEHS4  |. 07/19/2024 |. 01/20/2026 |............... K] - 1,651,500 [..cccvvnnnnnns 5505 |........ 170,106 |-.eveeeeeen [ . (56,287).......... 63,440 | ..covvnnnns founnnns 29,853 |.eeeerieeees [V PO [V (56,287)[-cccevnnnnnnnes (U [V T
;gp;gocflbsgphons- Liability Hedge ...... Exhibit 5 ... |Equity/Index [CBOE ................. 529900RLNSGAQOUPEHS4  |. 07/19/2024 |. 07/18/2025 |............ 19 |..... 107,898,000 [........cev... 5505 |...... 8,631,840 |..ccvvvnnnnnnens 0f.... (4,327,875)......... 430,3% |...covvnnns feunnnn 2,106,541 |.oeeeieeeennn [V PO 0f.... (4,327 ,875))cueeeeeennnnns (U [V T
;gpggocflbsgptlons- Liability Hedge ...... Exhibit 5 ... |Equity/Index [CBOE ................. 529900RLNSGAQOUPEHS4  |. 07/19/2024 |. 07/18/2025 |.............. 79 |eeens 43,489,500 |.............. 5505 |...... 3,479,160 |..eeneeeeennn 0f.... (1,744,399)|......... 173,476 [ .o | 1,470,901 |oeeevnies [V PO 0f.... (1,744,399)....ieeennnnns (U [V T
;glzog(;ocflbsgphons_ Liability Hedge ...... Exhibit 5 ... |Equity/Index [CBOE ................. 529900RLNSGAQOUPEHS4  |. 07/19/2024 |. 07/18/2025 |............ 150 |...... 82,676,732|.ceeeeen 5505 |...... 6,614,139 |...eeneeeen 0f.... (3,316,230)f......... 329,791 | .eeeveii feennnn 3,460,381 ... [V PO 0f.... (3,316,230))-+.u e eeeeeennns (U [V T
;&BZS;SSSOCfILIJsgphons- Liability Hedge ...... Exhibit 5 ... |Equity/Index [Citibank N.A. ...... E570DZWZ7FF32TWEFA76 |.08/06/2024 |.08/06/2025 |............... [V 13,653,767 |.......... 5240.03 |......... 368,652 |....ueeeeeenn [V (183,818)|.......... KTY( [ R [V [V PO 0f..... (183,818)]..cccvveennnnes (U [V T
%gg:g(zozf:t?sgp.:.mns _ Liability Hedge ...... Exhibit 5 ... |Equity/Index [Citibank N.A. ...... E570DZWZ7FF32TWEFA76 |.08/06/2024 |.08/06/2029 |.... 50,386,964 |.......... 5240.03 |...... 2,610,045 |....oeeeeennnn O | (1,294,29)).........264,580 [.....ccevnn |oenen 4,370,829 |oeeeeeeeeeeenn 0 e O s (1,294,29))..
all Options -

S&P 500 - USD ......... Liability Hedge ...... Exhibit 5 ... |Equity/Index |Citibank N.A. ...... ES70DZWZ7FF32TNEFA76 |.08/06/2024 |.08/06/2031 |............... 0]f..... 95,861,892].......... 5240.08 |...... 5,090,266 |.......cc....... 0]..... (2,524,214)
187698 Call Options -
S&P U.S. Retiree

Spending Index - USD |Liability Hedge ...... Exhibit 5 ... |Equity/Index |UBS AG ............... BFMBT61CT2L1QCEMIKS0  [. 08/06/2024 |. 08/06/2025 |............... [\ R 7,383,782 538.91 ...t 427,521 |oeeeeeeiiees 0...... (213,172)|.......... 43,577 [ oo | 284,792 | [V IO [V (VAR V7)) [V (1) [ I
187688 Call Options -
SPDR Gold shares - USD

........................... Liability Hedge ...... [Exhibit 5 ... [Equity/Index [CBOE ................. 529900RLNSGA9OUPEH54 |. 08/06/2024 |.08/06/2025 |..........2,146......47,368,201|............ 220.7|...... 3,790,315 )................ 0 ].....(1,884,744).........385,279 | ........... |...... 3,480,060 |........ooeee. O ferrereennnnn O [ (1,884, 744) .. O 0 ] e

................. 8,396,760 |..oeennrieeeees O | 01 (2,524,214)] e 0 e O [
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187702 Call Options -
S&P Equal Weight Wells Fargo Bank,
Energy - USD .......... Liability Hedge ...... Exhibit 5 ... |Equity/Index [N.A. .....cccocoeeeee KB1H1DSPRFMYMCUFXTO9  |. 08/06/2024 |. 08/06/2025 |...............0 [...... 54,891,289 |........... 1434.11...... 3,485,597 |.ccevnnnns 0[.....(1,787,997)|......... 355,281 | .oevvvnenns fnnnnn 3,797,077 [oeeeeeeeeeeee O [ 0 fee (1,787,997 [N SRR | IR [,
187706 Call Options -
First Trust Barclays
Edge Index - USD ..... Liability Hedge ...... Exhibit 5 ... |Equity/Index [Barclays Bank PLC ~ GSGSEF7VJP5170UK5573 |. 08/06/2024 |. 08/06/2025 |.... ... 100,521]......... 271.6458 .... 2,905 L (1,449)]... L0 (14,4400
187705 Call Options -
Ishares MSCI EAFE -
USD e Liability Hedge ...... Exhibit 5 ... |Equity/Index [CBOE ................. 529900RLNSGAOUPEHS4  |. 08/06/2024 |. 08/06/2025 |............ 275 |........ 2,074,045 |.............. 75.451......... 150,365 |..oeeeeennnnnns [ . (74,769).......... 15,284 [.evveneees o 143,006 |-oeevvveeeeeeen O [ [V (74,769)[....ccvvennnnnes [N SRR | IR [,
187713 Call Options -
S&P 500 - USD ......... Liability Hedge ...... Exhibit 5 ... |Equity/Index [CBOE ................. 529900RLNSGAQOUPEHS4  |. 08/06/2024 |. 02/06/2026 |...........cc0nB|eneneees 2,620,015(.......... 5240.03 |......... 279,555 |.eeeeniees [ . (92,335)|......... 12,740 [.eeeeeiins | 49,089 [...eeeeeeneenn 0 e [V (92,335)]..ccevvennns [N SRR | IR [,
187718 Call Options -
iShares U.S. Real
Estate - USD .......... |Liability Hedge ...... Exhibit 5 ... |Equity/Index [Societe General ... 02RNE8IBXP4ROTD8PU41 |. 08/06/2024 |. 08/06/2025 |.... 18,740,199 .............94.84 |..... 1,630,397 (812,953) 166, 184 ....381,524 |... LV R (812,953)]..cvvveeiiiennn O [ O e[ s
187728 Call Options -
S&P 500 - USD ......... Liability Hedge ...... Exhibit 5 ... |Equity/Index [CBOE ................. 529900RLNSGA9OUPEHS4  |. 08/06/2024 |. 08/06/2025 |............ 220 |..... 115,310,214 {..........5240.03 |...... 9,974,276 |..euvveeennnnnn 0[....(4,959,736)...... 1,013,869 [..eeeeeens o 4,929,085 |....ovveveenen O i 0].....(4,959,736)............. (U R | I Y
187738 Call Options -
First Trust Barclays
Edge Index - USD ..... Liability Hedge ...... Exhibit 5 ... |Equity/Index [Barclays Bank PLC ~ GSGSEF7VJP5170UK5573 |. 08/06/2024 |. 08/06/2025 |........eeeeeenO feueeeees 2,571,268 (......... 271.6458 |.......... 74,310 |oveeeeeeeeennn [ . (37,052))...eeeee FAR-IL TR AT R | I [V (74057 [N SRR | IR [,
187742 Call Options -
S&P 500 - USD ......... Liability Hedge ...... Exhibit 5 ... |Equity/Index [CBOE ................. 529900RLNSGAOUPEHS4  |. 08/06/2024 |. 08/06/2025 |............ 101 [...... 52,917,281 |.......... 5240.03 |...... 4,577,319 |oeeeeeeeeen 0[.....(2,276,084)......... LN R 3,153,949 |.oevvviieeeen O e 0f....(2,276,084)]................ [N SRR | IR [,
187750 Call Options -
S&P 500 - USD ......... Liability Hedge ...... Exhibit 5 ... |Equity/Index [CBOE ................. 529900RLNSGAOUPEHS4  |. 08/06/2024 |. 08/06/2025 |..............99 [...... 51,876,297 |.......... 5240.03 |...... 4,487,274 |.eeeeeeeeeen 0[.....(2,231,309)|......... 456,124 | .oooovnin fennnnn 4,282,737 | 0 | 0f....(2,231,309)).cccvumnaanen [N SRR | IR [,
187756 Call Options - BNP Paribas London
S&P 500 - USD ......... Liability Hedge ...... Exhibit 5 ... |Equity/Index [....ccooovriiinnnnnnis ROMUWSFPUBMPROBKSP83  |. 08/06/2024 |. 08/06/2025 |............e..0 .o 113,273,266 |.......... 5240.03 10,333,920 [cneeeeenennnns 0[.....(5,152,726)|...... 1,063,320 [.evvenneens fonnns 2,201,955 |.eeeenieeeeeenn O [ 0f....(5,152,726).cccvvueeannne [N (SRR | [N [,
187760 Call Options - BNP Paribas London
S&P 500 - USD ......... Liability Hedge ...... Exhibit 5 ... |Equity/Index |....ccooovriiiinnnnnis ROMUWSFPUBMPROBKSP83  |. 08/06/2024 |. 08/06/2025 |...........eee. O [oeee 61,997,513 (.......... 5240.03 |...... 5,656,083 |..euuieeeennnn 0[.....(2,820,226)|......... 576,510 [.eeveneees fonnee 2,053,907 [eeeeeeeeennenn 0 e 0f....(2,820,226)]......cneeeee [N SRR | IR [,
187769 Call Options - VWells Fargo Bank,
S&P 500 - USD .. . |Liability Hedge ...... Exhibit 5 ... |Equity/Index [N.A. ... .. KB1H1DSPRFMYMCUFXTO9 . 08/06/2024 |.08/06/2025 |.... 53,870,958 |.......... 5240.03 |...... 5,144,677 veen(2,565,252).........524,389 | ...ooonnnns [ennnnn 3,877,192 ... .. 0].....(2,565,252)..
187782 Call Options - Royal Bank o
S&P 500 - USD ......... Liability Hedge ...... Exhibit 5 ... |Equity/Index [Canada ............... ES7IP3USRHIGC71XBU11  |. 08/06/2024 |. 08/06/2025 |............ee.O [.eeees 54,963,870 |.......... 5240.03 |...... 5,001,712 | eeeeeies 0[.....(2,493,967)|......... 509,816 [...oevveees fonnnee 5,645,657 ..eeeeeeenenn 0 | 0f....(2,493,967)).cccvuuneaenen [N SRR | IR [,
187784 Call Options - Royal Bank of
S&P 500 - USD ......... Liability Hedge ...... Exhibit 5 ... |Equity/Index [Canada ............... ES7IP3USRHIGC71XBU11  |. 08/06/2024 |. 08/06/2025 |.............e.0 [.eeees 24,037,695 |.......... 5240.03 |...... 1,348,515 [..ccceeeenees [V (672,400)f......... 137,452 | v [ 624,432 |..coovneeeee O [ 0f..... (672,400)......ccvmnnnnnn [N SRR | IR [,
187845 Cal | Options - BNP Paribas London
S&P 500 - USD ......... Liability Hedge ...... Exhibit 5 ... |Equity/Index [....ccooovriiimnnnnnis ROMUWSFPUBMPROBKSP83  |. 08/09/2024 . 08/08/2025 |........eeeeenn O feeeeees 1,175,627 |.......... 5206.04 |.......... 82,648 | [ . (41,554))..c......... 8,954 | i [ 152,017 |oeeeeeieeeeee O [ [V (41,554)).cceeeiinnnnns [N SRR | IR [,
188217 Call Options - JPMorgan Chase
S&P 500 - USD ......... Liability Hedge ...... Exhibit 5 ... |Equity/Index [Bank, N.A. ......... 7HBGLXDRUGQFUS7RNES7  |. 08/20/2024 |. 08/20/2025 |...............0 [...... 11,425,022 |.......... 5597.12 .ot 342,751 |oveeeeeeeennn [V (170,908)|.......... 48,155 | .ooeevii [ 30,565 [.eeeeeeennnnn O e 0f..... (170,903)[... e eeeeeeennns [N SRR | IR [,
188219 Call Options - BNP Paribas London
S&P 500 - USD ......... Liability Hedge ...... Exhibit 5 ... |Equity/Index [....ccooovriiimnnnnnis ROMUWSFPUBMPROBKSP83  |. 08/20/2024 |. 08/20/2029 |........ceeeeen O o 52,218,175 |.......... 5597.12...... 2,642,240 |..covveennnnenn 0....(1,310,261)|......... 369,190 [..evvnnenes fonnes 3,980,682 [.....ccevvveenn 0 foeeiiiieeee 0f...(1,310,261))cceeeeee [N SRR | IR [,
188221 Call Options - BNP Paribas London
S&P 500 - USD ......... Liability Hedge ...... Exhibit 5 ... |Equity/Index [....ccooovriiinnnnnnis ROMUWSFPUBMPROBKSP83  |. 08/20/2024 |. 08/20/2031 |........ceeeeen O o 73,254,695 |.......... 5597.12...... 3,787,268 |.ccevvreeee 0[.... (1,878,070)......... 529,180 [..evenneees fonnen 5,554,706 [.....cevvvneene O foeeiiieeeee 0f... (1,878,070))..ccuuuurannee [N SRR | IR [,
188223 Call Options -
S&P 500 - USD .. . |Liability Hedge ...... Exhibit 5 ... |Equity/Index |CBOE 529900RLNSGAOUPEHS4  |. 08/20/2024 |. 02/20/2026 |.... 1,679,136 ].......... 5597.12 ..163,380 ...(53,963)|..........70,063 | ... PV A (53,963))..
188229 Call Options -
S&P 500 - USD ......... Liability Hedge ...... Exhibit 5 ... |Equity/Index [CBOE ................. 529900RLNSGAGOUPEHS4  |. 08/20/2024 |. 08/20/2025 |............ 162 [...... 90,673,344 |.......... 5597.12...... 6,954,660 |.......cceennnnn 0[....(3,458,224)|......... STL ISV [ 1,669,050 |eevvveeeeeeenn O [t 0f....(3,458,224)......c... [N SRR | IR [,
188237 Call Options -
S&P 500 - USD ......... Liability Hedge ...... Exhibit 5 ... |Equity/Index [CBOE ................. 529900RLNSGAQOUPEHS4  |. 08/20/2024 |. 08/20/2025 |..............90 [...... 50,374,080 .......... 5597.12...... 3,863,700 |.eeevvrennes 0[....(1,921,235)|......... 541,343 | .ooovvninns fennenn 1,587,191 |oeeeeeeeeeee O e 0f....(1,921,285)) e [N SRR | IR [,
188249 Call Options -
S&P 500 - USD ......... Liability Hedge ...... Exhibit 5 ... |Equity/Index [CBOE ................. 529900RLNSGAQOUPEHS4  |. 08/20/2024 |. 08/20/2025 |............ 125 |...... 69,964,000 .......... 5597.12...... 5,366,250 [..euneeeeennnnn 0.....(2,668,383)......... 751,865 [.ovveneees fonnee 6,356,673 |...eeeeeenenn O e 0f....(2,668,383).......ccceenen [N SRR | IR [,
188253 Call Options -
S&P 500 - USD ......... Liability Hedge ...... Exhibit 5 ... |Equity/Index [CBOE ................. 529900RLNSGAQOUPEHS4  |. 08/20/2024 |. 08/20/2025 |............ 148 |...... 82,848,570 |.......... 5597.12...... 6,354,499 |...oovnnnnnnnnnn 0[.....(3,168,497)|......... 892,781 [ .eveneeees fonees 3,333,985 |.eeeveeeeeeenn O [ 0f....(3,168,497)..cceuunrnnne [N SRR | IR [,
188275 Call Options -
S&P 500 - USD ......... Liability Hedge ...... Exhibit 5 ... |Equity/Index [CBOE ................. 529900RLNSGAQOUPEHS4  |. 08/20/2024 |. 08/20/2025 |............ 125|...... 70,152,959 |.......... 5597.12]...... 5,380,743 |...uuiieeennn 0].....(2,675,589)]......... 753,895 | ..iiivvinns fennnns 5,008,630 |....ooeveennnee O feiiiiiiiiens 0f.....(2,675,589).cccvuuneaenns Ofiiiiiiii 0] i i
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188292 Call Options -
SPDR Gold shares - USD
........................... Liability Hedge ...... |Exhibit 5 ... [Equity/Index |UBS AG ............... BFMBT61CT2L1QCEMIK50 [. 08/20/2024 |.08/20/2025 |...............0|...... 32,488,180 |........... 232.46 |......2,678,877 |......cevvvuuu. O |ooeen (1,335, 749).........376,371 | oooeennnn [ 2,490,744 | O e 0 ] (1,835, 749) e O e
188299 Call Options -
S&P U.S. Retiree
Spending Index - USD |Liability Hedge ...... Exhibit 5 ... |Equity/Index [UBS AG ............... BFM8T61CT2L1QCEMIKS0 |. 08/20/2024 |. 08/20/2025 |............... [V . 5,833,128 )........... 544.83(......... 337,738 |oeveeeeiiinnnn [V IO (168,404)f.......... 47,451 | oo [ 143,692 [cveeiiiinnnnns [V O [V (168,404)[.......ccevvnnnn (U8 R | I Y
188302 Call Options -
S&P Equal Weight BNP Paribas London
Energy - USD .......... |Liability Hedge ...... Exhibit 5 ... |Equity/Index . ROMUWSFPUBMPROBKSP83  |. 08/20/2024 |. 08/20/2025 |...............0 [...... 40,428,115]|.......... 1480.78 |...... 2,522,714 L 0].....(1,257,882).........354,431 | ..o [onnnne 1,660,241 |...
188304 Call Options -
First Trust Barclays
Edge Index - USD ..... Liability Hedge ...... Exhibit 5 ... |Equity/Index [Barclays Bank PLC ~ GSGSEF7VJP5I70UK5573 |. 08/20/2024 |. 08/20/2025 |............... [0 76,410 ......... 274.8627 |.evvennnnn. 2,208 [ceeeiiininnnns [V . (1,101)] v 1 (VN [T R, L3 PO [V O Ofeienes (1,101 (U R | I Y
188303 Call Options -
iShares U.S. Real
Estate - USD .......... Liability Hedge ...... Exhibit 5 ... |Equity/Index [UBS AG ............... BFMBT61CT2L1QCEMIKS0  |. 08/20/2024 |. 08/20/2025 |............... [V 14,816,346 |............. 96.35 |...... 1,096,410 |.ceevveeneees [V (546,695)|.......... 154,041 [.ooeeeeiis oo 245,661 |..eeneeeeeenn [V PO 0f..... (546,695)].....uueeeenee [N SRR | IR [,
188311 Call Options -
Ishares MSCI EAFE -
USD e Liability Hedge ...... Exhibit 5 ... |Equity/Index [UBS AG ............... BFM8TE1CT2L1QCEMIKS0  |. 08/20/2024 |. 08/20/2025 |............... [V . 2,541,627 |..ouvnnnnnns 81.06(......... 162,664 |...covvennnnnnns [V . (81,108)|.......... 22,854 | oo [ 210,848 [.....ccvvnnnnnns [V O [V PO (81,108)..cevveennne (U R | I Y
188328 Call Options -
First Trust Barclays
Edge Index - USD ..... Liability Hedge ...... Exhibit 5 ... |Equity/Index [Barclays Bank PLC ~ GSGSEF7VJP5I170UK5573 |. 08/20/2024 |. 08/20/2025 |............... [V 1,559,116 ......... 274.8627 |.......... 45,058 |...eieeeeennnnn [ . (22,467)........... [T Y I IR R (071 R [V PO [V (P27 [N SRR | IR [,
188330 Call Options -
S&P 500 - USD ......... Liability Hedge ...... Exhibit 5 ... |Equity/Index [Barclays Bank PLC ~ GSGSEF7VJP5I170UK5573 |. 08/20/2024 |. 08/20/2025 |............... [V 20,138,302f.......... 5597.12 | 948,721 |veeeeeeeennn [V (473,054)|......... 133,201 | cevevii [ 540,597 |.eeeneeeeeannnn [V PO 0f..... (473,054)..ccvneeaenee [N SRR | IR [,
188263 Call Options -
S&P 500 - USD ......... Liability Hedge ...... Exhibit 5 ... |Equity/Index [CBOE ................. 529900RLNSGAOUPEHS4  |. 08/20/2024 |. 08/20/2025 |.............. 84 1...... 47,190,438 |.......... 5597.12...... 3,619,514 |..eeeeeeen 0f.... (1,799,813)f......... 507,130 [.evueneees fornnes 2,687,518 |..cevnnnees [V PO 0f.... (1,799,813)[..ceevvennes [N (SRR | [N [,
188736 Call Options -
Ishares MSCI EAFE -
USD e Liability Hedge ...... Exhibit 5 ... |Equity/Index [CBOE ................. 529900RLNSGAQOUPEHS4  |. 09/06/2024 |. 09/05/2025 |............ 304 |........ 72 )  F 79.8[cuunnnn. 183,976 |.ocevveins [V . (92,243) (92,283)]...ccovvvnnnnnns (U R | I Y
188745 Call Options -
S&P 500 - USD .. . |Liability Hedge ...... Exhibit 5 ... |Equity/Index |CBOE 529900RLNSGAQOUPEHS4  |. 09/06/2024 |. 03/06/2026 |.........eceeen3 feuenenns 1,622,526 |.......... 5408.42 ..164,037 ...(54,679)|... (54,679))..
188751 Call Options -
S&P 500 - USD ......... Liability Hedge ...... Exhibit 5 ... |Equity/Index [CBOE ................. 529900RLNSGAQOUPEHS4  |. 09/06/2024 |. 09/05/2025 |.............. 85 [...... 45,971,570 .......... 5408.42 |...... 3,760,485 |....eveeeeennnn 0f.... (1,885,451))......... 697,929 | ...oovvnnnn fennnnn 1,453,705 [...oeevvinnnnnns [V O 0f.... (1,885,451)[.....cccvnnnnnns (U R | I Y
188769 Call Options -
S&P 500 - USD .. . |Liability Hedge ...... Exhibit 5 ... |Equity/Index |CBOE 529900RLNSGA9OUPEHS4  |. 09/06/2024 |. 09/05/2025 |............ 186 |..... 100,399,637 |.......... 5408.42 |...... 8,212,713 | 0] (4,117,732)f...... 1,524,243 | .oooovnnnns fennnns 3,986,872 ... LV (4,117,732 O s O | e
188780 Call Options -
S&P 500 - USD ......... Liability Hedge ...... Exhibit 5 ... |Equity/Index [CBOE ................. 529900RLNSGAQOUPEHS4  |. 09/06/2024 |. 09/05/2025 |.............. 90 [...... 48,482,159 |.......... 5408.42 |...... 3,965,852 |...ccvuunnnnns 0f.... (1,988,419))......... 736,045 [.oeeeneenns [ 2,629,223 |...oovnnnnnnns [V O 0f.... (1,988,419)[.....ccvvvnnnnns (U R | I Y
188792 Call Options -
S&P 500 - USD ......... Liability Hedge ...... Exhibit 5 ... |Equity/Index [CBOE ................. 529900RLNSGAQOUPEHS4  |. 09/06/2024 |. 09/05/2025 |............ 100 |...... 54,230,498 |.......... 5408.42 |...... 4,436,067 |..eunneeeinnnnn 0f.... (2,224 178)|......... 823,314 | oo [ 3,618,203 |..uuvviiinnnn [V O 0f.... (2,224, 178)).cvveevinnnnns (U8 R | I Y
Morgan Stanley &
188805 Call Options - Co. International
S&P 500 - USD ......... Liability Hedge ...... Exhibit 5 ... |Equity/Index [PLC ........ccceeeeee 4PQUHN3JPFGFNF3BB653  |. 09/06/2024 |. 09/05/2025 |............... [V 12,958,226 |.......... 5408.42 |......... 382,268 ... [V (192,196).......... VA TR L [P R [V [V PO 0f..... (192,196)[.....ceevvennnnn [N SRR | IR [,
188807 Call Options - JPMorgan Chase
S&P 500 - USD ......... Liability Hedge ...... Exhibit 5 ... |Equity/Index [Bank, N.A. ......... 7HBGLXDRUGQFUS7RNES7  |. 09/06/2024 |. 09/05/2025 |............... [V 24,045,861 (.......... 5408.42 |......... 529,020 |-.euuneeeennnnn [V (265,979).......... 98,456 | ..eovvunnns fernnnnnnd 683,779 [.eeeeeeeiins [V PO 0f..... (265,979)-ccvvveeeeeenes [N SRR | IR [,
188815 Call Options -
S&P 500 - USD ......... Liability Hedge ...... Exhibit 5 ... |Equity/Index [Citibank N.A. ...... E570DZWZ7FF32TWEFA76 |.09/06/2024 |.09/06/2029 |............... [V 39,950,611 |.......... 5408.42 |...... 1,973,560 [..oeeeveenennnns [V (978,670)........ 367,677 | .eevvrnnnns feunnnn 3,126,409 |..eeneeeenn [V PO 0f..... (978,670)].cccvvennnnnnns [N SRR | IR [,
188817 Call Options -
S&P 500 - USD .. . |Liability Hedge ...... Exhibit 5 ... |Equity/Index [Citibank N.A. ...... E570DZWZ7FF32TWEFA76 |.09/06/2024 |. 09/05/2031 96,706,819|.......... 5408.42 |...... 4,806,329 |....oeeeeennnn 0| (2,383,412)|.........895,426 [ ........... |-eceee 7,630,431 |... UV (2,383,412)|..
188826 Call Options -
S&P U.S. Retiree
Spending Index - USD |Liability Hedge ...... Exhibit 5 ... |Equity/Index [UBS AG ............... BFM8TE1CT2L1QCEMIKS0 |. 09/06/2024 |. 09/05/2025 |............... [V I 8,607,761 )........... 548.77 |........ 476,870 [.oeeeevnnnnnnns [V IO (239,760)|.......... 88,751 [ [ 186,155 |.oovvveins [V O [V (239,760)[.....cccvvnnnnns (U8 R | I Y
188827 Call Options -
S&P Equal Weight Bank of America,
Energy - USD .......... Liability Hedge ...... Exhibit 5 ... |Equity/Index [N.A. .....ccccooeeee. BATYDEB6GKMZ0031MB27  |. 09/06/2024 |. 09/05/2025 |............... [ 50,791,159 |.......... 1455.61 |...... 3,133,815 |ooueeieeeen 0f.... (1,575,612)f......... 583,238 | ..cevvvnnns feunnnn 3,053,104 |...eeeeeenn [V PO 0f.... (1,575,612)[...ccevvnnnnnnee [N SRR | IR [,
188829 Call Options -
First Trust Barclays
Edge Index - USD ..... Liability Hedge ...... Exhibit 5 ... |Equity/Index [Barclays Bank PLC  GSGSEF7VJP5I170UK5573 |. 09/06/2024 |. 09/05/2025 |............... [ 162,4411......... 2171623 |........... 4,695 ... [ (2,360))....ccceeennn 874 [ [ 1Bl [0 (V)] I [10)) Ofiiiiiiiiinn 0] e i
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STATEMENT AS OF JUNE 30, 2025 OF THE MassMutual Ascend Life Insurance Company

SCHEDULE DB - PART A - SECTION 1

Showing all Options, Caps, Floors, Collars, Swaps and Forwards Open as of Current Statement Date

1 2 3 4 5 6 7 8 9 10 11 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative
Prior Current
Description Year(s) | Year Initial

of Item(s) Strike Initial Cost Cost of Credit Hedge

Hedged, Price, of Un- Un- Total Current [ Adjustment Quality |Effectiveness|

Used for Type(s) Date of Rate or discounted | discounted Book/ Unrealized | Foreign Year's to Carrying of at Inception

Income Schedule/ of Maturity | Number Index Premium Premium Current Adjusted Valuation | Exchange (Amorti- Value of Refer- and at

Generation Exhibit Risk(s) Exchange, Counterparty Trade or of Notional Received | (Received) | (Received) Year Carrying Increase/ | Change in zation)/ Hedged Potential ence | Quarter-end
Description or Replicated Identifier (a) or Central Clearinghouse Date | Expiration| Contracts Amount (Paid) Paid Paid Income Value Code | Fair Value | (Decrease) | B./A.C.V. | Accretion ltem Exposure | Entity (b)

188828 Call Options -
SPDR Gold shares - USD
........................... Liability Hedge ...... |Exhibit 5 ... [Equity/Index |Barclays Bank PLC ~ G5GSEF7VJP5I70UK5573 |. 09/06/2024 |.09/05/2025 |...............0|...... 38,577,710 |........... 230.63 |...... 3,044,013 |................ 0 |.....(1,530,462)|.........566,525 | ......0uuvs [cnn 2,875,976 |.eeeeeneeeeenn O [ 0 e (1,530,462). e O e
188837 Call Options -
iShares U.S. Real
Estate - USD .......... Liability Hedge ...... Exhibit 5 ... |Equity/Index [Societe General ... 02RNE8IBXP4ROTDBPU41 |. 09/06/2024 |. 09/05/2025 |............... 0f..... 18,603,314 ].............. 9.41...... 1,482,684 |.......ceeeennt [V IO (745,461)|......... 215,984 | oo [ 175,742 [ [V O [V (745,461)[......cccvnnnnns (U8 R | I Y
188848 Call Options -
First Trust Barclays
Edge Index - USD ..... Liability Hedge ...... Exhibit 5 ... |Equity/Index [Barclays Bank PLC ~ GSGSEF7VJP5170UK5573 |. 09/06/2024 |. 09/05/2025 |........eeeeeenO feueeeees 3,015,303 |......... 277.1628 |..........87,142 ...(43,813)|..........16,218 | ... L..246 |... PV A (43,813))..
188851 Call Options - Vel ls Fargo Bank,
S&P 500 - USD ......... Liability Hedge ...... Exhibit 5 ... |Equity/Index [N.A. ....ccccooeeeene KB1H1DSPRFMYMCUFXTO9  |. 09/06/2024 |. 09/05/2025 |............... 0f.... 103,280,866 |.......... 5408.42 |...... 8,897,647 |.cceveneeen 0f.... (4,473,539)|...... 1,655,951 [.ovveneens fonnnes 1,926,005 |....ccvvvnnnnnns [V PO 0f.... (4,473,539)]...ccvvennnnns [N SRR | IR [,
188855 Call Options - Bank of America,
S&P 500 - USD ......... Liability Hedge ...... Exhibit 5 ... |Equity/Index [N.A. .....ccccoeeeene BATYDEB6GKMZ0031MB27  |. 09/06/2024 |. 09/05/2025 |............... [V 56,472,783 |.......... 5408.42 |...... 4,879,248 | 0f.... (2,453,178)|......... 908,082 [..evvvnvee fornnen 4,365,717 |oeeeeeeeeennnnn [V PO 0f.... (2,453,178)...eeeeeeeennns [N SRR | IR [,
188857 Call Options - Bank of America,
S&P 500 - USD ......... Liability Hedge ...... Exhibit 5 ... |Equity/Index [N.A. .....cccoceeeeee BATYDEB6GKMZ0031MB27  |. 09/06/2024 |. 09/05/2025 |............... [V 81,588,840 |.......... 5408.42 |...... 7,049,276 |..eeeeeeeennnn 0f.... (3,544,219)|...... 1,311,949 [ fonnns 7,883,772 | ceeeenes [V PO 0f.... (3,544,219)]...ccvvvnnnnnnne [N SRR | IR [,
189082 Call Options -
S&P 500 - USD ......... Liability Hedge ...... Exhibit 5 ... |Equity/Index [Barclays Bank PLC ~ GSGSEF7VJP5170UK5573 |. 09/13/2024 |. 09/12/2025 |............... [ . 701,130 e 5553.94 |.......... 39,781 |oueeieeeceene [V (20,001)].ccevenenn BATT [eeeeeeiinn |oeeeninnns 48,008 |..ccvvnnnnnns [V PO [V . (20,001 ceeeeennes [N (SRR | [N [,
189363 Call Options -
S&P 500 - USD ......... Liability Hedge ...... Exhibit 5 ... |Equity/Index [Barclays Bank PLC ~ GSGSEF7VJP5I170UK5573 |. 09/20/2024 |. 09/19/2025 |............... [V 43,928,755 |.......... 5702.55 |...... 3,497,472 .o 0f.... (1,758,451)f......... 786,931 [.ovueeenes [ 2,821,933 |.ceeeiies [V PO 0f.... (1,758,451)[...cccvvnnnnnnes [N SRR | IR [,
189371 Call Options -
S&P 500 - USD ......... Liability Hedge ...... Exhibit 5 ... |Equity/Index [UBS AG ............... BFMBTE1CT2L1QCEMIKS0  |. 09/20/2024 |. 09/19/2025 |............... [V 52,237,042 |.......... 5702.55 |...... 4,160,680 |...cevvennnnnnnn 0f.... (2,091,898)......... 936,153 | ..oevvvnnns feunnnn 3,813,259 |..covvniens [V PO 0f.... (2,091,898)[....ccvvnnnnnnns [N SRR | IR [,
189374 Call Options -
S&P 500 - USD ......... Liability Hedge ...... Exhibit 5 ... |Equity/Index [UBS AG ............... BFMBTE1CT2L1QCEMIKS0  |. 09/20/2024 |. 09/19/2025 |............... [V 51,158,461 |.......... 5702.55 |...... 4,092,677 |oeeeeeeeeennnnn 0f.... (2,057,707)|......... 920,852 | ..ccvvvnnns fennnnn 4,366,566 |........ccennnnn [V PO 0f.... (2,057,707 ceeeeennes [N SRR | IR [,
189383 Call Options - Royal Bank of
S&P 500 - USD ......... Liability Hedge ...... Exhibit 5 ... |Equity/Index |Canada ............... ES7IP3USRHIGC71XBUT1  |. 09/20/2024 |. 09/19/2025 |............... [V 23,305,878 |.......... 5702.55 |...... 1,083,728 [t [V (544,872)|......... 243,838 | .ooevvnins [ 569,269 |.....eeeeennnn [V PO 0f...... (544,872).cccveeeeenne [N (SRR | [N [,
189388 Call Options - JPMorgan Chase
S&P 500 - USD ......... Liability Hedge ...... Exhibit 5 ... |Equity/Index [Bank, N.A. ......... 7HBGLXDRUGQFUS7RNES7  |. 09/20/2024 |. 09/19/2025 |............... [V 11,787,450 |.......... 5702.55 |......... 330,049 |..eeneeee [V (165,941)|.......... T4, 261 [oeveeieis oo [V [V PO 0f..... (165,941)[.....ceeeennnnnn [N SRR | IR [,
189390 Call Options - Royal Bank of
S&P 500 - USD ......... Liability Hedge ...... Exhibit 5 ... |Equity/Index [Canada ............... ES7IP3USRHIGC71XBUT1  |. 09/20/2024 |. 09/20/2029 |............... [V 56,564,285 |.......... 5702.55 |...... 2,703,773 |oeueeeeeeeannnn 0f.... (1,340,775)f......... 607,423 [ evvenenes fonnene 3,863,171 |.ceeeeeees [V PO 0f.... (1,340, 775)[..cceeeeeneee [N SRR | IR [,
189395 Call Options - Royal Bank of
S&P 500 - USD ......... Liability Hedge ...... Exhibit 5 ... |Equity/Index [Canada ............... ES7IP3USRHIGC71XBUT1  |. 09/20/2024 |. 09/19/2031 |.....eeeeennnee [V 77,291,126 |.......... 5702.55 |...... 3,671,329 |oeeeeeeeeen 0f.... (1,820,577)......... 824,792 |..ccvvvnns feunnnn 5,363,540 |..ccvvnnnnnnn [V PO 0f.... (1,820,577 eeeeeenes [N SRR | IR [,
189400 Call Options -
SPDR Gold shares - USD
........................... Liability Hedge ...... |Exhibit 5 ... [Equity/Index |CBOE ................. 529900RLNSGAQOUPEH54 [. 09/20/2024 |. 09/19/2025 |..........1,399|...... 33,878,087 [........... 242.21]......2,611,386 |................ 0 |.....(1,309,310)f.........585,934 | .....ovuer™ [.00n 2,520,596 |..oovvnnneeennn O fennniiiinnnn 0] (1,309, 310) e O e
189422 Call Options -
Ishares MSCI EAFE -
USD e Liability Hedge ...... Exhibit 5 ... |Equity/Index [CBOE ................. 529900RLNSGAQOUPEHS4  |. 09/20/2024 |. 09/19/2025 |............ 192 |........ 1,578,513 |..cceeeenes 82.26 |ouuunnnnnn 94,795 |.eeeeieeees [ . (47,529)|.......... A7V R R 103,563 [..eeeeenennnns [V PO [V (47,529))ceeeeeeenennnn [N SRR | IR [,
189432 Call Options -
S&P 500 - USD ......... Liability Hedge ...... Exhibit 5 ... |Equity/Index [CBOE ................. 529900RLNSGAOUPEHS4  |. 09/20/2024 |. 03/20/2026 |............... K] - 1,710,765 |.......... 5702.55 |......... 161,154 |.oeeeniee [ . (53,718)f.......... £ 1< (R I 28,991 | [V PO [V (53, 718)[-c e [N SRR | IR [,
189436 Call Options -
S&P 500 - USD ......... Liability Hedge ...... Exhibit 5 ... |Equity/Index [CBOE ................. 529900RLNSGAQOUPEHS4  |. 09/20/2024 |. 09/19/2025 |............ 154 |...... 87,819,270 |.......... 5702.55 |...... 6,542,536 |...cvvunnnnnnnnn 0f.... (3,280,330)f...... 1,467,993 [.ovvenenes fonnnns 1,525,131 [t [V PO 0f.... (3,280,330))-+-- e eeeeeennnn [N SRR | IR [,
189467 Call Options -
S&P U.S. Retiree
Spending Index - USD |Liability Hedge ...... Exhibit 5 ... |Equity/Index [UBS AG ............... BFM8TE1CT2L1QCEMIKS0  |. 09/20/2024 |. 09/19/2025 |............... [V - 7,462,432 )....cc..... 553.92......... 400,733 |ovvueneieinnnnn [V IO (201,479)|.......... 90,165 [.evunneeees oo 127,662 |..covvvens [V O [V (201,479))...eiiiinnnnns (U8 R | I Y
189469 Call Options -
First Trust Barclays
Edge Index - USD ..... Liability Hedge ...... Exhibit 5 ... |Equity/Index [Barclays Bank PLC ~ GSGSEF7VJP5170UK5573 |. 09/20/2024 |. 09/19/2025 |............... [V 82,526 |......... 279.6027 |oevuennnnen 2,398 |eeeeeeeenn [ . (1,208)f e L5120 IR (] [V PO (V)] N [I0C)) [N SRR | IR [,
189471 Call Options -
iShares U.S. Real
Estate - USD .......... |Liability Hedge ...... Exhibit 5 ... |Equity/Index [Barclays Bank PLC ~ GSGSEF7VJP5I70UK5573 |. 09/20/2024 |. 09/19/2025 |.... 17,458,846 L 102.27 .. 1,128,201 L0 (567,235)|..
189480 Call Options -
First Trust Barclays
Edge Index - USD ..... Liability Hedge ...... Exhibit 5 ... |Equity/Index [Barclays Bank PLC ~ GSGSEF7VJP5I170UK5573 |. 09/20/2024 |. 09/19/2025 |............... [V 2,731,682|......... 279.6027 |.......... 79,218 |oveeeeeeeennnn [ (39,829).......... 17,824 [ | 198 [t [V PO [V (RS- 7)) I [N SRR | I [,
189484 Cal | Options - BNP Paribas London
S&P 500 - USD ......... Liability Hedge ...... Exhibit 5 ... |Equity/Index [...ccoooiiiiiiinnnnnnns ROMUWSFPUBMPROBKSP83  |. 09/20/2024 |. 09/19/2025 |............... 0f.... 129,994,882).......... 5702.55]..... 10,360,592 [.....cevvnnnnnns 0f.... (5,209,075)f...... 2,331,133 ) ..o [ 4,455,257 |.oovunnnnees [ T 0f.... (5,209,075)]-+--ueeeeeennnns Ofiiiiiiii 0] i | i
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1 5 6 7 9 10 13 15 17 19 20 22 23
Strike Credit Hedge
Price, Current [ Adjustment Quality |Effectiveness|
Date of Rate or Unrealized Year's to Carrying of at Inception
Maturity Index Current Valuation (Amorti- Value of Refer- and at
Exchange, Counterparty Trade or Notional Received Year Increase/ zation)/ Hedged ence | Quarter-end
Description or Central Clearinghouse Date | Expiration Amount (Paid) Income Code (Decrease) Accretion ltem Entity (b)
189492 Call Options -
S&P Equal Weight Wells Fargo Bank,
Energy - USD .......... N.A KB1H1DSPRFMYMCUFXTO9  [. 09/20/2024 |. 09/19/2025 |...............0 |...... 42,887,451 |.......... 1499.51|......2,624,729 |................ O ... (1,319,656)|.........590,564 | ........... [...... 1,563,793 |.ocnnnninennns 0feeieeeieenn 0 [ (1,319,656)].....ccccvnnnen (I8 FUURROUUUURIN | IR IR
189495 Call Options -
S&P 500 - USD .. . . ROMUWSFPUBMPROBKSP83  |. 09/20/2024 |. 09/19/2025 |.... 43,607,605|.......... 5702.55 |......3,471,601 |....ooeeeeeen 0 e (1,745, 444)........ 781,110 | .eouvveeens e 2,285,577 | O e 0 e (1,745,444)..
189890 Call Options -
S&P 500 - USD ......... Barclays Bank PLC ~ G5GSEF7VJP5I70UK5573 . 10/04/2024 |. 10/06/2025 |...............0 |...... 23,568,020 .......... 5751.07 |...... 1,100,824 |.......ceveeee. O |oeeee (548,896).........297,192 | cooeeeeeinn [ 582,696 ..o 0feeieeeieee 0 s (548,8%)].......eveennnn (I8 FUURROUUUURIN | IR IR
Morgan Stanley &
189896 Call Options - Co. International
S&P 500 - USD ......... PLC v 4PQUHN3JPFGFNF3BB653  [. 10/04/2024 |. 10/06/2025 |...............0 |...... 13,925,263 .......... 5751.07 |.........362,057 [......cccuveeen. O |oenenne (180,530)f...vvveen 97,745 [ o [ O e (1) ERUN | R (180,530))..ccvvveeennne (11N PR | ERVRRRON ERRRRRRR
189898 Call Options -
S&P 500 - USD ......... Citibank N.A. ...... ES70DZWZ7FF32TWEFA76 [. 10/04/2024 |.10/05/2029 |...............0|...... 61,018,526 |.......... 5751.07 |......2,968,551 |......ceeeeee O e (1,472,076)........ 780,770 | ceeveurens |- 3,646,522 | (0 R |} R (1,472,076)].....ccceennnee [V PR | EURRRON ERRRRRR
189899 Call Options - JPMorgan Chase
S&P 500 - USD ......... Bank, N.A. ......... 7THBGLXDRUGQFUS7RNES7 [ 10/04/2024 |. 10/06/2031 |...............0 |...... 70,343,117 |.......... 5751.07 |...... 3,302,609 |................ 0 |..... (1,637,732)|.........868,632 [ ......c.... [...... 4,732,634 |.....oeeeenn (0 R |} R (1,637,732)]cevveeeeennns (11N PR | IRVRRRRON IR
189909 Call Options -
S&P 500 - USD ......... CBOE .evveeeeeiiines 529900RLNSGA9OUPEH54 [ 10/04/2024 |. 10/06/2025 |............ 172 ...... 98,918,404 .......... 5751.07 |...... 7,923,352 |....ccuvveeee. O e (3,939,909)|......2,133,210 | .eevveeee |-t 1,670,462 .. (0 R |} R (3,939,909)).....cvvveeennne (11N PR | IRVRRRRON IR
189913 Call Options -
S&P 500 - USD ......... CBOE .ovvveeeeiiines 529900RLNSGA9OUPEH54 [ 10/04/2024 |. 10/06/2025 |..............7T6 |...... 43,708, 132].......... 5751.07 |......3,501,016 |................ 0 |..... (1,740,890)).........942,581 | coooounen o0 1,097,723 | (0 R |} R (1,740,890)]......ccccnnnee [V PR | EURRRON ERRRRRR
189937 Call Options -
S&P 500 - USD ......... CBOE .ovvveeeeiiines 529900RLNSGA9OUPEH54 [ 10/04/2024 |. 10/06/2025 |..............7T3|...... 41,982,811.......... 5751.07 |......3,362,818 |.........ee..... O ... (1,672,170).........905,374 | c.ooovvren |-vee.. 1,330,875 | (0 R |} R (1,672,170))...cvveeeee [V PR | EURRRON ERRRRRR
189946 Call Options -
S&P U.S. Retiree
Spending Index - USD UBS AG ... BFMBT61CT2L1QCEMIKS0 [. 10/04/2024 |. 10/06/2025 |...............0 |........ 8,559,766 |........... 550.72 .........481,059 |......ccceeeen. O | (239,867)|.........129,873 | coveeeerns e 196,419 [l 0feeieeeieee 0 s (239,867)-....cvveeennne (I8 FUURROUUUURIN | IR IR
189950 Call Options -
S&P Equal Weight
Energy - USD ... . B4TYDEBBGKMZ0031MB27 [ 10/04/2024 |. 10/06/2025 |.... 46,862,736 |.......... 1509.28 |......2,886,745 |.......eeeee.. O ). (1,439,3%).........779,342 | ..evvveeen | 1,659,140 | O | 0 (1,439,3%)f..
189948 Call Options -
S&P 500 - USD ......... CBOE .ovvveeeeiiines 529900RLNSGA9OUPEH54 [ 10/04/2024 |. 10/06/2025 |............ 135...... 77,509,701 |.......... 5751.07 |......6,208,518 |................ 0 |..... (3,087,202)|...... 1,671,524 [ ...coeunis [0 2,798,748 | (0 R |} R (3,087,202)]...0vvveennnnee [V PR | EURRRON ERRRRRR
189960 Call Options -
First Trust Barclays
Edge Index - USD ..... Barclays Bank PLC ~ GSGSEF7VJP5I70UK5573  |. 10/04/2024 |. 10/06/2025 |.......eevveeeiO feeennnnees 36,383(......... 275.3987 .veeeeeeee 1,085 [oeeeiiiii O [ (826285 | i [ 17 e [0 FOUUUURRRUR | SO (G725)] I (I8 FUURROUUUURIN | IR IR
189962 Call Options -
S&P 500 - USD ......... CBOE .eveeeeeiiiis 529900RLNSGAJOUPEH54 [ 10/04/2024 |. 10/06/2025 |..............71 |...... 41,108,648 |.......... 5751.07 |...... 3,292,798 |....cccevveeee. O | (1,637,353)|.........886,522 [ .....ceve [ 2,112,578 |eeniis 0feeieeeieenn 0 [ (1,687,383)..ccccnns (I8 FUURROUUUURIN | IR IR
189995 Call Options -
iShares U.S. Real JPMorgan Chase
Estate - USD .......... Bank, N.A. ......... 7THBGLXDRUGQFUS7RNES7 [ 10/04/2024 |. 10/06/2025 |...............0 |...... 18,608,324 |............. 99.36 |...... 1,432,841 | O |, (714,447)..........386,828 | ..eooeeune |oneee 217,667 [ooneeeene (0] RN | R (T14,447)..ccieee [V PR | EURRRON ERRRRRR
189990 Call Options -
SPDR Gold shares - USD
........................... Barclays Bank PLC ~ GSGSEF7VJP5I70UK5573 . 10/04/2024 |. 10/06/2025 ...... 40,664,238 |............... 245 .....(1,647,588) e 0 .....(1,647,588)................ 0
190004 Call Options -
Ishares MSC| EAFE - BNP Paribas London
USD e . ROMUWSFPUBMPROBKSP83  |. 10/04/2024 |. 10/06/2025 |...............0 [....... 1,868,330 ... 82.55.........138,205 | O | (68,957).......... 37,336 [.oouvriees |erennn 128,302 | O e O e (68,957)[...ceeeeennnns 0
190010 Call Options -
S&P 500 - USD ......... CBOE .ovvvveeeiniines 529900RLNSGA9OUPEH54 [ 10/04/2024 |. 04/06/2026 |...............3 |........ 1,725,321 ).......... 5751.07 |.........174,084 |......cccocc... O | (57,709)..........89,274 | ocovrieiis | 28,529 | [0 R | S (57,709)...cceeeennnnns (11N PR | IRVRRRRON IR
190018 Call Options -
First Trust Barclays
Edge Index - USD ..... Barclays Bank PLC ~ GSGSEF7VJP5I70UK5573 . 10/04/2024 |. 10/06/2025 |...............0 |........ 3,413,278|......... 275.3987 |.......... 98,985 [....ooooiin O [ (49,356)]........0 26,728 | .eveeeeeins e 1,640 [eeeeeees [0 FOUUUURRRUN | SOOI (49,356)]......evveennnne (I8 FUURROUUUURIN | IR IR
190020 Call Options -
S&P 500 - USD ......... Societe General ... O02RNE8IBXP4ROTD8PU41 [. 10/04/2024 |. 10/06/2025 |...............0 |...... 52,633,825 |.......... 5751.07 |...... 4,537,036 |.......ceeee... O ... (2,262,268)|...... 1,224,875 [ ........oo. ... 3,696,940 |..neennnnns 0feeieeeieenn 0 [ (2,262,268)............c... (I8 FUURROUUUURIN | IR IR
190024 Call Options -
S&P 500 - USD ......... Societe General ... O2RNE8IBXP4ROTD8PU41 [. 10/04/2024 |. 10/06/2025 |...............0|..... 115,205,123 .......... 5751.07 |...... 9,930,682 |.......0eeeeee. O e (4,951,662)|......2,681,010 | ........... [...... 9,310,823 |.......eeeeenn 0feeieeeieenn 0 [ (4,951,662)................ (I8 FUURROUUUURIN | IR IR
190201 Call Options -
S&P 500 - USD ......... Barclays Bank PLC ~ GSGSEF7VJP5I70UK5573 . 10/11/2024 |. 10/10/2025 |...............0 |........ 1,338,213 ].......... 5790.12 |..........66,174 |...coeeeeiiin 0 e (33,364)].......... 18,802 | .eveeeenins e 41,002 [ (0] FOUURORRRORN | N ST (33,364)).....cevmeennnne (I8 FOUROUUUURIR | IR IR
190424 Call Options - Royal Bank of
S&P 500 - USD ......... Canada ............... ES7IP3U3RHIGC71XBU1T  [. 10/18/2024 |. 10/20/2025 |...............0 |...... 16,632,878 |.......... 5864.67 |.........785,072 [.....cocureeee. O | (391,455)|.........242,226 [ .....ceve foreee 801,475 | 0feeieeeieee 0 s (391,455)]....cceeennnen (I8 PO | IO IR
190427 Call Options - JPMorgan Chase
S&P 500 - USD ......... Bank, N.A. ......... 7THBGLXDRUGQFUS7RNES7 . 10/18/2024 |. 10/20/2025 |...............0...... 12,329,315].......... 5864.67 |.........348,920 |................ 0 |....... (178,979)|........ 107,656 |...ooeeeee fovenneenie O e, [\ PRI | R (173,979)]. ... (O} PR | [P IPTOTORROn
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STATEMENT AS OF JUNE 30, 2025 OF THE MassMutual Ascend Life Insurance Company

SCHEDULE DB - PART A - SECTION 1

Showing all Options, Caps, Floors, Collars, Swaps and Forwards Open as of Current Statement Date

1 2 3 4 5 6 7 8 9 10 11 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative
Prior Current
Description Year(s) | Year Initial

of Item(s) Strike Initial Cost Cost of Credit Hedge

Hedged, Price, of Un- Un- Total Current [ Adjustment Quality |Effectiveness|

Used for Type(s) Date of Rate or discounted | discounted Book/ Unrealized | Foreign Year's to Carrying of at Inception

Income Schedule/ of Maturity | Number Index Premium Premium Current Adjusted Valuation | Exchange (Amorti- Value of Refer- and at

Generation Exhibit Risk(s) Exchange, Counterparty Trade or of Notional Received | (Received) | (Received) Year Carrying Increase/ | Change in zation)/ Hedged Potential ence | Quarter-end
Description or Replicated Identifier (a) or Central Clearinghouse Date | Expiration| Contracts Amount (Paid) Paid Paid Income Value Code | Fair Value | (Decrease) | B./A.C.V. | Accretion ltem Exposure | Entity (b)

190431 Cal| Options - BNP Paribas London
S&P 500 - USD ......... Liability Hedge ...... Exhibit 5 ... |Equity/Index ROMUWSFPUBMPROBKSP83  |. 10/18/2024 |. 10/19/2029 |............... 0f..... 77,022,938 (.......... 5864.67 |...... 3,743,315 |.oovvnis 0f.... (1,856,274)|...... 1,128,122 | .eeeeeeeis | 3,936,405 |....cvuunnnnnnns [V O 0f.... (1,856,274)[.....cccvvnnnnns (U8 R | I Y
190433 Call Options -
S&P 500 - USD .. . |Liability Hedge ...... Exhibit 5 ... |Equity/Index . ROMUWSFPUBMPROBKSP83  |. 10/18/2024 |. 10/20/2031 69,440,286 |.......... 5864.67 |...... 3,242,861 |..evneeeennnnn 0] (1,608,104).........977,301 | ..oeeeeeecs [ 3,162,065 |... L0 (1,608, 104)]..
190435 Call Options -
Ishares MSCI EAFE -
USD e Liability Hedge ...... Exhibit 5 ... |Equity/Index [CBOE ................. 529900RLNSGAQOUPEHS4  |. 10/18/2024 |. 10/20/2025 |............ 14].......... 931,139 . ceeeinns 81.94 |.eenee. 61,250 |oveeeeeeeennnn [ . (30,457).......... 18,846 [..ooeevevns |oeeennnnns 50,482 |.uuuneeeeeennnnn [V PO [V (30,457)|-eueeeeennnnnn [N SRR | IR [,
190448 Call Options -
S&P 500 - USD ......... Liability Hedge ...... Exhibit 5 ... |Equity/Index [CBOE ................. 529900RLNSGAQOUPEHS4  |. 10/18/2024 |. 04/20/2026 |............... K - 1,759,401 ].......... 5864.67 |........ 174,708 |.ceeeneeee [ . (57,916)f.......... 94,074 | .ooovvvnn foenns 28,317 |oeeeeeeeeennnn [V PO [V (57,916)[....cevvennnnnes [N SRR | IR [,
190463 Call Options -
S&P 500 - USD ......... Liability Hedge ...... Exhibit 5 ... |Equity/Index [CBOE ................. 529900RLNSGAOUPEHS4  |. 10/18/2024 |. 10/20/2025 |............ 146 ...... 85,624,182(.......... 5864.67 |...... 6,670,156 |..ccevvennnneenn 0f.... (3,316,753)f...... 2,052,356 | ..oevvnnnns feunnnn 1,362,089 [..cceevennnnnns [V PO 0f.... (3,316, 753)).uueeeeeeennns [N SRR | IR [,
190467 Call Options -
S&P 500 - USD ......... Liability Hedge ...... Exhibit 5 ... |Equity/Index [CBOE ................. 529900RLNSGAQOUPEHS4  |. 10/18/2024 |. 10/20/2025 |.............. 72 |eennn 42,225,624 |.......... 5864.67 |...... 3,289,392 |..ccvnniens 0f.... (1,635,659)...... 1,012,121 | e 978,732 |eeeeeeeeeennnn [V PO 0f.... (1,635,659)-...eeeeeeennns [N (SRR | [N [,
190478 Call Options -
S&P 500 - USD ......... Liability Hedge ...... Exhibit 5 ... |Equity/Index [CBOE ................. 529900RLNSGAOUPEHS4  |. 10/18/2024 |. 10/20/2025 |.............. 76 |...... 44,510,089 .......... 5864.67 |...... 3,467,353 |.ccevnees 0f.... (1,724,151)f...... 1,066,878 | ..ccvvvunns fennnnn 1,387,735 [t [V PO 0f.... (1,724, 151)[...ceeeeeeee [N SRR | IR [,
190485 Call Options -
S&P U.S. Retiree
Spending Index - USD |Liability Hedge ...... Exhibit 5 ... |Equity/Index [UBS AG ............... BFM8TE1CT2L1QCEMIKS0  |. 10/18/2024 |. 10/20/2025 |............... [V 8,315,026 (........... 555.16 |....e..n. 469,799 |..evvniiiinnnnn [V IO (234,282)......... 144,952 | oo [ 159,838 [...eevvvvnnnnns [V O [V (234,252).....ccvnnnnnnne (U8 R | I Y
190489 Call Options -
S&P Equal Weight Bank of America,
Energy - USD ... . |Liability Hedge ...... Exhibit 5 ... |Equity/Index [N.A. ... BATYDEB6GKMZ0031MB27  |. 10/18/2024 |. 10/20/2025 |...............0 [...... 39,710,424]|.......... 1533.36 |...... 2,540,320 L0 (1,266,661), 783,790 | | 1,088,019 |...
190493 Call Options -
First Trust Barclays
Edge Index - USD ..... Liability Hedge ...... Exhibit 5 ... |Equity/Index [Barclays Bank PLC ~ GSGSEF7VJP5I70UK5573 |. 10/18/2024 |. 10/20/2025 |............... [0 38,677|......... 276.8968 |........... 1122 [t (V) I (G555 346 | e e L) [V O [} R [RSI51)) (U8 R | I Y
190498 Call Options -
S&P 500 - USD ......... Liability Hedge ...... Exhibit 5 ... |Equity/Index [CBOE ................. 529900RLNSGAQOUPEHS4  |. 10/18/2024 |. 10/20/2025 |.............. T 42,891,147 |.......... 5864.67 |...... 3,341,236 |..covvnnnnns 0f.... (1,661,439))...... 1,028,073 [.eeeeeeenns | 1,562,966 |.......cevnnnnns [V O 0f.... (1,661,439).....cccvnnnnnns (U8 R | I Y
190519 Call Options -
SPDR Gold shares - USD
........................... Liability Hedge ...... |Exhibit 5 ... [Equity/Index |Barclays Bank PLC ~ G5GSEF7VJP5I70UK5573 |. 10/18/2024 |. 10/20/2025 |...............0|...... 32,157,531 |........... 251.27 |...... 2,640,134 |........ceeu... 0 |..... (1,316,430)|.........814,587 | ooorrnnnn [onenn 2,470,371 oo O i 0 ] (1,316,430 e O e
190533 Call Options -
iShares U.S. Real
Estate - USD .......... Liability Hedge ...... Exhibit 5 ... |Equity/Index [Societe General ... 02RNE8IBXP4ROTD8PU41 |. 10/18/2024 |. 10/20/2025 |............... 0f..... 18,217,777 |.cvvvnen 101.94 |...... 1,351,759 [t [V IO (674,018)f......... 7,072 [ v o 146,872 |..ccvvnennnns [V O [V (674,018)]....ccvvnnnnnnns (U8 R | I Y
190541 Call Options -
First Trust Barclays
Edge Index - USD ..... Liability Hedge ...... Exhibit 5 ... |Equity/Index [Barclays Bank PLC ~ GSGSEF7VJP5170UK5573 |. 10/18/2024 |. 10/20/2025 |............... [V 2,031,965 |......... 276.8968 |.......... 58,927 |oveeeeeeeennnnn [ . (29,382)|.......... 18,181 | oo [ o152 [V PO [V (29,382)].cvueeeeenennnn [N SRR | IR [,
190542 Call Options -
S&P 500 - USD ......... Liability Hedge ...... Exhibit 5 ... |Equity/Index [CBOE ................. 529900RLNSGAOUPEHS4  |. 10/18/2024 |. 10/20/2025 |.............. 79 |eeenn 46,330,893 |.......... 5864.67 |...... 3,609,194 |....eeieeenn 0f.... (1,794,682)...... 1,110,521 | ..oeeeeins o 3,268,828 |.......cceennn [V PO 0f.... (1,794,682)[....cccvvnnnnnes [N SRR | IR [,
190544 Call Options -
S&P 500 - USD ......... Liability Hedge ...... Exhibit 5 ... |Equity/Index [Societe General ... 02RNE8IBXP4ROTDBPU41 |. 10/18/2024 |. 10/20/2025 |............... [V 51,769,658 |.......... 5864.67 |...... 4,291,705 |ueeeeeeeen 0f.... (2,139,941)|....... 1,324,162 [.evvenenns fonnnes 3,851,105 |.oeeeeeeeen [V PO 0f.... (2,139,941))..eeeeeenennns [N SRR | IR [,
190547 Call Options -
S&P 500 - USD .. . |Liability Hedge ...... Exhibit 5 ... |Equity/Index [CBOE ... 529900RLNSGAOUPEHS4  |. 10/18/2024 |. 10/20/2025 |.... 65,684,304 {.......... 5864.67 |...... 5,116,832 |...uveeeeennnn 0 | (2,544,359)...... 1,574,410 [ ..ooeennns o 4,302,479 |.cevveeeeee O e 0 e (2,544,359)|..
190550 Call Options -
S&P 500 - USD ......... Liability Hedge ...... Exhibit 5 ... |Equity/Index [CBOE ................. 529900RLNSGAOUPEHS4  |. 10/18/2024 |. 10/20/2025 |.............. 75 |oeennn 44,116,804 |.......... 5864.67 |...... 3,436,716 |.euueeeeeennn 0f.... (1,708,916)|...... 1,057,451 [.oooeennns o 2,238,795 |.ceerreeeens [V PO 0f.... (1,708,916)..cevveeeeenee [N SRR | IR [,
191073 Call Options - Royal Bank of
S&P 500 - USD .. . |Liability Hedge ...... Exhibit 5 ... |Equity/Index |Canada .... . ES7IP3U3RHIGC71XBU11 | 11/06/2024 |. 11/06/2025 |.... 24,122,447 |........... 5929.04 ...... 1,104,808 (549,369)|.........391,539 | ... ....298,897 |... ... (549,369)|..
191090 Call Options - JPMorgan Chase
S&P 500 - USD ......... Liability Hedge ...... Exhibit 5 ... |Equity/Index [Bank, N.A. ......... 7HBGLXDRUGQFUS7RNES7  |. 11/06/2024 |. 11/06/2025 |............... [V 16,863,782|.......... 5929.04 {......... 450,263 |.....oeeeeeennn [V (223,8%)|......... LT TA TN [ R [V [V PO 0f..... (223,895)..cvveeeeeenes [N SRR | IR [,
191093 Call Options - JPMorgan Chase
S&P 500 - USD .. . |Liability Hedge ...... Exhibit 5 ... |Equity/Index [Bank, N.A. ......... 7HBGLXDRUGQFUS7RNES7  |. 11/06/2024 |. 11/06/2029 |.... 84,715,570 |.......... 5929.04 |...... 4,039,238 |...cvvuneeeeenn O fene (2,008,020)f...... 1,427,566 [....occvvnn |oennee 4,595,292 |... UV (2,008,020)|..
191095 Call Options - JPMorgan Chase
S&P 500 - USD ......... Liability Hedge ...... Exhibit 5 ... |Equity/Index [Bank, N.A. ......... 7HBGLXDRUGQFUS7RNES7  |. 11/06/2024 |. 11/06/2031 |............... [V 86,158,985(.......... 5929.04 ...... 3,978,822 |.uuunieeeeenn 0f.... (1,9783,060)|...... 1,406,214 [.....ccovns | 4,735,877 |oueeeeeeeeanann [V PO 0f.... (1,973,080)[-...ccvvvnnnnnen [N SRR | IR [,
191103 Call Options -
S&P 500 - USD ......... Liability Hedge ...... Exhibit 5 ... |Equity/Index [CBOE ................. 529900RLNSGAOUPEHS4  |. 11/06/2024 |. 05/06/2026 |............... L P 592,904 |.......... 5929.04 .......... 58,757 |oueeeeeeeennnnn [ (19,514)f.......... 33,421 | e [ 9,324 |eeeieeeennn [V PO [V [RERILY [N SRR | IR [,
191110 Call Options -
S&P 500 - USD ......... Liability Hedge ...... Exhibit 5 ... |Equity/Index [CBOE ................. 529900RLNSGAQOUPEHS4  |. 11/06/2024 |. 11/06/2025 |............ 190 |..... 112,651,760 |.......... 5929.04 ...... 8,674,260 |..ccevvunnnneenn 0f.... (4,313,300)f...... 3,074,120 [.evuenenns fonnene 1,741,474 ..ol [V PO 0f.... (4,313,300)-+. e eeeeeennnn [N SRR | IR [,
191121 Call Options -
S&P 500 - USD ......... Liability Hedge ...... Exhibit 5 ... |Equity/Index [CBOE ................. 529900RLNSGAQOUPEHS4  |. 11/06/2024 |. 11/06/2025 |....eevneneees 83]...... 49,211,032].......... 5929.04{...... 3,789,282 ... 0f.... (1,884,231)...... 1,342,905 | .o [t 1,061,778 ... [ T 0f.... (1,884, 231)f-..cevvvnnnnnnes Ofiiiiiiii 0] i | i
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191141 Call Options -
S&P 500 - USD ......... Liability Hedge ...... Exhibit 5 ... |Equity/Index [CBOE ................. 529900RLNSGAQOUPEHS4  |. 11/06/2024 |. 11/06/2025 |.............. 65 [...... 38,770,585 .......... 5929.04 |...... 2,985,361 |.uuuuniiiiinnnnn 0f.... (1,484,479)...... 1,057,999 [.ovveneeens [ 1,085,748 |.covvninnns [V O 0f.... (1,484,479))...euviiinnnnns [ 0
191150 Call Options -
First Trust Barclays
Edge Index - USD ..... Liability Hedge ...... Exhibit 5 ... |Equity/Index [Barclays Bank PLC ~ GSGSEF7VJP5I170UK5573 |. 11/06/2024 |. 11/06/2025 |............... [V 2,909,915 |......... 271.3706 |.......... 84,097 |.ueeeeeeennnnn [V (41,817)].......... 29,803 |..evvnens [ 6,425 |eeeeiieeeena [V PO [V . (41,817 (U S [V T
191154 Call Options - VWells Fargo Bank,
S&P 500 - USD ......... Liability Hedge ...... Exhibit 5 ... |Equity/Index [N.A. .....cccoooeeeee KB1H1DSPRFMYMCUFXTO9  |. 11/06/2024 |. 11/06/2025 |............... [V 67,398,386 |.......... 5929.04 ...... 5,546,887 |....eeeeeennnn 0f.... (2,758,205)...... 1,965,792 [.evvenneens foennes 4,352,333 [t [V PO 0f.... (2,758,205))-..u e eeeeeennns (U [V T
191158 Call Options -
S&P U.S. Retiree
Spending Index - USD |Liability Hedge ...... Exhibit 5 ... |Equity/Index [UBS AG . ... BFM8T61CT2L1QCEMIKSO0 |. 11/06/2024 |. 11/06/2025 |...............0 |...eeees 7,952,576 ... 555,67 [.........454,092 (225,799)|.........160,928 | ... ....163,698 |... ... (225,799)|..
191160 Call Options - Vel Is Fargo Bank,
S&P 500 - USD ......... Liability Hedge ...... Exhibit 5 ... |Equity/Index [N.A. .....cccooeeins KB1H1DSPRFMYMCUFXTO9  |. 11/06/2024 |. 11/06/2025 |............... 0f..... 55,214,868 .......... 5929.04 |...... 4,544,184 |..coovnenn 0f.... (2,259,608)...... 1,610,439 [..eeeeenns | 3,685,520 |..uuuniiiinnnn [V O 0f.... (2,259,608)].......ccennnnns [ [V [
191162 Call Options -
S&P Equal Weight Bank of America,
Energy - USD .......... Liability Hedge ...... Exhibit 5 ... |Equity/Index [N.A. ....ccccooeeeene BATYDEB6GKMZ0031MB27  |. 11/06/2024 |. 11/06/2025 |............... [V 47,267,087 |.......... 1552.53 |...... 3,086,541 |..eeneeeeennn 0f.... (1,534,791)f...... 1,093,857 [..evvevnnn |oeenee 1,104,3% |[....ccovnneennns [V PO 0f.... (1,534,791 (U [V T
191165 Call Options -
First Trust Barclays
Edge Index - USD ..... Liability Hedge ...... Exhibit 5 ... |Equity/Index [Barclays Bank PLC ~ GSGSEF7VJP5I70UK5573 |. 11/06/2024 |. 11/06/2025 |............... [V . 202,018 {......... 271.3706 |........... 5,838 [coiiiiiiiinnnns [V . (2,903)..c0vunnnns AVt U L2 PN [V O Ofeienes (250 ) [ [V [
191166 Call Options - Vel Is Fargo Bank,
S&P 500 - USD ......... Liability Hedge ...... Exhibit 5 ... |Equity/Index [N.A. .....cccooeeins KB1H1DSPRFMYMCUFXTO9  |. 11/06/2024 |. 11/06/2025 |............... 0f..... 61,037,379|.......... 5929.04 |...... 5,023,376 |..eunneieiinnnnn 0f.... (2,497,888)...... 1,780,262 [..eeeeeens o 4,252,585 |...oovnnnnns [V O 0f.... (2,497,888)[......ccvvnnnnns [ [V [
191164 Call Options -
S&P 500 - USD ......... Liability Hedge ...... Exhibit 5 ... |Equity/Index [CBOE ................. 529900RLNSGAQOUPEHS4  |. 11/06/2024 |. 11/06/2025 |............ "7 ... 69,202,213 |.......... 5929.04 |...... 5,328,616 |...uvveveinnnnnn 0f.... (2,649,669))...... 1,888,438 [..ooeeeeens | 2,264,002 |..eunniiiennnnn [V O 0f.... (2,649,669).........c00nnns [ [V} [
191173 Cal |l Options -
SPDR Gold shares - USD
........................... Liability Hedge ...... |Exhibit 5 ... [Equity/Index |CBOE ................. 529900RLNSGA9OUPEH54 [. 11/06/2024 |. 11/06/2025 |..........1,531]...... 37,621,731|.............245.7 |...... 3,021,069 |.......ccc0u.... O ... (1,502,235)f...... 1,070,654 | ...oovvnnn [o2nnn 2,838,841 oo O e 0 ] (1,502,235 e O e O | e
191184 Call Options -
S&P 500 - USD ......... Liability Hedge ...... Exhibit 5 ... |Equity/Index [CBOE ................. 529900RLNSGAQOUPEHS4  |. 11/06/2024 |. 11/06/2025 |.............. 75 |oeenns 44,516,833 |.......... 5929.04 ...... 3,427,826 |..eeeeeeeean 0f.... (1,704,49)...... 1,214,806 |.....ccevve |oernee 1,949,716 [...cceeennnnnnns [V PO 0f.... (1,704,496).....ccevnnnn.e. (U [V T
191190 Call Options -
Ishares MSCI EAFE -
UsD ... Liability Hedge ...... Exhibit 5 ... |Equity/Index [CBOE ... 529900RLNSGAQOUPEHS4  |. 11/06/2024 |. 11/06/2025 |.... 1,779,819 el 19,07 oLl 117,724 ...(58,539)|..........41,721 ... ....128,241 ...
191199 Call Op
S&P 500 - USD ......... Liability Hedge ...... Exhibit 5 ... |Equity/Index [CBOE ................. 529900RLNSGAQOUPEHS4  |. 11/06/2024 |. 11/06/2025 |.............. ... 42,244,410 )........... 5929.04 |...... 3,252,848 |..covvninnnns 0f.... (1,617,487)f...... 1,152,795 [coveeeeenn [ 2,348,939 |....ovnnnnnnns [V O 0f.... (1,617,487).cccvvnnne [ [V [
191127 Call Options -
iShares U.S. Real
Estate - USD .......... Liability Hedge ...... Exhibit 5 ... |Equity/Index [Societe General ... 02RNE8IBXP4ROTDBPU41 |. 11/06/2024 |. 11/06/2025 |............... [V 20,898,552 |............ 97.08 |...... 1,579,931 [.oeeeeeniins [V (785,625)|......... 559,921 | .ovvvvnnnns fernes 468,472 |..eeeeeeennn [V PO 0f..... (785,625)[...cceeeeennnnn (U [V T
191421 Call Options -
S&P 500 - USD ......... Liability Hedge ...... Exhibit 5 ... |Equity/Index [Barclays Bank PLC ~ GSGSEF7VJP5170UK5573 |. 11/15/2024 |. 11/14/2025 |............... [V 1,184,716 |.......... 5964.73 |.......... 48,374 | [ . (24,254)|.......... 18,358 [.eneeiiins Joeeeennnns 18,866 |-oevvvennnns [V PO [V (24,254)...ccevnennnnns (U [V T
191549 Call Options -
S&P U.S. Retiree
Spending Index - USD |Liability Hedge ...... Exhibit 5 ... |Equity/Index [UBS AG ............... BFM8TE1CT2L1QCEMIKS0  |. 11/20/2024 |. 11/20/2025 |............... [V - 7,535,485 )......un... 556.29 |......... 434,044 |..coovnin [V IO (215,830)|........ 170,517 | eeeeeeees [ 161,213 oo [V O [V (215,830)[..ueeeevennnns [ [V [
191553 Call Options -
S&P Equal Weight Bank of America,
Energy - USD .......... Liability Hedge ...... Exhibit 5 ... |Equity/Index [N.A. .....cccccoeeee. BATYDEB6GKMZ0031MB27  |. 11/20/2024 |. 11/20/2025 |............... [V 40,697,206 |.......... 1554.67 |...... 2,676,518 |..cevvnennneen 0f.... (1,330,906)...... 1,051,489 | ..ovveenns Joeeennnns 994,589 |..cevvninns [V PO 0f.... (1,330,906)[-...ccvvvnnnnnne (U [V T
191557 Call Options -
First Trust Barclays
Edge Index - USD ..... Liability Hedge ...... Exhibit 5 ... |Equity/Index [Barclays Bank PLC ~ GSGSEF7VJP5I70UK5573 |. 11/20/2024 |. 11/20/2025 |............... [V . 626,830 |......... 269.8502 |.......... 18115 | [V . (9,008)f........... /2 L V) SRR R P P FN [V O Ofeienes (9,008)[...ccvvvnnnnnnns [ [V [
191559 Call Options -
SPDR Gold shares - USD
........................... Liability Hedge ...... |Exhibit 5 ... [Equity/Index |CBOE ................. 529900RLNSGAQOUPEH54 [. 11/20/2024 |. 11/20/2025 |..........1,408 |...... 34,433,836 |........... 244.62|...... 2,771,655 |.......cceuuun. 0 ). (1,378, 213)f...... 1,088,864 | ...oovvnnn [o2nan 2,466,857 |oeeeeeeeeeeen O [ 0 | (1,378, 218) e O e O | e
191570 Call Options - Royal Bank of
S&P 500 - USD ......... Liability Hedge ...... Exhibit 5 ... |Equity/Index [Canada ............... ES7IP3USRHIGC71XBUT1  |. 11/20/2024 |. 11/20/2025 |............... [V 21,003,29 |.......... 591711 |...... 1,010,259 [....ccvvvnennnns [V (502,354)|......... 396,887 [..eoueeees foereennnn 326,809 |-..uuneeeeennnn [V PO 0f..... (502,354).ccvvnneeeenns (U [V T
191592 Call Options -
S&P 500 - USD ......... Liability Hedge ...... Exhibit 5 ... |Equity/Index [Citibank N.A. ...... ES70DZWZ7FF32TWEFA76 |. 11/20/2024 |. 11/20/2025 |............... [ 13,825,747 |.......... 591711 |......... 366,382 |....ueeeeeenn [V (182,185)f......... LTI I L-7E ) P [V PO 0f...... (182,185)[....ceeeeeeennns [V [V R
191598 Call Options - Royal Bank of
S&P 500 - USD ......... Liability Hedge ...... Exhibit 5 ... |Equity/Index [Canada ............... ES7IP3USRHIGC71XBU11 ). 11/20/2024 |. 11/20/2029 |.......eeeeveet 0]..... 41,646,461|.......... 5917.11...... 1,957,384 [...ccovvnnnnnnns 0f...... (970,648)........ 766,865 [...oooiinnn |oeenes 1,863,054 [.....ccvvnnnnnns [ T 0f...... (970,648)[......ccvnnnnnns [ [o T T
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191601 Call Options - BNP Paribas London
S&P 500 - USD ......... Liability Hedge ...... Exhibit 5 ... |Equity/Index [....ccooovrrirnnnniins ROMUWSFPUBMPROBKSP83  |. 11/20/2024 |. 11/20/2031 |............... 0f..... 63,627,615 (.......... 591711 |...... 2,955,503 |...cvvninnnns 0f.... (1,465,605))...... 1,157,909 [..eeeeeenns | 3,106,592 |.uvevniiiinnnnn [V O 0f.... (1,465,605)[.......c00nnvnne (U8 R | I Y
191599 Call Options -
iShares U.S. Real
Estate - USD ... Liability Hedge ...... Exhibit 5 ... |Equity/Index |CBOE 529900RLNSGAOUPEHS4  |. 11/20/2024 |. 11/20/2025 |.... 16,476,550 L9891 1,132,752 (563,264)|... +...215,206 |... LV (563,264)|..
191616 Call Options -
Ishares MSCI EAFE -
USD e Liability Hedge ...... Exhibit 5 ... |Equity/Index [CBOE ................. 529900RLNSGAQOUPEHS4  |. 11/20/2024 |. 11/20/2025 |............ 192 [...eneee 1,481,982]............ T7.28 |eueeennnnn 92,480 |ovvvniiiinnnnn [V . (45,986).......... 36,331 | .eeeeei [ 102,495 [o.eviiinnnnnns [V O [V IO (45,986)..0uueeeennnnns (U8 R | I Y
191630 Call Options -
S&P 500 - USD ......... Liability Hedge ...... Exhibit 5 ... |Equity/Index [CBOE ................. 529900RLNSGAQOUPEHS4  |. 11/20/2024 |. 11/20/2025 |.............. 74 ...... 43,891,939 |.......... 591711 |...... 3,467,451 |ouuenniiiiinnnn 0f.... (1,724,199))...... 1,362,213 [ceveeneeens o 1,499,265 |...oevvrennnnn [V O 0f.... (1,724,199))..ceviiinnnnns (U8 R | I Y
191640 Call Options -
S&P 500 - USD ......... Liability Hedge ...... Exhibit 5 ... |Equity/Index [CBOE ................. 529900RLNSGAQOUPEHS4  |. 11/20/2024 |. 05/20/2026 |............... L 591,711 ..o 591711 [eueeenns 59,881 |..uuuiiiiiinnnn [V - (19,887)].......... 35,599 [.ueeeiinns | 9,337 |oevriiiiinnnn [V O [V PO (19,887)[....ccvvvnnnnnns (U R | I Y
191647 Call Options -
First Trust Barclays
Edge Index - USD ..... Liability Hedge ...... Exhibit 5 ... |Equity/Index [Barclays Bank PLC ~ GSGSEF7VJP5170UK5573 |. 11/20/2024 |. 11/20/2025 |............... [V 2,804,675(......... 269.8502 |.......... 81,055 |ouueeeeeeennn [ . (40,305)f.......... 31,843 | oo [ 9,506 [.eeeeeenannnns [V PO [V (40,305))-vuueeeeeennnn [N SRR | IR [,
191650 Call Options -
S&P 500 - USD ......... Liability Hedge ...... Exhibit 5 ... |Equity/Index [CBOE ................. 529900RLNSGAQOUPEHS4  |. 11/20/2024 |. 11/20/2025 |.............. 72 |eennn 42,603,192 |.......... 5917.11 |...... 3,365,640 |...eneieeeennn 0f.... (1,673,574)...... 1,322,216 [ .evveneeees o 936,750 |-.vuueeeeennnnn [V PO 0f.... (1,673,574)...cccvvennnnnes [N (SRR | [N [,
191654 Call Options -
S&P 500 - USD ......... Liability Hedge ...... Exhibit 5 ... |Equity/Index [CBOE ................. 529900RLNSGAQOUPEHS4  |. 11/20/2024 |. 11/20/2025 |.............. 78|...... 45,978,312 |.......... 5917.11 |...... 3,632,273 |.ccevnes 0f.... (1,806, 158)|...... 1,426,965 [..oovvneee fonnnne 2,112,833 |oeeeeeeeeenn [V PO 0f.... (1,806, 158)].ccvvveeeeeenee [N SRR | IR [,
191659 Call Options -
S&P 500 - USD ......... Liability Hedge ...... Exhibit 5 ... |Equity/Index [CBOE ................. 529900RLNSGAQOUPEHS4  |. 11/20/2024 |. 11/20/2025 |............ 154 |...... 91,123,4%|.......... 591711 |...... 7,198,730 |.eeevenees 0f.... (3,579,588)...... 2,828,073 [ eveeneeees fonees 6,336,595 |..covvunnnnn [V PO 0f.... (3,579,588)]....ceeeeennnnn [N SRR | IR [,
191658 Call Options -
S&P 500 - USD ......... Liability Hedge ...... Exhibit 5 ... |Equity/Index [CBOE ................. 529900RLNSGAQOUPEHS4  |. 11/20/2024 |. 11/20/2025 |.............. 72 |eennn 42,874,432|........... 591711 |...... 3,387,068 |..ccvvnnnnnnn 0f.... (1,684,229)f...... 1,330,634 [.oevenenes fonnnns 1,278,772 e [V PO 0f.... (1,684,229)....ceeeennnnns [N SRR | IR [,
191666 Call Options -
S&P 500 - USD ......... Liability Hedge ...... Exhibit 5 ... |Equity/Index [CBOE ................. 529900RLNSGAQOUPEHS4  |. 11/20/2024 |. 11/20/2025 |............ 121...... 71,550,641 (.......... 5917.11 |...... 5,652,480 |...uneeeeennnnn 0f.... (2,810, 711)...... 2,220,617 [.eveeeeees [ 4473177 v [V PO 0f.... (2,810, 711))ceeeeeeeeeee [N (SRR | [N [,
191675 Call Options -
S&P 500 - USD ......... Liability Hedge ...... Exhibit 5 ... |Equity/Index [CBOE ................. 529900RLNSGAQOUPEHS4  |. 11/20/2024 |. 11/20/2025 |............ 154 |...... 91,123,4%|.......... 5917.11 |...... 7,198,730 |.eeeeennees 0f.... (3,579,588)...... 2,828,073 [ eveeneeees fonees 1,392,691 [..coeeeennennns [V PO 0f.... (3,579,588)]....ceeeeennnnn [N SRR | IR [,
192085 Call Options -
S&P 500 - USD ......... Liability Hedge ...... Exhibit 5 ... |Equity/Index [CBOE ................. 529900RLNSGAQOUPEHS4  |. 12/06/2024 |. 12/05/2025 |............ 147 ...... 89,526,969 |.......... 6090.27 |...... 6,723,486 |....oeeeeeenn 0f.... (8,371,085)f...... 2,942,689 | ....ovvnnns fennnnn 1,258, 13 [t [V PO 0f.... [RFCTANVSSY [N SRR | IR [,
192104 Call Options -
S&P 500 - USD ......... Liability Hedge ...... Exhibit 5 ... |Equity/Index [CBOE ................. 529900RLNSGAQOUPEHS4  |. 12/06/2024 |. 12/05/2025 |.............. ... 43,240,917 |.......... 6090.27 |...... 3,247,3%8 |.ccvvren 0f.... (1,628,197)|...... 1,421,299 | .covveen e 868,748 |.....cevvnennnns [V PO 0f.... (1,628,197)[...ccevvennnnnes [N SRR | IR [,
192130 Call Options -
S&P 500 - USD ......... Liability Hedge ...... Exhibit 5 ... |Equity/Index [CBOE ................. 529900RLNSGAQOUPEHS4  |. 12/06/2024 |. 12/05/2025 |............ 102 ...... 62,120,754 {.......... 6090.27 |...... 4,665,276 |....oeeeeennnn 0f.... (2,339,100)f...... 2,041,866 [........ce. fonneen 3,330,186 |..euueeeeennnn [V PO 0f.... (2,339,100))-++ - eeeeeennns [N SRR | IR [,
192138 Call Options -
S&P 500 - USD ......... Liability Hedge ...... Exhibit 5 ... |Equity/Index [CBOE ................. 529900RLNSGAQOUPEHS4  |. 12/06/2024 |. 12/05/2025 |.............. o7 56,030,484 {.......... 6090.27 |...... 4,207,896 |...eneeeeeennnnn 0f.... (2,109,776)|...... 1,841,683 [....cccvvns |oeneee 3,130,241 |oeeeeeeeenn [V PO 0f.... (2,109, 776)[...ccevvennnnnes [N SRR | IR [,
192144 Call Options -
S&P U.S. Retiree
Spending Index - USD |Liability Hedge ...... Exhibit 5 ... |Equity/Index [UBS AG ............... BFM8TE1CT2L1QCEMIKS0 |. 12/06/2024 |. 12/05/2025 |............... [V 8,382, 113[........... 562.15 |...ounenn 471,913 | [V IO (236,610)f......... 206,544 | .ooeeninn [ 140,278 |.ocovvnes [V O [V (236,610)[.....cccvvnnnnns (U8 R | I Y
192149 Call Options -
S&P Equal Weight JPMorgan Chase
Energy - USD .......... Liability Hedge ...... Exhibit 5 ... |Equity/Index [Bank, N.A. ......... 7HBGLXDRUGQFUS7RNES7  |. 12/06/2024 |. 12/05/2025 |............... [V 45,879,702 |.......... 1588.91...... 2,995,944 [......ooenennnns 0f.... (1,502, 122)f...... 1,311,244 | oo [ 697,350 |...euneeeeennnn [V PO 0f.... (1,502,122)]+nee e [N SRR | IR [,
192155 Call Options -
First Trust Barclays
Edge Index - USD ..... Liability Hedge ...... Exhibit 5 ... |Equity/Index [Barclays Bank PLC ~ GSGSEF7VJP5I70UK5573 |. 12/06/2024 |. 12/05/2025 |............... [V . 378,402{......... 273.8722|.......... 10,936 [..oovvvvnnnnnns [V . (5,483))..c0vunnnns A,786 [eeneeeeens |oeviiniies F£ 1V P [V O Ofeienes (5,483)).evniiiinnnnns (U8 R | I Y
192154 Call Options -
iShares U.S. Real
Estate - USD ... . |Liability Hedge ...... Exhibit 5 ... |Equity/Index [CBOE ... 529900RLNSGAOUPEHS4  |. 12/06/2024 |. 12/05/2025 |.... 16,105,039 |.............99.69 |...... 1,106,626 (554,846)... ... (554,846)|..
192207 Call Options - Royal Bank of
S&P 500 - USD ......... Liability Hedge ...... Exhibit 5 ... |Equity/Index |Canada ............... ES7IP3USRHIGC71XBUT1  |. 12/06/2024 |. 12/05/2025 |............... [V 17,6%,721]..........6090.27 |......... 796,352 |.eveeeeeeennnn [V (399,279).........348,542 [ ....oooeees [oereeennn 86,803 |eeeeeeiein O e O e (399,279).ccvveeeeeenes [N SRR | IR [,
192205 Call Options -
Ishares MSCI EAFE -
USD e Liability Hedge ...... Exhibit 5 ... |Equity/Index [CBOE ................. 529900RLNSGAQOUPEHS4  |. 12/06/2024 |. 12/05/2025 |.............. 84 .. 674,8781....ceunnnn. 80.08 .......... 39,947 |.ooviiinis [V . (20,029)f.......... 17,484 [ | 47,316 |ovveneeeeinnnnn [V O [V IO (20,029)).0vveieinnnnns (U8 R | I Y
192211 Call Options -
First Trust Barclays
Edge Index - USD ..... Liability Hedge ...... Exhibit 5 ... |Equity/Index [Barclays Bank PLC  GSGSEF7VJP5170UK5573 |. 12/06/2024 |. 12/05/2025 |.........cceceiOfeenenees 2,555,653 ...(37,032)... PV (37,082))...
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192203 Call Options -
SPDR Gold shares - USD
........................... Liability Hedge ...... |Exhibit 5 ... [Equity/Index |CBOE ................. 529900RLNSGAQOUPEH54 [. 12/06/2024 |. 12/05/2025 |..........1,369 |...... 33,256,721 |........... 242.95|...... 2,591,273 |.....ceeeernunn. 0]l (1,299, 225)|...... 1,134,130 | ooeeennnnn [2022 2,360,290 | O [ 0 eeeeeeeeeeennn O [l
192217 Cal | Options - BNP Paribas London
S&P 500 - USD ......... Liability Hedge ...... Exhibit 5 ... |Equity/Index [....ccooovriiinnnnnnis ROMUWSFPUBMPROBKSP83  |. 12/06/2024 |. 06/05/2026 |............... [V 2,048,642|.......... 6090.27 |......... 224,572 | [ . (74,857)........ 140,616 | .oovvvvnens [orenns 31,028 |oeeeeeeeeeennn [V PO O foeeeeeenn (74,857 [N (SRR | [N [,
192228 Call Options - JPMorgan Chase
S&P 500 - USD ......... Liability Hedge ...... Exhibit 5 ... |Equity/Index [Bank, N.A. ......... 7HBGLXDRUGQFUS7RNES7  |. 12/06/2024 |. 12/05/2025 |............... [V 12,979,975 ..ot 6090.27 |......... 394,591 |.oeeiniies [V (197,842)|......... 172,702 [ e o L3 [V PO 0f.cees (197,842)).cceeee [N SRR | IR [,
192229 Call Options - Goldman Sachs
S&P 500 - USD ......... Liability Hedge ...... Exhibit 5 ... |Equity/Index |International ...... W22LROWP2|HZNBBBKS528  |. 12/06/2024 |. 12/06/2029 |............... [V 44,671,415(.......... 6090.27 |...... 2,028,082 |....ueeeeeennn 0f.... (1,005,707)|......... 883,466 [........ee [onnnen 1,704,864 |..ccoveennneeenn [V PO 0 f.....(1,005,707)).cccvnmneaannn [N SRR | IR [,
192227 Call Options -
S&P 500 - USD ......... Liability Hedge ...... Exhibit 5 ... |Equity/Index [CBOE ................. 529900RLNSGAQOUPEHS4  |. 12/06/2024 |. 12/05/2025 |.............. 76 |...... 46,495,192 |.......... 6090.27 |...... 3,491,7% |.covees 0f.... (1,750,733)f...... 1,528,265 [ evvenneee fonnnes 1,231,327 [t [V PO 0feea(1,750,733)cceeeeeeee [N SRR | IR [,
192232 Cal | Options -
S&P 500 - USD ......... Liability Hedge ...... Exhibit 5 ... |Equity/Index [Citibank N.A. ...... E570DZWZ7FF32TWEFA76 |. 12/06/2024 |. 12/05/2031 |............... [V 58,222,283 |.......... 6090.27 |...... 2,695,692 |...couuunnnnn 0f.... (1,336,768)|...... 1,174,288 | ..o | 2,094,863 |.....oeeeeeennn [V PO 0f....(1,336,768)].cccvnneanee [N (SRR | [N [,
192238 Call Options -
S&P 500 - USD ......... Liability Hedge ...... Exhibit 5 ... |Equity/Index [CBOE ................. 529900RLNSGAQOUPEHS4  |. 12/06/2024 |. 12/05/2025 |.............. 78|...... 47,486,140 .......... 6090.27 |...... 3,566,215 |..eeeeeeeennn 0f.... (1,788,047)|...... 1,560,836 [...coevvvnn |oeenen 1,421,258 |.eeeeeeeeen [V PO 0. (1,788,047 [N SRR | IR [,
192244 Call Options -
S&P 500 - USD ......... Liability Hedge ...... Exhibit 5 ... |Equity/Index [CBOE ................. 529900RLNSGAQOUPEHS4  |. 12/06/2024 |. 12/05/2025 |.............. ... 43,169,356 |.......... 6090.27 |...... 3,242,024 | 0f.... (1,625,502)f...... 1,418,947 [ .oeeivins | 1,674,011 |oeeeenes [V PO 0f....(1,625,502)......cceeeenee [N SRR | IR [,
192250 Call Options -
S&P 500 - USD ......... Liability Hedge ...... Exhibit 5 ... |Equity/Index [CBOE ................. 529900RLNSGAQOUPEHS4  |. 12/06/2024 |. 12/05/2025 |.............. 65 |...... 39,404,656 |.......... 6090.27 |...... 2,959,294 [....coevnnnnnnns 0f.... (1,483,746)...... 1,295,204 [.ovveneee fonnens 1,926,79% |...ccovvnnnnnnns [V PO 0f....(1,483,746)..cceuunennne [N SRR | IR [,
192498 Call Options -
S&P 500 - USD .. Liability Hedge ...... Exhibit 5 ... |Equity/Index [Barclays Bank PLC ~ GSGSEF7VJP5I70UK5573 |. 12/13/2024 |. 12/12/2025 |......eeeeeenn O feuennees 1,830,234 (.......... 6071.43|..........86,145 ... (43,192)|..........39,374 | ...

192946 Call Options -
S&P 500 - USD .........
192954 Call Options -
S&P U.S. Retiree
Spending Index - USD
192956 Call Options -
S&P Equal Weight
Energy - USD ..........
192957 Call Options -
First Trust Barclays
Edge Index - USD .....
192962 Call Options -
S&P 500 - USD .........
192973 Call Options -
S&P 500 - USD .........
192978 Call Options -
S&P 500 - USD .........
192983 Call Options -
S&P 500 - USD .........
193005 Call Options -
S&P 500 - USD .........
193011 Call Options -
SPDR Gold shares - USD

193029 Call Options -
First Trust Barclays
Edge Index - USD .....
193035 Call Options -
S&P 500 - USD .........
193044 Call Options -
S&P 500 - USD .........
193050 Call Options -
S&P 500 - USD .........

Liability Hedge

Liability Hedge

Liability Hedge

Liability Hedge
Liability Hedge
Liability Hedge
Liability Hedge
Liability Hedge

Liability Hedge

Liability Hedge

Liability Hedge

Liability Hedge
Liability Hedge
Liability Hedge

Liability Hedge

Exhibit 5 ... |Equity/Index [N.A. ...

Exhibit 5 ... [Equity/Index |CBOE ................. 529900RLNSGAQOUPEHS4 . 12/20/2024 |. 12/19/2025 |............ 162]...... 96,079,770 |.......... 5930.85 |...... 7,792,088 |...evvieennnn. 0f.... (3,906,811)|...... 3,712,580 [.ooeeennns fenens 6,488,625 |................ (I R 0

Exhibit 5 ... |Equity/Index |UBS AG ............... BFMBT61CT2L1QCEMIKS0 [ 12/20/2024 |. 12/19/2025 |............... [\ A 8,235,623|........... 548.35|......... 467,783 [cvvveeeennns 0f....... (234,540)f......... 222,877 |eeeeeeeeee [eveeaens 286,848 [....ooceennnns [V S 0

Bank of America,

o

BATYDEB6GKMZO031MB27 . 12/20/2024 |. 12/19/2025 |....

43,286,590 |.......... 1552.08 |...... 2,817,967 |.uurreeeeeee 0 e (1,412,882)...... 1,342,628 |..oveeeens [one 1,267,607 |...

Exhibit 5 ... |Equity/Index |Barclays Bank PLC ~ GSGSEF7VJP5I70UKS573 |. 12/20/2024 |. 12/19/2025 |............... [V FOON 279,695 |......... 263.3144 |........... 8,083 |uiiiiiienns [V FO (4,083)f........... 3,851 [Loeeeeeeins [, 2,960 |.uvriiieannns [V S 0
Exhibit 5 ... [Equity/Index |CBOE ................. 529900RLNSGAQOUPEHS4 [, 12/20/2024 |. 06/18/2026 |............... 2] 1,186,170 .......... 5930.85 |......... 122,532 | [\ A (40,919)f.......... 79,804 [.eeeeeeinns [ 18,412 [V S 0
Exhibit 5 ... [Equity/Index |CBOE ................. 529900RLNSGAQOUPEHS4 [, 12/20/2024 |. 12/19/2025 |............ 127]...... 75,321,795 |.......... 5930.85 |...... 6,108,573 |..ccoiuiniinnnnn 0f.... (3,062, 747)|...... 2,910,456 | ..uunnnnnnn |oennn 1,125,902 | [V S 0
Exhibit 5 ... [Equity/Index |CBOE ................. 529900RLNSGAQOUPEHS4 [, 12/20/2024 |. 12/19/2025 |.............. 72 ... 42,702,120 .......... 5930.85 |...... 3,463,128 |....ovveeennnn 0f.... (1,736,361))...... 1,650,022 [...oevveees fernnnnnne 940,774 |eeeeiiien [V S 0
Exhibit 5 ... [Equity/Index |CBOE ................. 529900RLNSGAQOUPEHS4 [, 12/20/2024 |. 12/19/2025 |.............. 781...... 45,968,120 |.......... 5930.85 |...... 3,728,000 [.oeevuiriinnnn 0f.... (1,869,163)|...... 1,776,221 [ ..oooeeeen fonnns 1,378,603 [....oceennnnnns [V S 0
Exhibit 5 ... [Equity/Index |CBOE ................. 529900RLNSGAQOUPEHS4 [, 12/20/2024 |. 12/19/2025 |.............. 811...... 47,861,248 .......... 5930.85 |...... 3,881,532 |.uvviiennns 0f.... (1,946, 142)|...... 1,849,372 |.eveeeeeis o 1,647,982 |.cvnniieennne [V S 0
Exhibit 5 ... |Equity/Index |Societe General ... O2RNE8IBXPAROTD8PU41 |. 12/20/2024 |. 12/19/2025 |.... 32,545,192 )............242.1 ... 2,580,834 |.......oeeeen 0 s (1,293,991)|...... 1,229,649 |..ooeeeens e 2,346,713 |...

Exhibit 5 ... [Equity/Index |CBOE ................. 529900RLNSGAQOUPEHS4 . 12/20/2024 |. 12/19/2025 |.............. 79 |...... 46,741,147]..........5930.85 |...... 3,790,692 |.....oeeeennn. 0f.... (1,900,59)...... 1,806,001 [..oocounn fenens 2,167,596 |.......ceeennn. (I R 0
Exhibit 5 ... |Equity/Index |Barclays Bank PLC ~ GSGSEF7VJP5I70UKS573 |. 12/20/2024 |. 12/19/2025 |............... 0f...... 1,985,668 ......... 263.3144 |.......... 57,386 [..vveeeennnnnns [\ A (28,772)f.......... 21,382 | oo | PAURTL SO [V S 0
Exhibit 5 ... [Equity/Index |CBOE ................. 529900RLNSGAQOUPEHS4 [, 12/20/2024 |. 12/19/2025 |.............. FA T R 42,231,033 .......... 5930.85 |...... 3,424,923 | 0f.... (1,717,205)|...... 1,631,819 [..oooeeenis [ 2,469,448 [......ccnn [V S 0
Exhibit 5 ... |Equity/Index gzzZéaB.a.’Tk..?.f. ....... ES7IP3USRHIGC71XBU1T [ 12/20/2024 |. 12/19/2025 |............... 0f..... 17,240,472).......... 5930.85 |......... 862,024 |....cuvvieennn 0f....... (432,206)]......... L3 [ 1 R 288,956 |...oouiiiiennn [V R 0
Exhibit 5 ... [Equity/Index neLISFMQOBaHK KB1H1DSPRFMYMCUFXTO9 [ 12/20/2024 |. 12/19/2025 |............... 0f..... 12,939, 189].......... 5930.85)......... 348,064 .......vvveen 0f....... (174,514)......... 165,837 [..ovvveenns fornnnnnnnn 31,447 [ovveeennnnns [V OO 0
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STATEMENT AS OF JUNE 30, 2025 OF THE MassMutual Ascend Life Insurance Company

SCHEDULE DB - PART A - SECTION 1

Showing all Options, Caps, Floors, Collars, Swaps and Forwards Open as of Current Statement Date

1 2 3 4 5 6 7 8 9 10 11 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative
Prior Current
Description Year(s) | Year Initial

of Item(s) Strike Initial Cost Cost of Credit Hedge

Hedged, Price, of Un- Un- Total Current [ Adjustment Quality |Effectiveness|

Used for Type(s) Date of Rate or discounted | discounted Book/ Unrealized | Foreign Year's to Carrying of at Inception

Income Schedule/ of Maturity | Number Index Premium Premium Current Adjusted Valuation | Exchange (Amorti- Value of Refer- and at

Generation Exhibit Risk(s) Exchange, Counterparty Trade or of Notional Received | (Received) | (Received) Year Carrying Increase/ | Change in zation)/ Hedged Potential ence | Quarter-end
Description or Replicated Identifier (a) or Central Clearinghouse Date | Expiration| Contracts Amount (Paid) Paid Paid Income Value Code | Fair Value | (Decrease) | B./A.C.V. | Accretion ltem Exposure | Entity (b)

193047 Call Options -
iShares U.S. Real
Estate - USD .......... Liability Hedge ...... Exhibit 5 ... |Equity/Index [CBOE ................. 529900RLNSGAQOUPEHS4  |. 12/20/2024 |. 12/19/2025 |.......... 1,784 |...... 16,480,609 |............. 92.39|...... 1,170,179 | [V (586,710)f......... 557,537 | eovvevnnn fernens 544,632 |..ccevnnnnnenn [V PO 0f..... (586, 710)]..eevvvnnnnnnns [N SRR | IR [,
193053 Call Options - JPMorgan Chase
S&P 500 - USD ......... Liability Hedge ...... Exhibit 5 ... |Equity/Index [Bank, N.A. ......... 7HBGLXDRUGQFUSRNES7  |. 12/20/2024 |. 12/20/2029 |............... [V 42,236,322|.......... 5930.85 |...... 1,972,436 |...coeeeenennns [V (978,112)f......... 934,881 [...ovneee fonnnne 2,089,363 |...eneeeeeennn [V PO 0f..... (978, 12)[...eeeeeeeennnn [N (SRR | IR [,
193054 Call Options - JPMorgan Chase
S&P 500 - USD ......... Liability Hedge ...... Exhibit 5 ... |Equity/Index [Bank, N.A. ......... 7HBGLXDRUGQFUSRNES7  |. 12/20/2024 |. 12/19/2031 |....evveeenneee [V 56,179,875(.......... 5930.85 |...... 2,634,836 |....eeeeennn 0f.... (1,306,590)...... 1,248,840 [...coeevvns |oenee 2,813,180 |.eeeveneees [V PO 0f.... (1,306,590)[-...ccvvvnnnnnns [N (SRR | [N [,
193059 Call Options -
Ishares MSCI EAFE -
UsD ... . [Liability Hedge ...... Exhibit 5 ... |Equity/Index [CBOE ... 529900RLNSGAQOUPEHS4  |. 12/20/2024 |. 12/19/2025 |.... 1,141,400 ...(40,235)|..........38,234 | ...
193386 Call Options -
SPDR Gold shares - USD
........................... Liability Hedge ...... |Exhibit 5 ... [Equity/Index |CBOE ................. 529900RLNSGA9OUPEH54 |. 01/06/2025 |.01/06/2026 |.......... 1,464 |...... 35,597,909 ........... 243.19|....coeeveeeeeen 0 [..nn. 2,702,156 |..... (1,291,690)...... 1,410,466 | ...oovvnnns [oan2 2,365,719 |oeeeenneeeee O e 0 e (1,291,690)f- e O e
193393 Cal | Options -
iShares U.S. Real
Estate - USD .......... Liability Hedge ...... Exhibit 5 ... |Equity/Index [CBOE ................. 529900RLNSGAQOUPEHS4  |. 01/06/2025 |.01/06/2026 |.......... 1,784 ...... 16,463,759 [............. R.27 | 0f..... 1,131,248 |....... (540,761)f......... 590,486 [....oeeenn [orrnnnn 572,618 [..ocevvvnnnnnnns [V O [V (540,761)[.....ccevvnnnnns (U8 R | I Y
193399 Call Options -
Ishares MSCI EAFE -
USD e Liability Hedge ...... Exhibit 5 ... |Equity/Index [CBOE ................. 529900RLNSGAOUPEHS4  |. 01/06/2025 |.01/06/2026 |............. 229 |....... 1,751,910 [ .ccevnnenns (TR P [V 112,361 |......... (83, 711)....... 58,650 [..ounreeees forreenns 124,445 ..o [V PO [V [CEXIVARD [N SRR | IR [,
193406 Call Options -
S&P 500 - USD ......... Liability Hedge ...... Exhibit 5 ... |Equity/Index [CBOE ................. 529900RLNSGAYOUPEHS4  |. 01/06/2025 |.07/06/2026 |............... P - 1,195,076 .......... 5975.38 |.eevvnneaeeenee [V 120,106 |......... (38,346).......... 81,760 |.ooevvvnnnn founnns 18,406 |.eevvveneees [V PO [V (38,346)]...- e eeeeennnnn [N SRR | IR [,
193409 Call Options -
S&P 500 - USD ......... Liability Hedge ...... Exhibit 5 ... |Equity/Index [CBOE ................. 529900RLNSGAOUPEHS4 | 01/06/2025 |.01/06/2026 |............ 126 ...... 75,289,788 |.......... 5975.38 |.eevenieeeeenes 0f..... 5,804,820 |..... (2,774,832)...... 3,029,988 |...covvunns feunnnn 1,102,455 |....cceenneens [V PO 0f.... (2,774,832)]cuueeeeeeennnns [N SRR | IR [,
193413 Call Options -
S&P 500 - USD ......... Liability Hedge ...... Exhibit 5 ... |Equity/Index [CBOE ................. 529900RLNSGAOUPEHS4  |. 01/06/2025 |.01/06/2026 |.............. ... 42,425,198 |........... 5975.38 |.eevvnneeeeees 0f..... 3,270,970 |..... (1,563,596)...... 1,707,374 | oo | 908,399 |..eeneeeeenn [V PO 0f.... (1,563,596)]-+.- e eeeeennnn [N (SRR | [N [,
193422 Cal| Options -
S&P 500 - USD ......... Liability Hedge ...... Exhibit 5 ... |Equity/Index [CBOE ................. 529900RLNSGAOUPEHS4 | 01/06/2025 |.01/06/2026 |............ 187 ...... 81,862,706 |.......... 5975.38 |.eevvneeeeees 0f..... 6,311,590 |..... (3,017,079)|...... 3,204,511 | .eevvvns feneenn 5,170,980 |..cevvrnnnees [V PO 0f.... (3,017,079)f.ceeevennes [N SRR | IR [,
193426 Call Options -
S&P 500 - USD ......... Liability Hedge ...... Exhibit 5 ... |Equity/Index [CBOE ................. 529900RLNSGAOUPEHS4 | 01/06/2025 |.01/06/2026 |............ 169 |..... 101,149,321 |.......... 5975.38 |.eevvnieeaeenes 0f..... 7,798,582 |..... (3,727,8%4)...... 4,070,689 [....coeeee fonnnne 3,161,562 |..eeneeeenn [V PO 0f.... (3,727,894)...eeeeeeeennnn [N SRR | IR [,
193437 Call Options -
S&P 500 - USD ......... Liability Hedge ...... Exhibit 5 ... |Equity/Index [CBOE ................. 529900RLNSGAOUPEHS4  |. 01/06/2025 |.01/06/2026 |.............. 75 |oeennn 44,538,092 |.......... 5975.38 |.eevvneeeeees 0f..... 3,433,874 |..... (1,641,467)|...... 1,792,407 [.eeeeenns | 2,007,887 |.eeevennnnes [V PO 0f.... (1,641,467)[....cccvvnnnnne. [N SRR | IR [,
193446 Call Options -
S&P U.S. Retiree
Spending Index - USD |Liability Hedge ...... Exhibit 5 ... |Equity/Index . BFMBT61CT2L1QCEMIKS0 |. 01/06/2025 |.01/06/2026 |.... 7,469,701 423,532 |....... (202,458)|.........221,074 | ........... ....291,198 |... LV R [(Z024857:)) N 1 KUUUUU | [T (U,
193447 Call Options -
S&P 500 - USD ......... Liability Hedge ...... Exhibit 5 ... |Equity/Index [CBOE ................. 529900RLNSGA9OUPEHS4  |. 01/06/2025 |.01/06/2026 |.............. 88|..... 52,390,937 |.......... 5975.38 |..evvnnnininns 0f..... 4,039,325 |..... (1,930,886)f...... 2,108,439 | ..ccvvnnnnn [ennnnn 2,983,568 |.....oiieiinnnnn [V O 0f.... (1,930,886)[......cc00nnnnns (U R | I Y
193450 Call Options -
S&P Equal Weight Wells Fargo Bank,
Energy - USD .......... Liability Hedge ...... Exhibit 5 ... |Equity/Index [N.A. ....ccccoceeeeee KB1H1DSPRFMYMCUFXTO9  |. 01/06/2025 |.01/06/2026 |............... [V 50,426,060 |.......... 1561.31 [ 0f..... 3,222,225 |..... (1,540,295)|...... 1,681,931 [.oeeveeens oo 1,352,163 [..oeeeeeneenns [V PO 0f.... (1,540,295))....eeeeeennnn [N SRR | IR [,
193458 Call Options -
First Trust Barclays
Edge Index - USD ..... Liability Hedge ...... Exhibit 5 ... |Equity/Index [Barclays Bank PLC ~ GSGSEF7VJP5I170UK5573 |. 01/06/2025 |.01/06/2026 |............... [V . 131,237(......... 2615174 [ [N R 3,793 |ouvennnnnn (1,813)f.cennnnn 1,980 |coeeeeeiinn e 1,806 |.eevenieeiinnnn [V O Ofeienes [RIR:1K)) (U8 R | I Y
193509 Call Options - Royal Bank of
S&P 500 - USD ......... Liability Hedge ...... Exhibit 5 ... |Equity/Index [Canada ............... ES7IP3USRHIGC71XBU11  |. 01/06/2025 |.01/06/2026 |............... 0f..... 19,249,545|.......... 5975.38 |..evvnnnininns (U R 893,179 |....... (426,959)|......... 466,220 [..evnneenns forennnn 266,092 |..euvniiinnnnn [V O [V (426,959)]....0uunnnne (U8 R | I Y
193511 Call Options -
First Trust Barclays
Edge Index - USD ..... Liability Hedge ...... Exhibit 5 ... |Equity/Index [Barclays Bank PLC ~ GSGSEF7VJP5170UK5573 |. 01/06/2025 |.01/06/2026 |...............0 [........ 2,098,830 (......... 261.5174 |.. ...(28,9%)..........31,661 | ... (28,995))..
193515 Call Options -
S&P 500 - USD ......... Liability Hedge ...... Exhibit 5 ... |Equity/Index [Citibank N.A. ...... E570DZWZ7FF32TWEFA76 |.01/06/2025 |.01/06/2026 |............... [V 12,654,406 |.......... 5975.38 |.eevvnieeaeenes [V 341,669 |....... (163,325)|......... 178,344 [ .eeeeeiiis | 275 | [V PO 0f..... (163,325)].ccvveeeeenes [N SRR | IR [,
193517 Call Options - Goldman Sachs
S&P 500 - USD .. . |Liability Hedge ...... Exhibit 5 ... |Equity/Index |International ...... W22LROWP2|HZNBBBKS528  |. 01/06/2025 |. 01/04/2030 |.... 29,209,913 ).......... 5975.38 |.eevvvneeeeeen O [t 1,337,814 |....... (641,418)|.........696,3%6 | .....ouvvvs [ennnnn 1,256,910 |... ... (641,418)]..
193518 Call Options -
S&P 500 - USD ......... Liability Hedge ...... Exhibit 5 ... |Equity/Index [UBS AG ............... BFM8T61CT2L1QCEMIKS0 |. 01/06/2025 |. 01/06/2032 |............... [ 58,047,085 (.......... 5975.38 |.eevvneeeeees 0f..... 2,681,774 |..... (1,285,782)...... 1,395,992 |..oovvvnnns fnnnnn 2,456,448 |.......en. [V PO 0f.... (1,285,782)[...cccvvennnnnns [N SRR | IR [,
193600 Call Options -
S&P 500 - USD .. . |Liability Hedge ...... Exhibit 5 ... |Equity/Index [Barclays Bank PLC  GSGSEF7VJP5I170UK5573 |. 01/10/2025 |. 01/09/2026 |.... ... 949, 110).......... 5918.25 .. .. (18,648)..........21,422 ... P (18,648)|..
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of Item(s) Strike Initial Cost Cost of Credit Hedge
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Description or Replicated Identifier (a) or Central Clearinghouse Date | Expiration| Contracts Amount (Paid) Paid Paid Income Value Code | Fair Value | (Decrease) | B./A.C.V. | Accretion ltem Exposure | Entity (b)

193811 Call Options -
SPDR Gold shares - USD
........................... Liability Hedge ...... |Exhibit 5 ... [Equity/Index |CBOE ................. 529900RLNSGA9OUPEH54 |. 01/17/2025 |.01/20/2026 |..........1,125]...... 28,047 ,419|........... 249.27 |.........eeeee. 0 ]...... 2,209,858 |....... (971,366)|...... 1,238,492 | ....oovunns [ornnn 1,885,648 |oeeeennneeeeen O [ 0 e (971,366)f- e O e
193845 Call Options -
S&P 500 - USD .. . |Liability Hedge ...... Exhibit 5 ... |Equity/Index [Citibank N.A. ...... E570DZWZ7FF32TWEFA76 |.01/17/2025 |.01/20/2026 |.... 12,008,611 336,241 |....... (147,798)|.........188,443 | ... L. 1,644 ... ... (147,798)|..
193850 Call Options -
S&P 500 - USD ......... Liability Hedge ...... Exhibit 5 ... |Equity/Index [UBS AG ............... BFMBT61CT2L1QCEMIKS0 |. 01/17/2025 |.01/18/2030 |............... [V 21,571,162|.......... 5996.66 |...evnuueeeennns [V 978,252 |....... (439,543).........538,709 [ ...veeers [orreennn 967,208 |..eeeeennennnns [V PO 0f..... (439,543)[....cevvnnnnnnnn [N SRR | IR [,
193856 Call Options -
S&P 500 - USD .. . |Liability Hedge ...... Exhibit 5 ... |Equity/Index . BFMBT61CT2L1QCEMIK50 . 01/17/2025 |. 01/20/2032 |.... 39,350,361..........5996.66 |..........ce... 0 |- 1,780,604 |....... (800,052)f.........980,552 | ..covvunnns fennnnn 1,690,381 |... UV (800,052)|..
193861 Call Options -
First Trust Barclays
Edge Index - USD ..... Liability Hedge ...... Exhibit 5 ... |Equity/Index [Barclays Bank PLC ~ GSGSEF7VJP5I70UK5573 |. 01/17/2025 |.01/20/2026 |............... [V - 2,939,329]......... 2621782 [cuvvniiiinnnnns Oferens 84,947 |......... (37,339)..c0unnnnn 47,607 [.eveneeeens o 39,224 |..coinis [V O (U R (37,339))ceveiiiinnnnns (U R | I Y
193865 Call Options -
S&P U.S. Retiree
Spending Index - USD |Liability Hedge ...... Exhibit 5 ... |Equity/Index [UBS AG ............... BFMBT61CT2L1QCEMIKS0 | 01/17/2025 |. 01/20/2026 |............... [V 4,686,470 |........... 548.53 |..ceeviiiens [V 266,191 |....... (117,007)|......... 149,184 [ ..o o 178,953 [ [V PO 0f..... (117,007)].eeeveeenes [N SRR | IR [,
193864 Call Options -
iShares U.S. Real
Estate - USD .......... Liability Hedge ...... Exhibit 5 ... |Equity/Index [CBOE ................. 529900RLNSGAQOUPEHS4  |. 01/17/2025 |. 01/20/2026 |.......... 1,641 |...... 14,465,557 |............ 93.86 |cvvuuiiiinnnnns (U R 990,982 |....... (435,5%)|......... 555,385 | .eeeerinnnn [ 458,194 |..ouvniiinnnn [V O [V (435,596)]...0vvnnnennnns (U R | I Y
193868 Call Options -
S&P Equal Weight Bank of America,
Energy - USD .......... Liability Hedge ...... Exhibit 5 ... |Equity/Index [N.A. .....cccocoeeeee BATYDEB6GKMZ0031MB27  |. 01/17/2025 |. 01/20/2026 |............... [V 31,892,503 |.......... 1563.43 |oeeeeeeeennnnns 0f..... 2,034,742 |....... (894,392)|...... 1,140,350 | ..ovevvvnnn Jovennnnns 932,540 |.eevvniiees [V PO 0f..... (894,392)..ccvueanne [N SRR | IR [,
193874 Cal | Options - BNP Paribas London
S&P 500 - USD ......... Liability Hedge ...... Exhibit 5 ... |Equity/Index ROMUWSFPUBMPROBKSP83  |. 01/17/2025 |. 01/20/2026 |............... [V 73,251,524 |........... 5996.66 |...evvuueeeannes 0f..... 6,068,889 |..... (2,667,643)...... 3,401,245 | ..covvnnnns fennnnn 1,057,052 [.oeeeeeennnnnns [V PO 0f.... (2,667,643)[....ccevnnnnnnns [N SRR | IR [,
193884 Call Options -
S&P 500 - USD .. Liability Hedge ...... Exhibit 5 ... |Equity/Index KB1H1DSPRFMYMCUFXTO09  |. 01/17/2025 |. 01/20/2026 |.... 14,640,551 |.......... 5996.66 |.. 676,393 |....... (297,316)... ....215,336 |... LV (297,316)|..
193893 Call Options -
Ishares MSCI EAFE -
USD e Liability Hedge ...... Exhibit 5 ... |Equity/Index [CBOE ................. 529900RLNSGAQOUPEHS4 | 01/17/2025 |. 01/20/2026 |............ 183 |....... 1,178,478 |............ T6.78 [eeeiiiiinnnnnns Oferens 78,586 |......... (34,543)\.......... 44,043 | .o [ 84,722 |euueniiiiiinnnn [V O (U R (34,543)...cccvnnnnnnnns (U8 R | I Y
193899 Call Options -
S&P 500 - USD ......... Liability Hedge ...... Exhibit 5 ... |Equity/Index [CBOE ................. 529900RLNSGA9OUPEHS4  |. 01/17/2025 |. 07/20/2026 |............... L 599,666 |.......... 5996.66 |.....vuunennnn Oferens 60,626 |........ (17,798).......... 42,88 . e 9,162 [t [V O [V PO (17,798)[..cevevvnnnnns (U R | I Y
193905 Call Options -
S&P 500 - USD ......... Liability Hedge ...... Exhibit 5 ... |Equity/Index [CBOE ................. 529900RLNSGAQOUPEHS4  |. 01/17/2025 |. 01/20/2026 |.............. 69 [...... 41,376,954 |.......... 5996.66 |.....uuunennnn 0f..... 3,202,566 |..... (1,407, 721)f...... 1,794,845 [ ooveeeenis [ 937,858 |...uuniiiinnnn [V O 0f.... (1,407, 721).ccevviennns (U8 R | I Y
193907 Call Options -
S&P 500 - USD ......... Liability Hedge ...... Exhibit 5 ... |Equity/Index [CBOE ................. 529900RLNSGAQOUPEHS4 | 01/17/2025 |. 01/20/2026 |............ 123 |...... 73,899,060 |.......... 5996.66 |.....uuunennnn 0f..... 5,719,769 |..... (2,514,184))...... 3,205,585 | .ceevvnnnnn feunnnn 2,381,888 |...ccvnunnnnnnns [V O 0f.... (2,514,184))...euviiinnnnns (U8 R | I Y
193915 Call Options -
S&P 500 - USD ......... Liability Hedge ...... Exhibit 5 ... |Equity/Index [CBOE ................. 529900RLNSGAQOUPEHS4  |. 01/17/2025 |. 01/20/2026 |.............. 72 |eeeens 43,172,954 |........... 5996.66 |.....uuunennnn 0f..... 3,341,576 |..... (1,468,825))...... 1,872,751 oo | 1,924,633 |..ovvnneninnnnn [V O 0f.... (1,468,825)[.......c0nnnnnne (U8 R | I Y
193921 Call Options -
S&P 500 - USD ......... Liability Hedge ...... Exhibit 5 ... |Equity/Index [CBOE ................. 529900RLNSGAQOUPEHS4 | 01/17/2025 |. 01/20/2026 |............ 186 |..... 111,716,337 .......... 5996.66 |.....uuunennnn 0f..... 8,646,817 |..... (3,800,799)...... 4,846,018 [........... [...... 6,604,419 |....oeeeinnnnn [V O 0f.... (3,800,799)....cccvvnnnnnne (U8 R | I Y
194713 Call Options -
S&P 500 - USD ......... Liability Hedge ...... Exhibit 5 ... |Equity/Index [CBOE ................. 529900RLNSGAQOUPEHS4  |. 02/06/2025 |. 02/06/2026 |............ 132 |...... 80,303,124 {.......... 6083.57 [cevuniiiiinnnnns 0f..... 6,127,176 |..... (2,407,105)|...... 3,720,071 [.evueneeens [ 4,658,589 |....uviiiiinnnn [V O 0f.... (2,407,105)[.....ccvvnnnnnne (U8 R | I Y
194718 Call Options -
First Trust Barclays
Edge Index - USD ..... Liability Hedge ...... Exhibit 5 ... |Equity/Index [Barclays Bank PLC ~ GSGSEF7VJP5I170UK5573 |. 02/06/2025 |. 02/06/2026 |............... [V 3,189,878 (.......... 263.285 |.ceveneeeeee ()] N 92,188 |......... (36,217).......... 55,971 | eeveiiii foeneees 40,016 |.oeevennnneees [V PO [V (36,217)f-c e [N SRR | IR [,
194729 Call Options -
S&P 500 - USD ......... Liability Hedge ...... Exhibit 5 ... |Equity/Index [CBOE ................. 529900RLNSGAOUPEHS4  |. 02/06/2025 |. 08/06/2026 |............... P - 1,216,714.......... 6083.57 [ceueeeeeeennnnnn [V 121,550 |......... (31,893)f.......... 89,657 [.evveieees o 17,727 oo [V PO [V (31,893)).ceueeeeeennnn [N SRR | IR [,
194731 Call Options -
S&P 500 - USD ......... Liability Hedge ...... Exhibit 5 ... |Equity/Index [CBOE ................. 529900RLNSGAOUPEHS4  |. 02/06/2025 |. 02/06/2026 |............ 192 [..... 116,646,371].......... 6083.57 [ceueeeeeeennnnnn 0f..... 8,900,187 |..... (3,496,502)|...... 5,403,685 | ......ounns fonnnnn 3,676,925 |..euneeeenn [V PO 0f.... (3,496,502)]-...eeeeeeennns [N SRR | IR [,
194738 Call Options -
S&P 500 - USD ......... Liability Hedge ...... Exhibit 5 ... |Equity/Index [CBOE ................. 529900RLNSGAQOUPEHS4  |. 02/06/2025 |. 02/06/2026 |............ 159 |...... 96,728,763 |.......... 6083.57 [ceueeeeeeennnnnn 0f..... 7,380,462 |..... (2,899,467)...... 4,480,995 | ...oovnnnns fennnnn 1,363,753 [t [V PO 0f.... (2,899,467 e eeeeeennns [N SRR | IR [,
194750 Call Options -
S&P 500 - USD ......... Liability Hedge ...... Exhibit 5 ... |Equity/Index [CBOE ................. 529900RLNSGAQOUPEHS4  |. 02/06/2025 |. 02/06/2026 |.............. 76 |...... 46,356,317 |.......... 6083.57 [ceueeeeeeennnnnn 0f..... 3,537,014 |..... (1,389,541)f...... 2,147 473 | oo [ 1,928,007 |.eevvnnnees [V PO 0f.... (1,389,541))..ceeecennnnns [N SRR | IR [,
194754 Call Options -
S&P U.S. Retiree
Spending Index - USD |Liability Hedge ...... Exhibit 5 ... |Equity/Index . BFMBT61CT2L1QCEMIKS0 . 02/06/2025 |. 02/06/2026 |..........0eeei0 e 6,276,392 ... 553.03 (.. 355,244 |....... (139,560)|.........215,684 | ........... |.. 212,577 |... LV (139,560)f.....cevvvvnees O Jovvvnieeeeen O [ e e
194757 Call Options -
S&P 500 - USD ......... Liability Hedge ...... Exhibit 5 ... |Equity/Index [CBOE ................. 529900RLNSGA9OUPEHS4  |. 02/06/2025 |. 02/06/2026 |.............. 67..... 40,759,919].......... 6083.57 |.uuiiiiinnnnns 0f..... 3,110,006 |..... (1,221,788)]...... 1,888,218 | ..ovvvnnes | 889,276 [.....ccvvunnnnns [0 0]..... (1,221,788)[...cevvvennnnnns Ofiiiiiiiiinn 0] e i
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1 2 4 5 6 7 9 10 12 13 14 15 16 17 18 19 20 22 23
Current
Description Year Initial
of Item(s) Strike Cost of Credit Hedge
Hedged, Price, Un- Total Current [ Adjustment Quality |Effectiveness|
Used for Type(s) Date of Rate or discounted Book/ Unrealized | Foreign Year's to Carrying of at Inception
Income of Maturity Index Premium Current Adjusted Valuation | Exchange (Amorti- Value of Refer- and at
Generation Risk(s) Exchange, Counterparty Trade or Notional Received (Received) Year Carrying Increase/ | Change in zation)/ Hedged ence | Quarter-end
Description or Replicated (a) or Central Clearinghouse Date | Expiration Amount (Paid) Paid Income Value Code | Fair Value | (Decrease) | B./A.C.V. | Accretion ltem Entity (b)
194758 Call Options -
S&P Equal Weight Bank of America,
Energy - USD .......... Liability Hedge ...... Equity/Index |N.A. coooieiiiiies BATYDEB6GKMZ0031MB27  |. 02/06/2025 |. 02/06/2026 |...............0 [...... 55,942,496 |.......... 157719 [ 0 e 3,557,943 |.....(1,397,763)|...... 2,160,179 [.evveneeees fonnees 1,524,780 [.oeeeveenennnns [V PO 0 (1,397, 763)[...ceeeeeneee [N SRR | IR [,
194763 Call Options -
First Trust Barclays
Edge Index - USD ..... Liability Hedge ...... . |Equity/Index |Barclays Bank PLC ~ G5GSEF7VJP5I70UK5573 |. 02/06/2025 |.02/06/2026 |.... 0 352,076 ). 263.285 |.. (3,997)nn 6,178 (... LA 83T ... (3,997)..
194762 Call Options -
S&P 500 - USD ......... Liability Hedge ...... . |Equity/Index [CBOE ................. 529900RLNSGAQOUPEHS4  |. 02/06/2025 |. 02/06/2026 |............ 146 |...... 89,091,206 |.......... 6083.57 [cevuriiiiinnnn O] 6,797,712 .....(2,670,530)...... 4,127,182 [ceveeenns [ 4,529,707 |ouveneieiinnnnn [V O 0 (2,670,530))..ccvvvennnnnns (U R | I Y
194776 Call Options -
SPDR Gold shares - USD
........................... Liability Hedge ...... . | Equi ty/Index teveenneneeeeenn. D20900RLNSGAOUPEHS4  |. 02/06/2025 |. 02/06/2026 ...... 45,005,087 |........... 263.43 ...... 3,568,900 [.....(1,402,068)|......2,166,832 | .......ccvv |eeern 2,776,754 [ceeeenneee 0 |l O (1,402,088)................ 0
194787 Call Options -
iShares U.S. Real
Estate - USD .......... Liability Hedge ...... . |Equity/Index [CBOE ................. 529900RLNSGAQOUPEHS4  |. 02/06/2025 |. 02/06/2026 |..........2,449 |...... 23,587,398 |....eunnnnnnns 96.3 e O s 1,628,829 |....... (639,897)|......... 988,932 | ..oevvnnnnn [ 626,474 |..ouvneiinnnnnn [V O 0 (639,897)[....cevvnnnnnns (U8 R | I Y
194792 Call Options - Royal Bank of
S&P 500 - USD ......... Liability Hedge ...... . |Equity/Index |Canada ............... ES7IP3USRHIGC71XBU11  |. 02/06/2025 |. 02/06/2026 |...............0 [...... 17,658,247 |.......... 6083.57 [cvuneriiiinnnnn O oo 792,855 |....... (311,479)......... 481,376 |.....unn... 166,027 |..oovvennnnnns [V O 0 (311,479))...eiiiinnnnns (U8 R | I Y
194797 Call Options - Vel Is Fargo Bank,
S&P 500 - USD ......... Liability Hedge ...... . |Equity/Index [N.A. ..oooiiiiiinns KB1H1DSPRFMYMCUFXT09  |. 02/06/2025 |. 02/06/2026 |...............0 [...... 16,646,9411.......... (S0 K TRV PR | K 487,755 |....... (191,618)f......... 296,137 [ceveneeens [ 13,571 [ [V O 0 (191,618)]....cevvnnnnnnns (U R | I Y
194795 Call Options -
Ishares MSCI EAFE -
USD e Liability Hedge ...... . |Equity/Index [CBOE ................. 529900RLNSGAOUPEHS4  |. 02/06/2025 |. 02/06/2026 |............ 305 |........ 2,455,272|..cccuunn. 80.37 |oeeeeeeeeeneen O e 139,612 ......... (54,847).......... 84,764 [ .eeveiiis oo 172,202 [ [V PO [V (54,847 [N SRR | IR [,
194801 Call Options -
S&P 500 - USD ......... Liability Hedge ...... . |Equity/Index [Citibank N.A. ...... E570DZWZ7FF32TWEFA76 |.02/06/2025 |.02/06/2030 |...............0 [...... 36,300,995 |.......... 6083.57 [cevueeeeeeennn O s 1,695,256 |....... (668,814)|...... 1,026,443 [ .ovveneees fonnnns 1,517,834 [..ccoeeeeneet [V PO 0 (668,814)]...ccvvnnnnnnnns [N SRR | IR [,
194805 Call Options -
S&P 500 - USD ......... Liability Hedge ...... . |Equity/Index |UBS AG .....cceuunnnn. BFMBTE1CT2L1QCEMIKS0  |. 02/06/2025 |. 02/06/2032 |..........ceeenO [oeee 59,112,685(.......... 6083.57 [cevueeeeernnnn O s 2,739,873 |.....(1,080,936)|...... 1,658,937 [.oveveennn |oenee 2,469,092 |...ccvuunnnnnnnn [V PO 0 (1,080,936)[-.ccvvennnnnes [N (SRR | [N [,
194957 Call Options -
S&P 500 - USD ......... Liability Hedge ...... . |Equity/Index |Barclays Bank PLC ~ GSGSEF7VJP5170UK5573 |. 02/14/2025 |.02/13/2026 |..........ceeeuO [eeeeees 1,112,887 ...t 6051.92 |.eeeveiieeeeen O [ 59,626 |......... (21,863)f.......... KT (X ) P 25,709 |oveeeeeeeeennn [V PO [V [P18:(:K)) I [N SRR | IR [,
195037 Call Options -
First Trust Barclays
Edge Index - USD ..... Liability Hedge ...... . |Equity/Index |Barclays Bank PLC ~ G5GSEF7VJP5I70UKS573 |. 02/20/2025 |.02/20/2026 |.........0eeti0 |eeeeen 1,781,492]......... 263.6243 |.. ...(18,246)|...
195039 Call Options -
S&P 500 - USD ......... Liability Hedge ...... . |Equity/Index [Barclays Bank PLC ~ GS5GSEF7VJP5I70UK5573 |. 02/20/2025 |. 02/20/2026 |...............0 [...... 40,329,488 |.......... 6117.52 [cveeivviinnnn 0] 3,178,519 |.....(1,126,453)[...... 2,052,066 (1,126,483)]..........n (U R | I Y
195049 Call Options -
S&P 500 - USD .. . |Liability Hedge ...... . | Equity/Index | CBOE ... 529900RLNSGAQOUPEHS4  |. 02/20/2025 |. 08/20/2026 |.......ceeeeeen3 feueneens 1,835,256 |.......... 6117.52 |.. 185,544 |.........(43,918)|.........141,626 (43,918)].cevveiiinnncs O | O i) e
195051 Call Options -
S&P 500 - USD ......... Liability Hedge ...... . |Equity/Index [Barclays Bank PLC ~ GS5GSEF7VJP5I70UK5573 |. 02/20/2025 |. 02/20/2026 |...............0 [...... 76,263,486 |.......... 6117.52 [cveeivviinnnn 0] 6,060,076 |.....(2,147,664)f...... 3,912,411 | oo [ 4,226,556 |....oouunnnnnnnn [V O 0 (2,147,664))..cccvvvrnnnnns (U R | I Y
195057 Call Options -
S&P 500 - USD ......... Liability Hedge ...... . |Equity/Index |Barclays Bank PLC ~ G5GSEF7VJP5I70UKS573 |. 02/20/2025 |.02/20/2026 |...............0 |..... 120,072,571].......... 6117.52 [cveeivviinnnn 0] 9,475,419 |.....(3,358,047)...... 6,117,372 [.eveeeeeeen [ 3,701,037 [.eevvviins [V O 0 (3,358,047 (U8 R | I Y
195064 Call Options -
S&P 500 - USD ......... Liability Hedge ...... . |Equity/Index [Barclays Bank PLC ~ GSGSEF7VJP5I70UK5573 |. 02/20/2025 |. 02/20/2026 |...............0 [...... 62,540,842 |.......... 6117.52 [cveeivviinnnn 0] 4,962,972 |.....(1,785,312)...... 3,197,661 [...ccceeeen [ 2,888,940 |...euniiinnnnn [V O 0 (1,755,312)...ccceeennns (U R | I Y
195062 Call Options -
SPDR Gold shares - USD
........................... Liability Hedge ...... . | Equi ty/Index weeeenenneeeeenn. D29900RLNSGAOUPEHS4  |. 02/20/2025 |. 02/20/2026 ...... 38,182,328(...........270.99 ......3,054,699 [.....(1,082,572)\...... 1,972,127 |....ceevvns |+0eenn 2,108,205 [ceeeeeeeee e O el O (1,082,572).......c00un... 0
195079 Call Options -
iShares U.S. Real
Estate - USD ... . |Liability Hedge ...... . | Equity/Index 529900RLNSGAQOUPEHS4  |. 02/20/2025 |. 02/20/2026 |.... 19,656,599 ....eeeeee 96.98 [oiiiiiinenn 0 e 1,402,595 |....... (497,074)|... ....498,955 |... .0 (497,074)|..
195091 Call Options -
Ishares MSCI EAFE -
USD e Liability Hedge ...... . |Equity/Index [CBOE ................. 529900RLNSGAOUPEHS4  |. 02/20/2025 |. 02/20/2026 |............ 176 |........ 1,447,247 1............ 82.05 |ouveeieeeeeen O e 84,136 |......... (29,817)f.......... 54,319 | .ooivinin feenens 92,005 |+veeeeeeeennnn [V PO [V (29,817)f- e [N SRR | IR [,
195105 Call Options -
S&P 500 - USD ......... Liability Hedge ...... . |Equity/Index [CBOE ................. 529900RLNSGAQOUPEHS4  |. 02/20/2025 |. 02/20/2026 |............ 130 [...... 79,527,760 |.......... 6117.52 | 0 | 6,155,500 |.....(2,181,482)|...... 3,974,018 |........... ,004,181 |eeeeeeecenn [V PO 0 (2,181,482)....cccvvnnnnnee [N SRR | IR [,
195125 Call Options -
S&P U.S. Retiree
Spending Index - USD |Liability Hedge ...... . |Equity/Index |UBS AG . . BFMBT61CT2L1QCEMIKS0 |. 02/20/2025 |. 02/20/2026 |.... 6,016,840 ... 553.41 .. 342,960 |....... (121,543)|.........221,416 | ........... |.. ...209,150 |... .0 (121,543)]. v O [ O e[ s
195129 Call Options -
S&P Equal Weight Bank of America,
Energy - USD .......... Liability Hedge ...... . |Equity/Index [N.A. ..oiiiiiienn. BATYDEB6GKMZ0031MB27 _|. 02/20/2025 |. 02/20/2026 |...............0...... 47, 117,152].......... 1584.07 [...ooevvveeeen 0 3,006,074 |.....(1,065,340)|...... 1,940,735 | .covvnnnnns 1,252,083 |.oeeeniiiees [ T 0 (1,065,340)f-..ceevvennnnnes Ofiiiiiiii 0] i | i
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1 2 3 4 5 6 7 8 9 10 11 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative
Prior Current
Description Year(s) | Year Initial
of Item(s) Strike Initial Cost Cost of Credit Hedge
Hedged, Price, of Un- Un- Total Current [ Adjustment Quality |Effectiveness|
Used for Type(s) Date of Rate or discounted | discounted Book/ Unrealized | Foreign Year's to Carrying of at Inception
Income Schedule/ of Maturity | Number Index Premium Premium Current Adjusted Valuation | Exchange (Amorti- Value of Refer- and at
Generation Exhibit Risk(s) Exchange, Counterparty Trade or of Notional Received | (Received) | (Received) Year Carrying Increase/ | Change in zation)/ Hedged Potential ence | Quarter-end
Description or Replicated Identifier (a) or Central Clearinghouse Date | Expiration| Contracts Amount (Paid) Paid Paid Income Value Code | Fair Value | (Decrease) | B./A.C.V. | Accretion ltem Exposure | Entity (b)
195132 Call Options - Vel Is Fargo Bank,
S&P 500 - USD ......... Liability Hedge ...... Exhibit 5 ... |Equity/Index [N.A. .....cccooeeins KB1H1DSPRFMYMCUFXTO09  |. 02/20/2025 |. 02/20/2026 |............... 0f..... 16,233,860 |.......... 6117.52 [ceeeniiiiinnnnnn (U R 735,3% |....... (260,620)f......... AT4,TT4 | e o 169,124 | O e O e (260,620)[.......cc0nnnnnn [ 0
195150 Call Options - Vel Is Fargo Bank,
S&P 500 - USD ......... Liability Hedge ...... Exhibit 5 ... |Equity/Index [N.A. .....cccooeeins KB1H1DSPRFMYMCUFXTO09  |. 02/20/2025 |. 02/20/2026 |............... 0f..... 14,171, 412|.......... 6117.52 [ceeeniiiiinnnnnn (U R 369,874 |....... (131,082)f......... 238,792 | eeeeeiiinn [ 16,625 [...coeevvnnnnnns [V O [V (131,082)[...neeeveeennns [ [V [
195151 Call Options - JPMorgan Chase
S&P 500 - USD .. . |Liability Hedge ...... Exhibit 5 ... |Equity/Index [Bank, N.A. ......... 7HBGLXDRUGQFUS7RNES7  |. 02/20/2025 |. 02/20/2030 |.... 30,460,462 |.......... 6117.52 [cveeivviinnnn 0] 1,424,636 |....... (507,405)|.........917,231 | .ccceeernis | 1,269,609 |... ... (507,405)|..
195152 Call Options - JPMorgan Chase
S&P 500 - USD ......... Liability Hedge ...... Exhibit 5 ... |Equity/Index [Bank, N.A. ......... 7HBGLXDRUGQFUSRNES7  |. 02/20/2025 |. 02/20/2032 |............... 0f..... 48,228,967 |.......... 6117.52 [ceeeniiiiinnnnnn 0f..... 2,230,590 |....... (794,487)|...... 1,436,133 [.eeveneeens [ 1,961,584 [....ccovvnnnnnns [V O [V (794,457 )..cvvvnnnnnnns [ [V [
195552 Call Options - Royal Bank of
S&P 500 - USD .. . |Liability Hedge ...... Exhibit 5 ... |Equity/Index |Canada .... . ES7IP3U3RHIGC71XBU11  |. 03/06/2025 |. 03/06/2026 |.... 19,905,794 |.......... 5738.52 |.evvvvneeeenn O [t 1,002,828 |....... (345,262)]... ....418,626 |... ... (345,262)|..
195560 Call Options -
S&P 500 - USD ......... Liability Hedge ...... Exhibit 5 ... |Equity/Index [CBOE ................. 529900RLNSGA9OUPEHS4  |. 03/06/2025 |. 09/04/2026 |............... - 1,147,704.......... 5738.52 |.eevvnnnine (U R 123,148 |......... (25,938))....00n... 97,210 [eeveneeens [ LT [V O [V IO (25,938))cvvvneeinnnnns [ [V [
195585 Call Options -
S&P 500 - USD .. . |Liability Hedge ...... Exhibit 5 ... |Equity/Index [CBOE ... 529900RLNSGA9OUPEHS4  |. 03/06/2025 |. 03/06/2026 |.... 93,537,876 |.......... 5738.52 |.evvvvneeeen O [ 8,025,631 |..... (2,535,570)|...... 5,490,061 [........... [onnnns 1,453,746 [..ooevvnneee 0 e 0 [0 (2,535,570)) e O e O [ | e
195593 Cal | Options -
S&P 500 - USD ......... Liability Hedge ...... Exhibit 5 ... |Equity/Index [CBOE ................. 529900RLNSGA9OUPEHS4  |. 03/06/2025 |. 03/06/2026 |.............. 70|...... 40,169,640 |.......... 5738.52 |.eevvnnneine 0f..... 3,446,590 |..... (1,088,8%)|...... 2,357,695 | .eevvninn [ 963,570 |..vvvnveevevnnn O foveviiiinnennn 0o (1,088,895)]. e O e O] e | s
195590 Call Options -
SPDR Gold shares - USD
........................... Liability Hedge ...... |Exhibit 5 ... [Equity/Index |Societe General ... O02RNE8IBXP4ROTD8PU41 [. 03/06/2025 |.03/06/2026 |...............0 |...... 46,898,637 |........... 268.25 |................ 0 |...... 3,728,443 |.....(1,177,942)|...... 2,550,501 | ..covvunnn [orneen 2,778,457 oo O e 0 | (1,177,942) e O e O | i
195599 Call Options -
S&P 500 - USD ......... Liability Hedge ...... Exhibit 5 ... |Equity/Index [CBOE ................. 529900RLNSGAOUPEHS4  |. 03/06/2025 |. 03/06/2026 |.............. 68 |...... 39,155,070 .......... 5738.52 |eeveneeeeeee 0f..... 3,359,539 |..... (1,061,393)f...... 2,298,146 | ..cevvnnnns fennnnn 2,126,501 |oeeeeieeeenn [V PO 0f.... (1,061,393)[..ccevvnnnnnnes (U [V T
195611 Call Options -
S&P 500 - USD ......... Liability Hedge ...... Exhibit 5 ... |Equity/Index [CBOE ................. 529900RLNSGAOUPEHS4  |. 03/06/2025 |. 03/06/2026 |............ 106 |...... 61,033,981 [.......... 5738.52 |eeeeneeeeeen 0f..... 5,236,769 |..... (1,654,474)...... 3,582,295 [....cccvvnn |oenne 3,987,700 |.ceevvrennees [V PO 0f.... (1,654,474)....ceeeeennnnns (U [V T
195618 Call Options -
Ishares MSCI EAFE -
Liability Hedge ...... Exhibit 5 ... |Equity/Index [CBCE ... 529900RLNSGAQOUPEHS4  |. 03/06/2025 |. 03/06/2026 |............ 231 [........ 1,930,798 116,303 |.........(36,428)|..........78,875 | ... ....102,363 |... PV R, (36,428))..
S&P U.S. Retiree
Spending Index - USD |Liability Hedge ...... Exhibit 5 ... |Equity/Index [UBS AG ............... BFMBT61CT2L1QCEMIKS0  |. 03/06/2025 |. 03/06/2026 |............... [V 7,430,004 {........... 554.82|..ccciiiiinnns [V 411,622 |....... (130,045)|.......... 281,577 [ceveeeees o 255,341 |.oeeenie [V PO 0f..... (130,045)(.....ccevrnnnnnn (U [V T
195629 Call Options -
S&P Equal Weight BNP Paribas London
Energy - USD .......... Liability Hedge ...... Exhibit 5 ... |Equity/Index [....cccoovrrirnnnniiss ROMUWSFPUBMPROBKSP83  |. 03/06/2025 |. 03/06/2026 |............... 0f..... 50,683,241 |.......... 151169 [.oovveennnnns 0f..... 3,152,498 |....... (995,981)|...... 2,156,516 [..euuneeees [onnnns 2,688,900 |...ccvvnnnnnnns [V O [V (995,981)]..cevvnnnninnns [ [V [
195630 Call Options -
First Trust Barclays
Edge Index - USD ..... Liability Hedge ...... Exhibit 5 ... |Equity/Index [Barclays Bank PLC ~ GSGSEF7VJP5I170UK5573 |. 03/06/2025 |. 03/06/2026 |............... [V 78,897 |.......... 263.938 |..eevnneeeeees [ 2,288 |ocueennnns [7L) . 1,565 [.ovenieeees [oeeeennnnns 1,011 | [V PO [ R [W74)) (U [V T
195634 Call Options -
S&P 500 - USD ......... Liability Hedge ...... Exhibit 5 ... |Equity/Index [Citibank N.A. ...... E570DZWZ7FF32TWEFA76 |.03/06/2025 |.03/06/2026 |............... [V 14,948,944 |.......... 5738.52 |eeeeneeeeeen [V 346,815 |....... (109,571)f......... 287,245 | oo s 75,826 |.veueeeeeennnnn [V PO 0f..... (109,571)f...eeeeeeeennns (U [V T
195635 Call Options -
S&P 500 - USD ......... Liability Hedge ...... Exhibit 5 ... |Equity/Index [UBS AG ............... BFMBT61CT2L1QCEMIKS0  |. 03/06/2025 |. 03/06/2030 |............... [V 29,861,252 |.......... 5738.52 |eeeeneeeeeen 0f..... 1,361,972 |....... (432,846)|......... 929,126 | .oeevvvenns feunnnn 1,706,475 |.ccevveeeees [V PO 0f..... (432,846)]...vvneeeeenee (U [V T
195636 Call Options -
S&P 500 - USD ......... Liability Hedge ...... Exhibit 5 ... |Equity/Index [UBS AG ............... BFMBT61CT2L1QCEMIKS0  |. 03/06/2025 |. 03/05/2032 |............... [V 42,744,3% |.......... 5738.52 |eeeeneeeeeen 0f..... 1,951,282 |....... (620,133)|...... 1,331,148 [ ..o | 2,827,746 |eeeeeeeeennn [V PO 0f..... (620, 133)[-. - eeeeeeeennns (U [V T
195639 Call Options -
S&P 500 - USD ......... Liability Hedge ...... Exhibit 5 ... |Equity/Index [Citibank N.A. ...... E570DZWZ7FF32TWEFA76 |.03/06/2025 |.03/06/2026 |............... [V 56,503,470 .......... 5738.52 |eeeeneeeeeen 0f..... 5,106,809 |..... (1,613,415)[...... 3,493,3% [.....coevnn |oennee 4,238,697 |..eueeeeeennnn [V PO 0f.... (1,613,415)[....ccevennnnees (U [V T
195641 Call Options -
S&P 500 - USD ......... Liability Hedge ...... Exhibit 5 ... |Equity/Index [Citibank N.A. ...... E570DZWZ7FF32TWEFA76 |.03/06/2025 |.03/06/2026 |............... 0f.... 160,870,114 {.......... 5738.52 |eeeeneeeeeen 0f.... 14,539,513 |..... (4,593,527)|...... 9,945,985 [......cevvn |oernne 6,105,689 |...ccvvuunnneenn [V PO 0f.... (4,593,527 )|..cccvvvnnnns (U [V T
195651 Call Options -
First Trust Barclays
Edge Index - USD ..... Liability Hedge ...... Exhibit 5 ... |Equity/Index [Barclays Bank PLC ~ GSGSEF7VJP5I70UK5573 |. 03/06/2025 |. 03/06/2026 |............... [V I 1,917,779].......... 263.938 |...ovvnnnninns Oferens 55,616 |........ (17,571)].......... LV I I 24,440 |..covnns [V O [V PO (RVAR-TA D) R [ [V [
195653 Call Options -
iShares U.S. Real
Estate - USD ... . |Liability Hedge ...... Exhibit 5 ... |Equity/Index [Barclays Bank PLC ~ GSGSEF7VJP5170UK5573 |. 03/06/2025 |. 03/06/2026 |.... 22,356,395 (452,508)... ... (452,508)|..
196056 Call Options - Vel ls Fargo Bank,
S&P 500 - USD ......... Liability Hedge ...... Exhibit 5 ... |Equity/Index [N.A. .....ccccooeeee. KB1H1DSPRFMYMCUFXTO9  |. 03/14/2025 |. 03/13/2026 |............... [V 1,331,559 ,003 |......... (21,284). e BLT70 [ o 132,619 [ O e O e (21,284)) e (U S [V R
196271 Call Options -
S&P 500 - USD .. . |Liability Hedge ...... Exhibit 5 ... |Equity/Index [CBOE ... 529900RLNSGAQOUPEHS4  |. 03/20/2025 |. 09/18/2026 |.......oeeeeenndfennneees 2,265,156 ...(43,451))... PV (43,451))..
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196272 Call Options -
S&P U.S. Retiree

Spending Index - USD [Liability Hedge ...... Exhibit 5 ... |Equity/Index |UBS AG ............... BFMBT61CT2L1QCEMIKS0 | 03/20/2025 |. 03/20/2026 |............... 0f....... 7,335,058]........... 555.47 | [V 407,829 |....... (113,161)f......... 204,668 |.....ooeees [eunnanns 256,580 |...ooeeeeennnns (I [ (113,161)[-eeeeeeeee (U FOT (1) [ N
196286 Call Options -
S&P Equal Weight

Energy - USD ... .
196292 Call Options -
S&P 500 - USD ......... Liability Hedge ...... Exhibit 5 ... [Equity/Index |CBOE ................. 529900RLNSGA9OUPEH54 [ 03/20/2025 |. 03/20/2026 |............ 167 |...... 94,570,263 .......... 5662.89 |................ [V 7,811,425 |..... (2,167,456))...... 5,643,969 [........... [...... 1,512,734 | [0 0f.... (2,167,456)...ccevvvnnnnns [V (1) [ I
196296 Call Options -
First Trust Barclays

KB1H1DSPRFMYMCUFXTO9 (. 03/20/2025 |. 03/20/2026 |....

54,305,242 ].......... 1497.31|..

Liability Hedge ...... Exhibit 5 ... [Equity/Index |N.A. ................. KBIHDSPRFMYMCUFXTO9 |. 03/20/2025 |.03/20/2026 |...............0 |...... 54,305,242 ]..........1497.31 [......cccoon O fee 3,356,064 |....... (931,216))...... 2,424,888 [ ..o fonnns 3,358,475 |... ... (931,216))..

Edge Index - USD ..... Liability Hedge ...... Exhibit 5 ... |Equity/Index |Barclays Bank PLC ~ GSGSEF7VJP5170UK5573 |. 03/20/2025 |.03/20/2026 |............... (1) O 33,828(......... 261.2521 [..ooeeenes (U IR 9B [ (173 Y0 (N U 585 |.eeeiiiieenns (1 [ FOR (F17]) (U FOT (1) [ N
196313 Call Options -
S&P 500 - USD ......... Liability Hedge ...... Exhibit 5 ... |Equity/Index |CBOE ................. 529900RLNSGAIOUPEH54 . 03/20/2025 |. 03/20/2026 |.............. 75 |...... 42,471,675|.......... 5662.89 |.....evveeennnne 0]...... 3,508,125 |....... (973,408)...... 2,534,717 [ .ooeeenis [ 1,109,485 |....coveennnne (1 0]...... (973,408)].....cvveennne (U FO (1) [ N

196331 Call Options -
SPDR Gold shares - USD

........................... Liability Hedge ...... |Exhibit 5 ... |Equity/Index |CBOE ................. 529900RLNSGAQOUPEH54 |. 03/20/2025 [. 03/20/2026 |.......... 1,636 |...... 45,928,735(........... 280.75|................ 0 |...... 3,664,483 [.....(1,016,793)|...... 2,647,690 | .......00vv [...... 2,201,373 [covvvvnnnnnnnnns O e 0 1 (1,016, 793) s O e O | e
196358 Call Options -
S&P 500 - USD ......... Liability Hedge ...... Exhibit 5 ... [Equity/Index |CBOE ................. 529900RLNSGA9OUPEH54 [ 03/20/2025 |. 03/20/2026 |............ 27 |..... 151,167,960 |.......... 5662.89 |................ 0f.... 12,486,348 |..... (3,464,618))...... 9,021,729 [ .eoeeeiiis [t 5,774,635 |...evveeeennnne [0 0f.... (3,464,618))....cccvvnnnnns [V (1) [ I
196370 Call Options -
S&P 500 - USD ......... Liability Hedge ...... Exhibit 5 ... [Equity/Index |CBOE ................. 529900RLNSGA9OUPEH54 . 03/20/2025 |. 03/20/2026 |.............. 73 ... 41,439,217 .......... 5662.89 |................ [V 3,422,845 |....... (949,745)|...... 2,473,009 [ ..o [t 2,446,509 [................ [V IO [V (949,745)......cceeen [V (1) [ I

196384 Call Options -
iShares U.S. Real

Estate - USD .......... Liability Hedge ...... Exhibit 5 ... |Equity/Index |Barclays Bank PLC ~ GSGSEF7VJP5170UK5573 |. 03/20/2025 |. 03/20/2026 |............... 0]f..... 25,800,001............. 95.32 [ceeeiiiiiiins 0]...... 1,945,850 |....... (539,920)|...... 1,405,930 |.vveeeeenns o 722,949 | (1 0]...... (539,920)]....cveeennnnen (U FOT (1) [ N
196394 Call Options -
First Trust Barclays

Edge Index - USD ..... Liability Hedge ...... Exhibit 5 ... |Equity/Index |Barclays Bank PLC ~ GSGSEF7VJP5I70UK5573 |. 03/20/2025 |.03/20/2026 |...............0 [.cceeen. 3,072,656 |......... 261.2621 |.. ...(24,725)..........64,382 | ...
196396 Call Options - Royal Bank of
S&P 500 - USD ......... Liability Hedge ...... Exhibit 5 ... [Equity/Index |Canada ............... ES7IP3USRHIGC71XBUTT  [. 03/20/2025 |. 03/20/2026 |............... 0f..... 17,695,816 |.......... 5662.89 |................ [V IO 914,874 |....... (253,852)........ 661,021 | .ooeeenis [ 370,748 ..o O v 0 e (253,852)].i O feveiiiiiiiiiien O i | e
196400 Call Options -
S&P 500 - USD .. . [Liability Hedge ...... Exhibit 5 ... |Equity/Index |Citibank N.A. ...... ES70DZNZ7FF32TNEFA76 |. 03/20/2025 |.03/20/2026 |.... 13,085,454(.......... 5662.89 |.. 289,189 |.........(80,242)\.........208,947 | ... ....156,075 |...
Morgan Stanley &
196401 Call Options - Co. International
S&P 500 - USD ......... Liability Hedge ...... Exhibit 5 ... |Equity/Index |PLC .....ccunnnnnneee 4PQUHN3JPFGFNF3BB653 | 03/20/2025 |. 03/20/2030 |............... 0. 31,689,788 |.......... 5662.89 |.........ceen [ R 1,441,885 [....... (402,938)|....... 1,038,948 [...cceeens fonnnee 1,948,782 [cevvvveviinnnns (I [ (402,938)]....cveeeennenen (U FOT (1) [ N
196402 Call Options - Goldman Sachs
S&P 500 - USD ......... Liability Hedge ...... Exhibit 5 ... [Equity/Index | International ...... W22LROWP2 IHZNBB6KS28 [ 03/20/2025 |. 03/19/2032 |............... 0]f..... 48,001,409.......... 5662.89 |.....evveennne 0]...... 2,185,024 |....... (610,609)f...... 1,574,415 |..ooeeeees | 2,793,182 [ (1 0]...... (610,609)......cc.nneeee (U FOT (1) [ N
196405 Call Options -
S&P 500 - USD ......... Liability Hedge ...... Exhibit 5 ... |Equity/Index |CBOE ................. 529900RLNSGAGOUPEH54 [ 03/20/2025 |. 03/20/2026 |............ 182..... 103,064,598 |.......... 5662.89 |.....evveeennne 0]...... 8,513,050 |..... (2,362,138)|...... 6,150,913 |.euveeeees oueee 7,923,385 [c.ceeeiens (1 0].... (2,362,138).....cceveenes (U FOT (1) [ N

196349 Call Options -
Ishares MSCI EAFE -

USD v Liability Hedge ...... Exhibit 5 ... [Equity/Index |CBOE ................. 529900RLNSGA9OUPEH54 [ 03/21/2025 |. 03/20/2026 |............ 187 |........ 1,576,053 ............ LT O [V O 100,165 |......... (27,192)...cvveee 72,973 [ oo | 93,343 | [V IO [V IO (2001°7)) . [V (1) [ I
196879 Call Options -
SPDR Gold shares - USD

........................... Liability Hedge ...... [Exhibit 5 ... |Equity/Index |Societe General ... O02RNE8IBXP4ROTD8PU41 |. 04/04/2025 |.04/06/2026 |...............0 |...... 59,403,309|........... 279.72 |..........eeee.. 0 ]...... 4,900,773 |.....(1,130,948)|...... 3,769,825 | ..ooeeeren 100 2,920,675 [ O [ 0 e (1,130,948) i O e O | s
196887 Call Options -

iShares U.S. Real

Estate - USD ... Liability Hedge ...... Exhibit 5 ... |Equity/Index |Societe General ... O02RNE8IBXPAROTD8PU41 |. 04/04/2025 |.04/06/2026 |.... 30,167,099|............ 89. 11 | O s 2,524,987 |....... (582,689)|...... 1,942,298 |.evveeeeens | 1,189,325 |... L0 (582,689)|..

196918 Call Opt ions —
First Trust Barclays

Edge Index - USD ..... Liability Hedge ...... Exhibit 5 ... |Equity/Index |Barclays Bank PLC ~ GSGSEF7VJP5170UK5573 |. 04/04/2025 |. 04/06/2026 |............... 0f.eenns 2,019,907 |.......... 258.699 |.....ooveennnne (1) P 58,779 |......... (13,564)f.......... L1774 - (R I 44,882 | (1 (1) T [QRIZY) (U FOT (1) [ N
196924 Call Options -

S&P 500 - USD ......... Liability Hedge ...... Exhibit 5 ... [Equity/Index |CBOE ................. 529900RLNSGAIOUPEH54 [ 04/04/2025 |. 04/06/2026 |.............. 78]...... 39,577,824 |.......... 5074.08 |.......evveees 0]...... 3,957,798 |....... (913,338)|...... 3,044,460 [.......coo. feeees 1,068,833 [......ccvnes (1 0]...... (913,338)]...ccveeennnen (U FOT (1) [ N
196930 Call Options -

S&P 500 - USD ......... Liability Hedge ...... Exhibit 5 ... [Equity/Index |CBOE ................. 529900RLNSGAGOUPEH54 [ 04/04/2025 |. 04/06/2026 |............ 122 |...... 61,903,776 |.......... 5074.08 |......ceveeens 0]..... 6,190,402 |..... (1,428,554)|...... 4,761,848 |..ooeeeees |nnee 5,644,940 |............... (1 0].... (1,428,554)...........e.. (U FOO (1) P RN
196933 Call Options - Royal Bank of

S&P 500 - USD ......... Liability Hedge ...... Exhibit 5 ... [Equity/Index |Canada ............... ES7IP3USRHIGC71XBU11 . 04/04/2025 |. 10/06/2026 |............... 0f...... 1,571,019.......... 5074.08|................ 0. 193,550 ......... (29,722)......... 163,827 ..o foneee. 27,874 oo 0f i, 0. (29,722)....cuu. O, 0 oo e
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196940 Call Options -
S&P 500 - USD ......... Liability Hedge ...... Exhibit 5 ... |Equity/Index [Barclays Bank PLC ~ GSGSEF7VJP5I70UK5573 |. 04/04/2025 |. 04/06/2026 |............... 0f.... 112,287,249 |.......... 5074.08 [..eunieiiinnnnns 0f.... 11,649,276 |..... (2,688,204)|...... 8,960,982 [..evuneenns [onnnns 1,951,592 |oovveniiiiinnn [V O 0f.... (2,688,294)).....cvvvnnnnn [
196939 Call Options -
Ishares MSCI EAFE -
USD e Liability Hedge ...... Exhibit 5 ... |Equity/Index [CBOE ................. 529900RLNSGAQOUPEHS4  |. 04/04/2025 |. 04/06/2026 |............. KCCT U 2,494,817 |oeveeeeeen P07 [V 188,225 |......... (43,437)|......... 144,789 [.eeeneiens oo 169,659 |...oeeeeennnnnns [V PO [V [CXIXTD [N (SRR | IR [,
196959 Call Options -
S&P U.S. Retiree
Spending Index - USD |Liability Hedge ...... Exhibit 5 ... |Equity/Index [UBS AG ............... BFM8TE1CT2L1QCEMIKS0 |. 04/04/2025 |. 04/06/2026 |............... [V - 9,564,533 ........... 545.96 [....covvnnnnnnns (U R 516,485 |....... (119,189)f......... 397,296 | .oeeerrnnnn [ 480,633 |..euuniieinnnn [V O [V (119,189)[....vvvvnennnns (U R | I Y
196962 Call Options -
S&P Equal Weight Wells Fargo Bank,
Energy - USD .......... Liability Hedge ...... Exhibit 5 ... |Equity/Index [N.A. .....cccocoeeeee KB1H1DSPRFMYMCUFXTO9  |. 04/04/2025 |. 04/06/2026 |............... [V 53,813,679|.......... 1419.44 | 0f..... 3,234,202 |....... (746,354)|...... 2,487,848 (... [onnnns 5,846,096 |.......cceennnnn [V PO 0f..... (746,354)...ceueeenne [N SRR | IR [,
196965 Call Options -
First Trust Barclays
Edge Index - USD ..... Liability Hedge ...... Exhibit 5 ... |Equity/Index [Barclays Bank PLC ~ GSGSEF7VJP5I70UK5573 |. 04/04/2025 |. 04/06/2026 |.... 0 283,290 ). 258.699 |.. ...8,244 ... L (1,902)........... 6,341 . .cenennnns ...6,35].. 0 e (1,902)] e O e O] e[
196968 Call Options - Royal Bank of
S&P 500 - USD ......... Liability Hedge ...... Exhibit 5 ... |Equity/Index [Canada ............... ES7IP3USRHIGC71XBUT1  |. 04/04/2025 |. 04/06/2026 |............... 0f..... 22,497,306 |.......... 5074.08 [o.euviiiiinnnnns 0f..... 1,592,809 |....... (367,571)f...... 1,225,238 [ .evveneens o 497,956 |..euvneiiinnnnn [V O [V (367,571)[c.uneeevinnnnnn (U R | I Y
196969 Call Options -
S&P 500 - USD ......... Liability Hedge ...... Exhibit 5 ... |Equity/Index [CBOE ................. 529900RLNSGAQOUPEHS4  |. 04/04/2025 |. 04/06/2026 |............ 346 |..... 175,572,585 |.......... 5074.08 [..eunieiiinnnnns 0f.... 17,567,325 |..... (4,051,690))..... 13,505,634 | ..oevvnnnns feunnns 7,380,806 |....cevunnnnnnnn [V O 0f.... (4,051,690)[.....cccunnnnnns (U8 R | I Y
196985 Call Options -
S&P 500 - USD ......... Liability Hedge ...... Exhibit 5 ... |Equity/Index [CBOE ................. 529900RLNSGAQOUPEHS4  |. 04/04/2025 |. 04/06/2026 |.............. 84 1...... 42,465,331 ).......... 5074.08 [..eunieiiinnnnns 0f..... 4,246,550 |....... (979,973)|...... 3,266,577 [.evunneennn [ 2,673,091 |oouenniiiiinnn [V O [V (979,973))..cvvvennnnne (U8 R | I Y
196994 Call Options -
S&P 500 - USD ......... Liability Hedge ...... Exhibit 5 ... |Equity/Index [Citibank N.A. ...... ES70DZWZ7FF32TWEFA76 |. 04/04/2025 |. 04/06/2026 |............... 0f..... 15,189,705].......... 5074.08 [o.euviiiiinnnnns (U R 262,782 |......... (60,642)f......... 202,140 [.evenneeens [ L7V P [V O [V IO (60,642)[.....cccvnnnnnne (U8 R | I Y
196995 Call Options -
S&P 500 - USD ......... Liability Hedge ...... Exhibit 5 ... |Equity/Index [Citibank N.A. ...... ES70DZWZ7FF32TWEFA76 |. 04/04/2025 |. 04/05/2030 |............... 0f..... 33,597,796 |.......... 5074.08 [o.euviiiiinnnnns 0f..... 1,464,864 |....... (349,159)|...... 1,115,705 [ ..eeeeeens | 2,368,963 |....uiiiiinnnnn [V O [V (349,159)...evvenins (U R | I Y
196993 Call Options -
S&P 500 - USD ......... Liability Hedge ...... Exhibit 5 ... |Equity/Index [CBOE ................. 529900RLNSGAQOUPEHS4  |. 04/04/2025 |. 04/06/2026 |............ 16 |...... 58,725,575 |.......... 5074.08 [..eunieiiinnnnns 0f..... 5,872,581 |..... (1,355,211))...... 4,517,370 [.eveneeens [ 4,530,063 |....oeeeeennnn [V O 0f.... (1,355, 211))ceveeiiiinnnnns (U8 R | I Y
196998 Call Options -
S&P 500 - USD ......... Liability Hedge ...... Exhibit 5 ... |Equity/Index [Citibank N.A. ...... ES70DZWZ7FF32TWEFA76 |. 04/04/2025 |. 04/06/2032 |............... 0f..... 54,846,172 |.......... 5074.08 [..eunieiiinnnnns 0f..... 2,429,685 |....... (579,130)|...... 1,850,565 [.evveneenns [ 3,969,363 |....ouuunnnnns [V O [V (579,130)f.eveeeiiennnns (U8 R | I Y
197195 Cal | Options - BNP Paribas London
S&P 500 - USD .. Liability Hedge ...... Exhibit 5 ... |Equity/Index . ROMUWSFPUBMPROBKSP83  |. 04/11/2025 |. 04/10/2026 |.... 1,364,100 ...5458.8 (.. ...(14,467)|..........53,360 | ... ....191,947 |...
197286 Call Options -
Ishares MSCI EAFE - Bank of America,
USD e Liability Hedge ...... Exhibit 5 ... |Equity/Index [N.A. .....cccocoeeeee BATYDEB6GKMZO031MB27  |. 04/17/2025 |. 04/20/2026 |............... [V 1,798, 119 ..cceeeneens L2 Y O [V 137,004 |......... (26,347)........ 110,657 | oovvvvnenns fernes 115,481 | [V PO [V (26,347 )|.eeeeeeeeennnnn [N SRR | IR [,
197290 Call Options -
S&P U.S. Retiree
Spending Index - USD |Liability Hedge ...... Exhibit 5 ... |Equity/Index [UBS AG ............... BFM8TE1CT2L1QCEMIKS0  |. 04/17/2025 |. 04/20/2026 |............... [V I 6,827, 791(........... 543.62 [...ccevvinnnnnns (U R 373,480 |......... (71,823)......... 301,657 [.evveneeens o 378,644 | [V O [V IO [WATR:7X)) R (U R | I Y
197292 Call Options -
S&P Equal Weight Bank of America,
Energy - USD .......... Liability Hedge ...... Exhibit 5 ... |Equity/Index [N.A. ....ccccoceeeeee BATYDEB6GKMZO031MB27  |. 04/17/2025 |. 04/20/2026 |............... [V 47,907,830 |.......... 1438.44 | 0f..... 2,850,516 |....... (548,176)|...... 2,302,340 | .ooevvnnnns fnnnnn 4,771,325 |oeeeeeeeeeenn [V PO 0f..... (548,176)....eeeeeennnnn [N SRR | IR [,
197293 Call Options -
First Trust Barclays
Edge Index - USD ..... Liability Hedge ...... Exhibit 5 ... |Equity/Index [Barclays Bank PLC ~ GSGSEF7VJP5I70UK5573 |. 04/17/2025 |. 04/20/2026 |............... [0 44,000 (......... 255.5697 |...ccvvninnnnnns [N R 1,280 |.ooveennnnns (246)]........... 1,084 [ o 1,208 |ovveiiiiiinnn [V O Ofiiiiinnnns (2] (U8 R | I Y
197306 Call Options -
First Trust Barclays
Edge Index - USD ..... Liability Hedge ...... Exhibit 5 ... |Equity/Index [Barclays Bank PLC ~ GSGSEF7VJP5I170UK5573 |. 04/17/2025 |. 04/20/2026 |............... [V 1,462,608 ......... 255.5697 |..eeeveninns ()] N 42,562 |.......... (8,185)|.......... 34,377 | oo [ 42,012 e [V PO (V)] N (8,185)[ceeeeeennnnes [N SRR | IR [,
197307 Call Options -
S&P 500 - USD .. . |Liability Hedge ...... Exhibit 5 ... |Equity/Index [CBOE ... 529900RLNSGAOUPEHS4  |. 04/17/2025 |. 10/20/2026 |.... 1,584,810 ... 5282.7 .. 186,690 |.........(23,891)f... (23,891))..
197311 Cal |l Options - JPMorgan Chase
S&P 500 - USD ......... Liability Hedge ...... Exhibit 5 ... |Equity/Index [Bank, N.A. ......... 7HBGLXDRUGQFUS7RNES7  |. 04/17/2025 |. 04/20/2026 |............... [V 48,100,703 |........... 5282.7 |oeeeeaeeaennnn 0f..... 4,915,892 |....... (945,364)|...... 3,970,528 | ..ccvvvunns feunnnn 1,489,917 [.ooeeeennees [V PO 0f..... (945,364)]....vnuneeenee [N SRR | IR [,
197323 Call Options -
S&P 500 - USD .. . |Liability Hedge ...... Exhibit 5 ... |Equity/Index [CBOE ... 529900RLNSGAYOUPEHS4  |. 04/17/2025 |. 04/20/2026 |.... 96,145,140 ............ 5282.7 |.ccevvrneeeeen O [t 9,441,432 |..... (1,815,660)|...... 7,625,772 [ ceveeeenes e 1,603,185 |... UV (1,815,660)|..
197339 Call Options -
SPDR Gold shares - USD
........................... Liability Hedge ...... |Exhibit 5 ... [Equity/Index |CBOE ... 529900RLNSGAQOUPEHS4  |. 04/17/2025 |. 04/20/2026 |.... 45,829,929 ...... 4,003,134 [....... (787,141)...... 3,305,993 | ........... |...... 1,451,910 |... 0 ennn. (787, 141)..
197343 Call Options - JPMorgan Chas
S&P 500 - USD ......... Liability Hedge ...... Exhibit 5 ... |Equity/Index [Bank, N.A. ......... 7HBGLXDRUGQFUSRNES7 ). 04/17/2025 |. 04/20/2026 |............... 0]...... 76,603,004]........... 5282.7 |evvvnniiinnns 0f..... 7,828,827 |..... (1,505,544)...... 6,323,283 ]....cceunnn o 3,171,289 |..eevniinnn [0 0]..... (1,505,544)....uiiinnnnns Ofiiiiiiiiinn 0] e i
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Showing all Options, Caps, Floors, Collars, Swaps and Forwards Open as of Current Statement Date
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197369 Call Options -
iShares U.S. Real
Estate - USD .......... Liability Hedge ...... Exhibit 5 ... |Equity/Index [CBOE ................. 529900RLNSGAOUPEHS4  |. 04/17/2025 |. 04/20/2026 |.......... 2,529 |...... 23,246,893 |............. 91.93 | 0f..... 2,068,526 |....... (397,793)|...... 1,670,732 | .eeveevnn Joeennnnns 874,319 |oeeeeeeeeen [V PO 0f..... (397,793).cevvneeeeees [N SRR | IR [,
197375 Call Options - Royal Bank of
S&P 500 - USD ......... Liability Hedge ...... Exhibit 5 ... |Equity/Index [Canada ............... ES7IP3USRHIGC71XBUT1  |. 04/17/2025 |. 04/20/2026 |............... [V 15,048,396 |........... 5282.7 |oeeeeeeeaeenns [V 921,032 |....... (177,122)f......... 743,910 [.eveeneenns o 328,864 |.....oeeeeeen [V PO 0f..... (77122).eeeeeeennns [N (SRR | IR [,
197387 Call Options -
S&P 500 - USD ......... Liability Hedge ...... Exhibit 5 ... |Equity/Index [CBOE ................. 529900RLNSGAQOUPEHS4  |. 04/17/2025 |. 04/20/2026 |.............. 88|...... 46,649,305 |........... 5282.7 |oeeeeaeeaeenen 0f..... 4,580,952 |....... (880,952)|....... 3,699,999 [....cccvvnn |oenne 2,379,424 | [V PO 0f...... (880,952)[...eeeeeeeennns [N (SRR | [N [,
197400 Call Options -
S&P 500 - USD ......... Liability Hedge ...... Exhibit 5 ... |Equity/Index [CBOE ................. 529900RLNSGAQOUPEHS4  |. 04/17/2025 |. 04/20/2026 |.............. 91 |...... 47,872,092{........... 5282.7 |oeeeeaeeeaeennn 0f..... 4,701,029 |....... (904,044)....... 3,796,985 | ..ccvvvnnns feunnnn 2,841,574 |ouueeeeen [V PO 0f..... (904,044)]......eeeenne [N SRR | IR [,
197409 Call Options -
S&P 500 - USD ......... Liability Hedge ...... Exhibit 5 ... |Equity/Index [CBOE ................. 529900RLNSGAQOUPEHS4  |. 04/17/2025 |. 04/20/2026 |............ 193 [..... 102,182,210 |........... 5282.7 |oeeeeaeeaennnn 0f.... 10,034,271 |..... (1,929,667)...... 8,104,603 [...eeveers fonnnee 8,285,167 |.ceevenennees [V PO 0f.... (1,929,667)[....cccvvnnnnnns [N SRR | IR [,
197414 Call Options - JPMorgan Chase
S&P 500 - USD ......... Liability Hedge ...... Exhibit 5 ... |Equity/Index [Bank, N.A. ......... 7HBGLXDRUGQFUS7RNES7  |. 04/17/2025 |. 04/20/2026 |............... [V 12,068,818 |........... 5282.7 |oeeeeeeeaeenns [V 211,204 |........ (40,616)|........ 170,588 | .oovvvvens [ernes 464,632 |...eeeeeeeen [V PO [V . (40,616)[.....ccevnnnnnen [N (SRR | IR [,
197417 Call Options - JPMorgan Chase
S&P 500 - USD ......... Liability Hedge ...... Exhibit 5 ... |Equity/Index [Bank, N.A. ......... 7HBGLXDRUGQFUS7RNES7  |. 04/17/2025 |. 04/18/2030 |............... [V 25,320,958 |........... 5282.7 |oeeeeaeeaeenen 0f..... 1,129,315 |....... (228,957)|......... 900,358 [..ovenneees fonens 1,639,917 [t [V PO 0f...... (228,957 )|.cevveeeeennns [N SRR | IR [,
197418 Call Options - JPMorgan Chase
S&P 500 - USD ......... Liability Hedge ...... Exhibit 5 ... |Equity/Index [Bank, N.A. ......... 7HBGLXDRUGQFUS7RNES7  |. 04/17/2025 |. 04/20/2032 |............... [V 45,312,818 1........... 5282.7 |oeeeeaeeeaeennn 0f..... 2,045,874 |....... (414,780)|...... 1,631,094 [..ccooevnns | 2,995,931 |.eeerniees [V PO 0f..... (414,780).....ceeeeeennnn [N SRR | IR [,
197933 Call Options -
S&P U.S. Retiree
Spending Index - USD |Liability Hedge ...... Exhibit 5 ... |Equity/Index [UBS AG ............... BFM8TE1CT2L1QCEMIKS0  |. 05/06/2025 |. 05/06/2026 |............... 0f..... 10,376,842(........... 546.33 [....ccovnnnnnnns (U R 567,613 |......... (84,206)f......... 483,407 [.evveneenns o 548,932 |...ccvvnnnnns [V O [V IO (84,206)[.....cccvnnnnnns (U8 R | I Y
197935 Call Options -
S&P Equal Weight Bank of America,
Energy - USD .......... Liability Hedge ...... Exhibit 5 ... |Equity/Index [N.A. ....ccccceeeeees BATYDEB6GKMZ0031MB27  |. 05/06/2025 |. 05/06/2026 |............... [V 51,510,541 |.......... 1459.24 |...coovnnnneeee 0f..... 3,039,637 |....... (450,935)|....... 2,588,702 [.evuuneenes fornnne 4,566,845 |......cceeennn [V PO 0f..... (450,935)]..cvveeeeeenes [N SRR | IR [,
197937 Call Options -
First Trust Barclays
Edge Index - USD ..... Liability Hedge ...... Exhibit 5 ... |Equity/Index [Barclays Bank PLC ~ GSGSEF7VJP5I70UK5573 |. 05/06/2025 |. 05/06/2026 |............... [V . 155,300 ......... 256.8165 [....uiivinnnnns [N R 4,504 |..ounennnnnn (668)]........... 3,836 |.cevunnees oo 32 FN [V O Ofiiiiinnnns [(C1515)) (U8 R | I Y
197953 Call Options - Royal Bank of
S&P 500 - USD ......... Liability Hedge ...... Exhibit 5 ... |Equity/Index [Canada ............... ES7IP3USRHIGC71XBU11  |. 05/06/2025 |. 05/06/2026 |............... 0f..... 22,212,424 |.......... 5606.91 [...uviiiiinnnnnn 0f..... 1,303,869 |....... (193,431)|...... 1,110,438 | .o | LY(VI% (V7 [V O [V (193,431)].cevvveeeenns (U8 R | I Y
197958 Call Options -
S&P 500 - USD ......... Liability Hedge ...... Exhibit 5 ... |Equity/Index [CBOE ................. 529900RLNSGA9OUPEHS4  |. 05/06/2025 |. 11/06/2026 |............... L} - 2,282,764 |.......... 5606.91 [...uiiiiinnnnnn (U R 254,104 |......... (25,039)|......... 229,065 | .oeeevrnnnn [ernnnns 36,196 |.vuvnnieiiinnnnn [V O [V IO (25,089))ceveniieinnnnns (U8 R | I Y
197964 Call Options -
S&P 500 - USD ......... Liability Hedge ...... Exhibit 5 ... |Equity/Index [Citibank N.A. ...... ES70DZWZ7FF32TWEFA76 |.05/06/2025 [. 05/06/2026 |............... 0f..... 12,016,715 ).......... 5606.91 [...uvieiiinnnnnn (U R 236,729 |......... (35, 119)f........ 201,610 [.eeeeeeens v 473,432 | [V O [V IO (35, 119))evveiiiinnnnns (U R | I Y
197968 Call Options - JPMorgan Chase
S&P 500 - USD ......... Liability Hedge ...... Exhibit 5 ... |Equity/Index [Bank, N.A. ......... 7HBGLXDRUGQFUS7RNES7  |. 05/06/2025 |. 05/06/2030 |............... 0f..... 34,371,786 |.......... 5606.91 [...uiiiiinnnnnn 0f..... 1,507,208 |....... (227, 113)|...... 1,280,090 [..eeeeenns |oennne 2,055,379 |..covvninns [V O [V (227, 13)[ceeieiiiannnns (U8 R | I Y
197972 Call Options - JPMorgan Chase
S&P 500 - USD ......... Liability Hedge ...... Exhibit 5 ... |Equity/Index [Bank, N.A. ......... 7HBGLXDRUGQFUSRNES7  |. 05/06/2025 |. 05/06/2032 |............... 0f..... 53,946,408 |.......... 5606.91 [...uvieiiinnnnnn 0f..... 2,415,720 |....... (364,013)|...... 2,051,708 [..euuneeens [ 3,358,214 |..covvnis [V O [V (364,013)[....eeevinnnnns (U R | I Y
197976 Call Options -
S&P 500 - USD ......... Liability Hedge ...... Exhibit 5 ... |Equity/Index [CBOE ................. 529900RLNSGAQOUPEHS4  |. 05/06/2025 |. 05/06/2026 |............ ... 79,220,031 |.......... 5606.91 [...uiiiiinnnnnn 0f..... 7,351,601 |..... (1,090,622)...... 6,260,979 [..eueeennn [onnnns 6,289,863 |.......cceeunnn [V O 0f.... (1,090,622)[.....cccvnnnnnns (U8 R | I Y
197995 Call Options -
S&P 500 - USD ......... Liability Hedge ...... Exhibit 5 ... |Equity/Index [CBOE ................. 529900RLNSGAQOUPEHS4  |. 05/06/2025 |. 05/06/2026 |............ 100 |...... 61,106,348].......... 5606.91 [...uvieiiinnnnnn 0f..... 5,670,655 |....... (841,251)|...... 4,829,404 |...covnnnnn fennnnn 3,888,136 |...cevvnnnnnnnns [V O [V (841,251)[.euiiiinnnn (U R | I Y
198020 Call Options -
S&P 500 - USD ......... Liability Hedge ...... Exhibit 5 ... |Equity/Index [CBOE ................. 529900RLNSGA9OUPEHS4  |. 05/06/2025 |. 05/06/2026 |.............. 79 |eeens 44,316,905 |.......... 5606.91 [...uiiiiinnnnnn 0f..... 4,112,599 |....... (610, 111)]...... 3,502,488 |...cevvnnnn [eunnnn 2,330,570 |ouuennieiinnnnn [V O [V (610, 111)]..ceveviiennns (U8 R | I Y
198032 Call Options -
iShares U.S. Real
Estate - USD .......... Liability Hedge ...... Exhibit 5 ... |Equity/Index [Barclays Bank PLC ~ GSGSEF7VJP5I170UK5573 |. 05/06/2025 |. 05/06/2026 |............... [V 29,951,964 ... 94.16 |oeuneeeiennnnn 0f..... 2,293,107 |....... (340, 186)|...... 1,952,920 [.evvenneees forreennne CT(VNVS [V PO 0f..... (340,186)|......ccvvnnnnnn [N SRR | IR [,
198040 Call Options -
S&P 500 - USD ......... Liability Hedge ...... Exhibit 5 ... |Equity/Index [CBOE ................. 529900RLNSGAOUPEHS4  |. 05/06/2025 |. 05/06/2026 |.............. 81|...... 45,443,725(.......... 5606.91 [...oeeeeennnnnn 0f..... 4,217,168 |....... (625,624)|...... 3,591,544 |.....ccovnt |oeenee 1,383,021 [.oeeeeeininnns [V PO 0f..... (625,624)].....uueeeenee [N SRR | IR [,
198050 Call Options -
First Trust Barclays
Edge Index - USD ..... Liability Hedge ...... Exhibit 5 ... |Equity/Index [Barclays Bank PLC ~ GSGSEF7VJP5I70UK5573 |. 05/06/2025 |. 05/06/2026 |............... [0 2,987,360 ......... 256.8165 [....uiivinnnnns Oferens 86,633 |......... (12,852)f.......... 73,781 [ [ VIV [V O [V IO [R5 . (U8 R | I Y
198051 Call Options -
S&P 500 - USD .. . |Liability Hedge ...... Exhibit 5 ... |Equity/Index [CBOE ... 529900RLNSGA9OUPEHS4  |. 05/06/2025 |. 05/06/2026 |.... 49,971,810 {.......... 5606.91 [...evrvvvennnn 0] 4,637,373 |....... (687,962)f...... 3,949,411 | oo [ 2,384,477 |... ... (687,962)|..
198059 Call Options -
S&P 500 - USD ......... Liability Hedge ...... Exhibit 5 ... |Equity/Index [CBOE ................. 529900RLNSGAQOUPEHS4  |. 05/06/2025 |. 05/06/2026 |............ 159 |...... 89,024,386 |.......... 5606.91 [...uviviinnnnnn 0f..... 8,261,443 |..... (1,225,599)...... 7,035,845 | .ooevvinnnn [ennnnn 3,407,588 |....ueieiinnnnn [V PR 0f.... (1,225,599)]....cccvvnnnnnne (U8 R | I Y
198072 Call Options -
S&P 500 - USD ......... Liability Hedge ...... Exhibit 5 ... |Equity/Index [CBOE 529900RLNSGA9OUPEHS4  |. 05/06/2025 |. 05/06/2026 |............ 191 ..... 107,001,981].......... 5606.91 |.....oovvvennn. 0] 9,938,112]..... (1,474,3%)]...... 8,463,777 |..uveeeeen [ 1,690,132 ... . 0]..... (1,474,335)]..
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198076 Call Options -
SPDR Gold shares - USD
........................... Liability Hedge ...... |Exhibit 5 ... [Equity/Index |CBOE ................. 529900RLNSGA9OUPEH54 |. 05/06/2025 |.05/06/2026 |..........1,963|...... 61,939,261 |........... 315.48|................ 0 |...... 5,630,842 |....... (835,345)[...... 4,795,497 | .......e0v. [cnn. 1,540,432 |.ooeeeeeeeeee O [ 0 e (835,345)[ e O |
198082 Call Options -
Ishares MSCI EAFE -
USD e Liability Hedge ...... Exhibit 5 ... |Equity/Index [CBOE ................. 529900RLNSGAQOUPEHS4  |. 05/06/2025 |. 05/06/2026 |............ 312 e 2,690,995 |............ 86.14 |.iiiiinnnnnn Of...... 168,070 |......... (24,933)|......... 143,137 [ o 127,508 |.oeevvvinns [V O (U R (22X )) R (U8 R | I Y
198162 Call Options -
S&P 500 - USD ......... Liability Hedge ...... Exhibit 5 ... |Equity/Index [Barclays Bank PLC ~ GSGSEF7VJP5I70UK5573 |. 05/09/2025 |. 05/08/2026 |............... [V . 1,270,405(.......... 5630.98 |....evuuninnnnn Oferens 78,639 [........ (10,674)|.......... 67,965 [..eeeeeenes [ 152,142 [ [V O [V PO (10,674).....ccvvvnnnnns (U8 R | I Y
198444 Call Options - JPMorgan Chase
S&P 500 - USD ......... Liability Hedge ...... Exhibit 5 ... |Equity/Index [Bank, N.A. ......... 7HBGLXDRUGQFUSRNES7  |. 05/20/2025 |. 05/20/2030 |.......eeev.... 0f..... 25,445,668 |.......... 5940.46 |....uvunnnnnnnnn 0f..... 1,153,198 |....... (129,537)|...... 1,023,660 [...ceveeens |oenee 1,303,810 |.ccvvvninnnns [V O [V (129,537).ccvvveneninns (U8 R | I Y
198446 Call Options -
S&P 500 - USD ......... Liability Hedge ...... Exhibit 5 ... |Equity/Index [CBOE ................. 529900RLNSGA9OUPEHS4  |. 05/20/2025 |. 11/20/2026 |............... - 1,188,092].......... 5940.46 |....evunnnnnnnne (U R 126,650 |.......... (9,245)]......... 17,405 [.eeneeeeis | 17,594 [t [V O Ofeienes (9,245)].ccvvvnniins (U R | I Y
198451 Call Options - JPMorgan Chase
S&P 500 - USD ......... Liability Hedge ...... Exhibit 5 ... |Equity/Index [Bank, N.A. ......... 7HBGLXDRUGQFUSRNES7  |. 05/20/2025 |. 05/20/2032 |............... 0f..... 43,957,323 .......... 5940.46 |....evunnnnnnnne 0f..... 2,079,621 |....... (233,601)|...... 1,846,020 [..oeeeenns |onnne 2,387,109 |ouuenniieiinnnnn [V O [V (233,601)[....cevveiennnns (U8 R | I Y
198465 Call Options -
S&P 500 - USD ......... Liability Hedge ...... Exhibit 5 ... |Equity/Index [CBOE ................. 529900RLNSGAQOUPEHS4  |. 05/20/2025 |. 05/20/2026 |............ 171..... 101,581,866 |.......... 5940.46 |....evunnnnnnnne 0f..... 8,583,687 |....... (943,262)]...... 7,640,425 | ..coennnnnn [ennnnn 1,471,641 [l [V O [V (943,262)]....0vunnnnnn (U8 R | I Y
198513 Call Options -
S&P 500 - USD ......... Liability Hedge ...... Exhibit 5 ... |Equity/Index [CBOE ................. 529900RLNSGAQOUPEHS4  |. 05/20/2025 |. 05/20/2026 |.............. 9B ...enn 55,048,758 .......... 5940.46 |....uvunnnnnnnnn 0f..... 4,651,631 [....... (511,168)f...... 4,140,462 | ...oevvnnnn fennnnn 2,479,687 |.uueeiieinnnnnn [V O [V (511,168)[....cevvnnnnnnns (U R | I Y
198529 Call Options - JPMorgan Chase
S&P 500 - USD ......... Liability Hedge ...... Exhibit 5 ... |Equity/Index [Bank, N.A. ......... 7HBGLXDRUGQFUSRNES7  |. 05/20/2025 |. 05/20/2026 |............... 0f..... 17,575,262|.......... 5940.46 |....evunnnnnnnne (U R 420,345 |......... (46,192)f......... 374,153 | oo [ 330,815 |ovvueniiiinnn [V O (U R (46,192)).0eveviiiinnnnns (U R | I Y
198546 Call Options - Bank of America,
S&P 500 - USD ......... Liability Hedge ...... Exhibit 5 ... |Equity/Index [N.A. .....cccooeeins BATYDEB6GKMZ0031MB27  |. 05/20/2025 |. 05/20/2026 |............... [V . 9,686,557 |.......... 5940.46 |....evunnnnnnnne (U R 232,477 | (25,547)]........ 206,930 | ... 319,224 |..coovnis [V O (U R (25,547 )|vvveiiiinnnnns [
198549 Call Options -
S&P 500 - USD ......... Liability Hedge ...... Exhibit 5 ... |Equity/Index [CBOE ................. 529900RLNSGAQOUPEHS4  |. 05/20/2025 |. 05/20/2026 |.............. 87|...... 51,763,980 |.......... 5940.46 |....evunnnnnnnne 0f..... 4,374,066 |....... (480,667)f...... 3,893,400 | ...cevvunnn feunnnn 2,518,665 |....uvieeiinnnn [V O [V (480,667)[.....ccvvunnnnne (U8 R | I Y
198561 Call Options -
S&P 500 - USD .. . |Liability Hedge ...... Exhibit 5 ... |Equity/Index |CBOE 529900RLNSGA9OUPEHS4  |. 05/20/2025 |. 05/20/2026 |............ 121 [...... 71,671,115(.......... 5940.46 |.....eveveeenn O fnnnns 6,056,223 |....... (665,519)|...... 5,390,704 | ..ccvvnnnnn fennnnn 2,439,776 |...
198570 Call Options -
First Trust Barclays
Edge Index - USD ..... Liability Hedge ...... Exhibit 5 ... |Equity/Index [Barclays Bank PLC ~ GSGSEF7VJP5I170UK5573 |. 05/20/2025 |. 05/20/2026 |............... [V 2,299,99|......... 256.6755 |..eeeeennnnnns ()] N 66,700 |.......... (7,330)f.......... 59,370 | .oovvvvnnns fernns 63,010 [-eeeereniens [V PO (V)] N (7,330)] e [N SRR | IR [,
198579 Call Options -
S&P U.S. Retiree
Spending Index - USD |Liability Hedge ...... Exhibit 5 ... |Equity/Index [UBS AG ............... BFM8TE1CT2L1QCEMIKS0  |. 05/20/2025 |. 05/20/2026 |............... [V - 7,548,824 1........... 549.38 |....covvnnnnnnns (U R 421,224 ......... (46,288)|......... 374,936 | .oovvnnnnnn [ 375,275 |ovveeeeeieinnnn [V O (U R (46,288)[.....cccvnnnnnne (U R | I Y
198578 Call Options -
S&P 500 - USD .. . |Liability Hedge ...... Exhibit 5 ... |Equity/Index 529900RLNSGAQOUPEHS4  |. 05/20/2025 |. 05/20/2026 |.... 43,152,571)..........5940.46 |................ 0 .o 3,646,400 |....... (400,703)...... 3,245,697 | .cevvvnnnnn [ennnnn 2,245,398 |..oovvnneneen O foeniiniiiiiien 0 ]eennn (400, 703)- e O v O | e
198586 Call Options -
S&P Equal Weight
Energy - USD .......... Liability Hedge ...... Exhibit 5 ... |Equity/Index BATYDEB6GKMZ0031MB27  |. 05/20/2025 |. 05/20/2026 |............... [V 46,507,916 |.......... 1482.85 |oeeeeeeeeennnnn 0f..... 2,860,237 |....... (314,312)|...... 2,545,925 [......covnn |oennne 3,604,416 |....oeeeeennnn [V PO 0f..... (314,312)). e [N SRR | IR [,
198585 Call Options -
S&P 500 - USD ......... Liability Hedge ...... Exhibit 5 ... |Equity/Index [CBOE ................. 529900RLNSGAOUPEHS4  |. 05/20/2025 |. 05/20/2026 |.............. 741...... 43,943,088 |.......... 5940.46 |...oevunnnnnnnne 0f..... 3,713,198 |....... (408,044)|....... 3,305,154 | .oeovvnnnns fennnnn 1,218,701 |oeeeeeee [V PO 0f..... (408,044)......ccevnnnnnn [N SRR | IR [,
198598 Call Options -
S&P 500 - USD ......... Liability Hedge ...... Exhibit 5 ... |Equity/Index [CBOE ................. 529900RLNSGAOUPEHS4  |. 05/20/2025 |. 05/20/2026 |............ 172]..... 102,083,954 |.......... 5940.46 |....evunnnnnnnne 0f..... 8,626,114 |....... (947,925)|....... 7,678,189 |.eevevvnnn |oenee 6,626,595 |...enieeeennn [V PO 0f..... (947,925). v [N SRR | IR [,
198601 Call Options -
SPDR Gold shares - USD
........................... Liability Hedge ...... |Exhibit 5 ... [Equity/Index [CBOE ................. 529900RLNSGAOOUPEHS4 |.05/20/2025 |.05/20/2026 |..........1,794 |...... 54,461,529 ........... 303.58 |...oovorevrren O [oene 4,754,037 |...oo (522,422)].... 4,231,695 [ oo [ 1,853,949 oo O [ O oo (522,422 i O e O | i
198616 Call Options -
Ishares MSCI EAFE -
...................... Liability Hedge ...... |Exhibit 5 ... [Equity/Index |CBOE ................. 529900RLNSGA9OUPEH54 [. 05/20/2025 |.05/20/2026 |.............244 |........2,155,108 |............ 88.49 [.....ceeerers 0 [oennn 129,078 |.eeee (14,184) .. 114,893 | oo [ 83,060 [ O e O e (14,184 0 e
198576 Call Options -
iShares U.S. Real
Estate - USD .......... |Liability Hedge ...... Exhibit 5 ... |Equity/Index [Societe General ... 02RNE8IBXP4ROTD8PU41 |. 05/20/2025 |. 05/20/2026 |.... 23,091,949 ... 95,09 [ 0 e 1,708,804 |....... (187,781)...... 1,621,024 | ... ... (187,781))..
199165 Call Options -
S&P 500 - USD ......... Liability Hedge ...... Exhibit 5 ... |Equity/Index [CBOE ................. 529900RLNSGA9OUPEHS4  |. 06/06/2025 |. 12/04/2026 |............... - 1,200,072]..........6000.36 |.........cc0vus O | 126,368 |.......... (4,887)......... 121,481 [ | 17,451 [ [V O Ofeienes (4,887)]...cccvvnnnnnnns (U8 R | I Y
199168 Call Options -
SPDR Gold shares - USD Bank of America,
........................... Liability Hedge ...... |Exhibit 5 ... [Equity/Index |N.A. ................. BATYDEBBGKMZOO31MB27 |. 06/06/2025 |.06/05/2026 |...............0|...... 60,211,301 ]........... 305.18 |...........eeee. 0 |...... 5,262,467 |....... (306,127)|...... 4,956,340 | .....ovunns |22 2,026,433 oo O [ 0 e (306, 127)f e O e
199180 Call Options - JPMorgan Chase
S&P 500 - USD ......... Liability Hedge ...... Exhibit 5 ... |Equity/Index [Bank, N.A. ......... 7HBGLXDRUGQFUS7RNES7  |. 06/06/2025 |. 06/06/2030 |........eennee. 0]..... 34,971,150 |.......... 6000.36 |....coeeennnnnns 0f..... 1,597,132 ....... (105,017)]...... 1,492,115 | ot 1,718,410 |.oeovnennes [ T 0f...... (105,017)] . eeevennnnnnes Ofiiiiiiii 0] i | i
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1 2 3 4 5 6 7 8 9 10 11 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative
Prior Current
Description Year(s) | Year Initial
of Item(s) Strike Initial Cost Cost of Credit Hedge
Hedged, Price, of Un- Un- Total Current [ Adjustment Quality |Effectiveness|
Used for Type(s) Date of Rate or discounted | discounted Book/ Unrealized | Foreign Year's to Carrying of at Inception
Income Schedule/ of Maturity | Number Index Premium Premium Current Adjusted Valuation | Exchange (Amorti- Value of Refer- and at
Generation Exhibit Risk(s) Exchange, Counterparty Trade or of Notional Received | (Received) | (Received) Year Carrying Increase/ | Change in zation)/ Hedged Potential ence | Quarter-end
Description or Replicated Identifier (a) or Central Clearinghouse Date | Expiration| Contracts Amount (Paid) Paid Paid Income Value Code | Fair Value | (Decrease) | B./A.C.V. | Accretion ltem Exposure | Entity (b)
199184 Call Options - JPMorgan Chase
S&P 500 - USD ......... Liability Hedge ...... Exhibit 5 ... |Equity/Index [Bank, N.A. ......... 7HBGLXDRUGQFUSRNES7  |. 06/06/2025 |. 06/04/2032 |............... 0f..... 51,511,691 |.......... 6000.36 [...unvevrinnnnns 0f..... 2,456,077 |....... (161,496)f...... 2,204,582 [..eeeinnis | 2,648,719 |.euvniiiinnnnnn [V O [V (161,496)[.......ccevnnnnn [ 0
199182 Call Options -
iShares U.S. Real
Estate - USD .......... Liability Hedge ...... Exhibit 5 ... |Equity/Index [Barclays Bank PLC ~ GSGSEF7VJP5I170UK5573 |. 06/06/2025 |. 06/05/2026 |............... [V 25,503,599 ............. 94.96 |..eeeeiiinns 0f..... 1,878,076 |....... (109,251)|...... 1,768,825 |..covvvvnn |ovennnnnn 845,945 |....ovueieeen [V PO 0f..... (109,251)[...ceeeeeeennnn (U S [V T
199189 Call Options -
S&P 500 - USD ......... Liability Hedge ...... Exhibit 5 ... |Equity/Index [CBOE ................. 529900RLNSGAOUPEHS4  |. 06/06/2025 |. 06/05/2026 |............ 185]..... 111,006,660 |.......... 6000.36 [...eeeeeeennnnn 0f..... 9,246,855 |....... (537,906))-..... 8,708,949 [..oeevveers fonnene 1,597,421 [t [V PO 0f...... (537,906)|....ceeeeennnnn (U [V T
199190 Call Options - VWells Fargo Bank,
S&P 500 - USD ......... Liability Hedge ...... Exhibit 5 ... |Equity/Index [N.A. ....ccccooeeeene KB1H1DSPRFMYMCUFXTO9  |. 06/06/2025 |. 06/05/2026 |............... [V 10,388,263 |.......... 6000.36 [...eeeeeeennnnn [V 256,071 |......... (14,896)......... P23 IR VA (R I 202,448 |.ccoein [V PO [V (14,896)[....ccevvnnnnnnn (U [V T
199197 Call Options - VWells Fargo Bank,
S&P 500 - USD ......... Liability Hedge ...... Exhibit 5 ... |Equity/Index [N.A. .....cccocoeeeee KB1H1DSPRFMYMCUFXTO9  |. 06/06/2025 |. 06/05/2026 |............... [V 17,948,388 |.......... 6000.36 [...eeeeeennnnnn [V 904,599 |......... (52,622)......... 851,977 [.eveeeeees o 301,449 |.oeeeeee [V PO [V [C7:77)) (U [V T

199213 Call Options -
First Trust Barclays

Edge Index - USD ..... Liability Hedge ...... Exhibit 5 ... |Equity/Index |Barclays Bank PLC ~ GSGSEF7VJP5I70UK5573 |. 06/06/2025 |.06/05/2026 |.... 3,067,831 ]......... 254.7044 |.. .(5,188)..........83,503 | ........... .. O (5,188 O [ O |
199224 Call Options -

S&P 500 - USD ......... Liability Hedge ...... Exhibit 5 ... |Equity/Index |Citibank N.A. ...... ES70DZWZ7FF32TNEFA76 |.06/06/2025 |.06/05/2026 |............... 0f..... 67,405,160 |.......... 6000.36 [......ccvvvnennn [V 5,908,062 |....... (343,682)|...... 5,564,380 [.....cocuut fornns 3,792,482 ... [V IO [V (343,682))................ [V (1) [ I
199229 Call Options -

Ishares MSCI EAFE -

USD e Liability Hedge ...... Exhibit 5 ... [Equity/Index |CBOE ................. 529900RLNSGAIOUPEH54 [ 06/06/2025 |. 06/05/2026 |............ 283 ]........ 2,543,736 ............ 89.74 ..o (1) T 163,554 |.......... (9,514)......... 154,040 [..ooovvnnns founeenne 85,145 [........ceee (1 (1) P (9,514)]..ceeeeennnes (U FOT (1) [ N
199240 Call Options -

S&P 500 - USD ......... Liability Hedge ...... Exhibit 5 ... |Equity/Index |CBOE ................. 529900RLNSGAIOUPEH54 . 06/06/2025 |. 06/05/2026 |.............. 87 |...... 52,431,3% |.......... 6000.36 [...ccouuvennnns 0]...... 4,367,535 |....... (254,067)....... 4,113,468 |...ooeeen |- 2,453,129 [ (1 0]...... (254,067)-....covveennne (U FOT (1) [ N
199245 Cal | Options -

S&P 500 - USD ......... Liability Hedge ...... Exhibit 5 ... [Equity/Index |CBOE ................. 529900RLNSGAIOUPEH54 . 06/06/2025 |. 06/05/2026 |.............. ... 46,152,155 |.......... 6000.36 [...coouuvennnns 0]...... 3,844,475 |....... (223,640)....... 3,620,835 [....covunns fuenns 2,012,718 |oooies (1 0]...... (223,640)]....cccceennnen (U FOT (1) [ N
199262 Call Options -

S&P 500 - USD ......... Liability Hedge ...... Exhibit 5 ... [Equity/Index |CBOE ................. 529900RLNSGAIOUPEH54 . 06/06/2025 |. 06/05/2026 |.............. 7 |...... 45,694,911 .......... 6000.36 [...ccouuvenenns 0]...... 3,806,386 |....... (221,424)|...... 3,584,962 [.......eu. feuees 1,199,280 |...eeeieennnne (1 0]...... (221,424)....oeeeennen (U FOT (1) [ N
199268 Call Options -

S&P 500 - USD .. . |Liability Hedge ...... Exhibit 5 ... |Equity/Index |CBOE ... 529900RLNSGAIOUPEH54 . 06/06/2025 |. 06/05/2026 |.... 47,402,844 |.......... 6000.36 [....oooueeneenn O feeees 3,948,657 |....... (229,700)....... 3,718,957 |.uvveeeees o 3,191,856 |... ... (229,700)|..

199273 Call Options -

S&P 500 - USD ......... Liability Hedge ...... Exhibit 5 ... |Equity/Index |CBOE ................. 529900RLNSGAIOUPEH54 [ 06/06/2025 |. 06/05/2026 |............ 188 |...... 94,549,283 |.......... 6000.36 [...ccouuvennnns 0]...... 7,875,985 |....... (458,158)....... 7,417,797 | e 3,067,259 |...euveeennnnee (1 0]...... (458,158)].....cvveeeenne (U FOT (1) [ N
199256 Call Options -

S&P 500 - USD .. . |Liability Hedge ...... Exhibit 5 ... |Equity/Index |CBOE ... 529900RLNSGAIOUPEH54 . 06/06/2025 |. 06/05/2026 |.... 51,507,937 |.......... 6000.36 [....oooueeneenn O feeees 4,290,611 |....... (249,592)|....... 4,041,019 |.eeeeeeens e 2,562,031 |... LV O (249,592)|..

199284 Call Options -

S&P U.S. Retiree

Spending Index - USD |Liability Hedge ...... Exhibit 5 ... |Equity/Index |UBS AG ............... BFMBT61CT2L1QCEMIKS0  [. 06/06/2025 |. 06/05/2026 |............... [\ R 8,116,539 ........... 547.94 1.l [V O 453,715 |......... (26,393)|......... 427,321 | e 434,557 | [V IO [V IO (26,393)).cevvvvvnnnnnnns [V (1) [ I
199286 Call Options -

S&P Equal Weight Bank of America,

Energy - USD .......... Liability Hedge ...... Exhibit 5 ... [Equity/Index |[N.A. ....ccooceieies BATYDEB6GKMZO031MB27 [ 06/06/2025 |. 06/05/2026 |............... 0]f..... 58,672, 113.......... 1489.95 |.....eeveeeene 0]...... 3,667,012 |....... (213,316)|...... 3,453,696 [......ccevt fernes 4,429,076 |....ooeeennnnnee (1 0]...... (213,316)).....eeeeeeee (U FOT (1) [ N
199288 Call Options -

First Trust Barclays

Edge Index - USD ..... Liability Hedge ...... Exhibit 5 ... |Equity/Index |Barclays Bank PLC ~ GSGSEF7VJP5I70UK5573 |. 06/06/2025 |.06/05/2026 |............... [0 R 99,937 ......... PT (17 (V) FO 2,888 |............ (168))........... 2,720 [ eeeeeeeis [ 3,295 [ceeeiiiiis [V IO [V FO [R13:)) [V (1) [ I
199521 Call Options -

S&P 500 - USD ......... Liability Hedge ...... Exhibit 5 ... |Equity/Index |Barclays Bank PLC ~ GSGSEF7VJP5I70UK5573 |. 06/13/2025 |.06/12/2026 |............... [\ R 1,043,951 ).......... 6020.48 |.....covvvennns [V PO 52,606 |.......... (2,040).......... 50,566 [ ..eeeeenns forneennnne 70,807 |ouvvvieeeennns [V IO [V PO (P0Z0)) [V (1) [ I
199843 Call Options -

S&P 500 - USD ......... Liability Hedge ...... Exhibit 5 ... [Equity/Index |CBOE ................. 529900RLNSGA9OUPEH54 . 06/20/2025 |. 06/18/2026 |.............. 76 |...... 45,355,584 |.......... 5967.84 ...l [V 3,864,296 |......... (75,139)...... 3,789,157 |.uveeeeeees o 3,119,285 |...evveeennnnne [V IO [V IO [EETRKE) . [V (1) [ I
199850 Call Options -

S&P 500 - USD ......... Liability Hedge ...... Exhibit 5 ... [Equity/Index |CBOE ................. 529900RLNSGA9OUPEH54 [ 06/20/2025 |. 12/18/2026 |............... 2 s 1,193,568 .......... 5067.84 |.............. [V O 126,756 |.......... (1,634)......... 125,122 [ oo | 17,544 ..o, [V IO [V PO (1,634)..evnnnniinnnns [V (1) [ I
199859 Call Options -

S&P U.S. Retiree

Spending Index - USD |[Liability Hedge ...... Exhibit 5 ... |Equity/Index |UBS AG ............... BFMBT61CT2L1QCEMIKS0 | 06/20/2025 |. 06/18/2026 |............... 0. 6,826,164 [........... 548.62 |..eevviiiiinnns [V I 376,804 |.......... (7,327)......... 369,478 |..oooveeee [evneans 366,564 |......ooeeeenns (I [V (7,327)]- e (U FOT (1) [ N
199860 Call Options -

S&P Equal Weight BNP Paribas London

Energy - USD ... Liability Hedge ...... Exhibit 5 ... |Equity/Index |.... ... ROMUWSFPUBMPROBKSP83  |. 06/20/2025 |. 06/18/2026 |.... 1484.72 ..o 0, 2,688,263 |.........(52,272)|...... 2,635,991 [ ..o fennns 3,350,293 |...

199861 Cal | Options -
First Trust Barclays
Edge Index - USD ..... Liability Hedge ...... Exhibit 5 ... |Equity/Index |Barclays Bank PLC ~ GSGSEF7VJP5170UK5573 |. 06/20/2025 |.06/18/2026 |............... (1) O 87,918|......... 255.0534 | (1) IO 2,541 [ () 2,491 | [ 2,864 | (1 (U IR [T2)) T (U FO (1) [ U
199870 Call Options -
S&P 500 - USD ......... Liability Hedge ...... Exhibit 5 ... [Equity/Index [CBOE ................. 529900RLNSGAJOUPEH54 . 06/20/2025 |. 06/18/2026 |............ 159 |...... 94,888,656 |.......... 5967.84 |......oeeee... 0]...... 8,084,514 |....... (157,199)...... 7,927,315 oo [ 1,360,689 [................ [\ A 0]....... (157,199)] .o ceveeeee [ PP [\ PP
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199871 Call Options -
S&P 500 - USD ......... Liability Hedge ...... Exhibit 5 ... |Equity/Index [CBOE ................. 529900RLNSGAQOUPEHS4  |. 06/20/2025 |. 06/18/2026 |.............. 63 [...... 37,379,943 |.......... 5967.84 |....ovunnnnne 0f..... 3,184,771 |......... (61,926)]...... 3,122,845 ... 989,254 |....cvvnnnnnns [V O (U R (61,926)[.....cccvnnnnnns [ 0

199863 Call Options -
iShares U.S. Real
Estate - USD .......... Liability Hedge ...... Exhibit 5 ... |Equity/Index |Societe General ... O2RNE8IBXP4ROTD8PU41 |. 06/20/2025 |.06/18/2026 |............... 0]f..... 21,285,432|............. 94.85 [ 0]...... 1,617,693 |......... (31,455)|...... 1,686,238 | .covveeen |oeenes 649,411 | (1 (1) A (31,455)).....ceveeene (U FO (1) [ N
199879 Call Options -
Ishares MSCI EAFE -
USD v Liability Hedge ...... Exhibit 5 ... [Equity/Index |CBOE ................. 529900RLNSGA9OUPEH54 [ 06/20/2025 |. 06/18/2026 |............ 226 |........ 1,952,531 ]..cueeeens 86.33 [c.uvvuniininnns [V O 119,644 |.......... (2,326)]........ 7,318 | | TTA472 [ [V IO [V PO [25:715)) [V (1) [ I
199889 Call Options -
First Trust Barclays

Edge Index - USD ..... Liability Hedge ...... Exhibit 5 ... |Equity/Index |Barclays Bank PLC ~ GSGSEF7VJP5170UK5573 |. 06/20/2025 |.06/18/2026 |............... [0 R 2,650,326 ......... 255.0534 | (1) P 76,5% |.......... (1,489)|.......... 75,105 | .ooeeeiins [ 84,157 [ceoeeeeenns (1 (1) P [QREEL)) R (U FOT (1) [ N
199888 Call Options -
S&P 500 - USD ......... Liability Hedge ...... Exhibit 5 ... |Equity/Index |CBOE ................. 529900RLNSGAGOUPEH54 . 06/20/2025 |. 06/18/2026 |............ 161]...... 95,976,844 |.......... 5967.84 |....eevveennne 0]...... 8,177,228 |....... (159,002)....... 8,018,226 |...oceveen |oueen 3,133,360 |-..eeveeeennnnee (1 0]...... (159,002)]-.....evveennnne (U FO (1) [ N

199896 Call Options -
SPDR Gold shares - USD

........................... Liability Hedge ...... |Exhibit 5 ... [Equity/Index |CBOE ................. 529900RLNSGAQOUPEH54 [. 06/20/2025 |.06/18/2026 |..........1,563 |...... 48,457,859 ........... 310. 13 |....covveeennn 0 .nnn 4,192,192 |l (81,615)f..... 4,110,677 | e [t 1,416,017 o O e 0 e (81,515) e O et O | e
199901 Call Options - Wells Fargo Bank,
S&P 500 - USD ......... Liability Hedge ...... Exhibit 5 ... |Equity/Index [N.A. .....cccoeeiins KB1H1DSPRFMYMCUFXTO09  |. 06/20/2025 |. 06/18/2026 |............... 0f..... 17,270,504 |.......... 5967.84 |....ouuninnnnn (U R 913,610 |........ (17,765)......... 895,845 | ..ooennnnns [ 202,725 |.cciiiiis [V O [V PO (17,765)[....cevvennnnene [ [V [
199905 Call Options -
S&P 500 - USD ......... Liability Hedge ...... Exhibit 5 ... |Equity/Index [CBOE ................. 529900RLNSGA9OUPEHS4  |. 06/20/2025 |. 06/18/2026 |.............. 80 |..... 47,825,815(.......... 5967.84 |....ovunnnnnne 0f..... 4,074,760 |......... (79,231)...... 3,995,528 [...cceevnns |onnne 2,154,790 |ovvennieiinnnns [V O [V IO (79,2831)]cvvveieiinnnnns [ [V [
199919 Call Options -
S&P 500 - USD ......... Liability Hedge ...... Exhibit 5 ... |Equity/Index [Citibank N.A. ...... ES70DZWZ7FF32TWEFA76 |.06/20/2025 |.06/18/2026 |............... 0funnns 9,570,957 |.......... 5967.84 |....ouunnnnne (U R 206,733 [cuvnennnne (4,020)f......... 202,713 |... 267,587 [.oveeeiiinnnnnns [V O [V PO [C1700)) [ 0
199921 Call Options - Goldman Sachs
S&P 500 - USD ......... Liability Hedge ...... Exhibit 5 ... |Equity/Index [International ...... W22LROWP2|HZNBBBKS528  |. 06/20/2025 |. 06/20/2030 |............... 0f..... 21,922,372 |.......... 5967.84 |....ovunnnnn (U R 998,564 |......... (27,358)...00une 971,206 [..ovvnneens [ 1,103,580 |.ccvvvnnnnnnnnns [V O [V IO (27,358)].cuveiecinnnnns [ [V [
199920 Call Options -
S&P 500 - USD .. . |Liability Hedge ...... Exhibit 5 ... |Equity/Index [CBCE ... 529900RLNSGA9OUPEHS4  |. 06/20/2025 |. 06/18/2026 |.... 44,065,565 |.......... 5967.84 |.....eeeeenn O fnnnns 3,754,386 |.........(73,002)...... 3,681,384 [...oeeeenn [onnnns 2,167,028 |... (783,002)]..
199925 Call Options - Goldman Sachs
S&P 500 - USD ......... Liability Hedge ...... Exhibit 5 ... |Equity/Index [International ...... W22LROWP2|HZNBBBKS28  |. 06/20/2025 |. 06/17/2032 |.......eunnn.n. 0f..... 41,345,3%5.......... 5967.84 |....ovunnnnnne 0f..... 1,970,108 |......... (53,976)|...... 1,916,132 .oeeeeenns | 2,155,665 |...uuniiinnnnn [V O [V IO (53,976)).cvvveeinnnnns [ [V [
199930 Call Options -
S&P 500 - USD . |Liability Hedge . Exhibit 5 ... |Equity/Index 529900RLNSGA9OUPEHS4  |. 06/20/2025 |. 06/18/2026 |. 61,804,562 .. ..5067.84 ......5,265,749 . 3,496,494 .0 L0 (102,390)|..

P I [T P PPN FETPTTTPPPPT RTTUUUTURl IPTPTTTTTUOUUUrY || RTrrTRrn 0 . e Ot 0]... [ETTTTTTTOT TR 0f... . 0] 0 0. ..
0159999999. Subtotal - Purchased Options - Hedging Other - Call Options and Warrants 853,875,196 | 722,855,904 | (394,273,678) 716,189,451 | XXX 931,721,669 0 0 (535,892,574) 0 0 XXX XXX
0219999999. Subtotal - Purchased Options - Hedging Other 853,875,196 722,855,904 | (394,273,678)[ 716,189,451 | XXX 931,721,669 0 0] (535,892,574) 0 0 XXX XXX
0289999999. Subtotal - Purchased Options - Replications 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
0359999999. Subtotal - Purchased Options - Income Generation 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
0429999999. Subtotal - Purchased Options - Other 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
0439999999. Total Purchased Options - Call Options and Warrants 853,875,196 [ 722,855,904 | (394,273,678) 716,189,451 XXX 931,721,669 0 0] (535,892,574) 0 0 XXX XXX
0449999999. Total Purchased Options - Put Options 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
0459999999. Total Purchased Options - Caps 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
0469999999. Total Purchased Options - Floors 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
0479999999. Total Purchased Options - Collars 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
0489999999. Total Purchased Options - Other 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
0499999999. Total Purchased Options 853,875,196 722,855,904 | (394,273,678)[ 716,189,451 | XXX 931,721,669 0 0] (535,892,574) 0 0 XXX XXX
0569999999. Subtotal - Written Options - Hedging Effective Excluding Variable Annuity Guarantees Under SSAP No.108 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
0639999999. Subtotal - Written Options - Hedging Effective Variable Annuity Guarantees Under SSAP No.108 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
180543 Call Options -
S&P 500 - USD ......... Liability Hedge ...... Exhibit 5 ... |Equity/Index [CBOE ................. 529900RLNSGAYOUPEHS4  |. 01/05/2024 |. 07/03/2025 |............... [ 3,371,585 |.......... 4816.55 |....... (288,197)[...cceeeeeennns [ . 96,243 |.......... (1,595)] cevveeeeee [ [V [V PO (V)] N 96,243 |.cevvieeenee (U [V T
180894 Call Options -
S&P 500 - USD ......... Liability Hedge ...... Exhibit 5 ... |Equity/Index [CBOE ................. 529900RLNSGAQOUPEHS4  |. 01/19/2024 |. 07/18/2025 |............... [} - 2,966,610 .......... 4944.35 |....... (252,342)].ccevveans [ . 84,114 |.......... (8,365)] cevveneeee forreeemnnianns [V [V PO (V)] N 84,14 (.o (U [V T
181422 Cal | Options - BNP Paribas London
S&P 500 - USD ......... Liability Hedge ...... Exhibit 5 ... |Equity/Index [....ccooovriiiinnnnnis ROMUWSFPUBMPROBKSP83  |. 02/06/2024 |. 08/06/2025 |............... [V 3,777,790 |........... 5065.7 |....... (339,650)]-+.uu e eeeeennn [V 112,801 |......... [PARVES)) I R (U [V PO [V . 112,801 |oeeeeieeeeeee (U [V T
181829 Call Options -
S&P 500 - USD ......... Liability Hedge ...... Exhibit 5 ... |Equity/Index [CBOE ................. 529900RLNSGAYOUPEHS4  |. 02/20/2024 |. 08/20/2025 |............... [} - 3,052,476 |.......... 5087.46 |....... (264,978)]....eeeeeeennn [V . 87,841 1......... (P25 I R (U S [V PO (V)] N 87,841 [ (U S [V R
182233 Call Options -
S&P 500 - USD ......... Liability Hedge ...... Exhibit 5 ... |Equity/Index [CBOE ................. 529900RLNSGAQOUPEHS4  |. 03/06/2024 |. 09/05/2025 |.......eeeesees 4]....... 2,086,008].......... 5215.02]....... (184,056)[-...cccvvnnnnnns [ 60,903 |......... (22,544)] . ooevvinnn | [ [ T ()] 60,903 [...oiieeiinnnnns [ [o T T
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182838 Call Options -
S&P 500 - USD ......... Liability Hedge ...... Exhibit 5 ... |Equity/Index [CBOE ................. 529900RLNSGA9OUPEHS4  |. 03/20/2024 |. 09/19/2025 |............... [4 - 3,736,229 |.......... 5337.47 |....... (334,894),
183383 Call Options -
S&P 500 - USD ......... Liability Hedge ...... Exhibit 5 ... |Equity/Index [CBOE ................. 529900RLNSGA9OUPEHS4  |. 04/05/2024 |. 10/06/2025 |............... 1 - 1,594,869 1.......... 5316.23 |....... (QLY1LCIV)) R 1 IO By (3 B RO /[ ) P | O O O £ N O | |
183832 Call Options -
S&P 500 - USD .. . |Liability Hedge ...... Exhibit 5 ... |Equity/Index [CBOE ... 529900RLNSGAQOUPEHS4  |. 04/19/2024 |. 10/20/2025 |.......euvevenndfennnnens 2,029,808 (.......... 5074.52 |....... (198,036)|
184334 Call Options -
S&P 500 - USD ......... Liability Hedge ...... Exhibit 5 ... |Equity/Index [CBOE ................. 529900RLNSGA9OUPEHS4  |. 05/06/2024 |. 11/06/2025 |............... L . 2,646,065 (.......... 529213 |....... (238,210)).cceeeeeeeeeeen 0 ettt 78,679 [ (56,078)] e | O e O et O [l 78,679 | O [ O | e
184910 Call Options -
S&P 500 - USD .. . |Liability Hedge ...... Exhibit 5 ... |Equity/Index [CBOE ... 529900RLNSGAQOUPEHS4  |. 05/20/2024 |. 11/20/2025 |.... 2,168,900 .......... 5422.25 |....... (191,516)
185350 Cal | Options - BNP Paribas London
S&P 500 - USD ......... Liability Hedge ...... Exhibit 5 ... |Equity/Index [....cccoovrrirnnnniiss ROMUWSFPUBMPROBKSP83  |. 06/06/2024 |. 12/05/2025 |............... [V - 2,389,297 |..ouunnnn 5468.05 |....... (226,767).....ccvvnnnnnns [V . 75,589 |......... (65,984)] .eevvvnnns feriiiiiiiinnns [ [V O Ofeienes 75,589 |ovvviiiiinns [ [0 R O,
186146 Call Options -
S&P 500 - USD ......... Liability Hedge ...... Exhibit 5 ... |Equity/Index [CBOE ................. 529900RLNSGA9OUPEHS4  |. 06/20/2024 |. 12/19/2025 |............... L} - 2,236,556 |.......... 5591.39 |....... (193,092))..vvvveeeennnnn [V . 64,010 |........ (60,828)[.vvvneeeee [oreeiiiniis [ [V O Ofeienes 64,010 [oeiviiinnnnns [ [0 R N
186673 Call Options -
S&P 500 - USD ......... Liability Hedge ...... Exhibit 5 ... |Equity/Index [CBOE ................. 529900RLNSGAQOUPEHS4  |. 07/05/2024 |. 07/03/2025 |.............. 84 1...... 48,345,024 |.......... 5755.36 |..... (2,634,744)...ccuveennnnnn 0f..... 1,324,691 |......... (A1) I R [ [V O 0f..... 1,324,691 [oeiiiinnnnnns [ [0 R N

186694 Call Options -
First Trust Barclays

Edge Index - USD ..... Liability Hedge ...... Exhibit 5 ... |Equity/Index |Barclays Bank PLC ~ GSGSEF7VJP5170UK5573 |.07/05/2024 |.07/03/2025 |............... 0]...... 1,635,166 |......... 302.7136 |....evvenes (WAK)) T (1 F 359 | ()] F R OO (U FOR (1 (U PR 359 | (U FOT (1) [ N
186703 Call Options - BNP Paribas London

S&P 500 - USD .. . |Liability Hedge ...... Exhibit 5 ... |Equity/Index |.... . ROMUWSFPUBMPROBKSP83  |. 07/05/2024 |. 01/06/2026 |.... 1,446,686 .......... 5687.44 |....... (135,138) ...(47,026) ... 44799 (..

186702 Call Options -

S&P 500 - USD ......... Liability Hedge ...... Exhibit 5 ... [Equity/Index |CBOE ................. 529900RLNSGAQOUPEH54 [ 07/05/2024 |. 07/03/2025 |............ 230 |..... 133,609,526 |.......... 5811.03 |..... (6,475,809).......ccuneeee 0f..... 3,255,893 |......... (53,965)] +.vvvvveees |oeeiiieieenne (U FOR (1 0]...... 3,255,893 |....uueeenne (U FOT (1) [ N
186719 Call Options -

SPDR Gold shares - USD

........................... Liability Hedge ...... [Exhibit 5 ... [Equity/Index [CBOE ................. 529900RLNSGASOUPEH54 |. 07/05/2024 |.07/03/2025 54,972,243 ]........... 237.65 [.....(2,405,686)[................ 0 [ 1,209,526 | (20,047)] cenevneeees oo O ot O e 00000 1,209,526 [ O [ O [ | e
186720 Call Options -

S&P 500 - USD .. . [Liability Hedge ...... Exhibit 5 ... |Equity/Index |CBOE ... 529900RLNSGA9OUPEH54 . 07/05/2024 |. 07/03/2025 |.... 59,222,692 .......... 5913.47 |..... (2,267,569)......ccceennnn 0 fnns 1,140,083 |........ (18,8%) ........... .. L0 1,140,083 [.eevvvvvvveeenn 0 v O e | e
186730 Call Options -

S&P 500 - USD ......... Liability Hedge ...... Exhibit 5 ... [Equity/Index |CBOE ................. 529900RLNSGA9OUPEH54 [ 07/05/2024 |. 07/03/2025 |............ 11]...... 66,023,875 |.......... 5971.92..... (2,186,821)[...cuvvvvnnnnnns 0]..... 1,099,485 |......... (18,224)] e | [V O [V IO 0]...... 1,009,485 |...ooeeennnnns [V (1) [ I
186739 Call Options -

Ishares MSCI EAFE -

USD e Liability Hedge ...... Exhibit 5 ... [Equity/Index |CBOE ................. 529900RLNSGAGOUPEH54 [ 07/05/2024 |. 07/03/2025 |............. 355 |........ 3,058,156 |............ 86.16|......... (68,503)...cccccneenns [0 RO 34,442 |........... [(74 )/ I R (U FOR (1 (1) P 34,442 ... (U FOT (1) [ N
186744 Call Options -

S&P 500 - USD ......... Liability Hedge ...... Exhibit 5 ... |Equity/Index |CBOE ................. 529900RLNSGAGOUPEH54 [ 07/05/2024 |. 07/03/2025 |............ 180 |...... 90,397,200 .......... 6026.48 |..... (2,594,700).....ccccneeen 0f..... 1,304,558 |......... (A7) [ (U FOR (1 0]...... 1,304,558 |....oeeeennnnen (U FOT (1) [ N
186749 Call Options -

S&P 500 - USD ......... Liability Hedge ...... Exhibit 5 ... [Equity/Index |CBOE ................. 529900RLNSGAIOUPEH54 . 07/05/2024 |. 07/03/2025 |.............. 9% |...... 57,632,810 |.......... 6131.15 ... (1,222,000).....ccccnveeee [0 R 614,3% |........ [QIUREX)) P U (U FOR (1 (1) T 614,39 |....cooeeeene (U FOT (1) [ N
186750 Call Options -

S&P 500 - USD ......... Liability Hedge ...... Exhibit 5 ... |Equity/Index |CBOE ................. 529900RLNSGAGOUPEH54  [. 07/05/2024 |. 07/03/2025 |............. 235 |..... 133,419,370 |.......... 5677.42|..... (8,489,610)].......cce.... 0f..... 4,268,387 |........ ((UNLT0) P T (U FOR (1 0]...... 4,268,387 | (U FOT (1) [ N
186775 Call Options - JPMorgan Chase

S&P 500 - USD .. . [Liability Hedge ...... Exhibit 5 ... |Equity/Index |Bank, N.A. ......... THBGLXDRUGQFUS7RNES7  |. 07/05/2024 |. 07/03/2025 |.... 22,820,932|.......... 5710.82 |....... (756,397) ...381,359 |..........(6,321)[... L0 381,359 |..

186681 Cal | Options -

iShares U.S. Real BNP Paribas London

Estate - USD .......... Liability Hedge ...... Exhibit 5 ... [Equity/Index |.....ccccmeniniiiin. ROMUWSFPUBMPROBKSP83 [ 07/05/2024 |. 07/03/2025 |............... 0f..... 21,105,952 ............. 93.22....... (998,918)...ccevveennnns (V) IO 503,633 |.......... [C25:7:)) PUUUUURRRI AR [V O [V IO (1) 503,633 |...uvveeinnne [V (1) [ I
187095 Call Options -

iShares U.S. Real Goldman Sachs

Estate - USD .......... Liability Hedge ...... Exhibit 5 ... |[Equity/Index | International ...... W22LROWP2 IHZNBB6KS28 [ 07/19/2024 |. 07/18/2025 |............... 0]f..... 16,410,451 |............ 98.98 ....... (825,659)]......0ccennnne [0 R 415,123 |......... [C312:X)) [ (U FOR (1 (1) T 5128 | (U FOT (1) [ N
187098 Call Options -

S&P 500 - USD .. . |Liability Hedge ...... Exhibit 5 ... |Equity/Index |CBOE ... 529900RLNSGAIOUPEH54 . 07/19/2024 |. 07/18/2025 |.... 86,190,456 |.......... 5738.96 |..... (4,438, 111)[eeeeeeeec 0 [ 2,225,202 |....... (221,291)]... VN 2,225,202 |..

187110 Call Options -

First Trust Barclays

Edge Index - USD ..... Liability Hedge ...... Exhibit 5 ... |Equity/Index |Barclays Bank PLC ~ GSGSEF7VJP5I70UKS573 |.07/19/2024 |.07/18/2025 |............... 0f...... 1,000,181]......... 304.7204 |............ [(315)) IO (0 E 309 [oeiiiiinns (1)) ST [V O [V IO (1) F 309 |, [V (1) [ I
187116 Call Options -

S&P 500 - USD ......... Liability Hedge ...... Exhibit 5 ... [Equity/Index |CBOE ................. 529900RLNSGA9OUPEH54 [ 07/19/2024 |. 07/18/2025 |.............. 95 [...... 55,653,607 |........... 5833.1..... (2,330,962)[.....ccceennnnn 0]..... 1,168,709 |....... (116,225)] e | [V O [V FOUR 0]...... 1,168,709 [....ceeennnnns (1 (1) [ I

187125 Call Options -
S&P 500 - USD ......... Liability Hedge ...... Exhibit 5 ... [Equity/Index [CBOE ................. 529900RLNSGA9OUPEH54 |, 07/19/2024 |. 07/18/2025 |.............. R|...... 54,283,878 .......... 5909.62]..... (1,893,720)...cceveeennnn. 0. 949,483 |......... [CLN 7)) I Ry [0 0 [/ 949,483 |...cvveennnn. [0 O [0 IR [
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187133 Call Options -
S&P 500 - USD ......... Liability Hedge ...... Equity/Index |CBOE .......ccevvnnnns 529900RLNSGAQOUPEHS4  |. 07/19/2024 |. 07/18/2025 |..............91 [....... 54,323,542|.......... 5969.62 |..... (1,625,624)[......cccvvnnnns 0 815,064 |........ (81,056)] .cevvvenns feevriviiieen 0 v O [ 0l 815,064 [ 0
187136 Call Options -
S&P 500 - USD ......... Liability Hedge ...... . |Equity/Index [CBOE ................. 529900RLNSGAQOUPEHS4  |. 07/19/2024 |. 07/18/2025 |..............95 [...... 57,877,610].......... 6092.38 |..... (1,226,925))..c0unveecnnnnn [V 615,162 [........ (61,176) .cceeeeeees v O e O e 0 | 815,162 | (U8 R | I Y
187138 Call Options -
S&P 500 - USD .. . |Liability Hedge ...... . |Equity/Index |Barclays Bank PLC ~ G5GSEF7VJP5I70UK5573 |. 07/19/2024 |. 07/18/2025 |.... 19,959,989 |.......... 5647.03 |....... (591,030)f ...297,157 |...
187151 Call Options -
SPDR Gold shares - USD
. |Liability Hedge ...... . | Equity/Index | CBOE ... 529900RLNSGAOUPEHS4  |. 07/19/2024 |. 07/18/2025 |.... 41,826,921 ... 288.12..... (1,842,619)| ...923,862
18 all Options -
Ishares MSCI EAFE -
USD e Liability Hedge ...... . |Equity/Index [CBOE ................. 529900RLNSGAQOUPEHS4  |. 07/19/2024 |. 07/18/2025 |............ 285 [........ 2,434,789 )....eunnnnnnnn 85.3|....... (61,084)]...ccvvnnnnnnnns [V . 30,627 |.......... [(LZ1C)) PR [ (VN PO | FURR: |-~ A IR (U R | I Y
187171 Cal | Options -
S&P 500 - USD ......... Liability Hedge ...... . |Equity/Index [CBOE ................. 529900RLNSGAQOUPEHS4  |. 07/19/2024 . 01/20/2026 |......evvvvvnnn 3 fennenns 1,687,008 |.......... 5623.36 |....... (147 ,645))...enneeennnnnn [V . 48,855 |......... (G I R [ (VN PO | IO 1 18- <'- i AR (U8 R | I Y
187176 Call Options -
S&P 500 - USD ......... Liability Hedge ...... . |Equity/Index [CBOE ................. 529900RLNSGAQOUPEHS4  |. 07/19/2024 |. 07/18/2025 |............ 196 |..... 110,034,400 |.....evnnneeee 5614 |..... (7,251,804)[....cccvvnnnnnns 0f..... 3,635,946 |....... (361,586)[ +vvvnneeene [orriiiininnnns [ O feeeriiiinnnnnn 00000, 3,635,946 (..o (U8 R | I Y
187195 Call Options -
S&P 500 - USD ......... Liability Hedge ...... . |Equity/Index [CBOE ................. 529900RLNSGAQOUPEHS4  |. 07/19/2024 |. 07/18/2025 |..............79 [...... 44,981,178 |.......... 5693.82 |..... (2,540,640).......cc0unnnn. 0f..... 1,273,839 |....... (126,680)] -.eeveveen |ovvnnnniinenns [ 0 foeeeiriiiinnnnn 00 1,273,839 [ (U R | I Y
187709 Call Options -
Ishares MSCI EAFE -
USD e Liability Hedge ...... . |Equity/Index [CBOE ................. 529900RLNSGAOUPEHS4  |. 08/06/2024 |. 08/06/2025 |............ 275 |........ 2,226,059 ............ 80.98 |......... (76,419)[....cceennnnnnns [ . 38,000 [..ceeennn (7,768)] eeeevvvnn |oeemnnaeeeeens [V 0 fooeeeereeenenen 0 eeennnnn 38,000 foeeeneeen [N SRR | IR [,
187719 Call Options -
S&P 500 - USD ......... Liability Hedge ...... . |Equity/Index [CBOE ................. 529900RLNSGAOUPEHS4  |. 08/06/2024 |. 02/06/2026 |.........ceeeunB feueeeees 2,676,345 |........... 5352.69 |....... (244,995)]...ccvveens [ . 80,920 |......... [CLTREI0K)) [ F [V O foeeeeeeeeeneneen 0 eeennn 80,920 fonneneeenne [N SRR | IR [,
187725 Call Options -
iShares U.S. Real
Estate - USD ... . |Liability Hedge ...... . |Equity/Index |Societe General ... O2RNE8IBXPAROTD8PU41 |. 08/06/2024 |.08/06/2025 |.... 19,969,258 ...101.06 |..... (1,032,584)| ...514,870 |....... (105,250 ...
187734 Call Options -
S&P 500 - USD ......... Liability Hedge ...... . |Equity/Index [CBOE ................. 529900RLNSGA9OUPEHS4  |. 08/06/2024 |. 08/06/2025 |............ 220 |..... 120,337,842(........... 5468.5 |..... (6,893,267)[....ccccvvnnnnns 0f..... 3,427,6% |....... (700,689)] -.eeeevvnn Jovrnnnniinenns [ O foeeiiiiiinnnnnn 00000, 3,427,696 ... (U R | I Y
187741 Call Options -
First Trust Barclays
Edge Index - USD ..... Liability Hedge ...... . |Equity/Index |Barclays Bank PLC ~ G5GSEF7VJP5170UK5573 |. 08/06/2024 |. 08/06/2025 |...............0 |ecees 2,936,902|......... 310.2738 |.......... (1,800)]ccevvnneeeens [V PO 897 | (LK) [ R [V 0 formeeeeermnneen O e 897 [ [N SRR | IR [,
187747 Call Options -
S&P 500 - USD ......... Liability Hedge ...... . |Equity/Index [CBOE ................. 529900RLNSGAOUPEHS4  |. 08/06/2024 |. 08/06/2025 |............ 101 [...... 56,145,217 |.......... 5559.67 |..... (2,658,573)[.cceeeenennns 0f..... 1,321,983 |....... (270,240 cevvveeees o [V 0 foeeeeeeennnnn 0 e 1,321,983 [ [N SRR | IR [,
187752 Call Options -
S&P 500 - USD ......... Liability Hedge ...... . |Equity/Index [CBOE ................. 529900RLNSGAQOUPEHS4  |. 08/06/2024 |. 08/06/2025 |..............99 [...... 56,285,757 |.......... 5685.43 |..... (1,984,257)..ccceeenennns [V 986,677 |....... (201,696)( ..vvveeeee foreeeennnns [V O foeeeeeeeenennen 0 eeennn. 986,677 [oneeieeeenenns [N SRR | IR [,
187758 Call Options - BNP Paribas London
S&P 500 - USD ......... Liability Hedge ...... . |Equity/Index [...oooovuniiiiiiinnnnns ROMUWSFPUBMPROBKSP83  |. 08/06/2024 |. 08/06/2025 |...........ce.. 0 f.eee. 115,516,021 ].......... 5343.78 |..... (8,911,208)]..ccvvveeeees 0f..... 4,443,330 |....... (908,305)[ +vvvvveeeee forreeennniaes [V 0 foieeeeeennnnnn 0 eeen 4,443,330 [eeeneee [N SRR | IR [,
187762 Call Options - BNP Paribas London
S&P 500 - USD ......... Liability Hedge ...... . |Equity/Index [...oooovuniiiiiiinnnnns ROMUWSFPUBMPROBKSP83  |. 08/06/2024 |. 08/06/2025 |............ee. O [oeee 64,092,993 |.......... 541714 |..... (4,352,845)]....eeeeeen 0f.....2,170,427 |....... [CEXTCTL) [ R [V 0 foieeeeeenennnn 0 ]0een 2,170,427 [ [N SRR | IR [,
187776 Call Options - Vel ls Fargo Bank,
S&P 500 - USD .. . |Liability Hedge ...... . |Equity/Index |N.A. ... KB1H1DSPRFMYMCUFXTO9  |. 08/06/2024 |. 08/06/2025 |.... 57,857,386 |.......... 5627.79 |..... (2,833,612)| e 1,412,903 | (288,826)| ...
187783 Call Options - Royal Bank of
S&P 500 - USD ......... Liability Hedge ...... . |Equity/Index |Canada ............... ES7IP3USRHIGC71XBU11  |. 08/06/2024 |. 08/06/2025 |.............e.O [.eeees 60,817,489.......... 5798.09 |..... (1,836,893)[...ccceeenennnns 0fnes 915,916 |....... [RETAVXT) [ [V O foeeeereeenenen 0 ]eeeenn 915,916 [ [N SRR | IR [,
187785 Call Options - Royal Bank of
S&P 500 - USD .. . |Liability Hedge ...... . |Equity/Index |Canada .... . ES7IP3U3RHIGC71XBU11 |. 08/06/2024 |. 08/06/2025 |.... 24,665,057 |.......... 5376.79 |....... (968,719)| ...483,025 |.........(98,740) ...
187701 Cal | Options -
SPDR Gold shares - USD
........................... Liability Hedge ...... . |Equity/Index |CBOE 529900RLNSGA9OUPEHS4  |. 08/06/2024 |. 08/06/2025 |.... 50,868,769 ... 237.01 [.....(2,275,047) 1,131,274 | (231,255))
188225 Call Options -
S&P 500 - USD ......... Liability Hedge ...... . |Equity/Index [CBOE ................. 529900RLNSGAQOUPEHS4  |. 08/20/2024 |. 02/20/2026 |.......eeevenn3 feunnnens 1,715,238 ].......... 5717.46 |....... (140,427 ).cvvveeeeennnnn [V . 46,382 |......... [(CU22(0)) S E, [ (VN O | FORY [ < 2 AR (U8 R | I Y
188230 Call Options -
S&P 500 - USD ......... Liability Hedge ...... . |Equity/Index [CBOE ................. 529900RLNSGAQOUPEHS4  |. 08/20/2024 |. 08/20/2025 |............ 162 [...... 92,468,628 |.......... 5707.94 |..... (5,785,020)f....cccvvnunnnns 0f.....2,876,617 |....... (810,539)( cevvnneeees [ [ R O feeeriiiinnnnnn 00000 2,876,617 [onnnieenenn (U8 R | I Y
188239 Call Options -
S&P 500 - USD ......... Liability Hedge ...... . |Equity/Index [CBOE ................. 529900RLNSGAQOUPEHS4  |. 08/20/2024 |. 08/20/2025 |..............90 [...... 52,096,860 .......... 5788.54 |..... (2,771,100)]...cvvvennnns 0f..... 1,377,937 |...... (388,259)] ..eevvunnnn [ [ R 0 fooeeniiiiinnnnnn 00 1,377,937 [ (U8 R | [ Y
188250 Call Options -
S&P 500 - USD ......... Liability Hedge ...... . |Equity/Index |CBOE ...........ccc... 529900RLNSGA9OUPEHS4  |. 08/20/2024 |. 08/20/2025 |............ 125 |...... 77,541,125.......... 6203.29]..... (1,389,500))......cccvnnnnns [ 690,933 |....... (194,683)] .evvneeeee foeiiiiiiiinns [ [0 O (N PPN -1 < ) Ofiiiiiiiiinn 0] e i
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188258 Call Options -
S&P 500 - USD ......... Liability Hedge ...... Equity/Index |CBOE .......ccevvnnnns 529900RLNSGA9OUPEHS4  |. 08/20/2024 |. 08/20/2025 |............ 148 |...... 86,493,859 |.......... 5843.39 (4,088,608)]......000vvvneee 0f..... 2,033,072 |....... (572,854) .eevvvvn feniiiiiineen O e O [ 0 e 2,033,072
188281 Call Options -
S&P 500 - USD ......... Liability Hedge ...... . |Equity/Index [CBOE ................. 529900RLNSGAQOUPEHS4  |. 08/20/2024 |. 08/20/2025 |............ 125 |...... 75,821,352 |.......... 6049.37 (2,154,428))...00vveeennnnn 0f..... 1,071,295 |....... (301,857)[ vevvneeene [ [ (VN PO | N R 1,071,295 [ O i O | e
188298 Call Options -
SPDR Gold shares - USD
........................... Liability Hedge ...... . |Equity/Index |UBS AG ............... BFM8T61CT2L1QCEMIK50 |. 08/20/2024 |.08/20/2025 ...... 34,999,634 (........... 250.43 (1,644,129)................ 0 ]........ 819,800 |....... (230,993) PPN 1 FERR | ........ 819,800
188307 Call Options -
iShares U.S. Real
Estate - USD .......... Liability Hedge ...... . |Equity/Index |UBS AG ............... BFM8TE1CT2L1QCEMIKS0 |. 08/20/2024 |. 08/20/2025 |...............0 [...... 15,811,279 |........... 102.82 (622,287)].0vuneeecennnnn 0 s 310,286 |......... (C-TA7)) I R [ (VN PR | IO 310,286 [.v.evevvevennn O v O [ e | e
188324 Call Options -
Ishares MSCI EAFE -
USD e Liability Hedge ...... . |Equity/Index |UBS AG .....ccevunnnn. BFMBTE1CT2L1QCEMIKS0 |. 08/20/2024 |. 08/20/2025 |.......cceeeenn O feeeeees 2,787,763 |............ 88.91......... (50,833)[-eeeeennannns [ . 25,346 |.......... (T82)] v [ [V [V O | FEP 25,346 |.eevneeeeeennn O [ O | s
188329 Call Options -
First Trust Barclays
Edge Index - USD ..... Liability Hedge ...... . |Equity/Index |Barclays Bank PLC ~ G5GSEF7VJP5170UK5573 |. 08/20/2024 |. 08/20/2025 |...............0 [.eeeee 1,781,290]......... 314.0306 |.......... (1,091 (V) P L7 E, [QESE)]  F [ (0N R | FER L2 PN 1 AR | IO [,
188333 Call Options -
S&P 500 - USD ......... Liability Hedge ...... . |Equity/Index [Barclays Bank PLC ~ GS5GSEF7VJP5I70UK5573 |. 08/20/2024 |. 08/20/2025 |...............0 [...... 20,684,043 1........... 5748.8 (614,828)[......ccvvnnnnns 0 s 306,567 |........ (86,381)[.eveeeeeees [oeeiiiiniis [ (VN PR | IO 306,567 [vvueevvennnenn O Joveviiiiien O f e | e
188270 Call Options -
S&P 500 - USD ......... Liability Hedge ...... . |Equity/Index [CBOE ................. 529900RLNSGA9OUPEHS4  |. 08/20/2024 |. 08/20/2025 |..............84 |...... 50,177,612].......... 5951.42 (1,840,868)].....c0uuvvnnnns [V 915,377 |....... (257,924) ceevvvn [ [ (VN PR | IO 915,377 [eveeiiiinneenn O v O [ | e
188741 Call Options -
Ishares MSCI EAFE -
USD e Liability Hedge ...... . |Equity/Index [CBOE ................. 529900RLNSGAOUPEHS4  |. 09/06/2024 |. 09/05/2025 |............ 304 [....... 2,618,467 |............ 86.25|......... (83,791)f.eeeeennns [ . 42,012 |......... (15,851)] cevvvvenne [ [V [V O | FEP 42,012 |eeeeeeeeeen O [ O | s
188749 Call Options -
S&P 500 - USD ......... Liability Hedge ...... . |Equity/Index [CBOE ................. 529900RLNSGAOUPEHS4  |. 09/06/2024 |. 03/06/2026 |........ceeeenn 3 eeeees 1,657,410]........... 5524.7 (142,053)]-eeeeeeeeennn [ . 47,351 |t (TR LIV)) A F [V [V O | FEP 47,351 |eeeeeeeeeeens O [ O | s
188754 Call Options -
S&P 500 - USD ......... Liability Hedge ...... . |Equity/Index [CBOE ................. 529900RLNSGAQOUPEHS4  |. 09/06/2024 |. 09/05/2025 |..............85 [...... 47,525,370 |.......... 5591.22 (2,787,285)[. e [ 1,397,478 |....... (517,298)[ .evveeeees o [V (VN PR | N I 1,897,478 [ O e O | i
188774 Call Options -
S&P 500 - USD ......... Liability Hedge ...... . |Equity/Index [CBOE ................. 529900RLNSGAOUPEHS4  |. 09/06/2024 |. 09/05/2025 |............ 186 |..... 104,676,686 |.......... 5638.82 (5,569,260).....cccvvunnnns [ 2,792,343 |..... (1,083,630) +eevveeees foreevemnnieees [V (VN PR | N I 2,792,383 [ O e O |
188787 Call Options -
S&P 500 - USD ......... Liability Hedge ...... . |Equity/Index [CBOE ................. 529900RLNSGAQOUPEHS4  |. 09/06/2024 |. 09/05/2025 |..............90 [...... 51,328,023 |.......... 5725.89 (2,257, 813)[c.eeeeenennns [ 1,132,034 |....... [CAVZIV) R R [V (VN PR | N I 1,182,084 [.eeeeeiiien O e O [ | s
188799 Call Options -
S&P 500 - USD ......... Liability Hedge ...... . |Equity/Index [CBOE ................. 529900RLNSGAOUPEHS4  |. 09/06/2024 |. 09/05/2025 |............ 100 [...... 58,178,448 (.......... 5802.15 (2,129,144)..ceeeeeeee [ 1,067,521 |....... (395,160)( .evvvevees forreeennnnes [V (VN PR | N I 1,067,521 [ooeeeeeeeeeeee O e O | i
188810 Call Options - JPMorgan Chase
S&P 500 - USD ......... Liability Hedge ...... . |Equity/Index |Bank, N.A. ......... 7HBGLXDRUGQFUS7RNES7  |. 09/06/2024 |. 09/05/2025 |.........ceeeenO [oeeees 24,735,970 |.......... 5563.64 (120,232)]- v [ . 60,450 |......... (P2270)) IR R [V [V O | FEP 60,450 [.oeeeeeneneeee O | O | e
188833 Call Options -
SPDR Gold shares - USD
........................... Liability Hedge ...... . |Equity/Index |Barclays Bank PLC ~ G5GSEF7VJP5I70UK5573 |. 09/06/2024 |. 09/05/2025 ...... 41,489,898 (........... 248.04 (1,813,383))...ccevvvvnnn. 0]l 911,729 .. (337,491)) N | R e 911,729
188842 Call Options -
iShares U.S. Real
Estate - USD .......... Liability Hedge ...... . |Equity/Index |Societe General ... 02RNE8IBXP4ROTD8PU41 |. 09/06/2024 |. 09/05/2025 |...............0 [...... 19,819,829 |............ 105.9 (909,702)-+ e eeeeeneen [V . 457,378 |....... (169,306)( +vvvveveee foreeeeninnaens [V (VN PO | I 457,378 | O e O [ | s
188850 Call Options -
First Trust Barclays
Edge Index - USD ..... Liability Hedge ...... . |Equity/Index |Barclays Bank PLC ~ G5GSEF7VJP5170UK5573 |. 09/06/2024 |. 09/05/2025 |..........eeeu0 e 3,424,781 )......... 314.8009 [.......... (2,412)]cveeeeiiinnnn [0 LIVA K] R (L)) I RN [ (VN P | F, 1,218 o O e O | e
188852 Call Options - Vel Is Fargo Bank,
S&P 500 - USD .. . |Liability Hedge ...... . |Equity/Index |N.A. ... .. KB1H1DSPRFMYMCUFXTO9 (. 09/06/2024 |. 09/05/2025 |...............0 |..... 105,325,890 |.......... 5515.51 (7,591, 144)................ 0 |...... 3,816,658 |.....(1,412,796)] ..evvvnnees feoeeriviiniee 0 e O [ 0 e 3,816,658 |..
188856 Call Options -
S&P 500 - USD ......... Liability Hedge ...... . | Equity/Index BATYDEB6GKMZ0031MB27  |. 09/06/2024 |. 09/05/2025 |...............0 [...... 61,278,652(.......... 5868.68 (2,145,966)|........c00nnnn. 0f..... 1,078,944 |....... (399,388)] ..eevvvnnnn [ [ (VN PO | N R 1,078,944 [ O e O | e
188858 Call Options -
S&P 500 - USD .. . |Liability Hedge ...... . |Equity/Index |N.A. ... BATYDEB6GKMZ0031MB27  |. 09/06/2024 |. 09/05/2025 |.... 90,416,737 |.......... 5993.61 (2,300,805)).......ccccee... O e 1,156,794 |....... (428,205)] .eevvvnnnn fennreiiinnenn O v O [ 0 e 1,156,794 |..
189367 Call Options -
S&P 500 - USD ......... Liability Hedge ...... . |Equity/Index [Barclays Bank PLC ~ GS5GSEF7VJP5I70UK5573 |. 09/20/2024 |. 09/19/2025 |...............0 [...... 47,390,334 |.......... 6151.91 (1,512, 771)]. e [V - 760,588 |....... (TR I [ (VN PR | I 760,588 [..oovvvveeeeen O i O | e
189372 Call Options -
S&P 500 - USD .. . |Liability Hedge ...... . |Equity/Index |UBS AG . . BFMBT61CT2L1QCEMIKS0 . 09/20/2024 |. 09/19/2025 |.... 57,032,365 |.......... 6226.04 (1,514,874)| ...761,645|....... (340,847)[ «eeeeeeeee fevveeereninennnn O e O e O e, 761,645 [ooeniiviineenn O v O | e
189376 Call Options -
S&P 500 - USD ......... Liability Hedge ...... . |Equity/Index |UBS AG ............... BFM8T61CT2L1QCEMIKS0 |. 09/20/2024 |. 09/19/2025 |...............0|...... 56,985,406 |.......... 6352.07 (1,099,907)).....ccvvvnnnnns [ 553,009 |....... (247, 479)] e eevvenee | [ [V T (N IO 553,009 |...evveeennen O i 0 |
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189385 Call Options - Royal Bank of
S&P 500 - USD ......... Liability Hedge ...... Equity/Index |Canada ............... ES7IP3USRHIGC71XBUT1  |. 09/20/2024 |. 09/19/2025 |...............0 [...... 23,900,198 .......... 5847.97 |....... (720,152)[.....ccvvnnnnnns 0 (162,034) .evvneeees o O e O e 0 002362,076 o [ 0
189426 Call Options -
Ishares MSCI EAFE -
USD e Liability Hedge ...... . |Equity/Index [CBOE ................. 529900RLNSGAOUPEHS4  |. 09/20/2024 |. 09/19/2025 |............ 192 |....... 1,706,122]............ 88.91|.........(29,935)]..ccvvrnnnnnnn 0f.eeeeenn 15,009 ... [CIYAYS) [ URTRRRN | f R 0 foeeereeemennen 0 Jeeeenenn 15,009 [ (U S [V T
189435 Call Options -
S&P 500 - USD ......... Liability Hedge ...... . |Equity/Index [CBOE ................. 529900RLNSGAOUPEHS4  |. 09/20/2024 |. 03/20/2026 |........ceeeeenB feueneees 1,747,545(.......... 5825.15 |....... (137,544)[................ 0f.........45,848 |........ (66,619) ..eveeeeens foeeemennieeeeen O [t O foeeeeeeennnenn 0 |eeennn. 45,848 [ (U [V T
189438 Call Options -
S&P 500 - USD ......... Liability Hedge ...... . |Equity/Index [CBOE ................. 529900RLNSGAGOUPEHS4  |. 09/20/2024 |. 09/19/2025 |............ 154 |...... 89,558,084 |.......... 5815.46 |.....(5,402,628)f................ 0 (1,212,224)] ceevveees oo 0 | 0 foreeeeeeeennnnnn 00000 2,708,797 [ (U [V T
189475 Call Options -
iShares U.S. Real
Estate - USD .......... Liability Hedge ...... . |Equity/Index |Barclays Bank PLC ~ GS5GSEF7VJP5I70UK5573 |. 09/20/2024 |. 09/19/2025 |...............0 [...... 18,633,353 |.......eee 109.15 |....... (606,182)]......uuvvvnnens 0 (136,391 weveeeeees foeeeeeeiiieee s O e (VN PO | IR 1 3 4 £ AR [ [0 R N
189482 Call Options -
First Trust Barclays
Edge Index - USD ..... Liability Hedge ...... . |Equity/Index |Barclays Bank PLC ~ G5GSEF7VJP5170UK5573 |. 09/20/2024 |. 09/19/2025 |.........eeeeniO e 3,102,337 |......... 317.5448 | (2,185)[cecenns 0 foieeeeeen 1,099 | (492)] cevvvenees feeeeeeeii O e 0 foreereeermeneen O e 1,099 [ (U [V T
189489 Cal | Options - BNP Paribas London
S&P 500 - USD ......... Liability Hedge ...... . |Equity/Index |..coovvvinniiiiiiinnnnns ROMUWSFPUBMPROBKSP83  |. 09/20/2024 . 09/19/2025 |...............0 [..... 135,168,645(.......... 5929.51 [..... (7,097, 721)|.ceueeeeeennn 0 (1,596,987 ..eveevens foeeemmnieeeeen O et Ofeeeeeeeennnnnn 0], 3,568,576 |....oeeeenn (U [V T
189498 Cal | Options - BNP Paribas London
S&P 500 - USD ......... Liability Hedge ...... . |Equity/Index |..oooovviniiiiiiinnnnns ROMUWSFPUBMPROBKSP83  |. 09/20/2024 |. 09/19/2025 |..........c.ee. O [oeee 46,337,444 |........... 6059.53 |.....(1,838,497).....ccevnennnns 0 (413,662)( .evveneeeee foereeeeniiee s O e 0 forneeeeeemennn 0 e 924,355 [ (U [V T
189415 Call Options -
SPDR Gold shares - USD
........................... Liability Hedge ...... . |Equity/Index |CBOE ................. 529900RLNSGAQOUPEH54 |. 09/20/2024 |. 09/19/2025 ...... 36,443,316 |........... 260.55 R (348,046) ........... R | N 1 R | IO [,
189892 Call Options -
S&P 500 - USD .. . |Liability Hedge ...... . |Equity/Index |Barclays Bank PLC ~ G5GSEF7VJP5I70UK5573 |. 10/04/2024 |. 10/06/2025 |.... 24,225,548 .......... 5911.52|.. (187,181)[...
189912 Call Options -
S&P 500 - USD ......... Liability Hedge ...... . |Equity/Index [CBOE ................. 529900RLNSGA9OUPEHS4  |. 10/04/2024 |. 10/06/2025 |............ 172 |..... 100,886,944].......... 5865.52 |.... (6,617,700)[.......ccuunnnn. 0 e (1,781,888)[ e e O v 0 e 0000000 3,200,670 o [ [V [
189915 Call Options -
S&P 500 - USD .. . |Liability Hedge ...... . |Equity/Index |CBOE 529900RLNSGAQOUPEHS4  |. 10/04/2024 |. 10/06/2025 |.... 45,015,028 .......... 5923.03 (7T13,105)[ +eeeeeeeees feveeeereeennennn O e O e O e 1,317,061 | O e O [ | s
189938 Call Options -
S&P 500 - USD ......... Liability Hedge ...... . |Equity/Index [CBOE ................. 529900RLNSGAQOUPEHS4  |. 10/04/2024 |. 10/06/2025 |.............. 73 [...... 43,582,387 |.......... 5970.19.....(2,333,007)f......cc0vnnnnns 0 (628, 117)] eeeeeevenen Jevrreeeeeeeeen O e Ofeeeriiiinnnnnn 00000 1,160,004 [..ooeeennnn [ [0 R O,
189955 Call Options -
S&P 500 - USD ......... Liability Hedge ...... . |Equity/Index [CBOE ................. 529900RLNSGAQOUPEHS4  |. 10/04/2024 |. 10/06/2025 |............ 135 [...... 80,889,169 |.......... 6001.82 |.....(4,056,844)].......00vvvenn 0 (1,092,227) ceevveeeenn feeeeevieeeeiees O e 0 fooeeiiiiiinnnnnn 01000 2,017,277 [ [ [0 R N
189969 Call Options -
S&P 500 - USD ......... Liability Hedge ...... . |Equity/Index [CBOE ................. 529900RLNSGAQOUPEHS4  |. 10/04/2024 |. 10/06/2025 |.............. 71 |oeeens 43,731,393 |.......... 6117.99 |.....(1,688,358)]......00uvvnnnns 0 (454,558)] «eevvvnnn feeeeeeeiiiienn O | (VN PO | IO - ¢ X711 AR [ [0 R O,
190000 Call Options -
iShares U.S. Real JPMorgan Chase
Estate - USD .......... Liability Hedge ...... . |Equity/Index |Bank, N.A. ......... 7HBGLXDRUGQFUS7RNES7  |. 10/04/2024 |. 10/06/2025 |........ceeeeenO e 19,842,511 |........... 105.95 |....... (841,096)]..ccvvunnnnennn 0 (227,073)[ ceveneeeee oo O e 0 foeeeeeeennneen 0 e 419,389 [ (U [V T
190003 Call Options -
SPDR Gold shares - USD
Liability Hedge ...... . |Equity/Index |Barclays Bank PLC ~ G5GSEF7VJP5I70UK5573 |. 10/04/2024 |. 10/06/2025 |.... 43,953,892 ... 264.82
19 a
S&P 500 - USD ......... Liability Hedge ...... . |Equity/Index [CBOE ................. 529900RLNSGAQOUPEHS4  |. 10/04/2024 . 04/06/2026 |..........cceen 3 [eueeens 1,762,416.......... 5874.72|....... (149,982)................ 0 foeeeenn 9,719 | (76,914 e e O e O e O e 49,719 | O [ O e | s
190019 Call Options -
First Trust Barclays
Edge Index - USD ..... Liability Hedge ...... . |Equity/Index |Barclays Bank PLC ~ G5GSEF7VJP5170UK5573 |. 10/04/2024 |. 10/06/2025 |...............0 |oeee 3,846,082(......... 310.3193 |.oeeeeee e (3, 755) et 0 foeeeeeeennn 1,872 |t (1,014) e e O et 0 foreeeeeeemenenn O e 1,872 [ (U [V T
190023 Call Options -
S&P 500 - USD ......... Liability Hedge ...... . |Equity/Index |Societe General ... 02RNE8IBXP4ROTD8PU41 |. 10/04/2024 |. 10/06/2025 |...............0 [...... 57,470,843 (.......... 6279.59 |.....(1,773,760).....ccvveennnns 0 (478,866)] ....ccvvnnn |ommmmnreeennnnn O Joveiiiieees 0 foneeeeeennnnnn 0 eeenn. 884,437 [ (U [V T
190025 Call Options -
S&P 500 - USD ......... Liability Hedge ...... . |Equity/Index |Societe General ... 02RNE8IBXPAROTD8PU41 |. 10/04/2024 |. 10/06/2025 |...............0 |..... 128,096,482 (.......... 6394.61|.....(2,972,292)......ccvneennnt 0 (802,437 cevveeeeee oo O e 0 foeeeeeeennnnnn 0 eeen 1,482,052 (oo (U [V T
190009 Call Options -
Ishares MSC| EAFE - BNP Paribas London
USD e Liability Hedge ...... . |Equity/Index |..coovvrreniiiniinnnnnns ROMUWSFPUBMPROBKSP83  |. 10/04/2024 . 10/06/2025 |.......eveeenn O feunnenns 2,031,511 ............ 89.76 |...uueen (55, 713)] i 0feeeeennn 27,780 |- (15,0410) eveeeeens e O [ (VN PO | FO - (£ 1 AR [ [0 R N
190426 Call Options - Royal Bank of
S&P 500 - USD ......... Liability Hedge ...... . |Equity/Index |Canada ............... ES7IP3USRHIGC71XBUT1  |. 10/18/2024 |. 10/20/2025 |...............0 [...... 17,068,647 |.......... 6018.32 [....... (513,956)]....c0uunvennnns 0 (158,576)[ +vvveeeeee foeeeeeeiiieee s O e 0 foeeeeriiiinnnnnn 0 ]0iienn256,270 [nnnnicinennn [ R (O R O,
190442 Call Options -
Ishares MSCI EAFE -
USD .oiiiiiiiiiieeenne Liability Hedge ...... . |Equity/Index [CBOE ................. 529900RLNSGAQOUPEHS4 ). 10/18/2024 |. 10/20/2025 |............ 114 |.......... 993,639 ]..ccvuunnnns 87.44).........(29,205)]..cceuuunnnnnnns 0f..c......14,522].......... (8,986)..nvvvevnn Joovrrmnnnnneeene O feeiiiiiiininnnns 0 foieenieernneen O e 14522 (U] [o T T
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190450 Call Options -
S&P 500 - USD ......... Liability Hedge ...... Equity/Index |CBOE .......ccevvnnnns 529900RLNSGAQOUPEHS4  |. 10/18/2024 |. 04/20/2026 |........ceeeeun3 feueneens 1,797,228 |.......... 5990.76 |....... (150,375)[......ccvvunnnns 0f...... 49,850 |........ (80,971) wevneeeeees |oveinnienienn O [ O e O [ 49,850 |..cevvnniiinnns 0
190466 Call Options -
S&P 500 - USD ......... Liability Hedge ...... . |Equity/Index [CBOE ................. 529900RLNSGAQOUPEHS4  |. 10/18/2024 |. 10/20/2025 |............ 146 |...... 87,328,148 |.......... 5981.38 |.....(5,545,080)........c0uunnn. 0 e (1,706,178 weveeeeeees [ O v 0 e 0 2,757,306 [..eneeivinnnnnnn (U8 R | I Y
190471 Call Options -
S&P 500 - USD .. . |Liability Hedge ...... . |Equity/Index |CBOE 529900RLNSGAQOUPEHS4  |. 10/18/2024 |. 10/20/2025 |.... 43,458,624 |.......... 6035.92 (765,903)f +vvvneeeee fovviviiniieee O e O o O s 1,237,754 |..
190483 Call Options -
S&P 500 - USD ......... Liability Hedge ...... . |Equity/Index [CBOE ................. 529900RLNSGAQOUPEHS4  |. 10/18/2024 |. 10/20/2025 |..............76 |...... 46,286,039 |.......... 6098.67 |..... (2,334,995)].......00vvnnene 0 (718,460 +vvvvvvvnnn foeiiieeeees O v 0 e 0 1,161,083 |..cevvennnnnnnee (U R | I Y
190503 Call Options -
S&P 500 - USD .. . |Liability Hedge ...... . |Equity/Index |CBOE 529900RLNSGAQOUPEHS4  |. 10/18/2024 |. 10/20/2025 |.... 44,907,034 |.......... 6140.31 (638,613)[ .evveneeeee foeveviiniiee e O i O o O s 1,032,044 |..
190528 Call Options -
SPDR Gold shares - USD
........................... Liability Hedge ...... . |Equity/Index |Barclays Bank PLC ~ G5GSEF7VJP5170UK5573 |. 10/18/2024 |. 10/20/2025 ...... 34,733,768 (............ 271.4 reeernieeeeeenn 0 (489,149)] ... reeerneneeeeenn 0 e 190,499 [l 0
190538 Call Options -
iShares U.S. Real
Estate - USD .......... Liability Hedge ...... . |Equity/Index |Societe General ... O02RNE8IBXP4ROTD8PU41 |. 10/18/2024 |. 10/20/2025 |...............0 [...... 19,515,218 ............ 109.2 |....... (737,820))...ccuvieennnnn 0 (227,647 )| ceveeeees e O e (VN PR | IO 367,894 [...uiiiiinnnnnn (U8 R | I Y
190543 Call Options -
First Trust Barclays
Edge Index - USD ..... Liability Hedge ...... . |Equity/Index |Barclays Bank PLC ~ G5GSEF7VJP5170UK5573 |. 10/18/2024 |. 10/20/2025 |..........ceeeu O e 2,292,260 |......... 312.3673 |.eeeennnn (2,082)f et 0 foeeeeeeene 1,013 |t ({725 (SRR TR | | R (VN PR | IS 1,018 e [N SRR | IR [,
190545 Call Options -
S&P 500 - USD ......... Liability Hedge ...... . |Equity/Index [CBOE ................. 529900RLNSGAQOUPEHS4  |. 10/18/2024 |. 10/20/2025 |.............. 79 |...... 51,418,019 {.......... 6508.61 |....... (900,205)].......unnneeenn 0 (276,986)( ..vvvveeeee foereeeenniieeen e O e (VN PO | INURR 447,629 | [N SRR | IR [,
190546 Call Options -
S&P 500 - USD ......... Liability Hedge ...... . |Equity/Index |Societe General ... 02RNE8IBXP4ROTD8PU41 |. 10/18/2024 |. 10/20/2025 |...............0 [...... 57,961,270 |.......... 6566.08 |.....(1,092,340)]...cceuunnnnennn 0 (337,080 ceveeneeeee foereeemmeiieeene O e (VN PO | IEURR 544,665 |.....uueeennne [N SRR | IR [,
190549 Call Options -
S&P 500 - USD ......... Liability Hedge ...... . |Equity/Index [CBOE ................. 529900RLNSGAQOUPEHS4  |. 10/18/2024 |. 10/20/2025 |............ 112 |...... 72,285,584 |.......... 6454.07 |.....(1,500,912)f......ccvneennns 0 (461,819)( ..ovvneees o O e (VN PO | IR 746,333 |.ceenneeeeee [N (SRR | [N [,
190553 Call Options -
S&P 500 - USD ......... Liability Hedge ...... . |Equity/Index [CBOE ................. 529900RLNSGAQOUPEHS4  |. 10/18/2024 |. 10/20/2025 |..............75 |...... 47,147,607 |.......... 6267.57 |.....(1,622,597)]..ccvvuunnnnn 0 (499,261)] .evvvvnnns fommmereeeennen O e (VN PO | IV 806,841 [...cevvnnnnnnnns [N SRR | IR [,
191077 Call Options - Royal Bank of
S&P 500 - USD ......... Liability Hedge ...... . |Equity/Index |Canada ............... ES7IP3USRHIGC71XBUT1  |. 11/06/2024 |. 11/06/2025 |.........cceeenO [oeee 24,737,567 |.......... 6080.28 |....... (726,086)]...cevuunnnnnnnn 0 (257,322)] ceevvnnnn feemeeeeeeeenenn O e (VN PO | IEPR 361,048 |......ccevnnnnnn [N SRR | IR [,
191106 Call Options -
S&P 500 - USD ......... Liability Hedge ...... . |Equity/Index [CBOE ................. 529900RLNSGAOUPEHS4  |. 11/06/2024 |. 05/06/2026 |......ceeeeeene 1 feeeeeennee 605,651 |.......... 6056.51 |.........(50,533)..ccvvuunnnnnn 0f.eere 16,783 .. (28,744)] cevvvnees [ O | [V O | FEP 16,783 [.coeeeeeiees [N SRR | IR [,
191113 Cal | Options -
S&P 500 - USD ......... Liability Hedge ...... . |Equity/Index [CBOE ................. 529900RLNSGAOUPEHS4  |. 11/06/2024 |. 11/06/2025 |............ 190 |..... 114,893,570 .......... 6047.08 |..... (7,195, 110)]..ccvvnenneenn 0 (2,549,915)] ..ovvvvvnn Joeemnneeeeenn O [t (VN PR | N I 3,577,788 | [N SRR | IR [,
191130 Call Options -
S&P 500 - USD ......... Liability Hedge ...... . |Equity/Index [CBOE ................. 529900RLNSGAQOUPEHS4  |. 11/06/2024 |. 11/06/2025 |..............83 [...... 50,598,792|.......... 6096.24 |.....(2,887,238).....ccevvennnns 0 (1,023,224)] ceevvenees feeeeeeeeie O | (VN PR | N I 1,435,687 |..ceeveennnnnnns [N SRR | IR [,
191140 Call Options -
iShares U.S. Real
Estate - USD .......... Liability Hedge ...... . |Equity/Index |Societe General ... O02RNE8IBXP4ROTD8PU41 |. 11/06/2024 |. 11/06/2025 |...............0 [...... 22,362,398 |........... 103.88 |....... (873,559))..cuuvviiinnnn 0 (309,585)] +eevvvvnnnn ferrneeeereinnnnn O Joeeeiiiieeeees (V1N PR | I 434,379 | (U8 R | I Y
191148 Call Options -
S&P 500 - USD ......... Liability Hedge ...... . |Equity/Index [CBOE ................. 529900RLNSGAQOUPEHS4  |. 11/06/2024 |. 11/06/2025 |..............65 [...... 40,212,849 |........... 6149.6 |.....(2,064,198)].......00vvennnn 0 (731,543)] ceeevenee feeeeeeeeiiien O | (VN PO | N R 1,026,428 |.....covvvnnnnns (U R | I Y
191153 Call Options -
First Trust Barclays
Edge Index - USD ..... Liability Hedge ...... . |Equity/Index |Barclays Bank PLC ~ G5GSEF7VJP5170UK5573 |. 11/06/2024 |. 11/06/2025 |..........ceeeu 0 e 3,274,527 |.........305.3733 [....cceuen (3,201 O e 1,592 [ (1,134)] e oo O | (VN PR | IS 1,502 [ [N SRR | IR [,
191155 Call Options - VWells Fargo Bank,
S&P 500 - USD ......... Liability Hedge ...... . |Equity/Index [N.A. .ooooeiiinneens KB1H1DSPRFMYMCUFXTO9  |. 11/06/2024 |. 11/06/2025 |..........c.ee.O [oeeees 74,367,348 (635,359)] ..cevvvnnns fermmereeemnnnn O e (VN PO | IEU 891,473 [ [N SRR | IR [,
191163 Call Options - Vel ls Fargo Bank,
S&P 500 - USD .. . |Liability Hedge ...... . |Equity/Index |N.A. ... .. KB1H1DSPRFMYMCUFXT09 |. 11/06/2024 |. 11/06/2025 |.... 61,271,979 (477,457 ... 669,920 |..
191169 Call Options -
S&P 500 - USD ......... Liability Hedge ...... . | Equi ty/Index KB1H1DSPRFMYMCUFXTO9  |. 11/06/2024 |. 11/06/2025 |..........c.ee.O [oeeees 68,331,343 (460,748)[ ..veveeeeen foeeeeeneiiee s O e O e O e 646,476 |.......cevnnnnnn [N SRR | IR [,
191171 Call Options -
S&P 500 - USD .. . |Liability Hedge ...... . | Equi ty/Index 529900RLNSGAOUPEHS4  |. 11/06/2024 |. 11/06/2025 |.... 72,247,137 (1,208,619)[...eveeeeee foeeeeeeiieeeee O e O e O 1,695,814 |..
191183 Call Options -
SPDR Gold shares - USD
........................... Liability Hedge ...... . |Equity/Index |CBOE 529900RLNSGAQOUPEHS4  |. 11/06/2024 |. 11/06/2025 |.... ...... 40,570,834 (626,764) ........... |..
191193 Call Options -
Ishares MSCI EAFE -
USD .oiiiiiiiiiieeenne Liability Hedge ...... . |Equity/Index [CBOE ................. 529900RLNSGAQOUPEHS4  |. 11/06/2024 |. 11/06/2025 |.............225|........ 1,929,957 ... 85.74 ... (44,384)]. oo 0f.......e22,050 |......... (15, 715) e foeeemmmneeeeee O et [V T | IO 22,050 |.oovuniiiiaenes Ofiiiiiiii 0] i | i
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STATEMENT AS OF JUNE 30, 2025 OF THE MassMutual Ascend Life Insurance Company

SCHEDULE DB - PART A - SECTION 1

Showing all Options, Caps, Floors, Collars, Swaps and Forwards Open as of Current Statement Date
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Cumulative
Prior Current
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of Item(s) Strike Initial Cost Cost of Credit Hedge

Hedged, Price, of Un- Un- Total Current [ Adjustment Quality |Effectiveness|
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Income Schedule/ of Maturity | Number Index Premium Premium Current Adjusted Valuation | Exchange (Amorti- Value of Refer- and at

Generation Exhibit Risk(s) Exchange, Counterparty Trade or of Notional Received | (Received) | (Received) Year Carrying Increase/ | Change in zation)/ Hedged Potential ence | Quarter-end
Description or Replicated Identifier (a) or Central Clearinghouse Date | Expiration| Contracts Amount (Paid) Paid Paid Income Value Code | Fair Value | (Decrease) | B./A.C.V. | Accretion ltem Exposure | Entity (b)

191194 Call Options -
S&P 500 - USD ......... Liability Hedge ...... Exhibit 5 ... |Equity/Index [CBOE ................. 529900RLNSGAQOUPEHS4  |. 11/06/2024 |. 11/06/2025 |.............. 75 |ounens 47,263,508 .......... 6294.86 |..... (1,764,669)]......000vvvveee [V - 877,486 |....... (77X ) R FOR | EPRRUUUR | ARR | I 877,486 [....covvvnnnnnnn [
191203 Call Options -
S&P 500 - USD ......... Liability Hedge ...... Exhibit 5 ... |Equity/Index [CBOE ................. 529900RLNSGAQOUPEHS4  |. 11/06/2024 |. 11/06/2025 |.............. ... 45,767,580 .......... 6423.52 |..... (1,236,544))..c0unneennnnn [V 614,875 ....... (438,226)] ..eevvvnnnn [ernnieiiiinnnns [ [V O (U R 614,875 [..eiiiiinnnnnn (U8 R | I Y
191577 Call Options - Royal Bank of
S&P 500 - USD .. . |Liability Hedge ...... Exhibit 5 ... |Equity/Index |Canada .... . ES7IP3U3RHIGC71XBU11 | 11/20/2024 |. 11/20/2025 |.... 21,524,162 |........... 6063.85 |....... (688,908) ...342,561 |....... (270,642)| ... PV FR 342,561 |..
191573 Call Options -
SPDR Gold shares - USD
. |Liability Hedge ...... Exhibit 5 ... |Equity/Index [CBOE ... 529900RLNSGAOUPEHS4  |. 11/20/2024 |. 11/20/2025 |.... 37,002,790 ... 262.87 |..... (1,680,729)| ...835,747 |....... (660,287) ...
19 all Options -
iShares U.S. Real
Estate - USD .......... Liability Hedge ...... Exhibit 5 ... |Equity/Index [CBOE ................. 529900RLNSGAQOUPEHS4  |. 11/20/2024 |. 11/20/2025 |.......... 1,666 |...... 17,620,964 (........... 105.78 |....... (603,024))...unveeeennnnn [V . 299,855 |....... (236,902)] ..cevvvnnnn fernniiiiiinnnns [ [V O (U R 299,855 |..ouvnenne (U R | I Y
191632 Call Options -
Ishares MSCI EAFE -
USD e Liability Hedge ...... Exhibit 5 ... |Equity/Index [CBOE ................. 529900RLNSGAQOUPEHS4  |. 11/20/2024 |. 11/20/2025 |............ 192 |........ 1,599,213 ............. 83.35|......... (35,879).ceeeeeeennns [ . 17,841 ......... (QLVE)) I R [V [V PO (V)] N 17,841 [ [N SRR | IR [,
191642 Call Options -
S&P 500 - USD ......... Liability Hedge ...... Exhibit 5 ... |Equity/Index [CBOE ................. 529900RLNSGAQOUPEHS4  |. 11/20/2024 |. 11/20/2025 |.............. 741...... 45,919,743 |.......... 6190.48 |..... (2,201,158)....cceeereennns [ 1,094,532 |....... (864, 741) .evveeeees o [V [V PO 0f..... 1,094,532 [ceeeeeeeinnnnns [N (SRR | [N [,
191649 Call Options -
First Trust Barclays
Edge Index - USD ..... Liability Hedge ...... Exhibit 5 ... |Equity/Index [Barclays Bank PLC ~ GSGSEF7VJP5I70UK5573 |. 11/20/2024 |. 11/20/2025 |............... [V 3,154,698 |......... 303.5275 |.....unn [(7 5! A [0 1,674 (.......... (1,322)] cevveeees [ [ [V O [N R 1,674 | (U R | I Y
191651 Call Options -
S&P 500 - USD ......... Liability Hedge ...... Exhibit 5 ... |Equity/Index [CBOE ................. 529900RLNSGAQOUPEHS4  |. 11/20/2024 |. 05/20/2026 |............... L 604,492|.......... 6044.92........ (51,680)]..cccvvnnnnnnns 0 foeeeenn 17,1683 oo (30, 724) e o O e O e O 17,163 [ [
191655 Call Options -
S&P 500 - USD ......... Liability Hedge ...... Exhibit 5 ... |Equity/Index [CBOE ................. 529900RLNSGAQOUPEHS4  |. 11/20/2024 |. 11/20/2025 |.............. 72 |eeeens 43,830,144 |.......... 6087.52 |..... (2,573,208).....cccvvnnnnns 0f..... 1,279,535 |..... (1,010,903) +vvvneeeees foreriiiiiis [ [V O 0f..... 1,279,535 [cuveniiiiinnnns (U8 R | I Y
191661 Call Options -
S&P 500 - USD .. . |Liability Hedge ...... Exhibit 5 ... |Equity/Index |CBOE 529900RLNSGAQOUPEHS4  |. 11/20/2024 |. 11/20/2025 |............ 154 |..... 101,620,904].......... 6598.76 ...849,544 849,544 |..
191660 Call Options -
S&P 500 - USD ......... Liability Hedge ...... Exhibit 5 ... |Equity/Index [CBOE ................. 529900RLNSGAQOUPEHS4  |. 11/20/2024 |. 11/20/2025 |.............. 78|...... 48,980,716 ........... 6303.5|..... (1,833,581)[...cccvvennnnnns [V 911,783 |....... (720,336)[ +vvvnneeeee forriiiininns [ [V O (U R 911,763 [ (U R | I Y
191669 Call Options -
S&P 500 - USD .. . |Liability Hedge ...... Exhibit 5 ... |Equity/Index |CBOE 529900RLNSGAQOUPEHS4  |. 11/20/2024 |. 11/20/2025 |.... 44,585,103 ...6153.2 ... (2,305,336)[.....0nnnnnnnn 0 [ 1,146,335 |....... (905,668)( ...eneeeee forvviiiiiieee O i O e O s 1,146,335 |..
191670 Call Options -
S&P 500 - USD ......... Liability Hedge ...... Exhibit 5 ... |Equity/Index [CBOE ................. 529900RLNSGAQOUPEHS4  |. 11/20/2024 |. 11/20/2025 |............ 121..... 78,533,984 |.......... 6494.62 |..... (1,805,239)f.....cccvvnnnnns [V - 897,660 |....... (709,201)f «eeeeeeeees feveeeneninennnnn O e O e O e, 897,660 [......cvvnnnnnns (U R | I Y
191676 Call Options -
S&P 500 - USD .. Liability Hedge ...... Exhibit 5 ... |Equity/Index |CBOE 529900RLNSGAQOUPEHS4  |. 11/20/2024 |. 11/20/2025 |.... 92,936,844 |.......... 6034.86 |.... (6,008,618)................ 0 [..... 2,987,802 |..... (2,360,529)] ..vvvvnnnnn foeneeeneeeeeeens O feiiiiiiiiiiits 0 e 0 2,987,802 [coevvvvvenenn O | O | e
192101 Call Options -
S&P 500 - USD ......... Liability Hedge ...... Exhibit 5 ... |Equity/Index [CBOE ................. 529900RLNSGAQOUPEHS4  |. 12/06/2024 |. 12/05/2025 |............ 14r...... 91,299,642 |.......... 6210.86 |..... (5,551,602)[.....cccvvnnnnns 0f..... 2,783,490 |..... (2,429,787)| +evvvvnne feoieniiiiiinnnns [ [V O 0f..... 2,783,490 |..covvnnnnne (U R | I Y
192123 Call Options -
S&P 500 - USD ......... Liability Hedge ...... Exhibit 5 ... |Equity/Index [CBOE ................. 529900RLNSGAQOUPEHS4  |. 12/06/2024 |. 12/05/2025 |.............. ... 44,490,588 |.......... 6266.28 |..... (2,435,797)).ceveeeeeinnnns 0f..... 1,221,272 |..... (1,066,083)] ..cevvvnnnn [ernnriniinnnnns [ [V O 0f..... 1,221,272 [eeeeiiiiiinnnns (U8 R | I Y
192135 Call Options -
S&P 500 - USD ......... Liability Hedge ...... Exhibit 5 ... |Equity/Index [CBOE ................. 529900RLNSGAQOUPEHS4  |. 12/06/2024 |. 12/05/2025 |............ 102 ...... 68,817,360 ........... 6746.8 |..... (1,125,672)[..ccvvvnnnnnns [V . 564,3% |....... (492,676)( .evvnneeene [oerieiiiins [ [V O (U R 564,395 |...ovunniinnnn (U R | I Y
192142 Call Options -
S&P 500 - USD ......... Liability Hedge ...... Exhibit 5 ... |Equity/Index [CBOE ................. 529900RLNSGAQOUPEHS4  |. 12/06/2024 |. 12/05/2025 |.............. o2 I 62,675,736 |.......... 6812.58 |....... (818,064).......c0unnnnn. 0 s 410,165 |....... (358,045)] ..eevvvnnn [ [ [V O (U R 410,165 [ovenniiiinnnnn (U8 R | I Y
192192 Call Options -
iShares U.S. Real
Estate - USD .......... Liability Hedge ...... Exhibit 5 ... |Equity/Index [CBOE ................. 529900RLNSGAQOUPEHS4  |. 12/06/2024 |. 12/05/2025 |.......... 1,616 |...... 17,261,746 |........... 106.85 |....... (571,891)[.cceeeennns 0fnes 286,738 |....... (250,301)[ ceveeneveee forreeemnies [V [V PO [ R 286,738 |...eeeeeennnnnn [N SRR | IR [,
192214 Call Options -
First Trust Barclays
Edge Index - USD ..... Liability Hedge ...... Exhibit 5 ... |Equity/Index [Barclays Bank PLC ~ GSGSEF7VJP5I70UK5573 |. 12/06/2024 |. 12/05/2025 |............... [0 2,873,576 |......... 307.9419 |.......... (3,067)f.cccceeeennnnn [0 1,538 [ (1,382)] v [ [ [V O [N R 1,638 [ (U8 R | I Y
192219 Call Options - Royal Bank of
S&P 500 - USD ......... Liability Hedge ...... Exhibit 5 ... |Equity/Index [Canada ............... ES7IP3USRHIGC71XBUT1  |. 12/06/2024 |. 12/05/2025 |............... 0f..... 18,126,741 ).......... 6238.26 |....... (5625,593)]...ccvvunnnns [V . 263,524 |....... [ZN0E)) U R, [ [V O (U R 263,524 |...ovvnnnne (U8 R | I Y
192220 Cal | Options - BNP Paribas London
S&P 500 - USD ......... Liability Hedge ...... Exhibit 5 ... |Equity/Index [....cccoovrrirnnnniiss ROMUWSFPUBMPROBKSP83  |. 12/06/2024 |. 06/05/2026 |............... [V - 2,094,531 ).......... 6226.69 |....... (194,293)]....c0vnnnnnnnns [V . 64,764 |....... (121,857)[ weveneeens [ [ [V O Ofeienes 64,764 [...coovvvinnnnnn (U8 R | I Y
192215 Call Options -
Ishares MSCI EAFE -
USD .oiiiiiiiieeeeenn Liability Hedge ...... Exhibit 5 ... |Equity/Index [CBOE ................. 529900RLNSGAQOUPEHS4  |. 12/06/2024 |. 12/05/2025 |.............. 84)......... 729,910 ......ce...n 86.61[......... (14,495))..eveeeeeennn [ 7,268].......... (6,344)] ovveninee [ [ [ T Ofiieennnnn 7,268 [ ciieiininnes Ofiiiiiiii 0] i | i
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192218 Call Options -
SPDR Gold shares - USD

.................... s Liability Hedge ...... [Exhibit 5 ... |Equity/Index [CBOE ................. 529900RLNSGAQOUPEH54 |. 12/06/2024 |. 12/05/2025 |..........1,369 |...... 35,720,689 |........... 260.95 |.....(1,513,971).....cccceerie. 0|l 759,083 |l (662,625)] .vveeeeeens fennneeeeeeeen O e 0 e 0 759,083 [ O [ O | s
;&9§2§gocflbsgpf:ons _ Liability Hedge ...... Exhibit 5 ... |Equity/Index |CBOE ... 529900RLNSGAQOUPEHS4 . 12/06/2024 |. 12/05/2025 |.... 48,359,650 |.......... 6334.49 |..... (2,308,014)f....cceeeeennn 0 fenns 1,157,204 |..... (1,010, 156)] .vvvvveees |oeeinieeeeeees O e O el O s 1,157,204 |..

;ggZéaocflLlegptlons- Liability Hedge ...... Exhibit 5 ... [Equity/Index |CBOE ................. 529900RLNSGAQOUPEHS4 . 12/06/2024 |. 12/05/2025 |.............. 781...... 49,689,508 .......... 6372.86 |..... (2,186,761).....uveeenn. 0f..... 1,006,400 |....... (957,086)[ ..vvvvveees |eeniiiaeaanns [V (I R 0]...... 1,096,400 |......oveeeeen. [V R (O I
;ggzégocflbsgpﬂons _ Liability Hedge ...... Exhibit 5 ... |Equity/Index |CBOE ... 529900RLNSGAQOUPEHS4 [, 12/06/2024 |. 12/05/2025 |.............7T1 ... 45,932,214 ].......... 6480.05 |..... (1,583,869), 794128 L (693,217)]... O 794,128 |..

;&9§2§gocflhsgphons- Liability Hedge ...... Exhibit 5 ... [Equity/Index |CBOE ................. 529900RLNSGAQOUPEHS4 . 12/06/2024 |. 12/05/2025 |.............. 65 [....... 42,954,904 |.............. 6639 |....... (976,856).............. [\ R 489,781 |....... (427,543)] ovveeeees e [V (I R (V) RO 489,781 [oooeeennnnns [V R (O I
;&9§9ggocflhsgphons- Liability Hedge ...... Exhibit 5 ... [Equity/Index |CBOE ................. 529900RLNSGAQOUPEHS4 [, 12/20/2024 |. 12/19/2025 |............ 162 |..... 106,610,004 |.......... 6580.87 |..... (2,045,574 )...cccnnnnneens 0f..... 1,025,620 |....... (C7ERC7)) I R, [V (I R 0]...... 1,025,620 |.........c.... [V R (O I
;&9§9ggocflbsgptlons- Liability Hedge ...... Exhibit 5 ... [Equity/Index |CBOE ................. 529900RLNSGAQOUPEHS4 . 12/20/2024 |. 06/18/2026 |............... 2. 1,211,672.......... 6058.36 |....... (106,092)f................ [\ R 35,420 |......... [(CENVTH) PP U [V (I R [V F 35,429 |, [V R (O I
;&9§9ggocflbsgptlons- Liability Hedge ...... Exhibit 5 ... [Equity/Index |CBOE ................. 529900RLNSGAQOUPEHS4 . 12/20/2024 |. 12/19/2025 |............ 1271...... 76,813,156 |.......... 6048.28 |..... (5,124,831)f.....cccenns 0f..... 2,569,514 |..... (2,481, 788) oo [ [V R (I R 0]...... 2,569,514 [................ [V T (O I
;&9§9ggocflbsgptlons- Liability Hedge ...... Exhibit 5 ... [Equity/Index |CBOE ................. 529900RLNSGAQOUPEHS4 . 12/20/2024 |. 12/19/2025 |.............. 72|...... 43,961,832|.......... 6105.81..... (2,644,560)|................ 0f..... 1,325,943 |..... (1,260,012)] .evveeeenns e [V (I R 0]...... 1,325,043 [, [V R (O I
;&9§9ggocflhsgphons- Liability Hedge ...... Exhibit 5 ... [Equity/Index |CBOE ................. 529900RLNSGAQOUPEHS4 . 12/20/2024 |. 12/19/2025 |.............. 781...... 47,825,261|.......... 6170.46 |..... (2,543,386)....ccnnreennn 0f..... 1,275,216 |..... (1,211,807)) e oo [V (I R 0]...... 1,275,216 | [V R (O I
éggoggocf|bsgp.‘.l.(’.f.1.s..‘. Liability Hedge ...... Exhibit 5 ... [Equity/Index |CBOE ................. 529900RLNSGAQOUPEHS4 . 12/20/2024 |. 12/19/2025 |.............. 81]...... 50,105,966 |.......... 6209.01 |..... (2,466,236)|................ 0f..... 1,236,534 |..... (1,175,049)] .ooeveeens e [V (I R 0]...... 1,236,534 |....oooeeennis [V R (O I

193021 Call Options -
SPDR Gold shares - USD
........................... Liability Hedge ...... [Exhibit 5 ... |Equity/Index |Societe General ... O2RNE8IBXPAROTD8PU41 |. 12/20/2024 |. 12/19/2025 |...............0|...... 35,015,992|........... 260.48 |.....(1,513,351)....ccurreenccs O |58, 772 | (721,043)] e e O e O e 0 e 758,772 [ O e O | s
193032 Call Options -
First Trust Barclays

Edge Index - USD ..... Liability Hedge ...... Exhibit 5 ... |Equity/Index |Barclays Bank PLC ~ GSGSEF7VJP5I70UK5573 |. 12/20/2024 |. 12/19/2025 |.......ceeeeen feeeeene 2,233,877 |......... 296.2287 |.......... (2,383)| 1,195 . (1,135)) 0 1,195 |

193031 Call Options -

S&P 500 - USD ......... Liability Hedge ...... Exhibit 5 ... [Equity/Index |CBOE ................. 529900RLNSGAGOUPEHS4 . 12/20/2024 |. 12/19/2025 |.............. 79|...... 49,844,772 |.......... 6324.66 |..... (1,905, 188).....ccccnnnnes [0 R 955,218 |....... (907,721)] e | (U FOR (1 (1) PO 955,218 |....eeveennne (U FOT (1) [ N
193039 Call Options -

S&P 500 - USD ......... Liability Hedge ...... Exhibit 5 ... [Equity/Index |CBOE ................. 529900RLNSGAGOUPEHS4 . 12/20/2024 |. 12/19/2025 |.............. Fal 45,989,625 (........... 6458.7 |..... (1,254,644)......cuveeeees [0 R 629,060 |....... (597, 781)] e | (U FOR (1 (1) T 629,060 |.......cevveeens (U FOT (1) [ N
193048 Call Options - Royal Bank of

S&P 500 - USD ......... Liability Hedge ...... Exhibit 5 ... [Equity/Index |Canada ............... ES7IP3USRHIGC71XBUTT [ 12/20/2024 |. 12/19/2025 |............... 0]f..... 17,688,718 |.......... 6085.05 |....... (577,556)].....eveeennnee [0 R 289,578 |....... (275,179)] v | (U FOR (1 (1) PO 289,578 |..cceiiiienns (U FOT (1) [ N

193055 Call Options -
iShares U.S. Real
Estate - USD .......... Liability Hedge ...... Exhibit 5 ... [Equity/Index |CBOE ................. 529900RLNSGAQOUPEHS4 [ 12/20/2024 |. 12/19/2025 |.......... 1,784 ...... 17,638,300 [............ 98.88 [....... (633,282)]....ccceennnnn [\ IO 317,503 |....... [KUIAL)) PRSI [V O [V IO (1) R 317,503 [..oooiiiienns [V (1) [ I
193064 Call Options -
Ishares MSCI EAFE -
USD e Liability Hedge ...... Exhibit 5 ... [Equity/Index |CBOE ................. 529900RLNSGAGOUPEH54 . 12/20/2024 |. 12/19/2025 |............ 152 |........ 1,236,390 |......ccu... 81.35|......... (33,285)...eeveeennnee [0 RO 16,688 |......... [QETR: L)) R (U FOR (1 (1) P 16,688 |.....ocvveeenes (U FOT (1) [ N
193390 Call Options -
SPDR Gold shares - USD
........................... Liability Hedge ...... |Exhibit 5 ... |Equity/Index |CBOE ................. 529900RLNSGAQOUPEH54 |.01/06/2025 [.01/06/2026 |..........1,464]......38,093,671........... 260.24 |................ 0 |.....(1,589,676)[.........759,900 |....... (829,776)] ..vvvvvrunn [oeneeeeeeeeeeenn O [ O e 010 769,900 [ 0 v O | e
19339 Call Options -
iShares U.S. Real
Estate - USD .......... Liability Hedge ...... Exhibit 5 ... |Equity/Index |CBOE ................. 529900RLNSGAJOUPEH54  [. 01/06/2025 |.01/06/2026 |.......... 1,784 |...... 17,561,105 |............. 98.42 oo 0]...... (626,290).......... 299,380 |....... (326,910)] .vvvveeees | (U FOR (1 (1) A 299,380 |...eeeieeennne (U FOT (1) [ N
193402 Call Options -
Ishares MSCI EAFE -

USD v Liability Hedge ...... Exhibit 5 ... [Equity/Index |CBOE ................. 529900RLNSGA9OUPEH54  [. 01/06/2025 |.01/06/2026 |............. 229 |....... 1,888, 119(............. 82.34 ...l [V O (47,467)|.......... 22,690 |......... [(VZNE)) Py N [V O [V IO (1) F 22,690 [..oooiiiiiinnns [V (1) [ I
193407 Call Options -
S&P 500 - USD ......... Liability Hedge ...... Exhibit 5 ... [Equity/Index |CBOE ................. 529900RLNSGA9OUPEH54  [. 01/06/2025 |. 07/06/2026 |............... 2] 1,220,770 .......... 6103.85 |....oevvrnnnnns [V (103,578)......... 33,069 [......... (U101 P A [V O [V IO (1) F 33,069 [...ocoiurnnnnns [V (1) [ I
193410 Call Options -
S&P 500 - USD ......... Liability Hedge ...... Exhibit 5 ... [Equity/Index |CBOE ................. 529900RLNSGA9OUPEH54 [ 01/06/2025 |.01/06/2026 |............ 126 |...... 76,780,494(.......... 6093.69 |................ 0f.... (4,823,784)...... 2,305,875 |..... (2,517,909) ..o [ [V O [V FOUR 0]...... 2,305,875 [..veeeeeinnes (1 (1) [ I

193414 Call Options -
S&P 500 - USD ......... Liability Hedge ...... Exhibit 5 ... [Equity/Index [CBOE ................. 529900RLNSGA9OUPEH54 |, 01/06/2025 |. 01/06/2026 |.............. Al 43,659,746 1.......... 6149.26|................ 0]..... (2,469,948)|........ 1,180,689 |..... (1,289,259)] ..o v [0 0 0]...... 1,180,689 [................ [0 O [0 IR [
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1 2 4 5 6 7 9 11 12 14 15 17 20 22 23
Cumulative
Prior Current
Description Year(s) | Year Initial
of Item(s) Initial Cost Cost of Credit Hedge
Hedged, of Un- Un- Adjustment Quality |Effectiveness|
Used for Type(s) Date of discounted | discounted Book/ Unrealized to Carrying of at Inception
Income of Maturity Premium Premium Adjusted Valuation Value of Refer- and at
Generation Risk(s) Exchange, Counterparty Trade or Notional (Received) | (Received) Carrying Increase/ Hedged ence | Quarter-end
Description or Replicated (a) or Central Clearinghouse Date | Expiration Amount Paid Paid Value Code (Decrease) ltem Entity (b)
193423 Cal | Options -
S&P 500 - USD ......... Liability Hedge ...... Equity/Index |CBOE .......ccevvnnnns 529900RLNSGA9OUPEHS4  |. 01/06/2025 |.01/06/2026 |............ 137 [...... 90,376,434 |..........6596.82 [........ceunnnnn 0f.... (1,672,496)| (873,008)] - eevvevnn Jevvvnnneeeennnn O foreiiiiiii 0 e 000 799,490 [ 0
193430 Call Options -
S&P 500 - USD ......... Liability Hedge ...... . |Equity/Index [CBOE ................. 529900RLNSGA9OUPEHS4  |. 01/06/2025 |.01/06/2026 |............ 169 |..... 105,519,032..........6233.52 |...ovvunrnnnnnnn 0f.... (5,034,123) (2,627, 701)] «eveeeenes forreeeeieeca 0 e O feeiriiiinnnnnn 0]00...2,406,421 [ooeenenne (U8 R | I Y
193443 Cal| Options -
S&P 500 - USD .. . |Liability Hedge ...... . |Equity/Index |CBOE 529900RLNSGA9OUPEHS4  |. 01/06/2025 |.01/06/2026 |.... 47,499,855 |..........6372.74 [ 0 s (1,648,364)|... (860,410) ...
193454 Call Options -
S&P 500 - USD ......... Liability Hedge ...... . |Equity/Index [CBOE ................. 529900RLNSGA9OUPEHS4  |. 01/06/2025 |.01/06/2026 |..............88 [...... 57,095,651 |..........6511.97 [.....oounennnnns 0f.... (1,367,426)| (743,766 +vvvvvvvnnn oo O feviiiiiiiiiiins 0 e 0 ..683,660 [.nnnnennieneee (U R | I Y
193510 Call Options - Royal Bank of
S&P 500 - USD .. . |Liability Hedge ...... . |Equity/Index |Canada .... . ES7IP3U3RHIGC71XBU11  |. 01/06/2025 |.01/06/2026 |.... 19,761,599 (573,636)|... (299,426)| ...
193514 Call Options -
First Trust Barclays
Edge Index - USD ..... Liability Hedge ...... . |Equity/Index |Barclays Bank PLC ~ G5GSEF7VJP5170UK5573 |. 01/06/2025 |.01/06/2026 |..........ceeeu0 |eeee 2,363,282|.........294.4686 |................ ()] N (2,309))venueeee 1,104 | (1,205)] cevveeeee oo O | 0 forneeeeermnnnn O e 1,104 [ [N (SRR | IR [,
193848 Call Options -
SPDR Gold shares - USD
........................... Liability Hedge ...... . |Equity/Index |CBOE ................. 529900RLNSGAQOUPEH54 |. 01/17/2025 |. 01/20/2026 ...... 30,086,250 eeeeeeeeennnn 0] (1,320, 964) (740,320)f........... R | N |
193863 Call Options -
First Trust Barclays
Edge Index - USD ..... Liability Hedge ...... . |Equity/Index |Barclays Bank PLC ~ G5GSEF7VJP5170UK5573 |. 01/17/2025 |.01/20/2026 |..........ceeeu0 |ece 3,305,275 |.........294 8194 [.....coeeeennne. ()] N (3,283)]ccvvennnn 1,421 [ (1,812)] eneeeeeenn Jeeeeeiieeeeee O et 0 forneeeeeemnnnn O e 1421 [ [N SRR | IR [,
193876 Cal| Options - BNP Paribas London
S&P 500 - USD .. . |Liability Hedge ...... . |Equity/Index |.... ... ROMUWSFPUBMPROBK5P83 | 01/17/2025 |. 01/20/2026 |.... 74,701,857 ..........6115.39 |......cceeeen O | (5,115,154) (2,866,735)...
193887 Call Options - VWells Fargo Bank,
S&P 500 - USD ......... Liability Hedge ...... . |Equity/Index [N.A. .ooooeeiienienns KB1H1DSPRFMYMCUFXTO9  |. 01/17/2025 |. 01/20/2026 |...............0 |...... 15,015,338 ..........6150.17 |.ccereeenenne 0f...... (443,609) (248,616)( ..vvvneeeee foeeeeeiniieee e O e 0 forneeeeermnnen 0 e 194,993 [ [N SRR | IR [,
193881 Call Options -
iShares U.S. Real
Estate - USD .......... Liability Hedge ...... . |Equity/Index [CBOE ................. 529900RLNSGAQOUPEHS4  |. 01/17/2025 |. 01/20/2026 |..........1,541 [...... 15,424,173 ...........100.08 [.....covvunnnnns 0f...... (548,662) (307,492)] «eevvvnnn ferneeeeeeiiienn O | 0 foeeeeriiiinnnnn 0 e 241,970 [ (U8 R | I Y
193896 Call Options -
Ishares MSCI EAFE -
UsD ... Liability Hedge ...... . |Equity/Index |CBOE 529900RLNSGAOUPEHS4  |. 01/17/2025 |. 01/20/2026 |.... 1,270,877 (36,223)|... ...(20,301)] ...
193900 Call Op -
S&P 500 - USD ......... Liability Hedge ...... . |Equity/Index [CBOE ................. 529900RLNSGAQOUPEHS4 | 01/17/2025 |. 07/20/2026 |...eeeeeeeeenn 1 [ 612,559 |..........6125.59 [.......ccernnnnn [V (52,339),.......... 15,366 |......... (36,973)] cevvvenneee feeeeeeeeiiie e O | O foeeeeeeemnneen 0 eeenn 15,366 [oeeeeeee [N SRR | IR [,
193906 Call Options -
S&P 500 - USD ......... Liability Hedge ...... . |Equity/Index [CBOE ................. 529900RLNSGAOUPEHS4  |. 01/17/2025 |. 01/20/2026 |..............69 [...... 42,667,944 |..........6183.76 [......ccernnnnnn 0f.... (2,370,495) (1,328,519)] .cevvenees feeeeeeeeie O e O foeeeeeeeeennnnn 0 eeen 1,041,976 ..o [N SRR | IR [,
193911 Call Options -
S&P 500 - USD ......... Liability Hedge ...... . |Equity/Index [CBOE ................. 529900RLNSGAQOUPEHS4  |. 01/17/2025 |. 01/20/2026 |............ 123 [...... 77,276,279 ... 627071 | 0f.... (3,599,656) (2,017,390) +evveevenn foeeemenieeeeen O et O foeeeeeeeeennnen 0 eeen 1,582,267 [ [N SRR | IR [,
193918 Call Options -
S&P 500 - USD ......... Liability Hedge ...... . |Equity/Index [CBOE ................. 529900RLNSGAQOUPEHS4  |. 01/17/2025 |. 01/20/2026 |.............. 72 |...... 46,056,929 |..........6397.24 [.......cconnennn 0f.... (1,610,744)| (902,725)] ..evvvvnnn fmmeeeeennnnn O oo O foeeereeennnen 0 eeeenn 708,019 [oeeeeee [N SRR | IR [,
193925 Cal | Options -
S&P 500 - USD ......... Liability Hedge ...... . |Equity/Index [CBOE ................. 529900RLNSGAOUPEHS4  |. 01/17/2025 |. 01/20/2026 |............ 186 |..... 122,452,295 ..........6572.94 | 0f.... (2,686,784)| (1,505, 780) +evveeeeenn foevemmmnneeeenn O [t O foeeeereeeennnnnn 0 eeen 1,181,004 [ [N SRR | IR [,
194723 Call Options -
First Trust Barclays
Edge Index - USD ..... Liability Hedge ...... . |Equity/Index |Barclays Bank PLC ~ G5GSEF7VJP5I70UK5573 |. 02/06/2025 |.02/06/2026 |..........ee..0 |eceeees 3,619,236 .........208.7232 [......cevuunnnnn Oferens (2,562))..0eeeeeen 1,003 | (1,549 e e O e O e O [ 1,008 [ 0
194724 Call Options -
S&P 500 - USD ......... Liability Hedge ...... . |Equity/Index [CBOE ................. 529900RLNSGA9OUPEHS4  |. 02/06/2025 |. 02/06/2026 |............ 132 [...... 88,815,276 |..........6728.43 [ 0f.... (1,558,788)|.........612,381 |....... (946,407)(..ceveeeees [orrrnnnnnniiins O | O e 0 [ 612,381 [ (U8 R | I Y
194733 Call Options -
S&P 500 - USD .. . |Liability Hedge ...... . | Equity/Index | CBOE ... 529900RLNSGAQOUPEHS4  |. 02/06/2025 |. 08/06/2026 |.......ceeeeeen feuennnns 1,242,874
194741 Call Options -
S&P 500 - USD ......... Liability Hedge ...... . |Equity/Index [CBOE ................. 529900RLNSGAQOUPEHS4  |. 02/06/2025 |. 02/06/2026 |............ 159 [...... 98,653,617 |..........6204.63 |................ 0].... (6,118,161))...... 2,403,563 [.....(3,714,508)| ....coeeees [eerrrrrnnnnnnnnn O e O [ 00,0, 2,403,563 | (U8 R | I Y
194739 Call Options -
S&P 500 - USD .. . |Liability Hedge ...... . | Equity/Index | CBOE ... 529900RLNSGA9OUPEHS4  |. 02/06/2025 |. 02/06/2026 |............ 192 |..... 122,280,459 |..........6377.41 ... 0 ] (5,390,387)
194756 Call Options -
S&P 500 - USD ......... Liability Hedge ...... . |Equity/Index [CBOE ................. 529900RLNSGAQOUPEHS4  |. 02/06/2025 |. 02/06/2026 |..............76 |...... 49,457,548 |..........6490.56 [..........eunnns 0f.... (1,682,783)| (1,021,690)] +evveevnn forreneeiiiieean 0 e [V PO | IO o o1 N0 AR (U8 R | I Y
194761 Call Options -
S&P 500 - USD .. . |Liability Hedge ...... . | Equity/Index | CBOE ... 529900RLNSGAQOUPEHS4  |. 02/06/2025 |. 02/06/2026 |.... 42,056,101 |..........6277.03 |......ceeeeeen. O fnnns (2,277,263)|... (1,382,624)] .eevvvnnees feoeeieviiinneen O e O [ 0 894,639 [ O [ O | e
194770 Call Options -
S&P 500 - USD ......... Liability Hedge ...... . |Equity/Index |CBOE ...........ccc... 529900RLNSGA9OUPEHS4  |. 02/06/2025 |. 02/06/2026 |............ 146 |...... 96,842,132]..........6612.84 |................ 0f.... (2,396,582) (1,455,068)] .evueennes fovrrieeieea 0 e [0 o (N PPN -1 X1 ) A Ofiiiiiiiiinn 0] e i




€903

STATEMENT AS OF JUNE 30, 2025 OF THE MassMutual Ascend Life Insurance Company

SCHEDULE DB - PART A - SECTION 1

Showing all Options, Caps, Floors, Collars, Swaps and Forwards Open as of Current Statement Date
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Cumulative
Prior Current
Description Year(s) | Year Initial

of Item(s) Strike Initial Cost Cost of Credit Hedge

Hedged, Price, of Un- Un- Total Current [ Adjustment Quality |Effectiveness|

Used for Type(s) Date of Rate or discounted | discounted Book/ Unrealized | Foreign Year's to Carrying of at Inception

Income Schedule/ of Maturity | Number Index Premium Premium Current Adjusted Valuation | Exchange (Amorti- Value of Refer- and at

Generation Exhibit Risk(s) Exchange, Counterparty Trade or of Notional Received | (Received) | (Received) Year Carrying Increase/ | Change in zation)/ Hedged Potential ence | Quarter-end
Description or Replicated Identifier (a) or Central Clearinghouse Date | Expiration| Contracts Amount (Paid) Paid Paid Income Value Code | Fair Value | (Decrease) | B./A.C.V. | Accretion ltem Exposure | Entity (b)

194780 Call Options -
SPDR Gold shares - USD
........................... Liability Hedge ...... |Exhibit 5 ... [Equity/Index |CBOE ................. 529900RLNSGA9OUPEH54 |. 02/06/2025 |.02/06/2026 |..........1,708 |...... 48,312,548 ........... 282.79 |...ccerrveeeee. 0 [.....(2,222,661)|........ 873,188 [..... (1,349,473)| ..oovvvnnns [ormmnreeennnen O oo O e 0 e 873,188 [ O e
194791 Call Options -
iShares U.S. Real
Estate - USD .......... Liability Hedge ...... Exhibit 5 ... |Equity/Index [CBOE ................. 529900RLNSGAQOUPEHS4  |. 02/06/2025 |. 02/06/2026 |.......... 2,489 |...... 25,228 474 ]....ouunn L[ P 0f...... (884,221)|......... 347,373 |....... (536,849)] ...evvvnnnn [ [ [V O (U R 347,373 |evviine (U8 R | I Y
194796 Call Options - Royal Bank of
S&P 500 - USD ......... Liability Hedge ...... Exhibit 5 ... |Equity/Index [Canada ............... ES7IP3USRHIGC71XBU11  |. 02/06/2025 |. 02/06/2026 |............... 0f..... 18,087,340 |........... 62314 e 0f...... (526,216)|......... 206,728 |....... (319,488)[ ..evvneeens oo [ [V O (U R 206,728 [...uieveinnnnnn (U8 R | I Y
194800 Call Options -
Ishares MSCI EAFE -
USD e Liability Hedge ...... Exhibit 5 ... |Equity/Index [CBOE ................. 529900RLNSGAOUPEHS4  |. 02/06/2025 |. 02/06/2026 |............ 305 |........ 2,674,924 |............ 87.56 |oeuueeeeennnnnn [V (41,547 16,322 |......... (25,225)] ..eevevnnn |eeenneeeeens [V [V PO (V)] N 16,322 [oeeeieeeinennns [N SRR | IR [,
195038 Call Options -
First Trust Barclays
Edge Index - USD ..... Liability Hedge ...... Exhibit 5 ... |Equity/Index [Barclays Bank PLC ~ GSGSEF7VJP5I70UK5573 |. 02/20/2025 |. 02/20/2026 |............... [0 2,017,362(......... 298.5282 |.....ccvvunnnnne Oferens (1,603)[....cccvnnnnns 568 [.......... (1,085)] cevvnneeene [ [ [V O [ . 568 [..eiiiiiiiinnns (U8 R | I Y
195041 Call Options -
S&P 500 - USD ......... Liability Hedge ...... Exhibit 5 ... |Equity/Index [Barclays Bank PLC ~ GSGSEF7VJP5I70UK5573 |. 02/20/2025 |. 02/20/2026 |............... 0f..... 41,607,963 [.......... 6311.45 |...ovvenne 0f.... (2,353,378)|......... 834,027 |..... (1,519,351)] cevvvvee [ [ [V O (U R 834,027 [cvuiiiiinnnnnn (U8 R | I Y
195053 Call Options -
S&P 500 - USD ......... Liability Hedge ...... Exhibit 5 ... |Equity/Index [Barclays Bank PLC ~ GSGSEF7VJP5I70UK5573 |. 02/20/2025 |. 02/20/2026 |............... 0f..... 83,996,647 |.......... 6737.84 [ 0f.... (1,819,826)|......... 644,938 |..... (1,174,888)] .oeevvvennn [ernniiiiiinnnns [ [V O (U R 644,938 |....ouvnnnne (U R | I Y
195058 Call Options -
S&P 500 - USD ......... Liability Hedge ...... Exhibit 5 ... |Equity/Index [CBOE ................. 529900RLNSGA9OUPEHS4  |. 02/20/2025 |. 08/20/2026 |............... 1 1,874,715(.......... 6249.05 |...ovvennnnne 0f...... (160,236)|.......... 37,927 | QP2 1)) I [ [V O Ofeienes 37,927 |ovevieeiiinnns (U R | I Y
195072 Call Options -
SPDR Gold shares - USD
........................... Liability Hedge ...... |Exhibit 5 ... [Equity/Index |CBOE ................. 529900RLNSGA9OUPEH54 [. 02/20/2025 |.02/20/2026 |.......... 1,409 |...... 40,904,505[........... 290.31 |...ccerrreeerees O [..n(1,921,868))........ 681,102 [.....(1,240,766)] ...cevvnnnn foummnrevemnnnnn O Joeeeeniieis O e 0 e 681,102 [ O e
195084 Call Options -
iShares U.S. Real
Estate - USD .......... Liability Hedge ...... Exhibit 5 ... |Equity/Index [CBOE ................. 529900RLNSGAQOUPEHS4  |. 02/20/2025 |. 02/20/2026 |.......... 2,027 |...... 20,986,226 |........... 103.54 [oeveniiiiinnnns 0f...... (778,319)......... 275,833 |....... (502,486)( ..vvvneeeee forriiiininnns [ [V O Ofereees 275,833 |..evvviine (U8 R | I Y
195071 Call Options -
S&P 500 - USD ......... Liability Hedge ...... Exhibit 5 ... |Equity/Index [Barclays Bank PLC ~ GSGSEF7VJP5I70UK5573 |. 02/20/2025 |. 02/20/2026 |............... 0f.... 125,800, 117].......... 6409.33 |...ovvnnninne 0f.... (5,886,450)f...... 2,086,132 |..... (3,800, 318)[.eevneeees [oreeiiiniins [ [V O 0f..... 2,086,132 [c.eniiviinnnnns (U8 R | I Y
195093 Call Options -
S&P 500 - USD ......... Liability Hedge ...... Exhibit 5 ... |Equity/Index [Barclays Bank PLC ~ GSGSEF7VJP5I70UK5573 |. 02/20/2025 |. 02/20/2026 |............... 0f..... 67,412,725.......... 6594.07 |...ovvunnnnnn 0f.... (2,101, 110)f......... 744,624 |..... (1,356,486)( ..ceveeees [ooeviinnnnnns [ [V O Ofeeeees T44,624 |...ouveenne (U R | I Y
195107 Call Options -
S&P 500 - USD ......... Liability Hedge ...... Exhibit 5 ... |Equity/Index [CBOE ................. 529900RLNSGAQOUPEHS4  |. 02/20/2025 |. 02/20/2026 |............ 130 |...... 81,110,380 |.......... 6239.26 |....ovunnnnnnnnn 0f.... (5,113,680)f...... 1,812,266 |..... (3,301,414)] ceevvnne [ [ [V O 0f..... 1,812,266 |....ccvvvnnnnnns (U8 R | I Y
195098 Call Options -
Ishares MSCI EAFE -
USD e Liability Hedge ...... Exhibit 5 ... |Equity/Index [CBOE ................. 529900RLNSGAOUPEHS4  |. 02/20/2025 |. 02/20/2026 |............ 176 |........ 1,574,089 |............. 89.24 | .o [V (25,223)]...ccvvennn 8,939 |......... (16,284) .eeeneeees oo [V [V PO (U 8,939 [ceuueieeinennns [N SRR | IR [,
195137 Call Options - VWells Fargo Bank,
S&P 500 - USD ......... Liability Hedge ...... Exhibit 5 ... |Equity/Index [N.A. .....cccoceeeeee KB1H1DSPRFMYMCUFXTO09  |. 02/20/2025 |. 02/20/2026 |............... [V 16,638,094 |.......... 6269.85 ..o 0f...... (485,392)|......... 172,021 |....... [RIKTCTAD (I R [V [V PO [V 172,021 [ [N SRR | IR [,
195556 Call Options - Royal Bank of
S&P 500 - USD ......... Liability Hedge ...... Exhibit 5 ... |Equity/Index |Canada ............... ES7IP3U3RHIGC71XBU11  |. 03/06/2025 |. 03/06/2026 |............... [V 20,423,340 |.......... 5887.72 [cueeeeeennnnnn 0f...... (782,298)|......... 247,154 |....... (KT I T [V [V PO [V 247,154 .o [N SRR | IR [,
195576 Call Options -
S&P 500 - USD ......... Liability Hedge ...... Exhibit 5 ... |Equity/Index [CBOE ................. 529900RLNSGAYOUPEHS4  |. 03/06/2025 |. 09/04/2026 |............... P - 1,172,380 |........... 5861.9 |.ceveeeeeenee 0f...... (107,918)|.......... 22,730 [.eeennns [CSTR L)) [ A [V [V PO (V)] N 22,730 |eeeeeeeeenee [N SRR | IR [,
195587 Call Options -
S&P 500 - USD ......... Liability Hedge ...... Exhibit 5 ... |Equity/Index [CBOE ................. 529900RLNSGAOUPEHS4  |. 03/06/2025 |. 03/06/2026 |............ 163 |...... 95,399,336 |.......... 5852.72 |eeeeaaeeeeee 0f.... (6,862,952)|...... 2,168,240 |..... (4,694,712)] .eevvvenn foeeeeiininnns [V [V PO 0f..... 2,168,240 [...oeeeennnnnn [N SRR | IR [,
195594 Call Options -
S&P 500 - USD ......... Liability Hedge ...... Exhibit 5 ... |Equity/Index [CBOE ................. 529900RLNSGAOUPEHS4  |. 03/06/2025 |. 03/06/2026 |.............. 70|...... 41,410,880 .......... 5915.84 |..oovennee 0f.... (2,679,320)|......... 846,488 |..... (1,832,832)] .ccvvveens [ [V [V PO [V 846,488 |........covnnnnn [N SRR | IR [,
195600 Call Options -
SPDR Gold shares - USD
........................... Liability Hedge ...... |Exhibit 5 ... [Equity/Index [Societe General ... ORNESIBXP4ROTDBPUA1 |.03/06/2025 |.03/06/2026 |.........ceee.O...... 50,424,995 ...o... 28842 |ocveniiins O [ (2,213,616)......... 699,357 |- (1,514,259) oo feoniiieiees O oo O [ 0 e 0899,357 | O o O] | i
195605 Call Options -
S&P 500 - USD ......... Liability Hedge ...... Exhibit 5 ... |Equity/Index [CBOE ................. 529900RLNSGA9OUPEHS4  |. 03/06/2025 |. 03/06/2026 |.............. 68 |...... 41,997,751 |.......... 6155.14 |...ovvennnne 0f.... (1,718,969)|......... 543,081 |..... [RIRVET:S:1:)) IR N [ [V O (U R 543,081 [....ieiiinnnnnn (U8 R | I Y
195615 Call Options -
S&P 500 - USD ......... Liability Hedge ...... Exhibit 5 ... |Equity/Index [CBOE ................. 529900RLNSGAQOUPEHS4  |. 03/06/2025 |. 03/06/2026 |............ 106 |...... 66,453,792 |........... (S22 T T 0f.... (2,203,427)|......... 696,138 |..... (1,507,289 .evnneeees [ [ [V O (U R 696,138 [......ccvvvnnnnn (U8 R | I Y
195624 Call Options -
Ishares MSCI EAFE -
USD e Liability Hedge ...... Exhibit 5 ... |Equity/Index [CBOE ................. 529900RLNSGAOUPEHS4  |. 03/06/2025 |. 03/06/2026 |............ 231 |.....en 2,081,684(............ 90.09 [ovuueeeennnnns [V (38,588).......... 12,191 |......... (PLICT) I R [V [V PO (V)] N 12,191 [ [N SRR | IR [,
195640 Call Options -
S&P 500 - USD ......... Liability Hedge ...... Exhibit 5 ... |Equity/Index [Citibank N.A. ...... E570DZWZ7FF32TWEFA76 |.03/06/2025 |. 03/06/2026 |............... 0]..... 62,368,546 |.......... 6334.18 |..oovunieenns 0f.... (1,925,663)......... 608,383 [..... (1,317,281) oo oo [ [ T [0 608,383 |.....ceeeennnnns Ofiiiiiiii 0] i | i
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195648 Call Options -
S&P 500 - USD ......... Liability Hedge ...... Exhibit 5 ... |Equity/Index [Citibank N.A. ...... ES70DZWZ7FF32TWEFA76 |.03/06/2025 [. 03/06/2026 |............... 0f.... 168,833,276 |.......... 6022.58 |....evunnnnn 0f.... (9,735,931)|...... 3,075,912 |..... (6,660,019)] .eevvvvnnn fevnnniiviennnnn O v O feiii 0 e 3,075,912 |.evvnnninne [ 0

195652 Call Options -
First Trust Barclays
Edge Index - USD ..... Liability Hedge ...... Exhibit 5 ... |Equity/Index |Barclays Bank PLC ~ GSGSEF7VJP5170UK5573 |. 03/06/2025 |. 03/06/2026 |............... 0]...... 2,172,076 |......... 298.9362 [...eeeeeennnen (1) P (R 7)) 545 ... (G L)) [ RO (1 FO (1 (1) PR 545 | (U FO (1) [ N
195656 Call Options -
iShares U.S. Real

Estate - USD .......... Liability Hedge ...... Exhibit 5 ... |Equity/Index |Barclays Bank PLC ~ GSGSEF7VJP5I70UK5573 |. 03/06/2025 |.03/06/2026 |............... 0f..... 23,894,935 |........... 102.97 [oovvniiiiiinnnns [V (732,530)......... 231,431 |....... (501,099)] ..evvvveees | [V O [V IO (1) R 231,431 | [V (1) [ I
196290 Call Options -

S&P 500 - USD .. . |Liability Hedge ...... Exhibit 5 ... |Equity/Index |CBOE ... 529900RLNSGA9OUPEH54 [ 03/20/2025 |. 09/18/2026 |...............d | 2,313,856 (205,244).... .37,966 |....... (167,278) ... ...37,966 |..

196300 Call Options -

S&P 500 - USD ......... Liability Hedge ...... Exhibit 5 ... [Equity/Index |CBOE ................. 529900RLNSGA9OUPEH54 [ 03/20/2025 |. 03/20/2026 |............ 167 |...... 96,452,186 |..........5775.58 [....vvvvvennnnnn 0 s (6,643,427)f....... 1,843,368 |..... (4,800,059)] ..eeveeeens ferrneninninnns [V O [V IO 0]...... 1,843,368 |....evveeenne [V (1) [ I
196315 Call Options -

S&P 500 - USD .. . |Liability Hedge ...... Exhibit 5 ... |Equity/Index |CBOE ... 529900RLNSGA9OUPEH54 . 03/20/2025 |. 03/20/2026 |.... 43,877,475)..........5850.33 [....ovvvvnnnnnn O s (2,654,475).........736,544 |...... (1,917,931)] ..o .. V) IR 736,544 |.ooovveeeieee O [l O | e
196337 Call Options -

SPDR Gold shares - USD

........................... Liability Hedge ...... [Exhibit 5 ... |Equity/Index [CBOE ................. 529900RLNSGAGOUPEH54 |. 03/20/2025 |.03/20/2026 |..........1,636 |...... 49,244,765]........... 301.02 |........uveeeee. 0 ... (2,259,219)|........ 626,871 |.....(1,632,348)] .eeeeeees o O e O e 0 e 626,871 [ O [ O | s
196365 Call Options -

S&P 500 - USD ......... Liability Hedge ...... Exhibit 5 ... [Equity/Index |CBOE ................. 529900RLNSGAGOUPEH54 [ 03/20/2025 |. 03/20/2026 |............ 267 |..... 158,560,199 |.......... 5939.81 |- 0].... (8,112,989)...... 2,251,132 ..... (5,861,858)] ..veeeeeens feuveeiaaeiis (U FOR (1 0]...... 2,251,182 [ (U FOT (1) [ N
196376 Call Options -

S&P 500 - USD ......... Liability Hedge ...... Exhibit 5 ... |Equity/Index |CBOE ................. 529900RLNSGAIOUPEH54 . 03/20/2025 |. 03/20/2026 |.............. 73...... 44,650,727 |.......... 6101.76 |...oeeeennnnnene 0].... (1,619,403)......... 449,340 |..... (1,170,083)] .vvvvveee |oeeiiieeeenne (U FOR (1 (1) T 449,340 |.....oeeennn. (U FOT (1) [ N

196391 Call Options -
iShares U.S. Real

Estate - USD .......... Liability Hedge ...... Exhibit 5 ... |Equity/Index |Barclays Bank PLC ~ GSGSEF7VJP5I70UK5573 |. 03/20/2025 |.03/20/2026 |............... 0f..... 27,472,820 |............ 1015 [ 0f.... (1,156,368)|......... 320,860 |....... (835,507)] -vvvveeees |oeeiiiieeenne [V O [V IO (1) F 320,860 [...cooenvennnns [V (1) [ I
196395 Call Options -
First Trust Barclays

Edge Index - USD ..... Liability Hedge ...... Exhibit 5 ... |Equity/Index |Barclays Bank PLC ~ GSGSEF7VJP5170UK5573 |. 03/20/2025 |.03/20/2026 |............... [0 R 3,479,476 |......... 205.8419 ... (1) P (3,078 853 |.......... [357221)) R TR (U FOR (1 (U PR 853 | (U FOT (1) [ N
196397 Call Options - Royal Bank of

S&P 500 - USD ......... Liability Hedge ...... Exhibit 5 ... [Equity/Index |Canada ............... ES7IP3USRHIGC71XBU11  [. 03/20/2025 |. 03/20/2026 |............... 0]f..... 18,132,892 |.......... 5802.76 [..eeeeiieennns 0]...... (652,976)......... 181,183 |....... (471,793)] e | (U FOR (1 [ R 181,183 |- (U FOT (1) [ N
196406 Call Options -

S&P 500 - USD ......... Liability Hedge ...... Exhibit 5 ... [Equity/Index |CBOE ................. 529900RLNSGAGOUPEH54 [ 03/20/2025 |. 03/20/2026 |............ 182..... 113,742, 174.......... 6249.57 |....eviienne 0].... (2,838,290)......... 787,548 |..... (2,080, 743)( ..o fereeeiiiiies (U FOR (1 (1) RO 787,548 | (U FOT (1) [ N

196354 Call Options -
Ishares MSCI EAFE -

UsD ... . |Liability Hedge ...... Exhibit 5 ... |Equity/Index |CBOE ... 529900RLNSGA9OUPEH54 . 03/21/2025 |. 03/20/2026 |............ 187 |........ 1,722,837 (32,764)|... ..8,804|.........(23,870) ... .. O 8,89 [ O [ O |
196882 Call Options -
SPDR Gold shares - USD
........................... Liability Hedge ...... [Exhibit 5 ... |Equity/Index |Societe General ... O02RNE8IBXP4ROTD8PU41 |. 04/04/2025 |.04/06/2026 |...............0 |...... 63,716,484]........... 300.03 |..........eeeee. 0 ... (3,023,629)|........ 697,761 |.....(2,325,868)] ..evvveeenn founemnnerrnenn O e O e 0 e 897,761 [ O e O | s

196900 Call Options -
iShares U.S. Real

Estate - USD .......... Liability Hedge ...... Exhibit 5 ... |Equity/Index |Societe General ... O2RNE8IBXPAROTD8PU41 |. 04/04/2025 |.04/06/2026 |............... 0f..... 32,103,535 ............. 94.83 ..o, 0f.... (1,613,942)|......... 372,448 |..... (1,241,493) oo [ [V O [V IO (1) R 372,448 |.....ovne. [V (1) [ I
196923 Call Options -
First Trust Barclays

Edge Index - USD ..... Liability Hedge ...... Exhibit 5 ... |Equity/Index |Barclays Bank PLC ~ GSGSEF7VJP5170UK5573 |. 04/04/2025 |. 04/06/2026 |............... [0 R 2,287,949|......... 293.0284 |.....ocnnneee (1) P (1,818)]..ceeeee 420 |......... (1,38« fereeeiiiiiens (U FOR (1 (U PR 420 | (U FOT (1) [ N
196928 Call Options -

S&P 500 - USD ......... Liability Hedge ...... Exhibit 5 ... [Equity/Index |CBOE ................. 529900RLNSGAIOUPEH54 [ 04/04/2025 |. 04/06/2026 |.............. 78]...... 40,804,764[.......... 5231.38 |- 0].... (3,245,424)|......... 748,944 |..... (2,496,480 ....cvvvee ferreeiiiiiens (U FOR (1 (1) T 748,944 |.....ooeee. (U FOT (1) [ N
196932 Call Options -

S&P 500 - USD ......... Liability Hedge ...... Exhibit 5 ... [Equity/Index |CBOE ................. 529900RLNSGAGOUPEH54 [ 04/04/2025 |. 04/06/2026 |............ 122 |...... 68,583,154 |.......... 5621.57 |- 0].... (2,791,848)|......... 644,273 |..... (2,147 575)( ..o [ (U FOR (1 (1) T 644,273 | (U FOT (1) [ N
196937 Call Options - Royal Bank of

S&P 500 - USD ......... Liability Hedge ...... Exhibit 5 ... |[Equity/Index |Canada ............... ES7IP3USRHIGC71XBU11  [. 04/04/2025 |. 10/06/2026 |............... [0 R 1,604,7%.......... 518317 [eeeeiiiiiens 0]...... (173,283).......... 26,610 |....... (QUITCTK)) R N (U FOR (1 (1) P 26,610 |..oeeeeennnes (U FOT (1) [ N
196945 Call Options -

S&P 500 - USD ......... Liability Hedge ...... Exhibit 5 ... |Equity/Index |Barclays Bank PLC ~ GSGSEF7VJP5170UK5573 |. 04/04/2025 |. 04/06/2026 |............... 0]..... 114,521,673 .......... 5175.05 |- 0 ... (10,324,287),...... 2,382,528 |..... (7,941,759) ..o [ (U FOR (1 0]...... 2,382,528 [..oeeeeennnes (U FOT (1) [ N

196949 Call Options -
Ishares MSCI EAFE -

UsD ...
196979 Call Op
S&P 500 - USD ......... Liability Hedge ...... Exhibit 5 ... [Equity/Index [CBOE ................. 529900RLNSGA9OUPEH54 [ 04/04/2025 |. 04/06/2026 |............ 3461..... 184,105,371.......... 5320.68................ 0)... (12,772,927)...... 2,947,599 |..... (9.825,328)[..cccunees i [0 0 0]...... 2,947,599 ... [0 O [0 IR [

Liability Hedge ...... Exhibit 5 ... |Equity/Index |CBOE ... 529900RLNSGAQOUPEHS4 (. 04/04/2025 |. 04/06/2026 |....

........ 2,706,321 ... 81.38 ..

(84,469)|... 19,493 |.........(64,976)] ........... ..

... 19,493 (..
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196990 Call Options - Royal Bank of
S&P 500 - USD ......... Liability Hedge ...... Exhibit 5 ... |Equity/Index |Canada ............... ES7IP3USRHIGC71XBUT1  |. 04/04/2025 |. 04/06/2026 |............... 0f..... 23,023,728 |.......... 5192.81 |.ovvvieiinne 0f.... (1,289,006)|......... 207,484 |....... (991,612 ceveneeees [ O i O e O e 207 484 ..oovnene [ 0
196989 Call Options -
S&P 500 - USD ......... Liability Hedge ...... Exhibit 5 ... |Equity/Index [CBOE ................. 529900RLNSGAQOUPEHS4  |. 04/04/2025 |. 04/06/2026 |.............. 84 1...... 45,586,492 |.......... B447.02 |.eevvnnne 0f.... (2,564,953)......... 591,912 |..... (1,973,040)] .oeeeeeeee [ O e O e O e 591,912 | [ [V [
196999 Call Options -
S&P 500 - USD .. . |Liability Hedge ...... Exhibit 5 ... |Equity/Index [CBOE ... 529900RLNSGAQOUPEHS4  |. 04/04/2025 |. 04/06/2026 |.... 64,051,996 L 9534.3 e O (3,080,209)........ 710,817 |..... (2,369,391)] +evvvvnnees [ 0 e O [ O e 710,817 |..
197296 Call Options -
Ishares MSCI EAFE - Bank of America,
USD e Liability Hedge ...... Exhibit 5 ... |Equity/Index [N.A. ....ccccooeeeene BATYDEB6GKMZO031MB27  |. 04/17/2025 |. 04/20/2026 |............... [V 1,952,212 88.05 |ceuueeeinennnn [V (68,316).......... 13,138 |......... [GTRVE)) [ [V [V PO (V)] N 13,138 [ (U [V T
197309 Call Options -
First Trust Barclays
Edge Index - USD ..... Liability Hedge ...... Exhibit 5 ... |Equity/Index [Barclays Bank PLC ~ GSGSEF7VJP5I70UK5573 |. 04/17/2025 |. 04/20/2026 |............... [V - 1,658,304]......... 289.7649 |......ovvunnnnns Oferens (1,316)[....cevvennnn 253 | [QIN1LGK)) IR R, [ [V O [ . X P [ [0 R N
197319 Call Options -
S&P 500 - USD .. . |Liability Hedge ...... Exhibit 5 ... |Equity/Index [CBOE ... 529900RLNSGAQOUPEHS4  |. 04/17/2025 |. 10/20/2026 |.......eeeeeen3 feunnnnns 1,619,043(.......... 53%6.81 |..cevvnneennnnn O [ (166,770)).00eee. . 21,342 [ (145,428)] e o O e O e O e 20,382 | O [ O e | s
197318 Call Options - JPMorgan Chas
S&P 500 - USD ......... Liability Hedge ...... Exhibit 5 ... |Equity/Index [Bank, N.A. ......... 7HBGLXDRUGQFUSRNES7  |. 04/17/2025 |. 04/20/2026 |............... 0f..... 49,880,430 |.......... B478.16 [cuvenieiiinnnnns 0f.... (3,884,132)|......... 746,948 |..... (3,137, 183)[ cevneeeees [ [ [V O (U R 746,948 |.....ooiiinnnnnn [ [0 R O,
197325 Call Options -
S&P 500 - USD ......... Liability Hedge ...... Exhibit 5 ... |Equity/Index [CBOE ................. 529900RLNSGAQOUPEHS4  |. 04/17/2025 |. 04/20/2026 |............ 182]...... 98,058,506 |.......... 5387.83 |..cevvnniine 0f.... (8,307,936)...... 1,597,680 |..... (6,710,256)( .evnneeens [orreiiininnns [ [V O 0f..... 1,597,680 [....ccvvvnnnnnns [ [0 R N
197358 Call Options - JPMorgan Chase
S&P 500 - USD ......... Liability Hedge ...... Exhibit 5 ... |Equity/Index [Bank, N.A. ......... 7HBGLXDRUGQFUSRNES7  |. 04/17/2025 |. 04/20/2026 |............... 0f..... 80,410,171.......... ST 0f.... (5,662,494)|....... 1,088,941 |..... (4,573,553)] ceeeeennn |oviinieieiens [ [V O 0f..... 1,088,941 [...ccvvvnnnnnnns [ [0 R N
197352 Call Options -
SPDR Gold shares - USD
........................... Liability Hedge ...... |Exhibit 5 ... [Equity/Index |CBOE ................. 529900RLNSGAQOUPEH54 [. 04/17/2025 |.04/20/2026 |.......... 1,497 |...... 49,542,794 [........... 330.92|........eeeeeen 0 |..... (2,563,075).........492,899 [.....(2,070,176)] ..eevvmnnn formmameeemmnnane O foeeeeieic O e 0 e 0492,899 [ O e O | e
197377 Call Options -
iShares U.S. Real
Estate - USD ... . |Liability Hedge ...... Exhibit 5 ... |Equity/Index [CBCE ... 529900RLNSGAQOUPEHS4  |. 04/17/2025 |. 04/20/2026 |.... 24,888,058 (.............98.42 |......oooooe O [ (1,297,254)|.........249,472 |..... (1,047,782) ... 249,472 |..
197383 Call Options - Royal Bank o
S&P 500 - USD ......... Liability Hedge ...... Exhibit 5 ... |Equity/Index [Canada ............... ES7IP3USRHIGC71XBUT1  |. 04/17/2025 |. 04/20/2026 |............... 0f..... 15,405,043 |........... 54079 [....covveeen. O funennns (714,869)......... 137,475 |....... (577,394) 137,475 [ [ [V [
197392 Call Options -
S&P 500 - USD .. . |Liability Hedge ...... Exhibit 5 ... |Equity/Index [CBOE ... 529900RLNSGAQOUPEHS4  |. 04/17/2025 |. 04/20/2026 |.... 49,527,544(..........5608.64 |................ O [..... (2,968,311).........570,829 |...... (2,397,482)| ... 570,829 |..
197405 Call Options -
S&P 500 - USD ......... Liability Hedge ...... Exhibit 5 ... |Equity/Index [CBOE ................. 529900RLNSGAQOUPEHS4  |. 04/17/2025 |. 04/20/2026 |.............. 91 |eeens 51,323,645]..........5663.58 [.........ceeuen. O | (2,79,186)|......... 537,728 |..... (2,258,458)] .eevvvennns feoeniiiiiiinnns [ [V O (U R 537,728 [ceveiiiiinnnnnn [ [0 R O,
197413 Call Options -
S&P 500 - USD .. . |Liability Hedge ...... Exhibit 5 ... |Equity/Index [CBOE ... 529900RLNSGAQOUPEHS4  |. 04/17/2025 |. 04/20/2026 |............ 193 |..... 112,369,869 .......... 5809.39 |...cvvverennnn O fnins (4,651,363)|.........894,493 |..... (3,756,870)] +oeeeeeeee [eveeveeeeeeennnn O e O [ 0 894,493 | O [l O |
197955 Call Options - Royal Bank o
S&P 500 - USD ......... Liability Hedge ...... Exhibit 5 ... |Equity/Index [Canada ............... ES7IP3USRHIGC71XBUT1  |. 05/06/2025 |. 05/06/2026 |............... 0f..... 22,758,849 |.......... 5744.84 |....ovvnnnnnnnnn 0f...... (981,789)......... 145,650 |....... (836,139)[ +ovveeeeees fevvenrnnnnnnnnnn O e O e O 145,850 | O e O e
197970 Call Options -
S&P 500 - USD ......... Liability Hedge ...... Exhibit 5 ... |Equity/Index [CBOE ................. 529900RLNSGA9OUPEHS4  |. 05/06/2025 |. 11/06/2026 |............... L} - 2,290,984 |.......... 572746 |..cvvvnnnnne 0f...... (225,284)|.......... 22,200 |....... (203,084)( .evvneeeee o [ [V O Ofeienes 22,200 |.eevnenninenns [ [0 R N
197988 Call Options -
S&P 500 - USD ......... Liability Hedge ...... Exhibit 5 ... |Equity/Index [CBOE ................. 529900RLNSGAQOUPEHS4  |. 05/06/2025 |. 05/06/2026 |............ ... 87,680,759 |.......... 6205.73 |..evvvnnnne 0f.... (2,857,449)|......... 423,907 |..... (2,433,582)] ceeeeeeen | [ [V O Ofeerees 423,907 |eevvnninnens [ [0 R O,
198007 Call Options -
S&P 500 - USD ......... Liability Hedge ...... Exhibit 5 ... |Equity/Index [CBOE ................. 529900RLNSGAQOUPEHS4  |. 05/06/2025 |. 05/06/2026 |............ 100 |...... 66,227,070 |.......... 6076.77 [.eevvvvennnnnnns 0f.... (2,832,276)|......... 420,173 |..... (2,412,103)] .eevvvnnns feniiiiiinnnns [ [V O (U R 420,173 [oeeieiiiinnnnn [ [0 R N
198033 Call Options -
S&P 500 - USD ......... Liability Hedge ...... Exhibit 5 ... |Equity/Index [CBOE ................. 529900RLNSGA9OUPEHS4  |. 05/06/2025 |. 05/06/2026 |.............. 79 |eeens 47,352,586 |.......... 5990.98 |...ovvunninnns 0f.... (2,386,449)|......... 354,034 |..... [0 N 1) I K [ [V O (U R 354,034 |...ovvnnnnne [ [0 R N
198041 Call Options -
iShares U.S. Real
Estate - USD ... . |Liability Hedge ...... Exhibit 5 ... |Equity/Index [Barclays Bank PLC ~ GSGSEF7VJP5170UK5573 |. 05/06/2025 |. 05/06/2026 |.... 31,990,963 10057 [ O e (1,337,640)(.........198,441 |.... (1,139,199)] ... 198,441 |..
198045 Call Options -
S&P 500 - USD ......... Liability Hedge ...... Exhibit 5 ... |Equity/Index [CBOE ................. 529900RLNSGAOUPEHS4  |. 05/06/2025 |. 05/06/2026 |.............. 81|...... 47,206,957 |.......... 5824.46 |.....uunnnneenn. 0f.... (3,167,414)......... 469,891 |..... (2,697,523)] .cevvvenns foreeeeeennnnnns [V [V PO [V 469,891 [.....ccevennnnnn (U [V T
198054 Call Options -
First Trust Barclays
Edge Index - USD ..... Liability Hedge ...... Exhibit 5 ... |Equity/Index [Barclays Bank PLC ~ GSGSEF7VJP5I70UK5573 |. 05/06/2025 |. 05/06/2026 |............... [V 3,387,367 ......... 201.2042|....covvnnnnnnns Oferens (2,689)).0uunnnn 39 ... [722(1) R R, [ [V O [ . 399 | [ [0 R N
198055 Call Options -
S&P 500 - USD ......... Liability Hedge ...... Exhibit 5 ... |Equity/Index [CBOE ................. 529900RLNSGA9OUPEHS4  |. 05/06/2025 |. 05/06/2026 |.............. 89 1...... 53,065,085 .......... 5953.98 [...oevvvunnnnnns 0f.... (2,860,836)|......... 424,410 |..... (2,436,426)] ..evvvennnn fooeniiiiinnnnns [ R [V PR Ofeeees A24,410 | [ R (O R O,
198073 Call Options -
S&P 500 - USD ......... Liability Hedge ...... Exhibit 5 ... |Equity/Index [CBOE ................. 529900RLNSGAQOUPEHS4 ). 05/06/2025 |. 05/06/2026 |............ 191]..... 109,223,159).......... 5718.49 |...cuvuennns 0f.... (8,631,672)|...... 1,280,528 |..... (7,351,149)] . eevvveees o [ [0 0f..... 1,280,523 | [ o T
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1 2 4 5 6 7 9 10 11 12 14 15 16 17 20 21 22 23
Cumulative
Prior Current
Description Year(s) | Year Initial

of Item(s) Strike Initial Cost Cost of Credit Hedge

Hedged, Price, of Un- Un- Adjustment Quality |Effectiveness|

Used for Type(s) Date of Rate or discounted | discounted Book/ Unrealized to Carrying of at Inception

Income of Maturity Index Premium Premium Adjusted Valuation Value of Refer- and at

Generation Risk(s) Exchange, Counterparty Trade or Notional Received | (Received) | (Received) Carrying Increase/ Hedged Potential ence | Quarter-end
Description or Replicated (a) or Central Clearinghouse Date | Expiration Amount (Paid) Paid Paid Value Code | Fair Value | (Decrease) ltem Exposure | Entity (b)

198071 Call Options -
S&P 500 - USD ......... Liability Hedge ...... Equity/Index |CBOE .......ccevvnnnns 529900RLNSGA9OUPEHS4  |. 05/06/2025 |. 05/06/2026 |............ 159 [...... 93,404,387 |.......... 5882.77 [cvnieviinnnnnn 0].....(5,693,079)|.........844,578 |..... (4,848,502)] ..evvvnne feoeniiiiinnnenn 0 e O [ 0 e B44,578 [ [ 0
198079 Call Options -
SPDR Gold shares - USD
. |Liability Hedge ...... . |Equity/Index |CBOE 529900RLNSGAOUPEHS4  |. 05/06/2025 |. 05/06/2026 |.... 66,739,613 ... 339.93 (.. ....(3,649,838)
19 all Options -
Ishares MSCI EAFE -
USD e Liability Hedge ...... . |Equity/Index [CBOE ................. 529900RLNSGAQOUPEHS4  |. 05/06/2025 |. 05/06/2026 |............ 312 [........ 2,930,291 |.ceveennnnnns 93.8 i (U R (83,732)cvvveenn 7,971 | (45,761) cevnneeecs [ [ 0 fooeeiiivinnenn O e 7,971 [ [V R O,
198457 Call Options -
S&P 500 - USD ......... Liability Hedge ...... . |Equity/Index [CBOE ................. 529900RLNSGAQOUPEHS4  |. 05/20/2025 |. 11/20/2026 |......euvvvvenn 2 feunnnnns 1,213,636 .......... 6068.18 [....ccvvvnnnnnns 0f...... (110,800)|........... 8,088 |....... (102, 712)[ ceveneeeeee [ [ (VN PO | FURR - 11+ AR [ [V R O,
198528 Call Options -
S&P 500 - USD ......... Liability Hedge ...... . |Equity/Index [CBOE ................. 529900RLNSGA9OUPEHS4  |. 05/20/2025 |. 05/20/2026 |............ 171 |..... 103,603,428 .......... 6058.68 [........cevnnnnn 0].....(7,299,648)|.........802,159 |..... (6,497 ,489)| ..cevvnnnnn feniiiiiiinnns [ (VN PO | IO - 1 28 |<t° AR [ [0 R O,
198534 Call Options - JPMorgan Chase
S&P 500 - USD ......... Liability Hedge ...... . |Equity/Index |Bank, N.A. ......... 7HBGLXDRUGQFUSRNES7  |. 05/20/2025 |. 05/20/2026 |...............0 [...... 18,014,639 |.......... 6088.97 [...uniiiiinnnnnn 0f...... (147,928)|.......... 16,256 |....... [RETICTA) PO R [ (VN PO | FO (¢ 10 AR [ [0 R N
198532 Call Options -
S&P 500 - USD ......... Liability Hedge ...... . |Equity/Index [CBOE ................. 529900RLNSGAQOUPEHS4  |. 05/20/2025 |. 05/20/2026 |..............93 [...... 58,665,478 .......... 6330.75 |.eevvnnnne 0].....(2,525,6683)|.........277 544 |..... (2,248,108)( .eevveeees [oeriiiiiinnns [ 0 fooeeniiiiinnnnn 0 e 277,544 [ [ [0 R N
198558 Call Options -
S&P 500 - USD ......... Liability Hedge ...... . |Equity/Index [CBOE ................. 529900RLNSGA9OUPEHS4  |. 05/20/2025 |. 05/20/2026 |..............87 [...... 55,470,308 |........... 6365.8 |...evvuniiinnns 0].....(2,221,235)|.........244,092 |..... (1,977, 143) ceveeeec oo [ [V O | FO. 31 23 IR [ [0 R O,
198572 Call Options -
First Trust Barclays
Edge Index - USD ..... Liability Hedge ...... . |Equity/Index |Barclays Bank PLC ~ GSGSEF7VJP5170UK5573 |. 05/20/2025 |.05/20/2026 |...........eeeuO[eeeeees 2,618,088 |......... 2021787 | ()] N (1,840)].ccvvvveee 202 [ [QICKE)) (R IO [V 0 forneeeeermneees O o202 [ (U [V T
198571 Call Options -
S&P 500 - USD ......... Liability Hedge ...... . |Equity/Index [CBOE ................. 529900RLNSGAQOUPEHS4  |. 05/20/2025 |. 05/20/2026 |............ 121 |...... 75,147,136 |.......... 6228.57 |.eevvnaeeanee 0f.....(3,946,191)|.........433,647 |..... [RRCIPARCTX)) I [V 0 foeeeeeeennnnnn 0 eeenn. 433,647 [ (U [V T
198582 Call Options -
S&P 500 - USD ......... Liability Hedge ...... . |Equity/Index [CBOE ................. 529900RLNSGAQOUPEHS4  |. 05/20/2025 |. 05/20/2026 |.............. 73 |...... 46,492,568 |.......... 6400.25 |..covvnnnnnee 0f....(1,729,529)|.........190,058 |..... (1,539,471)] cevvvvee [ [V 0 foeeeeeeeeenennen 0 eeennn 190,058 .o (U [V T
198592 Call Options -
iShares U.S. Real
Estate - USD .......... Liability Hedge ...... . |Equity/Index [Societe General ... O02RNE8IBXP4ROTD8PU41 |. 05/20/2025 |.05/20/2026 |...............0 [...... 24,767,566 |........... 101,99 [onnniiiiinnnnns 0f...... (935,225)|..........102,772 |........ [REX7IEEX)) U [ 0 fooeeeiiiiinnnnn 0 e 102,772 [ [ [0 R O,
198595 Call Options -
S&P 500 - USD .. . |Liability Hedge ...... . | Equity/Index | CBOE ... 529900RLNSGAQOUPEHS4  |. 05/20/2025 |. 05/20/2026 |.... 45,652,424 ....(2,658,572).........292,151 |..... (2,366,421)| ...
198606 Call Options -
S&P 500 - USD ......... Liability Hedge ...... . |Equity/Index [CBOE ................. 529900RLNSGA9OUPEHS4  |. 05/20/2025 |. 05/20/2026 |............ 172 |..... 112,363,734 ....(3,033,927).........333,399 |..... (2,700,528)[ .eevneeees [oreiiiiiinns [ (VN PO | IO 0 o1 [ [0 R O,
198608 Call Options -
SPDR Gold shares - USD
........................... Liability Hedge ...... . |Equity/Index |CBOE ................. 529900RLNSGAOUPEH54 |. 05/20/2025 |.05/20/2026 ...... 58,846,007 |........... 328.02 |.........ceeeenn 0 ... (2,942, 121)) e (2,618,811) e e O e O PPN 1 ARSI | IR [,
198619 Call Options -
Ishares MSCI EAFE -
USD e Liability Hedge ...... . |Equity/Index [CBOE ................. 529900RLNSGAQOUPEHS4  |. 05/20/2025 |. 05/20/2026 |.............244 |........ 2,332,407 |.evunnnnnnnn 95.77 |evveiiiiinnnnns (U R (44,325)[........... 4,871 [......... (39,454)] oo | [ (VN PO | FORRRRY 35 7/ I AR [ [0 R N
199176 Call Options -
SPDR Gold shares - USD
. |Liability Hedge ...... . | Equi ty/Index BATYDEB6GKMZ0031MB27  |. 06/06/2025 |. 06/05/2026 |.... 65,197,013 ....(3,155,072)|.........183,536 |..... (2,971,536)| ...
199185 Call Options -
S&P 500 - USD ......... Liability Hedge ...... . |Equity/Index [CBOE ................. 529900RLNSGAYOUPEHS4  |. 06/06/2025 |. 12/04/2026 |.......ceeeeeen2 feueneeee 1,225,874{.......... 6129.37 |oeeveieee 0f...... (109,976)........... 4,253 |....... (RIS T7)) [ R [V 0 forneeeeermnneen O e 4,253 [ (U [V T
199199 Call Options -
S&P 500 - USD .. . |Liability Hedge ...... . | Equity/Index | CBOE ... 529900RLNSGAOUPEHS4  |. 06/06/2025 |. 06/05/2026 |............ 185 |..... 113,226,845 (.......... 6120.37 |.. e (7,817,175)|........... 454,739 |..... (7,362,436)| ...
199200 Call Options - VWells Fargo Bank,
S&P 500 - USD ......... Liability Hedge ...... . |Equity/Index [N.A. .ooooeeiiinnenns KB1H1DSPRFMYMCUFXTO9  |. 06/06/2025 |. 06/05/2026 |...............0 [...... 18,364,796 |.......... 6139.57 |eereneeaee 0f...... (646,142)(..........37,587 |....... (608,555 +vvveeeee foreeeemmmeeeee O e O e O 87,587 e O e O | s
199204 Call Options -
iShares U.S. Real
Estate - USD .......... Liability Hedge ...... . |Equity/Index |Barclays Bank PLC ~ GS5GSEF7VJP5170UK5573 |. 06/06/2025 |. 06/05/2026 |...............0 [...... 27,351,375 .ccevennnns 101.84..cccvvninnnnnns 0].....(1,000,783)|..........58,216 |....... (942,538)] .evvvvnnnn [ [ O foeeeiiiiiinnnnnn 0 eeinnnn 58,216 [ [ [0 R N
199219 Call Options -
First Trust Barclays
Edge Index - USD ..... Liability Hedge ...... . |Equity/Index |Barclays Bank PLC ~ G5GSEF7VJP5170UK5573 |. 06/06/2025 |. 06/05/2026 |..........ceeeiO e 3,491,4%8|......... 289.8791 [ceeeeeeinnnnnn (V)] N (2,148)).eeeeeeeenn 125 (17} R R (U S 0 forneeeeeemnnenn O e 125 [ (U S [V R
199232 Cal | Options -
S&P 500 - USD ......... Liability Hedge ...... . |Equity/Index |Citibank N.A. ...... E570DZNZ7FF32TIEFA76 |. 06/06/2025 |. 06/05/2026 |...............0[...... 73,316,574].......... 6526.59 |..evvuieieenes 0f....(2,551,959)|......... 148,452 [..... (2,403,507)] .oevvvennes foaaiieiiinnnns [ O fieenieeeneen O eeennn 148,452 | [ [o T T
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1 5 6 7 8 9 10 11 12 13 14 15 16 17 18 19 22 23
Cumulative
Prior Current
Year(s) | Year Initial
Strike Initial Cost Cost of Credit Hedge
Price, of Un- Un- Total Current Quality |Effectiveness|
Date of Rate or discounted | discounted Book/ Unrealized | Foreign Year's of at Inception
Maturity | Number Index Premium Premium Current Adjusted Valuation | Exchange (Amorti- Refer- and at
Exchange, Counterparty Trade or of Notional Received | (Received) | (Received) Year Carrying Increase/ | Change in zation)/ ence | Quarter-end
Description or Central Clearinghouse Date | Expiration| Contracts Amount (Paid) Paid Paid Income Value Code | Fair Value | (Decrease) | B./A.C.V. | Accretion Entity (b)

199238 Call Options -

Ishares MSCI EAFE -

USD e (010 529900RLNSGAOUPEHS4  |. 06/06/2025 |. 06/05/2026 |............ 283 |........ 2,733,369 |.ceunnnneens 96.43 |..ceeeiiinns [V (68,030)f........... 3,957 |eueennns (30773 [ R [V [V PO (U 3,957 |veeeeeeeeneeen O e O | e

199250 Call Options -

S&P 500 - USD ......... (610 529900RLNSGAOUPEHS4  |. 06/06/2025 |. 06/05/2026 |.............. 87|...... 56,164,550 .......... 6427.59 |.eeeeieaeee 0f.... (2,179,005)(......... 121,056 |..... (2,057,950)] ..cvvvunns formnreeennnnnns [V [V PO [V P2 0S| FORRUTRR | I I

199255 Call Options -

S&P 500 - USD ......... (610 529900RLNSGAOUPEHS4  |. 06/06/2025 |. 06/05/2026 |.............. |...... 49,175,094 |.......... 6393.38 |..eevnneeeee 0f.... (2,051,494)......... 119,339 |..... (1,932,155)] ceevvvens [ [V [V PO [V 119,339 | O oo O [ | e

199263 Call Options -

S&P 500 - USD ......... (010 529900RLNSGAOUPEHS4  |. 06/06/2025 |. 06/05/2026 |.............. 86 |...... 55,448,315 |........... 6459.39 [....ccvnnnnnnnns 0f.... (2,006,200)f........ 116,704 |..... (1,889,495)] ..covvenns feneeeeeininnns [V [V PO [V . 116,704 | O [ O | s

199269 Call Options -

S&P 500 - USD ......... (010 529900RLNSGAOUPEHS4  |. 06/06/2025 |. 06/05/2026 |.............. 79 |eeenn 52,650,340 |........... 6664.6 |......ccevnnnnnn 0f.... (1,149,085)|.......... 66,843 |..... (1,082,212)f .eevneeees [ [V [V PO (V)] N 66,843 [coeieeeeiiee O |t O |

199270 Call Options -

S&P 500 - USD ......... (610 529900RLNSGAOUPEHS4  |. 06/06/2025 |. 06/05/2026 |.............. 76 |...... 47,426,720 |.......... 622777 [ 0f.... (2,724,776)......... 158,505 |..... (2,566, 271) .eevneeeees foreeeineiees [V [V PO [V TR0 RN | FOUTRR | f I I

199276 Call Options -

S&P 500 - USD ......... (010 529900RLNSGAOUPEHS4  |. 06/06/2025 |. 06/05/2026 |............ 158 |...... 99,040,420 |.......... 6285.38 |...ovuuneenne 0f.... (5,117,961)......... 297,721 |..... (4,820,240)] ..cevvennnn forneeeeinnnnnns [V [V PO [V 297,721 [eeeeeeeeeeen O e O [ | s

199857 Call Options -

S&P 500 - USD ......... (010 529900RLNSGAQOUPEHS4  |. 06/20/2025 |. 12/18/2026 |............... ] 1,219,350 |.......... 6096.75 [...eeeeeennnnnn 0f...... (110,572)f........... 1,425 1....... [QIUSTRT:YH [ R [V [V PO (U 1,425 [ O e O ]

199868 Call Options -

S&P 500 - USD ......... (010 529900RLNSGAYOUPEHS4  |. 06/20/2025 |. 06/18/2026 |.............. 76 |...... 50,367,404 {.......... 6627.29 |.cevvneaanee 0f.... (1,156, 112)f.......... 22,480 |..... (1,133,632)] .ccvvvenns [ [V [V PO (V)] N 22,480 |.eeeeeeeeeenn O [ O |

199872 Call Options -

S&P 500 - USD ......... (610 529900RLNSGAOUPEHS4  |. 06/20/2025 |.06/18/2026 |............ 159 |...... 96,776,940 |........... 6086.6 |......ccevvnnnnn 0f.... (6,868,959)......... 133,563 |..... (6,735,396)] ..cvvvennns formereeennnnnns [V [V PO [V 133,563 |.eveeeeeeeeen O e O | e

199877 Call Options -
iShares U.S. Real

Estate - USD .......... Societe General ... 02RNE8IBXP4ROTDBPU41 |. 06/20/2025 |.06/18/2026 |............... 0f..... 22,712,715 ueu 100.89 [..ccvvveinnnnnns 0f...... (953,587)|.......... 18,542 |....... [(CXSIVZ)) I I [ [V O Ofeienes 18,542 [ceveeiiiiieen O v O [ | e
199880 Call Options -

S&P 500 - USD ......... CBOE ...ovvvvenns 529900RLNSGA9OUPEHS4  |. 06/20/2025 |. 06/18/2026 |.............. 63 [...... 38,785,424 |.......... 6192.23 |..evvvnne 0f.... (2,303,739)|.......... 4,7% |..... (2,258,944)] .eeeeeeiin | [ [V O Ofeienes 44,795 | O [ O e | e
199887 Call Options -

Ishares MSCI EAFE -

USD e (610 529900RLNSGAOUPEHS4  |. 06/20/2025 |.06/18/2026 |............ 226 |........ 2,124,647 |...oeen...e 93.94 | e [V (36,187)[....ccevnennnn 704 |......... (35,484)] .cevvvnnnn [ [V [V PO [V (02 ISR | ) FOUPRR | f IR I
199892 Call Options -

First Trust Barclays

Edge Index - USD ..... Barclays Bank PLC ~ GSGSEF7VJP5I170UK5573 |. 06/20/2025 |.06/18/2026 |............... [V - 3,033,563 |......... 201,934 | Oferens (1,590))...eivinnnnnn 3 [ (1,559)) ceveneeees [ [ [V O [N F 11 PO | N FPOUN | R BN
199898 Call Options -

S&P 500 - USD ......... CBOE ...ovvvvenns 529900RLNSGAQOUPEHS4  |. 06/20/2025 |. 06/18/2026 |............ 161 |..... 100,506,918 ].......... 6249.52 [......cvvnnnnnnn 0f.... (5,380,508)|......... 104,621 |..... (5,275,887 .eevneeecs [ [ [V O (U R 104,621 [ooeveveeeee O e O | e
199904 Call Options - Wells Fargo Bank,

S&P 500 - USD ......... NA KB1H1DSPRFMYMCUFXTO09  |. 06/20/2025 |. 06/18/2026 |............... 0f..... 17,669,461 1........... 6105.7 [ciiiiiiinnnns 0f...... (661,460)(.......... 12,862 |....... (648,599)] ..oevvvnnnn [ [ [V O Ofeienes 12,862 [oovvvveieeee O i O | e
199911 Call Options -

S&P 500 - USD ......... CBOE ...ovvvvenns 529900RLNSGAQOUPEHS4  |. 06/20/2025 |. 06/18/2026 |.............. 80 |..... 51,020,566 |.......... 6366.49 |......ouvnnnnne 0f.... (2,169,850)|.......... 2.192]..... (2,127,858)[ .evnneeeees [ [ [V O Ofeienes L7 [+ FN 1 AR | IRUUU (R,
199909 Call Options -

SPDR Gold shares - USD
........................... CBOE ............ecc..  529900RLNSGAOUPEHS4  |. 06/20/2025 |.06/18/2026 |..........1,563 |...... 52,256,301]........... 334.44 |................ 0 |.....(2,584,378)[.......... 50,252 |..... (2,534,126 )[ ......cceve [oeeemmmnnneneeee O e O e 0 [ 50,252
199924 Call Options -

S&P 500 - USD ......... (610 529900RLNSGAYOUPEHS4  |. 06/20/2025 |. 06/18/2026 |.............. 741...... 47,313,199 |.......... 6407.67 ...eeeeeennnnnn 0f.... (1,844, 114).......... 35,858 |..... (1,808,256)( ..evveeeee oeeeeennnianens [V [V PO (V)] N 35,858 |.eeveeeeeeennn O [ O] | s
199934 Call Options -

S&P 500 - USD ......... CBOE ...ovvvnnneeens 529900RLNSGAQOUPEHS4 ). 06/20/2025 |. 06/18/2026 |............ 104]...... 67,187,751].......... 6487.64 ......cceennnnns 0f.... (2,187,244)|.......... 42,530 |..... (2,144, 714)] . oevvves [ [ [ T ()] 42,530 |.eeveeeeeenn O i O | i
0649999999. Subtotal - Written Options - Hedging Other - Call Options and Warrants (297,416,164) (329,944,269) 224,243,876 | (322,081,571) XXX 0 0 224,243,876 0 0 XXX XXX
0709999999. Subtotal - Written Options - Hedging Other (207,416,164)( (329,944,269) 224,243,876 | (322,081,571) XXX 0 0 224,243,876 0 0 XXX XXX
0779999999. Subtotal - Written Options - Replications 0 0 0 0 XXX 0 0 0 0 0 XXX XXX
0849999999. Subtotal - Written Options - Income Generation 0 0 0 0 XXX 0 0 0 0 0 XXX XXX
0919999999. Subtotal - Written Options - Other 0 0 0 0] XXX 0 0 0 0 0] XXX XXX
0929999999. Total Written Options - Call Options and Warrants (297,416, 164)[  (329,944,269) (322,081,571)) XXX 0 0 224,243,876 0 0 XXX XXX
0939999999. Total Written Options - Put Options 0 0 0 0 XXX 0 0 0 0 0 XXX XXX
0949999999. Total Written Options - Caps 0 0 0 0 XXX 0 0 0 0 0 XXX XXX
0959999999. Total Written Options - Floors 0 0 0 0 XXX 0 0 0 0 0 XXX XXX
0969999999. Total Written Options - Collars 0 0 0 0 XXX 0 0 0 0 0 XXX XXX
0979999999. Total Written Options - Other 0 0 0 0 XXX 0 0 0 0 0] XXX XXX
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1 2 3 4 5 6 7 8 9 10 11 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative
Prior Current
Description Year(s) | Year Initial
of Item(s) Strike Initial Cost Cost of Credit Hedge
Hedged, Price, of Un- Un- Total Current [ Adjustment Quality |Effectiveness|
Used for Type(s) Date of Rate or discounted | discounted Book/ Unrealized | Foreign Year's to Carrying of at Inception
Income Schedule/ of Maturity | Number Index Premium Premium Current Adjusted Valuation | Exchange (Amorti- Value of Refer- and at
Generation Exhibit Risk(s) Exchange, Counterparty Trade or of Notional Received | (Received) | (Received) Year Carrying Increase/ | Change in zation)/ Hedged Potential ence | Quarter-end
Description or Replicated Identifier (a) or Central Clearinghouse Date |Expiration| Contracts Amount (Paid) Paid Paid Income Value Code | Fair Value | (Decrease) | B./A.C.V. | Accretion Iltem Exposure | Entity (b)
0989999999. Total Written Options (297,416, 164)[  (329,944,269) 224,243,876 | (322,081,571) XXX 0 0 0 224,243,876 0 0 XXX XXX
1049999999. Subtotal - Swaps - Hedging Effective Excluding Variable Annuity Guarantees Under SSAP No.108 0 0 0 0] XXX 0 0 0 0 0 0] XXX XXX
1109999999. Subtotal - Swaps - Hedging Effective Variable Annuity Guarantees Under SSAP No.108 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
Interest Rate Swap
/145478 /Pay USD
[Annual] SOFR [ Citibank N.A. /
2.03043%] / Receive Schedule B, MORGAN STANLEY /
USD Annual FIXED D, Exhibit 5 CLEARED THROUGH CME
1481 i PORTFOLI0 HEDGE ...... |.eeeeeeeeennnnns Interest ... [.ooeeeeiiiiiiis ES70DZWZ7FF32TWEFA76 | 01/13/2022 |.01/18/2030 |............... 0f.... 286,000,000 .. 1.481% [SOFR] [....ovvvvrnnnnns [ 0f.... (4,174,949))... (23,236,851)........... ... (23,236,851)f..... 10,144,026 |......covvnnnnne [ [V R 0f..... 3,053,644 | oooooiiii| e
Interest Rate Swap The Toronto-
/162729 /Pay USD Dominion Bank /
[Annual] FIXED [ Schedule B, MORGAN STANLEY /
3.28%] / Receive USD D, Exhibit 5 CLEARED THROUGH CME
Annual SOFR 2.37781% |PORTFOLIO HEDGE ...... |..covriieernnnns Interest ... [ oeiiiiiiiiinns PT30B789TSUIDF371261 |. 12/21/2022 |. 12/23/2042 |............... 0f.... 240,000,000 |.. SOFR [ 3.28%] |evvveuneeennnn (U [ 1,324,499 |..... 20,376,970 [..ouuneeees fonnee 20,376,970 |..... (5,311,808)[-..ccevvvnnnnnns [V [V PO 0f..... 5,018,526 [ covvvnveen| veriiiiies
Interest Rate Swap The Toronto-
/162733 /Pay USD Dominion Bank /
[Annual ] FIXED [ Schedule B, MORGAN STANLEY /
3.276%] / Receive USD D, Exhibit 5 CLEARED THROUGH CME
Annual SOFR 2.37781% | PORTFOLIO HEDGE ...... |.eeeereeeeennnns Interest ... [.ooeeeeiiiiiiis PT30B789TSUIDF371261 |. 12/21/2022 |. 12/23/2042 |............... 0f.... 240,000,000 |. SOFR [ 3.276%] [...vvvvvvnnnnnne [ 0f..... 1,329,326 |..... 20,499,282 |.....cceunt o 20,499,282 |..... (5,310,950))....uvieinnnnn [ [V R 0f..... 5,018,526  wevvvneeen| cereeiiiees
Interest Rate Swap
/169501 /Pay USD Morgan Stanley
[Quarterly] SOFR [ Capital Services /
3.83657%] / Receive Schedule B, MORGAN STANLEY /
USD Quarterly FIXED D, Exhibit 5 CLEARED THROUGH CME
2.283% i PORTFOLI0 HEDGE ...... |.eeeeeeeeennnnns Interest ... [.ooeeeeiiiiiiis 17331LVCZKOKX5T7XV54  |. 10/25/2017 |. 10/25/2025 |............... 0f..... 28,000,000 (.. 2.233% [SOFR] |........... 8,967 [covveeiiininnnns [V IO (394,830)....... (199,128)( .evveneens [ (199,128)|......... 347,468 |.....ooevinnnnnn [ [V R Ofienns 80,424 | oo s
Interest Rate Swap
/169502 /Pay USD Morgan Stanley
[Quarterly] SOFR [ Capital Services /
1.02171%] / Receive Schedule B, MORGAN STANLEY /
USD Quarterly FIXED D, Exhibit 5 CLEARED THROUGH CME
2.438% i PORTFOLI0 HEDGE ...... |.eeeeeeeeennnnns Interest ... [.ooeeeeiiiiiiis 17331LVCZKQKX5T7XV54  |. 06/04/2015 |. 06/23/2030 |........een.... 0f..... 68,000,000 |.. 2.434% [SOFR] [.......... 19,376 [.oeeeviiannnns [V IO (764,289)|..... (3,288,109)(..euvveecs |nnne (3,288,109))...... 2,040,950 |....ovnnnnnnnne [ [V R (U RN 759,502 | ooeeviiit| e
Interest Rate Swap
/169503 /Pay USD Morgan Stanley
[Quarterly] SOFR [ Capital Services /
1.02171%] / Receive Schedule B, MORGAN STANLEY /
USD Quarterly FIXED D, Exhibit 5 CLEARED THROUGH CME
2.4175% o PORTFOLI0 HEDGE ...... |.eeeeeeeeeennnns Interest ... [.ooeeeeiiiiiiis 17331LVCZKOKX5T7XV54  |. 10/25/2017 |. 06/23/2030 |.......eeun.... 0f..... 61,000,000 |.2.4175% [SOFR] |[.......... 17,735 [ [V IO (702,953)|..... (2,849,615)] ..cvvvnnnnn fennnn (2,849,615))...... 1,774,319 [ [ [V R Of....... 681,318 | oeeeeeit | e
Interest Rate Swap
/169504 /Pay USD Morgan Stanley
[Quarterly] SOFR [ Capital Services /
1.02171%] / Receive Schedule B, MORGAN STANLEY /
USD Quarterly FIXED D, Exhibit 5 CLEARED THROUGH CME
1.618% PORTFOL10 HEDGE ...... Interest .... . |7331LVCZKQKX5T7XV54  |. 10/06/2016 |. 06/23/2030 |...............0 [..... 149,000,000 [.. 1.618% [SOFR] |..........47,172 ..o O o (2,312,432)|... (11,136,754)] ... ... (11,136,754)...... 4,777,699 |. 0 O e O 1,664,204
Interest Rate Swap
/179971 /Pay USD Citibank N.A. /
[Annual] FIXED [ Schedule B, MORGAN STANLEY /
3.468%] / Receive USD D, Exhibit 5 CLEARED THROUGH CME
Annual SOFR 2.38435% | PORTFOLI0 HEDGE ...... |..cooiiiirennnns Interest ... [ iiiiiiiiiiiiiinnns E570DZWZ7FF32TWEFA76 ). 12/20/2023 |. 12/22/2035 |........eeeeee. 0f.... 410,000,000 ). SOFR [ 3.468%] [.....cevvnnnnnns [ 0]..... 1,875,146 |...... 9,154,063 |....covunns |onnnns 9,154,063 |... (13,482, 140)|...evvuunrnnenes [ [ T 0f..... 6,639,595 ..iiiiiin] ceeiiiiiiiiinnnns
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Interest Rate Swap
/179972 /Pay USD

0903

[Annual] SOFR [ Citibank N.A. /
2.38435%] / Receive Schedule B, MORGAN STANLEY /
USD Annual FIXED D, Exhibit 5 CLEARED THROUGH CME
3.8165% .... PORTFOLI0 HEDGE ...... Interest .... . ES7ODZWZTFF32THEFAT6  |. 12/20/2023 |. 12/22/2026 |.... .. 1,400,000,000 |- 3.8165% [SOFR] |-+.vvvvevevrves O foveeveieennnn 0 fonnee (3,949,883)]....... 3,310,666 | ....0cvcne fenene 3,310,666 |..... 10,563,940 |. 0 e O e 0 8,515,868
Interest Rate Swap
/179973 /Pay USD
[Annual] SOFR [ MUFG Securities
2.38435%) / Receive Schedule B, ENEA PLC / MORGAN
USD Annual FIXED D, Exhibit 5 STANLEY / CLEARED
3.5615% ..ovevreereree [PORTFOLIO HEDGE ..vvo. |evveeeveennns Interest .... | THROUGH CIE ........ UTMB1AY4B1YLIORT5625 |. 12/20/2023 |. 12/22/2028 .. 1,090,000,000 |- 3.5615% [SOFR] |-..vevvvevnnen 0 eereeenen 0 e (4,472,787)|...... 5,811,856 |....cccn. [...... 5,811,856 |..... 25,423,491 [ O oo O [ 0 [0 10,181,440 | | i
Interest Rate Swap
/179974 /Pay USD MUFG Securities
[Annual] FIXED [ Schedule B, ENEA PLC / MORGAN
3.482%] / Receive USD D, Exhibit 5 STANLEY / CLEARED
Annual SOFR 2.38435% [PORTFOLIO HEDGE ...... |..evervrvereees Interest .... | THROUGH CIE ........ UTMB1AY4B1YLIORT5625 . 12/20/2023 |. 12/22/2038 |...evevevvvnn O oo 425,000,000 |. SOFR [ 3.482%] |v.vevvnveeenees 0 everereiienns 0] 1,913,833 ... 16,474,356 e (12,367, 110). oo O oo 0 o 01000 7,801,983 | o | e,
Interest Rate Swap
/179975 /Pay USD JPMorgan Chase
[Annual] FIXED [ Schedule B, Bank, N.A. / MORGAN
3.4655%) / Receive USD D, Exhibit 5 STANLEY / CLEARED
Annual SOFR 2.38435% [PORTFOLIO HEDGE ...... |..eveerrveeennes Interest .... | THROUGH CE ........ THBGLXORUGOFUSTRNES7 . 12/20/2023 |. 12/22/2035 |....vveevrven O oo 100,000,000 [SOFR [ 3.4655%] [.....vevevenee 0 eereeereees 0 e 458,610 ... 2,250,456 |..ocveeen e 2,254,456 |..... (3,288,578)..cvevvevevrs O | O o 0 [ 1,619,413 | | e
Interest Rate Swap
/179976 /Pay USD
[Annual] SOFR [ JPMorgan Chase
2.38435%) / Receive Schedule B, Bank, N.A. / MORGAN
USD Annual FIXED D, Exhibit 5 STANLEY / CLEARED
3.5585% . Interest .... | THROUGH CIE ........ THBGLXDRUGOFUSTRNES7 . 12/20/2023 |. 12/22/2028 |....vveevven O oo 210,000,000 |. 3.5585% [SOFR] .. .0 [....... (864,887)...... 1,009,184 |.cveveeen |ovnn 1,009,184 ... 4,900,541 |. 0] 0]
.......................................................... . 0. . 0l 0] 0]
0] 0. 0 0] 0 0] 0]
0] 0. L0f. .01 L0 0] 0]
0] 0. L0f. 0. L0 0] 0]
o] ] 0. 0. L 0f.. 0o .. L 0f.. L0 L 0f.. O PRIy | PO .0
1119999999. Subtotal - Swaps - Hedging Other - 0 (10,735,546)  38,270,375| XXX 38,270,375 20,211,915 0 0 52,995,985
Currency Swap /154919
/Pay EUR [Semi-Annual ]
FIXED [ 3.33%] /
Receive USD Semi- Vel Is Fargo Bank,
Annual FIXED 5.214% . Schedule D .. |Currency NAL s KB1HIDSPRFMYMCUFXTO9 . 08/04/2022 |. 08/20/2027 |....veveuvrvenn O fonvee 22,972,500 [5.214% [ 3.33%] |-.vevvvnnnnne 0 ereiereiienes 0 ]eenne... 189,083 ... (3,578,688) ........... |.....(3,578,688)|..... (3,105, 112)[1.eveeveveras O fooeeeieens 0 o 0 o 168,029 | e | e
Currency Swap /156715
/Pay GBP [Semi-Annual]
FIXED [ 6.66%] /
Receive USD Semi- Vel ls Fargo Bank,
Annual FIXED 6.78% .. Schedule D .. |Currency NA e KB1HIDSPREMYMCUFXTO9 . 09/09/2022 |. 09/20/2032 |....veveuveven O fonvee 19,669,000 .6.78% [ 6.66%] |-.vevevenennns 0 eveeereienes 0 v (67,599)...... (3,908,627 ....vvnve |-v... (3,908,627)]..... (1,997,138)..cveveveres O oo 0 o 0 o 268,258 | | i
Currency Swap /158392
/Pay EUR [Semi-Annual ]
FIXED [ 6.04%] /
Receive USD Semi- Royal Bank of
Annual FIXED 7.672% . Schedule D .. | Currency Canada ............... ES7IP3USRHIGC71XBU11 |. 10/13/2022 |. 10/30/2027 |...vvveevrenn O fouee 21,802,500(7.672% [ 6.044] |....oceeuenen 0o 0o 93,496 ... (5,244,467) ... |..... (5,244,467)|..... (3,121, 474) e veveeraen 0 oo O Lo 0 oo 166,757 ] wovveenes | vvvciiiccnnnns
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Currency Swap /158652
/Pay EUR [Quarterly]
FIXED [ 6.408%] /
Receive USD Quarterly | (0 | 7.7987% [
FIXED 7.7987% ......... ASSET HEDGE ............ Schedule D .. |Currency..... Citibank N.A. ...... ES70DZWZ7FF32TWEFA76 [. 10/20/2022 |. 10/19/2027 |............... 0]...... 9,790,000 6.408%]  [eeeieiiienns (1 FO [0 RO 29,415 |..... (2,443,631)[ ..o fenes (2,443,631)|.....(1,416,299)|........cc...... (U FO (1 (1) P 74,286 | eveeeeeis]| s
Currency Swap /158899
/Pay GBP [Semi-Annual ]
FIXED [ 6.22%] /
Receive USD Semi- Royal Bank of (|l 6.2485% [
Annual FIXED 6.2485% |ASSET HEDGE ... . | Schedule D .. | Currency..... Canada .... ... ESTIP3U3RHIGC71XBUT1 |. 10/25/2022 |.01/31/2030 |.... 27,528,000 [6.22%]
Currency Swap /159089
/Pay GBP [Semi-Annual]
FIXED [ 6.07%] /
Receive USD Semi- JPMorgan Chase
Annual FIXED 6.282% . [ASSET HEDGE ............ Schedule D .. |Currency..... Bank, N.A. ......... THBGLXDRUGQFUS7RNES7 . 10/27/2022 |. 11/09/2037 |............... 0]f..... 18,528,000 [6.282% [ 6.07%] |...eevveennneen (1 FO [0 R (47,994)\......(3,350,385)] ..eeeeennn |ennen (3,350,385)|.... (1,817,106)......cccv..... (U FO (1 (1) RO 325,693 | .ooovvinn | eeeeeeiiiiees
Currency Swap /159812
/Pay EUR [Quarterly]
FIXED [ 5.01%] /
Receive USD Quarterly Wells Fargo Bank,
FIXED 6.691% .......... ASSET HEDGE ............ Schedule D .. |Currency..... NA s KB1H1DSPRFMYMCUFXTO9  [. 11/07/2022 |.01/31/2030 |............... 0f..... 20,000,000(6.691% [ 5.01%] [...eevreennnnne (1 [\ R 118,170 |..... (3,975,306)( ....cenvnn fonnnn (3,975,306))...... (2,690,029)................ (1 [0 R (1) R AL 0N R
Currency Swap /161475
/Pay EUR [Semi-Annual ]
FIXED [ 5.08%] /
Receive USD Semi- Morgan Stanley
Annual FIXED 6.418% . [ASSET HEDGE ............ Schedule D .. |Currency..... Capital Services .. 17331LVCZKQKXST7XV54 [. 12/02/2022 |.06/27/2030 |............... 0]f..... 18,445,000 6.418% [ 5.08%] [....coeuvvnnnns (U FO [0 R 105,917 |..... (2,663,264)........... [.o... (2,663,264)|.....(2,336,571)|....cccccnnnnen (U FO (1 (1) PO 206,015 | .evevveees]| cniiieeiiinns
Currency Swap /162602
/Pay EUR [Semi-Annual ]
FIXED [ 5.478%] /
Receive USD Semi- JPMorgan Chase (V| 6.6425% [
Annual FIXED 6.6425% [ASSET HEDGE ............ Schedule D .. |Currency..... Bank, N.A. ......... THBGLXDRUGQFUS7RNES7 . 12/21/2022 |. 01/04/2032 |............... 0f..... 21,180,000 5.478%]  |.eeeeeeeeiens (1 [\ R 101,046 |..... (3,419,083)(...ccnnns fonns (3,419,053)f.....(2,607,021))....cccvvrrnnnns (1 [0 R (1) R 270,201 | coveeeein | e,
Currency Swap /166905
/Pay GBP [Semi-Annual]
FIXED [ 6.2%] /
Receive USD Semi- JPMorgan Chase
Annual FIXED 6.13% ... | ASSET HEDGE ... . | Schedule D .. | Currency..... Bank, N.A. ......... THBGLXDRUGQFUS7RNES7 . 03/28/2023 |. 08/23/2029 |....
Currency Swap /166906
/Pay GBP [Semi-Annual ]
FIXED [ 6.26%] /
Receive USD Semi- JPMorgan Chase (V| 6.2675% [
Annual FIXED 6.2675% [ASSET HEDGE ............ Schedule D .. |Currency..... Bank, N.A. ......... THBGLXDRUGQFUS7RNES7 [ 03/28/2023 |. 08/23/2031 |............... 0f..... 11,097,000 (6.26%] ..ol (1 [\ R (17,883)]......(1,308,721)[ ..ccovnns fonnn (1,308,721).....(1,066,898)|................ (1 [0 R [V R JECTA0 A (1 IR I
Currency Swap /166959
/Pay GBP [Semi-Annual]
FIXED [ 6.11%] /
Receive USD Semi-
Annual FIXED 6.055% . [ASSET HEDGE ............ Schedule D .. |Currency..... Citibank N.A. ...... E570DZWZ7FF32TWEFA76 |. 03/30/2023 |.06/29/2030 |............... 0]f..... 24,760,000 6.055% [ 6.11%] [..evveeerrnnnnen (U FO [0 R (43,089)f.....(2,808,502)[ ........... |-.... (2,808,502)|.....(2,341,688)|................ (U FO (1 (1) PO 276,825 | .evevveeis]| e
Currency Swap /167021
/Pay EUR [Semi-Annual ]
FIXED [ 6.01%] /
Receive USD Semi- JPMorgan Chase
Annual FIXED 6.83%% . [ASSET HEDGE ............ Schedule D .. |Currency..... Bank, N.A. ......... THBGLXDRUGQFUS7RNES7 . 03/31/2023 |. 06/30/2028 |............... 0f..... 27,175,000 (6.83%% [ 6.01%] [....ceveennnnne (1 [\ R 107,689 |..... (3,093,047 ..ccennnnns fenns (3,093,047))...... (3,447 ,574)......ouuvennnn (1 [0 R (1) 235,342 [ coooeiiin | i
Currency Swap /167275
/Pay EUR [Semi-Annual ]
FIXED [ 4.57%] /
Receive USD Semi- Vel ls Fargo Bank,
Annual FIXED 5.219% . [ASSET HEDGE ............ Schedule D .. |Currency..... NA e, KB1H1DSPRFMYMCUFXTO9 [ 04/05/2023 |. 06/19/2029 |............... 0]...... 24,046,000 [5.219% [ 4.57%] |......oeeeee.... [0 PP [\ P 77,836 |..... (2,852,086)]..ccceennn e (2,852,086)|.....(2,816,503)................ [0 PP [\ [ PR 239,557 | .iooiiiin| eeeiiiiiiiinns

(108,669)|.....(5,736,775)[ .ovvvvees oo (5,736,775).....(2,798,245)[.

204,562

17,262,000 |..6.13% [ 6.2%] |..

...(34,234)(.....(2,059,991)f ....ooveen oo (2,059,991)|.....(1,707,674)(.

175,827
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Currency Swap /167714
/Pay EUR [Semi-Annual ]
FIXED [ 4.7%] /
Receive USD Semi-
Annual FIXED 5.471% . [ASSET HEDGE ............ Schedule D .. |Currency..... Citibank N.A. ...... E570DZWZ7FF32TWEFA76 |. 04/18/2023 |.06/07/2029 |............... 0]f..... 21,880,000 |.5.471% [ 4.7%] |-evveeerrnnnnen (1 FO [0 RO 84,501 [..... (2,422,266)(.........c. [ooeee (2,422,266)|..... (2,524,8%9).....c0vveenne (U FO (1 (1) T 217,183 | eveeeeei| s
Currency Swap /167928
/Pay GBP [Semi-Annual ]
FIXED [ 7.16%] /
Receive USD Semi- JPMorgan Chase
Annual FIXED 6.791% . |ASSET HEDGE ... . | Schedule D .. | Currency..... Bank, N.A. ......... THBGLXDRUGQFUS7RNES7 . 04/20/2023 |. 05/12/2030 |....
Currency Swap /170669
/Pay GBP [Annual ]
FIXED [ 6.24%] /
Receive USD Annual Morgan Stanley (0 |l 5.9265% [
FIXED 5.9265% ......... ASSET HEDGE ............ Schedule D .. |Currency..... Capital Services .. 17331LVCZKQKX5T7XV54 [. 04/27/2023 |.05/16/2033 |............... 0]f..... 25,563,500 [6.24%]  |eeeeeieeiens (1 FO [\ R (65,616)).....(3,214,696)[ ........... [..... (3,214,696)|.....(2,371,704)|................ (U FO (1 (1) PO 358,801 | .evevveens]| ceniieeiiiiinns
Currency Swap /171291
/Pay EUR [Semi-Annual ]
FIXED [ 4.27%] /
Receive USD Semi- BNP Paribas London
Annual FIXED 5.08% ... [ASSET HEDGE ............ Schedule D .. [CUrrency..... |.eeoeeeeeeeeiuuennaenn. ROMUWSFPUBMPROBKSP83 [ 05/11/2023 |. 06/20/2030 |............... 0f..... 18,018,000 (.5.08% [ 4.27%] |....evveeennnn. (1 [\ ER 72,487 |..... (2,141,703)] eveeeeens [ (2,141,703)|.....(2,061,822)................ (1 [0 R (1) R 200,842 | coooeeien| e
Currency Swap /171895
/Pay DKK [Semi-Annual]
FIXED [ 5.26%] /
Receive USD Semi- JPMorgan Chase
Annual FIXED 6.34% ... [ASSET HEDGE ............ Schedule D .. |Currency..... Bank, N.A. ......... THBGLXDRUGQFUS7RNES7 . 05/25/2023 |. 06/30/2030 |............... 0]f..... 24,446,362 |.6.34% [ 5.26%] |...evveeennneen (U FO [0 R 245,650 |..... (3,520,577 ) .cccenvva fennes (3,520,577)|.....(3,148,826)|................ (U FO (1 (1) RO 273,592 | oveviiin | e
Currency Swap /171910
/Pay CAD [Semi-Annual ]
FIXED [ 5.96%] /
Receive USD Semi- JPMorgan Chase
Annual FIXED 6.152% . [ASSET HEDGE ............ Schedule D .. |Currency..... Bank, N.A. ......... THBGLXDRUGQFUS7RNES7 . 05/26/2023 |. 06/30/2033 |............... 0f..... 14,684,288 16.152% [ 5.96%] [......cccuveens (1 [\ ER 28,929 |....... (689,909) ...vvveeeen |onnne (689,909)....... (409,675))......0vveennnne (1 [0 R [V R 207,667 | .ooovveenn | eneiiiiiiiiinns
Currency Swap /176821
/Pay EUR [Annual]
FIXED [ 5.194%] /
Receive USD Annual Morgan Stanley
FIXED 6.8% ... ASSET HEDGE ... . | Schedule D .. | Currency..... Capital Services .. 17331LVCZKQKX5T7XV54 [. 09/21/2023 |. 09/28/2030 |....
Currency Swap
/Pay GBP [Quarterly]
SONIA [ 5.7768%] /
Receive USD Quarterly JPMorgan Chase | (| | | 6.05869% [
SOFR 6.05869% ......... ASSET HEDGE ............ Schedule D .. |Currency..... Bank, N.A. ......... THBGLXDRUGQFUS7RNES7 [ 10/16/2023 |. 07/13/2027 |............... 0f..... 24,400,000 5.7768%]  [o..ccceiinnnnns (1 [0 R (45,334)\.....(3,123,920)] .eeveenns | (3,123,920)f.....(2,565,012)....ccevvrrnnns (1 [0 R (1) 174,251 [ oo | e
Currency Swap /180765
/Pay EUR [Quarterly]
FIXED [ 5.629%] /
Receive USD Quarterly | (0| 7.3215% [
FIXED 7.3215% ......... ASSET HEDGE ............ Schedule D .. |Currency..... Citibank N.A. ...... ES70DZWZ7FF32TWEFA76 |.01/19/2024 |. 10/19/2027 |............... 0]f..... 14,520,000 [5.629%]  [eeeeiiiiiiens (U FO [\ R 118,875 |..... (1,340,575)[ ..o fennes (1,340,575)|.....(1,820,903)................ (U FO (1 [ R 110,103 | woovvvin | e
Currency Swap /181109
/Pay CAD [Semi-Annual ]
FIXED [ 5.583%] /
Receive USD Semi- (| | |0 0 ) 5.8805% [
Annual FIXED 5.8805% [ASSET HEDGE ............ Schedule D .. |Currency..... Citibank N.A. ...... ES70DZWZ7FF32TWEFA76 |.01/31/2024 |.07/31/2083 |............... 0f..... 14,076,720[5.583%]  |oeeeieeiinnns (1 [\ ER 41441 (70,818)] .vveeeeeans e (70,818)|....... (508, 156).....vvveeennne (1 [0 R (1) R 200,192 | cooveeeens | eeeeeeiieeeeees
Currency Swap /182949
/Pay EUR [Semi-Annual ]
FIXED [ 4.07%] /
Receive USD Semi-
Annual FIXED 5.815% . [ASSET HEDGE ............ Schedule D .. |Currency..... Credit Agricole ... 1VUV7VQFKUOQSJ21A208 |. 03/27/2024 |.07/18/2031 |............... 0]...... 21,642,000 [5.815% [ 4.07%] |................ [0 PP [\ R 184,122 ..... (1,741,790) eeeeeennn [ (1,741,790)......(2,330,635)|................ [0 PP [\ [ PR 266,161 ..oooveen| i

18,690,000 [6.791% [ 7.16%] |..

.. (62,010)f..... (2,329, 729) ... |- (2,329,729)|.....(1,856,703).

206,226

10,650,000 |.6.8% [ 5.194%] |..

..... (1,295,105) ... .....(1,295,105))..... (1,337,554)|.

122,011

1
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Currency Swap /182950
/Pay EUR [Semi-Annual ]
FIXED [ 4.79%] /
Receive USD Semi- | | | (L e 6.5675% [
Annual FIXED 6.5675% [ASSET HEDGE ............ Schedule D .. |Currency..... Credit Agricole ... 1VUV7VQFKUOQSJ21A208 |. 03/27/2024 |.04/17/2031 |............... 0]f..... 27,050,000 [4.79%]  feeereeeiens (1 FO [0 R 233,627 |..... (2,288,624 ....c.cvvs fennns (2,288,624)|.....(3,051,101)[......c...e (U FO (1 (1) R 325,725 | covevvin | e
Currency Swap /183595
/Pay EUR [Semi-Annual ]
FIXED [ 4.88%] /
Receive USD Semi- (| | |00 6.8425% [
Annual FIXED 6.8425% |ASSET HEDGE ... . | Schedule D .. | Currency..... Credit Agricole ... 1VUV7VQFKUOQSJ21A208 | 04/10/2024 |. 05/07/2034 |.... 24,187,500 [4.88%]
Currency Swap /184052
/Pay EUR [Semi-Annual ]
FIXED [ 4.67%] /
Receive USD Semi- JPMorgan Chase
Annual FIXED 6.709% . [ASSET HEDGE ............ Schedule D .. |Currency..... Bank, N.A. ......... THBGLXDRUGQFUS7RNES7 [ 04/26/2024 |. 07/15/2031 |............... 0]f..... 21,440,000 [6.709% [ 4.67%] |...ccvvveennnnne (1 FO [0 R 205,663 |..... (2,004,243 ...covvvs fennns (2,004,243)|.....(2,681,840)).......cccu..... (U FO (1 (1) RO 263,459 | Looooiiiin | e
Currency Swap /184056
/Pay EUR [Semi-Annual ]
FIXED [ 5.12%] /
Receive USD Semi- JPMorgan Chase
Annual FIXED 7.12% ... [ASSET HEDGE ............ Schedule D .. |Currency..... Bank, N.A. ......... THBGLXDRUGQFUS7RNEQ7 . 04/26/2024 |. 05/08/2031 |............... 0f..... 37,450,000 [.7.12% [ 5.12%] |..ccuvvvnennnnn (1 [0 R 353,683 |..... (3,455,461)( ... [onne (3,455,461)|.....(4,584,179))......oeeeennne (1 [0 R (1) 453,284 | evvviiinn| e
Currency Swap /184476
/Pay GBP [Semi-Annual]
FIXED [ 5.51%] /
Receive USD Semi- (| | (L e 5.9145% [
Annual FIXED 5.9145% [ASSET HEDGE ............ Schedule D .. |Currency..... Credit Agricole ... 1VUV7VQFKUOQSJ21A208 |. 05/10/2024 |. 05/15/2029 |............... 0]f..... 33,831,000 5.51%] | (U FO [0 RO 37,546 |..... (2,869,272)( ....cuvvs fennes (2,869,272)|.....(3,393,784)|................ (U FO (1 (1) A 333,197 | coveeiin | e
Currency Swap /185019
/Pay DKK [Semi-Annual ]
FIXED [ 4.27%] /
Receive USD Semi- (| | |0 0 ) 6.1525% [
Annual FIXED 6.1525% [ASSET HEDGE ............ Schedule D .. |Currency..... Credit Agricole ... 1VUV7VQFKUOQSJ21A208 | 05/23/2024 |.06/11/2029 |............... 0f..... 24,345,930 14.27%] |t (1 [0 R 224,863 |..... (2,130, 111)] eveeeeens [ (2,130, 111)|.....(2,859,989)].......cceue.. (1 [0 R (1) 241,933 | evviiiiin | e
Currency Swap /185230
/Pay EUR [Semi-Annual ]
FIXED [ 5.05%] /
Receive USD Semi-
Annual FIXED 6.782% . |ASSET HEDGE ...
Currency Swap /185245
/Pay EUR [Semi-Annual ]
FIXED [ 4.04%] /
Receive USD Semi- The Toront-- (|0 e 5.6875% [
Annual FIXED 5.6875% [ASSET HEDGE ............ Schedule D .. |Currency..... Dominion Bank ...... PT30B789TSUIDF371261 . 05/31/2024 |. 11/21/2029 |............... 0f..... 21,702,000 (4.04%] |l (1 [0 R 175,516 |..... (1,890,438)] ..cceeeenns [onee (1,890,438)|.....(2,560,993)................ (1 [0 R (1) 227,354 | wevviiiinn| e
Currency Swap /185683
/Pay EUR [Semi-Annual ]
FIXED [ 5.82%] /
Receive USD Semi- (| | (L e 7.4075% [
Annual FIXED 7.4075% [ASSET HEDGE ............ Schedule D .. |Currency..... Credit Agricole ... 1VUV7VQFKUOQSJ21A208 |. 06/13/2024 |.07/15/2034 |............... 0]f..... 21,540,000 [5.82%] oo (U FO [0 R 161,291 |..... (2,338,354)| ..cvvveens |onne (2,338,354)|..... (2,572,285))..cceveeennne (U FO (1 (1) RO 323,996 | .oooovinn | eeeeeeiiiieens
Currency Swap /186337
/Pay EUR [Semi-Annual ]
FIXED [ 4.57%] /
Receive USD Semi- Vel Is Fargo Bank,
Annual FIXED 6.13%% . [ASSET HEDGE ............ Schedule D .. |Currency..... NA s KB1H1DSPRFMYMCUFXTO9  [. 06/26/2024 |. 06/30/2031 |............... 0f..... 24,541,000 (6. 139% [ 4.57%] |...ccuvveennnnn (1 [0 R 178,549 |..... (2,775,080)] ..veeeeenns [ (2,775,080)|.....(2,867,524)......0veenenne (1 [0 R (1) R 300,565 | .oooeeeees | ceeeeeieiiieees
Currency Swap /186965
/Pay EUR [Semi-Annual ]
FIXED [ 4.88%] /
Receive USD Semi-
Annual FIXED 6.3% .... [ASSET HEDGE ............ Schedule D .. |Currency..... Credit Agricole ... 1VUV7VQFKUOQSJ21A208 |. 07/15/2024 |. 08/28/2027 |............... 0]...... 10,910,000 .. 6.3% [ 4.88%] |....eeeeennneee [0 PP [\ P 76,741 ....... (973,928)] .cceeeeens fovnnnns (973,928))......(1,332,388)]......00cue..... [0 PP [\ [ PR 80,357 | .oooovveni| i,

...236,603 |..... (2,114,637)] eveeeeens [ (2,114,637)..... (2,923,981)[.

359,980

. | Schedule D .. | Currency..... Credit Agricole ... 1VUV7VQFKUOQSJ21A208  |. 05/30/2024 |.07/02/2029 |....

19,512,000 16.782% [ 5.05%] |..

...164,615 [..... (1,719,059)] ..oeveenns [ (1,719,089)f...... (2,319,235)|.

195,364
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Currency Swap /189509
/Pay GBP [Semi-Annual]
FIXED [ 5.87%] /
Receive USD Semi- | | | (L e 5.5665% [
Annual FIXED 5.5665% [ASSET HEDGE ............ Schedule D .. |Currency..... Credit Agricole ... 1VUV7VQFKUOQSJ21A208 |. 09/24/2024 |. 11/26/2029 |............... 0]f..... 16,725,000 [5.87%]  |oeeeeieeiens (1 FO [0 R (10,412)f....... (530,642)] ..eeeeeenn founanns (530,642)|.....(1,478,013).....oovereene (U FO (1 (1) R 175,613 | covvveeen [ e
Currency Swap /189510
/Pay GBP [Semi-Annual ]
FIXED [ 6.02%] /
Receive USD Semi- JPMorgan Chase
Annual FIXED 5.792% . |ASSET HEDGE ... . | Schedule D .. | Currency..... Bank, N.A. ......... 7THBGLXDRUGQFUS7RNES7 | 09/24/2024 |. 11/26/2031
Currency Swap /190346
/Pay EUR [Semi-Annual ]
FIXED [ 3.56%] /
Receive USD Semi-
Annual FIXED 5.141% . [ASSET HEDGE ............ Schedule D .. |Currency..... Citibank N.A. ...... ES70DZWZ7FF32TWEFA76 |. 10/16/2024 |. 11/26/2029 |............... 0]...... 8,167,500 [5. 141% [ 3.56%] |.......eerenn.. (1 FO [0 RO 64,014 |....... (660,025)] ...vvveees |oneen (660,025)f....... (893,485)]....cceeennnen (U FO (1 (1) P 85,759 | evevveens]| e
Currency Swap /190615
/Pay GBP [Semi-Annual ]
FIXED [ 6.43%] /
Receive USD Semi- JPMorgan Chase
Annual FIXED 6.493% . [ASSET HEDGE ............ Schedule D .. |Currency..... Bank, N.A. ......... THBGLXDRUGQFUS7RNES7 [ 10/23/2024 |. 01/15/2032 |............... 0f..... 12,950,000 6.493% [ 6.43%] [.....ceeunnnnns (1 (1) E 1,431 )....... (705,114)] e | (705,114)f....... (738,454)]...0cveeeennnee (1 [0 R (1) 165,588 [ .oooovvein [ eviiiiiiiiiiis
Currency Swap /190649
/Pay CAD [Semi-Annual ]
FIXED [ 4.76%] /
Receive USD Semi- VWells Fargo Bank,
Annual FIXED 5.623% . [ASSET HEDGE ............ Schedule D .. |Currency..... NAL s KB1H1DSPRFMYMCUFXTO9  [. 10/23/2024 |. 11/15/2031 |............... 0]f..... 10,115,607 [5.623% [ 4.76%] |.....eeeevnnneee (U FO [0 RO 48,001 [....... (192,597)] vvevveeen feueens (192,597)....... (301,099)]....c0vveennne (U FO (1 (1) RO 127,783 e | e
Currency Swap /192483
/Pay EUR [Semi-Annual ]
FIXED [ 3.75%] /
Receive USD Semi- Vel Is Fargo Bank,
Annual FIXED 5.676% . [ASSET HEDGE ............ Schedule D .. |Currency..... NA s KB1H1DSPRFMYMCUFXTO9 [ 12/12/2024 |.01/10/2032 |............... [\ R 4,204,00015.676% [ 3.75%] [..vvvrreeennnns (1 [\ ER 35,429 |....... (433,577)] eveeeeans foreens (433,577)|....... (411,088)[....ccccennnnne (1 [0 R (1) F [ A T I
Currency Swap /192485
/Pay SEK [Semi-Annual]
FIXED [ 3.87%] /
Receive USD Semi- Vel ls Fargo Bank,
Annual FIXED 5.648% . |ASSET HEDGE ... . | Schedule D .. | Currency..... N.A. ... .
Currency Swap /193709
/Pay EUR [Semi-Annual ]
FIXED [ 3.75%] /
Receive USD Semi-
Annual FIXED 5.801% . [ASSET HEDGE ............ Schedule D .. |Currency..... Credit Agricole ... 1VUV7VQFKUOQSJ21A208 . 01/16/2025 |.01/30/2028 |............... 0f..... 15,405,000 [5.801% [ 3.75%] [c.eeereuvnnnns (1 [0 R 114,144 |..... (2,185,911)] eveeeeens [ (2,185,911)].....(2,185,911)[.....cvvnnnnnne (1 [0 R (1) 123,720 [ coveveeii | e
Currency Swap /194104
/Pay EUR [Semi-Annual ]
FIXED [ 3.83%] /
Receive USD Semi-
Annual FIXED 5.869% . [ASSET HEDGE ............ Schedule D .. |Currency..... Credit Agricole ... 1VUV7VQFKUOQSJ21A208 |. 01/23/2025 |. 03/13/2030 |............... 0]f..... 16,640,000 [5.869% [ 3.83%] |....eeveenneen (U FO [0 RO 86,048 |..... (1,947,917)] eveeeeens [ (1,947,917)|......(1,947,917)|...ooeennnee (U FO (1 (1) RO 180,373 o[ e
Currency Swap /194106
/Pay EUR [Semi-Annual ]
FIXED [ 4.04%] /
Receive USD Semi-
Annual FIXED 6.068% . [ASSET HEDGE ............ Schedule D .. |Currency..... Credit Agricole ... 1VUV7VQFKUOGSJ21A208 |. 01/23/2025 |. 05/13/2032 |............... 0f...... 8,320,00016.068% [ 4.04%] |................ (1 [\ ER 18,059 |....... (921,007)] cevvvveeae | (921,007)f....... (921,007))-.ccvvveeennne (1 [0 R (1) 109,036 [ .ooovveeen [ weiiiiiiiiiiies
Currency Swap /194249
/Pay GBP [Semi-Annual]
FIXED [ 5.65%] /
Receive USD Semi-
Annual FIXED 5.797% . [ASSET HEDGE ............ Schedule D .. |Currency..... Credit Agricole ... 1VUV7VQFKUOQSJ21A208 |. 01/28/2025 |. 03/13/2032 |............... 0]...... 16,572,91915.797% [ 5.65%] [......cuueeeee [0 PP 0. (11,911)]..... (1,589, 140)[ ........e. [o. (1,589, 140)|..... (1,589, 140)|................ [0 PP [\ 0] 214,650 | cooooiiii] ceiiiiiiiiinnns

........ 8,362,500 5.792% [ 6.02%] |..

(262,676)| ... (262,676)....... (708,463)|.

KB1H1DSPRFMYMCUFXTO9 . 12/12/2024 |.01/10/2032 |....

........ 9,126,586 [5.648% [ 3.87%] |..

..... (1,425,406) ... .....(1,425,406)).....(1,490,621)|.

116,610
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Currency Swap /194530
/Pay GBP [Semi-Annual]
FIXED [ 6.34%] /
Receive USD Semi-
Annual FIXED 6.523% . [ASSET HEDGE ............ Schedule D .. |Currency..... Credit Agricole ... 1VUV7VQFKUOQSJ21A208 | 02/04/2025 |.03/13/2030 |............... 0]f..... 17,458,000 [6.523% [ 6.34%] |...oeveeennneee (1 FO [0 R (11,9%)|.....(1,662,629)| ........... |..... (1,662,629)|.....(1,662,629)................ (U FO (1 (1) R 189,240 | cevvveenn [ ceiiiiis
Currency Swap /196481
/Pay GBP [Semi-Annual ]
FIXED [ 6.1%] /
Receive USD Semi-
Annual FIXED 5.793% . |ASSET HEDGE ...
Currency Swap /196530
/Pay EUR [Semi-Annual ]
FIXED [ 4.22%] /
Receive USD Semi- JPMorgan Chase
Annual FIXED 5.86% ... [ASSET HEDGE ............ Schedule D .. |Currency..... Bank, N.A. ......... THBGLXDRUGQFUS7RNES7 . 03/27/2025 |. 06/20/2030 |............... 0]...... 8,624,000 .5.86% [ 4.22%] [...eeeeennnnenn (1 FO (1) O 3,430 |....... [C:7ZVA)) R R (824,713)|....... (824, 713)).ceeee (U FO (1 (1) P 96,130 | coovvvenn [ e
Currency Swap /196532
/Pay EUR [Semi-Annual ]
FIXED [ 3.9%] /
Receive USD Semi- Vel Is Fargo Bank,
Annual FIXED 5.486% . [ASSET HEDGE ............ Schedule D .. |Currency..... NA s KB1H1DSPRFMYMCUFXTO9  [. 03/27/2025 |. 06/20/2031 |............... 0f..... 19,296,200 .5.486% [ 3.9%] [..vvvvvnnnnns (1 (1) E 7,507 |..... (1,817,120)] e | (1,817,120)].....(1,817,120)|................ (1 [0 R (1) R 235,738 | wevveviinn| e
Currency Swap /196535
/Pay EUR [Semi-Annual ]
FIXED [ 4.51%] /
Receive USD Semi- VWells Fargo Bank,
Annual FIXED 6.104% . [ASSET HEDGE ............ Schedule D .. |Currency..... NAL s KB1H1DSPRFMYMCUFXTO9  [. 03/27/2025 |. 06/20/2032 |............... 0]...... 8,624,000 6.104% [ 4.51%] [...oeeeennnnns (U FO (1) O 3,247 |....... (843,893)] ..ceeeenn feueenns (843,893)....... (843,893)]....ceeeennnen (U FO (1 (1) RO 13,922 evveeeei| e
Currency Swap /198362
/Pay CAD [Monthly]
FIXED [ 5.278%] /
Receive USD Monthly (| |0 6.5255% [
FIXED 6.5255% ......... ASSET HEDGE ............ Schedule D .. |Currency..... Credit Agricole ... 1VUV7VQFKUOQSJ21A208 |. 05/16/2025 |. 06/25/2030 |............... 0f..... 38,753,581165.278%] [ (1 [\ ER 38,200 |....... (466,830)] ..evvveeeen |oennne (466,830)f....... (466,830).....c0veeennnne (1 [0 R (1) 432,845 | eeviiiiin| e
Currency Swap /198364
/Pay CAD [Monthly]
FIXED [ 6.278%] /
Receive USD Monthly |  ~} f  } 7.558% [
FIXED 7.588% .......... |ASSET HEDGE ... . | Schedule D .. | Currency..... Citibank N.A. ...... E570DZWZ7FF32TWEFA76 |. 05/16/2025 |.06/25/2030 |...............0|........ 6,375,358 [6.278%]
Currency Swap /198694
/Pay EUR [Semi-Annual ]
E-BOR [ 4.224%] /
Receive USD Semi- Vel Is Fargo Bank,
Annual FIXED 6.439%% . [ASSET HEDGE ............ Schedule D .. |Currency..... NA s KB1H1DSPRFMYMCUFXTO9 [ 05/22/2025 |. 06/18/2032 |............... 0f..... 22,600,000 (.6.439% [E-BOR] |.......cennnnnn (1 [\ ER 17,104 |....... (575,702)] «vvvveeeen | (575,702)|....... (575,702))...vvveeennnne (1 [0 R (1) 298,329 | .evvvieinn| e
Currency Swap /199031
/Pay EUR [Semi-Annual ]
FIXED [ 4.52%] /
Receive USD Semi-
Annual FIXED 6.199% . [ASSET HEDGE ............ Schedule D .. |Currency..... Credit Agricole ... 1VUV7VQFKUOQSJ21A208 |. 06/05/2025 |. 06/30/2030 |............... 0]f..... 10,190,796 [6.199% [ 4.52%] |....evveernneen (U FO (1) O 3,155 |....... [QEI:XX)) R R (191,633)|....... (191,633)).....evveenne (U FO (1 (1) RO 13,987 [ e[ e
Currency Swap /199462
/Pay GBP [Semi-Annual ]
FIXED [ 5.43%] /
Receive USD Semi- (| | |0 0 ) 5.3875% [
Annual FIXED 5.3875% [ASSET HEDGE ............ Schedule D .. |Currency..... Credit Agricole ... 1VUV7VQFKUOQSJ21A208 |. 06/12/2025 |.07/09/2032 |............... [\ R 5,304,0005.43%]  feeeeiiinns (1 [0 R (1) F 35,554 |.uueeeeeees |, 35,554 |.......... 35,554 | (1 [0 R (1) F 70,316 | coorreenn [ e,
Currency Swap /199721
/Pay CAD [Quarterly]
FIXED [ 4.52%] /
Receive USD Quarterly | ()} 0| 5.5245% [
FIXED 5.5245% ......... ASSET HEDGE ............ Schedule D .. |Currency..... Credit Agricole ... 1VUV7VQFKUOQSJ21A208 |. 06/20/2025 |. 06/27/2030 |............... 0o 4,301,530 [4.52%] ... [0 PP [\ P 473]......... (14,154)] .o | (14,154)]......... (14,154). ... [0 PP [\ [ PR 48,044 | o] i,

. | Schedule D .. | Currency..... Credit Agricole ... 1VUV7VQFKUOQSJ21A208 . 03/25/2025 |. 04/30/2030 |....

24,993,500 .5.793% [ 6.1%] |..

...(23,082).....(1,762,625)( .....ooeees | (1,762,625).....(1,762,625)[.

(78,638) ... ... (78,638)........ (78,638).
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Currency Swap /199723

/Pay CAD [Quarterly]

FIXED [ 4.94%] /

Receive USD Quarterly | (0 | 5.8755% [

FIXED 5.8755% ......... ASSET HEDGE ............ Schedule D .. |Currency..... Credit Agricole ... 1VUV7VQFKUOQSJ21A208 |. 06/20/2025 |.06/27/2032 |............... [V 9,052,440 14.94%] |t [V [V PO 925 | (28,894)] ..ccvvnnnns fennnns (28,8%4)......... (28,894)]...uueeeenennnn [V S [V PO [V . 119,667 | covvvvvvnn| ceveieiieiinnnn
.............................................................................................................................................................................. 0 fceeiiiiiineenn O oo O v O o O e O e e O [ O e Ol O e O v O | s
1139999999. Subtotal - Swaps - Hedging Other - Foreign Exchange 0 0 3,689,896 | (111,978,127 XXX (111,978, 127)| (106,248,912), 0 0 0 12,013,926 | XXX XXX
1169999999. Subtotal - Swaps - Hedging Other 93,250 0 (7,045,650)  (73,707,752) XXX (73,707,752)|  (86,036,997), 0 0 0 65,009,911| XXX XXX
1229999999. Subtotal - Swaps - Replication 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
1289999999. Subtotal - Swaps - Income Generation 0 0 0 0] XXX 0 0 0 0 0 0] XXX XXX
1349999999. Subtotal - Swaps - Other 0 0 0 0] XXX 0 0 0 0 0 0] XXX XXX
1359999999. Total Swaps - Interest Rate 93,250 0 (10,735,546 38,270,375 | XXX 38,270,375 20,211,915 0 0 0 52,995,985 [ XXX XXX
1369999999. Total Swaps - Credit Default 0 0 0 0] XXX 0 0 0 0 0 0] XXX XXX
1379999999. Total Swaps - Foreign Exchange 0 0 3,689,896 [ (111,978,127)) XXX (111,978, 127)| (106,248,912), 0 0 0 12,013,926 [ XXX XXX
1389999999. Total Swaps - Total Return 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
1399999999. Total Swaps - Other 0 0 0 0] XXX 0 0 0 0 0 0] XXX XXX
1409999999. Total Swaps 93,250 0 (7,045,650)  (73,707,752) XXX (73,707,752)|  (86,036,997), 0 0 0 65,009,911| XXX XXX

REC 25630044.84 USD

PAY [ 23032031.67] EUR Schedule BA, Vel ls Fargo Bank,

/166475 ...oeeeeinnnnn ASSET HEDGE ............ | Currency..... NA e KB1H1DSPRFMYMCUFXTO09  |. 03/21/2023 |. 03/27/2026 |............... [V 25,630,045|..... 0.898634076 |.......ccennnnnn (U [V O 0f.... (1,879,987 ..ceveeees |onnee (1,879,987)..... (2,991,080)(-...ccvvvnnnnnnn [V [V PO [V 110,239 [ ceveenenn | e

REC 53861553.82 USD

PAY [ 49593000.00] EUR Schedule BA Wells Fargo Bank,

/196689 .........oennnnnn ASSET HEDGE ........cooe |D weeniiiinnnn Currency..... NA KB1H1DSPRFMYMCUFXTO09  |. 03/31/2025 |. 07/01/2025 |............... 0f..... 53,861,554]..... 0.920749523 |........ccuvnnns [ [V PR 0f.... (4,534,692)] ....ccevvnn |oenne (4,534,692)..... (4,534,692)]......c00nunnnne [ [V R [ [0 R O,

REC 38161883.89 USD

PAY [ 381662000.00] Schedule BA

SEK /196691 ........... ASSET HEDGE ............ | Currency..... Barclays Bank PLC ~ GSGSEF7VJP5170UK5573 |. 03/31/2025 |.07/01/2025 |............... [V 38,161,884|....... 10.001131 |.oeeeeeiis (U [V O 0f.... (2,153,669)] ....ovvnnns fnnnn (2,153,669)|..... (2,153,669)]-...cceeeennnnn [V [V PO (U [V T

REC 61660258.00 USD

PAY [ 56673000.00] EUR BNP Par ibas London

/196739 ... .. | ASSET HEDGE ... Currency..... . ROMUWSFPUBMPROBKSP83  |. 04/02/2025 |. 07/03/2025 |.... 61,660,258 |...... 091911714 [ 0 e O [ 0 e (4,938,321)] .cevvvnnnnn fennnn (4,938,321)]..... (4,938,321)|. 0.

REC 49852880.

PAY [ 78157000.00] AUD|

/196805 .....covvnnnnnnns ASSET HEDGE Currency..... Citibank N.A. ...... ES70DZNZ7FF32TWEFA76 |. 04/03/2025 |.07/07/2025 |............... [V 49,852,880 |..... 1.567752952 |..cvveeeeee (U [V O 0f.... (1,369,231)] .cevvvnnnns fennnn (1,369,231)|..... (1,369,231))ceueeeeeeennns [V [V PO (V)] 35,251 | tevvvvnin | s

REC 3087000.00 EUR PAY|

[ 3400496.89] USD BNP Paribas London

/196852 .....cccvvinnnnns ASSET HEDGE ........cooe |D weeniiiiinnnn CUPTeNnCY..... |eeeeeereeemnnnnennennns ROMUWSFPUBMPROBKSP83  |. 04/07/2025 |. 07/08/2025 |............... [V 3,400,497 |...... 0.907808506 |.......cevunnnnn [ [V PR (U R 228,133 | .eeeeiiin [ 228,133 |..ouennt 228,133 |.oevviiene [ [V R [N R 2,405 | ceeeiie [ s

REC 7963533.04 USD PAY

[ 7092000.00] EUR Schedule BA Canadian Imperial

/197116 oo ASSET HEDGE ............ | Currency..... Bank of Commerce .. 21GI19DL770XOHC3ZE78 |. 04/10/2025 |.07/08/2025 |............... [V 7,963,533 |....... 0.8905595 |.....ccvvunnnnnn (U [V O 0f...... (393, 411)] ceevvvvnnns fenennn (393,411)|....... (393, 411)]+ceveeeeeeee [V [V PO (U LY R (R,

REC 432357.68 USD PAY

[ 726000.00] NzD Schedule BA Royal Bank of

/197223 e ASSET HEDGE ........cooe |D e Currency..... Canada ............... ES7IP3USRHIGC71XBUT1  |. 04/15/2025 |. 07/17/2025 |............... [V . 432,358 1..... 1.679165269 |..........ceeen [ [V PR (U R (10,397 cevnneeees o (10,397)f......... (10,397)f.eevvveinnnns [ [V R [ R 3| e[ s

REC 5710121.50 USD PAY

[ 5000000.00] EUR Schedule BA

/197246 ... ASSET HEDGE ............ | Currency..... Citibank N.A. ...... ES70DZWZ7FF32TWEFA76 |.04/16/2025 |.07/17/2025 |............... [V 5,710,122{...... 0.87563811 [......ccvvnnnnnn (U [V O 0f...... (164,599)] ...covvnnns founnnnn (164,599)....... (164,599)...cvuueenee [V [V PO (U 6,384 | oo s

REC 5706302.09 USD PAY

[ 4950000.00] EUR Schedule BA Canadian Imperial

/197424 .o ASSET HEDGE ........cooe |D weeniiiinnnn Currency..... Bank of Commerce .. 21GI19DL770XOHC3ZE78 |. 04/22/2025 |. 07/23/2025 |............... [V 5,706,302 ..... 0.867461961 [.......cevnnnnnn [ [V PR 0f...... (132,276)[ cevvnneees [ (132,276)....... (132,276)[... e [ [V R [N R 6,989 | ceoevriin [ s

REC 36132723.30 USD

PAY [ 56315000.00] AUD| Royal Bank of

/197461 ... .. | ASSET HEDGE ... Currency..... Canada .... . ES7IP3U3RHIGC71XBU11 |. 04/23/2025 |. 07/24/2025 |.... 36,132,723 |..... 1.558559523 |... (939,714)] ... (939,714)|....... (939,714)|. 0.

REC 6780637.

[ 10562000.00] AUD

/197464 ..o ASSET HEDGE .......ccooe |D e Currency..... Citibank N.A. ...... ES70DZNZ7FF32TWEFA76 |. 04/23/2025 |.07/28/2025 |............... 0]....... 6,780,637]..... 1.557670734 |.......ccvvennn [ [0 Of...... (143,954)] .ooevvvnnnn |ovennnn (143,954)]........ (143,954). cevvennnnnnnns [ [0 T Ofiiiinnnns 9,589 .| i




STATEMENT AS OF JUNE 30, 2025 OF THE MassMutual Ascend Life Insurance Company

SCHEDULE DB - PART A - SECTION 1

Showing all Options, Caps, Floors, Collars, Swaps and Forwards Open as of Current Statement Date

L¥'903

1 2 6 7 9 10 11 15 22 23
Cumulative
Prior
Description Year(s)
of Item(s) Strike Initial Cost Credit Hedge
Hedged, Price, of Un- Quality |Effectiveness|
Used for Date of Rate or discounted of at Inception
Income Maturity Index Premium Refer- and at
Generation Exchange, Counterparty Trade or Notional Received | (Received) ence | Quarter-end
Description or Replicated or Central Clearinghouse Date | Expiration Amount (Paid) Paid Code Entity (b)
REC 13012351.14 USD
PAY [ 11376000.00] EUR Morgan Stanley
/197533 e ASSET HEDGE ............ Capital Services .. 17331LVCZKOKX5T7XV54 |. 04/24/2025 |.07/25/2025 |...............0 |...... 13,012,351 |..... 0.874246312 |.....cevveeneee. O foeiieieiiiieec O O oo (404,565)) cevveen [onneee (404,565)|........ (404,565)[....ceveeeeeeee O [ O e O [ 17,214 | s
REC 3333908.51 USD PAY
[ 2505000.00] GBP
/197583 ... ASSET HEDGE ... Citibank N.A. ...... ES70DZWZ7FF32TWEFA76 | 04/24/2025 |.07/25/2025 |........ccceenO feeninns 3,333,909 |..... 0.751370349 |..
REC 131160.
[ 181000.00] CAD Morgan Stanley
/197598 .t ASSET HEDGE ............ Capital Services .. 17331LVCZKOKX5T7XV54 |. 04/25/2025 |.07/28/2025 |........ceeeeeiO feueennnnes 131,161]..... 1.379987062 |.......cevvnnnnn O foeeeeeeeie s O et O e (1,868)] e [ (1,868 (1,888 e O e O e O [ 185 | | s
REC 32609888.55 USD
PAY [ 24460000.00] GBP) Canadian Imperial
97709 o ASSET HEDGE ............ Bank of Commerce .. 21GI19DL770XOHC3ZE78 |. 05/02/2025 |. 08/04/2025 |...............0 |...... 32,609,889 1..... 0.750079227 [cvvvvvrevrnnnnns Ofiiiiiiiiin O 0 . (965,965)) cevvnnnnnns [onnn. (965,965)]....... (965,965)]..ccvveenneeee O i O e O [ 48,915 | | s
REC 23883753.57 USD
PAY [ 20889000.00] EUR Wells Fargo Bank,
/197719 Lo ASSET HEDGE ............ NA e KB1H1DSPRFMYMCUFXTO9  |. 05/02/2025 |. 08/11/2025 |.............e.0 [.eeees 23,883,754 |..... 0.874611268 |......cevnnnnne. O foeeeeeemiiee s O et O e (776,442)] v [ (776,442)]. (776,442)]. e O e O e O [ 089,807 | | i
REC 14167112.28 USD
PAY [ 12399000.00] EUR|
197738 v, ASSET HEDGE ............ Credit Agricole ... 1VUV7VQFKUOQSJ21A208 |. 05/05/2025 |. 08/05/2025 |...............0 |...... 14,167,112]......... 0.875196 [...euviivinnnnns Ofeiiiiiiiiin O 0 . (420,874) e [onen (420,874))... (420,874 O i O e O [0 22,400 | | s
REC 5342387.18 USD PAY
[ 8251000.00] AUD
/197872 Lo ASSET HEDGE ............ State Street FX ... 571474TGEMMWANRLNS72 |. 05/07/2025 |. 08/11/2025 |.......ceeeeeenO feueeeees 5,342,387 |..... 1.544440663 |................ O feeeeeiiiiiee s O e O e (89,649) e [ (89,649 (89,649)]. e O e O e O [ 80859 | |
REC 113074212.10 USD
PAY [ 99502000.00] EUR| Wells Fargo Bank,
7198089 .....evvnnnnnn ASSET HEDGE ............ NA KB1H1DSPRFMYMCUFXTO9  |. 05/08/2025 |. 08/07/2025 |...............0 [..... 113,074,212{..... 0.879970757 [cuvvvvrivrnnnnns Ofiiiiiiiiis O 0.0 (4,359,381)) e [l (4,359,381))..... (4,359,381 O i O e O [ 178,786 | | s
REC 3726798.89 USD PAY
[ 3276000.00] EUR VWells Fargo Bank,
/19809 ... .. | ASSET HEDGE ... N.A. KB1H1DSPRFMYMCUFXTO9  |. 05/08/2025 |. 08/11/2025 |.......cceeeeenO feueeeees 3,726,799|..... 0.879038579 |.. .0
REC 6095937.35 USD PAY
[ 5361000.00] EWR BNP Paribas London
7198097 .oovveennnn ASSET HEDGE .........ooo |D weveneeeeeennn [ Currency. s |eveeniniiiiieees ROMUWSFPUBMPROBKSP83  |. 05/08/2025 |. 08/07/2025 |......euvvveenn O feunnnins 6,095,937 ..... 0.879438172 [cevvviivinnnnns Ofeiiiiiiiiis 0 O e (A7 A72) e e (217,172) e (A7172)] e O e O e O [ 90839 | | s
REC 296136.05 USD PAY
[ 261000.00] EUR Morgan Stanley
/198121 Lo ASSET HEDGE ............ Capital Services .. 17331LVCZKQKX5T7XV54 |.05/08/2025 |.07/08/2025 |.......eeeeeenO feueennnnes 296,136 ..... 0.881351663 |.......ccvnnnnnn O feeeeeeiiiie s O et O e (11,360)] e [ (11,360)]- e (11,360 O e O e O [ 2209 | | s
REC 3816272.01 USD PAY
[ 2870000.00] GBP
7198134 L. ASSET HEDGE ............ Citibank N.A. ...... ES70DZWZ7FF32TWEFA76 |. 05/09/2025 |.08/11/2025 |........ccceeunO feunniins 3,816,272|..... 0.752042829 |.......c0vnnvene Ofeiiiiiiiiis 0 e O o (116,795) e [ (116,795)cees (116,795)] e O i O e O [ 6,329 | | s
REC 2582199.75 USD PAY
[ 4039000.00] AUD
/198167 oo ASSET HEDGE ............ Citibank N.A. ...... ES70DZWZ7FF32TWEFA76 |.05/12/2025 |.07/28/2025 |........cceeeunO feeeeees 2,582,200 |..... 1.564170239 |..evveeneenee O fereeeeeiiie s O e O e (85,787 v feeeeeees (85,787 (65,787 )i O e O e O [0 30652 | | i
REC 2010129.73 USD PAY
[ 1804000.00] EUR Canadian Imperial
7198192 ..o ASSET HEDGE ............ Bank of Commerce .. 2IGI19DL770XOHC3ZE78 |. 05/12/2025 |. 08/05/2025 |...............0 |....... 2,010,130{..... 0.897454514 |......ovvvnnnnns Ofeiiiiiiiiis O e O o (119,157 e e (119,957 (119,157 O i O e O [l 3178 | | s
REC 2135469.69 USD PAY
[ 1911000.00] EUR BNP Paribas London
/198205 .....cceviinnnnns ASSET HEDGE ......ceeeen |D weeeeeeeeennn [ Currency .. |oveiiiiiiiiiiniinins ROMUWSFPUBMPROBKSP83  |. 05/13/2025 |. 08/11/2025 |......eeeeeeen O feueenees 2,135,470|..... 0.894885097 |....eeeeeennnns O feeeeeeiiiie s O et O e (115,370)] e [ (115,870)] s (115,370)] e O e O e O [l 3541 | | s
REC 2462476.81 USD PAY
[ 3434000.00] CAD
7198223 ...oiiiiiiis ASSET HEDGE ............ State Street FX ... 571474TGEMMWANRLNS72 |. 05/13/2025 |.07/28/2025 |...............0 [ccce.ens 2,462 4771..... 1.394530899 |........ounnnnnn 0
REC 941040.24 USD PAY
[ 840000.00] EUR
/198275 .ot ASSET HEDGE ............ UBS AG .oovveeeees BFMBTE1CT2L1QCEMIKS0 | 05/13/2025 |. 08/18/2025 |.......ceeeeenn O feeeeenee 941,040 |..... 0.892629204 |........euenn.e. O ferieeieiiiee s O et O e (50,948) e [ (50,948 (50,948 e O e O e O [ 10896 | | s
REC 6131213.94 USD PAY
[ 5451000.00] EUR
7198325 ...oiiiiiiis ASSET HEDGE ............ UBS AG ..oovvnnnnnnnns BFM8TB1CT2L1QCEMIKS0  |. 05/15/2025 |. 08/11/2025 |.......eveeenn O fneniind 6,131,214(..... 0.889057217 cvvvvviivrnnnnns Ofeiiiiiiiiii s O e 0 s (308,582)) v [ (308,532)]. e (308,532)]. e O i O e O [ 10,167 | | s
REC 4655368.55 USD PAY
[ 7250000.00] AUD
/198349 L....oiiiiiiinnns ASSET HEDGE ............ State Street FX ... 571474TGEMMWANRLNS72 |. 05/16/2025 |. 08/11/2025 |............cc.Ofceeiees 4,655,369)..... 1.557341792 | Ofeiiiiiiiic O O (117,465)] v [ (117,465)]. e (117,465)] e O i O e O 70720 | i




STATEMENT AS OF JUNE 30, 2025 OF THE MassMutual Ascend Life Insurance Company

SCHEDULE DB - PART A - SECTION 1

Showing all Options, Caps, Floors, Collars, Swaps and Forwards Open as of Current Statement Date

8%°903

1 2 6 7 9 10 11 14 15 16 17 22 23
Cumulative
Prior
Description Year(s)
of Item(s) Strike Initial Cost Credit Hedge
Hedged, Price, of Un- Quality |Effectiveness|
Used for Date of Rate or discounted Book/ Unrealized of at Inception
Income Maturity Index Premium Adjusted Valuation Refer- and at
Generation Exchange, Counterparty Trade or Notional Received | (Received) Carrying Increase/ ence | Quarter-end
Description or Replicated or Central Clearinghouse Date | Expiration Amount (Paid) Paid Value Code | Fair Value | (Decrease) Entity (b)
REC 1353711.87 USD PAY
[ 194100000.00] JPY
/198390 ...oeeiiiiinnns ASSET HEDGE ............ D ES7IP3USRHIGC71XBUT1  |. 05/20/2025 |. 08/20/2025 |..........cceenO feueenees 1,353,712|....... 143.38354 |..covneee O feeiiiiiiiii s 0 et O e (1,681)].eeeeeennn foeeenennns (1,681)]...ccn (1,681)]eeeeeeeeeeeeee O e O e O [ 2,883 | s
REC 13107157.71 USD
PAY [ 20305000.00] AUD|
/198428 ... .. | ASSET HEDGE ... 1VUV7VQFKUOQSJ21A208  |. 05/21/2025 |. 08/11/2025 |.... 13,107,158 ..... 1.549153558 |.. (208,012) ... (208,012)|.
REC 9964000. PAY
[ 13389106.07] USD
/198472 ..t ASSET HEDGE ............ D KB1H1DSPRFMYMCUFXTO9  |. 05/21/2025 |. 07/25/2025 |...............0 [.eeees 13,389,106 |..... 0.744187099 [......cevennnnnn [N SRR | IO N IR 281,206 [..eveneees foreeennnn 281,206 |......... 281,206 |...eeeeeeeeeen O e O [ O e 7,712 ]
REC 2193267.32 USD PAY
[ 1635000.00] GBP
7198634 ... ASSET HEDGE ............ . 21GI19DL770X0HC3ZE78  |. 05/22/2025 |. 08/15/2025 |.........00eeni0 )eveeenn 2,193,267 |.....0.745463166 |................ [ON R | FO | EN (51,264)] .eevvnnnn [ (51,264)f......... (51,264)).ccvveiiiiinns O v O e O e 3954 [ ]
REC 4541731.19 USD PAY
[ 4004000.00] EUR
/198639 .....ccevinnnnnns ASSET HEDGE ............ D . 571474TGEMMWANRLNS72  |. 05/22/2025 |. 08/11/2025 |......eeeeeeenn O feueneees 4,541,731]..... 0.881602154 |.......ccvnnnnnn [V SUUUUURRRRUI | FEURR | f A (185,122)[ cevveneee [ (185,122)|....... (185,122)[..eeeeeeeeeee O et O e O [ 70832 | e
REC 426642.66 USD PAY
[ 316000.00] GBP
198712 oo, ASSET HEDGE ............ BFM8TE1CT2L1QCEMIKS0 | 05/23/2025 |. 08/04/2025 |.......ceeeeenn O feunennenns 426,643 1..... 0.740666674 |..........un.... [N (SRR | AU | RN (7,054)] cevneennee Joenneennn (7,054).......... (7,054)]ceeeiiinnnenn O e O [ O e840 | | e
REC 2770584.32 USD PAY
[ 4275000.00] AUD
/198718 oo ASSET HEDGE ............ D . 2|GI19DL770XO0HC3ZE78  |. 05/23/2025 |.08/11/2025 |.......eevueeeiO |eeenssn 2,770,584 .....1.542995811 ... [N SRR | IO | N IR (44,941) .eovvnnnn foens (44,941)......... (44,941)]. e O e O e O e 45094 [ ]
REC 86089141.06 USD
PAY [ 75415000.00] EUR|
7198756 ..oovvnnnnnn ASSET HEDGE ............ . 21GI19DL770X0HC3ZE78  |. 06/27/2025 |. 08/27/2025 |...............0 ). 86,089, 141]..... 0.876010599 [.....oevvvvnnnnn (O SR | AU |l R (3,054,211)] ceevvnnnnns fennnn (3,054,211)|..... (3,054, 211)]cvveniivienns O v O [ O | 172478 | | e
REC 6736608.50 USD PAY
[ 5000000.00] GBP
/198808 . ASSET HEDGE ... . 571474TGEMMWANRLNS72  |. 05/28/2025 |. 08/28/2025 |.... 6,736,609 .....0.742213237 |.. UV (123,858)| ... (123,858)|....... (123,858)|.
REC 10108545.89 USD
PAY [ 7502000.00] GBP
7198834 ... ASSET HEDGE ............ W22LROWP2|HZNBBBKS528  |. 05/28/2025 |. 08/28/2025 |...............0 [...... 10,108,546 |.....0.742144328 |................ (VN SRR | FORR Il RN [QEZ:TE)) [ RN (184,879)....... (184,879)[...cevvvveeeeen 0 v O [ 0 [ 20,217 | | e
REC 259933.28 USD PAY
[ 358000.00] CAD
/198880 ......oeennnnnnnn ASSET HEDGE ............ D . |7331LVCZKOKX5T7XV54  |. 05/28/2025 |. 08/28/2025 |........eeeeenO feueennnnes 259,933 .....1.377276507 |................ O feeiiiiiiiii s O e O e (T2 10D PR N (3,586).......... (3,586)]-.eeeeeeenen O oo O [ O 520 | | e
REC 10148.73 USD PAY [
14000.00] CAD /198884
........................... ASSET HEDGE ............ . 17331LVCZKQKXST7XV54 |, 05/28/2025 |. 07/28/2025 eeeens 10,149 ..., 1.37948295 |.............. O eeeeeeeee (D) e [ (141 (141)
REC 22519700.40 USD
PAY [ 19700000.00] EUR
/198932 .. ASSET HEDGE ............ D BFMBTE1CT2L1QCEMIKS0  |. 05/30/2025 |. 09/02/2025 |.........cceeenO [oeeees 22,519,700 |..... 0.874789613 |....eveeeeennns (V] SUUUUPRRRUI | FUURRRR | f R (769,103)[ .evveneees foennes (769,103)....... (769,103)[- v eeeeveneeee O e O e O [ 46,426 | | e
REC 7891647.28 USD PAY
[ 13123000.00] NZD
7198944 .. ...l ASSET HEDGE ............ . |7331LVCZKOKX5T7XV54  |. 06/03/2025 |. 09/03/2025 |.........ceeeen0 e 7,891,647(..... 1.662897432 |...ovvennnnne (VN SRR | FORR Il RN [QPAIR:117)) (U RN (121,802)f....... (121,802)[.evvvvveneeen 0 v O [ O [ 16,741 | ]
REC 15625000.00 EUR
PAY [ 17832100.00] USD|
/198968 .....coevnunnnnns ASSET HEDGE ............ D 1VUV7VQFKUOQSJ21A208 | 06/03/2025 |. 07/10/2025 |.........cce...Ofeeeee 17,832,100 |..... 0.876228823 |......ceeeeennnn [N SRR | IO | N IR 521,531 | eoeviii ferns 521,531 |.oeeennns 521,531 |oeeeeeeeeeeeenn O e O e O [ 15,443 | |
REC 17863140.63 USD
PAY [ 15625000.00] EUR|
7198970 ..ovveennnnn ASSET HEDGE ............ 1VUV7VQFKUOQSJ21A208  |. 06/03/2025 |. 08/05/2025 |.........ceeennOfneees 17,863, 141].....0.874706208 |................ (VN SRR | FORR Il RN (520,424)] .evvvnnnne foennnnn (520,424)|....... (520,424)..cvvneieiinnn O [ O [ O | 28,244 | e
REC 1714861.50 USD PAY
[ 1500000.00] EUR
/198971 ... ASSET HEDGE ... 1VUV7VQFKUOQSJ21A208  |. 06/03/2025 |. 08/05/2025 |.... 1,714,862|.....0.874706208 |.. ...(49,91)] ... ... (49,961)|.........(49,961)[.
REC 158126.
[ 117000.00] GBP
7198975 ... ASSET HEDGE ............ G5GSEF7VJP5170UK5573  |. 06/03/2025 |. 08/08/2025 |.........eeeenOfeiiiinnns 168,127].....0.739913836 |................ Ofiiiiiiiinn 0 O (2,395)] ceeeneenns forrinnnnns (2,3%)].......... (2,395)].cceveeeenninn O O i O 262 | i




6%°903

STATEMENT AS OF JUNE 30, 2025 OF THE MassMutual Ascend Life Insurance Company

SCHEDULE DB - PART A - SECTION 1

Showing all Options, Caps, Floors, Collars, Swaps and Forwards Open as of Current Statement Date

1 2 3 4 5 6 7 8 9 10 11 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative
Prior Current
Description Year(s) | Year Initial
of Item(s) Strike Initial Cost Cost of Credit Hedge
Hedged, Price, of Un- Un- Total Current [ Adjustment Quality |Effectiveness|
Used for Type(s) Date of Rate or discounted | discounted Book/ Unrealized | Foreign Year's to Carrying of at Inception
Income Schedule/ of Maturity | Number Index Premium Premium Current Adjusted Valuation | Exchange (Amorti- Value of Refer- and at
Generation Exhibit Risk(s) Exchange, Counterparty Trade or of Notional Received | (Received) | (Received) Year Carrying Increase/ | Change in zation)/ Hedged Potential ence | Quarter-end
Description or Replicated Identifier (a) or Central Clearinghouse Date | Expiration| Contracts Amount (Paid) Paid Paid Income Value Code | Fair Value | (Decrease) | B./A.C.V. | Accretion ltem Exposure | Entity (b)
REC 518000.00 EUR PAY
[ 594173.45] USD Schedule BA,
/198999 ....oiiiiiiiinnns ASSET HEDGE ............ Dot Currency..... Barclays Bank PLC ~ GSGSEF7VJP5170UK5573 |. 06/04/2025 |. 08/07/2025 |............... [ . 594,173]..... 0.871799304 |....eveeeeennnn (U [V O (V)] N 17,470 | e [ 17,170 |.......... 17,1470 |eeeeeeeeeeee [V [V PO [V oLt R

REC 714247.57 USD PAY
[ 623000.00] EUR

/199039 ... .. [ASSET HEDGE ...
REC 21965735.
PAY [ 19193000.00] EUR

Goldman Sachs
Currency..... International ...... W22LROWP2 IHZNBB6KS28 . 06/06/2025 |. 09/08/2025 |....

... 714,248 )...... 0.87224658 |..

/199058 ...vvrrirnnn ASSET HEDGE ............ | S Currency..... UBS AG vvvereenins BFMTB1CT2L10CEMIKS0 . 06/06/2025 |. 08/27/2025 |......v.evee. 0 21,965,736 ...... 0.87376995 [......c0cnnene (1) (L] S 0. (715,210) cvovvvevs feorae (715,210)....... (715,210). v (1) (L] S [ 43,931 | coveeee | e
REC 5058999.79 USD PAY

[ 3736000.00] GBP Schedule BA,

7199075 v ASSET HEDGE ......ve... [ R Currency..... UBS AG v.vovrennenes BFMBTE1CT2L1GCEMIK50 . 06/09/2025 |. 09/09/2025 |............... [0 5,059,000 .....0.738485897 |................ (1] (L] (1] (69,724) vvveencs |ovenen (69,724)......... (CEIZ2S) (L] U S [ 11,026 | oveerene | e
REC 1515000.00 EUR PAY

[ 1736661.47] USD Schedule BA, Canadian Imperial

/199078 ..o ASSET HEDGE ............ [ R Currency..... Bank of Commerce .. 21GI19DL770X0HC3ZE78 . 06/09/2025 |. 09/09/2025 |............... (0] 1,736,661].....0.872363455 |................ (L U O [ A 55,610 |.vveveres forerenanne 55,610 |.......... 55,610 |ov.vvvrenen (L) U] O (L K£[RS
REC 6217801.22 USD PAY

[ 9538000.00] AUD Schedule BA,

7199110 v ASSET HEDGE ..o [ R Currency..... Citibank N.A. ...... ESTODZWZTFF32TWEFA76 |.06/09/2025 |.09/10/2025 |............... 0 6,217,801 |...... 1.53398278 |...cvovveeee (L) (L] (I - (CSTAT1)) IS S (41,710)]........ [CAIAT1) (L] U S [ 13,551 | wovereien [ e
REC 348113.43 USD PAY

[ 534000.00] AUD Schedule BA,

/199112 e ASSET HEDGE ............ [ R Currency..... Citibank N.A. ...... ES7ODZWZ7FF32TWEFA76 |.06/09/2025 |.09/10/2025 |............... [0 348, 113....... 1.53398276 |.....vvevee (L U O [ [3:<1) IO (2,335)...een (2,335) v (L) U] O (L 759 | woveeee | e
REC 3788942.95 USD PAY

[ 3304000.00] EWR Schedule BA, BNP Paribas London

7199114 v ASSET HEDGE ..o [ R CUPTENCY.cvv | eerenenererereneenennnas ROMUNSFPUBNPROBKSP83 . 06/09/2025 |. 09/09/2025 |............... [0 3,788,943 |.....0.872011018 |....covvven. (L) (L] (1)l R (109,977)] < vveveves frrnns (109,977)]........ (109,977)f..v e (L] U S (L 8,258 | eoverrene | eerereeieeiins

REC 4950000.00 EUR PAY
[ 5707898.46] USD
/199326 ... .. [ ASSET HEDGE ...
REC 2909631.40 USD PAY
[ 2522000.00] EUR

Wells Fargo Bank,

Currency..... N.A KB1H1DSPRFMYMCUFXTO9 . 06/11/2025 |. 09/11/2025 |....

5,707,898 |..... 0.867219351 |..

...147,290 | ...

...147,290 |.

7199352 ..o ASSET HEDGE ............ Currency..... Citibank N.A. ...... E570DZWZ7FF32TWEFA76 |. 06/11/2025 |.09/11/2025 |............... [\ R 2,909,631..... 0.866776488 |................ (1 [V FOO [V O (64,162)( ..ccennnn fernnnnne (64,162)......... (64,162)[......0uvvnnnnnn (1 [0 R (V) F 6,506 | ..eevvvinn| ceriiiiiiiiiins
REC 994587.71 USD PAY

[ 731000.00] GBP

/199382 ... ASSET HEDGE ............ Do Currency..... Barclays Bank PLC ~ GSGSEF7VJP5I70UK5573 . 06/12/2025 |. 09/12/2025 |............... [0 R 994,588 |..... 0.734977914 |.....ccene (U FO (1 (1) P [C::2)) P T (8,629)|.......... (8,629)[..cceeeennnnen (U FO (1 (1) IO P32 [ [
REC 56440192.94 USD

PAY [ 48415000.00] EUR Schedule BA, Morgan Stanley

J199418 .. ASSET HEDGE ............ Do Currency..... Capital Services .. [7331LVCZKQKX5T7XV64 |.06/12/2025 |. 09/12/2025 |............... 0..... 56,440,193 ..... 0.857810675 |........cnnveee [V O [V FOO [V (843,730)] cvvvveeeen | (843,730)....... (843,730)).cvvvvevvrnnnnns (1 [0 R (1) 126,204 [ ooooeeeii | e
REC 1596166.18 USD PAY

[ 1370000.00] EUR Schedule BA, Vel ls Fargo Bank,

/199437 ASSET HEDGE ............ Doereiiis Currency..... NAL s KB1H1DSPRFMYMCUFXTO9  [. 06/12/2025 |. 09/02/2025 |............... 0]...... 1,596,166 |..... 0.858306621 |................ (U FO (1 (1) T [PXI£:)) IR N (23,578)......... (23,578)].cvveeennnne (U FO (1 (1) IO 3,201 oo [ e
REC 623000.00 EUR PAY

[ 726331.78] USD Schedule BA, WelI's Fargo Bank,

7199443 .., ASSET HEDGE ............ Do, Currency..... NAL s KB1H1DSPRFMYMCUFXTO9  [. 06/12/2025 |. 09/12/2025 |............... [\ E 726,332]..... 0.857734739 |....eeveennnne (1 [0 R (1) F 10,710 [coviees | 10,710 |.......... 10,710 feoveeiiiiieens (1 [0 R (V) F 1,624 | oot e
REC 792920.06 USD PAY

[ 1223000.00] AUD Schedule BA, Vel ls Fargo Bank,

/199471 s ASSET HEDGE ............ Doereiiies Currency..... NAL s KB1H1DSPRFMYMCUFXTO9 . 06/13/2025 |. 08/11/2025 |............... [0 R 792,920 |..... 1.542400125 |......oeeeee (U FO (1 (1) T (12,251)] e oo (12,251)f......... (12,251)].ccene (U FO (1 (1) IO 1,315 | oo e
REC 943593.09 USD PAY

[ 697000.00] GBP Schedule BA, Morgan Stanley

199474 ..o, ASSET HEDGE ............ Do, Currency..... Capital Services .. [7331LVCZKQKX5T7XV64 |.06/13/2025 [.08/15/2025 |............... [ IO 943,593 ..... 0.738665859 |................ [V O [V FOO [V O (12,735)] ... (12,735)......... (12,735)). . (1 [V FO (V) FO 1,701

REC 5146291.36 USD PAY

[ 4443000.00] EUR Schedule BA,

/100484 .......ooveeen ASSET HEDGE ............ Do Currency..... UBS AG ...t BFMBT61CT2L1QCEMIKS0 | 06/13/2025 |. 09/12/2025 |............... 0f....... 5,146,291]|..... 0.863340159 |.......cevvennen [V O (I [ (109,915)( ..ot [ (109,915)|....... (109,915)...ccvvviienes [V O (I (1) P 11,507 | coveein | e
REC 33221726.57 USD

PAY [ 28449000.00] EUR Schedule BA,

7199554 ..., ASSET HEDGE ............ Do, Currency..... Credit Agricole ... 1VUV7VQFKUOGSJ21A208 |. 06/16/2025 [. 09/16/2025 |............... 0..... 33,221,727 |..... 0.856337191 |......oveeene [V O [V FOUO [V (343,753)] eeeeeeens foreens (343,753)|....... (343,783))..ccceeees (1 (I R [V F 76,121 [ oo | e
REC 992420.94 USD PAY

[ 1514000.00] AUD Schedule BA,

/199567 oo ASSET HEDGE ............ Do Currency..... UBS AG ....ceeeeee BFMBT61CT2L 1QCEMIK50 . 06/16/2025 |. 09/10/2025 |............... 0f e 9%2,421]..... 1.525662328 |................ O, 0f i 0. (5, 182) 0o [ (5,132).......... (7)) O, O, 0f i, 0. 2,163 | oo i
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1 2 3 4 5 6 7 8 9 10 11 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative
Prior Current
Description Year(s) | Year Initial
of Item(s) Strike Initial Cost Cost of Credit Hedge
Hedged, Price, of Un- Un- Total Current [ Adjustment Quality |Effectiveness|
Used for Type(s) Date of Rate or discounted | discounted Book/ Unrealized | Foreign Year's to Carrying of at Inception
Income Schedule/ of Maturity | Number Index Premium Premium Current Adjusted Valuation | Exchange (Amorti- Value of Refer- and at
Generation Exhibit Risk(s) Exchange, Counterparty Trade or of Notional Received | (Received) | (Received) Year Carrying Increase/ | Change in zation)/ Hedged Potential ence | Quarter-end
Description or Replicated Identifier (a) or Central Clearinghouse Date | Expiration| Contracts Amount (Paid) Paid Paid Income Value Code | Fair Value | (Decrease) | B./A.C.V. | Accretion ltem Exposure | Entity (b)
REC 36888213.52 USD
PAY [ 56464000.00] AUD| Schedule BA,
/199593 i ASSET HEDGE ............ Dot Currency..... UBS AG .oovveeeees BFMBTE1CT2L1QCEMIKS0 |. 06/17/2025 |. 09/18/2025 |............... [V 36,888,214 |..... 1.530678626 |.......ccvvnnnnn (U [V O 0f...... (320,916)( .evvenneee [ (320,916)....... (320,916)f...ceeeeeeennnn [V [V PO (V)] 86,511 [ e | e

REC 2388183.48 USD PAY
[ 15320000.00] DKK

/199613 ... .. | ASSET HEDGE ...
REC 360938.
[ 594000.00] NzD

Currency..... Citibank N.A. ...... ES70DZWZ7FF32TWEFA76 [. 06/17/2025 |.09/11/2025 |....

........ 2,388,183 ....... 6.4149175 ..

... (34,579) ... ....(34,579).........(34,579).

Canadian Imperial

/199635 .. ASSET HEDGE ............ ) SN Currency..... Bank of Commerce .. 21GI19DL770XOHC3ZE78 |. 06/17/2025 |. 09/03/2025 |............... 0ferenen. 360,939 |..... 1.645707766 |................ [\ AP (1] PP [\ EO (1,878)] ceveeevees forveennnns (1,878)...ce. (1,878)] e [\ PP (1] PP (1] TR LT P R
REC 133055093.97 USD

PAY [ 98142000.00] GBP| Schedule BA, Canadian Imperial

7199637 .o ASSET HEDGE ............ ) S Currency..... Bank of Commerce .. 21GI19DL770XOHC3ZE78 |. 06/17/2025 |. 09/17/2025 |............... 0f.... 133,085,094 |..... 0.737604229 |................ (1 [0 R 0].... (1,709,421) .evveeenn |oenne (1,709,421)[......(1,709,421)[......ccnnnnnnn (1] O (L) S (O] R 304,868 | .eeeeeeens| ereeeeeiiiiens
REC 2515227.54 USD PAY

[ 2179000.00] EUR Schedule BA, Canadian Imperial

/199697 oo ASSET HEDGE ............ ) SN Currency..... Bank of Commerce .. 21GI19DL770XOHC3ZE78 |. 06/20/2025 [.08/11/2025 |............... 0foenen 2,515,228..... 0.866323211 |.eceuvveenenee [\ PR (1] PP [\ R (G 1720) P (58,027)f......... (58,027)].vveeveeenenns [\ AP (1] PP (1] EP AATT| ]| e
REC 36088250.02 USD

PAY [ 26778000.00] GBP Schedule BA,

7199709 ..o ASSET HEDGE ............ ) S Currency..... Citibank N.A. ...... ES70DZWZ7FF32TNEFA76 |. 06/20/2025 [.08/28/2025 |............... 0f..... 36,088,250 |..... 0.742014367 |...ocoveennnes (1] P [0 R 0...... (615,123)] cevevenees o (615,123)|....... (615,123))...cvvveennne (1] O (L) S (I RO 228 VL v o
REC 8775000.00 EUR PAY

[ 10142509.16] USD Schedule BA,

/199756 ..o ASSET HEDGE ............ Do Currency..... Credit Agricole ... 1VUV7VQFKUOQSJ21A208 |. 06/23/2025 |.07/31/2025 |............... 0]f..... 10,142,509 |..... 0.865170527 |......ovveeennne (U FO (1 [ R 178,986 |..vevveeens [euvennns 178,986 |........ 178,986 |.....ovveeenne (U FO (1] PP [\ EO 14,34 | | e
REC 2143000.00 EUR PAY

[ 2482414.77] USD Schedule BA,

7199758 ..o ASSET HEDGE ............ [ Currency..... Credit Agricole ... 1VUV7VQFKUOQSJ21A208 | 06/23/2025 |. 09/02/2025 |............... [\ R 2,482,415..... 0.863272337 |...ovveeennnnee (1 [0 R (1) F 3574 [ | 43,574 |.......... 43,574 [cveiiinen (1] O (L) S (1] RO L7011 ) [ I,

REC 10145919.13 USD
PAY [ 8775000.00] EWR
/199766 ... .. | ASSET HEDGE ...
REC 1905400.05 USD PAY
[ 1634000.00] EUR
/199942 ..ol ASSET HEDGE ............ Currency..... Citibank N.A. ...... ES70DZWZ7FF32TWEFA76 [. 06/24/2025 |.09/11/2025 |............... [\ A 1,905,400 ]..... 0.857562694 |................ [V F [V R (V) FO (VA7) U I (21,492)......... [ATR 7)) I [V FO [V FOU (V) FO 4,261 oo [ e
REC 11800000.00 EUR
PAY [ 13778478.86] USD

Currency..... Credit Agricole ... 1VUV7VQFKUOQSJ21A208  |. 06/23/2025 |. 08/05/2025 |....

10,145,919]...... 0.86487975 |..

o

(178,782)|

Morgan Stanley

/199967 ..ot ASSET HEDGE ............ Do Currency..... Capital Services .. 17331LVCZKQKX5T7XV54 [. 06/25/2025 |. 08/05/2025 |............... 0]f..... 13,778,479|..... 0.856408035 |................ (U FO (1 (1) T 149,253 [ | 149,253 |......... 149,253 | (U FO (1 [\ EO AT ST N I
REC 13759321.56 USD

PAY [ 11800000.00] EUR Schedule BA, Morgan Stanley

/199968 .......oooiunnes ASSET HEDGE ............ [ Currency..... Capital Services .. 17331LVCZKQKXST7XV54 [. 06/25/2025 |.07/15/2025 |............... 0f..... 13,759,322..... 0.857600424 |............c. (1 [0 R 0...... (149,459)] .ooovveeens fovnnne (149,459)|......... (149,459)]....ceveennnnns (1] O (L) S (I RO 13,789 | e [ e
REC 16323960.74 USD

PAY [ 11894000.00] GBP| Schedule BA, JPMorgan Chase

/199983 ... ASSET HEDGE ............ Doereiiis Currency..... Bank, N.A. ......... THBGLXDRUGQFUS7RNES7 . 06/26/2025 |. 08/08/2025 |............... 0]f..... 16,323,961 |..... 0.728622189 |........oevn.... (U FO (1 (1) P (5,698)[.cceeeunns ferneaannne (5,698)|.......... (5,698)[..cveeeennnen (U FO (1 [\ EO P24 (V) I
REC 84722.86 USD PAY [

800000.00] SEK /199999 Schedule BA,

........................... ASSET HEDGE ............ |D .eeoeveeenne [ Currency..... |UBS AG ............... BFMBT61CT2L1QCEMIKS0 |.06/26/2025 |.08/08/2025 |..........cccn [eveueernn. 84,723].....9.442551869 |.....ovvvevenn O |oeieeeiiienn O et O e O e e Ot ()] O e O e O e 0 | | s
REC 6538764.69 USD PAY

[ 5550000.00] EUR Schedule BA,

/200021 ..o ASSET HEDGE ............ ) SN Currency..... Citibank N.A. ...... E570DZWZ7FF32TNEFA76 |.06/26/2025 [.09/26/2025 |............... 0f....... 6,538,765 |.....0.848784176 |........ccnne [\ AP (1] PP [\ R (GP:7)) R R (12,929)|......... (12,929).ceveeee [\ PP (1] PP [\ EO 16,017 [ ovvevves | e
REC 3534467.40 USD PAY

[ 3000000.00] EUR Schedule BA,

/200023 ..o ASSET HEDGE ............ ) S Currency..... Citibank N.A. ...... ES70DZWZ7FF32TNEFA76 |. 06/26/2025 [. 09/26/2025 |............... (L) 3,534,467 |.....0.848784176 |................ (1] P [0 R (1) F (6,989)] .eevveeens fereinnnn (6,989).......... [(8:151)) (1] O (L) S (1] RO 8,658 | .eeeeeiii| ereeeeeiiiiiens

REC 34236058.66 USD

PAY [ 29057000.00] EUR
/200054 ... .
PAY

BNP Paribas London

ASSET HEDGE ... . ROMUWSFPUBMPROBKSP83  |. 06/26/2025 |. 09/26/2025 |....

34,236,059 ... 0.848725033 |..

....(96,214)...

Currency.....

REC 8200000.
[ 9643838.78] USD Morgan Stanley
7200075 ...oeeeiinnn ASSET HEDGE ............ Currency..... Capital Services .. [7331LVCZKQKX5T7XV64 |. 06/26/2025 |. 08/20/2025 |............... 0)..... 9,643.839]..... 0.850283812|................ [0 0 [ S 44,556 | oo | 44,55 |.......... 44,556 |0t [0 OO O [V 18,042 oo | e
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1 2 3 4 5 6 7 8 9 10 1 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative
Prior Current
Description Year(s) | Year Initial
of Item(s) Strike Initial Cost Cost of Credit Hedge
Hedged, Price, of Un- Un- Total Current [ Adjustment Quality |Effectiveness|
Used for Type(s) Date of Rate or discounted | discounted Book/ Unrealized | Foreign Year's to Carrying of at Inception
Income Schedule/ of Maturity | Number Index Premium Premium Current Adjusted Valuation | Exchange (Amorti- Value of Refer- and at
Generation Exhibit Risk(s) Exchange, Counterparty Trade or of Notional Received | (Received) | (Received) Year Carrying Increase/ | Change in zation)/ Hedged Potential ence | Quarter-end
Description or Replicated Identifier (a) or Central Clearinghouse Date | Expiration| Contracts Amount (Paid) Paid Paid Income Value Code | Fair Value | (Decrease) | B./A.C.V. | Accretion ltem Exposure | Entity (b)
REC 9634324.32 USD PAY
[ 8200000.00] EUR Schedule BA, Morgan Stanley
/200076 ........eenneenn ASSET HEDGE ........... Dot Currency..... Capital Services .. 17331LVCZKOKX5T7XV54 |. 06/26/2025 |. 08/05/2025 |............... [V 9,634,324|.....0.851123517 [....eeeeennnnn (U [V O [V (44,525)] ..coevvnnn |ovnnnnnnn (44,525)......... (44,525).....cevuennnnen [V [V PO (V)] 15,283 | covveenns | e
REC 58567051.72 USD
PAY [ 49593000.00] EUR Royal Bank of
/200089 ... .. | ASSET HEDGE ... Currency..... Canada .... . ES7IP3U3RHIGC71XBU11  |. 06/27/2025 |. 09/29/2025 |.... 58,567,062|.....0.846773033 |..
REC 381662000. K
PAY [ 40291155.54] USD
/200090 .......ceeunnnnnn ASSET HEDGE .....cevveee |D e Currency..... Credit Agricole ... 1VUV7VQFKUOQSJ21A208 |. 06/27/2025 |.07/01/2025 |............... [V 40,291,156 |......9.472600001 |......cevnnnnnen (U [V O (V)] 40,463 | ...oovvnnnn founnnns 40,463 |.......... 40,463 | [V [V PO (U [V T
REC 49593000.00 EUR
PAY [ 58220694.21] USD Schedule BA Royal Bank of
7200092 ...ooviiinnens ASSET HEDGE ........... Dot Currency..... Canada ............... ES7IP3USRHIGC71XBUT1  |. 06/27/2025 |.07/01/2025 |............... 0f..... 58,220,694 .....0.851810523 |................ [ [V PR (U R 196,032 [.eveneeeees oo 196,032 |......... 196,032 [.oovvvvennnnnns [ [V R [ [0 R N
REC 40527007.19 USD
PAY [ 381650000.00] Schedule BA
SEK /200094 ............ ASSET HEDGE .....cevveee |D e Currency..... Credit Agricole ... 1VUV7VQFKUOQSJ21A208 |. 06/27/2025 |. 09/29/2025 |............... [V 40,527,007 |......... I3 VA VU [V [V O (V)] (1,008)] .eneeeeenn foevennnnns (1,008)).......... (1,008)]-.eeeevennnnnns [V [V PO [V . 101,318 | covevveinn| e
REC 1666953.75 USD PAY
[ 2750000.00] NZD Schedule BA
7200161 ..oeenienn ASSET HEDGE ........... Dot Currency..... UBS AG ..ovvvennnnnns BFM8TE1CT2L1QCEMIKS0  |. 06/30/2025 |. 07/03/2025 |............... [V - 1,666,954|.....1.649715836 |............e... [ [V PR Oferenes (9,222)] ceevevvnnnn [ (22 F— (9,222)..cvvveniinns [ [V R [ R LK R
REC 66781428.64 USD
PAY [ 56673000.00] EUR Schedule BA BNP Par ibas London
/200168 ..........c.... ASSET HEDGE .....ceeveee |D e [T 11T R N ROMUWSFPUBMPROBKSP83  |. 06/30/2025 |. 09/30/2025 |............... [V 66,781,4291.....0.848634136 |................ (U [V O 0f...... (197,789)[ cevveneee [ (197,789)....... (197,789)[... e [V [V PO [V 166,954 [ .ooeeeeenn | e
REC 2743000.00 NzD PAY
[ 1666150.32] USD Schedule BA
7200205 ....ovviinnnnnns ASSET HEDGE ........... Dot Currency..... UBS AG ..oovvnnnnnnnns BFM8TE1CT2L1QCEMIKS0 |. 06/30/2025 |. 09/03/2025 |............... [V I 1,666,150 |...... 1.64631004 |................ [ [V PR [N R 9,162 | ceeveeees o 9,162 [cevvnnnnns 9,162 [euvueiiiiinnnns [ [V R [N R 3,534 | ceieiiiit | s
REC 56673000.00 EUR
PAY [ 66387318.93] USD BNP Par ibas London
/200206 ... .. | ASSET HEDGE ... Currency..... . ROMUWSFPUBMPROBKSP83  |. 06/30/2025 |. 07/02/2025 |.... 66,387,319]......0.85367207 |.. ....198,179 |...
REC 3000000.00 EUR PAY|
[ 3534872.70] USD Morgan Stanley
7200215 i ASSET HEDGE ........... Currency..... Capital Services .. 17331LVCZKQKX5T7XV54 |. 06/30/2025 |. 09/26/2025 |............... [V - 3,534,873 ).....0.848686857 |................ [ [V PR Oferenes 18,158 [t o 18,158 |.......... 18,158 [ [ [V R [N R 8,659 | cevevii [ s
.............................................................................................................................................................................. 0 feneieermmmneeee O fermeeneeeeeens O e O feie e O e O e i O e O e O e O e O i O | s
1439999999. Subtotal - Forwards - Hedging Other 0 0 0 (34,334,598)] XXX (34,334,598 (35,445,670) 0 0 0 2,514,998 [ XXX XXX
1479999999. Subtotal - Forwards 0 0 0 (34,334,598)] XXX (34,334,598 (35,445,670) 0 0 0 2,514,998 [ XXX XXX
1509999999. Subtotal - SSAP No. 108 Adjustments 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
1689999999. Subtotal - Hedging Effective Excluding Variable Annuity Guarantees Under SSAP No.108 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
1699999999. Subtotal - Hedging Effective Variable Annuity Guarantees Under SSAP No.108 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
1709999999. Subtotal - Hedging Other 556,552,282 | 392,911,634 [ (177,075,452) 286,065,531 | XXX 823,679,319 (121,482,667) 0] (311,648,697) 0 67,524,909 | XXX XXX
1719999999. Subtotal - Replication 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
1729999999. Subtotal - Income Generation 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
1739999999. Subtotal - Other 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
1749999999. Subtotal - Adjustments for SSAP No. 108 Derivatives 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
1759999999 - Totals 556,562,282 | 392,911,634 (177,075,452) 286,065,531 | XXX 823,679,319 (121,482,667) 0] (311,648,697) 0 67,524,909 | XXX XXX
(a) Code Description of Hedged Risk(s)
5 PP
(b) Code Financial or Economic Impact of the Hedge at the End of the Reporting Period
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1 2 3 4 5 6 7 8 9 10 11 12 13 14 Highly Effective Hedges 18 19 20 21 22
15 16 17
Change in
Variation Change in
Description Margin Variation Hedge
of ltem(s) Gain Margin Effectiveness
Hedged, Date of (Loss) Used| Cumulative Gain at
Used for Type(s) | Maturity Book/ to Adjust | Variation (Loss) Inception
Number Income Schedule/ of or Transac- | Reporting Adjusted Cumulative | Deferred Basis of | Margin for |Recognized and at Value of
Ticker of Notional Generation Exhibit Risk(s) Expira- Trade tion Date Carrying Variation | Variation Hedged All Other | in Current Potential Quarter-end | One (1)
Symbol | Contracts Amount Description or Replicated Identifier (a) tion Exchange Date Price Price Fair Value Value Margin Margin Item Hedges Year Exposure (b) Point
Long /US 5YR NOTE
[TV R 1,700 |....... 170,000,000 FUTSRE 11 /199691 ... |LIABILITY HEDGE ..... Exhibit 5 ... | Interest .... [.09/30/2025 .|CBOT .........ccunnn LCZ7XYGSLJUHFXXNXD88  |.06/18/2025 .|..... 108.2969 |..... 109.0000 |......... 1,190,944 |.......... 1,190,944 [t [N F (V] . 0. 1,190,944 |...... 1,190,944 |........ 2,125,000 | cevereriiieeieeeens e 1,000
Long /US 5YR NOTE
[TV RN ) I N 35,100,000 FUTSRE 11 /200088 ... |LIABILITY HEDGE ..... Exhibit 5 ... | Interest .... [.09/30/2025 .| CBOT ........ccevnnnn LCZ7XYGSLJUHFXXNXD88  |.06/26/2025 .|..... 109.0000 |..... 109.0000 |.... ...(902) L (902)f..nneee 438,750 | veverveeeeieiieeees [ 1,000
Long /US 2YR NOTE
BV A 263 |........ 52,600,000 FUTSRE 11 /199379 ... |LIABILITY HEDGE ..... Exhibit 5 ... | Interest .... [.09/30/2025 .| CBOT .........cceunnn LCZ7XYGSLJUHFXXNXD88  |.06/11/2025 .|..... 103.6407 |..... 104.0117 |...oeeeeeee 194,462 |............ 194,462 |....coeeennnnnnn [N F (V] . [ R 194,462 |........ 194,462 |........... 315,600 [ wevvvrrrrriiieieens [ 2,000
Long /US 2YR NOTE
TWS Lo [ 3,170 |....... 634,000,000 FUTSRE 11 /199689 ... |LIABILITY HEDGE ..... Exhibit 5 ... | Interest .... [.09/30/2025 .|CBOT .........ccennnn LCZ7XYGSLJUHFXXNXD88  |.06/18/2025 .|..... 103.6839 |..... 104.0117 |......... 2,070,058 |.......... 2,070,058 |.....cceennnnnn [N F (V] . 0. 2,070,058 |...... 2,070,058 |........ 3,804,000 | .eevvvririiiieeenns e 2,000
Long /US 10Y NOTE
BV 748 |........ 74,800,000 FUTSRE 11 /199377 ... |LIABILITY HEDGE ..... Exhibit 5 ... | Interest .... [.09/30/2025 .|CBOT .........ccunnn LCZ7XYGSLJUHFXXNXD88  |.06/11/2025 .|..... 110.6875 |..... 112.1250 |......... 1,073,215 |.......... 1,078,215 [ [N F (V] . 0. 1,073,215 |...... 1,073,215 |........ 1,402,500 [ .ovvvvvvvnnniininnn e 1,000
Long /US 10Y NOTE
BV 747 |........ 74,700,000 FUTSRE 11 /199690 ... |LIABILITY HEDGE ..... Exhibit 5 ... | Interest .... [.09/30/2025 .|CBOT .........ccunnn LCZ7XYGSLJUHFXXNXD88  |.06/18/2025 .|..... 111.1094 |..... 112.1250 |......ooes 756,640 |.....cce.... 756,640 |..oooeeeeiennnn [N F (V] . [ R 756,640 |........ 756,640 |........ 1,400,625 | ..ovvvvvvnniiniiinn | e 1,000
Long /US 10Y NOTE
L A 270 |........ 27,000,000 FUTSRE 11 /200087 ... |LIABILITY HEDGE ..... Exhibit 5 ... | Interest .... |.09/30/2025 .|CBOT ................. LCZ7XYGSLJUHFXXNXD88 |.06/26/2025 .|..... 112.0156 |..... 112.1250 ..ot 28,797 | 28,797 oo [ P [V A [V 28,797 |.......... 28,797 |........... 506,250 | Lieeeerrriiiiiiiins [unnnnnnes 1,000
1539999999. Subtotal - Long Futures - Hedging Othe 5,313,213 5,313,213 0 0 0 5,313,214 5,313,213 9,992,725 XXX XXX
1579999999. Subtotal - Long Futures 5,313,213 5,313,213 0 0 0 5,313,214 5,313,213 9,992,725 XXX XXX
1649999999. Subtotal - Short Futures 0 0 0 0 0 0 0 0 XXX XXX
1679999999. Subtotal - SSAP No. 108 Adjustments 0 0 0 0 0 0 0 0 XXX XXX
1689999999. Subtotal - Hedging Effective Excluding Variable Annuity Guarantees Under SSAP No.108 0 0 0 0 0 0 0 0 XXX XXX
1699999999. Subtotal - Hedging Effective Variable Annuity Guarantees Under SSAP No.108 0 0 0 0 0 0 0 0 XXX XXX
1709999999. Subtotal - Hedging Other 5,313,213 5,313,213 0 0 0 5,313,214 5,313,213 9,992,725 XXX XXX
1719999999. Subtotal - Replication 0 0 0 0 0 0 0 0 XXX XXX
1729999999. Subtotal - Income Generation 0 0 0 0 0 0 0 0 XXX XXX
1739999999. Subtotal - Other 0 0 0 0 0 0 0 0 XXX XXX
1749999999. Subtotal - Adjustments for SSAP No. 108 Derivatives 0 0 0 0 0 0 0 0 XXX XXX
1759999999 - Totals 5,313,213 5,313,213 0 0 0 5,313,214 5,313,213 9,992,725 XXX XXX
Beginning Cumulative Ending
Broker Name Cash Balance Cash Change Cash Balance
MOFGAN STANIEY & COMPANY ... ieeirtuuetetiteei et eeenet e s eeenees e s s eeresaeseeenes e e eeeees e e eeeess e e eeenss s eseesessseeessnnnaaseennnnanoteennnn oo eseeenn et eeenes R eeeernnnRAtteernnnantteernnnnnteennnnnnnteeennnnnntteennnnnatteenrs |onnnstterrnnnnntteernnnnaseeennnnn [onnaseeernnnnsaeeeeenes 5,313,213 [ovieniiiieeenn 5,313,213
Total Net Cash Deposits 5,313,213 5,313,213

(a) Code

S USRS RRROY

Financial or Economic Impact of the Hedge at the End of the Reporting Period
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STATEMENT AS OF JUNE 30, 2025 OF THE MassMutual Ascend Life Insurance Company

SCHEDULE DB - PART D - SECTION 1

Counterparty Exposure for Derivative Instruments Open as of Current Statement Date

1 2 3 Counterparty Offset Book/Adjusted Carrying Value Fair Value 12 13
Credit 4 5 6 7 8 9 10 11
Master Support Fair Value of Present Value Contracts With Contracts With
Description of Exchange, Agreement Annex Acceptable of Financing Book/Adjusted Book/Adjusted Exposure Net of Contracts With Contracts With Exposure Potential Off-Balance
Counterparty or Central Clearinghouse (YorN) (YorN) Collateral Premium Carrying Value >0 | Carrying Value <0 Collateral Fair Value >0 Fair Value <0 Net of Collateral Exposure Sheet Exposure
0199999999 - Aggregate Sum of Exchange Traded Derivatives XXX XXX XXX 416,439,642 (249,996,082) 416,439,642 415,516,074 (902) 415,516,074 9,992,725 9,992,725
Bank of America, N.A. ... BATYDEB6GKMZOO31MB27 . |..........Y. Y .. 190,830,000 |.... ...29,443,299 ... (3,854,307).... .. 47,118,973 ....0
Barclays Bank PLC .. G5GSEF7VJP5170UK5573 . Y. . 97,460,000 |[. 35,322,457 |.. (23,540,097) . 30,956,408 .(2,164,693)). 3,425 |.. .0
BNP Paribas London .... ROMUWSFPUBMPROBKSP83 . |. Y. 123,400,000 |. 35,243,724 |.. (14,327,028) . 66,156,510 (7,816,547)). . 539,524 |.. .0
Canadian Imperial Bank of Commerce . . 2IGI19DL770XOHC3ZETS . |.......... Y. 55,610 ... (6,530,551).... 55,610 ....(6,530,551)].... . 559,029 ....0
Citibank N.A. .... ES70DZWZ7FF32TWEFATE . |..........Y. 83,258,580 .. (22,963,825)/.... . 160,345,243 (12,583,018)].... .1,228,359 ....0
Credit Agricole .. 1VUV7VQFKUOQSJ21A208 . Y. A . 820,108 |.. (29,199,967)/. . 820,108 (29,199,967)|. .4,482,275 |.. .0
Goldman Sachs International . W22LROWP2HZNBBBKS528 . Y. . 69,030,000 |[. . 6,106,698 |.. ....(248,674)). ..9,432,516 ... (207,391)). L 21,774 .. .0
JPMorgan Chase Bank, N.A. .... 7HBGLXDRUGQFUS7RNES7 . Y. . 73,173,698 |. 52,211,707 |.. (38,251,416)/. 90,748,732 (30,153,237)|. 3,117,901 |.. .0
Morgan Stanley & Co International PLC . 4PQUHN3JPFGFNF3BB653 . |. Y. . 1,207,837 |.. L0 ..1,048,782 .0 .0 .0
Morgan Stanley Capital Services .. 17331LVCZKOKX5T7XV54 . |. Yoo oo Y A 211,967 |.. . (8,766,837)). . 211,967 (8,766,837)]. . 927,094 |.. .0
Royal Bank of Canada . . ES7IP3U3RHIGC71XBU11 . Y. . 87,730,000 |[. 10,675,725 |.. (17,950, 174)). 21,954,390 (12,132,744)|. . 658,552 |.. .0
Societe General .. 02RNE8|BXP4ROTDBPU4T . Y. 547,310,000 |. 19,248,702 |.. (10,000,284)). 28,657,398 [ ..ccovvniiieiiiieeeees [V U | B RSP 0. .0
State Street FX .. 571474TGEMMWANRLNS72 . Y. 0 0. . (577,144)|. 0 (577,144)). . .0
The Toronto-Dominion Bank . PT30B789TSUIDF371261 . |. Y. 0 0. . (1,890,438)). ...0 1,890,438)|. . 227,354 |.. .0
UBS AG oovvveneieiiiiinnnns BFM8TE1CT2L1QCEMIKS0 . |. Y. . 56,180,000 |[. 14,321,184 |.. . (3,274,662)). 29,372,851 (2,360,773)). s .0
Wells Fargo Bank, N.A. .... . KBIH1DSPRFMYMCUFXTO9 . Y. .. 7,880,000 |.... .. 19,111,894 .. (39,199,280).... .. .. 35,915,790 .. (34,104,953)].... . , ...0
0299999999. Total NAIC 1 Designation 1,401,036, 152 307,239,491 (220,574,683) 0 523,695,277 (148,488,292) 1,668,552 14,528,924 0
0899999999. Aggregate Sum of Central Clearinghouses (Excludin ) 36,916,712 78,980,833 (40,710,458) 1,353,663 78,980,833 (40,710,458) 1,353,663 52,995,985 52,995,985

g Exchange Traded

0999999999 - Gross Totals 1,437,952, 864 802,659,966 (511,281,222) 417,793,305 1,018,192, 184 (189, 199,652) 418,538,289 77,517,634 62,988,710
1. Offset per SSAP No. 64 0 0
2. Net after right of offset per SSAP No. 64 802,659,966 (511,281,222)
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Collateral Pledged by Reporting Entity

STATEMENT AS OF JUNE 30, 2025 OF THE MassMutual Ascend Life Insurance Company

SCHEDULE DB - PART D - SECTION 2

Collateral for Derivative Instruments Open as of Current Statement Date

1 2 3 4 5 6 7 8 9
Book/Adjusted Type of
Exchange, Counterparty CusIrP Carrying Maturity Margin
or Central Clearinghouse Type of Asset Pledged Identification Description Fair Value Par Value Value Date (I, VorIV)
Canadian Imperial Bank of COMMEICE ...veevuieeruseirieirieeteeee e e e e e ea e e eaeeeaeeeas 21GI19DL770X0HC3ZET8 .. Cash Collateral .ueeueiuieieiii e e e e et e e e e eeeneeneanesneeneens [eeneerneeneeneeneenneens 5,930,000 |euuerneeneeneenennnnns 5,930,000 |euuerneeneeneenennnnns 5,930,000 |...
Credit Agricole Corporate and Investment Bank .... 1VUV7VQFKU0QSJ21A208 .. . Cash Collateral . 27,270,000 |... .. 27,270,000 |... .. 27,270,000 |... .
Morgan Stanley & Co. LLC 9R7GPTSO7KV3UQJZQ078 .. 29379V-BA-0 ENTERPRISE PRODUCTS OPER . 18,325,473 .. 20,000,000 .. 12,827,831 |....03/15/2044
Morgan Stanley & Co. LLC .. 9R7GPTSO7KV3UQJZQ078 .. 302316-BN-1 EXXON MOBIL CORPORATION . ... 929,998 1,000,000 ... 650,999 |....10/15/2030 ..
Morgan Stanley & Co. LLC .. 9R7GPTSO7KV3UQJZQ078 .. 05723K-AF-7 BAKER HUGHES LLC/CO-0BL . . 12,555,407 .. 16,000,000 .8,788,785 |....12/15/2047 ..
Morgan Stanley & Co. LLC .. 9R7GPTSO7KV3UQJZQ078 .. 110122-D0-8 BRISTOL-MYERS SQUIBB CO . . 13,004,693 .. 15,000,000 9,103,285 |....11/13/2030 ..
Morgan Stanley & Co. LLC .. 9R7GPTSO7KV3UQJZQ078 .. 115637-AU-4 BROWN-FORMAN CORP ... . 15,177,874 .. 15,000,000 10,624,512 |....04/15/2033 ..
Morgan Stanley & Co. LLC .. 9R7GPTSO7KV3UQJZQ078 .. 17275R-BS-0 C1SCO SYSTEMS INC . 10,460,698 .. 10,000,000 .7,845,524 |....02/26/2031 ..
Morgan Stanley & Co. LLC .. 9R7GPTSO7KV3UQJZQ078 .. 20030N-DH-1 Comcast Corporation . 15,977,725 .. 19,000,000 .. 11,184,408 |....04/01/2040 ..
Morgan Stanley & Co. LLC .. 9R7GPTSO7KV3UQJZQ078 .. 038222-AN-5 APPLIED MATERIALS INC . . 10,683,975 .. 12,000,000 .7,478,782 |....06/01/2030 ..
Morgan Stanley & Co. LLC .. 9R7GPTSO7KV3UQJZQ078 .. 04636N-AK-9 AstraZeneca Finance LLC . 15,421,224 .. 15,000,000 12,336,979 |....02/26/2027 ..
Morgan Stanley & Co. LLC .. 9R7GPTSO7KV3UQJZQ078 .. 91324P-DX-7 UNITEDHEALTH GROUP INC 13,459,456 .. 15,000,000 .. 10,094,592 |....05/15/2030 ..
Morgan Stanley & Co. LLC .. 9R7GPTSO7KV3UQJZQ078 .. | Corporate... . |94106L-BT-5 ........ WASTE MANAGEMENT INC . . ...02/15/2030 ... |.
Morgan Stanley Capital Services .. 17331LVCZKQKX5T7XV54 .. | Cash... Cash Col lateral ...
Morgan Stanley & Co. LLC ... R7GPTSO7KV3UQJZQ078 .. | Cash... Cash Col lateral ...
State Street Bank and Trust Company . 571474TGEMMWANRLNS72 .. | Cash... Cash Col lateral ...
Toronto Dominion Bank PT30B789TSUIDF371261 .. | Cash... Cash Col lateral ...
0199999999 - Total

Collateral Pledged to Reporting Entity

1 2 3 4 5 6 7 8 9
Book/Adjusted Type of
Exchange, Counterparty CusIrP Carrying Maturity Margin
or Central Clearinghouse Type of Asset Pledged Identification Description Fair Value Par Value Value Date (1, V or IV)
Bank Of America NA .... ... BATYDEB6GKMZO0031MB27 . | Cash... Cash Col lateral ... 190,830,000 |... . 190,830,000 |...
Barclays Bank Plc .... G5GSEF7VJP5I70UKS573 .. | Cash... Cash Collateral ... . 97,460,000 |... .. 97,460,000 |...
BNP Paribas .. .... ROMUNSFPUBNPROBKSP83 .. [ Cash... Cash Col lateral ... ... 123,400,000 |... . 123,400,000 |...
Citibank NA .. . ES70DZWZ7FF32TWEFAT6 . | Cash... Cash Collateral ... ... 146,137,454 |... . 146,137,454 |...
Goldman Sachs International . ... W22LROWP2IHZNBB6K528 .. . Cash Col lateral ... . 69,030,000 |... .. 69,030,000 |... N
JPMorgan Chase Bank, N.A. .... .... THBGLXDRUGQFUS7RNESY .. | Treasury. .. [912797-MH-7 TREASURY BILL .. 1,068,706 |... ... 1,077,000 ... ... 09/04/2025 ....|.
JPMorgan Chase Bank, N.A. .... .... THBGLXDRUGQFUS7RNESY .. | Treasury. . [912797-PE-1 ... TREASURY BILL ... 932,078 |... ... 933,800 |... ... 07/17/2025 ... |.
JPMorgan Chase Bank, N.A. . THBGLXDRUGQFUS7RNESY .. | Treasury. 912797-PP-6 TREASURY BILL .. .1,082,435 .1,089, 100 ... 08/21/2025 ..
JPMorgan Chase Bank, N.A. . THBGLXDRUGQFUS7RNESY .. | Treasury. 912797-0C-4 TREASURY BILL .. 402,794 404,100 ... 07/29/2025 ..
JPMorgan Chase Bank, N.A. . THBGLXDRUGQFUS7RNESY .. | Treasury. 912797-0L-4 TREASURY BILL .. 746,742 751,800 ... 08/26/2025 ..
JPMorgan Chase Bank, N.A. .... .... THBGLXDRUGQFUS7RNESY .. | Treasury. .. |912797-QV-2 ... TREASURY BILL .2,154,800 |... ... 09/23/2025 ..
JPMorgan Chase Bank, N.A. .... .... THBGLXDRUGQFUS7RNE9Y .. | Treasury. .. |912810-PT-9 ... US TREASURY N/B ... .4,270,800 |... ... 02/15/2037 ....|.
JPMorgan Chase Bank, N.A. .... .... THBGLXDRUGQFUS7RNESY .. | Treasury. .. [912810-RF-7 ... | TSY INFL IX N/B .. ... 02/15/2044 ....|.
JPMorgan Chase Bank, N.A. .... ... THBGLXDRUGQFUS7RNE9Y .. | Treasury. .. |912833-RZ-5 ... STRIPS ... .2,046,761 |... ... 08/15/2028 ... |.
JPMorgan Chase Bank, N.A. .... .... THBGLXDRUGQFUS7RNESY .. | Treasury. .. |912833-XP-0 ... STRIPS ... . 10,058,663 |... ... 08/15/2029 ....|.
JPMorgan Chase Bank, N.A. .... .... THBGLXDRUGQFUS7RNE9Y .. | Treasury. . [912833-XT-2 . 56,130,075 |... ... 11/15/2029 ....|.
JPMorgan Chase Bank, N.A. . . THBGLXDRUGQFUS7RNESY .. Cash Col lateral .2,850,000 |...
Morgan Stanley & Co International PLC 4PQUHN3JPFGFNF3BB653 .. Cash Col lateral ...
Morgan Stanley & Co. LLC ........ 9R7GPTSO7KV3UQJZQ078 .. Cash Col lateral
Morgan Stanley & Co. LLC CME . OR7GPTSO7KV3UQJzQo78 .. Cash Col lateral

Royal Bank of Canada ..
Societe Generale ....

Wlells Fargo Bank NA

ES7IPSU3RHIGC71XBU11 ..
O2RNES IBXPAROTD8PU41 ..
BFMBT61CT2L 1QCEMIKS0 .
KB1H1DSPRFMYMCUFXTO9 ..

Cash Col lateral
Cash Collateral
Cash Col lateral

Cash Collateral ...

. 87,730,000
547,310,000
. 56,180,000

.. 7,880,000 |...

.. 87,730,000

. 547,310,000 |...
.. 56,180,000 |...
... 7,880,000 |...

0299999999 - Total

1,452,446,315

1,464, 356,682




STATEMENT AS OF JUNE 30, 2025 OF THE MassMutual Ascend Life Insurance Company

Schedule DB - Part E - Derivatives Hedging Variable Annuity Guarantees

NONE

Schedule DL - Part 1 - Reinvested Collateral Assets Owned

NONE

Schedule DL - Part 2 - Reinvested Collateral Assets Owned

NONE

E10, E11, E12



STATEMENT AS OF JUNE 30, 2025 OF THE MassMutual Ascend Life Insurance Company

SCHEDULE E - PART 1 - CASH

Month End Depository Balances

1 2 3 4 5 Book Balance at End of Each Month
During Current Quarter
Amount of Amount of 6 7 8
Restricted Interest Received | Interest Accrued
Asset | Rate of | During Current at Current
Depository Code | Interest Quarter Statement Date First Month Second Month Third Month

Bank of New York Mellon ........ New YOrk, NY .o fooieeeeeeess forerereneee o s oo 53,948,250 |.......... 48,205,018 |........ 100,679,488 |..
PNC Bank .......ccoovoeureerniicne Pittsburgh, PA .o [ e forerermeeeseneneneees feeennsnenesesnnene oo (142,091,088)]...... (166,987,340)|........ (86,805,026)|..
Wells Fargo Bank / Norwest
Bank ..o PhoeniX, AZ ...ocoooierennecies | e [ e oo 238,619 | 354,343 | 268,802 |..
FHLB e Cincinnati, OH .... 371,779 |.. .43,333,431 |.. .27,094,642 |.. .53,616,854 |.
State Street Global Services Kansas City, MO ........cocooooo oo oo oo e e 10,442,303 |.......... 10,305,160 |.......... 14,258,213 |..
0199998. Deposits in ... depositories that do not

exceed the allowable limit in any one depository (See

instructions) - Open Depositories XXX XXX
0199999. Totals - Open Depositories XXX XXX 371,779 0 (34,128,485) (81,028,177) 82,018,331
0299998. Deposits in ... depositories that do not

exceed the allowable limit in any one depository (See

instructions) - Suspended Depositories XXX XXX
0299999. Totals - Suspended Depositories XXX XXX 0 0 0 0 0
0399999. Total Cash on Deposit XXX XXX 371,779 0 (34,128,485) (81,028,177) 82,018,331
0499999. Cash in Company's Office XXX XXX XXX XXX

0599999. Total - Cash

371,779

(34,128,485)

(81,028,177)

82,018,331

E13




STATEMENT AS OF JUNE 30, 2025 OF THE MassMutual Ascend Life Insurance Company

SCHEDULE E - PART 2 - CASH EQUIVALENTS

Show Investments Owned End of Current Quarter

1 2 3 4 5 6 7 8 9
Restricted
Asset Stated Rate of Book/Adjusted Amount of Interest Amount Received
CUSIP Description Code Date Acquired Interest Maturity Date Carrying Value Due and Accrued During Year

I4E

AGILENT TECHNOLOGIES INC COMMERCIAL PAPE ... .. 06/25/2025

. ..0.000 |..
.. 06/10/2025

. ..07/24/2025 .. ..30,884,160 |... ...25,094
..0.000 |..

ALIMENTATION COUCHE-TARD INC COMMERCIAL . . . 07/07/2025 . ..24,980,572 |... ...67,760
ALIMENTATION COUCHE-TARD INC COMMERCIAL ... 06/16/2025 ...0.000 |.. . 07/09/2025 .. ...44,97
AMCOR FLEXIBLES NORTH AMERICA INC COMMER ... ... 05/20/2025 ...0.000 |.. . 07/14/2025 ..
AMCOR FLEXIBLES NORTH AMERICA INC COMMER ... .. 06/24/2025 ..0.000 |.. ..07/24/2025 ..
AMCOR FINANCE (USA) INC COMMERCIAL PAPER . 06/30/2025 .. 0.000 |.. ..08/25/2025 ..
AMEREN CORPORATION COMMERCIAL PAPER .. 06/27/2025 .. 0.000 |.. . 07/01/2025 .
AMEREN CORPORATION COMMERCIAL PAPER .. 06/30/2025 .. 0.000 |.. . 07/31/2025 ..

AMERICAN ELECTRIC POWER COMPANY INC COMM .
AMERICAN HONDA FINANCE CORPORATION COMME .
AON CORP COMMERCIAL PAPER
ARCHER DANIELS MIDLAND CO COMMERCIAL PAP ....
AVANGRID INC COMMERCIAL PAPER

... 06/16/2025
... 04/15/2025
... 06/27/2025
... 06/30/2025
... 06/27/2025
.. 06/30/2025

...0.000 |..
...0.000 |..
...0.000 |..
...0.000 |..
...0.000 |..
..0.000 |..

. 07/15/2025 ..
. 07/10/2025 .
. 07/28/2025 ..
. 07/01/2025 .
. 07/21/2025 ..

.9,928,444 |...

AVERY DENNISON CORPORATION COMMERCIAL PA ... . . . 08/26/2025 ..
AVERY DENNISON CORPORATION COMMERCIAL PA ... ... 06/26/2025 ...0.000 |.. . 09/10/2025 .. 15,855,384 |...
BAYER CORP COMMERCIAL PAPER ... .. 05/16/2025 ..0.000 |.. . 07/14/2025 .. . 17,478,361 |...
BAYER CORP COMMERCIAL PAPER ... 05/15/2025 .. 0.000 |.. . 07/16/2025 .

BECTON DICKINSON AND COMPANY COMMERCIAL
BELL TELEPHONE COMPANY OF CANADA OR BELL .
BROADCOM INC COMMERCIAL PAPER
BUNGE LIMITED FINANCE CORPORATION COMMER ...
BUNGE LIMITED FINANCE CORPORATION COMMER ...
CDP FINANCIAL INC COMMERCIAL PAPER ...

06/17/2025 ..
06/25/2025 ..
... 06/02/2025
... 08/17/2025
... 06/16/2025
... 06/27/2025
.. 06/23/2025

0.000 |..
0.000 |..
...0.000 |..
...0.000 |..
...0.000 |..
...0.000 |..
..0.000 |..

. 07/17/2025 .
. 07/02/2025 ..

... 180,341
...63,062

. 07/30/2025 .......... .
. 07/07/2025 .......... .9,992,780 |...
. 28,000,000 |...

CIGNA GROUP COMMERCIAL PAPER . . . 07/01/2025 ...

CIGNA GROUP COMMERCIAL PAPER ... 06/24/2025 ...0.000 |.. . 07/02/2025 .. 21,997,241 |...
CRH AMERICA FINANCE INC COMMERCIAL PAPER . ... 05/19/2025 ...0.000 |.. . 08/12/2025 .. .9,945,336 |...
CRH AMERICA FINANCE INC COMMERCIAL PAPER .... .. 05/27/2025 ..0.000 |.. . 08/20/2025 .. .5,216,087 |...
CANADIAN PACIFIC RAILWAY COMPANY COMMERC . 06/17/2025 .. 0.000 |.. . 08/26/2025 .. 7,942,778
CENTERPOINT ENERGY INC COMMERCIAL PAPER 05/28/2025 .. 0.000 |.. . 07/02/2025 .. 23,996,920
CENTERPOINT ENERGY INC COMMERCIAL PAPER 05/29/2025 .. 0.000 |.. . 07/07/2025 . .1,998,453
CENTERPOINT ENERGY INC COMMERCIAL PAPER 06/17/2025 .. 0.000 |.. . 07/21/2025 .. 22,941,571
CSX CORP COMMERCIAL PAPER ............ 06/18/2025 .. 0.000 |.. . 07/02/2025 .. .9,908,728
DOLLAR TREE INC COMMERCIAL PAPER ... ... 06/25/2025 ...0.000 |.. . 07/09/2025 .. .9,989,770 |...
DOLLAR TREE INC COMMERCIAL PAPER ... 06/12/2025 ...0.000 |.. . 07/10/2025 . 24,970,866 |...
DOMINION ENERGY INC COMMERCIAL PAPER . ... 06/12/2025 ...0.000 |.. . 07/21/2025 .. .9,974,386 |...
DUKE ENERGY CORP COMMERCIAL PAPER .. ... 05/21/2025 ...0.000 |.. . 07/02/2025 .. ..30,996,062 |...
DUKE ENERGY CORP COMMERCIAL PAPER .. ... 06/25/2025 ...0.000 |.. . 08/18/2025 . ..11,926,824 |...
EBAY INC COMMERCIAL PAPER .. 05/21/2025 ..0.000 |.. . 08/05/2025 .. .9,954,551 |...
ENBRIDGE (US) INC COMMERCIAL PAPER 06/16/2025 .. 0.000 |.. . 07/16/2025 . . 7,984,537

ENBRIDGE (US) INC COMMERCIAL PAPER 06/25/2025 .. 0.000 |.. ..07/25/2025 .. 19,938,627
ENBRIDGE (US) INC COMMERCIAL PAPER ... 06/27/2025 .. 0.000 |.. . 07/30/2025 .. 14,944,388
EVERGY KANSAS CENTRAL INC COMMERCIAL PAP . 06/18/2025 .. 0.000 |.. . 07/02/2025 .. 19,997,462
EVERGY KANSAS CENTRAL INC COMMERCIAL PAP . 06/25/2025 .. 0.000 |.. . 07/09/2025 .. .9,989,903
EVERGY INC COMMERCIAL PAPER .. 06/17/2025 ..0.000 |.. . 07/01/2025 . . 20,000,000 |...

.. 06/24/2025 ..0.000 |..

EVERSOURCE ENERGY COMMERCIAL PAPER . . ..07/24/2025 ..
FIDELITY NATIONAL INFORMATION SERVICES | . ... 06/16/2025 ...0.000 |.. . 07/08/2025 .
FIDELITY NATIONAL INFORMATION SERVICES | . ... 08/17/2025 ...0.000 |.. . 07/10/2025 ...
FISERV INC COMMERCIAL PAPER ... 06/17/2025 ...0.000 |.. . 07/07/2025 ...
FISERV INC COMMERCIAL PAPER ... ... 06/30/2025 ...0.000 |.. . 07/08/2025 .
FISERV INC COMMERCIAL PAPER ... ... 06/25/2025 ...0.000 |.. ..07/23/2025 ..
GENUINE PARTS COMPANY COMMERCIAL PAPER .... .. 06/03/2025 ..0.000 |.. . 07/08/2025 .
GENUINE PARTS COMPANY COMMERCIAL PAPER . 06/12/2025 .. 0.000 |.. . 08/12/2025 ..
HOLCIM FINANCE US LLC COMMERCIAL PAPER . 06/16/2025 .. 0.000 |.. . 07/08/2025 .
HOLCIM FINANCE US LLC COMMERCIAL PAPER . 06/12/2025 .. 0.000 |.. . 07/11/2025 .
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HOLCIM FINANCE US LLC COMMERCIAL PAPER .... .. 06/17/2025 ..0.000 |.. . 07/17/2025 ...
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HOME DEPOT INC COMMERCIAL PAPER . ... 06/30/2025 ... 0.000 |.. . 07/01/2025 . . 20,000,000 |... 0 ... 2,400
HP INC COMMERCIAL PAPER ... 06/16/2025 ...0.000 |.. . 07/02/2025 .. ..49,993,628 |... 0. ...89,044
HUBBELL INCORPORATED COMMERCIAL PAPER ... 06/06/2025 ... 0.000 |.. . 07/07/2025 . ..11,990,750 |... L0
HUBBELL INCORPORATED COMMERCIAL PAPER ... 05/28/2025 ...0.000 |.. . 07/31/2025 .. ..12,949,737 |... 0.
HYUNDA| CAPITAL AMERICA COMMERCIAL PAPER ... .. 05/28/2025 .. 0.000 |.. . 07/10/2025 . 7,990,740 |... L0
HYUNDA| CAPITAL AMERICA COMMERCIAL PAPER . 06/10/2025 .. 0.000 |.. ..07/24/2025 .. .0
HYUNDA| CAPITAL AMERICA COMMERCIAL PAPER . 06/24/2025 .. 0.000 |.. . 07/31/72025 .. L0
J M SMUCKER CO COMMERCIAL PAPER .... 06/24/2025 .. 0.000 |.. . 07/08/2025 . .0
J M SMUCKER CO COMMERCIAL PAPER .... ... 06/25/2025 ...0.000 |.. . 07/09/2025 .. L0
KELLANOVA COMMERCIAL PAPER .. ... 06/17/2025 ... 0.000 |.. . 07/01/2025 . 0.
KELLANOVA COMMERCIAL PAPER .. ... 06/16/2025 ... 0.000 |.. . 07/09/2025 .. 0
KELLANOVA COMMERCIAL PAPER ... 06/30/2025 ...0.000 |.. . 07/16/2025 ... 0.
KEURIG DR PEPPER INC COMMERCIAL PAPER .. ... 06/25/2025 ...0.000 |.. . 07/01/2025 ... . L0
KEURIG DR PEPPER INC COMMERCIAL PAPER ... 06/30/2025 ... 0.000 |.. . 07/11/2025 ... ..14,981,164 |... 0.
L3HARRIS TECHNOLOGIES INC COMMERCIAL PAP .... ... 06/18/2025 ... 0.000 |.. . 07/07/2025 ... ..19,984,574 |... 0
L3HARRIS TECHNOLOGIES INC COMMERCIAL PAP .... .. 06/25/2025 ..0.000 |.. . 07/15/2025 .. 0.
L3HARRIS TECHNOLOGIES INC COMMERCIAL PAP . 06/27/2025 .. 0.000 |.. . 0772172025 .. L0
MAGNA INTERNATIONAL INC COMMERCIAL PAPER . 04/29/2025 .. 0.000 |.. ..07/24/2025 .. .0
MARRIOTT INTERNATIONAL INC COMMERCIAL PA . 05/13/2025 .. 0.000 |.. ..07/23/2025 .. L0
MARRIOTT INTERNATIONAL INC COMMERCIAL PA ... ... 05/30/2025 ...0.000 |.. . 07/31/2025 .. 17,930,717 ... 0.
MARRIOTT INTERNATIONAL INC COMMERCIAL PA ... ... 06/12/2025 ...0.000 |.. . 08/11/2025 ... 17,905,883 |... L0
MCCORMICK & COMPANY INCORPORATED COMMERC ... ... 06/16/2025 ...0.000 |.. . 07/01/2025 ... 0.
MONDELEZ INTERNATIONAL INC COMMERCIAL PA ... ... 06/17/2025 ... 0.000 |.. . 08/15/2025 .. 0
MONDELEZ INTERNATIONAL INC COMMERCIAL PA ... ... 06/18/2025 ...0.000 |.. . 08/19/2025 .. 0.
MONDELEZ INTERNATIONAL INC COMMERCIAL PA ... ... 06/18/2025 ...0.000 |.. . 08/20/2025 .. . . L0
MOSAIC CO/THE COMMERCIAL PAPER ... 06/12/2025 ...0.000 |.. . 07/10/2025 . ..39,953,354 |... 0.
MOSAIC CO/THE COMMERCIAL PAPER .. 06/30/2025 .. 0.000 |.. ..07/22/2025 .. 9,973,163 |... 0
NEXTERA ENERGY CAPITAL HOLDINGS INC COMM . 06/11/2025 .. 0.000 |.. . 08/12/2025 .. 24,865,196 .0
NEXTERA ENERGY CAPITAL HOLDINGS INC COMM . 06/24/2025 .. 0.000 |.. . 08/18/2025 . L0
NORTHROP GRUMMAN CORP COMMERCIAL PAPER . 05/07/2025 .. 0.000 |.. ..07/24/2025 .. .0
NUTRIEN LTD COMMERCIAL PAPER ..... 06/25/2025 .. 0.000 |.. . 07/31/72025 .. L0
NUTRIEN LTD COMMERCIAL PAPER ..... 06/25/2025 .. 0.000 |.. . 08/01/2025 . .0
OGE ENERGY CORPORATION COMMERCIAL PAPER ... 06/12/2025 ...0.000 |.. . 07/03/2025 .. L0
OGE ENERGY CORPORATION COMMERCIAL PAPER .. ... 06/25/2025 ...0.000 |.. . 07/15/2025 .. 0.
OGE ENERGY CORPORATION COMMERCIAL PAPER .. ... 06/25/2025 ... 0.000 |.. . 07/16/2025 . 0
OGE ENERGY CORPORATION COMMERCIAL PAPER .. ... 06/27/2025 ...0.000 |.. . 07/18/2025 . 0.
OREILLY AUTOMOTIVE INC COMMERCIAL PAPER .. ... 06/17/2025 ... 0.000 |.. . 07/09/2025 .. . . 0
NXP BV COMMERCIAL PAPER .. 06/17/2025 ..0.000 |.. ..09/15/2025 .. ...6,932,049 |... 0.
ONEOK INC COMMERCIAL PAPER 06/17/2025 .. 0.000 |.. . 07/08/2025 . . 17,983,871 L0
ONEOK INC COMMERCIAL PAPER .. 06/18/2025 .. 0.000 |.. . 07/10/2025 . 14,982,721 .0
ONEOK INC COMMERCIAL PAPER ..... 06/24/2025 .. 0.000 |.. . 07/14/2025 .. . 16,971,736 L0
ORACLE CORPORATION COMMERCIAL PAPER 06/23/2025 .. 0.000 |.. ..07/24/2025 .. 49,852,924 .0
OWENS CORNING COMMERCIAL PAPER ... 06/09/2025 .. 0.000 |.. . 07/09/2025 .. 39,959,453 L0
PECO ENERGY CO COMMERCIAL PAPER . ... 06/24/2025 ...0.000 |.. . 07/09/2025 .. ..19,979,8% |... 0.
PPG INDUSTRIES INC COMMERCIAL PAPER ... 06/30/2025 ... 0.000 |.. . 08/14/2025 .. 44,746,450 |... 0
PENSKE TRUCK LEASING CO LP COMMERCIAL PA . ... 05/28/2025 ...0.000 |.. ..07/23/2025 .. 0.
PENSKE TRUCK LEASING CO LP COMMERCIAL PA ... ... 06/02/2025 ... 0.000 |.. . 07/28/2025 .. 0
PENSKE TRUCK LEASING CO LP COMMERCIAL PA .... ... 06/23/2025 ...0.000 |.. ..08/25/2025 .. 0.
PHILLIPS 66 COMMERCIAL PAPER ... 06/05/2025 ... 0.000 |.. . 07/07/2025 ... . . 0
PHILLIPS 66 COMMERCIAL PAPER ... 06/18/2025 ...0.000 |.. . 07/18/2025 ... ..20,953,909 |... 0.
RECKITT BENCKISER TREASURY SERVICES PLC .. 05/20/2025 ..0.000 |.. ..07/22/2025 .. ..14,959,366 |... 0
RECKITT BENCKISER TREASURY SERVICES PLC .. 05/20/2025 .. 0.000 |.. . 08/20/2025 .. . 19,870,988 L0
RECKITT BENCKISER TREASURY SERVICES PLC .. 06/09/2025 .. 0.000 |.. ..08/29/2025 .. 14,886,598 L0
RELX  INC(PRE-REINCORPORATION) COMMERCIAL . 06/30/2025 .. 0.000 |.. . 07/01/2025 . . 11,000,000 L0
RELX_INC(PRE-RE INCORPORAT ION) COMMERCIAL ... .. 06/24/2025 .. 0.000 |.. . 07/08/2025 ... 19,991,125 |... L0 ..
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RTX CORP COMMERCIAL PAPER ... ... 06/24/2025 ...0.000 |.. . 07/01/2025 . . 14,000,000 |... ... 12,386
RTX CORP COMMERCIAL PAPER ... ... 06/30/2025 ...0.000 |.. . 07/09/2025 .. ..35,963,755 |... ....4,525
RYDER SYSTEM INC COMMERCIAL PAPER .... ... 06/18/2025 ...0.000 |.. . 07/10/2025 . ..24,971,328 |... ...41,300
RYDER SYSTEM INC COMMERCIAL PAPER .... ... 06/30/2025 ...0.000 |.. ..07/25/2025 .. ...3,1M
SEMPRA COMMERCIAL PAPER ... .. 06/17/2025 ..0.000 |.. ..07/23/2025 .. ...34,936
SEMPRA COMMERCIAL PAPER 06/17/2025 .. 0.000 |.. ..07/24/2025 ..

SEMPRA COMMERCIAL PAPER ... 06/23/2025 .. 0.000 |.. ..07/29/2025 ..

SHERWIN-WILLIAMS COMPANY (THE) COMMERCIA . 06/25/2025 .. 0.000 |.. ..07/22/2025 .. 17,962,399

SOUTHERN COMPANY GAS CAPITAL CORPORATION ... ... 06/25/2025 ...0.000 |.. . 07/02/2025 .. .9,998,732 |...

SOUTHERN COMPANY GAS CAPITAL CORPORATION ... ... 06/05/2025 ...0.000 |.. . 07/10/2025 ... ..39,953,561 |...

SPIRE INC COMMERCIAL PAPER ... 06/13/2025 ...0.000 |.. . 07/11/2025 ... ..25,966,484 |...

SPIRE INC COMMERCIAL PAPER ... 06/16/2025 ...0.000 |.. . 07/14/2025 .. .8,984,923 |...

SPIRE INC COMMERCIAL PAPER ... 06/11/2025 ...0.000 |.. . 07/16/2025 . 14,970,862 |...

TRANSCANADA PIPELINES LTD COMMERCIAL PAP ... ... 06/02/2025 ...0.000 |.. . 08/01/2025 . ..34,859,405 |...

VIl CREDIT INC COMMERCIAL PAPER .. 06/06/2025 ..0.000 |.. . 08/04/2025 .. . 14,932,771 ...

..0.000 |..
0.000 |..
0.000 |..
0.000 |..
...0.000 |..
...0.000 |..
...0.000 |..
..0.000 |..

.. 06/24/2025
06/24/2025 ..
06/25/2025 ..
06/11/2025 ..
... 06/26/2025
... 06/16/2025
... 06/30/2025

.. 05/20/2025

VIl CREDIT INC COMMERCIAL PAPER
VIRGINIA ELECTRIC AND POWER COMPANY COMM .
VIRGINIA ELECTRIC AND POWER COMPANY COMM .
VULCAN MATERIALS COMPANY COMMERCIAL PAPE .
VULCAN MATERIALS COMPANY COMMERCIAL PAPE ...
WPP CP LLC COMMERCIAL PAPER ...
WPP CP LLC COMMERCIAL PAPER ...

. 08/28/2025 ..
. 08/07/2025 .
. 08/12/2025 ..
. 07/10/2025 .
. 07/15/2025 ..
. 07/21/2025 ..
..07/23/2025 ..

olo|lo|lo|lo olo|lo|lo|loloc oo oo 000000000000 000000000000 0O OO

WRKCO INC COMMERCIAL PAPER . . . 07/02/2025 .. ...80,665
WRKCO INC COMMERCIAL PAPER ... 06/17/2025 ...0.000 |.. ..07/23/2025 .. ....8,861
WRKCO INC COMMERCIAL PAPER ... 06/13/2025 ...0.000 |.. . 08/06/2025 . 11,447
WRKCO INC COMMERCIAL PAPER ... 06/13/2025 ...0.000 |.. . 08/14/2025 .. ...57,176
WASTE MANAGEMENT INC COMMERCIAL PAPER .. .. 05/20/2025 .. 0.000 |.. . 07/07/2025 . .... 107,018
WASTE MANAGEMENT INC COMMERCIAL PAPER .. 05/21/2025 .. 0.000 |.. . 07/09/2025 .. ... 73,110
WASTE MANAGEMENT INC COMMERCIAL PAPER .. 05/28/2025 .. 0.000 |.. . 0772172025 .. 21,619
WASTE MANAGEMENT INC COMMERCIAL PAPER 06/17/2025 .. 0.000 |.. . 08/05/2025 .. 17,655
WISCONSIN GAS LLC COMMERCIAL PAPER ... 06/27/2025 .. 0.000 |.. . 07/02/2025 .. . 9,999
WISCONSIN GAS LLC COMMERCIAL PAPER 06/30/2025 .. 0.000 |.. . 07/07/2025 . 14,988,749 1,874
XCEL ENERGY INC COMMERCIAL PAPER ... ... 06/24/2025 ...0.000 |.. . 07/08/2025 .......... ..29,973,329 |... ... 35,590
XCEL ENERGY INC COMMERCIAL PAPER ... ... 06/27/2025 ...0.000 |.. . 07/14/2025 .. ..19,967,411 |... ...10,006
.... | XCEL ENERGY INC COMMERCIAL PAPER ... .. 06/27/2025 .. 0.000 |.. ..07/23/2025 .. ..19,944,116 |... ...10,127
0089999999. Subtotal - Issuer Credit Obligations - Corporate Bonds (Unaffiliated) 3,001,445,980 6,128,945
0489999999. Total - Issuer Credit Obligations (Unaffiliated) 3,001,445,980 6,128,945
0499999999. Total - Issuer Credit Obligations (Affiliated) 0 0
0509999999. Total - Issuer Credit Obligations 3,001,445,980 6,128,945
09248U-71-8 ....... BLACKROCK LIQUIDITY FUND-EXEMPT MONEY MA . .. 06/30/2025 ..0.000 |.. 174,929,990 |...
825252-40-6 . INVESCO ADVISERS TREASURY PORT INSTL CL .. 06/30/2025 .. 0.000 |.. 12,051,830
8209999999. Subtotal - Exempt Money Market Mutual Funds - as Identified by the SVO 186,981,820
8589999999. Total Cash Equivalents (Unaffiliated) 3,188,427,799 6,209,783
8599999999. Total Cash Equivalents (Affiliated) 0 0
8609999999 - Total Cash Equivalents 3,188,427,799 6,209,783
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