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STATEMENT AS OF MARCH 31, 2024 OF THE MML Bay State Life Insurance Company

ASSETS

Current Statement Date

4

1 2 3 December 31
Net Admitted Assets Prior Year Net
Assets Nonadmitted Assets (Cols. 1-2) Admitted Assets
1o BONAS L. [er e 266,451,367 ..o [ 266,451,367 |....cocoveuee. 250,166,363
2. Stocks:
2.1 Preferr@d STOCKS ......ooiuiiiiiiiii it [ [ e [reere e
2.2 COMMON SLOCKS ...ttt ettt [oeeseneseeasssssnnees 25,212 [ o 25,212 [ 22,971
3. Mortgage loans on real estate:
B RISt HENS L. [ 1,305,639 | o 1,305,639 |...ocoriinn 1,335,508
3.2 Other than first HENS........coiiieee e [ [ [oerses e [ree e
4. Real estate:
4.1 Properties occupied by the company (less $ ..o
[T ae V00T T =T aTeT= T O O NP KPP NPT
4.2 Properties held for the production of income (less
N L= R TV 0T o T T ot OO O OO R KU ORI RSN
4.3 Properties held for sale (less $ .o
encumbrances)
5. Cash($ .recrnnen 3,674,441 ), cash equivalents
[T 55,728,321 ) and short-term
investments (§  .ooeernnieeee ) ettt [t 59,402,762 |...oovvvieriirieireniens oo 59,402,762 |.....cocouu.... 67,096,892
6. Contract loans (including $  .ovevvevrerrrreieecceene premium notes) ...... |eeeererencns 96,835,209 |..ooeieeeeeeeee s e 96,835,209 |...cceeveeeen. 96,298,549
7. DEeMVALIVES ..o [se e o [oee s o
8. Other iNVESIEA @SSELS ... e ere e e 217,232 | oo 217,232 oo 183,328
9. RecCeivables fOr SECUNMLIES ...........couiiiiiiieieieee s o [orsre s [orsrese s [oeere e
10. Securities lending reinvested collateral @SSets ...........cocoiiriiiiiiiiiieiieees e [ [ [
11.  Aggregate write-ins for iNVested @SSEtS ..o [ [ [ [
12. Subtotals, cash and invested assets (LINES 110 11) ...c.ovcvcvevceeeeeeveieieeeees Joevererieieieens 424,237,420 | e 424 237,420 |................ 415,103,610
13. Title plantsless § ....ccoovvviiiiiiiiiiiics charged off (for Title insurers
14.
15.  Premiums and considerations:
15.1 Uncollected premiums and agents' balances in the course of collection |..........c.ccccciviiiiiiiiiins foviiiiiiiiiiin i [
15.2 Deferred premiums, agents' balances and installments booked but
deferred and not yet due (including $
earned but unbilled PremiumS) ..........cccoveveiiviucueieecieeeecee e [eeeeeeenenenees (3,436,213)[..cveeeeeeeeeeeeeeeeeees e (3,436,213).cecevens (3,000,546)
15.3 Accrued retrospective premiums (3 ..o ) and
contracts subject to redetermination ($ ........cccoeeeriiniinnnenn ) ceeeee freer e [
16. Reinsurance:
16.1 Amounts recoverable from reinsurers
16.2 Funds held by or deposited with reinsured COMPANIes ...........ccccevvvenees e [ [ [
16.3 Other amounts receivable under reinsurance contracts ............ccoceeeeee |oveeveeveereenne. 6,843,551 | o 6,843,551 ..o 8,307,413
17.  Amounts receivable relating to uninsured plans ............ccccoeoeeiiniiiiiiicniens fenreiiiiinieen [ [ [
18.1 Current federal and foreign income tax recoverable and interest thereon ... |....ccccceeveenne 1,439,950 |.ooovovieeeeeeeeeeee 1,439,950 1,374,740
18.2 Net deferred tax asset ..2,028,949 |... . 479,822 |. 1,549,128 |.. 1,496,998
19.  Guaranty funds receivable or 0N dePOSit ...........ccccveveveveveueeceieieieieieeeeeeenes [oeeeeeeeeenenenenees 104,889 [...oeeceeeeeeeccerrrcies e 104,889 |...ccvivieienne 105,702
20. Electronic data processing equipment and SOftware .............ccccceveveieniiens i i [ [
21. Furniture and equipment, including health care delivery assets
(B s )
22. Net adjustment in assets and liabilities due to foreign exchange rates
23. Receivables from parent, subsidiaries and affiliates ..............c.cccceevveriennnns
24. Healthcare ($ ..coooeoveeeceeeeeeces ) and other amounts receivable ...... [ i [ [
25. Aggregate write-ins for other than invested assets ...........cccccoeiiiiiiicicne i i i [
26. Total assets excluding Separate Accounts, Segregated Accounts and
Protected Cell Accounts (LINES 1210 25) ......c.cuvvveieiveueiniiceeieieiseeeesseseseinan [oeeseeeeciceenns 457,856,105 |...cocoovevnnee 528,504 |................ 457,327,601 |.ooeeeen 437,131,691
27. From Separate Accounts, Segregated Accounts and Protected Cell
ACCOUNES ...ttt et [ensaenninas 4,766,273, 147 oo e 4,766,273,147 |............ 4,672,460,875
28. Total (Lines 26 and 27) 5,224,129,252 528,504 5,223,600,748 5,109,592,566
DETAILS OF WRITE-INS
1101.
i 0T FET T T RO TP RO T PO URP NPT PP PP TSP TPPTN
0 3 R RO RO PO PR RPN
1198. Summary of remaining write-ins for Line 11 from overflow page .........ccccvees oo s i e
1199. Totals (Lines 1101 through 1103 plus 1198)(Line 11 above)
2507, s [ttt oottt sttt [er st
20PN R T T RO T ET RO ST PP RPN TP PO TRPOTPP PPN
2501 ) R RPN RO OP RN RPN
2598. Summary of remaining write-ins for Line 25 from overflow page ........ccccoeee vriiiiiiiiiiiiiiciiiiiiis i o e,
2599. Totals (Lines 2501 through 2503 plus 2598)(Line 25 above)




STATEMENT AS OF MARCH 31, 2024 OF THE MML Bay State Life Insurance Company

LIABILITIES, SURPLUS AND OTHER FUNDS

Current
Statement Date

2
December 31
Prior Year

1. Aggregate reserve for life contracts $ ........ccc.... 146,640,870 less $
(including $ ...ovecvnenne 127,320,985 Modco Reserve)
2. Aggregate reserve for accident and health contracts (including $
3. Liability for deposit-type contracts (including $  .....cccooveiiiiiiiiiis
4. Contract claims:
A LIFE o
4.2 Accident and health
5. Policyholders’ dividends/refunds to members $
E= Lo Lo U aT o= o PP RO PR O PPN
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 $  .c.ooveveiiiiee accident and health premiums .........ccccooeiinis e [
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 22,216,770 | 19,685,486
9.3 Other amounts payable on reinsurance, including $
ceded 24,681,426 |................ 18,718,545
9.4 Interest Maintenance Reserve 347,738 | 592,713
10. Commissions to agents due or accrued-life and annuity contracts $
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 iINCOME taXES ............coeueuereeiririeieieieieeeeesesieeeeee s [eeeeneeeeerenneeene 116,778 [t 115,220
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 $ ........cccooooveviiiiiiiicns
19. Remittances and items not allocated
20. Net adjustment in assets and liabilities due to foreign exchange rates
21. Liability for benefits for employees and agents if not included above
22. Borrowed money $ ... and interest thereon $
23. Dividends to stockholders declared and unpaid
24. Miscellaneous liabilities:
24.01 ASSEt VAIUGLION FESEIVE ........uiiiiii et e e e e e s e e e e e e e e e e e e e e e e e e e e e e neans
24.02 Reinsurance in unauthorized and certified ($ ........ccoveeireiireiennnenn ) companies
24.03 Funds held under reinsurance treaties with unauthorized and certified ($ ) FEINSUIErS ....coe. feveiiiiiiiiiii .
24.04 Payable to parent, subsidiaries and affiliates 2,181,397 |...
2405 Drafts OULSTANMING ... .coeeeiieiee ettt ettt e et e eae e e e e s e e b e eas e eaeeeaeeea e e ea e e ea e e s e e s e enseenseenseenseenseeneeaneenneenn [saeesaeeineeateeae e s e
24.06 Liability for amounts held under uninsured plans ....
24.07 Funds held under coinsurance
24.08 Derivatives ...........ccccc.....
24.09 Payable for securities ......
24.10 Payable for securities lending
24.11 Capital NoteS $ ..cevevevvveirciicciecs
25. Aggregate write-ins for liabilities 577,344 342,287
26. Total liabilities excluding Separate Accounts business (Lines 1 to 25) 223,076,076 204,407,791
27. From Separate Accounts Statement 4,766,273,147 |............ 4.,672,460,875
28. Total liabilities (Lines 26 and 27) 4,989,349,223 4,876,868 ,667
29. Common capital stock 2,500,200 |..ccooeeee 2,500,200
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 $ 231,751,325 230,223,700
38. Totals of Lines 29, 30 and 37 234,251,525 232,723,900
39. Totals of Lines 28 and 38 (Page 2, Line 28, Col. 3) 5,223,600,748 5,109,592,566
DETAILS OF WRITE-INS
2501. Miscellaneous liabilities 446,008 |......cooveveeeinnns 213,132
2502. Funds awaiting escheat . 131,336 |... 129,156
2503.
2598. Summary of remaining write-ins for Line 25 from OVErfOW PAJE .......ciuiiiiiiiiiiiiiii ittt oo nee [ooeene s
2599. Totals (Lines 2501 through 2503 plus 2598)(Line 25 above) 577,344 342,287
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.
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)




STATEMENT AS OF MARCH 31, 2024 OF THE MML Bay State 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 ...............ccococeeeec|oeieverceccce 599,470 |.coooeee. (3,241,206) ..o (8,537,471)
2. Considerations for supplementary contracts with life Contingencies................ccceeeereveieeereeeeeeeeeee e 115,084 |- [ 28,563
3. Netinvestment INCOME .......coovoriiiiiiicieieiirrr e 4,637,894 4,432,024 |. 19,105,899
4. Amortization of Interest Maintenance Reserve (IMR) ..........ccccooeiinrreeccceenes 22,461 52,215 [ 210,737
5. Separate Accounts net gain from operations excluding unrealized gains or lOSSES ...........covveereeneeicforiiiiiii [ [
6. Commissions and expense allowances on reinsurance ceded ................cc.c.c...... S 2,550,768 |......coovnvee. 2,544 748 ... 10,142,269
7. Reserve adjustments on reiNSUranNCe CEAET ............ccccvevoviviviveveuieieeeeeeeieieseseess e es s e (19,554,287)|....cocveenne (19,505,886)|......cccevnvne (81,844,154)
8. Miscellaneous Income:
8.1 Income from fees associated with investment management, administration and contract
guarantees from SeParate ACCOUNES..........c.c.cviviueueueueiieseseeeseiesie et se s ses s st sss s sesens [ereesnscacaeees 22,118,133 | 22,093,427 | 79,333,419
8.2 Charges and fees for deposit-type CONTACES ...........coouiiiiiiiiiieieieee e [ [ [
8.3 Aggregate write-ins for miscellaneous income .. 33,849 (204,647) (590,304)
9. Totals (Lines 110 8.3) ...cevveeiiieiiciecieeieee 10,523,373 6,170,675 17,848,957
10, DEath DENEFIS ...ttt 22,865,211 [ 9,294,203 |................. 54,390,312
11.  Matured endowments (excluding guaranteed annual pure endowments) ...........ccceeueriereeneeneeneenes foosiiii
12, ANNUILY DENETILS ...oveiiiiececececeee ettt ettt ettt s s es s s sttt esnes s ss s s ses et 556,847 502,292
13. Disability benefits and benefits under accident and health CONtracts ...............ccceveeeveveeevevcrevereieeeeens oo 119,148 401,741
14. Coupons, guaranteed annual pure endowments and similar benefits ............cccoovviiiininnnnnnnnefoi
15.  Surrender benefits and withdrawals for life contracts ..................... ..1,815,612
16.  GrOUD CONVEISIONS .....eiiiiiietieieeteeteeseaseeaaseeseeeaeeeseeaseeasee s e e s e easeenseemseaneeaneeeseeaseenseenseenseenseenseenneenseneforsatssae s st s s s
17.  Interest and adjustments on contract or deposit-type contract fuNdS ..............cccceeeeveeeveverereuesceeeeees e 817,639
18. Payments on supplementary contracts with life CONtINGENCIES .............ceeiieieiereieieiceeeeee e oo 29,032
19. Increase in aggregate reserves for life and accident and health contracts 4,949,298 (508,222)
20.  Totals (LINES 1010 1) ...vvveieieeeieieiieteteececece ettt ettt as st sesese s s s s senena e seseaenannas 31,152,788 |..oceene 10,443,462
21. Commissions on premiums, annuity considerations, and deposit-type contract funds (direct
DUSINESS ONIY) ..vovviviiiiiisieieteie ettt ss s sesesennssssssssesesenenennns |eoseenenenennnnnnnens 800,080 | 466,442 [ 1,841,263
22. Commissions and expense allowances on reinsurance assumed . .. ..
23. General insurance expenses and fraternal expenses ................. | S 2,090,026 |.......c.coeee.. 1,647,643 ..o 7,821,089
24. Insurance taxes, licenses and fees, excluding federal iNCOME taXes ............cccocveveveveeeeeeeievereeeeeeee e 385,970 |.oovoeeeeee 213,758 | 750,553
25. Increase in loading on deferred and uncollected PremiUmS .........c.ooiiiiiiiiiieiceeeeee e [ [oee e ettt
26. Net transfers to or (from) Separate Accounts net of FEINSUFANCE .............c.cceeeievevereeeeeeeeeeeseie e e (25,453,903)|................ (14,228,802)|................ (62,693,553)
27. Aggregate write-ins for deductions .... 280,723 (385,142) (1,349,713)
28.  Totals (LINES 20 10 27) ..ueiiuiiiieieieee ettt ettt 8,909,284 (1,842,639) 10,795,049
29. Net gain from operations before dividends to policyholders and federal income taxes (Line 9 minus
LINE 28) .ttt [se e 1,614,089 | 8,013,314 | 7,053,908
30. Dividends to policyholders and refunds to members
31. Net gain from operations after dividends to policyholders, refunds to members and before federal
income taxes (Line 29 MiINUS LiNE 30) .........ccoeeviiriieiuereriiiiieeeieieteise et sssesese s sssssese s sssssese s |eoessicieesesnenas 1,614,089 | 8,013,314 | 7,053,908
32. Federal and foreign income taxes incurred (excluding tax on capital gains) ...........cccccoeveveuevevevenennne. (14,709) 1,064,053 (812,660)
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) ...........ccceueueeeeueverenenns froccciccec 1,628,798 | 6,949,261 |.cooocennn. 7,866,568
34. Net realized capital gains (losses) (excluding gains (losses) transferred to the IMR) less capital
gainstax of § oo 9,399 (excluding taxes of $  ..ooeercirrinicne (59,149)
tranSTErred 10 the IMR) ..........oviecueieieeeeeeceete e ee ettt es ettt ee et t e es e sss et st enensssetesesesensssesesesannanen (15,195) (330,119) (701,549)
35.  Netincome (LiNe 33 PIUS LINE 34) .....c.cucuiuiiiiieiieieteeeeee ettt 1,613,603 6,619,142 7,165,019
CAPITAL AND SURPLUS ACCOUNT
36. Capital and surplus, DeCember 31, PriOT YT ...........c.cocueueueeeeeeceeeeeeeeeeeeeeeeeseseeesesaeseeesesessaesesesenenans 232,723,900 252,142,974 252,142,974
37, NetinCOME (LINE 35) ...ttt ene et 1,613,603 |...covoiee 6,619,142 | 7,165,019
38. Change in net unrealized capital gains (losses) less capital gains tax of $ 40,090 [ (677) ....(311,788)
39. Change in net unrealized foreign exchange capital gain (I0SS) .........cocerieiiirieiieieeeeeeeeeeseeseee e e e
40. Change in net deferred iNCOME tAX .......ccccovoveveveveeeececeie ettt senenas ....(152,132)|.. ....(217,348)|.. ....(780,354)
41.  Change in nonadmitted @SSEtS ...........cceeriririrereeeeeeeee e . 159,486 |.. .192,010 |.. . 494,095
42. Change in liability for reinsurance in unauthorized and certified COMPANIES ........ccceeiieriirieiierienen feorii [ [
43. Change in reserve on account of change in valuation basis, (increase) or decrease ..........ccccevveeeeecferviiiiiiiiiiii i [
44, Change in asset Valuation MESEIVE .........c..coiiiiiiiiaieeie ettt sa e e e e enee e
45.  Change in treasury StOCK ...........coceeiieriieiiniiinie e
46. Surplus (contributed to) withdrawn from Separate Accounts during period ..
47. Other changes in surplus in Separate Accounts Statement .............cooooieiiiiiieieeeeeeeee
T O] =Ty o TR g TET0 g o) (U3 g o] (=T O AU AU KOO
49. Cumulative effect of changes in accounting PrinCIPIES ..........ccociiiiiiiiieiieree e foe i [ [
50. Capital changes:
50.1 Paid iN ..o
50.2 Transferred from surplus (Stock Dividend) ..
50.3 Transferred t0 SUMPIUS ..........oiiiiiiiee ettt et b e et e et e et e saeesaeenneeneennens
51.  Surplus adjustment:
511 PAI IN oottt bbbt ettt
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 .........c.cueviviuieiiieicieteteaeee et iete ettt et s ettt sse e st esesesesesesssesasesesesesessssens|eeseseseneeneseeneseseseneesnnne [ereseneneseessseneenesennensnenens |reesenneneees (25,000,000)
53. Aggregate write-ins for gains and losses in surplus 359,655 (351,071) (1,405, 130)
54. Net change in capital and surplus for the year (Lines 37 through 53) ..........cccceeveeeeeieiiiivcreeieeeeeeeens 1,527,625 6,042,914 (19,419,074)
55. Capital and surplus, as of statement date (Lines 36 + 54) 234 251,525 258,185,888 232,723,900
DETAILS OF WRITE-INS
08.301. Management and administrative fEES ......ccoiiiiiiiciei e (384,727 ). (374,858) ... (1,510,303)
08.302. REVENUE SNATING .....vvieeeieieieeeeeececce ettt ettt e s s s s sesesesesnas s dfoseses et esess s nans 211,954 [, 194,844 | 814,002
08.303. MiSCEIIANEOUS TNCOME .......oveeeeeeeeeeeee ettt ea e s eae e eseneeneaeeteaseeeaeenesenens fereeeneeeeaeaneaeanans 206,622 | (24,633) e 105,997
08.398. Summary of remaining write-ins for Line 8.3 from overflow page ..........cccceiieiiiiiniieieeneeseeseesee i [ [
08.399. Totals (Lines 08.301 through 08.303 plus 08.398) (Line 8.3 above) 33,849 (204,647) (590,304)
2701. Reinsurance ceded adjustment ...... 362,479 ....(351,071)[.. ... (1,404 ,285)
2702. Miscellaneous charges to operations 81,757) (34,071 e 54,572
DA 01 T T KOO RO O OPERT PR RSO PT PR UPPTRURTRTOPIN
2798. Summary of remaining write-ins for Line 27 from overflow Page ..........coceiieiiiiiiiinniicneeseeseeseesdcesieiesccesiccin s [ e
2799. Totals (Lines 2701 through 2703 plus 2798)(Line 27 above) 280,723 (385,142) (1,349,713)
5301. Reinsurance ceded adjuStment ...........ccoiiiiiiiuiiieiee et 362,479 | (351,071) e (1,404 ,285)
5302. Other changes to surplus ...... (2,825) e e (846)
L3010 1 TS KOO U KOTSRS UPE R PR TP TP UPTTRPRTRTOPRN
5398. Summary of remaining write-ins for Line 53 from overflow page ..........cccceiieiiiiiiiiienicseeseesieeseesde i [ e s
5399. Totals (Lines 5301 through 5303 plus 5398)(Line 53 above) 359,655 (351,071) (1,405, 130)




STATEMENT AS OF MARCH 31, 2024 OF THE MML Bay State Life Insurance Company

CASH FLOW

-

10.
11.

12.

13.

14.
15.

16.

17.

18.
19.

© ® N o o & w0 DN

Cash from Operations

Premiums collected net of reinsurance

Net investment income

Miscellaneous income

Total (Lines 1 to 3)

Benefit and loss related payments

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

Commissions, expenses paid and aggregate write-ins for deductions

Dividends paid to policyholders

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

gains (losses)

Total (Lines 5 through 9)

Net cash from operations (Line 4 minus Line 10)

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

12.2 Stocks

12.3 Mortgage loans ....
12.4 Real estate

12.5 Other invested assets

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

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

13.1 Bonds

13.2 Stocks

13.3 Mortgage loans
13.4 Real estate

13.5 Other invested assets

13.6 Miscellaneous applications

13.7 Total investments acquired (Lines 13.1 to 13.6)

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

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

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

16.1 Surplus notes, capital notes

16.2 Capital and paid in surplus, less treasury stock

16.3 Borrowed funds

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

16.5 Dividends to stockholders

16.6 Other cash provided (applied)

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

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

19.1 Beginning of year

19.2 End of period (Line 18 plus Line 19.1)

Curre;t Year PriorzYear Prior Ye::lr Ended
To Date To Date December 31

................... 1,726,802 |................... 1,248,530 |................... 1,295,406
................... 3,409,802 |.................. 4,407,950 |................. 18,643,994
12,403,276 17,624,247 29,631,430
17,539,880 23,280,727 49,570,830

................. 26,412,652 |................. 24,777,097 |................. 69,266,533
................ (18,872,527)]......cnvvvne. (7,013,283)]................(51,119,681)
................... 2,905,534 |................. (2,080,127)|...................5,210,663
2,063,343 2,438,123

10,445,659 17,747,060 25,795,638
7,094,221 5,533,667 23,775,192

56,061,745 |..

..6,066,196 |..

..9,710,652

........................ (5,722) [ [ 1,413

.......................... 4,661 | 225 [ 2,470

................. 56,092,758 |...................6,115,364 |................9,914,938

................. 72,514,700 |...................5,284,060 |................ 47,992,655

............................................................. 1,245 | 1,556

.............................................................................................. 52,369
(1) (881,726)

72,514,699 4,403,579 48,046,580

536,661 955,827 2,266,873

(16,958,602) 755,958 (40,398,515)

................... 1,748,181 |.....................(303,918)|................. (2,185,572)

....................................................................................... 25,000,000

422,070 (7,093,976) (994,956)

2,170,251 (7,397,894) (28,180,528)

................. (7,694,130)|................. (1,108,269)|................(44,803,851)

................. 67,096,892 |...............111,900,743 |...............111,900,743

59,402,762 110,792,474 67,096,892

Note: Supplemental disclosures of cash flow information for non-cash transactions:
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EXHIBIT 1

DIRECT PREMIUMS AND DEPOSIT-TYPE CONTRACTS

Individual life

Group life

Individual annuities .....
Group annuities
Accident & health
Fraternal

Other lines of business

Subtotal (Lines 1 through 7)

Deposit-type contracts

Total (Lines 8 and 9)

1 2 3
Current Year Prior Year Prior Year Ended
To Date To Date December 31
................... 6,402,984 |................... 3,388,338 |................ 15,841,611
................. (1,839,620)|................. (2,764,909)................... 1,185,896
.......................... 1,200 | 1,200 ... 4,800
................... 4,564,564 |...................... 624,629 |................ 17,032,307
4,564,564 624,629 17,032,307




STATEMENT AS OF MARCH 31, 2024 OF THE MML Bay State Life Insurance Company

NOTES TO FINANCIAL STATEMENTS

TABLE OF CONTENTS

Note 1 — Summary of Significant Accounting Policies and Going Concern
Note 2 — Accounting Changes and Corrections of Errors

Note 3 — Business Combinations and Goodwill

Note 4 — Discontinued Operations

Note 5 — Investments

Note 6 — Joint Ventures, Partnerships and Limited Liability Companies
Note 7 — Investment Income

Note 8 — Derivative Instruments

Note 9 — Income Taxes

Note 10 — Information Concerning Parent, Subsidiaries and Affiliates

Note 11 — Debt

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

Note 13 — Capital and Surplus, Dividend Restrictions and Quasi-Reorganizations
Note 14 - Liabilities, Contingencies and Assessments

Note 15 — Leases

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

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

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

Note 19 — Direct Premium Written/Produced by Managing General Agents/Third Party Administrators
Note 20 — Fair Value Measurements

Note 21 — Other Items

Note 22 — Events Subsequent

Note 23 — Reinsurance

Note 24 — Retrospectively Rated Contracts and Contracts Subject to Redetermination

Note 25 — Change in Incurred Losses and Loss Adjustment Expenses

Note 26 — Intercompany Pooling Arrangements

Note 27 — Structured Settlements

Note 28 — Health Care Receivables

Note 29 - Participating Policies

Note 30 — Premium Deficiency Reserves

Note 31 — Reserves for Life Contracts and Annuity Contracts

Note 32 — Analysis of Annuity Actuarial Reserves and Deposit Type Liabilities by Withdrawal Characteristics
Note 33 — Analysis of Life Actuarial Reserves by Withdrawal Characteristics

Note 34 — Premium and Annuity Considerations Deferred and Uncollected

Note 35 — Separate Accounts

Note 36 — Loss/Claim Adjustment Expenses



STATEMENT AS OF MARCH 31, 2024 OF THE MML Bay State Life Insurance Company

NOTES TO FINANCIAL STATEMENTS

Note 1 — Summary of Significant Accounting Policies and Going Concern
a.  Accounting practices:
The accompanying financial statements of MML Bay State Life Insurance Company (the Company) have been prepared in conformity
with the Statutory Accounting Practices (SAP) of the National Association of Insurance Commissioners (NAIC) and the accounting
practices prescribed or permitted by the State of Connecticut Insurance Department.

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

F/S F/S
SSAP # Page Line# 2024 2023
NET INCOME
(1) State basis (Page 4, Line 35, Columns 1 & 3) XXX XXX XXX % 1,613,603 $ 7,165,019

(2) State prescribed practices that increase/(decrease) NAIC SAP:  N/A N/A N/A - -
(3) State permitted practices that increase/(decrease) NAIC SAP: N/A N/A N/A -
(4) NAIC SAP (1-2-3=4) XXX XXX XXX § 1,613,603 $ 7,165,019

SURPLUS
(5) State basis (Page 3, Line 38, Columns 1 & 2) XXX XXX XXX § 234,251,525 § 232,723,900

(6) State prescribed practices that increase/(decrease) NAIC SAP:  N/A N/A N/A - -
(7) State permitted practices that increase/(decrease) NAIC SAP: N/A N/A N/A - -
(8) NAIC SAP (5-6-7=8) XXX XXX XXX § 234,251,525 $ 232,723,900

b.  Use of estimates in the preparation of the financial statements - No change
c.  Accounting policy:
(1) No change

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

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

(3-5) No change

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

Certain fixed income securities with the highest ratings from a rating agency follow the retrospective method of accounting.
Under the retrospective method, the recalculated effective yield equates the present value of the actual and anticipated cash
flows, including new prepayment assumptions, to the original cost of the investment. Prepayment assumptions are based on
borrower constraints and economic incentives such as the original term, age and coupon of the loan as affected by the
interest rate environment. The current carrying value is then increased or decreased to the amount that would have resulted
had the revised yield been applied since inception, and investment income is correspondingly decreased or increased.

All other fixed income securities, such as floating rate bonds and interest only securities, including those that have been
impaired, follow the prospective method of accounting. Under the prospective method, the recalculated future effective yield
equates the carrying value of the investment to the present value of the anticipated future cash flows.

(7-14) No change
d.  Going concern:

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

Note 2 — Accounting Changes and Corrections of Errors
a. For the three months ended March 31, 2024 and 2023, the Company did not record any corrections of prior years’ errors.

b. Adoption of new accounting standards:

In August 2023, the NAIC adopted INT 23-01T — Disallowed IMR (“INT 23-01T"). INT 23-01T provides optional, limited-term
guidance for the assessment of disallowed IMR for up to 10% of adjusted general account capital and surplus. An insurer’s capital
and surplus must first be adjusted to exclude certain “soft assets” including net positive goodwill, electronic data processing
equipment and operating system software, net deferred tax assets and admitted disallowed IMR. An insurer will only be able to admit
the negative IMR if the insurer's risk-based capital is over 300% authorized control level after adjusting to remove the assets
described above.

As adopted, negative IMR may be admitted first in the insurer’s general account and then, if all disallowed IMR in the general account
is admitted and the percentage limit is not reached, to the separate account proportionately between insulated and noninsulated
accounts. If the insurer can demonstrate historical practice in which acquired gains from derivatives were also reversed to IMR (as
liabilities) and amortized, there is no exclusion for derivatives losses. INT 23-01T was adopted by the Company as of September 30,
2023 and will be effective through December 31, 2025. To the extent the Company’s IMR balance is a net negative, the effects of INT

7.1



STATEMENT AS OF MARCH 31, 2024 OF THE MML Bay State Life Insurance Company

NOTES TO FINANCIAL STATEMENTS

23-01T will be reflected in the Company’s financial position, results of operations, and financial statement disclosures. The Company
has adopted this guidance and the adoption resulted in an admitted disallowed IMR of $0 for the Company.

In March 2023, the NAIC adopted modifications to SSAP No. 34 — Investment Income Due and Accrued, effective December 31,
2023. The modifications require additional disclosures and data capture related to gross, non-admitted and admitted amounts for
interest income due and accrued, deferred interest, and paid-in-kind (PIK) interest.

In August 2023, the NAIC adopted revisions to further clarify the PIK interest disclosure in SSAP No. 34, effective December 31,
2023. The revisions clarify that decreasing amounts to principal balances are first applied to any PIK interest included in the principal
balance. The original principal would not be reduced until the PIK interest had been fully eliminated from the balance. The revisions
also provide a practical expedient for determining the PIK interest in the cumulative balance by subtracting the original principal/ par
value from the current principal/ par value, with the resulting PIK interest not to go less than zero. The modifications did not have a
material effect on the Company’s impact of PIK in relation to the financial statements.

In December 2023, the NAIC adopted revisions, effective January 1, 2024, to avoid allocating realized gains or losses from bond
sales to IMR when sold before a rating downgrade. Revisions were also made to avoid allocating realized gains or losses from
mortgage loan sales when there is a credit loss allowance, but payments are not 90 days past due. Revisions were also made to
update guidance on changes in credit ratings used to allocate credit or interest rate related gains or losses, requiring identification of
realized losses from acute credit events to be allocated to AVR.

Note 3 — Business Combinations and Goodwill - No change
Note 4 — Discontinued Operations - No change
Note 5 — Investments

a. Mortgage loans - No change

b. Debt restructuring - No change

c. Reverse mortgages - No change

d. Loan-backed securities:

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

(2) The following contains loan-backed and structured securities that recognized other-than-temporary impairments (OTTI)
classified on the following bases for recognizing OTTI:
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(1) (2) 3)
OTTI
Amortized Recognized
Cost Basis in Loss
Before (2a) (2b) Fair Value
OTTI Interest Non-interest 1-(2a+2b)

OTTI recognized in the first quarter
a. Intentto sell $ - 8 - 8 - $ -
b.  Inability or lack of intent to retain the investment

in the security for a period of time sufficient to

recover the amortized cost basis 66,650 - 1,712 64,938
c. Total first quarter $ 66,650 $ - 3 1,712 § 64,938

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

in the security for a period of time sufficient to

recover the amortized cost basis - - - -
f.  Total second quarter $ - $ - $ - $ -

OTTI recognized in the third quarter
g. Intenttosell $ - $ - $ -3 -
h.  Inability or lack of intent to retain the investment

in the security for a period of time sufficient to

recover the amortized cost basis - - - -
i.  Total third quarter 3 - 3 - $ - 3 -

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

in the security for a period of time sufficient to

recover the amortized cost basis - - - -
|.  Total fourth quarter $ - $ - $ - $ -

m. Annual aggregate total $ - $ 1,712

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

(3) The Company did not recognize impaired structured securities where the present value of cash flows expected to be
collected is less than the amortized cost basis.

Date of Financial
Amortized Cost | Projected Cash Recognized Amortized Cost | Fair Value at Instrument Where
CUSIP before OTTI Flow OTTI after OTTI Time of OTTI Reported
61750FAE0|$ 60,912|% 59,250 % (1,662)| % 59,250 % 54,653 March 31, 2024
22540VG71 5,738 5,687 (50) 5,687 5,529 March 31, 2024
Totals  [$ 66,650 |3 64,937 |$ (1,712)|% 64,937 |$ 60,182

(4) As of March 31, 2024, the gross unrealized losses and fair values for investments in structured and loan-backed securities
for which an OTTI has not been recognized in earnings follow:
a. The aggregate amount of unrealized losses:

1. Less than 12 months $ (79,562)

2. 12 months or longer $ (6,718,639)
b.  The aggregate related fair value of securities with unrealized losses:

1. Less than 12 months $ 11,647,913

2. 12 months or longer $ 64,741,702

(5) No change

Dollar repurchase agreements and/or securities lending transactions: The Company did not have any dollar repurchase agreements
and/or securities lending transactions as of March 31, 2024.

Repurchase agreements transactions accounted for as secured borrowing: The Company did not have any repurchase agreements
as of March 31, 2024.

Reverse repurchase agreements transactions accounted for as secured borrowing: The Company did not have any reverse
repurchase agreements transactions accounted for as secured borrowing as of March 31, 2024.

Repurchase agreements transactions accounted for as a sale: The Company did not have any repurchase agreements transactions
accounted for as a sale as of March 31, 2024.

Reverse repurchase agreements transactions accounted for as a sale: The Company did not have any reverse repurchase
agreements transactions accounted for as a sale as of March 31, 2024.
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j-  Real estate - No change

k.  Low-income housing tax credit - No change

|. Restricted assets - No change

m. Working capital finance investments: The Company did not invest in working capital finance investments as of March 31, 2024.

n. Offsetting and netting of assets and liabilities: The Company does not currently hold derivatives, repurchase agreements, reverse
repurchase agreements or securities lending assets and liabilities as of March 31, 2024.

0. 5GI Securities:

Investment Number of 5GI Securities Aggregate BACV Aggregate Fair Value
Current Year Prior Year Current Year Prior Year Current Year Prior Year
(1) Bonds - AC g g $4 $ $4 $-
(2) LB&SS-AC

(3) Preferred Stock - AC

(4) Preferred Stock - FV

(5) Total (1+2+3+4) g E $4 3 $4 $

AC - Amortized Cost FV - Fair Value

p. Short sales - The Company does not engage in short sale transactions.

g. Prepayment penalty and acceleration fees:
Three Months Ended March 31, 2024

General Account Separate Account

1. Number of CUSIPS - -
2. Aggregate amount of investment income $ - $ -

r. Reporting entity’s share of cash pool by asset type — The Company does not have cash in a qualified cash pool.

Note 6 — Joint Ventures, Partnerships and Limited Liability Companies - No change

Note 7 — Investment Income — No change

Note 8 — Derivative Instruments
The Company did not have any derivative instruments for the three months ended March 31, 2024.

Note 9 — Income Taxes — No change

Note 10 — Information Concerning Parent, Subsidiaries and Affiliates - No change

Note 11 — Debt
a. Nochange

b. The Company is not a member of the Federal Home Loan Bank (FHLB) therefore it has no FHLB funding agreements.

Note 12 — Retirement Plans, Deferred Compensation, Postemployment Benefits and Compensated Absences and Other
Postretirement Benefit Plans
a. Defined Benefit Plan:

(1-3) No change
(4) The Company did not have any defined benefit pension plans for which the reporting entity is directly liable.
(5-21) No change

b-i. No change

Note 13 — Capital and Surplus, Dividend Restrictions and Quasi-Reorganizations
a-m. No change

Note 14 — Liabilities, Contingencies and Assessments
a. Contingent commitments - No change

b. Assessments - No change

c. Gain contingencies - No change

d. Claims related to extra contractual obligations - No change

e. Joint and several liabilities - No change

f.  All other contingencies:
In the normal course of business, the Company is involved in disputes, litigation and governmental or regulatory inquiries,
administrative proceedings, examinations and investigations, both pending and threatened. These matters, if resolved adversely
against the Company or settled, may result in monetary damages, fines and penalties or require changes in the Company’s business

practices. The resolution or settlement of these matters is inherently difficult to predict. Based upon the Company’s assessment of
these pending matters, the Company does not believe that the amount of any judgment, settlement or other action arising from any
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pending matter is likely to have a material adverse effect on the statement of financial position. However, an adverse outcome in
certain matters could have a material adverse effect on the results of operations for the period in which such matter is resolved, or an
accrual is determined to be required, on the financial statement financial position, or on our reputation.

The Company evaluates the need for accruals of loss contingencies for each matter. When a liability for a matter is probable and can
be estimated, the Company accrues an estimate of the loss and any related insurance recoveries, if any. An accrual is subject to
subsequent adjustment as a result of additional information and other developments. The resolution of matters are inherently difficult
to predict, especially in the early stages of matter. Even if a loss is probable, due to many complex factors, such as speed of
discovery and the timing of court decisions or rulings, a loss or range of loss may not be reasonably estimated until the later stages of
the matter. For matters where a loss is material and it is either probable or reasonably possible then it is disclosed. For matters where
a loss may be reasonably possible, but not probable, or is probable but not reasonably estimated, no accrual is established, but the
matter, if material, is disclosed.

Note 15 — Leases - No change

Note 16 — Information About Financial Instruments With Off-Balance Sheet Risk and Financial Instruments With Concentrations of
Credit Risk - No change

Note 17 — Sale, Transfer and Servicing of Financial Assets and Extinguishments of Liabilities
a. Transfers of receivables reported as sales - No change

b. Transfer and servicing of financial assets:
(1) No change

(2) The Company did not have any servicing assets or liabilities in 2024 or 2023.
(3) No change
(4) The Company did not have interests that continue to be held by a transferor in securitized financial assets in 2024 or 2023.
(5-7) No change
c. Wash sales:
(1) In the course of the Company's investment management activities, securities may be sold and reacquired within 30 days to

enhance the Company's yield on its investment portfolio.

(2) The Company did not sell any securities with the NAIC Designation 3 or below, or unrated, through the three months ended
March 31, 2024 that were reacquired within 30 days of the sale date.

Note 18 — Gain or Loss to the Reporting Entity from Uninsured Plans and the Uninsured Portion of Partially Insured Plans - No change

Note 19 — Direct Premium Written/Produced by Managing General Agents/Third Party Administrators - No change

Note 20 — Fair Value Measurements
a. Fair value is defined as the price that would be received from selling an asset or paid to transfer a liability in an orderly transaction
between market participants at the measurement date. The authoritative guidance around fair value establishes a measurement
framework that includes a hierarchy used to classify the inputs used in measuring fair value. The hierarchy prioritizes the inputs to
valuation techniques into three levels. Each level reflects a unique description of the inputs that are significant to the fair value
measurements. The levels of the fair value hierarchy are as follows:

Level 1 — Observable inputs in the form of quoted prices for identical instruments in active markets.

Level 2 — Observable inputs other than Level 1 prices, such as quoted prices for similar assets or liabilities, quoted prices in markets
that are not active or other inputs that are observable or can be derived from observable market data for substantially the full term of
the assets or liabilities.

Level 3 — One or more unobservable inputs that are supported by little or no market activity and are significant to the fair value of the
assets or liabilities. Level 3 assets and liabilities include financial instruments whose value is determined using internal models, as
well as instruments for which the determination of fair value requires significant management judgment or estimation.

When available, the Company generally uses unadjusted quoted market prices from independent sources to determine the fair value
of investments, and classifies such items within Level 1 of the fair value hierarchy. If quoted prices are not available, prices are
derived from observable market data for similar assets in an active market or obtained directly from brokers for identical assets traded
in inactive markets. Investments that are priced using these inputs are classified within Level 2 of the fair value hierarchy. When some
of the necessary observable inputs are unavailable, fair value is based upon internally developed models. These models use inputs
not directly observable or correlated with observable market data. Typical inputs, which are integrated in the Company’s internal
discounted cash flow models and discounted earnings models include, but are not limited to, issuer spreads derived from internal
credit ratings and benchmark yields such as the LIBOR, cash flow estimates and earnings before interest, taxes, depreciation and
amortization estimates. Investments that are priced with such unobservable inputs are classified within Level 3 of the fair value
hierarchy.

The Company has established and maintains policies and guidelines that govern its valuation methodologies and their consistent
application. These policies and guidelines address the use of inputs, price source hierarchies and provide controls around the
valuation processes. These controls include appropriate review and analysis of prices against market activity or indicators for
reasonableness, approval of price source changes, price overrides, methodology changes and classification of fair value hierarchy
levels. The valuation policies and guidelines are reviewed and updated as appropriate.

Annually, the Company reviews the primary pricing vendor to validate that the inputs used in that vendor’'s pricing process are
deemed to be market observable as defined above. While the Company was not provided access to proprietary models of the vendor,
the reviews have included on-site walk-throughs of the pricing process, methodologies and control procedures for each asset class
and level for which prices are provided. The review also included an examination of the underlying inputs and assumptions for a
sample of individual securities across asset classes. In addition, the Company and its pricing vendors have an established challenge
process in place for all security valuations, which facilitates identification and resolution of prices that fall outside expected ranges.
The Company believes that the prices received from the pricing vendors are representative of prices that would be received to sell the
assets at the applicable measurement date (exit prices) and are classified appropriately in the hierarchy.

The fair value of individual annuity and supplementary contracts is determined using one of several methods based on the specific
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contract type. For short-term contracts, generally less than 30 days, the fair value is assumed to be the book value. For investment-
type contracts, the fair value is determined by calculating the present value of future cash flows discounted at current market interest
rates, the risk-free rate or a current pricing yield curve based on pricing assumptions using assets of a comparable corporate bond
quality. Annuities are valued using cash flow projections from the Company's asset-liability management analysis.

(1) The following presents the Company's fair value hierarchy for assets and liabilities that are carried at fair value:

March 31, 2024

Net Asset
Level 1 Level 2 Level 3 (NAV) Total
Financial assets:
Separate account assets(” $ 1,259,829,350 $ 2,272,057,375 $ - $ - $ 3,531,886,725
Total financial assets carried
at fair value $1,259,829,350 $ 2,272,057,375 $ - $ - $ 3,631,886,725

(1$1,234,386,422 of book value separate account assets are not carried at fair value and, therefore, are not included in this table.

For the period ended March 31, 2024, there were no significant transfers between Level 1 and Level 2 and the Company does not
have any financial instruments that are carried at NAV as a practical expedient.

December 31, 2023

Net Asset Value

Level 1 Level 2 Level 3 (NAV) Total
Financial assets:
Separate account assets(” $ 1,151,862,442 $ 2,286,953,895 $ -3 - 3,438,816,337
Total financial assets carried
at fair value $ 1,151,862,442 $ 2,286,953,895 § - $ - $ 3,438,816,337

(1$1,233,644,539 of book value separate account assets are not carried at fair value and, therefore, are not included in this table.”

(2

(©)

4)

6)

The Company does not have any level 3 financial instruments that are carried at fair value and, therefore, are not included in
this table.

The Company reviews the fair value hierarchy classifications at each reporting period. Overall, reclassifications between
levels occur when there are changes in the observability of inputs and market activity used in the valuation of a financial
asset or liability. Such reclassifications are reported as transfers between levels at the beginning fair value for the reporting
period in which the changes occur. Given the types of assets classified as Level 1 (primarily equity securities and mutual
fund investments), transfers between Level 1 and Level 2 measurement categories are expected to be infrequent. Transfers
into and out of Level 3 are summarized in the schedule of changes in Level 3 assets and liabilities.

Valuation Techniques and Inputs

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

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

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

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

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

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

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

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

C.

The Company provides additional fair value information in Note 21 — Other ltems.

The following presents a summary of the carrying values and fair values of the Company's financial instruments:

March 31, 2024

Net Not
Asset Practicable
Aggregate Admitted Value (Carrying
Fair Value Assets Level 1 Level 2 Level 3 (NAV) Value)
Financial assets:
Bonds:
U. S. government and
agencies $ 8,708,761 $ 8,720,916 $ - $ 8,708,761 $ -3 - $ -
Special revenue 7,813,616 7,842,792 - 7,813,616 - - -
Industrial and miscellaneous 238,627,944 248,892,112 - 238,079,718 548,226 - -
Parent, subsidiaries and 911,620 995,546 - 911,620 - - -
affiliates
Mortgage loans - residential 1,000,000 1,000,000 - - 1,000,000 - -
Cash, cash equivalents and
short-term investments 59,402,761 59,402,761 3,674,440 55,728,321 - - -
Separate account assets 4,705,094,799 4,766,273,147 1,259,829,350 3,438,454,515 6,810,934 - -
Financial liabilities:
Individual annuity contracts 3,227,469 3,103,448 - - 3,227,469 - -
Supplementary contracts 12,019,623 11,900,617 - - 12,019,623 - -
December 31, 2023
Net Not
Asset Practicable
Aggregate Admitted Value (Carrying
Fair Value Assets Level 1 Level 2 Level 3 (NAV) Value)
Financial assets:
Bonds:
U. S. government and
agencies $ 4,334,116 $ 4,332,404 $ - 8 4,334,116 $ - 8 - $
Special revenue 24,088,650 23,836,661 - 24,088,650 - -
Industrial and miscellaneous 209,706,455 221,004,308 - 209,706,455 - -
Parent, subsidiaries and 912,635 992,990 - 912,635 - -
affiliates
Mortgage loans - residential 1,000,000 1,000,000 - - 1,000,000 -
Cash, cash equivalents and
short-term investments 67,096,892 67,096,892 1,010,130 66,086,763 - -
Separate account assets 4,619,459,244 4,672,460,876 1,151,862,442 3,461,167,307 6,429,495 -
Financial liabilities:
Individual annuity contracts 2,432,625 2,344,712 - - 2,432,625 -
Supplementary contracts 10,548,857 10,444,412 - - 10,548,857 -
d. As of March 31, 2024 and December 31, 2023, the Company had no investments where it was not practicable to estimate fair value.
Note 21 — Other Iltems
a. Unusual or infrequent items - No change
b. Troubled debt restructuring - No change
c. Other disclosures and unusual items:

Business risks

The Company operates in a business environment subject to various risks and uncertainties. The principal risks include insurance and
underwriting risks, investment and interest rate risks and credit risk. The combined impact of these risks could have a material,
adverse effect on the Company’s financial statements or result in operating losses in future periods. The Company employs the use of
reinsurance, portfolio diversification, asset/liability management processes and other risk management techniques to mitigate the
impact of these risks. This condensed risks and uncertainties disclosure should be read in conjunction with the disclosure in the
Company’s 2023 Annual Statement.

Insurance and underwriting risks

The Company prices its products based on estimated benefit payments reflecting assumptions with respect to mortality, morbidity,
longevity, persistency, interest rates and other factors. If actual policy experience emerges that is significantly and adversely different
from assumptions used in product pricing, the effect could be material to the profitability of the Company. The Company reinsures
certain life insurance policies to mitigate the impact of its underwriting risk.

Investment and interest rate risks

The fair value, cash flows and earnings of investments can be influenced by a variety of factors including changes in interest rates,
credit spreads, equity markets, portfolio asset allocation and general economic conditions. The Company employs a rigorous
asset/liability management process to help mitigate the economic impacts of various investment risks, in particular interest rate risk.
By effectively matching the market sensitivity of assets with the liabilities they support, the impact of interest rate changes is
addressed, on an economic basis, as the change in the value of the asset is offset by a corresponding change in the value of the
supported liability.
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The levels of U.S. interest rates are influenced by U.S. monetary policies and by the relative attractiveness of U.S. markets to
investors versus other global markets. As interest rates increase, certain debt securities may experience amortization or prepayment
speeds that are slower than those assumed at purchase, impacting the expected maturity of these securities and the ability to reinvest
the proceeds at the higher yields. Rising interest rates may also result in a decrease in the fair value of the investment portfolio. As
interest rates decline, certain debt securities may experience accelerated amortization and prepayment speeds than what was
assumed at purchase. During such periods, the Company is at risk of lower net investment income as it may not be able to reinvest
the proceeds at comparable yields. Declining interest rates may also increase the fair value of the investment portfolio.

Interest rates also have an impact on the Company’s products with guaranteed minimum payouts and on interest credited to account
holders. As interest rates decrease, investment spreads may contract as crediting rates approach minimum guarantees, resulting in
an increased liability.

In periods of increasing interest rates, policy loans, surrenders and withdrawals may increase as policyholders seek investments with
higher perceived returns. This could result in cash outflows requiring the Company to sell invested assets at a time when the prices of
those assets are adversely affected by the increase in market interest rates, which could cause the Company to realize investment
losses.

Credit and other market risks

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

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

Asset-based fees calculated as a percentage of the separate account assets are a source of revenue to the Company. Gains and
losses in the investment markets may result in corresponding increases and decreases in the Company’s separate account assets
and related revenue.

Political Uncertainties

Political events, domestically or internationally, may directly or indirectly trigger or exacerbate risks related to product offerings,
profitability, or any of the risk factors described above. Whether those underlying risk factors are driven by geopolitics or not, the
Company’s dynamic approach to managing risks enables management to identify risks, internally and externally, develop mitigation
plans, and respond to risks in an attempt to proactively reduce the potential impact of each underlying risk factor on the Company.
Business interruption insurance recoveries - No change

State transferrable tax credits - No change

Subprime mortgage related risk exposure:
(1) No change

(2) No change

(3) Direct exposure through other investments:

Residential mortgage-backed securities risk exposure:

Three Months Ended

March 31, 2024 March 31, 2024
Actual Carrying Fair

Alt-A: Cost Value Value OTTI

a. Residential mortgage-backed securities $ 250,420 $ 322934 § 329261 $ 50
b. Commercial mortgage-backed securities - - - -
c. Collateralized debt obligations - - - -
d. Structured securities - - - -
e. Equity investments in SCA - - - -
f. Other assets - - - -
g. Total $ 250,420 $ 322,934 $ 329,261 $ 50

Year Ended
December 31, 2023 December 31, 2023
Actual Carrying Fair

Alt-A: Cost Value Value OoTTI

a. Residential mortgage-backed securities $ 264,126 $ 340,947 $ 344234 ¢ 1,079
b. Commercial mortgage-backed securities - - - -
c. Collateralized debt obligations - - - -
d. Structured securities - - - -
e. Equity investments in SCA - - - -
f. Other assets - - - -
g. Total $ 264,126 $ 340,947  $ 344,234  § 1,079
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(4) The Company has no underwriting exposure to subprime mortgage risk through Mortgage Guaranty or Financial Guaranty
insurance coverage.

g. Retained asset accounts - No change
h. Insurance-linked securities — No change
Note 22 — Events Subsequent
Management of the Company has evaluated subsequent events through May 13, 2024, the date the financial statements were available to

be issued to state regulators and subsequently on the Company’s website. No events have occurred subsequent to the date of the
financial statements.

Note 23 — Reinsurance - No change

Note 24 — Retrospectively Rated Contracts and Contracts Subject to Redetermination
a—d. Nochange

e. The Company does not write any accident and health insurance premium that is subject to the Affordable Care Act risk-sharing
provisions.

Note 25 — Change in Incurred Losses and Loss Adjustment Expenses
There was no increase to reserves in 2024 for incurred losses and loss adjustment expenses attributable to insured events of prior years,
which considered corrections of prior year errors.

Note 26 — Intercompany Pooling Arrangements - No change

Note 27 — Structured Settlements - No change

Note 28 — Health Care Receivables - No change

Note 29 — Participating Policies - No change

Note 30 — Premium Deficiency Reserves - No change

Note 31 — Reserves for Life Contracts and Annuity Contracts - No change

Note 32 — Analysis of Annuity Actuarial Reserves and Deposit Type Liabilities by Withdrawal Characteristics - No change

Note 33 — Analysis of Life Actuarial Reserves by Withdrawal Characteristics - No change

Note 34 — Premium and Annuity Considerations Deferred and Uncollected - No change

Note 35 — Separate Accounts - No change

Note 36 — Loss/Claim Adjustment Expenses - No change

7.9



2.1

22

3.1

3.2

3.3

3.4

3.5

4.1

4.2

6.1

6.2

6.3

6.4

6.5

6.6

71

7.2

8.1

8.2

8.3

8.4

STATEMENT AS OF MARCH 31, 2024 OF THE MML Bay State 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, @s requIred DY the IMOGEI ACE? ..ottt b bbbttt a et e ae e eh e e eh e e eh £ e b e e bt e b e e a bt ea bt ea bt emeesheeaheeebe e et e e beenbeenneanneanne
If yes, has the report been filed with the dOmICIIANY STAIE? ..ottt

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
[ECT0ToTa (1aTe T =T (14T PSSRSO

LT E= (=N el i =Ty To L USSP PSRRI

Yes[ 1 No[X]

Yes [ ] No[ ]

Yes[ 1 No[X]

Is the reporting entity a member of an Insurance Holding Company System consisting of two or more affiliated persons, one or more of which
(3= e I T T 4= o PRSI
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

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

If the response to 3.4 is yes, provide the CIK (Central Index Key) code issued by the SEC for the entity/group. ..........cccceveiiiiiiiiniiciceee

Yes [ X] No[ ]

Yes[ 1 No[X]

Yes[ 1 No[X]

Has the reporting entity been a party to a merger or consolidation during the period covered by this statement? .............cccccooiiiiiiiiiiiiiics

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 [
If yes, attach an explanation.

State as of what date the latest financial examination of the reporting entity was made or is being made. ..........

Yes[ 1 No[X]

I No [ X1 NAT

12/31/2019

]

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. ...........cccooceiiiiiiiiinnieiciienns

12/31/2019

State as of what date the latest financial examination report became available to other states or the public from either the state of domicile or
the reporting entity. This is the release date or completion date of the examination report and not the date of the examination (balance sheet
[6 1Y SO TSRS P RPN

06/16/2021

By what department or departments?
State of Connecticut Insurance Department

Have all financial statement adjustments within the latest financial examination report been accounted for in a subsequent financial
statement filed With DEPAMIMENTS? ...........oo oot e e e e e et et e e e e s s e e e s e e e e e e s s s etessn s neseeeen e neneen Yes [

Have all of the recommendations within the latest financial examination report been complied With? ..o, Yes

[ X

Has this reporting entity had any Certificates of Authority, licenses or registrations (including corporate registration, if applicable) suspended or
revoked by any governmental entity during the reporting PEHOA? ..ottt

If yes, give full information:

Is the company a subsidiary of a bank holding company regulated by the Federal Reserve Board? .............

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 SECUNtIES fITMS? ........oiiiiiiii e

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 No[ ]

] No[ 1 NAJ

Yes[ ] No[X]

Yes [ ]

No [ X ]

Yes [ X] No[ ]

1 2 3 4 5

Affiliate Name

Location (City, State)

SEC

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

Charlotte, NC .
London, UK
Charlotte, NC ...
Springfield, MA
Springfield, MA
Springfield, MA
Springfield, MA
Windsor, CT
New York, NY

.. YES....
WYES....
.. YES....
.. YES....

N/ATX ]

]
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9.2
9.21

9.3
9.31

10.1
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14.24
14.25
14.26
14.27
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16.

STATEMENT AS OF MARCH 31, 2024 OF THE MML Bay State Life Insurance Company

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:

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

FINANCIAL

INVESTMENT

Yes [ X] No[ ]

Yes[ ] No[X]

Yes[ ] No[X]

Yes[ ] No[X]

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

Ves [ X1 No[ 1

2
Current Quarter
Book/Adjusted
Carrying Value

995,563

LOLHLe e

Yes[ 1 No[X]

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

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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17.3
17.4

18.1
18.2

20.

21.
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GENERAL INTERROGATORIES

Excluding items in Schedule E - Part 3 - Special Deposits, real estate, mortgage loans and investments held physically in the reporting entity’s

offices, vaults or safety deposit boxes, were all stocks, bonds and other securities, owned throughout the current year held pursuant to a

custodial agreement with a qualified bank or trust company in accordance with Section 1, Ill - General Examination Considerations, F.

Outsourcing of Critical Functions, Custodial or Safekeeping Agreements of the NAIC Financial Condition Examiners Handbook? ..................... Yes [ X] No[ ]
For all agreements that comply with the requirements of the NAIC Financial Condition Examiners Handbook, complete the following:

1 2
Name of Custodian(s) Custodian Address
CitibanK, NoA. e 333 West 34th Street, New York, NY 100071 .....cooovoiiiiiiiee e

For all agreements that do not comply with the requirements of the NAIC Financial Condition Examiners Handbook, provide the name,
location and a complete explanation:

1 2 3
Name(s) Location(s) Complete Explanation(s)
Have there been any changes, including name changes, in the custodian(s) identified in 17.1 during the current quarter? .............ccccccceeeenee. Yes[ 1 No[ X]

If yes, give full information relating thereto:

1 2 3 4
Old Custodian New Custodian Date of Change Reason

Investment management — Identify all investment advisors, investment managers, broker/dealers, including individuals that have the authority to
make investment decisions on behalf of the reporting entity. 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
Barings LLC ... Ao

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?..........coviiriirriieeiieirrrse 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.ovvereceienennnseceene 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
106006 Barings LLC .... 549300G36F 1EZSAMQM3T ........

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

By self-designating 5GI securities, the reporting entity is certifying the following elements for each self-designated 5GI security:
a. Documentation necessary to permit a full credit analysis of the security does not exist or an NAIC CRP credit rating for an FE or PL
security is not available.
b. Issuer or obligor is current on all contracted interest and principal payments.
c. The insurer has an actual expectation of ultimate payment of all contracted interest and principal.
Has the reporting entity self-designated SGI SECUILIES? ........c.iiiiiiiiie ettt ettt e et et et e e e enean Yes[ 1 No[X]

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 securities? ............ Yes[ 1 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? ...........cccccooeiiieiene Yes[ 1 No[X]
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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

B I 4 T T o= T 1= SRRSO B
1.12 RESIAENEAI MOTLGAGES .....cvvvivieieeieietetetet ettt ettt a et e ettt et esese s es et et et et e s e s e sess s es et e s et et esessas et s s es et e b esesesnss s ssasasesesesesnsnanan B 1,305,639
1.13 COMMEICIAl IMOTIGAGES .....eeiutiiite ittt ittt ettt ettt ettt e bt e s bt e b e e bt e s bt e a bt ea et ea e e e he e eh e e eb £ e b e e m b e e abeem bt ea bt eheesheesbeesbeebeebeenbeennennne B
1.14 Total Mortgages in GO0 SANGING .......c.cvovveeceeeeeee e e e eeaeee et s s saeae et es s s s seteses s s aesssesesasssassssesasssassssssesessssansnsssannans $ 1,305,639

1.2 Long-Term Mortgages In Good Standing with Restructured Terms

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

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

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

1.32 Residential Mortgages

1.33 Commercial Mortgages ...

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

1.4 Long-Term Mortgage Loans in Process of Foreclosure

B I 4 T o]y o= T 1= B
I Tty o LY g L= T 1Y FoT (o= o 1= B
1.43 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
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 $ 1,305,639

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

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

Operating Percentages:

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

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

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

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

Fraternal Benefit Societies Only:

5.1

5.2

6.1

6.2

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

If no, explain:

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

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

[ Date [ Outstanding Lien Amount |
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STATEMENT AS OF MARCH 31, 2024 OF THE MML Bay State Life Insurance Company

SCHEDULE S - CEDED REINSURANCE

NAIC
Company
Code

ID
Number

Effective
Date

Name of Reinsurer

0 Date

7 8 9 10
Effective
Certified Date of
Type of Reinsurer Certified
Business Rating Reinsurer
Ceded Type of Reinsurer (1 through 6) Rating




STATEMENT AS OF MARCH 31, 2024 OF THE MML Bay State Life Insurance Company
SCHEDULE T - PREMIUMS AND ANNUITY CONSIDERATIONS

Current Year To Date - Allocated by States and Territories

Direct Business Only
4 5

1 Life Contracts 6 7
Accident and
Health Insurance
Premiums,
Including Policy, Total
Life Insurance Annuity Membership Other Columns Deposit-Type
States, Etc. Premiums Considerations | and Other Fees | Considerations 2 Through 5 Contracts
1. Alabama ... AL
2. Alaska ... AK
3. Arizona..... . AZ
4. Arkansas .. .. AR
5. California .. CA
6. Colorado ...... .. CO
7. Connecticut .. .. CT
8. Delaware. ............. .. DE
9. District of Columbia . . DC
10. Florida .. .. FL
11.  Georgia .. GA
12.  Hawaii .. .. HI
13. Idaho .... . ID
14.  lllinois ... . IL
15. Indiana. . IN
16. lowa ..... . 1A
17. Kansas . .. KS
18.  Kentucky ......oocveiiiiiiiii KY
19.  LouiSiana .......ccceeeiiiiiiiiiee e LA
20. Maine .......
21.  Maryland .
22. Massachusetts .............cccooiiiiiiis MA
23.  Michigan ........ccccooviiiiiiiiicceeeee Mi
24. Minnesota . .. MN
25. Mississippi .. MS
26.  MIiSSOUN ...ooeiiiiiiiiiiiiiciiieec e MO
27, MONtana ..........ocoooiiiiiii s MT
28. Nebraska .. .. NE
29. Nevada ........ .. NV
30. New Hampshire ... NH
31. New Jersey .....ccccooverivieiiiiccciec e NJ
32.  New Mexico . NM
33. New York .....
34. North Carolina ..
35. North Dakota
36. Ohio ..cccueenee
37. Oklahoma .
38. Oregon .........
39. Pennsylvania ...
40. Rhode Island ....
41.  South Carolina .
42.  South Dakota ...
43. Tennessee ...
44. Texas .......
45.  Utah .....
46. Vermont
A7, VIrginia ....oooccoeeiiiiiec e
48.  Washington ...
49. West Virginia
50. Wisconsin ....
51, WYOMING ...oooiiiiiiiiiiiiiiece e
52.  American Samoa ..........ccceceeeiieeeiineenineeans AS | Ne e e e e e
53. Guam .............
54. Puerto Rico ...... .
55. U.S.Virginlslands ..........cccocoviiiiniiniinnnn. Y2 e ) O U AU RN
56. Northern Mariana Islands ....................ccc... MP [ N e [ [ [ fe
57. Canada .......ccccceevveennens .. CAN SRR ) R R R
58.  Aggregate Other Aliens . OT .10,335 |. ... 10,335 |..
59.  Subtotal ....cocovviiiii e D0 % TN 6,976,507 |...cocvereienne 1,200 [ oo [ 6,977,707
90. Reporting entity contributions for employee benefits
PIaNS. .| 0, O O e
91. Dividends or refunds applied to purchase paid-up
additions and annuities.............cccooi s 0, O O e
92. Dividends or refunds applied to shorten endowment|
or premium paying period...........ccccccevuveeeeeciiinnes foneees 0, O O e
93.  Premium or annuity considerations waived under
disability or other contract provisions....................
94.  Aggregate or other amounts not allocable by State. |.
95.  Totals (Direct BUSINESS)........cccovverieiriiicniiceiieenn
96. Plus Reinsurance Assumed.
97  Totals (All Business)....
98. Less Reinsurance Cede ,909,
99. Totals (All Business) less Reinsurance Ceded XXX 1,725,602 1,200 1,726,802
DETAILS OF WRITE-INS
58001. Aggregate Other Alien ... .10,335 |. ... 10,335 |..
58002. ..coiiiiieiiie e
58003.
58998. Summary of remaining write-ins for Line 58 from
overflow page ........cccocvviiiiiiiiniie e e D0 O ) R R SRR A
58999. Totals (Lines 58001 through 58003 plus
58998)(Line 58 above) XXX 10,335 10,335
9401.
9402.
9403.
9498. Summary of remaining write-ins for Line 94 from
overflow page ........cccocvviviiniiiniiiec e D0 O ) R R SRR A
9499. Totals (Lines 9401 through 9403 plus 9498)(Line
94 above) XXX

(a) Active Status Counts:

1. L - Licensed or Chartered - Licensed insurance carrier or domiciled RRG
2. R - Registered - Non-domiciled RRGs
3. E - Eligible - Reporting entities eligible or approved to write surplus lines in the state

11



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

cl

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

Federal Tax ID NAIC Co Code  State of Domicile

MASSACHUSETTS MUTUAL LIFE INSURANCE COMPANY 04-1590850 65935 Massachusetts
Direct & Indirect Owned Subsidiaries:
C.M. Life Insurance Company 06-1041383 93432 Connecticut
MML Bay State Life Insurance Company 43-0581430 70416 Connecticut
CML Special Situations Investor LLC None Delaware
CM Life Mortgage Lending LLC None Delaware
CML Mezzanine Investor I1I, LLC None Delaware
CML Global Capabilities LLC None Delaware
MM Global Capabilities I LLC None Delaware
MassMutual Global Business Services India LLP None India
MM Global Capabilities (Netherlands) B.V. None Netherlands
MassMutual Global Business Services Romania S.R.L. None Romania
MM Global Capabilities I1 LLC None Delaware
MM Global Capabilities 111 LLC None Delaware
MM/Barings Multifamily TEBS 2020 LLC None Delaware
Berkshire Way LLC 04-1590850 Delaware
MML Special Situations Investor LLC None Delaware
Timberland Forest Holding LLC 47-5322979 Delaware
Lyme Adirondack Forest Company, LLC None Delaware
Lyme Adirondack Timberlands I, LLC None Delaware
Lyme Adirondack Timberlands II, LLC None Delaware
Lyme Adirondack Timber Sales, LLC None Delaware
MSP-SC, LLC 04-1590850 Delaware
Insurance Road LLC 04-1590850 Delaware
MassMutual Trad Private Equity LLC 04-1590850 Delaware
MassMutual Intellectual Property LLC 04-1590850 Delaware
Trad Investments I LLC None Delaware
ITPS Holding LLC None Delaware
HITPS LLC None Delaware
EM Opportunities LLC None Delaware
MassMutual MCAM Insurance Company, Inc. None Vermont
MassMutual Ventures US IV GP, LLC* None Delaware
MassMutual Ventures US IV, L.P. None Delaware
MassMutual Ventures US IV, LLC None Delaware
MassMutual Ventures Europe/APAC I GP, LLC None Delaware
MassMutual Ventures Europe/APAC I GP, L.P. None Cayman Islands
MassMutual Ventures Europe/APAC I L.P. None Cayman Islands
MassMutual Ventures Southeast Asia III LLC None Delaware
MMV Digital I LLC None Cayman Islands

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



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
CSA Employee Services Company LLC None Delaware
Counterpointe Sustainable Real Estate II LLC None Delaware
Counterpointe Energy Solutions II LLC None Delaware
Counterpointe Energy Solutions (CA) II LLC 27-0105644 Delaware
Counterpointe Energy Solutions (FL) I LLC None Delaware
Counterpointe Energy Solutions (IL) LLC None Delaware
Loop-Counterpointe PACE LLC None Delaware
Counterpointe Energy Services LLC None Delaware
JFIN Parent LLC None Delaware
Jefferies Finance LLC 27-0105644 Delaware
JFIN GP Adviser LLC None Delaware
Jefferies MM Lending LLC None Delaware
Jefferies Credit Partners LLC None Delaware
Apex Credit Partners LLC None Delaware
Jefferies Credit Management LLC None Delaware
JCMGPILLC 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.1 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 I1 GP LP None Delaware
Jefferies Direct Lending Fund I C LP None Delaware
Jefferies DLF 2 C Holdings LLC None Delaware
Jefferies Direct Lending Fund IT C SPE LLC None Delaware
JDLF III GP LLC* None Delaware
JDLF III GP LP* None Delaware
Jefferies Direct Lending Fund III C LP 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 Private Credit BDC Inc. None Maryland
JCP Funding 2024 LLC None Delaware

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



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

ccl

Federal Tax ID NAIC Co Code State of Domicile

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
JFIN LC Fund LLC None Delaware
JFIN Revolver CLO 2017 Ltd. None Cayman Islands
JFIN Revolver CLO 2017-II 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-II Ltd. None Cayman Islands
JFIN Revolver CLO 2020 Ltd. None Cayman Islands
JFIN Revolver CLO 2021-II Ltd. None Cayman Islands
JFIN Revolver CLO 2021-V Ltd. None Cayman Islands
JFIN Revolver CLO 2022-II Ltd. None Cayman Islands
JFIN Revolver CLO 2022-I1II Ltd. None Cayman Islands
JFIN Revolver CLO 2022-1V Ltd. None Cayman Islands
JFIN Revolver CLO 2022-1V LLC None Cayman Islands
JFIN Revolver Fund, L.P. None Delaware
JFIN Revolver Funding 2021 Ltd. None Delaware
JFIN Revolver Funding 2021-IIT Ltd. None Delaware
JFIN Revolver Funding 2021-1V Ltd. None Delaware
JFIN Revolver Funding 2022-I Ltd. None Bermuda
JFIN Revolver SPE1 2022 LLC None Delaware
JFIN Revolver SPE3 2022 LLC None Delaware
JFIN Revolver SPE4 2022 LLC None Delaware
JFIN Revolver SPE4 2022 Ltd. None Delaware
JCP Private Loan Management GP LLC None Delaware
JCP Private Loan Management LP None Delaware
Beauty Brands Acquisition Holdings LLC None Delaware
Beauty Brands Acquisition LLC None Delaware
Beauty Brands Acquisition Intermediate LLC None Delaware
Forma Brands, LLC None Delaware
Apex Credit Holdings LLC None Delaware
JFIN CLO 2012 Ltd. None Cayman Islands
JFIN CLO 2013 Ltd. None Cayman Islands
JFIN CLO 2014 Ltd. None Cayman Islands

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



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

€cl

Federal Tax ID NAIC Co Code State of Domicile

JFIN CLO 2014-1II Ltd. None Cayman Islands
JFIN CLO 2015 Ltd. None Cayman Islands
JFIN CLO 2015-1I Ltd. None Cayman Islands
JFIN CLO 2016 Ltd. None Cayman Islands
JFIN CLO 2017 Ltd. None Cayman Islands
JFIN CLO 2017 1I Ltd. None Cayman Islands
Tomorrow Parent, LLC None Delaware
Custom Ecology Holdco, LLC None Delaware
Glidepath Holdings Inc. 86-2294635 Delaware
MassMutual Ascend Life Insurance Company 13-1935920 63312 Ohio
AAG Insurance Agency, LLC 31-1422717 Kentucky
Annuity Investors Life Insurance Company 31-1021738 93661 Ohio
MM Ascend Life Investor Services, LLC 31-1395344 Ohio
MM Ascend Mortgage Lending LLC None Ohio
Manhattan National Holding, LLC 26-3260520 Ohio
Manhattan National Life Insurance Company 45-0252531 67083 Ohio
MassMutual Mortgage Lending LLC None Delaware
MM Copper Hill Road LLC 04-1590850 Delaware
MMV CTF I GP LLC None Delaware
MassMutual Ventures Climate Technology Fund I LP None Delaware
MM Direct Private Investments Holding LLC None Delaware
MM Direct Private Investments UK Limited None England & Wales
DPI-ACRES Capital LLC None Delaware
DPI-ARES Mortgage Lending LLC None Delaware
MM Investment Holding None Cayman Islands
MMIH Bond Holdings LLC None Delaware
MassMutual Asset Finance LLC* 26-0073611 Delaware
MMAF Equipment Finance LLC 2017-B 32-0546197 Delaware
MMAF Equipment Finance LLC 2019-A 83-3722640 Delaware
MMAF Equipment Finance LLC 2019-B None Delaware
MMAF Equipment Finance LLC 2020—-A None Delaware
MMAF Equipment Finance LLC 2020-B None Delaware
MMAF Equipment Finance LLC 2021-A None Delaware
MMAF Equipment Finance LLC 2022-A None Delaware
MMAF Equipment Finance LLC 2022-B None Delaware
MMAF Equipment Finance LLC 2023-A None Delaware
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

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

PART 1 - ORGANIZATIONAL CHART

Flourish Digital Assets LLC
Flourish Financial LLC
Flourish Technologies LLC
MML Distributors LLC*
MML Investment Advisers, LLC
MML Strategic Distributors, LLC
The MassMutual Trust Company, FSB
MML Private Placement Investment Company I, LLC
MML Private Equity Fund Investor LLC
MM Private Equity Intercontinental LLC
Pioneers Gate LLC
MassMutual Holding LLC
Fern Street LLC
Low Carbon Energy Holding
Sleeper Street LLC
Haven Life Insurance Agency, LLC
GASL Holdings LLC
Barings Asset-Based Income Fund (US) LP*
Barings Perpetual European Direct Lending Fund
Barings Emerging Generation Fund II
Babson Capital Global Special Situation Credit Fund 2*
Barings Global Real Assets Fund LP*
Barings Global Special Situations Credit Fund 3
Barings North American Private Loan Fund LP
MassMutual Assignment Company
MassMutual Capital Partners LLC
Marco Hotel LLC
HB Naples Golf Owner LLC
RB Apartments LLC
Intermodal Holding II LLC
MassMutual Ventures Holding LLC
Crane Venture Partners LLP
MassMutual Ventures Management LLC
MassMutual Ventures SEA Management Private Limited
MMV UK/SEA Limited
MassMutual Ventures India Private Limited
MassMutual Ventures Southeast Asia I LLC
MassMutual Ventures Southeast Asia I LLC
MassMutual Ventures UK LLC
MassMutual Ventures US I LLC
MassMutual Ventures US I LLC
MassMutual Ventures US III LLC

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

Federal Tax ID NAIC Co Code

State of Domicile

None
None
None
04-3356880
None
46-3238013
06-1563535
04-1590850
04-1590850
04-1590850
45-2738137
04-2854319
37-1732913
None
None
46-2252944
None
None
None
88-0916548
98-1206017
82-3867745
None
38-4010344
06-1597528
04-1590850
46-4255307
45-3623262
82-4411267
None
None
None
None
None
None
None
None
None
None
47-1296410
None
None

Delaware
Delaware
Delaware
Massachusetts
Delaware
Delaware
Connecticut
Delaware
Delaware
Delaware
Delaware
Delaware
Delaware
United Kingdom
Delaware
Delaware
Delaware
Delaware
Luxembourg
Delaware
Delaware
Delaware
Luxembourg
Delaware
North Carolina
Delaware
Delaware
Delaware
Delaware
Delaware
Delaware
United Kingdom
Delaware
Singapore
England & Wales
India
Delaware
Delaware
Delaware
Delaware
Delaware
Delaware
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SCHEDULE Y - INFORMATION CONCERNING ACTIVITIES OF INSURER MEMBERS OF A HOLDING COMPANY GROUP

PART 1 - ORGANIZATIONAL CHART

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.I Limited
Rothesay MA No.3 Limited
Rothesay MA No.4 Limited
LT Mortgage Financing Limited
Rothesay Property Partnership 1 LLP
Rothesay Foundation
Rothesay Pensions Management Limited
Rothesay Asset Management UK Limited
Rothesay Asset Management Australia Pty Ltd
Rothesay Asset Management North America LLC
MML Investors Services, LLC
MML Insurance Agency, LLC
MMLISI Financial Alliances, LLC
LifeScore Labs, LLC
MM Asset Management Holding LLC
Barings LLC
Baring Asset Management (Asia) Holdings Limited
Baring International Fund Managers (Bermuda) Limited
Baring Asset Management (Asia) Limited
Baring Asset Management Korea Limited
Barings Investment Management (Shanghai) Limited
Barings Overseas Investment Fund Management (Shanghai) Limited
Baring SICE (Taiwan) Limited
Barings Singapore Pte. Ltd.
Barings Japan Limited
Barings Australia Holding Company Pty Ltd
Barings Australia Pty Ltd
Barings Australia Real Estate Holdings Pty Ltd
Barings Australia Real Estate Pty Ltd
Barings Australia Property Partners Holdings Pty Ltd
Barings Australia Asset Management Pty Ltd
Barings Australia Property Partners Pty Ltd
Barings Australia Structured Finance Holdings Pty Ltd
Barings Australia Structured Finance Pty Ltd
Gryphon Capital Partners Pty Ltd
Gryphon Capital Management Pty Ltd
Gryphon Capital Investments Pty Ltd

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

Federal Tax ID NAIC Co Code

State of Domicile

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

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

Hong Kong, Special Administrative Region of China
Bermuda

Hong Kong, Special Administrative Region of China
Korea

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

Japan

Australia
Australia
Australia
Australia
Australia
Australia
Australia
Australia
Australia
Australia
Australia
Australia



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

9¢ClL

Federal Tax ID NAIC Co Code State of Domicile

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 Ttaly
Barings Sweden AB None Sweden
Barings Netherlands B.V. None Netherlands
Barings (U.K.) Limited 98-0432153 United Kingdom
Barings Switzerland Sarl None Switzerland
Baring Asset Management Limited 98-0241935 United Kingdom
Barings European Direct Lending 1 GP LLP None United Kingdom
Baring International Investment Limited 98-0457328 United Kingdom
Baring Fund Managers Limited 98-0457586 United Kingdom
BCGSS 2 GP LLP None United Kingdom
Baring Investment Services Limited 98-0457578 United Kingdom
Barings Core Fund Feeder I GP S.a.r.l. None Luxembourg
Barings Investment Fund (LUX) GP S.ar.l. None Luxembourg
Barings BME GP S.a.r.l. None United Kingdom
Barings GPC GP S.a.r.l. None Luxembourg
Barings European Core Property Fund GP Sa.r.l None United Kingdom
Barings Umbrella Fund (LUX) GP S.a.r.l. None Luxembourg
GPLF4(S)GP S.ar. 1 None Luxembourg
PREIF Holdings Limited Partnership None United Kingdom
BMC Holdings DE LLC None Delaware
Barings Real Estate Advisers Inc. 04-3238351 Delaware
Remington L & W Holdings LLC 81-4065378 Delaware
Aland Royalty GP, LLC None Delaware
Alaska Future Fund GP, LLC None Delaware
BAI Funds SLP, LLC None Delaware
BAIGP, LLC None Delaware
Baring Asset-Based Income Fund (US) GP, LLC None Delaware
Barings CMS Fund GP, LLC None Delaware
Barings Infiniti Fund Management LLC None Delaware
Barings Hotel Opportunity Venture I GP, LLC None Delaware

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



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

Baring Investment Series LLC None Delaware
Barings Emerging Generation Fund GP, LLC None Delaware
Barings Emerging Generation Fund GP II, LLC None Delaware
Barings ERS PE Emerging Manager III GP, LLC None Delaware
Barings Global Investment Funds (U.S.) Management LLC 04-1590850 Delaware
Barings CLO Investment Partners GP, LLC None Delaware
Barings Core Property Fund GP LLC None Delaware
Barings DAPPLF1 Rated Feeder, G.P. None Delaware
Barings Direct Lending GP Ltd. None Cayman Islands
Barings Global Energy Infrastructure Advisors, LLC None Delaware
Barings Centre Street CLO Equity Partnership GP, LLC None Delaware
Barings Centre Street CLO Equity Partnership LP None Delaware
Barings Global Real Assets Fund GP, LLC None Delaware
Barings GPSF LLC None Delaware
Barings North American Private Loan Fund Management, LLC None Delaware
Barings North American Private Loan Fund II Management, LLC None Delaware
Barings North American Private Loan Fund IIT Management, LLC None Delaware
Barings Global Special Situations Credit Fund 4 GP (Delaware) LLC None Delaware
Barings - MM Revolver Fund GP LLC None Delaware
Barings Real Estate European Value Add Fund II Feeder LLC None Cayman Islands
BMT RE Debt Fund GP LLC None Delaware
Barings Small Business Fund LLC 84-5063008 Delaware
Barings TYIDF2 Rated Feeder GP LLC None Delaware
Barings Active Passive Equity Direct EAFE LLC None Delaware
Benton Street Advisors, Inc. 98-0536233 Cayman Islands
BHOVI Incentive LLC None Delaware
BIG Real Estate Fund GP LLC None Delaware
BIG Real Estate Incentive I LLC None Delaware
BIG Real Estate Incentive I LLC None Delaware
BRECS VII GP LLC None Delaware
BREDIF GP LLC 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 I LLC None Delaware
RECSA-NY GP LLC None Delaware
Barings CLO 2022-1 98-1624360 Cayman Island
Barings CLO 2022-11 None Cayman Island
Ambherst Long Term Holdings, LLC None Delaware

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

PART 1 - ORGANIZATIONAL CHART

Enroll Confidently, Inc.

MassMutual International LLC
MassMutual Solutions LLC

Haven Technologies Asia Limited

Yunfeng Financial Group Limited

MassMutual External Benefits Group LLC

5301 Wisconsin Avenue Associates, LLC

5301 Wisconsin Avenue GP, LLC

Other Affiliates & Funds:

100 w. 3rd Street LLC
300 South Tryon Hotel LLC
300 South Tryon LLC
Almack Mezzanine Fund II Unleveraged LP
Barings Affordable Housing Mortgage Fund I LLC
Barings Affordable Housing Mortgage Fund II LLC
Barings Affordable Housing Mortgage Fund III LLC
Barings Construction Lending Fund LP
Barings Emerging Generation Fund II LP
Barings Emerging Generation Fund, LP
Barings Emerging Markets Corporate Bond Fund
Barings Hotel Opportunity Venture I LP
Barings Real Estate Debt Income Fund LP
Barings Real Estate European Value Add I SCSp
Barings Small Business Fund, L.P.
Barings-MM Revolver Fund LP*
Barings U.S. High Yield Fund
Cornerstone Permanent Mortgage Fund LLC
CREA Ridge Apartments, LLC
London Office JV Holdings LLC
Riverwalk MM Member, LLC
Aland Royalty Holdings LP
Chassis Acquisition Holding LLC
CRA Aircraft Holding LLC
EIP Holdings I, LLC
Red Lake Ventures, LLC
Validus Holding Company LLC
SBNP SIA ITLLC
SBNP SIA III LLC
Barings European Real Estate Debt Income Fund
Babson Capital Loan Strategies Fund, L.P.*
Barings US High Yield Bond Fund
Babson CLO Ltd. 2015-1
Babson CLO Ltd. 2015-I1

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

Federal Tax ID NAIC Co Code State of Domicile
None Delaware
04-3313782 Delaware

None Delaware

None Hong Kong
None Hong Kong
27-3576835 Delaware

None District of Columbia
None Delaware
04-1590850 Delaware
82-2432216 Delaware
04-1590850 Delaware

None United Kingdom
82-3468147 Delaware
61-1902329 Delaware
85-3036663 Delaware

None Delaware

None Delaware
84-3784245 Delaware

None ITreland

None Delaware
85-3449260 Delaware

None Luxembourg
None Delaware

None Delaware

None Delaware
45-2632610 Massachusetts
None Delaware

None Delaware

None Delaware

None Delaware
81-2244465 Delaware
81-4258759 Delaware

None Delaware
46-5460309 Delaware
46-0687392 Delaware
04-1590850 Delaware

None Delaware

None Luxembourg
37-1506417 Delaware

None Ireland

None Cayman Islands
None Cayman Islands
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SCHEDULE Y - INFORMATION CONCERNING ACTIVITIES OF INSURER MEMBERS OF A HOLDING COMPANY GROUP

PART 1 - ORGANIZATIONAL CHART

Babson CLO Ltd. 2016-I

Babson CLO Ltd. 2016-11

Barings CLO Ltd. 2017-1

Barings CLO 2018-I11

Barings CLO 2018-IV

Barings CLO 2019-11

Barings CLO 2019-11T

Barings CLO 2019-IV

Barings CLO 2020-I

Barings CLO 2020-11

Barings CLO 2020-I11

Barings CLO 2020-IV

Barings CLO 2021-1

Barings CLO 2021-1I

Barings CLO 2021-I11

Babson Euro CLO 2014-1 BV

Babson Euro CLO 2014-11 BV

Babson Euro CLO 2015-1 BV

Barings Euro CLO 2019-1

Barings Euro CLO 2019-11

Barings Euro CLO 2020-1 DAC

Barings Euro CLO 2021-1 DAC

Barings Euro CLO 2021-11 DAC

Barings Euro CLO 2021-II1 DAC

Barings Euro CLO 2023-11 DAC

Barings Global Energy Infrastructure Fund I LP
Barings Global Special Situations Credit 4 Delaware*
Barings Global Special Situations Credit 4 LUX*
Barings Global Technology Equity Fund
Barings Global Dividends Champion Fund
Barings Europe Select Fund

Barings Hotel Opportunity Venture

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

Barings Middle Market CLO 2019-I

Barings Middle Market CLO Ltd 2021-1
Barings Middle Market CLO Ltd 2023-I
Barings Middle Market CLO Ltd 2023-11
Barings RE Credit Strategies VII LP

Barings Target Yield Infrastructure Debt Fund
Barings CLO Investment Partners LP

Barings Euro Value Add IT (BREEVA ITI)*

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

Federal Tax ID NAIC Co Code

State of Domicile

None
None
None
None
None
98-1473665
None
None
None
None
None
None
None
None
None
None
None
None
36037260H
None
None
3715576VH
3750378QH
None
None
98-1332384
85-1465973
98-1570693
None
None
None
87-0977058
86-3661023
None
None
None
98-1612604
None
None
98-1332384
98-1567942
81-0841854
None

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

Ireland

Ireland

Ireland

Ireland

Ireland

Ireland
Cayman Islands
Delaware
Luxembourg
Ireland

Ireland

Ireland
Connecticut
Delaware
Cayman Islands
Cayman Islands
Cayman Islands
Cayman Islands
Bermuda
Bermuda
Delaware
Luxembourg
Delaware
Luxembourg
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Federal Tax ID NAIC Co Code State of Domicile

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
Great Lakes III, L.P. 37-1708623 Delaware
GIA EU Holdings - Emerson JV Sarl 98-1607033 Luxembourg
JPMCC Commercial Mortgage Securities Trust 2017-JP7 38-4041011; 38-4041012 New York
JPMDB Commercial Mortgage Securities Trust 2017-C5 38-4032059 New York
Martello Re Limited None Bermuda
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
MM MDI Station Member LLC* 04-1590850 Delaware
MM MD2 Station Member LLC* 04-1590850 Delaware
MMYV Climate Technology Fund GP* 04-1590850 Delaware
MM REED District Landco Member LLC None Delaware
MM Subline Borrower LLC 04-1590850 Delaware
Washington Pine LLC 04-1590850 Delaware
Ten Fan Pier Boulevard LLC 35-2553915 Delaware
Tower Square Capital Partners III, L.P. 41-2280127 Delaware
Tower Square Capital Partners IIIA, L.P. 41-2280129 Delaware
Trailsidle MM Member LLC* 04-1590850 Delaware
Washington Gateway Three LLC 32-0574045 Delaware
Washington Gateway Two LLC* 83-1325764 Delaware
MALIC Debt Participations LLC None Delaware
Barings Affiliates & Funds:
Babson Capital Loan Strategies Master Fund LP None Cayman Islands
Barings China Aggregate Bond Private Securities Investment Fund None Peoples Republic of China
Barings Global High Yield Fund 47-3790192 Massachusetts
Great Lakes IT 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

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

Calgary Railway Holding LLC 82-2285211 Delaware
Cornbrook PRS Holdings LLC 82-3307907 Delaware
Cornerstone California Mortgage Fund I LLC 95-4207717 California
Cornerstone California Mortgage Fund II LLC 95-4207717 California
Cornerstone California Mortgage Fund IIT LLC 95-4207717 California
Cornerstone Fort Pierce Development, LLC* 56-2630592 Delaware
Cornerstone Permanent Mortgage Fund IT LLC 61-1750537 Massachusetts
Cornerstone Permanent Mortgage Fund III LLC 35-2531693 Massachusetts
Cornerstone Permanent Mortgage Fund IV LLC 61-1793735 Massachusetts
CREA/PPC Venture, LLC 20-0348173 Delaware
Danville Riverwalk Venture, LLC 82-2783393 Delaware
Euro Real Estate Holdings LLC 04-1590850 Delaware
Fan Pier Development LLC* 20-3347091 Delaware
GIA EU Holdings LLC - Avalon Spain 04-1590850 Delaware
GIA EU Holdings LLC 04-1590850 Delaware
Landmark Manchester Holdings LLC 81-5360103 Delaware
MMLIC Debt Participations LLC 13-1935920 Delaware
MM Brookhaven Member LLC 04-1590850 Delaware
MM Ascend Mtg. Lending LLC 04-1590850 Delaware
MM Kannapolis Industrial Member LLC* 04-1590850 Delaware
MM East South Crossing Member LLC 04-1590850 Delaware
MM Horizon Savannah Member LLC* 04-1590850 Delaware
MM Horizon Savannah Member II LLC* 04-1590850 Delaware
MM National Self-Storage Program Member LLC 04-1590850 Delaware
MM 1400 E 4th Street Member 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 IT LLC 04-1590850 Delaware
Unna, Dortmund Holding LLC 82-3250684 Delaware
Washington Gateway Apartments Venture LLC* 45-5401109 Delaware
West 37th Street Hotel LLC* 88-3861481 Delaware
MassMutual Premier Funds:
MassMutual Premier Main Street Fund 51-0529328 Massachusetts
MassMutual Premier Strategic Emerging Markets Fund 26-3229251 Massachusetts
MassMutual Select Funds:
MassMutual Select Fundamental Growth Fund 04-3512593 Massachusetts
MassMutual Select Mid-Cap Value Fund 42-1710935 Massachusetts
MassMutual Select Small Capital Value Equity Fund 02-0769954 Massachusetts
MassMutual Select Small Company Value Fund 04-3584140 Massachusetts
MassMutual Select T. Rowe Price Retirement 2005 Fund 82-3347422 Massachusetts
MassMutual Select T. Rowe Price Retirement 2010 Fund 82-3355639 Massachusetts

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

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

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

MassMutual Small Cap Growth Equity Fund 04-3464205 Massachusetts
MassMutual Small Cap Opportunities Fund 04-3424705 Massachusetts
MassMutual Small Cap Value Equity Fund 02-0769954 Massachusetts
MassMutual Strategic Bond Fund 26-0099965 Massachusetts
MassMutual Clinton Municipal Credit Opportunities Fund 93-4168848 Massachusetts
MassMutual Clinton Municipal Fund 93-4190918 Massachusetts
MassMutual Clinton Short-Term Municipal Fund 93-4193313 Massachusetts

*This entity is owned by another or multiple entities in the group. Please refer to Sch Y Part 1A for the ownership and percentage information.
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1 2 3 4 13 14 15 16
Type If
of Control Control
(Ownership, is Is an
Name of Securities Relation- Board, Owner- SCA
Exchange Domi- ship Management, ship Filing
NAIC if Publicly Traded Names of ciliary to Attorney-in-Fact, Provide Re-
Group Company ID Federal (U.S.or Parent, Subsidiaries Loca- | Reporting Directly Controlled by Influence, Percen- Ultimate Controlling quired?
Code Group Name Code Number RSSD CIK International) Or Affiliates tion Entity (Name of Entity/Person) Other) tage Entity(ies)/Person(s) (Yes/No) *
Massachusetts Mutual Life Insurance Company Massachusetts Mutual Life Insurance
. 0435 ...[Massachusetts Mut Life Ins Co .......... | ..... 65935 ....|04-1590850 .. | 3848388 ..... | ..eeervrieriine [ reeerreeneeeees (MMLTC) ettt LMAL) UIP....... COMPANY e eureeeereeeseree et e OWNEISNIP..eeeeeeerreeeree e .100.000 ... [MULIC e [ eeeeiineeee | e e
Massachusetts Mutual Life Insurance
. 0435 ...|Massachusetts Mut Life Ins Co .......... |..... 93432 ....|06-1041383 .. C.M. Life Insurance Company Company Ownership .100.000 ... |MMLIC ..
. 0435 ...|Massachusetts Mut Life Ins Co .......... |..... 70416 ....|43-0581430 .. MWL Bay State Life Insurance Company .|C.M. Life Insurance Company . . [Ownership.. ..}.100.000 ...|MMLIC
20000 L.i] eeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeees | eeeeeeees s e CML Special Situations Investor LLC .... C.M. Life Insurance Company .... Ownership .100.000 ...|MMLIC ..
20000 .ou] ceeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeereeeeees | e . CM Life Mortgage Lending LLC C.M. Life Insurance Company .... Ownership .100.000 ... |MMLIC ..
20000 ...] eeeeeeeeeeeeeeeee e eeeeeeeeeeeeees | s s CML Mezzanine Investor I11, C.M. Life Insurance Company .... Ownership .100.000 ... |MMLIC ..
Massachusetts Mutual Life Insurance
20000 ...] eeeeeeeieieereeeeeee e eeeeeeeeeeeeees | s s CML Global Capabilities LLC LDE] e NIA....... Company .... . Ownership .100.000 ...|MMLIC ..
Massachusetts Mutual Life Insurance
20000 ...| eeeeeeeeeereeeeeeeeeeeeeereeeeeeeeeeeeeeeeeeeeees | eeeeeeeee s | e | s | e | e MM Global Capabilities | LLC .......eeveveennneee LDE] e NIA....... COMPANY e OWNErship..coeeeeeeeeeeeeeee e .100.000 ... [MMLIC ..o [ eeeeeeeeeeees | e e
MassMutual Global Business Services India
20000 .. e [ e | e | [ | LLP et IND. NIA....... MM Global Capabilities | LLC ........ccceuen OWNEISNIP..eeeeeeerreeeree e .100.000 ... [MULIC e [ eeeeiineeee | e e
20000 L. f e [ | i | [ ] MV Global Capabilities (Netherlands) B.V. ... {..NLD....]...... NIA....... MM Global Capabilities | LLC ................. OWNErship....ccuveriueriiiieiiieeiieens .100.000 ... [MULIC eveiiieiiieceeeceeeee e [ | e e
MassMutual Global Business Services Romania
20000 .| e [ | i [ [ ] SRL. ~ROU....J...... NIA....... MM Global Capabilities (Netherlands) B.V. [Ownership........cccoovviiviiiiviniiinnnns .100.000 ... [MULIC e [ | e e
Massachusetts Mutual Life Insurance
20000 L. f e [ | i | [ ] MM Global Capabilities Il LLC ....ccccuvernnens LDE] NIA....... COMPANY et OWNErship....ccuveriueriiiieiiieeiieens .100.000 ... [MULIC e [ | e e
Massachusetts Mutual Life Insurance
20000 L. f e [ | i [ [ ] MM Global Capabilities Il LLC .........ccees LDE] NIA....... COMPANY et OWNErship....ccueeerveriiiieiiieeiieens .100.000 ... [MULIC e [ | e e
Massachusetts Mutual Life Insurance
20000 .ou] ceeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeereeeeees | e . MM/Barings Multifamily TEBS 2020 LLC .. LDE ] NIA....... Company .... Ownership .100.000 ... [MMLIC ooeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeees | eeeeeeeeeeees | e e
Massachuset
20000 .ou] ceeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeereeereeeeees | e . 04-1590850 .. | wevvvvvvrrrenn | wrvvrrrrrninines | v, Berkshire Way LLC .....cccoeennnie LDE ] NIA....... COMPANY e e e e e e e e e e e e e ONNErSNIP.ceeeeeeeeiieeeieeeeeeeeeeeeeee .100.000 ... [MMLIC ooeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeees | eeeeeeeeeeens | e s
Massachusetts Mutual Life Insurance
L0000 Lou] ceereeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeees | eeeeeeeee s e | i | e | MML Special Situations Investor LLC ........... LDE ] NIA....... COMPANY e e e e e e e e e e e e ONNErSNIP.ceeeeeeeeiieeeieeeeeeeeeeeeeee .100.000 ... [MMLIC ooeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeees | eeeeeeeeeeens | e s
Massachusetts Mutual Life Insurance
. 0000 . Timber land Forest Holding LLC Company Ownership .100.000 ... |MMLIC ..
0000 Timber land Forest Holding LLC ... .. |C.M. Life Insurance Company . Influence.. ..[MLIC
. 0000 . Timber land Forest Holding LLC ... .. [Wood Creek Capital Management LLC .. [Management. MLIC
0000 Lyme Adirondack Forest Company, . .. |Timberland Forest Holding LLC ........ .. | Ownership.. ..|WLIC
. 0000 . Lyme Adirondack Timberlands I, LLC .. .. |Lyme Adirondack Forest Company, LLC . | Ownership.. ..|WLIC
0000 Lyme Adirondack Timberlands |1, LLC . . |Lyme Adirondack Forest Company, LLC ........ |Ownership.. N ..|WLIC
. 0000 . Lyme Adirondack Timber Sales, LLC Lyme Adirondack Forest Company, LLC ........ Ownership .100.000 ... |MMLIC ..
Massachusetts Mutual Life Insurance
L0000 .o f e [ 04-1590850 .. [ ..eevevvvevine [ erriiiiii | e MSP-SC, LLC oo LDE] NIA....... COMPANY et OWNErship....ccueeerveriiiieiiieeiieens .100.000 ... |MMLIC
Massachusetts Mutual Life Insurance
. 0000 ... 04-1590850 .. Insurance Road LLC .....ocovvvivveiiiiiiiiiiiieeenns LDE ] NIA....... Company Ownership .100.000 ... |MMLIC ..
. 0000 ... ..| 04-1590850 .. MassMutual Trad Private Equity LLC .. . .| Insurance Road LLC . Ownership.. ..}.100.000 ...|MMLIC
. 0000 ... 04-1590850 .. MassMutual Intellectual Property LLC ......... Insurance Road LLC .... Ownership .100.000 ... |MMLIC ..
20000 Loi] eeeeeeeeeieeeeereeeeeeeeeeeeeeeeeeeeeeeeeeeeeeees | eeeeeeees s e Trad Investments | LLC ..ocoovvriiiiiiiiiiiiinnnnnns . Insurance Road LLC .........cooeeveiiiiiininnnnns OWNErship..coeeeeeeeeeeeeeee e .100.000 ...|MMLIC
Massachusetts Mutual Life Insurance
. 0000 ... ITPSHolding LLC ... LDE] e NIA....... Company Ownership .100.000 ... |MMLIC ..
. 0000 ... HITPS LLC ITPS Holding LLC Ounership .100.000 ... |MMLIC ..
Massachusetts Mutual Life Insurance
20000 Lou] ceeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeees | eeeeeeee s e | i | e | EM Opportunities LLC .......vvvvvvunnnnniiiiniinnnns LDE] NIA....... COMPANY e e e e e e e e e e e e ONNErSNIP.ceeeeeeeeieeieieeeieeeeeeeeeeen .100.000 ... [MMLIC ooeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeees | eeeeeeeeeeees | e s
Massachusetts Mutual Life Insurance
20000 L] ceereeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeees | eeeeeeee s e | i | e | MassMutual MCAM Insurance Company, Inc. ..... JRL 2 D I NIA....... COMPANY e e e e e e e e e e OWNErSNIP.ceeeeeeeeeieeeieeeeeeeeeeeeeee .100.000 ... [MMLIC ooeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeees | eeeeeeeeneees | e e
Massachusetts Mutual Life Insurance
20000 Lou] ceeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeereeeeeeeeees | e s MassMutual Ventures US IV GP, LLC ... LDE ] NIA....... Company Ownership 199,000 ... [MMLIC ooeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeee | eeeeeeeeieees | e s
L0000 L] e eeeeeeeeeeeeeeeeee | et e MassMutual Ventures US IV GP, LLC ... WDE. NIA....... Massachusetts Mutual Ascend . Ownership 1,000 L IMMLIC Lo | e | e
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. 0000 . MassMutual Ventures US IV, L.P. ... MassMutual Ventures US IV GP, LLC .. . | Qunership .100.000 ... .
0000 MassMutual Ventures US IV LLC ... . |MassMutual Ventures US IV, L.P. .. Ownership.. .100.000 ...|MMLIC
Massachusetts Mutual Life Insurance
0000 MassMutual Ventures Europe/APAC | GP, LLC .. DE.....[...... NIA....... COMPANY e Ownership .100.000 ... |MMLIC ..
. 0000 . MassMutual Ventures Europe/APAC | GP, L.P. . |..CYM....]...... NIA....... MassMutual Ventures Europe/APAC | GP, LLC |Ownership .100.000 ... |MMLIC ..
MassMutual Ventures Europe/APAC | GP, L.P.
. 0000 . MassMutual Ventures Europe/APAC | L.P. ....... O NEA e | e Ownership .100.000 ... |MMLIC ..
0000 MassMutual Ventures Southeast Asia IIl LLC . |..DE.....|...... NIA....... MassMutual Ventures Europe/APAC | L.P. .... |Ownership .100.000 ... |MMLIC ..
MassMutual Ventures Southeast Asia |11 LLC
0000 MV Digital | LLC wovveeeieeeeiee e CYM....f e NTA e | et OWNEISNIP..eeeeeeerreeeree e .100.000 ... |MMLIC
Massachusetts Mutual Life Insurance
0000 Counterpointe Sustainable Advisors LLC ....... . COMPANY e Ownership .100.000 ... |MMLIC ..
. 0000 . CSA Intermediate Holdco LLC ... .. | Counterpointe Sustainable Advisors LLC .... |Ownership.. ..}.100.000 ...|MMLIC
0000 Counterpointe Trust Services LLC .. .. |CSA Intermediate Holdco LLC .. Ownership.. ..}.100.000 ...|MMLIC
. 0000 . CP PACE LLC oo .| CSA Intermediate Holdco LLC .. Ounership.. .4.100.000 ... [MMLIC
0000 CSA Employee Services Company LLC ... CSA Intermediate Holdco LLC .. Ownership .100.000 ... |MMLIC ..
Counterpointe Sustainable Real Estate
0000 .| cereeerreenreeeree e e sneeenee [ rreenine cenirees] e | e | e | e | e e CSA Intermediate Holdco LLC .. Ounership .100.000 ... |MMLIC ..
. 0000 . Counterpointe Energy Solutions Il LLC ........ CSA Intermediate Holdco LLC .. Ownership .100.000 ... |MMLIC ..
0000 Counterpointe Energy Solutions (CA) Il LLC . Counterpointe Energy Solutions Il LLC ..... Ownership .100.000 ... .
. 0000 . Counterpointe Energy Solutions (FL) Il LLC . . | Counterpointe Energy Solutions Il LLC ..... Ownership.. ..}.100.000 ...|MMLIC
0000 Counterpointe Energy Solutions (IL) LLC ..... Counterpointe Energy Solutions Il LLC ..... Ownership .100.000 ... |MMLIC ..
. 0000 . Loop-Counterpointe PACE LLC Counterpointe Energy Solutions (IL) LLC ... |Ownership .100.000 ... |MMLIC ..
0000 Counterpointe Energy Services LLC CSA Intermediate Holdco LLC .....ccceeennnnn Ownership .100.000 ...|MMLIC ..
Massachusetts Mutual Life Insurance
0000 . JFIN Parent LLC ...... Ounership.. ..}.100.000 ... [MMLIC
. 0000 . 27-0105644 .. Jefferies Finance LLC . Ownership.. ..}..50.000 ....|MMLIC
0000 JFIN GP Adviser LLC Jefferies Finance LLC ... Ounership .100.000 ... |MMLIC ..
. 0000 . Jefferies MM Lending LLC Jefferies Finance LLC ... Ownership .100.000 ... |MMLIC ..
0000 Jefferies Credit Partners LLC . | Jefferies Finance LLC ... .. | Ownership.. ..}.100.000 ...|MMLIC
. 0000 . Apex Credit Partners LLC Jefferies Credit Partners LLC ................ Ownership .100.000 ... |MMLIC ..
0000 Jefferies Credit Management LLC ... Jefferies Credit Partners LLC Ownership .100.000 ... .
. 0000 . JOMGP | LLC weveveiiiiiiiiiiiiii . .| Jefferies Credit Management LLC . | Ownership.. ..}.100.000 ...|MMLIC
0000 JCP Direct Lending CLO 2022 LLC ......... Jefferies Credit Partners LLC Ounership ..9.900 .... [MMLIC ..
Jefferies Direct Lending Europe SCSp SICAV-
0000 RAIF e Jefferies Credit Partners LLC Ounership ..9.900 .... [MMLIC ..
. 0000 . Jefferies Credit Management Holdings LLC .....[.. . | Jefferies Credit Partners LLC .. Ownership.. ..9.900 .... |MMLIC
0000 JOLF GP (Europe) S.a.r.l ..ccccceiiiiiiiininnee . Jefferies Credit Partners LLC Ownership .100.000 ... ..
. 0000 . JFAM GP LLC .. Jefferies Credit Partners LLC Ownership .100.000 ... |MMLIC ..
0000 JFAM GP LP ... .| Jefferies Credit Partners LLC Ounership.. ..}.100.000 ... [MMLIC
. 0000 . Jefferies Direct Lending Fund C LP .. JFAM GP LP Ownership .100.000 ... |MMLIC ..
0000 Jefferies DLF C Holdings LLC ......cccocvveenene . Jefferies Direct Lending Fund C LLC ........ Ounership .100.000 ... |MMLIC ..
. 0000 . Jefferies Direct Lending Fund C SPE LLC . . | Jefferies DLF C Holdings LLC ... . [ Ownership.. ..}.100.000 ...|MMLIC
0000 JOLF 11 GP LLC e Jefferies Credit Partners LLC .. Ounership .100.000 ... .
. 0000 . JOLF |1 GP LP JOLF 11 GP LLC ... Ounership .100.000 ... |MMLIC ..
0000 Jefferies Direct Lending Fund 11 C LP . ..|JDLF 11 GPLP ..... . [Ounership.. ..}.100.000 ... [MMLIC
. 0000 . Jefferies DLF 2 C Holdings LLC . .. | Jefferies Direct Lending Fund Il C LP ...... |Ownership.. ..}.100.000 ...|MMLIC
0000 Jefferies Direct Lending Fund 11 C SPE LLC .. |.. .. | Jefferies DLF 2 C Holdings LLC ... Ounership.. ..}.100.000 ... [MMLIC
. 0000 . JOLF 111 GP LLC ... .. | Jefferies Credit Partners LLC Ownership.. ..}.100.000 ...|MMLIC
0000 JOLF [11 GP LP . .| JOLF 111 GP LLC ..... Ounership.. .100.000 ... [MMLIC
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. 0000 . Jefferies Direct Lending Fund Il CLP ....... JOLF |11 GP LP . | Qunership .100.000 ...
0000 JCP Direct Lending CLO 2023-1 LLC ... .. |Jefferies Credit Partners LLC .. Ownership.. ..}.100.000 ...
. 0000 . JOP Direct Lending CLO 2023 Ltd. .. | JCP Direct Lending CLO 2023 Ltd Ounership.. ..4.100.000 ...|MILIC
0000 JOP GP | LLC weveeeiieieeieeicens .| Jefferies Credit Partners LLC .. Ownership.. ..}.100.000 ...|MILIC
. 0000 . Jefferies Private Credit BDC Inc . | Jefferies Finance LLC Ownership.. ..}.100.000 ...|MMLIC
0000 JCP Funding 2024 LLC ............ . | Jefferies Finance LLC Ownership.. ..}.100.000 ...|MILIC
. 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.I. . [Ownership.. ..}.100.000 ...|MMLIC
. 0000 . Jefferies Finance Europe, SCSp ..... .| JFIN Europe GP, S.a.r.l. . [Ownership.. ..}.100.000 ...|MMLIC
0000 Jefferies Finance Business Credit LLC . . | Jefferies Finance LLC ... . | Ownership.. ..}.100.000 ...|MMLIC
. 0000 . JFIN Business Credit Fund | LLC ... . | Jefferies Finance Business Credit LLC ...... |Ownership.. ..}.100.000 ...|MMLIC
0000 JFIN Funding 2021 LLC Jefferies Finance LLC .ooooveeveeerieenieenen. Ounership .100.000 .. [MMLIC ..
. 0000 . JFIN LC Fund LLC Jefferies Finance LLC ... Ownership .100.000 ... |MMLIC ..
0000 JFIN Revolver CLO 2017 Ltd. .. . | Jefferies Finance LLC Ownership.. ..}.100.000 ...|MILIC
. 0000 . JFIN Revolver CLO 2017-11 Ltd. . Jefferies Finance LLC ... Ownership .100.000 ... |MMLIC ..
0000 JFIN Revolver CLO 2017-111 Ltd. ... Jefferies Finance LLC ... Ounership .100.000 ... .
. 0000 . JFIN Revolver CLO 2018 Ltd. .. . | Jefferies Finance LLC Ownership.. ..}.100.000 ...|MMLIC
0000 JFIN Revolver CLO 2019 Ltd. .. Jefferies Finance LLC ... Ounership .100.000 .. [MMLIC ..
. 0000 . JFIN Revolver CLO 2019-11 Ltd. . Jefferies Finance LLC ... Ownership .100.000 ... |MMLIC ..
0000 JFIN Revolver CLO 2020 Ltd. .. . | Jefferies Finance LLC Ownership.. ..}.100.000 ...|MILIC
. 0000 . JFIN Revolver CLO 2021-11 Ltd. . Jefferies Finance LLC ... Ownership .100.000 ... |MMLIC ..
0000 JFIN Revolver CLO 2021-V Ltd. ...... Jefferies Finance LLC ... Ounership .100.000 ... .
. 0000 . JFIN Revolver CLO 2022-11 Ltd. . . | Jefferies Finance LLC Ownership.. ..}.100.000 ...|MMLIC
0000 JFIN Revolver CLO 2022-111 Ltd. ... Jefferies Finance LLC ... Ounership .100.000 ... [MMLIC ..
. 0000 . JFIN Revolver CLO 2022-1V Ltd. .... Jefferies Finance LLC ... Ownership .100.000 ... |MMLIC ..
0000 JFIN Revolver CLO 2022-1V LLC . | Jefferies Finance LLC Ownership.. ..}.100.000 ...|MILIC
. 0000 . JFIN Revolver Fund, L.P. .......... Jefferies Finance LLC ... Ownership ..90.000 ....|MMLIC ..
0000 JFIN Revolver Funding 2021 Ltd. ......... Jefferies Finance LLC ... Ounership .100.000 ... .
. 0000 . JFIN Revolver Funding 2021 |11 Ltd . | Jefferies Finance LLC Ownership.. ..}.100.000 ...|MMLIC
0000 JFIN Revolver Funding 2021 IV Ltd. ..... Jefferies Finance LLC ... Ounership .100.000 ... [MMLIC ..
. 0000 . JFIN Revolver Funding 2022-1 Ltd. Jefferies Finance LLC ... Ownership .100.000 ... |MMLIC ..
0000 JFIN Revolver SPE1 2022 LLC .. . | Jefferies Finance LLC Ownership.. ..}.100.000 ...|MILIC
. 0000 . JFIN Revolver SPE3 2022 LLC .. Jefferies Finance LLC ... Ownership .100.000 ... |MMLIC ..
0000 JFIN Revolver SPE4 2022 LLC Jefferies Finance LLC ... Ounership .100.000 ... .
. 0000 . JFIN Revolver SPE4 2022 Ltd. .... . | Jefferies Finance LLC Ownership.. ..}.100.000 ...|MMLIC
0000 JCP Private Loan Management GP LLC Jefferies Finance LLC ... Ownership .100.000 ... |MMLIC ..
. 0000 . JCP Private Loan Management LP .................. . JCP Private Loan Management GP LLC ......... Ownership .100.000 ... |MMLIC ..
0000 Beauty Brands Acquisition Holdings LLC . . | Jefferies Finance LLC .. | Ownership.. ..}.100.000 ...|MMLIC
. 0000 . Beauty Brands Acquisition LLC ..........cceeeenns Beauty Brands Acquisition Holdings LLC .... |Ownership .100.000 ... |MMLIC ..
0000 Beauty Brands Acquisition Intermediate LLC . Beauty Brands Acquisition LLC ................ Ownership .100.000 ...|MMLIC
Beauty Brands Acquisition Intermediate LLC
0000 Forma Brands, LLC ....cccueveereerienieniieniens DB L USSP Ounership .100.000 ... [MMLIC
. 0000 . Apex Credit Holdings LLC ... WDE] e NIA....... JFIN Parent LLC Ounership .100.000 ... [MMLIC ..
0000 JFIN CLO 2012 Ltd. ..... ..CYM.... . | Apex Credit Holdings LLC Ownership.. ..}.100.000 ...|MILIC
. 0000 . JFIN CLO 2013 Ltd. ..... ..CYM.. Apex Credit Holdings LLC .. Ounership .100.000 ... [MMLIC ..
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. 0000 . JFIN CLO 2014 Ltd. ........ Apex Credit Holdings LLC .. Ounership .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.. .4.100.000 ...
0000 JFIN CLO 2015-11 Ltd .. | Apex Credit Holdings LLC Ounership.. ..}..85.000 ....
. 0000 . JFIN CLO 2016 Ltd. .. .. | Apex Credit Holdings LLC Ounership.. .4.100.000 ...
0000 JFIN CLO 2017 Ltd. .. .. | Apex Credit Holdings LLC Ounership.. ..}.100.000 ...
. 0000 . JFIN CLO 2017-11 Ltd .. | Apex Credit Holdings LLC Ounership.. .4.100.000 ...
0000 Tomorrow Parent, LLC .. . | JFIN Parent LLC .. Ownership.. ..1.100.000 ...
. 0000 . Custom Ecology Holdco, LLC JFIN Parent LLC Ownership .100.000 ...
Massachusetts Mutual Life Insurance
. 0000 . 86-2294635 .. Glidepath Holdings Inc. .....cooovveveieieeiinnenns LDE ] NIA....... COMPANY e e e e e e e e e e e e Ownership .100.000 ...
0435 . [13-1935920 .. MassMutual Ascend Life Insurance Company .... Glidepath Holdings Inc. .....ccccceeiinnnnnnne Ownership .100.000 ...
. 0000 . 31-1422717 .. AAG Insurance Agency, LLC .......eevvvvvvvvnnnnns . [MassMutual Ascend Life Insurance Company . |Ownership.. ..}.100.000 ...
0435 .[31-1021738 .. Annuity Investors Life Insurance Company .... MassMutual Ascend Life Insurance Company . |Ownership .100.000 ...
. 0000 . 31-1395344 .. MM Ascend Life Investor Services, LLC ........ MassMutual Ascend Life Insurance Company . |Ownership .100.000 ...
0000 ..| 31-1395344 .. MM Ascend Mortgage Lending LLC . .NIA....... [MassMutual Ascend Life Insurance Company . |Ownership.. ..}.100.000 ...
. 0000 . 26-3260520 .. Manhattan National Holding, LLC ... veo | OHof s NIA....... MassMutual Ascend Life Insurance Company . |Ownership .100.000 ...
0435 Massachusetts Mut Life Ins Co ..........|..... 67083 ....|45-0252531 .. Manhattan National Life Insurance Company ... |..0H.....|....... IA........ Manhattan National Holding LLC ............... OWNErship..coeeeeeeeeeeeeeee e .100.000 ...
Massachusetts Mutual Life Insurance
0000 ...| weveeeeeremmmeeereerereeeeeeeeeeeeeeeeeeeeeeeeees | erereeeee evseee ] eeeeerreeei | | e | e MassMutual Mortgage Lending 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 MM Copper Hill Road LLC . LDE] NIA....... Company ... Ounership 2100.000 ... [MULIC e [ eeeniineeee | e e
Massachusetts Mutual Life Insurance
20000 .. e [ e | e | [ | MAV CTF TGP LLC weveeeeeeeiee e DB NIA....... COMPANY -veeeeeeeuree et e et e e e e OWNEISNIP..eeeeeeerree e .100.000 ... [MULIC e [ eeeniineeee | e e
MassMutual Ventures Climate Technology Fund |
20000 .. e [ e | e | [ | P e LDE] NIA....... MV CTF 1 GP LLC oo OWNEISNIP..eeeveeerreeeree e .100.000 ... [MULIC e [ eeeeiineene | e e
Massachusetts Mutual Life Insurance
20000 ...] eeeeeeeieieereeeeeee e eeeeeeeeeeeeees | s s MM Direct Private Investments Holding LLC ... |..DE.....|...... NIA....... COMPANY e Ownership .100.000 ... [MMLIC oo [ eeeeeeeeeeeee | e e
20000 .ou] ceeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeereeereeeeees | e . MM Direct Private Investments UK Limited .... |..GBR....]...... NIA....... MM Direct Private Investments Holding LLC |Ownership .100.000 ... [MMLIC ooeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeees | eeeeeeeeeeens | e s
Massachusetts Mutual Life Insurance
20000 L. f e [ | i | [ ] DPI-ACRES Capital LLC ...ceevvviviiiiiiiiiiiiis DB NIA....... COMPANY et OWNErship....ccueeerveriiiieiiieeiieens .100.000 ... [MULIC v [ | e e
Massachusetts Mutual Life Insurance
L0000 Lou] ceeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeees | eeeeeeee s e | i | e | DPI-ARES Mortgage Lending LLC ................... 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
. 0000 . MM Investment Holding . .. | Company .... Ownership.. .100.000 ...
0000 . s MMIH Bond Holdings LLC ... . |MM Investment Holding ... Ownership..
. 0000 . ..| 26-0073611 .. MassMutual Asset Finance LLC . .. |C.M. Life Insurance Company . . [Ownership..
0000 ..| 26-0073611 .. MassMutual Asset Finance LLC .... . |MM Investment Holding ... Ownership..
. 0000 . ..| 32-0546197 .. MMAF Equipment Finance LLC 2017-B . [MassMutual Asset Finance LLC Ownership..
0000 .| weveerrrerrererereeeeeeeeeeeeeeeeeeeeeeeeeeeeeees | reeeeees e 83-3722640 .. MMAF Equipment Finance LLC 2019-A ... MassMutual Asset Finance LLC Ownership
. 0000 . MMAF Equipment Finance LLC 2019-B ... MassMutual Asset Finance LLC Ownership
0000 MMAF Equipment Finance LLC 2020-A . [MassMutual Asset Finance LLC ... Ownership..
. 0000 . MMAF Equipment Finance LLC 2020-B ... MassMutual Asset Finance LLC Ownership
0000 MMAF Equipment Finance LLC 2021-A ... MassMutual Asset Finance LLC Ownership
. 0000 . MMAF Equipment Finance LLC 2022-A . [MassMutual Asset Finance LLC ... Ownership..
0000 MMAF Equipment Finance LLC 2022-B ... MassMutual Asset Finance LLC Ownership
. 0000 . MMAF Equipment Finance LLC 2023-A MassMutual Asset Finance LLC ................. Ownership
0000 ..| 04-2443240 .. MML Management Corporation . . |MM Investment Holding Ownership..
. 0000 . 04-3548444 .. MassMutual International Holding MSC, Inc. . |.. MML Management Corporation ... Ownership
0000 04-3341767 .. MassMutual Holding MSC, Inc. .........cccce...... LMALL NIA....... ML Management Corporation Ownership
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Massachusetts Mutual Life Insurance
. 0000 ... ML CM LLC e COMPANY .. OWNership.....ccooiiuiiieieiiiiieeeeee .100.000 ...
. 0000 ... Blueprint Income LLC MML CM LLC ... Ownership .100.000 ...
. 0000 ... Flourish Holding Company LLC . . |MML CM LLC ... . | Ownership.. ..}.100.000 ...
. 0000 ... Flourish Insurance Agency LLC Flourish Holding Company LLC ... Ownership .100.000 ...
. 0000 ... Flourish Digital Assets LLC Flourish Holding Company LLC ... . [ Ownership .100.000 ...
. 0000 ... Flourish Financial LLC . |Flourish Holding Company LLC ... Ownership.. ..}.100.000 ...
. 0000 ... Flourish Technologies LLC Flourish Holding Company LLC ... . | Ownership .100.000 ...
Massachusetts Mutual Life Insurance
20000 .o e | e e 04-3356880 .. ML Distributors LLC .. LMAL) NIA....... Company Ounership ..99.000 ...
20000 .ou] ceeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeereeeeees | e . 04-3356880 .. ML Distributors LLC .. LMALL NIA....... MassMutual Holding LLC .. Ownership ..1.000 ...
Massachusetts Mutual Life Insurance
20000 Lou] ceeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeees | e . MML Investment Advisers, LLC LDE ] NIA....... Company .... Ownership .100.000 ...
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 e e ONNErSNIP.ceeeeeeeeieeeeieeeieeeeeeeeeee .100.000 ... [MMLIC ooeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeees | eeeeeeeeeeens | e s
Massachusetts Mutual Life Insurance
20000 Lou] ceeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeees | e . 06-1563535 .. | 2881445 ... | .eeevrrrrrerinnn | rrreniniiii s The MassMutual Trust Company, FSB ............. JL¢1 DU I NIA....... COMPANY e e e e e e e e e e e e ONNErSNIP.ceeeeeeeeiieeeieeeeeeeeeeeeeee .100.000 ... [MMLIC oooeeeeeeeeee e CYES ] e
ML Private Placement Investment Company I, Massachusetts Mutual Life Insurance
L0000 .o f e [ 04-1590850 .. [ ..eevevvvevine [ eevriiiiii | e LLC i DB NIA....... COMPANY et OWNErship....ccuveriueriiiieiiieeiieens .100.000 ... [MULIC eveiiieiiieceeeceeeee e [ | e e
Massachusetts Mutual Life Insurance
20000 Lou] ceeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeees | e . 04-1590850 .. | wevvvvvvrerenn | wevvrrrrrrnninns | e, ML Private Equity Fund Investor LLC ......... DE.....[...... NIA....... COMPANY e e e e e e e e e e ONNErSNIP.ceeeeeeeeiieeeieeeeeeeeeeeeeee .100.000 ... [MMLIC ooeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeees | eeeeeeeeeeens | e s
20000 ...] eeeeeeeieieereeeeeee e eeeeeeeeeeeeees | s s 04-1590850 .. | wevevrrrrrenne | ervrrmmmmmnnennn | e ML Private Equity Fund Investor LLC ......... DE.....[...... NIA....... Baring Asset Management Limited .............. Management..........ceeeeeeeememeeeeeenenediniins e MULIC s [ e eeeee [ e e
Massachusetts Mutual Life Insurance
20000 ...] eeeeeeeeeeeeeeeee e eeeeeeeeeeeeees | s s 04-1590850 .. | eevvvvrrrrrene | erveemmmmenninnn | e MM Private Equity Intercontinental LLC ....... DE.....[...... NIA....... COMPANY e OWNErship..coeeeeeeeeeeeeeee e .100.000 ... [MMLIC oo [ eeeeeeeeeeeee | e e
Massachusetts Mutual Life Insurance
0000 .| wevreerrrrrreneerreeeeeeeeeeeeeeeeeeeeeeneeeenees | eeeeeees e 45-2738137 .. Pioneers Gate LLC .... LDE] e NIA....... Company ... . Ownership .100.000 ...
Massachusetts Mutual Life Insurance
0000 04-2854319 .. MassMutual Holding LLC ... Company Ownership .100.000 ...
. 0000 . 37-1732913 .. Fern Street LLC MassMutual Holding LLC Ownership .100.000 ...
0000 . s Low Carbon Energy Holding .. MassMutual Holding LLC . | Ownership ..49.000 ...
. 0000 . s Sleeper Street LLC . [MassMutual Holding LLC .. . | Ownership.. .100.000 ...
0000 46-2252944 .. Haven Life Insurance Agency, LLC ............... MassMutual Holding LLC . | Ownership .
. 0000 . 82-2932156 .. GASL Holdings LLC .... MassMutual Holding LLC .. | Ownership ..11.300 ...
0000 ..| 82-2932156 .. GASL Holdings LLC .... . .NIA....... |Barings LLC . |Board
. 0000 . 36-4868350 .. Barings Asset-Based Income Fund (US) LP ...... LDE ] NIA....... MassMutual Holding LLC . | Ownership/Influence ..
0000 36-4868350 .. Barings Asset-Based Income Fund (US) LP ...... DE.....[...... NIA....... C.M. Life Insurance Company .... Ownership/Influence ..
. 0000 . 36-4868350 .. Barings Asset-Based Income Fund (US) LP ...... CDE] e NIA....... Barings LLC Management
Barings Perpetual European Direct Lending Massachusetts Mutual Life Insurance
L0000 Lou] ceeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeees | eeeeeeee s e | i | e | FUND oo LUK NIA....... COMPANY e e e e e e e e e e e e e Ownership/Influence ..........ccccuu.e. .100.000 MULIC e [ eeeeeeeeeeees [ e i
Barings Perpetual European Direct Lending
L0000 Lou] ceeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeees | eeeeeeee s e | i | e | FUND oo LUK NIA....... Barings LLC ..oooveeeeeiiiiiiiii INfIUENCE. . .uene f e e MULIC e [ eeeeeeeeeeees [ e i
Massachusetts Mutual Life Insurance
20000 .ou] ceeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeereeeeees | e . 88-0916548 .. | .ievvvvvviiinn | eevrrriiriirinen | e Barings Emerging Generation Fund Il ........... CDE] e NIA....... COMPANY e e e e e e e e e e e e Ownership/Influence ..........cccuuee. 71.000 MULIC e [ eeeeeeeeeeees [ e i
20000 ...] eeeeeeeeeeeeeeeee e eeeeeeeeeeeeees | s s 88-0916548 .. | ..eoviiiiiiinn | ereeeniiriininen | e Barings Emerging Generation Fund I ........... CDE] e NIA....... Barings LLC ..ooovvieeiiiiiiiiii Influence.....ccooeeeeii f e s MULIC s [ eeeeereeeeees [ e e
Babson Capital Global Special Situation
20000 o[ e | e e 98-1206017 .. | evvveveeence [ e | e Credit Fund 2 ..oooeveeiiieiieeeeeeeeee DB NIA....... MassMutual Holding LLC .....covcuveerireeainenne Ouwnership/Influence ........ccccoeenif e 29.300 MULIC e eeeenreeeee | eeeeeeniee [ e
Babson Capital Global Special Situation
20000 L..| eeeeeeeieeeeieeeeeeeeeee e eeeeeeeeeeeeees | e s 98-1206017 .. Credit Fund 2 ... LDE] e NIA....... C.M. Life Insurance Company .... Ownership 1.900 ..o [MMLIC cooiiiiiiiiiiieeeeeeeeeeeeeeeeeeeeeeeeeeeeee | e | e ceeee
Babson Capital Global Specia
20000 e[ e | e e 98-1206017 .. Credit Fund 2 ..oooeveeeiiiiieeeeeeeeee LDE] NIA....... Barings LLC . | Management MULIC e reeereeeee | eeeeeeniee [ e
20000 Lou] ceeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeees | e . 82-3867745 .. Barings Global Real Assets Fund LP ............ DE.....[...... NIA....... MassMutual Holding LLC . | Ownership/Influence .. CIMVLIC e | e e
0000 ..of eeeieiiiiiiiiiiiiiiiiiiiieiieeeeeeeeeeeeeeeeeeees | eeeeeeees e 82-3867745 .. Barings Global Real Assets Fund LP ............ DE....[...... NIA....... C.M. Life Insurance Company ................... OWNership...ooeeeeeeeeiiieieeieeeeeeeee | .. 6. IMMLIC s e [
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20000 Lou] ceeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeees | e . 82-3867745 .. | eeeieiiiiiinn | erereiiiiininen | s Barings Global Real Assets Fund LP ............ LDE ] NIA....... Barings LLC ..oooveeeeeiiiiiiiii Management...........eevvvvveveeeeeeneeeeedhirnins evenans MULIC e [ eeeeeeeeeeees [ e e
Barings Global Special Situations Credit Fund|
20000 .ou] ceeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeereeeeeeeees | eereeeee ] e | e, 3 LUK, NIA....... MassMutual Holding LLC .....cceeveeveieeeeeeennns Ownership/Influence ..........ccccuu.e. ..16.800 MULIC e [ eeeeeeeeeeees [ e i
20000 Lou] ceeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeees | s | e LUK, NIA....... Barings LLC L Management........oooeiiiiiiiiiiii e [ MG e e | e e
0000 38-4010344 .. Barings North American Private Loan Fund LP DE.....[...... NIA....... MassMutual Holding LLC . |Ownership/Influence ........ceeeeeeennncd 13800 L [MMLIC e | e | e s
. 0000 . 38-4010344 .. Barings North American Private Loan Fund LP DE.....[...... NIA....... Baring Asset Management Limited .. .. | Managenment.... .
0000 ..| 06-1597528 .. MassMutual Assignment Company . [MassMutual Holding LLC . | Ownership.. .100.000 ...
. 0000 . 04-1590850 .. MassMutual Capital Partners LLC ... MassMutual Holding LLC . | Ownership .100.000 ...
0000 46-4255307 .. Marco Hotel LLC MassMutual Holding LLC . | Ownership .100.000 ...
. 0000 . ..| 45-3623262 .. HB Naples Golf Ouner LLC . [MassMutual Holding LLC .. . | Ownership.. ..}.100.000 ...
0000 82-4411267 .. RB Apar tments LLC MassMutual Holding LLC . | Ownership .100.000 ...
. 0000 . Intermodal Holding 11 LLC MassMutual Holding LLC . | Ownership .100.000 ...
0000 MassMutual Ventures Holding LLC . [MassMutual Holding LLC . | Ownership.. ..}.100.000 ...
. 0000 . Crane Venture Partners LLP .... |..GBR.. MassMutual Ventures Holding LLC .. .. | Ownership ..33.000 ....
0000 MassMutual Ventures Management LLC ............ LDE] e NIA....... MassMutual Ventures Holding LLC .............. OWNErship..cooeeeeeeeeeieeeeee e .100.000 ...
MassMutual Ventures SEA Management Private
0000 ...| wevereerrmmreeeereeeeeeeeeeeeeeeeeeeeeeeeeeeeeees | erereeeee evsnee ] eeeerereie | | e | e Limited ..oeeeeeeeieiiiiiii LDE] e NIA....... MassMutual Ventures Management LLC ......... OWNErship..cooeeeeeeeeeeeeee e .100.000 ... [MMLIC ..o [ eeeeeeeeeeees | e e
MassMutual Ventures SEA Management Private
0000 .| ceeeeeieee e e e e snneenn [ reeenne cenenee]vreeenreenie | eeeeerieeens | e [ e MUV UK/SEA Limited ...oooevveeereeiireeeiieee LGBR....)...... NIA....... Limited wooeeeeeeeee e OWNEISNIP..eeeeeeerree e .100.000 ... [MULIC e [ eeeniineeee | e e
MassMutual Ventures SEA Management Private
0000 MassMutual Ventures India Private Limited ... |.. Limited Ounership .100.000 ... |MMLIC ..
. 0000 . MassMutual Ventures Southeast Asia | LLC .... MassMutual Ventures Holding LLC Ownership .100.000 ... |MMLIC ..
0000 MassMutual Ventures Southeast Asia Il LLC ... .. MassMutual Ventures Holding LLC . | Ownership .100.000 ... |MMLIC ..
. 0000 . MassMutual Ventures UK LLC . [MassMutual Ventures Holding LLC .. Ownership.. ..}.100.000 ...|MMLIC
0000 47-1296410 .. MassMutual Ventures US | LLC .... MassMutual Ventures Holding LLC . | Ownership .100.000 ... .
. 0000 . MassMutual Ventures US Il LLC MassMutual Ventures Holding LLC . | Ownership .100.000 ... |MMLIC ..
0000 MassMutual Ventures US 111 LLC . . [MassMutual Ventures Holding LLC Ownership.. ..}.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.. ..|WLIC
0000 Rothesay Limited ..... .. |MM Rothesay Holdco US LLC . .. [Ownership.. ....|MMLIC
. 0000 . Rothesay Mortgages Limited . .. |Rothesay Limited .......... .. | Ownership.. ..|WLIC
0000 Rothesay Life Plc .......... .. |Rothesay Limited . . | Ownership.. ..|WLIC
. 0000 . Rothesay MA No.1 Limited .. |Rothesay Life PLC Ownership.. ..|WLIC
0000 Rothesay MA No.3 Limited .. |Rothesay Life PLC Ownership.. ..|WLIC
. 0000 . Rothesay MA No.4 Limited ... .. |Rothesay Life PLC Ownership.. ...|WLIC
0000 LT Mortgage Financing Limited ...... .. |Rothesay Life PLC Ownership.. ...|WLIC
. 0000 . Rothesay Property Partnership 1 LLP . .. |Rothesay Life PLC .. | Ounership.. ..|WLIC
0000 Rothesay Foundation .................... .. |Rothesay Limited . . | Ownership.. ..|WLIC
. 0000 . Rothesay Pensions Management Limited . .. |Rothesay Limited . . | Ownership.. ..|WLIC
0000 Rothesay Asset Management UK Limited .......... [.. .. |Rothesay Limited .......... . | Ownership.. ..|WLIC
. 0000 . Rothesay Asset Management Australia Pty Lt .. |Rothesay Asset Management UK Limited . [Ownership.. ...|WLIC
0000 . Rothesay Asset Management North America LLC .. |Rothesay Asset Management UK Limited . [Ownership.. ..|WLIC
. 0000 . ..| 04-1590850 .. ML Investors Services, LLC . [MassMutual Holding LLC ........... . | Ownership.. ..|WLIC
0000 04-1590850 .. ML Insurance Agency, LLC ML Investors Services, LLC .... Ownership . [MMLIC ..
. 0000 . 41-2011634 .. MMLISI Financial Alliances, LLC ... ML Investors Services, LLC .... Ownership . [MMLIC ..
0000 ..|47-1466022 .. LifeScore Labs, LLC . |MassMutual Holding LLC . | Ownership.. ..|mLic
. 0000 . 45-4000072 .. MM Asset Management Holding LLC ... MassMutual Holding LLC . | Ownership LMMLIC ..
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L0000 .o f e [ 51-0504477 .| wevvveiieii | e | Barings LLC ..ovvvvviiiiiiiiieeeie LMALL) NIA....... MassMutual Holding LLC ......cccvvvvvivirinnnne OWNErship....ccueeerveriiiieiiieeiieens .100.000 ... [MULIC e [ | e e
Baring Asset Management (Asia) Holdings
L0000 .o f e [ 98-0524271 .| evvveiieie | e | Limited oo, CHG NIA....... Barings LLC ..oooviiiiiiiiiiiiie OWNErship....ccuveriueriiiieiiieeiieens .100.000 ... [MULIC v [ | e e
Baring International Fund Managers (Bermuda) Baring Asset Management (Asia) Holdings
L0000 .o f e [ 98-0457465 .. [ ..oooovvviiin | e | e Limited oo, [V NIA....... Limited oo OWNErship....ccueeerveriiiieiiieeiieens .100.000 ... [MULIC e [ | e e
Baring Asset Management (Asia) Holdings
. 0000 ... 98-0457463 .. Baring Asset Management (Asia) Limited ....... . Limited .... Ownership .100.000 ...
20000 Loi] eeeeeeeeeieeeeereeeeeeeeeeeeeeeeeeeeeeeeeeeeeeees | eeeeeeees s e Baring Asset Management Korea Limited ........ Baring Asse . | Ownership .100.000 ...
Barings Investment Management (Shanghai)
20000 ...| eeeeeeeeeeeeeereeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeees | eeeeeeeee s | e | s | e | e Limited ..oeeeeeeeieiiiiiii LHG....] ... NIA....... Baring Asset Management (Asia) Limited .... |OWNership........ccccouuemmmemunnenennnnnns .100.000 ... [MMLIC oo [ eeeeeeeeeeeee | e e
Barings Overseas Investment Fund Management Barings Investment Management (Shanghai)
20000 .. e [ e | e | e [ | (Shanghai) Limited .......cocoevveeriveinieenins LHGL NIA....... Limited wooeeeeeeeeeeee e OWNEISNIP..eeeveeesree e .100.000 ... [MULIC e [ eeeeiiieene | e e
Baring Asset Management (Asia) Holdings
20000 .o e | e e 98-0457707 .. | eveveeeenee [ e | e Baring SICE (Taiwan) Limited .........ccccueennne TN NIA....... Limited wooveeeeeeeeeeee e OWNEISNIP..eeeeeeerreeeree e .100.000 ... [MULIC e [ eeeeiineeee | e e
Baring Asset Management (Asia) Holdings
20000 ...] eeeeeeeeeeeeeeeee e eeeeeeeeeeeeees | s s Barings Singapore Pte. Ltd. .. LSGP... e NIA....... Limited .... Ownership .100.000 ... [MMLIC oo [ eeeeeeeeeeeee | e e
Baring Asse
20000 .o e | e e 98-0236449 .. [ ..eerviierie [ e | e Barings Japan Limited .........ccccveriniennnen. PN NIA....... Limited wooveeeeeeee e OWNEISNIP..eeeeeeerreeeree e .100.000 ... [MULIC e [ eeeeiineeee | e e
Baring Asset Management (Asia) Holdings
20000 ...| eeeeeeeeeeeeeeeeeeeeeeeeereeeeeeeeeeeeeeeeeeeeees | eeeeeeeee | e | i | e | e Barings Australia Holding Company Pty Ltd ... |..AUS....J...... NIA....... Limited .ooeeeeeeeeiieiiiieiieeeeeee e OWNErship..coeeeeeeeeeeeeeee e .100.000 ... [MMLIC oo [ eeeeeeeeeeeee | e e
L0000 Lou] ceereeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeees | eeeeeeeee s e | i | e | Barings Australia Pty Ltd ........ccccoevunnnnnnn LAUS.LLL NIA....... Barings Australia Holding Company Pty Ltd |OWnership........cccceuvvvvvvvevvvvunnnnnns .100.000 ... [MMLIC ooeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeees | eeeeeeeeeeens | e s
Barings Australia Real Estate Holdings Pty
20000 L. f e [ | i | [ ] Ltd o LAUS.L) NIA....... Barings LLC ..oooviiiiiiiiiiiiie OWNErship....ccuveriueriiiieiiieeiieens .100.000 ... [MULIC e [ | e e
Barings Australia Real Estate Holdings Pty
20000 .ou] ceeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeereeereeeeees | e . 14-0045656 .. | .evvvrrrriiie | e | e Barings Australia Real Estate Pty Ltd ........ LAGS.LLL NIA....... Ltd oo ONNErSNIP.ceeeeeeeeiieeeieeeeeeeeeeeeeee .100.000 ... [MMLIC ooeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeees | eeeeeeeeeeens | e s
Barings Australia Property Partners Holdings
20000 .ou] ceeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeereeereeeeees | e . 98-0457456 .. | evvvviriiiinn | errrrriiiiiniies | - L4 S TR LAGS.LLL NIA....... Barings Australia Real Estate Pty Ltd ..... ONNErSNIP.ceeeeeeeeiieeeieeeeeeeeeeeeeee .100.000 ... [MMLIC ooeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeees | eeeeeeeeeeens | e s
Barings Australia Property Partners
20000 .ou] ceeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeereeeeees | e . Barings Australia Asset Management Pty Ltd . |..AUS....J...... NIA....... Holdings Pty Ltd Ownership .100.000 ... [MMLIC ooeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeees | eeeeeeeeeeens | e s
Barings Australia Property
L0000 Lou] ceeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeees | eeeeeeee s e | i | e | Barings Australia Property Partners Pty Ltd |..AUS....J...... NIA....... Holdings Pty Ltd ...ooooeveviiiiis ONNErSNIP.ceeeeeeeeiieeeieeeeeeeeeeeeeee .100.000 ... [MMLIC ooeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeees | eeeeeeeeeeens | e s
Barings Australia Structured Finance Holdings
20000 L. f e [ | i | [ ] Pty LEd e LAUS.L) NIA....... Barings LLC ..oooviiiiiiiiiiiiie OWNErship....ccuveriueriiiieiiieeiieens .100.000 ... [MULIC v [ | e e
Barings Australia Structured Finance Pty Ltd Barings Australia Structured Finance
20000 L[ e [ | e [ i [ | i [ LAUS.L) NIA....... Holdings Pty Ltd ....ocovvviiiiiiiiiiiiieinee OWNErship....ccuveriueriiiieiiieeiieens .100.000 ... [MULIC v [ | e e
Barings Australia Structured Finance Pty
. 0000 ... Gryphon Capital Partners Pty Ltd ............... . Ltd e ONNErSNIP.ceeeeeeeeieeeeieeeieeeeeeeeeee .100.000 ...
0000 Gryphon Capital Management Pty Ltd Gryphon Capital Partners Pty Ltd .... Ownership .100.000 ...
. 0000 . Gryphon Capital Investments Pty Ltd . . | Gryphon Capital Partners Pty Ltd . . [Ownership.. ..}.100.000 ...
0000 80-0875475 .. Barings Finance LLC Barings LLC Ownership .100.000 ...
. 0000 . BCF Europe Funding Limited . Barings Finance LLC . | Ownership .100.000 ...
0000 BCF Senior Funding | LLC ... Barings Finance LLC . | Ownership .100.000 ...
BCF Senior Funding | Designated Activity
0000 Company . .. |Barings Finance LLC . | Ownership.. ..}.100.000 ...
. 0000 . Barings Real Estate Acquisitions LLC .|Barings LLC .... . | Ownership.. ..}.100.000 ...
0000 04-3238351 .. Barings Securities LLC Barings LLC .... . | Ownership .100.000 ...
. 0000 . 98-0437588 .. Barings Guernsey Limited ... Barings LLC Ownership .100.000 ...
0000 . Barings Europe Limited . |Barings Guernsey Limited Ownership.. ..}.100.000 ...
. 0000 . Barings Asset Management Spain SL Barings Europe Limited Ownership .100.000 ...
0000 .| weveverrerrrrrerreeeeeeeeeeeeeeeeeeeeeeseeeeeeees | ereeeenes ceveeee] eeeeeeee | e Baring France SAS ......cccoeiiiiiiiiiiie Barings Europe Limited ......cooeeeeeeieiiiienns OWNErship..coeeeeeeeeeeeeeee e .100.000 ...
Baring International Fund Managers (lreland)
L0000 .. f e [ e i [ [ ] e Limited .ooiiiiiieiiieiieeiieseeesiienneees [ rreeenne] s NIA....... Barings Europe Limited ...cccoooviiiiniiinnneen. OWNErSNIP..eeierieiieieiieeeii e .100.000 ... [MMLIC oveeeiiiiiiieeieeiincenieeenieees | eveniineenne | e eeens
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................. Barings GmbH Barings Europe Limited . | Ownership .100.000 ...

..4.100.000 ...
..4.100.000 ...|MILIC
..4.100.000 ... |MILIC
..4.100.000 ...|MILIC
..4.100.000 ...|MILIC
..4.100.000 ...|MILIC
..4.100.000 ...|MILIC

.100.000 ... [MMLIC

Barings Italy S.r.l.
Barings Sweden AB ....
Barings Netherlands B.V.
Barings (U.K.) Limited ...
Barings Switzerland Sarl ...
Baring Asset Management Limited ...
Barings European Direct Lending 1 GP LLP ....

. |Barings Europe Limited ..
. |Barings Europe Limited ..
. |Barings Europe Limited ..
. |Barings Europe Limited .. . | Ownership..
. |Barings Europe Limited .. . | Ownership..
. |Barings Europe Limited ..... .. | Ownership..
. |Baring Asset Management Limited .. Ownership..

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

98-0241935 ..

..[98-0457328 ..

Baring International Investment Limited .. . |Baring Asset Management Limited .. Ownership.. o
..| 98-0457586 .. Baring Fund Managers Limited . |Baring Asset Management Limited Ownership.. ..}.100.000 ...|MMLIC
. BCGSS 2 GP LLP .... . |Baring Fund Managers Limited ... Ownership.. ..}.100.000 ...|MMLIC
98-0457578 .. Baring Investment Services Limited .. . |Baring Asset Management Limited Ownership.. .100.000 ...|MMLIC

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

Ownership..
Ownership..
Ownership..
. | Ownership
. | Qunership
Ownership..
. | Qunership
.. | Ounership
. | Ownership..

. |Baring Asset Management Limited ..
. |Baring Asset Management Limited ..
. |Baring Asset Management Limited ..
Baring Asset Management Limited ..
Baring Asset Management Limited ..
. |Baring Asset Management Limited ..
Baring Asset Management Limited ..
Baring Asset Management Limited ..
.|Barings LLC ....

Barings Core Fund Feeder | GP S.a.r.l. .......
Barings Investment Fund (LUX) GP S.a. r.l .
Barings BME GP S.a.r.l. ....
Barings GPC GP S.a. r.l . ..
Barings European Core Property Fund GP Sarl
Barings Umbrella Fund (LUX) GP S.a.r.l. ...
GPLF4(S) GP S.a r. | oo,
PREIF Holdings Limited Partnership ..
BMC Holdings DE LLC

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

Barings Real Estate Advisers Inc. Barings LLC .... . | Ownership
Massachusetts Mutual Life Insurance
................. 81-4065378 .. Remington L & W Holdings LLC .... ..DE.....]...... NIA....... [ Company Ownership/Influence .. .|MMLIC ..
Remington L & W Holdings LLC . . |Barings LLC . Influence MLIC

. | Ownership

Aland Royalty GP, LLC Barings LLC .... .100.000 ... .
Alaska Future Fund GP, LLC Barings LLC .... . | Ownership .100.000 ... |MMLIC ..
BAl Funds SLP, LLC .. . |Barings LLC . . | Ownership.. ..}.100.000 ... [MMLIC
BAl GP, LLC Barings LLC .... . | Ownership .100.000 ... |MMLIC ..
Baring Asset-Based Income Fund (US) GP, LLC Barings LLC .... . | Ownership .100.000 ...|MMLIC ..
Barings CMS Fund GP, LLC . |Barings LLC . . | Ownership.. ..}.100.000 ...|MMLIC
Barings Infiniti Fund Management LLC ... Barings LLC .... . | Ownership .100.000 ... |MMLIC ..
Massachusetts Mutual Life Insurance

Barings Hotel Opportunity Venture | GP, LLC Company Ownership .100.000 ... |MMLIC ..
Baring Investment Series LLC ........ccccuvveeee .. |Barings LLC . . | Ownership.. ..}.100.000 ...|MMLIC
Barings Emerging Generation Fund GP, LLC .... .. |Barings LLC . . | Ownership.. ..}.100.000 ...|MMLIC
Barings Emerging Generation Fund GP |1, LLC . |Barings LLC . . | Ownership.. ..}.100.000 ...|MMLIC
Barings ERS PE Emerging Manager II1 GP, LLC Barings LLC .... . | Ownership .100.000 ... |MMLIC ..
Barings Global Investment Funds (U.S.)

................. 04-1590850 .. Management LLC .....ooovvriimiiiiiiiiiiiiiiiiieee | 1 Barings LLC .... . | Ownership .100.000 ... |MMLIC ..
Barings CLO Investment Partners GP, LLC . . |Barings LLC . . | Ownership.. ..}.100.000 ...|MMLIC
Barings Core Property Fund GP LLC .............. . Barings LLC .... . | Ownership .100.000 ... |MMLIC ..
Barings DAPPLF1 Rated Feeder, G.P. .. Barings LLC .... . | Ownership .100.000 ... |MMLIC ..
Barings Direct Lending GP Ltd. ........ Barings LLC .... . | Ownership .100.000 ... |MMLIC ..
Barings Global Energy Infrastructure
Advisors, LLC ... Barings LLC .... . | Ownership .100.000 ... |MMLIC ..
Barings Centre Street CLO Equity Partnership

..................................................................................................................... OGP, LLC i Barings LLC ....oovovviiiiiiiiieniinennnieneeees [OWNEISRIP. et .100.000 .. [MMLIC i | eerinneenns
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Massachusetts Mutual Life Insurance
20000 | e | e e 88-3792609 .. | ..eeveeereenne DE.....|eeees NIA....... COMPANY v seeeseee e et enee e eaee s Ounership/Influence ........cccceevueene 222,100 Lo [MMLIC e [ e | e e
20000 .| e e e 88-3792609 .. Barings LLC .... . |Management.... N MILIC ..
. 0000 ... Barings Global Real Assets Fund GP, LLC . . |Barings LLC . . | Ownership.. .100.000 ... |MMLIC
. 0000 ... Barings GPSF LLC ..oc.eevueereeeieeieeieeieeienns . Barings LLC .... . [Ownership .100.000 .. [MMLIC ..
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 ..o [ eeeeeeeeeeees | e e
Barings North American Private Loan Fund ||
20000 ...| eeeeeeeeeeeeeereeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeees | eeeeeeeee s | e | s | e | e Management, LLC ........eeeeeeeeeeeiiiiiiiiiiiiiiieee LDE] e NIA....... Barings LLC ..ooovveeeiiiiiiiiiii OWNErship..cooeeeeeeeeeeeeeeeeeeeeeeeee | .100.000 ... [MMLIC oo [ eeeeeeeeeeeee | e e
Barings North American Private Loan Fund |11
0000 ...| weverrerremmmeeereereeeeeeeeeeeeeeeeeeeeeeeeeeees | ereeeeeee evseee ] eeeereeeee | s | e | e Management, LLC ........eeveemeemeeieieiiiiiiiiiiaes LDE] e NIA....... Barings LLC ..ooovvieeiiiiiiiiii OWNErship..coeeeeeeeeeeeeeee e .100.000 ... [MMLIC oo [ eeeeeeeeeeeee | e e
Barings Global Special Situations Credit Fund|
0000 4 GP (Delaware) LLC Barings LLC .... . [Ownership .100.000 .. [MMLIC ..
. 0000 . Barings - MM Revolver Fund GP LLC . |Barings LLC . . | Ownership.. .100.000 ... |MMLIC
Barings Real Estate European Value Ad
. 0000 . I Feeder LLC O] NIA....... Barings LLC .... . [Ounership .100.000 ... [MMLIC ..
0000 BMT RE Debt Fund GP LLC . DE.....|eeees NIA....... Barings LLC .... . [Ownership .100.000 .. [MMLIC ..
Massachusetts Mutual Life Insurance
0000 84-5063008 .. Barings Small Business Fund LLC Company Ownership .|MMLIC ..
. 0000 . ..| 84-5063008 .. Barings Small Business Fund LLC ... . |Barings LLC . . |Management. MLIC
0000 .| eeeeeeeeereeie e seeesneereee [ eerieene creenne] e Barings TYIDF2 Rated Feeder GP LLC Barings LLC .... .. | Ownership ..}.100.000 ...|MMLIC ..
. 0000 . 98-0536233 .. Benton Street Advisors, Inc. .....cevvvvveeennes . Barings LLC ..oooveeeeeiiiiiiiii ONNErSNIP.ceeeeeeeeieeeeieeeieeeeeeeeeee .100.000 ... |MMLIC
Barings Active Passive Equity Direct EAFE
. 0000 . Barings LLC .... . | Ownership .100.000 ... |MMLIC ..
0000 BHOVI Incentive LLC . .. |Barings LLC . . [Ownership.. ..}.100.000 ...|MILIC
. 0000 . BIG Real Estate Fund GP LLC .. .. |Barings LLC . . | Ownership.. ..}.100.000 ...|MMLIC
0000 BIG Real Estate Incentive | LLC .. |Barings LLC . . [Ownership.. ..}.100.000 ...|MILIC
. 0000 . BIG Real Estate Incentive Il LLC .. .. |Barings LLC . . | Ownership.. ..}.100.000 ...|MMLIC
0000 BRECS VII GP LLC .. .. |Barings LLC . . [Ownership.. ..}.100.000 ...|MILIC
. 0000 . BREDIF GP LLC ... .. |Barings LLC . . [Ownership.. ..4.100.000 ...|MILIC
0000 . CREF X GP LLC .. .. |Barings LLC . . [Ownership.. ..}.100.000 ...|MILIC
. 0000 . 04-1590850 .. Great Lakes |11 GP, LLC . . . |Barings LLC . . [Ownership.. ..4.100.000 ...|MILIC
0000 ...| weverererremerererreeeeeereeeeeeeeeeeeeeeeeeeeees | reeenees ceeeees] eeeereeeeeeeens Lake Jackson LLC .............. UV Barings LLC .... . | Ownership .100.000 ... |MMLIC ..
Barings Emerging Markets Blended Fund | GP,
0000 LLC R Barings LLC .... . [Ownership .100.000 .. [MMLIC ..
. 0000 . Barings EPLF4 Rated Feeder GP LLC . |Barings LLC . . | Ownership.. ..}.100.000 ...|MMLIC
0000 41-2280126 .. Mezzco 111 LLC Barings LLC .... . [Ownership ..99.300 ....[MMLIC ..
. 0000 . 80-0920285 .. Mezzco IV LLC Barings LLC .... . [Ounership ..99.300 ....[MMLIC ..
0000 . s Mezzco Australia Il LLC . . |Barings LLC . . | Ownership.. ..}.100.000 ...|MMLIC
. 0000 . . RECSA-NY GP LLC Barings LLC .... . [Ounership .100.000 ... [MMLIC ..
0000 98-1624360 .. Barings CLO 2022-1 Barings LLC .... Influence ...[weic ..
20000 Lou] cereeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeees | s | e Barings CLO 2022-11 .... Barings LLC .... Influence ..[MMLIC ..
Massachusetts Mutual Life Insurance
20000 .ou] ceeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeereeeeees | e . Amherst Long Term Holdings, LLC ... DE.....[...... NIA....... Company .... Ownership ..24.500 ....|MMLIC ..
Massachuset
L0000 L] ceeeeeeeeeeeeeeeeeeeeereeeeeeeeeeeeeeeeeeeeeeeees | eeeeeeee s e | i | e | Enroll Confidently, Inc. .ooovvvvvvvvviiiiiinnnnnns DE.....[...... NIA....... COMPANY e e e e e e e e e e e e ONNErSNIP.ceeeeeeeeeeeeeieeeieeeeeeeeeee ..25.000 ....|MMLIC
Massachusetts Mutual Life Insurance
20000 Lou] ceeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeereeeeees | e . 04-3313782 .| evrrrrreenns MassMutual International LLC ................... LDE] NIA....... COMPANY e e e e e e e e e e e e e ONNErSNIP.ceeeeeeeeieeieieeeieeeeeeeeeeen .100.000 ... |MMLIC
0000 ...| weveeerrerereereereeeeeeeeeeeeeeeeeseeeeneeeeeees | ereeeees e . s MassMutual Solutions LLC DE.....[...... NIA....... MassMutual International LLC ... Ownership .100.000 ... |MMLIC ..
L0000 L] eeeiiiiiieeeeeeeeeeeeeeeeeeeeeieeeiees | veiiiies e Haven Technologies Asia Limited ... HKG....) ... NIA....... MassMutual Solutions LLC Ownership .100.000 ... |[MMLIC ..
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20000 Loi] ceeeeeeeeeeeeeeeeeeeeereeeeeeeeeeeeeeeeeeeeeeeees | eeeeeeee s e | i | e | Yunfeng Financial Group Limited ................ LHG.LL NIA....... MassMutual International LLC ................. ONNErSNIP.ceeeeeeeeeieeeiee e 224,900 L MMLIC e e | e s
Massachusetts Mutual Life Insurance
20000 .ou] ceeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeereeeeees | e . 27-3576835 .. | eveeiiiiiiinn | eereeennieinines | e, MassMutual External Benefits Group 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 Loi] ceeeeeeeeeeeeeeeeeeeeereeeeeeeeeeeeeeeeeeeeeeeees | eeeeeeee s e | i | e | 5301 Wisconsin Avenue Associates, LLC ........ PNV I NIA....... COMPANY e e e e e e e e e e e e ONNErSNIP.ceeeeeeeeiieeeieeeeeeeeeeeeeee ..99.000 ... [MMLIC ooeereieeieeeeeeeeeeeeeeeeeeeeeeeeeeeeeeees | eeeeeeeeeeens | e s
Massachusetts Mutual Life Insurance
20000 .ou] ceeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeereeeeees | e . 5301 Wisconsin Avenue GP, LLC ... LDE ] NIA....... Company .... Ownership .100.000 ... [MMLIC ooeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeees | eeeeeeeeeeees | e s
Massachuset
L0000 .o f e [ 04-1590850 .. [ ..eevevvvevine [ erriiiiii | e 100 w. 3rd Street LLC ..ooovvviviiiiiiiiciene LDE] NIA....... COMPANY et OWNErship....ccueeerveriiiieiiieeiieens .100.000 ... [MULIC e [ | e e
Massachusetts Mutual Life Insurance
20000 .ou] ceeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeereeeeees | e . 82-2432216 .. | eeveriiiiiiin | eeereeeiiniiiien | 300 South Tryon Hotel LLC ....covvvvvvviiiiieennns LDE ] NIA....... COMPANY e e e e e e e e e e e e ONNErSNIP.ceeeeeeeeieeeeieeeieeeeeeeeeee .100.000 ... [MMLIC ooeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeees | eeeeeeeeeeees | e e
Massachusetts Mutual Life Insurance
L0000 L[ e [ 04-1590850 .. [ ..eevevvvevine [ erriiiiii | e 300 South Tryon LLC ...oevvvviiiiiiiiiiieiieee LDE] NIA....... COMPANY et OWNErship....ccueeerveriiiieiiieeiieens .100.000 ... [MULIC e [ | e e
Massachusetts Mutual Life Insurance
L0000 Lou] ceeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeees | eeeeeeee s e | i | e | Almack Mezzanine Fund |1 Unleveraged LP ...... LGBR.... ... NIA....... COMPANY e e e e e e e e e e e e Ownership/Influence ..........cccuuee. 272,900 L MMLIC e e | e s
Barings Affordable Housing Mortgage Fund | Massachusetts Mutual Life Insurance
20000 .| e [ | e [ LDE] NIA....... COMPANY et OWNErship....ccueeerveriiiieiiieeiieens .100.000 ... [MULIC v [ | e e
20000 Lou] ceeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeees | ereeeeee ] e | LDE] NIA....... Barings LLC ..oooveeeeeiiiiiiiii Management...........evvevveeeeeereeeeeeendheriins e MULIC e [ eeeeeeeeeeees [ e e
Massachusetts Mutual Life Insurance
20000 .ou] ceeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeereeereeeeees | e . 61-1902329 .. LDE ] NIA....... Company .... OWNership....coeeeeeeeeeeeeeeeeeeeeeeee . 1000000 L IMVLIC oo | e e e
20000 Lou] ceeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeees | e . 61-1902329 ..| ...oovvvreeens LDE ] NIA....... Barings LLC ..oooveeeeeiiiiiiiii Management...........eevvevveverereeeeeeeedhereins evinans MULIC e [ eeeeeeeeeeees [ e e
Massachusetts Mutual Life Insurance
L0000 .o f e [ 85-3036663 .. | .............. LDE] NIA....... COMPANY et OWNErship....ccueeerveriiiieiiieeiieens .100.000 ... [MULIC v [ | e e
20000 .ou] ceeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeereeeeees | e . 85-3036663 ..| .....eevvrens LDE ] NIA....... Barings LLC ..oooveeeeeiiiiiiiii Management...........evvveveveereereeeeeenidheriins evenans MULIC e [ eeeeeeeeeeees [ e i
Massachusetts Mutual Life Insurance
L0000 Lou] ceeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeees | eeeeeeee s e | i | e | Barings Construction Lending Fund LP .......... LDE ] NIA....... COMPANY e e e e e e e e e e e e e ONNErSNIP.ceeeeeeeeieeeeieeeieeeeeeeeeee 275,000 L MUMLIC e e | e s
Massachusetts Mutual Life Insurance
L0000 Lou] ceeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeees | eeeeeeee s e | i | e | Barings Emerging Generation Fund Il LP ....... LDE ] NIA....... COMPANY e e e e e e e e e e e e ONNErSNIP.ceeeeeeeeieeeeieeeieeeeeeeeeee 239,700 L MMLIC e | e | e s
Massachusetts Mutual Life Insurance
. 0000 ... 84-3784245 .. Barings Emerging Generation Fund, LP ....... Company Ownership
. 0000 ... 84-3784245 .. Barings Emerging Generation Fund, LP .......... Barings LLC .... . |Management...
Barings Emerging Markets Corporate Bond Fund Massachusetts Mutua
20000 L..] eeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeees | eeereeeee | e | i | e | e [ LRLL NIA....... COMPANY e Ownership/Influence ........cccoceeeiiifivinnn e MULIC s [ e eeeee [ e e
Barings Emerging Markets Corporate Bond Fund
20000 .. eeeeieeereeeeereeereeereereeenes | e e[ e [ e [ e | e | e SIRL) NIA....... Barings LLC ..ovvvieeiiiieiieeeeee e OWNEISNIP..eeeveeesree e 245900 L JMULIC e [ | e e
Massachusetts Mutual Life Insurance
0000 Barings Hotel Opportunity Venture | LP ....... LDE] e NIA....... Company Ownership/Influence .. .|MMLIC ..
. 0000 . Barings Hotel Opportunity Venture | LP ....... LDE ] NIA....... Barings LLC . Management MMLIC ..
Massachusetts Mutual Life Insurance
. 0000 . 85-3449260 .. Barings Real Estate Debt Income Fund LP ...... . Company Ownership/Influence .. .[MILIC ..
0000 ..| 85-3449260 .. Barings Real Estate Debt Income Fund LP ......[. . |C.M. Life Insurance Company . .. | Influence..... . MILIC
. 0000 . 85-3449260 .. Barings Real Estate Debt Income Fund LP ...... . Barings LLC .... . [Management.........oooeviiiiiiiiiin e ...[MMLIC ..
Barings Real Estate European Value Add | SCSp Massachusetts Mutual Life Insurance
20000 .ou] ceeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeees | eerreeeee e ] e | i | s | e [ LGBR.... ... NIA....... COMPANY e e e e e e e e e e e e Ownership/Influence ..........ccccuu.e. L A42.900 L MMLIC e e | e s
Barings Real Estate European Value Add | SCSp
20000 Lou] ceeeeeeeeeeeeeeeereeeeeeeeceeeeeeeeeeeeeeeeeeeees | eereeees e ] e | i | s | e [ LGBR.... ... NIA....... C.M. Life Insurance Company ................... OWNErSNIP.ceeeeeeeeeieeeieeeeeeeeeeeeeee L4800 L [MMLIC e | e | e s
Barings Real Estate European Value Add | SCSp
B0 P TP P PPt TP PP PP P LT T T TP T PP P PP PP PP PPPPPPPPPRt LGBR....J...... NIA....... Barings LLC ..ooooveeeeiiiiieieieeeeeeeeeeeeeeeee Management...........uvvvveveveeeveeeeeennidhvrnnns ernnnns MMLIC e [ eeeeeeeeeeees [ eeees e
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1 2 3 4 13 14 15 16
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Massachusetts Mutual Life Insurance
20000 ...| eeeeeeeeeeeeeeeeeeeeeereeeeeeeeeeeeeeeeeeeeeeeees | eeeeeeeee s | e | s | e | e Barings Small Business Fund, L.P. ............. CDE] s NIA....... COMPANY e OWNErship..cooeeeeeeeeeeeeeeeeeeeeeeeee | 330600 ... [MMLIC e e | e s
Massachusetts Mutual Life Insurance
20000 ...| eeeeeeeeeereeeeeeeeeeeeeereeeeeeeeeeeeeeeeeeeeees | eeeeeeeee s | e | s | e | e Barings U.S. High Yield Fund .........ccccceeeens CDE] e NIA....... COMPANY e OWNErship..coeeeeeeeeeeeeeee e 30,090 L. [MMLIC e e | e s
Massachusetts Mutual Life Insurance
. 0000 ... Barings-MM Revolver Fund LP .. Company Ownership/Influence .. ..86.000 ...
. 0000 ... Barings-MM Revolver Fund LP .. . |MM Ascend . . | Ownership/Influence ..14.000 ...
Massachusetts M
20000 Lou] ceeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeees | e . 45-2632610 .. Cornerstone Permanent Mortgage Fund LLC ...... MA.....[...... NIA....... Company Ownership .100.000 ...
20000 ...] eeeeeeeieieereeeeeee e eeeeeeeeeeeeees | s s 45-2632610 .. Cornerstone Permanent Mortgage Fund LLC ...... MA...f .t NIA....... Barings LLC . Management...
Massachusetts Mutual Life Insurance
20000 ...| eeeeeeeeeereeeeeeeeeeeeeereeeeeeeeeeeeeeeeeeeeees | eeeeeeeee s | e | s | e | e CREA Ridge Apartments, LLC ....cccoeeeeeeeeeeenns LDE] e NIA....... COMPANY e OWNErship..coeeeeeeeeeeeeeee e .100.000 ... [MMLIC oo [ eeeeeeeeeeeee | e e
Massachusetts Mutual Life Insurance
20000 ...| eeeeeeeeeeeeeereeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeees | eeeeeeeee s | e | s | e | e London Office JV Holdings LLC ........ccceuu.eee LDE] e NIA....... COMPANY e OWNErship..cooeeeeeeeeeeeeeeeeeeeeeeeee | .100.000 ... [MMLIC oo [ eeeeeeeeeeeee | e e
Massachusetts Mutual Life Insurance
. 0000 ... . s Riverwalk MM Member, LLC ... .. | Company .... . .. | Ownership ..}.100.000 ...|MMLIC
. 0000 ... ..| 83-0560183 .. Aland Royalty Holdings LP .. . [MassMutual Holding LLC . | Ownership/ Influt ..26.690 ....|MMLIC
. 0000 ... 83-0560183 .. Aland Royalty Holdings LP Barings LLC . |Management MILIC ..
Massachusetts Mutual Life Insurance
. 0000 ... 812244465 .. | ..oeiiiiiiiii | e | e Chassis Acquisition Holding LLC ................ LDE] e NIA....... COMPANY e Ownership/Influence ..........ccc...... 30.000 ....|MMLIC
Massachusetts Mutual Life Insurance
. 0000 ... 81-4258759 .. CRA Aircraft Holding LLC ... LDE] e NIA....... Company Ownership/Influence .. .|MMLIC ..
. 0000 ... ..| 81-4258759 .. CRA Aircraft Holding LLC . |Barings LLC . Influence MLIC
Massachusetts M
20000 Lou] ceeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeees | s | e EIP Holdings |, LLC ...uvvueeiiiiiiiiiiiiiiiiiiie CDE] e NIA....... COMPANY e e e e e e e e e e e e e Ownership/Influence ..........ccccuue.. 29.000 ....|MMLIC
Massachusetts Mutual Life Insurance
. 0000 ... 46-5460309 .. Red Lake Ventures, LLC ...ccoveeeeeeeeeeiieeieeenns COMPANY e e e e e e e e e e e e Ownership/Influence .........cccceeunni} .. 31.520 ....|MMLIC
. 0000 ... 46-5460309 .. Red Lake Ventures, LLC Barings LLC .... . | Influence WILIC ..
. 0000 ... ..| 46-0687392 .. Validus Holding Company LLC . |Barings LLC . . | Ownership.. ..|MLIC
. 0000 ... 04-1590850 .. SBNP SIA 11 LLC Barings LLC .... . | Ownership .|MILIC ..
20000 .| e [ e SBNP SIA T LLC oo Barings LLC ..oovvvviiiiiiiiiiiie e, Ounership .|MLIC
Barings European Real Estate Debt Income Fund Massachusetts Mutual Life Insurance
20000 Lou] ceeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeees | eeereeees e ] e | i | i | e [ LUK NIA....... COMPANY e e e e e e e e e e e e Ownership/Influence .........cccceeunni} .. 54.900 ....[MMLIC oooeeeeeeieieee e | eeeeeeeeeeens | e e
Barings European Real Estate Debt Income Fund
20000 Lou] ceeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeees | eeereeees e ] e | i | i | e [ LUK NIA....... Barings LLC ..oooveeeeeiiiiiiiii INfIUBNCE. . .uee f e e MULIC e [ eeeeeeeeeeees [ e e
Massachusetts Mutual Life Insurance
20000 .ou] ceeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeereeereeeeees | e . 37-1506417 .. Babson Capital Loan Strategies Fund, L.P. ... |..DE.....|...... NIA....... COMPANY e e e e e e e e e e e e Ownership/Influence ..........ccccuue.. 76.630 MULIC e [ eeeeeeeeeeees [ e e
0000 ...| weveeerrerrrenrereeeeeeeeeeeeeeeeeeeeeeeeeeennees | eeeeeees e 37-1506417 .. Babson Capital Loan Strategies Fund, L.P. ... |..DE.....|...... NIA....... C.M. Life Insurance Company .... OWNership...cooeeeeeeeeeeeeeeeeeieeeee 0 32800 s [MVLIC e | e e e
20000 .ou] ceeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeereeeeees | e . 37-1506417 .. Babson Capital Loan Strategies Fund, L.P. ... |..DE.....|...... NIA....... Barings LLC Management...........evvvvvveveeemeneeeeenedhennnnn e [MMLIC oo | [ e
Massachusetts Mutual Life Insurance
. 0000 . Barings US High Yield Bond Fund ................. JRL NIA....... COMPANY e e e e e e e e e e e e Ownership/Influence ........ccoceeveveifvvens vevenne MULIC e [ eeeeeeeeeeees [ e e
0000 Barings US High Yield Bond Fund ... LRLL NIA....... Barings LLC .... L Management......oooiiiiiiiiii e [ MILIC e | e | e s
. 0000 . Babson CLO Ltd. 2015-1 . |Barings LLC . Influence..
0000 Babson CLO Ltd. 2015-11 Barings LLC .... Influence
. 0000 . Babson CLO Ltd. 2016-1 Barings LLC .... Influence
0000 Babson CLO Ltd. 2016-11 . |Barings LLC . Influence..
. 0000 . Barings CLO Ltd. 2017-1 . Barings LLC .... Influence
0000 Barings CLO 2018-I11 .. Barings LLC .... Influence
. 0000 . s Barings CLO 2018-1V . . |Barings LLC . Influence..
0000 98-1473665 .. Barings CLO 2019-11 .... Barings LLC .... INFIUBNCE. .eeevveeieeeeieeenieeneeeee e e [MMLIC e e | e e
. 0000 . Barings CLO 2019-I11 Barings LLC Influence




Lel

STATEMENT AS OF MARCH 31, 2024 OF THE MML Bay State Life Insurance Company

SCHEDULE Y

PART 1A - DETAIL OF INSURANCE HOLDING COMPANY SYSTEM

1 2 3 4 13 14 15 16
Type If
of Control Control
(Ownership, is Is an
Name of Securities Relation- Board, Owner- SCA
Exchange Domi- ship Management, ship Filing
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20000 Lou] ceeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeees | e . Barings CLO 2019-1V .... Barings LLC .... Influence
0000 Barings CLO 2020-I .. .. |Barings LLC . Influence..
. 0000 . Barings CLO 2020-11 . .. |Barings LLC . Influence..
0000 Barings CLO 2020-111 .. |Barings LLC . Influence..
. 0000 . Barings CLO 2020-1V . .. |Barings LLC . Influence..
0000 Barings CLO 2021-I .. .. |Barings LLC . Influence..
. 0000 . Barings CLO 2021-11 . .. |Barings LLC . Influence..
0000 Barings CLO 2021-111 .. .. |Barings LLC . Influence..
. 0000 . Babson Euro CLO 2014-1 BV .. .. |Barings LLC . Influence..
0000 Babson Euro CLO 2014-11 BV .. |Barings LLC . Influence..
. 0000 . . Babson Euro CLO 2015-1 BV .. .. |Barings LLC . Influence..
0000 36-037260H .. Barings Euro CLO 2019-1 BV .. |Barings LLC . Influence..
. 0000 . Barings Euro CLO 2019-11 BV .. .. |Barings LLC . Influence..
0000 . Barings Euro CLO 2020-1 DAC .. .. |Barings LLC . Influence..
. 0000 . 37-15576VH .. Barings Euro CLO 2021-1 DAC .. . |Barings LLC . Influence..
0000 ...| weveverrereeeeereereeeeeeeeeeeeeeeeeeeeeeeeeeeees | eeeenens ceeeeen] eeeeeeeeeeeeen Barings Euro CLO 2021-11 DAC .... Barings LLC .... Influence
20000 .ou] ceeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeereeeeees | e . Barings Euro CLO 2021-111 DAC ... Barings LLC .... Influence
0000 ...| weveeerrerrrenrereeeeeeeeeeeeeeeeeeeeeeeeeeennees | eeeeeees e Barings Euro CLO 2023-11 DAC .... Barings LLC .... Influence
Barings Global Energy Infrastructure Fund | Massachusetts Mutual Life Insurance
0000 ... ceeeeeiee e [ e e 98-1332384 .. [ .eeeeeveenee [ e | e P e O NIA....... COMPANY e eureeeereeeseree et e Ownership/Influence .........cc.coeene ..91.220 ....|MMLIC
Barings Global Massachusetts Mutual Life Insurance
0000 ...| weverrerremmmeeereereeeeeeeeeeeeeeeeeeeeeeeeeeees | ereeeeeee evseee ] eeeereeeee | s | e | e DElatare .......eeeeeeeeeeeeeeiiieieiiieeeeeeeeeeeee CDE] e NIA....... COMPANY e OWNErship..coeeeeeeeeeeeeeee e ..67.500 ....|MMLIC
Barings Global
0000 ...| weveeeeeremmmeeereerereeeeeeeeeeeeeeeeeeeeeeeeees | erereeeee evseee ] eeeeerreeei | | e | e DElatare ......eeeeeeeeeeeieieiiiiieeeieeeeeeeeeeee CDE] e NIA....... C.M. Life Insurance Company ................... OWNErship..cooeeeeeeeeeeeeeeeeeeeeeeeee | .. 3.540 .... |MMLIC
Barings Global
0000 ...| wevereerrmmreeeereeeeeeeeeeeeeeeeeeeeeeeeeeeeeees | erereeeee evsnee ] eeeerereie | | e | e DElatare ......eeeeeeeeeeeieieiiiiieeeieeeeeeeeeeee CDE] e NIA....... Barings LLC ..ooovvieeiiiiiiiiii Management..........eeeeeeeeemeeeememeeeieidiiiins e MILIC
Barings Global Massachusetts Mutual Life Insurance
0000 .| cereeerree e sreesnneenn [ reeenne cerinee] sreeenreenine | eeeeerieeens | e [ e LUX e LUK NIA....... COMPANY e eureeeereeeseree et e OWNEISNIP..eeeveeerreeeree e ..12.500 ....|MMLIC
Barings Global
0000 LUX ... LUK NIA....... C.M. Life Insurance Company .... Ownership 0.700 .... |MMLIC ..
Barings
0000 LUK NIA....... Barings LLC .... . |Management MILIC ..
. 0000 . Barings Global Technology Equity Fund . LRLL NIA....... Barings LLC .... . | Ownership/Influence .. .[MMLIC ..
0000 Barings Global Dividends Champion Fund ....... JRLL NIA....... Barings LLC .... . |Management.... ..[MMLIC ..
. 0000 . Barings Europe Select Fund ............cccevveeee LRLL NIA....... Barings LLC .... . |Management.... ..[MMLIC ..
Massachusetts Mutual Lif
. 0000 . 87-0977058 .. Barings Hotel Opportunity Venture ... . COMPANY e e e e e e e e e e e e Ownership/Influence .. .[MMLIC ..
0000 87-0977058 .. Barings Hotel Opportunity Venture ... e [ CTe] et NIA....... Barings LLC . Management MILIC ..
Barings Innovations & Growth Real Estate Fund| Massachusetts Mutual Life Insurance
0000 .| weveerrrerrererereeeeeeeeeeeeeeeeeeeeeeeeeeeeeees | reeeeees e 86-3661023 .. | ..oevrrrrnnens LDE] e NIA....... COMPANY e OWNErship..cooeeeeeeeeeeeeee e .
0000 .| weveerrrerrererereeeeeeeeeeeeeeeeeeeeeeeeeeeeeees | reeeeees e 86-3661023 .. LDE] e NIA....... C.M. Life Insurance Company .... Ownership
. 0000 . Barings Middle Market CLO 2017-1 Ltd & LLC . |..CYM....]...... NIA....... Barings LLC Influence
0000 Barings Middle Market CLO 2018-I Barings LLC .... Influence .
. 0000 . Barings Middle Market CLO 2019-I .. . |Barings LLC . Influence.. MLIC
0000 .| ceeeeiee e [ e e 98-1612604 .. Barings Middle Market CLO Ltd 2021-1 ... Barings LLC .... Influence ...|MLLIC ..
20000 Lou] ceeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeereeeeeeeeees | e s Barings Middle Market CLO Ltd 2023-I .......... Barings LLC .... Influence ...[MMLIC ..
0000 .| cereeeree e [ e e Barings Middle Market CLO Ltd 202311 ........ Barings LLC .... Influence ..|MLIC ..
Massachusetts Mutual Life Insurance
0000 .. ceeeiiieee e sreenee [ rreeiee e 98-1332384 .. [ v [ i Barings RE Credit Strategies VII LP DE ] NIA....... Company Ownership/Influence 34.570 WLIC
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20000 Lou] ceeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeees | e . 98-1332384 .. | eevviiiiiiinn | eevrrrririiiinen | e Barings RE Credit Strategies VII LP ........... LDE ] NIA....... Baring Asset Management Limited .............. Management...........eevvvvveveeeeeeneeeeedhirnins evenans MULIC e [ eeeeeeeeeeees [ e e
Barings Target Yield Infrastructure Debt Fund Massachusetts Mutual Life Insurance
L0000 .o f e [ 98-1567942 .. | oovveiieiie [ e | e | JRELV) GO NIA....... COMPANY et OWNErship....ccueeerveriiiieiiieeiieens L8470 L MULIC L [ | e
Barings Target Yield Infrastructure Debt Fund
20000 Lou] ceeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeees | e . L A O O R LUK NIA....... Baring Asset Management Limited .............. Management...........eevvvvveveeeeeeneeeeedhirnins evenans MULIC e [ eeeeeeeeeeees [ e e
Massachusetts Mutual Life Insurance
20000 .ou] ceeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeereeeeees | e . 81-0841854 .. Barings CLO Investment Partners LP LDE ] NIA....... Company Ownership/Influence ..
20000 ...] eeeeeeeeeeeeeeeee e eeeeeeeeeeeeees | s s 81-0841854 .. Barings CLO Investment Partners LP LDE] e NIA....... Barings LLC . Management
Massachusetts Mutual Life Insurance
20000 ...] eeeeeeeieieereeeeeee e eeeeeeeeeeeeees | s s Barings Euro Value Add Il (BREEVA I1) ........ COMPANY e Ownership/Influence ..
. 0000 ... Barings Euro Value Add Il (BREEVA II) . ..|C.M. Life Insurance Company . .. | Ownership .
. 0000 ... . s Barings Euro Value Add Il (BREEVA I1) . .|Barings LLC ......cceeereeennns .. |Management..........
20000 Lou] ceeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeees | e . 87-1262754 .. Barings Transportation Fund LP .... MassMutual Holding LLC ........ .. | Ownership/Influence ..
Massachusetts Mutual Life Insurance
20000 .ou] ceeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeereeeeees | e . 871262754 .. | wevvvvevveninn | evvrrriniiiniins | Barings Transportation Fund LP .................. LDE ] NIA....... COMPANY e e e e e e e e e e e e ONNErSNIP.ceeeeeeeeieeeeieeeieeeeeeeeeee L 7.900 L [MMLIC e e | e s
Massachusetts Mutual Life Insurance
. 0000 . Braemar Energy Ventures |, L.P. ... LDE ] NIA....... COMPANY e e e e e e e e e e e e Ownership/Influence ..........ccccuue.. ..63.600 ....|MMLIC
0000 Braemar Energy Ventures I, L.P. ...... s C.M. Life Insurance Company .... Ownership . [MMLIC ..
. 0000 . Braemar Energy Ventures |, L.P. ...... . ...NIA....... | Barings LLC . |Management.......... MLIC
0000 Barings European Core Property Fund SCSp .... |..LUX....]...... NIA....... MassMutual Holding LLC . | Ownership/Influence .. s .
. 0000 . Barings European Core Property Fund SCSp .... |..LUX....]...... NIA....... C.M. Life Insurance Company Ownership . [MMLIC ..
0000 Barings European Core Property Fund SCSp .... |..LUX....]...... NIA....... Barings Real Estate Advisers LLC .... Management.... MILIC ..
Massachusetts Mutual Life Insurance
0000 ..| 46-5001122 .. Barings European Private Loan Fund 111 A .... .. | Company .... Ownership.. ..45.150 ....|MMLIC
. 0000 . 38-4059932 Benchmark 2018-B2 Mortgage Trust .. |Barings LLC . Influence.. MLIC
0000 J IR Benchmark 2018-B4 ... .. |Barings LLC . Influence.. MILIC
. 0000 . ..| 38-4096530 .. Benchmark 2018-B8 ... .. |Barings LLC .... | Influence....oooeeeeiiii 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 MMLIC ..
Massachusetts Mutual Life Insurance
. 0000 . 04-1590850 .. DPI Acres Capital SPV LLC ....ceeevvuveviiiinns LDE] NIA....... COMPANY et OWNErship....ccueeerveriiiieiiieeiieens .100.000 ...|MMLIC
Massachusetts Mutual Life Insurance
. 0000 ... 04-1590850 .. DPI1-ARES Mortgage Lending SPV, LLC ............ LDE] NIA....... COMPANY et OWNErship....ccueeerveriiiieiiieeiieens .100.000 ...|MMLIC
Massachusetts Mutual Life Insurance
. 0000 ... E2E Affordable Housing Debt Fund LLC .......... LDE ] NIA....... Company .... Ownership/Influence .. .100.000 ... |MMLIC ..
Massachusetts Mutual Life Insurance
. 0000 ... 37-1708623 .. Great Lakes II1, L.P. .... LDE ] NIA....... Company Ownership/Influence .. .[MMLIC ..
. 0000 ... 37-1708623 .. Great Lakes I, L.P. .... LDE] NIA....... Barings LLC . Management WILIC ..
Massachusetts Mutual Life Insurance
. 0000 ... 98-1607033 .. GIA EU Holdings - Emerson JV Sarl .... JUUUR UL EV) R NIA....... Company Ownership/Influence .. .|MMLIC ..
. 0000 ... 98-1607033 .. GIA EU Holdings - Emerson JV Sarl .... JUURN I XV) U NIA....... Barings LLC . Management MMLIC ..
JPMCC Commercial Mortgage Securities Trust
. 0000 ... 38-4041011 .. 2017-JP7 ... v NV NIA....... Barings LLC .... Influence ..|MLIC ..
JPMDB Commercia
L0000 .o f e [ 38-4082059 .. [ eeoveiiiiin [ e | e 201705 o N NIA....... Barings LLC ..oooviiiiiiiiiiiiie Influence.....coevveiivciniiinicinn e e MILIC e | e [ e
Massachusetts Mutual Life Insurance
20000 Loi] ceeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeees | eeeeeeeee s e | i | e | Martello Re Limited .........evvvvevevvvnnninnnnnnns LB NIA....... COMPANY e e e e e e e e e Ownership/Influence ..........ccccuuee. L2450 L MLIC e e | e s
Massachusetts Mutual Life Insurance
20000 Lou] ceeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeees | e . 04-1590850 .. | wevvvvvvvrrenn | wvvrvrrnrnenines | e, Miami Douglas Three MM, LLC ..........evvvvvvnnnee LDE ] NIA....... COMPANY e e e e e e e e e e e e OWNErSNIP.ceeeeeeeeeieeeieeeeeeeeeeeeeee .100.000 ... [MMLIC oo | eeeeeeeieeeen | e s
Massachusetts Mutual Life Insurance
L0000 L] eeeeeiiiiieeeeeeeeeeeeeeeeeeeieeeeees | eeeeiies e 87-4021641 .. | eovvvvveviinn | eeiiiiiiiiiiiin | i MM BIG Peninsula Co-Invest Member LLC ........ LDE.... ... NIA....... COMPANY e e e e e e eeeeeeeeeeeas ONNErSNIP. e 27,000 L MMLIC e e | e e
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20000 Lou] ceeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeees | e . 874021641 .. | ovvvviviiiiin | eeeerriiiinienn | MM BIG Peninsula Co-Invest Member LLC ........ LDE ] NIA....... C.M. Life Insurance Company ................... ONNErSNIP.ceeeeeeeeeieeeiee e 0,800 L. [MMLIC e e | e s
Massachusetts Mutual Life Insurance
20000 .ou] ceeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeereeeeees | e . 04-1590850 .. | tevvvvvvrerenn | wrvrrrrnreininns | e, MM Direct Private Invetment Holding ........... 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 .| e [ | i [ [ ] M CM Holding LLC ..oovveviiiiiiiiiceiecce LDE] NIA....... COMPANY et OWNErship....ccueeerveriiiieiiieeiieens .100.000 ... [MULIC e [ | e e
Massachusetts Mutual Life Insurance
. 0000 ... 81-3000420 .. MM Debt Participations LLC ... COMPANY e e e e e e e e e e e e Ownership/Influence .. .100.000 ...
. 0000 ... 81-3000420 .. MM Debt Participations LLC .... Barings LLC . Management..........ceeeeeeeemmemeeeeeiinedhiiiins e
Massachusetts Mutual Life Insurance
. 0000 ... 04-1590850 .. MV D1 Station Member LLC .....cccovvercuveenennnn. LDE] NIA....... COMPANY e eureeeereeeseree et e OWNEISNIP..eeeeeeerreeeree e LA7.000 L MULIC e [ e | e e
. 0000 ... 04-1590850 .. MM MD1 Station Member LLC .....oovvvvvvvvvvrrnnnns LDE ] NIA....... C.M. Life Insurance Company ................... ONNErSNIP.ceeeeeeeeieeeeieeeieeeeeeeeeee 30100 L [MUMLIC e e | e s
Massachusetts Mutual Life Insurance
. 0000 ... 04-1590850 .. MM MD2 Station Member LLC DE.....[...... NIA....... Company Ownership LAT.000 L MUMLIC e e | e s
. 0000 ... 04-1590850 .. MM MD2 Station Member LLC DE.....[...... NIA....... C.M. Life Insurance Company . Ownership 030100 L.l [MMLIC e e | e s
Massachusetts Mutual Life Insurance
. 0000 ... 04-1590850 .. MWV Climate Technology Fund GP . DE.....[...... NIA....... Company Ownership .99.000 ....[MMLIC oo [ eeeeeeeeeeees | e e
. 0000 ... 04-1590850 .. MWV Climate Technology Fund GP . DE.....[...... NIA....... Massachusetts Mutual Ascend . Ownership 1,000 L [MMLIC e e | e s
Massachusetts Mutual Life Insurance
20000 Lou] cereeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeees | s | e MM REED District Landco Member LLC ............ LDE ] NIA....... COMPANY e e e e e e e e e e e e ONNErSNIP.ceeeeeeeeieeeeieeeieeeeeeeeeee .100.000 ... [MMLIC ooeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeees | eeeeeeeeeeees | e e
Massachusetts Mutual Life Insurance
20000 Lou] ceeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeereeereeeeees | e . 04-1590850 .. MM Subline Borrower LLC .....cceeeeeeeeeenennnnns 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 . 04-1590850 .. Washington Pine LLC .... DE.....[...... NIA....... Company .... Ownership .100.000 ... [MMLIC ooeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeees | eeeeeeeeeeees | e e
Massachuset
20000 .ou] ceeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeereeereeeeees | e . 35-2553915 .. Ten Fan Pier Boulevard LLC ..........evvvvvvnnnnee LDE ] NIA....... Company Ownership .100.000 ... [MMLIC ooeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeees | eeeeeeeeeeens | e s
0000 .| wevreerrrrrreneerreeeeeeeeeeeeeeeeeeeeeeneeeenees | eeeeeees e 41-2280127 .. Tower Square Capital Partners |11, L.P. ..... |..DE.....]...... NIA....... Barings LLC . Management.... N JUUUUUUUUUUUUUUUUUUUPUUUPUPUUUUPUUPUUPUUUUUURN DUPPUPPUPPPPIY DU
20000 Lou] ceeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeereeereeeeees | e . 41-2280127 .. Tower Square Capital Partners Il1, L.P. ..... |..DE.....]...... NIA....... MassMutual Holding LLC .....ccoeveeeeeeeeeeeennns Ownership/Influence ..........ccccuue.. 218210 L MMLIC e e | e s
Massachusetts Mutual Life Insurance
20000 .ou] ceeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeereeereeeeees | e . 41-2280129 .. Tower Square Capital Partners I11A, L.P. .... |..DE.....] ...... NIA....... Company Ownership/Influence .. AMULIC e [ eeeeeeeeeeees [ e
0000 ...| weveeerrerrrenrereeeeeeeeeeeeeeeeeeeeeeeeeeennees | eeeeeees e 41-2280129 .. Tower Square Capital Partners I11A, L.P. ....|..DE.....]...... NIA....... Barings LLC . Management MULIC s [ eeeeereeeeees [ e e
Massachusetts Mutual Life Insurance
0000 ... ceeeeiee e [ e e 04-1590850 .. Trailside MM Member LLC .. DE.....|eeeee NIA....... Company Ounership 2.86.970 L [MULIC oo [ | e e
20000 .ou] ceeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeereeereeeeees | e . 04-1590850 .. Trailside MM Member LLC .. DE.....[...... NIA....... C.M. Life Insurance Company . Ownership L7380 L [MMLIC e e | e s
Massachusetts Mutual Life Insurance
20000 .ou] ceeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeereeereeeeees | e . 83-1325764 .. Washington Gateway Two LLC .... DE.....[...... NIA....... Company Ownership 95,800 ... [MMLIC oo e | e s
0000 .| weveerrrerrererereeeeeeeeeeeeeeeeeeeeeeeeeeeeeees | reeeeees e 83-1325764 .. Washington Gateway Two LLC .... DE.....[...... NIA....... C.M. Life Insurance Company . Ownership 4200 L [MMLIC e e | e s
Massachusetts Mutual Life Insurance
0000 .| weveerrrerrererereeeeeeeeeeeeeeeeeeeeeeeeeeeeeees | reeeeees e 32-0574045 .. Washington Gateway Three LLC ............eeeeeeee LDE] e NIA....... COMPANY e OWNErship..cooeeeeeeeeeeeeee e 095,230 L [ MMLIC e e | e e
Massachusetts Mutual Life Insurance
0000 ...| weveeereerrmrreeerreeeeeeeeeeeeeeeeeeeeeeeeeeeees | reeenens ceveeees] eeeeeeeeeeeeens MALIC Debt Participations LLC .........cevveeeee LDE] e NIA....... COMPANY e OWNErship..cooeeeeeeeeeeeeee e .100.000 ... [MMLIC ..o [ eeeeeeeeeeees | e e
Babson Capital Loan Strategies Master Fund LP|
20000 ...] eeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeees | eeereeeee | e | i | e | e [ O] NIA....... Barings LLC ..ooovvieeiiiiiiiiii Management..........eeeeeeeeemeeeememeeeieidiiiins e MULIC s [ eeeeereeeeees [ e e
Barings China Aggregate Bond Private
20000 Loi] eeeeeeeeeieeeeereeeeeeeeeeeeeeeeeeeeeeeeeeeeeeees | eeeeeeees s e Securities Investment Fund CHN....{...... NIA....... Barings LLC .... . |Management.... e [MMLIC s [ [
20000 .ou] ceeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeereeeeees | e . 47-3790192 .. Barings Global High Yield Fund . MA.....[...... NIA....... Barings LLC .... . |Management.... CMMLIC Lo e [
Massachusetts Mutual Life Insurance
L0000 .o f e [ 71-1018134 .. Great Lakes Il LLC DE.....| ... NIA....... Company Ounership 2100600 L MULIC o [ | e e
20000 o[ e | e e 71-1018134 .. Great Lakes Il LLC DE.....|eeeee NIA....... C.M. Life Insurance Company . Ounership 2 0.980 L. [MULIC i [ e | e e
Massachusetts Mutual Life Insurance
L0000 .. e | e e 04-1590850 .. [ .eeviiiveiii [ i | e Wood Creek Venture Fund LLC .....ovvovvveinnnnns GDE ] NIA....... COMPANY -eeeuereerirreesiree e e s e e esnneans OWNErShIP..eeieeieiieiiiieeeii e ..40.000 L. MMLIC oneiiiiiiiiieeieesirceniieenieees | eeeniineennn | e e
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STATEMENT AS OF MARCH 31, 2024 OF THE MML Bay State Life Insurance Company

SCHEDULE Y

PART 1A - DETAIL OF INSURANCE HOLDING COMPANY SYSTEM

1 2 3 4 13 14 15 16
Type If
of Control Control
(Ownership, is Is an
Name of Securities Relation- Board, Owner- SCA
Exchange Domi- ship Management, ship Filing
NAIC if Publicly Traded Names of ciliary to Attorney-in-Fact, Provide Re-
Group Company ID Federal (U.S.or Parent, Subsidiaries Loca- | Reporting Directly Controlled by Influence, Percen- Ultimate Controlling quired?
Code Group Name Code Number RSSD CIK International) Or Affiliates tion Entity (Name of Entity/Person) Other) tage Entity(ies)/Person(s) (Yes/No) *
Massachusetts Mutual Life Insurance
20000 ...| eeeeeeeeeeeeeeeeeeeeeereeeeeeeeeeeeeeeeeeeeeeeees | eeeeeeeee s | e | s | e | e Barings California Mortgage Fund IV ........... LCA] e NIA....... COMPANY e OWNErship..cooeeeeeeeeeeeeeeeeeeeeeeeee | .100.000 ... [MMLIC oo [ eeeeeeeeeeeee | e e
Massachusetts Mutual Life Insurance
20000 ...] eeeeeeeeeeeeeeeee e eeeeeeeeeeeeees | s s Barings Umbrella Fund LUX SCSp SICAV RAIF ... |..LUX....]...... NIA....... Company Ownership 228,960 . [MMLIC e e | e s
20000 Lou] ceeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeees | e . Barings Unbrella Fund LUX SCSp SICAV RAIF ... |..LUX....]...... NIA....... C.M. Life Insurance Company . Ownership 02,300 L [MMLIC e e | e s
Massachusetts Mutual Life Insurance
20000 .ou] ceeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeereeeeees | e . 82-2285211 .. Calgary Railway Holding LLC .. LDE ] NIA....... Company .... Ownership ..90.000 ....[MMLIC ooeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeee | eeeeeeeeeeees | e s
Massachuset
20000 Lou] ceeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeees | e . 82-3307907 .| evvverrrrrinn | erverrrrieininen | e, Cornbrook PRS Holdings LLC .....ccceeveeeeeeennns 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 . 954207717 .| wevevveveeninn | evvrrriireininnn | i Cornerstone California Mortgage Fund | LLC .. |..CA.....]...... NIA....... COMPANY e e e e e e e e e e e e ONNErSNIP.ceeeeeeeeieeeeieeeieeeeeeeeeee .100.000 ... [MMLIC ooeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeees | eeeeeeeeeeees | e e
Massachusetts Mutual Life Insurance
20000 Lou] ceeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeereeereeeeees | e . 954207717 .| weveeveeveninn | evvrrvinriininen | e Cornerstone California Mortgage Fund 11 LLC CA....f.ois NIA....... COMPANY e e e 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 .| eveviieiie | e | i | LCALL] NIA....... COMPANY et OWNErship....ccuveriueriiiieiiieeiieens .100.000 ... [MULIC e [ | e e
Massachusetts Mutual Life Insurance
. 0000 ... 56-2630592 .. Cornerstone Fort Pierce Development LLC ...... LDE ] NIA....... Company Ownership ..90.000 ....|MMLIC ..
. 0000 ... 56-2630592 .. Cornerstone Fort Pierce Development LLC ...... LDE] e NIA....... C.M. Life Insurance Company . Ownership ..5.900 .... |MMLIC ..
Massachusetts Mutual Life Insurance
. 0000 ... ..| 61-1750537 .. Cornerstone Permanent Mortgage Fund 11 ... . | Company .... Ownership.. .100.000 ...|MMLIC
. 0000 ... 61-1750537 .. Cornerstone Permanent Mortgage Fund 11 ....... Barings LLC . Management.... MMLIC ..
Massachusetts Mutual Life Insurance
L0000 Lou] ceeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeees | eeeeeeee s e | i | e | Cornerstone Permanent Mortgage Fund |11 LLC MA.....[...... NIA....... COMPANY e e e e e e e e e e e e ONNErSNIP.ceeeeeeeeieeeeieeeieeeeeeeeeee .100.000 ... [MMLIC oo | eeeeeeeeeeees | e e
Massachusetts Mutual Life Insurance
20000 .ou] ceeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeereeereeeeees | e . 61-1793735 .. | erivviiiiiinn | evvvvriiiiiniinn | e Cornerstone Permanent Mortgage Fund IV ....... MA.....[...... 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 .o f e [ 20-0348173 .| eevviiiiiis [ e | CREA/PPC Venture LLC .....ccoevvvvieiiiiiiiiene LDE] NIA....... COMPANY et OWNErship....ccueeerveriiiieiiieeiieens 228520 L MULIC Lo [ | e
Massachusetts Mutual Life Insurance
20000 .ou] ceeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeereeereeeeees | e . 82-2783393 .. | .ieeviiiiiiinn | eevrrriireiiines | i Danville Riverwalk Venture, LLC ................ LDE ] NIA....... COMPANY e e e e e e e e e e e e ONNErSNIP.ceeeeeeeeiieeeieeeeeeeeeeeeeee 94,400 L MMLIC e e | e s
Massachusetts Mutual Life Insurance
20000 .ou] ceeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeereeeeees | e . 04-1590850 .. | tevvvvvvrerenn | wrvrrrrnreininns | e, Euro Real Estate Holdings LLC .............ee.e. LDE ] NIA....... COMPANY e e e e e e e e e e ONNErSNIP.ceeeeeeeeiieeeieeeeeeeeeeeeeee 2.50.000 ... [MMLIC oo | eeeeeeeeeeens | e e
Massachusetts Mutual Life Insurance
. 0000 ... ..| 20-3347091 .. Fan Pier Development LLC . | Company .... Ownership.. ..65.000 ....|MMLIC
. 0000 ... 20-3347091 .. Fan Pier Development LLC ... C.M. Life Insurance Company . Ownership .. 5.850 .... |MMLIC ..
Massachusetts Mutual Life Insurance
20000 ...] eeeeeeeeeeeeeeeee e eeeeeeeeeeeeees | s s 04-1590850 .. | eevvvvrvrrrene | ervrrmmmnmnninnn | e GIA EU Holdings LLC - Avalon Spain ............ LDE] e NIA....... COMPANY e OWNErship..cooeeeeeeeeeieeeeee e .100.000 ... [MMLIC oo [ eeeeeeeeeeeee | e e
Massachusetts Mutual Life Insurance
20000 o[ e | e e 04-1590850 .. [ .eeervvveenene [ ererrrieeiies | e GIA EU Holdings LLC ...covvevrieieieeeieceeis LDE] NIA....... COMPANY -veeevreeeereeeseree et e e e OWNEISNIP..eeeveeesree e +100.000 ... [MULIC e [ eeeeiineene | e e
Massachusetts Mutual Life Insurance
. 0000 ... 81-5360103 .. Landmark Manchester Holdings LLC Company Ownership .100.000 ... |MMLIC ..
. 0000 ... 13-1935920 .. MMLIC Debt Participations LLC ... Massachusetts Mutual Ascend .... Ownership .100.000 ... |MMLIC ..
Massachusetts Mutual Life Insurance
20000 .ou] ceeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeereeeeees | e . 04-1590850 .. | tevvvvvvrerenn | wrvrrrrnreininns | e, MM Brookhaven Member LLC ........ccovvvvvvierennns LDE ] NIA....... COMPANY e e e e e e e e e e e e ONNErSNIP.ceeeeeeeeieeeeieeeieeeeeeeeeee 195,000 ... [MMLIC oo e | e s
Massachusetts Mutual Life Insurance
20000 .ou] ceeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeereeeeees | e . 04-1590850 .. | tevvvvvvrerenn | wrvrrrrnreininns | e, MM Ascend Mtg. Lending LLC ....................... LDE ] NIA....... COMPANY e e e e e e e e e ONNErSNIP.ceeeeeeeeieeeeieeeieeeeeeeeeee .100.000 ... [MMLIC ooeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeees | eeeeeeeeeeees | e e
Massachusetts Mutual Life Insurance
20000 .ou] ceeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeereeeeees | e . 04-1590850 .. MM Kannapolis Industrial Member LLC .... LDE ] NIA....... Company Ownership 82720 L. [MMLIC oo e | e s
20000 L..] eeeeeeeeeieeeeeeeeeee e eeeeeeeees | s s 04-1590850 .. MM Kannapolis Industrial Member LLC .... LDE] e NIA....... Massachusetts Mutual Ascend . Ownership 2120280 L MLIC e e | e s
Massachusetts Mutual Life Insurance
20000 .o.] eeeeeeeieeeereeeeeree e eeeeeeeeeeeeees | s s 04-1590850 .. | evvvvvvrrrene | ervremmmmenninnn | e MM East South Crossing Member LLC .............. LDE] e NIA....... COMPANY e OWNErship..coeeeeeeeeeeeeeeeeeeeeeeeeee 95,000 ....[MMLIC oo e | e s
Massachusetts Mutual Life Insurance
0000 L.of eeeiiiiiiiiiiiiiiiiiiiiiiieieieeeeeeeeeeiieieeees | eeeeeeees eeeees 04-1590850 .. | .eeevvvrrrerne | eevvvrnniinninne | auiiiiiiiiiiiiiiiee i MM Horizon Savannah Member LLC .................. LDE NIA....... COMPANY . 0WNership...oooeeeeeeieieieieeeeeeeeeee | ..95.000 ... [MMLIC .oooeiiiiiiiiiieieeeeeeeeeeeeeeeeeeeeeeneees [ eeeeieeiieees | e s
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20000 Lou] ceeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeees | e . 04-1590850 .. | wevvvvvvrerenn | wevvrrrrrrnninns | e, MM Horizon Savannah Member LLC .................. LDE ] NIA....... C.M. Life Insurance Company ................... ONNErSNIP.ceeeeeeeeeieeeiee e L3700 L [MMLIC e e | e s
Massachusetts Mutual Life Insurance
. 0000 ... ..| 04-1590850 .. MM Horizon Savannah Member |1 LLC .............. . Company . | Ownership.. .. 4.430 ...
. 0000 ... 04-1590850 .. MM Horizon Savannah Member |1 LLC .. .. |C.M. Life Insurance Company . [Ownership.. .0.180 ...
. 0000 ... ...| 04-1590850 .. MM Horizon Savannah Member |1 LLC .............. . Massachusetts Mutual Ascend ... . [Ownership.. ..0.380 ...
. 0000 ... ...| 04-1590850 .. MM National Self-Storage Program Member LLC |..DE.....|...... NIA....... C.M. Life Insurance Company ... . [Ownership.. ..98.000 ...
. 0000 ... ..| 04-1590850 .. MM 1400 E 4th Street Member LLC ................ LDE ] NIA....... C.M. Life Insurance Company ... . [Ownership.. ..96.000 ...
Massachusetts Mutual Life Insurance
. 0000 ... ...| 80-0948028 .. One Harbor Shore LLC ......vvvvvvveeeiniiiiiiiianns LDE ] NIA....... Company . | Ownership.. 94,990 L MMLIC oo s
. 0000 ... ..| 80-0948028 .. One Harbor Shore LLC .......eeeeeeeeiiiiiiiiiiiies LDE] e NIA....... C.M. Life Insurance Company ... . [Ownership.. 5010 o [MMLIC s s
Massachusetts Mutual Life Insurance
20000 ...] eeeeeeeeeeeeeeeee e eeeeeeeeeeeeees | s s 04-1590850 .. | eevvvvrvrrrene | ervrrmmmnmnninnn | e Paco France Logistics LLC .....oevvvvvevieiieeenns LDE] e NIA....... COMPANY e OWNErship..cooeeeeeeeeeieeeeee e .100.000 ... [MMLIC oo [ eeeeeeeeeeeee | e e
Salomon Brothers Commercial Mortgage Trust
20000 .. e [ e | e | [ | 2001MM <o LDE] NIA....... Barings Real Estate Advisers LLC ............ INFIUBNCE. oo e e MILIC e | eeeeeeniee [ e
Massachusetts Mutual Life Insurance
20000 o[ e | e e 81-5273574 .| eeeeeeieeee | e | e Three PW Office Holding LLC ......ccvverueeennne LDE] NIA....... COMPANY -veeevreeeereeeseree et e e e OWNEISNIP..eeeveeesree e 295100 L. [MULIC e [ e | e e
Massachusetts Mutual Life Insurance
20000 .o e | e e 04-1590850 .. [ .eeervvveencne [ ereerrieiis | e Trailside MM Member 11 LLC ....occvvvriviennnen. LDE] NIA....... COMPANY e eureeeereeeseree et e OWNEISNIP..eeeeeeerreeeree e L4700 L MULIC e [ e | e e
Massachusetts Mutual Life Insurance
20000 ...] eeeeeeeeeeeeeeeee e eeeeeeeeeeeeees | s s 82-3250684 .. | ...eeiiiiiiiin | eeeeeeiiiinnieen | e Unna, Dortmund Holding LLC .......ccccceiunnnnnee LDE] e NIA....... COMPANY e OWNErship..coeeeeeeeeeeeeeee e .100.000 ... [MMLIC oo [ 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 | 295,440 L {MMLIC e e | e s
20000 .ou] ceeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeereeeeees | e . 45-5401109 .. | cevvviiiiiiinn | eeereeririirieen | - Washington Gateway Apartments Venture LLC ... |..DE.....|...... NIA....... C.M. Life Insurance Company ................... ONNErSNIP.ceeeeeeeeieeeeieeeieeeeeeeeeee L A560 L [MMLIC e e | e s
Massachusetts Mutual Life Insurance
20000 Lou] ceeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeereeereeeeees | 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 193,800 ... [MMLIC oo e | e s
20000 .o e | e e 88-3861481 .. [ ..oovvvienee [ e | e West 37th Street Hotel LLC ...ccevveeveeriienne LDE] NIA....... C.M. Life Insurance Company ................... OWNEISNIP..eeeeeeerreeeree e 8200 L [MULIC o [ | e e
Massachusetts Mutual Life Insurance
20000 o[ e | e e 51-0529328 .| ...ccccveennn 0000927972 .. |0Q .evveeirieeieee s MassMutual Premier Main Street Fund ........... LMAL) NIA....... COMPANY e eureeeereeeseree et e OWNEISNIP..eeeveeesree e 290,220 . [MULIC e [ e | e e
MassMutual Premier Strategic Emerging Markets Massachusetts Mutual Life Insurance
20000 o[ e | e e 26-3229251 .| eeeeieene 0000927972 .. |0Q .evveeirieeieee s FUND o LMAL) NIA....... COMPANY e eureeeereeeseree et e OWNEISNIP..eeeveeesree e 59,500 ... [MULIC e [ eeeeiireenn | e e
Massachusetts Mutual Life Insurance
20000 .| e e e 04-3512593 .. | ...ocooennee 0000916053 .. J0Q ..oooueiiiiieeeieiiieeene MassMutual Select Fundamental Growth Fund ... |..MA.....|...... NIA....... COMPANY ...t OWNership.....ccooiuiiieiiiiiiieeeeee 25.330 L [MMLIC e [
Massachusetts Mutual Life Insurance
20000 o[ e | e e 42-1710935 .| .ooverrennee 0000916053 .. |0Q .evvveereeeireerieeeens MassMutual Select Mid-Cap Value Fund ......... LMAL) NIA....... COMPANY e eureeeereeeseree et e OWNEISNIP..eeeveeerreeeree e 29020 L. [MULIC e [ e | e e
MassMutual Select Small Capital Value Equity Massachusetts Mutual Life Insurance
20000 o[ e | e e 02-0769954 .| ....cccveennnn 0000916053 .. |0Q .evvveereeeieeerieeeins FUND o LMAL) NIA....... COMPANY e eureeeereeeseree et e INFIUBNCE. .eevreeeeeeeiee e e e MULIC e eeeenreeeee | eeeeeeniee [ e
Massachusetts Mutual Life Insurance
20000 .| e e e 04-3584140 .. | .............. 0000916053 .. J0Q ..eooeiieiieeeiiiieeene MassMutual Select Small Company Value Fund . |..MA.....|...... NIA....... COMPANY .. e OWNership.....ccooiuiiieiiiiiiieeeeee 218,060 L. [MULIC o [
MassMutual Select T. Rowe Price Retirement Massachusetts Mutual Life Insurance
. 0000 ... ..|82-3347422 .. 0000916053 .. |0Q .evvveereeeieeerieeeins 2005 Fund LMAL) NIA....... Company Ounership.. MILIC e
MassMutual Massachusetts Mutua
20000 .o e | e e 82-3355639 .. | ..eeeecreenn 0000916053 .. |0Q .evvveereeeieeerieeeins 2010 Fund LMAL) NIA....... COMPANY e eureeeereeeseree et e INFIUBNCE. .eevreeeeeeeiee e e e MULIC e eeeenreeeee | eeeeeeniee [ e
MassMutual Massachusetts Mutual Life Insurance
. 0000 ... ..| 82-3382389 .. 0000916053 .. |0Q .evvveereeeireerieeeens 2015 Fund LMAL) NIA....... Company Influence
MassMutual Massachusetts Mutua
20000 o[ e | e e 82-3396442 .. | ...ecocrrennn 0000916053 .. |0Q .evvveereeeireerieeeens 2020 Fund LMAL) NIA....... COMPANY e eureeeereeeseree et e INFIUBNCE. .eevreeeeeeeiee e e e MULIC e eeeenreeeee | eeeeeeniee [ e
MassMutual Massachusetts Mutual Life Insurance
20000 o[ e | e e 82-3417420 .| ..ooovrennn 0000916053 .. |0Q .evveeereeeireerieeenins 2025 Fund LMAL) NIA....... COMPANY -veeeeeeeuree et e et e e e e INFIUBNCE. .eevveeeeieeiieeieeeieeeee e e MILIC e | eeeeeeeine [ e
MassMutual Massachusetts Mutual Life Insurance
20000 e[ e | e e 82-3430358 .. | ...eoecrrennn 0000916053 .. |0Q .evveeereeeirrerieeeens 2030 Fund LMAL) NIA....... COMPANY -veeeeeeeeree et e et e e e INFIUBNCE. .eevreeeeeeeieeieeeeeeeed e e MULIC e reeereeeee | eeeeeeniee [ e
MassMutual Massachusetts Mutual Life Insurance
L0000 .. e | e e 82-3439837 .| iiieieenns 0000916053 .. |0Q .evvveiriiiiiieiiieeins 2035 Fund GMAL NIA....... COMPANY -veeeuereesireeesire e e e e s e e e enneans INFlUBNCE. e e e e MMLIC eveeiieieereeeieeenieeenreeenee | eenveeenine [ e
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MassMutual Select T. Rowe Price Retirement Massachusetts Mutual Life Insurance
20000 .| s | e 82-3451779 .| .eoeeerinne 0000916053 .. J0Q ..oooveieiieeeiiieeeee 2040 FUND ..oeeeeiece e LML) NIA....... COMPANY .. Influence.....oooovceiiiiiiiiiif s s MULIC e [ [ s
MassMutual Select T. Rowe Price Retirement Massachusetts Mutual Life Insurance
20000 .| e e e 82-3472295 .. | ..oooeiinnnn 0000916053 .. J0Q ..oooeiieiieeeiiiieeee 2045 FUND ..o LML) NIA....... COMPANY .. Influence.....ooooeeeiiiiiiiif s s MULIC e [ [ s
MassMutual Select T. Rowe Price Retirement Massachusetts Mutual Life Insurance
20000 .| s | e 82-3481715 .. | .ooeeeennnn 0000916053 .. J0Q ..oooeiieiieeeeiieeeene 2050 FUND ..o LML) NIA....... COMPANY .. Influence.....oooooceiiiiniiiiif s s MULIC e [ [ s
MassMutual Select T. Rowe Price Retirement Massachusetts Mutual Life Insurance
20000 .| e e e 82-3502011 .. | .....cceeeee 0000916053 .. J0Q ..oooueiiiiieeeieiiieeene 2055 FUNG ..o LML) NIA....... COMPANY .. Influence.....ooooeeeiiiiiiiif s s MULIC e [ [ s
MassMutual Select T. Rowe Price Retirement Massachusetts Mutual Life Insurance
20000 .| s | e 82-3525148 .. | ........c.... 0000916053 .. J0Q ..oooeiieiieeeeiieeeene 2060 FUND ..o LML) NIA....... COMPANY ..eeeeiiiee e Influence.....oooooceiiiiniiiiif s s MULIC e [ [ s
MassMutual Select T. Rowe Price Retirement Massachusetts Mutual Life Insurance
20000 .| e e e 82-3533944 .. | .............. 0000916053 .. J0Q ..oooueiiiiieeeieiiieeene Balanced Fund .........ccoooiiiiiiiiie LML) NIA....... COMPANY .. Influence.....ooooeeeiiiiiiiif s s MULIC e [ [ s
Massachusetts Mutual Life Insurance
20000 .| e | e 46-4257056 .. | .ooooiiiiinns | e | s ML Series International Equity Fund ......... AL NIA....... COMPANY ...t Influence......ooocuuiiiiiiiiiiiies 100.000 MULIC e [ [ s
Massachusetts Mutual Life Insurance
20000 ...] eeeeeeeeeeeeeeeee e eeeeeeeeeeeeees | s s 47-3529636 .. | .eeeeeeerriinn | eeeeeeeneenninnn | e ML Series Il Dynamic Bond Fund ................ LMAL NIA....... COMPANY e Influence.....ccooeeeeii f e s MULIC s [ eeeeereeeeees [ e e
Massachusetts Mutual Life Insurance
. 0000 ... | 47-3544629 .| L | e ML Series Il Equity Rotation Fund .... LML) NIA....... Company Ownership.. 297,160 L [MULIC Lo
Massachusetts Mutua
20000 .| e e e 27-1933389 .. | ..oooorinnnn 0000916053 .. J0Q ..eooeiieiieeeiiiieeene MassMutual RetireSMART 2035 Fund ............... AL NIA....... COMPANY ...t OWNership.....ccooiuiiieiiiiiiieeeeee 23.250 L [MMLIC e [ e
Massachusetts Mutual Life Insurance
20000 .| e | e 27-1932769 .. | ..ooooonnen 0000916053 .. J0Q ..oooeiiiiieeeeeiiieeene MassMutual RetireSMART 2045 Fund ............... AL NIA....... COMPANY .. e Ownership.......coocueeeeeriniieeeeel 7.380 e [MMLIC e e e s
Massachusetts Mutual Life Insurance
20000 .| s e e 46-3289207 .. | ...oocoenneen 0000916053 .. J0Q ..eooeiieiieeeiiiieeene MassMutual RetireSMART 2055 Fund ............... AL NIA....... COMPANY .. OWNership.....ccoeeuiiieiiiiiiieeeeee 220,180 L [MMLIC o [
Massachusetts Mutual Life Insurance
20000 .| e e e 47-5326235 .. | ...oooornnnn 0000916053 .. J0Q ..oooeiieiieeeieiiieeee MassMutual RetireSMART 2060 Fund ............... AL NIA....... COMPANY .. e OWNership.....ccoeiuiieeieiiiiieeeeee 2.36.540 L [MULIC oo [
Massachusetts Mutual Life Insurance
20000 .| e e e 45-1618155 .. | .............. 0000916053 .. J0Q ..oooeiieiieeeieiiieeee MassMutual 20/80 Allocation Fund ............... AL NIA....... COMPANY .. Influence......ooocuiiiiiiiiiiiiies 2100000 ... [MULIC ..ooooiiie e [ s s
Massachusetts Mutual Life Insurance
20000 .| e e e 45-1618222 .. | .............. 0000916053 .. J0Q ..oooeiieiieeeiiiieeee MassMutual 80/20 Allocation Fund ............... AL NIA....... COMPANY .. OWNership.....ccoeeiuiiieeiiiiiieeeeee 39,030 L [MMLIC oo [
Massachusetts Mutual Life Insurance
20000 .| e e e 03-0532464 .. | .............. 0000916053 .. J0Q ..oooueiiiiieeeieiiieeene MassMutual RetireSMART In Retirement Fund ... |..MA.....|...... NIA....... COMPANY .. e OWNership.....ccoeeiuiiieeiiiiiieeeeee 28.500 ... [MVLIC oo [ e
Massachusetts Mutual Life Insurance
20000 .| e e e 45-1618262 .. | .............. 0000916053 .. J0Q ..oooueiiiiieeeieiiieeene MassMutual 40/60 Allocation Fund ............... AL NIA....... COMPANY .. Influence......ooocuiiiiiiiiiiiiies 2100000 ... [MULIC ..oooiiieee e [ e s
Massachusetts Mutual Life Insurance
20000 .| e e e 45-1618046 .. | .............. 0000916053 .. J0Q ..oooueiiiiieeeieiiieeene MassMutual 60/40 Allocation Fund ............... AL NIA....... COMPANY .. OWNership.....ccoeeiuiiieeiiiiiieeeeee 2100000 ... [MULIC ..oooiiieee e [ e s
Massachusetts Mutual Life Insurance
20000 .| e e e 45-1618046 .. | .............. 0000916053 .. J0Q ..oooueiiiiieeeieiiieeene MassMutual ishares 60/40 Allocation Fund .... |..MA.....|...... NIA....... COMPANY .. OWNership.....ccoeeiuiiieeiiiiiieeeeee .63.350 L [MMLIC oo [
Massachusetts Mutual Life Insurance
. 0000 ... ..| 04-3212054 .. 0000916053 .. J0Q ..oooueiiiiieeeieiiieeene MassMutual Balanced Fund ..............ccceeeeees LML) NIA....... Company Ownership.. 100000 ... [MULIC ..ooooiiiiiee e
Massachusetts Mutua
20000 .| e e e 04-3556992 .. | .............. 0000916053 .. J0Q ..oooueiiiiieeeieiiieeene MassMutual Blue Chip Growth Fund ............... AL NIA....... COMPANY ..eeeeiiiee e OWNership.....ccooiuiiieiiiiiiieeeeee 2100000 ... [MULIC ..oooeiiiee e [ e s
Massachusetts Mutual Life Insurance
. 0000 ... ..| 04-3277549 .. 0000916053 .. J0Q ..oooeiiiiieeeieiiieeee MassMutual Core Bond Fund .............cccceceee LML) NIA....... Company Ownership.. 100000 ... [MULIC ..ooooiiiiiee e
Massachusetts Mutua
20000 .| e e e 04-3539084 .. | .............. 0000916053 .. J0Q ..eooeiieiieeeiiiieeene MassMutual Disciplined Growth Fund ............ AL NIA....... COMPANY ... OWNership.....ccooiuiiieiiiiiiieeeeee 2100000 ... [MULIC ..oooiiiie e [ s s
Massachusetts Mutual Life Insurance
20000 .| e e e 04-3539083 .. | .............. 0000916053 .. J0Q ..eooeiieiieeeiiiieeene MassMutual Disciplined Value Fund .............. LML) NIA....... COMPANY .. e OWNership.....ccooiuiiieiiiiiiieeeeee 2100000 ... [MULIC ..oooiiiiiee e [ s
Massachusetts Mutual Life Insurance
20000 .| e | e 01-0821120 .. | ...ooeenneee 0000916053 .. J0Q ..oooeiieiieeeeiiieeeee MassMutual Diversified Value Fund .............. LML) NIA....... COMPANY ..eeeeiieee e OWNership.....ccooiiuiiieiiiiiiieeeeee 2100000 ... [MULIC ..oooiiieiee e [ e
Massachusetts Mutual Life Insurance
20000 L. s e e 04-3512590 .. | ...oooooeees 0000916053 .. J0Q .oooiiiiiiiiiiiiiiiiians MassMutual Equity Opportunities Fund ......... MA..... ... NIA....... COMPANY ..ttt OWNership.....oooiiiiiiiiiiiiiiiiiees 2100000 ... [MMLIC .oooiiiiiiiiiiiiiiiieieiiieeeeeis | e
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STATEMENT AS OF MARCH 31, 2024 OF THE MML Bay State Life Insurance Company

SCHEDULE Y

PART 1A - DETAIL OF INSURANCE HOLDING COMPANY SYSTEM

1 2 3 4 13 14 15 16
Type If
of Control Control
(Ownership, is Is an
Name of Securities Relation- Board, Owner- SCA
Exchange Domi- ship Management, ship Filing
NAIC if Publicly Traded Names of ciliary to Attorney-in-Fact, Provide Re-
Group Company ID Federal (U.S.or Parent, Subsidiaries Loca- | Reporting Directly Controlled by Influence, Percen- Ultimate Controlling quired?
Code Group Name Code Number RSSD CIK International) Or Affiliates tion Entity (Name of Entity/Person) Other) tage Entity(ies)/Person(s) (Yes/No) *
Massachusetts Mutual Life Insurance
20000 .| s | e 04-3512589 .. | ......ccee 0000916053 .. J0Q ..oooveieiieeeiiieeeee MassMutual Growth Opportunities Fund ......... AL NIA....... COMPANY .. 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 ..oooeiieiieeeiiiieeee FUNG e LML) NIA....... COMPANY .. OWNership.....ccoeeiuiiieeiiiiiieeeeee 299,790 L MULIC oo [
Massachusetts Mutual Life Insurance
20000 .| s | e 04-3512596 .. | .............. 0000916053 .. J0Q ..oooeiieiieeeeiieeeene MassMutual Mid Cap Growth Fund .................. LML) NIA....... COMPANY .. OWNership.....ccooiiuiiieieiiiiieeeeee 2100000 ... [MULIC ..oooiieee e [ s s
Massachusetts Mutual Life Insurance
20000 .| e e e 04-3464165 .. | .............. 0000916053 .. J0Q ..oooueiiiiieeeieiiieeene MassMutual Premier Diversified Bond Fund .... MA.....] ... NIA....... COMPANY .. OWNership.....ccoeeiuiiieeiiiiiieeeeee 2100000 ... [MULIC ..oooiiieee e [ e s
MassMutual RetireSMART by JPMorgan 2065 Fund Massachusetts Mutual Life Insurance
. 0000 ... ..| 92-1441036 .. 0000916053 .. J0Q ..oooeiieiieeeeiieeeene LML) NIA....... Company Ownership.. 100000 ... [MULIC ..oooeiiie e
Massachusetts Mutua
20000 .| e e e 45-1618222 .. | .............. 0000916053 .. J0Q ..oooueiiiiieeeieiiieeene MassMutual Select 80/20 Allocation Fund ..... MA.....] ... NIA....... COMPANY .. OWNership.....ccoeeiuiiieeiiiiiieeeeee 2100000 ... [MULIC ..oooiiieee e [ e s
Massachusetts Mutual Life Insurance
. 0000 ... ..| 04-3584138 .. 0000916053 .. J0Q ..oooeiieiieeeeiieeeene MassMutual Select Fundamental Value Fund .... |..MA.....]...... NIA....... Company Ownership.. 100000 ... [MULIC ..oooeiiie e
Massachusetts Mutua
20000 .| e e e 04-3557000 .. | ...oocornnen 0000916053 .. J0Q ..oooueiiiiieeeieiiieeene MassMutual Select Overseas Fund ................ LML) NIA....... COMPANY .. OWNership.....ccooiuiiieiiiiiiieeeeee 2100000 ... [MULIC ..oooeiiiee e [ e s
MassMutual Select T Rowe Price Retirement Massachusetts Mutual Life Insurance
20000 .| e | e 92-1427882 .. | ..oooernnnn 0000916053 .. J0Q ..oooeiieiieeeeiieeeene 2065 FUND ..o LML) NIA....... COMPANY ..eeeeiiiee e OWNership.....ccoeiuiieeieiiiiieeeeee 229410 L IMMLIC Lo [
Massachusetts Mutual Life Insurance
20000 .| e e e 04-3464205 .. | .............. 0000916053 .. J0Q ..oooeiiiiieeeieiiieeee MassMutual Small Cap Growth Equity Fund ..... MA.....] ... NIA....... COMPANY .. OWNership.....ccooiuiiieiiiiiiieeeeee 261,320 L IMMLIC oo [
Massachusetts Mutual Life Insurance
20000 .| e | e 04-3424705 .. | ..oooernnnen 0000916053 .. J0Q ..oooeiieiieeeieiiieeee MassMutual Small Cap Opportunities Fund ..... MA.....] ... NIA....... COMPANY .. e OWNership.....ccoeiuiieeieiiiiieeeeee 2100000 ... [MULIC ..oooiiee e [ e
Massachusetts Mutual Life Insurance
20000 .| e e e 02-0769954 .. | .............. 0000916053 .. J0Q ..eooeiieiieeeiiiieeene MassMutual Small Cap Value Equity Fund ...... MA.....] ... NIA....... COMPANY ...t OWNership.....ccooiuiiieiiiiiiieeeeee 2100000 ... [MULIC ..oooiiiiiee e [ s
Massachusetts Mutual Life Insurance
20000 .| e e e 26-0099965 .. | .............. 0000916053 .. J0Q ..oooeiieiieeeieiiieeee MassMutual Strategic Bond Fund .................. LML) NIA....... COMPANY .. e OWNership.....ccoeiuiieeieiiiiieeeeee 2100000 ... [MULIC ..oooiiee e [ e
MassMutual Clinton Municipal Credit Massachusetts Mutual Life Insurance
20000 .| e e e 93-4168848 .. | .............. 0000916053 .. J0Q ..oooeiieiieeeieiiieeee Opportunities Fund .........cccooeiiiiiiiiineannse LML) NIA....... COMPANY .. e OWNership.....ccoeiuiieeieiiiiieeeeee 2100000 ... [MULIC ..oooiiee e [ e
Massachusetts Mutual Life Insurance
20000 .| e e e 93-4190918 .. | .............. 0000916053 .. J0Q ..oooeiieiieeeieiiieeee MassMutual Clinton Municipal Fund ............. AL NIA....... COMPANY .. e OWNership.....ccoeeiuiiieeiiiiiieeeeee 2100000 ... [MULIC ..ooooiiie e [ s s
MassMutual Clinton Short-Term Municipal Fund Massachusetts Mutual Life Insurance
. 0000 ... ..|93-4193313 .. 0000916053 .. J0Q ..oooeiieiieeeieiiieeee LML) NIA....... COMPANY .. e Ownership.. 100000 ... [MULIC ..oooiiiiie e
Asterisk Explanation

Massachusetts Mutual Life Insurance Company owns 14.23% of the affiliated debt of Jefferies Finance LLC

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

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




STATEMENT AS OF MARCH 31, 2024 OF THE MML Bay State Life Insurance Company

SUPPLEMENTAL EXHIBITS AND SCHEDULES INTERROGATORIES

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

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

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

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

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

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

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

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

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

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

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

NO

AUGUST FILING

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

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

Not required.

Bar Code:

70 0
70 0
Reasonableness of Assumptions Certification required by Actuarial Guideline
XXXV [Document Identifier 445]
70 0
Reasonableness and Consistency of Assumptions Certification required by
Actuarial Guideline XXXV [Document Identifier 446]
70
Reasonableness of Assumptions Certification for Implied Guaranteed Rate
Method required by Actuarial Guideline XXXVI [Document Identifier 447]
70
Reasonableness and Consistency of Assumptions Certification required by
Actuarial Guideline XXXVI [Document Identifier 448]
70 0
Reasonableness and Consistency of Assumptions Certification required by
Actuarial Guideline XXXVI (Updated Market Value) [Document Identifier 449]
70 4 1 6 2 0 2 4 4 4 9 0

o
—

0 1
0 1
0 1
0 1
0 1
0 1
0 1

o o
I S S E—

o
—
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STATEMENT AS OF MARCH 31, 2024 OF THE MML Bay State Life Insurance Company

OVERFLOW PAGE FOR WRITE-INS

NONE
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STATEMENT AS OF MARCH 31, 2024 OF THE MML Bay State Life Insurance Company

SCHEDULE A - VERIFICATION

Real Estate

1

Year to Date

2
Prior Year Ended
December 31

-

SO 0N O W

Book/adjusted carrying value, December 31 Of PriOT YEAI .......c..oiiiiiiiiieeeee et
Cost of acquired:

2.1 Actual cost at time of acquisition
2.2 Additional investment made after acquisition
Current year change in encumbrances ...............4
Total gain (loss) on disposals ....................
Deduct amounts received on disposals .....
Total foreign exchange change in book/adjusted
Deduct current year’s other than temporary impai
Deduct current year’s depreciation
Book/adjusted carrying value at the end of current period (Lines 1+2+3+4-5+6-7-8)
Deduct total nonadmitted amounts
Statement value at end of current period (Line 9 minus Line 10)

SCHEDULE B - VERIFICATION

Mortgage Loans

1

Year to Date

2
Prior Year Ended
December 31

® N oA W

©

1.
12.
13.
14.
15.

Book value/recorded investment excluding accrued interest, December 31 Of Prior Year ...........ccccvvvvirinininiiiienine s
Cost of acquired:

2.1 Actual cost at time of acquisition
2.2 Additional investment made after acquisition ....
Capitalized deferred interest and other
Accrual of discount
Unrealized valuation increase/(decrease)
Total gain (loss) on disposals
Deduct amounts received on disposals
Deduct amortization of premium and mortgage interest points
Total foreign exchange change in book value/recorded investment excluding accrued interest

Deduct current year’s other than temporary impairment reCoOgNIZEA ...........ccccoiiiiiiiiiiii
Book value/recorded investment excluding accrued interest at end of current period (Lines 1+2+3+4+5+6-7-8+9-10) .........

Total valuation allowance
Subtotal (Line 11 plus Line 12) .
Deduct total nonadmitted amounts
Statement value at end of current period (Line 13 minus Line 14)

................... 1,335,508

1,305,639

................... 1,657,058

200,403
122,518

1,335,508

SCHEDULE BA - VERIFICATION

Other Long-Term Invested Assets

1

Year to Date

2
Prior Year Ended
December 31

© N O

©

1.
12.
13.

Book/adjusted carrying value, December 31 Of PriOT YEAI .........oiiiiiiiiiieeeee e

Cost of acquired:

2.1 Actual cost at time of acquisition
2.2 Additional investment made after acquisition ....
Capitalized deferred interest and other
Accrual of discount
Unrealized valuation increase/(decrease)
Total gain (loss) on disposals ...
Deduct amounts received on disposals
Deduct amortization of premium and depreciation
Total foreign exchange change in book/adjusted carrying value
Deduct current year’s other than temporary impairment recognized
Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5+6-7-8+9-10)
Deduct total nonadmitted @MOUNLS ... e
Statement value at end of current period (Line 11 minus Line 12)

183,328

217,232

191,076

183,328

SCHEDULE D - VERIFICATION

Bonds and Stocks

1

Year to Date

2
Prior Year Ended
December 31

® N oA N =

[N
@ N =2Oo o

Book/adjusted carrying value of bonds and stocks, December 31 Of Prior YEar ...........coeoieiiiiiiiiiiiieeeeeee s
Cost of bonds and stocks acquired
Accrual of discount
Unrealized valuation increase/(decrease)
Total gain (loss) on disposals
Deduct consideration for bonds and stocks disposed of
Deduct amortization of premium
Total foreign exchange change in book/adjusted carrying value
Deduct current year’s other than temporary impairment recognized
Total investment income recognized as a result of prepayment penalties and/or acceleration fees ....
Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5-6-7+8-9+10)
Deduct total nonadmitted amounts

Statement value at end of current period (Line 11 minus Line

12)

................ 212,935,211
... 47,586,394

266,476,579

250,189,334

SI101
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STATEMENT AS OF MARCH 31, 2024 OF THE MML Bay State 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

NAIC Designation

Book/Adjusted
Carrying Value
Beginning
of Current Quarter

2

Acquisitions
During
Current Quarter

3

Dispositions
During
Current Quarter

4

Non-Trading Activity
During
Current Quarter

5
Book/Adjusted
Carrying Value

End of
First Quarter

6
Book/Adjusted
Carrying Value

End of
Second Quarter

7
Book/Adjusted
Carrying Value

End of
Third Quarter

8
Book/Adjusted
Carrying Value
December 31

Prior Year

N o o D

1. NAIC 1 (a)
NAIC 2 (a)
NAIC 3 (a) ...
NAIC 4 (a)
NAIC 5 (a)
NAIC 6 (a)
Total Bonds

BONDS

................ 175,503, 145
................ 136,052,498
................... 3,154,231

705,797

................ 108,464,435
............... 104,504,002

................. (2,937,023)
...................... 759,968
................... 2,530,167
....................... (89,853)

(143)

................ 207,511,740
................ 107,536,005
................... 5,679,843
...................... 721,589

705,654

................ 175,503, 145
................ 136,052,498
................... 3,154,231

705,797

316,253,125

212,968,437

207,305,017

263,142

322,179,688

316,253,125

10. NAIC3
11. NAIC4
12. NAIC5
13. NAIC6
14. Total Preferred Stock

PREFERRED STOCK

15. Total Bonds and Preferred Stock

316,253,125

212,968,437

207,305,017

263,142

316,253,125

(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:

NAIC 1 §

18,000,000 ; NAIC2 $

37,728,321 ; NAIC3 $

NAIC 4 §

................................... ; NAICS5 §

...... S NAICB $..........




STATEMENT AS OF MARCH 31, 2024 OF THE MML Bay State Life Insurance Company

SCHEDULE DA - PART 1

Short-Term Investments

4 5
Paid for
Interest Collected Accrued Interest
Actual Cost Year-to-Date Year-to-Date
7709999999 Totals
SCHEDULE DA - VERIFICATION
Short-Term Investments
1 2
Prior Year Ended
Year To Date December 31

1. Book/adjusted carrying value, DECembEr 31 OF PriOT YEAT ........cccvcvveveveeeeeeeeieeeieieteteeeae et se e se st se e easens s seseanas |eoeseneneasneeneeas 2,963,408 ..o

2. Cost of short-term investments acquired ... 34,577,516

3. ACCTUAI OF GISCOUNL ....veeeeieiacieteeei ittt cass e ees e e ses e e s sseseseses e sesesesesessssnsssesesssssssssesesasssnsesesssssnsnnsesesessssnnesssesesassnnnssens [oesereccseeneenenececes 08,809 |oiiiiiiiiiiiiiicnis 351,287

4. Unrealized valuation iNCrEASE/(AECIEASE) .......cutiiuiiiuiiiiiet it rtee sttt et ettt ettt e sheesbeesbeesbe e bt enbeeaeeeasesaeesheesbeesbeebeenseenseennesnnes [esaeeiansnesssessessasssnessneess [seseeisesisessesaeseesaaesaaens

5. Total gain (loss) on disposals ...

6. Deduct consideration reCeived 0N ISPOSAIS ................c.cueueuiuiieeieieiteteteseseeeeeeeeteseetesessees et ssssesesesessss s st esesesesesssssnsssssssesesesesnas |oesseseseeesenens 12,903,845 |................ 31,966, 120

7. Deduct amortization Of PrEMIUM ........o ittt b ettt he e she e she e bt e bt e abeeabeemeesseesaeesheesbeenbeenbeenbeennesnnesnnes [oeessneasnsinssiaesiaesinesneans [oaessesaeseesseesaeesae s enes

8. Total foreign exchange change in book/adjusted carrying value

9. Deduct current year’s other than temporary impairment r€COGNIZEM ............coiiiiiiiiiiiiierie e eee [oee s ees [oaesise s s s
10. Book/adjusted carrying value at end of current period (Lines 142+3+445-6-7+8-9) ..........cccceiiuiieieierereeceeeeeieieieseeeeesenens [ereeeeeeeeeeeeenessesesessens [eeeeneneneneneas 2,963,408
11.  Deduct total nonadmitted amounts
12. Statement value at end of current period (Line 10 minus Line 11) 2,963,408

S103




STATEMENT AS OF MARCH 31, 2024 OF THE MML Bay State Life Insurance Company

Schedule DB - Part A - Verification - Options, Caps, Floors, Collars, Swaps and Forwards

NONE

Schedule DB - Part B - Verification - Futures Contracts

NONE

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

Schedule DB - Verification - Book/Adjusted Carrying Value, Fair Value and Potential Exposure of
Derivatives

NONE

S104, SI05, SI06, SI07



STATEMENT AS OF MARCH 31, 2024 OF THE MML Bay State Life Insurance Company

SCHEDULE E - PART 2 - VERIFICATION

(Cash Equivalents)

1 2
Prior Year Ended
Year To Date December 31
Book/adjusted carrying value, December 31 Of PrO YEAI ............ccoovcveveveueeeececeeeieeeee et se e sas s ssseseses [eeeeeneneennnes 63,123,354 |......coenc.. 110,224,032
Cost Of CaSh EQUIVAIENTS BCQUITET ..........cveveveeeeieieieiieeeteeeeeeee ettt ettt s st et et e s eae s s st s et esesessasassssesesesesessananas |eeesesenensenes 130,598,734 |........... 1,266,614,069
AACCTUBI OF GISCOUNL ... ettt ettt ettt ee et e eaesee e e e e e s eseeee 2 e s esesesee 22 aesesee e e a2 e s e s e s e s e e e e s esesesesesnsnaes et esas s s snsnsesesnansnnnses [sessnacaceresesnnacaas 342,123 | 6,117,413
Unrealized valuation iNCre@s@/(AECIEASE) ........uciuiiiiiiiiie ettt ettt ettt st e et e e bt e bt e et saeesaeesbeesbeesbeebeenseennesnnesneesnees |orsesiieasissssesesiaesieesaesies [oaesaesaeseesee s s
Total gain (I0SS) ON AISPOSAIS .......c.cueueuiieieeeieeceeeeeee ettt ettt et a e st se et et eses e s s s s seseseseasssasassesesesesesssnassasesesesesesnas |oeseesesesesesenenenenaes 1,588 | 1,745
Deduct consideration received 0N GISPOSAIS ...........c.ccoivviiiuerereeieiieeeeeiete e st es sttt st esses s esssssesesesesssssssssesesesesessssessssnasases [oeeeaseseeees 138,337,479 |............ 1,319,833,904
Deduct amortization Of PrEMIUM ......... ittt ettt ettt sae e she e she e s be e s bt e be e bt enbeeasesaeesseesbeesbeenbeenbeenseennesnnes |oosesieaniessnese s esinesnesns [eaesaesaeseesseesaaesaessae s
Total foreign exchange change in book/adjusted Carrying VAIUE .............ccciiiiiiiiiiiieiiesieeie ettt [eeie s s siees [oesee s
Deduct current year’s other than temporary impairment r€COGNIZEA ............cooiiiiiiiiiiiiie et ene | sies oo see e s
Book/adjusted carrying value at end of current period (Lines 142+3+4+5-8-T+8-9) ........ccocoviieveveueeieeieeeieeeieeeeeeeseseieieienes [eeeeeeneeneens 55,728,321 | 63,123,354
Deduct total Nonadmitted @MOUNLS ...t e e e s e s e s e e nennes [sremneeneaee e e e eeeeneenannnes [eaeeee e e e
Statement value at end of current period (Line 10 minus Line 11) 55,728,321 63,123,354
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