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Statement as of June 30, 2021 of e MANHATTAN NATIONAL LIFE INSURANCE COMPANY
ASSETS

Current Statement Date 4
1 2 3
Net Admitted December 31
Nonadmitted Assets Prior Year Net
Assets Assets (Cols. 1-2) Admitted Assets
1o BONAS. et | inenieneis 106,897,525 | ...oouvvevererrireeeinirirnneis | cevieerinenens 106,897,525 | ......coveveene. 108,936,961
2. Stocks:
2.0 Preferred SIOCKS. ... | cebensi sttt | sebneinei et | e 0 [
2.2 COMMON STOCKS. ....cceuiiriiriireiieiiesie ettt sttt | cebsnsbensbesebsssb bt nntenntes | sebenessnsssnesenesnstnstnsineies | conesssssnnssnsssnessne s 0 [
3. Mortgage loans on real estate:
BT FIESEENS ..ottt | cebeeeb bbbttt | cebenebnee ettt | et 0 [
3.2 Other than firSt IENS.........c.eieuiiiierieieie ettt sesies | cebsssssbsstsss s sssnsbnnies | eebonsssnsinssnssnssnsinsinsins | connsansssnessssssness s 0 [
4. Real estate:
4.1 Properties occupied by the company (less §.......... 0
ENCUMDTANCES). ... veveeureeseeseeseeeseeeeseeseessees e ssess e st st s ss e sseee s e sbes s et e s ees st anssnssns | £retsessessassnessessessantnssnssass | nebsessesssssnssessastasssssnssases | sessessasssssnssnssassssnnssans L0 S
4.2 Properties held for the production of income (less §.......... 0
ENCUMDTANCES). ... e veevreereereeseeeeeeseeseeseesseseeessessssesess st ess e ssee st eseessessessassessessansnssnssns | essessessassnesssssessassnnssessess | nessessessssssssessessansnsssnssanss | soessessesssssnsssssessnsnsssens [0 RO
4.3  Properties held for sale (less §.......... 0 @NCUMDBIANCES).....veocererrereeeereeseeseeeseeseesessseans | reeseesesessessssessesssssssssnssass | sessessssssssssssessasssssessessanes | sressessssssssesssssassssnsssens [0 U
5. Cash ($.....769,767), cash equivalents ($....24,161,372)
and short-term investments ($.......... 0) -ttt sttt | eresesseseesenan 24,931,139 | oo | e 24,931,139 | oo 18,601,102
6. Contract loans (including $.......... 0 PrEMIUM NOLES).....vuvveveveerieereieteee ettt ssaenes | coeserssssessesesas 4,940,961 | .o | e 4,940,961 | ...coeverrne 5,018,848
T DBIIVALIVES. ..ottt bbbt | sesbsesb sttt enienen | nesteni st enienes | ertesient sttt (0 RO
8. Other INVESIEA @SSELS........ovurerrirrirrieiiet sttt ens | sesbesbesi st esienen | sestresiesiesi s enienes | ertestent sttt (0 OO
9. RECEIVADIES fOr SECUMHIES......u.vvrererererrirriretisiiesiie ittt | sestsessesiesiesiesiesiesieses | sestesiessesssessessessesienes | cstnesiessessessessessenened (0 RO
10.  Securities lending reinVested COlIALETAl ASSELS...........ovrurrirrirriririirisrissiseissnseessssessssessses | eersssssessessssssssnssessssssnssess | sessessessssssesessesssssssssessanss | oessessesssnssessessensnssnssens 0 [
11, Aggregate Write-ing for INVESIE @SSELS.........crvurerriririrrirririsessessese s sssssssessesessens | srsessssssssssssssssssssssssssesns [0 [0 P (O P 0
12.  Subtotals, cash and invested assets (Lines 1 to 11)
13. Title plants less §.......... 0 charged off (for Title insurers only)
14.  Investment income due and @CCTUEM............ouurveenirrierinririereeereese e
15. Premiums and considerations:
15.1 Uncollected premiums and agents' balances in the course of ColleCtion............cceeeevees | vevvverriererireneinns 162,406 | ..coocovverierireins 29,969 | ..o 132,437 | oo 207,709
15.2 Deferred premiums, agents' balances and installments booked but deferred
and not yet due (including §.......... 0 earned but unbilled Premiums).........cccccevvevveeveeres | covveevvereienienns 3,403,073 | oo 19,800 | oo 3,383,273 | oo 3,449,388
15.3 Accrued retrospective premiums (§.......... 0) and contracts subject to
redetermination (§.......... 0)-enerteeteer ettt snnsans | saeesieesaessaeesaes s e saesssensaens | seeessessaessaessaes st s ssensaentaens | esteesisestaes s es st s teeniae (0 OO
16. Reinsurance:
16.1  Amounts recoverable from FBINSUETS..........c.cueuieeviiiveieieiceie et sssesessssesiens | saessessssessesissessenas 26,813 [ .o | e 26,813 | oo 526,352
16.2 Funds held by or deposited with reinSUred COMPANIES..........ccrrurereerrerrireineirrinineinees | ceeeereesesessesesessesessesseeess | eereeseesessnseeesessessssessssessns | seesessessssssssessessssssssenes [0 RO
16.3 Other amounts receivable Under reiNSUrANCE COMMTACES...........c..rvuruerierieriiriierieries | s sisesisenies | sereresesinesisesisesisesisesisenines | erseesssesssssssessessssesseesses 0 [
17. Amounts receivable relating to UNINSUIEA PIANS..........cruuriieiiriiineireiseeeesissieeseieseseeests | eeeessessesssssseesssessessssssess | sessesssssssssssssssesssssssssessesss | sressesssssssssessessassssssnssens [0 RO
18.1 Current federal and foreign income tax recoverable and interest thereon..............ccceeveeveeees | cvveervivcieivereinne. 33,780 [ oo | e 33,780 | oo 179,614
18.2 Net deferred taX @SSEL. ...ttt sest s | reessnesenesesaes 2,618,736 | coeovvvverrcrrnns 1,483,882 | .o 1,134,854 | ..oovvon. 1,211,219
19.  Guaranty funds receivable or 0N dePOSIt...........c.occvveiiirieieicreie et ssesens | eveeresies s 15,714 | oo | e 115,714 | oo 127,699
20. Electronic data processing €qUIPMENt ANA SOWAIE. .........euurururrirreerrerieiinseseesssesesesssasesees | eessssessesssssssesessessesssssessns | reesssessssssssessessssssesessens | sesesssssessssssssessassssssessn [0 U
21, Furniture and equipment, including health care delivery assets ($.......... ) T OO USROS ESUUOTTTT [0 U
22. Net adjustment in assets and liabilities due to foreign EXChANGE FatES.........c.eirrirriirrirrinines [ crririerireisseiseseissieies | rreesseseseessssessesssssesnssens | seeesssssssssssssessnssssssnssn [0
23. Receivables from parent, subsidiaries and affiliAteS...........cc.cceeeieiriiiieicee s | cereverisrese s | erresissesses st es s sessese s | eressessesssese e tes e seees [0 17,540
24. Health care ($..........0) @nd Other aMOUNLS FECEIVADIE..................ovvereeeeeeeeeeseeeeeeeseesseeeseesiens | eoeerseesssesssessssssssssssssssnsnns | eosersssssssssssssssssssssssnsssnsans | onesnsssssssssssssnssssssanees 0
25.  Aggregate write-ins for other than iNVeSted @SSELS...........uwruririnririnineiiesnereecssseieis | rsisrsssessesessssssneaas 4,862 | oo (O 4,862 | o 0
26. Total assets excluding Separate Accounts, Segregated Accounts and Protected
Cell Accounts (LiNes 12 throUgh 25)...........uveeuerrmmevirrierinesinesiesessssesseessesssesssessseessans | cromsessesenns 144,510,211 | oo 1,533,651 | ..evrvrcrenne. 142,976,560 | ......oveveene. 139,675,784
27. From Separate Accounts, Segregated Accounts and Protected Cell ACCOUNLS..........cuevveueees | ceverreiniieieiieieeeieiesisieis | erseniesesiesssssssesesssssesens | essssessesssssssesssssssessesnes [0 TR
28.  Total (LINES 26 @NA 27).......ouuereererrirrererieesiesiseesisesesessissesssesssesssssssssssssessssssssesessssnssesss | sessssessssnenes 144,510,211 | oo 1,533,651 | ..ovvvvrerenne. 142,976,560 | ......coveveene. 139,675,784
DETAILS OF WRITE-INS
1100, Rt | Sebiete ettt | seres sttt s | seesiens sttt (O N
1102, ot R Rkt | Sebiete ettt | senis sttt nenes | seebsens sttt (O N
1103, ettt | Sebtees bttt ent e | senes sttt nnene | sessseess ettt (O
1198. Summary of remaining write-ins for Line 11 from overflow Page..........cccvveveiirrieieiieieieiies | cvveeieieesie s 0 | oo (01 TR 0 | oo 0
1199. Totals (Lines 1101 thru 1103 plus 1198) (LINE 11 @DOVE)......cvuevuiuieerieieiiieieisiessisississiesens | cvesiersissssssessssssessessnead 0 | e (01 P (01 P 0
2501. MiSCElANEOUS TECEIVADIE. ..........coucveiveierecri ettt besaenes | snsesaessssssessessssesea B.862 | oo | e L
2502, oottt | SeneRi sttt | ieee sttt nes | eesi ettt (O
2503, oottt enntn | Seeetiee sttt entn | £reee sttt et enes | eesss ettt O
2598. Summary of remaining write-ins for Line 25 from overflow Page..............cucreeeneneuirenineinees | coveeeernseneissieesssesseeenn [0 N (01 RN 0 | oo 0
2599. Totals (Lines 2501 thru 2503 plus 2598) (LiNE 25 @DOVE)......ccrvererrermusnrssresessrssssesessessessrssness | seseessssasessessssesssens 4,862 | oo (01 I 4,862 | v 0




Statement as of June 30, 2021 oftthe MANHATTAN NATIONAL LIFE INSURANCE COMPANY

LIABILITIES, SURPLUS AND OTHER FUNDS

1
Current
Statement Date

2
December 31
Prior Year

10.
1.
13.

14.
15.1
15.2

16.

17.

18.

19.
20.
21.
22.
23.
24.

Aggregate reserve for life contracts $.....63,775,383 less $.
included in Line 6.3 (including §.......... 0 Modco Reserve)
Aggregate reserve for accident and health contracts (including $
Liability for deposit-type contracts (including $.......... 0 Modco Reserve)
Contract claims:
B0 LBt
4.2  Accidentand health...........ccccocveurnnnee.
Policyholders' dividends/refunds to members $
Provision for policyholders' dividends/refunds to members and coupons payable in following calendar year - estimated amounts:
6.1  Policyholder's dividends/refunds to members apportioned for payment (including $.......... 0 Modco)
6.2  Policyholder's dividends/refunds to members not yet apportioned (including $..........0 Modco)......
6.3  Coupons and similar benefits (including §.......... 0 Modco).......covverrerrrennens
Amount provisionally held for deferred dividend policies not included in Line 6......

Premiums and annuity considerations for life and accident and health contracts received in advance

less §.......... 0 discount; including $.......... 0 accident and health PrEMIUMS............cocuiuriiriiiseie sttt snsseees
Contract liabilities not included elsewhere:

9.1 Surrender values 0N CANCEIEA CONMTACES...........cc.cvueviiirieeicice ettt bbbt bbb se s
9.2 Provision for experience rating refunds, including the liability of §.......... 0 accident and health experience rating

refunds of which §
9.3 Other amounts payable on reinsurance, including $
9.4 Interest Maintenance Reserve
Commissions to agents due or accrued - life and annuity contracts $..........
and deposit-type contract funds §.......... (0SS
Commissions and expense allowances payable on reinsurance assumed
GENEral EXPENSES AUE OF ACCTUEH. ......ruuvuereerrerresieeeeeseeseesseeseeseessseseesessesseessess et ees e ss e s se s 8 ee e s s s en et b s st ssee st
Transfers to Separate Accounts due or accrued (net) (including $.
allowances recognized in reserves, net of reiNSUrEd AlIOWANCES)..........cvureirrerrerrirnernrerisersse e eesssese st ss et esssessees
Taxes, licenses and fees due or accrued, excluding federal INCOME tAXES..........vvururerirrerririreeinrieesesseseese s ssssssssees
Current federal and foreign income taxes, including $.......... 0 on realized capital gains (losses)...
NEt AETEITEA tAX HADIILY.....rv.rveveereeeieies ettt sttt
UnEarned iNVESIMENT INCOME..........ceuiiireiiete ettt bbbt s s bbb b b s st s s s s bbb st b s b b st s e
Amounts withheld or retained by reporting entity as agent or trustee
Amounts held for agents' account, including $.....418,433 agents' credit balances
Remittances and items NOt AlIOCALEM. ............ccceiiicieiices et b bbb s st es s naen
Net adjustment in assets and liabilities due to foreign exchange rates...
Liability for benefits for employees and agents if not included above
Borrowed money §.......... 0 and interest thereon §......... [0SO
Dividends to stockholders declared and unpaid
Miscellaneous liabilities:
24,01 ASSEE VAIUALION FESEIVE. .....uvveieiriicieiseisieese ettt s et Rt s bbbt
24.02 Reinsurance in unauthorized and certified ($.......... 0) companies...........
24.03 Funds held under reinsurance treaties with unauthorized and certified ($
24,04 Payable to parent, subsidiaries and affillAteS............ccoviverireieiieicee ettt
24,05 Drafts outstanding.........c.ccoevververerrerereinnnnes
24.06 Liability for amounts held under uninsured plans
24,07 FuNds Neld UNAET COIMSUIANCE. .........euuiurieireireiiieiseieissse et es s eese st ss bt ae bbbt s et s s st n s s st
24.08 Derivatives
24.09 Payable for securities
24.10 Payable for securities lending
2411 Capital notes §.......... 0 and interest thereon $.
Agaregate WHte-iNS fOr [IADIIHIES. ..........c.cvrvieeieeieiceeie ettt ettt ettt b b s s bt s e st st ns st
Total liabilities excluding Separate Accounts buSINESS (LINES 110 25).......cvuvieeicrcreeeeiesee ettt be e
From Separate Accounts statement. .
Total liabilitIeS (LINES 28 AN 27)........cvivicreieieeesiete ettt ettt a bbb b a b e bbb a et bbb s s st s st s e st st ebans
COMMON CAPIAI STOCK........uvviiietiitcteiict sttt bbb bbbt s e b bbb s s b s bbb s bbb st bt a ettt n st s s e
Preferred capital stock
Aggregate write-ins for other-than-special surplus funds
SUPIUS NOLES. .....cecviiecteicce ettt bbb s bbbt bbb s At bbb s s bbb a b s e Rt s s st b e R b b e b bR bttt b s st et n et b nas
Gross paid in and contributed surplus. .
Aggregate write-ins for SPECIal SUMPIUS fUNAS..........ccvcuiieiieiiiccecee ettt et bbbt s e bbbt s nas
UNASSIGNEA FUNGS (SUMPIUS)......cvivuiverieereteiiiets ettt ettt bbb bbbt bbb bt s b bbb b s b bR bbbt s st et s et st et santens
Less treasury stock, at cost:
361 ... 0.000 shares common (value included in Line 29 §.......... 0) ettt ettt
36.2 ... 0.000 shares preferred (value included in Line 30 §.......... 0]ttt bbbt
Surplus (Total Lines 31 + 32 + 33 + 34 + 35 - 36) (including $..........0 in Separate Accounts Statement). .
Totals Of LINES 29, 30 NG 37.....vieicieiee ettt st bbb s ettt
Totals of Lines 28 and 38 (Page 2, LiNE 28, COl. 3)........ccieieuierireieiiisiieicisetesie sttt sttt st

....................... 4,939,947

e 1,548,698

...................... 130,482,460

.10,799,205

.......................... 2,500,000

.................... 13,299,205

.................. 142,976,560

2501.
2502.
2503.
2598.
2599.

UNCIGIMEA FUNAS. ...ttt s st bbbt en

Summary of remaining write-ins for Line 25 from overflow page....
Totals (Lines 2501 thru 2503 plus 2598) (Line 25 above)...........

......................... 546,801

3101.
3102. .
3103.
3198.
3199.

s for Line 31 from overflow page
Totals (Lines 3101 thru 3103 plus 3198) (Line 31 above)...........

3401.
3402. .
3403.
3498.
3499.

Summary of remaining write-ins for Line 34 from overflow page .
Totals (Lines 3401 thru 3403 plus 3498) (LINE 34 @D0VE).......ciuiuereiiieiieieiiissiesi ettt es bt ssse st ee s st es st en s bt st nsennanta

Qo3



Statement as of June 30, 2021 of e MANHATTAN NATIONAL LIFE INSURANCE COMPANY
SUMMARY OF OPERATIONS

1
Current
Year to Date

2
Prior
Year to Date

3
Prior Year Ended
December 31

©® NS ORA N =

10.
11.
12.
. Disability benefits and benefits under accident and health contracts..
14,
15.
. GrOUD CONVETSIONS......cocvveiriiieieeisiete et sese e ees
17.
18.
. Increase in aggregate reserves for life and accident and health contracts.
20.
21.
22.
. General insurance expenses and fraternal expenses
24.
25.
. Net transfers to or (from) Separate Accounts net of reinsurance
27.
28.
. Net gain from operations before dividends to policyholders and federal income taxes (Line 9 minus Line 28)..
30.
31.

32.
33.

34,

35.

36.
37.
. Change in net unrealized capital gains (losses) less capital gains tax of $
39.
40.
. Change in nonadmitted assets
42.
43,
. Change in asset valuation reserve
45,
46.
. Other changes in surplus in Separate Accounts Statement
48.
49,
50.

51.

. Dividends to stockholders
. Aggregate write-ins for gains and losses in surplus
. Net change in capital and surplus (LInes 37 through 53).........cccueurieieiiieieeiseese et
. Capital and surplus as of statement date (LINES 36 * 54)..........ccccveieriuririiieiiiecsee ettt

Premiums and annuity considerations for life and accident and health Contracts............c.ccevvevreerveivereeeceeeseeeeseeeenas
Considerations for supplementary contracts with life contingencies...
Net investment iNCOME...........cooevvieeiiesce e
Amortization of Interest Maintenance Reserve (IMR)............ccocoovveunrnrnnininninnenns
Separate Accounts net gain from operations excluding unrealized gains or losses...
Commissions and expense allowances on reinsurance ceded...........coccevvvevnnen.
Reserve adjustments on reiNSUrANCE CEABM. ..ot b s bnns
Miscellaneous Income:
8.1 Income from fees associated with investment management, administration and contract guarantees

from Separate Accounts
8.2 Charges and fees for deposit-type contracts.....
8.3 Aggregate write-ins for miscellaneous income..
Totals (LIneS 110 8.3) ..o
Death DENEILS........ccurveieriiciee et
Matured endowments (excluding guaranteed annual pure endowments)..
ANNUILY DENETIES.......ocvecveeeccese et

Coupons, guaranteed annual pure endowments and similar benefits
Surrender benefits and withdrawals for life contracts...........c...cc.evvee.

Interest and adjustments on contract or deposit-type contract funds..
Payments on supplementary contracts with life contingencies...............

Totals (LINES 1010 19)...uuviieiieiiete ettt sttt bbbttt bbb s s bt
Commissions on premiums, annuity considerations and deposit-type contract funds (direct business only)...........cccccveueeee
Commissions and expense allowances on reiNSUrANCE aSSUMEM.........cuvruieireieiiiieiseieessiesseissssssese s ssssessessssssessesesns

Insurance taxes, licenses and fees, excluding federal INCOME tAXES.........c.ccevicrireiecieiiieee et et
Increase in loading on deferred and uncollected premiums

Aggregate WHte-INS fOr AEAUCHIONS.........c..cuiueieiciie et s bbbttt
TOLAIS (LINES 20 10 27)....vuvvveiiiieieisieie sttt sttt bbb s bbb

Dividends to policyholders and refunds 10 MEMDETS.............coeiiiiieiiicie et s
Net gain from operations after dividends to policyholders, refunds to members and

before federal income taxes (Line 29 MINUS LINE 30)........ccuuiueuiuiiieieiiieieieieissesesssssse s tesses sttt nsenas
Federal and foreign income taxes incurred (excluding tax on capital gains)...........ccceveurieieiisieiee e
Net gain from operations after dividends to policyholders, refunds to members and federal income taxes and

before realized capital gains or (10ss€s) (Line 31 MINUS LINE 32).......c.eiiueiriiiriieiieieieisieesse ettt ssenees
Net realized capital gains (losses) (excluding gains (losses) transferred to the IMR) less capital gains

tax of $.....(7,707) (excluding taxes of $.......... 0 transferred to the IMR)..........cc.ocveiueieeee et
Net inCome (LINE 33 PIUS LINE 34).......c.iuieeicieieicceesiteie ettt bbbt b n

CAPITAL AND SURPLUS ACCOUNT
Capital and surplus, DECEMDET 31, PHIOT YEAN...........cvevereieieieiese ettt sttt st s e b s senens
NEEINCOME (LINE 35)....eucuiieveeiieeicisie ettt ettt sttt a sttt s bttt e a sttt bt
(1,143)

Change in net unrealized foreign exchange capital gain (loss)
Change in Net deferred INCOME tAX..........cvivcueieieiece ettt s ettt ettt s s s s saes

Change in liability for reinsurance in unauthorized and certified COMPANIES............ccevvveeiricriiieeceeee s
Change in reserve on account of change in valuation basis, (increase) or decrease

Change N TEASUNY STOCK..........eveevierieesietctese sttt sttt e st s st s et e b st s st a ettt s bt en s san s een
Surplus (contributed to) withdrawn from Separate Accounts during period

Change in surplus notes
Cumulative effect of changes in accouNting PrINCIPIES.........c.cvviveiieieiriecce et
Capital changes:

B0, PRI MMttt
50.2 Transferred from surplus (Stock Dividend)
50.3 Transferred to surplus
Surplus adjustment:

B PAIA UMttt
51.2 Transferred to capital (Stock Dividend).
51.3 Transferred from capital
51.4 Change in surplus as a result of reinsurance

..193,846

..1,682,434

...(2,212,352) | ...

..(2,097,158)

..... (12,082)

N 4

468,908
..................... 119,661

896,435

...4,246,750
..................... 119,175

...11,536,472
..................... 232,080

................. (1,003,550)
.................... (318,688)

.................... (364,055)
.................... (196,895)

................. (3,821,342)
.................... (446,991)

.................... (684,862)

......................... 7,707

.................... (167,160)

.................... (735,652)

................. (3,374,351)

.................... (918,688)

.................... (677,155)

.................... (902,812)

................. (4,293,039)

.................. 9,193,324
.................... (677,155)

..(4,299)]....

.................. 9,860,318
.................... (902,812)

.................. 9,860,318
................. (4,293,039)
.(33,862)

..................... 460,924
...(614,921)

.................. 4,105,881

.................... (513,466)

.................... (666,994)

................ 13,299,205

.................. 9,346,852

.................. 9,193,324

08.398.  Summary of remaining write-ins for Line 8.3 from overflow page. |
08.399. Totals (Lines 08.301 thru 08.303 plus 08.398) (LN 8.3 ADOVE)..........ccoveererrererrsresrersissesssssssssssssssssssssssssenssssssssnens
2701.  Reinsurance administration agreement EXPENSE..........oeuierireurreiinirreeirsieee sttt s s sssessennes
2702.
2703.
2798.  Summary of remaining write-ins for Line 27 from OVEflOW PAGE.........c.ccueveveeieiieiieeeeieeecesee et ssssssssssesssas | sressesisssssesssssssssssssnnd [0 [0 0
2799. Totals (Lines 2701 thru 2703 plus 2798) (Line 27 above)
5301.
5302.
5303. . | .
5398.  Summary of remaining write-ins for Ling 53 from OVEIfIOW PAJE.........ceviiieeieiceece et sessessenes | eevessesssssssssssssseseesesad [0 [0 U 0
5399. Totals (Lines 5301 thru 5303 plus 5398) (LINE 53 @DOVE).........cc.ccuiveerriiirereresiieisisseiseisseesesssssesssssesssssssssssssssssssssesins | sesesessesssssassesssssssesesad (O P [0 P 0
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Statement as of June 30, 2021 oftthe MANHATTAN NATIONAL LIFE INSURANCE COMPANY

CASH FLOW

Currer11t Year Prior2 Year Prior Yegr Ended
to Date To Date December 31
CASH FROM OPERATIONS
1. Premiums collected Net Of FEINSUTANCE............c.ccuieeveciereceeeecetce ettt sa s sesaesns | essssesessnsneas 3,043,874 | ..o 2,936,471 | oo, 5,701,266
2. NEUINVESIMENT INCOME......cvurieiececiriiece ettt bbbt bbb bbb bbbttt ennens | ebebsessessanianes 1,473,207 | oo 1,750,382 | oo 3,266,812
3. Miscellaneous income ....260,193 ...275,189 545,985
4. Total (LINES 1 HIOUGN 3).....ouieeieeieie ittt bbbttt enbins | cbsnebinessnneeees ATTT274 | 4,962,042 | ..oovvvirenne 9,514,063
5. Benefit and 10SS related PAYMENLS........c..cocviviieiieescee ettt s st s s sanasssssanes | svesseseesnsnans 4,663,300 | .oocevrirernne. 5,922,436 | ...cccovernee 10,847,325
6. Net transfers to Separate Accounts, Segregated Accounts and Protected Cell ACCOUNLS............ccocevevcueeeiereirieeiies | cererieiieiisieseessssssiesissnns | cresiesesissesessssssssessssenss | essesesissesssssssssssessesinses
7. Commissions, expenses paid and aggregate write-ins for dedUCHIONS.............cc.cveveicveirieeceee e seieeiens | cveeresesssenens 1,688,834 | oo 985,252 | .ovevevreein 1,886,274
8. Dividends paid t0 POCYNOIAETS.........cuuieiurririiceeie it eiseise ettt sttt sttt est st nnnens | sbesbsesssssessassanssnes 3,306 | v 4278 | oo 8,087
9.  Federal and foreign income taxes paid (recovered) net of $.....(7,707) tax on capital gains (I0SSES)........cc.cervvererrrvvrnns | corerrrrerrreriannes (CYZR 7L | ol [T (730,390)
10. Total (Lines 5 through 9) 5,883,211 6,911,966 12,011,296
11. Net cash from operations (Line 4 MINUS LINE 10)........c.ccvevriurierriieeeieecieees e tetese e seses s sssse s ssse st s sessessssessssessans | sevessesssessenes (1,105,937) (1,949,924) | ....ooovvevnee. (2,497,233)
CASH FROM INVESTMENTS
12.  Proceeds from investments sold, matured or repaid:
121 BONAS.... vttt | siieetestensenen 2,141,576 | covvne 8,752,377 | covvvrrren. 13,082,295
12,2 SHOCKS...veereceticttee bbbt n i | Hesbtb Rt b et ebes | etbtbe Rttt sttt bes | enbne sttt
12,3 MOTIGAGE I0BNS.......eueeieceeie ettt s st en s tsnes | sestnssessestessansessessantnsnns | essssssssessastantnssestansntnns | estssesessestensanssessensantanenns
12,4 REAIESIALE. ......oueeciee Rttt | enbt bRttt e | etbtb ettt ebes | enbne ettt
12.5  Other INVESIEA BSSELS.......urvuecererrirrirecireieie st ettt et sttt s sttt st s s e ssessans | sestsssessessessanssnssessantnsnne | fessssssssessastasssnssestassnssns | esssssessessossnssessessanssnsnns
12.6 Net gains or (losses) on cash, cash equivalents and short-term iNVESIMENLS...........cccieiiinrieieeeeceiei | e | e sensesees 89 | e 90
12.7  MISCEIIANEOUS PrOCEEAS.........cvuveiviiiictiieic ettt bbb b st bbb b sse bt ssse s s tessesans | sssbstesssssssssssssesses 1,302 | s | e
12.8 Total investment proceeds (LINES 12.110 12.7).....ccveiiriieieieiisieseissiese sttt sessesseses | svssessessessssenns 2,142,888 | .....ccoovvverne. 8,752,466 | ......ccceonue. 13,082,385
13.  Cost of investments acquired (long-term only):
13.1 Bonds.... ..599,906
13,2 SHOCKS . vvueriererieise ettt sttt R SRRt st et ntens | Sestntetententen s e ssensentensans | festessnssessantent s ententantans | estnssessestens s est st an st
13.3 MOMGAGE I0BNS.......... vttt ettt bbb a s s et s st en s s bt ssessens | sbsebestessesstessessssensessesns | sessessessesastessesssensessessnses | sebestessessten e s et s s s s tns
1304 REAIESIAE. ... sttt st ts | sesetentes et et et st enrenretne | fretestesetaetet st s tnens | netestessee et es st nenneen
13,5 ONEI INVESIEA @SSELS.......ueueieierciscireceete ettt bbb bbb E bbb bbb aenbees | esbebse s enbeeb et e bs et s enbsbans | etbebsessess st st ebsentesbsebans | esbanesessastastnebsensenbanbaneaa
13.6  MiSCElIANEOUS @PPIICAIONS. ..ottt s st ensesnsns | snsessesssssssesssssnsesessnssnsens | erssssssssessesneas 192,205 | .o
13.7 Total investments acquired (LINES 13.110 13.6)....cccvivirieiiiieirieeesie ettt esnts | asebsessssessesssssssessessnsenas (| 192,205 | oo 599,906
14.  Netincrease or (decrease) in contract loans and premium notes...... .(77,887) ] ... ..(431,090) ....(506,781)
15.  Net cash from investments (Line 12.8 minus Line 13.7 and LiNE 14)........c.cuueiiicirierieeiecseseese st sniens | cvenvessssassnanns 2,220,775 | oo, 8,991,351 | cooorerine 12,989,260
CASH FROM FINANCING AND MISCELLANEOUS SOURCES
16.  Cash provided (applied):
16.1 SUPIUS NOES, CAPITAI NOTES.........eereucereireie ettt st s bbb ess e bas | Sesbebsetsestess et ebsessestntsns | esbstsessessastastsessestestantsns | esbsesessestassessessensantaneans
16.2 Capital and paid in surplus, [eSS treasury StOCK...........ccoeevreerreeiesieieescseessssesessssessessssesesessessesssssnssssenss | senversessereerenss,000,000 [ 1oveiviisieiicisieceeceiees | cveereeeresinins 3,000,000
16.3 BOITOWEH FUNAS. ... eececeeeeie ettt bbb bbb en b et e tn | Hesbebseesentee b et ebsessentstans | etbstsessessastastessestansantans | esbasesessestasssessessessantanean
16.4 Net deposits on deposit-type contracts and other insurance liabilities............cccoovevvivceeicevicevceniesceeeees | veveerieereennenn(132,232) | o 41,319 | o, (145,472)
16.5 DIVIAENAS 10 STOCKNOIAETS..........oo ettt s sttt et stenen | sestestsessestessassnssessentnenns | esssssessessastasssnssestassansnns | estsesessestasssssessessansnnenns
16.6 Other cash provided (applied)... ...(1,022,675) ..(2,410,633)
17.  Net cash from financing and miscellaneous sources (Lines 16.1 through 16.4 minus Line 16.5 plus Line 16.6).......... [CLTRRETS) ] [ 443,895
RECONCILIATION OF CASH, CASH EQUIVALENTS AND SHORT-TERM INVESTMENTS
18. Net change in cash, cash equivalents and short-term investments (Line 11 plus Line 15 plus Lin€ 17).......ccccvvveveeeee | cevvvererricnnad 6,330,037 | .covvererren 6,060,071 | ..cvvverernnne 10,935,922
19. Cash, cash equivalents and short-term investments:
191 BEGINNING OF VAN ...t bbbttt | cbtsntentnneas 18,601,102 | ..oovvvereirnee 7,665,180 | .oovvvvcirinnee 7,665,180
19.2 End of period (Line 18 pIUS LINE 19.1).......uriuriirieiiieciisiiscssssssis sttt st sssssssssssssssnssns | svssssesssnsens 24,931,139 | oo 13,725,251 | coovreerenn. 18,601,102
Note: Supplemental disclosures of cash flow information for non-cash transactions:
I L e " [ [ 292,500 |
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Statement s of June 30, 2021 ofthe. MANHATTAN NATIONAL LIFE INSURANCE COMPANY
EXHIBIT 1

DIRECT PREMIUMS AND DEPOSIT-TYPE CONTRACTS

Currer11t Year Prior2 Year Prior3 Year
To Date To Date Ended December 31
1o INAUSHIIALTITE. ...t | sebbe bbb bbbt | Sbe bbbttt | fenbie bbb
2. Ordinary life INSUMANCE. .......cvuevereieeieiceeee ettt st sses s sssaesnsas | saessessssssssssssssssssssesnsa 6,351,918 | .ooovireieceeecee 6,323,160 | ..covevrerrereecee 12,633,848
3. Ordinary individual BNNUILIES............c.cvueveriiveiieieicie ettt ssssnaes | ovsessessssssesses s esses s aenes 100,611 | oo 84,702 | oo 101,225
4. Creditlife (Qroup and INAIVIAUAL). ........ccoveveveireee ettt tes b s esse e | eebessssesssssssesssssssessessssessessssessessntes | sessessssessessesassesestssessssssssssessesssanss | sestessessssasssssesssssssessessstessessssensasenes
B GTOUD lf8 INSUTANCE. ... .o veeerreriaiieiseise ettt sttt st s bbb nts | £eseesesbeesessesbee b e b sessessesbneessestensans | eebietsnesessastaesebseeseebaebseesestenbenbnnss | Shsesseesantessessestens e b e s s es s st s s sents
6. GOUD GNNUILIES........cvevecveciieeieeieiseee ettt b st et s b es s b st sss s s esses e sesansas | aebessessssisssssesssssssesssssstessessstessassnses | essessssessessetansesssensesssssnssssessesssanss | sestessessesosssssesssssssessesassessessssansasenes
T AGH = GrOUD. ottt b s E ekt | £eseeEeeEeE e R R eeE e bR s R R ee b e ket e s R enEentes | eeEetsreseREesE et e R s e s e bt et e s b st et ent | Shseeiees st et et st et es sttt nE s
8. A&H - credit (Group and INAIVIAUAL. ..........ccvicieiiiecee ettt saebens | ebesessesessssssesessesesssssebessesesessssetesss | sbsssssessssesesssssesassesessssssesessssesessnnns | sbesessssesssssesesssssesassetesessesesssantesans
0. ABH = OhBI ..ottt | ehsseness ettt 39,025 | coooeeereeeeeeeeeeren 45,931 | oo 85,555
10.  Aggregate of all Other iNES Of DUSINESS.........c.cvvcviiiecieiicie e renies | eteresssisesesssesesssesesssebessssaesned 0 | oot 0 | oo 0
11, Subtotal (LiNeS 1 throUGh 10).........cveveieeieeiereese ettt ssssssessens | orssssesssssssessesssssssessesanes 6,491,554 | ..o 6,453,793 | oo 12,820,628
12.  Fraternal ( Fraternal Benefit SOCIEHES ONIY).......ciuiieieiiiiiiieiisiesessissiesess s sssssiens | ressssessessssessessssessessesssssssesssssssessess | stesisssssessesssssssessesssessesssssssessessssess | ssssssssessessssessessssessessssessessessssssesss
13, Subtotal (LiNES 11 throUGN 12).......oecveeeieiveeeeeeecseeee ettt saens | oevsssessssssssssesessessessesanes 6,491,554 | ..o 6,453,793 | oo 12,820,628
14, DEPOSIt-YPE COMIACES. .. ...ovrieiiciiiie ittt ettt b e bbb ssesssssntens | £sessstessessstessesssssnsessessnssssessessnsessess | sressmssnsessessnssssessessnsassessnsansessesansass | eesssossessessnsessessnsessessesnsassessnsansassas
15, TOtal (LINES 13 @NG 14)......cueeeieeerireeieesei ettt ssssssssssssessansens | sesesssssessssssssessasssssessn 6,491,554 | ..o 6,453,793 | oo 12,820,628
DETAILS OF WRITE-INS
00T, ettt R Rt ens | e e bR R bR | HERE Rttt | bRt
1002, ookt ens | et RS e bRt es | HeRE ettt | st
1003, oottt R Rt ens | e RS R Rt | HeREeeR R Rttt nents | iR
1098. Summary of remaining write-ins for Line 10 from oVerfloW PAGE.........cceviveveireeieiieiiieiiens | coereireieieieesses s 0 | oo [0 U 0
1099. Total (Lines 1001 thru 1003 plus 1098) (LiNE 10 @DOVE).......cuerururererierseerisrssemsersssesssssesnes | omessesssssssssessmsssssssssssssssssssssessenes 0 [ o 0 ] et 0

Q06




Statement as of June 30, 2021 ofthe MANHATTAN NATIONAL LIFE INSURANCE COMPANY

NOTES TO FINANCIAL STATEMENTS

Note 1 - Summary of Significant Accounting Policies

A. Accounting Practices

The financial statements of Manhattan National Life Insurance Company (the “Company”) are presented on the basis of accounting
practices prescribed or permitted by the Ohio Department of Insurance.

The Ohio Department of Insurance recognizes only statutory accounting practices prescribed or permitted by the State of Ohio for
determining and reporting the financial condition and results of operations of an insurance company, for determining its solvency
under the Ohio Insurance Law. The National Association of Insurance Commissioners’ (“NAIC”) Accounting Practices and
Procedures manual has been adopted as a component of prescribed or permitted practices by the State of Ohio. The Company
has no prescribed or permitted practices that would result in differences between NAIC Statutory Accounting Principles (“NAIC
SAP”) and the State of Ohio basis, as shown below:

Net Income June 30, 2021 December 31, 2020

(1) State basis $ (677,155) $ (4,293,039)
(2) State prescribed practices that increase/(decrease) NAIC SAP - -
(3) State permitted practices that increase/(decrease) NAIC SAP - -
(

4) NAIC SAP $ (677,155) $ (4,293,039)
Surplus

(5) State basis $ 13,299,205 $ 9,193,324
(6) State prescribed practices that increase/(decrease) NAIC SAP - -
(7) State permitted practices that increase/(decrease) NAIC SAP -

(

8) NAIC SAP $ 13,299,205 $ 9,193,324

B, C & D — No significant changes.

Note 2 - Accounting Changes and Corrections of Errors

Not applicable.

Note 3 - Business Combinations and Goodwill

Not applicable.

Note 4 - Discontinued Operations

Not applicable.

Note 5 - Investments

A, B & C — No significant changes.

D. Loan-Backed Securities

(1

)

@)
(4)

®)

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

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

The Company has no loan-backed securities with a credit-related OTTI charge recognized during the period.
The following table shows all loan-backed securities with an unrealized loss:

a. The aggregate amount of unrealized losses:
1. Less than 12 months $13,334
2. 12 months or longer 50,913

b. The aggregate related fair value of securities with unrealized losses:
1. Less than 12 months $163,279
2. 12 months or longer 255,966

Based on cash flow projections received from independent sources (which reflect loan to collateral values, subordination,
vintage and geographic concentration), implied cash flows inherent in security ratings and analysis of historical payment
data, management believes that the Company will recover its cost basis in all securities with unrealized losses at June 30,
2021. The Company has the intent to hold securities in an unrealized loss position until they recover in value or mature.

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

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

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

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

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

J.  Real Estate — Not applicable.

K. Low Income Housing Tax Credits — Not applicable.
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Statement as of June 30, 2021 ofthe MANHATTAN NATIONAL LIFE INSURANCE COMPANY
NOTES TO FINANCIAL STATEMENTS

L. Restricted Assets — No significant change.

M.  Working Capital Finance Investments — Not applicable.

N. Offsetting and Netting of Assets and Liabilities — Not applicable.
0. 5GI Securities — Not applicable.

P. Short Sales — Not Applicable.

Q. Prepayment Penalty and Acceleration Fees — Not applicable.

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

Note 6 - Joint Ventures, Partnerships and Limited Liability Companies

Not applicable.

Note 7 - Investment Income

No significant change.

Note 8 - Derivative Instruments

Not applicable.
Note 9 - Income Taxes
No significant change.

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

A.B.&C.
The Company is an indirect subsidiary of Glidepath Holdings, Inc., which is a subsidiary of Massachusetts Mutual Life Insurance
Company (“MMLIC”); 100% of the Company’s outstanding common stock is directly owned by Manhattan National Holding Corporation
(“MNHC”). The Company’s common stock was contributed to MNHC on September 25, 2008, from Great American Life Insurance
Company (“GALIC”). See Schedule Y, Part 1, Organizational Chart.

During the period, the Company paid (received) federal income tax payments in cash to (from) GALIC:

4/13/2021  ($111,606)
4/13/2021  ($196,000)
5/27/2021  ($164,623)

The Company received a $5,000,000 capital contribution from MNHC in April.

D. The Company reported $874,274 due to the parent and affiliated companies. The terms of the agreement require that these
amounts are settled within 90 days.

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

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

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

The Company’s outstanding shares are 100% owned by MNHC.

T 0

The Company does not own shares of any upstream intermediate entity or its ultimate parent.

The Company has no investment in a subsidiary.

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

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

L. The Company does not hold an investment in a downstream non-insurance holding company.

M. Valuation of Subsidiary, Controlled and Affiliated Entities (excluding U.S. Insurance Entities) — Not applicable.
N. The Company has no investments in insurance subsidiary, controlled, or affiliated entities.

O. Subsidiary, Controlled, and Affiliated Entities Loss Tracking — Not applicable.

Note 11 - Debt
Not applicable.

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

A.,B., C.&D.

The Company did not participate in a defined benefit plan.
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Statement as of June 30, 2021 ofthe MANHATTAN NATIONAL LIFE INSURANCE COMPANY
NOTES TO FINANCIAL STATEMENTS

E. Defined Contribution Plan

The Company participates in the retirement plans of MMLIC. MMLIC sponsors funded (qualified 401(k) thrift savings) and
unfunded (nonqualified deferred compensation thrift savings) defined contribution plans for its employees, agents and retirees.
The qualified 401(k) thrift savings plan’s net assets available for benefits were $4,004,590,802 as of June 30, 2021 and
$3,862,452,761 as of December 31, 2020. The Company match for the qualified 401(k) thrift savings plan is limited to 5% of
eligible W-2 compensation. GALIC’s total matching thrift savings contributions included in general insurance expenses were
$1,890,870 for the six months ended June 30, 2021 and $2,800,054 for the year ended December 31, 2020.

F. The Company did not participate in multiemployer plans.

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

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

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

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

No significant change.

Note 14 - Contingencies

No significant change.

Note 15 - Leases
Not applicable.

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

Not applicable.

Note 17 - Sale, Transfer and Servicing of Financial Assets and Extinquishments of Liabilities

The Company has no reportable transactions.

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

Not applicable.

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

Not applicable.

Note 20 - Fair Value

A
(1) Fair Value Measurements at Reporting Date

The Company has categorized its assets and liabilities measured at fair value or net asset value (“NAV”) into the three-level
fair value hierarchy as reflected in the following table. See item (4) below for a discussion of each of these three levels.

Net Asset
Value
Level 1 Level 2 Level 3 (NAV) Total
Assets at fair value
Bonds:
U.S. Government and government agencies $ - $ - $ - $ - $ -

States, municipalities and political subdivisions - - - - -

Foreign government - -

Residential mortgage-backed securities - 102,714 - - 102,714

Commerical mortgage-backed securities - -

Asset-backed securities - - - - -

All other bonds - - - -
Total bonds - 102,714 - - 102,714

Non-affiliated preferred stock - - - - -
Non-affiliated common stock - -
Total assets accounted for at fair value/NAV $ - $ 102,714  $ - $ -3 102,714

(2) The Company does not have any Level 3 securities carried at fair value.

(3) Fair Value Recognition of Transfers between Levels
The Company recognizes and records the transfer of securities into and out of Level 3 due to changes in availability of
market observable inputs. There were no Level 3 transfers during the reporting period.

(4) Inputs and Techniques Used in Estimating Fair Value
Level 1 - Quoted prices for identical assets or liabilities in active markets (markets in which transactions occur with sufficient

frequency and volume to provide pricing information on an ongoing basis). The Company's Level 1 financial instruments
consist primarily of publicly-traded equity securities for which quoted market prices in active markets are available.
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Statement as of June 30, 2021 ofthe MANHATTAN NATIONAL LIFE INSURANCE COMPANY

NOTES TO FINANCIAL STATEMENTS

Level 2 - Quoted prices for similar instruments in active markets; quoted prices for identical or similar assets or liabilities in
inactive markets (markets in which there are few transactions, the prices are not current, price quotations vary substantially
over time or among market makers, or in which little information is released publicly); and valuations based on other
significant inputs that are observable in active markets. Level 2 inputs include benchmark yields, reported trades,
corroborated broker/dealer quotes, issuer spreads and benchmark securities. When non-binding broker quotes can be
corroborated by comparison to similar securities priced using observable inputs, they are classified as Level 2.

Level 3 - Valuations derived from market valuation techniques generally consistent with those used to estimate the fair value
of Level 2 financial instruments in which one or more significant inputs are unobservable or when the market for a security
exhibits significantly less liquidity relative to markets supporting Level 2 fair value measurements. The unobservable inputs
may include management's own assumptions about the assumptions market participants would use based on the best
information available in the circumstances. The Company does not have any Level 3 assets or liabilities carried at fair value

at June 30, 2021.

The Company’s investment manager, Barings LLC (“Barings”) is responsible for the valuation process and uses data from
outside sources (including nationally recognized pricing services and broker/dealers) in establishing fair value. Valuation
techniques utilized by pricing services and prices obtained from external sources are reviewed by Barings internal
investment professionals who are familiar with the securities being priced and the markets in which they trade to ensure the
fair value determination is representative of an exit price. To validate the appropriateness of the prices obtained, the
investment manager considers widely published indices (as benchmarks), recent trades, changes in interest rates, general
economic conditions and the credit quality of the specific issuers. In addition, Barings communicates directly with the
pricing service regarding the methods and assumptions used in pricing, including verifying, on a test basis, the inputs used

by the service to value specific securities.

(5) Derivative Assets and Liabilities — Not applicable.

B. The Company has no additional fair value disclosures.

C. The Company has categorized all the financial assets in the financial statements into the three-level fair value hierarchy as reflected

in the following table. See item (4) above for a discussion of each of these three levels.

Not

Practicable
Aggregate Admitted Net Asset (Carrying
Type of Financial Instrument Fair Value Assets Level 1 Level 2 Level 3 Value (NAV) Value)
Financial Assets:
Bonds:
U.S. Government and government agencies $ 5,966,964 $ 5,733,403 $ - $ 5,966,964 $ - $ $ -
States, municipalities and political subdivisions 24,556,432 19,715,295 - 24,556,432 -
Residential mortgage backed securities 1,147,002 1,047,162 - 1,147,002 -
Asset backed securities 2,759,493 2,714,490 - 2,759,493 -
All other bonds 88,166,864 77,687,175 - 88,166,864 -
Total bonds $122,596,755 $ 106,897,525 $ - $122,596,755 $ - $ $ -
Cash and cash equivalents 24,931,139 24,931,139 24,931,139 - - -
Policy loans 4,940,961 4,940,961 - - 4,940,961 -
Total financial assets $ 152,468,855 $ 136,769,625 $ 24,931,139 $ 122,596,755 $ 4,940,961 $ $ -

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

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

Note 21 - Other Items

No significant change.

Note 22 - Events Subsequent/Other Items of Note

On May 28, 2021, American Financial Group announced the closing of the sale of the Company’s parent (GALIC) to Massachusetts Mutual

Life Insurance Company. The sale included the Company and the parent’s other insurance subsidiary.
Note 23 - Reinsurance
No significant change.

Note 24 - Retrospectively Rated Contracts & Contracts Subject to Redetermination

Not applicable.

Note 25 - Change in Incurred Lc and Loss Adjustment Expenses

The Company had no changes in the provision for incurred loss or loss adjustment expenses attributable to insured events of prior years.

Note 26 - Intercompany Pooling Arrangements

Not applicable.

Note 27 - Structured Settlements

Not applicable.

Note 28 - Health Care Receivables

Not applicable.

Note 29 - Participating Policies

No significant change.
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NOTES TO FINANCIAL STATEMENTS

Note 30 - Premium Deficiency Reserves

Not applicable.

Note 31 - Reserves for Life Contracts and Annuity Contracts

No significant change.

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

No significant change.

Note 33 — Analysis of Life Actuarial Reserves by Withdrawal Characteristics

No significant change.

Note 34 - Premiums and Annuity Considerations Deferred and Uncollected

No significant change.

Note 35 - Separate Accounts

Not applicable.

Note 36 - Loss/Claim Adjustment Expenses

Not applicable.
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9.3

GENERAL INTERROGATORIES
PART 1 - COMMON INTERROGATORIES

GENERAL
Did the reporting entity experience any material transactions requiring the filing of Disclosure of Material Transactions with the State of Domicile,
as required by the Model Act? Yes[ ] No[X]
If yes, has the report been filed with the domiciliary state? Yes[ ] NoJ ]

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
reporting entity? Yes[ ] No[X]

If yes, date of change:

Is the reporting entity a member of an Insurance Holding Company System consisting of two or more affiliated persons, one or more of which is an insurer? Yes[X] Nol ]
If yes, complete Schedule Y, Parts 1 and 1A.

Have there been any substantial changes in the organizational chart since the prior quarter end? Yes[X] Nol ]
If the response to 3.2 is yes, provide a brief description of those changes.

Effective May 28, 2021, the Company became an indirect wholly-owned subsidiary of Massachusetts Mutual Life Insurance Company.

Is the reporting entity publicly traded or a member of a publicly traded group? Yes[ ] No[X]
If the response to 3.4 is yes, provide the CIK (Central Index Key) code issued by the SEC for the entity/group.

Has the reporting entity been a party to a merger or consolidation during the period covered by this statement? Yes[ ] No[X]
If yes, complete and file the merger history data file with the NAIC for the annual filing corresponding to this period.

If yes, provide name of 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
NAIC
Company | State of
Name of Entity Code 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?
If yes, attach an explanation. Yes[ ] No[X] NAJ]

State as of what date the latest financial examination of the reporting entity was made or is being made. 12/31/2016

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. 12/31/2016

State as of what date the latest financial examination report became available to other states or the public from either the state of domicile or the
reporting entity. This is the release date or completion date of the examination report and not the date of the examination (balance sheet date). 01/11/2018

By what department or departments?

Ohio Department of Insurance

Have all financial statement adjustments within the latest financial examination report been accounted for in a subsequent financial statement filed
with Departments? Yes[ ] No[ ] NA[X]

Have all of the recommendations within the latest financial examination report been complied with? Yes[ ] No[ ] NA[X]

Has this reporting entity had any Certificates of Authority, licenses or registrations (including corporate registration, if applicable) suspended or revoked
by any governmental entity during the reporting period? Yes[ ] No[X]

If yes, give full information:

Is the company a subsidiary of a bank holding company regulated with the Federal Reserve Board? Yes[ ] No[X]

If response to 8.1 is yes, please identify the name of the bank holding company.

Is the company affiliated with one or more banks, thrifts or securities firms? Yes[X] Nol ]

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

1 2 3 4 5 6
Affiliate Name Location (City, State) FRB OCC | FDIC | SEC
Barings LLC Charlotte, NC NO NO NO YES
Great American Advisors Cincinnati, OH NO NO NO YES
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? Yes[X] Nof ]
a) Honest and ethical conduct, including the ethical handling of actual or apparent conflicts of interest between personal and professional relationships;
b)  Full, fair, accurate, timely and understandable disclosure in the periodic reports required to be filed by the reporting entity;
) 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

T 5 5 T =

e)  Accountability for adherence to the code.

If the response to 9.1 is No, please explain:

Has the code of ethics for senior managers been amended? Yes[X] NoJ ]

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

As a result of the transaction described in item 3.3 above, the senior officers became subject to the code of ethics maintained by Massachusetts Mutual Life Insurance Company.

Have any provisions of the code of ethics been waived for any of the specified officers? Yes[ ] No[X]
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GENERAL INTERROGATORIES
PART 1 - COMMON INTERROGATORIES

9.31 Ifthe response to 9.3 is Yes, provide the nature of any waiver(s).

FINANCIAL
10.1 Does the reporting entity report any amounts due from parent, subsidiaries or affiliates on Page 2 of this statement? Yes[ ] No[X]
10.2 If yes, indicate any amounts receivable from parent included in the Page 2 amount: $ 0
INVESTMENT

11.1 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 lending agreements.) Yes[ ] No[X]
11.2 Ifyes, give full and complete information relating thereto:
12. Amount of real estate and mortgages held in other invested assets in Schedule BA: $ 0
13. Amount of real estate and mortgages held in short-term investments: $ 0
14.1 Does the reporting entity have any investments in parent, subsidiaries and affiliates? Yes[ ] No[X]

14.2 If yes, please complete the following:

1 2
Prior Year End Book/Adjusted Current Quarter Book/Adjusted
Carrying Value Carrying Value

14.21 Bonds $ 0 $ 0

14.22 Preferred Stock 0 0

14.23 Common Stock 0 0

14.24 Short-Term Investments 0 0

14.25 Mortgage Loans on Real Estate 0 0

14.26 All Other 0 0

14.27 Total Investment in Parent, Subsidiaries and Affiliates (Subtotal Lines 14.21 to 14.26) $ 0 $ 0

14.28 Total Investment in Parent included in Lines 14.21 to 14.26 above $ 0 $ 0
15.1 Has the reporting entity entered into any hedging transactions reported on Schedule DB? Yes[ ] No[X]
15.2 If yes, has a comprehensive description of the hedging program been made available to the domiciliary state? Yes[ ] No[ ] NA[X]

If no, attach a description with this statement.
16.  For the reporting entity's security lending program, state the amount of the following as of current statement date:
16.1 Total fair value of reinvested collateral assets reported on Schedule DL, Parts 1 and 2: $ 0
16.2 Total book adjusted/carrying value of reinvested collateral assets reported on Schedule DL, Parts 1 and 2: $ 0
16.3 Total payable for securities lending reported on the liability page: $ 0
17.  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, Il - General Examination Considerations, F. Outsourcing

of Critical Functions, Custodial or Safekeeping Agreements of the NAIC Financial Condition Examiners Handbook? Yes[X] NoJ ]

17.1 For all agreements that comply with the requirements of the NAIC Financial Condition Examiners Handbook, complete the following:

1 2
Name of Custodian(s) Custodian Address
Bank of New York Mellon 1 Wall Street, New York, NY 10286

17.2 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
Name(s) Location(s)

3
Complete Explanation(s)

17.3 Have there been any changes, including name changes, in the custodian(s) identified in 17.1 during the current quarter?

17.4 If yes, give full and complete information relating thereto:

Yes[ ] No[X]

1 2 3
Date of
Old Custodian New Custodian Change

4

Reason

17.5 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 A

17.5097  For those firms/individuals listed in the table for Question 17.5, do any firms/individuals unaffiliated with the reporting entity (i.e., designated with a "U")

manage more than 10% of the reporting entity's invested assets? Yes[ ] 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? Yes[ ] No[X]
17.6 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
Central Registration Depository Management
Number Name of Firm or Individual Legal Entity Identifier (LEI) Registered With Agreement (IMA) Filed
106006 Barings LLC R6ZXK501NPHXSY1S07 SEC DS
18.1 Have all the filing requirements of the Purposes and Procedures Manual of the NAIC Investment Analysis Office been followed? Yes[X] Nof ]

18.2 If no, list exceptions:
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20.

21.

GENERAL INTERROGATORIES
PART 1 - COMMON INTERROGATORIES

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.  Issueror obligor is current on all contracted interest and principal payments.

c.  Theinsurer has an actual expectation of ultimate payment of all contracted interest and principal.

Has the reporting entity self-designated 5GI securities?

By self-designating PLGI securities, the reporting entity is certifying the following elements for 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?

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 security was 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 reporting 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?

Q08.2
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GENERAL INTERROGATORIES (continued)
PART 2 - LIFE AND ACCIDENT AND HEALTH COMPANIES/FRATERNAL BENEFIT SOCIETIES

Life and Accident and Health Companies/Fraternal Benefit Societies

1.
1.1

1.5
1.6

3.1
3.2
33
34

41

Report the statement value of mortgage loans at the end of this reporting period for the following categories:
Long-term mortgages in good standing Amount
1.11  Farm mortgages

1.12  Residential mortgages

113 COMMEICIAI MOMGAGES. ...cvuivevviectiiiteteiit ettt ettt bt s bbbt s s b2 s s s b1 bbb bbb s bbb s bbb st bbb bbb s s s bbb bbbt B
1.14  Total mortgages in GOOA SANGING..........ccceiieirieic ettt bbb b st a s bbbt s s s s s bbb b s s s b se bbb bbbt b bbb bbb es e s s st nsntenas G e 0
Long-term mortgages in good standing with restructured terms

1.21  Total mortgages in good standing With reStTUCIUIEA tBIMS.........c.cviuiiiicecce ettt bbb bbb bbb a e G
Long-term mortgage loans upon which interest is overdue more than three months

1,31 FAIM MOMGAIES. ... vttt ettt bbb s st bt b s a4 b s 4 b s e bR b s s A s s b b s s s e bbb AR s s e A bR A s bbb A b b sttt et s ettt

1.32  Residential mortgages
1.33  Commercial mortgages......

1.34  Total mortgages with interest overdue more than three months...
Long-term mortgage loans in process of foreclosure

1.41  Farm mortgages....
1.42 Residential mortgages

1.43  Commercial mortgages

1.44  Total mortgages in process of foreclosure.
Total mortgage loans (Lines 1.14 + 1.21 + 1.34 + 1.44) (Page 2, Column 3, Lines 3.1 + 3.2)
Long-term mortgages foreclosed, properties transferred to real estate in current quarter

1.1 FaIM MOMGAGES. ....vvovveiieiseiiee ittt sttt 8 8888188818818 1818804188888 888 bbbttt $
1,62 RESIABNAI MOMGAQES.......cvvecveecieeciecitc ittt s sttt e $

1.63  Commercial mortgages

1.64  Total mortgages foreclosed and transferred to real estate
Operating Percentages:

2.0 AGH 0SS PEICENL......cvuiviieisciette ettt sttt ettt b st s b s s b st et e s b ee s b8 b s a8 e s a4 e s b a8 bR s AR R AR R RS E e £ s AR s R R e AR R e R st eE e s sens eketiesietnsessesieeent ettt st en st enten e
2.2 A&H COSt CONTAINMENE PEICENL. ......rvuvererereiseisseeieesessesssseseeseesssessesessessesssessessessasssessessessssssessessesssnssessssssssssessesssssessessssssssnssessasssessessessasssnssessessanssessessessanss  s1essassssssnssossanssnssessansanssessassansans
2.3 A&H expense percent eXcluding COSt CONAINMENT EXPENSES...........cvueiiiiieiseieiitieie ettt ettt s bbbt s bbb s b s a8 s bbb bt es b e b s s s ses febsetsstessesssssnsensessessnsansessntan 0.6
Do you act as a custodian for health savings accounts?.............c.oceuerveeunirnirncrinenen. Yes[ ] No [X]
If yes, please provide the amount of custodial funds held as of the reporting date G
Do you act as an administrator for Nealth SAVINGS GCCOUNTS?..........c.vuiuririerririeiess sttt s st s st es st bre s Yes[ | No[X]

If no, does the reporting entity assume reinsurance business that covers risks residing in at least one state other than the state of domicile
of the reporting entity?......

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 reinsurance for reserve equal to that which the original company would have been required to establish had it retained the

risks. Has this been done? Yes[ ] No[ ] NAT[ ]
If no, explain:

Does the reporting entity have outstanding assessments in the form of liens against policy benefits that have increased surplus? Yes[ ] No[ ]
If yes, what is the date(s) of the original lien and the total outstanding balance of liens that remain in surplus?
Date Qutstanding Lien Amount
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Statement as of June 30, 2021 ofthe MANHATTAN NATIONAL LIFE INSURANCE COMPANY
SCHEDULE S - CEDED REINSURANCE

Showing All New Reinsurance Treaties - Current Year to Date

1 2 3 4 5 6 7 8 9 10
NAIC Effective Date of
Company Domiciliary Type of Reinsurance Certified Reinsurer Certified Reinsurer
Code ID Number Effective Date Name of Reinsurer Jurisdiction Ceded Type of Business Ceded|  Type of Reinsurer Rating (1 through 6) Rating

NONE
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SCHEDULE T - PREMIUMS AND ANNUITY CONSIDERATIONS

Current Year to Date - Allocated by States and Territories

1 Direct Business Only
Life Contracts 4 5 6 7
2 3
A&H Insurance
Premiums,
Active Including Policy
Status | Life Insurance Annuity Membership and Other Total Columns 2 | Deposit-Type
States, Etc. (a) Premiums Considerations Other Fees Considerations through 5 Contracts

1. AIADAMA.......coceice et
2. ALASKA......c
3. ANZONA..iceecs e
4. Arkansas.
5. California
6. Colorado.....
7. Connecticut.....
8. Delaware.............
9.  District of Columbia.
10.  Florida......cccco.....
11.  Georgia...
12.  Hawaii.
13.  lIdaho...
14, llinois..
15.  Indiana
16, JOWA. ottt s
17, KANSAS. ...ttt saen
18.  Kentucky.
19.  Louisiana.
20. Maine......
21, MAYIANG......coceeccee e e
22, MasSSAChUSES.........cccuevcreeie e
23.  Michigan...... WMI L..].
24.  Minnesota... MN{...... L.
25.  Mississippi... MS...... L.[.
26, MISSOU....eueeeeerereereerecereeees ettt ssssenas MO]...... L.
27, MONEANA.......cvieiirrieiieee s MT|...... L..].
28, NEDrasKa........coorrurreririreireireese sttt NE[...... L...
29. Nevada........ NV L..].
30. New Hampshire.. NH{ ... L.
31.  New Jersey..... NJT L..].
32.  New Mexico NM{...... L.
33.  New York....
34.  North Carolina.
35.
36.
37.
38.
39.
40.
41.
42.
43.
44,
45,
46.
47.
48.  Washington.
49.  West Virginia...
50.  Wisconsin....
51.  Wyoming.........
52.  American Samoa
53. Guam..............
54, PUEHO RICO.....ceiierieieieississ ettt eees
55, US Virgin ISIands..........ccoeueeuneunrinerneineineeeineiseiseeeessseseese e
56.  Northern Mariana Islands
57. Canada.......ccccccoemrernnee.
58.  Aggregate Other Alien
59.  Subtotal
90. Reporting entity contributions for employee benefit plans.............. .
91. Dividends or refunds applied to purchase paid-up
additions and @NNUILIES.........ccoervereieirereeseseeseee s | o XXXoo | e [ | oo | o | e (1] O
92. Dividends or refunds applied to shorten endowment or
premium paying period XXX e [ | o | e | o (1]
93.  Premium or annuity conside
or other CoNtract ProViSIONS...........cceuuereieirenieiesseeesesseeseeens XXX e 124729 [ e | e [ e | e 124,729
94.  Aggregate other amounts not allocable by State XXX e i 0 0 ] 0 [ 0
95.  Totals (Direct BUSINESS)......c.cocvververrerrcrrerinnnes XXX 8,506,229 el 100,611 ...39,134 6,645,974
96. Plus Reinsurance Assumed.... XXX ] e e, [ | e | s 0]..
97. Totals (All Business)............ XXX.. ..6,645,974
98. Less Reinsurance Ceded.......cccccoovvrrererrnrennn. XXX [ I 3,608,541 |...
99. Totals (All Business) less Reinsurance Ceded............cccvevnrunnne. XXX 02,979,709 [ 55,336 | 2,388 [ 0 [ 3,037,433
58001, Other AlIBN.......cveeevecreeeieiees ettt .
58002.
58003.
58998. Summary of remaining write-ins for line 58 from overflow page.....| ..
58999. Total (Lines 58001 thru 58003 plus 58998) (Line 58 above).......... .
9401.
9402. ...
9403. .
9498. Summary of remaining write-ins for line 94 from overflow page..... | ..
9499. Total (Lines 9401 thru 9403 plus 9498) (Line 94 above,)................
(@)  Active Status Count

L - Licensed or Chartered - Licensed insurance carrier or domiciled RRG

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

Q11

R - Registered - Non-domiciled RRGs

Q - Qualified - Qualified or accredited reinSUrer..............ccouveeveonnee.
N - None of the above - Not allowed to write business in the state




Statement as of June 30, 2021 ofthe MANHATTAN NATIONAL LIFE INSURANCE COMPANY

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

Z10

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 Mezzanine Investor I1I, LLC 06-1041383 Delaware
CML Special Situations Investor LLC None Delaware
CML Global Capabilities LLC None Delaware
MM Global Capabilities I LLC None Delaware
MassMutual Global Business Services India LLP None India
MM Global Capabilities (Netherlands) B.V. None Netherlands
MassMutual Global Business Services Romania S.R.L. None Romania
MM Global Capabilities I I LLC None Delaware
MM Global Capabilities I I[I LLC None Delaware
MM/Barings Multifamily TEBS 2020 LLC None Delaware
New Haven Holdco LLC 04-1590850 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
MSP-SC, LLC 04-1590850 Delaware
Insurance Road LLC 04-1590850 Delaware
MassMutual Trad Private Equity LLC 04-1590850 Delaware
MassMutual Private Equity Funds LLC 04-1590850 Delaware
MassMutual Private Equity Funds Subsidiary 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
Jefferies Finance LLC 27-0105644 Delaware
APEX Credit Partners LLC None Delaware
Jefferies Credit Partners LLC None Delaware
Jefferies Credit Management LLC None Delaware
Jefferies Private Credit GP LLC None Maryland
Jefferies Private Credit Fund LP None Delaware
Jefferies Private Credit BDC Inc. None Delaware
JFIN GP Adviser 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

1210

Federal Tax ID NAIC Co Code  State of Domicile

JFIN Fund I LLC None Delaware
JFIN Fund VILLC None Delaware
JFIN Asset Management LLC None Delaware
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
JFIN Revolver Holdings LLC None Delaware
JFIN Revolver Holdings II LLC None Delaware
JFIN Co-Issuer Corporation None Delaware
JFIN Europe GP, S.a.r.l. None Luxembourg
Jefferies Finance Europe, S.L.P. None Luxembourg
Jefferies Finance Europe, SCSp None Luxembourg
Jefferies Finance Business Credit LLC None Delaware
JFIN Business Credit Fund I LLC None Delaware
JFIN High Yield Investments LLC None Delaware
JFIN LC Fund LLC None Delaware
JFIN CLO 2012 Ltd. None Cayman Islands
JFIN CLO 2013 Ltd. None Cayman Islands
JFIN CLO 2014 Ltd. None Cayman Islands
JFIN CLO 2014-1I Ltd. None Cayman Islands
JFIN Revolver CLO 2017 Ltd. None Cayman Islands
JFIN Revolver CLO 2017-11 Ltd. None Cayman Islands
JFIN Revolver CLO 2017-11II Ltd. None Cayman Islands
JFIN Revolver CLO 2018 Ltd. None Cayman Islands
JFIN Revolver CLO 2019 Ltd. None Cayman Islands
JFIN Revolver CLO 2019-1I Ltd. None Cayman Islands
JFIN Revolver CLO 2020 Ltd. None Cayman Islands
JFIN Revolver CLO 2021-1I Ltd. None Cayman Islands
JFIN Revolver CLO 2021-1IT Ltd. None Delaware
JFIN Revolver Fund, L.P. None Delaware
JFIN Revolver Funding 2021 Ltd. None Delaware
Apex Credit CLO 2015-1I Ltd.* None Cayman Islands
Apex Credit CLO 2016 Ltd. None Cayman Islands
Apex Credit CLO 2017 Ltd. None Cayman Islands
Apex Credit CLO 2017-1I Ltd. None Cayman Islands
Glidepath Holdings Inc. 86-2294635 Delaware
Great American Life Insurance Company 13-1935920 63312 Ohio
AAG Insurance Agency, LLC 31-1422717 Kentucky

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

Federal Tax ID NAIC Co Code  State of Domicile

Annuity Investors Life Insurance Company 31-1021738 93661 Ohio
Great American Advisors, LLC 31-1395344 Ohio
Manbhattan National Holding, LLC 26-3260520 Ohio
Manbhattan National Life Insurance Company 45-0252531 67083 Ohio
MassMutual Mortgage Lending LLC None Delaware
MM Copper Hill Road LLC 04-1590850 Delaware
MM Investment Holding None Cayman Islands
MassMutual Asset Finance LLC* 26-0073611 Delaware
MMAF Equipment Finance LLC 2013-A 90-1005837 Delaware
MMAF Equipment Finance LLC 2014-A 36-4785301 Delaware
MMAF Equipment Finance LLC 2015-A 38-3969560 Delaware
MMAF Equipment Finance LLC 2016-A 32-0489588 Delaware
MMAF Equipment Finance LLC 2017-A 35-2590691 Delaware
MMAF Equipment Finance LLC 2017-B 32-0546197 Delaware
O MMAF Equipment Finance LLC 2018-A 82-5335801 Delaware
= MMAF Equipment Finance LLC 2019-A 83-3722640 Delaware
N MMAF Equipment Finance LLC 2019-B None Delaware
N MMAF Equipment Finance LLC 2021-A None Delaware
Rozier LLC None Delaware
MML Management Corporation 04-2443240 Massachusetts
MassMutual International Holding MSC, Inc. 04-3548444 Massachusetts
MassMutual Holding MSC, Inc. 04-3341767 Massachusetts
MML CM LLC None Delaware
Blueprint Income LLC None New York
Flourish Digital Assets LLC None Delaware
Flourish Financial LLC None Delaware
Flourish Technologies LLC None Delaware
MML Distributors LLC* 04-3356880 Massachusetts
MML Investment Advisers, LLC None Delaware
MML Strategic Distributors, LLC 46-3238013 Delaware
The MassMutual Trust Company, FSB 06-1563535 Connecticut
MML Private Placement Investment Company I, LLC 04-1590850 Delaware
MML Private Equity Fund Investor LLC 04-1590850 Delaware
MM Private Equity Intercontinental LLC 04-1590850 Delaware
Pioneers Gate LLC 45-2738137 Delaware
MassMutual Holding LLC 04-2854319 Delaware
Fern Street LLC 37-1732913 Delaware
Sleeper Street LLC None Delaware
Haven Life Insurance Agency, LLC 46-2252944 Delaware
MassMutual Assignment Company 06-1597528 North Carolina

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

Federal Tax ID NAIC Co Code  State of Domicile

MassMutual Capital Partners LLC 04-1590850 Delaware
MassMutual Ventures Holding LLC None Delaware
Athens Fund Management LLC None Delaware
Crane Venture Partners LLP None United Kingdom
MassMutual Ventures Management LLC None Delaware
MassMutual Ventures SEA Management Private Limited None Singapore
MassMutual Ventures Southeast Asia I LLC None Delaware
MassMutual Ventures Southeast Asia II LLC None Delaware
MassMutual Ventures UK LLC None Delaware
MassMutual Ventures US I LLC 47-1296410 Delaware
MassMutual Ventures US II LLC None Delaware
MassMutual Ventures US III LLC None Delaware
Open Alteratives LLC None Delaware
MM Catalyst Fund LLC None Delaware
MM Rothesay Holdco US LLC 04-1590850 Delaware
Rothesay Limited None United Kingdom
Rothesay Life Plc None United Kingdom
Rothesay Assurance Limited None United Kingdom
Rothesay MA No.l Limited None United Kingdom
Rothesay MA No.2 Limited None United Kingdom
Rothesay MA No.3 Limited None United Kingdom
Rothesay MA No.4 Limited None United Kingdom
LT Mortgage Finance Limited None United Kingdom
Rothesay Property Partnership 1 LLP None United Kingdom
Rothesay Foundation None United Kingdom
Rothesay Pensions Management Limited None United Kingdom
Rothesay Asset Management UK Limited None United Kingdom
Rothesay Asset Management US LLC None Delaware
MML Investors Services, LLC 04-1590850 Massachusetts
MML Insurance Agency, LLC 04-1590850 Massachusetts
MMLISI Financial Alliances, LLC 41-2011634 Delaware
LifeScore Labs, LLC 47-1466022 Massachusetts
MM Asset Management Holding LLC 45-4000072 Delaware
Barings LLC 51-0504477 Delaware
Baring Asset Management (Asia) Holdings Limited 98-0524271 Hong Kong, Special Administrative Region of China
Baring International Fund Managers (Bermuda) Limited 98-0457465 Bermuda
Baring Asset Management (Asia) Limited 98-0457463 Hong Kong, Special Administrative Region of China
Baring Asset Management Korea Limited None Korea
Barings Investment Management (Shanghai) Limited None Hong Kong, Special Administrative Region of China
Barings Overseas Investment Fund Management (Shanghai) Limited None Hong Kong, Special Administrative Region of China
Baring SICE (Taiwan) Limited 98-0457707 Taiwan ROC

*This entity is owned by another or multiple entities in the group. Please refer to Sch Y Part 1A for the ownership and percentage information.
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Barings Singapore Pte. Ltd.
Barings Japan Limited
Barings Australia Holding Company Pty Ltd
Barings Australia Pty Ltd
Barings Finance LLC
BCF Europe Funding Limited
BCF Senior Funding I LLC
BCF Senior Funding I Designated Activity Company
Barings Securities LLC
Barings Guernsey Limited
Barings Europe Limited
Barings Asset Management Spain SL
Barings Italy S.r.l.
Barings Sweden AB
Barings Finland Oy
Barings Netherlands B.V.
Barings Real Estate UK Holdings Limited
BREAE AIFM LLP
Barings Real Estate Advisers (Continental Europe) Limited
Barings Real Estate Advisers Europe LLP
Barings Real Estate Advisers Europe Finance LLP
Barings Real Estate GmbH
Baring Asset Management Limited
Barings European Direct Lending 1 GP LLP
Barings Global Advisors Limited
Baring International Investment Limited
Baring International Investment Management Holdings
Baring Asset Management UK Holdings Limited
Baring Asset Management GmbH
Baring International Fund Managers (Ireland) Limited
Baring Asset Management Switzerland Sarl
Baring France SAS
Baring Fund Managers Limited
BCGSS 2 GP LLP
Baring Pension Trustees Limited
Baring Investment Services Limited
Barings Core Fund Feeder I GP S.a.r.l.
Barings Investment Fund (LUX) GP S.ar.L
Barings BME GP S.a.r.l.
Barings GPC GP S.a.r.l.
Barings European Core Property Fund GP Sa.r.l

*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
98-0236449
None
98-0457456
80-0875475
None
None
None
04-3238351
98-0437588
None
None
None
None
None
None
None
None
98-0654401
98-0654388
98-0654412
98-1194368
98-0241935
None
98-1012393
98-0457328
98-0457587
98-0457576
98-0465031
98-0524272
None
98-0497550
98-0457586
None
98-0457574
98-0457578
None
None
None
None
None

Singapore

Japan

Australia
Australia
Delaware
Ireland
Delaware
Ireland
Delaware
Guernsey
United Kingdom
Spain

Italy

Sweden

Finland
Netherlands
Delaware
United Kingdom
United Kingdom
United Kingdom
United Kingdom
Germany

United Kingdom
United Kingdom
United Kingdom
United Kingdom
United Kingdom
United Kingdom
Germany
Ireland
Switzerland
France

United Kingdom
United Kingdom
United Kingdom
United Kingdom
Luxembourg
Luxembourg
United Kingdom
Luxembourg
United Kingdom
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Federal Tax ID NAIC Co Code  State of Domicile

Barings Umbrella Fund (LUX) GP S.a.r.l. None Luxembourg
GPLF4(S) GP S.ar.l None Luxembourg
PREIF Holdings Limited Partnership None United Kingdom
Almack Holding Partnership GP Limited None United Kingdom
Almack Mezzanine Fund Limited None United Kingdom
Barings (U.K.) Limited 98-0432153 United Kingdom
Newpoint Real Estate Capital None Delaware
Barings Real Estate Advisers Inc. 04-3238351 California
Chassis Acquisition Holding LLC 81-2244465 Delaware
CRA Aircraft Holding LLC* 81-4258759 Delaware
Aland Royalty Holdings LP None Delaware
Intermodal Holding II LLC 46-2344300 Delaware
Milestone Acquisition Holding, LLC. 47-3055009 Delaware
Novation Companies, Inc. None Maryland
Red Lake Ventures, LLC 46-5460309 Delaware
Remington L & W Holdings LLC* 81-4065378 Connecticut
Tamiami Citrus, LLC None Delaware
Teaktree Acquisition, LLC None Delaware
Techquity, LP None Delaware
Validus Holding Company LLC 46-0687392 Delaware
Validus Pharmaceuticals LLC None Delaware
VGS Acquisition Holding, LLC None Delaware
Aland Royalty GP, LLC None Delaware
Alaska Future Fund GP, LLC None Delaware
BAI Funds SLP, LLC None Delaware
BAIGP,LLC None Delaware
Barings Alternative Investments SLP, LLC None Delaware
Baring Asset-Based Income Fund (US) GP, LLC None Delaware
Barings Investment Series LLC None Delaware
Barings Capital Investment LLC None Maryland
Barings Emerging Generation Fund GP, LLC None Delaware
Barings Global Investment Funds (U.S.) Management LLC 04-1590850 Delaware
Barings ABIF SLP, LLC None Delaware
Barings CLO Investment Partners GP, LLC None Delaware
Barings Core Property Fund GP LLC None Delaware
Barings Direct Lending GP Ltd. None Cayman Islands
Barings Emerging Generation Fund LP 84-3784245 Delaware
Barings Global Energy Infrastructure Advisors, LLC None Delaware
Barings Global Real Assets Fund GP, LLC None Delaware
Barings GPSF None Delaware

*This entity is owned by another or multiple entities in the group. Please refer to Sch Y Part 1A for the ownership and percentage information.
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Barings North American Private Loan Fund Management, LLC
Barings North American Private Loan Fund Management II, LLC
Barings Private Credit Corporation

Barings Small Business Fund LLC

Benton Street Advisors, Inc.

BRECS VIIGP LLC

CCM Fund I REIT Manager LLC

CEMFIGPLLC

CHY Venture GP LLC

CREF X GP LLC

Great Lakes III GP, LLC

Lake Jackson LLC

Loan Strategies Management LLC
Mezzco III LLC
Mezzco IV LLC
Mezzco Australia Il LLC
RECSA-NY GP LLC
SBNP SIA ITLLC
SBNP SIA Il LLC
Somerset Special Opportunities Management LLC
Ambherst Long Term Holdings, LLC
MassMutual International LLC
MassMutual Solutions LLC
Haven Technologies Asia Limited
Yunfeng Financial Group Limited
MassMutual Asia Limited (SPV)
MML Mezzanine Investor II, LLC
MML Mezzanine Investor ITI, LLC
MassMutual External Benefits Group LLC
Other Affiliates & Funds:
100 w. 3" Street LLC
300 South Tryon Hotel LLC
2160 Grand Manager LLC
300 South Tryon LLC
Almack Mezzanine Fund II Unleveraged LP
Barings Affordable Housing Mortgage Fund I LLC
Barings Affordable Housing Mortgage Fund I LLC
Barings Affordable Housing Mortgage Fund III LLC
Barings Asset-Based Income Fund (US) LP
Barings Emerging Markets Corporate Bond Fund

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

Federal Tax ID NAIC Co Code

State of Domicile

None
None
None
84-5063008
98-0536233
None
None
None
None
None
04-1590850
None

04-1590850
41-2280126
80-0920285
None
None
None
None
04-1590850
None
04-3313782
None
None
None
None
04-1590850
04-1590850
27-3576835

04-1590850
82-2432216
04-1590850
04-1590850
None

82-3468147
61-1902329
85-3036663
36-4868350
None

Delaware
Delaware
Maryland
Delaware
Cayman Islands
Delaware
Delaware
Delaware
Delaware
Delaware
Delaware
Delaware

Delaware
Delaware
Delaware
Delaware
Delaware
Delaware
Delaware
Delaware
Delaware
Delaware
Delaware
Hong Kong
Hong Kong
Hong Kong
Delaware
Delaware
Delaware

Delaware
Delaware
Delaware
Delaware
United Kingdom
Delaware
Delaware
Delaware
Delaware
Ireland
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Barings European Real Estate Debt Income Fund
Babson Capital Global Special Situation Credit Fund 2*
Babson Capital Loan Strategies Fund, L.P.*
Barings US High Yield Bond Fund*

Babson CLO Ltd. 2012-11

Babson CLO Ltd. 2013-1

Babson CLO Ltd. 2014-1

Babson CLO Ltd. 2015-1

Babson CLO Ltd. 2015-11

Babson CLO Ltd. 2016-1

Babson CLO Ltd. 2016-11

Barings CLO Ltd. 2017-1

Barings CLO 2018-I1I

Barings CLO 2018-IV

Barings CLO 2019-11

Barings CLO 2019-111

Barings CLO 2019-1V

Barings CLO 2020-1

Barings CLO 2020-11

Barings CLO 2020-111

Barings CLO 2020-IV

Barings CLO 2021-1

Babson Euro CLO 2014-1 BV

Babson Euro CLO 2014-11 BV

Babson Euro CLO 2015-1 BV

Babson Euro CLO 2016-1 BV

Barings Euro CLO 2019-1

Barings Euro CLO 2019-11

Barings Euro CLO 2020-1 DAC

Barings Euro CLO 2021-1 DAC

Barings Global Em. Markets Equity Fund
Barings Global Energy Infrastructure Fund I LP
Barings Global Inv. Grade Strat Fund

Barings Global Private Loan Fund

Barings Global Real Assets Fund LP

Barings Global Special Situations Credit Fund 3
Barings Global Special Situations Credit 4 Delaware*
Barings Global Special Situations Credit 4 LUX*
Barings Middle Market CLO 2017-1 Ltd & LLC
Barings Middle Market CLO 2018-1

Barings Middle Market CLO 2019-1

*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
98-1206017
37-1506417
None

None

None

None

None

None

None

None

None

None

None
98-1473665
None

None

None

None

None

None
ZJX0J1.99999.SL.136
None

None

None

None
36037260H
None

None
3715576VH
82-5330194
98-1332384
None

None
82-3867745
None
85-1465973
98-1570693
None

None

None

Luxembourg
Delaware
Delaware
Ireland
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
Cayman Islands
Cayman Islands
Cayman Islands
Netherlands
Netherlands
Netherlands
Netherlands
Ireland

Ireland

Ireland

Ireland

North Carolina
Cayman Islands
Ireland
Luxembourg
Delaware
Ireland
Delaware
Luxembourg
Cayman Islands
Cayman Islands
Cayman Islands
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Federal Tax ID NAIC Co Code  State of Domicile

8210

Barings North American Private Loan Fund LP 38-4010344 Delaware
Barings RE Credit Strategies VII LP 98-1332384 Delaware
Barings CLO Investment Partners LP 81-0841854 Delaware
Barings Euro Value Add II (BREEVA II)* K15Q2K.99999.SL.442 Luxembourg
Barings Real Estate European Value Add I SCSp* None United Kingdom
Barings Real Estate Debt Income Fund LP* 85-3449260 Delaware
Braemar Energy Ventures I, L.P. * None Delaware
Barings European Core Property Fund SCSp None Luxembourg
Benchmark 2018-B2 Mortgage Trust 38-4059932 New York
Benchmark 2018-B4 None New York
Benchmark 2018-B8 38-4096530 New York
Braselton Point LLC 04-1590850 Delaware
Barings Core Property Fund LP 20-5578089 Delaware
Cornerstone Real Estate Fund VIII LP 27-0547156 Delaware
Cornerstone Real Estate Fund X LP 46-5432619 Delaware
Cornerstone Permanent Mortgage Fund III LLC 35-2531693 Massachusetts
Cornerstone Permanent Mortgage Fund IV LLC 61-1793735 Massachusetts
GASL Holdings, LLC 82-2932156 Delaware
Gateway Mezzanine Partners II LP* 90-0991195 Delaware
Great Lakes III, L.P. 37-1708623 Delaware
JPMCC Commercial Mortgage Securities Trust 2017-JP7 38-4041011; 38-4041012 New York
JPMDB Commercial Mortgage Securities Trust 2017-C5 38-4032059 New York
KKR-MM Vector LP 82-1512591 Delaware
Marco Hotel LLC 46-4255307 Delaware
Miami Douglas One GP LLC* 04-1590850 Delaware
Miami Douglas Two GP LLC* 04-1590850 Delaware
Miami Douglas One LP* 04-1590850 Delaware
Miami Douglas Two LP* 04-1590850 Delaware
MM BIG Peninsula Co-Invest Member LLC 04-1590850 Massachusetts
NYDIG Digital Assets Fund II LP 85-3886824 Delaware
HB Naples Golf Owner LLC 45-3623262 Delaware
MM CM Holding LLC None Delaware
MM Debt Participations LLC 81-3000420 Delaware
RB Apartments LLC 82-4411267 Delaware
Reston Arboretum LLC 75-2901061 Delaware
Rockville Town Center LLC 54-2055778 Virginia
Somerset Special Opportunities Fund L.P.* 20-8856877 Delaware
SouthPointe Industrial 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

*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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Trailside MM Member LLC*
Washington Gateway Two LLC*
Washington Gateway Three LLC*
West 46 Street Hotel LLC

Barings Affiliates & Funds:
Babson Capital Loan Strategies Master Fund LP
Barings China Aggregate Bond Private Securities Investment Fund
Barings European Growth Trust Fund
Barings Global High Yield Fund
CCIC Fund
Great Lakes II LLC*
Wood Creek Venture Fund LLC

Barings Real Estate Affiliates & Funds:
50 Liberty LLC*
Barings California Mortgage Fund IV
Barings Hotel Opportunity Venture
Barings Umbrella Fund LUX SCSp SICAV RAIF*
Calgary Railway Holding LLC*
Cornbrook PRS Holdings LLC
Cornerstone California Mortgage Fund I LLC
Cornerstone California Mortgage Fund II LLC
Cornerstone California Mortgage Fund III LLC
Cornerstone Fort Pierce Development LLC*
Cornerstone Permanent Mortgage Fund
Cornerstone Permanent Mortgage Fund 11
Cornerstone Permanent Mortgage Fund 111
Cornerstone Permanent Mortgage Fund IV
CREA/PPC Venture LLC
CREA Madison Member LLC
Danville Riverwalk Venture, LLC
Fan Pier Development LLC*
GIA EU Holdings LLC
Landmark Manchester Holdings LLC
MM Island Member LLC
NoHo West Venture LLC
One Harbor Shore LLC*
PACO France Logistics LLC
Portland 400 Sixth Manager LLC
Raleigh Crossing Phase I Holdings LLC
Salomon Brothers Commercial Mortgage Trust 2001-MM
Sawgrass Village Shopping Center LLC*

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

Federal Tax ID NAIC Co Code

State of Domicile

04-1590850
83-1325764
32-0574045
05-1590850

None

None
HU7DQI.00015.SF.826
47-3790192

None

71-1018134
04-1590850

36-4823011
None

87-0977058
None

82-2285211
82-3307907
95-4207717
95-4207717
95-4207717
56-2630592
45-2632610
61-1750537
35-2531693
61-1793735
20-0348173
81-0890084
82-2783393
20-3347091
04-1590850
81-5360103
04-1590850
83-0881588
80-0948028
04-1590850
82-3393166
None

None

27-2977720

Delaware
Delaware
Delaware
Delaware

Cayman Islands

Peoples Republic of China
United Kingdom
Massachusetts

Peoples Republic of China
Delaware

Delaware

Delaware
California
Delaware
Luxembourg
Delaware
Delaware
California
California
California
Delaware
Massachusetts
Massachusetts
Massachusetts
Massachusetts
Delaware
Delaware
Delaware
Delaware
Delaware
Delaware
Delaware
Delaware
Delaware
Delaware
Delaware
Delaware
Delaware
Delaware
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STOA Holding LLC
Three PW Office Holding LLC
Twenty Two Liberty LLC*
Unna, Dortmund Holding LLC
Washington Gateway Apartments Venture LLC*
MassMutual Premier Funds:
MassMutual Premier Focused International Fund
MassMutual Premier Main Street Fund
MassMutual Premier Strategic Emerging Markets Fund
MassMutual Select Funds:
MassMutual Select Diversified Value Fund
MassMutual Select Fundamental Growth Fund
MassMutual Select Mid-Cap Value Fund
MassMutual Select Small Capital Value Equity Fund
MassMutual Select Small Company Value Fund
MassMutual Select T. Rowe Price Retirement 2005 Fund
MassMutual Select T. Rowe Price Retirement 2010 Fund
MassMutual Select T. Rowe Price Retirement 2015 Fund
MassMutual Select T. Rowe Price Retirement 2020 Fund
MassMutual Select T. Rowe Price Retirement 2025 Fund
MassMutual Select T. Rowe Price Retirement 2030 Fund
MassMutual Select T. Rowe Price Retirement 2035 Fund
MassMutual Select T. Rowe Price Retirement 2040 Fund
MassMutual Select T. Rowe Price Retirement 2045 Fund
MassMutual Select T. Rowe Price Retirement 2050 Fund
MassMutual Select T. Rowe Price Retirement 2055 Fund
MassMutual Select T. Rowe Price Retirement 2060 Fund
MassMutual Select T. Rowe Price Retirement Balanced Fund
MML Series Investment Funds:
MML Series International Equity Fund
MML Series Investment Funds IT:
MML Series II Asset Momentum Fund
MML Series II Dynamic Bond Fund
MML Series II Equity Rotation Fund
MML Series II Special Situations Fund
MassMutual RetireSMART Funds:
MassMutual RetireSSMART 2035 Fund
MassMutual RetireSMART 2045 Fund
MassMutual RetireSSMART 2055 Fund
MassMutual RetireSSMART 2060 Fund
MassMutual 20/80 Allocation Fund

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

Federal Tax ID NAIC Co Code

State of Domicile

None

81-5273574
35-2484550
82-3250684
45-5401109

02-0754273
51-0529328
26-3229251

01-0821120
04-3512593
42-1710935
02-0769954
04-3584140
82-3347422
82-3355639
82-3382389
82-3396442
82-3417420
82-3430358
82-3439837
82-3451779
82-3472295
82-3481715
82-3502011
82-3525148
82-3533944

46-4257056

47-3517233
47-3529636
47-3544629
47-3559064

27-1933380
27-1932769
46-3289207
47-5326235
45-1618155

Delaware
Delaware
Massachusetts
Delaware
Delaware

Massachusetts
Massachusetts
Massachusetts

Massachusetts
Massachusetts
Massachusetts
Massachusetts
Massachusetts
Massachusetts
Massachusetts
Massachusetts
Massachusetts
Massachusetts
Massachusetts
Massachusetts
Massachusetts
Massachusetts
Massachusetts
Massachusetts
Massachusetts
Massachusetts

Massachusetts

Massachusetts
Massachusetts
Massachusetts
Massachusetts

Massachusetts
Massachusetts
Massachusetts
Massachusetts
Massachusetts
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MassMutual 80/20 Allocation Fund
MassMutual RetireSSMART In Retirement Fund
MassMutual 40/60 Allocation Fund
MassMutual 60/40 Allocation Fund

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

Federal Tax ID NAIC Co Code

State of Domicile

45-1618222
03-0532464
45-1618262
45-1618046

Massachusetts
Massachusetts
Massachusetts
Massachusetts
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PART 1A - DETAIL OF INSURANCE HOLDING COMPANY SYSTEM
8 9

1 2 3 4 5 6 7 10 11 12 13 14 15 16
Name of Type of
Securities Control
Exchange (Ownership Isan
if Publicly Board, If Control is SCA
NAIC Traded Names of Relationship Management, | Ownership Filing
Group Group Company ID Federal (U.S.or Parent, Subsidiaries Domiciliary | to Reporting Directly Controlled by Attorney-in-Fact,| Provide Ultimate Controlling Required?
Code Name Code Number RSSD CIK International) or Affiliates Location Entity (Name of Entity/Person) Influence, Other) | Percentage Entity(ies)/Person(s) (Y/N) *
Members
Massachusetts Mut Life Ins Massachusetts Mutual Life Insurance Company Massachusetts Mutual Life Insurance
0435 |Co 65935... |04-1590850.. | ....3848388 |......ccoovvrevee | cermrrrireirrireinninns (MMLIC) MA............ UIP..ovne Company OWNERSHIP.... |....100.000 [ MMLIC........covmeeeeeeerereerereeeereeeeeereseessseesssesenses | evveeieniesnns | ceeveesennens
Massachusetts Mut Life Ins Massachusetts Mutual Life Insurance
0435 | Co 93432... [06-1041383.. | ..ecveerercrirene | rerirerirerinenins | erererirerinerinenenenens C.M. Life Insurance Company..........cc.ccceeeevenne. CTevenns A Company OWNERSHIP.... |....100.000 |MMLIC........ccoomtumirrirmermnerrnnrrnsrinerssesnsessesnsnes | sveeseeseenns | crenereenens
Massachusetts Mut Life Ins
0435 | Co 70416... |43-0581430.. | ..coovvrerceens [ e v MML Bay State Life Insurance Company........... CTueeie. NIA............... C.M. Life Insurance Company.............ccceouvnee. OWNERSHIP.... |....100.000 [ MMLIC.........eeeirerrerririrerersirereisereseseereseseans | eeveeiesesinns | eoereinseens
0000 [ .voeereerreirerereeseeeseesereseerenens | eereeneenns 06-1041383.. | ..ovvvvrerenne [ evrrireieiniiens [ CML Mezzanine Investor I, LLC.........ccccccvvvuee DE.....ccoeu. NIA...coene C.M. Life Insurance Company.............cceueunn. OWNERSHIP.... |....100.000 [ MMLIC.........ceecsirerrerrirrreieerrinieinsiesensessssenennes | sersvinesessnes | erevsesnssans
0000 | veorerrerrereeeneeeereereeeneeseeeesessenes | eresseesnnens | cresseeesessessensnns | seesessessssesesns | eseseesssessenens | soesseseesessssessenennes CML Special Situations Investor LLC................. DE.....c...... NIA e C.M. Life Insurance Company............ccccoveerrenne OWNERSHIP.... |....100.000 | MMLIC........oooiieererrereenrereereenerneeneeseeeeseeeseeseens | eeereereesnenns | coeeeeeeneens
Massachusetts Mutual Life Insurance
0000 [ oo | eevieeiinnes | e | e | e | oeesenesenssesseseeees CML Global Capabilities LLC............cccccvrurunnne. DE........... NIA...oee. Company OWNERSHIP.... |....100.000 [ MMLIC........cooeeoeeeeeerereeeeeereereeeeeeeeeeseeseeseeeienses | eveeeieeieies | ceeveesinnens
Massachusetts Mutual Life Insurance
0000 [ .ooovereeeeeeiieeireeseeseeeseeisesireees | ervieniinees | e | e | e | eeesenssnsseeseseenes MM Global Capabilities | LLC Company OWNERSHIP.... |....100.000 |MMLIC........ccooomrimririneineinsinsineiesesssisesssnnens | oeveesesneens | cereseenneens
MassMutual Global Business Services India Massachusetts Mutual Life Insurance
0000 | ovoevecveeieeeeeereeriesesiesseesesessesas | seesesienss | sressesseesiesesens | eevvessessensiesies | cesseessesessenens | seessesseesieseessensnes LLP IND............ NIA...coone. Company OWNERSHIP.... |....100.000 [ MMLIC........cooosmrririerererererieieieereeieeiesessssseenes | evveeieeiseinns | eervesenenns
Massachusetts Mutual Life Insurance
0000 | ovoevecveeieeieeererieiesiessessesessesses | seesesssnses | sresresssssiesesens | eeveessessensiesies | sessesssesesssnens | seessessessieseessessnes MM Global Capabilities (Netherlands) B.V......... NLD........... NIA..oee. Company OWNERSHIP.... |....100.000 | MMLIC........coosieirierereerreriereeeeteesieiesesissseenes | evveeieeiseinns | eervesienns
MassMutual Global Business Services Massachusetts Mutual Life Insurance
0000 | covoevecveeieeeieeierieiesressessesessesss | seesessenses | sressesssesiesesens | eevvessessessiesins | sessesssesessensns | seessesseesieseessessnes Romania S.R.L. ROU.......... NIA..coee. Company OWNERSHIP.... |....100.000 [ MMLIC........cooiieirrerererrreriereseeteereeiesesissseenes | evveeieeieias | eeveesienns
Massachusetts Mutual Life Insurance
0000 | ovoevecieeieeeeeeteriesesiessessesessenses | seesessenss | sresressessiesesens | eevvessessensiesins | sessesssesessenens | seessessessieseessensnes MM Global Capabilities [ LLC..........cc.cc.cevunnne.. DE........... NIA...coone. Company OWNERSHIP.... |....100.000 [ MMLIC........cooosiveirrerererrreriereeeeteeieeiesesissseenes | evveeieeiseins | ceervesinenns
Massachusetts Mutual Life Insurance
0000 | covoevecveeieerieeieiieiesiesseesesessesies | seesessenss | seesresseesiesiesiens | eevvesiessessiesins | eesseessesessensns | seesresseesieseessensnes MM Global Capabilities |1l LLC Company OWNERSHIP.... |....100.000 [ MMLIC........cooosireirrererereseriereseeteeieeiesesissseenes | evveeieeiseians | eereesenenns
Massachusetts Mutual Life Insurance
0000 | oo iesiesieeiesesssnas | seesesisnas | seerresssesiesesens | eevvessesssssiesns | cessessiesessnins | seeseesseeseseessensnes MM/Barings Multifamily TEBS 2020 LLC........... DE............ NIA...coone. Company OWNERSHIP.... |....100.000 [ MMLIC........coosvvrirrirererreiiereseeieereeiesesissienes | evveeieniesns | eeveeseenns
Massachusetts Mutual Life Insurance
0000 | ovoevreereerierereseereeee s | cenvenienns 04-1590850.. | ...vocvverrrerrers | errervereienenns | crerireiiesesesienians New Haven Holdco LLC..........ccoevvevriveieriinnes DE....c...... NIA...coonee Company OWNERSHIP.... |....100.000 | MMLIC........cccevveirrirererreriereresieeiseiesiesssesenes | evvveiisiseins | veveesienns
Massachusetts Mutual Life Insurance
0000 [ 1veevreereererereieieseriersseseneens | ervnenrenns | eovrenennennenes | srresnseieins | e | oo MML Special Situations Investor LLC................ DE.....cco... NIA...ccoine Company OWNERSHIP.... |....100.000 [ MMLIC........cceecerrerrerrirrrieieeriieseissiesessisssesennns | sevensessessees | srersesnnsens
Massachusetts Mutual Life Insurance
0000 [ .voeereereerrienreeseieseseresenerenens | eerenieenns 47-5322979.. | oveereeins | vrerieieinniens | e Timberland Forest Holding LLC...........ccccccvvvne. Company OWNERSHIP.... |....100.000
0000 47-5322979.. Timberland Forest Holding LLC..........c.ccccvvenee. C.M. Life Insurance Company...........ccccveerrenne OWNERSHIP....
0000 | .. 47-5322979.. | .... Timberland Forest Holding LLC.............. . |Wood Creek Capital Management LLC...........[ MANAGEMENT. | ..................
0000 |.oovveievvirsserersssssnesssissssnsssines | eevsssssnnes [ crnsersssinisnninns Lyme Adirondack Forest Company, LLC........... Timberland Forest Holding LLC.................... OWNERSHIP.... |....100.000
0000 Lyme Adirondack Timberlands I, LLC................ Timberland Forest Holding LLC OWNERSHIP.... |....100.000
0000 Lyme Adirondack Timberlands Il, LLC Timberland Forest Holding LLC OWNERSHIP.... |....100.000
Massachusetts Mutual Life Insurance
0000 | oo | v 04-1590850.. | ..ooverrerrernne | ervermrineiinniins | erreereessseeseessenneens Berkshire Way LLC........ccooovvumivnivniineiecinenn. DE............ NIA...coone. Company OWNERSHIP.... |....100.000 [MMLIC........cooiieereerereeereteereeeeteeieeseeseeseseseeses | evveeiesieeans | eereesennnns
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1 2 3 4 5 6 7 10 11 12 13 14 15 16
Name of Type of
Securities Control
Exchange (Ownership Isan
if Publicly Board, If Control is SCA
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Code Name Code Number RSSD CIK International) or Affiliates Location Entity (Name of Entity/Person) Influence, Other) | Percentage Entity(ies)/Person(s) (Y/N) *
Massachusetts Mutual Life Insurance
0000 [ ..o | eeeeeeieees 04-1590850.. [ .ouverrerrrenene | eerrrerinerineiens | crrnerenerenensnenenceens MSP-SC, LLC.....ceviieieneineirneneseseieeiees DE......cc.... NIA ... Company OWNERSHIP.... |....100.000 |MMLIC........ccoocomiemiemrireerneineineineesneeneeneeneens | seveseeseenns | cereeeenceens
Massachusetts Mutual Life Insurance
0000 [ oo | rerreeinees | e | e | e | e EM Opportunities LLC.........ccccovvurrvnrunrinriennn. DE......cc.... NIA...ooiens Company OWNERSHIP.... |....100.000 |MMLIC........ccoccosiumiimrimeereineineineeneeneeneeneens | seveseeneenss | cereeeenceens
Massachusetts Mutual Life Insurance
0000 [ 1voevreerreirerereireienereissenessnens | eonnenrenns | eveesennennenes | arressnnieenns | s | oo MassMutual MCAM Insurance Company, Inc.... | VT............. NIA...coine Company OWNERSHIP.... |....100.000 [ MMLIC........cceesirererrirrrrieirrinieissiesesssssssenennes | sevsveneessnes | ererseenssens
Massachusetts Mutual Life Insurance
0000 | oo | e 04-1590850.. | ..vovvereerees | eoreererriininees [ ereeireirereisnineinns Insurance Road LLC..........cccovvevverevrerneiniincreinne DE...cconen. NIA..ccoie Company OWNERSHIP.... |....100.000 | MMLIC........ccosvuriirnrimirerereirnmineeseeesinsinesenes | eevveiereins | renenneneene
0000 | veovereerereeereeeeeereeeseereeeeseeeenens | eeeeeeeneens 04-1590850.. | ..eovverereereers | corrermirerreennes [ eermeeneereieesnennens MassMutual Trad Private Equity LLC................. DE.....c..... NIA e Insurance Road LLC.........cccovvmvrrureenerreencenens OWNERSHIP.... |....100.000 | MMLIC........cooiieererrerienrereireeeerneeneeseeseseeeseeseens | eeeneereinenns | coeeeeeeneens
0000 [ .o | cerieeienns 04-1590850.. | .cvevvvereriees [ ererriereiiieiens | eerveereeeeresinns MassMutual Private Equity Funds LLC.............. DE............. NIA............ MassMutual Trad Private Equity LLC............... OWNERSHIP.... |....100.000 [MMLIC.........cccooeirriereriieeisieeeseesieevevesiseees | cveeversnesens | evenierenns
MassMutual Private Equity Funds Subsidiary
0000 [ .oooverrereeeeeerireeiresieeeseiseeeees | ceeeeeieees 04-1590850.. [ .ouverrerrreene | verrerrerineiens | crrvereseneseneenenenens LLC DE......ccc.... NIA. ..o MassMutual Private Equity Funds LLC............ OWNERSHIP.... |....100.000 |MMLIC........cocimieieriirrineineineeneesneeseeneeneens | sseeseeseenns | cvenerenceens
0000 [ oo | eeeieeieees 04-1590850.. [ .ooverrrerrenree | errererineiinniens | crreereeeseeesieseeeneens MassMutual Intellectual Property LLC................ DE............ NIA..coooen. Insurance Road LLC........ccoovvnieniirnirnirnis OWNERSHIP.... |....100.000 |MMLIC........cooosierrinrireineineieeisneiseseesiseeesenens | oeeeneiseens | cereeeeeseens
0000 [ .ooovercerrerrierirerirerirerinerierienes | rerrerinnees | e | v | e | o Trad Investments | LLC.........cccovenenerneirnnins DE......ccco... NIA e Insurance Road LLC........ccovcemienierneernierncines OWNERSHIP.... |....100.000 |MMLIC........cocrmieirreirirmneirneireeneinsessisneesssens | sveeseeseens | cvenereenens
Massachusetts Mutual Life Insurance
0000 [ coooerrerrereierirerierinerinerierienen | rerrernnees | e | e | e | o ITPSHoIING LLC......oovoeiriiiceieieeeeineeeees DE......ccc.... NIA. . Company OWNERSHIP.... |....100.000 |MMLIC........cocrmiumirmeiriineirneineineenseseineesssens | svveseenseens | cvenerenenens
0000 [ oo | eevreeiinees | eerneeininnsinies | eereeenesnnsnns | e | e eseeseenes HITPS LLC..ooeeeeeeeeeeeeeeeees DE............ NIA..coooe. ITPS Holding LLC......oooiierinrieineieeeeieeiane OWNERSHIP.... |....100.000 |MMLIC........coocomieienrereineieeiseeisneisesesseieeesesens | seeeseeseens | ceeeeeenseens
Massachusetts Mutual Life Insurance
0000 [ ..o | s 27-0105644.. [ ..oovorvreinene | e | crreeiresiieeiieeieeeeens Jefferies Finance LLC.........ccoocovcineincineineinns DE............. NIA..cooin. Company OWNERSHIP.... |...... 50.000 [ MMLIC.........iieieeiriirieeieeieeeeseesessiesieees | oeeeseeeneeens P
Massachusetts Mutual Life Insurance
0000 [ oo | e 86-2294635.. | ....verieriiiens | e | e Glidepath Holdings INC........ccccoovvnrivnrienciinrinnen. DE............. UIP...oovvnne. Company OWNERSHIP.... |....100.000 |MMLIC........ccocomieierireieineineineineeneieeesenens | seeeseeseens | cereeeenceens
0435 L [13-1935920.. [ .vvvvivriieiies [ eveireeiierieieis | e Great American Life Insurance Company.......... OH............ UIP...oovne Glidepath Holdings INC.........cccooevevriverciriinnen. OWNERSHIP.... |....100.000 [ MMLIC........cceeceirererririreieerrieieiseresesseressesenns | ceveniesesines | srereeinnnans
0000 311422717 | oo v [ AAG Insurance Agency, LLC........cccoovvvrurrrrninne [ S NIA ..o Great American Life Insurance Company........ OWNERSHIP.... |....100.000 | MMLIC........coccsvmrrrimrinrererreisernneseessesssenssssenes | eernressisessns | onseesennens
0435 311021738, [ o e | v Annuity Investors Life Insurance Company........ OH............ A, Great American Life Insurance Company........ OWNERSHIP.... |....100.000
0000 | .. 31-1395344.. | .... Great American Advisors, LLC.... . | Great American Life Insurance Company........ |OWNERSHIP.... |....100.000
0000 26-3260520.. Manhattan National Holding, LLC...........cc......... Great American Life Insurance Company........ OWNERSHIP.... |....100.000
0435 |Co 67083... |45-0252531.. | .oeveervvrenne [ e [ v Manhattan National Life Insurance Company.... |OH............ RE....oinne Manhattan National Holding, LLC.................... OWNERSHIP.... |....100.000
Massachusetts Mutual Life Insurance
0000 [ +voereeeereereerereeeereeereeseseenneenes | evmeereenee [ eveneenneneennes | s | e | e MassMutual Mortgage Lending LLC.................. Company OWNERSHIP.... |....100.000
0000 [ 1veevreerreireiereireieserseissenessnens | eonsesenns | evsesennennennes | arrensnneienns | sonsenesnennens | oo Apex Credit Partners LLC........cccooovvvvveirieirninnns Jefferies Finance LLC........cccccvvvvevenreininnn. OWNERSHIP.... |....100.000
0000 Jefferies Credit Partners LLC..........ccccoovvverrenne. Jefferies Finance LLC..........ccccovevevviveicrnnen. OWNERSHIP.... |....100.000
0000 |.. Jefferies Credit Management LLC.. . | Jefferies Credit Partners LLC....... ..|OWNERSHIP.... |....100.000
0000 Jefferies Private Credit GP LLC.........cccocvvunenne Jefferies Credit Management LLC.................... OWNERSHIP.... |....100.000
0000 | vvuerrerrreereerenseressenereeesinnes | eresnsinene | ereneneenenenennns | neeressesnenenes | e | s Jefferies Private Credit Fund LP...........c.cocvevnee. Jefferies Private Credit GP LLC.........c.cocovevnee. OWNERSHIP.... |....100.000
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0000 [ 1vorereeereereerereereenereereeseseennsenes | eevmeereenee | enenmneneneennes | vereereessenenes | eneneennennnns | e Jefferies Private Credit BDC InC.........ccccvvvenenee Jefferies Finance LLC OWNERSHIP.... |....100.000
0000 [ oo | rerreeinnees | e | e | e | e JFIN GP Adviser LLC........cocovevneineineineineinees Jefferies Finance LLC OWNERSHIP.... |....100.000
0000 | voorererrerererneeerseresessesesseesessnnes | eresreesnnes | sressesessessssesnns | seesessessssesnsins | eessseessssessenens | sonssessseesssessenennes JEIN FUNd IITLLC...coeeere s Jefferies Finance LLC.........cccovvvvvrreirninienninns OWNERSHIP.... |....100.000
0000 [ oo | reereeiinees | eeesneeisesinesinees | e | e | e JFIN Fund VILLC.....covieiiincrecececees Jefferies Finance LLC OWNERSHIP.... |....100.000
0000 [ +voereerreereerereereinereeersernsenneenes | evmnereenes | eveneennenennes | v | e | s JFIN Asset Management LLC...........cccovvriennenee Jefferies Finance LLC OWNERSHIP.... |....100.000
0000 JFAM GP LLC....oiiirriririeeierierierieeiseieens JFIN Asset Management, LLC OWNERSHIP.... |....100.000
0000 |.. JFAM GP LP......oveene . | JFIN Asset Management, LLC.. . |OWNERSHIP.... |....100.000
0000 Jefferies Direct Lending Fund C LP................... JFIN Asset Management, LLC OWNERSHIP.... |....100.000
0000 Jefferies DLF C Holdings LLC........ccccovuvrirnrurrenne Jefferies Direct Lending Fund C LLC............... OWNERSHIP.... |....100.000
0000 |.. Jefferies Direct Lending Fund C SPE LLC......... . | Jefferies DLF C Holdings LLC .. |OWNERSHIP.... |....100.000
0000 JFIN Revolver Holdings LLC.........ccccocvrunirneenee Jefferies Finance LLC.........cccooovvveneirnirnienninns OWNERSHIP.... |....100.000
0000 [ ovviveriereieeeeisieeerieesnseesens | evriererens | erveeresisieesinies | eeeversnnseeninns | severesisisesinnes | oo JFIN Revolver Holdings Il LLC............cccevvvennne Jefferies Finance LLC OWNERSHIP.... |....100.000
0000 | oeorereerrereeereeeereeseeeseesesesesseses | eresseesneas | cressseeneesesessnns | seesessesesssseses | eeseseesesessnnens | soeseesseeesssessenennes JFIN Co-Issuer Corporation.............cceeereerrennes Jefferies Finance LLC OWNERSHIP.... |....100.000
0000 [ ..voeveeereeierereseerereseeressseeseeens | ervreriesies | ererresisseesesienies | eovesessnesinens | eesesessinsssinns | evesesissssesiesessenes JFIN Europe GP, S.a.rl.....ccocevereereeeeeiennns LUX......c.... NIA.....cooon.. Jefferies Finance LLC........cccccovvvvvevvcverercnnn. OWNERSHIP.... |....100.000
0000 [ oo | ervreeiinees | e | eerseesinsnninns | s | e eneeseeees Jefferies Finance Europe, S.L.P........ccccoocniennce LUX........... NIA..coooen. JFIN Europe GP, S.a.r | OWNERSHIP.... |....100.000
0000 [ ..vorveeereererereseerereseeressseesinens | eovrerieiies | ereresissiesesienees | ervesesssesiesnns | eeresessinsssinns | everesissssesisssseenes Jefferies Finance Europe, SCSp.......cccccvvvvvvnnee LUX......c.... NIA......ooon.. JFIN Europe GP, S.a.ll...ccovvevcreieriererererne, OWNERSHIP.... |....100.000
0000 | ooueereereereeereeeeseeseeeseeseeeesessenees | eresseesnnes | cresseeenessessessnns | seesessessssenesns | esseeesssessnnens | coessesseeesssessesennes Jefferies Finance Business Credit LLC.............. [] S NIA e Jefferies Finance LLC.........occooovenincrnininninns OWNERSHIP.... |....100.000
0000 [ coooeercerrerrirerierirerineriserierienes | rerrerinnnes | e | v | e | JFIN Business Credit Fund | LLC..........c.cccouun. DE.....cccco... NIA. e Jefferies Finance LLC OWNERSHIP.... |....100.000
0000 [ ..voevieereirerereiereserseresesesieens | ervnenieins | evsesienieenenies | aoervessesienns | sveseseseinens | oo JFIN High Yield Investments LLC...................... DE............. NIA....ccoon. Jefferies Finance LLC OWNERSHIP.... |....100.000
0000 [ oo | rerrernnies | e | v | e | JFIN LC FUN LLC.....cvoeicrcecrecrececreis Jefferies Finance LLC........c.cocoveevenvcirncrneins OWNERSHIP.... |....100.000
0000 [ oo | eeereeiinees | eeeneeinneineenees | eeesenesneeneins | e | eeeseesessessesseees JFIN CLO 2012 Ltd.....cooeereeeiscireireeeii Jefferies Finance LLC OWNERSHIP.... |....100.000
0000 [ .ooovvrreeieeriesiesiiseisesiisssissienes | eevvsniinnes | eevvesississinses | eevssssssssnsiens | seensenssnessnenss | oeseesssssesssssnnes JFIN CLO 2013 Ltd.....covvvrcrecieeieeieieiseins Jefferies Finance LLC OWNERSHIP.... |....100.000
0000 [ oo | eevrreinies | e | e | e | e esseeeeees JFIN CLO 2014-1 Ltd......ocvorrerieiiciiciiciiene Jefferies Finance LLC..........coccovvnivnirninniines OWNERSHIP.... |....100.000
0000 [ .oooverreerieriesiesisseisesisssiesienes | ervvsniinnes | eevvesissinsinses | eevsssssssssinsnns | seessensssessnenes | oessensssssssssssenes JFIN CLO 2015 Ltd.....cooverrirriecierieseienins Jefferies Finance LLC.........cccoovveeverirerireninnes OWNERSHIP.... |...... 44.000
0000 [ oo | eerreeiinees | e | e | e | e JFIN CLO 2015 L. Apex Credit Partners LLC............cocoovevneincinnee OWNERSHIP.... |...... 56.000
0000 JFIN Revolver CLO 2014 Ltd........ccovevererrrerrenne Jefferies Finance LLC OWNERSHIP.... |....100.000
0000 |.. JFIN Revolver CLO 2017 Ltd...... . | Jefferies Finance LLC... . |OWNERSHIP.... | ....100.000
0000 JFIN Revolver CLO 2017-II Ltd Jefferies Finance LLC OWNERSHIP.... |....100.000
0000 JFIN Revolver CLO 2017-I11 Ltd........cccorvrunrennee CYM.......... NIA ... Jefferies Finance LLC OWNERSHIP.... |....100.000
0000 | .. JFIN Revolver CLO 2018 Ltd . | Jefferies Finance LLC... . |OWNERSHIP.... |....100.000
0000 JFIN Revolver CLO 2019 Ltd Jefferies Finance LLC OWNERSHIP.... |....100.000
0000 [ oo | eevieeiinees | eevvesisnsnnssinnes | eessssssnnsnnssins | sensssesssessnnnes | oesseessnsssnsssssnnes JFIN Revolver CLO 2019-1 Ltd.........coocorrrvrennes CYM.......... NIA.....cooonn. Jefferies Finance LLC OWNERSHIP.... |....100.000
0000 [ cooverrerrereeieeeeriseiseeisseiesienes | rerneeinnees | e | e | e | oo JFIN Revolver CLO 2020 Ltd.........cccocrvevrrennen. CYM.......... NIA s Jefferies Finance LLC OWNERSHIP.... |....100.000
0000 | voorererrerererneeereeresenseseseesessnnes | eresseesnnes | sressesessessssessnns | sessessessssesesns | eessseessssessnnens | soessessseesssessenennes JFIN Revolver CLO 2021-Il Ltd........cocovrvrernrence CYM.......... NIA ..o Jefferies Finance LLC.........cccovvvnrrerninienninns OWNERSHIP.... |....100.000
0000 [ oo | reereeiinees | eeesieeinseinnesnees | e | e | e JFIN Revolver CLO 2021-I1 Ltd........cocorvrerrennee DE......ccc.... NIA...oiien. Jefferies Finance LLC OWNERSHIP.... |....100.000
0000 [ .oveeeeecreeeeeieeeeeesesesseeierenes | evvieeenes | ererereresissinees | eerieteneneenins | ereeesssieerenens | eerereseeeeniseenens JFIN Revolver Fund, L.P........ccccceoevvevriiceriinnnns DE............. NIA.............. Jefferies Finance LLC OWNERSHIP.... |...... 90.000
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1 2 3 4 5 6 7 10 11 12 13 14 15 16
Name of Type of
Securities Control
Exchange (Ownership Isan
if Publicly Board, If Control is SCA
NAIC Traded Names of Relationship Management, | Ownership Filing
Group Group Company ID Federal (U.S.or Parent, Subsidiaries Domiciliary | to Reporting Directly Controlled by Attorney-in-Fact,| Provide Ultimate Controlling Required?
Code Name Code Number RSSD CIK International) or Affiliates Location Entity (Name of Entity/Person) Influence, Other) | Percentage Entity(ies)/Person(s) (Y/N) *
0000 [ 1vorereeereereerereereenereereeseseennsenes | eevmeereenee | enenmneneneennes | vereereessenenes | eneneennennnns | e JFIN Revolver Funding 2021 Ltd..........cccccvvennee DE.....cc... NIA .o Jefferies Finance LLC OWNERSHIP.... |....100.000
0000 [ oo | rerreeinnees | e | e | e | e Apex Credit CLO 2015-I Ltd........cocvvvrrirriirnnns CYM.......... NIA ... Jefferies Finance LLC OWNERSHIP.... |...... 33.000
0000 | voorererrerererneeerseresessesesseesessnnes | eresreesnnes | sressesessessssesnns | seesessessssesnsins | eessseessssessenens | sonssessseesssessenennes Apex Credit CLO 2015-1l Ltd........coovvvrerrirrrnnnne CYM.......... NIA ..o Apex Credit Partners LLC........ccccccvevvrnrrrunns OWNERSHIP.... |...... 53.000
0000 [ oo | reereeiinees | eeesneeisesinesinees | e | e | e Apex Credit CLO 2016 Ltd.........oocvrevrrerrcircinnes CYM.......... NIA...ooien. Jefferies Finance LLC OWNERSHIP.... |....100.000
0000 [ +voereerreereerereereinereeersernsenneenes | evmnereenes | eveneennenennes | v | e | s Apex Credit CLO 2017 Ltd......cccovvrrrerrrerrreens CYM.......... NIA .o Jefferies Finance LLC OWNERSHIP.... |....100.000
0000 [ .oovereerrereiereeriseiseeissseerinenen | rernerinnies | e | e | s | o Apex Credit CLO 20171 Ltd........coconvvrvrrirnnns CYM.......... NIA...oiens Jefferies Finance LLC........c.cocoveverncirncrniines OWNERSHIP.... |....100.000
Massachusetts Mutual Life Insurance
0000 [ .ooverrereeeeeeeereeereeereeiseiseeeees | eeeeneieees 04-1590850.. [ vouverererereene | vereerenerinenens | errerenereerenenenenens MM Copper Hill Road LLC.........ccccovvvvrvnirnnn. DE......ccc.... NIA. s Company OWNERSHIP.... |....100.000
Massachusetts Mutual Life Insurance
0000 [ 1evviveiiereieeeeisieeesieessniserens | evrieerenns | crveveresisieeninies | eoeversrnseesins | severesssisesennes | e MM Investment Holding..........cccoeovvveernicverennnen Company OWNERSHIP.... |....100.000
0000 | veoereerereeereeeeeereeeeeereeeeseeeneens | eeeeeeeneens 26-00736711.. | .evoeeereneereens | coreermereerninees | cereeereeneieesneneen MassMutual Asset Finance LLC...........cccccooeene. MM Investment Holding..........ccooovereeneuninnence OWNERSHIP....
0000 [ .o | cerieeienns 26-0073611.. [ .eeverererieees [ eerreereeiieens | oo MassMutual Asset Finance LLC..............cc......... C.M. Life Insurance Company.........c.cccccvernnes OWNERSHIP....
0000 [ ..voeveereeirereieisereeesereseseeresens | e 90-1005837... | ...cvvvverrrreens [ errrreiieiiieiiens [ MMAF Equipment Finance LLC 2013-A MassMutual Asset Finance LLC....................... OWNERSHIP.... |....100.000
0000 36-4785301.. MMAF Equipment Finance LLC 2014-A MassMutual Asset Finance LLC....................... OWNERSHIP.... |....100.000
0000 | .. 38-3969560.. |.... MMAF Equipment Finance LLC 2015-A. . |MassMutual Asset Finance LLC... ..|OWNERSHIP.... |....100.000
0000 32-0489588.. MMAF Equipment Finance LLC 2016-A MassMutual Asset Finance LLC...............c....... OWNERSHIP.... |....100.000
0000 35-2590691.. MMAF Equipment Finance LLC 2017-A MassMutual Asset Finance LLC..............cc....... OWNERSHIP.... |....100.000
0000 | .. 32-0546197.. |.... MMAF Equipment Finance LLC 2017-B. . |MassMutual Asset Finance LLC... ..| OWNERSHIP.... |....100.000
0000 82-5335801.. MMAF Equipment Finance LLC 2018-A MassMutual Asset Finance LLC.............cc........ OWNERSHIP.... |....100.000
0000 [ .voeeeeereereeeereereeseeeseeseeeseeeeees | eereeeneenns 83-3722640.. |...covvrrrinne [ v e MMAF Equipment Finance LLC 2019-A MassMutual Asset Finance LLC..........c...co...... OWNERSHIP.... |....100.000
0000 [ .voevieerieireiereiereserereseseseens | ervnenieins [ evseniesiennenes | soevessenienns | eiesesesisnnens | s MMAF Equipment Finance LLC 2019-B MassMutual Asset Finance LLC..............cc....... OWNERSHIP.... |....100.000
0000 [ 1veereeeereereerereereerneeseessssensenes | evneerenee | evenmennensnnnes | sereereseenenns | eonsnnennensnns | e MMAF Equipment Finance LLC 2021-A MassMutual Asset Finance LLC...........c..co...... OWNERSHIP.... |....100.000
0000 | ooueereeeeererereeeeseeseseseesesesesssnies | eresseesneis | eressseenesesesnns | seesessesinsseses | esseeesesesianins | soestesseessessesennes ROZIEr LLC.....ceeieieiireireieeieese et MassMutual Asset Finance LLC...........c.cccce..... OWNERSHIP.... |....100.000
0000 [ ..vovereeeerrereeeereereesereeseesereeseeneees | eeveeeneenns 04-2443240.. | ...coovvvrrenne | v e MML Management Corporation.............c.ce.eenes MM Investment Holding..........ccooeuveeviveniriennnns OWNERSHIP.... |....100.000
0000 [ .voevreereererenersereseeseresererenens | erenenieenns 04-3548444.. | .....oovvviene | e e MassMutual International Holding MSC, Inc...... MA............ NIA....ccoone MML Management Corporation................c..c.... OWNERSHIP.... |....100.000
0000 [ .voeeeerrereeeereereenereeseesereeseeneees | erveeeneenns 04-3341767.. | ceverveverrenne [ erenreneniens v MassMutual Holding MSC, INC.........cccccvverrererens MA............ NIA....orne MML Management Corporation................c...... OWNERSHIP.... |....100.000
Massachusetts Mutual Life Insurance
0000 MML CM LLC....oreeieerireieeeeseeeeeeeeneeens Company OWNERSHIP.... |....100.000
0000 |.. Blueprint Income LLC...... . IMMLCMLLC.... . |OWNERSHIP.... |....100.000
0000 Flourish Digital Assets LLC MML CM LLC OWNERSHIP.... |....100.000
0000 Flourish Financial LLC MML CM LLC OWNERSHIP.... |....100.000
0000 | .. Flourish Technologies LLC.. . IMML CM LLC.... . |OWNERSHIP.... |....100.000
Massachusetts Mutual Life Insurance
0000 [ .oooverreeeerireereeeseeeeseseeenes | e 04-3356880.. [ ...overrreriernie | errerriireiinniins | cereireeiieniseneeneens MML Distributors LLC Company OWNERSHIP.... |....100.000
0000 [ .oooverrerceeeeerieeereseeesseiseeeees | eeeeneinees 04-3356880.. [ ..cocveurerrriene | rerrrerierinenins | crrereneneneninenienens MML Distributors LLC MassMutual Holding LLC..........ccoccneineeneinns OWNERSHIP.... |....100.000
Massachusetts Mutual Life Insurance
0000 | oouerrerrriereereerereneerereeesinie | ererseinene | erenennenenenesnns | seeresesineienns | e | s MML Investment Advisers, LLC...........ccccvererene DE...cconnn. NIA..ccoie Company OWNERSHIP.... |....100.000
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Massachusetts Mutual Life Insurance
0000 [ ..o | eeeeeeieees 46-3238013.. | ..o [ | e MML Strategic Distributors, LLC............ccc.cevvenee DE......cc.... NIA ... Company OWNERSHIP.... |....100.000 |MMLIC........ccoocomiemiemrireerneineineineesneeneeneeneens | seveseeseenns | cereeeenceens
Massachusetts Mutual Life Insurance
0000 [ oo | eeeieeieees 06-1563535.. | ...2881445 | ....ccoovivviins | crrvrrrnerinerineiieiene The MassMutual Trust Company, FSB.............. CTureens NIA...ooiens Company OWNERSHIP.... |....100.000 |MMLIC........cocnsiemirmirnniireineiineirneesseisneesseesseenns | onees A (R I
MML Private Placement Investment Company |, Massachusetts Mutual Life Insurance
0000 [ .oooverrereeeeeerireeereeeeeeseesseeees | eeeeeeieees 04-1590850.. [ .ouverrerereene | verrerierincenns | crrereseneeneenenenens LLC DE......ccc.... NIA ..o Company OWNERSHIP.... |....100.000 |MMLIC........cocosiuiriireireineirneeneeseineeseeneens | sseerseeseenns | crenereneeens
Massachusetts Mutual Life Insurance
0000 [ v | eerenneenns 04-1590850.. | ..evvrrrrrrrnne [ evrrirerneniiens [ evrvereinseienssennns MML Private Equity Fund Investor LLC.............. [] S NIA...coine Company OWNERSHIP.... |....100.000 [ MMLIC........ccoesimrrerrirrririeersineeensiesessssssenenses | serssenesessees | erersessssens
0000 | veovereerereeereeeeeereeeseereeeeseeeenens | eeeeeeeneens 04-1590850.. | ..eovverereereers | corrermirerreennes [ eermeeneereieesnennens MML Private Equity Fund Investor LLC.............. DE.....c..... NIA e Baring Asset Management Limited.................. MANAGEMENT. | .....ccccovvreeeee MMLIC.....eeeeeeeeeeeeieeeeeessesseeeeseens | seveenesnnnens | eeesenensene
0000 [ .o | cerieeienns 04-1590850.. | .cvevvvereriees [ ererriereiiieiens | eerveereeeeresinns MM Private Equity Intercontinental LLC............. DE............. NIA............ MML Private Equity Fund Investor LLC............ OWNERSHIP.... |....100.000 [MMLIC.........cccooeirriereriieeisieeeseesieevevesiseees | cveeversnesens | evenierenns
Massachusetts Mutual Life Insurance
0000 [ .oooverrereeeeeerireeiresieeeseiseeeees | ceeeeeieees 45-2738137.. | e [ v Pioneers Gate LLC........ccovrerevrmeenririniinniinneinees DE......ccc.... NIA. ..o Company OWNERSHIP.... |....100.000 |MMLIC........cocimieieriirrineineineeneesneeseeneeneens | sseeseeseenns | cvenerenceens
Massachusetts Mutual Life Insurance
0000 04-2854319.. MassMutual Holding LLC..........cccooverererenninnn. Company OWNERSHIP.... |....100.000
0000 06-1597528.. MassMutual Assignment Company MassMutual Holding LLC............ccccovevvivvireinne OWNERSHIP.... |....100.000
0000 [ oo | verineieees 371732913 [ oo | v | crrverineneenieneenens Fern Street LLC MassMutual Holding LLC OWNERSHIP.... |....100.000
0000 | oeurerereereeereeeeseeseeeneeseseeesseses | eresseesnnens | cresseeenessessesnns | seesessessssesesns | eseseesssessnnens | coestesseeesssessesennes Sleeper Street LLC MassMutual Holding LLC OWNERSHIP.... |....100.000
0000 [ .o | ereeeneenns 46-2252944.. | ..o | e | e Haven Life Insurance Agency, LLC MassMutual Holding LLC.........ccccovvrvnrirriniens OWNERSHIP.... |....100.000
0000 [ ..o | e 04-1590850.. | ...covvererreens [ ervrerreriieiiens [ eereiverssienieieeienns MassMutual Capital Partners LLC MassMutual Holding LLC OWNERSHIP.... |....100.000
0000 [ 1.vorvreererrererereereeeseesesssessenens | ervrerierins | ereeresissiesesiesees | evvesessssesinsins | eesresissinssninns | evesesisssssesiessssenes MassMutual Ventures Holding LLC MassMutual Holding LLC OWNERSHIP.... |....100.000
0000 [ ..voevreererrereneiereseseeressseseeens | ervsenieins [ evsesiesiesnenes | e | s | oo Athens Fund Management LLC.............ccccouu.c. MassMutual Ventures Holding LLC.................. OWNERSHIP.... |....100.000
0000 [ 1voeeeeereereerereereerseeseesensneneenes | evneerenee | erenmennensennes | vereereeseienenns | ensnnennesnnnns | e Crane Venture Partners LLP...........ccoocvvernrnnee. MassMutual Ventures Holding LLC.................. OWNERSHIP.... |...... 33.000
0000 [ .veevrvererrerereiereserseresesesieens | ervnrerieins [ evsresieniesnenes | aorevessenienns | e | s MassMutual Ventures Management LLC........... DE............ NIA....ccoone MassMutual Ventures Holding LLC.................. OWNERSHIP.... |....100.000
MassMutual Ventures SEA Management
0000 | .. Private Limited . |MassMutual Ventures Holding LLC.. ....|OWNERSHIP.... |....100.000
0000 MassMutual Ventures Southeast Asia | LLC...... MassMutual Ventures Holding LLC.................. OWNERSHIP.... |....100.000
0000 MassMutual Ventures Southeast Asia Il LLC..... | DE............. NIA....ccone MassMutual Ventures Holding LLC.................. OWNERSHIP.... |....100.000
0000 | .. MassMutual Ventures UK LLC..........ccccovrvrnenee . |MassMutual Ventures Holding LLC.. ....| OWNERSHIP.... |....100.000
0000 MassMutual Ventures US I LLC MassMutual Ventures Holding LLC.................. OWNERSHIP.... |....100.000
0000 | voorererrererereeeerseresessesesseesessnnes | eresseesnnes | sressessssessssesnns | seesessesssseseses | eessseesssessenens | soessessseesssessanennes MassMutual Ventures US II LLC..........ccccovverenee [ ] S NIA .o MassMutual Ventures Holding LLC.................. OWNERSHIP.... |....100.000
0000 [ 1voevreerreerrrereereiesererssesessnnns | eonnenienns | evrenennennennes | arressnseenns | e | oo MassMutual Ventures US Il LLC...........c.cccone.. [] S NIA...ccoine MassMutual Ventures Holding LLC.................. OWNERSHIP.... |....100.000
0000 [ +voereeereereerereereerereeeeseseeneenes | evmeereenee [ eeveenmennenennnes | vereereeneenennes | e | e Open Alternatives LLC..........cccovverrrerrenenrennenns DE......cc... NIA ..o MassMutual Ventures Holding LLC.................. OWNERSHIP.... |....100.000
Massachusetts Mutual Life Insurance
0000 | veoererrrrerereeeeeereeseeseeseessseneens | ereeeeeeneens 04-1590850.. | ..vovvererrerrers | woreermirmennennes [ cermeereereseensennenns MM Rothesay Holdco US LLC........cccovvvvrvnnee. DE......cc.... NIA.....ccoonn. Company OWNERSHIP.... |....100.000 |MMLIC........cccocomrimrimrimrinrirnsinsisnsisesissssssnsseness | ssvesssssiss | cvsessenneens
0000 [ oo | rerreeinees | e | e | e | e Rothesay Limited.........cccoocumrvniiniirneieirsiinn. GBR.......... NIA..ooin. MM Rothesay Holdco US LLC..........ccccovvunnee. OWNERSHIP.... |....100.000 |MMLIC........coccosiiiemrirmrirneirneeneineerneeneeneensens | seeeseesseens | cvenesenceens
0000 | .oooveeeieeeireeireeeseeiseeeseeisesienes | eevvneiinnes | e | e | s | o Rothesay Life PIC...........cocvrrverrienrireineineienianns GBR.......... NIA.....ccon... Rothesay Limited............cooormvrnrrnrrnrrerrnnns OWNERSHIP.... |....100.000 |MMLIC........ccooomririmrimeinriesieeinsinsesneisesesnnens | oreeesesneess | cesesesneens
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0000 [ 1vorereeereereerereereenereereeseseennsenes | eevmeereenee | enenmneneneennes | vereereessenenes | eneneennennnns | e Rothesay Assurance Limited Rothesay Life PLC OWNERSHIP.... |....100.000
0000 [ oo | rerreeinnees | e | e | e | e Rothesay MA No.1 Limited Rothesay Life PLC OWNERSHIP.... |....100.000
0000 | voorererrerererneeerseresessesesseesessnnes | eresreesnnes | sressesessessssesnns | seesessessssesnsins | eessseessssessenens | sonssessseesssessenennes Rothesay MA No.2 Limited..........ccoovrrerrernirnnenns Rothesay Life PLC........cccooovrvnrreireininninninne OWNERSHIP.... |....100.000
0000 [ oo | reereeiinees | eeesneeisesinesinees | e | e | e Rothesay MA No.3 Limited Rothesay Life PLC OWNERSHIP.... |....100.000
0000 [ +voereerreereerereereinereeersernsenneenes | evmnereenes | eveneennenennes | v | e | s Rothesay MA No.4 Limited Rothesay Life PLC OWNERSHIP.... |....100.000
0000 LT Mortgage Finance Limited Rothesay Limited.........ccoovvverenenieresieies OWNERSHIP.... |....100.000
0000 |.. Rothesay Property Partnership 1 LLP. . | Rothesay Limited.. ....|OWNERSHIP.... |....100.000
0000 Rothesay Foundation..............ccccoevveeveniirernnnns Rothesay Limited...........cccocevvevevereeeieiiieeine OWNERSHIP.... |....100.000
0000 Rothesay Pensions Management Limited.......... Rothesay Limited OWNERSHIP.... |....100.000
0000 |.. Rothesay Asset Management UK Limited.......... . | Rothesay Limited ....| OWNERSHIP.... |....100.000
0000 Rothesay Asset Management US LLC............... Rothesay Asset Management UK Limited........ OWNERSHIP.... |....100.000
0000 [ cooeerrerrereieeieeiseineeiseierienen [ rerneeinnees | e | v | e | o MM Catalyst Fund LLC... MassMutual Holding LLC OWNERSHIP.... |....100.000
0000 [ .oooerreeeeeireeireeeresieeseseseeeeees | eerieeienes AT7-14B86022.. | ..o [ e | e LifeScore Labs, LLC MassMutual Holding LLC OWNERSHIP.... |....100.000
0000 [ ..voevreererireeeeereereseseeresesessenens | eereiieins 04-1590850.. | ...coverrerirens [ ervrereerieeiiens [ evreiversiesierieienns MML Investors Services, LLC...........coovvivernne MassMutual Holding LLC.........cccccvveverrrirernae OWNERSHIP.... |....100.000
0000 [ oo | e 04-1590850.. [ .ouverrreriennne | errrnerineiinniens | crreereeeieeeisenieeneens MML Insurance Agency, LLC.........cccovvvnrinnienes MML Investors Services, LLC OWNERSHIP.... |....100.000
0000 [ oooerrercerrereeereeeresireeiseisrieees | eereneieees 41-20116834.. | e [ e MMLISI Financial Alliances, LLC............ccccvvuune. MML Investors Services, LLC OWNERSHIP.... |....100.000
0000 [ ..o [ e 45-4000072.. [ .ovevereririns | vrreieivereeens | everesssissseissisneas MM Asset Management Holding LLC................ MassMutual Holding LLC..........ccccoovevirrirernne OWNERSHIP.... |....100.000
0000 [ oo | cereneieees B1-0504477... [ cooeveerircrinens | verirerineninenns | crrveninerineninenenenens Barings LLC......ccveuereeseceinne MassMutual Asset Management Holding LLC. [ OWNERSHIP.... |....100.000
Baring Asset Management (Asia) Holdings
0000 [ ..o | eevierienes 98-0524271... [ cooeveerrereens | cerrreriiesiieniins | crressiessseesissseniens Limited HKG.......... NIA.....ccooonn. Barings LLC........cooveveeiieeeeeeseeesesenins OWNERSHIP.... |....100.000 |MMLIC........ccccomrrmrrmrirrinsiesisesisssssesisesssesssensss | covvsnssnsss | cvrerseensens
Baring International Fund Managers (Bermuda) Baring Asset Management (Asia) Holdings
0000 [ ..o | eevinninnes 98-0457465.. [ ..ovvoererrreens | errrerriesiieniins | crresssesssessssssninns Limited BMU.......... NIA....ccooonn. Limited OWNERSHIP.... |....100.000 |MMLIC........ccccomrrrmrrmrierieriesisesinsisesisesssesssenees | cevvsssssins | coresseensens
Baring Asset Management (Asia) Holdings
0000 [ .voeeeeerrereeeereereeneeeseesereeseeeeees | ereeeneenns 98-0457463.. | ...covvvvrenne [ v v Baring Asset Management (Asia) Limited.......... HKG.......... NIA ..o Limited OWNERSHIP.... |....100.000 | MMLIC........ccocsvmrrrimrmrernirnirnernnesseseesssesssseenes | eenressisessns | onveesennens
0000 [ 1voevreerreirerereireiesersereseseneens | ernneneins | evresenennenies | erresnseienns | srssenesiennens | s Baring Asset Management Korea Limited.......... KOR.......... NIA....ccoone Baring Asset Management (Asia) Limited........ OWNERSHIP.... |....100.000 [ MMLIC........cceecsirererriririeieerrieseissieiessssessesennns | sevensesessees | arersessssens
Barings Investment Management (Shanghai)
0000 [ 1voevreerreererereireieseriersseseseens | ernnenienns | evrenenennenes | s | srsenesennens | o Limited HKG.......... NIA....ccine Baring Asset Management (Asia) Limited........ OWNERSHIP.... |....100.000 [ MMLIC........cceecsirererrirrreieersieseissiesessessssesensns | sevessessessnes | sreressnsens
Barings Overseas Investment Fund
0000 | evuerreeereirereereeseriseesereeessssis | eresneinene | erereneenenennnnns | seesesiesinesenes | oresseenesesinins | s Management (Shanghai) Limited HKG.......... NIA e Baring Asset Management (Asia) Limited........ OWNERSHIP.... |....100.000 | MMLIC........coosiuriinrriniirerernirneineeneesnineenesenes | eevveinereinns | creneneeneens
Baring Asset Management (Asia) Holdings
0000 [ ..o | eeeieeieees 98-0457707.. [ cooeveerererinens | eevrnerineiineiins | crrrerenesesenineneneeens Baring SICE (Taiwan) Limited.........c.ccccovvueenen. TWN.......... NIA..cooien. Limited OWNERSHIP.... |....100.000 |MMLIC........coocomiimiimrimeermeineineineesneeneeseeneens | seeeseeseens | cereeeenceens
Baring Asset Management (Asia) Holdings
0000 [ oo | reeneeiinees | e | e | e | eeesneseeseeeeseees Barings Singapore Pte. Ltd.......ccccocuvivneinrienee SGP.......... NIA..cooien. Limited OWNERSHIP.... |....100.000 |MMLIC........coccosiemiimrieieineineineeneeneeneeneens | seveseeseenns | cernerenceens
Baring Asset Management (Asia) Holdings
0000 [ .oooereeeeeeireeireeereeseseeseeeees | eeeieeieees 98-0236449.. | ..o | e | e Barings Japan Limited.........cccccoocnminnirninninnens JPN........... NIA..ooin. Limited OWNERSHIP.... |....100.000 |MMLIC........coccosiiiemrirmrirneirneeneineerneeneeneensens | seeeseesseens | cvenesenceens
Baring Asset Management (Asia) Holdings
0000 [ 1vovreerreereiereereieserseissenenseens | eonreenns | eonrrnneennenes | e | e | oo Barings Australia Holding Company Pty Ltd...... AUS.......... NIA...coene Limited OWNERSHIP.... |....100.000 | MMLIC........cceeosierrerrirrreirierrinieissiesenssssssenenses | sersvenesessnes | erersessssans
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0000 [ .o | eereeeneenes 98-0457456.. | ...covvrrrenne [ evrrirereniiens [ Barings Australia Pty Ltd..........cccccvvvvvnierinnnnn. AUS.......... NIA .o Baring Australia Holding Company Pty Ltd...... OWNERSHIP.... |....100.000
0000 | oo | e 80-0875475... | ..cvoveerircirens | v [ crneineinereissinei Barings Finance LLC.........ccccovvinirncneenininenne DE...ccuen. NIA e Barings LLC........covenirerininerereeeseieenes OWNERSHIP.... |....100.000
0000 | voorererrerererneeerseresessesesseesessnnes | eresreesnnes | sressesessessssesnns | seesessessssesnsins | eessseessssessenens | sonssessseesssessenennes BCF Europe Funding Limited............ccccovrrrenrenee IRL............ NIA ..o Barings Finance LLC........c.ccoovrvrrrinvnrereirninnns OWNERSHIP.... |....100.000
0000 | eouervererrieeeeersereseeserseressnsis | ererneinene | erereneenenennnnns | seesesiesineinenee | enesseenesesnnins | s BCF Senior Funding | LLC........cccovevviviiriirein. DE...ccoen. NIA. e Barings Finance LLC........c.cccovevernmniniireirennns OWNERSHIP.... |....100.000
BCF Senior Funding | Designated Activity
0000 [ eoviviicreieeeeisieeeesieeerseieiens | cvriererens | crveeresisieesinies | eeeversnneeesins | sereesnseeesennes | oo Company IRL............ NIA............. Barings Finance LLC...........ccccooveeeivieriiicncnen, OWNERSHIP.... |....100.000
0000 | vvoererrererereeeeeeresesseseeseessssseens | eeeeeeeneens 04-3238351.. | oovverrereireens | cvrereireennnnes [ cereeeneineieessennen Barings Securities LLC.........ccoovrrrerrerrenienneens DE.....ccce.. NIA ..o Barings LLC.......cuvveeeerrreieeneseieeeeeseeeeees OWNERSHIP.... |....100.000
0000 [ .vorvreerrrerererreerseeseesseeseesersnens | eereeneenns 98-0437588.. | ...ccovvrvrrnne [ evrvirerieiniiens v Barings Guernsey Limited..........cccccovvvrvrrinnnnnn. GGY.......... NIA...coene Barings LLC.......ovveireereieeree e OWNERSHIP.... |....100.000
0000 | ceeoerereereeeeeeereereeeseesesesessenes | eresseesnnes | creeseeesessessessnns | seesessesssseseses | eeseseessssessenens | soesseseesessssessenennes Barings Europe Limited..........cocorurerveneenrirrinns GBR.......... NIA e Barings Guernsey Limited..........cccccocoverrerrennee. OWNERSHIP.... |....100.000
0000 [ eoviveiicreieeeeisieeeesieeesieisenes | evrieeens | cveeresisisesinies | eeeversniseenins | seveeisisesenees | e Barings Asset Management Spain SL................ ESP........... NIA............. Barings Europe Limited............ccocoevvieiiiicnnne OWNERSHIP.... |....100.000
0000 [ ..voevrvereeirerereieieeeiieressieseeens | evrenieiins [ ervsesiesiesnienies | aorerrsrssiesienens | ensesissennens | evesesisssesesneenns Barings ltaly S.rl.......cocvevieieeeeeeceeee ITA............ NIA.....ccoo.. Barings Europe Limited...........ccccoeveeveieiernnnes OWNERSHIP.... |....100.000
0000 [ eoviveiiereieeeeisieeesseesnsesienes | evrieerens | crvseresinisesinies | eeeversriseeninns | s | e Barings Sweden AB...........cccccovveeiiciieeiieiens SWE.......... NIA.............. Barings Europe Limited............ccocoevveeriiicnnne OWNERSHIP.... |....100.000
0000 [ ..voevereerecrerereiereeereereseseseens | ervsenieiins | evsresiesieesienies | eorerrsssiesieens | cresesessnnens | e Barings Finland OY..........ccccoeurenineeneerrinieneeneens FIN............ NIA. e Barings Europe Limited..........ccocvvurrrninieneenen. OWNERSHIP.... |....100.000
0000 [ ovvivericreieeeeisieeierieesnieeiens | evrieerenns | crveeresisieenines | v | severesnsisesinnes | e Barings Netherlands B.V...........cccooevvievivennaen. NLD........... NIA.............. Barings Europe Limited............ccocevveeriiicnnne OWNERSHIP.... |....100.000
0000 [ ..voevreererrerereieresereeresesereens | ervsenieins | evsesiesensenies | aovervessiesieinns | ernsesesiennens | sveseissssesessenns Barings Real Estate UK Holdings Limited.......... DE............ NIA.....coon. Barings Europe Limited...........ccooueveveieicrnnnns OWNERSHIP.... |....100.000
0000 | ovoerreeririrerreersereseerenseresinnis | sernrenene | erenensenenenennns | seeesienineeenes | oo | e BREAE AIFM LLP......coiviriircreineiceeeineienne GBR.......... NIA..ccoie Barings Real Estate UK Holdings Limited........ OWNERSHIP.... |....100.000
Barings Real Estate Advisers (Continental
0000 98-0654401.. Europe) Limited Barings Real Estate UK Holdings Limited........ OWNERSHIP.... |....100.000
0000 98-0654388.. Barings Real Estate Advisers Europe LLP......... Barings Real Estate UK Holdings Limited........ OWNERSHIP.... |....100.000
Barings Real Estate Advisers Europe Finance
0000 | oouerrerereirereeeeeeseesereessessene | eeeeseeeens 98-0054412... | ..cvoverrinirrens | eoreirerieieeinees [ crneireinereessinei LLP GBR.......... NIA e Barings Real Estate UK Holdings Limited........ OWNERSHIP.... |....100.000
0000 [ .voeeeereereeeereereesereeseesereeseeeeees | ereeeneenns 98-1194368.. | ...cvvvvvvrenne v [ Barings Real Estate GmbH..........cccccccovvvrirnennn. DEU.......... NIA ..o Barings Real Estate UK Holdings Limited........ OWNERSHIP.... |....100.000
0000 [ ..o [ eereieeens 98-0241935.. | ...evvvereveens [ v [ Baring Asset Management Limited.................... GBR.......... NIA....ccoone MassMutual Holdings (Bermuda) Limited........ OWNERSHIP.... |....100.000
0000 [ +voereeeereereerereeeereeeseesesseensenes | evnenrenee [ evenmennensnnnes | sereereessenenns | ensneennesnnnns | e Barings European Direct Lending 1 GP LLP...... GBR.......... NIA ..o Baring Asset Management Limited.................. OWNERSHIP.... |....100.000
0000 [ .o | eenenieenns 98-1012393.. | ..cvvvvreviens [ evreireiiiniiens [ Barings Global Advisors Limited........................ GBR.......... NIA....ccoone Baring Asset Management Limited.................. OWNERSHIP.... |....100.000
0000 [ ..voeeeeerrereerereereenereeseesereeseeseees | erreeeneenns 98-0457328.. | ...ovvvvvrrenne [ everreineniiens v Baring International Investment Limited............. GBR.......... NIA...cone Baring Asset Management Limited.................. OWNERSHIP.... |....100.000
Baring International Investment Management
0000 [ +voereeerrereeeereereesereeseeeereeseiseees | eereeeneenes 98-0457587.. | ..ovveverrenne [ ererireiieniens [ Holdings GBR.......... NIA .o Baring Asset Management Limited.................. OWNERSHIP.... |....100.000 | MMLIC........coosiemrirrenrenrereirrenernneneessensseessessenes | eeneerseseesns | conseesennens
Baring International Investment Management
0000 [ +voereeerrereeeereereerereeseenereeneeseees | eereeeneenes 98-0457576.. | ...covvevvrrenne [ ererreineniien v Baring Asset Management UK Holdings Limited | GBR.......... NIA ..o Holdings OWNERSHIP.... |....100.000 | MMLIC........coosverrerremrenrereerrenernneneessesserneenesnees | eeeneeseeseesns | onseeseneens
Baring Asset Management UK Holdings
0000 | voorererrererereeeeeereessereeseesessneens | ereeeeeeeens 98-0465031... | ..ovoeverrereereers | eoreereereennennes | eererereereeeensennes Baring Asset Management GmbH..................... DEU.......... NIA..one Limited OWNERSHIP.... |....100.000 | MMLIC........cosvemrerrinrenrereirnernernneneessessseessnsnees | cerneerseseesns | onseeseneens
Baring International Fund Managers (Ireland) Baring Asset Management UK Holdings
0000 | veovereerereeereeeeseereeeseeseeeeseseseens | eeeeeeeneens 98-0524272.. | ..ceovveeeereerens | eorereireeneinees | eeeeineineieeseennen Limited IRL........... NIA e Limited OWNERSHIP.... |....100.000 | MMLIC........cooiieerirrereenrereireenerneeneeseeseseeeseeenns | eerreereiseenns | coeeseeeneens
Baring Asset Management UK Holdings
0000 | cveorereereereeeeeeereeseeeseeseseeessnnes | eresseesnnens | cressenessesessessnns | seesessessssesnsns | eessseessssessenens | soessesessessssesseseanes Baring Asset Management Switzerland Sarl...... CHE.......... NIA e Limited OWNERSHIP.... |....100.000 | MMLIC........cooiiererrereineereereenerneeseesseeeseesseeeens | eeereereenesns | coeeeeneneens
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Securities Control
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if Publicly Board, If Control is SCA
NAIC Traded Names of Relationship Management, | Ownership Filing
Group Group Company ID Federal (U.S.or Parent, Subsidiaries Domiciliary | to Reporting Directly Controlled by Attorney-in-Fact,| Provide Ultimate Controlling Required?
Code Name Code Number RSSD CIK International) or Affiliates Location Entity (Name of Entity/Person) Influence, Other) | Percentage Entity(ies)/Person(s) (Y/N) *
Baring Asset Management UK Holdings
0000 [ ..o | eeeeeeieees 98-0497550.. [ .ourverreerinene | eevrerinerinniins | crrverreesesenisneneeens Baring France SAS.........cccooiininninseinsinsis Limited OWNERSHIP.... |....100.000
0000 98-0457586.. | ...covvvvrrenee [ cererrireireniens [ v Baring Fund Managers Limited...........c.ccoeuneenee Baring Asset Management Limited.................. OWNERSHIP.... |....100.000
0000 [ .oooverrereierieeieeiseeienisesiessenes | eernerineen | veeseeseineenenns | oo BCGSS 2 GP LLP.........ccc..c.... . | Baring Fund Managers Limited.... . |OWNERSHIP.... |....100.000
0000 98-0457574.. Baring Pension Trustees Limited............c.coo..... Baring Asset Management Limited.................. OWNERSHIP.... |....100.000
0000 [ .eooeveriereiereeeeee e | cerieerenns 98-0457578.. | .cocveerereeees [ e e Baring Investment Services Limited................... GBR.......... NIA............. Baring Asset Management Limited.................. OWNERSHIP.... |....100.000
0000 | voorererrererereeeereeresessesesseesesssnes | eresseessnas | sressenesssssssesnns | sessessesssseseses | eessseessssessenens | soessessseesssessenennes Barings Core Fund Feeder | GP S.ar............... LUX..ocoeee NIA ..o Baring Asset Management Limited.................. OWNERSHIP.... |....100.000
0000 [ 1vervreerreerreereereensereesssmessnns | eonmenreenns | evsemensennennes | sereessnsieienns | eonsnsennnsnnens | o Barings BME GP Sl GBR.......... NIA...coene Baring Asset Management Limited.................. OWNERSHIP.... |....100.000
0000 | ceeoerereereeeeeeereereeeseesesesessenes | eresseesnnes | creeseeesessessessnns | seesessesssseseses | eeseseessssessenens | soesseseesessssessenennes Barings GPC GP S.a. Il ..o LUX.......... NIA e Baring Asset Management Limited.................. OWNERSHIP.... |....100.000
0000 [ eoviveiicreieeeeisieeeesieeesieisenes | evrieeens | cveeresisisesinies | eeeversniseenins | seveeisisesenees | e Barings European Core Property Fund GP Sarl |GBR.......... NIA............. Baring Asset Management Limited.................. OWNERSHIP.... |....100.000
0000 [ ..voevrvereeirerereieieeeiieressieseeens | evrenieiins [ ervsesiesiesnienies | aorerrsrssiesienens | ensesissennens | evesesisssesesneenns Barings Investment Fund (LUX) GP S.a. r.l ...... |LUX........... NIA.....ccoo.. Baring Asset Management Limited.................. OWNERSHIP.... |....100.000
0000 [ eoviveiiereieeeeisieeesseesnsesienes | evrieerens | crvseresinisesinies | eeeversriseeninns | s | e Barings Umbrella Fund (LUX) GP S.ar............. LUX....cooe. NIA.............. Baring Asset Management Limited.................. OWNERSHIP.... |....100.000
0000 [ oo | erriniinnes | e | e | s | eessensssssessesseees GPLF4(S) GP S.aT.lcooieeeeeeeeeer LUX........... NIA....ccoonn. Baring Asset Management Limited.................. OWNERSHIP.... |....100.000
0000 [ ovvivericreieeeeisieeierieesnieeiens | evrieerenns | crveeresisieenines | v | severesnsisesinnes | e PREIF Holdings Limited Partnership.................. GBR.......... NIA.............. Baring Asset Management Limited.................. OWNERSHIP.... |....100.000
0000 [ .oooerreeeerireeireeseeiesieeiseieees | eereeeieees 98-0432153.. | ooueeeriererinens | e | crreeieesseeeiiesieeniens Barings (U.K.) Limited........c.coocnrinmrnrineinnines GBR.......... NIA..coovn. Barings Guernsey Limited..........c.cccoceeunrinnn. OWNERSHIP.... |....100.000
0000 [ ..voeveeereerererereerereseesesssiesinens | enrerieiees | ereresiesiesesienees | ervesesssesinens | eesesessensssinns | eoerresisssseesississenes Newpoint Real Estate Capital.............ccccrevecee. DE............. NIA.....coon.. BaringS LLC.......oveveveeerierece e OWNERSHIP.... |....100.000
0000 [ .oooereeieeireeireeeeeeieeieeeienes | eeeieeieees 04-3238351... | ...3456895 | ....ccoovrinrins | crrriieeiieeiieiienns Barings Real Estate Advisers Inc...........cc..coo..... CA....ccco.o.c. NIA..coon. Barings Real Estate Advisers LLC................... OWNERSHIP.... |....100.000
Massachusetts Mutual Life Insurance Ownership/Influe
0000 | eoeeerereereeereeeeeeseeseeseeeesseeneens | ceeeeeeneens 81-2244465... | ....ovveevens | v [ e Chassis Acquisition Holding LLC...........ccccevenc.. DE....cccen. NIA e Company nce | 30.000 [MMLIC.......cooieeieeeniereeeereieeeneeneeesseesseseeseeenes | seeseesesessns | coeseeseneens
0000 | voorereeerrererreeeeeresesseseeessesesnens | ceneenennens 81-2244485.. | ....ooverervers | v [ e Chassis Acquisition Holding LLC....................... DE.....cco.... NIA.....cccoonn. Barings LLC........cooveveeiieeeeeeseeesesesns INFLUENCE....... | .cocvoverreiinne MMLIC.......oivieriereriesesesssesissiessssisnnns | evississins | cvreesseniens
Massachusetts Mutual Life Insurance Ownership/Influe
0000 | .oooerereererirerreerieeeererieniseenene | eeeeeeeeenne 81-4258759.. | ..vovvvrirerrens [ eveirereiiernens [ e CRA Aircraft Holding LLC........cccoccnveneinerreines DE...ccovn. NIA..ccoie Company nce | 40.000 |MMLIC.......civeiciiiniirerirerieeieeiseieeeeeisesesins | sevessiseens | crenerenenens
0000 [ oo | eeeieeieees 81-4258759.. [ ..o | erreneeineinnins | e CRA Aircraft Holding LLC.........cooovvinrineineis DE............. NIA...cooin. Barings LLC........ovviirenereereeeeeeeees INFLUENCE....... | oo MMLIC ...t | eeiseiseinns | cereeseeneens
Massachusetts Mutual Life Insurance
0000 83-0560183.. Aland Royalty Holdings LP Company OWNERSHIP....
0000 | .. 83-0560183.. |.... Aland Royalty Holdings LP.. .| BaringS LLC.....coveieereesese e MANAGEMENT. |.
Massachusetts Mutual Life Insurance
0000 | veorereeerererereeeeeereensereeeeseseneens | ereeeeneneens 48-2344300.. | cvvoevoererrirriins | erereereineinnens | eoreeeeeneeresenseneees Intermodal Holdings Il LLC.........ccccoovuvvvrniinnnnnes DE........... NIA.....cooon... Company OWNERSHIP.... |...... 18.000 [MMLIC.........ooiiereeeieiiieesesseesessesisssisssissssnes | sevnssessnnes | eeveeeennes
Ownership/Influe
0000 47-3055009.. Milestone Acquisition Holding, LLC MassMutual Holding LLC.........cccovrvenrerrirennns nce
0000 47-3055009.. Milestone Acquisition Holding, LLC Barings LLC INFLUENCE......
Massachusetts Mutual Life Insurance
0000 [ 1voevrrerreererenreieieserserssesesenns | ervreneins | evnerennennenes | sorenenseieins | e | o Novation Companies, INC........ccovvvererrerrirrerienns MD............ NIA....ccoone Company OWNERSHIP.... |...... 17100 [MMLIC.......coiiieieeeieieenieessesessiesesnnns | eoveissiesienns | cerveenneenns
Massachusetts Mutual Life Insurance Ownership/Influe
0000 | oo | e 48-54603009.. | .c.ovvrirrirerins | v | e Red Lake Ventures, LLC.........cccovvenivrererniinee DE....cccneen. NIA..ccoie Company nce | 31.500 [MMLIC........oiiininieieieiseineiesieisssiseesenenes | seeveeesinians | coeneneeneens
0000 | veoereerereeereeeeeereeeeeereeeeseeeneens | eeeeeeeneens 48-5460309.. | .oeoeveerereireiins | erereereieeinnens | e reeeeseneees Red Lake Ventures, LLC.........cc.cooorrrunrinrinnn. DE.......... NIA.....ccon... Barings LLC........oovireeeeieeseeseeeeees INFLUENCE....... | .coooviirriennes MMLIC......coiiieeieeeeeeeceeeeesesissiesineens | oevineinnins | cereeseneens
Massachusetts Mutual Life Insurance Ownership/Influe
0000 [ ..ooverrerreerererirerirerireriesiresirenes | vereeeienes 81-4065378.. | ..ooverereerirene | cverirerirerinenins | crereriseniserenenenenens Remington L & W Holdings LLC.........c.cccccouuun. CTeeenn NIA.cries Company nce ... 66.300 | MMLIC.........overiirierierierirerierinerinesisseenienes | reesneesnenens | creeneenens




Statement as of June 30, 2021 ofthe MANHATTAN NATIONAL LIFE INSURANCE COMPANY
SCHEDULE Y

PART 1A - DETAIL OF INSURANCE HOLDING COMPANY SYSTEM
8 9

8'cld

1 2 3 4 5 6 7 10 11 12 13 14 15 16
Name of Type of
Securities Control
Exchange (Ownership Isan
if Publicly Board, If Control is SCA
NAIC Traded Names of Relationship Management, | Ownership Filing
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0000 [ .oooverreeeierierireeiesisesisssisesienes | eevienienes 81-40B5378.. [ ..oeveerererirnns | cerrrrerirniinniins | erreessenssesisenssnenns Remington L & W Holdings LLC..........c..ccccoun..... CTens NIA.....ccoonn. Barings LLC........ooveveieeieeeeseeeseeenns INFLUENCE....... | coovoveirrienne MMLIC.......oivieeieeereeesesiesiesiessessssssnnns | oevsnsissins | evseeseniens
Massachusetts Mutual Life Insurance
0000 | .oooerrererirerrereeienissesesessesisens | eeseerinens | eenseresesensennns | seeesseninssenns | ceesereresiesnnens | s eseenenneens Tamiami Citurus, LLC.........oocrvvervrrnirecrerrecn DE....ccoen. NIA. e Company OWNERSHIP.... |...... 15.700 [MMLIC.......ooieiiirireireirecireciresireciesinesinees | seveneensenes | veeeeeineees
Ownership/Influe
0000 | oeorereereereeereeeeseeseeeseeseeeeessenes | eresseesnnens | crenserenessessensnns | seesessessssesesns | eseseesssessenens | soessessesessssessenennes Teaktree Acquisition, LLC...........cocovvrrerririennenee DE.....c...... NIA e MassMutual Holding LLC.........ccccovrveneerrireinn nce | 14.700 [MMLIC......covoeeeeeecireireieieeeseeeeeeseeeseseeennees | eeeeeseesnnes [ cereeeneennes
0000 [ 1vovreerreereierreereiesereissenesssnns | eonnenenns | evsresennennenies | arressnnieenns | e | oo Teaktree Acquisition, LLC...........coevvrrnrerrrinnn. DE.....ccoeu. NIA...coine Barings LLC......covirieeieesee e INFLUENCE...... | ooverriennne. MMLIC......coieieiirieeiseieessieeissiesessssessenens | eoveissiesenns | cerveessennns
Massachusetts Mutual Life Insurance
0000 Techquity, LP....veeeiesceeceee s Company OWNERSHIP....
0000 |.. Techquity, LP.....coveereicnee ... | Barings LLC.. ... |INFLUENCE.....
0000 Validus Holdings Company LLC Barings LLC........cccoovvveeveiceveeceeeeeerne OWNERSHIP....
Massachusetts Mutual Life Insurance Ownership/Influe
0000 Validus Pharmaceuticals LLC............cccvcurereinne DE...ccconenn. NIA.ccoie Company nce ... 70.000 [MMLIC........oiireriniriiereinninsineiesiesineseesesenes | seeveeesiesins | coenenseneens
Ownership/Influe
0000 VGS Acquisition Holding, LLC.... MassMutual Holding LLC...........cccccevveevivinee nce 33300 [MMLIC.... ...t | cvevereneiens | eeeeerenns
0000 VGS Acquisition Holding, LLC.... Barings LLC.......cuvveeierereieeneneieeeeeeeeeees MANAGEMENT. | ...oovereeeeae [MMLIC oo eeseseseseiseieeiseienns | eetveieineenns | ceneeeeneens
0000 Aland Royalty GP, LLC........ccconvrnmrrnrirreirrrinnnns Barings LLC......ccoveieinennernennensesseiseinees OWNERSHIP.... |....100.000
0000 |.. Alaska Future Fund GP, LLC.. ... | Barings LLC.. ....| OWNERSHIP.... | ....100.000
0000 BAIGP, LLC....ooiiicccseecececieeies Barings LLC......ccovveieirnernensesseneees OWNERSHIP.... |....100.000
0000 [ oo | eerreeinees | eevreeinenesinees | eereesnnsinniinns | e | e eseeeeeees BAI Funds SLP, LLC........coovvririreereirerrees Barings LLC........ooviieeeeeseeeeeeeees OWNERSHIP.... |....100.000
Baring Asset-Based Income Fund (US) GP,
0000 [ cooeerreieeeireeieeireeiseeisseiesiienes | eerrreiinies | v | e | e | eeesessssseeieseeees LLC Barings LLC......c.ovviienereereeeeeeeeees OWNERSHIP.... |....100.000
0000 [ 1voeeeeereereerereereerseeseesensneneenes | evneerenee | erenmennensennes | vereereeseienenns | ensnnennesnnnns | e Barings Investment Series LLC Barings LLC.......ccuvvvvnrerrreieeneseieesisseeeens OWNERSHIP.... |....100.000
0000 [ .veevrvererrerereiereserseresesesieens | ervnrerieins [ evsresieniesnenes | aorevessenienns | e | s Barings Capital Investment LLC Barings LLC.......ccevveueieieeeeeeeee e OWNERSHIP.... |....100.000
0000 [ 1voeerreeereereerereereereeeseesensensenes | evnnerenee | evenmennensenies | verereseienenne | ensneennennnns | e Barings Emerging Generation Fund GP, LLC.... |DE............. NIA ..o Barings LLC.......ovvvernrerrireieeneseieesessieeees OWNERSHIP.... |....100.000
Barings Global Investment Funds (U.S.)
0000 Management LLC Barings LLC......ccovvririnirncreeseeecneiees OWNERSHIP.... |....100.000
0000 Barings ABIF SLP, LLC........ccocovenmrermiirniirniinees Barings LLC.......ccovviirenenneneeseeseeseees OWNERSHIP.... |....100.000
0000 | .. Barings CLO Investment Partners GP, LLC....... . |Barings LLC.. ....|OWNERSHIP.... |....100.000
0000 Barings Core Property Fund GP LLC................. Barings LLC.......ccovverrieeeeeeeeee s OWNERSHIP.... |....100.000
0000 | voorererrererereeeerseresessesesseesessnnes | eresseesnnes | sressessssessssesnns | seesessesssseseses | eessseesssessenens | soessessseesssessanennes Barings Direct Lending GP Ltd.........ccccccovvurrenne. Barings LLC.......cvvveeeerrereinenereieeeeeeeeeens OWNERSHIP.... |....100.000
Massachusetts Mutual Life Insurance
0000 | veovererrererereeeeeersesseseeseesnseneens | eeveeeeneens 84-3784245.. | ... | v [ e Barings Emerging Generation Fund LP............. [ ] S NIA...coine Company OWNERSHIP.... |...... 73500 [MMLIC........oiieriecnrereiniseesseseeesisessnssesssennes | seeseesssessns | conseesennens
0000 [ .voevreerrrirererreeseresesereseserenens | ererenieenns 84-3784245.. | ...coovvvvvvrnns | evrrreiiiniiens [ Barings Emerging Generation Fund LP............. [] S NIA ... Barings LLC.......covveiereieeeeesee e MANAGEMENT. |....cccovvrrnnne MMLIC.....co i ssessssesens | eoversssesenns | cerveesseenns
Barings Global Energy Infrastructure Advisors,
0000 [ oo | reenreinnee | e | e | e | oo LLC DE......cc.... NIA...oiiens Barings LLC......ccovviirenernersensesseiseieees OWNERSHIP.... |....100.000 |MMLIC........ccocomiemiireireeneineirneineerneenneeneesneens | sseeseesseenns | cvrnerenceens

Barings North American Private Loan Fund
0000 | ..ovverevernrerreereresressenessennieees | eesssnenes | vseessesssnesssnens | srsesssesnennees | orneesseessnneses | seeseesssessinnesnns Management, LLC DE....ccoooonn. NIA....cccoenns Barings LLC........occvevemrrnerenirireseiesrieseenenes OWNERSHIP.... |....100.000 |MMLIC........coccrmrrirrierirermeceienmiesssensseesees | ovvevsenssees | cvereeeeenens




Statement as of June 30, 2021 ofthe MANHATTAN NATIONAL LIFE INSURANCE COMPANY
SCHEDULE Y

PART 1A - DETAIL OF INSURANCE HOLDING COMPANY SYSTEM
8 9

6'€lD

1 2 3 4 5 6 7 10 11 12 13 14 15 16
Name of Type of
Securities Control
Exchange (Ownership Isan
if Publicly Board, If Control is SCA
NAIC Traded Names of Relationship Management, | Ownership Filing
Group Group Company ID Federal (U.S.or Parent, Subsidiaries Domiciliary | to Reporting Directly Controlled by Attorney-in-Fact,| Provide Ultimate Controlling Required?
Code Name Code Number RSSD CIK International) or Affiliates Location Entity (Name of Entity/Person) Influence, Other) | Percentage Entity(ies)/Person(s) (YIN) *
Barings North American Private Loan Fund
0000 | evuerreeereirereeeeseriseeseseeessnsis | erersneinene | erereneenenenennns | seesesesineinenns | eresneeesesnins | s Management Il, LLC Barings LLC.......ccovenirereieincreneeeieenes OWNERSHIP.... |....100.000
0000 Barings Global Real Assets Fund GP, LLC........ Barings LLC.......cuvveeeereereieeneseeeeeceeeeeens OWNERSHIP.... |....100.000
0000 |.. Barings GPSF ... . |Barings LLC.. ....| OWNERSHIP.... | ....100.000
0000 Barings Private Credit Corporation..................... Barings LLC.......cuvveeeerrreineineseieeeceeeeeens OWNERSHIP.... |....100.000
Massachusetts Mutual Life Insurance
0000 [ .oooererrereeererirerirerireriesireserenes | vereerienes 84-5063008.. [ ...ovvrrererirene | rerirerirerinenins | crererenenenerinenenenens Barings Small Business Fund LLC..................... DE....ccoccew. NIA e Company OWNERSHIP.... |...... 42.300
0000 [ .o | cerieerenns 84-5063008.. | ...cccoerererrees [ ererriireiriieies oo Barings Small Business Fund LLC..................... DE............. NIA............ Barings LLC........cccoovvveeveeeceieere e MANAGEMENT. | ......ccoeeunees
0000 [ oo reeeeeeeeeees | cerererenas 98-0536233.. | ...cveerereiees [ ererereeienieiens | e Benton Street Advisors, Inc. Barings LLC........coovveveieierececeeeee e OWNERSHIP.... |....100.000
0000 [ cooovereerrereierireeereeineeissierieees | rerneeinnees | e | v | e | o BRECS VI GP LLC Barings LLC......ccovviirenirnennenseirseneinees OWNERSHIP.... |....100.000
0000 [ oo [ errireinees | e | e | e | eessenesssseseseeees CCM Fund | REIT Manager LLC..........cccconvvnnee Barings LLC........oovovieereereeseeseeeseees OWNERSHIP.... |....100.000
0000 [ cooverrerreeeierieriseiseeiesiesienes | rernerinnees | e | v | e | o CHY Venture GP LLC.......cocovvevirirenencis Barings LLC......ccovviireernerserserseiseees OWNERSHIP.... |....100.000
0000 [ oo | errreeinees | v | eeresennsinneinns | e | eeeseesiesseseeseenes CREF X GP LLC...coovueirereiiinereees Barings LLC........ooviieeeeeseeeeeeeees OWNERSHIP.... |....100.000
0000 04-1590850 Great Lakes [l GP, LLC......c.coccvevneeneeneincinens Barings LLC......ccovvirireirnernesesseneees OWNERSHIP.... |....100.000
0000 [ oo | eerreeinees | e Lake Jackson LLC....... ... | Barings LLC.. ....|OWNERSHIP.... | ....100.000
0000 04-1590850.. Loan Strategies Management LLC Barings LLC.......ovevereeercereeece e OWNERSHIP.... |....100.000
0000 [ .ooerreeeeeirerireeereeiesieeisseieees | eeeieeieees 41-2280126.. MezzCOo I LLC.......ouieieieiie e Barings LLC........ovviierernereeeeeeeeees OWNERSHIP.... |...... 99.300
0000 |.. 80-0920285.. | .... Mezzco IV LLC............ ... | Barings LLC.. ....| OWNERSHIP.... |...... 99.300
0000 [ oo | eerireeiinees | e Mezzco Australia Il LLC.........cocovrvvrierrirrieene. Barings LLC........ovvriieeeereeseeeeeees OWNERSHIP.... |....100.000
0000 [ coovvrreereerieriiesiissisesessssiesiienes | eevivsninnes | eevsesississinses | eevssssssssnsinns | soeessessssessnenes | oesssessnssesssssenes RECSA-NY GP LLC.......oovverrerieriericiesinne Barings LLC........cooveveeiieeeeeeseeesesesns OWNERSHIP.... |....100.000
0000 [ ..o | eeeieeieees 04-1590850.. [ ..ouverrrerrrenene | errermrrneiinniens | crrnerensiseeeeeneeeeeens SBNP SIATTLLC.....oiiervriineirneieieeieneieeieeeene Barings LLC........ooviiriiereeseeeeeeees OWNERSHIP.... |....100.000
0000 [ .voovvoreerieriesiiesiiesisssiisssissienes | ervvssiinnes | eevvnsissinsinses | eevssssssssnsinns | soeesssesssessnenes | oeseessesssesssssenes SBNP SIATILLC.....ovoivveiciieiieiie i Barings LLC........coovveveeieeeeeereeeeesienns OWNERSHIP.... |....100.000
Somerset Special Opportunities Management
0000 [ ..o | eeviesienns 04-1590850.. [ ..voevvrrererirens | errremriesiieniins | erreessesssessssssniens LLC DE....cco.... NIA....ccooonn. Barings LLC........coovveveeieeieeeeeeesesen s OWNERSHIP.... |....100.000
Massachusetts Mutual Life Insurance
0000 | .eooerreererirererererierensereneresissns | erernsenene | eeresnerenenennns | seeesieninenenes | eenreeeesesnnine | s Amherst Long Term Holdings, LLC.................... DE...covn. NIA.coe Company OWNERSHIP....
Massachusetts Mutual Life Insurance
0000 | oooerrererererreeereeeeerenesiseerene | eerereeeenns 04-3313782.. | ..eeevrrerereens | v [ ceerireirereeseineins MassMutual International LLC.... Company OWNERSHIP.... |....100.000
0000 | evuerreeereirereereeseriseesereeessssis | eresneinene | erereneenenennnnns | seesesiesinesenes | oresseenesesinins | s MassMutual Solutions LLC MassMutual International LLC............c.cocvvenee. OWNERSHIP.... |....100.000
0000 [ +voereeereereerereereerseeeeseseenneenes | evmeereenee [ eovenmennenesnnes | vereereeseenenee | eneneennenenns | e Haven Technologies Asia Limited.............c........ HKG.......... NIA ..o MassMutual International LLC..............cccevenn... OWNERSHIP.... |....100.000
0000 [ 1veevreerreerereseiereserserssesesneens | ernnenieins | evsesennennenes | eoressnsesienns | erssesesnennens | s Yunfeng Financial Group Limited.............c......... HKG.......... NIA....ccoone MassMutual International LLC............ccccccvnee OWNERSHIP.... |...... 24.900
0000 | voorereererererneeeeeresessesesseesesssnes | sresseesnnes | sressessssessssesnns | seesessessssesesns | eessseessssessenens | soessessseesssessenennes MassMutual Asia Limited (SPV).........ccccovvereenn. HKG.......... NIA .o MassMutual International LLC..............cccrvenn.. OWNERSHIP.... |....100.000
Massachusetts Mutual Life Insurance
0000 [ .oooerrercererererererererireseesiererenes | vereeeienes 04-1590850.. [ vouverererererene | rererereerinenins | crevereserecrenenenenens MML Mezzanine Investor I, LLC.... Company OWNERSHIP.... |....100.000
Massachusetts Mutual Life Insurance
0000 [ ..ooverrerrererererirerirerireriresirenirenes | verierienes 04-1590850.. | .ooverererereene | verererirerinenins | creverenereerinenenenens MML Mezzanine Investor lll, LLC........c.c.cccoou.. DE....ccocen. NIA e Company OWNERSHIP.... |...... 11,100 [MMLIC......iiiieieireireireeireriresiresisesinesiees | seenienienes | eereeeineees
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Massachusetts Mutual Life Insurance
0000 [ ..o | eeeeeeieees 27-3576835.. [ ..ocreereerinene | eerinerineiinniins | crrnereneseeenieseeeens MassMutual External Benefits Group LLC......... DE......cc.... NIA ... Company OWNERSHIP.... |....100.000 |MMLIC........ccoocomiemiemrireerneineineineesneeneeneeneens | seveseeseenns | cereeeenceens
Massachusetts Mutual Life Insurance
0000 [ oo | eeeieeieees 04-1590850.. [ ..ouverrerrreene | eerenerrnerineiens | crrrerenereneneeeneneeens 100 w. 3rd Street LLC.......covvvvrevrcrrcriciecriens DE......cc.... NIA...ooiens Company OWNERSHIP.... |....100.000 |MMLIC........ccoccosiumiimrimeereineineineeneeneeneeneens | seveseeneenss | cereeeenceens
Massachusetts Mutual Life Insurance
0000 [ .oooverrereeeeeerireeereeeeeeseesseeees | eeeeeeieees 04-1590850.. [ .ouverrerereene | verrerierincenns | crrereseneeneenenenens 2160 Grand Manager LLC..........ccovveveinerneinens DE......ccc.... NIA ..o Company OWNERSHIP.... |...... 98.100 | MMLIC........oivirreerierierieeierierenenienssnssnsenes | veesseesneenns | cvenerecnens
Massachusetts Mutual Life Insurance
0000 [ oooerrereeeeeeereeerereeeiseiseeeees | eeeeneinees 82-2432216.. | ..oeveiriirinens | e | e 300 South Tryon Hotel LLC.........ccouvrvvrerrinnene DE.....cccco... NIA. e Company OWNERSHIP.... |....100.000 |MMLIC........cocrmiuiireirerneineiseinneesseesneesneesneens | sseeseeseens | crenerenenens
Massachusetts Mutual Life Insurance
0000 [ .oooereereeeeereeireeereseeeiseiseeeees | eeeeneieees 04-1590850.. [ veuverrerereene | vereerinerinenens | crrereeneenenenenenens 300 South Tryon LLC.......cvevverrierecreereereenene DE......ccc.... NIA. s Company OWNERSHIP.... |....100.000 |MMLIC........cocomiumiiriirerrneineineineesneesssesneesneens | sseeseeseens | cvenerecnens
Massachusetts Mutual Life Insurance Ownership/Influe
0000 [ evvivericreieeeeirieeerieessseesens | evrieerenns | cveeresisieesinies | eveverssiseeninns | severesssisesinnes | e Almack Mezzanine Fund Il Unleveraged LP...... GBR.......... NIA.............. Company nce | 72.900 [MMLIC......cooieteeieesieeeisse e sseesenens | cvevenisesnnns | cevevesinnens
Barings Affordable Housing Mortgage Fund | Massachusetts Mutual Life Insurance
0000 [ oo | rernseinnees | e | v | e | o LLC DE......ccc.... NIA. . Company OWNERSHIP.... |....100.000 |MMLIC........cocrmiemeieireirneirneinneeneesneesseessessneens | sseeseeseens | erenerencnens
Barings Affordable Housing Mortgage Fund |
0000 [ .ooovercereeeeierieeirseineeesssierienen | rernneinnees | e | v | e | o LLC DE.....cccoo... NIA. i Barings LLC......ccovveieireinnernennensesseseinees MANAGEMENT. | ....ocecrvrrnn. MMLIC.....coceieieeeeieeieeieeiseiseiseiseineins | eveseiseins | cvrnenenenens
Barings Affordable Housing Mortgage Fund I Massachusetts Mutual Life Insurance
0000 | .vvorerererrererreeeeeseessesesessenesnens | crveeneneens B1-1902329.. | .ovevrrerrireers | errereieisninnes [ errerineinesesnnennenn LLC DE....cco.... NIA..ccoine Company OWNERSHIP.... |....100.000 |MMLIC........ccccomrvrmrrmrierireniesisesissssesisesssessseness | cevsssssnsss | cvresssnsens
Barings Affordable Housing Mortgage Fund I
0000 | vvorereeerrerirreeeeerssessesesessesesnens | cereeneneens B1-1902329.. | .ovoevrrerrirers | errireieinninnes [ ererineisesesssennenns LLC DE....cocoo... NIA....ccooonn. Barings LLC........coovveveeieeieeeeseeeeesenns MANAGEMENT. | ....cccovrrneee. MMLIC.......ooivierieriieeesesesesiesississsssissies | sevsssisnins | crreesseniens
Barings Affordable Housing Mortgage Fund Il Massachusetts Mutual Life Insurance
0000 | vvorerererrererreeeseresessesesessesesnen | ceneeneeens 85-3036663.. | ..veorrrerrirrirs | errerrieieninnes | eeereneinereennnnin LLC DE....ccoo.... NIA...coine Company OWNERSHIP.... |....100.000 |MMLIC........ccccomrrmrrmrierirneinsiesisesssesisesssesssenses | sevvssssnsas | coresssensens
Barings Affordable Housing Mortgage Fund Il
0000 | voorerererrerirreeeeersnessesesessesesnen | ceneerennens 85-3036663.. | ..veorrrrerrrrrirs | errereieieninnes | ererereineresnnnins LLC DE.....co.... NIA....cccoonn. Barings LLC........cooveveeieeeceeseseeesenns MANAGEMENT. | ....cccovvrrnee. MMLIC.......oivieieerieeesesesiesesississsssssnins | evississins | cvreesseniens
Massachusetts Mutual Life Insurance Ownership/Influe
0000 [ .voeeerrereeeereereereeeseeeeeeneinsees | ereeeneenns 36-4868350.. | ..oovvrrrinne [ v [ Barings Asset-Based Income Fund (US) LP...... DE.....cc... NIA ..o Company nce | 11.200 [MMLIC......coveirieeseireiseieiesissieieessissesesesnens | eveessessnnes | evressnnennes
Ownership/Influe
0000 [ .o | eereeeneenes 36-4868350.. | ..ovvervrrrinee [ v [ Barings Asset-Based Income Fund (US) LP...... DE......cc... NIA ..o C.M. Life Insurance Company...........ccccreerenne nce 1100 [MMLIC.... e | seereeeeennees | s
0000 [ .o | eererieenns 36-4868350.. | ...cooverrriins [ erreirerininiiens [ Barings Asset-Based Income Fund (US) LP...... DE.....ccou.. NIA....ccoinne Barings LLC.......covviireeeeeeeeeee s MANAGEMENT. | ....cvevvrveees [MMLIC....cootecece e | cevvniesesnes | aevennnnens
Barings Emerging Markets Corporate Bond Massachusetts Mutual Life Insurance Ownership/Influe
0000 [ oo [ rerreeinees | e | oo | e | e Fund IRL............ NIA..cooien. Company nce | 77.800 [ MMLIC........oiirieirieiierieiineiierinesinesseesssessnenes | eeesseesseens | cereesencnens
Barings Emerging Markets Corporate Bond
0000 [ oo | eerreennees | e | e | e | aeeeesees s Fund IRL............ NIA..cooien. Barings LLC.......covviirienernereesseseees MANAGEMENT. | ....cccovvrrnn. MMLIC.....coeieieeieeeeieeieeeseiseiseiseens | evesssiseins | cereereneeens
Barings European Real Estate Debt Income Massachusetts Mutual Life Insurance Ownership/Influe
0000 [ oo | eeereennees | e | e | e | e Fund LUX...oon. NIA ... Company nce 12:100.000 [ MMLIC......cooiiiiiiiineineineineeneiseisseesseesnsens | eeeseeseens | cvenesenenens
Barings European Real Estate Debt Income
0000 [ coooeercereiriereeeireeineeisseierienes | rernseinnees | reenerinsenesens | v | e | o Fund LUX..ooonne NIA. . Barings LLC......ccovveieireinirnennesescseinees INFLUENCE....... | .coevreireiines MMLIC ....coeeeieeiecieeteeieeiseiseiseissessineens | vviseineins | cvrnereenens
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Statement as of June 30, 2021 ofthe MANHATTAN NATIONAL LIFE INSURANCE COMPANY

PART 1A - DETAIL OF INSURANCE HOLDING COMPANY SYSTEM
1 2 3 4 5 6 7 8 9 10 11 12 13 14 15 16
Name of Type of
Securities Control
Exchange (Ownership Isan
if Publicly Board, If Control is SCA
NAIC Traded Names of Relationship Management, | Ownership Filing
Group Group Company ID Federal (U.S.or Parent, Subsidiaries Domiciliary | to Reporting Directly Controlled by Attorney-in-Fact,| Provide Ultimate Controlling Required?
Code Name Code Number RSSD CIK International) or Affiliates Location Entity (Name of Entity/Person) Influence, Other) | Percentage Entity(ies)/Person(s) (Y/N) *
Babson Capital Global Special Situation Credit Massachusetts Mutual Life Insurance Ownership/Influe
0000 [ ..o | eeeeeeieees 98-1206017.. [ .voocvercreerirene | eevrerrnerrneiens | crrneresereseneeeneeeens Fund 2 DE......cc.... NIA ... Company nce | 23.600 [ MMLIC........oiverrerreieerieeierineninesinessssisenieenes | eeesseesseens | cereenensnens
Babson Capital Global Special Situation Credit
0000 [ oo | eeeieeieees 98-1206017.. [ .vouverereerinene | eevrerrsirneiins | crrrerenereneresseneeens Fund 2 DE......cc.... NIA...ooiens C.M. Life Insurance Company...........ccc.ccceeeen. OWNERSHIP.... |........ 1.500 [MMLIC........oiieiiniineineineeneeneineisseissisneens | seeeseeseens | cernesenenens
Babson Capital Global Special Situation Credit
0000 [ .oooverrereeeeeerireeereeeeeeseesseeees | eeeeeeieees 98-1206017.. [ cvoucvererercrinene | verrerrerinenens | crrereseneseneeneenens Fund 2 DE......ccc.... NIA ..o Barings LLC......ccovviirenernersensesseiseees MANAGEMENT. | ....coocnvrrnn. MMLIC ....ccoeeeieceeieeieeieeiseiseiseissineens | eveneissens | cernereneeens
Massachusetts Mutual Life Insurance Ownership/Influe
0000 [ v | eerenneenns 37-1506417.. | covvvervrenne [ evrrireiieiniiens v Babson Capital Loan Strategies Fund, L.P........ [] S NIA...coine Company nce 75700 [MMLIC.......ciieecseeiessieeeseieseseisssensenes | sevsseesessees | arersesnssens
0000 | veovereerereeereeeeeereeeseereeeeseeeenens | eeeeeeeneens 371506417 | oveeeerereereens | v [ ceeeeneineieeseeneens Babson Capital Loan Strategies Fund, L.P........ DE.....c..... NIA e C.M. Life Insurance Company............ccccoveereenne OWNERSHIP.... |.......3.800 | MMLIC........ooiirirrinenrereireeeerneeneesseesseeeseeenns | eeoveereiseenns | cveeeeneneens
0000 [ .o | cerieeienns 371506417 .. [ oovevieererieees [ e e Babson Capital Loan Strategies Fund, L.P........ DE............. NIA............ Barings LLC........cccoovvviereciceveee e MANAGEMENT. | ......cccevvnees MMLIC. ..o | cveeverenesens | evvneranns
Massachusetts Mutual Life Insurance Ownership/Influe
0000 [ eoviveiicveieeeeisieeresieessieieiens | evvesreenes | cveererisisesinies | eeeersniseenins | seveessisesenes | e Barings US High Yield Bond Fund..................... IRL............ NIA............ Company nce | 57.200 [MMLIC......cooereeiieisieeeeieeeseeve e seerenens | cvevensernnes | cerevesinanns
0000 [ .ooeerieieeeireiireeereeessesseereeiieees | eevreeinees | eevneeinnennsinees | eerseesinsnnsinns | e | eeeseesieesess s Barings US High Yield Bond Fund..................... IRL............ NIA..coooen. Barings LLC........ooviieeeeeseeseeeeeees MANAGEMENT. | ....cccovvrnne. MMLIC ... | eeeseisnins | cereeseeneens
0000 [ .ooovercerrerrierirerirerirerinerierienes | rerrerinnees | e | v | e | o Babson CLO Ltd. 2013-I Barings LLC......ccoveeirnnirnersersesseseees INFLUENCE
0000 [ oo | eerrreinees | eerreinnennsinees | eereeennsnneins | e | eeeseesiesseseeeeeees Babson CLO Ltd. 2014-I Barings LLC........ooviiineeeseeeeeeeees INFLUENCE
0000 Babson CLO Ltd. 2015-I Barings LLC......ccoveieinennernennensesseiseinees INFLUENCE
0000 |.. Babson CLO Ltd. 2015-Il . |Barings LLC.. ....|INFLUENCE
0000 Babson CLO Ltd. 2016-I Barings LLC......ccovveieirnernensesseneees INFLUENCE
0000 Babson CLO Ltd. 2016-.... Barings LLC........ooviieeeeeseeeeeeeees INFLUENCE
0000 | .. Barings CLO Ltd. 2017-I. . |Barings LLC.. ....|INFLUENCE
0000 Barings CLO 2018-IlI Barings LLC........cooviirernereeseeeeeeees INFLUENCE
0000 [ 1voeeeeereereerereereereeeseesssnenssnes | evneereenee | eevenmennensennes | sereereessienenns | ensnmennennnns | e Barings CLO 2018-IV.......ccccvvurrevrrrerrireierinniens Barings LLC.......ccvvvvrerrreieeneseieesesseeeees INFLUENCE
0000 [ ..o | e 98-1473665.. | ..ouverrrerrerene | errrnerineiinnins | crrneiensisesiiesseeneens Barings CLO 2019-11........coouiuiiirisienne Barings LLC........ovviienernereeseeeeeeees INFLUENCE
0000 [ cvooverrierieeieriesiissisesesssiiesiienes | eevieniinnes | eevvesissssnsinsss | eesssssssssnnsinns | seesssesssesinsss | oessensssssessessnnes Barings CLO 2019-111........ccvvvererrrerierieiieiinns Barings LLC........coovvevieireeieeessessesesenines INFLUENCE
0000 [ oo | eeereeinnees | eeeieeiineiiesnees | oo | e | aeeseessssesseeseees Barings CLO 2019-IV........cccninmiernireireireiies Barings LLC......ccoviiienernereeseeeeeeees INFLUENCE
0000 [ 1voereeerreereerereereerereeneesesneesenes | enmnereenee | eerenmenneenennnes | vereerensienneenns | eonsneennennens | e Barings CLO 2020-1........cccovverrerrrrrernrrneerrereennens Barings LLC.......oouvvveeeerrereineeneseieeesesseeeeens INFLUENCE
0000 [ oo | eevrneinies | e | e | e | e eseseeees Barings CLO 2020-I1.........ccoovuverierriirriirriirsienne Barings LLC........ooviirernereeseeeeeeees INFLUENCE
0000 [ coooveoreereeeiieeiieeeieesssissesiesiienes | eevineiinnes | eevvesisnsinnssinses | eevsssssnsnnsinns | s | oesseessnssnnsssssnnes Barings CLO 2020-111..........covurvemrerrierirsiieienns Barings LLC........cooveveriieeieeeeseeeeeeesns INFLUENCE
0000 [ oo | reereennees | e | oo | e | e Barings CLO 2020-IV.........cccovenmeermeerniereiirninees Barings LLC.......covveirenenersereesseseees INFLUENCE
0000 [ +voereeereereerereereerseeeeseseenneenes | evmeereenee [ eovenmennenesnnes | vereereeseenenee | eneneennenenns | e Barings CLO 2021-1........ccvvenrerrerrererneeneereeeeens Barings LLC.......cvvveeeereereieeneneieeeeeseeeeeens INFLUENCE
0000 [ oo | eeereeinnees | e | e | e | aeeeesees s Babson Euro CLO 2014-I BV........cccccccvvinrinn. NLD........... NIA ..o Barings LLC......ccovviirenernernersessesenees INFLUENCE
0000 | voorereererererneeeeeresessesesseesesssnes | sresseesnnes | sressessssessssesnns | seesessessssesesns | eessseessssessenens | soessessseesssessenennes Babson Euro CLO 2014-I1 BV.........ccccovrvvnrennen. NLD........... NIA .o Barings LLC.......cuvvreeneerrireineneseeeeeeeeeeeeens INFLUENCE
0000 [ oo | rerreeiinees | eeeneessensesnees | oo | e | oo Babson Euro CLO 2015-I BV........cccvvvvrvivnrienns NLD........... NIA...oiiens Barings LLC......ccovveirenenerserserseiseinees INFLUENCE
0000 [ oo | ervieniinees | e | eevssssnnsnnsinns | snesssesssnssnnnes | oesseessnssnssnssnnes Babson Euro CLO 2016-I BV.........c.ccccvvrrrrenee. NLD........... NIA.....ccooon... Barings LLC........ovveveieeieeieeseeeeeseses INFLUENCE
0000 [ .oooverrereieeeerieeereseseesseeseeeees | eeeeeeieees 36-037260H. [ ....vvviiricne | verrerierincins | crrnerenenenenieneneeens Barings Euro CLO 2019-I BV........cccvvireivnvrnnnns IRL............ NIA ... Barings LLC......ccovviirnenernersenserseiseees INFLUENCE
0000 | oo | eerireinnes | v | e | s | o Barings Euro CLO 2019-l1 BV.......ccccovvvrrerrrnnnee. IRL............ NIA....ccon... Barings LLC........ooveiieereereeseeseeeeees INFLUENCE
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Statement as of June 30, 2021 ofthe MANHATTAN NATIONAL LIFE INSURANCE COMPANY
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1 2 3 4 5 6 7 10 11 12 13 14 15 16
Name of Type of
Securities Control
Exchange (Ownership Is an
if Publicly Board, If Control is SCA
NAIC Traded Names of Relationship Management, | Ownership Filing
Group Group Company ID Federal (U.S.or Parent, Subsidiaries Domiciliary | to Reporting Directly Controlled by Attorney-in-Fact,| Provide Ultimate Controlling Required?
Code Name Code Number RSSD CIK International) or Affiliates Location Entity (Name of Entity/Person) Influence, Other) | Percentage Entity(ies)/Person(s) (Y/N) *
0000 [ oo | eevveniinies | eevvnsiinsssnssinnes | eevssnssnssnnsinns | sersssesssnssnnnes | oesseessnsssnssnssnnes Barings Euro CLO 2020-I DAC..........ccoconvunncn. IRL............ NIA.....ccoonn. Barings LLC........ooveveieeieeeeseeeseeenns INFLUENCE....... | .ovveeveeiees [MMLIC .o | seessesienes | eeviesinees
0000 [ ..o | ceeieeieees 37-155T8VH. [ ..o | v | cerneninesineiinenineinns Barings Euro CLO 2021-I DAC........ccoevuvruunenn. IRL............ NIA ... Barings LLC........ovviireernereeeeseseees INFLUENCE....... | .ocoeeeveernes [MMLIC oo | eeeneenienes | eeeieeinees
Massachusetts Mutual Life Insurance Ownership/Influe
0000 81-0841854.. Barings CLO Investment Partners LP Company nce
0000 81-0841854.. Barings CLO Investment Partners LP Barings LLC.......cuvveeeerrreineineseieeeceeeeeens MANAGEMENT.
Massachusetts Mutual Life Insurance Ownership/Influe
0000 | eeorererrereeeeeeereeseeeneesesesessenes | eresseesnnes | creeseeeseesessessnns | seesessessnsesnsns | eessseessssessenens | soesseseesessssessenennes Barings Euro Value Add Il (BREEVA Il)............. LUX.ocoene NIA .o Company nce | 89.900 [MMLIC........coiereeeeneirrereereieeeneeseeeeesesseeseeseennes | seereesssnnans | coeseeseneens
0000 [ eoviveriereieeeeiseeeeerieeenseieienes | cvriererenns | ervereresisieesinies | eveversriseenies | severesnsisesennes | seeereseeesesiseenns Barings Euro Value Add Il (BREEVA I)............. LUX..oooveee NIA............ C.M. Life Insurance Company...........ccccevernnes OWNERSHIP.... |........ 6.100 [MMLIC.......coiieereieeseeeeeee s seseeievsnens | evveresenines | cvevineienns
0000 [ oo | errinninies | e | e | s | eesenssessessessenes Barings Euro Value Add Il (BREEVAI)............. LUX........... NIA...coonn. Barings LLC........ovviieeneeeseeseeseeenees MANAGEMENT. | ....cccovvrrne. MMLIC ... | evissisnins | cereesenneens
Barings Real Estate European Value Add | Massachusetts Mutual Life Insurance Ownership/Influe
0000 | cveuereerrereeireeeereeseeeseeseseeessssees | eresseesnees | eresseeeneesssesnns | seesessesssseseses | eeseseesssessnnens | soeseesseeeessessesennes SCSp GBR.......... NIA..cooie Company nce | 44700 [MMLIC......coieiieieineeneieeeeeseteiseeesiessseisessess | seveeeessnsens | ceesseensenn
Barings Real Estate European Value Add |
0000 | coouereeeeereeereeeeseeseeeneeseeeesessnnees | eresseesnnens | ereseeeenesssssesinns | seesessessnsesenes | eseeeesssessnnens | soessesseeesssessenennes SCSp GBR.......... NIA e C.M. Life Insurance Company...........ccccveereenne OWNERSHIP.... |........ 5.000 |MMLIC. ..o ieeereieiieeeneieieerneeeeeseeesssesseesseenss | ceneiseeseneees | seeseeeneenn
Barings Real Estate European Value Add |
0000 [ oo | eerrreinees | eerreinnennsinees | eereeennsnneins | e | eeeseesiesseseeeeeees SCSp GBR.......... NIA..cooin. Barings LLC........ooviiineeeseeeeeeeees MANAGEMENT. | ....ccconrrrnne. MMLIC ... | eeiseiseens | cereeseeneens
Massachusetts Mutual Life Insurance Ownership/Influe
0000 | veoeerereerneerereeeeseeseeseeeesseeneens | ceeeeeeneens 85-3449260.. | ..o | v [ e Barings Real Estate Debt Income Fund LP........ ] S NIA e Company nce  [...100.000 [MMLIC.......ooiiireeineereireeeesneeneeseeesseesseienns | eevreineiseenns | creneeeeneens
0000 [ .o | ereeeneenns 85-3449260.. | ...ccovvrrrrnne [ v [ Barings Real Estate Debt Income Fund LP........ DE.....cccoeu. NIA ..o C.M. Life Insurance Company...........cccrverrenne OWNERSHIP.... | .oveverreereeas [MMLIC .o ecssiseseissiesissienes | evvvnisisensns | conneesennens
0000 [ ..o | e 85-3449260.. | ...ccovvreriins [ erreireiieiiens [ Barings Real Estate Debt Income Fund LP........ DE............. NIA.....cooon. Barings LLC........covveveieeieeeceeeee e MANAGEMENT. | ....cvevereees [MMLIC ..ot | eevenienesees | aevsiinans
0000 [ ..voeveeererrrererervereseseeresesesrenens | eerereeenns 82-5330194.. | ..evverererieens v [ Barings Global Em. Markets Equity Fund.......... NC..oovvree. NIA.....ooon.. Barings LLC.......oveveveeerereceece e MANAGEMENT. | ....covvrveeens [MMLIC ..ottt | eeveetesensinns | seeveeinnens
Massachusetts Mutual Life Insurance Ownership/Influe
0000 [ ..voeeeeererirerererseresereeresesesresens | eerereeenns 98-1332384.. | ..evvvrerieens | v e Barings Global Energy Infrastructure Fund | LP.|CYM.......... NIA.....ooon.. Company nce
0000 [ .voevreerieererererseieseseresesserenens | eerenieenns 98-1332384.. | ...cvvvreviens [ v e Barings Global Energy Infrastructure Fund | LP.|CYM.......... NIA....ccoine Baring Asset Management Limited.................. MANAGEMENT.
0000 Barings Global Dividends Champion Fund........ IRL............ NIA ..o Barings LLC MANAGEMENT.
0000 Barings Global Inv. Grade Strat Fund Barings LLC MANAGEMENT.
Massachusetts Mutual Life Insurance Ownership/Influe
0000 [ .voevveerreirerereiereserieresesesieens | ervnerieins [ evsesiesiesnenes | aoresssenienns | e | e Barings Global Private Loan Fund..................... LUX....cocov.. NIA....ccoone Company nce 12300 [MMLIC....... et | cevenieneninns | srereiinins
0000 [ +voereeereereerereeeereeenerseseenneenes | eereeereenee | eevensenneneennes | vereereeseenenes | eoneneennenenns | e Barings Global Private Loan Fund.................... LUX.oioene NIA ..o Barings LLC.......cuvveeeerereieeenereeeeeeesseeeens MANAGEMENT. | ....ooverereeree [MMLIC oo seeecseneiseeseeeseseienes | eevveiniseenns | cneeeneneens
Massachusetts Mutual Life Insurance Ownership/Influe
0000 | .oooerrererirerreeeisseeee e | eorereeeenns 82-3867745... | ..o [ v [ e Barings Global Real Assets Fund LP................. DE....ccoen. NIA. e Company nce  [A2.700 [MMLIC...... s | s [
0000 [ .o | eenerieenns 82-3867745.. | ..cvverevinns [ evreireiiiniiens [ Barings Global Real Assets Fund LP................. DE.....co... NIA....ccoone C.M. Life Insurance Company.............ccceuevne. OWNERSHIP.... | ........7.500 [MMLIC........coiteireireriiirieieissieieissieiessiessessenns | sevensesessnes | areresnnnens
0000 [ +voereeerrereeeereereerereereeeereeseeneees | eereeeneenes 82-3867745.. | ..ovvevrrenee [ v [ Barings Global Real Assets Fund LP................. DE.....cc... NIA ..o Barings LLC.......cuvveeereireieeenereeeeeeesseeeens MANAGEMENT. | .....ccccovvrrenes MMLIC..... et ieesesssneseeess | seveessesnssens | sessenennene
Massachusetts Mutual Life Insurance Ownership/Influe
0000 [ .oooverrerrererierirerererirerererierirenes | rerrerinenes | e | v | e | Barings Global Special Situations Credit Fund 3| IRL............ NIA..ries Company nce ... 16.000 [MMLIC.......coiiieiirereirecirerirerireeinesinesiees | seveneenienes | eerieeieees
Barings Global Special Situations Credit 4 Massachusetts Mutual Life Insurance
0000 [ coooverrerreerirerirerirerirerererirerirenes | rerrerinenes | e | v | e | o Delaware DE....cccou... NIA e Company OWNERSHIP.... |...... B7.600 | MMLIC.........ovririrrierieriririeninerinenisnienienes | veesneesneeans | creerenenens
Barings Global Special Situations Credit 4
0000 | cveoverrereererereeeereeseeeneeseeeeessenes | eresseesnnens | cresseesseesessensnns | seesessessssesesne | eessseessssessenens | sressessseeessessenennes Delaware DE............ NIA e C.M. Life Insurance Company............ccccoveerrenne OWNERSHIP.... |........3.800 [MMLIC........cooiieirirrininrereireiecneeneeseeeeseeeseieens | eerreereeseenns | coeeseseneens
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1 2 3 4 5 6 7 10 11 12 13 14 15 16
Name of Type of
Securities Control
Exchange (Ownership Isan
if Publicly Board, If Control is SCA
NAIC Traded Names of Relationship Management, | Ownership Filing
Group Group Company ID Federal (U.S.or Parent, Subsidiaries Domiciliary | to Reporting Directly Controlled by Attorney-in-Fact,| Provide Ultimate Controlling Required?
Code Name Code Number RSSD CIK International) or Affiliates Location Entity (Name of Entity/Person) Influence, Other) | Percentage Entity(ies)/Person(s) (Y/N) *
Barings Global Special Situations Credit 4
0000 [ oo | reereeinees | e | e | e | e Delaware DE......cc.... NIA ... Barings LLC........covviirenernereereeseeseees MANAGEMENT. | ....cccovvrrnn. MMLIC ...t | eeessiseis | cereereneeens
Massachusetts Mutual Life Insurance
0000 [ 1voevreereerererreisereseriersseseseens | ernnenienns | evsenennennenes | erreensenenns | e | o Barings Global Special Situations Credit 4 LUX. | LUX........... NIA....ccoine Company OWNERSHIP.... |...... 17400 |MMLIC.......cooiiiieieieeieesssieeisseiessienesiens | eovnisniesienns | cervesnneenns
0000 | oeorereereereeereeeeseeseeeseeseeeeessenes | eresseesnnens | crenserenessessensnns | seesessessssesesns | eseseesssessenens | soessessesessssessenennes Barings Global Special Situations Credit 4 LUX. |LUX........... NIA e C.M. Life Insurance Company............ccccoveerrenne OWNERSHIP.... |........ 0.900 | MMLIC......ooieeeeeeeeeeereeeieerneeseeseeseseesseeseeeens | coneessesensens | seesseensenns
0000 [ 1vovreerreereierreereiesereissenesssnns | eonnenenns | evsresennennenies | arressnnieenns | e | oo Barings Global Special Situations Credit 4 LUX. | LUX........... NIA...coine Barings LLC......covirieeieesee e MANAGEMENT. |....cccoevrrnnnns MMLIC......coieieiirieeiseieessieeissiesessssessenens | eoveissiesenns | cerveessennns
0000 Barings Global Special Situations Credit Fund 3| IRL............ NIA ..o Barings LLC........ovvirieeiceseeee s MANAGEMENT.
0000 |.. Barings Middle Market CLO 2017-I Ltd & LLC... . |Barings LLC.. ....|INFLUENCE
0000 Barings Middle Market CLO 2018-l.................... Barings LLC........cccoovvveeveiceveeceeeeeerne INFLUENCE
0000 | cveuereerrereeireeeereeseeeseeseseeessssees | eresseesnees | eresseeeneesssesnns | seesessesssseseses | eeseseesssessnnens | soeseesseeeessessesennes Barings Middle Market CLO 2019-I.................... Barings LLC.......ccueeeneerereeeneneieeeeeeieeeens INFLUENCE......
Massachusetts Mutual Life Insurance Ownership/Influe
0000 [ ..o | cerierienes 38-4010344.. [ ..o | v | crirerisenireninenenenens Barings North American Private Loan Fund LP. | DE............. NIA.e. Company nce ... 43.700 |MMLIC........oiiiieieirenererierieniesiesienies | evissineins | creeenenenens
0000 [ .o | cerieerenns 38-4010344.. | ..ocovvevvreees [ e e Barings North American Private Loan Fund LP. |DE............. NIA............ Baring Asset Management Limited.................. MANAGEMENT. | ......ccoevvnees MMLIC.......coiieeeeeee e vesineaes | ceveversnesens | erveeresens
Massachusetts Mutual Life Insurance Ownership/Influe
0000 98-1332384.. Barings RE Credit Strategies VII LP Company nce
0000 98-1332384.. Barings RE Credit Strategies VII LP Baring Asset Management Limited.................. MANAGEMENT.
Massachusetts Mutual Life Insurance Ownership/Influe
0000 | oouereereereeireeeeseeseseseesesesesseses | eresseesneas | eressseeneesesesnns | seesessessnssseses | eessseesesesinnins | sestesseessessesenees Braemar Energy Ventures I, L.P..........cccocneunnee [ ] S NIA. e Company nce {89800 [MMLIC......coiiiieincreieieeseieiseeesiseeneienes | cevveieiieeis | creneeeeneens
0000 [ 1.vorvreererrererereereeeseesesssessenens | ervrerierins | ereeresissiesesiesees | evvesessssesinsins | eesresissinssninns | evesesisssssesiessssenes Braemar Energy Ventures |, L.P........c.ccccooevnene DE............. NIA.....ooon.. C.M. Life Insurance Company.............cccereveee. OWNERSHIP.... [.......1.300 [MMLIC.......ooirieereriiiieieseieseseetesssesesesesns | eeveeresensinss | seerssnnenns
0000 [ ..voevreererrereneiereseseeressseseeens | ervsenieins [ evsesiesiesnenes | e | s | oo Braemar Energy Ventures I, L.P........cc.ccccoevnee DE............ NIA.....ccoon. Barings LLC........coeveveieieieeeceeeee s MANAGEMENT. |....ccccoovrvnnee MMLIC.....coiieiieieesseessiese st sssesesens | covevssiesens | ceveeseseenns
Ownership/Influe
0000 [ .veevrrerreererererereserereseserieens | ernnenieiins | evsenennesnenes | aoressssenenns | e | oo Barings European Core Property Fund SCSp.... MassMutual Holding LLC.........cccccovvrirvieienne nce
0000 Barings European Core Property Fund SCSp.... C.M. Life Insurance Company............ccocvverenne OWNERSHIP....
0000 | .. Barings European Core Property Fund SCSp.... . | Barings Real Estate Advisers LLC ... |MANAGEMENT. |.
0000 Benchmark 2018-B2 Mortgage Trust................. Barings LLC.......cvvevnrerrreieeneseieesesseneens INFLUENCE......
0000 [ ..voevrrerreirererereresrenersesnreseenns | evrreneries | erversssnennesnnes Benchmark 2018-B4 Barings LLC.......covveivieeieeeeceee s INFLUENCE......
0000 | .. 38-4096530.. |.... Benchmark 2018-B8 . |Barings LLC.. ....|INFLUENCE.....
0000 04-1590850.. Braselton Point LLC........cc.coouuerienriennienniinsiinnienns Barings LLC.......coviiireernenseseeseeieeees OWNERSHIP.... |....
Ownership/Influe
0000 [ ..o | eereniennns 20-5578089.. | ..cvvereriens [ cvreireiieiens [ Barings Core Property Fund LP..........cccccoevue. DE.....cco... NIA....ccoone MassMutual Holding LLC..........ccccovvervirrieienne nce . 20.200 [MMLIC.......ooerierireiiereieiessieie et seisssessenes | cevsssensesnens | avesesnnaens
0000 | veovererrererereeeeeersesseseeseesnseneens | eeveeeeneens 20-5578089.. | ..eovvvrrerrirrers | eerrereireneinnes [ cereeeneeneieensennen Barings Core Property Fund LP.........c.cccooven.... [ ] S NIA...coine Barings Real Estate Advisers LLC................... MANAGEMENT. | .....ccccovvrrenee MMLIC..... oot eeeseessseseesss | sessesessssens | sessenennene
Massachusetts Mutual Life Insurance Ownership/Influe
0000 [ ..oovercerrerererererereresirereeseererenes | vereeeienes 46-5432619.. | ..cvoverenens [ e Comnerstone Real Estate Fund X LP.................. Company nce
0000 46-5432619.. Cornerstone Real Estate Fund X LP.................. C.M. Life Insurance Company...........c.coevuerrnes OWNERSHIP....
0000 |.. 46-5432619.. |.... Cornerstone Real Estate Fund X LP... . | Barings Real Estate Advisers LLC . |MANAGEMENT. |.
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Massachusetts Mutual Life Insurance Ownership/Influe
0000 [ .voeereerreerrrererseiesesseeseserenens | eenenieenns 35-2531693.. | ..ovovvreviens v [ Cornerstone Permanent Mortgage Fund Il LLC [MA............ NIA....ccoine Company nce 1100000 [MMLIC........cooiieieieieieieeseieieeissieiesssienens | svvrsnsenennes | avesssrnnens
Massachusetts Mutual Life Insurance
0000 [ ..voevreereirrierreeseieseseresesserenens | eereeieenns B1-1793735.. | v v [ Cornerstone Permanent Mortgage Fund IV LLC [MA............ NIA....ccoine Company OWNERSHIP.... |....100.000 [ MMLIC........cceecsirerrerriirreieriieseissieiessersssesennns | sevsnsesiessnes | sveressssans
Massachusetts Mutual Life Insurance Ownership/Influe
0000 [ .voevreerreerrieereireieeeseeesesesenens | eeneeneenns 90-0991195.. | ..ccoverrrrrnns L8975 | Gateway Mezzanine Partners Il LP Company nce  [33.000 [MMLIC........oiieeiieieiessieiessieseisisssensenes | sevsniesennnes | arerseennsens
0000 | veovererrereeereeeeeereeeeeereeeeseeeneens | ereeeeeneens 90-0991195... | ..ovoveerenene 597511 | Gateway Mezzanine Partners Il LP C.M. Life Insurance Company............ccccoveereenne OWNERSHIP.... | .......4.900 | MMLIC........cooiieriirriniinrereireieerneeneeseeseseeeseeenes | eevneereieenns | creeeeeeneens
Massachusetts Mutual Life Insurance Ownership/Influe
0000 | veovereerereeereeeeeereeeseereeeeseeeenens | eeeeeeeneens 82-2932156.. [ ..evverrerriirnns | e | e GASL Holdings, LLC.......ovverierrrrinieeriiens DE.......... NIA....ccooon. Company nce | 11.300 [MMLIC.......iiiieieeseeeseseeseeseessesssssees | sevessessnnes | oeeeneienes
0000 [ .o | cerieeienns 90-0991195.. [ .covveveririrne 1597511 | Gateway Mezzanine Partners Il LP.................... DE............. NIA............ Barings LLC........cccoovvviereciceveee e MANAGEMENT. | ......cccevvnees MMLIC. ..o | cveeverenesens | evvneranns
Massachusetts Mutual Life Insurance Ownership/Influe
0000 | oo | e 37-1708623.. | ..o | e [ creeineirereesnineins Great Lakes I, L.P.......covveieinrcrceineis DE....cconeen. NIA e Company nce | 41400 [MMLIC......coimiiiirinerereiseieieeenissineieseess | eoveneisnines | cersenineines
0000 [ oo | eeeieeieees 37-1708623.. [ ..ooeeeieeiineie | e | crreeiieeseeeieeneeeneens Great Lakes 1, L.P.....o.ooive DE............ NIA..coooen. Barings LLC........ooviieeeeeseeseeeeeees MANAGEMENT. | ....cccovvrnne. MMLIC ... | eeeseisnins | cereeseeneens
JPMCC Commercial Mortgage Securities Trust
0000 [ oo | e 38-4041011.. [ oo | e | e 2017-JP7 NY. oo NIA..coon. Barings LLC........ooviieeeeeseeeeeeeees INFLUENCE....... | oo MMLIC ... | eeeseiseins | cereesieneens
JPMDB Commercial Mortgage Securities Trust
0000 [ oo | e 38-4032059.. [ .erierierriinnie | e | e 2017-C5 NY oo NIA..cooon. Barings LLC........ooviireeeereeseeeeeeees INFLUENCE....... | oo MMLIC ... | eeiseiseins | cereeeeeneens
Massachusetts Mutual Life Insurance Ownership/Influe
0000 [ oo | e 82-1512591... [ oo | et | cereeiieeieeeiienieneens KKR-MM Vector LP.........ccocooinrinrinineineineienes DE............ NIA..cooon. Company nce 2100.000 [ MMLIC......cooiieiineieieeieeieeieeieeeeeesseisseessnens | oeeeseesnenns | ceeeeseeneens
Massachusetts Mutual Life Insurance
0000 [ .oooeerreeierereeireeeeieeieeeeeeeees | eereeeieees 46-4255307... | ..ovvoeeieeieeins [ e | e Marco Hotel LLC........ccooorierienieieieeeeienne DE............. NIA..cooin. Company OWNERSHIP.... |....100.000 |MMLIC........ccooomieeeiireirneineirneisseiseeeseieesseness | sevesseseens | cereeseeseens
Massachusetts Mutual Life Insurance
0000 [ .oooeereereeeeireeireeireeieeeseiseeeeees | eeeieeieees 04-1590850.. [ ..ouverrerrrenene | eevenmernerrnniens | crreeressneesesnssenseens Miami Douglas One GP LLC........c.ccccovrunrunnnn. DE......cc.... NIA..cooien. Company OWNERSHIP.... |.cccoveinrirnn. MMLIC.....coeeiiiireereeieeieeieeiesiseiseiseineens | evissiseens | cereeseeneens
0000 [ .voereeerrereeeereereenereeseesereeseeneees | eereeeneenns 04-1590850... | ..evverrrrrenne [ errerrererneniiens [ everrereirenereineenens Miami Douglas One GP LLC.........ccccovvrvrnrrnrenne DE.....cce.. NIA ..o C.M. Life Insurance Company...........ccecvverrenne OWNERSHIP.... |........ 5.500 |MMLIC.......oieeeeerierereerirnesssesseseesssessssssssesss | sevsesnesessens | sesssssnsenns
Massachusetts Mutual Life Insurance
0000 | .ovoerreererererreeriseeseereniessseenenes | eoeereeeenns 04-1590850.. | ...vovveveereers | eorerrerrerninens [ crrmeeremrereesninenns Miami Douglas Two GP LLC........cccccovevvivennn. DE...covn. NIA..cooie Company OWNERSHIP.... | .cceveereenees [MMLIC ..coooiieititieistiseseessessisssnssnes | oveeneeneene | crenerenenens
0000 [ ..o | eerereens 04-1590850.. | ...cvverereens [ ervrreireriiniiens [ Miami Douglas Two GP LLC.........cccccoevervivennee. DE............ NIA....ccoone C.M. Life Insurance Company.............ccoevevee. OWNERSHIP.... | .ooeeeereeee [MMLIC ...t | cevenieneninns | aeveiinins
Massachusetts Mutual Life Insurance
0000 [ .oooeerrereeeeereeireeireeiesiseeseeeees | eeeieeieees 04-1590850.. [ ..ouverrerrrenene | eerrnmrrnerinniens | crrnerensseesssnseeneeens Miami Douglas One LP..........ccccoveeriernivrniunnenn. DE......cc.... NIA...ooiens Company OWNERSHIP.... |......90.000 |MMLIC........ccooosiuiimrireimeineineeneinsiseeneensens | seeerseesseenns | cereevenseens
0000 [ .o | eereeeneenes 04-1590850.. | ..vovvererrerres | woreerreeennennes [ cermreneereeeennennenns Miami Douglas One LP........ccccocvrerrineenernirneenns DE......cc... NIA .o C.M. Life Insurance Company............ccccveerrenne OWNERSHIP.... |.....10.000 | MMLIC........cooiierirrieeenrereirrenernseseessesssessneesenes | eeeneersesnesns | coneeeeeneens
Massachusetts Mutual Life Insurance
0000 | oo | e 04-1590850.. [ veuverrerererene | rerererererinenins | crevereseneerinenenenens Miami Douglas TWO LP........cccocvivininireiniine DE...coon. NIA..ce Company OWNERSHIP.... |......90.000 |MMLIC........cocomirmirmrrmirneinnrsrnneersernssssessnsnes | seveseeseenns | crenerenenens
Massachusetts Mutual Life Insurance
0000 | .oooerveeirirerreerneirere e | coeeeeneenns 04-1590850.. [ veuverererererene | rerererererinenine | crevereserecrinenecnens MM BIG Peninsula Co-Invest Member LLC....... MA............ NIA. e Company OWNERSHIP.... |......91.300 [MMLIC........coomirirmiinrrneinnireerneensrnsrsnessnsnes | sveeseeseenns | crenerenenens
0000 [ ..o | eeneeieenns 04-1590850.. | ...ccvverrerinne [ errreirerieiniiens [ errrereisseniersnienne MM BIG Peninsula Co-Invest Member LLC....... MA............ NIA....ccoonne C.M. Life Insurance Company.............cccerevnn. OWNERSHIP.... |......3.000 [MMLIC.......coerirererriiirieieirrieieissiesesseiessenennns | sevensesessees | srevesnssens
Massachusetts Mutual Life Insurance
0000 | .oooerereeeeireeireeereeeeeissiseeeees | eeeeneinees 85-3886824.. | ... | crerinerinerineins | e NYDIG Digital Assets Fund Il LP.... Company OWNERSHIP.... |....100.000 |MMLIC........cocrmieiiriererneirneineineesneesssesnessneens | sseeseeseens | cvsnereenens
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0000 [ .o | eereeeneenes 04-1590850... | ...ovvervrrreenee [ eererrrerreniiens [ v Miami Douglas TWO LP.........cccocovrvrnereinenen. DE.....cc... NIA .o C.M. Life Insurance Company...........ccccveereenne OWNERSHIP.... | ..ocovrirenes MMLIC..... et ieesesssseseesss | seveessesnnsens | sessessnnene
Massachusetts Mutual Life Insurance
0000 [ .oooverreereeeirerieeesesieesesisesisenes | eevieeienes 45-3623262.. | ..ooovieeienis [ e | HB Naples Golf Owner LLC..........cocovvvrrvnnnn. DE......co.... NIA....coooon. Company OWNERSHIP.... |....100.000 |MMLIC........ccooomrumrimrimrinrirnnisnsinnisesisesssessseness | cevessensess | cvressseneens
Massachusetts Mutual Life Insurance
0000 [ oo | eerirninees | e | e | e | eeeenesenssesseseenes MM CM Holding LLC.......ovverivririirierriieienn. DE........... NIA....ccon.. Company OWNERSHIP.... |....100.000 |MMLIC........ccoocomrirrrieineinrineineisesisneisenssnnens | orveneesneens | cereseenneens
Massachusetts Mutual Life Insurance Ownership/Influe
0000 [ ..ooverrerrererererererirerereriesieserenes | v 81-3000420.. [ ..oocverrierirene | rerirerirerinenins | crereneseneenenenenenens MM Debt Participations LLC..........ccccovernirenen. DE....cccouen. NIA e Company nce 20:100.000 [ MMLIC......cooiiieriiieieintineisseissesssssssisssisnsies | cevesseeseens | crenerenenens
0000 [ ..ooverrercieererereeireseeeesseeseeeees | eeeeeeenees 81-3000420.. [ ..ocverrreerinene | verrrerinerineiins | crreresenenenieneenens MM Debt Participations LLC............cccoveverirrnnnn. DE......ccc.... NIA .. Barings LLC.......covveirenirneressesseiseees MANAGEMENT. | ....cocconvrrnns MMLIC ....coeecieiieeeeieeieeieeiseeseiseiseineens | eviseiseens | cernerinenens
Massachusetts Mutual Life Insurance
0000 [ .oooverrercieirerereeireeieeiseeseeeees | eeeeneeeees 82-BA11267.. [ oo | v | crrneninenienieneeeens RB Apartments LLC........cccocuuerrenerenerennrinerienins DE......ccc.... NIA .o Company OWNERSHIP.... |....100.000 |MMLIC........coomiemiiriieineineerneeneeneineiseensens | svveseeseenss | ceenerenceens
Massachusetts Mutual Life Insurance
0000 [ .oooverrereeeeeerireeiresieeeseiseeeees | ceeeeeieees 75-2901061... [ ooocverereerinene | vereerierinenins | crrrerrnesenenineneenens Reston Arboretum LLC..........covcurivniineiniinnn. DE......ccc.... NIA. ..o Company OWNERSHIP.... |....100.000 |MMLIC........cocimieieriirrineineineeneesneeseeneeneens | sseeseeseenns | cvenerenceens
Massachusetts Mutual Life Insurance
0000 | .ovoevrerrerierirereeeseseseesesesesesnees | seseeneenns 54-2055778.. | ovverernrrreirs | evrrreireiseninnes | everissisesesssenninns Rockville Town Center LLC Company OWNERSHIP.... |....100.000 [ MMLIC........cccsverrerrmrerrerreiessnisssseissiessssseses | evrsneseisessns | veseesennens
Massachusetts Mutual Life Insurance Ownership/Influe
0000 [ ..vovvreererierererseresereereseseerenens | eerereeenns 20-8856877.. | ..cvvrerrerveans | cvrerierieniiens [ evreiveiseesiessenenne Somerset Special Opportunities Fund L.P......... DE............. NIA.....coovn. Company nce 80100 [MMLIC........ et rese e | ceveeresesinns | seerniinenns
0000 [ ..voeveereeerererersereeesereseeeresens [ e 20-8856877.. | ...cvvvereerverens [ crrrreireriiniiens [ e Somerset Special Opportunities Fund L.P......... DE.......... NIA.....ccoo.. C.M. Life Insurance Company.............ccceouveee. OWNERSHIP.... |......1.900 [MMLIC........coivirereriiiieiesieieissieseseeiese e | eeveniesiesinns | eeveinnnns
0000 [ .oooverrercerirerireeereriresisseiseeenen | vereneieees 04-1590850.. [ veuverrerereene | verererierinenens | crrverenereereenencnens SouthPointe Industrial LLC..........ccccccveneernernens DE......ccc.... NIA. s Barings LLC......ccovveirirnirnersensesseseees OWNERSHIP.... |....100.000 |MMLIC........cocrmiuirreirierneirneineisneississineesnsens | sveeseeseens | cvenerenenens
Massachusetts Mutual Life Insurance
0000 | .ovovervrerierieieeeresessesesesesesnnes | seneeneeens 35-2553915.. | ovvereriniireins | evrrnieiienienes | e Ten Fan Pier Boulevard LLC........ccccocovvevrrrennns DE....cco...... NIA..cccoinne Company OWNERSHIP.... |....100.000 | MMLIC........cccsvmrrmrrmrerreireiersnisseseisssessssssenes | evseesessessns | veveesennens
0000 [ ..voevreereirrieireiseieseseresereeiesens [ eererienens 412280127 [ oo | vreerieiieisnens | erereiesenesinne Tower Square Capital Partners Ill, L.P............... DE............ NIA....ccoone Barings LLC........coevveueieieeeeeeeee s MANAGEMENT. |....ccccovrrnee MMLIC......coiieiesieese st stesesens | coveinsiesenns | eeveesssienns
Ownership/Influe
0000 [ ..o [ e 41-2280127.. [ oo | vererieiieienens | everieisseneisinnea Tower Square Capital Partners Ill, L.P............... DE............ NIA....ccoone MassMutual Holding LLC..........ccccovvevivrieienne nce . 15.900 |MMLIC.......coiiiieieieieieieenieeissiesessiesenens | evveissienieins | ceveersseenns
Massachusetts Mutual Life Insurance Ownership/Influe
0000 [ ..o | eerenieens 41-2280129.. [ ..o | v | e Tower Square Capital Partners IlIA, L.P............ DE............ NIA....ccoone Company nce . 85.100 [MMLIC........coiiiieieiereeeeetese e esssesssisssesens | eevessesenins | arenininnens
0000 [ .voeeeeerrereeeereereeseeeseeeeeeseeeeees | ereeeneenns 41-2280129.. | .oveeeieenis | reireeieineeis | e Tower Square Capital Partners llIA, L.P............ DE.....cc... NIA ..o Barings LLC.......ocvvevnrerrireieeneseieesessseeees MANAGEMENT. | ....ccoorvrnrenns MMLIC.....ooeieeieieieisneeieiesiesese e sssssssesssesss | sesseessnssens | sessenssnenns
Massachusetts Mutual Life Insurance
0000 [ .oooverrereeriiereseeeessesisesiesienes | eeviesienes 04-1590850.. [ ..orverrrerrerens | errrrmrirmiinniins | crreessensessssenssneens Trailside MM Member LLC............ccooovrvnrinrinnes DE............ NIA.....ccooon... Company OWNERSHIP.... |...... 59.600 [ MMLIC........oovrrerrieieniienireiieieeesiesssesisesssenses | evessessnessns | evsenseniens
0000 [ ..o | eeeieeieees 04-1590850.. [ .ouverrerrreene | eevrerrnerineiins | crrerenerenerenenenceens Trailside MM Member LLC..........cccocvevneeneinens DE......cc.... NIA..ooien. C.M. Life Insurance Company..........ccc.eceeeen. OWNERSHIP.... |........ 7400 [MMLIC.......oiiiieeieeiesiesieeiesiesissssnies | eeveeiseines | rssessins
Massachusetts Mutual Life Insurance
0000 [ ..o | eeeeneieees 83-1325764.. | ..o | e | cernerineninenienieiens Washington Gateway Two LLC..........cccovcuniunnce DE......cc.... NIA ... Company OWNERSHIP.... |...... 88.700 | MMLIC........oiierieirieiierieeieiieninensnesreenssesseenes | eeesseesseens | cereenensnens
0000 [ .o | eereeeneenes 83-1325764.. | ..evvvvevcnee [ v [ Washington Gateway Two LLC.........c.ccocovvrrunnee DE.....cc... NIA .o C.M. Life Insurance Company...........ccccveerrenne OWNERSHIP.... |........ B.700 |MMLIC........ooeeeeeieeerireieineneesseseeeeseesseessesesss | eeneeseessssens | seesssensenns
Massachusetts Mutual Life Insurance
0000 | oo | coeereeeenns 32-0574045... | ....oovveeens [ v [ e Washington Gateway Three LLC...........cccoocenue. DE....ccoen. NIA. e Company OWNERSHIP.... |.....83.700 [MMLIC........cocomiuirirnirneeneinennensrneesnesnenes | seeeseeseens | crenereenens
0000 [ .voevreerreirrrerreeseeeeeseeeseeerenens | eereeneenns 32-0574045.. | ..cvvvreviinns v [ Washington Gateway Three LLC............cccooune. DE.....cco... NIA....coine C.M. Life Insurance Company.............ccreueune. OWNERSHIP.... [....11.400 [ MMLIC........ccoeeiererinreieirsieieissieieisisssenennes | sevssiesessnes | erevseenssans
Massachusetts Mutual Life Insurance
0000 | ..o | eereeeieees 04-1590850.. | ..ouverrerrrenene | verrerinerinciens | crreneseneeneensnenens West 46th Street Hotel LLC........c.covvevievcencenns DE......ccc.... NIA ..o Company OWNERSHIP.... |....100.000 |MMLIC........cocimieiemeieieineirneeneeneeneeseeneens | sseeseeseens | ceenerenceens
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Babson Capital Loan Strategies Master Fund
0000 [ oo | reereeinees | e | e | e | e LP CYM.......... NIA ... Barings LLC........covviirenernereereeseeseees MANAGEMENT. | ....cccovvrrnn. MMLIC ...t | eeessiseis | cereereneeens
Barings China Aggregate Bond Private
0000 | ovuerveeereiereerersereseesereeessnsis | ererneinene | erereneenesenennns | seesesiesineinesns | erereeenesesnins | s Securities Investment Fund CHN.......... NIA..coe Barings LLC........covvenirrereinincreneeeieeenes MANAGEMENT. | .....ccoovvrenee MMLIC.....ooteieeieieissiseieiesssessesesennes | seveeeeeniees | cessenensins
Ownership/Influe
0000 [ 1voevreerreirerereireienereissenessnens | eonnenrenns | eveesennennenes | arressnnieenns | s | oo Barings European Growth Trust Fund................ GBR.......... NIA...coine Barings LLC.......cvvveireeeeeeseseee s nce  [en22.500 [MMLIC........oiieeisieiessieiessieseisiessenseies | sevsninsennnes | erereennnens
0000 [ ..o | v 47-3790192.. | oo [ e | e Barings Global High Yield Fund......................... MA............ NIA....ccon.. Barings LLC........oovereieeeereeseeeeeeeees MANAGEMENT. | ...coovveveeeces [MMLIC ..o eeeeeeeseeienisenens | oevesneinnins | cereeieneens
Ownership/Influe
0000 [ oo | eerireiinees | e | e | e | eerenesneseseseenes CCIC FUNG....ooeeee s CHN.......... NIA....ccooon. Barings LLC........oovovieeeeeseeseeeeeees nce | 51.600 [ MMLIC........oiirierieriereieiineeieiiseireeisesisesssennes | evesneesnnsnns | evsenseeneens
Massachusetts Mutual Life Insurance
0000 [ .ooverreeeeeireeereereeiseeisseieeieees | v T11018134.. [ oo | e | e Great Lakes [ LLC.......ccooovverierierieeceeiene DE........... NIA....ccooon.. Company OWNERSHIP.... |....11.200 [MMLIC........coomrerinrineineinsineinsiesissienssenens | oevensennes | cereseeneens
0000 [ oo | e T1-1018134.. [ oo [ e | e Great Lakes I LLC.........cccevvveeveviccvcrcee, DE............. NIA............ C.M. Life Insurance Company...........c.ccevuernnes OWNERSHIP.... | ........1.000 [MMLIC........ocoiiiiiiiteiieesiereeeeeesieeveeseseaes | cveeversserens | eveeerenns
Massachusetts Mutual Life Insurance
0000 | .ovoevrerrerierirereeeseseseesesesesesnees | seseeneenns 04-1590850.. | ..vovvvererrrreirs | wrrrrerereninnes [ ereressiresessssnninns Wood Creek Venture Fund LLC.........ccccocrvrvnnne DE....cc...... NIA...ccoinne Company OWNERSHIP.... |.....40.000 [MMLIC........ccccsvmirrimrmrreireressnisesseisssessssssenes | evnniisisensns | veseesennens
Massachusetts Mutual Life Insurance
0000 [ oo | vereneieees 36-4823011.. [ cooevecrierirens | verinerieninenine | e 50 Liberty LLC.....cvoeveeerecrecreiecrneneeneceis DE......ccoo... NIA. .o Company OWNERSHIP.... |......85.000 |MMLIC........cocomiumirrirririineieeneeneessesessneens | svveseeseenss | cvenereenens
0000 [ oo | e 36-4823011.. [ oeieeirriieeis | e | e 50 Liberty LLC.....cvueverieieeieineeeseieeieei DE............ NIA..cooon. C.M. Life Insurance Company...........ccc.cocoeuen. OWNERSHIP.... | .......5.800 [MMLIC........oomieiirineineieeineineieeieeisesieeens | ceveseeneens | ceeeeeeeeeens
Massachusetts Mutual Life Insurance
0000 [ ..voeveereerrereiersereeesereseesresens [ e 87-0977058.. | ...cvovvereriens [ eveeiieieeiiens [ Barings Hotel Opportunity Ventures DE........... NIA.....ccoon. Company OWNERSHIP.... |.....50.000 [MMLIC........ccceeirererirsieiersireieiseteseseeveseseans | ceveriesiesinns | svereinnans
Massachusetts Mutual Life Insurance
0000 [ .voevieereirerereiereserieresesenreens | ervrenieins | evsesiesessenies | eovevessesieins | svnsesesennens | s Barings California Mortgage Fund IV................. CA..coevenn NIA.....cooon. Company OWNERSHIP.... |....100.000 [ MMLIC........ceeeirerrerririreieesrieieisetesesesesseseaes | ceveniesesinns | svereesnneans
Massachusetts Mutual Life Insurance
0000 [ cooeerieeieeeireieeesseineeiseeiesieees | eerreeinees | e | e | e | eeeseesssseeseeseees Barings Umbrella Fund LUX SCSp SICAV RAIF|LUX........... NIA..cooien. Company OWNERSHIP.... |...... 26.100 |MMLIC........ovieiiniieiirnierneieeiseiseiseissiseienens | oevessiseins | cereesennnens
0000 [ 1voevrverreererererereserseresesesieens | ervnenieins | evsrenenneenenes | srressssesienns | s | oo Barings Umbrella Fund LUX SCSp SICAV RAIF|LUX........... NIA....ccoon. C.M. Life Insurance Company.............cccevevnn. OWNERSHIP.... |........ 2.300 |MMLIC......ooiiieieieiseieiessieieseiesessssessenees | covsvnsiesienns | cevvesnssenns
Massachusetts Mutual Life Insurance
0000 [ .ooeereereieeieeireeeresiseeeeeiseeeees | eeeeeeieees 82-2285211.. [ oo | ceerrnerieiinnins | crrerienienisieniens Calgary Railway Holding LLC..........ccoconernernns DE......cc.... NIA..ooien. Company OWNERSHIP.... |...... 90.000 | MMLIC........oiierieerinreeriereerienenessessssssssnnes | eeesseesseens | eeseeseeseens
0000 [ .voereeeerrereeeereereesereereesereeseeneees | eeveeeneenes 82-2285211.. | cevervverrenne [ v [ v Calgary Railway Holding LLC...........ccovvrrrrnrnnee. DE.....ccce.. NIA...corne C.M. Life Insurance Company...........ccocrverenne OWNERSHIP.... |...... 10.000 [MMLIC.......ovrereeeieerrereeeereerssesessessssssessssssees | vveeesessnnes | eeressnsennes
Massachusetts Mutual Life Insurance
0000 | vvoverrerrrrererreeeeersesseressessssesnens | eeveeneeens 82-3307907.. [ .overererererrens | cerrrenrissiisniins | cvresssssssessenssniens Cornbrook PRS Holdings LLC...........ccccoevverinnee DE....ccooo... NIA....ccooonn. Company OWNERSHIP.... |....100.000 |MMLIC........coccosrvmrrmrirrinniesisesiesisesisesssesssessss | sovsessssssss | crresseensens
Massachusetts Mutual Life Insurance
0000 [ coooverrerreererererererereesierienerenes | rereeeienes 95-4207717.. [ cooeveerirerirene | verererinerinenins | crerereneneeninenenenens Comnerstone California Mortgage Fund | LLC.... |CA............. NIA. e Company OWNERSHIP.... |....100.000 |MMLIC........cooomiuirmirrrrneirnnirserneesnsnsnsessesinsees | sveeseeneenns | crenerenenens
Massachusetts Mutual Life Insurance
0000 [ ..oovereerrererererererererereriesiresirenes | v 95-4207717.. [ cooevererirerinene | verererirerinenins | crerenenererereenenenens Cornerstone California Mortgage Fund Il LLC... |CA............. NIA e Company OWNERSHIP.... |....100.000 |MMLIC........cooomtumrrrmiinrrrneiennirnsrineiseesnssinsesesees | ceveseeneens | crenerenenens
Massachusetts Mutual Life Insurance
0000 [ .oooverrerrererererirererererereresirenirenes | verierienes 95-4207717.. [ oo | verererirerinenins | creveneneneseninenenenens Cornerstone California Mortgage Fund Il LLC.. |CA............. NIA e Company OWNERSHIP.... |....100.000 |MMLIC........cocostumrrrmrrrnirrneirnniensinnsieeeinseineeiesees | ceveseeneenns | crenerenenens
Massachusetts Mutual Life Insurance
0000 | ..ooverrerrererererirerirerireriesirenirenes | vereeeienes 56-2630592.. | ..ouverrirerirene | rerirerirerinenins | crenerinenesenenenenenens Cornerstone Fort Pierce Development LLC....... DE....ccocen. NIA Company OWNERSHIP.... |...... 90.000 [ MMLIC........oivirierierierierierieniserienisneenienes | veesseesnesons | creereenens
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0000 [ .o | eereeeneenes 56-2630592.. | ...cevvvvrrenne [ v [ Cornerstone Fort Pierce Development LLC....... DE.....cc... NIA .o C.M. Life Insurance Company...........ccccveereenne OWNERSHIP.... |........ 5.900 |MMLIC.......oeeeereierireireinesneeeeseeseseessseseeseess | eeneeseessssens | seesseensenne
Massachusetts Mutual Life Insurance
0000 45-2632610.. Cornerstone Permanent Mortgage Fund Company OWNERSHIP.... |....100.000
0000 45-2632610.. Cornerstone Permanent Mortgage Fund Barings LLC........oovvririeeieeesese e MANAGEMENT. | ....
Massachusetts Mutual Life Insurance
0000 [ v | eereeneenns B1-1750537.. | .evvrvrerinne [ evrrireniiniiens [ Cornerstone Permanent Mortgage Fund Il......... MA............ NIA...coine Company OWNERSHIP....
0000 | veorereerereeereeeeeereeeeeereeeeseeeseens | eeeeeeeneens B1-1750537... | .ovoeereeneereins | eorrerrireeneinees [ eereeereineieeseeneins Cornerstone Permanent Mortgage Fund IL......... MA........... NIA .o Barings LLC.......cueveeeereireieenereieeeeeeeeeeees MANAGEMENT.
Massachusetts Mutual Life Insurance
0000 |.. 61-1793735.. | .... Cornerstone Permanent Mortgage Fund IV....... . | Company OWNERSHIP.... |....100.000
0000 81-0890084.. CREA Madison Member LLC.........c.cccovevrvvnrnnee C.M. Life Insurance Company...........ccccveeeenee OWNERSHIP.... |....100.000
Massachusetts Mutual Life Insurance
0000 [ .oooerrereereirerereeereriesiseierirenes | eereeeieees 20-0348173.. [ cooeveerirerinens | verererineninenns | crrnerinenenereneneenens CREA/PPC Venture LLC.......c.cocuvevnerecrincrienene DE......ccc.... NIA. . Company OWNERSHIP.... |....100.000 |MMLIC........cocmieirriereirneineineiseeneesseineesssens | sveerseeseenss | cvenereenens
Massachusetts Mutual Life Insurance
0000 | vvoverirerierireieeereseseesesesesesnne | seneeneeens 82-2783393.. | .eveverrrireis | everereiisninnes [ e Danville Riverwalk Venture, LLC............cc.couun.... DE....cco..... NIA...ccoine Company OWNERSHIP.... |...... 94,400 [MMLIC.......oovreiererrreeiieiesiesissiesesssssssssssenes | svvsesessessns | soessessnnens
Massachusetts Mutual Life Insurance
0000 | ovovererrerierirrieeeneseseesesessesesnne | senseneeens 20-3347091.. | oovererrerens | evrrreierieninnes | ererersisesensnienins Fan Pier Development LLC.........c.cccovvevirrieninne DE....cco...... NIA..ccooine Company OWNERSHIP.... |......66.200 [MMLIC........cccevmireiernrrerrereneniseeseissessssssenes | evvneeseisessns | veveessnnens
0000 [ ..o [ e 20-3347091... | .oeeeerenereens | v [ ceeeineineieeseiein Fan Pier Development LLC..........cccovvvneenrinienee ] S NIA e C.M. Life Insurance Company...........cccccveereenne OWNERSHIP.... |.......5.900 | MMLIC........ooiiuiiirriniineeneireieerneeneeseesnseesseinenns | eevreireiseeans | coeseeeeneens
Massachusetts Mutual Life Insurance
0000 [ ..o | s 04-1590850.. [ ..ouverrrerrrerene | errenmrrneeinniens | crrnerensisesieenseeneens GIA EU Holdings LLC........ocvnrinrinrineincieeies DE............. NIA..cooin. Company OWNERSHIP.... |....100.000 |MMLIC........cooomiiieiireireineieineesneeseeessneens | seeeseeseenns | cereeeenceens
Massachusetts Mutual Life Insurance
0000 | ovuereerereeereeeereeseeseseeseeesenns | eeeeeeeneens 81-5360103.. | ..ovoeeerererreens | erreirereireinees [ eermeireirereeseineins Landmark Manchester Holdings LLC................. DE....ccon. NIA. e Company OWNERSHIP.... |....100.000 | MMLIC........cociiumiirrrriniereieenerneeneeneeenineeneienes | eevveieieenns | creneneeneens
Massachusetts Mutual Life Insurance
0000 [ ..o | e 04-1590850.. [ ..ouverrrerrennne | errenmrrneiinniens | crreeiensisesieenseeneens MM Island Member LLC.........ccoooviuriuriiriinnn. DE............. NIA..cooin. Company OWNERSHIP.... |...... 49.000 |MMLIC........oiiiiiieiirnireeireereeeeieeieeissieeins | oeveseiseins | cereeienneens
Massachusetts Mutual Life Insurance
0000 [ ..o | e 83-0881588.. | ..ouveurerrirene | errrnerineiinniins | crreeireeieeeiieeieeniens NoHo West Venture LLC.........cccccovvnrirninnienens DE............. NIA...cooin. Company OWNERSHIP.... |...... 94.800 | MMLIC........iirieeieeieeiineiineeineeinenieensesssesssennes | eeeseeiseeens | crseesenseens
Massachusetts Mutual Life Insurance
0000 [ .oooerreeieeireeireeieeeeeeeseeeees | e 80-0948028.. | ....vorrerienene | errrrerinniinniins | crreeiieeieeeiieeieeniens One Harbor Shore LLC.........cocoveinrinrinrineiins DE............. NIA..cooin. Company OWNERSHIP.... |...... 76.000 | MMLIC........oiierieeiieiieiieiineeieeieneseeeesesesesssennes | eeesseeseeenns | cvseesenseens
0000 [ +voeereeerrereeeereereerereereesereeseeneees | eereeeneenes 80-0948028.. | .....vvvvrrenee [ v v One Harbor Shore LLC........c.covvrenieeneirrinienes DE.....cc... NIA .o C.M. Life Insurance Company............cccccvverrenne OWNERSHIP.... |........ B.000 |MMLIC........oeeeeeeeieeereieieereeeeseeseseesssessesenss | ceneeseesnnsens | seessesnsenn
Massachusetts Mutual Life Insurance
0000 | .oooerrererirerreeenseseeresiesissenene | eoeeeeeeenns 04-1590850.. [ ..ouverererererene | rerererererinenins | crerererereenenenenenens PACO France Logistices LLC........c.cccocorerererenee DE...ccon. NIA. e Company OWNERSHIP.... |....100.000 |MMLIC........ccoomtumirrirrermeirnerrenerneessenssesnesssenes | svveseesseens | crenerenenens
Massachusetts Mutual Life Insurance
0000 | oo | e 82-3393166.. [ ..eovererererirene | rerirerirerinenins | crerereneneenieneenene Portland 400 Sixth Manager LLC............cccco..... DE...coon. NIA..ce Company OWNERSHIP.... |......95.000 |MMLIC........cocosiurrrmirmirneinnirsineesesenssnesinsees | svveseeseens | crenerenenens
Massachusetts Mutual Life Insurance
0000 [ +voereerreereerereereerereeensersseneenes | eovmneneenes [ eveneennenennnes | v | e | o Raleigh Crossing Phase | Holdings LLC............ [ ] S NIA..cone Company OWNERSHIP.... |...... 90.000 [MMLIC........ovrimerrrerrereerseneenseseeessnessnssesssennes | seeneesssessns | conssesennens
Salomon Brothers Commercial Mortgage Trust
0000 | cvoovererrererereeeeeeresessesesseesessnnes | eresseessnes | eressenssssssssesnns | sessessessnseseses | eessseessssessenens | soessessseesssessenennes 2001-MM DE.....cco.. NIA .o Barings Real Estate Advisers LLC................... INFLUENCE...... | oo MMLIC.....eoeeeeieeseeeeeeesieeeseesseessseseesss | seveesessssens | sessensnsenne
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Massachusetts Mutual Life Insurance
0000 [ .voeereerreerrrererseiesesseeseserenens | eenenieenns 27-297TT20.. | .ocovoverevinne [ evrereieniiens [ Sawgrass Village Shopping Center LLC............ DE.....ccoe.. NIA....ccoine Company OWNERSHIP.... |...... 84.200 [MMLIC........ooiiirieiereieieseieneeseisssessisnsenens | eerensesennns | avresssinnens
0000 [ +voereeerrereeeereereesereeseesereeseeneees | eereeeneenes 27-2977T720.. | cooevevrrenne [ v [ v Sawgrass Village Shopping Center LLC............ DE......cc... NIA...cone C.M. Life Insurance Company............ccccruerrenne OWNERSHIP.... |...... 15.800 [MMLIC.......ooieeeeeeereireeeieeeseeeeeesessneseesenees | veereesessnnes | cereseneennes
Massachusetts Mutual Life Insurance
0000 | ovoeeeeeeeeeeeeeeeeereeseseeseeesesessenaes | eeseesssnaes | eeevrenssesessesaens | eeveeseesssssinsens | eerserseesesannans | seeveessensesseeseenenes STOA Holding LLC........oeeereeeeeeeeee e DE............ NIA...cooo.e. Company OWNERSHIP.... |...... 50.000 [MMLIC........oeeeeeeeeeceeeieeeeeeeeeeeeeresseseesesseenes | evveeseesiesans | vesveeneeeens
Massachusetts Mutual Life Insurance
0000 [ ..ot [ e 81-5273574.. | eeeeeeeeeeees | eeeeereeeeeriees | oo Three PW Office Holding LLC..........coovvvrrnnnee. DE........... NIA...oee. Company OWNERSHIP.... |...... 95.100 [MMLIC........oooeeeeeeeceeeieeeeeeeeeeeeevesseseesessenes | evveeieeseesans | weeveenineens
Massachusetts Mutual Life Insurance
0000 | covoeeereereeeeeeeeereeeeeeeee e | cereenieenes 35-2484550... | ..vovveereeereeies | ereeeieeiierenes | e Twenty Two Liberty LLC.........ovvevvereeecrerne. MA........... NIA...oee. Company OWNERSHIP.... |...... 65.000 [MMLIC........oeeeeeeeeeeceeeeeeeeceseeeeesesseseesesseenes | evveeseesinsans | cenveenieenns
0000 [ .o | cerieeienns 35-2484550.. [ .cvoviereieiees [ e e Twenty Two Liberty LLC........cccovveveviiiiiiceine MA.......... NIA............ C.M. Life Insurance Company...........ccccevevnnes OWNERSHIP.... |...... 35.000 [MMLIC......comereeieeisiereeeieeeseeve e seevenens | cveveniseinnes | cevevesinanns
Massachusetts Mutual Life Insurance
0000 | oo | cenrensenns 82-3250684... | ....covveirreis | v [ e Unna, Dortmund Holding LLC..........cccccoverernnee. DE....cc...... NIA...coonne Company OWNERSHIP.... |....100.000 | MMLIC........cccsvueereriererrerrererssisersesesiesssssienes | evseiisisesns | veveesinnnns
Massachusetts Mutual Life Insurance
0000 45-5401109.. Washington Gateway Apartments Venture LLC. Company OWNERSHIP....
0000 45-5401109.. Washington Gateway Apartments Venture LLC. C.M. Life Insurance Company.............ccceouveee. OWNERSHIP....
Massachusetts Mutual Life Insurance
0000 | oo | cerrenienns 51-0529328.. | ..coovverrrerenrs | e 927972 |0Q. . MassMutual Premier Main Street Fund.............. MA........... NIA...cooee. Company OWNERSHIP.... |...... 91.900 [MMLIC.......ooieiereeeceereeee e reeeetessessenes | evveeieeseesas | ceereenseenns
MassMutual Premier Strategic Emerging Massachusetts Mutual Life Insurance
0000 | oot | ceevenienns 26-3229251.. | oo | e 927972 Markets Fund MA........... NIA..coone. Company OWNERSHIP.... |.......3.300 {MMLIC........coomireirieieieeeeieeieeeeteereeseesesieeieenes | evveeiesieees | ceereenieeens
Massachusetts Mutual Life Insurance
0000 | covoeveveereerieeiereereereeiee e | cenrenienns 01-0821120.. | .ccvereerrvereer | e 916053 |OQ....cocvvverree MassMutual Select Diversified Value Fund........ MA............ NIA...coone. Company OWNERSHIP.... |........ 0.800 | MMLIC........oeiieiereeeeetciseeeesise e sessssvssesas | eveevessesiens | ceveessenias
Massachusetts Mutual Life Insurance
0000 | .ovoerereereerieierereeresiee s | cesvenienns 04-3512593.. | ..cveveverrerier | e 916053 |OQ....c.cvverrne MassMutual Select Fundamental Growth Fund. [MA............ NIA...coone. Company OWNERSHIP.... |........ 2.800 [MMLIC........oooiieiceteeree et siesiseiesiens | evvessessenes | eveeseesiens
Massachusetts Mutual Life Insurance
0000 | oo sesesisenes | senvenienns 42-1710935.. | covoeveeeerveres | v 916053 |OQ....c.ccvvrirrne MassMutual Select Mid-Cap Value Fund........... MA............ NIA...cooe. Company OWNERSHIP.... |...... 23,000 [MMLIC........oooirereeieeseieieeeetesesesiesssesesenas | erveresesiens | cevssssensas
MassMutual Select Small Capital Value Equity Massachusetts Mutual Life Insurance
0000 | ovoevereereerierereresresiee s | cenvensenns 02-0769954.. | ..coovvvrrveriers | e 916053 |OQ....c.cvvrerrne Fund MA............ NIA..coone. Company OWNERSHIP.... | ..cooererrnnes MMLIC......ooeeeeeeeeeetee et sesasssssesses | sresvsesssiens | ceveeseenins
Massachusetts Mutual Life Insurance
0000 [ ..o | eeneniennns 04-3584140.. | ..ccoovvrvreans | e 916053 MassMutual Select Small Company Value Fund|MA............ NIA...ccone Company OWNERSHIP.... |........9.900 [MMLIC........coeeierririiireieissieieissiesesssiessesenns | seveniesesines | svesesnsnans
MassMutual Select T. Rowe Price Retirement Massachusetts Mutual Life Insurance
0000 | .ovoevrreereererereiereeeeeee s | cenrenienns 82-3347422.. | .o | . 916053 |OQ....coccvvrerrrnee 2005 Fund MA............ NIA...cooenee Company OWNERSHIP.... |........ 5.700 [MMLIC........oieieeeseciseesteeise e | evvevseseniens | oevsensenians
MassMutual Select T. Rowe Price Retirement Massachusetts Mutual Life Insurance
0000 | oo | senrensenns 82-3355639.. | ..cooorvrrrrren | e 916053 |OQ....cocvvrvrrrens 2010 Fund MA............ NIA...coonne Company OWNERSHIP.... | ..cocoerirrenes MMLIC.......ooieeeeeeestee st ssssssssesesses | svessesesiens | sevsessenins
MassMutual Select T. Rowe Price Retirement Massachusetts Mutual Life Insurance
0000 | oo sesesiseie | senrensenns 82-3382389.. | ..coovvrrerer | e 916053 |0Q....cocvverrrees 2015 Fund MA............ NIA...coone Company OWNERSHIP.... | ..coooererrenes MMLIC......oo oottt ssesssssesesas | svesssesnsiens | sevsessenins
MassMutual Select T. Rowe Price Retirement Massachusetts Mutual Life Insurance
0000 | oo seseniseie | cenrenienns 82-3396442.. | ....cooovrvrriers | e 916053 |OQ....cocvverrrnns 2020 Fund MA............ NIA...coonn. Company OWNERSHIP.... | ..coooererrenes MMLIC......oooeeeeeeiereetee st ssesssssesesses | svensesssiens | sevsensensns
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MassMutual Select T. Rowe Price Retirement Massachusetts Mutual Life Insurance
0000 | ovoevereereeriererereereeee s | cenrensenns 82-3417420.. | .cveveeeereers | e 916053 |OQ....cocvverrree 2025 Fund MA............ NIA...coone Company OWNERSHIP.... | ..cooeererrnnaes MMLIC.......o ittt | svensesesiens | cevsessenins
MassMutual Select T. Rowe Price Retirement Massachusetts Mutual Life Insurance
0000 | oo | cenrenienns 82-3430358.. | ..cooererrrerer | e 916053 |0Q....cocvverree 2030 Fund MA............ NIA...coone. Company OWNERSHIP.... | ..cooeerirrnaes MMLIC......oooeeceeeeeetestesse e | svesiseseniens | cevsenienins
MassMutual Select T. Rowe Price Retirement Massachusetts Mutual Life Insurance
0000 | oo | senrenienns 82-3439837.. | oo | e 916053 |OQ....coevvrvrrrnes 2035 Fund MA............ NIA...coonne Company OWNERSHIP.... | ..cooeerirrenes MMLIC......oo oot ssesssssesesss | svessesesiens | sevsessenins
MassMutual Select T. Rowe Price Retirement Massachusetts Mutual Life Insurance
0000 | .ovoevrereerrerrrerersseseesesessesesnnes | seneensenns 82-3451779.. | coovervrverrers | e 916053 |OQ....covvvrerrerenns 2040 Fund MA............ NIA...ccoine Company OWNERSHIP.... | .cccoeirrrenes MMLIC.....cooreeeceesssteessstesisssessesssssssesses | srenssesnsiens | sevsensensns
MassMutual Select T. Rowe Price Retirement Massachusetts Mutual Life Insurance
0000 | ovovvrereerrerirereressseseesesesesesenes | seneeneenns 82-3472295... | ..covvvrvereers | e 916053 |OQ....covvvvrrerenns 2045 Fund MA............ NIA...ccine Company OWNERSHIP.... | .ocooerirrrenes MMLIC......ooieeeeersstee st sessesssssssesses | sresssesssssens | sevsensenens
MassMutual Select T. Rowe Price Retirement Massachusetts Mutual Life Insurance
0000 | ovoceereerieriererereseseesesesesisnne | seneeneenns 82-3481715.. | oovervrrerrens | e 916053 |OQ....covvvrerrerens 2050 Fund MA............ NIA...ccoine Company OWNERSHIP.... | .ocooereirrenes MMLIC......oo et sesiesisesessesssssssenses | srenssessssens | sessassnsens
MassMutual Select T. Rowe Price Retirement Massachusetts Mutual Life Insurance
0000 | ovoverrrerreriererereseseesesesesesenes | seneeneenns 82-3502011... | .overvrrrerrens | e 916053 |OQ....coovvvverrereens 2055 Fund MA............ NIA...cone Company OWNERSHIP.... | .ocooerirrrenes MMLIC.....coo ettt ssssesssssssesses | sressesessens | sevsessensns
MassMutual Select T. Rowe Price Retirement Massachusetts Mutual Life Insurance
0000 | ovoveereerierirerererssessisesesesisene | seseeneenns 82-3525148.. | .coovvvrrveriers | e 916053 |OQ....cocvvrerrerenns 2060 Fund MA............ NIA...ccoone Company OWNERSHIP.... | .occeerirrrenes MMLIC.....ooeeeeeerssteesestesisessssesssssssenses | sressesessens | sessessenens
MassMutual Select T. Rowe Price Retirement Massachusetts Mutual Life Insurance
0000 [ ..vovveeereeeererereereeeseereeeseerenens | eerereenns 82-3533944.. | ..o | 916053 |0Q.......cccvverneee Balanced Fund MA............ NIA......coo... Company OWNERSHIP.... | .ocevrerenenee MMLIC..... oottt seesisesesssesesssssessns | sversensnseens | eevesesenins
Massachusetts Mutual Life Insurance
0000 [ oo | e 46-4257056.. | ..ovveverrieriiens [ erveererieeenns | crreeressisesneens MML Series International Equity Fund............... MA............ NIA.............. Company OWNERSHIP.... |..cceeirrirnnee MMLIC.....oiieieeeeseeeesetesee e esvesesens | evversvieseses | cevessensenns
Massachusetts Mutual Life Insurance
0000 | .oooerrererirerreereeeerenesissenenes | eeereeeenne A7-3517233.. | oo | e | e MML Series Il Asset Momentum Fund............... MA............ NIA.coe Company OWNERSHIP.... |....100.000 |MMLIC........cocomieirrirrerrneineireisneesssesnssssessesens | svveseeseens | crenerenenens
Massachusetts Mutual Life Insurance
0000 | .eooerereererirerereerieeeeresiesissenene | eeeneeeeenne 47-3529630.. | ovoveeverirerns | e | e MML Series Il Dynamic Bond Fund.................... MA............ NIA..coie Company OWNERSHIP.... |.cccovveriinne. MMLIC.....coccieieeiecieeierieeiesieeissiesiseens | eveseissens | crenereenens
Massachusetts Mutual Life Insurance
0000 | .oooerreririrerreerneeeererseniseenene | eereeeeenne 47-3544629.. | oo | e | s MML Series Il Equity Rotation Fund................... MA............ NIA.coie Company OWNERSHIP.... |...... 95.000 [ MMLIC.......coiviireerierierierierierierienisnieneenes | veesseesseenns | crenerenenens
Massachusetts Mutual Life Insurance
0000 [ .o | cerineienns 47-3559064.. | ...cvevervreriiens [ rrveersiierienns | e MML Series Il Special Situations Fund.............. MA........... NIA............... Company OWNERSHIP.... |...... 97.400 [MMLIC........ooieeeeiereereee e esisereseens | eevensesesens | eveerininnnns
Massachusetts Mutual Life Insurance
0000 [ ..ot | e 27-1933389.. | ..o | e 916053 |0Q.......cccvvevneee MassMutual RetireSMART 2035 Fund............... MA.......... NIA......coo.... Company OWNERSHIP.... |........ 3.000 [MMLIC.......ooeeeeeeeeeeeeetceeeeeeeeeee e seesesssssennes | cvvesenseseens | eeveessnnenns
Massachusetts Mutual Life Insurance
0000 [ ..voeveereeererereivereses e | erererienns 27-1932769.. | ..o | e 916053 |0Q.......ccvvverneee MassMutual RetireSMART 2045 Fund............... MA............ NIA.....ccooo.. Company OWNERSHIP.... |........ 8.300 |MMLIC........oeeeeeeeeeeeeeetceeeeeteeeee e seesessssseses | cvvrrenseseens | eeveesseneans
Massachusetts Mutual Life Insurance
0000 [ ..voevreereeeerereisereseseeresereeresens | eererieins 46-3289207.. | ..coovveverireis | v 916053 |0Q.......ccevverneee MassMutual RetireSMART 2055 Fund............... MA........... NIA.....cccoo.. Company OWNERSHIP.... |...... 24300 [MMLIC........ooeoeeeeeeeeeeiereeeeeteeeeeseeseesesssessnses | cvvevensnnsens | eevessseneas
Massachusetts Mutual Life Insurance
0000 [ oooerrerrererererererererieseereerereees | vereeeienes 47-5326235.. | ..ccverrvineis | e 916053 [OQ......ccreverirenee MassMutual RetireSMART 2060 Fund............... MA............ NIA. e Company OWNERSHIP.... |...... 55.800 | MMLIC........cviririirierinerireriereenienienienienes | veesseesneenn | crenereenens
Massachusetts Mutual Life Insurance
0000 [ .oooverrerrererererererererireseesiesirenes | rereeeieees 45-1618155.. | ..ovvvvvrerrecs | v 916053 |OQ......ccreverirenee MassMutual 20/80 Allocation Fund.................... MA........... NIA. e Company OWNERSHIP.... | .cccovvviriennes MMLIC......cooceceiirecirerieeirerieeieseeniesiesienens | eveseisees | creerenenens
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Statement as of June 30, 2021 ofthe MANHATTAN NATIONAL LIFE INSURANCE COMPANY
SCHEDULE Y

NCE HOLDING COMPANY SYSTEM

PART 1A - DETAIL OF INSURA
8 9

1 2 3 4 5 6 7 10 11 12 13 14 15 16
Name of Type of
Securities Control
Exchange (Ownership Isan
if Publicly Board, If Control is SCA
NAIC Traded Names of Relationship Management, | Ownership Filing
Group Group Company ID Federal (U.S.or Parent, Subsidiaries Domiciliary | to Reporting Directly Controlled by Attorney-in-Fact,| Provide Ultimate Controlling Required?
Code Name Code Number RSSD CIK International) or Affiliates Location Entity (Name of Entity/Person) Influence, Other) | Percentage Entity(ies)/Person(s) (Y/N) *
Massachusetts Mutual Life Insurance
0000 [ ..o | eeeeeeieees 45-1618222.. | ..coovvvvcieci | o 916053 [OQ.....ccovvrerrenes MassMutual 80/20 Allocation Fund.................... MA........... NIA ... Company OWNERSHIP.... | .ccovverirnn. MMLIC ...t | eeessiseis | cereereneeens
Massachusetts Mutual Life Insurance
0000 [ oo | eeeieeieees 03-0532464.. | ...oovvvrrrrnane | e 916053 [OQ.....cccvvrvrirenee MassMutual RetireSMART In Retirement Fund. | MA........... NIA...ooiens Company OWNERSHIP.... |........ 1.700 [MMLIC.......ooiiiiinineineineiseineineiseissesneens | seveseensens | cernesennnens
Massachusetts Mutual Life Insurance
0000 [ .oooverrereeeeeerireeereeeeeeseesseeees | eeeeeeieees 45-1618262.. | ...ccvvvrvvrreenn | o 916053 [OQ......ccvvvvirnnee MassMutual 40/60 Allocation Fund.................... MA........... NIA ..o Company OWNERSHIP.... | .ccovverirnns MMLIC ....ccoeeeieceeieeieeieeiseiseiseissineens | eveneissens | cernereneeens
Massachusetts Mutual Life Insurance
0000 [ oooerrereeeeeeereeerereeeiseiseeeees | eeeeneinees 45-1618046.. | ...ccovvvvvrrers | o 916053 [OQ.....ccoorvverirenee MassMutual 60/40 Allocation Fund.................... MA............ NIA. e Company OWNERSHIP.... |.ccovverrirnns MMLIC.....coeeiieeieeieeteeieeieeieeiseiseeseiseens | evessiseins | cernenenenens
Aster Explanation
1 Massachusetts Mutual Life Insurance Company owns 14.23% of the affiliated debt of Jefferies Finance LLC
2 Debt investors own .6% and includes only Great Lakes IIl, L.P.
3 Debt investors own 9.6% and includes only Babson Capital Loan Strategies Fund, L.P.
4 Debt investors own .5% and includes only Great Lakes IIl, L.P.
5 Debt investors own .2% and includes only Great Lakes IIl, L.P.




Statement as of June 30, 2021 of e MANHATTAN NATIONAL 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

1. Will the Trusteed Surplus Statement be filed with the state of domicile and the NAIC with this statement? NO
2. Will the Medicare Part D Coverage Supplement be filed with the state of domicile and the NAIC with this statement? NO
3. Wil the Reasonableness of Assumptions Certification required by Actuarial Guideline XXXV be filed with the state of domicile and electronically

with the NAIC? NO
4. Wil the Reasonableness and Consistency of Assumptions Certification required by Actuarial Guideline XXXV be filed with the state of domicile

and electronically with the NAIC? NO
5. Wil 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? NO
6. Wil 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? NO
7. Wil 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? NO
8. Wil 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 Quarterly Only). The response for 1st and 3rd quarters should be N/A.

A NO response resulting with a barcode is only appropriate in the 2nd quarter. YES

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

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

N O W

Bar Code:

T 0 000D AR AT 0000 CEAMO AR i
* 6 7 0 8 320214900000 2 = * 6 7 0 8 320214470000 2 =
A A0 AR TR 0 A AU 00ER.NIRD ATAT
* 6 7 0 8 3202136150000 2 = * 6 7 0 8 3202144280000 2 =
AT 0 000 AT LA i AT 0000 DR LA i
* 6 7 0 8 3202144520000 2 = * 6 7 0 8 320214490000 2 =
AT B TV EARARLATAROAR i

* 6 7 0 8 3 20214460000 2 =

Q14



Statement as of June 30, 2021 ofthe MANHATTAN NATIONAL LIFE INSURANCE COMPANY
Overflow Page for Write-Ins

NONE

Q15



Statement as of June 30, 2021 of e MANHATTAN NATIONAL LIFE INSURANCE COMPANY
SCHEDULE A - VERIFICATION

Real Estate

1

Year to Date

2
Prior Year Ended
December 31

© © N ok w

_
- o

Book/adjusted carrying value, DECEMBEr 31 Of IO YEAI..........cvcvevrerieeierieteeeee ettt senees
Cost of acquired:

2.1 Actual cost at time of aCQUISIION. ..........ovuevererrerrieiersrieereseeseseeeseenens

2.2 Additional investment made after acquisition
Current year change in NCUMDIANCES...........covvvveveercrreereereees e o)
Total gain (loss) on disposals
Deduct amounts received on disposals
Total foreign exchange change in book/adjusted carrying value
Deduct current year's other-than-temporary impairment recognized
Deduct current year's depreciation...............ocreeeeeeereeneeneineeneeneisesesesseseeseneees
Book/adjusted carrying value at end of current period (Lines 1+2+3+4-5+6-7-8).
Deduct total nonadmitted amounts.............ccceeeveevrieieriiniennes
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 ook w

- A A
o w N -~ Oo

Book value/recorded investment excluding accrued interest, December 31 Of prior Year...........ocveueeeereeneeneerseeneenseeeneenees
Cost of acquired:

2.1 Actual cost at time of acquisition
2.2 Additional investment made after acquisition
Capitalized deferred interest and Other...........cocvererirenrnnsineseseecseeneenn .
ACCIUal Of dISCOUNL. ..o Y
Unrealized valuation increase (deCrease)............wwrerurereeneereersesnesneeneereenneed
Total gain (loss) on disposals
Deduct amounts received on disposals.
Deduct amortization of premium and mortgage interest points and commitment fees
Total foreign exchange change in book value/recorded investment excluding accrued interest
Deduct current year's other-than-temporary impairment recognized

. Book value/recorded investment excluding accrued interest at end of current period (Lines 1+2+3+4+5+6-7-8+9-10).........
. TOtal VAIUGLON GIIOWANCE........couieieeieiecircieeee ittt bbb
. SUDLOLAl (LINE 11 PIUS LINE 12)...euveieeieireiiesieiris sttt sttt sttt en s essensanssesnns
. Deduct total NONAAMItIEd GMOUNTS...........cuuriiiiieiii bbb
. Statement value at end of current period (Ling 13 MINUS LiNE 14).......oriiurieisnesseisi s ssissssns e snsssssessesssssssssssssssessnes

SCHEDULE BA - VERIFICATION

Other Long-Term Invested Assets

1

Year to Date

2
Prior Year Ended
December 31

Book/adjusted carrying value, DECEMDEr 31 Of PHIOr YEAI..........cccveuieeireieise ettt snees
Cost of acquired:

2.1 Actual cost at time Of ACQUISIEION.............cueviuireiiiccce sttt bbb aeaes
2.2 Additional investment made after acquisition
Capitalized deferred interest and other.............
Accrual of discount...........cccoceverernee.
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)........cccoevrivrerrrieirerreseriesseneessiennes
. Deduct total Nonadmitied @MOUNLS............cccriiieiriieiecee st s s s e
. Statement value at end of current period (Line 11 MiNUS LINE 12)......cvueuiiieiieiisieieisississssssesssesseesssessesssssssesassssssesssssssasses

SCHEDULE D - VERIFICATION

Bonds and Stocks

1

Year to Date

2
Prior Year Ended
December 31

© N ok w2

Book/adjusted carrying value of bonds and stocks, December 31 of Prior YEar..........ccccevevevreecieviecieesee e
Cost of bonds and SLOCKS ACQUIFET..........c.cvueveiuiiriieiciie ettt bbbt aes
ACCTUAL OF GISCOUNL........cocvicviteictctece ettt ettt bbbttt s bbb n s seneaes
Unrealized valuation iNCrEaSE (ABCTBASE)..........euiuiveieereiiiseiseisiiesie ettt bbbt bbb bbb se st sse e
Total gain (I0SS) ON GISPOSAIS..........rvererrererrereireeiesisseeee e es sttt s st s et n st en st
Deduct consideration for bonds and Stocks diSPOSEA OF ...........ciueiieiiirieicice e
Deduct amortization Of PrEMIUM...........c.eiririrrirree ettt s bbbt en
Total foreign exchange change in book/adjusted Carrying ValUe..............ccccucuiveieiiveicieieeec e
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+5-8-7+8-9+10)........ccceevverierrererierieere e
. Deduct total nonadmitted @MOUNLS...........ccvuiviiiieicieiree ettt bbb
. Statement value at end of current period (Line 11 mMINUS LINE 12)........ccciiiueiiieiiiiieieiiieisiesie s sresssssesessssesssens

................................. 108,936,961
........................................ 156,121
........................................... (5,444)

................................. 122,772,518
........................................ 892,406
........................................ 305,432
......................................... (42,863)
....................................... (704,533)
................................... 13,489,161
........................................ 117,860
793,345
........................................ 114,366

................................. 108,936,961




Statement as of June 30, 2021 ofthe MANHATTAN NATIONAL LIFE INSURANCE COMPANY
SCHEDULE D - PART 1B
Showing the Acquisitions, Dispositions and Non-Trading Activity
During the Current Quarter for all Bonds and Preferred Stock by NAIC Designation

20ISO

1 2 3 4 5 6 7 8
Book/Adjusted Carrying Acquisitions Dispositions Non-Trading Activity Book/Adjusted Carrying Book/Adjusted Carrying Book/Adjusted Carrying Book/Adjusted Carrying
Value Beginning During During During Value End of Value End of Value End of Value December 31
NAIC Designation of Current Quarter Current Quarter Current Quarter Current Quarter First Quarter Second Quarter Third Quarter Prior Year
BONDS
NAIC 1 (8)-vvvevereerrerereeiseriseessenessesssessssess s sessssesssssesssssssssssssscnssns | sessssesssssssssesssseesnns 57,806,307 [ ..cvoueverrermermreeimenireesnenssnenes | seveseeeneseesssensssnesssenenns 292,413 | oo 160,865 | ...ovevecerrirereins 57,606,307 | ..coorrvrrerirririnens BTATATEY [ ooooivieeeeerneeeneeiseesisesessenes | eevisesessessessssesenens 57,298,708
2. NAIC 2 (@)..everercvirisesiees sttt nens | ceseents s 43,863,411 131,239 B A35 | e, 43,863,411 | oo 43,736,608 | ....oovererienrireriierienniesiseenes | cerieeeeieni s 45,830,265
NAIC 3 (8)-vvvevereeernerereeeierieessesssess s ssssesssessssesssnns | oesssnsssesesesssesesnes 3,525,205 | ...veourrieinerieeienissienines | et nees | st (121,604) | oo 3,525,205 | ...oovvverirrrieiienns 3,403,607 | ..o | s 5,510,763
NAIC 4 (8)-veveverevererireeiieniseesiesieesi s sss st sssssenssns | oesssnesstsesesesseesesnes 1,975,186 [ vvveeverrercrieeiierisesiesesennes | seessenineess s essssenins | soeestiess ettt 768 | oo 1,975,186 | ovoooverececrirciienns 1,975,953 [ vvooirireeierieeesiesieesieseseenes | eerteeesie st
NAIC 5 (8)-vvvvevereeernrirresienieeseesesesiesssesrisessesessssesssessssssssesssssssesssens | sesessssessesessssnessseessncnss 301,762 [ covoreeererireiiicrieisiesieesieseans | ereseeesne it | seesi et 4,842 | s 301,762 | .ooverererereerireiienes 306,804 | ...oooveeriririerireriereienineies | e 297,225
NAIC B (8)-+++-evereeernrereesssereseessseseseeseeses e sese s ess s st | ooe08 ekt e Rt Rt eeee | 460t eEeR 0t R e Rtk | €0EfoEER e Rt E e E et s | £hfeeE e et ettt | enE Rttt s | et 0 |t | e s
.......................... 107,271,871 ...106,897,525 | ....oovvrnnrinciisniinercnniinenn0 | i 108,936,961
NAIC Tttt | etet iRt R R eRe | SRt R R | et SRR Rk R | HEE Rt | HEee bR | et 0 [ v rnsienes | e e
NAIC 2.t es st | etes st Rt | et Rt | Sets R Rk R | HEf R | et st | et 0 [ i rnsienes | e e
10, NAIC 3.ttt | feebeseee st s bRtk eee | SR e s R RSk R e | kiR RS R Rt R e | 4t | HEee bRt | st 0 [ vt rnsienes | e e
1.
12, INAIC 5.ttt eens | oetbseeb bbb bbb bbb | SeeE st | eeb bbbttt | iR e | Rt | Shieb bbbt 0 [ reerreereeeieeessseseeessssssssssenes | sereseess ettt
13 INAIC Bttt st eens | 4o0E b kb bbbtk kbt | £1LE oLt | eLEeRE bR E st ent e | LR R LR LR LR R R Rk nh | R R Rt | HheeeE bbb 0 | senssnes | et
14, Total Preferred SIOCK..........coviiuriereiiniireicieiseieieresssiseiesessessienenes | crississiiensssne e snessesenesssa 0 [ 0 [ 0 [ 0 [ 0 [ 0 [ 0 [ 0
15.  Total Bonds and Preferred SOCK........uvririmisnsisissississississesens | avisnessssessssesnenns 107,271,871 | oo 0 | oo 423,651 | oo 49,305 | oo 107,271,871 | oo 106,897,525 | ...oovvvviiiiniirniissnissrissnisnnis [ I 108,936,961

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:
NAIC1S.......... 0; NAIC2S...... 0; NAIC3S..... 0; NAIC4S...... 0; NAIC5S...... 0; NAIC6S........ 0.




Statement as of June 30, 2021 oftthe MANHATTAN NATIONAL LIFE INSURANCE COMPANY

Sch. DA - Pt. 1
NONE

Sch. DA - Verification
NONE

Sch. DB - Pt. A - Verification
NONE

Sch. DB - Pt. B - Verification
NONE

Sch.DB -Pt.C -Sn. 1
NONE

Sch. DB -Pt. C - Sn. 2
NONE

Sch. DB - Verification
NONE

QsSI03, QSI104, QSI05, QSI06, QSI07



Statement as of June 30, 2021 of e MANHATTAN NATIONAL LIFE INSURANCE COMPANY
SCHEDULE E - PART 2 - VERIFICATION

Cash Equivalents

1 2
Prior Year Ended
Year To Date December 31
1. Book/adjusted carrying value, DECEMDEr 31 OF PHIOK YEAI.........cvirrurerierinsieireiississ st ssessessensns | sssesssssssssessassssssessasssssssssessesens 18,796,007 | oo 7,984,674
2. Cost of cash eQUIVAIENS GCQUITED............c.cvivieieieec ettt sttt ss s ssstessess | nsssessessssssesssssssesssssssassaneeses 59,794,613 | oo 34,959,217
3. ACCTUAL OF BISCOUNL.......cveevticeesii itk | eheRE e SRRt oieeb iRk
4. Unrealized valuation INCIEASE (ECIEASE)..........c.cviereeiceieeie ettt sse sttt s b es s st ssssessns | sessessssssssssessssssassessesassessesssssssasssssssessessnsns | oetastessesessssssssssssssssessesessesses s senseseessssnssanes
5. Total GaiN (I0SS) ON GISPOSAIS........c.vvvererceiieiierectesee ettt stes st b st s st esse st es st s bessessssasassessns | seessssssssssssesssassessetssesesassassasssssssassessntants | aetessessssesssssssessasssssssssses et st ensessntensenenns 90
6. Deduct consideration received 0N ISPOSAIS............coucveueiireiiicieiice ettt b st benses | sesbebessesesss e bbb st bens 54,429,308 | ...covovievereeeee e 24,147,913
7. Deduct amOrtiZation Of PIEMIUM.........c.c.cciiiiieirice ettt bbb bbbt ss st sasbetenss | nbsebebessesessssssesebssbebessssebesssebes s esebsnsetesnsns | Hebebessssesasssebesssesessssebe b s s e b e s s e b bnse bt s eee
8. Total foreign exchange change in book/ adjUStEA CAMTYING VAIUE............c.cueveieieiicicccesee st ienes | seesebesssesss st ss b s s st se b s s s bsssebessnses | sstesessssesasssebes s s e s b s st e b st e s s e bt s s bes s eee
9. Deduct current year's other-than-temporary impairmENt FECOGNIZEM. ..........oeviviuiveiiieieieeeie et tseeies | ceesaetesssetesseaetesssesessssesesessebesssesesessesessssns | sesteresisnesssessesessssssesssastesessesessssssesensssessssnes
10. Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5-6-T+8-9)........cccouvierriireiiinsieieies | e 24,161,372 | oo 18,796,067
11. Deduct total NONAAMItEEA BMOUNTS. ..o bbb | EEE bbbt | £hb e bbb bbb
12. Statement value at end of current period (Ling 10 MINUS LINE 11).....cviuiiiieiiiiiieieiisissiesieseississiessssssessesssssssens | oersssessesssssssessssssssssassesssssssasses 24,161,372 | oo 18,796,067

QsSI08




Statement as of June 30, 2021 oftthe MANHATTAN NATIONAL LIFE INSURANCE COMPANY

Sch. APt. 2
NONE

Sch. APt. 3
NONE

Sch. B - Pt. 2
NONE

Sch.B -Pt. 3
NONE

Sch. BA - Pt. 2
NONE

Sch. BA-Pt. 3
NONE

Sch.D -Pt. 3
NONE

QEO01, QE02, QE03, QE04



Statement as of June 30, 2021 ofthe MANHATTAN NATIONAL LIFE INSURANCE COMPANY

SCHEDULE D - PART 4
Showing all Long-Term Bonds and Stocks SOLD, REDEEMED or Otherwise DISPOSED OF During Current Quarter

6030

1 2 3 4 5 6 7 8 9 10 Change in Book/Adjusted Carrying Value 16 17 18 19 20 21 22
1 12 13 14 15
NAIC
Designation,
F Current Bond NAIC
4 Year's Foreign Interest / Designation
r Unrealized Current | Other-Than- Total Foreign Exchange Stock Stated Modifier and
ei Prior Year Valuation Year's Temporary | Total Change | Exchange Book/Adjusted Gain Realized Total Gain | Dividends | Contractual | SVO Admini-
g| Disposal Number of Book/Adjusted Increase | (Amortization) | Impairment | inB./A.C.V. | Changein | Carrying Value at | (Loss) on| Gain (Loss) | (Loss) on Received Maturity strative
CUSIP Identification Description n Date Name of Purchaser Shares of Stock | Consideration Par Value Actual Cost Carrying Value | (Decrease) | /Accretion | Recognized| (11+12-13) B/AC.V. Disposal Date | Disposal | on Disposal |  Disposal | During Year Date Symbol
Bonds - U.S. Government
31287P D8 3 |FHC63727 - RMBS .. | 06/01/2021. | Paydown 73 73 73 68 5 0 2 | 02/01/2032.
312878 6R 3 |FHC67180 - RMBS .. | 06/01/2021. | Paydown... 79 79 80 77 3 0 2 | 05/01/2032.
31287S FS 1 |FHC66477 - RMBS .. | 06/01/2021. | Paydown... 107 | o 107 | s 108 101 6 0 3 | 04/01/2032.
31287T GK 5 |FH C67402 - RMBS. .. | 06/01/2021. | Paydown 29 2 0 1] 05/01/2032.
312870 EQ 1 |FHC68243 - RMBS .. | 06/01/2021. | Paydown... 14 27 0 1| 06/01/2032.
31288H 7A 2 |FHC78989 - RMBS .. | 06/01/2021. | Paydown..........ccoocvevrinrienin [ e | erveereenn,632 | 009,632 | 109,882 | 7,559 2,073 0 209 |05/01/2033.
31292G 5V 4 |FH C00860 - RMBS .. | 06/01/2021. | Paydown 615 109 0 19 | 09/01/2029.
31292H NH 3 |FHC01292 - RMBS .. | 06/01/2021. | Paydown..........cccocveervnriecin [ covenicnnicciieniiciins | erveenieeend 1,798 | il 1,798 | 1,805 | 1,401 397 0 46 |02/01/2032.
31292H QN 7 |FHC01361-RMBS .. | 06/01/2021. | Paydown... 480 33 0 13 | 05/01/2032.
36207H VH 7 [GN 432716 - RMBS........cooooiirirerieiecireniieni .. | 06/01/2021. | Paydown........... 84 1 0 3 | 06/15/2026.
36208C Y9 2 |GN 447236 -RMBS........ccooooimiiiimiiiiniciiniiccsniins .. | 06/01/2021. | Paydown........... 29 0 0 1 | 06/15/2027.
0599999. Total - Bonds - U.S. GOVEIMMENL...............cevevirerericicieiiieteieieceereeiees eveveereienesesesesessesesssesesesesesessssnsesessesesesessssesensnseenes | eeverereeee 13,111 | el A3 | 13,381 | 10,456 0 2,655 0 0 0 299 XXX
Bonds - U.S. Special Revenue and Special A it
312914 VY 7 |FHR 1474 E-CMO/RMBS.........ccooovvormmrirarrrirnnnnes .. | 06/01/2021. | Paydown........... 577 4 | s | e A | e | D80 [ 0 18 | 02/15/2023.
313398 FC 8 |FHR 2333 UZ- CMO/RMBS.... . | 06/01/2021. | Paydown... 643 (101) . (101){ ... 0 15 | 07/15/2031.
3133TT RX 1 |FHR 2329 ZA - CMO/RMBS.... cee |+ [ 068/01/2021. | PaYAOWN.........covvercveiereiianes | worerevienniirennirnnenes | cvvenereneen 5108 | e 1,705 | 7,319 [ s 8,881 | oo | e (1,176) (1,176) | .... 0 204 |06/15/2031.
3133TV. EW 2 |FHR 2355E CE - CMO/RMBS..........cccoovvnriinn .. | 06/01/2021. | Paydown........... 419 L J O IR 5 | v 24 | 0 11 | 09/15/2031.
313920 CW 8 |FNRO131E ZC - CMO/RMBS..........ccoovomerrirariis .. | 06/01/2021. | Paydown........... A8,951 | s | e (1,895) (1,895) | .... 0 387 | 07/25/2031.
913366 DG 2 |UNIV CALIF REGTS MED CTR POOLED REV..... .| 05/17/2021. | Direct.... .59,993 A TR ST 7 e e [ 0 [ 1,937 |05/15/2029.
92812U Q3 5 |VIRGINIA ST HSG DEV AUTH COMWLTH MTG.. | .. | 06/01/2021. | Paydown........... 83,077 166 166 | .oooceeieniienns | cvveneeennn83,244 | i [ | [ 1,498 | 12/25/2043.
3199999. Total - Bonds - U.S. Special Revenue and Special A MENES...ovviin v | oo 169,650 | 1. 169,650 | ..........168,843 | .coovccinnnns 172,541 0 (2,990 0 (2,990 0 0 0 | e 4,071 XXX
Bonds - Industrial and Miscellaneous
026650 AA 3 |AH4R 2014-SFR2A-RMBS..........ccoooovvnviiirriinnnes .. | 06/01/2021. | Paydown........... . 2,704 | ... 2,704 2,780 (30) (30) ... 2,704 10/17/2036. | 1.AFE.........
05949T AX 7 |BAFC 2006-1 123 - CMO/RMBS . [ 06/01/2021. | PaydOWN...........ovvomrrieareiienes | eoererierenienniieneies | e 67,581 | .cccoovennnd 67,582 | ........... 66,093 635 B35 | oo | e 67,581 01/25/2036.|1.D FM.........
12667F EG 6 |CWALT 2004-J2 3A3 - CMO/RMBS v | . | 06/01/2021. | Paydown........... 2,755 | ... 2,755 2,710 18 18 |.... 2,755 04/25/2034. [1.D FM.........
126694 LC 0 |CWHL 2005-24 A36 - CMO/RMBS.............cocovvvenee .. [ 05/01/2021. | PaydOWN...........cvverrreerriienes | eoeeerieneiieeeiieneies | oo 6,239 | .o 5,927 | oo 6,085 | ...ccoovrirennn 4,667 | e 1,572 1,572 |.... 6,239 11/25/2035.|2.B FM.........
126694 LC 0 |CWHL 2005-24 A36 - CMO/RMBS.. .| 08/01/2021. [ PAYAOWN......covurvrevrririreirnninnes | corerierisissiserisninees | seerenieennns 7,220 | oo 729 | .o 7,488 | ..o 5,286 | o 1,934 1,934 | ... 7,220 11/25/2035. [ 1.D FM.........
16165Y AV 4 |CFLX2007-M1 2F6 - RMBS woo. | .| 06/01/2021. | Paydown........... 5533 | . 6,155 5,342 75 75 | ... 5,533 08/25/2037.|1.D FM.........
40432B  AZ 2 |HALO 2007-2 3A6 - CMO/RMBS..........ccocvverernne. .. | 06/01/2021. [ PAYOWN......covvvrvrieririeinnns [ v | eovernnis 18,407 | ..oovveeee 18,407 | ..oovveeee 10,566 (203) 09/25/2037. [1.D FM.........
46617F AA 2 |HENDR 2013-1 A- RMBS .1 06/01/2021. | Paydown... 5551 | ... 5,551 5,548 3 04/15/2067.| 1.AFE.........
85208N AD 2 |SPRNTS 2018-1 A1 - RMBS wo |1 06/20/2021. | Paydown........ccooviiniinniiiniinns | oo | v 125,000 | .......... 125,000 | .......... 125,000 09/20/2029. | 2.AFE.........
3899999. Total - Bonds - Industrial and Miscellaneous. e ereeerne ettt eninnns | esesenes 240,990 | .......... 241374 | .......... 231,611 3,506 498 0 0 0 0 XXX XXX
8399997. Total - Bonds - Part 4.......ccccooiviiiiiniiiniiniccins ...423,651 ...424,035 ...413,835 3,506 163 0 3,669 .423,651 0 0 0 XXX XXX
8399999. Total - BONGS.........cveiciiiciicci s o] e 423,651 cnee.413,835 3,506 163 0 3,669 | ... ..423,651 0 0 0 XXX XXX
9999999. Total - Bonds, Preferred and Common Stocks ettt attesaebes ettt s ettt sansesannns | esnsenes 423651 | XXX | . 413,835 3,506 163 0 3,669 |..cccovunnnnd (] 423,651 0 .0 0 XXX XXX




Statement as of June 30, 2021 oftthe MANHATTAN NATIONAL LIFE INSURANCE COMPANY

Sch.DB-Pt. A-Sn. 1
NONE

Sch. DB - Pt. B - Sn. 1
NONE

Sch.DB -Pt.D - Sn. 1
NONE

Sch.DB -Pt.D -Sn. 2
NONE

Sch.DB -Pt. E
NONE

Sch. DL - Pt. 1
NONE

Sch. DL - Pt. 2
NONE

QE06, QE07, QE08, QE09, QE10, QE11, QE12
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SCHEDULE E - PART 1 - CASH

Month End Depository Balances
2 3 4

5 Book Balance at End of Each 9
Month During Current Quarter
6 7 8
AMOUNT OT INterest
Amount of Interest Accrued at
Rate of | Received During | Current Statement
Depository Code Interest Current Quarter Date First Month Second Month Third Month *
Open Depositories
Bank of New York Mellon. New York, NY B 0.010 |.. 9,958 101,030 | covvrennee 1,000,000 | XXX
PNC Bank Pittsburgh, PA.... (848,042) (314,692) (354,948) | XXX
Wells Fargo Winston Salem, NC.......ooovniinnnniinnn | | oreemnnennns | conmesmesnsssnsssssseenes 139,222 134,892 124,715 | XXX
0199999. Total Open DepoSIOries. ........vvwriiiiniiiiiiiniiriens XXX XXX 0 0 (698,863) (78,770) 769,767 | XXX
0399999. Total Cash 0N DEPOSIL.......cuuurvrrirerrrssirsserssers e sens s sss st XXX XXX 0 [ 0 (698,863) (78,770) 769,767 | XXX
0599999. Total Cash XXX XXX (U 0 (698,863) (78,770) 769,767 | XXX

QE13
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Statement as of June 30, 2021 ofthe MANHATTAN NATIONAL LIFE INSURANCE COMPANY
SCHEDULE E - PART 2 - CASH EQUIVALENTS

Show Investments Owned End of Current Quarter

1 2 7 8 9
Amount of Interest Due &
CUSIP Description Book/Adjusted Carrying Value Accrued Amount Received During Year|
Exempt Money Market Mutual Funds as Identified by the SVO

09248U 71 8

BLKRK LQ:T-FUND INSTL

..... 14,487,958 54
09248U 71 8 | BLKRKLQ:T-FUND INSTL 638,373 36
8599999, Total - Exempt Money Market Mutual FUNAS @s IAENGfIET DY B8 SVO............iiiriiiiiiiiiiiii s 1081111000 180 ssssssssssssnss | 24,126,331 90 0
All Other Money Market Mutual Funds

711991 00 0
SA0000 56 O

TD BANK DEPOSIT SWEEP
BB&T TRUST DEPOSIT.

8699999. Total - All Other Money Market Mutual Funds

9999999. Total - Cash Equivalents

.24,161,372
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