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STATEMENT AS OF MARCH 31, 2023 OF THE MassMutual Ascend Life Insurance Company

ASSETS

Current Statement Date

4

1 2 3 December 31
Net Admitted Assets Prior Year Net
Assets Nonadmitted Assets (Cols. 1-2) Admitted Assets
1o BONAS Lo [rr e 33,672,760,868 |........coeverrriicriinis Joeeieienns 33,672,760,868 |........... 33,331,904,289
2. Stocks:
2.1 Preferred STOCKS .....o.ciiiiiiiieieieiie sttt [eeeeeeeinneas 163,073,219 [ o 163,073,219 |..ovoveneeene 184,968, 184
2.2 COMMON SEOCKS ...ttt [oeeererennnnas 683,503,007 ... [orereeeienenns 683,503,007 |....cccovenvee 683,285,586
3. Mortgage loans on real estate:
BT FIISEHENS oot e 3,369,341,023 | e 3,369,341,0283 |............ 3,088,813,560
3.2 Other than firSt IENS..........c.oviieieececececce et [re st eteten et renenene [eeeeenesesesneneseseenennsennnns |rereseeseseseenene s s seseeeenes [0 0
4. Real estate:
4.1 Properties occupied by the company (less $  ..coocoevveencciccinicee
ENCUMDIANCES) ...cveiiieieieieeie ettt esssns [ereteseantneneseeseretesnnntnnnes |otrtrenssieseseesent s nnsrenenes [oerebeieee st [0 T 0
4.2 Properties held for the production of income (less
S ENCUMDBIANCES) .vviiiiicieieieeeiieieieiees [ [ oo [V RN 0
4.3 Properties held for sale (less $ ..o,
ENCUMDIANCES) ....v.veieieiiieveveteeeees ettt tesesessesesesesesesesesessesesssesesesesesnnns [rsesesesesennenesenesueneseneene [eeeenenesensssnsesesennenenensnns |oeseseeseseseseensneseseesenens [0 0
5. Cash($ .orrreeent (7,978,362) ), cash equivalents
[C T 1,357,908,776 ) and short-term
investments ($  .......cooe.ee. 426,387,338 ) ..o
6. Contractloans (including $  ..ooviiiiiiicccciee
7. Derivatives
8. Otherinvested @ssets ..o
9. Receivables for SECUNtIES ............ccciiiiiiiiiiiiiiiic e
10. Securities lending reinvested collateral assets .
11.  Aggregate write-ins for invested assets ...........cccvviiiiiiii
12. Subtotals, cash and invested assets (LIN€S 110 11) ...cceveveeveeeeevevciercrceeeens freeeeeeees 42,037,416,939 |...ooovoeeeeee (V1 42.037,416,939 |.......... 41,690,381, 157
13. Title plantsless § ....ccoovviiiiiiiiiiics charged off (for Title insurers
(o121 172 OO U ST TREP FRE TSP REPTRTTOR ISR [0 0
14.  Investment income due and @CCTUET ............cceueururiiriueueinesinieeeieiseeeseeeieas [orereinnienanns 502,652,726 |......ccccenve. 10,068,871 |......ccevce. 492,583,855 |................ 414,726,057
15.  Premiums and considerations:
15.1 Uncollected premiums and agents' balances in the course of collection |................... 1,730,434 ..o 30,642 | 1,699,792 | 2,479,621
15.2 Deferred premiums, agents' balances and installments booked but
deferred and not yet due (including $ .........cccoccovviiiiiinne,
earned but unbilled Premiums) ..........ccccvevoviiiicreieiieeceeeeeieeceeee s [eeeeeeenenenees 10,294,744 ..o 5,281,334 [ 5,013,410 |cccveririinne 5,262,831
15.3 Accrued retrospective premiums ($ ..o )and
contracts subject to redetermination ($ ........c.cccoeervrenrrnnnn ) eree oo [ [ [0 0
16. Reinsurance:
16.1 Amounts recoverable from FEINSUIETS ..........c.coieueeeeeeeeeeeeeeeeeeeeeeees oo 6,098,992 |.....ccco....... 1,523,374 |.cveeernn. 4,575,618 |[..ccveveen 1,960,978
16.2 Funds held by or deposited with reinsured COMpPanNIes ............cccceuvvevvees oo [ e, [0 O 0
16.3 Other amounts receivable under reinsurance contracts .. 205,107,538 |..ovoveeeeeeeeeeeeeeeeeeees e 205,107,538 |................ 247,110,241
17.  Amounts receivable relating to uninsured plans ............ccccoooeeiiniiniiniinicns feerieiiiien [ [ [0 T 0
18.1 Current federal and foreign income tax recoverable and interest thereon ... |....ccccccoenne 44,834,272 .o o, 44 834 272 |.cooovee. 89,634,229
18.2 Net deferred tax asset .............cccoceeueee ..184,573,489 |.. 31,851,893 |. ..152,721,596 |.. ... 12,205,814
19.  Guaranty funds receivable or 0N dePOSit ............cccceveveveveveeeeeceieieeeeeeees |reseeeeeeeeenenens 2,031,782 | e 2,031,782 | 2,079,536
20. Electronic data processing equipment and SOftWare .............ccccoeviviicicicns i [ [ [0 O 0
21. Furniture and equipment, including health care delivery assets
(B s )OS STSOUSRUTSOPUSTPI WUPRRPRTRPRINt 2,746,332 |...occvvernee 2,746,332 ..o [V RN 0
22. Net adjustment in assets and liabilities due to foreign exchange rates ......... | s o [0 0
23. Receivables from parent, subsidiaries and affiliates ................ccccocovvveviveiins foevereineiinnnnn, 940,821 [.oovoeieeeeeeeeceeeeiiees e 940,821 [ 43,006
24. Health care ($ ...ccocvrvvevccciriiecceae ) and other amounts receivable ...... |- [ [ (O O 0
25.  Aggregate write-ins for other than invested assets ..........cccoceeveieeeveeeeeieieens freeeeeeinens 263,391,731 [ 9,409,754 |.......ccone. 253,981,977 |.ccvvnne. 253,459,195
26. Total assets excluding Separate Accounts, Segregated Accounts and
Protected Cell Accounts (LINES 1210 25) ......c.cucuvvieiveuereiiiieecieieiee e feeeeeses 43,261,819,800 |....ccovvueevne 60,912,200 |.......... 43,200,907,600 |.......... 42,779,342 ,665
27. From Separate Accounts, Segregated Accounts and Protected Cell
AACCOUNES ...ttt e s eenenens [ernsnnnininnenes 164,526,617 [...cveeeeriiccceinnes oo 164,526,617 |........cccvnv 103,698,994
28. Total (Lines 26 and 27) 43,426,346,417 60,912,200 43,365,434,217 42,883,041,659
DETAILS OF WRITE-INS
1101.
1102.
1103.
1198. Summary of remaining write-ins for Line 11 from overflow page .............c.cc.. |reeeeeeennnnnsseeeens (O O (O O (1 0
1199. Totals (Lines 1101 through 1103 plus 1198)(Line 11 above) 0 0 0 0
2501.  Company-owned |ife INSUFANCE .........oooooirivvivvmmeeninssninciniinisiieisssnsennnenns [iieeens 220,328,691 [.oovooeecriiiceiiis [ 220,328,691 [..oooooevnneeee. 218,662,787
2502. Accrued contractual fee inCOME ......coovoveeciiieeeeece e e 33,653,286 |....cooveeveeeeeeeeeeeeeeeeeee o 33,653,286 |................. 34,796,408
2503. Accounts receivable ... e 9,409,754 |.....cooovvrenne. 9,409,754 | 0 0
2598. Summary of remaining write-ins for Line 25 from overflow page 0 |.. .0
2599. Totals (Lines 2501 through 2503 plus 2598)(Line 25 above) 263,391,731 9,409,754 253,981,977 253,459,195




STATEMENT AS OF MARCH 31, 2023 OF THE MassMutual Ascend Life Insurance Company

LIABILITIES, SURPLUS AND OTHER FUNDS

Current
Statement Date

2
December 31
Prior Year

1. Aggregate reserve for life contracts $ .......... 25,282,029,193 1€SS$ wooveeeveeieeeeeeeeee included in Line 6.3
(including $ e 574,326 Modco Reserve) 25,282,029,193 |.......... 24,259,873,748
2. Aggregate reserve for accident and health contracts (including $ 50,769,197 |...covvennee 50,510,234
3. Liability for deposit-type contracts (including $  ...cccoeovvvvvvnricicccene MOACO RESEIVE).......cvvveeiieiiiiieieieeeeeeeieis e 784,630,035 |......ccoeeee. 779,823,617
4. Contract claims:
B LR e bbb b bbb bbb bbb et st ns [eren s 162,817,888 |................ 140,168,179
4.2 ACCIAENE ANA NBAIN .......cvetee ettt oenieieniee e 378,590 oo 390,642
5. Policyholders’ dividends/refunds to members $ due
BN UNPAIA ....ooeeveeiieee ettt ettt ete et eae et et e et ese s et e s ebeseesess et ese st ese et esessebe s ebessebens et essstesseseseesebe s eteasebensetenseseseesenssseresaetessans [sereeseneetenentenentesentetennete|oreueeenet et enens 0
6. Provision for policyholders’ dividends, refunds to members and coupons payable in following calendar year - estimated
amounts:
6.1 Policyholders’ dividends and refunds to members apportioned for payment (including $
IMIOACO) .ttt bbbt bbb bbbt
6.2 Policyholders’ dividends and refunds to members not yet apportioned (including $ Modco) ...
6.3 Coupons and similar benefits (including $  ..oooveveieiiicicee. Modco) ...
7. Amount provisionally held for deferred dividend policies not included in Line 6
8. Premiums and annuity considerations for life and accident and health contracts received in advance less
[ discount; including $  ...eeeeeiiiee 27,482 accident and health premiums ...........ccceueveveves foeeeerereseeeeenenens 245,184 ..o 165,594
9. Contract liabilities not included elsewhere:
9.1 Surrender values on canceled contracts
9.2 Provision for experience rating refunds, including the liability of $
experience rating refunds of which $
Service Act
9.3 Other amounts payable on reinsurance, including $
[o7=Y o =T T TOTUTPTPTPTURTPRTPTURTPTPTPTY IUPUUTUPRPRRUTTRTN B < < X T 1< Y2 IO 14,213,374
9.4 Interest MainteNANCE RESEIVE ............c.cucueviuiiiieeeeieeteteeeeeeee ettt es s s sesesssssssssesesesesesessnssssssssesesesesssssssssssesesesnns [eeenenenennens 20, QN1 T |t 93,254,039
10. Commissions to agents due or accrued-life and annuity contracts $ ...4,696,838 | accident and health
LU and deposit-type contract funds $
11.  Commissions and expense allowances payable on reinsurance assumed
12.  General expenses due Or aCCIUEA ............cceevueeiiieniienieenieeieere e snee e
13. Transfers to Separate Accounts due or accrued (net) (including $
allowances recognized in reserves, net of reinsured allowances)
14. Taxes, licenses and fees due or accrued, excluding federal income taxes
15.1 Current federal and foreign income taxes, including $
15.2 Net deferred tax liability
16. Unearned investment income
17.  Amounts withheld or retained by reporting entity as agent or trustee ..
18.  Amounts held for agents' account, including $ .......cccoeuevune 2,699, 665 agents credit balances
19. Remittances and items not allocated
20. Net adjustment in assets and liabilities due to foreign exchange rates
21. Liability for benefits for employees and agents if not included above
22. Borrowed money $ ... and interest thereon $
23. Dividends to stockholders declared and unpaid
24. Miscellaneous liabilities:
24.071 ASSEt VAIUGLION FESEIVE ........uiiiiii e oo e e e e s e e e e e e e e e e e e e e e e e e eeans
24.02 Reinsurance in unauthorized and certified ($ ........cccoveeireiinninnnene. ) companies
24.03 Funds held under reinsurance treaties with unauthorized and certified ($ ) reinsurers . 11,996,839,732 |... .12,677,297,503
24.04 Payable to parent, subsidiaries and affiliates ...163,423 |... ...1,957,201
2405 Drafts OULSTANMING ... .eoeeiieeii ittt ettt a e e e st e e st e es e e eae e st e s e eas e easeeaeeensees e e eseeemeesee s e enseenseanseenseenseans [oreeinneiaesiae e e e s e e s aesaesns [oaeeeeesee st e s
24.06 Liability for amounts held under uninsured plans ....
24.07 Funds held under coinsurance
24.08 Derivatives ...........cccc.....
24.09 Payable for securities ......
24.10 Payable for securities lending
24.11 Capital NoteS $ ..c.vvvevveveereiicciecs
25. Aggregate write-ins for liabilities 442,429,000 236,402,971
26. Total liabilities excluding Separate Accounts business (Lines 1 to 25) 40,431,975,465 39,946,759,827
27. From Separate Accounts Statement 164,526,617 |....coceeeee.. 103,698,994
28. Total liabilities (Lines 26 and 27) 40,596,502,082 40,050,458,821
29. Common capital stock 1,507,500 |.oovoeeee 1,507,500
30. Preferred capital stock
31. Aggregate write-ins for other than special surplus funds
32. Surplus notes
33. Gross paid in and contributed surplus
34. Aggregate write-ins for special surplus funds ...
35. Unassigned funds (surplus)
36. Less treasury stock, at cost:
36.1 shares common (value included in Line 29 $
36.2 shares preferred (value included in Line 30 $
37. Surplus (Total Lines 31+32+33+34+35-36) (including $ 2,767,424,635 2,831,075,338
38. Totals of Lines 29, 30 and 37 2,768,932,135 2,832,582,838
39. Totals of Lines 28 and 38 (Page 2, Line 28, Col. 3) 43,365,434, 217 42,883,041,659
DETAILS OF WRITE-INS
2501. Liability for funds held as collateral 409,223,484 |................ 209,544,587
2502. Unclaimed property 27,313,442 |... . 23,267,792
2503. Accounts payable 5,892,074 |.......cocoec..... 3,590,592
2598. Summary of remaining write-ins for Line 25 from OVErflOW PAJE .......coiiiiiiiiiiiiiiiiite sttt oo O RN 0
2599. Totals (Lines 2501 through 2503 plus 2598)(Line 25 above) 442,429,000 236,402,971
3101.
3102.
3103, e
3198. Summary of remaining write-ins for Line 31 from overflow page ....
3199. Totals (Lines 3101 through 3103 plus 3198)(Line 31 above)
3401.
3402.
3403.
3498. Summary of remaining write-ins for Line 34 from overflow page ....
3499. Totals (Lines 3401 through 3403 plus 3498)(Line 34 above)




STATEMENT AS OF MARCH 31, 2023 OF THE MassMutual Ascend Life Insurance Company

SUMMARY OF OPERATIONS

2 3
Current Year Prior Year Prior Year Ended
To Date To Date December 31
1. Premiums and annuity considerations for life and accident and health contracts ..............cccoeeeeenc oo 1,723,432,981 |......... (12,908,965,213)|.......... (7,198,257,952)
2. Considerations for supplementary contracts with life contingencies..............cooeiiiieiinenenneeeeie e e [ 0
3. Netinvestment INCOME ..o ..229,857,717 |.. ..1,018,987,195
4.  Amortization of Interest Maintenance Reserve (IMR) ...........ccccocvevevevevevereeeenennne. 4,525,312 |. ... 36,421,280
5. Separate Accounts net gain from operations excluding unrealized gains Or l0SSES ...........ccoooevreenveenforniiiii e 0
6. Commissions and expense allowances on reiNSUrance CeAed ............oovovrvevrviveuereueeeeeeeeeieereseseeesens e 67,763,198 |................318,865,582 |................ 496,787,124
7. Reserve adjustments on reinSUranCe CEARM ...........oiiiiiiiiiriiiiiiiie et sre e e e [eie e [
8. Miscellaneous Income:
8.1 Income from fees associated with investment management, administration and contract
guarantees from SeParate ACCOUNES..........ccuiiiiiiiiiieeee ettt ees [oeme e e et e e e e saeaene [oeeseseseee e e e e e eenaee [oeeeeeeeeeeeee e e e 0
8.2 Charges and fees for deposit-type CONTACES ...........c.ceerieieiereeeeeececceie et [ree e 3,845,865 |......oooreenns 958,206 |.......ccoec..... 4,705,776
8.3 Aggregate write-ins for miscellaneous income .. 10,405,891 11,809,259 43,057,256
9. Totals (Lines 110 8.3) ...cevvveiiiiiiciecieeeeee 2,039,830,964 (12,210,377,689) (5,598,299,321)
10.  Death BeNEfitS .......c.oceiiiieiiieiice e | ST 3,119,837 [ 6,314,045 |................. 19,313,347
11.  Matured endowments (excluding guaranteed annual pure eNAOWMENLS) ...........cccvevvevevereuereeneerenens frerereeeeeeeenenens 4,585,251 | 2,705,651 |.. ... 22,540,278
12, ANNUILY DENETIS ...ttt sttt e 190,750,300 |.oooveeeneee 49,760,135 |.cooenene 460,170,085
13. Disability benefits and benefits under accident and health CONtracts ...............ccceveeeveveeeeeveveveveieeeens oo 963,685 |....coovoircireennd 985,335 | 3,804,204
14. Coupons, guaranteed annual pure endowments and similar bENEfits ............coovveiiiiiiiiniiinnenen e [ [ 0
15.  Surrender benefits and withdrawals for life contracts ...........c.c....... .1,460,476,453
T € o TU o T oo T g 1Y7=Y 1o o I AP RO TOPRURP RPN 0
17. Interest and adjustments on contract or deposit-type contract funds .............c.ceceeeirninrrsseceinnenens 142,273,578
18. Payments on supplementary contracts with life contingencies .............. (1,213)
19. Increase in aggregate reserves for life and accident and health contracts 1,022,398,419 (13,053,826,161) (8,743,882,548)
20.  Totals (LINES 1010 19) ..ottt n e | 1,823,410,168 |......... (12,550,227,313)|.......... (6,635,305,816)
21. Commissions on premiums, annuity considerations, and deposit-type contract funds (direct
DUSINESS ONIY) ...ttt bbb bbb bbbt bbbt bbbt bbb b nre e
22. Commissions and expense allowances on reinsurance assumed .
23. General insurance expenses and fraternal expenses .................
24. Insurance taxes, licenses and fees, excluding federal income taxes .
25. Increase in loading on deferred and uncollected premiums ...........
26. Net transfers to or (from) Separate Accounts net of reinsurance
27. Aggregate write-ins for deductions .... 0 331,212,665 319,161,240
28.  Totals (LINES 20 10 27) ..ueuiuieiieieieie ettt ettt ettt 2,042,847,016 (12,119,016,390) (5,802,473,964)
29. Net gain from operations before dividends to policyholders and federal income taxes (Line 9 minus
LINE 28) .t (3,016,052)[....ccncnveee (91,361,299) ..o 204,174,643
30. Dividends to policyholders and refunds to members 2,408 2,798 10,069
31. Net gain from operations after dividends to policyholders, refunds to members and before federal
income taxes (Line 29 MiINUS LiNE 30) .........cceeuiiiiriueriiiiiieeeieteieese s sessssessese s se s sssnsesese s [eossciceseenenas (3,018,460)|.....ccnve... (91,364,097)|......ecec...... 204,164,574
32. Federal and foreign income taxes incurred (excluding tax on capital gains) ..........ccccccoeveveueverevennnnee. 52,044,475 (31,241,806) 13,603,479
33. Net gain from operations after dividends to policyholders, refunds to members and federal income
taxes and before realized capital gains or (losses) (Line 31 Minus LiNe 32) ..........ccoceveveeeieeeeererenns froccccnne (55,062,935) ....cocveeenne (60,122,291)|............... 190,561,095
34. Net realized capital gains (losses) (excluding gains (losses) transferred to the IMR) less capital
gainstaxof $§ ..o 8,540,308 (excluding taxes of $  ...cccceueenne (15,776,830)
tranSTErred 10 the IMR) .........coovieceeee ettt ee et e ettt s e ssa st s s e ses et s et esensssetesesenenssaesesesennanen (99,215,686) 25,274,069 (32,534, 189)
35.  Netincome (LiNe 33 PIUS LINE 34) .....c.cucuiuiieiieieeietceeee ettt et (154,278,621) (34,848,222) 158,026,906
CAPITAL AND SURPLUS ACCOUNT
36. Capital and surplus, DeCember 31, PriOT YT ...........cocccurueueeeeeeceeeeeeeeeeeceeeeeeeseeeeeaeseeeseeessassesesenenas 2,832,582,838 2,878,120,622 2,878,120,622
37, NetinCOME (LINE 35) ...ttt ettt et (154,278,621)].....c.ccecc.. (34,848,222)(............... 158,026,906
38. Change in net unrealized capital gains (losses) less capital gains tax of $ .. (16,817,499) [ 8,053,667 |.. ..(88,066,773)|.. (200,664,475)
39. Change in net unrealized foreign exchange capital gain (I0SS) ..........cccceoeeevevevererereeeeeeeee e e ST 213 [ s 8,817,141
40. Change in net deferred iNCOME tAX .......cccoovoveveveveececieecie ettt senenas ....93,323,673 |.. ..(38,256,625)]|.. .-(33,120,202)
41.  Change in nonadmitted @SSEtS ..........ccceeueiriririeieieieeeee e ..(29,009,492)]|.. ... (1,137,959).. ... (4,655,490)
42. Change in liability for reinsurance in unauthorized and certified companies ............
43. Change in reserve on account of change in valuation basis, (increase) or decrease
44, Change in asset Valuation MESEIVE ............coiuiiiiiiiiaieee ettt e e e e e e e
45.  Change in treasury StOCK ...........coceeiieiiiiiiniiiie e
46. Surplus (contributed to) withdrawn from Separate Accounts during period ..
47. Other changes in surplus in Separate Accounts Statement .............cooooieiiiiiiieieeeeeeee e
48.  Change iN SUMPIUS NOTES .....couuiiuiiiiieeiieeie ettt ettt et e e st e e st e e s e e e e e ae e s e enseeneeeneens
49. Cumulative effect of changes in accounting PrinCIpIES ...........cooiiiiriiiiiiii e
50. Capital changes:
50.1 Paid iN ..o
50.2 Transferred from surplus (Stock Dividend) ..
50.3 Transferred t0 SUMPIUS ..........oiiiiiiiiie ettt e b e et e e s e e eneesaeesaeenneeneennens
51.  Surplus adjustment:
511 PAI N ottt ettt ettt nneee e
51.2 Transferred to capital (Stock Dividend)
51.3 Transferred from capital ...........cccccoveeereenene
51.4 Change in surplus as a result of FeINSUrANCE ..........cc.ooiiiiiiiiiieeeee e
LS D11V To (=T o o (o3 oo g o] Lo [=T £ TR KPP RO OPPROURP RPN
53. Aggregate write-ins for gains and losses in surplus 0 0 0
54. Net change in capital and surplus for the year (Lines 37 through 53) ..........ccccceeeeeveiiiivciererieeeeeeeee (63,650,703) (37,340,349) (45,537,784)
55. Capital and surplus, as of statement date (Lines 36 + 54) 2,768,932,135 2,840,780,273 2,832,582 ,838
DETAILS OF WRITE-INS
08.301. Contractual rider f86 INCOME .....cocooioiovieeeieccce e 8,737,324 ..o 10,325,319 |t 36,447,215
08.302. Interest on company—owned life INSUFANCE .......c.c.couiviiieiiiieeeeeccce e 1,665,903 |..ooovee 1,470,205 | 6,015,989
08.303. Reinsurance eXperience FefUNG ...ttt es|o s en e 0
08.398. Summary of remaining write-ins for Ling 8.3 from OVErfloW PAGE ........cccocvoveviveveueuieiieeeieiee et 2,664
08.399. Totals (Lines 08.301 through 08.303 plus 08.398) (Line 8.3 above) 10,405,891
2701. Amortization of ceding commission ..
2702. Reinsurance fee
2703, s e [ee
2798. Summary of remaining write-ins for Line 27 from overflow page ...........cccccveeiienieneeninieeiceie e 0
2799. Totals (Lines 2701 through 2703 plus 2798)(Line 27 above) 0
5301. Employee and agent stock option contribution ... [
5302. Brothers Management transferred to GAFRI .....
5303, e
5398. Summary of remaining write-ins for Line 53 from overflow page ..........ccocevvveiiiiiniiinieeneeneeneeseesdeeeienieciccicceeeen 0
5399. Totals (Lines 5301 through 5303 plus 5398)(Line 53 above) 0 0




STATEMENT AS OF MARCH 31, 2023 OF THE MassMutual Ascend Life Insurance Company

CASH FLOW

Curre;t Year PriorzYear Prior Ye::lr Ended
To Date To Date December 31
Cash from Operations
1. Premiums collected net Of FEINSUMANGCE ..........ccuiueuiiciiiciiicieceee ettt [oreinenanes 1,724,862,041 |............ 1,286,391,516 |............ 6,989,285,203
2. NetiNVESIMENT INCOME ...ttt [ 268,659,166 |................ 384,130,468 |............ 1,223,725,675
3. MISCEIIANEOUS INCOME ......vvrerereerceeeeeeeceeeseeseeseeees e se e eee e se s ss ettt 79,312,166 331,293,674 540,147,485
4. TOtal (LINES 110 3) oottt 2,072,833,373 2,001,815,658 8,753, 158,363
5. Benefit and 10SS related PAYMENTS ............c.cucviuiiiiiiiiicieteeeeeeee ettt esss st essssnens [oeveresesnnnas 703,569,056 |............... 806,902,184 |............ 2,266,789,240
6. Net transfers to Separate Accounts, Segregated Accounts and Protected Cell ACCOUNS ............c.c.. foeeeeercrerenene 86,317,770 |....cocvvevne (17,641,216 |................ (22,047,053)
7. Commissions, expenses paid and aggregate write-ins for deductions ...............cccccveveveveveccceeeieienens [oeveeeeieneens 147,049,298 |................ 134,386,060 |............... 551,485,249
8. Dividends paid t0 POIICYNOIAETS .........c.ccoviviveverceieiieeeeeietetet ettt s s es s sesesesn s [eeereseene s seerenenas 2,408 | 2,798 | 10,069
9. Federal and foreign income taxes paid (recovered) netof $ ............... (7,236,522) tax on capital
GAINS (IOSSES) w.vvveveeeeececteteeeeeeeectetetesesesscaete s et esesssaetesesesenssaetesesesensssetetesesenssessetesesensssetesasesansnsnsesasannn 7,996 46,220,408 103,798,463
10.  Total (LINES 5 throUGh 9) .....c.viuieiiieiieiieie ittt bbb 936,946,528 969,870,234 2,900,035,968
11.  Net cash from operations (Line 4 Minus LiN€ 10) .........cccocvoviviuirereriiieieeeieeteteeceee e 1,135,886,845 1,031,945, 424 5,853,122,395
Cash from Investments
12.  Proceeds from investments sold, matured or repaid:
12,1 BONGS .ottt bbb bbb 1,334,224, 714 ... 14,058,518,365
12.2 Stocks .............. ... 37,142,288 |.. ... 18,218,012
12.3 Mortgage loans ... ... 70,766,282 |.. ..537,024,492
12,4 REAI ESAE ......eecececeeii ettt ettt e et e st a s e e e s s e e s e st nnna et s et e nsntetenenanans | oeteteeer st 0 foeeerereereneennend 0 e 0
12.5 Other iNVESIEA @SSELS ......cuvuiuiiiiiicircice ettt ennees|oesininennenanes 55,392,316 |.......c.........47,303, 771 |..occoriiennee 274,007,827
12.6 Net gains or (losses) on cash, cash equivalents and short-term iNVEStMENts ..............ccccccevevees |oevereeeeeiennnnseeeees (O [V (88,759)
12.7 MiSCEIIANEOUS PrOCEEAS ..........cecvvvieeececte e eeeeaete e eeeeesae et esesenssae s sesensnssae st esensnsesesesesenaseesenas (14,687,330) 0 (22,325,520)
12.8 Total investment proceeds (LINES 12.1 10 12.7) .....ccovoveveveverieiieeeeceeeieteieeees et [oesesinnas 1,482,838,270 |........... 6,471,207,522 |.......... 14,865,354 ,417
13. Cost of investments acquired (long-term only):
T = T T OO RSO 1,820,933,305 |............ 6,920,294,774 |......... 16,364,817,270
1312 STOCKS ...ttt |eeterne s 30,276,003 |......coeviereiriieiine 72 109,234,027
13.3 MOMGAGE [OBNS .....ueeiriiieirie ittt bbbttt [eesssinensneaes 353,645,165 |.......co.c.... 299,093,804 |............ 1,107,745,261
13,4 REAI ESIALE ..ottt o (U R (U R 0
13.5 Other iNVESIEA @SSELS ......cvvuuieiiiieiceie ettt ennees |oesininsnnenines 41,082,018 |....occvveenee. 48,708,682 |................ 300,895,779
13.6 Miscellaneous @pPliCALIONS ...........c.ccuevevevceceeieieeeeceeee e ee et ee et e sen et s s enssae st s s eneees 42,882,276 (652,370,712) 673,935,708
13.7 Total investments acquired (LINES 13.1 10 13.6) .....cocveveveueuciiieiieieieeeecce e 2,288,818,767 6,615,726,600 18,556,628 ,045
14. Netincrease (or decrease) in contract loans and premium NOES ..............c.cceeeveveveverereeeeeeeeiennns (499,891) (30,579,382) (32,719,274)
15.  Net cash from investments (Line 12.8 minus Line 13.7 and Line 14) ..........ccccoeveveeecceeeieieeeeens (805,480,606) (113,939,696) (3,658,554 ,354)
Cash from Financing and Miscellaneous Sources
16. Cash provided (applied):
16.1 SUrPIUS NOLES, CAPItAI NOES .........vveeececececiee ettt ssnnens | |reseseeeetesenene s s saeaenenes (O O (1 0
16.2 Capital and paid in surplus, 1€SS treasury STOCK ............ccccveveueueueiiieieieieteeeeeeeeeie e sesesesssenenens|reseseseeseseenene s seeneeeees (O O (1 0
16.3 BOIOWED fUNGS ...ttt ennien | |oeiinesiine s 0 foeereeee (U R 0
16.4 Net deposits on deposit-type contracts and other insurance liabilities ...............cccooveveveeceecees |oevvrieenns (34,285,652).......c.c.c.... 157,078,044 |................. 50,372,894
16.5 DiviIdends t0 SLOCKNOIAETS ........c..cuuuiuiuiiiiieicieeecic ettt ettt sseens | [rnessene s (U R (U R 0
16.6 Other cash provided (APPHEA) ...........c.cvevereurieiieieteeeeeeeee ettt (511,039,791) (10,522,949) (1,262,584 ,245)
17. Net cash from financing and miscellaneous sources (Line 16.1 through Line 16.4 minus Line 16.5
PIUS LINE 1B.6) ..ottt (545,325,443) 146,555,095 (1,212,211,351)
RECONCILIATION OF CASH, CASH EQUIVALENTS AND SHORT-TERM INVESTMENTS
18. Net change in cash, cash equivalents and short-term investments (Line 11, plus Lines 15and 17) . |.....c.cc..... (214,919,204)|............ 1,064,560,823 |............... 982,356,690
19. Cash, cash equivalents and short-term investments:
19.1 BEGINMING OF YEAN ...ttt |oesisinanes 1,991,236,956 |............ 1,008,880,265 |............ 1,008,880,265
19.2 End of period (Line 18 plus Line 19.1) 1,776,317,752 2,073,441,089 1,991,236,956
Note: Supplemental disclosures of cash flow information for non-cash transactions:
20.0001. Bond conversions and refinanCing ...t [ereerenienees 111,514,066 | [ 453,096,376
20.0002. Bonds transferred to other invested assets ... [ 18,565,573 [.ooovcccccices [ 119,664,976
20.0003. Common stock conVersions ... .. 17,612,705 |..
20.0004. Net investment income payment-in-kind for bonds ... [ 358,836
20.0005. Bonds transferred to mortgage NS ... [ttt
20.0006. Other invested assets transferred to DONAS ... [
20.0007. EXCRANGES ....ouieiiieieiee ettt n e enenene [oetererene st st sttt nnes |oreretereee s 162,125 |..
20.0008. TrANSTEIS ..o [erane s [ 11,490,305




STATEMENT AS OF MARCH 31, 2023 OF THE MassMutual Ascend Life Insurance Company

EXHIBIT 1

DIRECT PREMIUMS AND DEPOSIT-TYPE CONTRACTS

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

1o INAUSEIEL TR ...t ettt et 0

2. OrdiNary life INSUFAINCE .........c.cviveiieieieeteiiiiescie et se sttt sse st enses b st ss st se s s s snsesese s sessnsnsesessfeesenennscseenens 4,205,901 |ooiiiine 6,869,900 |......cocvevee. 24,857,140

3. Ordinary individual BNNUITIES .........c.ceiiiiiririeieieieitre sttt e sse s s 1,853,404,231 |............ 1,352,147,583 |............ 7,344,903, 146

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

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

6. GIOUD GNNUILIES .....cvvvieeeeeeeeeeetetcecees e et ettt eeees s esessaetetesessss s esessseteseseessss et esstetesesesnanesasssssesesesesnsnasafeesesesensennnnes 1,606,981 |.coovvvereane 1,009,564 |.......ocvcvne 5,079,281

To A G H = GIOUD oo e 18,517 [ 17,458 | 73,886

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

9. A H = OB e e 1,206,126 |...coccvvene 1,269,459 |....coovienne. 4,930,620

10.  Aggregate of all Other liNES Of DUSINESS .......coviioieieieieieieccsieieie et [OOSR [0 U 0
11, Subtotal (Lines 1 through 10) .........cccciiiiiiiiiiiiiieiiieieie it 1,860,441,756 |........... 1,361,313,964 |............ 7,379,844,073
12.  Fraternal (Fraternal Benefit SOCIEHES ONIY) ....c..oeiiiiiiiiiiieecee e e [ [ 0
13, Subtotal (LINes 11 throUgh 12) .........cciuiiiiiiiiiiieiiiieie e e 1,860,441,756 |........... 1,361,313,964 |............ 7,379,844,073
14, DEPOSIt-LYPE CONIACES ......cvviiieieieiieieieieieieee ettt s s se e s s s esesesenesesssesens [oeneeneneeeeeaeaene 2,358,745 | 2,887,636 |.coveverenns 9,164,370
15. Total (Lines 13 and 14) 1,862,800,501 1,364,201,600 7,389,008,443

DETAILS OF WRITE-INS

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




STATEMENT AS OF MARCH 31, 2023 OF THE MassMutual Ascend Life Insurance Company

NOTES TO FINANCIAL STATEMENTS

Note 1 — Summary of Significant Accounting Policies

A

Accounting Practices

The financial statements of the MassMutual Ascend Life Insurance Company (“MMALIC” or “the Company”) are presented on the basis of
accounting practices prescribed or permitted by the Ohio Department of Insurance. The Company was formerly known as Great American
Life Insurance Company.

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

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

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

Net Income SSAP # F/SPage F/SLine# 03/31/2023 12/31/2022
(1) State basis XXX XXX XXX $ (154,278,621) $ 158,026,906
(2) State prescribed practices that increase/(decrease) NAIC SAP XXX XXX XXX
OAC 3901-1-67:
Derivative instruments 86 4 7,3 (8,562,111) (26,420,295)
Reserves for fixed indexed annuities 51 4 1,19 97,587,260 (187,982,067)
Tax impact 101 4 18.2, 32 36,628 381,717
(3) State permitted practices that increase/(decrease) NAIC SAP XXX XXX XXX - -
(4) NAIC SAP(1-2-3=4) XXX XXX XXX $ (243,340,399) $§ 372,047,552
Surplus
(5) Statutory surplus state basis XXX XXX XXX $ 2,768,932,135 $2,832,582,838
(6) State prescribed practices that increase/(decrease) NAIC SAP
OAC 3901-1-67:
Derivative instruments 86 2,4 7,3 (256,476,214) (39,219,472)
Reserves for fixed indexed annuities 51 3,4 1,19 145,787,597 48,200,337
Tax impact 101 2,4 18.2, 32 38,224,779 13,094,188
(7) State permitted practices that increase/(decrease) NAIC SAP XXX XXX XXX - -
(8) NAIC SAP (5-6-7=8) XXX XXX XXX $ 2,841,395972  $2,810,507,785

B, C & D — No significant changes.

Note 2 —

Accounting Changes and Corrections of Errors

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

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

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

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

Note 3 — Business Combinations and Goodwill

Not applicable.

Note 4 — Discontinued Operations

Not applicable.

Note 5 — Investments

A, B & C — No significant changes.

D.

Loan-Backed Securities

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

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



STATEMENT AS OF MARCH 31, 2023 OF THE MassMutual Ascend Life Insurance Company

NOTES TO FINANCIAL STATEMENTS

@)

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

Present Value OTTI Charge

Amortized Cost of Projected Recognized in Amortized Cost Fair Value at Date
CUSIP Before OTTI Cash Flow s Income Statement After OTTI Time of OTTI Reported
00176BAM5 $ 202,546 $ 110,277 $ 92,269 $ 110,277 $ 116,065  03/31/2023
001406AA5 1,763,035 1,274,229 488,807 1,274,229 1,285,767  03/31/2023
26827EAC9 9,193,316 4,723,119 4,470,196 4,723,119 6,207,776  03/31/2023
3622EAAAS8 3,756,795 3,647,858 108,936 3,647,858 3,611,452  03/31/2023
61751DAE4A 1,645,601 1,578,836 66,764 1,578,836 1,967,072  03/31/2023
617526AD0 2,356,207 2,115,198 241,009 2,115,198 2,354,557  03/31/2023
86358RXZ5 421,445 412,256 9,189 412,256 413,530  03/31/2023
05951KAN3 622,182 623,350 (1,169) 623,350 601,336  03/31/2023
059522AU6 2,269,369 2,102,631 166,738 2,102,631 2,176,835  03/31/2023
12628LAD2 785,041 763,053 21,988 763,053 660,429  03/31/2023
12667F4N2 2,210,900 2,186,739 24,161 2,186,739 2,182,686  03/31/2023
12667F5E1 1,062,067 1,059,207 2,860 1,059,207 995,081 03/31/2023
12668APC3 896,073 883,009 13,065 883,009 857,687  03/31/2023
17307GED6 1,409,643 1,393,308 16,335 1,393,308 1,455,502  03/31/2023
17309BAB3 220,495 214,662 5,834 214,662 195,222 03/31/2023
32051GSQ9 1,814,597 1,786,038 28,559 1,786,038 1,836,075  03/31/2023
32051GT70 663,419 662,609 810 662,609 596,313  03/31/2023
46627MAD9 589,002 581,089 7,914 581,089 518,389  03/31/2023
46627MEJ2 1,138,638 1,136,631 2,006 1,136,631 957,220  03/31/2023
59020UW43 223,543 223,584 (41) 223,584 245,108  03/31/2023
643529AC4 537,761 506,075 31,686 506,075 563,770  03/31/2023
74923GAC7 1,432,936 1,431,302 1,634 1,431,302 1,521,208  03/31/2023
74923HAQ4 538,028 538,123 (95) 538,123 480,166  03/31/2023
74928RAB0 248,088 241,996 6,091 241,996 266,975  03/31/2023
74928XBB6 4,436,827 3,886,418 550,409 3,886,418 4,352,809  03/31/2023
75115BAC3 1,010,823 1,015,108 (4,285) 1,015,108 1,087,275  03/31/2023
75115DAA3 195,780 193,598 2,183 193,598 182,546  03/31/2023
761118BU1 717,506 688,322 29,183 688,322 756,457  03/31/2023
761118FM5 2,089,659 1,852,770 236,889 1,852,770 1,945,475  03/31/2023
761118GS1 1,139,848 1,138,816 1,032 1,138,816 1,041,063  03/31/2023
761118SC3 1,581,486 1,581,588 (103) 1,581,588 1,360,351 03/31/2023
761118UG1 506,268 503,201 3,067 503,201 428,316  03/31/2023
76112BNM8 4,707,569 4,708,889 (1,320) 4,708,889 4,941,288  03/31/2023
855541AC2 854,276 851,419 2,857 851,419 808,830  03/31/2023
863579J90 344,828 339,476 5,352 339,476 355,595  03/31/2023
86360BAG3 1,782,553 1,688,545 94,008 1,688,545 1,858,413  03/31/2023
86360BAJ7 684,793 671,937 12,855 671,937 700,892  03/31/2023
87222EAB4 838,918 811,788 27,130 811,788 736,793  03/31/2023
87222EAC2 971,562 933,068 38,494 933,068 795,832  03/31/2023
45660LCK3 2,673,423 2,598,842 74,581 2,598,842 2,689,571 03/31/2023
939336X99 1,829,627 1,670,689 158,938 1,670,689 1,792,660  03/31/2023
05949CHM1 768,548 755,812 12,736 755,812 773,623  03/31/2023
05949CKX3 1,213,201 1,188,146 25,055 1,188,146 1,243,199  03/31/2023
05990HATO 934,146 930,177 3,969 930,177 940,458  03/31/2023
073880AD8 1,121,205 1,122,339 (1,134) 1,122,339 1,064,409  03/31/2023
07401CAS2 3,138,214 3,078,739 59,474 3,078,739 3,132,170  03/31/2023
12543XAD8 1,165,771 1,150,483 15,288 1,150,483 1,070,971 03/31/2023
12544DAG4 85,474 83,364 2,109 83,364 73,861 03/31/2023
12545EAK2 1,406,029 1,363,895 42,134 1,363,895 1,226,917  03/31/2023
12638PAB5 719,347 697,335 22,011 697,335 549,668  03/31/2023
126694CS5 2,842,754 2,832,174 10,581 2,832,174 2,292,959  03/31/2023
126694HP6 421,087 419,930 1,157 419,930 402,076  03/31/2023
12669G3S8 1,254,365 1,250,349 4,015 1,250,349 1,124,398  03/31/2023
16165MAG3 1,841,254 1,776,091 65,163 1,776,091 1,697,907  03/31/2023
2254582Y3 1,208,346 1,200,002 8,344 1,200,002 1,082,976  03/31/2023
225458155 539,692 536,533 3,159 536,533 500,154  03/31/2023
225470VF7 1,460,576 1,422,984 37,592 1,422,984 1,400,985  03/31/2023
36185N6N5 4,571,722 4,071,935 499,788 4,071,935 4,514,039  03/31/2023
362341FN4 774,099 765,095 9,005 765,095 702,117  03/31/2023
362341XC8 857,596 848,675 8,921 848,675 768,173  03/31/2023
36242DQY2 99,752 97,979 1,772 97,979 93,530  03/31/2023
41161PCX9 191,672 191,284 388 191,284 190,228  03/31/2023
466247J46 74,610 73,055 1,554 73,055 73,519  03/31/2023
466247UG6 526,361 514,800 11,561 514,800 510,820  03/31/2023
46630WAB6 872,431 866,888 5,543 866,888 808,108  03/31/2023
46630WAL4 506,494 500,786 5,709 500,786 479,625  03/31/2023
46631NAA7 719,259 693,483 25,776 693,483 569,822  03/31/2023
576433D52 503,578 493,400 10,178 493,400 450,563  03/31/2023
57643MLZ5 284,150 280,753 3,397 280,753 269,995  03/31/2023
59023PAB9 508,302 498,819 9,484 498,819 517,983  03/31/2023
74958Y AE2 287,181 287,688 (507) 287,688 287,680  03/31/2023
78473TAJ9 198,841 177,853 20,989 177,853 154,392 03/31/2023
863579RP5 609,579 590,361 19,218 590,361 577,909  03/31/2023
863579UL0 263,373 261,997 1,377 261,997 256,211 03/31/2023
92979DAC9 2,710,529 2,629,297 81,232 2,629,297 2,800,364  03/31/2023
94984DAC8 342,454 342,081 373 342,081 345,646  03/31/2023
94986CAA2 264,625 265,827 (1,202) 265,827 262,986  03/31/2023

8,063,024

7.1
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(4) The following table shows all loan-backed securities with an unrealized loss:

a. The aggregate amount of unrealized losses:
1. Less than 12 Months $ 490,854,211
2. 12 Months or Longer 2,561,106,464

b. The aggregate related fair value of securities with unrealized losses:
1. Less than 12 Months $ 8,661,146,796
2. 12 Months or Longer 16,182,128,750

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

E. Dollar Repurchase Agreements and/or Securities Lending Transactions — Not applicable.
F. Repurchase Agreements Transactions Accounted for as Secured Borrowing — Not applicable.
G. Reverse Repurchase Agreements Transactions Accounted for as Secured Borrowing — Not applicable.
H. Repurchase Agreements Transactions Accounted for as a Sale — Not applicable.
I. Reverse Repurchase Agreements Transactions Accounted for as a Sale — Not applicable.
J. Real Estate — Not applicable.

K.  Low Income Housing Tax Credits — Not applicable.

L. Restricted Assets — No significant change.

M. Working Capital Finance Investments — Not applicable.

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

0. 5GI Securities

Investment Number of 5GI Securities Aggregate BACV Aggregate Fair Value
Current Year Prior Year Current Year Prior Year Current Year Prior Year
(1) Bonds - AC 30 36 | $ 74,752,092 | $102,166,634 | $ 67,142,563 | $ 96,483,303
(2) LB&SS - AC - - - - - -
(3) Preferred Stock - AC 1 1 3,499,929 3,499,929 5,456,946 5,744,476
(4) Preferred Stock - FV 16 23 36,088,346 62,654,401 36,088,346 62,654,401
(5) Total (1+2+3+4) 47 60 | $ 114,340,367 | $ 168,320,964 | $ 108,687,855 | $ 164,882,180
AC - Amortized Cost FV - Fair Value

P. Short Sales — Not applicable.

Q. Prepayment Penalties and Acceleration Fees

General Account Separate Account
(1) Number of CUSIPS 0 0
(2) Aggregate amount of investment income $ - $ -

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

Note 6 — Joint Ventures, Partnerships and Limited Liability Companies

No significant change.

Note 7 — Investment Income

No significant change.

Note 8 — Derivative Instruments

No significant change.
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Note 9 — Income Taxes

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

A. Deferred tax assets and deferred tax liabilities

(1) The components of the net deferred tax asset/ (liability) are as follows:

03-2023 12-2022 Change
Ordinary Capital Total Ordinary Capital Total Ordinary Capital Total

a. Gross deferred tax assets $202,714,060  $ 76,145911  $278,859,971  $187,418721 § - $187,418721  $ 15295339  § 76,145911  $ 91,441,250
b. Statutory valuation allow ance adjustment - - - - - - - - -
c. Adjusted gross deferred tax assets 202,714,060 76,145,911 278,859,971 187,418,721 - 187,418,721 15,295,339 76,145,911 91,441,250
d. Deferred tax assets nonadmitted 88,022,036 (56,170,143) 31,851,893 73,566,963 (71,340,460) 2,226,503 14,455,073 15,170,317 29,625,390
e. Subtotal net admited deferred tax asset 14469 024 132,316,054 247,008,078 113,851,758 71,340,460 185,192,218 840,266 60,975,504 61,815,860
f. Deferred tax liabilties 38,116,339 56,170,143 94,286,482 41,645,944 71,340,460 112,986,404 (3,529,605) _ (15,170,317) (18,699,922)
g. Net admitted deferred tax assets/(net

deferred tax liability) $ 76575685 $ 76145911  $152,721,596 _$ 72,205814 § - _$ 72205814 $§ 4369871 _§ 76,145,911 $ 80,515,782

(2) Admission calculation components, SSAP No. 101:

03-2023 12-2022 Change
Ordinary Capital Total Ordinary Capital Total Ordinary Capital Total

©

. Federal income taxes paid in prior years
recoverable through loss carrybacks $ - $ 28,862,746 $ 28,862,746 $ - $ - $ - $ - $ 28,862,746 $ 28,862,746
. Adjusted gross deferred tax assets expected to be
realized (excluding the amount of deferred tax
assets from2(a) above) after application of the
threshold limitation. (The lesser of 2(b)1 and 2(b)2
below) 76,575,685 47,283,165 123,858,850 72,205,814 - 72,205,814 4,369,871 47,283,165 51,653,036
1. Adjusted gross deferred tax assets
expected to be realized follow ing
the balance sheet date 76,575,685 47,283,165 123,858,850 72,205,814 - 72,205,814 4,369,871 47,283,165 51,653,036
2. Adjusted gross deferred tax assets
allow ed per limitation threshold

o

XXX XXX 391,473,210 XXX XXX 415,619,723 XXX XXX (24,146,513)
c. Adjusted gross deferred tax assets (excluding the
amount of deferred tax assets from2(a) and 2(b)
above) offset by gross deferred tax liabilties 38,116,339 56,170,143 94,286,482 41645944 71340460 112,986,404 (3,529,605 _ (15170,317) (18,699,922
d. Deferred tax assets admitted as the result of
application of SSAP No. 101 $ 114,692,024 $ 132,316,054 $247,008,078 $113,851,758 $71,340,460 $185,192,218 $ 840,266 $ 60,975,594 $ 61,815,860

(38) Other admissibility criteria:

03-2023 12-2022
a. Ratio percentage used to determine recovery
period and threshold limitation amount 830% 871%
b. Amount of adjusted capital and surplus used to
determine recovery period and threshold
limitation in 2(b)2 above $2,609,821,399  $2,770,798,155
(4) Impact of tax planning strategies:
03-2023 12-2022 Change
Ordinary Capital Ordinary Capital Ordinary Capital
a. Determination of adjusted gross deferred tax assets and net admitted
deferred tax assets, by tax character as a percentage
1. Adjusted gross DTAs amount from Note 9A1(c) $202,714,060  $76,145911 $187,418,721 $ - $ 15,295,339  $ 76,145,911
2. Percentage of adjusted gross DTAs by tax character attributable to
the impact of tax planning strategies 0.0% 17.5% 0.0% 0.0% 0.0% 17.5%
3. Net admitted adjusted gross DTAs amount from Note 9A1(e) 114,692,024 132,316,054 113,851,758 71,340,460 840,266 60,975,594
4. Percentage of net admitted adjusted gross DTAs by tax character
admitted because of the impact of tax planning strategies 0.0% 24.6% 0.0% 0.0% 0.0% 24.6%

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

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

(1) Current income tax expense:

Q@ ~0 00 CT®

. Federal
. Foreign

Subtotal

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

. Other
. Federal and foreign income taxes incurred

(2) Deferred tax assets:

a. Ordinary

O N O~ WN -

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

Subtotal

Statutory valuation allow ance adjustment

Nonadmitted

Admitted ordinary deferred tax assets
Capital

Investments

Net capital loss carry-forw ard

Real estate

Other

Non-insurance subsidiaries
Subtotal

Statutory valuation allow ance adjustment

Nonadmitted
Admitted capital deferred tax assets
Admitted deferred tax assets

(3) Deferred tax liabilities:

a. Ordinary

NO OO ON -

99

b.
1
2
3

99

Investments

Fixed assets

Deferred and uncollected premium
Policyholder reserves

Other

Policy loans

Other - Reserve transition adjustment

Subtotal

Capital

Investments

Real estate

Other
Subtotal

c. Deferred tax liabilities

(4) Net deferred tax assets/(liabilities)

03-2023 12-2022 Change
$ 52,036,480 $ 13,600,685 $ 38,435,795
7,995 2,794 5,201
52,044,475 13,603,479 38,440,996
(7,236,522) (14,295,851) 7,059,329
$ 44,807,953 $ (692,372) $ 45,500,325

03-2023 12-2022 Change
$ -8 - 9 -
126,027,323 112,698,436 13,328,887
64,542,937 61,621,231 2,921,706
218,157 217,028 1,129
6,102,664 6,232,003 (129,339)
1,667,812 2,084,813 (417,001)
4,155,167 4,565,210 (410,043)
$202,714,060 $187,418,721 $ 15,295,339
88,022,036 73,566,963 14,455,073
$114,692,024 $113,851,758 $ 840,266
$ 76,145,911 $ - $ 76,145,911
$ 76,145,911 $ - $ 76,145,911
(56,170,143) (71,340,460) 15,170,317
$132,316,054 $ 71,340,460 $ 60,975,594
$247,008,078 $185,192,218 $ 61,815,860

03-2023 12-2022 Change
$ 1,015,796 $ 1,015,796 $ -
467,141 902,671 (435,530)
2,013,675 2,079,689 (66,014)
3,607,066 3,869,176 (262,110)
439,161 439,162 (1)
255,590 265,367 (9,777)
30,317,910 33,074,083 (2,756,173)
$ 38,116,339 $ 41,645,944 $  (3,529,605)
$ 56,170,143 $ 71,340,460 $ (15,170,317)
$ 56,170,143 $ 71,340,460 $ (15,170,317)
$ 94,286,482 $112,986,404 $ (18,699,922)
$152,721,596 $ 72,205,814 $ 80,515,782
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D. The provision for federal income taxes incurred on operations is different from that which would be obtained by applying the
statutory federal income tax rate to income before income taxes. The significant items causing this difference are as follows:

03-2023 12-2022

Provision computed at federal statutory rate $ (35,452,031) $ 40,254,415
Reinsurance items (11,962,931) 54,946,270
OAC 3901-1-67 adoption - (46,220,408)
Investment items (1,723,945) (10,404,565)
Nonadmitted assets 129,339 (3,571,589)
Tax credits - (117,666)
Other 493,848 (2,458,627)

Total statutory income tax expense (benefit) $ (48,515,720) $ 32,427,830
Federal and foreign income tax expense (benefit) $ 44,807,953 $ (692,372)
Change in net deferred income taxes (93,323,673) 33,120,202

Total statutory income tax expense (benefit) $ (48,515,720) $ 32,427,830

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

subject to federal income taxes.

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

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

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

F. (1) The Company'’s federal income tax return is consolidated with the following entities — No significant change.
(2) Tax allocation agreement — No significant change.
G. Federal or Foreign Income Tax Loss Contingencies

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

H. Repatriation Transition Tax (RTT) — Not applicable.

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

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

The Company did not receive capital contributions during the period.

D. The Company reported $940,821 due from and $763,423 due to the parent and affiliated companies. The terms of the agreement require
that these amounts are settled within 90 days.

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

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

F. The Company has no material guarantees or undertakings for the benefit of an affiliate.
G. The Company’s outstanding shares are 100% owned by Glidepath Holdings Inc., a subsidiary of MMLIC.

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

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

[

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

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

L. The Company owns 100% of the outstanding stock of Manhattan National Holding, LLC (“MNH”), a wholly-owned non-insurance subsidiary.
MNH owns 100% of the stock of Manhattan National Life Insurance Company (“MNLIC"), a stock life insurance company domiciled in Ohio.
The Company utilizes the look-through approach for the valuation of MNH instead of obtaining audited financial statements for MNH. The
Company’s carrying value in MNH is $15,814,519, and represents the carrying value of MNLIC, which is presented on the basis of accounting
practices prescribed or permitted by the Ohio Department of Insurance.

=

All SCA Investments — No significant change.

P

Investment in Insurance SCAs

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

O. SCA and SSAP No. 48 Entity Loss Tracking — Not applicable.
Note 11 — Debt
A. The Company has no capital notes or reverse repurchase agreements outstanding.
B. Federal Home Loan Bank Agreements
(1)  The Company became a member of the Federal Home Loan Bank (“FHLB”) on August 14, 2009. Through its association with the

FHLB and by purchasing a set amount of FHLB stock, the Company can enter into deposit contracts. The Company owned
$42,340,800 and $48,262,300 of FHLB stock at March 31, 2023 and December 31, 2022, respectively. The Company also posted
collateral to the FHLB of assets with a fair value of approximately $1,348,965,485 as of March 31, 2023. The Company’s FHLB
borrowing capacity is based on the Company’s estimate of collateral eligible to be pledged with the FHLB. The deposit-type contract
liabilities and related assets are accounted for in the Company’s general account.

(2) FHLB Capital Stock

a. The Company held 200,000 shares of Class B membership stock at March 31, 2023 and December 31, 2022, respectively. The
Company held 223,408 and 282,623 shares of activity and excess stock at March 31, 2023 and December 31, 2022, respectively.

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

a. The amount of collateral pledged to the FHLB at March 31, 2023 was $1,348,965,485 (fair value) and $1,424,061,255 (carrying
value). The total aggregate borrowing from the FHLB at March 31, 2023 was $500,000,000.

b. The maximum amount of collateral pledged to the FHLB during the period was $1,348,965,485 (fair value) and
$1,424,061,255 (carrying value) at March 31, 2023. The amount borrowed from the FHLB at the time of maximum collateral was
$500,000,000.

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

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

c. The current borrowings related to fixed rate funding agreements are subject to prepayment penalties.
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Note 12 - Retirement Plans, Deferred Compensation, Postemployment Benefits and Compensated Absences and Other Postretirement
Benefit Plans

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

E. Defined Contribution Plan
The Company participates in the retirement plans of MMALIC. MMALIC sponsors funded (qualified 401(k) thrift savings) and unfunded
(nonqualified deferred compensation thrift savings) defined contribution plans for its employees and retirees. The qualified 401(k) thrift
savings plan’s net assets available for benefits were $44,291,500 as of March 31, 2023 and $37,437,537 as of December 31, 2022. The
Company matches a percentage of employee contributions to the qualified 401(k) thrift savings plan. The Company’s total matching thrift
savings contributions included in general insurance expenses were $1,159,043 for the three months ended March 31, 2023 and $3,968,648
for the year ended December 31, 2022.

F. The Company did not participate in multiemployer plans.

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

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

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

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

No significant change.

Note 14 — Contingencies

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

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

No significant change.

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

The Company has no reportable transactions.

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

Not applicable.

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

Not applicable.
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Note 20 — Fair Value Measurements

A.
(1)

Fair Value Measurements at Reporting Date

The Company has categorized its assets and liabilities measured at fair value into the three-level fair value hierarchy as

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

Net Asset
Value
Level 1 Level 2 Level 3 (NAV) Total
Assets at fair value
Bonds:
Special revenue $ -3 1449  § - 8 -8 1,449
Industrial and misc. (unaffiliated) - 7,251,833 6,234,414 - 13,486,247
Hybrid securities - 312,500 - - 312,500
Total bonds - $ 7,565,782 6,234,414 - 13,800,196
Non-affiliated preferred stock 23,033,946 15,300,000 101,134,456 - 139,468,402
Non-affiliated common stock 91,076,610 - 184,135,281 - 275,211,891
Currency sw aps - 705,677 - - 705,677
Currency forw ards - 529,435 - - 529,435
Interest rate sw aps - 102,077 - - 102,077
Separate account assets 1,705,446 162,821,171 - - 164,526,617
Total assets at fair value $ 115,816,002 $ 187,024,142 $ 291,504,151 $ - $ 594,344,295
Liabilities at fair value
Currency sw aps $ - $ 9,751,495 $ - $ - $ 9,751,495
Currency forw ards - 954,316 - - 954,316
Interest rate sw aps - 94,129,358 - - 94,129,358
Separate account liabilities 1,705,446 162,821,171 - - 164,526,617
Total liabilities at fair value $ 1,705,446 $ 267,656,340 $ - $ - $ 269,361,786
(2) Fair Value Measurements in Level 3 of the Fair Value Hierarchy
Total Gains Total Gains
Beginning Transfers Transfers and (losses) and (losses) Ending
Balance at into out of included in included in Balance at
12/31/2022 Level 3 Level 3 Net Income Surplus Purchases Issuances Settlements .Other 3/31/2023
Adjustments
Bonds: industrial and misc (unaffilated) $ 12,679,423 § - $ - § (8348919) § (3,984624) § -8 -8 (371) $ 5888905 $ 6234414
Non-affiliated preferred stock 127,327,521 - (12,451,324) 1,374,710 (15,116,451) 101,134,456
Non-affiliated common stock 140,349,829 - (5,329,004) - (4,793,600) 53,908,146 184,135,281
Total $ 280,356,773 $ - $ - $ (8348919) § (21,765042) $ 1374710 $ - $ (4793971) $ 44,680,600 $ 291,504,151

@)

The Company recognizes and records the transfer of securities into and out of Level 3 due to changes in availability of market
observable inputs. All transfers are reflected in the table above at fair value as of the end of the reporting period.

(4)

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.

Fair Value Recognition of Transfers Between Levels

Inputs and Techniques Used in Estimating Fair Value

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

Level 3 - Valuations derived from market valuation techniques generally consistent with those used to estimate the fair value of Level
2 financial instruments in which one or more significant inputs are unobservable or when the market for a security exhibits significantly
less liquidity relative to markets supporting Level 2 fair value measurements. The unobservable inputs may include management's own
assumptions about the assumptions market participants would use based on the best information available in the circumstances. The
Company's Level 3 is comprised of financial instruments whose fair value is estimated based on non-binding broker quotes or internally
developed using significant inputs not based on, or corroborated by, observable market information.

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

®)

Derivative Assets and Liabilities
a. The Company'’s derivative assets/liabilities are reported on a gross basis (see 20-A-(1)).
b.  The Company has no gross or net derivative assets/liabilities measured at fair value in the Level 3 category.

B. The Company has no additional fair value disclosures.
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C. The Company has categorized all the financial assets in the financial statements into the three-level fair value hierarchy as reflected in the
following table. See item (4) above for a discussion of each of these three levels.

Aggregate Admitted Net Asset Not Practicable
Type of Financial Instrument Fair Value Assets Level 1 Level 2 Level 3 Value (NAV) (Carrying Value)
Financial assets:
Bonds:
U.S. Governments $ 90,438,016  § 123,122,747  § - 8 90,438,016  § -8 -8
All other government 18,057,789 19,161,385 - 18,057,789
States, territories and possessions 184,836,758 189,527,566 - 184,836,758
Political subdivisions of states, territories 259,553,314 260,284,246 - 259,553,314
Special revenue 1,559,591,154 1,677,580,326 - 1,559,591,154 -
Industrial and misc. (unaffiliated) 27,508,163,891 30,086,931,018 - 21,244,974,204 6,263,189,687
Hybrid securities 702,417,793 760,489,976 - 689,179,393 13,238,400
Parent, subs and affiliates 519,486,149 555,663,604 - 406,560,507 112,925,642 -
Total bonds $ 30842544864 $ 33,672,760,868 § - $ 24453191135  § 6,389,353,729 § -8
Non affiliated preferred stock 176,082,000 163,073,219 42,815,570 15,300,000 117,966,430
Non affiliated common stock 275,211,891 275,211,891 91,076,610 - 184,135,281
Mortgage loans 3,179,187,665 3,069,341,023 - - 3,179,187,665
Currency forw ards 529,435 529,435 - 529,435 -
Fixed-indexed annuity options 514,339,547 822,249,622 162,831,095 351,508,452
Interest rate sw aps 102,077 102,077 - 102,077
Currency sw aps 705,677 705,677 - 705,677
Separate account assets 164,526,617 164,526,617 1,705,446 162,821,171
Cash, cash equivalents and short-terminvestments 1,776,317,752 1,776,317,752 1,776,317,752 - -
Policy loans 30,959,271 30,959,271 - - 30,959,271 -
Total financial assets 36,960,506,796 39,975,777,452 2,074,746,473  $ 24,984,157,947 $ 9,901,602,376 $ -3
Financial liabilities:
Currency sw aps $ 9,751,495  § 9751495 § -8 9,751,495 § - 8 -8
Currency forw ards 954,316 954,316 - 954,316 - -
Interest rate sw aps 94,129,358 94,129,358 - 94,129,358 - -
Fixed-indexed annuity options - 564,386,287 - - - -
Separate account liabilities 164,526,617 164,526,617 1,705,446 162,821,171 - -
Total financial liabilities $ 269,361,786 $ 833,748,073 § 1705446 $§ 267,656,340 § - 8 - 8

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

Note 21 — Other Items

A. On February 17, 2022, MMALIC entered into a Funds Withheld Coinsurance agreement effective February 1, 2022, with Martello Re
Limited, a Bermuda-domiciled Class E life and annuity reinsurer launched in 2022. MMALIC ceded statutory reserves of $14,188,769,319
on a closed block of fixed, fixed-indexed and payout annuity policies, in exchange for a $320,000,000 ceding commission paid by Martello
Re. Under this agreement, the Company ceded $12,023,007,987 and $12,648,690,025 of annuity reserves at March 31, 2023 and
December 31, 2022, respectively.

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

B. The Company had no troubled debt restructuring.

C. Other Disclosures:

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

12-2022

Premiums and other revenues:

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

Net investment income (451,786,096)

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

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

Annuity benefits $ (470,692,560)

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

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

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

Note 22 — Events Subsequent/Other items

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

Note 24 — Retrospectively Rated Contracts & Contracts Subject to Redetermination

Not applicable.
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STATEMENT AS OF MARCH 31, 2023 OF THE MassMutual Ascend Life Insurance Company

NOTES TO FINANCIAL STATEMENTS

Note 25 — Change in Incurred Lc and Loss Adjustment Expenses

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

Note 26 — Intercompany Pooling Arrangements

Not applicable.

Note 27 — Structured Settlements

Not applicable.

Note 28 — Health Care Receivables

Not applicable.

Note 29 — Participating Policies

No significant change.

Note 30 — Premium Deficiency Reserves

Not applicable.

Note 31 — Reserves for Life Contracts and Annuity Contracts

No significant change.

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

No significant change.

Note 33 — Analysis of Life Actuarial Reserves by Withdrawal Characteristics

No significant change.

Note 34 — Premiums and Annuity Considerations Deferred and Uncollected

No significant change.

Note 35 — Separate Accounts

No significant change.

Note 36 — Loss/Claim Adjustment Expenses

No significant change.
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STATEMENT AS OF MARCH 31, 2023 OF THE MassMutual Ascend Life Insurance Company

GENERAL INTERROGATORIES

PART 1 - COMMON INTERROGATORIES

GENERAL

Did the reporting entity experience any material transactions requiring the filing of Disclosure of Material Transactions with the State of

Domicile, as reqUIred DY the MOGEI ACE? ...........c.cvovceeueeeieeeeeceete et eeeae e e e ee e eae et eseeseaeae et e s en e s eaetesesenssssaesesesenssssaesesesassnssaesesesensnsssssesesensnssansssanns Yes[ 1 No[X]
If yes, has the report been filed with the dOMICIIANY STAIE? ..........oiiii ettt Yes[ 1 No[ ]
Has any change been made during the year of this statement in the charter, by-laws, articles of incorporation, or deed of settlement of the
TEPOTHING @NEILY? «...ovveeeeecececee et ceceet et et e s asaet et s s s s saese s s s sssassese s sasssasses et s s ssasseses s s sssssesesas s ssansese s s s sssns et et as s s sssnses s sssssnsnsesassasssansesesnasansnsesra Yes[ 1 No[X]
LT e F= (=N o] i =g Lo L= USSP RURU SR
Is the reporting entity a member of an Insurance Holding Company System consisting of two or more affiliated persons, one or more of which
LY LA T-T =Y TR Yes [ X] No[ ]
If yes, complete Schedule Y, Parts 1 and 1A.
Have there been any substantial changes in the organizational chart since the prior quarter end? ............ccocoiiiii e Yes[ 1 No[X]
If the response to 3.2 is yes, provide a brief description of those changes.
Is the reporting entity publicly traded or a member of @ publicly traded GroUP? ..........ccoiiiiiiiiii e Yes[ 1 No[X]
If the response to 3.4 is yes, provide the CIK (Central Index Key) code issued by the SEC for the entity/group. ............cccoeiiiiiiiiiiiiiiiiics
Has the reporting entity been a party to a merger or consolidation during the period covered by this statement? .............cccccooiiiiiiiiiiiiciis Yes[ 1 No[X]
If yes, provide the name of the entity, NAIC Company Code, and state of domicile (use two letter state abbreviation) for any entity that has
ceased to exist as a result of the merger or consolidation.
1 2 3

Name of Entity NAIC Company Code | State of Domicile
If the reporting entity is subject to a management agreement, including third-party administrator(s), managing general agent(s), attorney-
in-fact, or similar agreement, have there been any significant changes regarding the terms of the agreement or principals involved? ......... Yes ] No[ X1 NAL 1]
If yes, attach an explanation.
State as of what date the latest financial examination of the reporting entity was made or is being made. .......... 12/31/2021
State the as of date that the latest financial examination report became available from either the state of domicile or the reporting entity. This
date should be the date of the examined balance sheet and not the date the report was completed or released. .............ccoceveveveveceuererereeeceennns 12/31/2016
State as of what date the latest financial examination report became available to other states or the public from either the state of domicile or
the reporting entity. This is the release date or completion date of the examination report and not the date of the examination (balance sheet
GALE). vevuteteeie ittt h s E bbbttt 01/11/2018
By what department or departments?
State of Ohio, DEPartMENt Of INSUFANCE ..........iiiiiiieei ettt ettt e b e et e e ae e e st e ea e e ea e e ea e e ea e e st e s e e aseeaseeneeemeeemeeeneeeneeseenseenseenneannean
Have all financial statement adjustments within the latest financial examination report been accounted for in a subsequent financial
statement filed With DEPAMMENTS? ............coioviiieeeeeeeeeeeee ettt e ettt e e et s e e s ae s e st es et e e e e e e e s st et eseeea e sss st eseseseseeneeanneseseseanananns Yes ] N[ ] NA[X]
Have all of the recommendations within the latest financial examination report been complied With? ... Yes ] No[ 1 NA[X]
Has this reporting entity had any Certificates of Authority, licenses or registrations (including corporate registration, if applicable) suspended or
revoked by any governmental entity during the reporting PEHOA? ..........ccvrueueieiiieieieieiieeeeie ettt sttt sttt ssnanas Yes [ ] No[X]
If yes, give full information:
Is the company a subsidiary of a bank holding company regulated by the Federal Reserve Board? ............. Yes[ ] No[X]
If response to 8.1 is yes, please identify the name of the bank holding company.
Is the company affiliated with one or more banks, thrifts or securities firms? .............cooi i Yes [ X] No[ ]

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

1 2
Affiliate Name Location (City, State)

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

Charlotte, NC

London, UK ......
Charlotte, NC ...
New York, NY
Cincinnati, OH ..
Springfield, MA
Springfield, MA
Springfield, MA
Springfield, MA ...
Enfield, CT




9.1

9.11

9.2
9.21

9.3
9.31

10.1
10.2

12.

13.
14.1
14.2

14.21
14.22
14.23
14.24
14.25
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STATEMENT AS OF MARCH 31, 2023 OF THE MassMutual Ascend Life Insurance Company

GENERAL INTERROGATORIES

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

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

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

relationships;

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

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

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

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

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

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

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

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

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

Mortgage Loans on Real Estate

All Other

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

Has the reporting entity entered into any hedging transactions reported on SChedule DB? ...........cciiiiiiiiiiiiieieeeee s

FINANCIAL

INVESTMENT

1
Prior Year-End
Book/Adjusted
Carrying Value

Yes [ X] No[ ]

Yes[ ] No[X]

Yes[ ] No[ X]

Yes[ ] No[ X]

Current Quarter
Book/Adjusted
Carrying Value

505,922,314

152,544,036
.... 1,060,368, 327

.555,663,604

408,291,116

159,849, 126
" 1,123.803 846

LOLLLe e

Yes [ X] No[ ]

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

If no, attach a description with this statement.

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

8.1
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18.1
18.2

20.

21.

STATEMENT AS OF MARCH 31, 2023 OF THE MassMutual Ascend Life Insurance Company

GENERAL INTERROGATORIES

Excluding items in Schedule E - Part 3 - Special Deposits, real estate, mortgage loans and investments held physically in the reporting entity’s
offices, vaults or safety deposit boxes, were all stocks, bonds and other securities, owned throughout the current year held pursuant to a
custodial agreement with a qualified bank or trust company in accordance with Section 1, Ill - General Examination Considerations, F.

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

Western Asset Management Company ....

549300C5A561UXUICN46 ........

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

If no, list exceptions:

At 3/31/2023, 67 issues for 54 issuers did not meet the filing requirements of the Purposes and Procedures Manual. The majority of these
issues currently lack one or more of the following: Valid cusip/PPN, audited financials and/or executed legal documentation.

Exceptions totaled $443,891,280 0O 1.29% OF @Il @SSEES. .......cuiriiiiieiiieieiiteee ettt s et s ettt b et s e st et e s et e s et es et es et es et eteneeneneas

By self-designating 5GI securities, the reporting entity is certifying the following elements for each self-designated 5GI security:
a. Documentation necessary to permit a full credit analysis of the security does not exist or an NAIC CRP credit rating for an FE or PL

security is not available.

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

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

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

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

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

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

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

By assigning FE to a Schedule BA non-registered private fund, the reporting entity is certifying the following elements of each self-designated

FE fund:

a. The shares were purchased prior to January 1, 2019.
b. The reporting entity is holding capital commensurate with the NAIC Designation reported for the security.
c. The security had a public credit rating(s) with annual surveillance assigned by an NAIC CRP in its legal capacity as an NRSRO prior to

January 1, 2019.

d. The fund only or predominantly holds bonds in its portfolio.
e. The current reported NAIC Designation was derived from the public credit rating(s) with annual surveillance assigned by an NAIC CRP

in its legal capacity as an NRSRO.

f. The public credit rating(s) with annual surveillance assigned by an NAIC CRP has not lapsed.
Has the reporting entity assigned FE to Schedule BA non-registered private funds that complied with the above criteria? .............ccccooeiiie.

8.2

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

No [ X]

No [ ]

No [ X ]

No [ X ]



STATEMENT AS OF MARCH 31, 2023 OF THE MassMutual Ascend Life Insurance Company

GENERAL INTERROGATORIES

PART 2 - LIFE AND ACCIDENT AND HEALTH COMPANIES/FRATERNAL BENEFIT SOCIETIES

Life and Accident Health Companies/Fraternal Benefit Societies:

1.

1.5

1.6

3.1

3.2

3.3

34

4.

4.1

Report the statement value of mortgage loans at the end of this reporting period for the following categories: 1
Amount
1.1 Long-Term Mortgages In Good Standing

T.1T FAMN MOMGAGES ...onveveeietenieeeeieteieteseeteseetete et e se e ese st eseseeses e s ese s ese s ese s esesseses e eseseeses e s e s e s ese s esessesensesensesese et ess s esessenensesesseseseesennas B
1.12 RESIAENEIAI MOTLGAGES .....cvvvivieieeiieietetet ettt ettt ettt ettt ettt sese s et et et et e b e b e s e se st s ss et e s et esesessas et ssas et esesesesnss s ssasasetesesesnrnana S 2,079,697,720
1.13 COMMEICIAI MOTGAGES ...........vvvvieieieeeee ettt ettt ettt a e et s et et et et esese e s s s et e s e b e s e s e se s et e s et et et et esessss s st eses et et esesnssasssesasesesesen B 1,289,643,303
1.14 Total Mortgages iN GOOA STANAING ..........covoveveveueeeieeeiieietetetetceee ettt a ettt es e s s s s st ses et eseseas s s s sesesesessanasssesesenas $ 3,369,341,023

1.2 Long-Term Mortgages In Good Standing with Restructured Terms

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

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

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

1.32 Residential Mortgages

1.33 Commercial Mortgages ...

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

1.4 Long-Term Mortgage Loans in Process of Foreclosure

147 FAM MOIMGAGES ... eeueeueeneeuieeeietetee et et et et e e e e e e e e e e e e eaeeaeeaeeaeemsemeemeeaeemeemeemeemeemsemeemeemeemeemsemeemsensenseneensensensensensenseneensensennennn B
I Tty o LY g L= T 1Y foT (o= o 1= B
1.43 COMMEICIAl IMOTIGAGES ... veiutiiiteiiit ittt ettt ettt ettt sttt h e s bt e bt e bt e a bt e a bt ea et ea e e sRe e eh e e eb £ e b e e a b e eabeem b e eab e eeeeeheenbeesbeenbeenbeenbeennennne B
1.44 Total Mortgages in ProCess Of FOrECIOSUTE ..........ouiiiiiieieteee ettt et e et a e e e e b e et e et e e neeeneeeneeeneenneenen B 0
Total Mortgage Loans (Lines 1.14 + 1.21 + 1.34 + 1.44) (Page 2, Column 3, LiNes 3.1 + 3.2) ....cccovoriuruereieeeececee e eeceeae e $ 3,369,341,023

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

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

Operating Percentages:

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

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

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

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

Fraternal Benefit Societies Only:

5.1

5.2

6.1

6.2

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

If no, explain:

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

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

[ Date [ Outstanding Lien Amount |
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STATEMENT AS OF MARCH 31, 2023 OF THE MassMutual Ascend Life Insurance Company

SCHEDULE S - CEDED REINSURANCE

Showing All New Reinsurance Treaties - Current Year to Date

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




STATEMENT AS OF MARCH 31, 2023 OF THE MassMutual Ascend Life Insurance Company
SCHEDULE T - PREMIUMS AND ANNUITY CONSIDERATIONS

Current Year To Date - Allocated by States and Territories

Direct Business Only
4 5

Life Contracts 6 7
Accident and
Health Insurance
Premiums,
Including Policy, Total
Life Insurance Annuity Membership Other Columns Deposit-Type
States, Etc. Premiums Considerations | and Other Fees | Considerations 2 Through 5 Contracts
1. Alabama .....coooiiiiii e AL | b fo.36,296 | 40,104,900 |......ocvevennene. 6,981 | e 40,148,177 oo
2. AIASKA .. AK e b 2,928 [ 868,683 |- v e 871,211
3. Arizona ..... .. AZ 45,960,576 .46,108,486 |..
4.  Arkansas .. .. AR ..18,974,132 |. ....19,012,394 |..
5. California .. CA 143,098,012 |. .. 144,227,442 |..
6. Colorado ...... .. CO ..18,823,868 |. .18,894,445 |..
7. Connecticut .. . CT ..36,706,027 |. .36,795,739 |..
8. Delaware ............. .. DE 10,682,741 .10,697,882 |..
9. District of Columbia . . DC RS 638,580 |...veveeeieieiieenie e e 644,361 |..
10. Florida .. .. FL ........ 169,374,783 |. .. 169,864,421 |..
11.  Georgia .. GA ..45,275,002 |. ....45,465,563 |..
12.  Hawaii .. .. HI ..15,015,807 |. .15,082,694 |..
13. Idaho .... . ID .. 14,521,432 |. 14,541,784 |..
14.  lllinois ... AL ..68,355,374 |. .68,575,041 |..
15. Indiana . . IN ..48,979,942 |. .49,060,841 |..
16. lowa ..... LA ..18,118,290 |. .18,198,023 |..
17. Kansas . .. KS K ..10,089,675 |. .10,164,043 |..
18, Kentucky ......coooveiiiiiiiiiiiieecceeeen KY Joe b fee 41,037 27,134,385 |.ooveeee 48,432 | [ 27,223,854
19, LOUISIANA ...eveiiiiiiiic e LA b f 91,044 45,570,817 oo [ [ 45,621,861
20. Maine ....... ...8,685,081 |. .. 8,702,740 |..
21. Maryland . K ..27,957,856 |. .28,088,508 |..
22, Massachusetts ........ccccoovererieeniencieeceenea MA [ b fe.101,880 ... 43,034,888 |......cooeveeeiies [ o 43,136,768
23, Michigan ......ccccceieiiiiiiiiieiieeeece s MI e L e 70,929 91,107,803 91,179,122
24. Minnesota . .. MN ..29,675,764 |. .29,771,432 |..
25. Mississippi .. MS K ..12,015,425 |. .12,051,785 |..
26.  MiSSOUI ...ooeuvveeiiieeieeeiieeeieeeseeeeireeneeeeeee. MO e L e 7,731 s 61,190,590 61,326,791
27.  Montana .......ccceeceeeeeieenireeniieeeiieesieeeneeee. MT e Lo 2,176 1,465,801 oo 8,987 | [ 1,474,964
28. Nebraska .. .10,898,482 |..
29. Nevada........ . ..9,778,521 |..
30.  New Hampshire ........cccocoveieieneieieeenes NH [ L foe 12,178 {009,932, 785 | 17,73 | [ 9,962,664 |............... 128,180
31, NEW JErSeY ...cooviuiiiiiricieieieie e NJ e b o 141,149 |067,903,200 [ 1,143 i e 68,135,582 |.....ccvevneee 9,711
32.  New Mexico . NM ...1,647,891 |..
33. New York ..... .. 3,667,983 |..
34. North Carolina .. .79,158,833 |..
35.  North Dakota ..5,088,738 |..
36. Ohio ...cceeuee .90,414,962 |..
37. Oklahoma . .10,449,287 |..
38. Oregon......... . ,651, eeereenenenes 13,180 | o 9,689,428 |..
39. Pennsylvania ... e 123 818,174 |. .. 124,098,745 |..
40. Rhode Island .... ..15,240, 347 |. ....15,250,552 |..
41.  South Carolina . ..51,427,947 . .51,591,902 |..
42.  South Dakota ... .. 6,679,381 |..
43. Tennessee ... 71,133,172 |..
44, Texas ....... .93,769,705 |..
45.  Utah ..... .19,791,653 |..
46. Vermont .. 2,685,591 |..
47, VIrginia .oceveeeeeeeseeseeeseeeseeeseseseseseseeenees. VA e L 0,203,986 |..........33,765,842 | 52,732 | o 34,022,560
48.  Washington ........cceceveveeeneeeneeeseeeseeeneeeene. WA e L [ 70,857 ... 28,572,863 | 48,218 | o 28,691,938
49. West Virginia ..10,663,192 |. 210,693,612 [
50. Wisconsin .... K ..46,564,713 |. .46,701,311 |.. ..101,877
51, WYOMING .oevovenieeeieieieieeeeesieeseeseeeneeeenes. WY e Lo i 4,621 [ TA9,126 ..o [ [ G I A
52.  American Samoa .........cccceceeeiiieeiineenneeans AS
53. Guam .............. .. GU
54. Puerto Rico ...... .. PR
55. U.S.Virginlslands ..........ccccociiiiiiniininnnen, \
56. Northern Mariana Islands ....................ccc... MP
57. Canada .......ccccoeeevuveennnns .. CAN
58. Aggregate Other Aliens . OT X .. ..
59.  Subtotal ......cccociiiiiiiiiiiiiis e XXX 5,915,416 ..., 1,8585,011,212 | 1,203,857 |.ccccovvevriennnn. 0 ... 1,861,730,485 |........... 2,358,745
90. Reporting entity contributions for employee benefits
PIANS. oo XXX e oo o e [ [ [V
91.  Dividends or refunds applied to purchase paid-up
additions and annUIties.............ccceeereeereeereeereens foreens XXX e e o e [ [ [V
92. Dividends or refunds applied to shorten endowment|
or premium paying period............cccccceueeeeeeciinnnes foneees 0, ) O R AN [V
93.  Premium or annuity considerations waived under
disability or other contract provisions.................... .
94.  Aggregate or other amounts not allocable by State. |. PPN 0
95.  Totals (Direct BUSINESS)..........cervrverereeerieerierenas 0 ... 1,861,867,587 |..
96. Plus Reinsurance Assumed. , . P PO 2,006,358 |.....corveririiine
97  Totals (All BUSINESS).......ccocuevreererierereerenenrenenenesnesfoveeees XXXeoeen [, 6,275,075 ... 1,855,522,600 |........... 2,076,267 |.....coceevrecinaen 0 e 1,863,873,945 |.. ,
98. Less Reinsurance Cede ,505,5% |........ 135,231,274 275,036 o [ 139,011,904 |.....cvvvvnenee 2,851
99. Totals (All Business) less Reinsurance Ceded XXX 3,769,481 1,720,291,335 801,225 0 1,724,862,041 2,355,894
DETAILS OF WRITE-INS
58001. Other Alien ......ccooiiiiiciiiccccceeee e XXX .20,826 |. ...3,168 |. ... 23,994 |..
58002.
58003.
58998. Summary of remaining write-ins for Line 58 from
OVErfIOW PAGE ....veveviniieniieiiriei et XXX [ (U TN [V R (U TN (O (1 0
58999. Totals (Lines 58001 through 58003 plus
58998)(Line 58 above) XXX 20,826 3,168 0 0 23,99 0
9401.
9402.
9403.
9498. Summary of remaining write-ins for Line 94 from
OVErIOW PAGE ....veveveniiieeiiieicieeieseieseesesee e XXX [ (U TN [V R (U TN (O (1 0
9499. Totals (Lines 9401 through 9403 plus 9498)(Line
94 above) XXX 0 0 0 0 0 0
(a) Active Status Counts:
1. L - Licensed or Chartered - Licensed insurance carrier or domiciled RRG...........cccccocverinr weeene 50 4. Q- Qualified - Qualified or accredited reiNSUrer..............ceeveueeereieseeieees e 0
2. R - Registered - Non-domiciled RRGS..........coiiiiiiiiiiiieeieeee et ene aeinnes 0 5. N-None of the above - Not allowed to write business in the state............. ... 7
3. E - Eligible - Reporting entities eligible or approved to write surplus lines in the state......... ....... 0
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STATEMENT AS OF MARCH 31, 2023 OF THE MassMutual Ascend Life Insurance Company

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

PART 1 - ORGANIZATIONAL CHART

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

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

JFIN Parent LLC
Jefferies Finance LLC
JFIN GP Adviser LLC
JFIN Fund III LLC

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

Federal TaxID NAIC Co Code

State of Domicile

04-1590850 65935

06-1041383 93432
43-0581430 70416
None

None

None

None

None

None

None

None

None

None
04-1590850
None
47-5322979
None

None

None

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

None

None

None

None

None

None

None

None

None

None
27-0105644
None

None

Massachusetts

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



STATEMENT AS OF MARCH 31, 2023 OF THE MassMutual Ascend Life Insurance Company

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

Lcl

Federal Tax ID NAIC Co Code State of

Jefferies Credit Partners LLC None Delaware
APEX Credit Partners LLC None Delaware
Jefferies Credit Management LLC None Delaware
JCP Direct Lending CLO 2022 LLC None Delaware
Jetferies Direct Lending Europe SCSp SICAV-RAIF None Luxembourg
Jefferies Credit Management Holdings LLC None Delaware
Senior Credit Investments, LLC None Delaware
JDLF GP (Europe) S.a.r.l None Luxembourg
JFAM GP LLC None Delaware
JFAM GP LP None Delaware
Jefferies Direct Lending Fund C LP None Delaware
Jefferies DLF C Holdings LLC None Delaware
Jefferies Direct Lending Fund C SPE LLC None Delaware
JDLF II GP LLC None Delaware
JDLF II GP LP None Delaware
Jefferies Direct Lending Fund II C LP None Delaware
Jefferies DLF II C Holdings LLC None Delaware
Jefferies Direct Lending Fund II C SPE LLC None Delaware
Jefferies Private Credit BDC Inc. None Maryland
Jefferies Senior Lending LLC None Delaware
Jefferies Credit Partners BDC Inc None Maryland
JFIN Revolver Holdings LLC None Delaware
JFIN Revolver Holdings I LLC None Delaware
JFIN Revolver Holdings IV LLC None Delaware
JFIN Co-Issuer Corporation None Delaware
JFIN Europe GP, S.a.r.l. None Luxembourg
Jefferies Finance Europe, S.L.P. None Luxembourg
Jefferies Finance Europe, SCSp None Luxembourg
Jefferies Finance Business Credit LLC None Delaware
JFIN Business Credit Fund I LLC None Delaware
JFIN Funding 2021 LLC None Delaware
JFIN High Yield Investments LLC None Delaware
JFIN LC Fund LLC None Delaware
JFIN Revolver CLO 2017 Ltd. None Cayman Islands
JFIN Revolver CLO 2017-1I Ltd. None Cayman Islands
JFIN Revolver CLO 2017-11I Ltd. None Cayman Islands
JFIN Revolver CLO 2018 Ltd. None Cayman Islands
JFIN Revolver CLO 2019 Ltd. None Cayman Islands
JFIN Revolver CLO 2019-1I Ltd. None Cayman Islands
JFIN Revolver CLO 2020 Ltd. None Cayman Islands
JFIN Revolver CLO 2021-II Ltd. None Cayman Islands
JFIN Revolver CLO 2021-V Ltd. None Cayman Islands
JFIN Revolver CLO 2022-1I Ltd. None Cayman Islands

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



STATEMENT AS OF MARCH 31, 2023 OF THE MassMutual Ascend Life Insurance Company

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

ccl

Federal Tax ID NAIC Co Code State of Domicile

JFIN Revolver CLO 2022-1IT Ltd. None Cayman Islands
JFIN Revolver CLO 2022-1V Ltd. None Cayman Islands
JFIN Revolver Fund, L.P. None Delaware
JFIN Revolver Funding 2021 Ltd. None Delaware
JFIN Revolver Funding 2021-I1I Ltd. None Delaware
JFIN Revolver Funding 2021-1V Ltd. None Delaware
JFIN Revolver Funding 2022-I Ltd. None Bermuda
JFIN Revolver SPE1 2022 LLC None Delaware
JFIN Revolver SPE3 2022 LLC None Delaware
JFIN Revolver SPE4 2022 LLC None Delaware
SFL Parkway Funding 2022 LLC None Delaware
JCP Private Loan Management GP LLC None Delaware
JCP Private Loan Management LP None Delaware
Beauty Brands Acquisition Holdings LLC None Delaware
Beauty Brands Acquisition LLC None Delaware
Beauty Brands Acquisition Intermediate LLC None Delaware
Forma Brands, LLC None Delaware
Apex Credit Holdings LLC None Delaware
JFIN CLO 2012 Ltd. None Cayman Islands
JFIN CLO 2013 Ltd. None Cayman Islands
JFIN CLO 2014 Ltd. None Cayman Islands
JFIN CLO 2014-1I Ltd. None Cayman Islands
JFIN CLO 2015 Ltd. None Cayman Islands
JFIN CLO 2015-1I Ltd. None Cayman Islands
JFIN CLO 2016 Ltd. None Cayman Islands
JFIN CLO 2017 Ltd. None Cayman Islands
JFIN CLO 2017 1I Ltd. None Cayman Islands
Tomorrow Parent, LLC None Delaware
Custom Ecology Holdco, LLC None Delaware
Glidepath Holdings Inc. 86-2294635 Delaware
MassMutual Ascend Life Insurance Company 13-1935920 63312 Ohio
AAG Insurance Agency, LLC 31-1422717 Kentucky
Annuity Investors Life Insurance Company 31-1021738 93661 Ohio
MM Ascend Life Investor Services, LLC 31-1395344 Ohio
MM Ascend Mortgage Lending LLC 31-1395344 Ohio
Manhattan National Holding, LLC 26-3260520 Ohio
Manhattan National Life Insurance Company 45-0252531 67083 Ohio
MassMutual Mortgage Lending LLC None Delaware
MM Copper Hill Road LLC 04-1590850 Delaware
MMV CTFIGP LLC None Delaware
MassMutual Ventures Climate Technology Fund I LP None Delaware
MM Direct Private Investment Holding LLC None Delaware

*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
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Federal Tax ID NAIC Co Code State of Domicile

MM Direct Private Investments UK Limited None United Kingdom
DPI-ACRES Capital LLC None Delaware
MM Investment Holding None Cayman Islands

MMIH Bond Holdings LLC None Delaware

MassMutual Asset Finance LLC* 26-0073611 Delaware

MMAF Equipment Finance LLC 2014-A 36-4785301 Delaware

MMAF Equipment Finance LLC 2017-A 35-2590691 Delaware

MMAF Equipment Finance LLC 2017-B 32-0546197 Delaware

MMAF Equipment Finance LLC 2018-A 82-5335801 Delaware

MMAF Equipment Finance LLC 2019-A 83-3722640 Delaware

MMAF Equipment Finance LLC 2019-B None Delaware

MMAF Equipment Finance LLC 2020-A None Delaware

MMAF Equipment Finance LLC 2020-B None Delaware

MMAF Equipment Finance LLC 2021-A None Delaware

MMAF Equipment Finance LLC 2022-A None Delaware

MMAF Equipment Finance LLC 2022-B None Delaware

Rozier LLC None Delaware
MML Management Corporation 04-2443240 Massachusetts
MassMutual International Holding MSC, Inc. 04-3548444 Massachusetts
MassMutual Holding MSC, Inc. 04-3341767 Massachusetts

MML CM LLC None Delaware

Blueprint Income LLC None New York

Flourish Digital Assets LLC None Delaware

Flourish Financial LLC None Delaware

Flourish Holding Company LLC None Delaware

Flourish Insurance Agency LLC None Delaware

Flourish Technologies LLC None Delaware
MML Distributors LLC* 04-3356880 Massachusetts
MML Investment Advisers, LLC None Delaware
MML Strategic Distributors, LLC 46-3238013 Delaware
The MassMutual Trust Company, FSB 06-1563535 Connecticut
MML Private Placement Investment Company I, LLC 04-1590850 Delaware
MML Private Equity Fund Investor LLC 04-1590850 Delaware
MM Private Equity Intercontinental LLC 04-1590850 Delaware
Pioneers Gate LLC 45-2738137 Delaware
MassMutual Holding LLC 04-2854319 Delaware

Fern Street LLC 37-1732913 Delaware

Low Carbon Energy Holding None United Kingdom

Sleeper Street LLC None Delaware

Intermodal Holding II LLC 46-2344300 Delaware

Milestone Acquisition Holding LLC 47-3055009 Delaware

Teaktree Acquisition, LLC None Delaware

VGS Acquisition Holding, LLC None Delaware

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

Haven Life Insurance Agency, LLC 46-2252944 Delaware
Aland Royalty Holdings LP None Delaware
GASL Holdings LLC None Delaware
Barings Asset-Based Income Fund (US) LP None Delaware
Babson Capital Global Special Situation Credit Fund 2* 98-1206017 Delaware
Barings Global Real Assets Fund LP 82-3867745 Delaware
Barings Global Special Situations Credit Fund 3 None Ireland
Barings North American Private Loan Fund LP 38-4010344 Delaware
MassMutual Assignment Company 06-1597528 North Carolina
MassMutual Capital Partners LLC 04-1590850 Delaware
Marco Hotel LLC 46-4255307 Delaware
HB Naples Golf Owner LLC 45-3623262 Delaware
RB Apartments LLC 82-4411267 Delaware
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 Southeast Asia III LLC None Delaware
MMV Digital  LLC None Cayman Islands
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
MassMutual Ventures US IV LLC None Delaware
MM Catalyst Fund LLC None Delaware
MM Catalyst Fund II LLC None Delaware
MM Rothesay Holdco US LLC 04-1590850 Delaware
Rothesay Limited None United Kingdom
Rothesay Mortgages Limited None United Kingdom
Rothesay Life Plc None United Kingdom
Rothesay MA No.1 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 Australia Pty Ltd None Australia
Rothesay Asset Management North America 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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MML Investors Services, LLC
MML Insurance Agency, LLC
MMLISI Financial Alliances, LLC

LifeScore Labs, LLC

MM Asset Management Holding LLC
Barings LLC

Baring Asset Management (Asia) Holdings Limited
Baring International Fund Managers (Bermuda) Limited
Baring Asset Management (Asia) Limited
Baring Asset Management Korea Limited
Barings Investment Management (Shanghai) Limited
Barings Overseas Investment Fund Management (Shanghai) Limited
Baring SICE (Taiwan) Limited
Barings Singapore Pte. Ltd.
Barings Japan Limited
Barings Australia Holding Company Pty Ltd
Barings Australia Pty Ltd
Barings Australia Real Estate Holdings Pty Ltd
Barings Australia Real Estate Pty Ltd
Altis Property Partners Holdings Pty Ltd
Altis Asset Management Pty Ltd
Altis Property Partners Pty Ltd
Barings Australia Structured Finance Holdings Pty Ltd
Barings Australia Structured Finance Pty Ltd
Barings Finance LLC
BCF Europe Funding Limited
BCF Senior Funding I LLC
BCF Senior Funding I Designated Activity Company
Barings Real Estate Acquisitions LLC
Barings Securities LLC
Barings Guernsey Limited
Barings Europe Limited
Barings Asset Management Spain SL
Baring France SAS
Baring International Fund Managers (Ireland) Limited
Barings GmbH
Barings Italy S.r.l.
Barings Sweden AB
Barings Netherlands B.V.
Barings (U.K.) Limited
Barings Switzerland Sarl
Baring Asset Management Limited
Barings European Direct Lending 1 GP LLP

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

Federal Tax ID NAIC Co Code

State of Domicile

04-1590850
04-1590850
41-2011634
47-1466022
45-4000072
51-0504477
98-0524271
98-0457465
98-0457463
None
None
None
98-0457707
None
98-0236449
None
None
None
14-0045656
98-0457456
None
None
None
None
80-0875475
None
None
None
None
04-3238351
98-0437588
None
None
None
None
None
None
None
None
98-0432153
None
98-0241935
None

Massachusetts
Massachusetts
Delaware
Massachusetts
Delaware
Delaware

Hong Kong, Special Administrative Region of China
Bermuda

Hong Kong, Special Administrative Region of China
Korea

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

Japan

Australia
Australia
Australia
Australia
Australia
Australia
Australia
Australia
Australia
Delaware
Ireland
Delaware
Ireland
Delaware
Delaware
Guernsey
United Kingdom
Spain

France

Ireland
Germany

Italy

Sweden
Netherlands
United Kingdom
Switzerland
United Kingdom
United Kingdom
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Federal Tax ID NAIC Co Code State of Domicile

Baring International Investment Limited 98-0457328 United Kingdom
Baring International Investment Management Holdings 98-0457587 United Kingdom
Baring Asset Management UK Holdings Limited 98-0457576 United Kingdom
Baring Fund Managers Limited 98-0457586 United Kingdom
BCGSS 2 GPLLP None United Kingdom
Baring Investment Services Limited 98-0457578 United Kingdom
Barings Core Fund Feeder I GP S.a.r.l. None Luxembourg
Barings Investment Fund (LUX) GP S.ar.l. None Luxembourg
Barings BME GP S.a.r.L None United Kingdom
Barings GPC GP S.a.r.l. None Luxembourg
Barings European Core Property Fund GP Sa.r.l None United Kingdom
Barings Umbrella Fund (LUX) GP S.a.r.l. None Luxembourg
GPLF4(S) GP S.ar. 1 None Luxembourg
PREIF Holdings Limited Partnership None United Kingdom
BMC Holdings DE LLC None Delaware
Barings Real Estate Advisers Inc. 04-3238351 Delaware
CRA Aircraft Holding LLC* 81-4258759 Delaware
Chassis Acquisition Holding LLC 81-2244465 Delaware
EIP Holdings I, LLC None 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
Techquity, LP None Delaware
Validus Holding Company LLC 46-0687392 Delaware
Aland Royalty GP, LLC None Delaware
Alaska Future Fund GP, LLC None Delaware
BAI Funds SLP, LLC None Delaware
BAIGP, LLC None Delaware
Baring Asset-Based Income Fund (US) GP, LLC None Delaware
Barings CMS Fund GP, LLC None Delaware
Barings Infiniti Fund Management LLC None Delaware
Barings Hotel Opportunity Venture I GP, LLC None Delaware
Barings Investment Series LLC None Delaware
Barings Emerging Generation Fund GP, LLC None Delaware
Barings Emerging Generation Fund GP II, LLC None Delaware
Barings ERS PE Emerging Manager III GP, LLC None Delaware
Barings Global Investment Funds (U.S.) Management LLC 04-1590850 Delaware
Barings CLO Investment Partners GP, LLC None Delaware
Barings Core Property Fund GP LLC None Delaware
Barings Direct Lending GP Ltd. None Cayman Islands
Barings Emerging Generation Fund LP 84-3784245 Delaware
Barings Global Energy Infrastructure Advisors, LLC None Delaware

*This entity is owned by another or multiple entities in the group. Please refer to Sch Y Part 1A for the ownership and percentage information.
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Barings Centre Street CLO Equity Partnership GP, LLC
Barings Centre Street CLO Equity Partnership LP
Barings Global Real Assets Fund GP, LLC
Barings GPSF LLC
Barings North American Private Loan Fund Management, LLC
Barings North American Private Loan Fund II Management, LLC
Barings North American Private Loan Fund III Management, LLC
Barings Global Special Situations Credit Fund 4 GP (Delaware) LLC
Barings - MM Revolver Fund GP LLC
BMT RE Debt Fund GP LLC
Barings Small Business Fund LLC
Benton Street Advisors, Inc.
BHOVI Incentive LLC
BIG Real Estate Fund GP LLC
BIG Real Estate Incentive I LLC
BIG Real Estate Incentive I LLC
BRECS VIIGP LLC
BREDIF GP LLC
CREF X GP LLC
Great Lakes III GP, LLC
Lake Jackson LLC
Barings Emerging Markets Blended Fund I GP, LLC
Mezzco III LLC
Mezzco IV LLC
Mezzco Australiall LLC
RECSA-NY GP LLC
SBNP SIAIILLC
SBNP SIA I LLC
Barings CLO 2022-1
Barings CLO 2022-11
Amherst Long Term Holdings, LLC
MassMutual International LLC
MassMutual Solutions LLC
Haven Technologies Asia Limited
Yunfeng Financial Group Limited
MassMutual Asia Limited (SPV)
MassMutual External Benefits Group LLC
MMV CTFIGP LLC
MassMutual Ventures Climate Technology Fund I LP
Other Affiliates & Funds:
100 w. 3 Street LLC
300 South Tryon Hotel LLC
2160 Grand Manager LLC

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

Federal Tax ID NAIC Co Code

State of Domicile

None
None
None
None
None
None
None
None
None
None
84-5063008
98-0536233
None
None
None
None
None
None
None
04-1590850
None
None
41-2280126
80-0920285
None
None
None
None
98-1624360
None
None
04-3313782
None
None
None
None
27-3576835
None
27-3576835

04-1590850
82-2432216
04-1590850

Delaware
Delaware
Delaware
Delaware
Delaware
Delaware
Delaware
Delaware
Delaware
Delaware
Delaware
Cayman Islands
Delaware
Delaware
Delaware
Delaware
Delaware
Delaware
Delaware
Delaware
Delaware
Delaware
Delaware
Delaware
Delaware
Delaware
Delaware
Delaware
Cayman Island
Cayman Island
Delaware
Delaware
Delaware
Hong Kong
Hong Kong
Hong Kong
Delaware
Delaware
Delaware

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

300 South Tryon LLC 04-1590850 Delaware
Almack Mezzanine Fund II Unleveraged LP None United Kingdom
Barings Affordable Housing Mortgage Fund I LLC 82-3468147 Delaware
Barings Affordable Housing Mortgage Fund II LLC 61-1902329 Delaware
Barings Affordable Housing Mortgage Fund III LLC 85-3036663 Delaware
Barings Emerging Markets Corporate Bond Fund* None Ireland

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

Babson CLO Ltd. 2012-1I None Cayman Islands
Babson CLO Ltd. 2013-1 None Cayman Islands
Babson CLO Ltd. 2015-1 None Cayman Islands
Babson CLO Ltd. 2015-1I None Cayman Islands
Babson CLO Ltd. 2016-1 None Cayman Islands
Babson CLO Ltd. 2016-11 None Cayman Islands
Barings CLO Ltd. 2017-1 None Cayman Islands
Barings CLO 2018-III None Cayman Islands
Barings CLO 2018-IV None Cayman Islands
Barings CLO 2019-11 98-1473665 Cayman Islands
Barings CLO 2019-1I1 None Cayman Islands
Barings CLO 2019-1V None Cayman Islands
Barings CLO 2020-1 None Cayman Islands
Barings CLO 2020-11 None Cayman Islands
Barings CLO 2020-I11 None Cayman Islands
Barings CLO 2020-1V None Cayman Islands
Barings CLO 2021-1 None Cayman Islands
Barings CLO 2021-11 None Cayman Islands
Barings CLO 2021-I1I None Cayman Islands
Babson Euro CLO 2014-1 BV None Netherlands
Babson Euro CLO 2014-11 BV None Netherlands
Babson Euro CLO 2015-1 BV None Netherlands
Barings Euro CLO 2019-1 36037260H Ireland

Barings Euro CLO 2019-11 None Ireland

Barings Euro CLO 2020-1 DAC None Ireland

Barings Euro CLO 2021-1 DAC 3715576VH Ireland

Barings Euro CLO 2021-1 DAC 3750378QH Ireland

Barings Euro CLO 2021-1II DAC None Ireland

Barings Euro CLO 2022-1 DAC None Ireland

Barings Global Em. Markets Equity Fund 82-5330194 North Carolina
Barings Global Energy Infrastructure Fund I LP 98-1332384 Cayman Islands
Barings Global Special Situations Credit 4 Delaware* 85-1465973 Delaware
Barings Global Special Situations Credit 4 LUX* 98-1570693 Luxembourg
Barings Global Technology Equity Fund None Ireland

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

Barings Europe Select Fund None Ireland

Barings Hotel Opportunity Venture 87-0977058 Connecticut
Barings Innovations & Growth Real Estate Fund* 86-3661023 Delaware
Barings Middle Market CLO 2017-1 Ltd & LLC None Cayman Islands
Barings Middle Market CLO 2018-1 None Cayman Islands
Barings Middle Market CLO 2019-1 None Cayman Islands
Barings Middle Market CLO Ltd 2021-I 98-1612604 Cayman Islands
Barings RE Credit Strategies VII LP 98-1332384 Delaware
Barings Target Yield Infrastructure Debt Fund* 98-1567942 Luxembourg
Barings CLO Investment Partners LP 81-0841854 Delaware
Barings Euro Value Add II (BREEVA II) * None Luxembourg
Barings Real Estate European Value Add I SCSp* None United Kingdom
Barings Real Estate Debt Income Fund LP* 85-3449260 Delaware
Barings Transportation Fund LP* 87-1262754 Delaware
Braemar Energy Ventures I, L.P.* None Delaware
Barings European Core Property Fund SCSp None Luxembourg
Barings European Private Loan Fund IIT A 46-5001122 Luxembourg
Benchmark 2018-B2 Mortgage Trust 38-4059932 New York
Benchmark 2018-B4 None New York
Benchmark 2018-B8 38-4096530 New York
Barings Core Property Fund LP 20-5578089 Delaware

DPI Acres Capital SPV LLC 04-1590850 Delaware
Gateway Mezzanine Partners II LP* 90-0991195 Delaware

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

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

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

MM Direct Private Investment Holding 04-1590850 Delaware

MM CM Holding LLC None Delaware

MM Debt Participations LLC 81-3000420 Delaware
Somerset Special Opportunities Fund L.P.* 20-8856877 Delaware

Ten Fan Pier Boulevard LLC 35-2553915 Delaware
Tower Square Capital Partners III, L.P. 41-2280127 Delaware
Tower Square Capital Partners IIIA, L.P. 41-2280129 Delaware
Trailside MM Member LLC* 04-1590850 Delaware
Washington Gateway Two LLC* 83-1325764 Delaware
Washington Gateway Three LLC* 32-0574045 Delaware

Barings Affiliates & Funds:

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

Babson Capital Loan Strategies Master Fund LP None Cayman Islands
Barings China Aggregate Bond Private Securities Investment Fund None Peoples Republic of China
Barings European Growth Trust Fund None United Kingdom
Barings Global High Yield Fund 47-3790192 Massachusetts
CCIC Fund None Peoples Republic of China
Great Lakes I LLC* 71-1018134 Delaware
Wood Creek Venture Fund LLC 04-1590850 Delaware
Barings Real Estate Affiliates & Funds:
Barings California Mortgage Fund IV None California
Barings Umbrella Fund LUX SCSp SICAV RAIF* None Luxembourg
Calgary Railway Holding LLC* 82-2285211 Delaware
Combrook PRS Holdings LLC 82-3307907 Delaware
Cornerstone California Mortgage Fund I LLC 95-4207717 California
Cornerstone California Mortgage Fund II LLC 95-4207717 California
Cornerstone California Mortgage Fund III LLC 95-4207717 California
Cornerstone Fort Pierce Development LLC* 56-2630592 Delaware
Cornerstone Permanent Mortgage Fund 45-2632610 Massachusetts
Cornerstone Permanent Mortgage Fund 11 61-1750537 Massachusetts
Cornerstone Permanent Mortgage Fund I1I 35-2531693 Massachusetts
Cornerstone Permanent Mortgage Fund IV 61-1793735 Massachusetts
CREA/PPC Venture LLC 20-0348173 Delaware
Danville Riverwalk Venture, LLC 82-2783393 Delaware
Euro Real Estate Holdings LLC 04-1590850 Delaware
Fan Pier Development LLC* 20-3347091 Delaware
GIA EU Holdings LLC 04-1590850 Delaware
Landmark Manchester Holdings LLC 81-5360103 Delaware
MMLIC Debt Participations LLC 13-1935920 Delaware
MM Brookhaven Member LLC 04-1590850 Delaware
MM Kannapolis Industrial Member LLC 04-1590850 Delaware
MM East South Crossing Member LLC 04-1590850 Delaware
MM Horizon Savannah Member LLC* 04-1590850 Delaware
MM National Self-Storage Program Member LLC 04-1590850 Delaware
MM 1400 E 4th Street Member LLC 04-1590850 Delaware
One Harbor Shore LLC* 80-0948028 Delaware
PACO France Logistics LLC 04-1590850 Delaware
Salomon Brothers Commercial Mortgage Trust 2001-MM None Delaware
Three PW Office Holding LLC 81-5273574 Delaware
Trailside MM Member I LLC 04-1590850 Delaware
Unna, Dortmund Holding LLC 82-3250684 Delaware
Washington Gateway Apartments Venture LLC* 45-5401109 Delaware
West 37th Street Hotel LLC* 88-3861481 Delaware
MassMutual Premier Funds:
MassMutual Premier Main Street Fund 51-0529328 Massachusetts

*This entity is owned by another or multiple entities in the group. Please refer to Sch Y Part 1A for the ownership and percentage information.
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MassMutual Premier Strategic Emerging Markets Fund
MassMutual Select Funds:
MassMutual Select Fundamental Growth Fund
MassMutual Select Mid-Cap Value Fund
MassMutual Select Small Capital Value Equity Fund
MassMutual Select Small Company Value Fund
MassMutual Select T. Rowe Price Retirement 2005 Fund
MassMutual Select T. Rowe Price Retirement 2010 Fund
MassMutual Select T. Rowe Price Retirement 2015 Fund
MassMutual Select T. Rowe Price Retirement 2020 Fund
MassMutual Select T. Rowe Price Retirement 2025 Fund
MassMutual Select T. Rowe Price Retirement 2030 Fund
MassMutual Select T. Rowe Price Retirement 2035 Fund
MassMutual Select T. Rowe Price Retirement 2040 Fund
MassMutual Select T. Rowe Price Retirement 2045 Fund
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 I1:
MML Series II Dynamic Bond Fund
MML Series I Equity Rotation Fund
MassMutual RetireSMART Funds:
MassMutual RetireSMART 2035 Fund
MassMutual RetireSSMART 2045 Fund
MassMutual RetireSSMART 2055 Fund
MassMutual RetireSMART 2060 Fund
MassMutual 20/80 Allocation Fund
MassMutual 80/20 Allocation Fund
MassMutual RetireSMART In Retirement Fund
MassMutual 40/60 Allocation Fund
MassMutual 60/40 Allocation Fund
MassMutual ishares 60/40 Allocation Fund
MassMutual Balanced Fund
MassMutual Blue Chip Growth Fund
MassMutual Core Bond Fund
MassMutual Disciplined Growth Fund
MassMutual Disciplined Value Fund
MassMutual Diversified Value Fund
MassMutual Equity Opportunities 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

26-3229251

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

46-4257056

47-3529636
47-3544629

27-1933380
27-1932769
46-3289207
47-5326235
45-1618155
45-1618222
03-0532464
45-1618262
45-1618046
45-1618046
04-3212054
04-3556992
04-3277549
04-3539084
04-3539083
01-0821120
04-3512590

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

MassMutual Growth Opportunities Fund 04-3512589 Massachusetts
MassMutual Inflation-Protected and Income Fund 03-0532475 Massachusetts
MassMutual Mid Cap Growth Fund 04-3512596 Massachusetts
MassMutual Premier Diversified Bond Fund 04-3464165 Massachusetts
MassMutual RetireSMART by JPMorgan 2065 Fund 92-1441036 Massachusetts
MassMutual Select 80/20 Allocation Fund 45-1618222 Massachusetts
MassMutual Select Fundamental Value Fund 04-3584138 Massachusetts
MassMutual Select Overseas Fund 04-3557000 Massachusetts
MassMutual Select T Rowe Price Retirement 2065 Fund 92-1427882 Massachusetts
MassMutual Small Cap Growth Equity Fund 04-3464205 Massachusetts
MassMutual Small Cap Opportunities Fund 04-3424705 Massachusetts
MassMutual Small Cap Value Equity Fund 02-0769954 Massachusetts
MassMutual Strategic Bond Fund 26-0099965 Massachusetts

*This entity is owned by another or multiple entities in the group. Please refer to Sch Y Part 1A for the ownership and percentage information.
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1 2 3 4 13 14 15 16
Type If
of Control Control
(Ownership, is Is an
Name of Securities Relation- Board, Owner- SCA
Exchange Domi- ship Management, ship Filing
NAIC if Publicly Traded Names of ciliary to Attorney-in-Fact, Provide Re-
Group Company ID Federal (U.S.or Parent, Subsidiaries Loca- | Reporting Directly Controlled by Influence, Percen- Ultimate Controlling quired?
Code Group Name Code Number RSSD CIK International) Or Affiliates tion Entity (Name of Entity/Person) Other) tage Entity(ies)/Person(s) (Yes/No) *
Massachusetts Mutual Life Insurance Company Massachusetts Mutual Life Insurance
. 0435 ...[Massachusetts Mut Life Ins Co .......... |..... 65935 ....|04-1590850 .. | 3848388 ..... | ..eeerrrieriie [ reeerreene s (MMLTC) et CMAL) UIP....... COMPANY -veeeeeeeree et e e e e e OWNEISNIP..eeeeeeerree e .100.000 ... [MULIC e [ eeeeiineeene | e e
Massachusetts Mutual Life Insurance
L0435 L] eeeeeeeeeeeeeeeeeeeeeeeeeeeeeees | e | ] i | e | e MassMutual Ventures Europe/APAC | GP, LLC .. |..DE.....|...... NIA....... COMPANY e OWNErship..coeeeeeeeeeeeeeeeee e .100.000 ... [MMLIC oo | eeeeeeeeeeeee | eeee e
Massachusetts Mutual Life Insurance
L0435 L] eeeeeeeeeeeeeeeeeeeeeeeeeeeeeees | e | ] i | e | e MassMutual Ventures Europe/APAC | GP, L.P. . |..CYM....]...... NIA....... COMPANY e OWNErship...ooeeeeeeeeeeeeeeeeeeeeeeeee | .100.000 ... [MMLIC oo | eeeeeeeeeeeee | e e
Massachusetts Mutual Life Insurance
L0435 L] eeeeeeeeeeeeeeeeeeeeeeeeeeeeeees | e | ] i | e | e MassMutual Ventures Europe/APAC | L.P. ....... oM. NIA....... COMPANY e OWNErship..cooeeeeeeeeeeeeeeee e .100.000 ... [MMLIC oo | eeeeeeeeeeeee | eeee e
Massachusetts Mutual Life Insurance
. 0435 ...|Massachusetts Mut Life Ins Co C.M. Life Insurance Company ............ceeeenns L CT..... COMPANY e OWNErship...ooeeeeeeeeeeeeeeeeeeeeeeeee | .100.000 ...
. 0435 ...|Massachusetts Mut Life Ins Co ... ML Bay State Life Insurance Company ......... . CT..... e C.M. Life Insurance Company ... . [Ownership.. .100.000 ...
. 0435 ...|Massachusetts Mut Life Ins Co . . . . . CM Life Mortgage Lending LLC ............ .. DE.... veeeee. |C.M. Life Insurance Company . [Ownership.. .100.000 ...
20000 Loi] e . . . . .. |COML Special Situations Investor LLC C.M. Life Insurance Company ... . [Ownership.. .100.000 ...
Massachusetts Mutual Life Insurance
20000 Loi] ceeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeees | eeeeeeee s e | i | e | e CML Global Capabilities LLC ....cccvvvvrrveeennns LDE ] NIA....... COMPANY e e e e e e e e e e e ONNErSNIP.ceeeeeeeeieeieieeeeeeeeeeeeeee .100.000 ...
Massachusetts Mutual Life Insurance
20000 Loi] ceeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeees | eeeeeeee s e | i | e | e MM Global Capabilities | LLC .......evvvvvvnnnns LDE ] NIA....... COMPANY e e e e e e e e e e e e e e e e e e ONNErSNIP.ceeeeeeieiieeiiieeeeeeeeeeeeee .100.000 ...
MassMutual Global Business Services India
. 0000 ... LLP s ..IND..... WM Global Capabilities | LLC Ounership.. .100.000 ...
. 0000 ... MV Global Capabilities (Netherlands) B.V. ... |..NLD.... WM Global Capabilities | LLC Ounership.. .100.000 ...
MassMutual Global Business Services Romania
20000 .. e [ e | e | e [ | SR L e ~ROU....J...... NIA....... MM Global Capabilities (Netherlands) B.V. [Ownership........ccccoemriveiniienninens .100.000 ... [MULIC e [ eeeeiineeene | e e
Massachusetts Mutual Life Insurance
20000 L[ e [ e | e | [ | MV Global Capabilities Il LLC ...ceevevuveenunees LDE] e NIA....... COMPANY -veeeeeeeereeeseree e e e e e OWNEISNIP..eeeeeeerree e .100.000 ... [MULIC et [ eeeeiineeee | e e
Massachusetts Mutual Life Insurance
20000 .. e [ e | e | e [ | MV Global Capabilities Il LLC .......cceeuees LDE] e NIA....... COMPANY e eevreeeereeeseree e e e e e e e OWNEISNIP..eeeeeeerree e .100.000 ... [MULIC e [ eeeeiineeene | e e
Massachusetts Mutual Life Insurance
20000 L[ e [ e | e | [ | M/Barings Multifamily TEBS 2020 LLC ......... LDE] e NIA....... COMPANY -veeeeeeeree et e e e e e OWNEISNIP..eeeeeeerree e .100.000 ... [MULIC et [ eeeeiineeee | e e
Massachusetts Mutual Life Insurance
20000 ...| ceeeeeeeeeeeeereeeeeeeeeereeeeeeeeeeeeeeeeeeeeees | eeeeeeeee s | e | s | e | e ML Special Situations Investor LLC ........... LDE] s NIA....... COMPANY e OWNErship...oceeeeeeeeeeeeeeeeeeeeeeeee | .100.000 ... [MMLIC oo | eeeeeeeeeeeee | eeee e
Massachusetts Mutual Life Insurance
. 0000 ... ...| 47-5322979 .. Timberland Forest Holding LLC ................... Company Ownership 2}.100.000 L. [MMLIC i s
. 0000 ... ...| 47-5322979 .. Timber land Forest Holding LLC ................... C.M. Life Insurance Company ... Influence 0,000 L. [MMLIC oo s
. 0000 ... .| 47-5322979 .. Timber land Forest Holding LLC Wood Creek Capital Management LLC .... . [Management
. 0000 ... Lyme Adirondack Forest Company, LLC .| Timber land Forest Holding LLC . | Ownership..
20000 L.o] eeeeeeeieireeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeees | eeeeeeees eeeeeenn| e Lyme Adirondack Timberlands I, LLC .... Lyme Adirondack Forest Company, LLC ........ Ownership..
20000 Lou] ceeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeees | e | e Lyme Adirondack Timberlands |1, LLC .. LDE ] NIA....... Lyme Adirondack Forest Company, LLC .... Ownership..
20000 L.o] eeeeeeeieireeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeees | eeeeeeees eeeeeenn| e Lyme Adirondack Timber Sales, LLC LDE] s NIA....... Lyme Adirondack Forest Company, LLC .... Ownership..
Massachusetts Mutual Life Insurance
. 0000 ... ..| 04-1590850 .. Berkshire Way LLC .....oeveuveeriieiniiceiieenns . Company . | Ownership .100.000 ... [MULIC e -
. 0000 ... 83-0560183 .. Aland Royalty Holdings LP . .. [MassMutual Holding LLC . | Ownership/Influence .26.700 ...
. 0000 ... ..| 822932156 .. GASL Holdings LLC ....ovvveeeniieeiieeeieeeeen . MassMutual Holding LLC . | Ownership.. .. 11.300 ...
Massachusetts Mutual Life Insurance
20000 .o e | e 04-1590850 .. [ .everevveerene [ ererriieniies | e MSP=SC, LLC eeueveeeieieeiee e LDE] e NIA....... COMPANY e eevreeeereeeseree e e e e e e e OWNEISNIP..eeeeeeerree e .100.000 ... [MULIC et [ eeeeiineeee | e e
Massachusetts Mutual Life Insurance
20000 ...| eeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeees | eeeeeeeee s | e | i | e | e EM Opportunities LLC .......eeuemeemnniiiiiiininnee LDE] s NIA....... COMPANY e OWNErship..coeeeeeeeeeeeeee e .100.000 ... [MMLIC oo | eeeeeeeeeeees | e e
Massachusetts Mutual Life Insurance
20000 ...| eeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeees | eeeeeeeee s | e | i | e | e MassMutual MCAM Insurance Company, Inc. ..... VT NIA....... COMPANY e OWNErship..coeeeeeeeeeeeeee e .100.000 ... [MMLIC oo | eeeeeeeeeeees | e e
Massachusetts Mutual Life Insurance
20000 L..| ceeeeeeeeeeeieeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeees | eeeeeeeee s | e | i | e MassMutual Ventures US IV, GP, LLC . LDE] s NIA....... COMPANY e Ownership.. .100.000 ... MMLIC oo s
L0000 L] eeeeeeiiiiieeeeeeeeeeeeeeeeeeeeeees | eeeeeeees ] eeeeeeiiiiiiies | i | e, MassMutual Ventures US IV, LP L DE.... ... NIA....... MassMutual Ventures US IV, GP, LLC ......... Ownership.. .100.000 ... [MMLIC oo ol
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Massachusetts Mutual Life Insurance
04-1590850 .. Insurance Road LLC .....ccoevvriiiiiiiiiiiiiiinnnnnns LDE] s NIA....... COMPANY e OWNErship..ccoeeeeeeeeeeeeeeee e .100.000 ...
04-1590850 .. . |MassMutual Trad Private Equity LLC ............ . Insurance Road LLC .... Ownership .100.000 ...
..| 04-1590850 .. MassMutual Intellectual Property LLC .| Insurance Road LLC . Ownership.. ..}.100.000 ...
............... Trad Investments | LLC Insurance Road LLC .... Ownership .100.000 ...
Massachusetts Mutual Life Insurance
ITPSHolding LLC ... LDE ] NIA....... Company Ownership .100.000 ...
HITPS LLC DB NIA....... ITPS Holding LLC Ownership .100.000 ...
Massachusetts Mutual Life Insurance
JFIN Parent LLC ...... COMPANY e Ownership .100.000 ...
. Forma Brands, LLC* .. .| JFIN Parent LLC Ownership.. ..}.100.000 ...
27-0105644 .. Jefferies Finance LLC .... JFIN Parent LLC Ownership ..50.000 ...
Massachusetts Mutual Life Insurance
86-2294635 .. Glidepath Holdings Inc. .....ccooeeeiiiieeeiinnens LDE] s UP....... Company Ownership .100.000 ...
. [ 13-1935920 .. MassMutual Ascend Life Insurance Company .|Glidepath Holdings Inc. . | Ownership.. .100.000 ...

.100.000 ...
.100.000 ...
..4.100.000 ...

.100.000 ...

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

AAG Insurance Agency, LLC .........eeeeeeeeennnnee
Annuity Investors Life Insurance Company ....
MM Ascend Life Investor Services, LLC .
MM Ascend Mortgage Lending LLC ..................

31-1422717 ..
.|31-1021738 ..
..[31-1305344 ..

26-3260520 .. Manhattan National Holding, LLC ................ ..|MassMutual Ascend Life Insurance Company . |Ownership .100.000 ...
. [45-0252531 .. Manhattan National Life Insurance Company ... |.. .|Manhattan National Holding LLC ............... Ownership .100.000 ...
Massachusetts Mutual Life Insurance

MassMutual Mortgage Lending LLC ................ LDE ] NIA....... COMPANY e e e e e e e e e e e e e e Ownership .100.000 ...

Jefferies Private Credit BDC Inc. . L AD.....] ... NIA....... Jefferies Finance LLC ... Ownership .100.000 ...
JFIN GP Adviser LLC . . | Jefferies Finance LLC Ownership.. ..}.100.000 ...
JFIN Fund 111 LLC ... Jefferies Finance LLC ... Ounership .100.000 ...
Jefferies Credit Partners LLC ... Jefferies Finance LLC ........vvvvvvvvvvvnnnnnnns Ownership .100.000 ...
Apex Credit Partners LLC ...... .. |Jefferies Credit Partners LLC Ownership.. ..}.100.000 ...
Jefferies Credit Management LLC . .. | Jefferies Credit Partners LLC .. Ownership.. ..}.100.000 ...
JCP Direct Lending CLO 2022 LLC ... oo e D] s NIA....... Jefferies Credit Partners LLC Ounership ..9.900 ...
Jefferies Direct Lending Europe SCSp SICAV-

RAIF e JLILV) GO NIA....... Jefferies Credit Partners LLC Ounership ..9.900 ...
Jefferies Credit Management Holdings LLC ..... LDE ] NIA....... Jefferies Credit Partners LLC Ownership ..9.900 ....
Senior Credit Investments, LLC . .| Jefferies Credit Partners LLC .. Ownership.. ..9.900 ....
JOLF GP (Europe) S.a.r.| Jefferies Credit Partners LLC Ownership .100.000 ...
JFAM GP LLC .. Jefferies Credit Partners LLC Ounership .100.000 ...
JFAM GP LP ... .| Jefferies Credit Partners LLC Ownership.. ..}.100.000 ...
Jefferies Direct Lending Fund C LP .. JFAM GP LP Ounership .100.000 ...
Jefferies DLF C Holdings LLC .......evvvvnnnnnnnee . Jefferies Direct Lending Fund C LLC ........ Ownership .100.000 ...
Jefferies Direct Lending Fund C SPE LLC . .| Jefferies DLF C Holdings LLC ... . | Ownership.. ..}.100.000 ...
JOLF 11 GP LLC e Jefferies Credit Partners LLC .. Ownership .100.000 ...
JOLF |1 GP LP JOLF 11 GP LLC ... Ounership .100.000 ...
Jefferies Direct Lending Fund Il C LP . .| JOLF 11 GP LP .. | Ownership.. ..}.100.000 ...
Jefferies DLF Il C Holdings LLC U Jefferies Direct Lending Fund Il CLP ...... Ounership .100.000 ...
Jefferies Direct Lending Fund Il C SPE LLC .. |..DE.....|...... NIA....... Jefferies DLF |1 C Holdings LLC .. Ownership .100.000 ...
Jefferies Senior Lending LLC . | Jefferies Finance LLC ... Ownership.. ..}.100.000 ...
Jefferies Credit Partners BDC Inc . Jefferies Finance LLC ... Ownership .100.000 ...
JFIN Revolver Holdings LLC Jefferies Finance LLC ... Ownership .100.000 ...
JFIN Revolver Holdings |1 LLC . | Jefferies Finance LLC Ownership.. ..}.100.000 ...
JFIN Revolver Holdings IV LLC Jefferies Finance LLC ... Ownership .100.000 ...
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. 0000 . JFIN Co-Issuer Corporation .... Jefferies Finance LLC ... Ownership .100.000 ...
0000 JFIN Europe GP, S.a.r.l. .. | Jetferies Finance LLC . | Ownership.. ..}.100.000 ...
. 0000 . Jefferies Finance Europe, S.L.P. .. | JFIN Europe GP, S.a.r.l. . [Ownership.. ..}.100.000 ...|MMLIC
0000 Jefferies Finance Europe, SCSp ..... .| JFIN Europe GP, S.a.r.l. . [Ownership.. ..}.100.000 ...|MMLIC
. 0000 . Jefferies Finance Business Credit LLC . .| Jefferies Finance LLC ... Ownership.. ..}.100.000 ...|MMLIC
0000 JFIN Business Credit Fund | LLC ... .| Jefferies Finance Business Credit LLC .| Ounership.. ..}.100.000 ...|MMLIC
. 0000 . JFIN Funding 2021 LLC .............. . | Jefferies Finance LLC ... Ownership.. ..}.100.000 ...|MMLIC
0000 JFIN High Yield Investments LLC . | Jefferies Finance LLC Ownership.. ..}.100.000 ...|MMLIC
. 0000 . JFINLC Fund LLC ...ovvvniinininnnee . | Jefferies Finance LLC Ownership.. ..}.100.000 ...|MMLIC
0000 Beauty Brands Acquisition Holdings LLC .. | Jefferies Finance LLC ... .. | Ownership.. ..}.100.000 ...|MMLIC
. 0000 . Beauty Brands Acquisition LLC ... . |Beauty Brands Acquisition Holdings LLC .... |Ownership.. ..}.100.000 ...|MMLIC
0000 Beauty Brands Acquisition Intermediate LLC . Beauty Brands Acquisition LLC ................ Ownership .100.000 ... |MMLIC ..
Beauty Brands Acquisition Intermediate LLC
0000 Forma Brands, LLC .....coevuveeneiieeeeeeeeeeeens [ DB e e d N e Ownership .100.000 ...|MMLIC
. 0000 . JFIN Revolver CLO 2017 Ltd. ..... Jefferies Finance LLC ... Ownership .100.000 ... |MMLIC ..
0000 JFIN Revolver CLO 2017-11 Ltd. . . | Jefferies Finance LLC Ownership.. ..}.100.000 ...|MMLIC
. 0000 . JFIN Revolver CLO 2017-111 Ltd. . | Jefferies Finance LLC Ownership.. ..}.100.000 ...|MMLIC
0000 JFIN Revolver CLO 2018 Ltd. .. .| Jefferies Finance LLC Ownership.. ..}.100.000 ...|MMLIC
. 0000 . JFIN Revolver CLO 2019 Ltd. .. . | Jefferies Finance LLC Ownership.. ..}.100.000 ...|MMLIC
0000 JFIN Revolver CLO 2019-11 Ltd. . . | Jefferies Finance LLC Ownership.. ..}.100.000 ...|MMLIC
. 0000 . JFIN Revolver CLO 2020 Ltd. .. . | Jefferies Finance LLC Ownership.. ..}.100.000 ...|MMLIC
0000 JFIN Revolver CLO 2021-11 Ltd. . .| Jefferies Finance LLC Ownership.. ..}.100.000 ...|MILIC
. 0000 . JFIN Revolver CLO 2021-V Ltd. . | Jefferies Finance LLC Ownership.. ..}.100.000 ...|MMLIC
0000 JFIN Revolver CLO 2022-11 Ltd. . .| Jefferies Finance LLC Ownership.. ..}.100.000 ...|MILIC
. 0000 . JFIN Revolver CLO 2022-111 Ltd. . | Jefferies Finance LLC Ownership.. ..}.100.000 ...|MMLIC
0000 JFIN Revolver CLO 2022-1V Ltd. . .| Jefferies Finance LLC Ownership.. ..}.100.000 ...|MILIC
. 0000 . JFIN Revolver Fund, L.P. ...... . | Jefferies Finance LLC Ownership.. ..}..90.000 ....|MMLIC
0000 JFIN Revolver Funding 2021 Ltd. .| Jefferies Finance LLC Ownership.. ..}.100.000 ...|MILIC
. 0000 . JFIN Revolver Funding 2021 |11 Ltd. . . | Jefferies Finance LLC Ownership.. ..}.100.000 ...|MMLIC
0000 JFIN Revolver Funding 2021 IV Ltd. . | Jefferies Finance LLC Ownership.. ..}.100.000 ...|MILIC
. 0000 . JFIN Revolver Funding 2022-1 Ltd . | Jefferies Finance LLC Ownership.. ..}.100.000 ...|MMLIC
0000 JFIN Revolver SPE1 2022 LLC .. .. | Jetferies Finance LLC Ownership.. ..}.100.000 ...|MMLIC
. 0000 . JFIN Revolver SPE3 2022 LLC .. . | Jefferies Finance LLC Ownership.. ..}.100.000 ...|MMLIC
0000 JFIN Revolver SPE4 2022 LLC .. Jefferies Finance LLC ... Ownership .100.000 ... |MMLIC ..
. 0000 . SFL Parkway Funding 2022 LLC Jefferies Finance LLC ... Ownership .100.000 ... |MMLIC ..
0000 JCP Private Loan Management GP LLC . | Jefferies Finance LLC ... .. | Ownership.. ..}.100.000 ...|MMLIC
. 0000 . JCP Private Loan Management LP JCP Private Loan Management GP LLC ......... Ownership .100.000 ... |MMLIC ..
0000 Apex Credit Holdings LLC ... JFIN Parent LLC Ownership .100.000 ... .
. 0000 . JFIN CLO 2012 Ltd. ..... . | Apex Credit Partners LLC . | Ownership.. ..4.100.000 ...|MILIC
0000 JFIN CLO 2013 Ltd. ..... Apex Credit Partners LLC .. Ownership .100.000 ... |MMLIC ..
. 0000 . JFIN CLO 2014 Ltd. ........ Apex Credit Partners LLC .. Ounership .100.000 ... [MMLIC ..
0000 JFIN CLO 201411 Ltd .| Apex Credit Partners LLC .. . | Ownership.. ..}.100.000 ...|MMLIC
. 0000 . JFIN CLO 2015 Ltd. ........ Apex Credit Partners LLC .. Ounership .100.000 ... [MMLIC ..
0000 JFIN CLO 2015-11 Ltd. .... Apex Credit Partners LLC .. Ownership ..85.000 ... .
. 0000 . JFIN CLO 2016 Ltd. .. . | Apex Credit Partners LLC .. . | Ownership.. ..4.100.000 ...|MILIC
0000 JFIN CLO 2017 Ltd. ..... Apex Credit Partners LLC .. Ownership .100.000 ... |MMLIC ..
. 0000 . JFIN CLO 2017-11 Ltd. ... Apex Credit Partners LLC .. Ounership .100.000 ... [MMLIC ..
0000 Tomorrow Parent, LLC JFIN Parent LLC Ownership .100.000 ... |MMLIC ..
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20000 Lou] ceeeeeeeeeeeeeeeeeeeeeeeereeeeeeeeeeeeeeeeeeeeees | eeeeeeee s e | i | e | Custom Ecology Holdco, LLC ...eevvenennnniinnnnnne LDE ] NIA....... JFIN Parent LLC ....ovvvvvvviiiiiiiiiiiiiniiinians ONNErSNIP.ceeeeeeieiieeeieeeeeeeeeeeeeee .100.000 ... [MMLIC ooeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeees | eeeeeeeeieees | e e
Massachusetts Mutual Life Insurance
L0000 .o f e [ 04-1590850 .. [ ..oovevvvevine [ eerriiiiii | e MM Copper Hill Road LLC ......oovvveviriniinnne LDE] NIA....... COMPANY et OWNErship....ccueeevveriniiniiieeiieens .100.000 L. [MULIC v [ | e e
Massachusetts Mutual Life Insurance
20000 .| e [ | e [ [ ] MAV CTF 1 GP LLC wovveiiiiiie e DB NIA....... COMPANY et OWNErship....ccueeevueriniieiieeiieens .100.000 ... [MULIC v [ | e e
MassMutual Ventures Climate Technology Fund |
L0000 .o f e [ LDE] NIA....... MW CTF | GP LLC .... . | Ownership .100.000 ...
Massachusetts Mutual
20000 Lou] ceeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeees | s . MM Direct Private Investments Holding LLC ... |..DE.....|...... NIA....... COMPANY e e e e e e e e e e e Ownership .100.000 ...
0000 .| wevrerererrrerreereeeeeereeeeeeeeeeeeeeeeeeeenees | eeeeeees e MM Direct Private Investments K Limited .... |..GBR....]...... NIA....... MM Direct Private Investments Holding LLC |Ownership .100.000 ...
Massachusetts Mutual Life Insurance
0000 .| cereeeiree e srneenn [ reeeine ceniees] e DPI-ACRES Capital LLC ..ccevveeeveeeirieiiieeins DB NIA....... COMPANY veeevree e e seree e e e e e OWNEISNIP..eeeeeeerree e .100.000 ...
Massachusetts Mutual Life Insurance
0000 .| wevrerererrrerreereeeeeereeeeeeeeeeeeeeeeeeeenees | eeeeeees e MM Investment Holding .... Company Ownership .100.000 ...
. 0000 . . MMIH Bond Holdings LLC .. |MM Investment Holding Ownership.. ..99.600 ....
0000 1. MassMutual Asset Finance LLC . . |MM Investment Holding ... . | Ownership.. ..99.600 ...
. 0000 . ..| 26-0073611 .. MassMutual Asset Finance LLC .... .|C.M. Life Insurance Company . . [Ownership.. .. 0.400 ....
0000 36-4785301 MMAF Equipment Finance LLC 2014-A . [MassMutual Asset Finance LLC Ownership.. ..}.100.000 ...
. 0000 . 35-2590691 MMAF Equipment Finance LLC 2017-A . [MassMutual Asset Finance LLC ... 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 ... Ownership.. ..}.100.000 ...
0000 ..| 83-3722640 .. MMAF Equipment Finance LLC 2019-A . [MassMutual Asset Finance LLC ... Ownership.. ..}.100.000 ...
. 0000 . MMAF Equipment Finance LLC 2019-B . [MassMutual Asset Finance LLC ... Ownership.. ..}.100.000 ...
0000 MMAF Equipment Finance LLC 2020-A . [MassMutual Asset Finance LLC ... Ownership.. ..}.100.000 ...
. 0000 . MMAF Equipment Finance LLC 2020-B . [MassMutual Asset Finance LLC ... Ownership.. ..}.100.000 ...
0000 MMAF Equipment Finance LLC 2021-A . [MassMutual Asset Finance LLC ... Ownership.. ..}.100.000 ...
. 0000 . MMAF Equipment Finance LLC 2022-A . [MassMutual Asset Finance LLC ... Ownership.. ..}.100.000 ...
0000 MMAF Equipment Finance LLC 2022-B . [MassMutual Asset Finance LLC ... Ownership.. ..}.100.000 ...
. 0000 . Rozier LLC .....cceeveeeeeenens .. [MassMutual Asset Finance LLC Ownership.. ..}.100.000 ...
0000 ..| 04-2443240 .. ML Management Corporation ................ . . |MM Investment Holding ... Ownership.. ..}.100.000 ...
. 0000 . ..| 04-3548444 .. MassMutual International Holding MSC, Inc . |MML Management Corporation Ownership.. ..}.100.000 ...
0000 .| weveerrrrrrrerrerreeeeeereeeeeeeeeeeeeeeeeeeeeees | eeeeeees e 04-3341767 .. MassMutual Holding MSC, Inc. ......ccccccennneeee ML Management Corporation Ownership .100.000 ...
Massachusetts Mutual Life Insurance
0000 ML CM LLC Company Ownership .100.000 ...
. 0000 . Blueprint Income LLC .. . [MML CM LLC . | Ownership.. ..}.100.000 ...
0000 Flourish Digital Assets LLC .. ML CM LLC ... Ounership .100.000 ...
. 0000 . Flourish Financial LLC MML CM LLC ... Ownership .100.000 ...
0000 Flourish Holding Company LLC . . [MML CM LLC . | Ownership.. ..}.100.000 ...
. 0000 . Flourish Insurance Agency LLC MML CM LLC ... Ownership .100.000 ...
0000 Flourish Technologies LLC ......cccevveervnene ML CM LLC Ounership .100.000 ...
Massachusetts Mutual Life Insurance
0000 04-3356880 .. ML Distributors LLC .. Company Ounership ..99.000 ...
. 0000 . 04-3356880 .. ML Distributors LLC .. MassMutual Holding LLC . | Ownership ..1.000 ...
Massachusetts Mutual Life Insurance
20000 Loi] ceeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeees | eeeeeeee s e | i | e | e MIL Investment Advisers, LLC .....cccccovunnnnnnn LDE ] NIA....... COMPANY e e e e e e e e e e e ONNErSNIP.ceeeeeeeeieeieieeeeeeeeeeeeeee .100.000 ... [MMLIC ooeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeees | eeeeeeeeeeens | e s
Massachusetts Mutual Life Insurance
20000 Lou] ceeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeereeeeees | e . 46-3238013 .. | .eeeiiiiiiiinn | erereeiiriinines | e ML Strategic Distributors, LLC ................ LDE ] NIA....... COMPANY e e e e e e e e e e e e e ONNErSNIP.ceeeeeeieieeeeeie e .100.000 ... [MMLIC ooeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeees | eeeeeeeeieees | e s
Massachusetts Mutual Life Insurance
L0000 L] eeeeeiiiiiieeeeeeeeeeeeeeeeeeeeeieiieees | eeeiiies e 06-1563535 .. | 2881445 ..... | .eeevvrrerervnnn | rrriiiiiiiiiiiiiiiiiiiiiiiiaas The MassMutual Trust Company, FSB ............. T, NIA....... COMPANY e e e e e e e e e eeeeeeeeeas ONNErSNIP.cceeeeeeeeieeieiiieeeeeeeeeeee .100.000 ... [MMLIC oo P (=P T
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ML Private Placement Investment Company I, Massachusetts Mutual Life Insurance
20000 o[ e | e e 04-1590850 .. [ .evervvveenee [ eeerriieriis | e LLC et LDE] e NIA....... COMPANY -veeeeeeeree et e e e e e OWNEISNIP..eeeeeeerree e .100.000 ... [MULIC e [ eeeeiineeene | e e
Massachusetts Mutual Life Insurance
20000 o[ e | e e 04-1590850 .. ML Private Equity Fund Investor LLC .. LDE] e NIA....... Company Ounership .100.000 ... |MMLIC ..
20000 Lou] ceeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeees | s . 04-1590850 .. ML Private Equity Fund Investor LLC .. LDE ] NIA....... Baring Asset Management Limited .. Management.... MMLIC ..
Massachusetts Mutual Life Insurance
20000 .oi] ceeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeees | s . 04-1590850 .. MM Private Equity Intercontinental LLC ....... LDE ] NIA....... Company .... Ownership .100.000 ... |MMLIC ..
Massachuset
20000 Lou] ceeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeees | s . 45-2738137 .| eeveeeieiiiinn | eererriiiininen | s Pioneers Gate LLC .....oevvvvvveevieiiiiiiiiiieieenens LDE ] NIA....... COMPANY e e e e e e e e e e e ONNErSNIP.ceeeeeeieeieeiiieieeee e .100.000 ... |MMLIC
Massachusetts Mutual Life Insurance
L0000 .o f e [ 04-2854319 .. [2392316 ..... MassMutual Holding LLC .......oovvviviiiiiiiinnns LDE] NIA....... COMPANY et OWNErship....ccueeevveriniiniiieeiieens .100.000 ...|MMLIC
0000 .| weveeeererrrenreereeeeeeeeeeeeeeeeeeeeeeeeeeenees | eeeeeees e 06-1597528 .. | .... MassMutual Assignment Company ... LNC.....] e NIA....... MassMutual Holding LLC . | Ownership .100.000 ... |MMLIC ..
. 0000 . Fern Street LLC . [MassMutual Holding LLC .. . | Ownership.. ..}.100.000 ...|MMLIC
0000 Low Carbon Energy Holding .. MassMutual Holding LLC . | Ownership ..49.000 ....|MMLIC ..
. 0000 . Sleeper Street LLC MassMutual Holding LLC . | Ownership .100.000 ... |MMLIC ..
0000 Intermodal Holding Il LLC .. . .. [MassMutual Holding LLC .. . | Ownership.. ..}.100.000 ...|MMLIC
. 0000 . . Milestone Acquisition Holding LLC . veee [ DEL s NIA....... MassMutual Holding LLC . | Ownership .100.000 ... |MMLIC ..
0000 46-2252944 .. Haven Life Insurance Agency, LLC ............... LDE] s NIA....... MassMutual Holding LLC . | Ownership .100.000 ... |MMLIC ..
. 0000 . ..| 04-1590850 .. MassMutual Capital Partners LLC . [MassMutual Holding LLC .. . | Ownership.. ..}.100.000 ...|MMLIC
0000 46-4255307 .. Marco Hotel LLC MassMutual Holding LLC . | Ownership .100.000 ... |MMLIC ..
. 0000 . 45-3623262 .. HB Naples Golf Quner LLC ... MassMutual Holding LLC . | Ownership .100.000 ... |MMLIC ..
0000 ..| 82-4411267 .. RB Apar tments LLC . |MassMutual Holding LLC .. . | Ownership.. ..}.100.000 ... [MMLIC
. 0000 . MassMutual Ventures Holding LLC MassMutual Holding LLC . | Ownership .100.000 ... |MMLIC ..
0000 Athens Fund Management LLC .... MassMutual Ventures Holding LLC . | Ownership .100.000 ... |MMLIC ..
. 0000 . Crane Venture Partners LLP .... ..]......NIA....... |MassMutual Ventures Holding LLC .. Ownership.. ..}..33.000 ....|MMLIC
0000 MassMutual Ventures Management LLC ..... e [ DB NIA....... MassMutual Ventures Holding LLC . | Ownership .100.000 ... |MMLIC ..
MassMutual Ventures SEA Management Private
0000 Limited ..oeeeeeeeieiiii MassMutual Ventures Management LLC .... Ownership .100.000 ... |MMLIC ..
. 0000 . MassMutual Ventures Southeast Asia | LLC .... .. [MassMutual Ventures Holding LLC .. Ownership.. ..}.100.000 ...|MMLIC
0000 MassMutual Ventures Southeast Asia Il LLC ... .. . [MassMutual Ventures Holding LLC .. Ownership.. ..}.100.000 ...|MMLIC
. 0000 . MassMutual Ventures Southeast Asia |Il LLC . MassMutual Ventures Holding LLC .. .. | Ownership .100.000 ... |MMLIC ..
MassMutual Ventures Southeast Asia Il LL
. 0000 . MV Digital | LLC wovcvvveveeeeiiieiieieiieeeine | WO DAL ] e Ounership..... .100.000 ... |MMLIC ..
0000 . MassMutual Ventures U . . | Ownership.. ..}.100.000 ...|MMLIC
. 0000 . 47-1296410 .. MassMutual Ventures US | LLC . .. [MassMutual Ventures Holding LLC .. Ownership.. ..}.100.000 ...|MMLIC
0000 MassMutual Ventures US Il LLC .. [MassMutual Ventures Holding LLC .. Ownership.. ..}.100.000 ...|MMLIC
. 0000 . MassMutual Ventures US |11 LLC . .. [MassMutual Ventures Holding LLC .. Ownership.. ..}.100.000 ...|MMLIC
0000 MassMutual Ventures US IV LLC .. [MassMutual Ventures Holding LLC Ownership.. ..}.100.000 ...|MMLIC
. 0000 . ..| 04-1590850 .. MM Rothesay Holdco US LLC .. [MassMutual Holding LLC .. .. | Ownership.. ..}.100.000 ...|MMLIC
0000 . Rothesay Limited ..... .. |MM Rothesay Holdco US LLC . .. [Ownership.. ..}..48.800 ....|MMLIC
. 0000 . Rothesay Life Plc .. |Rothesay Limited .... . | Ownership.. ..}.100.000 ...|MMLIC
0000 Rothesay MA No.1 Limited .. | Rothesay Life PLC . | Ounership.. ..}.100.000 ... [MMLIC
. 0000 . Rothesay Mortgages Limited . .. |Rothesay Limited . . | Ownership.. ..}.100.000 ...|MMLIC
0000 Rothesay MA No.3 Limited .. | Rothesay Life PLC . | Ounership.. ..}.100.000 ... [MMLIC
. 0000 . Rothesay MA No.4 Limited .. |Rothesay Life PLC Ownership.. ..}.100.000 ...|MMLIC
0000 LT Mortgage Finance Limited .. |Rothesay Life PLC Ownership.. ..}.100.000 ...|MMLIC
. 0000 . Rothesay Property Partnership 1 LLP . .. |Rothesay Life PLC . | Ownership.. ..}.100.000 ...|MMLIC
0000 Rothesay Foundation .......... .. |Rothesay Limited . . | Ownership.. ..}.100.000 ...|MMLIC
. 0000 . Rothesay Pensions Management Limited . |Rothesay Limited . . | Ownership.. ..}.100.000 ...|MMLIC
0000 ...| terrrieriiiiiiiiiiiiieiieeererereerreereeeeeeeeee | reeeeees aanas Rothesay Asset Management UK Limited ... Rothesay Limited Ownership .100.000 ... [MMLIC ..
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. 0000 . Rothesay Asset Management Australia Pty Ltd Rothesay Asset Management K Limited ....... Ownership .100.000 ...
0000 Rothesay Asset Management North America LLC .. |Rothesay Asset Management UK Limited ....... |Ownership.. ..}.100.000 ...
. 0000 . MM Catalyst Fund LLC .. [MassMutual Holding LLC ........ . | Ownership.. ..}.100.000 ...
0000 MM Catalyst Fund Il LLC . .. [MassMutual Holding LLC .. . | Ownership.. ..}.100.000 ...
. 0000 . LifeScore Labs, LLC .......... .. [MassMutual Holding LLC .. . | Ownership.. ..}.100.000 ...
0000 MM Asset Management Holding LLC .. [MassMutual Holding LLC .. . | Ownership.. ..}.100.000 ...
. 0000 . Barings LLC ...coovvvvviiiiiiiennns .. [MassMutual Holding LLC .. . | Ownership.. ..}.100.000 ...
0000 ML Investors Services, LLC . [MassMutual Holding LLC ..... .. | Ownership.. ..}.100.000 ...
. 0000 . MIL Insurance Agency, LLC ..... . |[MML Investors Services, LLC . . [Ownership.. ..}.100.000 ...
0000 ... . . . MMLISI Financial Alliances, LLC . |MML Investors Services, LLC .... .. [Ownership.. ..1.100.000 ...
. 0000 ... . 51-0504477 .. Barings LLC MassMutual Asset Management Holding LLC ... |Ownership .100.000 ...
Baring Asset Managemen
L0000 .. f e [ 98-0524271 .| evvvviieiie | e | Limited oo, CHG. NIA....... Barings LLC ..oovvviiiiiiiiiiiice OWNErship....ccueeevueriniieiieeiieens .100.000 L. [MULIC e [ | e e
Baring International Fund Managers (Bermuda) Baring Asset Management (Asia) Holdings
L0000 .o f e [ 98-0457465 .. [ ..ooooveveiin | e | e Limited oo, LBWL.L NIA....... Limited wooveeiiiie e OWNErship....ccueeevveriniiniiieeiieens .100.000 L. [MULIC v [ | e e
Baring Asset Management (Asia) Holdings
20000 Lou] ceeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeees | e . 98-0457463 .. Baring Asset Management (Asia) Limited ....... P (T NIA....... Limited .ooeereiieeeeiee e Ownership .100.000 ... [MMLIC ooeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeees | eeeeeeeeieees | e e
20000 L.o] eeeeeeeieireeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeees | eeeeeeees eeeeeenn| e Baring Asset Management Korea Limited ........ LKOR....]...... NIA....... Baring Asset Management (Asia) Limited .... |Ownership .100.000 ... [MMLIC oo | eeeeeeeeeeees | e e
Barings Investment Management (Shanghai)
20000 ...| ceeeeeeeeeeeeereeeeeeeeeereeeeeeeeeeeeeeeeeeeeees | eeeeeeeee s | e | s | e | e Limited ..eeeeeeeeieiiiii LHG....] . NIA....... Baring Asset Management (Asia) Limited .... |OWNership........ccccuueemmmeeennnnnnnnnnns .100.000 ... [MMLIC oo | eeeeeeeeeeeee | eeee e
Barings Overseas Investment Fund Management Barings Investment Management (Shanghai)
20000 L[ e [ e | e | [ | (Shanghai) Limited .......cocoeviveerieeeniienins CHGL NIA....... Limited wooeeeeeeeeee e OWNEISNIP..eeeeeeerree e .100.000 ... [MULIC e [ eeeeiiieeene | e e
Baring Asset Management (Asia) Holdings
20000 o[ e | e e 98-0457707 Baring SICE (Taiwan) Limited TN NIA....... Limited ... Ounership .100.000 ... [MULIC e [ eeeeiireeee | e e
Baring Asse
20000 .. e [ e | e | e [ | Barings Singapore Pte. Ltd. .......cccoooeennns LSGPLL e NIA....... Limited wooeeeeeeeeee e OWNEISNIP..eeeeeeerree e .100.000 ... [MULIC e [ eeeeiireeee | e e
Baring Asset Management (Asia) Holdings
20000 o[ e | e e 98-0236449 .. [ ..eerviierin [ e | e Barings Japan Limited .........cccovvriiiennnen. PN NIA....... Limited wooeeeeeeeeee e OWNEISNIP..eeeeeeerree e .100.000 ... [MULIC e [ eeeeiireeee | e e
Baring Asset Management (Asia) Holdings
20000 L..| eeeeeeeeeeeereeeeeeee e eeeeeeeeeeeeees | e s Barings Australia Holding Company Pty Ltd ... |..AUS....]...... NIA....... Limited .oeeeeeeeeeieieiiieeieeieee Ownership .100.000 ... |MMLIC ..
20000 .oi] ceeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeees | s . Barings Australia Pty Ltd ........cccceevnnnnnne LAGS.LLL NIA....... Barings Australia Holding Company Pty Ltd |Ownership .100.000 ... |MMLIC ..
Barings Australia Real Estate Holdings Pty
20000 L. f e [ e Ltd o LAUS.L) NIA....... Barings LLC ..oooviiiiiiiiiiiiie OWNErship....ccueeevveriniiniiieeiieens .100.000 ...|MMLIC
Barings Australia Real Estate Holdings Pty
20000 .oi] ceeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeees | s . 14-0045656 .. Barings Australia Real Estate Pty Ltd ........ LAGS.LLL NIA....... Ltd e Ownership .100.000 ... |MMLIC ..
20000 L..| eeeeeeeieeeieeeeeeeee e eeeeeeeeeeeeees | s s 98-0457456 .. Altis Property Partners Holdings Pty Ltd .... |..AUS....]...... NIA....... Barings Australia Real Estate Pty Ltd ..... Ownership .100.000 ... |MMLIC ..
20000 .oi] ceeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeees | s . Altis Asset Management Pty Ltd .... | LALSLLL NIA....... Altis Property Partners Holdings Pty Ltd . |Ownership .100.000 ... |MMLIC ..
20000 L..| eeeeeeeeeeeereeeeeeee e eeeeeeeeeeeeees | e s Altis Property Partners Pty Ltd ... e [AUS NIA....... Altis Property Partners Holdings Pty Ltd . |Ownership .100.000 ... |MMLIC ..
Barings Australia Structured Finance Holdings
20000 .o e | e Pty Ltd . LAUS NIA....... Barings LLC .... . | Ownership .100.000 ... |MMLIC ..
Barings Australia Structured Finance Pty Ltd Barings Australia Structured Finance
0000 LAUS NIA....... Holdings Pty Ltd .... Ounership .100.000 ... |MMLIC ..
. 0000 . Barings Finance LLC . D] s NIA....... Barings LLC Ownership .100.000 ... |MMLIC ..
0000 BCF Europe Funding Limited . LRLL NIA....... Barings Finance LLC . | Ownership .100.000 ... .
. 0000 . BCF Senior Funding | LLC ... e | DB s NIA....... Barings Finance LLC . | Ownership .100.000 ... |MMLIC ..
BCF Senior Funding | Designated Activity
. 0000 . Company . . IRL.. .. |Barings Finance LLC . | Ownership.. ..}.100.000 ...|MMLIC
0000 Barings Real Estate Acquisitions LLC .. DE... .. |Barings LLC .... . | Ownership.. ..}.100.000 ...|MMLIC
. 0000 . Barings Securities LLC ...... .|..DE.... .. |Barings LLC . . | Ownership.. ..}.100.000 ...|MMLIC
0000 Barings Guernsey Limited ..GGY.. .|Barings LLC .... . | Ownership.. ..}.100.000 ...|MMLIC
. 0000 . Barings Europe Limited ..GBR.. Barings Guernsey Limited .. Ownership .100.000 ... |[MMLIC ..
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. . UV ... |Barings Asset Management Spain SL ... LESP.... Barings Europe Limited . | Ownership .100.000 ...

..FRA.... .100.000 ...|MMLIC

Baring France SAS ... . |Barings Europe Limited .. . | Ownership..

Baring International

Limited IRL.... Barings Europe Limited . | Ownership .100.000 ... |MMLIC ..
Barings GmbH ..DEU Barings Europe Limited .. | Ownership .100.000 ... |MMLIC ..
Barings Italy S.r.l. .. LATALL Barings Europe Limited . | Ownership .100.000 ... |MMLIC ..
Barings Sweden AB .... .SIE.... . |Barings Europe Limited .. . | Ownership.. .100.000 ... |MMLIC

Barings Netherlands B.V. ... ..NLD Barings Europe Limited . | Ownership .100.000 ... .
.100.000 ... |MMLIC ..

................. 98-0432153 ..

Barings (U.K.) Limited ..GBR.... Barings Europe Limited . | Ownership
Barings Switzerland Sarl ... . |..CHE... . |Barings Europe Limited .. . | Ownership.. ..}.100.000 ...|MMLIC
Baring Asset Management Limited ... ... |..GBR.... Barings Europe Limited . | Ownership .100.000 ... |MMLIC ..
Barings European Direct Lending 1 GP LLP .... |..GBR.... Baring Asset Management Limited .. . | Ownership .100.000 ... |MMLIC ..
................. 98-0457328 .. Baring International Investment Limited ..... |..GBR.... Baring Asset Management Limited .. . | Qunership .100.000 ... |MMLIC ..
Baring International Investment Management
.................................................................. 98-0457587 .. | evvveeeeerinn | evrvennniinnnnn | eeiiiiiiiisieeeeeneeeeens [HOLAINGS Lo | LGBRLLLL] L NTALL.... [Baring Asset Management Limited .............. |Ownership .100.000 ... |MMLIC
Baring International Investment Management
................. 98-0457576 .. Baring Asset Management UK Holdings Limited |..GBR.... Holdings Ownership .100.000 ... |MMLIC ..
..| 98-0457586 .. Baring Fund Managers Limited .|..GBR.... . |Baring Asset Management Limited . | Ownership.. ..}.100.000 ...|MMLIC
. BCGSS 2 GP LLP .... ..GBR.... . |Baring Fund Managers Limited ... Ownership.. ..}.100.000 ...|MMLIC
98-0457578 .. Baring Investment Services Limited .. ..GBR.... . |Baring Asset Management Limited Ownership.. .100.000 ...|MMLIC

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

.100.000 ... [MMLIC ..

LUK
..GBR....
LUK

Ownership..
Ownership..
Ownership..

. |Baring Asset Management Limited ..
. |Baring Asset Management Limited ..
. |Baring Asset Management Limited ..

Barings Core Fund Feeder | GP S.a.r.l.
Barings BME GP S.a.r.l. .
Barings GPC GP S.a. r.l . ..
Barings European Core Property Fund GP Sar| |..GBR....

Baring Asset Management Limited .. . | Ownership
Barings Investment Fund (LUX) GP S.a. r.l . |..LUX Baring Asset Management Limited .. . | Ownership .100.000 ...|MMLIC ..
Barings Umbrella Fund (LUX) GP S.a.r.l. ..... |..LUX... . |Baring Asset Management Limited .. Ownership.. ..}.100.000 ...
GPLF4A(S) GP S.a r. | weeeeeeeeiiiiiiiiiiie LUX Baring Asset Management Limited .. . | Qunership .100.000 ... |MMLIC ..
PREIF Holdings Limited Partnership .. ..GBR.... Baring Asset Management Limited .. .. | Ownership .100.000 ... |MMLIC ..
BMC Holdings DE LLC .. DE... . |Barings LLC .... . | Ownership.. .100.000 ... |MMLIC

04-3238351 .. [ 3456895 ..... Barings Real Estate Advisers Inc. ..CA..... Barings LLC .... . | Ownership .100.000 ... |MMLIC ..

Massachusetts Mutual Life Insurance
81-2244465 .. | ....ooveeeeenn Chassis Acquisition Holding LLC ................ LDE] s NIA....... COMPANY e Ownership/Influence .........ccccu.... ..30.000 ....|MMLIC
Massachusetts Mutual Life Insurance
81-4258759 .. CRA Aircraft Holding LLC ... Company Ownership/Influence .. ..40.000 ....|MMLIC ..
81-4258759 CRA Aircraft Holding LLC ... .. |Barings LLC . Influence.. MLIC
83-0560183 Aland Royalty Holdings LP .. |Barings LLC . .. |Management. MILIC
82-2932156 GASL Holdings LLC .......... .. |Barings LLC . . |Board ...... WILIC
46-2344300 Intermodal Holdings Il LLC .... . |Barings LLC . . |Management.... MILIC

..19.800 ....[MMLIC ..

47-3055009 Milestone Acquisition Holding, LLC. MassMutual Holding LLC . | Ownership/Influence ..
Massachusetts Mutual Life Insurance
............................................................................. Novation Companies, INC. .....ccevvvvvvveveveennnns | MDeviis] eeee o NIALLLccs [ Company oo | OWNETShDL a2 17,100 L] MMLIC
............................................................................. Novation Companies, Inc. ......ccceeevevveveeeenene | oo MDeueis] e NIALLo [Barings LLC covevveevieiiiiiiiiiiieieeeieeeeeeeee | Influence. o | MILIC
Massachusetts Mutual Life Insurance

46-5460309 .. Red Lake Ventures, LLC DB e NIA....... Company Ownership/Influence .. ..|MMLIC ..
46-5460309 .. Red Lake Ventures, LLC LDE ] NIA....... Barings LLC . Influence MLIC ..
Massachusetts Mutual Life Insurance

81-4065378 ..
81-4065378 ..

Remington L & W Holdings LLC ....
Remington L & W Holdings LLC ....

DB NIA....... Company

LDE] s NIA....... Barings LLC .
Massachusetts Mutual Life Insurance
............................................................................................................................................... Tamiami Citrus, LLC ...oovvvvvvvnnnnnnnnenenennnnenns [ DB ] oo NIAG L [Company oo | OWNErShiP. i 15700 L MMLIC e [ | e e

..[MMLIC ..
WLIC ..

Ownership/Influence ..
Influence
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. 0000 ... . . UV ... |Tamiami Citrus, LLC . Barings LLC . | Management/Board MMLIC ..
0000 Teaktree Acquisition, LLC . [MassMutual Holding LLC . | Ownership/Influence MILIC
. 0000 . Teaktree Acquisition, LLC Barings LLC Influence MLIC ..
Massachusetts Mutual Life Insurance
20000 Lou] ceeeeeeeeeeeeeeeeeeeeeeeereeeeeeeeeeeeeeeeeeeeees | eeeeeeee s e | i | e | Techquity, LP weveeeeiiiiiiiiiiiiiiiiieeiieas LDE ] NIA....... COMPANY e e e e e e e e e e e ONNErSNIP.ceeeeeeieiieeeieeeeeeeeeeeeeee ..15.600 ....|MMLIC
20000 .. e [ e | e | [ | Techquity, LP eeeeieeeeeeeee e LDE] e NIA....... Barings LLC ...ooovveeiiieiieeeeee e INFIUBNCE. .eeereeeeieeeeeieeeeeeeed e e WLIC
Massachusetts Mutual Life Insurance
0000 .| ceeeiieeee e erreeee e | erreeei eeeees| eeeeeieees EIP Holdings I, LLC Company Ownership/Influence .. ...|MMLIC ..
L0000 .. f e [ 46-0687392 .. Validus Holding Company LLC .. Barings LLC . Ounership .|[MILIC ..
0000 .| weveerrrrrrrerrerreeeeeereeeeeeeeeeeeeeeeeeeeeees | eeeeeees e . VGS Acquisition Holding, LLC MassMutual Holding LLC . | Ownership/Influence .. ..|MMLIC ..
. 0000 . VGS Acquisition Holding, LLC . . |Barings LLC .... . |Management.... MLIC
0000 Aland Royalty GP, LLC . Barings LLC .... . | Ownership ..}.100.000 ...|MMLIC ..
. 0000 . Alaska Future Fund GP, LLC .... LDE ] NIA....... Barings LLC .... . | Ownership .100.000 ... |MMLIC ..
0000 BAl GP, LLC R ...NIA....... [Barings LLC . . | Ownership.. ..}.100.000 ... [MMLIC
. 0000 . BAl Funds SLP, LLC .. oo [ D] s NIA....... Barings LLC .... . | Ownership .100.000 ... |MMLIC ..
0000 Baring Asset-Based Income Fund (US) GP, LLC |..DE.....|...... NIA....... Barings LLC .... . | Ownership .100.000 ...|MMLIC ..
. 0000 . Barings CMS Fund GP, LLC . .. |Barings LLC . . | Ownership.. ..}.100.000 ...|MMLIC
0000 Barings Infiniti Fund Management LLC ... LDE] s NIA....... Barings LLC .... . | Ownership .100.000 ... |MMLIC ..
Massachusetts Mutual Life Insurance
0000 Barings Hotel Opportunity Venture | GP, LLC |..DE.....|...... NIA....... Company Ownership .100.000 ... |MMLIC ..
. 0000 . Barings Investment Series LLC .........cceeene .. |Barings LLC . . | Ownership.. .4.100.000 ... [MMLIC
0000 Barings Emerging Generation Fund GP, LLC .... .. |Barings LLC . . | Ownership.. ..}.100.000 ...|MMLIC
. 0000 . Barings Emerging Generation Fund GP |1, LLC . |Barings LLC . . | Ownership.. ..}.100.000 ...|MMLIC
0000 Barings ERS PE Emerging Manager II1 GP, LLC Barings LLC .... . | Ownership .100.000 ... |MMLIC ..
Barings Global Investment Funds (U.S.)
0000 ... ceeeeeiee e [ e e 04-1590850 .. Management LLC .......oovvuveeriieeenieeeieeeieeene . Barings LLC .... . | Ownership .100.000 ... |MMLIC ..
. 0000 . Barings CLO Investment Partners GP, LLC . . . |Barings LLC . . | Ownership.. ..}.100.000 ...|MMLIC
0000 Barings Core Property Fund GP LLC .............. . Barings LLC .... .. | Ownership .100.000 ... |MMLIC ..
. 0000 . Barings Direct Lending GP Ltd. .................. O NIA....... Barings LLC ..ooooveeeeiiiiiiiii ONNErSNIP.ceeeeeeieiieeiiieeeeeeeeeeeeee .100.000 ... |MMLIC
Massachusetts Mutual Life Insurance
. 0000 . Barings Emerging Generation Fund LP ........... . Company Ounership ..46.100 ....|MMLIC ..
0000 Barings Emerging Generation Fund LP . .|Barings LLC . . |Management. MILIC
Barings Global Energy Infrastructure
0000 Advisors, LLC ..oevvoieeiriieiieeeeee e LDE] e NIA....... Barings LLC ...ovevieeiiieiieeeee e OWNEISNIP..eeeeeeerree e .100.000 ... |MMLIC
Barings Centre Street CLO Equity Partnership
0000 GP, LLC et LDE] e NIA....... Barings LLC ...ovevieeiiieiieeeee e OWNEISNIP..eeeeeeerree e .100.000 ... |MMLIC
Barings North American Private Loan Fund
. 0000 ... Management, LLC ........oeveeeeeeeeiiiiiiiiiiiiiiiee LDE] s NIA....... Barings LLC ..ooovveeeiiiiiiiiii OWNErship..coeeeeeeeeeeeeee e .100.000 ...|MMLIC
Barings North American Private Loan Fund |l
. 0000 ... Management, LLC ........oeveeeeeeeeiiiiiiiiiiiiiiiee LDE] s NIA....... Barings LLC ..ooovveeeiiiiiiiiii OWNErship..coeeeeeeeeeeeeee e .100.000 ...|MMLIC
Barings North American Private Loan Fund |11
. 0000 ... Management, LLC ........oeveeeeeeeeiiiiiiiiiiiiiiiee LDE] s NIA....... Barings LLC ..ooovveeeiiiiiiiiii OWNErship..coeeeeeeeeeeeeee e .100.000 ...|MMLIC
Barings Global Special Situations Credit Fund|
. 0000 ... 4 GP (Delaware) LLC Barings LLC .... . | Ownership .100.000 ... |MMLIC ..
. 0000 ... Barings - MM Revolver Fund GP LLC .. |Barings LLC . . | Ownership.. ..}.100.000 ...|MMLIC
. 0000 ... BMT RE Debt Fund GP LLC .. |Barings LLC . . | Ownership.. ..}.100.000 ... [MMLIC
. 0000 ... Barings Global Real Assets Fund GP, LLC . .. |Barings LLC . . | Ownership.. ..}.100.000 ...|MMLIC
. 0000 ... Barings GPSF LLC .. . |Barings LLC . . | Ownership.. .100.000 ... |MMLIC
Massachusetts Mutual Life Insurance
20000 ...| eeeeeeeeeeeireeeeeeee e eeeeeeeeeeeeees | e e 84-5063008 .. Barings Small Business Fund LLC LDE] s NIA....... Company Ownership ..|MMLIC ..
L0000 L] ieeeeiieiieeeeeeeeeeeeeeeeeeeeeieiiiees | eeeiiies e 84-5063008 .. Barings Small Business Fund LLC L DE.... ... NIA....... Barings LLC . Management.... MILIC ..
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20000 Loi] e ..]98-0536233 .| .ieeiiviiiiies | e Benton Street Advisors, Inc. ......ceevvvvvevnnens ..CYM.... Barings LLC ... . | Ownership.. .100.000 ... [MMLIC oooeeeeeeeeeeeeee e JUUPUUURPRUITN IR
0000 o] eeeeeereenieereere e seenieens [ eeerreene cneenne] reerreeieeine | eereereenes | e BHOVI Incentive LLC ..ooeeveeereeeieeieeieeiene . DE... Barings LLC ... . [Ownership.. .100.000 ...
. 0000 . BIG Real Estate Fund GP LLC ........cceeveeennnnn .DE..... Barings LLC ... . | Ownership.. .100.000 ...
0000 BIG Real Estate Incentive | LLC ................ .. DE..... Barings LLC ... . | Ownership.. .100.000 ...
. 0000 . BIG Real Estate Incentive Il LLC ... ..DE..... Barings LLC ... . | Ownership.. .100.000 ...
0000 BRECS VI GP LLC .. DE... . |Barings LLC . [Ownership.. .100.000 ...
. 0000 . BREDIF GP LLC ..DE..... Barings LLC ... . [Ownership.. .100.000 ...
0000 CREF X GP LLC ..DE..... Barings LLC ... . [Ownership.. .100.000 ...
. 0000 . Great Lakes |11 GP, LLC .... ..DE..... Barings LLC ... . | Ownership.. .100.000 ...
0000 Lake Jackson LLC ........ccocmmmmmmiiiiiinnne .. DE..... Barings LLC Ownership .100.000 ...
Barings Emerging Markets Blended Fund | GP,
0000 e LLC Barings LLC ... . [Ownership.. .100.000 ...
. 0000 . 41-2280126 .. Mezzco 111 LLC . .. |Barings LLC . | Ownership.. .99.300 ...
0000 80-0920285 .. Mezzco IV LLC .. . |Barings LLC . [Ownership.. .99.300 ...
20000 L. f e [ e Mezzco Australia |1 LLC .....ccoovvvviennnnenns | DELLLL Barings LLC ... . | Ownership.. .100.000 ...
0000 RECSA-NY GP LLC ... Barings LLC ... . [Ownership.. .100.000 ...
. 0000 . SBNP SIA 11 LLC ... . |Barings LLC . [Ownership.. .100.000 ...
0000 SBNP STA 111 LLC e Barings LLC ... . [Ownership.. .100.000 ...
Massachusetts Mutual Life Insurance
. 0000 ... Amherst Long Term Holdings, LLC ................. CDE] s NIA....... COMPANY e Ownership ..24.500 ...
Massachusetts Mutual Life Insurance
. 0000 ... MassMutual International LLC .................... LDE] s NIA....... COMPANY e Ownership.. .100.000 ...
. 0000 ... MassMutual Solutions LLC . [MassMutual International LLC . Ownership.. .100.000 ...
. 0000 ... Haven Technologies Asia Limited ................. HKG... MassMutual Solutions LLC . [Ownership.. .100.000 ...
. 0000 ... Yunfeng Financial Group Limited .. .HKG... MassMutual International LLC ................. Ownership.. ..24.900 ....
. 0000 ... MassMutual Asia Limited (SPV) .... W HKG... MassMutual International LLC ................. Ownership.. .100.000 ...
Massachusetts Mutual Life Insurance
. 0000 ... MassMutual External Benefits Group LLC ....... DE.....[...... NIA....... COMPANY e OWNErship..cooeeeeeeeeeeeeeeee e .100.000 ... [MMLIC oo | eeeeeeeeeeees | e e
Massachusetts Mutual Life Insurance
20000 .| e | e | e | e | e | MV CTF 1 GP LLC e B N NIA....... COMPANY e eee e eeete et eee e enee s OUNETSNIP.cvveeereeeeeeiee e 2100000 ... [MMLIC e [ eeenieeeieee | e e
MassMutual Ventures Climate Technology Fund |
20000 .| e | e | e | e | e | P s B N NIA....... MV CTF 1 GP LLC oo OUNETSNIP.ceveeeeeeeeeeeee e 2100000 ... [MMLIC e [ eeenieeeieee | e e
Massachusetts Mutual Life Insurance
20000 .| e | e e 04-1590850 .. | eevvveriien | e [ e 100 w. 3rd Street LLC .oovveeveeieiieeiieees WDE] e NIA....... COMPANY e eee e eeete et eee e enee s OUNETSNIP.ceveeeeeeeeeeeee e 2100000 ... [MMLIC e [ eeenieeeieee | e e
Massachusetts Mutual Life Insurance
20000 .| e | e e 04-1590850 .. | eevvveriien | e [ e 2160 Grand Manager LLC .......cccoevverueereeennenn B N NIA....... COMPANY e eee e eeete et eee e enee s OUNETSNIP.ceveeeeeeeeeeeee e 295,000 ... [MMLIC .o [ eeerieeeiee | e e
Massachusetts Mutual Life Insurance
20000 .| e | e e 82-2432216 .. | eeieeiien | e | e 300 South Tryon Hotel LLC ...ocvvvevereeeieennen. B N NIA....... COMPANY v eveeeeeee e eee e e e eeee s OUNETSNIP.ceveeeeeeeeeeeee e 2100000 ... [MMLIC e [ eeenieeeieee | e e
Massachusetts Mutual Life Insurance
20000 .| e | e e 04-1590850 .. | eevvveriien | e [ e 300 South Tryon LLC ..eecveeverueenienieniienieane B N NIA....... COMPANY e eee e eeete et eee e enee s OUNETSNIP.ceveeeeeeeeeeeee e 2100000 .. [MMLIC e [ eeenieeeieee | e e
Massachusetts Mutual Life Insurance
20000 ...| ceeeeeeeeeeeeeereeeeeeeeeeeeeeeeeeeeeeeeeeeeeeees | eeeeeeeee eeeeeeen | e | i | e Almack Mezzanine Fund |1 Unleveraged LP ...... GBR.. Company Ownership/Influence .. 272,900 L MMLIC s
Barings Affordable Housing Mortgage Fund | Massachusetts Mutua
20000 .| e | e | e | e | e | LLG ettt B N NIA....... COMPANY e eee e eeete et eee e enee s OUNETSNIP.cvveeereeeeeeiee e 2100000 ... [MMLIC e [ eeenieeeieee | e e
Barings Affordable Housing Mortgage Fund |
20000 ...| eeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeees | eeeeeeeee s | e | i | e | e LLC ettt CDE] s NIA....... Barings LLC ..ooovveeeiiiiiiiiii Management..........eeeeeeeeemmmmmeemeeenediniins e MULIC s [ eeeeereeeeeee [ e e
Barings Affordable Housing Mortgage Fund |1 Massachusetts Mutual Life Insurance
20000 .| e | e e 61-1902329 .| eevieerien | e | e LLG ettt CDEe s NIA....... COMPANY veeeeeeee e eeete et eneeenee e OUNETSNIP. et eiee e siee e 2100000 ... [MMLIC e [ eeerieeeieee | e e
Barings Affordable Housing Mortgage Fund |1
20000 ] e | e 61-1902329 .. | eiieiiens [ e [ s [LLG CDEe] s NIA....... Barings LLC ..ooveiieiiiiiiiiiiisiesiceniceicans Management......ooveieeseenienieseendians e MMLIC e sicenieeiesiennes [eeeneenien | ceees e
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Barings Affordable Housing Mortgage Fund |11 Massachusetts Mutual Life Insurance
20000 o[ e | e e 85-3036663 .. [ ..eeocoreerin [ eeeeriieiies | e LLC et LDE] e NIA....... COMPANY -veeeeeeeree et e e e e e OWNEISNIP..eeeeeeerree e .100.000 ... [MULIC e [ eeeeiineeene | e e
Barings Affordable Housing Mortgage Fund |11
. 0000 ... 85-3036663 .. LLC ettt . Barings LLC . | Management MILIC e eeeesreeeee | eeeeeeeiee [ e
. 0000 ... ..| 36-4868350 .. Barings Asset-Based Income Fund (US) LP .. . [MassMutual Holding LLC . | Ownership/Influence . G MMLIC e | i e
. 0000 ... 36-4868350 .. Barings Asset-Based Income Fund (US) LP ...... C.M. Life Insurance Company .... Ownership/Influence .. .. 1.100 .... [MMLIC .. JUVUR IUURRRRRRRION PR
. 0000 ... 36-4868350 .. Barings Asset-Based Income Fund (US) LP ...... . Barings LLC ..oooveeeeiiiiiiiieii Management...........eevvvvveverereeeeeeeedhernins evinans MULIC ©eveeeeiiiieeeeeeeeevannes [ eeeeeeeeeeees [ e e
Barings Emerging Markets Corporate Bond Fund Massachusetts Mutual Life Insurance
20000 Lou] ceeeeeeeeeeereeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeees | rereeeee e ] e | i | e | e | LRLL NIA....... COMPANY e e e e e e e e e e e Ownership/Influence ..........ccccuu... 2.53.200 L. [MMLIC oo | e | e s
Barings Emerging Markets Corporate Bond Fund
20000 L[ e [ | e [ i [ | e [ SIRLL) NIA....... Barings LLC ..oooviiiiiiiiiiiiie OWNErship....ccueeevveriniiniiieeiieens L7200 L MULIC e [ | e e
Barings European Real Estate Debt Income Fund Massachusetts Mutual Life Insurance
20000 Lou] ceeeeeeeeeeereeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeees | rereeeee e ] e | i | e | e | LUK NIA....... COMPANY e e e e e e e e e e e Ownership/Influence ..........ccccuu... .66.300 ... [MMLIC oo e | e s
Barings European Real Estate Debt Income Fund
20000 Lou] ceeeeeeeeeeereeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeees | eereeeee e ] e | i | e | e [ LUK NIA....... Barings LLC ..oooveeeeiiiiiiiieii INfIUENCE. . .uee f e e MULIC ©eveeeeiiiieeeeeeeeevannes [ eeeeeeeeeeees [ e e
Babson Capital Global Special Situation
20000 Lou] ceeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeees | s . 98-1208017 .. | wevvvvvvvrrene | wrvrrrrrreininns | e Credit Fund 2 .oooeeeeiiiiiiiiieeeeeeeeeees LDE ] NIA....... MassMutual Holding LLC .....cceevveeeeeeeennennns Ownership/Influence ..........ccccuu... 221,800 L MUMLIC e e | e s
Babson Capital Global Special Situation
20000 .oi] ceeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeees | s . 98-1206017 .. | wevvvvvvrrrene | ervrvrrrrenninnn | e Credit Fund 2 .oooveeeiiiiiiieieeeeeeeeeeeees LDE ] NIA....... C.M. Life Insurance Company ................... OWNNErsShip..cceeeeeeeieeiieiieeeeeeeeeeeee e i, MULIC ©eveeeeiiiieeeeeeeeevannes [ eeeeeeeeeeees [ e e
Babson Capital Global Special Situation
20000 Lou] ceeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeees | s . 98-1206017 .. | wevvvvvvrrrene | ervrvrrrrenninnn | e Credit Fund 2 .oooeeeeiiiiiiiiieeeeeeeeeees LDE ] NIA....... Barings LLC ..ooooveeeeiiiiiiiii Management...........evvvvvveverereereeeendheriins evenans MULIC ©eveeeeeiieeeeeeeeeeeneinnes [ eeeeeeeeeeees [ e e
Massachusetts Mutual Life Insurance
. 0000 . 37-1506417 .. Babson Capital Loan Strategies Fund, L.P. ... [.. Company Ownership/Influence ..
0000 ..| 37-1506417 .. Babson Capital Loan Strategies Fund, L.P. ... {.. .|C.M. Life Insurance Company . . | Ownership
. 0000 . 37-1506417 .. Babson Capital Loan Strategies Fund, L.P. ... [.. Barings LLC Management....
Massachusetts Mutual Life Insurance
. 0000 . Barings US High Yield Bond Fund ... Company Ownership/Influence ..
0000 Barings US High Yield Bond Fund .. |Barings LLC . . |Management....
. 0000 . Babson CLO Ltd. 2013-1 .. |Barings LLC . Influence..
0000 Babson CLO Ltd. 2015-1 .. |Barings LLC . Influence..
. 0000 . Babson CLO Ltd. 2015-11 .. |Barings LLC . Influence..
0000 Babson CLO Ltd. 2016-1 .. |Barings LLC . Influence..
. 0000 . Babson CLO Ltd. 2016-11 .. |Barings LLC . Influence..
0000 Barings CLO Ltd. 2017-1 .. |Barings LLC . Influence..
. 0000 . Barings CLO 2018-111 .. |Barings LLC . Influence..
0000 . Barings CLO 2018-1V . .. |Barings LLC . Influence..
. 0000 . 98-1473665 .. Barings CLO 2019-11 . .. |Barings LLC . Influence..
0000 Barings CLO 2019-111 .. |Barings LLC . Influence..
. 0000 . Barings CLO 2019-1V . . |Barings LLC . Influence..
0000 Barings CLO 2020-I Barings LLC .... Influence
. 0000 . Barings CLO 202011 .... Barings LLC .... Influence
0000 Barings CLO 2020-111 . |Barings LLC . Influence..
. 0000 . Barings CLO 20201V .... Barings LLC .... Influence
0000 Barings CLO 2021-1 Barings LLC .... Influence
. 0000 . Barings CLO 2021-11 . . |Barings LLC . Influence..
0000 . Barings CLO 2021-111 .. Barings LLC .... Influence
. 0000 . 98-1624360 .. Barings CLO 2022-| Barings LLC .... Influence
0000 . Barings CLO 2022-11 .... . |Barings LLC . Influence..
. 0000 . Babson Euro CLO 2014-1 BV Barings LLC .... Influence
0000 ...| terererrriiiiiiiiiiiiiiiiiieeiereeeeeeeeeereeeees | ereeeeeee senneeee] eeerreeriiieens | ceiieiiinnns Babson Euro CLO 2014-11 BV .......cceeeeeeennnns Barings LLC Influence....oooeeeie
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20000 Lou] cereeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeees | s | e Babson Euro CLO 2015-1 BV Barings LLC .... Influence
0000 ..| 36-037260H .. Barings Euro CLO 2019-1 BV .. |Barings LLC . Influence..
. 0000 . Barings Euro CLO 2019-11 BV .. .. |Barings LLC . Influence..
0000 Barings Euro CLO 2020-1 DAC .. .. |Barings LLC . Influence..
. 0000 . ..| 37-15576VH .. Barings Euro CLO 2021-1 DAC .. .. |Barings LLC . Influence..
0000 . Barings Euro CLO 2021-11 DAC . .. |Barings LLC . Influence..
. 0000 . Barings Euro CLO 2021-111 DAC . |..IRL....]......NIA....... [Barings LLC . Influence..
0000 .| wevrerererrrerreereeeeeereeeeeeeeeeeeeeeeeeeenees | eeeeeees e Barings Euro CLO 2022-1 DAC ..... e | LIRLLLL Barings LLC .....cceeveiieeeennnns .. | Influence
Massachusetts Mutual Life Insurance
0000 .| weveerrrrrrrerrerreeeeeereeeeeeeeeeeeeeeeeeeeeees | eeeeeees e 81-0841854 .. Barings CLO Investment Partners LP LDE] s NIA....... Company Ownership/Influence .. ..|MMLIC ..
20000 .oi] ceeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeees | s . 81-0841854 .. Barings CLO Investment Partners LP e | DEL s NIA....... Barings LLC . Management MLIC ..
Barings Centre Street CLO Equity Partnership Massachusetts Mutual Life Insurance
20000 Lou] ceeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeees | e . 88-3792609 .. | ..eevvirririnn | errrrriiriiiiinn | e LP e LDE ] NIA....... COMPANY e e e e e e e e e e e e e e e e Ownership/Influence ..........ccccuu... ..25.300 ....|MMLIC
Massachusetts Mutual Life Insurance
. 0000 ... Barings Euro Value Add Il (BREEVA II) ........ Company Ownership/Influence .. .[MMLIC ..
. 0000 ... Barings Euro Value Add Il (BREEVA I1) . . .|C.M. Life Insurance Company . . [Ownership.. . [MMLIC
. 0000 ... Barings Euro Value Add Il (BREEVA II) ........ Barings LLC Management.... MMLIC ..
Barings Real Estate European Value Add | SCSp Massachusetts Mutual Life Insurance
20000 Liu] ceeeeereeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeees | eeeeeeee eeinenn] e | i | LGBR.... ... NIA....... COMPANY e e e e e e e e e e e e e e Ownership/Influence ..........ccccuu... LA4.000 L MMLIC e | e | e s
20000 Lou] ceeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeees | ereeeeee e e | i | LGBR.... ... NIA....... C.M. Life Insurance Company ................... ONNErSNIP.ceeeeeeieiieeeieeeeeeeeeeeeeee L4900 L [MMLIC e e | e s
20000 .oi] ceeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeees | s . LGBR.... ... NIA....... Barings LLC .... . |Management.... ..[MLIC ..
Massachusetts Mutua
20000 Lou] ceeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeees | e . 85-3449260 .. Barings Real Estate Debt Income Fund LP ...... LDE ] NIA....... Company Ownership/Influence .. .[MMLIC ..
0000 .| wevrerererrrerreereeeeeereeeeeeeeeeeeeeeeeeeenees | eeeeeees e 85-3449260 .. Barings Real Estate Debt Income Fund LP ...... LDE] s NIA....... C.M. Life Insurance Company . Influence .
20000 .oi] ceeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeees | s . 85-3449260 .. Barings Real Estate Debt Income Fund LP ...... LDE ] NIA....... Barings LLC .... . |Management.... ...[MMLIC ..
0000 .| weveerrrrrrrerrerreeeeeereeeeeeeeeeeeeeeeeeeeeees | eeeeeees e 82-5330194 .. Barings Global Em. Markets Equity Fund ....... LNC.....] e NIA....... Barings LLC .... . |Management.... ..[MMLIC ..
Barings Global Energy Infrastructure Fund | Massachusetts Mutual Life Insurance
20000 .o e | e 98-1332384 .. P ..CYM.... COMPANY -veeeeeeeree et e e e e e Ownership/Influence .........cc.coeene .100.000 ... |MMLIC
Barings Global
20000 L..| eeeeeeeeeeeereeeeeeee e eeeeeeeeeeeeees | e s 98-1332384 .. LP e ..CYM..... Baring Asset Management Limited .. . | Management.... ..[MMLIC ..
. 0000 ... Barings Global .. |Barings LLC .... Management. MLIC
. 0000 ... . Barings LLC .. |Barings LLC .... J U UUPUUUUPPPPPPPUPPPPPPITY IR MILIC
. 0000 ... . ..| 82-3867745 .. Barings Global . [MassMutual Holding LLC ..... .. | Ownership/Influence . ..|MLIC
20000 ...| eeeeeeeeeeeeieeeeeeee e eeeeeeeeeeeeees | s s 82-3867745 .. | ... Barings Global C.M. Life Insurance Company .... Ownership .. 7.000 .... |MMLIC ..
20000 .oi] ceeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeees | s . 82-3867745 .| .eevrreereens Barings Global Barings LLC ..oooveeeeiiiiiiiieii Management...........eevvvvveverereeeeeeeedhernins evinans MLIC
Barings Global
20000 Loi] ceeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeees | eeeeeeee s e | i | e | e B IRL.... MassMutual Holding LLC .....cceevveeeeeeeennennns Ownership/Influence ..........ccccuu... 219,800 L MMLIC e e | e s
Barings Global Massachusetts Mutual Life Insurance
20000 .oi] ceeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeees | s . Delaware ... Company .... Ownership 270,200 L MUMLIC e | e | e s
Barings Glob
20000 Loi] ceeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeees | eeeeeeee s e | i | e | e DElAWATE .uvvvvvvvveveervriiiiieeaeeaaavaaaaaeeaaaaanaee . C.M. Life Insurance Company ................... ONNErSNIP.ceeeeeeeeeeeeiieeeeeeeeeeeeeee L3700 Ll [MMLIC e | e | e s
Barings Global
20000 Loi] ceeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeees | eeeeeeee s e | i | e | e DElAWATE .uvvvvvvvveereivriiriiiieerraavaaaaaaaaaaaaaaae . Barings LLC ..oooveeeeiiiiiiiieii Management...........eevvvvveverereeeeeeeedhernins evinans MULIC ©eveeeeiiiieeeeeeeeevannes [ eeeeeeeeeeees [ e e
Barings Global Massachusetts Mutual Life Insurance
L0000 Lou] ceeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeees | eeeeeeee s e | i | e | LUK e . COMPANY e e e e e e e e e e e ONNErSNIP.ceeeeeeieieeeeeie e 213,200 L MMLIC e e | e s
Barings Global
20000 L] ceeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeees | ereeeeee s e | i | e | LUK e . C.M. Life Insurance Company ................... ONNErSNIP.ceeeeeeeeieeeeeeeieeeeeeeeeeeen 0,700 Ll [MMLIC e e | e s
Barings Global
L0000 L] ieeiiiiiiiieeeeeeeeeeeeeeeeeeeeeees | eeeeeeees i) eeeeeeieiiiiies | s | e | e LUK oo .. Barings LLC ...oooveeeeeiieiieeieeiieeeeeeeeeeeee Management...........eevvveveeeeeveeveeeenidhvnnnns wernnnns MMLIC o [ eeeeeeeeeeees [ eeees e
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Barings Global Special Situations Credit Fund|
L08R O N L L (T U U 1< RPN LIRLL NIA....... Barings LLC ..oooveeeeiiiiiiiiii Management..........eeeeeeeeemmmemeemeneneidiniins e MULIC s [ e [ e e
20000 Loi] ceeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeees | eeeeeeee s e | i | e | e Barings Global Technology Equity Fund ........ LRL NIA....... Barings LLC ..oooveeeeiiiiiiiieii Ownership/Influence ..........ccccuu... ..73.000 MULIC ©eveeeeiiiieeeeeeeeevannes [ eeeeeeeeeeees [ e e
Massachusetts Mutual Life Insurance
. 0000 . ...| 87-0977058 .. Barings Hotel Opportunity Venture Company Ownership/Influence ........ccoeeeeeeen} 88700 . ) MVLIC ooooiiiiiiiiiiiieiiiiieeeeeeeeeeeeeeeeeeees | e e e
0000 ..| 87-0977058 .. Barings Hotel Opportunity Venture . Barings LLC ... . |Management...
Barings Innovations & Growth Real Estate Fund| Massachusetts Mutual Life Insurance
0000 86-3661023 .. LDE] e NIA....... COMPANY e eevreeeereeeseree e e e e e e e OWNEISNIP..eeeeeeerree e ..32.800 MILIC e eeeesreeeee | eeeeeeeiee [ e
0000 ..| 86-3661023 .. .. DE... C.M. Life Insurance Company . | Ownership MULIC e
20000 Lou] ceeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeees | e | e Barings Middle Market CLO 2017-1 Ltd & LLC . |..CYM... Barings LLC Influence
0000 ...| weveereeerrmerrernreeeeeeeeeeeeeeeeeeeeereeeeeees | reeennns ceneeees] eeeereeeeeeeen Barings Middle Market CLO 2018-I ... Barings LLC ... Influence
. 0000 . Barings Middle Market CLO 2019-I . . |Barings LLC Influence..
0000 ...[98-1612604 .. Barings Middle Market CLO Ltd 2021-I . oo | --CYM... Barings LLC INFIUBNCE. oot
. 0000 . ...| 38-4010344 .. Barings North American Private Loan Fund LP DE.....[..... NIA....... MassMutual Holding LLC Ownership/Influence .. MULIC e
0000 ..| 38-4010344 .. Barings North American Private Loan Fund LP DE.....[...... NIA....... Baring Asset Management Limited ... Management
Massachusetts Mutual Life Insurance
0000 ...|98-1332384 .. Barings RE Credit Strategies VII LP .. oo | DB s NIA....... COMPANY e Ownership/Influence .. MULIC e
. 0000 . ..|98-1332384 .. Barings RE Credit Strategies VII LP .. v | DB s NIA....... Baring Asset Management Limited .............. Management
Barings Target Yield Infrastructure Debt Fund Massachusetts Mutual Life Insurance
L0000 .. f e [ 98-1567942 .. | eeviiiiiiie [ i | e | LUK NIA....... COMPANY et OWNErship....ccueeevueriniieiieeiieens ..18.400 MILIC e | e [ e
Barings Target Yield Infrastructure Debt Fund
. 0000 . 98-1567942 .. . . |Baring Asset Management Limited . | Managenment...
0000 ..| 871262754 .. Barings Transportation Fund LP ... MassMutual Holding LLC Ownership/Influence ..
Massachusetts Mutual Life Insurance
0000 .| wevrerererrrerreereeeeeereeeeeeeeeeeeeeeeeeeenees | eeeeeees e 871262754 .. | eveeiiiiiiine | eeeeeeiiiiinieen | s Barings Transportation Fund LP .................. . COMPANY e OWNErship...oceeeeeeeeeeeeeeeeeeeeeeeee | 0 8.200 L. [MMLIC e e | e s
Massachusetts Mutual Life Insurance
0000 Braemar Energy Ventures I, L.P. ...t Company . | Ownership/Influence .. ..|MLIC
. 0000 . Braemar Energy Ventures |, L.P. ...l C.M. Life Insurance Company ... . | Ownership . [MMLIC
0000 Braemar Energy Ventures I, L.P. ...t Barings LLC . | Management MILIC
. 0000 . Barings European Core Property Fund SCSp .... . [MassMutual Holding LLC .. | Ownership/Influence 7.600 .... |MMLIC ...
0000 Barings European Core Property Fund SCSp .... .|C.M. Life Insurance Company ... . [Ownership.. 0.500 .... |MMLIC ...
. 0000 . Barings European Core Property Fund SCSp .... Barings Real Estate Advisers LLC .. Management MLIC
Massachusetts Mutual Life Insurance
. 0000 . 46-5001122 .. Barings European Private Loan Fund 111 A .. .. | Company ... Ownership.. 45.200 ....|MMLIC ...
0000 38-4059932 .. Benchmark 2018-B2 Mortgage Trust ... . |Barings LLC Influence.. MILIC ...
. 0000 . co| Benchmark 2018-B4 Barings LLC ... Influence ..[MLIC
0000 ..| 38-4096530 .. Benchmark 2018-B8 Barings LLC . | Influence
. 0000 . 20-5578089 .. Barings Core Property Fund LP .. .. [MassMutual Holding LLC . | Ownership/Influence .23.300 ....|MMLIC ...
0000 20-5578089 .. Barings Core Property Fund LP .. . |Barings Real Estate Advisers LLC Management... MILIC ...
Massachusetts Mutual Life Insurance
0000 35-2531693 .. | eeiiiiiiiiiin | eeeeeeenieieienn | e Cornerstone Permanent Mortgage Fund 111 LLC MA...f ..t NIA....... COMPANY e Ownership/Influence .........cccc...... .100.000 ... [MMLIC oo | eeeeeeeeeeees | e e
Massachusetts Mutual Life Insurance
. 0000 ... 811793735 | e | e Cornerstone Permanent Mortgage Fund IV LLC .. |..MA.....]...... NIA....... Company Ownership.. .100.000 ... [MMLIC oo
Massachusetts Mutual Life Insurance
. 0000 ... .. 90-0991195 .. 0001597511 .. Gateway Mezzanine Partners Il LP ... Company . | Ownership/Influence .. 234,800 . [MMLIC e e | e e
. 0000 ... 90-0991195 .. 0001597511 .. Gateway Mezzanine Partners || LP .|C.M. Life Insurance Company . [Ownership.. .5.200 ...
. 0000 ... ..|90-0991195 .. 0001597511 .. Gateway Mezzanine Partners Il LP ... Barings LLC . | Management
Massachusetts Mutual Life Insurance
L0000 .. f e | e e 371708623 .. [ eovioiieii [ i | e Great Lakes I11, L.P. coviiiiiiiiiiiiiiiiinens LDE ] NIA....... COMPANY -reeeuereesirreesire e e e e s e e e sneeans Ounership/Influence .........ccocoeens ..41.400 L LT OUOPPPPTPPPPUTPUPTUTORS IFPTTPOUPRTTY FRVPPPRION
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20000 Lou] ceeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeees | s . 37-1708623 .. | evvvvveverenn | evvvvvrnrneninns | i Great Lakes |11, L.P. wooevviiiiiiiiiiiiiiiiiiiines LDE ] NIA....... Barings LLC ..ooooveeeeeiiiiiieiie Management...........eevvevvveereeeereeeeedheneins evnnnns MULIC ©eveeeeeiieeeeeeeeeeeneinnes [ eeeeeeeeeeees [ e e
Massachusetts Mutual Life Insurance
20000 .oi] ceeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeees | s . GIA EU Holdings - Emerson JV Sarl .... e LUK NIA....... Company Ownership/Influence .. G MMLIC e | e e
20000 L..| eeeeeeeeeeeereeeeeeee e eeeeeeeeeeeeees | e s GIA EU Holdings - Emerson JV Sarl e | LUK NIA....... Barings LLC . Management MULIC s [ e [ e e
JPMCC Commercial Mortgage Securities Trust
20000 o[ e | e e 384041011 .| oeeeiieies [ e | e 2017-0P7 e N NIA....... Barings LLC ...ooovveeiiieiieeeeee e INFIUBNCE. .eeereeeeieeeeeieeeeeeeed e e MILIC e eeeesreeeee | eeeeeeeiee [ e
JPMDB Commercial Mortgage Securities Trust
20000 o[ e | e e 38-4032059 .. [ .eeeeeeierin [ e | e 2017-C5 e N NIA....... Barings LLC ...oeevieeiiieiieeeee e INFIUBNCE. .eeereeeeieeiie e e e MILIC e eeeesreeeee | eeeeeeeiee [ e
Massachusetts Mutual Life Insurance
20000 L..| eeeeeeeeeeeiieeeeeeee e eeeeeeeeeeeeeeees | e s 04-1590850 .. | wevvvvvrrrenne | ervmemmmmnnninnn | e Miami Douglas Two GP LLC ......cevvvvvvverveeennnns LDE] s NIA....... COMPANY e Influence......coeeeeeie 00,000 ... [MMLIC e | eeeeeeeeeeeee | e e
20000 .oi] ceeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeees | s . 04-1590850 .. | wevvvvvvvrrenn | wrvrrrrnrenninne | e, Miami Douglas Two GP LLC .....cevvvvvvvvvvvernnnnns LDE ] NIA....... C.M. Life Insurance Company ................... INfIUBNCE. . .uee 0,000 L. [MMLIC e | e | e s
Massachusetts Mutual Life Insurance
20000 Lou] ceeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeees | s . 04-1590850 .. Miami Douglas Two LP ... LDE ] NIA....... Company Ownership 1.90.000 ... [MMLIC ooeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeees | eeeeeeeieeens | e s
20000 L..| eeeeeeeeeeeiieeeeeeee e eeeeeeeeeeeeeeees | e s 04-1590850 .. Miami Douglas Two LP ... LDE] s NIA....... C.M. Life Insurance Company . Ownership 210,000 L. [MMLIC e e | e e
Massachusetts Mutual Life Insurance
20000 .o e | e 04-1590850 .. [ .everevveenene [ ererriieiiis | e Miami Douglas Three MM LLC .......ccovveernnnenne LDE] e NIA....... COMPANY veeevree e e seree e e e e e OWNEISNIP..eeeeeeerree e .100.000 ... [MULIC e [ eeeeiireeee | e e
Massachusetts Mutual Life Insurance
20000 o[ e | e e 87-4021641 .. [ .ooereiieeee [ e | e MV BIG Peninsula Co-Invest Member LLC ........ LDE] e NIA....... COMPANY -veeeeeeeree et e e e e e OWNEISNIP.ceeeeeeesree e 227,800 ... [MULIC i [ e | e e
20000 .oi] ceeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeees | s . 874021641 .. | ooevvviiiiinn | rerrrririiiinen | e MM BIG Peninsula Co-Invest Member LLC ........ LDE ] NIA....... C.M. Life Insurance Company ................... ONNErSNIP.ceeeeeeeeieeieieeeeeeeeeeeeeee 20,800 L. [MMLIC e | e | e s
Massachusetts Mutual Life Insurance
20000 .| e [ | e [ [ ] M CM Holding LLC ..oovveiiiiiiiiiicciiccee LDE] NIA....... COMPANY et OWNErship....ccuveerveriniieiieeiieens .100.000 L. [MULIC e [ | e e
Massachusetts Mutual Life Insurance
. 0000 . 04-1590850 .. MM Direct Private Invetment Holding ........... LDE ] NIA....... Company .... Ownership .100.000 ... |MMLIC ..
Massachuset
. 0000 . 81-3000420 .. MM Debt Participations LLC .... LDE ] NIA....... Company Ownership/Influence .. .100.000 ... |MMLIC ..
0000 81-3000420 .. MV Debt Participations LLC .... LDE] e NIA....... Barings LLC . Management WILIC ..
Massachusetts Mutual Life Insurance
0000 20-8856877 .. Somerset Special Opportunities Fund L.P. .... |..DE.....]...... NIA....... Company Ownership/Influence .. ..40.100 ....|MMLIC ..
. 0000 . 20-8856877 .. Somerset Special Opportunities Fund L.P. .... |..DE.....|...... NIA....... C.M. Life Insurance Company . Ownership .. 1.900 .... |MMLIC ..
Massachusetts Mutual Life Insurance
. 0000 . 35-2553915 .. Ten Fan Pier Boulevard LLC .... COMPANY e e e e e e e e e e e e e e e e e e ONNErSNIP.ceeeeeeeeieeieeeeeie e .100.000 ... |MMLIC ..
0000 ..|41-2280127 .. Tower Square Capital Partners , LPo . |Barings LLC . . |Management.......... MILIC
. 0000 . 41-2280127 .. Tower Square Capital Partners Il1, L.P. ..... MassMutual Holding LLC . | Ownership/Influence .. .[MMLIC ..
Massachusetts Mutual Life Insurance
. 0000 . 41-2280129 .. Tower Square Capital Partners I11A, L.P. .... |..DE.....]...... NIA....... Company Ownership/Influence .. .[MMLIC ..
0000 41-2280129 .. Tower Square Capital Partners I11A, L.P. ....|..DE.....]...... NIA....... Barings LLC . Management MILIC ..
Massachusetts Mutual Life Insurance
20000 .o e | e 04-1590850 .. [ .everevveerene [ ererriieniies | e Trailside MM Member LLC .....oovvvernieeiiiene LDE] e NIA....... COMPANY -veeeeeeeree et e e e e e OWNEISNIP..eeeeeeerree e 2.86.970 L [MUILIC oo [ e | e e
20000 .oi] ceeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeees | s . 04-1590850 .. | wevvvvvvvrrene | wrvrrrrnrenninns | e, Trailside MM Member LLC ...........cceeeeeeiiiiiis LDE ] NIA....... C.M. Life Insurance Company ................... ONNErSNIP.ceeeeeeeeieeieeeeeie e L7400 L [MMLIC e e | e s
Massachusetts Mutual Life Insurance
20000 .oi] ceeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeees | s . 04-1590850 .. | wevvvvvvvrrene | wrvrrrrnrenninns | e, Trailside MM Member I LLC ....ovvvvvvvnnnnnnnnnee LDE ] NIA....... COMPANY e e e e e e e e e e e e e e e e e e OWNNErSNipP..ceeeeeeeeieeeeeiieeeeeeeeeeeee i s MULIC ©eveeeeiiiieeeeeeeeevannes [ eeeeeeeeeeees [ e e
Massachusetts Mutual Life Insurance
20000 .oi] ceeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeees | s . 83-1325764 .. Washington Gateway Two LLC .... LDE ] NIA....... Company Ownership .96.020 ... [MMLIC oo | e | e s
20000 ...| eeeeeeeeeeeeieeeeeeee e eeeeeeeeeeeeees | s s 83-1325764 .. Washington Gateway Two LLC .... LDE] s NIA....... C.M. Life Insurance Company . Ownership o B.700 L. [MMLIC e e | e e
Massachusetts Mutual Life Insurance
20000 ...| eeeeeeeeeeeeieeeeeeee e eeeeeeeeeeeeees | s s 320574045 .. | ieiiiiiiiiiin | eeeeeeeniennieen | e Washington Gateway Three LLC ............eeeeeeee LDE] s NIA....... COMPANY e OWNErship..coeeeeeeeeeeeeee e 195,380 L. [ MMLIC e e | e e
20000 .oi] ceeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeees | s . 32-0574045 .. | eeiiiiiiiiiin | eeeeeniiiiiinen | e, Washington Gateway Three LLC ........ccevvveeee LDE ] NIA....... C.M. Life Insurance Company ................... ONNErSNIP.ceeeeeeeeieeieieeeeeeeeeeeeeee L1400 L MMLIC e e | e s
Massachusetts Mutual Life Insurance
. 0000 ... 88-3861481 .. West 37th Street Hotel LLC .... e | DB e NIA....... Company Ownership ....|MMLIC ..
. 0000 ... ..| 88-3861481 .. West 37th Street Hotel LLC . .. |C.M. Life Insurance Company . . | Ownership.. . |MMLIC
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Massachusetts Mutual Life Insurance
0000 .| weveeeermemmmmmereereeereeereeeeeeeeeeeeeeeeeeees | erreeeees veneee ] eeeereeei | s | e | e Martel1o Re ooeeeeeeeeeee e BW....J...... NIA....... COMPANY e Ownership/Influence ..........cccc...... 20,300 ..ol [MMLIC e | e | e e
Babson Capital Loan Strategies Master Fund LP|
0000 ...| weveeeeeremmemmererenerereeeeeeeeereeeeeseeeeeees | erreennee mveseee ] eeerrereeeiis | s | e | e | e oM. NIA....... Barings LLC ..ooovveeeiiiiiiiiii Management..........eeeeeeeeeemmemeemeeieedhiniins e MULIC s [ e [ e e
Barings China Aggregate Bond Private
0000 Securities Investment Fund ............ccceeeee. LCHN.... e NIA....... Barings LLC ..oooveeeiiiiiiiiiii Management..........coeeeeeeeemiieeeenennasd
. 0000 . Barings European Growth Trust Fund LGBR.... ... NIA....... Barings LLC .... . | Ownership/Influence ..
0000 Barings Global High Yield Fund . . |Barings LLC . . |Management
. 0000 . CCIC Fund Barings LLC .... . | Ownership/Influence ..
Massachusetts Mutual Life Insurance
. 0000 . 71-1018134 .. Great Lakes |1 LLC LDE ] NIA....... Company Ownership 10.600
0000 71-1018134 .. Great Lakes |1 LLC LDE] s NIA....... C.M. Life Insurance Company . Ownership 0.980
Massachusetts Mutual Life Insurance
0000 04-1590850 .. Wood Creek Venture Fund LLC ...................... COMPANY e Ownership ..40.000 ...
. 0000 . 13-1935920 .. MMLIC Debt Participations LLC ... Massachusetts Mutual Ascend . Ownership .100.000 ...
Massachusetts Mutual Life Insurance
20000 Lou] ceeeeeeeeeeeeeeeeeeeeeeeereeeeeeeeeeeeeeeeeeeeees | eeeeeeee s e | i | e | Barings California Mortgage Fund IV ........... L CA ] NIA....... COMPANY e e e e e e e e e e e ONNErSNIP.ceeeeeeieeieeiiieieeee e .100.000 ... [MMLIC ooeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeees | eeeeeeeieeees | e s
Massachusetts Mutual Life Insurance
. 0000 ... Barings Unbrella Fund LUX SCSp SICAV RAIF ... |..LUX....]...... NIA....... Company Ownership ..50.000 ....|MMLIC ..
. 0000 ... Barings Umbrella Fund LUX SCSp SICAV RAIF ... |..LUX....]...... NIA....... C.M. Life Insurance Company . Ownership .. 2.300 .... |MMLIC ..
Massachusetts Mutual Life Insurance
. 0000 ... 82-2285211 .. Calgary Railway Holding LLC .. COMPANY e Ownership ..90.000 ....|MMLIC ..
. 0000 ... 82-2285211 .. Calgary Railway Holding LLC .. C.M. Life Insurance Company . Ownership ..10.000 ....|MMLIC ..
Massachusetts Mutual Life Insurance
. 0000 ... 82-3307907 .| evvvrrrrrrinn | ervrrrrrriininen | e Cornbrook PRS Holdings LLC .....cceveveeveeeennns LDE ] NIA....... COMPANY e e e e e e e e e e e e e e e e e e ONNErSNIP.ceeeeeeieiieeiiieeeeeeeeeeeeee .100.000 ... [MMLIC ooeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeees | eeeeeeeieeees | e s
Massachusetts Mutual Life Insurance
. 0000 ... 954207717 .| wevevevvveninn | erevrrnniiinines | s Cornerstone California Mortgage Fund | LLC .. |..CA.....]...... NIA....... COMPANY e e e e e e e e e e e ONNErSNIP.ceeeeeeieiieeiiieeeeeeeeeeeeee .100.000 ... [MMLIC ooeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeees | eeeeeeeieeees | e s
Massachusetts Mutual Life Insurance
. 0000 ... 954207717 .| wevevvvevenenn | rvverinriininen | i Cornerstone California Mortgage Fund Il LLC |..CA.....]...... NIA....... COMPANY e e e e e e e e e e e e ONNErSNIP.ceeeeeeieiieeiiieeeeeeeeeeeeee .100.000 ... [MMLIC ooeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeees | eeeeeeeeeeens | e s
Cornerstone California Mortgage Fund 111 LLC Massachusetts Mutual Life Insurance
. 0000 ... 95-4207717 .| eveveiieiie | e | i | LCALL NIA....... COMPANY et OWNErship....ccuveerveriniieiieeiieens .100.000 L. [MULIC e [ | e e
Massachusetts Mutual Life Insurance
. 0000 ... 56-2630592 .. Cornerstone Fort Pierce Development LLC ...... Company Ownership ..90.000 ....|MMLIC ..
. 0000 ... ..| 56-2630592 .. Cornerstone Fort Pierce Development LLC ...... .|C.M. Life Insurance Company . . [Ownership.. ..5.900 .... |MMLIC
Massachusetts Mutual Life Insurance
. 0000 ... 45-2632610 .. Cornerstone Permanent Mortgage Fund .... LMALL NIA....... Company Ownership .100.000 ... |MMLIC ..
. 0000 ... 45-2632610 .. Cornerstone Permanent Mortgage Fund .... LMALL NIA....... Barings LLC . Management.... MLIC ..
Massachusetts Mutual Life Insurance
. 0000 ... 61-1750537 .. Cornerstone Permanent Mortgage Fund 11 ....... MA.....[...... NIA....... Company Ownership LIMMLIC ..
. 0000 ... 61-1750537 .. Cornerstone Permanent Mortgage Fund 11 ....... MA...f ..t NIA....... Barings LLC . Management.... MILIC ..
Massachusetts Mutual Life Insurance
. 0000 ... 61-1793735 .. Cornerstone Permanent Mortgage Fund IV ....... MA...f ..t NIA....... Company ... . Ownership .100.000 ... |MMLIC ..
Massachusetts Mutual Life Insurance
20000 .o e | e 20-0348173 .| eeeeeiieee [ e | e CREA/PPC Venture LLC .....ccoveervveeiieeiiieene LDE] e NIA....... COMPANY e eevreeeereeeseree e e e e e e e OWNEISNIP..eeeeeeerree e 2.28.500 ... [MULIC e [ e | e e
Massachusetts Mutual Life Insurance
20000 .o e | e 82-2783393 .. [ .eeeieiienie [ e | e Danville Riverwalk Venture, LLC ........coc.... LDE] e NIA....... COMPANY -veeeeeeeree et e e e e e OWNEISNIP..eeeeeeerree e 294400 L MULIC oo [ e | e e
Massachusetts Mutual Life Insurance
20000 .o e | e 04-1590850 .. [ .everevveerene [ ererriieniies | e DPI Acres Capital SPV LLC ..coceveeveveeiiiennns LDE] e NIA....... COMPANY e eevreeeereeeseree e e e e e e e OWNEISNIP..eeeeeeerree e .100.000 ... [MULIC e [ eeeeiiieeene | e e
Massachusetts Mutual Life Insurance
20000 ...| eeeeeeeeeeeeieeeeeeee e eeeeeeeeeeeeeees | e e 04-1590850 .. | eevevrrerreenn | ervmmmmmnenninnn | e Euro Real Estate Holdings LLC ................... LDE] s NIA....... COMPANY e OWNErship..coeeeeeeeeeeeeeeeeeeeeeeeeee 50,000 ....[MMLIC oo [ eeeeeeeeeeees | e e
Massachusetts Mutual Life Insurance
L0000 .. f e | e e 20-3347091 | i [ i ] e Fan Pier Development LLC ...ooovvveiiniinnnnne LDE ] NIA....... COMPANY -reeeurreesirieesiree e e s e e e eneeans OWNErSNIP..eeierieiieieireeein e ..65.000 L. MULIC oo | eeeniiieennn | e e
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20000 Lou] ceeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeees | s . 20-3347001 .. | ceviiiiiiiiien | ereeeeriieieieee | e, Fan Pier Development LLC .....ccovvvvvivreinnnnnnns LDE ] NIA....... C.M. Life Insurance Company ................... ONNErSNIP.ceeeeeeieiieeeieeeeeeeeeeeeeee 55,900 L [MMLIC e | e | e s
Massachusetts Mutual Life Insurance
L0000 .o f e [ 04-1590850 .. [ ..oovevvvevine [ eerriiiiii | e GIA EU Holdings LLC ...cccvviviiiiiiiiiiiiiiens LDE] NIA....... COMPANY et OWNErship....ccueeevveriniiniiieeiieens .100.000 L. [MULIC v [ | e e
Massachusetts Mutual Life Insurance
20000 Lou] ceeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeees | s . 81-5360103 .. | .eevvvvvvrrine | eevrrrririininen | e Landmark Manchester Holdings LLC ............... LDE ] NIA....... COMPANY e e e e e e e e e e e ONNErSNIP.ceeeeeeieiieeeieeeeeeeeeeeeeee .100.000 ... [MMLIC ooeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeees | eeeeeeeeieees | e s
Massachusetts Mutual Life Insurance
. 0000 ... 04-1590850 .. MM Brookhaven Member LLC ... LDE ] NIA....... Company .... Ownership ..95.000 ....|MMLIC ..
Massachuset
. 0000 ... 04-1590850 .. MM Kannapolis Industrial Member LLC .... D] e NIA....... Company Ownership ..82.700 ....|MMLIC ..
. 0000 ... 04-1590850 .. MM Kannapolis Industrial Member LLC .... LDE] s NIA....... Massachusetts Mutual Ascend . Ownership ..12.300 ....|MMLIC ..
Massachusetts Mutual Life Insurance
. 0000 ... 04-1590850 .. MM East South Crossing Member LLC .............. LDE] s NIA....... COMPANY e OWNErship..cooeeeeeeeeeeeeeeee e ..95.000 ....|MMLIC
Massachusetts Mutual Life Insurance
. 0000 ... 04-1590850 .. MM Horizon Savannah Member LLC .... Company Ownership ..95.000 ....|MMLIC ..
. 0000 ... ..| 04-1590850 .. MM Horizon Savannah Member LLC . .. .|C.M. Life Insurance Company . . [Ownership.. .. 3.700 .... |MMLIC
. 0000 ... ..| 04-1590850 .. MM National Self-Storage Program Member LLC |.. .|C.M. Life Insurance Company . . [Ownership.. ..98.000 ....|MMLIC
.0000 ... 04-1590850 .. MM 1400 E 4th Street Member LLC ................ C.M. Life Insurance Company .... Ownership ..96.000 ....|MMLIC ..
Massachusetts Mutual Life Insurance
. 0000 ... 80-0948028 .. One Harbor Shore LLC ... LDE ] NIA....... Company Ownership ..94.990 ....|MMLIC ..
. 0000 ... 80-0948028 .. One Harbor Shore LLC ... LDE] s NIA....... C.M. Life Insurance Company . Ownership .. 6.000 .... |MMLIC ..
Massachusetts Mutual Life Insurance
20000 L..| eeeeeeeeeeeiieeeeeeee e eeeeeeeeeeeeeeees | e s 04-1590850 .. | wevevvvrrreene | eeveemmmnnnninnn | e PACO France Logistics LLC ..........euvuueeennnnee LDE] s NIA....... COMPANY e OWNErship...ooeeeeeeeeeeeeeeeeeeeeeeeee | .100.000 ... [MMLIC oo | eeeeeeeeeeeee | e e
Salomon Brothers Commercial Mortgage Trust
20000 .. e [ e | e | e [ | 2001MM <o LDE] e NIA....... Barings Real Estate Advisers LLC ............ INFIUBNCE. .eeereeeeieeiie e e e MULIC e | eeeeeeeiee [ e
Massachusetts Mutual Life Insurance
20000 o[ e | e e 81-5273574 .| eveeeieeeen | e | e Three PW Office Holding LLC ......ccveerueeennne LDE] e NIA....... COMPANY -veeeeeeeree et e e e e e OWNEISNIP..eeeeeeerree e 295100 L. [MULIC i [ eeeeireeen | e e
Massachusetts Mutual Life Insurance
20000 ...| eeeeeeeeeeeeieeeeeeee e eeeeeeeeeeeeees | s s 82-3250684 .. | ...oeeiiiiiiin | eeeeeneiieiiieen | e Unna, Dortmund Holding LLC .......ccccoeinnnnnen LDE] s NIA....... COMPANY e OWNErship..cooeeeeeeeeeeeeeeee e .100.000 ... [MMLIC oo | eeeeeeeeeeees | e e
Massachusetts Mutual Life Insurance
. 0000 ... 45-5401109 .. Washington Gateway Apartments Venture LLC ... [.. Company Ownership ..95.440 ...
. 0000 ... ..| 45-5401109 .. Washington Gateway Apartments Venture LLC ... [.. . |C.M. Life Insurance Company . . [Ownership.. .. 4.800 ...
Massachusetts Mutual Life Insura
20000 .oi] ceeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeees | s . 51-0529328 .| ..oevvverenns 0000927972 .. | weveeeeeieieeeieeeieeeeeeeeees MassMutual Premier Main Street Fund ........... LMALL NIA....... COMPANY e e e e e e e e e e e e e e e e e e ONNErSNIP.ceeeeeeeeeeeeiieeeeeeeeeeeeeee ..88.800 ... [MMLIC oooeeeeeeeieee e | e | e e
MassMutual Premier Strategic Emerging Markets Massachusetts Mutual Life Insurance
L0000 .o f e [ 26-3229251 .| eeiieene 0000927972 .. | tevcreeiieeee e Fund .oooeiii LMALL) NIA....... COMPANY et OWNErship....ccueeevveriniiniiieeiieens 227100 L MULIC e [ | e e
Massachusetts Mutua
20000 .oi] ceeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeees | s . 04-3512593 .| .eevrrrrreens 0000916053 .. | weveeeereiiiieiieeieeeeeeeeeees MassMutual Select Fundamental Growth Fund ... |..MA.....|...... NIA....... COMPANY e e e e e e e e e e e e e e ONNErSNIP.ceeeeeeeeeeeeiieeeeeeeeeeeeeee 30400 L [MMLIC e | e | e s
Massachusetts Mutua
20000 .oi] ceeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeees | s . 42-1710935 .| .eovvvveeeens 0000916053 .. | weveeeereiieiiiieiieeeeeeeeeees MassMutual Select Mid-Cap Value Fund ......... LMALL NIA....... COMPANY e e e e e e e e e e e e e e e ONNErSNIP.ceeeeeeeeieeieieeeeeeeeeeeeeee 1.29.200 ... [MMLIC oo | e | e s
MassMutual Select Small Capital Value Equity Massachusetts Mutua
L0000 .o f e [ 02-0769954 .| ............. 0000916053 .. | ooeveveireriiieeriee e Fund .oooeiii LMALL) NIA....... COMPANY et Influence.....coeveviiiciiiiiiiiiiinns 20000 L JMULIC oo [ | e e
Massachusetts Mutua
20000 .oi] ceeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeees | s . 04-3584140 .| .eovvvrvrennns 0000916053 .. | weveeeereiieiiiieiieeeeeeeeeees MassMutual Select Small Company Value Fund . |..MA.....|...... NIA....... COMPANY e e e e e e e e e e e ONNErSNIP.ceeeeeeeeieeieieeeeeeeeeeeeeee 218,200 L MMLIC e e | e s
MassMutual Select T. Rowe Price Retirement Massachusetts Mutua
L0000 .o f e [ 82-3347422 .. 0000916053 .. 2005 Fund LMALL) NIA....... Company ... Ounership 25,400 L IMULIC L [ | e e
MassMutual Massachusetts Mutua
L0000 .o f e [ 82-3355639 .. | ....coceenn 0000916053 .. | ooeveveireriiieeriee e 2010 Fund LMALL) NIA....... COMPANY et Influence.....coeveviiiciiiiiiiiiiinns 20000 L. [MULIC oo [ | e e
MassMutual Massachusetts Mutua
L0000 .o f e [ 82-3382389 .| ....occeenn 0000916053 .. | ooeveeeireeiiieeiiee e 2015 Fund LMALL) NIA....... COMPANY et Influence.....coevvvieiciiiiiiiiiiiens 20000 L JMULIC o [ | e e
MassMutual Massachusetts Mutua
L0000 ..f e | e 82-3396442 .| ..o 0000916053 .. | .ooveiiiiiiiiiiiiiiiieiiee 2020 Fund LA NIA....... COMPANY .eiiuvriiiiiiiiice e Influence....couveiouiiiiiiiiiiiiiienne .. 0.000 L. [MULIC o [ | e e
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STATEMENT AS OF MARCH 31, 2023 OF THE MassMutual Ascend Life Insurance Company

SCHEDULE Y

PART 1A - DETAIL OF INSURANCE HOLDING COMPANY SYSTEM

1 2 3 4 13 14 15 16
Type If
of Control Control
(Ownership, is Is an
Name of Securities Relation- Board, Owner- SCA
Exchange Domi- ship Management, ship Filing
NAIC if Publicly Traded Names of ciliary to Attorney-in-Fact, Provide Re-
Group Company ID Federal (U.S.or Parent, Subsidiaries Loca- | Reporting Directly Controlled by Influence, Percen- Ultimate Controlling quired?
Code Group Name Code Number RSSD CIK International) Or Affiliates tion Entity (Name of Entity/Person) Other) tage Entity(ies)/Person(s) (Yes/No) *
MassMutual Select T. Rowe Price Retirement Massachusetts Mutual Life Insurance
20000 .| s e e 82-3417420 .. | ..oooeennn 0000916053 .. | oooeeieeeeeeiiieee e 2025 FUND .o LMAL) NIA....... COMPANY ...t e e Influence......coovcuininiiiiiiiinns 20,000 ... [MULIC .oooeiiee e [
MassMutual Select T. Rowe Price Retirement Massachusetts Mutual Life Insurance
20000 .| s e e 82-3430358 .. | .............. 0000916053 .. | oooeeeeeeeeeiiiiee e 2030 FUND oo LMAL) NIA....... COMPANY ...eeeiieee e Influence......coovciiiiniiiiiiiinns 20,000 ... [MULIC .ooeeiee e [
MassMutual Select T. Rowe Price Retirement Massachusetts Mutual Life Insurance
20000 .| s e e 82-3439837 .. | ..oooerinnnn 0000916053 .. | oooeeieeeeeeiiieee e 2035 FUND ..o LMAL) NIA....... COMPANY ...eeeiieee e Influence......coovcuininiiiiiiiinns 20,000 ... [MULIC .oooeiiee e [
MassMutual Select T. Rowe Price Retirement Massachusetts Mutual Life Insurance
20000 .| s e e 82-3451779 .| .eeeeerinns 0000916053 .. | oooeeeeeeee e 2040 FUND ..oeeeeieee e LMAL) NIA....... COMPANY .. Influence......coovciiiiniiiiiiiinns 20,000 ... [MULIC .ooeeiee e [
MassMutual Select T. Rowe Price Retirement Massachusetts Mutual Life Insurance
20000 .| s e e 82-3472295 .| ..oooeiinnnn 0000916053 .. | oooeeeeeeeeeiieee e 2045 FUND ..o LMAL) NIA....... COMPANY ...eeeiieee e Influence......coovcuininiiiiiiiinns 20,000 ... [MULIC .oooeiiee e [
MassMutual Select T. Rowe Price Retirement Massachusetts Mutual Life Insurance
20000 .| s e e 82-3481715 .. | ..ooeeennnn 0000916053 .. | oooeeeeeeee e 2050 FUND ..o LMAL) NIA....... COMPANY ..o Influence......coovciiiiniiiiiiiinns 20,000 ... [MULIC .ooeeiee e [
MassMutual Select T. Rowe Price Retirement Massachusetts Mutual Life Insurance
20000 .| s | e 82-3502011 .. | .....coeeeee 0000916053 .. | oooeeieeeee e 2055 FUND ..o LMAL) NIA....... COMPANY ...eeeiieee e Influence......coovcuininiiiiiiiinns 20,000 ... [MULIC .oooeiiee e [
MassMutual Select T. Rowe Price Retirement Massachusetts Mutual Life Insurance
20000 L. s | e 82-3525148 .. | .............. 0000916053 .. | oooeeeeeeee e 2060 FUND ..oeeeeeiieee e LMAL) NIA....... COMPANY ...eeeiieee e Influence......coovciiiiniiiiiiiinns 20,000 ... [MULIC .ooeeiee e [
MassMutual Select T. Rowe Price Retirement Massachusetts Mutual Life Insurance
. 0000 ... ..|82-3533944 .. 0000916053 .. Balanced Fund .. LMAL) NIA....... Company Influence......cooocuiiiiiiiiiiiinns 0,000 ... [MULIC .oooeee e
Massachusetts Mutua
20000 L. s | e 46-4257056 .. | .ooooiiiiinns | e | e ML Series International Equity Fund ......... AL NIA....... COMPANY .. Influence......coovciiiiniiiiiiiinns 2100000 ... [MULIC ..oooiiiie e [ s s
Massachusetts Mutual Life Insurance
20000 L..| eeeeeeeeeeeereeeeeeee e eeeeeeeeeeeeees | e s 47-3529636 .. | .eeeeeeerieinn | eeeeeeeneennienn | e ML Series Il Dynamic Bond Fund ................ LMALL NIA....... COMPANY e Influence......ccooeeeiinnee 00,000 ... [MMLIC e | eeeeeeeeeeees | e e
Massachusetts Mutual Life Insurance
20000 L. s | e 47-3544629 .. | .ooooiiiiiins | | s ML Series Il Equity Rotation Fund ............ AL NIA....... COMPANY .. OWNership.......oceuveeeeiiiiiiieees 295,800 L. [MULIC oo [
Massachusetts Mutual Life Insurance
20000 .| s e e 27-1933389 .. | ..oooerinnnn 0000916053 .. | oooeeieeeee e MassMutual RetireSMART 2035 Fund ............... AL NIA....... COMPANY ...eeeiieee e OWnership.......coeuueeeeiiiiiiieees 23.900 L. [MMLIC oo [
Massachusetts Mutual Life Insurance
20000 .| s e e 27-1932769 .. | ..oooerrnnen 0000916053 .. | oooeeieeeee e MassMutual RetireSMART 2045 Fund ............... AL NIA....... COMPANY .. OWNership.......ooecuveeeeiiiiiiieees 2.8.800 ... [MMLIC oo [
Massachusetts Mutual Life Insurance
20000 .| s e e 46-3289207 .. | ...occoonneen 0000916053 .. | oooeeeeeeeeeiiiiee e MassMutual RetireSMART 2055 Fund ............... AL NIA....... COMPANY ...eeeiieee e OWNership.......ooecuveeeeiiiiiiieees 222,900 L [MULIC oo [
Massachusetts Mutual Life Insurance
20000 .| s e e 47-5326235 .. | ..oooooinnnn 0000916053 .. | oooeeeeeeeeeiiiiee e MassMutual RetireSMART 2060 Fund ............... AL NIA....... COMPANY ..eeeiieee e OWNership.......coecveeeeiiiiiiieees 243,800 L. [MULIC oo [
Massachusetts Mutual Life Insurance
20000 .| s e e 45-1618155 .. | .............. 0000916053 .. | oooeeeeeeee e MassMutual 20/80 Allocation Fund ............... AL NIA....... COMPANY .. Influence......coovciiiiniiiiiiiinns 2100000 ... [MULIC ..oooiiiie e [ s s
Massachusetts Mutual Life Insurance
20000 .| s e e 45-1618222 .. | .............. 0000916053 .. | oooeeeeeeee e MassMutual 80/20 Allocation Fund ............... AL NIA....... COMPANY .. OWNership.......ocecuveeeeiiiiiiieees 251,600 L. [MULIC oo [
Massachusetts Mutual Life Insurance
20000 .| s e e 03-0532464 .. | .............. 0000916053 .. | oooeeeeeeee e MassMutual RetireSMART In Retirement Fund ... |..MA.....|...... NIA....... COMPANY ..o OWNership.......ocecuveeeeiiiiiiieees 22,000 ... [MULIC .oooeeee e e
Massachusetts Mutual Life Insurance
. 0000 ... ..|45-1618262 .. 0000916053 .. MassMutual 40/60 Allocation Fund ............... AL NIA....... Company Influence......coovciiiiniiiiiiiinns 2100000 ... [MULIC ..oooeiiiee e
Massachusetts Mutua
20000 L. s | e 45-1618046 .. | .............. 0000916053 .. | oooeeeeeeee e MassMutual 60/40 Allocation Fund ............... AL NIA....... COMPANY ...eeeiieee e OWNership.......ocecuveeeeiiiiiiieees 2100000 ... [MULIC ..oooiiiie e [ s s
Massachusetts Mutual Life Insurance
. 0000 ... ..|45-1618046 .. 0000916053 .. MassMutual ishares 60/40 Allocation Fund .... |..MA.....|...... NIA....... Company Ownership.. 78,400 L [MULIC .o
Massachusetts Mutua
20000 L. s | e 04-3212054 .. | .....cceeee 0000916053 .. | oooeeeeeeeeeiieee e MassMutual Balanced Fund ..............ccceeeees LMAL) NIA....... COMPANY ...eeeiieee e OWNership.......oceuveeeeiiiiiiieees 2100000 ... [MULIC ..oooiiiie e [ s s
Massachusetts Mutual Life Insurance
20000 L. s | e 04-3556992 .. | .............. 0000916053 .. | oooeeeeeeeeeiieee e MassMutual Blue Chip Growth Fund ............... AL NIA....... COMPANY ..eeeiieee e OWNership.......oceuveeeeiiiiiiieees 2100000 ... [MULIC ..oooiiiie e [ s s
Massachusetts Mutual Life Insurance
20000 L. s | e 04-3277549 .| .eooeerrnnns 0000916053 .. | oooeeeeeeeeeiieee e MassMutual Core Bond Fund ..............cccccceee LMAL) NIA....... COMPANY ... OWNership.......oceuveeeeiiiiiiieees 2100000 ... [MULIC ..oooiiiieee e [ e s
Massachusetts Mutual Life Insurance
20000 L. s i e 04-3539084 ..| .............. 0000916053 .. | .ooiiiiiiiiiiiiiiieee s MassMutual Disciplined Growth Fund ............ AL NIA....... COMPANY ettt OWnership......oooeuuieeeiiiiiiiens 2100000 ... [MMLIC .oooiiiiiiiiiiiiiiiiiiiiieeeeeis | e
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STATEMENT AS OF MARCH 31, 2023 OF THE MassMutual Ascend Life Insurance Company

SCHEDULE Y

PART 1A - DETAIL OF INSURANCE HOLDING COMPANY SYSTEM

1 2 3 4 13 14 15 16
Type If
of Control Control
(Ownership, is Is an
Name of Securities Relation- Board, Owner- SCA
Exchange Domi- ship Management, ship Filing
NAIC if Publicly Traded Names of ciliary to Attorney-in-Fact, Provide Re-
Group Company ID Federal (U.S.or Parent, Subsidiaries Loca- | Reporting Directly Controlled by Influence, Percen- Ultimate Controlling quired?
Code Group Name Code Number RSSD CIK International) Or Affiliates tion Entity (Name of Entity/Person) Other) tage Entity(ies)/Person(s) (Yes/No) *
Massachusetts Mutual Life Insurance
20000 .| s e e 04-3539083 .. | .............. 0000916053 .. | oooeeieeeeeeiiieee e MassMutual Disciplined Value Fund .............. LMAL) NIA....... COMPANY ...t e e OWNership.....cceeiiiiiiie e 2100000 ... [MULIC ..oooiiieee e [ s s
Massachusetts Mutual Life Insurance
20000 .| s e e 01-0821120 .. | ..oooeennnnes 0000916053 .. | oooeeeeeeeeeiiiiee e MassMutual Diversified Value Fund .............. LMAL) NIA....... COMPANY ...eeeiieee e OWNership.....ccoeiuiiiiieiiiieeeeee 2100000 ... [MULIC ..oooiiiie e [ s s
Massachusetts Mutual Life Insurance
20000 .| s e e 04-3512590 .. | ...oocoeeneee 0000916053 .. | oooeeieeeeeeiiieee e MassMutual Equity Opportunities Fund ......... MA.....] e NIA....... COMPANY ...eeeiieee e OWNership.....cceeiiiiiiie e 2100000 ... [MULIC ..oooiiieee e [ s s
Massachusetts Mutual Life Insurance
20000 .| s e e 04-3512589 .. | ........c.... 0000916053 .. | oooeeeeeeee e MassMutual Growth Opportunities Fund ......... AL NIA....... COMPANY .. OWNership.....ccoeiuiiieieiiiieeeeee 2100000 ... [MULIC ..oooiiiie e [ s s
MassMutual Inflation-Protected and Income Massachusetts Mutual Life Insurance
20000 .| s e e 03-0532475 .. | .eeeeerrnnnn 0000916053 .. | oooeeeeeeeeeiieee e FUND e LMAL) NIA....... COMPANY ...eeeiieee e OWNership.....cceeiiiiiiie e 2100000 ... [MULIC ..oooiiieee e [ s s
Massachusetts Mutual Life Insurance
20000 .| s e e 04-3512596 .. | .............. 0000916053 .. | oooeeeeeeee e MassMutual Mid Cap Growth Fund .................. LMAL) NIA....... COMPANY ..o OWNership.....ccoeiuiiieieiiiieeeeee 2100000 ... [MULIC ..oooiiiie e [ s s
Massachusetts Mutual Life Insurance
20000 .| s | e 04-3464165 .. | .............. 0000916053 .. | oooeeieeeee e MassMutual Premier Diversified Bond Fund .... MA.....] e NIA....... COMPANY ...eeeiieee e OWNership.....ccoeiiiiiiieiiiieeeeee 2100000 ... [MULIC ..oooiiieee e [ s s
MassMutual RetireSMART by JPMorgan 2065 Fund Massachusetts Mutual Life Insurance
20000 .| s e e 92-1441036 .. | ............. 0000916053 .. | .eeeiieeeeeeiiieeeeeriiiee | eeeeie e LMAL) NIA....... COMPANY ..o OWNership.....ccoeiuiiieieiiiieeeeee 2100000 ... [MULIC ..oooiiiie e [ s s
Massachusetts Mutual Life Insurance
20000 .| s | e 45-1618222 .. | .............. 0000916053 .. | oooeeieeeee e MassMutual Select 80/20 Allocation Fund ..... LMAL) NIA....... COMPANY ...eeeiieee e OWNership.....ccoeiiiiiiieiiiieeeeee 2100000 ... [MULIC ..oooiiieee e [ s s
Massachusetts Mutual Life Insurance
20000 L. s | e 04-3584138 .. | .............. 0000916053 .. | oooeeeeeeee e MassMutual Select Fundamental Value Fund .... |..MA.....]...... NIA....... COMPANY .. OWNership.....ccoeiuiiieieiiiiieeeeee 2100000 ... [MULIC ..oooiiiie e [ s s
Massachusetts Mutual Life Insurance
20000 .| s | e 04-3557000 .. | ...ocoornnneen 0000916053 .. | oooeeieeeee e MassMutual Select Overseas Fund ................ LMAL) NIA....... COMPANY ...eeeiieee e OWNership.....ccoeiiiiiiieiiiieeeeee 2100000 ... [MULIC .oooiiee e [ e s
MassMutual Select T Rowe Price Retirement Massachusetts Mutual Life Insurance
20000 L. s | e 92-1427882 .. | ..oooernnnen 0000916053 .. | oooeeeeeeeeeiieee e 2065 FUND ..o LMAL) NIA....... COMPANY .. OWNership.....ccoeiuiiieieiiiiieeeeee 2100000 ... [MULIC ..oooiiiie e [ s s
Massachusetts Mutual Life Insurance
20000 .| s | e 04-3464205 .. | .............. 0000916053 .. | oooeeieeeee e MassMutual Small Cap Growth Equity Fund ..... LMAL) NIA....... COMPANY ..eeeiieee e OWNership.....ccoeiiiiiiieiiiieeeeee 2100000 ... [MULIC .oooiiee e [ e s
Massachusetts Mutual Life Insurance
20000 L..| eeeeeeeeeeeereeeeeeee e eeeeeeeeeeeeees | e s 04-3424705 .. | .eeerriieenne 0000916053 .. | teeereereieiiiiieeieeeeeeeeeees MassMutual Small Cap Opportunities Fund ..... LMALL NIA....... COMPANY e OWNErship...oceeeeeeeeeeeeeeeeeeeeeeeee | .100.000 ... [MMLIC oo | eeeeeeeeeeeee | eeee e
Massachusetts Mutual Life Insurance
20000 .| s e e 02-0769954 .. | .............. 0000916053 .. | oooeeieeeee e MassMutual Small Cap Value Equity Fund ...... LMAL) NIA....... COMPANY ...eeeiieee e OWNership.....ccoeiuiiiiieiiiieeeeee 2100000 ... [MULIC ..oooiiiie e [ s s
Massachusetts Mutual Life Insurance
20000 .| s e e 26-0099965 .. | .............. 0000916053 .. | oooeeeeeeeeeiiiiee e MassMutual Strategic Bond Fund .................. LMAL) NIA....... COMPANY ...eeeiieee e OWNership.....ccoeiuiiiiieiiiieeeeee 2100000 ... [MULIC ..oooiiiie e [ s s
Asterisk Explanation

..| Massachusetts Mutual Life Insurance Company owns 14.23% of the affiliated debt of Jefferies Finance LLC
.| Debt investors own 9.6% and includes only Babson Capital Loan Strategies Fund, L.P. ....cccoviiviriennnnns .
Debt investors own 5% and INCIUAES ONTY Great LAKES |11, L. P. .eiiiiiiiiiiiiiiieiitie ettt ettt e et e e st e ettt e sabee e sab e e e st e e ease e e aaseeease e e easeeeeabeeeas s e e eas e e e oab e e e asteeeas e e e aas e e o as s e e eas e e e aa b e e e a s e e e oAb e e e n bt e oA st e e ea s e e e ns e e e as b e e eas e e e as e e oas s e e eas e e e oas e e oA se e e eas e e e nb e e oA ss e e oase e e n bt e e as s e e oAb e e e en b e e e as b e e eab e e e ns e e o ast e e eas e e e enb e e e An b e e easeeeenb e e e st e e enneeennbeeenneennneen
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STATEMENT AS OF MARCH 31, 2023 OF THE MassMutual Ascend Life Insurance Company

SUPPLEMENTAL EXHIBITS AND SCHEDULES INTERROGATORIES

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

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

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

€lECtTONICAIlY With The NAIC? .........ooeieieeeeiee ettt ettt ae et s e ee s e te s et es s s saete s et ee s s saetes et esenssaesesesesensssesetasasensssetesasasensnseaetesasenssensesas NO
Will the Reasonableness and Consistency of Assumptions Certification required by Actuarial Guideline XXXV be filed with the state of

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

filed with the state of domicile and electronically With the NAIC? ..............ccoeuieioiiieeee et eeea e ee sttt es s sae et s s s ae e seneneeen NO
Will the Reasonableness and Consistency of Assumptions Certification required by Actuarial Guideline XXXVI (Updated Average

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

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

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

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

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

YES

AUGUST FILING

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

Explanation:

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

The data for this supplement is not required to be filed

Bar Code:

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

0

o
—

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

o o
I — E—
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STATEMENT AS OF MARCH 31, 2023 OF THE MassMutual Ascend Life Insurance Company

OVERFLOW PAGE FOR WRITE-INS

Additional Write-ins for Assets Line 25

Current Statement Date 4
1 2 3 December 31
Net Admitted Assets Prior Year Net
Assets Nonadmitted Assets (Cols. 1-2) Admitted Assets
2504.  Funds held as COlTateral ... [rerereneeiees s sesssesisenenes [oreeieesisene et nnniees oeteeseseseseesae e sesenneneeens (O 0
2597. Summary of remaining write-ins for Line 25 from overflow page 0 0 0 0
Additional Write-ins for Liabilities Line 25
1 2
Current December 31
Statement Date Prior Year

2504. Interest rate swap collateral payable
2597.  Summary of remaining write-ins for Line 25 from overflow page 0 0

Additional Write-ins for Summary of Operations Line 8.3

1 2 3
Current Year Prior Year Prior Year Ended
To Date To Date December 31
08.304. MiSCEITANEOUS TNCOME ... s e s eeeeee e eeeeeeeeeeeeene |oeeeeee oo 2,664 | 13,735 [ 87,840
08.397. Summary of remaining write-ins for Line 8.3 from overflow page 2,664 13,735 87,840
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STATEMENT AS OF MARCH 31, 2023 OF THE MassMutual Ascend Life Insurance Company

SCHEDULE A - VERIFICATION

Real Estate

1

Year to Date

2
Prior Year Ended
December 31

1. Book/adjusted carrying value, December 31 Of PriOr YEA .......cc..oiiiiiiiiieieeeee ettt saeesneenesnesneees [eneensennensee s e nsesnseenseenns [orteeite ettt
2. Cost of acquired:
2.1 Actual cost at time Of @CQUISITION ..ottt e st e et e e st e saeesaeesseeseeseesesnneennes [oeeteetenes et e s et e st e e ens [oeeie ettt
2.2 Additional investment made after acquUISItion g .........geem.......... ommuu ... o .. L [ [
3. Current year change in encumbrances .............. JNEE ... . ... AP SO .. B ... B e [ o
4. Total gain (loss) on disposals ........ccccceeeeveeeee... [ NENER. - B - ... N B B DOy -+ |+vveeeveeneeeneeneeneeneenieens [
5. Deduct amounts received on disposals ............ | AR . B ... B . B - R B s [ o
6. Total foreign exchange change in book/adjusted JEEYINCREEEE ... ... A ... B U ... B ..o [ o
7. Deduct current year’s other than temporary impailiiient reCOlllized .. NG ......... ... N ... [OSOIIIIIIIIIIN ... |-.occooeeeieeieete s oo
8.  Deduct CUITENt YEAI'S AEPIECIALION .......ci.iiiiiiieiei ettt ettt et e et e e st e e st e s e e beeee e s e emseeneeeaeeaseenseenseeseeseanneansens [ssesssensseiseeiteeteesesnseennes [oreenteennensse e e e e s
9. Book/adjusted carrying value at the end of current period (Lines 14+2+3+4-5+6-7-8) .........ccciiiiiiiiiiiiiiieeieeiesee e ieesieeies [oreseenie e [oreeie e
10. Deduct total NONAAMItEEA @MOUNTS .........iiuiiiiiee et e e e e e st e e st e ea e e es e e sae e s e e seenbeenseanseeneeeneeeneenseenseenne [seoeiseeiseeiseaseete et e essennees [oreesseessenseenseenaeeaeeaeeaseas
11. Statement value at end of current period (Line 9 minus Line 10)
SCHEDULE B - VERIFICATION
Mortgage Loans
1 2
Prior Year Ended
Year to Date December 31
1. Book value/recorded investment excluding accrued interest, December 31 Of PriOr YE&I ............cccuviieeiuevereiriieeeieieeieeesseas [oeecececenes 3,088,813,561 |............ 2,148,469, 101
2. Cost of acquired:
2.1 Actual cost at time of acquisition ettt ettt et e e et et e et et e e et e e e et e et e et e et eeeeeeeeeeereeeeeerenne feeeeeeeeeiaens 303,189,476 |............ 1,426,971,997
2.2 Additional investment made after CQUISITION ...............cccoueueuiiereeieeeeeetet st e st teseeen s st s sttt essesesesssseesesesennanessssssanss |reeeeeessesnnens 50,455,689 ... 43,507,818
3. Capitalized deferred INtErest NG OtNE .............cccccvoviviiieeeeteeceet et s et ee ettt et ees s s et sseae e s et eeses s et ssssssesesesesnenesasssssasesens [oereensaeesesesennnens 131,736 oo 1,081,607
4. ACCTUAI OF QISCOUNT ...ttt ettt s st s et et se st st n s st ss s ese st s s s s e ses et sassnsnsesesas [eessicicesesesnnacaas 166,288 |................. 13,017,034
5. Unrealized valuation increase (decrease) ..
6. Total gain (loss) on disposals .................
7. Deduct amounts received on disposals ..
8. Deduct amortization of premium and mortgage interest points and commitment fees .........
9. Total foreign exchange change in book value/recorded investment excluding accrued |nterest
10. Deduct current year’s other than temporary impairment reCOgNIZEd .............ccciiiiiiiiiiiiii s [ [ 0
11.  Book value/recorded investment excluding accrued interest at end of current period (Lines 1+2+3+4+5+6-7-8+9-10) ......... |-cececeeeee 3,369,341,024 |............ 3,088,813,561
12.  Total valuation @lIOWANCE .............c.coiiiii s
13.  Subtotal (Line 11 plus Line 12) .
14. Deduct total nonadmitted amounts
15. Statement value at end of current period (Line 13 minus Line 14) 3,369,341,024 3,088,813,561
SCHEDULE BA - VERIFICATION
Other Long-Term Invested Assets
1 2
Prior Year Ended
Year to Date December 31
1. Book/adjusted carrying value, DeCember 31 Of PriOT YEAT ..........cccvoveveveueeeeceeeeieieietetee et sess s s seseaeas [eoeseneneans 1,363,435,253 |........... 1,092,315,061
2. Cost of acquired:
2.1 Actual cost at ime Of ACQUISITION .........c.ciiieieieeeecececceeee ettt ettt ettt eseseasas s s sesesesessasnnnns |oeeseseereeaenene 23,637,194 ..o 34,554,124
2.2 Additional investment made after CQUISItION ................ccueuruiiieiiieicietetee ettt sttt et esnn s s snenene |oeeeeeeeeeeienene 36,000,397 ..o 386,006,631
3. Capitalized deferred interest and other .............
4. Accrual of discount
5. Unrealized valuation INCrEASE (AECTEASE) ...........c.cveveveuiuieieieeeieetetesesesee et et setetesessae s ssesesesesesessss s st ssesesesesesssssasssesesesesessansssans |oeeseseneaeaeaens (2,345,295).....covvnne 130,291,068
6. Total gain (loss) on disposals ............. (9,025,993) ..o (362,017)
7. Deduct amounts reCeived ON AISPOSAIS ..............cceueveieiececeeeeeeteeeeeeeeeeeeeseeeaeseeesesessassesesesessassesesesesssssssesssasssssassesasasssassnsnnns oesesssscaeiesens 55,392,316 |.....cccenuve 291,108,114
8. Deduct amortization of premium and dEPreCIAtION ..............ccccieviiiviieuereeiieee ettt ettt es s esesese s s s s sesesesnns [oesererneneneeeeeaeaens 457,579 |ovvieere 1,983,147
9. Total foreign exchange change in book/adjusted CAITYiNG VAIUE ..............c.cucueueuieiieriieieeeteeeeeeee e eteseseses e ss s |oeeeeseseeeieeeieenaes 18,643 | 7,800
10. Deduct current year's other than temporary impairment rECOGNIZEA ...........ccccvevevivereueueriieeeeeeeieeteteeeeees et esesese s s sens [ereeeeeeeeseaeieeeeseeeerensieee [oeeeeeeeeens (13,713,847)
11. Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5+6-7-8+9-10) .........cocoeveveururreiieieieeeieeeeeeeeeeiens [eeeieeens 1,355,870,303 |........... 1,363,435,253
12.  Deduct total NONAAMItEEA @MOUNTS ..ottt ettt et e e a e e e st e saeesse e st e nseeseenseenseenseeneesnsesseenne [osesnsenseeiseeiseeite et e etenns [oreeseesteeeeessesaeenaeenaeenes
13. Statement value at end of current period (Line 11 minus Line 12) 1,355,870,303 1,363,435,253
SCHEDULE D - VERIFICATION
Bonds and Stocks
1 2
Prior Year Ended
Year to Date December 31
1. Book/adjusted carrying value of bonds and stocks, December 31 Of Prior YEA ...........ccccueeiririeieieieeeeeeeeeeeeie s [eoeeeas 34,200, 158,053 |.......... 32,199,605, 856
2. Cost 0f bonds and STOCKS @OGUITEM .........covviveeeeeeeeceeeeie ettt s e st ea e e e s s s sasses et et essanasnanasssessenes [eoeseneenes 1,832,653,735 |.......... 16,491,151,584
3. Accrual of discount ... 23,657,263 |......co........ 161,977,324
4. Unrealized valuation iNCrEASE (AECIEASE) ............ceeviiriieirereieiieesisesesesstessssese st st ssssse st s st sssesese st st sssssesese st sssssesesesassnsnsssesasssns [eessesacaceseen (10,535,362)|................ (54,103,127)
5. Total gain (Ioss) on disposals ...........ccccceverirerierereirenns (78,931,795) .o 51,389,809
6. Deduct consideration for bonds and StOCKS AISPOSEA OF ...........c.c.eveuiiiiiieieeeeeeeeeee et ees e e eeeeese e sananansnans |oeeeesesenns 1,371,367,002 |.......... 14,559,739,657
7. Deduct amortization Of PrEMIUM ...........c.coiiiuiiiieueeteteetet ettt et e et sttt st te e et et et e e et e e et essstesestese st esessese s ebensatensssessstessssesesserens [oeeeesensesennans 16,277,437 | 59,049,938
8. Total foreign exchange change in book/adjusted CarryiNg VAIUE ..........ccoviuiueuririniieeeeriiienieesiesesesesesiesessesesssiesessesesssssesans foesesessnesnaees (2,735,569)]..cccvecnenee 8,850,307
9. Deduct current year's other than temporary impairment reCOGNIZEA ..........oovevriririeueieuiriinirisisieieteieree ettt sesseseseses [oeeeeeeeseeaeneas 57,284,792 | 40,527,854
10. Total investment income recognized as a result of prepayment penalties and/or acceleration fees ...................................................... 603,750
11.  Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5-6-7+8-9+10) ........ccoeererereeereriririeeeeeeeresesenens e 04,919,337,094 | 34,200, 158,053
12.  Deduct total nonadmitted @MOUNLS ..o [reee e [0 0
13. Statement value at end of current period (Line 11 minus Line 12) 34,519,337,094 34,200, 158,053
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STATEMENT AS OF MARCH 31, 2023 OF THE MassMutual Ascend Life Insurance Company

SCHEDULE D - PART 1B

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

5
Book/Adjusted
Carrying Value

End of
First Quarter

6
Book/Adjusted
Carrying Value

End of
Second Quarter

7
Book/Adjusted
Carrying Value

End of
Third Quarter

8
Book/Adjusted
Carrying Value
December 31

Prior Year

N o o WD

........... 18,497,533,939
.......... 14,526,556,682
............ 1,507,308,006
................ 491,742,016
................ 165,873,924

37,684,003

.......... 15,526,509, 764
.......... 17,271,622,003
............ 1,456,281,962
............... 454,612,614
................ 209,389,446

31,170,373

35,226,698,570

34,949,586, 162

10.
1.
12.
13.
14.
15.

................... 4,481,201
................. 95,874,754
................... 6,998,696

................. 54,915,854
802,714

................... 4,037,177
................. 92,640,241
................... 6,998,696
................... 1,399,018
................. 79,292,676

600,376

163,073,219

184,968, 184

1 2 3 4
Book/Adjusted
Carrying Value Acquisitions Dispositions Non-Trading Activity
Beginning During During During
NAIC Designation of Current Quarter Current Quarter Current Quarter Current Quarter
BONDS
NATC T () 1ottt et b et b et [rre e 15,526,509,764 |............ 1,348,080,897 |...cccunenee 939,556,348 |............ 2,562,499,626
NAIC 2 () ettt ettt b ekt b et b et bt b et e bt ekt etk ee bttt ettt bt beanens [eren e 17,271,622,008 |............ 5,985,051,789 |........... 5,999,861,517 |.......... (2,730,255,593)
NAIC 3 () +.vovevetererineteieiete et etese et s ettt ses et et se e s s e b s e s ese e se s e s e s e s e s esese e seesesesesesese st s esesesesesesesesesssesesesenenennnns [eeseeninna 1,456,281,962 |................. 37,192,400 |..ccvrenee 40,543,494 |................ 54,377,138
NAIC 4 () .ttt bttt a ekt e bt e b e bt bt bt ettt s e ettt ettt etk et be et et e bennene [eee e 454,612,614 |.......c....... 39,447,189 ... 27,043,898 |................. 24,726,111
NAIC B (@) 1.ttt b et [re s 209,389,446 |.........ccvveunnes 637,261 |.cooienne 5,639,804 |................ (38,512,979)
INAUC B () -ttt ettt h et b et b et bbbt s b e ekt e bt b et bt bt bt ettt n et es 31,170,373 21,847 8,294,444 14,786,227
Total Bonds 34,949,586, 162 7,410,431,383 7,020,939,505 (112,379,470)
PREFERRED STOCK
NAIC T bbb e bt bbbttt b et b et b et b e ns [eree s 4,087,177 oo [0 [V O 444,024
NAIC 2 .ttt et e bt h et bt bt b st bt a ket b e bt bt bt ettt e e ea bt enetens [orereen e 92,640,241 | 6,325,791 [ [V (3,091,278)
NAIC 3 et b e bbbttt b ettt b e b ens [ere e 6,998,696 |.......ocevrieeirieiieieas [0 (1 R 0
NAIC 4 ..ttt b ettt ettt etk et bt h et bbbt b bt ettt ekttt ee bt ettt nene [sren s 1,399,018 | 30,919 |, 1,276,040 |...coerieee (153,897)
NAIC B bbbt bbbttt st be s [rrese e 79,292,676 |....cooovveeircicne [V 9,896,164 |................ (14,480,658)
INAUC B ...ttt bt bbb e e e e bt h ekt bt b et bt a ettt e et ee et e et s 600,376 0 0 202,338
Total Preferred StOCK .........occiiiiiiiiiic e 184,968, 184 6,356,710 11,172,204 (17,079,471)
Total Bonds and Preferred Stock 35,134,554,346 7,416,788,093 7,032,111,709 (129,458,941)

35,389,771,789

35,134,554,346

(a) Book/Adjusted Carrying Value column for the end of the current reporting period includes the following amount of short-term and cash equivalent bonds by NAIC designation:
NAIC1T § e 358,329,167 ; NAIC2 $ ..ooccoee. 1,195,607,206 ; NAIC3 $

........................ 0 NAIC4 S

................................. 0 ; NAIC5 $




STATEMENT AS OF MARCH 31, 2023 OF THE MassMutual Ascend Life Insurance Company

SCHEDULE DA - PART 1

Short-Term Investments

1 2 3 4 5
Paid for
Book/Adjusted Interest Collected Accrued Interest
Carrying Value Par Value Actual Cost Year-to-Date Year-to-Date
7709999999 Totals 426,387,338 XXX 423,568,505 939,917 0
SCHEDULE DA - VERIFICATION
Short-Term Investments
1 2
Prior Year Ended
Year To Date December 31

1. Book/adjusted carrying value, December 31 Of PriOF YEAT ..........c.c.cucueueuiiiieieteeeeeeeee et es s st eaeass s s s s seassnnas [ereeeeseeeenaens 389,684,178 |......cocoe 476,420,524
2. Cost of Short-term iNVESIMENTS @CQUINET ............cooiieieieieeeecececeie ettt ettt s s s st esesesessas s s sesesesesessssanas [ereeeeeeseeeaenend 87,577,383 | 433,155,035
3. ACCTUAN OF GISCOUNL ...ttt ettt es e e ee e s e e aeseseeeeee e s eseseeee e e s eseeeeee a2 e seseseseeee s anses e e e e e e eanseseeeees s s seseseeessansnsesesesssnsnnn [oeteeesnicicecenes 2,999,496 |..ooeeee 742,798
4. Unrealized valuation iNCrEASE (AECTEASE) ......ccuieiuiiuiiiiiiii it itie sttt ettt et ieesaeesheesbeesbe e bt e bt eabeemeeeasesaeesbeeabeesbeebeanbeanneennesnnes [eneeaeasneaneeseesanesaeenes [0 0
5. Total gain (I0SS) ON QISPOSAIS ........c.cciuiiieiereeeeeeceeietetet et eeeaeas ettt et eaeas s s s s et et et esese s s s st esesesessssssasssesesesessssassssseseseseanns [oesesssseseseseseneneeaeanesenas [V (87,555)
6. Deduct consideration reCeived 0N ISPOSAIS ................c.cueviuiuiieiiiieeteteseteseeee et e tese et esesses s st s sesesesesessssesssssesesesesesssnssssssasesesesesnas [oeseeseseeeaenens 53,810,277 |...covnveeee. 520,546,624
7. Deduct amortization OF PrEMIUM .............c.ceuiuiuiiieee e tetetet ettt ettt et e e et e s et b et e se s s esssesesesesesess s esssesesesesesesnasssssasasesesesssnas |oeesesesssesenenenennaes 63,442 | 0
8. Total foreign exchange change in book/adjusted Carrying VAIUE ............ccooiiiiiiiiiiiiei et s [eaie s [0 0
9. Deduct current year’s other than temporary impairment reCOGNIZEA ............oocuiiiiiiiiie i sne e [0 0
10. Book/adjusted carrying value at end of current period (Lines 142+3+4+5-6-7+8-9) ..........cceceiiiiiererereeeeeeeeeeieieeeeeeeeeesenens feeeeeeeneeens 426,387,338 |..coooennee 389,684,178
11, Deduct total NONAAMILEA BIMOUNES .......c.e.iuiiueeeeeeeiei e eieeeeeee e eseseeeeees e eseseeeeeeaessaesesesessssesesesessnsssesesessseaesesesessassesesesesassnanns [oessiesssssssnscasaseseesnacaas [0 0
12. Statement value at end of current period (Line 10 minus Line 11) 426,387,338 389,684,178
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STATEMENT AS OF MARCH 31, 2023 OF THE MassMutual Ascend Life Insurance Company

SCHEDULE DB - PART A - VERIFICATION

Options, Caps, Floors, Collars, Swaps and Forwards

Book/Adjusted Carrying Value, December 31, prior year (LiNE 10, PHIOF YEAT) ........c.cuiveeiuereriiriisiaetesesssssesesesssssessesesesessssssssesessssssssesesessssssssssesasassnsns sesssesessssses 172,090, 191

Cost Paid/(Consideration RECEIVEA) ON AAGIIONS ...........c.c.eveiiiueieueiiiiieeteteteieesetese st es st s s s sses st s s sses et s s s s sesesesssssssesesessssssssesesessssnsnsnsesesenes thebesisssssenes 130,651,966

Unrealized Valuation INCrEASE/(AECIEASE) .............cvvueueueriieseseseseieesiesesesessssssesese st ssssesesess s ssssesesesssssasseses et s s ssseses et s s snses et s s sssses e st s s snsesesessananaes oestsesesesnsnes (27,474,304)
SEST N N e (01 B To WIS £ 1 1= (PR RRRPRIN

Total gain (I0SS) ON tErMINALION FECOGNMIZEM ........c.eveviviiieieitetiiit ettt te sttt sttt s sttt et sesssebe b s st e s es e b e s s ss e s e s e b st s es e b e b st es e s bbb s s es b et s essn et ebebesanss fattseeetesasnenes 2,736,845

Considerations received/(Paid) ON tEIMINALONS .............ccueviiuereueieiietetetete st ese st e st ettt s esesese s s sssses et s s s sesese st s ssesesesessssssnses et s ssssesesesessnanans ebesessstssiesann 2,736,845

AATIOTHZAtION ..ot s sS4t ens tienaetienees (120,943,303)
Adjustment to the Book/Adjusted Carrying Value of NEAGEd MM ...........iiiiiiiii bbbttt n eateateiaesre s e e

Total foreign exchange change in Book/Adjusted Carrying Value ....40,805

Book/Adjusted Carrying Value at End of Current Period (LiNes 14+2+3+4+5-8+7+8+9) .........coovuiuiueieieiiieeieieieieeseieseiissse ettt ssesesessssanaes sesssesesssnenes 154,365,355

Deduct NONAAMIIEA @SSELS ..........ciiiiiii e e bbb b s b e s b e s b e e b e e E e e b e e b e e b e e E e e E e e h e e E e SR e e E e e R e R R e R e R e e R e e s AReeEeeEeaeee e

Statement value at end of current period (LiNe 10 MINUS LINE T1) ....c.iiiuiuiiiiiiieetetsiee ettt ettt sttt es bbb s st bbb s s snsesebesessnns ebebesesnessees 154,365,355

SCHEDULE DB - PART B - VERIFICATION

Futures Contracts

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

Change in variation margin on open contracts - Highly Effective Hedges
3.11 Section 1, Column 15, current year to date MiNUS ..........ccccoeieiiiiiiiis i
3.12 Section 1, COIUMN 15, PIIOT YEAI .....ccitiiitieiieii ettt res eeabeeate s e b e e s e e seess eessesssassaessressaessressreeareeas

Change in variation margin on open contracts - All Other
3.13 Section 1, Column 18, current year to date MiNUS ..........ccccoeieiiiiiiiis e

3.14 Section 1, Column 18, prior year

Add:
Change in adjustment to basis of hedged item

3.21 Section 1, Column 17, current year to date MiNUS ..........cccceeieiiiiiiiis e

3.22 Section 1, Column 17, Prior YEAr .........cc.o.. . .........gum......... ... ... G . o— ...

Change in amount recognized

3.23 Section 1, Column 19, current year to date

3.24 Section 1, Column 19, prior year plus .........}

3.25 SSAP NO. 108 AGJUSTMENTS ...ttt ree s e eaeeaae e s e s b e e sh e e s b e e s b e st e as £ebeeabesbe s e e she s she e sh e e sbeesbe Sesseesseeaeeaesaaesaaesaaeeanens

100y o) =TI (I LT i o T U T I L= 0 S TPTTN
Cumulative variation margin on terminated contracts during the year ............ccccoiiiiiiiiiiii i

Less:

4.21 Amount used to adjust basis of hedged item .........c.cccoiiiiiiiiiii i,

4.22 AMOUNE FTECOGNIZEM .....cueiiiiieiieeiie ittt ettt nae e shessbeessessesesssassaessaeesreas

4.23 SSAP NO. 108 @QJUSTMENLS .....coiuiiiiiiitieitieitiete et res cheeaiee s s e s s b e s b e st sae s sheebeatesnssassressaessaeesneas

18] o) o) =TI (T Lo o o T UL I L= ST N
Dispositions gains (losses) on contracts terminated in prior year:

5.1 Total gain (loss) recognized fOr tErMINALIONS IN PrIOT VAT ........coiuiiiuiiitiee ittt ettt ettt et sae e bt e sheeeb e e bt e bt ea bt eabeea et sheesheeeheeeb e e b e e abeembeembeen Semeeneeaesaaeeaaesaaessaesnnens
5.2 Total gain (loss) adjusted into the hedged item(s) for termiNatioNs IN PrIOT YEAT .........oouiiiiiie ettt ettt a e e ea e e st ens Seaeeaeeaesaesaaesaaesaaeeneens
Book/Adjusted carrying value at end of current period (LINES 1+2+3.3-4.3-5.1-5.2) ...ttt ettt et et e et e e st e e ae e e s e e nneens Sheesaaesstesseesreesaeesaeeae e
Deduct total NONAAMIEA @MOUNLS ..ot e e b oo E oo E e e e oo e £ e e oo oo e e e H e £ R e SR e £ R e SR e e R e £ e e e R e e R e e e e e Re e R e e e e eheeee s et eeeeeeaae s Smemmeeseesseneeeee e e eeeeeneens

Statement value at end of current Period (LINE 6 MINUS LINE 7) .....eoiuiiiiiiiiii ittt h e bt bt e b e e bt e a bt ea bt eae e she e she e eh e e eb e e b e e beembeeabeen Semeeaessaesaaesaaesaaesaaeannens
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STATEMENT AS OF MARCH 31, 2023 OF THE MassMutual Ascend Life Insurance Company

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

NONE

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

NONE
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STATEMENT AS OF MARCH 31, 2023 OF THE MassMutual Ascend Life Insurance Company

SCHEDULE DB - VERIFICATION

Verification of Book/Adjusted Carrying Value, Fair Value and Potential Exposure of all Open Derivative Contracts

Book/Adjusted Carrying Value Check

Part A, SECHON 1, COIUMN T4 ......iuiiitiieiieieeieeee ettt ettt ee et es et a e s e st e s s s s et bbb ee s et s ne s ntesnns trebesniesnias 154,365,355

Part B, Section 1, Column 15 plus Part B, Section 1 Footnote - Total Ending Cash Balance.............ccccooeiiiiiiiiiiiiiiiiieies i 0

TOtal (LINE 1 PIUS LINE 2) ..ottt ettt s s s st et esesesss s nssesesesesesennsnsnenesesnninenenee s 154,365,355

Part D, SECHON 1, COIUMN B ...ttt ee e es e s e s s s s e s s e e s e e s s e 2e s e s s s s e s s s s e es et et ensesns et nsesanas erebesniessens 823,586,811

Part D, SECHON 1, COIUMN 7 ......uiiiiiiiee ettt s s e s s s s s s s s e s e s s s s s ennsenae fesasbasantaes (669,221,456)

Total (Line 3 MIinus LiN€ 4 MINUS LINE 5) .....coiuiiiiiiiiiiiie ettt sttt ettt et st sn e e sieesbeesbe e e snnesnesnes s 0
Fair Value Check

Part A, Section 1, Column 16 410,841,567

(o= Tl = TR Y=Tod 1 1) o B N O 11 11 s e TR

TOtal (LINE 7 PIUS LINE 8) ...ttt ettt es e s st et et et eanas s s sesesesesssssnnssssenenesensnenenes e 410,841,567
Part D, SECHON 1, COIUMN O ...t ceeeeees s s e e e s s s st s e e e eesnnns eesessssscnaions 504,874,009

Part D, SECHON 1, COIUMMN T0 ... ceseeeeseesees s eeseesees e e e e e e es e e ee e s e s es s e s eesee e e e e e e e e e et e e e sseeseesesntnes eeeessssscnnions (94,032,441)

Total (Line 9 minus Lin€ 10 MINUS LINE T7) .eouiiiiiiiiiiiie ettt bbbt st sne e sie e e e sbeenee e snnesnes i 0

Potential Exposure Check

Part A, SECHON 1, COIUMN 27 ...u.iuieieiiieeieeiseiseieee sttt sttt ss et 8 8282828 s b nb st nies eeiessensetsenai 56,192,659
Part B, SeCtion 1, COIUMN 20 .........coiuiiiiiiiiiiei bbb bbb bbb bbbt eae eabeeabee e
Part D, SECHON 1, COIUMN 12 ... sesns eeiessensetsiini 56,192,659
Total (Line 13 plus Line 14 MiINUS LINE 15) ....c.eiiiiiiiiiiiiie et seenennennenens s 0

Si07



STATEMENT AS OF MARCH 31, 2023 OF THE MassMutual Ascend Life Insurance Company

SCHEDULE E - PART 2 - VERIFICATION

(Cash Equivalents)

1 2
Prior Year Ended
Year To Date December 31

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

2. Cost Of Cash eqUIVAIENTS ACGUITET ..........c.ccoeiieieeeeeecececcee ettt et s e s sttt eseses e s s s s sesesesessansnnsesens [eeneenes 21,300,544,206 |.......... 99,903,606, 155

3. ACCTUAN OF GISCOUNL ....eetiecacteeeeeei ettt csssee e e e eseaesesee e eseseseeee 2 eseseeeeee e e seseeee e e e e s esesee e s s e sesesesessassesesesesssnsnsesesesnnnannns [orsensnacacasees 11,980,890 |..ccccoveneee 14,187,427

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

5. Total gain (I0SS) ON QISPOSAIS ..........c.eieiieieeeeeeeeeeceiete et eteaeee ettt et ae s s et s s et eseaessas s st et esesesessasssassesesesessssssnsssesesesesens |sesesssessesseneneeneaes 5,624 | (1,203)

6. Deduct consideration received 0N ISPOSAIS ..............cceueuirieieiiieieietetesieie et see e tetesesee et et ss e sesessssesssssesesesesessssesssssesesesesssnansns |eeeeesenens 21,490,313,717 |.......... 98,661,145,292

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

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

9. Deduct current year’s other than temporary impairment reCOGNIZEA ..........c.cooiiiiiiiiie i eee e [0 0
10. Book/adjusted carrying value at end of current period (Lines 142+3+4+5-6-7+8-9) ............cceeurururiiiererereeeeeeeeeeeeieeieeeeas [eeeeeenes 1,357,908,776 |........... 1,535,691,774
11, Deduct total NONAAMILEA BIMOUNES .......c.e.iieiieeeeeeeeieieeceeteeeee e eseaeeeeeee e eseseeeseesesesesesesessseseseseeesssesssesesessseaesesesesssssnsasesesassnanns [ooscicsssseasnscacaseseesnacaas [0 0
12. Statement value at end of current period (Line 10 minus Line 11) 1,357,908,776 1,535,691,774
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STATEMENT AS OF MARCH 31, 2023 OF THE MassMutual Ascend Life Insurance Company

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

NONE

Schedule A - Part 3 - Real Estate Disposed

NONE

EO1



STATEMENT AS OF MARCH 31, 2023 OF THE MassMutual Ascend Life Insurance Company

SCHEDULE B - PART 2

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

1 Location 4 6 7 8 9
Additional
Loan Actual Cost at Investment Made Value of Land
Loan Number Type Rate of Interest Time of Acquisition After Acquisition and Buildings

[AVE|

121836EF3 ... Various .... R .. .5,531,454
121836H14 ... Various .... ....2,104,010 |... ..0]..

121836K7 ... Various .... ....3,939,617 |... ...0]..

121836LMO ... Various .... ....1,051,693 ... ..0]..

146738DE6 ... Various .... ....2,908,3%9 [... ...0]..

146738EF2 ... Various .... ... 7,693,406 |... ...0]..

146738FGO ... Various .... ....7,084,001|... ...0]..

146738GH6 . Various . .0 .. 10,846,096
146738HI3 . Various . .0 .8,828,819
146738100 . Various . .0 .. 13,805,016
161225J19 ... Various .... ...0].. .. 15,831,628
161225KLO ... Various .... ..0]..

161225MNO ... Various .... ...0]..

202584229 ... Various ....

243820ZF7 ... Various .... .. .

243820ZH3 ... Various .... ..0].. .. 14,858,388
243820209 ... Various .... 0]. ... 7,193,613
62938XNNO ... Various .... ... 557,223
62938XPP3 . Various . 49,753,443
62938XRR7 . Various . .. 32,605,501
62938XTT1 . Various . .. 20,568,420
62938XVV3 ... Various .... .. 64,989,501
671483FG5 ... Various .... ... 336,357
685422773 ... Various ....

695114229 ... Various ....

T84154AA9 ... Various ....

784164726 ... Various ....

TBATHAAT ... Various .... .

86106#YY8 .... .. |Various .... .. 21,962,700
894625221 ... .. |Various .... .. . .. 21,736,074
0399999. Mortgages in good standing - Residential mortgages-all other 288,132, 46 45,182,608 658,440,895
N226021 ...eeeeeeee e T 11 IO | P R SO 1< 115 . .7 RO 30 | FO U (ST TPR 5,145,019 [..oeereeee e 108,131,878
N226162 .... Flower Mound . 7,717 . .. 18,987,160
N237011 . .. |Los Angeles .. .. 39,250,000
NAGO211 ... .._|Philadelphia .... .. 32,100,000
0599999. Mortgages in good standing - Commercial mortgages-all other 15,057,012 5,273,081 198,469,038
0899999. Total Mortgages in good standing 303,189,476 50,455, 689 856,909,933
1699999. Total - Restructured Mortgages 0 0
2499999. Total - Mortgages with overdue interest over 90 days 0 0
3299999. Total - Mortgages in the process of foreclosure 0 0
3399999 - Totals 303, 189,476 50,455,689 856,909,933
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STATEMENT AS OF MARCH 31, 2023 OF THE MassMutual Ascend Life Insurance Company

SCHEDULE B - PART 3

Showing All Mortgage Loans DISPOSED Transferred or Repaid During the Current Quarter

1 Location 4 5 Change in Book Value/Recorded Investment 14 15 16 17 18
2 3 Book Value/ 8 9 10 1" 12 13 Book Value/
Recorded Current Recorded
Investment Year's Other- Total Investment Foreign
Excluding Unrealized Current Than- Capitalized Change Total Foreign| Excluding Exchange Realized Total
Accrued Valuation Year's Temporary Deferred in Exchange Accrued Gain Gain Gain
Loan Date Disposal Interest Increase  |(Amortization)| Impairment | Interest and | Book Value | Change in Interest on Consid- (Loss) on (Loss) on (Loss) on
Loan Number City State Type Acquired Date Prior Year | (Decrease) | /Accretion | Recognized Other (8+9-10+11) | Book Value Disposal eration Disposal Disposal Disposal
NAGO211 .o Philadelphia .....eevvvveeeeenennennnnnnnnnns fonvnnninninnnnns PAi s Jeveeeees v o, 06/01/2021 .....|...... 03/20/2023 .....|........ 14,188,315 | Jevveeiiiiiiiiiiiiiins foviiiiiiiiiiiiiiiiies e |eveiiiiiiiiiiieeees [V IO FPPPPOR 14,198,660 |........ 14,198,660 |...oooeeeeeeeeeeeees Jeveeiiiiiiiiiiiiiiies o, 0
0199999. Mortgages closed by repayment 14,188,315 0 0 0 0 0 0 14,198,660 14,198,660 0 0 0

53,810,417 |........ 53,810,417 |..
......... 2,757,205 |..........2,757,205 |.. ..
56,567,622 56,567,622 0 0 0

HeS|dent|a|

=Y
o
=Y
=Y
=Y
=Y
=Y

70,766,282 70,766,282 0 0 0

o

0599999 Totals 14,188,315 0 0 0 0 0
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STATEMENT AS OF MARCH 31, 2023 OF THE MassMutual Ascend Life Insurance Company

SCHEDULE BA - PART 2

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

1 2 Location 5 6 7 8 9 10 11 12 13
3 4 NAIC
Designation,
NAIC
Designation
Modifier
and
SVO Commitment
Admini- Date Type Actual Cost Additional for
CusIpP Name of Vendor strative Originally and at Time of Investment Made Amount of Additional Percentage of
Identification Name or Description City State or General Partner Symbol Acquired [ Strategy Acquisition After Acquisition Encumbrances Investment Ownership
000000-00-0 ......... 2725 Sprott Private Resource Lending Fund 111 LP ......covvvunevnnnnenn TOronto vevvueeeeeieeeeeieeiiieeeieeeeieeeen | CA.evunnn Sprott Resource Lending COrp ..e.vvevuseennseeuneeenneenneenns foevenaeen s ceveeaes fons .11/29/2022 ... |...... T O APy 186,821 [oevueeeeeeeeeeneeenieeis feieeiiieeennnnes 4,591,141 [.ooeennnn 1.149
1399999. Non-Registered Private Funds - Other Fixed Income Instruments - Unaffiliated 0 186,821 0 4,591,141 XXX
000000-00-0 6118 Yukon Capital Partners Il LP Minneapol is .. .| Yukon Partners Il LLC ....07/17/2014 ... |...... 2 .... 125,458 ...573,966 |... ...0.953
000000-00-0 . ..|6123 NB Private Equity Credit Opportunities Fund LP . New York ... NB Private Equity Credit Opp Assocs LP ..06/07/2017 . .3 1,411,953 0.856
000000-00-0 . ..|6124 Yukon Capital Partners Il LP ... Minneapol is Yukon Partners 111 LLC ............... ..07/18/2017 . .2 1,042,287 5.980
000000-00-0 6126 Gryphon Mezzanine Partners LP ... San Francisco ... ..|Gryphon Mezzanine Partners GP LP .. . ).... 1173072017 ... |...... 3 ... 448,741 |... ...6.340
000000-00-0 6129 SAAS Capital Fund |11 Cincinnati . .| Gryphon Mezzanine Partners GP LP .. ....08/09/2018 ...|...... 3
000000-00-0 . ..| 6130 SAAS Capital Fund 111 (B) LP . Cincinnati . o ..08/26/2020 . .3 .
000000-00-0 . ..|6132 Sagard Credit Partners LP ...... Toronto ..... Sagard Credit Partners Cayman GP Inc ..10/09/2018 . .3 459,183 |.. 3,783,916
000000-00-0 ......... 6134 Gryphon Mezzanine Partners |l Feeder Fund LP . San Francisco ..|Gryphon Mezzanine Partners |1 LP .|....12/20/2019 ... |...... 3 .... 118,034 2,317,215 |...
000000-00-0 ......... 6135 NB Direct Access Insurance SPV LLC .. Wilmington . ..|NB Direct Access Associates LP . .|....08/21/2020 ...|...... 3 .... 268,293 ... 255,793 |...
000000-00-0 .........| 6148 TTGA SBIC Pioneer Feeder Fund LP .. |Purchase ... . .| TTGA SBIC Feeder GP LLC ...06/26/2021 ... |...... 3 ....201,287 A 7,465,153 |...
1799999. Joint Venture Interests - Fixed Income - NAIC Designation Not Assigned by the SVO - Unaffiliated 0 1,204,183 0 17,299,024
000000-00-0 ......... 2581 Energy Impact Fund |1 LP New York ... oo 1171272021 L) 1 .... 480,884 4,222,276 |...
000000-00-0 ......... 2584 One Equity Partners VIII LP ... New York ... o|....01/26/2022 ...|...... 3 ... 259,852 1,729,462 |...
000000-00-0 ......... 2614 NSH Verisma Holdco LP Radnor o|e.o 1271672021 L. 3 . 2,800,000 1,839,512 |...
000000-00-0 ......... 2624 KLCP Domestic Fund 111 LP ... New York ... C|eee1272772021 L) 3 ... 1,950,000 |...
000000-00-0 ......... 2644 SDC Digital Infrastructure Opportunity Fund 111 LP .. New York ... . )....04/25/2022 ... |...... 1 ... 3,328,221 |...
000000-00-0 ......... 2656 Trident IX LP ... |Greenwich .. o|-...06/24/2022 ...|...... 1 ...4,836,019 |...
000000-00-0 ......... 2710 Asper DHKK LP . |London SE1 9SG . o|e.n 1072172022 ... ... 3 .. 3,368,540 |...
000000-00-0 ......... 2733 Capital Z Partners (MGA) L.P. New York C|een 1271472022 L. 3
000000-00-0 ......... 2741 Matador Film Partners LP Delavare ... ....03/14/2023 ... |...... 1
000000-00-0 . ..|6013 NB Secondary Opportunities Fund IV LP New York ..04/19/2017 . .3 . 188,300 |..
000000-00-0 . ..| 6031 Snow Phipps Il LP ... New York ..06/08/2016 . .3 .396,815 |..
000000-00-0 . ..| 6033 Solamere Capital Fund Il LP Boston ... ..08/19/2013 . .3 119,730 |.. 1,155,393
000000-00-0 ......... 6034 Solamere Capital Fund I1-A LP ... Boston ... . |-...08/19/2013 ... ]...... 3 1,627,165 |...
000000-00-0 ......... 6039 Tritium Partners LLC .|-...06/26/2015 ...|...... 3
000000-00-0 ......... 6050 ManchesterStory Venture Fund LP . VWest Des Moines .|....08/23/2017 ... |...... 3
000000-00-0 ......... 6054 Greenspring Global Partners VIII LP . Owing Mills .. |- 0771472017 ). 1
000000-00-0 ......... 6058 Cintrifuse Syndicate Fund I, LLC .... Cincinnati .... .|-...09/18/2017 ...]...... 1
000000-00-0 ......... 6065 Corsair Boomer Investors LP ... .. |New York ... .|-..-06/25/2018 ...{...... 3
000000-00-0 ......... 6067 NB Dyal IV US Investors LP .... . | New York ... .|-...06/11/2018 ...]...... 3 .... 130,302
000000-00-0 ......... 6068 Trilantic Capital Partners VI LP .. New York ... ...07/25/2018 ...{...... 3 .... 544,368
000000-00-0 . ..|6072 Solamere Capital Fund 11 LP ..... Boston ... .3 . 486,043 |..
000000-00-0 . ..| 6073 Roark Capital Partners Fund V LP ..... New York .3 .. 11,803 |..
000000-00-0 . ..|6076 Blackstone Tactical Opportunities Fund 111 LP New York . .3 . 156,691 |..
000000-00-0 ......... 6079 Goldner Hawn Fund VII LP Minneapolis .. o |-.-.04/29/2019 ... |...... 3
000000-00-0 ......... 6082 Nutraceutical Investco LP .. River Side . . |--..10718/2019 ...|...... 3
000000-00-0 ......... 6083 Tritium Partners Il LLC . Ceee 1171372019 ). 3
000000-00-0 ......... 6085 Corsair Blade Investors LP . [New York oo 1271672019 ...l 3
000000-00-0 ......... 6095 Greenspring Opportunities VI LP . Owing MIlls .. o|-.-.01/21/2020 ...J...... 3
000000-00-0 ......... 6099 NB Strategic Capital LP New York ... . -...03/05/2020 ...|...... 3 .
000000-00-0 ......... 6100 NB Strategic Co-Investment Partners IV LP .. New York ... o |---.01729/2020 ...|...... 3 ...514,821
000000-00-0 6101 Revelstoke EPIC Fund | LP .. Denver ...10/0172021 ... |...... 3 ....4,247
000000-00-0 . ..|6139 GreyLion Capital LP ..... New York 08/20/2014 .3 .. 36,378 |..
000000-00-0 . ..|6140 GreyLion Capital Il LP ... New York 02/28/2018 .3 .. 29,406 |..
000000-00-0 . ..|6142 TriArtisan Orlando Partners LLC New York 03/12/2018 .3 .. 15,909 [.. 1,225,278
000000-00-0 . ..|6143 Private Equity Solutions SCSP ... Luxembourg . 12/16/2019 .3 . 283,253 |..
3

000000-00-0

6149 Greylion Capital Fund I11 LP ....

New York

...12/14/2021 ...

...209,900

1,657,288 |...
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STATEMENT AS OF MARCH 31, 2023 OF THE MassMutual Ascend Life Insurance Company

SCHEDULE BA - PART 2

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

1 2 Location 5 6 7 8 9 10 11 12 13
3 4 NAIC
Designation,
NAIC
Designation
Modifier
and
SVO Commitment
Admini- Date Type Actual Cost Additional for
CusIpP Name of Vendor strative Originally and at Time of Investment Made Amount of Additional Percentage of
Identification Name or Description City State or General Partner Symbol Acquired [ Strategy Acquisition After Acquisition Encumbrances Investment Ownership
000000-00-0 ......... 2518MidOcean Partners VI LP .....icouuiiiiiiirunieeerinnnnnserennnnanaeee | oeseessssssnssesressnnsssssensnnnssssnsnnnnssees [oussnnssssrnnnnnsssss] osseserssnnnnterrtennnnterernennnterternnnnteererrnnnseererrnnnneeerne fsaaereeens crennanes [seseeenins sneserees [enaees B [ 314,229 |.oiiiiiniiieieiien e feerieeei e
1999999. Joint Venture Interests - Common Stock - Unaffiliated 700,000 8,844,845 0 52,628,443
000000-00-0 2458 Barings Innovations & Growth Real Estate Fund ... Springfield .. .|Massachusetts Mutual Life Ins Co ....10/06/2021 ... 3 ... 1,667,234 |...
000000-00-0 . ..[2525 WM BIG Peninsula Co-Invest Member LLC .. Hartford ... Massachusetts Mutual Life Ins Co .. ..06/30/2021 . .3 .. 17,812,8%
000000-00-0 2530 MM Horizon Savannah Member LLC Springfield .. ..|Massachusetts Mutual Life Ins Co .|-..-10/25/2021 ... |...... 3
000000-00-0 2731 MM Kannapolis Industrial Member LLC .... Boston ... .|Massachusetts Mutual Life Ins Co ....02/08/2023 ...|...... 3 .. 1,908,843 |...
000000-00-0 . ..| 2737 Appian Natural Resources Fund 11 LP ... London ... Appian Natural Resources Fund GP Il Limi . ..01/13/2023 . .3 . 68,261 ceee |
000000-00-0 . .[6110 Lubert-Adler Workforce Housing Fund LP Philadelphia .... . |Lubert-Adler Group WiH LP ...10/01/2021 ... |...... 3 . 1,875,000 4,938,679 |...

2199999. Jomt Venture Interests - Real Estate - Unaffiliated 1,875,199 16,177,539 24,418,809
000000-00-0 . .| 2461 Barings Real Estate Debt Income Fund LP .. Char lotte .| BREDIF GP LLC ..03/24/2021 ... 17,686,746 4,125,000 |...
000000-00-0 . .| 2735 MALIC Debt Participations LLC Char lotte .| MassMutual Ascend Life Insurance Company . ..02/06/2023 ...
2399999. J0|nt Venture Interests - Mortgage Loans - Unaffiliated 4,125,000
000000-00-0 2601 BSP TS Co-Invest | LLC . New York ... .|Broad Sky Partners LLC ...12/1072021 ... 8,363,263 |...

000000-00-0 .
000000-00-0 .
000000-00-0 .
000000-00-0 .

..| 2616 Stork SPV LP .....
..| 2673 KSL Capital Partners
..| 2690 Invesco Direct Lending UL Feeder Fund I LP
..| 2709 Low Carbon Renewables Fund SCSp ..

Greenwich
Denver ...
San Diego
Luxembourg .

Amulet Capital Fund I1 GP LP K i ..12/20/2021 .
KSL Capital Partners ............ X ..05/25/2022 .
Invesco Direct Lending Associates Il LLC ..08/03/2022 .
Low Carbon GP .... ..02/09/2023 .

.500,000 |..
1,402,610 1,357,002

L OO W W

000000-00-0 . ..| 2739 PPN Aero Topco LP .......eeeeennnns New York PP Aero Topco GP ..02/15/2023 . 12,800 [ieeiiiiie e [
000000-00-0 . ..| 2744 OEP V111 Project Laser Co-lInvestment Partners LP New York One Equity Partners .. ..08/17/20238 . 1 831,468 6,195,067
000000-00-0 . ..| 2746 AEA SBP CF LP ............ . | New York AEA Small Business Private Equity . ..03/24/2023 . ... 973,393

000000-00-0 . .| 2747 KLCC FEEDER FUND | LP .. Wilmington . .|KLCC GP LLC ...08/31/2028 ...|...... 3,750,000 |...

2599999. J0|nt Venture Interests - Other - Unaffiliated 7,969,971 546,602 0 15,915,332

000000-00-0 . ..[7171 Affirm Asset Securitizat-2022-X1 CERT . Springfield ..01/01/2023 . . 5,697,457 |..
000000-00-0 7172 1CON Brand Holdings LLC-Series 2012-1A Class A. Springfield .. ...01/01/2023 ... .... 2,803,760

7174 Loan Asset Issuer LLC - Series 2021 NG-1 Class A Asset Backed
000000-00-0 Certificate .... Springfield .. o [--.0170172023 ... eeeeee ... 4,927,801
000000-00-0 . .| 7177 Voya CLO 2018-2 Ltd-VOYA 2018-2A SUB Springfield .. eeeennns |22.01701/2023 L fo s .... 5,126,555
4699999. Re5|dual Tranches or Interests with Underlying Assets Havmg Characteristics of Fixed Income Instruments Unaffiliated 0 18,555,573 0 0 XXX
6099999. Total - Unaffiliated 10,647,623 48,989,969 16,177,539 118,977,749 XXX
6199999. Total - Affiliated 0 0 0 0 XXX
6299999 - Totals 10,647,623 48,989,969 16,177,539 118,977,749 XXX

SCHEDULE BA - PART 3

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

1 2 Location 5 6 7 8 Change in Book/Adjusted Carrying Value 15 16 17 18 19 20
3 4 9 10 11 12 13 14
Book/ Current Book/
Adjusted Year's Total Total Adjusted
Carrying Current Other Change in| Foreign | Carrying
Value Year's Than Capital- Book/ [Exchange| Value Foreign
Less [Unrealized| (Depre- |Temporary| ized Adjusted [Changein| Less Exchange
Encum- | Valuation | ciation) or [ Impair- | Deferred | Carrying Book/ Encum- Gain Realized Total
Date brances, | Increase | (Amorti- ment Interest Value | Adjusted | brances (Loss) Gain Gain Invest-
cusip Name of Purchaser or Originally | Disposal Prior (De- zation)/ | Recog- and (9+10- | Carrying on Consid- on (Loss)on | (Loss)on | ment
Identification Name or Description City State Nature of Disposal Acquired Date Year crease) [Accretion | nized Other 11+12) Value Disposal | eration | Disposal | Disposal | Disposal | Income
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STATEMENT AS OF MARCH 31, 2023 OF THE MassMutual Ascend Life Insurance Company

SCHEDULE BA - PART 3

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

1 | 2 [ Location [ 5 [ 6 | 7 8 Change in Book/Adjusted Carrying Value 15 16 17 18 19 20
1399999. Non-Registered Private Funds - Other Fixed Income Instruments - Unaffiliated 0 0 0 0 0 0 0 0 456 0 0 0 0
000000-00-0 ..... 6117 Monarch Capital Partners 11 LP ........ New York ... .|Distribution . ...01/12/2015 ... ]....01/13/2028 ... |eeeiiiiiiiiis i i e e [0 e e e 159,072 |... 0.
000000-00-0 ..... 6118 Yukon Capital Partners Il LP .... .. |Minneapol is .|Distribution . .03/01/2023 .. oo |-... 1,240,543 0
000000-00-0 ..... 6119 Nor thcreek Mezzanine Fund |1 LP . |Cincinnati . .|Liquidation of Investment . . .03/01/2023 .. 1,164,533 . |-... 1,164,533 |....... 855,844 0 .
000000-00-0 ..... 6120 Northcreek Mezzanine Fund 111 LP . Cincinnati .... .|Liquidation of Investment .... ...09/10/2019 ...|....03/01/2023 ...|.... 1,779,822 |... e 1,779,822 [ 1,272,139 [ e 0 e 173,549
6123 NB Private Equity Credit Opportunltles
000000-00-0 ..... Fund LP New York ... .|Distribution . ....06/07/2017 ...|....01/01/2023 ... |oeeeeiiiiiiiin fonieeeiiiii Joeieineeiiie e foeeiiieeeeens e 0 e e e 471,837 oo [ [ 0f...
000000-00-0 ..... 6124 Yukon Capital Partners 111 LP Minneapol is .|Distribution . ..07/18/2017 . .02/28/2023 .. 479,311 .(308,689)......(308,689)
000000-00-0 ..... 6126 Gryphon Mezzanine Partners LP ... San Francisco ... .|Distribution . ....11/30/2017 ...|....01/20/2023 ...|. UV FOURRROPOR IO 80,509 I (507,683)
000000-00-0 ..... 6129 SAAS Capital Fund 111 Cincinnati .... .|Liquidation of Investment .... ....08/09/2018 ...|....03/01/2023 ...|....... 304,854 |... R . 304,854 R
000000-00-0 ..... 6130 SAAS Capital Fund |11 (B) LP Cincinnati . .|Liquidation of Investment . ..08/26/2020 . .03/01/2023 .. 1,379,758 .. 1,379,758 |.
000000-00-0 ..... 6132 Sagard Credit Partners LP Toronto .|Distribution ...10/09/2018 ...|....08/30/2023 ... | .ccvuriernnienn Joerreenineenins fooneenieine foees e el 0 e e
6134 Gryphon Mezzanine Partners || Feeder
000000-00-0 ..... Fund LP San Francisco ... .|Distribution . ... 12/20/2019 ... [....01/31/2028 ... |oeeiiiiiiiiiis i i e e o0 e e R R (18,146)
000000-00-0 ..... 6137 Cyprium Parallel Investors V LP Cleveland .. .|Distribution . ..08/15/2019 . .02/28/2023 .. .(483,837)|.
000000-00-0 ..... 6148 TTGA SBIC Pioneer Feeder Fund LP Purchase ... .. .|Distribution . ...05/25/2021 ...|....03/31/2023 ...|. o o . .
1799999. Joint Venture Interests - Fixed Income - NAIC Designation Not ASS|gned by the SVO - Unaffiliated 4,628,968 0 0 0 0 0 0 0| (1,318,355)] (1,318,355) 173,549
000000-00-0 ..... 2518 MidOcean Partners VI LP ... |New York . .|Distribution . ....11/09/2021 ...|....03/30/2023 ...|.
000000-00-0 ..... 2633 lleatherby Parent Holdings LLC Boston ... .|Distribution . ..02/07/2022 . .01/17/2023 ..
000000-00-0 ..... 2713 Rockland Pover Partners IV LP ... .. | The Woodlands ... Distribution . ....10/20/2022 ...|....03/31/2023 ...|.
000000-00-0 ..... 6001 A8M Capital Partners LP .. .| GREENWICH .. .|Distribution ...12/06/2013 ...}....01/01/2023 ...|. ,
000000-00-0 ..... 6003 Allos 111-Q LP .. |Rowayton . .|Liquidation of Investment . .03/01/2023 .. 1,403,506
000000-00-0 ..... 6005 Arclight Energy Partners Fund VI LP ... |Boston ... .|Distribution ............... . .03/31/2023 .. . - ... 1,556,974 R
000000-00-0 ..... 6006 Cincy Tech Fund IV LLC .....ceeeeeennnnnes Cincinnati . ....0H.........|Liquidation of Investment .... . |....03/18/2016 ...]....03/01/2023 ...|.... 3,861,966 (28,997)|.. R O N A (28,997))... . |-... 3,861,966 |.... 2,494,086 |... eee [0 (1,338,882)[... (1,338,882)|..... 2,494,086
000000-00-0 ..... 6008 Harvest Intrexon Enterprise Fund | LP . [San Francisco .........cccccoeveus feuneernne CA.....e Liquidation of Investment ................. ....09/04/2015 ...|....03/01/2023 ...|... 15,813,891 |.. (15,557,360)].....cceerrrine Jormmmmrrariiin foeviiieeeeene .. (15,557,360) ... oo 256,531 |..... (116,810)|..cceeenenees ... 15,184,018 |... 15,184,018 |................
6010 NB Secondary Opportunities Fund 111 LP
000000-00-0 ..o [ arreeeiiirniiee e New York ... .|Distribution . ...05/23/2013 ...|....02/22/2023 ...|. . 131,575 |... 0.
000000-00-0 ..... 6013 NB Secondary Opportunltles Fund IV LP . |New York . .|Distribution . .02/24/2023 .. .0 401,393 0
000000-00-0 ..... 6031 Snow Phipps 111 LP . . |New York . .|Distribution . .03/30/2023 .. .0 311,727 0
000000-00-0 ..... 6032 Snow Phipps LP ........ New York . .|Distribution . .01/01/2023 .. .0 105,622 0
000000-00-0 ..... 6033 Solamere Capital Fund Il LP Boston .|Distribution . . .03/21/2023 .. .0 963,622 0
000000-00-0 ..... 6034 Solamere Capital Fund I1-A LP ........... Boston ... Distribution . ...08/19/2013 ...|....03/21/2023 ...|. 0. 750,410 |... 0.
6036 Solamere Portfolio Company Investments
000000-00-0 ..... Boston ... Distribution . ...04/18/2016 ...|....03/22/2023 ...|. 985,460 |... 0.
000000-00-0 ..... 6039 Tritium Partners LLC Austin .|Distribution . .01/11/2023 .. . 43,073 0
000000-00-0 ..... 6040 Vida Longevity Fund LP . Austin .|Distribution . . .02/28/2023 .. . 59,366 0
000000-00-0 ..... 6041 L-A Saturn Acquisition LP .. Philadelphia . .|Distribution . ...01/16/2015 ...|....02/15/2023 ...|. ,377,881 |... 0.
6042 Cincinnati Cornerstone Investors El |||
000000-00-0 ..... LLC .. |Cincinnati .... .|Liquidation of Investment .... ....09/13/2016 ...|....03/01/2023 ...|. .. 3,903,365 |... (1,402,528)[.... (1,402, 528) ... 3,908,365
000000-00-0 ..... 6055 Greenspring Opportunities V LP .. . |Owing Mills .. ...|Distribution ....01/22/2018 ...|....01/01/2023 ... eeeuieiiiiinns Joireeniieininee o Jeiiis oo fel0 e [ e 148,750
000000-00-0 ..... 6057 LLR Equity Partners V LP Philadelphia . .|Distribution ....08/31/2017 ... |....02/21/2028 ... |eeeeiiiiiiiiiin o i e e [0 e e e 114,311
000000-00-0 ..... 6061 Refinery Venture Fund | LP . Fort Worth . .|Liquidation of Investment . ..11/20/2017 . .03/01/2023 .. .4,095,424
000000-00-0 ..... 6063 Rivercrest Capital Partners LP . ...|Fort Worth .... Distribution ...04/02/2018 ...|....01/01/2023 ... | ceeeeeriiiiis Joeiiieeeeiiiis foeeieeeeeii e e o0 e e et 342,270 |...
6066 Corsair V Financial Services Capital
000000-00-0 ..... Partners LP . [New York ... .|Distribution . ....06/25/2018 ...|....08/23/2023 ... | ceeeiiiiiiiiin oeriieeeeiiin e e e o0 e e e 25,730
000000-00-0 ..... 6067 NB Dyal IV US Investors LP . New York . .|Distribution . ..06/11/2018 . .01/20/2023 .. K 328,204
000000-00-0 ..... 6068 Trilantic Capital Partners VI LP .. New York ... .|Distribution . ...07/25/2018 ... |....02/22/2028 ... | ceeeiiiiiiiis oo e e e [0 e e et 272,887 |...
6069 Cincinnati Cornerstone Investors El IV
000000-00-0 ..... LLC . Cincinnati . .|Liquidation of Investment . ..09/28/2018 . .03/01/2023 .. ... 1,973,826 1,904,083
000000-00-0 ..... 6072 Solamere Capital Fund I11 LP . Boston .|Distribution ... 1172072018 ... |....08/31/2023 ... | eeeiiiiiiiiis i i e | [0 e e e 18,201 | o o0 e
6076 Blackstone Tactical Opportunities Fund
000000-00-0 ..... T LP e New York wooooeevvvvieennniiinnnns Distribution ......occoveiiiiiiiiiiinnniinns ....02/08/2019 ...|....02/28/2023 ... | ceeeiiiiiiiiinn fonininiiiiis i e e [ (I SRRSO RS R 20,861 [cevveeeeeiiiins o i (O
6080 Cincinnati Cornerstone Investors BHV |
000000-00-0 ..... Cincinnati . ...|Liquidation of Investment .... ....06/28/2019 ...|....08/01/2023 ...|....... 491,379 |.ccoriiriiiiii Joriiiiniiiii v e [0 e e 491,379 |....... 296,531 | | (194,848)]...... (194, 848)
000000-00-0 ..... 6083 Tritium Partners Il LLC Austin ... .|Distribution ............... ..11/13/2019 . .02/06/2023 ... |ccoiiiiiianns R L2102 [ e
000000-00-0 ..... 6084 Cincy Tech Fund V LLC ..... Cincinnati . .|Liquidation of Investment . ..11/20/2019 . .03/01/2023 .. 1,320,921 1,320,921 | 965,547 .(385,374)|. ..(355,374)
000000-00-0 ..... 6087 Refinery Venture Fund Il LP Cinicinnati .|Liquidation of Investment . ..11/19/2019 . .03/01/2023 .. . 326,504 ..326,504 |. 153,551 .(172,983)[....... (172,953)
000000-00-0 ..... 6091 CCA Life Settlements Fund Il LP Dublin ... - |Distribution . ..12/16/2019 . .02/28/2023 .. 148,005
000000-00-0 ..... 6098 Dyal V US Investors LP . New York . .|Distribution . ..10/01/2021 . .02/28/2023 .. R . 76,094
000000-00-0 ..... 6099 NB Strategic Capital LP New York ... .|Distribution . ...03/06/2020 ...|....08/21/2023 ... | ceeviiiiiiiins i feriiinieeii e e [0 e e e 144,59 |...
6100 NB Strategic Co- Investment Par tners IV
000000-00-0 ..... New York ... .|Distribution . ....01/29/2020 ...|....03/21/2023 ...|.
000000-00-0 ..... 6104 Vivo Capital Fund IX LP Palo Alto .|Distribution . ..09/09/2019 . .01/01/2023 ..
000000-00-0 ..... 6140 GreyLion Capital 11 LP ... .. |New York ... .|Distribution . ...02/28/2018 ...|....01/04/2023 ...|.
000000-00-0 ..... 6038 Three Ocean Partners LLC . . [New York ... .|Distribution .
000000-00-0 ..... 6147 Monza Energy LLC Houston .. .|Distribution . ...04/17/2018 ...]....02/28/2023 ..

1999999. Joint Venture Interests - Common Stock Unaffiliated

38,959, 969

(16 108,446) 0

o |

(16 108,446)

o |

23,402,609

29,002,814

0 7,874,864

7,874,864

12,967,728
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Showing Other Long-Term Invested Assets DISPOSED, Transferred or Repaid During the Current Quarter

1 2 Location [ 5 [ 6 [ 7 8 Change in Book/Adjusted Carrying Value 15 16 17 18 19 20

1399999. Non-Registered Private Funds - Other Fixed Income Instruments - Unaffiliated 0 0 0 0 0 0 0 0 456 0 0 0 0

000000-00-0 ..... 6105 L-A Laramar Urban Neighborhood Fund LP [Philadelphia .......ccevvrevrnns ferrrrenne TV DiStribUtion woveveeeeeseereesisieeenieniees ... 10/15/2015 ... [....02/17/2023 ... |oeeveeiienes [ [ e fooe [ [ PSRRI PSRRI A 1,117,825 [ oo [ ([ U
6107 Lubert-Adler Real Estate Fund VII-B LP

000000-00-0 v [ e Philadelphia ....ccereervrnnnns fereninns PAcceeen DiStribUtion woveeeeseeeeeseeeieseeesieniees ...08/07/2017 ... [....02/28/2023 ... |oveuveeeieies oo [ e o [ 0 Jovereerrenenes [ [ 389,107 [cenveveiiiens [oereieiiiins o (1 U

000000-00-0 ..... 6109 LON NA Fund T11-D LP oo Philadelphia «..ccoveeeeeeaeas fereanns [ Liquidation of Investment ................. ....08/23/2019 ...[....03/01/2023 ...]....... 524,323 |.eoeeeeeeies ferneieiiien [ e e (1) U 428,425 |....... 499,181 [eoeeiiiiis [ (25,142)|....... (25,142) e
6110 Lubert-Adler Workforce Housing Fund LP

000000-00-0 v [ 1ereeeeeeseenienie ettt Philadelphia «..ccoveeeeeeanas feaeanns [ DiStribUtion woveeeeeeeeeeeeeeeeeeeeeeeene ...10/01/2021 ... [...02/28/2023 ... |oeeeeieees [ [ e o [ (L) U S, e 1,083,333 [eoeiiii [ e (1] I
6112 Hillpointe Workforce Housing

000000-00-0 ..... Partnership 11 LP ..ocooiieieiiaeaicaicaneane Winter Park ....cooceeesenenenne foaeanas Flooo.... Distribution woeeeeeeiaieieeeieces ....11/08/2020 ... [....08/07/2023 ... | eeieeieienes [ s e feieii | [\ PP SRR AU TR L A IS SRR (L PP

2199999. Joint Venture Interests - Real Estate - Unaffiliated 524,323 0 0 0 0 0 0 428,425 3,438,537 0 (25,142) (25,142) 0
2461 Barings Real Estate Debt Income Fund LP

000000-00-0 ..o [ eeueeueenieenieete et Charlotte Distribution ...03/24/2021 ... [....08/81/2023 ... |oveeeiiiies [ [ e o [0 e foe | 3,548,455

000000-00-0 ..... 2735 MALIC Debt Participations LLC ........... Char lotte .. .[Distribution . ....02/06/2023 ...

000000-00-0 ..... 6114 Pretium Mortgage Credit Partners | LP . [New York ... ....|Distribution . oo |....12/04/2014 ...|....02/21/2023 .. . A ceee | T oo |.... 1,904,944 |... . o | .0 [, .

2399999. Joint Venture Interests - Mortgage Loans - Unaffiliated 0 0 0 0 0 0 0 0 5,453,399 0 0 0 0

000000-00-0 ..... [8505 MET LIFE 7.80 11/01/2025 ....ocvenene. TNew YOrk ovoveoveveieiiieinans | [T [Distribution .ooveveieieieieieieianas ....08/31/2017 ...]....04/01/2022 ...[...0ee... (429)] e Joeninciiies feveniins o foviiiiies 0 Joevenenenes feenniinin Jovniiins fvviiiiies foviiiin o, [ P

2799999. Surplus Debentures, etc - Unaffiliated (429) 0 0 0 0 0 0 0 0 0 0 0 0

000000-00-0 ..... [ 7170 RT balancing ..oooevveeeeiiiiicienene. [Springfield coovvioeviieienens | MA......... [Distribution .ooveveieieieieieieiianas [....01/01/2023 ...]....08/31/2023 ... iiiiiiiiies fooeioiiiiiiie [ooiiieiiiiiies fooeeieiiiiiiiies feoereiieiieiines fooreiieieinens [ RO PR 9,771,082 [oevoeeiiie | [ [ P

4699999. Residual Tranches or Interests with Underlying Assets Having Characteristics of Fixed Income Instruments - Unaffiliated 0 0 0 0 0 0 0 0 9,771,082 0 0 0 0

6099999. Total - Unaffiliated 44,112,831 | (16,108,446) 0 0 0] (16,108,446) 0] 28,460,001 [ 55,392,313 0| 6,531,367 [ 6,531,367 | 13,131,277

6199999. Total - Affiliated 0 0 0 0 0 0 0 0 0 0 0 0 0

6299999 - Totals 44,112,831 | (16,108,446) 0 0 0] (16,108,446) 0] 28,460,001 [ 55,392,313 0] 6,531,367 6,531,367 | 13,131,277
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Show All Long-Term Bonds and Stock Acquired During the Current Quarter

1 2 3 4 5 6 7 8 9 10
NAIC
Designation,
NAIC
Designation
Modifier
and
SVO
Number of Paid for Accrued Admini-
CUsIP Date Shares of Interest and strative
Identification Description Foreign Acquired Name of Vendor Stock Actual Cost Par Value Dividends Symbol
36179X-Q-9 ......... Ginnie Mae 11 Pool-POOL #MAB5BY ........eeereeneieeemniiaeeeeeenne e e eeeenie e e eernene e e eeennnnneeeenne | ceevvnnninnees Jonnid 01/18/2023 ..... MIZUHO SECURITIES ... .... 25,179,688 |. ....25,000,000 ... .65,972 [1.A ...
912820-GD-7 ......... United States Treasury N-UNSECURED .........cciiiivuuniiiiiiiinnniiiiiiniiiniiiiininnninsrnnnnsnnsrnnnns | aeeeeennnnnenes |ounnsd 01/06/2023 ..... BMO CAPITAL MARKETS .. 999,297 [..oiiiiiiiiiiiiiinnnns 1,000,000 |...
0109999999. Subtotal - Bonds - U.S. Governments 26,178,985 26,000,000
31400R-EJ-8 . ..|Fannie Mae Pool-POOL #CB5536 .. 01/18/2023 ..... BMO CAPITAL MARKETS .. .. 25,258,448 |. .. 24,973,598 |...
0909999999. Subtotal - Bonds - U.S. Special Revenues 25,258,448 24,973,593
00287Y-BX-6 ......... AbbVie Inc-SENIOR UNSECURED ...01/17/2023 ..... CITIGROUP GLOBAL MAR ... LT 445,440 8,000,000 |...
006346-AS-9 . ..| ADAMS OUTDOOR ADV SECD REV NT SER 2018-1 . 02/02/2023 DEUTSCHE BANK SECLRI . 5,353,133 |. 5,621,094 |.
00912X-AV-6 . ..|Air Lease Corp-SENIOR UNSECURED . WELLS FARGO ... . 12,911,003 |. . 13,817,000 |.
01748X-AD-4 . ..|Allegiant Travel Co-FIRST LIEN ..... BARCLAYS CAPITAL INC .. 1,955,000 |. .. 2,000,000 |.
026650-ED-9 ......... American Honda Finance C-SENIOR UNSECURE ..........cccoviimiiiiiiiiiiiiiiiiniiiiiinnncciiinnenvinnis | eeeeeennineens fonnid 03/27/2023 ..... BOFAMLSEC ....10,072,700 |. ....10,000,000 ...
045054-AF-0 .........|Ashtead Capital Inc-SENIOR UNSECURED ..........ceeeeemmmurieemmmiieeeeeenneeeeeennneeeeeennnneeeeens | cevnnnnnnnnnnns [oneead 01/10/2023 ..... SUNTRUST CAPITAL MAR ... .... 18,950,600 |. ....20,000,000 ...
053332-BC-5 ......... [AutoZone Inc-SENIOR UNSECURED ...........oiiiiimmmniiiiiiiiiiiiniiiiin e cinni e esrnnins s snnnnnnnens | eennnnneeeeenns [ooned 03/29/2023 ..... CITIGROUP GLOBAL MAR ... .. 10,637,042 |. ....10,767,000 |...
05377R-GC-2 ......... Avis Budget Rental Car F-AESOP 2023-TA A ....ieiieeiiieeeeeiieeeeeeeee e eecen e eeennn e eeennn | cevvviniinenns Jeennid 01/09/2023 ..... BARCLAYS CAPITAL INC ..eeeeee e e eeeeee e e e eeene e e e e e e e e e e e e s e e e eennne e e e s ennna e e e eemnnnnneeens [eeeernnnnnnseermnnnnneeernnnnnneees [oeeennnnneeeeennnnneees 4,999,076 |oooiiiiiiiiiiiinns 5,000,000 |...
05377R-GZ-1 ......... Avis Budget Rental Car F-AESOP 2023-4A B ........cccvvviiiiiiiiiniiniiiiiiiinineciiiinneenrinninneeens | eeeeeennnineees fonnid 03/30/2023 ..... Lo 0 U R RPUPPPRRRE. P I 1oL I FE, 3,400,000 |...
05565E-BE-4 ......... BMW US Capital LLC-SENIOR UNSECURED ......c.eeuuseeeemmmnneeerennneeeeeennnneeeeennnneeeeennnnnneeees | oevvvnnnninnens Joennnd 03/30/2023 ..... WELLS FARGO . eeeeeeeeeeeie e e e eemeee e e e e emeee e e e e emene e s e e e mnnna e e eeennnneeeeennnnnaseeennnnnnaeeennnn  |reeennnnaseeeennnnnneeeennnnnaerees Joernnnaaneeemnnnannees 9,681,300 |. ....10,000,000 |...
05609D-AA-3 ......... BX Trust 2023-LIFE-BX 2023-LIFE A ..ooovvviniiiiiiiiiiiecccciiccrcei e ccvnieeecnnnes | eeeeeennineees fonnid LU B (1 ) RSP RO 5,000,000 [oeuviiiiinnnnnninnnnns 5,000,000 |...
05609D-AC-9 ......... BX Trust 2023-LIFE-BX 2023-LIFE B ...ceevveniieeeeeiiieeeeeen e eeenn e e e eenns e e eennn e eennnes | cevvvinnninnens Joennid 0173172028 ... | GOLDMAN ... e e et e et e e et e e e e e e e e e e e e e e e emnnn e e e eennnnaeeeeennnnaeeeennnnns |reernnnnaereennnnnaaeeeernnnaneees Jrrnnnaaeeeennas 5,000,000 [.eereeemnnnaeeeeens 5,000,000 |...
065404-AA-3 . ..| BANK 2018-BNK10-BANK 2018-BN10 D .. 01/26/2023 JP MORGAN SECURITIES . 1,758,641 |. 2,450,000 |.
06644E-AM-0 . ..| BANKS 2023-5YR1-BANKS 2023-5YR1 AS ... 03/30/2023 WELLS FARGO . 6,074,934 |. 6,000,000 |.
090572-AR-9 . ..|Bio-Rad Laboratories Inc-SENIOR UNSECURE . 01/17/2023 U. S. BANCORP .... 4,047,805 |. 4,300,000 |.
103730-AE-0 ......... BP Capital Markets Ameri-SENIOR UNSECURE .... 03/27/2023 ..... SCOTIA CAPITAL MARKE ... eeeeeeeeeeee e e e eemnee e e e eemene e e e eemnn e e e eeennnaeeeennnnnaeeeennnnnneeeennn reeennnnaseeernnnnnneeeennnnnaerees Joemmnnanreemnnnnnnnees 4,017,869 |o.oeeeeeineieeeeeenes 4,075,000 |...
10922N-AG-8 ......... Brighthouse Financial In-SENIOR UNSECURE ...........cooiiiiiiiiiiiiiiiiiiiniiiiiiinnencinninnnninnnn | eeeeeennneeens fonnd 01/17/2023 ..... L R R RO 4,308,697 |. 4,329,000 |...
115637-AU-4 ......... Brown-Forman Corp-SENIOR UNSECURED ........ceeeermmneieeimnnaeeeeeenieeeeereneeeeeennneeeeeennnnnees | ceevvnnnninnens Joennnd 03/28/2023 ..... GOLDMAN ... ... 14,764,741 |. .... 14,700,000 |...
12542R-M@-6 ......... CHS Inc. Senior Unsecured NOtes ........cccovvivuiiiiiiiiiiiiiiiiiiiinncciii s | eeeevenniieeees fonnnd 01/24/2023 ..... ...20,000,000 |. ....20,000,000 ...
12543D-BG4 ......... CHS/Communi ty Health Sys—FIRST LIEN ..ceeueniiiieieie e ee e eeenne e e eeenn e eennnes | eeevvinniinnees Jeennid 01/20/2023 .....| JP MORGAN SECURITIES ......eeeeeeenieeeeeemne e e eeemnne e e e eeene e e e e e ennnaeeeeennnneeeeennnnaeeeennnnn [reeernnnnaeeeeennnnneeeeennnnnanees |oeennnnnnneeernnnnnneeeens 928,095 |oiiiiiiiiiiiiiinnis 1,046,000 |...
12545E-AK-2 ......... CHL Mortgage Pass-Throug-ClIHL 2007-J2 2A .......oiiiiiiiiiiiiiiiiiiinrcciieeecrieeecvvieeees | eeeevennieeees [onnnd 02/01/2023 .....
126650-CX-6 ......... CVS Heal th Corp-SENIOR UNSECURED 03/27/2023 ..... JP MORGAN SECURITIES .

127097-AG-8 Coterra Energy Inc-SENIOR UNSECURED

03/31/2023

EXCHANGE OFFER

9,497,298 |.

127097-AK-9 . ..|Coterra Energy Inc-SENIOR UNSECURED 01/18/2023 JP MORGAN SECURITIES . 9,241,220 |. 9,500,000 |.
16308N-AA-2 . ..|Cheever Escrow Issuer LL-SECURED 02/09/2023 BOFAMLSEC ... .. 3,154,028 |. .. 3,198,000 |.
18977W-2C-3 . ..|CNO Global Funding-SECURED ........ 01/06/2023 SUNTRUST CAPITAL MAR .10,851,078 |. . 12,602,000 |.
193051-AA-7 . ..|Cold Storage Trust 2020--COLD 2020-ICES JP MORGAN SECURITIES . 1,943,864 |. 1,965,981 |.
233853-AQ-3 .........|Daimler Trucks Finance N-SENIOR UNSECURE . VARIOUS ...... .26,962,118 | .26,862,000 |.
247030-BJ-9 . ..|Dell International LLC /-SENIOR UNSECURE .... 01/09/2023 ..... WELLS FARGO 6,519,065 |. 6,522,000 ...
25389J-AV-8 ......... Digital Realty Trust LP-SENIOR UNSECURED .... 01/17/2023 ..... JP MORGAN SECURITIES ...ttt e e s s nee e e e s s s smnnnees [oenneeesesinnnee e s e snnneeesaeas [ersenreeseennneaeeaas 9,586,602 [....coeuuvieiaiinns 9,374,000 |...
28416L-AA-0 ......... Elara HGV Timeshare |ssu-EHGVT 2021-A A 01/11/2023 ..... LTI O U R 2,717,728 [, 3,031,270 |...
28416T-AA-3 ......... Elara HGV Timeshare |ssu-EHGVT 2019-A A .. 01/11/2023 ..... SUNTRUST CAPITAL MAR ...ttt e s s e e e s smn e e e e s s smnnns [oesneeesesinnnneessssnnneeesaans [ernenreesesinnnnaeeaas 3,004,077 |oveeeeeeiiiiineeenne 3,206,486 |...
300400-AT-5 ......... Eversource Energy-SENIOR UNSECURED 03/29/2023 ..... VARIOUS .... 12,860,170 |. .... 12,384,000 |...
31740J-AA-6 FINANCE OF AMERICA STRUC-FASST 2023-RMF1 ... 02/22/2023 ..... RJFI ...67,997,753 |. ...76,773,068 |...
337964-AP-5 . ..|FIVE 2023-V1 Mortgage Tr-F1VE 2023-V1 D .. 02/10/2023 DEUTSCHE BANK SECURI . .. 2,202,462 |. ..2,500,000 |.
337964-AR-1 . ..|FIVE 2023-V1 Mortgage Tr-F1VE 2023-V1 E .. 02/10/2023 DEUTSCHE BANK SECURI . 1,041,688 |. 1,250,000 |.
36255N-AA-3 . ..|GS Mortgage Securities T-GSMS 2018-GS9 D . 01/26/2023 PERFTRUSTCP . 3,997,813 |. 5,500,000 |.
37045X-EB-8 . ..|General Motors Financial-SENIOR UNSECURE . 01/06/2023 BOFAMLSEC 5,038,600 |. 5,000,000 |.
374297-E*-6 . ..|Getty Realty Corp Gtd Senior Note Series . 01/20/2023 ..... [DIRECT ....... .10,000,000 |. .10,000,000 |.
37959G-AB-3 ......... Global Atlantic Fin Co-SENIOR UNSECURED ..........ccccouemmierisiimiiiesiiiiiiieeseeieneeesssienees | eeeeesinnnnnnns foeeead 01/06/2023 ..... SUNTRUST CAPITAL MAR ...ttt e e e e e s smn e e e e s s smmnns [oenneeesesnnneessssnnneessaans [ereenreesasinnneaeeaas 2,275,166 |......ccuveeeeeennns 3,080,000 |...
40054#-AA-5 ......... Gryphon Mezzanine Partne Note ......coeeuviiriiiiiiiiiiiiiii e enieenins | e o 01/31/2023 ..... DIRECT .... 964,190 |. 964,190 |...
418056-AZ-0 ......... Hasbro Inc-SENIOR UNSECURED ........ceisuuumieeeiaiiiniee e s iiieee e s s e e s s eneee e e s s nenneessenn | oeeessinnnnnnns [oeeead 03/27/2023 ..... VARIOUS ... ... 13,756,560 |. ... 15,000,000 |...
423452-AG6 ........ Helmerich & Payne Inc-SENIOR UNSECURED ..........ccccureiiriiiiineeiiiiiiiiiieiesiiiiiieeeseiiiiieeees | eeeeeesiinenees fooee.d 01/25/2023 ... JP MORGAN SECURITIES ....uveeiisiiiuusiisssiiitiiisesieiiiie s e s ssiiies e s s essiineesssessiineeessessnnnneaes forneresesiisnnessssininnnrsesaanins [orneesessssinnnesenia 12,019,122 | 14,131,000
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42806M-AP-4 ......... Hertz Vehicle Financing —HERTZ 2022-2A B .......cccevmmiieieeiiiiieeeeeenieeeeeennneeeeeennneeeeeens | cevvvnnniinnnns Joennid 01/19/2023 ..... DEUTSCHE BANK SECURI ... eeeeeeee e e eeeee e e e e et e e e ee e e e e e e e e e e emnnne s e eeennnnneeeennnnn eeeennnnnseeeennnnnneeeemnnnnaenees Joemmnnaanreemnnnnnnnee 3,776,357 |eeeeneeeeeennnaens 4,250,000 |...
437076-CJ-9 ......... Home Depot Inc/The-SENIOR UNSECURED .........coeiiiivmuniiiiiiiiiiineiiiiiineeccriineeecvvnineeenenns | oeeeeennninenes fonnnd 03/28/2023 ..... VARIOUS .... 10,092,064 |. .... 12,400,000 |...
44891A-CD-7 ......... Hyundai Capital America-SENIOR UNSECURED ........ceeeeermmmiieiimiiieeeeeenie e e eeeene e eeennnnees | cvvvvnnniinnnns foennid 03/28/2023 ..... BARCLAYS CAPITAL INC ... .. 11,966,400 |. ....12,000,000 |...
46188B-AB-8 ......... Invitation Homes Operati-SENIOR UNSECURE ..........ccovviiiiiiiiiiiiiiiiiiiiiinceccciieeeccviineees [ eeeeeeennns foeeens LU B [ {0 R NP RSP P I L. 122 T R, 1,388,000 |...
482606-AJ-9 ......... KIND Trust 2021-KIND-KNDR 2021-KIND B .....ceeveeeieiiminieeeeeennieeeeeeeene e e eeernneeeeeennnnneee | cevvvnnnninnens Joennid 01/12/2023 ..... | CITIGROUP GLOBAL MAR .....eeeeeeeeeeeei e e e eeen e e e ee e e e e e e enn e e e e eennes e e e eennnaneeeennnnnneeeee [reeernnnnaseeeennnnnaseeennnnnanees |reennnnnnneeennnnnnnnes 9,526,111 | 5,847,736 |...
48261Z-WM-4 ......... KLCC FEEDER FUND | LP -Senior Class Tran .........ccceeievivrinnniiiiinnnniininnnnnnnenninsnnnsennnnns | aeeeeennnnnenns fonnid LU 102 NP RO . B |1 [1[) I E Y 6,250,000 |...
48261Z-WN-2 ......... KLCC FEEDER FUND | LP —Junior Class Tran ..........ceeeeeemeeuaseeeemmnnaeeeeennnaeeeeennnnaneeeennens | cevvvnnnninnnns Jonnid 08/31/2028 ... [ DIRECT et e e e ee e e e e e et e e e e e e e e e e e e e e e e e e e e e e eennan e e e eennnaneeeennnnnnaeennnnnnnns reernnnnaereennnnnaaneeernnnnaneees Jrrnniaaeeeennas 2,500,000 [.eeeeeemnnnaeeeeens 2,500,000 |...
488401-AC-4 ......... Kemper Corp=SENIOR UNSECURED .......ceiviiveunniiiiiiiiiiiiiiiiiin i crnnins s srennnssssnnnnns | oeeeeennnnnenes fonnid 01/06/2023 ..... 7,959,100 |. ....10,000,000 ...
49177J-AE-2 ......... Kenvue Inc-SENIOR UNSECURED .......ceeruuneeeemenneeeeeemnnieeeeeenneeeeeeeenneeeeeeenneneeeeennnnneees | sevevnnnninnnns Jonnnd 03/28/2023 ..... .... 10,275,200 |. ....10,000,000 |...
49271V-AF-7 . ..|Keurig Dr Pepper Inc-SENIOR UNSECURED 03/29/2023 CITIGROUP GLOBAL MAR .. 3,820,149 |. .. 3,835,000 |.
497266-B#-2 . .|Kirby Corp Senior Note Series B .... 01/19/2023 BANK OF AMERICA CORP .20,000,000 |. .20,000,000 |.

55285P-AB-0 . .| MFA 2023-NOM1 Trust-MFRA 2023-NaM1 A2

. 01/18/2023 BARCLAYS CAPITAL INC
57708#-AA-9 ......... Matterhorn Express Pipel Senior Secured ..

...... 03/28/2023 ..... [DIRECT

1,725,237 |.
..... 4,187,500 |.

1,750,000 |.
..... 4,187,500 |...

57708#-AB-7 ......... Matterhorn Express Pipel Senior SECUred .........ceevieeeiviruiiiriiierinieiiineiiineeinnenieeninnenines | ceveeeninennens foveees 03/28/2023 ..... 103 PP AP OT P PPPPPPPRPTRRI FPTOTI PP PPTRPN 2,812,500 |.eevvunniiiiiiiiins 2,812,500 |...
57763R-AB-3 ......... Mauser Packaging Solutio-FIRST LIEN .....cccuuiiiiiiiiiiiiie e | eeeeviinnieees [eeeed 01/30/2023 ..... BOFAMLSEC ...

58013M-FF-6 ......... McDonald's Corp-SENIOR UNSECURED ..........eeeviiiiiuiiiiieiiiiiiiiee s cciicice e scineeeeeesinneneeees | eeeeeeiiiieees [eend 03/29/2023 ..... CITIGROUP GLOBAL MAR ... .
58769J-AB-3 ......... Mercedes-Benz Finance No-SENIOR UNSECURE ...........eeeeiiiiiimmiieiiiiiiiee e e ceieeeee s seinneee e e | eeeeeiininnees feeeead 03/07/2023 ..... CITIGROUP GLOBAL MAR ... ... (5,994,238)|. ... (5,970,000)|...
58769J-AG-2 ......... Mercedes-Benz Finance No-SENIOR UNSECURE ...........eeeriiiiiuiiiiieiiiiiiiiiiiciiiiiicceeeninineeeeen | eeeeeeiieeees [ennd 03/27/2023 ..... Lo O e U U R 9,986,400 |. ....10,000,000 |...
58940B-AR-7 ......... Mercury Financial Credit-MFCC 2023-1A A ......ooiiiiiiiiiiiie e sieeees | eeeeriinieeees [eeeead 01/31/2023 ..... FREIMARK BLAIR & CO .... ....63,992,698 |. ....64,000,000 |...
591894-CC-2 ......... | Metropolitan Edison Co-SENIOR UNSECURED ............cccureirriiiumiiineiiiiniineseiiinnneeeesinnenes | veeeeeeeeiinns e 01/17/2023 ..... JP MORGAN SECURITIES . .. 10,945,997 |. .. 11,347,000 |...

-[Monroe Capital ABS Fundi-MCAF 2023-1A A1 .

61035M-AA-0 . . 01/27/2023 DIRECT .... 3,149,452 |. 3,150,000 |.
61035M-AG-7 . ..|Monroe Capital ABS Fundi-MCAF 2023-1A B .. 01/27/2023 DIRECT . 4,298,962 |. 4,300,000 |.
61035M-AK-8 . .| Monroe Capital ABS Fundi-MCAF 2023-1A C .. 01/27/2023 DIRECT . 2,050,000 |.
63946T-AA-9 . ..|NB Direct Access Insuran Senior Secured .. DIRECT . 1,073,171
65339K-BP-4 . ..|NextEra Energy Capital H-SENIOR UNSECURE . JP MORGAN SECURITIES . 2,238,000
67103H-AG-2 ......... 0'Reilly Automotive Inc-SENIOR UNSECURED .........cceevviiiiiiiiiiiiiiiiiiiiie e ccsinineeees | eeeeeeiiieeees [end 03/29/2023 ..... BARCLAYS CAPITAL INC ... ....10,000,000 |...
682680-Al-3 ......... ONEOK InC-SENIOR UNSECURED .......eeeeeiiuurieeeeeiiieeee e e eiinee e e e s simnee e e s s smmne e e e s s smnnneee e e | oeeessinnnnnns [oeeed 01/13/2023 ..... BOFANMLSEC ...t ettt s e s s e e s s mnnn e e e s s nnnn e e e s ssmnnnnees [ornneessssiinnneessssnnnneesssnnn [ereneeessssinnneeeeens &, 778,750 Lo, 5,000,000 |...
68902V-AK-3 ......... Otis Worldwide Corp-SENIOR UNSECURED ..........ccevviiiriiiiriiiiiiiiiiiiicceciiieee e ecniieeeessins | eeeeeeiiieeees [eend 03/30/2023 ..... ....10,678,000 |...
709599-BS-2 ......... Penske Truck Leasing Co ~SENIOR UNSECURE ..........cccueiiiiiiiiiiiiiie e seieeees | eeeeeiiiieenes [eeed 01/06/2023 ..... JP MORGAN SECURITIES ... ....10,107,200 |. ....10,000,000 |...
709599-BT-0 ......... Penske Truck Leasing Co ~SENIOR UNSECURE ..........ccccuviiiiiiiiiiiiniiiiiiiiincccciiieeccccninieens | eeeeeeiiieeees fend 03/27/2023 ..... JP MORGAN SECURITIES ... ... 14,931,300 |. ....15,000,000 |...
718547-AT-9 Phillips 66-SENIOR UNSECURED 03/27/2023 ..... MIZUHO SECURITIES ...ttt e e e e e e e s s mmnn e e e s e as [ornneeesesnnnneeesssnnneeeseans [ernenreesasiannnaeeaas 9,976,800 |. ...10,000,000 |...
723787-AV-9 . ..|Pioneer Natural Resource-SENIOR UNSECURE . 03/27/2023 VARIOUS ......... . 14,096,495 |. . 14,091,000 |.
743263-AE-5 . ..|Progress Energy Inc-SR UNSECURED ... 01/10/2023 FIRST TENNESSEE ... 9,267,614 |. 8,000,000 |.
75575R-AA-5 . ..|Ready Capital Mortgage F-RCMT 2023-FL11 01/26/2023 JP MORGAN SECURITIES . 2,493,750 |. 2,500,000 |.
75575R-AC-1 ..|Ready Capital Mortgage F-RCMT 2023-FL11 01/26/2023 JP MORGAN SECURITIES . 4,987,500 |. 5,000,000 |.
756109-BR-4 . ..|Realty Income Corp-SENIOR UNSECURED .. 01/09/2023 WELLS FARGO 9,881,300 |. .10,000,000 |.
758750-AD-5 ......... Regal Rexnord Corp-SENIOR UNSECURED ........cceisiuummmeesiaiiiiieeeseiieee e e s eieene e s s sienneeeeens | eeeeesinnnnnnns feeeead 01/17/2023 ..... VARIOUS ... 25,328,850 |. ....25,000,000 |...
760759-BB-5 ......... Republic Services Inc-SENIOR UNSECURED ...........cccoiiuuiimiiiiiiiiiiiniiiiiiieeeeeiiiiineeeeninins | eeeeeeiiienees [enesd 03/27/2023 ..... RSO O = R U R 5,030,080 [...ccooirrniiiniinnnns 5,000,000 |...
76200P-AB-9 ......... RGA Global Funding=SECURED ..........ccciiiiimmmiiiiiiiiiiiie s et e s enne e einnnee e | oeeeesiinnnnees [eeeead 01/06/2023 ..... SUNTRUST CAPITAL MAR ...t e ettt e s s s e e s s smnee e e s s s mnnns [oenneesseinnnneessssnnnnaesesinne [ernneeesessinnnneennee 1,792,318 [ 8,950,000 |...
78409V-BH-6 ......... S&P Global Inc-SENIOR UNSECURED ..........ccuveireriiiiiiiieeiiiiiiiieeeeiinneeesesinnnneeesssnnnnees | eeeeesiinnenees [oeed 03/01/2023 ..... EXCHANGE OFFER ......eeiiiiiiiiiieie sttt e e e e nnne e e e s snnnns [orneeesesinnnnesessssnnnnsesennnns [oreeeeeeennnnnnnennn 4,783,216 L, 5,000,000 |...
78409V-BL-7 ......... S&P Global Inc-SENIOR UNSECURED .........cccuvemeersiiiiiinieeseeiiiee e e e ieeee e s s eieene e s einnnees | eeeneniinnnnnns [oeeead 03/01/2023 ..... EXCHANGE OFFER ....10,000,000 |...
78409V-BII-5 ......... S&P Global Inc-SENIOR UNSECURED 03/01/2023 ..... EXCHANGE OFFER ......eeeiiiiiiiiieie ettt e e nnne e e e s snnnes [oeneeesssinnneeessssnnnnsesssnnns [oreeeeesennnnnneennns 9,899,774 L, 5,760,000 |...
832248-AZ-1 ......... Smithfield Foods Inc-SENIOR UNSECURED .. ...01/13/2023 ..... SEAPORT GROUP ... 4,212,375 | 4,500,000 |...
855244-AR-0 ......... Starbucks Corp-SENIOR UNSECURED . ...03/20/2023 ... BOFAMLSEC 3,961,364 [..ooooiiiiiiiiiinnns 4,072,000 |...
87267C-AA-6 . ..| TRP 2021 LLC-TRP 2021-1 A ......... 01/05/2023 MITSUBISHI UFJ SEC | 3,021,341 |. 3,543,120 |.
87329#-AA-5 . ..|TTGA SBIC FEEDER FUND LP 6.00 12/31/2035 . 03/27/2023 BANK LOANS BABSON CA 3,375,003 |. 3,375,003 |.
87407R-AA-4 . ..|TAL Advantage VIl LLC-TAL 2020-1A A .... 01/05/2023 MITSUBISHI UFJ SEC | 1,040,876 |. 1,183,813 |.
87612K-AA-0 ......... Targa Resources Corp-SENIOR UNSECURED ..........ceeoiiiureririiiiiunieisiiiiiiiieeeesiiiiieeeeeeiininnes | eeeeessinneeees fooe.d 01/09/2023 ..... VARIOUS 9,948,883 |. ..10,000,000 |...
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89609M-AA-T ......... Tribute Rail LLC-TRP 2022-1 A ....iieieiiiieeeeinie e e e eeeee e e eerene e e e eeenn e e eeennnneeeernnnnnees | oeeevnnninnens Jonnid 01/20/2023 ..... BOFAMLSEC ... eeeeee e et e ettt e e e et e e e e e e e e e e e e e e e e e nene e e e e e rnnn e e e e nnnn e e eennnnnaeeennnnnn reeennnnaaeeernnnaaeeeennnnnaeeees Joernniiae e 3,818,854 |. . . 1.F FE
89683L-AA-8 ......... TRP - TRIP Rail Master F-TRP 2021-2 A ......ouiiiiiiiiiiiiiiiiiiiiinccccci v erennieeens | eeeeeennieeees fonnnd 01/05/2023 ..... MITSUBISHI UFJ SEC | 6,663,382 |. .. 7,768,584 |...
92250V-AA-4 ......... Velocity Commercial Capi-VOC 2023-1 A oeeeeeieeiieiiee e eeeeie e eceee e e eeen e eeenne e eeenne | cevvvnniinenes Jeennid 01/10/2023 ..... BARCLAYS CAPITAL INC «.eeeeeee e e eeeeee e e e e ee e e e e e e e e e e e e e e e e e mnn e e e e eennnneeeeennnnnneeene eeeennnnseeeennnnnseeeennnnnaerees Joemmnnnaereemnnniannees 9,997,676 |. ....10,000,000 |...
92343V-ER-1 ......... Verizon Communications [-SENIOR UNSECURE ..........ceeiiiiiiiiiiiiiiiiiiiiniiniiiinnneccnninnneennn | eeeeeenniieeens fonaid 03/29/2023 ..... 0 Y 8 T [ Y 5,000,000 |...
92538K-AB-9 ......... Verus Securitization Tru-VERUS 2021-5 A2 ......ccommiiiiiiiiiiiieeeeeneie e eecenne e eeeennieeeeeennn | cevvvinniinnnns Jeennnd 01/12/2023 ..... CITIGROUP GLOBAL MAR ... . e 5,262,177 |...
92539B-AB-8 ......... Verus Securitization Tru-VERUS 2023-1 A2 ........cceviiiiiiiiiiiiiiiiiiiinneiciiineeecvinnneecennn | eeeeeennieeens fonnid 01/11/2023 ..... 3,499,943 | 3,500,000 |...
92556V-AD-8 ......... Viatris Inc-SENIOR UNSECURED .......ceeeremueiieimnnieeeeeinee e e eeeenieeeeeennne e e eeennnnneeeennnnnns | ovevvnnnninnens Jonnid 01/06/2023 ..... HSBC SECURITIES INC 1,329,331 |oeveeiiiiieeeies 1,652,000 |...
950400-AN-4 ......... Welltower Inc=SENIOR UNSECURED .........ccceiiiimmnniiiiiiiiiiiiiiiiiiieeeceinineeecvnninesecennnneeees | aeeevennnnneens fonnid 01/09/2023 ..... SUNTRUST CAPITAL MAR ... 5,192,526 |. 6,255,000 |...
97573*-AC-7 ......... WinSupply Inc. Senior Unsecured NOtES ........coeieeeemniieiieimiiieieeeiiieeeeeenne e eeennieeeeeeee | cevvvnnniinnnns Joennid 03/03/2023 ..... USBANCORPLBR .. ....11,500,000 |. .... 11,500,000 ...
BC0121-10-1 . .|Divert Dev Co | LLC Solid Waste Disposal . DIRECT .... .. 7,000,000 |. .. 7,000,000 |.
BC0124-16-9 . .|Castlelake Secured Aviat Notes Class A . DIRECT . .34,111,140 |. .35,000,000 |.
BC0126-47-9 . ..|Castlelake Secured Aviat Notes Class B . DIRECT .... 6,695,131 7,500,000
00111G-AC-4 . ..| ABPCI Direct Lending Fun-ABPCI 2023-12A D.. SG COWEN SECURITIES 2,000,000 2,000,000
00120B-AA-8 . ..|AGL CLO 12 Ltd-AGL 2021-12A A1 .. D.. DEUTSCHE BANK SECURI . 7,414,100 7,550,000
00176B-AM-5 . ..| AMNMC CLO X111 Ltd-AMMC 2013-13A B3LI D.. PAYUP e ... 1,789 | ... 1,789 |
03330N-AJ-3 . .. |Anchorage Capital Clo 11-ANCHC 2019-11A D.. SMBC NIKKO SECURITIE 2,940,000 3,000,000
05464H-AC-4 . .| AXIS Specialty Finance P-SENIOR UNSECURE . D.. AMHERST SECURITIES ... 6,455,189 |. 6,759,000 |. .
05874V-AA-1 ......... Ballyrock CLO 23 Ltd-BALLY 2023-23A A1 ... D.. 01/26/2023 BARCLAYS CAPITAL INC ... ....10,000,000 |. ....10,000,000 ... AZ ...
12511A-AA-2 CBAM 2020-13 Ltd-CBAM 2020-13A A D.. 01/05/2023 WELLS FARGO . eeeeeeeeeeeie e e e eemeee e e e e emeee e e e e emene e s e e e mnnna e e eeennnneeeeennnnnaseeennnnnnaeeennnn  |reeennnnaseeeennnnnneeeennnnnaerees Joernnnaaneeemnnnannees 4,914,000 |.eevvnniieeinnins 5,000,000 |... A F
12563E-AA-1 . ..| CIFC Funding 2021-1 Ltd-CIFC 2021-1A A1 D.. 03/27/2023 VARIOUS ...... .. 6,899,900 |. .. 7,000,000 |. LA FE ..
12661P-AB-5 . .| CSL Finance Plc-SENIOR UNSECURED ......... D.. 01/17/2023 CITIGROUP GLOBAL MAR . 14,594,400 |. . 15,000,000 |. .G FE ..
13877J-AA-9 Canyon Capital CLO 2022--CANYC 2022-1A A . D.. 01/03/2023 BOFAMLSEC 1,975,198 [oveeiiiiiiiiniiine 2,041,000 |... A FE
13877P-AA-5 Canyon CLO 2021-4 Ltd-CANYC 2021-4A A D.. 01/03/2023 RBC CAPITAL MARKETS ... eeeeeeeeesie e e e eeen s e e e een s s e e eennee e e e eeenns e e e e ennnn s e e eennnnnneeeennnn  eeeennnnaseeeennnnnneeeennnnnaerees Joermnnaanreemnnnnaneees 2,489,777 |eeeeeeeieeeniiaeees 2,562,000 |... A FE
14316M-AA-9 . ..| CARLYLE US CLO 2021-1 LT-CGMS 2021-1A A1 . D.. 01/19/2023 MORGAN ... 2,992,813 3,050,000 LA FE ..
17182X-AL-5 . ..|CIFC Funding 2019-1V Ltd-CIFC 2019-4A A1 . D.. 01/19/2023 MORGAN . 4,039,660 4,120,000 LA FE ..
20914U-AF-3 . ..|Consolidated Energy Fina-SENIOR UNSECURE . D.. 03/20/2023 MORGAN ... 1,705,000 2,000,000 BFE ..
290015-AJ-5 . ..|Elmuood CLO | Ltd-ELMW1 2019-1A AR D.. 01/04/2023 MIZUHO SECURITIES . 4,459,050 4,500,000 LA FE ..
29002G-AB-7 . ..|Elmwood CLO IV Ltd-ELMW4 2020-1A A D.. 01/09/2023 VARIOUS .......cceve 4,926,250 5,000,000 LA FE ..
45824T-8C-8 . ..| Intelsat Jackson Holding-FIRST LIEN D.. 01/25/2023 DEUTSCHE BANK SECLRI . 905,000 1,000,000 A FE ..
48661N-AA-6 . ..|Rad CLO 6 Ltd-RAD 2019-6A A1 ........... D.. 01/05/2023 BOFAMLSEC ......... 6,405,630 6,490,000 LA FE ..
501880-AE-1 . ..|LCM X1X LTD PARTNERSHIP DEF MEZZ NT CL C . D.. 03/31/2023 EXCHANGE OFFER .. 6,480,605 8,225,000 BFE ..
501880-AL-5 . ..|LCM XVITI LP-LCM 19A BR ... D.. 03/31/2023 EXCHANGE OFFER .. 2,757,699 3,500,000 A FE
50188R-AA-7 . | LCM XVIT1 LP-LCM 19A INC . D.. 03/31/2023 EXCHANGE OFFER 3,860,787 4,900,000 CzZ.
55301G-GM-0 . ..|West Cromwell Road - Note ... B.. 03/06/2023 DIRECT ..evevven 350,887 . 350,887 Fz
55817A-AS-3 . ..|Madison Park Funding XXX-MDPK 2018-32A B . D.. 03/28/2023 RBC CAPITAL MARKETS 4,578,430 |. 4,750,000 |. .C FE
55822E-AA-7 . ..|Madison Park Funding LIX-MDPK 2021-59A A . D.. 03/30/2023 MORGAN ....evvvvennnns .. 4,671,625 |. .. 4,750,000 |. A FE
607120-FQ-0 . ..|Airbus SE Senior Secured Notes ........... C.. 01/31/2023 JP MORGAN SECURITIES . . 25,714,000 |. . 25,714,000 |. Fz
64130T-BA-2 . .|Neuberger Berman CLO XX -NEUB 2015-20A A . D.. 03/23/2023 CITIGROUP GLOBAL MAR 3,908,000 |. 4,000,000 A FE
64133G-AR-1 Neuberger Berman Loan Ad-NEUB 2020-37A A .... D.. 03/27/2023 ..... MORGAN e e e e e e e e e e e e e e e e e e e e e e e nnn e e e e ennnn e e e e ennnn e e eeennnnnns reeennnnaaeeeennnaaeeeennnnnaaeees Joernniae e e 5,421,000 |eevvuniiieininins 5,500,000 |... A FE
675922-AE-8 Octagon Investment Partn-0CT34 2017-1A B .... D.. 03/31/2023 ..... EXCHANGE OFFER 5,365,743 [...ccvvvinniiiiiinnnnns 5,997,000 |... .B FE
675922-AJ-7 . ..|Octagon Investment Partn-0CT34 2017-1A C . D.. EXCHANGE OFFER .. .CFE ..
675922-AL-2 . .|Octagon Investment Partn-0CT34 2017-1A C . D.. EXCHANGE OFFER .. .F FE
675923-AJ-5 Octagon Investment Partn-0CT34 2017-1A S .... | IR IR 03/31/2023 ..... EXCHANGE OFFER 4,023,653 |. 4,497,002 |... CZ..
T4980E-AS-7 RR 7 Ltd-RRAM 2019-7A A2B ... | I RN 03/28/2023 ..... LT L ) RO RN 3,374,000 |..eevvnniiiiiininnnnns 3,500,000 |... .CFE
75000K-AA-5 . ..|RR 25 Ltd-RRAM 2023-25A A1 .. D.. BOFAMLSEC ............ .12,000,000 |. . 12,000,000 |. LA FE ..
750103-AA-1 . .|Rad CLO 15 Ltd-RAD 2021-15A A . D.. DEUTSCHE BANK SECURI . .17,291,000 |. .17,600,000 |. LA FE ..
87250C-AL-1 TICP CLO XIV Ltd-TICP 2019-14A A1R D.. 03/24/2023 ..... VARIOUS .. 13,723,700 |. .... 14,000,000 ... A FE
89680Y-AA-3 Triton Container Interna-FIRST LIEN .. D.. 01/09/2023 L0 I 0 I R ROPURPPPPRRRE. ) I 171 28 EE . 4,427,000 |... .CFE
92917J-AG-2 . ..[Voya CLO 2018-2 Ltd-VOYA 2018-2A B2 .. D.. 03/31/2023 EXCHANGE OFFER ..... 11,411,001 |. .CFE ..
92917J-AL-1 . ..|Voya CLO 2018-2 Ltd-VOYA 2018-2A C2 .. D.. 03/31/2023 EXCHANGE OFFER .. 7,420,001 .F FE
92917T-AE-5 . ..|Voya CLO 2018-2 Ltd-VOYA 2018-2A SUB D.. 03/31/2023 EXCHANGE OFFER 5,907,000 CzZ.
92919D-AC-2 ......... [ Voya CLO 2021-3 Ltd-VOYA 2021-3A B D.. 03/28/2023 MORGAN . 3,300,000 .C FE
96467K-AA-T . .| Whitebox CLO Ltd-WBOX 2023-4A A1 D.. 03/23/2023 VARIOUS ... 9,000,000 Az
D.. AZ ...

96467K-AE-9

Whi tebox CLO Ltd-HBOX 2023-4A B ...

02/16/2023 .....

CREDIT SUISSE SECWRI .

..... 2,000,000 |.

..... 2,000,000 |...
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B95508-AG-6 Unicore SA Senior Unsecured Notes D.. 01/18/2023 JP MORGAN SECURITIES . ....25,000,000 |. ....25,000,000 ... .
G1746#-AG-1 . ..| Cadent Finance PLC - Senior Unsecured No . B.. 01/31/2023 (0] 12101 .29,671,200 |. .29,671,206 |.
G3076*-AF-3 . .|Envol Investments Limite Senior Secured ..... B.. 01/04/2023 RBC CAPITAL MARKETS .21,214,000 |. .21,213,992 |.
D..

.0
.0
.0

0

€03

805564-EM-9 . .| Saxon Asset Securities Tr 1999-3 Mt Ln Ast Bk Cer Ser 1999-3 . 02/28/2023 PAYUP .. (501) . .0

91020E-AA-2 .........[United Educators Insurance R ..........cceeiieimmmiiniieemnnnnnnenens 01/31/2023 ..... .20,000,000 |. .0 ... ..
1109999999. Subtotal - Bonds - Industrial and Miscellaneous (Unaffiliated) 1,193,579,506 1,222,082,815 4,373,044
020002-BB-6 ......... ALLSTATE CORP-SUBORDINATED BOND ...eevveeeeeeenenneeeeeennieeeeemnnneeeeernnnneeeernnnneeeennnnnnnees | oeevvnnnninnnns Joennnd 01/26/2023 ..... GOLDMAN .. 9,875,000 |. ....10,000,000 |... .. 263,542
05567S-AA-0 . ..| BNSF Funding Trust |-BNSF 6.613 12/15/55 . BARCLAYS CAPITAL INC 9,450,000 .10,000,000 |. 135,934
25746U-DM-8 . ..|Dominion Energy Inc-D 4.35 PERP . BOFAMLSEC ............ 6,125,000 7,000,000 |. . 82,892
29379V-BR-3 ......... EPD 5 3/8 02/15/2078 ......evvuniiiiiiiiiiieiciiin et eens | aeeeeenniineees o 03/23/2023 ..... L a0 I 0 I ) RO RN 2,430,000 |.eevvenniiiiiiniinnns 3,000,000 |... . 18,813
369604-B0-5 ......... General Electric Co-GE FLOAT PERP ....eoeiueiieiieiiieeeeeeeie e e eeeeenie e e eeennne e e eeennneeeeennnns | oevvvnnnninnnns Jonnad 01/26/2023 ..... ..10,000,000 |. ....10,000,000 |... .. 103,487
45685E-AG-1 ......... Voya Financial Inc-JUNIOR SUBORDINATED B .........eoviiiivmmnniiiiiiiiiiieiiiniineeceninineeecnnninns | eeeevennninenes fonnid 01/26/2023 ..... SUMRIDGE PARTNERS LL ....10,000,000 ... .. 117,708
638612-AJ-0 ......... Nationwide Financial Ser-NATMUT 6 3/4 05 .......coeeemmiiiieeieeeneeeeeeene e eeeen e eeeennneeees | eevvvvnninnens Jeennid 01/10/2023 ..... SUMRIDGE PARTNERS LL ....10,100,000 |... .. 107,944
74251V-AL-6 ......... PRINCIPAL FINANCIAL GROU-JR SUBORDINATED .......ccevvuniiirimmnnniiiiinnninnnriininnesnrnnnnsennnnnns | seeeeennnnnnnns fonnid LU0 T [0 R RO RPN 7,930,000 [oeeniiiiiinnnnnieenns 8,000,000 |... ... 33,388
759351-AE-9 Reinsurance Group of Ame-RGA FLOAT 12/15 ... [ 03/07/2023 VARTOUS ettt e e et e e e e e e e e e e e e e e e e e e nnae e e e eennna e e e e eennnnneeeeennnn [eeeernnnnaeseennnnnaaeeeennnnaaares |eernnnaaeeeernnnaanaees 6,442,293 [...cooiiiiiiiiiennn 7,054,000 |... .. 122,359
89356B-AB-4 . ..| Transcanada Trust-TRPCN 5 7/8 08/15/2076 . A. BARCLAYS CAPITAL INC .10,170,000 |. .11,000,000 |. . 65,441
89356B-AG-3 . ..| Transcanada Trust-TRPCN 5.6 03/07/2082 . A.. VARIOUS ....oeeeeinnnns . 18,036,000 |. .20,000,000 |. 442,400
018820-AA-8 ......... Allianz SE-ALVGR 3 1/2 PERP 01/17/2023 Lo 0 ) RO RN 8,675,000 |. ....10,000,000 ... ..251,806
055650-DU-9 ......... [BP Capital Markets PLC-SUBORDINATED .. 01/11/2023 CREDIT SUISSE SECURI . eeeeeteeeeeeee s e e e eee e s e e eenn s s e e eeenne e e e e emnn s e e eeennnnneeeennnn eeeennnnseeernnnnnneeeemnnnnneeees Joemnnnannreemnnnnnnnees 7,680,000 |..eevvvnnneeeeennnnnns 8,000,000 |... ..107,917
055650-DV-7 . ..|BP Capital Markets PLC-SUBORDINATED 01/23/2023 BARCLAYS CAPITAL INC . 11,005,620 |. . 11,834,000 |. . 52,883
2926501-AA-6 . ..|Enel SpA-ENELIM 8 3/4 09/24/73 ........ 01/12/2023 CREDIT SUISSE SECURI . 12,113,768 |. . 11,923,000 |. 327,469
53944Y-AV-5 . .|Lloyds Banking Group PLC-SUBORDINATED 03/07/2023 MORGAN ... . 13,417,923 |. 013,426,000 |oeeveniiiiiiiiiiiieee 0
G7S40C-AG-8 .........[Rothesay Life PLC-ROTHLF 4 7/8 PERP .. .. 01/26/2023 ..... MORGAN ... I PP PP 4,275,000 |.eeevniiiiiiiiiiies 5,000,000 |... . 72,448
1309999999. Subtotal - Bonds - Hybrid Securities 157,435,604 166,337,000 2,306,431
06761K-AL-5 ......... Barings CLO Ltd 2019-111-BABSN 2019-3A A ..erreueiieiieie e e et eee e e e e e eeeeneaas | IR IR 03/27/2023 ..... CITIGROUP GLOBAL MAR ... e eeeeee e e e e eeet e e e e eenne e e e e e mnns e e e e ennn e e e e eennnneeeeennnnneeeens eeeennnnaseeernnnnnseeeennnnnnerees Joemmnnaaneeemnnnnannees 4,926,500 |.eevvuniiieinnnins 5,000,000 [..eeeeeerennneeeeenennnns 55,512
06762H-AC-1 ......... BARINGS CLO LTD 2023-1 SR SECD NT CL B . D.. e foend 02/01/2023 ..... L ) R 2,000,000 |. . .
X$2583-34-6 .........[Barings Euro CLO-BABSE 2023-1A A2 .... .. |B.. coee Jeennn 02/03/2023 ..... GOLDMAN ... I 9,959,000 .

1509999999. Subtotal - Bonds - Parent, Subsidiaries and Affiliates 16,885,500

00177#-AA-1 AMF Levered [1, LLC = ReVOIVET evueeieeeeeeie e eeeeie e eeeeee e e e een e e e eenne e e eennneeeees | cevvvnnnninnnns Joennid 03/29/2023 ..... BANK LOANS BABSON CA ...31,750,000 |.

00452#-AA-7 . ..|Accommodations Plus Technologies LLC/Ter . PIK NOTE BUY WP ....

05351K-A#-6 . ..|Avant Credit Card Master Avant Master Tr . BANK LOANS BABSON CA

05351K-A*-0 ......... Avant Cr Card Master Tr 2021-VFN1 Cl A ....ooiiiiiiiiiiiiiiiiiiiinncccciiecrvieeccvnieeeenn | eeeeeennieeees fonnid 02/15/2023 ..... BANK LOANS BABSON CA ...

05351K-A@-8 ......... Avant Credit Card Master Avant Master Tr ........coooomiiiiiiiiimiiiiieeeiiiee e eeeeenneeeee | cevvvriiinnees feennnd 02/15/2023 ..... BANK LOANS BABSON CA ...

055642-MP-1 ......... BREDIF MM LSA LLC - Term Loan Series 202 .......covveeiivvunieriiinninniniiiniineeecnnninenennnnnnnes | aeeevennninenns fonnid 03/15/2023 ..... BANK LOANS BABSON CA ...

05630#-AA-1 ......... BCRED MERIDIAN PEAK FUNDING LLC = SECUIE ...ueeeeeeneeeeeeemnnneeeeennnnaeeeernnnnaeeeennnnnnneeenns | sevvvnnnninnnns Joennid 01/27/2023 ..... BANK LOANS BABSON CA ...

103119-CK-7 ......... NEFCO Holding Company, LLC - Delayed Dra .........ccceevuiiiiiimmnnniiiiinniininniiniinnnscinninnnnes | eeeeeennnnneens fonnid 03/31/2023 ..... BANK LOANS BABSON CA ... I I .

126252-MR-0 CRE |1 LENDER SUB |, LLC = Term Loan SEr .......ceeeueeeeeeemmuseeeeemnnneeeeeennneeeeennnnnneeeenns | cevvvvnnninnnns Joennid 01/26/2023 ..... BANK LOANS BABSON CA ... U JU O 3,081,250 |evveuneieeeneniens 3,081,250 |...

12759%-AA-2 . ..| CELF SPV LLC - Revolving Senior Secured .. 01/30/2023 BANK LOANS BABSON CA N N 3,500,000 |. 3,500,000 |.

12765%-AA-8 . ..|CCOF I & CARLYLE CREDIT OPPORTUNITIES C . 01/10/2023 BANK LOANS BABSON CA

14314Z-MM-3 . ..| CARLYLE SECURED LENDING |11 SPV, - Senio . 03/14/2023 BANK LOANS BABSON CA

000000-00-0 . ..| ASF Cosmos LP/Term Loan USD 08/22 (CS Pa . 03/31/2023 BANK LOANS BABSON CA

14886M-AN-1 . ..| Checkout Holding Corp-CHKOUT PIK-TERM EX . 02/28/2023 PIK NOTE BUY WP ....

000000-00-0 ......... RCC REAL ESTATE SPE 9 LLC -Series 2022-1 .....ccevuuereermeniaareeemnnneeeeemnnnneeeeernnnneeeeeennnns | cevvvnnninnnns Jonnnd 03/31/2023 ..... BANK LOANS BABSON CA

000000-00-0 ......... RCC REAL ESTATE SPE 9 LLC -Series 2022-2 ..........ecoviiiiiinnnniiiiiiiiiiieeninnineenennnnnseenenns | aeeevennninenns fonnid 03/31/2023 ..... BANK LOANS BABSON CA ...

14979*-AA-6 ......... CAZ GP OWNERSHIP EF AGGREGATOR, L.P. = S iiiereieieeieii e eeeeene e eeeerne e eeeene e eeennnes | cvvvvinninnnns Jeennid 03/07/2023 ..... BANK LOANS BABSON CA ...

149798-AA-4 ......... CAZ GP OWNERSHIP CD AGGREGATOR = SECUred ........cvvirireeuniiirirnnnnninriiniinnneeinnnnnnnsnnnnnnnes | seeeeenninenns fonnid 03/07/2023 ..... BANK LOANS BABSON CA

15644G-A#-1 ......... CENTRIC BRANDS 1LEXIT TL L+1000 10/09/20 .....ceeemrmmereeemnnneeeeernnnaeeeeenenneeeernnnneneeenne | cevvvnnnninnens Jonnid 02/22/2023 ..... PIK NOTE BUY UP

15644G-B*-4 ......... CENTRIC BRANDS INC. - REVOLVING LOAN (FI tevvvvviiiiiiiiiiiiiiiiiiiciiicccceceeccveecceeereereenenneenns [ eeeeeeeeneenens [ 01/31/2023 ..... BANK LOANS BABSON CA ...

156748-AA-9 ......... Cerberus SIC 11 ...03/31/2023 ..... BANK LOANS BABSON CA ...

243606-AC-6 ......... DECOPAC  INC. — TERM B LOAN ...vvviieeiiiiiiiieiiiiiiiiiee it eeesiieeee s e e esiiiieeeenin | ceeeennieeeees [oennd 03/31/2023 ..... PIK NOTE BUY UP ..uieieeiiittiei ettt e e
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30034@-AA-3 ......... EVERLAKE PRIVATE FUND BORROWER, LLC = S€ ..ieeereenereeemrnieeeeemnnneeeeemnnnnaeeeernnnnneeeennnns | cevevvnnnnnnnns Joonnid 03/17/2023 ..... BANK LOANS BABSON CA ... 833,333 |. 833,333 |[... 2.APL e
30301*-AA-1 ......... FS CREIT FINANCE MM=1 LLC — Secured Term .......ceeeeviiviervnnniiiiiniiniincinnineneeeininneesnnnnns | ceeeeennnnnenes fonnid 03/20/2023 ..... BANK LOANS BABSON CA ... .... 80,852,702 |. ....80,852,702 ...
32013#-AA-2 ......... FIRST EAGLE DIRECT LENDING V-B, LLC = S& +eruueeeeeeneieeeeemnieeeeeenneeeeeeennneeeeennnnneeees | cevvvnnnninnens Joennid 03/31/2023 ..... BANK LOANS BABSON CA ...
36457W-AC-5 ......... Galway Borrower LLC-1L SR SECD .....cccvuuniiiiiiiiiiiiiiiiiiiieccriiineecrnnin e eecnniieesnnnnnnes | aeeeeennnnneens fonnid 03/31/2023 ..... BANK LOANS BABSON CA ...
364571-AD-3 ......... GALWAY BORROWER LLC — CLOSING DATE TERM ..eeveeeeeeeeneieeeeeenneeeeeeeenneeeeeeenneneeeeennnneeees | oevvvnnnninnnns Joennnd 03/31/2023 ..... BANK LOANS BABSON CA ...
40476@-AC-3 ......... Hanley Wood LLC - 2021 Delayed Draw Term .........cvvverirvunniieiiininieeciniineeeensiineeecnnnnnns | ceeeeennnnenns fonnid 01/19/2023 ..... BANK LOANS BABSON CA ...
40481#-AB-6 ......... HH - STELLA INC. - DELAYED DRAW TERM LO .eeeeeeeeenieeeeeeeei e eeeeeee e e eenne e eeennnneeeee | ovvvvnnnnnnnns Joennid 03/24/2023 ..... BANK LOANS BABSON CA ...
40490@-AE-1 ......... HTI Technology & Industries — 2023 INCre ......cceveviiiiiiniiiiiiiiiiniinciiine e eeeennens | eeeeeenniieeees fonnid 02/15/2023 ..... BANK LOANS BABSON CA ...
404900-AF-8 ......... HTI Technology & Industries — 2023 Delay ......cceevurieeemmmuieeeremiiieeeecenieeeeeenneeeeeennn | cevvvnnniinnnns Jonnid 02/22/2023 ..... BANK LOANS BABSON CA
44961*-AB-1 . .| Implus Footcare LLC/Initial Term Loan 0 . 03/31/2023 PIK NOTE BUY WP ....
45321*-AA-5 . ..| Implus Footcare LLC/Spenco Incremental .. 03/31/2023 PIK NOTE BUY P ....
40490@-AE-1 . .| ITI Intermodal INC - Delayed Draw Term L . 03/31/2023 BANK LOANS BABSON CA
46139Z-W1-8 ......... Invesco Private Credit Opportunities Hol ......cooeeeeieiioiiiiiiiiie e eeeeenneeeee | eeeeeeviiiis [oeeens 01/09/2023 ..... BANK LOANS BABSON CA ...
47231#-M0-8 ......... JEFFERIES DIRECT LENDING OFFSHORE FUND | eeevvnniiiiiiiiiiiiiiiiiieeccciiineeccrnineeecevnineeees | oeeeeennnneees fonnnd 02/14/2023 ..... BANK LOANS BABSON CA ...
47231#-MR-6 ......... JEFFERIES DIRECT LENDING OFFSHORE FUND | eeveeeeeeeeiiieeeeeeeee e e ceene e e e eee e e eeennineeees | ceevvvnniinnnns Joennid 02/14/2023 ..... BANK LOANS BABSON CA ...
A7231#-MS-4 ......... JEFFERIES DIRECT LENDING OFFSHORE FUND | .eevvnniiiiiiiiiiiiiiiineeccciiineeccrninceecennineeees | eeeeeenniineens fonnnd 02/14/2023 ..... BANK LOANS BABSON CA ...
47231#-MT-2 ......... JEFFERIES DIRECT LENDING FUND 11 € SPE L .eeeeeeeeeieeeeeeeie e eeeeee e e eeene e eeeenneeeeeennn | eevvvnnniinnnns Joennid 03/09/2023 ..... BANK LOANS BABSON CA ...
47235#-AA-2 ......... JEFFERIES DIRECT LENDING FUND 11 SPE LLC ..ovviviiiiiiiiiiiiiiiecccciiiinecccvvinceecvnnineecennn | eeeeeennineees fonnid 03/09/2023 ..... BANK LOANS BABSON CA ...
51206#-AB-7 ......... LAKERS BUYER INC. = INITIAL DELAYED DRA ..eeueeeeeenieeeeeenieeeeeeennieeeeeennneeeeeennnnnneeees | eevvvnnnninnnns Jeennid 03/10/2023 ..... BANK LOANS BABSON CA ...
53173#-AB-2 LIDO ADVISORS LLC - DELAYED DRAW TERM L ..eevvvenniiiiiiiiieiciiiiieccccviineeecrviineecennines | eeeeeennineees fonnnd 02/27/2023 ..... BANK LOANS BABSON CA ...
534501-0C-C . ..|Cleaver-Brooks Inc - 2022 Fixed PIK Term . 03/31/2023 VARIOUS ...
55343@-AF-5 . .. [MJX Venture Mgmt Ill LLC Senior TL ... 02/28/2023 DIRECT ....
55417#-AA-5 . ..|M360 MM Series LLC - Series 2022-1 Secur . 02/28/2023 BANK LOANS BABSON CA
57780@-AB-0 . .| MAVERICK ACQUISITION INC. - DELAYED DRA . VARIOUS ...

60510M-A#-5 .
60510M-AG-7 .........
60510M-B*-8 .........
628790-M0-7 .........
62879X-AB-1 .........
62879X-AC-9 .........
629076-AB-8

65658#-AA-2 .
65716*-AB-4 .
67080B-A*-8 .
671170-AA-5 .
68144#-AB-6 . .
68144#-AC-4 .........
68144#-AD-2 .........
69451*-AA-7 .........
70216*-AA-1 .........
705598-AF-3 .........
T1571E-AD-1 .........
72303#-MM-8 .........
731126-AB-6 .........
731126-AC-4 .
74309#-AA-T .
74309#-AB-5 . .
74309#-AC-3 .........

..|NORTH HAVEN FALCON BUYER LLC - TERM LOA .
..|NORTH AMERICAN SCIENCE ASSOCIATES INC.
..|NXT Capital Structured Note I, LLC - Cla .
.| OR Opportunistic DL (C) Funding LLC - Te .
.|0lympia Acquisition, Inc-2022 2nd Amendm .

..|Policy Services Company, 1L PIK Toggle D .
..| PRODUCTION RESOURCE GROUP L.L.C. - DELA .
.|PRG 9/20 Last Out .....cceeovuvieeneriiinns

Mission Lane Credit Card Master Trust - ..
Mission Lane Credit Card Master Trust -
Mission Lane Credit Card Master Trust -
NB SOF V ISPV 2022 LLC - Class A Term Lo ....
NB Select Opportunities ISPV 2022 LLC -
NB Select Opportunities ISPV 2022 LLC -
NEFCO Holding Company, LLC - Delayed Dra ....

Olympia Acquisition, Inc - 2022 2nd Amen ....
Olympia Acquisition, Inc-2022 Rolled Ter .
PPW AERO BUYER INC INITIAL TERM LN

PARTNERS GROUP PRIVATE EQUITY 11, LLC -
PEGASUS GLOBAL ENTERPRISE HOLDINGS LLC
PES Holdings LLC-PHIENE PIK-TERM C-EXIT
PINEBRIDGE PRIVATE CREDIT II1 HOLDINGS L ....
Policy Services Company, 1L PIK Toggle T ....

PRODUCT |ON RESOURCE GROUP L.L.C. - DELA .

...... 03/29/2023
...... 03/29/2023
...... 03/07/2023
...... 03/22/2023
...... 03/22/2023
...... 03/31/2023
02/21/2023
02/24/2023
03/09/2023
03/23/2023
02/28/2023
...... 03/13/2023
...... 02/28/2023
...... 02/15/2023
...... 03/22/2023
...... 03/23/2023
...... 02/28/2023
...03/30/2023
...03/22/2023
03/22/2023
01/23/2023
03/23/2023
...... 03/31/2023

BANK LOANS BABSON CA
..... BANK LOANS BABSON CA ...
..... BANK LOANS BABSON CA ...
..... BANK LOANS BABSON CA ...
..... BANK LOANS BABSON CA ...
..... BANK LOANS BABSON CA ...
..... BANK LOANS BABSON CA
PIK NOTE BUY UP ....
BANK LOANS BABSON CA
BANK LOANS BABSON CA
BANK LOANS BABSON CA

..... BANK LOANS BABSON CA ...
..... VARIOUS
..... BANK LOANS BABSON CA ...
..... BANK LOANS BABSON CA ...
..... BANK LOANS BABSON CA ...
..... PIK NOTE BUY UP
..... BANK LOANS BABSON CA
..... PIK NOTE BUY UP ....
PIK NOTE BUY UP .
PIK NOTE BUY UP .
PIK NOTE BUY UP .
..... PIK NOTE BUY UP ....
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74309#-AD-1 ......... PRODUCT ION RESOURCE GROUP  L.L.C. = SECO evrveueeeeeeniaeeeeinnieeeeerenneeeeeeerneeeeennnnneeees | eevvvnnniinnens Jeennid 01/30/2023 ..... VARIOUS .. 168,334 |... 5BZ ..
TAT19#-AA-1 ...l Pyramid Management Advisors LLC/Term Lo ....cccovvvevveiiiiiiiiniiiiiiiiiinineciiiinnnevinninnenees | ceeeeenniineens fonnid 03/31/2023 ..... Lo 0= P R RPN I - < 20 R 1,832 |... 3.CPL ..
74719#-AB-9 ......... Pyramid Management Advisors LLC/Delayed ........coeeeeeemmniiiiemmmnniieeeeeniieeeeeennneeeeerennnees | cevvvnnniinnnns Joennid 03/31/2023 ..... PIK NOTE BUY WP .... 3.CPL e
TAT19#-AC-7 ......... Pyramid Management Advisors LLC/Delayed ........cceuvieruiiienniiriniiiiniiiiiiiinneiineeninnenieennns | ceveeenninennns foveees 03/31/2023 ..... PIK NOTE BUY WP .... 3.CPL .o
TAT410-AA-5 ......... Olympia Acquisition Inc./Term Loan 9719 ....ccveiiieiiiiiiiii e e e eeeeeeeeennneeee | cevreeniieenins foeeees 03/31/2028 ..... 4.CPL ..
749236-AB-3 ......... RoadOne Intermodalogistics = Term LOan .........cveveveruiiriiiiiinieriineiinnirieeninerieenineennns | ceeeeeneeenens foveees 03/31/2023 ..... BANK LOANS BABSON CA ... 40127 ...
75812R-W-9 ......... Red Cedar Holdings B, L.P. = Series 2022 .........ccceuuuieeeeemmmnieeeeennnieeeeennnneeeennnnnneeees | cevvvnnninnnns Jonnid 03/06/2023 ..... BANK LOANS BABSON CA ... 1DZ ...
78029#-AB-5 ......... RMA Companies = Term Loan ........cccevvuuniiiriiimiiiiiiiiiiie e cceiis e ecnnnis e cevni s ennnnnnnees | aeeevennnnneens fonnid 03/08/2023 ..... BANK LOANS BABSON CA ... 2BFPL ..
78642#-AB-2 ......... SAFE HOME SECURITY INC. - DELAYED DRAW T ..eeeeeeeeeeie e eeeeeee e e e eeee e e eemne e eeennnnes | eevvvrnniinnnns Jeennnd 03/31/2023 ..... BANK LOANS BABSON CA 2.CPL
816307-A8-1 . ..|SelectQuote Inc./Term Loan 10/19 ....... 02/28/2023 PIK NOTE BUY WP .... 3.BPL
84724#-AB-1 . ..| Sparus Holdings LLC - Delayed Draw Term 02/03/2023 BANK LOANS BABSON CA 402 .
85789#-AB-0 . ..| STEALTH HOLDING LLC - DELAYED DRAW TERM 03/31/2023 BANK LOANS BABSON CA 3.02Z.
86662#-AB-0 ......... SUN ACQUIRER CORP ...eeeeeeeeeeemne e e e eeen s e e e e e e e e e e e mn e e e e e ennneneeeennnnneeeennnnnnneeennnn | seeevnnniinnnns Jonnnd 02/09/2023 ..... VARIOUS 5BZ ..
872642-WM-9 ......... TPG TIGER HOLDCO, LLC, - Class A Term Lo ....coeveveeenniiiiiiiiiiiiiiciiineeecciinneecenninneeees | eeeeeenniineens fonnid 03/29/2023 ..... BANK LOANS BABSON CA ... 1FZ..
87264Z-WN-7 ......... TPG TIGER HOLDCO, LLC, = Class B Term L0 ....ceeeeeeeruuieeeeimrieeeeeeenieeeeeenniseeeeennineeeeee | cevvvnnniinnens Joennnd 03/29/2023 ..... BANK LOANS BABSON CA ... . 2BZ ..
88167#-AA-8 ......... Tetragon Financial Group (Delaware) LLC .......uuviviiiiiiiiiiiiiiiiiiciciiinecccriieeccviinees | eeeeeennneeens ol 03/28/2023 ..... BANK LOANS BABSON CA ... .... 28,500,000 [. .... 28,500,000 ... 1.FPL ..
88676Z-MM-9 ......... TIKEHAU GREEN DIAMOND CFO LLC = ClaSS A eveuuneeeereneieeeeeennieeeeemnnieeeeemnnneeeeernnnneeeenns | sevvvnnnninnnns Jonnnd 02/21/2023 ..... .... 17,840,326 |. .... 17,840,326 |...
88676Z-IN-7 ......... TIKEHAU GREEN DIAMOND CFO LLC = Class B ...euuuiivivnieniiiiiiiiiiiiniiiiinneevrniinneeennnninnnnens | eeeeeennnnnenns fonnid 02/2172023 ... [VARIOUS ....iiiiiiiie ittt s s e e s s e e e e senanns eeerrrnneeeesernan e s errneeeees | 4,460,082 |...oevnniiiiiinnnnnnnns 4,460,082 |...
901392-AA-1 ......... Twin Brook Capital Funding X111 WSPV, LL ...oeeemreiiiiiiiiiee e eeeenneeeeenenns | eeevviniinnnes feennid 03/15/2023 ..... BANK LOANS BABSON CA ... eeeeriieeeeeimnie e e e eeeeie e e e eemnn e e e eemnni e e eeeennnaaeeernnnnaeeennnnnnaeee reeennnnaaeeeemnnnnneeeennnnnaenees Joemnnnaaneeemmnnnannees 7,370,000 [oeeeeeeemnnnaeeeeens 7,370,000 |...
90140*-AA-0 ......... Twin Brook Capital Funding XIV WSPV, LLC .....cccvvviiviiiiiiiiiiiiiiiiiiinncccciineeccviiinneecennn | eeeevennieeens fonnid 03/15/2023 ..... BANK LOANS BABSON CA ...
92974*-AB-5 . ..|WSHP FC ACQUISITION LLC - SECOND AMENDME . 03/29/2023 BANK LOANS BABSON CA
94184#-AB-3 . .| WATERMILL EXPRESS LLC - DELAYED DRAW TE . 02/27/2023 BANK LOANS BABSON CA
956525-XX-2 . ..|Kings 111 - Delayed Draw Term Loan ...... 02/27/2023 BANK LOANS BABSON CA
96525Z-IIN-3 . .. | WHITEHORSE LIQUIDITY PARTNERS V-R LP, BANK LOANS BABSON CA
98876*-AB-1 . ..|ZB Holdco LLC - Delayed Draw Term Loan . BANK LOANS BABSON CA
BAFAOO-17-1 ......... Fasanara Apex 3 12/22/25 .......cccoiiiiiiiiiiiiiiiiiiiiiciiii s | eeeeeeniieens o 01/25/2023 .....
BC0108-70-1 ......... Cogency Global - Incremental Term LOAN ......c...uoieeeeemmeiieeieeiiieeeeeenie e eeenne e eeennnnes | cevvvnnniinnens Joennid 03/31/2023 ..... BANK LOANS BABSON CA ... .. 474,406 |.
BC0108-87-3 ......... RoadOne Intermodalogistics — Delayed Dra .........cceeeviviiininniiiiiiniiniiniiiinneeciiiinnnnnennes | ceeeeennineeens fonnid 03/31/2023 ..... BANK LOANS BABSON CA ... ... 95,472 |.
BC0120-73-2 ......... SBP Holding LP = Term L0oan ..ceeuueeeeeemeieeeeeei e e e cene e e eeene e e e e e e e ennne e e e ennnnns | cevevnnnninnees Joennid 03/27/2023 ..... BANK LOANS BABSON CA ...
BC0127-30-0 ......... VitalSource - 2023 Incremental Term Loan .........ccoeeeiiivuiiiiiiiiiiiinniniiiiiineecceiineeeceniinns | ceeeeenninneees fonnidd 03/17/2023 ..... BANK LOANS BABSON CA ...
G7740%-AA-7 SCL XL | FUND L.P. - Senior SecuUred REVO ........ceeeeereemusreeemnnnaeeeeemnnieeeeernnnneeeennnnnees | cevvvnnnninnnns Jonnid 03/20/2023 BANK LOANS BABSON CA ...
119241-C0-3 . ..[Lernen Bidco Limited EUR TLB1 (Nov'1 ... BANK LOANS BABSON CA
549358-NT-2 ......... [ ION Trading Technologies EUR TLB (Mar'21 . BANK LOANS BABSON CA
70621Z-MM-3 .........|PEMBERTON PD SMA HOLDINGS (LEVERED) S.A. .... BANK LOANS BABSON CA ...
BC0105-62-3 ......... Cooperatie Koninklijke Cosun U.A = EUR S oeerrmeiiiiiiiiee e eeeeenne e eeeennne e eeennnnees | cvvvvnnninnnns Joennid 01/31/2023 ..... BANK LOANS BABSON CA ... ....21,730,000 |. ... 21,729,990 |...
G66848-AA-9 ......... OHA Credit Solutions Master Fund | SPV, ........ccooeeiiiiiinniiiiiiiinniiniiniinninninennnennnnnnennes | Covvvvvvnnnnnns Joannd 03/13/2023 ..... BANK LOANS BABSON CA ... 2,099,989 [.....cvvuuiiiiiiiinnnns 2,100,000 |...
1909999999. Subtotal - Bonds - Unaffiliated Bank Loans 383,039,689 383,389,740
2509999997. Total - Bonds - Part 3 1,802,377,732 1,839,742, 143
2509999998. Total - Bonds - Part 5 XXX XXX
2509999999. Total - Bonds 1,802,377,732 1,839,742, 143
23281#-12-4 ......... |Cyprium Parallel Investors V LP = Perpet ...e...iiiiiiieeisiieriiiaaeieeinniasseerennnanseernnnnnnes | nseseesennnnns | ...... 03/31/2023 ..... |DIRECT ................................................................................................................................. 13,437,910 |ovvnniiiiiiiiies 1,343,791 |eee e
4019999999. Subtotal - Preferred Stocks - Industrial and Miscellaneous (Unaffiliated) Perpetual Preferred 1,343,791 XXX
45822P-20-4 ......... [ Integrys Holding Inc=INTEGRYS HOLDING IN ....ceeeemmmeiiiiiiiinieeeeemneie e eeeneee e e eeeennieeeeeeee | vveneenvennnn [+022..08/09/2023 ... CANTOR ...
68144#-AF-7 .........|Olympia Acquisition, Inc./Preferred Unit .... co | eeeeeneiennnn |....02/28/2023 ... DIRECT ....
4029999999. Subtotal - Preferred Stocks - Industrial and Miscellaneous (Unaffiliated) Redeemable Preferred 5,012,919 XXX
4509999997. Total - Preferred Stocks - Part 3 6,356,710 XXX
4509999998. Total - Preferred Stocks - Part 5 XXX XXX
4509999999. Total - Preferred Stocks 6,356,710 XXX
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STATEMENT AS OF MARCH 31, 2023 OF THE MassMutual Ascend Life Insurance Company

SCHEDULE D - PART 3

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

1 2 3 4 5 6 7 8 9 10
NAIC
Designation,
NAIC
Designation
Modifier
and
SVO
Number of Paid for Accrued Admini-
CcusIP Date Shares of Interest and strative
Identification Description Foreign Acquired Name of Vendor Stock Actual Cost Par Value Dividends Symbol
20273V-10-0 ......... ENERGY TRANSFER EQUITY L P LTD PARTNERSH .....coooiiiiiiiiiiiiiiiiieiiieeeee [ [l 02/01/2023 ... 100.000 |....
20336T-10-0 ......... ENLINK MIDSTREAM LLC COMMON UNIT ....evvviiiiiiiiiiiiiiiiiiiiiniiieeesseeeseesseseeeeeesesensseesnnnnnnnes | nnnnnnnnnnnnns [oonnd 01/11/2023 ..... BLOOMBERG TRADEBOOK .. ....38,300.000 |....
203792-10-7 ......... ENTERPRISE PRODS PARTNERS L P COMMON UNI ....ooooeeiiiiii [ 03/24/2023 ..... BLOOMBERG TRADEBOOK .. ....65,000.000 |....
20472R-10-8 ......... Equity LifeStyle Propert-COMMON STOCK RE ........ccoviiiiiiiiiiiiie [ [ 02/15/2023 ... BLOOMBERG TRADEBOOK ........eeeiieiiieiiiiiciiceeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeneeeeeeees [eeeeeeeeeeeeeeeeeeees 2,000.000 |....
37946R-10-9 ......... Global Partners LP/MA-COMMON STOCK LTD P .ocoeveiiiiieiiiiiiiieeeeeceee [ ol 03/01/2023 ..... ....21,286.000 |....
460146-10-3 ......... International Paper Co-COMMON STOCK ...........ccoiiiiiiiiiiiiiiiiiinnn [ evnnnnnennnnnnn [ 02/17/2023 ... BLOOMBERG TRADEBOOK .. K
58463J-30-4 . ..|Medical Properties Trust-COMMON STOCK RE ...........coovviiiiiiiiiiiiiiiiiiiiiiiiiiccicccccccccceceeeees [ vvvvniinininns [ 02/15/2023 ... BLOOMBERG TRADEBOOK .. 119,152 |.
50522J-10-3 .. . [MID-AMERICA APARTMENT CO-COMMON STOCK .....cceeiiiiiiiiiieiceceneeessssnsenne | eeeeeeeeeneee [l 02/15/2023 ... BLOOMBERG TRADEBOOK .. 800.000 |.... 135,673 |.
726503-10-5 PLAINS ALL AMERICAN PIPELINE L.P. LTD PA ooiiiiiiiiiiiiiiiieccccceceecceccccccceeeeeeeeeeneeeeeeeee [ v [ 01/09/2023 ..... BLOOMBERG TRADEBOOK .. ....40,400.000 |.... K
86765(-10-9 . ..| SUNOCO LP COMMON STK .......... 02/24/2023 BLOOMBERG TRADEBOOK .20,000.000 |. .. 940,267 |.
874847-10-8 . ..[Talos Energy Inc-COMMON STOCK .... 02/17/2023 IN-KIND TRANSFER ... 990,034.000 |. . 17,612,705 |.
958669-10-3 . ..|Western Midstream Partne-COMMON STOCK 01/10/2023 BLOOMBERG TRADEBOOK .17,600.000 |. .. 476,822 |.
20250N-10-5 ......... ENBRIDGE INC-COMMON STOCK .................. P 03/24/2023 ..... BLOOMBERG TRADEBOOK .. ... 17,965.000 |.... 656,445 |.
5019999999. Subtotal - Common Stocks - Industrial and Miscellaneous (Unaffiliated) Publicly Traded 23,569,735
78463V-10-7 ... ..|SPDR Gold Shares-ETF ... 01/10/2023 ..... BLOOMBERG TRADEBOOK ......iiiiiiiiiiiiiiiiii i s e e s s e s s s s s s s s s s s s s sssssees |oeeeeessseseeseeeeeeees 2,000.000 |.... 349,558 |.
5819999999. Subtotal - Common Stocks - Exchange Traded Funds

349,558
5989999997. Total - Common Stocks - Part 3 23,919,293 XXX 0 XXX
5989999998. Total - Common Stocks - Part 5 XXX XXX XXX XXX
5989999999. Total - Common Stocks 23,919,293 XXX 0 XXX
5999999999. Total - Preferred and Common Stocks 30,276,003 XXX 0 XXX
6009999999 - Totals 1,832,653,735 XXX 6,867,919 XXX
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STATEMENT AS OF MARCH 31, 2023 OF THE MassMutual Ascend Life Insurance Company

SCHEDULE D - PART 4

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

1 2 3 4 5 6 7 8 9 10 Change In Book/Adjusted Carrying Value 16 17 18 19 20 21 22
11 12 13 14 15 NAIC
Desig-
nation,
NAIC
Total Total Desig-
Current |Change in| Foreign Bond nation
Year's Book/ | Exchange Book/ Interest/ Modifier
Prior Year Current |Other Than| Adjusted |Change in| Adjusted Foreign Stock Stated and
Book/ Unrealized| Year's |Temporary| Carrying Book Carrying | Exchange | Realized Dividends Con- SiYe}
CuUsIP Number of Adjusted | Valuation | (Amor- |Impairment| Value | /Adjusted | Value at Gain Gain  |Total Gain| Received | tractual | Admini-
Ident- For- | Disposal Name Shares of Consid- Actual Carrying Increase/ | tization)/ | Recog- [ (11+12-| Carrying Disposal | (Loss)on | (Loss)on | (Loss)on During Maturity | strative
ification Description eign| Date of Purchaser Stock eration Par Value Cost Value (Decrease)| Accretion nized 13) Value Date Disposal | Disposal [ Disposal Year Date Symbol
..36179X-NF-9 |Ginnie Mae |1 Pool-POOL #MAB490 U PRI . 03/01/2023 . | PAYDOUN ... ... (216) | 0 e (216) | 0 . 12/01/2052 . [1.A ........
..36179X-Q-9 | Ginnie Mae 11 Pool-POOL #MAB569 v feeeees . 03/01/2023 . | PAYDOUN ... . ...88, ...89, .. (638)]. .0 . .. (638)]... 0 . .0 . 01/01/2053 . [1.A ........
0109999999. Subtotal - Bonds - U.S. Governments 242,714 242,714 243,568 154,196 0 (854) 0 (854) 0 242,714 0 0 0 XXX XXX
..70914P-ME-9 |PENNSYL\/ANIA ST-BUILD AMERICA GEN OBLIG ..... | | 02/15/2023 . |CALL 100 ... .. 835,000 835,000 876,391 |...........847,3% |.... .. (421) ). .0 . . (421))... .0 ... .846,975 |.. L (11,975) |....... (11,975) . 02/15/2026 . [1.D FE ....
0509999999. Subtotal - Bonds - U.S. States, Territories and Po ions 835,000 835,000 876,391 847,3% 0 (421) 0 0 846,975 (11,975) (11,975) XXX XXX
..214489-BE-5 | Cook County School Distr-GENERAL OBLIGAT .... 01/15/2023 . [MATURITY .... ....215,000 |........... 215,000 |........... 215,000 |...........215,000 |.... .0 . 0 ....215,000 |.. . 01/15/2023 . [1.C FE .
.. 73723R-J5-3 | City of Portsmouth VA-GENERAL OBLIGATION .... 02/01/2023 . [CALL 100 . . 12,255,000 |....... 12,255,000 |....... 12,255,000 |.......12,255,000 |.... .0 .. 0 12,255,000 |.. .0 | . 02/01/2030 . [1.A ........
0709999999. Subtotal - Bonds - U.S. Political Subdivisions of States, Territories and Po ns 12,470,000 12,470,000 12,470,000 12,470,000 0 0 12,470,000 0 0 XXX
..041083-VB-9 | Arkansas Development Fin-REVENUE BONDS ....... [....... . 03/01/2023 . | CALL 100 0 [V Y {1 A AU | N A, 0 . 07/01/2043 .
..196479-F9-5 | Colorado Housing and Fin-REVENUE BONDS . 03/01/2023 . | CALL 100 .... .0 . 0 . (4,88) ... . 03/01/2048 .
..196479-V4-8 | Colorado Housing and Fin-REVENUE BONDS .. 02/01/2023 . [CALL 100 . 0 0| . (12,333) |. . 11/01/2048 .
..196480-EX-1 |Colorado Housing and Fin-REVENUE BONDS .. 02/01/2023 . [CALL 100 . 0 0| 0| . 01/01/2050 .
..25477P-NF-8 | District of Columbia Hou-REVENUE BONDS 02/15/2023 . [CALL 100 . 0 0| 0| . 06/15/2045 .
..206122-UT-9 |Escambia County Housing -REVENUE BONDS .. . 02/01/2023 . | CALL 100 .... .0 . 0 0 . 11/01/2038 .
..312915-06-9 |Freddie Mac REMICS-FHR 1491 | ... oo . 03/01/2023 . | PAYDOUN ... .0 . 0 0 . 04/01/2023 .
..312931-A6-5 |Freddie Mac Gold Pool-FG A84529 ..........ccccee [oeeennn . 03/01/2023 . | PAYDOUN ... .0 . 0 0 . 02/01/2039 .
..313398-P7-8 |Freddie Mac REMICS-FHR 2334 TD ........cevvvvenn [orrenn . 03/01/2023 . | PAYDOUN ... .0 . 0 0 . 07/01/2031 .
..3133JL-UE-7 |Freddie Mac Pool-FREDDIE MAC POOL-FR QU7 .... |....... . 03/01/2023 . | PAYDOUN ... .0 . 0 0 . 03/01/2061 .
..3133KP-02-7 |Freddie Mac Pool-FR RA7673 ..........ceevvuvennnn [ereeenn . 03/01/2023 . | PAYDOUN ... .0 . 0 0 . 07/01/2052 .
.. 3133N3-U9-3 |Freddie Mac Pool-FREDDIE MAC POOL-FR RE6 .... |....... . 03/01/2023 . | PAYDOUN ... .0 . 0 0 . 11/01/2049 .
..3133N3-VG-6 |Freddie Mac Pool-FREDDIE MAC POOL-FR RE6 .... |....... . 03/01/2023 . | PAYDOUN ... .0 . 0 0 . 09/01/2049 .
..3133N3-X3-3 |Freddie Mac Pool-FREDDIE MAC POOL-FR RE6 .... 03/01/2023 . | PAYDOUN 0 0| 0| . 05/01/2061 .
..3133T3-BU-1 |Freddie Mac REMICS-FHR 1644 K .. 03/01/2023 . | PAYDOUN 0 0| 0| . 12/01/2023 .
..31337B-4G-2 |Freddie Mac REMICS-FHR 1991 PG 03/01/2023 . | PAYDOUN 0 0| 0| . 09/01/2027 .
..3133TC-HE-1 |Freddie Mac REMICS-FHR 2018 PG .............oee. [ oennnn . 03/01/2023 . | PAYDOUN ... .0 . 0 0 . 01/01/2028 .
..3133TD-3A-2 |Freddie Mac REMICS-FHR 2037 HB ...........ccoee [oennnn . 03/01/2023 . | PAYDOUN ... .0 . 0 0 . 03/01/2028 .
..3133TH-88-1 |Freddie Mac REMICS-FHR 2118 PE ... [ oo . 03/01/2023 . | PAYDOUN ... .0 . 0 0 . 01/01/2029 .
..3133T8-F2-4 |Freddie Mac REMICS-FHR 2303 CK ........cccooiies [oreenn . 03/01/2023 . | PAYDOUN ... .0 . 0 0 . 04/01/2031 .
..3133TU-S7-4 |Freddie Mac REMICS-FHR 2357 QH .........ceevvuee [oreenn . 03/01/2023 . | PAYDOUN ... .0 . 0 0 . 09/01/2031 .
.. 31359D-H5-5 |Fannie Mae REMICS-FNR 1993-155 PJ .......ccccee [.eennn . 03/01/2023 . | PAYDOUN ... .0 . 0 0 . 09/01/2023 .
..31350H-NIi-0 |Fannie Mae REMICS-FNR 1994-63 PK ............... [ ...t . 03/01/2023 . | PAYDOUN ... .0 . 0 0 . 04/01/2024 .
.. 31350H-QP-2 |Fannie Mae REMICS-FNR 1994-76 KA . . 03/01/2023 . | PAYDOUN ... .0 . 0 0 . 04/01/2024 .
..31350N-2li-0 |Fannie Mae REMICS-FNR 1997-19 PG . 03/01/2023 . | PAYDOUN 0 0| 0| . 04/01/2027 .
..31359V-GF-4 |Fannie Mae REMICS-FNR 1999-1 PJ 03/01/2023 . | PAYDOUN 0 0| 0| . 02/01/2029 .
..31371K-LU-3 |Fannie Mae Pool-POOL #254239 ... 03/01/2023 . | PAYDOUN 0 0| 0| . 03/01/2032 .
..31388T-0Z-9 |Fannie Mae Pool-POOL #614372 . |- 03/01/2023 . | PAYDOWN 0 0| 0| . 01/01/2032 .
..313021-JK-5 |Fannie Mae REMICS-FNR 2001-57 PD . . |- 03/01/2023 . | PAYDOUN K 0 0| 0| . 10/01/2031 .
..31392B-SC-1 |Fannie Mae REMICS-FNR 2002-6 L ... [ [P . 03/01/2023 . | PAYDOUN ... ... 1,474 L1632 .0 . 0 0 . 02/01/2032 .
..31302C-EM-2 |Fannie Mae REMIC Trust 2-FNW 2002-W2 AF5 .... |....... . 03/01/2023 . | PAYDOUN ... .... 3,405 ....3,270 |.... .0 . 0 0 . 06/01/2032 .
..31392E-PC-8 |Fannie Mae REMICS-FNR 2002-58 PG ............... [..oeeen . 03/01/2023 . | PAYDOUN ... ...14,008 ...14,764 |.... .0 . 0 0 . 09/01/2032 .
..31302K-5C-6 |Freddie Mac REMICS-FHR 2455 GK .........cccoeees [eereenn . 03/01/2023 . | PAYDOUN ... ... 7,379 L T84T .0 . 0 0 . 05/01/2082 .
.. 313020-5R-9 |Freddie Mac REMICS-FHR 2448 TX .........coeeeees [oeennn . 03/01/2023 . | PAYDOUN ... ...10,3% ...10,920 |.... .0 . 0 0 . 05/01/2032 .
..3140HN-LY-6 |Fannie Mae Pool-POOL #BK8442 ... . 03/01/2023 . | PAYDOUN ... 153,134 153,516 |.... .0 . 0 0 . 01/01/2051 .
..3140JS-EP-0 |Fannie Mae Pool-POOL #BN9141 03/01/2023 . | PAYDOUN ..187,294 . 186,650 |. 0 0| 0| . 04/01/2061 .
..3140JX-EE-4 |Fannie Mae Pool-POOL #B02832 03/01/2023 . | PAYDOUN 0 0| 0| . 09/01/2049 .
..3140K0-EL-8 |Fannie Mae Pool-POOL #B04638 ... . 03/01/2023 . | PAYDOUN ... 0. .0 . 0. . 11/01/2049 .
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Show All Long-Term Bonds and Stock Sold, Redeemed or Otherwise Disposed of During the Current Quarter

1 2 3 4 5 6 7 8 9 10 Change In Book/Adjusted Carrying Value 16 17 18 19 20 21 22
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Ident- For- | Disposal Name Shares of Consid- Actual Carrying Increase/ | tization)/ | Recog- [ (11+12-| Carrying Disposal | (Loss)on | (Loss)on | (Loss)on During Maturity | strative
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..3140K2-LK-8 |Fannie Mae Pool-POOL #B0B629 ............eeevuunn [erreenn . 03/01/2023 . | PAYDOUN ... .... 607,189 .... 610,130 |.... ... (2,665) |. 0 eeeeennl (2,665) |... w0 |eeeee... 607,189 .. .. 1,531 |. 04/01/2051 .
..3140K2-PV-0 |Fannie Mae Pool-POOL #B0B735 ..........cccevvunn [eereenn . 03/01/2023 . | PAYDOUN ... .... 366,110 366,939 |.... 0 e (736) | w0 e, 366,110 .. 1,218 |. 05/01/2061 .
..31400B-N5-3 |Fannie Mae Pool-POOL #CA4011 .....cccceeiis [eeeenn . 03/01/2023 . | PAYDOUN ... ....6,851 ....6,959 |.... 0 e (101) 0 ...6,851 |.. . 08/01/2049 .
..3140QC-DT-0 |Fannie Mae Pool-POOL #CA4613 .........ccccevinn [ereenn . 03/01/2023 . | PAYDOUN ... ...11,657 0 e (167) | 0 .. 11,657 |.. . 11/01/2049 .
..31400C-PN-0 |Fannie Mae Pool-POOL #CA4928 ...........ccevveuns [errenn . 03/01/2023 . | PAYDOUN ... 0 e (1,170) | 0 ..55,028 |.. . 01/01/2050 .
..31400H-NJ-0 |Fannie Mae Pool-POOL #CA9392 ..............cccoee [oeenns . 03/01/2023 . | PAYDOUN ... 0 e (7,230) .. 0 .832,136 |.. . 03/01/2061 .
..31400R-EJ-8 |Fannie Mae Pool-POOL #CB5536 ...........ceevvvunn [erreenn . 03/01/2023 . | PAYDOUN ... 0 e (1,839) ... 0 161,262 |.. . 01/01/2053 .
..31416K-WP-9 |Fannie Mae Pool-POOL #AA2453 ...........ccevveens [eeeenn . 03/01/2023 . | PAYDOUN ... .0 . 0 LT . 02/01/2039 .
..31418D-JW-3 |Fannie Mae Pool-POOL #MA3B76 .................oo. oo . 03/01/2023 . | PAYDOUN ... .0 . 0 ..36,426 |.. . 12/01/2049 .
..31418D-YS-5 |Fannie Mae Pool-POOL #MA4320 ... 03/01/2023 . | PAYDOUN 0 0| .268,218 . 04/01/2061 .
..34074M-ND-9 |Florida Housing Finance -REVENUE BONDS 02/01/2023 . [CALL 100 . 0 0| .105,261 . 07/01/2037 .
..34074M-PF-2 |Florida Housing Finance -REVENUE BONDS 02/01/2023 . [CALL 100 . . . K 0 0| . 01/01/2043 .
..41980U-AB-7 |State of Hawaii Departme-REVENUE BONDS ....... |....... . 01/01/2023 . | CALL 100 .... 214,353 214,343 |.... .0 . 0 . . 01/01/2031 .
..443730-FT-8 |Hudson County Improvemen-REVENUE BONDS ....... |[....... . 02/01/2023 . | CALL 100 ......ovvvnnnnnnne .. 165,000 . 173,118 ... .0 . 0 165,861 |.. . 02/01/2024 .
..45201L-VM-4 | I1linois Housing Develop-REVENUE BONDS ....... [....... . 01/01/2023 . | SINKING PAYMENT ......... 418,213 .0 . 0 418,213 |.. . 07/01/2023 .
..45201Y-YL-5 | ILLINOIS ST HSG DEV AUTH REV PROG SER B ..... |....... . 02/01/2023 . | CALL 100 .... . ..102,960 .0 . 0 . 06/01/2043 .
..45203L-CT-8 | I1linois Housing Develop-REVENUE BONDS ....... [....... . 01/27/2023 . | CALL 100 .... ... 46,251 ...46,251 .0 . 0 . 09/01/2034 .
..454624-U5-4 | Indiana Bond Bank-REVENUE BONDS ................ [....... . 01/15/2023 . | CALL 100 . . 1,735,000 ,735,000 .0 . 0 . 01/15/2024 .
..52518R-BE-5 |Lehman Structured Securi-LSSC 2002-GE1 A .... |....... . 03/01/2023 . | PAYDOUN ... .0 . 0 0 e . 07/01/2024 .
..57419R-D6-9 |Maryland Community Devel-REVENUE BONDS ....... |....... . 01/24/2023 . | CALL 100 .... 485,000 .0 . 0 (3,377) |.... . 09/01/2047 . (1
..57419R-PL-3 |Maryland Community Devel-REVENUE BONDS .. 01/24/2023 . [CALL 100 . . 280,000 0 0| 0 . 09/01/2040 . (1
..57583R-R9-8 | Massachusetts Developmen-REVENUE BONDS .. 03/01/2023 . [CALL 100 . 0 0| . (11,767) |. . 03/01/2028 . (1
..59334H-FU-4 | Miami-Dade County Housin-REVENUE BONDS 03/01/2023 . [CALL 100 . 0 0| . 11/01/2038 . (1
..604160-FI-9 | Minnesota Housing Financ-REVENUE BONDS . |- 02/01/2023 . (CALL 100 . 0 0| . 09/01/2041 . (1
..604160-GK-4 | Minnesota Housing Financ-REVENUE BONDS . |- 02/01/2023 . [CALL 100 . 0 0| . 08/01/2046 . (1
..604160-GM-0 |Minnesota Housing Financ-REVENUE BONDS ....... [....... . 03/01/2023 . | CALL 100 .... .0 . 0 . 10/01/2046 . (1
..604160-HA-5 |Minnesota Housing Financ-REVENUE BONDS ....... [....... . 02/01/2023 . | CALL 100 .... .0 . 0 . 03/01/2048 . (1
..604160-HE-7 |Minnesota Housing Financ-REVENUE BONDS ....... [....... . 02/01/2023 . | CALL 100 .... .0 . 0 . 09/01/2048 . (1
..604160-HG-2 |Minnesota Housing Financ-REVENUE BONDS ....... [....... . 02/01/2023 . | CALL 100 .... .0 . 0 . 11/01/2048 . (1
..60416Q-HJ-6 |Minnesota Housing Financ-REVENUE BONDS ....... [....... . 02/01/2023 . | CALL 100 .... .0 . 0 . 01/01/2049 . (1
..604160-HL-1 |Minnesota Housing Financ-REVENUE BONDS ....... [....... . 02/01/2023 . | CALL 100 .... .0 . 0 . 03/01/2049 . (1.A FE ....
..60416Q-HN-7 | Minnesota Housing Financ-REVENUE BONDS 03/01/2023 . [CALL 100 . 0 0| . 06/01/2049 . [1.A FE ....
..604160-HS-6 | Minnesota Housing Financ-REVENUE BONDS 02/01/2023 . [CALL 100 . 0 0| . 12/01/2049 . (1.A FE ....
..604168-5C-0 |Minnesota Housing Financ-REVENUE BONDS 01/01/2023 . [CALL 100 . 0 0| . 01/01/2035 . (1.B FE ....
..60636Y-HM-6 |Missouri Housing Develop-REVENUE BONDS .. 03/31/2023 . [CALL 100 . 0 0| . 07/01/2033 . (1.B FE ....
..60636Y-MJ-7 |Missouri Housing Develop-REVENUE BONDS .. 02/16/2023 . [CALL 100 . 0 0| . 01/01/2040 . (1.B FE ....
..60637B-FA-3 |MISSOURI ST HSG DEV COMM-TAXABLE-REF-SPL .... |....... . 03/01/2023 . | CALL 100 .... . . .0 . 0 . 08/01/2036 . (1.B FE ....
..60637B-ML-1 |Missouri Housing Develop-REVENUE BONDS ....... |[....... . 02/01/2023 . | CALL 100 .... 231,289 223,772 |.... .0 . 0 . 06/01/2044 . (1.B FE ....
..641667-NZ-9 |New Albany-Floyd County -REVENUE BONDS .. . 01/15/2023 . | CALL 100 .... 575,000 575,000 |.... .0 . 0 . 01/15/2027 . (1.B FE ....
..647200-2G-8 |New Mexico Mortgage Fina-REVENUE BONDS .. . 02/01/2023 . | CALL 100 .... .0 . 0 . 08/01/2035 . [1.B FE ....
..647200-45-0 |New Mexico Mortgage Fina-REVENUE BONDS .. . 02/01/2023 . | CALL 100 .... . .0 . 0 . 09/01/2040 . (1.B FE ....
..64972C-BD-4 |New York City Housing De-REVENUE BONDS . 02/15/2023 . | CALL 100 .... ... 16,983 . ... .0 . 0 . .. . 06/15/2036 . [1.C FE ....
..64972C-M6-7 |New York City Housing De-REVENUE BONDS .. . |- 02/01/2023 . [CALL 100 .... ... 97,961 . . ... 98,076 ... .0 . 0 ..98,077 |.. . 10/01/2046 . (1.B FE ....
..658308-AD-3 |North Carolina Turnpike -REVENUE BONDS .. . |- 01/01/2023 . [MATURITY .... . 4,000,000 ..4,000,000 ..4,000,000 |........4,000,000 |.... .0 . ....0 |........4,000,000 |.. . 01/01/2023 . (1.B FE ....
..658909-SU-1 | Nor th Dakota Housing Fin-REVENUE BONDS 01/01/2023 . [CALL 100 . .. 285,000 ..285,000 ..284,202 |. ..284,335 |. 0 0| .284,335 . 07/01/2038 . (1.B FE ....
..677377-2P-7 | Ohio Housing Finance Age-REVENUE BONDS . 02/01/2023 . | CALL 100 ... .. 375,000 375,000 375,000 |...........375,000 |.... 0. .0 . .375,000 |. . 11/01/2041 . [1.A FE ....
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..677560-XK-8 | Ohio Housing Finance Age-REVENUE BONDS ....... |....... . 03/31/2023 . | CALL ... 40,000 ...40,000 ...40,000 |.... .0 .0 . 0 ..40,000 |.. . 09/01/2038 . [1.A FE ....
..708797-AN-5 | Pennsylvania Housing Fin-REVENUE BONDS ....... [....... . 02/25/2023 . | CALL ... 43,855 ...43,831 |.... .0 ] .0 . 0 . 08/01/2035 . [1.A FE ....
..756872-HS-9 |Red River Education Fina-REVENUE BONDS ....... [....... . 03/15/2023 . | CALL . 2,505,000 .2,511,588 |.... ... (6,588) | .0 |eeeeee.. (6,588) |... 0 . 03/15/2024 . (1.D FE ....
..756872-HV-2 |Red River Education Fina-REVENUE BONDS ....... [....... . 03/15/2023 . | CALL ..320,000 0 el (456) |... 0 . 03/15/2027 . (1.D FE ....
..756872-HII-0 |Red River Education Fina-REVENUE BONDS ....... [....... . 03/15/2023 . | CALL . 1,600,000 .0 . 0 . 03/15/2028 . (1.D FE ....
..88275F-NU-9 | Texas Department of Hous-REVENUE BONDS ....... [....... . 02/01/2023 . | CALL ..100,000 .0 . 0 . 09/01/2039 . (1.B FE ....
..88275F-PA-1 | Texas Department of Hous-REVENUE BONDS ....... [....... . 01/01/2023 . | CALL ... 51,487 .0 . 0 . 09/01/2047 . (1.B FE ....
..88278P-RN-6 | Texas State University S-REVENUE BONDS ....... [....... . 03/15/2023 . | CALL . 1,420,000 .0 . 0 . 03/15/2028 . 1.C FE ....
..914126-T6-0 |University of California-REVENUE BONDS ....... [....... . 02/22/2023 . | CALL 14,514,138 .0 . 0 . 05/15/2031 . [1.C FE ....
..91743P-DD-4 | Utah Housing Corp-REVENUE BONDS ..... 01/23/2023 . | CALL ... 61,967 0 0| . 02/21/2050 . (1.B FE ....
..91743P-DE-2 |Utah Housing Corp-REVENUE BONDS ..... 01/25/2023 . | CALL 0 0| . 03/21/2050 . (1.B FE ....
..928120-03-5 |Virginia Housing Develop-REVENUE BONDS 02/25/2023 . | CALL N 0 0| . 12/25/2043 . (1.A FE ....
..92812U-04-3 |Virginia Housing Develop-REVENUE BONDS ....... [....... . 02/25/2023 . | CALL 205,191 205,191 |.... .0 . 0 . 10/25/2087 . (1.A FE ....
..928120-06-8 |Virginia Housing Develop-REVENUE BONDS ....... [....... . 02/25/2023 . | CALL .... 156,167 ... 156,167 |.... .0 . 0 . 06/25/2041 . [1.A FE ....
..928120-07-6 |Virginia Housing Develop-REVENUE BONDS ....... [....... . 02/25/2023 . | CALL .0 . 0 . 10/25/2049 . [1.A FE .
..928120-08-4 |Virginia Housing Develop-REVENUE BONDS ....... [....... . 02/25/2023 . | CALL .0 . 0 . 12/25/2049 . (1.A FE .
..92812U-XA-1 |Virginia Housing Develop-REVENUE BONDS ....... [....... . 02/25/2023 . | CALL .0 . 0 . 03/25/2038 . [1.A FE .
..928120-XB-9 |Virginia Housing Develop-REVENUE BONDS ....... [....... . 02/25/2023 . | CALL .0 . 0 (2,116) |........ (2,116) ...665 |. 03/25/2038 . [1.A FE .
..02813T-EE-6 |Virginia Housing Develop-REVENUE BONDS ....... [....... . 02/25/2023 . | CALL .0 . 0 2,073 |. 08/25/2042 . [1.B FE .
..93978X-EQ-9 |Washington State Housing-REVENUE BONDS ....... [....... . 02/01/2023 . | CALL .0 . 0 .. 1,225 |. 09/01/2040 . [1.A FE .
..93978X-ER-7 | Washington State Housing-REVENUE BONDS ....... |.......|. 02/01/2023 . | CALL .. .0 .. .0 .. .. 1,299 |. 05/01/2041 . [1.A FE ....
0909999999. Subtotal - Bonds - U.S. Special Revenues 38,125,764 150 (25,311) 0 0 543,581 XXX XXX
..000366-AA-2 | AASET 2017-1 TRUST-SERIES 17-1A CLASS A ..... [....... . 03/16/2023 . |PAYDOIN .ooovvviiiiiiiiiins oo oo 960,249 |...........960,249 |...........960,244 |........... 960,249 [....evvevnnnnn0 foeeiiii 0 e 0 [V R 960, 249 . 05/16/2042 . |2.B FE
..00038R-AA-4 | Aaset 2019-2 Trust-AASET 2019-2 A ......ccccees [eeeenn . 03/16/2023 . | PAYDOUN ... ..571,362 .0 . 0 571,362 |.. . 10/16/2039 . |2.C FE
..00077B-4i-0 | ABN Amro Mortgage Corp-AMAC 2002-9 A30 03/01/2023 . | PAYDOUN 179 0 0| . 12/01/2082 .
..000780-NL-6 | ABN Amro Mortgage Corp-AMAC 2003-12 2A 03/01/2023 . | PAYDOUN ... .93 0 0| . 12/01/2033 .
..00164T-AA-6 | AMC East Communities LLC-SECURED ...... 01/15/2023 . [ SINKING PAYMENT . .. 269,062 0 0| . 01/15/2028 .
..00184@-AA-4 | Amazon (Euclid Oh) Trust Certificate . . |- 03/31/2023 . [ SINKING PAYMENT . 32,058 0 0| . 06/30/2039 .
..00191#-AA-3 | Amazon (Tucson Az) Trust Certificate . . |- 03/31/2023 . [SINKING PAYMENT . 35,351 0 0| . 08/31/2039 .
..00191@-AA-5 | Amazon (Oklahoma City Ok Trust Certifica .... [....... . 03/31/2023 . | SINKING PAYMENT ......... ... 67,257 .0 . 0 . 09/30/2039 .
..00192J-AA-4 | APS Resecuritization Tru-APS 2016-1 1A ....... [....... . 03/01/2023 . .. 217,425 .0 . 0 . 07/01/2057 .
..00193*-AA-5 | Amazon (Tulsa Ok) Trust Certificate .......... [....... . 03/31/2023 . | SINKING PAYMENT . ... 70,323 .0 . 0 . 09/30/2039 .
..00195#-AA-9 | Amazon (Toledo Oh ) Trust Certificate ........ [....... . 03/31/2023 . | SINKING PAYMENT ......... .. 117,358 . . .0 . 0 . .. . 10/31/2040 . (1.
..00225#-AA-3 | Amazon ( Grand Rapids, M Trust Certifica .... [....... . 03/31/2023 . | SINKING PAYMENT ......... ... 33,062 ...33,062 e 33,036 ... .0 . 0 ..33,062 |.. . 09/30/2039 . (1.E ........
..00255U-AA-3 | AASET 2020-1 Trust-AASET 2020-1A A ........... [.eeens . 02/15/2023 . |PAYDOIN .ooovvviiiiiiiiiins oo e 4,683 ....4,683 |............ 4,683 |............. 4,683 |.... .0 . 0 ...4,683 |.. . 01/16/2040 . |2.A FE
..00256D-AA-0 | Aaset 2019-1 Trust-AASET 2019-1 A .. 03/15/2023 . | PAYDOUN .. 402,954 .. 402,954 . 311,811 | ..339,551 |. 0 0| .402,954 . 05/15/2039 . 4.C FE .
..00432C-Cl{-9 | ACCESS GROUP INC-SERIES 2005-B CLASS A3 01/25/2023 . | PAYDOUN 68,531 66,938 0 0| 68,531 . 07/25/2035 . [1.A FE .
..00436M-AA-3 | Accelerated Assets 2018--AALLC 2018-1 A 03/02/2023 . | PAYDOUN .. 172,811 172,786 0 0| 172,811 . 12/02/2033 . [1.F FE .
..004375-FG-1 | ACCREDITED MORTGAGE LOAN-ACCR 2006-1 A4 ... 03/27/2023 . | PAYDOUN ..636,058 635,870 0 0| .636,058 . 04/25/2036 . [1.A FM .
..006346-AS-9 | ADAMS QUTDOOR ADV SECD REV NT SER 2018-1 .... 03/15/2023 . | PAYDOUN .. 290,358 0 0| .290,358 . 11/15/2048 . [1.F FE .
..007036-GS-9 |Adjustable Rate Mortgage-ARMT 2005-2 2A1 .... |....... . 02/01/2023 . | PAYDOUN ... .0 . 0 . 06/01/2035 . [1.A FM .
..007036-SE-7 |Adjustable Rate Mortgage-ARMT 2005-9 5A1 .... |....... . 03/27/2023 . | PAYDOUN ... .0 . 0 . 11/25/2035 . [1.A FM .
..007030-AD-4 |Adjustable Rate Mortgage-ARMT 2006-3 4A1 .... |....... . 03/27/2023 . | PAYDOUN ... .0 . .0 . . 08/25/2036 . [1.A FM .
..00751Y-AE-6 | Advance Auto Parts Inc-SENIOR UNSECURED ...... |....... . 01/31/2023 . |MORGAN .....ovvvvvvnnnnnnnnn .0 . ...0 . 04/15/2030 . |2.B FE
..00834H-10-4 |Affirm Asset Securitizat-2022-X1 CERT ........ [....... . 03/31/2023 . | BARCLAYS CAPITAL INC ... |.... .0 . .0 . 02/15/2027 . [6. * .......
..009098-A*-5 |Air Cargo Logistics Ft W Lease-Collatera .... |....... . 03/10/2023 . | SINKING PAYMENT ......... 0 0 . 11/10/2039 . [1.E ........
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..00910G-A*-4 |Air Cargo Logistics Ctl Trust Certificat .... [....... . 03/10/2023 . | SINKING PAYMENT ......... ... 34,654 ... 34,654 ...34,654 |.... .0 . 0 ..34,654 |.. . 02/10/2041 . (1.E ........
..00981@-AA-9 | Akron Childrens Hospital Trust Certifica ... [....... . 03/15/2023 . | SINKING PAYMENT ......... ... 25,601 ...25,601 ...25,842 |.... .0 . 0 ..25,601 |.. . 08/15/2050 . [1.F ........
..02146P-AF-2 | Alternative Loan Trust 2-CWALT 2006-HY12 .... |....... . 03/01/2023 . | PAYDOUN ... ... 59,643 ...59,643 ...43,807 |.... .0 . 0 ..59,643 |.. . 08/01/2036 . [1.A FM .
..02146T-AL-1 |Alternative Loan Trust 2-CWALT 2006-24CB .... |....... . 03/01/2023 . |PAYDOIN .oovvvviviiiiiiiins e |, 3,237 L3777 .0 . 0 ...3,237 |.. . 08/01/2036 . [1.A FM .
..02147X-AR-8 | Alternative Loan Trust 2-CWALT 2006-32CB .... |....... . 03/01/2023 . | PAYDOUN ... ... 10,904 L T,286 . .0 . 0 ..10,904 |.. . 11/01/2036 . (4.B FM .
..02150V-AA-3 | Alternative Loan Trust 2-CWALT 2007-HY7C .... |....... . 03/27/2023 . | PAYDOUN ... ... 19,386 ...17,008 |.... .0 . 0 . 08/25/2037 . [1.A FM .
..02152A-AS-8 | Alternative Loan Trust 2-CWALT 2007-16CB .... |....... . 03/25/2023 . | PAYDOUN ... 57,965 ...38,168 |.... .0 . 0 . 08/25/2037 . [1.A FM .
..02344A-AA-6 | Amcor Flexibles North Am-SENIOR UNSECURE .... |....... . 02/02/2023 . | JEFFERIESLLC .. 13,232,229 14,728,258 |.... .0 . 0 . 05/25/2031 . |2.B FE
..02377U-AB-0 | AMERICAN AIRLINES 2013-2-FIRST LIEN ....cocoe [orennnn . 01/15/2023 . | MATURITY . .0 . 0 . 01/15/2023 . (3.B FE .
..02660L-AA-8 | American Home Mortgage A-AHMA 2006-4 1A1 02/27/2023 . | PAYDOUN 0 0| . 10/25/2046 . [1.A FM .
..02660T-AR-4 | American Home Mortgage |-AHM 2004-1 4A 03/01/2023 . | PAYDOUN 0 0| . 04/01/2044 . 2.C FM .
..02660T-DH-3 | American Home Mortgage I-AHV 2005-1 6A .. 03/01/2023 . | PAYDOUN 0 0| . 06/01/2045 . [1.A FM .
..02660T-EK-5 | American Home Mortgage |-AHM 2005-2 1A1 ...... [....... . 03/27/2023 . | PAYDOUN ... .0 . 0 . 09/25/2045 .
..02660V-AE-8 | American Home Mortgage A-AHMA 2005-1 3A1 ... |....... . 03/27/2023 . | PAYDOUN ... .0 . 0 . 11/25/2035 .
..02665U-AA-3 | AMERICAN HOMES 4 RENT-SERIES 2014-SFR2 C .... |....... . 03/01/2023 . | PAYDOUN ... . . .0 . 0 . 10/01/2036 .
..026929-AA-7 | American Home Mortgage |-AHM 2006-3 11A1 .... |....... . 03/27/2023 . | PAYDOUN ... ... 48,184 ...36,909 |.... .0 . 0 . 12/25/2046 .
..03027W-AJ-1 | AMERICAN TOWER TRUST 1-1ST LIEN ..eevvvvvvvvenns [ ereennn . 03/15/2023 . | CALL 100 . 46,350,000 46,328,141 |.... .0 . 0 . 03/15/2048 .
..030728-RC-1 | Ameriquest Mortgage Secu-AMSI 2004-FR1W ..... |....... . 03/01/2023 . | PAYDOUN ... ... 43,337 ...43,183 |.... .0 . 0 . 05/01/2034 .
..03073E-AT-2 | Amer isourceBergen Corp-SENIOR UNSECURED ...... |[....... . 03/20/2023 . | VARIOUS ... 18,569,780 21,920,364 |.... .0 . 0 . 03/15/2031 .
..03076K-AA-6 | Ameris Bancorp-SUBORDINATED .............ccoeeees [eeeennn . 03/15/2023 . | CALL 100 . . 9,000,000 .9,000,000 |.... .0 . 0 . 03/15/2027 .
..03215P-DM-8 | Amresco Residential Secu-AMRES 1998-1 A5 03/01/2023 . | PAYDOUN .54,925 0 0| . 10/01/2027 . (1.
..03235T-AA-5 | Amur Finance VI LLC-ACEF 2014-1A A . 03/20/2023 . | PAYDOUN .3 0 0| . 12/20/2024 . (6.
..03464B-AA-6 | Angel Oak Mortgage Trust-AOMT 2022-1 A1 03/01/2023 . | PAYDOUN .99,043 0 0| . 12/01/2066 . (1.
..03464B-AB-4 | Angel Oak Mortgage Trust-AOMT 2022-1 A2 ... . |- 03/01/2023 . | PAYDOWN .. 285,561 K 0 0| . 12/01/2066 . (1.
..03464B-AC-2 |Angel Oak Mortgage Trust-AOMT 2022-1 A3 ... . |- 03/01/2023 . | PAYDOUN .. 285,551 . . ..285,547 |. 0 0| .285,551 . 12/01/2066 . (1.B .
..03464P-AA-5 | Angel Oak Mortgage Trust-AOMT 2022-2 A1 ..... |....... . 03/01/2023 . | PAYDOUN ... .. 541,468 ..540,549 |.... .0 . 0 .541,468 |.. . 01/01/2067 . [1.A FE .
..03464P-AB-3 | Angel Oak Mortgage Trust-AOMT 2022-2 A2 ..... |....... . 03/01/2023 . | PAYDOUN ... .. 324,881 ..324,375 |.... .0 . 0 .324,881 . 01/01/2067 . [1.C FE .
..03464P-AC-1 | Angel Oak Mortgage Trust-AOMT 2022-2 A3 ..... |....... . 03/01/2023 . | PAYDOUN ... .. 324,881 ..324,057 |.... .0 . 0 .324,881 |.. . 01/01/2067 . [1.F FE .
..03464T-AA-7 | Angel Oak Mortgage Trust-AOMT 2022-3 A1 ..... |....... . 03/01/2023 . | PAYDOUN ... ..211,29% ..209,271 |.... .0 . 0 .211,2% |.. . 01/01/2067 . [1.A FE .
..03464T-AB-5 | Angel Oak Mortgage Trust-AOMT 2022-3 A2 ..... |....... . 03/01/2023 . | PAYDOUN ... .. 140,864 ..138,204 |.... .0 . 0 .140,864 |.. . 01/01/2067 . [1.C FE .
..038370-AA-0 |Aqua Finance Trust 2019--AQFIT 2019-A A ..... [....... . 03/15/2023 . | PAYDOUN ... ... 67,495 ...67, ...67,482 |.... .0 . 0 ..67,4% |.. . 07/16/2040 . (1.
..038413-AA-8 | Aqua Finance Trust 2020--AQFIT 2020-AA A . 03/17/2023 . | PAYDOUN ... .. 288,529 ..288,476 |. ..288,486 |. 0 0| .288,529 . 07/17/2046 . (1.
..042498-AD-3 | Army & Air Force Exchang Senior Note .... 03/15/2023 . [ SINKING PAYMENT . 43,375 43,375 43,375 |. 43,375 |. 0 0| . 10/15/2024 . (1.
..042735-BC-3 | Arrow Electronics Inc-SENIOR UNSECURED N 03/01/2023 . [MATURITY . ..3,000,000 ..2,976,060 |. .2,999,371 |. 0 0| . 03/01/2023 .
..04285E-AC-1 |Arroyo Mortgage Trust 20-ARRW 2022-2 A2 ... 03/01/2023 . | PAYDOUN .. 124,656 . 120,688 |. ..121,024 | 0 0| . 07/01/2057 .
..04285E-AD-9 | Arroyo Mortgage Trust 20-ARRW 2022-2 A3 ... 03/01/2023 . | PAYDOUN .. 124,656 .. 119,489 |. .. 119,924 |. 0 0| . 07/01/2067 .
..04285E-AN-9 | Arroyo Mortgage Trust 20-ARRW 2022-2 A1 ..... |....... . 03/01/2023 . | PAYDOUN ... .... 119,868 ... 118,418 |.......... 118,636 |.... .0 . 0 . 07/01/2057 .
..04544P-AD-1 | Asset Backed Securities -ABSHE 2006-HES ..... |....... . 03/27/2023 . | PAYDOUN ..207,534 |.... .0 . 0 . 07/25/2036 .
..05178T-AA-9 | Aurora Military Housing ~SECURED .............. [.eeeees . 01/15/2023 . | SINKING PAYMENT . ...16,761 |.... .0 . 0 . 07/15/2034 .
..052798-AA-9 | Autoliv ASP, Inc. Trust Certificate Tran .... [....... . 03/15/2023 . | SINKING PAYMENT . ...66,269 |.... .0 . 0 . 05/15/2034 .
..055328-AA-6 |BCC Middle Market CLO 20-BMMC 2018-1A A1 ... [....... . 01/20/2023 . .4,931,000 |.... .0 . 0 . 10/20/2030 .
..05532E-CE-3 | BCAP LLC 2009-RR10 Trust-BCAP 2009-RR10 ..... |....... . 03/01/2023 . | PAYDOUN ... ....5,888 |.... .0 . 0 . 06/01/2037 . .
..05532T-AF-9 | BCAP LLC 2010-RR1 Trust-BCAP 2010-RR1 2A ... . |- 03/01/2023 . | PAYDOUN ... . 208,676 |.... .0 . 0 . 06/01/2045 . [1.A FM .
..06533N-AJ-3 |BCAP LLC 2010-RR12 Trust-BCAP 2010-RR12 ..... . |- 03/01/2023 . | PAYDOUN ... ... 12,581 |.... .0 . 0 . 06/01/2037 . |2.C FM
..05580M-70-2 |B. RILEY FINANCIAL INC-SENIOR UNSECURED 02/16/2023 . | CANTOR . .5,000,023 |. 0 0| . 05/31/2024 . |2.A PL
..05580M-82-7 |B. Riley Financial Inc-SENIOR UNSECURED ...... . 02/10/2023 . | VARIQUS ... ..61,875 |.... 0. .0 .(10,148) |....... (10, 148) . 03/31/2026 . |2.A PL
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..05584A-AA-8 |BRE Grand Islander Times-HGVGI 2017-1A A ... [....... . 03/25/2023 . | PAYDOUN .10 | 0 0 e . 05/25/2029 . [1.F FE ....
..05586%-AA-9 |BGS Spartanburg 2017 Trust Certificate ....... [....... . 03/15/2023 . | SINKING PAYMENT . . .0 0 0 . 07/15/2082 . [2.A' S .....
..05587*-AA-8 |BGS Fedex Series 2017A Trust Certificate .... [....... . 03/15/2023 . | SINKING PAYMENT ......... 0 0 . 03/15/2087 . [1.E PL .
..05588*-AA-7 |BGS Huntersville 2017 Trust Certificate ..... [....... . 03/15/2023 . | SINKING PAYMENT ......... 0 0 . 05/15/2038 . [2.C S .....
..05590#-AA-9 |BPHQ 2017 Trust Certificate BP Corp Nort .... [....... . 03/15/2023 . | SINKING PAYMENT . N 0 0 . 11/15/2082 . [1.F ........
..05607Y-AJ-0 |B2R Mortgage Trust 2015--B2R 2015-1B ........ [....... . 03/01/2023 . | PAYDOWN ... (4,646) | 0 0 . 05/01/2048 . [1.A FE .
..056081/-AG-9 |BX Commercial Mortgage T-BX 2021-SOAR B ..... |....... . 03/15/2023 . | PAYDOUN ... ... 872 | 0 0 . 06/15/2038 . [1.A ........
..05608W-AN-4 |BX Trust-BX 2021-SOAR E .......cccoeeiiiiiiiiianes [eeeenn . 03/15/2023 . | PAYDOUN ... . 0 0 . 06/15/2038 . [1.A ........
..058927-AG-9 |Banc of America Funding -BAFC 2006-A 3A2 .... |....... . 03/01/2023 . | PAYDOUN ... ....(5,945) |. 0 0 . 02/01/2036 . [1.F FM .
..058931-AD-8 |Banc of America Funding -BAFC 2006-3 2A1 .. 01/01/2023 . | PAYDOUN ..1,562 | 0| 0| . 03/01/2036 . [1.A FM .
..058931-AT-3 |Banc of America Funding -BAFC 2006-3 4A1 .. 03/01/2023 . | PAYDOUN ..4,323 | 0| 0| . 03/01/2036 . |4.C FM
..058931-BL-9 |Banc of America Funding -BAFC 2006-3 5A8 .. 03/01/2023 . | PAYDOUN 0| 0| . 03/01/2036 . [1.A FM .
..058933-AN-2 |Banc of America Funding -BAFC 2006-D 5A1 ... |....... . 03/01/2023 . | PAYDOUN ... 0 0 . 05/01/2036 . [1.A FM
..05946X-XP-3 |Banc of America Funding -BAFC 2005-E 3A1 ... |....... . 03/01/2023 . | PAYDOUN ... 0 0 . 05/01/2035 . |4.A FM
..05946X-Y7-2 |Banc of America Funding -BAFC 2005-8 2A8 .... |....... . 02/01/2023 . | PAYDOUN ... 0 0 . 01/01/2036 . |3.B FM
..05946X-YV-9 |Banc of America Funding -BAFC 2005-F 2A1 ... |....... . 03/01/2023 . | PAYDOUN ... 0 0 . 09/01/2035 . |3.B FM
..05948X-T2-7 |Banc of America Mortgage-BOAMS 2004-A 2A .... |....... . 03/01/2023 . | PAYDOUN ... 0 0 . 02/01/2034 . [1.A FM .
..05949A-H8-6 |Banc of America Mortgage-BOAMS 2005-A 2A .... |....... . 03/01/2023 . | PAYDOUN ... 0 0 . 02/01/2035 . [1.A FM ...
..05949A-H9-4 |Banc of America Mortgage-BOAMS 2005-A 2A .... |....... . 03/01/2023 . | PAYDOUN ... 0 0 . 02/01/2035 . [1.A FM ....
..05949C-Gli-0 |Banc of America Mortgage-BOAMS 2005-8 A9 .... |....... . 03/01/2023 . | PAYDOUN ... 0 0 . 09/01/2035 . (2.B FM ...
..05949C-HM-1 |Banc of America Mortgage-BOAMS 2005-1 1A .... 03/01/2023 . | PAYDOUN 0| 0| . 10/01/2035 . [3.A FM ....
..05949C-KS-4 |Banc of America Mortgage-BOAMS 2005-J 2A ... 03/01/2023 . | PAYDOUN 0| 0| . 11/01/2035 . (3.B FM ....
..05949C-KX-3 |Banc of America Mortgage-BOAMS 2005-J 4A ... 01/01/2023 . | PAYDOUN 0| 0| . 11/01/2035 . [1.A FM ...
..05949C-PP-5 |Banc of America Mortgage-BOAMS 2005-L 4A ... . |- 02/01/2023 . | PAYDOUN 0| 0| . 01/01/2036 . [1.A FM ...
..05949T-AX-7 |Banc of America Funding -BAFC 2006-1 1A2 .... . |- 03/01/2023 . | PAYDOUN 0| 0| . 01/01/2036 . [1.A FM ....
..05950M-AJ-9 |Banc of America Funding -BAFC 2006-G 3A3 .... |....... . 03/01/2023 . | PAYDOUN ... 0 0 . 07/01/2036 . [1.A FM ...
..05950P-AF-0 |Banc of America Funding -BAFC 2006-H 2A3 .... |....... . 03/01/2023 . | PAYDOUN ... 0 .0 . . 09/01/2046 . [1.A FM ....
..05950T-AC-9 |Banc of America Mortgage-BOAMS 2006-B 2A .... |....... . 03/01/2023 . | PAYDOUN ... 0 0 |.. . 1170172046 . [1.A FM ...
..05951F-AB-0 |Banc of America Funding -BAFC 2007-1 TA1 ... [....... . 03/01/2023 . | PAYDOUN ... 0 0 . 01/01/2087 . [1.A FM ....
..05951K-AN-3 |Banc of America Funding -BAFC 2006-7 1A1 .... |....... . 03/01/2023 . | PAYDOUN ... 0 0 . 09/01/2036 . [3.A FM ....
..05951U-AC-5 |Banc of America Funding -BAFC 2006-8T2 A .... |....... . 02/01/2023 . | PAYDOUN ... 0 0 . 10/01/2036 . [1.A FM ....
..05951V-AV-1 |Banc of America Funding -BAFC 2006-1 6A1 .. 03/20/2023 . | PAYDOUN 0| 0| . 12/20/2046 . [1.A FM ...
..059522-AA-0 |Banc of America Funding -BAFC 2007-C 6A1 .. 03/20/2023 . | PAYDOUN 0| 0| . 05/20/2047 . (1.A FM .
..059522-AU-6 |Banc of America Funding -BAFC 2007-C 1A2 .. 03/01/2023 . | PAYDOUN 0| 0| . 05/01/2036 . [1.A FM .
..059523-AX-8 |Banc of America Funding -BAFC 2007-5 7A1 .. 01/01/2023 . | PAYDOUN 0| 0| . 07/01/2047 . [1.A FM .
..05952G-AT-8 |Banc of America Funding -BAFC 2007-D 3A1 .. 03/01/2023 . | PAYDOUN 0| 0| . 06/01/2037 . |2.B FM
..05952G-AV-3 |Banc of America Funding -BAFC 2007-D 3A3 .... |....... . 03/01/2023 . | PAYDOUN ... 0 0 . 06/01/2037 . |2.A FM
..05953Y-AH-4 |Banc of America Funding -BAFC 2007-4 TA1 .... |....... . 03/01/2023 . | PAYDOUN ... 0 0 . 05/01/2037 . [1.A FM
..05954D-AL-0 |Banc of America Funding -BAFC 2007-E 6A1 .... |....... . 03/01/2023 . | PAYDOUN ... 0 0 . 09/01/2037 . |5.A FM
..05956E-AB-8 |Banc of America Funding -BAFC 2010-R6 1A .... |....... . 03/01/2023 . | PAYDOUN ... 0 0 . 02/01/2035 . [1.A FM .
..05990E-AD-2 |Banc of America Funding -BAFC 2012-R6 2A .... |....... . 03/28/2023 . | PAYDOUN ... 0 0 . 07/26/2036 . |3.B FM
..05990H-AH-6 |Banc of America Funding -BAFC 2010-R2 1A .... |....... . 03/01/2023 . | PAYDOUN ... 0 0 . 08/01/2037 . [1.A FM .
..05990H-AQ-6 |Banc of America Funding -BAFC 2010-R2 3A .... . |- 03/01/2023 . | PAYDOUN ... 0 0 . 07/01/2035 . [1.A FM
..05990H-AT-0 |Banc of America Funding -BAFC 2010-R2 4A .... . |- 03/01/2023 . | PAYDOWN 0 0 . 08/01/2036 . [1.A FM
..064246-AA-1 |Bank Of America (Houston Pass-Thru Certi .. 03/15/2023 . [ SINKING PAYMENT . 0| 0| . 12/31/2029 . [1.CS .....
..06744D-AA-7 |Barclays Mortgage Loan T-BARC 2022-NaM{ ..... . 03/01/2023 . | PAYDOUN ... .0 . 0. . 07/01/2052 . [1.A FE




§'Ggo4

STATEMENT AS OF MARCH 31, 2023 OF THE MassMutual Ascend Life Insurance Company

SCHEDULE D - PART 4

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

1 2 3 4 5 6 7 8 9 10 Change In Book/Adjusted Carrying Value 16 17 18 19 20 21 22
11 12 13 14 15 NAIC
Desig-
nation,
NAIC
Total Total Desig-
Current |Change in| Foreign Bond nation
Year's Book/ | Exchange Book/ Interest/ Modifier
Prior Year Current |Other Than| Adjusted |Change in| Adjusted Foreign Stock Stated and
Book/ Unrealized| Year's |Temporary| Carrying Book Carrying | Exchange | Realized Dividends Con- SiYe}
CuUsIP Number of Adjusted | Valuation | (Amor- |Impairment| Value | /Adjusted | Value at Gain Gain  |Total Gain| Received | tractual | Admini-
Ident- For- | Disposal Name Shares of Consid- Actual Carrying Increase/ | tization)/ | Recog- [ (11+12-| Carrying Disposal | (Loss)on | (Loss)on | (Loss)on During Maturity | strative
ification Description eign| Date of Purchaser Stock eration Par Value Cost Value (Decrease)| Accretion nized 13) Value Date Disposal | Disposal [ Disposal Year Date Symbol
..06744D-AB-5 |Barclays Mortgage Loan T-BARC 2022-NaM1 ..... |....... . 03/01/2023 . | PAYDOUN ... ... 30,989 ...30,989 ...29,853 |0 [ 1,136 |. 1,136 .. 0 ..30,989 |.. 0 e . 07/01/2052 . [1.C FE ....
..06744D-AC-3 |Barclays Mortgage Loan T-BARC 2022-NQM1 ..... |....... . 03/01/2023 . | PAYDOUN ... ... 87,141 ...87,141 ...82,7% |.... 0 87,141 |.. 0 . 07/01/2052 . [1.F FE ....
..06744Y-AA-1 |Barclays Mortgage Loan T-BARC 2022-INV1 ..... |....... . 03/01/2023 . | PAYDOUN ... ..212,470 ..212,470 ..212,470 |.... 0 .212,470 |.. 0 . 02/01/2062 . [1.A FE ....
..07325D-AF-1 |Bayview Financial Mortga-BAYV 2006-C 1A5 .... |....... . 03/01/2023 . | PAYDOUN ... ... 38,858 ...38,858 ... 34,903 |.... 0 ..38,858 |.. 0 . 11/01/2036 . [1.A FM ...
..07325V-AE-4 |Bayview Financial Acquis-BAYV 2007-A 1A4 .... |....... . 03/01/2023 . | PAYDOUN ... .. 456,145 0 0 . 05/01/2037 . [1.AFM ...
..07384M-4K-5 |Bear Stearns ARM Trust 2-BSARM 2004-10 2 .... |....... . 03/01/2023 . | PAYDOUN ... ... 17,426 0 0 . 01/01/2035 . [1.A FM ...
..0738411-08-8 |Bear Stearns ARM Trust 2-BSARM 2004-3 2A ... |....... . 03/01/2023 . | PAYDOUN ... ... 17,987 0 0 . 07/01/2034 . [1.A FM ...
..07384M-S7-8 |Bear Stearns ARM Trust 2-BSARM 2004-5 2A ... |....... . 03/01/2023 . | PAYDOUN ... .. 10,991 0 0 . 07/01/2034 . (3.B FM ....
..07384Y-KF-2 |Bear Stearns Asset Backe-BSABS 2003-AC4 ..... |....... . 03/01/2023 . | PAYDOUN ... 0 0 . 09/01/2033 . [1.A FM ...
..07384Y-TL-0 |Bear Stearns Asset Backe-BSABS 2004-SD2 ... 03/01/2023 . | PAYDOUN 0| 0| . 03/01/2044 . (1.A FM ...
..07386H-PD-7 |Bear Stearns ALT-A Trust-BALTA 2004-12 2 .... 03/01/2023 . | PAYDOUN 0| 0| . 01/01/2035 . [1.A FM ...
..07386H-0Z-7 |Bear Stearns ALT-A Trust-BALTA 2005-2 2A .... 03/01/2023 . | PAYDOUN 0| 0| . 04/01/2035 . [1.A FM .
..07386H-UG-4 |Bear Stearns ALT-A Trust-BALTA 2005-5 21 ... |....... . 03/01/2023 . | PAYDOUN ... 0 0 . 07/01/2035 . [1.A FM
..07386X-AH-9 |Bear Stearns ALT-A Trust-BALTA 2007-1 21 ... [....... . 03/01/2023 . | PAYDOUN ... 0 0 . 01/01/2047 . [1.A FM .
..07386Y-AE-4 |Bear Stearns ARM Trust 2-BSARM 2007-5 3A .... |....... . 01/01/2023 . | PAYDOUN ... 0 0 . 08/01/2047 . [1.A FM .
..073870-AG-2 |Bear Stearns ALT-A Trust-BALTA 2007-2 2A ... |....... . 03/01/2023 . | PAYDOUN ... 0 0 . 04/01/2037 . [1.A FM .
..073877-CS-9 |Bear Stearns Asset Backe-BSABS 2005-SD3 ..... |....... . 03/27/2023 . | PAYDOUN ... 0 0 . 07/25/2035 . [1.A FM .
..073879-GN-2 |Bear Stearns Asset Backe-BSABS 2004-AC5 ..... |....... . 03/25/2023 . | PAYDOUN ... 0 0 . 10/25/2034 . [1.A FM .
..073880-AD-8 |Bear Stearns ARM Trust 2-BSARM 2007-1 2A .... |....... . 03/01/2023 . | PAYDOUN ... 0 0 . 02/01/2047 . |3.A FM
..07380N-AC-9 |Bear Stearns Asset Backe-BSABS 2006-SD4 ..... |....... . 03/01/2023 . | PAYDOUN ... 0 .0 . . 10/01/2036 . [1.A FM .
..07401C-AS-2 |Bear Stearns ARM Trust 2-BSARM 2007-4 21 01/01/2023 . | PAYDOUN 0| 0 . 06/01/2047 . [1.A FM .
..09062X-AH-6 |Biogen Inc-SENIOR UNSECURED .. 03/20/2023 . | GOLDMAN K 0| ... (1,416,688) . 05/01/2030 . |2.A FE
..09257W-AC-4 |Blackstone Mortgage Trus-SENIOR UNSECURE 03/15/2023 . [MATURITY . ..6,000,000 ..5,910,000 |. 0| . 03/15/2023 . |3.C FE
..097023-CY-9 |Boeing Co/The-SENIOR UNSECURED . . |- 01/31/2023 . | GOLDMAN 15,105,750 .15,000,000 17,112,450 |. 0| ... (1,763,851) . 05/01/2030 . |2.C FE
..00748R-AA-6 |Bojangles Issuer LLC-BOJA 2020-1A A2 . . |- 01/20/2023 . | PAYDOUN 20,000 0| . 10/20/2050 . |2.B FE
..00774X-AU-6 |BCMSC Trust 1999-A-BCM 1999-A A3 [ [P . 03/01/2023 . | PAYDOUN ... 0 . 03/01/2029 . [6. * .......
..10568K-AA-6 |BRAVO Residential Fundin-BRAVO 2022-NOM2 .... |....... . 03/01/2023 . | PAYDOUN ... 0 . 11/01/2061 . [1.A FE .
..10568K-AB-4 |BRAVO Residential Fundin-BRAVO 2022-NOM2 .... |....... . 03/01/2023 . | PAYDOUN ... 0 . 11/01/2061 . [1.C FE .
..10569F-AC-2 |BRAVO Residential Fundin-BRAVO 2022-NOM1 .... |....... . 03/01/2023 . | PAYDOUN ... 0 . 09/01/2061 . [1.F FE
..10569J-AB-6 |BRAVO Residential Fundin-BRAVO 2022-NOM3 .... |....... . 03/01/2023 . | PAYDOUN ... 0 . 07/01/2062 . [1.C FE .
..11042A-AA-2 |British Airways 2013-1 C-FIRST LIEN .......... [....es . 03/31/2023 . | SINKING PAYMENT ......... 0 . 06/20/2024 . [1.F FE .
.. 11044M-AA-4 |BRITISH AIR 20-1 A PPT-FIRST LIEN 02/15/2023 . [ SINKING PAYMENT . . . K . 0| . . 11/15/2032 . (1.G FE .
.. 11135F-AQ-4 |Broadcom Inc-SENIOR UNSECURED ..... 02/01/2023 . [ VARIOUS ... 10,000,000 .10,754,400 |. 10,680,631 0| 10,673,611 ... (1,365,26 . 11/15/2030 . |2.C FE
..11750*-AA-7 |Bryan Health (Kearney NE Senior Secured 03/15/2023 . [ SINKING PAYMENT . ...45,016 ...45,016 |. ...45,016 |. 0| ..45,016 . 12/15/2046 . [1.E ........
.. 117665-AC-3 |Bryn Mawr Bank Corp-SUBORDINATED . 02/15/2023 . [CALL 100 .... ..5,000,000 ..5,000,000 |. .5,000,000 |. 0| .5,000,000 . 08/15/2025 . |2.A FE
..120568-BC-3 |Bunge Ltd Finance Corp-SENIOR UNSECURED . 03/20/2023 . | GOLDMAN 10,000,000 ..9,840,400 |. .9,854,695 |. 0| .9,858,137 . 05/14/2031 . |2.B FE
..12327A-AA-6 |Business Jet Securities -BJETS 2022-1A A ... [....... . 03/15/2023 . |PAYDOUN ...oovvvvviiiiiiinns Jooeeeiiiiiiiieieenns [ 266,871 [ 256,871 0 ... 256,871 .. . 06/15/2087 . [1.G FE .
.. 12327F-AA-5 |Business Jet Securities -BJETS 2020-1A A .... |....... . 03/15/2023 . | PAYDOUN ... ..990,733 0 .990,733 |.. . 11/15/2035 . [1.F FE .
.. 12479R-AE-7 | CAPITAL AUTOMOTIVE REIT-SERIES 17-1A CLA ... [....... . 03/15/2023 . | PAYDOUN ... ... 13,899 0 .. 13,89 |.. . 04/15/2047 . (1.E FE .
..124857-AZ-6 | ViacomCBS Inc-SENIOR UNSECURED ................. [....... . 01/31/2023 . | GOLDMAN .....vvvvvvvvvnnnnns Joeeeeeeeenennnnnnnes [000.2.9,259,600 |...... .0 |........ 9,936,463 |.. . 06/01/2029 . |2.B FE
..124890-J0-8 | Credit-Based Asset Servi-CBASS 2004-CB4 ..... |....... . 03/01/2023 . |PAYDOUN ..oovvvvvvviiiiiinns Jooeeeeiiiiiiiiiiiens e 5160 [, 0 . 05/01/2035 . [1.A FM .
..12510H-AB-6 | CARS-DB4 LP-CAUTO 2020-1A A2 ......ccovveeeeeenns [ oo . 03/15/2023 . | PAYDOUN ... 7,118 0 . 02/15/2050 . [1.A FE .
..12510H-AC-4 |Capital Automotive Reit-CAUTO 2020-1A A3 .... . |- 03/15/2023 . | PAYDOUN ... ... 7,415 0 . 02/15/2050 . [1.A FE
.. 12510H-AF-7 |Capital Automotive Reit-CAUTO 2020-1A A6 .... . |- 03/15/2023 . | PAYDOUN ... ....2,938 0 . 02/15/2050 . [1.E FE
.. 12510H-AM-2 | CARS-DB5 LP-CAUTO 2021-1A A3 03/15/2023 . | PAYDOUN 1,444 0| . 08/15/2051 . [1.E FE .
.. 12510H-AN-0 | Capital Automotive REIT-CAUTO 2021-1A A4 .... . 03/15/2023 . | PAYDOUN ... ... 11,250 .0 . . 08/15/2051 . [1.E FE
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..12510H-AQ-3 |Capital Automotive REIT-CAUTO 2022-1A A2 .... |....... . 03/15/2023 . | PAYDOUN ... ..128,038 |.... ....128,750 |.. 0 e .. 1,571 |. 03/15/2052 . [1.E FE ....
.. 12520L-AA-8 | CFMT 2020-HB4 LLC-CFMT 2020-HB4 A ............. [....... . 03/25/2023 . | PAYDOUN ... .2,334,505 |.... 0 . 12/26/2030 . [1.A FE ....
.. 12530M-AA-3 | CF Hippolyta LLC-SORT 2020-1 A1 ... [ oennnn . 01/15/2023 . | PAYDOUN ... 0 . 07/15/2060 . [1.D FE ....
..12530M-AB-1 | CF Hippolyta Issuer LLC-SERIES 20-1 CLAS .... |....... . 03/15/2023 . | PAYDOUN ... 0 . 07/15/2060 . (1.D FE ....
.. 12530M-AE-5 | CF Hippolyta LLC-SORT 2021-1A A1 .......ccceees [oennn . 01/15/2023 . | PAYDOUN ... 0 . 03/15/2061 . [1.D FE ....
.. 125431-AH-9 | CHL Mortgage Pass-Throug-CliHL 2006-HYB4 ..... |....... . 03/01/2023 . | PAYDOUN ... 0 . 06/01/2036 . [1.A FM ....
..12543X-AD-8 | CHL Mortgage Pass-Throug-CliHL 2006-19 1A ... |....... . 02/01/2023 . | PAYDOUN ... 0 . 01/01/2037 . (4.B FM ....
..12544B-AE-3 | CHL Mortgage Pass-Throug-CliHL 2007-HY5 3 .... |....... . 03/01/2023 . | PAYDOUN ... 0 . 09/01/2037 . [1.A FM
.. 12544H-BF-6 | CHL Mortgage Pass-Throug-CliHL 2007-HY7 A .... |....... . 03/01/2023 . | PAYDOUN ... 0 . 11/01/2087 . [1.A FM .
.. 12545E-AK-2 | CHL Mortgage Pass-Throug-CliHL 2007-J2 2A 01/01/2023 . | PAYDOUN K 0| . 07/01/2037 . |2.B FM
.. 12546Y-AA-9 | CHNGE Mor tgage Trust-CHNGE 2022-2 A1 . 03/01/2023 . | PAYDOUN 01,914,434 |. 0| . 03/01/2067 . [1.F FE .
..12551S-AA-4 | CHNGE Mor tgage Trust 202-CHNGE 2022-4 A1 03/01/2023 . | PAYDOUN . 738,700 |. 0| . 10/01/2057 . [1.F FE .
.. 12558M-AG-7 |CIT Home Equity Loan Tru-CITHE 2002-1 AF .... |....... . 03/01/2023 . | PAYDOUN ... . 0 . 02/01/2030 . [1.A FM .
.. 12563L-AS-6 |CLI Funding VI LLC-2020-3A A ........cevvvvmvnnnn [eeeenn . 03/18/2023 . | PAYDOUN ... 20 ) 0 . 10/18/2045 . [1.F FE
.. 12564E-AA-0 | CIM Trust 2021-J2-CIM 2021-J2 A1 .......oooeees [oeennn . 03/01/2023 . | PAYDOUN ... ....(3,023) |. ..(3,023) |... 0 . 04/01/2051 . [1.A ........
.. 12564K-AA-6 | CIM Trust 2021-J1-CIM 2021-J1 A1 ....covnnnnn [oeeennn . 03/01/2023 . | PAYDOUN ... ...(4,325) . ..(4,325) ... 0 . 03/01/2051 . [1.A ........
.. 12565K-AA-5 |CLI Funding VIII LLC-CLIF 2021-1A A .......... [..cces . 03/18/2023 . | PAYDOUN ... 0 . 02/18/2046 . [1.F FE .
.. 12566U-AE-4 | CitiMortgage Alternative-CMALT 2007-A2 1 .... |....... . 03/01/2023 . | PAYDOUN ... 0 . 02/01/2037 . |3.A FM
..12566U-AN-4 | CitiMortgage Alternative-CMALT 2007-A2 1 .... |....... . 03/01/2023 . | PAYDOUN ... 0 . 02/01/2087 . [1.A FM .
..12566V-AE-2 |CitiMortgage Alternative-CMALT 2007-A4 1 .... |....... . 03/01/2023 . | PAYDOUN ... 0 . 04/01/2037 . [1.A FM .
..12566X-AM-0 | CitiMortgage Alternative-CMALT 2007-A7 2 .. 03/01/2023 . | PAYDOUN 0| . 07/01/2037 . |4.B FM
..12569C-AB-7 | CHNGE Mor tgage Trust 202-CHNGE 2022-NaW1 ... 03/01/2023 . | PAYDOUN 0| . 06/01/2067 . 1.C FE .
.. 12569C-AC-5 | CHNGE Mortgage Trust 202-CHNGE 2022-NaM1 03/01/2023 . | PAYDOUN 0| . 06/01/2067 . 1.F FE .
.. 12575A-AB-3 | CMFT Net Lease-CIMNL 2021-1 A2 ... . |- 03/20/2023 . | PAYDOUN 0| . 07/20/2051 . [1.A FE .
..12585@-AA-4 | CHP (Fresno Ca) Trust Certificate .. . |- 03/15/2023 . [ SINKING PAYMENT . .384,968 0| . 02/15/2028 . [1.F .
.. 12591K-AD-7 | COMM 2013-CCRE12 Mor tgag-COMM 2013-CR12 ...... |....... . 03/01/2023 . | PAYDOWN 810,101 0 . 10/01/2046 . [1.A ........
.. 12598R-AA-1 | COLT 2021-5 Mor tgage Loa-COLT 2021-5 A1 ...... [....... . 03/01/2023 . | PAYDOUN ... ...169,902 |.. 0 . 11/01/2066 . [1.A FE .
.. 126250-BF-9 | COMM 2013-CCRE9 Mor tgage-COMM 2013-CRO A .... |....... . 03/01/2023 . | PAYDOUN ... 0 . 07/01/2045 . [1.A ........
..12628L-AD-2 | CSAB Mor tgage-Backed Tru-CSAB 2006-4 A2A .... |....... . 03/01/2023 . | PAYDOUN ... ... 21,434 0 . 12/01/2036 . [1.A FM .
..126320-AW-3 | COMM 2014-CCRE18 Mor tgag-COMM 2014-CR18 ...... [....... . 01/01/2023 . | PAYDOUN ... 4,089,562 0 . 07/01/2047 . (1.A ........
..12638P-AB-5 | CSMC Mor tgage-Backed Tru-CSMC 2007-3 1A1 .... |....... . 03/01/2023 . | PAYDOUN ... .. 14,720 0 . 04/01/2037 . [1.A FM .
.. 12640W-AC-4 | CSMC Series 2008-3R-CSMC 2008-3R 1A2 . 03/01/2023 . | PAYDOUN 14,94 0| . 07/01/2037 . [1.A FM .
..126416-AB-2 | CSMC 2022-NQM1-CSMC 2022-NaM1 A2 . 03/01/2023 . | PAYDOUN .. 158,465 0| . 11/01/2066 . [1.C FE .
..126416-AC-0 | CSMC 2022-NQM1-CSMC 2022-NoM1 A3 . 03/01/2023 . | PAYDOUN .. 388,066 0| . 11/01/2066 . [1.F FE .
..12641T-AB-2 | CSMC Series 2009-5R-CSMC 2009-5R 1A2 . 03/01/2023 . | PAYDOUN 61,014 0| . 06/01/2036 . [1.A FM .
.. 12646U-AK-4 | CSMC Trust 2013-1VR1-CSMC 2013-1VR1 A2 . 03/01/2023 . | PAYDOUN 40,400 0| . 03/01/2043 . [1.A .
.. 12646W-AH-7 | CSMC Trust 2013-1VR2-CSMC 2013-IVR2 A2 ....... |....... . 03/01/2023 . | PAYDOUN ... ... 33,214 0 . 04/01/2043 . [1.A ........
..12646X-AJ-1 | CSMC Trust 2013-1VR3-CSMC 2013-IVR3 A2 ....... [....... . 02/01/2023 . | PAYDOUN ... ... 67,586 . 0 . 05/01/2043 . [1.A ........
..12647G-BZ-0 | CSMC Trust 2013-1VR4-CSMC 2013-IVR4 A0 ..... |....... . 03/01/2023 . | PAYDOUN ... ... 20,580 43 431 0 . 07/01/2043 . [1.A ........
.. 12647H-BC-9 | CSMC Trust 2013-8R-CSMC 2013-8R 4A2 ........... [....... . 03/29/2023 . | PAYDOUN ... .. 263,841 ... (2,960) | . (2,960) |... 0 . 12/27/2036 . [1.A FM .
.. 12647P-AK-4 | CSMC Trust 2013-7-CSMC 2013~7 A6 .....ocevvvees [orennn . 03/01/2023 . | PAYDOUN ... ...50,548 |...........50,548 |............48,715 |............48,812 |...........e. 0 fennenenne 1,735 |. L1735 0 . 08/01/2043 . [1.A ........
..126484-BB-0 | CSMC Trust 2014-1VR2-CSMC 2014-IVR2 BT ....... [....... . 01/01/2023 . | PAYDOUN ... ... 58,228 . . . L1ATT ) 1,177 |... . 0 . 04/01/2044 . (1.A ........
..12648T-AQ-2 |CSMC Trust 2014-1VR3-CSMC 2014-IVR3 BT ....... . |- 03/01/2023 . | PAYDOUN ... ... 25,498 ... 25,498 ...25,337 |.... .. 160 | ..25,4%8 |.. 0 . 07/01/2044 . [1.A ........
..12653V-AG-1 |Credit Suisse Mortgage C-CSMC 2019-ICE4 ...... . |- 02/15/2023 . | PAYDOUN ... ... 24,817 ...24,817 ...24,165 |.... 24,817 |.. 0 . 05/15/2036 . [1.A ........
..12659Y-AB-0 | COLT 2022-3 Mortgage Loa-COLT 2022-3 A2 03/01/2023 . | PAYDOUN .. 247,787 ..247,787 ..247,784 |. .247,787 0| . 06/01/2028 . [1.C FE .
.. 12659Y-AC-8 | COLT 2022-3 Mor tgage Loa-COLT 2022-3 A3 ...... . 03/01/2023 . | PAYDOUN ... .. 198,229 |........... 198,229 ..198,143 |.... .198,229 |. 0. . 06/01/2028 . [1.F FE .
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..12660B-AB-7 |Credit Suisse Mortgage C-CSMC 2022-ATH1 ...... [....... . 03/01/2023 . | PAYDOUN ... .0 . 0 0 e .. 1,417 |. 01/01/2067 . [1.C FE ....
..12660B-AC-5 |Credit Suisse Mortgage C-CSMC 2022-ATH1 ...... [....... . 03/01/2023 . | PAYDOUN ... .0 . 0 0 2,202 |. 01/01/2067 . |1.F FE ....
..12663G-AA-5 | COLT 2022-7 Mor tgage Loa-COLT 2022-7 A1 ...... [....... . 03/01/2023 . | PAYDOUN ... .0 . 0 0 1,252 |. 04/01/2067 . |1.A FE ....
..12663G-AB-3 | COLT 2022-7 Mortgage Loa-COLT 2022-7 A2 ...... [....... . 03/01/2023 . | PAYDOUN ... .0 . 0 0 .. 1,387 |. 04/01/2067 . 1.C FE ....
..12663G-AC-1 | COLT 2022-7 Mor tgage Loa-COLT 2022-7 A3 ...... [....... . 03/01/2023 . | PAYDOUN ... .0 . 0 0 .. 1,312 |. 04/01/2067 . [1.F FE ....
.. 12664A-AE-9 | CSMC 2022-ATH3-CSMC 2022-ATH3 A2 ............... [..cces . 03/01/2023 . | PAYDOUN ... .0 . 0 0 ..2,878 |. 08/01/2067 . [1.C FE .
..12664A-AF-6 | CSMC 2022-ATH3-CSMC 2022-ATH3 A3 .............o. [ oeeens . 03/01/2023 . | PAYDOUN .0 . 0 0 4,361 |. 08/01/2067 . [1.F FE .
..126650-AN-0 | CVS Pass-Through Trust-FIRST LIEN ............. [....... . 03/10/2023 . | SINKING PAYMENT . .0 . 0 0 . 10/10/2025 . [2.B ........
..126650-Ali-0 | CVS Pass-Through Trust-FIRST LIEN ............. [.oeies . 03/10/2023 . | SINKING PAYMENT .0 . 0 0 . 01/11/2027 . (2.B ........
..126650-B0-2 | CVS HEALTH CORP PASS THRU CTF 30/360 . 03/10/2023 . [ SINKING PAYMENT . 0 0| 0| . 01/10/2030 . |2.B FE
..126650-BY-5 | CVS PASS-THROUGH TRUST-SENIOR SECURED NO 03/10/2023 . [ SINKING PAYMENT . 0 0| 0| . 01/10/2034 . |2.B FE
.. 12665E-AD-2 | CSMC 2022-NQM4 Trust-CSMC 2022-NQM4 A2 .. 03/01/2023 . [PAYDOIN ......... 0 0| 0| . 06/01/2067 . 1.C FE .
..12665V-AA-0 | CVS Pass-Through Trust S-FIRST LIEN U RO . 03/10/2023 . | SINKING PAYMENT . .0 . 0 0 . 08/11/2036 . |2.B FE
..126670-JP-4 | CHL Mortgage Pass-Throug-CliHL 2005-HYBY ...... |....... . 03/01/2023 . | PAYDOUN ... .0 . 0 0 . 02/01/2036 . [1.A FM .
..126670-NY-0 | CWABS Asset-Backed Certi-CliL 2005-16 2AF .... |....... . 03/01/2023 . | PAYDOUN ... .0 . 0 0 . 05/01/2036 . [1.A FM .
.. 12667F-4N-2 | Alternative Loan Trust 2-CWALT 2005-7CB ..... |....... . 03/01/2023 . | PAYDOUN ... .0 . 0 0 . 03/01/2038 . [1.A FM .
..12667F-5E-1 |Alternative Loan Trust 2-CWALT 2005-6CB ..... |....... . 03/01/2023 . | PAYDOUN ... .0 . 0 0 . 04/01/2035 . [1.A FM .
..12667F-EG-6 |Alternative Loan Trust 2-CWALT 2004-J2 3 .... |....... . 03/01/2023 . | PAYDOUN ... .0 . 0 0 . 04/01/2034 . [1.A FM .
..12667F-RE-7 |Alternative Loan Trust 2-CWALT 2004-J6 1 .... [....... . 03/01/2023 . | PAYDOUN ... .0 . 0 0 . 08/01/2024 . [1.A FM
..12667F-RG-2 |Alternative Loan Trust 2-CWALT 2004-J6 2 .... |....... . 03/01/2023 . | PAYDOUN ... .0 . 0 0 . 1170172031 . [1.A FM .
..12667F-VN-2 | COUNTRYWIDE ALTERNATIVE -SERIES 2004-24C .. 03/01/2023 . | PAYDOUN ..344,044 0 0| 0| . 11/01/2034 . [1.A FM .
..12667G-AA-1 | Alternative Loan Trust 2-CWALT 2005-13CB .. 03/25/2023 . | PAYDOUN ..100,759 0 0| 0| . 056/25/2035 . [1.A FM .
..12667G-AC-7 |Alternative Loan Trust 2-CWALT 2005-13CB .. 03/01/2023 . | PAYDOUN 0 0| 0| . 05/01/2035 . [1.A FM ....
..12668A-4C-6 |Alternative Loan Trust 2-CWALT 2005-IM1 ... . |. 03/27/2023 . | PAYDOUN 0 0| 0| . 01/25/2036 . 5.A FM ....
..12668A-PC-3 |Alternative Loan Trust 2-CWALT 2005-54CB .. . |- 03/01/2023 . | PAYDOUN 0 0| 0| . 11/01/2035 . [1.A FM ...
..12668A-XL-4 |Alternative Loan Trust 2-CWALT 2005-63 5 .... |....... . 03/01/2023 . | PAYDOUN ... .0 . 0 0 . 12/01/2035 . [1.A FM ...
..12668B-YA-5 |Alternative Loan Trust 2-CWALT 2006-7CB ..... |....... . 03/01/2023 . | PAYDOUN ... .0 . 0 0 . 05/01/2036 . [1.A FM ....
..126694-4F-2 | CHL Mortgage Pass-Throug-CliHL 2006-HYB3 ..... |....... . 03/01/2023 . | PAYDOUN ... .0 . 0 0 . 05/01/2036 . [1.A FM ....
..126694-BE-7 |CHL Mortgage Pass-Throug-CliHL 2005-HYB6 ..... |....... . 03/01/2023 . | PAYDOUN ... .0 . 0 0 . 10/01/2035 . [1.A FM ...
..126694-CS-5 | CHL Mortgage Pass-Throug-CliHL 2005-21 A1 .... |....... . 03/01/2023 . | PAYDOUN ... .0 . 0 0 . 10/01/2035 . [4.C FM ....
..126694-D5-4 | CHL Mortgage Pass-Throug-CliHL 2006-HYB2 ..... |....... . 03/01/2023 . | PAYDOUN ... .0 . 0 0 . 04/01/2036 . [1.A FM ....
..126694-D7-0 | CHL Mortgage Pass-Throug-CliHL 2006-HYB2 ... 03/01/2023 . | PAYDOUN 0 0| 0| . 04/01/2036 . [3.A FM ....
..126694-LC-0 |CHL Mortgage Pass-Throug-CliHL 2005-24 A3 ... 03/01/2023 . | PAYDOUN 0 0| 0| . 11/01/2035 . [5.A FM ....
..126694-MH-8 | CHL Mortgage Pass-Throug-CliHL 2005-HYB7 ... 03/01/2023 . | PAYDOUN 0 0| 0| . 11/01/2035 . [1.A FM ...
..126694-0J-0 | CHL Mortgage Pass-Throug-CliHL 2005-HYBS ... 03/01/2023 . | PAYDOUN 0 0| 0| . 12/01/2035 . [1.A FM ...
..126694-UJ-5 |CHL Mortgage Pass-Throug-CliHL 2005-31 1A .... 03/01/2023 . | PAYDOUN 0 0| 0| . 01/01/2036 . [1.A FM ...
..126694-UM-8 | CHL Mortgage Pass-Throug-CliHL 2005-31 2A .... |....... . 03/01/2023 . | PAYDOUN ... .0 . 0 0 . 01/01/2036 . [1.A FM ....
..126694-UN-6 | CHL Mortgage Pass-Throug-CliHL 2005-31 2A .... |....... . 03/01/2023 . | PAYDOUN ... .0 . 0 .0 . . 01/01/2036 . [1.A FM ...
..12669D0-US-5 |CHL Mortgage Pass-Throug-CliHL 2002-39 A1 .... |....... . 03/01/2023 . | PAYDOUN ... .0 . 0 4 ... . 02/01/2033 . [1.A FM ...
..12669F-A8-6 | CHL Mortgage Pass-Throug-CliHL 2004-11 2A .... |....... . 03/01/2023 . | PAYDOUN ... .0 . 0 0 . 07/01/2034 . (1.A FM ...
..12669F-V8-3 |CHL Mortgage Pass-Throug-CliHL 2004-HYB4 ...... |....... . 01/01/2023 . | PAYDOUN ... .0 . 0 0 . 09/01/2034 . [1.AFM ...
.. 12669F-VH-3 | CHL Mortgage Pass-Throug-CliHL 2004-6 2A1 .... |....... . 03/01/2023 . | PAYDOUN ... .0 . 0 0 . 05/01/2034 . [1.A FM ...
..12669G-35-8 | CHL Mortgage Pass-Throug-CliHL 2005-16 A2 .... . |- 03/01/2023 . | PAYDOUN ... .0 . 0 0 . 09/01/2035 . (3.B FM ...
..12669G-4K-4 | CHL Mortgage Pass-Throug-CliHL 2005-J3 1A .... . |- 03/01/2023 . | PAYDOUN ... .0 . 0 0 . 09/01/2035 . [1.A FM ....
..12669G-A5-0 | CHL Mortgage Pass-Throug-CIiHL 2005-HYB3 ... 03/01/2023 . | PAYDOUN 0 0| 0| . 06/01/2035 . [1.A FM ....
..126696-BY-6 | CHL Mortgage Pass-Throug-CliHL 2004-HYB7 ..... . 03/01/2023 . | PAYDOUN ... 0. .0 . 0. . 11/01/2034 . [1.A FM ....
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..12669G-BZ-3 | CHL Mortgage Pass-Throug-CliHL 2004-HYB7 ..... |....... . 03/01/2023 . | PAYDOUN ... 0 . 11/01/2034 . [1.A FM ...
..12669G-GH-8 | CHL Mortgage Pass-Throug-CliHL 2004-HYBS ..... |....... . 03/01/2023 . | PAYDOUN ... 0 . 01/01/2035 . [1.A FM .
..12669G-R4-5 |CHL Mortgage Pass-Throug-CliHL 2005-15 A8 .... |....... . 03/01/2023 . 0 . 08/01/2035 . [1.A FM .
.. 12694%-AA-4 | CVS (New Albany, IN) Trust Certificate .......[....... . 03/15/2023 . | SINKING PAYMENT . . 0 . 01/15/2041 . [2.B ........
.. 12697#-AA-7 |Cric KY HQ LLC Senior Secured Note ............ [....... . 03/15/2023 . | SINKING PAYMENT ......... 0 . 03/15/2042 . (1.D PL .
..12707%-AA-9 | CVS (NC SC PA & VA ) Con Trust Certifica ... [....... . 03/15/2023 . | SINKING PAYMENT ......... 0 . 01/15/2044 . [2.B ........
..127097-AE-3 |Coterra Energy Inc-SENIOR UNSECURED ........... [....... . 03/31/2023 . | EXCHANGE OFFER .......ccc. |oeeereeeeinnnnnnnnns [-......9,497,208 | 10,000,000 0 . 05/15/2027 . |2.B FE
..127248-AA-6 | CVS (Clawson & Richmond Trust Certificat ... [....... . 03/15/2023 . | SINKING PAYMENT ....cccoe |oeveerrnnnnnnnnnnnns |oeeennnn 120,755 [ 120,755 0 . 01/15/2035 . [2.B ........
.. 12733#-AA-3 | CTL Pass-Thru Trust Seri Trust Certifica .... [....... . 03/15/2023 . | SINKING PAYMENT ......... 0 . 10/15/2043 . [2.A ........
..12760@-AA-1 | CGA Capital Corp Pass Thru Ctfs Series 2 .. 03/10/2023 . [ SINKING PAYMENT . 0| . 03/10/2031 . (1.B .
..12762*-AA-1 | CDI Tuscany Intermediate Senior Secured 03/31/2023 . [SINKING PAYMENT .... 0| . 06/30/2040 . |2.A PL
.. 142339-AL-4 |Carlisle Cos Inc-SENIOR UNSECURED 01/31/2023 . |DEUTSCHE BANK SECURI ... |. 0| . 03/01/2032 . |2.B FE
..14576A-AA-0 |Cars Net Lease Mortgage -CARM 2020-1A A1 .... |....... . 03/15/2023 . |PAYDOUN ....oovvvviiiinnnes 0 . 12/15/2050 . [1.A FE .
..14576A-AB-8 |Cars Net Lease Mortgage -CARM 2020-1A A2 .... |....... . 03/15/2023 . | PAYDOUN ... 0 . 12/15/2050 . [1.A FE .
..14576A-AC-6 |Cars Net Lease Mortgage -CARM 2020-1A A3 .... |....... . 03/15/2023 . | PAYDOUN ... 0 . 12/15/2050 . [1.F FE .
..14855J-AB-1 |Castlelake Aircraft Secu-CLAST 2016-1 A ..... [....... . 03/15/2023 . | PAYDOUN ... 0 . 08/15/2041 . [1.G FE .
.. 1485511-AA-6 | Castlelake Aircraft Secu-SERIES 2019-1A ..... |[....... . 03/15/2023 . | PAYDOUN ... 0 . 04/15/2039 . |2.B FE
..14856G-AA-8 |Castlelake Aircraft Stru-CLAST 2021-1A A ... [....... . 03/15/2023 . | PAYDOUN ... 0 . 01/15/2046 . [1.G FE .
..152314-KJ-8 | Centex Home Equity Loan -CXHE 2004-C AF5 .... |....... . 03/01/2023 . | PAYDOUN ... 0 . 06/01/2034 . [1.A FM .
..161546-Cli-4 | Chase Funding Trust Seri-CFAB 2002-3 1A5 .... |....... . 03/01/2023 . | PAYDOUN ... 0 . 06/01/2032 . [1.A FM .
..16159W-AC-8 |Chase Home Lending Mor tg-CHASE 2019-1 A3 .... 03/01/2023 . | PAYDOUN 0| . 03/01/2050 . [1.A ........
..161620-PV-5 | Chase Mor tgage Finance T-CHASE 2005-A2 1 .... 03/01/2023 . | PAYDOUN 0| . 01/01/2036 . [1.A FM .
..161630-BA-5 |Chase Mortgage Finance T-CHASE 2007-A1 1 .... 03/01/2023 . | PAYDOUN 0| . 02/01/2087 . [1.A FM .
..16165M-AG-3 |ChaseFlex Trust Series 2-CFKX 2006-2 A5 ..... . |- 03/01/2023 . | PAYDOWN 0| . 09/01/2036 . [1.A FM .
..16372#-AA-0 |Chemical Bank Pass-Thru Certificate . |- 03/10/2023 . [ SINKING PAYMENT . 0| . 06/10/2044 . [2.A .
. 16877#-AA-0 | Childress Klien-Cambridg Senior Secured ...... [....... . 03/05/2023 . | SINKING PAYMENT ......... 0 . 02/05/2036 . (1.B ........
.. 17025R-AA-3 | COUNTRYWIDE HOME LOANS-SERIES 2007-HY4 C .... |....... . 03/01/2023 . | PAYDOUN ... 0 . 09/01/2047 . [1.A FM .
.. 17030J-AA-4 | CHNGE Mortgage Trust 202-CHNGE 2022-1 A1 ... |....... . 03/01/2023 . | PAYDOUN ... 0 . 01/01/2067 . [1.F FE .
..17307G-E8-7 |Citigroup Mortgage Loan -CMLTI 2005-8 1A .... |....... . 03/01/2023 . | PAYDOUN ... . 0 . 10/01/2035 . [1.A FM .
..17307G-ED-6 |Citigroup Mortgage Loan —CMLTI 2004-HYB2 .... |....... . 03/01/2023 . | PAYDOUN ... ... 21,068 . 0 . . . 03/01/2034 . [1.A FM .
..17307G-RE-0 |Citigroup Mortgage Loan -CMLTI 2005-2 1A .... |....... . 03/01/2023 . |PAYDOUN .ooovvviiiiiiiiiins oo e 6,956 ....6,956 0 ...6,956 |.. . 05/01/2035 . [1.A FM
..17307G-TY-4 |Citigroup Mortgage Loan -CMLTI 2005-3 24 .. 03/01/2023 . | PAYDOUN .. 156,961 .. 116,599 0| .156,961 . 08/01/2035 . [1.A FM
..17307G-VN-5 |Citigroup Mortgage Loan -CMLTI 2005-WF2 ... 03/01/2023 . | PAYDOUN .370 0| . 08/01/2035 . [1.A FM .
..17307G-W9-5 |Citigroup Mortgage Loan -CMLTI 2005-11 A .. 03/01/2023 . | PAYDOUN .802 0| . 11/01/2035 . [1.A FM .
..17309A-AD-1 | CitiMortgage Alternative-CMALT 2006-A1 1 .. 03/01/2023 . | PAYDOUN 22,321 0| . 04/01/2036 . |2.C FM
..17309A-AF-6 | CitiMortgage Alternative-CMALT 2006-A1 1 .. 03/01/2023 . | PAYDOUN 30,79% 0| . 04/01/2036 . [1.A FM .
..17309B-AB-3 |Citigroup Mortgage Loan -CMLTI 2006-WF2 ..... |....... . 03/01/2023 . | PAYDOUN ... ....2,661 0 . 05/01/2036 . [1.A FM
.. 17300N-AG-6 |Citicorp Residential Mor-CRMSI 2006-1 M1 .... |....... . 03/01/2023 . | PAYDOUN ... .. 186,148 . 183,108 |.... 0 . 07/01/2036 . [1.A FM
..17309V-AH-6 |CitiMortgage Alternative-CMALT 2006-A4 1 .... |....... . 03/01/2023 . | PAYDOUN ... ... 15,554 |.... 0 . 09/01/2036 . |4.A FM
.. 173124-AF-6 |Citicorp Residential Mor-CRMSI 2007-2 A6 .... |....... . 03/01/2023 . | PAYDOUN ... 0 . 06/01/2037 . [1.A FM .
..17312V-AA-6 |Citigroup Mortgage Loan -CMLTI 2007-6 1A .... |....... . 03/01/2023 . | PAYDOUN ... 0 . 03/01/2037 . [1.A FM .
..17315X-AF-8 |Citigroup Mortgage Loan -CMLTI 2009-9 2A .... |....... . 03/01/2023 . | PAYDOUN ... . 0 . 11/01/2035 . [1.A FM .
.. 17322N-AD-6 |Citigroup Mortgage Loan -CMLTI 2014-J1 A .... . |- 03/01/2023 . | PAYDOUN ... . 9,262 .9,207 |.... 0 . 06/01/2044 . [1.A ........
.. 17323\1-AE-5 |Citigroup Mortgage Loan -CMLTI 2015-A B3 .... . |- 03/01/2023 . | PAYDOUN ... 507,523 461,211 |.... 0 . 06/01/2058 . [1.A ........
..19421U-AB-0 | College Avenue Student L-CASL 2019-A A2 03/25/2023 . | PAYDOUN .. 141,331 ..141,280 |. K 0| . 12/28/2048 . [1.A FE .
.. 19424K-AB-9 | College Avenue Student L-CASL 2021-A A2 ...... . 03/25/2023 . | PAYDOUN ... .. 189,877 .. 189,877 189,839 |...........189,843 |.... .0 . .. 189,877 |. . 07/25/2051 . [1.A FE .
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.. 19424K-AD-5 | College Ave Student Loan-CASL 2021-A C ....... [....... . 03/25/2023 . | PAYDOUN ... 304,274 ... 20,675 | 0 ..1,886 |. 07/25/2051 . [1.F FE ....
..19685G-AA-4 | COLT Funding LLC-COLT 2022-4 A1 ........ccccvvnn [oeeenn . 03/01/2023 . | PAYDOUN ... 139,101 0 1,069 |. 03/01/2067 . [1.A FE ....
..19685G-AC-0 | COLT Funding LLC-COLT 2022-4 A3 ........ccevvuen [errenn . 03/01/2023 . | PAYDOUN ... .. 186,101 0 2,194 |. 03/01/2067 . |1.F FE ....
..19687Y-AA-3 | COLT 2020-RPL1 Trust-COLT 2020-RPL1 A1 ....... [....... . 03/01/2023 . | PAYDOUN ... 350,793 0 . 01/01/2065 . [1.A FE ....
..19688E-AA-6 | COLT 2021-1 Mortgage Loa-COLT 2021-1 A1 ..... |....... . 03/01/2023 . | PAYDOUN ... .. 140,522 . 0 . 06/01/2066 . [1.A FE ....
..19688F-AA-3 | COLT 2021-3 Mor tgage Loa-COLT 2021-3 A1 ...... [....... . 03/01/2023 . | PAYDOUN ... ...98,973 ...84,993 |.... 0 . 09/01/2066 . [1.A FE ....
..19688H-AA-9 | COLT 2022-1 Mor tgage Loa-COLT 2022-1 A1 ...... [....... . 03/01/2023 . | PAYDOUN ... 325,792 325,789 |.... 0 . 12/01/2066 . [1.A FE ....
..19688L-AA-0 | COLT 2022-5 Mortgage Loa-COLT 2022-5 A1 ...... [....... . 03/01/2023 . | PAYDOUN ... 254,531 254,452 |.... 0 . 04/01/2067 . [1.A FE .
..19688L-AB-8 | COLT 2022-5 Mortgage Loa-COLT 2022-5 A2 ...... |....... . 03/01/2023 . | PAYDOUN ... 0 . 03/01/2067 . [1.C FE .
..19688M-AB-6 | COLT 2022-8 Mor tgage Loa-COLT 2022-8 A2 03/01/2023 . | PAYDOUN 0| . 08/01/2067 . [1.C FE .
..19688M-AC-4 | COLT 2022-8 Mor tgage Loa-COLT 2022-8 A3 ... 03/01/2023 . | PAYDOUN 0| . 08/01/2067 . 1.F FE .
..20267U-AA-7 | COMMONBOND STUDENT LOAN -SERIES 16-B CLA .. 03/25/2023 . | PAYDOUN 0| . 10/25/2040 . (1.A FE .
..20753Y-CH-3 | Connecticut Avenue Secur-CAS 2022-R04 M .... |....... . 03/27/2023 . | PAYDOUN ... . . 0 . . . 03/25/2042 . (1.E ........
..20755D-AA-4 | Connecticut Avenue Secur-CAS 2022-R08 M .... |....... . 03/27/2023 . | PAYDOUN ... ... 631,608 |.... w0 |eeeee.....628,566 .. . 07/25/20482 . (2.A ........
..20786W-AD-9 | ConnectOne Bancorp Inc-SUBORDINATED ........... [....... . 02/01/2023 . | CALL 100 . ,000,000 |.... ....0 |........5,000,000 |.. . 02/01/2028 . |2.C FE
..20903X-AF-0 | Consol idated Communicati-FIRST LIEN ........... [....... . 03/29/2023 . | VARIOUS ... . 1,040,580 177,002 ... 0 eeennn. 1,186,749 .. . 10/01/2028 . [4.C FE .
..210750-CJ-2 | ContiMortgage Home Equit-CONHE 1996-1 A7 .... |....... . 01/01/2023 . | PAYDOUN ... 0 . 03/01/2027 . [1.A FM .
..212168-AA-6 | Continental Wind LLC-FIRST LIEN ......ccccceee [oeennn . 02/28/2023 . | SINKING PAYMENT . . 241,192 . . 0 . 02/28/2033 . 2.B FE .
..21872B-AG-1 |CoreVest American Financ-CAFL 2018-1B ....... [....... . 03/01/2023 . | PAYDOUN . 3,000,000 ,999,467 |.... 0 . 06/01/2051 . [1.A FE .
..21872M-AA-0 | CoreVest American Financ-CAFL 2018-2 A ....... [....... . 03/01/2023 . | PAYDOWN . 1,466,051 ,465,983 |.... 0 . 11/01/2052 . (1.A FE .
..221608-AA-6 | Costco ( Monterey Park C Trust Certifica 03/20/2023 . [ SINKING PAYMENT . 30,655 0| . 06/20/2043 . 1.E .
..22163#-AA-1 | Costco (Oceanside NY) Le Trust Certifica 03/15/2023 . [ SINKING PAYMENT . 75,702 ... 76,702 0| 0 . 11/30/2041 . [1.E .
.. 224044-CL-9 | Cox Communications Inc-SENIOR UNSECURED . 03/20/2023 . | GOLDMAN ... . 7,859,000 10,000,000 0| (1,399,994) |. . 10/01/2030 . 2.B FE .
..225410-CZ-3 |Credit Suisse First Bost-CSFB 2003-AR15 . |. 03/27/2023 . | PAYDOUN 0| . 06/25/2033 . [1.A FM .
..225410-FV-9 | CSFB MORTGAGE-BACKED PAS-CSFB 2003-17 1A .. . |- 03/01/2023 . | PAYDOUN 0| . 06/01/2033 . |3.C FM
..225410-XS-6 |Credit Suisse First Bost-CSFB 2003-23 DB .... |....... . 03/01/2023 . | PAYDOUN ... 0 . 09/01/2033 . [1.C FM .
..225418-PJ-1 | CSFB Mor tgage-Backed Tru-CSFB 2004-AR6 C .... |....... . 03/27/2023 . | PAYDOUN ... 0 . 10/25/2034 . [1.A FM .
..225458-2Y-3 |Credit Suisse First Bost-CSFB 2005-8 9A1 ... |....... . 02/01/2023 . | PAYDOUN ... 0 . 09/01/2035 . |3.A FM
..225458-15-5 |Credit Suisse First Bost-CSFB 2005-7 1A1 ... [....... . 03/01/2023 . | PAYDOUN ... 0 . 08/01/2035 . [3.C FM .
..225458-1D-8 | CSFB MORTGAGE-BACKED PAS-CSFB 2005-3 6A1 .... |....... . 03/01/2023 . | PAYDOUN ... 0 . 07/01/2035 . [1.A FM .
..225470-VF-7 | CSMC Mor tgage-Backed Tru-CSMC 2006-1 3A1 .... |....... . 01/01/2023 . | PAYDOUN ... 0 . 02/01/2036 .
..225400-FJ-9 |Credit Suisse First Bost-CSFB 2003-1 1A1 .... 03/01/2023 . | PAYDOUN 0| . 02/01/2033 .
.. 220421-BF-2 | CSMC Mor tgage-Backed Tru-CSMC 2006-8 5A1 ... 03/01/2023 . | PAYDOUN 0| . 10/01/2026 .
.. 22944P-AA-5 | CSMC Trust 2013-TH1-CSMC 2013-TH1 A1 ......... 02/22/2023 . | VARIOUS ... 0| . (59,76 . 02/01/2043 .
..22960*-AA-0 | CTL PASS THRU TR SER 2013 (OCHSNER SLIDE .... 03/15/2023 . [ SINKING PAYMENT . K 0| . 12/15/2028 .
..22065@-AA-3 |WAG (Edina, Minnesota) C Trust Certifica . 03/15/2023 . [ SINKING PAYMENT . ...46,556 |. 0| .. 46,222 . 07/15/2037 .
.. 22066R-AH-9 | CubeSmart LP-SENIOR UNSECURED ........ccccoeeeeen [ereenn . 01/31/2023 . | JEFFERIESLLC . .8,430,189 |.... o0 |........ 8,440,624 |.. . 12/15/2028 .
..22970*-AA-8 |BNSF (Dayton, Texas) Con Trust Certifica .... [....... . 03/01/2023 . | SINKING PAYMENT ......... . 112,708 |.... 0 112,705 .. . 05/15/2034 .
..229730-AA-3 | Great West Casualty Comp Trust Certifica ... [....... . 01/15/2023 . | SINKING PAYMENT ......... 0 ..25,848 |.. . 12/15/2087 . (1.
..22977@-AA-9 | CTL Pass-Thru Trust Seri Trust Certifica .... [....... . 03/15/2023 . | SINKING PAYMENT . 0 ..72,63 |.. . 12/15/2038 . [1.E ........
..23242L-AB-9 | CWHEQ Revolving Home Equ-CWHEL 2006-F 2A .... |....... . 03/15/2023 . 0 ..10,5%8 |.. . 07/15/2036 . [1.A FM .
..23248A-AJ-0 | COUNTRYWIDE ASSET-BACKED-SERIES 2007-SEA .... |....... . 03/27/2023 . | PAYDOUN ... 0 ... 7,405 |.. . 05/25/2047 . [1.A FM .
..233046-AF-8 |DNKN 2017-1A A211 ..o . |- 02/20/2023 . | PAYDOUN ... 0 ..52,500 |.. . 11/20/2047 . 2.B FE .
..233046-AH-4 | DB Master Finance LLC-DNKN 2017-1AW A2I1 ... . |- 02/20/2023 . | PAYDOUN ... 0 ..30,000 |.. . 11/20/2047 . [1.C FE .
..233046-AN-3 | DB Master Finance LLC-DNKN 2019-1AW A23W .. 02/20/2023 . | PAYDOUN ... 0| 45,000 . 05/20/2049 . 1.C FE .
..23316#-AA-5 |DEA (Nashville TN) LLC Pass-Thru Certifi .... . 03/05/2023 . | SINKING PAYMENT .0 . ..88,197 |. . 08/05/2040 . [1.B ........
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..23332U-AD-6 |DSLA Mortgage Loan Trust-DSLA 2004-AR1 A ... |....... . 03/20/2023 . | PAYDOUN ... 11,816 ...11,816 ...10,938 |.... .0 . 0 .. 11,816 |.. .0 . . 09/19/2044 . (1.A FM ...
..24023#-AA-7 | DC Department of Correct Pass-Thru Certi .... [....... . 03/15/2023 . | SINKING PAYMENT . ... 19,175 ... 79,175 ... 79,291 .0 . 0 .. 79,175 |.. 0 . 03/15/2033 . (1.B PL ....
..24736X-AA-6 |DELTA AIR LINES 2015-1AA-FIRST LIEN .......... [.eeeens . 01/30/2023 . | SINKING PAYMENT ......... .0 . 0 0 .2,781 |. 07/30/2027 . [1.F FE ....
..24736Y-AA-4 |Delta Air Lines 2015-1 C-DAL 3 7/8 07/30 .... [....... . 01/30/2023 . | SINKING PAYMENT ......... .0 . 0 0 . 07/30/2027 . 2.A FE ....
..24763L-FN-5 |Delta Funding Home Equit-DELHE 1999-2 A7 .... |....... . 03/01/2023 . | PAYDOUN ... .0 . 0 0 . 08/01/2030 . [1.A FM ....
..25150M-AC-0 |Deutsche Alt-A Securitie-DBALT 2007-RWP1 .... |....... . 03/27/2023 . | PAYDOUN ... .0 . 0 0 . 12/25/2036 . [1.A FM ...
..25150N-AB-0 |Deutsche Alt-A Securitie-DBALT 2006-AR5 ..... |....... . 03/27/2023 . | PAYDOUN ... .0 . 0 0 . 10/25/2036 . [1.A FM ....
..251510-CV-3 |Deutsche Alt-A Securitie-DBALT 2005-1 1A .... [....... . 03/25/2023 . | PAYDOUN ... .0 . 0 0 . 02/25/2035 . (1
..251510-EP-4 | DEUTSCHE ALT-A SECURITIE-DBALT 2005-3 5A .... |....... . 03/25/2023 . | PAYDOUN ... .0 . 0 0 . 06/25/2035 . (1.
..251510-LM-3 | Deutsche Alt-A Securitie-DBALT 2006-AR1 ... 02/01/2023 . | PAYDOUN 0 0| 0| . 02/01/2036 .
..251510-MD-2 |Deutsche Alt-B Securitie-DBALT 2006-AB1 01/01/2023 . | PAYDOUN 0 0| . 02/01/2036 .
..25216A-AA-2 |Dext ABS 2020-1 LLC-DEXT 2020-1 A 01/24/2023 . | VARIOUS K 0 0| . 02/16/2027 .
..25273C-AB-6 |Diamond Resorts Owner Tr-DROT 2021-1A B ..... |....... . 03/20/2023 . | PAYDOUN ... .. 177,917 . 177,064 |.... .0 . 0 . 11/21/2083 .
..25512D-AA-7 |Diversified ABS Phase V Senior Secured N .... |....... . 03/31/2023 . | SINKING PAYMENT . ,068,173 .4,068,173 |.... .0 . 0 . 12/31/2030 .
..25755T-AE-0 | DOMINOS P1ZZA MASTER ISS-SERIES 2015-1A ..... |....... . 01/25/2023 . ... 40,000 .0 . 0 . 10/25/2045 .
..25755T-AH-3 | DOMINOS P1ZZA MASTER ISS-SERIES 17-1A CL .... |[....... . 01/25/2023 . | PAYDOUN ... ... 57,500 .0 . 0 . 07/25/2047 .
..25755T-AJ-9 |Domino's Pizza Master |s-DPABS 2018-1A A ... |[....... . 01/25/2023 . | PAYDOUN ... ... 17,500 .0 . 0 . 07/25/2048 .
..25755T-AK-6 | Domino's Pizza Master Is-DPABS 2018-1A A ... |[....... . 01/25/2023 . |PAYDOUN .oovvvvviiiiiiiiins e e 8,750 .0 . 0 . 07/25/2048 .
..25755T-AL-4 |Domino's Pizza Master |s-DPABS 2019-1A A .... |[....... . 01/25/2023 . | PAYDOUN ... ... 18,750 .0 . 0 . 10/25/2049 .
..25755T-AM-2 |Domino's Pizza Master Is-DPABS 2019-1AW ..... |....... . 01/25/2023 . | PAYDOUN ... 53,750 .0 . 0 . 10/25/2049 .
..26067*-AA-3 | Dow (Midland Mi) Control Trust Certifica .. 03/15/2023 . [ SINKING PAYMENT . .. 132,023 0 0| . 03/15/2034 .
..26208L-AC-2 |DRIVEN BRANDS FUNDING LL-HONK 2018-1A A2 .... 01/20/2023 . | PAYDOUN 17,500 0 0| . 04/20/2048 .
..26209X-AC-5 |DRIVEN BRANDS FUNDING LL-HONK 2020-2A A2 .... 01/20/2023 . | PAYDOUN 12,500 0 0| . 01/20/2051 .
..26209X-AF-8 | DRIVEN BRANDS FUNDING LL-HONK 2022-1A A2 .... . |- 01/20/2023 . | PAYDOUN 87,500 0 0| . 10/20/2062 .
..264438-AA-6 |Dulles Discovery 1 Contr Pass-Thru Certi .... . |- 03/05/2023 . [ SINKING PAYMENT . .. 143,701 ..143,701 ..143,701 0 0| . 06/05/2037 .
..26847@-AA-8 |Edx/Ge Inventory Supply Pass-Thru Certif .... [....... . 01/15/2023 . | SINKING PAYMENT ......... .. 272,140 272,140 L212,141 .. .0 . 0 . 04/15/2028 .
..26848#-AA-5 |EDX/GE Inventory Supply Pass-Thru Certif ... [....... . 01/15/2023 . | SINKING PAYMENT ......... .. 143,553 143,553 .. 143,585 |.... .0 . 0 . 01/15/2029 .
..26848*-AA-9 | EDX/GE Inventory Supply Pass-Thru Certif .... [....... . 01/15/2023 . | SINKING PAYMENT ......... .. 115,631 115,631 ..115,631 |.... .0 . 0 . 01/15/2030 .
..26920H-AB-1 |ENC Master Issuer LLC-WAX 2022-1A A2 ......... [....... . 03/15/2023 . | PAYDOUN ... L 18,750 |l 18,750 eeeee.... 18,064 ... .0 . 0 . 03/15/2052 .
..28368E-AE-6 |Kinder Morgan Inc/DE-BOND ..........ccevvvvvereens [ernenn . 03/20/2023 . | GOLDMAN ... 11,244,900 |...... 10,000,000 |....... 13,757,500 |.......13,461,327 |.... .0 . 0 ... (2,131,814) . 01/15/2032 .
..28416L-AA-0 |Elara HGV Timeshare Issu-EHGVT 2021-A A ..... [....... . 03/25/2023 . | PAYDOUN ... .. 271,483 271,483 243,402 |.... .0 . 0 . . 08/27/2035 .
..28416L-AB-8 |Elara HGV Timeshare |ssu-EHGVT 2021-A B 03/25/2023 . | PAYDOUN .. 207,605 ..207,605 ..204,118 |. ..204,617 |. 0 0| .207,605 0. . 08/27/2035 .
..28416T-AA-3 |Elara HGV Timeshare |ssu-EHGVT 2019-A A 03/25/2023 . | PAYDOUN .. 254,379 ..254,379 ..238,322 |. L0 0 0| .254,379 0. . 01/25/2034 .
..28852L-AA-1 |Ellington Clo Il1 Ltd-ECLO 2018-3A A1 ... 01/20/2023 . | PAYDOUN .. 328,849 ..328,849 ..328,849 |. ..330,688 |. 0 0| .328,849 0. . 07/20/2030 .
..28852L-AN-3 |Ellington Clo |11 Ltd-ECLO 2018-3A AZR . 01/20/2023 . | PAYDOUN .. 438,466 ..438,466 ..438,466 |. ..438,466 |. 0 0| .438,466 0| 0. . 07/20/2030 .
..289321-AA-3 |EIm Road Generating Stat-SECURED NOTE ... 02/11/2023 . [ SINKING PAYMENT . K .. 198,937 ..198,937 ..198,937 |. ..198,945 |. 0 0| .198,937 0 .0 . . 02/11/2030 .
..30225V-AF-4 |Extra Space Storage LP-SENIOR UNSECURED ...... |[....... . 01/31/2023 . | CITIGROUP GLOBAL MAR ... |.... 10,586,550 |....... 13,000,000 |....... 11,719,630 |.......11,808,576 |.... .0 . 0 e 11,818,801 |.. ... (1,232,251)|... (1,232,251) . 06/01/2031 .
..30225V-AH-0 |Extra Space Storage LP-SENIOR UNSECURED ...... |....... . 01/31/2023 . | WELLS FARGO .......ocevver |ovvvrrnnnnnnnnnnnnns |oeeen. 4,614,050 | 5,000,000 |........ 5,021,400 |........5,019, 111 .0 . 0 e 5,018,897 |.. (404,847 |.... . 04/01/2029 .
..30260G-AA-4 |FCI Funding 2021-1 LLC-FCITL 2021-1A A ....... ...t . 03/15/2023 . |PAYDOUN ...oovvvvviiiiiiines |oveeiiieieienieenns | 1,404,947 |, 1,404,947 |........ 1,404,885 |.... .0 . 0 e 1,404,947 |.. . 04/15/2033 . (1.
..30291J-AJ-2 | FREMF 2013-K29 Mor tgage -FREMF 2013-K29 ..... |....... . 03/01/2023 . .0 . .0 .214,762 |.. . 05/01/2046 . [1.A ........
..30292%-AA-2 |FBI Bronx Control Trust Pass-Thru Certif .... [....... . 03/15/2023 . .0 . 0 e 135,279 |.. . 07/15/2033 . (1.B PL .
..30295A-AN-8 | FREMF 2016-K722 Mor tgage-FREMF 2016-K722 ... |....... . 03/01/2023 . .0 . 0 e 3,250,000 |.. . 07/01/2049 . [1.A ........
..30300S-AU-6 | FREMF 2020-K737 Mor tgage-FREMF 2020-K737 .... . |- 01/23/2023 . | WELLS FARGO .0 . 0 e 4,201,242 |.. . 335,672 |.... . 01/01/2083 . [1.E ........
..30300Y-AU-3 | FREMF 2017-K67 Mor tgage -FREMF 2017-K67 ..... . |- 01/23/2023 . [WELLS FARGO .............. .0 . 0 . 192,386 |.... . 09/01/2049 .
..31307#-AA-9 | FDL-CC LLC Senior Note Tranche A-1 .... 03/15/2023 . [ SINKING PAYMENT . 0 0| .0 . 02/15/2035 .
..31307#-AC-5 |FDL-CC LLC Senior Note Tranche A-3 .... . 03/15/2023 . | SINKING PAYMENT 0. .0 . .0 . 06/15/2037 .
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..3137BL-AR-9 |Freddie Mac Mul tifamily -FMMV MO36 A ......... [....... . 03/01/2023 . | CALL 100 ........evvenneeee ...15,118 |.... .0 . 0 15,114 |.. (114) |.... . 12/01/2029 . (1.B FE ....
..31429#-AA-2 |Fedex Chino Control Pass Trust Certifica .... [....... . 03/15/2023 . | SINKING PAYMENT ......... . 182,870 |.... .0 . 0 182,870 |.. . 10/15/2035 . [2.B ........
..31572Y-AB-4 |Ellington Financial Mort-EFMT 2022-2 A2 ..... |....... . 03/01/2023 . | PAYDOUN ... .0 . 0 . 04/01/2067 . 1.C FE .
..31572Y-AC-2 |Ellington Financial Mort-EFMT 2022-2 A3 ..... |....... . 03/01/2023 . | PAYDOUN ... .0 . 0 . 04/01/2067 . [1.G FE .
..31573E-AA-9 |Ellington Financial Mort-EFMT 2022-3 A1 ..... |....... . 03/01/2023 . | VARIOUS ... .0 . 0 . 08/01/2067 . [1.A FE .
..31673E-AB-7 |Ellington Financial Mort-EFMT 2022-3 A2 ..... |....... . 03/01/2023 . | PAYDOUN ... . .0 . 0 . 08/01/2067 . [1.C FE .
..31578E-AC-5 |Ellington Financial Mort-EFMT 2022-3 A3 ..... |....... . 03/01/2023 . | PAYDOUN ... ... 84,423 .0 . 0 . 08/01/2067 . 1.F FE
..31847R-AE-2 |First American Financial-SENIOR UNSECURE .... |....... . 02/01/2023 . |MATURITY . . 3,000,000 .0 . 0 . 02/01/2023 . |2.B FE
..32010L-AN-4 |First Eagle Commercial L-NNSTR 2016-1A A .... [....... . 01/25/2023 . | PAYDOUN ... .0 . 0 . 01/25/2082 . [1.A FE .
..32027L-AE-5 |First Franklin Mortgage -FFML 2006-FF14 03/27/2023 . | PAYDOUN 0 0| . 10/25/2036 . [1.A FM .
..32051G-S0-9 |First Horizon Alternativ-FHAMS 2005-AA7 03/01/2023 . | PAYDOUN 0 0| . 09/01/2035 . [1.A FM .
..32051G-X0-3 |First Horizon Mortgage P-FHASI 2005-AR5 ... 03/01/2023 . | PAYDOUN 0 0| . 11/01/2035 . [1.A FM .
..32051G-XV-2 |First Horizon Mortgage P-FHASI 2005-AR5 ..... |....... . 03/01/2023 . | PAYDOUN ... .0 . 0 . 11/01/2035 . [1.A FM .
..32052E-AA-7 |First Horizon Mortgage P-FHASI 2006-AR3 ..... |....... . 03/01/2023 . | PAYDOUN ... .0 . 0 . 11/01/2036 . [1.A FM .
..32056J-AA-2 |First Horizon Mortgage P-FHASI 2007-AR3 ..... |....... . 03/01/2023 . | PAYDOUN ... .0 . .0 . 0 e ...0 . 11/01/2087 . [1.A FM .
..33616C-AB-6 | FIRST REPUBLIC BANK-SUBORDINATED ........cevvvns [oeeenn . 03/15/2023 . | VARIOUS ......cevvvvvvvnnnns |oeeeeeeeenennennnnns |- 4,315,000 |........7,000,000 |........ 8,635,9% |.... .0 . ...0 ... (4,251,253) [... (4,251,253) . 08/01/2046 . |2.A FE
..33616C-AC-4 |FIRST REPUBLIC BANK-SUBORDINATED ........eevvunn [oreenn . 03/14/2023 . | VARIOUS ......covvvvvvvvnnne |ooveeeeennnnennnnnns oo 4,730,000 |........ 7,000,000 |........ 6,890,590 |.... .0 . .0 ... (2,172,988) |... (2,172,988) . 02/13/2047 . |2.A FE
..33803W-AA-7 |Fishers Lane Associates -SECURED [ . 03/05/2023 . | SINKING PAYMENT . .0 . 0 0 e . 08/05/2030 . (1.B ........
..33830J-AA-3 |Five Guys Funding LLC-GUYS 2017-1A A2 ........ [....... . 01/25/2023 . | PAYDOUN .0 . 0 0 . 07/25/2047 . |2.C FE
..33972P-AA-7 | FLNG LIQUEFACTION 2 LLC-FIRST LIEN ............ [.eeees . 03/31/2023 . | SINKING PAYMENT ......... .0 . 0 0 . 03/31/2038 . |2.B FE
..34107@-AA-7 |Florida Pipeline Holding Senior Secured . 02/15/2023 . [ SINKING PAYMENT . 0 0| 0| . 08/15/2038 . |2.B PL
..34417M-AB-3 | FOCUS Brands Funding LLC-FOCUS 2017-1A A .... 01/30/2023 . | PAYDOUN 0 0| 0| . 04/30/2047 . |2.B FE
..344170-AA-6 | FOCUS Brands Funding LLC-FOCUS 2018-1 A2 ... 01/30/2023 . | PAYDOUN 0 0| 0| . 10/30/2048 . |2.B FE
..344170-AB-4 | FOCUS Brands Funding LLC-FOCUS 2018-1W A .... . |- 01/30/2023 . | PAYDOUN K 0 0| 0| . 10/29/2048 . [1.C FE .
..35041J-AA-3 |Foundation Finance Trust-FFIN 2019-1A A ..... . |- 03/15/2023 . | PAYDOUN .. 219,436 ..219,436 ..219,402 |. 0 0| 0| . 11/15/2034 . [1.A FE .
..36564K-B2-4 |Freddie Mac Structured A-STACR 2022-HOA2 .... |....... . 03/27/2023 . | PAYDOUN ... .. 386,213 386,213 386,526 |.... .0 . 0 0 . 07/25/2042 . (1.B ........
.. 35564K-E3-9 |Freddie Mac STACR REMIC -STACR 2022-HOA3 .... |....... . 03/27/2023 . ..217,076 ... 217,076 ... 217,076 |.... .0 . 0 0 . 08/25/2042 . (1.B ........
..35824#-AA-4 |Fresno County (Rowell Bu Trust Certifica ... [....... . 03/15/2023 . | SINKING PAYMENT . e e e 3,678 .0 . 0 0 . 05/15/2040 . [1.D°S .....
..35826@-AA-4 | County of Fresno CA Trust Certificates ...... [....... . 03/15/2023 . | SINKING PAYMENT ......... ... 92,143 .0 . 0 0 . 06/15/2038 . [1.C ........
..361448-A0-6 | GATX CORP-SENIOR UNSECURED NOTE ................ [..cccen . 03/30/2023 . |MATURITY ....ovvvvivnnnnns . 9,000,000 .0 . 0 0 . 03/30/2023 . |2.B FE
..36157N-FL-3 |GE Mortgage Services LLC-GECMS 1997-HE4 ..... |....... . 03/01/2023 . |PAYDOIN .oovvvviiiiiiiiiins oo e 2,702 eeeeeeeen 1,650 | .0 . 0 0 . 12/01/2028 . |5.B FM
..36167K-AA-6 | GCAT 2021-NQM6 Trust-GCAT 2021-NOMG A1 . 03/01/2023 . | PAYDOUN .. 118,522 ..106,522 |. . 107,710 |. 0 0| 0| . 08/01/2066 . [1.A ........
..36169K-AA-4 | GCAT 2022-NOM2 Trust-GCAT 2022-NQM2 A1 . 03/01/2023 . | PAYDOUN 28,374 28,242 |. 28,266 0 0| 0| . 02/01/2067 . [1.A FE .
..36169K-AB-2 | GCAT 2022-NOM2 Trust-GCAT 2022-NQM2 A2 . 03/01/2023 . | PAYDOUN .. 104,037 101,991 102,259 0 0| 0| . 02/01/2067 . [1.E FE .
..36185N-6N-5 | GMACM Mor tgage Loan Trus-GMACM 2005-AR2 03/01/2023 . | PAYDOUN .. 123,183 111,578 |. 114,661 |. 0 0| 0| . 05/01/2035 . [1.A FM .
..36186C-BY-8 |ALLY FINL INC SR GTD NT .....oevvvvvrrrnnnns 03/20/2023 . | GOLDMAN .5,108, 150 ..6,868,050 |. .6,713,317 |. .. (37,421) | 0 0| (1,567,746) |. . 11/01/2031 . |2.C FE
..36197X-AK-0 | GS Mortgage Securities T-GSMS 2013-GC12 ..... |....... . 03/01/2023 . | PAYDOUN ... FU F T R 30,485,928 |.......30,485,928 |....... 28,689,835 |.......30,310,319 |.......ceeeennn0 e 175,609 |. .0 . 0 e 30,485,928 |.. 0 . 06/01/2046 . [1.A ........
..36198#-AA-0 |GE Huntsville 2020A Leas Trust Certifica .... [....... . 03/15/2023 . | SINKING PAYMENT ......... ... 59,465 ...59,465 |............59,465 |.... .0 . 0 ..59,465 |.. 0 . 04/15/2046 . [2.A ........
..362008-AA-8 |GE Huntsville 2020B Leas Trust Certifica .... [....... . 03/15/2023 . | SINKING PAYMENT ......... ... 14,035 ...14,035 |............ 14,035 |.... .0 . 0 ..14,035 |.. 0 . 04/15/2046 . [2.A ........
..36228F-UJ-3 | GSR Mortgage Loan Trust -GSR 2003-7F 4A1 ... |....... . 03/01/2023 . | PAYDOUN ... .. 145,420 |.... .0 . 0 .149,219 |.. 0 . 10/01/2032 . [1.A FM .
..3622EA-AA-8 | GSAA TRUST-GSAA 2007-3 TATA ..ocovvveeeeiieeeeens [ oeens . 03/27/2023 . | PAYDOUN ... ...52,214 |.... .0 . 0 ..90,773 |.. 0 . 03/25/2047 . [1.A FM .
..362341-4A-4 | GSR Mortgage Loan Trust -GSR 2006-AR1 2A ... |....... . 03/01/2023 . | PAYDOUN ... L4224 ... .0 . 0 L4377 .. 0 . 01/01/2036 . [1.A FM .
..362341-4F-3 | GSR Mortgage Loan Trust -GSR 2006-AR1 3A .... . |- 01/01/2023 . | PAYDOUN ... ....849 |.... .0 . 0 L2972 ). 0 . 01/01/2036 . [1.A FM
..362341-DP-1 | GSR Mortgage Loan Trust -GSR 2005-6F 1A5 .... . |- 03/01/2023 . | PAYDOUN ... ....9,618 |.... .0 . 0 .9,582 |.. 0 . 07/01/2035 . |1.C FM
..362341-FN-4 | GSR Mor tgage Loan Trust -GSR 2005-AR4 3A .. 02/01/2023 . | PAYDOUN 7,081 | 0 0| .9,176 0| . 07/01/2035 . [1.A FM .
..362341-SG-5 | GSR MORTGAGE LOAN TRUST-SERIES 2005-AR6 ..... . 03/01/2023 . | PAYDOUN ... .. 140,593 |.... 0. .0 . .154,574 |. 0. . 09/01/2035 . [1.A FM
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..362341-XC-8 | GSR Mortgage Loan Trust -GSR 2005-AR7 4A .... |....... . 03/01/2023 . | PAYDOUN ... .0 . L343 ... . 11/01/2035 . [4.C FM ...
..362341-XE-4 | GSR Mortgage Loan Trust -GSR 2005-AR7 A .... |....... . 01/01/2023 . | PAYDOUN ... .0 . 0 . 11/01/2035 . [1.A FM ...
..362341-XG-9 | GSR Mortgage Loan Trust -GSR 2005-AR7 6A .... |....... . 03/01/2023 . | PAYDOUN ... .0 . 0 . 11/01/2035 . [1.A FM ...
..36242D-411-0 | GSR Mortgage Loan Trust -GSR 2005-AR3 6A .... |....... . 03/01/2023 . | PAYDOUN ... .0 . 0 . 05/01/2035 . [1.A FM ....
..36242D-BZ-5 |GSR MORTGAGE LOAN TRUST-SERIES 2004-9 CL .... |....... . 03/01/2023 . | PAYDOUN ... .0 . 0 . 08/01/2034 . [1.A FM ...
..36242D-FS-7 | GSR Mortgage Loan Trust -GSR 2004-11 2A1 ... |....... . 03/01/2023 . | PAYDOUN ... .0 . 0 . 09/01/2034 . [1.A FM ...
..36242D-FX-6 | GSR Mortgage Loan Trust -GSR 2004-11 3A1 ... [....... . 03/01/2023 . | PAYDOUN ... .0 . 0 . 09/01/2034 . [1.AFM ...
..36242D-H4-8 | GSR Mortgage Loan Trust -GSR 2005-AR2 1A .... |....... . 01/01/2023 . | PAYDOUN ... .0 . 0 . 04/01/2035 . [1.A FM
..36242D-H9-7 | GSR Mortgage Loan Trust -GSR 2005-AR2 4A .... |....... . 03/01/2023 . | PAYDOUN ... .0 . 0 . 04/01/2035 . [1.A FM .
..36242D-QY-2 | GSR Mortgage Loan Trust -GSR 2004-15F 2A .... 03/01/2023 . | PAYDOUN 0 0| . 12/01/2034 . |3.B FM
..36242D-VA-8 | GSR Mortgage Loan Trust -GSR 2005-1F 1A6 .. 03/01/2023 . | PAYDOUN 0 0| . 02/01/2035 . [1.G FM .
..362445-AD-0 | GSAA Home Equity Trust 2-GSAA 2006-13 AF . 03/01/2023 . | PAYDOUN ... 0 0| . 07/01/2036 . [1.A FM .
..36248#-AA-0 |GSA (Anchorage AK) CTL P Pass-Thru Certi .... [....... . 03/15/2023 . | SINKING PAYMENT . .0 . 0 . 11/15/2030 . (1.B ........
..362480-AD-7 |GSC CAPITAL CORP MORTGAG-SERIES 2006-2 C .... |....... . 03/27/2023 . | PAYDOUN ... .0 . 0 . 05/25/2036 . [1.A FM .
..36248G-AC-4 |GS Mortgage Securities T-GSMS 2013-GC16 ..... |....... . 03/01/2023 . | PAYDOUN ... .0 . 0 . 11/01/2046 . [1.A ........
..36249@-AA-1 | GSA Gth | US Government Lease-Backed Pas .... |....... . 03/15/2023 . | SINKING PAYMENT . .0 . 0 . 05/15/2038 . [1.B ........
..36264E-BD-5 |GS Mortgage-Backed Secur-GSMBS 2022-NOM1 ... |....... . 03/01/2023 . .0 . 0 . 05/01/2062 . [1.G ........
..36298G-AA-7 | GSPA Monetization Trust-SECURED ............ccce [oeeeenn . 03/09/2023 . | SINKING PAYMENT ......... .0 . 0 . 10/09/2029 . |2.A FE
..36850#-AA-9 |Geisinger (Jenkins Towns Trust Certifica .... [....... . 03/15/2023 . | SINKING PAYMENT ......... 131,703 .0 . 0 . 12/15/2033 . [1.F S .....
..37045X-DS-2 | General Motors Financial-SENIOR UNSECURE .... |....... . 03/20/2023 . | GOLDMAN ....ovvvvvvvvnvnnnns Joevenenneiininnnnnns [oeennn 7,949,200 | 10,000,000 .0 . 0 ... (1,989,17 . 01/12/2032 . |2.C FE
..380241-AA-7 |Goddard Funding LLC-GDRD 2022-1 A2 ... 01/30/2023 . | PAYDOUN ... 42,250 ... 42,262 |. 0 0| . 10/30/2052 . |2.C FE
..38141G-RD-8 | GOLDMAN SACHS GROUP INC-SR UNSECURED .. 01/22/2023 . [MATURITY . ..6,300,000 .6,208,243 |. 0 0| . 01/22/2023 . |2.A FE
..38217U-AC-6 | Goodgreen 2021-1 Trust-GOODG 2021-1A C . 03/15/2023 . | PAYDOUN ... 30,427 ...36,202 |. 0 0| ..39,427 . 10/15/2056 . |2.B FE
..39638II-BE-7 |GreenPoint Mortgage Fund-GPMF 2005-HY1 M ... . |. 03/27/2023 . | PAYDOUN ..238,789 ..222,1% |. 0 0| .238,789 . 07/25/2035 . [1.A FM .
..39678I\-AA-6 | Greenuich Capital Struct-GCSP 2005-1 A1 . |- 03/01/2023 . | PAYDOUN ...16,525 ...16,792 |. 0 0| ..16,525 . 09/01/2034 . [1.A FM .
..404119-CC-1 |HCA Inc=FIRST LIEN ....ccoeeiiiiiiiins [ . 03/20/2023 . | GOLDMAN ......ovvvvvvvvnnnns |oeverennennnnnnnnnes |oeeen. 7,867,600 | 10,000,000 9,546,738 |.... .0 . w0 |eeennn.. 9,557,129 .. . 07/15/2031 . |2.C FE
..41161P-CX-9 |HarborView Mortgage Loan-HVMLT 2004-1 1A .... |....... . 03/19/2023 . | PAYDOUN ... ...23,686 ... 22,541 |.... .0 . 0 23,686 |.. . 04/19/2034 . [1.A FM .
..41161P-EX-7 |HarborView Mortgage Loan-HVMLT 2004-5 2A .... |....... . 03/01/2023 . | PAYDOUN ... ... 3,202 ... 3,057 |.... .0 . 0 ...3,202 |.. . 06/01/2034 . [1.A FM .
..41161P-EZ-2 |HarborView Mortgage Loan-HVMLT 2004-5 3A .... |....... . 03/01/2023 . | PAYDOUN ... ....6,640 ....6,640 |.... .0 . 0 .6,640 |.. . 06/01/2034 . [1.A FM .
..41161P-FV-0 |HarborView Mortgage Loan-HVMLT 2004-6 5A .... |....... . 03/01/2023 . | PAYDOUN ... ....9,929 ...10,127 |.... .0 . 0 9,929 |.. . 08/01/2034 . |2.C FM
..41161P-MV-2 |HarborView Mortgage Loan-HVMLT 2005-4 1A .... |....... . 03/01/2023 . | PAYDOUN ... ...38,650 |.... .0 . 0 ..38,650 |.. . 07/01/2035 . [1.A FM
..41161P-TN-3 | HARBORVIEW MORTGAGE LOAN-SERIES 2005-10 ..... 03/20/2023 . | PAYDOUN ..317,539 |. 0 0| 461,166 . 11/19/2035 . [1.A FM
..41161P-UK-7 |HarborView Mortgage Loan-SERIES 05-11 CL .... 03/20/2023 . | PAYDOUN 0 0| . 08/19/2045 . [1.A FM .
..41161V-AC-4 |HarborView Mortgage Loan-HVMLT 2006-7 2A .... 03/20/2023 . | PAYDOUN 0 0| . 09/19/2046 . [1.A FM .
..41162G-AA-0 |HarborView Mortgage Loan-HVMLT 2006-11 A .. 03/20/2023 . | PAYDOUN 0 0| . 12/19/2036 . |2.A FM
..411707-AD-4 |Hardee's Funding LLC-HNGRY 2018-1A A2II 03/20/2023 . | PAYDOUN 0 0| . 06/20/2048 . |2.B FE
..411707-AH-5 |Hardee's Funding LLC-HNGRY 2020-1A A2 ........ [....... . 03/20/2023 . | PAYDOUN ... .0 . 0 . 12/20/2050 . |2.B FE
..427700-AA-0 | HERO Funding Trust 2014--HERO 2014-2A A ..... |....... . 03/20/2023 . | PAYDOUN ... .0 . 0 . 09/21/2040 . (1.A FE .
..42770R-AA-8 |HERO Funding Trust 2014--HERO 2014-1A A ..... |[....... . 03/20/2023 . | PAYDOUN ... .0 . 0 . 09/20/2038 . [1.A FE .
..43283G-AD-4 |Hilton Grand Vacations T-HGVT 2022-2A D ..... |....... . 03/25/2023 . | PAYDOUN ... .0 . 0 . 01/25/2037 . |3.C FE
..433674-AA-6 |NRZ Excess Spread-Col lat-NZES 2020-PLST ..... |....... . 03/25/2023 . | PAYDOUN ... .0 . 0 . 12/25/2025 . |2.C FE
..43722#-AA-1 |Home Depot (Monterey Par Trust Certifica .... [....... . 03/15/2023 . | SINKING PAYMENT ......... . .0 . 0 . .. . 06/15/2038 . [1.F ........
..43722%-AA-5 |Home Depot South Windsor Pass-Thru Certi .... . |- 03/15/2023 . [SINKING PAYMENT ......... ...50,063 |.... .0 . 0 ..50,063 |.. . 10/15/2040 . [1.F ........
..43730E-AP-2 | HOMEBANC MORTGAGE TRUST-SERIES 2005-1 CL .... . |- 03/27/2023 . | PAYDOUN ... ...43,186 |.... .0 . 0 ..50,048 |.. . 03/25/2035 . [1.A FM .
..43739E-CL-9 |HomeBanc Mortgage Trust -HMBT 2006-1 1A1 .. 03/01/2023 . | PAYDOUN . 6,553 |. 0 0| .7,734 . 04/01/2037 . [1.A FM .
..43739H-AA-8 | HomeBanc Mor tgage Trust -HWBT 2006-2 A1 ..... . 03/27/2023 . | PAYDOUN ... ..206,447 |.... 0. .0 . .209,089 |. . 12/25/2036 . [1.A FM .




€1'g03

STATEMENT AS OF MARCH 31, 2023 OF THE MassMutual Ascend Life Insurance Company

SCHEDULE D - PART 4

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

1 2 3 4 5 6 7 8 9 10 Change In Book/Adjusted Carrying Value 16 17 18 19 20 21 22
11 12 13 14 15 NAIC
Desig-
nation,
NAIC
Total Total Desig-
Current |Change in| Foreign Bond nation
Year's Book/ | Exchange Book/ Interest/ Modifier
Prior Year Current |Other Than| Adjusted |Change in| Adjusted Foreign Stock Stated and
Book/ Unrealized| Year's |Temporary| Carrying Book Carrying | Exchange | Realized Dividends Con- SiYe}
CuUsIP Number of Adjusted | Valuation | (Amor- |Impairment| Value | /Adjusted | Value at Gain Gain  |Total Gain| Received | tractual | Admini-
Ident- For- | Disposal Name Shares of Consid- Actual Carrying Increase/ | tization)/ | Recog- [ (11+12-| Carrying Disposal | (Loss)on | (Loss)on | (Loss)on During Maturity | strative
ification Description eign| Date of Purchaser Stock eration Par Value Cost Value (Decrease)| Accretion nized 13) Value Date Disposal | Disposal [ Disposal Year Date Symbol
..43741B-AA-7 |HomeBanc Mortgage Trust -HMBT 2007-1 11A ... [....... . 03/31/2023 . | PAYDOUN ... e (13)). 0 ....463 |.. . 04/01/2047 . (1.AFM ...
.. 44320H-AG-9 | HP Communities LLC-FIRST LIEN ...........cccoes [ oeeinn . 03/15/2023 . | MATURITY . ... 159 | 0 .348,311 |.. . 03/15/2023 . [1.C FE ....
.. 44320H-AS-3 | HP Communities LLC-SECURED ..........ccoeeveeeess [oreenn . 03/15/2023 . |MATURITY ...ovvvvvnnnnnnnes I 0 ..58,559 |.. . 03/15/2023 . [1.D FE ....
..44400-AA-4 | Hudson Pacific Propertie-SENIOR UNSECURE .... |....... . 02/01/2023 . | SUNTRUST CAPITAL MAR ... |.... ..998,150 |...........999,069 |.... 0 e .999,078 |.. . 11/01/2027 . (2.C FE ....
..4440911-AB-2 |Hudson Pacific Propertie-SENIOR UNSECURE .... |....... . 02/02/2023 . | JP MORGAN SECURITIES ... |.occeveeerennnnnnne. |-......4,402,650 |........5,000,000 |........ 4,933,150 |........ 4,955,126 0 e 4,955,774 |.. . 04/01/2029 . [2.C FE ....
..45112A-AA-5 | ICON BRAND HOLDINGS LLC-SERIES 2012-1A C .... |....... . 03/31/2023 . | DIRECT ...ovvvvvvvvvnnnnnnns Joeveeeeeeneennnnnnns |00 2,803,760 | 2,803,760 |........ 2,803,760 |...........960,400 0 e 2,803,760 |.. . 01/25/2043 . [6. * .......
.. 45254N-JB-4 | IMPAC CMB TRUST-SERIES 2004-4 CLASS 2A1 ..... |....... . 03/01/2023 . | PAYDOUN ... ...21,005 ...20,210 |............ 19,927 |.... 0 ..21,005 |.. . 09/01/2034 . [1.A FM .
..45254N-KX-4 | IMPAC CMB TRUST-SERIES 2004-9 CLASS 1A1 ..... |....... . 03/27/2023 . | PAYDOUN ... ... 3,281 2...3,002 ). 3,117 0 ...3,281 |.. . 01/25/2035 . [1.A FM .
.. 45254N-MZ-7 | Impac CMB Trust Series 2-IMM 2005-2 1A2 ..... |....... . 03/27/2023 . | PAYDOUN ... ...40,213 ...32,673 |............ 36,936 |.... 0 ..40,213 |.. . 04/25/2035 . [1.A FM .
.. 45254N-NT-0 | Impac CMB Trust Series 2-IMM 2005-3 M1 .... 03/27/2023 . | PAYDOUN . 2,540 K 0| . 2,540 . 08/25/2035 . |5.A FM
..45254T-TN-4 | Impac Secured Assets Tru-IMSA 2006-1 2A1 . 03/27/2023 . | PAYDOUN .52 . 0| .57 . 05/25/2036 . [1.A FM .
..452760-AA-2 | Imperial Fund Mortgage T-IMPRL 2022-NOM5 .... 03/01/2023 . | VARIOUS .9,655,914 |. 0| .9,655,914 . 08/01/2067 . [1.A FE .
..452760-AB-0 | Imperial Fund Mortgage T-IMPRL 2022-NOM5 .... |....... . 03/01/2023 . | VARIOUS ... ..227,301 |.... w0 e 227,301 . 08/01/2067 . [1.D FE .
..452760-AC-8 | Imperial Fund Mortgage T-IMPRL 2022-NOM5 .... |....... . 03/01/2023 . | VARIOUS ... ...62,377 |.... 0 . 08/01/2067 . [1.G FE .
..45384B-AB-2 | Independent Bank Group |-SUBORDINATED ........ [....... . 03/31/2023 . | CALL 100 . .3,599,959 |.... 0 . 12/31/2027 . |2.B FE
..45660K-AA-9 | IndyMac INDX Mortgage Lo-INDX 2006-AR39 ...... |....... . 03/27/2023 . | PAYDOUN ... ...53,381 |.... 0 . 02/25/2037 . [1.A FM .
..45660L-CK-3 | IndyMac INDX Mortgage Lo-INDX 2005-AR2 1 .... |....... . 03/27/2023 . | PAYDOUN ... ...16,830 |.... 0 . 02/25/2085 . [1.A FM .
..45660L-DB-2 | IndyMac INDX Mortgage Lo-INDX 2005-AR1 1 .... |....... . 03/01/2023 . | PAYDOUN ... ... 2,99 |.... 0 . 03/01/2035 . [1.A FM .
..45660L-V9-7 | IndyMac INDX Mortgage Lo-INDX 2005-AR31 ...... [....... . 03/01/2023 . | PAYDOUN ... ...28,675 |.... 0 . 01/01/2036 . [1.A FM
..45660N-X9-1 | IndyMac INDX Mortgage Lo-INDX 2004-AR6 5 .... |....... . 03/01/2023 . | PAYDOUN ... ... 1,509 |.... 0 . 10/01/2034 . [1.A FM
..456618-AF-4 | IndyMac INDX Mortgage Lo-INDX 2006-AR8 A .. 03/27/2023 . | PAYDOUN 20,832 |. 0| . 07/25/2046 . [1.A FM .
..45661X-AB-8 | IndyMac INDX Mortgage Lo-INDX 2006-AR13 ... 02/25/2023 . | PAYDOUN . 4,407 |. 0| . 07/25/2036 . [1.A FM .
..45669A-AD-6 | IndyMac INDA Mortgage Lo-INDA 2007-AR1 2 .. 03/01/2023 . | PAYDOUN 12,275 |. 0| . 03/01/2037 . |3.A FM
..45687A-AJ-1 | Trane Technologies Globa-SENIOR UNSECURE ..... . |- 03/20/2023 . (CALL 100 . 1,909,772 |. 0| .1,999,788 . 06/15/2023 . |2.B FE
..45783N-AA-5 | InStar Leasing IIl LLC-INSTR 2021-1A A .... . |- 03/15/2023 . | PAYDOUN ... . ...53,206 |. 0| ..53,232 . 02/15/2054 . [1.F FE .
..459506-A0-4 | International Flavors & -SENIOR UNSECURE .... |....... . 01/31/2023 . | BOFAMLSEC .....evvvvvvvvnns Joeeeeeeeeeenennnnnns [000...9,259,359 |.....o. ,197,000 10,753,206 |.... ....0 |.......10,757,539 |.. . 11/01/2030 . |2.C FE
..46591K-AC-7 | JP Morgan Mortgage Trust-JPMMT 2019-8 A3 .... |....... . 03/01/2023 . | PAYDOUN ... ...13,096 ... 18,572 |.... 0 ..13,0% |.. . 03/01/2050 . [1.A ........
..46616M-AA-8 | J G WENTWORTH RECV XXI1-ASSET BKD NT 10- .... [....... . 03/15/2023 . | PAYDOUN ... ... 35,440 ... 35,204 |.... 0 . 12/15/2048 . [1.A FE .
..46616M-AB-6 | JG Wentworth XXI| LLC-HENDR 2010-3A B ........ [....... . 03/15/2023 . | PAYDOUN ... 0 . 12/15/2050 . [1.A FE .
..46616P-AA-1 | JGWPT XXI11 LLC-HENDR 2011-1A A U PRI . 03/15/2023 . | PAYDOUN ... 0 . 10/15/2056 . [1.A FE .
..466160-AA-9 | 321 HENDERSON RECEIVABLE-SERIES 2011-2A ..... |....... . 03/15/2023 . | PAYDOUN ... 0 . 09/15/2056 . [1.A FE .
..46616V-AA-8 | J G WENTWORTH RECV XXV-ASSET BKD NT 12-1 03/15/2023 . | PAYDOUN 0| . 02/16/2065 . [1.A FE .
..46617A-AA-3 | JGWPT XXVI| LLC-ASSET BKD SERIES 2012-3 03/15/2023 . | PAYDOUN 0| . 09/15/2065 . [1.A FE .
..46617F-AA-2 | JGWPT XXVII1 LLC-HENDR 2013-1A A ... 03/15/2023 . | PAYDOUN 0| . 04/15/2067 . [1.A FE .
..46617J-AA-4 | JGIPT XXIX LLC-HENDR 2013-2A A ... 03/15/2023 . | PAYDOUN 0| . 03/15/2062 . [1.A FE .
..46617L-AA-9 | JGWPT XXX LLC-HENDR 2013-3A A .... 03/15/2023 . | PAYDOUN . . K 0| . 01/17/2073 . [1.A FE ....
..46617T-AA-2 | JGWPT XXXI LLC-ASSET BKD SERIES 2014-1C .... |....... . 03/15/2023 . | PAYDOUN ... .. 116,868 .. 116,802 |.......... 116,798 |.... 0 116,868 |.. . 03/15/2063 . [1.A FE ....
..46618A-AA-2 | JGWPT XXXI| LLC-ASSET BKD SERIES 2014-2 ..... |....... . 03/15/2023 . | PAYDOUN ... 664,253 663,323 |[...........663,433 [.... 0 .664,253 |.. . 01/17/2073 . [1.A FE ....
..46618H-AA-7 | J G WENTWORTH XXXI || LLC-ASSET BKD SER 2 .... [....... . 03/15/2023 . | PAYDOUN ... 348,987 349,254 |...........349,261 0 .348,987 |.. . 06/15/2077 . [1.A FE ....
..46618L-AA-8 | J G WENTWORTH XXXIV LLC-ASSET BKD SER 20 .... |....... . 03/15/2023 . | PAYDOUN ... 0 .279,687 |.. . 09/15/2072 . (1.A FE ....
..46619R-AA-4 | J G WENTWORTH XXXV LLC-ASSET BCKD NT 15- .... [....... . 03/15/2023 . | PAYDOUN ... 0 A73,772 .. . 03/15/2058 . [1.A FE ....
..46619X-AA-1 | JG Wentworth XXXVI LLC-HENDR 2015-3A A ....... [....... . 03/15/2023 . | PAYDOUN ... 0 ..90,124 |.. . 03/17/2070 . (1.A FE ....
..46620J-AA-9 | J.G. Wentworth XXXVIII L-HENDR 2017-1A A .... . |- 03/15/2023 . | PAYDOUN ... 0 ..58,532 |.. . 08/16/2060 . [1.A FE ....
..46620V-AA-2 | J.G. Wentworth XXXIX LLC-HENDR 2017-2A A ... . |- 03/15/2023 . | PAYDOUN ... 0 .133,007 |.. . 09/15/2072 . (1.A FE ....
..466247-J4-6 | JP Morgan Mortgage Trust-JPMMT 2006-A2 2 .. 02/01/2023 . | PAYDOUN 0| ....578 . 04/01/2036 . [1.A FM ....
..466247-16-8 | JP Morgan Mortgage Trust-JPMMT 2006-A2 | .... . 01/01/2023 . | PAYDOUN ... .0 . ..26,336 |. . 08/01/2034 . [1.A FM ....
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..466247-Pli-7 | JP Morgan Mortgage Trust-JPMMT 2005-A3 2 .... |....... . 03/01/2023 . | PAYDOUN ... ... 42,882 ...42,882 L A41,082 0 [, 1,840 |. ..42,882 |.. ...338 |. 06/01/2035 . [1.A FM ....
..466247-0P-1 | JP Morgan Mortgage Trust-JPMMT 2005-A3 7 .... |....... . 03/01/2023 . | PAYDOUN ... ... 16,767 ...16,633 A7 0 [, 3,591 ..16,767 |.. ...141 . 06/01/2035 . [1.A FM ....
..466247-RP-0 | JP Morgan Mortgage Trust-JPMMT 2005-A4 2 .... |....... . 03/01/2023 . | PAYDOUN ... ... 11,086 .. 11,086 |.. ....89 |. 07/01/2035 . [1.A FM ....
..466247-UG-6 | JP MORGAN MORTGAGE TRUST-SERIES 2005-A6 ..... |....... . 03/01/2023 . |PAYDOIN .oovvvviviiiiiiiins oo e 6,122 ...6,122 |.. ....68 |. 08/01/2035 . [1.A FM ....
..46627M-AD-9 | P Morgan Alternative Lo-JPALT 2005-81 1 .... |....... . 02/01/2023 . | PAYDOUN ... .. 39 |. 12/01/2035 . [1.A FM ....
..46627M-CY-1 | JP Morgan Alternative Lo-JPALT 2006-A1 3 .... |....... . 03/01/2023 . | PAYDOUN ... . 03/01/2036 . [1.A FM ....
..46627M-EC-7 | JP Morgan Alternative Lo-JPALT 2006-S1 1 ... |....... . 03/01/2023 . | PAYDOUN ... . 03/01/2036 . [1.A FM ....
..46627M-EJ-2 | P Morgan Alternative Lo-JPALT 2006-S1 1 .... |....... . 03/01/2023 . | PAYDOUN ... . 03/01/2036 . (4.B FM ....
..46628K-AC-4 | JP Morgan Mortgage Trust-JPMMT 2006-A3 2 .... |....... . 03/01/2023 . | PAYDOUN ... . 05/01/2036 . [1.A FM ....
..46628L-AB-4 | JP Morgan Mortgage Trust-JPMMT 2006-A4 1 .... 03/01/2023 . | PAYDOUN . 06/01/2036 . [1.A FM ....
..466308-AE-3 | JP Morgan Alternative Lo-JPALT 2008-R3 3 ... 03/01/2023 . | PAYDOUN . 05/01/2087 . [1.AFM ...
..46630G-AN-5 | JP Morgan Mortgage Trust-JPMMT 2007-A1 4 .... 03/01/2023 . | PAYDOUN . 07/01/2035 . [1.A FM .
..46630P-AP-0 | JP Morgan Mortgage Trust-JPMMT 2007-A2 3 .... |....... . 03/01/2023 . | PAYDOUN ... . 04/01/2037 . [1.A FM .
..46630W-AB-6 | JP Morgan Mortgage Trust-JPMMT 2007-S2 1 .... |....... . 01/01/2023 . | PAYDOUN ... . 06/01/2037 . |5.A FM
..46630W-AL-4 | JP Morgan Mortgage Trust-JPMMT 2007-S2 1 .... |....... . 03/01/2023 . | PAYDOUN ... . 06/01/2037 . |4.C FM
..46631N-AA-7 | P Morgan Mortgage Trust-JPMMT 2007-83 1 .... |....... . 02/01/2023 . | PAYDOUN ... . 08/01/2037 . [4.C FM .
..46631IN-DT-3 | JP Morgan Mortgage Trust-JPMMT 2007-S3 1 .... |....... . 03/01/2023 . | PAYDOUN ... . 08/01/2037 . [1.A FM .
..46632T-AA-3 | P Morgan Mortgage Trust-JPMMT 2008-R2 1 .... |....... . 03/01/2023 . | PAYDOUN ... . 07/01/2037 . [1.A FM .
..46632Y-AB-0 | JP Morgan Mortgage Trust-JPMMT 2008-R3 1 .... |....... . 02/01/2023 . | PAYDOUN ... . 06/01/2036 . [1.A FM .
..46633)1-AM-1 | JP Morgan Resecuritizati-JPMRR 2009-6 2A .... |....... . 03/01/2023 . | PAYDOUN ... . 04/01/2035 . [1.A FM .
..46634D-AX-6 | JP Morgan Resecuritizati-JPMRR 2010-1 3A .... 03/01/2023 . | PAYDOUN . 04/01/2037 . [1.A FM .
..46635B-AD-3 | JP Morgan Resecuritizati-JPMRR 2010-7 1A .. 03/01/2023 . | PAYDOUN . 03/01/2039 . [1.A FM .
..466365-AB-9 | Jack in the Box Funding -JACK 2019-1A A2 .... 02/25/2023 . | PAYDOUN . 08/25/2049 . |2.B FE
..466365-AC-7 |Jack in the Box Funding -JACK 2019-1A A2 .... .| 02/25/2023 . | PAYDOUN . 08/25/2049 . |2.B FE
..466365-AD-5 |Jack in the Box Funding -JACK 2022-1A A2 .... . |- 02/25/2023 . | PAYDOUN K . 02/26/2052 . |2.B FE
..466365-AE-3 | Jack in the Box Funding -JACK 2022-1A A2 .... |....... . 02/25/2023 . | PAYDOUN ... ..25,725 |... ... 22,935 |.... ..26,725 |.. . 02/26/2052 . |2.B FE
..46639J-AE-0 | JP Morgan Chase Commerci-JPMCC 2013-C10 ...... [....... . 0170172023 . |PAYDOUN .oovvvvviviiiiiiies v oo 1,821,362 | 1,821,362 |........ 1,694,721 [........ 1,821,362 |.ocoeeeeeeeenns0 el 0 i 0 i 0 e 0 s 1,821,362 |.. . 12/01/2047 . (1.A ........
..46639Y-AQ-0 | JP Morgan Chase Commerci-JPMCC 2013-LC11 ... |....... . 03/01/2023 . |PAYDOUN ...ovvvvvvviiiiniens |eeeeeieeeeeeennenns |o0eenn.4,594,880 | 4,594,880 |........ 4,284,726 |........4,588,091 [....cccooeennns0 e na8,789 |0 6,789 [l 0 [, 4,594,880 |.. . 04/01/2046 . [1.A ........
..46651G-AC-3 | JP Morgan Mortgage Trust-JPMMT 2019-7 A3 .... |....... . 03/01/2023 . | PAYDOUN ... ..15,907 |.. . 02/01/2050 . [1.A ........
..472320-AA-8 | Jefferies Resecuritizati-JWAC 2008-R1 A ..... [....... . 03/27/2023 . | PAYDOUN ... .. 12,057 |.. . 06/25/2047 . [1.A FM .
..472321-AA-6 | Jefferies Resecuritizati-JWAC 2008-R2 1A .... [....... . 03/01/2023 . | PAYDOUN ... .. 79,757 |.. . 10/01/2035 . [1.A FM .
..472321-AD-0 | Jefferies Resecuritizati-JWAC 2008-R2 2A .. 03/01/2023 . | PAYDOUN 39,956 . 01/01/2037 . [1.A FM .
..472321-AJ-7 | Jefferies Resecuritizati-JWAC 2008-R2 3A .. 03/01/2023 . | PAYDOUN 62,198 . 01/01/2039 . [1.A FM .
..47232A-AB-4 | Jefferies Resecuritizati-JWAC 2008-R3 1A .. 03/01/2023 . | PAYDOUN 52,028 . 03/01/2036 . [1.A FM .
.. 47232A-AC-2 | Jefferies Resecuritizati-JWAC 2008-R3 1A .. 03/01/2023 . | PAYDOUN .1,912 . 03/01/2036 . [1.A FM .
..47232A-AE-8 | Jefferies Resecuritizati-JWAC 2008-R3 2A .. 03/01/2023 . | PAYDOUN 117,764 . 06/01/2036 . [1.A FM .
.. 47232A-AH-1 | Jefferies Resecuritizati-JWAC 2008-R3 3A .... |....... . 03/01/2023 . | PAYDOUN ... ..25,132 |.. . 05/01/2087 . [1.A FM .
.. 47232C-AH-7 | Jefferies Resecuritizati-JWAC 2009-R1 4A .... |....... . 03/01/2023 . | PAYDOUN ... .. 14,547 |.. . 06/01/2037 . [1.A FM .
..47232T-AB-3 | Jefferies Resecuritizati-JWAC 2000-R3 1A .... |[....... . 03/01/2023 . | PAYDOUN ... .. 15,446 |.. . 12/01/2035 . [1.A FM .
..47233J-BH-0 | Jefferies Group LLC / Je-SENIOR UNSECURE .... |....... . 01/31/2023 . | VARIOUS ... . 14,404,000 |.. . 01/23/2030 . |2.B FE
..477600-AB-9 | Jimmy Johns Funding LLC-JIMMY 2017-1A A2 ... |....... . 0173072023 . |PAYDOUN ...oovvvviiiiiiiiens Jeeeeiiiiiiiiiieeees Jeveeen 18,0000 [ 18,000 |......cee.. 18,000 |............18,000 |[.... ...218 |. 07/30/2047 . 2.B FE
..48203R-AM-6 | Juniper Networks Inc-SENIOR UNSECURED ........ [....... . 01/31/2023 . | BOFAMLSEC ......evvvvvvvees Joeveveeeennnneennnns |- 6,438,670 | 7,000,000 |........ 6,996,570 |........6,997,655 [.....ccooeeenn0 fooeeeiiennn 168 |0 | 168 [l 0 e, 6,997,824 |.......evvnnnnn0 [ (559, 154) |...... (559, 154) .. 121,771 |. 08/15/2029 . [2.B FE
..49271V-AJ-9 |Keurig Dr Pepper Inc-SENIOR UNSECURED ........ .- 0173172023 . [VARIOUS ...oevvvvvieviiinnns feerevnniiiiiiiiiiens foueee 18,048,000 |....... 20,000,000 |....... 20,170,500 20,148,045 |...ooovvvennnnn 0 fveeenns (1,844) [ounnniinninnnnn 0 e (1,844) |0 |, 20,146,202 |.. ... (2,098,202) |... (2,008,202) .. 161,778 |. 05/01/2030 . [2.B FE
..493268-AY-2 |Keycorp Student Loan Tru-KSLT 2000-B A2 ..... . |- 01/25/2023 . [PAYDOUN ...evvvvvvvvnnnnnnns Jevveneneniennnninens fovnnnnnnnn, 6,212 ....6,212 |.... ...6,212 |.. 0 e ...0 ... 74 |. 07/25/2029 . [1.A FE .
..50543L-AA-0 | LABRADOR AVIATION FINANC-SERIES 2016-1A 03/15/2023 . | PAYDOUN ... K .. 248,029 ..248, ..243, ..247,013 |. K .248,029 0 I 1,839 |. 01/15/2042 . [3.A FE
..521070-AH-8 | LAZARD GROUP LLC-SENIOR UNSECURED .. . 01/31/2023 . |KEY CAPITAL MARKETS .... |.... 4,725,400 |........ 5,000,000 |........ 4,884,810 .4,947,912 [ 0 1,066 [ 0l 1,066 | 0 ] 4,948,978 |. (223,578) |...... (223,578) |..... .76,024 |. 03/01/2027 . [2.A FE
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..52520M~CE-1 |Lehman Mortgage Trust 20-LMT 2005-2 3A7 ..... |....... . 03/01/2023 . |PAYDOIN .ooovvviiiiiiiiiins oo e 9,563 .... 9,563 6,917 | 5,282 el 0 e, 4,331 .0 . 0 ...9,563 |.. . 12/01/2035 . [1.A FM ...
..525221-EM-5 |Lehman XS Trust Series 2-LXS 2005-7N 1A1 ... [....... . 03/27/2023 . | PAYDOUN ... ... 19,721 ...19,721 14,464 ). 16,706 [0 [, 3,016 | .0 . 0 ..19,721 |.. . 12/25/2035 . [1.A FM ...
..525221-GM-3 | LEHMAN XS TRUST-SERIES 2005-9N CLASS 1A1 .... |....... . 03/27/2023 . | PAYDOUN ... ..281,946 ..240,447 |...........256,806 |.... ....25,140 |. .0 . 0 .281,946 |.. . 02/25/2036 . [1.A FM ....
..52523\-AD-2 |Lehman XS Trust 2006-15-LXS 2006-15 A4 ....... [....... . 03/27/2023 . | PAYDOUN ... ...38,062 |... ...21,040 |............27,095 |.... .0 . 0 ..38,080 |.. . 10/25/2036 . [1.A FM ....
..525241-AL-9 |Lehman XS Trust 2007-1-LXS 2007-1 WF1 ........ [....... . 03/01/2023 . |PAYDOUN ...oovvvvviiinnnnes e 5,088 | 5,08 |t 3,267 |............. 3,409 |.... .0 . | AN 5,058 |.. . 01/01/2087 . [1.A FM ....
..53079%E-BG-8 |Liberty Mutual Group Inc-SENIOR UNSECURE .... |....... . 01/31/2023 . | BARCLAYS CAPITAL INC ... |.eeoveereeennnnnnnns |-, 12,487,664 |....... 12,795,000 |....... 12,781,308 |.......12,786,412 |.... .0 . w0 |l 12,786,965 .. . 02/01/2029 . (2.B FE ....
..53046H-AA-6 |Loan Asset Issuer LLC - Series 2022 NG-2 .... [....... . 03/25/2023 . | CA_CASH_CLOSE ... .. 1,346,331 ..1,346,331 |........ 1,346,331 .0 . 0 e 1,346,331 .. . 11/25/2047 . (1.G PL ....
..53946H-AB-4 |Loan Asset Issuer LLC - Series 2022 NG-2 .... |....... . 02/25/2023 . | CA_CASH_CLOSE ... 261,540 261,540 |.... .0 . 0 e 261,540 .. . 11/25/2047 . |2.CPL ....
..53946H-AC-2 |Loan Asset Issuer LLC - Series 2022 NG-2 .... [....... . 02/25/2023 . | CA_CASH_CLOSE ... ... 147,116 . 147,116 | .0 . 0 e, 147,116 .. . 11/25/2047 . |3.CPL ....
..53948l1-AA-1 | Loan Asset Issuer LLC - Series 2021 NG-1 .... 03/25/2023 . | CA_CASH_CLOSE . 1,034,591 1,034,591 |. 0 0| . 10/25/2046 . (1.G PL ....
..530481I-AB-9 |Loan Asset Issuer LLC - Series 2021 NG-1 .... 02/25/2023 . | CA_CASH_CLOSE . ..385,577 ..385,577 |. 0 0| . 10/25/2046 . |2.CPL ....
..53048WI-AC-7 |Loan Asset Issuer LLC - Series 2021 NG-1 .... 03/25/2023 . | CA_CASH_CLOSE . ..348,696 ..348,6% |. 0 0| . 10/25/2046 . |3.CPL ....
..53050X-AA-4 |Loan Asset Issuer LLC - Series 2022 NG-1 ... [....... . 03/25/2023 . | CA_CASH_CLOSE ... 782,645 |.... .0 . 0 . 02/25/2047 . (1.G PL ....
..53050X-AB-2 |Loan Asset Issuer LLC - Series 2022 NG-1 .... |....... . 03/25/2023 . | CA_CASH_CLOSE ... 430,455 |.... .0 . 0 . 02/25/2047 . |2.CPL ....
..53950X-AC-0 |Loan Asset Issuer LLC - Series 2022 NG-1 ... |[....... . 03/25/2023 . | CA_CASH_CLOSE ... , 254,360 |.... .0 . .0 . . 02/25/2047 . |3.CPL ....
..548661-EA-1 |Lowe's Cos Inc-SENIOR UNSECURED ..........cccee [errenn . 03/20/2023 . | GOLDMAN ......vvvvvvvvvnnnns |oevereennnnnnnnnnnes oeeee. 8,439,600 | 10,000,000 |........ 9,959,800 |.... .0 . ...0 ... (1,524,88! . 04/01/2031 . [2.A FE ....
..55266C-XN-3 |West Loop BC-SUBORDINATED U IR . 03/01/2023 . | CALL 100 ....ccceeeeeceeies Joeeeeenenenennnnnns 12...27,000,000 |....... 27,000,000 |....... 27,000,000 .0 . 0 [0000nnn27,000,175 feeeeiiiiiinnnnn 0 founnnnnens . 12/01/2027 . (1.G FE ....
..552740-AK-1 | MASTR Asset Securitizati-MASTR 2006-2 1A .... |....... . 02/01/2023 . | PAYDOUN ... .0 . 0 . 06/01/2036 . [3.A FM ....
..552758-AA-2 | MFRA Trust-MFRA 2022-CHUT A1 ... [ oennns . 03/01/2023 . | PAYDOUN ... .0 . 0 . 09/01/2056 . [1.F FE ....
..55283A-AA-7 | MCA Fund Holding LLC-MCA 20201 A ......ccccee [oeeennn . 02/01/2023 . | PAYDOUN ... .0 . 0 . 11/01/2035 . [1.F FE ....
..55285P-AB-0 | MFA 2023-NQM1 Trust-MFRA 2023-NOM1 A2 03/01/2023 . [PAYDOUN ...evvvvvevenniinnns Jeeeeeeieiiiiiiiiiees ferveennnn. 28,240 [onnnnnnnnnn 28,240 [onneennnnnnn 27,841 i, N 0 0| .. . 11/01/2067 . [1.C FE ....
..55286E-AC-2 | MFA 2022-NQM3 Trust-MFRA 2022-NQM3 A3 03/01/2023 . | PAYDOUN , K ..199,913 |. 0 0| 0 .0 . . 09/01/2067 . [1.F FE ....
..55336V-B0-2 | MPLX LP-SENIOR UNSECURED ........... 03/20/2023 . | GOLDMAN 8,243,500 10,000,000 ..9,698,700 |. 9,728,214 |. 0 0| .9,735,388 (1,491,888) |... (1,491,888) |.. . 08/15/2030 . [2.B FE ....
..55400U-AB-9 | MVW 2022-1 LLC-MVIOT 2022-1A B . |- 03/20/2023 . | PAYDOUN ..587,040 ..587,040 ..586,974 |. ..586,977 |. 0 0| .587,040 0 .0 . . 11/21/2039 . [1.F FE ....
..55903V-AL-7 |Magallanes Inc-SENIOR UNSECURED .. . |- 03/20/2023 . | GOLDMAN . 8,811,800 10,000,000 .10,074,400 |. 10,069,061 0 0| 10,068,075 (1,256,275) ... (1,256,275) |.. . 03/15/2082 . [2.C FE ....
..576431-AJ-9 | MASTR Adjustable Rate Mo-MARM 2007-1 2A1 .... |....... . 03/01/2023 . |PAYDOUN ..oovvvvvvviiiniinns Joeeeeeeieeeieeneenes Jeveeeennn 8,861 [l 8,861 [, 7,081 .0 . w0 e 8,861 . 1170172036 . [1.A FM ...
..576433-C5-3 |MASTR Adjustable Rate Mo-MARM 2005-6 5A2 .... |....... . 02/01/2023 . | PAYDOUN ... .0 . 0 . 4,201 . 07/01/2035 . [1.A FM .
..576433-D5-2 | MASTR Adjustable Rate Mo-MARM 2005-7 3A1 .... |....... . 01/01/2023 . | PAYDOUN ... .0 . 0 . 09/01/2035 . [1.A FM .
..576433-GM-2 | MASTR Adjustable Rate Mo-MARM 2003-6 6A1 .... |....... . 03/01/2023 . | PAYDOUN ... .0 . 0 . 12/01/2033 . [1.A FM .
..576433-H-1 | MASTR Adjustable Rate Mo-MARM 2003-7 4A1 .... |....... . 03/01/2023 . | PAYDOUN ... .0 . 0 . 01/01/2034 . [1.A FM ..
..576433-0D-1 |MASTR Adjustable Rate Mo-MARM 2004-7 5A1 .... |....... . 02/01/2023 . | PAYDOUN ... .0 . 0 . 07/01/2034 . [1.A FM .
..576433-XA-9 | MASTR Adjustable Rate Mo-MARM 2005-1 3A1 .. 03/01/2023 . | PAYDOUN 0 0| . 02/01/2035 . [1.A FM .
..576433-Xli-1 | MASTR Adjustable Rate Mo-MARM 2005-2 3A1 .. 03/01/2023 . | PAYDOUN 0 0| . 03/01/2035 . [1.A FM .
..576434-J7-0 |MASTR Alternative Loan T-MALT 2005-2 4A3 .. 03/25/2023 . | PAYDOUN 0 0| . 03/25/2035 . [1.A FM .
..576434-W5-9 | MASTR Alternative Loan T-MALT 2005-6 3A1 .. 02/01/2023 . | PAYDOUN 0 0| . 12/01/2035 . [4.A FM .
..57643\1-LZ-5 |MASTR Asset Securitizati-MASTR 2006-1 1A . 03/01/2023 . | PAYDOUN 0 0| . 05/01/2036 . [1.A FM .
..57645T-AA-5 |MASTR Adjustable Rate Mo-MARM 2007-HF2 A .... |....... . 03/27/2023 . | PAYDOUN ... .0 . 0 . 09/25/2037 . [1.A FM .
..57778K-AC-9 |Maxar Technologies Inc-FIRST LIEN ............. [..oees . 03/21/2023 . | MARKETAXESS FINANCIA ... |.... . .0 . 0 . 06/15/2027 . |4.B FE
..58403Y-AR-7 |Med Trust 2021-MDLN-MED 2021-MDLN D .......... [....... . 01/15/2023 . | PAYDOUN ... 30,610 ...30,339 |.... .0 . 0 . 11/15/2038 . [1.A ........
..58403Y-AU-0 |Med Trust 2021-MDLN-MED 2021-MDLN E .......... [....... . 01/15/2023 . | PAYDOUN ... ... 23,696 ...23,6% |.... .0 .0 . 0 . 11/15/2038 . [1.A ........
..58403Y-AX-4 |Med Trust 2021-MDLN-MED 2021-MDLN F .......... [....... . 01/15/2023 . | PAYDOUN ... ... 26,658 ...26,658 |.... ...0 ] .0 . 0 . 11/15/2038 . [1.A ........
..585495-AA-2 |Mello Mortgage Capital A-MELLO 2021-MTG1 .... |....... . 03/01/2023 . | PAYDOUN ... .. 562,404 ..569,372 |.... ... (6,967) | .0 . 0 . .. . 04/01/2051 . [1.A ........
..50020U-V7-7 |Merrill Lynch Mortgage I-MLMI 2005-A9 1A .... . |- 02/01/2023 . | PAYDOUN ... ... 34,879 P C T /| N | IS 1,159 |. .0 . 0 ..34,879 |.. . 12/01/2035 . [2.C FM .
..59020U-W4-3 | MERRILL LYNCH MORTGAGE |-SERIES 2005-AC .... . |- 03/01/2023 . | PAYDOUN ... .. 14,731 | ... 31,889 | (4. 0 ..46,662 |.. . 12/01/2035 . [1.A FM .
..59023P-AB-9 |Merrill Lynch Mortgage I-MLCC 2006-3 2A1 03/01/2023 . | PAYDOUN ... .6,085 |. . 931 .0 0| .7,016 . 10/01/2036 . [1.A FM .
..59048¢-AA-6 |Mesa Air Group, Inc. Class A Notes ... . 01/15/2023 . | SINKING PAYMENT .. 245,135 |.... ... (88)]. 0. .0 . .245,047 . . 07/15/2029 . |2.B PL
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..59156R-BB-3 |METLIFE INC-SR UNSECURED ..........evvmmmmmmmnnnnn [erreenn . 02/10/2023 . | CALL 100 . 10,000,000 10,003,956 |.... .0 . ....0 |.......10,003,289 |.. .66,733 |. 09/15/2023 . [1.G FE ....
..506481-AA-0 |Mid-State Capital Corp 2-MDST 2005-1 A ....... [....... . 03/01/2023 . | PAYDOUN ... ... 40,576 ...40,576 |.... .0 . 0 . 01/01/2040 . (1.E FE ....
..505491-AA-1 | Mid-State Trust XI-MDST 11 A1 ..o [ oennnn . 03/15/2023 . ... 62,933 ...62,933 |.... .0 . 0 . 07/15/2038 . [1.F FE ....
..59748T-AA-7 | MIDLAND COGEN VENTURE-SENIOR SECURED NOT .... |....... . 03/15/2023 . | SINKING PAYMENT . .. 397,705 ..397,710 |.... .0 . 0 . 03/15/2025 . |3.A FE
..616900-AD-1 |Morgan Stanley Bank of A-MSBAM 2015-C23 ...... [....... . 01/01/2023 . | PAYDOUN ... .. 188,344 ..100,132 |.... .0 . 0 . 07/01/2050 . [1.A ........
..61748H-Ali-1 |Morgan Stanley Mortgage -MSM 2004-5AR 4A .... |....... . 02/01/2023 . | PAYDOUN ... ... 37,676 ...38,306 |.... .0 . 0 . 07/01/2034 . [1.A FM .
..61748H-FK-2 | MORGAN STANLEY MORTGAGE -SERIES 2004-10A .... |....... . 01/01/2023 . | PAYDOUN ... ... 13,968 ...13,631 |.... .0 . 0 . 11/01/2034 . [1.A FM .
..61748H-UF-6 |Morgan Stanley Mortgage -MSM 2006-1AR 1A .... |....... . 03/25/2023 . | PAYDOUN ... ... 34,003 ...22,602 |.... .0 . 0 . 02/25/2036 . [1.A FM .
..61749L-AP-6 |Morgan Stanley Mortgage -MSM 2006-8AR 5A .... |....... . 03/01/2023 . | PAYDOUN ... .0 . 0 . 06/01/2036 . [1.A FM .
..61749L-BM-2 |Morgan Stanley Mortgage -MSM 2006-8AR 6A .... 02/01/2023 . | PAYDOUN 0 0| . 06/01/2036 . [1.A FM .
..61751D-AE-4 |Morgan Stanley Mortgage -MSM 2006-17XS A .... 03/01/2023 . | PAYDOUN 0 0| . 10/01/2046 . [1.A FM .
..61751M-AU-8 |Morgan Stanley Mortgage -MSM 2007-10XS A .... 03/01/2023 . | PAYDOUN 0 0| . 02/01/2037 . [1.A FM .
..617510-AB-1 |Morgan Stanley Home Equi-MSHEL 2007-1 A2 .... |....... . 03/27/2023 . | PAYDOUN ... .0 . 0 . 12/25/2036 . [1.A FM .
..617526-AD-0 |Morgan Stanley ABS Capit-MSAC 2007-HE1 A .... |....... . 03/27/2023 . | PAYDOUN ... .0 . 0 . 11/25/2036 . [1.A FM .
..61915R-AK-2 |MortgagelT Trust 2005-3-MHL 2005-3 A1 ........ [....... . 03/25/2023 . | PAYDOUN ... .0 . 0 . 08/25/2035 . [1.A FM .
..61915R-AU-0 |MortgagelT Trust 2005-5-MHL 2005-5 A1 ........ [....... . 03/27/2023 . | PAYDOUN ... .0 . 0 . 12/25/2035 . [1.A FM .
..61946K-AA-2 |Mosaic Solar Loan Trust -MSAIC 2022-3A A .... |....... . 03/20/2023 . | PAYDOUN ... . . .0 . 0 . 06/20/2053 . [1.D FE .
..619460-AB-7 |Mosaic Solar Loan Trust -MSAIC 2022-1A B .... [....... . 03/20/2023 . | PAYDOUN ... 797,338 767,384 |.... .0 . 0 . 01/20/2053 . [1.G FE .
..61946U-AB-8 |Mosaic Solar Loan Trust -MSAIC 2022-2A B .... |....... . 03/20/2023 . | PAYDOUN ... 387,939 383,927 |.... .0 . 0 . 01/21/2053 . [1.G FE .
..62042K-AA-4 | NRP Mortgage Trust 2013--NRPMT 2013-1 A1 ... [....... . 03/01/2023 . | PAYDOUN ... 209, 366 200,183 |.... .0 . 0 . 07/01/2043 . [1.A ........
..62046A-AA-2 |NP SPE || LLC-NPRL 2016-1A A1 .... 03/20/2023 . | PAYDOUN ..356,568 ..356,568 |. 0 0| . 04/20/2046 . [1.G FE .
..62046A-AC-8 |NP SPE || LLC-NPRL 2017-1A A1 . 03/20/2023 . | PAYDOUN 340,833 340,829 0 0| . 10/21/2047 . (1.G FE .
..62047A-AB-9 |NP SPE || LLC-NPRL 2019-2A A2 03/19/2023 . | PAYDOUN 134,452 134,446 0 0| . 11/19/2049 . [1.F FE .
..62947A-AF-0 |NP SPE X LP-NPRL 2021-1A A1 . . |- 03/19/2023 . | PAYDOWN 51,571 51,555 |. K 0 0| . 03/19/2051 . [1.F FE .
..62053J-AA-3 |NXT Capital CLO 2017-2 L-NXTC 2017-2A A . |- 01/25/2023 . | PAYDOUN ..865,316 ..865,316 ..865,316 |. ..865,316 |. 0 0| .865,316 . 10/25/2029 . (1.A FE .
..62054J-AB-0 |NP SPE Il LLC-NPRL 2019-1A A2 ......ccvvvvvvnnns [oeeennn . 01/20/2023 . | PAYDOUN ... ... 14,490 ... 14,490 14,490 ) 14,401 | .0 . 0 .. 14,490 |.. . 09/20/2049 . 1.F FE .
..62055)-AA-4 |NRZ FHT Excess LLC-NZES 2020-FHT1 A [ I . 03/25/2023 . .. 169,696 ..169,665 |.... .0 . 0 ...169,6% |.. . 11/25/2025 . |2.C FE
..62957H-AH-8 |Nabors Industries Inc-SENIOR UNSECURED ....... [....... . 03/07/2023 . | CALL 102.25 . . 2,879,360 2,754,614 |.... .0 . 0 . 02/01/2025 . |4.A FE
..636180-BL-4 |NATIONAL FUEL GAS CO-SENIOR UNSECURED NO .... |....... . 03/01/2023 . | MATURITY . 3,500,000 . 3,499,705 |.... .0 . 0 . 03/01/2023 . [2.C FE .
..63930E-AB-9 | NAVIENT PRIVATE ED LN TR 2015-A LN BACKE .... |....... . 01/24/2023 . | VARIOUS ... .0 . 0 . 12/15/2028 . [1.A FE .
..63042A-AB-2 |Navient Private Educatio-NAVSL 2020-1A A .... |....... . 03/15/2023 . | PAYDOUN ... .0 . 0 . 04/15/2069 . [1.A FE .
..64016N-AA-5 |Neighborly Issuer LLC-NBLY 2021-1A A2 ... 01/30/2023 . | PAYDOUN 0 0| . 04/30/2051 . |2.C FE
..64016N-AC-1 |Neighbor Iy Issuer 2022-1-NBLY 2022-1A A2 .. 01/30/2023 . | PAYDOUN 0 0| . 01/30/2052 . [2.C FE .
..64033N-AA-4 |Nelnet Student Loan Trus-NSLT 2014-5A A ... 03/27/2023 . | PAYDOUN 0 0| . 07/25/2046 . [1.A FE .
..640330-AB-5 |Nelnet Student Loan Trus-NSLT 2015-2A A2 .. 03/27/2023 . | PAYDOUN 0 0| . 09/25/2042 . (1.A FE .
..643529-AC-4 |New Century Alternative -NCAMT 2006-ALT2 .. 03/01/2023 . | PAYDOUN 0 0| . 10/01/2036 . [1.A FM .
..643529-AD-2 |New Century Alternative -NCAMT 2006-ALT2 .... |....... . 03/01/2023 . | PAYDOUN ... .0 . 0 . .. . 10/01/2036 . [1.A FM .
..64352V-MP-3 |New Century Home Equity -NCHET 2005-A A5 .... |....... . 03/01/2023 . | PAYDOUN ... .0 . w0 eeenennn... 100,549 .. . 08/01/2035 . [1.A FM .
..647551-B*-0 |New Mountain Finance Cor Senior Note Ser ..... [....... . 01/30/2023 . | MATURITY . .0 . ....0 |........8,000,000 |.. . 01/30/2023 . [2.C PL
..64830Y-AC-1 |NRZ Excess Spread-Col lat-NZES 2021-FNT1 ..... |....... . 03/25/2023 . | PAYDOUN ... .0 . 0 . 03/25/2026 . |2.C FE
..648310-AA-1 |New Residential Mortgage-NRZT 2022-NOM3 ...... |....... . 03/01/2023 . | PAYDOUN ... .0 . 0 . 04/01/2062 . [1.A ........
..648310-AB-9 |New Residential Mortgage-NRZT 2022-NOM3 ...... |....... . 03/01/2023 . | PAYDOUN ... .0 . 0 . 04/01/2062 . [2.A ........
..64831T-AA-5 |New Residential Mortgage-NRZT 2021-NOM3 ...... . |- 03/01/2023 . | PAYDOUN ... 148,288 137,908 |.... .0 . 0 . 11/01/2056 . [1.A ........
..64831V-AB-8 |New Residential Mortgage-NRZT 2022-NM5 ...... . |- 03/01/2023 . | PAYDOUN ... 209,104 206,376 |.... .0 . 0 . 11/01/2052 . (1.D FE .
..64831V-AC-6 |New Residential Mortgage-NRZT 2022-NQM5 03/01/2023 . | PAYDOUN ... A ..202,746 ..286,259 |. 0 0| . 11/01/2052 . [1.G FE .
..65339K-BP-4 |NextEra Energy Capital H-SENIOR UNSECURE ... . 02/23/2023 . |MITSUBISHI UFJ SEC | ... |.ooeveereeennnnnnnn | 2,267,224 ... 2,238,000 |........ 2,243,59% |.... 0. ...0 . 03/01/2025 . |2.A FE




21°603

STATEMENT AS OF MARCH 31, 2023 OF THE MassMutual Ascend Life Insurance Company

SCHEDULE D - PART 4

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

1 2 3 4 5 6 7 8 9 10 Change In Book/Adjusted Carrying Value 16 17 18 19 20 21 22
11 12 13 14 15 NAIC
Desig-
nation,
NAIC
Total Total Desig-
Current |Change in| Foreign Bond nation
Year's Book/ | Exchange Book/ Interest/ Modifier
Prior Year Current |Other Than| Adjusted |Change in| Adjusted Foreign Stock Stated and
Book/ Unrealized| Year's |Temporary| Carrying Book Carrying | Exchange | Realized Dividends Con- SiYe}
CuUsIP Number of Adjusted | Valuation | (Amor- |Impairment| Value | /Adjusted | Value at Gain Gain  |Total Gain| Received | tractual | Admini-
Ident- For- | Disposal Name Shares of Consid- Actual Carrying Increase/ | tization)/ | Recog- [ (11+12-| Carrying Disposal | (Loss)on | (Loss)on | (Loss)on During Maturity | strative
ification Description eign| Date of Purchaser Stock eration Par Value Cost Value (Decrease)| Accretion nized 13) Value Date Disposal | Disposal [ Disposal Year Date Symbol
..65444#-AA-1 |9 Campus Circle Westlake Senior Secured ...... [....... . 03/11/2023 . | SINKING PAYMENT . .. 158,965 ..158,965 |.... .0 . o0 oo, 158,965 .. . 07/01/2024 . (1.G ........
..65473P-AL-9 |NiSource Inc-SENIOR UNSECURED ................... [..oeees . 03/20/2023 . | GOLDMAN . 7,764,700 .9,227,930 |.... .0 . 0 ... (1,482,387) . 02/15/2031 . (2.B FE ....
..65535V-KX-5 |Nomura Asset Acceptance -NAA 2005-WF1 2A ... |....... . 03/01/2023 . | PAYDOUN ... .0 . 0 0 e . 03/01/2035 . [1.A FM ....
..65535V-MJ-4 |Nomura Asset Acceptance -NAA 2005-AR3 1A .... |....... . 03/27/2023 . | PAYDOUN ... .0 . 0 0 e . 07/25/2035 . [1.A FM ....
..65535V-NL-8 |Nomura Asset Acceptance -NAA 2005-AR4 5A ... |....... . 03/27/2023 . | PAYDOUN ... .0 . 0 , .. . 08/25/2035 . [1.A FM ....
..65535V-SJ-8 |Nomura Asset Acceptance -NAA 2006-AP2 A2 .... |....... . 03/01/2023 . | PAYDOUN ... .0 . 0 0 . 01/01/2036 . [1.A FM .
..65539C-AK-2 |Nomura Resecuritization -NMRR 2011-4RA 1 ... |....... . 03/01/2023 . | PAYDOUN ... .0 . 0 0 . 12/01/2036 . [1.A FM .
..65540E-BR-9 | Nomura Resecuritization -NWRR 2014-1R 3A .... |....... . 03/28/2023 . | PAYDOUN ... .0 . 0 0 . 07/26/2036 . [6. * .......
..67087T-DE-8 | Oakwood Mortgage Investo-0AK 2002-A A3 ....... [....... . 03/01/2023 . | PAYDOUN ... .0 . 0 0 . 05/01/2024 .
..67098A-AM-1 | 0BX 2019-INV1 Trust-0BX 2019-INV1 A12 02/01/2023 . | PAYDOUN 0 0| 0| . 11/01/2048 .
..67113A-AP-5 | 0BX 2019-EXP3 Trust-0BX 2019-EXP3 1A8 03/01/2023 . | PAYDOUN 0 0| 0| . 10/01/2059 .
..67113X-AB-6 | 0BX 2021-J1 Trust-0BX 2021-J1 A2 ...... 03/01/2023 . | PAYDOUN 0 0| 0| . 05/01/2061 .
..67117D-AA-8 | Onslow Bay Mortgage Loan-0BX 2022-NQM7 A .... |....... . 03/01/2023 . | PAYDOUN ... 161,445 .0 . 0 0 . 08/01/2062 .
..67117D-AB-6 | Onslow Bay Mortgage Loan-0BX 2022-NQM7 A .... |....... . 03/01/2023 . | PAYDOUN ... ... 76,319 .0 . 0 0 . 08/01/2062 .
..67117D-AC-4 |Onslow Bay Mortgage Loan-0BX 2022-NQM7 A .... |....... . 03/01/2023 . | PAYDOUN ... ... 77,053 .0 . 0 0 . 08/01/2062 .
..67181D-AA-9 |Oak Street Investment Gr-OAKIG 2020-1A A .... [....... . 03/20/2023 . | PAYDOUN ... ...28,338 .0 . 0 0 . 11/20/2080 .
..67181D-AB-7 |0Oak Street Investment Gr-SERIES 20-1A CL .... |....... . 03/20/2023 . | PAYDOUN ... ...28,338 .0 . 0 0 . 11/20/2050 .
..67190A-AA-4 | Oak Street Investment Gr-OAKIG 2021-1A A .... [....... . 03/20/2023 . | PAYDOUN ... ... 45,735 .0 . 0 . .. 0 . 01/20/2061 .
..67190A-AB-2 |Oak Street Investment Gr-OAKIG 2021-1A A ... [....... . 03/20/2023 . | PAYDOUN ... ... 27,949 .0 . 0 ..27,949 |.. 0 . 01/20/2051 .
..67448Q-AC-5 |O0BX 2019-EXP1 Trust-0BX 2019-EXP1 1A3 ........ [....... . 02/01/2023 . | PAYDOUN ... 124,599 .0 . v e 124,599 .. 0 . 01/01/2059 .
..68268N-AL-7 | ONEOK Partners LP-SENIOR UNSECURED .... 02/27/2023 . [CALL 100 . 0 0| .3,500,000 0| . 09/15/2023 .
..69144A-AA-7 | Oxford Finance Funding 2-OXFIN 2020-1A A .... 03/15/2023 . | PAYDOUN ...0 0| .444,548 0| . 02/15/2028 .
..69337B-AH-7 |PHH Alternative Mor tgage-PHHAM 2007-1 21 .... 03/01/2023 . | PAYDOUN .. (489) 0| 0| . 02/01/2037 . (4.
..693456-AA-3 | PMT Loan Trust 2013-J1-PMTLT 2013-J1 A1 ..... . |- 03/01/2023 . | PAYDOWN ...0 0| 0| . 09/01/2043 . [1.A .
..693684-AA-0 | PSMC 2020-1 Trust-PSMC 2020-1 A1 ... . |- 03/01/2023 . | PAYDOUN 0 0| 0| . 01/01/2050 . [1.A .
..69374X-AA-8 | PSIC 2019-2 Trust-PSMC 2019-2 A1 .............. [ .eeens . 03/01/2023 . | PAYDOUN ... .0 . 0 0 . 10/01/2049 . [1.A ........
..69375B-AA-5 |PSIC 2019-3 Trust-PSMC 2019-3 A1 .......cceeees [ oenns . 03/01/2023 . .0 . 0 0 . 11/01/2049 . [1.A ........
..69403W-AA-5 |Pacific Beacon LLC-FIRST LIEN .........cevvvvunn [oeeenn . 01/15/2023 . .0 . 0 0 . 07/15/2026 . |2.B FE
..69546V-AA-5 |PAGAYA Al Debt Trust 202-PAID 2022-2 A ....... [....... . 03/15/2023 . .0 . 0 0 . 01/15/2030 . [1.G FE .
..70215#-AA-8 |Partstat (Varian 2020 | Pass-Thru Certif .... [....... . 03/15/2023 . | SINKING PAYMENT . 144,401 .0 . JUUL | FOR .. 0 . 03/15/2030 . [1.E ........
..70338A-10-3 |Patrons' Legacy-PATRNL 5.646 05/17/22 ........ [....... . 03/17/2023 . | SINKING PAYMENT ......... 188,932 188,932 |........... .0 . 0 ... 188,032 .. 0 . 02/04/2025 . [1.F FE .
..709599-AN-4 | PENSKE TRUCK LEASING/PTL-SENIOR UNSECURE 01/17/2023 . [MATURITY . ..5,000,000 ..4,957,000 |. . 4,999,677 |. 0 0| .5,000,000 0| . 01/17/2023 . |2.B FE
..72703P-AC-7 |Planet Fitness Master [s-2019-1A A2 FIXE . 03/05/2023 . | PAYDOUN 27,800 |. 0 0| 0| . 12/05/2049 . |2.C FE
..740420-AA-2 | Preferred Term Securitie-SECURED . 03/31/2023 . | PAYDOUN 76,236 |. 0 0| 0| . 09/23/2035 . [1.C FE .
..74166Y-AC-4 |Primrose Schools 22-1A A2 .... 01/30/2023 . | PAYDOUN .6,750 |. 0 0| 0| . 04/30/2052 . |2.B FE
.. 743330-AJ-1 |Progress Residential Trust-PROG 2021-SFR 01/01/2023 . [ PAYDOUN ... .6,882 |. 0 0| 0| . 12/01/2040 . |2.A FE
..74338*-AA-6 |Project Axis Garner NC C Trust Certifcat .... [....... . 03/15/2023 . | SINKING PAYMENT . . 107,751 |.... .0 . 0 0 . 11/15/2089 . (1.D ........
..74351@-AA-6 |Project Arrow Oak Creek Trust Certifcate .... [....... . 03/10/2023 . | SINKING PAYMENT . . 114,160 |.... .0 . 0 0 . 07/10/2040 . (1.D ........
..743874-AC-3 |Provident Funding Mortga-PFMT 2020-1 A2 ...... [....... . 03/01/2023 . ... 24,537 |.... .0 . 0 0 . 02/01/2050 . [1.A ........
..74387L-AC-5 |Provident Funding Mortga-PFMT 2019-1 A2 ...... [....... . 03/01/2023 . | PAYDOUN ... ...51,494 |.... .0 . 0 0 . 12/01/2049 . (1.A ........
..74387Y-AD-5 |Provident Funding Mortga-PFMT 2021-1 A2A .... |....... . 03/01/2023 . | PAYDOUN ... . ..472,465 |.... .0 . 0 0 . 04/01/2051 . [1.A ........
.. 7492201-AA-9 |RALI Series 2006-QA6 Tru-RALI 2006-QA6 A .... |....... . 03/27/2023 . | PAYDOUN ... ... 27,744 ...26,687 |.... .0 . 0 0 . 07/25/2036 . |3.A FM
..749220-AA-0 |RALI Series 2006-QA8 Tru-RALI 2006-0A8 A .... . |- 03/27/2023 . | PAYDOUN ... ... 4,377 ....4,05 |.... 0 0 . 09/25/2036 . [1.A FM .
.. 74923G-AC-7 |RALI Series 2007-QA1 Tru-RALI 2007-QA1 A .... . |- 03/27/2023 . | PAYDOUN ... .. 105,081 ...78.,827 |.... . 0 0 . 01/25/2037 . [1.A FM .
.. T4923H-AQ-4 |RALI Series 2007-0S4 Tru-RALI 2007 QA 3A .... 03/01/2023 . | PAYDOUN 13,549 |. ....824 | 6) 0| 0| . 03/01/2037 . |4.B FM
..74927B-AK-6 | RBSSP Resecuritization T-RBSSP 2009-8 7A .... . 03/01/2023 . | PAYDOUN ... ..43,309 |.... ... (9,050) ). .0 .0 . 0. . 09/01/2037 . [1.A FM .
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.. 74927T-AC-5 |RBSSP Resecuritization T-RBSSP 2010-9 3A .... |....... . 03/28/2023 . | PAYDOUN ... ... 66,636 ...66,636 LB7,791 el 0 e, 9,887 |. 0 ..66,636 |.. 0 e . 10/26/2034 . [1.A FM ....
..74928D-AV-7 |RBSSP Resecuritization T-RBSSP 2009-1 7A .... |....... . 03/01/2023 . | PAYDOUN ... .. 12,072 ...12,972 PR 2 R | N 4,706 |. 0 . 12,972 .. 0 . 06/01/2037 . [1.A FM ...
..74928R-AB-0 |RBSSP Resecuritization T-RBSSP 2009-10 1 .... |....... . 03/01/2023 . | PAYDOUN ... 14,388 ... 9,401 | 10,320 [0 [, 2,89 | 0 0 . 08/01/2035 . [1.A FM ....
.. 74928U-AN-9 | RBSSP Resecuritization T-RBSSP 2009-12 5 .... |....... . 03/01/2023 . |PAYDOUN ..oovvvvvvviiiiiinns Jeeeeeeeiieeeneennns Joeeeennnn 13,327 [ 13,4260 [onnennnnnnnnn 9,609 [onnnnnnnnnn 11,707 foniiiiiinnnnn 0 s 1,689 |. 0 0 . 08/01/2036 . [1.A FM ....
..74928U-AX-5 |RBSSP Resecuritization T-RBSSP 2009-12 8 .... |....... . 03/01/2023 . |PAYDOUN ..ooovvvviiiiiiiiins fooeeeieeiiiiiiiinees o 9,657 [ 11,156 [ 4,745 [ 5,829 [0 s 4,461 0 0 . 06/01/2036 . [1.A FM ....
..74928U-BV-8 |RBSSP Resecuritization T-RBSSP 2009-12 1 .... |....... . 03/28/2023 . | PAYDOUN ... ... 28,788 | 0 0 . 10/25/2035 . [1.A FM ....
..74928X-BB-6 |RBSSP Resecuritization T-RBSSP 2009-6 3A .... |....... . 03/28/2023 . | PAYDOUN ... 0 0 . 01/26/2036 . [1.A FM ....
.. T4929F-AK-5 |RBSSP Resecuritization T-RBSSP 2010-3 4A .... |....... . 03/01/2023 . | PAYDOUN ... 0 0 . 12/01/2035 . [1.A FM ...
..74930X-BB-2 |RBSSP Resecuritization T-RBSSP 2012-1 4B .... |....... . 03/01/2023 . | PAYDOUN ... 0 0 . 01/01/2029 . [1.A FM .
..749357-AA-7 | RCKT Mor tgage Trust 2019-RCKT 2019-1 A1 ... 03/01/2023 . | PAYDOUN 0| 0| . 09/01/2049 . (1.
..749389-AA-0 | RCKT Mor tgage Trust 2020-RCKT 2020-1 A1 ... 03/01/2023 . | PAYDOUN 0| 0| . 02/01/2050 . (1.
.. 749574-AC-3 |RFMSI Series 2006-SA2 Tr-RFMSI 2006-SA2 ... 03/01/2023 . | PAYDOUN 0| 0| . 08/01/2036 . (1.
..749581I-AC-0 |RFMSI Series 2007-SA1 Tr-RFMSI 2007-SA1 ..... |....... . 03/01/2023 . | PAYDOUN ... 0 0 . 02/01/2087 . (1.
..74958X-AF-1 |RFMSI Series 2007-SA2 Tr-RFMSI 2007-8A2 ..... |....... . 03/01/2023 . | PAYDOUN ... 0 0 . 04/01/2037 . (1.
..74958Y-AE-2 |RFMSI Series 2007-S4 Tru-RFMSI 2007-S4 A .... |....... . 03/25/2023 . | PAYDOUN ... 0 0 . 04/25/2037 .
..74968R-AA-3 | RMF Proprietary Issuance-RPIT 2019-1 A ....... [....... . 03/25/2023 . | PAYDOUN ... 0 0 . 10/25/2063 .
.. 74969\-AA-3 | RMF Proprietary Issuance-RPIT 2020-1 A ....... [....... . 01/25/2023 . | PAYDOUN ... . 0 0 . 04/26/2060 . (1.
..75086#-AA-3 |Rainier Gsa Portfolio | US Govt Lease Ba .... |....... . 03/15/2023 . | SINKING PAYMENT . eeenn...83,015 | 0 0 . 07/15/2036 . [1.F ........
..75115B-AC-3 |RALI Series 2006-0A5 Tru-RALI 2006-QA5 2 .... |....... . 03/01/2023 . | PAYDOUN .... 106,007 |.......... 108,106 |.... 0 0 . 07/01/2036 . |3.A FM
..75115D-AA-3 |RALI Series 2006-0S13 Tr-RALI 2006-QS13 ..... |....... . 03/25/2023 . | PAYDOUN ... ....5,388 |.............5,684 |.... 0 0 . 09/25/2036 . [1.A FM .
..75115L-AA-5 |RALI Series 2007-QH7 Tru-RALI 2007-QH7 1 . 03/27/2023 . | PAYDOUN L7,133 | 7,451 | 0| 0| . 08/25/2037 . [1.A FM .
..75116C-ET-9 | RESIDENTIAL ACCREDIT LOA-SERIES 2007-QS6 .. 03/01/2023 . | PAYDOUN . 2,464 |. .2,578 |. 0| 0| . 04/01/2037 . [1.A FM .
..75116F-BH-1 |RALI Series 2007-0S9 Tru-RALI 2007-QS9 A .. 03/01/2023 . | PAYDOUN 2,771 | 43,159 |. 0| 0| . 07/01/2037 . |5.A FM
..75156V-AD-7 |RAMP Series 2006-RS3 Tru-RAWP 2006-RS3 A .. . |. 03/27/2023 . | PAYDOUN 24,325 |. 26,537 |. 0| 0| . 05/25/2036 . [1.A FM .
..759509-AE-2 |Reliance Steel & Aluminu-SENIOR UNSECURE .. . |- 01/15/2023 . [CALL 100 . .5,000,000 ..4,979,250 |. . 4,999,047 |. 0| . 874 |. . 04/15/2023 . |2.B FE
..75971F-AY-9 | RENAISSANCE HOME EQUITY -RAMC 2007-3W AF .... |....... . 03/01/2023 . | PAYDOUN ... .. 28,038 ...21,810 |.... 0 0 . 09/01/2037 . [1.A FM .
..759950-DM-7 |Renaissance Home Equity -RANMC 2004-3 AF5 .... |....... . 03/01/2023 . | PAYDOUN ... 0 0 . 11/01/2034 . [1.A FM .
..759950-EM-6 | Renaissance Home Equity -RANMC 2004-4 AFS .... |....... . 03/01/2023 . | PAYDOUN ... 0 0 . 02/01/2035 . [1.A FM .
..760985-S6-9 |RFSC Series 2004-RP1 Tru-RFSC 2004-RP1A ...... [....... . 03/27/2023 . | PAYDOUN ... 0 0 . 11/25/2042 . [1.A FM .
..76110H-H8-5 |RALI Series 2004-QA6 Tru-RALI 2004-QA6 N .... |....... . 03/01/2023 . | PAYDOUN ... 0 0 . 12/01/2034 . [1.A FM ...
..76110H-T9-0 |RALI Series 2005-QA2 Tru-RALI 2005-QA2 N .... |....... . 03/01/2023 . | PAYDOUN ... 0 0 . 02/01/2035 . [1.A FM ....
..76110V-RX-8 |Home Equity Loan Trust 2-RFMS2 2005-HS1 ... 03/01/2023 . | PAYDOUN 0| 0| . 09/01/2035 . [1.A FM ....
..761118-BU-1 |RALI Series 2005-QA8 Tru-RAL| 2005-QA8 N .. 03/01/2023 . | PAYDOUN 0| 0| . 07/01/2035 . [1.A FM ...
. 761118-FL-7 |RALI Series 2005-QA9 Tru-RALI 2005-QA9 C .. 03/01/2023 . | PAYDOUN 0| 0| . 08/01/2035 . [1.A FM ....
..761118-FM-5 |RESIDENTIAL ACCREDIT LOA-SERIES 2005-QA9 .... 03/01/2023 . | PAYDOUN 0| 0| . 08/01/2035 . [1.A FM ....
..761118-GS-1 |RALI Series 2005-QS13 Tr-RAL| 2005-QS13 ... 03/25/2023 . | PAYDOUN 0| 0| . 09/25/2035 . (2.C FM ...
..761118-KH-0 |RALI Series 2005-QS15 Tr-RALI 2005-0S15 ..... |....... . 03/01/2023 . | PAYDOUN ... 0 0 . 10/01/2035 . [1.A FM ...
..761118-SC-3 |RALI Series 2006-0S1 Tru-RALI 2006-0S1 A .... |....... . 03/01/2023 . | PAYDOUN ... 0 0 . 01/01/2036 . [4.C FM ....
..761118-UG-1 |RALI Series 2006-0S2 Tru-RALI 2006 QS2 1 .... |....... . 03/01/2023 . | PAYDOUN ... 0 0 . 02/01/2036 . [4.C FM ...
..761118-U0-9 |RALI Series 2006-0S2 Tru-RALI 2006-QS2 1 .... |....... . 03/01/2023 . | PAYDOUN ... 0 0 . 02/01/2036 . (1.B FM ....
..76112B-NM-8 | GMACM Mor tgage Loan Trus-GMACM 2005-AA1 ..... [....... . 03/01/2023 . | PAYDOUN ... .0 0 . 05/01/2035 . [1.A FM ....
..76971E-AA-2 | RMF Buyout Issuance Trus-RBIT 2020-HB1 A .... |....... . 03/25/2023 . | PAYDOUN ...0 .. 0 . 10/25/2050 . [1.A FE ....
..T7775*-BU-4 |Rosenthal & Rosenthal, | Senior Note ......... . |- 01/15/2023 . [ SINKING PAYMENT ......oo. |oveeeeviviiiiiiiiens feueee 2,000,000 |........ 2,000,000 |........ 2,000,000 |........ 0 e 2,000,000 |.. 0 . 01/15/2025 . (2.B PL ....
..T7775%-BV-2 |Rosenthal & Rosenthal, | Senior Note ......... . |- 01/31/2023 . [ SINKING PAYMENT . . 1,734,000 ..1,734,000 ..1,734,000 |........ 1,734,000 |.... .0 1,734,000 |.. 0 . 01/31/2026 . (2.B PL ....
..78386N-BC-2 | SACO | Inc-SACO 1999-3 1B1 ........ 03/01/2023 . [PAYDOIN ......... ... 11,657 ...11,657 ... 11,349 | . A1,577 . 0| .. 11,657 0| . 04/01/2039 . [1.A FM ...
..78409V-BA-1 | S&P Global Inc-SENIOR UNSECURED . 03/01/2023 . | EXCHANGE OFFER .. 4,783,215 |........ 5,000,000 |........ 4,741,250 |........4,774,718 |.... 0 s 4,783,215 |. 0. . 03/01/2027 . [1.G FE ....
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..78409V-BD-5 |S&P Global Inc-SENIOR UNSECURED ................ [..cces . 03/01/2023 . | EXCHANGE OFFER .......ccc. |oeeereeeeinnnnnnnnns e 9,960,371 | 10,000,000 |........ 9,959,800 |.... .0 . 0 e 9,960,371 |.. .. 185,000 |. 03/01/2052 . [1.G FE ....
..78409V-BE-3 | S&P Global Inc-SENIOR UNSECURED ................ [....... . 03/01/2023 . | EXCHANGE OFFER ........co. |oeeeeeeeeeennnnnnnns |......5,899,774 ... 5,760,000 |........ 5,901,350 |.... .0 . 0 e 5,890,774 |.. ...112,320 |. 03/01/2062 . [1.G FE ....
..78433X-AA-8 | Stonepeak 2021-1 ABS-SALTT 2021-1A AA ........ [..ccct . 03/15/2023 . | PAYDOUN ... .0 . 0 .251,951 |.. . 02/28/2083 . [1.C FE ....
..78433X-AC-4 | Stonepeak 2021-1 ABS-SALTT 2021-1A B ......... [..oeenn . 03/15/2023 . | PAYDOUN ... .0 . 0 .286,258 |.. . 02/28/2033 . (2.B FE ....
.. 78443C-BN-3 | SLM Private Credit Stude-SLMA 2004-B A3 ..... |....... . 03/15/2023 . | PAYDOUN ... .0 . 0 .464,175 |.. . 03/15/2024 . (1.A FE ....
..78449X-AA-0 | SMB Private Education Lo-SMB 2020-B A1A ..... |....... . 03/15/2023 . | PAYDOUN ... .0 . 0 . 07/15/2063 . [1.A FE ....
..78449Y-AA-8 | SMB Private Education Lo-SMB 2021-B A ........ [....... . 03/15/2023 . | PAYDOUN ... .0 . 0 . 07/17/2051 . [1.A FE ....
..78473T-AJ-9 | STARM Mor tgage Loan Trus-STARM 2007-2 4A .... |....... . 03/01/2023 . | PAYDOUN ... . . .0 . .0 . . 04/01/2037 . [1.A FM ...
..78486Q-AH-4 | SVB Financial Group-SENIOR UNSECURED .......... [....... . 01/31/2023 . | CITIGROUP GLOBAL MAR ... |....coevvererrnnnnns |-......5,975,340 | 7,000,000 |........ 6,370,280 |.... .0 . .0 . 05/15/2028 . 2.B FE ....
..78488L-AA-8 | SWC Funding LLC 2018-1-SWC 2018-1A A . 02/15/2023 . 10,746,537 .10,746,537 .10,670,894 |. 0 0| . 08/15/2033 . [1.G FE ....
..78518#-AA-5 |Saber Midstream LLC Senior Secured Notes .... 03/31/2023 . ..548,700 ..548,700 K 0 0| 0| . 03/31/2029 . |2.CPL ....
..81378E-AA-1 | SECURITIZED ASSET BACKED-SERIES 2007-BR4 .... 03/27/2023 . ... 83,019 ... 20,832 |. 0 0| ..83,019 0 . 056/25/2037 . [1.A FM .
..81721M-AM-1 |Diversified Heal thcare T-SENIOR UNSECURE .... |....... . 03/02/2023 . | JEFFERIESLLC .. . 5,500,000 7,922,801 |.... .0 . o0 e 7,925,471 ... (2,425,471) . 02/15/2028 . |6. FE .....
..81743A-AA-7 | SEQUOIA MORTGAGE TRUST 2-SEMT 2019-5 A1 ..... |....... . 03/01/2023 . | PAYDOUN ... ... 40,689 ...41,489 |.... .0 . 0 0 e . 12/01/2049 . (1.A ........
..81745A-AB-3 | Sequoia Mortgage Trust 2-SEMT 2013-5 A2 ..... |....... . 03/01/2023 . | PAYDOUN ... ... 57,774 ...55,034 |.... .0 . 0 0 . 05/01/2043 . [1.A ........
..81745C-AA-1 | Sequoia Mortgage Trust 2-SEMT 2013-7 A1 ..... |....... . 03/01/2023 . | PAYDOUN ... ....45,232 ... 41,406 |.... .0 . 0 0 . 06/01/2043 . [1.A ........
..81745J-AA-6 |Sequoia Mortgage Trust 2-SEMT 2013-11 A1 ... [....... . 03/01/2023 . | PAYDOUN ... ... 40,835 .0 . 0 0 . 09/01/2043 . [1.A ........
..81745M-AA-9 | Sequoia Mortgage Trust 2-SEMT 2013-2 A ....... [....... . 03/01/2023 . | PAYDOUN ... ... 37,677 .0 . 0 0 . 02/01/2043 . [1.A ........
..81745R-AB-6 | Sequoia Mortgage Trust 2-SEMT 2013-3 A2 ..... |....... . 03/01/2023 . | PAYDOUN ... ... 63,183 .0 . 0 0 . 03/01/2043 . [1.A ........
..81748J-AA-3 | Sequoia Mortgage Trust 2-SEMT 2019-4 A1 ..... |....... . 03/01/2023 . | PAYDOUN ... ... 20,598 .0 . 0 0 . 11/01/2049 . [1.A ........
..81748K-AA-0 | Sequoia Mortgage Trust 2-SEMT 2020-2 A1 ... 03/01/2023 . | PAYDOUN .. 154,886 0 0| 0| . 03/01/2050 . (1.
..81748)-AA-6 | Sequoia Mortgage Trust 2-SEMT 2020-1 A1 ... 03/01/2023 . | PAYDOUN 0 0| 0| . 02/01/2050 .
..81761T-AA-3 | ServiceMaster Funding LL-SERV 2020-1 A2l .. 01/30/2023 . | PAYDOUN 0 0| 0| . 01/30/2051 .
..81761T-AC-9 |ServiceMaster Funding LL-SERIES 20-1 CLA .. . |- 01/30/2023 . | PAYDOUN 0 0| 0| . 01/30/2061 .
..81761T-AE-5 |ServiceMaster Funding LL-SERV 2021-1 A2I .. . |- 01/30/2023 . | PAYDOUN 0 0| 0| . 07/30/2051 .
. 81761T-AG-0 |ServiceMaster Funding LL-SERV 2021-1 A2] .... |....... . 01/30/2023 . | PAYDOUN ... .0 . 0 0 . 07/30/2061 .
..817743-AA-5 | SERVPRO Master Issuer LL-SPRO 2019-1A A2 .... |....... . 01/25/2023 . | PAYDOUN ... .0 . 0 0 . 10/25/2049 .
..82652R-AB-5 |Sierra Timeshare 2021-2 -SRFC 2021-2A B ..... |....... . 03/20/2023 . | PAYDOUN ... .0 . 0 0 . 09/20/2038 .
..826934-AC-5 |Sierra Timeshare 2022-3 -SRFC 2022-3A C ...... [....... . 03/20/2023 . .0 . 0 0 . 07/20/2039 . (2.
..82817%-AA-9 |Silver Spring Metro Cent Senior Note Tra .... |[....... . 03/05/2023 . | SINKING PAYMENT . . .0 . 0 0 . 01/05/2029 . (1.B ........
..82817@-AA-7 |Silver Spring Metro Cent Senior Note Tra ... [....... . 03/05/2023 . | SINKING PAYMENT ......... e, 46,982 ... .0 . 0 0 . 01/07/2029 . (1.B ........
..82022T-AA-7 |Sinai Health System-SECURED ............. 01/20/2023 . [CALL 100 . . 105,000 . 105,000 |. . 105,000 |. 0 0| 0| . 01/20/2036 . (1.B FE .
..83546D-AL-2 |Sonic Capital LLC-SONIC 2020-1AW A2IW 03/20/2023 . | PAYDOUN 23,333 23,742 |. 0 0| 0| . 01/20/2050 . [1.C FE .
..83546D-AM-0 | Sonic Capital LLC-SONIC 2020-1AW A21W ... 03/20/2023 . | PAYDOUN 58,333 61,994 0 0| 0| . 01/20/2050 . 1.C FE .
..83611M-HI-3 | Soundview Home Loan Trus-SVHE 2005-B M2 03/01/2023 . | PAYDOUN 8,161 4,458 |. 0 0| 0| . 05/01/2035 . [1.A FM .
..83611M-JX-7 | Soundview Home Loan Trus-SVHE 2005-0PT4 03/27/2023 . | PAYDOUN ... ..233,484 . 178,615 |. 0 0| 0| . 12/25/2035 . [1.A FM .
..841215-AA-4 | Southaven Combined Cycle-SECURED ............... [..ccees . 02/15/2023 . | SINKING PAYMENT . 232,283 232,283 |.... .0 . 0 . . 0 . 08/15/2033 . [1.D FE .
..84858W-AA-4 |Spirit Airlines Pass Thr-FIRST LIEN .......... [....... . 02/15/2023 . | SINKING PAYMENT ......... 170,538 170,538 |.... .0 . w0 |erennnnn.. 170,538 .. 0 . 02/15/2030 . 1.G FE .
..85208N-AD-2 | Sprint Spectrum Co LLC /-FIRST LIEN .. [ IR . 03/20/2023 . | SINKING PAYMENT ......... .. 1,437,500 .0 . 0 |eeennn.. 1,437,500 .. 0 . 03/20/2025 . |2.A FE
..85235*-AA-6 | St Louis County Control Trust Certificat ... [....... . 03/15/2023 . | SINKING PAYMENT . ..273,853 .0 . 0 0 . 12/15/2036 . [1.G ........
..855541-AC-2 | SUNTRUST ADJUSTABLE RATE-SERIES 2007-S1 ..... |....... . 03/01/2023 . .0 . 0 0 . 01/01/2037 . [1.A FM .
..85671R-AA-8 | Starwood Mortgage Reside-STAR 2022-3 A1 ...... [....... . 03/01/2023 . | PAYDOUN ... . .0 . 0 0 . 03/01/2067 . [1.A FE .
..85571R-AB-6 | Starwood Mortgage Reside-STAR 2022-3 A2 ...... . |- 03/01/2023 . | PAYDOUN ... .. 160,961 . ......... 157,868 |.... .0 . 0 0 . 03/01/2067 . [1.C FE .
..85571R-AC-4 |Starwood Mortgage Reside-STAR 2022-3 A3 ...... . |- 03/01/2023 . | PAYDOUN ... 150,320 146,464 |.......... 147,077 |.... .0 . 0 0 . 03/01/2067 . [1.F FE .
..85573J-AA-4 | Starwood Mortgage Reside-STAR 2021-3 A1 03/01/2023 . | PAYDOUN 111,734 ..103,494 |. ..104,955 |. 0 0| 0| . 06/01/2056 . [1.A ........
..85573T-AA-2 | Starwood Mortgage Reside-STARWOOD MORTGA ... . 03/01/2023 . | PAYDOUN ... .. 639,554 639,554 639,544 |...........639,549 |.... 0. .0 . .639,554 |. 0. . 12/01/2066 . [1.A FE .
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..86212V-AA-2 |Store Master Funding I-V-STR 2016-1A A1 ..... [....... . 03/20/2023 . | PAYDOUN ... ... 58,253 ...58,253 ...58,240 |.... ..58,253 |.. . 10/20/2046 . [1.E FE ....
..86212V-AD-6 |Store Master Funding I-V-STR 2018-1A A1 ..... [....... . 03/20/2023 . | PAYDOUN ... ... 28,575 ...28,575 ...28,430 |.... ..28,575 |.. . 10/20/2048 . [1.A FE ....
..86212V-AE-4 |Store Master Funding I-V-SERIES 18-1A CL .... |[....... . 03/20/2023 . | PAYDOUN ... ... 33,125 ... 33,125 ...88,117 ... ..33,125 |.. . 10/20/2048 . [1.A FE ....
..86213C-AB-1 | STORE MASTER FUNDING LLC-SERIES 2015-1A ..... |....... . 03/20/2023 . | PAYDOUN ... .. 26,875 ...26,875 ...26,8%6 |.... ..26,875 |.. . 04/20/2045 . (1.E FE ....
..863572-LV-3 |Structured Asset Securit-SASC 1996-4 A ....... [....... . 03/01/2023 . | PAYDOUN ... ... 1,719 ....1,658 |.... 1,719 . 09/01/2031 . [1.A FM ...
..863579-C3-0 |Structured Adjustable Ra-SARM 2005-21 6A .... |....... . 03/01/2023 . | PAYDOUN ... ...10,790 ....9,203 |.... . 11/01/2035 . [1.A FM ...
..863579-J9-0 |Structured Adjustable Ra-SARM 2005-22 1A .... |....... . 02/01/2023 . | PAYDOUN ... . 12/01/2035 . [1.A FM ...
..863579-RP-5 |Structured Adjustable Ra-SARM 2005-11 1A ... |....... . 03/01/2023 . | PAYDOUN ... . 05/01/2035 . [1.A FM ...
..863579-SU-3 |Structured Adjustable Ra-SARM 2005-12 3A .... |....... . 03/01/2023 . | PAYDOUN ... . 06/01/2035 . [1.A FM ....
..863579-UL-0 |Structured Adjustable Ra-SARM 2005-15 1A .... 03/01/2023 . | PAYDOUN . 07/01/2035 . [1.A FM ...
..863579-W-0 |Structured Adjustable Ra-SARM 2005-15 4A ... 03/01/2023 . | PAYDOUN . 07/01/2035 . [1.A FM ...

..863579-VH-8 |Structured Adjustable Ra-SARM 2005-17 1A .... 03/01/2023 . | PAYDOUN . 08/01/2035 . [1.A FM .

..863579-VIi-5 |Structured Adjustable Ra-SARM 2005-17 BA .... |....... . 03/25/2023 . | PAYDOUN ... . 08/25/2035 . [1.A FM .

..863579-XC-7 |Structured Adjustable Ra-SARM 2005 - 18 ..... |....... . 02/01/2023 . | PAYDOUN ... . 09/01/2035 . [1.A FM .

..863579-XR-4 |Structured Adjustable Ra-SARM 2005-18 8A .... |....... . 03/01/2023 . | PAYDOUN ... . 09/01/2035 . [1.A FM .

..863579-ZL-5 |Structured Adjustable Ra-SARM 2005-20 3A .... |....... . 03/01/2023 . | PAYDOUN ... . 10/01/2035 . [1.A FM .

..86358R-DX-2 |Structured Asset Securit-SASC 2001-SB1 A .... [....... . 03/01/2023 . | PAYDOUN ... . 08/01/2031 . [1.A FM .
..B6358R-XY-8 |Structured Asset Securit-SASC 2002-AL1 A ... [....... . 03/01/2023 . | PAYDOUN ... . 02/01/2032 . [6. * .......
..86358R-XZ-5 |Structured Asset Securit-SASC 2002-AL1 A .... [....... . 02/01/2023 . | PAYDOUN ... . 02/01/2032 . [6. * .......

..86358R-YB-7 |Structured Asset Securit-SASC 2002-AL1 A .... |....... . 03/01/2023 . [PAYDOIN ... . 02/01/2032 .
..86359A-ME-0 | Structured Asset Securit-SASC 2003-AL1 A .. 03/01/2023 . | PAYDOUN . 04/01/2031 . (6
..86359A-MG-5 | Structured Asset Securit-SASC 2003-AL1 A .. 03/01/2023 . | PAYDOUN . 04/01/2031 . (6
..86359A-IIR-0 | Structured Asset Securit-SASC 2003-AL2 A .. 03/01/2023 . | PAYDOUN . 01/01/2031 . (6
..86359A-IIT-6 | Structured Asset Securit-SASC 2003-AL2 A .. - |- 03/25/2023 . [ PAYDONN . 01/25/2031 . |6.
..86350B-4U-2 |Structured Asset Securit-SASC 2005-4XS 1 .... |....... |- 03/01/2023 . [ PAYDONN . 03/01/2035 . | 1.
..86359B-LE-9 |Structured Adjustable Ra-SARM 2004-2 4A1 .... |....... . 03/01/2023 . [PAYDOIN ... . 03/01/2034 . |1
..B6350F-AB-8 |Structured Asset Securit-SASC 2006-S2 A2 .... |....... . 03/25/2023 . [PAYDOIN ... . 06/25/2036 . |1
..86359L-NA-3 | Structured Asset Mortgag-SAMI 2005-AR6 2 .... |....... . 03/27/2023 . [PAYDOIN ... . 09/25/2045 . |1
..86360B-AG-3 |Structured Adjustable Ra-SARM 2006-4 4A1 ... |....... . 03/01/2023 . [ PAYDOIN ... . . . 05/01/2036 . |1
..86360B-AJ-7 |Structured Adjustable Ra-SARM 2006-4 5A1 .... |....... . 03/01/2023 . [PAYDOIN ... .. 49,121 . ...38,333 | . 05/01/2036 . |1
..86363B-AA-3 | Structured Asset Securit-SASC 2007-RM1 A ... |....... . 03/27/2023 . [PAYDOIN ... 7,167,892 .7,167,892 .6,773,658 |........6,840,734 |.... . 05/25/2047 . |1.E FE ...
..86363G-AF-1 | Structured Adjustable Ra-SARM 2007-3 3A1 .. 03/01/2023 . | PAYDOIN .. . 177,701 ...88,719 |. ...88,731 . 04/01/2047 . |1.A FM ...
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..86669P-AA-3 |Sun Country Pass Through Series 2022-1A
..866690-AA-1 | Sun Country Pass Through Series 2022-1B
..86744V-AA-9 |Helios Issuer LLC-SNVA 2022-B A .
..86744V-AB-7 |Helios Issuer LLC-SNVA 2022-B B ..

0O 0O 0O 0O 0000000000000 O0OO0OO0DO0OO0O0DO0OOODOODODOODOOO OO0 O OO O O

0O 0O 000 0000000000000 OO OO O O

..86744W-AA-7 | Sunnova Helios X Issuer -SNVA 2022-C A ....... |....... . 03/20/2023 . [ PAYDOIN ... ... 84,507 . 11/22/2049 . |1.D FE ...
..86772R-AA-3 | Sunrun Jupiter Issuer 20-SUNRN 2022-1A A ... |....... . 01/30/2023 . [ PAYDONN ... 40,511 . 07/30/2057 . [1.G PL .

..86909#-AA-5 | Susquehanna (18 Properti Trust Certifica ... |....... . 03/23/2023 . [SINKING PAYMENT . ... 47,773 . 12/23/2036 . [1.G ........
..869507-AA-1 | SUTTONPARK STRUCTURED SE-SERIES 17-1A CL ... |....... . 03/15/2023 . [PAYDOIN ... ... 63,812 . 01/15/2071 . |1.A FE ...
..872225-AD-9 | TBW Mor tgage-Backed Trus-TBW 2006-5 A3 ...... |....... . 03/01/2023 . [ PAYDOIN ... ..361,180 . . 11/01/2036 . |1.A FM .

..87222E-AB-4 | TBW Mor tgage-Backed Trus-TBW 2007-1 A2 ...... |....... . 03/27/2023 . [PAYDOIN ... ... 33,034 ...33,034 . 03/25/2037 . |1.A FM ...
..87222E-AC-2 | TBW Mor tgage-Backed Trus-TBIW 2007-1 A3 ...... . |- 03/01/2023 . [PAYDOIN ... ... 35,380 |... ...35,380 0 ...0 ....79 . 03/01/2037 . |1.AFM ....
..87264A-BF-1 | T-Mobile USA Inc-FIRST LIEN .... - |- 03/20/2023 . [ VARIOUS ... 23,103,900 |....... 25,000,000 ...0 ... (4,326,162) ... (4,326,162) ...422,483 |. 04/15/2030 . [2.C FE ....
..87264A-C0-6 | T-Mobile USA Inc-FIRST LIEN .... 03/20/2023 . | GOLDMAN . 8,271,700 10,000,000 ..9,607,226 |. 9,711,170 |. 0 .9,717,514 ... (1,445,814) (... (1,445,814) |.. 140,250 |. 03/15/2032 . [2.C FE ....
..B7265K-AE-2 | Sixth Street Specialty L-SENIOR UNSECURE .... . 01/22/2023 . [MATURITY ....oevveennnnes 30,000,000 §....... 30,000,000 |....... 29,990,700 |....... 29,999,162 |.... 20 fos 30,000,000 ). .0 ... 2.0 ... .. 675,000 |. 01/22/2023 . [2.C FE ....
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..87267C-AA-6 | TRP 2021 LLC-TRP 2021-1 A ...ccoevieeieiiiiieeees e . 03/17/2023 . | PAYDOUN 146,765 .0 . 0 0 e . 06/19/2051 . [1.F FE ....
..87329#-AA-5 | TTGA SBIC FEEDER FUND LP 6.00 12/31/2035 .... |....... . 03/31/2023 . | CA_CASH_CLOSE . 953, 124 .0 . 0 0 . 12/31/2035 . (2.B PL ....
..87342R-AC-8 | TACO BELL FUNDING LLC-SERIES 2016-1A CLA .... |....... . 02/25/2023 . | PAYDOUN ... .0 . 0 0 e . 05/25/2046 . (2.B FE ....
..87342R-AF-1 | Taco Bel| Funding LLC-BELL 2018-1AW A2W ..... |....... . 02/25/2023 . | PAYDOUN ... .0 . 0 0 e . 11/25/2048 . [1.C FE ....
..87407R-AA-4 | TAL Advantage VII LLC-TAL 2020-1A A ... [.eennn . 03/20/2023 . | PAYDOUN ... . .0 . 0 0 . 09/20/2045 . [1.F FE ....
..87407R-AC-0 | TAL Advantage VII LLC-TAL 2020-1A B .......... [..ccoen . 03/20/2023 . | PAYDOUN ... ..110,623 |.... .0 . 0 ....0 . 09/20/2045 . (2.B FE ....
..875484-AL-1 |Tanger Properties LP-SENIOR UNSECURED ........ |[....... . 03/20/2023 . | GOLDMAN 4,715,491 |.... .0 . 0 ... (1,072,561) . 09/01/2031 . [2.C FE ....
..87819#-AA-2 | TD Bank (Miami, FL) CTL Trust Certificat .... [....... . 03/15/2023 . | SINKING PAYMENT . ... 42,085 |.... .0 . PN PO 11 T ORI | B N 0 . 01/15/2038 . [1.D ........
..881561-LE-2 | Terwin Mortgage Trust Se-TMTS 2004-11HE ..... |....... . 03/27/2023 . | PAYDOUN ... .0 . 0 .0 . . 10/25/2035 . [1.A FM .
..881561-LR-3 | Terwin Mortgage Trust 20-TMTS 2004-19HE ... 03/27/2023 . | PAYDOUN 0 0| 0| . 10/25/2034 . [1.A FM .
..881561-VY-7 | Terwin Mortgage Trust Se-TMTS 2005-12AL ... 03/01/2023 . | PAYDOUN 0 0| 0| . 07/01/2036 . [1.A FM .
..88156E-AB-2 | Terwin Mortgage Trust 20-TMTS 2006-17HE ... 03/27/2023 . | PAYDOUN 0 0| 0| . 01/25/2038 . [1.A FM .
..88157V-AB-3 | Terwin Mortgage Trust 20-TMTS 2007-6ALT ..... |....... . 03/27/2023 . | PAYDOUN ... .0 . 0 0 . 08/25/2038 . [1.A FM .
..885220-DX-8 | Thornburg Mortgage Secur-TMST 2003-4 M1 ...... [....... . 03/25/2023 . | PAYDOUN ... .0 . 0 0 . 09/25/2043 . [1.A FM .
..885220-GB-3 | Thornburg Mor tgage Secur-TMST 2004-4 1A ...... [....... . 03/25/2023 . | PAYDOUN ... .0 . 0 0 . 12/25/2044 . [1.A FM
..885220-GK-3 | Thornburg Mor tgage Secur-TMST 2004-4 5A ...... |....... . 03/01/2023 . | PAYDOUN ... .0 . 0 0 . 12/01/2044 . (1.A FM .
..885220-HM-8 | Thornburg Mor tgage Secur-TMST 2005-2 A1 ...... [....... . 03/27/2023 . | PAYDOUN ... . . .0 . 0 0 . 07/25/2045 . [1.A FM .
..885220-KWW-2 | Thornburg Mor tgage Secur-TMST 2006-2 A2B .... |....... . 03/27/2023 . | PAYDOUN ... ... 68,198 ...63,110 |.... .0 . 0 0 . 04/25/2036 . [1.A FM .
..89171D-AD-9 | Towd Point Mortgage Trus-TPMT 2015-1 A4 ..... |....... . 03/01/2023 . | PAYDOUN ... . 1,280,823 A ........ 1,288,953 |.... .0 . 0 ....0 . 10/01/2053 . [1.A ........
..89172P-AE-9 | Towd Point Mortgage Trus-TPMT 2016-2 B1 ..... |....... . 02/22/2023 . | CITIGROUP GLOBAL MAR ... |.... 19,030,979 |.......20,978,000 |....... 19,973,846 |.......20,334,455 |.... .0 . 0 ... (1,319,670) . 08/01/2085 . [1.A ........
..89441#-AA-4 | Traverse City Control Tr Trust Certifica . 03/15/2023 . [ SINKING PAYMENT . .93,232 ...04,164 |. ...94,923 |. 0 0| ..93,232 0 . 11/15/2039 . (1.
..89609M-AA-7 | Tribute Rail LLC-TRP 2022-1 A 03/17/2023 . | PAYDOUN 53,675 42,627 | 0 0| 53,675 0| . 05/17/2062 .
..89609V-AB-5 | Tribute Rail LLC-TRP 2022-1B .. 01/17/2023 . | PAYDOUN ..7,606 .7,605 |. I & 0 0| . 7,606 0| . 05/17/2052 .
..89655Y-AA-4 | TRINITY RAIL LEASING L.P-SERIES 2009-1A . |- 03/16/2023 . | PAYDOUN 329,768 ..332,361 | .(2,593) | 0 0| .329,768 0| . 11/16/2039 . |2.C FE
..89656C-AA-1 | Trinity Rail Leasing 201-TRL 2010-1A A . . |- 03/16/2023 . | PAYDOUN .. 540,946 ..540,946 ..555,095 |. .. (14,149) |. 0 0| .540,946 0| . 10/16/2040 . [1.F FE
..B9656R-AA-8 | Trinity Rail Leasing 202-TRL 2022-1 A ........ [....... . 03/21/2023 . | PAYDOUN ... ... 66,101 ...66,101 ...66,099 |.... .0 . 0 ..66,101 |.. 0 . 05/20/2052 . [1.F FE
..89657A-AC-0 |Trinity Rail Leasing 201-TRL 2020-1A A ...... [....... . 03/17/2023 . | PAYDOUN ... .. 169,406 ..169,375 |.... .0 . 0 .169,406 |.. 0 . 10/17/2050 . [1.F FE .
..89657B-AA-2 | Trinity Rail Leasing 201-TRL 2019-1A A ...... [....... . 03/17/2023 . | PAYDOUN ... ..580,899 ..557,743 |.... .0 . 0 .580,899 |.. 0 . 04/17/2049 . (1.F FE .
..89657B-AB-0 | Trinity Rail Leasing 201-TRL 2019-2A A1 ..... [....... . 03/17/2023 . | PAYDON ... ..506,098 |.... .0 . 0 .506,174 |.. 0 . 10/18/2049 . [1.F FE .
..89680H-AA-0 | Triton Container Finance-TCF 2020-1A A ....... [....... . 03/20/2023 . | PAYDOUN ... . 171,007 |.... .0 . 0 .200,494 |.. 0 . 09/20/2045 .
..89680H-AB-8 | Triton Container Finance-TCF 2020-1A B ....... [....... . 03/20/2023 . | PAYDOUN ... ...62,847 |.... .0 . 0 ..68,000 |.. 0 . 09/20/2045 .
..89683L-AA-8 | TRP - TRIP Rail Master F-TRP 2021-2 A ... 03/17/2023 . | PAYDOUN . . K ...19,806 |. 0 0| ..83,769 0| . 06/19/2061 .
..898813-AL-4 | Tucson Electric Power Co-SENIOR UNSECURE .. 03/15/2023 . [MATURITY .... ..7,000,000 ..6,977,250 |. .6,99,220 |. 0 0| .7,000,000 0| . 03/15/2023 .
..90229%-AA-4 12015 ESA Project Company Senior Secured . 03/31/2023 . [ SINKING PAYMENT . ..261,138 ..261,138 |. 0 0| 0| . 06/30/2031 .
..902538-AA-1 |UA (Portland OR) CTL Pas Trust Certifica 03/15/2023 . [ SINKING PAYMENT . ..215,905 ..218,038 |. 0 0| 0| . 02/15/2082 .
..90270Y-BF-5 | UBS-BARCLAYS COMMERCIAL -UBSBB 2013-C5 A .. 03/31/2023 . [PAYDOIN ......... .. 141,925 ..133,864 |. 0 0| 0| . 03/01/2046 .
..00272*-AA-0 |UHC (Senior Note) CTL Pa Trust Certifica .... [....... . 03/15/2023 . | SINKING PAYMENT . ...56,337 ...56,337 |.... .0 . 0 0 . 05/15/2033 .
..90319#-AA-1 |UOA Fayetteville (Univer Senior Secured ...... [....... . 03/15/2023 . | SINKING PAYMENT . .. 111,568 |.... .0 . 0 0 . 03/15/2041 .
..903520-AD-6 | ITE Rail Fund Levered LP-SERIES 21-1A CL .... |....... . 03/28/2023 . 215,977 |.... .0 . 0 0 . 02/28/2051 .
..90378@-AA-1 |U.S. Department of Agric Trust Certifica .... [....... . 03/15/2023 . | SINKING PAYMENT ......... ...44,576 |.... .0 . 0 0 . 04/15/2038 .
..90783T-AA-8 |Union Pacific Railroad C-FIRST LIEN ........... [....... . 01/02/2023 . | SINKING PAYMENT ......... .. 144,293 |.... .0 . 0 0 . 07/02/2025 .
..90783X-AA-9 |Union Pacific Railroad C-FIRST LIEN ........... [....... . 01/02/2023 . | SINKING PAYMENT ......... 349,130 |.... .0 . 0 0 . 01/02/2031 .
..900319-AA-3 |UNITED AIR 2013-1 A PTT-FIRST LIEN ............ . |- 02/15/2023 . [SINKING PAYMENT ......... 174,491 .0 . 0 0 . 08/15/2025 .
..909320-AA-4 | UNITED AIR 2014-2 A PASS THRU TR-1ST LIE .... . |- 03/03/2023 . [SINKING PAYMENT .0 . 0 0 . 09/03/2026 .
..91841@-AA-8 |Virginia (Lafayette, IN) Trust Certifica . 03/15/2023 . [ SINKING PAYMENT . 0 0| 0| . 08/15/2036 .
..91845#-AA-2 | VZ (Senior Note) CTL Pas Trust Certifica .... . 03/15/2023 . | SINKING PAYMENT 0. .0 0. . 05/15/2035 .
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..91854%-AA-4 |VZ (Irving TX)(Senior No Trust Certifica .... [....... . 03/15/2023 . | SINKING PAYMENT ......... ... 88,677 ...88,677 ...88,677 |.... .0 .0 . 0 ..88,677 |.. . 08/15/2036 . [2.A ........
..91855%-AA-3 | VA (Ponce, PR) CTL Trust Certificate ......... [....... . 03/15/2023 . | SINKING PAYMENT ......... ... 54,900 ...54,900 |.... .0 ] .0 . 0 . 08/15/2042 . (1.B ........
..018620-AA-2 |Viva Capital 3 LS 2021 L Viva Term Note ..... [....... . 03/31/2023 . | CA_CASH_CLOSE . . 2,656,481 . 2,536,355 |.... ... (4,000) |. .0 . 0 . 10/15/2031 . [1.G PL .
..92212K-AA-4 | Vantage Data Centers Iss-VDC 2019-1A A2 ..... |....... . 03/15/2023 . | PAYDOUN ... 22,500 ...22,500 |.... .0 . 0 . 07/15/2044 . (1.G FE .
..92257B-AA-0 |Velocity Commercial Capi-VCC 2022-3 A ........ [....... . 03/01/2023 . | PAYDOUN ... ..216,141 ..215,774 |.... .0 . 0 . 06/01/2052 . [1.A FE .
..92257B-AE-2 |Velocity Commercial Capi-VCC 2022-3 M4 ....... [....... . 01/01/2023 . | PAYDOUN ... ... 16,440 ... 16,191 ... .0 . 0 . 06/01/2052 . |3.B FE
..92257C-AA-8 |Velocity Commercial Capi-VCC 2019-1 A ........ [....... . 03/01/2023 . | PAYDOUN ... ... 50,906 ...50,908 |.... .0 . 0 . 03/01/2049 . [1.A FE .
..92258X-AA-1 | Velocity Commercial Capi-VCC 2022-1 A ........ [....... . 03/01/2023 . | PAYDOUN ... ... 52,175 ...51,891 |.... .0 . 0 . 02/01/2052 . (1.A FE .
..92258X-AB-9 |Velocity Commercial Capi-VCC 2022-1 M1 ....... [....... . 03/01/2023 . | PAYDOUN ... ..219,221 ..217,307 |.... .0 . 0 . 02/01/2052 . (1.D FE .
..92250U-AA-6 | Velocity Commercial Capi-VCC 2022-2 A 03/01/2023 . | PAYDOUN 63,748 63,739 |. 0 0| .. . 04/01/2052 . [1.A FE .
..92259V-AA-4 |Velocity Commercial Capi-VCC 2023-1 A ... 03/01/2023 . | PAYDOUN .. 147,509 L0 0 0| 0 I . 01/01/2053 . [1.A FE .
..92343V-GJ-7 | Verizon Communications |-SENIOR UNSECURE 03/20/2023 . | GOLDMAN . 8,359,800 .9,965,472 |. 0 0| ... (1,606,716) |... (1,606,716) |.. . 03/21/2031 . |2.A FE
..92343V-GN-8 | Verizon Communications |-SENIOR UNSECURE .... |....... . 03/20/2023 . | VARIOUS ... 8,054,200 .0 . 0 e 9,656,344 |.. ... (1,602,144) |... (1,602, 144) . 03/15/2032 . |2.A FE
..92537M-AA-8 | Verus Securitization Tru-VERUS 2019-INV3 .... |....... . 03/01/2023 . | PAYDOUN ... .. 753,362 |...........753,362 |...........744,886 |.......... 747,600 |.........ennQ forniiniins 5,762 |. .0 . 0 .753,362 |.. 0 e ...0 . 11/01/2059 . [1.A FE .
..92538K-AB-9 | Verus Securitization Tru-VERUS 2021-5 A2 ... |....... . 03/01/2023 . | PAYDOUN ... .. 102,276 ... 16,556 |. .0 . 0 102,276 |.. ...0 . 09/01/2066 . [1.C FE .
..925380-AA-8 |Verus Securitization Tru-VERUS 2021-7 A1 ... [....... . 03/01/2023 . | VARIOUS ... 28,673,529 .0 . 0 ,504,638 |.. ... (2,921,100) . 10/01/2066 . [1.A FE .
..92539A-AA-2 |Verus Securitization Tru-VERUS 2022-6 A1 .... |....... . 03/01/2023 . | PAYDOUN ... ... 114,424 .0 . 0 . 06/01/2067 . [1.A FE .
..92530A-AB-0 |Verus Securitization Tru-VERUS 2022-6 A2 .... |....... . 03/01/2023 . | PAYDOUN ... .. 116,456 .0 . 0 0 . 06/01/2067 . 1.C FE ....
..92530B-AB-8 |Verus Securitization Tru-VERUS 2023-1 A2 .... |....... . 03/01/2023 . | PAYDOUN ... ... 36,640 .0 . 0 0 . 12/01/2067 . [1.C FE ....
..92530J-AA-3 | Verus Securitization Tru-VERUS 2022-INV1 .... |....... . 03/01/2023 . | PAYDOUN ... .0 . 0 0 . 08/01/2067 . [1.A FE ....
..92539J-AB-1 |Verus Securitization Tru-VERUS 2022-INV1 .. 03/01/2023 . | PAYDOUN 0 0| 0| . 08/01/2067 . [1.C FE ....
.. 92530J-AC-9 |Verus Securitization Tru-VERUS 2022-INV1 .. 03/01/2023 . | PAYDOUN 0 0| 0| . 08/01/2067 . [1.F FE ....
..92530N-AA-4 |Verus Securitization Tru-VERUS 2022-7 A1 .. 03/01/2023 . | PAYDOUN ...0 ] 0 0| 0 . 07/01/2067 . (1.A FE ....
..92530N-AB-2 |Verus Securitization Tru-VERUS 2022-7 A2 .. . |- 03/01/2023 . | PAYDOWN K K ..1,070 | 0 0| 0| . 07/01/2067 . (1.B FE ....
..92556H-AB-3 | ViacomCBS Inc-SENIOR UNSECURED . . |- 03/20/2023 . | GOLDMAN . 8,973,000 10,000,000 .11,485,900 |. 11,345,088 |. .. (34,928) |. 0 0| 11,310, 160 (2,337,160) |. . 01/15/2031 . 2.B FE ....
..920227-4T-0 | WaMu Mor tgage Pass-Throu-WAMU 2003-84 2A .... |....... . 03/01/2023 . |PAYDOIN .oovvvvviiiiiiiiins e | 5,042 |oeeiiininns 5,042 [ounnnnne 5,062 |............. 5,050 |.... .0 . w0 e 5,042 |.. . 06/01/2033 . [1.A FM ...
..920227-R5-7 |WaMu Mor tgage Pass-Throu-WAMU 2003-AR5 A ... |....... . 03/01/2023 . | PAYDOUN ... ... 76,023 ...76,023 ...62,149 |............66,923 |.... .0 . 0 ..76,023 |.. . 06/01/2033 . [1.A FM .
..92022F-3N-6 | WaMu Mor tgage Pass-Throu-WAMU 2005-AR12 ..... |....... . 03/01/2023 . | PAYDOUN ... ... 41,182 ...41,182 ...39,998 |.... .0 . 0 . 10/01/2035 . [1.A FM .
.. 92922F-30-9 | WaMu Mor tgage Pass-Throu-WAMU 2005-AR12 ..... |....... . 03/01/2023 . |PAYDOIN .ooovvviiiiiiiiiins oo e 1,377 ... 1,377 L1871 .0 . 0 . 09/01/2035 . [1.A FM .
..92022F-7C-6 | WaMu Mor tgage Pass-Throu-WAMU 2005-AR16 ..... |....... . 03/01/2023 . | PAYDOUN ... ... 60,927 ...50,962 |.... .0 . 0 . 12/01/2035 . [1.A FM .
..92022F-8T-8 | WaMu Mor tgage Pass-Throu-WAMU 2005-AR18 ..... |....... . 03/01/2023 . | PAYDOUN ... .. 13,965 ...13,867 |.... .0 . 0 . 01/01/2036 . [1.A FM .
..92022F-GY-8 | WaMu Mor tgage Pass-Throu-WAMU 2003-S11 3 .. 03/25/2023 . | PAYDOUN 12,396 12,513 | 0 0| . 11/25/2033 . [1.A FM .
.. 92022F-J5-8 | WaMu Mor tgage Pass-Throu-WAMU 2005-AR6 2 .. 03/25/2023 . | PAYDOUN .. 140,252 |. 0 0| . 04/25/2045 . [1.A FM .
..92925C-CC-4 | WaMu Mor tgage Pass-Throu-WAMU 2006-AR1 1 .. 03/01/2023 . | PAYDOUN L7,727 | 0 0| . 01/01/2046 . [1.A FM .
.. 92025G-AD-5 | WaMu Mor tgage Pass-Throu-WAMU 2006-AR16 ... 03/01/2023 . | PAYDOUN 19,355 0 0| . 12/01/2036 . |3.C FM
..92025V-AF-7 | WaMu Mor tgage Pass-Throu-WAMU 2007-HY1 2 .. 03/01/2023 . | PAYDOUN 23,958 0 0| . 02/01/2037 . [1.G FM .
.. 92025V-AP-5 | WaMu Mor tgage Pass-Throu-WAMU 2007-HY1 5 .... |....... . 03/01/2023 . | PAYDOUN ... ...47,387 |.... .0 . 0 . 02/01/2087 . [1.A FM .
..92027X-AC-8 | WAMU MORTGAGE PASS-THROU-SERIES 2007-HY6 .... |....... . 03/01/2023 . | PAYDOUN ... ...28,209 |.... .0 . 0 . 06/01/2037 . [1.A FM .
..92036U-AJ-8 | WP Carey Inc-SENIOR UNSECURED ..........cceeveuns [erreenn . 01/31/2023 . .1,198,857 |.... .0 . 0 . 02/01/2032 . |2.B FE
..92030F-AT-6 | WFRBS Commercial Mortgag-lFRBS 2014-C21 ...... [....... . 02/01/2023 . | PAYDOUN ... . ... 14,5% |.... .0 . 0 . 08/01/2047 . (1.A ........
..92043G-AA-9 |WR Grace Holdings LLC-SENIOR UNSECURED ....... [....... . 01/26/2023 . [MORGAN ... . 2,511,150 .3,020,214 |.... .0 . 0 . 08/15/2029 . |4.C FE
..92977Y-Bli-0 |Wachovia Mortgage Loan T-WMLT 2005-B 2A4 .... |....... . 03/01/2023 . |PAYDOUN .oovvvviviiiiiiiins e e 5,004 L4759 | .0 . 0 . 10/01/2035 . [1.A FM .
..92079D-AC-9 |Wachovia Mortgage Loan T-WMLT 2007-A 2A1 .... . |- 03/01/2023 . | PAYDOUN ... ... 37,618 ...33,566 |.... .0 . 0 . 03/01/2037 .
..92981@-AA-6 | WEC 99J-58 LLC Senior Secured Note ............ . |- 03/15/2023 . [SINKING PAYMENT ......... .. 30,906 .0 . 0 . 09/15/2030 .
..92082@-AA-5 | Vlec 2000B-CSF-11 LLC Senior Secured Note 03/15/2023 . [ SINKING PAYMENT . 31,784 0 0| . 09/15/2030 .
..92983*-AA-6 | WEC 99J-4 LLC Senior Secured Note .. . 03/15/2023 . | SINKING PAYMENT ......... .. 18,987 0. .0 . . 09/15/2034 .
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..92090G-AD-5 |WaMu Mor tgage Pass-Throu-WAMU 2007-HY5 2 ... |....... . 03/01/2023 . |PAYDOUN ...oovvvviviiiiiinns Jooeeeeiieiiieeieenes Joeennnnn 133,055 [0l 133,055 |l 128,199 .l 132,663 [ounnviiininnnn O o 1,202 |. 1,202 | 0 .0 . 1,349 |. 05/01/2037 . |2.A FM ....
..92990G-AG-8 | WaMu Mor tgage Pass-Throu-WAMU 2007-HY5 2 .... |....... . 03/01/2023 . | PAYDOUN ... ... 10,834 |. . 10,834 |... 0 0 ...481 |. 05/01/2037 . [1.A FM ....
..92090G-AJ-2 | WaMu Mor tgage Pass-Throu-WAMU 2007-HY5 3 .... |....... . 03/01/2023 . | PAYDOUN ... ... 490 | 0 0 . 05/01/2087 . [1.AFM ...
..933636-AA-0 | WaMu Mor tgage Pass-Throu-WAMU 2007-HY4 1 .... |....... . 03/01/2023 . | PAYDOUN ... .. 378 | 0 0 . 04/01/2037 . [1.A FM ...
..933636-AG-7 |WaMu Mor tgage Pass-Throu-WAMU 2007-HY4 3 ... |....... . 03/01/2023 . | PAYDOUN ... 0 0 . 04/01/2037 . (3.B FM ...
..933636-AL-6 | WAMU MORTGAGE PASS-THROU-SERIES 2007-HY4 .... |....... . 03/01/2023 . | PAYDOUN ... 0 0 . 11/01/2036 . [3.A FM ....
..933638-AA-6 | WaMu Mor tgage Pass-Throu-WAMU 2006-AR19 ..... |....... . 03/01/2023 . | PAYDOUN ... 0 0 . 01/01/2047 . (1.EFM ....
..93363E-AB-1 | WaMu Mor tgage Pass-Throu-WAMU 2006-AR10 ..... |....... . 03/01/2023 . | PAYDOUN ... 0 0 . 09/01/2036 . [2.C FM ...
..93363N-AB-1 | WaMu Mor tgage Pass-Throu-WAMU 2006-AR12 ..... |....... . 03/01/2023 . | PAYDOUN ... 0 0 . 10/01/2036 . [3.A FM ....
..93363P-AA-8 | VWaMu Mor tgage Pass-Throu-WAMU 2006-AR14 ... 03/01/2023 . | PAYDOUN 0| 0| . 1170172036 . [1.A FM ...
..93363P-AC-4 | WaMu Mor tgage Pass-Throu-WAMU 2006-AR14 ... 03/01/2023 . | PAYDOUN 0| 0| . 11/01/2036 . [3.A FM ....
..93363P-AD-2 | WaMu Mor tgage Pass-Throu-WAMU 2006-AR14 ... 03/01/2023 . | PAYDOUN 0| 0| . 11/01/2036 . [1.A FM ...
..93364F-AH-4 | WaMu Mor tgage Pass-Throu-WAMU 2007-HY7 3 .... |....... . 03/01/2023 . | PAYDOUN ... 0 0 . 07/01/2087 . [4.C FM ....
..939336-TX-1 |Washington Mutual MSC Mo-WAWMS 2003-MS7 ..... |....... . 03/01/2023 . | PAYDOUN ... 0 0 . 03/01/2033 . [1.A FM ...
..939336-X9-9 | WaMu Mor tgage Pass-Throu-WAMU 2005-ART A ... |....... . 03/25/2023 . | PAYDOUN ... 0 0 . 01/25/2045 . [1.A FM ...
..93934F-KP-6 | Washington Mutual Mortga-WMALT 2006-1 3A .... |....... . 03/01/2023 . | PAYDOUN ... 0 0 . 02/01/2036 . (4.B FM ....
..93934F-MD-1 | Washington Mutual Mortga-WMALT 2006-2 2C .... |....... . 03/01/2023 . | PAYDOUN ... 0 0 . 03/01/2036 . [3.A FM ....
.. 93934N-AC-9 |Washington Mutual Mortga-WMALT 2006-5 1A .... |....... . 03/01/2023 . | PAYDOUN ... 0 0 . 07/01/2036 . (4.B FM ....
..93934N-AR-6 | Washington Mutual Mortga-WMALT 2006-5 2 .... |....... . 03/25/2023 . | PAYDOUN ... 0 0 . 07/25/2036 . [1.A FM ....
..93936N-AA-1 | Washington Mutual Mortga-WMALT 2007-4 1A .... |....... . 03/01/2023 . | PAYDOUN ... 0 0 . 06/01/2037 . (3.B FM ....
..943531I-AA-3 | WAVE 2017-1 TRUST-WAAV 2017-1A A ... 03/15/2023 . | PAYDOUN ... 847 .847 847 |. ....847 | 0| ....847 0| . 11/15/2042 . (2.B FE ....
.. 94354K-AA-8 | WAVE 2019-1 LLC-WAAV 2019-1 A ... 03/15/2023 . | PAYDOUN .. 133,634 ..133,634 ..133,629 |. ..133,632 |. 0| .133,634 0| . 09/15/2044 . 2.A FE .
.. 94945P-AA-3 | Welk Resorts 2017-A LLC-WLKRG 2017-AA A 03/15/2023 . | PAYDOUN .. 170,685 . 170,685 . 170,668 |. ..170,635 |. 0| 170,685 0| . 06/15/2083 . 1.F FE .
..94984D-AC-8 |Wells Fargo Mortgage Bac-WFMBS 2006-AR13 .. . |- 03/01/2023 . | PAYDOWN .5,588 4,018 |. 5,133 | 0| .5,600 0| . 09/01/2036 . [1.A FM .
..94985A-AA-7 |Wells Fargo Mortgage Bac-WFMBS 2006-AR15 .. . |- 03/01/2023 . | PAYDOUN .2,701 .2,516 |. . 2,667 |. 0| .2,3%4 . 10/01/2036 . (3.B FM .
..94986C-AA-2 |Wells Fargo Mortgage Bac-WFMBS 2007-AR4 ..... |....... . 03/01/2023 . | PAYDOUN ... ... 22,353 ...18,637 |............20,338 |.... 0 ..21,101 . 08/01/2037 . [1.A FM .
..04986M-AA-0 |Wells Fargo Mortgage Bac-WFMBS 2007-AR10 .... |....... . 03/01/2023 . | PAYDOUN ... ..227,975 ..221,360 |.... 0 . 01/01/2038 . 3.C FM .
..94986M-AF-9 |Wells Fargo Mortgage Bac-WFMBS 2007-AR10 .... |....... . 03/01/2023 . | PAYDOUN ... ...15,931 ...13,990 |.... 0 . 01/01/2038 . [1.A FM .
..94989D-AV-1 |Wells Fargo Commercial M-WFCM 2015-C27 A .... |....... . 01/01/2023 . | PAYDOUN ... ...41,053 ...40,809 |.... 0 . 02/01/2048 . [1.A ........
..94989Y-AY-9 |Wells Fargo Commercial M-WFCM 2016-C32 A .... |....... . 03/01/2023 . | PAYDOUN ... ...67,412 ...67,595 |.... 0 . 01/01/2089 . [1.A ........
..95002F-AA-2 |Wells Fargo Mortgage Bac-WFMBS 2019-4 A1 .... |....... . 03/01/2023 . | PAYDOUN ... . . .eeee.....60,870 |.... 0 . 09/01/2049 . [1.A ........
..95002K-AA-1 | Wells Fargo Mortgage Bac-WFMBS 2020-1 A1 03/01/2023 . | PAYDOUN .34,355 ... 34,763 |. ...34,988 |. 0| . 12/01/2049 .
..950400-AM-6 | Vel ltower Inc-SENIOR UNSECURED ... 03/20/2023 . | GOLDMAN . 4,089,900 ..4,981,250 |. . 4,982,926 |. 0| . 06/01/2031 .
..95058X-AE-8 |Wendy's Funding LLC-WEN 2018-1A A2I1 . 03/15/2023 . | PAYDOUN 20,000 0| . 03/15/2048 .
..95058X-AG-3 |Wendy's Funding LLC-WEN 2019-1A A2l .. 03/15/2023 . | PAYDOUN 0| 0| . 06/15/2049 .
..95058X-AL-2 |VWendy's Funding LLC-WEN 2021-1A A2I1 . 03/15/2023 . | PAYDOUN . K 0| 0 . 06/15/2061 .
..958102-AR-6 | Western Digital Corp-SENIOR UNSECURED ........ [....... . 0173172023 . | GOLDMAN ....evvvvvvvnnnnnnnn Jooveneeieeenenenenes [0 7,625,356 | 10,000,000 9,734,959 |.... w0 ] 9,737,281 .. ... (2,111,925) . 02/01/2032 .
..96034L-AA-9 |VWestgate Resorts 2020-1 -WESTR 2020-1A A .... |....... . 03/01/2023 . | PAYDOWN ..426,529 ..426,447 |.... 0 .426,529 |.. 0 . 03/01/2034 .
..96038#-AA-8 |Westin (St Louis MO) Lea Trust Certifica .... [....... . 03/15/2023 . | SINKING PAYMENT . ...22,828 ...22,828 |.... 0 ..22,828 |.. 0 . 07/15/2047 .
..96042@-AA-4 |VWestkin Portfolio (LAS & Trust Certifica .... [....... . 03/15/2023 . | SINKING PAYMENT ......... 0 0 . 11/15/2038 .
..96928*-C0-8 |William Blair & Company, Trust Certifcat .... [....... . 03/15/2023 . | SINKING PAYMENT ......... 0 0 . 06/15/2033 .
..96928*-CR-6 |William Blair & Company, Trust Certifcat .... [....... . 03/15/2023 . | SINKING PAYMENT ......... 0 0 . 05/15/2034 . (2.
..96928*-CX-3 |William Blair & Company, Trust Certifica .... . |- 03/15/2023 . [SINKING PAYMENT ......... . . I 0 0 . 01/15/2085 . [1.F ........
..96928*-DA-2 |William Blair & Company, Trust Certifica .... . |- 03/15/2023 . [SINKING PAYMENT ......... 199,800 201,953 |[.......... 200,817 |.... 0 0 . 08/15/2031 . [1.B ........
..96928*-DJ-3 |William Blair & Company, Trust Certifica .. 03/15/2023 . [ SINKING PAYMENT . ..140,501 ..140,501 |. ..140,502 |. 0| 0| . 09/15/2031 . (1.B .
..96928*-DZ-7 |William Blair & Company, Trust Certifica .... . 03/15/2023 . | SINKING PAYMENT ......... .. 189,943 189,943 .. 191,688 |...........190,685 |.... .0 . .189,943 |. 0. . 10/15/2029 . [1.F ........
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..96928*-EN-3 [William Blair & Company, Trust Certifica .... |....... . 03/15/2023 . | SINKING PAYMENT ......... . 117,736 0. o0 ). 117,736 |.. . 02/15/2034 .
..96928*-EZ-6 [William Blair & Company, Trust Certifica .... |....... . 03/15/2023 . | SINKING PAYMENT ......... 129,820 .0 w0 ] .129,820 |.. . 09/15/2033 .
..96928*-FH-5 [William Blair & Company, Trust Certifica .... |....... . 03/15/2023 . | SINKING PAYMENT ......... 349,899 0. o0 ). . 04/15/2025 .
..96928*-FK-8 [William Blair & Company, Trust Certifica .... |....... . 03/15/2023 . | SINKING PAYMENT ......... 120,513 .0 w0 ] . 11/15/2032 .
..96928*-FQ-5 [William Blair & Company, Trust Certifica .... |....... . 03/15/2023 . | SINKING PAYMENT ......... 0. o0 ). . 09/15/2033 .
..96928*-FV-4 [William Blair & Company, Trust Certifica .... |....... . 03/15/2023 . | SINKING PAYMENT ......... .0 w0 ] . 09/15/2044 .
..96928*-FX-0 [William Blair & Company, Trust Certifica .... |....... . 03/15/2023 . | SINKING PAYMENT ......... 0. o0 ). . 02/15/2036 .
..96928*-FY-8 [William Blair & Company, Trust Certifica .... |....... . 03/15/2023 . | SINKING PAYMENT ......... .0 w0 ] . 01/15/20365 .
..969288-AA-3 [William Blair & Company Trust Certificat .... |....... . 03/15/2023 . | SINKING PAYMENT ......... 0. o0 ). . 06/15/2023 .
..969308-AA-9 [William Blair & Company Trust Certificat .. 03/15/2023 . | SINKING PAYMENT . 0 0| . 08/15/2035 .
..970630-AA-0 |WILLIS ENGINE STRUCTURED-SERIES 17-A CLA .. 03/15/2023 . | PAYDONN 0 0| . 08/15/2042 .
..97064E-AA-6 |Willis Engine Structured-WESTF 2018-A A ... 03/15/2023 . | PAYDOWN . 0 0| . 09/15/2043 .
..97064F-AA-3 [Willis Engine Structured-WESTF 2020-A A ..... |....... . 03/15/2023 . | PAYDOIN ... 162,015 0. o0 ). . 03/15/2045 .
..974153-AB-4 [Wingstop Funding LLC-WSTOP 2020-1A A2 ........ |....... . 03/05/2023 . | PAYDOIN ... ... 26,250 .0 w0 ] .0 . 12/05/2050 . |2.
..97652P-AL-5 [WinWater Mortgage Loan T-WIN 2014-1 A11 ..... |....... . 03/01/2023 . | PAYDOIN ... ... 7,819 0. o0 ). o0 ) . 06/01/2044 . |1.A ........
..981811-AF-9 [Worthington Industries I-SENIOR UNSECURE .... |....... . 01/31/2023 . .. 500,000 .0 w0 ] . (48,206) |.... . 08/01/2032 . |2.B FE
..98920M-AA-0 | ZAXBY'S FUNDING LLC-ZAXBY 2021-1A A2 ......... |.eeeens . 01/30/2023 . . 0. o0 ). . 07/30/2051 . |2.B FE
..G7256K-AB-0 |Prop 2017-1 Ltd-ABS SSNR 5.30 03/15/42 ....... | ....... . 03/15/2023 . | PAYDOWN .0 w0 ] . 03/15/2042 . |2.B FE
..G8538#-AA-1 | Stripes 2013 Aircraft 1 Note 02/20/2023 . | SINKING PAYMENT . 0 0| . 04/20/2023 . |4.A PL
..009088-AB-1 [Air Canada 2015-2 Class -2\D LIEN .. A..... . 03/31/2023 . | SINKING PAYMENT ......... .. .0 .0 . 12/15/2027 . |2.B FE ...
..009090-AB-7 |AIR CANADA 2015-1B PTT-2ND LIEN .. A..... . 03/15/2023 . |MATURITY oooeeeiiiiiieeee Joeeemneeeeceenis e 1,270,127 |........ 1,270,127 |........ 1,270,127 |.... 0. ...0 . 03/15/2023 . |2.B FE ...
..06368B-GS-1 [Bank of Montreal-SUBORDINATED .. . 03/21/2023 . | VARIOUS 11,507,900 .13,000,000 .12,366,310 |. 0 0| (1,052,627 |. . 12/15/2032 . |2.A FE ..
..064159-HB-5 |BANK OF NOVA SCOTIA-SUBORDINATED . . 03/29/2023 . | MORGAN . .. 173,940 . 178,000 ..181,346 |. . 180,761 |. 0 0| . eeennnn.(6,594) s . 12/16/2025 . |2.A FE ..
..125491-AN-0 [CI Financial Corp-SENIOR UNSECURED . . 02/01/2023 . | GOLDMAN ... 11,718,950 |....... 15,000,000 |....... 15,196,065 |.......15,161,397 |[.... .0 0 e ... (3,440,620) .60,444 |. 12/17/2030 . |2.B FE ..
..13645R-AK-0 | Canadian Pacific Railway-SENIOR UNSECURE . 03/15/2023 . |MATURITY ..ooeeeeviiiieeee Jeeeeieeeeeeeniees +ee22. 8,000,000 |........ 8,000,000 |........ 7,989,610 |........7,999,315 [.... 0. DUV IO 8,000,000 |.. T .. 178,000 |. 03/15/2023 . [2.B FE ..
..000825-AA-7 [ ACAM 2019-FL1 Itd-ACAM 2019-FL1 A ........ . 03/16/2023 . | PAYDOWN .. 3,621,152 ..3,621,152 |. .3,621,152 |. 0| 0 . 0| . 3,521,152 .81,630 |. 11/17/2034 . |1.A FE ..
..001406-AA-5 |AIM Aviation Finance Ltd-DCAL 2015-1A A1 . 02/15/2023 . | PAYDONN B .8,264 .8,260 | .8,258 | .. L [ .6 0| ...9,069 . 02/15/2040 . |4.C FE ..
..00175N-AC-2 [ AMMC CLO 15 Ltd-AMMC 2014-15A ... . 03/31/2023 . | DIRECT . (4,461,292) .0 L0 0 ... (4,461,292) |. 0 |... (4,461,292) 0| (4,461,292) ..0 | 01/15/2032 . |6. *
..00176K-AC-7 [ AMMC CLO 16 Ltd-AMMC 2015-16A .... . 03/31/2023 . | DIRECT . .(507,940) .0 L0 . 0. . (507,940) |. 0 . (507,940) 0| (507,940) . 04/14/2029 . |6. * ...
..014480-AA-8 | ALESCO Preferred Funding-ALESC 4A A1 . . 01/30/2023 . | PAYDOWN ..581,430 ..546,746 |. ..566,375 |. .15,085 |. 0 0| s . 07/30/2034 . |1.C FE ..
..01448T-AA-2 | ALESCO Preferred Funding-ALESC 5A A1 . . 03/23/2023 . | PAYDONN L 11,742 ...10,036 |. L 11,477 . ... 265 | 0 0| . 12/23/2034 . |1.A FE ..
..01449C-AA-8 | ALESCO Preferred Funding-ALESC 8A A1A . 03/31/2023 . | PAYDOWN 1,753,425 1,339,178 |. 01,395,219 |. .. 358,205 |. 0 0| . 12/23/2035 . |1.A FE ..
..01449C-AB-6 | ALESCO Preferred Funding-ALESC 8A A1B . 03/31/2023 . | PAYDONN ..3,013,699 ..2,392,808 |. . 2,240,497 |. .. 773,201 0 0| .3,013,699 . 12/23/2035 . |1.A FE ..
..014491-AA-4 [ ALESCO Preferred Funding-ALESC 10A A1 . 03/23/2023 . | PAYDOWN ..3,103,732 ..2,761,213 |. .2,827,314 |. .. 276,418 |. 0 0| . 3,103,732 . 09/23/2036 . |1.A FE ..
..01450B-AA-6 | ALESCO Preferred Funding-ALESC 15A A1 . 03/23/2023 . | PAYDONN ..604,045 ..552,860 |. ..566,561 |. 37,484 | 0 0| .604,045 0| I . 12/23/2037 . |1.C FE ...
..05492A-AJ-0 |BFNS 2017-1-BFNS 2017-1A AR ....... . 03/09/2023 . | PAYDOWN .32,703,237 .32,708,237 |. 32,703,237 |. L0 0 0| 30,099,520 ..2,555 |. .2,565 |.. . 01/25/2029 . |1.B FE ..
..05523R-AD-9 |BAE Systems PLC-SENIOR UNSECURED . . 03/20/2023 . | GOLDMAN . 9,068,300 10,000,000 .10,408,200 |. 10,364,546 |. .. (10,416) |. 0 0| 10,354,130 ... (1,285,830) |... (1,285,830) |.. . 04/15/2030 . |2.A FE ...
..12807C-AA-1 | CAL Funding IV Ltd-CAl 2020-1A A . 03/25/2023 . | PAYDOWN .. 178,273 ..173,273 .. 154,774 |. ..155,538 |. 0 0| 173,273 0] .0 . 09/25/2045 . |1.F FE ..
..15672R-AA-3 | Cerberus Loan Funding XX-CERB 2018-3A A1 . 01/17/2023 . | PAYDOIN ... . 2,610,519 ..2,610,519 ..2,610,519 |. 2,610,519 |. 0 0| .2,610,519 . 07/15/2030 . |1.A FE ..
..22546D-AA-4 | CREDIT SUISSE-SUBORDINATED . 03/23/2023 . | DEUTSCHE BANK SECURI ... |. . 5,717,970 ..6,000,000 ..6,000,000 |. .6,000,000 |. 0 0| .6,000,000 . 08/08/2023 . |3.A FE ...
..251525-AP-6 | Deutsche Bank AG-SUBORDINATED .. . 03/17/2023 . | SUWRIDGE PARTNERS LL ... |.... ..2,280,575 |........ 2,500,000 |........ 2,437,900 |........ 2,483,269 |.... 0. DUV IO 2,484,959 |.. . 04/01/2025 . |2.C FE ...
..26827E-AC-9 |ECAF | Ltd-ECAF 2015-1A A2 .. . 03/15/2023 . | PAYDOIN ... .. 296,232 s s eeeeen... 289,014 ... .0 v 0 el 296,232 .. . 06/15/2040 . |5.B FE ...
..26874R-AJ-7 |Eni SpA-SENIOR UNSECURED ..... . 03/20/2023 . | GOLDMAN . 4,716,100 ..5,000,000 ..4,987,100 |. 4,991,250 |. 0 0| . 4,991,527 . 05/09/2029 . |1.G FE ..
..288510-AE-3 |Ellington Clo | Ltd-ECLO 2017-1A AR . 01/17/2023 . | PAYDOWN . 2,161,283 ..2,161,283 ..2,161,283 |. 2,161,283 |. 0 0| .2,161,283 . 10/15/2029 . |1.A FE ..
..28852E-AA-7 |Ellington Clo |l Ltd-ECLO 2017-2A A .......... . 02/15/2023 . | PAYDOIN ... .. 727,462 ..127,462 |.... 0. o0 |eeennnnn 727,462 .. . 02/15/2029 . |1.A FE ..
..34960J-AS-4 [Fortress Credit Opportun-FCO 2015-6A A1T .... |D..... . 01/10/2023 . | PAYDOWN .2,038,295 |.... .0 w0 ] . 07/10/2030 . |1.A FE ..
..36321P-AE-0 |Galaxy Pipeline Assets B-SECURED ......... . 03/31/2023 . | SINKING PAYMENT . B ...17,468 |. 0 0| . 09/30/2040 . |1.C FE ..
..36655L-AB-1 [Garrison Funding 2018-2 -GRMML 2018-2RA ..... |D.. . 02/21/2023 . | PAYDOIN ... .. 668,405 ..668,405 |. 0 0| . 11/20/2029 . |1.A FE ..
..381362-AL-6 |GoldenTree Credit Opport-GTCOP 2012-1A A .... |D..... . 03/15/2023 . | PAYDOIN ... . 3,406,897 . 3,406,897 |.... 0. o0 ). . 06/15/2034 . |1.A FE ..
..38175J-AA-5 |Golub Capital Partners C-GOCAP 2013-17A ..... D..... . 01/25/2023 . | PAYDOIN ... 01,205,343 |.... .0 N VI AU . 10/25/2030 . |1.A FE ..
..38218J-AA-4 | Goodgreen 2022-1-GOODG 2022-1A A ............... D..... . 03/15/2023 . | PAYDOIN ... ..431,279 |.... .0 .. 0 ... 431,279 .. . 10/15/2056 . |1.A FE ..
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..38218J-AB-2 | Goodgreen 2022-1-GOODG 2022-1A B .... . 03/15/2023 . | PAYDOUN ... ... 13,620 ..13,615 |.... .0 . 0 . 10/15/2056 . 1.C FE .
..38218J-AC-0 | Goodgreen 2022-1-GOODG 2022-1A C . . 03/31/2023 . | PAYDOUN .(126,751) 0 0| . 10/15/2056 . (2.B FE ....
..38411H-AA-3 | GRACIE POINT INTERNATION-GPIF 2022-1A A ..... . 03/01/2023 . | PAYDOUN , , K 0 0| , . 04/01/2024 . [1.C FE ....
..300556-AL-2 |Great Lakes CLO 2014-1 L-GRTLK 2014-1A A .... . 01/17/2023 . | PAYDOUN , 1 539 49 |. 0 0| 1, 532 392 . 10/15/2029 . [1.A FE ....
..43133A-AA-5 |Hildene TruPS Financials-HITR 2018-1A A1 .... . 01/10/2023 . | PAYDOUN 21, 205 607 . 1,205,607 1,181,495 1,200,481 |. 0 0| . 1,205,607 . 10/10/2038 . (1.B FE ....
..43133J-AA-6 |Hildene TruPS Securitiza-HITR 2019-2A A1 . 02/22/2023 . | PAYDOUN . 106,890 . 106,890 |. 0 0| 106,890 . 06/22/2039 . 1.C FE ....
..440405-AE-8 | HORZN 2018-1 A . 01/15/2023 . | PAYDOUN 0 0| . 12/15/2038 . [2.C FE ....
..44040H-AA-0 |Horizon Aircraft Finance-HORZN 2019-1 A ..... . 03/15/2023 . | PAYDOUN .. .0 . 0 . 07/15/2039 . (2.B FE ....
..45082D-AA-5 | Iberia, Lineas Aereas De Senior Secured ...... . 01/15/2023 . | SINKING PAYMENT ......... .0 . 0 . 10/15/2087 . [1.F PL ....
..45082E-AA-3 | Iberia, Lineas Aereas De Senior Secured . 01/15/2023 . | SINKING PAYMENT . 0 0| . 04/15/2034 . (2.B PL ....
..46651N-AA-2 | JOL Air Ltd-JOLAR 2019-1 A . 03/15/2023 . | PAYDOUN ... , K 0 0| . 04/15/2044 . 2.A FE ....
..48244X-AA-0 |KDAC Aircraft Finance Lt-SERIES 17-1A CL .... . 03/21/2023 . | VARIOUS ... 3 441 907 |.... .0 . 0 . 12/15/2042 . [4.C FE ....
..49255P-AA-1 |Kestrel Aircraft Funding-KSTRL 2018-1A A .... . 03/15/2023 . | PAYDOUN , , ...37,106 |.... .0 . 0 . 12/15/2038 . (2.B FE ....
..50188N-AA-6 | LCM XVI11 LP-LCM 19A COMB . . 03/31/2023 . | EXCHANGE OFFER 13 099 092 .16,625,000 13,007,224 |. .0 . 0| . 07/15/2027 . (1.D FE ....
..50188R-AA-7 |LCM XVII1 LP-LCM 19A INC .. . 03/31/2023 . | EXCHANGE OFFER .. 862,890 ..4,900,000 890 i 0| .3,196,677 0| . 07/15/2027 . [4.C Z .....
..553124-AA-7 | MMcapS Funding XVI1 Ltd-MMCAP 17A A1 . . 03/01/2023 . | PAYDOUN .. 19,866 19,866 , 19,724 .0 0| . 12/01/2035 . [1.A FE ....
..554460-AA-5 |MACH 1 Cayman 2019-1 Ltd .. . 03/15/2023 . | PAYDOUN 22,125 22,125 22,124 2,125 |. 0 0| , . 10/15/2039 . [1.G FE ....
..59111R-AA-0 | METAL 2017-1 LLC-METAL 2017-1 A . . 03/24/2023 . | VARIOUS 505,730 .. 4,209,114 ..4,299,111 . 4,209,114 |. 0 0| . 4,299,115 (1,793,38 (1,793,38 . 10/15/2042 . (5.B FE ....
..61033C-AL-0 |Monroe Capital MML CLO V-MCMML 2018-2A A .... . 02/22/2023 . | PAYDOUN .. 760,764 . 760,764 . 760,764 |. ..760,622 |. 0 0| 760,764 . 11/22/2030 . [1.A FE ....
..61034H-AA-2 | Monroe Capital MML CLO V-MCMML 2018-1A A .... . 01/17/2023 . | PAYDOUN .. 503,874 ..503,874 ..503,874 |. ..597,260 |. 0 0| .593,874 . 04/15/2030 . [1.A FE ....
..65130P-Ali-0 |Newfleet CLO 2016-1 Ltd-NEWFL 2016-1A A2 .... . 01/20/2023 . | PAYDOUN ..619,845 ..619,845 ..619,845 |. ..619,831 |. 0. 0| .619,845 . 04/20/2028 . (1.A FE ....
..675923-AG-1 |Octagon Investment Partn-0CT34 2017-1A C .... . 03/31/2023 . | VARIOUS . (2,678,003) [cvvvvreeaaunnnnnns 0 0 0. 0| ,678,003) . 01/20/2030 . (1.G FE ....
..675923-AJ-5 |Octagon Investment Partn-0CT34 2017-1A S . 03/31/2023 . | EXCHANGE OFFER 4,023,653 .. 4,497,002 L0 0. 0| . 4,023,653 . 01/20/2030 . [4.C Z .....
..704690-AL-3 |Peaks CLO 1 Ltd-PEAKS 2014-1A AR ........ . 01/25/2023 . | PAYDOUN .. . 1,101,816 ..1,101,816 .1,083,137 |. 0 0| .1,101,816 . 07/25/2030 . [1.A FE ....
..72353P-AA-4 |Pioneer Aircraft Finance-SERIES 19-1 CLA . 03/15/2023 . | PAYDOUN ..209,388 ..209,385 |. 0 0| .209,388 . 06/15/2044 . [2.C FE ....
..74041C-AA-7 |Preferred Term Securitie-SECURED .... . 03/27/2023 . | PAYDOUN .. 2,342,947 1,929,393 |. 0 0| . 2,342,947 . 09/26/2034 . (1.A FE ....
..T404IN-AA-3 | Preferred Term Securitie-SECURED . . 03/24/2023 . | PAYDOUN .. 440,617 0 0| . 12/24/2033 . [1.A FE ....
.. 74042H-AB-3 |Preferred Term Securitie-SECURED . . 03/31/2023 . | PAYDOUN 12,104 0 0| . 12/22/2035 . (1.B FE ....
..74951P-D0-8 |RESI Finance LP 2005-A-RESIF 2005-A B3 ....... . 03/10/2023 . | PAYDOUN ... e 34021 ) s s .0 . .0 . . 03/10/2037 . [1.A FM ....
..7T7879R-AB-2 |Rotor Engines Securitiza-ROTOR 2011-1A A .... . 03/15/2023 . |PAYDOIN .ooovvvviiiiiiiiins oo | 1,270,077 |........ 1 270 077 fweenene 1 244 675 |.... .0 . ...0 . 06/15/2046 . 5.A FE ....
..80281L-AG-0 |Santander UK Group Holdi-SENIOR UNSECURE ..... . 01/31/2023 . | GOLDMAN 20,362,540 .22,000,000 .21,613,200 |. 21 762,369 |. 0 0| . 11/03/2028 . 2.A FE ....
..80306A-AA-8 | SAPPHIRE AVIATION FINANC-SAPA 2018-1A A ..... . 03/15/2023 . | PAYDOUN .. .. 436,410 ..436,410 ..430,345 |. ..437,889 |. 0 0| . 03/15/2040 . (3.B FE ....
..83367T-BR-9 | SOCIETE GENERALE-SUBORDINATED ..........cceeenns . 03/22/2023 . | BARCLAYS CAPITAL INC . 18,875,200 |....... 20,000,000 |....... 19,924,400 |.......19,974,480 |.... .0 . 0 . 11/24/2025 . [2.C FE ....
..83438J-AA-4 | Soloso CDO 2007-1 Ltd-SERIES 2007-1A CLA .... . 01/09/2023 . | PAYDOUN ... ... 76,713 e 12,003 |l .0 . 0 . . 10/07/2037 . (1.D FE ....
..853254-AJ-9 |Standard Chartered PLC-SUBORDINATED ...... . 01/11/2023 . | MATURITY . . 9,000,000 ..9,000,000 ..8,038,850 |. .8,999,703 |. 0 0| .9,000,000 . 01/11/2023 . (2.B FE ....
..863254-BP-4 | Standard Chartered PLC-SENIOR UNSECURED . . 01/31/2023 . | BOFAMLSEC ..9,000,000 ..9,000,000 |. .9,000,000 |. 0 0| .9,000,000 . 05/21/2030 . (1.G FE ....
..85572R-AA-7 |Start Ltd/Bermuda-STARR 2018-1 A .............. . 03/15/2023 . | PAYDOUN 207,721 206,814 |.... .0 . 0 ..297,727 |.. . 05/15/2043 . 2.A FE ....
..85573L-AA-9 | START Ireland-STARR 2019-1 A . 03/15/2023 . | PAYDOUN .0 . 0 . 03/15/2044 . (2.B FE ....
..870674-AA-6 | Sweihan PV Power Co PJSC-SECURED . . 0173172023 . | SINKING PAYMENT . .22, , K .2, K 0 0| .22, . 01/31/2049 . 2.A FE ....
..87124V-AD-1 | Sydney Airport Finance C-FIRST LIEN . 03/22/2023 . |MATURITY . . 8 000 000 ..8 025 080 |. 8 000 368 |. 0 0| .8, 000 000 . 03/22/2023 . (2.A FE ....
..87244C-AJ-5 |TIAA Churchill Middle Ma-CHUML 2016-1A A ... . 01/20/2023 . | PAYDOUN . 375, ..375,714 ..375,714 | ..375,714 | 0 0| .375,714 . 10/20/2030 . (1.A FE ....
..87267J-AA-1 | TruPS Financials Note Se-TFINS 2018-2A A .... . 03/30/2023 . | PAYDOWN 2,398,746 ..2,398,746 ..2,398,746 |. .2,398,746 |. 0 0| . 2,398,746 . 09/30/2039 . (1.B FE ....
..87268R-AA-2 | TruPS Financials Note Se-TFINS 2019-2A A . 02/28/2023 . | PAYDOUN L1724 17,24 17,241 . L A7,241 . 0 0| 7,24 . 02/28/2039 . (1.B FE ....
..87974K-AS-3 | Telos CLO 2014-5 Ltd-TELOS 2014-5A AR . . 01/17/2023 . | PAYDOUN 4,253,705 .. 4,253,705 ..4,176,607 |. . 4,253,705 |. 0 0| . 4,253,705 . 04/17/2028 . [1.A FE ....
. 88606l-AA-0 | Thunderbolt Aircraft Lea-SERIES 17-A CLA . 03/15/2023 . | PAYDOUN .. 138,398 138,398 138,392 ..138,427 |. 0 0| .138,3% . 05/17/2082 . 2.B FE ....
. 88607A-AA-7 | Thunderbolt |11 Aircraft-TBOLT 2019-1 A . 03/15/2023 . | PAYDOUN .. 459,275 .459,275 .459,257 ..459,270 |. 0 0| .459,275 . 11/15/2039 . 3.B FE ....
..89412K-AA-8 | Trapeza Cdo XI Ltd-TRAP 2006-11A A1 .. . 01/10/2023 . | PAYDOUN .. 458,558 .458,558 .433,910 ..450,560 |. 0 0| .458,558 . 10/10/2041 . [1.A FE ....
..89413C-AA-5 | Trapeza CDO X Ltd-TRAP 2006-10A A1 .... . 01/06/2023 . | PAYDOUN .. 186,477 186,477 ..173,657 . 176,911 |. 0 0| 186,477 . 07/06/2041 . (1.B FE ....
..89413G-AA-6 | Trapeza Cdo Xii Ltd-SERIES 2007-12A CLAS . 01/06/2023 . | PAYDOUN .. 354,093 354,993 ..295,088 |. ..292,298 |. 0 0| .354,993 . 04/06/2042 . (1.B FE ....
..89707W-AB-4 | Tropic CDO |11 Ltd-TROPC 2004-1A AZL .... . 01/17/2023 . | PAYDOWN 41,906 41,99 34,487 |. 36,992 0 0| 41,906 . 07/15/2034 . [1.A FE ....
..89707Y-AA-2 | Tropic CDO IV Ltd-TROPC 2004-4A AL .. . 01/17/2023 . | PAYDOUN 19,392 19,302 15,056 |. 16,127 0 0| 19,392 . 04/15/2035 . [1.A FE ....
..89708B-AA-1 | Tropic CDO V Ltd-TROPC 2006-5A A1L1 .. . 01/17/2023 . | PAYDOUN 53,919 53,919 48,564 |. 48,766 |. 0 0| 53,919 . 07/15/2036 . (1.B FE ....
..898203-AA-2 | TruPS Financials Note Se-TFINS 2017-2A A .... . 03/20/2023 . | PAYDOUN .. 469,963 ..469,963 ..460,563 |. . 468,817 |. 0 0| .469,963 . 09/20/2039 . [1.C FE ....
..898203-AB-0 | TruPS Financials Note Se-TFINS 2017-2A A .... . 03/20/2023 . | PAYDOUN ... .. 214,840 214,840 210,543 |...........214,840 |.... 0. .0 . .214,840 |.. . 09/20/2039 . [1.C FE ....
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..89820U-AB-0 | TruPS Financials Note Se-TFINS 2018-1A A .... . 03/31/2023 . | PAYDOUN ... .. 238,407 ..238,407 .0 . 0 . . 03/30/2039 . (1.D FE ....
..89822P-AA-1 | TruPS Financials Note Se-2020-1A A1 . 01/17/2023 . | PAYDOUN 44,196 44,196 0 0| 44,196 . 04/15/2040 . [1.C FE ...
..903420-AA-5 |US Capital Funding V Ltd-USCAP 2006-5A A .... . 01/10/2023 . | PAYDOUN .. 103,637 ..103,637 0 0| .103,637 . 10/10/2040 . [1.C FE ...
..90390K-AB-0 |US Capital Funding Il Lt-USCAP FLOAT 08/ .... . 03/31/2023 . | CALL 100 .. 73,846 73,846 K 0 0| . 08/01/2034 . [1.C FE ...
..92917T-AE-5 |Voya CLO 2018-2 Ltd-VOYA 2018-2A SUB .... . 03/31/2023 . | EXCHANGE OFFE . 5,001,097 ..5,907,000 ..5,045,951 |ooooviiiiiiiins 0| 0 0| . 07/15/2031 . [4.C Z .....
..92917T-AG-0 | Voya CLO 2018-2 Ltd-VOYA 2018-2A COMB . 03/31/2023 . | EXCHANGE OFFER .. 21,132,042 .24,737,571 24,443,194 |. 21,132,042 |. 0 0| . 07/15/2031 . [2.C FE ...
..984851-AF-2 |Yara International ASA-SENIOR UNSECURED . . 01/31/2023 . | BARCLAYS CAPITAL INC K ..7,300,000 .. 7,484,438 |. .7,464,071 |. 0 0| . 7,461,466 . 06/01/2028 . [2.B FE ...
..98878C-AA-4 |Z Capital Credit Partner-ZCCP 2018-1A A1 .... . 01/17/2023 . |PAYDOUN ...ovvvvvviininnns e .... 268,068 .... 268,068 |.......... 268,068 |.... .0 . o0 |eeeee... 268,068 |.. . 01/16/2031 . [1.A FE ..
..08878C-AC-0 |Z Capital Credit Partner-ZCCP 2018-1A A2 .... . 01/17/2023 . | PAYDOUN ... ... 71,485 ...70,328 |............ 71,485 | .0 . 0 ..71,485 |.. . 01/16/2031 . [1.A FE ..
..98944P-AB-3 | Zephyrus Capital Aviatio-ZCAP 2018-1 A . . 02/15/2023 . | PAYDOUN ... 45,536 44,861 |. 45,147 |. 0 0| 45,536 . 10/15/2038 . [2.C FE ...
..P4900*-AA-4 | Gran Americas Usme Provi Senior Secured . 02/28/2023 . | SINKING PAYMENT . ..120,972 ..120,972 |. ..120,972 |. 0 0| 120,972 . 03/31/2031 . (2.B PL ..
..P4900*-AB-2 |Gran Americas Usme Provi Senior Secured ...... . 02/28/2023 . | SINKING PAYMENT ......... ...10,758 ...10,788 |.......... .0 . 0 ..10,758 |.. . 03/31/2031 . [2.B PL ..
..Y5008*-AA-2 |Knausen Holding LLC Senior Secured Notes .... . 01/15/2023 . | SINKING PAYMENT ......... 752,400 752,400 |.... .0 . o0 eveeennn... 752,400 .. . 07/15/2027 . (2.B PL ..
..Y70720-AA-1 |PLDT Inc-SENIOR UNSECURED .... ..... |- 01/20/2023 . [ GOLDMAN SACHS INTERN . ..1,174,000 ..1,036,407 |. 0 0| .1,038,534 . 06/23/2050 . [2.A FE ..
.. 20299A-WIS-1 | GCB ENERGY ......cooevveieiiiiiiiiiiiiii [ . 03/3172023 . |MATURITY ...ovvvvvinnnnnnns ..500,000 .0 . .0 ... 500,000 |.. . 01/30/2023 . |6. FE .....

........ 4,927,801

9¢'s03

..5304811-10-3 [Loan Asset Issuer LLC Series 2021 NG-1 ...... |..c.... . 01/13/2023 . |CAPDECR ...ovvevvervenienies |ovenvenieninnienans foeneen 4,927,801 . 01/20/2023 .
1109999999. Subtotal - Bonds - Industrial and Miscellaneous (Unaffiliated) 1,143,526,073 1,230,182,005 | 1,220,496,496 1,221,624,014 (78,097,942) XXX

.. 172967-W-0 [Citigroup Inc-C 3 7/8 PERP .vevveuveeeiiiieins [ ceeenes . 03/21/2023 . | BOFAMLSEC ..vovvenveveres fovevenienienieniens foeen 4,175,000 |........ 5,000,000 |........ 4,512,500 [0 4,512,498 [oovriionen 0 [ 12 Joiiiiienn 0 12 L0 s 4,512,509 [.ooviiinnn0 fonn. (337,509) |- (337,509) . 03/23/2023 .
..369604-BQ-5 [General Electric Co-GE FLOAT PERP ......ccceee |cvvene . 03/15/2023 . | CALL 100 ... [ I 14,607,000 |....... 14,607,000 |....... 14,468,790 |........4,468,704 |..cooceeeeenc0 [ooeieecns 136 |0 i 136 [0 [ 14,468,840 [...............0 [....... 138,160 |....... 138,160 . 03/15/2023 .
..48128B-AG-6 [ JPMorgan Chase & Co-JPM 4.6 PERP .....cceevvens [ covene . 03/15/2023 . | JP MORGAN SECURITIES ... |-vevververververeens foenee 10,764,000 |....... 11,960,000 |........ 8,956,900 |........9,018,633 [oerorrirnenc0 [oriiines (203) | 0 o (208) i 0 [ 9,013,430 [oeoeviiennn0 [..n1,750,570 |..... 1,750,570 . 01/30/2023 .
..55261F-AH-7 M&T Bank Corp-MTB 5 1/8 PERP I P . 03/22/2023 . | SWRIDGE PARTNERS LL ... |.... IO 3,265,763 |........ 4,290,000 |........ 4,535,932 | 4,420,214 |0 [ (7,198) [0 e (7,198) [l O o 4,413,016 |.. ... (1,147,253) |... (1,147,253) . 01/30/2023 .
..808513-BD-6 | Char les Schwab Corp/The-SCHI 5 3/8 PERP ...... | ....... . 03/21/2023 . | SEAPORT GROUP ....covvvers |overveneeninnenans foenen 6,676,250 |........ 7,000,000 |........ 7,000,000 |[........ 7,000,000 [oorierieienc0 Jovveiiiinnnn 0 Joviiiiienned 0 Joviiiiinnd 0 o 0 o 7,000,000 |.voviiinenn0 o (323,750) |....... (328,750) . 01/30/2023 .
1309999999. Subtotal - Bonds - Hybrid Securities 39,488,013 42,857,000 39,474,122 29,415,049 (7,% 39,407,795 80,218 80,218 XXX

..06763C-AE-7 | Babson CLO Ltd/Cayman Is-BABSN LP-2A D . | . 01/20/2023 . TPAYDOIN ... o e i foenn2,204,128 | 2,204,128 |........ 2,204,123 |........2,204,123 |.... .. 0 L0 o 0 i 0 s 2,204,123 |.. 0 [ ...0 . 01/20/2034 .
1509999999. Subtotal - Bonds - Parent, Subsidiaries and Affiliates 2,204,123 2,204,123 2,204,123 2,204,123 0 2,204,123 0 0 0 XXX

. 00177#-AA-1 [ AVF Levered 11, LLC - Revolver .......ccovveres [coenes . 02/07/2023 . | CA_CASH_CLOSE .... +r. 150,000 [.......... 150,000 |.... 150,000 |.. 0 [ 0 . 03/26/2031 .
..00216C-AD-5 [AQ Sunshine Inc./Term Loan 3/19 . 03/31/2023 . | CA_CASH_CLOSE . .2,871 2,871 |. .2,871 .0 | . 04/15/2025 .
..00216C-AF-0 [AQ SUNSHINE INC. - TERM LOAN B .. 03/31/2023 . | CA_CASH_CLOSE . .981 .0 | . 04/15/2025 .
..00216C-AH-6 [ AQ SUNSHINE INC. - TRANCHE C TERM LOAN 03/31/2023 . | CA_CASH_CLOSE . .469 .0 | . 04/15/2025 .
..00221*-AB-9 [ ASC Communications LLC 2022 Term Loan ... .| 02/27/2023 . | CA_CASH_CLOSE . 34,562 . 07/15/2027 .
..00228*-AA-4 [ AVERICAN TECHNOLOGIES LLC - TERM LOAN ... weeeeen |- 0373172023 . | CA_CASH_CLOSE . . 5,569 . 07/31/2026 .
..00452¢-AA-7 [ Accommodations Plus Technologies LLC/Ter ... |....... . 03/31/2023 . | CA_CASH_CLOSE .... .6,429 |.. . 05/11/2024 .
..004538-AB-6 [ Accurus Aerospace Corporation - 2022 A-1 ... |....... . 03/31/2023 . | CA_CASH_CLOSE .... .9,847 |.. . 04/05/2028 .
..00777Y-AD-8 [Adviser Investments - 2022 1st Lien Term .... |....... . 03/31/2023 . | CA_CASH_CLOSE .... 1,073 |.. . 08/31/2028 .
..00797*-AA-5 [ Aero Operating LLC/Term Loan 1/20 ...cocoveees | covene . 01/03/2023 . | CA_CASH_CLOSE ... 1,118 . . 02/07/2026 .
..00797*-AB-3 [ Aero Operating LLC/Delayed Draw Term Loa ... |....... . 01/03/2023 . | CA_CASH_CLOSE .... . .. . 02/07/2026 .
..008438-AA-7 [AffiniPay Midco, LLC/Term Loan 2/20 ...cooveees | cvenne . 01/03/2023 . | CA_CASH_CLOSE ... .1,883 |.. . 03/02/2026 .
..008438-AB-5 [AFFINIPAY MIDCO LLC - INCREMENTAL TERM 01/03/2023 . | CA_CASH_CLOSE . .189 . 03/02/2026 .
..008438-AC-3 [ AFFINIPAY MIDCO LLC - 2ND AVENDNENT TL ... 01/03/2023 . | CA_CASH_CLOSE . . . .469 . 03/02/2026 .
..00910#-AG-0 [Air Comm Corporation LLC - 2021 Incremen .. 03/31/2023 . | CA_CASH_CLOSE . . 12,500 12,500 |. 12,500 . 06/01/2027 .
..013704-AA-4 [Alcami Corporation/First Lien Term Loan ... 03/31/2023 . | CA_CASH_CLOSE . . . 1,350,000 21,330,516 |. .1,330,516 . 07/14/2025 .
..02124T-AA-1 [ Qatar Airways Senior Term Loa .. 02/15/2023 . | CA_CASH_CLOSE . ..561,698 |. 561,698 . 05/06/2031 .
..03233*-AA-1 [ Amtech Software - Term Loan ... IS I . 03/31/2023 . | CA_CASH_CLOSE .... . 11/02/2027 .
..03272*-AB-1 [ ANAQUA PARENT HOLDINGS INC. - DELAYED D ... |....... . 03/31/2023 . | CA_CASH_CLOSE .... . 04/10/2026 .
..053650-AA-4 [ Avetta, LLC/Term Loan 4/18 ..ooveeveereenenans | e . 03/31/2023 . | CA_CASH_CLOSE .... . 04/10/2024 .
..053650-AD-8 [ Avetta, LLC/Second Amendment Tranche B T .... |....... . 03/31/2023 . | CA_CASH_CLOSE .... . 04/10/2024 .
..053656-AE-6 [AVETTA LLC - THIRD AMENDVENT TRANCHE B ..... |....... . 03/31/2023 . | CA_CASH_CLOSE .... . 04/10/2024 .
..05464#-AA-2 [ Axiom Merger Sub Inc./Facility B Term Lo ... |....... . 03/31/2023 . | CA_CASH CLOSE ....vevvenee ovenreneneneniens foonrennnnn 7,082 foriiinene 7,082 fovivienenn 6,778 | 6,877 | 0 i 0 v 0 o0 i . 04/10/2024 .
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..06683@-AA-7 | BANYAN SOFTWARE HOLDINGS LLC - TERM LOA .... |....... . 03/31/2023 . | CA_CASH_CLOSE ... .1,050 |.... .0 .0 . 0 01,050 |.. . 10/30/2026 . (3.B PL ...
..06683@-AB-5 |BANYAN SOFTWARE HOLDINGS LLC - DELAYED ..... |[....... . 03/31/2023 . | CA_CASH_CLOSE ... ....600 |.... .0 .0 . 0 . 10/30/2026 . (3.B PL ...
..104752-72-6 |Fortis Payment Systems LLC - 2022 Term L .... [....... . 03/31/2023 . | CA_CASH_CLOSE ... ... 3,051 |.... .0 .0 . 0 . 05/31/2026 . [4.C Z .....
..10483*-AC-9 |BRAGG LIVE FOOD PRODUCTS LLC - TERM LOAN .... |....... . 03/31/2023 . | CA_CASH_CLOSE ... ...10,385 |.... .0 .0 . 0 . 12/29/2025 . |2.CPL ....
..10947U-AC-2 |BrightSign - Term Loan .......ccoeevveiiiiiiiennns [ereenn . 03/31/2023 . | CA_CASH_CLOSE ... ....5,5% |.... .0 .0 . 0 . 10/14/2027 . [3.A PL ....
..124646-AA-0 | CAl Software - Term Loan .. U PRI . 03/31/2023 . | CA_CASH_CLOSE ... ....9,676 |.... .0 .0 . 0 . 12/10/2028 . [5.B GI ....
..12721#-AA-7 | CVP Holdco, Inc./Delayed Draw Term Loan ...... [....... . 03/31/2023 . | CA_CASH_CLOSE ... 1,295 | .0 .0 . 0 . 10/31/2025 . (3.B PL ...
..12721#-AB-5 |CVP Holdco Inc./Term Loan 10/19 ........ccceee [eennn . 03/31/2023 . | CA_CASH_CLOSE ... ... 1,892 | .0 .0 . 0 . 10/31/2025 . (3.B PL ....
..12721#-AC-3 | CVP HOLDCO INC. - DELAYED DRAW TERM LOA .... |[....... . 03/31/2023 . | CA_CASH_CLOSE ... e 1114 .0 .0 . 0 . 10/31/2025 . (3.B PL ....
..12756@-AA-7 | Cogency Global - Term Loan 03/31/2023 . | CA_CASH_CLOSE . ..176,426 ..172,8%8 |. ..172,8%8 |. .0 0 0| . 02/14/2028 . (4.C IF ....
.. 12759#-AA-2 | CELF SPV LLC - Revolving Senior Secured 02/21/2023 . | CA_CASH_CLOSE . .. 4,454,676 .. 4,454,676 |. . 2,454,676 |. .0 0 0| . 12/20/2029 . [1.F PL ....
..149445-00-0 |RCC REAL ESTATE SPE 9 LLC -Series 2022-1 03/06/2023 . | CA_CASH_CLOSE . .0 0 0| . 12/22/2027 .
..149446-00-0 |RCC REAL ESTATE SPE 9 LLC -Series 2022-2 .... |....... . 03/31/2023 . | CA_CASH_CLOSE ... .0 .0 . 0 . 12/22/2027 .
..15644G-B*-4 | CENTRIC BRANDS INC. - REVOLVING LOAN (FI .... [....... . 03/31/2023 . | CA_CASH_CLOSE ... .0 .0 . 0 . 10/09/2024 .
. 16117L-Bli-8 |Charter Communications 0-CHTR TL B1 1L U .... |[....... . 03/31/2023 . | CA_CASH_CLOSE ... .0 .0 . 0 . 04/30/2025 .
..19076*-AA-7 | COBALT BUYER SUB INC. - CLOSING DATE TE .... |....... . 03/31/2023 . | CA_CASH_CLOSE ... .0 .0 . 0 . 10/02/2028 .
..19076*-AB-5 | COBALT BUYER SUB INC. - DELAYED DRAW TE .... [....... . 03/31/2023 . | CA_CASH_CLOSE ... .0 .0 . 0 . 10/02/2028 .
..21079#-AA-6 | CONTINENTAL ACQUISITION HOLDINGS INC. - ...... [....... . 03/31/2023 . | CA_CASH_CLOSE ... .0 .0 . 0 . 01/20/2027 .
..21079#-AB-4 | CONTINENTAL ACQUISITION HOLDINGS INC. - ...... [....... . 03/31/2023 . | CA_CASH_CLOSE ... .0 .0 . 0 . 01/20/2027 .
..21257@-AC-8 | Convey Health Solutions Inc./Term Loan ...... [....... . 03/31/2023 . | CA_CASH_CLOSE ... .0 .0 . 0 . 09/04/2026 .
.. 23344U-AC-4 |DS Admiral Bidco LLC-DSADBI TL 1L USD 03/31/2023 . | CA_CASH_CLOSE . .0 0 0| . 03/16/2028 .
..233450-AD-1 |Disa Holdings Corp. - Term Loan A .. 01/03/2023 . | CA_CASH_CLOSE . .0 0 0| . 09/09/2028 . (4. .
..23363#-AB-5 |DRS Holdings IIl Inc./Term Loan 11/19 . 03/31/2023 . | CA_CASH_CLOSE . .0 0 0| . 11/01/2025 . |4.A PL
..23363#-AC-3 |DRS HOLDINGS Il1 INC. - 2021 TERM LOAN . |- 03/31/2023 . [ CA_CASH_CLOSE . .0 0 0| . 11/01/2025 . |3.A PL
..24360@-AC-6 |DECOPAC INC. - TERM B LOAN .... . |- 03/31/2023 . [ CA_CASH_CLOSE . .0 0 0| . 05/15/2028 .
..248238-AA-1 | DENALI HOLDCO LLC U . 03/31/2023 . | CA_CASH_CLOSE ... .0 .0 . 0 . 09/15/2027 .
..25403#-AN-6 | DILIGENT CORPORATION (FKA DIAMOND MERGER .... |....... . 03/31/2023 . | CA_CASH_CLOSE ... .0 .0 . 0 . 08/04/2025 .
..25403#-AR-7 | DILIGENT CORPORATION ...........cooeeriieinnnnnnnns [oenens . 03/31/2023 . | CA_CASH_CLOSE ... .0 .0 . 0 . 08/04/2025 .
..25403#-AT-3 |DILIGENT CORPORATION (FKA DIAMOND MERGER .... |....... . 03/31/2023 . | CA_CASH_CLOSE ... .0 .0 . 0 . 08/04/2025 .
..26745L-AC-2 |Dwyer Instruments Inc - Term Loan ............. [....... . 03/31/2023 . | CA_CASH_CLOSE ... .0 .0 . 0 . 07/01/2027 .
..26789#-AA-6 | DYNAMIC NC AEROSPACE HOLDINGS LLC - TER .... [....... . 01/03/2023 . | CA_CASH_CLOSE ... .0 .0 . 0 . 12/30/2026 .
..268698-AB-9 |Standard Elevator Systems - Delayed Draw .... 03/31/2023 . [ CA_CASH_CLOSE . .0 0 0| . 12/02/2027 .
..26887@-AA-9 | EP WEALTH ADVISORS LLC - TERM LOAN .. 03/31/2023 . | CA_CASH_CLOSE . .0 0 0| . 09/04/2026 .
..26887@-AB-7 |EP WEALTH ADVISORS LLC - DELAYED DRAW T 03/31/2023 . [ CA_CASH_CLOSE . .0 0 0| . 09/04/2026 .
..26888*-AA-0 |EPS Nass Parent Inc. - Term Loan ... 03/31/2023 . | CA_CASH_CLOSE . .0 0 0| . 04/19/2028 .
..26888*-AB-8 |EPS Nass Parent Inc. - Delayed Draw Term 03/31/2023 . [ CA_CASH_CLOSE . .0 0 0| . 04/19/2028 .
..28619%-AA-2 |ELEMICA PARENT INC. - DELAYED DRAW TERM .... [....... . 03/31/2023 . | CA_CASH_CLOSE ... .0 .0 . 0 . 09/18/2025 .
..28619*-AB-0 |Elemica Parent Inc./Term Loan 9/19 ........... [....... . 03/31/2023 . | CA_CASH_CLOSE ... .0 ] .0 . 0 . 09/18/2025 .
..28619%-AC-8 |ELEMICA PARENT INC. - AVENDMENT NO. 1T .... [....... . 03/31/2023 . | CA_CASH_CLOSE ... J: <7 ...0 ] .0 . 0 . 09/18/2025 .
..28619%-AD-6 |ELEMICA PARENT INC. - AVENDMENT NO. 1D ... [....... . 03/31/2023 . | CA_CASH_CLOSE ... . ....858 |.... .0 ] .0 . 0 . .. . 09/18/2025 .
..286220-AB-3 |ELEVATION SERVICES PARENT HOLDINGS LLC ..... [....... . 03/31/2023 . | CA_CASH_CLOSE ... ... 566 ....566 |.... ...0 ] .0 . 0 ....566 |.. . 12/18/2026 .
..20251@-AB-9 |Encina Business Credit SPV LLC Revolving .... [....... . 02/28/2023 . | CA_CASH_CLOSE ... . 1,600,000 .1,600,000 |.... ...0 ] .0 . ....0 |........1,600,000 |.. . 07/07/2028 .
..20427%-AA-2 | Goldcup 17308 AB/USD Term Loan 10/18 ......... . |- 03/31/2023 . [ CA_CASH_CLOSE ... ....3,633 |.... ...0 ] .0 . 0 ...3,633 |.. . 04/09/2026 .
..20643*-AA-0 |EShipping LLC - Term Loan ............cevvvvvnnns . |- 01/31/2023 . [ CA_CASH_CLOSE ... . 101,712 |.... .0 ] .0 . 0 101,711 . 11/05/2027 .
..29668#-AA-6 | ESSENTIAL SERVICES HOLDING CORPORATION - 03/31/2023 . | CA_CASH_CLOSE . . 6,567 |. .0 0 0| . 6,567 . 11/16/2026 .
..30319*-AA-1 |FSS Buyer LLC Initial Term Loan .. . 03/31/2023 . | CA_CASH CLOSE ... .. 18,278 |.... .0 . 0. .0 . .. 18,278 |. . 08/31/2028 .




8¢'S03

STATEMENT AS OF MARCH 31, 2023 OF THE MassMutual Ascend Life Insurance Company

SCHEDULE D - PART 4

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

1 2 3 4 5 6 7 8 9 10 Change In Book/Adjusted Carrying Value 16 17 18 19 20 21 22
11 12 13 14 15 NAIC
Desig-
nation,
NAIC
Total Total Desig-
Current |Change in| Foreign Bond nation
Year's Book/ | Exchange Book/ Interest/ Modifier
Prior Year Current |Other Than| Adjusted |Change in| Adjusted Foreign Stock Stated and
Book/ Unrealized| Year's |Temporary| Carrying Book Carrying | Exchange | Realized Dividends Con- SiYe}
CuUsIP Number of Adjusted | Valuation | (Amor- |Impairment| Value | /Adjusted | Value at Gain Gain  |Total Gain| Received | tractual | Admini-
Ident- For- | Disposal Name Shares of Consid- Actual Carrying Increase/ | tization)/ | Recog- [ (11+12-| Carrying Disposal | (Loss)on | (Loss)on | (Loss)on During Maturity | strative
ification Description eign| Date of Purchaser Stock eration Par Value Cost Value (Decrease)| Accretion nized 13) Value Date Disposal | Disposal [ Disposal Year Date Symbol
..32013#-AA-2 | FIRST EAGLE DIRECT LENDING V-B, LLC - Se ... [....... . 02/10/2023 . | CA_CASH_CLOSE ... . 2,608,696 .2,608,6% |.... .0 .0 . . 06/16/2029 . (1.D PL ....
..35042#-AC-6 | FOUNDATION CONSUMER BRANDS LLC - TERM L .... [....... . 03/28/2023 . | CA_CASH_CLOSE ... ... 16,498 .0 .0 . . 10/01/2026 . |2.CPL ....
..350420-AA-2 |Foundation Finance Trust - Fixed Class A ... [....... . 03/15/2023 . | CA_CASH_CLOSE ... .0 .0 . .. . 10/15/2042 . (1.D PL ....
..35921#-AA-6 |Frontline Technologies Intermediate Hold .... |....... . 03/31/2023 . | CA_CASH_CLOSE .....oevvvvs |ovvereeeennnnnnnnnns [+00....3,389,260 |......e. 3,389,260 |........ 3,230,621 |.... .0 0 el 0 0 L 3,339,755 |.. . 09/18/2023 . |3.CPL ....
..36457W-AC-5 |Galway Borrower LLC-1L SR SECD .......ccovvveees [ereennn . 03/31/2023 . | CA_CASH_CLOSE ... ...15,301 15,192 | .0 .0 . .. 15,192 |.. . 09/30/2028 . (3.B PL ....
..36457W-AD-3 | GALWAY BORROWER LLC - CLOSING DATE TERM ..... [....... . 03/31/2023 . | CA_CASH_CLOSE ... ....2,636 ....2,6% |.... .0 .0 . ...2,636 |.. . 09/29/2028 .
..38870#-AG-8 |GraphPad Software Inc. ProteinMetrics In ... [....... . 03/31/2023 . | CA_CASH_CLOSE ... ...16,304 ...16,141 .0 .0 . ..16,143 |.. . 04/27/2027 .
..40406#-AD-4 |HAI Acquisition Corporation/Term Loan 10 .... |....... . 03/31/2023 . | CA_CASH_CLOSE ... .0 .0 . ...9.2711 |.. . 11/03/2025 .
..40476@-AB-5 |Hanley Wood LLC - 2021 Incremental Term ...... [....... . 03/07/2023 . | CA_CASH_CLOSE ... .0 .0 . ..29,148 |.. . 12/10/2024 .
..40476@-AC-3 |Hanley Wood LLC - 2021 Delayed Draw Term .. 03/07/2023 . [ CA_CASH_CLOSE ... . 5,590 5,590 |. K .0 0 . 5,590 . 12/10/2024 .
..404898-AA-2 |HPS Mezzanine Partners 2019, L.P., MP 20 .... 02/23/2023 . |BANK LOANS BABSON CA .. 5,490,382 .. 5,490,382 |. . 5,490,382 |. .0 0 . 5,499,382 . 07/15/2030 .
..40490@-AA-9 |HTI Technology & Industries - 2022 Term ..... 03/31/2023 . [ CA_CASH_CLOSE ... 1,358 | .0 0 1,357 . 07/07/2025 .
..419020-AA-9 |Sigma Electric Manufacturing Corporation .... |....... . 03/31/2023 . | CA_CASH_CLOSE ... ....5,458 |.... .0 .0 . . 5,450 |.. . 10/31/2023 .
..42981#-AA-9 |HIGH STREET BUYER INC. - DELAYED DRAW T .... [....... . 03/31/2023 . | CA_CASH_CLOSE ... ....939 |.... .0 .0 . .939 |.. . 04/14/2028 .
..42983#-AA-7 |HIGH STREET BUYER INC. - TERM LOAN B ........ [....... . 03/31/2023 . | CA_CASH_CLOSE ... ... 700 |.... ...0 ] .0 . ....700 |.. . 04/14/2028 .
..42083#-AB-5 |HIGH STREET BUYER INC. - DELAYED DRAW T .... [....... . 03/31/2023 . | CA_CASH_CLOSE ... ... 405 |.... .0 ] .0 . ....405 |.. . 04/14/2028 .
..42083#-AC-3 |HIGH STREET BUYER INC. - DELAYED DRAW T ... [....... . 03/31/2023 . | CA_CASH_CLOSE ... ..921 ...0 ] .0 . 921 ). . 04/14/2028 .
..44961*-AB-1 | Implus Footcare LLC/Initial Term Loan 0 .... [....... . 03/31/2023 . .0 ] .0 . .2,209 |.. . 04/30/2024 .
..45054@-AA-6 | ITI Intermodal - Term Loan ..........cccccevvevenn [ereeenn . 03/31/2023 . | CA_CASH_CLOSE . ...0 ] .0 . 3,168 |.. . 12/20/2027 .
..45321*-AA-5 [ Implus Footcare LLC/Spenco Incremental ......|....... . 03/31/2023 . | CA_CASH_CLOSE .... T W0 . 04/30/2024 .
..45763F-AN-8 | Inmar Inc-INMARI TL 1L USD ....ccceennnnnn 03/31/2023 . | CA_CASH_CLOSE . .0 0 . 05/01/2024 .
..46126#-AA-6 | IntraPac International LLC/U.S. Term Loa .... 03/31/2023 . [ CA_CASH_CLOSE . K .0 0 . 3,653 . 01/11/2026 .
..46126#-AB-4 | INTRAPAC PARENT INC. - FIRST AMENDVENT T .... 03/31/2023 . | CA_CASH_CLOSE . ... 469 .469 .469 |. ....469 |. .0 0 ....469 . 01/11/2026 .
..46139Z-WM-8 | Invesco Private Credit Opportunities Hol .... . |- 01/13/2023 . [ CA_CASH_CLOSE . . 3,400,000 ..3,400,000 ..3,400,000 |. .3,400,000 |. .0 0 .3,400,000 . 09/23/2032 .
..47231#-M0-8 | JEFFERIES DIRECT LENDING OFFSHORE FUND I ... . |- 02/06/2023 . | CA_CASH_CLOSE . . 2,197,466 ..2,197,466 ..2,197,466 |. .2,197,466 |. .0 0 .2,197,466 . 06/17/2031 .
..47231#-MR-6 | JEFFERIES DIRECT LENDING OFFSHORE FUND I .... |....... . 02/06/2023 . | CA_CASH_CLOSE ... .... 897,006 .... 897,006 |.......... 897,006 |.... .0 ] .0 . ... 897,006 |.. . 06/17/2031 .
..47231#-MS-4 | JEFFERIES DIRECT LENDING OFFSHORE FUND I .... |....... . 02/06/2023 . | CA_CASH_CLOSE ... . 4,333,331 |.... ...0 ] .0 . . 06/17/2031 .
..48240@-AA-5 |K2 Insurance Services LLC/Term Loan 7/1 ... [....... . 03/31/2023 . | CA_CASH_CLOSE ... ...11,685 |.... .0 ] .0 . . 07/01/2026 .
..48240@-AB-3 |K2 Insurance Services LLC/Delayed Draw ..... [....... . 03/31/2023 . | CA_CASH_CLOSE ... ....2,039 |.... ...0 ] .0 . . 07/01/2026 .
..48881#-AB-5 |Kene Acquisition Inc./Term Loan 8/19 ........ [....... . 03/31/2023 . | CA_CASH_CLOSE ... .... 3,030 |.... .0 ] .0 . . 08/10/2026 .
..48881#-AC-3 |Kene Acquisition Inc./Delayed Draw Term .... [....... . 03/31/2023 . | CA_CASH_CLOSE ... L5138 ...0 ] .0 . . 08/10/2026 .
..49375@-AA-0 |DistroKid Senior Term Loa .........cceeennnn 03/31/2023 . [ CA_CASH_CLOSE . .0 0 . 09/30/2027 .
..500500-XX-6 |RedSail Technologies - 2022 Incremental 03/31/2023 . | CA_CASH_CLOSE . .0 0 . 12/11/2027 .
..50541#-AA-5 |Laboratories Bidco LLC/Term Loan 9/19 ... 03/31/2023 . [ CA_CASH_CLOSE . .0 0 . 07/23/2027 .
..50541#-AB-3 |Laboratories Bidco LLC/Second Amendment 03/31/2023 . | CA_CASH_CLOSE . .0 0 . 07/23/2027 .
..50541#-AC-1 | LABORATORIES BIDCO LLC - THIRD AMENDMENT 03/31/2023 . [ CA_CASH_CLOSE . .0 0 . 07/23/2027 .
..50541#-AD-9 | LABORATORIES BIDCO LLC = TL weeuvnnniniiiiinn [eeeenn . 03/31/2023 . | CA_CASH_CLOSE ... ...0 ] .0 . . 07/23/2027 .
..50641#-AE-7 | LABORATORIES BIDCO LLC - DELAYED DRAW TE .... [....... . 03/31/2023 . | CA_CASH_CLOSE ... .0 ] .0 . . 07/23/2027 .
..51206#-AA-9 | LAKERS BUYER INC. - TERM LOAN .......eeveeunnnn [erreenn . 03/31/2023 . | CA_CASH_CLOSE ... ...0 ] .0 . . 03/22/2027 .
..52172*-AA-1 |LeadsOnline - Term Loan .......ccccovvvunnnnnnnnn [ereeenn . 03/31/2023 . | CA_CASH_CLOSE ... .0 ] .0 . . 02/07/2028 .
..53173#-AA-4 |LIDO ADVISORS LLC - INITIAL TERM LOAN ....... [....... . 03/31/2023 . | CA_CASH_CLOSE ... ...0 ] .0 . . 06/15/2027 .
..53173#-AB-2 |LIDO ADVISORS LLC - DELAYED DRAW TERM L .... [....... . 03/31/2023 . | CA_CASH_CLOSE ... ...0 ] .0 . . 06/15/2027 .
..53186*-AB-1 |LIFE EXTENSION INSTITUTE INC RESTATEMENT .... . |- 03/31/2023 . [ CA_CASH_CLOSE ... ...0 ] .0 . .. . 02/19/2024 .
..534508-CC-0 |Cleaver-Brooks Inc - 2022 Term Loan ........... . |- 03/31/2023 . [ CA_CASH_CLOSE ... ... 22,958 |.... .0 ] .0 . ..22,957 |.. . 07/14/2028 .
..54288@-AC-2 | Illinois St Sales Tax Revenue - 2022 Inc 03/31/2023 . | CA_CASH_CLOSE . 1,644 |. .0 0 1,643 . 09/08/2027 .
..552000-CC-3 |National Auto Care - 2022 Incremental De .... . 01/03/2023 . | CA_CASH CLOSE ... ..720,651 .0 . 0. .720,651 . 09/28/2024 .




6¢'S03

STATEMENT AS OF MARCH 31, 2023 OF THE MassMutual Ascend Life Insurance Company

SCHEDULE D - PART 4

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

1 2 3 4 5 6 7 8 9 10 Change In Book/Adjusted Carrying Value 16 17 18 19 20 21 22
11 12 13 14 15 NAIC
Desig-
nation,
NAIC
Total Total Desig-
Current |Change in| Foreign Bond nation
Year's Book/ | Exchange Book/ Interest/ Modifier
Prior Year Current |Other Than| Adjusted |Change in| Adjusted Foreign Stock Stated and
Book/ Unrealized| Year's |Temporary| Carrying Book Carrying | Exchange | Realized Dividends Con- SiYe}
CuUsIP Number of Adjusted | Valuation | (Amor- |Impairment| Value | /Adjusted | Value at Gain Gain  |Total Gain| Received | tractual | Admini-
Ident- For- | Disposal Name Shares of Consid- Actual Carrying Increase/ | tization)/ | Recog- [ (11+12-| Carrying Disposal | (Loss)on | (Loss)on | (Loss)on During Maturity | strative
ification Description eign| Date of Purchaser Stock eration Par Value Cost Value (Decrease)| Accretion nized 13) Value Date Disposal | Disposal [ Disposal Year Date Symbol
..55371*-AU-9 |MRI Software LLC/Term Loan 2/20 .......cccceeees [ereennn . 03/31/2023 . | CA_CASH_CLOSE ... ... 1,762 ... 1,762 |.... .0 .0 . 0 .1,762 |.. . 02/10/2026 . [4.A PL ....
..566298-AA-9 | MARCONE YELLOWSTONE BUYER INC. - TERM LO .... [....... . 03/30/2023 . | CA_CASH_CLOSE ... ....1,602 |.... .0 .0 . 0 .1,603 |.. . 06/23/2028 . (3.B PL ...
..566298-AB-7 | MARCONE YELLOWSTONE BUYER INC. - DELAYED .... |....... . 03/30/2023 . | CA_CASH_CLOSE ... .0 .0 . 0 . 06/23/2028 . (3.B PL ...
..57233#-AB-1 |Marshal |l Excelsior - Term Loan .........cccceees [eerenn . 03/31/2023 . | CA_CASH_CLOSE ... .0 .0 . 0 . 02/18/2028 .
..57780@-AA-2 | MAVERICK ACQUISITION INC. - TERM LOAN ....... [....... . 03/31/2023 . | CA_CASH_CLOSE ... .0 .0 . 0 . 06/01/2027 .
..57780@-AB-0 |MAVERICK ACQUISITION INC. - DELAYED DRA .... |....... . 03/31/2023 . | CA_CASH_CLOSE ... .0 .0 . 0 . 06/01/2027 .
..57810J-AC-2 | Amynta Agency Borrower [-MAYAGE TLB 1L ..... [....... . 02/28/2023 . | CA_CASH_CLOSE ... .0 .0 . 0 . 02/28/2025 .
..59509#-AA-6 [Micromeritics Instrument Corp./Term Loan .... |....... . 02/06/2023 . | CA_CASH_CLOSE .... .0 | W0 0] . 12/18/2025 .
..60937@-AA-8 | MONICA HOLDCO (US) INC. - TERM LOAN ......... [....... . 03/31/2023 . | CA_CASH_CLOSE ... .0 .0 . 0 . 01/07/2028 .
..62900%-AA-9 |NCWS INTERMEDIATE INC. - DELAYED DRAW T 03/31/2023 . | CA_CASH_CLOSE . .0 0 0| 3 |. 12/29/2026 .
..62900*-AB-7 |NCWS INTERMEDIATE INC. - CLOSING DATE T 03/31/2023 . | CA_CASH_CLOSE . .0 0 0| . 12/29/2026 .
..62901@-AA-6 |National Auto Care - Term Loan 01/03/2023 . [ VARIOUS ...... ..704,363 ..695,559 |. .0 0 0| . 09/28/2024 .
..62901@-AB-4 |National Auto Care - Delayed Draw Term L .... [....... . 01/03/2023 . | CA_CASH_CLOSE . 696,942 696,942 |.... .0 .0 . 0 . 09/28/2024 .
..62907@-AA-0 |NEFCO Holding Company, LLC - Term Loan ....... [....... . 01/03/2023 . | CA_CASH_CLOSE ... .0 .0 . 0 . 08/05/2028 .
..62907@-AB-8 |NEFCO Holding Company, LLC - Delayed Dra ..... [....... . 03/31/2023 . | CA_CASH_CLOSE ... .0 .0 . 0 . 08/05/2028 .
..62007@-AD-4 |NEFCO Holding Company, LLC - Delayed Dra ..... [....... . 01/03/2023 . | CA_CASH_CLOSE ... .0 .0 . 0 . 08/05/2028 .
..63086*-AA-3 |Narda-MITEQ - Incremental Term Loan ........... [....... . 01/03/2023 . | CA_CASH_CLOSE ... .0 .0 . 0 . 12/06/2027 .
..64027%-AA-3 | NELIPAK HOLDINGS US TL L+425 07/02/2026 ..... |....... . 03/31/2023 . | CA_CASH_CLOSE ... .0 .0 . 0 . 07/02/2026 .
..64027*-AB-1 |NELIPAK HOLDING INC TL L+425 07/02/2026 ..... |....... . 03/31/2023 . | CA_CASH_CLOSE ... .0 .0 . 0 . 07/02/2026 .
..65716%-AB-4 | NORTH AMERICAN SCIENCE ASSOCIATES INC. ......[....... . 03/31/2023 . | CA_CASH_CLOSE ... .0 .0 . 0 . 09/15/2027 .
..65716@-AA-4 | NORTH AMERICAN SCIENCE ASSOCIATES INC. 03/31/2023 . | CA_CASH_CLOSE . .0 0 0| . 09/15/2027 .
..67008*-AA-9 | TERM LOAN - LX191049 .. 03/17/2023 . | CA_CASH_CLOSE . .0 0 0| 17,059 0 . 12/01/2026 .
..67096@-AA-0 | OMH-Heal thEdge Holdings LLC/Term Loan 9 03/31/2023 . | CA_CASH_CLOSE . .0 0 0| .. (2) . 10/24/2025 .
..67115E-AC-4 |Omega Holdings - Senior Term Loan .. . |- 03/31/2023 . [ CA_CASH_CLOSE . .0 0 0| .1,989 . 03/31/2029 .
. 67117*-AA-7 | OA BUYER INC INITIAL TERM LN ...... . . |- 03/31/2023 . [ CA_CASH_CLOSE ... K .0 0 0| .9,174 . 12/20/2028 .
..68144%-AC-4 |Olympia Acquisition, Inc - 2022 2nd Amen .... |[....... . 03/31/2023 . | BANK LOANS BABSON CA ... |.... .0 ] .0 . 0 .. 71,305 |.. . 02/26/2027 .
..69398*-AD-7 |PDI TA Holdings Inc. - 2019 1ist Lien Ter .... [....... . 03/31/2023 . | CA_CASH_CLOSE ... ...0 ] .0 . 0 .. 13,992 |.. . 10/24/2024 .
..69429¢-AB-2 |PDQ (PDQ TOPCO LP) DDTL ..eevvvvvvvrrireiiiiiinnns [eeeenn . 03/31/2023 . | CA_CASH_CLOSE ... . .0 ] .0 . 0 ... 7,5% |.. . 08/27/2027 .
..70216*-AA-1 | PARTNERS GROUP PRIVATE EQUITY II, LLC - ..... [....... . 03/20/2023 . | CA_CASH_CLOSE .......ceevv |oeveveennnnnnnnnnnns ... 12,500,000 |....... 12,500,000 |....... 12,500,000 |.......12,500,000 |.... ...0 ] .0 . ....0 |.......12,500,000 |.. . 06/09/2032 .
..70559@-AA-4 |Pegasus Global Enterprise Holdings LLC/ .... |[....... . 03/31/2023 . | CA_CASH_CLOSE ....evvvvvee Jeveveiiiiiiiiiinens e 8,278 [, 8,278 |............. 8,065 |.............8,157 |.... .0 ] .0 . w0 e 8,157 |.. . 05/29/2025 .
..705598-AB-2 |Pegasus Global Enterprise Holdings LLC/ .... [....... . 03/31/2023 . | CA_CASH_CLOSE ... ... 2,31 ... 2,31 ... 2,31 ...0 ] .0 . 0 2,391 . 05/29/2025 .
..705598-AD-8 |Pegasus Global Enterprise Holdings LLC ... 03/31/2023 . [ CA_CASH_CLOSE . .2,391 .2,391 .2,391 .0 0 0| .2,391 . 05/29/2025 .
..705598-AE-6 | PEGASUS GLOBAL ENTERPRISE HOLDINGS LLC ... 03/31/2023 . | CA_CASH_CLOSE . . 2,240 .2,240 |. 2,240 |. .0 0 0| . 2,240 . 05/29/2025 .
..70559@-AF-3 | PEGASUS GLOBAL ENTERPRISE HOLDINGS LLC ... 03/31/2023 . [ CA_CASH_CLOSE . ..1,151 1,151 1,151 1,151 .0 ...0 0| .1,151 . 05/29/2025 .
..7T1571E-AD-1 |PES Holdings LLC-PHIENE PIK-TERM C-EXIT ... 03/31/2023 . [MATURITY . (1,953,915) .(1,953,915) ..(53,733) | L0 .0 |... (1,546,164) 0| .(58,732) . 06/30/2023 .
..71667%-AA-3 |Petroleum Service Group LLC/Delayed Draw .... 03/31/2023 . [ CA_CASH_CLOSE . 136 | .0 ...0 0| 136 . 07/23/2025 .
. 71667*-AB-1 |Petroleun Service Group LLC/Term Loan 7/ .... [....... . 03/31/2023 . | CA_CASH_CLOSE ... . ...0 ] .0 . 0 .6,760 |.. . 07/23/2025 .
..74066*-AA-4 | PREMIER SPECIALTIES INC. - TERM LOAN ........ [....... . 03/31/2023 . | CA_CASH_CLOSE ... 739 | .0 ] .0 . 0 ... 739 .. . 08/20/2027 .
..T4142K-AF-6 |Pretium Packaging, LLC First lien term ....... [....... . 03/31/2023 . | CA_CASH_CLOSE ... ...0 ] .0 . 0 . 10/02/2028 .
.. 74273J-AE-3 |Pro Mach Inc. First Lien Term .....coooeeeeeeins [oeennn . 03/31/2023 . | CA_CASH_CLOSE ... .0 ] .0 . 0 . 08/31/2028 .
..74309#-AA-7 | PRODUCTION RESOURCE GROUP L.L.C. - DELA .... [....... . 03/31/2023 . | CA_CASH_CLOSE ... ...0 ] .0 . 0 . 08/21/2024 .
..74309#-AB-5 |PRG 9/20 Last Qut ..........ooeeeeeeinnnnn [ ons . 03/31/2023 . | CA_CASH_CLOSE ... ...0 ] .0 . 0 . 08/21/2024 .
..74309#-AC-3 | PRODUCTION RESOURCE GROUP L.L.C. - DELA .... . |- 03/31/2023 . [ CA_CASH_CLOSE ... ...0 ] .0 . 0 . 08/21/2024 .
..74309#-AD-1 | PRODUCTION RESOURCE GROUP L.L.C. - SECO ..... . |- 03/31/2023 . [ CA_CASH_CLOSE ... .0 ] .0 . 0 . 08/21/2024 .
..74354#-AA-1 | PROJECT ESSENTIAL BIDCO LLC - TERM LOAN .. 03/31/2023 . | CA_CASH_CLOSE . .0 0 0| . 04/20/2028 .
..74719#-AA-1 |Pyramid Management Advisors LLC/Term Lo .... . 03/31/2023 . | CA_CASH CLOSE ... .0 . 0. .0 . 07/15/2023 .
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..74719#-AB-9 |Pyramid Management Advisors LLC/Delayed .... |....... . 03/31/2023 . | CA_CASH_CLOSE ... .0 .0 . 0 . 07/15/2023 . |3.CPL ....
..74719#-AC-7 |Pyramid Management Advisors LLC/Delayed .... |....... . 01/19/2023 . | CA_CASH_CLOSE ... .0 .0 . 0 . 07/15/2023 . |3.CPL ....
..74741@-AA-5 |Olympia Acquisition Inc./Term Loan 9/19 .... [....... . 03/31/2023 . .0 .0 . 0 . 09/24/2026 . |3.CPL ....
..749238-AB-3 |RoadOne IntermodaLogistics - Term Loan ....... [....... . 03/31/2023 . | CA_CASH_CLOSE . .0 .0 . 0 . 12/30/2028 . [4.C Z .....
..75000#-AE-8 |RSC Acquisition Inc./Term Loan 10/19 ........ [....... . 03/31/2023 . | CA_CASH_CLOSE ... . .0 .0 . 0 . 10/30/2026 . |3.CPL ....
..75279%-AA-4 | RANDYS HLDGS INC INITIAL TERM LN .........ccces [oeennn . 03/31/2023 . | CA_CASH_CLOSE ... 4,137 .0 .0 . 0 . 10/31/2028 . [4.C Z .....
..75333*-AA-8 |RFS ASSET SECURITIZATION I11, LLC - 1st ... [....... . 03/22/2023 . | CA_CASH_CLOSE ... . 1,866,340 .0 .0 . UL A . 03/30/2029 . [1.F PL ....
..75333*-AB-6 |RFS ASSET SECURITIZATION Il1, LLC - 1st ... [....... . 03/22/2023 . | CA_CASH_CLOSE ... .0 .0 . 0 e 194,410 .. . 03/30/2029 . (2.B PL ....
..75445@-AA-1 | RAWLINGS SPORTING GOODS COMPANY INC - T ... [....... . 03/31/2023 . | CA_CASH_CLOSE ... .0 .0 . 0 L2217 . 12/31/2026 . (3.B PL ...
..75734@-AB-9 |Reddy Ice Holdings Inc./Term Loan 7/19 03/31/2023 . | CA_CASH_CLOSE . .0 0 0| 23,244 . 07/01/2025 .
..75988*-AA-6 | RENOVATION ACQUISITION INC TERM LOAN . 03/31/2023 . | CA_CASH_CLOSE . .0 0 0| 11,839 . 11/15/2027 .
..76028@-AA-4 |REPAIRIFY INC. - INITIAL TERM LOAN 03/31/2023 . [ CA_CASH_CLOSE . .0 0 0| .938 . 06/14/2027 .
..78029#-AB-5 |RMA Companies - Term Loan ............ccceeveeeens [eeneenn . 03/31/2023 . | CA_CASH_CLOSE ... .0 .0 . 0 L4214 .. . 12/30/2026 .
..784320-AB-8 | SFE Intermediate HoldCo LLC/Incremental ...... [....... . 03/31/2023 . | CA_CASH_CLOSE ... .0 .0 . 0 ....901 . 07/31/2024 .
..78488C-AH-3 | Seallor Id Parks & Entertainment Inc. -2 ... [....... . 03/31/2023 . | CA_CASH_CLOSE ... ..7,500 |... .7,500 |... .7,425 |.... . .0 .0 . 0 7,429 .. . 08/25/2028 .
..78494*-AA-7 | SPC RECEIVABLES FDG I1 TR SECD REV LN FA ... [....... . 03/20/2023 . | CA_CASH_CLOSE ... 11,394,556 |....... 11,394,556 |....... 11,394,556 |....... 11,394,566 |.... .0 .0 . 0 11,394,556 |.. . 10/19/2029 .
..78642#-AA-4 | SAFE HOME SECURITY INC. - TERM LOAN .....cccoo [.oeeenn . 01/03/2023 . | CA_CASH_CLOSE ...oovvvvvee Jooveiiiiiiiiieiieens oo 1,440 |.oeeennennee 1,440 |oooeveenenns 1,440 1,440 ... ...0 ] .0 . | AN 1,440 |.. . 08/04/2024 .
..78642#-AB-2 | SAFE HOME SECURITY INC. - DELAYED DRAW T .... [....... . 01/03/2023 . | CA_CASH_CLOSE ... ... 450 ... 450 ... .0 ] .0 . 0 ... 450 |.. . 08/04/2024 .
..794008-AA-6 |Saldon Holdings Inc./First Amendment Te .... [....... . 03/31/2023 . | CA_CASH_CLOSE ... ....875 ...870 |.... ...0 ] .0 . 0 ....870 |.. . 03/13/2025 .
..79400@-AC-2 | SALDON HOLDINGS INC. - SECOND AMENMENT ...... [....... . 03/31/2023 . | CA_CASH_CLOSE ... ... 469 .0 ] .0 . 0 ... 469 |.. . 03/13/2025 .
..80586#-AB-6 |Scaled Agile Inc. - 2021 Unitranche Term 03/31/2023 . | CA_CASH_CLOSE . ..8,740 M| 0 0| . 8,566 . 12/16/2028 .
..816307-A¢-1 |SelectQuote Inc./Term Loan 10/19 ..... 03/31/2023 . [ CA_CASH_CLOSE . 10,702 10,702 10,702 |. 10,702 |. .0 0 0| 10,702 . 11/05/2024 .
..88218#-TT-7 |Atreides Funding Trust - Pass-Through In 02/21/2023 . | CA_CASH_CLOSE . . 2,182,216 ..2,182,216 ..2,182,216 |. .2,182,216 |. .0 0 0| .2,182,216 . 11/18/2083 .
..84724#-AA-3 | Sparus Holdings LLC - 1st Lien Term Loan .. . |- 03/31/2023 . [ CA_CASH_CLOSE . ..3,226 3,183 |. .0 0 0| .3,153 . 03/19/2027 .
..84724#-AB-1 |Sparus Holdings LLC - Delayed Draw Term .... . |- 03/31/2023 . [ CA_CASH_CLOSE . L0 .0 0 0| .509 . 03/19/2027 .
..84967#-AA-9 | SPRING INSURANCE SOLUTIONS LLC - INITIA ... [....... . 03/31/2023 . | CA_CASH_CLOSE ... 01,108 |.... .0 ] .0 . 0 . 11/24/2025 .
..84967#-AB-7 |SPRING INSURANCE SOLUTIONS LLC - DELAYE .... |[....... . 03/31/2023 . | CA_CASH_CLOSE ... ...188 |.... ...0 ] .0 . 0 . 11/24/2025 .
..85789#-AA-2 | STEALTH HOLDING LLC - U.S. INITIAL TERM ..... [....... . 01/03/2023 . | CA_CASH_CLOSE ... .0 ] .0 . 0 . 03/02/2026 .
..85789#-AB-0 | STEALTH HOLDING LLC - DELAYED DRAW TERM ..... [....... . 01/03/2023 . | CA_CASH_CLOSE ... ...0 ] .0 . 0 . 03/02/2026 .
..86662#-AA-2 | SUN ACQUIRER CORP ......coooveeiiiiiiiiiieiiiiiieens oo . 03/31/2023 . | CA_CASH_CLOSE ... .0 ] .0 . 0 . 09/08/2028 .
..86662#-AB-0 | SUN ACQUIRER CORP .......cooeveeiiiiiiiiiiiiiiiieens [ . 03/31/2023 . | CA_CASH_CLOSE ... ...0 ] .0 . 0 . 09/08/2028 .
..868226-AA-1 | SUPERJET BUYER LLC INITIAL TERM LN . 03/31/2023 . [ CA_CASH_CLOSE . .0 0 0| . 12/30/2027 .
..87300*-AB-0 | THG Acquisition LLC - 2019 Term Loan .... 03/31/2023 . | CA_CASH_CLOSE . .0 0 0| . 12/02/2026 .
..87300%-AC-8 | THG ACQUISITION LLC Delayed Draw Term Ln 03/31/2023 . [ CA_CASH_CLOSE . .0 0 0| . 12/02/2026 .
..87300%-AD-6 | THG Acquisition LLC - 2020 Term Loan .... 03/31/2023 . | CA_CASH_CLOSE . .0 0 0| . 12/02/2026 .
..87300%-AE-4 | THG Acquisition LLC - 2020 Delayed Draw 03/31/2023 . [ CA_CASH_CLOSE . .0 0 0| . 12/02/2026 .
..87326#-AC-4 | TA/WEG HOLDINGS LLC - AUGUST 2021 DELAY .... [....... . 01/03/2023 . | CA_CASH_CLOSE ... ...0 ] .0 . 0 . 10/04/2027 .
..87583F-AN-8 | Tank Holding Corp. - 2022 Term Loan ........... [....c. . 03/31/2023 . | CA_CASH_CLOSE ... .0 ] .0 . 0 . 03/31/2028 .
..88084@-AC-6 |TerSera Therapeutics LLC/Second Amendmen ..... [....... . 03/31/2023 . | CA_CASH_CLOSE ... ...0 ] .0 . 0 . 03/30/2025 .
..88084@-AE-2 | TerSera Therapeutics LLC/Third Amendment .... |....... . 03/31/2023 . | CA_CASH_CLOSE ... .0 ] .0 . 0 . 03/30/2025 .
..88233F-AK-6 |Vistra Operations Co LLC-VST TLB3 1L US ... [....... . 03/31/2023 . | CA_CASH_CLOSE ... ...0 ] .0 . 0 . 12/31/2025 .
..88430@-AA-1 | 36TH STREET CAPITAL LLC TERM LOAN CLASS ..... |[....... . 02/15/2023 . | CA_CASH_CLOSE ... ...0 ] .0 . 0 . 03/01/2027 .
..88732#-AA-4 | TIMECLOCK PLUS LLC - DELAYED DRAW TERM ..... . |- 03/31/2023 . [ CA_CASH_CLOSE ... ...0 ] .0 . 0 . 08/28/2026 .
..89617%-AB-4 |Trident Maritime Systems Inc. - 2021 Ter .... . |- 03/31/2023 . [ CA_CASH_CLOSE ... .0 ] .0 . 0 . 02/26/2027 .
..89989#-AF-1 |Portfolio Group - Agency 1st Lien Term L 03/31/2023 . | CA_CASH_CLOSE . .0 0 0| . 12/02/2025 .
..89989#-AG-9 | TURBO BUYER INC AMEND NO 4 DDTL . 03/31/2023 . | CA_CASH CLOSE ... .0 . 0. .0 . 12/02/2025 .




STATEMENT AS OF MARCH 31, 2023 OF THE MassMutual Ascend Life Insurance Company

SCHEDULE D - PART 4

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

L€'G03

1 2 3 4 5 6 7 8 9 10 Change In Book/Adjusted Carrying Value 16 17 18 19 20 21 22
11 12 13 14 15 NAIC
Desig-
nation,
NAIC
Total Total Desig-
Current |Change in| Foreign Bond nation
Year's Book/ | Exchange Book/ Interest/ Modifier
Prior Year Current |Other Than| Adjusted |Change in| Adjusted Foreign Stock Stated and
Book/ Unrealized| Year's |Temporary| Carrying Book Carrying | Exchange | Realized Dividends Con- SiYe}
CuUsIP Number of Adjusted | Valuation | (Amor- |Impairment| Value | /Adjusted | Value at Gain Gain  |Total Gain| Received | tractual | Admini-
Ident- For- | Disposal Name Shares of Consid- Actual Carrying Increase/ | tization)/ | Recog- [ (11+12-| Carrying Disposal | (Loss)on | (Loss)on | (Loss)on During Maturity | strative
ification Description eign| Date of Purchaser Stock eration Par Value Cost Value (Decrease)| Accretion nized 13) Value Date Disposal | Disposal [ Disposal Year Date Symbol
..89989#-AH-7 | TURBO BUYER INC AMEND NO 5 - Delayed Dra .... |....... . 03/31/2023 . | CA_CASH_CLOSE ... .0 .0 . 0 . 12/02/2025 . (4.B PL ....
..90139@-AA-1 | Twin Brook Capital Funding XIT1I WSPV, LL .... [....... . 03/30/2023 . | CA_CASH_CLOSE ... .0 .0 . 0 . 10/18/2028 .
..90140*-AA-0 | Twin Brook Capital Funding XIV WSPV, LLC .... [....... . 03/30/2023 . | CA_CASH_CLOSE ... .0 .0 . 0 . 10/18/2028 .
..90212T-AD-3 |2U INC. - INITIAL TERM LOAN .....cceeeeeeieeess [ oeennn . 01/11/2023 . | CA_CASH_CLOSE ... .0 .0 . 0 . 12/30/2024 .
..90380@-AA-7 |US SALT INVESTORS LLC - INITIAL TERM LO .... [....... . 03/31/2023 . | CA_CASH_CLOSE ... .0 .0 . 0 . 07/19/2028 .
..90385P-AC-4 |Ultimus Group Midco LLC/-ULTGRP TL 1L US .... |....... . 03/31/2023 . | CA_CASH_CLOSE ... .0 .0 . 0 . 02/01/2026 .
..91831Z-M0-1 | VPC LEGAL FINANCE FUND HOLDINGS - Secure .... [....... . 03/10/2023 . | CA_CASH_CLOSE ... .0 .0 . 0 . 10/14/2030 .
..918340-00-6 |Van Pool Transportation LLC - 2022 Delay .... |....... . 03/31/2023 . | CA_CASH_CLOSE ... .0 .0 . 0 . 05/22/2024 .
..92043H-AB-5 |W.R. Grace & Co. TL B ..ccoeeieeeiiiiiiiiiiiieeens s . 03/31/2023 . | CA_CASH_CLOSE ... .0 .0 . 0 . 09/22/2028 .
..92974*-AA-7 | WSHP FC ACQUISITION 2A TL L+625 03/30/20 .... 03/31/2023 . | CA_CASH_CLOSE . .0 0 0| . 03/28/2024 .
..92974%-AB-5 |WSHP FC ACQUISITION LLC - SECOND AMENDNE ... 03/31/2023 . | CA_CASH_CLOSE . .0 0 0| . 03/28/2024 .
..92074*-AC-3 |WSHP FC Acquisition LLC/Third Amendment ... 03/31/2023 . [ CA_CASH_CLOSE . .0 0 0| . 03/30/2027 .
..92074%-AD-1 | WSHP FC ACQUISITION 1A TL L+650 03/30/20 .... |....... . 03/31/2023 . | CA_CASH_CLOSE ... .0 .0 . 0 . 03/28/2024 .
..92074%-AE-9 | WSHP FC ACQUISITION 1A DDTL L+625 03/30/ .... [....... . 03/31/2023 . | CA_CASH_CLOSE ... .0 .0 . 0 . 03/28/2024 .
..03000#-AA-9 | WWEC Holdings |1 Corp - Term Loan ........cccee [eereenn . 03/31/2023 . | CA_CASH_CLOSE ... .0 .0 . 0 . 10/03/2028 .
..93279#-AA-3 | WALNUT PARENT INC. - INITIAL TERM LOAN ..... [....... . 02/28/2023 . | CA_CASH_CLOSE ... .0 .0 . 0 . 11/09/2027 .
..94184#-AA-5 |WATERMILL EXPRESS LLC - TERM LOAN FACIL .... [....... . 03/31/2023 . | CA_CASH_CLOSE ... .0 .0 . 0 . 04/20/2027 .
..94184#-AB-3 | WATERMILL EXPRESS LLC - DELAYED DRAW TE .... [....... . 03/31/2023 . | CA_CASH_CLOSE ... .0 .0 . 0 . 04/20/2027 .
..949798-AA-6 | WELLNESS ACQUISITIONCO INC. - TERM LOAN .... [....... . 03/31/2023 . | CA_CASH_CLOSE ... .0 .0 . 0 . 01/20/2027 .
..956525-22-5 |Kings |11 - 1st Lien Term Loan ................. .o . 03/31/2023 . | CA_CASH_CLOSE ... .0 .0 . 0 . 07/07/2028 .
..96525Z-MN-3 | WHITEHORSE LIQUIDITY PARTNERS V-R LP, 03/15/2023 . | CA_CASH_CLOSE . .0 0 0| . 12/15/2082 .
..96811*-AA-5 | Wildcat BuyerCo Inc./Term Loan 2/20 . 03/31/2023 . [ CA_CASH_CLOSE . .0 0 0| . 02/27/2026 .
..96811%-AB-3 |Wildcat BuyerCo Inc./Delayed Draw Term 03/31/2023 . | CA_CASH_CLOSE . .0 0 0| . 02/27/2026 .
..97959@-AA-3 | Woodland Foods Inc - Term Loan ... . |- 03/31/2023 . [ CA_CASH_CLOSE . .0 0 0| . 12/02/2027 .
..98415D-A@-3 | XIFIN Inc./Term Loan 02/20 . «eeee.. |- 03/3172023 . | CA_CASH_CLOSE . .0 0 0| .813 . 02/06/2026 .
..98876%-AA-3 | ZB Holdco LLC - Term Loan .... U oo . 03/31/2023 . | CA_CASH_CLOSE ... .0 .0 . 0 .1,175 )., . 02/09/2028 .
..001051-82-1 |ATL Il MRO Holdings Inc. - Senior Term L .... [....... . 03/31/2023 . | CA_CASH_CLOSE ... .0 .0 . 0 .3,103 |.. . 11/01/2029 .
..001065-47-4 [Applied Aerospace Structures Corp. = Ter .... |....... . 03/31/2023 . | CA_CASH_CLOSE .... .0 | 0 0 .5,085 |.. . 11/22/2028 .
..C01087-01-0 |Cogency Global - Incremental Term Loan ....... [....... . 03/31/2023 . | CA_CASH_CLOSE ... .0 .0 . J | A 1,186 |.. . 02/14/2028 .
..G4217#-AA-8 |HL Private Assets Holdings LP - Term Loa .... [....... . 03/13/2023 . | CA_CASH_CLOSE ........eevv |oevereernennnnnnnnns ... 18,000,000 |...... 18,000,000 |...... 18,000,000 |...... 18,000,000 |.... .0 .0 . 0 e 18,000,000 |.. . 03/12/2030 .
..G9341J-AN-0 |Veritas US Inc. - 2021 USD Term Loan B ....... [....... . 03/31/2023 . | CA_CASH_CLOSE ... ....3,015 ....3,000 |............. 3,000 |.... .0 .0 . 0 .3,000 |.. . 09/01/2025 .
..04800#-AA-5 | IntraPac Canada Corporation/Canadian Ter 03/31/2023 . [ CA_CASH_CLOSE . .1,886 1,843 | 1,859 |. .0 0 0| .1,859 . 01/11/2026 .
..08655*-AA-6 | Syntax Systems Ltd - Senior Term Loan ........ . 03/31/2023 . | CA_CASH_CLOSE ... ... 3,373 3,339 | 3,339 |, .0 .0 . 0 3,339 |.. . 10/29/2028 .
..03979%-AA-9 |RTI Surgical ........ccccvvivviinnnniniiiinnininnnn, . 03/31/2023 . | CA_CASH_CLOSE ....evvvvvns Jvveveeiiiiiiiiiiens Joveeeeeennnl 7,786 [, 7,786 |oevvvrrnnnnns 7,786 [ovvvvrnnnnnn 7,786 ... .0 .0 . 0 ... 71,786 |.. . 07/20/2026 .
..85914#-MM-1 | STEPSTONE GROUP EUROPE ALTERNATIVE INVES . 01/24/2023 . | CA_CASH_CLOSE . ..650,000 . 650,000 . 650,000 |. . 650,000 |. .0 0 .0 0| 650,000 . 02/28/2034 .
..G6684@-AA-9 | OHA Credit Solutions Master Fund | SPV, . 03/27/2023 . | CA_CASH_CLOSE . . 1,500,000 ..1,500,000 ..1,500,000 |. .1,500,000 |. .0 0 .0 0| .1,500,000 . 12/16/2032 .
..G7349*-AA-6 |Radius Aerospace Europe Limited/U.K. Ter .... [C..... |. 03/31/2023 . [CA_CASH_CLOSE . ..1,017 ....1,017 ... 1,017 |. ....1,017 | .0 0 .0 0| .1,017 0| .. . 03/29/2025 .
..G7741#-AA-6 | SSG CREDIT STRATEGIES VII ICAV - Senior ..... D..... . 01/24/2023 . | CA_CASH CLOSE ... P o 850,000 |.......... 850,000 |.......... 850,000 |.......... 850,000 |.... .. ...0 ] .0 . 0. .0 . 850,000 |.. 0 0. ...229 |. 02/28/2034 .
1909999999. Subtotal - Bonds - Unaffiliated Bank Loans 96,847,665 96,847,629 98,494,321 94,434,277 0 (1) (1,546, 164) 1,546, 163 0 98,624,402 0 (1,776,737) |  (1,776,737) 431,661 XXX
2509999997. Total - Bonds - Part 4 1,334,224,714 1,423,875,549 1,412,945,943 1,369,668, 759 6,017,705 (2,085, 185) 1,475,455 2,457,065 353 1,413,683,727 0 | (79,459,014)| (79,459,014) 18,128,870 XXX
2509999998. Total - Bonds - Part 5 XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX
2509999999. Total - Bonds 1,334,224,714 1,423,875,549 1,412,945,943 1,369,668, 759 6,017,705 (2,085, 185) 1,475,455 2,457,065 353 1,413,683,727 0 | (79,459,014)| (79,459,014) 18,128,870 XXX
..096444-72-0 |BLUE WATER VACCINE PERP CONV PFD ......ccoooeen [ereennn . 03/31/2023 . |DIRECT ...ovvvvvvvnnnnnnnnns foeeeens 82,101.000 |......... 461,590 |........ 82,101.00 |........... 499,995 |........... 858,458 |......(358,463)|.........cceee.0 |0 | (358,463) [.....ovvvnnnnn 0 foeeeeiinns 499,995 |.............l 0 f...... (38,405)
..173333-ZA-6 | LOSANT loT INC B PERP CONV PFD [ . 03/31/2023 . [DIRECT .... PO R 998,403.000 |.........669,763 |....... 998,403.00 ..1,000,000 |........1,071,885 .. (71,885) |... .1,000,001 |.. (330,238)
..173333-ZZ-1 |LOSANT loT INC SERIES A PERP CONV PFD .........|....... . 03/31/2023 . [DIRECT .... .. |...1,070,173.000 |.........717,909 |....1,070,173.00 |.......... 700,000 |........1,000,000 ......(300,000) |... .eeeeee... 700,000 .. ........ 17,909
..277777-22-4 | EIKONOKLASTES SEED PERP PREFERRED ..............[....... . 03/31/2023 . | DIRECT ...vvvvvvvvnnnnnnnnnn |oeees 714,285.000 |......... 641,058 |....... 714,285.00 |.......... 500,000 |........ 1,132,856 |......(632,856)]...............0 )..oovvrrrnnnnn 0 | (632,856) |..vvvveeeeeee 0 e 500,000 J....oeeveeeenn0 e 141,058
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STATEMENT AS OF MARCH 31, 2023 OF THE MassMutual Ascend Life Insurance Company

SCHEDULE D - PART 4

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

1 2 3 4 5 6 7 8 9 10 Change In Book/Adjusted Carrying Value 16 17 18 19 20 21 22
11 12 13 14 15 NAIC
Desig-
nation,
NAIC
Total Total Desig-
Current |Change in| Foreign Bond nation
Year's Book/ | Exchange Book/ Interest/ Modifier
Prior Year Current |Other Than| Adjusted |Change in| Adjusted Foreign Stock Stated and
Book/ Unrealized| Year's |Temporary| Carrying Book Carrying | Exchange | Realized Dividends Con- SiYe}
CuUsIP Number of Adjusted | Valuation | (Amor- |Impairment| Value | /Adjusted | Value at Gain Gain  |Total Gain| Received | tractual | Admini-
Ident- For- | Disposal Name Shares of Consid- Actual Carrying Increase/ | tization)/ | Recog- [ (11+12-| Carrying Disposal | (Loss)on | (Loss)on | (Loss)on During Maturity | strative
ification Description eign| Date of Purchaser Stock eration Par Value Cost Value (Decrease)| Accretion nized 13) Value Date Disposal | Disposal [ Disposal Year Date Symbol
..202450-77-9 | ENABLE INJECTIONS SERIES B PERP PFD ........... [....... . 03/31/2023 . [DIRECT .... P R 499,597.000 |...... 5,062,001 |....... 499,597.00 |........ 2,443,030 |.... ... (5,110,877) |.. .0 o0 el (5,110,877) [ 0 e 2,443,030 |......eevvennnn0 foeee 2,618,971 |..... 2,618,971 ....[5.B Gl ....
..371877-ZA-2 | GENETESIS SERIES B PERP PFD .......cevvvvvvvvvnns [ereenn . 03/31/2023 . [DIRECT .... PO R 135,739.000 |.. .890,037 |....... 135,739.00 |........ 1,085,077 |.... ... (1,084,922) |.. 20 el (1,084,922) founiiiiiiinnnnn 0 o 1,085,076 |.. (195,039) |...... (195,039) ....[5.B Gl ....
..371877-ZZ-7 |GENETESIS A-2 MAND REDEEM PFD .........eevvvvvenn [erreenn . 03/31/2023 . [DIRECT .... P R 286,741.000 |...... 1,453,806 |....... 286,741.00 ..2,169,999 |........ 1,320,346 |....... 840,653 .0 |...... 840,653 |... .2,169,9%8 |.. (716,192) |...... (716,192) ..[5.B Gl ....
..90187B-50-7 | Two Harbors Investment C-PREFERRED STOCK ..... . |. 01/06/2023 . | MORGAN ... P 67,160.000 |...... 1,276,040 |........ 67,160.00 .... 906,660 |........1,261,265 |...... (354,605) ...0 |..... (354,605)|... ... 906,660 |.. . 369,380 |....... 369, 380
4019999999. Subtotal - Preferred Stocks - Industrial and Miscellaneous (Unaffiliated) Perpetual
Preferred 11,172,204 XXX 9,304,761 16,377,716 (7,072,955) 0 0 (7,072,955) 0 9,304,760 0 1,867,444 1,867,444
4509999997. Total - Preferred Stocks - Part 4 11,172,204 XXX 9,304,761 16,377,716 (7,072,955) 0 0 (7,072,955) 0 9,304,760 0 1,867,444 1,867,444
4509999998. Total - Preferred Stocks - Part 5 XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX
4509999999. Total - Preferred Stocks 11,172,204 XXX 9,304,761 16,377,716 (7,072,955) 0 0 (7,072,955) 0 9,304,760 0 1,867,444 1,867,444
..164110-10-1 | CHENIERE ENERGY PARTNERS-COMMON STOCK .........[....... 02/08/2023 . [BLOOMBERG TRADEBOOK .. 180.000 ..9,468 10,237 |. .. 537 .0 0 .. 537 0| 10,774 (1,306) |. . (1,306) |..
..16411R-20-8 | CHENIERE ENERGY INC-COMMON STOCK ... 01/09/2023 . |BLOOMBERG TRADEBOCK .... |. 10, 181.000 . 1,470,286 1,526,743 |......(195,588) .0 0 . (195,588) 0| .1,331,155 . 139,131 139,131
..185899-10-1 | CLIFFS NATURAL RESOURCES-COMMON STOCK .........[....... . 02/15/2023 . | BLOOMBERG TRADEBOOK .... |........ 3,600.000 |.......... 73,450 257,99 |oeeienenns 542 .0 .0 . 0 ...14,913 |.........14,913
..21037T-10-9 | Constellation Energy Cor-COMMON STOCK .........[....... . 02/22/2023 . | BLOOMBERG TRADEBOCK .... |...... 17,700.000 |.. 1,525,917 |......... 23,613 .0 .0 . 0 (129,078)
..26884L-10-9 | EQT CORP-COMMON STOCK ..........eevvuvvmmmumnunnnns [ernennn . 03/03/2023 . | BLOOMBERG TRADEBOOK .... |........ 6,200.000 |.. .0 .0 . 0 . (46,046)
..20336T-10-0 |ENLINK MIDSTREAM LLC COMMON UNIT ......cccoeeess [oeennn . 03/24/2023 . | BLOOMBERG TRADEBOCK .... |....... 23,510.000 |.. .0 .0 . 0 . (64,545)
..204600-10-1 |Equitrans Midstream Corp-COMMON STOCK ........ [....... . 03/02/2023 . | BLOOMBERG TRADEBOOK .... |....... 25,200.000 |.. .0 .0 . 0 . (89,930)
..684023-30-2 |Oragenics Inc-COMMON STOCK ..........ccevvvvvvvnns [ereenn . 03/31/2023 . | VARIOUS ...oovvvvvviiiiiiens oo 10,000.000 |.. .0 .0 . 0 ... (699) |....
..718546-10-4 | PHILLIPS 66-COMMON STOCK ...........evvvvmmuuunnnn [ernennn . 03/24/2023 . | BLOOMBERG TRADEBOOK .... |........ 2,270.000 |.. .0 ] .0 . 0 . (43,239) |....
..74017N-10-5 |Precigen Inc-COMMON STOCK ............coovveeeeens [oeennn . 03/31/2023 . | VARIOUS ... N R 25,000.000 |......... ...0 ] .0 . 0 . . (11,8%) |....
..780287-10-8 |ROYAL GOLD INC-COMMON STOCK . 03/01/2023 . ... 180.000 ... 21,848 ...17,815 |. .0 0 0| ..17,815 ..4,033 |.
..87484T-10-8 |Talos Energy Inc-COMMON STOCK 02/23/2023 . | JONES TRADING INST . 990,034.000 16,599, 021 17,612,705 |. L0 .0 0 0| 17,612,705 ... (1,013,684) |...
..969457-10-0 | WILLIAMS COS INC COMMON STK . 03/24/2023 . |BLOOMBERG TRADEBOCK .... |. 24,900.000 .. 700,449 ..819,210 |. .0 0 0| .785,638 . (85,189) |. (85,189) [..
..82575P-10-7 |Sibanye Stillwater Ltd-ADR ... ...|C..... . 03/03/2023 . | BLOOMBERG TRADEBOOK .... |........ 5,600.000 |.......... 45,982 ...59,696 .0 | .0 .. .0 .. ..58,672 |.. . (12,690) |....... (12,690)
5019999999. Subtotal - Common Stocks - Industrial and Miscellaneous (Unaffiliated) Publicly
Traded 21,176,484 XXX 22,516,710 4,521,113 (67,608) 0 0 (67,608) 0 22,516,709 0 (1,340,225) | (1,340,225) 21,437 XXX XXX
..313360-22-5 |FEDEHAL HOME LOAN BANK CINCINNATIR ........... | ....... | 01/12/2023 . |CALL 100 e | ....... 47,936.000 |...... 4,793,600 |..ooiiiiiiiiiiees e 4,793,600 |........ 4,793,600 [......oveeeee. 0 Joeeeeeeeieens [ 0 Joeeeeeeieeenn [ 0 fooeeennn 4,793,600 [..ooeeiiiinnn. [ 0 Joeeeeeeeeeenn [ 74,204 | | i,
5029999999. Subtotal - Common Stocks - Industrial and Miscellaneous (Unaffiliated) Other 4,793,600 XXX 4,793,600 4,793,600 0 0 0 0 0 4,793,600 0 0 0 74,204 XXX XXX
5989999997. Total - Common Stocks - Part 4 25,970,084 XXX 27,310,310 9,314,713 (67,608) 0 0 (67,608) 0 27,310,309 0 (1,340,225) [  (1,340,225) 95,731 XXX XXX
5989999998. Total - Common Stocks - Part 5 XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX
5989999999. Total - Common Stocks 25,970,084 XXX 27,310,310 9,314,713 (67,608) 0 0 (67,608) 0 27,310,309 0 (1,340,225) [  (1,340,225) 95,731 XXX XXX
5999999999. Total - Preferred and Common Stocks 37,142,288 XXX 36,615,071 25,692,429 (7,140,563) 0 0 (7,140,563) 0 36,615,069 0 527,219 527,219 95,731 XXX XXX
6009999999 - Totals 1,371,367,002 XXX 1,449,561,014 1,395,361, 188 (1,122,858) | (2,085, 185) 1,475,455 (4,683,498) 353 1,450,298,7% 0| (78,931,795)| (78,931,795) 18,224,601 XXX XXX
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Showing all Options, Caps, Floors, Collars, Swaps and Forwards Open as of Current Statement Date
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1 2 3 4 5 6 7 8 9 10 11 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative
Prior Current
Description Year(s) | Year Initial
of Item(s) Strike Initial Cost Cost of Credit Hedge
Hedged, Price, of Un- Un- Total Current [ Adjustment Quality |Effectiveness|
Used for Type(s) Date of Rate or discounted | discounted Book/ Unrealized | Foreign Year's to Carrying of at Inception
Income Schedule/ of Maturity | Number Index Premium Premium Current Adjusted Valuation | Exchange (Amorti- Value of Refer- and at
Generation Exhibit Risk(s) Exchange, Counterparty Trade or of Notional Received | (Received) | (Received) Year Carrying Increase/ | Change in zation)/ Hedged Potential ence | Quarter-end
Description or Replicated Identifier (a) or Central Clearinghouse Date  |Expiration| Contracts Amount (Paid) Paid Paid Income Value Code | Fair Value | (Decrease) | B./A.C.V. | Accretion Item Exposure | Entity (b)
0079999999. Subtotal - Purchased Options - Hedging Effective Excluding Variable Annuity Guarantees Under SSAP No.108 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
0149999999. Subtotal - Purchased Options - Hedging Effective Variable Annuity Guarantees Under SSAP No.108 0 0 0 0] XXX 0 0 0 0 0 0] XXX XXX
141932 Cal | Options - BNP PARIBAS LONDON
S&P 500 ....oevvennnnnns Liability Hedge ...... Exhibit 5 ... |Equity/Index [...cccooovrrrinnnniiis ROMUWSFPUBMPROBKSP83  |. 04/06/2021 . 04/06/2028 |.......ceeevvvnn feunnnnns 2,560,108 .. 4073.94000000 |.......... 61,186 [..oeevvvnieeiins fernnns (2,130)f....vvnnnn 43,886 [...cooeenns oo (39,739).ccvveneeiiiinnn [ s [ K1) R ERRRRRN (R, 0003 ..ovvvnnnnns
141936 Cal | Options - BNP PARIBAS LONDON
S&P 500 ... .. |Liability Hedge ...... Exhibit 5 ... |Equity/Index [...ccccooerrrinnnniins ROMUWSFPUBMPROBKSP83  |. 04/06/2021 |. 04/06/2026 |.... .... 643,934 .. 4073.94000000 |.. . (725)........... 8,985 | ..ceuennnns (RT3 FORU KPR R ()] ESPPRRRR AU UUUUN 0003
141931 Call Op JPMORGAN CHASE
S&P 500 ....cevnennnnnnns Liability Hedge ...... Exhibit 5 ... |Equity/Index [BANK, N.A. ......... 7HBGLXDRUGQFUSTRNES7  |. 04/20/2021 |. 04/20/2028 |.......uvvvvvnn fennnnne 2,131,255 .. 4134.94000000 |.......... ST PR RN (1,936)f.......... 40,202 | .ceeeeiinnn [ [3C1515)) R FOPRRRRR RN () (-} R KU (Y 0003 ..ovvvnnnnns
141935 Cal | JPMORGAN CHASE
S&P 500 ....oevvennnnnns Liability Hedge ...... Exhibit 5 ... |Equity/Index [BANK, N.A. ......... 7HBGLXDRUGQFUSTRNES7  |. 04/20/2021 |. 04/20/2026 |......euvvvvvnn fennnnns 1,033,297 |.. 4134.94000000 |.......... 25,316 [ceeneeiiiiiinens Joevenninns (1,234)).00vvene 15,486 [..oeeeenns | (2152 ) PR R RN (RT3 IR ERRN (R, 0003 ..ovvvnnnnns
141929 Cal | BNP PARIBAS LONDON
S&P 500 ....cevvennnnnnns Liability Hedge ...... Exhibit 5 ... |Equity/Index [....cccoovrrrinnnniins ROMUWSFPUBMPROBKSP83  |. 05/06/2021 . 05/06/2026 |........eevvvvnn fennnnne 2,934,227 |.. 4201.62000000 |.......... A1) R PRI (3,475))..vvvnnne A2 | e [CR:1<T. 3 SRR AR RN [(TYE) R FRUN (R, 0003 ..ovvvnnnnns
141934 Call BNP PARIBAS LONDON
S&P 500 ....cevvennnnnnns Liability Hedge ...... Exhibit 5 ... |Equity/Index ROMUWSFPUBMPROBKSP83  |. 05/06/2021 . 05/06/2028 |........evevvvne fennnnns 3,525,201 .. 4201.62000000 |.......... 93,418 [ceeniieiiiiiens | (3,252)]+0vv00000n68,900 | e | (30,817 [ [ (172 FO RN UUURRRN 0003 ..ovvvnnnnns
139414 Cal |
S&P 500 ... Liability Hedge ...... Exhibit 5 ... |Equity/Index . ROMUWSFPUBMPROBKSP83  |. 05/20/2021 |. 05/20/2026 |.... PR PO 3,238,121].. 4159. 12000000 |.. .(83,867)... ...(3,867)..
141933 Cal |
S&P 500 ....cevnennnnnnns Liability Hedge ...... Exhibit 5 ... |Equity/Index [....ccooovririnnnniiis ROMUWSFPUBMPROBKSP83  |. 05/20/2021 . 05/19/2028 |......evvvvvvvnn fennnnns 4,387,198 .. 4159.12000000 |........ 7,577 | [ (4,004).......... 86,343 | .ooeeniinn [ X0 R RPN RN (4,004)]0eeeiiiiininns foeernnneeeeeninn [ eevies 0003 ..ovvvnnnnne
142030 Call BNP PARIBAS LONDON
S&P 500 ....oevvennnnnns Liability Hedge ...... Exhibit 5 ... |Equity/Index [....ccooovririnnnniiis ROMUWSFPUBMPROBKSP83  |. 06/04/2021 . 06/05/2026 |.......uvvvvvnn feunnnnne 3,793,322 .. 4229.89000000 |.......... 92,936 |.eevveneieiiiiinn [ (4,527 )).0vvvvnnns 59,160 [.evueeeees [ 28,499 | e (35770 R FRRN (R, 0003 ..ovvvnnnnne
142031 Cal | Options - BNP PARIBAS LONDON
S&P 500 ....oevvennnnnns Liability Hedge ...... Exhibit 5 ... |Equity/Index |.... ... ROMUWSFPUBMPROBKSP83  |. 06/04/2021 . 06/06/2028 |........ceevvvnn feunnnnns 3,756,297 |.. 4229.89000000 |.......... 99,542 |.covviiiiiiiiinn o (3,462)...0vvene 73,713 ... [RCIZTS) FR R R [RTR15723 O FN
142042 Cal | Options - BNP PARIBAS LONDON
S&P 500 ....oevvennnnnns Liability Hedge ...... Exhibit 5 ... |Equity/Index [....cccoovrrrinnnniins ROMUWSFPUBMPROBKSP83  |. 06/18/2021 . 06/19/2026 |.......uvvvvvnn feunnnnns 4,246,800 .. 4166.45000000 |......... 104,896 |..ooevvnnneeiennn [ (5,110)f.......... 67,577 [ e oo LSTA 72N IO KRN RN (£ (1)) R AR TN 0003 ..ovvvnnnnns
142043 Cal | Options - BNP PARIBAS LONDON
S&P 500 ....cevvennnnnnns Liability Hedge ...... Exhibit 5 ... |Equity/Index [....cccoovrrrinnnniins ROMUWSFPUBMPROBKSP83  |. 06/18/2021 . 06/20/2028 |.......evvvvven fennnnne 5,895,992 .. 4166.45000000 |......... 159,192 [oeeniiiiiiiiees v (5,537).0vvenee 118,756 | coveeeeens [ 197,248 [ | o [ETRS T IR ERRRUN (R 0003 ..ovvvnnnnns
142044 Cal| Options - BNP PARIBAS LONDON
S&P 500 .....evvennnnnnns Liability Hedge ...... Exhibit 5 ... |Equity/Index [....ccooovririnnnniiis ROMUWSFPUBMPROBKSP83  |. 07/06/2021 (. 07/06/2026 |.......uvvvvvnn feunnnnns 4,766,527 .. 4343.54000000 |......... 116,303 | [ (5,669).......... 76,049 [.oeeeeeeiis o I IN0Z2 IO RPN RN [ESTETCIeD R ERRRRN (R, 0003 ..ovvvnnnnne
142045 Cal | Options - BNP PARIBAS LONDON
S&P 500 ....oevvennnnnns Liability Hedge ...... Exhibit 5 ... |Equity/Index [....cccoovrrrinnnniins ROMUWSFPUBMPROBKSP83  |. 07/06/2021 (. 07/06/2028 |.......evvvvvne fennnnns 3,597,757 |.. 4343.54000000 |.......... 92,822 |.cevviiiiiiininn o (3,231))0vvvenns 69,880 [....cooeenn [ornnnn 100,985 |.ovvveeeieieinn o s [R171 1 R ESUUN (S 0003 ..ovvennnnns
142024 Call Options -
S&P 500 ....oevvennnnnns Liability Hedge ...... Exhibit 5 ... |Equity/Index [CITIBANK N.A. ..... ES70DZWZ7FF32TWEFA76 |.07/20/2021 |.07/20/2026 |.......evvvvvnn foonnnnns 4,182,637 |.. 4323.06000000 |.......... 98,710 [oeveeevieiieiens fornnes (4,811)f......n.nn 65,302 |.ccevnnn [ 7,970 oo [ s [R-11 D) R AR SN 0003 ..ovvvnnnnne
142025 Call Options -
S&P 500 ....oevvennnnnns Liability Hedge ...... Exhibit 5 ... |Equity/Index [CITIBANK N.A. ..... ES70DZWZ7FF32TWEFA76 |.07/20/2021 |.07/20/2028 |.......cvvvvvvnn foeeernns 2,039,052 .. 4323.06000000 |.......... 50,365 [ceeneeiiiniiens foevennnnns [RIVEX)) . 38,192 | oo [ [TV VN O RPN RN (R} O ERUN (. 0003 ..ovvennnnns
142046 Cal | Options - BNP PARIBAS LONDON
S&P 500 ....cevvennnnnnns Liability Hedge ...... Exhibit 5 ... |Equity/Index [...ccccooerrrinnnniins ROMUWSFPUBMPROBKSP83  |. 08/06/2021 . 08/06/2026 |.......eevvvvnn founnnne 4,064,101 .. 4436.52000000 |.......... [0 (V[V N R RPN (4,635))...00nene 63,799 | eeeeni [ 68,903 |..eeniiiiiiiines oo feees [ECXS)) R FRRRRN (R, 0003 ..ovvvnnnnne
142047 Cal | Options - BNP PARIBAS LONDON
S&P 500 ....oevvennnnnns Liability Hedge ...... Exhibit 5 ... |Equity/Index [....ccooovririnnnniiis ROMUWSFPUBMPROBKSP83  |. 08/06/2021 . 08/04/2028 |.......ceevvvvne fennnnns 3,826,358 |.. 4436.52000000 |.......... 97,189 [oeeeiiiiiiinees | (3,385))..vvvnnne L 72 I ST 1<) R FOPR RPN [RCTRe1515) R EUUN (Y 0003 ..ovvvnnnnne
142048 Call Options -
S&P 500 ....oevvennnnnns Liability Hedge ...... Exhibit 5 ... |Equity/Index [CITIBANK N.A. ..... ES70DZWZ7FF32TWEFA76 |.08/20/2021 |.08/20/2026 |.......ceeevvvnn feornne 1,809,340 |.. 4441.67000000 |.......... LY IRT /8 PR RPN (2,046).......... 28,483 |.ooeeininnn [ P2 K72 EU (SRR R, (0153 R FRRRRN (R, 0003 ..ovvvnnnnne
142049 Call Options -
S&P 500 ....oevvennnnnns Liability Hedge ...... Exhibit 5 ... |Equity/Index [CITIBANK N.A. ..... ES70DZNZ7FF32TWEFA76 |.08/20/2021 |.08/18/2028 |.........cevvvvr |ouunnns 2,137,781 .. 4441.67000000 |.......... 56,010 [ooveevvieiieinns fornnes (1,951)f........nn 3,142 | e [ 23,554 | e s [R50 R ERUN (Y 0003 ..ovvvnnnnne
142050 Call Options - JPMORGAN CHASE
S&P 500 .....evvennnnnnns Liability Hedge ...... Exhibit 5 ... |Equity/Index [BANK, N.A. ......... 7HBGLXDRUGQFUS7RNES7  |. 09/03/2021 . 09/04/2026 |.......ceevvvvnn fonnnne 1,540,167 |.. 4535.43000000 |.......... LX T P EUUN RN (2,101)f.....nnnnn 29,600 [.eeuneenns o 14,701 | oo s (25 (U1} R AR [N 0003 ..ovvvnnnnne
142051 Call Options - JPMORGAN CHASE
S&P 500 ....cevnennnnnns Liability Hedge ...... Exhibit 5 ... |Equity/Index [BANK, N.A. ......... 7HBGLXDRUGQFUS7RNES7  |. 09/03/2021 |. 09/06/2028 |.......evvvvvnn fennnnns 2,111,925].. 4535.43000000 |.......... 61,246 [..eveiiiiinens | (2,120).00vvveee Y0 I 5,383 |.evveiiiiiiiinin [ s [ V2] R FRRRRRN (R 0003 ..ovvvnnnnne
142217 Call Options - BNP PARIBAS LONDON
S&P 500 ....cevvennnnnnns Liability Hedge ...... Exhibit 5 ... |Equity/Index [...ccccooerrrinnnniins ROMUWSFPUBMPROBKSP83  |. 09/20/2021 . 09/18/2026 |......euvvvvvvnn feunnnnns 1,174,913 |.. 4357.73000000 |.......... 7P T 1 O PR (1,324).00vvnne 18,867 | eeveeevenns [ 28,000 [oeveeevenineieens Jernneneeeiiiiis foeeeeinnnn (RIS R ERN (R, 0003 ..ovvvnnnnne
142219 Cal | Options - BNP PARIBAS LONDON
S8P 500 ..vevereeaee Liability Hedge ...... Exhibit 5 ... |Equity/Index [..cocooervrerruennne ROMUWSFPUBNPROSKSPS3 . 09/20/2021 |. 09/20/2028 |....vcvvevvcee [onee. 1,873,140 .. 435773000000 |.......... 46,454 [0 o (1,617 36,353 [ eoveeenes [ 1,119 | [ o [GI:314) ISR IUUSUURRRRORU IR 0003 ............

X-CHANGE FINANCIAL
ACCESS / MORGAN
141613 Call Options - STANLEY/CLEARED
S&P 500 ...vvriiiiiinnnns Liability Hedge ...... Exhibit 5 ... [Equity/Index | THROUGH CBO ........ 9R7GPTSO7KV3UQJZA078 |. 10/06/2021 |. 04/06/2023 |......eevveeeann ovnnnns 6,545,325 .. 4363.55000000 |......... 596,280 )..ooivriiiieein | (97,018)]............ 7,631 | oo [ PO FOTTIPPPPPPPTITS ROTTION (97,018)f. e ot | i 0003 ............
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1 2 4 5 6 7 8 9 10 11 12 14 15 16 17 18 19 20 21 23
Cumulative
Prior Current
Description Year(s) | Year Initial
of Item(s) Strike Initial Cost Cost of Hedge
Hedged, Price, of Un- Un- Total Current | Adjustment Effectiveness
Used for Type(s) Date of Rate or discounted | discounted Book/ Unrealized | Foreign Year's to Carrying at Inception
Income of Maturity | Number Index Premium Premium Adjusted Valuation | Exchange (Amorti- Value of and at
Generation Risk(s) Exchange, Counterparty Trade or of Notional Received | (Received) | (Received) Carrying Increase/ | Change in zation)/ Hedged Potential Quarter-end
Description or Replicated (a) or Central Clearinghouse Date  |Expiration| Contracts Amount (Paid) Paid Paid Value Code | Fair Value | (Decrease) | B./A.C.V. | Accretion Item Exposure (b)
142231 Cal | Options - BNP PARIBAS LONDON
S&P 500 ....cevnennnnnnns Liability Hedge ...... Equity/Index |..oeeerrieernnninnnnnns ROMUWSFPUBMPROBKSP83  |. 10/06/2021 . 10/06/2026 |.......evvvvvnn founnnns 1,802,801 .. 4363.55000000 |.......... 42,366 |...oeeeeiinnnnes |oeeeennnn (2,085)].n 29,837 | .eeeeiiin [ 45,708 |..enneeeiinines foevveiniieieiinns feeeees [Z0[C15) O FN 0003 ..ovvvnnnnns
142232 Call Options - BNP PARIBAS LONDON
S&P 500 ... .. |Liability Hedge ...... . | Equity/Index . ROMUWSFPUBMPROBKSP83  |. 10/06/2021 |. 10/06/2028 |.... PR PO 2,272,930 |.. 4363.55000000 |.. ... (2,073)]..
142242 Cal | Op
S&P 500 ....cevvennnnnnns Liability Hedge ...... . |Equity/Index [CITIBANK N.A. ..... ES70DZNZ7FF32TWEFA76 |. 10/20/2021 |. 10/20/2026 |........ceevees |ovnnnnns 2,142,624 |.. 4536.19000000 |.......... 51,423 |oevvnneieciinnn oo (2,506)] o0 36,610 [ e o 47,082 [ [ e [ T01C) O FN 0003 ..ovvvnnnnns
142243 Cal |
S&P 500 ... Liability Hedge ...... . |Equity/Index [CITIBANK N.A. ..... E570DZNZ7FF32TWEFA76 |. 10/20/2021 |. 10/20/2028 |.... PR PO 2,133,416 |.. 4536. 19000000 |.. ... (1,923).. 0003
142680 Call Op
S&P 500 ....oevvennnnnns Liability Hedge ...... . |Equity/Index [SOCIETE GENERAL ... O2RNESIBXPAROTD8PU41 |. 10/20/2021 |. 04/20/2023 |........eeuevres |ovnnnnns 7,145,543 |.. 4536. 19000000 |......... 632,375 |ouveeieeiiiiinn [oeeennn (102,891)]. 28,278 | oo [ 2L P RN [RI0Z8-i°1 ' AR EN 0003 ..ovvvnnnnne
X-CHANGE F INANCIAL
ACCESS / MORGAN
143685 Call Options - STANLEY/CLEARED
S&P 500 ....cevnennnnnnns Liability Hedge ...... . |Equity/Index | THROUGH CBO ........ 9R7GPTSO7KV3UQJZQ078  |. 11/05/2021 |. 05/05/2023 |....evvvvvvvrnn fonnnnne 8,455,554 .. 4697.53000000 |......... 726,336 |..evnneeeennnnn [oeeeenn (118,395)..ennnnens 47,890 [.evneeeens [ B21 [ [ [RAETRIEIS)) R EN 0003 ..ovvvnnnnns
143735 Cal | Options - BNP PARIBAS LONDON
S&P 500 ....cevvennnnnnns Liability Hedge ...... . |Equity/Index |.... ... ROMUWSFPUBMPROBKSP83 | 11/05/2021 |. 11/06/2028 |.......cevvvvvnn fennnnns 3,225,894 .. 4697.53000000 |.......... 80,325 |ouvniieiiiiines e (2,795) (L3 (VN (RRRURUUIR IR (¢ 15t . AU R RN [IE°55) R FN
143737 Cal | Options - BNP PARIBAS LONDON
S&P 500 ....cevvennnnnnns Liability Hedge ...... . |Equity/Index |..cooovureniiiniinnnnnns ROMUWSFPUBMPROBKSP83  |. 11/05/2021 . 11/06/2026 |........vvvvvnn feunnnnne 1,317,530 |.. 4697.53000000 |.......... 30,567 |oveuneeiiininns foeveennnn (1,489)eennns 22,034 | .o [ 32,795 |oeevvnieeeiiinn oo s [ tc) R FN 0003 ..ovvvnnnnns
X-CHANGE F INANCIAL
ACCESS / MORGAN
143709 Call Options - STANLEY/CLEARED
S&P 500 ....cevnennnnnnns Liability Hedge ...... . |Equity/Index | THROUGH CBO ........ 9R7GPTSO7KV3UQJZQ078 | 11/19/2021 |. 05/19/2023 |...evvenrvvvinnn fonnnns 7,516,736 |.. 4697.96000000 |......... 682,512 |.uveeiiiiiiiin [ (111,282) 62,501 [.eeeeeeeis [ [C1C 1 R F N AR YSY)) R RN 0003 ..ovvvnnnnne
143909 Cal | Options - BNP PARIBAS LONDON
S&P 500 ....cevnennnnnnns Liability Hedge ...... . |Equity/Index [..oooverreniiiniinnnnnns ROMUWSFPUBMPROBKSP83 | 11/19/2021 . 11/20/2026 |....evvvvvvvvnnn fonnnns 1,146,967 |.. 4697.96000000 |.......... 26,495 |..eovnieneiiinnn oo (1,201)) 19,302 [cevveeeens o 24,599 | oo (I 1 ) O FN 0003 ..ovvennnnns
143911 Cal | Options - BNP PARIBAS LONDON
S&P 500 ....cevvennnnnnns Liability Hedge ...... . |Equity/Index |..coooerreniinniinnnnnns ROMUWSFPUBMPROBKSP83 |, 11/19/2021 . 11/20/2028 |......evvvvvvvnn fennnnns 2,303,354 |.. 4697.96000000 |.......... 60,118 [ Jeveeennnn (2,092)]... 48,461 [..eeeeeeens o LI PO RO N (7201573 R EN 0003 ..ovvvnnnnns
X-CHANGE F INANCIAL
ACCESS / MORGAN
144155 Cal| Options - STANLEY/CLEARED
S&P 500 ....oevvennnnnns Liability Hedge ...... . |Equity/Index | THROUGH CBO ........ 9R7GPTSO7KV3UQJZQ078  |. 12/06/2021 |. 06/06/2023 |...eevvvnvvvrnn forns 9,183,340 |.. 4591.67000000 |......... 915,580 |..evunreeeiinnnnns [oreeen. (148,970)..... 113,820 (R TRT(0)) R EN
144235 Cal | Options -
S&P 500 ....cevnennnnnns Liability Hedge ...... . |Equity/Index [CITIBANK N.A. ..... ES70DZWZ7FF32TWEFA76 |. 12/06/2021 |. 12/04/2026 |........eovvvver founnnnnnns 729,148 |.. 4591.67000000 |.......... 16,916 |ooevveeeieiienen feeeeiiiinnnn (825))enenens 12,474 | o EKTICIVN R AP AR [£:755) P RN 0003 ..ovvvnnnnne
144237 Cal | Options - BNP PARIBAS LONDON
S&P 500 ....cevvennnnnnns Liability Hedge ...... . |Equity/Index |..coooevreniiiniinnnnnns ROMUWSFPUBMPROBKSP83 | 12/06/2021 |. 12/06/2028 |.......vvvvvven [oerrnnnnne 752,619 .. 4591.67000000 |.......... 18,966 |.oevvveneieiiinnn foeeeiiiinnnn (660)).ceneenns 15,413 [ o K5I R R RN [(CICI0)) R R 0003 ..ovvvnnnnne
X-CHANGE F INANCIAL
ACCESS / MORGAN
144700 Call Options - STANLEY/CLEARED
S&P 500 ....oevvennnnnns LIABILITY HEDGE ...... . |Equity/Index | THROUGH CBO ........ 9R7GPTSO7KV3UQJZQ078  |. 12/20/2021 |. 06/20/2023 |.....evvnvvvnnn feunnnnns 9,136,040 .. 4568.02000000 |........ 911,780 [.ooeeeiiiiieeens Jevnenn. (148,352)).... 136,684 [..eneeeeens | [ TE T U (148,352)..cvvveieniininns [ 0003 ..ovvvnnnnne
144701 Cal| Options - BNP PARIBAS LONDON
S&P 500 ....cevvennnnnnns Liability Hedge ...... . |Equity/Index |..cooovrreniiinininnnnns ROMUWSFPUBMPROBKSP83 |, 12/20/2021 |. 12/18/2026 |....evvvvvvvvnnn fonnnnns 1,060,073 |.. 4568.02000000 |.......... 2459 | oo (1,200). 18,324 | v o 23,321 | o s [ 0[0)) R AR 0003 ..ovvvnnnnne
144703 Cal | Options - BNP PARIBAS LONDON
S&P 500 ....cevvennnnnnns Liability Hedge ...... . |Equity/Index [..oooverreniiiniinnnnnns ROMUWSFPUBMPROBKSP83 |, 12/20/2021 |. 12/20/2028 |.......vvvvvven fonnnne 1,687,120 |.. 4568.02000000 |.......... 44,371 | | (1,544) 36,302 | ..eeennennn [ ST 61N A RPN R [T O FN 0003 ..ovvvnnnnne
X-CHANGE F INANCIAL
ACCESS / MORGAN
145265 Cal | STANLEY/CLEARED
S&P 500 ....oevvennnnnns LIABILITY HEDGE ...... . |Equity/Index | THROUGH CBO ........ 9R7GPTSO7KV3UQJZQ078 | 01/06/2022 |. 07/06/2023 |..evvvenrvvvrnnn foenns 6,104,865 [.. 4696.05000000 |......... 583,622 |..uvuneeiiiininns forrennnnn (95,133)].ns 104,753 0003 ..ovvvnnnnne
145280 Cal |
S&P 500 ... LIABILITY HEDGE ...... . |Equity/Index [CITIBANK N.A. ..... E570DZNZ7FF32TWEFA76 |. 01/06/2022 |.01/06/2027 |.... .... 840,780 |.. 4696.05000000 |.......... 20,431 ....15,418 ...
145291 Cal | Op
S&P 500 ....cevvennnnnnns LIABILITY HEDGE ...... . |Equity/Index [CITIBANK N.A. ..... ES70DZNZ7FF32TWEFA76 |.01/06/2022 |.01/05/2029 |........ceevres |ovnnnnns 2,075,217 |.. 4696.05000000 |.......... 55,408 |...ovvvvviiiinns foeveennnn (1,929) 45,697 0003 ..ovvvnnnnne
145768 Call Options - BNP PARIBAS LONDON
S&P 500 ....cevvennnnnns LIABILITY HEDGE ...... . |Equity/Index |..ooooerreniiiniinnnnnns ROMUWSFPUBMPROBKSP83 | 01/20/2022 . 01/20/2027 |..evvvenvvvvnnn foennns 1,067,105 |.. 4482.73000000 |.......... 26,998 |...eniieiiiiinns foeveeennn (1,316)fen 20,581 [.eeeeeeees o A IS PO RPN RN (R 1C)) R A 0003 ..ovvvnnnnns
145772 Cal | Options - BNP PARIBAS LONDON
S&P 500 ....ccvvennnnnnns LIABILITY HEDGE ...... . |Equity/Index |....ociiiiiiiinnnnnns ROMUWSFPUBMPROBKSP83  |. 01/20/2022 . 01/19/2029 |.....evvvvvvvnnn fonnnnns 2,284,303 .. 4482.73000000 |.......... 66,016 [....ccovveniinens Jovnnnnnnn (2,299)].ee 54,807 [.eeeeeeenn oo 48,072 e | e (2,299)]ccevenniiiiinnns forniiiiiis 0003 ..ovevnnnnns
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STATEMENT AS OF MARCH 31, 2023 OF THE MassMutual Ascend Life Insurance Company

SCHEDULE DB - PART A - SECTION 1

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

1 2 3 4 5 6 7 8 9 10 11 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative
Prior Current
Description Year(s) | Year Initial
of Item(s) Strike Initial Cost Cost of Credit Hedge
Hedged, Price, of Un- Un- Total Current [ Adjustment Quality |Effectiveness|
Used for Type(s) Date of Rate or discounted | discounted Book/ Unrealized | Foreign Year's to Carrying of at Inception
Income Schedule/ of Maturity | Number Index Premium Premium Current Adjusted Valuation | Exchange (Amorti- Value of Refer- and at
Generation Exhibit Risk(s) Exchange, Counterparty Trade or of Notional Received | (Received) | (Received) Year Carrying Increase/ | Change in zation)/ Hedged Potential ence | Quarter-end
Description or Replicated Identifier (a) or Central Clearinghouse Date | Expiration| Contracts Amount (Paid) Paid Paid Income Value Code | Fair Value | (Decrease) | B./A.C.V. | Accretion ltem Exposure | Entity (b)
X-CHANGE F INANCIAL
ACCESS / MORGAN
145875 Call Options - STANLEY/CLEARED
S&P 500 ....ovvninnnnnnns LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [THROUGH CBO ........ 9R7GPTSO7KV3UQJZQ078  |. 01/20/2022 |. 07/20/2023 |....evvvnvvvvnnn fennnns 4,034,457 |.. 4482.73000000 |......... 394,164 |.ovveniiiiini o (64,250)f.......... 80,854 [.eeveeeees [ 18,480 |oeevveeieeiiiinn [ s (S 30:510) | R KPR [ 0003 ..ovvvnnnnne
146423 Cal | Options - BNP PARIBAS LONDON
S&P 500 ....oevvennnnnns LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [....ccooovririnnnniiis ROMUWSFPUBMPROBKSP83 | 02/04/2022 |. 08/04/2023 |.....vvvvvvvnnn foenns 8,790,818 |.. 4500.53000000 |......... 906,773 [.ooeevvvniieeeens Jevennnn (147,807)f......... 210,916 [.eeveneeees [ 30,902 [ovenneiieiiines foeveiiiieeeiins [ (147,807)].cevvvvniieinnnn oo | oo 0003 ..ovvvnnnnne
146459 Call Options -
S&P 500 ....oevvennnnnns LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [CITIBANK N.A. ..... ES70DZWZ7FF32TWEFA76 |. 02/04/2022 |. 02/05/2027 |......evvvveeee founnnnnns 875,187 |.. 4500.53000000 |.......... AT T R TR (1,138)]. e 18,008 | .oevvvvenns [ LT R VN R AP RN (R KI5} R AR IS 0003 ..ovvvnnnnns
146461 Cal | Options - BNP PARIBAS LONDON
S&P 500 ....oevvennnnnns LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [...ccccooerrrinnnniins ROMUWSFPUBMPROBKSP83 . 02/04/2022 |. 02/06/2029 |......evvvvvvvnn fennnnns 2,205,498 |.. 4500.53000000 |.......... 62,195 [ceeviiiiiiinens v (2,183)f.......... 52,011 [eeeeeeeees [ FC 780 (G151 PO RN R (80 (5} R FRRRN (R 0003 ..ovvvnnnnne
MORGAN STANLEY &
147090 Call Options - CO. INTERNATIONAL
S&P 500 ...eevvninnens LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [PLC ........cceeeeeeee 4PQUHN3JPFGFNF3BBE53  |. 02/18/2022 |. 08/18/2023 |..eevveuveeeenn feees 7,524,511|.. 4348.87000000 |......... 802,823 |.uuueeeeeeniees feeeees (130,863)......... 207,322 | coeeeinnnn [ 93,315 |+ eeeeeee e [ e (130,863)[-. e eeeeeenneeee Jeeemmneeeeeeeenen [ crviis 0003 .evvvennnnns
147150 Cal| Options - BNP PARIBAS LONDON
S&P 500 ...eevriinnns LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [....ccooovriiinnnnnnnis ROMUWSFPUBMPROBKSP83  |. 02/18/2022 . 02/19/2027 |.eevveeeeeeenn feaees 1,589,414 |.. 4348.87000000 |.......... 43,391 |oeeeeeeeee e (2,114).......... KX I 31,085 |.eeeeeeeeeeee Joeeeeeee e [ (2,114)] e e | e 0003 .evvvennnnns
147153 Cal | Options - BNP PARIBAS LONDON
S&P 500 ...cevvninnnnns LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [....ccooovriiiinnnnnis ROMUWSFPUBMPROBKSP83  |. 02/18/2022 |. 02/20/2029 |...cevveeeeeeenn fennnnes 2,507,570 .. 4348.87000000 |.......... FN A K AU (2,459)|.......... 59,522 [..vieiiinn foeeennnnns 87,535 |oeeeeeeeeeeenn feeee e s (2,459)]ceeeeeeeeeene o | 0003 .evvvennnnes
X-CHANGE FINANCIAL
ACCESS / MORGAN
147824 Call Options - STANLEY/CLEARED
S&P 500 ...cevvninnnnns LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [THROUGH CBO ........ 9R7GPTSO7KV3UQJZQ078  |. 03/04/2022 |. 09/01/2023 |..eeveeeveeennn fenes 7,359,079 |.. 4328.87000000 |......... 812,447 e o (132,432)......... 230,640 [..evunnenes foeeeaenne 89,263 |uueeeeeeniees foeeeeeeieeeeeeen [ (182,432)] e foeeeeee | i 0003 .evvvennnnes
147912 Cal | Options - BNP PARIBAS LONDON
S&P 500 ...cevvnnnnnnns LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [....ccooovriiiinnnnnis ROMUWSFPUBMPROBKSP83  |. 03/04/2022 |. 03/04/2027 |....eeveveeeenn feaeaees 2,313,933 |.. 4328.87000000 |.......... 67,104 [oeeeeeeeeeeeees feeees (3,271).......... [ JVK T I 50,193 |oeeeeeeeenees Joeeemeee e [ (3,271 eeeeeeeemeeee Jeeeemneeeeeeen [ v 0003 .evvvennnnns
147914 Call Options - BNP PARIBAS LONDON
S&P 500 ...cevriinnnns LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [....ccooovriiiinnnnnis ROMUWSFPUBMPROBKSP83  |. 03/04/2022 |. 03/02/2029 |..eeveeueeeeenn feaees 3,147,487 |.. 4328.87000000 |.......... 96,628 [....ooeeeennieees |oeeeennnnn (3,366).......... 81,841 [ oo 53,939 |oeeeeeeeeeeeein feree e s (3,366)]-- - eeeeemmnneee foeemmmneeeeennn [ ceviis 0003 .evvvennnnns
X-CHANGE FINANCIAL
ACCESS / MORGAN
148445 Call Options - STANLEY/CLEARED
S&P 500 ...cevviinnnns LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [THROUGH CBO ........ 9R7GPTSO7KV3UQJZQ078  |. 03/18/2022 |. 09/20/2023 |......evueveeen feunnnn 10,711,488 |.. 4463.12000000 |...... 1,158,984 [..oeeeeeeeeeees | (187,204)......... 365,995 | .oovvvnninn [ernnns 96,084 |....oeeeeeeneees foeeereeieeeeeeen feens (187,204)..eeeeeeeeeeee Joeemneeeeeeeee | cvviis 0003 .evvvennnnes
148494 Call Options -
S&P 500 ...eevriinnns LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [CITIBANK N.A. ..... ES70DZWZ7FF32TWEFA76 |.03/18/2022 |.03/19/2027 |..eeveueveeennn foeeerees 3,484,463 |.. 4463. 12000000 |......... 103,140 | oeeeeeeeeceeen [ (5,024)|.......... 81,857 [.eveeeeees o 59,398 |- eeeveeeeeeennn feeee e s 59,655 |+evveeeeeeeenen foeeeeee | 0003 .evvvennnnes
148496 Call Options -
S&P 500 ...eevriinnns LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [CITIBANK N.A. ..... ES70DZWZ7FF32TWEFA76 |.03/18/2022 |. 03/20/2029 |..cevvuueveeeenn foeeerees 2,690,653 |.. 4463. 12000000 |.......... 83,679 [ceeeeeeeenieees Joeeeennnns (2,910)f.......... 71,351 [ o 24,610 |.eeeeeeeeenees oo [ 47,896 [ | | s 0003 .evvvennnnes
X-CHANGE FINANCIAL
ACCESS / MORGAN
149297 Call Options - STANLEY/CLEARED
SPDR Gold shares ..... LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [THROUGH CBO ........ 9R7GPTSO7KV3UQJZQ078  |. 04/06/2022 |. 04/06/2023 |......evueeveeen feunnnn 50,322,766 |... 179.66000000 |...... A AT TT4 | | (1,013,813)|.......... 79,738 [.eveeeeees s 1,049,810 |oeevveeeeeeen oo e (1,013,818 oo Jeee e | s 0003 .evvvennnnes
X-CHANGE FINANCIAL
ACCESS / MORGAN
149311 Call Options - STANLEY/CLEARED
S&P 500 ...eevriinnns LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [THROUGH CBO ........ 9R7GPTSO7KV3UQJZQ078  |. 04/06/2022 |. 10/06/2023 |.eeevveueeeeenn feaees 9,410,415 .. 4481.15000000 |...... 1,005,963 [...ceeeeneeeeeeen Joeennns (163,377)f......... 348,783 | .evveneee [ 83,216 |vueeeeeeeniees foeeernnieeeeeeen feens (163, 377)[. e eeeeeeeeeee Joeeemeeeeeeeee | cvviis 0003 .evvvennnnes
149325 Cal | Options -
iShares U.S. Real JPMORGAN CHASE
Estate ..cooeviviinnnnns LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [BANK, N.A. ......... 7HBGLXDRUGQFUSRNES7  |. 04/06/2022 |. 04/06/2023 |........eevvvven feunnns 40,309,869 |... 110.55000000 |...... 3,308,161 [...ccevvnnnieenins feunnnns (806,647).......... [CKTET (U IR RN R RN (806,647)]..cevvvnneeeennnn forreviiiiiiniii | e 0003 ..ovvvnnnnne
149327 Call Options - JPMORGAN CHASE
Ishares MSCI EAFE .... |LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [BANK, N.A. ......... 7HBGLXDRUGQFUSTRNES7  |. 04/06/2022 |. 04/06/2023 |......evvvvvvvnn foornns 1,309,381]..... 72.70000000 |.......... 87,342 | | (21,297 )} 1,675 | e | L IR<L-T/ U AR EN (AT PR IR [ 0003 ..ovvvnnnnne
X-CHANGE F INANCIAL
ACCESS / MORGAN
149330 Call Options - STANLEY/CLEARED
S&P 500 ....cevvennnnnnns LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [THROUGH CBO ........ 9R7GPTSO7KV3UQJZQ078  |. 04/06/2022 |. 04/06/2023 |.....evvvvvvnnn foennnns 52,429,455 |.. 4481.15000000 |...... 4,634,721 |oeeeieiiiiiinn o (1,130, 110)........... LI TR1CiC (ORI KRR AR R R, (1,130, 110)). v [ | e 0003 ..ovvvnnnnne
X-CHANGE F INANCIAL
ACCESS / MORGAN
149332 Cal | Options - STANLEY/CLEARED
S&P 500 ....ccvvennnnnnns LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [THROUGH CBO ........ 9R7GPTSO7KV3UQJZQ078  |. 04/06/2022 |. 04/06/2023 |.......eeevvvven fovnnns 63,184,215 .. 4481.15000000 |...... 5,585,433 |..cevveniiiiiinnn fonnns (1,361,928))........ 107,118 | oo e forvvviiinciinn o oo (1,361,928)]...ccevvvennniins o | e, 0003 ..ovevnnnnns
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STATEMENT AS OF MARCH 31, 2023 OF THE MassMutual Ascend Life Insurance Company

SCHEDULE DB - PART A - SECTION 1

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

1 2 3 4 5 6 7 8 9 10 11 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative
Prior Current
Description Year(s) | Year Initial
of Item(s) Strike Initial Cost Cost of Credit Hedge
Hedged, Price, of Un- Un- Total Current [ Adjustment Quality |Effectiveness|
Used for Type(s) Date of Rate or discounted | discounted Book/ Unrealized | Foreign Year's to Carrying of at Inception
Income Schedule/ of Maturity | Number Index Premium Premium Current Adjusted Valuation | Exchange (Amorti- Value of Refer- and at
Generation Exhibit Risk(s) Exchange, Counterparty Trade or of Notional Received | (Received) | (Received) Year Carrying Increase/ | Change in zation)/ Hedged Potential ence | Quarter-end
Description or Replicated Identifier (a) or Central Clearinghouse Date | Expiration| Contracts Amount (Paid) Paid Paid Income Value Code | Fair Value | (Decrease) | B./A.C.V. | Accretion ltem Exposure | Entity (b)
X-CHANGE F INANCIAL
ACCESS / MORGAN
149335 Cal | Options - STANLEY/CLEARED
S&P 500 ....ovvninnnnnnns LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [THROUGH CBO ........ 9R7GPTSO7KV3UQJZQ078  |. 04/06/2022 |. 04/06/2023 |.......evvvvvven feunnns 40,330,350 |.. 4481.15000000 |...... 3,406,948 |.....oooevvnnnnnns |oenenne (830,735).......... [T VTN U IR RN (RN RN [RXIUNVACES)) R ETRRUUTRRN [y 0003 ..ovvvnnnnne
149338 Call Options -
S&P 500 ... .. |LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [CITIBANK N.A. ..... ES70DZWZ7FF32TWEFA76 |. 04/06/2022 |. 04/06/2023 |.... P F 80,083,007 |.. 4481.15000000 |...... 7,243,100 (1,766,126)]... P P (1,766,126)|..
X-CHANGE F INANCIAL
ACCESS / MORGAN
149339 Call Options - STANLEY/CLEARED
S&P 500 ... .. |LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [THROUGH CBO ........ 9R7GPTSO7KV3UQJZQ078  |. 04/06/2022 |. 04/06/2023 |.... P F 47,500,190 |.. 4481.15000000 |...... 4,187,247 (1,021,000)]... P P (1,021,000)].. .|0003 ...
X-CHANGE F INANCIAL
ACCESS / MORGAN
149342 Cal| Options - STANLEY/CLEARED
S&P 500 ... .. |LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [THROUGH CBO ........ 9R7GPTSO7KV3UQJZQ078  |. 04/06/2022 |. 04/06/2023 |.... P F 53,325,685 |.. 4481.15000000 |...... 4,699,927 (1,146,010)..........90,136 |........... P (1,146,010)]..ccvvvneevvinnnn [ | e 0003
149343 Cal | ROYAL BANK OF
S&P 500 ....oevvennnnnns LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [CANADA ............... ES7IP3USRHIGC71XBUT1  |. 04/06/2022 |. 04/06/2023 |........ovvvven founnns 56,635,991 .. 4481.15000000 |...... 5,153,875 |ouveniiiiiiiin o (1,256,698).......... eI TR I (OO KRR AR R R (1,256,898)[.....ccvvvnnvennns fonnineiiininns | eeeeeens 0003 ..ovvvnnnnns
X-CHANGE F INANCIAL
ACCESS / MORGAN
149346 Call Options - STANLEY/CLEARED
S&P 500 ....oevvennnnnns LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [THROUGH CBO ........ 9R7GPTSO7KV3UQJZQ078  |. 04/06/2022 |. 04/06/2023 |.......evvvvvven founnns 49,740,765 |.. 4481.15000000 |...... 4,245,505 |...oovuniiiiiinnn fonns (1,035,205)f.......... 81,421 [eeeeee [ e e o (IO | R R (R, 0003 ..ovvvnnnnne
149348 Call Options - ROYAL BANK OF
S&P 500 ....cevvennnnnnns LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [CANADA ............... ES7IP3USRHIGC71XBUT1  |. 04/06/2022 |. 04/06/2023 |........cevvvven founnns 61,658,372 .. 4481.15000000 |...... 5,610,912 |oeeeviiiiinninn o (1,368, 140)f........ L[240 IR FOR RN TR N (1,368, 140)[.....cevvvnnnennns Jornnieiiiiiines | e 0003 ..ovvvnnnnns
X-CHANGE F INANCIAL
ACCESS / MORGAN
149349 Call Options - STANLEY/CLEARED
S&P 500 ....oevvennnnnns LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [THROUGH CBO ........ 9R7GPTSO7KV3UQJZQ078  |. 04/06/2022 |. 04/06/2023 |.......evvvvvven feunnns 51,085,110 |.. 4481.15000000 |...... 4,271,629 |oevenieiiiinin o (1,041,575)f.......... 81,922 | eeeiiee [ e [ e (1,041,575)[ccevieeeeinies Jenneeeceiines | s 0003 ..ovvvnnnnne
X-CHANGE F INANCIAL
ACCESS / MORGAN
149353 Cal | Options - STANLEY/CLEARED
S&P 500 ....cevvennnnnnns LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [THROUGH CBO ........ 9R7GPTSO7KV3UQJZQ078  |. 04/06/2022 |. 04/06/2023 |.......evvvvvven feunnns 47,052,075 .. 4481.15000000 |...... 4,159,365 |..oovveeiieiiinnn [ (1,014,201).......... VA I/(-° ) (USRI KU AR R R (1,014,201)[c oo Jereeeeceiiees | e 0003 ..ovvvnnnnne
149361 Call Options - ROYAL BANK OF
S&P 500 .....evvennnnnnns LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [CANADA ............... ES7IP3USRHIGC71XBUT1  |. 04/06/2022 |. 04/06/2023 |........ovvvven founnnn 68,067,431 .. 4481.15000000 |...... 6,194,136 |...oveerinnnnnnn [oene (1,510,351))......... ARETA 72N [UUUUUIR FURR [N R R (1,510,351 Jevnieeceiiees | s 0003 ..ovvennnnns
149364 Call Options - ROYAL BANK OF
S&P 500 ....cevvennnnnnns LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [CANADA ............... ES7IP3USRHIGC71XBUT1  |. 04/06/2022 |. 04/06/2023 |........eovvvven founnns 67,442,398 |.. 4481.15000000 |...... 6,137,258 |..evniiiiiiiin o (1,49,482)|........ LALA () N FRUUUUURR FO RPN NP RN (1,496,482)...evvvvvinnnnnns |oovevninneeeiinnn [ eevianns 0003 ..ovvvnnnnne
149381 Call Options -
S&P Equal Weight WELLS FARGO BANK,
Energy «oeeeeveeeereennes LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [N.A. ......ccccoeeeee KB1H1DSPRFMYMCUFXTO9  |. 04/06/2022 |. 04/06/2023 |........ceeveeen feunnns 58,884,342 |.. 1202.43000000 |...... 3,014,878 [.oeeeeeeeeeeees [ (785,135)|.......... 57,820 [.uuunieeins foeeeennnnns 1,089 [ | o (735,135)].ceveeeeeeeme foreeeeeeie | i 0003 .evvvennnnes
149382 Call Options -
S&P U.S. Retiree
Spending Index ........ LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [UBS AG ............... BFM8TE1CT2L1QCEMIKS0  |. 04/06/2022 |. 04/06/2023 |.......eevvvven founnns 15,938,516 ... 522.31000000 |......... 642,322 |...oovvnniieiins feuennnn (156,621).......... 12,319 [ [ L-[U[UN U F P R [REHCVA D R TN [, 0003 ..ovvennnnns
149383 Cal | Options - BNP PARIBAS LONDON
S8P 500 ..vevereeaee LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [..cocooevvrerreennne ROMUWSFPUBNPROSKSPS3 . 04/06/2022 |. 04/06/2029 |.....cvvvevvne focenenes 1,256,634 .. 4481.15000000 |.......... 38,830 |+vueeeieierens [ QK572 N 33,393 [.oovererens [ (22,479 v e o (1,352)]. v oo | cveeiiens 0003 ............
149385 Cal | Options - JPMORGAN CHASE
S&P 500 ....cevvennnnnnns LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [BANK, N.A. ......... 7HBGLXDRUGQFUSTRNES7  |. 04/06/2022 |. 04/06/2027 |....evvvnvvvvnnn fooerns 3,034,169 |.. 4481.15000000 |.......... 81,923 [ |oeviinnnns (3,993))..cvunnnns 65,861 [...cooeeens oo [QECTRCA(0)) R RPN RN (3,993)].ccvvvviiiiinnnn [ | e 0003 ..ovvvnnnnne
149390 Call Options - ROYAL BANK OF
S&P 500 ....oevvennnnnns LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [CANADA ............... ES7IP3USRHIGC71XBUT1  |. 04/06/2022 |. 04/06/2023 |........eovvvven founnnn 44,747,971 |.. 4481.15000000 |...... 2,340,319 |.oevveeeeeeiiinn o (570,653)f.......... L7001 U IR RN (RN RN [RS7(UNCESK) R ETUUTRRN Ry 0003 ..ovvvnnnnne
149394 Call Options - JPMORGAN CHASE
S&P 500 ....cevvennnnnnns LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [BANK, N.A. ......... 7HBGLXDRUGQFUSRNES7  |. 04/06/2022 |. 04/06/2023 |........eevvvven feunnns 26,713,623 |.. 4481.15000000 |......... 560,987 [..ooevvviiieeeins Jeunnnnn (136,789).......... LUN£IC N SRR ERN R R R [RECCIE:E®)) R TR [, 0003 ..ovvvnnnnne
149730 Call Options - WELLS FARGO BANK,
S&P 500 ....cevnennnnnns LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [N.A. .....cccooeeinn KB1H1DSPRFMYMCUFXTO9  |. 04/14/2022 |. 04/14/2023 |......evvvvvvvnn fenns 1,554,813 .. 4092.5830669% |........ 176,006 |.ovvveneeeeennn fonns (42,938))...c0unnnns A/ I (SR FPRRUUTRRR R R, (705D R IR [, 0003 ..ovvvnnnnne
X-CHANGE F INANCIAL
ACCESS / MORGAN
149935 Call Options - STANLEY/CLEARED
S&P 500 ....ccvvennnnnnns LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [THROUGH CBO ........ 9R7GPTSO7KV3UQJZQ078  |. 04/20/2022 |. 04/20/2023 |.......evvevvven fovnnns 42,364,775 .. 4459.45000000 |...... 3,728,085 |......coevvnnnins |oanens (909,040).......... 214,493 | .o | 2,859 | [ | (909,040)f....ovevvvvnnnnnns Jovvvnnnniiiiiinnn [ evviinnnns 0003 ..ovevnnnnns
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X-CHANGE FINANCIAL
ACCESS / MORGAN
149944 Cal | Options - STANLEY/CLEARED
SE&P 500 ..evviiiiiiiiis LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index | THROUGH CBO ........ OR7GPTSO7KV3UQJZA078  [. 04/20/2022 |. 04/20/2023 |.....ovvvvveeenn |onee 51,729,620 |.. 4459.45000000 |...... 4,535,535 | | (1,105,925)f......... 260,949 | | TN R AP R (1,105,925, foreeeeiiiiii [ s 0003 ............
X-CHANGE FINANCIAL
ACCESS / MORGAN
149948 Call Options - STANLEY/CLEARED
SE&P 500 ..uviiiiiiiiiis LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index | THROUGH CBO ........ OR7GPTSO7KV3UQJZA078  [. 04/20/2022 |. 04/20/2023 |......vvvvveeenn |onne 60,202,575 |... 4459.45000000 |...... 5,233,112 [coeeeeeiiin [ (1,276,019)|......... 301,083 [.eeeeeeeee [ 5,19 | [ o QN )] PR R I 0003 ............
X-CHANGE FINANCIAL
ACCESS / MORGAN
149952 Cal | Options - STANLEY/CLEARED
SE&P 500 ..evviiiiiiiiis LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index | THROUGH CBO ........ OR7GPTSO7KV3UQJZA078  [. 04/20/2022 |. 04/20/2023 |.....ovvvvveeenn |onee 55,297,180 |.. 4459.45000000 |...... 4,866,132 |.evvveeeeeeiiins [ (1,186,536))......... 279,969 | | S, 14 | [ o (G L2 3)) R R T 0003 ............
X-CHANGE FINANCIAL
ACCESS / MORGAN
149955 Cal | Options - STANLEY/CLEARED
SE&P 500 ..uviiiiiiiiiis LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index | THROUGH CBO ........ OR7GPTSO7KV3UQJZA078  [. 04/20/2022 |. 04/20/2023 |......vvvvveeenn |onne 65,999,860 |.. 4459.45000000 |...... 5,787,235 |.uvvveeeeeeinins [ (1,411,134)......... 332,964 | | 6,358 | [ [ (1411, 134)] s o | s 0003 ............
X-CHANGE FINANCIAL
ACCESS / MORGAN

149959 Call Options - STANLEY/CLEARED

S&P 500 ...viiiiiiiiis LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index | THROUGH CBO ........ OR7GPTSO7KV3UQJZA078  [. 04/20/2022 |. 04/20/2023 |.....ovvvvveeenn |onee 63,324,190 |... 4459.45000000 |...... 5,572,506 |...evveeeeeiiiin [ (1,388, 775)f......... 320,610 [.eeeeeeeee [ 6,208 |..evviieieiiiis [ e [ AE)) TR R T 0003 ............
149968 Cal| Options - GOLDMAN SACHS

SPDR Gold shares ..... LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index | INTERNATIONAL ...... W22LROWP2 IHZNBBBKS28 [ 04/20/2022 |. 04/20/2023 |.....evvvvveeann |oenee 39,103,137 ... 182.71000000 |...... 3,156,182 [..evveeeeeiiins o (769,590)|......... 181,589 [.oeveeennns o 564,752 |eeeeiiiieieenn e | [QCEIRCIL)) FOPUUP U T 0003 ............

X-CHANGE FINANCIAL
ACCESS / MORGAN
149970 Call Options - STANLEY/CLEARED
S&P 500 .ooeiiiiiiiennnn LIABILITY HEDGE ...... Exhibit & ... [Equity/Index | THROUGH CBO ........ OR7GPTSO7KV3UQJZQ078 | 04/20/2022 |. 04/20/2023 |................ |...... 52,621,510 |.. 4459.45000000 |...... 4,622,653 [ [ (1,127,167)f......... 265,961 [..ooenninns [ 5,377 | foveeeeeiiiiiien [ (1,127 167+ [ | e 0003 ............
149973 Call Options -
iShares U.S. Real
Estate .......ccceennne LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index |BARCLAYS BANK PLC ~ GSGSEF7VJP5I70UKS573 . 04/20/2022 |. 04/20/2023 |.....eevvvveees |oennne 29,919,315... 112.38000000 |...... 2,387,912 | [ (582,258)).......... 137,387 [ .oeeeiins [ 2 [ e e (582,258)]....vveeeeeeiinn foereeeeeeeeies | eeeeiinns 0003 ............
X-CHANGE F INANCIAL
ACCESS / MORGAN

149974 Call Options - STANLEY/CLEARED
SEP 500 ...eeeiiiiiinns LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index | THROUGH CBO ........ 9R7GPTSO7KV3UQJZA078  [. 04/20/2022 |. 04/20/2023 |....eevvvveaeees foeennne 53,959,345 |.. 4459.45000000 |...... 4,646,834 |.....ooeeeiiiins [ (1,133,064)|......... 267,352 |.veeeeeeinn [ BATT | o s (1,183,064)]- .. fomreeeeeeciies | eeeeiiiens 0003 ............
149976 Cal| Options - JPMORGAN CHASE
Ishares MSC| EAFE .... |LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index |BANK, N.A. ......... THBGLXDRUGQFUS7RNES7 . 04/20/2022 |. 04/20/2023 |.... J O 1,568,899 |..... 72.42000000 |.......... 93,652 ...(22,836)........... 5,388 |... I O (22,836)|..
149978 Call Options -
SEP 500 ...eeeeiiiiinns LIABILITY HEDGE ...... Exhibit 5 ... [Equity/Index |BARCLAYS BANK PLC ~ GSGSEF7VJP5I70UK5573 . 04/20/2022 |. 10/20/2023 |....eeeevvveeees feennne 7,213,078 |.. 4459.45000000 |......... 642,685 |- [ (104,378)......... 239,248 |.evveeeien | T1,228 [ oo et (104,378)].cc e Jeeeeeiieeeeeei | e 0003 ............
X-CHANGE F INANCIAL
ACCESS / MORGAN
149982 Cal | Options - STANLEY/CLEARED
SEP 500 ...eeeiiiiiinns LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index | THROUGH CBO ........ OR7GPTSO7KV3UQJZA078  [. 04/20/2022 |. 04/20/2023 |.....eevvveeeene |onnnne 70,905,255 |... 4459.45000000 |...... 6,138,269 |....oveeeeeciiins [ (1,49,729)|......... 353,161 [ oo [eeeis 7,297 | o [ (1,496,729 [ | s 0003 ............
X-CHANGE F INANCIAL
ACCESS / MORGAN
149984 Call Options - STANLEY/CLEARED
SEP 500 ...eeeieiiiiins LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index | THROUGH CBO ........ OR7GPTSO7KV3UQJZA078  [. 04/20/2022 |. 04/20/2023 |.....eevvveeeene |onnnne 56,189,070 |.. 4459.45000000 |...... 4,944,618 |...ooeeeeeiins [ (1,205,674)|......... 284,485 |.eveeeii [ 5,922 [eeeeeeiiiiiie e [ (1,205,674)]...eeeeeeeeiinn foireeeeeeciies | eeeiiiens 0003 ............
150009 Call Options -
S&P Equal Weight BNP PARIBAS LONDON
Energy ...cooeveeiinns LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index |.... ... ROMUWSFPUBMPROBKSP83  [. 04/20/2022 |. 04/20/2023 |.......evvveeen |oennne 50,286,178 |.. 1200.40000000 |...... 2,640,024 |...oveeeieiiiiins fornens (643,732)......... 151,892 [ .eeeeiis [ 83,142 [ | | (2T ) R R
150010 Call Options -
S&P U.S. Retiree
Spending Index ........ LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index |UBS AG ............... BFMBTE1CT2L1QCEMIKS0  [. 04/20/2022 |. 04/20/2023 |......oevveeeens |onnnne 10,691,669 |.... 523.25000000 |......... BAATT3 | | (108,452).......... 25,590 [.ooviunines feeeeiins 9,259 [ oo et (108,452)....ceeeeeeeees Jeeeeeiieeeeeen | e 0003 ............
150017 Call Options -
SEP 500 ...eeeiiiiiians LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index |BARCLAYS BANK PLC ~ GSGSEF7VJP5I70UKS573 . 04/20/2022 |. 04/20/2023 |.....eevvvveees |oennne 31,480,978 |... 4459.45000000 |...... 2,804,985 ..o [ (683,948)|......... 161,381 |.eveeeeees oo oo o e (683,948)...eeeeeeees Joeeeiiieeeeeen | e 0003 ............
150021 Call Options - BNP PARIBAS LONDON
S&P 500 ... LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index |.... ... ROMUWSFPUBMPROBKSP83  |. 04/20/2022 |. 04/20/2027 |.... J O 3,978,366 |.. 4459.45000000 |.. ....(49,110)f... ... (6,127)..

150023 Call Options -
S&P 500 ....eeeeiinnnnns LIABILITY HEDGE ...... Exhibit 5 ... [Equity/Index [...ccccoiiiiiunnnnrnnn. ROMUNSFPUBMPROBKSP83 . 04/20/2022 |. 04/20/2029 |.......ceeeenee |oveeeee 2,397,649 |.. 4459.45000000 |.......... 76,485 [ [ (2,662).......... 66,195 [....oooeuns fonnnnne (38,525)] . | |, (2,662)]..ccceeeiiinne [ [ i 0003 ............
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1 2 3 4 5 6 7 8 9 10 11 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative
Prior Current
Description Year(s) | Year Initial
of Item(s) Strike Initial Cost Cost of Credit Hedge
Hedged, Price, of Un- Un- Total Current [ Adjustment Quality |Effectiveness|
Used for Type(s) Date of Rate or discounted | discounted Book/ Unrealized | Foreign Year's to Carrying of at Inception
Income Schedule/ of Maturity | Number Index Premium Premium Current Adjusted Valuation | Exchange (Amorti- Value of Refer- and at
Generation Exhibit Risk(s) Exchange, Counterparty Trade or of Notional Received | (Received) | (Received) Year Carrying Increase/ | Change in zation)/ Hedged Potential ence | Quarter-end
Description or Replicated Identifier (a) or Central Clearinghouse Date | Expiration| Contracts Amount (Paid) Paid Paid Income Value Code | Fair Value | (Decrease) | B./A.C.V. | Accretion ltem Exposure | Entity (b)
150025 Call Options - JPMORGAN CHASE
S&P 500 ....cevnennnnnnns LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [BANK, N.A. ......... 7HBGLXDRUGQFUSRNES7  |. 04/20/2022 |. 04/20/2023 |.......evvvvvven founnns 21,692,132 |.. 4459.45000000 |......... 444,689 ... oo (108,431).......... 25,585 | ceeeriiie feneeiiiiiins e o e [RIVCTE T R EN
X-CHANGE F INANCIAL
ACCESS / MORGAN
150374 Call Options - STANLEY/CLEARED
S&P 500 ... .. |LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [THROUGH CBO ........ 9R7GPTSO7KV3UQJZQ078  |. 05/06/2022 |. 11/06/2023 |.... P PO 8,246,680 |.. 4123.34000000 |.........923,620 (149,731)f... ....189,926 |... PR PO (149,731)|..
150384 Call Options -
SPDR Gold shares ..... LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [BARCLAYS BANK PLC ~ GSGSEF7VJP5I170UK5573 |. 05/06/2022 |. 05/05/2023 |.......euevvvven feunnns 47,679,735 ... 175.42000000 |...... 4,100,527 |ouveniiiiiiiin o (1,002,601)f......... 405,547 | ooeeeeien feanenn 1,664,233 [..ooeiiiiieeees i o (1,002,601)]..ccvveneeeiinnnn [ | e 0003 ..ovvvnnnnns
150386 Call Options -
iShares U.S. Real
Estate ..ooeevrvennnnnns LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [BARCLAYS BANK PLC ~ GSGSEF7VJP5170UK5573 |. 05/06/2022 |. 05/05/2023 |.....eevueeeeeen feunnnn 36,058,801]..... 99.83000000 |...... 3,420,805 |...eeeeeeeeees foeeeee (836,406)......... 338,321 | .oevevvnenn Jeeeeeees 3,875 [eeeeeeeeeeeeee Jeeeneeeeeee o (836,406)|....eeeeeenneeee Jeeemmnneeeeeennnn [ cvviins 0003 .evvvennnnes
150388 Call Options - ROYAL BANK OF
Ishares MSCI EAFE .... |LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [CANADA ............... ES7IP3USRHIGC71XBUT1  |. 05/06/2022 |. 05/05/2023 |....evvueveeennn feaeee 1,267,327 ]..... 67.27000000 |.......... 96,423 |.eeevneeeeeennn [ (23,576).... ... TR R A7, 2711 [ e o (28,576)]-+vneeeeeennans foeeemmneeeeeeen [ v 0003 .evvvennnnns
X-CHANGE FINANCIAL
ACCESS / MORGAN
150392 Call Options - STANLEY/CLEARED
S&P 500 ...eevriinnens LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [THROUGH CBO ........ 9R7GPTSO7KV3UQJZQ078  |. 05/06/2022 |. 05/05/2023 |....eeveueveeen feunnnn 56,077,424 |.. 4123.34000000 |...... 4,962,912 |.ceeeeeieeeeeins [ (1,213,459)......... 490,837 [.evveneenes e 566,640 ....ceeeeneieeees Jereeeeeeeeeein foes (1,213,459)]- e Joeeemne e | v 0003 .evvvennnnes
X-CHANGE FINANCIAL
ACCESS / MORGAN
150395 Call Options - STANLEY/CLEARED
S&P 500 ...eevriinnns LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [THROUGH CBO ........ 9R7GPTSO7KV3UQJZQ078  |. 05/06/2022 |. 05/05/2023 |....eevvueveenn feunnnn 46,593,742 |.. 4123.34000000 |...... 4,123,5% |.eevvreeeeeennnn [ (1,008,242)f......... 407,828 [ ..eveneees [ 612,797 [oeeeeeeeeeeeee Jeeeeeeeeeee [ (1,008,242)[....cceveeeeeeen Jorneeeeeeeieee | e 0003 .evvvennnnes
MORGAN STANLEY &
150397 Call Options - CO. INTERNATIONAL
S&P 500 ....cevnennnnnnns LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [PLC ............c.ee 4PQUHN3JPFGFNF3BB653  |. 05/06/2022 |. 05/05/2023 |......evvvvvvven founnns 53,867,686 |.. 4123.34000000 |...... 5,225,636 |..ccvvnnniiniiinnn founnn (1,277,697)f......... 516,821 [.eeveeeens o 519,885 |..uvenieiiiiiin [ feee (1,277,897 Jevneeeceiiines | s 0003 ..ovvvnnnnns
150399 Call Options -
S&P 500 ....oevvennnnnns LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [CITIBANK N.A. ..... ES70DZWZ7FF32TWEFA76 |. 05/06/2022 |. 05/05/2023 |.......ecevvvvrn feunnns 82,470,558 |.. 4123.34000000 |...... 8,382,382 |..uuniiiiiininn o (2,049,538)|......... 829,027 [.evvenenns [ 1,391,707 |oeeveieecviiin [ e [0z TG R R (e, 0003 ..ovvvnnnnne
150405 Call Options -
S&P 500 ....oevvennnnnns LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [BARCLAYS BANK PLC ~ GSGSEF7VJP5I170UK5573 |. 05/06/2022 |. 05/05/2023 |.......euvvvvven feunnns 53,300,661 |.. 4123.34000000 |...... 5,399,357 |.cevvniiiniiinns [ (1,320,172)......... 534,002 | ..cevvrnnnn fernnnnns 934,656 |...vuneereiininn forreiiiiiniiins feeee (1,320,172 Jeveeeeceiies | s 0003 ..ovvvnnnnne
150407 Call Options -
S&P 500 ....cevvennnnnnns LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [BARCLAYS BANK PLC ~ GSGSEF7VJP5I170UK5573 |. 05/06/2022 |. 05/05/2023 |.......euvvvvvnn feunnns 51,772,032 .. 4123.34000000 |...... 5,244,507 |..covvnniiniiinns [ (1,282,311))........ 518,687 [.oeeeeeenn |oveinnnnn 946,925 |...covvnneeeiiinn [ o (1,282,311 Jereeeciiies | e 0003 ..ovvvnnnnne
150409 Call Options -
S&P 500 .....evvennnnnnns LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [BARCLAYS BANK PLC ~ GSGSEF7VJP5I170UK5573 |. 05/06/2022 |. 05/05/2023 |.......euevvvvrn feunnns 51,986,324 |.. 4123.34000000 |...... 5,266,215 |ouueniiiiiiiin o (1,287,618)f......... 520,834 | .coovninnnn [ 979,812 |oevveiieiiiiin [ feeee (1,287,618)].ccevveieviinnns [ | e 0003 ..ovvennnnns
150413 Call Options -
S&P 500 ....cevvennnnnnns LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [BARCLAYS BANK PLC ~ GSGSEF7VJP5I170UK5573 |. 05/06/2022 |. 05/05/2023 |.......euvvvvvnn feunnns 52,510,943 |.. 4123.34000000 |...... 5,246,483 |...oovvnniiiiiinnn fonnnn (1,282,794)......... 518,883 [..eveneeens o 994,523 |...ovvvieieiiinn [ o (1,282,794)].ceveeiiiiinnnns foerevniiniiceiinn | eevnis 0003 ..ovvvnnnnne
150415 Call Options -
S&P 500 ....oevvennnnnns LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [BARCLAYS BANK PLC ~ GSGSEF7VJP5I170UK5573 |. 05/06/2022 |. 05/05/2023 |.......euvvvvvrn feunnns 57,349,761 |.. 4123.34000000 |...... 5,809,531 |ouvuniiiiiiiin oo (1,420,462)|......... 574,569 | .ooevvrnnnn feunnnn 1,116,515 | [ e (1,420,462)...eeneveinnnnnns foevenninneieeinin [ eevienns 0003 ..ovvennnnns
150417 Call Options -
S&P 500 ....oevvennnnnns LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [BARCLAYS BANK PLC ~ GSGSEF7VJP5I170UK5573 |. 05/06/2022 |. 05/05/2023 |.......euvvvvvnn feunnns 57,804,307 |.. 4123.34000000 |...... 5,855,576 |.uuunieiiiinnnn o (1,431, 721)......... 579,123 | eeeeeein [ 1,152,208 [ e o (1,431, 721)[c oo e | e 0003 ..ovvvnnnnne
X-CHANGE F INANCIAL
ACCESS / MORGAN
150420 Call Options - STANLEY/CLEARED
S&P 500 ....cevvennnnnnns LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [THROUGH CBO ........ 9R7GPTSO7KV3UQJZQ078  |. 05/06/2022 |. 05/05/2023 |......evvnvvvven founnns 51,541,750 |.. 4123.34000000 |...... 4,561,500 [..eeneeeiinnnnnn orne (1,115,312))......... 451 137 [ [ 785,589 |..vvenieiiiiii [ foeee (1,115, 312)[c oo Jeeeciis | s 0003 ..ovvvnnnnne
X-CHANGE F INANCIAL
ACCESS / MORGAN
150422 Call Options - STANLEY/CLEARED
S&P 500 ....oevvennnnnns LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [THROUGH CBO ........ 9R7GPTSO7KV3UQJZQ078  |. 05/06/2022 |. 05/05/2023 |......evvnvvvnn founnns 51,541,750 |.. 4123.34000000 |...... 4,508,587 |..euvieeiiininn o (1,102,374)\......... 445,904 | .oooenni [ 819,439 |.ovveniiiiiiin [ feeee (1,102,374)..coevvveeeeees Jonnieiciiines | s 0003 ..ovvvnnnnne
150446 Call Options -
S&P Equal Weight WELLS FARGO BANK,
Energy «oeeeeveeeereennes LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [N.A. ....ccccooeeene KB1H1DSPRFMYMCUFXTO9  |. 05/06/2022 |. 05/05/2023 |.......ueeveeen feunnnn 57,221,839 .. 1159.24000000 |...... 2,952,647 |.eevreeeeeennn feeees (721,938)|......... 292,020 | ..oevvnnnns fennnnn 1,143,339 |oeeee e o [ (721,988)[. e eeeeeeeeeee Joeemmeeeeeeee [ cvviis 0003 .evvvennnnes
150447 Call Options -
S&P U.S. Retiree
Spending Index . . [LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [UBS AG . . BFMBT61CT2L1QCEMIKS0 |. 05/06/2022 |. 05/05/2023 |.... P F 15,676,768 |... 510.08000000 |........ 675,670 (165,205)|..........66,825 | ... ....319,878 |... R P (165,205)|..
150448 Call Options -
S&P 500 ....cevvennnnnnns LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [BARCLAYS BANK PLC ~ GSGSEF7VJP5I170UK5573 |. 05/06/2022 |. 05/05/2023 |.......euvvvvvrn feunnns 41,938,39% |.. 4123.34000000 |...... 4,248,360 ...oneeiiiinnnns o (1,038,747)f......... 420,167 [ cevveneeees [ e [ e (1,088, 747)[...oeevvveeeeees Jerneeeeciiines | s 0003 ..ovvennnnns
150452 Call Options -
S&P 500 ... .. |LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [CITIBANK N.A. ..... ES70DZWZ7FF32TWEFA76 |. 05/06/2022 |. 05/06/2027 |.... PR PO 2,560,850 .. 4123.34000000 |.......... 78,874 .(3,844)..........64,706 | ... ... (3,844)..
150453 Cal | Op
S&P 500 ....ccvvennnnnnns LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [CITIBANK N.A. ..... ES70DZWZ7FF32TWEFA76 |. 05/06/2022 |. 05/04/2029 |......cceeevvvnn foonns 1,806,435 .. 4123.34000000 |.......... 58,890 |....iiiiiininnns fevinnnnns (2,051)].......... 51,830 | .eeeeeeees o (9, 733)] i e | (2,051)]eeeeiiiiinnnnns foovvvnininiiiiinn [ ceviinnnns 0003 ..ovevnnnnns




STATEMENT AS OF MARCH 31, 2023 OF THE MassMutual Ascend Life Insurance Company

SCHEDULE DB - PART A - SECTION 1

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

9903

1 2 4 5 6 7 8 9 10 11 12 14 15 16 17 18 19 20 21 23
Cumulative
Prior Current
Description Year(s) | Year Initial
of Item(s) Strike Initial Cost Cost of Hedge
Hedged, Price, of Un- Un- Total Current | Adjustment Effectiveness
Used for Type(s) Date of Rate or discounted | discounted Book/ Unrealized | Foreign Year's to Carrying at Inception
Income of Maturity | Number Index Premium Premium Adjusted Valuation | Exchange (Amorti- Value of and at
Generation Risk(s) Exchange, Counterparty Trade or of Notional Received | (Received) | (Received) Carrying Increase/ | Change in zation)/ Hedged Potential Quarter-end
Description or Replicated (a) or Central Clearinghouse Date | Expiration| Contracts Amount (Paid) Paid Paid Value Code | Fair Value | (Decrease) | B./A.C.V. | Accretion ltem Exposure (b)
150456 Call Options -
S&P 500 ....cevnennnnnnns LIABILITY HEDGE ...... Equity/Index |CITIBANK N.A. ..... E570DZWZ7FF32TWEFA76 [. 05/06/2022 |. 05/05/2023 |.........ceuvees |ouennn 24,065,637 |.. 4123.34000000 |......... 452,434 | [ (110,623))...... LT {3 U IR RN (R RN (R (UN-7)) R EN
150696 Call Options -
S&P 500 ....ovvninnnnnnns LIABILITY HEDGE ...... . |Equity/Index [SOCIETE GENERAL ... O2RNESIBXPAROTD8PU41 |. 05/13/2022 |. 05/13/2023 |........evvvvres |ovnnnnns 1,496,901 |.. 3937.43000000 |......... 2,713 | e (27,484)).. 13,587 [ i ERCSTN R FORRRR RN (27,484)).cevveeeiiiinnn [ 0003 ..ovvvnnnnne
X-CHANGE F INANCIAL
ACCESS / MORGAN
150999 Call Options - STANLEY/CLEARED
SPDR Gold shares ..... LIABILITY HEDGE ...... . |Equity/Index | THROUGH CBO ........ 9R7GPTSO7KV3UQJZQ078  |. 05/20/2022 |. 05/19/2023 |......evvvvvvnn feunnns 39,618,509 |... 172.03000000 |...... 3,385,071 [oevveeeiinnnnnnns |oeeene. (827,669)......... 464,982 | ..ooevnnnnn feunnnn 1,737,214 [ i o [ ZZ-151°) R EN 0003 ..ovvvnnnnns
X-CHANGE F INANCIAL
ACCESS / MORGAN
151002 Call Options - STANLEY/CLEARED
Ishares MSCI EAFE .... |LIABILITY HEDGE ...... . |Equity/Index | THROUGH CBO ........ 9R7GPTSO7KV3UQJZQ078  |. 05/20/2022 |. 05/19/2023 |....evvvnvvvnnn fonnnnns 1,423,170 |.... 67.77000000 |.......... 84,514 ..o |l (20,664, 11,600 [.eeeeeeens | LT X2 U R R [FZLNCICTS) R AR 0003 ..ovvvnnnnne
151038 Call Options -
iShares U.S. Real
Estate ..ooeeeievennnnnns LIABILITY HEDGE ...... . |Equity/Index |UBS AG .....cceuunnnn. BFMBTE1CT2L1QCEMIKS0  |. 05/20/2022 |. 05/19/2023 |....evveueeeeen feunnnn 30,611,764 .....94.88000000 |...... 2,807,309 |...ueeeeeennieees |oeeenn. (686,403)......... 385,619 [.evvvnenes o 40,048 ... oo [ (686,403)[..eeeeeeenneeee Joemnnieeeeeennnas 0003 .evvvennnnns
MORGAN STANLEY &
151040 Call Options - CO. INTERNATIONAL
S&P 500 ....oevvennnnnns LIABILITY HEDGE ...... . |Equity/Index [PLC ......ccvvvnnnnens 4PQUHN3JPFGFNF3BB653  |. 05/20/2022 |. 05/19/2023 |......evvnvvvven founnns 60,330,213 .. 3901.36000000 |...... 6,178,134 [....ccevveneieenns [0nn.(1,5610,588))......... 848,645 [...oeeeen [ 1,756,620 |oeevvenneeeeinnnn [ e (1,510,588)[...cccvveeniieins forneieiiininnns 0003 ..ovvvnnnnne
MORGAN STANLEY &
151042 Call Options - CO. INTERNATIONAL
S&P 500 ...eevriinnns LIABILITY HEDGE ...... . |Equity/Index [PLC .....ccovvuunnnnns 4PQUHN3JPFGFNF3BBE53  |. 05/20/2022 |. 05/19/2023 |....evvvueveeen feunnnn 40,032,578 |.. 3901.36000000 |...... 4,079,847 |..eeeeeeenneees |oeeennn (997,545)......... 560,419 [..ovenenes fonnnee 1,258,192 [ | oo (997,545). e o 0003 .evvvennnnes
MORGAN STANLEY &
151046 Call Options - CO. INTERNATIONAL
S&P 500 ....cevnennnnnnns LIABILITY HEDGE ...... . |Equity/Index [PLC ......ccvvvunnnnns 4PQUHN3JPFGFNF3BB653  |. 05/20/2022 |. 05/19/2023 |......evvvvvvven feunnns 53,166,502 .. 3901.36000000 |...... 5,451,074 |..eeeevinnnnnnnns |+ (1,332,817)f. 748,774 | .eveeeeeen [ 1,864,318 |oeevveeieiiininn [ e (1,332,817)[ccc v [ 0003 ..ovvvnnnnns
MORGAN STANLEY &
151050 Call Options - CO. INTERNATIONAL
S&P 500 ... .. |LIABILITY HEDGE ...... . |Equity/Index |PLC .. 4PQUHN3JPFGFNF3BB653  |. 05/20/2022 |. 05/19/2023 |....evvveeeeeen fennnnn 46,024,903 |.. 3901.36000000 |...... 4,716,498 |......ceevvnnneees |oeenn (1,163,210)f........ 647,871 [.coeeeeinnn | 1,807,566 |... ....(1,153,210)|..
MORGAN STANLEY &
151052 Call Options - CO. INTERNATIONAL
S&P 500 ....cevvennnnnnns LIABILITY HEDGE ...... . |Equity/Index [PLC ......ccvvvnnnnens 4PQUHN3JPFGFNF3BB653  |. 05/20/2022 |. 05/19/2023 |......evvnvvvven founnns 57,596,373 |.. 3901.36000000 |...... 5,797,785 |oevveeevnnnnnnns |oeenn (1,417,590)........ 796,399 | .ooovvnnnnn feunnnn 2,384,168 [...oeeeeininnes | o (1,417,590 ..oeeevvneeeees [ 0003 ..ovvvnnnnne
MORGAN STANLEY &
151054 Call Options - CO. INTERNATIONAL
S&P 500 ...covviinnnnns LIABILITY HEDGE ...... . |Equity/Index [PLC .....ccovvuunnnnns 4PQUHN3JPFGFNF3BB653  |. 05/20/2022 |. 05/19/2023 |....evveueveeen feunnns 50,257,133 |.. 3901.36000000 |...... 4,797,239 |.ceveeeeeeennn e (1,172,951)]. 658,961 [....oveee [onnnne 2,061,067 [-eeeeeneeeeeeenn forneeeeeeeeieees foees (1,172,951 [ 0003 .evvvennnnes
X-CHANGE FINANCIAL
ACCESS / MORGAN
151057 Call Options - STANLEY/CLEARED
S&P 500 ...cevrninnnns LIABILITY HEDGE ...... . |Equity/Index | THROUGH CBO ........ 9R7GPTSO7KV3UQJZQ078  |. 05/20/2022 |. 11/20/2023 |..eeveeueeaeenn fees 6,632,312].. 3901.36000000 |......... 814,453 |..oveeeeeeennn [oeeeeen (132,033))... 348,627 [ .evveneeees e 196,694 [...oeeeeeeeeeeee Jeeeeeeeeeeeei [ (132,083)] e eeeeenenn foreeeemnieeeees 0003 .evvvennnnes
X-CHANGE FINANCIAL
ACCESS / MORGAN
151059 Call Options - STANLEY/CLEARED
S&P 500 ...covviinnnnns LIABILITY HEDGE ...... . |Equity/Index | THROUGH CBO ........ 9R7GPTSO7KV3UQJZQ078  |. 05/20/2022 |. 05/19/2023 |....evveeeveann feunnnn 46,036,048 |.. 3901.36000000 |...... 4,732,508 [...oeeeeenneees |oeenn (1,157, 124). 650,070 [..eeeevnnn Joernnnnns T10,144 [ e [ (1,157, 124). e [ 0003 .evvvennnnes
X-CHANGE FINANCIAL
ACCESS / MORGAN
151061 Call Options - STANLEY/CLEARED
S&P 500 ...covviinnnns LIABILITY HEDGE ...... . |Equity/Index | THROUGH CBO ........ 9R7GPTSO7KV3UQJZQ078  |. 05/20/2022 |. 05/19/2023 |....evveeeveann feunnnn 49,547,272 .. 3901.36000000 |...... 5,093,462 |....vuuneeeeennnnn [ (1,245,379)|....... 699,651 |..evvennen [ 806,737 [-eeeeeeeeeeeeee Joeeeeeeeeeeeein foes (1,245,379)]- e [ 0003 .evvvennnnes
X-CHANGE FINANCIAL
ACCESS / MORGAN
151063 Call Options - STANLEY/CLEARED
S&P 500 ...cevriinnnns LIABILITY HEDGE ...... . |Equity/Index | THROUGH CBO ........ 9R7GPTSO7KV3UQJZQ078  |. 05/20/2022 |. 05/19/2023 |....evveueveaen feunnnn 42,914,960 |.. 3901.36000000 |...... 4,349,897 |.ccvvveeeeeennnns [ (1,063,574)|........... 597,513 | .oevveni fennnnn 1,000,872 |+eeeeeeeeeeen oo e (1,083,574 ..cceeeeeeeeeeen [ 0003 .evvvennnnes
X-CHANGE FINANCIAL
ACCESS / MORGAN
151065 Call Options - STANLEY/CLEARED
S&P 500 ...eeevniiienns LIABILITY HEDGE ...... . | Equity/Index | THROUGH CBO ........ 9R7GPTSO7KV3UQJZQ078  |. 05/20/2022 |. 05/19/2023 |...cevvvueeeenn founnns 54,228,904 ].. 3901.36000000 |...... 5,574,734 |..cevveeeeeeennnn ... (1,363,053)]........ 765,760 [..ooiivinnn |oeenes 1,795,959 |.oeveeeieennis fooreeeiiieieeees e (1,363,053)]-cvvuueeeeermnnnns fooreeennnnnaaees 0003 .oovvennnnns
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Showing all Options, Caps, Floors, Collars, Swaps and Forwards Open as of Current Statement Date
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1 5 6 7 8 9 10 11 12 14 15 16 17 19 20 21 22 23
Cumulative
Prior Current
Year(s) | Year Initial
Strike Initial Cost Cost of Credit Hedge
Price, of Un- Un- Current [ Adjustment Quality |Effectiveness|
Date of Rate or discounted | discounted Book/ Unrealized Year's to Carrying of at Inception
Maturity | Number Index Premium Premium Adjusted Valuation (Amorti- Value of Refer- and at
Exchange, Counterparty Trade or of Notional Received | (Received) | (Received) Carrying Increase/ zation)/ Hedged Potential ence | Quarter-end
Description or Central Clearinghouse Date | Expiration| Contracts Amount (Paid) Paid Paid Value Code | Fair Value | (Decrease) Accretion ltem Exposure | Entity (b)
X-CHANGE F INANCIAL
ACCESS / MORGAN
151067 Call Options STANLEY/CLEARED
S&P 500 ....ovvninnnnnnns THROUGH CBO ........ 9R7GPTSO7KV3UQJZQ078  |. 05/20/2022 |. 05/19/2023 |......evvvvvvven feunnns 62,421,760 |.. 3901.36000000 |...... 6,416,960 [........ooeeeeens [rnnn (1,568,982))......... 881,451 [..ceeeeeen [ 2,941,498 |..covvnniiiiinnn (1,568,982)[.....ccvvvnnvvenns Joneneeiiiiiiinns | eeeeeeenn [0003 Loeieieninns
X-CHANGE F INANCIAL
ACCESS / MORGAN
151069 Call Options STANLEY/CLEARED
S&P 500 ....oevvennnnnns THROUGH CBO ........ 9R7GPTSO7KV3UQJZQ078  |. 05/20/2022 |. 05/19/2023 |......evvvvvvnn feunnns 48,767,000 |.. 3901.36000000 |...... 5,013,250 [ouuvvevivinnnnnns |oeenn (1,225, 767)....... 688,633 [...evneeees [onnnnn 2,468,911 |oeeneiiiiiiinnnns (1,225, 767)[..covvvveneeeees Jenneeeieiiiinns | e [0003 e
151092 Call Options
S&P Equal Weight JPMORGAN CHASE
Energy «oeeeeveeeereennes BANK, N.A. ......... 7HBGLXDRUGQFUS7RNES7  |. 05/20/2022 |. 05/19/2023 |....evvvueveeen feunnnn 49,387,221 .. 1137.94000000 |...... 2,565,666 [.......ccvvnunrees |oeeennn (627,319)......... 352,427 | .oovvvnin [ 1,895,217 [.ooeeeeiies (627,319)[..eeeeeeeeeeeee Jemneeeeeeeiees | e |0008 L
151093 Call Options
S&P U.S. Retiree
Spending Index . . UBS AG . . BFMBT61CT2L1QCEMIKS0 |. 05/20/2022 |. 05/19/2023 |.......cevvvenes ouennn 12,574,878 |... 509.24000000 |......... 544,492 el AT ....304,324 |... [RESARETD R R [,
151094 Call Options
S&P 500 ....oevvennnnnns BARCLAYS BANK PLC ~ GSGSEF7VJP5170UK5573  |. 05/20/2022 |. 05/19/2023 |......eevvvvven founnnn 36,643,026 |.. 3901.36000000 |...... 2,268,203 |...ueieivininnens |oeeenn. (554,588 311,566 [..evuneeens o 487,641 [...ccevnnnns (554,588)]...cvvuneeiiiinnnn fooreiiiiiii | e [0003
151098 Cal| Options BNP PARIBAS LONDON
S&P 500 ................. |LIABILITY HEDGE ...... |Exhibit 5 ... [Equity/Index |......ccoverruierrnnnns ROMUWSFPUBMPROBKSP83  |. 05/20/2022 . 05/20/2027 |....evvvnvvvvenn fennnnns 5,069,808 .. 3901.36000000 |......... 173,89 [ |oveennnnn (8,476)... 143,991 | covvenee [ L TL PO RPN RN [R-T7/<)) R AU IpRRRpurn 111X R,
151099 Call Options BNP PARIBAS LONDON
S&P 500 ................. |LIABILITY HEDGE ...... |Exhibit 5 ... [Equity/Index |......coermrruieernnnns ROMUWSFPUBMPROBKSP83  |. 05/20/2022 |. 05/18/2029 |....evvvvvvvvvnn fennnnns 1,272,358 |.. 3901.36000000 |.......... 44,660 |....oooevevnnnnnes |oevennnnn (1,556).cennnnns 39,471 [ o 22,890 |.oovvieiiiiiis e [ 1555515)) R FRRUUUN (PRt 11 (1[0 I
151102 Call Options
S&P 500 ....cevnennnnnnns UBS AG ..oovvnnnnnns BFM8TE1CT2L1QCEMIKS0  |. 05/20/2022 |. 05/19/2023 |......evvvvvvven feunnns 21,232,330 .. 3901.36000000 |......... 382,182 |.uveneeiiiiiin [oeeeennn (93, 446)|..... (V"2 R ) R R R (93,446)]..evvneeeennnnnns foovevnniinineiiinn [ eeeeneen {0003 L
151614 Call Options
S&P 500 ....cevnennnnnnns CITIBANK N.A. ..... ES70DZWZ7FF32TWEFA76 |. 06/06/2022 |. 06/06/2023 |........ceevvvrn feunnnn 64,110,670 |.. 4121.43000000 |...... 6,261,744 |.......ccevvnnnnnn | (1,526,836)f...... 1,166,571 | ceveenee [ 722,933 |.coeiiiiies (1,526,836)[.....ccvvvnnnvenes Jouneneniiiinnnns | eeeeeenn [0003 Loeeieennins
151616 Call Options
S&P 500 ....oevvennnnnns CITIBANK N.A. ..... ES70DZWZ7FF32TWEFA76 |. 06/06/2022 |. 06/06/2023 |........cevvvvrn founnns 59,875,755 |.. 4121.43000000 |...... 5,848,731 |oeuviiiiinnnnns | (1,426, 129)]...... 1,089,627 [.oeeeeennn fovvnnnnns 643,481 |..eeniiiiiiinnnns (1,426,129)]..cvvnveviinnnns Joovevnniinineiennn | eeeennnnn (0003 Lo
X-CHANGE F INANCIAL
ACCESS / MORGAN
151618 Call Options STANLEY/CLEARED
SPDR Gold shares ..... THROUGH CBO ........ 9R7GPTSO7KV3UQJZQ078  |. 06/06/2022 |. 06/06/2023 |......evvnvvvven feunnns 46,064,942 ... 171.82000000 |...... 3,741,219 [eveneeeiiiiees |oeeennn (912,267)f. 697,005 [..evunnenes [ 1,954,295 |..ovveniiiiiinnn (912,257)).cevveeeiiiinnnn [ | e [0003
X-CHANGE F INANCIAL
ACCESS / MORGAN
151633 Call Options STANLEY/CLEARED
Ishares MSCI EAFE .... THROUGH CBO ........ 9R7GPTSO7KV3UQJZQ078  |. 06/06/2022 |. 06/06/2023 |....evvvvvvvvrnn fennne 1,441,588 ]..... 69.98000000 |.......... 82,891 | | (20,212)]. 15,443 | o RS 7: 78 EUR R R (20,212)]cvveeeiciinnnns foeveenninineceenn [ eeeeeeen {0003
X-CHANGE F INANCIAL
ACCESS / MORGAN
151636 Call Options STANLEY/CLEARED
S&P 500 ....oevvennnnnns THROUGH CBO ........ 9R7GPTSO7KV3UQJZQ078  |. 06/06/2022 |. 12/06/2023 |.....evvnvvvvvnn fennnns 4,945,716 |.. 4121.43000000 586,068 |........oevvveenn Jeunnnnnn(95,183))....nn 268,436 [..evuneeens [ LSV TN IO R AR (95,183)].cvvvneveinnnnns foevevnniniieiiinn [ eeeeneenn {0003 L
151639 Call Options ROYAL BANK OF
S&P 500 ....oevvennnnnns CANADA ....ovvvnnnnnns ES7IP3USRHIGC71XBUT1  |. 06/06/2022 |. 06/06/2023 |.......evvvvveen founnns 41,733,980 |.. 4121.43000000 |...... 4,044,150 [..eneveennnnnnns |oeeene. (986,108)f............ 753,431 | eeeeenis [ 637,316 [...coevvnis (986,108)]....evvveneevennnn feoreerevvnnnnneee | eeeeeennnn [0003 L.
X-CHANGE F INANCIAL
ACCESS / MORGAN
151640 Call Options STANLEY/CLEARED
S&P 500 ....oevvennnnnns THROUGH CBO ........ 9R7GPTSO7KV3UQJZQ078  |. 06/06/2022 |. 06/06/2023 |......evvnvvvvnn founnns 49,869,303 |.. 4121.43000000 |...... 4,782,791 | | (1,166, 215)f... 891,040 [..eeuneeees fornnnne 911,584 |..eeniiiiiiinnnns (1,166,215)[.....ccvvvneeenes Jenneeiiiiininns | eeeeeen [0003 oeeieeniens
X-CHANGE F INANCIAL
ACCESS / MORGAN
151644 Call Options STANLEY/CLEARED
S&P 500 ....oevvennnnnns THROUGH CBO ........ 9R7GPTSO7KV3UQJZQ078  |. 06/06/2022 |. 06/06/2023 |......evvnvvvvnn founnns 46,984,302 |.. 4121.43000000 |...... 4,520,185 [..evveeevnnenn oo (1,102,182)f.... 842 117 | v e 911,616 [...ccevvnnnnnns (1,102,182)[....eevvvvneeines Jevneneeeiiiiiens | e [0003 e
X-CHANGE F INANCIAL
ACCESS / MORGAN
151646 Call Options STANLEY/CLEARED
S&P 500 ....cevvennnnnnns THROUGH CBO ........ 9R7GPTSO7KV3UQJZQ078  |. 06/06/2022 |. 06/06/2023 |......evvnvvvvnn founnns 49,457,160 |.. 4121.43000000 |...... 4,782,480 |...ooevevnnnnnns |oeenn (1,166, 139)..... 890,983 [..evvneees [ 1,023,934 |.ovvenniiiiiinnn (1,166, 139)[.....eevvvneeenes Jevneneeiiiiiiinns | eeeeeen [0003 Loeeieeniens
151653 Call Options
iShares U.S. Real ROYAL BANK OF
Estate ..ooeeeeeeennnnns CANADA ...eeiiiiees ES7IP3USRHIGC71XBUT1  |. 06/06/2022 |. 06/06/2023 |......evueveeen feunnnn 30,384,255 |..... 98.01000000 |...... 2,743,056 [....oeeeevvneneees |oeeenn. (668,855)......... 511,085 [cevveneees o AR VN (668,855)[...eeeeeeenereee Jemnneeeeeennens | weeeeenn |0003 Lot
151664 Call Options
S&P 500 ...ieeviiiienns BARCLAYS BANK PLC  GSGSEF7VJP5170UK5573 |. 06/06/2022 |. 06/06/2023 |....eevveaeeeeen fovnnns 56,797,496 |.. 4121.43000000 |...... 5,559,657 |..evvuunieeeeennns [ (1,355,642))...... 1,035,772 f.ccoeiiiinn oo 1,215,228 |.ovveieeeeennn (1,355,642)]-cnueeeeemnnnnns foorennnnnnnneeennn | veeennnn [0003 Lol
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1 2 3 4 5 6 7 8 9 10 11 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative
Prior Current
Description Year(s) | Year Initial
of Item(s) Strike Initial Cost Cost of Credit Hedge
Hedged, Price, of Un- Un- Total Current [ Adjustment Quality |Effectiveness|
Used for Type(s) Date of Rate or discounted | discounted Book/ Unrealized | Foreign Year's to Carrying of at Inception
Income Schedule/ of Maturity | Number Index Premium Premium Current Adjusted Valuation | Exchange (Amorti- Value of Refer- and at
Generation Exhibit Risk(s) Exchange, Counterparty Trade or of Notional Received | (Received) | (Received) Year Carrying Increase/ | Change in zation)/ Hedged Potential ence | Quarter-end
Description or Replicated Identifier (a) or Central Clearinghouse Date | Expiration| Contracts Amount (Paid) Paid Paid Income Value Code | Fair Value | (Decrease) | B./A.C.V. | Accretion ltem Exposure | Entity (b)
151668 Call Options -
S&P 500 ....cevnennnnnnns LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [BARCLAYS BANK PLC ~ GSGSEF7VJP5I170UK5573 |. 06/06/2022 |. 06/06/2023 |........evvvvrn feunnns 55,689,074 |.. 4121.43000000 |...... 5,451,158 |ouvvniiiiiiiin o (1,329,186))...... 1,015,558 [..eeeeenns | 1,251,418 [ | o (1,329,186)[....ccevvvneeeens [ornieeieiiis
151675 Call Options -
S&P 500 ....ovvninnnnnnns LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [BARCLAYS BANK PLC ~ GSGSEF7VJP5I170UK5573 |. 06/06/2022 |. 06/06/2023 |........evvvvrn feunnns 48,166,560 |.. 4121.43000000 |...... 4,690,295 |...covunniieiiinnn feunns (1,143,661)f........ 873,808 [..oeeeeenns |oenne 1,119,679 | [ e (1,143,661)[....ccevvnnnennes Jernneeeiiiiines | s 0003 ..ovvvnnnnne
151681 Call Options -
S&P 500 ... .. |LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [CITIBANK N.A. ..... ES70DZWZ7FF32TWEFA76 |. 06/06/2022 |. 06/06/2023 |.... P F 67,070,602 |.. 4121.43000000 |...... 6,519,110 (1,589,591))...... 1,214,519 [ [ 1,610,379 |... P (1,589,591)|..
151684 Call Op
S&P 500 ....oevvennnnnns LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [CITIBANK N.A. ..... ES70DZWZ7FF32TWEFA76 |. 06/06/2022 |. 06/06/2023 |........cevvvvrn feunnns 50,949,901 .. 4121.43000000 |...... 4,692,281 |oueeniiiiiiiin o (1,144,145)|........ 874178 | eeeeeeiis | 1,185,178 oo [ e QIR CEIRTLY) R R 0003 ..ovvvnnnnns
151687 Call Options -
S&P 500 ... .. |LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [CITIBANK N.A. ..... ES70DZWZ7FF32TWEFA76 |. 06/06/2022 |. 06/06/2023 |.... P F 63,503,018 |.. 4121.43000000 |...... 6,207,152 (1,513,525)...... 1,156,401 [..oeeeeenns | 1,633,052 |... P (1,513,525)|..
151690 Call Op
S&P 500 ....ovvninnnnnnns LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [CITIBANK N.A. ..... ES70DZWZ7FF32TWEFA76 |. 06/06/2022 |. 06/06/2023 |........cevvvvrn feunnns 55,576,783 |.. 4121.43000000 |...... 5,437,984 |..oovviiieiiiins [ (1,325,964)...... 1,013,096 [...coeeenns |oeenee 1,489,474 [ | o (1,325,964)]..cvveiiiinnnnns foovevninneeciiinn [ eevnens 0003 ..ovvvnnnnne
151698 Call Options -
S&P Equal Weight BANK OF AMERICA,
Energy «oeeeeveeeereennes LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [N.A. .....cccoooeeeee BATYDEB6GKMZO031MB27  |. 06/06/2022 |. 06/06/2023 |.....evvueveenn feunnnn 55,620,993 |.. 1157.03000000 |...... 2,959,037 |.eeveeeeeeennnn feeees (721,519)]......... 551,278 | .oevvvnins fennnnn 1,611,997 oo e e (721,519)[. oo e | v 0003 .evvvennnnns

151699 Call Options -
S&P U.S. Retiree

Spending Index ........ LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index |UBS AG ............... BFMBT61CT2L1QCEMIKS0  [. 06/06/2022 |. 06/06/2023 |......eeevveeen |oennne 12,783,726 |... 513.34000000 |......... EYAIRE< ) IO R (139,336)|......... 106,459 [..ooeennnns fernennne T2 T AU RN RN (139,336)]...evvveeeeeinnns foennnneeeeeiiiiis | eeeeinnes 0003 ............
151700 Call Options -

S&P 500 ..evviiiiiiiines LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index |BARCLAYS BANK PLC ~ GSGSEF7VJP5I70UK5573 . 06/06/2022 |. 06/06/2023 |.......evvveeeee |oennne 37,200,320 |.. 4121.43000000 |...... 2,190,048 |..ooeeeeenenneen o (534,012)......... 408,009 [..cuvvvens |oeeiiiinens 126 |oeeeeeeee [ [ (534,012)].c.evvveieeiciins foirieeeeeeiiiis | eeeeiiees 0003 ............
151704 Call Options - BNP PARIBAS LONDON

S&P 500 ..evviiiiiiiines LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index |.... ... ROMUWSFPUBMPROBKSP83  |. 06/06/2022 |. 06/04/2027 |.....ccevvvveees feveennne 4,053,241.. 4121.43000000 |......... 143,079 [evvvvvviiiiiiinnns Joeeeeees (6,981)......... 119,782 ... (RT3 ) R R R [(:2 ) AU N

151705 Cal | Options - BNP PARIBAS LONDON

S&P 500 ..evviiiiiiiines LIABILITY HEDGE ...... Exhibit 5 ... [Equity/Index |.....ccccomiiniiiin. ROMUWSFPUBMPROBKSP83 [ 06/06/2022 |. 06/06/2029 |.....veevveeenn |oenniee 1,853,944 |.. 4121.43000000 |.......... 65,073 [cvvvvvirrrniriinns foeeeeees (2,265))..0vvveee 57,515 [ceeeiiis | (4,982, [ e (2,265)].cceeeeeiinnenn [ [ el 0003 ............
151709 Call Options -

S&P 500 ..evviiiiiiiines LIABILITY HEDGE ...... Exhibit 5 ... [Equity/Index |CITIBANK N.A. ..... E570DZWZ7FF32TWEFA76 |. 06/06/2022 |.06/06/2023 |.......eevveeeen |oennne 21,183,265 |.. 4121.43000000 |......... 446,967 |.eoeeeeiiiiiieians | (108,986)f.......... 83,271 [ eeeeeeis [ [ e | (108,986)[.....eeeeevveenns fereeeeeiiiiieis [ il 0003 ............
151812 Call Options -

S&P 500 ...vviiiiiiiines LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index |BARCLAYS BANK PLC ~ GSGSEF7VJP5170UK5573 . 06/10/2022 |. 06/10/2023 |......cvvvvvees feveennne 1,224,323 (.. 4115.37000000 |.......... 48,841 [ouvveiiiiiiiiiiins [ (11,900)...0vvveeee 9,634 | .eeeeeeis [ LN PO F T AR (11,09).ceeeeeiiieens [ | s 0003 ............
152991 Cal | Options - ROYAL BANK OF

SE&P 500 ..evviiiiiiiines LIABILITY HEDGE ...... Exhibit 5 ... [Equity/Index |CANADA ............... ES7IP3USRHIGC71XBUTT  [. 06/17/2022 |. 06/20/2023 |......evvvveeen [|oennne 34,318,827 |.. 3674.84000000 |...... 2,278,770 [euvvvvvvrrnrnnnnns foeeens (551, 116)f......... 507,769 [.coeuveen |oenne 1,015,840 [oooeeeviiiieeee [ | (551, 116)[. e | | e 0003 ............
152997 Call Options -

S&P 500 ..evviiiiiiiiies LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index |SOCIETE GENERAL ... O2RNE8IBXPAROTD8PU41 |.06/17/2022 |. 12/20/2023 |......ccevvvvees feveennne 5,592,728 |.. 3674.84000000 |........ 601,217 [cueeeeniiiiiiins feeneas (97, 111)]......... 289,151 [ oo | 195,805 [..ooeeeiiiiieene [ e (97, 1) e | s 0003 ............
152999 Call Options -

S&P 500 ..evviiiiiiiiies LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index |CITIBANK N.A. ..... E570DZWZ7FF32TWEFA76 |. 06/17/2022 |.06/20/2023 |.....ceevvveeeee |oennne 19,516,657 |.. 3674.84000000 |......... L7 IO R (92,513)).......... 85,237 [ .eoeiiiees | | [ s [C7R-1 &)/ I IS PP 0003 ............
153001 Call Options - JPMORGAN CHASE

SE&P 500 ..evviiiiiiiines LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index |BANK, N.A. ......... 7THBGLXDRUGQFUS7RNES7 [ 06/17/2022 |. 06/18/2027 |...evvvvvveeicnn |oennes 3,972,298 |.. 3674.84000000 |......... 129,483 [ovvvvvviviiiiiiins Joeeeees (6,308)......... 109,214 [ .o [ 145,907 [.eooeeeiiiieens [ e (8,308)]..cvveeeeeeiinns foenneeeeeeeiiiis | eeeeiines 0003 ............

X-CHANGE FINANCIAL
ACCESS / MORGAN

153002 Cal | Options - STANLEY/CLEARED

SE&P 500 ...viiiiiiiiis LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index | THROUGH CBO ........ OR7GPTSO7KV3UQJZA078  [. 06/17/2022 |. 06/20/2023 |.....evvvvveeann |oenne 48,507,888 |.. 3674.84000000 |...... 5,107,872 |cecoeiiieeeaeas | (1,285,328)...... 1,138,167 |.evvnnnnnnn | 822,558 |.oeoiiiiiiieenis | o [R5 72:)) P RS IETTITTToos 0003 ............
153006 Call Options - JPMORGAN CHASE

SE&P 500 ...vviiieiiiis LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index |BANK, N.A. ......... 7THBGLXDRUGQFUS7RNES7 . 06/17/2022 |. 06/20/2029 |......evveeeenn |oennns 1,273,169 |.. 3674.84000000 |.......... L3 ) O A (1,478).......... 37,769 [ .eveeeis ferenneen 44,285 [ [ (1,478)] e o

153010 Call Options -
iShares U.S. Real
Estate .......ccceennne LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index |BARCLAYS BANK PLC ~ GSGSEF7VJP5I70UK5573 . 06/17/2022 |. 06/20/2023 |......evvveeers |oennne 27,595,849 ... 87.66000000 |...... 2,686,526 |....oeeeeeiiinnes fereeens (637,638)......... 587,487 | .coovvveee |oeenes 495,422 | e e (837,638)]-..cceeeeeeeees Jeeeeiieeeeeen | e 0003 ............
X-CHANGE F INANCIAL
ACCESS / MORGAN

153011 Call Options - STANLEY/CLEARED
S&P 500 ...viiiiiinns LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index | THROUGH CBO ........ OR7GPTSO7KV3UQJZQ078 . 06/17/2022 |. 06/20/2023 |......eeveeeeens |oenne 57,694,988 |.. 3674.84000000 |...... 6,075,272 |..euveieeeeiia [ (1,469,201)|...... 1,353,729 |.vvveeeees e 2,483,624 [ooooeeeii [ | (1,469, 201)[..ceeeeniiiin e [ s 0003 ............
153014 Cal| Options - JPMORGAN CHASE
Ishares MSCI EAFE .... |LIABILITY HEDGE ...... Exhibit 5 ... [Equity/Index |BANK, N.A. ......... THBGLXDRUGQFUS7RNEY7 . 06/17/2022 |. 06/20/2023 |......eeveeeenns |oennnins 1,739,991 ]..... 61.48000000 |.......... 99,465 |.ooeeiiieeeee | (24,055)|.......... 22,163 [ oo | 50,599 |-eeeiiiiieeee e e (24,055)). e [ | e 0003 ............

X-CHANGE F INANCIAL
ACCESS / MORGAN
153015 Cal| Options - STANLEY/CLEARED
S&P 500 ...veeeeennnnnes LIABILITY HEDGE ...... Exhibit 5 ... [Equity/Index | THROUGH CBO ........ 9R7GPTSO7KV3UQJZQ078 |. 06/17/2022 |. 06/20/2023 |........eeee.. |...... 44,833,048 |.. 3674.84000000 |...... 4,720,912 v o (1,141,742)]...... 1,051,942 ) e | 2,095,832 e e (14, 742) e e | e 0008 ............
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STATEMENT AS OF MARCH 31, 2023 OF THE MassMutual Ascend Life Insurance Company

SCHEDULE DB - PART A - SECTION 1

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

1 2 3 4 5 6 7 8 9 10 11 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative
Prior Current
Description Year(s) | Year Initial
of Item(s) Strike Initial Cost Cost of Credit Hedge
Hedged, Price, of Un- Un- Total Current [ Adjustment Quality |Effectiveness|
Used for Type(s) Date of Rate or discounted | discounted Book/ Unrealized | Foreign Year's to Carrying of at Inception
Income Schedule/ of Maturity | Number Index Premium Premium Current Adjusted Valuation | Exchange (Amorti- Value of Refer- and at
Generation Exhibit Risk(s) Exchange, Counterparty Trade or of Notional Received | (Received) | (Received) Year Carrying Increase/ | Change in zation)/ Hedged Potential ence | Quarter-end
Description or Replicated Identifier (a) or Central Clearinghouse Date | Expiration| Contracts Amount (Paid) Paid Paid Income Value Code | Fair Value | (Decrease) | B./A.C.V. | Accretion ltem Exposure | Entity (b)
X-CHANGE F INANCIAL
ACCESS / MORGAN
153018 Call Options - STANLEY/CLEARED
S&P 500 ....ovvninnnnnnns LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [THROUGH CBO ........ 9R7GPTSO7KV3UQJZQ078  |. 06/17/2022 |. 06/20/2023 |.......evnvvvven founnns 43,363,112 .. 3674.84000000 |...... 4,566,128 |....veeeeiininnn o (1,104,308)f...... 1,017,452 | ...ceeeeiis e 2,665,169 [....ovverniinnns | o (1,104,308)[....ccvvvvnnieenns Jornenieeiiinines | eeeeeens 0003 ..ovvvnnnnne
153019 Call Options -
S&P 500 ... .. |LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [CITIBANK N.A. ..... ES70DZWZ7FF32TWEFA76 |.06/17/2022 |.06/20/2023 |.... P F 56,866,149 |.. 3674.84000000 |...... 6,081,583 (1,470,818)f...... 1,355,135 [cevneneeens [ 1,049,915 [ i o (1,470,818)|..
153023 Cal |
S&P 500 ....oevvennnnnns LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [CITIBANK N.A. ..... ES70DZWZ7FF32TWEFA76 |.06/17/2022 |.06/20/2023 |........cevvvven feunnns 67,197,150 |.. 3674.84000000 |...... 7,125,884 |ooeeneiiiiiiin [ (1,723,380))...... 1,587,833 [.oeeeeenns | 1,996,789 [.veveviieeees e o [P PTRe::(1)) R U TN 0003 ..ovvvnnnnns
X-CHANGE F INANCIAL
ACCESS / MORGAN
153034 Cal | Options - STANLEY/CLEARED
SPDR Gold shares ..... LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [THROUGH CBO ........ 9R7GPTSO7KV3UQJZQ078  |. 06/17/2022 |. 06/20/2023 |......eevnvvvven founnns 41,618,610 ... 171.27000000 |...... 3,662,234 |..oovnnniiiiiiinnn o (885,703)f........ 816,041 [..ccoeeenns o 1,689,501 |oeevvveiniiiiinn [ e (885,703)[...vevvvnennnens Joevvnnieeeiiinnn [ evviis 0003 ..ovvvnnnnne
X-CHANGE F INANCIAL
ACCESS / MORGAN
153050 Call Options - STANLEY/CLEARED
S&P 500 ....oevvennnnnns LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [THROUGH CBO ........ 9R7GPTSO7KV3UQJZQ078  |. 06/17/2022 |. 06/20/2023 |.......evvvvveen founnns 50,345,308 |.. 3674.84000000 |...... 5,290,749 |..oovveniiiiiinnn [ (1,279,586)...... 1,178,917 | oo [ 1,710,822 | [ e (1,279,556)].cvvveevvinnnnnns foorevninneeeiinnn [ eeviinnns 0003 ..ovvvnnnnns
X-CHANGE F INANCIAL
ACCESS / MORGAN
153052 Cal | Options - STANLEY/CLEARED
S&P 500 ....oevvennnnnns LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [THROUGH CBO ........ 9R7GPTSO7KV3UQJZQ078  |. 06/17/2022 |. 06/20/2023 |.......evnvvvven founnns 50,712,792 .. 3674.84000000 |...... 5,335,776 |cevuneeeiiinnnnn o (1,290,446)|...... 1,188,950 [..neeeeeens o 1,859,197 [oviiiiiieees i o (1,290,446)....nveeevennnnnns foorennnnneeeiinnn [ eevvnns 0003 ..ovvvnnnnne
X-CHANGE F INANCIAL
ACCESS / MORGAN
153054 Call Options - STANLEY/CLEARED
S&P 500 ....cevnennnnnnns LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [THROUGH CBO ........ 9R7GPTSO7KV3UQJZQ078  |. 06/17/2022 |. 06/20/2023 |.......evvvvveen founnns 59,899,892 |.. 3674.84000000 |...... 6,286,003 |...covvunniiiiinnn feunnn (1,520,256)...... 1,400,685 [........... | PR S T R P N (RIS | Y KU (e, 0003 ..ovvvnnnnns
X-CHANGE F INANCIAL
ACCESS / MORGAN
153057 Call Options - STANLEY/CLEARED
S&P 500 ....oevvennnnnns LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [THROUGH CBO ........ 9R7GPTSO7KV3UQJZQ078  |. 06/17/2022 |. 06/20/2023 |.......evnvvveen founnns 60,267,376 |.. 3674.84000000 |...... 6,200,183 |.ooevvvnneeeiinnn fennnn (1,499,501))...... 1,381,562 [.oeeeeenns | 2,991,314 | [ | (1,499,501)].ceveeeveinnnnns foorennnineeeiiinn [ eeviens 0003 ..ovvvnnnnne
X-CHANGE F INANCIAL
ACCESS / MORGAN
153061 Call Options - STANLEY/CLEARED
S&P 500 .....evvennnnnnns LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [THROUGH CBO ........ 9R7GPTSO7KV3UQJZQ078  |. 06/17/2022 |. 06/20/2023 |.......evvvvveen founnns 47,037,952 |.. 3674.84000000 |...... 4,881,764 |...covvnneneinnnn fennnn (1,180,644)f...... 1,087,784 | .oovvnennnn [ennnns 2,533,960 |..evvveneieiiinnnn [ e (1,180,644)....ccovvnnnnnins Jonniniiiiiines | e 0003 ..ovvennnnns
153101 Call Options -
S&P Equal Weight JPMORGAN CHASE
Energy .. . |LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [BANK, N.A. ......... 7HBGLXDRUGQFUS7RNES7  |. 06/17/2022 |. 06/20/2023 |.... R 49,198,338 |.. 1113.27000000 |...... 2,656,710 (642,520)|.........591,984 | .....ccovns |onnne 3,112,940 e oo [ (642,520)|..
153102 Call Options -
S&P U.S. Retiree
Spending Index ........ LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [UBS AG ............... BFM8TE1CT2L1QCEMIKS0  |. 06/17/2022 |. 06/20/2023 |.......euvvvvven founnns 10,315,157 ... 500.75000000 |......... 509,569 |..uuniiiiiiinns | (123,238)|......... 13,645 | o [ LY(VIR TV PR R R [QPAT )] F R IO 0003 ..ovvvnnnnne
153784 Call Options -
S&P Equal Weight WELLS FARGO BANK,
Energy «oeeeeveeeereennes LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [N.A. .....cccoooeeeie KB1H1DSPRFMYMCUFXTO9  |. 07/06/2022 |. 07/06/2023 |.....evvueveeen feunnnn 55,628,138 |.. 1130. 16000000 |...... 3,031,734 |oeeeeeeeeieeeee e (739,245)|........ 814,000 [...ooevvvnn foennne 2,925,236 |- eevvneeeeeeennnn feeeeeeeeinees e (739,245)]. e foeeeeee | i 0003 .evvvennnnes
153785 Call Options -
S&P U.S. Retiree
Spending Index ........ LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [UBS AG ............... BFM8TE1CT2L1QCEMIKS0  |. 07/06/2022 |. 07/06/2023 |.....evvvnvvvvnn feunnns 12,737,041 ... 508.13000000 |......... 612,652 |.uueniiiiiiinns | (149,386)|......... 164,493 | .oovvnens [ 429,945 | [ e (149,386)[......ccvvvennnees Joevvnnnneeieinnnn [ eevias 0003 ..ovvvnnnnne
X-CHANGE F INANCIAL
ACCESS / MORGAN
153786 Call Options - STANLEY/CLEARED
S&P 500 ....oevvennnnnns LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [THROUGH CBO ........ 9R7GPTSO7KV3UQJZQ078  |. 07/06/2022 |. 01/05/2024 |....evvnvvvvvnnn fonnnns 5,767,620 .. 3845.08000000 |......... FAP: VST N R (115,685)f......... 365,251 |... 168,384 [..niiiiiineees Joevninieeciiin foeeees [QALSTCEEES)! R EN
X-CHANGE F INANCIAL
ACCESS / MORGAN
153791 Call Options - STANLEY/CLEARED
S&P 500 ... .. |LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [THROUGH CBO ........ 9R7GPTSO7KV3UQJZQ078  |. 07/06/2022 |. 07/06/2023 |.... P F 62,674,804 |.. 3845.08000000 |...... 6,424,156 (1,566,438)f...... 1,724,842 | ... 962,018 | [ [ (1,566,438)|.. .|0003 ...
X-CHANGE F INANCIAL
ACCESS / MORGAN
153794 Call Options - STANLEY/CLEARED
S&P 500 ... .. |LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [THROUGH CBO ........ 9R7GPTSO7KV3UQJZQ078 ). 07/06/2022 |. 07/06/2023 |.... N AT 65,366,360 |.. 3845.08000000 |...... 6,700,040 (1,633,708)|...... 1,798,915 [...ooooennn | 1,068,420 [oiivvvnnnnnnns Jovvnnnnnniiiinnnn o (1,633,708)|.. .0003 ...
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STATEMENT AS OF MARCH 31, 2023 OF THE MassMutual Ascend Life Insurance Company

SCHEDULE DB - PART A - SECTION 1

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

1 2 3 4 5 6 7 8 9 10 11 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative
Prior Current
Description Year(s) | Year Initial
of Item(s) Strike Initial Cost Cost of Credit Hedge
Hedged, Price, of Un- Un- Total Current [ Adjustment Quality |Effectiveness|
Used for Type(s) Date of Rate or discounted | discounted Book/ Unrealized | Foreign Year's to Carrying of at Inception
Income Schedule/ of Maturity | Number Index Premium Premium Current Adjusted Valuation | Exchange (Amorti- Value of Refer- and at
Generation Exhibit Risk(s) Exchange, Counterparty Trade or of Notional Received | (Received) | (Received) Year Carrying Increase/ | Change in zation)/ Hedged Potential ence | Quarter-end
Description or Replicated Identifier (a) or Central Clearinghouse Date | Expiration| Contracts Amount (Paid) Paid Paid Income Value Code | Fair Value | (Decrease) | B./A.C.V. | Accretion ltem Exposure | Entity (b)
X-CHANGE F INANCIAL
ACCESS / MORGAN
153798 Call Options - STANLEY/CLEARED
Ishares MSCI EAFE .... |LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [THROUGH CBO ........ 9R7GPTSO7KV3UQJZQ078  |. 07/06/2022 |. 07/06/2023 |..eevvvvnvvvnnn foerns 1,950,930 ..... 61.35000000 |......... 115,492 [ e (28,161).......... 31,009 [.eveneeenns [ (UL R AR TN (TR (1)) U AR [N 0003 ..ovvvnnnnne
153816 Call Options -
S&P 500 ... .. |LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [CITIBANK N.A. ..... ES70DZWZ7FF32TWEFA76 |.07/06/2022 |.07/06/2023 |.... P F 50,903,301 |.. 3845.08000000 |...... 5,237,098 (1,276,991))...... 1,406,125 [...ceeeeens e 2,586,996 [...neviiiiiinnns feveniiniiniiinnn o (1,276,991)|..
153819 Cal |
S&P 500 ....oevvennnnnns LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [BARCLAYS BANK PLC ~ GSGSEF7VJP5I170UK5573 |. 07/06/2022 |. 07/06/2023 |.......euvvvvvnn feunnns 33,663,703 |.. 3845.08000000 |...... 2,019,822 [ouevveiiiiiinns [ (492,505)......... 542,308 | .oeeernnnn [ AT YECH N R R (492,505)]...vvveneeevinnnnn forrriiiiiiii | e 0003 ..ovvvnnnnns
153820 Cal |
S&P 500 ... LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [BARCLAYS BANK PLC ~ GSGSEF7VJP5I70UK5573 |. 07/06/2022 |. 07/06/2023 |.......euvvvvvnn feunnns 69,495,328 |.. 3845.08000000 |...... 6,949,533 (1,694,544)...... 1,865,902 [..ooveenns |oenne 4,070,448 |...oeviirninnes | o (1,694,544)|..
MORGAN STANLEY &
153828 Cal | CO. INTERNATIONAL
S&P 500 ...eevriinnns LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [PLC ........cceeeeeeee 4PQUHN3JPFGFNF3BB653  |. 07/06/2022 |. 07/06/2023 |...eevvvueveeen fennnnn 41,631,148 |.. 3845.08000000 |...... 4,204,877 |oeeeeeeeeenaes [eeeee (1,025,299)|....... 1,128,981 | Joeeennnns 978,373 |- e feeee (1,025,299)]-.eeeeeeeeiees foeeemmmeeeeeeenen [ evvvis 0003 .evvvennnnns
153829 Cal | Options - BNP PARIBAS LONDON
S&P 500 ...eevriinnns LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [....ccooovriiiinnnnnis ROMUWSFPUBMPROBKSP83  |. 07/06/2022 . 07/06/2029 |.eevevuneeeeenn feaeees 4,331,917 |.. 3845.08000000 |......... 156,815 | eeeeeeeeeeeeeen feeneees (5,458)|......... 140,441 [ oo (25,864)]..eeeeeemneeee |oeeemmmeeeeeeennn feeeeeeeens (5,458)...eeeeeenenees feeeemmeeeeeenn [ v 0003 .evvvennnnes
153832 Call Options -
S&P 500 ...cevviinnnns LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [CITIBANK N.A. ..... ES70DZWZ7FF32TWEFA76 |.07/06/2022 |.07/06/2023 |.....eeveeeeeen feunnns 54,109,284 |.. 3845.08000000 |...... 5,540,962 |..cevvnneeeeennnn [ (1,351,084)...... 1,487,710 | eovvvnnnn feneenn 1,504,384 | oo e (1,851,084)[..ceeeeeeeeeeee Joreeeeeceeeee | e 0003 .evvvennnnns
153835 Call Options -
S&P 500 ...cevviinenns LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [CITIBANK N.A. ..... ES70DZWZ7FF32TWEFA76 |.07/06/2022 |.07/06/2023 |.....eeveeeveeen feunnns 52,124,593 |.. 3845.08000000 |...... 5,360,740 |..eueeeeeennie [oeee (1,307, 139)f...... 1,439,322 |..covvnnns fennenn 1,613,687 |oeeeeeeeeeeee oo e (1,307, 139)[- oo Jeee e | s 0003 .evvvennnnns
153837 Call Options -
S&P 500 ...covviinnnnns LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [CITIBANK N.A. ..... ES70DZWZ7FF32TWEFA76 |.07/06/2022 |.07/06/2027 |..cevvueeeeennn foueerees 4,143,069 |.. 3845.08000000 |......... 145,007 |oeeeeeeneeeeeeen feeneees (7,088)......... 123,804 [.eevneenes oo 135,057 [eeeeeeeennieees foeeemmeeeeeeeenen feeeeeeees (7,088)[- e eeeeeeeeeeeen fommeeeeeemnnees | eeeeeeens 0003 .evvvennnnes
153838 Call Options - ROYAL BANK OF
S&P 500 ...eevriinnns LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [CANADA ............... ES7IP3USRHIGC71XBUT1  |. 07/06/2022 |. 07/06/2023 |....evvvueeeeen feunnnn 48,619,159 [.. 3845.08000000 |...... 4,917,354 .o [ (1,199,026)...... 1,320,276 | ..oeeeeenn |oeneee 1,574,235 |oeeeeeeeeeees oo e (1,199,026)[-..eeeveeeeeeeen Jormeeeeeeeneee | e 0003 .evvvennnnes
153841 Call Options -
S&P 500 ...cevriinnnns LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [CITIBANK N.A. ..... ES70DZWZ7FF32TWEFA76 |.07/06/2022 |.07/06/2023 |.....eeveeeveeen feunnnn 61,324,498 |.. 3845.08000000 |...... 6,276,014 |.cceeeeeeeeeens [ (1,530,316)...... 1,685,067 | ..ccvvvnnns fennnnn 2,100,162 [-eeeeeeeeeeeeeen [ oo (1,530,316)[- . eeeeeeeeeeeee Jemeeeeeeeeee | e 0003 .evvvennnnns
153844 Call Options -
S&P 500 ...cevviinenns LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [CITIBANK N.A. ..... ES70DZWZ7FF32TWEFA76 |.07/06/2022 |.07/06/2023 |.....eeveeeveeen feunnns 63,090,037 |... 3845.08000000 |...... 6,447,570 |.eeeeeeeeenne [oeee (1,572,147)...... 1,731,128 [ | 2,317,068 [eeeeeeeeeeeeen [ oo (1,572,147 ) e | s 0003 .evvvennnnns
153847 Call Options -
S&P 500 ...eevriinnens LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [CITIBANK N.A. ..... ES70DZWZ7FF32TWEFA76 |.07/06/2022 |.07/06/2023 |......evceeveeen feunnnn 62,086, 159 |... 3845.08000000 |...... 6,217,024 |.eeeeeeeeeee [oeees (1,515,932)|...... 1,669,228 [......ccvvn |oeenee 2,637,658 [...oeeeeeeeeees foeeenneeeeeenenn o (1,515,982)]- e foeeemmeeeeeennn [ cvvvis 0003 .evvvennnnes
153851 Call Options -
S&P 500 ...eevriinnns LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [CITIBANK N.A. ..... ES70DZWZ7FF32TWEFA76 |.07/06/2022 |.07/06/2023 |.....eeveeeveeen feunnns 54,859,498 |.. 3845.08000000 |...... 5,476,633 |.eeeeeeeeennie [oees (1,335,3%8)|...... 1,470,438 [ ...coeeenns o 2,500,434 |.ceeeeeeeeee oo | (1,835,398)]-ccneeeeeeennnes foeremmmeeeeeeennn [ ceviis 0003 .evvvennnnes
153882 Call Options - WELLS FARGO BANK,
S&P 500 ...eevriinnns LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [N.A. .....cccoooeeeie KB1H1DSPRFMYMCUFXTO9  |. 07/06/2022 |. 07/06/2023 |.....evvueveeen feunnnn 18,859,593 |.. 3845.08000000 |......... 407,367 [.oeeeeeeeeeeeeee Jeeeennnns (99,331)]......... USIRTE N [ R 26,432 |.eeeeeeeeee e s (99,331 vvveeeeemenees foeeemmneeeeeeen [ v 0003 .evvvennnnes
153898 Call Options - GOLDMAN SACHS
SPDR Gold shares ..... LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [ INTERNATIONAL ...... W22LROWP2|HZNBBBKS528  |. 07/06/2022 |. 07/06/2023 |...eevveneeaaen feunnnn 47,374,956 |... 162.14000000 |...... 4,165,782 |ueeeeeeeeeie oo (1,015,766)|...... 1,118,484 [....coeennt | 2,590,400 [-.eeeeeeeennieees foeemnneeeeeenenn fors (1,015,766)]ccvvveeeeeeenenn e | e 0003 .evvvennnnes
153907 Call Options -
iShares U.S. Real
Estate ...coovviviinnnnns LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [BARCLAYS BANK PLC ~ GSGSEF7VJP5I170UK5573 |. 07/06/2022 |. 07/06/2023 |.......euvvvvvnn feunnns 30,929,112]..... 93.31000000 |...... 2,893,016 [...vveeveernnnnns foeeenne (705,420)|......... 776,755 | ceveeneee o LLCICT2< U R A RN [RL0STE 0] R ETRUURN [, 0003 ..ovvvnnnnne
154270 Call Options - ROYAL BANK OF
S&P 500 ....cevvennnnnnns LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [CANADA ............... ES7IP3USRHIGC71XBUT1 | 07/15/2022 |. 07/14/2023 |....eevvnvvvnnn fonnnns 1,440,309 |.. 3801.99420000 |......... 100,530 |ooevevveniieiiins fees (24,580)f.......... 29,275 | eeeeeiin [ LA AT R IR RPN (2200710 R IR (P, 0003 ..ovvvnnnnne
X-CHANGE F INANCIAL
ACCESS / MORGAN
154434 Cal| Options - STANLEY/CLEARED
S&P 500 ....cevvennnnnnns LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [THROUGH CBO ........ 9R7GPTSO7KV3UQJZQ078  |. 07/20/2022 |. 01/19/2024 |....evvvrvvvrnnn fonnnns 4,751,880 [.. 3959.90000000 |......... 594,456 |...oovvniiiiiiinn fes (96,545).......... 320,008 [...ouneeens forrinnn LRI O R AR [ECLCTRST1S) | R KPR (R, 0003 ..ovvvnnnnne
154439 Cal| Options - ROYAL BANK OF
S&P 500 ....oevvennnnnns LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [CANADA ............... ES7IP3USRHIGC71XBUT1  |. 07/20/2022 |. 07/20/2023 |......eevnvvvven feunnnn 29,188,206 |.. 3959.90000000 |...... 1,768,805 |.oevveeneeiiiinnn oo (431,298)|......... 542,757 | eeeverin [ 426,526 |..ounnieiiinin [ [ [CXAIAT:)] F R U 0003 ..ovvvnnnnne
154454 Cal| Options - WELLS FARGO BANK,
S&P 500 ....cevvennnnnnns LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index KB1H1DSPRFMYMCUFXTO9  |. 07/20/2022 |. 07/20/2023 |.......eeovvvven founnns 16,832,420 .. 3959.90000000 |......... 345,085 |..evenieiiinninns o (84,139)f......... Q[STR:1:K ) SRR RPN P R RN [E-ZREcte)) AR RPN (P 0003 ..ovvvnnnnne
154458 Call Options -
S&P 500 ... .. |LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index . ROMUWSFPUBMPROBKSP83  |. 07/20/2022 |. 07/20/2027 |.... PR PO 2,557,974 .. 3959.90000000 |.......... 91,064 . (4,438)..........78,447 | ... ... (4,438)..
154462 Call Options -
S&P 500 ....cevvennnnnnns LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [...ccccooerrrinnnniins ROMUWSFPUBMPROBKSP83  |. 07/20/2022 . 07/20/2029 |....evvvvvvvnnn fenns 1,734,536 |.. 3959.90000000 |.......... [SCTC Y/ PR PR (2,216).......... 57,309 | .eeeeiis [ (Z22871:)) FOR (PR R, (274153 R FRRRR (R, 0003 ..ovvvnnnnne
X-CHANGE F INANCIAL
ACCESS / MORGAN
154464 Cal| Options - STANLEY/CLEARED
S&P 500 ....cevvennnnnnns LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [THROUGH CBO ........ 9R7GPTSO7KV3UQJZQ078  |. 07/20/2022 |. 07/20/2023 |......evvnvveven fovnnns 49,102,760 |.. 3959.90000000 |...... 5,018,280 [..oeevvnnniiiiinnn fonnns (1,223,635)]...... 1,539,856 | ..evvunnees founnnnns 685,607 [.....ocvvvniines Jovvnnniiiiiiiiinnn o (1,223,635)].ceveeiicinnnnnns foovrvnnnniiiiinnn | cevvnnnnns 0003 ..oeevnnnnns
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1 2 5 6 7 8 9 10 11 12 13 14 15 17 18 19 20 21 23
Cumulative
Prior Current
Description Year(s) | Year Initial
of Item(s) Strike Initial Cost Cost of Hedge
Hedged, Price, of Un- Un- Total Current | Adjustment Effectiveness
Used for Date of Rate or discounted | discounted Book/ Unrealized | Foreign Year's to Carrying at Inception
Income Maturity | Number Index Premium Premium Current Adjusted Valuation | Exchange (Amorti- Value of and at
Generation Exchange, Counterparty Trade or of Notional Received | (Received) | (Received) Year Carrying Increase/ | Change in zation)/ Hedged Potential Quarter-end
Description or Replicated or Central Clearinghouse Date | Expiration| Contracts Amount (Paid) Paid Paid Income Value Code (Decrease) | B./A.C.V. | Accretion ltem Exposure (b)
154477 Call Options GOLDMAN SACHS
SPDR Gold shares ..... LIABILITY HEDGE ...... INTERNATIONAL ...... W22LROWP2|HZNBBBKS528  |. 07/20/2022 |. 07/20/2023 |....evvvvrnnnnne 34,492,772 ... 158.04000000 |...... 3,086,975 [ceuvniiiiiiinnnns (740,523)]......... 931,894 | .ooeeeii [ 1,858,894 | e (WL F R
X-CHANGE F INANCIAL
ACCESS / MORGAN
154483 Cal| Options STANLEY/CLEARED
S&P 500 ... .. |LIABILITY HEDGE ...... THROUGH CBO ........ 9R7GPTSO7KV3UQJZQ078  |. 07/20/2022 |. 07/20/2023 |.... 62,962,410 |.. 3959.90000000 |...... 6,434,730 (1,569,016)f...... 1,974,492 | ... (1,569,016)|..
154486 Call Options
iShares U.S. Real GOLDMAN SACHS
Estate ..ooeevrvennnnnns LIABILITY HEDGE ...... INTERNATIONAL ...... W22LROWP2|HZNBBBK528  |. 07/20/2022 |. 07/20/2023 |.....eeeveeeeeee 22,272,611 ]..... 93.96000000 |...... 1,978,419 [...ccovnnins (482,409)|........ 607,077 [.oveeevvnn Joeeennenn 157,326 [ e (482,409)].-vveeeeeeeennn o 0003 .evvvennnnes
154495 Call Options JPMORGAN CHASE
Ishares MSCI EAFE .... |LIABILITY HEDGE ...... BANK, N.A. ......... 7HBGLXDRUGQFUSRNES7  |. 07/20/2022 . 07/20/2023 |..ceveeeeeeeeenn feaees 1,722,1491..... 62.91000000 |......... 127,445 |t (31,076)|.......... 39,106 [.eveneeees foreeeenenn 70,256 |oeeeeeceiiees foeeeeeie e [RNVZ(:)) R T 0003 .evvvennnnes
X-CHANGE FINANCIAL
ACCESS / MORGAN
154507 Call Options STANLEY/CLEARED
S&P 500 ...eevvninnens LIABILITY HEDGE ...... THROUGH CBO ........ 9R7GPTSO7KV3UQJZQ078  |. 07/20/2022 |.07/20/2023 |......eeeeeeeeee 49,102,760 |.. 3959.90000000 |...... 5,018,280 [-.ceevvvnnens (1,223,635)|...... 1,539,856 [ ...ouvvvee oeeeen 1,509,924 | [ (1,223,635)]-cceeeeeeeeeenn foeeeeeenieeeees 0003 .evvvennnnns
X-CHANGE FINANCIAL
ACCESS / MORGAN
154515 Cal | Options STANLEY/CLEARED
S&P 500 ...cevvninnnns LIABILITY HEDGE ...... THROUGH CBO ........ 9R7GPTSO7KV3UQJZQ078  |. 07/20/2022 |.07/20/2023 |.....eeeeveeeeee 46,726,820 |.. 3959.90000000 |...... 4,775,460 [...eoeeeeennnnnnns (1,164,427)f...... 1,465,347 [ .ovvenneees e 1,559,612 [ o (1,164,427 oo [ 0003 .evvvennnnes
X-CHANGE FINANCIAL
ACCESS / MORGAN
154532 Call Options STANLEY/CLEARED
S&P 500 ...cevvnnnnnnns LIABILITY HEDGE ...... THROUGH CBO ........ 9R7GPTSO7KV3UQJZQ078  |. 07/20/2022 |.07/20/2023 |......eeeeeeeeee 53,854,640 |.. 3959.90000000 |...... 5,503,920 |.cevvuueeaeennnnn (1,342,082)|....... 1,688,874 | .ocevvenns [ceeenn 2,677,707 |oeeeeeeeee [ (1,342,052)]. e foreeeemieeeees 0003 .evvvennnnns
154536 Call Options
S&P Equal Weight JPMORGAN CHASE
Energy «.ooovvveeviiinnns LIABILITY HEDGE ...... BANK, N.A. ..., 7HBGLXDRUGQFUSTRNES7  |. 07/20/2022 |. 07/20/2023 |....evvvvrnnnnne 38,857,839 (.. 1143.36000000 |...... 2,148,839 [cunniiiiiinnnns (523,963)......... 659,370 [.evvuneeenn [oerenn 1,763,566 [oeveniiiiiiies [ [(SVA RG] R R 0003 ..ovvvnnnnne
154537 Call Options
S&P U.S. Retiree
Spending Index ........ LIABILITY HEDGE ...... UBS AG .oovveeeees BFMBTE1CT2L1QCEMIKS0  |. 07/20/2022 |. 07/20/2023 |..eevveeeeaennn feaees 8,720,523 ... 508. 19000000 |......... 437,770 [ (106,744)......... 134,330 | oevvvnnnne [ 311,493 | e (106, 744)[..oeeeeeeeeeee Jeeeeneeeeeennns 0003 .evvvennnnes
X-CHANGE FINANCIAL
ACCESS / MORGAN
154538 Call Options STANLEY/CLEARED
S&P 500 ...covviinnnnns LIABILITY HEDGE ...... THROUGH CBO ........ 9R7GPTSO7KV3UQJZQ078  |. 07/20/2022 |.07/20/2023 |......eneveeeeee 36,827,070 |.. 3959.90000000 |...... 3,645,153 |.cevveeieeeeena (888,818)|...... 1,118,513 [ e 74,865 [ [ (888,818)]..cevveeeeeeeeenn freeeeeennins 0003 .evvvennnnes
X-CHANGE FINANCIAL
ACCESS / MORGAN
154544 Call Options STANLEY/CLEARED
S&P 500 ...cevrninnnns LIABILITY HEDGE ...... THROUGH CBO ........ 9R7GPTSO7KV3UQJZQ078  |. 07/20/2022 |.07/20/2023 |......eneveeeeee 36,035,090 |... 3959.90000000 |...... 3,662,146 |.....ccevvnnnnnnns (892,962)|-..... 1,123,727 [ |l 935,407 [ [ (892,962)]..cvvueeeeeenenn foreeeeiniieeeees 0003 .evvvennnnes
X-CHANGE FINANCIAL
ACCESS / MORGAN
154551 Cal | Options STANLEY/CLEARED
S&P 500 ...covviinnnnns LIABILITY HEDGE ...... THROUGH CBO ........ 9R7GPTSO7KV3UQJZQ078  |. 07/20/2022 |.07/20/2023 |......eneveeeeee 54,646,620 |.. 3959.90000000 |...... 5,576,483 |...eoeeeeennennnns (1,359,745)|....... 1,711,140 | oo [ 1,498,489 | [ (1,359, 745). e [ 0003 .evvvennnnes
X-CHANGE FINANCIAL
ACCESS / MORGAN
154557 Call Options STANLEY/CLEARED
S&P 500 ...covviinnnns LIABILITY HEDGE ...... THROUGH CBO ........ 9R7GPTSO7KV3UQJZQ078  |. 07/20/2022 |.07/20/2023 |......eneveeeeee 44,746,870 |.. 3959.90000000 |...... 4,558,933 |.covvneeeeenn (1,111,630)]...... 1,398,906 [....oevvvnn Jouennn 1,257,896 [oeeeeeeeeeees [ (1,111,630)] e foreeeeeieees 0003 .evvvennnnes
X-CHANGE FINANCIAL
ACCESS / MORGAN
154563 Call Options STANLEY/CLEARED
S&P 500 ...cevriinnnns LIABILITY HEDGE ...... THROUGH CBO ........ 9R7GPTSO7KV3UQJZQ078  |. 07/20/2022 |.07/20/2023 |......eevveeeee. 45,538,850 |.. 3959.90000000 |...... 4,550,730 |eeeeeeeenninnns (1,109,630)|...... 1,396,388 [...oovvvvnn |oeenn 1,740,604 [.eeeeeeecces e (1,109,830 e veveneeeeeen [ormeeeeeeenins 0003 .evvvennnnes
X-CHANGE FINANCIAL
ACCESS / MORGAN
154572 Cal | Options STANLEY/CLEARED
S&P 500 ...cevriinnnns LIABILITY HEDGE ...... THROUGH CBO ........ 9R7GPTSO7KV3UQJZQ078  |. 07/20/2022 |.07/20/2023 |......eevveeeee. 50,686,720 |.. 3959.90000000 |...... 5,022,683 |...eoeeeeennannns (1,224,709)...... 1,541,207 [ ..oeeeennn [02een 2,080,085 [ e (1,224,709)]- e foreeeemieeeees 0003 .evvvennnnes
155003 Call Options
S&P 500 ...covvennnnns LIABILITY HEDGE ...... BARCLAYS BANK PLC ~ GSGSEF7VJP5170UK5573  |. 08/05/2022 |. 08/04/2023 |................ 62,734,914 |.. 4145.19000000 |...... 6,127,319 | (1,498,163)f...... 2,137,828 [.eveneenen [ 1,891,252 | [ (1,498, 163)[-.eeeeeeeeeeeeee [ 0003 .evvvennnnns
155019 Call Options
S&P 500 ...ceevniiienns LIABILITY HEDGE ...... CITIBANK N.A. ..... E570DZNZ7FF32TWEFA76 |. 08/05/2022 |.08/04/2023 |................ 65,099,239 |.. 4145.19000000 |...... 6,469,736 |....ooeeennnnnnnns (1,581,886)|...... 2,257,298 | .oevevnnns [ 1,358,698 oo [ (1,581,886)]cvvvnmuererrmnnns forreremmnnnnnnes 0003 .oovvunnnnns
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1 4 5 6 7 8 9 10 12 13 14 15 17 18 19 20 21 22 23
Current
Year Initial
Strike Cost of Credit Hedge
Price, Un- Total Current [ Adjustment Quality |Effectiveness|
Type(s) Date of Rate or discounted Book/ Unrealized | Foreign Year's to Carrying of at Inception
of Maturity | Number Index Premium Current Adjusted Valuation | Exchange (Amorti- Value of Refer- and at
Risk(s) Exchange, Counterparty Trade or of Notional Received (Received) Year Carrying Increase/ | Change in zation)/ Hedged Potential ence | Quarter-end
Description (a) or Central Clearinghouse Date | Expiration| Contracts Amount (Paid) Paid Income Value Code (Decrease) | B./A.C.V. | Accretion ltem Exposure | Entity (b)
155024 Call Options -
S&P Equal Weight JPMORGAN CHASE
Energy «oeeeeveeeereenns Equity/Index |BANK, N.A. ......... 7HBGLXDRUGQFUS7RNES7  |. 08/05/2022 |. 08/04/2023 |.......eeeeveeen feunnnn 51,090,867 |.. 1165.05000000 |...... 2,840,652 |.........cceveenn (694,555)|......... 991,107 [eevvnnenne o 1,747 84T | o (694,5855)]..vveeeeeeennnnn foeeeeeeniiieee | e [0003
155025 Call Options -
S&P U.S. Retiree
Spending Index . . |Equity/Index |UBS AG . ... BFM8T61CT2L1QCEMIKS0 |. 08/05/2022 |. 08/04/2023 |........eevvvven feunnns 13,410,152 ... 513.77000000 |.. (166,894)|... (166,894)|..
155031 Call Options - JPMORGAN
S&P 500 ....oevvennnnnns . |Equity/Index |BANK, N.A. ......... 7HBGLXDRUGQFUS7RNES7  |. 08/05/2022 |. 08/06/2029 |....evvvnvvvvnn fennnns 2,584,672 .. 4145.19000000 |.......... 90,464 |......ooevrvrrnnns forrrnnnnn (3,147 82,082 [.eveneeeees foreeeennnn 32,924 | | [ (3,147 e Joeevviineeeeennnn | eeeeeenn {0003
155046 Call Options -
iShares U.S. Real
Estate ..ooeevrvennnnnns . |Equity/Index |BARCLAYS BANK PLC ~ GSGSEF7VJP5170UK5573 |. 08/05/2022 |. 08/04/2023 |........eeveeen feunnnn 25,711,610]..... 98.55000000 |...... 2,236,987 |..cevuuneeeennnnn (546,956)........ 780,487 [ .oeeeeeinn Joeeeeneenn 64,826 [ | (546,956)]...vvneeeeeeemennn foreeeeeniiieeee | e [0003
155058 Call Options -
S&P 500 ...eevriinnns . |Equity/Index |SOCIETE GENERAL ... 02RNE8IBXP4ROTD8PU41 |. 08/05/2022 |.02/06/2024 |.........ceeveee |ounnnnn 7,750,577 |.. 4145.19000000 |...... 1,131,584 [.........ennneeees (183, 111)f......... 643,974 | ..ooovvn [ 201,942 | [ (183, 111)] e feeeeeeceeieeeee | eeeeeennnn [0003
155062 Call Options - ROYAL BANK OF
Ishares MSCI EAFE .... . |Equity/Index |CANADA ............... ES7IP3USRHIGC71XBUT1  |. 08/05/2022 |. 08/04/2023 |......evveeennn feeeenee 2,187,109|..... 65.01000000 |.........136,846 |.....coeeeemmnen [oeeeeene (33,460).......... A7, 746 [.eveneeeeen oeeeeenn 86,886 [ e o (33,460)]-++--eeeeeeennes foeeemmmieeeeeeen [ eevennnn (0003 L
155067 Call Options -
S&P 500 ...eevriinnens . |Equity/Index [CITIBANK N.A. ..... ES70DZWZ7FF32TWEFA76 |.08/05/2022 |. 08/04/2023 |........ceeveeen founnnn 69,240,473 |.. 4145.19000000 |...... 6,920,055 |.....eeeeeeennnns [ (1,691,991))...... 2,814,415 | oo [ TT2,288 e [ (1,691,991)[...ceeeeeeeeeees Joeeee e | e 0008 e
155076 Call Options -
S&P 500 ...cevvninnnns . |Equity/Index [CITIBANK N.A. ..... ES70DZWZ7FF32TWEFA76 |.08/05/2022 |. 08/04/2023 |........ceeveeen founnnn 62,835,982 |.. 4145.19000000 |...... 6,234,759 |....eeuneeeennnns [ (1,524,433)|...... 2,175,314 | oo [ 1,052,440 e [ (1,524,433)].cceeveeeeeeennn feeeeeeeemiieeeee | eeeeeennn [0003
155081 Cal |
S&P 500 ...eevriinnns . |Equity/Index |BARCLAYS BANK PLC  GSGSEF7VJP5170UK5573 |. 08/05/2022 |. 08/04/2023 |........eeveeen fovnnnn 54,251,776 |.. 4145.19000000 |...... 5,425,178 |......ccevvuunnnns |- (1,326,486)f...... 1,892,850 [...ooevvvnn Joeenn 1,906,060 [..eeeenneeeeees Joeeeeieeeeeennns (1,326,486)[.....ccvvvmeeeeee Joeneeeeeeenieees | e [0008 e
155084 Cal |
S&P 500 ...cevvnnnnnnns . |Equity/Index |BARCLAYS BANK PLC ~ GSGSEF7VJP5170UK5573 |. 08/05/2022 |. 08/04/2023 |.......eeeveeen founnnn 62,336,146 |.. 4145.19000000 |......6,216,161 |......ccevvuunnnns |-oenn (1,519,885)f...... 2,168,825 [..eeneeees oo 1,217,922 | [ (1,519,885)[....cceveeneeeeee Joeneeeeeeeniiiees | e [0008 e
155103 Cal |
S&P 500 ...covviinnnnns . |Equity/Index [CITIBANK N.A. ..... ES70DZNZ7FF32TWEFA76 |. 08/05/2022 |.08/06/2027 |.....cevvveeeeee |ovnnnnns 1,336,139 .. 4145.19000000 |..........48,101 |.ceereerrneenes [oeeeennnn (2,343). 41,861 [.evnniiien e i 20,251 [ e [ (2,343)]ceeveneeeeeenenn o | e [0003
155106 Call
S&P 500 ... . |Equity/Index |BARCLAYS BANK PLC  GSGSEF7VJP5170UK5573 |. 08/05/2022 |. 08/04/2023 |.......eeeveeen founnnn 51,796,971 .. 4145.19000000 |...... 5,163,122 |....cceevrrunnee |-oenn (1,262,412)]........ 1,801,419 ... (1,262,412)|..
155114 Cal |
S&P 500 ...cevrninnnns . |Equity/Index |BARCLAYS BANK PLC ~ GSGSEF7VJP5170UK5573 |. 08/05/2022 |. 08/04/2023 |........eeeveeen founnnn 52,363,692 |.. 4145.19000000 |...... 5,222,755 |.cevveunreeeennnnn (1,276,992)f...... 1,822,225 [ .evveeeeee [ e 1,228,196 [ e (1,276,992)]-vveeeeeeennaes foeeemmmereeeeennn | eevennnnn (0003
155120 Cal |
S&P 500 ... . |Equity/Index |BARCLAYS BANK PLC ~ GSGSEF7VJP5170UK5573 |. 08/05/2022 |. 08/04/2023 |........eeveeen founnnn 49,546,455 |... 4145.19000000 (1,210,227)f...... 1,726,953 | ... (1,210,227)|..
155127 Call Op
S&P 500 ...covviinnnnns . |Equity/Index |BARCLAYS BANK PLC ~ GSGSEF7VJP5170UK5573 |. 08/05/2022 |. 08/04/2023 |........eeveeen founnnn 51,553,666 |.. 4145.19000000 |...... 4,968,742 |......ccvvvuennnns (1,214,885)(...... 1,783,600 [..ovvvvennn Joeeena 1,427,028 [ [ (1,214,885)[....ceeeeeeeeeeee Joeneeeeeeeiees | e 0008 e
155132 Cal |
S&P 500 ... . | Equi ty/Index . BFMBT61CT2L1QCEMIK50 |. 08/05/2022 |. 08/04/2023 |......ccevvuuees |oeennn 20,434,560 |.. 4145.19000000 |.. (105,923)|.........151,148 | ... (105,923)|..
155142 Cal | Op
S&P 500 ...cevrninnnns . | Equi ty/Index KB1H1DSPRFMYMCUFXTO9  |. 08/05/2022 |. 08/04/2023 |........ceeveeen feunnnn 41,420,217 |.. 4145.19000000 |...... 2,427,225 |....ceeeeernennnns (593,470)|........ 846,861 [....oevvvnn Joeennnen 17,859 [ | (593,470)..vvveeeeeeenennn foreeeeeniiieees | e [0003
ACCESS / MORGAN
155143 Cal | Options - STANLEY/CLEARED
SPDR Gold shares ..... . |Equity/Index | THROUGH CBO ........ 9R7GPTSO7KV3UQJZQ078  |. 08/05/2022 |. 08/04/2023 |.......eeeeveeen feunnnn 41,620,022 |... 165.29000000 |...... 3,509,134 |......ccvvrrennnns (858,003)|...... 1,224,341 | ovvenenen [00000 2,026,806 |- [oeeeeeniee e (858,003)[-.eeeveemneeeee Jemmneeeeeemnies | weeeeenn J0003 Lot
X-CHANGE FINANCIAL
ACCESS / MORGAN
155155 Call Options - STANLEY/CLEARED
S&P 500 ...covviinnnns . |Equity/Index | THROUGH CBO ........ 9R7GPTSO7KV3UQJZQ078  |. 08/05/2022 |. 08/04/2023 |.......eeeeveeen feunnnn 58,032,660 |.. 4145.19000000 |...... 5,731,562 |.....ceeevvnennnns (1,401,398)...... 1,999,748 | ..ovenenes [oeeee e 897,441 | e (1,401,398)[..ceeeeeeeeeeee Joemeeeeeeeiees | e [0008 e
155336 Call Options - WELLS FARGO BANK,
S&P 500 ...covviinnnns . |Equity/Index [N.A. .oooeeiienieens KB1H1DSPRFMYMCUFXTO9  |. 08/12/2022 |. 08/11/2023 |..eevveueeeeenn feees 1,352,423 |.. 4206.21000000 |.......... 83,742 |.ceeeereeeeennns [ (20,476).......... 30,828 [.eveneeien foreeeeeeee e 288 s e [ (20,476)[.eeeeeeeeeeeee Joeneeeeeeeeiees | e |0008 e
155746 Cal| Options - BNP PARIBAS LONDON
S&P 500 ...eevriinnns . |Equity/Index |...oocovuniiiiiiinnnnns ROMUWSFPUBMPROBKSP83  |. 08/19/2022 |. 08/20/2027 |..eevveueeeeeenn feaees 1,556,207 |.. 4228.48000000 |.......... 56,023 |...ccvvmeneeeeennn fornnnanens (PR7~) — 49,185 | .oevvvnnn [ (17,808)] e [ s (2,729)]eneeeeeeeeeeees Joeeemmeeeeeeenen [ evvennn {0003 Lol
155753 Cal | Options - BNP PARIBAS LONDON
S&P 500 ...cevriinnnns . |Equity/Index |...oocovuniiiiiiinnnnns ROMUWSFPUBMPROBKSP83  |. 08/19/2022 |. 08/20/2029 |....eveuveveenn fenes 1,396,739 .. 4228.48000000 |..........51,540 [.ccoeeeeernnenees |oeeennnnns (1,793)f.......... 47,047 [eevneenen oo (B4 017 )]s e [ (1,793)] e eeeeeeeieeee Joeeemmeeeeeeennn [ eeveennnn {0003 Lol
155756 Call Options - WELLS FARGO BANK,
S&P 500 ...eevriinnns . |Equity/Index [N.A. .oooeeiienienns KB1H1DSPRFMYMCUFXTO9  |. 08/19/2022 |. 08/18/2023 |......evueveeen fevnnnn 18,643,242 |.. 4228.48000000 |.........410,151 [.ceeerrnnannnns (100,284)........ 158,877 | eevvvvve feemeeeeeenneees feeemmeeeeeee oo (100,284)[..ceeeeeeeeeee Jemneeeeeennees | e J0008 Lo
155764 Call Options -
S&P 500 ...cevriinnnns . |Equity/Index |BARCLAYS BANK PLC ~ GSGSEF7VJP5170UK5573 |. 08/19/2022 |. 08/18/2023 |......evueveeen founnnn 33,950,936 |.. 4228.48000000 |...... 2,037,056 |....euunreeeennnnn (498,071)f......... 789,079 [ .evveneeee foeeeeeenen 2,827 [ o (498,071)[..ceeeeeeeeeeee Jemneeeeeennes | e |0008 Lo
155775 Call Options - GOLDMAN SACHS
SPDR Gold shares ..... . |Equity/Index | INTERNATIONAL ...... W22LROWP2|HZNBBBKS528  |. 08/19/2022 |. 08/18/2023 |...eevvvueeeenn fovnnns 31,502,029 ... 162.72000000 |...... 2,592,872 |....uuuueeeeennnn (633,972)....... 1,004,382 f...ooovvenn | 1,505,012 [ | (633,972)]cevveeeeeeeennns fooreeeeiiiinen | eeeeennnn [0003 L.l
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1 2 3 4 5 6 7 8 9 10 11 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative
Prior Current
Description Year(s) | Year Initial

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

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

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

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

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

155777 Cal | Options - BNP PARIBAS LONDON
S&P 500 ....cevnennnnnnns LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [....cccoovrrrinnnniins ROMUWSFPUBMPROBKSP83  |. 08/19/2022 |. 02/20/2024 |.....eevvvvvnnn fennnnns 5,735,110 .. 4228.48000000 |......... L3V PR R (117,194)f......... 430,587 | .eevuneens o 7,271 | e e (7,194 e | v 0003 ..ovvvnnnnns
155783 Cal | Options - BNP PARIBAS LONDON
S&P 500 ... .. |LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index |.... ... ROMUWSFPUBMPROBKSP83 | 08/19/2022 |. 08/18/2023 |.... P F 59,117,823 |.. 4228.48000000 |...... 5,902,915 (1,443,29%)|...... 2,286,569 | ... ...512,277 |... P (1,443,29)|..
155787 Call Op
S&P 500 ....cevvennnnnnns LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [BARCLAYS BANK PLC ~ GSGSEF7VJP5I170UK5573 |. 08/19/2022 |. 08/18/2023 |.......euvvvvrn fevnnns 53,794,99% |.. 4228.48000000 |...... 5,379,500 [.uevniieiiininn o (1,315,317))...... 2,083,817 [..euuneeens [ 138,712 | [ | (1,315,317 Jeveeeciiis | e 0003 ..ovvvnnnnns
155791 Call Options -
iShares U.S. Real GOLDMAN SACHS
Estate ..ooeevrvennnnnns LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [ INTERNATIONAL ...... W22LROWP2|HZNBBBKS528  |. 08/19/2022 |. 08/18/2023 |...eevveeeeeeen fennnns 20,725,985 ... 100.66000000 |...... 1,815,086 |-eevveeeeeeennnnn o (443,798)|......... 703,096 [.eevuneees forreaanne 51,638 |eeeeeeeeeniees foeeeeeeeeeeeeeen [ (443,798 cvvveeeeeemen foreeeeeeie | i 0003 .evvvennnnes
155798 Call Options - ROYAL BANK OF
Ishares MSCI EAFE .... |LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [CANADA ............... ES7IP3USRHIGC71XBUT1  |. 08/19/2022 |. 08/18/2023 |...eeeuvveeennn feeeee 1,230,160 |..... 64.69000000 |.......... 96,152 [oueeeeeennieeeee Jeeeennnnn (23,510)f.......... 37,246 | .covvvnn [ 49,607 [..eeeeeeeeneeee Joeeemeeeeeeeeenn o (28,510)]-+vvmeeeeemmnes Joeeemmneeeeeeenn [ v 0003 .evvvennnnes
155799 Call Options -
S&P 500 ...eevvninnens LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [BARCLAYS BANK PLC ~ GSGSEF7VJP5170UK5573 |. 08/19/2022 |. 08/18/2023 |.....evvueveeen fevnnnn 46,294,354 |... 4228.48000000 |...... 4,629,435 |.coeeneeeeeeennn [ (1,131,922)f...... 1,793,270 [ .eveeeenns |oeenee 1,328,994 | oo | (1,131,922)]- e Joeeemneeeeeene | v 0003 .evvvennnnns
155815 Cal | Options - BNP PARIBAS LONDON
S&P 500 ...eevriinnns LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [....ccooovriiinnnnnnnis ROMUWSFPUBMPROBKSP83  |. 08/19/2022 |. 08/18/2023 |...cevveueveeen feunnnn 47,755,733 |.. 4228.48000000 |...... 4,767,933 |oeeeeeeeeeeeiee [eees (1,165,786)|...... 1,846,919 | .oevvinnns Joveennnns 432,056 |-eeneeeeeeenie foeeeeeneeieeeeeen feeees (1,165,786)]ccvvveeeeeeeeenn fooeeeeeeiiieee | e 0003 .evvvennnnns
155837 Call Options -
S&P 500 ...cevviinenns LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [BARCLAYS BANK PLC ~ GSGSEF7VJP5170UK5573 |. 08/19/2022 |. 08/18/2023 |.....eevueeveeen feunnnn 50,535,551 |.. 4228.48000000 |...... 4,986,848 |.......ceevnnnnn [oenee (1,219,312)f...... 1,931,719 oo e 748,569 |- oo [ (1,219, 312)]- e Joeeemme e | v 0003 .evvvennnnns
155848 Call Options -
S&P Equal Weight JPMORGAN CHASE
Energy .. LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [BANK, N.A. ......... 7HBGLXDRUGQFUS7RNES7  |. 08/19/2022 |. 08/18/2023 |.... P F 39,156,817 |.. 1174.45000000 |...... 2,286,758 (559,125)|.........885,805 [ ....oeeee [onnnns 1,211,438 |... R P (559,125)]..

155849 Cal | Options -

S&P U.S. Retiree

Spending Index ........ LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index |UBS AG ............... BFMBTE1CT2L1QCEMIKS0  [. 08/19/2022 |. 08/18/2023 |......evvvveeees [oennne 9,018,288 |... 517.00000000 |......... 460,835 |- [ (112,677)f........ 178,510 |.evveeeees o 229,263 | oo o (112,677 ). [ | s 0003 ............
155852 Call Options -

SEP 500 ...eeeiiiiiinns LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index |BARCLAYS BANK PLC ~ GSGSEF7VJP5I70UK5573 |. 08/19/2022 |. 08/18/2023 |......eevveeers |oennne 46,353,664 |.. 4228.48000000 |...... 4,617,752 | [ (1,129,066)...... 1,788,745 | .o | 793,212 |oeeeieeeeeeee o o (1,129,066)]-...eveeeeeeenn fomreeeeeceiien | eeveiiiees 0003 ............
155859 Call Options -

SEP 500 ...eeeiiiiiinns LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index |BARCLAYS BANK PLC ~ GSGSEF7VJP5I70UK5573 . 08/19/2022 |. 08/18/2023 |......eevvveers |onnnne 50,483,846 |... 4228.48000000 |...... 5,084,249 [ [ (1,230,902)|...... 1,950,080 [.cvvvveen |oeenees 894,475 |- | o (1,280,902)...coeeieeaa [ [ s 0003 ............
155873 Call Options -

SEP 500 ...eeeiiiiiiens LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index |BARCLAYS BANK PLC ~ GSGSEF7VJP5I70UK5573 . 08/19/2022 |. 08/18/2023 |......eevveeees |onnnne 52,602,823 |.. 4228.48000000 |...... 5,252,392 |..oooiieeeeeees |one (1,284,239)...... 2,034,580 [....coounn feunnns 1,018,327 | oo o (1,284,289)..ccceiieee [ | s 0003 ............
155882 Call Options -

SEP 500 ...eeeiiiiiinns LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index |BARCLAYS BANK PLC ~ GSGSEF7VJP5I70UK5573 . 08/19/2022 |. 08/18/2023 |......eevvveers |onnnne 46,223,249 |.. 4228.48000000 |...... 4,540,972 ..o [ (1,110,293)|...... 1,759,003 [...ovvveees |oenee 1,080,084 [ oo e (1,110,293)]- e o | eeeiiies 0003 ............
155888 Call Options -

SEP 500 ...eeeiiiiiians LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index |BARCLAYS BANK PLC ~ GSGSEF7VJP5I70UK5573 . 08/19/2022 |. 08/18/2023 |......eevveeees |onnnne 50,019,752 .. 4228.48000000 |...... 4,746,374 | | (1,160,515)|...... 1,838,568 [..ccvveees |oenne 1,212,800 [.eeeeeeiiienee oo e (1,160,515)]. ... o | e 0003 ............
156450 Call Options - GOLDMAN SACHS

SPDR Gold shares ..... LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index | INTERNATIONAL ...... W22LROWP2 IHZNBB6KS28  [. 09/06/2022 |. 09/06/2023 |......evvveeres |onnne 35,303,711]... 158.33000000 |...... 3,004,880 |- foees (732,697)...... 1,317,208 | .o |oeeee 1,895,251 | o o (732,897 ). eeeeeeeees Jeeeeeiieeeeeen | e 0003 ............

X-CHANGE F INANCIAL
ACCESS / MORGAN

156455 Cal | Options - STANLEY/CLEARED

S&P 500 .ooeeiiiiiienn LIABILITY HEDGE ...... Exhibit 5 ... [Equity/Index | THROUGH CBO ........ OR7GPTSO7KV3UQJZQ078 | 09/06/2022 |. 03/06/2024 |..........cceet founnneee 4,689,828 |.. 3908. 19000000 |......... 599,364 |....cooeeeeiiinins o (97,520)f......... KIZ30 T I R 109,964 [..vvvvevvneiinnnns Jooreieieeeies s (97,520 eeeeeeeees Jeeeeiieeeeeei | e 0003 ............
156458 Call Options -

iShares U.S. Real JPMORGAN CHASE

Estate .......cccceeenne LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index |BANK, N.A. ......... 7THBGLXDRUGQFUS7RNES7  [. 09/06/2022 |. 09/06/2023 |......eeevveeen onnne 24,469,038 ..... 94.28000000 |...... 2,337,267 |eeeeeeeeeeeeeees [ (569,909)|....... 1,024,555 |.oveeeeees o P B LCICN R IO R (569,909)]....vvveeeeiiinns fonnrneeeeeiiiiis | eeeeiines 0003 ............

X-CHANGE FINANCIAL
ACCESS / MORGAN

156460 Call Options - STANLEY/CLEARED

SE&P 500 ...viiiieiiiiis LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index | THROUGH CBO ........ OR7GPTSO7KV3UQJZA078  [. 09/06/2022 |. 09/06/2023 |......evvvveeen |oenne 59,013,669 |.. 3908. 19000000 |...... 6,155,062 |....vvveeeenniins fonee (1,500,823)|...... 2,698,109 |..ccoeeees [ennens 857,701 [eeveeeeeiiieie [ | [QIRCVVR: 7)) RTRURR R T 0003 ............
156474 Cal| Options - ROYAL BANK OF

Ishares MSCI EAFE .... |LIABILITY HEDGE ...... Exhibit 5 ... [Equity/Index |CANADA ............... ES7IP3USRHIGC71XBU11  [. 09/06/2022 |. 09/06/2023 |.......evvevenn |oennnne 1,848,391 1..... 60.32000000 |......... 156,935 [cvvveeeeiiiiien [ (38,266)f.......... 68,793 [.eevveeenns [ 71,984 [ovveene [ [ [ 7512)) A PR [T 0003 ............

X-CHANGE FINANCIAL
ACCESS / MORGAN

156492 Cal | Options - STANLEY/CLEARED

S8P 500 ..o LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index |THROUGH CBO ........ 9R7GPTSOTKV3UQJZQO78 . 09/06/2022 |. 09/06/2023 |....veveevrvenes fervene 49,634,013 ... 3908. 19000000 |...... IRV I L P (1,262,282)|....... 2,269,271 | cvcveeenns [oonen 2,236,530 [.euvverererenen oo [ (1,262,282)) .evvevevenenns foorrerieieieiees | e 0003 ..voveee
156497 Call Options - BNP PARIBAS LONDON

AP 500 ..vvrrinennnes LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index |.eoeoeoererereererenenes ROMUNSFPUBNPROBKSP83 . 09/06/2022 |. 09/06/2023 |...vvvuvvvaves |ovnvne 34,726,329 ... 3908. 19000000 |....... 2,237,070 [eeveeeeeis [ (545,477)|......... 980,633 |..vvevens |orninne THL56 [ Jooreeeieisieieies [reene (545, 477)e v Joereereseeieienen | eeeeieene L1 <

156500 Call Options -
S&P 500 ...eeeiiiiinnnns LIABILITY HEDGE ...... Exhibit 5 ... [Equity/Index [CITIBANK N.A. ..... ES70DZWZ7FF32TWEFA76 |. 09/06/2022 |. 09/06/2027 |.......cocevvers |oveennn. 1,564,291 .. 3908. 19000000 |.......... 54,750 |.uvvvverriiiiiinns e (2,669).......... 48,604 [....cccens founenn. 43,302 )i Lo i, (2,669)]...ceeeeeeenenens o | i 0003 ............
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1 2 3 4 5 6 7 8 9 10 11 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative
Prior Current
Description Year(s) | Year Initial
of Item(s) Strike Initial Cost Cost of Credit Hedge
Hedged, Price, of Un- Un- Total Current [ Adjustment Quality |Effectiveness|
Used for Type(s) Date of Rate or discounted | discounted Book/ Unrealized | Foreign Year's to Carrying of at Inception
Income Schedule/ of Maturity | Number Index Premium Premium Current Adjusted Valuation | Exchange (Amorti- Value of Refer- and at
Generation Exhibit Risk(s) Exchange, Counterparty Trade or of Notional Received | (Received) | (Received) Year Carrying Increase/ | Change in zation)/ Hedged Potential ence | Quarter-end
Description or Replicated Identifier (a) or Central Clearinghouse Date | Expiration| Contracts Amount (Paid) Paid Paid Income Value Code | Fair Value | (Decrease) | B./A.C.V. | Accretion ltem Exposure | Entity (b)
156505 Call Options - JPMORGAN CHASE
S&P 500 ....cevnennnnnnns LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [BANK, N.A. ......... 7HBGLXDRUGQFUS7RNES7  |. 09/06/2022 . 09/06/2029 |......evvvvvvnnn foerrnnnnn 987,646 |.. 3908. 19000000 |.......... CN0ZICH R PR (1,285)].cvveennns 33,159 | eeeeeiies [ 46,866 o e | [ :515) R FN
X-CHANGE F INANCIAL
ACCESS / MORGAN
156508 Call Options - STANLEY/CLEARED
S&P 500 ... .. |LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [THROUGH CBO ........ 9R7GPTSO7KV3UQJZQ078  |. 09/06/2022 |. 09/06/2023 |.... P F 50,024,832 |.. 3908. 19000000 |...... 5,196,144 (1,267,005)|...... 2,217,762 | ... 173,375 ... P (1,267,005)|.. .|0003 ...
X-CHANGE F INANCIAL
ACCESS / MORGAN
156526 Call Options - STANLEY/CLEARED
S&P 500 ... .. |LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [THROUGH CBO ........ 9R7GPTSO7KV3UQJZQ078  |. 09/06/2022 |. 09/06/2023 |.... P F 30,093,063 |.. 3908. 19000000 |...... 3,117,959 (760,269)f...... 1,366,776 | ... R P (760,269)|.. .|0003 ...
X-CHANGE F INANCIAL
ACCESS / MORGAN
156533 Cal | Options - STANLEY/CLEARED
S&P 500 ... .. |LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [THROUGH CBO ........ 9R7GPTSO7KV3UQJZQ078  |. 09/06/2022 |. 09/06/2023 |.... P F 54,714,660 |.. 3908. 19000000 |...... 5,686,136 (1,386,482)f...... 2,492,553 [..coeeiiiin | 1,457,377 |... P (1,386,482)[....cccvvvnnnennns Jonnieiiiiiines | e 0003 ...
X-CHANGE F INANCIAL
ACCESS / MORGAN
156541 Call Options - STANLEY/CLEARED
S&P 500 ....oevvennnnnns LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [THROUGH CBO ........ 9R7GPTSO7KV3UQJZQ078  |. 09/06/2022 |. 09/06/2023 |.......evvvvvven founnns 49,634,013 |.. 3908. 19000000 |...... 5,161,761 |.oooevnneieieins [ (1,258,621))...... 2,262,690 | ..ccvvunnnn feunnnn 1,382,475 [ e o (1,268,621)[..ccevvvennnennns Jornieieiiiines | e 0003 ..ovvvnnnnne
X-CHANGE F INANCIAL
ACCESS / MORGAN
156549 Call Options - STANLEY/CLEARED
S&P 500 ....cevvennnnnnns LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [THROUGH CBO ........ 9R7GPTSO7KV3UQJZQ078  |. 09/06/2022 |. 09/06/2023 |.......evvvvvven founnns 74,255,610 |.. 3908. 19000000 |...... 7,732,388 |oeveneeeiiiinnn o (1,885,432)f...... 3,389,540 | ..ovvvnnnnn [ennnnn 2,238,350 |.eevveneieiiinnnn [ e (1,885,432)].cuveeeiviinnnns foovevninieeciiinn [ eeviinns 0003 ..ovvvnnnnns
X-CHANGE F INANCIAL
ACCESS / MORGAN
156559 Call Options - STANLEY/CLEARED
S&P 500 ....oevvennnnnns LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [THROUGH CBO ........ 9R7GPTSO7KV3UQJZQ078  |. 09/06/2022 |. 09/06/2023 |.......evvvvvven founnns 46,898,280 |.. 3908. 19000000 |...... 4,866,005 |....ccvunniirinnnn feunnn (1,186,505)f...... 2,133,043 | .oooennnnn [ennnnn 1,566,420 [.oeeeeeninnnes e o (1,186,505)[....ccevvveneennns Jernenieriiiines | e 0003 ..ovvvnnnnne
X-CHANGE F INANCIAL
ACCESS / MORGAN
156569 Call Options - STANLEY/CLEARED
S&P 500 ....cevvennnnnnns LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [THROUGH CBO ........ 9R7GPTSO7KV3UQJZQ078  |. 09/06/2022 |. 09/06/2023 |.......evvvvvven founnns 65,266,773 |.. 3908. 19000000 |...... 6,667,705 |.....cvvnniieinnnn feunnn (1,625,824)\...... 2,922,830 | .cevvvnnnnn feunnnn 2,264,959 |..oovniiieiiininn [ e (1,625,824)]..cveeiviinnnnns foovevnnnneeciinnn [ eeviins 0003 ..ovvvnnnnne
156572 Call Options -
S&P Equal Weight BANK OF AMERICA,
Energy «oeeeeveeeereenns LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [N.A. .....cccoooeeeie BATYDEB6GKMZ0031MB27  |. 09/06/2022 |. 09/06/2023 |......evueveeen feunnnn 46,854,214 |.. 1127.44000000 |...... 2,787,827 [oeeeeeeeeeeeeas Joeennns (679, 771)|...... 1,222,061 [.eeeeennn |oeeee 3,031,009 [+.eeeeeeeenniees foeeeremneeeeeenen feeens (679, 771)] e eeeeeeeeeeeeenn feeeeeeeeiee | e 0003 .evvvennnnes
X-CHANGE FINANCIAL
ACCESS / MORGAN
156578 Call Options - STANLEY/CLEARED
S&P 500 ...cevrninnnns LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [THROUGH CBO ........ 9R7GPTSO7KV3UQJZQ078  |. 09/06/2022 |. 09/06/2023 |......eeueeveeen feunnnn 44,944,185 |.. 3908. 19000000 |...... 4,509,031 |eeeneeeeeni [oees (1,099,462)...... 1,976,562 [ ...coevvvnn |oeenee 1,827,953 [ceeeeeeeeeeee e o (1,099,462)]-..eeeeeeeenaes foeeemmmneeeeeennn [ cvvvins 0003 .evvvennnnes
156579 Call Options -
S&P U.S. Retiree
Spending Index ........ LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [UBS AG ............... BFM8TE1CT2L1QCEMIKS0  |. 09/06/2022 |. 09/06/2023 |.......eevvvven feunnns 13,000, 187 |... 505.76000000 |........ 689,010 [..ooevvvvinineens Jvnnnnn (168,005)(......... 302,082 | .oeeeeeinnn |evnannns (12 DA U [P RPN (168,005)]...cvvvnneeevennn forrerriiiniiniiei | eeeeeenann 0003 ..ovvennnnns
156588 Call Options -
S&P 500 ....cevvennnnnnns LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [UBS AG ............... BFM8TE1CT2L1QCEMIKS0  |. 09/06/2022 |. 09/06/2023 |.......eevvvven feunnns 18,186,604 |.. 3908. 19000000 |......... 383,737 |ovveeeeiiiiiin o (93,569)......... L(CSAVAT [SRRUUUUUIRY RN RN R R [(CXTRIoIe)) R IR (P 0003 ..ovvvnnnnne
156621 Call Options - BANK OF AMERICA,
S&P 500 ....oevvennnnnns LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [N.A. ......cccooeine BATYDEB6GKMZ0031MB27  |. 09/06/2022 |. 09/06/2023 |.......evvvvvven feunnns 48,723,171 .. 3908. 19000000 |...... 5,211,429 |.covvviiieiiinns [ (1,270,732)\...... 2,284,462 | ..cevvnnnnn [ennnnn 2,656,629 [...niieiiiiinnns feveninieeiiinnn o [QIV(VNK7)) R TR TN 0003 ..ovvvnnnnne
156718 Call Options - BANK OF AMERICA,
S&P 500 ....oevvennnnnns LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [N.A. .....ccccooeins BATYDEB6GKMZ0031MB27 | 09/09/2022 . 09/09/2023 |...evvvvvvvinnn foerrnnnnne 998,178 |.. 3994. 15000000 |.......... 68,118 [..ooevveneieens Jovnnnnns (16,610)].......... 30,420 | .oeeevninnn [ 15,197 [ooiiiiiies i [ [RICTCH(0)) FRPRR AR U 0003 ..ovvvnnnnne
156928 Cal| Options - BNP PARIBAS LONDON
S8P 500 ..vevereeaee LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [..cocooevvrerreennne ROMUWSFPUBNPROSKSPS3 . 09/20/2022 |. 09/20/2023 |.v..vevevvcas fuanee 54,317,583 |.. 3855.93000000 |...... [V JRTX T R (1,463,127)|.......2,860,495 | .cvovvvens fornens 760,359 |- [ oo (1,463,127)..cvveveveevees | | e 0003 ............
MORGAN STANLEY &
156935 Call Options - CO. INTERNATIONAL
S&P 500 ... .. |LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [PLC .. 4PQUHN3JPFGFNF3BB653  |. 09/20/2022 |. 09/20/2023 |.... R 63,079,530 |... 3855.93000000 |...... 7,021,561 (1,712,107),...... 3,347,265 | ..covvnnnns fennnnn 1,642,525 |... P (1,712,107)|..
MORGAN &
156943 Cal| Options - CO. INTERNATIONAL
S&P 500 ....oevvennnnnns LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [PLC ...........cc.ee 4PQUHN3JPFGFNF3BB653  |. 09/20/2022 |. 09/20/2023 |......evvnvvvven founnns 39,316,957 |.. 3855.93000000 |...... 4,423,942 [coeiiiiiiiiis | (1,078,715)f...... 2,108,947 [.eveeneeeen [ LI UG R PP NN (1,078,715)].cevvveeivcinnns [ | e 0003 ..ovvennnnns
156960 Call Options -
S&P 500 ....cevvnnnnnnnns LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [BARCLAYS BANK PLC  GSGSEF7VJP5170UK5573 |. 09/20/2022 |. 09/20/2023 |........cevvvven ounnns 61,799,202 |.. 3855.93000000 |...... 6,679,699 |....oooiiviinnn oenns (1,604,365)...... 3,136,624 |........... ..o 3,208,418 |....iiiiiiinnns |vviiieniiiiiinnn [ (1,604,365)[....ccvvvnenniins o | e, 0003 ..oeevnnnnns
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1 2 3 4 5 6 7 8 9 10 11 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative
Prior Current
Description Year(s) | Year Initial
of Item(s) Strike Initial Cost Cost of Credit Hedge
Hedged, Price, of Un- Un- Total Current [ Adjustment Quality |Effectiveness|
Used for Type(s) Date of Rate or discounted | discounted Book/ Unrealized | Foreign Year's to Carrying of at Inception
Income Schedule/ of Maturity | Number Index Premium Premium Current Adjusted Valuation | Exchange (Amorti- Value of Refer- and at
Generation Exhibit Risk(s) Exchange, Counterparty Trade or of Notional Received | (Received) | (Received) Year Carrying Increase/ | Change in zation)/ Hedged Potential ence | Quarter-end
Description or Replicated Identifier (a) or Central Clearinghouse Date | Expiration| Contracts Amount (Paid) Paid Paid Income Value Code | Fair Value | (Decrease) | B./A.C.V. | Accretion ltem Exposure | Entity (b)
156969 Cal| Options - BNP PARIBAS LONDON
S&P 500 ....cevnennnnnnns LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [....cccoovrrrinnnniins ROMUWSFPUBMPROBKSP83 . 09/20/2022 |. 09/20/2023 |.......evvvvvven founnns 34,678,393 |.. 3855.93000000 |...... 2,302,299 |.eevviieeiiiinns oo (561,382)|...... 1,007,534 | .ovveeeee s 781,481 [ | [ (561,382)[...ueeveennnnnens Joevvnnnieeieiinnn [ eevnis 0003 ..ovvvnnnnns
156979 Call Options - JPMORGAN CHASE
S&P 500 ....cevnennnnnnns LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [BANK, N.A. ......... 7HBGLXDRUGQFUSTRNES7  |. 09/20/2022 . 09/20/2027 |....evvnvvvvnnn foeenne 1,181,616 |.. 3855.93000000 |.......... 5,4 oo [ (2,217).......... 40,734 | oo [ (Y280 1555 PO RN R (2410 R RN (R, 0003 ..ovvennnnns

156981 Call Options -
S&P U.S. Retiree

Spending Index ........ LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index |UBS AG ............... BFMBT61CT2L1QCEMIKS0 | 09/20/2022 |. 09/20/2023 |........cceeees founnnnee 9,746,598 |... 504.43000000 |......... 552,632 |..cooeeiieiiiinnns [ (134,751)......... 263,447 | oo | 501,862 [..evvvvennnnnnnnnn Joeeeeiiiiiiieenens [ (134, 751))ccc e e | e 0003 ............
156983 Call Options -

S&P Equal Weight WELLS FARGO BANK,

Energy ...coceveeiinnns LIABILITY HEDGE ...... Exhibit 5 ... [Equity/Index [N.A. ...ccooeeinnns KB1H1DSPRFMYMCUFXTO9  [. 09/20/2022 |. 09/20/2023 |......eeevveeen |onnne 37,811,296 |.. 1122.20000000 |...... 2,344,300 [.onnnnnniinnn fernens (571,624)|...... 1,117,857 [ e | 2,632,398 [..ooooeiiiiieen [ | (571,624 ). | | e 0003 ............
156984 Call Options - JPMORGAN CHASE

S&P 500 ..evviiiiiiiines LIABILITY HEDGE ...... Exhibit 5 ... [Equity/Index |BANK, N.A. ......... THBGLXDRUGQFUS7RNES7  [. 09/20/2022 |. 09/20/2029 |.....evvvvveeeen |oerennnns 908,253 |.. 3855.93000000 |.......... 35,089 | o, (1,220).......... 32,440 [ oo | LYA UL PO I R (@220 RO SPUURI (ERRI 0003 ............
156987 Call Options - JPMORGAN CHASE

S&P 500 ..evviiiiiiiines LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index |BANK, N.A. ......... 7THBGLXDRUGQFUS7RNES7 [ 09/20/2022 |. 09/20/2023 |......evvvveeen |oennne 17,448,140 |.. 3855.93000000 |......... 383,859 |.eeeeeiiiiiiiieies [ (93,599)|......... 182,990 [.ooeeennns [ 97,891 [evvvvvininiiiiinns e [ (93,599)]...vvvveeereinns fornreeeee s | eeeeiinns 0003 ............

X-CHANGE FINANCIAL
ACCESS / MORGAN
156990 Call Options - STANLEY/CLEARED
SPDR Gold shares ..... LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index | THROUGH CBO ........ OR7GPTSO7KV3UQIZA078  [. 09/20/2022 |. 09/20/2023 |.....vvvvvreean |oenne 29,664,891/... 155.07000000 |...... 2,609,413 |..evveiieiin o (636,268)...... 1,243,939 [.oovnnnnnn fonnns 1,554,484 [..ooeeeeeiiiis o e [CCRIHPACE:)) AP RN TR 0003 ............
X-CHANGE FINANCIAL
ACCESS / MORGAN
156998 Call Options - STANLEY/CLEARED
SE&P 500 ..evviiiiiiiiis LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index | THROUGH CBO ........ OR7GPTSO7KV3UQJZA078 . 09/20/2022 |. 03/20/2024 |.....evvvveeannn |oennns 7,326,267 |.. 3855.93000000 |......... 961,210 [oveeeeeiiiiieee [ (156,3%4)|......... 625,577 | ...
X-CHANGE FINANCIAL
ACCESS / MORGAN

179,274 [oveeeeiiiiiie [ | (156,394)]....vveieeeiiins foireeeeeeiis

157000 Call Options - STANLEY/CLEARED
S&P 500 ... .. |LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index |THROUGH CBO ........ 9R7GPTSOTKV3UQJZQO78 . 09/20/2022 |. 09/20/2023 |.... . 63,237,252 ... 3855.93000000 |...... 5,085, 121 (1,239,934)]....... 2,424,140 [ oo [ovne 1,135,951 ... i (1,239,934),. .{0003 ...
X-CHANGE FINANCIAL
ACCESS / MORGAN
157014 Cal| Options - STANLEY/CLEARED
S&P 500 ... .. |LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index |THROUGH CBO ........ 9R7GPTSOTKV3UQJZQO78 . 09/20/2022 |. 09/20/2023 |.... . 50,512,683 .. 3855.93000000 |...... 4,059,444 (989,837)|...... 1,935,187 | ovveveves |ornnne 1,554,139 |... B - (989,837).. .{0003 ...
X-CHANGE FINANCIAL
ACCESS / MORGAN
157027 Cal | Options - STANLEY/CLEARED
S&P 500 ... .. |LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index |THROUGH CBO ........ 9R7GPTSOTKV3UQJZQO78 . 09/20/2022 |. 09/20/2023 |.... . 56,296,578 |... 3855.93000000 |...... 4,549,314 (1,109,285)|.......2,168,714 | c.cveecens [onnen 1,911,260 |... e (1,109,285) e [ | 0003 ...
X-CHANGE FINANCIAL
ACCESS / MORGAN
157038 Cal| Options - STANLEY/CLEARED
S8P 500 ..o LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index |THROUGH CBO ........ 9R7GPTSOTKV3UQJZQO78 . 09/20/2022 |. 09/20/2023 |.veveveuvavenes fervene 45,885,567 |... 3855.93000000 |...... 3,698,351 [ceveveveieis [ (901,790)]...... 1,763,050 [ .cecvenee fovne 1,843,727 | oo o (901,790). v veveveveees foveveiereneeseee [ e 0003 ..voveee
X-CHANGE FINANCIAL
ACCESS / MORGAN
157047 Cal | Options - STANLEY/CLEARED
S8P 500 .o LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index |THROUGH CBO ........ 9R7GPTSOTKV3UQJZQO78 . 09/20/2022 |. 09/20/2023 |.vevevievavenes fervene 47,042,346 |... 3855.93000000 |....... 3,805,668 |-v.veveveneiens [eenne (927,957)...... 1,814,200 | ovvvevn |ornve 2,089,623 [.veveveriiens [ e (927,957). .o e | eeeeieens 0003 ..voveee
157067 Call Options -
iShares U.S. Real GOLDMAN SACHS
Estate ..oooeerennnne LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index | INTERNATIONAL ... 1122LRONP2IHZNBB6K528 . 09/20/2022 |. 09/20/2023 |..eevevevevves ovee 20,665,997 |......89. 16000000 |...... 1,808,006 [..vveveerrrna foreen (440,856 )|.......... 861,899 |..vcvevens |ornenen 396,462 |...vveeeeernns oo o (440,856)]....vveevererevs |orerereieeeeeeen | e 0003 ..o
157075 Cal | Options - ROYAL BANK OF
Ishares MSCI EAFE ... |LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index |CANADA .... ... ESTIP3URHIGC71XBUT1 [ 00/20/2022 |.09/20/2023 |.... I 1,126,864 ......59.58000000 |.......... 90,917 ..(22,169)|...........43,341 | .. B (22,169)|..
MORGAN STANLEY &
157991 Call Options - €0. INTERNAT |ONAL
SBP 500 ..vvrverennnes LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index |PLC woovovevevevnenen 4PQUHN3JPFGFNF3BBE53 |- 10/06/2022 |. 10/06/2023 |.vvevevevvaeas |ovnine 46,293,184 .. 3744.52000000 |....... 5,204,948 [..eoveneeeeeeiens foene (1,269, 152)|....... 2,709,425 | ...cenvns [onnen. 1,064,982 |.vovveveneeins oo o (1,269, 152)].evveveverenes foorreririeieiees | e 0003 ..voveee
158005 Call Options - BNP PARIBAS LONDON
8P 500 ..vvrvennnnes LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index |.eoeoeorrereererenenes ROMUNSFPUBNPROBKSP83 . 10/06/2022 |. 10/06/2023 |..vvvvevvevaves |ovniae 63,179,941 .. 3744.52000000 |...... 7,140,392 [.evvveics [ (1,741,082)......3,716,916 | ocoveveve |ornne 1,738,979 | oo o (1,781,082)(. . orrereeserieieien | eeeeienens 0003 ..voveee
158016 Call Options - BNP PARIBAS LONDON

S&P 500 ..oviiiiiiiinnns LIABILITY HEDGE ...... Exhibit 5 ... [Equity/Index |....cccooerriiinnrnnn. ROMUWSFPUBMPROBKSP83 [ 10/06/2022 |. 10/06/2023 |........eveeeen ... 50,422,349 |.. 3744.52000000 |...... 5,712,348 |.vvveeeeeinn [ (1,392,874)...... 2,973,551 | e 1,506,728 [ooveeeiiiieeee o o (1,392, 874). e [ | i 0003 ............
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1 2 3 4 5 6 7 8 9 10 11 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative
Prior Current
Description Year(s) | Year Initial
of Item(s) Strike Initial Cost Cost of Credit Hedge
Hedged, Price, of Un- Un- Total Current [ Adjustment Quality |Effectiveness|
Used for Type(s) Date of Rate or discounted | discounted Book/ Unrealized | Foreign Year's to Carrying of at Inception
Income Schedule/ of Maturity | Number Index Premium Premium Current Adjusted Valuation | Exchange (Amorti- Value of Refer- and at
Generation Exhibit Risk(s) Exchange, Counterparty Trade or of Notional Received | (Received) | (Received) Year Carrying Increase/ | Change in zation)/ Hedged Potential ence | Quarter-end
Description or Replicated Identifier (a) or Central Clearinghouse Date | Expiration| Contracts Amount (Paid) Paid Paid Income Value Code | Fair Value | (Decrease) | B./A.C.V. | Accretion ltem Exposure | Entity (b)
MORGAN STANLEY &
158019 Call Options - CO. INTERNATIONAL
S&P 500 ...eevriinnns LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [PLC ........cceeeeeeee 4PQUHN3JPFGFNF3BB653 | 10/06/2022 |. 10/06/2023 |....evvvueveeen fennnns 62,196,830 |.. 3744.52000000 |...... TABTT0 | [ (1,739,467)...... 3,713,469 | ...covvnnns fennnnn 2,075,985 [ueneeeeeeneeees feeeeneeeeeeenenn s (1,789,467 )[.ceeeeeeeeeeeee Joeeeeeeeeeeee | e 0003 .evvvennnnes
MORGAN STANLEY &
158030 Call Options - CO. INTERNATIONAL
S&P 500 ... .. |LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [PLC .. 4PQUHN3JPFGFNF3BB653  |. 10/06/2022 |. 10/06/2023 |.... P F 38,120,554 |.. 3744.52000000 |...... 4,323,710 (1,054,274)...... 2,250,698 |...covvnnnn feunnnn 1,266,521 |... P (1,054,274)|..
MORGAN
158038 Call Options - CO. INTERNATIONAL
S&P 500 ...cevviinenns LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [PLC ........cceeeeeee 4PQUHN3JPFGFNF3BB653 | 10/06/2022 |. 10/06/2023 |....evvvuneveeen fennnns 43,939,507 |.. 3744.52000000 |...... 5,045,770 |oveeneeeeeennan [oeees (1,230,339)|....... 2,626,565 | ....cvuunns fonnnnn 1,970,553 [.eeeeeeeeeeee e s (1,230,339)]-ceeeeeeeeeies Joeeemmmeeeeeenen [ eeviis 0003 .evvvennnnes
MORGAN STANLEY &
158041 Call Options - CO. INTERNATIONAL
S&P 500 ....ovvninnnnnnns LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [PLC ..........cccene 4PQUHN3JPFGFNF3BB653 | 10/06/2022 |. 10/06/2023 |......evvnvvvven founnns 47,710,974 |.. 3744.52000000 |...... 5,327,648 |..eeveeiiiinin o (1,299,070)...... 2,773,296 | .oevvvennnn fennnnn 2,228,872 |.covveeieiiinin oo | [Qieic 1 7/0)) R R [N 0003 ..ovvvnnnnne
MORGAN STANLEY &
158061 Call Options - CO. INTERNATIONAL
S&P 500 ...eevvninnens LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [PLC ........cceeeeeeee 4PQUHN3JPFGFNF3BB653 | 10/06/2022 |. 10/06/2023 |...cevveuneveeen feunnnn 65,354,199 |.. 3744.52000000 |...... 7,345,061 |.eeeeeeeenne [oees (1,790,987)|...... 3,823,456 | ..ccvvunnns feunnnn 4,515,392 |.eeeeeeeeeee oo | (1,790,987 eeeeeeeeeeee Joemeeeeeeeieee | e 0003 .evvvennnnns

158073 Call Options -
S&P U.S. Retiree

Spending Index ........ LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index |UBS AG ............... BFMBT61CT2L1QCEMIKS0  [. 10/06/2022 |. 10/06/2023 |......vvvvveeen |oennne 10,955,312... 498.42000000 |......... 632,121 |eeeeeeiiiiiieeeis | (154,134)\......... 329,050 |.uveeeeeen e 715,696 [oveveeeeiiienns oo e (154, 134)]. v o | eeeeiins 0003 ............
158074 Call Options -

S&P 500 ..evviiiiiiiines LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index |CITIBANK N.A. ..... E570DZWZ7FF32TWEFA76 |. 10/06/2022 |. 10/06/2023 |.....cevvvveeeen |oennne 18,551,640 |.. 3744.52000000 |......... N1 I PO R (85,947)......... 183,483 [...oooeunns fernennne 653,179 |- [ oo (G187 A IR [PUUTTRN 0003 ............
158075 Call Options -

S&P Equal Weight BNP PARIBAS LONDON

Energy ...cocoeeeerenns LIABILITY HEDGE ...... Exhibit 5 ... [Equity/Index |....cccocoriiiunnnnnnnns ROMUNSFPUBMPROBKSP83 [ 10/06/2022 |. 10/06/2023 |......eevveeeens |onnne 42,815,454 ..1110.16000000 |...... 2,680,247 | [ (653,540)....... 1,395,197 |.eveeeeees o 3,663,409 |-..eeeeeeeeiies e o (653,540)]....ceveeeeeiinn foereeeeeeeeies | eeeiinens 0003 ............
158076 Call Options - BNP PARIBAS LONDON

SEP 500 ...eeeiiiiiians LIABILITY HEDGE ...... Exhibit 5 ... [Equity/Index |....cccocoriiiunnnnnnnns ROMUNSFPUBMPROBKSP83 [ 10/06/2022 |. 10/06/2027 |.....eevveeveen |oeunen 2,932,137 |.. 3744.52000000 |........ 137,810 [ [ (6,717)|......... 124,603 [ ..o [ 43,282 | | s (8,717)]- e oo | e 0003 ............
158083 Cal | Options - BNP PARIBAS LONDON

SEP 500 ...oeeiiiiiiens LIABILITY HEDGE ...... Exhibit 5 ... [Equity/Index |....cccccoriiiunnnnnnnns ROMUWSFPUBMPROBKSP83 [ 10/06/2022 |. 10/05/2029 |....eeevvveeeees feennne 2,188,606 |.. 3744.52000000 |......... 108,585 [.ceeeieeeeees [eeeis (3,780)......... 101,128 [ .o [ (22,927 eveeeeeeeee Joeeeieieeeeees oo (3,780)].veeeeeeeien Joeieeeeeeceies | eeeeiiees 0003 ............

X-CHANGE F INANCIAL
ACCESS / MORGAN
158086 Call Options - STANLEY/CLEARED
SPDR Gold shares ..... LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index | THROUGH CBO ........ OR7GPTSO7KV3UQJZQ078 . 10/06/2022 |. 10/06/2023 |......eeveeeeens |-enee 35,198,415 ... 159.63000000 |...... 3,230,585 [c.oeeeeiiiieeee [ (789,926)|...... 1,686,359 [..cuvveees |onne 1,791,725 |t o o (789,926))..cceivieeeeees | | e 0003 ............
X-CHANGE F INANCIAL
ACCESS / MORGAN

158094 Call Options - STANLEY/CLEARED

S&P 500 ..oeeiiiiiinn LIABILITY HEDGE ...... Exhibit 5 ... [Equity/Index | THROUGH CBO ........ OR7GPTSO7KV3UQJZQ078  |. 10/06/2022 |. 10/06/2023 |................ |eeeee 47,180,952 |.. 3744.52000000 |...... 3,915,130 | [ (954,648)|....... 2,038,013 |.ccoeeeees [ 1,791,942 | oo s (954,648)]......ceeeeeieiins foieeeeee s | e 0003 ............

158110 Call Options -

SEP 500 ...eeeieiiiiins LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index |BARCLAYS BANK PLC ~ GSGSEF7VJP5I70UK5573 . 10/06/2022 |. 10/06/2023 |.....eevvveeers |onnne 38,412,021.. 3744.52000000 |...... 2,612,300 [...oeeeeeiiiiins [ (636,972)...... 1,359,827 |.vvveeeees o 1,008,701 [oeeeeiiiieee [ | (636,972)....ceeeeeeees Jeeeeeiieeeeeen | e 0003 ............

158130 Call Options -

iShares U.S. Real JPMORGAN CHASE

Estate .......cccceeeenne LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index |BANK, N.A. ......... 7THBGLXDRUGQFUS7RNES7 [ 10/06/2022 |. 10/06/2023 |.....evvvvveeen |oennne 23,483,135 ... 80.52000000 |...... 2,498,950 [....uuuuniiiiiinnn freens (609,333)|...... 1,300,823 | .cevvieees | LSTRLCICN RN IO R (809,333)]...cvvveeeeiiinns foonnrneeeeeiiiies | eeeeiiens 0003 ............

158140 Call Options - ROYAL BANK OF

Ishares MSCI EAFE .... |LIABILITY HEDGE ...... Exhibit 5 ... [Equity/Index |CANADA ............... ES7IP3USRHIGC71XBU1T  [. 10/06/2022 |. 10/06/2023 |....cevvvvveeees [oeennne 1,677,140 ..... 57.75000000 |......... 147,675 oo e (36,000).......... 76,872 | .eeeeeeis [ 88,948 [ [ [ [RIHVV)) A PR

158141 Cal | Options - BNP PARIBAS LONDON

SE&P 500 ..evviiiiiiiines LIABILITY HEDGE ...... Exhibit 5 ... [Equity/Index |.....ccccmeinniiin. ROMUWSFPUBMPROBKSP83 [ 10/06/2022 |. 04/05/2024 |.......eevevenn |oennnnd 6,051,642 .. 3744.52000000 |......... 846,625 |..ooveeeiiiiiiinns | (137,751)......... 575,767 [.eeerreens oo 153,188 | o o (137,751 | | e 0003 ............

158143 Cal| Options - BANK OF AMERICA,

S&P 500 ..evviiiiiiiines LIABILITY HEDGE ...... Exhibit 5 ... [Equity/Index |[N.A. ...ccooeeinins BATYDEBBGKMZO031MB27  [. 10/06/2022 |. 10/06/2023 |.....evvvvveeen |oennne 63,435,360 |.. 3744.52000000 |..... 10,301,901 [evvvvvrrviiiiiinns oo (2,511,971))...... 5,362,634 [...ccoeunis [ 990,217 |eeveiiiiiiiiiiies [ [ (2,511,971)] e foiieeeeeciiiis | oo 0003 ............
MORGAN STANLEY &

158151 Call Options - C0. INTERNATIONAL

S&P 500 ... .. [LIABILITY HEDGE ...... Exhibit 5 ... [Equity/Index 4PQUHN3JPFGFNF3BB653 | 10/06/2022 |. 10/06/2023 |.... P 49,799,100 |.. 3744.52000000 |...... 5,675,764 (1,383,953)...... 2,954,507 |... ....795,877 |... I (1,383,953)|..

158397 Call Op

SEP 500 ...eeeiiiiiians LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index KB1H1DSPRFMYMCUFXTO9  [. 10/14/2022 |. 10/13/2023 |.....oeevveveen |oeneien 1,552,292 .. 3583.15000000 |......... 129,338 [ceeeeeeiiicees [ (31,624).......... 69,999 [...ccvnnes oo 204,721 | | s (31,624)).ccieeeeee feeeiiieeeeeei | e 0003 ............

158672 Call Options -

SPDR Gold shares ..... LIABILITY HEDGE ...... Exhibit 5 ... [Equity/Index |BANK, N.A. ......... THBGLXDRUGQFUS7RNES7 . 10/20/2022 |. 10/20/2023 |...........cce. e 28,796,103 |.... 151.45000000 |...... 2,782,961 | [ (678,585)(....... 1,555,408 |...ccoeennn | 1,638,521 [..evveeiiiiiiiinns oo [ (678,585)]...eeeeeees Jeeeeiieeeeeen | e 0003 ............

158690 Call Options -

iShares U.S. Real JPMORGAN CHASE

Estate .................. LIABILITY HEDGE ...... Exhibit 5 ... [Equity/Index [BANK, N.A. ......... 7HBGLXDRUGQFUS7RNES7 . 10/20/2022 |. 10/20/2023 |.......vvveeenee ... 19,002,747]..... 78.33000000 {...... 2,090,320 f...vvveeeeiiinins founn (509,694)...... 1,168,288 |....cccoen o 763,780 fovvveeeeiiiiiees o o (509,694)]...vvvvereeeaninn foviiiiiiiiiiiis | e 0003 ............
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1 2 4 5 6 7 8 9 10 11 12 13 14 15 16 17 18 19 20 21 23
Cumulative
Prior Current
Description Year(s) | Year Initial
of Item(s) Strike Initial Cost Cost of Hedge
Hedged, Price, of Un- Un- Total Current | Adjustment Effectiveness
Used for Type(s) Date of Rate or discounted | discounted Book/ Unrealized | Foreign Year's to Carrying at Inception
Income of Maturity | Number Index Premium Premium Current Adjusted Valuation | Exchange (Amorti- Value of and at
Generation Risk(s) Exchange, Counterparty Trade or of Notional Received | (Received) | (Received) Year Carrying Increase/ | Change in zation)/ Hedged Potential Quarter-end
Description or Replicated (a) or Central Clearinghouse Date | Expiration| Contracts Amount (Paid) Paid Paid Income Value Code | Fair Value | (Decrease) | B./A.C.V. | Accretion ltem Exposure (b)
158703 Call Options - ROYAL BANK OF
Ishares MSCI EAFE .... |LIABILITY HEDGE ...... Equity/Index |CANADA ............... ES7IP3USRHIGC71XBUT1  |. 10/20/2022 |. 10/20/2023 |.....evvvvvvvnnn fennnnns 2,086,526 |.....56.96000000 |.......... 82,678 [.eeeiiiinieieens Jevnennns (20, 160)|.......... 46,209 (2080 [C10)) R A
158715 Call Options -
S&P 500 ....ovvninnnnnnns LIABILITY HEDGE ...... . |Equity/Index |BARCLAYS BANK PLC ~ GSGSEF7VJP5I70UKS573 |. 10/20/2022 |. 10/20/2023 |.......eevvvvven founnns 59,553,688 |.. 3665.78000000 |...... 6,892,410 [o.vvvneeiiinnnnn o (1,680,615)f...... 3,852,196 | ..evvvvnnnn [eunnnn 3,839,790 [ovevneeiiiiines [oeveiniineeeeens (1,680,615)].ccevveneiiiinnns [ 0003 ..ovvvnnnnne
158720 Cal| Options - BNP PARIBAS LONDON
S&P 500 ....oevvennnnnns LIABILITY HEDGE ...... . |Equity/Index [..oooverreniiiniinnnnnns ROMUWSFPUBMPROBKSP83  |. 10/20/2022 |. 10/20/2023 |.......evvvvvven feunnns 29,295,136 |.. 3665.78000000 |...... 2,079,662 |....eveeviniens |oeeeee (507,006)f...... 1,162,331 [ oo | L STVA (V) R FOPRN [RSIOZA0EE L) R FRN 0003 ..ovvvnnnnne
158726 Call Options -
S&P 500 ....oevvennnnnns LIABILITY HEDGE ...... . |Equity/Index |BARCLAYS BANK PLC ~ GSGSEF7VJP5I70UKS573 |. 10/20/2022 |. 10/20/2023 |.......eevvvvven founens 39,211,139 .. 3665.78000000 |...... 4,626,914 |..oeneiiiinninn o (1,128,207)f...... 2,586,001 [....ceeeens fonnnns 3,227,049 |.ovvvneieiiinnn oo (1,128,207)fceeveveneeeees [ 0003 ..ovvvnnnnns
158729 Call Options -
S&P 500 ....cevvennnnnnns LIABILITY HEDGE ...... . |Equity/Index [CITIBANK N.A. ..... ES70DZNZ7FF32TWEFA76 |. 10/20/2022 |. 10/20/2027 |.......eevuevrns |ovnnnnnd 6,530,815 .. 3665.78000000 |......... 321,316 |ovveeieiiiiins [ (15,661)......... 292,985 | .eeeeriinn [ A VT I R KN [QESTCICR D A, 0003 ..ovvvnnnnns
158732 Cal | Options - BNP PARIBAS LONDON
S&P 500 ....cevnennnnnns LIABILITY HEDGE ...... . |Equity/Index [..coooevreniiiniinnnnnns ROMUWSFPUBMPROBKSP83 | 10/20/2022 . 10/19/2029 |....evvnvvvvvnnn fonnnns 3,668,206 |.. 3665.78000000 |......... 186,345 [o.eveiiiiinees Jovviinnnns (6,489)........ 174,607 | coveeei [ [ReECTRSI-C) R KPR RN [(CT1-tc) R FN 0003 ..ovvvnnnnns
X-CHANGE F INANCIAL
ACCESS / MORGAN
158743 Call Options - STANLEY/CLEARED
S&P 500 ....oevvennnnnns LIABILITY HEDGE ...... . |Equity/Index | THROUGH CBO ........ 9R7GPTSO7KV3UQJZQ078  |. 10/20/2022 |. 04/19/2024 |.....evvvvvvnnn founnnnns 5,498,670 .. 3665.78000000 |........ 780,810 |oeveveeeeeiiinnnn oo (127,042)|......... 550,992 | .coeveiinn [ 148,424 | | [QVZ410 7)) R EN 0003 ..ovvvnnnnne
X-CHANGE F INANCIAL
ACCESS / MORGAN
158752 Call Options - STANLEY/CLEARED
S&P 500 ....cevvennnnnnns LIABILITY HEDGE ...... . |Equity/Index | THROUGH CBO ........ 9R7GPTSO7KV3UQJZQ078  |. 10/20/2022 |. 10/20/2023 |......evvnvvvven feunnnn 59,019,058 |.. 3665.78000000 |...... 6,881,623 |....ovvunniieinnnn founnn (1,677,985)f...... 3,846,167 [...oeeeees [oennne 932,718 |eveeieiiiiines [ (1,677,985)[..ccevvenneeeenn [ornieieiiiiis 0003 ..ovvvnnnnns
X-CHANGE F INANCIAL
ACCESS / MORGAN
158755 Call Options - STANLEY/CLEARED
S&P 500 ....cevnennnnnnns LIABILITY HEDGE ...... . |Equity/Index | THROUGH CBO ........ 9R7GPTSO7KV3UQJZQ078  |. 10/20/2022 |. 10/20/2023 |......evvvvvveen feunnnn 73,315,600 |.. 3665.78000000 |...... 8,503,292 |...covunniiiiiinnn fonnnn (2,073,406))...... 4,752,525 [ ..oeeeennns | 1,495,549 |.evenniiiiiinns [ (2,073,406)[.....ccvvvnvenenn forrieeiinninnns 0003 ..ovvvnnnnne
158769 Call Options -
S&P Equal Weight JPMORGAN CHASE
Energy «oeeeeveeeereennes LIABILITY HEDGE ...... . |Equity/Index |BANK, N.A. ......... 7HBGLXDRUGQFUS7RNES7  |. 10/20/2022 |. 10/20/2023 |.....evvueveeen feunnnn 38,430,560 |... 1103.30000000 |...... 2,505,673 |ueeeeeeenneees foeeeee (610,972)...... 1,400,431 [.oeeienns oo 3,416,650 [...eeeeeeenenes [oeeeeeneeeeeeee (610,972)[-. e eeeeeeeeeeee Joeeenee e 0003 .evvvennnnes
158771 Call Options -
S&P U.S. Retiree
Spending Index ........ LIABILITY HEDGE ...... . |Equity/Index |UBS AG ..........en... BFM8TE1CT2L1QCEMIKS0  |. 10/20/2022 |. 10/20/2023 |....evvvnvvvnnn fennnnns 8,641,892 ... 496.73000000 |......... 532,34 | feeeenns (129,804)|......... AT I 610,340 [.ooeeiiiniiiiies e [ IR (03 R EN 0003 ..ovvvnnnnns
MORGAN STANLEY &
158774 Call Options - CO. INTERNATIONAL
S&P 500 ...eevriinnns LIABILITY HEDGE ...... . |Equity/Index [PLC .....ccovvuunnnnns 4PQUHN3JPFGFNF3BBE53 | 10/20/2022 |. 10/20/2023 |.....evveeveeen feunnnn 17,015,922 .. 3665.78000000 |......... 318,198 [ e (77,588)|......... 177,842 [ e o 438,455 | [ (77,588 eeeeeeeeeeeen [ eeeeeins 0003 .evvvennnnes
X-CHANGE FINANCIAL
ACCESS / MORGAN
158776 Call Options - STANLEY/CLEARED
S&P 500 ...cevviinnnns LIABILITY HEDGE ...... . |Equity/Index | THROUGH CBO ........ 9R7GPTSO7KV3UQJZQ078  |. 10/20/2022 |. 10/20/2023 |.....evvueeeaen feunnnn 43,989,360 |.. 3665.78000000 |...... 5,018,883 |..cevvenieeeeennn fennen (1,223,782)...... 2,805,074 [..eeeneeees fonneee 1,218,946 [..oeeeeeeeeees | (1,223,782)].cceeeeeeeeeei foeeeeeniieeeees 0003 .evvvennnnes
X-CHANGE FINANCIAL
ACCESS / MORGAN
158792 Call Options - STANLEY/CLEARED
S&P 500 ...eevriinnns LIABILITY HEDGE ...... . |Equity/Index | THROUGH CBO ........ 9R7GPTSO7KV3UQJZQ078  |. 10/20/2022 |. 10/20/2023 |.....evvueeeaen feunnnn 79,914,004 |.. 3665.78000000 |...... 9,316,110 |.oeeeeeeeeeeenns fenenn (2,271,600)|...... 5,206,812 [..oeuneeees fonnene 2,629,925 |.eeeeeeeeeeeenn [ (VA7 C00)) EN T 0003 .evvvennnnes
X-CHANGE FINANCIAL
ACCESS / MORGAN
158810 Call Options - STANLEY/CLEARED
S&P 500 ...cevviinnnns LIABILITY HEDGE ...... . |Equity/Index | THROUGH CBO ........ 9R7GPTSO7KV3UQJZQ078  |. 10/20/2022 |. 10/20/2023 |.....evvuevaeen feunnnn 31,892,286 |.. 3665.78000000 |...... 3,702,651 |oueeeeeeeeieees foeeeeee (902,838)|...... 2,069,427 | ..covvunnns feunnnn 1,076,668 [.....ceeeemneeees [oeeemnnniaeeeeens (902,838)[.. e eeeeeenneeee Joemnnneeeeeennnas 0003 .evvvennnnes
X-CHANGE FINANCIAL
ACCESS / MORGAN
158821 Call Options - STANLEY/CLEARED
S&P 500 ...eevriinnns LIABILITY HEDGE ...... . |Equity/Index | THROUGH CBO ........ 9R7GPTSO7KV3UQJZQ078  |. 10/20/2022 |. 10/20/2023 |.....evvuevaeen feunnnn 50,221,186 |.. 3665.78000000 |...... 5,619,803 |..eeneeeeeenie [oees (1,370,308)|...... 3,140,931 | .coevvnnnns fennnnn 1,899,749 [ | (1,370,308)[ e eeeeeeeeeeen [ eeeeeeens 0003 .evvvennnnes
X-CHANGE FINANCIAL
ACCESS / MORGAN
158828 Call Options - STANLEY/CLEARED
S&P 500 ...eevriinnns LIABILITY HEDGE ...... . |Equity/Index | THROUGH CBO ........ 9R7GPTSO7KV3UQJZQ078  |. 10/20/2022 |. 10/20/2023 |.....evvuevaeen feunnnn 58,285,902 |.. 3665.78000000 |...... 6,796,137 | eeeeeeeeeeeeenn [ (1,657, 140)|...... 3,798,389 | ...covunnns feunnnn 2,747,795 | e o (1,657,140 .. eeeeeeeeeeeee [ 0003 .evvvennnnes
159728 Call Options -
S&P 500 ...cevriinnnns LIABILITY HEDGE ...... . |Equity/Index |BARCLAYS BANK PLC ~ GSGSEF7VJP5I70UK5573 |. 11/04/2022 |. 11/06/2023 |.....eevueeveeen feunnnn 39,822,474 .. 3770.55000000 |...... 4,481,240 |oeeeneeeeeene [ (1,086,731)|...... 2,698,512 | ..ccevunnns fennnnn 1,023,892 [..eeeeeieeeees | (1,086, 731)]+ceeveeeeeeeennn foreeeeeiieeees 0003 .evvvennnnns
159745 Call Options -
S&P 500 ...ieeviiiienns LIABILITY HEDGE ...... . |Equity/Index |BARCLAYS BANK PLC  GSGSEF7VJP5170UK5573 |. 11/04/2022 |. 11/06/2023 |.....eeveeeeeeee fovnnns 43,403,478 |.. 3770.55000000 |...... 5,007,355 |.uuueeeenniies foeees (1,214,318)]...... 3,015,328 | . covvnenns |onnnns 1,253,775 [ | (1,214, 318)f- ..o e 0003 .oovvunnnnns
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1 2 3 4 5 6 7 8 9 10 11 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative
Prior Current
Description Year(s) | Year Initial
of Item(s) Strike Initial Cost Cost of Credit Hedge
Hedged, Price, of Un- Un- Total Current [ Adjustment Quality |Effectiveness|
Used for Type(s) Date of Rate or discounted | discounted Book/ Unrealized | Foreign Year's to Carrying of at Inception
Income Schedule/ of Maturity | Number Index Premium Premium Current Adjusted Valuation | Exchange (Amorti- Value of Refer- and at
Generation Exhibit Risk(s) Exchange, Counterparty Trade or of Notional Received | (Received) | (Received) Year Carrying Increase/ | Change in zation)/ Hedged Potential ence | Quarter-end
Description or Replicated Identifier (a) or Central Clearinghouse Date | Expiration| Contracts Amount (Paid) Paid Paid Income Value Code | Fair Value | (Decrease) | B./A.C.V. | Accretion ltem Exposure | Entity (b)
159748 Call Options -
S&P 500 ....cevnennnnnnns LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [BARCLAYS BANK PLC ~ GSGSEF7VJP5I70UK5573 |. 11/04/2022 |. 11/06/2023 |......eevvvvvven feunnns 54,126,322 |.. 3770.55000000 |...... 6,206,978 |..coovvnniieininn [ (1,505,234)...... KVETAVA T P R LICICICIR: (0N R RPN N (1,505,234)].ccvveiiiiininns [
159760 Call Options -
S&P 500 ....ovvninnnnnnns LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [BARCLAYS BANK PLC ~ GSGSEF7VJP5I70UK5573 |. 11/04/2022 |. 11/06/2023 |......eevvvvvven feunnns 57,070,214 .. 3770.55000000 |...... 6,543,353 |..covvnniiniiinnn [ (1,586,808)f...... 3,940,275 | .oeevvennnn fennnnn 1,881,629 |.covvenieeiiiiin [ e (1,586,808)]...cvvvneeeeinnnn forriviiiiiiiiii | e 0003 ..ovvvnnnnne
159769 Call Options -
S&P Equal Weight WELLS FARGO BANK,
Energy «oeeeeveeeereennes LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [N.A. .....cccocoeeee KB1H1DSPRFMYMCUFXTO9  |. 11/04/2022 |. 11/06/2023 |....evvuuneveeen feunnnn 45,692,708 |.. 1115.53000000 |...... 3,024,857 |oueeeeeeeeieees |eeeeeee (733,549)|...... 1,821,508 [..oevevvns |oeeee 3,699,650 [...eeeeeeennnes [oeeereeiieeeeeeen fens (783,549). e foeeeeee | e 0003 .evvvennnnns

159771 Call Options -
S&P U.S. Retiree

Spending Index . . |LIABILITY HEDGE ...... Exhibit 5 ... [Equity/Index [UBS AG . . BFMBTG1CT2L1QCEMIKS0 . 11/04/2022 |. 11/06/2023 |.... R O 13,151,244 ... 503.66000000 |.........825,882 (200,282)|.........497,329 | ... ....778,940 |... J) (200,282)|..

159794 Call Options -

S&P 500 ..evviiiiiiiiies LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index |BARCLAYS BANK PLC ~ GSGSEF7VJP5I70UKS573 . 11/04/2022 |. 11/06/2023 |....evvvvveeee |oennne 45,374,370 |... 3770.55000000 |...... 4,908,605 |.....ceeeeeeeeens [ (1,190,370)f...... 2,955,863 [.....ccunns fonnns 1,561,690 [ooooeeeiiniiennn [ | (1,190,370)]...vveeeeeeinns fomnvveeeeeciiiis | eeeeiies 0003 ............
159810 Call Options -

S&P 500 .... .. |LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index |BARCLAYS BANK PLC ~ GSGSEF7VJP5I70UK5573 |. 11/04/2022 |. 11/06/2023 |.... R O 53,563,142 |.. 3770.55000000 |...... 6,178,318 (1,498,284)...... 3,720,459 [ ..oooonis fenns 2,204,288 |... I (1,498,284)...cccevnninenn [ [ il 0003

159815 Call Op

SE&P 500 ..evviiiiiiiines LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index |BARCLAYS BANK PLC ~ GSGSEF7VJP5I70UKS573 . 11/04/2022 |. 11/06/2023 |....cevvvveeeee |oennne 50,254,079 |... 3770.55000000 |...... 5,797,586 |..cooeeveeenenens fonne (1,405,947))...... 3,491 171 | | 2,271,887 |oeeeiiieieeees | o (1,405,947 )..ccooeiiiiiinn [ [ s 0003 ............
159820 Call Options -

SE&P 500 ..evviiiiiiiines LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index |BARCLAYS BANK PLC ~ GSGSEF7VJP5I70UKS573 . 11/04/2022 |. 11/06/2023 |....evvvveeeen |oenne 53,526,169 |.. 3770.55000000 |...... 5,982,495 [....oinns [ (1,450,796))...... 3,602,538 [....ccounns fennns 2,805,704 |..evveeeneiiiiin o [ (1,450,796)]....vvveeeeeannns foonnvneeneeiiiiis | eeeeniins 0003 ............
159831 Call Options -

S&P 500 ..evviiiiiiiines LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index |BARCLAYS BANK PLC ~ GSGSEF7VJP5I70UKS573 . 11/04/2022 |. 11/06/2023 |....evvvvveeee |oennne 76,202, 158 |.. 3770.55000000 |...... 8,791,372 e [ (2,131,967))...... 5,293,987 [...ccoeunn fennnns 5,731,518 | o [ (2,131,967)] v [ | eeeeiies 0003 ............
159834 Cal | Options - JPMORGAN CHASE

S&P 500 ..evviiiiiiiiies LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index |BANK, N.A. ......... THBGLXDRUGQFUS7RNES7 [ 11/04/2022 |. 11/05/2027 |...evvvvvveean |oenene 11,680,363 |... 3770.55000000 |......... 1SN ) A R (24,182)f......... 456,746 [ .coonreens | 823,465 |- [ s (PZ 0175 F I DU 0003 ............
159838 Call Options - JPMORGAN CHASE

S&P 500 ..evviiiiiiiines LIABILITY HEDGE ...... Exhibit 5 ... [Equity/Index |BANK, N.A. ......... 7THBGLXDRUGQFUS7RNES7 [ 11/04/2022 |. 11/06/2029 |....vvvvvveeienn |oennnes 7,664,623 |.. 3770.55000000 |......... 344,908 |..oovveiiiiiiiiins | (11,996)f......... 325,230 |.uveeeeeen e 467,377 [ [ [ (11,996 [ [ il 0003 ............

X-CHANGE FINANCIAL
ACCESS / MORGAN
159842 Cal | Options - STANLEY/CLEARED
SE&P 500 ..uvviiiiiiiis LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index | THROUGH CBO ........ OR7GPTSO7KV3UQJZA078 [ 11/04/2022 |. 05/06/2024 |......eevvevenn |oennns 8,295,210 .. 3770.55000000 |...... 1,154,692 | | (187,191)f......... 847,615 |.oeeeeeeee [ AL IO PR IR (187,491 o | s 0003 ............
X-CHANGE FINANCIAL
ACCESS / MORGAN
159850 Call Options - STANLEY/CLEARED
S&P 500 ..eviiiiiiiniis LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index | THROUGH CBO ........ OR7GPTSO7KV3UQUZA078  [. 11/04/2022 |. 11/06/2023 |...eevvvvvneean |oenee 82,197,990 |.. 3770.55000000 |...... 9,271,976 | [ (2,248,517)|...... 5,583,307 | | 1,241,445 | oo o s (2,288,517 ). [ [ s 0003 ............
X-CHANGE FINANCIAL
ACCESS / MORGAN

159852 Cal | Options - STANLEY /CLEARED
S8P 500 ..o . |Equity/Index | THROUGH CBO ........ 9R7GPTSOTKV3UQJZQO78 . 11/04/2022 | 11/06/2023 |.vvevevenvavenns fervene 47,885,985 .. 377055000000 |...... 5,393,462 (1,307,951)|...... 3,247,834 [ .oeovrene [ 768,528 |-.evveveiereins (1,307,951)[. v [
159862 Call Options WELLS FARGO BANK,

SPOR Gold shares ..... . |Equity/Index |NA. wovreeiinnene KB1HIDSPRFMYMCUFXTO9 . 11/04/2022 |. 11/06/2023 |.veveveevavenns fernene 31,555,802 ... 156.47000000 |...... 2,986,410 (724,225)|....... 1,798,356 | ..cvcvenne [onnen 1,633,540 |-voveneerenennne [R2237255 S R
159884 Call Options

iShares U.S. Real WIELLS FARGO BANK,

Estate ..cooeevereeeennns . |Equity/Index |NA. wovoveernenee KB1HIDSPREMYMCUFXTO9 . 11/04/2022 |. 11/06/2023 |..uvevenvevenes fervene 24,921,677 |......82.65000000 |...... 2,569,620 (623,150)|....... 1,547,374 | oo [ 809,615 |-veuverriereians (623,150). v [oeeeieeeieeins
159894 Cal | Options ROYAL BANK OF

Ishares MSCI EAFE ... . |Equity/Index |CANADA ............... ES7IP3USRHIGCT1XBUTT . 11/04/2022 . 11/06/2023 |..vevvveerne fornnnen 1,536,737 |......60.75000000 116,000 [ovvvveneeveens [ (28,131))- v 69,853 [.vovevervs [rreianns 47,805 [eveneeeieees [ o (28,131)]1veveeereeeies [
159900 Call Options JPUORGAN CHASE

S8P 500 ..o . |Equity/Index |BANK, N.A. ......... THGGLXORUGOFUSTRNED7 . 11/04/2022 |. 11/06/2023 |.vevevenvavenes fervene 40,610,293 |... 377055000000 |.......... 649,765 (157,572)|.......... 399,275 | cvvveeens [ 1,089,007 [+vverereeeinns (157,572)f v envevenreienes [
159907 Call Options

S8P 500 ..o . |Equity/Index |BARCLAYS BANK PLC  GSGSEF7VJP5IZOUKSS73 . 11/04/2022 | 11/06/2023 |.eeeveveuvevenes fervene 57,344, 121].. 3770.55000000 |...... 6,615,877 (1,604,395)|......3,983,948 | ..covenens fennne 1,289,919 |ovoveivennne (1,604,395)]. v foeeeeeeieeeienes
159911 Call Options

S8P 500 ..o . |Equity/Index |UBS AG ............... BFMTBICT2L10CEMIKS0 . 11/04/2022 |. 11/06/2023 |.veuvevenvevenns fervene 21,552,501 ... 3770.55000000 |......... 362,082 (87,807)......... 218,038 |.vevevens fornennne 046,541 v (87,807)|.veeveveneerenes [
160252 Call Options WIELLS FARGO BANK,

S8P 500 ..o . |Equity/Index |NA. wovoveernenee KB1HIDSPREMYMCUFXTO9 . 11/11/2022 | 11/11/2023 |.evvevrverres [oeee 1,236,181 .. 3742.94162740 131,801 [ovevriererierens foreeenns (32,138)).cvnee 81,608 |.cveneevens forrennns 117,029 [ [ o [CZIRK::)) IR R
160843 Call Options BNP PARIBAS LONDON

S8P 500 ..o . |Equity/Index | .ooeirieiriiiiiins ROMUWSFPUBNPROBKSPS3 . 11/18/2022 |. 11/19/2027 |.vevvenvavenes fennne 12,068,585 |.. 3965.34000000 |......... 582,913 |- [ (28,396)|......... 540,797 | ovenveiens forenne 499,742 [ [ o [CLTT)) ISR S
160847 Call Options BNP PARIBAS LONDON

S8P 500 L.veiiiiniaine . [Equity/Index | .oooiiiiiiiiiins ROMUWSFPUBMPROSKSPS3 |, 11/18/2022 |. 11/20/2029 |...vovvvcvven foennenes 7,589,428 .. 3965.34000000 |.......... 380,230 [.eveveieiiieies [ (13,224) 360,617 |.evevnnae (105,949 ..oveveveees | o (13,228)) v oo,
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1 5 6 7 8 9 10 12 13 14 15 17 18 19 20 21 22 23
Current
Year Initial
Strike Cost of Credit Hedge
Price, Un- Total Current [ Adjustment Quality |Effectiveness|
Date of Rate or discounted Book/ Unrealized | Foreign Year's to Carrying of at Inception
Maturity | Number Index Premium Current Adjusted Valuation | Exchange (Amorti- Value of Refer- and at
Exchange, Counterparty Trade or of Notional Received (Received) Year Carrying Increase/ | Change in zation)/ Hedged Potential ence | Quarter-end
Description or Central Clearinghouse Date | Expiration| Contracts Amount (Paid) Paid Income Value Code (Decrease) | B./A.C.V. | Accretion ltem Exposure | Entity (b)
160852 Call Options
S&P Equal Weight WELLS FARGO BANK,
Energy «oeeeeveeeereenns NA e KB1H1DSPRFMYMCUFXTO9  |. 11/18/2022 |. 11/20/2023 |.......eeeeveeen feunnnn 39,938,226 |.. 1138.09000000 |...... 2,643,911 |..ceveereeeennnnn (641,166)|...... 1,692,967 [..oovvevnn |oeennn 2,633,318 [ [ (641,166)]....evvneeeeeennn feoeeeeeemmiiieeeee | veveeennnn [0003 LLeeeieeieee
X-CHANGE FINANCIAL
ACCESS / MORGAN
160853 Call Options STANLEY/CLEARED
SPDR Gold shares ..... THROUGH CBO ........ 9R7GPTSO7KV3UQJZQ078  |. 11/18/2022 |. 11/20/2023 |....eeveeeeeaen fennnnn 29,725,454 ... 162.79000000 |...... 2,729,714 |....ccovvennneenns (661,974)|...... 1,747,900 [ .ooevvennn e 1,828,695 [ [ (661,974)..ceeeeeneeeeee |oemneeeeeennes | e |0008 e
160854 Call Options
S&P U.S. Retiree
Spending Index . . UBS AG . . BFMBT61CT2L1QCEMIKS0 |. 11/18/2022 |. 11/20/2023 |.......cevvvnns |oennn 11,578,651]... 508.36000000 |.. (175,213)|.........462,641 | ... (175,213)|..
160855 Call Options
iShares U.S. Real GOLDMAN SACHS
Estate ..oeeeereennnnnns INTERNATIONAL ...... W22LROWP2IHZNBBEKS528  |. 11/18/2022 |. 11/20/2023 |....eevveeeaeen fnnnnn 18,816,034 .....86.59000000 |...... 1,803,823 |........cceeennnn (437,439)|...... 1,155,087 [ .oooeeeennn Joeeennnn502,250 [ e (437,439).ceeeeeeeeeeenn [ | e [0003
MORGAN STANLEY &
160872 Call Options CO. INTERNATIONAL
S&P 500 ....oevvennnnnns PLC oo 4PQUHN3JPFGFNF3BB653 | 11/18/2022 |. 05/20/2024 |......evvvvvvvnn fennns 6,584,397 |.. 3965.34000000 |.........737,256 |...oververrnnnnnns (119,519)......... 559,993 [..ueereens |oreennn 162,088 [ | (119,519)f.eeiiiiieenies v | e 0003 e
X-CHANGE F INANCIAL
ACCESS / MORGAN
160874 Call Options STANLEY/CLEARED
Ishares MSCI EAFE .... THROUGH CBO ........ 9R7GPTSO7KV3UQJZQ078  |. 11/18/2022 |. 11/20/2023 |...eevvvnrvvvnnn fonnnnns 1,732,990 .....65.15000000 |.......... 96,487 [....cceevruenrenes Jovrnnnnns (23,399)).......... 61,783 [.eeeeeeien [ 42,989 [ e o (23,399)]...ccvvnneiiiinnn feorreeiiiiiinnnee | eeeeeennnn [0003 L
160893 Call Options
S&P 500 ....cevvennnnnnns CITIBANK N.A. ..... ES70DZWZ7FF32TWEFA76 |. 11/18/2022 |. 11/20/2023 |.......oeevvvven founnnn 68,905,179 .. 3965.34000000 |...... 7,620,277 |.c.0evverrnnnnnns (1,847,969)...... 4,879,469 | ..oevvvnnn [oeeee 837,618 | e (1,847,969)[.....cccvvnvvnnns fonneniiiiiinns | eeeeeene [0003 Loeeieeninns
X-CHANGE F INANCIAL
ACCESS / MORGAN
16089 Call Options STANLEY/CLEARED
S&P 500 ....oevvennnnnns THROUGH CBO ........ 9R7GPTSO7KV3UQJZQ078  |. 11/18/2022 |. 11/20/2023 |......evvvvvvven feunnns 47,980,614 |.. 3965.34000000 |...... 5,169,840 |........ccvvunnnns (1,253,721)...... 3,310,388 [..eeneeeenn [0 1,086,114 [oeeeccc o (1,253, 721)]cvveeeeeiinnnns foevevvnineneiienn | eeeennenn (0003 Lol
160908 Call Options
S&P 500 ....oevvennnnnns CITIBANK N.A. ..... ES70DZWZ7FF32TWEFA76 |. 11/18/2022 |. 11/20/2023 |........eevvvven feunnnn 60,984,398 |.. 3965.34000000 |...... 6,732,172 |.c0vvvrrrnnnnnns (1,632,598)...... 4,310,791 [.oeeeeeen [ 1,001,851 [neecci o (1,632,598)]..0vvneeerennnnns foevevvnineneiennn [ eevennn [0003 Lol
X-CHANGE F INANCIAL
ACCESS / MORGAN
160909 Call Options STANLEY/CLEARED
S&P 500 .....evvennnnnnns THROUGH CBO ........ 9R7GPTSO7KV3UQJZQ078  |. 11/18/2022 |. 11/20/2023 |......evvvvvvven feunnns 47,187,546 |.. 3965.34000000 |...... 5,140,141 |.....coeennnnnnnns (1,246,519))...... 3,201,371 | eeeeeeees [ 1,363,599 | e (1,246,519)]..cvvveiiiinnnns Joovevnninineieinn [ eeeennnn (0003 Lol
X-CHANGE F INANCIAL
ACCESS / MORGAN
160921 Call Options STANLEY/CLEARED
S&P 500 ....oevvennnnnns THROUGH CBO ........ 9R7GPTSO7KV3UQJZQ078  |. 11/18/2022 |. 11/20/2023 |......evvvvvvven feunnns 34,101,924 |.. 3965.34000000 |...... 3,593,101 |....ovvrrrrrrnnnnn (871,351)f...... 2,300,759 | .eevevnnn [eenn 1,052,377 o e (871,351)[c.eeeiiienneees Jvvnneeeciinins | e 0003 Lol
X-CHANGE F INANCIAL
ACCESS / MORGAN
160932 Call Options STANLEY/CLEARED
S&P 500 ....oevvennnnnns THROUGH CBO ........ 9R7GPTSO7KV3UQJZQ078  |. 11/18/2022 |. 11/20/2023 |......evvvvvvven feunnns 68,203,848 |.. 3965.34000000 |...... 7,206,348 |........ccvvunnnns (1,747,588)...... 4,614,419 | ..o 00000 2,102,605 | e (1,747,588)[.....ccvvvnevenes fonneeeiiiininns | eeeeeene [0003 Loeeeeennnns
160936 Call Options
S&P 500 ....cevvennnnnnns CITIBANK N.A. ..... ES70DZWZ7FF32TWEFA76 |. 11/18/2022 |. 11/20/2023 |........eevvvven founnns 45,564,355 .. 3965.34000000 |...... 5,038,997 [......covvvnnnnnnn (1,221,991))...... 3,226,606 [....oooeenn oo 1,244,993 |oenniiiiin [ (1,221,991)]ceveeieiiinnins Joevevniiiieeieenn | eeeennnnn (0003 Lol
160943 Call Options
S&P 500 ....oevvennnnnns BARCLAYS BANK PLC ~ GSGSEF7VJP5I170UK5573  |. 11/18/2022 |. 11/20/2023 |.......evvvvvven founnns 51,764,770 .. 3965.34000000 |...... 5,662,772 |......evvrrrrnnnnn (1,373,261))...... 3,626,025 | ...cevunnnn [c0enn 3,180,894 | e (1,373,261)[cceeeeveeeiees Jennieieeiiiens | e 0003 e
160972 Call Options
S&P 500 ....oevvennnnnns BARCLAYS BANK PLC ~ GSGSEF7VJP5I170UK5573  |. 11/18/2022 |. 11/20/2023 |.......evvvvvven founnns 34,842,921 .. 3965.34000000 |...... 2,132,684 |......ovveerrnnnnn (517, 191)f...... 1,365,615 [..eeeeenis et l869, 517 [ [ (BI7, 191 v | e 0003 e
X-CHANGE F INANCIAL
ACCESS / MORGAN
160985 Call Options STANLEY/CLEARED
S&P 500 ....cevvennnnnnns THROUGH CBO ........ 9R7GPTSO7KV3UQJZQ078  |. 11/18/2022 |. 11/20/2023 |......evvvvvvven founnns 45,997,944 |.. 3965.34000000 |...... 5,032,196 [........ouvvvnnnns (1,220,342)...... 3,222,251 [ |l 1,766,774 [ [ (1,220,342)].cevveiviiinnnns Joevevnnineeeieenn | eeeennnn (0003 Lol
X-CHANGE F INANCIAL
ACCESS / MORGAN
160992 Call Options STANLEY/CLEARED
S&P 500 ....cevvennnnnnns THROUGH CBO ........ 9R7GPTSO7KV3UQJZQ078  |. 11/18/2022 |. 11/20/2023 |......evvnvvvven founnns 51,152,886 |.. 3965.34000000 |...... 5,587,195 |.....cevvvrnnnnnns (1,354,933)...... 3,577,632 | cevvevene [ 2,176,179 | o (1,354,933)]...ccvvnneiniinnn feoreeriiiniinnnees | eeeeeennnn [0003 L
160993 Call Options
S&P 500 ... . UBS AG . . BFMBT61CT2L1QCEMIKS0 [. 11/18/2022 |. 11/20/2023 |........ccevees |oeenne 17,723,482 .. 3965.34000000 |.. ...(82,953)).........219,032 [ ..o [ 434164 | s [ (82,953))..
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1 2 3 4 5 6 7 8 9 10 11 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative
Prior Current
Description Year(s) | Year Initial
of Item(s) Strike Initial Cost Cost of Credit Hedge
Hedged, Price, of Un- Un- Total Current [ Adjustment Quality |Effectiveness|
Used for Type(s) Date of Rate or discounted | discounted Book/ Unrealized | Foreign Year's to Carrying of at Inception
Income Schedule/ of Maturity | Number Index Premium Premium Current Adjusted Valuation | Exchange (Amorti- Value of Refer- and at
Generation Exhibit Risk(s) Exchange, Counterparty Trade or of Notional Received | (Received) | (Received) Year Carrying Increase/ | Change in zation)/ Hedged Potential ence | Quarter-end
Description or Replicated Identifier (a) or Central Clearinghouse Date | Expiration| Contracts Amount (Paid) Paid Paid Income Value Code | Fair Value | (Decrease) | B./A.C.V. | Accretion ltem Exposure | Entity (b)
161833 Call Options -
iShares U.S. Real
Estate ..oeeeereennnnnns LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [SOCIETE GENERAL ... 02RNE8IBXP4ROTDBPU41 |. 12/06/2022 |. 12/06/2023 |.......eceeeeeen feunnns 19,222,071 |..... 86.37000000 |...... 1,727,400 [.oeeeeeeeces | (421,204)|...... 1,187,889 | .covvvn [ 509,114 |.eeeeeeeeees o s (421,208)] e foeeeeee | i 0003 .evvvennnnes
161845 Call Options - JPMORGAN CHASE
S&P 500 ...eevriinnns LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [BANK, N.A. ......... 7HBGLXDRUGQFUS7RNES7  |. 12/06/2022 |. 12/06/2023 |......eeueeveeen feunnnn 16,030,576 |.. 3941.26000000 |......... 312,596 |-eeeeeeeeeeni o (76,222)|......... PATRC X IR 372,283 |- o s (76,222)]-veeeeeeeeenees foeeemmeeeeeeen [ v 0003 .evvvennnnns
X-CHANGE FINANCIAL
ACCESS / MORGAN
161847 Call Options - STANLEY/CLEARED
SPDR Gold shares ..... LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [THROUGH CBO ........ 9R7GPTSO7KV3UQJZQ078  |. 12/06/2022 |. 12/06/2023 |.....eeveaeveeen feunnnn 28,863,484 |... 164.84000000 |...... 2,579,672 |oueeeeeeeeeees | (629,016)|...... 1,773,966 [ ..oovvvvns |oenee 1,237,268 |oeeeeeeeeeeee | [ (629,016)[...eeeeeeemneeee Joemmmnneeeeeennnn [ cvviis 0003 .evvvennnnes
X-CHANGE FINANCIAL
ACCESS / MORGAN
161858 Call Options - STANLEY/CLEARED
Ishares MSCI EAFE .... |LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [THROUGH CBO ........ 9R7GPTSO7KV3UQJZQ078  |. 12/06/2022 |. 12/06/2023 |...eeveueeveeenn feaenes 2,601,323]...... 66.53000000 |.......... 69,833 [cueeeeeeeeniees [oeeeees (17,028)|.......... 48,022 |..oevvnins [ 35,598 | eeeerneeeeeennn fereee e e (17,028)[- e eeeeeeeeeeeee Jemeeeeeeeiees | s 0003 .evvvennnnns
161868 Call Options -
S&P Equal Weight WELLS FARGO BANK,
Energy ..ocoovveivininnns LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [N.A. ......ccoooeine KB1H1DSPRFMYMCUFXTO9  |. 12/06/2022 |. 12/06/2023 |........covvvven feunnns 41,734,898 |.. 1137.22000000 |...... 2,739,896 [..evveeeiiininns foeeene (668,084)f...... 1,884,148 [....cooeein | 2,859,508 [....eeeiiiiiines [oevernnineeeiins [ (668,084)]...cevvnneeeennnn feoreeriiiiiniiei | eeeeeenann 0003 ..ovvvnnnnns
X-CHANGE F INANCIAL
ACCESS / MORGAN
161869 Call Options - STANLEY/CLEARED
S&P 500 ....oevvennnnnns LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [THROUGH CBO ........ 9R7GPTSO7KV3UQJZQ078  |. 12/06/2022 |. 06/06/2024 |....evvvvvvvnnn fonnnns 6,306,016 |.. 3941.26000000 |......... 831,136 [..ooevveiiieeies Jevennnn (134,984)|......... 658,235 | ..coeerinnn |evnannns L7/ R IR RPN (134,984)...cvvnneeevinnnnn [ | e 0003 ..ovvvnnnnne
161871 Cal | Options -
S&P U.S. Retiree
Spending Index ........ LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [UBS AG ............... BFMBTE1CT2L1QCEMIKS0  |. 12/06/2022 |. 12/06/2023 |......eveeveeen feunnnn 10,850,695 |... 511.36000000 |........ 671,658 [.oeeeeeeeeeeees Jeenenn (163,774)........ 461,880 [..ooevvvvnn Joevnnnnnn 532,438 |.eeeeeneeeeeennn [ e (163, 774) .o eeeeeeeeeeee Joeeeneeeeeeeee | v 0003 .evvvennnnns
X-CHANGE FINANCIAL
ACCESS / MORGAN
161874 Call Options - STANLEY/CLEARED
S&P 500 ... LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [THROUGH CBO ........ 9R7GPTSO7KV3UQJZQ078  |. 12/06/2022 |. 12/06/2023 |......eveeveeen feunnnn 42,959,734 |.. 3941.26000000 |...... 4,585,843 (1,118,192)...... 3,153,552 | ... ....642,976 |... i (1,118,192)|..
161884 Call Options -
S&P 500 ...cevrninnnns LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [CITIBANK N.A. ..... ES70DZWZ7FF32TWEFA76 |. 12/06/2022 |. 12/06/2023 |.......eceveeeen feunnns 62,999,881 [.. 3941.26000000 |...... 6,868,308 |..ccevrunieeeennn feunnn (1,674,738)|...... 4,723,138 | .eeevvi [ 853,110 [oeeeeeeeeeeee Joeeeeeeeeeees foes (1,674,738 eeeeeeeeeeeee Joeeeeeeeeeeee | e 0003 .evvvennnnes
X-CHANGE FINANCIAL
ACCESS / MORGAN
161886 Call Options - STANLEY/CLEARED
S&P 500 ...covviinnnnns LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [THROUGH CBO ........ 9R7GPTSO7KV3UQJZQ078  |. 12/06/2022 |. 12/06/2023 |.....eeveaeveeen feunnnn 42,565,608 |.. 3941.26000000 |...... 4,510,585 |eeeneeeeeeie [ (1,099,841)f...... 3,101,799 [.eeeneeens oo 74 T VLT PO RPN A (1,099, 841)[.ceeeeeeeeeeee Jorneeeeeeeeee | e 0003 .evvvennnnes
161899 Call Options -
S&P 500 ... .. |LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [CITIBANK N.A. ..... ES70DZWZ7FF32TWEFA76 |. 12/06/2022 |. 12/06/2023 |.... P AU 49,665,993 |.. 3941.26000000 |...... 5,397,308 (1,316,056)|...... KIVAR T R R 1,245,813 |... P (1,316,056)|..
X-CHANGE FINANCIAL
ACCESS / MORGAN
161902 Call Options - STANLEY/CLEARED
S&P 500 ...cevviinnnns LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [THROUGH CBO ........ 9R7GPTSO7KV3UQJZQ078  |. 12/06/2022 |. 12/06/2023 |......eveeeveeen feunnnn 29,559,450 .. 3941.26000000 |...... 1,658,250 [.ooeeeeeneeeees Jeennns (404,340)....... 1,140,331 | e 574,607 [.oeeeeeeeeeeeees | [ (404,340)]. v e | e 0003 .evvvennnnes
161925 Call Options -
S&P 500 ...covviinnnnns LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [CITIBANK N.A. ..... ES70DZWZ7FF32TWEFA76 |. 12/06/2022 |. 12/06/2023 |.......eceeveeen feunnns 38,914,411 .. 3941.26000000 |...... 4,206,002 |...eeeeeeennie [oeees (1,025,573)...... 2,892,346 | ..covvunnns fennnnn 1,004,389 [..eeeeeieeeee e o (1,025,573)]-ceeeeeeeeennaes foeeemmmneeeeeennn [ cvvvinns 0003 .evvvennnnes
161940 Call Options -
S&P 500 ...eevriinnns LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [CITIBANK N.A. ..... ES70DZWZ7FF32TWEFA76 |. 12/06/2022 |. 12/06/2023 |.......eceeeeeen feunnns 50,076,725 .. 3941.26000000 |...... 5,459,413 |.eeeeeieeeeeinn [ (1,331,199)f...... 3,754,281 | .cccvvnnnns fennnnn 1477721 | o | (1,331,199)]- e Joeeemme e [ eeviis 0003 .evvvennnnes
161942 Call Options -
S&P 500 ...covviinnnns LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [CITIBANK N.A. ..... ES70DZWZ7FF32TWEFA76 |. 12/06/2022 |. 12/06/2023 |.......eceeveeen feunnns 48,696,422 |.. 3941.26000000 |...... 4,658,056 [....coeeeeennen [oeee (1,135,800)|...... 3,203,211 | .eevvvnnns feneenn 1,357,498 | oo e (1,135,800)[- e eeeeeeeeeee Jrmeeeeeeniees | e 0003 .evvvennnnes
161957 Call Options -
S&P 500 ...covviinnnns LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [CITIBANK N.A. ..... ES70DZWZ7FF32TWEFA76 |. 12/06/2022 |. 12/06/2023 |.......eceeveeen feunnns 59,655,691 |.. 3941.26000000 |...... 6,503,721 |oueeeeeeeeeie [ (1,585,839)f...... 4,472,422 |........... |...... 2,153,687 [.eeeeeeeeieees feeeeneeieeeeenenn s (1,585,839)]-.uueeeeeeenes foeremmmneeeeeennn [ cevvis 0003 .evvvennnnes
161962 Call Options -
S&P 500 ...cevriinnnns LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [CITIBANK N.A. ..... ES70DZWZ7FF32TWEFA76 |. 12/06/2022 |. 12/06/2023 |.......eceeveeen feunnns 66,457,345 |.. 3941.26000000 |...... 7,245,284 | [ (1,766,649)|...... 4,982,346 | ...oovvnnns fennnnn 2,704,236 |.eeeeeeeneeeee foeeeneeeeeeeennn o (1,766,649)[-...eeeeeeeeeeeee Joemeeeeeeeiieee | e 0003 .evvvennnnes
161964 Call Options -
S&P 500 ...eevriinnns LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [CITIBANK N.A. ..... ES70DZWZ7FF32TWEFA76 |. 12/06/2022 |. 12/06/2023 |.......eceeveeen feunnns 56,516,003 |.. 3941.26000000 |...... 5,689,464 |.....oeeeeennnn [oenes (1,387,294)...... 3,912,481 | .cevvvnnnns fennnnn 3,189,305 [.eeneeeeeeieees feeeeeee e s (1,387,294)]. e Joeeemmeeeeeena [ cvviis 0003 .evvvennnnes
161965 Call Options - JPMORGAN CHASE
S&P 500 ...cevriinnnns LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [BANK, N.A. ......... 7HBGLXDRUGQFUSRNES7  |. 12/06/2022 |. 12/06/2027 |..eeveeueeeeeenn feeees 8,250,589 |.. 3941.26000000 |......... 391,903 |-eeeeeeeeeei [oeeeeene (19,102)f......... 367,436 [.evvnneeees foeeeenne 395,377 |eeeeeeeeeeees o s (19,102)[- e eeeeeeeeeeeee Jeme e | s 0003 .evvvennnnes
161970 Call Options - JPMORGAN CHASE
S&P 500 ...covvennnnns LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [BANK, N.A. ......... 7HBGLXDRUGQFUS7RNES7  |. 12/06/2022 |. 12/06/2029 |.....eevueveeen feunnnn 10,495,862 .. 3941.26000000 |......... 524,793 | eeeeeeeeeennn [ (18,266)|......... 501,396 [.eeveneees foereennne 506,799 |-eeeeeeeeeenie foeeeeemeieeeeeen fens (18,266)[-.ceeeveneeeeeen Jormmeeeeeeniees | e 0003 .evvvennnnns
162048 Call Options - WELLS FARGO BANK,
S&P 500 ...ceevniiienns LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [N.A. ...ccocceeiienn. KB1H1DSPREMYMCUFXTO09 |. 12/09/2022 |. 12/09/2023 |......ueeeeeene fooaeeees 2,301,254 ...3937.33544339 |......... 157,725 |eeeeeeeieeeee Joeeennnns (38,459)]......... 109,759 [.oeveienen fooeeeees 128,774 | oo | oo (38,459)]--vnueeeeerennnes foorernnnneeecnne [ ceviinnnns 0003 .oovvunnnnns
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1 2 3 4 5 6 7 8 9 10 11 12 13 14 15 16 17 18 19 20 21 23
Cumulative
Prior Current
Description Year(s) | Year Initial
of Item(s) Strike Initial Cost Cost of Hedge
Hedged, Price, of Un- Un- Total Current | Adjustment Effectiveness
Used for Type(s) Date of Rate or discounted | discounted Book/ Unrealized | Foreign Year's to Carrying at Inception
Income Schedule/ of Maturity | Number Index Premium Premium Current Adjusted Valuation | Exchange (Amorti- Value of and at
Generation Exhibit Risk(s) Exchange, Counterparty Trade or of Notional Received | (Received) | (Received) Year Carrying Increase/ | Change in zation)/ Hedged Potential Quarter-end
Description or Replicated Identifier (a) or Central Clearinghouse Date | Expiration| Contracts Amount (Paid) Paid Paid Income Value Code | Fair Value | (Decrease) | B./A.C.V. | Accretion ltem Exposure (b)
162527 Call Options ROYAL BANK OF
S&P 500 ....cevnennnnnnns LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [CANADA ............... ES7IP3USRHIGC71XBUT1  |. 12/20/2022 |. 12/20/2023 |.......evvvvvven feunnns 29,854,890 |.. 3821.62000000 |...... 1,916,684 |.oovvvenieieinnnn o (467,356)|...... 1,391,565 | ... 686,035 [....oeevniiieies e [EITAR51S) R EN
162533 Cal | Options BNP PARIBAS LONDON
S&P 500 ....cevnennnnnnns LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [....cccoovrrrinnnniins ROMUWSFPUBMPROBKSP83 |, 12/20/2022 |. 12/20/2027 |....evvvnvvvnnn fennnnnd 6,695,471 [.. 3821.62000000 |......... 321,383 |ovveieiiiii o (15,664)f......... 303,782 [.evvneeees o 299,562 |...cevvniieiiiinn feeneeiiiiin e [QECTCICEY) R A 0003 ..ovvennnnns
162536 Call Options BNP PARIBAS LONDON
S&P 500 ....cevvennnnnnns LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [....cccoovrrrinnnniins ROMUWSFPUBMPROBKSP83 |, 12/20/2022 |. 12/20/2029 |......evvnvvvvnn founnns 10,151,085 |.. 3821.62000000 |......... 507,554 |ouveeieiiiiiins [ (17,666)|......... 487,705 [.eveeneenes o 405,652 |.evvenieeiiini [ fes [QEALCICIC) ) R RN 0003 ..ovvvnnnnns
X-CHANGE F INANCIAL
ACCESS / MORGAN
162540 Call Options STANLEY/CLEARED
SPDR Gold shares ..... LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [THROUGH CBO ........ 9R7GPTSO7KV3UQJZQO78  |. 12/20/2022 |. 12/20/2023 |......evvevvvvnn founnns 27,965,832 ... 169.08000000 |...... 2,496,242 |...ovveniiiiiinnn o (608,673)f...... 1,812,340 [.eeeeeennn | 1,077,287 |oeeveeeeeciinnn oo [(CI0 T R R, 0003 ..ovvvnnnnne
X-CHANGE F INANCIAL
ACCESS / MORGAN
162559 Call Options STANLEY/CLEARED
Ishares MSCI EAFE .... |LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [THROUGH CBO ........ 9R7GPTSO7KV3UQJZQ078  |. 12/20/2022 |. 12/20/2023 |....evvvnvvvnnn fonnnnns 1,074,528 ]|..... 65.52000000 |.......... YRS R RN (11,654)f.......... 34,701 [eeeeeeeeis o ST IV[CT) R FOPRPRR RN [T A 0003 ..ovvvnnnnns
X-CHANGE F INANCIAL
ACCESS / MORGAN
162574 Call Options STANLEY/CLEARED
S&P 500 ....oevvennnnnns LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [THROUGH CBO ........ 9R7GPTSO7KV3UQJZQ078  |. 12/20/2022 |. 06/20/2024 |......evvvvvvvnn fennnnns 6,114,592 .. 3821.62000000 |......... 813,248 |.uvvniiiiiiiens | (132,079)|......... 664,845 [..eeeeeens o LT LT R RN [REZ07E)) R EN 0003 ..ovvvnnnnne
X-CHANGE F INANCIAL
ACCESS / MORGAN
162578 Call Options STANLEY/CLEARED
S&P 500 ....cevnennnnnnns LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [THROUGH CBO ........ 9R7GPTSO7KV3UQJZQO78  |. 12/20/2022 |. 12/20/2023 |......evvnvvvven founnns 52,356,194 |.. 3821.62000000 |...... 5,654,401 |ooeeneiiiiinin o (1,378,744)\...... 4,105,250 | .oevvvnnnnn [ A1 (1) S FOPRN (1,378, 744)...oeeeveeeeeiis [ 0003 ..ovvvnnnnns
X-CHANGE F INANCIAL
ACCESS / MORGAN
162586 Call Options STANLEY/CLEARED
S&P 500 ....oevvennnnnns LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [THROUGH CBO ........ 9R7GPTSO7KV3UQJZQO78  |. 12/20/2022 |. 12/20/2023 |......evvvvvvvnn founnns 47,770,250 |.. 3821.62000000 |...... 5,151,902 [oevvniiiiiiiin o (1,256,217))...... 3,740,422 | .covviie [ AT PR RN (1,256, 217)[ oo [ 0003 ..ovvvnnnnne
162587 Call Options
S&P Equal Weight BANK OF AMERICA,
Energy .. . |LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [N.A. ... BATYDEB6GKMZ0031MB27  |. 12/20/2022 |. 12/20/2023 |.... P AU 41,531,267 |.. 1123.49000000 |...... 2,707,839 (660,268)|...... 1,965,965 [..evvnneee fonnnee 3,381,959 |... (660,268)|..
162590 Call Options
S&P U.S. Retiree
Spending Index ........ LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [UBS AG ............... BFM8TE1CT2L1QCEMIKS0  |. 12/20/2022 |. 12/20/2023 |......evvvvvvven feunnns 10,505,238 |... 508.98000000 |......... 650,274 |ouveniiiiiiiens | (158,560)f......... A2, 117 [ o 577,980 [oovveeiieiiiiees i [RESTTRSTC10) R EN 0003 ..ovvvnnnnne
X-CHANGE F INANCIAL
ACCESS / MORGAN
162601 Call Options STANLEY/CLEARED
S&P 500 ....oevvennnnnns LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [THROUGH CBO ........ 9R7GPTSO7KV3UQJZQ078  |. 12/20/2022 |. 12/20/2023 |......evvvvvvvnn feunnns 45,095,116 |.. 3821.62000000 |...... 4,791,804 |ooeeniiiiiiin [ (1,168,412)f...... 3,478,981 [..eveeeenis s 967,591 |eveniieiiiiines [ (1,168, 412)[....ccevvneeeees [ 0003 ..ovvvnnnnne
X-CHANGE F INANCIAL
ACCESS / MORGAN
162614 Call Options STANLEY/CLEARED
S&P 500 ....oevvennnnnns LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [THROUGH CBO ........ 9R7GPTSO7KV3UQJZQ078  |. 12/20/2022 |. 12/20/2023 |......evvvvvvvnn feunnns 45,859,440 |.. 3821.62000000 |...... 4,942,359 [..ooiiviiinenes | (1,205,123))...... 3,588,288 [....coeeee [onnnns 1,209,255 |.vvvnnieiiinines [ [RIZUSTR ) O R 0003 ..ovvvnnnnne
X-CHANGE F INANCIAL
ACCESS / MORGAN
162625 Call Options STANLEY/CLEARED
S&P 500 ....oevvennnnnns LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [THROUGH CBO ........ 9R7GPTSO7KV3UQJZQ078  |. 12/20/2022 |. 12/20/2023 |......evvvvvvvnn feunnns 50,063,222 |.. 3821.62000000 |...... 5,384,595 |...ovvuiiniiinns fonnnn (1,312,986))...... 3,909,364 | ..ccvvunnnn feunnnn LSSV T R FN (1,312,956)]..cvveeeeviinnnns [ 0003 ..ovvvnnnnne
X-CHANGE F INANCIAL
ACCESS / MORGAN
162644 Call Options STANLEY/CLEARED
S&P 500 ....oevvennnnnns LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [THROUGH CBO ........ 9R7GPTSO7KV3UQJZQ078  |. 12/20/2022 |. 12/20/2023 |......evvvvvvvnn feunnns 65,731,864 |.. 3821.62000000 |...... 6,873,209 |..eunniiiiiininnn o (1,675,933)f...... 4,990,138 | .oovvvnnnnn [ennnnn 2,307,710 [ooeeiiiiiieeeies Jornie e [QICTETECC ) F RN 0003 ..ovvvnnnnne
X-CHANGE F INANCIAL
ACCESS / MORGAN
162656 Call Options STANLEY/CLEARED
S&P 500 ....cevvennnnnnns LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [THROUGH CBO ........ 9R7GPTSO7KV3UQJZQ078  |. 12/20/2022 |. 12/20/2023 |......evvvvvvvnn feunnns 49,681,060 |.. 3821.62000000 |...... 5,365,490 |..covvnnniiniiinnn fonnn (1,308,298)...... 3,895,493 [......ceent |onnne 2,059,996 |...evveniiiiiinnn oo (1,308,208)[....ccvvvnneinnnn fornieeiiininnns 0003 ..ovvvnnnnne
X-CHANGE F INANCIAL
ACCESS / MORGAN
162660 Call Options STANLEY/CLEARED
S&P 500 ....cevvnnnnnnnns LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [THROUGH CBO ........ 9R7GPTSO7KV3UQJZQ078 ). 12/20/2022 |. 12/20/2023 |.......evvvvvven fovnnns 50,063,222 .. 3821.62000000 |...... 5,085,601 [...cevvuniiniinnn fonnnn (1,240,051)...... 3,692,286 |......uunns o 2,224,665 |..covneiiiiiiinn oo (1,240,051)f.covvvvvnniniins o 0003 ..oeevnnnnns
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1 5 6 7 8 9 10 11 12 13 14 15 17 18 19 20 21 22 23
Cumulative
Prior Current
Year(s) | Year Initial
Strike Initial Cost Cost of Credit Hedge
Price, of Un- Un- Total Current [ Adjustment Quality |Effectiveness|
Date of Rate or discounted | discounted Book/ Unrealized | Foreign Year's to Carrying of at Inception
Maturity | Number Index Premium Premium Current Adjusted Valuation | Exchange (Amorti- Value of Refer- and at
Exchange, Counterparty Trade or of Notional Received | (Received) | (Received) Year Carrying Increase/ | Change in zation)/ Hedged Potential ence | Quarter-end
Description or Central Clearinghouse Date | Expiration| Contracts Amount (Paid) Paid Paid Income Value Code (Decrease) | B./A.C.V. | Accretion ltem Exposure | Entity (b)
162677 Call Options
iShares U.S. Real JPMORGAN CHASE
Estate ..oeeeereennnnnns BANK, N.A. ......... 7HBGLXDRUGQFUSRNES7  |. 12/20/2022 |. 12/20/2023 |.....evvueeeeen feunnnn 19,835,611 .....83.29000000 |...... 1,953,043 |.coveeeeeeenn (476,221)|...... 1,417,963 [ ..ooeeeienn Joeeennnn598,906 [ [ (476,221)[..ceeeeeeeeeeeee Jemneeeeeeeenees | e 0008 Lo
162692 Call Options
S&P 500 ...eevriinnns BARCLAYS BANK PLC ~ GBGSEF7VJP5170UK5573  |. 12/20/2022 |. 12/20/2023 |......eeeeeeeeen feunnnn 33,391,749 |.. 3821.62000000 |...... 3,588,735 |uuueeeeeeninns (875,061)|...... 2,605,520 | ..covvnnnn [oenn 2,329,566 oo [ (875,061)]ceeeveneeeeeennn foemeeeeemmiiieeeee | veveeennn [0003 LLeeeeeeieee
162698 Call Options
S&P 500 ...cevvninenns UBS AG .oovveeeees BFMBTE1CT2L1QCEMIKS0  |. 12/20/2022 |. 12/20/2023 |.....evveeveeen feunnnn 19,414,179 .. 3821.62000000 |......... 423,229 | (103, 198)......... 307,276 [ .evveneeeee foeeeeennn 889,312 [ e (103,198)[-. e eeeeeeeeeee Jemneeeeeennes | e |0003 Lo
X-CHANGE FINANCIAL
ACCESS / MORGAN
162699 Call Options STANLEY/CLEARED
S&P 500 ...eevriinnns THROUGH CBO ........ 9R7GPTSO7KV3UQJZQ078  |. 12/20/2022 |. 12/20/2023 |....eeveueeaaen fennnnn 53,884,842 |.. 3821.62000000 |...... 5,650,728 |...oeeeeennnnnnns (1,377,849)...... 4,102,583 | ..oovvnnn [eeeeen 1,647,009 e [ (1,377,849)[...eeeeeeeeeeeee [ | e | 0008
163181 Call Options
S&P Equal Weight WELLS FARGO BANK,
Energy .. NA. .. .. KB1H1DSPRFMYMCUFXTO9 (. 01/06/2023 |. 01/05/2024 |........cevvvers |oeene 47,226,592 |.. 1134.16000000 |.......cevvunrrens Jounnnn 3,088,619 (712,758)...... 2,375,861 |........... (VAVIVE:)) R TR sy
163183 Call Op
S&P U.S. Retiree
Spending Index ........ UBS AG .oovveeeees BFMBTE1CT2L1QCEMIKS0 | 01/06/2023 |. 01/05/2024 |.......eueeveeen feunnnn 10,898,213 ... 515.20000000 |......ueveeeennnn forreeeens 671,330 (154,922)......... 516,408 [ ...oovvvvee foeeeennn 504,325 |ene e e (154,922).ccveeeeeeeeeeen [ | eeeeeennn (0003
163191 Call Options
S&P 500 ...cevvninnnns CITIBANK N.A. ..... E570DZWZ7FF32TWEFA76 |.01/06/2023 |.01/05/2024 |........cceevveen feunnnn 44,333,951 |.. 3895.08000000 |-....eveeerennnns foeees 4,600,961 |.... (1,061,760)|...... 3,539,201 | .oevvvnnnn forneeenn909,080 o [ e (1,081,760)[..cceeeeeeeeeee Joemneeeeeeeies | e |0008 e
163210 Call Options
S&P 500 ...eevriinnns CITIBANK N.A. ..... E570DZWZ7FF32TWEFA76 |.01/06/2023 |.01/05/2024 |........ceevveen feunnnn 65,090,360 [.. 3895.08000000 |...evvuueeeeennn founnne 6,750,297 (1,557,761)|...... 5,192,536 | ..cevvunnn [ernee 1,667,576 |oeeeeeeeeecein e (1,557,761 eeeeeeeeeeeee Joemeeeeceeiees | e [0008 e
163272 Call Options
S&P 500 ...cevvnnnnnnns CITIBANK N.A. ..... E570DZWZ7FF32TWEFA76 |.01/06/2023 |.01/05/2024 |........ceevveen founnnn 63,224,753 |.. 3895.08000000 |......cevvmmnereee Jounnnn 6,463,746 (1,491,634)f...... 4,972,113 | e [ 1,984,897 e [ (1,491,634)]....eeeeeeeeeaes foevemmneeeeeeeenn [ eeeeenn (0003
MORGAN STANLEY &
163301 Call Options CO. INTERNATIONAL
S&P 500 ....oevvennnnnns PLC oo 4PQUHN3JPFGFNF3BB653  |. 01/06/2023 |. 01/05/2024 |......evvvvvvven feunnns 35,688,968 |.. 3895.08000000 |.....cvuvnrerernnn fonnns 3,541,300 (817,223)|...... 2,728,077 [.eveneeeeen [ 1,127,599 | [ (817,223)[..eevevveeeeees Jvvnneeeeveiins | weeeeeen |0003 Loeeeeeniins
163312 Call Options
S&P 500 ....oevvennnnnns BARCLAYS BANK PLC ~ GSGSEF7VJP5170UK5573  |. 01/06/2023 |. 01/05/2024 |.......evvvvvven feunnnn 52,694,569 |.. 3895.08000000 |.......ccvvunrrens Jounnnn 5,476,141 (1,263,725)|...... 4,212,416 | eoeeennees 00002 2,007,730 o o (1,263,725)].cvvvneeeeiinnnns Jovvevvnineneiennn | eeeennnn [0003 Lo
163325 Call Options
S&P 500 ....cevvennnnnnns BARCLAYS BANK PLC ~ GSGSEF7VJP5170UK5573  |. 01/06/2023 |. 01/05/2024 |.......evvvvvven founnns 49,720,315 .. 3895.08000000 |.......ccvvunrrens Jounnnn 5,131,438 (1,184,178)...... 3,947,260 | ..ovvvnnn [0 2,122,008 e e (1,184,178)]. v [ | e[ 0003
163331 Call Options
S&P 500 .....evvennnnnnns BARCLAYS BANK PLC  GSGSEF7VJP5170UK5573  |. 01/06/2023 |. 01/05/2024 |.......eevvvvven founnns 43,520,735 |.. 3895.08000000 |.......cevvunrrens Jounnnn 4,366,468 (1,007,646)f...... 3,358,821 | .eevevee [ 2,751,231 | e (1,007,646)]...cvvvnnevvvnnnnn fooreviiiiiin | oo [0003
163342 Cal | Options ROYAL BANK OF
S&P 500 ....cevvennnnnnns CANADA ....ovvvnnnnene ES7IP3USRHIGC71XBUT1 | 01/06/2023 |. 01/05/2024 |.......evvvvvven feunnns 29,739,668 |.. 3895.08000000 |.....cvvunrereennn fonnns 1,775,458 (409,721)|...... 1,365,737 [ oo | 834,759 [ [ (409, 721)[.eevvevineeeis Jvvnneeeciiiins | eeeeeeen |0003 Loeeiieniins
163348 Cal| Options BNP PARIBAS LONDON
S&P 500 ................. |LIABILITY HEDGE ...... |Exhibit 5 ... [Equity/Index |......ccoverruierrnnnns ROMUWSFPUBMPROBKSP83 . 01/06/2023 |. 01/05/2024 |.......evvvvvven founnns 19,861,310 .. 3895.08000000 |.......cvvvunvrees Joununnnns 436,949 (100,834)f......... 336,114 [ .evneeeees [ 491,252 [ e (100,834)[....cevvvvennenne Jvvnneneevinins | weeeeeen J0003 Loeeiinnnins
163350 Call Options
iShares U.S. Real GOLDMAN SACHS
Estate ..ooeevrvennnnnns INTERNATIONAL ...... W22LROWP2|HZNBBBKS528  |. 01/06/2023 |. 01/05/2024 |......eveeveeen feunnnn 17,525,877 |.....86.21000000 |-....oeeeemennnns foeeen 1,637,610 (377,910)...... 1,259,700 [.evvevevnnn Joveennnnndd1,469 [ | (377,910)[- e eeeeeeeeeee e eeeeenees | e 0008 e
163351 Call Options
S&P 500 ...eevriinnns CITIBANK N.A. ..... E570DZWZ7FF32TWEFA76 |.01/06/2023 |.01/06/2028 |........cceveeen feunnnn 11,272,223 |.. 3895.08000000 .....cevvmmnereeen Jounnnnnns 516,268 |......... (23,749)......... 492,518 | .ooeevvnnn Joeeeee 852,284 |t [ e (28,749)]-eveeeeeeeeeeees foeeemmeeeeeeee [ e {0003 Lol
163356 Call Options
S&P 500 ...eevriinnns CITIBANK N.A. ..... ES70DZWZ7FF32TWEFA76 |.01/06/2023 |.01/04/2030 |.......eceeveeen feunnnn 13,719,968 |.. 3895.08000000 |.....eeueeeeemnnnn forreeeens 684,626 |......... (22,508)| 662,118 [ ..ooveeeenn |oeeennnn 249,239 [ [ oo (22,508)]-++- - eeeeemmnnaes foeeemmmineeeeenn [ eevnnnnn [0003 L
163360 Call Options JPMORGAN CHASE
Ishares MSCI EAFE .... BANK, N.A. ......... 7HBGLXDRUGQFUS7RNES7  |. 01/06/2023 |. 01/05/2024 |......eeeveeennn foeeee 1,571,607 |.....68. 13000000 .....cevvmmeeeeen Jounnnnnns 100,998 |......... (23,307).......... T7,691 [oevneiiin e 3,871 [ e e (28,307)]-+vvmeeeeemmnnes foeremmmineeeeeenn [ eevennn 0003 s
163368 Call Options
S&P 500 ... . CITIBANK N.A. ..... E570DZWZ7FF32TWEFA76 |.01/06/2023 |.01/05/2024 |........ceevveen feunnnn 53,847,905 |.. 3895.08000000 |......cevvmunereer Jounnnn 5,622,048 (1,297,39)...... 4,324,652 ... (1,297,3%))..
163374 Call Options
S&P 500 ...eevriinnns CITIBANK N.A. ..... E570DZWZ7FF32TWEFA76 |.01/06/2023 |.01/05/2024 |........ceevveen feunnnn 50,097,876 |.. 3895.08000000 [-.....ceeerrenunns foeeenn 5,228,953 (1,206,682)|...... 4,022,272 | coeevnin [eeeeee 708,204 e [ (1,208,682)[-...ccevveneeeeen Joemmeeeeeemniiees | e [0008 oo
X-CHANGE FINANCIAL
ACCESS / MORGAN
163380 Call Options STANLEY/CLEARED
SPDR Gold shares ..... THROUGH CBO ........ 9R7GPTSO7KV3UQJZQ078  |. 01/06/2023 |. 01/05/2024 |....ovvvueeeeen fovnnns 33,404,433 ... 173.71000000 |.....oeevveemmns fooeees 3,026,394 (698,399))....... 2,327,995 [.ooiiiiinn | 1,085,972 [ | (698,399)]+vvvnneeeerennnn fooreeeenniinieees | veeeennnn. [0003 L.l
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STATEMENT AS OF MARCH 31, 2023 OF THE MassMutual Ascend Life Insurance Company

SCHEDULE DB - PART A - SECTION 1

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

1 2 3 4 5 6 7 8 9 10 11 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative
Prior Current
Description Year(s) | Year Initial
of Item(s) Strike Initial Cost Cost of Credit Hedge
Hedged, Price, of Un- Un- Total Current [ Adjustment Quality |Effectiveness|
Used for Type(s) Date of Rate or discounted | discounted Book/ Unrealized | Foreign Year's to Carrying of at Inception
Income Schedule/ of Maturity | Number Index Premium Premium Current Adjusted Valuation | Exchange (Amorti- Value of Refer- and at
Generation Exhibit Risk(s) Exchange, Counterparty Trade or of Notional Received | (Received) | (Received) Year Carrying Increase/ | Change in zation)/ Hedged Potential ence | Quarter-end
Description or Replicated Identifier (a) or Central Clearinghouse Date | Expiration| Contracts Amount (Paid) Paid Paid Income Value Code | Fair Value | (Decrease) | B./A.C.V. | Accretion ltem Exposure | Entity (b)
X-CHANGE F INANCIAL
ACCESS / MORGAN
163386 Call Options - STANLEY/CLEARED
S&P 500 ....ovvninnnnnnns LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [THROUGH CBO ........ 9R7GPTSO7KV3UQJZQ078 | 01/06/2023 |. 07/05/2024 |....evvvnvvvvnn fennnnns 4,284,588 |.. 3895.08000000 |......ccvvnnrrven founnnnnns 539,858 |......... (83,085)f......... 456,803 [..evuneens o 118,999 [oeeniiiiiiinees v o (R0 A IR [ 0003 ..ovvvnnnnne
X-CHANGE F INANCIAL
ACCESS / MORGAN
163389 Call Options - STANLEY/CLEARED
S&P 500 ....oevvennnnnns LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [THROUGH CBO ........ 9R7GPTSO7KV3UQJZQ078  |. 01/06/2023 |. 01/05/2024 |......evvvvvvven feunnns 34,276,704 |.. 3895.08000000 |.....evvnnrrvrennn fonnns 3,479,808 |....... (803,033)|...... 2,676,775 [ eveneenes o ST U I RN [RE0XTN0XKC)) R RPN [y 0003 ..ovvvnnnnns
163622 Call Options - WELLS FARGO BANK,
S&P 500 ... .. |LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [N.A. ... KB1H1DSPRFMYMCUFXTO9  |. 01/13/2023 |. 01/13/2024 |.... .... 963,504 |.. 3969.61000000 |.. o (11,789) e 44,003 [ e |l B7,281 [ i o (11,789)|..
163820 Call Options -
S&P Equal Weight BNP PARIBAS LONDON
Energy «oeeeeveeeereenns LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [....ccooovriiinnnnnnnis ROMUWSFPUBMPROBKSP83 | 01/20/2023 |. 01/19/2024 |......eeeeeveen fennnnn 33,921,132].. 1145.17000000 |.....ccvvvmmnereee Jounnnn 2,201,481 ....... (423,362),...... 1,778,120 | coovvvnnn fennenn 2,453,551 |oeeeeneeeeceen [ e (423,362)].ccvvneeeeemnnnn foreeeeeniieee | i 0003 .evvvennnnns
163821 Call Options -
S&P U.S. Retiree
Spending Index ........ LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [UBS AG ............... BFM8TE1CT2L1QCEMIKS0 | 01/20/2023 . 01/19/2024 |.....evvvvvvvnnn fonnnns 7,682,400 ... 515.67000000 |.....eeunvrvvrnnnn forrereens 470,163 |......... (90,416)f......... 379,747 | ceveeeees o 361,988 [..ooevvviiieies e e [CCIO:3 1)) R AR N 0003 ..ovvvnnnnns
163825 Cal | Options - BNP PARIBAS LONDON
S&P 500 ....cevvennnnnnns LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [....cccoovrrrinnnniins ROMUWSFPUBMPROBKSP83 . 01/20/2023 |. 01/19/2024 |......eevvvvvven feunnns 48,503,638 |.. 3972.61000000 |.....cvvunvevernnn fonnns 4,753,405 |....... (914, 116)f...... 3,839,289 | ..cevvnnnnn [ 677,269 [.ooevvvneeeeiis | [ [CCAL N R[5} R EPPRUURN S 0003 ..ovvvnnnnns
163846 Cal | Options - BNP PARIBAS LONDON
S&P 500 ....cevvennnnnnns LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [....cccoovrrrinnnniiis ROMUWSFPUBMPROBKSP83 . 01/20/2023 |. 01/19/2024 |......eevvvvvven feunnns 47,992,725 .. 3972.61000000 |......ccvvvunrrens Jounnnn 4,680,773 |....... (900, 149)|....... 3,780,624 [..ovnneeeis o 950,523 |..oevvviieiiinnn fereeeeiiiii i (900, 149)f...ovvvvevennees Joevvnineeeciiiin [ e 0003 ..ovvvnnnnns
163857 Cal | Options - BNP PARIBAS LONDON
S&P 500 ....cevnennnnnns LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [....cccoovrriinnnniins ROMUWSFPUBMPROBKSP83 . 01/20/2023 |. 01/19/2024 |......eevvvvvven feunnns 54,040,959 |.. 3972.61000000 |.......cevvunvrens Jounnnn 5,233,026 |..... (1,006,351)f...... 4,226,675 | .cevvvunnnn fennnnn 1,368,623 [...oeeevvvieeees v o (1,008,351)[..ccvvvnennninnns Jornenieeiiiiines | e 0003 ..ovvvnnnnne
163871 Call Options - BNP PARIBAS LONDON
S&P 500 ....ovvninnnnnnns LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [...ccccooerrrinnnniins ROMUWSFPUBMPROBKSP83 . 01/20/2023 |. 01/19/2024 |......evvvevvven feunnns 67,697,689 |..3972.61000000 [......covvvvvnnnns foreenn 6,502,345 |..... (1,250,451))...... 5,251,894 | .ccevnnnnnn fennnnn 1,949,083 [..ooeevvviieees e o (1,250, 451)].ceveneiiinnnnns foerrrninneeccinnn [ eeviens 0003 ..ovvvnnnnne
163880 Call Options -
S&P 500 ....cevvennnnnnns LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [CITIBANK N.A. ..... ES70DZWZ7FF32TWEFA76 |.01/20/2023 |.01/19/2024 |........cevvvven founnns 64,876,456 |.. 3972.61000000 |......euunrevrrnnn fonnns 6,158,165 |..... (1,184,263)|...... 4,973,903 | ..oovvnnnnn fennnnn 2,183,133 [ v o (1,184,263)[...cceevveneeeees Jovniieiiiiines | e 0003 ..ovvvnnnnne
163905 Call Options -
S&P 500 ....oevvennnnnns LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [CITIBANK N.A. ..... ES70DZWZ7FF32TWEFA76 |.01/20/2023 |.01/19/2024 |.......ecevvvven founnns 59,390,723 |.. 3972.61000000 |.......cevvunrrnes Jounnnn 5,746,052 |..... (1,105,010)f...... 4,641,042 | ...oonnnnns [ennnnn AR 0K N R RPN N (1,105,010)].ccevvvneeviinnnn [ | oo 0003 ..ovvvnnnnns
163907 Call Options - WELLS FARGO BANK,
S&P 500 ....oevvennnnnns LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [N.A. .....ccccooeins KB1H1DSPRFMYMCUFXTO9  |. 01/20/2023 |. 01/19/2024 |........eevvvven feunnns 48,728,142 .. 3972.61000000 |......evnnvvvvrnnn fonnns 4,549,655 |....... (874,934)|...... 3,674,722 | .ccevvnnnn [ 2,735,908 |..eeneeeiinnines [oevennniieneeeens fens (874,934)..ccvvneeeiinnnnn [ | e 0003 ..ovvvnnnnne
163916 Call Options - ROYAL BANK OF
S&P 500 ....cevvennnnnnns LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [CANADA ............... ES7IP3USRHIGC71XBUT1 | 01/20/2023 |. 01/19/2024 |.......evvvvvven feunnns 23,818,982 .. 3972.61000000 |.....cevvnrevernnn founnns 1,310,044 |....... (251,932)...... 1,068, 112 | .oeeeeeiis o LYE LT N PR R N (251,932)].ccvvveeeeiinnnnn [ | e 0003 ..ovvvnnnnne
163921 Call Options - WELLS FARGO BANK,
S&P 500 ....cevnennnnnns LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [N.A. ......ccooeeins KB1H1DSPRFMYMCUFXTO9  |. 01/20/2023 |. 01/19/2024 |........eevvvven feunnns 16,019,215 (.. 3972.61000000 |.......vvvvvvnnnn forreenes 402,082 |......... (77,324)......... 324,759 | e [ T ) Y U AR RN (A7) PO RN [ 0003 ..ovvvnnnnne
163922 Call Options -
S&P 500 ....oevvennnnnns LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [CITIBANK N.A. ..... ES70DZWZ7FF32TWEFA76 |.01/20/2023 |.01/20/2028 |.......cevvvvvnn feoerne 5,705,912]..3972.61000000 |......ccvvunvrrens Joununnnnn 263,613 |........ (10,106)|......... 253,507 | ... 213,162 |vveeeeeeiiins [ fes (10,106)]cevvveneevennnnn forreiiiiins
163924 Cal | Options - BNP PARIBAS LONDON
S&P 500 ....oevvennnnnns LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [....ccooovririnnnniiis ROMUWSFPUBMPROBKSP83 . 01/20/2023 |[.01/18/2030 |.....evvvnvvven feunnns 18,090,591 .. 3972.61000000 |.......oeevvvvnnns forreens 891,866 |......... (24,435)|......... 867,431 |.eveneeens o [VAVIR LX) R R AR (24,435)]...ccvvneeiiinnnn oo | e 0003 ..ovvvnnnnne
163946 Call Options -
iShares U.S. Real GOLDMAN SACHS
Estate ..oooeevvennnnnns LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [ INTERNATIONAL ...... W22LROWP2|HZNBBBKS528  |. 01/20/2023 |. 01/19/2024 |.....oeveeeeeeen feunnnn 18,206,385(..... 89.47000000 [-.eeevvvnmaeeaes founnnn 1,651,228 |....... (317,544)|....... 1,333,684 [ .ovenenes o 400,338 |...neeeeeeenies eeeeeeene e [ (317,544). e foreeee | 0003 .evvvennnnes
163954 Cal | Options - BNP PARIBAS LONDON
S&P 500 ...eevriinnns LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index |....ccooovriiinnnnnnis ROMUWSFPUBMPROBKSP83 | 01/20/2023 . 07/19/2024 |.....eeeeveeeenn feunnees 4,043,828 |.. 3972.61000000 .....cevvmmneeeeen Joumnnnnnn 500,343 |......... (64,147)......... 436,196 [..ovvneees foereenne 107,962 [ oeeeeeeeeeeeeen [ foeeeennnn (B4, 147 e | s 0003 .evvvennnnes
163964 Cal| Options - BNP PARIBAS LONDON
S&P 500 ...cevviinnnns LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [....ccooovriiiinnnnnis ROMUWSFPUBMPROBKSP83 | 01/20/2023 |. 01/19/2024 |......eeeeveeen fennnnn 50,655,583 |.. 3972.61000000 |......cevvmuereer Jounnnn 4,964,298 |....... (954,673)|...... 4,009,625 | ...ovvunnns feunnnns 652,525 |..eevvneeeeeennn [ e (954,873)].ccvveeeeeeenennn foreeeeeiee | i 0003 .evvvennnnes
X-CHANGE FINANCIAL
ACCESS / MORGAN
163966 Call Options - STANLEY/CLEARED
SPDR Gold shares ..... LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [THROUGH CBO ........ 9R7GPTSO7KV3UQJZQ078  |. 01/20/2023 |. 01/19/2024 |......eeeeeveeen feunnnn 27,467,228 |... 179.29000000 |...cevvuueeeeennn fonns 2,512,891 |....... (483,248)|....... 2,029,643 | ..covvnnnn [ 795,206 |-vveeeeeeeenies foeeeemnnieeeeeenn feeeens (483,248)].ccvveeeeeenee foeeeeeee | i 0003 .evvvennnnes
X-CHANGE FINANCIAL
ACCESS / MORGAN
163973 Call Options - STANLEY/CLEARED
Ishares MSCI EAFE .... |LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [THROUGH CBO ........ 9R7GPTSO7KV3UQJZQ078  |. 01/20/2023 |. 01/19/2024 |......ceevevvnnn foeeees 1,200,069 .... 71.01000000 |.....eeeevevmmnas froreennnnn 77,328 {........ (14,871)]...cco [ACY T 26,069 |...oeeeeenninees foerreeieeeeenenns foeeeees (14,871 eeeeeeeeeeeee Jormneeeceiiiees | s 0003 .oovvennnnns
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1 4 5 6 7 8 9 10 11 14 15 17 18 19 20 21 22 23
Cumulative
Prior
Year(s)
Strike Initial Cost Credit Hedge
Price, of Un- Total Current [ Adjustment Quality |Effectiveness|
Type(s) Date of Rate or discounted Book/ Unrealized | Foreign Year's to Carrying of at Inception
of Maturity | Number Index Premium Adjusted Valuation | Exchange (Amorti- Value of Refer- and at
Risk(s) Exchange, Counterparty Trade or of Notional Received | (Received) Carrying Increase/ | Change in zation)/ Hedged Potential ence | Quarter-end
Description (a) or Central Clearinghouse Date | Expiration| Contracts Amount (Paid) Paid Value Code (Decrease) | B./A.C.V. | Accretion ltem Exposure | Entity (b)
164455 Call Options -
S&P Equal Weight JPMORGAN CHASE
Energy «oeeeeveeeereenns Equity/Index |BANK, N.A. ......... 7HBGLXDRUGQFUS7RNES7  |. 02/06/2023 |. 02/06/2024 |................ 53,904,509 |.. 1167.94000000 |.......ccvvvuunree |-eenn. 3,557,698 |....... (516,597)|...... 3,041,100 [.eueuneeenn [oeeeee 8,047,907 [oeeeeeieees oo (516,597)[...eeeeeeeeeeeee Jemmeeeeeeenes | e |0003 Lo
164461 Call Options -
S&P U.S. Retiree
Spending Index . . . | Equity/Index . BFMBT61CT2L1QCEMIKS0 |. 02/06/2023 |. 02/06/2024 |.... 12,080,110 ... 518.61000000 |.. ...648,474 ... (110, 157)|..
164465 Call Options -
S&P 500 ....oevvennnnnns . | Equity/Index KB1H1DSPRFMYMCUFXTO9  |. 02/06/2023 |. 02/06/2024 |................ 63,985,221]..4111.08000000 |..........000nvvw. |-..... 6,068,998 [....... (881,252)|...... 5,187,746 [..eeoeeeeen [0 802,588 e [ (881,252)[..eevveveeneens Jvvnineeeevinins | weeeeeen |0003 Loeiiieniins
164494 Call Options -
S&P 500 ... . . | Equity/Index BATYDEB6GKMZ0031MB27  |. 02/06/2023 |. 02/06/2024 |.... 50,300,148 |.. 4111.08000000 |.........veeveens fonnn.. 4,726,583 |....... (686,326)f...... 4,040,257 |... (686,326)|..
164511 Call Op
S&P 500 ....ovvninnnnnnns . | Equity/Index BATYDEB6GKMZ0031MB27  |. 02/06/2023 |. 02/06/2024 |................ 33,297,856 |..4111.08000000 |........ccvvunnres |oeeen. 3,130,493 |....... (454,565)|...... 2,675,928 | .oovvvnnes [eee e 77,088 o e (454,565)]...0vvvneeeiinnnnn fooreiiiiiiinn | eeeeeennn [0003
164536 Cal |
S&P 500 ... . | Equity/Index BATYDEB6GKMZ0031MB27  |. 02/06/2023 |. 02/06/2024 |.... 51,608,936 |..4111.08000000 |.........oeevveens fonnn.. 4,793,948 |....... (696,108)f...... 4,097,841 |........... (696,108)]...evvveneevennnn foorerrivininiiei | eeeeeenans
164563 Call Op
S&P 500 ....oevvennnnnns . | Equity/Index BATYDEB6GKMZ0031MB27  |. 02/06/2023 |. 02/06/2024 |................ 75,864,001 ..4111.08000000 |.........ccvvnnnrs |-..... 6,970,977 [..... (1,012,224)|...... 5,958,753 | .eevvvnnes [c00enn 2,087,975 | e (1,012,224)].cevveeiiiinnnns Joevevnninieeieenn | eeeennnnn (0003 Lol
164571 Cal |
S&P 500 ....oevvennnnnns . | Equity/Index BATYDEB6GKMZ0031MB27  |. 02/06/2023 |. 02/06/2024 |................ 37,982,426 |..4111.08000000 |.........c00unnrns |-.r.. 3,590,661 |....... (521,384)|...... 3,069,277 [.eveneeeenn [oernen 1,003,921 [oeeniiiciie [ (521,384)..cevveeieiinnnnn [ | e [0003
164575 Cal |
S&P 500 ....oevvennnnnns . |Equity/Index [N.A. ..oiiiiiins BATYDEB6GKMZ0031MB27  |. 02/06/2023 |. 02/06/2024 |................ 50,489,635 |..4111.08000000 |.........c00unnrns |-oenn 4,773,027 |....... (693,070)|...... 4,079,957 | eeeevvnnn [een 1,662,630 |oeeeennneieciiiin o (693,070)[....ccevvvnnnnnens Jvnnnneeeevnnnns | wneeeeen J0003 Loeiiinniins
164581 Cal | ROYAL BANK OF
S&P 500 ....cevvennnnnnns . |Equity/Index |CANADA ............... ES7IP3USRHIGC71XBUT1  |. 02/06/2023 |. 02/06/2024 |................ 45,021,501 |..4111.08000000 |.......00urevvnn fonnn.. 4,268,038 |....... (619,743)...... 3,648,296 | ...oevnnnnn [onen 1,595, 111 | [ [CHIEATZ)) R IR IPSRRRUrurn I1/1[1 < R,
164584 Cal | ROYAL BANK OF
S&P 500 ....cevnennnnnnns . |Equity/Index |CANADA ............... ES7IP3USRHIGC71XBUT1  |. 02/06/2023 |. 02/06/2024 |................ 49,843,809 |..4111.08000000 |.........c0vunnrs |-oenn. 4,704,875 |....... (683,174)|...... 4,021,701 [.eveneeeees [ 1,873,383 [ [ (683,174)[...oevvvveneeeee |vnneeeieiinins | eeeeeen |0003 Lo
164592 Cal | ROYAL BANK OF
S&P 500 ....oevvennnnnns . |Equity/Index |CANADA ............... ES7IP3USRHIGC71XBUT1  |. 02/06/2023 |. 02/06/2024 |................ 51,342,868 |..4111.08000000 |.........oeevven onnn.. 4,530,486 |....... (657,851)f...... 3,872,635 | .oeevvnns [0 2,584,096 e e (657,851)[...eevveennniens Jvnneneeeeiinins | eeeeeeen J0003 Loeiiieniins
164600 Cal |
S&P 500 ....oevvennnnnns . |Equity/Index [CITIBANK N.A. ..... ES70DZNZ7FF32TWEFA76 |. 02/06/2023 |. 02/04/2028 |........eevvres |ovnnnnns 5,580,626 [..4111.08000000 |.......oeevvevvnnn forreeennn 257,825 [ovnnennn (7,492)).... 250,333 | ooeeeeiii [eennnnnn 160,792 | e e (A7) R FORRRRRR (PRl 11 (1[0 B
164603 Cal |
S&P 500 ....cevvennnnnnns . |Equity/Index [CITIBANK N.A. ..... ES70DZNZ7FF32TWEFA76 |.02/06/2023 |. 02/06/2030 |................ 20,840,541 ..4111.08000000 |.......00uvreevnns fonnnn. 1,025,355 |........ (21,253)]....... 1,004,102 [ .eneeeeenin |l 317,744 [ [ o (21,253)]cvveneieviinnnns foovevvniniieiienn [ eeeeeeenn {0003
X-CHANGE F INANCIAL
ACCESS / MORGAN
164605 Call Options - STANLEY/CLEARED
Ishares MSCI EAFE .... . |Equity/Index | THROUGH CBO ........ 9R7GPTSO7KV3UQJZQ078  |. 02/06/2023 |. 02/06/2024 |......evvvvvvvnn fennnnns 3,166,912.....70.69000000 |.......oeevvvvnns fonnen.... 190,409 |.........(27,648)........ 162,760 | ooeeeeennnn [eeeeeen 87,502 [ [ e (27,648)[..ccevvveeeeenes Jevnenneeieiiinns | e 0003 e
164615 Call Options - GOLDMAN SACHS
SPDR Gold shares ..... . |Equity/Index | INTERNATIONAL ...... W22LROWP2|HZNBBBKS528  |. 02/06/2023 |. 02/06/2024 |................ 45,404,977 |... 173.82000000 |.........c0vnnnens |-n.. 3,874,646 |....... (562,620)|...... 3,312,026 | ..oevvnnnn [ 1,569,772 | e (562,620)[.....ccvvvnnnneens Jvnnnneneeiinins | eeeeeeen |0003 Loeiiiiniins
164621 Call Options -
iShares U.S. Real JPMORGAN CHASE
Estate ..ooeevrvennnnnns . |Equity/Index |BANK, N.A. ......... 7HBGLXDRUGQFUS7RNES7  |. 02/06/2023 |. 02/06/2024 |................ 28,635,852 .....92.74000000 |......ccevvuunres |-ennn. 2,482,333 |....... (360,448)|...... 2,121,885 [.eeeneeies [oeeeeenn510,097 [ e (360,448).....cevvenneeeee Jemneeeeeeenees | e |0003 Lo
164628 Call Options - BANK OF AMERICA,
S&P 500 ...covviinnnnns . |Equity/Index [N.A. .oooeeiienienns BATYDEBBGKMZ0031MB27  |. 02/06/2023 |. 08/06/2024 |....eeeeveeennn foennnes 6,804,276 [..4111.08000000 |........eeevvvennn forneee...819,228 |.........(79,377)|......... 739,851 [ .evveeies o 163,294 [ e [ (79,377 eeeeeeeeeeee | | e 0008 e
164633 Call Options - WELLS FARGO BANK,
S&P 500 ...eevriinnns . |Equity/Index [N.A. .oooeeiienienns KB1H1DSPRFMYMCUFXTO9  |. 02/06/2023 |. 02/06/2024 |................ 66,315,525 |..4111.08000000 |.......ccevvuunree |-err.. 6,290,028 |....... (913,346)|...... 5,376,681 [....coooeen oeeeennn 828,847 | [ (913,346)]..evvveeeeeeeennn foreeeeeniiieee | e [0003
164639 Call Options - ROYAL BANK OF
S&P 500 ...covviinnnns . |Equity/Index |CANADA ............... ES7IP3USRHIGC71XBUT1  |. 02/06/2023 |. 02/06/2024 |................ 29,689,385 |..4111.08000000 |.......cevvuuueree |oeennn 1,591,351 [....... (231,073)|...... 1,360,278 [ ..neeevevnn Joeeeneen BT, 770 [ e (281,073)[ e eeeeeeeeeeee Jemneeeeeeenees | e |0008 Lo
164641 Call Options -
S&P 500 ...covviinnnns . |Equity/Index |UBS AG .....cceuunnnn. BFMBTE1CT2L1QCEMIKS0 |. 02/06/2023 |. 02/06/2024 |................ 21,353,699 |..4111.08000000 |......ccvvvuueeee |oeeenn...565,878 ... .... (82,168)|......... 483,705 [ .evvenneeee foaeeeees 570,108 |oeeeeeceeee oo fes (82,168)[ e eeeeeeneeeeee Joenneeeeeeeiiees | e |0008 Lot
164704 Call Options - WELLS FARGO BANK,
S&P 500 ...cevriinnnns . |Equity/Index [N.A. .oooeeiienienns KB1H1DSPRFMYMCUFXTO9  |. 02/10/2023 |. 02/10/2024 |.......cevvvvvnn fenaenes 1,214,990 |.. 4114.28506883 |.........ceeeeeene [ounneeen 61,767 | (8,202)]...... 53,475 | eevevvn [ 87,790 e e s (8,292)]+ - eeeeemenaeee Jeeeemmneeeeeeennn [ eevennnnn {0003 Lol
165119 Call Options -
iShares U.S. Real GOLDMAN SACHS
Estate . . |Equity/Index | INTERNATIONAL ...... W22LROWP2|HZNBBBKS28  |. 02/17/2023 |. 02/20/2024 |.... 26,712,445.....90.66000000 |.. (275,369))..
165129 Cal| Options - BNP PARIBAS LONDON
Ishares MSCI EAFE .... . |Equity/Index [..ooooemreniiiiiinnnnnns ROMUWSFPUBMPROBKSP83 |, 02/17/2023 . 02/20/2024 |....evvvvvvvnnn fonnnns 1,760,037 |.....71.02000000 |......ccvvvnrerees Jounenn.... 86,442 |.......... (9,866)f.......... 76,576 [.eveneennen e 33,942 | i e (KSR (1)) AR AU Ippurn 4/4]1 X R,
165141 Call Options -
S&P 500 ....cevvnnnnnnnns . |Equity/Index | BARCLAYS BANK PLC  GSGSEF7VJP5170UKS573 |. 02/17/2023 |. 02/20/2024 |................ 53,827,100 |.. 4079.09000000 |.......c0eeeeee |oon... 5,067,714 |....... (578,380)]...... 4,489,334 ... | 1,192,889 [ e (578,380)).....oevevennnnnns Jevvnnnnneiinnnnns | eeeeeen J0003 Loiiiinniins
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1 2 3 4 5 6 7 8 9 10 11 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative
Prior Current
Description Year(s) | Year Initial
of Item(s) Strike Initial Cost Cost of Credit Hedge
Hedged, Price, of Un- Un- Total Current [ Adjustment Quality |Effectiveness|
Used for Type(s) Date of Rate or discounted | discounted Book/ Unrealized | Foreign Year's to Carrying of at Inception
Income Schedule/ of Maturity | Number Index Premium Premium Current Adjusted Valuation | Exchange (Amorti- Value of Refer- and at
Generation Exhibit Risk(s) Exchange, Counterparty Trade or of Notional Received | (Received) | (Received) Year Carrying Increase/ | Change in zation)/ Hedged Potential ence | Quarter-end
Description or Replicated Identifier (a) or Central Clearinghouse Date | Expiration| Contracts Amount (Paid) Paid Paid Income Value Code | Fair Value | (Decrease) | B./A.C.V. | Accretion ltem Exposure | Entity (b)
165170 Call Options -
S&P 500 ....cevnennnnnnns LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [UBS AG ............... BFM8TE1CT2L1QCEMIKS0  |. 02/17/2023 |. 02/20/2024 |......evvvvvvven feunnns 51,850,700 |.. 4079.09000000 [.....eevvevvvnnns foreene 4,801,643 [....... (548,014)|...... 4,253,629 [...oeeeenns |onnne 1,378,895 [ | [ (RS2 VALY R EN
165187 Call Options -
S&P 500 ....ovvninnnnnnns LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [BARCLAYS BANK PLC ~ GSGSEF7VJP5I70UK5573 |. 02/17/2023 |. 02/20/2024 |.......eevvvvven feunnns 37,395,023 |.. 4079.09000000 |......ccvvvunrrens Jounnnn 3,633,785 |....... (414,725)|...... 3,219,059 | .oeevvnnnns [ennnnn 2,029,578 |ouevnieiiiiiines [oevernnieeieeiens [ (CALIF)] FR R IO 0003 ..ovvvnnnnne
165229 Call Options -
S&P 500 ... .. |LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [BARCLAYS BANK PLC ~ GSGSEF7VJP5I70UK5573 |. 02/17/2023 |. 02/20/2024 |.......eevvvven founnns 24,302,451)..4079.09000000 [......ccvvvunrrens Jounnnn 1,287,175 |....... (146,906)f...... 1,140,269 | ... 376,960 |.eveniiiiiins [ [ (146,906)|..
X-CHANGE F INANCIAL
ACCESS / MORGAN
165236 Call Options - STANLEY/CLEARED
S&P 500 ... .. |LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [THROUGH CBO ........ 9R7GPTSO7KV3UQJZQ078  |. 02/17/2023 |. 08/20/2024 |.... PR 6,934,453 |.. 4079.09000000 |.. 835,601 |........ (63,810)........ 771,791 ... 159,855 | [ [ (63,810)]..
165237 Call Options -
S&P Equal Weight JPMORGAN CHASE
Energy «oeeeeveeeereenns LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [BANK, N.A. ......... 7HBGLXDRUGQFUS7RNES7  |. 02/17/2023 |. 02/20/2024 |......eeeeeveeen feunnnn 43,532,760 |.. 1163.41000000 |......cevvmmnerene Jounnnn 2,934,108 |....... (334,871))...... 2,599,237 [.oeveiennn |oeenee 2,636,812 |...eeeeeeeniiees [oeeeeennee e [ (334,871)[..eeeeeeeeieeee Joeeeneeeeeeee | v 0003 .evvvennnnns
165239 Call Options -
S&P U.S. Retiree
Spending Index ........ LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [UBS AG ............... BFMBTE1CT2L1QCEMIKS0  |. 02/17/2023 |. 02/20/2024 |......evvvvvvven founnns 10,435,563 |... 517.77000000 [.....ccvvvunrrenn Jounnnnnn 672,050 |........ (76,701)......... 595,349 [..eeeeeeens [ 495,282 |..cevvviiieiiinn feeeniiiiii e (W4T {02 ) FR I SUUN 0003 ..ovvvnnnnns
X-CHANGE F INANCIAL
ACCESS / MORGAN
165240 Call Options - STANLEY/CLEARED
S&P 500 ....oevvennnnnns LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [THROUGH CBO ........ 9R7GPTSO7KV3UQJZQ078  |. 02/17/2023 |. 02/20/2024 |......evvvvvvven feunnnn 56,699,351 .. 4079.09000000 |.......ccvvunvrens Jounnnn 5,465,758 |....... (623,809)|....... 4,841,949 | ..o e 701,088 |oeevveeneeeeeinnn oo v (623,809)[....evvvvvnnnnens Joevvnnieeeiininn [ eeviies 0003 ..ovvvnnnnne
X-CHANGE F INANCIAL
ACCESS / MORGAN
165249 Call Options - STANLEY/CLEARED
S&P 500 ....cevnennnnnnns LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [THROUGH CBO ........ 9R7GPTSO7KV3UQJZQ078  |. 02/17/2023 |. 02/20/2024 |......evvvvvvven founnns 55,067,715 .. 4079.09000000 |......evunrevernnn foonnns 5,287,236 |....... (603,435)|...... 4,683,802 [..uunneenns e AT A T PO KR R, (603,435)]...cvveeeeiinnnnn forreiiiiiii | e 0003 ..ovvvnnnnns
X-CHANGE F INANCIAL
ACCESS / MORGAN
165257 Call Options - STANLEY/CLEARED
S&P 500 ....oevvennnnnns LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [THROUGH CBO ........ 9R7GPTSO7KV3UQJZQ078  |. 02/17/2023 |. 02/20/2024 |......evvvvvvven feunnnn 44,869,990 |.. 4079.09000000 |......ccvvvunrrens Jounnnn 4,283,031 |....... (488,824)|...... 3,794,207 | cevvvvnnnn [ 824,437 |ovveeeeiiiiiines [ [ (488,824)....ccevvvnnnnnens Joevnninneeiciinin [ e 0003 ..ovvvnnnnne
X-CHANGE F INANCIAL
ACCESS / MORGAN
165270 Call Options - STANLEY/CLEARED
S&P 500 .....evvennnnnnns LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [THROUGH CBO ........ 9R7GPTSO7KV3UQJZQ078  |. 02/17/2023 |. 02/20/2024 |......evvvvvvven feunnnn 62,410,077 |.. 4079.09000000 [.....eevvvvuvnnns foreens 6,016,266 |....... (686,639)f...... 5,329,627 | .covvvnnnnn feunnnn 1,670,159 |oeevveeiieceiins [ e (686,639)[....cceevvvnnnnens Joervnnnneeriiinin [ eeris 0003 ..ovvennnnns
X-CHANGE F INANCIAL
ACCESS / MORGAN
165272 Call Options - STANLEY/CLEARED
S&P 500 ....oevvennnnnns LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [THROUGH CBO ........ 9R7GPTSO7KV3UQJZQ078  |. 02/17/2023 |. 02/20/2024 |......evvvvvvven feunnns 51,804,443 |.. 4079.09000000 |.......cvvvunrrens Jounnnn 4,993,8% |....... (569,955)|...... 4,423,939 [..oeeeenns | 1,562,802 [.oeeevveiniiees v [ [RSICIEIRC )| R AR U 0003 ..ovvennnnns
X-CHANGE F INANCIAL
ACCESS / MORGAN
165277 Call Options - STANLEY/CLEARED
S&P 500 ....oevvennnnnns LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [THROUGH CBO ........ 9R7GPTSO7KV3UQJZQ078  |. 02/17/2023 |. 02/20/2024 |......evvvvvvven feunnns 48,949,080 [.. 4079.09000000 |.....cvvnnrrvrrnen fonens 4,718,640 |....... (538,540)|....... 4,180,100 |..coeevennn |oennee LICICIUN T R (PR RPN (538,540)...vvveneeevinnnnn forreeiiiiii | e 0003 ..ovvennnnns
X-CHANGE F INANCIAL
ACCESS / MORGAN
165279 Call Options - STANLEY/CLEARED
S&P 500 ....oevvennnnnns LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [THROUGH CBO ........ 9R7GPTSO7KV3UQJZQ078  |. 02/17/2023 |. 02/20/2024 |......evvvvvvven feunnnn 50,580,716 |.. 4079.09000000 [......cevvvvunnnns forrene 4,640,421 |....... (529,613)|...... 4,110,807 |.oeeeeeeenn |oeee 1,863,612 |oeevvviiieiiinns [ e [GZABENK)) F R U 0003 ..ovvvnnnnne
165301 Call Options - GOLDMAN SACHS
SPDR Gold shares ..... LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [ INTERNATIONAL ...... W22LROWP2|HZNBBBKS28  |. 02/17/2023 |. 02/20/2024 |......evvvvvvven feunnns 39,844,267 |... 171.26000000 |.......cevvunrrens Jounnnn 3,431,310 |....... (391,617)f...... 3,039,693 | ..ccevvnnnn feunnnn 1,445,008 [oeiiviinieees v [ [ ACAT R TR [, 0003 ..ovvvnnnnne
165307 Call Options - WELLS FARGO BANK,
S&P 500 ....oevvennnnnns LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [N.A. ......cccooeine KB1H1DSPRFMYMCUFXTO9  |. 02/17/2023 |. 02/20/2024 |.......eeovvvven feunnns 17,306,899 .. 4079.09000000 |.......uvvvvrnnnn forreenes 418,827 |........ (47,801)......... 371,026 | ... 265,691 |evvenieieiiiin [ fos [CYAR:(01 D) R A,
165308 Call Options - BNP PARIBAS LONDON
S&P 500 ....cevnennnnnns LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [....cccoovrriinnnniins ROMUWSFPUBMPROBKSP83  |. 02/17/2023 . 02/18/2028 |......evvvvvvvnn fennnnne 8,592,432 .. 4079.09000000 [....euvrrerrrnnnns foerennnnn 391,815 [....ennnn. (9,007).......... 382,808 [....oeeees [ornnnn 261,587 [ e o [CHV0ZS) R R N 0003 ..ovvvnnnnne
165310 Call Options - BNP PARIBAS LONDON
S&P 500 ....cevvennnnnnns LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [....ccooovririnnnniiis ROMUWSFPUBMPROBKSP83  |. 02/17/2023 |. 02/20/2030 |.....eevvnvvvvnn founnns 16,958,688 |.. 4079.09000000 .......cvvvunvrres Joununnnns 827,584 |......... (13,578)|........ 814,006 [...oevvevnn |ovvnnnnns LK S RN AR RN [RETESTZ)) R U TN 0003 ..ovvvnnnnne
165807 Call Options - GOLDMAN SACHS
SPDR Gold shares ..... LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [ INTERNATIONAL ...... W22LROWP2|HZNBBBKS28  |. 03/06/2023 |. 03/06/2024 |.... P F 46,900,497 |... 171.62000000 |......e0unrevernnn fonnns 3,881,504 [....... (265,130))...... 3,616,374 [..oeeeeeees [ ICICZ AT RO F RN (LS TREI0)) R ETRRUUTRN [y 0003
165815 Call Options -
iShares U.S. Real WELLS FARGO BANK,
Estate ..oooevieennnnnns LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [N.A. ...ccoccoeiieenn. KB1H1DSPREMYMCUFXTO9 |. 03/06/2023 |. 03/06/2024 |.......oeeeeeee fovnnns 29,250,046 ]..... 87.97000000 [-.eeevevnmnaaeaes Jounnnn 2,734,948 |....... (186,813)...... 2,548,135 | ..oevni [t 715,811 [ | oo (186,813)] +evvvvmmereermnnn fooneeremnniinnnee | evveeinnns 0003 .oovvunnnnns




STATEMENT AS OF MARCH 31, 2023 OF THE MassMutual Ascend Life Insurance Company

SCHEDULE DB - PART A - SECTION 1

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

9¢'903

1 2 3 4 5 6 7 8 9 10 11 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative
Prior Current
Description Year(s) | Year Initial
of Item(s) Strike Initial Cost Cost of Credit Hedge
Hedged, Price, of Un- Un- Total Current [ Adjustment Quality |Effectiveness|
Used for Type(s) Date of Rate or discounted | discounted Book/ Unrealized | Foreign Year's to Carrying of at Inception
Income Schedule/ of Maturity | Number Index Premium Premium Current Adjusted Valuation | Exchange (Amorti- Value of Refer- and at
Generation Exhibit Risk(s) Exchange, Counterparty Trade or of Notional Received | (Received) | (Received) Year Carrying Increase/ | Change in zation)/ Hedged Potential ence | Quarter-end
Description or Replicated Identifier (a) or Central Clearinghouse Date | Expiration| Contracts Amount (Paid) Paid Paid Income Value Code | Fair Value | (Decrease) | B./A.C.V. | Accretion ltem Exposure | Entity (b)
165823 Call Options - JPMORGAN CHASE
Ishares MSCI EAFE .... |LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [BANK, N.A. ......... 7HBGLXDRUGQFUS7RNES7  |. 03/06/2023 |. 03/06/2024 |.......evvvvvvnn fennnnns 2,105,695 ... 70.70000000 ......ccvvuurrrens Joununnnns 119,821 |.......... (8,184)........ 11,636 | oo [ 35,924 | e s (R E:Z) R AR
X-CHANGE F INANCIAL
ACCESS / MORGAN
165834 Call Options - STANLEY/CLEARED
S&P 500 ... .. |LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [THROUGH CBO ........ 9R7GPTSO7KV3UQJZQ078  |. 03/06/2023 |. 09/06/2024 |.... PR 4,453,262 .. 4048.42000000 |.. 498,762 |.........(22,671)).........476,001 | ... P PP (22,671)..
165836 Call Options -
S&P Equal Weight WELLS FARGO BANK,
Energy «oeeeeveeeereennes LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [N.A. ......ccccoeeeee KB1H1DSPRFMYMCUFXTO9  |. 03/06/2023 |. 03/06/2024 |........ceeveeen feunnnn 50,425,583 |.. 1159.79000000 |.....ccvvvvunereer Jounnnn 3,474,328 |....... (237,317)|...... 3,237,005 | ..cevvunnns feunnnn 3,227,259 |oeeeeeeeeeeen [ e (287,317 eeeeeeeeeeeee Jeeeeneeeeeeee | v 0003 .evvvennnnes
X-CHANGE FINANCIAL
ACCESS / MORGAN
165837 Call Options - STANLEY/CLEARED
S&P 500 ...eevriinnns LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [THROUGH CBO ........ 9R7GPTSO7KV3UQJZQ078  |. 03/06/2023 |. 03/06/2024 |.......eeeeveeen feunnnn 65,584,404 |.. 4048.42000000 |......cevvmunereer Jounnnn 5,804,298 |....... (396,468)|...... 5,407,830 [.eeunneeres foreeennne 857,553 |-eeeeeeeeenees oreeeeeeieeeeeenn fens (396,468)|.....eeveenneeee Jeeemmneeeeeeennn [ cvviis 0003 .evvvennnnns

165839 Call Options -
S&P U.S. Retiree
Spending Index ........ LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index |UBS AG ............... BFMBT61CT2L1QCEMIKS0  [. 03/06/2023 |. 03/06/2024 |......eevvveeen |oennne 11,534,942 ... 513.13000000 |.....ovvvveeenanns |oevnnnnes 783,282 |......... (51,450)f........ 701,781 | .eeeeeiis [ 656,195 |.ooveeeiiiiiiiiiis [ e (E3 10 Y IO [PUUTTRN 0003 ............
X-CHANGE FINANCIAL
ACCESS / MORGAN

165843 Cal| Options - STANLEY/CLEARED

S&P 500 .ooeiiiiiiiennnn LIABILITY HEDGE ...... Exhibit & ... [Equity/Index | THROUGH CBO ........ OR7GPTSO7KV3UQJZQ078 | 03/06/2023 |. 03/06/2024 |................ [eeeeee 53,439,144 |.. 4048.42000000 |.........cvvveeees fournnn 4,651,865 |....... (317,750)f...... 4,334,115 oo [ 985,276 |.eeveeeeiiieeeeees [ [ (317,750 Jeeeiiiieeeeeei | e 0003 ............
165863 Call Options - JPMORGAN CHASE

S&P 500 ..evviiiiiiiiies LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index |BANK, N.A. ......... 7THBGLXDRUGQFUS7RNES7  [. 03/06/2023 |. 03/06/2028 |......evvvveeees [oeennne 9,177,411).. 4048.42000000 |.........ccvveees forveennn 431,338 |.......... (5,902)..00veune 425,436 | .eveeeeeen e 367,657 [coeeeeeeiiiienn [ e (5,902)[..cceeeeiiiiinn e [ el 0003 ............
165865 Call Options -

S&P 500 ..evviiiiiiiines LIABILITY HEDGE ...... Exhibit 5 ... [Equity/Index |CITIBANK N.A. ..... E570DZWZ7FF32TWEFA76 |. 03/06/2023 |.03/06/2030 |.....eeevveeees |oennne 13,812,465 |.. 4048.42000000 |.........ccvvveres forneenn 661,617 |.......... (6,469)......... 655,148 [ .o | 182,796 |.evvveeeeeeinns o foiieens (8,469)....coeeennnennn [ [ el 0003 ............
165878 Call Options - WELLS FARGO BANK,

SE&P 500 ..evviiiiiiiines LIABILITY HEDGE ...... Exhibit 5 ... [Equity/Index |[N.A. ...ccooeeinins KB1H1DSPRFMYMCUFXTO9  [. 03/06/2023 |. 03/06/2024 |.......eevveeen |onnne 66,124,379 .. 4048.42000000 |.......oevveeeens |oennee 6,407,452 |....... (437,668)f...... 5,969,785 [....coeuuns fernennnn 852,773 |evveeieiiiieiiees [ [ (437,668)....cvveeeeeeen [eeeeeiiiiiineeei | e 0003 ............
165886 Call Options - WELLS FARGO BANK,

S&P 500 ..evviiiiiiiines LIABILITY HEDGE ...... Exhibit 5 ... [Equity/Index [N.A. ...ccooeiinnns KB1H1DSPRFMYMCUFXTO9  [. 03/06/2023 |. 03/06/2024 |.......eevveeen |oonnne 80,587,053 .. 4048.42000000 |.......oevveeeenn |oennee 7,693,377 |....... (525,504)|...... 7,167,873 [ e o 2,460,894 |....oooeiiiiiiins [ o (525,504)]...cvvveeeeiinnns foeirieeeeeiiiiis | eeeeiiens 0003 ............
165890 Call Options - WELLS FARGO BANK,

S&P 500 ...vviiiiiiiines LIABILITY HEDGE ...... Exhibit 5 ... [Equity/Index |[N.A. ...ccooeeinins KB1H1DSPRFMYMCUFXTO9  [. 03/06/2023 |. 03/06/2024 |.......eevveeen |onnne 48,526,462 |.. 4048.42000000 |........ceeeunnns founeee 4,667,888 |....... (318,845)|...... 4,349,043 [ .ceenniie |onne 1,433,781 [ [ | (318,845)). . [ | e 0003 ............
165901 Call Options - WELLS FARGO BANK,

S&P 500 ..evviiiiiiiiies LIABILITY HEDGE ...... Exhibit 5 ... [Equity/Index [N.A. ...ccooeiinnns KB1H1DSPRFMYMCUFXTO9  [. 03/06/2023 |. 03/06/2024 |.......eevveeen |oennne 51,204,228 |.. 4048.42000000 |........ccocuvens founeee 4,948,930 |....... (338,042)|...... 4,610,888 [...ceveees | 1,945,185 | [ o (338,042)]...cvvveeeeiinns fonirneeeeeciiiis | eeeeiiens 0003 ............
165917 Call Options - WELLS FARGO BANK,

S&P 500 ..evviiiiiiiiies LIABILITY HEDGE ...... Exhibit 5 ... [Equity/Index [N.A. ...ccooeeinins KB1H1DSPRFMYMCUFXTO9  [. 03/06/2023 |. 03/06/2024 |.......eevveeen |onnne 38,472,320 |... 4048.42000000 |.......cceveuvnnns founeee 3,658,278 |....... (249,882)|...... 3,408,395 [.....ccen [t 1,130,865 [oooeeeiiieeeee [ | (249,882)]....vvvveeeiinns fonnnneeieeciiiis | eeeeiinns 0003 ............
165918 Call Options - WELLS FARGO BANK,

S&P 500 ..evviiiiiiiines LIABILITY HEDGE ...... Exhibit 5 ... [Equity/Index [N.A. ...coooeeinins KB1H1DSPRFMYMCUFXTO9  [. 03/06/2023 |. 03/06/2024 |.......eevveeen |oennne 64,612,671 .. 4048.42000000 |.........cccuvvees founee 6,264,198 |....... (427,882)|...... 5,836,316 |..eoeeeees |onnee 1,755,076 [ [ | [C728: ;73 O R U, 0003 ............
165919 Cal| Options - WELLS FARGO BANK,

SE&P 500 ..evviiiiiiiines LIABILITY HEDGE ...... Exhibit 5 ... [Equity/Index |[N.A. ...ccooeeinins KB1H1DSPRFMYMCUFXTO9  [. 03/06/2023 |. 03/06/2024 |.......eevveeen |onnne 46,974,554 |.. 4048.42000000 |........ceevvnnns founeee 4,186,086 |....... (285,935)|...... 3,900,151 |.uvveeeees e 2,376,079 |oeeveeeeeeeiinns foreeeeeeeeeiiins foeees (285,935)]...cvvveeeeiiinns foennnneeeeeiiiiis | eeeeiinns 0003 ............
165920 Call Options - ROYAL BANK OF

S&P 500 ..evviiiiiiiines LIABILITY HEDGE ...... Exhibit 5 ... [Equity/Index |CANADA ............... ES7IP3USRHIGC71XBU11  [. 03/06/2023 |. 03/06/2024 |......evvvveeen |oennne 30,804,472 .. 4048.42000000 |.......oevveerins |oennee 1,712,729 |....... (116,990)f....... 1,595,739 |.vveeeeees o 535,701 |oeeeeeiiiiiiiieies [ [ (116,990)]. ..o Jeeeiiiieeeeeei | e 0003 ............
165938 Call Options - JPMORGAN CHASE

S&P 500 ..evviiiiiiiiies LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index |BANK, N.A. ......... 7THBGLXDRUGQFUS7RNES7 [ 03/06/2023 |. 03/06/2024 |......evvvveeen |oenene 16,729,080 |.. 4048.42000000 |.....ovvveeeeenns foennnnns 418,227 |......... (28,567)......... 389,660 [..oouvveees |oernnes L) BV FOUUUN RN R (28,867 )[.vveeeevneenn fereeeeiiiiii [ il 0003 ............
165942 Cal | Options - WELLS FARGO BANK,

S&P 500 ..evviiiiiiiines LIABILITY HEDGE ...... Exhibit 5 ... [Equity/Index [N.A. ...ccooeeinins KB1H1DSPRFMYMCUFXTO9  [. 03/06/2023 |. 03/06/2024 |.......eevveeen |oennne 31,127,643 .. 4048.42000000 |.......oevveeeens |oonnne 3,017,826 |....... (206, 136)f...... 2,811,689 |..uveeeees | 1,047,280 [.eooeeeiiieenee [ | (206, 136))-..eecvvveeeeeeeen Joeeeeiiieieeeens | eeeeeeenne 0003 ............
165944 Cal | Options - WELLS FARGO BANK,

SE&P 500 ..evviiiiiiiines LIABILITY HEDGE ...... Exhibit 5 ... [Equity/Index |[N.A. ...ccooeeinins KB1H1DSPRFMYMCUFXTO9  [. 03/06/2023 |. 03/06/2024 |.......eevveeen |oennne 45,097,973 |... 4048.42000000 |........ceeeuvnnns founeee 4,374,503 |....... (298,805)|...... 4,075,699 [....coeunns fennns 1,624,161 [oooeeeiieeeee [ | (298,805)[......evveeeeeeens feeeeiiiiieiieeii | eeeeeenne 0003 ............
166106 Call Options -

S&P 500 ..evviiiiiiiines LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index |BARCLAYS BANK PLC ~ GSGSEF7VJP5170UK5573 |. 03/10/2023 |. 03/08/2024 |......ccvvvvvees feveennne 1,446,382 |.. 3992.55380987 |........ccevvevees fereerenns 65,531 |.......... (3,781)f.cevnnnnn 61,750 |... 101,681 | [ oo (L2 ) A N

166342 Call Options -

S&P Equal Weight JPMORGAN CHASE

Energy .....ooeeeeeiil LIABILITY HEDGE ...... Exhibit 5 ... [Equity/Index |BANK, N.A. ......... THBGLXDRUGQFUS7RNES7 . 03/20/2023 |. 03/20/2024 |................ |...... 52,175,511 .. 1142.99000000 |.......cevvvvvenns |oeeens 3,323,580 |......... (99,889)...... 3,223,691 |.nnn | 4,002,397 |.oooeeeeeieeeeeen [ [ (99,889))-..eveeeeeeees [eeeeiieeeeeen | e 0003 ............

166343 Call Options -
S&P U.S. Retiree

Spending Index ........ LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index |UBS AG ............... BFMBT61CT2L1QCEMIKS0  [. 03/20/2023 |. 03/20/2024 |......evvvveeen |oennne 11,228,864 |... 514.00000000 |........c0vveeeees ferreenne 666,99 |......... (20,046)f......... 646,948 [..ccvrenes | 640,774 [coveeeeiiiie [ [ (20,046)...ceeeeenvnenen [ [ s 0003 ............
166351 Call Options -
SPDR Gold shares ..... LIABILITY HEDGE ...... Exhibit 5 ... [Equity/Index |SOCIETE GENERAL ... O2RNE8IBXP4ROTD8PU41 |. 03/20/2023 |. 03/20/2024 |....

P YO 45,640,763 |... 183.84000000 |......vvvvreeeenn o 4,062,895 |....... (122,109)...... 3,940,786 |..uvveeeen fnnnne 1,062,103 |... I SO (122,109))..
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1 2 3 4 5 6 7 8 9 10 11 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative
Prior Current
Description Year(s) | Year Initial
of Item(s) Strike Initial Cost Cost of Credit Hedge
Hedged, Price, of Un- Un- Total Current [ Adjustment Quality |Effectiveness|
Used for Type(s) Date of Rate or discounted | discounted Book/ Unrealized | Foreign Year's to Carrying of at Inception
Income Schedule/ of Maturity | Number Index Premium Premium Current Adjusted Valuation | Exchange (Amorti- Value of Refer- and at
Generation Exhibit Risk(s) Exchange, Counterparty Trade or of Notional Received | (Received) | (Received) Year Carrying Increase/ | Change in zation)/ Hedged Potential ence | Quarter-end
Description or Replicated Identifier (a) or Central Clearinghouse Date | Expiration| Contracts Amount (Paid) Paid Paid Income Value Code | Fair Value | (Decrease) | B./A.C.V. | Accretion ltem Exposure | Entity (b)
166358 Call Options -
iShares U.S. Real
Estate ..oeeeereennnnnns LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [SOCIETE GENERAL ... 02RNE8IBXP4ROTDBPU41 |. 03/20/2023 |. 03/20/2024 |........ceeveeen feunnns 31,394,312]..... 82.99000000 [-vveueeeeeennnns foeees 2,767,283 |........ (88,170)|...... 2,684, 13 [..eeneeiis oo 918,511 [ e [ (83,170)[ e eeeeeeeeeeee Jmmeeeeeeneee | s 0003 .evvvennnnes
166366 Call Options - ROYAL BANK OF
Ishares MSCI EAFE .... |LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [CANADA ............... ES7IP3USRHIGC71XBUT1  |. 03/20/2023 |. 03/20/2024 |.......eveveenn feaeees 1,443,353 |..... 68.23000000 [-...eevermmnaeeeee Jennanns 80,595 |.......... (2,422)-ceveennns FETRVAT T R 82,052 |eeeeeeeeeeeennn feeee e s (2,422)] e oo | 0003 .evvvennnnns
166374 Call Options -
S&P 500 ...cevvninenns LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [CITIBANK N.A. ..... ES70DZWZ7FF32TWEFA76 |. 03/20/2023 |. 03/20/2024 |........ceeveeen feunnns 63,730,416 |.. 3951.57000000 |....evvunneeeeennn fonnne 6,032,485 |....... (181,304)|...... 5,851,181 [ .oeeeens [onnnns 3,496,263 |.eeevveeeeeeennnn feeeeeeeeiiees e (181,304)[.. e eeeeeeeeeee Joeemmeeeeeeeee | v 0003 .evvvennnnns
166385 Call Options - JPMORGAN CHASE
S&P 500 ...cevviinenns LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [BANK, N.A. ......... 7HBGLXDRUGQFUS7RNES7  |. 03/20/2023 |. 03/20/2024 |......eeeeeveeen feunnnn 19,494,043 |.. 3951.57000000 [....ccvvvmmnereeen Joummnnnns 432,768 |........ (13,007)|......... 419,761 [ .eveeeenes o 551,444 |.ooeeeeeceen [ e (13,007 e eeeeeeeeeeee Jrmeeeeeemieee | e 0003 .evvvennnnes
166386 Call Options -
S&P 500 ...eevriinnns LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [CITIBANK N.A. ..... ES70DZWZ7FF32TWEFA76 |. 03/20/2023 |.03/20/2028 |........ceeeeeen feunnns 10,912,967 |.. 3951.57000000 |.......eeeevmnnnn forreeeens 538,009 [.......... (3,239)]......... 534,770 [.evveneeees foeeeennne 439,467 |.eeeeeeeeenees oeeeeeeee e [ (3,289)]ceeeeneeeeeeenn o | i 0003 .evvvennnnes
166390 Call Options - JPMORGAN CHASE
S&P 500 ...eevriinnns LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [BANK, N.A. ......... 7HBGLXDRUGQFUS7RNES7  |. 03/20/2023 |. 03/20/2030 |..eevvvenneeeeen feunnnn 13,135,985 |.. 3951.57000000 [.....cvvvmmneeeeen Jounnnnnns 650,231 [.....n.... (2,797)......... 647,434 | ..oovvni [ 632,446 ... e [ (2,797 )] eeeeeeemeeeee Jeeeemeeeeeee [ v 0003 .evvvennnnns
X-CHANGE FINANCIAL
ACCESS / MORGAN
166392 Call Options - STANLEY/CLEARED
S&P 500 ...eevriinnens LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [THROUGH CBO ........ 9R7GPTSO7KV3UQJZQ078  |. 03/20/2023 |. 03/20/2024 |......eeeeeveeen feunnnn 45,443,055 |.. 3951.57000000 |-....eeeeemennnns foeeens 3,972,097 |....... (119,380)|...... 3,852,717 [.eveeeenes e 1,217,202 [ | oo (119,380)[-. e eeeeeeeeeee Joeemmneeeeeeenenn [ cvviins 0003 .evvvennnnes
X-CHANGE FINANCIAL
ACCESS / MORGAN
166399 Call Options - STANLEY/CLEARED
S&P 500 ...eevriinnns LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [THROUGH CBO ........ 9R7GPTSO7KV3UQJZQ078  |. 03/20/2023 |. 03/20/2024 |......eeeeeveeen feunnnn 52,160,724 |.. 3951.57000000 |....cvvuueeeeennn fonnns 4,543,191 |....... (136,544)|...... 4,406,647 [....coeeee fonnnne 1,477,684 oo e e (136,544)]. .o [ | i 0003 .evvvennnnes
X-CHANGE FINANCIAL
ACCESS / MORGAN
166405 Call Options - STANLEY/CLEARED
S&P 500 ...covviinnnnns LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [THROUGH CBO ........ 9R7GPTSO7KV3UQJZQ078  |. 03/20/2023 |. 03/20/2024 |......eeeeeveeen feunnnn 47,813,997 |.. 3951.57000000 |....evvuuneeeeennn fonnns 4,336,761 |....... (130,340)|....... 4,206,421 | ..covvnnnns fennnnn 1,531,343 | oo fes (130,340)f- e eeeeeeeeeee Jeeemneeeeeeee | v 0003 .evvvennnnes
X-CHANGE FINANCIAL
ACCESS / MORGAN
166411 Call Options - STANLEY/CLEARED
S&P 500 ...cevrninnnns LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [THROUGH CBO ........ 9R7GPTSO7KV3UQJZQ078  |. 03/20/2023 |. 03/20/2024 |......eeeeeveeen feunnnn 49,789,782 .. 3951.57000000 |....evvuneeeeennn fonnne 4,515,966 |....... (135,726)|...... 4,380,240 | ...covvnnns fennnnn 1,757,148 e e e (135, 726)[. e eeeeeeeeeee Jeeeemeeeeeeeee | v 0003 .evvvennnnes
X-CHANGE FINANCIAL
ACCESS / MORGAN
166415 Call Options - STANLEY/CLEARED
S&P 500 ...covviinnnnns LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [THROUGH CBO ........ 9R7GPTSO7KV3UQJZQ078  |. 03/20/2023 |. 03/20/2024 |......eeeeeveeen feunnnn 72,708,888 |.. 3951.57000000 [-....cceeeerennnas foeeenn 6,592,766 |....... (198,143)|...... 6,394,622 |...cceuunns fennnnn 2,826,516 |.eueeeeeennees foeeeeennieeeeenen feeens (198, 143)[. e eeeeeeeeee Joeeenee e | v 0003 .evvvennnnes
166441 Call Options - ROYAL BANK OF
S&P 500 ... .. |LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index |CANADA .... . ES7IP3USRHIGC71XBU11  |. 03/20/2023 |. 03/20/2024 |.... P AU 27,545,458 |.. 3951.57000000 |.....ccvvvnmerenr Jounnnn 1,647,218 |.........(49,507)|...... 1,597,712 ... ....519,622 |... P FUUP (49,507))..
X-CHANGE F
ACCESS / MORGAN
166443 Call Options - STANLEY/CLEARED
S&P 500 ...cevviinnnns LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [THROUGH CBO ........ 9R7GPTSO7KV3UQJZQ078  |. 03/20/2023 |. 09/20/2024 |......eeeveeevnn feunnnes 4,741,884 (.. 3951.57000000 |....evvueeeeeennnn forreeeens 401,640 |.......... (8,083)f......... 393,607 [.evvuneeee foeeeaaene 86,530 |..eeeeeeenniees Joeeernneeeeeenen feeeeeees (8,083)]+rneeeeemennees foeemmmmeeeeeennnn [ eeviis 0003 .evvvennnnes
X-CHANGE FINANCIAL
ACCESS / MORGAN
166445 Call Options - STANLEY/CLEARED
S&P 500 ...eevriinnns LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [THROUGH CBO ........ 9R7GPTSO7KV3UQJZQ078  |. 03/20/2023 |. 03/20/2024 |......eeeeeveeen feunnnn 74,684,673 [.. 3951.57000000 |..cevvnnneeeeennn fonnne 6,773,949 |....... (203,589)|....... 6,570,360 [...ooveernn [oeeeeen 987,878 [ | [ (203,589)].ccvvneeeeeenenn foreeeeeiie | i 0003 .evvvennnnes
X-CHANGE FINANCIAL
ACCESS / MORGAN
166450 Call Options - STANLEY/CLEARED
S&P 500 ...covviinnnns LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [THROUGH CBO ........ 9R7GPTSO7KV3UQJZQ078  |. 03/20/2023 |. 03/20/2024 |......eeeeeveeen feunnnn 66,386,376 |.. 3951.57000000 [-.....ceeeerennn foeeenn 6,009,848 |....... (180,624)|...... 5,820,224 |...cooovvnn |ennnnnnn Q1,13 | e [ (180,624)[...eeeeeeeeeeee Joemmmeeeeeeeennn | cvviis 0003 .evvvennnnes
X-CHANGE FINANCIAL
ACCESS / MORGAN
166456 Call Options - STANLEY/CLEARED
S&P 500 ...eevriinnns LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [THROUGH CBO ........ 9R7GPTSO7KV3UQJZQ078  |. 03/20/2023 |. 03/20/2024 |......eeeeeveeen feunnnn 48,209,154 |.. 3951.57000000 |.....ccevvmunereer Jounnnn 4,338,933 [....... (130,405)|....... 4,208,528 | ...oovvnns fens 952,816 |-evneeeeeeenies [oeeeemenie e fens (130,405)[.. e eeeeeeeeeee Joeemmeeeeeeeeen [ cvviis 0003 .evvvennnnes
X-CHANGE FINANCIAL
ACCESS / MORGAN
166466 Call Options - STANLEY/CLEARED
S&P 500 ...eeeviiniienns LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [THROUGH CBO ........ 9R7GPTSO7KV3UQJZQ078  |. 03/20/2023 |. 03/20/2024 |.....evvueeeeen founnns 49,789,782 .. 3951.57000000 |...evvvuueeeennnn fonnns 4,473,064 |....... (134,436))....... 4,338,628 |...ccouunns fonnnns 1,221,282 |eeeeeeceeines foreeemenieeeeeees fonns (134,436)] v vvnmeeeeemnnns fooreeeenniiiiies | i 0003 .oovvennnnes
0159999999. Subtotal - Purchased Options - Hedging Other - Call Options and Warrants 1,321,581,192 [ 383,890,196 | (366,027,443 822,249,622 | XXX 514,339,547 0 0 (365,911,957) 0 0 XXX XXX
0219999999. Subtotal - Purchased Options - Hedging Other 1,321,581,192| 383,890,196 | (366,027,443) 822,249,622 XXX 514,339, 547 0 0] (365,911,957) 0 0 XXX XXX
0289999999. Subtotal - Purchased Options - Replications 0 0 0 0] XXX 0 0 0 0 0 0] XXX XXX
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STATEMENT AS OF MARCH 31, 2023 OF THE MassMutual Ascend Life Insurance Company

SCHEDULE DB - PART A - SECTION 1

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

1 2 3 4 5 6 7 8 9 10 11 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative
Prior Current
Description Year(s) | Year Initial
of Item(s) Strike Initial Cost Cost of Credit Hedge
Hedged, Price, of Un- Un- Total Current [ Adjustment Quality |Effectiveness|
Used for Type(s) Date of Rate or discounted | discounted Book/ Unrealized | Foreign Year's to Carrying of at Inception
Income Schedule/ of Maturity | Number Index Premium Premium Current Adjusted Valuation | Exchange (Amorti- Value of Refer- and at
Generation Exhibit Risk(s) Exchange, Counterparty Trade or of Notional Received | (Received) | (Received) Year Carrying Increase/ | Change in zation)/ Hedged Potential ence | Quarter-end
Description or Replicated Identifier (a) or Central Clearinghouse Date |Expiration| Contracts Amount (Paid) Paid Paid Income Value Code | Fair Value | (Decrease) | B./A.C.V. | Accretion Iltem Exposure | Entity (b)
0359999999. Subtotal - Purchased Options - Income Generation 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
0429999999. Subtotal - Purchased Options - Other 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
0439999999. Total Purchased Options - Call Options and Warrants 1,321,581,192| 383,890,196 | (366,027,443) 822,249,622 | XXX 514,339,547 0 0 (365,911,957) 0 0] XXX XXX
0449999999. Total Purchased Options - Put Options 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
0459999999. Total Purchased Options - Caps 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
0469999999. Total Purchased Options - Floors 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
0479999999. Total Purchased Options - Collars 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
0489999999. Total Purchased Options - Other 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
0499999999. Total Purchased Options 1,321,581,192 [ 383,890,196 | (366,027,443) 822,249,622 | XXX 514,339,547 0 0] (365,911,957) 0 0 XXX XXX
0569999999. Subtotal - Written Options - Hedging Effective Excluding Variable Annuity Guarantees Under SSAP No.108 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
0639999999. Subtotal - Written Options - Hedging Effective Variable Annuity Guarantees Under SSAP No.108 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
141924 Cal | Options - BNP PARIBAS LONDON
S&P 500 ....cevnennnnnns Liability Hedge ...... Exhibit 5 ... |Equity/Index [....cccoovrrrinnnniiis ROMUWSFPUBMPROBKSP83  |. 04/06/2021 . 04/06/2028 |.......eeevvvnn fennnnne 2,662,509 |.. 4236.90000000 |......ccvunnnnnn [N S N R R ) FO N [V PR (U8 ) A RN IR 0003 ..ovvvnnnnns
141928 Cal | Options - BNP PARIBAS LONDON
S&P 500 ....cevnennnnnns Liability Hedge ...... Exhibit 5 ... |Equity/Index [....cccoovrriinnnniins ROMUWSFPUBMPROBKSP83 | 04/06/2021 . 04/06/2026 |.......vvvvvnnn foerennnnne 669,047 |.. 4232.82000000 |.......c0unnnn.. [N S N R R ) FO N [V PR (U8 ) A RN IR 0003 ..ovvvnnnnne
141923 Cal| Options - JPMORGAN CHASE
S&P 500 ....cevvennnnnnns Liability Hedge ...... Exhibit 5 ... |Equity/Index [BANK, N.A. ......... 7HBGLXDRUGQFUSTRNES7  |. 04/20/2021 |. 04/20/2028 |......euvvvvvvnn fennnnne 2,225,032 |..4316.88000000 [.........ccvnens [N S N R R ) FO N [V PR (U8 ) A RN IR 0003 ..ovvvnnnnns
141927 Call Options - JPMORGAN CHASE
S&P 500 ....oevvennnnnns Liability Hedge ...... Exhibit 5 ... |Equity/Index [BANK, N.A. ......... 7HBGLXDRUGQFUSTRNES7  |. 04/20/2021 |. 04/20/2026 |......euvvvvvnn fonnnnns 1,074,629 |.. 4300.34000000 [........ccvvnnns [N S N R R ) FO N [V PR (U8 ) A RN IR 0003 ..ovvennnnns
141922 Cal | Options - BNP PARIBAS LONDON
S&P 500 ....oevvennnnnns Liability Hedge ...... Exhibit 5 ... |Equity/Index ROMUWSFPUBMPROBKSP83  |. 05/06/2021 . 05/06/2026 |........eevvvvnn feunnnnne 3,051,593 |.. 4369.68000000 |.......c0vnnnnn. [N S N R R ) FO N [V PR (U8 ) A RN IR 0003 ..ovvvnnnnns
141926 Call Options -
S&P 500 ....cevvennnnnnns Liability Hedge ...... Exhibit 5 ... |Equity/Index ROMUWSFPUBMPROBKSP83  |. 05/06/2021 . 05/06/2028 |........eevvvven feunnnnns 3,678,547 |.. 4384.39000000 |................ [N S N R R ) FO N [V PR (U8 ) A RN IR 0003 ..ovvvnnnnns
141921 Call Options -
S&P 500 ....cevnennnnnns Liability Hedge ...... Exhibit 5 ... |Equity/Index ROMUWSFPUBMPROBKSP83  |. 05/20/2021 . 05/20/2026 |......euvvvvvvnn feunnnnns 3,369,262 |.. 4327.56000000 |......c0vvnnnnnn [N S N R R ) FO N [V PR (U8 ) A RN IR 0003 ..ovvvnnnnne
141925 Call Options -
S&P 500 ....oevvennnnnns Liability Hedge ...... Exhibit 5 ... |Equity/Index ROMUWSFPUBMPROBKSP83  |. 05/20/2021 . 05/19/2028 |......evvvvvvvnn fennnnns 4,582,427 |.. 4344.20000000 |.....cevvnnnnnns [N S N R R ) FO N [V PR (U8 ) A RN IR 0003 ..ovvvnnnnns
142028 Cal |
S&P 500 ....oevvennnnnns Liability Hedge ...... Exhibit 5 ... |Equity/Index ROMUWSFPUBMPROBKSP83  |. 06/04/2021 . 06/05/2026 |.......uvvvvvnn feunnnnne 3,946,952 .. 4401.20000000 [........ccvvnnns [N S N R R ) FO N [V PR (U8 ) A RN IR 0003 ..ovvvnnnnne
142029 Cal |
S&P 500 ... Liability Hedge ...... Exhibit 5 ... |Equity/Index . ROMUWSFPUBMPROBKSP83  |. 06/04/2021 |. 06/06/2028 |.... PR PO 3,919,696 |.. 4413.89000000 |..
142032 Cal |
S&P 500 .....evvennnnnnns Liability Hedge ...... Exhibit 5 ... |Equity/Index ROMUWSFPUBMPROBKSP83  |. 06/18/2021 . 06/19/2026 |.......uvvvvvnn feunnnnns 4,418,795 .. 4335.19000000 |......c0vvnnnnns [N S N R R ) FO N [V PR (U8 ) A RN IR 0003 ..ovvennnnns
142033 Cal |
S&P 500 ....cevvennnnnnns Liability Hedge ...... Exhibit 5 ... |Equity/Index [...ccccooerrrinnnniins ROMUWSFPUBMPROBKSP83  |. 06/18/2021 . 06/20/2028 |........vvvvvnn feunnnnnd 6,158,364 .. 4351.86000000 |................ [N S N R R ) FO N [V PR (U8 ) A RN IR 0003 ..ovvvnnnnne
142034 Cal | Options - BNP PARIBAS LONDON
S&P 500 ....oevvennnnnns Liability Hedge ...... Exhibit 5 ... |Equity/Index |.... ... ROMUWSFPUBMPROBKSP83  |. 07/06/2021 . 07/06/2026 |.......vvvvvvnn feunnnnns 4,959,571.. 4519.45000000 |......cc0unnnnns (U8 R R RN
142035 Cal | Options - BNP PARIBAS LONDON
S&P 500 ....cevvennnnnnns Liability Hedge ...... Exhibit 5 ... |Equity/Index [....ccooovririnnnniiis ROMUWSFPUBMPROBKSP83  |. 07/06/2021 (. 07/06/2028 |.......uvvvvvnn fennnnns 3,750,662 .. 4528. 14000000 |................ [N S N R R ) FO N [V PR (U8 ) A RN IR 0003 ..ovvvnnnnne
142026 Call Options -
S&P 500 ....cevvennnnnnns Liability Hedge ...... Exhibit 5 ... |Equity/Index [CITIBANK N.A. ..... ES70DZWZ7FF32TWEFA76 |.07/20/2021 |.07/20/2026 |.......cevvvvvnn feonnne 4,354,125|.. 4500.31000000 [.........ceunenn [N S N R R ) FO N [V PR (U8 ) A RN IR 0003 ..ovvvnnnnne
142027 Call Options -
S&P 500 .....evvennnnnnns Liability Hedge ...... Exhibit 5 ... |Equity/Index [CITIBANK N.A. ..... ES70DZWZ7FF32TWEFA76 |.07/20/2021 |.07/20/2028 |.......cevvvvvnn foreerns 2,123,673 |.. 4502.47000000 |......cvvvnnnnns [N S N R R ) FO N [V PR (U8 ) A RN IR 0003 ..ovvvnnnnne
142036 Call Options - BNP PARIBAS LONDON
S&P 500 ....oevvennnnnns Liability Hedge ...... Exhibit 5 ... |Equity/Index [....ccooovririnnnniiis ROMUWSFPUBMPROBKSP83  |. 08/06/2021 . 08/06/2026 |.......eeevvvvn feunnnnns 4,218,537 |.. 4605.11000000 |.......c0vnnnnns [N S N R R ) FO N [V PR (U8 ) A RN IR 0003 ..ovvvnnnnne
142037 Call Options - BNP PARIBAS LONDON
S&P 500 ....cevvennnnnnns Liability Hedge ...... Exhibit 5 ... |Equity/Index [...ccccooerrrinnnniins ROMUWSFPUBMPROBKSP83  |. 08/06/2021 . 08/04/2028 |.......eevvvven fennnnne 3,983,239 |.. 4618.42000000 [.........ccvnnnn [N S N R R ) FO N [V PR (U8 ) A RN IR 0003 ..ovvvnnnnne
142038 Call Options -
S&P 500 ....cevvennnnnnns Liability Hedge ...... Exhibit 5 ... |Equity/Index [CITIBANK N.A. ..... ES70DZNZ7FF32TWEFA76 |.08/20/2021 |.08/20/2026 |.........ceevvvr |ouunnns 1,876,286 |.. 4606.01000000 |........00unn... [N S N R R ) FO N [V PR (U8 ) A RN IR 0003 ..ovvvnnnnne
142039 Call Options -
S&P 500 ....cevvennnnnnns Liability Hedge ...... Exhibit 5 ... |Equity/Index [CITIBANK N.A. ..... ES70DZWZ7FF32TWEFA76 |.08/20/2021 |.08/18/2028 |.......ceevvvvnn feornns 2,228,637 |.. 4630.44000000 |......c0vnnnnnns (U8 R R RN
142040 Call Options - JPMORGAN CHASE
S&P 500 ....ccvvennnnnnns Liability Hedge ...... Exhibit 5 ... |Equity/Index [BANK, N.A. ......... 7HBGLXDRUGQFUSRNES7  |. 09/03/2021 . 09/04/2026 |.......ceeevvvnn fonnnnns 1,597,923 .. 4705.51000000 |.....ccvvnnnnnns O feiiiiiiiii i fovvevninnns e [ e [0 O fiiiiiiiiin i foiiii | e 0003 ..ovevnnnnns
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STATEMENT AS OF MARCH 31, 2023 OF THE MassMutual Ascend Life Insurance Company

SCHEDULE DB - PART A - SECTION 1

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

1 2 3 4 5 6 7 8 9 10 1 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative
Prior Current
Description Year(s) | Year Initial
of Item(s) Strike Initial Cost Cost of Credit Hedge
Hedged, Price, of Un- Un- Total Current [ Adjustment Quality |Effectiveness|
Used for Type(s) Date of Rate or discounted | discounted Book/ Unrealized | Foreign Year's to Carrying of at Inception
Income Schedule/ of Maturity | Number Index Premium Premium Current Adjusted Valuation | Exchange (Amorti- Value of Refer- and at
Generation Exhibit Risk(s) Exchange, Counterparty Trade or of Notional Received | (Received) | (Received) Year Carrying Increase/ | Change in zation)/ Hedged Potential ence | Quarter-end
Description or Replicated Identifier (a) or Central Clearinghouse Date | Expiration| Contracts Amount (Paid) Paid Paid Income Value Code | Fair Value | (Decrease) | B./A.C.V. | Accretion ltem Exposure | Entity (b)
142041 Call Options - JPMORGAN CHASE
S&P 500 ....cevnennnnnnns Liability Hedge ...... Exhibit 5 ... |Equity/Index [BANK, N.A. ......... 7HBGLXDRUGQFUSRNES7  |. 09/03/2021 |. 09/06/2028 |.......evvvvvnn feunnnnnn 2,196,401 .. 4716.85000000 |................ (U8 R R RN
142220 Cal | Options - BNP PARIBAS LONDON
S&P 500 ....cevnennnnnnns Liability Hedge ...... Exhibit 5 ... |Equity/Index [....cccoovrrrinnnniins ROMUWSFPUBMPROBKSP83  |. 09/20/2021 (. 09/18/2026 |......evvvvvvvnn feunnnnns 1,218,385|.. 4518.96601000 |...........ceen. [N S N R R ) FO N [V PR (U8 ) A RN IR 0003 ..ovvennnnns
142222 Call Options - BNP PARIBAS LONDON
S&P 500 ....cevvennnnnnns Liability Hedge ...... Exhibit 5 ... |Equity/Index [....cccoovrrrinnnniins ROMUWSFPUBMPROBKSP83  |. 09/20/2021 . 09/20/2028 |......evvvvvvvnn fennnnns 1,947,129 .. 4529.86033500 |.........eunn... [N S N R R ) FO N [V PR (U8 ) A RN IR 0003 ..ovvvnnnnns
X-CHANGE F INANCIAL
ACCESS / MORGAN
141615 Call Options - STANLEY/CLEARED
S&P 500 ....oevvennnnnns Liability Hedge ...... Exhibit 5 ... |Equity/Index [THROUGH CBO ........ 9R7GPTSO7KV3UQJZQ078  |. 10/06/2021 |. 04/06/2023 |.....evvvvvvnnn foennnns 6,816,960 |.. 4544.63732500 |....... (446,460))....coeevvnnnens |oerennnnns 72,642 |.......... [CTUA ) U R RN [V PR Ofeienns 72,642 |eeveiieiiinnn [ | i 0003 ..ovvvnnnnne
142233 Call Options - BNP PARIBAS LONDON
S&P 500 ....cevnennnnnnns Liability Hedge ...... Exhibit 5 ... |Equity/Index [....ccooovririnnnniiis ROMUWSFPUBMPROBKSP83  |. 10/06/2021 . 10/06/2026 |.......evvvvvnn founnnne 1,870,404 .. 4527.18312500 [.....evvvennnn [N S N R R ) FO N [V PR (U8 ) A RN IR 0003 ..ovvvnnnnne
142234 Call Options - BNP PARIBAS LONDON
S&P 500 ....cevnennnnnnns Liability Hedge ...... Exhibit 5 ... |Equity/Index [....ccooovrriinnnniins ROMUWSFPUBMPROBKSP83  |. 10/06/2021 . 10/06/2028 |........cevvvven feunnnnne 2,368,393 |.. 4546.81910000 |.......c0vnnnnn. [N S N R R ) FO N [V PR (U8 ) A RN IR 0003 ..ovvennnnns
142244 Call Options -
S&P 500 ....oevvennnnnns Liability Hedge ...... Exhibit 5 ... |Equity/Index [CITIBANK N.A. ..... ES70DZWZ7FF32TWEFA76 |. 10/20/2021 |. 10/20/2026 |.......cevvvvvnn feonnns 2,221,902 .. 4704.02903000 |......ccvvunnnnn [N S N R R ) FO N [V PR (U8 ) A RN IR 0003 ..ovvvnnnnne
142245 Cal | Options -
S&P 500 ....cevvennnnnnns Liability Hedge ...... Exhibit 5 ... |Equity/Index [CITIBANK N.A. ..... ES70DZWZ7FF32TWEFA76 |. 10/20/2021 |. 10/20/2028 |.......cevvvvvnn feoernns 2,219,393 |.. 4718.99845700 [.......ccvvnnnn [N S N R R ) FO N [V PR (U8 ) A RN IR 0003 ..ovvvnnnnns
142679 Call Options -
S&P 500 ....cevvennnnnnns Liability Hedge ...... Exhibit 5 ... |Equity/Index [SOCIETE GENERAL ... 02RNE8IBXP4ROTDBPU41 |. 10/20/2021 |. 04/20/2023 |......evvvvvvvnn feoerns 7,397,784 .. 4696.31750700 |....... (ISR (1) R 79,640 |........ [(QEAA°1D FSSRURUUURY KRR A, [V PR Ofeienns 79,640 [oooeivviiiiennes e | e 0003 ..ovvvnnnnns
X-CHANGE F INANCIAL
ACCESS / MORGAN
143686 Call Options - STANLEY/CLEARED
S&P 500 ....ovvninnnnnnns Liability Hedge ...... Exhibit 5 ... |Equity/Index [THROUGH CBO ........ 9R7GPTSO7KV3UQJZQ078  |. 11/05/2021 |. 05/05/2023 |....evvvvivvnnn fennnnne 8,723,595 .. 4846.44170100 |....... (574,218))ceveeeeviiiees |oevennnnns 93,600 |........ (37,861)[ cenneeeens |oeveennnieeiinns [ [V PR Ofeienns (X TCIV (VN R FORRRRRR RN 0003 ..ovvvnnnnne
143734 Cal | Options - BNP PARIBAS LONDON
S&P 500 ....oevvennnnnns Liability Hedge ...... Exhibit 5 ... |Equity/Index [....ccooovririnnnniiis ROMUWSFPUBMPROBKSP83  |. 11/05/2021 . 11/06/2028 |........evvvvvnn fennnnns 3,354,930 |.. 4885.43120000 [........ccvnnnns [N S N R R ) FO N [V PR (U8 ) A RN IR 0003 ..ovvvnnnnne
143736 Cal| Options - BNP PARIBAS LONDON
S&P 500 ....oevvennnnnns Liability Hedge ...... Exhibit 5 ... |Equity/Index [....ccooovrriinnnniins ROMUWSFPUBMPROBKSP83 | 11/05/2021 . 11/06/2026 |......uvvvvvvvnn fonnnns 1,366,674 .. 4872.75000000 [.........ccennnn [N S N R R ) FO N [V PR (U8 ) A RN IR 0003 ..ovvennnnns
X-CHANGE F INANCIAL
ACCESS / MORGAN
143710 Call Options - STANLEY/CLEARED
S&P 500 ....cevnennnnnns Liability Hedge ...... Exhibit 5 ... |Equity/Index [THROUGH CBO ........ 9R7GPTSO7KV3UQJZQ078 | 11/19/2021 |. 05/19/2023 |...evvenrvvvinnn fonnnns 7,774,560 |.. 4859.10002800 |....... (536, 176)[....ccvvnnneeernns feunnnnns 87,399 |......... [T (1[0)) PSR KR R, [V PR Ofeienns 87,399 |evveenieiiininn [ | e 0003 ..ovvvnnnnne
143910 Cal| Options - BNP PARIBAS LONDON
S&P 500 ....cevvennnnnnns Liability Hedge ...... Exhibit 5 ... |Equity/Index [....cccoovrriinnnniins ROMUWSFPUBMPROBKSP83 |, 11/19/2021 . 11/20/2026 |......evvvvvvvnn fennnnns 1,189,404 .. 4871.78000000 [........ccvvnens [N S N R R ) FO N [V PR (U8 ) A RN IR 0003 ..ovvvnnnnne
143912 Cal | Options - BNP PARIBAS LONDON
S&P 500 ... .. |Liability Hedge ...... Exhibit 5 ... |Equity/Index [....ccooovririnnnniiis ROMUWSFPUBMPROBKSP83  |. 11/19/2021 |. 11/20/2028 |.... P PO 2,401,016 .. 4897.15000000 |.....evurvveenn O forrriiiiiiiniiis Jeonnnniviiinns foovrvvniceiin [ [ e O e O e i [ | e 0003
X-CHANGE F INANCIAL
ACCESS / MORGAN
144157 Call Options - STANLEY/CLEARED
S&P 500 ....cevvennnnnnns Liability Hedge ...... Exhibit 5 ... |Equity/Index [THROUGH CBO ........ 9R7GPTSO7KV3UQJZQ078  |. 12/06/2021 |. 06/06/2023 |...eevvnnvvvrnn fonns 9,453,330 |.. 4726.66509800 |....... (760,560)[....ccvvnnereennn fonnnens 123,747 |......... [(SZT:)) S FO R R [V PR (U R RPATL Y U RN [N 0003 ..ovvvnnnnne
144236 Call Options -
S&P 500 .....evvennnnnnns Liability Hedge ...... Exhibit 5 ... |Equity/Index [CITIBANK N.A. ..... ES70DZWZ7FF32TWEFA76 |. 12/06/2021 |. 12/04/2026 |........ovvvver founnnnnnns 755,616 |.. 4758.35000000 |.......c0unnnnn. [N S N R R ) FO N [V PR (U8 ) A RN IR 0003 ..ovvennnnns
144238 Cal | Options - BNP PARIBAS LONDON
S&P 500 ....oevvennnnnns Liability Hedge ...... Exhibit 5 ... |Equity/Index |.... ... ROMUWSFPUBMPROBKSP83 | 12/06/2021 |. 12/06/2028 |......evvvvvvnn foerrnnnne 782,197 .. 4772.12000000 |.......c0unnnnnn (U8 R R RN
144702 Cal| Options - BNP PARIBAS LONDON
S&P 500 ....oevvennnnnns Liability Hedge ...... Exhibit 5 ... |Equity/Index [....ccooovririnnnniiis ROMUWSFPUBMPROBKSP83 |, 12/20/2021 |. 12/18/2026 |....evvvvvvvvnnn fonnnnns 1,098,660 |.. 4734.30000000 |......ccvvnnnnns [N S N R R ) FO N [V PR (U8 ) A RN IR 0003 ..ovvvnnnnne
144704 Cal| Options - BNP PARIBAS LONDON
S&P 500 ....cevvennnnnnns Liability Hedge ...... Exhibit 5 ... |Equity/Index [....cccoovrriinnnniins ROMUWSFPUBMPROBKSP83 |, 12/20/2021 |. 12/20/2028 |.......vvvvvvnn fonnnne 1,756,967 |.. 4757.14000000 [.........ceunens [N S N R R ) FO N [V PR (U8 ) A RN IR 0003 ..ovvvnnnnne
X-CHANGE F INANCIAL
ACCESS / MORGAN
144705 Call Options - STANLEY/CLEARED
S&P 500 ....cevvennnnnns LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [THROUGH CBO ........ 9R7GPTSO7KV3UQJZQ078  |. 12/20/2021 |. 06/20/2023 |....evvvnvvvrnn fonnnnns 9,415,603 |.. 4707.80141200 |....... (WEAVEIL)! R . 122,205 |....... [RRPRSK)) [ R RN [V PR (U R P23V ST PO RPN (R, 0003 ..ovvvnnnnns
145287 Call Options -
S&P 500 ....ccvvennnnnnns LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [CITIBANK N.A. ..... E570DZWZ7FF32TWEFA76 |.01/06/2022 |.01/06/2027 |.......cceevvvee Jouunnnnnns 872,078 .. 4870.86049988 |................ O fiiiiiiiiin e fovveviinnns e [ e [0 O fiiiiiiiiin i foiiii | i 0003 ..ovevnnnnns
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Showing all Options, Caps, Floors, Collars, Swaps and Forwards Open as of Current Statement Date
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1 2 3 4 5 6 7 8 9 10 11 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative
Prior Current
Description Year(s) | Year Initial
of Item(s) Strike Initial Cost Cost of Credit Hedge
Hedged, Price, of Un- Un- Total Current [ Adjustment Quality |Effectiveness|
Used for Type(s) Date of Rate or discounted | discounted Book/ Unrealized | Foreign Year's to Carrying of at Inception
Income Schedule/ of Maturity | Number Index Premium Premium Current Adjusted Valuation | Exchange (Amorti- Value of Refer- and at
Generation Exhibit Risk(s) Exchange, Counterparty Trade or of Notional Received | (Received) | (Received) Year Carrying Increase/ | Change in zation)/ Hedged Potential ence | Quarter-end
Description or Replicated Identifier (a) or Central Clearinghouse Date | Expiration| Contracts Amount (Paid) Paid Paid Income Value Code | Fair Value | (Decrease) | B./A.C.V. | Accretion ltem Exposure | Entity (b)
145292 Cal | Options -
S&P 500 ....cevnennnnnnns LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [CITIBANK N.A. ..... ES70DZWZ7FF32TWEFA76 |.01/06/2022 |.01/05/2029 |.......cvvvvvrnn feonnnnnn 2,158,669 .. 4884.89463634 |................ (U8 R R RN

X-CHANGE FINANCIAL
ACCESS / MORGAN

145267 Cal | STANLEY/CLEARED

S&P 500 .... LIABILITY HEDGE ...... Exhibit & ... [Equity/Index | THROUGH CBO ........ OR7GPTSO7KV3UQJZQ078 | 01/06/2022 |. 07/06/2023 |.... P R 6,359,162 |.. 4891.66323581 |..

145771 Cal | BNP PARIBAS LONDON

S&P 500 ..evviiiiiiiines LIABILITY HEDGE ...... Exhibit 5 ... [Equity/Index |.....ccccomeiniiiin. ROMUWSFPUBMPROBKSP83  [. 01/20/2022 |. 01/20/2027 |...cevvvvveeees [ovennne 1,109,017 .. 4658.79505485 |................ (V1 FURUUURRN R KU POVUUUTTRRN S R [0 (V) U R R TSR 0003 ............
145774 Cal | BNP PARIBAS LONDON

S&P 500 ..evviiiiiiiines LIABILITY HEDGE ...... Exhibit 5 ... [Equity/Index |.....ccccmeinniiin. ROMUWSFPUBMPROBKSP83 [ 01/20/2022 |. 01/19/2029 |.....evvvveeenn |oennnes 2,388,575.. 4687.35252513 |.............. (V1 FURUUURRN R KU POVUUUTTRRN S R [0 (V) U R R TSR 0003 ............

X-CHANGE FINANCIAL
ACCESS / MORGAN

145876 Cal| Options - STANLEY/CLEARED
SBP 500 ..vvrveneannes LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index |THROUGH CBO ........ 9R7GPTSOTKV3UQJZQO78 [ 01/20/2022 |.07/20/2023 |..vvevvvcvve fovnrnns 4,208,827 |.. 4676.47472112 |....... (295,767)..vcveveveieeens [oreiins 48,211 ... (60,670« foerererereririnnas [erereeeeenns (L] (L S 48,211 | o | e L1 <
146424 Cal | Options - BNP PARIBAS LONDON

AP 500 ..vvrrennnnes LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index | .... .. ROMUNSFPUBNPROBKSP83 [ 02/04/2022 . 08/04/2023 |.v.vevvcvvevnes [ovvene 9,139,814 .. 4679.20104100 |....... (709,507)]..vevveneis [ 115,652 |....... (165,032)] <+vevevene [eerevererererinins fooriereeieiens 0 feoreseceecn 0 o 115,652 [o.veveeeveiriens [ererieesieeine

146460 Call Options -

S8P 500 ..o LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index |CITIBANK N.A. ..... ES70DZWZTFF32TWEFAT6 | 02/04/2022 |.02/05/2027 |.eeveveveveen |ouerennen 911,857 .. 4689. 10220700 |.......vevevev. 0 oereerererienenes frerereenenneeees oo e foeeeeeeeees e L] S 0 oereeeeeienenenes [reeereneninens foeeererereesen | eeeeeeene 0003 ..vveee
146462 Cal| Options - BNP PARIBAS LONDON

AP 500 ..vvrvenennnes LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index |.eoeoeoererreererenenes RONUNSFPUBNPROBKSP83 . 02/04/2022 |. 02/06/2029 |v.evvvvevs |ovnee 2,301,878 |..4697.20316100 |................ 0 oereerererienenes frerereenenneeees oo e foeeeeeeeees e L] S 0 oereeeeeienenenes [reeereneninens foeeererereesen | eeeeeeene L1 <

MORGAN STANLEY &

147094 Cal | C0. INTERNAT IONAL

S&P 500 ... LIABILITY HEDGE ...... Exhibit 5 ... [Equity/Index 4PQUHN3JPFGFNF3BB653 | 02/18/2022 |. 08/18/2023 |.... P R 7,830,759 |.. 4525.86900900 |..
147152 Cal |
SEP 500 ...eeeiiiiiinns LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index ROMUWSFPUBMPROBKSP83 [ 02/18/2022 |. 02/19/2027 |....eeeveeeaeees feennne 1,656,805 [... 4533.26208800 |......eeerreeen O Joueeeeeeniiiiiins oo foe [ e e O e 0 e e e | s 0003 ............
147156 Cal |
SEP 500 ...eeeiiiiiiins LIABILITY HEDGE ...... Exhibit 5 ... [Equity/Index |....cccocoriiiunnnnnnnns ROMUWSFPUBMPROBKSP83 [ 02/18/2022 |. 02/20/2029 |....eeevvveaeees feeennne 2,616,900 |.. 4538.48073200 |......coecuveenn O fereeeeeiiiiiiies oo oo e e e O e O e e e 0003 ............
X-CHANGE F INANCIAL
ACCESS / MORGAN
147826 Cal | STANLEY/CLEARED
S&P 500 ..oeeiiiiiinn LIABILITY HEDGE ...... Exhibit 5 ... [Equity/Index | THROUGH CBO ........ OR7GPTSO7KV3UQJZQ078  |. 03/04/2022 |. 09/01/2023 |.......cceeeers fnnnee 7,605,608 |.. 4473.88714500 |....... (673,642)[........ccceeeees fernnnnnn 109,806 |...ooe. (191,285)] .evvvnvnnnn fooeeeieiiiiiienins feiis 0 e 0 0 109,806 [ v | s 0003 ........c...
147913 Cal | BNP PARIBAS LONDON
S&P 500 ... LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index . ROMUWSFPUBMPROBKSP83  |. 03/04/2022 |. 03/04/2027 |.... J O 2,419,217 |.. 4525.83358500 |..
147915 Cal |

S&P 500 ...vviiiienns LIABILITY HEDGE ...... Exhibit 5 ... [Equity/Index |.....ccocmninnnninin. ROMUWSFPUBMPROBKSP83 . 03/04/2022 |. 03/02/2029 |......eeveeeenns |oennnes 3,208,567 |.. 4536.65576000 |................ (V) FURSURUUTURRN R RUUUTTRR PVUUUN S R (I (V) FUCSUUUUTRRRN RS KU P 0003 ............
X-CHANGE F INANCIAL
ACCESS / MORGAN

148449 Cal | Options - STANLEY/CLEARED

S&P 500 ..oeeiiiiiinn LIABILITY HEDGE ...... Exhibit 5 ... [Equity/Index | THROUGH CBO ........ OR7GPTSO7KV3UQJZQ078  |. 03/18/2022 |. 09/20/2023 |..........cceett e 11,109,955 |.. 4629. 14806400 |....... (931,248)]..cccveiiiiiiiiins | 150,419 |....... (A N0TL: ) U FRRRRR R, (V) [V 150,419 [ e | s 0003 ............
148495 Call Options -

SEP 500 ...eeeiiiiiians LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index |CITIBANK N.A. ..... ES70DZWZ7FF32TNEFA76 |.03/18/2022 |.03/19/2027 |.....cccevvreers feueennne 3,639,522 |.. 4661.72884000 |................ (11 FOUUROUUURRRROR FURRURRPUUTTTRUTRN ROTROUURTRORR DOVUUUURRTN RUOUUURTUTTOURTU NPT (I (11 FUROURRRTR FRTOUOUPURURRRUOR ROTUUPPUUURTTRR BN 0003 ............
148497 Call Options -

SEP 500 ...eeeiiiiiians LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index |CITIBANK N.A. ..... ES70DZWZ7FF32TNEFA76 |.03/18/2022 |. 03/20/2029 |.....cccuvreers feueennne 2,815,500 |.. 4670.20876800 |................ (11 FOUUROUUURRRROR FURRURRPUUTTTRUTRN ROTROUURTRORR DOVUUUURRTN RUOUUURTUTTOURTU NPT (I (11 FUROURRRTR FRTOUOUPURURRRUOR ROTUUPPUUURTTRR BN 0003 ............

X-CHANGE F INANCIAL
ACCESS / MORGAN

149310 Cal| Options - STANLEY/CLEARED

SPDR Gold shares ..... LIABILITY HEDGE ...... Exhibit 5 ... [Equity/Index | THROUGH CBO ........ OR7GPTSO7KV3UQJZQ078 | 04/06/2022 |. 04/06/2023 |...........ccce. e 52,944,582 |.... 189.02028600 |..... (3,165,832))..cccceeeeeieens o 771,943 |........ (60,715) vevvvvvvens [ [ (V) [V TT1943 [ [ | e 0003 ............
149326 Call Options -

iShares U.S. Real JPMORGAN CHASE

Estate .......cccceeenne LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index |BANK, N.A. ......... 7THBGLXDRUGQFUS7RNES7  [. 04/06/2022 |. 04/06/2023 |......eevvveeen [|oennne 42,615,594 ... 116.87346000 |..... (2,160,269))......ccceeeeennes fornnnnnns 526,751 |......... [C X0 TR KR RPN (U FOU (1) F 526,751 [coeeiiiiieieeens [ | e 0003 ............
149328 Cal | Options - JPMORGAN CHASE

Ishares MSCI EAFE ... |LIABILITY HEDGE ...... Exhibit 5 ... [Equity/Index [BANK, N.A. ......... 7HBGLXDRUGQFUS7RNES7 . 04/06/2022 |. 04/06/2023 |.......eveeeeen ovennnns 1,375,374]..... 76.36408000 {......... (52,665)]...0eeeiiiiiiin | 12,842].......... (1,090)] evvvennnne foeeeieeieiiieeeee o, [\ OO [V P, 12,842 e o 0003 ............
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STATEMENT AS OF MARCH 31, 2023 OF THE MassMutual Ascend Life Insurance Company

SCHEDULE DB - PART A - SECTION 1

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

1 2 3 4 5 6 7 8 9 10 11 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative
Prior Current
Description Year(s) | Year Initial
of Item(s) Strike Initial Cost Cost of Credit Hedge
Hedged, Price, of Un- Un- Total Current [ Adjustment Quality |Effectiveness|
Used for Type(s) Date of Rate or discounted | discounted Book/ Unrealized | Foreign Year's to Carrying of at Inception
Income Schedule/ of Maturity | Number Index Premium Premium Current Adjusted Valuation | Exchange (Amorti- Value of Refer- and at
Generation Exhibit Risk(s) Exchange, Counterparty Trade or of Notional Received | (Received) | (Received) Year Carrying Increase/ | Change in zation)/ Hedged Potential ence | Quarter-end
Description or Replicated Identifier (a) or Central Clearinghouse Date | Expiration| Contracts Amount (Paid) Paid Paid Income Value Code | Fair Value | (Decrease) | B./A.C.V. | Accretion ltem Exposure | Entity (b)
X-CHANGE F INANCIAL
ACCESS / MORGAN
149329 Call Options - STANLEY/CLEARED
S&P 500 ....ovvninnnnnnns LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [THROUGH CBO ........ 9R7GPTSO7KV3UQJZQ078  |. 04/06/2022 |. 10/06/2023 |..eevvvvnvvvrnn feunnnnns 9,739,780 |.. 4637.99025000 |....... [CALII5)) R R 132,245 ....... (270 77| R U RN [V PR (U R K721 FOR RN (R, 0003 ..ovvvnnnnne
X-CHANGE F INANCIAL
ACCESS / MORGAN
149331 Cal | Options - STANLEY/CLEARED
S&P 500 ....oevvennnnnns LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [THROUGH CBO ........ 9R7GPTSO7KV3UQJZQ078  |. 04/06/2022 |. 04/06/2023 |.......evvvvvven founnns 53,441,343 |.. 4567.63619500 |..... (4,018, 716)]...ccevnnneeennnn fennns 979,906 |........ (VA Z4 D) I R RN [V PR (U R 979,906 [...evivvinnnnnnns foeveninieeciiinn [ eeriis 0003 ..ovvvnnnnns
X-CHANGE F INANCIAL
ACCESS / MORGAN
149333 Cal | Options - STANLEY/CLEARED
S&P 500 ....ovvninnnnnnns LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [THROUGH CBO ........ 9R7GPTSO7KV3UQJZQ078  |. 04/06/2022 |. 04/06/2023 |.......euvvvvven founnns 64,485,810 |.. 4573.46169000 |..... (4,794,423).cccvvnveeiinnnnns forrns 1,169,051 |......... (91,948)] cevvvnees [ i [V PR 0f..... 1,169,051 [.ovveeneeiiiies foieiciiiinns | e 0003 ..ovvvnnnnne
X-CHANGE F INANCIAL
ACCESS / MORGAN
149337 Cal| Options - STANLEY/CLEARED
S&P 500 ....oevvennnnnns LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [THROUGH CBO ........ 9R7GPTSO7KV3UQJZQ078  |. 04/06/2022 |. 04/06/2023 |.......evvvvvven founnns 41,725,780 |.. 4636. 19779000 |..... (2,614,232).cccvnneeiiiiinnns e 637,443 |......... [(URR ECTC)) SRR KR R, [V PR (U R 637,443 | [ 0003 ..ovvvnnnnns
X-CHANGE F INANCIAL
ACCESS / MORGAN
149340 Call Options - STANLEY/CLEARED
S&P 500 ....oevvennnnnns LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [THROUGH CBO ........ 9R7GPTSO7KV3UQJZQ078  |. 04/06/2022 |. 04/06/2023 |.......evvvvvven founnns 49,419,198 |.. 4662. 18846000 |..... (3,068,964).....cccvvvnnnenne fovrnnnnnn 745,884 |......... [S1-TCICICY) SR KR R, [V PR (U R FLETE: -7 P KN (R 0003 ..ovvvnnnnne
149341 Call Options -
S&P 500 ....cevvennnnnnns LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [CITIBANK N.A. ..... ES70DZWZ7FF32TWEFA76 |. 04/06/2022 |. 04/06/2023 |........ceevvvrn feunnns 82,437,540 |.. 4612.89581000 |..... (5,835,177 )[ceeeevevvnieees foeeene 1,422,824 |....... [RRRIRCI11:)) PR FR RN [V PR 0f..... LI 7 PO KRN (. 0003 ..ovvvnnnnns
X-CHANGE F INANCIAL
ACCESS / MORGAN
149344 Call Options - STANLEY/CLEARED
S&P 500 ....oevvennnnnns LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [THROUGH CBO ........ 9R7GPTSO7KV3UQJZQ078  |. 04/06/2022 |. 04/06/2023 |.......evvvvvven feunnns 55,602,692 |.. 4672.49510500 |..... (3,366,582)[...cceevvnnnines fovvnnnnns 820,893 |......... (LTS R (R R [V PR (U R E-PIVJR:iec ) R KRN (R 0003 ..ovvvnnnnne
149345 Cal| Options - ROYAL BANK OF
S&P 500 ....oevvennnnnns LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [CANADA ............... ES7IP3USRHIGC71XBUT1  |. 04/06/2022 |. 04/06/2023 |........eovvvven founnns 58,759,840 |.. 4649.19312500 |..... (3,896,556)[....cccvvvnnnninns fovvnnnnns 950,119 |......... [N 307::)) (S KRR R, [V PR (U R L1 TV I [N R ERRR RN (RN 0003 ..ovvvnnnnne
X-CHANGE F INANCIAL
ACCESS / MORGAN
149347 Cal| Options - STANLEY/CLEARED
S&P 500 .....evvennnnnnns LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [THROUGH CBO ........ 9R7GPTSO7KV3UQJZQ078  |. 04/06/2022 |. 04/06/2023 |.......evvvvvven founnnn 51,974,125 .. 4682.35363500 |..... (2,983,417 )i fovennnnns 727,463 |......... [E74072 () SRR KRR R, [V PR (U R VA0 ISx 1 P KN (R 0003 ..ovvennnnns
149350 Call Options - ROYAL BANK OF
S&P 500 ....cevvennnnnnns LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [CANADA ............... ES7IP3USRHIGC71XBUT1  |. 04/06/2022 |. 04/06/2023 |........eovvvven founnns 64,827,612 .. 4711.48111000 |..... (3,779,658)[...ccevvvnnnnnns fovrnnnnns 921,615 |......... [W2Z20:2:70) [SSRUU KR R, [V PR (U R (o728 N1 N R ERRR RN (PSR 0003 ..ovvvnnnnne
X-CHANGE F INANCIAL
ACCESS / MORGAN
149351 Cal | Options - STANLEY/CLEARED
S&P 500 ....oevvennnnnns LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [THROUGH CBO ........ 9R7GPTSO7KV3UQJZQ078  |. 04/06/2022 |. 04/06/2023 |.......evvvvvven feunnns 53,526,978 |.. 4695.34897000 |..... (2,925,861)[...cccvvvnnnnnnns fovrnnnnns 713,429 |......... (ST RV)) SRR KR R [V PR (U R FAK T FU AR U 0003 ..ovvvnnnnne
X-CHANGE F INANCIAL
ACCESS / MORGAN
149354 Call Options - STANLEY/CLEARED
S&P 500 ....cevvennnnnnns LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [THROUGH CBO ........ 9R7GPTSO7KV3UQJZQ078  |. 04/06/2022 |. 04/06/2023 |.......evvvvvven founnns 49,790,506 |.. 4741.95293000 |..... (2,591,190))..eeeevviieees fovenennns 631,824 |......... [ICICIeLLY) U [ RN [V PR (U R 631,824 [oeeeiiiiiiiinns | [ et 0003 ..ovvvnnnnne
149363 Cal | Options - ROYAL BANK OF
S&P 500 ....oevvennnnnns LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [CANADA ............... ES7IP3USRHIGC71XBUT1  |. 04/06/2022 |. 04/06/2023 |........eovvvven founnns 71,790,720 |.. 4726.26890500 |..... (4,050,012)f..cevevvnnnines fovrnnnnns 987,537 |........ (VA1 TA D) I R RN [V PR (U R 987,537 [ceveeiiiinnnnnns foeeennneecciiiin [ eeriis 0003 ..ovvvnnnnne
149365 Cal | Options - ROYAL BANK OF
S&P 500 ....oevvennnnnns LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [CANADA ............... ES7IP3USRHIGC71XBUT1  |. 04/06/2022 |. 04/06/2023 |........eovvvven founnns 71,711,502 .. 4764.80679500 |..... (3,716,076)]...ccvvnnneeeennnn fennnnnd 906,112 |........ (VA7) (SRR R R, [V PR (U R 906, 112 [ovveeivviiiinnns foevenineeeciiiin [ eevienns 0003 ..ovvvnnnnne
149384 Cal | Options - BNP PARIBAS LONDON
S8P 500 ..vevrreeeee LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [..cocooevvrerreennne ROMUWSFPUBNPROSKSPS3 . 04/06/2022 |. 04/06/2029 |....vvvevevcee [onee. 1,315,067 |.. 4689.52347500 |................ 0 |oveeereeeeeens oo oo oo e e (L] 0 |oveeereeereeens oo oo [ e 0003 ............
149386 Call Options - JPMORGAN CHASE
S&P 500 ....cevnennnnnns LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [BANK, N.A. ......... 7HBGLXDRUGQFUSTRNES7  |. 04/06/2022 |. 04/06/2027 |...eevvnvvvvvnnn foeeens 3,167,976 .. 4678.76871500 |................ [N S N R R ) FO N [V PR (U8 ) A RN IR 0003 ..ovvvnnnnne
149391 Call Options - ROYAL BANK OF
S&P 500 ....cevvennnnnnns LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [CANADA ............... ES7IP3USRHIGC71XBU11 |. 04/06/2022 |. 04/06/2023 |........cevvvven fovnnns 46,018,813 |.. 4608.41466000 |..... (1,624,351 fovenannns 396,075 )......... (31,152)] cevvvnneee oo | [0 [ 396,075 |..ueniiiiiiiinnns fovvvnniininiiiiinn [ ceviinnnns 0003 ..ovevnnnnns
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STATEMENT AS OF MARCH 31, 2023 OF THE MassMutual Ascend Life Insurance Company

SCHEDULE DB - PART A - SECTION 1

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

1 2 3 4 5 6 7 8 9 10 11 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative
Prior Current
Description Year(s) | Year Initial
of Item(s) Strike Initial Cost Cost of Credit Hedge
Hedged, Price, of Un- Un- Total Current [ Adjustment Quality |Effectiveness|
Used for Type(s) Date of Rate or discounted | discounted Book/ Unrealized | Foreign Year's to Carrying of at Inception
Income Schedule/ of Maturity | Number Index Premium Premium Current Adjusted Valuation | Exchange (Amorti- Value of Refer- and at
Generation Exhibit Risk(s) Exchange, Counterparty Trade or of Notional Received | (Received) | (Received) Year Carrying Increase/ | Change in zation)/ Hedged Potential ence | Quarter-end
Description or Replicated Identifier (a) or Central Clearinghouse Date | Expiration| Contracts Amount (Paid) Paid Paid Income Value Code | Fair Value | (Decrease) | B./A.C.V. | Accretion ltem Exposure | Entity (b)
X-CHANGE F INANCIAL
ACCESS / MORGAN
149943 Cal| Options - STANLEY/CLEARED
S&P 500 ....ovvninnnnnnns LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [THROUGH CBO ........ 9R7GPTSO7KV3UQJZQ078  |. 04/20/2022 |. 04/20/2023 |......eevnvvvenn founnns 43,182,415 .. 4545.51738500 |..... (3,232,470)].cccvvnneeeiinnnn foeees 788,191 |....... [QECSTRCTE)) U R RN [V PR Of....... 788,191 [oooiiiieiiiiiies feeeecciiiees | e 0003 ..ovvvnnnnne
X-CHANGE F INANCIAL
ACCESS / MORGAN
149947 Call Options - STANLEY/CLEARED
S&P 500 ....oevvennnnnns LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [THROUGH CBO ........ 9R7GPTSO7KV3UQJZQ078  |. 04/20/2022 |. 04/20/2023 |......eevvvvvven founnns 52,826,288 |.. 4553.99034000 |..... (3,874,789)...ceevvvnnnnns fovnnnnnns 944,812 |....... (2228 X X)) ISR KPR [V PR (U R 944,812 | [ | 0003 ..ovvvnnnnns
X-CHANGE F INANCIAL
ACCESS / MORGAN
149950 Call Options - STANLEY/CLEARED
S&P 500 ....ovvninnnnnnns LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [THROUGH CBO ........ 9R7GPTSO7KV3UQJZQ078  |. 04/20/2022 |. 04/20/2023 |......eevnvvvenn founnns 62,165,179 .. 4604.82807000 |..... (4,080,689)]....ccvmmnvrernnnn foonannnns 995,017 |....... (A7 L)] [ FR RN [V PR (U R 995,017 [ovvenviivinniinns foevenineneciiinn [ eeeies 0003 ..ovvvnnnnne
X-CHANGE F INANCIAL
ACCESS / MORGAN
149953 Call Options - STANLEY/CLEARED
S&P 500 ....oevvennnnnns LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [THROUGH CBO ........ 9R7GPTSO7KV3UQJZQ078  |. 04/20/2022 |. 04/20/2023 |......eevvvvvven founnns 57,359,765 |.. 4625.78748500 |..... (3,649,072)f..cevvvvninnnes fovrnnnnnn 889,774 |....... (209, 947)] «evvvvvnnnn fernneeeiinines foereiiieeees [V PR (U R 889,774 [ceveeivviinnnees | [ eeris 0003 ..ovvvnnnnns
X-CHANGE F INANCIAL
ACCESS / MORGAN
149957 Call Options - STANLEY/CLEARED
S&P 500 ....oevvennnnnns LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [THROUGH CBO ........ 9R7GPTSO7KV3UQJZQ078  |. 04/20/2022 |. 04/20/2023 |......eevvvvvvnn founnns 68,725,654 |.. 4643.62528500 |..... (4,193,802)[....ccvvvvvnnnnnns foerne 1,022,598 |....... (241, 287)[ ceveeeees oo e [V PR 0f..... 1,022,598 [cvvveiviiinninns foevveniniecceiinn [ et 0003 ..ovvvnnnnne
X-CHANGE F INANCIAL
ACCESS / MORGAN
149969 Call Options - STANLEY/CLEARED
S&P 500 ....cevnennnnnnns LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [THROUGH CBO ........ 9R7GPTSO7KV3UQJZQ078  |. 04/20/2022 |. 04/20/2023 |.......evvvvvvnn founnns 66,180,111 .. 4660.57119500 |..... (3,907,698)......ccvvvnnninne fovrnnnnnn 952,836 |....... (22238725 [ F RN [V PR (U R 952,836 |..evvvnniiiiinnnn [ | e 0003 ..ovvvnnnnns
149971 Call Options - GOLDMAN SACHS
SPDR Gold shares ..... LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [ INTERNATIONAL ...... W22LROWP2|HZNBBBKS28  |. 04/20/2022 |. 04/20/2023 |......evvvvvvvnn founnns 41,277,271|... 192.86867600 |..... (2,330,970)f..ceeevnninnees fovvnnnnns 568,373 |....... (134,11 e [ [ [V PR (U R LI TRCTAC T N KRN (Y 0003 ..ovvvnnnnne
X-CHANGE F INANCIAL
ACCESS / MORGAN
149972 Cal| Options - STANLEY/CLEARED
S&P 500 ....cevvennnnnnns LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [THROUGH CBO ........ 9R7GPTSO7KV3UQJZQ078  |. 04/20/2022 |. 04/20/2023 |......evvvvvvvnn feunnns 55,315,731).. 4687.77384000 |..... (3,089,871)]...ccvvnnineennnn fonns 748,544 |....... (V7)) U R RN [V PR (U R TA8,544 .o [ 0003 ..ovvvnnnnne
149975 Call Options -
iShares U.S. Real
Estate ..oooeevvennnnnns LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [BARCLAYS BANK PLC  GSGSEF7VJP5I170UK5573 |. 04/20/2022 |. 04/20/2023 |.......eceeeeeen feunnns 31,762,345 ... 119.30260800 |..... (1,472,448)| [C:Z30A15)) (SRR EURRTR R [V O [V 359,035 |.eevveeeeeeeennn o | i 0003 .evvvennnnes
149977 Call Options - JPMORGAN CHASE
Ishares MSCI EAFE .... |LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [BANK, N.A. ......... 7HBGLXDRUGQFUS7RNES7  |. 04/20/2022 |. 04/20/2023 |.... P R 1,653,619]..... 76.33068000 |........ (57,067) ....(3,283)]... 0o 13,915 |
149980 Call Options -
S&P 500 ...cevrninnnns LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [BARCLAYS BANK PLC  GSGSEF7VJP5I70UK5573 |. 04/20/2022 |. 10/20/2023 |..eevvvuveeennn foaeanes 7,445,339 |.. 4603.04429000 |....... (507,224)]. e Jeeeennnnns 82,378 |....... (188,820)] ...evvvvvnn Jrmmmeeeeemnnes foeeemnnineeeens [V O (V)] 82,378 [ | | s 0003 .evvvennnnes
X-CHANGE FINANCIAL
ACCESS / MORGAN
149981 Call Options - STANLEY/CLEARED
S&P 500 ...covviinnnnns LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [THROUGH CBO ........ 9R7GPTSO7KV3UQJZQ078  |. 04/20/2022 |. 04/20/2023 |......eeeeveeen feunnnn 56,964,881 |.. 4707.84136500 |..... (2,961,361)[.cceeeenneeeeee foeenennnn 722,085 |....... (170,380)] . oeevvvnen Jmmmmeeeeemenes foeeeenneeeeees [V O [V 722,085 .eneeeeeeneneees Joeeemneeeeeeen [ e 0003 .evvvennnnes
X-CHANGE FINANCIAL
ACCESS / MORGAN
149983 Call Options - STANLEY/CLEARED
S&P 500 ...covviinnnns LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [THROUGH CBO ........ 9R7GPTSO7KV3UQJZQ078  |. 04/20/2022 |. 04/20/2023 |......eeeeveeen feunnnn 75,173,751 .. 4727.90889000 |..... (3,750,565)[...ceeeevnneeeee Jeemnnnnnn 914,521 |....... (215,786)[ .evvvneeeee foeeeeemneeeeeeen Joene e [V O (U 914,521 oo o | 0003 .evvvennnnes
X-CHANGE FINANCIAL
ACCESS / MORGAN
149985 Call Options - STANLEY/CLEARED
S&P 500 ...cevriinnnns LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [THROUGH CBO ........ 9R7GPTSO7KV3UQJZQ078  |. 04/20/2022 |. 04/20/2023 |......eveeeeeeen feunnnn 59,942,500 |.. 4757.34126000 |..... (2,835,252)].ccveeeeceenis foeeeeenee 691,335 |....... (163,124 oo oo e [V O (U 691,335 |.eeeeeeeeeeeennn oo | 0003 .evvvennnnes
150019 Call Options -
S&P 500 ...eevriinnns LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [BARCLAYS BANK PLC ~ GSGSEF7VJP5I170UK5573 |. 04/20/2022 |. 04/20/2023 |.......eceeveeen feunnns 32,406,519 |.. 4590.55783000 |..... (2,273,871)eeeeeeeeeeee Jeeeeennns 554,451 |....... (130,825)[ cevveneeeee foeeeeemeeeeeeeee Joeee e [V O [V 554,451 |oeeeeeeeeeeeeee o | 0003 .evvvennnnes
150022 Cal | Options - BNP PARIBAS LONDON
S&P 500 ...cevriinnnns LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [....ccooovriiiinnnnnis ROMUWSFPUBMPROBKSP83  |. 04/20/2022 . 04/20/2027 |....vveeeeeeenn feeees 4,166,941 [.. 4670.82793000 |................ 0 [ e foeeeemneeeeeees e oo [V O O [ e foeee | 0003 .evvvennnnes
150024 Cal | Options - BNP PARIBAS LONDON
S&P 500 ...ieeiniiiienns LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [...ccoooiiiiiiinnnnnnns ROMUWSFPUBMPROBKSP83 |. 04/20/2022 |. 04/20/2029 |...evveueeveenn fooaeeees 2,515,134 .. 4677.96305000 [.....cevvnunnnes [0 N FPTTTTTTUUUTPTTTTN FETPTTRTUUTTUPT FTTTTTTTUTUR RUUUUTTTTTTUT FRTTTTUTTTPTT [ T [ TR FPTTTTTTTUUTTTTOTE FPTTUPTRRTUTTUUTT INFTTTTTTTIN 0003 .oovvunnnnns
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STATEMENT AS OF MARCH 31, 2023 OF THE MassMutual Ascend Life Insurance Company

SCHEDULE DB - PART A - SECTION 1

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

1 2 3 4 5 6 7 8 9 10 11 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative
Prior Current
Description Year(s) | Year Initial
of Item(s) Strike Initial Cost Cost of Credit Hedge
Hedged, Price, of Un- Un- Total Current [ Adjustment Quality |Effectiveness|
Used for Type(s) Date of Rate or discounted | discounted Book/ Unrealized | Foreign Year's to Carrying of at Inception
Income Schedule/ of Maturity | Number Index Premium Premium Current Adjusted Valuation | Exchange (Amorti- Value of Refer- and at
Generation Exhibit Risk(s) Exchange, Counterparty Trade or of Notional Received | (Received) | (Received) Year Carrying Increase/ | Change in zation)/ Hedged Potential ence | Quarter-end
Description or Replicated Identifier (a) or Central Clearinghouse Date | Expiration| Contracts Amount (Paid) Paid Paid Income Value Code | Fair Value | (Decrease) | B./A.C.V. | Accretion ltem Exposure | Entity (b)
150385 Call Options -
SPDR Gold shares ..... LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [BARCLAYS BANK PLC ~ GSGSEF7VJP5I170UK5573 |. 05/06/2022 |. 05/05/2023 |.......euvvvvvrn feunnns 50,387,944 ... 185.38385600 |..... (3,042,326)]...cunneeiiinnnns forreennns 743,865 |....... (300,889)( .evvnneeeee [oereiiiiiiiiiiins feeeeeiiiieen O e O [ PRI ) R RN
150387 Call Options -
iShares U.S. Real
Estate ..oeeeereennnnnns LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [BARCLAYS BANK PLC ~ GSGSEF7VJP5170UK5573 |. 05/06/2022 |. 05/05/2023 |.....evvueeeeeen founnns 38,215,117 ... 105.79983400 |..... (2,330,581)[..cceeeeenieeeee Jeeeennnns 569,840 |....... (280,497)] .evvvnnnnn formmeeeeemeneees foeeenneeeees [V O [V 569,840 |...oeeeeeeeneees feeemneeeeeeen [ e 0003 .evvvennnnns
150389 Call Options - ROYAL BANK OF
Ishares MSCI EAFE .... |LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [CANADA ............... ES7IP3USRHIGC71XBUT1  |. 05/06/2022 |. 05/05/2023 |....evvueeeeennn feoaaene 1,336,523]..... 70.94294200 |......... (62,884)]...ceeeeeeneees Joeemnnnnns 15,376 |.......... (6,219)] cevveneeee oo | [V O (V)] 15,376 [ Joeeeeeeeeeee | e 0003 .evvvennnnns
X-CHANGE FINANCIAL
ACCESS / MORGAN
150390 Call Options - STANLEY/CLEARED
S&P 500 ...eevriinnns LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [THROUGH CBO ........ 9R7GPTSO7KV3UQJZQ078  |. 05/06/2022 |. 11/06/2023 |.eevvveueeeennn foaees 8,569,125 |.. 4284.56259400 |....... (743,600)[-..cevveeneeeeennn fornaeens 120,547 |....... (299,336)] ..evvvvnnns formmeeeermnninees foeeennieeeeens [V O [V 120,547 [ e | s 0003 .evvvennnnes
X-CHANGE FINANCIAL
ACCESS / MORGAN
150394 Call Options - STANLEY/CLEARED
S&P 500 ...eevvninnens LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [THROUGH CBO ........ 9R7GPTSO7KV3UQJZQ078  |. 05/06/2022 |. 05/05/2023 |....evveueeeenn feunnnn 57,232,619 |.. 4208.28080400 |..... (4,291,616)[....ccceeenneaee |oeeeee 1,049,324 |....... (424,446)] ..oovvvnnn formeeeeemnieees foeeenneeeees [V O 0f..... 1,049,324 .o e | e 0003 .evvvennnnns
MORGAN STANLEY &
150398 Call Options - CO. INTERNATIONAL
S&P 500 ....oevvennnnnns LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [PLC ...........ccee 4PQUHN3JPFGFNF3BB653  |. 05/06/2022 |. 05/05/2023 |......evvnvvveen founnns 54,912,719 .. 4203.33279600 |..... (4,616,931))....cceevvnnnnnnns foennne 1,128,865 |....... (456,620)( .evvnnenes fooreiiiniiiiiies feneeeeinn [V PR 0f..... 1,128,865 [..ovvveeeeeiies [ | s 0003 ..ovvvnnnnne
150400 Call Options -
S&P 500 ....oevvennnnnns LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [CITIBANK N.A. ..... ES70DZWZ7FF32TWEFA76 |. 05/06/2022 |. 05/05/2023 |.......ecevvvven feunnns 86,082,769 |.. 4303.94229200 |..... (6,354,431).cceveneiiiiinnns o 1,653,693 |....... (628,460)( ..vvnneene foereiiiiiiiiiiies feneeeiin [V PR 0f..... IR Ctekc N KRN (R, 0003 ..ovvvnnnnne
150406 Call Options -
S&P 500 ....cevvennnnnnns LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [BARCLAYS BANK PLC ~ GSGSEF7VJP5I170UK5573 |. 05/06/2022 |. 05/05/2023 |.......euvvvvvnn feunnns 55,763,152 |.. 4313.83830800 |..... (4,021,002)f...ceeevvnnnenns fovrnnnnns 983,157 |....... [ReISTNCX: ) R R RN [V PR (U R (o1 T Y R ERRR R (RN 0003 ..ovvvnnnnns
150408 Call Options -
S&P 500 ....cevnennnnnnns LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [BARCLAYS BANK PLC ~ GSGSEF7VJP5I170UK5573 |. 05/06/2022 |. 05/05/2023 |.......euvvvvvrn feunnns 54,412,405 |.. 4333.63034000 |..... (EIVZETATH| R R 923,061 |....... (TR TRTK)] [ R RN [V PR (U R (o7 0L I R KRN (RN 0003 ..ovvvnnnnns
150410 Call Options -
S&P 500 ....oevvennnnnns LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [BARCLAYS BANK PLC ~ GSGSEF7VJP5I170UK5573 |. 05/06/2022 |. 05/05/2023 |.......euvvvvvnn feunnns 54,866,366 |.. 4351.77303600 |..... [RCTETR X)) FU R 898,791 ....... [[IRTRTC))  FR RN [V PR (U R 898,791 [cveiiiiiiiinnns e [ e 0003 ..ovvvnnnnne
150414 Call Options -
S&P 500 ....oevvennnnnns LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [BARCLAYS BANK PLC ~ GSGSEF7VJP5I170UK5573 |. 05/06/2022 |. 05/05/2023 |.......euvvvvven feunnns 55,598,586 |.. 4365.79239200 |..... (3,573,616)[....ccevvvnnnnnns fovrnnnnnn 873,769 |....... [(CSXIRX 1)) PSRN RPN [V PR (U R VR TSN N KN (R 0003 ..ovvvnnnnne
150416 Call Options -
S&P 500 ....cevvennnnnnns LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [BARCLAYS BANK PLC ~ GSGSEF7VJP5I170UK5573 |. 05/06/2022 |. 05/05/2023 |.......euvvvvvnn feunnns 60,893,976 |.. 4378.16241200 |..... (3,871,109)]...cevvnnneeeennn fennns 946,507 |....... (382,857)[ cevvnneeeee foereiiiiiiiiiiies feeieiii [V PR (U R 946,507 [ovvnneiiiinnnnnns foerrniineeeeiiinn [ eeeiis 0003 ..ovvvnnnnne
150418 Call Options -
S&P 500 .....evvennnnnnns LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [BARCLAYS BANK PLC ~ GSGSEF7VJP5I170UK5573 |. 05/06/2022 |. 05/05/2023 |.......euevvvvrn feunnns 61,763,902 |.. 4405.78879000 |..... [ITARTCHE)) E AR 907,510 |....... (367,083)[ +evvnneeeee foereiiiniiieiiins fonneeeeeiinn [V PR (U R K107 (VN R EORRR RN (RN 0003 ..ovvennnnns
X-CHANGE F INANCIAL
ACCESS / MORGAN
150419 Call Options - STANLEY/CLEARED
S&P 500 ....oevvennnnnns LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [THROUGH CBO ........ 9R7GPTSO7KV3UQJZQ078  |. 05/06/2022 |. 05/05/2023 |......evvvvvvvnn feunnns 47,968,257 |.. 424497853000 |..... (3,335,195).ccvvenieiiiinnns e 815,474 |....... [Re74 IR 7)) [ FUR RN [V PR (U R 815,474 [oueeiiiiiiiiinns | [ et 0003 ..ovvennnnns
X-CHANGE F INANCIAL
ACCESS / MORGAN
150421 Call Options - STANLEY/CLEARED
S&P 500 ....oevvennnnnns LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [THROUGH CBO ........ 9R7GPTSO7KV3UQJZQ078  |. 05/06/2022 |. 05/05/2023 |......evvvvvvvnn feunnns 53,443,641 .. 4275.49124600 |..... (3,481, 750)..eeeevvninnees fovennnnnn 851,307 |....... [(Z7ER7:¢)) ISR KRN R [V PR (U R 851,307 [ceveeiiivinnnnnns foevenineeeceiiin [ e 0003 ..ovvennnnns
X-CHANGE F INANCIAL
ACCESS / MORGAN
150423 Call Options - STANLEY/CLEARED
S&P 500 ....oevvennnnnns LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [THROUGH CBO ........ 9R7GPTSO7KV3UQJZQ078  |. 05/06/2022 |. 05/05/2023 |......evvnvvvven founnns 53,613,728 |.. 4289.09826800 |..... (3,351,170 fovennnnnn 819,380 |....... [RCR X)) U FR RN [V PR (U R RIS VN R KRN (R 0003 ..ovvvnnnnne
150450 Call Options -
S&P 500 ....oevvennnnnns LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [BARCLAYS BANK PLC ~ GSGSEF7VJP5I170UK5573 |. 05/06/2022 |. 05/05/2023 |.......euvvvvvnn feunnns 43,192,354 |.. 4246.62786600 |..... (3,547,988)....cccevvnnnnnnns fovrnnnnnn 867,508 |....... [ReiSTIRe (V0] R R RN [V PR (U R LTINS VN R KRN (R 0003 ..ovvvnnnnne
150454 Call Options -
S&P 500 ....oevvennnnnns LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [CITIBANK N.A. ..... ES70DZWZ7FF32TWEFA76 |.05/06/2022 |. 05/06/2027 |......evvvvvvnn fereerns 2,684,539 |.. 4322.49732200 |.......0vunnnnnn (U8 R R RN
150455 Call Options -
S&P 500 ....cevvennnnnnns LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [CITIBANK N.A. ..... ES70DZWZ7FF32TWEFA76 |.05/06/2022 |. 05/04/2029 |.......cevvvvinn feoenrns 1,896,215|.. 4328.26999800 [..........cuunnn [N S N R R ) FO N [V PR (U8 ) A RN IR 0003 ..ovvvnnnnne
X-CHANGE F INANCIAL
ACCESS / MORGAN
151001 Call Options - STANLEY/CLEARED
SPDR Gold shares ..... LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [THROUGH CBO ........ 9R7GPTSO7KV3UQJZQ078  |. 05/20/2022 |. 05/19/2023 |.....eevvnvvvnn feunnns 42,039,200 |... 182.54103300 |..... (2,439,075)].ccvveneeecnnnnns forreenne 596,367 |....... [(NX . R F RN [V PR (U R 596,367 [cvvnneiviinnnnnnns foerennneeeiiiiin [ eeeiis 0003 ..ovvennnnns
151039 Call Options -
iShares U.S. Real
Estate ..oooevieennnnnns LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [UBS AG ............... BFMBTE1CT2L1QCEMIK50 |. 05/20/2022 |. 05/19/2023 |...eevvvuaeeeeen founnns 32,537,243 (... 100.84795200 |..... (1,856,449)]-....coovvneieeee |oeennnnns 453,912 ....... (255,007)] +eveeneeeee fooreermmiianiiees Joneeeeceennns [ T [l 453,912 | o | 0003 .oovvunnnnns
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STATEMENT AS OF MARCH 31, 2023 OF THE MassMutual Ascend Life Insurance Company

SCHEDULE DB - PART A - SECTION 1

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

1 2 3 4 5 6 7 8 9 10 11 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative
Prior Current
Description Year(s) | Year Initial
of Item(s) Strike Initial Cost Cost of Credit Hedge
Hedged, Price, of Un- Un- Total Current [ Adjustment Quality |Effectiveness|
Used for Type(s) Date of Rate or discounted | discounted Book/ Unrealized | Foreign Year's to Carrying of at Inception
Income Schedule/ of Maturity | Number Index Premium Premium Current Adjusted Valuation | Exchange (Amorti- Value of Refer- and at
Generation Exhibit Risk(s) Exchange, Counterparty Trade or of Notional Received | (Received) | (Received) Year Carrying Increase/ | Change in zation)/ Hedged Potential ence | Quarter-end
Description or Replicated Identifier (a) or Central Clearinghouse Date | Expiration| Contracts Amount (Paid) Paid Paid Income Value Code | Fair Value | (Decrease) | B./A.C.V. | Accretion ltem Exposure | Entity (b)
MORGAN STANLEY &
151041 Call Options - CO. INTERNATIONAL
S&P 500 ...eevriinnns LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [PLC ........cceeeeeeee 4PQUHN3JPFGFNF3BB653  |. 05/20/2022 |. 05/19/2023 |....eeveeeveeen feunnnn 62,622,761 .. 4049.61168000 |..... (4,912,720)f o eeeeeeeeeeee Joeeeee 1,201,187 |....... (674,824 .evveeeees oo o [V O 0f..... 1,201,187 e foeeeeee | s 0003 .evvvennnnes
MORGAN STANLEY &
151043 Call Options - CO. INTERNATIONAL
S&P 500 ... .. |LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [PLC .. 4PQUHN3JPFGFNF3BB653  |. 05/20/2022 |. 05/19/2023 |.... P F 41,697,933 |.. 4063.65657600 |..... (3,168,602)| LLTTATAT . (435,248)| ... PV R, 774,741 |..
MORGAN
151047 Call Options - CO. INTERNATIONAL
S&P 500 ...cevviinenns LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [PLC ........cceeeeeee 4PQUHN3JPFGFNF3BB653  |. 05/20/2022 |. 05/19/2023 |....evvvueveeen feunnnn 55,654,695 |.. 4083.94364800 |..... (4,095,328)]...ceueeeeennnann foeees 1,001,330 |....... (562,545)] ..evvvnnnns formmeeeeemnniees foeeenneeeees [V O 0f..... 1,001,330 [-oeeeeeeeeeeeeen Jormeeeeeeeeeeee | e 0003 .evvvennnnes
MORGAN STANLEY &
151051 Call Options - CO. INTERNATIONAL
S&P 500 ....ovvninnnnnnns LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [PLC ..........cccene 4PQUHN3JPFGFNF3BB653  |. 05/20/2022 |. 05/19/2023 |......evvnvvvven feunnns 48,487,235 .. 4110.08276000 |..... (3,391,643))..ccvvneiciinnnns e 829,275 |....... (465,885)( .evvnneees [oeriiiiiiiiiiiien feeieinn [V PR (U R 829,275 |.eevveeiiiviinnnn [ | e 0003 ..ovvvnnnnne
MORGAN STANLEY &
151053 Call Options - CO. INTERNATIONAL
S&P 500 ...eevvninnens LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [PLC ........cceeeeeeee 4PQUHN3JPFGFNF3BBE53  |. 05/20/2022 |. 05/19/2023 |....evvveeveeen feunnns 60,954,241).. 4128.80928800 |..... (4,027,829)]..cceeeeeeeeeee Joeeennnnn 984,826 |....... (553,273)] .vvvvnnnns fommmeeeeemnnaees foeeemnieeeees [V O (U 984,826 |...oeeeeeeeneees feeenee e [ e 0003 .evvvennnnns
MORGAN STANLEY &
151055 Call Options - CO. INTERNATIONAL
S&P 500 ....oevvennnnnns LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [PLC ...........ccee 4PQUHN3JPFGFNF3BB653  |. 05/20/2022 |. 05/19/2023 |......evvnvvvven founnns 53,352,973 |.. 4141.68377600 |..... (3,257,868)......cccvvnnrenee fovrnnnnnn 796,567 |....... [ YARS111)) I FR RN [V PR (U R 796,567 [ovvnneeveinnnnnns Joevvnnneieiiiinn [ eeviis 0003 ..ovvvnnnnne
X-CHANGE F INANCIAL
ACCESS / MORGAN
151056 Call Options - STANLEY/CLEARED
Ishares MSCI EAFE .... |LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [THROUGH CBO ........ 9R7GPTSO7KV3UQJZQ078  |. 05/20/2022 |. 05/19/2023 |....evvvnvvvnnn fennnnne 1,503,294 1..... 71.58545100 |......... (50,615)[.eveeeevininees Joevinnnnns 12,376 |.......... (6,953)] cevvnneees [ e [V PR Ofeienns LPRT/C) R AR [N 0003 ..ovvvnnnnns
X-CHANGE F INANCIAL
ACCESS / MORGAN
151058 Call Options - STANLEY/CLEARED
S&P 500 ....oevvennnnnns LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [THROUGH CBO ........ 9R7GPTSO7KV3UQJZQ078  |. 05/20/2022 |. 11/20/2023 |..eevvenrvvvvnnn foennnne 6,916,838 .. 4068.72834400 |....... (658,648)[......ccvnnveeees Jeunnnnns 106,775 |....... (PR IRES)) R FR RN [V PR Of....... 106,775 |ovvvveeeievvennns [ | e 0003 ..ovvvnnnnne
X-CHANGE F INANCIAL
ACCESS / MORGAN
151060 Call Options - STANLEY/CLEARED
S&P 500 ....cevvennnnnnns LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [THROUGH CBO ........ 9R7GPTSO7KV3UQJZQ078  |. 05/20/2022 |. 05/19/2023 |......evvevvvvnn founnns 46,933,751 .. 3977.43652000 |..... (4,223,810))....ccevvvnnnnnnns foeenne 1,032,745 |....... (580, 194) wevveneeees [ o [V PR 0f..... 1,082,745 [ceveiiiiiiinees oo | et 0003 ..ovvvnnnnne
X-CHANGE F INANCIAL
ACCESS / MORGAN
151062 Call Options - STANLEY/CLEARED
S&P 500 ....cevvennnnnnns LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [THROUGH CBO ........ 9R7GPTSO7KV3UQJZQ078  |. 05/20/2022 |. 05/19/2023 |......evvevvvvnn founnns 50,567,946 |.. 3981.72801600 |..... (4,515,231)].ccvvenieiiiinnns o 1,103,999 |....... ({202 [ FR RN [V PR 0f..... 1,103,999 [cevnniiiiiiienns v [ et 0003 ..ovvvnnnnne
X-CHANGE F INANCIAL
ACCESS / MORGAN
151064 Call Options - STANLEY/CLEARED
S&P 500 ....oevvennnnnns LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [THROUGH CBO ........ 9R7GPTSO7KV3UQJZQ078  |. 05/20/2022 |. 05/19/2023 |......evvevvvvnn founnns 44,219,575 .. 4019.96134400 |..... (3,631,783)[...eeeeiininines fovennnnnn 887,991 [....... (498,871)[ .evvnneenes oo o [V PR (U R 887,991 [ceeiiiiiiiiinns | [ et 0003 ..ovvvnnnnne
X-CHANGE F INANCIAL
ACCESS / MORGAN
151066 Call Options - STANLEY/CLEARED
S&P 500 ....cevvennnnnnns LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [THROUGH CBO ........ 9R7GPTSO7KV3UQJZQ078  |. 05/20/2022 |. 05/19/2023 |......evvevvvven founnns 56,614,976 |.. 4073.01984000 |..... (4,264,520)....00nveeeennnnns forrene 1,042,699 |....... (585,786)[ +vvvnneeee [oereviinineiiins feriiieiciiian [V PR 0f..... 1,042,699 [oeneniiiiiinnnns oo | et 0003 ..ovvvnnnnne
X-CHANGE F INANCIAL
ACCESS / MORGAN
151068 Call Options - STANLEY/CLEARED
S&P 500 ....oevvennnnnns LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [THROUGH CBO ........ 9R7GPTSO7KV3UQJZQ078  |. 05/20/2022 |. 05/19/2023 |......evvvvvvnn founnns 66,641,471/|.. 4165.09193600 |..... (4,177,920).eeevvvinnnees foeenne 1,021,524 |....... (573,890) cevvnnenee oo feeneeeeii [V PR 0f..... 1,021,524 [oeeeiiiiiiinens oo | et 0003 ..ovvvnnnnne
X-CHANGE F INANCIAL
ACCESS / MORGAN
151070 Cal | STANLEY/CLEARED
S&P 500 ....cevvennnnnnns LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [THROUGH CBO ........ 9R7GPTSO7KV3UQJZQ078  |. 05/20/2022 |. 05/19/2023 |......evvvvvvnn founnns 52,409,895 |.. 4192.79159200 |..... (3,101, 125)f.eeeeciiieees fovenennns 758,242 |....... (771 [ R RN [V PR (U R 758,282 |.oovveeeiiiinnn [ | e 0003 ..ovvvnnnnne
151096 Call
S&P 500 ... LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [BARCLAYS BANK PLC ~ GSGSEF7VJP5I170UK5573 |. 05/20/2022 |. 05/19/2023 |.... P F 37,753,309 |.. 4019.57120800 |..... (1,665,059)| . 407,116 |....... (228,717)| ... LV 407,116 |..
151100 Cal | BNP PARIBAS LONDON
S&P 500 ....oevvennnnnns LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [....cccoovrriinnnnnins ROMUWSFPUBMPROBKSP83  |. 05/20/2022 . 05/20/2027 |....evvvnvvvenn fennnns 5,349,149 .. 4116.32493600 [..........ceunn. (U8 S N R R ) FO N [V PR (U N R A RN IR 0003 ..ovvennnnns
151101 Call BNP PARIBAS LONDON
S&P 500 ....cevvnnnnnnnns LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [...cccoooiriiinnnnnnn... ROMUWSFPUBMPROBKSP83 |. 05/20/2022 |. 05/18/2029 |......euvvvvvvnn fonnnnns 1,342,084 |.. 4115.15452800 |........euunnnns O fiiiiiiiin i fovveviiinnnn e [ e [0 O fiiiiiiiiin i foiiii | i 0003 ..oeevnnnnns




STATEMENT AS OF MARCH 31, 2023 OF THE MassMutual Ascend Life Insurance Company

SCHEDULE DB - PART A - SECTION 1

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

Gge909

1 2 4 5 6 7 8 9 11 12 13 14 15 17 19 20 21 23
Cumulative
Prior Current
Description Year(s) | Year Initial
of Item(s) Initial Cost Cost of Hedge
Hedged, of Un- Un- Current | Adjustment Effectiveness
Used for Type(s) Date of discounted | discounted Book/ Unrealized Year's to Carrying at Inception
Income of Maturity | Number Premium Premium Current Adjusted Valuation (Amorti- Value of and at
Generation Risk(s) Exchange, Counterparty Trade or of Notional (Received) | (Received) Year Carrying Increase/ zation)/ Hedged Potential Quarter-end
Description or Replicated (a) or Central Clearinghouse Date | Expiration| Contracts Amount Paid Paid Income Value Code (Decrease) Accretion ltem Exposure (b)
151615 Call Options -
S&P 500 ....cevnennnnnnns LIABILITY HEDGE ...... Equity/Index |CITIBANK N.A. ..... E570DZWZ7FF32TWEFA76 |. 06/06/2022 |. 06/06/2023 |.........ceeoves |ouene 65,431,349 |.. 4206.33145800 |..... (5,505,238)]...cuuneeiiinnnns fornns 1,342,373 |..... (1,025,633)] .eevvvnnee feoeeririinnninnns v O [ 0 e 1,342,373 [oeeeiiiiiiieees e
151617 Call Options -
S&P 500 ....ovvninnnnnnns LIABILITY HEDGE ...... . |Equity/Index [CITIBANK N.A. ..... ES70DZWZ7FF32TWEFA76 |.06/06/2022 |. 06/06/2023 |........cceevven founnnn 61,043,332 .. 4201.79788500 |..... (5,178, 123)[.eeeevvviieees foeeee 1,262,611 ....... (964,691)( .evveneeees oo o (VN PR | N R 1,262,611 [oooeeieieiieien [ 0003 ..ovvvnnnnne
X-CHANGE F INANCIAL
ACCESS / MORGAN
151632 Call Options - STANLEY/CLEARED
SPDR Gold shares ..... LIABILITY HEDGE ...... . |Equity/Index | THROUGH CBO ........ 9R7GPTSO7KV3UQJZQ078  |. 06/06/2022 |. 06/06/2023 |......evvnvvvvnn feunnns 48,856,477 |....182.23229200 |..... (2,635,600)f.....ccccvmnnneene fovrnnnnns 642,653 |....... (491,016)( .evvnneees oo e (V1N PR | I 642,653 |....ovnniiiiinnnn [ 0003 ..ovvvnnnnns
X-CHANGE F INANCIAL
ACCESS / MORGAN
151635 Call Options - STANLEY/CLEARED
Ishares MSCI EAFE .... |LIABILITY HEDGE ...... . |Equity/Index | THROUGH CBO ........ 9R7GPTSO7KV3UQJZQ078  |. 06/06/2022 |. 06/06/2023 |....evvvnvvvvrnn fonrne 1,514,821].....73.53498400 |......... (49,735)).ccvvenieiiiiiins [ 12,127 |.......... [CTC1C) R R RN (VN O | A 12,127 [ [ 0003 ..ovvvnnnnne
X-CHANGE F INANCIAL
ACCESS / MORGAN
151638 Call Options - STANLEY/CLEARED
S&P 500 ....oevvennnnnns LIABILITY HEDGE ...... . |Equity/Index | THROUGH CBO ........ 9R7GPTSO7KV3UQJZQ078  |. 06/06/2022 |. 12/06/2023 |.....evvnvvvvvnn foonnns 5,173,219]..4311.01578000 |....... (460,296)]....ceeevvnnnnnes foevennnnns 74,756 |....... (2101872} AR R RN (VN O | A FCIVE ) S E 0003 ..ovvvnnnnns
X-CHANGE F INANCIAL
ACCESS / MORGAN
151643 Call Options - STANLEY/CLEARED
S&P 500 ....oevvennnnnns LIABILITY HEDGE ...... . |Equity/Index | THROUGH CBO ........ 9R7GPTSO7KV3UQJZQ078  |. 06/06/2022 |. 06/06/2023 |......evvnvvvenn feunnns 51,719,454 |.. 4274.33505300 |..... (3,751,084)...ccevvvvninnnns foernnnnns 914,648 |....... (698,832)[ +vvvnneeeee [oereiiiiiiiiiiies feneeeinn (VN PO | IO 914,648 [....ooivviiiieees | 0003 ..ovvvnnnnne
X-CHANGE F INANCIAL
ACCESS / MORGAN
151645 Call Options - STANLEY/CLEARED
S&P 500 ....cevnennnnnnns LIABILITY HEDGE ...... . |Equity/Index | THROUGH CBO ........ 9R7GPTSO7KV3UQJZQ078  |. 06/06/2022 |. 06/06/2023 |......evvnvvvven feunnns 48,868,373 |.. 4286.69934300 |..... (3,471,290)f.eeeevvnieees fovvnnnnns 846,424 |....... [(CLIP(115)) PR FR RN (VN PO | I 846,424 |...ovveiiiiinnn [ 0003 ..ovvvnnnnns
X-CHANGE F INANCIAL
ACCESS / MORGAN
151648 Call Options - STANLEY/CLEARED
S&P 500 ....oevvennnnnns LIABILITY HEDGE ...... . |Equity/Index | THROUGH CBO ........ 9R7GPTSO7KV3UQJZQ078  |. 06/06/2022 |. 06/06/2023 |......evvnvvvven feunnns 51,618,438 |.. 4301.53649100 |..... (3,579,240)]..cvveneeiiiinnns e 872,746 |....... (TR 170 IR FR RN (VN PO | IO LT L1 R ERN 0003 ..ovvvnnnnne
151655 Call Options -
iShares U.S. Real ROYAL BANK OF
Estate LIABILITY HEDGE ...... . |Equity/Index |CANADA .... . ES7IP3URHIGC71XBU11  |. 06/06/2022 |. 06/06/2023 |.... P AU 32,301,502 ... 104.19443100 |..... (1,777,573), ...433,435|....... (331,164)| ... 433,435 |..
151657 Call Op ROYAL BANK
S&P 500 ...covviinnnnns LIABILITY HEDGE ...... . |Equity/Index |CANADA ............... ES7IP3USRHIGC71XBUT1  |. 06/06/2022 |. 06/06/2023 |......evueeeeen feunnnn 42,990,173 |.. 4245.48504300 |..... (3,344,201)]. v foeeeeenee 815,435 |....... (623,029)] ..cevvvnnnn formmeeeeemnneees foeeenneeeees (VN PO | N INUR 815,435 |.eeveeeeeeeeee o 0003 .evvvennnnes
151667 Cal |
S&P 500 ... LIABILITY HEDGE ...... . |Equity/Index |BARCLAYS BANK PLC  G5GSEF7VJP5170UK5573 |. 06/06/2022 |. 06/06/2023 |.... P AU 59,404,501 .. 4310.60363700 |..... [CIRRVI) R I 1,002,763 |....... (766, 156)] .oeevvvvnn Jeemmmmnreermmnnn fooreeemniieeeee 0 v 0 e 1,002,763 |..
151670 Call Op
S&P 500 ...cevrninnnns LIABILITY HEDGE ...... . |Equity/Index |BARCLAYS BANK PLC ~ GSGSEF7VJP5170UK5573 |. 06/06/2022 |. 06/06/2023 |........eeveeen fovnnnn 58,451,253 |.. 4325.85292800 |..... (3,926,948)]...vuueeeeeennn foeeeeenne 957,530 |....... (7831,596)[ .evveeeeee foeeeeemmeeeeeees Joee e (VN PO | N IEUR 957,530 |+eevvnneeeeennnnn foreeeeeieeeees 0003 .evvvennnnes
151676 Cal |
S&P 500 ...cevviinnnns LIABILITY HEDGE ...... . |Equity/Index |BARCLAYS BANK PLC ~ GSGSEF7VJP5170UK5573 |. 06/06/2022 |. 06/06/2023 |........ceeveeen founnnn 50,719,387 |.. 4339.86579000 |..... (3,296,895)]...vuueeeeeenns foreeeens 803,901 |....... (614,216)[ .evveeeeee foeeeeeeeeeeeeeee Joeee e (VN PO | IEU 803,907 [.eeeeeeeeiieees Jeeenn e 0003 .evvvennnnes
151683 Cal |
S&P 500 ...covviinnnnns LIABILITY HEDGE ...... . |Equity/Index [CITIBANK N.A. ..... ES70DZWZ7FF32TWEFA76 |.06/06/2022 |. 06/06/2023 |........ceeveeen founnnn 71,014,353 |.. 4363.77008400 |..... (4,392,609)]...eeeeeeeennn foeees 1,071,075 |....... (818,349)[ .evveeeeee oo e (VN PO | N I 1,071,075 |eeeeeeeeeeeee foeeeeeiees 0003 .evvvennnnes
151686 Cal |
S&P 500 ...eevriinnns LIABILITY HEDGE ...... . |Equity/Index [CITIBANK N.A. ..... ES70DZWZ7FF32TWEFA76 |.06/06/2022 |. 06/06/2023 |........cceveeen founnnn 54,088,415 .. 4375.31008800 |..... (3,095,072)[..ceeeeeeeeeeee Jeeeennnnn 754,689 |....... (576,616)] ...eevvvnnn |ommmneeeeemnnees foeeemnneeeeees (VN PO | N INU 754,689 |...eeeeeeeeeees |oeennee e 0003 .evvvennnnes
151689 Cal |
S&P 500 ...covviinnnns LIABILITY HEDGE ...... . |Equity/Index [CITIBANK N.A. ..... ES70DZWZ7FF32TWEFA76 |.06/06/2022 |. 06/06/2023 |........ceeveeen founnnn 67,783,122 .. 4399.21438200 |..... (3,921,044)]. . o 956,090 |....... (730,496)( .evveneees foeeeeemmeeeeeeee Joeeeeeee (VN PO | N INU 956,090 ...eeeeeeennneee Joeennneeeeeennnas 0003 .evvvennnnes
151692 Cal |
S&P 500 ...covviinnnns LIABILITY HEDGE ...... . |Equity/Index [CITIBANK N.A. ..... ES70DZWZ7FF32TWEFA76 |.06/06/2022 |. 06/06/2023 |........cceveeen founnnn 59,750,599 |.. 4430.94939300 |..... (3,231,546)]. v 787,966 |....... (602,041 ceveeneeee foeeeeeenieeeeeee Joe e (VN PO | INUUN 787,966 [eeeeeeeeeeeeenn [ eeeeenns 0003 .evvvennnnes
151702 Cal |
S&P 500 ...cevriinnnns LIABILITY HEDGE ...... . |Equity/Index |BARCLAYS BANK PLC  GSGSEF7VJP5170UK5573 |. 06/06/2022 |. 06/06/2023 |........eeveeen founnnn 38,305,169 |.. 4243.83647100 |..... (1,585,915)[...ceeeeeeeeeeee Joeeennnns 386,708 |....... (295,458)] ..oevvvnnns fornmeeeeemniees foeeennieeeees (VN PO | IEPR 386,703 [..neeeeeeeenneee Joeennneeeeennaas 0003 .evvvennnnes
151706 Cal BNP PARIBAS LONDON
S&P 500 ... LIABILITY HEDGE ...... . | Equi ty/Index . ROMUWSFPUBMPROBKSP83  |. 06/06/2022 |. 06/04/2027 |.... P PO 4,280,628 ..
151708 Cal |
S&P 500 ...eevriinnns LIABILITY HEDGE ...... . |Equity/Index |...oocovuniiiiiiinnnnns ROMUWSFPUBMPROBKSP83  |. 06/06/2022 . 06/06/2029 |...evveeveeeenn feaees 1,953,500 |.. 4342.75079100 |......ceunnnn.e. 0 [ e foeeeemneeeeeees e oo 0 fermereeemmmees O oo e e 0003 .evvvennnnes
152993 Cal | ROYAL BANK OF
S&P 500 ...cevriinnnns LIABILITY HEDGE ...... . |Equity/Index |CANADA ............... ES7IP3USRHIGC71XBUT1 | 06/17/2022 |. 06/20/2023 |.......eceeveeen feunnnn 35,348,391 .. 3785.08520000 |..... (1,729,669)....cceeeveeeeeee feennnnnn 418,317 |....... (385,415)] .evvvvnnns fermmeeeeemnnees foeeennieeeees (VN PO | N IR 418,317 [ e 0003 .evvvennnnns
152998 Cal |
S&P 500 ...ieeviiiienns LIABILITY HEDGE ...... . |Equity/Index |SOCIETE GENERAL ... 02RNESIBXP4ROTD8PU41 |. 06/17/2022 |. 12/20/2023 |......cevveeeee Jovennnns 5,850,553 |.. 3844.25012400 |....... (461,399)].. - eeeeennienes foeeeennnns 74,527 |....... (221,907)] ceveeneeeee oo | [ T | PP T4,527 |eeeeeeeeeeenins [ 0003 .oovvunnnnns




STATEMENT AS OF MARCH 31, 2023 OF THE MassMutual Ascend Life Insurance Company

SCHEDULE DB - PART A - SECTION 1

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

1 2 3 4 5 6 7 8 9 10 11 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative
Prior Current
Description Year(s) | Year Initial
of Item(s) Strike Initial Cost Cost of Credit Hedge
Hedged, Price, of Un- Un- Total Current [ Adjustment Quality |Effectiveness|
Used for Type(s) Date of Rate or discounted | discounted Book/ Unrealized | Foreign Year's to Carrying of at Inception
Income Schedule/ of Maturity | Number Index Premium Premium Current Adjusted Valuation | Exchange (Amorti- Value of Refer- and at
Generation Exhibit Risk(s) Exchange, Counterparty Trade or of Notional Received | (Received) | (Received) Year Carrying Increase/ | Change in zation)/ Hedged Potential ence | Quarter-end
Description or Replicated Identifier (a) or Central Clearinghouse Date | Expiration| Contracts Amount (Paid) Paid Paid Income Value Code | Fair Value | (Decrease) | B./A.C.V. | Accretion ltem Exposure | Entity (b)

9€'903

153004 Call Options

SE&P 500 ...vviiieiiiis

153008 Call Options

SE&P 500 ..evviiiiiiiiis

153009 Call Options STANLEY/CLEARED

SE&P 500 ..evviiiiiiiines Exhibit & ... [Equity/Index | THROUGH CBO ........ OR7GPTSO7KV3UQJZQ078 | 06/17/2022 |. 06/20/2023 |................ e 49,453,792 |.. 3746.49938000 |..... (4,575,780)....ccceeeeeeenns fonnnne 1,106,642 |..... (1,019,603)] +veveeeens e forvieiiiiins [0 001,106,642 | |oeiiieeieeeiiiis | eeeeeennn [0003 e
153012 Call Options

iShares U.S. Real

Estate .......ccceennne Exhibit 5 ... |Equity/Index |BARCLAYS BANK PLC ~ GSGSEF7VJP5I70UK5573 . 06/17/2022 |. 06/20/2023 |.....eevvvveees |onnne 29,268,157 |..... 92.97219600 |..... (1,782,8%6)]-.cevveeeeeees | 431,190 |....... (397,276)] e | oo (I 0 eeennndB1,190 | o | e [ 0003

153013 Call Options

S&P 500 ...vviiiiinns

153016 Call Options

S&P 500 ...viiiiiinns

153017 Call Options

Ishares MSCI EAFE ....

153020 Call Options STANLEY/CLEARED

S&P 500 .ooeeiiiiiienn Exhibit 5 ... [Equity/Index | THROUGH CBO ........ OR7GPTSO7KV3UQJZQ078 | 06/17/2022 |. 06/20/2023 |...........ccee e 46,580,655 |.. 3947.51312800 |..... (2,900,086)[...ccvvvvevenennns foereeenns 701,379 |....... (646,215)[ ..eoevveen ferneeennniiinnnnns |eeeeeiieeeees (V) 0 e 701,379 | o | eeeeeennnn [ 0003
153021 Call Options

S&P 500 ... . Exhibit 5 ... |Equity/Index |CITIBANK N.A. ..... ES70DZNZ7FF32TNEFA76 |.06/17/2022 |.06/20/2023 |.... N 58,071,712 .. 3752.74660800 |..... (5,412,643 | 1,309,086 |..... (1,206,078)| ...

153025 Call Options

SEP 500 ...eeeeiiiiinns Exhibit 5 ... |Equity/Index |CITIBANK N.A. ..... E570DZWZ7FF32TWEFA76 |. 06/17/2022 |.06/20/2023 |.....ceevveeeees |onnne 69,535,611].. 3802.72443200 |..... (5,857, 179)|..eeeeeciiaes [ 1,416,546 |..... (1,305, 132)[ ..o fereeeeiiieieeee oo (I 0].eeee 1,416,546 ..o | | e [ 0003

153047 Call Options

SPDR Gold shares .....

153051 Call Options

S&P 500 ...veiiiienns

153053 Call Options

S&P 500 ...vviiiienns

153055 Call Options

S&P 500 ...viiiiienns

153059 Call Options

SE&P 500 ...vvieiiinns

153062 Call Options

S&P 500 ...veeeeennnenes

Exhibit 5 ... |Equity/Index |BANK, N.A. ......... 7THBGLXDRUGQFUS7RNES7 [ 06/17/2022 |. 06/18/2027 |....vvvvveeeann |oennns 4,183,227 .. 3674.84000000 |................ L A N

JPMORGAN CHASE

JPMORGAN CHASE

Exhibit 5 ... |Equity/Index |BANK, N.A. ......... 7THBGLXDRUGQFUS7RNES7 . 06/17/2022 |. 06/20/2029 |.....eevveeeenn |oennns 1,343,448 |.. 3877.69116800 |................ L P P P O Y [V R 0

X-CHANGE FINANCIAL
ACCESS / MORGAN

X-CHANGE F INANCIAL
ACCESS / MORGAN
STANLEY/CLEARED

Exhibit 5 ... |Equity/Index | THROUGH CBO ........ OR7GPTSO7KV3UQJZA078  [. 06/17/2022 |. 06/20/2023 |......eeveeeeenn |oenne 60,625,893 |.. 3861.52187200 |..... (4,503,702)f....cceeeennninns ferens 1,089,211 |..... (1,008,582)( ..o fereeeeiiiieeee e (I 0

X-CHANGE F INANCIAL
ACCESS / MORGAN
STANLEY/CLEARED

Exhibit 5 ... |Equity/Index | THROUGH CBO ........ OR7GPTSO7KV3UQJZQ078 . 06/17/2022 |. 06/20/2023 |......eeveeeeens |-enne 47,316,799 .. 3878.42613600 |..... (3,398,310)f-..eeeeeeiiiiens [ 821,874 |....... (757,232)] vveeeeeenn o feis (I 0

JPMORGAN CHASE

Exhibit 5 ... [Equity/Index |BANK, N.A. ......... 7THBGLXDRUGQFUS7RNEQ7 [ 06/17/2022 |. 06/20/2023 |.....evvvveeees [oennne 1,822, 118]..... 64.38185600 |........ [CIN0STS)) TR 16,217 |......... (LT3 IR IR RN (I 0

X-CHANGE F INANCIAL
ACCESS / MORGAN

X-CHANGE F INANCIAL
ACCESS / MORGAN
STANLEY/CLEARED

Exhibit 5 ... |Equity/Index | THROUGH CBO ........ OR7GPTSO7KV3UQJZQ078 . 06/17/2022 |. 06/20/2023 |......evveeeeens |oenne 44,003,356 |.... 181.08377100 |..... (2,663,660))...ccuvveeeeeeas [oeenns 644,200 |....... [(ECRK)) PUUURPRI RO N (I 0

X-CHANGE F INANCIAL
ACCESS / MORGAN
STANLEY/CLEARED

Exhibit 5 ... |Equity/Index | THROUGH CBO ........ OR7GPTSO7KV3UQJZQ078 . 06/17/2022 |. 06/20/2023 |......evveeeeens |oenne 52,349,051].. 3821.09863200 |..... (4,201,483))..cccniiiieeees | 1,016,112 |....... (936,193)] .vvvveeenn fernneeeeeeiiins feiis (I 0

X-CHANGE F INANCIAL
ACCESS / MORGAN
STANLEY/CLEARED

Exhibit 5 ... |Equity/Index | THROUGH CBO ........ OR7GPTSO7KV3UQJZQ078 . 06/17/2022 |. 06/20/2023 |......evveeeeens |oenne 52,893,442 .. 3832.85812000 |..... (4,154,062).....cceeennnnnns fernns 1,004,651 |....... (925,633)] .vvveeeenn fornneeeeeeiiins fel (I 0

X-CHANGE F INANCIAL
ACCESS / MORGAN
STANLEY/CLEARED

Exhibit 5 ... |Equity/Index | THROUGH CBO ........ OR7GPTSO7KV3UQJZQ078 . 06/17/2022 |. 06/20/2023 |......evveeeeens |oenne 62,685,237 |.. 3845.72006000 |..... (4,788,252)....cceeenniiens [ 1,158,028 |..... (1,066,948)] ...evveens feunneeaeeeiiins [l (I 0

X-CHANGE F INANCIAL
ACCESS / MORGAN
STANLEY/CLEARED

Exhibit 5 ... |Equity/Index | THROUGH CBO ........ OR7GPTSO7KV3UQJZQ078 . 06/17/2022 |. 06/20/2023 |......eeveeeens |oeene 63,913,552 .. 3897. 16782000 |..... (4,317,824)..cveeeeeniens [ 1,044,256 |....... (962,124)] vvvveeenn o feis (I 0

X-CHANGE F INANCIAL
ACCESS / MORGAN
STANLEY/CLEARED

Exhibit 5 ... [Equity/Index | THROUGH CBO ........ 9R7GPTSO7KV3UQUZQ078 |. 06/17/2022 |. 06/20/2023 |........eee.. |...... 50,114,234 .. 3915.17453600 |..... (3,290,674)..eveeeeeieee [ 79.842)....... (733,248)] vvveeeeee e ol 0f i, 0
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STATEMENT AS OF MARCH 31, 2023 OF THE MassMutual Ascend Life Insurance Company

SCHEDULE DB - PART A - SECTION 1

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

1 2 3 4 5 6 7 8 9 10 11 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative
Prior Current
Description Year(s) | Year Initial
of Item(s) Strike Initial Cost Cost of Credit Hedge
Hedged, Price, of Un- Un- Total Current [ Adjustment Quality |Effectiveness|
Used for Type(s) Date of Rate or discounted | discounted Book/ Unrealized | Foreign Year's to Carrying of at Inception
Income Schedule/ of Maturity | Number Index Premium Premium Current Adjusted Valuation | Exchange (Amorti- Value of Refer- and at
Generation Exhibit Risk(s) Exchange, Counterparty Trade or of Notional Received | (Received) | (Received) Year Carrying Increase/ | Change in zation)/ Hedged Potential ence | Quarter-end
Description or Replicated Identifier (a) or Central Clearinghouse Date | Expiration| Contracts Amount (Paid) Paid Paid Income Value Code | Fair Value | (Decrease) | B./A.C.V. | Accretion ltem Exposure | Entity (b)
X-CHANGE F INANCIAL
ACCESS / MORGAN
153789 Call Options - STANLEY/CLEARED
S&P 500 ....ovvninnnnnnns LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [THROUGH CBO ........ 9R7GPTSO7KV3UQJZQ078  |. 07/06/2022 |. 01/05/2024 |.....evvvvvvvnn fennnnne 5,991,404 |.. 3994.26910400 |....... (589,455)]....uuunieiiinins oo 95,733 |....... (124070 [ R RN [V PR Ofeienns [CTACC N FORR AR [N 0003 ..ovvvnnnnne
X-CHANGE F INANCIAL
ACCESS / MORGAN
153793 Cal | Options - STANLEY/CLEARED
S&P 500 ....oevvennnnnns LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [THROUGH CBO ........ 9R7GPTSO7KV3UQJZQ078  |. 07/06/2022 |. 07/06/2023 |.....evvvnvvvvnn founnns 63,896,963 |.. 3920.05906000 |..... (5,730,265 cevevvinnnens foeene 1,397,243 |..... (1,538,537)] «evvvnneees [ i [V PR 0f..... 1,397,243 [ceveeiiiiiiienns | | et 0003 ..ovvvnnnnns
X-CHANGE F INANCIAL
ACCESS / MORGAN
153795 Call Options - STANLEY/CLEARED
S&P 500 ....ovvninnnnnnns LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [THROUGH CBO ........ 9R7GPTSO7KV3UQJZQ078  |. 07/06/2022 |. 07/06/2023 |.....evvvnvvvvnn founnns 66,712,907 |.. 3924.28864800 |..... (5,935,210).ccvvvnneiicinnnns fornne 1,447,216 |..... [Tk )) U R RN [V PR 0f..... 1,447,216 [ e | e 0003 ..ovvvnnnnne
X-CHANGE F INANCIAL
ACCESS / MORGAN
153799 Call Options - STANLEY/CLEARED
Ishares MSCI EAFE .... |LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [THROUGH CBO ........ 9R7GPTSO7KV3UQJZQ078  |. 07/06/2022 |. 07/06/2023 |..eevvvvnvvvnnn fennnnnn 2,058,036 ..... 64.71811500 |........ [WATR:[72) R 17,522 |......... (19,204)] cevvvneees [ e [V PR Ofeienns VA7 IO FRRRRR (R, 0003 ..ovvvnnnnns
153818 Call Options -
S&P 500 ....oevvennnnnns LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [CITIBANK N.A. ..... ES70DZWZ7FF32TWEFA76 |. 07/06/2022 |.07/06/2023 |.......evvvvvrn feunnns 54,430,900 |.. 4111.54404400 |..... (3,374,037 )f.eeeeevnnieens fovennnnn 822,710 |....... (905,906)( +evvvneeee foeriiiiniiieiiies Jeiieeceiian [V PR (U R .72 [V PO KRR (RN 0003 ..ovvvnnnnne
153822 Call Options -
S&P 500 ....oevvennnnnns LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [BARCLAYS BANK PLC ~ GSGSEF7VJP5I170UK5573 |. 07/06/2022 |. 07/06/2023 |.......euvvvvvnn feunnns 75,249,541 .. 4163.45262400 |..... (3,970,268)......cccvvunvenee fovrnnnnns 968,093 |..... (1,085,990) +enneeeens fovviniinieeiinnn [t [V PR (U R 968,003 [c.nneiiiiiiiinnns foerenineeeciiinn [ eeeies 0003 ..ovvvnnnnne
153825 Call Options -
S&P 500 ....cevvennnnnnns LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [BARCLAYS BANK PLC ~ GSGSEF7VJP5I170UK5573 |. 07/06/2022 |. 07/06/2023 |.......euvvvvvnn feunnns 34,687,079 .. 3961.97043200 |..... (1,462,688)]....ccvnnnvveennnn foonennns 356,655 |....... (Rl 2| R R RN [V PR (U R 356,655 |..evvveniiiiinnnn [ | e 0003 ..ovvvnnnnns
MORGAN STANLEY &
153830 Cal | CO. INTERNATIONAL
S&P 500 ...covviinnnnns LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [PLC ........cceeeeeeee 4PQUHN3JPFGFNF3BB653  |. 07/06/2022 |. 07/06/2023 |...eevveueeeeen fennnnn 42,934,203 .. 3965.43100400 |..... (3,504,527 ). o 854,528 |....... (940,941)] .evvvvnnn foemmeeeeemnnees foeeenneeeees [V O [V 854,528 |..eeveeeeeeeennn o | 0003 .evvvennnnes
153833 Cal |
S&P 500 ... LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [CITIBANK N.A. ..... E570DZWZ7FF32TWEFA76 |.07/06/2022 |.07/06/2023 |.... P AU 56,187,080 |.. 3992.73107200 |..... (4,398,549)...ceeeeccnnnn foees 1,072,528 |..... (1,180,980)] ..cvvvvnns fermmmnreemmmmnanes Joeemmnnneeeeenn O feriiiiiiic i 0 e 1,072,523 |..
153836 Cal |
S&P 500 ...cevrninnnns LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [CITIBANK N.A. ..... ES70DZWZ7FF32TWEFA76 |.07/06/2022 |.07/06/2023 |......eeeeeveeen feunnns 54,225,214 (.. 4000.03672400 |..... (4,201,432). v foeees 1,024,459 |..... (1,128,056)[ ..eveeeeee foeeeememeeeeeeenn feeeeeeeeeenie O e 0 e 1,024,459 .. oo | e 0003 .evvvennnnes
153840 Cal | ROYAL BANK OF
S&P 500 ... LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index |CANADA .... . ES7IP3URHIGC71XBU11  |. 07/06/2022 |. 07/06/2023 |.... P AU 50,695,197 |.. 4009.26491600 |..... (3,785,544) ...923,050 |..... (1,016,393) ... 923,050 |..
153842 Cal |
S&P 500 ...covviinnnnns LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [CITIBANK N.A. ..... ES70DZWZ7FF32TWEFA76 |.07/06/2022 |.07/06/2023 |......evceeveeen feunnnn 64,090,232 |.. 4018.49310800 |..... (4,769,023)[..cceeeevneeeeee feeenen 1,162,858 |..... (1,280,450 .eevveveeee foeeeemeeeeeeeeenn feeeeeeeeenee O e O e 1,162,858 [.oeeeeeeeeeeeee [ | e 0003 .evvvennnnes
153846 Cal |
S&P 500 ... LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [CITIBANK N.A. ..... E570DZWZ7FF32TWEFA76 |.07/06/2022 |.07/06/2023 |.... P AU 66,162,522 |.. 4032.33539600 |..... (4,783,753 eeeeeeneeeee Joeeeee 1,166,449 |..... (1,284,405)] ..evvvene feoeeeeeemmniieeee e O [ 0 e 1,166,449 |..
153848 Cal | BNP PARIBAS LONDON
S&P 500 ...cevviinnnns LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [....ccooovriiiinnnnnis ROMUWSFPUBMPROBKSP83  |. 07/06/2022 . 07/06/2029 |.evvveueeeeenn feaees 4,579,270 |.. 4064.63406800 |.......ceunnn... 0 [ e foeeeemneeeeeees e oo [V O O [ e foeee | 0003 .evvvennnnes
153849 Cal |
S&P 500 ...covviinnnns LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [CITIBANK N.A. ..... ES70DZWZ7FF32TWEFA76 |.07/06/2022 |.07/06/2023 |......eueeeveeen feunnnn 65,711,990 |.. 4069.63267200 |..... (4,320,155)].ccveeeeecennin foeees 1,053,408 |..... (1,159,932)] .eevveees [ | [V O 0f..... 1,053,408 [.oeeeeeeeeeeeeen formeeeeeeneee | e 0003 .evvvennnnes
153852 Cal |
S&P 500 ...eevriinnns LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [CITIBANK N.A. ..... ES70DZWZ7FF32TWEFA76 |.07/06/2022 |.07/06/2023 |......eveeeveeen feunnns 58,337,591 |.. 4088.85807200 |..... (3,675,720)[ e eeeeeeeeeeee Joeeennnnn 896,271 |....... (986,906)( ..vvvveeee foereeemneneeieeen Joeee e [V O [V 896,271 [eneeeeeeeeeees Joeemmeeeeeeen [ e 0003 .evvvennnnes
153854 Call Options -
S&P 500 ...eevriinnns LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [CITIBANK N.A. ..... ES70DZWZ7FF32TWEFA76 |.07/06/2022 |.07/06/2027 |..cevvueeeeeenn foueerees 4,382,124 .. 4066.94111600 |................ 0 [ e foeeeemneeeeeees e oo [V O O [ e foeee | 0003 .evvvennnnes
153902 Call Options - GOLDMAN SACHS
SPDR Gold shares ..... LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [ INTERNATIONAL ...... W22LROWP2|HZNBBBKS528  |. 07/06/2022 |. 07/06/2023 |...eevvvneeeaen fennnnn 50,345,366 |... 172.30617800 |..... (2,922,582)...cceeeeeeeees Jeenennns 712,620 |....... (784,683)[ .evveeeeee foeeeeemneeeeeees Joeee e [V O [V 712,620 [.eeeeeeeeeneieees foeemmeeeeeeee [ v 0003 .evvvennnnes
153908 Call Options -
iShares U.S. Real
Estate ...coovviviinnnnns LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [BARCLAYS BANK PLC ~ GSGSEF7VJP5I170UK5573 |. 07/06/2022 |.07/06/2023 |.......euvvvvven feunnns 32,852,903 |..... 99.11388200 |..... (1,939,845)..ccvvnieiiiinnns e 473,003 |....... [(SZAJR-5)) [ FR RN [V PR (U R LYKV R RN 0003 ..ovvvnnnnne
X-CHANGE F INANCIAL
ACCESS / MORGAN
154440 Call Options - STANLEY/CLEARED
S&P 500 ....cevvennnnnnns LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [THROUGH CBO ........ 9R7GPTSO7KV3UQJZQ078  |. 07/20/2022 |. 01/19/2024 |.....evvvvvvnnn fonnnnns 4,921,522 .. 4101.26843000 |....... (499,176)]...veeeevvninees |oevennnnns 81,071 1....... (VLT ATS) IR R RN [V PR Ofeienns 81,071 |oevveeeiiiviinen oo | e 0003 ..ovvvnnnnne
154444 Cal| Options - ROYAL BANK OF
S&P 500 ....oevvennnnnns LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [CANADA ............... ES7IP3USRHIGC71XBUT1  |. 07/20/2022 |. 07/20/2023 |.......evnvvvven founnns 30,072,609 |.. 4079.88497000 |..... (1,284,281)].cceevniinnnns fovvnnnnns 313,153 |....... (394,081)f .evvnneeees oo foneeeceii [V PR (U R AKX F AR U 0003 ..ovvennnnns
154460 Cal | Options - BNP PARIBAS LONDON
S&P 500 ....cevvnnnnnnnns LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [...cccoooiriiinnnnnnn... ROMUWSFPUBMPROBKSP83 |. 07/20/2022 |. 07/20/2027 |....evvnvvvvinnn foennns 2,701,988 |.. 4182.84237000 |................ O fiiiiiiiin i fovveviiinnnn e [ e [0 O fiiiiiiiiin i foiiii | i 0003 ..oeevnnnnns
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Showing all Options, Caps, Floors, Collars, Swaps and Forwards Open as of Current Statement Date
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1 2 4 5 6 7 8 9 10 11 12 14 15 16 17 18 19 20 21 22 23
Cumulative
Prior Current
Description Year(s) | Year Initial
of Item(s) Strike Initial Cost Cost of Credit Hedge
Hedged, Price, of Un- Un- Total Current [ Adjustment Quality |Effectiveness|
Used for Type(s) Date of Rate or discounted | discounted Book/ Unrealized | Foreign Year's to Carrying of at Inception
Income of Maturity | Number Index Premium Premium Adjusted Valuation | Exchange (Amorti- Value of Refer- and at
Generation Risk(s) Exchange, Counterparty Trade or of Notional Received | (Received) | (Received) Carrying Increase/ | Change in zation)/ Hedged Potential ence | Quarter-end
Description or Replicated (a) or Central Clearinghouse Date  |Expiration| Contracts Amount (Paid) Paid Paid Value Code | Fair Value | (Decrease) | B./A.C.V. | Accretion Item Exposure | Entity (b)
154465 Cal | Options BNP PARIBAS LONDON
S&P 500 ....cevnennnnnnns LIABILITY HEDGE ...... Equity/Index |..oeeerrieernnninnnnnns ROMUWSFPUBMPROBKSP83  |. 07/20/2022 . 07/20/2029 |....evvvvvvvnnn fenns 1,833,751|.. 4186.40628000 |................ [N S N R R ) FO N [V PR (U8 ) A RN IR 0003 ..ovvvnnnnns
X-CHANGE F INANCIAL
ACCESS / MORGAN
154474 Cal| Options STANLEY/CLEARED
S&P 500 ....oevvennnnnns LIABILITY HEDGE ...... . |Equity/Index | THROUGH CBO ........ 9R7GPTSO7KV3UQJZQ078  |. 07/20/2022 |. 07/20/2023 |......evvnvvvven founnns 50,055,354 |.. 4036.72210000 |..... (4,464,372).....ceevvvvnnnns [nn... 1,088,573 |..... [QIRCICICIR:15ic)) ST RPN T, [V PR 0f..... 1,088,573 [.oovvveeiieeiien [ | e 0003 ..ovvvnnnnne
154481 Call Options GOLDMAN SACHS
SPDR Gold shares ..... LIABILITY HEDGE ...... . |Equity/Index | INTERNATIONAL ...... W22LROWP2|HZNBBBKS28  |. 07/20/2022 |. 07/20/2023 |......evvnvvvvnn feunnns 36,524,3% |... 167.34855600 |..... (2,159,016)f.......ccvvuneees |oenn.. 526,445 (... (PRI R F RN [V PR (U R 526,445 |..eevveiiiiiiinnn [ | e 0003 ..ovvvnnnnns
X-CHANGE F INANCIAL
ACCESS / MORGAN
154487 Call Options STANLEY/CLEARED
S&P 500 ....cevnennnnnnns LIABILITY HEDGE ...... . |Equity/Index | THROUGH CBO ........ 9R7GPTSO7KV3UQJZQ078  |. 07/20/2022 |. 07/20/2023 |......evvnvvvven founnns 64,259,436 |.. 4041.47390000 |..... (5,681,070)].....c00unveeeenns [nnn.. 1,385,247 1. (1,743,282)] cevvveeees [ i [V PR 0f..... 1,385,247 [cevnneiiiiiiinnes | | et 0003 ..ovvennnnns
154488 Call Options
iShares U.S. Real GOLDMAN SACHS
Estate ..oeeeereennnnnns LIABILITY HEDGE ...... . |Equity/Index | INTERNATIONAL ...... W22LROWP2|HZNBBBKS528  |. 07/20/2022 |. 07/20/2023 |....evveueeaaen fennnnn 23,571,104 .....99.43786800 |..... (1,332,005)[..cceeeeveeeeee foeeennn. 324,790 | (408,725)( .evveeeeee foeeeeeenieeeeeee Joee e [V O [V 824,790 e o | 0003 .evvvennnnes
154496 Call Options JPMORGAN CHASE
Ishares MSCI EAFE .... |LIABILITY HEDGE ...... . |Equity/Index |BANK, N.A. ......... 7HBGLXDRUGQFUSRNES7  |. 07/20/2022 . 07/20/2023 |..eevveeeeeeenn feaees 1,815,489.....66.31972200 |......... (82,087)f-eeeeeenneees |eeeennnn. 20,004 [....oooee (25,173)] cevvvneee feeeeeeeeneeee | [V O (V)] 20,004 [ e | s 0003 .evvvennnnns
X-CHANGE FINANCIAL
ACCESS / MORGAN
154508 Call Options STANLEY/CLEARED
S&P 500 ...covviinnnnns LIABILITY HEDGE ...... . |Equity/Index | THROUGH CBO ........ 9R7GPTSO7KV3UQJZQ078  |. 07/20/2022 |. 07/20/2023 |....eeveueeeaen feunnnn 51,302,564 |.. 4137.30352000 |..... (3,784,852)...ceeeeeneees [eeeenn 922,882 .. (1,161,379) .eeeeevees o ot [V O (U 922,882 |.eeveeeeeeeeenen oo | e 0003 .evvvennnnes
X-CHANGE FINANCIAL
ACCESS / MORGAN
154518 Call Options STANLEY/CLEARED
S&P 500 ...cevriinnnns LIABILITY HEDGE ...... . |Equity/Index | THROUGH CBO ........ 9R7GPTSO7KV3UQJZQ078  |. 07/20/2022 |. 07/20/2023 |....eeveueeaeen feunnnn 49,016,434 |.. 4153.93500000 |..... (3,499,408)).....ueeeeeennens fonree... 853,280 |..... (1,073, 791)[ .eveeeeees e ot [V O [V 853,280 [..nueeeeenenees Joeeenneeeeeeenn [ ceviis 0003 .evvvennnnns
X-CHANGE FINANCIAL
ACCESS / MORGAN
154535 Call Options STANLEY/CLEARED
S&P 500 ...eevriinnens LIABILITY HEDGE ...... . |Equity/Index | THROUGH CBO ........ 9R7GPTSO7KV3UQJZQ078  |. 07/20/2022 |. 07/20/2023 |....eeveueeeaen feunnnn 58,157,626 |.. 4276.29600000 |..... (3,221,024)]...cvveeeeeeeennnn fee.. 785,400 ... (988,369)[ +evvvneeee foereeemmeneeeeeen Joeeeee e [V O [V 785,400 [..eeeeeeennneees foeemnneeeeeeen [ eeviins 0003 .evvvennnnes
X-CHANGE FINANCIAL
ACCESS / MORGAN
154541 Cal | Options STANLEY/CLEARED
S&P 500 ...eevriinnns LIABILITY HEDGE ...... . |Equity/Index | THROUGH CBO ........ 9R7GPTSO7KV3UQJZQ078  |. 07/20/2022 |. 07/20/2023 |.....evvueeaaen feunnnn 37,957,661 |.. 4081.46890000 |..... (3,018,803)].ccvvveeeeeeennn [ 736,092 ). (926,318)[ .evveneeee foeeeeeeeeeeeeeee Jeee e [V O [V 736,092 [eneeeeeeeneieees Joeeemneeeeeeen [ e 0003 .evvvennnnes
X-CHANGE FINANCIAL
ACCESS / MORGAN
154548 Call Options STANLEY/CLEARED
S&P 500 ...cevviinnnns LIABILITY HEDGE ...... . |Equity/Index | THROUGH CBO ........ 9R7GPTSO7KV3UQJZQ078  |. 07/20/2022 |. 07/20/2023 |.....evvueeaaen feunnnn 37,382,802 |.. 4108.00030000 |..... (2,902,842)].....ueeeeeeennns feeeeeen. 707,816 ... (890, 785)[ vevveeeeee foereeemmieeeeeee Joeeeeeeeee [V O [V 707,816 [eeeeeeeeeeeeeee formeeeeeemnieeee | e 0003 .evvvennnnes
X-CHANGE FINANCIAL
ACCESS / MORGAN
154554 Call Options STANLEY/CLEARED
S&P 500 ...eevriinnns LIABILITY HEDGE ...... . |Equity/Index | THROUGH CBO ........ 9R7GPTSO7KV3UQJZQ078  |. 07/20/2022 |. 07/20/2023 |.....evvueeaaen feunnnn 56,799,697 |.. 4115.92010000 |..... (4,360,735)[....cceevvneneees |oeenn. 1,063,308 ... (1,338,089 .eeneevens foeeemnneeeeeennn oot [V O 0f..... 1,063,303 [ oeeeeeeieeeeeen formeeeeeeneeee | e 0003 .evvvennnnes
X-CHANGE FINANCIAL
ACCESS / MORGAN
154560 Call Options STANLEY/CLEARED
S&P 500 ...cevviinnnns LIABILITY HEDGE ...... . |Equity/Index | THROUGH CBO ........ 9R7GPTSO7KV3UQJZQ078  |. 07/20/2022 |. 07/20/2023 |.....evvueeaaen feunnnn 46,568,068 |.. 4121.06790000 |..... (3,534,272)).ccvveeeeeennn foeeenn 861,781 . (1,084,489 ..eveevees e ot [V O [V 861,781 [oeeeeeeeeeeeeee [ | s 0003 .evvvennnnes
X-CHANGE FINANCIAL
ACCESS / MORGAN
154568 Call Options STANLEY/CLEARED
S&P 500 ...eevriinnns LIABILITY HEDGE ...... . |Equity/Index | THROUGH CBO ........ 9R7GPTSO7KV3UQJZQ078  |. 07/20/2022 |. 07/20/2023 |.....evvueeaaen feunnnn 48,216,534 |.. 4192.74210000 |..... (3,113,320 eeeeeveeeeee Joeeennn . 759,138 . (955,320)] ..evvvvnnns fommmeeeeemnniaees foeeenneeeeens [V O [V 759,138 [.eeeeeeeeeeees Joeemmeeeeeeee [ e 0003 .evvvennnnes
X-CHANGE FINANCIAL
ACCESS / MORGAN
154575 Cal | STANLEY/CLEARED
S&P 500 ...cevriinnnns LIABILITY HEDGE ...... . |Equity/Index | THROUGH CBO ........ 9R7GPTSO7KV3UQJZQ078  |. 07/20/2022 |. 07/20/2023 |....eeveueeaaen feunnnn 53,971,219 .. 4216.50150000 |..... (3,201, 241). e e 802,522 .. (1,009,915) .eeveeevens foeeemeneeeeeeeen oot [V O [V 802,522 |.eeeeieeeeeenn oo | 0003 .evvvennnnes
155009 Cal | WELLS FARGO BANK,
S&P 500 ... LIABILITY HEDGE ...... . |Equity/Index |N.A. ... .. KB1H1DSPRFMYMCUFXTO9 |. 08/05/2022 |. 08/04/2023 |.... P AU 42,729,09 |.. 427617800400 |..... (1,706,513)]ccevveeeeeeeeenn [ 417,252 (595,404)| ... PV PR 417,252 |..
155014 Call Op
S&P 500 ...ieeviiiienns LIABILITY HEDGE ...... . |Equity/Index |CITIBANK N.A. ..... E570DZNZ7FF32TWEFA76 |. 08/05/2022 |. 08/04/2023 |.......eceeveeee fovnnns 67,690,188 |.. 4310. 16860000 |..... (5,011,263)]. oo eeeeveeeees |oeeen . 1,225,281 . (1,748,435)] . evvvnnnes [ | [ T 0f..... 1,225,281 | fooeennieneeeeene [ vvinnnnns 0003 .oovvunnnnns
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STATEMENT AS OF MARCH 31, 2023 OF THE MassMutual Ascend Life Insurance Company
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Showing all Options, Caps, Floors, Collars, Swaps and Forwards Open as of Current Statement Date

1 2 3 4 5 6 7 8 9 10 11 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative
Prior Current
Description Year(s) | Year Initial
of Item(s) Strike Initial Cost Cost of Credit Hedge
Hedged, Price, of Un- Un- Total Current [ Adjustment Quality |Effectiveness|
Used for Type(s) Date of Rate or discounted | discounted Book/ Unrealized | Foreign Year's to Carrying of at Inception
Income Schedule/ of Maturity | Number Index Premium Premium Current Adjusted Valuation | Exchange (Amorti- Value of Refer- and at
Generation Exhibit Risk(s) Exchange, Counterparty Trade or of Notional Received | (Received) | (Received) Year Carrying Increase/ | Change in zation)/ Hedged Potential ence | Quarter-end
Description or Replicated Identifier (a) or Central Clearinghouse Date | Expiration| Contracts Amount (Paid) Paid Paid Income Value Code | Fair Value | (Decrease) | B./A.C.V. | Accretion ltem Exposure | Entity (b)
155021 Call Options - ROYAL BANK OF
Ishares MSCI EAFE .... |LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [CANADA ............... ES7IP3USRHIGC71XBUT1  |. 08/05/2022 |. 08/04/2023 |.......vvvvvvnn fennnnns 2,305,869 |..... 68.54000000 |......... (CAPRVE) R IR 2,204 ......... (31,813) eeeeeeees | [ 0 e O [ 22,204 [ [
155026 Call Options -
S&P 500 ....ovvninnnnnnns LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [CITIBANK N.A. ..... ES70DZWZ7FF32TWEFA76 |. 08/05/2022 |. 08/04/2023 |........ccevvvrn feunnns 64,771,331|.. 4272.86185200 |..... (5,133,690)f....ccevvvnnnnenns foeenne 1,255,215 |..... (1,791,150) wenneeeeees o [ [V PR 0f..... 1,255,215 [ceneniiiiiiiienes v | et 0003 ..ovvvnnnnne
155028 Call Options -
S&P 500 ... .. |LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [CITIBANK N.A. ..... ES70DZWZ7FF32TWEFA76 |. 08/05/2022 |.08/06/2027 |.... P PO 1,414,170 .. 4387.26909600 |..
155035 Cal | Op JPMORGAN CHASE
S&P 500 ....oevvennnnnns LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [BANK, N.A. ......... 7HBGLXDRUGQFUS7RNES7  |. 08/05/2022 |. 08/06/2029 |....evvvnvvvvnn fennnns 2,732,774 .. 4382.70938700 |......c0vvnnnnnn [N S N R R ) FO N [V PR (U8 ) A RN IR 0003 ..ovvvnnnnns
155056 Call Options -
iShares U.S. Real
Estate ..ooeevrvennnnnns LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [BARCLAYS BANK PLC  GSGSEF7VJP5I170UK5573 |. 08/05/2022 |. 08/04/2023 |........ceeveeen feunnns 27,228,595 ... 104.36445000 |..... (1,478,8%8)|.ccvvveeeeeennn feaeees 361,599 |....... (515,989)] ..evvvvnnns formmeeeeemniees foeeeeneeeees [V O [V 361,599 |+eeeeeeeeeeeennn oo | 0003 .evvvennnnes
155061 Call Options -
S&P 500 ...eevriinnns LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [SOCIETE GENERAL ... 02RNE8IBXP4ROTDBPU41 |. 08/05/2022 |.02/06/2024 |........eceveeee |ouennns 8,098,578 |.. 4331.30903100 |....... (935,495)]...ceveeeeeeeennn feeees 151,380 |....... (532,381)] .evvvvnnnns foemmeeeeemnnees foeeemnieeeees [V O [V 151,380 [oeeeeeeeeeeeeee Joemeeeeeeeees | e 0003 .evvvennnnns
155069 Call Options -
S&P 500 ...eevvninnens LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [CITIBANK N.A. ..... ES70DZWZ7FF32TWEFA76 |.08/05/2022 |.08/04/2023 |........ceeveeen feunnns 70,590,662 |.. 4226.02120500 |..... (6,134, 176)].ccevveeeeeeann [eennnn 1,499,840 |..... (2,140,221)] ceevvenees feeeeeeeee | [V O 0f..... 1,499,840 [...eeeeeeneiees foeemeneeeeeeen [ v 0003 .evvvennnnns
155087 Call Options -
S&P 500 ...eevriinnens LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [BARCLAYS BANK PLC  GSGSEF7VJP5170UK5573 |. 08/05/2022 |. 08/04/2023 |........ceeveeen feunnns 58,673,295 |.. 4483.02298500 |..... (3,092,351)].ccveeeeeeenii foeeeeenee 756,097 |..... (1,078,925)[ ..eveeeeenn foeeemeneeeeeeenn oot [V O [V 756,007 .eeeeeeeeneneens foeemmnneeeeeen [ cvviis 0003 .evvvennnnes
155100 Call Options -
S&P 500 ...cevvninnnns LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [BARCLAYS BANK PLC ~ GSGSEF7VJP5170UK5573 |. 08/05/2022 |. 08/04/2023 |........ceeveeen feunnns 64,617,649 |.. 4296.90400000 |..... (4,921,334). v foeees 1,203,293 |..... (1,717,059)[ .o foeeemeeeeeeeeen et [V O 0f..... 1,208,293 [.eneeeeeeeeieees Jeeeemneeeeeeen | v 0003 .evvvennnnes
155109 Call Options -
S&P 500 ...eevriinnns LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [BARCLAYS BANK PLC ~ GSGSEF7VJP5170UK5573 |. 08/05/2022 |. 08/04/2023 |........ceeveeen feunnns 53,993, 163 |.. 4320.94605600 |..... (3,929,136)]--vvveeeeeeenns foeeeeenne 960,695 |..... (1,370,880)] .oevvvvnns [ormmeeeeemmnnnes foeeemniieeeeens [V O (U 960,695 |...eeeeeeeeneees foeeemneeeeeeenn [ e 0003 .evvvennnnes
155117 Call Options -
S&P 500 ...cevvnnnnnnns LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [BARCLAYS BANK PLC ~ GSGSEF7VJP5I170UK5573 |. 08/05/2022 |. 08/04/2023 |........ceeveeen feunnns 54,735,767 |.. 4332.96710000 |..... (3,895,653)]...vuueeeeeenes [oeeeeenns 952,508 |..... (1,359,197)] ceevvenees [ | [V O (U 952,508 |.eevveneeeeeennnn oo | i 0003 .evvvennnnns
155123 Call Options -
S&P 500 ...covviinnnnns LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [BARCLAYS BANK PLC ~ GSGSEF7VJP5I170UK5573 |. 08/05/2022 |. 08/04/2023 |........ceeveeen feunnns 52,008,914 |.. 4351.20594300 |..... (3,579,616)[....cceeeeneeeaee foeennnnns 875,236 |..... (1,248,932)] ceevvenees feeeeeeeenies | [V O [V 875,236 [eneeeeeenennees Jeeennneeeeennn [ ceviis 0003 .evvvennnnes
155130 Call Options -
S&P 500 ... .. |LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [BARCLAYS BANK PLC ~ GSGSEF7VJP5170UK5573 |. 08/05/2022 |. 08/04/2023 |.... P AU 54,600,488 |.. 4390. 17072900 |..... (3,358,373) ...821,141 |..... (1,171,740)| ... 821,141 |..
155138 Call Options -
S&P 500 ...cevrninnnns LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [BARCLAYS BANK PLC ~ GSGSEF7VJP5170UK5573 |. 08/05/2022 |. 08/04/2023 |........ceeveeen feunnns 66,850,324 |.. 4417.11446400 |..... (3,947,219)- e o 965,117 |..... (1,377,189 .o oo ot [V O (U R 965,117 [veeeeeeeeeeees Joeemmeeeeeeee [ v 0003 .evvvennnnes
X-CHANGE FINANCIAL
ACCESS / MORGAN
155147 Call Options - STANLEY/CLEARED
SPDR Gold shares ..... LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [THROUGH CBO ........ 9R7GPTSO7KV3UQJZQ078  |. 08/05/2022 |. 08/04/2023 |.......eeeeveeen feunnnn 44,125,547 |... 175.24045800 |..... (2,432,666).....cccvvmmeeaee feernnnnnn 594,800 |....... (848,760)] ...cevvvnen |ommmmeeeeemnnans foeeeeniineeeens [V O [V 594,800 |...eeeeeeenees foeemmneeeeeeenen [ e 0003 .evvvennnnes
X-CHANGE FINANCIAL
ACCESS / MORGAN
155159 Call Options - STANLEY/CLEARED
S&P 500 ...cevrninnnns LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [THROUGH CBO ........ 9R7GPTSO7KV3UQJZQ078  |. 08/05/2022 |. 08/04/2023 |.......eeeeveeen feunnnn 59,239,739 |.. 4231.40995200 |..... (5,031,443)]. .o foees 1,230,215 |..... (1,755,476) .o oo ot [V O 0f..... 1,230,215 [ceneeeeeeeeeiees Jeeeeeeeeeeeeen [ v 0003 .evvvennnnes
155751 Cal | Options - BNP PARIBAS LONDON
S&P 500 ...covviinnnns LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [....ccooovriiiinnnnnis ROMUWSFPUBMPROBKSP83  |. 08/19/2022 |. 08/20/2027 |..eevveueveveenn feaeee 1,644,288 |.. 4467.81200000 |........cennnnnn 0 [ e foeeeemneeeeeees e oo [V O O [ e foeee | 0003 .evvvennnnes
155755 Cal | Options - BNP PARIBAS LONDON
S&P 500 ...eevriinnns LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [....ccooovriiiinnnnnis ROMUWSFPUBMPROBKSP83  |. 08/19/2022 |. 08/20/2029 |....evvuveveenn feenes 1,477,052 .. 4471.61760000 |.......ccevnnnnn 0 [ e foeeeemneeeeeees e oo [V O O [ e foeee | 0003 .evvvennnnes
155768 Call Options -
S&P 500 ...eevriinnns LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [BARCLAYS BANK PLC  GSGSEF7VJP5I170UK5573 |. 08/19/2022 |. 08/18/2023 |.....evvueveeen feunnnn 35,000,020 |.. 4359.14003200 |..... (1,449,026)....cceemvmeeeeee feeennnnn 354,29 |....... (561,299)] ..cevvvnnns formmeeeeemnnees foeeemneeeees [V O [V 354,295 [..eeeiiieeeeeen e | s 0003 .evvvennnnes
155781 Call Options - GOLDMAN SACHS
SPDR Gold shares ..... LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [ INTERNATIONAL ...... W22LROWP2|HZNBBEKS528  |. 08/19/2022 |. 08/18/2023 |...eevvvuneeeeen fennnnn 33,401,601 ... 172.53201600 |..... (1,762,640)].ccevveeeeeeennn feeens 430,975 |....... (682,781)] evvvvvnen Jemnneeeeemnnees foeeernieeeeees [V O [V 430,975 |oeeeeeeeeeeeee oo | 0003 .evvvennnnes
155782 Call Options - BNP PARIBAS LONDON
S&P 500 ...cevviinnnns LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [....ccooovriiiinnnnnis ROMUWSFPUBMPROBKSP83  |. 08/19/2022 |. 02/20/2024 |......eeeeeeeenn feunnees 5,965,661 [.. 4398.46489600 |....... (591,003)]- e eeeeeeneees feeeennnnns 95,635 |....... (351,378)[ cevveeeeee oo Jee e [V O (V)] 95,635 |+eeveeeeeeeeneen foeeeeee | 0003 .evvvennnnes
155784 Cal | Options - BNP PARIBAS LONDON
S&P 500 ...eevriinnns LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [....ccooovriiiinnnnnis ROMUWSFPUBMPROBKSP83  |. 08/19/2022 |. 08/18/2023 |...eevveeeveeen fevnnnn 60,300,180 |.. 4313.04960000 |..... (5,196,457)[..cceeeeeneeeee foeeeee 1,270,562 |..... (2,012,913)] ceevvnees e | [V O 0f..... 1,270,562 [.oeeeeeeeeeeeeeen foeeeeeeeeeee | s 0003 .evvvennnnes
155790 Call Options -
S&P 500 ...cevriinnnns LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [BARCLAYS BANK PLC ~ GSGSEF7VJP5I170UK5573 |. 08/19/2022 |. 08/18/2023 |.....eevueveeen feunnns 56,436,331 .. 4436.09836800 |..... (3,872,702)[.ceeeeeveeeeee feeeennnnn 946,897 |..... (1,500, 140)[ +eeveeeeeen foeeememeeeeeeeeen oot [V O (U 946,897 |...eeeeeeeeieees foeeeneeeeeee [ e 0003 .evvvennnnes
155795 Call Options -
iShares U.S. Real GOLDMAN SACHS
Estate ..cooevviiinnnnns LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [ INTERNATIONAL ...... W22LROWP2|HZNBBBKS28  |. 08/19/2022 |. 08/18/2023 |.....evvvvvvvvnn feunnns 21,975,762 (... 106.72979800 |..... (1,187, 418)]..ccevveeeeeennn [ 290,330 |....... (1SR X ) R FR RN [V PR (U R 290,330 |.eevvvnniieiinnns [ | e 0003 ..ovvennnnns
155800 Call Options -
S&P 500 ....ccvvennnnnnns LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [BARCLAYS BANK PLC  GSGSEF7VJP5I170UK5573 |. 08/19/2022 |. 08/18/2023 |........ccevvvver ovnnns 50,076,603 |.. 4573.94681600 |..... (2,583,688)]......ccccuuniiiee |ovnnnnnnd 631,726 |..... (1,000,824) .eeneeeeen |ovviiniiniiiiinnn oo [0 [l 631,726 | foevviiiniieiiiiin | ceviinnnns 0003 ..oeevnnnnns
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Showing all Options, Caps, Floors, Collars, Swaps and Forwards Open as of Current Statement Date

0903

1 2 4 5 6 7 8 9 10 11 12 14 15 17 20 21 23
Cumulative
Prior Current
Description Year(s) | Year Initial
of Item(s) Strike Initial Cost Cost of Hedge
Hedged, Price, of Un- Un- Adjustment Effectiveness
Used for Type(s) Date of Rate or discounted | discounted Book/ Unrealized to Carrying at Inception
Income of Maturity | Number Index Premium Premium Adjusted Valuation Value of and at
Generation Risk(s) Exchange, Counterparty Trade or of Notional Received | (Received) | (Received) Carrying Increase/ Hedged Potential Quarter-end
Description or Replicated (a) or Central Clearinghouse Date | Expiration| Contracts Amount (Paid) Paid Paid Value Code (Decrease) ltem Exposure (b)
155806 Call Options ROYAL BANK OF
Ishares MSCI EAFE .... |LIABILITY HEDGE ...... Equity/Index |CANADA ............... ES7IP3USRHIGC71XBUT1 | 08/19/2022 |. 08/18/2023 |....evvvvvvvrnnn fonnnne 1,301,878 .....68.46142700 |........ (60,175)]...cevvveneeeeennn [ 4713 [T (1)) U [P RPN AR | AU [ &  J K U,
155825 Cal | Options BNP PARIBAS LONDON
S&P 500 ....cevnennnnnnns LIABILITY HEDGE ...... . |Equity/Index [..oooverreniiiniinnnnnns ROMUWSFPUBMPROBKSP83  |. 08/19/2022 |. 08/18/2023 |......evvvvvvven feunnns 48,758,604 |.. 4317.27808000 |..... (4,169,614))......cccvvnnnnnns [RICHETRECK)) (U KRR T, 0 fooeerriirnnnnnn 0] 1,019,493 [ e 0003 ..ovvennnnns
155846 Call Options
S&P 500 ....oevvennnnnns LIABILITY HEDGE ...... . |Equity/Index |BARCLAYS BANK PLC ~ GSGSEF7VJP5I70UK5573 |. 08/19/2022 |. 08/18/2023 |........eovvvven fovnnnn 52,147,635 |.. 4363.36851200 |..... (4,054,308)......cccvvnunnnns (1,570,487 evneeeens |oeviininieeiennn oot (VN O | AN e I 11 A FORUN 0003 ..ovvvnnnnne
155855 Call Options
S&P 500 ....oevvennnnnns LIABILITY HEDGE ...... . |Equity/Index |BARCLAYS BANK PLC ~ GSGSEF7VJP5I70UK5573 |. 08/19/2022 |. 08/18/2023 |........eevvvven [eunnnn 48,091,927 |.. 4387.04800000 |..... (3,611,544)....ceiiinnnnnnns (1,398,977 evneeeeens | oot [V N O | IO - - < Y1728 R RN 0003 ..ovvvnnnnns
155866 Call Options
S&P 500 ....cevvennnnnnns LIABILITY HEDGE ...... . |Equity/Index |BARCLAYS BANK PLC ~ GSGSEF7VJP5I70UK5573 |. 08/19/2022 |. 08/18/2023 |........evvvven founnnn 52,457,764 |.. 4393.81356800 |..... (3,893,488)].......cc0vnunnnns (1,508, 192)[ +evveeeeen |ovvieninieviinns [ (VN O | IO /<) £ I AR FORN 0003 ..ovvvnnnnns
155879 Call Options
S&P 500 ....cevnennnnnnns LIABILITY HEDGE ...... . |Equity/Index |BARCLAYS BANK PLC ~ GSGSEF7VJP5I70UK5573 |. 08/19/2022 |. 08/18/2023 |........evvvven founnnn 54,885,786 |.. 4411.99603200 |..... (3,940,344)...couvniiiinnnnn (1,526,342)] ceevvnneees [ | (VN O | IO < 1< 5 AR RN 0003 ..ovvennnnns
155885 Call Options
S&P 500 ....cevnennnnnnns LIABILITY HEDGE ...... . |Equity/Index |BARCLAYS BANK PLC ~ GSGSEF7VJP5I70UK5573 |. 08/19/2022 |. 08/18/2023 |........eovvvven [ounnnn 48,908,820 |.. 4474.15468800 |..... (3,057,436)...cevevnnnnnnns (1,184,337 evneeeeees | [t [V O | IO /-7 % 1+1 1 AR FOR N 0003 ..ovvvnnnnne
155891 Call Options
S&P 500 ....oevvennnnnns LIABILITY HEDGE ...... . |Equity/Index |BARCLAYS BANK PLC ~ GSGSEF7VJP5I70UK5573 |. 08/19/2022 |. 08/18/2023 |........eevvvven feunnnn 53,281,040 |.. 4504. 17689600 |..... (3,025,814)).ceeeciinnnnnns (RPN TNV T4 [ A RN [V N O | IO ' - R RN 0003 ..ovvvnnnnne
156454 Call Options GOLDMAN SACHS
SPDR Gold shares ..... LIABILITY HEDGE ...... . |Equity/Index | INTERNATIONAL ...... W22LROWP2|HZNBBBKS528  |. 09/06/2022 |. 09/06/2023 |.......evvvvvven feunnns 37,460,768 |... 168.00396300 |..... (2,085, 720)f.eveeeevinannnns (892,370 wevvnneeeee foereiiiiiiiiiiies o (VN R | IO (e s J - [ AR FO N 0003 ..ovvvnnnnns
X-CHANGE F INANCIAL
ACCESS / MORGAN
156459 Cal | Options STANLEY/CLEARED
S&P 500 ....cevnennnnnnns LIABILITY HEDGE ...... . |Equity/Index | THROUGH CBO ........ 9R7GPTSO7KV3UQJZQ078  |. 09/06/2022 |. 03/06/2024 |......euvvvvvvnn feunnnnns 4,851,158 |.. 4042.63173600 |....... (510,282))vevveeciiinnnnns (319,024)] ...
X-CHANGE F INANCIAL
ACCESS / MORGAN
156461 Call Options - STANLEY/CLEARED
S&P 500 ... .. |LIABILITY HEDGE ...... . |Equity/Index | THROUGH CBO ........ 9R7GPTSO7KV3UQJZQ078  |. 09/06/2022 |. 09/06/2023 |.... P F 60,193,942 |.. 3986.35380000 |..... (5,479,941) (2,402,166) ...
156466 Call Options
iShares U.S. Real JPMORGAN CHASE
Estate ..ooeevrvennnnnns LIABILITY HEDGE ...... . |Equity/Index |BANK, N.A. ......... 7HBGLXDRUGQFUS7RNES7  |. 09/06/2022 |. 09/06/2023 |......eeueeveeen feunnnn 25,927,393 .....99.89908800 |..... (1,631,043))...ceeeeeeennns (T14,978)[ v oo e [V PO | IUUURRC (1 - SR IEUP PR 0003 .evvvennnnes
156486 Call Options ROYAL BANK OF
Ishares MSCI EAFE .... |LIABILITY HEDGE ...... . |Equity/Index |CANADA ............... ES7IP3USRHIGC71XBUT1  |. 09/06/2022 |. 09/06/2023 |......eceveeeenn feoeeeee 1,940,995 (.....63.34203200 |....... (111,864)...eeeeeeeeeeeen [ 27,277 | (49,036)] +evvvvnneee foeeeeeemmmiieeees Joene e 0 fermereeemmnnnes O e 27,277 [ e 0003 .evvvennnnes
X-CHANGE FINANCIAL
ACCESS / MORGAN
156493 Call Options STANLEY/CLEARED
S&P 500 ...eevriinnns LIABILITY HEDGE ...... . |Equity/Index | THROUGH CBO ........ 9R7GPTSO7KV3UQJZQ078  |. 09/06/2022 |. 09/06/2023 |......evueveeen feunnnn 52,934,675 |.. 4168.08463500 |..... (3,408,807)[..ccvvvenanns (1,494,272)] ceovveees e | 0 forneeeeemmenenn 0 e 831,189 [ e 0003 .evvvennnnes
156499 Cal | Options BNP PARIBAS LONDON
S&P 500 ...cevviinnnns LIABILITY HEDGE ...... . |Equity/Index |...oocovuniiiiiiinnnnns ROMUWSFPUBMPROBKSP83  |. 09/06/2022 |. 09/06/2023 |......eeueveeen feunnnn 35,837,571|.. 4033.25208000 |..... (1,636,652)...cceeeevnnnnnns (VAVAS) P FURTTRRUTN TR 0 fornereeemmnnnen 0 e 399,074 [ e 0003 .evvvennnnes
156503 Call Options
S&P 500 ...covviinnnns LIABILITY HEDGE ...... . |Equity/Index [CITIBANK N.A. ..... ES70DZNZ7FF32TWEFA76 |. 09/06/2022 |.09/06/2027 |.....cevvueeeee |ovennnns 1,651,422 .. 4125.87618300 |......ceunnnn... 0 [ e foeeeemneeeeeees e oo 0 fermereeemmmees O oo e e 0003 .evvvennnnes
156506 Call Options JPMORGAN CHASE
S&P 500 ...eevriinnns LIABILITY HEDGE ...... . |Equity/Index |BANK, N.A. ......... 7HBGLXDRUGQFUS7RNES7  |. 09/06/2022 |. 09/06/2029 |....eveueveeenn feaeee 1,044,140 |.. 4131.73846800 |................ 0 [ e foeeeemneeeeeees e oo 0 fermereeemmmees O oo e e 0003 .evvvennnnes
X-CHANGE FINANCIAL
ACCESS / MORGAN
156522 Call Options STANLEY/CLEARED
S&P 500 ...cevviinnnns LIABILITY HEDGE ...... . |Equity/Index | THROUGH CBO ........ 9R7GPTSO7KV3UQJZQ078  |. 09/06/2022 |. 09/06/2023 |......evueveeen feunnnn 51,095,363 |.. 3991.83000000 |..... (4,587,832)).ueeeeeennnnns (2,011,105)[ .eeneeeeeen foeeemmneeeeeeeen feeeeeeeeis (V1N PO | IO I [0 4 A S IO PR 0003 .evvvennnnes
X-CHANGE FINANCIAL
ACCESS / MORGAN
156529 Call Options STANLEY/CLEARED
S&P 500 ...eevriinnns LIABILITY HEDGE ...... . |Equity/Index | THROUGH CBO ........ 9R7GPTSO7KV3UQJZQ078  |. 09/06/2022 |. 09/06/2023 |......evueeeeen feunnnn 31,037,985 .. 4030.90716600 |..... (2,590,012))..eeeeeeeenns (1,135,348)] .eevvvnees [ | [V PO | IO - 1<) Y- 1A IS IRPP PR 0003 .evvvennnnes
X-CHANGE FINANCIAL
ACCESS / MORGAN
156537 Call Options STANLEY/CLEARED
S&P 500 ...eeevniiienns LIABILITY HEDGE ...... . | Equity/Index | THROUGH CBO ........ 9R7GPTSO7KV3UQJZQ078  |. 09/06/2022 |. 09/06/2023 |....evvvueeeeen fovnnns 56,777,403 |.. 4055.52876300 |..... (4,540 176)]- .o eeeeennnnnnes (1,990, 214)] . evvvennes [ | 0 foieeiieennnneen 00 1,907,057 [ oo 0003 .oovvennnnns
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1 2 3 4 5 6 7 8 9 10 11 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative
Prior Current
Description Year(s) | Year Initial
of Item(s) Strike Initial Cost Cost of Credit Hedge
Hedged, Price, of Un- Un- Total Current [ Adjustment Quality |Effectiveness|
Used for Type(s) Date of Rate or discounted | discounted Book/ Unrealized | Foreign Year's to Carrying of at Inception
Income Schedule/ of Maturity | Number Index Premium Premium Current Adjusted Valuation | Exchange (Amorti- Value of Refer- and at
Generation Exhibit Risk(s) Exchange, Counterparty Trade or of Notional Received | (Received) | (Received) Year Carrying Increase/ | Change in zation)/ Hedged Potential ence | Quarter-end
Description or Replicated Identifier (a) or Central Clearinghouse Date | Expiration| Contracts Amount (Paid) Paid Paid Income Value Code | Fair Value | (Decrease) | B./A.C.V. | Accretion ltem Exposure | Entity (b)

L4903

X-CHANGE FINANCIAL
ACCESS / MORGAN
156546 Call Options - STANLEY/CLEARED
SE&P 500 ..evviiiiiiiiis LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index | THROUGH CBO ........ OR7GPTSO7KV3UQJZA078  [. 08/06/2022 |. 09/06/2023 |......evvvveeen |oannne 51,594,557 |... 4062.56000000 |..... (4,074,502)f...cceeeeniniinn fornnannn 993,509 |..... [QIE X)) O R N [V R (V) FO EERLC RO RPN T 0003 ............
X-CHANGE FINANCIAL
ACCESS / MORGAN
156565 Cal | Options - STANLEY/CLEARED
SE&P 500 ..uviiiiiiiiiis LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index | THROUGH CBO ........ OR7GPTSO7KV3UQJZA078  [. 09/06/2022 |. 09/06/2023 |......vvvvveeen |oenne 77,441,176 |.. 4075.85135100 |..... (5,971,630)f...vvveeeeninien fernen 1,456,006 |..... (2,617, 701) wevevnnnnns [ e, [V R 0]...... LI O A ETTTTrr 0003 ............
X-CHANGE FINANCIAL
ACCESS / MORGAN
156563 Cal| Options - STANLEY/CLEARED
SE&P 500 ..evviiiiiiiiis LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index | THROUGH CBO ........ OR7GPTSO7KV3UQJZA078  [. 08/06/2022 |. 09/06/2023 |......evvvveeen |oannne 49,154,087 |.. 4096. 17393900 |..... (3,632,492))....ccniriiinanns | 885,731 [..... (G LC) | N E s [V R (V) O L1 TK ) AP U T 0003 ............
X-CHANGE FINANCIAL
ACCESS / MORGAN
156573 Cal| Options - STANLEY/CLEARED
SE&P 500 ..uviiiiiiiiiis LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index | THROUGH CBO ........ OR7GPTSO7KV3UQJZA078  [. 09/06/2022 |. 09/06/2023 |......vvvvveeen |oenne 68,595,378 |.. 4107.50769000 |..... (4,882,759)...ceeveeeiiinns fenees 1,190,590 |..... L | Y [V R 0]...... L UGV OO R ETTTTrr 0003 ............
X-CHANGE FINANCIAL
ACCESS / MORGAN

156584 Call Options - STANLEY/CLEARED

SBP 500 ..vvrvinennnnes LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index |THROUGH CBO ........ 9R7GPTSOTKV3UQJZQO78 . 09/06/2022 |. 09/06/2023 |...veveevavenes fervene 47,730,724 415049778000 |...... (3,084,243)]....c.veveneerenns fornernens 747,172 [0 (1,343,230 o oo [ (L] L S TATAT2 [ o | e 0003 ..voveee

156623 Call Options - BANK OF AWERICA,

SBP 500 ..vverenennnnes LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index |N.A. coeririnnnne BATYDEBGGKMZOO3TNB27 . 09/06/2022 |. 09/06/2023 |..vvvvevvvaves |ovnvee 52,781,811 .. 423374222700 |...... (3,003,921)[...cvevvvenervens fovenrnens 754,408 |..... (1,356,239)] ...covoveee [ oo (L] L S 754,408 |- o | e L1 <

156930 Cal | Options - BNP PARIBAS LONDON

SBP 500 ..vvrverennnes LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index |.eoeoeoerrereererenenes ROMUNSFPUBNPROBKSP83 . 09/20/2022 |. 09/20/2023 |..vvevevvvanes |ovncne 55,376,776 .. 3931. 12063500 |..... (5,399, 168)|-...cveververens founees 1,316,500 |..... (2,573,850) .+.vvvee foorreirieieieiens oo (L] 0 1,316,500 [+vveveeverereiens foerereeriiiiiies | eeeeeene 0003 ..voveee
MORGAN STANLEY &

156939 Cal | Options - €0. INTERNAT |ONAL

S8P 500 ..o LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [PLC ..ceovevrveennnes 4POUHN3JPFGFNF3BB653 . 09/20/2022 |. 09/20/2023 |.vevveevavenes fovnne 65,350,393 |.. 3994.74348000 |..... (5,782, 974)....cveveveens frnene 1,410,005 |.....(2,756,815)] c.evvevenes feorereiereieens [ (L] S 0l..... 1,410,005 [ovoveeeeeeene oo | e 0003 ..o

MORGAN STANLEY &

156949 Cal | C0. INTERNATIONAL

S&P 500 .... LIABILITY HEDGE ...... Exhibit 5 ... [Equity/Index |PLC .. 4PQUHN3JPFGFNF3BB653 . 09/20/2022 |. 09/20/2023 |.... R O 40,869,977 |.. 4008.23923500 |..... (3,569,060) ...870,264 |..... (1,701,415)] ... 870,264 |..

156963 Cal |

S&P 500 ..evviiiiiiiiies LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index |BARCLAYS BANK PLC ~ GSGSEF7VJP5I70UKS573 . 09/20/2022 |. 09/20/2023 |......evvvveeeen |oennne 66,804,937 |.. 4168.26033000 |..... (4,057,282))...cccceveeeennens o 989,310 |..... (1,984,156 .oeeenies [eeeeeeiiiiieeee [ (U FOU (1) F 989,310 [ooeeeiiiiieieeen [eeeeeiiiieeeeeen | e 0003 ............
156971 Cal | BNP PARIBAS LONDON

S&P 500 ..evviiiiiiiiies LIABILITY HEDGE ...... Exhibit 5 ... [Equity/Index |.....ccccomiinniiin. ROMUWSFPUBMPROBKSP83 [ 09/20/2022 |. 09/20/2023 |......evvvveeen |oenene 35,743,020 .. 3974.30705100 |..... (1,732,533)[. s fevveens 422,453 |....... (825,920)] .vveeeeeens o foriees (U FOU (1) 422,453 [oveeeeiieen [ 0003 ............
156982 Cal | JPMORGAN CHASE

S&P 500 .ooeiiiiiiiennnn LIABILITY HEDGE ...... Exhibit & ... [Equity/Index |BANK, N.A. ......... 7THBGLXDRUGQFUS7RNES7 [ 09/20/2022 |. 09/20/2027 |...evvvvveeeiann |oennnne 1,254,640 |.. 4094.22647400 |................ (V1 FURUUURRN R KU POVUUUTTRRN S R [0 (V) U R R TSR 0003 ............
156986 Cal | JPMORGAN CHASE

S&P 500 .ooeiiiiiiiennnn LIABILITY HEDGE ...... Exhibit & ... [Equity/Index |BANK, N.A. ......... THBGLXDRUGQFUS7RNES7 [ 09/20/2022 |. 09/20/2029 |.....evvvvveeeen [oeernnnns 964,383 |.. 4094.22647400 |................ (V1 FURUUURRN R KU POVUUUTTRRN S R [0 (V) U R R TSR 0003 ............

X-CHANGE FINANCIAL
ACCESS / MORGAN

156995 Cal | Options - STANLEY/CLEARED

SPDR Gold shares ..... LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index | THROUGH CBO ........ OR7GPTSO7KV3UQJZA078  [. 09/20/2022 |. 09/20/2023 |.....evvvvreeen |oenne 31,391,388 ... 164.09507400 |..... (1,816,319)). .o | 442,883 |....... (865,862)[ +eeeveeeees [ervnrvnnnrnnnnnnns feereeeeeeeee O fee O s 442,883 | o
X-CHANGE FINANCIAL
ACCESS / MORGAN

156999 Cal | Options - STANLEY/CLEARED

S&P 500 ... .. |LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index | THROUGH CBO ........ OR7GPTSO7KV3UQJZQ078 (. 09/20/2022 |. 03/20/2024 |.... [ P 7,584,884 |.. 3992.04432900 |....... (819,888)| ...133,400 |....... (533,602)] .. foeeeeeeeeieeeeeees fooriiiiiis O e 0 e 133,400 |.. -10003 ...
X-CHANGE FINANCIAL
ACCESS / MORGAN

157005 Call Options - STANLEY/CLEARED

S&P 500 ... .. |LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index | THROUGH CBO ........ OR7GPTSO7KV3UQJZQ078 (. 09/20/2022 |. 09/20/2023 |.... s 64,780,241/.. 3950.01469200 |..... (4,221,462)). .o [ 1,029,343 |..... (2,012,428)[ .o [ e O e O 1,029,343 |.. -10003 ...
X-CHANGE FINANCIAL
ACCESS / MORGAN

157019 Call Options - STANLEY/CLEARED

S&P 500 ... .. |LIABILITY HEDGE ...... Exhibit 5 ... [Equity/Index | THROUGH CBO ........ 9R7GPTSO7KV3UQJZA078 . 09/20/2022 |. 09/20/2023 |.... P YO 52,669,575 .. 402057821100 |..... (2,882,759)) ..702,919 ... (1,374,247)[ ........... . 0] 702,919 |evvveieiiiiiiiins e | eeeeeens 0003 ...
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STATEMENT AS OF MARCH 31, 2023 OF THE MassMutual Ascend Life Insurance Company

SCHEDULE DB - PART A - SECTION 1

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

1 2 3 4 5 6 7 8 9 10 11 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative
Prior Current
Description Year(s) | Year Initial
of Item(s) Strike Initial Cost Cost of Credit Hedge
Hedged, Price, of Un- Un- Total Current [ Adjustment Quality |Effectiveness|
Used for Type(s) Date of Rate or discounted | discounted Book/ Unrealized | Foreign Year's to Carrying of at Inception
Income Schedule/ of Maturity | Number Index Premium Premium Current Adjusted Valuation | Exchange (Amorti- Value of Refer- and at
Generation Exhibit Risk(s) Exchange, Counterparty Trade or of Notional Received | (Received) | (Received) Year Carrying Increase/ | Change in zation)/ Hedged Potential ence | Quarter-end
Description or Replicated Identifier (a) or Central Clearinghouse Date | Expiration| Contracts Amount (Paid) Paid Paid Income Value Code | Fair Value | (Decrease) | B./A.C.V. | Accretion ltem Exposure | Entity (b)
X-CHANGE F INANCIAL
ACCESS / MORGAN
157034 Call Options - STANLEY/CLEARED
S&P 500 ....ovvninnnnnnns LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [THROUGH CBO ........ 9R7GPTSO7KV3UQJZQ078  |. 09/20/2022 |. 09/20/2023 |......evvvvvvven founnns 58,948,147 |.. 4037.54430300 |..... (3,103,025)f .. eeevvvvnneees fovvnnnnns 756,628 |..... (1,479,250)] +evvvnnees [ i [V PR (U R AT O KRN (R 0003 ..ovvvnnnnne
X-CHANGE F INANCIAL
ACCESS / MORGAN
157043 Call Options - STANLEY/CLEARED
S&P 500 ....oevvennnnnns LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [THROUGH CBO ........ 9R7GPTSO7KV3UQJZQ078  |. 09/20/2022 |. 09/20/2023 |......evvnvvvvnn founnns 48,482,690 |.. 4074.17563800 |..... (2,304,445)..ccunneiiiiinnns o 561,906 |..... (1,008,557 .eeneeeens |ovveeninieciinns [t [V PR (U R 561,906 [.enneeveinnnnnnns foevvninieeciiiin [ eeriens 0003 ..ovvvnnnnns
X-CHANGE F INANCIAL
ACCESS / MORGAN
157048 Call Options - STANLEY/CLEARED
S&P 500 ....ovvninnnnnnns LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [THROUGH CBO ........ 9R7GPTSO7KV3UQJZQ078  |. 09/20/2022 |. 09/20/2023 |......evvvvvvven founnns 50,001,310 |.. 4098.46799700 |..... (2,226,012)f..eeeevininnes foevnnnnns 542,781 ... (1,061,167) .eeeeeenns |oevininieiiiinnns [ [V PR (U R ST 7 3 Y R ERRR RN (RN 0003 ..ovvvnnnnne
157070 Call Options -
iShares U.S. Real GOLDMAN SACHS
Estate ..ooeeeievennnnnns LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [ INTERNATIONAL ...... W22LROWP2|HZNBBBKS528  |. 09/20/2022 |. 09/20/2023 |.....evveeeeeen feunnnn 21,881,157]..... 94.40260800 |..... (1,214,818)]cceeeeeeeeeeeen [ 296,216 |....... (579, 119)[ v oo e [V O (U 296,216 [eneeeeeeneieees foeeeneeeeeeen [ e 0003 .evvvennnnns
157078 Call Options - ROYAL BANK OF
Ishares MSCI EAFE .... |LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [CANADA ............... ES7IP3USRHIGC71XBUT1  |. 09/20/2022 |. 09/20/2023 |...evvueveeennn feeeeee 1,179,714]..... 62.37430200 |........ (3] FOUR 16,09 |......... (31,469)] .eevvnnnens foeeeeeeineeeeee | [V O (V)] 16,006 [oeeeeeeeeeeeeen Joreeeeeeneeee | e 0003 .evvvennnnes
MORGAN STANLEY &
157994 Call Options - CO. INTERNATIONAL
S&P 500 ....oevvennnnnns LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [PLC ...........cc.ee 4PQUHN3JPFGFNF3BB653 | 10/06/2022 |. 10/06/2023 |......evvnvvvven founnns 47,695,867 |.. 3857.97895600 |..... (4,438,944)...ccenvvivinnnnns fornns 1,082,373 [..... [ (U C1:K)) S RPN T, [V PR 0f..... 1,082,373 [ feeieeeciiies | e 0003 ..ovvvnnnnne
158009 Cal | Options - BNP PARIBAS LONDON
S&P 500 ....cevnennnnnnns LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index |.... ... ROMUWSFPUBMPROBKSP83 | 10/06/2022 |. 10/06/2023 |...evvvvvvvvnnnn foernne 65,523,916 |.. 3883.44169200 |..... (5,844,659).....cvveiiiinnns fornne 1,425,136 |..... (3,042,425)] ..oeevvinn |evvniineevcinins foeveeiiii O e 0 i T KN O EUN
158018 Call Options - BNP PARIBAS LONDON
S&P 500 ....cevnennnnnnns LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [....ccooovririnnnniiis ROMUWSFPUBMPROBKSP83  |. 10/06/2022 |. 10/06/2023 |......evvnvvvven feunnns 52,454,369 |.. 3895.42415600 |..... (4,591,459)..cceeniiiiiinnns fornns 1,119,561 ..... [P URVZEY) U R RN [V PR 0f..... 1,119,561 [ e | e 0003 ..ovvvnnnnne
MORGAN STANLEY &
158023 Call Options - CO. INTERNATIONAL
S&P 500 ...cevviinnnns LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [PLC ........cceeeeeeee 4PQUHN3JPFGFNF3BB653 | 10/06/2022 |. 10/06/2023 |...cevvvuneeeeen feunnnn 64,908,612 |.. 3907.78107200 |..... (5,649,049)].....eeeeeennins foenes 1,377,439 |..... (2,940,601)[.eeneeeens foeeemmmeeeeeeenn oot [V O 0f..... 1,877,439 [eeeeeeeeeees e | e 0003 .evvvennnnes
MORGAN STANLEY &
158034 Call Options - CO. INTERNATIONAL
S&P 500 ....oevvennnnnns LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [PLC ...........ccee 4PQUHN3JPFGFNF3BB653 | 10/06/2022 |. 10/06/2023 |......evvnvvveen feunnns 39,794,046 |.. 3908.90442800 |..... (3,416,305)[...cceevvnnnnnns fovrnnnnnn 833,017 |..... (1,778,350) cenneeeeees foevinnieeeevinnn oo [V PR (U R LK/ PR EORR RN (RN 0003 ..ovvvnnnnns
MORGAN STANLEY &
158040 Call Options - CO. INTERNATIONAL
S&P 500 ...eevriinnns LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [PLC ........cceeeeeeee 4PQUHN3JPFGFNF3BB653 | 10/06/2022 |. 10/06/2023 |....evveuneveeen feunnns 46,549,514 |.. 3966.94448800 |..... (3,644,100)[....ccevvmneeeee Jeenennnn 888,561 |..... (1,896,929)] .cevvvnnee foeeeeeeenieeees | [V O [V 888,561 [eeeeeeeeeeeenn [ eeeeenieeee | e 0003 .evvvennnnes
MORGAN STANLEY &
158046 Call Options - CO. INTERNATIONAL
S&P 500 ....oevvennnnnns LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [PLC ............c.ee 4PQUHN3JPFGFNF3BB653 | 10/06/2022 |. 10/06/2023 |......eevvvvvvnn founnns 50,754,934 .. 3983.42037600 |..... (3,750,247 ).eeeeivviinens fovvnnnnns 914,444 1..... (1,952,183)] cevvvnnees [ i [V PR (U R 914,444 | [ 0003 ..ovvvnnnnne
MORGAN STANLEY &
158065 Cal | CO. INTERNATIONAL
S&P 500 ...covviinnnns LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [PLC ........cceeeeeee 4PQUHN3JPFGFNF3BB653 | 10/06/2022 |. 10/06/2023 |...cevveuneveeen feunnns 71,732,769 .. 4109.98515200 |..... (4,178,934)..eeeeeeeeees Joeeeee 1,018,973 |..... (2,175,335)] cevvvnneee feeeeeeeeneeeeee | [V O 0f..... 1,018,973 [ oo e | s 0003 .evvvennnnes
158081 Cal | BNP PARIBAS LONDON
S&P 500 ... LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index |.... ... ROMUWSFPUBMPROBKSP83 | 10/06/2022 |. 10/06/2027 |.... P PO 3,163,776 |.. 4040.33708000 |..
158084 Cal | BNP PARIBAS LONDON
S&P 500 ...eevriinnns LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [....ccooovriiiinnnnnis ROMUWSFPUBMPROBKSP83  |. 10/06/2022 |. 10/05/2029 |..eevveeeeeeenn feunenes 2,372,230 |.. 4058.68522800 |................ 0 [ e foeeeemneeeeeees e oo [V O O [ e foeee | 0003 .evvvennnnes
X-CHANGE FINANCIAL
ACCESS / MORGAN
158090 Call Options - STANLEY/CLEARED
SPDR Gold shares ..... LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [THROUGH CBO ........ 9R7GPTSO7KV3UQJZQ078  |. 10/06/2022 |. 10/06/2023 |...eevveuneveeen fennnnn 37,338,479 ....169.33550400 |..... (2,287,659)[..cceeeeeeeeeee Jeeennnnn 557,813 |..... (1,190,836 ..vveeveee foeermmmneeeeeennn foeeeeeeeiis [V O [V 557,813 [eneeeeeeeeeees Jeeermee e [ e 0003 .evvvennnnes
X-CHANGE FINANCIAL
ACCESS / MORGAN
158098 Call Options - STANLEY/CLEARED
S&P 500 ...cevriinnnns LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [THROUGH CBO ........ 9R7GPTSO7KV3UQJZQ078  |. 10/06/2022 |. 10/06/2023 |...eevveuneveeen fennnnn 49,563,590 |.. 3933.61826000 |..... (2,630,240)[..cceeeeeneeeeee Joeeennnnn 641,346 |..... (1,369,166 ...oeeveee foeeememeeeeeennn foeeeeeeeiis [V O [V 641,346 ... Joeeeneeeeeee [ e 0003 .evvvennnnes
158115 Call Options -
S&P 500 ...cevviinnnns LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [BARCLAYS BANK PLC ~ GSGSEF7VJP5170UK5573 |. 10/06/2022 |. 10/06/2023 |.....eevueveeen feunnns 39,645,046 |.. 3864.71909200 |..... (1,950,077)]ccevvveeeeeeeenn feeees 475,498 |..... (1,015,109) ..eveveeen foeeemeeeeeeeeen oot [V O [V 475,498 | o | 0003 .evvvennnnes
158133 Call Options -
iShares U.S. Real JPMORGAN CHASE
Estate ..ccoooviiiinnnnns LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [BANK, N.A. ......... 7HBGLXDRUGQFUS7RNES7  |. 10/06/2022 |. 10/06/2023 |......evvvivnen fovnnns 24,878,033]..... 85.30288800 |.... (1,810, 701)]...ccvvvnniiiiinnn founnnnns 441,513 )....... (942,556)] .oeevvvnnnn i forreiiiis [0 (U] 1513 | [ | 0003 ..oeevnnnnns
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STATEMENT AS OF MARCH 31, 2023 OF THE MassMutual Ascend Life Insurance Company

SCHEDULE DB - PART A - SECTION 1

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

1 2 3 4 5 6 7 8 9 10 11 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative
Prior Current
Description Year(s) | Year Initial
of Item(s) Strike Initial Cost Cost of Credit Hedge
Hedged, Price, of Un- Un- Total Current [ Adjustment Quality |Effectiveness|
Used for Type(s) Date of Rate or discounted | discounted Book/ Unrealized | Foreign Year's to Carrying of at Inception
Income Schedule/ of Maturity | Number Index Premium Premium Current Adjusted Valuation | Exchange (Amorti- Value of Refer- and at
Generation Exhibit Risk(s) Exchange, Counterparty Trade or of Notional Received | (Received) | (Received) Year Carrying Increase/ | Change in zation)/ Hedged Potential ence | Quarter-end
Description or Replicated Identifier (a) or Central Clearinghouse Date  |Expiration| Contracts Amount (Paid) Paid Paid Income Value Code | Fair Value | (Decrease) | B./A.C.V. | Accretion Item Exposure | Entity (b)
158142 Cal | Options - BNP PARIBAS LONDON
S&P 500 ....cevnennnnnnns LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [....cccoovrrrinnnniins ROMUWSFPUBMPROBKSP83 | 10/06/2022 . 04/05/2024 |.....evvvvvvvnnn foennnns 6,268,896 |.. 3878.94826800 |....... (WECTLY)) R R 118,245 |....... [T 3< ) [ R RN [V PR (U R L IPZC R RN N 0003 ..ovvvnnnnns
158146 Call Options - ROYAL BANK OF
Ishares MSCI EAFE .... |LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [CANADA ............... ES7IP3USRHIGC71XBUT1  |. 10/06/2022 |. 10/06/2023 |....evvunvvvrnn fonrns 1,765,526 |..... 60.79342500 |....... [RIUSRTK)) R I 25,937 |..covnnn [(SST /7)) U [ R [V PR Ofeienns 25,937 |oveeeiieiiini [ | 0003 ..ovvennnnns
158147 Call Options - BANK OF AMERICA,
S&P 500 ....oevvennnnnns LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [N.A. .....ccccooeins BATYDEB6GKMZ0031MB27  |. 10/06/2022 |. 10/06/2023 |......evvvvvvven feunnns 64,704,067 |.. 3819.41040000 |..... (9,580,007)].ccvvmnneeeennn founnns 2,335,947 |..... (4,986,853)] .eevvvnnes fooneiiiiiiiiniins e [V PR 0f..... 2,335,947 [.oovviiinieiien feeeeiii | e 0003 ..ovvvnnnnne
MORGAN STANLEY &
158157 Call Options - CO. INTERNATIONAL
S&P 500 ... .. |LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [PLC .. 4PQUHN3JPFGFNF3BB653  |. 10/06/2022 |. 10/06/2023 |.... R 50,824,961 .. 3821.65711200 |..... (5,097,484)...cceeeeneaee |oeenee 1,242,948 |..... (2,653,485)| ... PV PO 1,242,948 |..
158680 Call Options - JPMORG:
SPDR Gold shares ..... LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [BANK, N.A. ......... 7HBGLXDRUGQFUS7RNES7  |. 10/20/2022 |. 10/20/2023 |.....evvueeeeen feunnnn 30,604,498 |.... 160.96106000 |..... (1,946,067)].ccevvneeeeeennn foneees 474,520 |..... (1,087,665)] ..ccevvnnnn [ormmeeeeemmnnnes foeeemmnieeeeens [V O [V 474,520 | o | 0003 .evvvennnnns
158696 Call Options -
iShares U.S. Real JPMORGAN CHASE
Estate ..cooeviviinnnnns LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [BANK, N.A. ......... 7HBGLXDRUGQFUSTRNES7  |. 10/20/2022 |. 10/20/2023 |......eevvvvveen feunnns 20,165,715]..... 83.12379600 |..... (1,522,095)]..c0vvneeccnnnnns forreenne 371,141 (... (850, 705)( vevvnneeeee forriiiiiiiiiiien feieeeeeii [V PR (U R KV IR 3 I R ERRR RN (RN, 0003 ..ovvvnnnnne
158710 Call Options - ROYAL BANK OF
Ishares MSCI EAFE .... |LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [CANADA ............... ES7IP3USRHIGC71XBUT1  |. 10/20/2022 |. 10/20/2023 |....evvvrvvvvnnn foennnne 2,186,888 ]..... 59.69977600 |......... [(CI0R:72:5) | R IR 14,831 |......... [RTRLeLS)) U [ RN [V PR Ofeienns 14,831 [ e | e 0003 ..ovvvnnnnne
158721 Call Options -
S&P 500 ....cevvennnnnnns LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [BARCLAYS BANK PLC ~ GSGSEF7VJP5I170UK5573 |. 10/20/2022 |. 10/20/2023 |.......eevvvven founnns 64,711,038 |.. 3983.23654800 |..... (4,339,882)...ccuneeiiinnnns forrns 1,058,218 |..... (2,425,578)] cevvvnneeee [ e [V PR 0f..... 1,068,218 [.oeeveeieeeeieen feeeeeiciiiens | e 0003 ..ovvvnnnnns
158722 Cal | Options - BNP PARIBAS LONDON
S&P 500 ....cevvennnnnnns LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [....cccoovrrrinnnniiis ROMUWSFPUBMPROBKSP83 |, 10/20/2022 |. 10/20/2023 |.......euvvvvven feunnns 30,182,779 /.. 3776.85313400 |..... (1,612,697)]..ccevvnniieinnnn fens 393,233 |....... [CCVRICTIX)) U A RN [V PR (U R 393,233 [.iiviiiiiieeen Jerneeeceii | e 0003 ..ovvvnnnnns
158728 Call Options -
S&P 500 ....cevnennnnnnns LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [BARCLAYS BANK PLC ~ GSGSEF7VJP5I70UK5573 |. 10/20/2022 |. 10/20/2023 |........eovvvven feunnns 43,575,339 .. 4073.78131400 |..... (2,505,984)]....0uuniieeiinnnn foonennn 611,048 |..... [QIIVONCI0L<)) ST RPN T, [V PR Of....... 611,048 [ e | e 0003 ..ovvvnnnnns
158730 Call Options -
S&P 500 ....cevnennnnnnns LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [CITIBANK N.A. ..... ES70DZNZ7FF32TWEFA76 |. 10/20/2022 |. 10/20/2027 |.......evuvvvvne Jounnnns 7,088,546 .. 3978.83761200 |................ [N S N R R ) FO N [V PR (U8 ) A RN IR 0003 ..ovvvnnnnne
158734 Cal | Options - BNP PARIBAS LONDON
S&P 500 ....oevvennnnnns LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [....cccoovrrrinnnniins ROMUWSFPUBMPROBKSP83 | 10/20/2022 |. 10/19/2029 |....evvvvivvnnn fennnnns 3,982,571).. 3979.93734600 |........00unn... [N S N R R ) FO N [V PR (U8 ) A RN IR 0003 ..ovvennnnns
X-CHANGE F INANCIAL
ACCESS / MORGAN
158746 Call Options - STANLEY/CLEARED
S&P 500 ....oevvennnnnns LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [THROUGH CBO ........ 9R7GPTSO7KV3UQJZQ078  |. 10/20/2022 |. 04/19/2024 |.....evvvvvvnnn fennnnns 5,699,921 .. 3799.94754800 |....... [(T72077/0)) R A, 109,382 |....... (T3] [ R RN [V PR (U R 109,382 [ovvveveeieiiies Jerneeeciiins | e 0003 ..ovvennnnns
X-CHANGE F INANCIAL
ACCESS / MORGAN
158754 Call Options - STANLEY/CLEARED
S&P 500 .....evvennnnnnns LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [THROUGH CBO ........ 9R7GPTSO7KV3UQJZQ078  |. 10/20/2022 |. 10/20/2023 |......evvnvvvven founnns 60,187,635 |.. 3738.36244400 |..... (6,234,725)..ccvvneeiininnns forne 1,520,248 |..... (3,484,613)] .eevvnnees oo | [V PR 0f..... 1,520,248 [oeeeniiiiiinnnns foevvinneecceiinn | e 0003 ..ovvennnnns
X-CHANGE F INANCIAL
ACCESS / MORGAN
158762 Call Options - STANLEY/CLEARED
S&P 500 ....oevvennnnnns LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [THROUGH CBO ........ 9R7GPTSO7KV3UQJZQ078  |. 10/20/2022 |. 10/20/2023 |......evvnvvvven founnns 75,207,142 .. 3760.35712400 |..... (7,471,301 | 1,821,791 ..... [CIRVETVE LD (U KRR [V PR 0f..... 1,821,791 [ [ | e 0003 ..ovvennnnns
X-CHANGE F INANCIAL
ACCESS / MORGAN
158779 Call Options - STANLEY/CLEARED
S&P 500 .....evvennnnnnns LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [THROUGH CBO ........ 9R7GPTSO7KV3UQJZQ078  |. 10/20/2022 |. 10/20/2023 |......evvnvvvven founnns 45,568,578 |.. 3797.38150200 |..... (4,182,970))..cevvvvnnnnnns foeenne 1,019,967 |..... (2,337,879)] ceevvnneee oo i [V PR 0f..... 1,019,957 [ooovvviiiniiiies e | e 0003 ..ovvennnnns
X-CHANGE F INANCIAL
ACCESS / MORGAN
158795 Call Options - STANLEY/CLEARED
S&P 500 ....cevvennnnnnns LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [THROUGH CBO ........ 9R7GPTSO7KV3UQJZQ078  |. 10/20/2022 |. 10/20/2023 |......evvnvvvven founnns 83,262,401 .. 3819.37618200 |..... (7,520,804)[...ccevvvnnnnenns foennne 1,833,840 [..... (4,203,408)] +.evvnnnees fooreriiiiniiniins e [V PR 0f..... 1,833,840 [.oovvveneiiniien e | e 0003 ..ovvvnnnnne
X-CHANGE F INANCIAL
ACCESS / MORGAN
158815 Call Options - STANLEY/CLEARED
S&P 500 ....cevnennnnnns LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [THROUGH CBO ........ 9R7GPTSO7KV3UQJZQ078  |. 10/20/2022 |. 10/20/2023 |......evvvvvvvnn founnns 33,270,033 |.. 3824.14169600 |..... (2,967,803)[..cceevvnnnenes fovnnnnnns 723,656 |..... [ I AR (U AR RN [V PR (U R PRI P KN (R 0003 ..ovvvnnnnne
X-CHANGE F INANCIAL
ACCESS / MORGAN
158825 Call Options - STANLEY/CLEARED
S&P 500 ....cevvennnnnnns LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [THROUGH CBO ........ 9R7GPTSO7KV3UQJZQ078  |. 10/20/2022 |. 10/20/2023 |.......eeevvvven fovnnns 52,757,356 |.. 3850.90189000 |..... (4,328,548)..ccvvnnieiiinnnns fornnns 1,065,454 )..... (2,419,243)] .o eeeveeen | [ [0 0f.... 1,055,454 | | | eeeiinnns 0003 ..ovevnnnnns




STATEMENT AS OF MARCH 31, 2023 OF THE MassMutual Ascend Life Insurance Company

SCHEDULE DB - PART A - SECTION 1

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

¥¥'903

1 3 4 5 6 7 8 9 10 11 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative
Prior Current
Year(s) | Year Initial
Strike Initial Cost Cost of Credit Hedge
Price, of Un- Un- Total Current [ Adjustment Quality |Effectiveness|
Type(s) Date of Rate or discounted | discounted Book/ Unrealized | Foreign Year's to Carrying of at Inception
Schedule/ of Maturity | Number Index Premium Premium Current Adjusted Valuation | Exchange (Amorti- Value of Refer- and at
Exhibit Risk(s) Exchange, Counterparty Trade or of Notional Received | (Received) | (Received) Year Carrying Increase/ | Change in zation)/ Hedged Potential ence | Quarter-end
Description Identifier (a) or Central Clearinghouse Date | Expiration| Contracts Amount (Paid) Paid Paid Income Value Code | Fair Value | (Decrease) | B./A.C.V. | Accretion ltem Exposure | Entity (b)
X-CHANGE F INANCIAL
ACCESS / MORGAN
158829 Call Options - STANLEY/CLEARED
S&P 500 ....ovvninnnnnnns Exhibit 5 ... |Equity/Index [THROUGH CBO ........ 9R7GPTSO7KV3UQJZQ078  |. 10/20/2022 |. 10/20/2023 |......evvnvvvven founnns 61,835,513 .. 3889.02600200 |..... (4,936, 791))...cevevinnnnnns foeenne 1,203,765 |..... (2,759,193)] cevvvnnees [ i [V PR 0f..... 1,203,765 [.oovveeeeeiiies Jeneieiiiins | e 0003 e

159732 Cal |
S&P 500 ...
159746 Call Op
SE&P 500 ...viiiiiiiiis
159752 Cal |
S&P 500 ...
159764 Call Op
S&P 500 ...vviiiiiiiiis
159803 Cal |
S&P 500 ...
159813 Call Op
SE&P 500 ...vviiiiiiiis
159818 Cal |
SE&P 500 ...viiiiiiiiiis
159826 Cal |
SE&P 500 ...vviiieiiiiis
159833 Cal |
SE&P 500 ...vviiiiiiiis
159835 Cal |
S&P 500 ...vveiieiiiiis
159839 Cal |
SE&P 500 ..uviiiiiiiiiis

159844 Call Options -
S&P 500 ...vviiiiiiiines

159851 Call Options -
S&P 500 ..evviiiiiiiiies

159856 Call Options -
SE&P 500 ..evviiiiiiiines
159873 Call Options -
SPDR Gold shares .....
159887 Call Options -
iShares U.S. Real

Estate .......ccceveeens
159899 Call Options -
Ishares MSCI EAFE ....
159904 Call Options -
SEP 500 ...eeeieiiiiins
159910 Call Options -
SEP 500 ...eeeiiiiiians
160845 Call Options -
S&P 500 ... .
160848 Call Options -
SE&P 500 ....eeeeiinnnnns

Exhibit 5 ... |Equity/Index |BARCLAYS BANK PLC ~ GSGSEF7VJP5I70UKS573 |. 11/04/2022 |. 11/06/2023 |....
Exhibit 5 ... |Equity/Index |BARCLAYS BANK PLC ~ GSGSEF7VJPSI70UKS573 . 11/04/2022 |. 11/06/2023 |....eevvvvveees |oenee 45,078,853 .. 3916.09323000 |..... (4,090,674)...cceeeeniiiinn [ 992,016 |..... (2,463,321)

Exhibit 5 ... |Equity/Index |BARCLAYS BANK PLC ~ GSGSEF7VJP5I70UKS573 |. 11/04/2022 |. 11/06/2023 |....

Exhibit 5 ... |Equity/Index

s 41,220,243 .. 3902.89630500 |..... (3,731,185), ...904,838 [..... (2,246,844) ...

s 56,377,977 |.. 3927.40488000 |..... (4,987,835, [ 1,209,584 |..... (3,003,573)[ ...

Exhibit 5 ... |Equity/Index |BARCLAYS BANK PLC ~ GSGSEF7VJPSI70UKS573 . 11/04/2022 |. 11/06/2023 |...eevvvvveeas |oenne 59,615,545.. 3938.71653000 |..... (5,171,388)..eveeeeeiiee [ 1,254,006 |..... (3,114,103)) oo e e [V R 0
Exhibit 5 ... |Equity/Index |BARCLAYS BANK PLC ~ GSGSEF7VJP5I70UKS573 |. 11/04/2022 |. 11/06/2023 |.... s 47,624,939 |.. 3957.56928000 |..... (3,772,585), ...914,878 [..... (2,271, 775)( v .. .0
Exhibit 5 ... |Equity/Index |BARCLAYS BANK PLC ~ GSGSEF7VJPSI70UKS573 . 11/04/2022 |. 11/06/2023 |....eevvvvveees |oenee 56,552,118 |.. 3981.70080000 |..... (4,578,886)].....cvveeeeeinns o 1,110,363 |..... (2RL700 172 I R [V R 0
Exhibit 5 ... |Equity/Index |BARCLAYS BANK PLC ~ GSGSEF7VJPSI70UKS573 . 11/04/2022 |. 11/06/2023 |...eevvevveees |oenene 53,364,806 .. 4003.94704500 |..... (4,152, 740)...oeveeeeiiens feres 1,007,068 |..... (2,500,696)] ..ceeeeeee e e [V R 0
Exhibit 5 ... |Equity/Index |BARCLAYS BANK PLC ~ GSGSEF7VJPSI70UKS573 . 11/04/2022 |. 11/06/2023 |...evvvvvvaeen |oenee 57,551,337 |.. 4054.09536000 |..... (3,959,586)]...eceuvrieeeanns | 960,227 |..... [T R FE RN [V R 0
Exhibit 5 ... |Equity/Index |BARCLAYS BANK PLC ~ GSGSEF7VJPSI70UKS573 . 11/04/2022 |. 11/06/2023 |...eevvvvveeens |oenee 84,508,193 .. 4181.53995000 |..... (4,695,506)[.....ccccenunnrnns fornnn 1,138,692 |..... [ 7200 ) I R RN [V R 0

JPMORGAN CHASE

Exhibit 5 ... [Equity/Index |BANK, N.A. ......... THBGLXDRUGQFUSTRNES7 [ 11/04/2022 |. 11/05/2027 |..eevvvvvnaaan |oenee 12,677,866 |.. 4092.55497000 |................ L P P P O Y [V R 0

JPMORGAN CHASE

Exhibit 5 ... |Equity/Index |BANK, N.A. ......... 7THBGLXDRUGQFUSTRNES7 [, 11/04/2022 |. 11/06/2029 |....evvvveeeann |oennns 8,325,314/.. 4095.57141000 |................ L P P P O Y [V R 0

X-CHANGE FINANCIAL
ACCESS / MORGAN
STANLEY/CLEARED

Exhibit 5 ... |Equity/Index | THROUGH CBO ........ OR7GPTSO7KV3UQJZA078  [. 11/04/2022 |. 05/06/2024 |....eevvvvveeeas [eannne 8,588,031 .. 3903.65041500 |....... (995,438)..evveeeeiiien [ 161,373 |....... (R A1) IS S [V R 0

X-CHANGE FINANCIAL
ACCESS / MORGAN
STANLEY/CLEARED

Exhibit 5 ... |Equity/Index | THROUGH CBO ........ OR7GPTSO7KV3UQIZA078 [ 11/04/2022 |. 11/06/2023 |....evvvveaeean |oenee 83,833,730 .. 3845.58394500 |..... (8,352,234)).ccceiiiiieaans | 2,025,474 |..... (SR RT 70 IR R [V R 0

X-CHANGE FINANCIAL
ACCESS / MORGAN

STANLEY/CLEARED

Exhibit 5 ... |Equity/Index | THROUGH CBO ........ OR7GPTSO7KV3UQIZA078 [ 11/04/2022 |. 11/06/2023 |....evvvveaeean |oenee 48,901,168 |... 3850.48566000 |..... (4,823,960)[.....ccccnnunninns fornen 1,169,843 |..... [RS8 1c7)) R R RN [V R 0
WELLS FARGO BANK,

Exhibit 5 ... [Equity/Index |[N.A. ....cccooeiiis KB1H1DSPRFMYMCUFXTO9 [ 11/04/2022 |. 11/06/2023 |......vvvvveeen |oenee 33,477,550 |.....165.99902300 |..... (2,120, 784)...oeeeeeinines [ 514,304 |..... [ | Y [V R 0
WELLS FARGO BANK,

Exhibit 5 ... [Equity/Index |[N.A. ...l KB1H1DSPRFMYMCUFXTO9  [. 11/04/2022 |. 11/06/2023 |........eeeeeens |-nne 26,414,485 ... 87.60073500 |.... (1,876,116)[....ccceeunreenns [ 454,971 |..... (1,129,789 .o [ et (I 0
ROYAL BANK OF

Exhibit 5 ... [Equity/Index |CANADA ............... ES7IP3USRHIGC71XBU1T  [. 11/04/2022 |. 11/06/2023 |....eevvveeeees [enene 1,611,269 ]..... 63.69637500 |......... (83,285)[..ceeeeiiieeeees [ 20,197 |......... (50, 183)] cvvvreeees oo oo (I 0
JPMORGAN CHASE

Exhibit 5 ... [Equity/Index |BANK, N.A. ......... 7THBGLXDRUGQFUS7RNES7 [ 11/04/2022 |. 11/06/2023 |......eeveeeens |-nnne 41,881,396 |.. 3888.56821500 |................ (V) FURSURUUTURRN R RUUUTTRR PVUUUN S R (I 0

Exhibit 5 ... |Equity/Index |BARCLAYS BANK PLC ~ GSGSEF7VJP5I70UKS573 . 11/04/2022 |. 11/06/2023 |......eeeveeens |-nnee 59,052,975 .. 3882.91239000 |..... (5,667,405)......ccceennnnns fennens 1,374,384 |..... (3,412,797 oo fereeeeiiiiee e (I 0

BNP PARIBAS LONDON

. ROMUWSFPUBMPROBKSP83  |. 11/18/2022 |. 11/19/2027 |.... J O 13,083,563 |.. 4298.82509400 |..

Exhibit 5 ... [Equity/Index |....cccooriiinnrrnn. ROMUWSFPUBMPROBKSP83 . 11/18/2022 |. 11/20/2029 |.......eeenenn ... 8,257,298 |.. 4314.28992000 |................ 0o e oo [ o e 0f i, 0

......... 992,016
...... 1,209,584 |..
...... 1,254,006
......... 914,878 |..
...... 1,110,363
...... 1,007,068
......... 960,227

...... 1,138,692

......... 161,373

...... 2,025,474

...... 1,169,843

......... 514,304

...... 1,374,384

904,838 |..




STATEMENT AS OF MARCH 31, 2023 OF THE MassMutual Ascend Life Insurance Company

SCHEDULE DB - PART A - SECTION 1

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

1 2 3 4 5 6 7 8 9 10 11 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative
Prior Current
Description Year(s) | Year Initial
of Item(s) Strike Initial Cost Cost of Credit Hedge
Hedged, Price, of Un- Un- Total Current [ Adjustment Quality |Effectiveness|
Used for Type(s) Date of Rate or discounted | discounted Book/ Unrealized | Foreign Year's to Carrying of at Inception
Income Schedule/ of Maturity | Number Index Premium Premium Current Adjusted Valuation | Exchange (Amorti- Value of Refer- and at
Generation Exhibit Risk(s) Exchange, Counterparty Trade or of Notional Received | (Received) | (Received) Year Carrying Increase/ | Change in zation)/ Hedged Potential ence | Quarter-end
Description or Replicated Identifier (a) or Central Clearinghouse Date | Expiration| Contracts Amount (Paid) Paid Paid Income Value Code | Fair Value | (Decrease) | B./A.C.V. | Accretion ltem Exposure | Entity (b)

G903

X-CHANGE FINANCIAL
ACCESS / MORGAN

160861 Call Options - STANLEY/CLEARED

SPDR Gold shares ..... LIABILITY HEDGE ...... Exhibit & ... [Equity/Index | THROUGH CBO ........ OR7GPTSO7KV3UQJZQO78 | 11/18/2022 |. 11/20/2023 |................ |...... 31,422,777 ... 172.08530900 |..... (1,946, 185))...cccceeeeneennn [ 471,963 |..... (1,246, 195)[ ..o [ [ (U FOU (1) LYATN X} AU R DU 0003 ............

160867 Call Options -

iShares U.S. Real GOLDMAN SACHS

Estate .......cccoeennne LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index | INTERNATIONAL ...... W22LROWP2 IHZNBB6KS28 [ 11/18/2022 |. 11/20/2023 |.....evvveeeens |onnene 19,926,180 |..... 91.69881000 |..... (1,252,240 ). | 303,677 |....... (801,843)] ..evvveeee | oo (I (1) IO 308,677 |.eeeeeieieeeeees [eeeeeiiieeeeeen | e 0003 ............
MORGAN STANLEY &

160891 Call Options - C0. INTERNATIONAL

S&P 500 .... .. |LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index 4PQUHN3JPFGFNF3BB653 . 11/18/2022 |. 05/20/2024 |.... [ P 6,833,287 |.. 4115.22985200 |....... (597,009)| (453,466)) ... 0. 96,783 |..

ACCESS / MORGAN

160892 Call Options - STANLEY/CLEARED
Ishares MSCI EAFE .... |LIABILITY HEDGE ...... Exhibit & ... [Equity/Index | THROUGH CBO ........ OR7GPTSO7KV3UQJZQ078 | 11/18/2022 |. 11/20/2023 |.... R 1,830,037 ..... 68.79840000 |.........(63,536)[......ccccuuvrrrns ferreeeeeen 15,408 [ooeeee(40,684)] cennnneeees | oo O e 0 15,408 [ e 0003 ...
X-CHANGE FINANCIAL
ACCESS / MORGAN
160900 Call Options - STANLEY/CLEARED
SE&P 500 ..evviiiiiiiines LIABILITY HEDGE ...... Exhibit & ... [Equity/Index | THROUGH CBO ........ OR7GPTSO7KV3UQJZQ078 | 11/18/2022 |. 11/20/2023 |................ |...... 49,544,782 .. 4094.61008400 |..... (4,287,603)).....ccceeeeeenns fonnnnn 1,039,773 |..... (2,745,468)[ ..o [eeeeeeiiiiiieee [ (U FOU 0]...... 1,039,773 [eoeeiiiiiieeeen [ | e 0003 ............
160903 Call Options -
S&P 500 ..evviiiiiiiines LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index |CITIBANK N.A. ..... ES70DZWZ7FF32TWEFA76 |. 11/18/2022 |. 11/20/2023 |....cevvvveeee |oennne 70,276,392 .. 4044.25026600 |..... (CR:775)) R 1,654,467 |..... (4,368,538 ..ceennnien [eeeeeiiiiiiieee [ (U FOU 0]...... 1,854,467 [oooooniiiineein oo | e 0003 ............
X-CHANGE FINANCIAL
ACCESS / MORGAN
160914 Call Options - STANLEY/CLEARED
S&P 500 ..evviiiiiiiines LIABILITY HEDGE ...... Exhibit & ... [Equity/Index | THROUGH CBO ........ OR7GPTSO7KV3UQJZQ078 | 11/18/2022 |. 11/20/2023 |................ |...... 49,259,079 .. 4139.41842600 |..... (3,976,349).....cunnnnnninnnn ferreaans 964,292 |..... (2,546,163 ..eenenins [ereeeiiiiiieeee [ (U FOU (1) 964,292 |...evveeieeeiiins | | oo 0003 ............
160915 Call Options -
SE&P 500 ..evviiiiiiiines LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index |CITIBANK N.A. ..... E570DZWZ7FF32TWEFA76 |. 11/18/2022 |. 11/20/2023 |....ccevvvveeees |oennne 62,460,221/.. 4061.30122800 |..... (5,879,927)..ccceveeennnenns [ 1,425,922 |..... (3,765,076)] .veeeeeens ferveeeeeiiiiiiens forvieeeiiins (U FOU 0]...... 1,425,922 [ovovveiiiiienn [ | el 0003 ............
X-CHANGE FINANCIAL
ACCESS / MORGAN
160927 Call Options - STANLEY/CLEARED
S&P 500 ...vviiiiiiiines LIABILITY HEDGE ...... Exhibit & ... [Equity/Index | THROUGH CBO ........ OR7GPTSO7KV3UQJZQ078 | 11/18/2022 |. 11/20/2023 |................ |...... 35,766,008 |.. 4158.84859200 |..... (2,694,846))........cccceeeees fornnnnnn 653,519 |..... (1,725,583)[ oo [ [ (U FOU (1) F 653,519 |...ovveeieiiiiins oo | oo 0003 ............
X-CHANGE FINANCIAL
ACCESS / MORGAN
160937 Call Options - STANLEY/CLEARED
S&P 500 ..evviiiiiiiiies LIABILITY HEDGE ...... Exhibit & ... [Equity/Index | THROUGH CBO ........ OR7GPTSO7KV3UQJZQ078 | 11/18/2022 |. 11/20/2023 |................ |...... 71,518,565 |.. 4158.05552400 |..... (5,411,985).....ovnnininnnn fennee 1,312,434 |..... (3,465, 415)[ ..ooeneniis [ [ (U FOU 0]...... 1,312,434 | o | oo 0003 ............
160940 Call Options -
S&P 500 ..evviiiiiiiines LIABILITY HEDGE ...... Exhibit 5 ... [Equity/Index |CITIBANK N.A. ..... ES70DZWZ7FF32TWEFA76 |. 11/18/2022 |. 11/20/2023 |....cevvvveeeee |oennne 47,437,050 .. 4128.31547400 |..... (3,978,259).....uunnniniinnnn fernenans 964,755 |..... (2,547,386 ..eeenevven [eeeeeeiiiiiieee [ (U FOU (1) F 964,755 |..evvvieeeeiiins | | eeeeiiens 0003 ............
160957 Call Options -
SE&P 500 ..evviiiiiiiines LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index |BARCLAYS BANK PLC ~ GSGSEF7VJP5I70UKS573 . 11/18/2022 |. 11/20/2023 |.....cevvvvveeene |onnne 57,308,777 |.. 4390.02791400 |..... (2,887,987))..cvvvvrvrrrnnnnns foeeeeens 700,357 |..... (1,849,256 ..o [eeeeeiiiiiiieee [ (U FOU (1) R 700,357 [.eeeeiinenieeenn [oeeeeiiiiieeeeen | e 0003 ............
160978 Call Options -
S&P 500 ..evviiiiiiiines LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index |BARCLAYS BANK PLC ~ GSGSEF7VJP5I70UKS573 . 11/18/2022 |. 11/20/2023 |.....evvvvveeene |oennne 35,896,178 |.. 4085.09326800 |..... (1,558,822))..cccceeeeeeennnns o 378,025 |....... (998,155)] wvvveeeeens e forieeiiiis (U FOU (1) F 378,025 [ [ | e 0003 ............
X-CHANGE FINANCIAL
ACCESS / MORGAN
160991 Call Options - STANLEY/CLEARED
S&P 500 ..evviiiiiiiines LIABILITY HEDGE ...... Exhibit & ... [Equity/Index | THROUGH CBO ........ OR7GPTSO7KV3UQJZQ078 | 11/18/2022 |. 11/20/2023 |................ |...... 48,721,022 .. 4200.08812800 |..... (3,528,024)......unnnnnnnnn founnnnns 855,570 |..... (2,259,089 ..ccevvien feeeeieiiiiiieee [ (U FOU (1) 855,570 [..oeeieirieieeens [ | e 0003 ............

X-CHANGE FINANCIAL
ACCESS / MORGAN
160996 Call Options - STANLEY/CLEARED
S&P 500 ..evviiiiiiiines LIABILITY HEDGE ...... Exhibit & ... [Equity/Index | THROUGH CBO ........ OR7GPTSO7KV3UQJZQ078 | 11/18/2022 |. 11/20/2023 |................ |...... 54,549,438 |.. 4228.63857600 |..... (3,733,855)[....cuunnniniinnnn [erneaans 905,485 |..... (2,390,888) ...
161837 Call Options -
iShares U.S. Real
Estate .......cccoeeennne LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index |SOCIETE GENERAL ... O2RNE8IBXPAROTD8PU41 |. 12/06/2022 |. 12/06/2023 |.....ceeeveeeees |oennne 20,340,7% |..... 91.39673400 |..... (1,188,754))..eveeeeees | 289,861 |....... (B17,472)] e | oo (I (1) T 289,861 [..ooooeeeeeeeens [eeeeiieeeeeen | e 0003 ............
X-CHANGE F INANCIAL
ACCESS / MORGAN
161851 Call Options - STANLEY/CLEARED
SPDR Gold shares ..... LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index | THROUGH CBO ........ 9R7GPTSO7KV3UQJZQ078 |. 12/06/2022 |. 12/06/2023 |................ |...... 30,517,362)....174.28533200 |..... (1,805,074)]..ccvvveeeeiiinnns |oeeeenns 440,141 )..... (1,241,207)] evvvnnnnnn fooeeiieiiiiiiiie [, (O P [ 014 | | | e, 0003 ............

......... 905,485 |.nvviiiieeiiis o




STATEMENT AS OF MARCH 31, 2023 OF THE MassMutual Ascend Life Insurance Company

SCHEDULE DB - PART A - SECTION 1

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

1 2 3 4 5 6 7 8 9 10 11 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative
Prior Current
Description Year(s) | Year Initial
of Item(s) Strike Initial Cost Cost of Credit Hedge
Hedged, Price, of Un- Un- Total Current [ Adjustment Quality |Effectiveness|
Used for Type(s) Date of Rate or discounted | discounted Book/ Unrealized | Foreign Year's to Carrying of at Inception
Income Schedule/ of Maturity | Number Index Premium Premium Current Adjusted Valuation | Exchange (Amorti- Value of Refer- and at
Generation Exhibit Risk(s) Exchange, Counterparty Trade or of Notional Received | (Received) | (Received) Year Carrying Increase/ | Change in zation)/ Hedged Potential ence | Quarter-end
Description or Replicated Identifier (a) or Central Clearinghouse Date | Expiration| Contracts Amount (Paid) Paid Paid Income Value Code | Fair Value | (Decrease) | B./A.C.V. | Accretion ltem Exposure | Entity (b)

9%'903

X-CHANGE FINANCIAL
ACCESS / MORGAN
161863 Call Options - STANLEY/CLEARED
Ishares MSCI EAFE .... |LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index | THROUGH CBO ........ OR7GPTSO7KV3UQJZA078 . 12/06/2022 |. 12/06/2023 |.....evvveeeans |oennne 2,770,149]..... 70.84779700 |......... (721X ) U 10,286 |......... (A 015} R R RN [V R [V FO LU U AU R BT 0003 ............
X-CHANGE FINANCIAL
ACCESS / MORGAN
161873 Call Options - STANLEY/CLEARED
SE&P 500 ..uviiiiiiiiiis LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index | THROUGH CBO ........ OR7GPTSO7KV3UQJZA078 [ 12/06/2022 |. 06/06/2024 |......evvverann |oennns 6,553,212.. 4095.75739200 |....... [(GEUR:X 7)) IR NP 12,197 ... [ L e N s [V R (V) FO 2,197 [ovveieeeiins [ [ s 0003 ............
X-CHANGE FINANCIAL
ACCESS / MORGAN

161879 Call Options - STANLEY/CLEARED
S&P 500 ..evviiiiiiiiies LIABILITY HEDGE ...... Exhibit & ... [Equity/Index | THROUGH CBO ........ OR7GPTSO7KV3UQJZQ078  |. 12/06/2022 |. 12/06/2023 |................ |...... 43,891,960 |.. 4026.78534200 |..... (4,035, 777)cceeeeeeeeeeeeen o 984,066 |..... (2,775,288)] .vveeeeens e forieeiiiis (U FOU (1) R 984,086 |......cvvvereeeen [eeeeeiiiiieienins | e 0003 ............
161887 Call Options -
S&P 500 .... .. |LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index |CITIBANK N.A. ..... ES70DZNZ7FF32TNEFA76 |. 12/06/2022 |. 12/06/2023 |.... R O 64,234,679 |.. 4018.50869600 |..... [N (1)) R R 1,498,080 |..... (4,224,921) c.evveeenen .. 1 1,498,080 [oooooevveeineeins [ | e 0003
X-CHANGE FINANCIAL
ACCESS / MORGAN
161890 Call Options - STANLEY/CLEARED
SE&P 500 ..evviiiiiiiines LIABILITY HEDGE ...... Exhibit & ... [Equity/Index | THROUGH CBO ........ OR7GPTSO7KV3UQJZQ078  |. 12/06/2022 |. 12/06/2023 |................ oo 43,851,089 |.. 4060. 28605200 |..... (3,765,625))...cccceeeeeeenens o 918,194 |..... (2,589,512)[ .eeeneiiis [eeeeieiiiiieeee [ (U FOU (1) F 918,194 [ [ | e 0003 ............
161905 Call Options -
S&P 500 ..evviiiiiiiines LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index |CITIBANK N.A. ..... E570DZWZ7FF32TWEFA76 |. 12/06/2022 |. 12/06/2023 |.....ceevvveeeee |oennne 51,513,568 |.. 4087.87487200 |..... (4,332,906)[....0cnnnnmnnnnnnn frnns 1,056,517 |..... (2,979,615)[ .eeeeneniis [ [ (U FOU 0]...... 1,056,517 [coeeiiiiieneeie [ | e 0003 ............
161932 Call Options -
S&P 500 ..evviiiiiiiiies LIABILITY HEDGE ...... Exhibit 5 ... [Equity/Index |CITIBANK N.A. ..... ES70DZWZ7FF32TWEFA76 |. 12/06/2022 |. 12/06/2023 |.....cevvvveeeee |oennne 40,556,599 [.. 4107.58117200 |..... (3,272,372 fevviaans 797,921 |..... (2,250,316 +oeeenenees feeeeeeiiiiieeee [ (U FOU (1) 797,921 [cooeiiiiiieien [ | e 0003 ............
X-CHANGE FINANCIAL
ACCESS / MORGAN
161939 Cal| Options - STANLEY/CLEARED
SE&P 500 ..evviiiiiiiines LIABILITY HEDGE ...... Exhibit & ... [Equity/Index | THROUGH CBO ........ OR7GPTSO7KV3UQJZQ078  |. 12/06/2022 |. 12/06/2023 |................ oo 30,425,542 |.. 4056.73891800 |..... (1,182,375)). e e 288,305 |....... [CEN:L)) ST R RSN (U FOU (1) R 288,305 [ [eeeeeiiiieeneeen | e 0003 ............
161941 Call Options -
S&P 500 ..evviiiiiiiines LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index |CITIBANK N.A. ..... E5S70DZWZ7FF32TWEFA76 |. 12/06/2022 |. 12/06/2023 |.....ceevvveeeee |oennne 52,280,101].. 4114.67544000 |..... (4,197,480)......ccceeeeeees fonnnne 1,023,4% |..... (2,886,486)] ...eeeeennn [erneeieeiiiiiiins [ (U FOU 0]...... 1,023,495 |..evvveeeeiiiins | | e 0003 ............
161947 Call Options -
S&P 500 ...vviiiiiiiines LIABILITY HEDGE ...... Exhibit 5 ... [Equity/Index |CITIBANK N.A. ..... E570DZWZ7FF32TWEFA76 |. 12/06/2022 |. 12/06/2023 |.....ceevvveeeee |oennne 51,014,371).. 4128.86397600 |..... (3,500, 175)).cceeeeeeeeeeeeee o 853,467 |..... (2,406,970)] ..eeeeeens ferreeeeeiiiiiens foriieiiins (U FOU (1) 853,467 |..oeoiiiieieeens [eeeeeiiiiieeeeen | e 0003 ............
161958 Call Options -
S&P 500 ..evviiiiiiiiies LIABILITY HEDGE ...... Exhibit 5 ... [Equity/Index |CITIBANK N.A. ..... E570DZWZ7FF32TWEFA76 |. 12/06/2022 |. 12/06/2023 |.....eevvveeeee |oennne 62,912,892 (.. 4156.45279600 |..... (4,678,257)).ccceeeeeeeeeeens [ 1,140,726 |..... (3,217,103)] eveeeeens o forieeiiis (U FOU 0]...... 1,140,726 |oooiiiieceee [ | e 0003 ............
161963 Call Options -
S&P 500 ..evviiiiiiiiies LIABILITY HEDGE ...... Exhibit 5 ... [Equity/Index |CITIBANK N.A. ..... E570DZWZ7FF32TWEFA76 |. 12/06/2022 |. 12/06/2023 |.....ceevvveeeee |oennne 70,590,992 |.. 4186.40637200 |..... (4,952,466)[......cevennnnn feunee 1,207,588 |..... (3,405,668)] ...ceeeens ferneeeeniiiiiinns [ (U FOU 0]...... 1,207,588 [ooeeevveeeeeeen [ | e 0003 ............
161967 Call Options - JPMORGAN CHASE
S&P 500 .ooeiiiiiiiennnn LIABILITY HEDGE ...... Exhibit & ... [Equity/Index |BANK, N.A. ......... 7THBGLXDRUGQFUS7RNES7 . 12/06/2022 |. 12/06/2027 |....ovvvvveeeann |oennne 8,049,414.. 4275.08472200 |................ (V1 FURUUURRN R KU POVUUUTTRRN S R [0 (V) U R R TSR 0003 ............
161971 Call Options - JPMORGAN CHASE
S&P 500 .ooeiiiiiiiennnn LIABILITY HEDGE ...... Exhibit 5 ... [Equity/Index |BANK, N.A. ......... THBGLXDRUGQFUS7RNES7 [ 12/06/2022 |. 12/06/2029 |.....evvvvveeen |oennne 11,421,597 |.. 4288.87913200 |................ (V1 FURUUURRN R KU POVUUUTTRRN S R [0 (V) U R R TSR 0003 ............
161972 Call Options -
S&P 500 ..evviiiiiiiines LIABILITY HEDGE ...... Exhibit 5 ... [Equity/Index |CITIBANK N.A. ..... E570DZWZ7FF32TWEFA76 |. 12/06/2022 |. 12/06/2023 |.....eevvveeeee |oennne 62,116,739 .. 4331.83886600 |..... (2,975, 747).ccoeeeeeeeeeeee o 725,593 |..... (2,046,335)[ ..ceennnian [eeeeiiiiiiieeee [ (U FOU (1) 725,593 |.evvvieeeeiiins | | oo 0003 ............
162528 Call Options - ROYAL BANK OF
S&P 500 ..evviiiiiiiiies LIABILITY HEDGE ...... Exhibit 5 ... [Equity/Index |CANADA ............... ES7IP3USRHIGC71XBUTT [ 12/20/2022 |. 12/20/2023 |.....ovvvvveeen |oenene 30,723,667 |.. 3932.82914200 |..... (1,439,006)]......ccceeeeeeees fornnnnnnn 350,881 |..... (1,044,758)] .oveeeens e forieiiis (U FOU (1) F 350,881 [.ooeeiiiieieeens [ | e 0003 ............
162534 Cal | Options - BNP PARIBAS LONDON
S&P 500 ..evviiiiiiiines LIABILITY HEDGE ...... Exhibit 5 ... [Equity/Index |.....ccccomiiniiiin. ROMUWSFPUBMPROBKSP83 [ 12/20/2022 |. 12/20/2027 |...evvvvveeeiann |oennns 7,255,213 (.. 4141.10743200 |................ (V1 FURUUURRN R KU POVUUUTTRRN S R [0 (V) U R R TSR 0003 ............
162538 Call Options - BNP PARIBAS LONDON
S&P 500 .... .. |LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index |.... ... ROMUWSFPUBMPROBKSP83  |. 12/20/2022 |. 12/20/2029 |.... R O 11,042,350 |.. 415715823600 |..
X-CH
ACCESS / MORGAN
162544 Cal | Options - STANLEY/CLEARED
SPDR Gold shares ..... LIABILITY HEDGE ...... Exhibit & ... [Equity/Index | THROUGH CBO ........ OR7GPTSO7KV3UQJZQ078 | 12/20/2022 |. 12/20/2023 |.... R 29,568,274 ... 178.76828400 2T 11 (1,271,734)] ... 0 427 111 |.. .10003 ...

X-CHANGE FINANCIAL
ACCESS / MORGAN
162569 Call Options - STANLEY/CLEARED

Ishares MSCI EAFE ... |LIABILITY HEDGE ...... Exhibit 5 ... [Equity/Index | THROUGH CBO ........ 9R7GPTSO7KV3UQJZQ078 ). 12/20/2022 |. 12/20/2023 |................ |........1,129,974].....68.90083200 |.........(32,723)...ccevveeerereeee foueeeeeeee 7,979 oo (23, 757)) oo e e O i O 7,979 | Lo | e 0003 ...

P PO 1,129,974]..... 68.90083200 ..
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STATEMENT AS OF MARCH 31, 2023 OF THE MassMutual Ascend Life Insurance Company

SCHEDULE DB - PART A - SECTION 1

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

1 2 3 4 5 6 7 8 9 10 11 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative
Prior Current
Description Year(s) | Year Initial
of Item(s) Strike Initial Cost Cost of Credit Hedge
Hedged, Price, of Un- Un- Total Current [ Adjustment Quality |Effectiveness|
Used for Type(s) Date of Rate or discounted | discounted Book/ Unrealized | Foreign Year's to Carrying of at Inception
Income Schedule/ of Maturity | Number Index Premium Premium Current Adjusted Valuation | Exchange (Amorti- Value of Refer- and at
Generation Exhibit Risk(s) Exchange, Counterparty Trade or of Notional Received | (Received) | (Received) Year Carrying Increase/ | Change in zation)/ Hedged Potential ence | Quarter-end
Description or Replicated Identifier (a) or Central Clearinghouse Date | Expiration| Contracts Amount (Paid) Paid Paid Income Value Code | Fair Value | (Decrease) | B./A.C.V. | Accretion ltem Exposure | Entity (b)
X-CHANGE F INANCIAL
ACCESS / MORGAN
162577 Call Options - STANLEY/CLEARED
S&P 500 ....ovvninnnnnnns LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [THROUGH CBO ........ 9R7GPTSO7KV3UQJZQ078  |. 12/20/2022 |. 06/20/2024 |......evvvvvvvnn fennnnne 6,342,055 |.. 3963.78426400 |....... (686,736)[....ccvvnneeeennn fornnnnns 111,632 |....... (561, 419)  cevvnneeees oo e [V PR (U R 1,532 [ e | e 0003 ..ovvvnnnnne
X-CHANGE F INANCIAL
ACCESS / MORGAN
162581 Call Options - STANLEY/CLEARED
S&P 500 ....oevvennnnnns LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [THROUGH CBO ........ 9R7GPTSO7KV3UQJZQO78  |. 12/20/2022 |. 12/20/2023 |......evvnvvvven founnns 53,382,375 .. 3896.52375200 |..... (5,062,835)[..cevevvnnnninns foenne 1,234,499 |..... [HCTETET0) (ST KRR [V PR 0f..... 1,234,499 | [ | i 0003 ..ovvvnnnnns
X-CHANGE F INANCIAL
ACCESS / MORGAN
162591 Call Options - STANLEY/CLEARED
S&P 500 ....ovvninnnnnnns LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [THROUGH CBO ........ 9R7GPTSO7KV3UQJZQO78  |. 12/20/2022 |. 12/20/2023 |......evvvvvvvnn founnns 48,806,864 |.. 3904.54915400 |..... (4,556, 113)[..eevevvnnnnnes foeenee 1,110,943 |..... [RTRCI0ZAR:I5K)) IS RPN T, [V PR 0f..... 110,983 [ e | e 0003 ..ovvvnnnnne
X-CHANGE F INANCIAL
ACCESS / MORGAN
162606 Call Options - STANLEY/CLEARED
S&P 500 ....oevvennnnnns LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [THROUGH CBO ........ 9R7GPTSO7KV3UQJZQO78  |. 12/20/2022 |. 12/20/2023 |......evvnvvvven founnns 46,452,479 |.. 3936.65076200 |..... (4,031,347 )i foevnnnnns 982,986 |..... (2,926,869)] ..evvvnneee fooneiiiiiniiiiiins e [V PR (U R 982,986 ....vevvivnnnnnns foeveninieeiiiiin [ e 0003 ..ovvvnnnnns
X-CHANGE F INANCIAL
ACCESS / MORGAN
162617 Call Options - STANLEY/CLEARED
S&P 500 ....oevvennnnnns LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [THROUGH CBO ........ 9R7GPTSO7KV3UQJZQ078  |. 12/20/2022 |. 12/20/2023 |......evvvvvvven feunnns 47,542,481).. 3961.87345400 |..... (3,994,195))..cvvenviiiiinnns o 973,927 |..... (2,899,895)] .eevvunnees oo i [V PR (U R TR 778 F R U 0003 ..ovvvnnnnne
X-CHANGE F INANCIAL
ACCESS / MORGAN
162631 Call Options - STANLEY/CLEARED
S&P 500 ....cevnennnnnnns LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [THROUGH CBO ........ 9R7GPTSO7KV3UQJZQO78  |. 12/20/2022 |. 12/20/2023 |......evvnvvvenn feunnns 52,100,795 .. 3977.15993400 |..... (4,244 871)c.eeeeiiinienes foeeee 1,035,061 |..... [RTUCRIR:1EK)) S R T, [V PR 0f..... 1,035,051 [oovvveniniiiien feeeeeeiiins | e 0003 ..ovvvnnnnns
X-CHANGE F INANCIAL
ACCESS / MORGAN
162639 Call Options - STANLEY/CLEARED
S&P 500 ....oevvennnnnns LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [THROUGH CBO ........ 9R7GPTSO7KV3UQJZQ078  |. 12/20/2022 |. 12/20/2023 |......evvvvvvven feunnns 56,255,775 .. 3989.77128000 |..... (4,363,080)......cccvnnnneene fournne 1,063,874 |..... (TR TAVAL)) [T R R, [V PR 0f..... 1,063,874 [.oovvevieiiien [ | e 0003 ..ovvvnnnnne
X-CHANGE F INANCIAL
ACCESS / MORGAN
162649 Call Options - STANLEY/CLEARED
S&P 500 .....evvennnnnnns LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [THROUGH CBO ........ 9R7GPTSO7KV3UQJZQO78  |. 12/20/2022 |. 12/20/2023 |......evvvvvvenn feunnns 69,084,189 |.. 4016.52262000 |..... (5,074,681)]...cccvvnnveennnnn founnns 1,237,388 |..... (3,684,357)] cevvvnnees oo e [V PR 0f..... 1,237,388 [.oeeeeviieevien feeeieciiins | e 0003 ..ovvennnnns
X-CHANGE F INANCIAL
ACCESS / MORGAN
162658 Call Options - STANLEY/CLEARED
S&P 500 ....oevvennnnnns LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [THROUGH CBO ........ 9R7GPTSO7KV3UQJZQO78  |. 12/20/2022 |. 12/20/2023 |......evvvvvvenn feunnns 52,602,306 |.. 4046.33125600 |..... (3,763,240)...ceeevvninenns fovennnnn 917,612 |..... (2,732,215)] cevvvneees [ e [V PR (U R LRV 1 -3 R ERRR R (PR, 0003 ..ovvennnnns
X-CHANGE F INANCIAL
ACCESS / MORGAN
162665 Call Options - STANLEY/CLEARED
S&P 500 ....oevvennnnnns LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [THROUGH CBO ........ 9R7GPTSO7KV3UQJZQO78  |. 12/20/2022 |. 12/20/2023 |......evvvvvvenn feunnns 53,447,496 |.. 4079.96151200 |..... (3,359,802)]...0uuneeiiinnnns e 819,239 |..... [P 1)) U (R RN [V PR (U R 819,239 |..evveeiiiviiinnn [ | 0003 ..ovvennnnns
162689 Call Options -
iShares U.S. Real JPMORGAN CHASE
Estate ..oooeevvennnnnns LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [BANK, N.A. ......... 7HBGLXDRUGQFUSRNES7  |. 12/20/2022 |. 12/20/2023 |.....eeuueeeeen feunnnn 21,007,895 |..... 88.21243900 |..... (1,385,281)).eeeeeeeeeeee Joeeeennns 337,769 |..... [QITALC)) [ TR TR [V O [V 337,769 [eeeeeeeeeeneees Joeemmneeeeeeen [ v 0003 .evvvennnnes
162695 Call Options -
S&P 500 ...covviinnnns LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [BARCLAYS BANK PLC  GSGSEF7VJP5I70UK5573 |. 12/20/2022 |. 12/20/2023 |......eeueeveeen feunnns 37,008,075 |.. 4235.50144600 |..... (1,789, 770)] e eeveeeeeeeenn fernees 436,410 |..... (1,299,422)] ..oevvvven |eeemnneeeeeeeenn ot [V O (U 436,410 [.eeeeeeeeeeeees Joeeene e [ e 0003 .evvvennnnes
163196 Call Options -
S&P 500 ...covviinnnns LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [CITIBANK N.A. ..... ES70DZWZ7FF32TWEFA76 |.01/06/2023 |.01/05/2024 |........ceevveen feunnns 45,646,236 |.. 4010.37436800 |.......ccvvvuuaees |oeeen (3,856,213)|......... 889,895 |..... (2,966,318 ..eveeeees foeeemnneeeeeeenn oot [V O [V 889,895 |...eieeieeiees Jeeeene e [ e 0003 .evvvennnnes
163294 Call Options -
S&P 500 ...cevriinnnns LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [CITIBANK N.A. ..... ES70DZWZ7FF32TWEFA76 |.01/06/2023 |.01/05/2024 |........ceevveen feunnns 66,107,802 |.. 4072.69564800 |.......ccevveuuars |oeeen (4,878,859)...... 1,125,890 |..... (3,752,968)] ..cvvvnneee feeneeeeemeiiieeee | [V O 0f..... 1,125,890 [oeeeeeeeeeeeeen Joemeeeeeeneee | s 0003 .evvvennnnes
MORGAN STANLEY &
163305 Call Options - CO. INTERNATIONAL
S&P 500 ... .. |LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [PLC .. 4PQUHN3JPFGFNF3BB653  |. 01/06/2023 |. 01/05/2024 |.... P F 37,409,177 |.. 4082.82285600 |.........ccevvvnnn fornns (2,616,491)(........ 603,806 |..... (2,012,685)... .... 603,806 |..
163315 Call Op
S&P 500 ....cevvennnnnnns LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [BARCLAYS BANK PLC ~ GSGSEF7VJP5I170UK5573 |. 01/06/2023 |. 01/05/2024 |.......euvvvven feunnns 55,682,351 .. 4115.93103600 ........cevvvunes |oeee (3,819,423)|......... 881,405 |..... [0 VA L)) SO RPN T, [V PR (U R 881,405 [o.evvivviinnnnns foeveninieeciiiin [ e 0003 ..ovvennnnns
163328 Call Options -
S&P 500 ... .. |LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [BARCLAYS BANK PLC ~ GSGSEF7VJP5170UK5573 |. 01/06/2023 |. 01/05/2024 |.... P F 52,932,248 .. 4146.70216800 |.......coevvvenenn fornns (3,382,389)|.........780,551 |..... (2,601,838) ... 780,551 |..
163334 Cal | Op
S&P 500 ....ccvvennnnnnns LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [BARCLAYS BANK PLC  GSGSEF7VJP5170UK5573 |. 01/06/2023 |. 01/05/2024 |........cevvvven ovnnns 48,038,187 |.. 4299.38930400 |.......ccvvvnnnn oenes (2,128,687)......... 491,235 ]..... (1,637, 451) e | o [0 (U] 491,235 |.oevveenniiiiinns oo | e 0003 ..ovevnnnnns
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1 2 3 4 5 6 7 8 9 10 11 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative
Prior Current
Description Year(s) | Year Initial
of Item(s) Strike Initial Cost Cost of Credit Hedge
Hedged, Price, of Un- Un- Total Current [ Adjustment Quality |Effectiveness|
Used for Type(s) Date of Rate or discounted | discounted Book/ Unrealized | Foreign Year's to Carrying of at Inception
Income Schedule/ of Maturity | Number Index Premium Premium Current Adjusted Valuation | Exchange (Amorti- Value of Refer- and at
Generation Exhibit Risk(s) Exchange, Counterparty Trade or of Notional Received | (Received) | (Received) Year Carrying Increase/ | Change in zation)/ Hedged Potential ence | Quarter-end
Description or Replicated Identifier (a) or Central Clearinghouse Date | Expiration| Contracts Amount (Paid) Paid Paid Income Value Code | Fair Value | (Decrease) | B./A.C.V. | Accretion ltem Exposure | Entity (b)
163339 Call Options -
S&P 500 ....cevnennnnnnns LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [CITIBANK N.A. ..... ES70DZWZ7FF32TWEFA76 |.01/06/2023 |.01/05/2024 |........covvvven founnns 67,518,230 .. 4040.36648400 |.........eevvvvnnn fornns (5,386,092)|...... 1,242,944 |..... (4,143,148)] .eevvveee oo v O [ 0 e 1,242,984 | [
163343 Cal| Options - ROYAL BANK OF
S&P 500 ....ovvninnnnnnns LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [CANADA ............... ES7IP3USRHIGC71XBUT1 | 01/06/2023 |. 01/05/2024 |.......evvvvvven founnns 30,593,196 |.. 4006.86879600 |.........ccvvunrrs |oeee (1,302,597)|......... 300,599 |..... (1,001,998 +evveeeens foevenniinieeiinns [ [V PR (U R 300,599 |.evvveiiriiinnn [ | e 0003 ..ovvvnnnnne
163354 Call Options -
S&P 500 ... .. |LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [CITIBANK N.A. ..... ES70DZWZ7FF32TWEFA76 |.01/06/2023 |.01/06/2028 |.... P F 12,190,909 .. 4212.52902000 |.. 0.
163355 Call Options -
iShares U.S. Real GOLDMAN SACHS
Estate ..ooeevrvennnnnns LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [ INTERNATIONAL ...... W22LROWP2|HZNBBBKS528  |. 01/06/2023 |. 01/05/2024 |......eeeeeveeen feunnnn 18,491,583 |....... 90.96017100 [...oevvveneeeeann fonnen (1,136,908)......... 262,363 |....... (874,545)] ..eevvnnn feeneeeeeenieees foeeeeieeeees [V O [V 262,363 |.eeeveneeeeeennnn o | i 0003 .evvvennnnes
163357 Call Options -
S&P 500 ...eevriinnns LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [CITIBANK N.A. ..... E570DZWZ7FF32TWEFA76 |.01/06/2023 |.01/04/2030 |.......eceeveeen feunnnn 14,877,934 (.. 4223.82475200 |....eveeeeeeennnn oot (VN PO IVUURRRRTUURRRRI PRSI IEUURTTRRRRTRRTN NPT [V O O [ e foeee | 0003 .evvvennnnes
163363 Call Options - JPMORGAN CHASE
Ishares MSCI EAFE .... |LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [BANK, N.A. ......... 7HBGLXDRUGQFUS7RNES7  |. 01/06/2023 |. 01/05/2024 |......eeeveeeenn feees 1,648,458 ]..... 71.46155700 .eeeeeevennnnaes foeeennnn (68,278).......... 15,756 |......... (52,521)] cevvvnnnene feeeeeeeemneeeeee | [V O (V)] 15,756 [ oeeeeeeeeeeeeeen Joreeeeeeneee | e 0003 .evvvennnnns
163371 Call Options -
S&P 500 ...eevvninnens LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [CITIBANK N.A. ..... ES70DZWZ7FF32TWEFA76 |.01/06/2023 |.01/05/2024 |........ceeeveen feunnns 54,924,863 |.. 3972.98160000 |......ccevvmmuars |oeeen (4,997,412)|...... 1,153,249 |..... (3,844,163)] .eevvvnnee feeeeeeeinieeeees | [V O 0f..... 1,153,249 [ e | e 0003 .evvvennnnns
163377 Call Options -
S&P 500 ...eevriinnens LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [CITIBANK N.A. ..... E570DZWZ7FF32TWEFA76 |.01/06/2023 |.01/05/2024 |........ceevveen feunnns 51,104,843 .. 3973.37110800 |-...vvveneeeeennnn fornns (4,647,992)|...... 1,072,614 |..... (3,575,379)] cevvvnneee feeeeeeeenieeees | [V O 0f..... 1,072,614 [ [ | s 0003 .evvvennnnes

X-CHANGE F INANCIAL
ACCESS / MORGAN
163383 Cal| Options - STANLEY/CLEARED
SPDR Gold shares ..... LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index | THROUGH CBO ........ OR7GPTSO7KV3UQJZQ078  [. 01/06/2023 |. 01/05/2024 |.......eeeeeens |-eene 35,231,655 ... 183.21193700 |......eeveeeennis |onne (2,177,248)|......... 502,442 |..... (1,674,806)| .vvvvveees |oeeiineeeeeeeis oo, (I (V) F 502,442 | | | e 0003 ............
X-CHANGE F INANCIAL
ACCESS / MORGAN
163387 Call Options - STANLEY/CLEARED
S&P 500 ...vviiiienns LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index | THROUGH CBO ........ 9R7GPTSO7KV3UQJZQ078 . 01/06/2023 |. 07/05/2024 |......eevveenns |oennnins 4,464,112.. 4058.28385200 |........evveeeeans |oennnne (439,282)f............ 67,577 |....... (871,675)] e | oo (I [V F 67,577 [eueeeeeeeeiians e [ 0003 ............
X-CHANGE F INANCIAL
ACCESS / MORGAN

163392 Cal | Options - STANLEY/CLEARED

SEP 500 ...eeeeiiiiinns LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index | THROUGH CBO ........ OR7GPTSO7KV3UQJZA078  [. 01/06/2023 |. 01/05/2024 |.....eevvveeens |onnne 35,699, 187 |.. 4056.72582000 [.........oeveeers |oennn (2,677,429)(........ 617,868 |..... (2,089,861)[ ..o feeeeeeiiiiieeee foeeeeiiiiees (I [ R 617,868 |[....oeeeeeneeees e [ s 0003 ............
163829 Cal | Options - BNP PARIBAS LONDON

SEP 500 ...eeeiiiiiians LIABILITY HEDGE ...... Exhibit 5 ... [Equity/Index |....cccocoriiiunnnnnnnns ROMUNSFPUBMPROBKSP83  [. 01/20/2023 |. 01/19/2024 |......oeveeeens |onnne 49,541,615 .. 4057.62385400 |......eeeeerreune |onnee (4,123,779)......... 793,034 |..... (3,330, 745)[ ..o feeeeeeiiieeeee e (I (1) T 793,034 |- s | eeeeinens 0003 ............
163850 Call Options - BNP PARIBAS LONDON

SEP 500 ...eeeiiiiiians LIABILITY HEDGE ...... Exhibit 5 ... [Equity/Index |....ccccooriiiunnnnnnnns ROMUNSFPUBMPROBKSP83  [. 01/20/2023 |. 01/19/2024 |......eeveeeens |oenne 49,475,701.. 4095.36364900 [.........coeeeers |oennn (3,793,197)f......... 729,461 |..... (3,063,736)] +vvveeeenn feuvmeeeeeeiinees o (I (1) A 729,461 .o [ | e 0003 ............
163868 Call Options - BNP PARIBAS LONDON

SEP 500 ...eeeiiiiiinns LIABILITY HEDGE ...... Exhibit 5 ... [Equity/Index |....ccccooriiiunnnnnnnns ROMUNSFPUBMPROBKSP83  [. 01/20/2023 |. 01/19/2024 |......eeveeeens |onnne 56,218,809 |.. 4132.70618300 [.........ceveeers |oennn (3,955,312)|........ 760,637 |..... (3,194,675)[ ..o feeeeeeiiiiieeee e (I [ R 760,637 ..o oo [ s 0003 ............
163876 Call Options - BNP PARIBAS LONDON

SEP 500 ...eeeieiiiiins LIABILITY HEDGE ...... Exhibit 5 ... [Equity/Index |....ccccooriiiunnnnnnnns ROMUNSFPUBMPROBKSP83  [. 01/20/2023 |. 01/19/2024 |.....eeeveeeens |onnne 70,852,401 .. 4157.73362600 [.........ovveeers |oennn (4,682,033)......... 900,391 |..... (3,781,642)] .eeeeeeenn e o (I (1) IO 900,391 [ e | e 0003 ............
163884 Call Options -

SEP 500 ...eeeiiiiiians LIABILITY HEDGE ...... Exhibit 5 ... [Equity/Index |CITIBANK N.A. ..... E570DZWZ7FF32TWEFA76 |.01/20/2023 |.01/19/2024 |.....eevvveees |onnne 68,308,421|.. 4182.76106900 [.........covveers |oennn (4,189,462)(........ 805,666 |..... (3,383,796 ..o fereeeeiiiiieeees feee e (I [ R 805,666 |.......cooouvenees forveeiiiiii [ i 0003 ............
163906 Call Options -

SEP 500 ...eeeiiiiiians LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index |CITIBANK N.A. ..... E570DZWZ7FF32TWEFA76 |.01/20/2023 |.01/19/2024 |.....ceevvveeecs |-nnne 63,067,009 |.. 4218.51455900 |.........cevvees fonnne (3,624,022)f......... 696,927 |..... (2,927,094) ..o [ oo (I (1) P 696,927 |..oooiiiieeees [eeeeiieeeeeen | e 0003 ............
163911 Call Options - WELLS FARGO BANK,

SEP 500 ...eeeiiiiiians LIABILITY HEDGE ...... Exhibit 5 ... [Equity/Index |[N.A. ....cccoeriiies KB1H1DSPRFMYMCUFXTO9  [. 01/20/2023 |. 01/19/2024 |......oeeveeees |oennne 53,479,136 |.. 4359.93947500 |.....oeeveerranns |onne (2,100,904)|......... 404,020 |..... (1,696,884)] ..ceeeeenn feueeeeeeiiiiiees forieeiiiis (I (1) IO 404,020 ..o oo | e 0003 ............
163918 Call Options - ROYAL BANK OF

SEP 500 ...eeeieiiiiins LIABILITY HEDGE ...... Exhibit 5 ... [Equity/Index |CANADA ............... ES7IP3USRHIGC71XBU1T  [. 01/20/2023 |. 01/19/2024 |......evveeeees |onnnne 24,538,316 |.. 4092.58282200 |.......ccerecuunns founnas (897,976)........ 172,688 |....... (725,288)] «.vvvvveee |oeeiineeeeeees oo (I [ R 172,688 | oo | e 0003 ............
163923 Call Options -

SEP 500 ...eeeieiiiiins LIABILITY HEDGE ...... Exhibit 5 ... [Equity/Index |CITIBANK N.A. ..... ES70DZWZ7FF32TWEFA76 |.01/20/2023 |.01/20/2028 |.....ceevveeeer |oennne 6,175,508 |.. 4299.55580300 |........ccuvvvee feuvereiiiiinans 0 [ oremeee s [ e e (I (11 FUROURRRTR FRTOUOUPURURRRUOR ROTUUPPUUURTTRR BN 0003 ............
163926 Call Options - BNP PARIBAS LONDON

SEP 500 ...eeeiiiiiians LIABILITY HEDGE ...... Exhibit 5 ... [Equity/Index |....ccccooriiiunnnnnnnns ROMUNSFPUBMPROBKSP83  [. 01/20/2023 |.01/18/2030 |......evvveeens |onnne 19,648,191 |.. 431465172100 |........cceveenes ferneeeeiiiiiis 0 [ oremeee s [ e e (I (11 FUROURRRTR FRTOUOUPURURRRUOR ROTUUPPUUURTTRR BN 0003 ............

163950 Call Options -

iShares U.S. Real

Estate .......cccceeenne . [Equity/Index [ INTERNATIONAL ...... W22LROWP2 IHZNBB6KS28  [. 01/20/2023 |. 01/19/2024 |.....ovvvvveees |onnne 19,276,920 |.....94.73083600 |.........ccceennnn fornnn (1,112,346)).........213,013 |....... (898,433)] .vvveeeenn ferreeieeeiiiiens foriees [0 R | S 213,913 | [
163955 Cal | Options BNP PARIBAS LONDON
S&P 500 ...eeeiiiiinnnns . |Equity/Index |..cooeeiineneennnnns ROMUWSFPUBMPROBKSP83 [, 01/20/2023 |. 07/19/2024 |.....evvveevien |onnnes 4,217,308 |.. 4143.03496900 |...........c0eeee. foo.... (399,368))..........51,201 |....... (348,167)] .ovvveeees | |, 0f i 0feuninnnn 51,201 [ v,

GOLDMAN SACHS
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1 2 3 4 5 6 7 8 9 10 11 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative
Prior Current
Description Year(s) | Year Initial
of Item(s) Strike Initial Cost Cost of Credit Hedge
Hedged, Price, of Un- Un- Total Current [ Adjustment Quality |Effectiveness|
Used for Type(s) Date of Rate or discounted | discounted Book/ Unrealized | Foreign Year's to Carrying of at Inception
Income Schedule/ of Maturity | Number Index Premium Premium Current Adjusted Valuation | Exchange (Amorti- Value of Refer- and at
Generation Exhibit Risk(s) Exchange, Counterparty Trade or of Notional Received | (Received) | (Received) Year Carrying Increase/ | Change in zation)/ Hedged Potential ence | Quarter-end
Description or Replicated Identifier (a) or Central Clearinghouse Date | Expiration| Contracts Amount (Paid) Paid Paid Income Value Code | Fair Value | (Decrease) | B./A.C.V. | Accretion ltem Exposure | Entity (b)
163965 Cal | Options - BNP PARIBAS LONDON
S&P 500 ....cevnennnnnnns LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [....cccoovrrrinnnniins ROMUWSFPUBMPROBKSP83 . 01/20/2023 |. 01/19/2024 |......eevvvvvven feunnns 51,653,498 |.. 4050.87041700 .......ccevvuunes |oeee (4,357,3%3)......... 837,960 |..... (3,519,433)] e eeeeeenn |oevenieeeeiiinns [ [V PR (U R 837,960 [...vviviinnnnnnns foerennnieeciiiin [ eeeiens 0003 ..ovvvnnnnns

X-CHANGE FINANCIAL
ACCESS / MORGAN
163969 Cal| Options - STANLEY/CLEARED
SPDR Gold shares ..... LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index | THROUGH CBO ........ OR7GPTSO7KV3UQJZA078  [. 01/20/2023 |. 01/19/2024 |......evveveens |oeee 29,101,528 ... 189.95775500 [.....ccvvvvvraens |oenns (1,774,701)......... 341,289 |..... (<X V32 R R RN [V R (V) FO 341,289 | e | e 0003 ............
X-CHANGE FINANCIAL
ACCESS / MORGAN

163976 Call Options - STANLEY/CLEARED
Ishares MSCI EAFE .... |LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index | THROUGH CBO ........ OR7GPTSO7KV3UQJZQ078  [. 01/20/2023 |. 01/19/2024 |.....evevveeinn |oennnnne 1,261,753 ]..... 74.65991400 |...ovvvvineeiiins oo (49,063)|........... 9,435 |......... [RIEIC5)) U KR PR [0 (V) F 9,435 [ [ | e 0003 ............
164468 Call Options - WELLS FARGO BANK,
S&P 500 ..evviiiiiiiines LIABILITY HEDGE ...... Exhibit 5 ... [Equity/Index [N.A. ...ccooeiinnns KB1H1DSPRFMYMCUFXTO9  [. 02/06/2023 |. 02/06/2024 |.......eevveeen |onnne 65,277,722 (.. 4194.12381600 |.........oevveees |oennn (5,253,187)|......... 762,791 |..... (4,490,395)] c.evvveeees | [ [0 (1) R 762,791 [oeeiiiieieeen [ | e 0003 ............
164503 Cal| Options - BANK OF AMERICA,
S&P 500 ..evviiiiiiiines LIABILITY HEDGE ...... Exhibit 5 ... [Equity/Index [N.A. ...ccooeeinins BATYDEBBGKMZO031MB27  [. 02/06/2023 |. 02/06/2024 |......vvvvveeen |onnne 51,784,002 .. 4232.35686000 |.........cceveers |oennn (3,806,614)|......... 552,741 ..... (3,253,872)[ .eeeeeiies [ereeeeiiiiiieee [ [0 (1) 552,741 | | | e 0003 ............
164531 Cal | BANK OF AMERICA
S&P 500 ..evviiiiiiiines LIABILITY HEDGE ...... Exhibit 5 ... [Equity/Index [N.A. ...ccooeeinins BATYDEBBGKMZO031MB27  [. 02/06/2023 |. 02/06/2024 |......vvvvveeen |onnne 34,516,558 |.. 4261.54552800 |......cceveereunns |ounee (2,382,100)|......... 345,894 |..... (2,086,206)] ..eeveeenn ferneeeneiiiiiiens foriiiiiiiiiins [0 (1) 345,894 | | | e 0003 ............
164540 Cal | BANK OF AMERICA
SE&P 500 ..evviiiiiiiines LIABILITY HEDGE ...... Exhibit 5 ... [Equity/Index [N.A. ...ccooeeinnns BATYDEBBGKMZO031MB27  [. 02/06/2023 |. 02/06/2024 |......vvvvveeenn |onnne 53,864,247 |.. 4290.73419600 |.....oevvveriinnns |onnee (3,439,966)......... 499,502 |..... (2,940,464) ..ooonnnins [ [ [0 (1) 499,502 |...evvveieeeiiins foeiiieee s | e 0003 ............
164566 Cal | BANK OF AMERICA
SE&P 500 ..evviiiiiiiines LIABILITY HEDGE ...... Exhibit 5 ... [Equity/Index [N.A. ...coooeeinins BATYDEBBGKMZO031MB27  [. 02/06/2023 |. 02/06/2024 |......vvvvveeee |onnne 79,361,331|..4300.60078800 [.........evvveees |oennn (4,906,263)|......... 712,416 |..... (4,193,846 ..ooenenren [ereeeeiiiiieeee [ [0 (1) R AV 3 () AU R PN 0003 ............
164573 Cal | BANK OF AMERICA
S&P 500 ..evviiiiiiiines LIABILITY HEDGE ...... Exhibit 5 ... [Equity/Index [N.A. ...ccooeeinins BATYDEBBGKMZO031MB27  [. 02/06/2023 |. 02/06/2024 |......vvvvveeen |onnne 39,813, 179|.. 4309.23405600 [........0evvveees |oennn (2,481,574)|......... 360,338 |..... (2,121,236) ... 360,338 [..oeeiiriiiieeis [
164577 Cal | BANK OF AMERICA
S&P 500 ..evviiiiiiiiies LIABILITY HEDGE ...... Exhibit 5 ... [Equity/Index [N.A. ...ccooeeinnns BATYDEBBGKMZO031MB27  [. 02/06/2023 |. 02/06/2024 |......vvvvveeen |onnne 53,306,957 |.. 434047826400 |......cevveriinns |onne (3,086,673)|......... 448,202 |..... (2,638,471) 448,202 | | | e 0003 ............
164583 Cal | ROYAL BANK OF
S&P 500 .... LIABILITY HEDGE ...... Exhibit 5 ... [Equity/Index |CANADA .... ... ES7IPSUSRHIGC71XBU11  |. 02/06/2023 |. 02/06/2024 |.... R O 47,776,817 |.. 4362.67809600 |..........c0vves fonnee (2,639,160)|.........383,221 |..... (2,255,940)) ... 383,221 |..
164588 Cal | ROYAL BANK
SE&P 500 ..evviiiiiiiines LIABILITY HEDGE ...... Exhibit 5 ... [Equity/Index |CANADA ............... ES7IP3USRHIGC71XBUTT  [. 02/06/2023 |. 02/06/2024 |......evvvveeen |onnne 53,123,532 .. 4381.58906400 |..........cevvvens fornee (2,784,214)|......... 404,283 |..... (2,379,931) 404,283 ..o | | e 0003 ............
164596 Cal | ROYAL BANK OF
S&P 500 .... LIABILITY HEDGE ...... Exhibit 5 ... [Equity/Index |CANADA .... . ESTIP3U3RHIGC71XBU11  |. 02/06/2023 |. 02/06/2024 |.... R O 56,584,975 .. 4530.82126800 |.......coeerieunns |onnne (1,863,808)|.........270,635 |..... (1,593,173) ... 270,635 |..
164601 Call
S&P 500 ..evviiiiiiiiies LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index |CITIBANK N.A. ..... ES70DZWZ7FF32TNEFA76 |.02/06/2023 |.02/04/2028 |......ccevvvrees feueennnn 6,031,541 .. 4443.25526400 |.........ccovvvees forrennnininnnns [0 U I USSR R [0 (V) U R R TSR 0003 ............
164604 Call Options -
S&P 500 .... .. |LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index |CITIBANK N.A. ..... ES70DZNZ7FF32TNEFA76 |.02/06/2023 |.02/06/2030 |.... R O 22,611,987 |.. 4460.52180000 |.......ovvvveeeenn |oevevinnnnnnnnn O o oo foreeeeeees foneeenccineens fone O e O e e e | e 0003

X-CHANGE FINANCIAL

ACCESS / MORGAN
164608 Call Options - STANLEY/CLEARED
Ishares MSCI EAFE .... |LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index | THROUGH CBO ........ OR7GPTSO7KV3UQJZQ078 . 02/06/2023 |. 02/06/2024 |......eevvevenn |oennnnes 3,380,679]..... 75.46157500 [...ooovvvneeeenns [oeeeene (99,493).......... 14,447 |......... (R0 PR AR [0 [V V4447 [ e | 0003 ............
164618 Call Options - GOLDMAN SACHS
SPDR Gold shares ..... LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index | INTERNATIONAL ...... W22LROWP2 IHZNBB6KS28  [. 02/06/2023 |. 02/06/2024 |.....ovvvvveeee |onne 48,083,871 ... 184.07538000 |.........ccuvvees fornee (2,604, 165)|......... 378,139 |..... (2,226,026 ..eeonvvvee feeeeeeiiiiieeee [ [0 (1) F 378,139 [ooeeiiiiieeee [ | e 0003 ............
164625 Call Options -
iShares U.S. Real JPMORGAN CHASE
Estate .......cccoeeennne LIABILITY HEDGE ...... Exhibit 5 ... |[Equity/Index |BANK, N.A. ......... THBGLXDRUGQFUS7RNES7 [ 02/06/2023 |. 02/06/2024 |......evvveeeeee |onnnne 30,365,457 |..... 98.34149600 |.....ovveeerinnn o (1,605,392)......... 233,112 |..... (1,372,280)] .eeveeeenn fereeeeeeeeiiiees o (I (1) T 283,112 | e | e 0003 ............
164629 Cal| Options - BANK OF AMERICA,
SEP 500 ...eeeieiiiiins LIABILITY HEDGE ...... Exhibit 5 ... [Equity/Index [N.A. ....cccoeeiiiies BATYDEB6GKMZO031MB27 [ 02/06/2023 |. 08/06/2024 |......evvveeeees [eennne 7,077,128 (.. 4275.93430800 |.....oeveereunnn o (653,884).......... 63,356 |....... (590,528)] +vvvveeenn fereeeeeeeeiiiees e (I [ P 63,356 [..oeeiieiieeees [eeeeeiiieeeeeen | e 0003 ............
164634 Cal| Options - WELLS FARGO BANK,
S&P 500 ... .. |LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index |N.A. ... KB1H1DSPRFMYMCUFXTO9 . 02/06/2023 |. 02/06/2024 |.... N 67,641,836 |.. 4193.30160000 |........ccceeveees funes (5,451,136)|.........791,535 [.... (4,659,601)... 791,535 |..
164640 Call Options - ROYAL BANK OF
SEP 500 ...eeeiiiiiians LIABILITY HEDGE ...... Exhibit 5 ... [Equity/Index |CANADA ............... ES7IP3USRHIGC71XBU1T  [. 02/06/2023 |. 02/06/2024 |......eevvveeens |onnnne 30,526,625 |.. 4227.01245600 |......ooeeereeunn |onne (1,098,507)|......... 159,509 |....... (938,998)] ..evveeennn feueeeeeeeeiiiees ot (I (1) T 159,509 [.eiieeeeees feeeeiieeeeeen | e 0003 ............
165123 Call Options -
iShares U.S. Real GOLDMAN SACHS
Estate .......cccceeenne LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index | INTERNATIONAL ...... W22LROWP2 IHZNBB6KS28  [. 02/17/2023 |. 02/20/2024 |.....evvvvveeen |oennne 28,203,822|..... 96.02707200 |....ccvvveeenees foenen (1,609,829)|.......... 183,730 |..... (1,426,098)] ..eeveeens forneeeneiiiiiens forvieiins [0 (1) 183,730 [vvveeeeeiieeen [ [ s 0003 ............
165134 Cal| Options - BNP PARIBAS LONDON
Ishares MSCI EAFE .... |LIABILITY HEDGE ...... Exhibit 5 ... [Equity/Index |.....cccceeiiiniiin. ROMUWSFPUBMPROBKSP83 [ 02/17/2023 |. 02/20/2024 |.... PR O 1,871,095 ..... 75.50136200 |.. (49,715)|... 5,674 .. (44,041)] .. O B4 | | | e 0003

165166 Call Options -
S&P 500 ...eeeiiiiinnnns LIABILITY HEDGE ...... Exhibit 5 ... [Equity/Index [BARCLAYS BANK PLC  GSGSEF7VJP5I70UK5573 |. 02/17/2023 |. 02/20/2024 |.....ceeeveeeeee |.onn. 55,872,529 |.. 4234.09542000 |.....ooeeeeeeeeee [ (3,881,715)......... 443,022 ]..... (3.438,693)]...covveee | | 0 [/ 43,022 ). | | e 0003 ............
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1 2 3 4 5 6 7 8 9 10 11 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative
Prior Current
Description Year(s) | Year Initial
of Item(s) Strike Initial Cost Cost of Credit Hedge
Hedged, Price, of Un- Un- Total Current [ Adjustment Quality |Effectiveness|
Used for Type(s) Date of Rate or discounted | discounted Book/ Unrealized | Foreign Year's to Carrying of at Inception
Income Schedule/ of Maturity | Number Index Premium Premium Current Adjusted Valuation | Exchange (Amorti- Value of Refer- and at
Generation Exhibit Risk(s) Exchange, Counterparty Trade or of Notional Received | (Received) | (Received) Year Carrying Increase/ | Change in zation)/ Hedged Potential ence | Quarter-end
Description or Replicated Identifier (a) or Central Clearinghouse Date | Expiration| Contracts Amount (Paid) Paid Paid Income Value Code | Fair Value | (Decrease) | B./A.C.V. | Accretion ltem Exposure | Entity (b)
165181 Call Options -
S&P 500 ....cevnennnnnnns LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [UBS AG ............... BFM8TE1CT2L1QCEMIKS0  |. 02/17/2023 |. 02/20/2024 |......evvvvvvven feunnns 54,235,832 .. 4266.72814000 |.......eeevvenenn fornns (3,458,226),......... 394,689 |..... [RVCCTRXT) U R IR | SRR | R 394,689 |..oovvniiiiiiinnn [
165197 Call Options -
S&P 500 ....ovvninnnnnnns LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [BARCLAYS BANK PLC ~ GSGSEF7VJP5I70UK5573 |. 02/17/2023 |. 02/20/2024 |.......eevvvvven feunnns 41,142,004 .. 4487.81481800 |.....evvvvvvrnnnn fornns (1,616,259)|......... 184,464 |..... (1,431,795)] cevvvneees [ i [V PR (U R LTGRO RN N 0003 ..ovvvnnnnne
165231 Call Options -
S&P 500 ... .. |LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [BARCLAYS BANK PLC ~ GSGSEF7VJP5I70UK5573 |. 02/17/2023 |. 02/20/2024 |.... P F 24,973,199 .. 4191.67288400 .......ccvvvuneens |ovnnnnn (898,579).........102,555 |....... (796,024) ... PV R 102,585 |..
X-CHANGE F INANCIAL
ACCESS / MORGAN
165238 Call Options - STANLEY/CLEARED
S&P 500 ... .. |LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [THROUGH CBO ........ 9R7GPTSO7KV3UQJZQ078  |. 02/17/2023 |. 08/20/2024 |.... PR PO 7,200,043 [.. 4235.31914700 |....vvvnrvvernnnns forreens (677,076)|... (625,372)] ... .|0003 ...
X-CHANGE F INANCIAL
ACCESS / MORGAN
165241 Call Options - STANLEY/CLEARED
S&P 500 ... .. |LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [THROUGH CBO ........ 9R7GPTSO7KV3UQJZQ078  |. 02/17/2023 |. 02/20/2024 |.... P F 57,810,658 |.. 4159.04016400 |.........cevvunns |oeeee (4,773,399)|.........544,790 |..... (4,228,609)]........... .. PV R 544,790 |oevvveniiviinnnn [ | e 0003 ...
X-CHANGE F INANCIAL
ACCESS / MORGAN
165253 Call Options - STANLEY/CLEARED
S&P 500 ....oevvennnnnns LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [THROUGH CBO ........ 9R7GPTSO7KV3UQJZQ078  |. 02/17/2023 |. 02/20/2024 |......evvvvvvven feunnnn 56,240,657 |.. 4165.97461700 |......ounvvvvrnnns fornns (4,561,556)......... 520,612 |..... (4,040,943)] .eevvnneees [ | [V PR (U R 520,612 [ceveiiiiiininnns fevenineeeciiiin [ et 0003 ..ovvvnnnnne
X-CHANGE F INANCIAL
ACCESS / MORGAN
165263 Call Options - STANLEY/CLEARED
S&P 500 ....cevvennnnnnns LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [THROUGH CBO ........ 9R7GPTSO7KV3UQJZQ078  |. 02/17/2023 |. 02/20/2024 |......evvvvvvven feunnnn 46,207,116 |.. 4200.65000000 |........ccvvvunns |oeeee (3,470,364)|......... 396,074 |..... (RO 321)) U R IR [V PR (U ER 396,074 [oeneniiiiininnes foevenineeeciiiin [ eeries 0003 ..ovvvnnnnns
X-CHANGE F INANCIAL
ACCESS / MORGAN
165271 Call Options - STANLEY/CLEARED
S&P 500 ....oevvennnnnns LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [THROUGH CBO ........ 9R7GPTSO7KV3UQJZQ078  |. 02/17/2023 |. 02/20/2024 |......evvvvvvven feunnns 65,149,879 .. 4258.16205100 |......vvnvvvvrnnns fornns (4,367,385)|......... 498,452 |..... (3,868,933)] .evvvunnees fooeieiiiiiiiiiins e [V PR (U R 498,452 |..oovveiiiiiinnn [ | e 0003 ..ovvvnnnnne
X-CHANGE F INANCIAL
ACCESS / MORGAN
165273 Call Options - STANLEY/CLEARED
S&P 500 ....cevvennnnnnns LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [THROUGH CBO ........ 9R7GPTSO7KV3UQJZQ078  |. 02/17/2023 |. 02/20/2024 |......evvvvvvven feunnns 54,394,665 |.. 4283.04450000 |.......ccvvvnnnres foeeee (3,448,050)......... 393,527 |..... [(HVSTNC7X)) DU EPTU R, [V PR (U R 393,527 |.evvveniieiinnnn [ | e 0003 ..ovvvnnnnne
X-CHANGE F INANCIAL
ACCESS / MORGAN
165278 Call Options - STANLEY/CLEARED
S&P 500 ....cevvennnnnnns LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [THROUGH CBO ........ 9R7GPTSO7KV3UQJZQ078  |. 02/17/2023 |. 02/20/2024 |......evvvvvvven feunnns 51,783,232 .. 4315.26931100 [......oevvvvnnnes |oeee (3,048,000)|......... 347,870 |..... (2,700,130) +evveeeenn foevennninieeiinnn [ [V PR (U R KA {VIN N KRN (RN 0003 ..ovvvnnnnne
X-CHANGE F INANCIAL
ACCESS / MORGAN
165282 Call Options - STANLEY/CLEARED
S&P 500 ....oevvennnnnns LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [THROUGH CBO ........ 9R7GPTSO7KV3UQJZQ078  |. 02/17/2023 |. 02/20/2024 |......evvvvvvven feunnns 53,903,869 |.. 4347.08621300 [.....cevvvvvnnnnes foeeee (2,798,154)|......... 319,355 |..... (PR TR(0[0)) (ST RPN [V PR (U R 319,355 |oeevveiiiviiiinn [ | e 0003 ..ovvvnnnnne
165304 Call Options - GOLDMAN SACHS
SPDR Gold shares ..... LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [ INTERNATIONAL ...... W22LROWP2|HZNBBBKS28 | 02/17/2023 |. 02/20/2024 |......evvvvvvven feunnns 42,159,218 ... 181.21020600 |........ccvvvunes |oenee (2,321,869)|......... 264,99 |..... [0S TR-T)) S RPN T, [V PR (U R 264,99 |..oovvenniiiiinnnn [ | e 0003 ..ovvennnnns
165309 Cal | Options - BNP PARIBAS LONDON
S&P 500 ....cevvennnnnnns LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [...ccccooerrrinnnniins ROMUWSFPUBMPROBKSP83 |, 02/17/2023 . 02/18/2028 |.....evvvvvvvvnn fennnens 9,260,923 |.. 4396.44320200 |......ccvvvnvrenes Jounnnnirrinnnnnn [V N ) N PO R R, [V PR (U8 ) A RN IR 0003 ..ovvvnnnnne
165311 Cal | Options - BNP PARIBAS LONDON
S&P 500 ....oevvennnnnns LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [....ccooovririnnnniiis ROMUWSFPUBMPROBKSP83  |. 02/17/2023 |. 02/20/2030 |.....eevvnvvvvnn founnns 18,378,131 .. 4420.50983300 [......ccvvvunvvens Jouvnnninnrinnnnn [V N ) N PO R R, [V PR (U8 ) A RN IR 0003 ..ovvvnnnnne
165810 Call Options - GOLDMAN SACHS
SPDR Gold shares ..... LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [ INTERNATIONAL ...... W22LROWP2|HZNBBBKS28  |. 03/06/2023 |. 03/06/2024 |.... P F 49,648,866 |... 181.67693200 |........ccevvvvnns fornns (2,536, 711), ...173,273
165819 Call Options -
iShares U.S. Real WELLS FARGO BANK,
Estate ..ooeevrvennnnnns LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [N.A. .....cccoooeeeie KB1H1DSPRFMYMCUFXTO9  |. 03/06/2023 |. 03/06/2024 |........ceeveeen feunnnn 30,923,149 |..... 93.00188400 [....oveeeenennns foeeen (1,883,693)........ 128,668 |..... (1,755,025)] cevvvnnnees foeeeeeeemieeeeee e [V O [V 128,668 |-eeveeeeeeeeennnn oo | 0003 .evvvennnnes
165828 Call Options - JPMORGAN CHASE
Ishares MSCI EAFE .... |LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [BANK, N.A. ......... 7HBGLXDRUGQFUS7RNES7  |. 03/06/2023 |. 03/06/2024 |.......ceeeeevnn feunnnnes 2,196,872|..... 73.76131000 [.oeeveeeneeeeenn fornennns (82,670)........... 5,647 |......... [WA17X)) (S ERTR AR [V O (U 5,647 | foeeemneeeeeeee | e 0003 .evvvennnnes
X-CHANGE FINANCIAL
ACCESS / MORGAN
165835 Call Options - STANLEY/CLEARED
S&P 500 ...ieeiniiiienns LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [THROUGH CBO ........ 9R7GPTSO7KV3UQJZQ078  |. 03/06/2023 |. 09/06/2024 |......eeeeeevene fooaeres 4,591,313).. 4173.92102000 [.....cevvvmmaeeae Joennnns (415, 217).......... 18,874 |....... (396,344)] ..ovvvvnnns founmerrermnninaes forreennaaaees [ T ()] 18,874 [ oo e | s 0003 .oovvunnnnns
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STATEMENT AS OF MARCH 31, 2023 OF THE MassMutual Ascend Life Insurance Company

SCHEDULE DB - PART A - SECTION 1

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

1 2 3 4 5 6 7 8 9 10 11 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative
Prior Current
Description Year(s) | Year Initial
of Item(s) Strike Initial Cost Cost of Credit Hedge
Hedged, Price, of Un- Un- Total Current [ Adjustment Quality |Effectiveness|
Used for Type(s) Date of Rate or discounted | discounted Book/ Unrealized | Foreign Year's to Carrying of at Inception
Income Schedule/ of Maturity | Number Index Premium Premium Current Adjusted Valuation | Exchange (Amorti- Value of Refer- and at
Generation Exhibit Risk(s) Exchange, Counterparty Trade or of Notional Received | (Received) | (Received) Year Carrying Increase/ | Change in zation)/ Hedged Potential ence | Quarter-end
Description or Replicated Identifier (a) or Central Clearinghouse Date | Expiration| Contracts Amount (Paid) Paid Paid Income Value Code | Fair Value | (Decrease) | B./A.C.V. | Accretion ltem Exposure | Entity (b)
X-CHANGE F INANCIAL
ACCESS / MORGAN
165838 Call Options - STANLEY/CLEARED
S&P 500 ....ovvninnnnnnns LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [THROUGH CBO ........ 9R7GPTSO7KV3UQJZQ078  |. 03/06/2023 |. 03/06/2024 |.......evnvvvven feunnns 66,915,767 |.. 4130.60292600 |.......ccevvnnnnns |oeee (4,973,400)......... 339,713 |..... [GCRCHC:T0) IS KRR R, [V PR (U R 339,713 | [ | e 0003 ..ovvvnnnnne
X-CHANGE F INANCIAL
ACCESS / MORGAN
165847 Cal | STANLEY/CLEARED
S&P 500 ....oevvennnnnns LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [THROUGH CBO ........ 9R7GPTSO7KV3UQJZQ078  |. 03/06/2023 |. 03/06/2024 |.......evvvvvven feunnns 55,015,599 |.. 4167.84839000 |........cevvuunes |oeee (3,69,798)|......... 252,514 |..... (3,444,284)] eeeeeeinn | [ [V PR (U R 252,514 |oveeeiiiiii [ 0003 ..ovvvnnnnns
165864 Cal | JPMORGAN CHASE
S&P 500 ... LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [BANK, N.A. ......... 7HBGLXDRUGQFUS7RNES7  |. 03/06/2023 |. 03/06/2028 |.... PR PO 9,926,288 |.. 4378.77107200 |..
165867 Cal |
S&P 500 ....ovvninnnnnnns LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [CITIBANK N.A. ..... ES70DZWZ7FF32TWEFA76 |. 03/06/2023 |. 03/06/2030 |........ceeevvrn feunnns 14,922,988 |.. 4373.91296800 .......evvunvrvven founnnninrinnnnnn [V N ) R PO R [V PR (U8 ) A RN IR 0003 ..ovvvnnnnne
165882 Cal | WELLS FARGO BANK,
S&P 500 ... LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index KB1H1DSPRFMYMCUFXTO09  |. 03/06/2023 |. 03/06/2024 |.... P F 67,446,867 |.. 4129.38840000 |........ccevvunnns |oeee (5,580,898).........381,209 |..... (5,199,689 ........... PV FR 381,209 [ceveniiiiininns Joevenineeeciiinn [ e 0003
165902 Cal |
S&P 500 ....oevvennnnnns LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index KB1H1DSPRFMYMCUFXTO9  |. 03/06/2023 |. 03/06/2024 |........cevvvven feunnns 50,336,499 |.. 4199.42606600 |..........ceuunrrs |oeee (3,574,379)|......... 244,152 |..... (8,330,227)] cevvvnnees oo i [V PR (U R 284,152 | [ | 0003 ..ovvvnnnnns
165906 Cal |
S&P 500 ....oevvennnnnns LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index KB1H1DSPRFMYMCUFXTO9  |. 03/06/2023 |. 03/06/2024 |........evvvven feunnns 54,409,612 .. 4301.85109200 [......cvvvvvnnnnes |oeee (3,081,602)|......... 210,492 |..... (2874 T 5 (1)) U AP RN [V PR (U R 210,492 |ooovveeieiiinnnn [ | e 0003 ..ovvvnnnnne
165912 Cal |
S&P 500 ....oevvennnnnns LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index KB1H1DSPRFMYMCUFXTO9  |. 03/06/2023 |. 03/06/2024 |........ceevvven founnns 84,616,405 |.. 4250.84100000 |.....evvnrvevrnnnn fornns (5,324,658),......... 363,706 |..... (4,960,952)] +evvvnnees [ i [V PR (U R KRV P KRN (R 0003 ..ovvvnnnnne
165921 Cal |
S&P 500 ....cevvennnnnnns LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index KB1H1DSPRFMYMCUFXTO9  |. 03/06/2023 |. 03/06/2024 |........cevvvven feunnns 51,455,926 |.. 4434.63926800 |.........cevvunes |oeee (1,916, 105)|......... 130,882 |..... (1,785,224)] cevvvneees [ [V PR (U R RICIUR: <728 R AR [N 0003 ..ovvvnnnnns
165926 Cal |
S&P 500 ....cevnennnnnnns LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [N.A. ......cccooeine KB1H1DSPRFMYMCUFXTO9  |. 03/06/2023 |. 03/06/2024 |........cevvvven feunnns 67,416,861 .. 4224.12142800 |.......ccvvvvnnns |oeene (4,574,577)|......... 312,471 |..... (70 1115)) S RPN R [V PR (U ER KRV TN O KRN (PR 0003 ..ovvvnnnnns
165930 Cal | ROYAL BANK OF
S&P 500 ....oevvennnnnns LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [CANADA ............... ES7IP3USRHIGC71XBUT1  |. 03/06/2023 |. 03/06/2024 |........evvvven founnns 31,676,238 |.. 4162.99028600 |........oeevvvvnnn fornns (1,207,535)|.......... 82,482 |..... (1,125,083)] cevvvnnees [ i [V PR Ofeienns 82,482 |oeveeiiiiiiin [ | 0003 ..ovvvnnnnne
165937 Cal | WELLS FARGO BANK,
S&P 500 ....oevvennnnnns LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [N.A. ......cccooeine KB1H1DSPRFMYMCUFXTO9  |. 03/06/2023 |. 03/06/2024 |........ceevvven founnns 40,326,686 |.. 4243.55384400 |........oeevvvnnnn fornns (2,569,662)......... 175,523 |..... (2,394,138)] .eevvnnees [ e [V PR (U R VATV FO IR [, 0003 ..ovvvnnnnne
165943 Cal | WELLS FARGO BANK
S&P 500 ....cevvennnnnnns LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [N.A. .....ccccooeins KB1H1DSPRFMYMCUFXTO9  |. 03/06/2023 |. 03/06/2024 |........cevvvven feunnns 32,827,213 |.. 4269.46373200 [....vvvvvvnnnnnes |oeene (2,010,846)|......... 137,383 |..... (1,873,493)] cevvvnnees [ i [V PR (U R CTARCSK T PO IR [, 0003 ..ovvvnnnnne
165945 Cal | WELLS FARGO BANK
S&P 500 .....evvennnnnnns LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [N.A. ......cccooeine KB1H1DSPRFMYMCUFXTO9  |. 03/06/2023 |. 03/06/2024 |........ovvvven feunnns 47,749,734 |.. 4286.46709600 |........cevvvnnes |oeeee (2,814, 114)|......... 192,221 |..... (2,621,893)] .eevvnnnees oo e [V PR (U R 192,221 |eveeneviiinnees oo [ el 0003 ..ovvennnnns
166354 Call Options -
SPDR Gold shares ..... LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [SOCIETE GENERAL ... 02RNE8IBXP4ROTD8PU41 |. 03/20/2023 |. 03/20/2024 |........cevvvven feunnns 48,255,979 |....194.37403200 [....ovvvvrnnnnnes |oene (2,934,313).......... 88,190 |..... (2,846,123)] .eevvnnees oo e [V PR Ofeienns 88,190 [covvvviinninnies e | e 0003 ..ovvvnnnnne
166362 Call Options -
iShares U.S. Real
Estate ..ooeeeeeeennnnns LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [SOCIETE GENERAL ... 02RNE8IBXP4ROTDBPU41 |. 03/20/2023 |. 03/20/2024 |........ceeveeen feunnns 33,121,000 ..... 87.55445000 |...cvvvnneeeeenenn fonns (1,906,351).......... 57,295 |..... (1,849,056 ...voeeveen foeeemenmeeeeeennn oot [V O (V)] 57,295 |eeeeeeeeeeene foeeeeee | 0003 .evvvennnnes
166371 Call Options - ROYAL BANK OF
Ishares MSCI EAFE .... |LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [CANADA ............... ES7IP3USRHIGC71XBUT1  |. 03/20/2023 |. 03/20/2024 |.......cevvveenn feeaees 1,523,314 1..... 72.00994200 |.eevvveeeeenenn feeeeeees (53,428)..c0unnnee 1,606 |......... (51,822)] cevvvenens feeeeeeeeeieeeee e [V O (U 1,606 [ eeeeeeeeeeeeeeen feoreeeeeeiee | i 0003 .evvvennnnes
166379 Call Options -
S&P 500 ...covviinnnnns LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [CITIBANK N.A. ..... ES70DZWZ7FF32TWEFA76 |. 03/20/2023 |. 03/20/2024 |........cevveeen feunnns 69,663,718 |.. 4319.46116700 |......ccevvveunes |oeren (2,918,085)(.......... 87,702 ..... (2,830,383)] .cevvvnnee foeeeeeemmiieeees Joee e [V O (V)] 87,702 [ceeeeeeeeeeeeee | | e 0003 .evvvennnnes
166388 Call Options -
S&P 500 ...eevriinnns LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [CITIBANK N.A. ..... ES70DZWZ7FF32TWEFA76 |. 03/20/2023 |.03/20/2028 |........ceeeeeen feunnns 11,891,860 |.. 4306.02582900 |......cevvuueeeer Joummmreeeennnnn (VN PO IVUURRRRTUURRRRI PRSI IEUURTTRRRRTRRTN NPT [V O O [ e foeee | 0003 .evvvennnnes
166391 Call Options - JPMORGAN CHASE
S&P 500 ...covviinnnns LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [BANK, N.A. ......... 7HBGLXDRUGQFUS7RNES7  |. 03/20/2023 |. 03/20/2030 |..eevvveuneeeenn feunnnn 14,285,384 |.. 429733237500 [....ccvvvmmereeen Jounmneeeeennnnn (VN PO IVUURRRRTUURRRRI PRSI IEUURTTRRRRTRRTN NPT [V O O [ e foeee | 0003 .evvvennnnes
X-CHANGE FINANCIAL
ACCESS / MORGAN
166396 Call Options - STANLEY/CLEARED
S&P 500 ...cevriinnnns LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [THROUGH CBO ........ 9R7GPTSO7KV3UQJZQ078  |. 03/20/2023 |. 03/20/2024 |......eeeeeveeen feunnnn 47,347,119 /.. 411714078300 |....evvneeeeennnn fornes (2,877,69%).......... 86,488 |..... (2,791,207 ceeneeeeeen foeeemeeeeeeeeeen ot [V O (V)] 86,488 [....oeeeeeeieeees | | e 0003 .evvvennnnes
X-CHANGE FINANCIAL
ACCESS / MORGAN
166402 Call Options - STANLEY/CLEARED
S&P 500 ...eeevniiienns LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [THROUGH CBO ........ 9R7GPTSO7KV3UQJZQ078  |. 03/20/2023 |. 03/20/2024 |....eevvueeeeen fovnnnn 54,487,092 .. 4127.81002200 [.....oeevvvvnnnes fooees (3,215,257)].c0uueeees 96,633 |..... (3,118,624) ..eneeveen |oevemnmmneneeeennn foeeeieeiiiis [ T ()] 96,633 |..evnneieiiiien fooreeiiii | i 0003 .oovvennnnns
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Showing all Options, Caps, Floors, Collars, Swaps and Forwards Open as of Current Statement Date
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Cumulative
Prior Current
Description Year(s) | Year Initial
of Item(s) Strike Initial Cost Cost of Credit Hedge
Hedged, Price, of Un- Un- Total Current [ Adjustment Quality |Effectiveness|
Used for Type(s) Date of Rate or discounted | discounted Book/ Unrealized | Foreign Year's to Carrying of at Inception
Income Schedule/ of Maturity | Number Index Premium Premium Current Adjusted Valuation | Exchange (Amorti- Value of Refer- and at
Generation Exhibit Risk(s) Exchange, Counterparty Trade or of Notional Received | (Received) | (Received) Year Carrying Increase/ | Change in zation)/ Hedged Potential ence | Quarter-end
Description or Replicated Identifier (a) or Central Clearinghouse Date | Expiration| Contracts Amount (Paid) Paid Paid Income Value Code | Fair Value | (Decrease) | B./A.C.V. | Accretion ltem Exposure | Entity (b)
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X-CHANGE FINANCIAL
ACCESS / MORGAN
166407 Call Options - STANLEY/CLEARED
SE&P 500 ..evviiiiiiiiis LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index | THROUGH CBO ........ OR7GPTSO7KV3UQJZA078  [. 03/20/2023 |. 03/20/2024 |......vvvvveeenn |oenne 50,142,539 |.. 4144.01145900 |.....oovveereanns e (2,960, 144).......... 88,966 |..... (270 IR VZ:)) P R RN [V R [V FO 88,966 [...evveeeeiinnns [ [ 0003 ............
X-CHANGE FINANCIAL
ACCESS / MORGAN
166412 Call Options - STANLEY/CLEARED
SE&P 500 ..uviiiiiiiiiis LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index | THROUGH CBO ........ OR7GPTSO7KV3UQJZA078  [. 03/20/2023 |. 03/20/2024 |......vvvvveenn |onnne 52,478,430 .. 4164.95478000 |......coeveeienns |onne (2,937,186)|.......... 88,276 |..... (2,848,910)) oo | e [V R [V FO 88,276 [.vvvreeeeniinns [ [ 0003 ............
X-CHANGE FINANCIAL
ACCESS / MORGAN

166419 Call Options - STANLEY/CLEARED

S&P 500 ..uviiiiiiiiis LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index | THROUGH CBO ........ OR7GPTSO7KV3UQJZA078  [. 03/20/2023 |. 03/20/2024 |......vvvvveeenn |oenne 77,064,150 |.. 4188.26904300 .......ceeuvrnens fones (4,056,719)......... 121,923 |..... (3,934,795) cevvveeeens ferniiniiiiiiininns feeeeeeeeeeees [V R (V) FO 121,923 [ [ | e 0003 ............
166442 Cal | Options - ROYAL BANK OF

SE&P 500 ..evviiiiiiiiis LIABILITY HEDGE ...... Exhibit 5 ... [Equity/Index |CANADA ............... ES7IP3USRHIGC71XBU11  [. 03/20/2023 |. 03/20/2024 |......oevvveeeen |onne 28,311,222 .. 4061.42364600 |.......coeereenns |onnne (1,198,227)]....0e... 36,012 |..... (1,162,215)) oo e e [V R [V FO 36,012 [ [ [ 0003 ............

X-CHANGE FINANCIAL
ACCESS / MORGAN
166444 Cal| Options - STANLEY/CLEARED
SE&P 500 ..uviiiiiiiiiis LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index | THROUGH CBO ........ OR7GPTSO7KV3UQJZA078 (. 03/20/2023 |. 09/20/2024 |....eevvvvineeas [oanne 4,876,079 .. 4063.39943100 [........ccuvveeres forneen (322,068)........... 6,441 1....... (315,827)[ +eeeeeeeee [ervevnnnnninnnnnns | [V R (V) FOO 6,441 [oveeieeniins [ [ 0003 ............
X-CHANGE FINANCIAL
ACCESS / MORGAN
166447 Call Options - STANLEY/CLEARED
SE&P 500 ..evviiieiiiiis LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index | THROUGH CBO ........ OR7GPTSO7KV3UQJZA078  [. 03/20/2023 |. 03/20/2024 |......vvvvveens |onee 76,148,493 |.. 4029.02077200 |.....cvvvvveaenas |oenen (5,877, 711))......... 176,653 |..... L | o [V R (V) FO 176,853 [vvvveeeeiieins o [ s 0003 ............
X-CHANGE FINANCIAL
ACCESS / MORGAN

166453 Call Options - STANLEY/CLEARED
S&P 500 ... .. |LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [THROUGH CBO ........ 9R7GPTSO7KV3UQJZQ078  |. 03/20/2023 |. 03/20/2024 |.. P F 67,753,935 |.. 4032.97234200 |.. (5,174,965)|.........155,532 |..... (5,019,433)] .evvvnvnnnn foeeeeeeeneeeeeeen foiid O e 0 185,832 [ [ | s 0003 ..ovvvnnnnne
X-CHANGE F INANCIAL
ACCESS / MORGAN
166459 Call Options - STANLEY/CLEARED
AP 500 ..vvrrinennnes LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index | THROUGH CBO ........ ORTGPTSO7KV3UQIZA078 . 03/20/2023 |. 03/20/2024 |..evevevveaves |ovnvne 49,640,966 |... 4068.93162900 |.......vvevevve [ornne (3,479,282)|.......... 104,569 |..... (3,374, 713)| ovevervens oo oo (L] (1) 104,569 [...cveeveveererens foeeeeeeeeeiens | e 0003 ............
X-CHANGE F INANCIAL
ACCESS / MORGAN
166469 Call Options - STANLEY/CLEARED
S&P 500 ....cevvennnnnnns LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [THROUGH CBO ........ 9R7GPTSO7KV3UQJZQ078  |. 03/20/2023 |. 03/20/2024 |......evvvvvven ovnnns 51,641,962 .. 4098.56840400 |.......ovvvvennnn fonnns (3,372,801))........ 101,368 |..... (3,271,433)] cevvvenees oo | [0 Of.e. 101,368 |.oevveeiniiiinnns fooniiiiiiiii | e 0003 ..ovevnnnnns
0649999999. Subtotal - Written Options - Hedging Other - Call Options and Warrants (934,756,257) (253,238,230) 268,452,515 | (564,386,288) XXX 0 0 0 258,452,515 0 0 XXX XXX
0709999999. Subtotal - Written Options - Hedging Other (934,756,257)[  (253,238,230)( 258,452,515 [ (564,386,288) XXX 0 0 0 258,452,515 0 0 XXX XXX
0779999999. Subtotal - Written Options - Replications 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
0849999999. Subtotal - Written Options - Income Generation 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
0919999999. Subtotal - Written Options - Other 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
0929999999. Total Written Options - Call Options and Warrants (934,756,257) (253,238,230) 268,452,515 | (564,386,288) XXX 0 0 0 258,452,515 0 0 XXX XXX
0939999999. Total Written Options - Put Options 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
0949999999. Total Written Options - Caps 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
0959999999. Total Written Options - Floors 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
0969999999. Total Written Options - Collars 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
0979999999. Total Written Options - Other 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
0989999999. Total Written Options (934,756,257)[  (253,238,230) 258,452,515 | (564,386,288) XXX 0 0 0 258,452,515 0 0 XXX XXX
1049999999. Subtotal - Swaps - Hedging Effective Excluding Variable Annuity Guarantees Under SSAP No.108 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
1109999999. Subtotal - Swaps - Hedging Effective Variable Annuity Guarantees Under SSAP No.108 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
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STATEMENT AS OF MARCH 31, 2023 OF THE MassMutual Ascend Life Insurance Company

SCHEDULE DB - PART A - SECTION 1

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

1 2 3 4 5 6 7 8 9 10 11 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative
Prior Current
Description Year(s) | Year Initial
of Item(s) Strike Initial Cost Cost of Credit Hedge
Hedged, Price, of Un- Un- Total Current [ Adjustment Quality |Effectiveness|
Used for Type(s) Date of Rate or discounted | discounted Book/ Unrealized | Foreign Year's to Carrying of at Inception
Income Schedule/ of Maturity | Number Index Premium Premium Current Adjusted Valuation | Exchange (Amorti- Value of Refer- and at
Generation Exhibit Risk(s) Exchange, Counterparty Trade or of Notional Received | (Received) | (Received) Year Carrying Increase/ | Change in zation)/ Hedged Potential ence | Quarter-end
Description or Replicated Identifier (a) or Central Clearinghouse Date | Expiration| Contracts Amount (Paid) Paid Paid Income Value Code | Fair Value | (Decrease) | B./A.C.V. | Accretion ltem Exposure | Entity (b)
MORGAN STANLEY
CAPITAL SERVICES /
MORGAN
Interest Rate Swap STANLEY/CLEARED
/140377 o LIABILITY HEDGE ...... Exhibit 5 ... | Interest .... [THROUGH CNE ........ 9R7GPTSO7KV3UQJZQ078  |. 06/04/2015 |. 06/23/2030 |...eevvvnneveenn fennnnn 78,000,000 |.2.434% [LIBOR] |[....ccvvvnnnnnen [} TR IR (458,251)|..... (4,619,989)] ...covvnnns fennnn (4,619,989)f...... 1,844,316 [eeeeeeeeeeeees Joeemmeeeeeeee oo e 1,048,658 | .......... 0001 .eveeneeees
MORGAN STANLEY
CAPITAL SERVICES /
MORGAN
Interest Rate Swap STANLEY/CLEARED
/140456 .... LIABILITY HEDGE ...... Exhibit 5 ... | Interest .... [THROUGH CNE ........ 9R7GPTSO7KV3UQJZQ078  |. 10/06/2016 |. 06/23/2030 |.... P 180,000,000 |.1.618% [LIBOR] |.. (1,440,761)... (17,042,330)] ... ... (17,042,330)...... FC T VAT (<73 R FOPRRRRUURRN R RN 2,419,979 .|{0001 ...
MERRILL LYNCH
CAPITAL SERVICES /
MORGAN
Interest Rate Swap STANLEY/CLEARED
/140458 .......coonnennns LIABILITY HEDGE ...... Exhibit 5 ... | Interest .... [THROUGH CNE ........ 9R7GPTSO7KV3UQJZQ078  |. 11/10/2016 |. 12/25/2023 |.....evvueveeen feunnnn 15,000,000 |. 1.385% [LIBOR] [...eeeevvnnnnns [} TR IR (122,304)....... (329,052)] ..ccvvvnnns feunnnnn (329,052)........ 127,166 |+ oo e e 64,517  .ooveennns 0001 .eveeneeees
BANK OF AMERICA,
N.A. / MORGAN
Interest Rate Swap STANLEY/CLEARED
/140462 .......ccounen... LIABILITY HEDGE ...... Exhibit 5 ... | Interest .... [THROUGH CNE ........ 9R7GPTSO7KV3UQJZQ078  |. 07/14/2017 |. 04/15/2024 |......eeeevevenn fennnn 217,000,000 |.2.005% [LIBOR] [....eveevvnnnnns [} PR AT (1,463,668)|..... (5,590,285)] ..cvvvnnnns founnn (5,590,285)|....... 1,550,048 [oeeeeeeeeeeeen [ e [ 1,106,487 | .......... 0001 .ovenneeees
MORGAN STANLEY &
COMPANY / MORGAN
Interest Rate Swap STANLEY/CLEARED
/140467 ..o LIABILITY HEDGE ...... Exhibit 5 ... | Interest .... [THROUGH CNE ........ 9R7GPTSO7KV3UQJZQ078  |. 10/25/2017 |. 06/23/2030 |...eevvenneveann feunnnn 72,000,000 [2.4175% [LIBOR] [.eueeeeeennnnnn [} TR IR (426,401)|..... (4,175,690) ...evveee |nnee (4,175,690)f...... 1,189,173 [ e e e 967,992 | .......... 0001 .eveeneeees
MORGAN STANLEY &
COMPANY / MORGAN
Interest Rate Swap STANLEY/CLEARED
/140473 .... LIABILITY HEDGE ...... Exhibit 5 ... | Interest .... [THROUGH CME ........ 9R7GPTSO7KV3UQJZQ078 |. 10/25/2017 |. 10/25/2025 |.... P 100,000,000 |.2.233% [LIBOR] |.. (625,478)|..... [CIRVER-TAD [T N (3,173,571)f... 803,119 . {0001 ...
BANK OF AMERICA,
N.A. / MORGAN
Interest Rate Swap STANLEY/CLEARED
/140474 ... LIABILITY HEDGE ...... Exhibit 5 ... | Interest .... [THROUGH CNE ........ 9R7GPTSO7KV3UQJZQ078  |. 07/23/2018 |. 04/15/2024 |.... P 253,000,000 [2.9741% [LIBOR] |.. (1,076,764)..... (4,190,280)..eevveec [oneee (4,190,280)f...... 1,196,321 [ e oo fes 1,290,052 . {0001 ...
MORGAN STANLEY
CAPITAL SERVICES /
MORGAN
Interest Rate Swap STANLEY/CLEARED
7140476 .....oeennnnnnn LIABILITY HEDGE ...... Exhibit 5 ... | Interest .... [THROUGH CNE ........ 9R7GPTSO7KV3UQJZQ078 | 09/11/2018 |. 04/15/2024 |.....evvvvrvvenn fonnns 120,000,000 [.2.998% [LIBOR] |.....cevvunnnnns (O S A (506,053)|..... (2,116,044)(....cceeen | (2,116,044)f......... V(T 721 NN FORRRRR R N 611,882 .......... 0001 .eveneneees
BANK OF AMERICA,
N.A. / MORGAN
Interest Rate Swap STANLEY/CLEARED
/140488 ... LIABILITY HEDGE ...... Exhibit 5 ... | Interest .... [THROUGH CNE ........ 9R7GPTSO7KV3UQJZQ078  |. 10/05/2018 |. 05/15/2024 |......evvvvvvven founnns 62,000,000 (3.1675% [LIBOR] |......ccennnn (O S A (252,371)|..... (1,000,358)(.eevneeees [onnne (1,000,358)|......... 301,845 [ceneiiiiiiinnes v [ e 329,535 [ ...eennnns 0001 .eveneneees
BNP PARIBAS LONDON
/ MORGAN
Interest Rate Swap STANLEY/CLEARED | | || s LIBOR [
7145139 L LIABILITY HEDGE ...... Exhibit 5 ... | Interest .... [THROUGH CNE ........ 9R7GPTSO7KV3UQJZQ078  |. 12/15/2021 |. 05/15/2024 |....evvvvrvvvnnn fennnnns 6,326,5313.1675%]  |[....... [IZNVV0)) R 25,752 |........ 102,077 | eeeeeeniann v 102,077 |........ [V (1[0)) R AU RN RN 33,626 | .......... 0001 .eveneneees
CITIBANK N.A. /
MORGAN
Interest Rate Swap STANLEY/CLEARED
/145478 ..o LIABILITY HEDGE ...... Exhibit 5 ... | Interest .... [THROUGH CME ........ 9R7GPTSO7KV3UQJZQ078 | 01/13/2022 . 01/18/2030 |...evvvvnnrvvrnn founns 286,000,000 .. 1.481% [SOFR] |................ (U} R R (2,212,677))... (30,925,765) ... ... (30,925,765)...... [T (Y85 VN R FOPRRRUUURN R RN 3,731,725 | ..........[0001 ...........
THE TORONTO-
DOMINION BANK /
MORGAN
Interest Rate Swap STANLEY/CLEARED
/162729 ..ot Portfolio Hedge ....... | wooeriieiinnnnn Interest .... [THROUGH CME ........ 9R7GPTSO7KV3UQJZQ078  |. 12/21/2022 |. 12/23/2042 |.....eveeeeeenn onnns 240,000,000 f.. SOFR [ 3.28%] |eevveuueeeeees [ PR FETTTTION 740,883 [..... (3,612,542)] .cevvvnnnns fonnns (3,612,542)|...... (8,772,430)[- oo eveveneeeeen Jomeeeeenniees freerenniaeneennns foaeens 5,331,566 | .......... 0001 ..eennneees
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STATEMENT AS OF MARCH 31, 2023 OF THE MassMutual Ascend Life Insurance Company

SCHEDULE DB - PART A - SECTION 1

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

1 2 3 4 5 6 7 8 9 10 11 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative
Prior Current
Description Year(s) | Year Initial
of Item(s) Strike Initial Cost Cost of Credit Hedge
Hedged, Price, of Un- Un- Total Current [ Adjustment Quality |Effectiveness|
Used for Type(s) Date of Rate or discounted | discounted Book/ Unrealized | Foreign Year's to Carrying of at Inception
Income Schedule/ of Maturity | Number Index Premium Premium Current Adjusted Valuation | Exchange (Amorti- Value of Refer- and at
Generation Exhibit Risk(s) Exchange, Counterparty Trade or of Notional Received | (Received) | (Received) Year Carrying Increase/ | Change in zation)/ Hedged Potential ence | Quarter-end
Description or Replicated Identifier (a) or Central Clearinghouse Date | Expiration| Contracts Amount (Paid) Paid Paid Income Value Code | Fair Value | (Decrease) | B./A.C.V. | Accretion ltem Exposure | Entity (b)

THE TORONTO-
DOMINION BANK /

MORGAN

Interest Rate Swap STANLEY/CLEARED

/162730 e Portfolio Hedge ....... | ..eevvvvvnnnnns Interest .... | THROUGH CNE ........ OR7GPTSO7KV3UQJZQ078  |. 12/21/2022 |. 12/23/2032 |.........cctt |oeeee 280,000,000 [.. SOFR [ 3.36%] |...ccceeeennnnn (VN PO R 808,364 |..... (3,288,929)] ..vvvunnnnn |oennn (3,288,929).....(7,022,627)|...ccevveremennnns |oorereeeeiireeeens [ [ 4,369,256 | .......... 0001 ...........
CITIBANK N.A. /
MORGAN

Interest Rate Swap STANLEY/CLEARED

/162731 e Portfolio Hedge ....... | .eeevvvvvnnnnns Interest .... | THROUGH CNE ........ OR7GPTSO7KV3UQJZQ078 | 12/21/2022 |. 12/23/2024 |................ |..... 855,000,000 |. 4.2535% [SOFR] |.......evvveneee (V) PO R (558,540)........ (202,861)[..ceeeeees fevenee (202,861)f...... 3,108,256 |..oevvveeieiiiinns fooeeeeeieeieeeeees fos e 5,639,112 .......... 0001 ...........
CITIBANK N.A. /
MORGAN

Interest Rate Swap STANLEY/CLEARED

/162732 e Portfolio Hedge ....... | ..eevvvvvnnnnns Interest .... | THROUGH CNE ........ OR7GPTSO7KV3UQJZQ078  |. 12/21/2022 |. 12/23/2032 |.........cccet o 195,000,000 [. SOFR [ 3.354%] |.....cceeennnns (VN PO R 565,893 |..... (2,193,683)] ...cuvunnnn |oennn (2,193,683))..... (4,891,327 )[.....cuuunnnnn fernnnnnnnniiiiinns e [ 3,042,875 .......... 0001 ...........

THE TORONTO-
DOMINION BANK /

MORGAN
Interest Rate Swap STANLEY/CLEARED
162733 oo Portfolio Hedge ....... | .eeevvrnnnnnns Interest ... | THROUGH CME ........ OR7GPTSO7KV3UQIZQ078 . 12/21/2022 |. 12/23/2042 |...evvvevvaeans |oenee 240,000,000 |. SOFR [ 3.276%] |.......eeeennnn. (V1) ECTTRURRU R 743,283 |..... (3,472,866)] ........... [..... (3,472,866)|.....(8,770,069).....cceeeunrrrnns ferrereanniiiiins [ [ 5,331,566 | .......... 0001 ..ovvvnnnes

JPMORGAN CHASE
BANK, N.A. / MORGAN
Interest Rate Swap STANLEY/CLEARED
7162734 .o Portfolio Hedge ....... [ .eecererninns Interest ... | THROUGH CNE ........ OR7GPTSO7KV3UQIZA078 [ 12/21/2022 |. 12/23/2023 |................ .. 1,625,000,000 [.4.7705% [SOFR] |................ (V) FOUTRRU S 1,038,760 |..... (1,541,265)] ..cennnnnnn |onnnn (1,541,265)f......... ST V2 RO RPN R SR 6,989,389 | .......... 0001 ..evvvenies
THE TORONTO-
DOMINION BANK /

MORGAN
Interest Rate Swap STANLEY/CLEARED
/162735 ... Portfolio Hedge ....... .| Interest .... [THROUGH CME ........ OR7GPTSO7KV3UQJZQ078  |. 12/21/2022 |. 12/23/2032 |.... P 400,000,000 |SOFR [ 3.3545%] |...eeeerreueenn O feueeeiiiiiices s 1,160,305 |..... (4,516,413)[ ...cccvnees fennes (4,516,413)[... (10,083,394).....ccoeumeeena fermeeeiiiiiiies oo [t 6,241,795 .|0001 ...
JPMORGAN CHASE
BANK, N.A. / MORGAN
Interest Rate Swap STANLEY/CLEARED
/162736 ... .. |Portfolio Hedge ....... .. .. | Interest .... | THROUGH CE ........ OR7GPTSO7KV3UQJZQ078 |. 12/21/2022 |. 12/23/2032 |.... et 190,000,000 |. SOFR [ 3.354%] |.. ...0 .551,382 ... (2,137,435)[ . (2,137,435)|...... (4,765,908)|. N 2,964,852 | .
1119999999. Subtotal - Swaps - Hedging Other - Interest Rate (402,000 0 (3,508,645)  (94,027,281) XXX (94,027,281 (24,229,525), 0 0 0 52,317,983 | XXX XXX
Currency Swap /154919 WELLS FARGO BANK,
ASSET HEDGE ............ Schedule D .. |Currency..... NAL s KB1H1DSPRFMYMCUFXTO9  [. 08/04/2022 |. 08/20/2027 |......evvveeees |onnne 22,972,500 [5.214% [ 3.33%] |-.evvvreerieiinns foreeeeieeiiiees [ 98,405 |....... (568,429)] ..eeveeennn fouenns (568,429)....... (246,601)|........... 1,617 [ e [ 240,664 | .......... 0002 ............
WELLS FARGO BANK,
ASSET HEDGE ............ Schedule D .. |Currency..... NAL s KB1H1DSPRFMYMCUFXTO9  [. 09/09/2022 |. 09/20/2032 |......eevvveees |onnne 19,669,000 [.6.78% [ 6.66%] |-...vvveeeeeeuens fonnreeeeeeiiins o (10,306)|.....(1,388,705)[ .......cous fonnes (1,388,705)|....... (497,781)).ccceees 228 |eeeeciieeeeee e oo 302,641 | .......... 0002 ............
ROYAL BANK OF
ASSET HEDGE ............ Schedule D .. |Currency..... CANADA ......eceeenne ES7IP3USRHIGC71XBU1T  [. 10/13/2022 |. 10/30/2027 |....evvvveeeeas |oennne 21,802,500 [7.672% [ 6.04%] [oeeoeeeeeenaern [oeeeeiiiieeeee foeees 53,719 |..... (2,364,920 ....cuvves fonee (2,364,920)f....... (162,409).......... 17,333 | o fes 233,551 ..o 0002 ............
....... 7.7987% [
ASSET HEDGE ............ Schedule D .. |Currency..... CITIBANK N.A. ..... E570DZWZ7FF32TWEFA76 |. 10/20/2022 |. 10/19/2027 |....eeevveerics |oennns 4,895,000 6.408%]  [eeeeeeeiiiiiees e e 18,362 |.vvveeeeees o 18,362 |.......... 40,893 ..o [eeeeeeieeeeeee [ s 52,207 | evveennn 0002 ............
ROYAL BANK OF (|| e 6.2485% [
ASSET HEDGE ... . | Schedule D .. | Currency..... CANADA ... ... ESTIP3U3RHIGC71XBU11 . 10/25/2022 |.01/31/2030 |.... JUUR 27,528,000 [6.22%] .. .. (14,688)|
WELLS FARGO BANK, (| e 9.495% [
ASSET HEDGE ............ Schedule D .. |Currency..... NAL s KB1HIDSPRFMYMCUFXTO9  [. 10/26/2022 |. 05/02/2025 |.....eevvveaeees foeennne 5,785,0009.2279%]  feeeeiiiiiiiins e e (1,282)]....... (402,975)[..ceeevunn feunnens (402,975)..cces (138,701 feeee e e e 41,816 | 0002 ............
JPMORGAN CHASE
ASSET HEDGE ............ Schedule D .. |Currency..... BANK, N.A. ......... THBGLXDRUGQFUS7RNES7 [ 10/27/2022 |. 11/09/2037 |...eeeveeeaaeas e 18,528,000 [6.282% [ 6.07%] |-..evveeereeeenns forrreeeeeeiiiees [ (3,940)...... (1,342,529)] ..o |onne (1,342,529)........ (409,320)........... 8,982 |- [oreeeee e o 354,008 | .......... 0002 ............
WELLS FARGO BANK,
ASSET HEDGE ............ Schedule D .. |Currency..... NAL s KB1H1DSPRFMYMCUFXTO9  [. 11/07/2022 |. 01/31/2030 |.....eevvveeeens |onnnne 20,000,000 6.691% [ 5.01%] [-eeeeeeeeeeennns forneeeiiiiiis [ 48,005 |..... (1,077,207)| v |onnee (1,077,207)|.....(1,623,415)|........... 2,783 | o o 261,343 | .......... 0002 ............
MORGAN STANLEY
ASSET HEDGE ............ Schedule D .. |Currency..... CAPITAL SERVICES .. 17331LVCZKQKXST7XV54 [ 12/02/2022 |. 06/27/2030 |.....eevvvveees |onnnne 18,445,000 6.418% [ 5.08%] [ceeeeereeeeenines oo o e 450,537 | .eveeeeees e 450,537 |.......... 61,580 [ [ e 248,152 | ..oonne 0002 ............
JPMORGAN CHASE (| e 6.6425% [
ASSET HEDGE ............ Schedule D .. |Currency..... BANK, N.A. ......... THBGLXDRUGQFUS7RNES7 . 12/21/2022 |. 01/04/2032 |.....eevveeeees |onnnne 21,180,000 [5.478%]  feeeeeeeeeieees foeee e 55,887 |....... (386,919)] ..evvveeees |oneee (386,919)|....... (366,003)|........... 3,695 [.eeeeeiiiieee [ [ 313,435 | ... 0002 ............

JPMORGAN CHASE
ASSET HEDGE ............ Schedule D .. [Currency..... BANK, N.A. ......... 7HBGLXDRUGQFUS7RNES7 _|. 03/28/2023 |. 08/23/2029 |........eeeee... |...... 17,262,000..6.13% [ 6.2%] |..ovvveeeeeeenes oo o o 1,738 e [ 77,734 |.......... TTT8 e [ e e 218,349 ) .......... 0002 ............
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STATEMENT AS OF MARCH 31, 2023 OF THE MassMutual Ascend Life Insurance Company

SCHEDULE DB - PART A - SECTION 1

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

1 2 3 4 5 6 7 8 9 10 11 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative
Prior Current
Description Year(s) | Year Initial
of Item(s) Strike Initial Cost Cost of Credit Hedge
Hedged, Price, of Un- Un- Total Current [ Adjustment Quality |Effectiveness|
Used for Type(s) Date of Rate or discounted | discounted Book/ Unrealized | Foreign Year's to Carrying of at Inception
Income Schedule/ of Maturity | Number Index Premium Premium Current Adjusted Valuation | Exchange (Amorti- Value of Refer- and at
Generation Exhibit Risk(s) Exchange, Counterparty Trade or of Notional Received | (Received) | (Received) Year Carrying Increase/ | Change in zation)/ Hedged Potential ence | Quarter-end
Description or Replicated Identifier (a) or Central Clearinghouse Date  |Expiration| Contracts Amount (Paid) Paid Paid Income Value Code | Fair Value | (Decrease) | B./A.C.V. | Accretion Item Exposure | Entity (b)
Currency Swap /166906 JPMORGAN CHASE vevenr 6.2675% [
........................... ASSET HEDGE ............ |Schedule D .. [Currency..... |BANK, N.A. ......... 7HBGLXDRUGQFUS7RNE97 [. 03/28/2023 |.08/23/2031 |...........eeev. |...... 11,097,000 (6.26%] eereeneernnnees [ e 88,717 [ 86,717 BB, 7T [ [ [ [ 160,907 | Ll 0002
Currency Swap /166959
ASSET HEDGE ... . | Schedule D .. |Currency..... CITIBANK N.A. ..... ES70DZWZ7FF32TWEFA76 |. 03/30/2023 |. 06/29/2030 |.... P 24,760,000 [6.055% [ 6.11%] |.. 333,342
Currency Swap JPMORGAN CHASE
........................... ASSET HEDGE ............ |Schedule D .. [Currency..... |BANK, N.A. ......... 7HBGLXDRUGQFUS7RNEQ7 |. 03/31/2023 |.06/30/2028 |..............o. |...... 27,175,000 6.839% [ 5.62%] [....cevvvurvivvnns fovnnnnriinnnnnnnns fovvevnnnnnnninnns foonenee. (40,100)] . eeeeennn oeeentt (40,100))..ee. (40,900 . .eiiveeennnnnns Jovvvnnnnnniiinnens foovnivinnnnnnnnnns Jonenn . 311,820 | Lenll 010002 Lo
1139999999. Subtotal - Swaps - Hedging Other - Foreign Exchange 0 0 225,799 (9,045,818) XXX (9,045,818 (5,225,554) 40,805 0 0 3,431,546 | XXX XXX
1169999999. Subtotal - Swaps - Hedging Other (402,000 0 (3,282,846) (103,073,098) XXX (103,073,098 (29,455,079) 40,805 0 0 55,749,529 [ XXX XXX
1229999999. Subtotal - Swaps - Replication 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
1289999999. Subtotal - Swaps - Income Generation 0 0 0 0] XXX 0 0 0 0 0 0] XXX XXX
1349999999. Subtotal - Swaps - Other 0 0 0 0] XXX 0 0 0 0 0 0] XXX XXX
1359999999. Total Swaps - Interest Rate (402,000 0 (3,508,645 (94,027,281)] XXX (94,027,281 (24,229,525), 0 0 0 52,317,983 | XXX XXX
1369999999. Total Swaps - Credit Default 0 0 0 0] XXX 0 0 0 0 0 0] XXX XXX
1379999999. Total Swaps - Foreign Exchange 0 0 225,799 (9,045,818) XXX (9,045,818 (5,225,554) 40,805 0 0 3,431,546 | XXX XXX
1389999999. Total Swaps - Total Return 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
1399999999. Total Swaps - Other 0 0 0 0] XXX 0 0 0 0 0 0] XXX XXX
1409999999. Total Swaps (402,000 0 (3,282,846) (103,073,098) XXX (103,073,098 (29,455,079) 40,805 0 0 55,749,529 [ XXX XXX
REC 62567.83 USD PAY [
58050.00] EUR /166630 BANK OF AVERICA,
........................... Asset Hedge ............ |Schedule BA .[Currency..... |N.A. ................. BATYDEBBGKMZOO31MB27 |. 03/24/2023 |. 04/24/2023 |......cevvvuues |oevennnnnn. 62,568 |...... 1.07782653 |....covveneeeeenn foeeeeemmnnees Jeemmmneeeeeemnen feoeeeeeene (573)] e [t (B73)] e (BTB)feeeeeeiieeeee e oo et 83 e ]0002
REC 140371.75 USD PAY
[ 116000.00] GBP CANADIAN IMPERIAL
/165354 ....iiiiiiiinnns Asset Hedge ............ Schedule BA . |Currency..... BANK OF COMMERCE .. 21GI19DL770XOHC3ZE78 |. 02/22/2023 |. 05/24/2023 |.......eeevvvvvn founnnnnnns 140,372{...... 1.21010129 [ Jerneiiies [ feeeeees (2,851)] ceveeeens o (2,851).......... (2551 R ERRUUURR (R RN 1) . 0002 ..ovvennnnns
REC 239970.54 USD PAY
[ 199000.00] GBP BANK OF AMERICA,
/165519 ..ot Asset Hedge ............ Schedule D .. |Currency..... NA e BATYDEBBGKMZO031MB27  |. 02/23/2023 |. 05/25/2023 |...eveeeeeeennn foeeeeeenne 239,971|...... 120588211 [ eeeeeeeeeeee [ [oeeeeeee e feeeeeeees (6,395)] cevvenneens o (6,395)]-.cuennnns (6,395)]-c e eeeeeeeneee Joeemmmeeeeeeenes feeeeeeeeeeeees e 465| .......... 0002 .evvvennnnns
REC 600000.00 GBP PAY
[ 725323.20] USD CANADIAN IMPERIAL
/166196 ... Asset Hedge ............ Schedule BA .|Currency..... BANK OF COMMERCE .. 21GI19DL770XOHC3ZE78 |. 03/16/2023 |. 06/16/2023 |........evvvvvn founnnnnnns 725,323)...... 1.20887200 [..ovvvvveeniiees fernenieeiiiines [oervviiiineciens foeneeneens 15,741 [ | 15,741 |.......... T T R AR RN R 1,662 ... 0002 ..ovvennnnns
REC 661842.26 USD PAY
[ 612000.00] EUR JPMORGAN CHASE
/164346 ......coonnnennns Asset Hedge ............ Schedule D .. |Currency..... BANK, N.A. ......... 7HBGLXDRUGQFUSRNES7  |. 02/06/2023 |. 05/09/2023 |..eveeeveevennn foeeeeennne 661,842(...... 108144160 [...oeevenneeeeen [ [oeeeeeeee e feeeeeeeees [T (1)) P (3,830)f.......... (3,830)[--- e eeeememnnes Joeemmmmeeeeemnnn feeeeeeeeeeneeees s 1,08 oo 0002 .evvvennnnns
REC 743502.00 USD PAY
[ 600000.00] GBP CANADIAN IMPERIAL
/166964 ..........eennenn Asset Hedge ............ Schedule BA . |Currency..... BANK OF COMMERCE .. 21GI19DL770XOHC3ZE78 |. 03/31/2023 |. 06/16/2023 |.......eevvvvvvn founnnnnnns 743,502 |...... LIVISR V(000 R AU AR RN 2,289 | | 2,240 [ 2,289 | e i [ 1,704
REC 804000.00 EUR PAY
[ 857822.98] USD ROYAL BANK OF
/166170 ooeveeinee Asset Hedge ............ Schedule BA .|Currency..... CANADA ...eeieiinees ES7IP3USRHIGC71XBUT1 | 03/16/2023 |. 06/16/2023 |...eeeeeveevennn foeeeeeenne 857,823(...... 1.06694400 ....evvveeeeeeeen Joeneeeeeeeenees [oeeeemeeeeeeeeen feeeeeeeees 17,635 [ e 17,635 |.......... 17,635 [ eeeeeeeeeeeen [ foeeeeeeeeeeeeene [ 1,96 ... 0002 .evvvennnnns
REC 877742.88 USD PAY
[ 804000.00] EUR MORGAN STANLEY
/166982 ........eeuunnnnn Asset Hedge ............ Schedule BA .|Currency..... CAPITAL SERVICES .. [17331LVCZKQKX5T7XV54 |. 03/31/2023 |.06/16/2023 |.......eevvvvvvn founnnnnnns 877,743[...... 109172000 [..ovvvvveeninnes Jeerieeiiiiins [ o 1163 | | 1,163 |........... I 12 PR (U R RN 2,011 et 0002 ..ovvennnnns
REC 1087830.54 USD PAY
[ 890000.00] GBP WELLS FARGO BANK,
/163165 ....ceeriennnnes Asset Hedge ............ Schedule D .. |Currency..... NA e KB1H1DSPRFMYMCUFXTO9  |. 01/09/2023 |. 04/11/2023 |...eeveeveeennn feenes 1,087,831|...... 1.22228151 |oeeeeeeeeeeeiees foeeeemeeeeceeen [ e (10,310) vevveeees o (10,310)........ (10,310)[ e eeeee Jeeme e eeemnes foeeeemeeee e [ 942 ... 0002 .evvvennnnns
REC 3542374.12 USD PAY
[ 3236000.00] EUR JPMORGAN CHASE
/164154 .... Asset Hedge ... . | Schedule D .. |Currency..... BANK, N.A. ..., 7HBGLXDRUGQFUSRNES7  |. 01/30/2023 |. 05/02/2023 |.... PR PO 3,542,374]...... 1.09467680 |.. 23,751 | .. 2875 | e e [ 5,314 0002
REC 5598495.
[ 4646000.00] GBP ROYAL BANK OF
/163028 .......ceuunnnnnn Asset Hedge ............ Schedule D .. |Currency..... CANADA ...eeiviiees ES7IP3USRHIGC71XBUT1  |. 01/03/2023 |. 04/05/2023 |...evevuvveeenn feaees 5,598,4%|...... 1.20501400 [-.oeveeeeeeeeen Joeneeeeeeenees foeeeeeeeeeeeeeeen fens [QE7R:T)) I I (132,849)|....... (132,849)]. .o o e [ 2,79 oo 0002 .evvvennnnns
REC 9676044.59 USD PAY
[ 8950000.00] EUR CANADIAN IMPERIAL
/166319 .....iiiiinnnnnns Asset Hedge ............ Schedule D .. | Currency..... BANK OF COMMERCE .. 21GI19DL770XOHC3ZE78 |. 03/21/2023 |. 06/06/2023 |.......oevvvvenn fonnnind 9,676,045(...... 1.08112230 [...oovvveeeinnins v fooniiiiiis o (64,156).eeeneeeeen [ooninnns (64,156)|......... (64,156)]...covvvvnnniiins o foovviiiiiniiiins oo 20,56 .......... 0002 ..oevvnnnnns




STATEMENT AS OF MARCH 31, 2023 OF THE MassMutual Ascend Life Insurance Company

SCHEDULE DB - PART A - SECTION 1

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

96903

1 2 3 4 5 6 7 8 9 10 11 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative
Prior Current
Description Year(s) | Year Initial
of Item(s) Strike Initial Cost Cost of Credit Hedge
Hedged, Price, of Un- Un- Total Current [ Adjustment Quality |Effectiveness|
Used for Type(s) Date of Rate or discounted | discounted Book/ Unrealized | Foreign Year's to Carrying of at Inception
Income Schedule/ of Maturity | Number Index Premium Premium Current Adjusted Valuation | Exchange (Amorti- Value of Refer- and at
Generation Exhibit Risk(s) Exchange, Counterparty Trade or of Notional Received | (Received) | (Received) Year Carrying Increase/ | Change in zation)/ Hedged Potential ence | Quarter-end
Description or Replicated Identifier (a) or Central Clearinghouse Date | Expiration| Contracts Amount (Paid) Paid Paid Income Value Code | Fair Value | (Decrease) | B./A.C.V. | Accretion ltem Exposure | Entity (b)

REC 10143385.40 USD

PAY [ 9345000.00] EUR

/166868 ................. Asset Hedge ............ Schedule D .. |Currency..... CITIBANK N.A. ..... ES70DZWZ7FF32TWEFA76 |. 03/28/2023 |. 04/14/2023 |........cevvveen feunnnn 10, 143,385(...... 108543450 |..eeeeeeennis foeeeemmnieeeeeenn [ feeeeenens (14,997)] .eevvvee foneens (14,997)f......... (14,997 Joeeemmeeeeeeee [ s 10,143 .......... 0002 .evvvennnnns

REC 13697776.01 USD

PAY [ 11291000.00] GBP| CANADIAN IMPERIAL

/165343 ... Asset Hedge ............ Schedule D .. |Currency..... BANK OF COMMERCE .. 21GI19DL770XOHC3ZE78 |. 02/22/2023 |. 05/25/2023 |.......evvvvven founnnn 13,697,776 |...... 1.21315880 [..oevvvveeeiiees Jevnnieicciines [ [ (243,443) .eveeeeens | (243,443)\......... [ZZXIR7K)) R RN RN AR 26,56 | .......... 0002 ..ovvennnnns

REC 20211000.00 EUR

PAY [ 21674310.76] USD| CANADIAN IMPERIAL

/164725 ..o Asset Hedge ............ Schedule D .. |Currency..... BANK OF COMMERCE .. 21GI19DL770XOHC3ZE78 |. 02/10/2023 |. 05/10/2023 |......eeeeveeen feunnnn 21,674,311 |...... 107240170 [ e foeeeee s 287,299 | .oeeinii [ 287,299 |......... 287,299 |.eeeeeeeeeeen o e [ 35,943 .......... 0002 .evvvennnnns

REC 20236000.00 EUR

PAY [ 21810360.80] USD| WELLS FARGO BANK,

7166473 .ooevnenn Asset Hedge ............ Schedule BA . |Currency..... NA KB1H1DSPRFMYMCUFXTO9  |. 03/21/2023 |. 04/24/2023 |........ccevvven founnns 21,810,361 ]...... 1.07780000 |..evvveneevennnnn foorviiviiiiiiiis e e 181,597 [.eeeeeeeen o 181,597 |......... JECHIIC N R FORRRUUURRR RN RN 28,852 .......... 0002 ..ovvennnnns

REC 25630044.84 USD

PAY [ 23032031.67] EUR WELLS FARGO BANK,

/166475 ..o Asset Hedge ............ Schedule BA .|Currency..... NA e KB1H1DSPRFMYMCUFXTO9  |. 03/21/2023 |. 03/27/2026 |......eveeeeeen feunnnn 25,630,045 |...... 1.11280000 [+evvveeeeeeemennn foreeeeeneeeeees [ oo (72,573)] cevvvnene foeens (72,573)......... (72,573)]-eeeeeeeeemenes foeeeemmeeeeeeeen [ e 21,592 | .o 0002 .eovvennnnns

REC 25831449.17 USD

PAY [ 24080000.00] EUR| BANK OF AMERICA,

7164512 Lo Asset Hedge ............ Schedule D .. |Currency..... NA BATYDEB6GKMZ0031MB27  |. 02/07/2023 |. 05/10/2023 |......evvnvvvvnn feunnns 25,831,449 |...... 1.07273460 [..oevevveeeeiis Jevnneeeceiines foeeveeiinneeeens fos (383,832)] ..cevvvnnnn [eunnnnn (383,832)....... (383,832)]..cvvvneeniinnnnn forreiiniiis e e 2,837 oo 0002 ..ovvennnnns

REC 38394929.73 USD

PAY [ 35335000.00] EUR BANK OF AMERICA,

/163588 ... .. | Asset Hedge .... .. | Schedule D .. [Currency..... NA s BATYDEB6GKMZ0031MB27 ). 01/12/2023 |. 04/14/2023 |.. P PP 38,394,930]...... 1.08659770 |.. .. (18,506)] .. (18,508)........ (18,506)[--.eeeeeennnnnnes .. . .38,3%5 | i 0002 .oevvennnnns
1439999999. Subtotal - Forwards - Hedging Other 0 0 0 (424,881) XXX (424,881 (424,881) 0 0 0 443,130 [ XXX XXX
1479999999. Subtotal - Forwards 0 0 0 (424,881) XXX (424,881 (424,881) 0 0 0 443,130 [ XXX XXX
1509999999. Subtotal - SSAP No. 108 Adjustments 0 0 0 0| XXX 0 0 0 0 0 0] XXX XXX
1689999999. Subtotal - Hedging Effective Excluding Variable Annuity Guarantees Under SSAP No.108 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
1699999999. Subtotal - Hedging Effective Variable Annuity Guarantees Under SSAP No.108 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
1709999999. Subtotal - Hedging Other 386,422,936 130,651,966 [ (110,857,775 154,365,355 | XXX 410,841,567 (29,879,960) 40,805 (107,459,442) 0 56,192,659 | XXX XXX
1719999999. Subtotal - Replication 0 0 0 0] XXX 0 0 0 0 0 0] XXX XXX
1729999999. Subtotal - Income Generation 0 0 0 0] XXX 0 0 0 0 0 0] XXX XXX
1739999999. Subtotal - Other 0 0 0 0| XXX 0 0 0 0 0 0] XXX XXX
1749999999. Subtotal - Adjustments for SSAP No. 108 Derivatives 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
1759999999 - Totals 386,422,936 130,651,966 [ (110,857,775 154,365,355 | XXX 410,841,567 (29,879,960) 40,805] (107,459,442) 0 56,192,659 | XXX XXX

(@ [ Code ] Description of Hedged Risk(s) |
[ [

() | Code [ Financial or Economic Impact of the Hedge at the End of the Reporting Period |
[ [




STATEMENT AS OF MARCH 31, 2023 OF THE MassMutual Ascend Life Insurance Company

Schedule DB - Part B - Section 1 - Futures Contracts Open

NONE

Schedule DB - Part B - Section 1B - Brokers with whom cash deposits have been made

NONE

EO7
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STATEMENT AS OF MARCH 31, 2023 OF THE MassMutual Ascend Life Insurance Company

SCHEDULE DB - PART D - SECTION 1

Counterparty Exposure for Derivative Instruments Open as of Current Statement Date

1 2 3 Counterparty Offset Book/Adjusted Carrying Value Fair Value 12 13
Credit 4 5 6 7 8 9 10 11
Master Support Fair Value of Present Value Contracts With Contracts With
Description of Exchange, Agreement Annex Acceptable of Financing Book/Adjusted Book/Adjusted Exposure Net of Contracts With Contracts With Exposure Potential Off-Balance
Counterparty or Central Clearinghouse (Y orN) (Y orN) Collateral Premium Carrying Value >0 | Carrying Value <0 Collateral Fair Value >0 Fair Value <0 Net of Collateral Exposure Sheet Exposure
ed Derivatives XXX XXX XXX 0 0

0199999999 - Aggregate Sum of Exchange Trad
Bank Of America NA ...
Barclays Bank PLC ..
BNP Paribas London ....

Canadian Imperial Bank of Commerce .
Citibank N.A. ...ooociiienenne
Credit Suisse International .
Goldman Sachs International .
JPMorgan Chase Bank, N.A. ....
Morgan Stanley & Co International PLC
Morgan Stanley Capital Services
MORGAN STANLEYCBO .....
Royal Bank of Canada .
Societe Generale .

BATYDEB6GKMZO031MB27 . |....

G5GSEF7VJP5170UK5573 .
ROMUWSFPUBMPROBKSP83 .

. 21GI19DL770X0HC3ZET8 .
ES70DZWZ7FF32TWEFATE . |....
E5BDKGMJYYYJLNBC3868 . |.

W22LROWP2 [HZNBB6KS28 .
THBGLXDRUGQFUS7RNEY7 .

. 4PQUHN3JPFGFNF3BBES3 . |.
17331LVCZKQKX5T7XV54 . |.

4PQUHN3JPFGFNF3BB653 .

. ES7IP3USRHIGC71XBU11 .
. 02RNE8|IBXPROTD8PU4T .

SRS ERSSSSERSSsSs=

. 33,210,000 |....
. 92,520,000 |
. 42,370,000 |.

21,330,000 |.
26,810,000 |.
29,915,000 |.

17,230,000 |.
25,320,000 |.

.. 36,078,679

.... 305,289
. 115,230,544

.117,808,517 |..
50,132,559 |..

22,579,525 |..
27,716,134 |..
35,883,734 |..
....451,700 |..
.291,974,709 |..
24,559,546 |..
. 8,783,780 |..

.. (24,527,022))....
(80,548,519)|.
(32,372,201)|.
....(310,450)]....
(83,112,506)|....

(15,251.499)|.
. (7.962,661).
(27.331.618) .

(225.332,746)|.
(20.315.410)].
. (6.285,731).

.. 19,212,205
85,840,277
22,909,058

15,732,530
32,222,059
31,138,880
.... 451,700
. 162,831,085
..8,920,795
..2,902,078

.0
.5,412,059
.1,223,880
... 71,700
162,831, 09

.0
.0
,858

.. 81,780

86,63
305602

1,364,530

HEE < :
HE - I
coococoBoocococonNooolo

UBS AG ........... BFMBT61CT2L1CEMIKS0 . |. . 13,960,000 |. 13,928,903 |.. . (3,318,543)[. . 15,101,858 ,
Wells Fargo Bank, N.A. .... ._KB1H1DSPRFMYMCUFXTO9 . . 40,530,000 |.... .. 78,051,115 .. (48,423,193)|.... 0. .. 42,367,475 PP PP 1,837,475 |... 1,097,850
0299999999. Total NAIC 1 Designation 402,890,867 823,484,734 (575,092,099) 66,713,663 504,874,009 (5,161) 178,446, 198 3,874,676 5
0899999999. Aggregate Sum of Central Clearinghouses (Excludin 102,077 (94,129,358) 0 (94,027,281) 0 52,317,983

g Exchange Traded)

(669,221, 456)

66,713,663

504,874,009

178,446,198

56, 192,659

331,635

0999999999 - Gross Totals 402,890,867 823,586,811 (94,032,441)
1. Offset per SSAP No. 64
2. Net after right of offset per SSAP No. 64 823,586,811 (669,221,456)




603

Collateral Pledged by Reporting Entity

STATEMENT AS OF MARCH 31, 2023 OF THE MassMutual Ascend Life Insurance Company

SCHEDULE DB - PART D - SECTION 2

Collateral for Derivative Instruments Open as of Current Statement Date

Morgan Stanley & Co. LLC CME ...eeenneeeiieee et e et e e e e e e e e e e e e e een

Morgan Stanley & Co. LLC ..

9R7GPTSO7KV3UQJZQ078 ..

Cash ..

Cash Col lateral ...

. 71,668,204 |...

.. 71,668,204

1 2 3 4 5 6 7 8 9
Book/Adjusted Type of
Exchange, Counterparty CusIpP Carrying Maturity Margin
or Central Clearinghouse Type of Asset Pledged Identification Description Fair Value Par Value Value Date (I, Vor V)
17331LVCZKQKXET7XV54 .. | CaSh ...eevvvvviiiiiiiiiiiiiiiececcecccccceecce e Cash Collateral .........ueueuiiiiiiiiiiiiiiiiiiiiiiiiee e eeeeneeees [oreeee 88,034,976 |....cooeeiiiiiiiii e 88,034,976 |... I | [

0199999999 - Total 159,703, 180 0 159,703, 180 XXX XXX
Collateral Pledged to Reporting Entity
1 2 3 4 5 6 7 8 9
Book/Adjusted Type of
Exchange, Counterparty CusIpP Carrying Maturity Margin
or Central Clearinghouse Type of Asset Pledged Identification Description Fair Value Par Value Value Date (1, V or IV)
Morgan Stanley Capital Services ..... 17331LVCZKQKX5T7XV54 .. Cash Col lateral 380,000 ... 380,000 .
Morgan Stanley & Co International PLC 4PQUHN3JPFGFNF3BB653 .. Cash Col lateral . 29,915,000 .. 29,915,000

Royal Bank of Canada
Societe Generale .

JPMorgan Chase Bank, N.A.
VWells Fargo Bank NA
Goldman Sachs International .
Bank Of America NA
Barclays Bank Plc ..
BNP Paribas ..
Citibank NA ..

ES7IPSU3RHIGC71XBU11 ..
O2RNE8 IBXPAROTD8PU41 ..
BFMBT61CT2L 1QCEMIKS0 .

. THBGLXDRUGQFUS7RNED7 ..

KB1H1DSPRFMYMCUFXTOO ..
W22LROWP2HZNBB6KS528 ..
BATYDEBBGKMZ0031MB27 .

... G5GSEF7VJPSI70UKS573 ..
. ROMUNSFPUBMPROBKSP83 ..
. E570DZWZ7FF32TWEFATE .

Cash Col lateral ...
Cash Col lateral ...
Cash Col lateral ...
Cash Col lateral ...
Cash Col lateral ...
Cash Col lateral ...
Cash Col lateral ...
Cash Col lateral ...
Cash Col lateral
Cash Collateral ...

. 42,370,000

. 59,315,867 |...

.. 42,370,000
.. 59,315,867 |...

0299999999 - Total

402,890,867

402,890,867




STATEMENT AS OF MARCH 31, 2023 OF THE MassMutual Ascend Life Insurance Company

Schedule DB - Part E - Derivatives Hedging Variable Annuity Guarantees

NONE

Schedule DL - Part 1 - Reinvested Collateral Assets Owned

NONE

Schedule DL - Part 2 - Reinvested Collateral Assets Owned

NONE

E10, E11, E12



STATEMENT AS OF MARCH 31, 2023 OF THE MassMutual Ascend Life Insurance Company

SCHEDULE E - PART 1 - CASH

Month End Depository Balances

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

Bank of New York Mellon ........ New York, NY .o foen o oo e s o 71,022,471 |.......... 66,509,499 |......... 68,911,531 |..
PNC Bank .......cccccevverereieiennns Pittsburgh, PA s fo i oo e [ (113,759,934)|.......... 78,802,937 |...... (110,604,458)|..
Wells Fargo Bank / Norwest

Bank ......coooeieiee e Phoenix, AZ ..oooovieein

.. Columbus, OH ....
Cincinnati, OH
Kansas City, MO

Huntington Bank .
FHLB
State Street Global Services
Morgan Stanley New York, NY

0199998. Deposits in ... depositories that do not
exceed the allowable limit in any one depository (See

instructions) - Open Depositories XXX [ XXX
0199999. Totals - Open Depositories XXX | XXX 230,290 0 (10,558,674) 209,877,308 (7,978,361)
0299998. Deposits in ... depositories that do not

exceed the allowable limit in any one depository (See

instructions) - Suspended Depositories XXX [ XXX
0299999. Totals - Suspended Depositories XXX [ XXX 0 0 0 0 0
0399999. Total Cash on Deposit XXX | XXX 230,290 0 (10,558,674) 209,877,308 (7,978,361)
0499999. Cash in Company's Office XXX [ XXX XXX XXX

0599999. Total - Cash

230,290

(10,558,674)

209,877,308

(7,978,361)

E13




STATEMENT AS OF MARCH 31, 2023 OF THE MassMutual Ascend Life Insurance Company

SCHEDULE E - PART 2 - CASH EQUIVALENTS

Show Investments Owned End of Current Quarter

I4E

1 2 3 4 5 6 7 8 9
Book/Adjusted Amount of Interest Amount Received
CUSIP Description Code Date Acquired Rate of Interest Maturity Date Carrying Value Due and Accrued During Year
0109999999. Total - U.S. Government Bonds 0
0309999999. Total - All Other Government Bonds 0
0509999999. Total - U.S. States, Territories and Possessions Bonds 0
0709999999. Total - U.S. Political Subdivisions Bonds 0
0909999999. Total - U.S. Special Revenues Bonds 0
AMCOR FLEXIBLES NORTH AMERICA INC COMMER . .. 03/28/2023 ..0.000 |.. ..04/20/2023 .. 9,971,751 |...
AMEREN CORP COMMERCIAL PAPER ..... 03/27/2023 .. 0.000 |.. ..04/27/2023 .. .9,961,700
AMERICAN ELECTRIC POWER CO INC COMMERCIA . 03/15/2023 .. 0.000 |.. . 04/18/2023 .. 14,962,364
AMERICAN ELECTRIC POWER CO INC COMMERCIA . 03/14/2023 .. 0.000 |.. ..05/03/2023 .. .9,953,217
AMERICAN HONDA FINANCE CORP COMMERCIAL P . 03/15/2023 .. 0.000 |.. . 05/08/2023 .. . 10,173,607
AON CORP COMMERCIAL PAPER ... 03/13/2023 ... 0.000 |.. . 04/11/2023 .. .7,988,748 |...
AUTOZONE INC COMMERCIAL PAPER ... ... 03/28/2023 ... 0.000 |.. ..04/05/2023 .. 19,988,883 |...
AVANGRID INC COMMERCIAL PAPER ... .. 03/22/2023 ..0.000 |.. ..04/14/2023 .. ..14,969,511 |...

.. 03/22/2023 ..0.000 |..

AVANGRID INC COMMERCIAL PAPER .... . . ..04/19/2023 ..

AVANGRID INC COMMERCIAL PAPER .... ... 03/23/2023 ...0.000 |.. . 05/01/2023 .. .
BECTON DICKINSON AND CO COMMERCIAL PAPER . ... 03/14/2023 ...0.000 |.. ..04/13/2023 .. 19,965,918 |...
BECTON DICKINSON & CO COMMERCIAL PAPER ... ... 03/28/2023 ...0.000 |.. ..04/25/2023 .. .2,491,413 |...
BERKSHIRE HATHAWAY ENERGY CO COMMERCIAL .. .. 03/27/2023 ..0.000 |.. . 04/17/2023 .. 19,953,744 |...
CAMPBELL SOUP CO COMMERCIAL PAPER .. 03/28/2023 .. 0.000 |.. . 04/10/2023 .. .4,993,747
CAMPBELL SOUP CO COMMERCIAL PAPER .. 03/28/2023 .. 0.000 |.. ..04/13/2023 .. .7,886,828
CENTERPOINT ENERGY INC COMMERCIAL PAPER 03/17/2023 .. 0.000 |.. ..05/03/2023 .. .7,460,570
COMMONWEALTH EDISON CO COMMERCIAL PAPER .. ... 03/27/2023 ...0.000 |.. . 04/10/2023 ..

DOLLAR GENERAL CORP COMMERCIAL PAPER .. 03/15/2023 ..0.000 |.. ..04/13/2023 ..

..0.000 |..

.. 03/21/2023 .
..0.000 |..

DOMINION ENERGY SOUTH CAROLINA INC COMME .... .
.. 03/28/2023

DOVER CORP COMMERCIAL PAPER . . .
DUKE ENERGY CORP FIXED COUPON O MATURIT ... ... 03/17/2023 ...0.000 |.. 7,957,732 |...
ERAC USA FINANCE LLC COMMERCIAL PAPER .. ... 03/15/2023 ...0.000 |.. ..21,962,141 |...
ENBRIDGE US INC COMMERCIAL PAPER .. 03/23/2023 ..0.000 |.. ..34,934,575 |...

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

.. 03/23/2023
03/15/2023 ..
03/27/2023 ..
03/23/2023 ..
... 03/22/2023
... 02/24/2023
... 03/22/2023
... 03/31/2023
... 03/24/2023
... 03/27/2023
... 03/23/2023

.. 03/21/2023

ENBRIDGE US INC COMMERCIAL PAPER
EQUIFAX INC FIXED COUPON O MATURITY 201 .
EVERGY KANSAS CENTRAL INC COMMERCIAL PAP .
FIDELITY NATIONAL INFORMATION SERVICES | .
FISERV INC COMMERCIAL PAPER
HP INC COMMERCIAL PAPER
KELLOGG CO COMMERCIAL PAPER
KELLOGG CO COMMERCIAL PAPER
KEURIG DR PEPPER INC COMMERCIAL PAPER ..
LEGGETT & PLATT INC COMMERCIAL PAPER ...
LEGGETT & PLATT INC COMMERCIAL PAPER ...

..04/14/2023 ..
..04/25/2023 .
..04/14/2023 ..

. 04/06/2023 ..
..04/14/2023 ..
..04/04/2023 ..
..04/03/2023 ..
. 04/06/2023 .......... .
..04/05/2023 .......... 14,990,734 |...

0 0O 0O 0O 0000000000000 O0O0O0O0O0O0DO0OO0OO0DO0O0DO0OO0O0DO0OOODO0OO0OODO0OODOOOO0 OO0 O OO O o o|ofloo|lo|lo

LOWE'S COS INC COMMERCIAL PAPER

LYONDELLBASELL INVESTMENT LLC COMMERCIAL . 03/27/2023 .. 0.000 |.. ..04/25/2023 .9,967, 111
MCCORMICK & CO INC/MD COMMERCIAL PAPER . 03/21/2023 .. 0.000 |.. ..04/05/2023 .. 19,987,536
MCCORMICK & CO INC/MD COMMERCIAL PAPER . 03/24/2023 .. 0.000 |.. . 04/06/2023 .. 32,976,598
MERCEDES-BENZ FINANCE NORTH AMERICA LLC 03/24/2023 .. 0.000 |.. ..04/21/2023 .. 29,910,988
MERCEDES-BENZ FINANCE NORTH AMERICA LLC .. 03/22/2023 .. 0.000 |.. ..05/04/2023 .. 14,924,271
MONDELEZ INTERNATIONAL INC COMMERCIAL PA ... ... 03/20/2023 ...0.000 |.. ..04/13/2023 .. 24,953,664 |...
MOSAIC CO/THE COMMERCIAL PAPER ... 03/15/2023 ...0.000 |.. ..04/14/2023 .. 24,950,218 |...
NASDAQ INC COMMERCIAL PAPER .... ... 03/27/2023 ...0.000 |.. . 05/10/2023 .. 1,491,465 |...
ORACLE CORP COMMERCIAL PAPER ... 03/24/2023 ...0.000 |.. ..04/21/2023 .. 49,858,173 ...
ORACLE CORP COMMERCIAL PAPER ... 03/20/2023 ...0.000 |.. ..05/02/2023 .. .9,952,127 |...
PENSKE TRUCK LEASING CO LP COMMERCIAL PA ... ... 03/28/2023 ..0.000 |.. . 04/18/2023 .. ..16,967,830 |...
RELX INC COMMERCIAL PAPER ......... 03/23/2023 .. 0.000 |.. . 04/06/2023 .. 24,981,051
SEMPRA ENERGY COMMERCIAL PAPER .. 03/24/2023 .. 0.000 |.. . 05/01/2023 .. 9,956,199
SHERWIN-WILLIAMS CO/THE COMMERCIAL PAPER . 03/27/2023 .. 0.000 |.. . 04/18/2023 .. . 15,860,778
SOUTHERN POWER CO COMMERCIAL PAPER ... 03/27/2023 .. 0.000 |.. ..04/03/2023 .. 13,995,758
STANLEY BLACK & DECKER INC COMMERCIAL PA . .. 03/27/2023 ..0.000 |.. ..04/25/2023 .. .. 14,947,462 |...
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STATEMENT AS OF MARCH 31, 2023 OF THE MassMutual Ascend Life Insurance Company

SCHEDULE E - PART 2 - CASH EQUIVALENTS

Show Investments Owned End of Current Quarter

1 2 3 4 5 6 7 8 9
Book/Adjusted Amount of Interest Amount Received
CUsIP Description Code Date Acquired Rate of Interest Maturity Date Carrying Value Due and Accrued During Year
...................... STANLEY BLACK & DECKER INC COMMERCIAL PA ....eeeeiieeiii s nssnnnnnnnnnnnn | seeeeeeeees [eneeennnn. 03/24/2023 04/26/2023 .......... ... 11,056,199 0
TAMPA ELECTRIC CO COMMERCIAL PAPER ... ... 03/23/2023 . 04/10/2023 .. ..16,976,337 |...
TYSON FOODS INC COMMERCIAL PAPER ... 03/21/2023 ..04/04/2023 .. ..19,990,483 |...
UNITEDHEALTH GROUP INC COMMERCIAL PAPER ... 03/23/2023 . 06/01/2023 . ..23,532,3% |...
VERIZON COMMUNICATIONS INC COMMERCIAL PA ... .. 03/31/2023 ..04/03/2023 .. ..34,900,432 |...

VOLVO TREASURY NORTH AMERICA LP COMMERCI .
WISCONSIN GAS LLC COMMERCIAL PAPER
XCEL ENERGY INC COMMERCIAL PAPER ...

.. 03/21/2023
03/27/2023 ..
03/15/2023 ..

..04/21/2023 ..
..04/03/2023 ..
..04/14/2023 ..

.9,997,220
. 19,960, 180

10,965,719 |...

L0

0.

L0

0.

L0

.0

L0

ROGERS COMMUNICATIONS INC COMMERCIAL PAP . 03/06/2023 .. . 04/06/2023 .. 9,992,752 .0

ROGERS COMMUNICATIONS INC COMMERCIAL PAP ... ... 03/09/2023 . 05/11/2023 .. 14,908,024 |... L0

SUNCOR ENERGY INC COMMERCIAL PAPER ... ... 0171172023 . 04/11/2023 .. 9,985,673 |... 0.

SUNCOR ENERGY INC COMMERCIAL PAPER ... ... 03/23/2023 37,092,514 |... L0

THOMSON REUTERS CORP COMMERCIAL PAPER ... 03/14/2023 ..14,976,338 |... 0.

DAIMLER TRUCK FINANCE NORTH AMERICA LLC .. ... 03/02/2023 ..14,995,900 |... L0

RECKITT BENCKISER TREASURY SERVICES PLC ... 03/23/2023 . 10,719,037 |... 0.

.... | TYCO ELECTRONICS GROUP SA COMMERCIAL PAP .... .. 03/31/2023 ...9,997,222 |... 0.
1019999999. Subtotal - Bonds - Industrial and Miscellaneous (Unaffiliated) - Issuer Obligations 1,127,549,037 0 1,808,762
1109999999. Total - Industrial and Miscellaneous (Unaffiliated) Bonds 1,127,549,037 0 1,808,762
1309999999. Total - Hybrid Securities 0 0 0
1509999999. Total - Parent, Subsidiaries and Affiliates Bonds 0 0 0
1909999999. Subtotal - Unaffiliated Bank Loans 0 0 0
2419999999. Total - Issuer Obligations 1,127,549,037 0 1,808,762
2429999999. Total - Residential Mortgage-Backed Securities 0 0 0
2439999999. Total - Commercial Mortgage-Backed Securities 0 0 0
2449999999. Total - Other Loan-Backed and Structured Securities 0 0 0
2459999999. Total - SVO Identified Funds 0 0 0
2469999999. Total - Affiliated Bank Loans 0 0 0
2479999999. Total - Unaffiliated Bank Loans 0 0 0
2509999999. Total Bonds 1,127,549,037 0 1,808,762

L0

.0 ..

0
0

09248U-71-8 ....... BLACKROCK LI1QUIDITY FUND-EXEMPT MONEY MA . ... 03/31/2023 211,000,000 |...

825252-40-6 ........ INVESCO ADVISERS TREASURY PORT INSTL CL .. ... 03/28/2023 ..19,359,739 |[... ... 137,468
8209999999. Subtotal - Exempt Money Market Mutual Funds - as Identified by the SVO 230,359,739 137,468
8609999999 - Total Cash Equivalents 1,357,908,776 1,946,230
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