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

ASSETS

Current Statement Date

4

1 2 3 December 31
Net Admitted Assets Prior Year Net
Assets Nonadmitted Assets (Cols. 1-2) Admitted Assets
1o BONAS e e 35,781,191, 716 oo o 35,781,191,716 |......... 34,972,253,060
2. Stocks:
2.1 Preferred STOCKS .....o.eiiiiirieieieieiieesesis ettt [ 273,934,653 |...ocereeeeereeeens [ 273,934,653 |............... 201,026,229
2.2 COMMON SEOCKS ...ttt [ereneeseennenas TT8,647 734 |.c.ooviiiceirninees [ 778,647,734 |...cccvvvnnee 716,418,595
3. Mortgage loans on real estate:
B FIISEHENS oot e 4,690,293,526 |.....cooceevrieeriericnienee [ 4,690,293,526 |............ 4,256,509,561
3.2 Other than firSt IENS........c.c.oiiieieececcecee et [reee ettt tenennne [eoeeenesesesneneseseenennsennnns |oersseeseseseenene e seseeneeeees [0 0
4. Real estate:
4.1 Properties occupied by the company (less $ ..o
ENCUMDIANCES) ...ttt eseseseeesens [ereteseeeeneneseenebeneinnntnnnes |otrtressssereieesent s reneres [oereteiete st (1 T 0
4.2 Properties held for the production of income (less
e ENCUMDBIANCES) .eviieiiiieieeeieeeieiees [ [ o [V RN 0
4.3 Properties held for sale (less $ ..o,
ENCUMDIANCES) ......veeieiiiveteteeeeeee ettt teaesess s esess st sesesessesesssesesesesesenns [orsesesesesnenenssenessenenenennne [eeeenenerenssseseseseenenssensnns |resessesesesesenensnesessesenens [V 0
5. Cash($ .ooeeenen (139,105,418) ), cash equivalents
[CJ— 2,775,417,122 ) and short-term
investments ($  ..ccoveeineens 506,457,996 ) ..o [ 3,142,769,700 |.eveviieiiieiriiereieeeas
6. Contract loans (including $  .ooovcececicrnccccce premium notes) ... |-cocrnecene. 28,810,934 |
7. Derivatives 00U,
8. Other iNVESLEd @SSELS ....c.oovurureeeeeiieieieeeee ettt seeenas [roseseenees 1,557,693,028 |................. 10,530,524
9. Receivables for SECUNtIES ............ccciiiiiiiiiiiiiiic e
10. Securities lending reinvested collateral assets .
11.  Aggregate write-ins for invested assets ...
12. Subtotals, cash and invested assets (LIN€S 110 11) ...cceveveeveveveievcieverceenees freeeeeeees 47,199,102,673 |................. 10,530,524 |.......... 47,188,572,149 |.......... 44 732,092,116
13. Title plantsless § ....ccoovvviiiiiiiiiiiics charged off (for Title insurers
(<1217 OO U ST R TR HEE TR PTRTTRR ISR [0 0
14, Investment income due and 8CCTUET ...........cueueuiuiuriiirincieieieieeeieieieeeieeas freeeeieinens 594,052,640 |......ocrierrieirieinienins [ 594,052,640 |................ 528,460,439
15.  Premiums and considerations:
15.1 Uncollected premiums and agents' balances in the course of collection |..........c..cccu.... 803,649 ..o 13,707 | 789,942 |..ooovveirnnne 1,059,361
15.2 Deferred premiums, agents' balances and installments booked but
deferred and not yet due (including $ .........ccoccovveiiiiinnne,
earned but unbilled PremiumS) ..........cccoveveveiiieiereeieiiee s [oeeeeeeenenenees 7,169,343 ..o 3,161,511 | 4,007,832 |....c.coonc.... 4,562,423
15.3 Accrued retrospective premiums (3 ..o ) and
contracts subject to redetermination ($ ........c.cccooeeeivrenrrnnnn ) eree oo [ [ [V 0
16. Reinsurance:
16.1 Amounts recoverable from FEINSUIETS ..........c.coeeeeeeeeeeeeeeeeeeeeeeee oo 1,243,604 ..ot e 1,243,604 |.................. 2,547,295
16.2 Funds held by or deposited with reinsured COMpPanIes ............ccccevveevees oo [ e, [0 OO 0
16.3 Other amounts receivable under reinsurance contracts .. 106,206,570 |...oooveeeeeeeeeeceeceeees oo 106,206,570 |............... 451,644,041
17.  Amounts receivable relating to uninsured plans ............ccccocoeeiiiriiniiniinicns feereiniiieen [ [ (1 T 0
18.1 Current federal and foreign income tax recoverable and interest thereon ... |....cccccoen.. 71,769,055 |.ooovoeeeeeeeeeeeeeeeeeeee o 71,769,055 |.oooveeen. 16,025,216
18.2 Net deferred tax asset ........ccccceccenne ..361,674,042 |.. 25,517,527 |.. ..336,156,515 |.. ..272,753,525
19.  Guaranty funds receivable or 0N dePOSit ............cccccveveveveveeeeeeeieieeeeeeeees |reseeeeeeieeneens 1,999,383 | e 1,999,383 ..o 2,034,538
20. Electronic data processing equipment and SOftWare .............ccccoeviviieriiens rniiiiiiiiiiiens [ [ [0 OO 0
21. Furniture and equipment, including health care delivery assets
(B s ) e [ 4,928,355 |...coien 4,928,355 | [V RN 0
22. Net adjustment in assets and liabilities due to foreign exchange rates ......... | i o [V 0
23. Receivables from parent, subsidiaries and affiliates ...............c.cccoceveveeverevees foovseeeiiieins 969,203 ..o e 969,203 |....cvvrrrne 719,602
24. Health care ($ ..cccocvrvevecccirriecnae ) and other amounts receivable ...... |- [ [ (O T 0
25. Aggregate write-ins for other than invested assets ............cccoceveeeririreieeees froreeciieinnns 623,346,415 |................ 112,020,523 |..........c..... 511,325,892 |................ 533,545,687
26. Total assets excluding Separate Accounts, Segregated Accounts and
Protected Cell Accounts (LINES 120 25) ......c.ccuvvieieeveuiiiiiieeeieieiee e e 48,973,264,932 |................ 156,172,147 |.......... 48,817,092,785 |.......... 46,545,444,243
27. From Separate Accounts, Segregated Accounts and Protected Cell
AACCOUNES ..ttt es e enenens [ernsnininienenes 716,476,065 |.......ocoveererinicceines o 716,476,065 |................ 443,319,567
28. Total (Lines 26 and 27) 49,689,740,997 156,172,147 49,533,568,850 46,988,763,810
DETAILS OF WRITE-INS
1101.
1102.
1103.
1198. Summary of remaining write-ins for Line 11 from overflow page .............c.cc.. |reeeeeennnnnneeenns (O T (O T [V 0
1199. Totals (Lines 1101 through 1103 plus 1198)(Line 11 above) 0 0 0 0
2501. Admitted Disallowed IMR ..o [ 349,912,042 oo, 105,772,456 |..ovoove...... 244 139,586 |................ 271,533,895
2502. Company-owned life iNSUFANCE ......cccooiivevivceiiicicieiceetcecee e e 226,413,629 | e, 226,413,629 |................ 223,142,978
2503. Accrued contractual fee inCOME ... [ 28,824,760 |....oocveereririceierin 28,824,760 |......cccevnne 32,372,894
2598. Summary of remaining write-ins for Line 25 from overflow page ...18,195,984 |... ..6,248,067 |... 11,947,917 .. ..6,495,920
2599. Totals (Lines 2501 through 2503 plus 2598)(Line 25 above) 623,346,415 112,020,523 511,325,892 533,545,687




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

LIABILITIES, SURPLUS AND OTHER FUNDS

Current
Statement Date

2
December 31
Prior Year

1. Aggregate reserve for life contracts $ ........... 33,315,773,334 1€SS$ coveeeveeeeeeeeee included in Line 6.3
(including $  «voveveveeeiriene 528,685 Modco Reserve) 33,315,773,334 |.......... 30, 159,722,538
2. Aggregate reserve for accident and health contracts (including $ 52,802,145 |...ccccooeneee 52,438,219
3. Liability for deposit-type contracts (including $  ...ccoeovvivvvnnicicccenes MOACO RESEIVE)........vveeeeeieiiiiieieieieeeeeeeieis e 793,300,037 |..coveenene 787,970,274
4. Contract claims:
B LIFE bbb e e bt b et b et b e bbb ettt [eren s 162,808,395 |.............. 164,654,288
4.2 ACCHAENE ANA NBAIN .......cvteee et bbbttt oenieeenieienicienieaan 592,767 | 622,620
5. Policyholders’ dividends/refunds to members $ due
BN UNPAIA ....oceeveeeiecee ettt ettt e et st eae et ese et et e es et et et es e et esssaese st ese et eseesebe s ebessebens et ess et esesseseeaese s eseasetensetens et ensetenssseresaetessans [sereeseneenenestenenten e tenentete [rreseeeaet ettt eeens 0
6. Provision for policyholders’ dividends, refunds to members and coupons payable in following calendar year - estimated
amounts:
6.1 Policyholders’ dividends and refunds to members apportioned for payment (including $
IMIOACO) .ttt bbbt
6.2 Policyholders’ dividends and refunds to members not yet apportioned (including $ Modco) ...
6.3 Coupons and similar benefits (including $ ..o, Modco) ...
7. Amount provisionally held for deferred dividend policies not included in Line 6
8. Premiums and annuity considerations for life and accident and health contracts received in advance less
B e discount; including $  ...eeoeeieiiine 17,166 accident and health premiums ...........ccceeveveves foeeeereneneeennens 176,062 |..ocvoveeveeene 94,251
9. Contract liabilities not included elsewhere:
9.1 Surrender values on canceled contracts
9.2 Provision for experience rating refunds, including the liability of $
experience rating refunds of which $
Service Act
9.3 Other amounts payable on reinsurance, including $
ceded
9.4 Interest Maintenance Reserve
10. Commissions to agents due or accrued-life and annuity contracts $ ...4,144 054 | accident and health
LR and deposit-type contract funds $
11.  Commissions and expense allowances payable on reinsurance assumed
12.  General expenses due Or aCCIUEA ............cccuerueeiuieniienieesieereenesnesneeeneas
13. Transfers to Separate Accounts due or accrued (net) (including $
allowances recognized in reserves, net of reinsured allowances)
14. Taxes, licenses and fees due or accrued, excluding federal income taxes
15.1 Current federal and foreign income taxes, including $
15.2 Net deferred tax liability
16. Unearned investment income
17.  Amounts withheld or retained by reporting entity as agent or trustee ..
18.  Amounts held for agents' account, including $ .......ccccevevne 1,878, 027 agents credit balances ...................
19. Remittances and items not allocated
20. Net adjustment in assets and liabilities due to foreign exchange rates
21. Liability for benefits for employees and agents if not included above
22. Borrowed money $ ... and interest thereon $
23. Dividends to stockholders declared and unpaid
24. Miscellaneous liabilities:
24.01 ASSEt VAIUGLION FESEIVE ........uiiiiii et e e e e e s e e e e e e e e e e e e e e e e e e e e e e neans
24.02 Reinsurance in unauthorized and certified ($ ........ccoveeireiireiennnenn ) companies
24.03 Funds held under reinsurance treaties with unauthorized and certified ($ ) FEINSUIErS ....coe. feveiiiiiiiiiii .
24.04 Payable to parent, subsidiaries and affiliates 1,384,876 |...
2405 Drafts OULSTANMING ... .coeeeiieiee ettt ettt e et e eae e e e e s e e b e eas e eaeeeaeeea e e ea e e ea e e s e e s e enseenseenseenseenseeneeaneenneenn [saeesaeeineeateeae e s e
24.06 Liability for amounts held under uninsured plans ....
24.07 Funds held under coinsurance
24.08 Derivatives ...........ccccc.....
24.09 Payable for securities ......
24.10 Payable fOr SECUIES IENTING .....couueeiieieeieee et a et e e a e e b e e e e e e e aeeeseeea e e eseeeseeaeenseenseenseenseaneeennens [soeesaeesnesitesseesaeesaessaeeas
24.11 Capital NoteS $ ..cevevevvveirciicciecs
25. Aggregate write-ins for liabilities 1,157,496,964 812,010,876
26. Total liabilities excluding Separate Accounts business (Lines 1 to 25) 45,729,373,610 43,494 493,640
27. From Separate Accounts Statement 716,476,065 |................ 443,319,567
28. Total liabilities (Lines 26 and 27) 46,445,849,675 43,937,813,207
29. Common capital stock 1,507,500 |.oovoeeee 1,507,500
30. Preferred capital stock
31. Aggregate write-ins for other than special surplus funds
32. Surplus notes
33. Gross paid in and contributed surplus
34. Aggregate write-ins for special surplus funds ...
35. Unassigned funds (surplus)
36. Less treasury stock, at cost:
36.1 shares common (value included in Line 29 $
36.2 shares preferred (value included in Line 30 $
37. Surplus (Total Lines 31+32+33+34+35-36) (including $ 3,086,211,675 3,049,443,103
38. Totals of Lines 29, 30 and 37 3,087,719,175 3,050,950,603
39. Totals of Lines 28 and 38 (Page 2, Line 28, Col. 3) 49,533,568,850 46,988,763,810
DETAILS OF WRITE-INS
2501. Derivative collateral 1,087,171,106 |................ 763,875,478
2502. Unclaimed property .. ... 34,840,847 |... . 32,408,582
2503. Accounts payable 15,726,816
2598. Summary of remaining write-ins for Line 25 from OVErflOW PAJE .......cciiiiiiiiiiiiiiiiiiie ittt sne s [eoe s [OOSR 0
2599. Totals (Lines 2501 through 2503 plus 2598)(Line 25 above) 1,157,496, 964 812,010,876
3101.
3102.
G 1 101 OO
3198. Summary of remaining write-ins for Line 31 from overflow page ....
3199. Totals (Lines 3101 through 3103 plus 3198)(Line 31 above)
3401. Admitted Disallowed IMR
3402.
3403.
3498. Summary of remaining write-ins for Line 34 from overflow page ....
3499. Totals (Lines 3401 through 3403 plus 3498)(Line 34 above) 244,139,586 271,533,895




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

SUMMARY OF OPERATIONS

2 3
Current Year Prior Year Prior Year Ended
To Date To Date December 31
1. Premiums and annuity considerations for life and accident and health contracts ..............cccoeveveeenc oo 4,306,318,090 |............ 3,800,482,061 |............ 8,506,770,768
2. Considerations for supplementary contracts with life contingencies.............ccooeeiiiiiineneeneeeeiee e e [ 0
3. Netinvestment INCOME .......coovoriiiiiiicieieiirrr e ..1,269,609,531 |.. ..649,793,549 |.. ..1,918,445,895
4. Amortization of Interest Maintenance Reserve (IMR) ...........ccccocveveveveveveeeeeenennne. ..(13,420,200)|.. ..3,596,690 |.. ... 10,386,002
5. Separate Accounts net gain from operations excluding unrealized gains Or l0SSES ...........ccoovevreenieenforniiiii e 0
6. Commissions and expense allowances on reiNSUrance CeAed ..............ovioierveveveveueueeeeeseeeeeeeeseseses e (17,178,528)|...ccvcvcenne 92,275,555 ..o 70,233,642
7. Reserve adjustments on reinSUranCe CEAERM ...........oiuiiiiiiiiieiiiie et see e e o [ [ 0
8. Miscellaneous Income:
8.1 Income from fees associated with investment management, administration and contract
guarantees from SeParate ACCOUNTS..........ccuiiiiiiiiiieieee ettt e et esaes [oeme e e e s e e et e e e esaenaens [oeeiesesee e et e e eeeaes [oeeeeeeeenee e e e e eeeens
8.2 Charges and fees for deposit-type CONTACES .............c.coeriieieiereececececeieieieie e [ree e 5,912,368 |....ccovoiene 7,004,491 | 11,936,497
8.3 Aggregate write-ins for miscellaneous income .. 23,456,659 20,283,057 47,277,222
9. Totals (Lines 110 8.3) ...cevveeiiieiiciecieeieee 5,574,697,920 4,573,435,403 10,565,050,026
10.  Death beNEfits .........cccoiriiiiiiieic e Joee 8,202,152 | 6,305,665 |................. 16,774,548
11.  Matured endowments (excluding guaranteed annual pure eNAOWMENLS) ...........cccovveveveveueueeeeeienens |rereseeeeeeeenenens 2,444,205 | 6,848,358 |.. ... 11,937,177
12, ANNUILY DENETIS ...ttt ettt e 397,566,840 |................ 370,358,110 |.coveuneneee 715,138,835
13. Disability benefits and benefits under accident and health CONracts ...............ccccueueeeeieeiveieveiercreeens oo 2,221,378 | 2,116,766 |......coovnveeee. 4,296,617
14. Coupons, guaranteed annual pure endowments and similar benefits
15.  Surrender benefits and withdrawals for life contracts ...................
16.  GrOUD CONVEISIONS ....eeiueiiuiieuieauteauteeuteateesteesaeesseesseeseeeseeaaeeaseeaseeaeeseenseanseenseaneeeneeaseeseeneenneanneenseaneennd
17. Interest and adjustments on contract or deposit-type contract funds ...........cccceeiiiiiiiiiiiiiiicnenes
18. Payments on supplementary contracts with life contingencies ..............
19. Increase in aggregate reserves for life and accident and health contracts ) 3,156,414,722 2,461,917,253 5,901,776,775
20.  Totals (LINES 1010 19) ..ottt n e n e | 5,005,502,483 |............ 4,111,059,007 |............ 9,241,476, 751
21. Commissions on premiums, annuity considerations, and deposit-type contract funds (direct
DUSINESS ONIY) ...ttt bbbt bbbt bbb bbbt bbbt nb b nrenre e
22. Commissions and expense allowances on reinsurance assumed .
23. General insurance expenses and fraternal expenses .................
24. Insurance taxes, licenses and fees, excluding federal income taxes ..............cccceeueeeeeeeveveveeveeeeeeeeefeoecccen. 8,851,240 | 6,863,942
25. Increase in loading on deferred and uncollected premiums ........... ....(460,142)|..
26. Net transfers to or (from) Separate Accounts net of reinsurance
27. Aggregate write-ins for deductions ... 0
28.  Totals (LINES 20 10 27) ..ueiiuiiiieieieee ettt ettt 5,609,079,972 4,590,839,877 10,174,610,124
29. Net gain from operations before dividends to policyholders and federal income taxes (Line 9 minus
LINE 28) . (34,382,052)[....ccmvnne (17,404,474)|................ 390,439,902
30. Dividends to policyholders and refunds to members 4,827 4,49 8,940
31. Net gain from operations after dividends to policyholders, refunds to members and before federal
income taxes (Line 29 MiNUS LINE 30) ........cccovviiuereuiiieieeiieeeieise et sssssese s essese s ss s s s ses s [ecsceseennacans (34,386,879)|....ccnvnne (17,408,970 ... 390,430,962
32. Federal and foreign income taxes incurred (excluding tax on capital gains) .............cccccceeevevevivererennes 49,032,228 145,051,340 241,836,467
33. Net gain from operations after dividends to policyholders, refunds to members and federal income
taxes and before realized capital gains or (losses) (Line 31 Minus LiNe 32) ..........cccceueuviieeeeererenns fooeecccnne (83,419,107)|..cccvveeee (162,460,310)|............... 148,594,495
34. Net realized capital gains (losses) (excluding gains (losses) transferred to the IMR) less capital
gainstaxof § ..o 42,069,522 (excluding taxes of $  ...ccoeenveee (17,511,441)
transferred t0 the IMR) .........coiiii ettt ettt (70,085,591) (129,752,862) (153,692, 165)
35.  Netincome (LiNe 33 PIUS LINE 34) .....c.cucuiuiiiiieiieieteeeeee ettt (153,504 ,698) (292,213,172) (5,097,670)
CAPITAL AND SURPLUS ACCOUNT
36. Capital and surplus, DeCember 31, PriOT YT ...........c.cocueueueeeeeeceeeeeeeeeeeeeeeeeseseeesesaeseeesesessaesesesenenans 3,050,950,603 2,832,582,838 2,832,582,838
37, NetinCOME (LINE 35) ...ttt et (153,504,698)|.............. (292,213,172) [cveeeee (5,097,670)
38. Change in net unrealized capital gains (losses) less capital gains tax of $ 82,634,905 ..230,758,443 |.. 104,447,854 |.. ..165,317,385
39. Change in net unrealized foreign exchange capital gain (I0SS) ..........cccceeeeveveverevereeeeeeee e e ..(17,269,783)]|.. ... 11,708,309 |.. ... 19,905,727
40. Change in net deferred iNCOME tAX .......ccccovoveveveveeeececeie ettt senenas ..135,425,658 |.. . 190,690,666 |.. ..214,574 463
41.  Change in nonadmitted @SSEtS ...........cceeriririrereeeeeeeee e (101,467,093)|.. ..(84,364,409)|.. ..(22,802,347)
42. Change in liability for reinsurance in unauthorized and certified COMPANIES ........ccceeiieriirieiierienen feorii [ [
43. Change in reserve on account of change in valuation basis, (increase) or decrease ............cccooeveescfooiiiiiiiiiiiii s [ 0
44, Change in asset Valuation MESEIVE .........c..coiiiiiiiiaieeie ettt sa e e e e enee e
45.  Change in treasury StOCK ...........coceeiieriieiiniiinie e
46. Surplus (contributed to) withdrawn from Separate Accounts during period ..
47. Other changes in surplus in Separate Accounts Statement .............cooooieiiiiiieieeeeeeeee
T O] =Ty o TR g TET0 g o) (U3 g o] (=T O AU AU KOO
49. Cumulative effect of changes in accounting PrinCIPIES ..........ccociiiiiiiiieiieree e foe i [ [
50. Capital changes:
50.1 Paid iN ..o
50.2 Transferred from surplus (Stock Dividend) ..
50.3 Transferred t0 SUMPIUS ..........oiiiiiiiee ettt et b e et e et e et e saeesaeenneeneennens
51.  Surplus adjustment:
511 PAI N L.ttt ettt e et nnene e
51.2 Transferred to capital (Stock Dividend)
51.3 Transferred from capital ...........cccccevoeereenene
51.4 Change in surplus as a result of reinsurance
52.  Dividends t0 SIOCKNOIAETS ...........cocuevivieieiiiiieiete ettt tease st seseas s st st se st sesssssessseseseseseafereeeeeeeeseseneneesenesnesenenene [reeeenenenesene s eseseeennnes [oeneneneenneas (200,000,000)
53. Aggregate write-ins for gains and losses in surplus (6,493,413) 0 (2,164,124)
54. Net change in capital and surplus for the year (Lines 37 through 53) ..........cccceeveeeeeieiiiivcreeieeeeeeeens 36,768,572 (44,728,464) 218,367,765
55. Capital and surplus, as of statement date (Lines 36 + 54) 3,087,719,175 2,787,854 ,374 3,050,950,603
DETAILS OF WRITE-INS
08.301. Contractual rider 88 INCOME ......ocooiiieiieeeeeeeeeeee et e e en e doe e eaeeeeananans 19,121,657 oo 16,629,602 |................ 37,552,904
08.302. Interest on company—owned life INSUFANCE .........ccouiuiiieiiiieieeeececeee e 3,270,651 [ 3,240,204 |....ccooveee. 8,921,000
08.303. Reinsurance exXperience FefUNG ...........ccocoooiiiieieieecc et 274,592 .o, 362,956 .o 748,500
08.398. Summary of remaining write-ins for Ling 8.3 from oVErfloW PAGE ..........cccoovevevevcueririeiieeeeeeeie et 789,759 | 50,295 | 54,818
08.399. Totals (Lines 08.301 through 08.303 plus 08.398) (Line 8.3 above) 23,456,659 20,283,057 47,277,222
2701. ..
2702.
2703. e | e |
2798. Summary of remaining write-ins for Line 27 from oVerflow PAge .............cceeeeveveieveiereeeeieeeeeeeeeeesesd|eeeeee s [0 [0 0
2799. Totals (Lines 2701 through 2703 plus 2798)(Line 27 above) 0 0 0
5301. Correction of error, Net 0f TAX ..ottt e (6,493, 413) e oo (2,164,124)
D302, it e et e ea et e e et e e e et e e ettt e et e e e aeeeeaneeeaeeeeaneeeeaneeenneeenneeeaneeennneeenneennneeenns|oeneeeaaneeenneeeneeesaneesnnees [seneeeeneeeaneeenneeeneeeaaneees [ereeennn e e e e e e e e e aneeeneeeas
5303. ...
5398. Summary of remaining write-ins for Line 53 from oVerflow PAgE .............ccceeeeeveieieiereeeeieeeeeeeeieeesesd|eeeee e [0 [0 0
5399. Totals (Lines 5301 through 5303 plus 5398)(Line 53 above) (6,493,413) 0 (2,164,124)




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

CASH FLOW

Curre;t Year PriorzYear Prior Ye::lr Ended
To Date To Date December 31
Cash from Operations
1. Premiums collected net Of FEINSUMANGCE ...........cuiuiiieiiiciiicieieee ettt saesenaens |oeeinenenes 4,307,492,536 |............ 3,802,755,048 |............ 8,509,223,422
2. NetiNVESIMENT INCOME .......uiiiiiiiiieieie ittt oo 1,467,566,010 |................ 773,211,456 |............ 2,279,256,583
3. MISCEIIANEOUS INCOME ......vrerereeaceceeeeeeseeseeseesee e se et et ssess sttt 9,551,667 115,808, 181 119,187,230
4. TOtal (LINES 110 B) ..ottt 5,784,610,213 4,691,774,685 10,907,667,235
5.  Benefit and [0Ss related PAYMENLS ............cccueuiiieiiiiicieietcece ettt s e en s e [oesesennas 1,355,147,460 |............ 1,545,510,194 |........... 3,375,051,208
6. Net transfers to Separate Accounts, Segregated Accounts and Protected Cell ACCOUNES ..........ccccee. foeriiiiiniiiniiniiiiicis (O T [0 0
7. Commissions, expenses paid and aggregate write-ins for deductions ...............cccccveveveveveeceeeeieienens oeveecencens 338,941,383 |..ccccvene 281,408,623 |............... 570,446,425
8. Dividends paid t0 POIICYNOIAETS .........c.cccviviveverieieieieeeee ettt ettt eaen s s sesesssn s [erereseene e e seenenenas 4,827 oo 4,496 | 8,940
9. Federal and foreign income taxes paid (recovered) netof $ .............. 24,558,081 tax on capital
GAINS (IOSSES) +.vuvuvereeececteteeeeeeeeecteteteseeesssaete s et esesssaetetesesensesetesesesensssetesesesenssssaesesasensssntesasesensssnaesasasann 129,334,148 42,949,650 144,633,518
10.  Total (LINeS 5 throUgh 9) ......c.cooiiiiiiciiieicicicis e 1,823,427,818 1,869,872,963 4,090, 140,091
11.  Net cash from operations (Line 4 MinUS LiN€ 10) .........c.cocvoviviueuereriieeieieieetereeeeee e 3,961,182,395 2,821,901,722 6,817,527,144
Cash from Investments
12.  Proceeds from investments sold, matured or repaid:
12,1 BONGS ..ottt 3,276,382,135 4,141,441,282
12.2 Stocks .............. ... 26,180,557 |.. ... 94,314,434 |..
12.3 Mortgage loans ... . 225,182,288 |.. ..153,135,448 |..
12,4 REEI ESAE ......eeceeceeiei ettt s e e es st a e s e e s e s e e e e senses et st e nsntenesenanans | oeteteten st (U 0
12.5 Other iNVESIEA @SSELS ......cuvuiuieiiiiiecicice ettt ennees|oeseninsnnenanes 59,827,336 |......ccoeene. 86,382,068
12.6 Net gains or (losses) on cash, cash equivalents and short-term investments ............ccccooceiies oo, (O T 0
12.7 MiSCEIIANEOUS PrOCEEAS ..........cecvcveieeeececte e eeecae et eeeeesae e tesenenssae s s en s sae st esensnsnsesesesenansesenas 60,185,629 (7,590,850) 56,688,129
12.8 Total investment proceeds (LINES 12.1 10 12.7) .....cccvoveveveueviiieeeeceeeeteieeeee et [oevesinnas 3,647,757,945 |............ 4.467,682,382 |............ 9,270,954 ,902
13. Cost of investments acquired (long-term only):
131 BONGS .ottt |oerinnines 4,203,631,728 |............ 4,987,375,526 |.......... 10,104,084,572
13.2 SEOCKS ...ttt acienas[onseteeenen s 92,823,104 |...ooevinee 33,968,192 |......ccevnvee 128,658,375
13.3 MOMGAGE IOBNS ...ttt [oneeeennnanaeaa 666,452,074 |................ 711,618,012 |.......... 1,881,105,539
13,4 REAI ESIALE ...ttt o (U (U 0
13.5 Other iNVESIEA @SSELS ......uvuiuieieieciicirei ettt [eeessinessineaes 190,348,860 |................ 144,474,847 |................ 339,973,269
13.6 Miscellaneous @pPliCALIONS .............ccuevevevceceeteieeeececee e e ettt ee ettt sensea et s s enssae st eneneees 399,692,264 (41,711,790) 796,679,588
13.7 Total investments acquired (LINES 13.110 13.6) .....ocveveveveueeieieiieieieeeece e 5,552,948,030 5,835,724 787 13,250,501,343
14. Netincrease (or decrease) in contract loans and premium NOES ..............ccceeeeveveveveueeeeeeeeieiennns (1,141,617) (854,783) (1,506,611)
15.  Net cash from investments (Line 12.8 minus Line 13.7 and Line 14) ..........cccccveveveveueceeeeieieeeeeans (1,904,048,468) (1,367,187,622) (3,978,039,830)
Cash from Financing and Miscellaneous Sources
16. Cash provided (applied):
16.1 SUrPIUS NOLES, CAPItAI NOES ..........vveeececeieeiee ettt ettt sannnens | |eeseseseeten e se s saeneneees (O T [V 0
16.2 Capital and paid in surplus, 1€SS treasury STOCK .............cccveveueueueiiiieieeeieeeeeeeeee e sesesesnenens|reseseeseieseenene s seeeeeeees (O T [V 0
16.3 BOITOWED fUNGS ...ttt ensien | |oetines s (U (U 0
16.4 Net deposits on deposit-type contracts and other insurance liabilities ...............cccooveveveveececers |oevvereeenns (64,206,830 ......cccnvee (71,178,630)|-...vvnenve (136,485,911)
16.5 DiviIdends t0 SLOCKNOIAETS ...........cuuuiuiiiiiiciciee ettt ensees | [rnessene s (U (U 200,000,000
16.6 Other cash provided (APPHEA) ...........c.eveveueueiiiieieteeeeeeeeceeee ettt (1,061,484,001) (1,074,444 ,249) (2,282,911,755)
17.  Net cash from financing and miscellaneous sources (Line 16.1 through Line 16.4 minus Line 16.5
PIUS LINE 16.6) ... (1,125,690,831) (1,145,622,879) (2,619,397,666)
RECONCILIATION OF CASH, CASH EQUIVALENTS AND SHORT-TERM INVESTMENTS
18. Net change in cash, cash equivalents and short-term investments (Line 11, plus Lines 15and 17) . |...c.c.cccevu.. 931,443,096 |................ 309,001,222 |............... 220,089,648
19. Cash, cash equivalents and short-term investments:
19.1 BEGINNMING Of YEAT ...ttt eaenas [enaesnnenns 2,211,326,604 |............ 1,991,236,956 |............ 1,991,236,956
19.2 End of period (Line 18 plus Line 19.1) 3,142,769,700 2,300,328,178 2,211,326,604
Note: Supplemental disclosures of cash flow information for non-cash transactions:
20.0001. Bond conversions and refinanCing ...t [orereeeneenenns 125,879,856 |................ 209,375,084 |................ 255,431,290
20.0002. Common StOCK CONVEISIONS ........cooiiciicicicicicicsce e sesnesnnnes. [oesnnsnnsnnennenns 2,00 1,391 L 14,370,960 |................. 34,388,517
20.0003. Net investment income payment-in-kind for bonds 14,223,996 | 0
20.0004. Bonds transferred to other invested assets ............ 18,565,573 |. ... 18,555,573
20.0005. Other invested assets transferred to common STOCKS ... [ e [oeeenennisnnnens 15,499,684
20.0006. Common stocks transferred to other invested assets ... [ s [ 6,408,000
20.0007. Preferred stock CONVEISIONS ........ccooiiiiiiiiciiciicicscc s [orsnsins s [enseseesnsninians 442,451 [ 442,451




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

EXHIBIT 1

DIRECT PREMIUMS AND DEPOSIT-TYPE CONTRACTS

INAIVIAUAT TIFE .t b bbb bbb bbbt ns

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

INAIVIAUAT @NNUILIES ...t

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

ACCIAENE & NEAITN ...t

FraterNal ...ttt

Other lines of business

Subtotal (Lines 1 through 7)

Deposit-type contracts

Total (Lines 8 and 9)

Currer11t Year Prior2Year Prior Yezr Ended

To Date To Date December 31
................... 8,795,576 |..................8,811,838 [................ 18,599,421
....................................................................................................... 0
............ 4,703,755,508 |............3,992,027,957 |............8,746,785,131
................... 2,630,905 |....cccoeenenn 3,144,321 [ 5,649, 266
................... 2,315,191 [ 2,449,967 |................... 4,723,087
....................................................................................................... 0
.................................................................... 0 [0
............ 4,717,497 ,175 |............4,006,434,083 |............8,775,756,905
................. 13,143,916 |................... 7,096,581 |................. 18,694,941
4,730,641,091 4,013,530,664 8,794,451,846




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

NOTES TO FINANCIAL STATEMENTS

Note 1 — Summary of Significant Accounting Policies

A. Accounting Practices

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

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

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

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

Net Income SSAP # F/SPage F/Sline# 06/30/2024 12/31/2023
(1) State basis XXX XXX XXX $ (153,504,698) $  (5,097,670)
(2) State prescribed practices that increase/(decrease) NAIC SAP XXX XXX XXX
OAC 3901-1-67:

Derivative instruments 86 4 7,3 (18,624,771) (49,286,793)

Reserves for fixed indexed annuities 51 4 1,19 167,325,684 306,594,598

Tax impact 101 4 18.2, 32 4,494,723 686,970
(3) State permitted practices that increase/(decrease) NAIC SAP XXX XXX XXX - -
(4) NAIC SAP (1-2-3=4) XXX XXX XXX $ (306,700,334) $ (263,092,445)
Surplus
(5) Statutory surplus state basis XXX XXX XXX $ 3,087,719,175  $ 3,050,950,603

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

Derivative instruments 86 2,4 7,3 (629,505,904) (525,349,344)
Reserves for fixed indexed annuities 51 3,4 1,19 522,120,619 354,794,935
Tax impact 101 2,4 18.2, 32 37,531,080 50,796,596
(7) State permitted practices that increase/(decrease) NAIC SAP XXX XXX XXX - -
(8) NAIC SAP (5-6-7=8) XXX XXX XXX $ 3,157,573,381  $3,170,708,417

B, C & D — No significant changes.

Note 2 — Accounting Changes and Corrections of Errors

In 2024, the Company recorded a correction of error related to prior years, net of tax, which resulted in a decrease of statutory capital and surplus
of $6,493,413. The correction of error resulted in adjustments to investment activity related to prior years.

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

Note 3 — Business Combinations and Goodwill

Not applicable.

Note 4 — Discontinued Operations

Not applicable.

Note 5 — Investments

A, B & C — No significant changes.
D. Loan-Backed Securities

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

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



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

NOTES TO FINANCIAL STATEMENTS

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

Present Value OTTI Charge

Amortized Cost of Projected Recognized in Amortized Cost Fair Value at Date
CUSIP Before OTTI Cash Flow s Income Statement After OTTI Time of OTTI Reported
07325DAF1 $ 188,446 $ 183,894 $ 4,552 $ 183,894 $ 173,542 03/31/2024
07389NAC9 252,999 244,622 8,378 244,622 249,997 03/31/2024
3622EAAAS8 3,363,495 3,323,775 39,721 3,323,775 3,153,854 03/31/2024
61751DAE4 1,528,252 1,458,023 70,229 1,458,023 1,795,267 03/31/2024
86358RXY 8 141,707 140,513 1,193 140,513 140,491 03/31/2024
86358RXZ5 221,359 218,722 2,638 218,722 201,247 03/31/2024
00703QAD4 3,309,564 3,330,880 (21,316) 3,330,880 2,331,478 03/31/2024
02147XAR8 569,821 568,694 1,127 568,694 462,724 03/31/2024
02152AAS8 1,681,039 1,680,195 844 1,680,195 1,709,668 03/31/2024
059522A U6 1,990,654 1,977,703 12,952 1,977,703 1,952,207 03/31/2024
05952GAT8 319,263 302,417 16,846 302,417 279,733 03/31/2024
05952GAV3 458,831 435,162 23,669 435,162 402,521 03/31/2024
07386XAH9 947,290 948,547 (1,257) 948,547 771,263 03/31/2024
12566UAN4 549,670 541,211 8,459 541,211 531,037 03/31/2024
12566 XAMO 651,755 636,729 15,027 636,729 579,587 03/31/2024
12628LAD2 664,264 632,237 32,026 632,237 522,656 03/31/2024
12667F4N2 1,982,772 1,961,149 21,623 1,961,149 1,892,614 03/31/2024
17309BAB3 197,256 194,233 3,023 194,233 166,593 03/31/2024
32051GT70 601,477 580,656 20,821 580,656 513,722 03/31/2024
36244SADO0 2,013,709 2,018,709 (5,000) 2,018,709 2,114,288 03/31/2024
43739EAP2 555,880 552,194 3,685 552,194 523,782 03/31/2024
46627MCY 1 3,736,516 3,706,574 29,942 3,706,574 3,728,355 03/31/2024
46627MEC7 346,366 345,013 1,353 345,013 316,216 03/31/2024
46627MEJ2 1,051,940 1,051,330 610 1,051,330 871,833 03/31/2024
47232CAH7 1,625,552 1,588,003 37,549 1,588,003 1,634,793 03/31/2024
643529AC4 499,851 483,505 16,346 483,505 541,706 03/31/2024
65535V MJ4 528,500 514,916 13,584 514,916 545,242 03/31/2024
65535VNL8 1,911,718 1,911,036 683 1,911,036 2,083,864 03/31/2024
65535V SJ8 1,249,637 1,197,771 51,865 1,197,771 1,003,257 03/31/2024
74928RAB0 215,991 215,991 (0) 215,991 236,763 03/31/2024
75115BAC3 932,748 928,740 4,009 928,740 1,022,173 03/31/2024
761118BU1 501,401 464,499 36,902 464,499 506,476 03/31/2024
761118GS1 1,045,906 1,039,755 6,151 1,039,755 922,272 03/31/2024
761118SC3 1,408,050 1,385,794 22,255 1,385,794 1,191,653 03/31/2024
855541AC2 727,538 712,958 14,579 712,958 653,434 03/31/2024
863579J90 310,964 284,727 26,237 284,727 287,552 03/31/2024
86360BAJ7 659,289 637,763 21,526 637,763 625,317 03/31/2024
87222EAB4 751,711 731,584 20,127 731,584 682,690 03/31/2024
87222EAC2 870,200 839,182 31,018 839,182 680,970 03/31/2024
93934NAC9 441,899 429,939 11,960 429,939 357,528 03/31/2024
45660LCK3 2,514,539 2,470,098 44,442 2,470,098 2,723,605 03/31/2024
058931AT3 1,087,439 1,038,180 49,259 1,038,180 879,088 03/31/2024
05949CKX3 1,152,881 1,152,938 (58) 1,152,938 1,158,454 03/31/2024
05990HATO 835,338 815,604 19,735 815,604 806,647 03/31/2024
07386YAE4 2,127,460 1,872,598 254,863 1,872,598 1,732,749 03/31/2024
07401CAS2 2,546,303 2,534,503 11,800 2,534,503 2,518,043 03/31/2024
12638PAB5 666,442 630,577 35,865 630,577 479,103 03/31/2024
12669G4K4 2,465,908 2,448,797 17,111 2,448,797 2,303,793 03/31/2024
12669GR45 454,211 451,011 3,200 451,011 405,877 03/31/2024
170257AE9 1,986,016 1,903,375 82,642 1,903,375 1,421,183 03/31/2024
2254582Y3 1,063,127 1,052,270 10,856 1,052,270 941,835 03/31/2024
225458155 477,807 465,565 12,242 465,565 402,724 03/31/2024
32052EAA7 42,488 41,783 704 41,783 39,155 03/31/2024
32056JAA2 1,021,287 994,518 26,768 994,518 1,080,580 03/31/2024
362341FN4 694,244 680,711 13,534 680,711 609,991 03/31/2024
362341XC8 809,401 777,534 31,867 777,534 695,392 03/31/2024
41161PCX9 153,937 153,895 42 153,895 157,664 03/31/2024
46630WAL4 438,439 438,782 (343) 438,782 293,935 03/31/2024
576433D52 471,876 409,240 62,636 409,240 430,054 03/31/2024
57643MLZ5 205,469 199,902 5,567 199,902 176,526 03/31/2024
59023PAB9 470,257 467,493 2,764 467,493 476,269 03/31/2024
74958Y AE2 262,093 259,755 2,338 259,755 258,713 03/31/2024
863579RP5 618,742 604,955 13,787 604,955 564,247 03/31/2024
863579ULO 255,178 254,285 893 254,285 237,173 03/31/2024
863579UU0 939,669 934,433 5,236 934,433 960,949 03/31/2024
863579XR4 1,954,913 1,890,491 64,421 1,890,491 1,887,147 03/31/2024
885220KW?2 1,741,141 1,720,731 20,410 1,720,731 1,602,474 03/31/2024
03235TAAS5 2,269,468 89,151 2,180,317 89,151 91,091 06/30/2024
62878HAA9 77,803,827 67,655,502 10,148,325 67,655,502 37,210,526 06/30/2024
07325DAF1 178,481 176,126 2,355 176,126 166,148 06/30/2024
3622EAAAS8 3,292,504 3,184,660 107,843 3,184,660 3,041,184 06/30/2024

7.1
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NOTES TO FINANCIAL STATEMENTS

Present Value OTTI Charge

Amortized Cost of Projected Recognized in Amortized Cost Fair Value at Date
CUSIP Before OTTI Cash Flow s Income Statement After OTTI Time of OTTI Reported
86358RXY 8 123,852 123,852 0 123,852 123,889  06/30/2024
86358RXZ5 372,918 188,377 184,541 188,377 171,206  06/30/2024
00703QAD4 3,296,107 3,259,847 36,260 3,259,847 2,386,522  06/30/2024
02152AAS8 1,650,275 1,657,538 (7,263) 1,657,538 1,694,329  06/30/2024
05532TAF9 1,330,063 1,000,180 329,883 1,000,180 1,320,833  06/30/2024
059522AU6 2,241,312 1,925,540 315,772 1,925,540 1,895,287  06/30/2024
05952GAV3 459,594 459,364 231 459,364 396,506  06/30/2024
07384YKF2 1,676,124 1,597,771 78,353 1,597,771 1,509,395  06/30/2024
12566UAE4 391,661 388,055 3,606 388,055 342,216 06/30/2024
12566UAN4 537,632 510,793 26,839 510,793 530,113  06/30/2024
12628LAD2 642,284 622,397 19,887 622,397 514,736  06/30/2024
12667F4N2 1,914,833 1,908,135 6,698 1,908,135 1,810,552  06/30/2024
12667GAC7 587,654 584,787 2,867 584,787 567,539  06/30/2024
12668APC3 769,291 754,235 15,056 754,235 708,505  06/30/2024
17307GED6 1,262,267 1,251,250 11,017 1,251,250 1,309,786  06/30/2024
17309BAB3 194,329 190,609 3,721 190,609 163,894  06/30/2024
25150NABO 1,429,029 1,411,817 17,212 1,411,817 1,189,708  06/30/2024
45254NNTO 86,269 46,530 39,739 46,530 37,525  06/30/2024
46627MAD9 497,454 495,061 2,393 495,061 429,325  06/30/2024
46627MCY 1 3,504,842 3,460,914 43,928 3,460,914 3,510,994  06/30/2024
46627MEJ2 1,029,088 1,028,470 619 1,028,470 850,323  06/30/2024
61748HUF6 444,541 437,080 7,462 437,080 394,526  06/30/2024
643529AC4 488,451 472,942 15,509 472,942 512,282  06/30/2024
65535VSJ8 1,198,546 1,139,006 59,540 1,139,006 965,916  06/30/2024
75115DAA3 176,480 172,897 3,583 172,897 155,478  06/30/2024
75116FBH1 1,316,094 1,293,501 22,593 1,293,501 1,096,145  06/30/2024
76110HH85 209,667 196,650 13,018 196,650 207,840  06/30/2024
761118BU1 356,973 358,468 (1,495) 358,468 390,598  06/30/2024
761118FM5 1,654,272 1,550,452 103,819 1,550,452 1,634,697  06/30/2024
761118GS1 577,336 578,234 (897) 578,234 519,129  06/30/2024
761118SC3 1,347,876 1,353,200 (5,324) 1,353,200 1,178,737  06/30/2024
855541AC2 681,799 664,359 17,440 664,359 610,581 06/30/2024
863579J90 281,218 263,740 17,478 263,740 257,606  06/30/2024
86360BAG3 1,593,226 1,526,542 66,684 1,526,542 1,446,404  06/30/2024
86360BAJ7 732,362 624,365 107,997 624,365 608,246  06/30/2024
87222EAB4 737,391 714,622 22,770 714,622 678,658  06/30/2024
87222EAC2 854,908 824,739 30,169 824,739 673,478  06/30/2024
93934NAC9 212,897 212,897 0 212,897 177,003  06/30/2024
45660LCK3 2,492,599 2,447,687 44,912 2,447,687 2,730,961 06/30/2024
058931AT3 849,462 844,051 5,410 844,051 736,680  06/30/2024
05946XY72 969,731 968,019 1,712 968,019 907,973  06/30/2024
05990HATO 797,257 776,355 20,901 776,355 770,842  06/30/2024
073880AD8 1,041,747 980,882 60,865 980,882 884,127  06/30/2024
07401CAS2 2,149,928 1,800,366 349,563 1,800,366 1,769,018  06/30/2024
12544DAG4 76,422 76,273 149 76,273 63,205  06/30/2024
1266942H0 487,696 485,711 1,985 485,711 402,837  06/30/2024
126694HP6 424,687 418,006 6,681 418,006 407,545  06/30/2024
12669G3S8 1,109,352 1,086,152 23,199 1,086,152 970,937  06/30/2024
12669G4K4 2,416,802 2,413,996 2,805 2,413,996 2,282,559  06/30/2024
12669GR45 488,586 443,234 45,352 443,234 418,915  06/30/2024
2254582Y3 1,038,258 1,042,487 (4,229) 1,042,487 922,895  06/30/2024
225470VF7 1,214,433 1,144,277 70,156 1,144,277 1,034,928  06/30/2024
32052EAA7 41,561 40,891 670 40,891 38,638  06/30/2024
32056JAA2 946,028 935,645 10,383 935,645 957,523  06/30/2024
362341FN4 682,514 656,914 25,600 656,914 596,198  06/30/2024
362341XC8 753,782 753,720 62 753,720 684,524  06/30/2024
466247UG6 396,801 389,244 7,556 389,244 391,491 06/30/2024
46630WAL4 429,077 428,735 343 428,735 286,999  06/30/2024
46631NAA7 629,936 624,489 5,447 624,489 490,712 06/30/2024
46631NDT3 5,702,643 5,440,665 261,978 5,440,665 5,514,444  06/30/2024
52520MCE1 192,541 190,485 2,057 190,485 182,118  06/30/2024
57643MLZ5 197,781 191,438 6,343 191,438 175,020  06/30/2024
59023PAB9 459,882 457,928 1,954 457,928 464,081 06/30/2024
61758VAQO 2,524,715 2,424,826 99,890 2,424,826 2,004,345  06/30/2024
74958Y AE2 259,088 254,354 4,734 254,354 256,384  06/30/2024
863579RP5 601,854 558,618 43,237 558,618 556,863  06/30/2024
863579UL0 255,370 250,985 4,385 250,985 234,764  06/30/2024
863579UU0 1,012,782 885,453 127,329 885,453 919,353  06/30/2024
863579XR4 1,816,437 1,747,652 68,785 1,747,652 1,724,184  06/30/2024
92925VAF7 1,963,141 1,392,435 570,706 1,392,435 1,835,677  06/30/2024
92979DAC9 2,345,113 2,281,758 63,356 2,281,758 2,403,743  06/30/2024
94985AAA7 172,846 172,336 510 172,336 162,836  06/30/2024
94986CAA2 160,856 162,103 (1,247) 162,103 209,862  06/30/2024

17,382,593
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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
2. 12 Months or Longer

$ 17,500,205
528,726,557

b. The aggregate related fair value of securities w ith unrealized losses:
1. Less than 12 Months
2. 12 Months or Longer

(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

$ 846,277,333
5,642,033,322

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.
O. 5GI Securities
Investment Number of 5GI Securities Aggregate BACV Aggregate Fair Value
Current Year Prior Year Current Year Prior Year Current Year Prior Year
(1) Bonds - AC 32 45 | $ 120,204,355 | $ 135,589,812 | $ 117,843,529 | $ 122,893,073
(2) LB&SS - AC - - - - - -
(3) Preferred Stock - AC - 1 - 3,499,929 - 5,406,921
(4) Preferred Stock - FV 12 13 27,771,200 27,771,200 26,988,109
(5) Total (1+2+3+4) 44 59 | $147,975,555 | $ 166,077,851 | $ 145,614,729 | $ 155,288,103
AC - Amortized Cost FV - Fair Value

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

Note 6 — Joint Ventures, Partnerships and Limited Liability Companies

No significant change.

Note 7 — Investment Income

No significant change.

Note 8 — Derivative Instruments

No significant change.

Note 9 — Income Taxes

No significant change.
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Note 10 — Information Concerning Parent, Subsidiaries, Affiliates and Other Related Parties

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

The Company did not receive capital contributions during the period.

D. The Company reported $969,203 due from and $1,384,876 due to the parent and affiliated companies. The terms of the agreement require
that these amounts are settled within 90 days.

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

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

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

G. The Company’s outstanding shares are 100% owned by Glidepath Holdings Inc., a subsidiary of MMLIC.
H. The Company does not own shares of any upstream intermediate entity or its ultimate parent.

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

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

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

L. The Company owns 100% of the outstanding stock of Manhattan National Holding, LLC (“MNH”), a wholly-owned non-insurance subsidiary.
MNH owns 100% of the stock of Manhattan National Life Insurance Company (“MNLIC”), a stock life insurance company domiciled in Ohio.
The Company utilizes the look-through approach for the valuation of MNH instead of obtaining audited financial statements for MNH. The
Company'’s carrying value in MNH is $17,071,305, and represents the carrying value of MNLIC, which is presented on the basis of accounting
practices prescribed or permitted by the Ohio Department of Insurance.

S

All SCA Investments — No significant change.

z

Investment in Insurance SCAs

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

0. SCA and SSAP No. 48 Entity Loss Tracking — Not applicable.
Note 11 — Debt
A. The Company has no capital notes or reverse repurchase agreements outstanding.
B. Federal Home Loan Bank Agreements
(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
$41,525,200 of FHLB stock at June 30, 2024 and December 31, 2023. The Company also posted collateral to the FHLB of assets with
a fair value of approximately $1,533,049,464 as of June 30, 2024. The Company’s FHLB borrowing capacity is based on the
Company’s estimate of collateral eligible to be pledged with the FHLB. The deposit-type contract liabilities and related assets are
accounted for in the Company’s general account.

(2) FHLB Capital Stock

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

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

a. The amount of collateral pledged to the FHLB at June 30, 2024 was $1,533,049,464 (fair value) and $1,615,822,408 (carrying
value). The total aggregate borrowing from the FHLB at June 30, 2024 was $500,000,000.

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

(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 $68,770,381 as of June 30, 2024 and $58,683,564 as of December 31, 2023. The
Company matches a percentage of employee contributions to the qualified 401(k) thrift savings plan. The Company’s total matching thrift
savings contributions included in general insurance expenses were $2,561,910 for the six months ended June 30, 2024 and $4,458,732 for
the year ended December 31, 2023.

F. The Company did not participate in multiemployer plans.

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

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

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

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

No significant change.

Note 14 — Contingencies

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

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

No significant change.

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

The Company has no reportable transactions.

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

Not applicable.

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

Not applicable.
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Note 20 — Fair Value Measurements

A
(1) Fair Value Measurements at Reporting Date
The Company has categorized its assets and liabilities measured at fair value into the three-level fair value hierarchy as
reflected in the following table. See item (4) below for a discussion of each of these three levels.
Net Asset
Value
Level 1 Level 2 Level 3 (NAV) Total
Assets at fair value
Bonds:
Special revenue $ -8 -8 -8 -8 -
Industrial and misc. (unaffiliated) - 7,476,684 40,911,366 - 48,388,050
Hybrid securities - 29,375 - - 29,375
Total bonds - 7,506,059 40,911,366 - 48,417,425
Non-affiliated preferred stock 59,179,672 - 72,691,385 - 131,871,057
Non-affiliated common stock 127,271,776 - 185,478,706 - 312,750,482
Currency sw aps - 3,366,718 - - 3,366,718
Currency forw ards - 1,448,175 - - 1,448,175
Interest rate sw aps - 126,053,262 - - 126,053,262
Financial Futures 11,952 - - - 11,952
Separate account assets 9,370,770 707,105,295 - - 716,476,065
Total assets at fair value $ 195,834,170 $ 845,479,509 $ 299,081,457 $ - $1,340,395,136
Liabilities at fair value
Currency sw aps $ - $ 24,244,750 $ - $ - $ 24,244,750
Currency forw ards - 414,631 - - 414,631
Interest rate sw aps - 119,564,138 - - 119,564,138
Financial Futures 673,758 - - - 673,758
Separate account liabilities 9,370,770 707,105,295 - - 716,476,065
Total liabilities at fair value $ 10,044,528 $ 851,328,814 $ - $ - $ 861,373,342
(2) Fair Value Measurements in Level 3 of the Fair Value Hierarchy
Total Gains Total Gains
Beginning Transfers Transfers and (losses) and (losses) Ending
Balance at into out of included in included in Balance at
3/31/2024 Level 3 Level 3 Net Income Surplus Purchases Issuances Settlements lOlher 6/30/2024
Adjustments
Bonds: industrial and misc (unaffiliated) $ 7,493,094 $ - $ - $ 160,725 $ (11,255087) § - $ 6,439 $ (770,335) $ 45,276,530 $ 40,911,366
Non-affiliated preferred stock 70,283,612 - 2,388,800 (5,326,898) - - - 5,345,871 72,691,385
Non-affiliated common stock 162,367,335 (83) - (577) 15,788,673 (537,352) (7,846,815) - 15,707,525 185,478,706
Total $ 240,144,041  § (83) $ - § 2548948 §  (793312) $  (537,352) $ (7,840,376) $  (770,335) $ 66,329,926 _$ 299,081,457
(3) Fair Value Recognition of Transfers Between Levels
The Company recognizes and records the transfer of securities into and out of Level 3 due to changes in availability of market
observable inputs. All transfers are reflected in the table above at fair value as of the end of the reporting period.
(4) Inputs and Techniques Used in Estimating Fair Value
Level 1 - Quoted prices for identical assets or liabilities in active markets (markets in which transactions occur with sufficient frequency
and volume to provide pricing information on an ongoing basis). The Company's Level 1 financial instruments consist primarily of
publicly traded equity securities for which quoted market prices in active markets are available.
Level 2 - Quoted prices for similar instruments in active markets; quoted prices for identical or similar assets or liabilities in inactive
markets (markets in which there are few transactions, the prices are not current, price quotations vary substantially over time or among
market makers, or in which little information is released publicly); and valuations based on other significant inputs that are observable
in active markets. Level 2 inputs include benchmark yields, reported trades, corroborated broker/dealer quotes, issuer spreads and
benchmark securities. When non-binding broker quotes can be corroborated by comparison to similar securities priced using
observable inputs, they are classified as Level 2.
Level 3 - Valuations derived from market valuation techniques generally consistent with those used to estimate the fair value of Level
2 financial instruments in which one or more significant inputs are unobservable or when the market for a security exhibits significantly
less liquidity relative to markets supporting Level 2 fair value measurements. The unobservable inputs may include management's own
assumptions about the assumptions market participants would use based on the best information available in the circumstances. The
Company's Level 3 is comprised of financial instruments whose fair value is estimated based on non-binding broker quotes or internally
developed using significant inputs not based on, or corroborated by, observable market information.
The Company’s investment manager, Barings LLC (“Barings”) is responsible for the valuation process and uses data from outside
sources (including nationally recognized pricing services and broker/dealers) in establishing fair value. Valuation techniques utilized
by pricing services and prices obtained from external sources are reviewed by Barings internal investment professionals who are
familiar with the securities being priced and the markets in which they trade to ensure the fair value determination is representative of
an exit price. To validate the appropriateness of the prices obtained, the investment manager considers widely published indices (as
benchmarks), recent trades, changes in interest rates, general economic conditions and the credit quality of the specific issuers. In
addition, Barings communicates directly with the pricing service regarding the methods and assumptions used in pricing, including
verifying, on a test basis, the inputs used by the service to value specific securities.
(5) Derivative Assets and Liabilities
a. The Company'’s derivative assets/liabilities are reported on a gross basis (see 20-A-(1)).
b.  The Company has no gross or net derivative assets/liabilities measured at fair value in the Level 3 category.
B. The Company has no additional fair value disclosures.
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C. The Company has categorized all the financial assets in the financial statements into the three-level fair value hierarchy as reflected in the
following table. See item (4) above for a discussion of each of these three levels.

Aggregate Admitted Net Asset Not Practicable
Type of Financial Instrument Fair Value Assets Level 1 Level 2 Level 3 Value (NAV) (Carrying Value)
Financial assets:
Bonds:
U.S. Governments $ 146,057,328  $ 180,399,515  $ -8 146,057,328  $ -8 -8 -
All other government 8,983,772 10,141,135 - 8,983,772 - - -
States, territories and possessions 155,994,812 163,985,533 - 155,994,812 - - -
Political subdivisions of states, territories 223,256,623 228,002,766 - 223,256,623 - - -
Special revenue 1,705,255,043 1,850,593,521 - 1,690,227,086 15,027,957 - -
Industrial and misc. (unaffiliated) 29,836,353,555 31,642,016,041 - 21,405,187,933 8,431,165,622 - -
Hybrid securities 1,018,515,110 1,013,722,520 - 1,005,691,110 12,824,000 - -
Parent, subs and affiliates 676,657,592 692,330,685 - 536,857,885 139,799,707 - -
Total bonds $ 33,771,073,835 $ 35,781,191,716 $ - $ 25,172,256,549 $ 8,598,817,286 $ - $ -
Non affiliated preferred stock 280,402,621 273,934,653 154,944,944 3,000,000 122,457,677 - -
Non affiliated common stock 312,750,482 312,750,482 127,271,776 - 185,478,706 - -
Mortgage loans 4,501,693,383 4,690,293,526 - - 4,501,693,383 - -
Currency forw ards 1,448,175 1,448,175 - 1,448,175 - - -
Fixed-indexed annuity options 964,710,845 713,500,755 438,944,890 525,765,955 - - -
Interest rate sw aps 126,053,262 126,053,262 - 126,053,262 - - -
Currency sw aps 3,366,718 3,366,718 - 3,366,718 - - -
Financial Futures 11,952 11,952 11,952 - - - -
Separate account assets 716,476,065 716,476,065 9,370,770 707,105,295 - - -
Cash, cash equivalents and short-term investments 3,142,769,700 3,142,769,700 3,142,769,700 - - - -
Policy loans 28,810,934 28,810,934 - - 28,810,934 - -
Total financial assets 43,849,567,972 45,790,607,938 3,873,314,032  $ 26,538,995954 $13437,257,986 _§ - 3 -
Financial liabilities :
Currency sw aps $ 24,244,750 $ 24,244,750 $ - $ 24,244,750 $ - $ - $ -
Currency forw ards 414,631 414,631 - 414,631 - - -
Interest rate sw aps 119,564,138 119,564,138 - 119,564,138 - - -
Fixed-indexed annuity options - 369,181,057 - - - - -
Financial Futures 673,758 673,758 673,758 - - - -
Separate account liabilities 716,476,065 716,476,065 9,370,770 707,105,295 - - -
Total financial liabilities $ 861,373,342 $  1,230,554,399 $ 10,044,528 $ 851,328,814 $ - $ - $ -

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

Note 21 — Other Items

A. Unusual or Infrequent Items
Admitted disallowed Interest Maintenance Reserve (“IMR”):
As of June 30, 2024, the Company had $244,139,586 of net negative (disallowed) IMR in aggregate and in the general account.
As of June 30, 2024, the Company had $244,139,586 of negative IMR admitted in the general account.
As of June 30, 2024, the calculated adjusted capital and surplus was $2,441,395,834.
As of June 30, 2024, the percentage of adjusted capital and surplus for which the admitted disallowed IMR represents was 10%.
The follow ing represents allocated gains (losses) previously deferred to the IMR from derivatives:
June 30, 2024

Realized capital gains 2,365,471
Realized capital losses (24,383,664)

Total allocated gains (losses) to IMR from derivatives $ (22,018,192)

When the Company sells bonds and recognizes losses due to interest-rate related factors, and the realized losses are transferred to the
IMR, the sales proceeds are generally used for reinvestment as governed by prudent asset liability management (“ALM”) policies and
procedures. Such sales of bonds are intermittently used to meet liquidity needs and managed within the ALM framework.

IMR losses for fixed income related derivatives were in accordance with documented risk management procedures, as well as the
Company’s derivative use plans, and reflect the same historical treatment of derivative gains reversed to IMR and amortized rather than
immediately recognized as realized gain upon termination.

As of the period ended June 30, 2024, the IMR asset of $244,139,586 admitted under the currently adopted statutory accounting
interpretation is primarily related to its Funds Withheld (FWH) reinsurance treaty. Included in the FWH assets are reimbursements of
capital losses on the invested assets to back the ceded reinsurance liabilities and are recorded as an adjustment to the income statement.
Both the IMR and FWH assets are admitted under statutory accounting guidance.

B. The Company had no troubled debt restructuring.

Note 22 — Events Subsequent/Other items

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

Note 24 — Retrospectively Rated Contracts & Contracts Subject to Redetermination

Not applicable.

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.
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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 JUNE 30, 2024 OF THE MassMutual Ascend Life Insurance Company

GENERAL INTERROGATORIES

PART 1 - COMMON INTERROGATORIES

GENERAL

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

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

Name of Entity NAIC Company Code | State of Domicile
If the reporting entity is subject to a management agreement, including third-party administrator(s), managing general agent(s), attorney-
in-fact, or similar agreement, have there been any significant changes regarding the terms of the agreement or principals involved? ......... Yes ] No[ X1 NAL 1]
If yes, attach an explanation.
State as of what date the latest financial examination of the reporting entity was made or is being made. .......... 12/31/2021
State the as of date that the latest financial examination report became available from either the state of domicile or the reporting entity. This
date should be the date of the examined balance sheet and not the date the report was completed or released. .............ccocevevevevecceerereeeeereennns 12/31/2021
State as of what date the latest financial examination report became available to other states or the public from either the state of domicile or
the reporting entity. This is the release date or completion date of the examination report and not the date of the examination (balance sheet
GALE). eueetatrieei ettt s s e h sttt 05/23/2023
By what department or departments?
State of Ohio, DepPartMENt Of INSUFANCE .........iiiiiiiieie ettt a et e et e et e st e e st e ea e e ea e e eaeeea e e st e s e e s s e e aseeaseeaseeneeeneeeneeseeseenneenneannean
Have all financial statement adjustments within the latest financial examination report been accounted for in a subsequent financial
statement filed With DEPAMMENTS? ............ocoiviiieeeeeeeee ettt ettt e e e s s e e e e e e st es e e e e e e e s e e s et et e e e s e e s s et e seseseseesssasnasaseenananaens Yes ] N[ ] NA[X]
Have all of the recommendations within the latest financial examination report been complied With? ... Yes ] No[ 1 NA[X]
Has this reporting entity had any Certificates of Authority, licenses or registrations (including corporate registration, if applicable) suspended or
revoked by any governmental entity during the reporting PEAOTA? ..........c.veueveieiiieieieieiieeeeie ettt sttt s st s s s s snanas Yes [ ] No[X]
If yes, give full information:
Is the company a subsidiary of a bank holding company regulated by the Federal Reserve Board? ............. Yes[ ] No[X]
If response to 8.1 is yes, please identify the name of the bank holding company.
Is the company affiliated with one or more banks, thrifts or securities firms? .............cooi i Yes [ X] No[ ]

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

1 2
Affiliate Name Location (City, State)

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

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




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
14.26
14.27
14.28

15.1
15.2

16.

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

GENERAL INTERROGATORIES

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

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

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

(b) Full, fair, a(F:)curate, timely and understandable disclosure in the periodic reports required to be filed by the reporting entity;

(c) Compliance with applicable governmental laws, rules and regulations;

(d) The prompt internal reporting of violations to an appropriate person or persons identified in the code; and

(e) Accountability for adherence to the code.

If the response to 9.1 is No, please explain:

Has the code of ethics for senior managers been @aMENAEA? ..........c..oi ittt e b e et e et e e st e eseeeaeeeseenseeseeneennean
If the response to 9.2 is Yes, provide information related to amendment(s).

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

FINANCIAL

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

INVESTMENT

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:

Yes [ X] No[ ]

Yes[ ] No[X]

Yes[ ] No[X]

Yes [ ]

No [ X ]

Amount of real estate and mortgages held in other invested assets in Schedule BA: ... $..
Amount of real estate and mortgages held in short-term investments: ...........cccccceeoeeneee
Does the reporting entity have any investments in parent, subsidiaries and affiliates? ....
If yes, please complete the following:
1 2
Prior Year-End Current Quarter
Book/Adjusted Book/Adjusted
Carrying Value Carrying Value
BONAS ...ttt bbb R E b b e btk £ R £ R £ bR £ E b £ e bt e bttt b et bt nn e $ 744,638,614 314,292,242

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

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

Has the reporting entity entered into any hedging transactions reported on SChedule DB7? ...........cccoiiiiiiiiiiiieeeeee s

If yes, has a comprehensive description of the hedging program been made available to the domiciliary state? .............ccccooeviiiicicien. Yes [ X ]

If no, attach a description with this statement.

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

16.3 Total payable for securities lending reported on the liability Page. .........cociiiiiiiiie s $

8.1

465,897,252

202,185, 755
1,072,375, 249

$.
$..
$..
$..
$..
$..
$..
$

Yes [ X ]
No[ 1]

No [ ]
NAT ]




17.3
17.4

18.1
18.2

20.

21.

GENERAL INTERROGATORIES

Excluding items in Schedule E - Part 3 - Special Deposits, real estate, mortgage loans and investments held physically in the reporting entity’s
offices, vaults or safety deposit boxes, were all stocks, bonds and other securities, owned throughout the current year held pursuant to a
custodial agreement with a qualified bank or trust company in accordance with Section 1, Ill - General Examination Considerations, F.
Outsourcing of Critical Functions, Custodial or Safekeeping Agreements of the NAIC Financial Condition Examiners Handbook? .....................
For all agreements that comply with the requirements of the NAIC Financial Condition Examiners Handbook, complete the following:

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

Yes [ X ]

1
Name of Custodian(s)

2
Custodian Address

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

1 Wall Street, New York, NY 10286 ....
JAB2NWN. Quincy, MA 02171

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

No [ ]

1 2 3
Name(s) Location(s) Complete Explanation(s)
Have there been any changes, including name changes, in the custodian(s) identified in 17.1 during the current quarter? .............cccccceeeenee. Yes[ 1 No[ X]
If yes, give full information relating thereto:
1 2 3 4
Old Custodian New Custodian Date of Change Reason
Investment management — Identify all investment advisors, investment managers, broker/dealers, including individuals that have the authority to
make investment decisions on behalf of the reporting entity. For assets that are managed internally by employees of the reporting entity, note as
such. ["...that have access to the investment accounts"; "...handle securities"]
1 2
Name of Firm or Individual Affiliation
ARES Capital Management LLC .......ococoooiieierirneieecees e
Ares Management LLC
Barings LLC
Centerbridge Martello Advisors, LLC
Fractal Investments LLC
Western Asset Management Company
Angelo, Gordon & Co., L.P
17.5097 For those firms/individuals listed in the table for Question 17.5, do any firms/individuals unaffiliated with the reporting entity (i.e.
designated with a "U") manage more than 10% of the reporting entity’s iNVested @SSEtS?..........ccoviiriiririieeieiirrrsee e Yes[ 1 No[X]
17.5098 For firms/individuals unaffiliated with the reporting entity (i.e. designated with a "U") listed in the table for Question 17.5, does the
total assets under management aggregate to more than 50% of the reporting entity’s invested assets?..........c.ovvereceienennsseceene Yes[ 1 No[X]
For those firms or individuals listed in the table for 17.5 with an affiliation code of "A" (affiliated) or "U" (unaffiliated), provide the information for the
table below.
1 2 3 4 5
Investment
Management
Central Registration Agreement
Depository Number Name of Firm or Individual Legal Entity Identifier (LEI) Registered With (IMA) Filed
130074 ARES Capital Management LLC 549300R4YHRZ8JUZU385
130074 .. Ares Management LLC 549300JA9GMPFTSVQQO5 .
106006 .. Barings LLC ....ccooeeene ANDKRHQKPRRG4Q2KLRO5 .
131940 .. Angelo, Gordon & Co., L.P. XXJBOBRONBIFETFPCB63 .
157359 .. Centerbridge Martello Advisors, LLC 549300F5X7LPP05D3544 .
311767 Fractal Investments LLC 984500D14JFD0O06CBCI6

Western Asset Management Company ....

549300C5A561UXU1CN46

Have all the filing requirements of the Purposes and Procedures Manual of the NAIC Investment Analysis Office been followed? .....................
If no, list exceptions:
At 6/30/2024, 42 issues for 38 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 $114,791,181 08 0.31% OF @Il @SSEES. ....c.ueuiiiiieiiieieeeee ettt s ettt s et et e st e s et e s et ese s es et et et eneneas

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

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

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? .........coiuiiiiiiiiii ittt ettt ettt sttt e bt e sb e e sbeeabe e bt eabeeabeaaeeaaeesaeesaeesbeenbeenbeens

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

FE fund:

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

January 1, 2019.
d. The fund only or predominantly holds bonds in its portfolio.
e. The current reported NAIC Designation was derived from the public credit rating(s) with annual surveillance assigned by an NAIC CRP

in its legal capacity as an NRSRO.
f. The public credit rating(s) with annual surveillance assigned by an NAIC CRP has not lapsed.

Has the reporting entity assigned FE to Schedule BA non-registered private funds that complied with the above criteria? .............ccccceoeiiie.

8.2

Yes [ ]

Yes [ X ]

Yes [

Yes [

]

]

No [ X]

No [ ]

No [ X ]

No [ X ]



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

GENERAL INTERROGATORIES

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

Life and Accident Health Companies/Fraternal Benefit Societies:

1.

1.5

1.6

3.1

3.2

3.3

34

4.

4.1

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

T.1T FAMN MOMGAGES ...enveveeietenieteiieteietes e tesee et et e ae e ese st ese e et e s e s ese s ese s ese s esessesesseseseeses e s es e s ese s esessesensesessesese et ess s ese s esensesesseseseesennas B
1.12 RESIAENEAI MOTLGAGES .....cvvvivieieeieietetetet ettt ettt a et e ettt et esese s es et et et et e s e s e sess s es et e s et et esessas et s s es et e b esesesnss s ssasasesesesesnsnanan TS 3,110,796,775
1.13 COMMEICIAI IMOTIGAGES ..........vvvvieieieeee ettt ettt ettt et a e e e e st e s et e s es e ae e s e s et e s e s e s esess s s ss e s et e s et esesess s ss et esesesesesnssasssesasesesesn B 1,579,496,751
1.14 Total Mortgages iN GOOA STANGING ..........ccvoveveveeeeceeeiieie ettt et a et sesea s s s st ses et esessasssss s seseseseassnssnssesenas $ 4,690,293,526

1.2 Long-Term Mortgages In Good Standing with Restructured Terms

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

1.3 Long-Term Mortgage Loans Upon which Interest is Overdue more than Three Months
B I =4 T o]y o = T 1= B

1.32 Residential Mortgages

1.33 Commercial Mortgages ...

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

1.4 Long-Term Mortgage Loans in Process of Foreclosure

B I 4 T o]y o= T 1= B
I Tty o LY g L= T 1Y FoT (o= o 1= B
1.43 COMMEICIAl IMOTIGAGES ... e iutieiti ittt ettt ettt ettt sh e s b e e s bt e bt e s bt e a bt eaeeea e e s he e eh e e eb e e b e e a b e e abeem bt eabeeheesheesheesbeenbeenbeenbeennennnn B
1.44 Total Mortgages in ProCess Of FOrECIOSUTE ..........o. ittt ettt e e s e e et e b e s e et e eneeenteeneeeneenneenen B 0
Total Mortgage Loans (Lines 1.14 + 1.21 + 1.34 + 1.44) (Page 2, Column 3, LiNes 3.1 + 3.2) ....ccoeveeicuerieeeeeececeee e eeeceeae e $ 4,690,293,526

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

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

Operating Percentages:

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

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

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

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

Fraternal Benefit Societies Only:

5.1

5.2

6.1

6.2

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

If no, explain:

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

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

[ Date [ Outstanding Lien Amount |




ol

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

SCHEDULE S - CEDED REINSURANCE

Showing All New Reinsurance Treaties - Current Year to Date

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




STATEMENT AS OF JUNE 30, 2024 OF THE MassMutual Ascend Life Insurance Company
SCHEDULE T - PREMIUMS AND ANNUITY CONSIDERATIONS

Current Year To Date - Allocated by States and Territories
Direct Business Only

1 Life Contracts 4 5 6 7

2 3 Accident and

Health Insurance

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

1. AlADaMA ..o AL e Lo o 105,020 ..o 74,111,848 | 17,797 o o 74,234,659 |....oooviiiiiiene
2. AIBSKA .ot AK o L o, 3,686 o 2,734,028 | e [ 2,737,714
3. Arizona ..... .. AZ ..89,801,759 |. .90,031,489 |..
4. Arkansas .. .. AR ..32,293,252 |. ....32,365,480 |..
5. California .. ... CA 514,828,497 |. ..516,936,069 |..
6. Colorado ...... ... CO ..54,216,330 |. .54,339,887 |..
7. Connecticut .. . CT ..85,895,191 |. .86,054,228 |..
8. Delaware ............. ... DE ..16,910,128 |. . 16,927,967 |..
9. District of Columbia . . DC . ....4,551,441 |. ...4,562,311 |..
10. Florida .. .. FL .o 473,716,143 | 474,568,027
11.  Georgia .. GA o 132,236,729 | 132,567,759

..45.246.463 |.
23218793 |.

..45,137,198 |.
e 23,177,116 .
........ 170,705,710 |.
........ 107,585,800 |.

12.  Hawaii ..
13. Idaho ....
14. lllinois ...
15. Indiana.

..30,213.786 |.

16. lowa..... 1A ..30,097,418 |.

17.  Kansas . .. KS e 27,958,401 . , .. .28,071,182 |..

18, KENUCKY ..o KY oo L o 67,730 o 39,533,065 864 [ [ 39,672,459

19, LOUISIANG ...t LA oo L o 97,075 [ 81,466,053 (866 [ [ 81,566,994

20. Maine ....... ..16,266,923 |. ....16,306,855 |..

21.  Maryland . 114,913,635 |. .. 115,140,425 |..

22, MasSaChUSEES ...........cccoeucucuruririecicicireeeeas MA oL 193,569 ..o 96,141,064 ..o [ o 96,334,633 |........... 1,178,880
23, MChIGAN ... Ml e b 102,315 177,961,447 178,065,381

24. Minnesota . .. MN ..69,582,929 |. ....69,790,251 |..

25.  Mississippi .. MS 22,615,837 . ....22,670,236 |..

26.  MISSOUN ...ocoueeecicicicineneecicisesesesnccieeneeees MO [ L . 130,018 255,962,642 256,174,601

27, MONtaNa ......cccocucucurerenecciceceseencceseneneees. MT [ L o 2,457 | 3,269,331 oo o e 3,271,788

28. Nebraska .. .. 13,557,485 |. .13,655,149 |..

29. Nevada ........ . .. 34,875,375 . .35,009,231 |..

30.  New Hampshire ...........ccoccccurininioccicinns NH [l . 25,686 | 17,946,562 17,992,990 |......co..e 661,590
31, NEW JEISEY ...oouiiiiiciciciseseec e NI [l . 239,015 | 198,905,827 V248 o s 199,147,990 |........... 2,896,859
32, New Mexico . NM ..15,033,299 . ....15,180,184 |..

33. New York ..... NY . 17,232,337 |. .. 17,204,412 |

34.  North Carolina .. 183,439,216 |. :.184,611,882 ..

35.  North Dakota ND ..12,856,650 |. ....12,879,523 |..
36. OO coveeeeeee . OH 209,979,079 |. .. 210,156,165 |..
37.  Oklahoma . ... OK ..24,181,295 |. ....28,464,792 |..
38. Oregon......... .. OR e 37,622,257 |. ....37,695,136 |..
39. Pennsylvania ... . PA ........ 284,416,561 |. .. 284,931,040 |..
40. Rhode Island .... . RI e 26,266,990 |. ...26,290,136 |..

.. 127,919,143 |..
..... 9,898,980 |..
...113,691,192 |..
..228,160,688 |..

41.  South Carolina .
42.  South Dakota ...
43. Tennessee ...

127,641,728 |.
... 9,873,049 (.
. 113,392,290 |.
... 227,106,810 .

45. Utah.... . uT ....34,646,465 |..
46. Vermont . VT . ... 6,605, . ... 10, ETTURRPRUR ROTRRN 6,637,067 |..
47, VArGINIA ceeeeeecieieieeeeeee e VA |l fn.362,284 ... 136 544,324 207 [ [ 137,026,815
48, Washington .........cccceeeveeevereeeeerencnennnceeees. WA e L e 144,080 | 85,251,156 2 [ e 85,480,648
49. West Virginia ..21,551,608 |. .21,609,007 |..
50. Wisconsin .... . ..99,696,463 |. .99,924,437 |..
51, WYOMING .oovevenieeeieieeeieeeeeeeieesieeseeeneeeenes. WY e Lo i 9,580 [ 3,830,642 [ oo o 3,840,222
52.  American Samoa ..........ccceceeeiieeeiineenineeans AS
53. Guam ............. .. GU
54. Puerto Rico ...... ... PR
55. U.S.Virginlslands ..........cccocoviiiiniiniinnnn. \
56. Northern Mariana Islands ....................ccc... MP
57. Canada .......ccccceevveennens .... CAN v | . R I R O .
58.  Aggregate Other Aliens .. OT . .. . s 0
59.  Subtotal .....ccccceiiiiiii , s s s 97 ..
90. Reporting entity contributions for employee benefits
PIANS. ... XXX e e o e [ [ [V A
91. Dividends or refunds applied to purchase paid-up
additions and annUIties.............c.ccceeeeereeereeereens foreene XXX [ o e o o [V
92. Dividends or refunds applied to shorten endowment|
or premium paying period...........ccccccevuveeeeeciiinnes foneees )0, ) O R AN (VN
93.  Premium or annuity considerations waived under
disability or other contract provisions.................... .
94.  Aggregate or other amounts not allocable by State. ....... . PPN 0
95.  Totals (Direct BUSINESS)........cccuevrueirieinicinieiennns . XXX..... .9,990,285 |..... 4,706,386,413 |. 0. 4,718,670,754 |..
96. Plus Reinsurance Assumed. XXX 1,368,741 |.ooevee 49,766 |. e 2,931,100 [oovovieiiieiiieiine
97  Totals (All Business).... . ...11,359,026 |..... 4,706,436,179 |........... 3,806,649 |.......ccccovevrnnnnn 0 [ 4,721,601,854 |..
98. Less Reinsurance Ceded...........cooevveveneevenenrenvsennss|oeees XKoo oo 5,261,107 |........ 406,554,154 |........... 2,294,058 |....cceovreiriiinnies e 414,109,319 [...ocovree 29,626
99. Totals (All Business) less Reinsurance Ceded XXX 6,097,919 4,299,882,025 4,307,492,535 13,114,290
DETAILS OF WRITE-INS
58001. Other Alien ..o o XXX .42,018 |. 331,382 |. ..625 |.. ..374,025 |..
58002.
58003.
58998. Summary of remaining write-ins for Line 58 from
OVETflOW PAGE ....vvveveiecrecieerecieeie e[ XXX e e [V [0 [V [0 [V PR 0
58999. Totals (Lines 58001 through 58003 plus
58998)(Line 58 above) XXX 42,018 331,382 625 0 374,025 0
9401.
9402.
9403.
9498. Summary of remaining write-ins for Line 94 from
OVErflOW PAGE ....cveveveieciiciecrecieeie e[ XXX e e [V [0 [V [0 [V PR 0
9499. Totals (Lines 9401 through 9403 plus 9498)(Line
94 above) XXX 0 0 0 0 0 0
(a) Active Status Counts:
1. L - Licensed or Chartered - Licensed insurance carrier or domiciled RRG...........cccccccvveinr weeene 50 4. Q- Qualified - Qualified or accredited reiNSUrer..............ccooveeeereiereieieees e 0
2. R - Registered - Non-domiciled RRGS..........coiiiiiiiiiiiieeiiee et ene aeaines 0 5. N-None of the above - Not allowed to write business in the state............. ... 7
3. E - Eligible - Reporting entities eligible or approved to write surplus lines in the state......... ....... 0
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STATEMENT AS OF JUNE 30, 2024 OF THE MassMutual Ascend Life Insurance Company

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

cl

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

Federal Tax ID NAIC Co Code  State of Domicile

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

*This entity is owned by another or multiple entities in the group. Please refer to Sch Y Part 1A for the ownership and percentage information.
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Counterpointe Sustainable Advisors LLC
CSA Intermediate Holdco LLC
Counterpointe Trust Services LLC
CPPACELLC
CSA Employee Services Company LLC
Counterpointe Sustainable Real Estate I LLC
Counterpointe Energy Solutions II LLC
Counterpointe Energy Solutions (CA) II LLC
Counterpointe Energy Solutions (FL) II LLC
Counterpointe Energy Solutions (IL) LLC
Loop-Counterpointe PACE LLC
Counterpointe Energy Services LLC
JFIN Parent LLC
Jefferies Finance LLC
JFIN GP Adviser LLC
Jefferies MM Lending LLC
Green SPE LLC
Apex Credit Partners LLC
Apex GPILLC
Apex Securitized Income Fund LP
Jefferies Credit Partners LLC
Jefferies Credit Management LLC
JCM GPILLC
JCM H-2 Credit Fund GP LLC
JCP Direct Lending CLO 2022 LLC
Jefferies Direct Lending Europe SCSp SICAV-RAIF
Jefferies Credit Management Holdings LLC
JDLF GP (Europe) S.a.r.l

JFAM GP LLC
JFAM GP LP
Jefferies Direct Lending Fund C LP
Jefferies DLF C Holdings LLC
Jefferies Direct Lending Fund C SPE LLC
JDLF I GP LLC
JDLF II GP LP
Jefferies Direct Lending Fund IT C LP
Jefferies DLF 2 C Holdings LLC
Jefferies Direct Lending Fund IT C SPE LLC
JDLF 1II GP LLC*
JDLF III GP LP*

Jefferies Direct Lending Fund III C LP
JCP Direct Lending CLO 2023-1 LLC
JCP Direct Lending CLO 2023 Ltd.

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

Federal Tax ID NAIC Co Code

State of Domicile

None
None
None
None
None
None
None
27-0105644
None
None
None
None
None
27-0105644
None
None
None
None
None
None
None
None
None
None
None
None
None
None
None
None
None
None
None
None
None
None
None
None
None
None
None
None
None

Delaware
Delaware
Delaware
Delaware
Delaware
Delaware
Delaware
Delaware
Delaware
Delaware
Delaware
Delaware
Delaware
Delaware
Delaware
Delaware
Delaware
Delaware
Delaware
Delaware
Delaware
Delaware
Delaware
Delaware
Delaware
Luxembourg
Delaware
Luxembourg
Delaware
Delaware
Delaware
Delaware
Delaware
Delaware
Delaware
Delaware
Delaware
Delaware
Delaware
Delaware
Delaware
Delaware
Jersey Channel Islands
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Federal Tax ID NAIC Co Code State of Domicile

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

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

JFIN CLO 2012 Ltd. None Cayman Islands
JFIN CLO 2013 Ltd. None Cayman Islands
JFIN CLO 2014 Ltd. None Cayman Islands
JFIN CLO 2014-II Ltd. None Cayman Islands
JFIN CLO 2015 Ltd. None Cayman Islands
JFIN CLO 2015-II Ltd. None Cayman Islands
JFIN CLO 2016 Ltd. None Cayman Islands
JFIN CLO 2017 Ltd. None Cayman Islands
JFIN CLO 2017 II Ltd. None Cayman Islands
Tomorrow Parent, LLC None Delaware
Custom Ecology Holdco, LLC None Delaware
Glidepath Holdings Inc. 86-2294635 Delaware
MassMutual Ascend Life Insurance Company 13-1935920 63312 Ohio
AAG Insurance Agency, LLC 31-1422717 Kentucky
Annuity Investors Life Insurance Company 31-1021738 93661 Ohio
MM Ascend Life Investor Services, LLC 31-1395344 Ohio
MM Ascend Mortgage Lending LLC None Ohio
Manbhattan National Holding, LLC 26-3260520 Ohio
Manhattan National Life Insurance Company 45-0252531 67083 Ohio
MassMutual Mortgage Lending LLC None Delaware
MM Copper Hill Road LLC 04-1590850 Delaware
MMV CTFIGP LLC None Delaware
MassMutual Ventures Climate Technology Fund I LP None Delaware
MM Direct Private Investments Holding LLC None Delaware
MM Direct Private Investments UK Limited None England & Wales
DPI-ACRES Capital LLC None Delaware
DPI-ARES Mortgage Lending LLC None Delaware
MM Investment Holding None Cayman Islands
MMIH Bond Holdings LLC None Delaware
MassMutual Asset Finance LLC* 26-0073611 Delaware
MMAF Equipment Finance LLC 2017-B 32-0546197 Delaware
MMAF Equipment Finance LLC 2019-A 83-3722640 Delaware
MMAF Equipment Finance LLC 2019-B None Delaware
MMAF Equipment Finance LLC 2020-A None Delaware
MMAF Equipment Finance LLC 2020-B None Delaware
MMAF Equipment Finance LLC 2021-A None Delaware
MMAF Equipment Finance LLC 2022-A None Delaware
MMAF Equipment Finance LLC 2022-B None Delaware
MMAF Equipment Finance LLC 2023-A None Delaware
MMAF Equipment Finance LLC 2024-A None Delaware
MML Management Corporation 04-2443240 Massachusetts
MassMutual International Holding MSC, Inc. 04-3548444 Massachusetts
MassMutual Holding MSC, Inc. 04-3341767 Massachusetts

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

MML CM LLC None Delaware
Blueprint Income LLC None New York
Flourish Holding Company LLC None Delaware
Flourish Insurance Agency LLC None Delaware
Flourish Digital Assets LLC None Delaware
Flourish Financial LLC None Delaware
Flourish Technologies LLC None Delaware
MML Distributors LLC* 04-3356880 Massachusetts
MML Investment Advisers, LLC None Delaware
MML Strategic Distributors, LLC 46-3238013 Delaware
The MassMutual Trust Company, FSB 06-1563535 Connecticut
MML Private Placement Investment Company I, LLC 04-1590850 Delaware
MML Private Equity Fund Investor LLC 04-1590850 Delaware
MM Private Equity Intercontinental LLC 04-1590850 Delaware
Pioneers Gate LLC 45-2738137 Delaware
MassMutual Holding LLC 04-2854319 Delaware
Fern Street LLC 37-1732913 Delaware
Low Carbon Energy Holding None United Kingdom
Sleeper Street LLC None Delaware
Haven Life Insurance Agency, LLC 46-2252944 Delaware
GASL Holdings LLC None Delaware
Barings Asset-Based Income Fund (US) LP* None Delaware
Barings Perpetual European Direct Lending Fund None Luxembourg
Barings Emerging Generation Fund II 88-0916548 Delaware
Babson Capital Global Special Situation Credit Fund 2* 98-1206017 Delaware
Barings Global Real Assets Fund LP* 82-3867745 Delaware
Barings Global Special Situations Credit Fund 3 None Luxembourg
MassMutual Assignment Company 06-1597528 North Carolina
MassMutual Capital Partners LLC 04-1590850 Delaware
Marco Hotel LLC 46-4255307 Delaware
HB Naples Golf Owner LLC 45-3623262 Delaware
RB Apartments LLC 82-4411267 Delaware
Intermodal Holding II LLC None Delaware
MassMutual Ventures Holding LLC None Delaware
Crane Venture Partners LLP None United Kingdom
MassMutual Ventures Management LLC None Delaware
MassMutual Ventures SEA Management Private Limited None Singapore
MMV UK/SEA Limited None England & Wales
MassMutual Ventures India Private Limited None India
MassMutual Ventures Southeast Asia I LLC None Delaware
MassMutual Ventures Southeast Asia Il LLC None Delaware
MassMutual Ventures UK LLC None Delaware
MassMutual Ventures US I LLC 47-1296410 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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MassMutual Ventures US II LLC
MassMutual Ventures US III LLC
MM Catalyst Fund LLC
MM Catalyst Fund II LLC
MM Rothesay Holdco US LLC
Rothesay Limited
Rothesay Mortgages Limited
Rothesay Life Plc
Rothesay MA No.1 Limited
Rothesay MA No.3 Limited
Rothesay MA No.4 Limited
LT Mortgage Financing Limited
Rothesay Property Partnership 1 LLP
Rothesay Foundation
Rothesay Pensions Management Limited
Rothesay Asset Management UK Limited
Rothesay Asset Management Australia Pty Ltd
Rothesay Asset Management North America LLC
MML Investors Services, LLC
MML Insurance Agency, LLC
MMLISI Financial Alliances, LLC
LifeScore Labs, LLC
MM Asset Management Holding LLC
Barings LLC
Baring Asset Management (Asia) Holdings Limited
Baring International Fund Managers (Bermuda) Limited
Baring Asset Management (Asia) Limited
Baring Asset Management Korea Limited
Barings Investment Management (Shanghai) Limited
Barings Overseas Investment Fund Management (Shanghai) Limited
Baring SICE (Taiwan) Limited
Barings Singapore Pte. Ltd.
Barings Japan Limited
Barings Australia Holding Company Pty Ltd
Barings Australia Pty Ltd
Barings Australia Real Estate Holdings Pty Ltd
Barings Australia Real Estate Pty Ltd
Barings Australia Property Partners Holdings Pty Ltd
Barings Australia Asset Management Pty Ltd
Barings Australia Property Partners Pty Ltd
Barings Australia Structured Finance Holdings Pty Ltd
Barings Australia Structured Finance Pty Ltd
Gryphon Capital Partners Pty Ltd

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

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

Hong Kong, Special Administrative Region of China
Bermuda

Hong Kong, Special Administrative Region of China
Korea

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

Japan

Australia
Australia
Australia
Australia
Australia
Australia
Australia
Australia
Australia
Australia
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Gryphon Capital Management Pty Ltd None Australia
Gryphon Capital Investments Pty Ltd None Australia
Barings Finance LLC 80-0875475 Delaware
BCF Europe Funding Limited None Ireland
BCF Senior Funding I LLC[J None Delaware
BCF Senior Funding I Designated Activity Company None Ireland
Barings Real Estate Acquisitions LLC None Delaware
Barings Securities LLC 04-3238351 Delaware
Barings Guernsey Limited 98-0437588 Guernsey
Barings Europe Limited None United Kingdom
Barings Asset Management Spain SL None Spain
Baring France SAS None France
Baring International Fund Managers (Ireland) Limited None Ireland
Barings GmbH None Germany
Barings Italy S.r.l. None Italy
Barings Sweden AB None Sweden
Barings Netherlands B.V. None Netherlands
Barings (U.K.) Limited 98-0432153 United Kingdom
Barings Switzerland Sarl None Switzerland
Baring Asset Management Limited 98-0241935 United Kingdom
Barings European Direct Lending 1 GP LLP None United Kingdom
Baring International Investment Limited 98-0457328 United Kingdom
Baring Fund Managers Limited 98-0457586 United Kingdom
BCGSS 2 GP LLP None United Kingdom
Baring Investment Services Limited 98-0457578 United Kingdom
Barings Core Fund Feeder I GP S.a.r.l. None Luxembourg
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. | None Luxembourg
PREIF Holdings Limited Partnership None United Kingdom
BMC Holdings DE LLC None Delaware
Barings Real Estate Advisers Inc. 04-3238351 Delaware
Remington L & W Holdings LLC 81-4065378 Delaware
Aland Royalty GP, LLC None Delaware
Alaska Future Fund GP, LLC None Delaware
BAI Funds SLP, LLC None Delaware
BAIGP, LLC None Delaware
Baring Asset-Based Income Fund (US) GP, LLC None Delaware
Barings CMS Fund GP, LLC None Delaware
Barings Infiniti Fund Management LLC None Delaware

*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 New Jersey Emerging Manager Program GP, LLC None Delaware
Barings Hotel Opportunity Venture I GP, LLC None Delaware
Baring Investment Series LLC None Delaware
Barings Emerging Generation Fund GP, LLC None Delaware
Barings Emerging Generation Fund GP II, LLC None Delaware
Barings EPLF4 Rated Feeder, L.P. None Delaware
Barings ERS PE Emerging Manager III GP, LLC None Delaware
Barings FCIII LLC None Delaware
Barings Global Investment Funds (U.S.) Management LLC 04-1590850 Delaware
Barings CLO Investment Partners GP, LLC None Delaware
Barings Core Property Fund GP LLC None Delaware
Barings DAPPLF1 Rated Feeder, G.P. None Delaware
Barings DAPPLF1 Rated Feeder, L.P. None Delaware
Barings Direct Lending GP Ltd. None Cayman Islands
Barings Diversified Residential Fund GP LLC None Delaware
Barings Diversified Residential Fund LP None Delaware
Barings Global Energy Infrastructure Advisors, LLC None Delaware
Barings Capital Solutions Perpetual Fund GP LLC None Delaware
Barings Centre Street CLO Equity Partnership GP, LLC None Delaware
Barings Centre Street CLO Equity Partnership LP None Delaware
Barings Global Real Assets Fund GP, LLC None Delaware
Barings GPSF LLC None Delaware
Barings North American Private Loan Fund Management, LLC None Delaware
Barings North American Private Loan Fund Il Management, LLC None Delaware
Barings North American Private Loan Fund III Management, LLC None Delaware
Barings Global Special Situations Credit Fund 4 GP (Delaware) LLC None Delaware
Barings - MM Revolver Fund GP LLC None Delaware
Barings Real Estate European Value Add Fund II Feeder LLC None Cayman Islands
Barings SEM GP LLC None Delaware
BMT RE Debt Fund GP LLC None Delaware
Barings Small Business Fund LLC 84-5063008 Delaware
Barings TYIDF2 Rated Feeder GP LLC None Delaware
Barings TYIDF2 Rated Feeder, L.P. None Delaware
Barings Active Passive Equity Direct EAFE LLC None Delaware
BCLF GP LLC None Delaware
Benton Street Advisors, Inc. 98-0536233 Cayman Islands
BHOVI Incentive LLC None Delaware
BIG Real Estate Fund GP LLC None Delaware
BIG Real Estate Incentive I LLC None Delaware
BIG Real Estate Incentive II LLC None Delaware
BRECS VII GP LLC None Delaware
BREDIF GP LLC None Delaware
CPF Springing Member, LLC None Delaware

*This entity is owned by another or multiple entities in the group. Please refer to Sch Y Part 1A for the ownership and percentage information.
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CREA-MA Reorganization Trust
CREF X GP LLC
Great Lakes III GP, LLC
Lake Jackson LLC
Barings Emerging Markets Blended Fund I GP, LLC
Barings EPLF4 Rated Feeder GP LLC
Mezzco III LLC
Mezzco IV LLC
Mezzco Australia Il LLC
RECSA-NY GP LLC
Barings CLO 2022-1
Barings CLO 2022-11
Amherst Long Term Holdings, LLC
Enroll Confidently, Inc.
MassMutual International LLC
MassMutual Solutions LLC
Haven Technologies Asia Limited
Yunfeng Financial Group Limited
MassMutual External Benefits Group LLC
5301 Wisconsin Avenue Associates, LLC
5301 Wisconsin Avenue GP, LLC
Other Affiliates & Funds:
100 w. 3rd Street LLC
300 South Tryon Hotel LLC
300 South Tryon LLC
Almack Mezzanine Fund II Unleveraged LP
Barings Affordable Housing Mortgage Fund I LLC
Barings Affordable Housing Mortgage Fund II LLC
Barings Affordable Housing Mortgage Fund III LLC
Barings Construction Lending Fund LP
Barings Emerging Generation Fund II LP
Barings Emerging Generation Fund, LP
Barings Emerging Markets Corporate Bond Fund
Barings Hotel Opportunity Venture I LP
Barings Miller Investment Trust
Barings Real Estate Debt Income Fund LP
Barings Real Estate European Value Add I SCSp
Barings Small Business Fund, L.P.
Barings-MM Revolver Fund LP*
Barings U.S. High Yield Fund
Beauty Brands Acquisition LLC
Beauty Brands Acquisition Intermediate LLC
Forma Brands, 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
04-1590850
None
None
None
41-2280126
80-0920285
None
None
98-1624360
None
None
None
04-3313782
None
None
None
27-3576835
None
None

04-1590850
82-2432216
04-1590850
None
82-3468147
61-1902329
85-3036663
None
None
84-3784245
None
None
04-1590850
85-3449260
None
None
None
None
None
None
None

Delaware
Delaware
Delaware
Delaware
Delaware
Delaware
Delaware
Delaware
Delaware
Delaware
Cayman Island
Cayman Island
Delaware
Delaware
Delaware
Delaware
Hong Kong
Hong Kong
Delaware
District of Columbia
Delaware

Delaware
Delaware
Delaware
United Kingdom
Delaware
Delaware
Delaware
Delaware
Delaware
Delaware
Ireland
Delaware
Australia
Delaware
Luxembourg
Delaware
Delaware
Delaware
Delaware
Delaware
Delaware



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

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

6¢Cl

Federal Tax ID NAIC Co Code State of Domicile

Cornerstone Permanent Mortgage Fund LLC 45-2632610 Massachusetts
CREA Ridge Apartments, LLC None Delaware

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

CRA Aircraft Holding LLC 81-4258759 Delaware

EIP Holdings I, LLC None Delaware

Red Lake Ventures, LLC 46-5460309 Delaware
Validus Holding Company LLC 46-0687392 Delaware
SBNP SIAITLLC 04-1590850 Delaware
SBNP SIA III LLC None Delaware
Barings European Real Estate Debt Income Fund None Luxembourg
Babson Capital Loan Strategies Fund, L.P.* 37-1506417 Delaware
Barings US High Yield Bond Fund None Ireland

Babson CLO Ltd. 2015-1 None Cayman Islands
Babson CLO Ltd. 2015-11 None Cayman Islands
Babson CLO Ltd. 2016-1 None Cayman Islands
Babson CLO Ltd. 2016-1I None Cayman Islands
Barings CLO Ltd. 2017-1 None Cayman Islands
Barings CLO 2018-III None Cayman Islands
Barings CLO 2018-1V None Cayman Islands
Barings CLO 2019-11 98-1473665 Cayman Islands
Barings CLO 2019-I11 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-I11 None Cayman Islands
Babson Euro CLO 2014-1BV None Netherlands
Babson Euro CLO 2014-11 BV None Netherlands
Babson Euro CLO 2015-1BV 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-I DAC 3750378QH Ireland

Barings Euro CLO 2021-1II DAC None Ireland

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



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

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

olct
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Barings Euro CLO 2023-1I DAC None Ireland

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

Barings Hotel Opportunity Venture 87-0977058 Connecticut
Barings Innovations & Growth Real Estate Fund* 86-3661023 Delaware
Barings Middle Market CLO 2017-1 Ltd & LLC None Cayman Islands
Barings Middle Market CLO 2018-1 None Cayman Islands
Barings Middle Market CLO 2019-1 None Cayman Islands
Barings Middle Market CLO Ltd 2021-1 98-1612604 Cayman Islands
Barings Middle Market CLO Ltd 2023-1 None Bermuda
Barings Middle Market CLO Ltd 2023-I1 None Bermuda
Barings RE Credit Strategies VII LP 98-1332384 Delaware
Barings Target Yield Infrastructure Debt Fund 98-1567942 Luxembourg
Barings CLO Investment Partners LP 81-0841854 Delaware
Barings Euro Value Add II (BREEVA II)* None Luxembourg
Barings Transportation Fund LP* 87-1262754 Delaware
Braemar Energy Ventures I, L.P.* None Delaware
Barings European Core Property Fund SCSp * None Luxembourg
Barings European Private Loan Fund III A 46-5001122 Luxembourg
Benchmark 2018-B2 Mortgage Trust 38-4059932 New York
Benchmark 2018-B4 None New York
Benchmark 2018-B8 38-4096530 New York
Barings Core Property Fund LP 20-5578089 Delaware

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

E2E Affordable Housing Debt Fund LLC None Delaware

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

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

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

MM Direct Private Investment Holding 04-1590850 Delaware

MM CM Holding LLC None Delaware

MM Debt Participations LLC 81-3000420 Delaware

MM MD1 Station Member LLC* 04-1590850 Delaware

*This entity is owned by another or multiple entities in the group. Please refer to Sch Y Part 1A for the ownership and percentage information.
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MM MD2 Station Member LLC* 04-1590850 Delaware
MMV Climate Technology Fund GP* 04-1590850 Delaware
MM REED District Landco Member LLC None Delaware
MM Subline Borrower LLC 04-1590850 Delaware
Washington Pine LLC 04-1590850 Delaware
Ten Fan Pier Boulevard LLC 35-2553915 Delaware
Tower Square Capital Partners III, L.P. 41-2280127 Delaware
Tower Square Capital Partners IIIA, L.P. 41-2280129 Delaware
Trailside MM Member LLC* 04-1590850 Delaware
Washington Gateway Three LLC 32-0574045 Delaware
Washington Gateway Two LLC* 83-1325764 Delaware
MALIC Debt Participations LLC None Delaware
Barings Affiliates & Funds:
Babson Capital Loan Strategies Master Fund LP None Cayman Islands
Barings China Aggregate Bond Private Securities Investment Fund None Peoples Republic of China
Barings Global High Yield Fund 47-3790192 Massachusetts
Great Lakes 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
Cornbrook PRS Holdings LLC 82-3307907 Delaware
Comerstone California Mortgage Fund I LLC 95-4207717 California
Comerstone California Mortgage Fund II LLC 95-4207717 California
Cornerstone California Mortgage Fund III LLC 95-4207717 California
Comerstone Fort Pierce Development, LLC* 56-2630592 Delaware
Comerstone Permanent Mortgage Fund 11 LLC 61-1750537 Massachusetts
Cormnerstone Permanent Mortgage Fund III LLC 35-2531693 Massachusetts
Comerstone Permanent Mortgage Fund IV LLC 61-1793735 Massachusetts
CREA/PPC Venture, LLC 20-0348173 Delaware
Danville Riverwalk Venture, LLC 82-2783393 Delaware
Euro Real Estate Holdings LLC 04-1590850 Delaware
Fan Pier Development LLC* 20-3347091 Delaware
GIA EU Holdings LLC - Avalon Spain 04-1590850 Delaware
GIA EU Holdings LLC 04-1590850 Delaware
Landmark Manchester Holdings LLC 81-5360103 Delaware
MMLIC Debt Participations LLC 13-1935920 Delaware
MM Brookhaven Member LLC 04-1590850 Delaware
MM Ascend Mtg. Lending LLC 04-1590850 Delaware
MM Kannapolis Industrial Member LLC* 04-1590850 Delaware
MM East South Crossing Member LLC 04-1590850 Delaware
MM Horizon Savannah Member LLC* 04-1590850 Delaware

*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

MM Horizon Savannah Member II LLC* 04-1590850 Delaware
MM National Self-Storage Program Member LLC 04-1590850 Delaware
MM 1400 E 4th Street Member LLC 04-1590850 Delaware
MM 1370 AVE OF AM LLC 04-1590850 Delaware
One Harbor Shore LLC* 80-0948028 Delaware
Paco France Logistics LLC 04-1590850 Delaware
Salomon Brothers Commercial Mortgage Trust 2001-MM None Delaware
Three PW Office Holding LLC 81-5273574 Delaware
Trailside MM Member II LLC 04-1590850 Delaware
Unna, Dortmund Holding LLC 82-3250684 Delaware
Washington Gateway Apartments Venture LLC* 45-5401109 Delaware
West 37th Street Hotel LLC* 88-3861481 Delaware
MassMutual Premier Funds:
MassMutual Premier Main Street Fund 51-0529328 Massachusetts
MassMutual Premier Strategic Emerging Markets Fund 26-3229251 Massachusetts
MassMutual Select Funds:
MassMutual Select Mid-Cap Value Fund 42-1710935 Massachusetts
MassMutual Select Small Capital Value Equity Fund 02-0769954 Massachusetts
MassMutual Select Small Company Value Fund 04-3584140 Massachusetts
MassMutual Select T. Rowe Price Retirement 2005 Fund 82-3347422 Massachusetts
MassMutual Select T. Rowe Price Retirement 2010 Fund 82-3355639 Massachusetts
MassMutual Select T. Rowe Price Retirement 2015 Fund 82-3382389 Massachusetts
MassMutual Select T. Rowe Price Retirement 2020 Fund 82-3396442 Massachusetts
MassMutual Select T. Rowe Price Retirement 2025 Fund 82-3417420 Massachusetts
MassMutual Select T. Rowe Price Retirement 2030 Fund 82-3430358 Massachusetts
MassMutual Select T. Rowe Price Retirement 2035 Fund 82-3439837 Massachusetts
MassMutual Select T. Rowe Price Retirement 2040 Fund 82-3451779 Massachusetts
MassMutual Select T. Rowe Price Retirement 2045 Fund 82-3472295 Massachusetts
MassMutual Select T. Rowe Price Retirement 2050 Fund 82-3481715 Massachusetts
MassMutual Select T. Rowe Price Retirement 2055 Fund 82-3502011 Massachusetts
MassMutual Select T. Rowe Price Retirement 2060 Fund 82-3525148 Massachusetts
MassMutual Select T. Rowe Price Retirement Balanced Fund 82-3533944 Massachusetts
MML Series Investment Funds:
MML Series International Equity Fund 46-4257056 Massachusetts
MML Series Investment Funds I1:
MML Series II Dynamic Bond Fund 47-3529636 Massachusetts
MML Series II Equity Rotation Fund 47-3544629 Massachusetts
MassMutual RetireSSMART Funds:
MassMutual RetireSSMART 2035 Fund 27-1933380 Massachusetts
MassMutual RetireSSMART 2045 Fund 27-1932769 Massachusetts
MassMutual RetireSMART 2055 Fund 46-3289207 Massachusetts
MassMutual RetireSSMART 2060 Fund 47-5326235 Massachusetts
MassMutual 20/80 Allocation Fund 45-1618155 Massachusetts

*This entity is owned by another or multiple entities in the group. Please refer to Sch Y Part 1A for the ownership and percentage information.
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MassMutual 80/20 Allocation Fund 45-1618222 Massachusetts
MassMutual RetireSMART In Retirement Fund 03-0532464 Massachusetts
MassMutual 40/60 Allocation Fund 45-1618262 Massachusetts
MassMutual 60/40 Allocation Fund 45-1618046 Massachusetts
MassMutual ishares 60/40 Allocation Fund 45-1618046 Massachusetts
MassMutual Balanced Fund 04-3212054 Massachusetts
MassMutual Blue Chip Growth Fund 04-3556992 Massachusetts
MassMutual Core Bond Fund 04-3277549 Massachusetts
MassMutual Disciplined Growth Fund 04-3539084 Massachusetts
MassMutual Disciplined Value Fund 04-3539083 Massachusetts
MassMutual Diversified Value Fund 01-0821120 Massachusetts
MassMutual Equity Opportunities Fund 04-3512590 Massachusetts
MassMutual Growth Opportunities Fund 04-3512589 Massachusetts
MassMutual Inflation-Protected and Income Fund 03-0532475 Massachusetts
MassMutual Mid Cap Growth Fund 04-3512596 Massachusetts
MassMutual Premier Diversified Bond Fund 04-3464165 Massachusetts
MassMutual RetireSMART by JPMorgan 2065 Fund 92-1441036 Massachusetts
MassMutual Select 80/20 Allocation Fund 45-1618222 Massachusetts
MassMutual Select Fundamental Value Fund 04-3584138 Massachusetts
MassMutual Select Overseas Fund 04-3557000 Massachusetts
MassMutual Select T Rowe Price Retirement 2065 Fund 92-1427882 Massachusetts
MassMutual Small Cap Growth Equity Fund 04-3464205 Massachusetts
MassMutual Small Cap Opportunities Fund 04-3424705 Massachusetts
MassMutual Small Cap Value Equity Fund 02-0769954 Massachusetts
MassMutual Strategic Bond Fund 26-0099965 Massachusetts
MassMutual Clinton Municipal Credit Opportunities Fund 93-4168848 Massachusetts
MassMutual Clinton Municipal Fund 93-4190918 Massachusetts
MassMutual Clinton Short-Term Municipal Fund 93-4193313 Massachusetts

*This entity is owned by another or multiple entities in the group. Please refer to Sch Y Part 1A for the ownership and percentage information.
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Code Group Name Code Number RSSD CIK International) Or Affiliates tion Entity (Name of Entity/Person) Other) tage Entity(ies)/Person(s) (Yes/No) *
Massachusetts Mutual Life Insurance Company Massachusetts Mutual Life Insurance
. 0435 ...[Massachusetts Mut Life Ins Co .......... | ..... 65935 ....|04-1590850 .. | 3848388 ..... | ..eeervrieriine [ reeerreeneeeees (MMLTC) ettt LMAL) UIP....... COMPANY e eureeeereeeseree et e OWNEISNIP..eeeeeeerreeeree e .100.000 ... [MULIC e [ eeeeiineeee | e e
Massachusetts Mutual Life Insurance
. 0435 ...|Massachusetts Mut Life Ins Co .......... |..... 93432 ....|06-1041383 .. C.M. Life Insurance Company .| Company Ownership .100.000 ... |MMLIC ..
. 0435 ...|Massachusetts Mut Life Ins Co .......... |..... 70416 ....|43-0581430 .. MWL Bay State Life Insurance Company C.M. Life Insurance Company . . [Ownership.. ..}.100.000 ...|MMLIC
20000 L.i] eeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeees | eeeeeeees s e CML Special Situations Investor LLC .... C.M. Life Insurance Company .... Ownership .100.000 ...|MMLIC ..
20000 .ou] ceeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeereeeeees | e . CM Life Mortgage Lending LLC C.M. Life Insurance Company .... Ownership .100.000 ... |MMLIC ..
20000 ...] eeeeeeeeeeeeeeeee e eeeeeeeeeeeeees | s s CML Mezzanine Investor I11, C.M. Life Insurance Company .... Ownership .100.000 ... |MMLIC ..
Massachusetts Mutual Life Insurance
20000 ...] eeeeeeeieieereeeeeee e eeeeeeeeeeeeees | s s CML Global Capabilities LLC LDE] e NIA....... Company .... . Ownership .100.000 ...|MMLIC ..
Massachusetts Mutual Life Insurance
20000 ...| eeeeeeeeeereeeeeeeeeeeeeereeeeeeeeeeeeeeeeeeeeees | eeeeeeeee s | e | s | e | e MM Global Capabilities | LLC .......eeveveennneee LDE] e NIA....... COMPANY e OWNErship..coeeeeeeeeeeeeeee e .100.000 ... [MMLIC ..o [ eeeeeeeeeeees | e e
MassMutual Global Business Services India
20000 .. e [ e | e | [ | LLP et IND. NIA....... MM Global Capabilities | LLC ........ccceuen OWNEISNIP..eeeeeeerreeeree e .100.000 ... [MULIC e [ eeeeiineeee | e e
20000 L. f e [ | i | [ ] MV Global Capabilities (Netherlands) B.V. ... {..NLD....]...... NIA....... MM Global Capabilities | LLC ................. OWNErship....ccuveriueriiiieiiieeiieens .100.000 ... [MULIC eveiiieiiieceeeceeeee e [ | e e
MassMutual Global Business Services Romania
20000 .| e [ | i [ [ ] SRL. ~ROU....J...... NIA....... MM Global Capabilities (Netherlands) B.V. [Ownership........cccoovviiviiiiviniiinnnns .100.000 ... [MULIC e [ | e e
Massachusetts Mutual Life Insurance
20000 L. f e [ | i | [ ] MM Global Capabilities Il LLC ....ccccuvernnens LDE] NIA....... COMPANY et OWNErship....ccuveriueriiiieiiieeiieens .100.000 ... [MULIC e [ | e e
Massachusetts Mutual Life Insurance
20000 L. f e [ | i [ [ ] MM Global Capabilities Il LLC .........ccees LDE] NIA....... COMPANY et OWNErship....ccueeerveriiiieiiieeiieens .100.000 ... [MULIC e [ | e e
Massachusetts Mutual Life Insurance
20000 .ou] ceeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeereeeeees | e . MM/Barings Multifamily TEBS 2020 LLC .. LDE ] NIA....... Company .... Ownership .100.000 ... [MMLIC ooeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeees | eeeeeeeeeeees | e e
Massachuset
20000 .ou] ceeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeereeereeeeees | e . 04-1590850 .. | wevvvvvvrrrenn | wrvvrrrrrninines | v, Berkshire Way LLC .....cccoeennnie LDE ] NIA....... COMPANY e e e e e e e e e e e e e ONNErSNIP.ceeeeeeeeiieeeieeeeeeeeeeeeeee .100.000 ... [MMLIC ooeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeees | eeeeeeeeeeens | e s
Massachusetts Mutual Life Insurance
L0000 Lou] ceereeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeees | eeeeeeeee s e | i | e | MML Special Situations Investor LLC ........... LDE ] NIA....... COMPANY e e e e e e e e e e e e ONNErSNIP.ceeeeeeeeiieeeieeeeeeeeeeeeeee .100.000 ... [MMLIC ooeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeees | eeeeeeeeeeens | e s
Massachusetts Mutual Life Insurance
. 0000 . Timber land Forest Holding LLC Company Ownership .100.000 ... |MMLIC ..
0000 Timber land Forest Holding LLC ... .. |C.M. Life Insurance Company . Influence.. ..[MLIC
. 0000 . Timber land Forest Holding LLC ... .. [Wood Creek Capital Management LLC .. [Management. MLIC
0000 Lyme Adirondack Forest Company, . .. |Timberland Forest Holding LLC ........ .. | Ownership.. ..|WLIC
. 0000 . Lyme Adirondack Timberlands I, LLC .. .. |Lyme Adirondack Forest Company, LLC . | Ownership.. ..|WLIC
0000 Lyme Adirondack Timberlands |1, LLC . . |Lyme Adirondack Forest Company, LLC ........ |Ownership.. N ..|WLIC
. 0000 . Lyme Adirondack Timber Sales, LLC Lyme Adirondack Forest Company, LLC ........ Ownership .100.000 ... |MMLIC ..
Massachusetts Mutual Life Insurance
L0000 .o f e [ 04-1590850 .. [ ..eevevvvevine [ erriiiiii | e MSP-SC, LLC oo LDE] NIA....... COMPANY et OWNErship....ccueeerveriiiieiiieeiieens .100.000 ... |MMLIC
Massachusetts Mutual Life Insurance
. 0000 ... 04-1590850 .. Insurance Road LLC .....ocovvvivveiiiiiiiiiiiieeenns LDE ] NIA....... Company Ownership .100.000 ... |MMLIC ..
. 0000 ... ..| 04-1590850 .. MassMutual Trad Private Equity LLC .. . .| Insurance Road LLC . Ownership.. ..}.100.000 ...|MMLIC
. 0000 ... 04-1590850 .. MassMutual Intellectual Property LLC ......... Insurance Road LLC .... Ownership .100.000 ... |MMLIC ..
20000 Loi] eeeeeeeeeieeeeereeeeeeeeeeeeeeeeeeeeeeeeeeeeeeees | eeeeeeees s e Trad Investments | LLC ..ocoovvriiiiiiiiiiiiinnnnnns . Insurance Road LLC .........cooeeveiiiiiininnnnns OWNErship..coeeeeeeeeeeeeeee e .100.000 ...|MMLIC
Massachusetts Mutual Life Insurance
. 0000 ... ITPSHolding LLC ... LDE] e NIA....... Company Ownership .100.000 ... |MMLIC ..
. 0000 ... HITPS LLC ITPS Holding LLC Ounership .100.000 ... |MMLIC ..
Massachusetts Mutual Life Insurance
20000 Lou] ceeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeees | eeeeeeee s e | i | e | EM Opportunities LLC .......vvvvvvunnnnniiiiniinnnns LDE] NIA....... COMPANY e e e e e e e e e e e e ONNErSNIP.ceeeeeeeeieeieieeeieeeeeeeeeeen .100.000 ... [MMLIC ooeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeees | eeeeeeeeeeees | e s
Massachusetts Mutual Life Insurance
20000 L] ceereeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeees | eeeeeeee s e | i | e | MassMutual MCAM Insurance Company, Inc. ..... JRL 2 D I NIA....... COMPANY e e e e e e e e e e OWNErSNIP.ceeeeeeeeeieeeieeeeeeeeeeeeeee .100.000 ... [MMLIC ooeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeees | eeeeeeeeneees | e e
Massachusetts Mutual Life Insurance
20000 Lou] ceeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeereeeeeeeeees | e s MassMutual Ventures US IV GP, LLC ... LDE ] NIA....... Company Ownership 199,000 ... [MMLIC ooeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeee | eeeeeeeeieees | e s
L0000 L] e eeeeeeeeeeeeeeeeee | et e MassMutual Ventures US IV GP, LLC ... WDE. NIA....... Massachusetts Mutual Ascend . Ownership 1,000 L IMMLIC Lo | e | e
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. 0000 . MassMutual Ventures US IV, L.P. ... MassMutual Ventures US IV GP, LLC .. . | Qunership .100.000 ... .
0000 MassMutual Ventures US IV LLC ... . |MassMutual Ventures US IV, L.P. .. Ownership.. .100.000 ...|MMLIC
Massachusetts Mutual Life Insurance
0000 MassMutual Ventures Europe/APAC | GP, LLC .. |..DE.....|...... NIA....... COMPANY e Ownership .100.000 ... |MMLIC ..
. 0000 . MassMutual Ventures Europe/APAC | GP, L.P. . |..CYM....]...... NIA....... MassMutual Ventures Europe/APAC | GP, LLC |Ownership .100.000 ... |MMLIC ..
MassMutual Ventures Europe/APAC | GP, L.P.
. 0000 . MassMutual Ventures Europe/APAC | L.P. ....... O NEA e | e Ownership .100.000 ... |MMLIC ..
0000 MassMutual Ventures Southeast Asia IIl LLC . |..DE.....|...... NIA....... MassMutual Ventures Europe/APAC | L.P. .... |Ownership .100.000 ... |MMLIC ..
MassMutual Ventures Southeast Asia |11 LLC
0000 MV Digital | LLC wovveeeieeeeiee e O NTA e | et OWNEISNIP..eeeeeeerreeeree e .100.000 ... |MMLIC
Massachusetts Mutual Life Insurance
0000 Counterpointe Sustainable Advisors LLC ....... . COMPANY e Ownership .100.000 ... |MMLIC ..
. 0000 . CSA Intermediate Holdco LLC ... .. | Counterpointe Sustainable Advisors LLC .... |Ownership.. ..}.100.000 ...|MMLIC
0000 Counterpointe Trust Services LLC .. .. |CSA Intermediate Holdco LLC .. Ownership.. ..}.100.000 ...|MMLIC
. 0000 . CP PACE LLC oo .| CSA Intermediate Holdco LLC .. Ounership.. .4.100.000 ... [MMLIC
0000 CSA Employee Services Company LLC ... CSA Intermediate Holdco LLC .. Ownership .100.000 ... |MMLIC ..
Counterpointe Sustainable Real Estate
0000 .| cereeerreenreeeree e e sneeenee [ rreenine cenirees] e | e | e | e | e e CSA Intermediate Holdco LLC .. Ounership .100.000 ... |MMLIC ..
. 0000 . Counterpointe Energy Solutions Il LLC ........ CSA Intermediate Holdco LLC .. Ownership .100.000 ... |MMLIC ..
0000 Counterpointe Energy Solutions (CA) Il LLC . Counterpointe Energy Solutions Il LLC ..... Ownership .100.000 ... .
. 0000 . Counterpointe Energy Solutions (FL) Il LLC . . | Counterpointe Energy Solutions Il LLC ..... Ownership.. ..}.100.000 ...|MMLIC
0000 Counterpointe Energy Solutions (IL) LLC ..... Counterpointe Energy Solutions Il LLC ..... Ownership .100.000 ... |MMLIC ..
. 0000 . Loop-Counterpointe PACE LLC Counterpointe Energy Solutions (IL) LLC ... |Ownership .100.000 ... |MMLIC ..
0000 Counterpointe Energy Services LLC CSA Intermediate Holdco LLC .....ccceeennnnn Ownership .100.000 ...|MMLIC ..
Massachusetts Mutual Life Insurance
0000 . JFIN Parent LLC ...... Ounership.. ..}.100.000 ... [MMLIC
. 0000 . 27-0105644 .. Jefferies Finance LLC . Ownership.. ..}..50.000 ....|MMLIC
0000 JFIN GP Adviser LLC Jefferies Finance LLC ... Ounership .100.000 ... |MMLIC ..
. 0000 . Jefferies MM Lending LLC .... Jefferies Finance LLC ... Ownership .100.000 ... |MMLIC ..
0000 Green SPE LLC .| Jefferies Finance LLC Ounership.. ..}.100.000 ... [MMLIC
. 0000 . Apex Credit Partners LLC ... Green SPE LLC Ownership .100.000 ... |MMLIC ..
0000 Apex GP | LLC Apex Credit Partners LLC .. Ownership .100.000 ... .
. 0000 . Apex Securitized Income Fund LP . |Apex GP | LLC . [Ownership.. ..}.100.000 ...|MMLIC
0000 Jefferies Credit Partners LLC Jefferies Finance LLC ... Ownership .100.000 ... |MMLIC ..
. 0000 . Jefferies Credit Management LLC ... Jefferies Credit Partners LLC Ownership .100.000 ... |MMLIC ..
0000 JOM GP | LLC .| Jefferies Credit Management LLC . | Ownership.. ..}.100.000 ... [MMLIC
. 0000 . JOM H-2 Credit Fund GP LLC . Jefferies Credit Management LLC .. .. | Ownership .100.000 ... |MMLIC ..
0000 JCP Direct Lending CLO 2022 LLC .......c.ece.e. Jefferies Credit Partners LLC ............... Ounership ..9.900 .... |MMLIC
Jefferies Direct Lending Europe SCSp SICAV-
0000 RAIF e Jefferies Credit Partners LLC Ounership ..9.900 .... [MMLIC ..
. 0000 . Jefferies Credit Management Holdings LLC ..... . Jefferies Credit Partners LLC Ownership ..9.900 .... |MMLIC ..
0000 JOLF GP (Europe) S.a.r.!| Jefferies Credit Partners LLC Ounership .100.000 ... |MMLIC ..
. 0000 . JFAM GP LLC .. . | Jefferies Credit Partners LLC .. Ownership.. ..}.100.000 ...|MMLIC
0000 JFAM GP LP ... Jefferies Credit Partners LLC Ounership .100.000 ... .
. 0000 . Jefferies Direct Lending Fund C LP .. JFAMGP LP oo Ownership .100.000 ... |MMLIC ..
0000 Jefferies DLF C Holdings LLC .. | Jefferies Direct Lending Fund C LLC . [Ounership.. ..}.100.000 ... [MMLIC
. 0000 . Jefferies Direct Lending Fund C SPE LLC .. | Jefferies DLF C Holdings LLC ... . [Ownership.. ..}.100.000 ...|MMLIC
0000 JOLF |1 GP LLC .... .. | Jefferies Credit Partners LLC Ounership.. ..}.100.000 ... [MMLIC
. 0000 . JOLF TGP LP ...... ..|JDLF |1 GP LLC ... .. | Ownership.. .4.100.000 ... [MMLIC
0000 Jefferies Direct Lending Fund 11 C LP . .| JOLF 11 GPLP .. . | Ounership.. .100.000 ... [MMLIC
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. 0000 . Jefferies DLF 2 C Holdings LLC .................. . Jefferies Direct Lending Fund Il C LP ...... Ownership .100.000 ...
0000 Jefferies Direct Lending Fund Il C SPE LLC .. ]|.. .. | Jefferies DLF 2 C Holdings LLC .... Ownership.. ..}.100.000 ...
. 0000 . JOLF 111 GP LLC ... .. | Jefferies Credit Partners LLC Ownership.. ..}.100.000 ...|MMLIC
0000 JOLF 111 GP LP ... .. [JOLF 111 GP LLC .. Ownership.. ..}.100.000 ...|MILIC
. 0000 . Jefferies Direct Lending Fund III C LP ..|JOLF 11 GP LP ... Ownership.. ..}.100.000 ...|MMLIC
0000 JCP Direct Lending CLO 2023-1 LLC ... .. |Jefferies Credit Partners LLC .. Ownership.. ..}.100.000 ...|MILIC
. 0000 . JOP Direct Lending CLO 2023 Ltd. .| JCP Direct Lending CLO 2023 Ltd .. | Ownership.. ..4.100.000 ...|MILIC
0000 JOP GP | LLC ....... Jefferies Credit Partners LLC .........c...... Ounership .100.000 ... [MMLIC ..
0000 DE.....|eeees NIA....... Jefferies Credit Partners LLC .......cc.... Ounership .100.000 ... [MMLIC ..
. 0000 . Jefferies Private Credit BDC Inc. . M....[.... NIA....... Jefferies Finance LLC ........ovvvvvvvvnvnnnnnnns Ownership .100.000 ... |MMLIC ..
0000 JCOP Funding 2024 LLC Jefferies Finance LLC ... Ounership .100.000 .. [MMLIC ..
. 0000 . Jefferies Senior Lending LLC . . | Jefferies Finance LLC Ownership.. ..}.100.000 ...|MMLIC
0000 JFIN Revolver Holdings LLC Jefferies Finance LLC ... Ownership .100.000 ... .
. 0000 . JFIN Revolver Holdings |1 LLC Jefferies Finance LLC ... Ownership .100.000 ... |MMLIC ..
0000 JFIN Co-Issuer Corporation . . | Jefferies Finance LLC Ownership.. ..}.100.000 ...|MMLIC
. 0000 . JFIN Europe GP, S.a.r.l. .. | Jefferies Finance LLC Ownership.. ..}.100.000 ...|MMLIC
0000 Jefferies Finance Europe, S.L.P. .. | JFIN Europe GP, S.a.r.I. . [Ownership.. ..}.100.000 ...|MMLIC
. 0000 . Jefferies Finance Europe, SCSp ..... .| JFIN Europe GP, S.a.r.l. . [Ownership.. ..}.100.000 ...|MMLIC
0000 Jefferies Finance Business Credit LLC . . | Jefferies Finance LLC . | Ownership.. ..}.100.000 ...|MMLIC
. 0000 . JFIN Business Credit Fund | LLC ... . | Jefferies Finance Business Credit LLC . | Ownership.. ..}.100.000 ...|MMLIC
0000 JFIN Funding 2021 LLC ....... . | Jefferies Finance LLC ... Ownership.. ..}.100.000 ...|MILIC
. 0000 . JFIN LC Fund LLC ..... . | Jefferies Finance LLC Ownership.. ..}.100.000 ...|MMLIC
0000 JFIN Revolver CLO 2017 Ltd. .. . | Jefferies Finance LLC Ownership.. ..}.100.000 ...|MILIC
. 0000 . JFIN Revolver CLO 2017-11 Ltd. . . | Jefferies Finance LLC Ownership.. ..}.100.000 ...|MMLIC
0000 JFIN Revolver CLO 2017-111 Ltd. . | Jefferies Finance LLC Ownership.. ..}.100.000 ...|MILIC
. 0000 . JFIN Revolver CLO 2018 Ltd. .. . | Jefferies Finance LLC Ownership.. ..}.100.000 ...|MMLIC
0000 JFIN Revolver CLO 2019 Ltd. .. . | Jefferies Finance LLC Ownership.. ..}.100.000 ...|MILIC
. 0000 . JFIN Revolver CLO 2019-11 Ltd. . . | Jefferies Finance LLC Ownership.. ..}.100.000 ...|MMLIC
0000 JFIN Revolver CLO 2020 Ltd. .. . | Jefferies Finance LLC Ownership.. ..}.100.000 ...|MILIC
. 0000 . JFIN Revolver CLO 2021-11 Ltd. . . | Jefferies Finance LLC Ownership.. ..}.100.000 ...|MMLIC
0000 JFIN Revolver CLO 2021-V Ltd. . | Jefferies Finance LLC Ownership.. ..}.100.000 ...|MILIC
. 0000 . JFIN Revolver CLO 2022-11 Ltd. . . | Jefferies Finance LLC Ownership.. ..}.100.000 ...|MMLIC
0000 JFIN Revolver CLO 2022-111 Ltd. ... Jefferies Finance LLC ... Ounership .100.000 ... [MMLIC ..
. 0000 . JFIN Revolver CLO 2022-1V Ltd. .... Jefferies Finance LLC ... Ownership .100.000 ... |MMLIC ..
0000 JFIN Revolver CLO 2024-1 Ltd. . | Jefferies Finance LLC Ownership.. ..}.100.000 ...|MILIC
. 0000 . JFIN Revolver CLO 2022-1V LLC ... Jefferies Finance LLC ... Ownership .100.000 ... |MMLIC ..
0000 JFIN Revolver Fund, L.P. ............. Jefferies Finance LLC ... Ownership ..90.000 .... .
. 0000 . JFIN Revolver Funding 2021 Ltd. . | Jefferies Finance LLC Ownership.. ..}.100.000 ...|MMLIC
0000 JFIN Revolver Funding 2021 111 Ltd. Jefferies Finance LLC ... Ounership .100.000 ... [MMLIC ..
. 0000 . JFIN Revolver Funding 2021 IV Ltd. .. Jefferies Finance LLC ... Ownership .100.000 ... |MMLIC ..
0000 JFIN Revolver Funding 2022-1 Ltd . | Jefferies Finance LLC Ownership.. ..}.100.000 ...|MILIC
. 0000 . JFIN Revolver SPE1 2022 LLC Jefferies Finance LLC ... Ownership .100.000 ... |MMLIC ..
0000 JFIN Revolver SPE3 2022 LLC .. Jefferies Finance LLC ... Ounership .100.000 ... .
. 0000 . JFIN Revolver SPE4 2022 LLC .. . | Jefferies Finance LLC Ownership.. ..}.100.000 ...|MMLIC
0000 JFIN Revolver SPE4 2022 Ltd. .... Jefferies Finance LLC ... Ounership .100.000 .. [MMLIC ..
. 0000 . JCP Private Loan Management GP LLC .. Jefferies Finance LLC ........evvvvvvvvnnnnnnnnns 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 .....vvvvvvvvvveveieiiiiiiiinnnnns Ownership .100.000 ... [MMLIC ..
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. 0000 . JFIN CLO 2012 Ltd. ..... Apex Credit Holdings LLC .. Ounership .100.000 ...
0000 JFIN CLO 2013 Ltd. .. .. | Apex Credit Holdings LLC Ounership.. ..}.100.000 ...
. 0000 . JFIN CLO 2014 Ltd. .. .. | Apex Credit Holdings LLC Ounership.. .4.100.000 ...
0000 JFIN CLO 2014-11 Ltd .. | Apex Credit Holdings LLC Ounership.. ..}.100.000 ...
. 0000 . JFIN CLO 2015 Ltd. .. .. | Apex Credit Holdings LLC Ounership.. .4.100.000 ...
0000 JFIN CLO 2015-11 Ltd .. | Apex Credit Holdings LLC Ounership.. ..}..85.000 ....
. 0000 . JFIN CLO 2016 Ltd. .. .. | Apex Credit Holdings LLC Ounership.. .4.100.000 ...
0000 JFIN CLO 2017 Ltd. .. .. | Apex Credit Holdings LLC Ounership.. ..}.100.000 ...
. 0000 . . JFIN CLO 2017-11 Ltd .. | Apex Credit Holdings LLC Ounership.. .4.100.000 ...
0000 ..| 86-2294635 .. Tomorrow Parent, LLC ... . | JFIN Parent LLC ..... Ownership.. ..1.100.000 ...
. 0000 . . [ 13-1935920 .. Custom Ecology Holdco, LLC .......... JFIN Parent LLC ..... Ownership .100.000 ...
Massachusetts Mutual Life Insurance
. 0000 . 86-2294635 .. Glidepath Holdings Inc. ....ccooveveveeeeeeiinnnnns Company Ownership .100.000 ...
0435 . [13-1935920 .. MassMutual Ascend Life Insurance Company .... Glidepath Holdings Inc. . Ownership .100.000 ...
. 0000 . 31-1422717 .. AAG Insurance Agency, LLC .......eevvvvvvvvennnnns MassMutual Ascend Life Insurance Company . |Ownership .100.000 ...
0435 .[31-1021738 .. Annuity Investors Life Insurance Company .... .|MassMutual Ascend Life Insurance Company . |Ownership.. ..}.100.000 ...
. 0000 . 31-1395344 .. MM Ascend Life Investor Services, LLC ........ MassMutual Ascend Life Insurance Company . |Ownership .100.000 ...
0000 .[31-1395344 .. MM Ascend Mortgage Lending LLC .|MassMutual Ascend Life Insurance Company . |Ownership .100.000 ...
. 0000 . 26-3260520 .. Manhattan National Holding, LLC ... MassMutual Ascend Life Insurance Company . |Ownership.. ..}.100.000 ...
0435 . [45-0252531 .. Manhattan National Life Insurance Company ... |.. .|Manhattan National Holding LLC ............... Ownership .100.000 ...
Massachusetts Mutual Life Insurance
0000 ...| weverrerremmmeeereereeeeeeeeeeeeeeeeeeeeeeeeeeees | ereeeeeee evseee ] eeeereeeee | s | e | e MassMutual Mortgage Lending LLC ................ LDE] e NIA....... COMPANY e OWNErship..coeeeeeeeeeeeeeee e .100.000 ... [MMLIC oo [ eeeeeeeeeeeee | e e
Massachusetts Mutual Life Insurance
0000 ... ceeeeeiee e [ e e 04-1590850 .. [ .eeervvveenene [ ererrrieeiies | e MM Copper Hill Road LLC .....eevvuveeeereeenineene LDE] NIA....... COMPANY e eureeeereeeseree et e OWNEISNIP..eeeeeeerreeeree e .100.000 ... [MULIC e [ eeeeiineeee | e e
Massachusetts Mutual Life Insurance
20000 .. e [ e | e | [ | MAV CTF TGP LLC weveeeeeeeiee e LDE] NIA....... COMPANY e eereeeseree et e e OWNEISNIP..eeeveeesree e 2100.000 ... [MULIC e [ eeeniineeee | e e
MassMutual Ventures Climate Technology Fund |
20000 .. e [ e | e | [ | P e LDE] NIA....... MV CTF 1 GP LLC oo OWNEISNIP..eeeveeerreeeree e 2100.000 ... [MULIC e [ eeeniineeee | e e
Massachusetts Mutual Life Insurance
. 0000 ... MM Direct Private Investments Holding LLC ... |..DE.... . | Company .... Ownership.. ..}.100.000 ...|MMLIC
. 0000 ... MM Direct Private Investments UK Limited .... |..GBR.... MM Direct Private Investments Holding LLC |Ownership .100.000 ... |MMLIC ..
Massachusetts Mutual Life Insurance
20000 L. f e [ | i | [ ] DPI-ACRES Capital LLC ...ceevvviviiiiiiiiiiiiis LDE] NIA....... COMPANY et OWNErship....ccueeerveriiiieiiieeiieens .100.000 ... [MULIC v [ | e e
Massachusetts Mutual Life Insurance
L0000 Lou] ceeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeees | eeeeeeee s e | i | e | DPI-ARES Mortgage Lending LLC ................... LDE ] NIA....... COMPANY e e e e e e e e e e e e ONNErSNIP.ceeeeeeeeiieeeieeeeeeeeeeeeeee .100.000 ... [MMLIC ooeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeees | eeeeeeeeeeens | e s
Massachusetts Mutual Life Insurance
. 0000 . 26-0073611 .. MM Investment Holding .... Company Ownership .100.000 ...
0000 ..| 26-0073611 .. MMIH Bond Holdings LLC ...... . |MM Investment Holding ... . | Ownership..
. 0000 . ..| 26-0073611 .. MassMutual Asset Finance LLC . .|C.M. Life Insurance Company . . [Ownership..
0000 26-0073611 .. MassMutual Asset Finance LLC .......... MM Investment Holding Ownership
. 0000 . 32-0546197 .. MMAF Equipment Finance LLC 2017-B ... MassMutual Asset Finance LLC Ownership
0000 ..| 83-3722640 .. MMAF Equipment Finance LLC 2019-A . [MassMutual Asset Finance LLC ... Ownership..
20000 Lou] cereeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeees | s | e MMAF Equipment Finance LLC 2019-B ... MassMutual Asset Finance LLC Ownership
0000 MMAF Equipment Finance LLC 2020-A ... MassMutual Asset Finance LLC Ownership
. 0000 . MMAF Equipment Finance LLC 2020-B . [MassMutual Asset Finance LLC ... Ownership..
0000 MMAF Equipment Finance LLC 2021-A ... MassMutual Asset Finance LLC Ownership
. 0000 . MMAF Equipment Finance LLC 2022-A ... MassMutual Asset Finance LLC Ownership
0000 ..| 04-2443240 .. MMAF Equipment Finance LLC 2022-B . [MassMutual Asset Finance LLC ... Ownership..
. 0000 . 04-3548444 .. MMAF Equipment Finance LLC 2023-A ... MassMutual Asset Finance LLC Ownership
0000 04-3341767 .. MMAF Equipment Finance LLC 2024-A MassMutual Asset Finance LLC ................. Ownership
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. 0000 . 04-2443240 .. MML Management Corporation .............cccceeee. MM Investment Holding Ownership .100.000 ...
0000 ..| 04-3548444 .. MassMutual International Holding MSC, Inc. . . |MML Management Corporation Ownership.. ..}.100.000 ...
. 0000 . 04-3341767 .. MassMutual Holding MSC, Inc. .....ccccceeunnnnen MML Management Corporation Ownership .100.000 ...
Massachusetts Mutual Life Insurance
. 0000 . L I PPN COMPANY e e e e e e e e e e e e ONNErSNIP.ceeeeeeeeeieeeiee e .100.000 ...
0000 Blueprint Income LLC ML CM LLC ... Ounership .100.000 ...
. 0000 . Flourish Holding Company LLC . . [MML CM LLC ... . | Ownership.. ..}.100.000 ...
0000 . s Flourish Insurance Agency LLC Flourish Holding Company LLC ... Ownership .100.000 ...
. 0000 . 04-3356880 .. Flourish Digital Assets LLC Flourish Holding Company LLC ... . | Qunership .100.000 ...
0000 ..| 04-3356880 .. Flourish Financial LLC . |Flourish Holding Company LLC ... Ownership.. ..}.100.000 ...
20000 Lou] ceeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeees | s | e Flourish Technologies LLC Flourish Holding Company LLC ... . | Qunership .100.000 ...
Massachusetts Mutual Life Insurance
. 0000 . 04-3356880 .. ML Distributors LLC .. MA.....[...... NIA....... Company Ownership ..99.000 ....
0000 04-3356880 .. MIL Distributors LLC .. MA....] e NIA....... MassMutual Holding LLC .. Ounership .. 1.000 ...
Massachusetts Mutual Life Insurance
0000 ... cereeree e [ e e 04-1590850 .. MIL Investment Advisers, LLC DE.....|eeeee NIA....... Company ... Ounership .100.000 ... [MULIC e [ eeeniineeee | e e
Massachusetts Mutual Life Insurance
0000 ... ceeeeiee e [ e e 46-3238013 .. [ eeeeeiiein [ e | e MIL Strategic Distributors, LLC ................ LDE] NIA....... COMPANY e eureeeereeeseree et e OWNEISNIP..eeeeeeerreeeree e .100.000 ... [MULIC e eeeereees [ eeeeiineeene | e e
Massachusetts Mutual Life Insurance
20000 ...] eeeeeeeeeeeeeeeee e eeeeeeeeeeeeees | s s 06-1563535 .. | 2881445 ..... | .eeeeerieeeiinnn | e The MassMutual Trust Company, FSB ............. L CTe] e NIA....... COMPANY e OWNErship..cooeeeeeeeeeieeeeee e .100.000 ... [MMLIC oo [ eeeeeeeeeeeee | e e
ML Private Placement Investment Company I, Massachusetts Mutual Life Insurance
20000 .o e | e e 04-1590850 .. [ .eeevevveencne [ ereeriieiiis | e LLC ettt LDE] e NIA....... COMPANY e eureeeereeeseree et e OWNEISNIP..eeeeeeerreeeree e .100.000 ... [MULIC e eeeereees [ eeeeiineeene | e e
Massachusetts Mutual Life Insurance
20000 o[ e | e e 04-1590850 .. [ .eeervvveenene [ ererrrieeiies | e ML Private Equity Fund Investor LLC ......... LDE] NIA....... COMPANY -veeevreeeereeeseree et e e e OWNEISNIP..eeeveeesree e +100.000 ... [MULIC e [ eeeeiineene | e e
20000 Lou] ceeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeees | e . 04-1590850 .. [ 2392316 ..... | ‘evvvvrrvvvvenns | ervrrrnninriiii . ML Private Equity Fund Investor LLC ......... LDE ] NIA....... Baring Asset Management Limited .............. Management...........cvvvveveeeieennennnnnsd L. 100.000 ... [MMLIC oooeeeeeeeeeeeee e YES ]
Massachusetts Mutual Life Insurance
20000 .ou] ceeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeereeeeees | e . 04-1590850 .. | tevvvvvvrerenn | wrvrrrrnreininns | e, MM Private Equity Intercontinental LLC ....... LDE ] NIA....... COMPANY e e e e e e e e e e e e ONNErSNIP.ceeeeeeeeieeeeieeeieeeeeeeeeee .100.000 ... [MMLIC ooeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeees | eeeeeeeeeeees | e s
Massachusetts Mutual Life Insurance
. 0000 . 45-2738137 .. Pioneers Gate LLC .... DE.....[...... NIA....... Company .... Ownership .100.000 ... [MMLIC ooeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeees | eeeeeeeeeeees | e e
Massachusetts Mutual Life Insurance
. 0000 . 04-2854319 .. MassMutual Holding LLC ... Company Ownership .100.000 ... [MMLIC ooeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeees | eeeeeeeeeeees | e e
0000 37-1732913 .. Fern Street LLC MassMutual Holding LLC Ounership
. 0000 . 82-2932156 .. Low Carbon Energy Holding .. MassMutual Holding LLC . | Ownership
0000 ..| 82-2932156 .. Sleeper Street LLC . . |MassMutual Holding LLC .. . | Ownership
. 0000 . 46-2252944 .. Haven Life Insurance Agency, LLC ............... MassMutual Holding LLC .| 0wnership ..ooeeeeeeiiiiiieiieiiiiieeeenn o 1000000 L [ MMLIC e e | e e
0000 82-2932156 .. GASL Holdings LLC .... MassMutual Holding LLC o [Ounership wooeeeeeiie e 112800 [ MVLIC e | e [
. 0000 . .| 82-2932156 .. GASL Holdings LLC .... . . |Barings LLC [Board ..o sl [MVLIC e | [
0000 36-4868350 .. Barings Asset-Based Income Fund (US) LP ...... DE.....[...... NIA....... MassMutual Holding LLC . |Ownership/Influence ........ceeeeeeeeencd 110400 L[ MMLIC oo | e | e s
. 0000 . 36-4868350 .. Barings Asset-Based Income Fund (US) LP ...... DE.....[...... NIA....... C.M. Life Insurance Company .... Ownership/Influence .......cccoeeeeeeenoe 1160 Lo IMVLIC oooeiiiiiiiiiiiieeeeeeeeeeeeeeeeeeeeeees | v e e
0000 36-4868350 .. Barings Asset-Based Income Fund (US) LP ...... LDE] e NIA....... Barings LLC Management ...........eeeeeeemmennennnnnnn o 712000 ) MVLIC oo | e e e
Barings Perpetual European Direct Lending Massachusetts Mutual Life Insurance
0000 ... ceeeeiee e [ e e 88-0916548 .. [ ...oocvvvevee [ eeeriiii | e FUND o LUK NIA....... COMPANY e eureeeereeeseree et e Ownership/Influence .........cc.cooene ..81.660 MULIC e eeeenreeeee | eeeeeeniee [ e
Barings Perpetual European Direct Lending
20000 o[ e | e e 98-1206017 .. [ weveeevreeeee [ e | e FUND o LUX..oof e NIA....... Barings LLC ..ovevieeiiie e INFIUBNCE wovevieiiiieiiee e ..29.300 MULIC e eeeenreeeee | eeeeeeniee [ e
Massachusetts Mutual Life Insurance
20000 ...] eeeeeeeeeeeeeeeee e eeeeeeeeeeeeees | s s 88-0916548 .. | ..ooviiiiiiinn | erreeeineiniiien | e Barings Emerging Generation Fund I ........... LDE] e NIA....... COMPANY e Ownership/Influence ..........cccc...... 62.550 L. [MMLIC e e | e s
20000 Lou] ceeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeees | e . 88-0916548 .. | .iovvvvvririnn | errrrriiiiiriien | i Barings Emerging Generation Fund Il ........... LDE ] NIA....... Barings LLC ..ooooveeeeeiiiiiiii INfIUBNCE. . .uen f e e MULIC e [ eeeeeeeeeeees [ e i
Babson Capital Global Special Situation
20000 .iu] ceeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeees | e . 98-1206017 .. | wevvvvvvrrrene | wrvvvrrrrenninns | e Credit Fund 2 .oooeeeeiiiiiiiiieeeeeees LDE] NIA....... MassMutual Holding LLC ....cccovveeeeeeeeeeennns Ownership/Influence ..........ccccuu... ..23.300 MULIC e [ eeeeeeeeeeees [ e e
Babson Capital Global Special Situation
L0000 L] eeeeiiiiieeeeeeeeeeeeeeeeeeeeeieiieees | veeiiies e 98-1206017 .. Credit Fund 2 ... DE....[..... NIA....... C.M. Life Insurance Company .... Ownership 1.900 ... IMMLIC toviieiiiiiiiiiieeceeeeeeeeeeeeeeeeeeeeeeees | eviiiiiiee ] e eees
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Babson Capital Global Special Situation
. 0000 ... 98-1208017 .. | wevevvvvrreenn | wevremmmmnnninnn | e Credit Fund 2 .ooooeiiiiiiiis Barings LLC ..ooovveeeiiiiiiiiiii Management..........ooeeeeeeeiinniieeennnnd
. 0000 ... 82-3867745 .. Barings Global Real Assets Fund LP MassMutual Holding LLC Ownership/Influence ..
. 0000 ... ..| 82-3867745 .. Barings Global Real Assets Fund LP .. . |C.M. Life Insurance Company . . | Ownership
. 0000 ... 82-3867745 .. Barings Global Real Assets Fund LP e | Barings LLC Management ..
Barings Global Special Situations Credit Fund|
. 0000 ... 38-4010344 .. 3 MassMutual Holding LLC .....cceeveeveieeeeeeennns Ownership/Influence ..........ccccuu.e. ..19.410 ....|MMLIC
. 0000 . 06-1597528 .. Barings LLC . |Management.... .4.100.000 ... [MMLIC ..
0000 MassMutual Assignment Company .. [MassMutual Holding LLC . | Ownership.. .100.000 ...|MMLIC
. 0000 . MassMutual Capital Partners LLC .. [MassMutual Holding LLC .. . | Ownership.. ..}.100.000 ...|MMLIC
0000 Marco Hotel LLC ................ .. [MassMutual Holding LLC .. . | Ownership.. ..}.100.000 ...|MMLIC
. 0000 . HB Naples Golf Ouner LLC .. [MassMutual Holding LLC .. . | Ownership.. ..}.100.000 ...|MMLIC
0000 RB Apartments LLC .......... .. [MassMutual Holding LLC .. . | Ownership.. ..}.100.000 ...|MMLIC
. 0000 . Intermodal Holding Il LLC ..... .. [MassMutual Holding LLC .. . | Ownership.. ..}.100.000 ...|MMLIC
0000 MassMutual Ventures Holding LLC .. [MassMutual Holding LLC .. . | Ownership.. ..}.100.000 ...|MMLIC
. 0000 . Crane Venture Partners LLP .......... . [MassMutual Ventures Holding LLC Ownership.. ..}..33.000 ....|MMLIC
0000 MassMutual Ventures Management LLC ..... MassMutual Ventures Holding LLC . | Ownership .100.000 ... |MMLIC ..
MassMutual Ventures SEA Management Private
0000 ...| weverererremerererreeeeeereeeeeeeeeeeeeeeeeeeeees | reeenees ceeeees] eeeereeeeeeeens Limited ..oeeeeeeeieiiiiiii LDE] e NIA....... MassMutual Ventures Management LLC ......... OWNErship..cooeeeeeeeeeieeeeee e .100.000 ...|MMLIC
MassMutual Ventures SEA Management Private
0000 .| cereeeiree e e sneenn [ reeeine ceviees]| e MUV UK/SEA Limited ...ooovvveeeieeeireeeiieee LGBR....)...... NIA....... Limited wooveeeeeeeeeeee e OWNEISNIP..eeeeeeerreeeree e .100.000 ... |MMLIC
Masshutual
0000 MassMutual Ventures India Private Limited ... [.. .. [Limited .... 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 . ..| 47-1296410 .. MassMutual Ventures UK LLC .. [MassMutual Ventures Holding LLC .. Ownership.. ..}.100.000 ...|MMLIC
0000 .| 47-1296410 .. MassMutual Ventures US | LLC . .. [MassMutual Ventures Holding LLC .. Ownership.. ..}.100.000 ...|MMLIC
. 0000 . MassMutual Ventures US Il LLC ... .. [MassMutual Ventures Holding LLC .. Ownership.. ..}.100.000 ...|MMLIC
0000 MassMutual Ventures US 111 LLC . .. [MassMutual Ventures Holding LLC Ownership.. ..}.100.000 ...|MMLIC
. 0000 . MM Catalyst Fund LLC ..... . [MassMutual Holding LLC ........ . | Ownership.. ..}.100.000 ...|MMLIC
0000 04-1590850 .. MM Catalyst Fund 11 LLC . MassMutual Holding LLC . | Ownership .100.000 ... |MMLIC ..
. 0000 . 04-1590850 .. MM Rothesay Holdco US LLC MassMutual Holding LLC Ownership .100.000 ... |MMLIC ..
0000 . Rothesay Limited . |MM Rothesay Holdco US LLC . . [Ownership.. ..}..48.800 ....|MMLIC
. 0000 . Rothesay Mortgages Limited .... Rothesay Limited Ownership .100.000 ... |MMLIC ..
0000 Rothesay Life Plc Rothesay Limited .... Ownership .100.000 ... |MMLIC ..
. 0000 . Rothesay MA No.1 Limited . |Rothesay Life PLC . | Ownership.. ..}.100.000 ...|MMLIC
0000 Rothesay MA No.3 Limited ... Rothesay Life PLC ... . | Ownership .100.000 ... .
. 0000 . Rothesay MA No.4 Limited Rothesay Life PLC ... . | Qunership .100.000 ... |MMLIC ..
0000 LT Mortgage Financing Limited ... . |Rothesay Life PLC Ownership.. ..}.100.000 ...|MMLIC
. 0000 . Rothesay Property Partnership 1 LLP .... Rothesay Life PLC ... . | Qunership .100.000 ... |MMLIC ..
0000 Rothesay Foundation Rothesay Limited Ownership .100.000 ... |MMLIC ..
. 0000 . Rothesay Pensions Management Limited . . |Rothesay Limited . . | Ownership.. ..}.100.000 ...|MMLIC
0000 Rothesay Asset Management UK Limited .......... [.. Rothesay Limited Ownership .100.000 ... .
. 0000 . Rothesay Asset Management Australia Pty Lt Rothesay Asset Management UK Limited ....... Ownership .100.000 ... |MMLIC ..
0000 ..| 04-1590850 .. Rothesay Asset Management North America LLC . |Rothesay Asset Management UK Limited .. [Ownership.. ..}.100.000 ...|MMLIC
. 0000 . 04-1590850 .. ML Investors Services, LLC ......ccvvvvnnnnnnnee . MassMutual Holding LLC ....ccooveeeeeeeeeeeennns Ownership .100.000 ... |MMLIC ..
0000 04-1590850 .. ML Insurance Agency, LLC ML Investors Services, LLC .... Ownership .100.000 ... |MMLIC ..
. 0000 . ..|41-2011634 .. MMLISI Financial Alliances, LLC . |[MML Investors Services, LLC . . [Ownership.. ..}.100.000 ...|MMLIC
0000 47-1466022 .. LifeScore Labs, LLC MassMutual Holding LLC Ounership .100.000 ... [MMLIC ..
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. 0000 ... 45-4000072 .. MM Asset Management Holding LLC ... MassMutual Holding LLC . | Ownership .100.000 ...
. 0000 ... ..|51-0504477 .. Barings LLC . [MassMutual Holding LLC .. . | Ownership.. .100.000 ...
Baring Asset Managemen
20000 o[ e | e e 98-0524271 .. | eveeeeeeece | e | e Limited oo HKG....f e NIA....... Barings LLC ..ovvvieeiiiieiieeeeee e OWNEISNIP..eeeeeeerree e .100.000 ... [MULIC e [ eeeniineeee | e e
Baring International Fund Managers (Bermuda) Baring Asset Management (Asia) Holdings
20000 .o e | e e 98-0457465 .. [ ..oeevvvenen | e | e Limited oo BW.... ... NIA....... Limited wooveeeeeeeeeeee e OWNEISNIP..eeeeeeerreeeree e .100.000 ... [MULIC e [ eeeeiineeee | e e
Baring Asset Management (Asia) Holdings
20000 ...] eeeeeeeeeeeeeeeee e eeeeeeeeeeeeees | s s 98-0457463 .. Baring Asset Management (Asia) Limited ....... HG....|...... NIA....... Limited .ooeeeeeeeeiieiiiieiieeeeeee e Ownership .100.000 ... [MMLIC ..o [ eeeeeeeeeeees | e e
20000 Lou] ceeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeees | s | e Baring Asset Management Korea Limited ........ KOR....)...... NIA....... Baring Asset Management (Asia) Limited .... |Ownership .100.000 ... [MMLIC ooeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeees | eeeeeeeeieens | e e
Barings Investment Management (Shanghai)
L0000 Lou] ceeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeees | eeeeeeee s e | i | e | Limited .ouveveeeeeiniiiiiiiiiii HKG...L) NIA....... Baring Asset Management (Asia) Limited .... |OWNership.......cccoevvvvvmvvmvuvevennnnnns .100.000 ... [MMLIC ooeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeees | eeeeeeeeeeees | e s
Barings Overseas Investment Fund Management Barings Investment Management (Shanghai)
L0000 .o f e [ 98-0457707 .| wevvvevvveve | e | e (Shanghai) Limited .......cccooviviiiiiiiiininns HG. NIA....... Limited oo OWNErship....ccueeerveriiiieiiieeiieens .100.000 ... [MULIC e [ | e e
Baring Asset Management (Asia) Holdings
L0000 .o f e [ 98-0457707 .. Baring SICE (Taiwan) Limited TN NIA....... Limited .... Ounership .100.000 ... [MULIC e [ | e e
Baring Asse
20000 Lou] ceeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeereeereeeeees | e . 98-0236449 .. | .ieeviiiiiiinn | eevrrreiieirines | - Barings Singapore Pte. Ltd. .......cccccvvrrnnnne LSGP.LL NIA....... Limited .ovvvvreviiiiiiiiieieiiiiei ONNErSNIP.ceeeeeeeeiieeeieeeeeeeeeeeeeee .100.000 ... [MMLIC ooeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeees | eeeeeeeeeeens | e s
Baring Asset Management (Asia) Holdings
L0000 .o f e [ 98-0236449 .. [ ..ooveviiiin [ e | Barings Japan Limited ..........cccovvviniinnnnn. PN NIA....... Limited oo OWNErship....ccuveriueriiiieiiieeiieens .100.000 ... [MULIC e [ | e e
Baring Asset Management (Asia) Holdings
20000 .ou] ceeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeereeereeeeees | e . Barings Australia Holding Company Pty Ltd ... |..AUS....]...... NIA....... Limited .ovvvvreeiiiiiiiiieeieiiiie Ownership .100.000 ... [MMLIC ooeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeees | eeeeeeeeeeens | e s
20000 ...] eeeeeeeieieereeeeeee e eeeeeeeeeeeeees | s s Barings Australia Pty Ltd .........ccccccennnene LAUS.LLL NIA....... Barings Australia Holding Company Pty Ltd |Ownership .100.000 ... [MMLIC oo [ eeeeeeeeeeeee | e e
Barings Australia Real Estate Holdings Pty
20000 o[ e | e e 14-0045656 .. Ltd .... ceee | AUSL ] NIA....... Barings LLC .... . | Ownership 2100.000 ... [MULIC e [ eeeniineeee | e e
Barings Australia Rea
20000 .o e | e e 14-0045656 .. | vvveecreeene | ereeenreeniee [ e Barings Australia Real Estate Pty Ltd ........ AUS.... .eeen NIA e L e OWNEISNIP..eeeeeeerree e .100.000 ... [MULIC e [ eeeniineeee | e e
Barings Australia Property Partners Holdings
20000 o[ e | e e 98-0457456 .. [ ..eeeeveenee | e | e Pty LEd oo LAUS NIA....... Barings Australia Real Estate Pty Ltd ..... OWNEISNIP..eeeveeerreeeree e .100.000 ... [MULIC e [ eeeeiineene | e e
Barings Australia Property Partners
20000 ...| eeeeeeeeeereeeeeeeeeeeeeereeeeeeeeeeeeeeeeeeeeees | eeeeeeeee s | e | s | e | e Barings Australia Asset Management Pty Ltd . |..AUS....J...... NIA....... Holdings Pty Ltd ...ooooveriiiiiis OWNErship..cooeeeeeeeeeieeeeee e .100.000 ... [MMLIC oo [ eeeeeeeeeeeee | e e
Barings Australia Property Partners
20000 ...| eeeeeeeeeereeeeeeeeeeeeeereeeeeeeeeeeeeeeeeeeeees | eeeeeeeee s | e | s | e | e Barings Australia Property Partners Pty Ltd AS....|...... NIA....... Holdings Pty Ltd ...oooooeiiiiiiis OWNErship..cooeeeeeeeeeieeeeee e .100.000 ... [MMLIC oo [ eeeeeeeeeeeee | e e
Barings Australia Structured Finance Holdings
0000 .| cereeereee e e e e snneenn [ reeene cenenee] vreeenreenine | eereerieeens | e [ e Pty LEd oo LAUS NIA....... Barings LLC ..ovvvieeiiiieiieeeeee e OWNEISNIP..eeeeeeerree e .100.000 ... [MULIC e [ eeeniineeee | e e
Barings Australia Structured Finance Pty Ltd Barings Australia Structured Finance
0000 .| cereeerreenreeeree e esree e sneeenen [ rreenine cenirees] e | e | e | e | e e LAUS NIA....... Holdings Pty Ltd ...cocovveviiiiiniieiiiieiieene OWNEISNIP..eeeeeeerree e .100.000 ... [MULIC e [ eeeniineeee | e e
Barings Australia Structured Finance Pty
0000 Gryphon Capital Partners Pty Ltd Ltd Ownership .100.000 ... |MMLIC ..
. 0000 . Gryphon Capital Management Pty Ltd LALS.... . | Gryphon Capital Partners Pty Ltd . . [Ownership.. ..}.100.000 ...|MMLIC
0000 80-0875475 .. Gryphon Capital Investments Pty Ltd .... LAUS.LLL NIA....... Gryphon Capital Partners Pty Ltd .... Ownership .100.000 ... |MMLIC ..
. 0000 . 80-0875475 .. Barings Finance LLC Barings LLC . | Ownership .100.000 ... |MMLIC ..
0000 BCF Europe Funding Limited . . |Barings Finance LLC . | Ownership.. ..}.100.000 ...|MMLIC
. 0000 . BCF Senior Funding | LLC . |Barings Finance LLC ... . | Ownership.. .100.000 ... |MMLIC
BCF Senior Funding | Designa
20000 Lou] cereeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeees | s | e Company LRLL NIA....... Barings Finance LLC . | Ownership .100.000 ... |MMLIC ..
0000 04-3238351 .. Barings Real Estate Acquisitions LLC .. LDE] e NIA....... Barings LLC . | Ownership .100.000 ... |MMLIC ..
. 0000 . 04-3238351 .. Barings Securities LLC ..DE..... Barings LLC .... . | Ownership .100.000 ... |MMLIC ..
0000 ..| 98-0437588 .. Barings Guernsey Limited ..GGY... . |Barings LLC .... . | Ownership.. ..}.100.000 ... [MMLIC
20000 Lou] ceeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeees | s e e Barings Europe Limited ..GBR.. Barings Guernsey Limited .. Ownership .100.000 ... |MMLIC ..
0000 .| weveeerrerereerereeeeeeeeeeeeeeeereeeeeeeeeeeeees | reeeeees e Barings Asset Management Spain SL ... | -ESP.. .l NIA....... Barings Europe Limited . | Ownership .100.000 ... .
L0000 L] eeeieiiiiiieeeeeeeeeeeeeeeeeeeeiiieiees | veeiiies e Baring France SAS LFRA..) ... NIA....... Barings Europe Limited . | Ownership .100.000 ... [MMLIC ..
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Baring International Fund Managers (lreland)
0000 Limited ..oeeeeeeeieiiiiiii Barings Europe Limited ......cooeeeeeiiiiiieens OWNErship..cooeeeeeeeeeeeeeeeeeeeeeeeee | .100.000 ...
. 0000 . Barings GmbH Barings Europe Limited . | Ownership .100.000 ...
0000 Barings Italy S.r.l. . |Barings Europe Limited .. . | Ownership.. ..}.100.000 ...
. 0000 . . Barings Sweden AB Barings Europe Limited . | Ownership .100.000 ...
0000 98-0432153 .. Barings Netherlands B.V. ... Barings Europe Limited . | Ownership .100.000 ...
. 0000 . ..|98-0432153 .. Barings (U.K.) Limited ... . |Barings Europe Limited .. . | Ownership.. ..}.100.000 ...
0000 98-0241935 .. Barings Switzerland Sarl ... Barings Europe Limited . | Ownership .100.000 ...
. 0000 . 98-0241935 .. Baring Asset Management Limited ................ Barings Europe Limited . | Ownership .100.000 ...
0000 ..|98-0457328 .. Barings European Direct Lending 1 GP LLP .... . |Baring Asset Management Limited Ownership.. ..}.100.000 ...
. 0000 . 98-0457328 .. Baring International Investment Limited ..... Baring Asset Management Limited .. . | Qunership .100.000 ...
0000 98-0457586 .. Baring Fund Managers Limited Baring Asset Management Limited .. . | Ownership .100.000 ...
. 0000 . ..| 98-0457578 .. BCGSS 2 GP LLP . |Baring Fund Managers Limited ... Ownership.. ..}.100.000 ...
0000 98-0457578 .. Baring Investment Services Limited .. Baring Asset Management Limited .. . | Ownership .100.000 ...
. 0000 . Barings Core Fund Feeder | GP S.a.r.l. ....... Baring Asset Management Limited .. . | Qunership .100.000 ...
0000 Barings Investment Fund (LUX) GP S.a. r.l . . |Baring Asset Management Limited .. Ownership.. ..}.100.000 ...
. 0000 . Barings BME GP S.a.r.l. cooovvveviiiiiiiiiiieeeens Baring Asset Management Limited .. . | Qunership .100.000 ...
0000 Barings GPC GP S.a. r.l . .ooooeiiiiiiiiiiiees Baring Asset Management Limited .. . | Ownership .100.000 ...
. 0000 . Barings European Core Property Fund GP Sarl . |Baring Asset Management Limited .. Ownership.. ..}.100.000 ...
0000 Barings Umbrella Fund (LUX) GP S.a.r.l. ..... Baring Asset Management Limited .. . | Ownership .100.000 ...
. 0000 . GPLF4(S) GP S.ar. | Baring Asset Management Limited .. . | Qunership .100.000 ...
0000 PREIF Holdings Limited Partnership . |Baring Asset Management Limited Ownership.. ..}.100.000 ...
. 0000 . 04-3238351 .. [ 3456895 ..... BIC Holdings DE LLC Barings LLC . | Ownership .100.000 ...
0000 04-3238351 .. | 3456895 ..... Barings Real Estate Advisers Inc. .............. . Barings LLC OWnership .oooooeeeeeeiiiiieieees ..100.000 ...
Massachusetts Mutual Life Insurance
0000 81-4065378 .. Remington L & W Holdings LLC .... Company Ownership/Influence .. ..19.900 ....
. 0000 . ..| 81-4065378 .. Remington L & W Holdings LLC . .. |Barings LLC . . | Influence.. ..].100.000 ...
0000 . Aland Royalty GP, LLC ....... .. |Barings LLC . . | Ownership.. ..}.100.000 ...
. 0000 . Alaska Future Fund GP, LLC .. |Barings LLC . . | Ownership.. ..}.100.000 ...
0000 BAl Funds SLP, LLC .. |Barings LLC . . | Ownership.. ..}.100.000 ...
. 0000 . BAl GP, LLC .. |Barings LLC . . | Ownership.. .4.100.000 ...
0000 Baring Asset-Based Income Fund (US) GP, LLC .. |Barings LLC . . | Ownership.. ..1.100.000 ...
. 0000 . Barings CMS Fund GP, LLC ... . . |Barings LLC . . | Ownership.. ..}.100.000 ...
0000 Barings Infiniti Fund Management LLC ..........[.. Barings LLC .... . | Ownership .100.000 ...
Barings New Jersey Emerging Manager Progra
20000 ... e [ e e e GP, LLC et LDE] NIA....... Barings LLC ..ovvvieeiiiieiieeeeee e Ounership .100.000 ...
Massachusetts Mutual Life Insurance
. 0000 ... Barings Hotel Opportunity Venture | GP, LLC Company Ownership .100.000 ...
. 0000 ... Baring Investment Series LLC .........cceeenes . |Barings LLC . . | Ownership.. .4.100.000 ...
. 0000 ... . Barings Emerging Generation Fund GP, LLC .... Barings LLC .... . | Ownership .100.000 ...
. 0000 ... 04-1590850 .. Barings Emerging Generation Fund GP |1, LLC Barings LLC .... . | Ownership .100.000 ...
. 0000 ... Barings EPLF4 Rated Feeder, L.P. ............... .. |Barings LLC . . | Ownership.. ..}.100.000 ...
. 0000 ... Barings ERS PE Emerging Manager II1 GP, LLC . |Barings LLC . . | Ownership.. ..}.100.000 ...
. 0000 ... Barings FC 111 LLC ..ooevieiiiiiiiiiiiiiiiiiieieeees Barings LLC .... . | Ownership .100.000 ...
Barings Global Investment Funds (U.S.)
. 0000 ... 04-1590850 .. Management LLC .......evevuveerieeeniee e LDE] NIA....... Barings LLC ..ovovieeiiie e Ownership .100.000 ...
. 0000 ... Barings CLO Investment Partners GP, LLC ..... LDE ] NIA....... Barings LLC .... . | Ownership .100.000 ...
. 0000 ... Barings Core Property Fund GP LLC ... . |Barings LLC . . | Ownership.. .100.000 ...
. 0000 ... 88-3792609 .. | .... UV ... |Barings DAPPLF1 Rated Feeder, G.P. .. v | Barings LLC .... .. | Ownership ... .J..100.000 ...
. 0000 ... 88-3792609 .. [ ..iiiiiiiiii [ i | e Barings DAPPLF1 Rated Feeder, L.P. ............ GDE ] NIA....... Barings LLC ..oviioiiiiiiiiiiiiiiiiciicee OWNErSNIP..eeieeieiieieiieeeii e .100.000 ...
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Barings Direct Lending GP Ltd. .................. ..CYM.... Barings LLC .... . | Ownership .100.000 ...

Barings Diversified Residential Fund GP LLC |..DE... . |Barings LLC . . | Ownership.. ..}.100.000 ...
Barings Diversified Residential Fund LP ...... ..DE Barings LLC .... . | Ownership .100.000 ...
Barings Global Energy Infrastructure
............................................................................................................................................... Advisors, LLC ..oovvvvvvveieiiiiiiiiiiiiiieeeeeeeenenns | 2 DB e NITALLLLcc [Barings LLC covevviveiiiiiiceecececeeeeeeeeeeeeeeeees | OWNETSHID. . 100000 L MMLIC e | e | e e

Barings Capital Solutions Perpetual Fund GP

............................................................................................... DB NTAG | Barings LLC Lo [ONEESRIDL 0 100,000 L MMLIC L [
............................................................................................... DB NTAG L Barings LLC Lo [OUNEPSRIDL 0 100,000 L IMMLIC L [
Massachusetts Mutual Life Insurance

.................................................................. 88-3792609 ..| ....oeverenns LDE] el NIAGLLLL [ Company e | Ownership/ Influence oeevvvvvvvvveeennn L 280110 L MMLIC oo e | e e

................. 88-3792609 .. ..DE.....]......NIA....... | Barings LLC .... . |Management.... ... 100.000 ... |MMLIC ..

e e ] UV ... |Barings Global Real Assets Fund GP, LLC ..... LDE] e NIA....... Barings LLC .... .. | Ownership ..}.100.000 ... . JUUURN IUUUPRRSURRION PN

.................................................................. 84-5063008 .. | .....coceeen [ evriiiiiiis | e |Barings GPSF LLC ..o |G DB NTAL L [ Barings LLC e [OUNETSHTDL 1000000 L [MVLIC e [ e

Barings North American Private Loan Fund

.................................................................. 84-5063008 .. | ..eevvvvrreenn | eevverrnnnnninnn | .. (Management, LLC ... [ DB NTAG L [Barings LLC L | OWNETSRDL . 1000000 L MMLIC e e | e e
Barings North American Private Loan Fund |l

............................................................................................................................................... Management, LLC ........cevvvvvevvvveeeeeeneneenennnns |2 DEeeiin] e NI [Barings LLC covveveeiiiiiieieiieeeeeeeeeeeeeeeeeeeees | OWNETSRIP. . 100000 L MMLIC e | e | e e
Barings North American Private Loan Fund |11

.................................................................. 98-0536233 .. | .eevvverrveenn | wevverennenninnn | .. [ Management, LLC ... [ DB NTAG L [Barings LLC e | OWNETSRDL . 1000000 L MMLIC e e | e e

Barings Global Special Situations Credit Fund|

4 GP (Delaware) LLC .... Barings LLC .... . | Ownership .100.000 ... |MMLIC ..

Barings - MM Revolver Fund GP e [ DB s NIA....... Barings LLC .... . | Ownership .100.000 ... |MMLIC ..
Barings Real Estate European Value Add Fun
11 Feeder LLC ..vvvviiieiiiic e O NIA....... Barings LLC ..ovvvieeiiie e OWNEISNIP..eeeeeeerreeeree e .100.000 ... |MMLIC
Barings SEM GP LLC LDE ] NIA....... Barings LLC .... . | Ownership .100.000 ... |MMLIC ..
BMT RE Debt Fund GP LLC . LDE] NIA....... Barings LLC .... . | Ownership .100.000 ... |MMLIC ..
Massachusetts Mutual Life Insurance
................. 84-5063008 .. | ....oeeeeennnn Barings Small Business Fund LLC ................ COMPANY e | OWNEPSAIPL L ] . 32,300 ... | MMLIC
................. 84-5063008 .. Barings Small Business Fund LLC Barings LLC .... . |Management.... J..100.000 ... |MMLIC ..

.100.000 ...
.100.000 ... [MMLIC ..
.100.000 ... [MMLIC ..
.100.000 ... [MMLIC ..

Barings TYIDF2 Rated Feeder GP LLC
Barings TYIDF2 Rated Feeder, L.P. ....
BCLF GP LLC
Benton Street Advisors, Inc. .... R I
Barings Active Passive Equity Direct EAFE

LLC ....
BHOVI Incentive LLC .
BIG Real Estate Fund GP LLC ..

BIG Real Estate Incentive | LLC ...
BIG Real Estate Incentive Il LLC ..
BRECS VII GP LLC ..
BREDIF GP LLC ...
CPF Springing Member, LLC ..
CREA-MA Reorganization Trust .
CREF X GP LLC ...
Great Lakes Ill GP, LLC . .
Lake Jackson LLC .............. UV
Barings Emerging Markets Blended Fund | GP,
LLC .

. |Barings LLC .
Barings LLC ....
Barings LLC ....
Barings LLC ....

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

................. 98-0536233 ..

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

.100.000 ... [MMLIC ..

.. |Barings LLC .
.. |Barings LLC .
.. |Barings LLC .
.. |Barings LLC .
.. |Barings LLC .
.. |Barings LLC .
.. |Barings LLC .
.. |Barings LLC .
.. |Barings LLC .
.. |Barings LLC .
. |Barings LLC .
Barings LLC ....

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

..[41-2280126 ..
..[80-0920285 ..

98-1624360 ..

..| 04-3313782 ..
..[ 04-1590850 ..

.100.000 ... [MMLIC ..
.100.000 ... [MMLIC ..

LDE] e NIA....... Barings LLC ....

. . | Ownership
L DE.... ... NIA....... Barings LLC ....

. | Ownership

................. 27-3576835 ..

Barings EPLF4 Rated Feeder GP LLC
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. 0000 . 41-2280126 .. Mezzco 111 LLC .... Barings LLC .... . | Ownership ..99.300 ....
0000 80-0920285 Mezzco 1V LLC .. |Barings LLC . . | Ownership.. 99.300
. 0000 . 04-1590850 Mezzco Australia |l LLC . .. |Barings LLC . . | Ownership.. 100.000
0000 82-2432216 RECSA-NY GP LLC ......... .. |Barings LLC . . | Ownership.. 100.000
. 0000 . 98-1624360 Barings CLO 2022-| .. . |Barings LLC . Influence.. 100.000
0000 .| cereeeiree e e sneenn [ reeeine ceviees]| e Barings CLO 2022-11 .... Barings LLC .... Influence .... 72.900
Massachusetts Mutual Lif
0000 ...| weverererremerererreeeeeereeeeeeeeeeeeeeeeeeeeees | reeenees ceeeees] eeeereeeeeeeens Amherst Long Term Holdings, LLC ............c.... . COMPANY e OWNErship..cooeeeeeeeeeieeeeee e ..24.500
Massachusetts Mutual Life Insurance
0000 ...| weverereerreereeeereeeeeeeeeeeeeeeeeeeeeeeeeenees | eeeenens ceneees] eeeeeeeeeeeeen Enroll Confidently, Inc. ..ocooovviiiiiiiiiniiinins COMPANY e OWNErship..cooeeeeeeeeeeeeeeee e ..25.000 ...
Massachusetts Mutual Life Insurance
0000 04-3313782 .. MassMutual International LLC .... Company Ownership .100.000 ...
. 0000 . ..|61-1902329 .. MassMutual Solutions LLC ... .. [MassMutual International LLC . | Ownership.. ..}.100.000 ...
0000 ..| 85-3036663 .. Haven Technologies Asia Limited . [MassMutual Solutions LLC ..... . [Ownership.. ..}.100.000 ...
. 0000 . 85-3036663 .. Yunfeng Financial Group Limited ... MassMutual International LLC ... Ownership ..24.900 ....
Massachusetts Mutual Life Insurance
20000 Lou] ceeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeees | e . 27-3576835 .. | eeeeiiiiiiinn | errrreiiiiiiinen | i, MassMutual External Benefits Group LLC ....... LDE ] NIA....... COMPANY e e e e e e e e e e e e ONNErSNIP.ceeeeeeeeeieeeiee e .100.000 ... [MMLIC ooeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeees | eeeeeeeeieees | e s
Massachusetts Mutual Life Insurance
L0000 Lou] ceeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeees | eeeeeeee s e | i | e | 5301 Wisconsin Avenue Associates, LLC ........ PNV I NIA....... COMPANY e e e e e e e e e e e e ONNErSNIP.ceeeeeeeeieeeeieeeieeeeeeeeeee ..99.000 ... [MMLIC ooeeeeeieeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeees e | e s
Massachusetts Mutual
20000 Lou] ceeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeees | e . 84-3784245 .. 5301 Wisconsin Avenue GP, LLC ... LDE ] NIA....... Company .... Ownership .100.000 ... [MMLIC ooeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeees | eeeeeeeeieens | e e
Massachusetts Mutual
L0000 .o f e [ 04-1590850 .. [ ..eevevvvevine [ eevriiiiii | e 100 w. 3rd Street LLC ...ooovvviiiiiiiiiecene LDE] NIA....... COMPANY et OWNErship....ccuveriueriiiieiiieeiieens .100.000 ... [MULIC eveiiieiiieceeeceeeee e [ | e e
Massachusetts Mutual
20000 Lou] ceeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeees | e . 82-2432216 .. | eeveeiiiiiinn | ererreeiiiininen | e 300 South Tryon Hotel LLC ....covvvvvvvriiieeennns LDE ] NIA....... COMPANY e e e e e e e e e e OWNNErship «oooeeeeeeeeeiiiieieeeeeeeeeees .. 100.000 ... [MVLIC oooveeeeeeeeeeieeeeeeeeeeeeeeeeeeeeeeeeeeees | e e e
Massachusetts Mutual
L0000 L[ e [ 04-1590850 .. [ ..eevevvvevine [ erriiiiii | e 300 South Tryon LLC ...oevvvviiiiiiiiiiieiieee LDE] NIA....... COMPANY et OWNErship....ccueeerveriiiieiiieeiieens .100.000 ... [MULIC e [ | e e
Massachusetts Mutual
L0000 Lou] ceereeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeees | eeeeeeeee s e | i | e | Almack Mezzanine Fund |1 Unleveraged LP ...... LGBR.... ... NIA....... COMPANY e e e e e e e e e e Ownership/Influence ..........ccccuue.. 272,900 L MMLIC e e | e s
Barings Affordable Housing Mortgage Fund | Massachusetts Mutua
20000 L. f e [ | i [ [ ] LLC i LDE] NIA....... COMPANY et OWNErship....ccueeerveriiiieiiieeiieens .100.000 ... [MULIC e [ | e e
Barings Affordable Housing Mortgage Fund |
L0000 .o f e [ 85-3449260 .. | .............. LLC LDE] NIA....... Barings LLC ..oovvvviiiiiiiiiiiie e, Management ........ccccovviiiiiiiiiiinnns L 72530 L [MVLIC e | [
Massachusetts Mutual Life Insurance
L0000 .o f e [ 61-1902329 .| ..ooviennne LDE] NIA....... COMPANY et OWNErship....ccueeerveriiiieiiieeiieens .100.000 ... [MULIC v [ | e e
20000 .ou] ceeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeereeereeeeees | e . 61-1902329 .| ...oovvveeens LDE ] NIA....... Barings LLC ..oooveeeeeiiiiiiiii Management...........evvveveveereereeeeeenidheriins evenans MULIC e [ eeeeeeeeeeees [ e i
Massachusetts Mutual Life Insurance
L0000 .o f e [ 85-3036663 .. LDE] NIA....... Company ... Ounership ... .. 100.000 ... [MMLIC .ooveveeeiieiiiieiee e [ | e e
L0000 .o f e [ 85-3036663 .. | .............. LDE] NIA....... Barings LLC ..oovvvviiiiiiiiiiiie e, Management.......ccoovuiriiiiniiinnnnnnd .. 4.800 ... [MVLIC ...ooviiiiiiieiiiieieecieecieees | e [ e
Massachusetts Mutual Life Insurance
L0000 Lou] ceeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeees | eeeeeeee s e | i | e | Barings Construction Lending Fund LP .......... LDE ] NIA....... COMPANY e e e e e e e e e e e e ONNErSNIP.ceeeeeeeeiieeeieeeeeeeeeeeeeee L8510 L MMLIC e e | e s
Massachusetts Mutual Life Insurance
L0000 Lou] ceeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeees | eeeeeeee s e | i | e | Barings Emerging Generation Fund Il LP ....... LDE ] NIA....... COMPANY e e e e e e e e e e e e ONNErSNIP.ceeeeeeeeieeeeieeeieeeeeeeeeee 239,700 L MMLIC e e | e s
Massachusetts Mutual Life Insurance
. 0000 ... 84-3784245 .. Barings Emerging Generation Fund, LP ... Company Ownership ..33.850 ...
. 0000 ... 84-3784245 .. Barings Emerging Generation Fund, LP .......... Barings LLC .... . |Management .. ..86.000 ...
Barings Emerging Markets Corporate Bond Fund Massachusetts Mutual
20000 ...] eeeeeeeeeeeeeeeeereeeeeeeeeeeeeeeeeeeeeeeeeeeeees | eeereeeee s | e | i | e | e [ LRLL NIA....... COMPANY e Ownership/Influence ..........ccc....... 14,000 L MMLIC e e | e e
Barings Emerging Markets Corporate Bond Fund
L0000 .. f e | e e 45-2632610 .. | eeiiiiiiiiis [ i | iiiieeeneeniiens | e CIRLL NIA....... Barings LLC ..ooiioiiiiiiiiiiiiiiiiciicc OWNErShIP..eeieeieiieiiiieeeii e 56,900 L. MULIC oo | e | e e
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Massachusetts Mutual Life Insurance
20000 ...] eeeeeeeieieereeeeeee e eeeeeeeeeeeeees | s s 45-2632610 .. | .eeeeiiiiiiinn | ereeeeiiiiinieen | e Barings Hotel Opportunity Venture | LP ....... LDE] e NIA....... COMPANY e Ownership/Influence ..........ccc...... .65.000 ....[MMLIC oo e | e e
L0000 Lou] ceeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeees | eeeeeeee s e | i | e | Barings Hotel Opportunity Venture | LP ....... LDE ] NIA....... Barings LLC ..oooveeeeeiiiiiiiii Management...........ovvvveveeeeeennennnnns . 100.000 ... [MMLIC oooeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeees [ eeeeeevveeens | e e
Massachusetts Mutual Life Insurance
. 0000 ... 04-1590850 .. Barings Miller Investment Trust LAUS.LLL NIA....... COMPANY e e e e e e e e e e e e Ownership ..57.330 ....|MMLIC ..
. 0000 ... 04-1590850 .. Barings Miller Investment Trust LAUS.LLL NIA....... MassMutual Ascend Life Insurance Company . |Ownership .. 9.330 .... |MMLIC ..
Massachusetts Mutual Life Insurance
. 0000 ... 85-3449260 .. Barings Real Estate Debt Income Fund LP ...... . Company Ownership/Influence .. ..66.200 ....|MMLIC ..
. 0000 ... ..| 85-3449260 .. Barings Real Estate Debt Income Fund LP .. .. |C.M. Life Insurance Company . Influence........ MLIC
. 0000 ... ..| 85-3449260 .. Barings Real Estate Debt Income Fund LP ......[.. . .. |Barings LLC .... . |Management MILIC
Barings Real Estate European Value Add | SCS; Massachusetts Mutual Life Insurance
20000 o[ e | e e 814258759 .. | eeeieiienin [ e | e | s LGBR....)...... NIA....... COMPANY -veeevreeeereeeseree et e e e Ownership/Influence .........c.coeene 244,000 L. MULIC oo [ e | e e
Barings Real Estate European Value Add | SCSp
20000 ...] eeeeeeeieieereeeeeee e eeeeeeeeeeeeees | s s 814258759 .. | .eiiiiiiiiiiin | ereerrniniiriien | e | s LGBR....)...... NIA....... C.M. Life Insurance Company ................... OWNErship..cooeeeeeeeeeeeeeeeeeeeeeeeee | 4900 L. [MMLIC e e | e s
Barings Real Estate European Value Add | SCSp
20000 .. eeeeieeereeeeereeereeereereeenes | e e[ e [ e [ e | e | e LGBR....)...... NIA....... Barings LLC ..ovvvieeiiiieiieeeeee e Management .........cocveenveeernineennns 029,000 ... [MVLIC .eeiiiieeee e | e [
Massachusetts Mutual Life Insurance
20000 ...] eeeeeeeieieereeeeeee e eeeeeeeeeeeeees | s s 46-5460309 .. | .eeeiiiiiiiinn | eeeeeeiireniieen | e Barings Small Business Fund, L.P. ............. LDE] e NIA....... COMPANY e OWnership ..ooooeeeeeeiiiiiiies 1..33.600 ... |MVLIC oo [ e e e
Massachusetts Mutual Life Insurance
20000 ...] eeeeeeeeeeeeeeeee e eeeeeeeeeeeeees | s s 46-5460309 .. | .eeeiiiiiiiinn | eeeeeeiiieniieen | e Barings U.S. High Yield Fund .........ccccceeeens LDE] e NIA....... COMPANY e OWNErship..coeeeeeeeeeeeeeee e 030,090 . [MMLIC e e | e s
Massachusetts Mutual Life Insurance
. 0000 ... 46-0687392 .. Barings-MM Revolver Fund LP .. COMPANY e Ownership/Influence .. ..86.000 ....|MMLIC ..
. 0000 ... 04-1590850 .. Barings-MM Revolver Fund LP .. MM Ascend ... Ownership/Influence .. ..14.000 ....|MMLIC ..
Massachusetts Mutual Life Insurance
20000 Loi] ceeeeeeeeeeeeeeeeeeeeereeeeeeeeeeeeeeeeeeeeeeeees | eeeeeeee s e | i | e | Beauty Brands Acquisition LLC .........ccceeeens LDE ] NIA....... COMPANY e e e e e e e e e e ONNErSNIP.ceeeeeeeeiieeeieeeeeeeeeeeeeee 132,630 L MMLIC e e | e s
20000 ...| eeeeeeeeeeeeeereeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeees | eeeeeeeee s | e | s | e | e Beauty Brands Acquisition Intermediate LLC . |..DE.....|...... NIA....... Beauty Brands Acquisition LLC ................ OWnership ..ooooeeeeeeiiiiiiies .. 100.000 ... |MVLIC ooereeieeeieeiiiieeeeeeeeeeeeeeeeeeeeeeeees | e e e
Beauty Brands Acquisition Intermediate LLC
20000 .. e [ e | e | e [ | Forma Brands, LLC ......ccccuvereumernneeniinienns LDE] NTA e | et OWNEISNIP..eeeveeesree e .100.000 ... [MULIC e [ eeeeiiieene | e e
Massachusetts Mutual Life Insurance
20000 ...] eeeeeeeeeeeeeeeee e eeeeeeeeeeeeees | s s 45-2632610 .. Cornerstone Permanent Mortgage Fund LLC ...... LMAL NIA....... Company Ownership ... 1.100.000 ... [MVLIC eeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeee | e e e
20000 .ou] ceeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeereeeeees | e . 45-2632610 .. Cornerstone Permanent Mortgage Fund LLC ...... LMALL NIA....... Barings LLC . Management.... 2030800 L [MMLIC e e | e s
Massachusetts Mutual Life Insurance
L0000 L[ e [ 37-1506417 .| weveveieie | e | CREA Ridge Apartments, LLC ......cccvvvvnernnns LDE] NIA....... COMPANY et OWNErship....ccueeerveriiiieiiieeiieens .100.000 ... [MULIC e [ | e e
Massachusetts Mutual Life Insurance
L0000 Lou] ceereeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeees | eeeeeeeee s e | i | e | Euro Real Estate Holdings Herleshausen LLC .. |..DE.....|...... NIA....... COMPANY e e e e e e e e e e e e OWNNErship «oooeeeeeeeeeiiiieieeeeeeeeeees L A7.500 L MVLIC oo | e e
Massachusetts Mutual Life Insurance
L0000 Lou] ceereeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeees | eeeeeeeee s e | i | e | London Office JV Holdings LLC ......cccccunnnneen LDE ] NIA....... COMPANY e e e e e e e e e e e e ONNErSNIP.ceeeeeeeeiieeeieeeeeeeeeeeeeee .100.000 ... [MMLIC ooeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeees | eeeeeeeeeeens | e s
Massachusetts Mutual Life Insurance
20000 Lou] ceeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeees | s | e Riverwalk MM Member, LLC Company Ownership .100.000 ... |MMLIC ..
. 0000 ... ..| 83-0560183 .. Aland Royalty Holdings LP .. . [MassMutual Holding LLC . | Ownership/Influence ..26.690 ....|MMLIC
. 0000 ... 83-0560183 .. Aland Royalty Holdings LP Barings LLC . | Management MMLIC ..
Massachusetts Mutual Life Insurance
20000 .ou] ceeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeereeereeeeees | e . 81-2244465 .. | .ooovviiiiiinn | erreririiiiiien | Chassis Acquisition Holding LLC ................ LDE ] NIA....... COMPANY e e e e e e e e e Ownership/Influence ..........ccccuue.. 1.30.000 ... [MMLIC oo | eeeeeeeeieees | e s
Massachusetts Mutual Life Insurance
20000 .ou] ceeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeereeeeees | e . 814258759 .. | evvviiiiiiinn | eeeerreiieiiiien | s CRA Aircraft Holding LLC .....covvvvrviieiiennnnns LDE ] NIA....... COMPANY e e e e e e e e e e e e Ownership/Influence ..........ccccuu.e. 40,000 L MMLIC e e | e s
20000 o[ e | e e 814258759 .. [ eeereiienie | e | e CRA Aircraft Holding LLC .....oovveeeiieeninnne LDE] NIA....... Barings LLC ..ovevieeiiie e INFIUBNCE. .eevreeeeeeeiee e e e MULIC e eeeenreeeee | eeeeeeniee [ e
Massachusetts Mutual Life Insurance
20000 ...| eeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeees | eeeeeeeee s | e | s | e | e EIP Holdings |, LLC ....euuueiiiiie LDE] e NIA....... COMPANY e Ownership/Influence ..........ccc...... 29,000 ....[MMLIC oo [ eeeeeeeeeeees | e e
Massachusetts Mutual Life Insurance
. 0000 ... 46-5460309 .. Red Lake Ventures, LLC ......... COMPANY e Ownership/Influence ..........ccc...... ..31.520 ....|MMLIC ..
. 0000 ... ..| 46-5460309 .. Red Lake Ventures, LLC ... . |Barings LLC . . | Influence........... MLIC
. 0000 ... 46-0687392 .. Validus Holding Company LLC .. Barings LLC .... . | Ownership ..40.440 ....[MNLIC ..
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. 0000 ... 04-1590850 .. SBNP SIA 11 LLC Barings LLC .... . [Ounership .100.000 ... [MMLIC ..
. 0000 ... SBNP SIA 111 LLC .. . |Barings LLC . . [Ownership.. .100.000 ... [MMLIC
Barings European Rea Massachusetts Mutual Life Insurance
20000 .| e | e e | e [ | | i s LUK NIA....... COMPANY .. e Ownership/Influence .................... 254700 L MULIC Lo [
Barings European Real Estate Debt Income Fund
20000 .| e | e | e | e [ | e [ LU NIA....... Barings LLC ..ocveevveeeeriesiee e sieesieeieene INFIUBNCE. covveeneeeeeeieeieeeeeee e f s e MLIC e [ eeeneeeeniee | e e
Massachusetts Mutual Life Insurance
0000 .| eeriiiieeee e | e s 37-1506417 .. Babson Capital Loan Strategies Fund, L.P. ...|..DE.....|...... NIA....... Company Ownership/Influence .. ...|MMLIC ..
L0000 .o f e [ 37-1506417 .. Babson Capital Loan Strategies Fund, L.P. ... |..DE.....|...... NIA....... C.M. Life Insurance Company . Ounership . |MMLIC ..
0000 .| weveeeererrreereereeeeeeeeeeeeeeereeeeeeeeeeenees | reeeeees e 37-1506417 .. Babson Capital Loan Strategies Fund, L.P. ... |..DE.....|...... NIA....... Barings LLC ..ooovvieeiiiiiiiiii Management..........ceeeeeeeemeeeeeemeeenndhiiiins e MILIC
Massachusetts Mutual Life Insurance
0000 ...| weveeerrerrrenrereeeeeeeeeeeeeeeeeeeeeeeeeeennees | eeeeeees e Barings US High Yield Bond Fund ... Company Ownership/Influence .. ..[MMLIC ..
. 0000 . Barings US High Yield Bond Fund .. |Barings LLC . . |Management. MLIC
0000 . Babson CLO Ltd. 20151 ...... .. |Barings LLC . Influence.. WLIC
. 0000 . 36-037260H .. Babson CLO Ltd. 2015-11 .. |Barings LLC . Influence.. WLIC
0000 Babson CLO Ltd. 2016-1 .. |Barings LLC . Influence.. WLIC
. 0000 . . Babson CLO Ltd. 2016-11 .. |Barings LLC . Influence.. MLIC
0000 37-15576\H .. Barings CLO Ltd. 2017-1 .. |Barings LLC . Influence.. WLIC
. 0000 . Barings CLO 2018-111 .. |Barings LLC . Influence.. MLIC
0000 . Barings CLO 2018-1V . .. |Barings LLC . Influence.. MILIC
. 0000 . ..| 98-1473665 .. Barings CLO 2019-11 . .. |Barings LLC . Influence.. MLIC
0000 ..[98-1332384 .. Barings CLO 2019111 .. |Barings LLC . Influence . ...|MLIC
. 0000 . Barings CLO 2019-1V . . |Barings LLC . Influence.. ..|MLIC
0000 Barings CLO 2020-1 Barings LLC .... Influence . [MMLIC ..
. 0000 . Barings CLO 202011 .... Barings LLC .... Influence MMLIC ..
0000 Barings CLO 2020-111 . |Barings LLC . Influence.. weee|MMLIC
. 0000 . Barings CLO 20201V .... Barings LLC .... Influence .. [MMLIC ..
0000 Barings CLO 2021-1 Barings LLC .... Influence MILIC ..
. 0000 . Barings CLO 2021-11 . . |Barings LLC . Influence . MLIC
0000 Barings CLO 2021-111 .. Barings LLC .... Influence WLIC ..
. 0000 . Babson Euro CLO 2014-1 BV Barings LLC .... Influence MMLIC ..
0000 ..|87-0977058 .. Babson Euro CLO 2014-11 BV . |Barings LLC . Influence . WLIC
. 0000 . 87-0977058 .. Babson Euro CLO 2015-1 BV Barings LLC .... Influence MMLIC ..
0000 36-037260H .. Barings Euro CLO 2019-1 BV .... Barings LLC .... Influence ..[weic ..
. 0000 . ..| 86-3661023 .. Barings Euro CLO 2019-11 BV .. . |Barings LLC . Influence.. . [MMLIC
0000 Barings Euro CLO 2020-1 DAC Barings LLC .... Influence MILIC ..
. 0000 . Barings Euro CLO 2021-1 DAC Barings LLC .... Influence ..[MMLIC ..
0000 Barings Euro CLO 2021-11 DAC . . |Barings LLC . Influence.. WLIC
. 0000 . Barings Euro CLO 2021-111 DAC ... Barings LLC .... Influence ...[MMLIC ..
0000 Barings Euro CLO 2023-11 DAC .....cccveeruennenn Barings LLC INFIUBNCE. cevveeneeeeieieeieeeeeee e f s e WLIC
Barings Global Energy Infrastructure Fund | Massachusetts Mutual Life Insurance
20000 | e | e 98-1332384 .| eeveerien | e | e P s WO NIA....... COMPANY e seee e e enee e saee s Ounership/Influence ........cccceevueene 297550 Lo [MMLIC e [ e e e
Barings Global Special Situations Credit 4 Massachusetts Mutual Life Insurance
0000 ...| weveeerrerrrenrereeeeeeeeeeeeeeeeeeeeeeeeeeennees | eeeeeees e 98-1332384 .. Delavare ... LDE] e NIA....... Company ... Ownership ... L MMLIC e | e e
Barings Globa
20000 L..] eeeeeeeeeieeeeeeeeeee e eeeeeeeees | s s 98-1332384 .. | .iiiiiiiiiiiin | eeeeeeeiieiiinee | e DElatare ......eeeeeeeeeeeieieiiiiieieieeeeeeeeeee LDE] e NIA....... C.M. Life Insurance Company ................... OWNErship..cooeeeeeeeeeeeeee e 3540 L [MMLIC e e | e s
Barings Global Special Situations Credit 4
20000 | e | e 98-1567942 .. | eeievviene [ e [ s DEIAWAIE .veeeeeeiesiieieeieeieeie s e sne e LDE ] NIA....... Barings LLC ..ooveeiviiieiiiiiiiiiesiceniieieans Management......oovereeseeneanieaieansd L. 18.470 .. [ MMLIC oo | e [ e
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Barings Global Special Situations Credit 4 Massachusetts Mutual Life Insurance
20000 .o e | e e 98-1567942 .. [ .eevveveenee [ e | e LUX e LUX..oof e NIA....... COMPANY e eureeeereeeseree et e OWNEISNIP..eeeeeeerreeeree e 2130200 L MULIC e [ e | e e
Barings Global Special Situations Credit 4
20000 o[ e | e e 81-0841854 .. [ ..oovvveenee [ e | e LUX e LUX..oof e NIA....... C.M. Life Insurance Company ................... 0WNErship wececveeerreeeireenieeereeen fone 0.700 MILIC e | eeeeeeniee [ e
Barings Global Special Situations Credit 4
20000 ...] eeeeeeeieieereeeeeee e eeeeeeeeeeeeees | s s 81-0841854 .. LUX Barings LLC .... . |Management....
. 0000 ... Barings Europe Select Fund . . |Barings LLC . . | Management
Massachusetts M
20000 Lou] ceeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeees | e . 87-0977058 .. Barings Hotel Opportunity Venture ... v | CT] s NIA....... Company Ownership/Influence ..
20000 ...] eeeeeeeieieereeeeeee e eeeeeeeeeeeeees | s s 87-0977058 .. Barings Hotel Opportunity Venture ... e [ CTe] et NIA....... Barings LLC . Management
Barings Innovations & Growth Real Estate Fund| Massachusetts Mutual Life Insurance
20000 o[ e | e e 86-3661023 .. [ ..oooiiieree [ eeerireiiies | e | e e s LDE] NIA....... COMPANY -veeevreeeereeeseree et e e e 0WNErship wececveeerreeeireenieeereeen fone 29.700 ... [MMLIC .oeiiiiieeieeerreeereeeieee e [ rreeeeieees | oo s
Barings Innovations & Growth Real Estate Fund|
20000 ...] eeeeeeeieieereeeeeee e eeeeeeeeeeeeees | s s B (024 T I O R N LDE] e NIA....... C.M. Life Insurance Company ................... OWNErship..cooeeeeeeeeeeeeeeeeeeeeeeeee | .. 0.400 .... |MMLIC
. 0000 ... Barings Middle Market CLO 2017-1 Ltd & LLC . |..CYM....]...... NIA....... Barings LLC .... Influence .... .[MILIC ..
. 0000 ... Barings Middle Market CLO 2018-1 ..CYM.. . |Barings LLC . Influence.. . |MLIC
. 0000 ... . Barings Middle Market CLO 2019-I .. ..CYM.. Barings LLC .... Influence MMLIC ..
. 0000 ... 98-1612604 .. Barings Middle Market CLO Ltd 2021-1 ... O NIA....... Barings LLC .... Influence .... ..|[MLIC ..
. 0000 ... Barings Middle Market CLO Ltd 2023-1 . |Barings LLC . Influence.. . [MMLIC
. 0000 ... Barings Middle Market CLO Ltd 202311 ........ BW.... ... NIA....... Barings LLC .... Influence WILIC ..
Massachusetts Mutual Lif
. 0000 ... 98-1332384 .. Barings RE Credit Strategies VII LP ........... DE.....[...... NIA....... Company Ownership/Influence .. .|MMLIC ..
. 0000 ... 98-1332384 .. Barings RE Credit Strategies VII LP ........... LDE ] NIA....... Baring Asset Management Limited .. Management MMLIC ..
Barings Target Yield Infrastructure Debt Fund Massachusetts Mutual Life Insurance
. 0000 ... 98-1567942 .. | oovieiiiice [ i | e | LUK NIA....... COMPANY et OWNErship....ccueeerveriiiieiiieeiieens ..18.600 ....|MMLIC
Barings Target Yield Infrastructure Debt Fund
. 0000 ... 98-1567942 .. | wevvviiiiiiiin | errrrrrrniiiiinn | e | s LUK, NIA....... Baring Asset Management Limited .............. Management...........evvveveveereereeeeeenidheriins evenans MLIC
Massachusetts Mutual Life Insurance
. 0000 ... 81-0841854 .. Barings CLO Investment Partners LP LDE ] NIA....... Company Ownership/Influence .. .[MMLIC ..
. 0000 ... 81-0841854 .. Barings CLO Investment Partners LP LDE] e NIA....... Barings LLC . Management MILIC ..
Massachusetts Mutual Life Insurance
. 0000 ... ..| 04-1590850 .. Barings Euro Value Add Il (BREEVA I1) . . | Company .... . | Ownership/Influence ..27.500 ....|MMLIC
. 0000 ... ..| 04-1590850 .. Barings Euro Value Add Il (BREEVA II) . ..|C.M. Life Insurance Company . . | Ownership..... .. 2.400 .... |MMLIC
. 0000 ... J IR Barings Euro Value Add Il (BREEVA I1) . .|Barings LLC ......cceeereeennns . |Management .. .100.000 ...|MMLIC
. 0000 ... 87-1262754 .. Barings Transportation Fund LP .... MassMutual Holding LLC ........ . |Ownership/Influence ........coevvvvenni} .. 11.100 ....|MMLIC ..
Massachusetts Mutual Life Insurance
. 0000 ... 87-1262754 .. Barings Transportation Fund LP .................. CDE] e NIA....... COMPANY e e e e e e e e e e e e ONNErSNIP.ceeeeeeeeieeeeieeeieeeeeeeeeee .. 8.200 .... |MMLIC
Massachusetts Mutual Life Insurance
. 0000 ... 98-1607033 .. Braemar Energy Ventures |, L.P. ... LDE ] NIA....... COMPANY e e e e e e e e e e e e e Ownership/Influence .........cccceennni} e 98.500 ....|MMLIC
. 0000 ... 98-1607033 .. Braemar Energy Ventures I, L.P. ...... C.M. Life Insurance Company .... Ownership . [MMLIC ..
. 0000 ... ..| 38-4041011 .. Braemar Energy Ventures |, L.P. ...... . |Barings LLC . |Management.......... MLIC
. 0000 ... 38-4032059 .. Barings European Core Property Fund SCSp .... |..LUX....]...... NIA....... MassMutual Holding LLC . | Ownership/Influence .. .|MMLIC ..
20000 Lou] cereeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeees | s | e Barings European Core Property Fund SCSp .... |..LUX....]...... NIA....... C.M. Life Insurance Company Ownership ... oo [MMLIC ..
. 0000 ... 04-1590850 .. Barings European Core Property Fund SCSp .... |..LUX....]...... NIA....... Barings Real Estate Advisers LLC .... Management.... L[MMLIC ..
Massachusetts Mutual Life Insurance
. 0000 ... ..| 46-5001122 .. Barings European Private Loan Fund 111 A .... .. | Company .... Ownership.. 43.320 ....|MNLIC
. 0000 ... ..| 38-4059932 .. Benchmark 2018-B2 Mor tgage Trust . |Barings LLC . Influence.. 0.800 .... |MMLIC
. 0000 ... 04-1590850 .. Benchmark 2018-B4 Barings LLC .... Influence .|MMLIC ..
. 0000 ... 38-4096530 .. Benchmark 2018-B8 Barings LLC . | Influence . [MMLIC ..
. 0000 ... 20-5578089 .. Barings Core Property Fund LP MassMutual Holding LLC . | Ownership/Influence .. ..|MMLIC ..
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20000 Lou] ceeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeees | e . 20-5578089 .. | .ieeevirririnn | ervreerrreiniees | .- Barings Core Property Fund LP ................... LDE ] NIA....... Barings Real Estate Advisers LLC ............ Management...........eevvvvveveeeeeeneeeeedhirnins evenans MULIC e [ eeeeeeeeeeees [ e e
Massachusetts Mutual Life Insurance
L0000 .o f e [ 04-1590850 .. [ ..eevevvvevine [ eevriiiiii | e DPI Acres Capital SPV LLC ....ceeevvuveviiiinns LDE] NIA....... COMPANY et OWNErship....ccuveriueriiiieiiieeiieens .100.000 ... [MULIC v [ | e e
Massachusetts Mutual Life Insurance
L0000 .o f e [ 04-1590850 .. [ ..eevevvvevine [ erriiiiii | e DPI-ARES Mortgage Lending SPV, LLC ............ LDE] NIA....... COMPANY et OWNErship....ccueeerveriiiieiiieeiieens .100.000 ... [MULIC e [ | e e
Massachusetts Mutual Life Insurance
. 0000 . 04-1590850 .. E2E Affordable Housing Debt Fund LLC .......... LDE ] NIA....... Company .... Ownership/Influence .. .100.000 ... |MMLIC ..
Massachuset
. 0000 . 37-1708623 .. Great Lakes II1, L.P. .... LDE ] NIA....... Company Ownership/Influence .. ..41.570 ....|MMLIC ..
0000 37-1708623 .. Great Lakes I, L.P. .... LDE] NIA....... Barings LLC . Management ...99.000 ....[MMLIC ..
Massachusetts Mutual Life Insurance
0000 98-1607033 .. GIA EU Holdings - Emerson JV Sarl .... JUUUR UL EV) R NIA....... Company Ownership/Influence .. ..55.500 ....|MMLIC ..
. 0000 . 98-1607033 .. GIA EU Holdings - Emerson JV Sarl .... JUURN I XV) U NIA....... Barings LLC . Management .. 100.000 ... |MMLIC ..
JPNMCC Commercial Mortgage Securities Trust
. 0000 . 38-4041011 .. 2017-JP7 ... v NV NIA....... Barings LLC .... Influence .100.000 ... |MMLIC ..
. 0000 . 38-4032059 .. Barings LLC Influence .100.000 ... |MMLIC ..
0000 35-2553915 .. Martello Re Feeder LP .... MassMutual Holding LLC . | Ownership ..44.000 ....|MMLIC ..
. 0000 . 41-2280127 .. Martello Re LP Martello Re Feeder LP .... Ownership ..}..54.000 ....|MMLIC ..
0000 ..|41-2280127 .. Martello Re Holding Limited LLC . |Martello Re LP . | Ownership .100.000 ...
. 0000 . 41-2280129 .. Martello Re Limited s Martello Re Holding Limited LLC .. .. | Ownership ... .1..100.000 ...|MMLIC ..
0000 41-2280129 .. Martello Re Services Company .................... . Martello Re Holding Limited LLC .............. OWNErship..cooeeeeeeeeeeeeeeeeeeeeeeeee | .100.000 ...|MMLIC
Massachusetts Mutual Life Insurance
0000 04-1590850 .. Miami Douglas Three MM, LLC ........covveenunes LDE] NIA....... COMPANY e eereeeseree et e e OWNEISNIP..eeeveeesree e .100.000 ... |MMLIC
Massachusetts Mutual Life Insurance
0000 87-4021641 .. MM BIG Peninsula Co-Invest Member LLC ........ COMPANY e Ownership ..27.000 ....|MMLIC ..
. 0000 . 87-4021641 .. MM BIG Peninsula Co-Invest Member LLC ........ C.M. Life Insurance Company . Ownership .. 0.800 .... |MMLIC ..
Massachusetts Mutual Life Insurance
. 0000 . 04-1590850 .. MM Direct Private Invetment Holding ........... LDE ] NIA....... COMPANY e e e e e e e e e e ONNErSNIP.ceeeeeeeeiieeeieeeeeeeeeeeeeee .100.000 ... |MMLIC
Massachusetts Mutual Life Insurance
. 0000 ... 32-0574045 .. MV CM Holding LLC ..ooviiiiiiiiiiicciecce, LDE] NIA....... COMPANY et OWNErship....ccueeerveriiiieiiieeiieens .100.000 ... |MMLIC
Massachusetts Mutual Life Insurance
. 0000 ... 81-3000420 .. MM Debt Participations LLC .... LDE ] NIA....... Company Ownership/Influence .. .100.000 ... |MMLIC ..
. 0000 ... ..| 81-3000420 .. MM Debt Participations LLC . . .. |Barings LLC . . |Management.... ..[MLIC
Massachusetts Mutual Life Insurance
. 0000 ... 04-1590850 .. MV D1 Station Member LLC LDE] NIA....... Company Ounership ..47.000 ....|MMLIC ..
. 0000 ... 04-1590850 .. MM MD1 Station Member LLC LDE ] NIA....... C.M. Life Insurance Company . Ownership .. 3.100 .... |MMLIC ..
Massachusetts Mutual Life Insurance
. 0000 ... 04-1590850 .. MV MD2 Station Member LLC LDE] NIA....... Company Ounership ..47.000 ....|MMLIC ..
. 0000 ... 04-1590850 .. MM MD2 Station Member LLC LDE] e NIA....... C.M. Life Insurance Company . Ownership ..3.100 .... |MMLIC ..
Massachusetts Mutual Life Insurance
. 0000 ... 04-1590850 .. MWV Climate Technology Fund GP . COMPANY e Ownership ..99.000 ....|MMLIC ..
. 0000 ... 04-1590850 .. MWV Climate Technology Fund GP . Massachusetts Mutual Ascend . Ownership ..1.000 .... |MMLIC ..
Massachusetts Mutual Life Insurance
L0000 Lou] ceeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeees | eeeeeeee s e | i | e | MM REED District Landco Member LLC ............ LDE ] NIA....... COMPANY e e e e e e e e e e e e ONNErSNIP.ceeeeeeeeieeeeieeeieeeeeeeeeee .100.000 ... [MMLIC ooeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeees | eeeeeeeeeeees | e s
Massachusetts Mutual Life Insurance
20000 .ou] ceeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeereeeeees | e . 04-1590850 .. | tevvvvvvrerenn | wrvrrrrnreininns | e, MM Subline Borrower LLC .....ccceeeeeeeeennninnnns LDE ] NIA....... COMPANY e e e e e e e e e e ONNErSNIP.ceeeeeeeeieeeeieeeieeeeeeeeeee .100.000 ... [MMLIC ooeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeees | eeeeeeeeeeees | e e
Massachusetts Mutual Life Insurance
20000 Lou] ceeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeerereeees | e . 04-1590850 .. | wevvvvvvrrrenn | wvvrrrrnrennines | e, Washington Pine LLC ...ccooeeeeeeeeeieiiiiieieeeeens LDE] NIA....... COMPANY e e e e e e e e e e ONNErSNIP.ceeeeeeeeieeieieeeieeeeeeeeeeen .100.000 ... [MMLIC ooeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeees | eeeeeeeeeeees | e s
Massachusetts Mutual Life Insurance
20000 Lou] ceeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeees | e . 35-2553915 .. Ten Fan Pier Boulevard LLC ..........evvvvvvnnnnee LDE ] NIA....... Company Ownership L}.100.000 L [MMLIC coeeeieieiieeeeeeeeeeeeeeeeeeeeeeeeeeeeeeees | vvrvi | e eeees
0000 ..of eeeieiiiiiiiiiiiiiiiiiiiieieeeeeeeeeeeeieeeiieees | ereeeeees eeeees 41-2280127 .. Tower Square Capital Partners |11, L.P. ..... |..DE.....]...... NIA....... Barings LLC . Management.... .100.000 ... [MMLIC ..oooeeieeiiieieeieeeeeeeeeeeeeeeeeeeeeeeees [ eeeeeeniiines | eeee s
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20000 Lou] ceeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeees | e . 412280127 .. | eeeeieiiiiiiin | eeeeeeiiiiiniiee | s Tower Square Capital Partners Il1, L.P. ..... |..DE.....]...... NIA....... MassMutual Holding LLC .....ccooveeeeeeeeeneennns Ownership/Influence ..........ccccuue.. L8180 L MMLIC e e | e s
Massachusetts Mutual Life Insurance
20000 .ou] ceeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeereeeeees | e . 41-2280129 .. Tower Square Capital Partners I11A, L.P. .... |..DE.....]...... NIA....... Company Ownership/Influence .. .100.000 ... [MMLIC ooeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeees | eeeeeeeeniees | e e
20000 ...] eeeeeeeeeeeeeeeee e eeeeeeeeeeeeees | s s 41-2280129 .. Tower Square Capital Partners I11A, L.P. .... |..DE.....]...... NIA....... Barings LLC . Management 1..90.000 ....[MMLIC oo [ eeeeeeeeeeeee | e e
Massachusetts Mutual Life Insurance
20000 .o e | e e 04-1590850 .. Trailside MM Member LLC ....oovvvvvrinieiiiene LDE] NIA....... COMPANY e eureeeereeeseree et e OWNEISNIP..eeeeeeerreeeree e 2.86.970 L [MULIC oo [ e | e e
20000 .ou] ceeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeereeeeees | e . 04-1590850 .. Trailside MM Member LLC ...........cceeeeeeiiiiiis LDE ] NIA....... C.M. Life Insurance Company ................... ONNErSNIP.ceeeeeeeeieeeeieeeieeeeeeeeeee L7380 e [MMLIC e e | e s
Massachusetts Mutual Life Insurance
. 0000 ... 83-1325764 .. Washington Gateway Two LLC .... LDE ] NIA....... Company Ownership ..95.800 ....|MMLIC ..
. 0000 ... ..| 83-1325764 .. Washington Gateway Two LLC . . |C.M. Life Insurance Company . . [Ownership.. .. 6.720 .... |MNLIC
Massachusetts Mutual Life Insurance
20000 ...] eeeeeeeeeeeeeeeee e eeeeeeeeeeeeees | s s 320574045 .. | ieiiiiiiiiiin | eeeeeeiiieiiieee | e Washington Gateway Three LLC ............eeeeeeee LDE] e NIA....... COMPANY e OWNErship..coeeeeeeeeeeeeeee e 195,230 L [ MMLIC e e | e s
Massachusetts Mutual Life Insurance
20000 .o e | e e 20-0348173 .| eeeeeiieeee [ e | e MALIC Debt Participations LLC ..........ccce.e.. LDE] NIA....... COMPANY e eureeeereeeseree et e OWNEISNIP..eeeeeeerreeeree e .100.000 ... [MULIC e [ eeeeiineeee | e e
Babson Capital Loan Strategies Master Fund LP|
20000 o[ e | e e 82-2783393 .. | eeiiiiieiin [ e | e | e s O NIA....... Barings LLC ..ovvvieeiiiieiieeeeee e Management.......c.oeeeeeerineeniinennnnnd ..94.400 ....[MVLIC ..ooiiiiiiiieeieeeeeeereeeeeees | e [ e
Barings China Aggregate Bond Private
20000 .o e | e e 04-1590850 .. [ .eeervvveenene [ ererrrieeiies | e Securities Investment Fund ........cccevrnnenne LOHNG e NIA....... Barings LLC ...ovovveeiiiieiieeeeee e Management.........oeeeeeernneeniineennnd ..50.000 ... [MVLIC ..eeeeeiieeieeeieeeeeeeeeeeeeeeen | eeeeeeene [ e
20000 .ou] ceeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeereeeeees | e . A7-3790192 .. | cevviiiiiiiinn | eeeeeeriiiiiiies | e Barings Global High Yield Fund .................. LMALL NIA....... Barings LLC ..oooveeeeeiiiiiiiii Management..........covvvvevereerennnnnnnnsd 1..65.000 ....[MMLIC oooeeeeeeeeeeieeeeeeeeeeeeeeeeeeeeeeeeeeees [ eeeeeeeeieens | e e
Massachusetts Mutual Life Insurance
. 0000 ... 71-1018134 .. Great Lakes |1 LLC Company Ownership .. 0.750 .... |MMLIC ..
. 0000 ... .| 71-1018134 .. Great Lakes Il LLC .. . |C.M. Life Insurance Company . . [Ownership.. ..0.320 .... |MMLIC
Massachusetts Mutual Life Insurance
20000 o[ e | e e 04-1590850 .. [ .eeevevveencne [ ereeriieiiis | e Wood Creek Venture Fund LLC ......cccvvevveennne LDE] NIA....... COMPANY e eereeeseree et e e OWNEISNIP..eeeveeesree e 40,000 ... [MULIC e [ e | e e
Massachusetts Mutual Life Insurance
20000 ...] eeeeeeeieieereeeeeee e eeeeeeeeeeeeees | s s 81-5360103 .. | .eevviieiiiinn | eeererenreinienn | e Barings California Mortgage Fund IV ........... L CA] e NIA....... COMPANY e OWNErship..cooeeeeeeeeeeeeeeeeeeeeeeeee | .100.000 ... [MMLIC oo [ eeeeeeeeeeeee | e e
Massachusetts Mutual Life Insurance
20000 o[ e | e e 13-1935920 .. Barings Unbrella Fund LUX SCSp SICAV RAIF ... |..LUX....]...... NIA....... Company Ounership 224960 ... [MULIC e [ | e e
20000 Lou] ceeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeereeereeeeees | e . 04-1590850 .. Barings Unbrella Fund LUX SCSp SICAV RAIF ... |..LUX....]...... NIA....... C.M. Life Insurance Company . Ownership 02,300 ol [MMLIC e e | e s
Massachusetts Mutual Life Insurance
20000 .ou] ceeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeereeereeeeees | e . 82-2285211 .. | evevviiiiiinn | eeereriiiiinienn | e Calgary Railway Holding LLC ........evvvvvvvnnnns LDE ] NIA....... COMPANY e e e e e e e e e e e e ONNErSNIP.ceeeeeeeeiieeeieeeeeeeeeeeeeee ..90.000 ... [MMLIC ooeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeees | eeeeeeeeeeees | e s
Massachusetts Mutual Life Insurance
20000 .ou] ceeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeereeereeeeees | e . 82-3307907 .| evvverrrrrinn | errerreniiininen | e Cornbrook PRS Holdings LLC .....cceeeeeeeeeeennns LDE ] NIA....... COMPANY e e e e e e e e e e e e ONNErSNIP.ceeeeeeeeiieeeieeeeeeeeeeeeeee .100.000 ... [MMLIC ooeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeees | eeeeeeeeeeens | e s
Massachusetts Mutual Life Insurance
20000 .ou] ceeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeereeereeeeees | e . 95-4207717 .. Cornerstone California Mortgage Fund | LLC .. |..CA.....]...... NIA....... Company .... Ownership .100.000 ... [MMLIC ooeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeees | eeeeeeeeeeens | e s
Massachuset
20000 .ou] ceeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeereeereeeeees | e . 954207717 .| weveeviveeninn | evvrrvinieininns | Cornerstone California Mortgage Fund Il LLC |..CA.....|...... NIA....... COMPANY e e e e e e e e e ONNErSNIP.ceeeeeeeeiieeeieeeeeeeeeeeeeee .100.000 ... [MMLIC ooeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeees | eeeeeeeeeeens | e s
Cornerstone California Mortgage Fund |11 LLC Massachusetts Mutual Life Insurance
L0000 .o f e [ 95-4207717 .. LCALL] NIA....... Company ... Ounership .100.000 ... [MULIC v [ | e e
Massachuset
20000 .ou] ceeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeereeeeees | e . 56-2630592 .. Cornerstone Fort Pierce Development LLC ...... LDE ] NIA....... Company Ownership ..90.000 ... [MMLIC ooeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeees | eeeeeeeeeeees | e s
20000 ...] eeeeeeeeeeeeeeeee e eeeeeeeeeeeeees | s s 56-2630592 .. Cornerstone Fort Pierce Development LLC ...... LDE] e NIA....... C.M. Life Insurance Company . Ownership 05,900 L.l [MMLIC e e | e s
Massachusetts Mutual Life Insurance
20000 ...] eeeeeeeeeeeeeeeee e eeeeeeeeeeeeees | s s 61-1750537 .. Cornerstone Permanent Mortgage Fund 11 ....... LMAL NIA....... Company Ownership L}2100.000 L. [MVLIC oeieiieiieiieeeeeeeeeeeeeeeeeeeeeeeeeeeeee | eeeeeen | e ceeee
20000 .ou] ceeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeereeeeees | e . 61-1750537 .. Cornerstone Permanent Mortgage Fund 11 ....... LMALL NIA....... Barings LLC . Management.... e 00380 L [MMLIC e e | e e
Massachusetts Mutual Life Insurance
20000 .ou] ceeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeereeeeees | e . 04-1590850 .. Cornerstone Permanent Mortgage Fund 111 LLC |..MA.....]...... NIA....... Company .... Ownership .100.000 ... [MMLIC ooeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeees | eeeeeeeeeeens | e s
Massachuset
20000 Lou] ceeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeees | e . 61-1793735 .. | evriviiiiiine | evverrririinienn | e Cornerstone Permanent Mortgage Fund IV ....... LMALL NIA....... COMPANY e e e e e e e e e e ONNErSNIP.ceeeeeeeeeeeeeieeeieeeeeeeeeee .100.000 ... [MMLIC oo | eeeeeeeeeeees | e e
Massachusetts Mutual Life Insurance
L0000 . f e | e 20-0348173 .| .ioioviiin [ i | CREA/PPC Venture LLC ......cocovvivvviiiiiinnnnnns JDEL NIA....... COMPANY .veiieiiiiriiiiiie e OWNErship....ccueeeireiiiiiiiiiiieiiens ..28.520 L MULIC v | | e
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STATEMENT AS OF JUNE 30, 2024 OF THE MassMutual Ascend Life Insurance Company

SCHEDULE Y

PART 1A - DETAIL OF INSURANCE HOLDING COMPANY SYSTEM

1 2 3 4 13 14 15 16
Type If
of Control Control
(Ownership, is Is an
Name of Securities Relation- Board, Owner- SCA
Exchange Domi- ship Management, ship Filing
NAIC if Publicly Traded Names of ciliary to Attorney-in-Fact, Provide Re-
Group Company ID Federal (U.S.or Parent, Subsidiaries Loca- | Reporting Directly Controlled by Influence, Percen- Ultimate Controlling quired?
Code Group Name Code Number RSSD CIK International) Or Affiliates tion Entity (Name of Entity/Person) Other) tage Entity(ies)/Person(s) (Yes/No) *
Massachusetts Mutual Life Insurance
20000 .o e | e e 82-2783393 .. [ eeeeeiienie [ e | e Danville Riverwalk Venture, LLC ........cc..... LDE] NIA....... COMPANY e eureeeereeeseree et e OWNEISNIP..eeeeeeerreeeree e 294,400 L MULIC oo [ e | e e
Massachusetts Mutual Life Insurance
20000 ...] eeeeeeeeeeeeeeeee e eeeeeeeeeeeeees | s s 04-1590850 .. | eevvvvrvrrrene | ervrrmmmnmnninnn | e Euro Real Estate Holdings LLC ................... LDE] e NIA....... COMPANY e OWNErship..coeeeeeeeeeeeeeee e .50.000 ....[MMLIC .o [ eeeeeeeeeeeee | e e
Massachusetts Mutual Life Insurance
. 0000 ... 20-3347091 .. Fan Pier Development LLC .........ccoeeeeeeeeeneee. | L DELL. Company Ownership ..65.000 ...
. 0000 ... ..| 20-3347091 .. Fan Pier Development LLC .|C.M. Life Insurance Company . . [Ownership.. ..5.850 ...
Massachusetts Mutual Life Insura
L0000 .o f e [ 04-1590850 .. [ ..eevevvvevine [ erriiiiii | e GIA EU Holdings LLC - Avalon Spain ............ LDE] NIA....... COMPANY et OWNErship....ccueeerveriiiieiiieeiieens .100.000 ... [MULIC e [ | e e
Massachusetts Mutual Life Insurance
L0000 .o f e [ 04-1590850 .. [ ..eevevvvevine [ eevriiiiii | e GIA EU Holdings LLC ...cccvveviiiiiiiiiiiiieeins DB NIA....... COMPANY et OWNErship....ccuveriueriiiieiiieeiieens .100.000 ... [MULIC e [ | e e
Massachusetts Mutual Life Insurance
20000 Lou] ceeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeereeereeeeees | e . 81-5360103 .. Landmark Manchester Holdings LLC ............... LDE ] NIA....... Company Ownership .100.000 ... [MMLIC ooeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeees | eeeeeeeeeeens | e s
20000 ...] eeeeeeeieieereeeeeee e eeeeeeeeeeeeees | s s 13-1935920 .. MMLIC Debt Participations LLC ........ccvvveeeee LDE] e NIA....... Massachusetts Mutual Ascend . Ownership .100.000 ... [MMLIC oo [ eeeeeeeeeeeee | e e
Massachusetts Mutua
20000 ...] eeeeeeeeeeeeeeeee e eeeeeeeeeeeeees | s s 04-1590850 .. MM Brookhaven Member LLC ... LDE] e NIA....... Company .... Ownership 95,000 ....[MMLIC oo [ eeeeeeeeeeees | e s
Massachusetts Mutua
20000 ...] eeeeeeeieieereeeeeee e eeeeeeeeeeeeees | s s 04-1590850 .. | wevevvrverrnen | ervremnmmnnninnn | e MM Ascend Mtg. Lending LLC ..ot LDE] e NIA....... COMPANY e OWNErship..cooeeeeeeeeeeeeeeeeeeeeeeeee | .100.000 ... [MMLIC oo [ eeeeeeeeeeeee | e e
Massachusetts Mutua
20000 o[ e | e e 04-1590850 .. | ..eeevvrenne 0000927972 .. |0Q .evveeirieeieee s MM Kannapolis Industrial Member LLC ........... DB NIA....... COMPANY e eereeeseree et e e OWNEISNIP..eeeveeesree e 282720 L IMULIC e [ e | e e
20000 L. e | e e 04-1590850 .. | ...ceeorrnnnn 0000927972 .. J0Q weeevriirrieeeeieeeeeenne MM Kannapolis Industrial Member LLC ........... CDE ] NIA....... Massachusetts Mutual Ascend ................... OWNErSNIP...eeeeeiiiieiee e 212,280 L [MVLIC e [ e
Massachusetts Mutual Life Insurance
20000 L. e | e 04-1590850 .. | ...eeeerrnnnn 0000916053 .. |0Q .eevveuveereeeeeriieeeaenns MM East South Crossing Member LLC .............. CDE ] NIA....... COMPANY ..eeeeeeeree e et OWNErSNIP...eeeeeiiiiiiee e 295,000 ... [MULIC .oovieiiiiiieeiiieeeeeeeeiieeeeees [ s
Massachusetts Mutual Life Insurance
. 0000 ... 04-1590850 .. 0000916053 .. MM Horizon Savannah Member LLC .... LDE ] NIA....... Company Ownership ..95.000 ....|MMLIC ..
. 0000 ... 04-1590850 .. 0000916053 .. MM Horizon Savannah Member LLC .... LDE] e NIA....... C.M. Life Insurance Company . Ownership .. 3.700 .... |MMLIC ..
Massachusetts Mutual Life Insurance
. 0000 ... 04-1590850 .. | .eevvrvvrrnnnn 0000916053 .. MM Horizon Savannah Member 11 LLC .............. COMPANY e OWNErship..cooeeeeeeeeeeeeee e .. 4.430 .... |MNLIC
. 0000 ... 04-1590850 .. 0000916053 .. MM Horizon Savannah Member |1 LLC ... C.M. Life Insurance Company .... Ownership .. 0.180 .... |MMLIC ..
. 0000 ... ..| 04-1590850 .. 0000916053 .. MM Horizon Savannah Member 11 LLC ... s . [Massachusetts Mutual Ascend . . [Ownership.. .. 0.380 .... |MMLIC
. 0000 ... ..| 04-1590850 .. 0000916053 .. MM National Self-Storage Program Member LLC .|C.M. Life Insurance Company . . [Ownership.. ..98.000 ....|MMLIC
Massachusetts Mutual Life Insura
. 0000 ... 04-1590850 .. 0000916053 .. MM 1370 AVE OF AM LLC LDE] NIA....... Company Ounership ..90.000 ....|MMLIC ..
. 0000 ... 04-1590850 .. 0000916053 .. MV 1370 AVE OF AM LLC LDE] NIA....... C.M. Life Insurance Company . Ounership .. 3.330 ... |[MMLIC ..
. 0000 ... 04-1590850 .. | .eevvrrvrrnnns 0000916053 .. MM 1400 E 4th Street Member LLC ................ LDE ] NIA....... C.M. Life Insurance Company ................... ONNErSNIP.ceeeeeeeeiieeeieeeeeeeeeeeeeee ..96.000 ....|MMLIC
Massachusetts Mutual Life Insurance
. 0000 ... 80-0948028 .. 0000916053 .. One Harbor Shore LLC ... LDE] NIA....... Company Ounership ..94.990 ....|MMLIC ..
. 0000 ... 80-0948028 .. 0000916053 .. One Harbor Shore LLC ... LDE] NIA....... C.M. Life Insurance Company . Ounership ..6.030 ... [MMLIC ..
Massachusetts Mutual Life Insurance
20000 o[ e | e e 04-1590850 .. | ..eeevvrenne 0000916053 .. |0Q .evvveereeeieeerieeeins Paco France Logistics LLC ......cccvverciveenunen. DB NIA....... COMPANY e eureeeereeeseree et e OWNEISNIP..eeeveeerreeeree e .100.000 ... [MULIC e [ eeeeiineene | e e
Salomon Brothers Commercial Mortgage Trust
20000 o[ e | e e 82-3481715 .| oveereene 0000916053 .. |0Q .evvveereeeieeerieeeins 2001MM <o LDE] NIA....... Barings Real Estate Advisers LLC ............ INFIUBNCE. .eevreeeeeeeiee e e e MULIC e eeeenreeeee | eeeeeeniee [ e
Massachusetts Mutual Life Insurance
20000 o[ e | e e 81-5273574 .| .eveereene 0000916053 .. |0Q .evvveereeeireerieeeens Three PW Office Holding LLC ......ccvverueeennne LDE] NIA....... COMPANY e eureeeereeeseree et e OWNEISNIP..eeeveeesree e 295100 L. [MULIC e [ eeeeiireeee | e e
Massachusetts Mutual Life Insurance
20000 o[ e | e e 04-1590850 .. | ..eeevvrenne 0000916053 .. |0Q .evvveereeeireerieeeens Trailside MM Member 11 LLC ....cccvvvrnviennnen. LDE] NIA....... COMPANY -veeeeeeeuree et e et e e e e OWNEISNIP..eeeveeesree e L4700 L MULIC e [ e | e e
Massachusetts Mutual Life Insurance
20000 .. e | e e 82-3250684 .. 0000916053 .. Unna, Dortmund Holding LLC LDE] NIA....... Company ... Ounership +100.000 ... [MULIC e [ eeeeiineeee | e e
Massachusetts Mutual Life Insurance
20000 L..] eeeeeeeeeieeeeeeeeeee e eeeeeeeees | s s 45-5401109 .. Washington Gateway Apartments Venture LLC ... |..DE.....|...... NIA....... Company Ownership 95,440 L {MMLIC e e | e s
20000 Lou] ceeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeereeeeees | e . 45-5401109 .. Washington Gateway Apartments Venture LLC ... |..DE.....|...... NIA....... C.M. Life Insurance Company . Ownership LATT0 L IMMLIC e e | e s
Massachusetts Mutual Life Insurance
L0000 L] eeeeiiiiiiieeeeeeeeeeeeeeeeeeeeieeiiees | veeiiies e 88-3861481 .. | ..eevvvvvvrene | eevrvririiiiiinn | i West 37th Street Hotel LLC .........ccceeeennnns L DE.... ... NIA....... COMPANY et e e e e e e eeeeeeeeeeeas ONNErSNIP.cceeeeeeeeieieeeeieeeeeeeeeeee ..93.800 ... MMLIC toooeeeieeieeieeeeeeeeeeeeeeeeeeeeeeeeeeeees e | e e
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STATEMENT AS OF JUNE 30, 2024 OF THE MassMutual Ascend Life Insurance Company

SCHEDULE Y

PART 1A - DETAIL OF INSURANCE HOLDING COMPANY SYSTEM

1 2 3 4 13 14 15 16
Type If
of Control Control
(Ownership, is Is an
Name of Securities Relation- Board, Owner- SCA
Exchange Domi- ship Management, ship Filing
NAIC if Publicly Traded Names of ciliary to Attorney-in-Fact, Provide Re-
Group Company ID Federal (U.S.or Parent, Subsidiaries Loca- | Reporting Directly Controlled by Influence, Percen- Ultimate Controlling quired?
Code Group Name Code Number RSSD CIK International) Or Affiliates tion Entity (Name of Entity/Person) Other) tage Entity(ies)/Person(s) (Yes/No) *
20000 L. e | e e 88-3861481 .. | .....cconee 0000916053 .. |0Q .eeeveuveereeeeeriineeeeenns West 37th Street Hotel LLC .....oeevvvuivnenennne LDE] e NIA....... C.M. Life Insurance Company .........cccccce.u. OWNETrSNIP..eeeeeeiiiieiee e 8,200 ... [MMLIC wooeeioiieieeeeeeeeeeeieeeeeens [ s
Massachusetts Mutual Life Insurance
20000 L. e | e 51-0529328 .. | ....coovinnnn 0000927972 .. J0Q weeevriirrieeeeieeeeeenne MassMutual Premier Main Street Fund ........... AL NIA....... COMPANY ..eeeeeeetee e et e e OWNErSNIP..eeeeeeiiiieeee e 2:90.890 ... [MULIC .ooveiiiiiieeieieeeeeeieeeeeees [ s
MassMutual Premier Strategic Emerging Markets Massachusetts Mutual Life Insurance
L0000 .o f e [ 26-3229251 .| eeiiiene 0000927972 .. |0Q .vvviiiiiiiiie s Fund ..o AL NIA....... COMPANY et OWNErship....ccueeerveriiiieiiieeiieens 58,850 ... [MUILIC .o [ | e
Massachusetts Mutual Life Insurance
20000 .ou] ceeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeereeeeees | e . 42-1710935 .. 0000916053 .. MassMutual Select Mid-Cap Value Fund .. e MAL NIA....... Company .... Ownership L3510 L MMLIC e e | e s
MassMutual Select Small Capital Value Equity Massachuset
L0000 .o f e [ 02-0769954 .| .............. 0000916053 .. |0Q ...vvvvveveeiieieiiieeins Fund ..o LMALL) NIA....... COMPANY et Influence.....coevvvviiiciiiiiiiiiiins .100.000 ... [MULIC e [ | e e
Massachusetts Mutual Life Insurance
20000 L. e | e 04-3584140 .. | ...ocovvnnnn 0000916053 .. |0Q .eeeeveveereeeeiniiieeaeenns MassMutual Select Small Company Value Fund . |..MA.....|...... NIA....... COMPANY ..eeeeeeeree e et OWNErSNIP..eeeeeeiiiieeee e 218,340 L [MVLIC e [ e
MassMutual Select T. Rowe Price Retirement Massachusetts Mutual Life Insurance
L0000 L[ e [ 82-3347422 .| oo 0000916053 .. |0Q ...vvvvveveeiieieiiieeins 2005 Fund LMALL) NIA....... COMPANY et OWNErship....ccueeerveriiiieiiieeiieens 210,000 L MULIC e [ | e e
MassMutual Massachusetts Mutual Life Insurance
L0000 .o f e [ 82-3355639 .. | ....occeenn 0000916053 .. |0Q ...vvvvvevieiiiieiiieeins 2010 Fund LMALL) NIA....... COMPANY et Influence.....c.oevevviiiiiiiiiiiiiiines .100.000 ... [MULIC e [ | e e
MassMutual Massachusetts Mutual Life Insurance
L0000 .o f e [ 82-3382389 .| ...ocooveennn 0000916053 .. |0Q ...vvvvvevieiiiieiiiieins 2015 Fund LMALL) NIA....... COMPANY et Influence.....coevvvviiiciiiiiiiiiiins .100.000 ... [MULIC v [ | e e
MassMutual Massachusetts Mutual Life Insurance
L0000 .o f e [ 82-3396442 .. | ..o 0000916053 .. |0Q ...vvvvveveeiiiieiiieeines 2020 Fund LMALL) NIA....... COMPANY et Influence.....coevvvviiiciiiiiiiiiiins 263,350 L MULIC Lo [ | e
MassMutual Massachusetts Mutual Life Insurance
L0000 .o f e [ 82-3417420 .. 0000916053 .. 2025 Fund LMALL) NIA....... Company ... Influence .100.000 ... [MULIC v [ | e e
MassMutual Massachusetts Mutua
L0000 .o f e [ 82-3430358 .| .....ccveennn 0000916053 .. |0Q ...vvvvveveeiiiieiiieeines 2030 Fund LMALL) NIA....... COMPANY et Influence.....coevvvviiiciiiiiiiiiiins .100.000 ... [MULIC e [ | e e
MassMutual Massachusetts Mutual Life Insurance
L0000 .o f e [ 82-3439837 .| ..oevieennn 0000916053 .. |0Q ...vvvvveveeiieieiiieeins 2035 Fund LMALL) NIA....... COMPANY et Influence.....c.oevevviiiiiiiiiiiiiiines .100.000 ... [MULIC v [ | e e
MassMutual Massachusetts Mutual Life Insurance
L0000 .o f e [ 82-3451779 .| veriene 0000916053 .. |0Q ...vvvvveveeiieieiiieeins 2040 Fund LMALL) NIA....... COMPANY et Influence.....c.oevevviiiiiiiiiiiiiiines .100.000 ... [MULIC v [ | e e
MassMutual Massachusetts Mutual Life Insurance
L0000 .o f e [ 82-3472295 .| ..ooveieene 0000916053 .. |0Q ...vvvvveveriiiieiiieeins 2045 Fund LMALL) NIA....... COMPANY et Influence.....c.oevevviiiiiiiiiiiiiiines .100.000 ... [MULIC v [ | e e
MassMutual Massachusetts Mutual Life Insurance
L0000 .o f e [ 82-3481715 .| oo 0000916053 .. |0Q ...vvvvveveriiiieiiieeins 2050 Fund LMALL) NIA....... COMPANY et Influence.....c.oevevviiiiiiiiiiiiiiines .100.000 ... [MULIC v [ | e e
MassMutual Massachusetts Mutual Life Insurance
L0000 .o f e [ 82-3502011 .| eeeiiiene 0000916053 .. |0Q ...vvvvveveriiiieiiieeins 2055 Fund LMALL) NIA....... COMPANY et Influence.....c.oevevviiiiiiiiiiiiiiines .100.000 ... [MULIC eveiiieiiieceeeceeeee e [ | e e
MassMutual Massachusetts Mutual Life Insurance
L0000 .o f e [ 82-3525148 .| ...ooooveenne 0000916053 .. |0Q ...vvvvveveriiiieiiieeins 2060 Fund LMALL) NIA....... COMPANY et Influence.....c.oevevviiiiiiiiiiiiiiines .100.000 ... [MULIC e [ | e e
MassMutual Select T. Rowe Price Retirement Massachusetts Mutual Life Insurance
L0000 .o f e [ 82-3533944 .| ..o 0000916053 .. |0Q ...vvvvveveeriiieiiieeins Balanced Fund ........cocvvviiiiiiiiiiiice LMALL) NIA....... COMPANY et Influence.....c.oevevviiiiiiiiiiiiiiines 299,790 L MULIC Lo [ | e e
Massachusetts Mutual Life Insurance
20000 .ou] ceeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeereeeeees | e . 46-4257056 .. 0000916053 .. ML Series International Equity Fund .. LMALL NIA....... Company .... Influence .100.000 ... [MMLIC ooeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeees | eeeeeeeeeeees | e e
Massachusetts Mutua
20000 L. e | e 47-3529636 .. | ...oocoernnnn 0000916053 .. |0Q .eeevvuvrereeeeeriieeeeeenns ML Series |1 Dynamic Bond Fund ................ JMAL] NIA....... COMPANY ..eeeeeeree e et Influence. . eveeeeiiieieiiieece e 2100000 ... [MVLIC oeeveiiiiiieeeeiiieeeeeeieeeeeees [ s e
Massachusetts Mutual Life Insurance
L0000 .o f e [ 47-3544629 .. | ......cce... 0000916053 .. |0Q ...vvvvvevieiiiieiiiieins MIL Series Il Equity Rotation Fund ............ AL NIA....... COMPANY et OWNErship....ccueeerveriiiieiiieeiieens 297,280 L MULIC e [ | e
Massachusetts Mutual Life Insurance
L0000 .o f e [ 27-1933389 .| ..eoovieene 0000916053 .. |0Q ...vvvvveveriiiieiiieeins MassMutual RetireSMART 2035 Fund ............... AL NIA....... COMPANY vevveeecirie et OWNErship....ccuveriueriiiieiiieeiieens 232280 L IMMLIC L [ | e
Massachusetts Mutual Life Insurance
L0000 .o f e [ 27-1932769 .| ..eoovveenne 0000916053 .. |0Q ...vvvvveveriiiieiiieeins MassMutual RetireSMART 2045 Fund ............... AL NIA....... COMPANY et OWNErship....ccuveriueriiiieiiieeiieens L7890 L IMMLIC L [ e e
Massachusetts Mutual Life Insurance
L0000 o[ e [ 46-3289207 .| ..eoovieenne 0000916053 .. |0Q ...vvvvveveeiiiieiiiieins MassMutual RetireSMART 2055 Fund ............... AL NIA....... COMPANY et OWNErship....ccueeevreriiiieiiieeiieens 2210960 L MULIC Lo [ e
Massachusetts Mutual Life Insurance
20000 .o f e [ 47-5326235 .. | ..eeoiieenne 0000916053 .. |0Q ...vvvvveveeiiiieiiiieins MassMutual RetireSMART 2060 Fund ............... AL NIA....... COMPANY et OWNErship....ccueeerveriiiieiieeiieens 238540 L MULIC L [ | e e
Massachusetts Mutual Life Insurance
20000 L. f e | eeeiiee creeens 45-1618155 .. | ...oooiinnnns 0000916053 .. J0Q .eeiiriirniieiiiiiineeenns MassMutual 20/80 Allocation Fund ............... AL NIA....... COMPANY .vteeeiiiiiieee e s et e e e s e eee e INFIUENCE. . eveeiiiiiiiiii i 100000 ... [MMLIC woeviiiiiiiiiiiiiiiiiieeeeeniiieeeennee | ereeeiiennn | eees cees
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STATEMENT AS OF JUNE 30, 2024 OF THE MassMutual Ascend Life Insurance Company

SCHEDULE Y

PART 1A - DETAIL OF INSURANCE HOLDING COMPANY SYSTEM

1 2 3 4 13 14 15 16
Type If
of Control Control
(Ownership, is Is an
Name of Securities Relation- Board, Owner- SCA
Exchange Domi- ship Management, ship Filing
NAIC if Publicly Traded Names of ciliary to Attorney-in-Fact, Provide Re-
Group Company ID Federal (U.S.or Parent, Subsidiaries Loca- | Reporting Directly Controlled by Influence, Percen- Ultimate Controlling quired?
Code Group Name Code Number RSSD CIK International) Or Affiliates tion Entity (Name of Entity/Person) Other) tage Entity(ies)/Person(s) (Yes/No) *
Massachusetts Mutual Life Insurance
20000 | e | e e 45-1618222 .| eeveeeenne 0000916053 .. [0Q ..veeuveemeeemeeeneerieeee MassMutual 80/20 Allocation Fund ............... MAL s NIA....... COMPANY v seeeseee e et enee e eaee s OUNETSNIP.cvveeereeiee e siee e 1236460 ... [MMLIC .o [ e | e e
Massachusetts Mutual Life Insurance
20000 | e | e 03-0532464 .| .eoveenenne 0000916053 .. [0Q ..eeeveemeeemeeeneeaieene MassMutual RetireSMART In Retirement Fund ... |..MA....|...... NIA....... COMPANY e seee e e enee e saee s [T T T RO B T.040 oo [MMLIC oo [ eereeeeeeee [ e
Massachusetts Mutual Life Insurance
20000 | e | e e 45-1618262 .| .eeveenenne 0000916053 .. [0Q ..veeuveemeeemeeeneerieeee MassMutual 40/60 Allocation Fund ............... LA NIA....... COMPANY v seeeseee e et enee e eaee s INFIUBNCE. cenveeneeeneeeieeee e 2100000 ... [MMLIC e [ eeenieeeiien | e e
Massachusetts Mutual Life Insurance
20000 | e | e 45-1618046 .. | ..eeveeenne 0000916053 .. [0Q ..eeeveemeeemeeeneenieenes MassMutual 60/40 Allocation Fund ............... LA NIA....... COMPANY e seeeeee e e saee s OUNETSNIP.cvveeeeeeeee e 2100000 .. [MMLIC e [ eeerieeenien | e e
Massachusetts Mutual Life Insurance
20000 .| s | e 45-1618046 .. | .............. 0000916053 .. J0Q ..oooeiieiieeeeiieeeene MassMutual ishares 60/40 Allocation Fund .... |..MA.....|...... NIA....... COMPANY ..eeeeiiiee e Ownership.......ooecveeeeeriniieeeeel 59.950 .. [MULIC ..ooeriiiiee e e s s
Massachusetts Mutual Life Insurance
20000 | e | e 04-3212054 .| eereeeenne 0000916053 .. [0Q ..eeeveemeeemeeeneenieenes MassMutual Balanced Fund ...........cccccevreennes LA NIA....... COMPANY e seeeeee e e saee s OUNETSNIP.cvveeeeeeeee e 2100000 .. [MMLIC e [ eeerieeenien | e e
Massachusetts Mutual Life Insurance
20000 | e | e e 04-3556992 .. | ..oovoeeenne 0000916053 .. [0Q ..veeuveemeeemeeeneerieeee MassMutual Blue Chip Growth Fund ............... LA NIA....... COMPANY e seee e e enee e saee s OUNETSNIP.cvveeereeiee e siee e 2100000 ... [MMLIC e [ eeenieeeiien | e e
Massachusetts Mutual Life Insurance
20000 [ e | e e 04-3277549 .| eeveeeenne 0000916053 .. [0Q ..eeeveemeeemeeeneenieenes MassMutual Core Bond Fund ..........ccccceveeennen. LA NIA....... COMPANY v seeeseee e et enee e eaee s OUNETSNIP. e seee e 221,020 Lo [MMLIC e [ e e
Massachusetts Mutual Life Insurance
. 0000 ... ..| 04-3539084 .. 0000916053 .. [0Q ..veeuveemeeemeeeneerieeee MassMutual Disciplined Growth Fund .... LA NIA....... Company Ownership.. .100.000 ... [MMLIC e
Massachusetts Mutua
20000 [ e | e e 04-3539083 .. | ..eeeeereenne 0000916053 .. [0Q ..veeveemeeemeeaneenieeeen MassMutual Disciplined Value Fund .............. LA NIA....... COMPANY e seee e e enee e saee s OUNETSNIP. e seee e 2100000 ... [MMLIC e [ eeerieeeieee | e e
Massachusetts Mutual Life Insurance
20000 | e | e e 01-0821120 .. | .eevevenenne 0000916053 .. [0Q ..veeuveemeeemeeeneerieeee MassMutual Diversified Value Fund .............. LA NIA....... COMPANY e seeeeee e e saee s OUNETSNIP.cvveeeeeeieeeeee s seee e 2100000 ... [MMLIC e [ eeenieeeiien | e e
Massachusetts Mutual Life Insurance
20000 [ e | e e 04-3512590 .. | ..eerrereenne 0000916053 .. [0Q ..veeveemeeemeeaneenieeeen MassMutual Equity Opportunities Fund ......... L1V NIA....... COMPANY v seeeseee e et enee e eaee s OUNETSNIP. e seee e 2100000 ... [MMLIC e [ eeerieeeieee | e e
Massachusetts Mutual Life Insurance
20000 .| e e e 04-3512589 .. | ......ccceee 0000916053 .. J0Q ..oooeiieiieeeieiiieeee MassMutual Growth Opportunities Fund ......... AL NIA....... COMPANY .. e OWNership.....ccoeiuiieeieiiiiieeeeee 2100000 ... [MULIC ..oooiiee e [ e
MassMutual Inflation-Protected and Income Massachusetts Mutual Life Insurance
20000 | e | e 03-0532475 .| eereeerienne 0000916053 .. [0Q ...eeveemeeemeeeneerieeee FUNG e LA NIA....... COMPANY v seeeseee e et enee e eaee s OUNETSNIP.cvveeeeeeeee e 2299790 L. [MMLIC e [ e e e
Massachusetts Mutual Life Insurance
20000 | e | e 04-3512596 .. | .eeveereenne 0000916053 .. [0Q ..eeeveemeeemeeeneeaieene MassMutual Mid Cap Growth Fund .................. LA NIA....... COMPANY e seee e e enee e saee s OUNETSNIP.cvveeeeeeeee e 2100000 ... [MMLIC e [ eeerieeeieee | e e
Massachusetts Mutual Life Insurance
20000 | e | e 04-3464165 .. | ...oceenenne 0000916053 .. [0Q ..eeeveemeeemeeeneenieenes MassMutual Premier Diversified Bond Fund .... |..MA.....|...... NIA....... COMPANY e seeeeee e e saee s OUNETSNIP.cvveeeeeeeee e 2100000 .. [MMLIC e [ eeerieeenien | e e
MassMutual RetireSMART by JPMorgan 2065 Fund Massachusetts Mutual Life Insurance
20000 | e | e 92-1441036 .. | eeveeenenne 0000916053 .. [0Q .vvevveeeeveereeenieenies [ eerieesieesieeniee e steeee e et neeens LA NIA....... COMPANY e seee e e enee e saee s OUNETSNIP.cvveeeeeeeee e 1.92.320 Lo [MMLIC e [ e e e
Massachusetts Mutual Life Insurance
. 0000 ... ..[45-1618222 .. 0000916053 .. [0Q ..eeeveemeeemeeeneenieenes MassMutual Select 80/20 Allocation Fund ..... LA NIA....... Company Ownership.. .100.000 ... [MMLIC oo
Massachusetts Mutua
20000 | e | e 04-3584138 .| ..oveenenne 0000916053 .. [0Q ..eeeveemeeemeeeneenieenes MassMutual Select Fundamental Value Fund .... |..MA.....|...... NIA....... COMPANY e seeeeee e e saee s OUNETSNIP.cvveeeeeeeee e 2100000 .. [MMLIC e [ eeerieeenien | e e
Massachusetts Mutual Life Insurance
20000 | e | e 04-3557000 .. | .eerrereenne 0000916053 .. [0Q ..eeeveemeeemeeeneenieenes MassMutual Select Overseas Fund ................ LA NIA....... COMPANY e seeeeee e e saee s OUNETSNIP.cvveeeeeeeee e 2100000 .. [MMLIC e [ eeerieeenien | e e
MassMutual Select T Rowe Price Retirement Massachusetts Mutual Life Insurance
20000 | e | e 92-1427882 .| eeveeenne 0000916053 .. [0Q ..eeeveemeeemeeeneenieenes 2065 FUND .ot LA NIA....... COMPANY e seeeeee e e saee s OUNETSNIP.cvveeeeeeeee e 2.28.000 L. [MMLIC e [ e | e e
Massachusetts Mutual Life Insurance
20000 .| e e e 04-3464205 .. | .............. 0000916053 .. J0Q ..oooueiiiiieeeieiiieeene MassMutual Small Cap Growth Equity Fund ..... LML) NIA....... COMPANY ..eeeeiiiee e OWNership.....ccooiuiiieiiiiiiieeeeee 261,350 L [MMLIC oo [
Massachusetts Mutual Life Insurance
20000 .| e e e 04-3424705 .. | ..oooernnnnn 0000916053 .. J0Q ..oooeiiiiieeeieiiieeee MassMutual Small Cap Opportunities Fund ..... LML) NIA....... COMPANY ..eeeeiiiee e OWNership.....ccooiuiiieiiiiiiieeeeee 2102370 L MVLIC e [
Massachusetts Mutual Life Insurance
20000 [ e | e e 02-0769954 .. | .eoveeeenne 0000916053 .. [0Q ..veeveemeeemeeaneenieeeen MassMutual Small Cap Value Equity Fund ...... LA NIA....... COMPANY e seeeeee e e saee s OUNETSNIP. e seee e 2100000 ... [MMLIC e [ eeerieeeieee | e e
Massachusetts Mutual Life Insurance
20000 .| e | e e 26-0099965 .. | ..eoooeeeenne 0000916053 .. [0Q ...eeveemeeemeeaneenieeees MassMutual Strategic Bond Fund .................. LA NIA....... COMPANY e seeeeee e e saee s OUNETSNIP.cvveeereeeeeeiee e 2100000 ... [MMLIC e [ eeerieeeieee | e e
MassMutual Clinton Municipal Credit Massachusetts Mutual Life Insurance
20000 | e | e 93-4168848 ..| .oooerienne 0000916053 .. [0Q ..eerveeeiaiiiiiaiianne Opportunities FUNd ....oooveieeiiiniiiiaicennees LA NIA....... COMPANY evteieesieesieesieeieeieennesnnesieenns OWNErShiP.ceueieireiiieiiie e .100.000 L. [MMLIC vviiiiiiiiieiieieeieeieeieeiesns [eeeniennee ] v e
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STATEMENT AS OF JUNE 30, 2024 OF THE MassMutual Ascend Life Insurance Company

SCHEDULE Y

PART 1A - DETAIL OF INSURANCE HOLDING COMPANY SYSTEM

13 14 15 16
Type If
of Control Control
(Ownership, is Is an
Name of Securities Relation- Board, Owner- SCA
Exchange Domi- ship Management, ship Filing
NAIC if Publicly Traded Names of ciliary to Attorney-in-Fact, Provide Re-
Group Company ID Federal (U.S.or Parent, Subsidiaries Loca- | Reporting Directly Controlled by Influence, Percen- Ultimate Controlling quired?
Code Group Name Code Number RSSD CIK International) Or Affiliates tion Entity (Name of Entity/Person) Other) tage Entity(ies)/Person(s) (Yes/No) *
Massachusetts Mutual Life Insurance
20000 .| s | e 93-4190918 .. | .............. 0000916053 .. J0Q ..oooveieiieeeiiieeeee MassMutual Clinton Municipal Fund ............. AL NIA....... COMPANY .. OWNership.....ccooiiuiiieieiiiiieeeeee 2100000 ... [MULIC ..oooiieee e [ s s
MassMutual Clinton Short-Term Municipal Fund Massachusetts Mutual Life Insurance
20000 .| e e e 93-4193313 .. 0000916053 .. LML) NIA....... Company ... Ownership 2100000 ... [MULIC ..ooooiiie e [ s s
Asterisk

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




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

SUPPLEMENTAL EXHIBITS AND SCHEDULES INTERROGATORIES

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

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

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

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

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

filed with the state of domicile and electronically With the NAIC? ..............cooueieiiiiiceeeiee e eeee e s et es s sae et s s s esae s s s eneeen NO

Will the Reasonableness and Consistency of Assumptions Certification required by Actuarial Guideline XXXVI (Updated Average

Market Value) be filed with the state of domicile and electronically with the NAIC? ..........ccoiiiii e NO

Will the Reasonableness and Consistency of Assumptions Certification required by Actuarial Guideline XXXVI (Updated Market Value)

be filed with the state of domicile and electronically With the NAIC? ...t NO

Will the Life PBR Statement of Exemption be filed with the state of domicile by July 1st and electronically with the NAIC with the

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

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

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

YES

AUGUST FILING

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

Explanation:

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

The Company is utilizing an ongoing statement of exemption

Bar Code:

0
0
Reasonableness of Assumptions Certification required by Actuarial Guideline
XXXV [Document Identifier 445]
Reasonableness of Assumptions Certification for Implied Guaranteed Rate
Method required by Actuarial Guideline XXXVI [Document Identifier 447]
Reasonableness and Consistency of Assumptions Certification required by
Actuarial Guideline XXXVI [Document Identifier 448]
0
Reasonableness and Consistency of Assumptions Certification required by
Actuarial Guideline XXXVI (Updated Market Value) [Document Identifier 449]
6 3 3 1 2 2 0 2 4 4 4 9 0

0 2
0 2
0 2
0 2
0 2
0 2

o o o
I S E—

o
—
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STATEMENT AS OF JUNE 30, 2024 OF THE MassMutual Ascend Life Insurance Company

OVERFLOW PAGE FOR WRITE-INS

Additional Write-ins for Assets Line 25

Current Statement Date 4
1 2 3 December 31
Net Admitted Assets Prior Year Net
Assets Nonadmitted Assets (Cols. 1-2) Admitted Assets
2504, Accounts receivable ... e 18,195,984 |....coccvceenee 6,248,067 |..ccovnnee. 11,947,917 | 6,495,920
2597. Summary of remaining write-ins for Line 25 from overflow page 18,195,984 6,248,067 11,947,917 6,495,920
Additional Write-ins for Summary of Operations Line 8.3
1 2 3
Current Year Prior Year Prior Year Ended
To Date To Date December 31
08.304. MiSCEITaNEOUS 1NCOME ......ovveveieieieeeceeieiicieie ettt st sesesennans [oesensnsnsesesesnanas 789,759 |.oviiceen 50,295 |..ooiieeieieiies 54,818
08.397. Summary of remaining write-ins for Line 8.3 from overflow page 789,759 50,295 54,818

15




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

SCHEDULE A - VERIFICATION

Real Estate

1 2
Prior Year Ended
Year to Date December 31
1. Book/adjusted carrying value, December 31 Of PriOr YEA ........c..oiiiiiiiiiiieeee ettt sttt sseesseenesneennees [eneenseeseneensesiaeenaeenseenns [orteeise et ee et
2. Cost of acquired:
2.1 Actual cost at time Of @CQUISITION ........ooiiiiiie ettt et ab e et e et e e st e saeesaeesseesaeenseebesnnesnnes [reeteesenie et e e e et e e ens [oeete e
2.2 Additional investment made after acquisition
3. Current year change in encumbrances .............. JNER ... . B ... AP S .. B ... B e [ o
4. Total gain (loss) on disposals ........ccccceeceeveecee.. [ NENER. - B - ... . DR DR B DOy -+ |+vveoeeeeneeeneneeneenennieens [
5. Deduct amounts received on disposals ........ B PR W PN DR BN B N BUEN revvvereerrnd S R RO
6. Total foreign exchange change in book/adjusted JEEYINCREEEE ... \A...... ... BE.... N B [ foe
7. Deduct current year’s other than temporary impai
8.  Deduct CUITENt YEAI'S AEPIECIALION .......cc.iiiiieeiei ettt ettt et e et e e st e e st e e st e s e e be e s e e s e eneeeneeeneesaeesseenseeseanseanseannans [osesssensseiseeiseeseesesnseennes [oreenteesteesse e e e e e eaaeas
9. Book/adjusted carrying value at the end of current period (Lines 14+2+3+4-5+6-7-8) .........ccceiiiiiiiiiiiiiiieeieeee e rieeieeies [oee e [oreeie e
10. Deduct total NONAAMItEEA @MOUNTS .........oiuiiiiie ettt et e e e e e st e e st e es e e eseeaaeeseeeseeseeanseeneeeneeeneesneenseenne [oreeissenseeiseeteeseesseennennees [oreesseessenseenseenaeeaeeaeeaeeas
11.  Statement value at end of current period (Line 9 minus Line 10)
SCHEDULE B - VERIFICATION
Mortgage Loans
1 2
Prior Year Ended
Year to Date December 31
1. Book value/recorded investment excluding accrued interest, December 31 Of PriOr YEaI ............cceueiiieivereriiieieeseereeiseessens [oeececeeeees 4,256,509,561 |............ 3,088,813,561
2. Cost of acquired:
2.1 Actual cost @t ime OF ACQUISITION .........coviieeeeececececeeeee ettt ettt e et es e eanas s s seseseseensessnnnssnnnanns |reesesenesnenes 596,083,889 |........... 1,756,164 ,211
2.2 Additional investment made after CQUISITION ...............cccoueueuiiiereeieeeseetetetiss e et et teseseenesess s sesesessesesesssssesesesesssnessssssanse |oeseeseseesnens 87,386,326 |................ 124,941,328
3. Capitalized deferred interest and other ............. IO FO 5,430,337 [oeoeiinnen 1,553,080
4. ACCTUAL OF GISCOUNT ...ttt sttt b bttt b et ettt s bt en et s senesetenas [ronmmnananannnas 1,513,588
5. Unrealized valuation INCrEASE/(AECIEASE) ..........uiuiiuiiuiitiitiitiite ettt bbb bbb bbbt bbbt bt bbbt bt nb et b ettt b [omeeeee et e
6. Total gain (I0SS) ON QISPOSAIS ......c.cueuiuiiirieieieieieieiee ettt ettt ettt et ese e e s s et esesesese e e st esesesesesesesssesesesesenene |oeeeesesseseeneneaeanaes 36,059 ,
7.  Deduct amounts received ON AISPOSAIS ............ccoviveveueueeeeeeeeieeeeeeee e e eeeee et et e e e e s s s eee et eeeesasesesesesesessssanesssessssseseassnansenanans |oeesesesennnens 242,200,429 |................ 715,396,315
8. Deduct amortization of premium and mortgage interest points and COMMIMENE FEES .........cooveveueueieiiiiriieieeieeeeeseeeees [oeeeeeeeeeeens 14,318,171 | 11,955,401
9. Total foreign exchange change in book value/recorded investment excluding accrued iNterest ............oocovvvvvvieieieieueeieienenins foeoeeeeeeeseseeens (147,634) [ 219,085
10. Deduct current year’s other than temporary impairment reCOgNIZEA ...........ccccuiiiiiiiiiii e
11. Book value/recorded investment excluding accrued interest at end of current period (Lines 1+2+3+4+5+6-7-8+9-10) ...
12.  Total valuation @lIOWANCE ............c.ccoiiiii s
13.  Subtotal (Line 11 plus Line 12) ......
14.  Deduct total nonadmitted @MOUNLS .............ccoiiiiii s
15. Statement value at end of current period (Line 13 minus Line 14) 4,690,293,526 4,256,509,561
SCHEDULE BA - VERIFICATION
Other Long-Term Invested Assets
1 2
Prior Year Ended
Year to Date December 31
1. Book/adjusted carrying value, DECembEr 31 Of PriOT YEAT .........ccvcvovevevereeeeieeeieeeteteeeeeeee et ssae s s s seseas [eoeieneneaes 1,407,752,674 |............ 1,363,435,250
2. Cost of acquired:
2.1 Actual cost at time Of ACQUISITION .........c.coviieieeeeeecececcceee ettt ettt ettt es s san s s sesesesessasnnnns |oeeeesenseeeeaene 86,184,852 |.............. 111,126,612
2.2 Additional investment made after CQUISITION ................ccueuiuiieiiiiecietetet ettt et esse s sesesesn s s enesenen |eeeeeeeaeaeaens 104,164,008 |............... 253,810,230
3. Capitalized deferred interest and other ............. O N [0 U
4. ACCIUAI OF GISCOUNL ......oeevetcececeeec ettt ettt sttt ea e s e s s s s st et et esessa s s s st esesesessssas s sasesesesessasssansssesesesessssasnnas [eoeseneenenenenas 1,508,072 |..ocvieeinne 18,437,513
5. Unrealized valuation INCrEASE/(AECIEASE) ...........c.cvcveveviriieeieeieeteteseseeee et e e setesesessse s ssssesesetesessss s st esesesesesessss s ssssesesesesessansssans |oeeeeseseneaeaens 67,350,758 |.......ccocc.. 40,213,029
6. Total gain (I0SS) ON QISPOSAIS ..........cceiiueiiereeeeeeciceic ettt etee ettt e s st et et e s e s s s s sesesesesessasasssesesesesessssassssssesesessanas [oeseeeseneneeeaens 1,590,087 |...
7. Deduct amounts received on disposals . ISR IORRRRR 59,827,336
8. Deduct amortization of premium and depreciation .................. i e 1,332,132
9. Total foreign exchange change in book/adjusted CAITYING VAIUE ..............c.cvcueueveuiieeeiieieeeteteeeee e eeesetesesesesss s sessasnenens[oeseeseseseessenenene (559,335) ... 320,433
10. Deduct current year's other than temporary impairment rECOGNIZEA ............cceoveveviveveuereueeieeeeeeeeeeieteseseees s eaeseses s snssans [eoeseeenenenenas 49,138,621 |......coceev. 19,421,825
11. Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5+6-7-8+9-10) .. ..1,557,693,028 |... ..1,407,752,674
12.  Deduct total NONAAMIEA GMOUNES ...........c.eveviuieeeieieiieeeteteecee ettt ea ettt et es e e s st s e s eseseasssa s st et esesesessasanssseseseseseanas [eoeseneasesenenas 10,530,524 |.....oooieeee
13.  Statement value at end of current period (Line 11 minus Line 12) 1,547,162,504 1,407,752,674
SCHEDULE D - VERIFICATION
Bonds and Stocks
1 2
Prior Year Ended
Year to Date December 31
1. Book/adjusted carrying value of bonds and stocks, December 31 of prior year ... I SO 35,889,697,885 |.......... 34,200, 158,053
2. Cost of bonds and Stocks aCqUIred .............cc.ccevveueeveueieeueeeeeeeeeeeeeeeeee s I O 4,443,180,136 |........... 10,587,374,782
3. ACCTUAI OF QISCOUNT ...ttt ettt ettt nsesenas [eosnaninaenineas 68,998,154 |....ccceveeeve 153,594,732
4. Unrealized valuation iNCrEASE/(UECIEBASE) ........ccvriiiririiueieieiisiitseststeteteseses ettt sesesesesese st sesssseseseseseseassessesesesesesasessssssssesesesenens [eoeaemininsnsnns 55,242,584 |................ 22,186,367
5. Total gain (Ioss) on diSPoSals ...........cccceeveririeieeerereenns (100, 128,348)... (443,074,595)
6. Deduct consideration for bonds and stocks disposed of . I 3,469,284, 111 |........... 8,457,950,336
7. Deduct amortization Of PrEMIUM ...........c.coiiiuiiiieee it ietet et et et et et ete st ete et et et et e s e b e e et ess st esestese st esessebe et ebensesensssessssessssesesaerens [oeeeesensesennans 10,668,921 |................ 108,381,453
8. Total foreign exchange change in book/adjusted CarryiNg VAIUE ............ccccuvieiveueiiiniieeeeteieiseesesete st ssssssae s snsssens[ocseesessencaas (16,806,214)|....c.cocvnenee 19,484,345
9. Deduct current year's other than temporary impairment reCOGNIZEA ..........oovrvriririeueieririiniririsieiee et seneses [ooeeeeeeseeeeneas 26,457,062 |................. 83,694,011
10. Total investment income recognized as a result of prepayment penalties and/or acceleration fees ..
11. Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5-6-7+8-9+10) ..
12.  Deduct total nonadmitted @MOUNLS ..o
13. Statement value at end of current period (Line 11 minus Line 12) 36,833,774,103 35,889,697,885
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STATEMENT AS OF JUNE 30, 2024 OF THE MassMutual Ascend Life Insurance Company

SCHEDULE D - PART 1B

Showing the Acquisitions, Dispositions and Non-Trading Activity

During the Current Quarter for all Bond
1

s and Preferred Stock by NAIC Designation

Book/Adjusted ? ’ ¢ Book/A:r)djusted Booklﬁ?djusted Book/A7djusted Book/Aadjusted
Carrying Value Acquisitions Dispositions Non-Trading Activity Carrying Value Carrying Value Carrying Value Carrying Value
Beginning During During During End of End of End of December 31
NAIC Designation of Current Quarter Current Quarter Current Quarter Current Quarter First Quarter Second Quarter Third Quarter Prior Year
BONDS
To INAIC T ()t bbbttt et [ 20,814,947,762 |............ 4,105,101, 111 |........... 3,646,104,821 |................ 237,901,535 |.......... 20,814,947,762 |......... 21,511,845,587 |..ooooeeiiiicenn 0 [ 20,587,542,236
2 NN [ - SO O SRS PPURSTSTRRI RUSRR 15,133,208,386 |........... 21,836,777,218 |.......... 20,374,820,148 |......... (1,191,040,704)(.......... 15,133,208,386 |.......... 15,404,124,752 |....ocvvvviicinnnennd 0 e 14,265,448,635
3. NAIC 3 (8) coeeveieieiieieiee ettt ettt b ettt ettt b bttt s st b bR e Rttt st sesesene e s s senenenens |eeeeenenenis 1,265,821,956 |............... 116,483,850 |................ 122,612,471 | (15,041,356)|............ 1,265,821,956 |............ 1,244,651,980 |...ooooveeernncceenn 0 e 1,252,366,009
L Y (@2 - PP OSRRTREPEURRSSTRRTY NSRRI 442,473,529 |....ocovinn 67,717,334 |...ovvernen 55,815,458 |....ccccceuuee 21,382,694 |................ 442,473,529 |...covienn. 475,758,008 |0 o 494,396,912
5. NAIC B () ittt [ 248,030,788 |......coovcericinae (25,875) ..o 24,496,494 |................ 12,859,941 |.....coceeee. 248,030,788 |.......co.c.... 236,368,359 |..cocveerreeeirieirnneneen 0 [ 271,743,826
6. INAIC B (@) vttt ettt bttt e e bt b et b £ b £ bk b e ekt bt b et bttt a et ettt es 34,067,263 683,968 4,107,877 39,698,609 34,067,263 70,341,963 41,900,864
7. Total Bonds 37,938,549,683 26,126,737,606 24,227,957,269 (894,239,281) 37,938,549,683 38,943,090,739 36,913,398,482
PREFERRED STOCK
8. INAIC 1 bbbttt b et b et b e b s ene [e e e 0 [ 15,000,000 |[....coveeeeeecirinerereene [V [V [V 15,000,000 |....oooveeeeerrercnnnnn 0 foeiiie 4,914,449
NAIC 2 .ttt bt b sttt a bt e bt h ekt b et bt h et et a ettt et e ea ettt e benens [eeene e 244,611,090 |................ (29,747, 770) [...ocvree 495,000 |.......coconve.. 13,840,364 |.............. 244,611,090 |..cooceneeee 228,208,684 |......cccvvvevciinnecnc 0 o 161,940, 169
TO0. NAIC 3 bbbt b b e b e bbbt b et b et enens [seee et 7,793,201 [ooooiiine 910,859 |- e (6,961,283)]..ccvveennee 7,793,201 | 1,782,777 e 0 | 6,998,696
I TR 7Y [ TSSOSO USRRSTSRSTRRRPRRY NSRRI 3,000,000 |.ecoevieriiieinns 500,000 |[....coovervrecrreeecrririenne (O RSN [V 3,000,000 |.ecoevivriinene 3,500,000 |.eeevverreicieinrrnieeend 0 e 3,000,000
T2, NAIC B bbb bbbttt st [srre s 28,280,574 |......coveiic [0 TRV IR (2,682,443)]...cccvenne 28,280,574 |...cceenee. 25,598,131 | 0 s 24,141,839
T80 INAIC B .ttt h bbb h e e bt bt bt bttt ettt e et et n et (332,829) 3,000,000 (2,782,109) (332,829) (114,938) 31,076
14, Total Preferred STOCK ..ot 283,352,036 (10,336,911) 495,000 1,414,529 283,352,036 273,934,654 201,026,229
15. Total Bonds and Preferred Stock 38,221,901,718 26,116,400,695 24,228,452,269 (892,824,752) 38,221,901,718 39,217,025,392 37,114,424, 711
(a) Book/Adjusted Carrying Value column for the end of the current reporting period includes the following amount of short-term and cash equivalent bonds by NAIC designation:
NAIC1T $ .o 641,000,130 ; NAIC2 $ .ccooveneee 2,520,461,393 ; NAIC3 $ ooovvveeceeeeceeeie NAIC4 $ e 437,500 ; NAIC5 $ oo 0 ; NAICB $ oo 0




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

SCHEDULE DA - PART 1

Short-Term Investments

1 2 3 4 5
Paid for
Book/Adjusted Interest Collected Accrued Interest
Carrying Value Par Value Actual Cost Year-to-Date Year-to-Date
7709999999 Totals 506,457,996 XXX 501,694,747 2,142,033 0

SCHEDULE DA - VERIFICATION

Short-Term Investments

1 2
Prior Year Ended
Year To Date December 31

1. Book/adjusted carrying value, December 31 Of PriOF YEAT ..........c.c.cucueuiiiiieeeieeeeeeceee ettt essass s s se e sesssnnas [ereseseseeeeaens 424,197,318 | 389,684,178

2. Cost of Short-term iNVESIMENTS ACQUINEA ..........c.c.cuiiiiieieieeeeeeecece ettt e ae et et eaeseas s st sesesessssasnsssesasens |eeesenenesannes 618,708,898 |.............. 969,540,658

3. ACCTURN OF GISCOUNL ....eetiececectetete e caetee e eaeeeeeesea e eseseeeeseesesesesee e s seseeeeeeee e aeseseseeee s aeseseeee e e e aeseseseees s e snsesesessansesesesessansnns [orseessanacicicenes 9,944,416 | 13,275,593

4. Unrealized valuation iNCrEASE/(AECIEASE) ......c..uiitieiuieiieiieie ettt rteestee st e bttt e bttt s et saeesheesbeesbeebeebeanbeensesaeesaeesaeesbeesbeenbeenbes [oesmmeinnsiuesisesiaesisesaesnees [oeaessesieesaee s s saessaeenes 0

5. Total gain (I0SS) ON QISPOSAIS .......c.ceeiveieeeeeeeieeee et eteeeaee ettt et s e s s sttt eseses s s s s sesesesessanssassssesesesessssasassesesesssssnsnanas |oeeseseseseneensnsssesesesnnenenes oesenensnessesseennnens (31,610)

6. Deduct consideration received ON ISPOSAIS ................cvivcueuiueriiieieieeieietesesesee s esese et eseseses st st et e sesesesessssesssssesesesesesssssssasesesesess [reneeeesesennas 546,392,636 |................ 948,271,501

7. Deduct amortization OF PrEMIUM .............c.cuoueueuiiiee et eeetetetet ettt ettt ettt s e st es et ese s et essae s esssesesesesesess s et ssesesesesesessasssssasesesesesnns [seseseseseseseseneneeananeeeeas [0 0

8. Total foreign exchange change in book/adjusted Carrying VAIUE ............ccoiiiiiiiiiiiiiei ettt sree s [eoie e [0 0

9. Deduct current year’s other than temporary impairment reCOGNIZEA ............coouiiiiiiiiie i eee [eee e [0 0
10. Book/adjusted carrying value at end of current period (Lines 142+3+4+5-6-7+8-9) ..........cceceuiiiiierererereeeeeeeeieieeeseeeeesenens [ereeeeeeieeenens 506,457,996 |.......ccccoenc 424,197,318
11, Deduct total NONAAMILEA BIMOUNES .......c.eurieiieeeeeeeeiei e ceeeeeee e eseseeeee e e eseseeeseesesesesesesesessseseseeessesssesesesssesesesesesssssesesesesasnnnnns [oeaciesssssssnicaceseseesnacaas [0 0
12.  Statement value at end of current period (Line 10 minus Line 11) 506,457,996 424,197,318
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STATEMENT AS OF JUNE 30, 2024 OF THE MassMutual Ascend Life Insurance Company

SCHEDULE DB - PART A - VERIFICATION

Options, Caps, Floors, Collars, Swaps and Forwards

Book/Adjusted Carrying Value, December 31, prior year (LiNE 10, PHIOT YEAI) ........cceueviuiueueuiiriesiseseseissssesesesessssssssesesessssssssesessssssssssesesassssssssesasassss  sesssssssesenns 222,241,110
Cost Paid/(Consideration RECEIVEA) ON AAGIIONS ...........c.c.eveviiieueeeieiieieteseteitesese et s sese st s sses ettt s s ses et s s s s es et s s s s sesesesssssssesesesssssnsnsesesens thebesssnsasees 346,286,354
Unrealized Valuation INCrEASE/(AECIEASE) ...........c.cueveueueueieiieseseeesessesesese st ssssesesesessssssssesese s s s ssses et st ssseses et s s s s s ses et sss s s seses s s s sssesesesssnsnsesesesenans | eeesssscssietanns 71,338,951
SSAP NO. 108 AUJUSEMENES ...ttt bbb bbb bbb E e E e E £ 4R E €4 E £ E £ S E £ E £ £ E e £ E e E e S E £ b e AR e b e E e e E e e b e b e e b e e bbbt e bttt ettt b b nre e

Total gain (I0SS) ON tErMINALION FECOGNMIZEM ........c.cveviviiiieieiteteieiitesetetetet et st te sttt ses st bt et se et se st ssssses e s s s ssnsesebe b s s se e s et b s s e ses e bbb s snses et e s s essnsnsebesanns basntssssietanas 490,764,227
Considerations received/(Paid) ON tEIMINALIONS ............ccc.eiiiiueueteieiieietetete st se st e ettt s sesessssssssesesess s s e sesesessssassesese s ssssssesesessssssnsesesessnns tbebesisnsasenes 490,423,795
AAMIOTHZATION ..ottt s bbb s e bbb s bbbttt s (309,242,435)

Adjustment to the Book/Adjusted Carrying Value of hedged item

Total foreign exchange change in Book/Adjusted Carrying Value

Book/Adjusted Carrying Value at End of Current Period (Lines 14+2+3+4+5-8+7+8+9) .......c.coovuiuiueiiiiiiiieieieieeeesesessssssese st ssnsanaes stsesesesssnenes 330,964,412
Deduct NONAAMIIEA @SSELS .........ciiiiii i b e b b e E e b e b e s b e E e s E e e b e e b e e R e e E e e E e e E e e R e SR e e E SR e R R e R e R e R e R e e e s AReeEeeEeaeae e
Statement value at end of current period (LiNe 10 MINUS LINE T1) ....cvoiiuiueuiiiiiiiieteteiie ettt ettt sttt ss bbb ss st bbb s s snse bt sassnns ehebesaeneasees 330,964,412

SCHEDULE DB - PART B - VERIFICATION

Futures Contracts

Book/Adjusted carrying value, December 31 of prior YEar (LiNE 6, PHOT YEAT).........c.c.ovcueueueuereeeeeeeeeeesesesssesesesesessssesesesesssssesesesasssssesesasssssassssasessasanes <eesssssesesasa 20,973,705
Cumulative cash change (Section 1, Broker Name/Net Cash Deposits Footnote - Cumulative Cash Change COIUMN) .......ociiiiiiiiiiiiiiie e e
Add:
Change in variation margin on open contracts - Highly Effective Hedges
3.11 Section 1, Column 15, current year to date MiNUS ..........ccccoviiiiiiiiiis v 0
3.12 Section 1, COIUMN 15, PHOT YEAN .......cvevevieieeeieeeietetesieeeeeteveiesesessasenes eeeesesesssseseseseneeaesesees [0 R 0
Change in variation margin on open contracts - All Other
3.13 Section 1, Column 18, current year to date MiNUS ............ccccceveveieeeies covrererereseeeeeeens (661,806)
20,973,705 .....cceene. (21,635,511) .o (21,635,511)

3.14 Section 1, Column 18, prior year

Add:
Change in adjustment to basis of hedged item
3.21 Section 1, Column 17, current year to date MiNUS ..........ccccoviiiiiiiiis e 0
3.22 Section 1, COIUMN 17, PHOT YEAN .......cvevevieieeeeieeeieteteseeeeeetese e sesessanenes eseeeesesssseseseseneeaesesees 0 e 0
Change in amount recognized
3.23 Section 1, Column 19, current year to date MiNUS ............cccccoveveieieees covrerereresieneeenns (661,806)
3.24 Section 1, Column 19, Prior YEAr PIUS ............ceveueveeeeeeeieieierereiseseeeies ererereseesenens 20,973,705
3.25 SSAP NO. 108 @QJUSIMENTS .........ocvivcvevieieiieicie ettt ettt bt ee e <tesesetaeseseseesesesen et e aeans aesesessesesens (21,635,511) oo (21,635,511)
T8 o) o) =TI (IR Lo i o g U Tl IR L= 0 PSP TPPTRATROY 0
Cumulative variation margin on terminated contracts during the YEar ..............c.coeueueveueuieeeeeeiieeieveses sereseseeieeeees (26,262,405)
Less:
4.21 Amount used to adjust basis of hedged item ...
4.22 AMOUNE FECOGNIZEA ...ttt ese e es e seseseasanas eeseseseseeeas (47,236,110)
4.23 SSAP NO. 108 AQJUSIMENLS ........ceiiiiveteteeieicee ettt et teseseas eeeesesesesesee e sesassenetesees eeeseeassesses (47,236,110)
SUDLOLAl (LINE 4.1 MUNUS LINE 4.2) ..ottt e eae e et s s s ae s et s es s asaseese s s s asssseses s s asseteses s sssssseesas s s sssesesas s s ssses et s s sssssnsesas s sssnsssssansananansa 2ansesesessnnas 20,973,705
Dispositions gains (losses) on contracts terminated in prior year:
5.1 Total gain (loss) recognized for tErMINALIONS IN PIIOT YEAI .........oiuiiiiiiitieie ettt ettt ettt ettt et e eaeesheeebeeehe e b e e bt eabeem bt em et eaeesheeeheeebeeabeebeen Seemeeeaeesaeesaesaesaeasaeeaeeas
5.2 Total gain (loss) adjusted into the hedged item(s) for terMINALIONS N PHIOT YEAT ............cvovcueeeeeeeeeeceeeeeeeeeeeeeeeetete s eeaeae e e sess s aesesessassesesesessananas 2sssssesesasasnnasseen 661,806
Book/Adjusted carrying value at end of current period (LINES 1+2+3.3-4.3-5.1-5.2) .......cccueviueeeeceeeeeeeeeeeeeeeeeeetesessaeassesesesesasasaesesesesssssaesssesssssssesasasanas <eesssassssssssesanas (661,806)
[DLte[Vle (o) = T g ol EoTe [Ty t=To IR= T 1o U T TR

Statement value at end of current PEriod (LINE 6 MINUS LINE 7) ......c.c.ovovcueueeeeeeeeececteteteseesseteteteseessaete e sesesssseaesesesessssssesesesessssssesesasassssssesesassssnsssesasasanas Sssssssssesesasnns (661,806)
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STATEMENT AS OF JUNE 30, 2024 OF THE MassMutual Ascend Life Insurance Company

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

NONE

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

NONE

SI05, SI06
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STATEMENT AS OF JUNE 30, 2024 OF THE MassMutual Ascend Life Insurance Company

SCHEDULE DB - VERIFICATION

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

Book/Adjusted Carrying Value Check

Part A, SECHON 1, COIUMN 14 ...ttt ettt ettt ee st e et e eS8 e e s e s s e e s st s s sne et s et s et s nes bebesniesnias 330,964,335
Part B, Section 1, Column 15 plus Part B, Section 1 Footnote - Total Ending Cash Balance.............c.cccoiiiiiiiiiiiiiiiciiiies e 0
TOtAl (LINE 1 PIUS LINE 2) 1.ttt saeae e es s ae s s sasaesesesensssssesesesanssassssssssanssasasssssmansnsnssssssmsmsnnnnenes s 330,
Part D, SECHON 1, COIUMN B ...ttt s e s s ss s s e e s e e s e e e e e s e s e s e e s e e s s e e s es s s et s s esns et ensesanas eebessiesnins 844,380,852
Part D, SECHON 1, COIUMN 7 .....ouiiiiiiiiei ettt s e s s e ns s seb et e s et s s snsenne besastesantes (514,078,323)
Total (Line 3 Minus LiN€ 4 MINUS LINE 5) .....coiuiiiiiiiiiiie ettt sttt besnesnesneseeneesees s
Fair Value Check
Part A, Section 1, Column 16 952,331,904
Part B, SECHON 1, COIUMN 13 ...ttt ettt ettt et ettt et ettt et et et et et et et et et et e e et st e e e e e e e e e e eeeeseeeen oreeseesesseeseaseans (661,806)
TOtal (LINE 7 PIUS LINE 8) ..ottt s st snssasssseses s asasansssassnasassssesenssssnasssmsmsmannnnnnenees e 951,
Part D, SECHON 1, COIUMN O ..ottt s e s s s s e s e st n s s s st ensesenaens sebseesces 1,095,590,953
Part D, SECHON 1, COIUMN 10 ....uiiiiiieiiieieiee ettt e e s s s e s s s s s es e s s st et e s s es s ennsenne fesssbesantaes (143,920,855)
Total (Line 9 minus Lin€ 10 MINUS LINE T1) ..ouiiiiiiiiiii ettt st sttt s sne e e e e neenies s
Potential Exposure Check
Part A, SECHON 1, COIMN 27 ..uiitiiieetieetieetreeetsteetes et es et es b es b es b es b £s b es b £s b £s b es b e s b £s b £ s b £ s b e bt s bbb bbb esnien febniesseesneas 87,770,783
Part B, SECHON 1, COIMN 20 .......iuiieiieeiieetrieetsteetseeetseeeeeeebsesesses s es s es s es b es b ees b es e es b eb b eb b eb b eb bt s e b eeb b es et esb ettt ebens fessntesntesanins 5,888,300
Part D, SECHON 1, COIUMN 12 ...ttt esnss eeiessessetsenni 93,659,083
Total (Line 13 plus Line 14 MiINUS LINE 15) ....c.eiiiiiiiiiiiiiieee et nenens i

Si07
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STATEMENT AS OF JUNE 30, 2024 OF THE MassMutual Ascend Life Insurance Company

SCHEDULE E - PART 2 - VERIFICATION

(Cash Equivalents)

1 2
Prior Year Ended
Year To Date December 31
1. Book/adjusted carrying value, DeCember 31 Of PriOT YEAT .........ccccvovevevereeeeceeeieeeteteeeeeeee ettt s s esesessan s s s s seseseas [ereneeenes 1,944,403,033 |............ 1,535,691,774
2. Cost Of Cash eqUIVAIENTS ACGUITET ............ccoviieieeeeeeceeecceieie ettt s s e s as s s st eseseasssas s s sesesesessansnssanens [ereneenes 45,471,185,519 |........ 105,964,099,263
3. ACCTUAN OF GISCOUNL ....eeeeieiecteeeeeeieace et et e saeeeeeee e esesesesee e esesesesee e eseseseeee e e seseseees e e sesesee e s e e snaesesessanaesesesessanansesesesnanannns [orerenicacaceen 62,861,331 | 71,821,164
4. Unrealized valuation iNCrEASE/(AECIEASE) ......c..ueitieiuieitieiieie ittt rtee st et e bt e bt e bttt satesaeesheesbeesbeesbe e beenbeanteaneesaeesaeesneesreesbennne [oeesmessnniuesisesiaesisesiaesness [oeeesneseesiessses s saeeaes 0
5. Total gain (I0SS) ON QISPOSAIS ........c.c.creiieieeeeeeeeeeeiiete et etese et e st et ese s s st s e s et eseaessas s st et esesessssssssssesesesessssssnsssesesesesnns |seseseseseeeseneneenaes 2,345 | 10,949
6. Deduct consideration received 0N ISPOSAIS ..............c.ceueuiuieieiiieeieetetesiiseeseetetetesesee et et sse e sesesesesssesesesesesesssasssssesesesessnnens |eeesesenend 44,703,035,107 |......... 105,627,220, 117
7. Deduct amortization OF PrEMIUM .............c.cuoueuiuiieiee et tetet ettt ettt es e st esesete s et essse s esssesesesesesess s et st esesesesesessasssssasesesesesnns [oeseseseseseseseneeeananeeenas [0 0
8. Total foreign exchange change in book/adjusted Carrying VAIUE ............couiiiiiiiiiiiiiei ettt ns [eaeeeie e [0 0
9. Deduct current year’s other than temporary impairment reCOGNIZEA ..........ccoouiiiiiiiiiie i eee e [0 0
10. Book/adjusted carrying value at end of current period (Lines 142+3+4+5-6-7+8-9) ..........c.cceururrrriieierereieeeeeeeeeeeeeeseenas [eeeeneenes 2,775,417,122 |............ 1,944,403,033
11, Deduct total NONAAMILEA BMOUNES .......c.e.rieiiueueieeeiei ittt eseaeeeeee e eseseeeeeesesesesesesesassesesesesessesssesesesssnaesesesessassesesesesasnnnnns [oescicsssssssnscaceseseesnacaas [0 0
12. Statement value at end of current period (Line 10 minus Line 11) 2,775,417,122 1,944,403,033
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STATEMENT AS OF JUNE 30, 2024 OF THE MassMutual Ascend Life Insurance Company

SCHEDULE A - PART 2

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

0399999 - Totals

SCHEDULE A - PART 3

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

0399999 - Totals
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STATEMENT AS OF JUNE 30, 2024 OF THE MassMutual Ascend Life Insurance Company

SCHEDULE B - PART 2

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

1 Location 4 5 6 7 8 9
2 3 Additional
Loan Actual Cost at Investment Made Value of Land

Loan Number City State Type Date Acquired Rate of Interest Time of Acquisition After Acquisition and Buildings
155020KL3 .... Various .... .10/01/2021 .. ... 829,497
BGS2919H2 ... Various .... . 04/04/2024 .. .. 31,862,418
0299999. Mortgages in good standing - Residential mortgages-insured or guaranteed 32,691,915
121836H14 Various 01/19/2023 ..........
121836XY1 ... Various .... . 09/21/2023 ..
146738AB5 ... Various .... . 11/29/2022 ..
146738BC2 ... Various .... . 12/09/2022 ..
146738C09 ... Various .... . 12/22/2022 ..
146738DE6 ... Various .... .01/11/2023 ..
146738EF2 ... Various .... .01/26/2023 ..
146738FGO ... Various .... . 02/09/2023 ..
1612250R1 . Various . . 05/18/2023 .. .. 21,103,823
209999780 . Various . . 11/15/2019 .. .. 40,966,794
2099992C8 . Various . . 04/28/2020 .. .. 38,371,246
243820AF4 .... Various .... . 12/15/2023 .. ... 168,633
489123204 ... Various .... . 11/16/2023 .. . .6,814,971
62938XEEO ... Various .... . 07/15/2022 .. ..9,088 |..
BC01531674 ... Various .... . 11/07/2023 .. . (72,099)..
BCO1874636 ... Various .... . 05/09/2024 .. 1,704,474 ...
BGS16AYDS ... Various .... . 10/14/2021 .. .
BGS16B3FS ... Various .... .01/18/2022 .. .. 90,159,140
BGS2720T1 ... Various .... . 02/29/2024 .. (262,177)... 7,322,275
BGS28LBN3 . Various . . 03/28/2024 .. .2,907,850 .2,888,705
BGS29H2G6 . Various . . 04/11/2024 .. .7,161,854 .7,188,573
BGS29JX94 . Various . . 04/11/2024 .. 18,675,559 .. 18,749,210
BGS29VH79 ... Various .... . 04/11/2024 .. 15,366,498 |... ...15,235,182
BGS2AB1GS ... Various .... . 04/18/2024 .. ....6,168,864 ... .6,190,488
BGS2AX8X6 ... Various .... . 04/25/2024 .. .. 10,148,088 |...
BGS2AZPX2 .... Various .... . 04/25/2024 ...16,643,345 |...
BGS2AZRTY ... Various .... . 04/25/2024 ....2,616,502 ...
BGS2B5J06 ... Various .... . 04/26/2024 .. ...2,165,138 |... .2,170,613
BGS2BKNTS ... Various .... . 05/02/2024 .. ....8,322,017 |... .8,264,559
BGS206K27 ... Various .... . 05/09/2024 .. ....8,583,836 |... .8,583,875
BGS2D2F96 . Various . . 05/16/2024 .. 13,081,593 12,965, 199
BGS2D2FR6 . Various . . 05/16/2024 .. .7,262,619 .7,296,158
BGS2DP7D5 . Various . . 05/23/2024 .. ... 854,475 854,475
BGS2DPFS3 . Various . . 05/23/2024 .. .6,915,995 .6,915,995
BGS2DSSBO . Various . . 05/23/2024 .. .. 31,496,866 .. 22,698,103
BGS2EBG86 ... Various .... . 05/28/2024 .. ....8,162,319 |... ....8,291,993
BGS2EYCCT ... Various .... . 06/06/2024 .. ....6,327,513 ...
BGS2F2v21 ... Various .... . 06/13/2024 .. ....1,930,116 |...
BGS2F2WD6 .... Various .... .06/13/2024 .. .. 11,374,088 |...
BGS2F5SJT ... Various .... . 06/26/2024 .. ....8,548,751 ... ..
BGS2FSZQ7 ..ieeveiiieieeinnniaeeaeeeena s Var ious 06/13/2024 .oovvves |oeennnieneeeinineneeeennn90290 i 29,184,638 | .. eevuuueeeieiniiaeaeeeinneseeennnaneeees |rrnnaereernnnaaseerrnnaaeeenees 16,952,337
0399999. Mortgages in good standing - Residential mortgages-all other 233,600,341 12,022,495 500,659,949
N216311 ... Salt Lake City . .07/19/2022 .. ... 11,041,048 |.. .. 87,743,502
N226021 ... Arlington . 05/05/2022 .. . 108,131,878
N226161 ... Flower Mound . . 12/02/2022 .. .. 12,609,864
N236011 . Philadelphia . . 06/23/2023 .. 13,632,247
N236081 . Bedford . .07/27/2023 .. .. 85,130,891
N236101 . Lancaster .. . 09/20/2023 .. .. 26,571,427
N236131 . Beverly Hills . 10/30/2023 .. 34,951,375
N23A021 . Willawong .... . 08/02/2023 .. .7,185,403
N23A031 ... Te Kauwhata .. . 12/21/2023 .. .. 10,028,378
N244011 =0T PO PPPPI 05/23/2024 29,999,995 52,733,598
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STATEMENT AS OF JUNE 30, 2024 OF THE MassMutual Ascend Life Insurance Company

SCHEDULE B - PART 2

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

1 Location 4 5 6 7 8 9
2 3 Additional
Loan Actual Cost at Investment Made Value of Land
Loan Number City State Type Date Acquired Rate of Interest Time of Acquisition After Acquisition and Buildings
N246081 ......ovvniiiiiiiiiiiiiiii i L U Ty PPPPT O T UUUUUON FEPTTPTTY 06/25/2024 .......oo. foeiiiiiiiiiii 10830 [ooiiiiiiiiiiiiiiis 990,196 | evvvuniiiiiii e reeee s 3,823,529
0599999. Mortgages in good standing - Commercial mortgages-all other 30,990, 191 24,357,108 442,542,092
N22B09T overeeesrseseseseeseesieseeseans T NV | [ 11/16/2022 ......... | I R 4,371,891 [ooooeeeie e, 293,999,510
0699999. Mortgages in good standing - Mezzanine Loans 0 4,371,891 293,999,510
0899999. Total Mortgages in good standing 299,547,372 40,756,432 1,269,893, 466
1699999. Total - Restructured Mortgages 0 0 0
2499999. Total - Mortgages with overdue interest over 90 days 0 0 0
3299999. Total - Mortgages in the process of foreclosure 0 0 0
3399999 - Totals 299,547,372 40,756,432 1,269,893, 466
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 11 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
NAGO531 ..eeeeeieieeeeiiie e eeennes TUCSON ieevernnnereernnnnaseerrnnnnaseaerne |ornnnnnseeeennnns AZooiiiieiiii | e Jonees 06/01/2021 .....|...... 05/30/2024 .....|...n... 16,457,127 e neiiiiiiiieiieiee fremmnneeeenniiines foeeereeriniianneerine Jorrnnnneeeennnnaaes forreernnnnaaeeeenns [V PP 16,457,127 |........ 16,457,127 .o Joennneeeeenniinees foreeeereniiaeeeeens 0
0199999. Mortgages closed by repayment 16,457,127 0 0 0 0 0 0 16,457,127 16,457,127 0 0 0
Residential ....ooovuiveviemiiins | e [ e [ e [ e e e [ [ e e O e [ 106,442,241 |....... 106,280,959 |..
Commercial e |- v e feein e 0 Lo e 3,162,846 |.......... 3,162,846 |..
0299999. Mortgages W|th partlal repayments 0 0 0 0 0 0 0 109,605,087 109,443,805
BCO1531674 ....cevvvnniiiiiinnnnnns |Var|ous ...................................... | ................. VA i e e o 11/07/2028 ..... | .................................................................................................................................................... [0 PR TN 17,018,141 [........ 17,018, 141
0499999. Mortgages transferred 0 0 0 0 0 0 0 17,018,141 17,018,141 0 0 0
0599999 - Totals 16,457,127 0 0 0 0 0 0 143,080, 355 142,919,073 0 (161,282) (161,282)
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STATEMENT AS OF JUNE 30, 2024 OF THE MassMutual Ascend Life Insurance Company

SCHEDULE BA - PART 2

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

1 2 Location 5 6 7 8 9 10 11 12 13
3 4 NAIC
Designation,
NAIC
Designation
Modifier
and
SVO Commitment
Admini- Date Type Actual Cost Additional for
CusIrP Name of Vendor strative Originally and at Time of Investment Made Amount of Additional Percentage of
Identification Name or Description City State or General Partner Symbol Acquired [ Strategy Acquisition After Acquisition Encumbrances Investment Ownership
000000-00-0 2781 FIRST EAGLE DCF A FUNDING LLC ... Boston .|First Eagle DCF Manager LLC ceveeee veeees [222.07/06/2023 L. ... 1. ....400,000 .0 . 2,000,000 |... ... 1.330
000000-00-0 . ..|6118 Yukon Capital Partners Il LP .... Minneapol is Yukon Partners |l LLC ........ ..07/17/2014 . .2 .. 23,7% |.. 0 | . 0.779
000000-00-0 . ..|6123 NB Private Equity Credit Opportunities Fund LP . New York NB Private Equity Credit Opp Assocs LP ..06/07/2017 . . 356,392 |.. 0 0.842
000000-00-0 . ..|6124 Yukon Capital Partners III LP ......... Minneapol is Yukon Partners Il LLC ....ovvvunvennnnes ..07/18/2017 . ..10,410 |.. 0 | 0.029
000000-00-0 6133 PineBridge Private Credit Feeder LP . .. [New York .|PineBridge Private Credit Gen Part LP .. o |- 1172872018 ... .. 298,544 .0 . ...9.870
000000-00-0 ......... 6137 Cyprium Parallel Investors V LP ..iiciiiiiiiieniiiiiiiiniiines Cleveland ..o.vvieviieiiiiiiiiiiiiiniiianns Cyprium V Management LLC ....ccuviiuuiiinniiiiniiiiniiiniiinnes ...08/15/2019 ... 131,318 [V TN 679,463 |...ccvuiiinnnnnn 3.398
1799999. Joint Venture Interests - Fixed Income - NAIC Designation Not Assigned by the SVO - Unaffiliated ,220,458 0 6,591,478 XXX
000000-00-0 . ..| 2416 Gryphon Partners VI LP . San Francisco . Gryphon GenPar VI LP . .. 1172672021 . 0 | ... 948,556 0.427
000000-00-0 . ..| 2558 JFL-NG Continuation Fund . New York ... J F Lehman & Company . ..10/27/2021 . 0 2,029,775 2.018
000000-00-0 . ..| 2584 One Equity Partners VIII LP New York One Equity Partners .. ..01/26/2022 . . . 0| ... 221,209 0.408
000000-00-0 . ..| 2624 KLCP Domestic Fund I11 LP ..... New York Kennedy Lewis GP 111 LLC . 12/2172021 . . 499,913 |.. 0 1,456,571 0.920
000000-00-0 . ..| 2644 SDC Digital Infrastructure Opportunity Fund I11 LP New York SDC DIOF 111 GP LP ... ..04/25/2022 . .291,085 |.. 0 1,854,701 0.328
000000-00-0 . ..| 2656 Trident IX LP ....oooviiiiuninnnnns Greenwich Trident Capital IX LP ..06/24/2022 . .334,185 |.. 0 2,127,352
000000-00-0 . ..| 2657 A8M Capital Partners |11 LP Greenwich .. A&M Capital GP Il LP ..12/16/2022 . .. 23,707 |.. 0 3,700, 116
000000-00-0 . ..| 2665 AEA Growth Equity Fund LP .. San Francisco AEA Growth .....coceeeenes ..04/29/2022 . .. 49,878 |.. 0 1,388,619 2.063
000000-00-0 . ..| 2686 SER Capital Partners | LP Houston .. Apollo Global Management . ..07/31/2021 . . 363,013 |.. 0 | 1,164,668 1.951
000000-00-0 . ..| 2692 NexPhase Capital Fund V LP .. New York NexPhase Capital Fund 1V GP ..12/16/2022 . .420,008 |.. 0 4,388,275
000000-00-0 . .. 2693 Sunstone Partners |1l Main LP San Mateo .. Sunstone Partners ............. ..04/12/2023 . .230,343 |.. 0| .
000000-00-0 ......... 2710 Asper DHK LP .. |London SE1 9SG . .../ Asper Investment Management ... .|....10/21/72022 ... a0
000000-00-0 2717 Ampersand 2022 LP . |Wellesley .. .| AMP CF Management Company Ltd Partner .. ... 11/02/2022 ... .0
000000-00-0 . ..| 2733 Capital Z Partners (MGA) L.P. New York ... Capital Z Partners ... ..12/14/2022 . 0
000000-00-0 . ..| 2756 IPCC Fund LP .......ceeeeennne Wilmington . IPCC GP LLC ............ ..06/25/2023 . 0
000000-00-0 2771 LS Power Fund V Feeder 1 LP ... . |New Castle County ..|LS Power Fund V GP LLC . ....12/04/2023 ... .0 .
000000-00-0 2774 Terramont SC Co-Invest LP ... New York ... .| Terramont Infrastructure Partners . ....08/01/2023 ... .0 1,021,277 |...
000000-00-0 . ..|2776 JFL Equity Investors VI LP . New York JFL GP Investors IV LLC ........ ..09/05/2023 . .327,233 |.. 0 1,443,518
000000-00-0 . ..| 2780 Amulet Capital Fund I11 LP . Greenwich Amulet Capital Fund I1 GP LP ..08/01/2023 . .. 18,658 |.. 0 3,006,808
000000-00-0 . ..| 2800 Blue Ocean Income Fund 111 LP New York Blue Ocean GP LLC .... ..11/07/2023 . . 1,912,699 |.. 0 ...902,789
000000-00-0 . ..| 2802 Ara USDCF US Co Invest LP Houston .. Ara Infrastructure ... ..02/16/2024 . .266,192 |.. 0| 3,008,732
000000-00-0 . ..| 2804 EIV Capital Fund V LP .. Houston .. EIV Fund Advisors IV L ..06/03/2024 . . 0
000000-00-0 . ..| 2813 OSP BELL AGGREGATOR LP . Wilmington . OceanSound Partners |1 . ..04/30/2024 . L
000000-00-0 . ..| 2828 KLAR Partners |1 SCSp .. London ... KLAR Partners . ..05/21/2024 . 0
000000-00-0 . ..| 2834 Apollo Asset-Backed Finance Lending Company, Wilmington . Apollo ABF Advisors ..06/28/2024 . 0|
000000-00-0 . ..|6012 NB Strategic Co-Investment Partners III LP . New York NB Strat Co-Investment Assoc |11 GP LLC .. ..01/28/2016 . .0 |
000000-00-0 . ..|6030 Snow Phipps I LP .... New York Snow Phipps GP |1 LP ... ..01/08/2010 . 0
000000-00-0 6031 Snow Phipps 111 LP ... New York ... ..| Snow Phipps GP |11 LLC . . |--..06/08/2016 ... .0 .
000000-00-0 6034 Solamere Capital Fund II-A LP Cincinatti .... .| Snow Phipps GP |11 LLC . ....08/19/2013 ... .20
000000-00-0 . ..| 6048 Gryphon Partners V LP San Francisco Gryphon GenPar V LP ..08/29/2018 . .0 |
000000-00-0 6058 Cintrifuse Syndicate Fund II, LLC . Cincinnati .... .|Cintrifuse Fund Management 11 LLC .... .|....09/18/2017 ... 0]
000000-00-0 6065 Corsair Boomer Investors LP New York ... .|Corsair Boomer Management LP .. ....06/25/2018 ... a0
000000-00-0 . ..|6066 Corsair V Financial Services Capital Partners LP . New York Rivercrest Capital GP LLC ..06/25/2018 . 0 |
000000-00-0 . ..| 6067 NB Dyal IV US Investors LP .... New York NB Dyal Associates IV LP . ..06/11/2018 . 0
000000-00-0 . ..|6073 Roark Capital Partners Fund V LP Atlanta .. Roark Capital GenPar V LP ... ..11/01/2018 . 0 |
000000-00-0 ......... 6076 Blackstone Tactical Opportunities Fund I11 LP New York ..|Blackstone Tac Opportunities Assoc 3 LLC ... .|....02/08/2019 ... a0
000000-00-0 ......... 6078 TriArtisan PFC Partners LLC New York ..|Get Me Mears Group Holdings LLC . . )....02/27/2019 ... 0]
000000-00-0 ......... 6086 Gallant Capital Partners | LP ... Los Angeles .. ..|CincyTech LLC . |....05/29/2020 ... a0
000000-00-0 ......... 6089 Bridge Growth Partners Il LP . New York ... .|Bridge Growth Partners LP .|....10/01/2021 ... 0]
000000-00-0 ......... 6092 Corsair Indigo Investors LP ... New York ... ..|Corsair Indigo Management LP .. . |....12/07/2020 ... a0 ...580,826 |...
000000-00-0 ......... 6095 Greenspring Opportunities VI LP . Owing MIT1s .. ..|Greenspring Opportunities VI LP . .|....01/21/2020 ... 0] ...125,000 |...
000000-00-0 ......... 6098 Dyal V US Investors LP New York ..|NB Dyal Associates V LP . |---.10/0172021 ... .0 5,253,976 |...
000000-00-0 ......... 6100 NB Strategic Co-Investment Partners IV LP .. New York ... .[NB Alternatives Advisors LLC .... ....01/29/2020 ... 0] ... 350,155 |...
000000-00-0 . ..|6101 Revelstoke EPIC Fund | LP ........... Denver ... RCP Single Asset Fund | GP LLC ..10/01/2021 . 0 150,836
000000-00-0 . ..|6102 Riverwood Capital Partners Il LP . Menlo Par Riverwood Capital Il LP . ..03/27/2020 . 0 | 421,914
000000-00-0 ......... 6104 Vivo Capital Fund IX LP . |Palo Alto .. .|Vivo Capital IX LLC ...09/09/2019 ... ...0 |.. ..197,808 |...
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STATEMENT AS OF JUNE 30, 2024 OF THE MassMutual Ascend Life Insurance Company

SCHEDULE BA - PART 2

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

1 2 Location 5 6 7 8 9 10 11 12 13
3 4 NAIC
Designation,
NAIC
Designation
Modifier
and
SVO Commitment
Admini- Date Type Actual Cost Additional for
CusIrP Name of Vendor strative Originally and at Time of Investment Made Amount of Additional Percentage of
Identification Name or Description City State or General Partner Symbol Acquired [ Strategy Acquisition After Acquisition Encumbrances Investment Ownership
000000-00-0 6139 GreyLion Capital LP New York ... .| GreyLion Capital GP LP .... ....08/20/2014 ... .0 . .. 1,451,069 |... ..2.833
000000-00-0 . ..|6140 GreyLion Capital Il LP ... New York GreyLion Capital Il GP LP ..02/28/2018 . .0 1,402,904 1.202
000000-00-0 . ..|6142 TriArtisan Orlando Partners LLC New York TriArtisan Orlando MM LLC ..03/12/2018 . 0 s 0 .. 11.502
000000-00-0 ......... 6143 Private Equity Solutions SCSP ... Luxembourg ... ..|DWS Investment SA .|....12/16/2019 ... 0] 1,053,627 |... .. 1.585
000000-00-0 ......... 2826A WHCO INVESTMENTS DE PARENT LP  Sidecar . Wilmington .... ..|WHCO ADVISORS GP LTD .|-...04/16/2024 ... .. 3,374,546 |... .0 . ..50,000,000 |...
000000-00-0 .........| 2820 MEGAWATT ACQUISITION PARTNERS LLC Wilmington .... .| MEGAWATT ACQUISITION PARTNERS LLC . ...03/01/2024 ... ... (4,900)]... .0 ..
1999999. Joint Venture Interests - Common Stock - Unaffiliated 6,782,173 8,943,235 0
000000-00-0 ......... 2773 Arrow Prince Co-Investment SCSp . . [Grand Duchy of Luxembourg .. ...{Bow Advisers Il Sar | . |....07/25/2023 ... |...... 3 .... 106,494 0]
000000-00-0 ......... 2792 Hayfin Maritime Yield Fund LP ... George Town .../|HAYFIN MARITIME YIELD FUND GP LIMITED .... .|-..-10/25/2023 ... |...... 3 ... 275,068 .0 .
000000-00-0 2844 (B Addison Holdings LLC .. New York ... .|Centerbridge Partners LP .... ....06/30/2024 ...J|...... 3 0] 100.000
000000-00-0 . ..| 2849 CP Argo Marina Holdings .. New York Centerbridge Partners LP .... ..06/30/2024 . .3 .0 | ..43.478
000000-00-0 ......... 6108 NB Real Estate Secondary Opportunities Fund LP . New York ... ..|NB Real Estate Secondary Opp Assoc LP .. . .|....12/05/2018 ... .0 ...1.688
000000-00-0 ......... 6110 Lubert-Adler Workforce Housing Fund LP .............ccceee. Philadelphia «.ooeoeeeeiiiniiieiiiiiiiieeeeee [ PA.......... Lubert-Adler Group WH LP .....ccovuuiiiiiiiiiiineeceiiieneeeene foerneniae s eeeeeees ...10/01/2021 .| e O e 750,000 [l 0 e 875,000 i 3.855
2199999. Joint Venture Interests - Real Estate - Unaffiliated
000000-00-0 ......... 2458 Barings Innovations & Growth Real Estate Fund ... Springfield .. .|Massachusetts Mutual Life .|....10/06/2021 ...
000000-00-0 ......... 2525 MM BIG Peninsula Co-Invest Member LLC Hartford .|Massachusetts Mutual Life . |--..06/30/2021 ...
000000-00-0 2530 MM Horizon Savannah Member LLC .. Springfield .. .|Massachusetts Mutual Life Ins Co ....10/25/2021 ...
000000-00-0 . ..| 2676 Trailside MM Member 11 LLC ....... Hartford Massachusetts Mutual Life Ins Co .. ..07/26/2022 .
000000-00-0 . ..| 2731 MM Kannapolis Industrial Member LLC . Boston ... Massachusetts Mutual Life Ins Co .. ..02/08/2023 .
000000-00-0 . ..| 2530A MM Horizon Savannah Member |1 LLC Springfie Massachusetts Mutual Life Ins Co ..... ..03/15/2024 .
000000-00-0 .........| 2833 Barings Miller Investment Trust ... Sydney .|Barings Australia Asset Management Pty ...06/28/2024 ...
2299999. Joint Venture Interests - Real Estate - Affiliated 1,978,989
000000-00-0 2461 Barings Real Estate Debt Income Fund LP Hartford ... .CT .| BREDIF GP LLC .... ....08/24/2021 ... ... 1,504,144
000000-00-0 . ..|2461A Barings Real Estate Debt Income Fund LP . Hartford .CT.. BREDIF GP LLC .... ..03/2472021 . 18,796,003 |..
000000-00-0 .........| 2735 MALIC Debt Participations LLC ... Char lotte .NC .| MassMutual Ascend Life Insurance Company ..........cc........ ...02/06/2023 ... ... 6,880 .0 .. A 100.000
2499999. Venture Interests - Mortgage Loans - Affiliated 0 20,307,027 0 0 XXX
000000-00-0 ......... 2590 Woodland Parent LLC .......uuueeeeernniieeeeeeniee e eeenies WiTmington ..oooeeeeeeeeieeeeeee e e DE.......... Woodland Graham Holdings GP LLC ........ovvvevmmnnnreieinnnnns ....12/01/2021 ... |...... 20 [ 55,867 |euueeeeerriie e s [V [V 0.016
000000-00-0 2673 KSL Capital Partners CV | LP Denver . 0 .|KSL Capital Partners ... ....06/25/2022 ... |...... 1 . 1,205,852 .0 ...0.578
000000-00-0 . ..| 2742 OceanSound Partners Co-Invest Il LP Series F . New York Y.L OceanSound Partners .. ..03/01/2023 . .3 .361,064 |.. .0 2.620
000000-00-0 . ..| 2746 AEA SBP CF LP .... New York CNYLL AEA Small Business Private Equity . ..03/24/2023 . .3 .0 0.301
000000-00-0 2823 CCFF PARENT LLC . Austin CTX ..| CCFF PARENT LLC .|-..-04/01/2024 ...{...... 2 .0 . ...0.009
000000-00-0 2824 FOREST ULTIMATE HOLDINGS LLC .. Chicago L. .| FOREST ULTIMATE HOLDINGS LLC .. ....04/30/2024 ...[...... 2 .0 .1.685
000000-00-0 . ..| 2847 CB Notepad Co-Invest LP .. New York CNY.L Centerbridge Partners LP .... ..06/30/2024 . .3 I .0 100 000
000000-00-0 .........| 2616A Stork SPV LP . | Greenwich .. .CT .| Amulet Capital Fund Il GP LP .. ...12/20/2021 ... 3 .. 15,890 .0 ..
2599999. Joint Venture Interests - Other - Unaffiliated 1,645,134 0 329,011 XXX
000000-00-0 ......... |8999 SN balanCing vuveeesiiiiiuuueiiiiiiiiii i Springfield oooovvviiiiiiiiiiiiiiiniiins [ VA.......... M husetts Mutual Life Ins Co ...oovvvvnvviivinnnniiiiiinn Joviiinnns vevevenns fonn .01/01/2023 ... e [ [0 T 5,462 |oevvuiiiiiiiiiiiiiiiiin [0 T 0 fooriiiiiiiiiiiiniiiinnn
2799999. Surplus Debentures, etc - Unaffiliated 0 5,462 0 0 XXX
US3631-91-A .. .| 7161 Galaxy XXI11 CLO Ltd-GALXY 2017-23A SUBA . Springfield .. CMA.. .|Massachusetts Mutual Life Ins Co ....05/09/2014 ... ... 243,770 .0
US0017-6K-A . .| 7167 AMMC CLO 16 Ltd eeeevveeeeeeeiniieeeeees Springfield CMA.L Massachusetts Mutual Life Ins Co .. ..03/13/2014 . . 2,343,160 |.. .0
US9291-7T-A .. .| 7177 Voya CLO 2018-2 Ltd-VOYA 2018-2A SUB . Springfield .. . LM husetts Mutual Life Ins Co ...03/31/2023 ... .. 2,638,436 .0 ..
4699999. ReS|duaI Tranches or Interests with Underlylng Assets Havmg Characteristics of Fixed Income Instruments Unaffiliated 0 5,225,366 0
6099999. Total - Unaffiliated 29,922,698 18,860,395 0 140,832,005 XXX
6199999. Total - Affiliated 4,639,772 22,286,016 23,736,331 14,852,081 XXX
6299999 - Totals 34,562,470 41,146,412 23,736,331 155,684,086 XXX
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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 1 12 13 14
Book/ Current Book/
Adjusted Year's Total Total Adjusted
Carrying Current Other Change in| Foreign | Carrying
Value Year's Than Capital- Book/ [Exchange| Value Foreign
Less (Unrealized| (Depre- [Temporary| ized Adjusted [Changein| Less Exchange
Encum- | Valuation | ciation) or| Impair- | Deferred | Carrying Book/ Encum- Gain Realized Total
Date brances, | Increase/ | (Amorti- ment Interest Value Adjusted | brances (Loss) Gain Gain Invest-
cusip Name of Purchaser or Originally | Disposal Prior (De- zation)/ | Recog- and (9+10- | Carrying on Consid- on (Loss)on | (Loss)on |  ment
Identification Name or Description City State Nature of Disposal Acquired Date Year crease) [Accretion | nized Other 11+12) Value Disposal | eration | Disposal | Disposal | Disposal | Income
000000-00-0 ..... 2781 FIRST EAGLE DCF A FUNDING LLC ... . |Boston ... .|Distribution . ....07/06/2023 ...|....04/30/2024 ...|. o0 [0 0 | 206,177 |...
000000-00-0 ..... 6117 Monarch Capital Partners Il LP New York . .|Distribution . ..01/12/2015 . .06/18/2024 .. 511,269
000000-00-0 ..... 6118 Yukon Capital Partners Il LP . Minneapol is .|Distribution . L07/1772014 L ....05/8172024 |0 [0 el O 0 L0 0 0 0
6123 NB Private Equity Credit Opportunltles
000000-00-0 ..... Fund LP New York ... .|Distribution . ....06/07/2017 ...|....06/17/2024 ...|. .. 1,504,147 |...
000000-00-0 ..... 6124 Yukon Capital Partners |11 LP Minneapol is .|Distribution . ..07/18/2017 . .05/31/2024 ..
000000-00-0 ..... 6125 Monarch Capital Partners IV LP New York ... .|Distribution . ..10/30/2017 . .04/04/2024 ..
000000-00-0 ..... 6126 Gryphon Mezzanine Partners LP San Francisco .|Distribution . ..11/30/2017 . .05/31/2024 ..
000000-00-0 ..... 6132 Sagard Credit Partners LP .. [Toronto ..... . |Distribution . ..10/09/2018 . .05/29/2024 .. ... 1,303,846
000000-00-0 ..... 6133 PineBridge Private Credit Feeder LP .... |New York . .|Distribution . ..11/28/2018 . .05/01/2024 .. .. (1,884,474)
000000-00-0 ..... 6137 Cyprium Parallel Investors V LP ........ Cleveland . .OH.. .|Distribution . ...08/15/2019 ...|....04/29/2024 ...|.....cooeeee 0 fonniniiinnn O e O e 0 O e O 0 0
1799999. Joint Venture Interests - Fixed Income - NAIC DeS|gnat|on Not ASS|gned by the SVO - Unaffiliated 2,939,241
000000-00-0 ..... 2060 Gryphon Partners IV LP ... .. | San Francisco ... .|Distribution . ...11/25/2015 ...|....05/28/2024 ...|.
000000-00-0 ..... 2242 Gryphon Partners V LP .. San Francisco .|Distribution . .05/31/2024 ..
000000-00-0 ..... 2416 Gryphon Partners VI LP San Francisco .|Distribution . .06/26/2024 ..
000000-00-0 ..... 2518 MidOcean Partners VI LP .. New York ... .|Distribution . .06/07/2024 ..
000000-00-0 ..... 2584 One Equity Partners VIII LP New York . .|Distribution . .05/14/2024 ..
000000-00-0 ..... 2622 OceanSound Partners Fund LP ... New York . .|Distribution . .05/31/2024 ..
000000-00-0 ..... 2633 lleatherby Parent Holdings LLC Boston ... .|Distribution . .04/16/2024 ..
000000-00-0 ..... 2665 AEA Growth Equity Fund LP .. San Francisco .|Distribution . .06/28/2024 ..
000000-00-0 ..... 2686 SER Capital Partners | LP .. Houston ..... .|Distribution . .05/06/2024 ..
000000-00-0 ..... 2705 Energy Acquisition Vehicle LP New York . .|Distribution . .06/05/2024 ..
000000-00-0 ..... 2755 Bertram Capital V LP Foster City .|Distribution . .05/14/2024 ..
000000-00-0 ..... 2756 IPCC Fund LP ........... Wilmington . .|Distribution . .05/31/2024 ..
000000-00-0 ..... 2802 Ara USDCF US Co Invest LP Houston ..... .|Distribution . . .05/31/2024 .. K
000000-00-0 ..... 6009 LLR Equity Partners IV LP . Philadelphia . .|Distribution . ...03/14/2014 ... 1....06/13/2024 ...|..ccooeiiiininl0 [0 0 0 0 [0 [0 O 363,873 |...
6010 NB Secondary Opportunities Fund 1 LP
000000-00-0 ..... |+eeeeuereieeriiieeeeeiri e New YOrk .ooooevveveviiivnnnnnniens Jovvennnns L] Distribution ...ocovvvvviiiiiiiiiiiiiininnns ...05/23/2013 ...1....06/24/2024 ... |...ccooiiiiiinl0 [0 0 0 0 0 0 0 111,666 |............... [V [V A [V 0
6012 NB Strategic Co-lInvestment Partners |11
000000-00-0 ..... LP New York ... .|Distribution . ...01/28/2016 ...|....04/06/2024 ...|...cccoeeeeiin0 feunnnniiiiinnn0 el 0 0 0 [0 0 0 144,595 |... 0 0. .0
000000-00-0 ..... 6013 NB Secondary Opportunities Fund IV LP . |New York . .|Distribution . .06/24/2024 .. 368,379 .0 0 0
000000-00-0 ..... 6027 River Cities Capital Fund V LP .......... |Davenport .|Distribution . .06/10/2024 .. 117,101 0 0 0
000000-00-0 ..... 6031 Snow Phipps 111 LP ... New York . .|Distribution . .04/08/2024 .. 154,449 .0 0 0
000000-00-0 ..... 6032 Snow Phipps LP ..... New York . .|Distribution . .06/03/2024 .. 438,242 0 0 0
000000-00-0 ..... 6033 Solamere Capital Fun Boston ... .|Distribution . .06/25/2024 .. 212,198 .0 0 0
000000-00-0 ..... 6034 Solamere Capital Fund I1-A LP Cincinatti . .|Distribution . .06/25/2024 .. 203,639 0 0 0
000000-00-0 ..... 6040 Vida Longevity Fund LP Austin ...... .|Distribution . .05/15/2024 .. ...104,130 .0 0 0
000000-00-0 ..... 6048 Gryphon Partners V LP .. San Francisco .|Distribution . .05/01/2024 .. ,138,775 0| 0 0
000000-00-0 ..... 6049 ASM Capital Opportunities Fun Greenwich .. .|Distribution . .06/20/2024 .. 0| 0 0
000000-00-0 ..... 6063 Rivercrest Capital Partners LP . Fort Worth . .|Distribution . .06/28/2024 .. 0| 0 0
000000-00-0 ..... 6067 NB Dyal IV US Investors LP .... New York . .|Distribution . .06/30/2024 .. .0 0 0
000000-00-0 ..... 6068 Trilantic Capital Partners VI LP New York . .|Distribution . . .05/31/2024 .. 0| 0 0
000000-00-0 ..... 6073 Roark Capital Partners Fund V LP ....... Atlanta .|Distribution . ...11/01/2018 ...|....05/24/2024 ...|. L0 0. .0
6076 Blackstone Tactical Opportunities Fund
000000-00-0 ..... 11 LP .. |New York .|Distribution . ....02/08/2019 ...|....06/25/2024 ...|. L0 L0 L0 el o0 0 0 143,799 |... L0 0. .0
000000-00-0 ..... 6086 Gallant Capital Partners | LP ... Los Angeles .. .|Distribution . ....05/29/2020 ...|....06/06/2024 ...|. L0 0 L0 e [0 0 0 135,323 |... 0 0. .0
000000-00-0 ..... 6091 CCA Life Settlements Fund I LP ... Dublin ... . |Distribution . ....12/16/2019 ...|....04/30/2024 ...|. L0 L0 L0 L0 L0 0. .0
000000-00-0 ..... 6093 Foresite Capital Fund V LP .... LARKSPLR . .|Distribution . ..06/08/2020 . .04/20/2024 .. 0 .0 0 .0 0 0 0
000000-00-0 ..... 6098 Dyal V US Investors LP ... |New York . .|Distribution . ....10/01/2021 ...|....06/14/2024 ...|. L0 L0 L0 L0 L0 0. .0
000000-00-0 ..... 6099 NB Strategic Capital LP . |New York ... .|Distribution . ....03/05/2020 ...|....06/30/2024 ...|. L0 0 L0 0 0 0. .0
000000-00-0 ..... 6104 Vivo Capital Fund IX LP . Palo Alto .|Distribution . ..00/09/2019 . .05/20/2024 .. 0 .0 0 .0 K , 0 0 0
000000-00-0 ..... 6140 GreyLion Capital Il LP . New York . .|Distribution . ...02/28/2018 ...|....06/30/2024 ...|. o o . o o . . ....1 889,612 |... . o 0. .0
1999999. Joint Venture Interests - Common Stock Unafflllated 0 0 0 0 0 0 0 0| 8375081 0 0 0 0
000000-00-0 ..... |2792 Hayfin Maritime Yield Fund LP ........... |George TOWN covvevvininiiiiiiines foreeeeeeiencniis Distribution ..oovvieviiiiiiiniiniiiiiininnns o 10/25/2028 ...|.... 06/30/2024 .. ]ueenniiiinnnn [ [ [ [ O [ [ [ 0]...... 182,205 [...vvvveenneees [V OO, 0 i, [V OO, 0
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6107 Lubert-Adler Real Estate Fund VII-B LP
000000-00-0 ..... |+eeeeuereieeriiieeee i Philadelphia .....coovvvvivnnniins Jovvnnnnns PA......... Distribution ...occvvveeviiiiiiiiiiiiiiiiinnns ....04/07/2017 ...|....06/24/2024 ...|.......un.... [V N [V N [V N [V RN [V N [V N [V N [V - 263,049 |....ovunnnnnnnn [V RN [V N [V N
6108 NB Real Estate Secondary Opportunities
000000-00-0 ..... Fund LP oo New YOrk .ooooevveveviiivnnnnnniens Jovvennnns L] Distribution ...occvvveeviiiiiiiiiiiiiiiiinnns ....12/05/2018 ...|....04/19/2024 ...|......envneeeen [V N [V N [V N [V RN [V N [V N [V N 0 ... 1,454,326 |......oonenn [V RN [V N [V N
6112 HilIpointe Workforce Housing
000000-00-0 ..... Partnership |1 LP . .ivviiiiiiiiiiiiiiiiiinnnnns WINTER PARK ...eevvveniiiiiininns Jovvnnnnns FL......... Distribution ...occvvviiiiiiiiiiiiniiiiinnnnns ....11/03/2020 ...]....06/20/2024 ...|...cuuunvnnnens [ 0 [ {0 O (N FPOOUUON |1 UUUTRTITR () FPTIT 230,653 [ T [
2199999. Joint Venture Interests - Real Estate - Unaffiliated 0 0 0 0 2,130,233 0 0 0
000000-00-0 ..... 2530 MM Horizon Savannah Member 1 LLC ...... Springfield ... .|Distribution . ....10/25/2021 ...|.... 06/25/2024 ...|. .0 .. 0 .0 .. 0 ... 2,231,566 ... 0 .0 .. .0
000000-00-0 ..... 2530 MM Horizon Savannah Member LLC .......... Springfield ... .|Distribution . ...10/25/2021 ...|.... 06/25/2024 ...|. .0 .. .0 .. A .0 .. .0 .. PV 188,133 |... .0 .. .0 .. .0
2299999. Joint Venture Interests - Real Estate - Affiliated 0 0 0 0 0 0 0 0 2,419,700 0 0 0 0
2461 Barings Real Estate Debt Income Fund LP
000000-00-0 ..... |+eeveueeeeemriiieeee e Hartford ...oooovvvviiiiniiiiiinnns Jovvennnns (0] I Distribution ...occvvveeiiiiiiiiiiiiiiiiinnnns ....03/24/2021 ...|....06/30/2024 ...].c.ceuunrnnnnnn [V N [V N [V N [V RN [V N [V N [V N 0[... 1,263,025 |............... [V RN [V N [V N
2461 Barings Real Estate Debt Income Fund LP
000000-00-0 ..... |ieeeeuiiiiiiiiiiiiiie i Hartford ...ooovvvieiniiiiiiiinnnns Jovvennnns [ PO Distribution ...occvvviiiiiiiiiiiniiiiinnnnns ....03/24/2021 ...]....06/30/2024 ...|...cuuunnnnnnns [ [ [ [ [ [ [ 0]...3,883,298 |.......0uvnnens [ [ T [ 0
2499999. Joint Venture Interests - Mortgage Loans - Affiliated 0 0 0 0 0 0 0 0 5,146,324 0 0 0 0
000000-00-0 ..... 2616 Stork SPV LP Greenwich . .|Distribution . ....12/20/2021 ...|....04/19/2024 ...|. .0 .. 0 .0 .. 0 0 .0 .. .0
000000-00-0 ..... 2673 KSL Capital Partners CV | LP . Denver . .|Distribution . ..05/25/2022 . .05/21/2024 .. 0 .0 0 .0 0. 0 .0
2698 Exos Col laterized SPAC Holdings Fund LP
000000-00-0 ..... New York .|Distribution . ....11/14/2022 ...|....06/27/2024 ...|. 0. 0. 0. 0. .0
000000-00-0 ..... 2707 TSS Co-Invest Holdings LP .. Beverly Hills ... ...|Distribution . ....09/09/2022 ...|....06/30/2024 ...|. 0. 0 0. 0 .0
000000-00-0 ..... 2765 Energy Acquisition Vehicle Il LP .. Wilmington .... .|Distribution . ....06/01/2023 ...|....06/30/2024 ...|. 0. 0. 0. 0. .0
000000-00-0 ..... 2782 Q-Energy V FCR Madrid .| Distribution . ...08/18/2023 ...|....06/09/2024 ...|. .0, .0 .. .0 .. .0, .0
2599999. Joint Venture Interests - Other - Unaff Ilated 0 0 0 0 0
US0561-6M-A ..... 7111 BABSON CLO LTD 2015-11 SUB NT ........... Distribution ...05/09/2014 ...|....04/30/2024 ... 0 0 0 0 0

....05/09/2014 ...|....06/30/2024 ...|.
..05/09/2014 . .05/31/2024 ..
...05/09/2014 ...|....04/30/2024 ...|.

7135 AMNC CLO X1 Ltd-AMNC 2012-11A ...
US2682-9D-A 7146 Man GLG US CLO-GLGU 2018-1A SUB .
US5595-3P-A ... 7147 Magnetite XVI Ltd-MAGNE 2015-16A SUB ..
7159 Oaktree CLO 2015-1 Ltd-OAKCL 2015-1A

. |Distribution .
. |Distribution .
. |Distribution .

o oo
o oo
o oo
o oo
o oo

US6738-9Y-A SUB . |Distribution . ...05/09/2014 ...|....02/28/2024 ...|. L0 L0 L0 L0 .0
46655H-AK-9 . 7164 JCP Direct Lending CLO 2022 LLC . . |Distribution . .05/31/2024 .. 0 .0 0 .0 0
US0017-6K-A ..... 7167 AMMC CLO 16 Ltd . . . |Distribution . . . .04/30/2024 .. 0 .0 0 .0 .29, 0
000000-00-0 ..... 7170 RT balancing Springfield . ....|Distribution . ....01/01/2023 ...|....06/30/2024 ...|. L0 L0 L0 LU 185,721 |... LU .0
00834H-10-4 ... 7171 Affirm Asset Securitizat-2022-X1 CERT .......................................................... Distribution ...03/31/2023 ...|....06/30/2024 ...|............... [V [V [V [V [V [V [V 0. 150,958 [...eevvvvnnnes [V [V [V 0
7206 Velocity Commercial Capi-VCC 2022-2 M6
9225QU-AG-3 ... [ i | s [oeeees VA......... Distribution ......ooooeveiiiiiiii ....02/28/2024 ...|....05/31/2024 ...|............... [\ P [\ P [\ P [\ P [\ P [\ P [\ P 0]..... 134,746 |............... [\ P [\ P [\ P 0
4699999. Residual Tranches or Interests with Underlying Assets Having Characteristics of Fixed Income Instruments - Unaffiliated 0 0 0 0 0 0 0 0| 3,636,805 (350,337) 0 (350,337) 0
6099999. Total - Unaffiliated 0 0 0 0 0 0 0 0 19,629,752 (352,549) 0 (352,549) 0
6199999. Total - Affiliated 0 0 0 0 0 0 0 0 7,566,023 0 0 0 0
6299999 - Totals 0 0 0 0 0 0 0 0] 27,195,775 (352,549) 0 (352,549) 0
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30767E-AE-9 ......... Farm Credit Bank of Texa-FARMCB 7 3/4 PE .....coommmiiiieieee e eeeenneeeeenee | cevvviniinnees feennd 05/21/2024 ..... VARIOUS .... 15,100,625 |. .... 15,000,000 |...
575898-CS-8 ......... Massachusetts Port Autho-REVENUE BONDS ... T T MO 05/08/2024 ..... STIFEL NICOLAUS . P F T 2,083,510 |..evvunniiiiiiinnnnnnns 2,015,000 |...
0909999999. Subtotal - Bonds - U.S. Special Revenues 17,184,135 17,015,000
008513-AA-1 . ..| Agree LP-SENIOR UNSECURED . .04/23/2024 SEAPORT GROUP . 4,241,750 .. 5,000,000 |.
009158-BJ-4 . ..| Air Products and Chemica-SENIOR UNSECURE . 05/07/2024 BNP PARIBAS . 9,880,200 .10,000,000 |.
02666T-AB-3 ......... American Homes 4 Rent LP-SENIOR UNSECURE .... 04/23/2024 ..... 6,375,233 |. 6,593,000 |...
03027X-BW-9 ......... American Tower Corp-SENIOR UNSECURED . 04/09/2024 ..... .. 19,029,032 |. ...20,900,000 |...

036752-AR-4 ......... Anthem Inc-SENIOR UNSECURED 06/25/2024 ..... WELLS FARGO

..15,000,000 |...

04020R-AA-6 ......... Ares Direct Lending CLO -ARESDL 2024-1A .. 04/26/2024 ..... BNP PARIBAS . ....15,000,000 |. .

04685A-30-2 ......... ATH 5.583 01/09/29 04/09/2024 ..... O O 8,020,080 |..vvvvreeiiiiiiiiannns 8,000,000 |...
049560-AT-2 ......... Atmos Energy Corp-SENIOR UNSECURED ... 05/07/2024 ..... GOLDMAN .ttt ettt e e et e e e e e a e e e e e annees [eeeeeeeeeiiee e e e e e e e e e e e eees [eraeeeee e e 1,842,761 |l 2,285,000 ...
053332-Al-2 ......... AutoZone Inc-SENIOR UNSECURED 04/23/2024 ..... U. S. BANCORP . .... 10,236,050 |. ....11,000,000 |...
05642*-AA-1 ......... BIIC TERMINALS INC Senior Secured Notes A ... 06/17/2024 ..... ....21,875,000 |. ....21,875,000 |...
07336P-AA-2 . ..|Bayview Opportunity Mast-BVCLN 2024-EDU1 . 04/23/2024 BOFAMLSEC . 13,500,000 | . 13,500,000 |
07336P-AC-8 . ..|Bayview Opportunity Mast-BVCLN 2024-EDU1 . 04/23/2024 BOFAMLSEC ... 2,500,000 |. 2,500,000 |.
08661U-AA-4 . ..|Beth Israel Lahey Health-SENIOR UNSECURE . 05/08/2024 SUNTRUST CAPITAL MAR 1,376,117 |. 1,564,000 |.
095826-AA-3 ......... Blue Owl RE Net Lease Pr Senior Secured 04/24/2024 ..... DIRECT ....30,000,000 |. ....30,000,000 |...
101137-BA-4 ......... Boston Scientific Corp-SENIOR UNSECURED 04/09/2024 ..... L LD T 4,377,150 [ovveeiiiiiiiiees 5,000,000 |...
10334#-AT-9 ......... BOYD WATTERSON GSA FUND Senior Notes ... 05/23/2024 ..... ...22,500,000 |. ...22,500,000 |...
11136F-AQ-4 ......... Broadcom Inc-SENIOR UNSECURED .... 04/24/2024 ..... BOFAMLSEC ...

11136F-BT-7 ......... Broadcom Inc-SENIOR UNSECURED .... 04/23/2024 ..... BOFAMLSEC ...

12510H-AM-2 .........| CARS-DB5 LP-CAUTO 2021-1A A3 05/01/2024 .....

12543D-BN-9 ......... | CHS/Community Health Sys-FIRST LIEN .. 05/21/2024 ..... U B S SECURITIES

12592B-AS-3 ONH Industrial Capital L-SENIOR UNSECURE ....
126650-EB-2 . .| CVS 5.4 06/01/29 ..o
.|Carlyle Direct Lending C-CGFM 2015-1A A1 .

04/23/2024 ..... BOFAMLSEC ...
05/07/2024 BOFAMLSEC ...

. 14,985,450 |. . 15,000,000 |

143100-AN-8 . . 05/30/2024 CITIGROUP GLOBAL MAR .50,000,000 |. .50,000,000 |.
143100-AS-7 . ..|Carlyle Direct Lending C-CGFM 2015-1A A2 . 05/30/2024 CITIGROUP GLOBAL MAR . 15,000,000 | . 15,000,000 |
14576A-AC-6 . ..|Cars Net Lease Mortgage -CARM 2020-1A A3 . BARCLAYS CAPITAL INC .639, 167
14913U-AJ-9 . .|Caterpillar Financial Se-SENIOR UNSECURE . TORONTO DOMINION SEC . 5,000,000

16144C-AG-1 ......... Chase Auto Ouner Trust-CHAOT 2024-2A D ......ccoviiiiiiiiiiiiiiiiiie i | e [ 04/18/2024 ..... BT T L Y PPy 1 N I R 7,260,000 |...

16308N-AA-2 ......... Cheever Escrow Issuer LL=SECURED ...........cccouiiiiiiiiiiiiiieiieiiiiee e | eeeeeniiienees [eeed 06/06/2024 ... [VARIOUS ....ooeinneeeeiee ettt snneeees [eeeeeeeeeieee e e e eeineee e e eens [orneeeeeeeenneeeeeennn 2,080,000 L 2,000,000 |...
17136M-AA-0 ......... Church & Dwight Co Inc-SENIOR UNSECURED .........cevviiiiiiiiiiiiiiiiiiiiieccciiiieneceiiieneene | e [ond 04/09/2024 ..... L O 6,607,760 |..cccvvviiieeiiiinns 8,000,000 |...
20268A-AB-8 ......... Commonbond Student Loan ~CBSLT 2021-BGS .........coveiieiiiiiiiiiiiiiiiie e [ e [ 05/20/2024 ..... BARCLAYS CAPITAL ING ..eeeeeeeeieeeee ettt e e e e e e e es [oeeee e e e et e e e et e e e e e eies [oreeeee e et e e e 5,830 |. .
20268J-AK-9 ......... CommonSpirit Heal th-SECURED ........ceeviiiiiiiiiiiiiiiiiiiiiiecciiie e | e [ond 04/23/2024 ..... SOUTHIEST SEC. ........... .... 18,798,371 |. .... 18,466,000 |...
209111-FM-0 ED 3 1/8 T1/15/27 e inns | eeeeiieine [en 04/24/2024 ..... BOFAMLSEC ...ttt e e n e e e e annnees [eeeeee e e e e e e e e ene e e e e ees [eraeeeee e e 9,115,628 [..ooeeeeiiiiieenns 9,765,000 |...
22160K-AP-0 . .| Costco Wholesale Corp-SENIOR UNSECURED . 04/09/2024 TORONTO DOMINION SEC . 4,182,300 |. 5,000,000 |.

.| The Corbin District Owner LLC 2023-1 SU .

22228#-AF-3 . . 06/26/2024 DIRECT .... 76,973 |.
23110A-AB-2 . ..|Cumulus Media New Holdin-FIRST LIEN .. 05/02/2024 EXCHANGE OFFER .. 2,500,412
25179M-BF-9 . ..|DVN 4 1/2 01/15/30 . 04/09/2024 BARCLAYS CAPITAL INC 3,391,063
25461L-AA-0 . .|DTV 5 7/8 08/15/27-SECURED .. 05/15/2024 VARIOUS ....ccovnnrinnns 5,400,935 |.

255123-A*-2 ......... Diversified ABS Phase VI Senior Secured ..
000000-00-0 ......... Diversified ABS Phase VI Senior Secured ..
25755T-AN-0 ......... Domino's Pizza Master |s-DPABS 2021-1A A .

...... 05/29/2024 ..... [BARCLAYS CAPITAL INC ... ....22,338,000 |. ....22,338,000 |...
...... 05/29/2024 ..... [BARCLAYS CAPITAL INC ... R O ..... 5,172,000 |. ..... 5,172,000 |...
...... 04/18/2024 .....[JP MORGAN SECURITIES ... U JU ,546, K 0eea 2,917,500 |...

26844Q-AA-5 ......... EFMT 2023-1-EFMT 2023-1 A1 ..oeiiiiiiiiiiiic e sins | ceeeeiiieeees [onnd 04/16/2024 ..... VARIOUS

278062-AD-6 ......... EATON CORP-SR UNSECURED ......eeueiiiieeieeiiiiee et eineeee e | eeeeeniiieeees [eeeed 04/09/2024 ..... U. S. BANCORP .

20273V-AT-7 ......... Energy Transfer LP-SENIOR UNSECURED ..........ccoeiuiiiiiiiiiiiiiiiieiiiiiicecssiiinneesesiiinnnenes | eeeeeniiieeens [onnd 04/23/2024 ..... BOFAMLSEC .
203656-AG-1 ......... Entergy New Orleans LLC First Mortgage B . ...05/23/2024 ..... BARCLAYS CAPITAL INC ...25,000,000 |. ...25,000,000 |...

302704-AB-7 ......... FLYWHEEL ENERGY ASSET IS Class B Note .......eeeeiisiiuuiiiiiiiiiiiiiiiiiiiiiiiieiiiiiiiiieeiiiiees 06/24/2024 ..... = PP PPON 10,000,000 J..oovvvvrreiiaiiinnns 10,000,000
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31740J-AA-6 ......... FINANCE OF AMERICA STRUC-FASST 2023-RMFT ......cieeeeeeiieeeeimnnieeeeeennieeeeeennneeeeeennneeeeeens | cevvvnnininnnns Joennid 05/25/2024 ..... 1.A FE
S4417R-AA-4 ......... FOCUS Brands Funding LLC-FOCUS 2017-1A A ..eevenniiiiiiiiiiiiiiiiiineeccciiecccriieeccvniieeees | eeeeeennieeens fonnid 05/30/2024 ..... IN-KIND TRANSFER ...
345350-AC-9 ......... [Ford Credit Auto Owner T-FORDR 20231 C .....oiieeirriieeeieene e e eeene e e e ee e e e eenn e eeenn | evvnninnennnnns [eeeead 05/02/2024 ..... BOFAMLSEC
372460-AA-3 .........|Genuine Parts Co-SENIOR UNSECURED ...........coiiiiimmmnniiiiiiiiiiiiiiiiiin e esiiniiseeeennnnnsesennes | eeennnnneneenns fooned 04/09/2024 ..... U. S. BANCORP .... N
373298-BR-8 ......... GEORGIA-PACIFIC LLC-SENIOR UNSECURED .....eveeeeeeeeneieeeeeennieeeeeennieeeeeennneeeeennnnneeeennn | oevvvnnnninnnns Jonnnd 04/09/2024 ..... JP MORGAN SECURITIES . ... 17,027,550 |. .... 15,000,000 |...
417558-AB-9 ......... Harvest Midstream | LP-SENIOR UNSECURED .. 06/05/2024 ..... Lo S PR R KON 3,045,000 |..eevunniiiiiinnnnnnns 3,000,000 |...
43283Y-AB-9 ......... Hilton Grand Vacations T-HGVT 2024-1B B .. 04/15/2024 ..... BOFAMLSEC ... 1,899,648 |...ovveeiiiiieieeees 1,900,000 |...
433248-AH-0 ......... HINES GLOBAL REAL ESTATE Senior Note 06/20/2024 ..... .... 15,750,000 [. .... 15,750,000 |...
437076-CZ-3 ......... Home Depot Inc/The-SENIOR UNSECURED 06/25/2024 ..... .... 10,013,200 |. ....10,000,000 |...
449610-AA-1 . iGPS Logistics LLC Senior Secured Note S . 04/18/2024 JEFFGROUPLLC .. 6,551,700 |. .. 6,551,700 |.
449610-AB-9 . ..| iGPS Logistics LLC Senior Secured Note S . 04/18/2024 JEFFGROUPLLC 12,718,750 |. 12,718,750 |.
451102-CG-0 . ..| lcahn Enterprises LP / [-SENIOR UNSECURE . 06/26/2024 VARIOUS ... .. 2,711,938 |. .. 2,749,000 |.
45687V-AE-6 ......... Ingersol | Rand Inc-SENIOR UNSECURED ........ceeeremmuiiieeimnniieeeeennie e e eeenee e e e eennneeeeeennnns | veeeesnnnnnies Joeeens 05/08/2024 ..... VARIOUS ... ....21,871,678 |. ....21,880,000 |...
45866F-AJ-3 ......... Intercontinental Exchang-SENIOR UNSECURE ..........ccceivvvniiiiiiiiiiiiiiiiiiinincciiiinneecnnniies | eeeeeeennnns foeeend 05/07/2024 ..... LT L R RO RN 4,781,200 [oeviiiiinninniieinns 5,000,000 |...
461070-AQ-7 ......... Interstate Power & Light-SENIOR UNSECURE .........eeiiiiimmieieiieeinniee e eeeee e eeeennie e eeeenenns | eneeernnnins foeeens 04/09/2024 ..... DEUTSCHE BANK SECURI ...
46188B-AD-4 ......... Invitation Homes Operati-SENIOR UNSECURE ..........ccovviiiiiiiiiiiiiiiiiiiiiiinneicciiieeeccviiineees [ eeeeeeennines foeeens 04/23/2024 ..... WELLS FARGO ...
466300-AL-4 ......... JP Morgan Mortgage Trust=JPMMT 2007-S2 1 .....iieiieiiieieeieie e eeeerne e eeeeneneeeeeeee | cevvriniinnnes foennid 04/24/2024 ..... N
47587#-AA-6 ......... JEN HoldCo 23 LLC Senior Secured Note .......coceviivvveiiiiiiiiiiiiiiiiiiininccciiinnccciiinenecnnn | eeeeeenniieeens fonnnd 05/14/2024 ..... DIRECT .... 1,245,370 |. 1,245,370 |...
47587*-AA-0 ......... JEN HoldCo 24 LLC Senior Secured NoteS .......ceeeereuiieeeemmiiiieeeeenniieeeeeenneeeeeennieeeeeennn | cevvvinniinnnns Jeennid 06/14/2024 ..... 0] =02 PP FE P EEPPRUREPP PP 7,830,000 [eeeeeeemnnneeeeens 7,830,000 |...
49271V-AT-7 Keurig Dr Pepper Inc-SENIOR UNSECURED .. 04/09/2024 ..... TORONTO DOMINION SEC ...evivruniiiiiriie e iiiii s eeisi s s eesi s s essai s s s ssnn s s s rnnnnsseens [oesrennnnnnesennnnnnsesennnnnnnnees Joniinnnnnnnn, 4,986,050 |..eevvnniiiiiinnnnnnns 5,000,000 |...
548661-EP-8 . ..|Lowe's Cos Inc-SENIOR UNSECURED .... 06/25/2024 BOFAMLSEC ............ 4,962,250 |. 5,000,000 |.
55336V-AR-1 . .. [MPLX LP-SENIOR UNSECURED .. 04/23/2024 JP MORGAN SECURITIES . 7,840,142 |. 8,262,000 |.
5540011-AA-7 . .| MVW 2023-2 LLC-MVWOT 2023-2A A 05/07/2024 BOFAMLSEC ......... 7,066,035 |. 6,941,309 |.
571676-AB-1 . ..|MARS 3.2 04/01/30 .. U. S. BANCORP . 1,878,028 2,070,000
571676-AU-9 . ..|Mars Inc-SENIOR UNSECURED DEUTSCHE BANK SECLRI . 4,912,400 5,000,000
57763R-AD-9 ......... Mauser Packaging Solutio-SECURED ... 04/16/2024 ..... 4,882,962 |. 4,949,000 |...
67080L-AC-9 ......... Nuveen LLC-SENIOR UNSECURED 04/23/2024 ..... ...20,042,780 |. ....20,000,000 ...
67119F-AA-1 ......... 0BX 2024-NOM7 Trust-OBX 2024-NOM7 A1 ... 05/06/2024 ..... BARCLAYS CAPITAL INC ...iiviiiiiiiiiiie et eeni s s ssnna s s s ennnnneeens [oeeasnnnnnnnesnnnnnnnenernnnnnnnees [oevrennnnneeeennn 4,999,980 |, 5,000,000 |...
67119F-AB-9 ......... 0BX 2024-NOM7 Trust-O0BX 2024-NOM7 A2 ... 05/06/2024 ..... BARCLAYS CAPITAL INC ..eeeeeeeeeeeeee e e e eeee e e e e e e e e e e e e s e e e e ennne e e e eennnaneeeennnnnneeens [oeeeennnnnnneermnnnaneeeennnnnnenes [reeennnnnnneeennnnnnees 9,000,000 |oeovieiiiiiiinininnes 5,000,000 |...
70338C-10-9 ......... Patrons' Legacy-PATRNL 6.673 12/04/23 .. 05/30/2024 ..... N
709599-BU-7 Penske Truck Leasing Co —SENIOR UNSECURE ..........iieiemmmmieeeemniiieeeeeeni e eeeennneeeeennees | cevvvnnniinnnns Joennid 06/25/2024 ..... 2,508,975 |eeveeeeieeeeiieees 2,500,000 |...
718547-AK-8 . ..|Phillips 66 Co-SENIOR UNSECURED .......... 05/08/2024 JP MORGAN SECURITIES . 10,064,314 |. . 11,198,000 |.
72303#-AA-7 . ..|Pinebridge Private Credi Term Loan FAC . 05/30/2024 DIRECT .... .. 1,031,553 |. .. 1,031,553 |.
744573-AV-8 . ..|Public Service Enterpris-SENIOR UNSECURE . 04/24/2024 CITIGROUP GLOBAL MAR . 10,242,612 |. .10,100,000 |.
758750-AM-5 . ..|Regal Rexnord Corp-SENIOR UNSECURED .. 05/02/2024 EXCHANGE OFFER ..... . 25,253,556 |. .25,000,000 |.
76209P-AD-5 . ..|RGA Global Funding-SECURED .............. 04/23/2024 SUNTRUST CAPITAL MAR .. 5,927,940 |. ..6,000,000 |.
T76743-AL-0 ......... Roper Technologies InC-SENIOR UNSECURED ........ceeeeemeeeeeiimniieeeecenie e e eeennn e eeennnneeeee | cevvvnnniinnnns Joennid 04/23/2024 ..... VARIOUS .. 11,035,460 |. .... 14,000,000 ...
78403D-AT-7 ......... SBA Tower Trust-SBATOW 1.631 11/15/26 ....ccovvvnriiiiiiiiiiiiiiiiiienccccinn s | eeeeeennieeens ol 05/07/2024 ..... 6,323,800 |..eevvuniiiiiininnnnns 7,000,000 |...
784710-AA-3 ......... SSM Heal th Care Corp-SENIOR UNSECURED ......eeeuuieeemrniaeeeeinnnaeeeerrnneeeeennnnseeeennnnnneees | oeevvnnnnnnnnns Jonnnd 05/21/2024 ..... JP MORGAN SECURITIES ... eeeeeeee e e e eeee e e e e e e e e e eeee e s e e emmne e e e e e mnnneeeeennnnnaeeeennnnn reeennnnaaeeeennnnnneeeennnnnnenees Joemmnnaanreemnnnnnnnees 2,890,500 |.evvvuuiieeinnniens 3,000,000 |...
785592-AX-4 ......... Sabine Pass Liquefaction-FIRST LIEN .......cccuiiiiiiiiiiiiiiiiiiiiiniiiiiiinnccininnrceniinnees | eeeeeennieeens ol 04/09/2024 ..... BOFAMLSEC
78573N-AH-5 ......... Sabre GLBL INC=SECURED ......cieeiermnnieeimein e e e eeeeee e e eeernie e e e eeenne e e e eemnnneeeeeernnnnneeeeennnn | sevevnnniinnnes Jonnnd 05/31/2024 ..... CITIGROUP GLOBAL MAR
78573N-AJ-1 ......... Sabre GLBL INC=FIRST LIEN ..covvviniiiiiiiiiiiiiiiie e cevni s eennni s cnnnnnns | aeeeeennnnneees fonnnd 06/04/2024 ..... U B S SECLRITIES
79582M1-AA-9 ......... Saluda Grade Alternative-GRADE 2024-FIG5 .... ...04/05/2024 ..... NOMURA SECURITIES IN . . ....10,000,000 |...
806851-AK-7 ......... Schlumberger Holdings Co-SENIOR UNSECURE .. ...04/23/2024 ..... SUNTRUST CAPITAL MAR 8,262,996 |..evvunniiiiiiiiins 8,685,000 |...
81743C-AE-5 . ..| Sequoia Mortgage Trust 2-SEMT 2024-5 A5 .. 05/07/2024 BOFAMLSEC ... 4,971,873 |. 5,000,000 |.
82340*-AA-5 . ..| Shepherds Flat Funding T Trust A-1-A Cer . 05/02/2024 DIRECT .... 1,941,097 |. 1,900,000 |.
82667C-AC-9 . ..|Signal Rail | LLC-SRL 2024-1A A .......... 05/13/2024 WELLS FARGO 8,995,275 |. 9,000,000 |.
83206E-AA-5 ......... SMB Private Education Lo-SMB 2024-C ATA ......iiievvuiiiiiiiniiiiiiiiniinniiiiriinnincrineinnnsnrnnes | aeeeeennnnnenes |oonnsd 05/07/2024 ..... BOFAMLSEC 9,998,200 ). .. 10,000,000 |...
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83206N-AC-1 ......... S\B Private Education Lo-SMB 2022-B B 04/17/2024 ..... GOLDMAN 1,418,555 [ooeeeieiiiiieieeee 1,500,000 |... 1.DFE ..
85253#-AN-1 ......... STAG Industrial Operatin Gtd Senior Note . 05/28/2024 ..... LT 0 S O O R RN 8,000,000 |...ccvvvvnnriiiinnnnnns 8,000,000 |... 2BZ ..
855244-AK-5 ........ Starbucks Corp-SENIOR UNSECURED 06/25/2024 ..... BARCLAYS CAPITAL INC ... 4,751,850 | 5,000,000 |...
86212X-AM-2 ......... Store Master Funding 1-V-STR 2024-1A A2 .. 04/05/2024 ..... CITIGROUP GLOBAL MAR ... ...9,999,503 |. ....10,000,000 ...
863667-BC-4 ......... Stryker Corp-SENIOR UNSECURED 05/07/2024 ..... U. S. BANCORP 5,755,804 |oeeeeiiiiiiiiies 5,800,000 |...
86746F-AA-2 ......... Sunnova Hestia Il Issuer-SNVA 2024-GRID1 . 05/22/2024 ..... SMBC NIKKO SECURITIE ...9,990,644 |. ..10,000,000 |...
87251F-AD-1 ......... TCW DIRECT LENDING STRUCTURED SOLUTIONS 05/23/2024 ..... DIRECT .... 658,993 |.
872540-AU-9 ......... TJX Cos Inc/The-SENIOR UNSECURED 04/09/2024 ..... GOLDMAN ...
874054-AG4 ......... Take-Two Interactive Sof-SENIOR UNSECURE . 04/23/2024 ..... TORONTO DOMINION SEC .
87612E-BP-0 . ..| Target Corp-SENIOR UNSECURED ........ 04/23/2024 VARIOUS ... . 12,134,130 |. . 12,575,000 |.
886320-AE-3 . ..|Cloud Software Group Inc-SECURED ... 05/29/2024 VARIOUS 7,437,258 |. 7,830,000 |.
89236T-MD-4 . .| Toyota Motor Credit Corp-SENIOR UNSECURE . 06/25/2024 VARIOUS ... 7,012,600 |. 7,000,000 |.
89680H-AE-2 ......... Triton Container Finance-TCF 2021-1A A .... 05/10/2024 ..... MITSUBISHI UFJ SEC I ... .. 11,776,484 |. .. 13,459,600 |...
89683L-AA-8 ......... TRP - TRIP Rail Master F-TRP 2021-2 A .. 05/08/2024 ..... MIZUHO SECURITIES ... 3,150,435 |. 3,485,657 |...
902494-BJ-1 ......... Tyson Foods Inc-SENIOR UNSECURED 06/25/2024 ..... JP MORGAN SECURITIES ... eeeeeeee e e e eeee e e e e e e e e e eeee e s e e emmne e e e e e mnnneeeeennnnnaeeeennnnn reeennnnaaeeeennnnnneeeennnnnnenees Joemmnnaanreemnnnnnnnees 2,581,656 |eevvuniieeininins 2,643,000 |...
90352li-AD-6 ......... ITE Rail Fund Levered LP-SERIES 21-1A CL .... 04/03/2024 ..... PAYLP ...
000000-00-0 ......... United Power, Inc. First Mortgage Bond S .... 04/25/2024 ..... DIRECT .
91135@-AB-1 .........|United Power, Inc. First Mortgage Bonds ..........cceoviiruiiiriiiiriiiiiiiiiiinieiieenieenieenieenns | cevieeniieenens foveees 04/25/2024 ..... DIRECT .... .
92343V-DD-3 ......... [ Verizon Communications I-SENIOR UNSECURE ...........oiieeemmmeiieieimiieeeeeenneeeeeeennn e e eeennes | evvnniinennnnns [eeeead 06/25/2024 ..... MORGAN ... 6,142,833 |oeereieiieeeeiiees 6,469,000 |...
927804-FZ-2 Virginia Electric & Powe-SENIOR UNSECURE .........ccovvviiiiiiiiiiiiiiiiiiiiiienccciineeecvnninnees | eeeeeennineens fonnid 04/23/2024 ..... B2 RO KON 6,661,607 |....ccvvvnnviiiinnnnnns 7,033,000 |...
92839H-AA-4 . ..|Vista Point Securitizati-VSTA 2024-CES1 05/10/2024 PIPERJAFFRAY .. 7,899,919 |. 7,900,000 |.
98138H-AH-4 . ..[Workday Inc-SENIOR UNSECURED ..... 04/09/2024 JP MORGAN SECURITIES . .. 8,672,409 |. .. 9,256,000 |.
BGS2GP-MS-2 . .. | FLYWHEEL ENERGY ASSET IS Class A Note .. 06/24/2024 .....|DIRECT ....... .40,000,000 |. .40,000,000 |.
G6369#-AB-7 . ..|NSG UK Enterprises Limit Senior Note Ser . 04/17/2024 BOFAMLSEC . 26,562,500 |. . 26,562,513 |.
T3420#-AE-1 . ..| CRIF SpA Senior Unsecured Notes .... 05/07/2024 BNP PARIBAS . . 26,935,000 |. . 26,935,011 |.
071734-AQ-0 . .|Bausch Health Cos Inc-FIRST LIEN ... A. 06/18/2024 DLB ACCOUNTING ONLY . (1,964,829) . . (2,451,000) .
071734-AR-8 Bausch Health Cos Inc-BHCCN 14 10/15/30 .. A.. 06/18/2024 DLB ACCOUNTING ONLY .. (392,806) |. (490,000) ... .
68251P-AA-5 1375209 BC Ltd-FIRST LIEN A. 06/18/2024 VARIOUS ... ..(1,104,665) ). ..(1,378,000) ... 5.
00176B-AM-5 . ..| AMMC CLO X111 Ltd-AMMC 2013-13A B3LR D.. 04/24/2024 PAYP ..... ... 6,627 | ... 6,627 | 6. FE
033320-AA-3 . .| Anchorage Capital CLO Lt-ANCHC 2024-29A D.. 04/09/2024 CIBC OPPENHE IMER . 15,000,000 |. . 15,000,000 |. 1.AZ
04020T-AE-4 Ares Loan Funding VI Ltd-ARES 2024-ALF6A . D.. 05/24/2024 MORGAN ....10,000,000 |. ....10,000,000 |... 1DZ ...
05876N-AA-7 ......... Ballyrock CLO 26 Ltd-BALLY 2024-26A A1A D.. 04/29/2024 MORGAN .... 12,950,000 |. .... 12,950,000 |... 1AZ ...
06761V-AQ-0 . ..|Barings Clo Ltd 2019-1V-BABSN 2019-4A AR . D.. 05/13/2024 JP MORGAN SECURITIES . .. 5,750,000 |. .. 5,750,000 |. 1.A FE
06761V-AS-6 . ..|Barings Clo Ltd 2019-1V-BABSN 2019-4A BR . D.. 05/13/2024 JP MORGAN SECURITIES . .10,000,000 |. .10,000,000 |. 1.CFE ..
06761V-AU-1 . ..|Barings Clo Ltd 2019-1V-BABSN 2019-4A CR . D.. 05/13/2024 JP MORGAN SECURITIES . .. 1,000,000 |. .. 1,000,000 |. 1.F FE
067936-AA-2 . ..| BABSN 2024-2A A1-BABSN 2024-2A A1 . D.. 05/31/2024 BARCLAYS CAPITAL INC .15,000,000 |. .15,000,000 |. 1.AZ
067936-AE-4 . ..| BABSN 2024-2A B-BABSN 2024-2A B . D.. 05/31/2024 BARCLAYS CAPITAL INC .10,000,000 |. .10,000,000 |. 1012
067936-AG-9 . ..| BABSN 2024-2A C-BABSN 2024-2A C .... D.. 05/31/2024 BARCLAYS CAPITAL INC ..5,000,000 |. .. 5,000,000 |. 1FZ
08182Y-AA-6 . ..|Benefit Street Partners -BSP 2024-35A A D.. 04/25/2024 JP MORGAN SECURITIES . .16,000,000 |. .16,000,000 |. 1.A2Z
08182Y-AC-2 . ..|Benefit Street Partners -BSP 2024-35A B D.. 04/25/2024 JP MORGAN SECURITIES . .10,000,000 |. .10,000,000 |. 102z
12478C-AQ-4 . .. | CBAM 2018-8 Ltd/KY-CBAM 2018-8A ATR .... D.. 05/10/2024 MORGAN ... .18,000,000 |. .18,000,000 |. 1.A FE
12478C-AU-5 . ..|CBAM 2018-8 Ltd/KY-CBAM 2018-8A B1R .... D.. 05/10/2024 MORGAN ... .. 7,750,000 |. .. 7,750,000 |. 1.C FE
12555X-AN-1 ..|CIFC Funding 2019-VI Ltd-CIFC 2019-6A A1 . D.. 05/22/2024 JP MORGAN SECURITIES . .10,000,000 |. .10,000,000 |. 1.A2Z
12563E-AN-3 . ..|CIFC Funding 2021-1 Ltd-CIFC 2021-1A AR .. D.. 05/31/2024 BOFAMLSEC ... . 12,000,000 |. . 12,000,000 |. 1.AZ
12661P-AC-3 . ..| CSL Finance Plc-SENIOR UNSECURED ......... D.. 04/09/2024 DEUTSCHE BANK . 4,720,550 1.G FE
13887A-AE-8 . ..| Canyon CLO 2023-2 Ltd-CANYC 2023-2A B D.. DEUTSCHE BANK SECURI . 5,000,000 1.CFE ..
14074E-AE-1 . .| Captree Park CLO Ltd-CPTPK 2024-1A B1 D.. CITIGROUP GLOBAL MAR 7,300,000 1.C FE ..
14115D-AA-2 ......... Carbon Revolution Ltd-SECURED D.. 05/23/2024 ..... VARIOUS 19,500 |. s TEPL s
14987V-AQ-2 ......... CBAM 2019-9 Ltd-CBAM 2019-9A B1R D.. 04/08/2024 ..... MORGAN ....10,000,000 |. ....10,000,000 |... 1.C FE
25243Y-BE-8 . Diageo Capital PLC-SENIOR UNSECURED .. D.. CITIGROUP GLOBAL MAR .. 8,117,500 |. .10,000,000 |. 1.G FE
25255l1-AA-6 . Diameter Capital CLO 7 L-DCLO 2024-7A A1 . D.. MORGAN ... . 15,000,000 |. . 15,000,000 |. 1.A2Z
25255|1-AE-8 Diameter Capital CLO 7 L-DCLO 2024-7A A2 .... D.. MORGAN ... .. 10,000,000 ). .. 10,000,000 |... 107 ...
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289913-AC-9 Logan CLO | Ltd-LOGN1 2021-1A AR1 .... D.. 04/24/2024 RBC CAPITAL MARKETS .. ....10,000,000 |. ....10,000,000 |...
29002G-AL-5 . ..|Elmwood CLO IV Ltd-ELMW4 2020-1A AR .. D.. 05/06/2024 BNP PARIBAS ......... . 15,000,000 |. . 15,000,000 |. E
29244P-AE-9 ......... |Empower CLO 2024-2 Ltd-EMPWR 2024-2A B . D.. 05/24/2024 MIZUHO SECURITIES . .10,000,000 |. .10,000,000 |.
37147X-AC-7 . ..| Generate CLO 15 Ltd-GNRT 2024-15A B .. D.. 04/03/2024 DEUTSCHE BANK . 9,500,000 |. 9,500,000 |. E
37149Y-AG-4 . ..| Generate Clo 16 Ltd-GNRT 2024-16A B .. D.. 05/17/2024 BOFAMLSEC ... .10,000,000 |. .10,000,000 |. E ..
38172U-AE-5 . ..|Golub Capital Partners C-GOCAP 2018-38A D.. 06/07/2024 BNP PARIBAS . .20,000,000 |. .20,000,000 |. E ..
38190B-AA-3 . .|Golub Capital Partners C-GCBSL 2024-74A D.. 05/20/2024 MITSUBISHI UFJ SEC | 11,250,000 |. 11,250,000 |. E
38190B-AC-9 Golub Capital Partners C-GCBSL 2024-74A .. D.. 05/20/2024 LTSI T I ) RO RN 6,500,000 [oeviiviinnnniininns 6,500,000 |...
39843P-7Z-8 GRIFOLS SA 1st Lien Secured 05/15/2024 DIRECT ..10,708,920 |. ..10,872,000 |...

46148H-AC-2 .
46656T-AD-8 .
46656T-AK-2
46656T-AM-8

..| Invesco US CLO 2024-3 Lt-INVCO 2024-3
.| JCP Direct Lending CLO 2-JCPDL 2023-1
JCP Direct Lending CLO 2-JCPDL 2023-1
JCP Direct Lending CLO 2-JCPDL 2023-1

05/02/2024
06/11/2024
06/11/2024
06/11/2024

BOFAMLSEC

VARIOUS ...
VARIOUS ...
VARIOUS

momm

m

50220P-AB-9 . ..|LSEGA Financing PLC-SENIOR UNSECURED .... 06/25/2024 BOFAMLSEC .. 8,327,977 | E
50801F-AE-3 . ..[MidOcean Credit CLO XV L-MIDO 2024-15A B . 05/10/2024 GOLDMAN ... ..7,000,000 | ,000, K

65345K-AA-2 . ..| GENESIS AIRCRAFT SERVICE Class A Certifi . 06/25/2024 VARIOUS .84,217,887 |. . 84,219,248 |.

65345X-AB-0 . ..| GENESIS AIRCRAFT SERVICE Class B Certifi . 06/17/2024 VARIOUS ... . 32,714,946 |. . 33,022,975 |.

68626B-AA-4 . ..|Antares Capital Advisers-ANTOR 2024-3A A . 05/03/2024 JP MORGAN SECURITIES . .20,000,000 |. .20,000,000 |. E
68626B-AC-0 . ..|Antares Capital Advisers-ANTOR 2024-3A B . 05/03/2024 JP MORGAN SECURITIES . .10,000,000 | .10,000,000 | E ..
714264-AN-0 . .| PERNOD RICARD SA-SENIOR UNSECURED .. 06/25/2024 BARCLAYS CAPITAL INC .. 2,405,450 |. ..2,500,000 |. E ..
75009L-AL-0 . .|Rad CLO 16 Ltd-RAD 2022-16A A1R . 05/03/2024 GOLDMAN . 25,500,000 | .25,500,000 | E

.. REVL 2024-1, Ltd Class A Notes .....

761925-AA-4 . . 05/28/2024 DIRECT ... 7,583,333 7,583,333
83011V-AC-8 . ..| Sixth Street CLO XXV Ltd-SIXST 2024-25A 05/15/2024 CITIGROUP GLOBAL MAR 8,300,000 8,300,000
000000-00-0 . ..|Cura Day Hospitals .........cccceeveennnnis 04/30/2024 BANK LOANS BABSON CA 4,322,813 4,456,507 .
E1000#-AE-9 . .|Acciona Financiacion Fil Green Gtd Senio . 05/08/2024 DIRECT ... .37,611,000 | . 37,610,993 |. L

.. Cadent Finance PLC - Senior Unsecured No .

G1746#-AG-1 . . 04/02/2024 DIRECT ... ..(88,800) . ..(88,799).
G1969#-AJ-5 . ..|Balfour Beatty PLC Senior Note Series A .. 05/28/2024 HSBC SECURITIES INC ..8,035,700 | .. 8,035,700 |
(62964#-AA-7 . ..| AP Grange Holdings LLC Senior Secured No . 06/11/2024 DIRECT ..vvvveeennns .50,000,000 |. .50,000,000 |.
G4640#-AA5 ......... Holman Leasing Ltd Senior Guaranteed Not .... 05/23/2024 ..... BANK OF AMERICA . ...38,136,013 |...

...38,136,000 |.
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(69020*-AC-4 Travis Perkins PLC Senior Note Series A 06/14/2024 ..... RBS SECURITIES INC ... .. (19,5%)/...

G9020*-AE-0 . ..[Travis Perkins PLC Senior Note Series C . 06/14/2024 RBS SECURITIES INC ... .. (12,597) .

K7802¢-BH-1 ......... Royal Greenland A/S Senior Note UV R 06/11/2024 ..... CITIGROUP GLOBAL MAR ... ...24111,821 ...
L3009#-AA-6 ......... Ergea Group S.A r.L. Guaranteed Secured ... R R 06/13/2024 ... DIRECT .... ... 12,009 |... L ..
L6256K-AA-8 . ..|Maslow Kensington Investments S.A.R.L - . 05/17/2024 DIRECT . 253,535 |.

45254N-NT-0 ......... | Impac CMB Trust Series 2005-3 ............... JUPR R 06/25/2024 ... PAYUP ... P P ..

1109999999. Subtotal - Bonds - Industrial and Miscellaneous (Unaffiliated) 1,670,921,793 1,695,594, 550

00130H-CK-9 ......... AES 7.6 01/15/55 ..o [ e [ 05/16/2024 ..... CITIGROUP GLOBAL MAR ... [eeeieiieereseresseresreeererereees e 18,291,000 |.oooeeeiieienniinnnns 18,291,000

025537-BA-8 ......... American Electric Power -AEP 6.95 12/15/ ...ccooiiiiiiiiiiiiiiiiiiiiiiiin [ eereeeeeeee [ 06/18/2024 ..... VARIOUS ... .. 19,996,190 |. ....20,000,000 |...

04018V-AA-1 ......... ARES FINANCE CO-SUBORDINATED .....ceeiiiiiiiiiiiiiiiiiiiiiiiiiicceeeeeeeceeceeeeeeeeeeneeeeeeeeseennnnnennns [ eeeeeeeenennnns [ 06/11/2024 ..... O ) R I - < |1 N AN 4,177,000 |...

25746U-DU-0 ......... Dominion Energy Inc=D 7 06/01/54 ......ooovviiiiiiiiiiiiiiiiiiiiiiiiiiiceccccecccecceeeeceeeeeeeeeees [ e [ 05/06/2024 ... MIZUHO SECURITIES .

20273V-AN-2 ......... Energy Transfer LP-ET 7 1/8 PERP ....ooooiiiiiiiiii i [ 06/06/2024 ..... BARCLAYS CAPITAL INC . [eeeiieiieeeeeeeeereresersrrrrernees [erererreeenee s 9,887,500 |. ....10,000,000 |...

20336U-AH-0 ......... ENLK Float PERP .....uuiiiiiiiiiiiiiiiiiiiiiii s [ seeeeeaaaaaaens [ 04/15/2024 ... VARIOUS ... . 17,917,133 . .... 18,059,000 |...

6533K-Cli-8 ......... NextEra Energy Capital H-NEE 6.7 09/01/5 .... ...04/11/2024 ..... PR NP R D ) 1Y N AN 1,356,000 |...

6533%K-DB-3 ......... NextEra Energy Capital H-NEE 6 3/4 06/15 .... ...06/05/2024 ..... RBC CAPITAL MARKETS .. .... 12,500,000 |. .... 12,500,000 |...
65473P-AR-6 . ..[NiSource Inc-NI 6.95 11/30/54 ............ 05/22/2024 VARIOUS ... . 14,993,750 |. .15,000,000 |.
726503-AE-5 . ..|Plains All American Pipe-PAA FLOAT PERP 05/15/2024 VARIOUS ... 3,695,375 .. 3,700,000 |.
842587-DF-1 . ..| Southern Co/The-S0 4 01/15/51 ....... 06/20/2024 U B S SECLRITIES 9,725,000 .10,000,000 |.
29250N-CF-0 . ..|Enbridge Inc-ENBCN 7.2 06/27/54 .... . 06/24/2024 MIZUHO SECURITIES . 9,960,000 .. 9,960,000 |.
00774Y-AA-T7 ......... AerCap Holdings NV-AER 5 7/8 10/10/2079 .. |D.. e foennnd 04/17/2024 ..... BOFAMLSEC T I ... 14,906,250 |. .... 15,000,000 ...
1309999999. Subtotal - Bonds - Hybrid Securities 145,437,418 146,376,000
22228#-AD-8 . ..|CounterpointeSRE C-PACE 3111 Sunset Blvd .... I 603,059 |. ..603,059 |...
1509999999. Subtotal - Bonds - Parent, Subsidiaries and Affiliates 603,059 603,059

004638-AB-4 ......... |Accuserve Solutions Inc — 2024 Increment ..........ccccoeeieiiiuieeeeiiiiiiiiieeeiiiiieeeeeeiiee | ..................... 06/04/2024 ..... |BANK LOANS BABSON CA ..eeeieteeieeee ettt ettt ettt e e ettt e e e ettt e e e e e eiiiieeeeeeis [ouiieeeeeeeitiieeeeeeeiiieeeeeeees [ eeieieeeeeeiieee e e 18,796 |.vveeeeeeeeiiiiieennns 18,796
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004638-AC-2 ......... Accuserve Solutions Inc = 2024 Delayed D .......ccceeeeuieieeimmnnineeeeenneeeeeenneeeeeeennneeeeeees | cevvrnnnninnnns Jennid 06/14/2024 ..... BANK LOANS BABSON CA ... .. 162,536 |. .. 162,536 |... 4BZ ..
00797*-AA-5 ......... Aero Operating LLC/Term Loan 1/20 ....ceviiiiiiiiiiiiiiiiiiiiiiiiiiin i esnnnnnines | eeeeeennineeens fonnnd 04/01/2024 ..... VARIOUS ... 11,058 |. ... 11,088 |... 3BFPL ..
03770*-AA-0 ......... Apollo Asset-Backed Finance Lending COMp .........ceeeeeeemnssieemmmmnieeeeemnieeeeeennneeeeernnnnees | cevvvnniiinnnns Joennid 06/28/2024 ..... BANK LOANS BABSON CA ... eeeeeiieeeeeennee e e eeeeeie e e e eemnn e e eeemnni e e e eeennnnaeeeennnnnaeeennnnnnaeee |reeennnnaaeeeennnnnneeeennnnnnenees Joemnnnaaneeemnnnnannees 5,000,000 [.eereeemnnnaeeeeens 5,000,000 |...
03770*-AB-8 ......... Apollo Asset-Backed Finance Lending Comp .........ccovvivvreiiiiiiiiiiiiiiiiiiinniiiiininneeeinnnnnns | ceeeeenniieeens fonnid 06/28/2024 ..... BANK LOANS BABSON CA ...iveiriiiiiiiiiii e ciiti s s resii s s e s s s snsai s s e rnnnn s s ssnsannness [oesrnnsnnneesennnnnnsssennnnnnnnees Jornniinnnnnnnn, 2,000,000 fouuiiiriinnnnniinnnnns 2,000,000 |...
03770*-AC-6 ......... Apollo Asset-Backed Finance Lending COMp .........ceeeeereuniereemmmmiinneeemnieeeeeennneeeeernnnnees | cevvvnnnninnnns Joennid 06/28/2024 ..... BANK LOANS BABSON CA ....12,000,000 |. ....12,000,000 ...
04250#-AC-9 ......... ARMSTRONG TRANS GROUP LLC / MAXFR8 LLC T .evvvieiiiiiiieciiiinieecrviineeccnvineeecennineecenns | eeeeeennnnneens fonnnd 05/24/2024 ... L 0= ) RO R 3,839 | 3,839 |...
04940#-AA-9 ......... Atlas Securitized Products FUNding 3 LP .....cceeieiiiiiiiiiiiiieieeeeiee e eeeenneeeeeenens | ceevviniinnnes feennid 06/27/2024 ..... BANK LOANS BABSON CA ... .... 67,540,541 |. .... 67,540,541 |...
04940#-AB-7 ......... Atlas Securitized Products Funding 3 LP .......ccovvuiiiiiiiiiiiiiiiiiiiiiniciiincciininnnecinnen | eeeeeeniieeens fonnd 06/27/2024 ..... LT 0 T S R RO 5,959,459 [eeiiiiiiiiiiiiiiinns 5,959,459 |...
04940J-AB-9 ......... Atlas Securitized Products FUNding 1 LP ...ccormmmiiieiiiiiii e e eeee e eeeennees | cevvviniinenes [eennid 06/28/2024 ..... BANK LOANS BABSON CA ... ....21,918,126 |. .... 23,561,448 |...
04940J-AC-7 . ..|Atlas Securitized Products Funding 1 LP .. 06/28/2024 BANK LOANS BABSON CA 11,202,885 |. . 11,534,564 |.
05629*-AA-8 . .|BR DSCO | INVESTCO, LLC - Senior Secured . 05/01/2024 BANK LOANS BABSON CA 1,460,000 |. 1,460,000 |.
08890@-AB-0 . ..|Beyond Risk - Delayed Draw Term Loan ... 05/24/2024 BANK LOANS BABSON CA 1,926,706 |. 1,926,706 |.
09262X-AD-3 ......... Blackstone Credit Rated Fund Trust SPV L ....ccoommeiiiiiiiiiiieecceeee e eeeeeneeeeeeeen | cevvviniinnnes foennid 06/12/2024 ..... BANK LOANS BABSON CA ... 7,846,985 |. 7,846,985 |...
09580%-AA-7 ......... BLUE OCEAN INCOME FUND 11 LP = Class A ...euuvviiiiinnniiiiiiiiiniiniinninneenrnsinnnssnnssnnneenns | oeeevennnnneens fonnnd 06/25/2024 ..... LT 0 T ) RO RN 2,075,772 |. 2,075,772 |...
09582*-AB-3 ......... Blue Owl Capital Call Facility = Fixed T .ooeeuiiiiiiiiiiiieeiiiiee e eecereeeeeeennieeee | cevvvinninnnns Jeennid 06/11/2024 ..... BANK LOANS BABSON CA ... .. 11,750,000 |. ..11,750,000 |...
09582*-AC-1 ......... Blue Owl Capital Call Facility = Fixed T ..ccooviiiiiiiiiiiiiiiiiiniiiiiiiinncciiineccinniinees | eeeeeeniieeens ol 06/12/2024 ..... BANK LOANS BABSON CA ...
10970#-AA-9 ......... Brinley PD SPV | LLC/Revolving Faci lity ....coeeuieieeimeiiiiieiiiiee e eeeeneieees | cevvviniinnnns feennid 04/22/2024 ..... BANK LOANS BABSON CA ... N
12759%-AA-2 ......... CELF SPV LLC - Revolving Senior Secured ........coceeeevuueniiiiiiininniiiiiiiiinneecinninnnennnnnnnnes | aeeevennnnneens fonnid 06/21/2024 ..... BANK LOANS BABSON CA ... .... 28,571,429 |. .. 28,571,429 |...
14318*-AA-6 ......... CARLYLE SECURED LENDING 11 SPV, = SENMI0 ...euieieeeeneiieeeeimnnieeeeeennieeeeeennneeeeeennnnneeeens | oevvvnnnninnnes Joennid 06/07/2024 ..... BANK LOANS BABSON CA ... eeeeeieeeeeeenie e e eeeeeia e e e eeenee e s eeemnnieeeeeennnnaaeeennnnnaeeeennnnnaeee reeennnnaaeeeennnnnneeeennnnnannees Joernnnaanreemmnnnannees 2,760,000 |. 2,760,000 |...
000000-00-0 ......... Kellermeyer Bergensons Services, LLC = 2 ...vevuiiriiiiiiniiiinieiieeiiceeieeeieeeieevineenieenns | cvneevninnnans foveees 05/14/2024 ..... BANK LOANS BABSON CA .. 144,484 |...
156454-AA-3 . ..|Centric Brands Inc. - 2024 Term Loan A1 .. 05/06/2024 PIK NOTE BUY WP ....
15645%-AB-1 . ..|Centric Brands Inc. - 2024 Term Loan A2 .. 05/06/2024 PIK NOTE BUY UP .
185398-AA-8 . ..|Cleaver-Brooks Inc - 2022 Fixed PIK Term . 04/01/2024 PIK NOTE BUY UP .
21079#-AA-6 . ..| CONTINENTAL ACQUISITION HOLDINGS INC. - VARIOUS ...
21079#-AB-4 . ..| CONTINENTAL ACQUISITION HOLDINGS INC. - VARIOUS ...
23942Z-IN-2 ......... | DAWSON RATED FUND 6-R1 LP - Secured Clas ...........cceviiiiiumeiiiiiiiiiiiniiiiiiiiinneeecinineeeennns [ eeennnneeeeens foend 06/18/2024 ..... BANK LOANS BABSON CA ...
23942Z-M0-0 ......... DAWSON RATED FUND 6-R1 LP = Secured Clas .......ceeeereuuueeeeeenniieeeeennneeeeeeenneeeeeennnnneees | cevvvnnnninnnns Joennid 06/18/2024 ..... BANK LOANS BABSON CA ...
28931@-AB-9 ......... Macon County Georgia School District = B .e.uvvevuiiiiiiiiiiiiiiiiiicciccrcceiccreevieeniees | ceeeeiiieenens o 04/30/2024 .....
292510-AB-9 ......... Encina Business Credit SPV LLC ReVOIVING ..ieverruuiiiieiiniieeieeeinnieeeeeeneneeeeeeenneeeeennnns | cevvvnnnninnnns Jeennid 06/18/2024 ..... BANK LOANS BABSON CA ...
30034@-AA-3 ......... EVERLAKE PRIVATE FUND BORROWER, LLC = S& ..ivvvvrinniiiiiiiiiiiiiiiniinsnecenninsneecvnninnesnnnnnn | ceeeeennnineees fonnid 06/13/2024 ..... BANK LOANS BABSON CA ...
31575*-AA-8 First Eagle DCF-A Funding LLC = ReVOIVIN ..iivveeeeiiiiiiiiieeeeeeenie e eeecnee e eeeeenneeeeennnn | cevvviniinnnns feennid 05/16/2024 ..... BANK LOANS BABSON CA ...
34960#-AE-3 . ..|Fortis Payment Systems LLC 10TH AMEND TE . 06/13/2024 BANK LOANS BABSON CA
37963#-AC-7 . .| GLOBAL CRITICAL LOGISTICS LLC USD 7TH AM . 06/06/2024 BANK LOANS BABSON CA
38050%-AA-7 . .|GOJO Industries Inc. - Term Loan ........ 05/28/2024 PIK NOTE BUY WP ....
40348#-AB-9 . ..|Gutter Buyer, Inc. - Term Loan Tranche A . 05/20/2024 BANK LOANS BABSON CA
000000-00-0 . ..|HXSG INTERMEDIARY 2 LLC INITIAL DDTL ... 04/02/2024 BANK LOANS BABSON CA
46127%-AA-9 ......... Invesco Private Credit Opportunities Hol .......ccooeeemeiioiiiiimiiie e eeecennee e | eeeeeviinins oeeens 05/10/2024 ..... BANK LOANS BABSON CA ...
47235#-AA-2 ......... JEFFERIES DIRECT LENDING FUND 11 SPE LLC ..ovviiiviiiiiiiiiiiiicecciiieeeccvnineeecvvnieeecennn | eeeeeennineees fonnid 06/20/2024 ..... BANK LOANS BABSON CA ...
47236%-AA-1 ......... JEFFERIES DIRECT LENDING OFFSHORE FD 11 .eeeeieeiieieieeieeiee e eeeeeie e eeeeeee e eeeennnneeeeennen | evevvnnnnnnnns Joennid 06/20/2024 ..... BANK LOANS BABSON CA ...
47236*-AA-5 ......... JEFFERIES DIRECT LENDING OFFSHORE FUND | .eevvnniiiiiiiiiiiiiiiiiieccciiieeecccnineeecevnineeees | eeeeeennieeens foanaidd 06/20/2024 ..... BANK LOANS BABSON CA ...
472360-AA-3 ......... JEFFERIES DIRECT LENDING FD I1 € SPE LLC ..eveeeeeeeeeeeeeeneeeeeeeneieeeeeeneneeeeeeenneeeeennnns | cevevnnnnnnnes Jeonnnd 06/20/2024 ..... BANK LOANS BABSON CA ...
47237#-AA-0 ......... JEFFERIES DIRECT LENDING OFFSHORE FUND | .eevvnniiiiiiiiiiiiiiiiiieccciiieeecccnineeecevnineeees | eeeeeennieeens foanaidd 06/20/2024 ..... BANK LOANS BABSON CA
487734#-AF-T ......... Kel lermeyer Bergensons Services, LLC - 2 .... ...04/30/2024 ..... PIK NOTE BUY UP .
48773#-AH-3 ......... Kellermeyer Bergensons Services, LLC - 2 . ...04/30/2024 ..... VARIOUS 2,117,806 |...
50246*-AG-4 . ..|LVNV Funding LLC - 1st Lien ....ccoeuunnnns 06/12/2024 BANK LOANS BABSON CA 1,250,000 |.
50541#-AA-5 . ..|Laboratories Bidco LLC/Term Loan 9/19 .. 06/28/2024 VARIOUS
50541#-AB-3 . ..|Laboratories Bidco LLC/Second Amendment 06/28/2024 VARIOUS ...
50541#-AC-1 ......... LABORATORIES BIDCO LLC — THIRD AMENDMENT .......ccevuuiiiiiiinnnniiiiiiniiiiniiiniiiieseinnnnneeenenns | aeeevennnnnenes |oounsd 06/28/2024 PIK NOTE BUY UP .
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50541#-AD-9 ......... LABORATORIES BIDCO LLC - TL 06/28/2024 ..... PIK NOTE BUY WP .... 15,215 |. 15,215 |... 3.CPL ..
50541#-AE-7 ......... LABORATORIES BIDCO LLC - DELAYED DRAN TE . 06/28/2024 ..... PIK NOTE BUY WP ....
51514*-AA-0 ......... Landmark Equity Partners XVII-B, L.P. - 04/04/2024 ..... BANK LOANS BABSON CA ...
51514@-AA-8 ......... LANDMARK EQUITY PARTNERS XVI1-D LLC REVO .... 06/13/2024 ..... BANK LOANS BABSON CA ...
542880-AC-2 ......... LONG TERM CARE GROUP INC AMENDMENT NO 1 .. 04/19/2024 ..... PIK NOTE BUY UP
55076%-AA-1 ......... LUXURY MTG CORP REVOLVING LOAN 05/28/2024 ..... BANK LOANS BABSON CA
000000-00-0 ......... MB PURCHASER LLC DDTL 05/06/2024 ..... BANK LOANS BABSON CA ...
60510M-A#-5 ......... Mission Lane Credit Card Master Trust - 04/05/2024 ..... BANK LOANS BABSON CA ...
60510M-AG-7 ......... Mission Lane Credit Card Master Trust - 04/05/2024 ..... BANK LOANS BABSON CA ...
60510M-B*-8 . ..|Mission Lane Credit Card Master Trust - .. 04/05/2024 BANK LOANS BABSON CA
62879K-AB-9 . ..|NB SOF V ISPV 2022 LLC - Class A Term Lo . 04/18/2024 BANK LOANS BABSON CA
62879X-AB-1 . .|NB Select Opportunities ISPV 2022 LLC - .. 06/12/2024 BANK LOANS BABSON CA N
62879X-AC-9 ......... NB Select Opportunities ISPV 2022 LLC - 06/12/2024 ..... BANK LOANS BABSON CA ... 358,518 |...
62902#-AA-3 ......... NCL I'11-PE-D LLC / NCL III-PE-E LLC SECD .... 06/13/2024 ..... BANK LOANS BABSON CA ..600,000 |...
62931*-AA-2 ......... NMC Skincare Intermediate Holdings Il L .... 06/06/2024 ..... PIK NOTE BUY UP
62931*-AC-8 ......... NMC Skincare Intermediate Holdings Il L .... 06/06/2024 ..... PIK NOTE BUY UP
63001Z-MM-8 ......... NSPC-L HOLDINGS Il LP, - Revolver 05/21/2024 ..... BANK LOANS BABSON CA
63147#-AA-6 ......... Nashville Team Holdings LLC - Term Loan 06/25/2024 ..... BANK LOANS BABSON CA ...
65658#-AA-2 ......... NORTH HAVEN FALCON BUYER LLC - TERM LOA .... 05/22/2024 ..... VARIOUS
65658#-AB-0 NORTH HAVEN FALCON BUYER LLC - DELAYED .. 05/31/2024 ..... VARIOUS
67008*-AA-9 . ..|NOVIPAK BUYER LLC INITIAL TERM LN ....... 06/28/2024 PIK NOTE BUY UP .
67080B-A*-8 . ..[NXT Capital Structured Note I, LLC - Cla . 06/05/2024 BANK LOANS BABSON CA
67117*-AD-1 . .|0ffice Ally - 2024 Incremental Term Loan . 06/10/2024 BANK LOANS BABSON CA
68144#-AB-6 . ..|Olympia Acquisition, Inc-2022 2nd Amendm . PIK NOTE BUY WP ....
68144#-AC-4 . .|Olympia Acquisition, Inc - 2022 2nd Amen . VARIOUS ......... A A
68144#-AD-2 ......... Olympia Acquisition, Inc-2022 Rolled Ter .... 05/31/2024 ..... PIK NOTE BUY UP . ... 19,636 |. 19,636 |...
68144#-AE-0 ......... Olympia Acquisition, Inc - 2023 First Ou . 06/20/2024 ..... PIK NOTE BUY UP et e e et et e e e e e e e e e e e e e e e e s e e e eenn s e e e eennnneeenennnnns |reemnnnnaseeennnnnaeeeernnnnaneeees Joemnnnaereernnnaaeeeennnnans 1,278 [ 1,278 |...
70216*-AA-1 ......... PARTNERS GROUP PRIVATE EQUITY 11, LLC - .. 06/17/2024 ..... BANK LOANS BABSON CA .... 27,500,000 |. .... 27,500,000 ...
70466@-AA-6 ......... Polymer Solutions Group Holdings LLC - T ... 04/04/2024 ..... BANK LOANS BABSON CA ...
72305@-AA-7 ......... PINEBRIDGE PRIVATE CREDIT |11 HOLDINGS L .... 06/27/2024 ..... BANK LOANS BABSON CA ...
731126-AB-6 Policy Services Company, 1L PIK Toggle T .... 04/24/2024 ..... PIK NOTE BUY UP .
731126-AC-4 . ..|Policy Services Company, 1L PIK Toggle D . 04/24/2024 VARIOUS .........
74066*-AA-4 . ..|PREMIER SPECIALTIES INC. - TERM LOAN .. 05/31/2024 PIK NOTE BUY UP .
000000-00-0 . ..|Pretium Packaging LLC New 1st Qut Ter .. 05/01/2024 PIK NOTE BUY UP .
000000-00-0 . ..|Pretium Packaging LLC New 2nd Out Ter .. 05/01/2024 PIK NOTE BUY UP .
74309#-AA-7 . .| PRODUCT ION RESOURCE GROUP L.L.C. - DELA . 06/28/2024 VARIOUS ...
74309#-AB-5 ......... PRG 9/20 Last Out 06/28/2024 ..... VARIOUS ...
74309#-AC-3 ......... PRODUCT ION RESOURCE GROUP L.L.C. - DELA .... 06/28/2024 ..... VARIOUS
74309#-AD-1 ......... PRODUCT ION RESOURCE GROUP L.L.C. - SECO .... 05/21/2024 ..... BANK LOANS BABSON CA ...
T4350E-AA-8 ......... PHP Holdings, LLC - Bridge Term Loan 04/25/2024 ..... BANK LOANS BABSON CA
74354#-AA-1 ......... PROJECT ESSENTIAL BIDCO LLC - TERM LOAN ... 05/28/2024 ..... PIK NOTE BUY UP
000000-00-0 ......... PROSPECT INTER HLDGS LLC/PROSPECT PHYSIC ... 04/25/2024 ..... BANK LOANS BABSON CA ...
75279*-AB-2 ......... RANDYS HLDGS INC DELAYED DRAW TERM LOAN ...04/18/2024 ..... BANK LOANS BABSON CA ...
000000-00-0 ......... ROYAL HOLDCO CORP DELAYED DRAW TERM LN B .... ...04/18/2024 ..... BANK LOANS BABSON CA
000000-00-0 . ..| SSE Buyer, Inc - 2022 2nd Lien Term Loan . 04/24/2024 PIK NOTE BUY WP ....
78503@-AA-4 . .| SPV FACILITY | LLC - Senior Secured Revo . 06/14/2024 BANK LOANS BABSON CA
81272%-AB-7 . .|Seattle Soccer LLC - 2023 Multi Draw Ter . 06/18/2024 VARIOUS ...........
816307-A8-1 ......... SelectQuote Inc./Term Loan 10/19 ......iiiiiiiueiiiiiiiiiiiiiiiiiiiiiniiiriineeerinninesseeennneneee | aeeevennnnnenes |ooensd 06/28/2024 ..... PIK NOTE BUY UP .
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82419*-AC-7 ......... Shermco Intermediate Holdings Inc. = 202 ....cooveeiiiiimmiiiieeeie e eeeenees | ceevviniinnees [eennd 06/10/2024 ..... BANK LOANS BABSON CA ... 3.BFPL ..
84724#-AB-1 ......... Sparus Holdings LLC - Delayed Draw Term .........cccevuvririiimmniiniiiinninnieiiiiineneensnineeees | oeeveennnneens fonnid 05/15/2024 ..... BANK LOANS BABSON CA ...
84967#-AA-9 ......... SPRING INSURANCE SOLUTIONS LLC = INITIA «iereeeeeeeeieieeeeeeee e eeeeene e eeeennne e eeennneees | eevevnninnnnns Joennid 04/30/2024 ..... BANK LOANS BABSON CA ...
84967#-AB-7 ......... SPRING INSURANCE SOLUTIONS LLC = DELAYE ...eevvveniiiiiiiiiiiiiiriineeecnniin e eeernnnnessnnnnnnnes | eeeeeennnnneens fonnnd 04/30/2024 ..... BANK LOANS BABSON CA ...
86662#-AB-0 ......... SUN ACQUIRER CORP ... eeeeeeeeeeeeese e e e eeene e e e e e emne e e e e emn s e e e e emnne e e e e emnnnneeeennnnnneeenennn | severnnninnnns Jonnad 06/25/2024 ..... BANK LOANS BABSON CA ...
87338*-AC4 ......... Technosylva - Delayed Draw Term LOan ......c..cvevuiieuniiiiiiiinieiiienieenieenineenieenineenineens | covieennnnenans Joveees 05/31/2024 ..... BANK LOANS BABSON CA ...
88167#-AA-8 ......... Tetragon Financial Group (Delaware) LLC ..ccovvuenieeeemmeiieieeeenie e eeeeene e eceene e eennneees | cevvviniinnnns Jeennid 06/05/2024 ..... BANK LOANS BABSON CA ...
91860*-AA-6 ......... VPC ASSET BACKED OPPORTUNISTIC CREDIT HO ...vvvvvvvieiiiiiiiiiiiiciiiiineesceniinneeevnnnnnesnnnnns | eeeeeennnneens fonnidd 06/13/2024 ..... BANK LOANS BABSON CA ...
928432-A#-0 ......... Visual Edge Technology, Inc./Last Out T ..oooemiiiiiiiiiiiiiieeiieie e eeeeeneeeeeennnnes | cevvviniinenes feennnd 05/22/2024 ..... PIK NOTE BUY UP
96524K-AD-2 . .. [ WHITEHORSE LIQUIDITY PARTNERS V-R LP, -C . 06/17/2024 BANK LOANS BABSON CA
000000-00-0 . ..|Woodland Foods Inc - 2024 Incremental Te . 04/09/2024 BANK LOANS BABSON CA 147,047 |.
98415D-A@-3 . .. |XIFIN Inc./Term Loan 02/20 ............... 06/28/2024 PIK NOTE BUY WP .... . 6,91 [.
98876*-AE-5 ......... 7B Holdco LLC - 2023 Incremental Delayed .....c...eoeeeeemmmeiiieeeieiiieeeeeeeieeeeeeenneeeeeennees | cevvvnnninnnns feennid 04/18/2024 ..... BANK LOANS BABSON CA 62,376 |...
000000-00-0 ......... Kings 11 - Delayed Draw Term LOan ...........ceveviiiimnniiiiiininnieeciiineeecennineeecennineeees | aeeevennnnneens fonnid 05/30/2024 ..... BANK LOANS BABSON CA ..100,108 |...
000000-00-0 ......... Checkout Holding Corp. = 2023 EXit TEIM eeeevrunneeeeeeiieeeeeenie e e eeene e e eeen e e eennneees | eeevrinniinnnns Joennid 05/13/2024 ..... PIK NOTE BUY UP e e et e e e e e e e e e e e e e e e e e e e emnne e e e e e ennnneeeennnnns [eeeennnnnneeeernnnnneseernnnnnnnees Joernnnnnnneeemnnnnnnneennnnnn3,684 | 9,684 |...
000000-00-0 ......... CyrusOne LP Senior Term Lo .....eviiiiiiueiiiiiiiiiiiiiiiiiinn s eeennnns s snnnnines | ceeeeennnnneees fonnnd 05/07/2024 ..... BANK LOANS BABSON CA ... .. 22,421,500 |...
000000-00-0 ......... LeadsOnline LLC - 2024 Incremental TErm ...cc.euuoeeeeemmeneeeeemnieeeeeeenieeeeeeenne e e e eennneees | cevevnnnninnnns Jennid 05/17/2024 ..... BANK LOANS BABSON CA ...
000000-00-0 ......... Tencarva Machinery Company LLC = 2024 1N ...uievuniiiiniiiieciieerieerieerieeeieeeieevieenieenns | creieeniennens foieeed 05/08/2024 ..... BANK LOANS BABSON CA ... .
000000-00-0 ......... Coherus Biosciences Inc = Term LOAN .....c..uueeeeemmuiieeeeeiiieeeeeennieeeeeeenneeeeeennnneeeeeens | cevvvnnnninnens Jonnid 05/08/2024 ..... BANK LOANS BABSON CA ... eeeeeieeeeeeenie e e eeeeeia e e e eeenee e s eeemnnieeeeeennnnaaeeennnnnaeeeennnnnaeee reeennnnaaeeeennnnnneeeennnnnannees Joernnnaanreemmnnnannees 3,871,256 |. 3,990,985 |...
000000-00-0 Project Maple Term Loan .........cccevuuiiiiiiiiiiiiiiiiiiin i esernni s esennnnsneeens | ceeeeenninneens fonnnd 05/21/2024 ..... BANK LOANS BABSON CA ... .. 17,000,000 |. ..17,000,000 |...
(8656@-AA-9 . .| TPG TIGER HOLDCO, LLC, - Class A Term Lo . 05/24/2024 BANK LOANS BABSON CA 2,215,105 |. 2,215,105 |.

.| TPG TIGER HOLDCO, LLC, - Class B Term Lo .

(8656@-AB-7 . . BANK LOANS BABSON CA ..738,368 |.

G9341J-AN-0 . .|Veritas US Inc. - 2021 USD Term Loan B . BANK LOANS BABSON CA L. 76 |

000000-00-0 . ..| Cascade Services - Delayed Draw Term Loa . BANK LOANS BABSON CA 19,252 |. . .
00259#-M\-3 . .| ASF VIII SUNTORI, L.P and ASF VII1 B SUN . B.. BANK LOANS BABSON CA ,819,997 |. 1.FZ
000000-00-0 . ..| Innovad NV - 2024 EUR Delayed Draw Term ... B.. BANK LOANS BABSON CA 4027 .
000000-00-0 . ..|Auris Luxembourg Il S.a.r.l. - 2024 EWR . B.. BANK LOANS BABSON CA 402 .
000000-00-0 ......... Solor Bioenergi AB - SEK Term Loan B.. 05/23/2024 BANK LOANS BABSON CA ... 2BZ ..
000000-00-0 ......... Tech 7 SAS Super Senior EU .. B.. 06/10/2024 BANK LOANS BABSON CA ... 5BZ ..
000000-00-0 . ..| IM SQUARE EURO SR BDS C ...... B.. 05/14/2024 BANK LOANS BABSON CA 4027 .
G4701#-AA-1 . ..| IFM USIDF (INTERMEDIATE) B, L.P. - Secur . D.. 04/01/2024 BANK LOANS BABSON CA 2.APL
000000-00-0 ......... Pregin Ltd - 2024 GBP Incremental Delaye .... B.. 04/22/2024 BANK LOANS BABSON CA ... 4027 ...
G7741%-AA-6 ......... SSG CREDIT STRATEGIES VII ICAV - Senior D.. 06/05/2024 BANK LOANS BABSON CA ... s N s N 1.EPL
L4807*-AA-2 . ..|HL SCOPE MASTER SICAV-RAIF SCSp - Senior . D.. 05/22/2024 BANK LOANS BABSON CA .. 7,500,000 |. .. 7,500,000 |. 0 1.FPL ..
L9714%-AA-3 . .| WEST STREET EUROPEAN PRIVATE CREDIT MM S . B.. 06/24/2024 BANK LOANS BABSON CA . 11,346,413 |. . 11,346,413 |. 01.GPL ..
L9714*-AC-9 . ..|WEST STREET EUROPEAN PRIVATE CREDIT MM S . B.. 06/24/2024 BANK LOANS BABSON CA . 11,346,413 |. . 11,346,413 |. L0 |1.GPL ..
L9714*-AD-7 . .| WEST STREET EUROPEAN PRIVATE CREDIT MM S . D.. 04/09/2024 BANK LOANS BABSON CA .. 379,000 379,000 |. L0 |1.GPL ..
Y0019#-AD-0 . ..|Acclime Holdings HK Limited USD Fac DL . D.. 04/29/2024 BANK LOANS BABSON CA .. 454,545 .. 454,545 | 0 |5.B Gl
000000-00-0 . ..| 850 Lake Shore CML - Bank Debt Revolver 06/30/2024 PRIVATE ....covvennnns (30,271,250) (30,500,000 |. 0282
000000-00-0 .........[CyrusOne LP Senior Term Lo .. .. | B.. 05/07/2024 ..... BANK LOANS BARINGS ... I ... 17,018,141 |. .0 ... L0287 ...
1909999999. Subtotal - Bonds - Unaffiliated Bank Loans 486,865,635 494,890,945 629,750
2509999997. Total - Bonds - Part 3 2,321,012,040 2,354,479,553 6,132,346
2509999998. Total - Bonds - Part 5 XXX XXX XXX

2509999999. Total - Bonds 2,321,012,040 2,354,479,553 6,132,346
G9078F-13-1 ... Triton International Ltd-TRITON INTERNAT .... D.. 04/15/2024 ..... SEAPORT GROUP ... ... 24,149.000 |.... ..605,829 |. .0. L0 |3AFE
G9078F-15-6 .........[Triton International Ltd-TRITON INTERNAT .... .. |D.. 04/15/2024 ..... SEAPORT GROWP ... A ... 15,249.000 |.... 305,030 |. 3.AFI
4019999999. Subtotal - Preferred Stocks - Industrial and Miscellaneous (Unaffiliated) Perpetual Preferred 910,859

03770*-MM-1 ......... APOLLO ASSET-BACKED FINANCE LENDING COMP ........ccevvvuniiiiiniiniiiiiiiineeecinsinneesnnnnnnneene | cenvnnneeenenns fonnid 06/28/2024 ..... 0 RR R 3,000.000 fouuuvririrnnnnniieinnns 3,000,000

14314C-10-5 ......... Carlyle Finance LLC-CARLYLE FINANCE LLC ...eeeeermeneeeeimnnieeeeeeenie e eeeen e e eeennneeeeennees | cvvninnnnnnnnn Joennnd 04/08/2024 ..... SEAPORT GROUP . ee51,625.000 [oeeniieeeeniieeeeeens 1,021,605 |.

30290Y-A*-2 ......... FS Credit Opportunities Series 2029 TErM ........coievvuiiiiiiiunniniirriirninnirerennnnesreesnnnnenee | eensnnneeesenns |ooensd 05/16/2024 ..... DIRECT ..15,000.000 |.... .... 15,000,000 |.
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55076*-11-1 ......... Luxury Mortgage Corp Series | Preferred . 05/28/2024 ..... DIRECT .... 500,000.000 |.... 500,000 |. 402 ...
872652-10-2 ......... TPG Operating Group || L-TPG OPERATING G . I . 04/11/2024 ..... MORGAN ... ..(1,230,775.000)].... ... (30,769,375)[.
4029999999. Subtotal - Preferred Stocks - Industrial and Miscellaneous (Unaffiliated) Redeemable Preferred (11,247,770)
4509999997. Total - Preferred Stocks - Part 3 (10,336,911)
4509999998. Total - Preferred Stocks - Part 5 XXX
4509999999. Total - Preferred Stocks (10,336,911)
16411R-20-8 ......... CHENIERE ENERGY INC-COMMON STOCK ......eeeeeeeeeieeeeeeete e e e ee e e e e e e e e e e e e ee s 05/17/2024 ..... BLOOMBERG TRADEBOOK ......eereueeeeeennnneeeeemnnueeeeeennnaeseeemnnaeeeeemnnnaeeeemnnnnaeeeennnnnaanee [oeeeemmnnnaneeeennnnnns 3,200.000 feneeeeemenneeeeennnnnns 510,835
30231G-10-2 ......... Exxon Mobil Corp-COMMON STOCK ...05/03/2024 ..... . )
35671D-85-7 . ..| FREEPORT-MCMORAN INC-COMMON STOCK 04/29/2024 BLOOMBERG TRADEBOOK .. 3,500.000 |. 182,317
36828A-10-1 . ..| GE Vernova Inc-COMMON STOCK . SPIN OFF ..400.000 |. 37,374
55336V-10-0 . ..|MPLX LP COMMON UNIT ........... VARIOUS .22,000.000 |. 922,535
866142-40-9 ......... Summit Midstream Partner-COMMON STOCK .. 06/24/2024 ..... L R 9,000.000 |.... 324,990 |.
86765K-10-9 ......... SUNOCO LP COMMON STK 05/03/2024 ..... MERGER ... ...186,038.000 [..eieeernnnneeeennns 3,370,083 |.
87807B-10-7 ......... TC Energy Corp-COMMON STOCK . 06/06/2024 ..... VARIOUS ... ....37,300.000 |.... 1,450,758 |.
34959A-20-6 ......... Fortescue Ltd-ADR .. C.. 04/29/2024 ..... BLOOMBERG TRADEBOOK ......eereueeeeeennnneeeeemnnueeeeeennnaeseeemnnaeeeeemnnnaeeeemnnnnaeeeennnnnaanee [oeeeemmnnnaneeeennnnnns 2,000.000 |.... ... 67,582 |.
37827%-10-0 ......... Glencore PLC-ADR ... C.. 04/29/2024 ... BLOOMBERG TRADEBOOK .. ....15,000.000 |.... .. 177,805 |.
38059T-10-6 ......... GOLD FIELDS LTD-ADR .. C.. 04/18/2024 ..... BLOOMBERG TRADEBOOK .. ....16,000.000 |.... 283,370 |.
84473L-10-5 ......... SOUTH32 LTD-ADR C.. 04/18/2024 ..... BLOOMBERG TRADEBOOK .. ....21,000.000 |.... 222,204 |.
86563T-10-4 ......... Sumitomo Metal Mining Co-ADR .. C.. 04/18/2024 ..... BLOOMBERG TRADEBOOK .. ....34,000.000 ....
000000-00-0 ......... CP Argo Marina Holdings I 06/14/2024 ..... PRIVATE ..(537,351.740) ... ....(537,352)).
5019999999. Subtotal - Common Stocks - Industrial and Miscellaneous (Unaffiliated) Publicly Traded 7,405,088
5989999997. Total - Common Stocks - Part 3 7,405,088
5989999998. Total - Common Stocks - Part 5 XXX
5989999999. Total - Common Stocks 7,405,088
5999999999. Total - Preferred and Common Stocks (2,931,823) 0 XXX
6009999999 - Totals 2,318,080,217 6,132,346 XXX
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..36179X-NF-9 |Ginnie Mae |1 Pool-POOL #MAB490 ........cccceees [oeennn . 06/01/2024 . | PAYDOUN ... 612,812 613,674 |.......... 613,618 |.... ....(806) |... . 12/01/2052 . [1.A ........
..36179X-Q-9 | Ginnie Mae 11 Pool-POOL #MAB569 ................ [..oeeen . 06/01/2024 . | PAYDOUN ... 558,875 562,892 |[...........562,647 |[.... . 01/01/2083 . [1.A ........
..36179Y-AS-3 |Ginnie Mae 11 Pool-POOL #MAQO17 ... [ . 06/01/2024 . | PAYDOUN ... ...........569,454 |.... . 07/01/2053 . [1.A ........
..36179Y-DK-7 |Ginnie Mae 11 Pool-POOL #MA9106 .. R P . 06/01/2024 . | PAYDOUN ... 901,281 893,172 |...........893,431 . 08/01/2053 . [1.
0109999999. Subtotal - Bonds - U.S. Governments 2,647,780 2,639,026 2,639,150 XXX
..011770-T7-9 |State of Alaska-GENERAL OBLIGATION UNLTD .... |....... . 06/04/2024 . | CALL 100 ...oevvenniiiiins e e 1,000,000 |........ 1,000,000 |........ 1,000,000 |........ 1,000,000 fovvvvvvvvnnnnnn0 fooeiiiiiiiieans 0 el 0 0 il 0 e, 1,000,000 . 08/01/2026 . (1.
. 011770-18-7 |State of Alaska-GENERAL OBLIGATION UNLTD .... |....... . 06/04/2024 . | CALL 100 ...oevvnnniiiies Jooreiiiiiiieeeneeens | 1,000,000 |........ 1,000,000 |........ 1,000,000 |........1,000,000 |[.... K L | B IR 1,000,000 |.. . 08/01/2027 . (1.
..686053-GG-8 | Oregon School| Boards Ass-GENERAL OBLIGAT .... |.......|. 06/30/2024 .| SINKING PAYMENT .......o. |oeeererrierireeennns |oveees 1,547,680 |........ 1,647,680 |........ 1,712,415 |........ 1,611,781 .. (64,101) | .0 (64.101) |.ovvveeeeennnnn0 o 1,547,680 |.. . 06/30/2028 . [1.
0509999999. Subtotal - Bonds - U.S. States, Territories and Po ions 3,547,680 3,547,680 3,712,415 3,611,781 0 (64,101) 0 (64,101) 0 3,547,680 XXX
..057507-HU-2 |Bakersfield City School -GENERAL OBLIGAT .... |[....... . 05/01/2024 . | CALL 100 ..eeeveenniiiies e | 190,000 |.......... 190,000 |.......... 190,000 |.......... 190,000 [..eevvvvrrnnns 0 e L | O ) O | N 190,000 . 05/01/2026 . (1.
..283734-TF-8 |City of EI Paso TX-GENERAL OBLIGATION LT .... [....... . 06/17/2024 .| CALL 100 ....cccoceeecicaes Jooveeeiiiiineeeeeens oo 1,590,000 |........ 1,590,000 |........ 1,590,000 |........ 1,590,000 |.....oeennnnn [ PP 0 foeeeeieeeeeen 0 0 0 e, 1,590,000 . 08/15/2034 . [1.
0709999999. Subtotal - Bonds - U.S. Political Subdivisions of States, Territories and Po ns 1,780,000 1,780,000 1,780,000 1,780,000 0 0 1,780,000 XXX
..04048R-DS-2 |Arizona State University-REVENUE BONDS ....... |[....... . 05/10/2024 . | CALL 102.039001 ......... . 4,081,560 . 4,485,059 |.... .4,461,238 |.. . 07/01/2030 . 1.C FE ....
..041083-VB-9 | Arkansas Development Fin-REVENUE BONDS ....... [....... . 05/23/2024 . | CALL ... 73,439 ... 73,439 |.... . 07/01/2043 . (1.B FE ....
..130795-26-7 |California Statewide Com-REVENUE BONDS ....... |....... . 05/15/2024 . | CALL ..389,195 |.... . 05/15/2040 . [1.C FE ....
..196479-F9-5 | Colorado Housing and Fin-REVENUE BONDS ....... |....... . 05/01/2024 . | CALL . 03/01/2048 . [1.A FE ....
..196479-V4-8 | Colorado Housing and Fin-REVENUE BONDS ....... |....... . 05/01/2024 . | CALL . 11/01/2048 . [1.A FE ....
..196480-EX-1 |Colorado Housing and Fin-REVENUE BONDS ....... |....... . 05/01/2024 . | CALL . 01/01/2050 . [1.A FE ....
..20281P-B0-4 | Commonweal th Financing A-REVENUE BONDS ....... [....... . 06/03/2024 . | CALL . 06/01/2027 . [1.D FE ....
..25477P-NF-8 | District of Columbia Hou-REVENUE BONDS ....... [....... . 05/15/2024 . | CALL . 06/15/2045 . (1.B FE ....
..206122-UT-9 |Escambia County Housing -REVENUE BONDS ....... [....... . 05/01/2024 . | CALL . 11/01/2038 . (1.
..312931-A6-5 |Freddie Mac Gold Pool-FG A84529 .. 06/01/2024 . | PAYDOUN .22 ....229 | ..227 . 02/01/2039 . (1.
..3132D0-AG-1 |Freddie Mac Pool-FR 8D2707 06/01/2024 . | PAYDOUN . 1,064,312 1,047,262 |. .1,064,312 . 04/01/2053 . (1.
..313200-B9-6 |Freddie Mac Pool-FR SD2764 ... 06/01/2024 . | PAYDOUN .. 499,726 ..491,269 |. .499,726 . 04/01/2053 . (1.
..313398-P7-8 |Freddie Mac REMICS-FHR 2334 TD ........cevvvuenn [oreenn . 06/01/2024 . |PAYDOIN .ooovvvviiiiiiiiins oo o, 1,426 L. 1,437 (1)) ... 1,426 |.. . 07/01/2031 . (1.
..3133JL-UE-7 |Freddie Mac Pool-FREDDIE MAC POOL-FR QU7 .... |....... . 06/01/2024 . | PAYDOUN ... . 1,079,712 .1,086,881 |.... (7,170 )... 1,079,712 |.. . 03/01/2051 . [1.A ........
..3133KP-02-7 |Freddie Mac Pool-FR RA7673 ..........ccevvuvvnnnn [ereenn . 06/01/2024 . | PAYDOUN ... .. 306,973 ..301,342 |.... ...306,973 |.. . 07/01/2052 . [1.A ........
..3133KQ-VY-9 |Freddie Mac Pool-FR RAB731 ..........cevvvvvvvnnn [ereenn . 06/01/2024 . | PAYDOUN ... .. 436,737 . 04/01/2083 . [1.A ........
..3133KR-BN-3 |Freddie Mac Pool-FR RA9045 ...............ccoees [ oennn . 06/01/2024 . | PAYDOUN ... . 05/01/2053 . [1.A ........
..3133KR-MX-9 |Freddie Mac Pool-FR RA9374 ..............ccceees [ . 06/01/2024 . | PAYDOUN ... . 07/01/2083 . [1.A ........
..3133KS-C6-7 |Freddie Mac Pool-FR RA9993 .........ccceeeeeeiiss [orennn . 06/01/2024 . | PAYDOUN ... 272,002 |.... . 10/01/2053 . [1.A ........
.. 3133N3-U9-3 |Freddie Mac Pool-FREDDIE MAC POOL-FR RE6 .... |....... . 06/01/2024 . | PAYDOUN ... .... 100,009 |.... .. (1,470) ). . 11/01/2049 . [1.A ........
..3133N3-VG-6 |Freddie Mac Pool-FREDDIE MAC POOL-FR RE6 ... 06/01/2024 . | PAYDOUN (1,003) . . 09/01/2049 . (1.
..3133N3-X3-3 |Freddie Mac Pool-FREDDIE MAC POOL-FR RE6 06/01/2024 . | PAYDOUN . 05/01/2051 . (1.
..3133TB-4G-2 |Freddie Mac REMICS-FHR 1991 PG ... 06/01/2024 . | PAYDOUN . 09/01/2027 . (1.
..3133TC-HE-1 |Freddie Mac REMICS-FHR 2018 PG . |- 06/01/2024 . | PAYDOUN . 01/01/2028 . (1.
..3133TD-3A-2 |Freddie Mac REMICS-FHR 2037 HB . |- 06/01/2024 . | PAYDOUN . 03/01/2028 . [1.A .
..3133TH-88-1 |Freddie Mac REMICS-FHR 2118 PE ................. [ .o . 06/01/2024 . | PAYDOUN ... . 01/01/2029 . [1.A ........
..31337T8-F2-4 |Freddie Mac REMICS-FHR 2303 CK ........cccooee [oreenn . 06/01/2024 . | PAYDOUN ... . 04/01/2031 . [1.A ........
..3133TU-S7-4 |Freddie Mac REMICS-FHR 2357 QH ..........ovvvunn [oeeennn . 06/01/2024 . | PAYDOUN ... . 09/01/2031 . [1.A ........
..31350H-NIi-0 |Fannie Mae REMICS-FNR 1994-63 PK ............... [ ...t . 04/01/2024 . |MATURITY . . 04/01/2024 . [1.A ........
..31350N-2li-0 |Fannie Mae REMICS-FNR 1997-19 PG ............... [..ccees . 06/01/2024 . | PAYDOUN ... . 04/01/2027 . [1.A ........
..31359V-GF-4 |Fannie Mae REMICS-FNR 1999-1 PJ .........ccooees [ oeennn . 06/01/2024 . | PAYDOUN ... . 02/01/2029 . [1.A ........
..31371K-LU-3 |Fannie Mae Pool-POOL #254239 ... 06/01/2024 . | PAYDOUN . 03/01/2032 . [1.A .
..31388T-0Z-9 |Fannie Mae Pool-POOL #614372 ... 06/01/2024 . | PAYDOUN . 01/01/2032 . [1.A .
..313921-JK-5 |Fannie Mae REMICS-FNR 2001-57 PD . . 06/01/2024 . | PAYDOUN ... . 10/01/2031 . [1.A ........
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..31302B-SC-1 |Fannie Mae REMICS-FNR 2002-6 L .........ccoeeees [oeennnn . 06/01/2024 . | PAYDOUN ... .0 . e (8) ). 0 . 02/01/2032 . [1.A ........
..31392C-EM-2 |Fannie Mae REMIC Trust 2-FNW 2002-W2 AF5 .... |....... . 06/01/2024 . | PAYDOUN ... .0 . 0 . 06/01/2032 . [1.A ........
..31302E-PC-8 |Fannie Mae REMICS-FNR 2002-58 PG ............... [.oeees . 06/01/2024 . | PAYDOUN ... .0 . 0 . 09/01/2032 . [1.A ........
..31392K-5C-6 |Freddie Mac REMICS-FHR 2455 GK .........cccooees [orrenn . 06/01/2024 . | PAYDOUN ... .0 . 0 . 05/01/20382 . [1.A ........
.. 313920-5R-9 |Freddie Mac REMICS-FHR 2448 TX .......ccooeeeees [oeennn . 06/01/2024 . | PAYDOUN ... .0 . 0 . 05/01/2082 . [1.A ........
..3140HN-LY-6 |Fannie Mae Pool-POOL #BK8442 ..........ccccovvin [errenn . 06/01/2024 . | PAYDOUN ... .0 . 0 . 01/01/2051 . [1.A ........
..3140JS-EP-0 |Fannie Mae Pool-POOL #BNO141 .........eevvueennnn [oeeenn . 06/01/2024 . | PAYDOUN ... .0 . 0 . 04/01/2051 . [1.A ........
..3140JX-EE-4 |Fannie Mae Pool-POOL #B02832 ...........ccvvvuens [eeeenn . 06/01/2024 . | PAYDOUN ... .0 . 0 . 09/01/2049 . (1.A ........
..3140K0-EL-8 |Fannie Mae Pool-POOL #B04638 ............euunn [errenn . 06/01/2024 . | PAYDOUN ... .0 . 0 . 11/01/2049 . [1.A ........
..3140K2-LK-8 |Fannie Mae Pool-POOL #B06629 06/01/2024 . | PAYDOUN 0 0| . 04/01/2051 . [1.A .
..3140K2-PV-0 |Fannie Mae Pool-POOL #B06735 06/01/2024 . | PAYDOUN 0 0| . 05/01/2051 . [1.A .
..31400B-N5-3 |Fannie Mae Pool-POOL #CA4011 06/01/2024 . | PAYDOUN 0 0| . 08/01/2049 . [1.A .
..3140QC-DT-0 |Fannie Mae Pool-POOL #CA4613 ...........eeveuuunn [ereenn . 06/01/2024 . | PAYDOUN ... .0 . 0 . 11/01/2049 . [1.A ........
..31400C-PN-0 |Fannie Mae Pool-POOL #CA4928 .............cceeuns [eeeenn . 06/01/2024 . | PAYDOUN ... .0 . 0 . 01/01/2050 . (1.A ........
..31400H-NJ-0 |Fannie Mae Pool-POOL #CA9392 ...........ccoevvees [eeeennn . 06/01/2024 . | PAYDOUN ... .0 . 0 . 03/01/2051 . [1.A ........
..3140QM-4N-1 | Fannie Mae Pool-POOL #0B2628 ...........ccccevin [oreenn . 06/01/2024 . | PAYDOUN ... .0 . 0 . 01/01/2052 . [1.A ........
..31400R-EJ-8 |Fannie Mae Pool-POOL #CB5536 ...........ccevvuens [ereeenn . 06/01/2024 . | PAYDOUN ... .0 . 0 . 01/01/2053 . [1.A ........
..314008-0C-8 |Fannie Mae Pool-POOL #0BB750 .........cccceeeeeen [ereennn . 06/01/2024 . | PAYDOUN ... .0 . 0 . 07/01/2083 . [1.A ........
..314008-TZ-4 |Fannie Mae Pool-POOL #CB6B67 .............coeees [oennnn . 06/01/2024 . | PAYDOUN ... .0 . 0 . 08/01/2053 . [1.A ........
..3140XL-16-1 |Fannie Mae Pool-POOL #FS5168 .............ccccees [oerennn . 06/01/2024 . | PAYDOUN ... .0 . 0 . 06/01/2063 . (1.
..31416K-WP-9 |Fannie Mae Pool-POOL #AA2453 06/01/2024 . | PAYDOUN 0 0| . 02/01/2039 . (1.
..31418D-JW-3 |Fannie Mae Pool-POOL #MA3876 06/01/2024 . | PAYDOUN 0 0| . 12/01/2049 . (1.
..31418D-YS-5 |Fannie Mae Pool-POOL #MA4320 06/01/2024 . | PAYDOUN 0 0| . 04/01/2051 . (1.
..31418E-T6-7 |Fannie Mae Pool-POOL #MA5072 . |- 06/01/2024 . | PAYDOUN K 0 0| . 07/01/2063 . (1.
..31418E-XU-9 |Fannie Mae Pool-POOL #MA5190 ... . |- 06/01/2024 . | PAYDOUN . ..362,246 |. 0 0| .364,525 . 11/01/2053 . (1.
..34074M-ND-9 |Florida Housing Finance -REVENUE BONDS ....... [....... . 05/01/2024 . | CALL 100 . 106,232 ..106,232 |.... .0 . 0 .106,232 |.. . 07/01/2037 . (1.
..34074M-PF-2 |Florida Housing Finance -REVENUE BONDS ....... [....... . 05/01/2024 . | CALL 100 .... ...83,248 ...83,250 |.... .0 . 0 ..83,250 |.. . 01/01/2043 . (1.
..41980U-AB-7 |State of Hawaii Departme-REVENUE BONDS ....... |....... . 05/15/2024 . | CALL 100 .... ..439,187 |.... .0 . 0 .439,187 |.. . 01/01/2031 . (1.
..45201Y-YL-5 | ILLINOIS ST HSG DEV AUTH REV PROG SER B ..... |....... . 05/01/2024 . | CALL 100 .... ...22,488 |.... .0 . 0 . 06/01/2043 . (1.
..45203L-CT-8 | I1linois Housing Develop-REVENUE BONDS ....... [....... . 05/29/2024 . | CALL 100 .... ...38,488 |.... .0 . 0 . 09/01/2034 . (1.
..452227-N-2 | State of |llinois-REVENUE BONDS ................ [.eeeees . 06/15/2024 . | SINKING PAYMENT ......... .2,049,578 |.... .0 . 0 . 06/15/2038 . [1.F FE ....
..4T770V-AY-6 | JobsOhio Beverage System-REVENUE BONDS 06/30/2024 . [CALL 100 . ..704,435 |. 0 0| 704,107 . 01/01/2029 . (1.D FE ....
..52518R-BE-5 |Lehman Structured Securi-LSSC 2002-GE1 A .. 05/22/2024 . | PAYDOUN ... .60 | 0 0| 13,498 . 07/01/2024 . [6. * .......
.. 544525-NZ-7 |LOS ANGELES CA DEPT OF W-REVENUE BONDS . 05/24/2024 . (CALL 102.572998 . ..4,000,000 . 4,654,635 |. 0 0| . 4,642,687 . 07/01/2039 . (1.C FE ....
..575832-R2-8 | Massachusetts State Col |-REVENUE BONDS . 05/01/2024 . (CALL 100 .. ..525,000 ..525,000 |. 0 0| .525,000 . 05/01/2025 . 1.C FE ....
..57586N-MIi-8 | Massachusetts Housing Fi-REVENUE BONDS . 06/01/2024 . [ SINKING PAYMENT . . ...16,122 |. 0 0| .. 16,122 . 12/01/2027 . [1.C FE ....
..57604T-AA-4 | Commonweal th of Massachu-REVENUE BONDS ....... [....... . 06/01/2024 . |MATURITY ...ovvvvvnnnnnnnes . 3,000,000 .3,000,000 |.... .0 . ....0 |........3,000,000 |.. . 06/01/2024 . [1.A FE ....
..59334H-FU-4 | Miami-Dade County Housin-REVENUE BONDS ....... |....... . 06/01/2024 . | CALL 100 .... ... 44,077 .0 . 0 . 11/01/2038 . [1.A FE ....
..604160-FIi-9 | Minnesota Housing Financ-REVENUE BONDS ....... [....... . 05/01/2024 . | CALL 100 .... ....39,523 .0 . 0 . 09/01/2041 . [1.A FE ....
..604160-GK-4 |Minnesota Housing Financ-REVENUE BONDS ....... [....... . 05/01/2024 . | CALL 100 .... ... 18,678 .0 . 0 . 08/01/2046 . [1.A FE ....
..604160-GM-0 |Minnesota Housing Financ-REVENUE BONDS ....... [....... . 06/01/2024 . | CALL 100 ...eevvnininiiies Jooeeeiiiiiiiiiieeens e 6,348 .0 . 0 . 10/01/2046 . [1.A FE ....
..60416Q-HA-5 |Minnesota Housing Financ-REVENUE BONDS ....... [....... . 05/01/2024 . | CALL 100 .... ... 90,149 .0 . 0 . 03/01/2048 . [1.A FE ....
..604160-HE-7 |Minnesota Housing Financ-REVENUE BONDS .. . |- 05/01/2024 . [CALL 100 .... ... 42,410 .0 . 0 . 09/01/2048 . [1.A FE ....
..60416Q-HG-2 |Minnesota Housing Financ-REVENUE BONDS .. . |- 05/01/2024 . [CALL 100 .... ...44,492 .0 . 0 . 11/01/2048 . [1.A FE ....
..604160-HJ-6 |Minnesota Housing Financ-REVENUE BONDS 05/01/2024 . [CALL 100 . 44,802 0 0| . 01/01/2049 . [1.A FE ....
..604160-H.-1 |Minnesota Housing Financ-REVENUE BONDS .. . 05/01/2024 . | CALL 100 .... .. 45,748 0. .0 . . 03/01/2049 . [1.A FE ....
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..604160-HN-7 |Minnesota Housing Financ-REVENUE BONDS ....... [....... . 06/01/2024 . | CALL 100 .... ....6,365 ....6,365 |.... .0 . 0 ...6,365 |.. . 06/01/2049 . [1.A FE ....
..60416Q-HS-6 | Minnesota Housing Financ-REVENUE BONDS ....... [....... . 05/01/2024 . | CALL 100 .... ...62,574 ...62,574 |.... .0 . 0 ..62,574 |.. . 12/01/2049 . (1.A FE ....
..60636Y-HL-8 |Missouri Housing Develop-REVENUE BONDS ....... [....... . 05/29/2024 . | CALL 100 .... ....3,212 ...3,212 ... .0 . 0 .3,272 |.. . 07/01/2028 . (1.B FE ....
..60636Y-MJ-7 |Missouri Housing Develop-REVENUE BONDS ....... |....... . 05/01/2024 . | CALL 100 .... ... 7,251 7,251 .0 . 0 .7,251 .. . 01/01/2040 . (1.B FE ....
..60637B-FA-3 |MISSOURI ST HSG DEV COMM-TAXABLE-REF-SPL .... |....... . 04/01/2024 . | CALL 100 .... ...79,820 ...79,820 |.... .0 . 0 . 08/01/2036 . (1.B FE ....
..60637B-ML-1 |Missouri Housing Develop-REVENUE BONDS ....... [....... . 05/01/2024 . | CALL 100 .... .0 . 0 . 06/01/2044 . (1.B FE ....
..647200-26-8 |New Mexico Mortgage Fina-REVENUE BONDS ....... [....... . 05/01/2024 . | CALL 100 .... .0 . 0 . 08/01/2035 . [1.A FE ....
..647200-45-0 |New Mexico Mortgage Fina-REVENUE BONDS ....... [....... . 05/01/2024 . | CALL 100 .... .0 . 0 . 09/01/2040 . (1.B FE ....
..649710-84-9 |New York City Transition-REVENUE BONDS ....... [....... . 04/02/2024 . | CALL 100 ........eeveneeeee .0 . 0 . 11/01/2033 . [1.A FE ....
..64972B-R3-1 |New York City Housing De-REVENUE BONDS 05/01/2024 . [ SINKING PAYMENT . 0 0| . 11/01/2025 . [1.C FE ....
..64972B-R4-9 |New York City Housing De-REVENUE BONDS 05/01/2024 . [ SINKING PAYMENT . 0 0| . 05/01/2028 . [1.C FE ....
..64972C-BD-4 |New York City Housing De-REVENUE BONDS 05/15/2024 . (CALL 100 .... 0 0| . 06/15/2036 . [1.C FE ....
..64972C-M6-7 |New York City Housing De-REVENUE BONDS ....... [....... . 05/01/2024 . | CALL 100 .... .0 . 0 . 10/01/2046 . (1.B FE ....
. 67178K-AA-8 |Oak Ridge Industrial Dev-REVENUE BONDS ....... [....... . 06/15/2024 . | SINKING PAYMENT ......... .0 . 0 . 12/15/2032 . (1.D FE ....
..677377-2P-7 |Ohio Housing Finance Age-REVENUE BONDS ....... |....... . 05/01/2024 . | CALL 100 ........eevnnneeee .0 . 0 . 11/01/2041 . (1.A FE ....
..708797-AN-5 | Pennsylvania Housing Fin-REVENUE BONDS ....... [....... . 05/28/2024 . | CALL 100 .......ccevnnnnnee .0 . 0 . 08/01/2035 . [1.A FE ....
..783186-NJ-4 |Rutgers The State Univer-REVENUE BONDS ....... [....... . 05/01/2024 . | SINKING PAYMENT ......... .0 . 0 . 05/01/2029 . (1.E FE ....
..88275F-NU-9 | Texas Department of Hous-REVENUE BONDS ....... [....... . 05/01/2024 . | CALL 100 .... . .0 . 0 . 09/01/2039 . (1.B FE ....
..88275F-PA-1 | Texas Department of Hous-REVENUE BONDS ....... [....... . 05/01/2024 . | CALL 100 .... R .0 . 0 . 09/01/2047 . (1.B FE ....
..913366-DG-2 |Regents of the Universit-REVENUE BONDS ....... [....... . 05/15/2024 . | CALL 100 .... ... (2,012) | .0 . 0 . 05/15/2029 . (1.D FE ....
..914126-GX-7 |University of California-REVENUE BONDS . 05/15/2024 . [CALL 100 . . (93) ] 0 0| . 05/15/2031 . [1.C FE ....
..91743P-DD-4 | Utah Housing Corp-REVENUE BONDS .. 05/21/2024 . [CALL 100 . . (16) | 0 0| . 02/21/2050 . (1.B FE ....
..91743P-DE-2 |Utah Housing Corp-REVENUE BONDS ..... 05/21/2024 . [CALL 100 . (1)) 0 0| . 03/21/2050 . (1.B FE ....
..928120-03-5 |Virginia Housing Develop-REVENUE BONDS . |- 05/25/2024 . (CALL 100 . K K 0 0| . .53 . . 12/25/2043 . (1.A FE ....
..92812U-04-3 |Virginia Housing Develop-REVENUE BONDS veeeeen |- 05/25/2024 . CALL 100 . .. 171,895 ..171,8% ..171,8% |. ..171,8% |. 0 0| .171,8% . 0| I , . 10/25/2087 . (1.A FE ....
..928120-06-8 |Virginia Housing Develop-REVENUE BONDS ....... [....... . 05/25/2024 . | CALL 100 .... ... 82,363 ...82,363 ...82,363 |............82,348 |.... .0 . 0 ..82,348 |.. . ) . 06/25/2041 . [1.A FE ....
..928120-07-6 |Virginia Housing Develop-REVENUE BONDS ....... [....... . 05/25/2024 . | CALL 100 .... .. 102,814 102,814 |...........102,814 |.... .0 . 0 102,814 |.. , . 10/25/2049 . (1.A FE ....
..928120-08-4 |Virginia Housing Develop-REVENUE BONDS ....... [....... . 05/25/2024 . | CALL 100 .... .. 187,695 187,69 |...........187,695 |.... .0 . 0 . 12/25/2049 . (1.A FE ....
..92812U-XB-9 |Virginia Housing Develop-REVENUE BONDS ....... [....... . 04/25/2024 . | CALL 100 .... .. 478,79 515,902 |[...........502,693 |[.... .0 . 0 . 03/25/2038 . [1.A FE ....
..92813T-EE-6 |Virginia Housing Develop-REVENUE BONDS ....... [....... . 05/25/2024 . | CALL 100 .... .. 165,282 165,285 |...........165,208 |.... .0 . 0 . 08/25/2042 . (1.B FE ....
..93978X-EQ-9 |Washington State Housing-REVENUE BONDS ....... [....... . 05/01/2024 . | CALL 100 .... ... 65,000 ...65,000 |............64,951 [.... .0 . 0 . . . 09/01/2040 . (1.A FE ....
..93978X-ER-7 |Washington State Housing-REVENUE BONDS 05/01/2024 . [CALL 100 . 55,000 54,753 |. 55,000 |. 0 0| .0 .0 . . 05/01/2041 . [1.A FE ....
..976890-EL-6 |Wisconsin Housing & Econ-REVENUE BONDS ....... |.......|. 04/05/2024 .| CALL 100 .... o ... 265,000 ... ..262,352 |...........262,664 |.... .0 .. .0 .. . L...2,309 ... 2,309 . 09/01/2046 . [1.C FE ....
0909999999. Subtotal - Bonds - U.S. Special Revenues 42,775,716 42,591,239 44,835,590 43,770,854 0 0 43,773,346 0 (997,628) (997,628) XXX XXX
..00077B-4li-0 | ABN Amro Mortgage Corp-AMAC 2002-9 A30 ....... [....... . 06/01/2024 . | PAYDOUN ... .219 221 ... .0 . 0 219 |.. . 12/01/2082 . [1.A FM ...
..000780-NL-6 | ABN Amro Mortgage Corp-AMAC 2003-12 2A .. 06/01/2024 . | PAYDOUN .93 .95 | 0 0| .93 . 12/01/2033 . [1.A FM ...
..00085K-AS-2 | ABPCI Direct Lending Fun-ABPCI 2019-7A A 05/30/2024 . | PAYDOUN ... ..9,308,250 ..9,308,250 |. 0 0| .9,308,250 . 10/20/2031 . (1.
..00184@-AA-4 | Amazon (Euclid Oh) Trust Certificate .... 06/30/2024 . [ SINKING PAYMENT . 0 0| 34,878 . 06/30/2039 . (1.
..00191#-AA-3 | Amazon (Tucson Az) Trust Certificate . 06/30/2024 . [SINKING PAYMENT . 0 0| 38,460 . 08/31/2039 . (1.
..00191@-AA-5 | Amazon (Oklahoma City Ok Trust Certifica 06/30/2024 . [ SINKING PAYMENT . 0 0| 73,367 . 09/30/2039 . (1.
..00193*-AA-5 | Amazon (Tulsa Ok) Trust Certificate .......... [....... . 06/30/2024 . | SINKING PAYMENT ......... . .0 . 0 ..76,710 |.. . 09/30/2039 . (1.
..00195#-AA-9 | Amazon (Toledo Oh ) Trust Certificate ........ [....... . 06/30/2024 . | SINKING PAYMENT . 126,625 ..126,625 |.... .0 . 0 e 126,625 .. . 10/31/2040 . (1.D ........
..00217L-AC-6 | AREIT 2019-CRE3 Trust-AREIT 2019-CRE3 AS .... |....... . 04/15/2024 . ..5,661,914 .5,661,914 |.... .0 . ....0 |........5,661,914 [.. . 09/14/2036 . [1.A FE .
..00225#-AA-3 | Amazon ( Grand Rapids, M Trust Certifica .... [....... . 06/30/2024 . ...36,970 ... 35,043 |.... .0 . 0 ..36,970 |.. . 09/30/2039 . (1.D ........
..00432C-Cl{-9 | ACCESS GROUP INC-SERIES 2005-B CLASS A3 ...... [....... . 04/25/2024 . ...56,126 |... e 54,311 .0 . 0 . ..55,126 |.. . 07/25/2035 . [1.A FE .
..00436M-AA-3 |Accelerated Assets 2018--AALLC 2018-1 A ..... [....... . 06/02/2024 . |PAYDOUN .ovvvvvvvvvvenenens Joveeeeeeeeeeeeeeenns oeeee... 148,094 e, 148,094 |...........148,057 |.......... 148,076 |...ovvvvevennnn0 fovvvvvnnnnnnn 18 foiiiinnnnnnns 0 [ PO 148,094 . 12/02/2033 . [1.F FE .




€603

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

SCHEDULE D - PART 4

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

1 2 3 4 5 6 7 8 9 10 Change In Book/Adjusted Carrying Value 16 17 18 19 20 21 22
11 12 13 14 15 NAIC
Desig-
nation,
NAIC
Total Total Desig-
Current |Change in| Foreign Bond nation
Year's Book/ | Exchange Book/ Interest/ Modifier
Prior Year Current |Other Than| Adjusted |Change in| Adjusted Foreign Stock Stated and
Book/ Unrealized| Year's |Temporary| Carrying Book Carrying | Exchange | Realized Dividends Con- SiYe}
CuUsIP Number of Adjusted | Valuation | (Amor- |Impairment| Value | /Adjusted | Value at Gain Gain  |Total Gain| Received | tractual | Admini-
Ident- For- | Disposal Name Shares of Consid- Actual Carrying Increase/ | tization)/ | Recog- [ (11+12-| Carrying Disposal | (Loss)on | (Loss)on | (Loss)on During Maturity | strative
ification Description eign| Date of Purchaser Stock eration Par Value Cost Value (Decrease)| Accretion nized 13) Value Date Disposal | Disposal [ Disposal Year Date Symbol
..007036-GS-9 |Adjustable Rate Mortgage-ARMT 2005-2 2A1 .... |....... . 06/01/2024 . | PAYDOUN ... ... 77,418 ... 77,418 72,435 ... 75,144 | ..2,274 ... 0 L 77,418 .. ..2,977 |. 06/01/2035 . [1.A FM ....
..007036-SE-7 |Adjustable Rate Mortgage-ARMT 2005-9 5A1 .... |....... . 06/25/2024 . | PAYDOUN ... ... 61,450 ...61,450 ...42,866 |............76,530 |.... 0 ..61,450 |.. . 11/25/2035 . [1.A FM ...
..007030-AD-4 |Adjustable Rate Mortgage-ARMT 2006-3 4A1 .... |....... . 06/25/2024 . | PAYDOUN ... .. 78,198 |........... 78,198 |l 42,419 |............30,506 |.... 0 . 08/25/2036 . [1.A FM ....
..00834W-AA-9 | Affirm Asset Securitizat-AFFRM 2022-A A ..... [....... . 05/15/2024 . | PAYDOUN ... .....21,000,000 |....... 21,000,000 |....... 20,968,698 |.......20,990,198 |.... 0 e . . 05/17/2027 . [1.A FE .
..00834W-AC-5 |Affirm Asset Securitizat-AFFRM 2022-A C ..... [....... . 05/15/2024 . |PAYDOIN .ooovvvviiiiiiiiins oo s 8,000,000 |........ 8,000,000 |........ 7,998,268 |.... 0 e 8,000,000 |.. . 05/17/2027 . [1.F FE .
..008341-AF-8 | Affirm Asset Securitizat-AFFRM 2022-A 1A .... [....... . 05/15/2024 . |PAYDOIN .ooovvvviiiiiiiiins e s 5,000,000 |........ 5,000,000 |........ 4,884,010 |.... 0 e 5,000,000 |.. . 05/17/2027 . [1.A FE .
..009098-A*-5 |Air Cargo Logistics Ft W Lease-Collatera .... [....... . 06/10/2024 . | SINKING PAYMENT ......... ... 28,677 ...28,677 ...28,677 |.... 0 ..28,677 |.. . 11/10/2039 . [1.E ........
..00910G-A*-4 | Air Cargo Logistics Ctl Trust Certificat ... [....... . 06/10/2024 . | SINKING PAYMENT ......... ... 40,767 ...40,767 0 . 02/10/2041 . (1.E ........
..00981@-AA-9 | Akron Childrens Hospital Trust Certifica ... [....... . 06/15/2024 . | SINKING PAYMENT . ... 26,900 0 . 08/15/2050 . [1.F ........
..02146P-AF-2 | Alternative Loan Trust 2-CWALT 2006-HY12 .. 06/01/2024 . | PAYDOUN ... 29,278 0| . 08/01/2036 . [1.A FM .
..02146T-AL-1 |Alternative Loan Trust 2-CWALT 2006-24CB .. 06/01/2024 . | PAYDOUN 0| . 08/01/2036 . [1.A FM .
..02147X-AR-8 | Alternative Loan Trust 2-CWALT 2006-32CB .. 06/01/2024 . | PAYDOUN 0| . 11/01/2036 . [4.A FM .
..02150V-AA-3 | Alternative Loan Trust 2-CWALT 2007-HY7C .... |....... . 06/25/2024 . | PAYDOUN ... 0 . 08/25/2037 . [1.A FM .
..02152A-AS-8 | Alternative Loan Trust 2-CWALT 2007-16CB .... |....... . 06/25/2024 . | PAYDOUN 0 . 08/25/2037 . [1.A FM .
..02377A-AA-6 | American Airlines 2014-1-SECURED NOTE ........ [....... . 04/01/2024 . | SINKING PAYMENT . 0 . 10/01/2026 . [2.C FE .
..02660L-AA-8 | American Home Mortgage A-AHMA 2006-4 1A1 .... |....... . 06/25/2024 . | PAYDOUN ... 0 . 10/25/2046 . [1.A FM .
..02660T-AR-4 | American Home Mortgage |-AHM 2004-1 4A ....... [....... . 06/01/2024 . | PAYDOUN ... 0 . 04/01/2044 . [5.A FM .
..02660T-DH-3 | American Home Mortgage I-AHM 2005-1 6A ....... [....... . 06/01/2024 . | PAYDOUN ... . 0 . 06/01/2045 . [1.A FM .
..02660T-EK-5 | American Home Mortgage |-AHM 2005-2 1A1 ...... [....... . 06/25/2024 . | PAYDOUN ... ... 21,285 |.... 0 . 09/25/2045 . (1.
..02660V-AE-8 | American Home Mortgage A-AHMA 2005-1 3A1 ... |....... . 06/25/2024 . | PAYDOUN ... P - ) 0 . 11/25/2035 . (1.
..026929-AA-7 | American Home Mortgage |-AHM 2006-3 11A1 .... 06/25/2024 . | PAYDOUN 22,286 |. 0| . 12/25/2046 . (1.
..03464B-AA-6 | Angel Oak Mortgage Trust-AOMT 2022-1 A1 ... 06/01/2024 . | PAYDOUN ..214,035 |. 0| .214,035 . 12/01/2066 . (1.
..03464B-AB-4 | Angel Oak Mortgage Trust-AOMT 2022-1 A2 ... 06/01/2024 . | PAYDOUN ..609,012 |. 0| 609,017 . 12/01/2066 . (1.
..03464B-AC-2 | Angel Oak Mortgage Trust-AOMT 2022-1 A3 ... . |- 06/01/2024 . | PAYDOUN . 609,008 |. 0| 609,017 . 12/01/2066 . [1.A .
..03464P-AA-5 | Angel Oak Mortgage Trust-AOMT 2022-2 A1 ... . |- 06/01/2024 . | PAYDOUN .. 626,298 . K ..626,298 |. 0| .626,298 . 01/01/2067 . [1.A FE .
..03464P-AB-3 | Angel Oak Mortgage Trust-AOMT 2022-2 A2 ..... |....... . 06/01/2024 . | PAYDOUN ... .. 375,779 375,199 |...........375,208 [.... 0 . 01/01/2067 . (1.B FE .
..03464P-AC-1 | Angel Oak Mortgage Trust-AOMT 2022-2 A3 ..... |....... . 06/01/2024 . | PAYDOUN ... 374,834 |...........374,840 |.... 0 . 01/01/2067 . [1.E FE .
..03464T-AA-7 | Angel Oak Mortgage Trust-AOMT 2022-3 A1 ..... |....... . 06/01/2024 . | PAYDOUN ... L 177,628 ... 178,132 ... 0 . 01/01/2067 . [1.A FE .
..03464T-AB-5 |Angel Oak Mortgage Trust-AOMT 2022-3 A2 ..... |....... . 06/01/2024 . |PAYDOUN ..oovvvvvviiiiiinns fooeeiiiiiieieeeneens o 119,704 |l 119,704 |, 17,150 |.......... 117,616 |.... 0 . 01/01/2067 . [1.C FE .
..03765H-AA-9 | Apollo Management Holdin-SENIOR UNSECURE ..... |....... . 05/30/2024 . |MATURITY ..oovvvinnininnnnn Joeveeeeeeeenennnnnns |00 12,742,000 |....... 12,742,000 |....... 12,687,583 |.......12,738,942 |.... 0 . 05/30/2024 . 1.F FE .
..038370-AA-0 |Aqua Finance Trust 2019--AQFIT 2019-A A ..... [....... . 06/15/2024 . | PAYDOUN ... . ...66,802 |............66,798 |.... 0 . 07/16/2040 . [1.A FE .
..038413-AA-8 | Aqua Finance Trust 2020--AQFIT 2020-AA A . 06/17/2024 . | PAYDOUN ..238,359 ..238,315 |. ..238,316 |. 0| . 07/17/2046 . [1.A FE .
..038923-AJ-7 | Arbor Realty Trust Inc-SENIOR UNSECURED 04/01/2024 . [MATURITY .... .. 7,500,000 ..7,500,000 |. .7,500,000 |. 0| . 04/01/2024 . [1.F PL .
..042496-AD-3 | Army & Air Force Exchang Senior Note .... 06/15/2024 . [ SINKING PAYMENT . ...46,138 0| . 10/15/2024 . (1.D ........
..04285E-AC-1 | Arroyo Mortgage Trust 20-ARRW 2022-2 A2 06/01/2024 . | PAYDOUN ... .. 134,275 0| . 07/01/2057 . [1.C FE .
..04285E-AD-9 | Arroyo Mortgage Trust 20-ARRW 2022-2 A3 ... 06/01/2024 . | PAYDOUN .. 134,275 . K 0| . 07/01/2057 . [1.F FE .
..04285E-AN-9 | Arroyo Mortgage Trust 20-ARRW 2022-2 A1 ..... |....... . 06/01/2024 . | PAYDOUN ... 129,110 127,549 |.... 0 . 07/01/2057 . [1.A FE .
..052798-AA-9 | Autoliv ASP, Inc. Trust Certificate Tran .... [....... . 06/15/2024 . | SINKING PAYMENT . ...74,209 ... 74,209 |.... 0 . 05/15/2034 . [2.B ........
..05532E-CE-3 | BCAP LLC 2009-RR10 Trust-BCAP 2009-RR10 ..... |....... . 06/01/2024 . L3110 0 . 06/01/2037 . [1.A FM .
..05532T-AF-9 | BCAP LLC 2010-RR1 Trust-BCAP 2010-RR1 2A ... |....... . 06/01/2024 . | PAYDOUN ... 0 . 06/01/2045 . [1.A FM .
..05533N-AJ-3 |BCAP LLC 2010-RR12 Trust-BCAP 2010-RR12 ..... |....... . 06/01/2024 . | PAYDOUN ... . 0 L0 . 06/01/2037 . |5.A FM
..05552Y-AX-4 | BBCMS Mortgage Trust 202-BBCMS 2022-C16 ..... |....... . 06/26/2024 . | BOFAMLSEC ... ,220,740 |....... 19,472,000 0 . ... (2,729,317) . 06/01/2055 . (1.D ........
..05553D-AB-7 |BHG Securitization Trust-BHG 2022-B B ........ . |- 06/17/2024 . | PAYDOUN ....867,476 |.......... 867,476 .........867,465 |.... o0 |eeeee... 867,476 .. . 06/18/2035 . [1.D FE .
..05568D-AA-2 | BNSF Rai lway Co 2006-3 P-FIRST LIEN . |- 04/01/72024 . [MATURITY ..oooeeeeinnnnnn ... 47,584 ... 47,584 ...45,995 |............47,334 |.... 0 .. 47,584 |.. . 04/01/2024 . (1.C FE .
..05586*-AA-9 | BGS Spartanburg 2017 Trust Certificate . 06/15/2024 . [ SINKING PAYMENT . .. 119,674 .. 119,674 .. 119,674 |. .. 119,674 |. 0| 119,674 . 07/15/2082 . [2.A'S .....
..06587*-AA-8 |BGS Fedex Series 2017A Trust Certificate .... . 06/15/2024 . | SINKING PAYMENT ......... ..102,998 |........... 102,998 |........... 102,998 |.......... 103,001 .0 . .102,998 |. . 03/15/2037 . [1.E PL .
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..05588*-AA-7 |BGS Huntersville 2017 Trust Certificate ..... [....... . 06/15/2024 . | SINKING PAYMENT ......... ... 98,575 ...98,575 ...98,575 |.... 0 ..98,575 |.. 0 e . 05/15/2038 .
..05590#-AA-9 |BPHQ 2017 Trust Certificate BP Corp Nort .... [....... . 06/15/2024 . | SINKING PAYMENT ......... ... 53,236 ...53,236 |.... 0 ..53,236 |.. 0 . 11/15/2032 .
..05606D-AC-2 |BX TRUST - BX 2022-PSB B-BX 2022-PSB B ....... [....... . 05/15/2024 . | PAYDOUN ... .. 366,360 ..362,280 |.... 0 0 . 08/15/2039 .
..05608B-AA-8 |BX Commercial Mortgage T-BX 2019-IMC A ....... [....... . 04/15/2024 . | PAYDOUN ... .9,522,370 |.... 0 0 . 04/15/2034 .
..056081/-AG-9 |BX Commercial Mortgage T-BX 2021-SOAR B ..... |....... . 05/15/2024 . | PAYDOUN ... 0 0 . 06/15/2038 .
..05608W-AN-4 |BX Trust-BX 2021-SOAR E .......cccoeeiiiiiiiiianen [eeeenn . 05/15/2024 . | PAYDOUN ... .60,061 |.... 0 0 . 06/15/2038 .
..05609K-AC-3 |BX Commercial Mortgage T-BX 2021-XL2 B ....... [....... . 06/15/2024 . | PAYDOUN ... 374,688 |.... 0 0 . 10/15/2038 .
..05609K-AJ-8 |BX Commercial Mortgage T-BX 2021-XL2 E ....... [....... . 06/15/2024 . | PAYDOUN ... 0 0 . 10/15/2038 .
..05609K-AL-3 |BX Commercial Mortgage T-BX 2021-XL2 F ....... [....... . 06/15/2024 . | PAYDOUN ... 0 0 . 10/15/2038 .
..05609K-AN-9 | BX Commercial Mortgage T-BX 2021-XL2 G . 06/15/2024 . | PAYDOUN 0| 0| . 10/15/2038 .
..05609R-AL-8 |BX Trust-BX 2021-BXMF D 06/15/2024 . | PAYDOUN 0| 0| . 10/15/2026 .
..05600R-AN-4 |BX Trust-BX 2021-BXWF E ... 06/15/2024 . | PAYDOUN 0| 0| . 10/15/2026 .
..058927-AG-9 |Banc of America Funding -BAFC 2006-A 3A2 .... |....... . 06/01/2024 . | PAYDOUN ... 0 0 . 02/01/2036 .
..058931-AD-8 |Banc of America Funding -BAFC 2006-3 2A1 .... |....... . 06/01/2024 . | PAYDOUN ... 0 0 . 03/01/2036 .
..058931-AT-3 |Banc of America Funding -BAFC 2006-3 4A1 ... |....... . 06/01/2024 . | PAYDOUN ... 0 0 . 03/01/2036 .
..058931-BL-9 |Banc of America Funding -BAFC 2006-3 5A8 .... |....... . 06/01/2024 . | PAYDOUN ... 0 0 . 03/01/2036 .
..058933-AN-2 |Banc of America Funding -BAFC 2006-D 5A1 ... |....... . 06/01/2024 . | PAYDOUN ... ... 768 | 0 0 . 05/01/2036 .
..05946X-XP-3 |Banc of America Funding -BAFC 2005-E 3A1 ... |....... . 06/01/2024 . | PAYDOUN ... ....(2,401) | 0 0 . 05/01/2035 .
..05946X-Y7-2 |Banc of America Funding -BAFC 2005-8 2A8 .... |....... . 06/01/2024 . | PAYDOUN ... ....(1,552) |. 0 0 . 01/01/2036 .
..05946X-YV-9 |Banc of America Funding -BAFC 2005-F 2A1 ... |....... . 06/01/2024 . | PAYDOUN ... ... (639) | 0 0 . 09/01/2035 .
..05948X-T2-7 |Banc of America Mortgage-BOAMS 2004-A 2A .... 06/01/2024 . | PAYDOUN 0| 0| . 02/01/2034 .
..05949A-H8-6 |Banc of America Mortgage-BOAMS 2005-A 2A .... 06/01/2024 . | PAYDOUN 0| 0| . 02/01/2035 .
..05949A-H9-4 |Banc of America Mortgage-BOAMS 2005-A 2A .... 06/01/2024 . | PAYDOUN 0| 0| . 02/01/2035 .
..05949C-Gli-0 |Banc of America Mortgage-BOAMS 2005-8 A9 .... . |- 06/01/2024 . | PAYDOUN 0| 0| . 09/01/2035 . [4.C FM ....
..05949C-HM-1 |Banc of America Mortgage-BOAMS 2005-1 1A .... . |- 06/01/2024 . | PAYDOUN 0| 0| . 10/01/2035 . (4.B FM ....
..056949C-KS-4 |Banc of America Mortgage-BOAMS 2005-J 2A .... |....... . 06/01/2024 . | PAYDOUN ... 0 0 . 11/01/2035 . [3.A FM ....
..05949C-KX-3 |Banc of America Mortgage-BOAMS 2005-J 4A .... |....... . 06/01/2024 . | PAYDOUN ... 0 0 . 11/01/2035 . [1.A FM ...
..05949C-PP-5 |Banc of America Mortgage-BOAMS 2005-L 4A .... |....... . 06/01/2024 . | PAYDOUN ... 0 0 . 01/01/2036 . [1.A FM ...
..05949T-AX-7 |Banc of America Funding -BAFC 2006-1 1A2 .... |....... . 06/01/2024 . | PAYDOUN ... 0 0 . 01/01/2036 . [1.A FM ....
..05950M-AJ-9 |Banc of America Funding -BAFC 2006-G 3A3 .... |....... . 06/01/2024 . | PAYDOUN ... 0 0 . 07/01/2036 . [1.A FM ...
..05950P-AF-0 |Banc of America Funding -BAFC 2006-H 2A3 .... |....... . 06/01/2024 . | PAYDOUN ... 0 .0 . . 09/01/2046 . [1.A FM ....
..05950T-AC-9 |Banc of America Mortgage-BOAMS 2006-B 2A .. 06/01/2024 . | PAYDOUN 0| . 1170172046 . [1.A FM ...
..05951F-AB-0 |Banc of America Funding -BAFC 2007-1 TA1 .. 06/01/2024 . | PAYDOUN 0| . 01/01/2037 . [1.A FM ...
..05951K-AN-3 |Banc of America Funding -BAFC 2006-7 1A1 .. 06/01/2024 . | PAYDOUN 0| . 09/01/2036 . (3.B FM ...
..05951U-AC-5 |Banc of America Funding -BAFC 2006-8T2 A .. 06/01/2024 . | PAYDOUN .32 0| . 10/01/2036 . [1.A FM ....
..05951V-AV-1 |Banc of America Funding -BAFC 2006-1 6A1 .. 06/20/2024 . | PAYDOUN .. (32,566) | 0| . 12/20/2046 . [1.A FM ...
..059522-AA-0 |Banc of America Funding -BAFC 2007-C 6A1 .... |....... . 06/20/2024 . | PAYDOUN ... ... 165,801 |...........219,782 |...............0 [ (26,991) |. .. (26,91) ... 0 . 05/20/2047 . (1.A FM ....
..059522-AU-6 |Banc of America Funding -BAFC 2007-C 1A2 .... |....... . 06/01/2024 . | PAYDOUN ... ...60,488 |.... .. (16,547) |. . 38,210 |... 0 . 05/01/2036 . [1.A FM ....
..050523-AX-8 |Banc of America Funding -BAFC 2007-5 7A1 .... |....... . 06/01/2024 . | PAYDOUN ... 0 . 07/01/2047 . (1.AFM ...
..05952G-AT-8 |Banc of America Funding -BAFC 2007-D 3A1 ... |....... . 06/01/2024 . | PAYDOUN ... 0 . 06/01/2037 . [1.AFM ...
..05952G-AV-3 |Banc of America Funding -BAFC 2007-D 3A3 .... |....... . 06/01/2024 . | PAYDOUN ... 0 . 06/01/2037 . [2.C FM ...
..05953Y-AH-4 |Banc of America Funding -BAFC 2007-4 TA1 .... |....... . 06/01/2024 . | PAYDOUN ... 0 . 05/01/2037 . [1.A FM ...
..05954D-AL-0 |Banc of America Funding -BAFC 2007-E 6A1 .... . |- 06/01/2024 . | PAYDOUN ... 0 . 09/01/2037 . [4.A FM ....
..05956E-AB-8 |Banc of America Funding -BAFC 2010-R6 1A .... . |- 04/01/2024 . | PAYDOUN ... 0 . 02/01/2035 . [1.A FM ...
..05990E-AD-2 |Banc of America Funding -BAFC 2012-R6 2A .. 06/26/2024 . | PAYDOUN (4,186) |. . (4,186) 0| . 07/26/2036 . [3.C FM ...
..05990H-AH-6 |Banc of America Funding -BAFC 2010-R2 1A .... . 06/01/2024 . | PAYDOUN ... ....17,933 |. 17,933 ... .0 . . 08/01/2037 . [1.A FM ....
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..05990H-AQ-6 |Banc of America Funding -BAFC 2010-R2 3A .... |....... . 06/01/2024 . | PAYDOUN ... ... 15,529 ... 15,529 ...15,097 |.... ..15,529 |.. .0 . 07/01/2035 . [1.A FM ...
..05990H-AT-0 |Banc of America Funding -BAFC 2010-R2 4A .... |....... . 06/01/2024 . | PAYDOUN ... ieeeeee. 20,247 )L ...43,101 |... ... 33,985 |.... ..20,247 |.. ...0 . 08/01/2036 . [1.A FM ....
..06051G-FU-8 |BANK OF AMERICA CORP-SUBORDINATED ............. [.eeeees . 06/11/2024 . |BARINGSLLC ...ooooeevveiies oo s 6,885,116 |........ 7,000,000 |........ 7,024,720 |........ 7,006,332 [.....oevvnnnnnn0 fooeeeens (1,312) |0 e (1,312) [l 0 e 7,005,020 f....ccoeennnnn 0 [ (119,904) |- (119,904) . 03/03/2026 . [2.A FE ....
..06051G-LA-5 |Bank of America Corp-SENIOR UNSECURED ........ |....... . 06/11/2024 . | BARINGSLLC .. . 07/22/2026 . (1.G FE ....
..064246-AA-1 |Bank Of America (Houston Pass-Thru Certi .... [....... . 06/15/2024 . | SINKING PAYMENT . . 12/31/2029 . [1.B S .....
..06541L-AL-0 |Bank-SERIES 22-BNK40 CLASS E .........cceeveeeens [oennnn . 05/21/2024 . | BOFAMLSEC . 03/01/2064 . (1.G ........
..06744D-AA-7 |Barclays Mortgage Loan T-BARC 2022-NaM1 ..... |....... . 06/01/2024 . | PAYDOUN ... ...44,574 |.... . 07/01/2052 . [1.A FE .
..06744D-AB-5 |Barclays Mortgage Loan T-BARC 2022-NaM1 ..... |....... . 06/01/2024 . | PAYDOUN ... ...43,814 |.... . 07/01/2052 . [1.C FE .
..06744D-AC-3 |Barclays Mortgage Loan T-BARC 2022-NaM1 ..... |....... . 06/01/2024 . | PAYDOUN ... ..121,851 |.... . 07/01/2052 . [1.F FE .
..06744Y-AA-1 |Barclays Mortgage Loan T-BARC 2022-INV1 ... 06/01/2024 . | PAYDOUN ..505,044 |. . 02/01/2062 . [1.A FE .
..07325D-AF-1 |Bayview Financial Mortga-BAYV 2006-C 1A5 .. 06/01/2024 . | PAYDOUN .7,282 | . 11/01/2036 . [1.A FM .
..07325V-AE-4 |Bayview Financial Acquis-BAYV 2007-A 1A4 . 06/01/2024 . | PAYDOUN ..698,656 |. . 05/01/2037 . [1.A FM .
..07336P-AA-2 |Bayview Opportunity Mast-BVCLN 2024-EDU1 .... |....... . 06/25/2024 . | PAYDOUN ... . 06/25/2047 . [1.A FE .
..07336P-AC-8 |Bayview Opportunity Mast-BVCLN 2024-EDU1 .... |....... . 06/25/2024 . | PAYDOUN ... . 06/25/2047 . [1.F FE .
..07384M-4K-5 |Bear Stearns ARM Trust 2-BSARM 2004-10 2 .... |....... . 06/01/2024 . | PAYDOUN ... . 01/01/2035 . [1.A FM .
..07384M-08-8 |Bear Stearns ARM Trust 2-BSARM 2004-3 2A ... |....... . 06/01/2024 . | PAYDOUN ... . 07/01/2034 . [1.A FM .
..07384M-S7-8 |Bear Stearns ARM Trust 2-BSARM 2004-5 2A ... |....... . 06/01/2024 . | PAYDOUN ... . 07/01/2034 . |4.A FM
..07384Y-KF-2 |Bear Stearns Asset Backe-BSABS 2003-AC4 ..... |....... . 06/01/2024 . | PAYDOUN ... . 09/01/2033 . [1.A FM ...
..07384Y-TL-0 |Bear Stearns Asset Backe-BSABS 2004-SD2 ..... |....... . 06/01/2024 . | PAYDOUN ... . 03/01/2044 . [1.AFM ...
..07386H-PD-7 |Bear Stearns ALT-A Trust-BALTA 2004-12 2 .... |....... . 06/01/2024 . | PAYDOUN ... . 01/01/2035 . [1.A FM ...
..07386H-0Z-7 |Bear Stearns ALT-A Trust-BALTA 2005-2 2A .... 06/01/2024 . | PAYDOUN . 04/01/2035 . [1.A FM ....
..07386H-UG-4 |Bear Stearns ALT-A Trust-BALTA 2005-5 21 .... 05/01/2024 . | PAYDOUN . 07/01/2035 . [1.A FM ...
..07386Y-AE-4 |Bear Stearns ARM Trust 2-BSARM 2007-5 3A .... 06/01/2024 . | PAYDOUN . 08/01/2047 . [1.AFM ...
..073870-AG-2 |Bear Stearns ALT-A Trust-BALTA 2007-2 2A .... . |- 06/01/2024 . | PAYDOUN . 04/01/2037 . [1.A FM ...
..073879-GN-2 |Bear Stearns Asset Backe-BSABS 2004-AC5 ..... . |- 06/25/2024 . | PAYDOUN 1,457 ). . 10/25/2034 . (1.A FM ....
..073880-AD-8 |Bear Stearns ARM Trust 2-BSARM 2007-1 2A .... |....... . 06/01/2024 . | PAYDOUN ... . (4,554) ... ( . 02/01/2047 . [4.A FM ....
..073880-AG-1 |Bear Stearns ARM Trust 2-BSARM 2007-1 3A .... |....... . 06/01/2024 . | PAYDOUN ... . 02/01/2047 . [1.A FM .
..07380N-AC-9 |Bear Stearns Asset Backe-BSABS 2006-SD4 ..... |....... . 06/01/2024 . | PAYDOUN ... . 10/01/2036 . [1.A FM .
..07401C-AS-2 |Bear Stearns ARM Trust 2-BSARM 2007-4 21 .... |....... . 06/01/2024 . | PAYDOUN ... . .. .0 . . . 06/01/2047 . |5.A FM
..08862G-AA-2 |BHG Securitization Trust-BHG 2023-B A ........ [....... . 06/17/2024 . | PAYDOUN ... . .498,569 |.. 0 e ...0 . 14,630 |. 12/17/2036 . [1.A FE .
..09250E-AB-4 |BlackRock TCP Capital Co-SENIOR UNSECURE .... |....... . 06/11/2024 . | BARINGSLLC .. ..9,409,982 |...... 10,000,000 |........ 9,959,400 |........9,982,166 |.......coevvenn0 fereennnnnn 3,584 [oniiiiiiinnnn0 8,584 |0 | 9,985,750 [...eevvvvennnnn0 e (575,768) |...... (575,768) ...239,083 |. 02/09/2026 . [2.C FE
..09261L-AC-2 |Blackstone Secured Lendi-SENIOR UNSECURE .... 06/11/2024 . | BARINGSLLC .. . 7,675,287 ..8,124,160 |. .8,039,770 (364,483) | (364,483) |.. . 01/15/2026 . |2.C FE
..09261X-AB-8 |Blackstone Secured Lendi-SENIOR UNSECURE .... 06/11/2024 . | BARINGSLLC . 6,948,136 (512,757) | (512,757) |.. . 09/16/2026 . |2.C FE
..097093-AC-2 |BOF VI AL Funding Trust-BVABS 2023-CARS .... 06/25/2024 . | PAYDOUN ... .. 825,860 . 07/26/2032 . (1.D FE .
..10568K-AA-6 |BRAVO Residential Fundin-BRAVO 2022-NQM2 .... 06/01/2024 . | PAYDOUN . 11/01/2061 . [1.A FE .
..10568K-AB-4 |BRAVO Residential Fundin-BRAVO 2022-NQM2 .... 06/01/2024 . | PAYDOUN . 11/01/2061 . [1.C FE .
..10569F-AC-2 |BRAVO Residential Fundin-BRAVO 2022-NOM1 .... |....... . 06/01/2024 . | PAYDOUN ... . 09/01/2061 . [1.E FE .
..10569J-AB-6 |BRAVO Residential Fundin-BRAVO 2022-NOM3 .... |....... . 06/01/2024 . | PAYDOUN ... . . 07/01/2062 . [1.C FE .
..10948l-AA-1 |Brightsphere Investment -SENIOR UNSECURE .... |....... . 06/12/2024 . | VARIOUS ... 26,751,700 . 07/27/2026 . |3.A FE
.. 11044M-AA-4 |BRITISH AIR 20-1 A PPT-FIRST LIEN ........cooee [oennnn . 05/15/2024 . | SINKING PAYMENT ......... ... 36,987 . 11/15/20382 . [1.G FE .
..11750*-AA-7 |Bryan Health (Kearney NE Senior Secured ...... [....... . 06/15/2024 . | SINKING PAYMENT ......... ... 70,712 . . 12/15/2046 . [1.E ........
..12327A-AA-6 |Business Jet Securities -BJETS 2022-1A A ... [....... . 06/15/2024 . | PAYDOUN ... ..518,513 ..506,626 |.... . 06/15/2037 . [1.F FE .
.. 12327F-AA-5 |Business Jet Securities -BJETS 2020-1A A .... . |- 04/15/2024 . | PAYDOUN ... . 1,436,787 1,436,777 |.... . 11/15/2085 . [1.F FE
.. 124890-J0-8 | Credit-Based Asset Servi-CBASS 2004-CB4 ..... . |- 06/01/2024 . | PAYDOUN ... ... 854 ....848 |.... . 05/01/2035 . [1.A FM .
..12510H-AB-6 | CARS-DB4 LP-CAUTO 2020-1A A2 .............. 06/15/2024 . | PAYDOUN .7,118 L7117 . . 02/15/2050 . [1.A FE .
.. 12510H-AC-4 | Capital Automotive Reit-CAUTO 2020-1A A3 .... . 06/15/2024 . | PAYDOUN ... ..9,446 L7412 . . 02/15/2050 . [1.A FE .
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..12510H-AF-7 |Capital Automotive Reit-CAUTO 2020-1A A6 .... |....... . 06/15/2024 . |PAYDOIN .ooovviviiiiiiiiins o e, 2,938 ....2,700 |.... ...2,938 |.. 0 e . 02/15/2050 . [1.E FE ....
.. 12510H-AG-5 | CARS-DB4 LP-CAUTO 2020-1A B ....oevvvvvveveennns oo . 06/15/2024 . | PAYDOUN ... . 1,480,000 . 1,376,001 .1,480,000 |.. 0 . 02/15/2050 . (2.B FE ....
.. 12510H-AL-4 | CARS-DB5 LP-CAUTO 2021-1A A2 ...ocoeeveeeeeeenens oo . 06/15/2024 . | PAYDOUN ... .1,250 .. 0 . 08/15/2051 . [1.A FE ....
.. 12510H-AM-2 | CARS-DBS LP-CAUTO 2021-1A A3 ... PO [P . 06/15/2024 . | PAYDOUN ... .3,502 |.. 0 . 08/15/2051 . [1.E FE ....
.. 12510H-AN-0 | Capital Automotive REIT-CAUTO 2021-1A A4 .... |....... . 06/15/2024 . | PAYDOUN ... ..22,500 |.. 0 . 08/15/2051 . [1.E FE ....
..12510H-AQ-3 |Capital Automotive REIT-CAUTO 2022-1A A2 .... |....... . 06/15/2024 . | PAYDOUN ... ..64,375 |.. 0 . 03/15/2052 . (1.E FE ....
..12530M-AB-1 | CF Hippolyta Issuer LLC-SERIES 20-1 CLAS .... |....... . 06/15/2024 . | PAYDOUN ... ..10,924 |.. .0 . . 07/15/2060 . [1.E FE ....
.. 125431-AH-9 | CHL Mortgage Pass-Throug-CliHL 2006-HYB4 ..... |....... . 06/01/2024 . | PAYDOUN ... 0 ... . 06/01/2036 . [1.A FM ....
.. 12543D0-BN-9 | CHS/Communi ty Health Sys-FIRST LIEN ........... [....... . 06/03/2024 . |U B S SECURITIES 5 |.... . 01/15/2082 . [4.C FE ....
..12543X-AD-8 | CHL Mortgage Pass-Throug-CliHL 2006-19 1A 06/01/2024 . | PAYDOUN ... .0 . 01/01/2037 . [3.A FM ....
..12544B-AE-3 | CHL Mortgage Pass-Throug-CliHL 2007-HY5 3 ... 06/01/2024 . | PAYDOUN 0| . 09/01/2087 . [1.C FM ....
..12544H-BF-6 | CHL Mortgage Pass-Throug-CliHL 2007-HY7 A .... 06/01/2024 . | PAYDOUN 0| . 11/01/2037 . [2.C FM ....
.. 12545E-AK-2 | CHL Mortgage Pass-Throug-CliHL 2007-J2 2A .... |....... . 06/01/2024 . | PAYDOUN ... 0 . 07/01/2037 . [1.AFM ...
.. 12546Y-AA-9 | CHNGE Mor tgage Trust-CHNGE 2022-2 A1 ......... [....... . 06/01/2024 . | PAYDOUN ... 0 . 03/01/2067 . |1.C FE
..12551S-AA-4 | CHNGE Mortgage Trust 202-CHNGE 2022-4 A1 .... |....... . 06/01/2024 . | PAYDOUN ... 0 . 10/01/2057 . [1.C FE .
.. 12658M-AG-7 |CIT Home Equity Loan Tru-CITHE 2002-1 AF .... |....... . 06/01/2024 . | PAYDOUN ... 0 . 02/01/2030 . [1.A FM .
..12563L-AS-6 |CLI Funding VI LLC-2020-3A A ........eevevvvvenns [eeeeenn . 06/18/2024 . | PAYDOUN ... . . . 0 . 10/18/2045 . [1.F FE
.. 12564E-AA-0 | CIM Trust 2021-J2-CIM 2021-J2 A1 ......cooevees [oeennn . 06/01/2024 . | PAYDOUN ... 727,531 735,716 |.... 0 . 04/01/2051 . [1.A ........
.. 12564K-AA-6 | CIM Trust 2021-J1-CIM 2021-J1 A1 ....ooveennnnn [oeennn . 06/01/2024 . | PAYDOUN ... .. 164,771 169,096 |.... 0 . 03/01/2051 . [1.A ........
.. 12565K-AA-5 | CLI Funding VII1 LLC-CLIF 2021-1A A .......... [....... . 06/18/2024 . | PAYDOUN ... 155,585 133,233 |.... 0 . 02/18/2046 . [1.F FE .
..12565K-AE-7 | CLI Funding VII1 LLC-CLIF 2022-1A A .. 06/18/2024 . | PAYDOUN . 200,000 ..170,242 |. 0| . 01/18/2047 . [1.F FE .
.. 12566U-AE-4 | CitiMortgage Alternative-CMALT 2007-A2 1 .. 06/01/2024 . | PAYDOUN . 5,924 5,513 | 0| . 02/01/2037 . |3.B FM
..12566U-AN-4 | CitiMortgage Alternative-CMALT 2007-A2 1 .. 06/01/2024 . | PAYDOUN .7,257 | 0| . 02/01/2037 . [1.A FM .
..12566V-AE-2 |CitiMortgage Alternative-CMALT 2007-A4 1 .. . |- 06/01/2024 . | PAYDOUN 0| . 04/01/2037 . [1.A FM .
..12566X-AM-0 | CitiMortgage Alternative-CMALT 2007-A7 2 .... |.......|. 06/01/2024 . |PAYDOWN 0| . 07/01/2037 . |4.A FM
..12569C-AB-7 | CHNGE Mortgage Trust 202-CHNGE 2022-NOM1 .... |....... . 06/01/2024 . | PAYDOUN ... 0 . 06/01/2067 . (1.B FE .
.. 12569C-AC-5 | CHNGE Mortgage Trust 202-CHNGE 2022-NOM1 .... |....... . 06/01/2024 . | PAYDOUN ... 335,067 |.... 0 . 06/01/2067 . 1.F FE .
..125690-AA-8 | CHNGE Mortgage Trust 202-CHNGE 2023-4 A1 ... |....... . 06/01/2024 . | PAYDOUN ... 388,380 |.... 0 . 09/01/2058 . [1.A FE .
..12585@-AA-4 | CHP (Fresno Ca) Trust Certificate ............. [...cis . 06/15/2024 . | SINKING PAYMENT . .. 400,777 |.... 0 . 02/15/2028 . [1.E ........
.. 12593F-BC-7 | COMM 2015-LC21 Mor tgage -COMM 2015-LC21 ...... [....... . 04/01/2024 . | PAYDOUN 0 . 07/01/2048 . [1.A ........
.. 12598R-AA-1 | COLT 2021-5 Mor tgage Loa-COLT 2021-5 A1 ...... [....... . 06/01/2024 . | PAYDOUN ... 0 . 11/01/2066 . [1.A FE
..12628L-AD-2 | CSAB Mor tgage-Backed Tru-CSAB 2006-4 A2A .. 06/01/2024 . | PAYDOUN ..9,230 K 0| . 12/01/2036 . (1.
..126320-AX-1 | COMM 2014-CCRE18 Mor tgag-COMM 2014-CR18 ... 06/01/2024 . | PAYDOUN . 3,885,166 . 3,889,415 |. 0| . 07/01/2047 . (1.
.. 12635R-Ali-8 | CSAIL 2015-C4 Commercial-CSAIL 2015-C4 A .. 06/01/2024 . | PAYDOUN 67,342 |. 0| . 1170172048 . (1.
..12638P-AB-5 | CSMC Mor tgage-Backed Tru-CSMC 2007-3 1A1 ... 06/01/2024 . | PAYDOUN 0| . 04/01/2037 . (1.
.. 12640W-AC-4 | CSMC Series 2008-3R-CSMC 2008-3R 1A2 . 06/01/2024 . | PAYDOUN 0| . 07/01/2037 .
..126416-AB-2 | CSMC 2022-NQM1-CSMC 2022-NaM1 A2 ............... [oeeeees . 06/01/2024 . | PAYDOUN ... 0 . 11/01/2066 . [1.C FE .
..126416-AC-0 | CSMC 2022-NQM1-CSMC 2022-NaM1 A3 ............... [..eees . 06/01/2024 . | PAYDOUN ... 0 . 11/01/2066 . [1.F FE .
..12641T-AB-2 | CSMC Series 2009-5R-CSMC 2009-5R 1A2 . R ORI . 06/01/2024 . | PAYDOUN ... 0 . 06/01/2036 . |3.C FM
.. 12646U-AK-4 | CSMC Trust 2013-1VR1-CSMC 2013-IVR1 A2 ....... [....... . 06/01/2024 . | PAYDOUN ... 0 . 03/01/2043 . [1.A ........
.. 12646W-AH-7 | CSMC Trust 2013-1VR2-CSMC 2013-IVR2 A2 ....... |....... . 06/01/2024 . | PAYDOUN ... 0 . 04/01/2043 .
..12646X-AJ-1 | CSMC Trust 2013-1VR3-CSMC 2013-IVR3 A2 ....... [....... . 06/01/2024 . | PAYDOUN ... 0 . 05/01/2043 .
..12647G-BZ-0 | CSMC Trust 2013-1VR4-CSMC 2013-1VR4 A20 ..... . |- 06/01/2024 . | PAYDOUN ... 0 . 07/01/2043 .
..12647H-BC-9 | CSMC Trust 2013-8R-CSMC 2013-8R 4A2 .. . |- 06/27/2024 . | PAYDOUN ... 0 . 12/27/2036 .
.. 12647P-AK-4 | CSMC Trust 2013-7-CSMC 2013-7 A6 ... 06/01/2024 . | PAYDOUN 0| . 08/01/2043 .
..126484-BB-0 | CSMC Trust 2014-1VR2-CSMC 2014-IVR2 B1 ....... . 06/01/2024 . | PAYDOUN ... 0. . 04/01/2044 .
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..12648T-AQ-2 | CSMC Trust 2014-1VR3-CSMC 2014-IVR3 BT ....... [....... . 06/01/2024 . | PAYDOUN ... ...24,004 |.... .0 . 0 . 0 e . 07/01/2044 .
..12653V-AG-1 |Credit Suisse Mortgage C-CSMC 2019-ICE4 ...... [....... . 04/15/2024 . | PAYDOUN ... 10,333,666 |.... .0 . w0 ]eeennnn 9,975,183 .. 0 . 05/15/2036 .
..12659Y-AB-0 | COLT 2022-3 Mortgage Loa-COLT 2022-3 A2 ...... |[....... . 06/01/2024 . | PAYDOUN ... ..375,487 |.... .0 . 0 .375,490 |.. 0 . 06/01/2028 .
.. 12659Y-AC-8 | COLT 2022-3 Mortgage Loa-COLT 2022-3 A3 ...... |....... . 06/01/2024 . | PAYDOUN ... ..300,292 |.... .0 . 0 .300,392 |.. 0 . 06/01/2028 .
..12660B-AB-7 |Credit Suisse Mortgage C-CSMC 2022-ATH1 ...... [....... . 06/01/2024 . | PAYDOUN ... ..322,847 |.... .0 . 0 0 . 01/01/2067 .
..12660B-AC-5 |Credit Suisse Mortgage C-CSMC 2022-ATH1 ...... [....... . 06/01/2024 . | PAYDOUN ... .0 . 0 0 . 01/01/2067 .
..12663G-AA-5 | COLT 2022-7 Mortgage Loa-COLT 2022-7 A1 ...... [....... . 06/01/2024 . | PAYDOUN ... 122,236 122,235 |.... .0 . 0 0 . 04/01/2067 .
..12663G-AB-3 | COLT 2022-7 Mortgage Loa-COLT 2022-7 A2 ...... [....... . 06/01/2024 . | PAYDOUN ... .. 116,128 .. 116,128 |.... .0 . 0 0 . 04/01/2067 .
..12663G-AC-1 | COLT 2022-7 Mor tgage Loa-COLT 2022-7 A3 ...... [....... . 06/01/2024 . | PAYDOUN ... .0 . 0 0 . 04/01/2067 .
.. 12664A-AE-9 | CSMC 2022-ATH3-CSMC 2022-ATH3 A2 .... 06/01/2024 . | PAYDOUN 0 0| 0| . 08/01/2067 .
..12664A-AF-6 | CSMC 2022-ATH3-CSMC 2022-ATH3 A3 . 06/01/2024 . | PAYDOUN ... 0 0| 0| . 08/01/2067 .
..126650-AN-0 | CVS Pass-Through Trust-FIRST LIEN 06/10/2024 . [ SINKING PAYMENT . 0 0| 0| . 10/10/2025 .
..126650-Ali-0 | CVS Pass-Through Trust-FIRST LIEN ............. [.oeees . 06/10/2024 . | SINKING PAYMENT ......... .0 . 0 0 . 01/11/2027 .
..126650-B0-2 | CVS HEALTH CORP PASS THRU CTF 30/360 ......... [....... . 06/10/2024 . | SINKING PAYMENT ......... .0 . 0 0 . 01/10/2030 .
..126650-BY-5 | CVS PASS-THROUGH TRUST-SENIOR SECURED NO ..... |....... . 06/10/2024 . | SINKING PAYMENT ......... .0 . 0 0 . 01/10/2034 .
.. 12665E-AD-2 | CSMC 2022-NQM4 Trust-CSMC 2022-NaM4 A2 ....... |[....... . 06/01/2024 . | PAYDOUN ... .0 . 0 0 . 06/01/2067 . (1.
.. 12665W-AD-2 | CSMC 2022-ATH2-CSNC 2022-ATH2 A2 R [ . 06/01/2024 . | PAYDOUN ... .0 . 0 0 . 05/01/2067 . [1.C FE .
..126670-JP-4 | CHL Mortgage Pass-Throug-CliHL 2005-HYBY ...... |....... . 06/01/2024 . | PAYDOUN ... .0 . 0 0 . 02/01/2036 . [1.A FM .
..126670-NY-0 | CWABS Asset-Backed Certi-CliL 2005-16 2AF .... |....... . 06/01/2024 . | PAYDOUN ... .0 . 0 0 . 05/01/2036 . [1.A FM .
..126673-DR-0 | CWABS Asset-Backed Certi-CliL 2004-7 MF2 ..... |....... . 06/01/2024 . | PAYDOUN ... 0 0 . 10/01/2034 . [1.A FM .
.. 12667F-4N-2 | Alternative Loan Trust 2-CWALT 2005-7CB ... 06/01/2024 . | PAYDOUN 0| 0| . 03/01/2038 . [1.A FM .
..12667F-5E-1 |Alternative Loan Trust 2-CWALT 2005-6CB ... 06/01/2024 . | PAYDOUN 0| 0| . 04/01/2035 . [1.A FM .
..12667F-EG-6 |Alternative Loan Trust 2-CWALT 2004-J2 3 .. 06/01/2024 . | PAYDOUN 0| 0| . 04/01/2034 . [1.A FM .
..12667F-RE-7 |Alternative Loan Trust 2-CWALT 2004-J6 1 .. . |. 05/01/2024 . | PAYDOUN 0| 0| . 08/01/2024 . [1.A FM ....
..12667F-RG-2 |Alternative Loan Trust 2-CWALT 2004-J6 2 .... . |- 06/01/2024 . | PAYDOUN 0| ....319 0| . 11/01/2031 . [1.A FM ...
..12667F-VN-2 | COUNTRYWIDE ALTERNATIVE -SERIES 2004-24C .... |....... . 06/01/2024 . | PAYDOUN ... 0 .246,5% |.. 0 . 11/01/2034 . [1.A FM ...
..12667G-AA-1 | Alternative Loan Trust 2-CWALT 2005-13CB .... |....... . 06/25/2024 . | PAYDOUN ... 0 0 . 05/25/2035 . [1.A FM ....
..12667G-AC-7 |Alternative Loan Trust 2-CWALT 2005-13CB .... |....... . 06/01/2024 . | PAYDOUN ... 0 0 . 05/01/2035 . [1.A FM ....
..12668A-PC-3 |Alternative Loan Trust 2-CWALT 2005-54CB .... |....... . 06/01/2024 . | PAYDOUN ... 0 0 . 11/01/2035 . [1.A FM ...
..12668A-XL-4 |Alternative Loan Trust 2-CWALT 2005-63 5 .... |....... . 06/01/2024 . | PAYDOUN ... 0 0 . 12/01/2035 . [1.A FM ...
..12668B-YA-5 |Alternative Loan Trust 2-CWALT 2006-7CB ..... |....... . 06/01/2024 . | PAYDOUN ... 0 0 . 05/01/2036 . [1.A FM ....
..126694-2H-0 | CHL Mortgage Pass-Throug-CliHL 2006-10 1A .. 04/01/2024 . | PAYDOUN 0| 0| . 05/01/2036 . [3.C FM ....
..126694-4F-2 | CHL Mortgage Pass-Throug-CliHL 2006-HYB3 ... 06/01/2024 . | PAYDOUN 0| 0| . 05/01/2036 . [1.A FM .
..126694-BE-7 | CHL Mortgage Pass-Throug-CliHL 2005-HYB6 ... 06/01/2024 . | PAYDOUN 0| 0| . 10/01/2035 . [1.A FM ....
..126694-CS-5 |CHL Mortgage Pass-Throug-CliHL 2005-21 A1 ... 05/01/2024 . | PAYDOUN 0| 0| . 10/01/2035 . [4.C FM ...
..126694-HP-6 | CHL Mortgage Pass-Throug-CliHL 2005-25 A1 ... 05/01/2024 . | PAYDOUN 0| 0| . 11/01/2035 . [1.A FM ...
..126694-LC-0 |CHL Mortgage Pass-Throug-CliHL 2005-24 A3 .... |....... . 06/01/2024 . | PAYDOUN ... 0 0 . 11/01/2035 . [5.A FM ....
..126694-MH-8 | CHL Mortgage Pass-Throug-CliHL 2005-HYB7 ..... |....... . 06/01/2024 . | PAYDOUN ... 0 0 . 11/01/2035 . [1.A FM ...
..126694-0J-0 |CHL Mortgage Pass-Throug-CliHL 2005-HYBS ..... |....... . 06/01/2024 . | PAYDOUN ... 0 0 . 12/01/2035 . [1.A FM ...
..126694-UJ-5 |CHL Mortgage Pass-Throug-CliHL 2005-31 1A .... |....... . 06/01/2024 . | PAYDOUN ... 0 0 . 01/01/2036 . [1.A FM ...
..126694-UM-8 | CHL Mortgage Pass-Throug-CliHL 2005-31 2A .... |....... . 06/01/2024 . | PAYDOUN ... 0 0 . 01/01/2036 . [1.A FM ....
..126694-UN-6 | CHL Mortgage Pass-Throug-CliHL 2005-31 2A .... |....... . 06/01/2024 . | PAYDOUN ... 0 .0 . . 01/01/2036 . [1.A FM ...
..12669D0-US-5 | CHL Mortgage Pass-Throug-CliHL 2002-39 A1 .... . |- 06/01/2024 . | PAYDOUN ... 0 7 1. . 02/01/2033 . [1.A FM ...
..12669F-A8-6 | CHL Mortgage Pass-Throug-CliHL 2004-11 2A .... . |- 06/01/2024 . | PAYDOUN ... 0 0 . 07/01/2034 . (1.A FM ...
.. 12669F-VH-3 | CHL Mortgage Pass-Throug-CliHL 2004-6 2A1 ... 06/01/2024 . | PAYDOUN 0| 0| . 05/01/2034 . [1.A FM ....
.. 12669G-35-8 | CHL Mor tgage Pass-Throug-CliHL 2005-16 A2 .... . 06/01/2024 . | PAYDOUN ... .0 . 0. . 09/01/2035 . [3.A FM ....
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.. 12669G-4K-4 | CHL Mortgage Pass-Throug-CliHL 2005-J3 1A .... |....... . 06/01/2024 . | PAYDOUN ... ... 24,028 ...24,123 ... 10,347 |.... 0 ..24,028 |.. 0 e . 09/01/2035 . [1.A FM ....
..12669G-A5-0 | CHL Mortgage Pass-Throug-CliHL 2005-HYB3 ...... |....... . 06/01/2024 . |PAYDOIN ..ovvvvviiiiiiiiins oo |, 2,625 ....2,625 ....2,610 |.... 0 ...2,625 |.. .0 . . 06/01/2035 . [1.A FM ...
..12669G-BY-6 | CHL Mortgage Pass-Throug-CliHL 2004-HYB7 ..... |....... . 06/01/2024 . |PAYDOUN .ooovvviviiiiiiiins oo o 6,579 ....6,579 ....6.,477 |.... 0 ...6,579 |.. .0 . . 11/01/2034 . [1.A FM ...
..12669G-BZ-3 | CHL Mortgage Pass-Throug-CliHL 2004-HYB7 ..... |....... . 06/01/2024 . | PAYDOUN ... .. 19,161 ...19,161 ...18,858 |.... 0 ..19,161 |.. .0 . . 11/01/2034 . [1.A FM .
..12669G-GH-8 | CHL Mortgage Pass-Throug-CliHL 2004-HYBS ..... |....... . 06/01/2024 . | PAYDOUN ... 25,315 25,315 0 25,315 |.. .0 . . 01/01/2035 . [1.A FM .
..12669G-R4-5 | CHL Mortgage Pass-Throug-CliHL 2005-15 A8 .... |....... . 06/01/2024 . | PAYDOUN ... 0 L3183 ) .0 . . 08/01/2035 . [1.A FM .
.. 12694%-AA-4 | CVS (New Albany, IN) Trust Certificate .......[....... . 06/15/2024 . | SINKING PAYMENT ......... 0 .. 47,253 |.. 0 . 01/15/2041 . [2.B ........
..12697#-AA-7 |Cric KY HQ LLC Senior Secured Note ............ [....... . 06/15/2024 . | SINKING PAYMENT ......... 0 ..41,589 |.. 0 . 03/15/2042 . (1.D PL .
..12707%-AA-9 | CVS (NC SC PA & VA ) Con Trust Certifica ... [....... . 06/15/2024 . | SINKING PAYMENT ......... 0 111,517 |.. 0 . 01/15/2044 . (2.B ........
..127246-AA-6 | CVS (Clawson & Richmond Trust Certificat .. 06/15/2024 . [ SINKING PAYMENT . 0| 127,015 0| . 01/15/2035 . (2.
.. 12733#-AA-3 | CTL Pass-Thru Trust Seri Trust Certifica .... 06/15/2024 . [ SINKING PAYMENT . 0| 79,664 0| . 10/15/2043 . (1.
..12760@-AA-1 | CGA Capital Corp Pass Thru Ctfs Series 2 .. 06/10/2024 . [ SINKING PAYMENT . 0| .258,170 0| . 03/10/2031 . [1
..12762*-AA-1 | CDI Tuscany Intermediate Senior Secured ...... [....... . 06/30/2024 . | SINKING PAYMENT ......... . 0 ..46,662 |.. 0 . 06/30/2040 .
..13177*-AA-8 | Camargo Investments | LL Senior Note ......... [....... . 05/31/2024 . | VARIOUS ... ..828,368 |.... ....0 |..........828,368 |.. 0 . 05/31/2024 .
..143100-AA-6 |Carlyle GMS Finance MM C-CGFM 2015-1A A1 ... [....... . 04/15/2024 . | PAYDOUN ... .2,763,322 |.... 0 0 . 10/15/2031 .
..143100-AE-8 |Carlyle GMS Finance MM C-CGFM 2015-1A A1 ... [....... . 04/15/2024 . | PAYDOUN ... 01,423,301 |.... 0 0 . 10/15/2031 .
..14576A-AA-0 |Cars Net Lease Mortgage -CARM 2020-1A A1 .... |....... . 06/15/2024 . | PAYDOUN ... L. 17,495 ... 0 0 . 12/15/2050 .
..14576A-AB-8 |Cars Net Lease Mortgage -CARM 2020-1A A2 .... |....... . 06/15/2024 . | PAYDOUN ... 0 0 . 12/15/2050 .
..14576A-AC-6 |Cars Net Lease Mortgage -CARM 2020-1A A3 .... |....... . 06/15/2024 . | PAYDOUN ... 0 0 . 12/15/2050 .
..14686G-AD-8 | Carvana Auto Receivables-CRVNA 2022-N1C .... |....... . 06/10/2024 . | PAYDOUN 0 0 . 12/11/2028 .
.. 14855W-AA-4 | Castlelake Secured Aviat Notes Class A .... 06/15/2024 . [ SINKING PAYMENT . 0| 0| . 07/31/2036 .
..14856G-AA-8 |Castlelake Aircraft Stru-CLAST 2021-1A A . 05/15/2024 . | PAYDOUN ... 0| 0| . 01/15/2046 .
..149898-AA-2 | CEAMER FINANCE |1 LLC Senior Secured Not .... 05/15/2024 . | CA_CASH_CLOSE . 0| 0| . 11/15/2087 . (2.
..152314-KJ-8 | Centex Home Equity Loan -CXHE 2004-C AF5 .... . |- 06/01/2024 . | PAYDOUN ... 0| 0| . 06/01/2034 . [1.A FM .
..161546-Cli-4 |Chase Funding Trust Seri-CFAB 2002-3 1A5 .... . |- 06/01/2024 . | PAYDOUN 0| 0| . 06/01/2032 . [1.A FM .
..16159W-AC-8 |Chase Home Lending Mortg-CHASE 2019-1 A3 .... |....... . 06/01/2024 . | PAYDOUN ... 0 0 . 03/01/2050 . [1.A ........
..161620-PV-5 | Chase Mortgage Finance T-CHASE 2005-A2 1 .... |....... . 06/01/2024 . | PAYDOUN ... 0 0 . 01/01/2036 . [1.A FM .
..161630-BA-5 |Chase Mor tgage Finance T-CHASE 2007-A1 1 ... |[....... . 06/01/2024 . | PAYDOUN ... 0 0 . 02/01/2037 . [1.A FM .
..16165M-AG-3 |ChaseFlex Trust Series 2-CFKX 2006-2 A5 ..... |[....... . 06/01/2024 . 0 0 . 09/01/2036 . [1.A FM .
..16372#-AA-0 |Chemical Bank Pass-Thru Certificate ........... [....... . 06/10/2024 . | SINKING PAYMENT . ...55,735 |.... 0 0 . 06/10/2044 . [2.A ........
. 16877#-AA-0 | Childress Klien-Cambridg Senior Secured ...... [....... . 06/05/2024 . | SINKING PAYMENT . 242,094 242,397 |.eeeeennn 0 0 . 01/05/2036 . [1.B ........
..169926-AA-0 | CHNGE Mor tgage Trust 202-CHNGE 2023-2 A1 .. 06/01/2024 . | PAYDOUN ... ..480,950 473,134 | ..473,933 |. 0| 0| . 06/01/2058 . [1.A FE .
..17025R-AA-3 | COUNTRYWIDE HOME LOANS-SERIES 2007-HY4 C ... 06/01/2024 . | PAYDOUN .9,213 |. 0| 0| . 09/01/2047 . [1.A FM .
..17030A-AA-3 | CHNGE Mor tgage Trust 202-CHNGE 2023-3 A1 .... 06/01/2024 . | PAYDOUN ..531,913 |. 0| 0| . 07/01/2058 . [1.A FE .
..17030J-AA-4 | CHNGE Mortgage Trust 202-CHNGE 2022-1 A1 .... 06/01/2024 . | PAYDOUN 0| 0| . 01/01/2067 . [1.A FE .
..17307G-E8-7 |Citigroup Mortgage Loan -CMLTI 2005-8 1A .... 06/01/2024 . | PAYDOUN 0| 0| . 10/01/2035 . [1.A FM .
..17307G-ED-6 |Citigroup Mortgage Loan ~CMLTI 2004-HYB2 .... |....... . 06/01/2024 . | PAYDOUN ... 0 0 . 03/01/2034 . [1.A FM .
..17307G-RE-0 |Citigroup Mortgage Loan -CMLTI 2005-2 1A .... |....... . 06/01/2024 . | PAYDOUN ... 0 0 . 05/01/2035 . [1.A FM .
..17307G-TY-4 |Citigroup Mortgage Loan -CMLTI 2005-3 24 .... |....... . 06/01/2024 . | PAYDOUN ... 0 0 . 08/01/2035 . [1.A FM .
..17307G-VN-5 | Citigroup Mortgage Loan —CMLTI 2005-WF2 ...... |....... . 06/01/2024 . | PAYDOUN ... 0 0 . 08/01/2035 . [1.A FM .
..17307G-W9-5 |Citigroup Mortgage Loan -CMLTI 2005-11 A .... |....... . 06/01/2024 . | PAYDOUN ... 0 0 . 11/01/2035 . [1.A FM .
..17309A-AD-1 | CitiMortgage Alternative-CMALT 2006-A1 1 .... [....... . 06/01/2024 . | PAYDOUN ... 0 0 . 04/01/2036 . [1.A FM ....
..17309A-AF-6 | CitiMortgage Alternative-CMALT 2006-A1 1 ... . |- 05/01/2024 . | PAYDOUN ... 0 0 . 04/01/2036 . [1.A FM ....
..17309B-AB-3 |Citigroup Mortgage Loan -CMLTI 2006-WF2 ..... . |- 06/01/2024 . | PAYDOUN ... 0 0 . 05/01/2036 . [1.A FM ....
.. 17309N-AG-6 |Citicorp Residential Mor-CRMSI 2006-1 M1 .. 06/01/2024 . | PAYDOUN 0| 0| . 07/01/2036 . [1.A FM ....
.. 17309V-AH-6 |CitiMortgage Alternative-CMALT 2006-A4 1 .... . 06/01/2024 . | PAYDOUN ... .0 . 0. . 09/01/2036 . [4.A FM ...
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.. 173124-AF-6 |Citicorp Residential Mor-CRMSI 2007-2 A6 .... |....... . 06/01/2024 . | PAYDOUN ... 0 0 e . 06/01/2037 . [1.A FM ...
..17312V-AA-6 |Citigroup Mortgage Loan -CMLTI 2007-6 1A .... |....... . 06/01/2024 . | PAYDOUN ... 0 0 . 03/01/2037 . [1.A FM .
..17315X-AF-8 |Citigroup Mortgage Loan -CMLTI 2009-9 2A .... |....... . 04/01/2024 . | PAYDOUN ... 0 0 . 11/01/2035 . [1.A FM .
.. 17322N-AD-6 | Citigroup Mortgage Loan —CMLTI 2014-J1 A .... |....... . 06/01/2024 . | PAYDOUN ... 0 0 . 06/01/2044 . (1.A ........
.. 17323\-AE-5 |Citigroup Mortgage Loan -CMLTI 2015-A B3 .... |....... . 06/01/2024 . | PAYDOUN ... 0 0 . 06/01/2058 . [1.A ........
..193938-AB-3 |College Ave Student Loan-CASL 2023-A A2 ...... [....... . 06/25/2024 . | PAYDOUN ... . 0 0 . 05/25/2055 . [1.A FE .
..19421U-AB-0 |College Avenue Student L-CASL 2019-A A2 ...... [....... . 06/25/2024 . | PAYDOUN ... .. 118,517 0 0 . 12/28/2048 . [1.A FE .
.. 19424K-AB-9 | College Avenue Student L-CASL 2021-A A2 ...... [....... . 06/25/2024 . | PAYDOUN ... 229,182 0 0 . 07/25/2051 . [1.A FE .
.. 19424K-AD-5 | College Ave Student Loan-CASL 2021-A C ....... [....... . 06/25/2024 . | PAYDOUN ... 122,157 0 0 . 07/25/2051 . [1.F FE .
.. 19425A-AD-6 | College Avenue Student L-CASL 2021-B C 06/25/2024 . | PAYDOUN . 107,468 0| 0| . 06/25/2052 . 1.F FE .
..19425A-AE-4 | College Avenue Student L-CASL 2021-B D 06/25/2024 . | PAYDOUN ..548,948 0| 0| . 06/25/2052 . 2.B FE .
..19685G-AA-4 | COLT Funding LLC-COLT 2022-4 A1 ..... 06/01/2024 . | PAYDOUN ..191,959 0| 0| . 03/01/2067 . [1.A FE .
..19685G-AC-0 |COLT Funding LLC-COLT 2022-4 A3 [ . 06/01/2024 . | PAYDOUN ... 256,819 0 0 . 03/01/2067 . [1.F FE .
..19687Y-AA-3 | COLT 2020-RPL1 Trust-COLT 2020-RPL1 A1 ....... [....... . 06/01/2024 . | PAYDOUN ... 550,830 0 0 . 01/01/2065 . [1.A FE .
..19688E-AA-6 | COLT 2021-1 Mortgage Loa-COLT 2021-1 A1 ..... |....... . 06/01/2024 . | PAYDOUN ... 562,874 0 0 . 06/01/2066 . [1.A FE .
..19688F-AA-3 | COLT 2021-3 Mor tgage Loa-COLT 2021-3 A1 ...... [....... . 06/01/2024 . | PAYDOUN ... 104,863 0 0 . 09/01/2066 . [1.A FE .
..19688H-AA-9 | COLT 2022-1 Mor tgage Loa-COLT 2022-1 A1 ...... [....... . 06/01/2024 . | PAYDOUN ... ,352,706 0 0 . 12/01/2066 . [1.A FE .
..19688L-AA-0 | COLT 2022-5 Mortgage Loa-COLT 2022-5 A1 ...... [....... . 06/01/2024 . | PAYDOUN ... 214,108 0 0 . 04/01/2067 . [1.A FE .
..19688L-AB-8 | COLT 2022-5 Mortgage Loa-COLT 2022-5 A2 ...... [....... . 06/01/2024 . | PAYDOUN ... 356,996 0 0 . 03/01/2067 . 1.C FE .
..19688M-AB-6 | COLT 2022-8 Mor tgage Loa-COLT 2022-8 A2 ...... |....... . 06/01/2024 . | PAYDOUN ... 166,540 0 0 . 08/01/2067 . [1.C FE .
..19688M-AC-4 | COLT 2022-8 Mor tgage Loa-COLT 2022-8 A3 ... 06/01/2024 . | PAYDOUN 0| 0| . 08/01/2067 . [1.F FE .
..20267U-AA-7 | COMMONBOND STUDENT LOAN -SERIES 16-B CLA .. 06/25/2024 . | PAYDOUN 0| 0| . 10/25/2040 . (1.A FE .
..20268A-AB-8 | Commonbond Student Loan -CBSLT 2021-BGS . 05/25/2024 . | PAYDOUN 0| 0| . 09/25/2051 . [1.G FE .
..20268B-AB-6 | Commonbond Student Loan -CBSLT 2020-1 B . . |- 06/25/2024 . | PAYDOUN 0| 0| . 10/25/2051 . [1.D FE .
..20268{-AB-0 | Commonbond Student Loan -CBSLT 2021-AGS . . |- 06/25/2024 . | PAYDOUN 0| 0| . 03/25/2052 . (1.D FE .
..20753Y-CH-3 | Connecticut Avenue Secur-CAS 2022-R04 M .... |....... . 06/25/2024 . | PAYDOUN ... 0 .0 . . 03/25/2042 . (1.A ........
..20755D-AA-4 | Connecticut Avenue Secur-CAS 2022-R08 M .... |....... . 06/25/2024 . | PAYDOUN 0 0 ... . 07/25/2042 . [1.A ........
..20848V-AB-1 | Consensus Cloud Solution-SENIOR UNSECURE ..... |....... . 05/14/2024 . | JP MORGAN SECURITIES ... 0 (173,378) |.... . 10/15/2028 . (4.B FE .
..2187201-AG-7 |CoreVest American Financ-CAFL 2018-2 B ....... [....... . 05/01/2024 . | PAYDOUN 0 0 e . 11/01/2052 . [1.A FE .
..22160@-AA-6 | Costco ( Monterey Park C Trust Certifica ... [....... . 06/20/2024 . | SINKING PAYMENT . 0 0 . 06/20/2043 . (1.E ........
..22163#-AA-1 |Costco (Oceanside NY) Le Trust Certifica ... [....... . 06/15/2024 . | SINKING PAYMENT . 0 0 . 11/30/2041 . [1.E ........
..224092-AA-4 | CP EF Asset Securitizati-CPEF 2023-1A A 06/15/2024 . | PAYDOUN ... 0| 0| . 03/15/2032 . [1.C FE .
..225410-CZ-3 |Credit Suisse First Bost-CSFB 2003-AR15 06/25/2024 . | PAYDOUN 0| 0| . 06/25/2033 . [1.A FM .
..225410-FV-9 | CSFB MORTGAGE-BACKED PAS-CSFB 2003-17 1A .. 06/01/2024 . | PAYDOUN 0| 0| . 06/01/2033 . [4.C FM .
..225410-XS-6 |Credit Suisse First Bost-CSFB 2003-23 DB . 06/01/2024 . | PAYDOUN 0| 0| . 09/01/2033 . [1.A FM .
..225458-2Y-3 |Credit Suisse First Bost-CSFB 2005-8 9A1 .... 05/01/2024 . | PAYDOUN 0| 0| . 09/01/2035 . |4.A FM
..225458-15-5 |Credit Suisse First Bost-CSFB 2005-7 1A1 ... [....... . 06/01/2024 . | PAYDOUN ... 0 ...4,043 |.. 0 . 08/01/2035 . |3.B FM
..225458-1D-8 | CSFB MORTGAGE-BACKED PAS-CSFB 2005-3 6A1 .... |....... . 06/01/2024 . | PAYDOUN ... 0 ..23,616 |.. 0 . 07/01/2035 . [2.C FM .
..225470-VF-7 | CSMC Mor tgage-Backed Tru-CSMC 2006-1 3A1 .... |....... . 06/01/2024 . | PAYDOUN ... 0 151,224 |.. 0 . 02/01/2036 . [1.A FM .
..225400-FJ-9 |Credit Suisse First Bost-CSFB 2003-1 1A1 ... [....... . 06/01/2024 . | PAYDOUN ... 0 ...8,813 |.. 0 . 02/01/2033 . |2.B FM
.. 220421-BF-2 | CSMC Mor tgage-Backed Tru-CSMC 2006-8 5A1 ... |....... . 06/01/2024 . | PAYDOUN ... 0 ..20,442 |.. 0 . 10/01/2026 . |3.B FM
..22960*-AA-0 | CTL PASS THRU TR SER 2013 (OCHSNER SLIDE .... |....... . 06/15/2024 . | SINKING PAYMENT ......... . 0 .245,567 |.. 0 . 12/15/2028 . [1.G ........
..22965@-AA-3 |WAG (Edina, Minnesota) C Trust Certifica .... . |- 06/15/2024 . [SINKING PAYMENT ......... ...49.241 ... 0 ..48,946 |.. 0 . 07/15/2087 . [3.A ........
..22970*-AA-8 |BNSF (Dayton, Texas) Con Trust Certifica .... . |- 06/01/2024 . [SINKING PAYMENT ......... . 180,765 |.... 0 180,760 |.. 0 . 05/15/2034 . (1.D PL .
..229730-AA-3 |Great West Casualty Comp Trust Certifica .. 06/15/2024 . [ SINKING PAYMENT . 0| 87,250 0| . 12/15/2087 . (1.C PL .
..22977@-AA-9 | CTL Pass-Thru Trust Seri Trust Certifica .... . 06/15/2024 . | SINKING PAYMENT ......... .0 . ..79,004 . 0. . 12/15/2038 . [1.E ........
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..23110A-AA-4 | Cumulus Media New Holdin-FIRST LIEN ........... [....... . 05/02/2024 . | EXCHANGE OFFER .2,437,814 |.... ..6,107 | .0 . 0 el 2,443,021 . 07/01/2026 . |6. FE .....
..23242L-AB-9 | CWHEQ Revolving Home Equ-CWHEL 2006-F 2A .... |....... . 06/17/2024 . | PAYDOUN ... 8,727 |.... ... 564 | .0 . 0 ...9,201 . 07/15/2036 . [1.A FM ...
..23248A-AJ-0 | COUNTRYWIDE ASSET-BACKED-SERIES 2007-SEA .... |....... . 05/28/2024 . | PAYDOUN ... ...28,884 |.... ... (6,662) | .0 . 0 . 05/25/2047 . (1.A FM ....
..233046-AF-8 | DNKN 2017-1A A211 ooooeeeeeeeeei [ . 05/20/2024 . | PAYDOUN ... ...52,500 |.... .0 . 0 . 11/20/2047 . 2.B FE ....
..233046-AH-4 |DB Master Finance LLC-DNKN 2017-1AW A2I1 .... |....... . 05/20/2024 . | PAYDOUN ... .0 . 0 . 11/20/2047 .
..233046-AN-3 | DB Master Finance LLC-DNKN 2019-1AW A23W .... |....... . 05/20/2024 . | PAYDOUN ... .0 . 0 . 05/20/2049 .
..23316#-AA-5 |DEA (Nashville TN) LLC Pass-Thru Certifi .... [....... . 06/05/2024 . | SINKING PAYMENT . .0 . 0 . 08/05/2040 .
..23332U-AD-6 |DSLA Mortgage Loan Trust-DSLA 2004-AR1 A .... |....... . 06/20/2024 . | PAYDOUN .0 . 0 . 09/19/2044 .
..24023#-AA-7 |DC Department of Correct Pass-Thru Certi .... [....... . 06/15/2024 . | SINKING PAYMENT . .0 . 0 . . 03/15/2033 .
..24380X-AA-5 | Deephaven Residential Mo-DRMT 2022-2 A1 06/01/2024 . [PAYDOIN ......... 0 0| .104,953 . 03/01/2067 .
..24703T-AD-8 |Dell International LLC /-FIRST LIEN 05/20/2024 . [CALL 101.679 . 1,185,561 0 0| . 1,184,040 . 06/15/2026 .
..24736X-AA-6 | DELTA AIR LINES 2015-1AA-FIRST LIEN .. 06/11/2024 . | BARINGSLLC . 4,407,375 |. 0 0| . 07/30/2027 .
..25150M-AC-0 |Deutsche Alt-A Securitie-DBALT 2007-RMP1 .... |....... . 06/25/2024 . | PAYDOUN ...58,329 |.... .0 . 0 . 12/25/2036 .
..25150N-AB-0 |Deutsche Alt-A Securitie-DBALT 2006-ARS ..... |....... . 06/25/2024 . | PAYDOUN ... ...37,619 |.... .0 . 0 . 10/25/2036 .
..251510-CV-3 |Deutsche Alt-A Securitie-DBALT 2005-1 1A .... [....... . 06/25/2024 . | PAYDOUN ... .0 . 0 . 02/25/2035 .
..251510-EP-4 | DEUTSCHE ALT-A SECURITIE-DBALT 2005-3 5A ... |....... . 06/25/2024 . | PAYDOUN ... . .0 . 0 . 06/25/2035 .
..251510-LM-3 |Deutsche Alt-A Securitie-DBALT 2006-AR1 ..... |[....... . 06/01/2024 . | PAYDOUN ... ... 11,524 .0 . 0 . 02/01/2036 .
..251510-MD-2 |Deutsche Alt-B Securitie-DBALT 2006-AB1 ..... |....... . 06/01/2024 . | PAYDOUN ... ....9,13% .0 . 0 . 02/01/2036 .
..25273C-AB-6 |Diamond Resorts Owner Tr-DROT 2021-1A B ..... |....... . 06/20/2024 . | PAYDOUN ... . ...82,870 |... . . .0 . 0 . 11/21/2083 .
..25512D-AA-7 |Diversified ABS Phase V Senior Secured N .... |....... . 05/31/2024 . | VARIOUS 790,793 |....... 37,650,630 |....... 37,650,630 |.... . .0 . 0 . 12/31/2030 .
..26067*-AA-3 | Dow (Midland Mi) Control Trust Certifica 06/15/2024 . [ SINKING PAYMENT . .. 164,867 . 164,867 ..165,609 |. ..165,242 |. 0 . (375) 0| 164,867 . 03/15/2034 .
..26078J-AE-0 | DowDuPont Inc-SENIOR UNSECURED . 06/15/2024 . [ CALL 105.6476497 ,973,745 .25,001,854 |. 24,262,782 |. 0 .(137,867) 0| 24,124,915 . 11/15/2038 .
..26208L-AC-2 |DRIVEN BRANDS FUNDING LL-HONK 2018-1A A2 .... 04/20/2024 . | PAYDOUN ... .. 17,500 0 0| . 04/20/2048 .
..26209X-AC-5 |DRIVEN BRANDS FUNDING LL-HONK 2020-2A A2 .... . |- 04/20/2024 . | PAYDOUN 0 0| . 01/20/2061 .
..26209X-AF-8 | DRIVEN BRANDS FUNDING LL-HONK 2022-1A A2 ... . |- 04/20/2024 . | PAYDOUN ... 0 0| . 10/20/2052 .
..264438-AA-6 |Dulles Discovery 1 Contr Pass-Thru Certi .... [....... . 06/05/2024 . | SINKING PAYMENT . .0 . 0 . 06/05/2037 .
..268440-AA-5 | EFMT 2023-1-EFMT 2023-1 AT ...oovvvviiiiiiiiiiens [ eeeenn . 06/01/2024 . .0 . 0 . 02/01/2068 .
..26847@-AA-8 |Edx/Ge Inventory Supply Pass-Thru Certif .... [....... . 04/15/2024 . | SINKING PAYMENT . .0 . 0 . 04/15/2028 .
..26848#-AA-5 |EDX/GE Inventory Supply Pass-Thru Certif .... [....... . 04/15/2024 . | SINKING PAYMENT ......... . . .0 . 0 . 01/15/2029 .
..26848*-AA-9 | EDX/GE Inventory Supply Pass-Thru Certif .... [....... . 04/15/2024 . | SINKING PAYMENT ......... ...51,698 |... ...51,698 |.... .0 . 0 . 01/15/2030 .
..26884L-AH-2 | EQT Corp-SENIOR UNSECURED .......cccooeiiiiiicicn [ereenn . 06/14/2024 . | CALL 100.195904 . ,019,590 |...... 10,000,000 .9,961,287 |.... .0 . 0 . 02/01/2025 .
..26920H-AB-1 |EWC Master Issuer LLC-WAX 2022-1A A2 . 06/15/2024 . | PAYDOUN ... ... 18,750 ...18,750 ...18,129 |. 0 0| . 03/15/2062 .
..28166L-AA-2 |EDvestinU Private Educat-EDVES 2021-A A ... 06/25/2024 . | PAYDOUN .. 239,435 ..230,435 . 210,011 0 0| . 11/25/2045 .
..28416L-AA-0 |Elara HGV Timeshare |ssu-EHGVT 2021-A A 06/25/2024 . | PAYDOUN .. 164,168 . 164,168 ..148,517 |. 0 0| . 08/27/2035 .
..28416L-AB-8 |Elara HGV Timeshare |ssu-EHGVT 2021-A B 06/25/2024 . | PAYDOUN .. 125,540 .. 125,540 ..123,845 |. 0 0| . 08/27/2035 .
..28416T-AA-3 |Elara HGV Timeshare |ssu-EHGVT 2019-A A 06/25/2024 . | PAYDOUN ..178,934 . K 0 0| . 01/25/2034 .
..28628C-AB-2 |ELFI Graduate Loan Progr-ELFI 2022-A B ....... [....... . 06/25/2024 . | PAYDOUN ... . 264,885 |.... .0 . 0 . 08/26/2047 .
..20280M-AA-9 |Energy Asset Issuer Trus Senior Secured ..... [....... . 06/25/2024 . | SINKING PAYMENT . . 1,213,800 ,213,800 |.... .0 . 0 . 03/25/2049 .
..20977F-AA-2 |EverBright Solar Trust 2-EVBRT 2024-A A ..... |....... . 06/20/2024 . .. 186,560 .0 . 0 . 06/22/2054 .
..30227F-AJ-9 |Extended Stay America Tr-ESA 2021-ESH D ..... |....... . 06/15/2024 . | PAYDOUN ... .. 96,919 .0 . 0 . 07/15/2038 .
..30260G-AA-4 |FCI Funding 2021-1 LLC-FCITL 2021-1A A ....... ...t . 06/15/2024 . | PAYDOUN ... .0 . 0 . 04/15/2033 .
..302637-AG-8 |FS KKR MM CLO 1 LLC-FSKMM 2019-1A ATR ........ [....... . 04/15/2024 . | PAYDOUN .0 . 0 . 01/15/2031 .
..30292%-AA-2 |FBI Bronx Control Trust Pass-Thru Certif .... . |- 06/15/2024 . [ SINKING PAYMENT . 145,849 |.... .0 . 0 . 07/15/2033 .
..31307#-AA-9 | FDL-CC LLC Senior Note Tranche A-1 .... . |- 06/15/2024 . [SINKING PAYMENT ......... ...34,671 |.... .0 . 0 . 02/15/2035 .
..31307#-AC-5 |FDL-CC LLC Senior Note Tranche A-3 . 06/15/2024 . [ SINKING PAYMENT . 19,893 |. 0 0| . 06/15/2037 .
..3137BL-AR-9 |Freddie Mac Multifamily -FMMV MO36 A .... . 06/17/2024 . | CALL 100 .......cceneeee. .. 165,000 ... 165,000 |........... 169,538 |...........165,906 |.... 0. .0 . .165,702 |. . 12/01/2029 .
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..31429#-AA-2 |Fedex Chino Control Pass Trust Certifica .... [....... . 06/15/2024 . | SINKING PAYMENT . 0 0 e ..3,038 |. 10/15/2035 . [2.B ........
..31572Y-AB-4 |Ellington Financial Mort-EFMT 2022-2 A2 ..... |....... . 06/01/2024 . | PAYDOUN 0 0 2,137 |. 04/01/2067 . [1.C FE .
..31572Y-AC-2 |Ellington Financial Mort-EFMT 2022-2 A3 ..... |....... . 06/01/2024 . | PAYDOUN ... 0 0 8,142 |. 04/01/2067 . [1.G FE .
..31573E-AA-9 |Ellington Financial Mort-EFMT 2022-3 A1 ..... |....... . 06/01/2024 . | PAYDOUN ... 0 0 ..8,825 |. 08/01/2067 . [1.A FE .
..31573E-AB-7 |Ellington Financial Mort-EFMT 2022-3 A2 ..... |....... . 06/01/2024 . | PAYDOUN ... 0 0 ..6,100 |. 08/01/2067 . [1.C FE .
..31573E-AC-5 |Ellington Financial Mort-EFMT 2022-3 A3 ..... |....... . 06/01/2024 . | PAYDOUN ... 0 0 ..2,942 |. 08/01/2067 . [1.F FE .
..31740J-AA-6 | FINANCE OF AMERICA STRUC-FASST 2023-RMF1 .... |....... . 04/25/2024 . | PAYDOUN ... . 0 0 .. 2,654 |. 02/25/2053 . [1.A FE .
..319820-AX-7 |First Commonwealth Bank-SUBORDINATED ......... [....... . 06/01/2024 . | CALL 100 . .8, 0 0 . 06/01/2028 . [2.C FE .
..32010L-AN-4 |First Eagle Commercial L-NNSTR 2016-1A A .... [....... . 04/25/2024 . | PAYDOUN ... . 1,419,280 0 0 . 01/25/2082 . [1.A FE .
..32027L-AE-5 |First Franklin Mortgage -FFML 2006-FF14 06/25/2024 . | PAYDOUN 33,795 0| 0| . 10/25/2036 . [1.A FM .
..32051G-S0-9 |First Horizon Alternativ-FHAMS 2005-AA7 06/01/2024 . | PAYDOUN 52,637 0| 0| . 09/01/2035 . [1.A FM .
..32051G-T7-0 |First Horizon Alternativ-FHAMS 2006-FA1 06/01/2024 . | PAYDOUN 11,071 0| 0| . 04/01/2036 . [1.A FM .
..32051G-X0-3 |First Horizon Mortgage P-FHASI 2005-AR5 ..... |....... . 06/01/2024 . | PAYDOUN ... 0 0 . 11/01/2035 . [1.A FM .
..32051G-XV-2 |First Horizon Mortgage P-FHASI 2005-ARS ..... |....... . 06/01/2024 . | PAYDOUN ... 0 0 . 11/01/2035 . [1.A FM .
..32052E-AA-7 |First Horizon Mortgage P-FHASI 2006-AR3 ..... |....... . 06/01/2024 . | PAYDOUN ... 0 0 . 11/01/2036 . (1.
..32056J-AA-2 |First Horizon Mortgage P-FHASI 2007-AR3 ..... |....... . 06/01/2024 . | PAYDOUN 0 0 . 1170172037 . (1.
..338031-AA-7 |Fishers Lane Associates -SECURED .............. [.eeeenn . 05/05/2024 . | SINKING PAYMENT . . 0 0 . 08/05/2030 .
..34417M-AB-3 | FOCUS Brands Funding LLC-FOCUS 2017-1A A .... |....... . 04/30/2024 . | PAYDOUN ... ... 15,000 0 0 . 04/30/2047 .
..34417R-AA-4 | FOCUS Brands Funding LLC-FOCUS 2017-1A A .... |....... . 05/30/2024 . | PAYDOUN ... . 3,820,000 ,820,000 |.... 0 0 . 04/30/2047 .
..347466-AE-4 |Fort Irwin Land LLC-UNSECURED .................. [.oeeees . 06/15/2024 . | SINKING PAYMENT . , 227,757 214,191 |.... 0 0 . 12/15/2035 .
..35041J-AA-3 | Foundation Finance Trust-FFIN 2019-1A A 06/15/2024 . | PAYDOUN ... 196,608 . 196,608 ..196,578 |. 0| 0| . 11/15/2034 .
..36564K-B2-4 |Freddie Mac Structured A-STACR 2022-HOA2 .... 06/25/2024 . | PAYDOUN 617,323 .617,323 .617,823 0| 0| . 07/25/2042 .
..35564K-E3-9 |Freddie Mac STACR REMIC -STACR 2022-HOA3 .... 06/25/2024 . | PAYDOUN ... 336,119 .336,119 336,119 |. 0| 0| . 08/25/2042 .
..35824#-AA-4 |Fresno County (Rowell Bu Trust Certifica .... . |- 06/15/2024 . [ SINKING PAYMENT . ..3,831 .3,831 .3,866 |. 0| 0| . 05/15/2040 .
..35826@-AA-4 | County of Fresno CA Trust Certificates .... . |- 06/15/2024 . [ SINKING PAYMENT . .. 102,055 ..102,055 ..103,073 |. 0| 0| . 06/15/2038 .
..36120F-AA-3 |Granite Park FX Notes Is Senior Secured ..... |....... . 06/15/2024 . | SINKING PAYMENT ......... 388,721 388,658 |.... 0 0 . 07/15/2032 .
..36120F-AB-1 |Granite Park FX Notes Is Senior Secured ..... |....... . 06/15/2024 . | VARIOUS ... ..414,998 ..414,888 |.... 0 0 . 07/15/2082 . (2.
..361528-AC-6 |GBX Leasing 2023-1 LLC-GBXL 2023-1A A ........ [....... . 06/20/2024 . | PAYDOUN ... ....9,73% ... 9,730 |.... 0 0 . 11/20/2053 . (1.
..36157N-FL-3 |GE Mortgage Services LLC-GECMS 1997-HE4 ..... |....... . 06/01/2024 . | PAYDOUN ... ....1,883 ... 1,486 |.... 0 0 . 12/01/2028 . (1.
..36167K-AA-6 | GCAT 2021-NQM6 Trust-GCAT 2021-NOMB A1 ...... [....... . 06/01/2024 . | PAYDOUN ... ...99,280 ...89,228 |.... 0 0 . 08/01/2066 . [1.A ........
..36169K-AA-4 | GCAT 2022-NOM2 Trust-GCAT 2022-NQM2 A1 ....... [....... . 06/01/2024 . | PAYDOUN ... 103,59 103,114 |.... 0 . 0 . 02/01/2067 . (1.
..36169K-AB-2 | GCAT 2022-NOM2 Trust-GCAT 2022-NQM2 A2 . 06/01/2024 . | PAYDOUN ..379,854 ..372,384 |. 0| .379,854 0| . 02/01/2067 . (1.
..36185N-6N-5 | GMACM Mor tgage Loan Trus-GMACM 2005-AR2 ... 06/01/2024 . | PAYDOUN ... 0| 92,356 0| . 05/01/2035 . (1.
..36198#-AA-0 |GE Huntsville 2020A Leas Trust Certifica .... 06/15/2024 . [ SINKING PAYMENT . 0| 0| . 04/15/2046 . (2.
..362008-AA-8 |GE Huntsville 2020B Leas Trust Certifica .... 06/15/2024 . [ SINKING PAYMENT . 0| 0| . 04/15/2046 . [2.A .
..36228F-UJ-3 | GSR Mortgage Loan Trust -GSR 2003-7F 4A1 06/01/2024 . | PAYDOUN ... 0| 0| . 10/01/2032 . [1.A FM .
..3622EA-AA-8 | GSAA TRUST-GSAA 2007-3 TATA ..oooveeeeieeeneeeens [ eens . 06/25/2024 . | PAYDOUN ... . 0 0 . 03/25/2047 . [1.A FM .
..362341-4A-4 | GSR Mortgage Loan Trust -GSR 2006-AR1 2A ... |....... . 05/01/2024 . | PAYDOUN ... ...(4,639) |. 0 0 . 01/01/2036 . [1.A FM .
..362341-4F-3 | GSR Mortgage Loan Trust -GSR 2006-AR1 3A ... |....... . 06/01/2024 . | PAYDOUN ... 0 0 . 01/01/2036 . [1.A FM .
..362341-DP-1 | GSR Mortgage Loan Trust -GSR 2005-6F 1A5 .... |....... . 06/01/2024 . | PAYDOUN ... 0 0 . 07/01/2035 . [1.F FM .
..362341-FN-4 | GSR Mor tgage Loan Trust -GSR 2005-AR4 3A .... |....... . 06/01/2024 . | PAYDOUN ... 0 0 . 07/01/2035 . [1.A FM .
..362341-SG-5 | GSR MORTGAGE LOAN TRUST-SERIES 2005-AR6 ..... |....... . 06/01/2024 . | PAYDOUN ... .0 . 0 . 09/01/2035 . [1.A FM .
..362341-XC-8 | GSR Mortgage Loan Trust -GSR 2005-AR7 4A ... . |- 06/01/2024 . | PAYDOUN ... 9 |. 0 . 11/01/2035 . [4.B FM ...
..362341-XE-4 | GSR Mortgage Loan Trust -GSR 2005-AR7 BA .... . |- 06/01/2024 . | PAYDOUN ... 0 0 . 11/01/2035 . [1.A FM ...
..362341-XG-9 | GSR Mortgage Loan Trust -GSR 2005-AR7 6A .... 06/01/2024 . | PAYDOUN 0| 0| . 11/01/2035 . [1.A FM ...
.. 36242D-41i-0 | GSR Mortgage Loan Trust -GSR 2005-AR3 6A ... . 06/01/2024 . | PAYDOUN ... .0 . 0. . 05/01/2035 . [2.B FM ....
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..36242D-BZ-5 |GSR MORTGAGE LOAN TRUST-SERIES 2004-9 CL .... |....... . 06/01/2024 . | PAYDOUN ... ... 35,886 ...35,886 ...35,886 |.... 0 ..35,886 |.. 0 e . 08/01/2034 . [1.A FM ....
..36242D-FS-7 |GSR Mortgage Loan Trust -GSR 2004-11 2A1 ... |....... . 06/01/2024 . | PAYDOUN ... ....6,871 0 ...6,87 0 . 09/01/2034 . [1.A FM ...
..36242D-FX-6 | GSR Mortgage Loan Trust -GSR 2004-11 3A1 ... [....... . 06/01/2024 . | PAYDOUN ... 0 0 . 09/01/2034 . [1.AFM ...
..36242D-H4-8 | GSR Mortgage Loan Trust -GSR 2005-AR2 1A .... |....... . 06/01/2024 . | PAYDOUN ... 0 0 . 04/01/2035 . (1.
..36242D-H9-7 | GSR Mortgage Loan Trust -GSR 2005-AR2 4A .... |....... . 06/01/2024 . | PAYDOUN ... 0 0 . 04/01/2035 .
..36242D-0Y-2 | GSR Mortgage Loan Trust -GSR 2004-15F 2A .... |....... . 06/01/2024 . | PAYDOUN ... 0 0 . 12/01/2034 .
..36242D-VA-8 | GSR Mortgage Loan Trust -GSR 2005-1F 1A6 .... |....... . 06/01/2024 . | PAYDOUN ... 0 0 . 02/01/2035 .
..362445-AD-0 | GSAA Home Equity Trust 2-GSAA 2006-13 AF .... |....... . 06/01/2024 . | PAYDOUN ... 0 0 . 07/01/2036 .
..36248#-AA-0 |GSA (Anchorage AK) CTL P Pass-Thru Certi .... [....... . 06/15/2024 . | SINKING PAYMENT . 0 0 . 11/15/2030 .
..362480-AD-7 |GSC CAPITAL CORP MORTGAG-SERIES 2006-2 C .... 06/25/2024 . 0| 0| . 05/25/2036 .
..362498-AA-1 |GSA Gth | US Government Lease-Backed Pas .... 06/15/2024 . 0| 0| . 05/15/2038 .
..36264E-BD-5 | GS Mor tgage-Backed Secur-GSMBS 2022-NM1 06/01/2024 . . 0| 0| . 05/01/2062 .
..36298G-AA-7 | GSPA Monetization Trust-SECURED .........ccceees [ereenn . 06/09/2024 . | SINKING PAYMENT . 252,104 0 0 . 10/09/2029 .
..36831B-CC-6 | GCAT 2024-INV1 Trust-GCAT 2024-INV1 B1 ...... |[....... . 06/01/2024 . | PAYDOUN ... ...21,916 0 0 . . 01/01/2054 .
..36831B-CF-9 | GCAT 2024-INV1 Trust-GCAT 2024-INV1 B2 ...... [....... . 06/01/2024 . | PAYDOUN ... ...16,148 0 0 ...484 |. 01/01/2054 .
..36850#-AA-9 |Geisinger (Jenkins Towns Trust Certifica .... [....... . 06/15/2024 . | SINKING PAYMENT . .. 142,566 0 .0 . .. 1,999 |. 12/15/2033 .
..380241-AA-7 |Goddard Funding LLC-GDRD 2022-1 A2 ............ [.eeeeen . 04/30/2024 . .42, ... 42,250 .0 . 0 e .. 1,450 |. 10/30/2052 .
..38143U-8H-7 | GOLDMAN SACHS GROUP INC-SENIOR UNSECURED ..... |....... . 06/11/2024 . |BARINGSLLC .....oooeveeeees | s 6,813,597 |........ 7,000,000 ...0 PP | B I (183,140) ...208,542 |. 02/25/2026 .
..38145G-AH-3 | GOLDMAN SACHS GROUP INC/-SENIOR UNSECURE ..... |....... . 06/11/2024 . |BARINGSLLC ....oooveveeiees oo s 7,665,977 |........ 8,000,000 |........ 7,726,960 |.... 0 e 7,922,618 |.......ceenl0 | (256,641) ...150,444 . 11/16/2026 .
..38150Y-AD-5 | Goldman Home Improvement-GHIT 2022-GRN1 ...... [....... . 06/25/2024 . |PAYDOUN .oovvvvvviiiiiiiins |oeeeeeeeiiieineeenns [oeeennn 797,864 e, 797,864 ... 780,737 |...........785,941 |.... v e 797,864 .. . 06/25/2062 .
..38173)1-AB-8 |Golub Capital BDC Inc-SENIOR UNSECURED .. 06/11/2024 . | BARINGSLLC 10,000,000 ..9,969,900 |. .9,984,97 |. 0| .9,987,367 . 08/24/2026 .
..38177B-AA-0 |Golub Capital BDC CLO 20-GCBDC 2018-1A A .. 04/22/2024 . | VARIOUS .. 2,384,625 ..2,384,625 |. .2,384,625 |. 0| . 2,384,625 . 01/20/2031 .
..38217U-AC-6 | Goodgreen 2021-1 Trust-GOODG 2021-1A C . 06/15/2024 . | PAYDOUN ...19,631 ... 17,913 | 18,019 |. 0| ..19,631 . 10/15/2056 .
..38237G-AA-7 | GoodLeap Sustainable Hom-GOOD 2021-4GS A . |- 06/20/2024 . | PAYDOUN ..266,769 ..203,745 |. 0 0| .266,769 . 07/20/2048 .
..389286-AA-3 |Gray Escrow Il Inc-SENIOR UNSECURED . |- 05/20/2024 . | VARIOUS ..1,377,000 ..1,377,000 |. .1,377,000 |. ...0 ] 0| .1,377,000 . 11/15/2081 .
..39638I-BE-7 |GreenPoint Mortgage Fund-GPMF 2005-HY1 M .... |....... . 06/25/2024 . | PAYDOUN ... 416,303 300,519 [...........493,314 |.... . (77,011) | 0 e 416,303 .. . 07/25/2035 .
..39678I-AA-6 | Greenuich Capital Struct-GCSP 2005-1 A1 ..... |....... . 06/01/2024 . | PAYDOUN ... ...16,443 |.... (217 0 ..16,226 |.. . 09/01/2034 .
..41161P-CX-9 |HarborView Mortgage Loan-HVMLT 2004-1 1A .... |....... . 06/19/2024 . | PAYDOUN ... ... 4,001 ... 0 ... 4,309 |.. . 04/19/2034 .
..41161P-EX-7 |HarborView Mortgage Loan-HVMLT 2004-5 2A .... |....... . 06/01/2024 . | PAYDOUN ... L 11,320 ... 0 .. 11,660 |.. . 06/01/2034 .
..41161P-EZ-2 |HarborView Mortgage Loan-HVMLT 2004-5 3A .... |....... . 06/01/2024 . | PAYDOUN ... ... 6,171 ... 0 ..6,171 |.. . 06/01/2034 .
..41161P-FV-0 |HarborView Mortgage Loan-HVMLT 2004-6 5A .... |....... . 06/01/2024 . | PAYDOUN ... ...10,763 |.... 0 ..10,544 |.. . 08/01/2034 .
..41161P-MV-2 |HarborView Mortgage Loan-HVMLT 2005-4 1A .... 06/01/2024 . | PAYDOUN 2,837 | 0| .2,837 . 07/01/2035 .
..41161P-TN-3 | HARBORV IEW MORTGAGE LOAN-SERIES 2005-10 ... 06/20/2024 . | PAYDOUN .6,843 |. 0| 11,453 . 11/19/2035 .
..41161P-UK-7 |HarborView Mortgage Loan-SERIES 05-11 CL .... 06/20/2024 . | PAYDOUN 20,802 |. 0| 18,788 . 08/19/2045 .
..41161V-AC-4 |HarborView Mortgage Loan-HVMLT 2006-7 2A .... 06/20/2024 . | PAYDOUN . 2,557 |. 0| . 2,857 . 09/19/2046 .
..41162G-AA-0 | HarborView Mortgage Loan-HVMLT 2006-11 A .. 06/20/2024 . | PAYDOUN K 11,923 | 0| 12,080 . 12/19/2036 .
..411707-AD-4 |Hardee's Funding LLC-HNGRY 2018-1A A2I1 ..... |....... . 04/05/2024 . |PAYDOUN ...oovvvvvvviiiiinns Joeveeeeeieeeeeennnns ... 13,230,000 |....... 13,230,000 |....... 13,230,000 |.......13,230,000 |.... ...0 |.......13,230,000 |.. 191,355 |. 06/20/2048 .
..417558-AA-1 |Harvest Midstream | LP-SENIOR UNSECURED ...... |....... . 06/05/2024 . | WELLS FARGO .............. e [2222223,052,600 ...l 3,000,000 |........ 3,036,400 |.... 0 e 3,019,008 |.. .. 171,875 |. 09/01/2028 .
..42806M-AM-1 |Hertz Vehicle Financing -HERTZ 2022-1A D .... |....... . 06/06/2024 . | BARCLAYS CAPITAL INC ... |.... 0 e 9,649,283 |.. ...218,250 |. 06/25/2026 .
..432838-AB-9 |Hilton Grand Vacations T-HGVT 2022-1D B ..... |....... . 06/20/2024 . | PAYDOUN ... 0 . 06/20/2034 .
..43283G-AD-4 |Hilton Grand Vacations T-HGVT 2022-2A D ..... |....... . 06/25/2024 . | PAYDOUN ... 0 . 01/25/2037 .
..43283Y-AB-9 |Hilton Grand Vacations T-HGVT 2024-1B B ..... |....... . 06/15/2024 . | PAYDOUN ... 0 . 09/15/2039 .
..432917-AB-8 |Hilton Grand Vacations T-HGVT 2023-1A B ..... . |- 06/25/2024 . | PAYDOUN ... 0 . 01/25/2038 .
..433674-AA-6 |NRZ Excess Spread-Collat-NZES 2020-PLST ..... . |- 06/25/2024 . | PAYDOUN 0 . 12/25/2025 .
..43722#-AA-1 |Home Depot (Monterey Par Trust Certifica .... 06/15/2024 . [ SINKING PAYMENT . 0| . 06/15/2038 .
..43722%-AA-5 | Home Depot South Windsor Pass-Thru Certi .... . 06/15/2024 . | SINKING PAYMENT ......... .0 . . 10/15/2040 .
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..43739E-AP-2 | HOMEBANC MORTGAGE TRUST-SERIES 2005-1 CL .... |....... . 06/25/2024 . | PAYDOUN ... ... 20,221 ...20,227 ...16,738 |.... 0 ..20,227 |.. 0 e . 03/25/2035 . [1.A FM ....
..43739E-CL-9 |HomeBanc Mortgage Trust -HWBT 2006-1 1A1 ... |....... . 06/01/2024 . |PAYDOIN ..ovvvvviiiiiiiiins oo |, 3,322 ....5,199 ....4,631 |.... 0 ...3,322 |.. 0 . 04/01/2037 . [1.A FM ...
..43741B-AA-7 |HomeBanc Mortgage Trust -HMBT 2007-1 11A ... [....... . 06/01/2024 . | PAYDOUN ... ...42,675 L4112 0 .. 43,245 |.. 0 . 04/01/2047 . (1.C FM ....
.. 45254N-JB-4 | IMPAC CMB TRUST-SERIES 2004-4 CLASS 2A1 ..... |[....... . 06/01/2024 . | PAYDOUN ... ....9,374 ....9,032 |.... 0 ...9,374 |.. 0 . 09/01/2034 . [1.A FM ...
.. 45254N-KX-4 | IMPAC CMB TRUST-SERIES 2004-9 CLASS 1A1 ..... |....... . 06/25/2024 . | PAYDOUN ... ....7,813 L T,799 0 .. 7,813 |.. 0 . 01/25/2035 . [1.A FM ....
.. 45254N-MZ-7 | Impac CMB Trust Series 2-IMM 2005-2 1A2 ..... |....... . 06/25/2024 . | PAYDOUN ... 0 0 . 04/25/2035 . [1.A FM ....
.. 45254N-NT-0 | Impac CMB Trust Series 2-IMM 2005-3 M1 ...... |[....... . 06/25/2024 . | PAYDOUN ... 0 0 . 08/25/2035 . [1.A FM ....
..45254T-TN-4 | Impac Secured Assets Tru-IMSA 2006-1 2A1 .... |....... . 06/25/2024 . | PAYDOUN ... 0 0 . 05/25/2036 . [1.A FM ....
..452760-AA-2 | Imperial Fund Mortgage T-IMPRL 2022-NOM5 .... |....... . 06/01/2024 . | PAYDOUN ... 145,659 0 0 . 08/01/2067 . [1.A FE ....
..452760-AB-0 | Imperial Fund Mortgage T-IMPRL 2022-NOM5 .... 06/01/2024 . | PAYDOUN ..392,901 0| 0| . 08/01/2067 . 1.C FE ....
..452760-AC-8 | Imperial Fund Mortgage T-IMPRL 2022-NOM5 .. 06/01/2024 . | PAYDOUN ..108, 152 0| 0| . 08/01/2067 . [1.G FE ....

..45660K-AA-9 | IndyMac INDX Mortgage Lo-INDX 2006-AR39 ... 06/25/2024 . | PAYDOUN 27,311 0| 0| . 02/25/2037 . [1.A FM .

..45660L-DB-2 | IndyMac INDX Mortgage Lo-INDX 2005-AR1 1 .... |....... . 06/01/2024 . | PAYDOUN ... 0 0 . 03/01/2035 . [1.A FM .

..45660L-V9-7 | IndyMac INDX Mortgage Lo-INDX 2005-AR31 ...... [....... . 04/01/2024 . | PAYDOUN ... .20 0 0 . 01/01/2036 . [1.A FM .

..45660N-X9-1 | IndyMac INDX Mortgage Lo-INDX 2004-AR6 5 .... |....... . 06/01/2024 . | PAYDOUN ... .3,076 0 0 . 10/01/2034 . [1.A FM .

..45661X-AB-8 | IndyMac INDX Mortgage Lo-INDX 2006-AR13 ..... |....... . 06/25/2024 . | PAYDOUN ... ... 7,350 0 0 . 07/25/2036 . [1.A FM .

..45669A-AD-6 | IndyMac INDA Mortgage Lo-INDA 2007-AR1 2 .... |....... . 06/01/2024 . | PAYDOUN ... ...11,574 0 0 . 03/01/2037 . |3.B FM

..45783N-AA-5 | InStar Leasing |Il LLC-INSTR 2021-1A A ....... [....... . 06/15/2024 . | PAYDOUN ... 0 0 . 02/15/2054 . [1.F FE .
..46591K-AC-7 | JP Morgan Mortgage Trust-JPMMT 2019-8 A3 .... |....... . 06/01/2024 . | PAYDOUN ... 0 0 . 03/01/2050 . [1.A ........

..46616M-AA-8 | J G WENTWORTH RECV XXI1-ASSET BKD NT 10- .... [....... . 06/15/2024 . | PAYDOUN ... 0 0 . 12/15/2048 . [1.A FE .

..46616M-AB-6 | JG Wentworth XXI| LLC-HENDR 2010-3A B 06/15/2024 . | PAYDOUN 0| 0| . 12/15/2050 . [1.A FE .

..46616P-AA-1 | JGWPT XXI11 LLC-HENDR 2011-1A A .. 06/15/2024 . | PAYDOUN 0| 0| . 10/15/2056 . [1.A FE .

..466160-AA-9 | 321 HENDERSON RECE|VABLE-SERIES 2011-2A 06/15/2024 . | PAYDOUN 0| 0| . 09/15/2056 . [1.A FE .

..46616V-AA-8 | J G WENTWORTH RECV XXV-ASSET BKD NT 12-1 . . |- 06/15/2024 . | PAYDOUN 0| 0| . 02/16/2065 . [1.A FE .

..46617A-AA-3 | JGWPT XXVI| LLC-ASSET BKD SERIES 2012-3 . |- 06/15/2024 . | PAYDOUN 0| 0| . 09/15/2065 . [1.A FE .

..46617F-AA-2 | JGWPT XXVII1 LLC-HENDR 2013-1A A .....ovvvvvnnn [oeeennn . 06/17/2024 . | PAYDOUN ... 0 0 . 04/15/2067 . [1.A FE .

..46617J-AA-4 | JGIPT XXIX LLC-HENDR 2013-2A A ....oovvvvvvinnns [eeeenn . 06/15/2024 . | PAYDOUN ... 0 0 . 03/15/2062 . [1.A FE .

..46617L-AA-9 | JGWPT XXX LLC-HENDR 2013-3A A .... [ . 06/15/2024 . | PAYDOUN ... 0 0 . 01/17/2073 . [1.A FE .

..46617T-AA-2 | JGWPT XXXI LLC-ASSET BKD SERIES 2014-1C .... |....... . 06/15/2024 . | PAYDOUN ... 0 0 . 03/15/2063 . [1.A FE

..46618A-AA-2 | JGWPT XXXI| LLC-ASSET BKD SERIES 2014-2 ..... |....... . 06/15/2024 . | PAYDOUN ... 0 0 . 01/17/2073 . [1.A FE ....
..46618H-AA-7 | J G WENTWORTH XXXI || LLC-ASSET BKD SER 2 .... [....... . 06/15/2024 . | PAYDOUN ... . 0 0 . 06/15/2077 . [1.A FE ....
..46618L-AA-8 | J G WENTWORTH XXXIV LLC-ASSET BKD SER 20 .. 06/15/2024 . | PAYDOUN .. 205,990 0| 0| . 09/15/2072 . (1.A FE ....
..46619R-AA-4 | J G WENTWORTH XXXV LLC-ASSET BCKD NT 15- 06/15/2024 . | PAYDOUN .. 157,882 0| 0| . 03/15/2058 . [1.A FE ....
..46619X-AA-1 | JG Wentworth XXXVI LLC-HENDR 2015-3A A . 06/15/2024 . | PAYDOUN 62,832 0| 0| . 03/17/2070 . (1.A FE ....
..46620J-AA-9 | J.G. Wentworth XXXVIII L-HENDR 2017-1A A . 06/15/2024 . | PAYDOUN 41,463 0| 0| . 08/16/2060 . [1.A FE ....
..46620V-AA-2 | J.G. Wentworth XXXIX LLC-HENDR 2017-2A A .. 06/15/2024 . | PAYDOUN .. 148,744 0| 0| . 09/15/2072 . (1.A FE ....
..466247-J4-6 | JP Morgan Mortgage Trust-JPMMT 2006-A2 2 .... |....... . 06/01/2024 . |PAYDOIN .ooovvvviiiiiiiiins oo e, 3,047 0 0 . 04/01/2036 . [1.A FM ....
..466247-L6-8 | JP Morgan Mortgage Trust-JPMMT 2006-A2 | .... |....... . 05/01/2024 . | PAYDOUN ... ... 81,180 0 0 . 08/01/2034 . [1.A FM ....
..466247-0P-1 | JP Morgan Mortgage Trust-JPMMT 2005-A3 7 .... |....... . 06/01/2024 . |PAYDOIN .ooovvviiiiiiiiiins oo o 2,786 0 0 . 06/01/2035 . [1.A FM ....
..466247-RP-0 | JP Morgan Mortgage Trust-JPMMT 2005-A4 2 .... |....... . 06/01/2024 . |PAYDOIN .oovvvvviiiiiiiiins e |, 9,242 0 0 . 07/01/2035 . [1.A FM ...
..466247-UG-6 | JP MORGAN MORTGAGE TRUST-SERIES 2005-A6 ..... |....... . 06/01/2024 . | PAYDOUN ... ... 34,194 0 0 . 08/01/2035 . [1.A FM ....
..466247-ZP-1 | JP Morgan Mortgage Trust-JPMMT 2005-83 1 .... |....... . 05/01/2024 . |PAYDOIN .oovvvviiiiiiiiiins e o, 3,342 0 . .. 0 . 01/01/2036 . [2.C FM ....
..46625H-JX-9 | JPMorgan Chase & Co-SR UNSECURED ............... . |- 05/13/2024 . [MATURITY . . 3,800,000 .3,799,107 |.... ....0 |........3,800,000 |.. 0 . 05/13/2024 . (1.F FE ....
..46627M-AD-9 | JP Morgan Alternative Lo-JPALT 2005-81 1 .... . |- 06/01/2024 . [PAYDOUN ..evvvvvvnvvnnnnnns Jeeveeernnnnnnnnnnnns foviinnnnnns 6,012 .. 1,276 .. 0 ...6,012 |.. 0 . 12/01/2035 . [1.A FM ...
..46627M-CU-9 | P Morgan Alternative Lo-JPALT 2006-A1 2 .. 06/01/2024 . | PAYDOUN 11,762 L7,745 | 0| 11,762 0| . 03/01/2036 . [1.A FM ....
..46627M-CY-1 | JP Morgan Alternative Lo-JPALT 2006-A13 .... . 06/01/2024 . | PAYDOUN ... .. 285,431 ..219,746 |.... .0 . .286,430 |. 0. . 03/01/2036 . [1.A FM ....
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..46627M-EC-7 | JP Morgan Alternative Lo-JPALT 2006-S1 1 ... |....... . 06/01/2024 . | PAYDOUN ... ... 1,770 ... 1,028 |.... 0 1o . 03/01/2036 . [1.A FM ....
..46627M-EJ-2 | P Morgan Alternative Lo-JPALT 2006-S1 1 .... |....... . 06/01/2024 . | PAYDOUN ... ...10,875 L. 7,088 ... 0 ..10,849 |.. . 03/01/2036 . (4.B FM ....
..46628K-AC-4 | JP Morgan Mortgage Trust-JPMMT 2006-A3 2 .... |....... . 06/01/2024 . | PAYDOUN ... ....3,736 .3,037 |.... 0 .3,736 |.. . 05/01/2036 . [1.A FM ....
..46628L-AB-4 | JP Morgan Mortgage Trust-JPMMT 2006-A4 1 ... |....... . 06/01/2024 . | PAYDOUN ... .... 1,363 ....969 |.... 0 .1,363 |.. . 06/01/2036 . [1.A FM ....
..466308-AE-3 | JP Morgan Alternative Lo-JPALT 2008-R3 3 .... |....... . 06/01/2024 . | PAYDOUN ... 16,473 13,200 |.... 0 16,473 |.. . 05/01/2037 . [1.A FM ...
..46630G-AN-5 | JP Morgan Mortgage Trust-JPMMT 2007-A1 4 .... |....... . 06/01/2024 . | PAYDOUN ... 0 . 07/01/2035 . [1.A FM ...
..46630P-AP-0 | JP Morgan Mortgage Trust-JPMMT 2007-A2 3 .... |....... . 06/01/2024 . | PAYDOUN ... 0 . 04/01/2037 . [1.A FM ...
..46630W-AB-6 | JP Morgan Mortgage Trust-JPMMT 2007-S2 1 .... |....... . 06/01/2024 . | PAYDOUN ... 0 . 06/01/2037 . [3.C FM ...
..46630W-AL-4 | JP Morgan Mortgage Trust-JPMMT 2007-S2 1 .... |....... . 05/01/2024 . | PAYDOUN ... 0 . 06/01/2037 . (4.B FM ....
..46631N-AA-7 | P Morgan Mortgage Trust-JPMMT 2007-S3 1 .... 06/01/2024 . | PAYDOUN 0| . 08/01/2037 . (4.B FM ....
..46631N-DT-3 | JP Morgan Mortgage Trust-JPMMT 2007-S3 1 .... 06/01/2024 . | PAYDOUN 0| . 08/01/2037 . [1.AFM ...
..46632T-AA-3 | JP Morgan Mortgage Trust-JPMMT 2008-R2 1 ... 06/01/2024 . | PAYDOUN 0| . 07/01/2037 . [1.A FM .
..46632Y-AB-0 | JP Morgan Mortgage Trust-JPMMT 2008-R3 1 .... |....... . 06/01/2024 . | PAYDOUN ... 0 . 06/01/2036 . [1.A FM .
..46633)1-AM-1 | JP Morgan Resecuritizati-JPMRR 2009-6 2A .... |....... . 06/01/2024 . | PAYDOUN ... 0 . 04/01/2035 . [1.A FM .
..46634D-AX-6 | JP Morgan Resecuritizati-JPMRR 2010-1 3A .... |....... . 06/01/2024 . | PAYDOUN ... 0 . 04/01/2037 . [1.A FM .
..46635B-AD-3 | JP Morgan Resecuritizati-JPMRR 2010-7 1A ... |....... . 06/01/2024 . | PAYDOUN ... 0 . 03/01/2039 . [1.A FM .
..466365-AC-7 |Jack in the Box Funding -JACK 2019-1A A2 .... |....... . 05/25/2024 . | PAYDOUN ... 0 . 08/25/2049 . (2.B FE .
..466365-AD-5 |Jack in the Box Funding -JACK 2022-1A A2 .... |....... . 05/25/2024 . | PAYDOUN ... 0 . 02/26/2052 . 2.B FE .
..466365-AE-3 | Jack in the Box Funding -JACK 2022-1A A2 .... |....... . 05/25/2024 . | PAYDOUN ... 0 . 02/26/2052 . 2.B FE .
..46651G-AC-3 | JP Morgan Mortgage Trust-JPMMT 2019-7 A3 .... |....... . 06/01/2024 . | PAYDOUN ... 0 . 02/01/2050 . [1.A ........
..472320-AA-8 | Jefferies Resecuritizati-JWAC 2008-R1 A ... 06/25/2024 . | PAYDOUN 0| . 06/25/2047 . [1.A FM .
..472321-AA-6 | Jefferies Resecuritizati-JWAC 2008-R2 1A .. 06/01/2024 . | PAYDOUN 0| . 10/01/2035 . [1.A FM .
..472321-AD-0 | Jefferies Resecuritizati-JWAC 2008-R2 2A .. 06/01/2024 . | PAYDOUN 0| . 01/01/2037 . [1.A FM .
..472321-AK-4 | Jefferies Resecuritizati-JWAC 2008-R2 3A .. . |- 06/01/2024 . | PAYDOUN .. 120,626 0| . 01/01/2039 . [1.A FM .
.. 47232A-AC-2 | Jefferies Resecuritizati-JWAC 2008-R3 1A .. . |- 06/01/2024 . | PAYDOUN 10,953 0| . 03/01/2036 . [1.A FM .
..47232A-AE-8 | Jefferies Resecuritizati-JWAC 2008-R3 2A .... |....... . 06/01/2024 . | PAYDOUN ... ... 14,650 0 . 06/01/2036 . [1.A FM .
.. 47232A-AH-1 | Jefferies Resecuritizati-JWAC 2008-R3 3A .... |....... . 06/01/2024 . | PAYDOUN ... ... 19,799 0 . 05/01/2037 . [1.A FM .
..47232C-AH-7 | Jefferies Resecuritizati-JWAC 2009-R1 4A .... |....... . 06/01/2024 . |PAYDOIN .oovvvvvviiiiiiiins e e 7,019 . . 0 . 06/01/2037 . [1.A FM .
..47232T-AB-3 | Jefferies Resecuritizati-JWAC 2009-R3 1A .... |[....... . 06/01/2024 . | PAYDOUN ... ... 12,998 .. 12,312 | 0 . 12/01/2035 . [1.A FM .
..47233D-AB-7 | Jefferies Resecuritizati-JWAC 2000-R11 1 ... [....... . 06/01/2024 . | PAYDOUN ... ... 86,848 . ... 28,182 | 0 . 09/01/2036 . [1.A FM .
..477600-AB-9 | Jimmy Johns Funding LLC-JIMMY 2017-1A A2 ... |....... . 04/30/2024 . | PAYDOUN ... 18,000 ...18,000 ...18,000 |............18,000 |.... .0 0 . . 07/30/2047 . (2.B FE .
..502438-AA-8 |LVCVA (Las Vegas NV) Rec Trust Certifica . 06/15/2024 . [ SINKING PAYMENT . .. 283,593 ..283,593 ..283,593 |. ..283,593 |. ...0 ] 0| .283,593 . 12/15/2039 . [4.A ........
..50543L-AA-0 | LABRADOR AVIATION FINANC-SERIES 2016-1A ... 06/15/2024 . | PAYDOUN ..487,205 |. ..494,240 |. ..2,605 0| .496,845 . 01/15/2042 . 3.A FE .
..52520M-CE-1 | Lehman Mortgage Trust 20-LMT 2005-2 3A7 ... 06/01/2024 . | PAYDOUN ....682 |. . 585 0| .1,29%5 . 12/01/2035 . [1.A FM .
..525221-EM-5 |Lehman XS Trust Series 2-LXS 2005-7N 1A1 .. 06/25/2024 . | PAYDOUN 21,557 |. ..3,181 0| 24,738 . 12/25/2085 . [1.A FM .
..525221-GM-3 | LEHVAN XS TRUST-SERIES 2005-9N CLASS 1A1 .. 06/25/2024 . | PAYDOUN ..239,982 |. . (17,137) ). 0| .222,845 . 02/25/2036 . [1.A FM .
..52523\1-AD-2 |Lehman XS Trust 2006-15-LXS 2006-15 A4 ....... [....... . 06/25/2024 . | PAYDOUN ... ...10,576 |.... 0 11,446 .. . 10/25/2036 . [1.A FM .
..525241-AL-9 |Lehman XS Trust 2007-1-LXS 2007-1 WF1 ........ [....... . 06/01/2024 . | PAYDOUN ....5,022 |.... 0 L3241 . . 01/01/2037 . [1.A FM .
..53046H-AA-6 |Loan Asset Issuer LLC - Series 2022 NG-2 .... [....... . 04/25/2024 . | CA_CASH_CLOSE . .2,820,728 |.... K .0 [.......2,820,728 |.. . 11/25/2047 . (1.G PL .
..53948l-AA-1 |Loan Asset Issuer LLC - Series 2021 NG-1 .... [....... . 05/28/2024 . | CA_CASH_CLOSE ... ........ 1,238,518 |.... .0 0 e 1,238,518 |.. . 10/25/2046 . (1.G PL .
..53050T-AA-3 |Loan Asset Issuer LLC, Series 2021 M-2 - .... [....... . 05/10/2024 . | CA_CASH_CLOSE ....ooovvvee Jooveniiiiiiiineniens |oees 22,394,998 |....... 22,394,998 |....... 22,394,998 |.... .0 0 e 22,394,908 |.. . 11/10/2033 . (1.D PL .
..53950T-AB-1 |Loan Asset Issuer LLC, Series 2021 M-2 - .... [....... . 05/10/2024 . | CA_CASH_CLOSE ....ovvvvvee Joevenieeiieieeeeenes | 11,116,405 |....... 11,116,406 |....... 11,116,405 |.... .0 0 e 11,116,405 |.. . 11/10/2033 . [1.G PL ....
..53050T-AC-9 |Loan Asset Issuer LLC, Series 2021 M-2 - .... . |- 04/10/2024 . [ CA_CASH_CLOSE .....evvvvnn [oevemmmmeniniiniinns founenns 3,159,470 |........ 3,159,470 |........ 3,159,470 |.... .0 0 e 3,159,470 |.. . 11/10/2033 . |2.CPL ....
..53050T-AD-7 |Loan Asset Issuer LLC, Series 2021 M-2 - .... . |- 04/10/2024 . [ CA_CASH_CLOSE ... ..2,527,676 |........ 2,527,576 |........ 2,527,576 |.... .0 0 e 2,527,576 |.. . 11/10/2033 . |3.CPL ....
..53050T-AE-5 |Loan Asset Issuer LLC, Series 2021 M-2 - .... 05/10/2024 . | CA_CASH_CLOSE . 3,619,304 .. 3,619,394 ..3,619,39%4 |. .0 0| . 3,619,304 . 11/10/2033 . |4.CPL ....
..53950U-AA-0 |Loan Asset Issuer LLC - Series 2023 NG-1 .... . 04/25/2024 . | CA_CASH CLOSE ....evvvvvee Jovveeeeeeeeeieeeenss |oeees 4,266,717 |........ 4,266,717 |........ 4,266,717 |........4,266,717 |.... .0 . 0 s 4,266,717 |. . 08/25/2048 . [1.G PL ....
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..53050U-AB-8 |Loan Asset Issuer LLC - Series 2023 NG-1 ... [....... . 04/24/2024 . | CA_CASH_CLOSE ... ..606,802 .... 606,802 .... 606,802 |.......... 606,802 |.... ... 606,802 |.. . 08/25/2048 . |2.CPL ....

. 02/25/2047 . |1.G PL ....
. 06/15/2024 . |2.CPL ....
. 06/01/2036 . |3.C FM ....
. 09/01/2056 . |1.C FE ....

. 1,204,009 |....
14,983,913 |....

..53050X-AA-4 |Loan Asset Issuer LLC - Series 2022 NG-1 .... |....... . 04/25/2024 .  CA_CASH_CLOSE .... R oo foeeee 1,204,009 |........ 1,204,009 |........ 1,204,000 [....
..56272X-AA-0 | MFA Financial Inc-SENIOR UNSECURED ............ |....... . 06/15/2024 . [MATURITY . 15,000,000 |.......15,000,000 |.......
..552740-AK-1 | MASTR Asset Securitizati-MASTR 2006-2 1A ... |....... . 06/01/2024 . | PAYDOUN ...
..562758-AA-2 | MFRA Trust-MFRA 2022-CHM1 A1 ........ccciiies | oneens . 06/01/2024 . [ PAYDOIN ...

..55283A-AA-7 | MCA Fund Holding LLC-MCA 2020-1 A .........ccce | eeeeens . 05/01/2024 . [ PAYDOIN ... . 11/01/2035 . |1.F FE ...
..56285P-AB-0 | MFA 2023-NOM1 Trust-MFRA 2023-NQM1 A2 ........ |....... . 06/01/2024 . [ PAYDOIN ... . 11/01/2067 . |1.C FE ....
..55286E-AC-2 | MFA 2022-NOM3 Trust-MFRA 2022-NOM3 A3 ........ |..ceen . 06/01/2024 . [ PAYDOIN ... . 09/01/2067 . |1.F FE ...
..55400U-AB-9 | MVW 2022-1 LLC-MVWOT 2022-1A B ......eoveieeees | e . 06/20/2024 . [ PAYDOIN ... . 11/21/2039 . |1.F FE ....
..55400W-AA-7 | MVW 2023-2 LLC-MVIOT 2023-2A A ... 06/20/2024 . | PAYDOIN . 11720/2040 . |1.A FE ...
..576431-AJ-9 | MASTR Adjustable Rate Mo-MARM 2007-1 2A1 . 06/01/2024 . | PAYDOUN . 11/01/2036 . [1.A FM ...
..576433-C5-3 | MASTR Adjustable Rate Mo-MARM 2005-6 5A2 .. 06/01/2024 . | PAYDOUN . 07/01/2035 . |1.A FM .

..576433-Gl-2 | MASTR Adjustable Rate Mo-MARM 2003-6 6A1 .... |....... . 05/01/2024 . [ PAYDOIN ... . 12/01/2033 . |1.A FM .

..576433-HM-1 | MASTR Adjustable Rate Mo-MARM 2003-7 4A1 ... |....... . 06/01/2024 . [ PAYDOIN ... . 01/01/2034 . [1.A FM ...
..576433-0D-1 |MASTR Adjustable Rate Mo-MARM 2004-7 5A1 ... |....... . 06/01/2024 . [ PAYDOIN ... . 07/01/2034 . |2.CFM ....
..576433-XA-9 | MASTR Adjustable Rate Mo-MARM 2005-1 3A1 ... |....... . 06/01/2024 . [ PAYDOIN ... . 02/01/2035 . [1.A FM ...
..576433-XW-1 | MASTR Adjustable Rate Mo-MARM 2005-2 3A1 ... |....... . 06/01/2024 . [ PAYDOIN ... . 03/01/2035 . [1.A FM ...
..576434-J7-0 | MASTR Alternative Loan T-MALT 2005-2 4A3 .... |....... . 06/25/2024 . [PAYDOIN ... . 03/25/2035 . [1.A FM ...
..576434-W5-9 | MASTR Alternative Loan T-MALT 2005-6 3A1 .... |....... . 06/01/2024 . [ PAYDOIN ... . 12/01/2035 . |[4.A F ...
..57643\-LZ-5 |MASTR Asset Securitizati-MASTR 2006-1 1A .... |....... . 06/01/2024 . [ PAYDOIN ... . 05/01/2036 . [1.A FM ...
..57645T-AA-5 | MASTR Adjustable Rate Mo-MARM 2007-HF2 A 06/25/2024 . | PAYDOIN ... . 196,678 ..172,509 |. ..196,437 |. 196,678 . 09/25/2037 . |[1.A FM ...
..57763R-AB-3 |Mauser Packaging Solutio-FIRST LIEN ... 04/16/2024 . | EXCHANGE OFFER .. 4,949,000 .. 4,949,000 |. .4,949,000 |. .0 . 4,949,000 . 08/15/2026 . |4.B FE ....
..585495-AA-2 |Mello Mortgage Capital A-MELLO 2021-MTG1 06/01/2024 . | PAYDOIN ...... ..793,748 ..803,505 |. . 803,080 |. ..(9,332) 793,748 . 04/01/2051 . [1.A ........
..58942H-AB-7 |Mercy Health/QH-SECURED . - |- 06/11/2024 . [BARINGSLLC ..8,000,000 ..8,000,000 |. .8,000,070 |. .. (70) .8,000,000 . 08/01/2027 . |1.F FE ...
..50023N-AW-8 |Merrill Lynch Mortgage I-MLMI 2006-AF2 P . . |- 05/01/2024 . [PAYDOIN ... .23 | .. 843 . 10/01/2036 . [1.A FM ...

..50023P-AB-9 |Merrill Lynch Mortgage I-MLCC 2006-3 2A1 .... |....... . 06/01/2024 . [ PAYDOIN ... .9,988 ...

. 10/01/2036 . |5.A FM ...
..595481-AA-0 |Mid-State Capital Corp 2-MDST 2005-1 A ....... |....... . 06/01/2024 . [ PAYDOIN ... . eennnee...40,000 ... .0 | . .. . 01/01/2040 . |1.E FE ...
..50549-AA-1 | Mid-State Trust XI-MDST 11 A1 R P . 06/15/2024 . [ PAYDOIN ... ...62,286 |... ...62,284 |............62,286 |.... w0 ..62,286 |.. . 07/15/2038 . |1.E FE ....
..61746B-DZ-6 |Morgan Stanley-SENIOR UNSECURED ................ |.eeeees . 06/11/2024 . [BARINGSLLC ........cooveees fermeeeenniiinneens [0, 16,783,572 [, 17,200,000 |....... 17,312,924 |.......17,229,416 |.... ... (6,410) |. 17,223,006 |.. . 01/27/2026 . |1.G FE ...
..61748H-AW-1 | Morgan Stanley Mortgage -MSM 2004-5AR 4A .... |....... . 06/01/2024 . | PAYDOUN .. (1,536) |. . 07/01/2034 . [1.A FM ...
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..61748H-FK-2 | MORGAN STANLEY MORTGAGE -SERIES 2004-10A .... |....... . 06/01/2024 . [ PAYDOIN ... . 11/01/2034 . |2.CFM ....
..61748H-UF-6 | Morgan Stanley Mortgage -MSM 2006-1AR 1A .... 06/25/2024 . | PAYDOUN . 02/25/2036 . |1.A FM ...
..61749L-AP-6 |Morgan Stanley Mortgage -MSM 2006-8AR 5A .... 06/01/2024 . | PAYDOUN . 06/01/2036 . |1.A FM .
..61749L-BM-2 | Morgan Stanley Mortgage -MSM 2006-8AR 6A .... 05/01/2024 . | PAYDOUN . 06/01/2036 . |1.A FM .
..61751D-AE-4 |Morgan Stanley Mortgage -MSM 2006-17XS A .... 06/01/2024 . | PAYDOUN 5 . 10/01/2046 . |1.A FM .
..61751M-AU-8 |Morgan Stanley Mortgage -MSM 2007-10XS A .... 06/01/2024 . | PAYDOIN ...0 . 02/01/2037 . [1.A FM ...
..617510-AB-1 |Morgan Stanley Home Equi-MSHEL 2007-1 A2 .... |....... . 06/25/2024 . [ PAYDOIN ... .0 | . 12/25/2036 . |[1.A FM ...
..617526-AD-0 |Morgan Stanley ABS Capit-MSAC 2007-HET A ... |....... . 06/25/2024 . [PAYDOIN ... .0 . . 11/25/2036 . [1.A FM ...
..61759X-AC-6 |Morgan Stanley Re-REMIC -MSRR 2010-R8 1C .... |....... . 06/01/2024 . [ PAYDOIN ... .0 | . 01/01/2037 . |4.CFM ...
..618933-AA-3 |Mosaic Solar Loan Trust -MSAIC 2023-3A A .... |....... . 06/20/2024 . [ PAYDOIN ... .0 . . 11/20/2053 . [1.D FE .
..61915R-AK-2 |MortgagelT Trust 2005-3-MHL 2005-3 A1 ........ | ....... . 06/25/2024 . [PAYDOIN ... .0 | . 08/25/2035 . |1.A FM .
..61915R-AU-0 |MortgagelT Trust 2005-5-MHL 2005-5 A1 ........ | ..ceeen . 06/25/2024 . [PAYDOIN ... .0 . . 12/25/2035 . |1.A FM .
..61946K-AA-2 | Mosaic Solar Loan Trust -MSAIC 2022-3A A .... . |- 06/20/2024 . [PAYDOIN ... .0 |. . . . 06/20/2053 . |1.D FE
..619460-AB-7 |Mosaic Solar Loan Trust -MSAIC 2022-1A B .... - |- 06/20/2024 . [PAYDOIN ... 636,928 |.... .0 . 661,790 |.. . 01/20/2053 . [1.G FE
..61946U-AB-8 |Mosaic Solar Loan Trust -MSAIC 2022-2A B .. 06/20/2024 . | PAYDOUN ..124,110 | 0 .125,407 . 01/21/2053 . |1.G FE .
..62942K-AA-4 | NRP Mortgage Trust 2013--NRPMT 2013-1 A1 .... . 06/01/2024 . [PAYDOIN ... ...80,800 |.... .0 |. ..84,506 |. . 07/01/2043 . {1.A ........
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..62946A-AA-2 |NP SPE [l LLC-NPRL 2016-1A A1 ....oevvvvininnnnn [ereenn . 06/20/2024 . | PAYDOUN ... 282,261 .0 . 0 .. 4,815 |. 04/20/2046 . [1.G FE ....
..62046A-AC-8 |NP SPE Il LLC-NPRL 2017-1A A1 ...ovvvviiiiiininn [ eeens . 06/20/2024 . | PAYDOUN ... 326,002 .0 . 0 . 10/21/2047 . (1.G FE ....
..62047A-AB-9 |NP SPE Il LLC-NPRL 2019-2A A2 .........coceeeees [oeennn . 06/19/2024 . | PAYDOUN ... . .0 . 0 . 11/19/2049 . (1.F FE ....
..62065M-AA-4 |NRZ FHT Excess LLC-NZES 2020-FHT1 A .......... [....... . 06/25/2024 . | PAYDOUN ... L T7,143 .0 . 0 . 11/25/2025 . [2.C FE ....
..62960N-AA-5 |NXT Capital CLO 2020-1 L-NXTC 2020-1A A ..... [....... . 04/22/2024 . | PAYDOUN ... .5,227,743 |.... .0 . 0 . 01/20/2031 . [1.A FE ....
..638961-AA-0 |Navient Private Educatio-NAVSL 2023-A A ..... |....... . 06/15/2024 . | PAYDOUN ... .0 . 0 . 10/15/2071 . (1.A FE ....
..63939X-AD-3 |Navient Private Educatio-NAVSL 2017-A B ..... |....... . 06/15/2024 . | PAYDOUN ... 528,787 |.... .0 . 0 . 12/16/2058 . (1.B FE ....
..63942A-AB-2 |Navient Private Educatio-NAVSL 2020-1A A .... |....... . 06/17/2024 . | PAYDOUN ... 242,039 |.... .0 . 0 . 04/15/2069 . [1.A FE ....
..63942G-AA-1 |Navient Private Educatio-NAVSL 2021-FA A .... |....... . 06/15/2024 . | PAYDOUN ... .0 . 0 . 02/18/2070 . [1.A FE ....
..6394211-AA-8 |Navient Private Educatio-NAVSL 2022-A A ... 06/15/2024 . | PAYDOUN 0 0| . 07/15/2070 . (1.A FE ....
..63942T-AA-3 |Navient Student Loan Trust - NAVSL 2023- .... 06/15/2024 . | PAYDOUN ... 0 0| . 03/15/2072 . [1.A FE ....
..63946T-AA-9 [NB Direct Access Insuran Senior Secured 05/15/2024 . | CA_CASH_CLOSE . 0 .0 . 07/29/2025 . |5.B Z .....
..64016N-AA-5 |Neighborly Issuer LLC-NBLY 2021-1A A2 ........ [....... . 04/30/2024 . | PAYDOUN .0 . 0 . 04/30/2051 . [2.C FE ....
..64016N-AC-1 |Neighborly Issuer 2022-1-NBLY 2022-1A A2 .... |....... . 04/30/2024 . | PAYDOUN ... .0 . 0 . 01/30/2052 . (2.C FE ....
..64033N-AA-4 |Nelnet Student Loan Trus-NSLT 2014-5A A ...... [....... . 06/25/2024 . | PAYDOUN ... .0 . 0 . 07/25/2046 .
..640330-AB-5 |Nelnet Student Loan Trus-NSLT 2015-2A A2 .... |....... . 06/25/2024 . | PAYDOUN ... .0 . 0 . 09/25/2042 .
..643529-AC-4 |New Century Alternative -NCAMT 2006-ALT2 .... |....... . 06/01/2024 . | PAYDOUN ... 0 . 10/01/2036 .
..643529-AD-2 |New Century Alternative -NCAMT 2006-ALT2 .... |....... . 06/01/2024 . | PAYDOUN ... 0 . 10/01/2036 .
..64352V-MP-3 |New Century Home Equity -NCHET 2005-A A5 .... |....... . 06/01/2024 . | PAYDOUN ... 0 . . . 08/01/2035 .
..64830Y-AC-1 |NRZ Excess Spread-Col lat-NZES 2021-FNT1 ..... |....... . 06/25/2024 . | PAYDOUN ... 0 180,586 |.. . 03/25/2026 .
..648310-AA-1 |New Residential Mortgage-NRZT 2022-NGM3 06/01/2024 . | PAYDOUN 0| .609, 198 . 04/01/2062 .
..648310-AB-9 |New Residential Mortgage-NRZT 2022-NGM3 06/01/2024 . | PAYDOUN 0| .152,473 . 04/01/2062 .
..64831T-AA-5 |New Residential Mortgage-NRZT 2021-NOM3 06/01/2024 . | PAYDOUN 0| 301,816 . 11/01/2056 .
..64831V-AB-8 |New Residential Mortgage-NRZT 2022-NQM5 . |- 06/01/2024 . | PAYDOUN 0| 92,550 . 11/01/2052 .
..64831V-AC-6 |New Residential Mortgage-NRZT 2022-NM5 . |- 06/01/2024 . | PAYDOUN 0| .129,569 . 11/01/2052 .
..65535V-KX-5 |Nomura Asset Acceptance -NAA 2005-WF1 2A .... |....... . 06/01/2024 . | PAYDOUN ... 0 ....681 |.. . 03/01/2035 .
..65535V-MJ-4 |Nomura Asset Acceptance -NAA 2005-AR3 1A .... |[....... . 06/25/2024 . | PAYDOUN ... 0 .. 13,310 |.. . 07/25/2035 .
..65535V-NL-8 |Nomura Asset Acceptance -NAA 2005-AR4 5A ... |....... . 06/25/2024 . | PAYDOUN ... 0 . 08/25/2035 .
..65535V-8J-8 |Nomura Asset Acceptance -NAA 2006-AP2 A2 .... |....... . 06/01/2024 . | PAYDOUN ... 0 . 01/01/2036 .
..65539C-AK-2 |Nomura Resecuritization -NMRR 2011-4RA 1 ... |....... . 06/01/2024 . | PAYDOUN ... ... 29,569 |.... .. .. 0 . 12/01/2036 .
..65540E-BR-9 |Nomura Resecuritization -NWRR 2014-1R 3A .... |....... . 06/26/2024 . | PAYDOUN . 580,272 |...........675,065 |....... 134,537 |.. .0 . 0 . 07/26/2036 .
..66415*-AA-8 |Nor theast Energy Center Senior Secured N 06/30/2024 . [ SINKING PAYMENT . .. 191,514 0 0 0| . 12/31/2038 .
..67098A-AM-1 | 0BX 2019-INV1 Trust-0BX 2019-INV1 A12 06/01/2024 . | PAYDOUN .. 180,977 .0 0 0| . 11/01/2048 .
..67113A-AP-5 | 0BX 2019-EXP3 Trust-0BX 2019-EXP3 1A8 06/01/2024 . | PAYDOUN 14,634 .0 0 0| . 10/01/2059 .
..67113X-AB-6 | 0BX 2021-J1 Trust-0BX 2021-J1 A2 ... 06/01/2024 . | PAYDOUN .. 710,949 0 0 0| . 05/01/2051 .
..67117D-AA-8 | Onslow Bay Mortgage Loan-0BX 2022-NQM7 A ... 06/01/2024 . | PAYDOUN 70,629 0 0 0| . 08/01/2062 .
..67117D-AB-6 | Onslow Bay Mortgage Loan-0BX 2022-NQM7 A .... |....... . 06/01/2024 . | PAYDOUN ... ... 33,388 .0 . 0 . 08/01/2062 .
..67117D-AC-4 |Onslow Bay Mortgage Loan-0BX 2022-NQM7 A .... |....... . 06/01/2024 . | PAYDOUN ... ... 48,156 .0 . 0 . 08/01/2062 .
..67118A-AN-5 |OPG Trust 2021-PORT-OPG 2021-PORT E ........... [....... . 04/15/2024 . | PAYDOUN ... .. 208,829 .0 . 0 . 10/15/2036 .
..67118A-AQ-8 |OPG Trust 2021-PORT-OPG 2021-PORT F ........... [....... . 04/15/2024 . | PAYDOUN ... ... 83,431 .0 . 0 . 10/15/2036 .
..67118A-AS-4 | OPG Trust 2021-PORT-OPG 2021-PORT G .. R I . 04/15/2024 . | PAYDOUN ... ... 83,398 .0 . 0 . 10/15/2036 .
..67118H-AC-4 | 0BX 2024-NOM2 Trust-0BX 2024-NQM2 A2 ......... [....... . 06/01/2024 . | PAYDOUN ... ..217,036 . .0 . 0 . . . 12/01/2063 .
..67119F-AA-1 | 0BX 2024-NOM7 Trust-OBX 2024-NOM7 A1 ......... . |- 06/01/2024 . | PAYDOUN ... ... 80,953 ...80,953 .0 . 0 ..80,953 |.. . 03/01/2064 .
..67119F-AB-9 | 0BX 2024-NOM7 Trust-OBX 2024-NOM7 A2 ......... . |- 06/01/2024 . | PAYDOUN ... ... 80,963 ...80,953 .0 . 0 ..80,953 |.. . 03/01/2064 .
..67181D-AA-9 |Oak Street Investment Gr-OAKIG 2020-1A A 06/20/2024 . | PAYDOUN .. 151,646 ..151,646 .. 144,312 |. 0 0| .151,646 . 11/20/2050 .
..67181D-AB-7 |0Oak Street Investment Gr-SERIES 20-1A CL .... . 06/20/2024 . | PAYDOUN ... .. 144,319 144,319 .. 144,274 ... 0. .0 .144,319 |. . 11/20/2080 .
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..67190A-AA-4 |Oak Street Investment Gr-OAKIG 2021-1A A ... [....... . 06/20/2024 . | PAYDOUN ... 193,741 185,848 |.... .0 . 0 . 01/20/2051 . [1.A FE ....
..67190A-AB-2 |0Oak Street Investment Gr-OAKIG 2021-1A A ... [....... . 06/20/2024 . | PAYDOUN ... 118,397 ... 118,381 .0 . 0 . 01/20/2051 . [1.A FE ....
..67190A-AC-0 |0Oak Street Investment Gr-OAKIG 2021-1A A ... [....... . 06/20/2024 . | PAYDOUN ... ...11,000 .0 . 0 . 01/20/2051 . 2.A FE ....
..67190A-AD-8 |0Oak Street Investment Gr-OAKIG 2021-1A A ... [....... . 06/20/2024 . | PAYDOUN ... .0 . 0 . 01/20/2051 . |2.A FE
..674480-AC-5 | 0BX 2019-EXP1 Trust-0BX 2019-EXP1 1A3 ........ [....... . 06/01/2024 . .0 . 0 . 01/01/2059 . [1.A ........
..677071-AF-9 | Ohana Military Communiti-UNSECURED [ . 04/01/2024 . | SINKING PAYMENT . .0 . 0 . 10/01/2026 . (1.D FE .
..677071-ANM-4 | Ohana Military Communiti-UNSECURED ............ [....... . 04/01/2024 . | SINKING PAYMENT ......... . .0 . 0 ... 165,641 . 10/01/2026 . [1.D FE .
..681936-BB-5 |Omega Healthcare Investo-SENIOR UNSECURE ..... |....... . 04/01/2024 . |MATURITY ...oovvvivnnnnnns . 8,900,000 . .0 . 0 ,900,000 |.. . 04/01/2024 . |2.C FE
..69144A-AA-7 | Oxford Finance Funding 2-OXFIN 2020-1A A .... [....... . 06/15/2024 . | PAYDOUN ... .. 21,224 ...21,160 |.... .0 . 0 . 02/15/2028 . 1.F FE .
..69145B-AA-4 | OXFORD FINANCE FUNDING T-OXFIN 2022-1A A .... 06/15/2024 . | PAYDOUN 1,478,325 1,478,325 |. 0 0| . 02/15/2030 . [1.F FE .
..69337B-AH-7 |PHH Alternative Mor tgage-PHHAM 2007-1 21 .... 05/01/2024 . | PAYDOUN 15,963 0 0| . 02/01/2037 . |4.A FM
..693456-AA-3 | PMT Loan Trust 2013-J1-PMTLT 2013-J1 A1 06/01/2024 . | PAYDOUN 52,736 0 0| . 09/01/2043 . [1.A .
..693684-AA-0 | PSMC 2020-1 Trust-PSMC 2020-1 AT ...ccoevveeees [oeennn . 06/01/2024 . | PAYDOUN ... oeeee.... 89,532 .0 . .0 . . . 01/01/2050 . [1.A ........
..693696-AA-4 | Pvone 2023-1 LLC-PVONE 2023-1A A ......oevvvvnns [oeeennn . 06/15/2024 . |PAYDOIN .ooovvvviiiiiiiiins e s 1,828,610 .0 . 0 e 1,828,610 |.. . 07/16/2035 . [1.A FE .
..693699-AA-8 | PVONE 2023-1 LLC-PVONE 2023-2A A .....evvvvvvnns [eeeennn . 06/15/2024 . |PAYDOIN .ooovvviiiiiiiiiins oo s 4,708,537 .0 . 0 e 4,708,537 |.. . 09/17/2035 . [1.A FE .
..69374X-AA-8 | PSMC 2019-2 Trust-PSMC 2019-2 A1 .............. [.eeens . 06/01/2024 . | PAYDOUN ... .. 112,958 .0 . 0 112,958 .. . 10/01/2049 . [1.A ........
..69375B-AA-5 |PSMC 2019-3 Trust-PSMC 2019-3 A1 .......cceeees [oennn . 06/01/2024 . | PAYDOUN ... ... 14,304 . .0 . 0 .. 14,304 |.. . 11/01/2049 . [1.A ........
..693984-AB-2 | PRKCM 2023-AFC3 Trust-PRKCM 2023-AFC3 A2 .... |....... . 06/01/2024 . | PAYDOUN .. 447,054 ..447,051 |.... .0 . o0 | 447,064 .. . 09/01/2058 . [1.C FE .
..694031-AA-5 |Pacific Beacon LLC-FIRST LIEN ........ceevvvuenn [ereenn . 06/11/2024 . | BARINGSLLC .. ,984,221 ......2,008,346 |.... .0 . o0 eeennnn 1,900,137 .. . 07/15/2026 . |2.B FE
..69546V-AA-5 |PAGAYA Al Debt Trust 202-PAID 2022-2 A ....... [....... . 06/15/2024 . | PAYDOUN 879,109 879,109 |.... .0 . 0 . 01/15/2030 . [1.F FE .
..70215#-AA-8 |Partstat (Varian 2020 | Pass-Thru Certif 06/15/2024 . [ SINKING PAYMENT . , .. 150,364 ..150,364 |. 0 0| . 03/15/2030 . [1.E ........
..70338A-10-3 |Patrons' Legacy-PATRNL 5.646 05/17/22 05/19/2024 . [ SINKING PAYMENT . 348,033 ..348,033 ..348,033 |. K 0 0| . 09/17/2025 . [1.F FE .
..70338C-10-9 |Patrons' Legacy-PATRNL 6.673 12/04/23 ... 05/30/2024 . [SINKING PAYMENT .....cco. |oeeeviiiiiiiiiiiiins fervevnninnnnnnns (2) (2 0 0| . 09/04/2025 . |2.A FE
..72703P-AC-7 |Planet Fitness Master Is-2019-1A A2 FIXE . . |- 06/05/2024 . | PAYDOUN ... 27,500 0 0| . 12/05/2049 . |2.B FE
..741011-AA-8 |Presidio Petroleun LLC Presidio Finance . |- 04/09/2024 . [CALL 100 . . 1,154,516 .1,154,516 |. 0 0| ,154,516 . 12/25/2038 . [1.G PL .
..74166Y-AC-4 |Primrose Schools 22-1A A2 .........cceeeeeieeeiss [oeeens . 04/30/2024 . |PAYDOIN .oovvvvviiiiiiiiins e ol 6,750 ....6,750 |.... .0 . 0 ...6,750 |.. . 04/30/2052 . |2.B FE
..74331C-AB-4 |Progress Residential 202-PROG 2020-SFR1 ..... |....... . 06/01/2024 . | PAYDOUN ... . 4,500,000 . 4,499,612 |.... .0 . ....0 |........4,500,000 |.. . 04/01/2037 . [1.A FE .
..743330-AJ-1 |Progress Residential Trust-PROG 2021-SFR .... |....... . 06/01/2024 . | PAYDOUN ... .. 144,124 .0 . 0 ... 144,124 ). . 12/01/2040 . |2.A FE
..74338*-AA-6 |Project Axis Garner NC C Trust Certifcat .... [....... . 06/15/2024 . | SINKING PAYMENT ......... .0 . 0 117,081 . 11/15/2089 . (1.D ........
..74351@-AA-6 |Project Arrow Oak Creek Trust Certifcate ... [....... . 06/10/2024 . | SINKING PAYMENT ......... .0 . 0 . 07/10/2040 . (1.D ........
..743874-AC-3 |Provident Funding Mortga-PFMT 2020-1 A2 ...... [....... . 06/01/2024 . | PAYDOUN ... .0 . 0 . 02/01/2050 . [1.A ........
..74387L-AC-5 |Provident Funding Mortga-PFMT 2019-1 A2 ... 06/01/2024 . | PAYDOUN 0 0| . 12/01/2049 . (1.A .
..74387Y-AD-5 |Provident Funding Mortga-PFMT 2021-1 A2A .... 06/01/2024 . | PAYDOUN 0 0| . 04/01/2051 . [1.A .
.. T492201-AA-9 |RALI Series 2006-QA6 Tru-RALI 2006-QA6 A .... 06/25/2024 . | PAYDOUN 0 0| . 07/25/2036 . |3.B FM
..749220-AA-0 |RALI Series 2006-QA8 Tru-RALI 2006-0A8 A .... 06/25/2024 . | PAYDOUN 0 0| . 09/25/2036 . [1.A FM .
.. 74923G-AC-7 |RALI Series 2007-QA1 Tru-RALI 2007-QA1 A .... 06/25/2024 . | PAYDOUN 0 0| . 01/25/2037 . [1.A FM .
.. T4923H-AQ-4 |RALI Series 2007-0S4 Tru-RALI 2007 QA 3A .... [....... . 06/01/2024 . | PAYDOUN ... .0 . 0 . 03/01/2037 . |4.A FM
..74927B-AK-6 | RBSSP Resecuritization T-RBSSP 2009-8 7A .... |....... . 06/01/2024 . | PAYDOUN ... .0 . 0 . 09/01/2037 . [1.A FM .
.. 74927T-AC-5 |RBSSP Resecuritization T-RBSSP 2010-9 3A .... |....... . 06/26/2024 . | PAYDOUN ... .0 . 0 . 10/26/2034 . [1.A FM .
..74928D-AV-7 |RBSSP Resecuritization T-RBSSP 2009-1 7A .... |....... . 06/01/2024 . | PAYDOUN ... .0 . 0 . 06/01/2037 . [1.A FM .
..74928R-AB-0 |RBSSP Resecuritization T-RBSSP 2009-10 1 .... |....... . 06/01/2024 . | PAYDOUN ... .0 . 0 . 08/01/2035 . [1.A FM .
.. 74928U-AN-9 | RBSSP Resecuritization T-RBSSP 2009-12 5 .... |....... . 06/01/2024 . | PAYDOUN ... .0 . 0 . 08/01/2036 . [1.A FM ....
..74928U-AX-5 |RBSSP Resecuritization T-RBSSP 2009-12 8 .... . |- 06/01/2024 . | PAYDOUN ... .0 . 0 . 06/01/2036 . [1.A FM ....
..74928U-BV-8 |RBSSP Resecuritization T-RBSSP 2009-12 1 .... . |- 06/26/2024 . | PAYDOUN ... .0 . 0 . 10/25/2035 . [1.A FM ....
..74928X-BB-6 |RBSSP Resecuritization T-RBSSP 2009-6 3A ... 06/26/2024 . | PAYDOUN 0 0| . 01/26/2036 . [1.A FM ....
.. 74929F-AK-5 |RBSSP Resecuritization T-RBSSP 2010-3 4A .... . 06/01/2024 . | PAYDOUN ... 0. .0 . . 12/01/2035 . [1.A FM ....
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..74930X-BB-2 |RBSSP Resecuritization T-RBSSP 2012-1 4B .... |....... . 06/01/2024 . | PAYDOUN ... .. 108,119 . 108,119 |.... 0 108,119 |.. 0 e 146,438 |. 01/01/2029 . |1.A FM ....
..749357-AA-7 | RCKT Mortgage Trust 2019-RCKT 2019-1 A1 ... [....... . 06/01/2024 . | PAYDOUN ... 162,978 0 0 ..2,933 |. 09/01/2049 . [1.A ........
..749389-AA-0 | RCKT Mor tgage Trust 2020-RCKT 2020-1 A1 ..... [....... . 06/01/2024 . | PAYDOUN ... 0 0 . 02/01/2050 . [1.A ........
.. 749574-AC-3 |RFMSI Series 2006-SA2 Tr-RFMSI 2006-SA2 ..... |....... . 06/01/2024 . | PAYDOUN ... 0 0 . 08/01/2036 . (1.
..74958T-AB-9 |RFMSI Series 2007-SA3 Tr-RFMSI 2007-SA3 ..... [....... . 06/01/2024 . | PAYDOUN ... 0 0 . 07/01/2037 . (1.
.. 749581I-AC-0 |RFMSI Series 2007-SA1 Tr-RFMSI 2007-SA1 ..... |....... . 06/01/2024 . | PAYDOUN ... 0 0 . 02/01/2037 .
..74958X-AF-1 |RFMSI Series 2007-SA2 Tr-RFMSI 2007-SA2 ..... |[....... . 06/01/2024 . | PAYDOUN ... 0 0 . 04/01/2037 .
..74958Y-AE-2 |RFMSI Series 2007-84 Tru-RFMSI 2007-S4 A .... |....... . 06/25/2024 . | PAYDOUN ... 0 0 . 04/25/2037 .
..74968R-AA-3 | RMF Proprietary Issuance-RPIT 2019-1 A ....... [....... . 06/25/2024 . | PAYDOUN ... 0 0 . 10/25/2063 .
.. 74969V-AA-3 | RMF Proprietary Issuance-RPIT 2020-1 A . 05/25/2024 . | PAYDOUN ... 0| 0| . 04/26/2060 .
..750038-AA-5 |Renewable Energy Alterna Senior Secured . 06/30/2024 . [SINKING PAYMENT . 0| 0| . 09/30/2046 .
..75086#-AA-3 |Rainier Gsa Portfolio | US Govt Lease Ba 06/15/2024 . [ SINKING PAYMENT . 0| 0| . 07/15/2036 .
..75115B-AC-3 |RALI Series 2006-0A5 Tru-RALI 2006-QA5 2 .... |....... . 06/01/2024 . | PAYDOUN 0 0 . 07/01/2036 .
..75115D-AA-3 |RALI Series 2006-0S13 Tr-RALI 2006-QS13 ..... |....... . 06/25/2024 . | PAYDOUN ... 0 0 . 09/25/2036 .
..75115L-AA-5 |RALI Series 2007-QH7 Tru-RALI 2007-QH7 1 .... [....... . 06/25/2024 . | PAYDOUN ... 0 0 . 08/25/2037 .
..75116C-ET-9 | RESIDENTIAL ACCREDIT LOA-SERIES 2007-QS6 .... |....... . 06/01/2024 . | PAYDOUN ... 0 0 . 04/01/2037 .
..75116F-BH-1 |RALI Series 2007-089 Tru-RALI 2007-QS9 A .... |....... . 06/01/2024 . | PAYDOUN ... 0 0 . 07/01/2087 . [5.A FM ....
..75156V-AD-7 |RAMP Series 2006-RS3 Tru-RAMP 2006-RS3 A .... |....... . 06/25/2024 . | PAYDOUN 0 0 . 05/25/2036 . [1.A FM ....
..75458*-AB-5 |Rayburn Country Electric Senior Secured ...... [....... . 06/30/2024 . | SINKING PAYMENT . . . . 0 0 . 12/30/2042 . 2.B FE ....
..75575R-AA-5 |Ready Capital Mortgage F-RCMT 2023-FL11 ...... [....... . 06/25/2024 . | PAYDOUN L2141 214,411 ... 213,875 |......... . 0 0 . 10/25/2039 . [1.A FE ....
..758750-AD-5 |Regal Rexnord Corp-SENIOR UNSECURED ...... 05/02/2024 . | EXCHANGE OFFER ,150,871 .25,000,000 .25,328,850 |. 25,271,320 |. .. (17,764) |. 0| 0| . 04/15/2028 . [2.C FE ....
..75971F-AY-9 | RENAISSANCE HOME EQUITY -RANMC 2007-3Wf AF 06/01/2024 . | PAYDOUN 18,319 |. ..1,900 | 0| 0| . 09/01/2037 . [1.A FM .
..75973V-AA-4 | Renew 2024-1-RENEW 2024-1A A 06/20/2024 . | PAYDOUN L0 (306) |. 0| 0| . 11/20/2059 . [1.A FE .
..759950-DM-7 | Renaissance Home Equity -RAMC 2004-3 AF5 ... . |- 06/01/2024 . | PAYDOUN 60,789 |. 0| 0| . 11/01/2034 . [1.A FM ...
..759950-EM-6 |Renaissance Home Equity -RANMC 2004-4 AF5 ... . |- 06/01/2024 . | PAYDOUN ... . 147,087 |. 0| 0| . 02/01/2035 . [1.A FM ....
..76029#-AA-1 |Republic Airways Holding Senoir Secured ...... [....... . 06/15/2024 . | SINKING PAYMENT . ..281,250 |.... 0 0 . 12/15/2028 . (2.B PL ....
..76042E-AA-7 |Republic Finance |ssuanc-REPS 2020-A A ....... [....... . 06/20/2024 . | PAYDOUN ... . 1,458,874 |.... 0 0 . 11/20/2030 . [1.A FE ....
..760985-S6-9 |RFSC Series 2004-RP1 Tru-RFSC 2004-RP1A ...... [....... . 06/25/2024 . | PAYDOUN ... ..22,217 |.... 0 0 . 11/25/2042 . (1.A FM ...
..76110H-H8-5 |RALI Series 2004-QA6 Tru-RAL| 2004-QA6 N .... |....... . 06/01/2024 . | PAYDOUN ... ....8,5% |.... 0 0 . 12/01/2034 . [1.A FM ...
..76110H-T9-0 |RALI Series 2005-QA2 Tru-RALI 2005-QA2 N .... |....... . 06/01/2024 . | PAYDOUN ... 0 0 . 02/01/2035 . [1.A FM ...
..761118-BU-1 |RALI Series 2005-QA8 Tru-RALI 2005-QA8 N ... |....... . 06/01/2024 . | PAYDOUN ... 0 0 . 07/01/2035 . [1.A FM ...
. 761118-FL-7 |RALI Series 2005-QA9 Tru-RALI 2005-QA9 C .. 05/01/2024 . | PAYDOUN 0| 0| . 08/01/2035 . (2.B FM ...
..761118-FM-5 |RESIDENTIAL ACCREDIT LOA-SERIES 2005-QA9 .... 04/25/2024 . | PAYDOUN 0| 0| . 08/01/2035 . [2.C FM ...
..761118-GS-1 |RALI Series 2005-QS13 Tr-RALI 2005-QS13 ... 06/25/2024 . | PAYDOUN 0| 0| . 09/25/2035 . [1.A FM .
..761118-KH-0 |RALI Series 2005-QS15 Tr-RALI 2005-QS15 ... 06/01/2024 . | PAYDOUN 0| 0| . 10/01/2035 . [1.A FM ...
..761118-SC-3 |RALI Series 2006-0S1 Tru-RALI 2006-QS1 A . 06/01/2024 . | PAYDOUN 0| 0| . 01/01/2036 . [5.A FM ....
..761118-UG-1 |RALI Series 2006-0S2 Tru-RALI 2006 QS2 1 .... |....... . 06/01/2024 . | PAYDOUN ... 0 0 . 02/01/2036 . [4.C FM ...
..761118-U0-9 |RALI Series 2006-0S2 Tru-RALI 2006-QS2 1 .... |....... . 06/01/2024 . | PAYDOUN ... 0 0 . 02/01/2036 . [3.C FM ....
..76112B-NM-8 | GMACM Mor tgage Loan Trus-GMACM 2005-AA1 ..... [....... . 06/01/2024 . | PAYDOUN ... 0 0 . 05/01/2035 . [1.A FM ....
..76971E-AA-2 | RMF Buyout Issuance Trus-RBIT 2020-HB1 A .... |....... . 06/25/2024 . | PAYDOUN ... POV PR 0 . 10/25/2050 . (1.A FE ....
..78386N-BC-2 | SACO | Inc-SACO 1999-3 1B ......eevvvvvvvvnnnnnn [ereeenn . 06/01/2024 . | PAYDOUN ... ....9,858 |.... L0 0 . 04/01/2039 . [1.A FM ....
..78398B-AE-1 | SCG 2023-NASH Mor tgage T-SCG 2023-NASH C ..... [....... . 05/15/2024 . | PAYDOUN ... 24,638,543 |.... L0 0 . 12/15/2040 . (1.G FE ....
..78433X-AA-8 | Stonepeak 2021-1 ABS-SALTT 2021-1A AA ........ . |- 06/15/2024 . | PAYDOUN ... ...31,251 L0 0 . 02/28/2083 . [1.C FE ....
..78433X-AC-4 | Stonepeak 2021-1 ABS-SALTT 2021-1A B . . |- 06/15/2024 . | PAYDOUN , ...34,191 | 0 0 . 02/28/2033 . (2.B FE ....
..784448-AA-6 | SIP HoldCo LLC Senior Secured Notes ... 06/16/2024 . [ SINKING PAYMENT . 216,953 ..216,953 |. 0| 0| . 12/15/2046 . (2.B PL ....
..78448R-AE-6 | SMB Private Education Lo-SMB 2015-C B ... . 06/15/2024 . | PAYDOUN ... .. 525,838 ..509,290 |.... .0 .525,838 |. 0. . 09/15/2043 . [1.A FE ....
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.. 78449L-AC-2 |SMB 2018-B AZB ........eevmiiiiiiniiiiiiiiiin [ . 06/17/2024 . | PAYDOUN ... .0 . 0 .. 1,781 |. 01/15/2087 . [1.A FE ....
..78449X-AA-0 | SMB Private Education Lo-SMB 2020-B A1A ..... |....... . 06/15/2024 . | PAYDOUN ... .0 . 0 1,190 |. 07/15/2063 . [1.A FE ....
..78449Y-AA-8 | SMB Private Education Lo-SMB 2021-B A ........ [....... . 06/15/2024 . | PAYDOUN ... .0 . 0 2,467 |. 07/17/2051 . [1.A FE ....
..78450F-AD-9 | SMB Private Education Lo-SMB 2022-A B ........ [....... . 06/15/2024 . | PAYDOUN ... .0 . 0 . 11/16/2054 . (1.D FE ....
..78450F-AE-7 | SMB Private Education Lo-SMB 2022-A C ........ [....... . 06/15/2024 . | PAYDOUN ... .0 . 0 . 11/16/2054 . [1.G FE ....
..78450P-AB-1 | SMB Private Education Lo-SMB 2023-D A1B ..... |....... . 06/17/2024 . | PAYDOUN ... .0 . 0 . 09/15/2053 . [1.A FE .
..78473T-AJ-9 | STARM Mor tgage Loan Trus-STARM 2007-2 4A .... |....... . 05/01/2024 . | PAYDOUN ... .0 . 0 . 04/01/2037 . [1.A FM .
..78488L-AA-8 | SWC Funding LLC 2018-1-SWC 2018-1A A ......... [..oeeen . 05/15/2024 . | PAYDOUN ... 9,281,634 |.... .0 . 0 .. . 08/15/2033 .
..78518#-AA-5 |Saber Midstream LLC Senior Secured Notes .... |....... . 06/30/2024 . | SINKING PAYMENT ......... ..855,148 |.... .0 . 0 856,817 |.. . 03/31/2029 .
..78518#-AB-3 | Saber Midstream LLC Senior Secured Notes .... 06/30/2024 . [ SINKING PAYMENT . ..267,982 |. 0 0| .267,982 . 03/31/2030 .
..795821-AA-9 |Saluda Grade Alternative-GRADE 2024-FIG5 .... 05/01/2024 . | PAYDOUN 0 0| .195,812 . 04/01/2054 .
..81378E-AA-1 | SECURITIZED ASSET BACKED-SERIES 2007-BR4 .. 06/25/2024 . | PAYDOUN 0 0| . 056/25/2037 .
..81743A-AA-7 | SEQUOIA MORTGAGE TRUST 2-SEMT 2019-5 A1 ..... |....... . 06/01/2024 . | PAYDOUN ... .0 . 0 . 12/01/2049 .
..81743C-AE-5 |Sequoia Mortgage Trust 2-SEMT 2024-5 A5 ...... [....... . 06/01/2024 . | PAYDOUN ... .0 . 0 . 06/01/2054 .
..81745A-AB-3 | Sequoia Mortgage Trust 2-SEMT 2013-5 A2 ..... |....... . 06/01/2024 . | PAYDOUN ... .0 . 0 . 05/01/2043 .
..81745C-AA-1 | Sequoia Mortgage Trust 2-SEMT 2013-7 A1 ..... |....... . 06/01/2024 . | PAYDOUN ... .0 . 0 . 06/01/2043 .
..81745J-AA-6 | Sequoia Mortgage Trust 2-SEMT 2013-11 A1 ... [....... . 05/01/2024 . | PAYDOUN ... .0 . 0 . 09/01/2043 .
..81745M-AA-9 | Sequoia Mortgage Trust 2-SEMT 2013-2 A ....... [....... . 06/01/2024 . | PAYDOUN ... .0 . 0 . 02/01/2043 .
..81745R-AB-6 | Sequoia Mortgage Trust 2-SEMT 2013-3 A2 ..... |....... . 06/01/2024 . | PAYDOUN ... .0 . 0 . 03/01/2043 .
..81748J-AA-3 | Sequoia Mortgage Trust 2-SEMT 2019-4 A1 ..... |....... . 06/01/2024 . | PAYDOUN ... .0 . 0 . 11/01/2049 .
..81748K-AA-0 | Sequoia Mortgage Trust 2-SEMT 2020-2 A1 ... 06/01/2024 . | PAYDOUN 0 0| . 03/01/2050 .
..81748)-AA-6 | Sequoia Mortgage Trust 2-SEMT 2020-1 A1 ... 06/01/2024 . | PAYDOUN 0 0| . 02/01/2080 .
..81761T-AA-3 |ServiceMaster Funding LL-SERV 2020-1 A2I .. 04/30/2024 . | PAYDOUN 0 0| . 01/30/2051 .
..81761T-AC-9 |ServiceMaster Funding LL-SERIES 20-1 CLA .. . |- 04/30/2024 . | PAYDOUN 0 0| . 01/30/2061 .
..81761T-AE-5 |ServiceMaster Funding LL-SERV 2021-1 A2I .. . |- 04/30/2024 . | PAYDOUN 0 0| . 07/30/2051 .
. 81761T-AG-0 |ServiceMaster Funding LL-SERV 2021-1 A2] .... |....... . 04/30/2024 . | PAYDOUN ... .0 . 0 . 07/30/2061 .
..817743-AA-5 | SERVPRO Master Issuer LL-SPRO 2019-1A A2 .... |....... . 04/25/2024 . | PAYDOUN ... .0 . 0 . 10/25/2049 .
..826525-AB-3 |Sierra Timeshare 2020-2 -SRFC 2020-2A B ..... |....... . 06/20/2024 . | PAYDOUN ... . .0 . 0 . 07/20/2037 .
..82652R-AB-5 |Sierra Timeshare 2021-2 -SRFC 2021-2A B ..... |....... . 06/20/2024 . | PAYDOUN ... ... 44,485 .0 . 0 . 09/20/2038 .
..82667C-AC-9 |Signal Rail | LLC-SRL 2024-1A A ... [oennns . 06/17/2024 . | PAYDOUN ... ....8,983 .0 . 0 . 05/17/2064 .
..826934-AC-5 |Sierra Timeshare 2022-3 -SRFC 2022-3A C ...... [....... . 06/20/2024 . | PAYDOUN . 225,449 225,307 |ooeeeeenns .0 . 0 . 07/20/2039 .
..82817%-AA-9 |Silver Spring Metro Cent Senior Note Tra .. 06/05/2024 . [ SINKING PAYMENT . .. 126,366 ..126,366 ..126,366 |. ..126,366 |. 0 0| 0| . 01/05/2029 .
..82817@-AA-7 |Silver Spring Metro Cent Senior Note Tra .... 06/05/2024 . [SINKING PAYMENT . ... 63,980 ...63,980 ...63,980 |. 0 0| L0 . 01/07/2029 .
..83012A-AA-7 |Sixth Street Specialty L-SENIOR UNSECURE .... 06/11/2024 . | BARINGSLLC .. ,582,762 ,500,000 12,456,330 | 0 0| 879,952) |. . 08/01/2026 .
..83206E-AA-5 | SMB Private Education Lo-SWB 2024-C A1A ... 06/15/2024 . | PAYDOUN ... .. 140,924 0 0| . 06/17/2052 .
..83206N-AC-1 | SMB Private Education Lo-SMB 2022-B B ... 06/15/2024 . | PAYDOUN ... 19,461 0 0| . 02/16/2085 .
..83207D-AA-6 | SMB Private Education Lo-SWB 2023-C A1A ..... |....... . 06/15/2024 . | PAYDOUN ... .... 367,008 .0 . 0 367,008 |.. . 11/15/2052 .
..83404K-AD-5 |SoFi Professional Loan P-SOFI 2017-E B ....... [....... . 06/25/2024 . | PAYDOUN .. 416,088 .0 . 0 416,088 |.. . 11/26/2040 .
..83416W-AB-9 | SOLAR STAR FUNDING LLC-SECURED .........ceevveen [oreeenn . 06/30/2024 . | SINKING PAYMENT . .0 . 0 ..95,426 |.. . 06/30/2035 .
..83546D-AL-2 |Sonic Capital LLC-SONIC 2020-1AW A2IW ........ [....... . 05/20/2024 . | PAYDOUN ... .0 . 0 . 01/20/2050 .
..83546D-AM-0 |Sonic Capital LLC-SONIC 2020-1AW A21W ........ [....... . 05/20/2024 . | PAYDOUN ... .0 . 0 . 01/20/2050 .
..83611M-HI-3 | Soundview Home Loan Trus-SVHE 2005-B M2 ...... |....... . 06/01/2024 . | PAYDOUN ... .0 . 0 . 05/01/2035 .
..83611M-JX-7 |Soundview Home Loan Trus-SVHE 2005-OPT4 ...... . |- 06/25/2024 . | PAYDOUN ... eeeeen 177,005 ... .0 . .0 . 0 e .0 . 12/25/2035 .
..84858D-AA-6 | SPIRIT AIR 2015-1 PTT A-SECURED . |- 06/04/2024 . [VARIOUS ......evvvvvvvvvnnns |oeveeeeeeeenenennnns [oeeen. 2,627,487 |........2,816,168 |........ 2,816,168 |.... .0 . 0 [0 2,816,852 [onniiiiiiinnnnn 0 o, (189,365) |...... (189,365) . 04/01/2028 .
..84858l-AA-4 | Spirit Airlines Pass Thr-FIRST LIEN 06/05/2024 . | SEAPORT GROUP . ..4,036,818 ..4,036,818 |. K 0 0| .4,037,684 (485,284) |. (485,284) |.. . 02/15/2030 .
..85208N-AD-2 | Sprint Spectrum Co LLC /-FIRST LIEN .. . 06/20/2024 . | SINKING PAYMENT .....oooo Jooeeeeereeereeennnns |oeee.. 1,437,500 |...eeees 1,437,500 |........ 1,437,500 |........ 1,437,500 |.... 0. 0 s 1,437,500 |. .0 ... ...0 . 03/20/2025 .
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..85235*-AA-6 | St Louis County Control Trust Certificat ... [....... . 06/15/2024 . | SINKING PAYMENT . 0 0 e 10,095 |. 12/15/2036 . [1.F ........
..855541-AC-2 | SUNTRUST ADJUSTABLE RATE-SERIES 2007-81 ..... |....... . 06/01/2024 . | PAYDOUN 0 0 . 01/01/2037 . [1.A FM .
..85571R-AA-8 | Starwood Mortgage Reside-STAR 2022-3 A1 ...... [....... . 06/01/2024 . | PAYDOUN ... 0 0 . 03/01/2067 . [1.A FE .
..85671R-AB-6 | Starwood Mortgage Reside-STAR 2022-3 A2 ...... |....... . 06/01/2024 . | PAYDOUN ... 0 0 . 03/01/2067 . [1.C FE .
..85571R-AC-4 |Starwood Mortgage Reside-STAR 2022-3 A3 ...... [....... . 06/01/2024 . | PAYDOUN ... 0 0 . 03/01/2067 . [1.F FE .
..85573J-AA-4 | Starwood Mortgage Reside-STAR 2021-3 A1 ...... [....... . 06/01/2024 . | PAYDOUN ... . . 0 0 . 06/01/2056 . [1.A ........
..85573T-AA-2 | Starwood Mortgage Reside-STARWOOD MORTGA .... |....... . 06/01/2024 . | PAYDOUN ... , 155,349 .1,155,340 |.... 0 0 . 12/01/2066 . [1.A FE .
..86212V-AA-2 |Store Master Funding I-V-STR 2016-1A A1 ..... [....... . 06/20/2024 . | PAYDOUN ... ... 61,234 ...61,222 |.... 0 0 . 10/20/2046 . [1.C FE .
..86212V-AD-6 |Store Master Funding I-V-STR 2018-1A A1 ..... [....... . 04/20/2024 . | PAYDOUN ... ,567, 156 ,523,657 |.... 0 0 . 10/20/2048 . [1.A FE .
..86212V-AE-4 |Store Master Funding I-V-SERIES 18-1A CL .. 06/20/2024 . | PAYDOUN 0| 0| . 10/20/2048 . [1.A FE .
..86212X-AM-2 |Store Master Funding I-V-STR 2024-1A A2 ... 06/20/2024 . | PAYDOUN 0| 0| . 05/20/2054 . [1.A FE .
..86213C-AB-1 | STORE MASTER FUNDING LLC-SERIES 2015-1A 06/20/2024 . | PAYDOUN 0| 0| . 04/20/2045 . [1.C FE .
..863572-LV-3 |Structured Asset Securit-SASC 1996-4 A ....... [....... . 06/01/2024 . | PAYDOUN ... 0 0 . 09/01/2031 . [1.A FM .
..863579-C3-0 |Structured Adjustable Ra-SARM 2005-21 6A .... |....... . 06/01/2024 . | PAYDOUN ... 0 0 . 11/01/2035 . [1.A FM .
..863579-J9-0 |Structured Adjustable Ra-SARM 2005-22 1A .... |....... . 06/01/2024 . | PAYDOUN ... 0 0 . 12/01/2035 . [1.A FM .
..863579-RP-5 |Structured Adjustable Ra-SARM 2005-11 1A ... |....... . 06/01/2024 . | PAYDOUN ... 0 0 . 05/01/2035 . [1.A FM .
..863579-SU-3 |Structured Adjustable Ra-SARM 2005-12 3A .... |....... . 06/01/2024 . | PAYDOUN ... 0 0 . 06/01/2035 . |4.B FM
..863579-UL-0 |Structured Adjustable Ra-SARM 2005-15 1A .... |....... . 06/01/2024 . | PAYDOUN ... . . 0 0 . 07/01/2035 . [1.A FM .
..863579-UW-0 |Structured Adjustable Ra-SARM 2005-15 4A .... |....... . 05/01/2024 . | PAYDOUN ... (14,111 |.. 0 0 . 07/01/2035 . [1.A FM
..863579-VH-8 |Structured Adjustable Ra-SARM 2005-17 1A ... |....... . 06/01/2024 . | PAYDOUN ... .0 . 0 0 . 08/01/2035 . [1.A FM
..863579-VIi-5 |Structured Adjustable Ra-SARM 2005-17 BA .. 05/25/2024 . | PAYDOUN 0| 0| . 08/25/2035 . [1.A FM .
..863579-XC-7 |Structured Adjustable Ra-SARM 2005 - 18 ... 06/01/2024 . | PAYDOUN 0| 0| . 09/01/2035 . [1.A FM .
..863579-XR-4 |Structured Adjustable Ra-SARM 2005-18 8A .. 05/01/2024 . | PAYDOUN 0| 0| . 09/01/2035 . [1.A FM .
..863579-ZL-5 |Structured Adjustable Ra-SARM 2005-20 3A .... . |- 06/01/2024 . | PAYDOUN 0| 0| . 10/01/2035 . [1.A FM .
..86358R-DX-2 |Structured Asset Securit-SASC 2001-SB1 A ... . |- 06/01/2024 . | PAYDOUN .. 106,551 ..106,551 0| .106,551 0| . 08/01/2031 . [1.A FM .
..86358R-XY-8 |Structured Asset Securit-SASC 2002-AL1 A .... [....... . 06/01/2024 . | PAYDOUN ... ... 21,419 ...21,464 0 21,419 |.. 0 . 02/01/2032 . [6. * .......
..86358R-XZ-5 |Structured Asset Securit-SASC 2002-AL1 A ... [....... . 06/01/2024 . | PAYDOUN ... ... 25,374 0 ..25,374 |.. 0 . 02/01/2032 . [6. * .......
..86358R-YB-7 |Structured Asset Securit-SASC 2002-AL1 A .... [....... . 06/01/2024 . |PAYDOIN .oovvvvvviiiiiiiins oo e, 4,514 0 ...4,514 |.. 0 . 02/01/2032 . [6. * .......
..86359A-ME-0 |Structured Asset Securit-SASC 2003-AL1 A ... [....... . 06/01/2024 . | PAYDOUN ... ... 12,416 0 0 . 04/01/2031 . [6. * .......
..86359A-MG-5 |Structured Asset Securit-SASC 2003-AL1 A .... [....... . 06/01/2024 . | PAYDOUN ... 0 0 . 04/01/2031 . [6. * .......
..86359A-IIR-0 |Structured Asset Securit-SASC 2003-AL2 A .... |....... . 06/01/2024 . | PAYDOUN ... 0 0 . 01/01/2031 . [6. * .......
..B6359A-IIT-6 | Structured Asset Securit-SASC 2003-AL2 A .. 06/25/2024 . | PAYDOUN 0| 0| . 01/25/2031 . [6. * ...
..86359B-4U-2 |Structured Asset Securit-SASC 2005-4XS 1 .. 06/01/2024 . | PAYDOUN 0| 0| . 03/01/2035 . [1.A FM
..86359B-LE-9 |Structured Adjustable Ra-SARM 2004-2 4A1 .. 06/01/2024 . | PAYDOUN 0| 0| . 03/01/2034 . [1.A FM .
..86359F-AB-8 |Structured Asset Securit-SASC 2006-S2 A2 .. 06/25/2024 . | PAYDOUN 0| 0| . 06/25/2036 . [1.A FM .
..86350L-NA-3 |Structured Asset Mortgag-SAMI 2005-AR6 2 .. 06/25/2024 . | PAYDOUN 0| 0| . 09/25/2045 . (1.A FM ....
..86360B-AG-3 |Structured Adjustable Ra-SARM 2006-4 4A1 .... |....... . 05/01/2024 . | PAYDOUN ... 0 0 . 05/01/2036 . [1.A FM ....
..86360B-AJ-7 |Structured Adjustable Ra-SARM 2006-4 5A1 .... |....... . 06/01/2024 . | PAYDOUN ... 0 0 . 05/01/2036 . [1.A FM ....
..863931-AA-9 | Structured Carbon Level -SCLM3 2023-1 A ...... [....... . 05/20/2024 . | PAYDOUN ... 0 0 . 09/20/2050 . (1.C PL .
..86744V-AA-9 |Helios Issuer LLC-SNVA 2022-B A ..........cccee [.eeeenn . 06/20/2024 . | PAYDOUN ... 0 0 . 08/20/2049 . (1.G FE ....
..86744V-AB-7 |Helios Issuer LLC-SNVA 2022-B B ............... [.eeenn . 06/20/2024 . | PAYDOUN ... 0 0 . 08/20/2049 . [2.C FE ....
..86744W-AA-7 | Sunnova Helios X Issuer -SNVA 2022-C A ....... [....... . 05/20/2024 . | PAYDOUN ... . 0 0 . 11/22/2049 . (1.D FE ....
..86744Y-AA-3 | Sunnova SOL VI Issuer LL-SNVA 2024-1A A ..... . |- 04/30/2024 . | PAYDOUN ... ...58,595 0 0 . 01/30/2059 . [1.G FE ....
..86745C-AA-0 | Sunnova Helios X111 Issu-SNVA 2024-A A ....... . |- 06/20/2024 . | PAYDOUN ... 310,813 304,354 |.... 0 0 . 02/20/2051 . (1.D FE ....
..867450-AA-9 | Sunnova Sol IIl Issuer L-SNVA 2021-1 A . 04/30/2024 . | PAYDOUN ..215,406 . 181,261 |. 0| 0| . 04/28/2056 . [1.G FE ....
..86745X-AA-4 | Sunnova Sol V Issuer LLC-SNVA 2023-1A A ..... . 04/30/2024 . | PAYDOUN ... ...89,116 ...84,442 ... .0 . 0. . 04/30/2058 . [1.G FE ....
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..86745Y-AA-2 | Sunnova Helios XI1 Issue-SNVA 2023-B A ....... [....... . 06/20/2024 . | PAYDOUN ... 256,804 ... 10,140 |. . 10,140 |... 0 ..5,656 |. 08/22/2050 . [1.D FE ....
..86746B-AA-1 |Helios Issuer LLC-SNVA 2023-GRID1 1A ......... [....... . 06/20/2024 . | PAYDOUN ... 380,365 [...........374,803 [...........200,123 [....cccoeeennn0 foeennns 5,372 | 0 8,89 |. 12/20/2050 . [1.B FE ....
..86772R-AA-3 | Sunrun Jupiter Issuer 20-SUNRN 2022-1A A .... |....... . 04/30/2024 . ...62,803 0 1,496 |. 07/30/2057 . [1.G FE ....
..86909#-AA-5 | Susquehanna (18 Properti Trust Certifica .... [....... . 06/23/2024 . | SINKING PAYMENT . 0 .. 2,283 | 12/23/2036 . [1.G ........
..869507-AA-1 | SUTTONPARK STRUCTURED SE-SERIES 17-1A CL .... |....... . 06/15/2024 . | PAYDOUN ... 0 126,243 o0 e 0 0 1,869 |. 01/15/2071 . [1.A FE .
..871510-AC-0 |Symetra Financial Corp-SENIOR UNSECURED ...... |....... . 06/25/2024 . | CALL 100 . 0 .. .. 311,076 |. 07/15/2024 . [2.A FE
..872225-AD-9 | TBW Mor tgage-Backed Trus-TBW 2006-5 A3 ...... |[....... . 06/01/2024 . | PAYDOUN ... 0 188,665 |.. 2,173 |. 11/01/2036 . [1.A FM .
..87222E-AB-4 | TBW Mor tgage-Backed Trus-TBW 2007-1 A2 ...... |....... . 06/25/2024 . | PAYDOUN ... 0 ..10,113 |.. . 03/25/2037 . [1.A FM .
..87222E-AC-2 | TBW Mor tgage-Backed Trus-TBW 2007-1 A3 ...... |[....... . 06/01/2024 . | PAYDOUN ... . .. 0 ..10,831 . 03/01/2037 . [1.A FM .
..87267C-AA-6 | TRP 2021 LLC-TRP 2021-1 A ............... 06/17/2024 . | PAYDOUN ...0 0| .529,263 . 06/19/2051 . [1.F FE .
..87407R-AA-4 | TAL Advantage VII LLC-TAL 2020-1A A .. 06/20/2024 . | PAYDOUN 0 0| .307,388 . 09/20/2045 . 1.F FE .
..87407R-AC-0 | TAL Advantage VII LLC-TAL 2020-1A B .. 06/20/2024 . | PAYDOUN ... 0 0| . 09/20/2045 . (2.B FE .
..87819#-AA-2 | TD Bank (Miami, FL) CTL Trust Certificat .... [....... . 06/15/2024 . | SINKING PAYMENT . .0 . 0 . 01/15/2038 . [1.D ........
..881561-LE-2 |Terwin Mortgage Trust Se-TMTS 2004-11HE ..... |....... . 06/25/2024 . | PAYDOUN ... .0 . 0 . 10/25/2035 . [1.A FM .
..881561-LS-1 | Terwin Mortgage Trust 20-TMTS 2004-19HE ..... |....... . 06/25/2024 . | PAYDOUN ... .0 . 0 . 10/25/2034 . [1.A FM .
..881561-VY-7 |Terwin Mortgage Trust Se-TMTS 2005-12AL ..... |....... . 06/01/2024 . | PAYDOUN ... .0 . 0 . 07/01/2036 . [1.A FM .
..88156E-AB-2 | Terwin Mortgage Trust 20-TMTS 2006-17HE ..... |....... . 06/25/2024 . | PAYDOUN ... . .0 . 0 . 01/25/2038 . [1.A FM .
..88157V-AB-3 | Terwin Mortgage Trust 20-TMTS 2007-6ALT ..... |....... . 06/25/2024 . | PAYDOUN ... ...29,998 |.... .0 . 0 . 08/25/2038 . [1.A FM .
..883380-AA-8 | Theorem Funding Trust 20-THRM 2023-1A A ..... |....... . 06/15/2024 . | PAYDOUN ... .3,017,762 |.... .0 . 0 . 04/15/2029 . [1.G FE .
..885220-DX-8 | Thornburg Mortgage Secur-TMST 2003-4 M1 ...... [....... . 06/25/2024 . | PAYDOUN ... ....9,965 |.... .0 . 0 . 09/25/2043 . [1.A FM .
..885220-GB-3 | Thornburg Mor tgage Secur-TMST 2004-4 1A 06/25/2024 . | PAYDOUN .2,929 | 0 0| . 12/25/2044 . [1.A FM .
..885220-GK-3 | Thornburg Mor tgage Secur-TMST 2004-4 5A 06/01/2024 . | PAYDOUN 0 0| . 12/01/2044 . [1.A FM .
..885220-HM-8 | Thornburg Mor tgage Secur-TMST 2005-2 A1 06/25/2024 . | PAYDOUN .0 0| . 07/25/2045 . [1.A FM .
..885220-KIW-2 | Thornburg Mor tgage Secur-TMST 2006-2 A2B ... . |- 06/25/2024 . | PAYDOUN K 1 0| . 04/25/2036 . [1.A FM .
..89171U-AG-4 | Towd Point Mortgage Trus-TPMT 2015-4 M2 ..... . |- 06/01/2024 . | PAYDOUN ... . 1,071,967 .1,070,198 |. 1,769 | .0 0| . 04/01/2055 . [1.A .
..89441#-AA-4 | Traverse City Control Tr Trust Certifica .... [....... . 06/15/2024 . | SINKING PAYMENT . ... 98,75 ..100,289 |.... ....(1,534) | .0 . 0 . 11/15/2039 . [1.A ........
..89609M-AA-7 |Tribute Rail LLC-TRP 2022-1 A .....coovvvvvvnnns [oeeenn . 06/17/2024 . | PAYDOUN ... .. 263,555 ..259,917 |oveiiiiiiinn 0 [ 3,638 | 0 e 0 . 05/17/2052 . [1.F FE .
..89655Y-AA-4 | TRINITY RAIL LEASING L.P-SERIES 2009-1A ..... |[....... . 05/30/2024 . | PAYDOUN ... . 6,472,813 .6,506,548 |.... .. (33,735) | .0 . (33,735) |... 0 . 11/16/2039 . |2.C FE
..89656C-AA-1 | Trinity Rail Leasing 201-TRL 2010-1A A ...... [....... . 06/16/2024 . | PAYDOUN ... .. 546,327 ...........550,049 |.... .0 . (13,622) |... 0 . 10/16/2040 . [1.F FE .
..B9656R-AA-8 | Trinity Rail Leasing 202-TRL 2022-1 A ........ [....... . 06/21/2024 . | PAYDOUN ... .. 108,680 .. 106,467 |.... 0 2,106 ... 0 . 05/20/2052 . [1.F FE .
..89657A-AC-0 |Trinity Rail Leasing 201-TRL 2020-1A A ...... [....... . 06/17/2024 . | PAYDOUN ... 135,924 .0 . 0 . . 10/17/2050 . [1.F FE
..89657B-AA-2 | Trinity Rail Leasing 201-TRL 2019-1A A . 06/17/2024 . | PAYDOUN ..503,065 0 0| .503,065 . 04/17/2049 . [1.F FE
..89657B-AB-0 | Trinity Rail Leasing 201-TRL 2019-2A A1 06/17/2024 . | PAYDOUN ..506,174 0 0| .506, 174 . 10/18/2049 . [1.F FE .
..89680H-AA-0 | Triton Container Finance-TCF 2020-1A A . 06/20/2024 . | PAYDOUN ..777,963 0 0| . 09/20/2045 . 1.F FE .
..89680H-AB-8 | Triton Container Finance-TCF 2020-1A B . 06/20/2024 . | PAYDOUN 68,000 0 0| . 09/20/2045 . |2.B FE
..89680H-AE-2 | Triton Container Finance-TCF 2021-1A A . 06/20/2024 . | PAYDOUN ..352,580 0 0| . 03/20/2046 . [1.F FE .
..89683L-AA-8 | TRP - TRIP Rail Master F-TRP 2021-2 A ........ [....... . 06/17/2024 . | PAYDOUN ... 424,240 .0 . 0 . 06/19/2051 . [1.F FE .
..90253¢-AA-1 |UA (Portland OR) CTL Pas Trust Certifica .... [....... . 06/15/2024 . | SINKING PAYMENT ......... ..254,964 .0 . 0 . 02/15/2082 . 3.B ........
..00272*-AA-0 |UHC (Senior Note) CTL Pa Trust Certifica .... [....... . 06/15/2024 . | SINKING PAYMENT ......... ...61,223 .0 . 0 . 05/15/2083 . [1.F ........
..90319#-AA-1 |UOA Fayetteville (Univer Senior Secured ...... [....... . 06/15/2024 . | SINKING PAYMENT ......... 115,206 .0 . 0 . 03/15/2041 . [1.C ........
..903450-AA-2 | US AIRNAYS 2012-1A PTT-FIRST LIEN .....oooevees [ornnnn . 04/01/2024 . | SINKING PAYMENT ......... 133,618 .0 . 0 . 10/01/2024 . (1.F FE .
..90346W-AA-1 | US AIRNAYS 2013-1A PTT-FIRST LIEN ........cooee [ornnnn . 05/15/2024 . | SINKING PAYMENT . 123,356 123,047 |........... . .0 . 0 . 11/15/2025 .
..903520-AD-6 | ITE Rail Fund Levered LP-SERIES 21-1A CL .... . |- 05/28/2024 . | PAYDOUN 123,750 120,368 |.......... 120,607 |.... .0 . 0 . 02/28/2051 .
..90378@-AA-1 |U.S. Department of Agric Trust Certifica .... . |- 06/15/2024 . [SINKING PAYMENT ......... ... 46,409 ...46,409 |............46,409 |.... .0 . 0 . 04/15/2038 .
..90032P-AA-6 |United Airlines 2014-1 C-SECURED NOTE ... 04/11/2024 . [SINKING PAYMENT . ..160,035 ..160,035 |. . 160,062 |. 0 0| . 04/11/2026 .
..918416-AA-8 |Virginia (Lafayette, IN) Trust Certifica .... . 06/15/2024 . | SINKING PAYMENT ......... ... 77,590 L. 77,590 ... 77,590 |.... 0. .0 . 08/15/2036 .
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..91845#-AA-2 |VZ (Senior Note) CTL Pas Trust Certifica ... [....... . 06/15/2024 . | SINKING PAYMENT ......... .0 . 0 0 e .. 1,664 |. 05/15/2035 . [2.A ........
..91854*-AA-4 |VZ (Irving TX)(Senior No Trust Certifica .... [....... . 06/15/2024 . | SINKING PAYMENT ......... .0 . 0 0 2,414 |. 08/15/2036 . |2.A ........
..91855%-AA-3 | VA (Ponce, PR) CTL Trust Certificate ......... [....... . 06/15/2024 . | SINKING PAYMENT . .0 . 0 0 .. 1,982 |. 08/15/2042 . [1.B ........
..92212K-AA-4 | Vantage Data Centers Iss-VDC 2019-1A A2 ..... |....... . 06/20/2024 . | PAYDOUN .0 . 0 0 150,462 |. 07/15/2044 . |1.G FE .
..92257B-AA-0 |Velocity Commercial Capi-VCC 2022-3 A ........ [....... . 06/01/2024 . | PAYDOUN ... .0 . 0 0 .. 9,582 |. 06/01/2052 . [1.A FE .
..92257B-AE-2 |Velocity Commercial Capi-VCC 2022-3 M4 ....... [....... . 06/01/2024 . | PAYDOUN ... .0 . 0 0 ..9,029 |. 06/01/2052 . 3.B FE
..92257C-AA-8 |Velocity Commercial Capi-VCC 2019-1 A ........ [....... . 06/01/2024 . | PAYDOUN ... .0 . 0 0 . 03/01/2049 . [1.A FE .
..92257P-AA-9 | Velocity Commercial Capi-VCC 2022-5 A ........ [....... . 06/01/2024 . | PAYDOUN ... .0 . 0 0 . 10/01/2052 . [1.A FE .
..92258X-AA-1 |Velocity Commercial Capi-VCC 2022-1 A ........ [....... . 06/01/2024 . | PAYDOUN ... .0 . 0 0 . 02/01/2052 . [1.A FE .
..92258X-AB-9 |Velocity Commercial Capi-VCC 2022-1 M1 05/01/2024 . | PAYDOUN 0 0| 0| . 02/01/2052 . (1.D FE .
.. 92259K-AD-2 |Velocity Commercial Capi-VCC 2022-4 M1 06/01/2024 . | PAYDOUN 0 0| 0| . 08/01/2052 . [1.D FE .
..92250U-AA-6 | Velocity Commercial Capi-VCC 2022-2 A 06/01/2024 . | PAYDOUN . 0 0| 0| . 04/01/2052 . [1.A FE .
..92259U-AB-4 |Velocity Commercial Capi-VCC 2022-2 M1 ....... [....... . 06/01/2024 . | PAYDOUN ... 117,243 L7217 | .0 . 0 0 . 04/01/2052 . |1.D FE
.. 92250U-AC-2 |Velocity Commercial Capi-VCC 2022-2 M2 ....... [....... . 05/01/2024 . | PAYDOUN ... ...59,529 ...59,5%6 |.... .0 . 0 0 . 04/01/2052 . (1.G FE
..92250U-AE-8 |Velocity Commercial Capi-VCC 2022-2 M4 ....... [....... . 06/01/2024 . | PAYDOUN ... ..257,025 ..241,101 |.... .0 . 0 0 . 04/01/2052 . |3.A FE
..92250U-AF-5 |Velocity Commercial Capi-VCC 2022-2 M5 ....... [....... . 05/01/2024 . | PAYDOUN ... ... 72,840 ...65,069 |.... .0 . 0 0 . 04/01/2052 . |4.A FE
..92259V-AA-4 |Velocity Commercial Capi-VCC 2023-1 A ........ [....... . 06/01/2024 . | PAYDOUN ... ..441,670 ..441,568 |.... .0 . 0 0 . 01/01/2053 . [1.A FE .
..92537M-AA-8 | Verus Securitization Tru-VERUS 2019-INV3 .... |....... . 06/01/2024 . | PAYDOUN ... 716,929 ... 708,864 |.... .0 . 0 0 . 11/01/2059 . [1.A FE ....
..92538K-AB-9 |Verus Securitization Tru-VERUS 2021-5 A2 .... |....... . 06/01/2024 . | PAYDOUN ... 126,554 .. 106,068 |.... .0 . 0 0 . 09/01/2066 . (1.B FE ....
..925380-AA-8 |Verus Securitization Tru-VERUS 2021-7 A1 ... [....... . 06/01/2024 . | PAYDOUN ... 184,346 170,347 |.... .0 . 0 0 . 10/01/2066 . [1.A FE ....
..92539A-AA-2 |Verus Securitization Tru-VERUS 2022-6 A1 .. 06/01/2024 . | PAYDOUN ..204,273 ..202,386 |. 0 0| 0| . 06/01/2067 . [1.A FE ....
..92530A-AB-0 |Verus Securitization Tru-VERUS 2022-6 A2 .. 06/01/2024 . | PAYDOUN ..207,900 ..203,059 |. 0 0| 0| . 06/01/2067 . (1.B FE ....
..92530-AB-8 |Verus Securitization Tru-VERUS 2023-1 A2 .. 06/01/2024 . | PAYDOUN .. 115,586 .. 115,584 |. 0 0| 0| . 12/01/2067 . [1.C FE ....
..92539G-AB-7 |Verus Securitization Tru-VERUS 2023-3 A2 .... . |- 06/01/2024 . | PAYDOUN , , 0 0| 0| . 03/01/2068 . [1.C FE ....
..92539J-AA-3 | Verus Securitization Tru-VERUS 2022-INV1 .... . |- 06/01/2024 . | PAYDOUN .. 175,831 ..175,831 ..175,828 ..175,831 0 0| 175,831 0| . 08/01/2067 . [1.A FE ....
..92539J-AB-1 |Verus Securitization Tru-VERUS 2022-INV1 .... |....... . 06/01/2024 . | PAYDOUN ... .. 158,232 158,232 158,231 ..168,232 |.... .0 . 0 .158,232 |.. 0 . 08/01/2067 . (1.B FE ....
.. 92530J-AC-9 |Verus Securitization Tru-VERUS 2022-INV1 ... |....... . 06/01/2024 . | PAYDOUN ... .. 175,813 175,813 173,991 |........... 174,906 |.... .0 . 0 0 . 08/01/2067 . [1.F FE ....
..92530N-AA-4 |Verus Securitization Tru-VERUS 2022-7 A1 .... |....... . 06/01/2024 . | PAYDOUN ... .. 155,448 155,448 155,447 |.... .0 . 0 0 . 07/01/2067 . [1.A FE ....
..92530N-AB-2 |Verus Securitization Tru-VERUS 2022-7 A2 .... |....... . 06/01/2024 . | PAYDOUN ... .0 . 0 0 . 07/01/2067 . (1.B FE ....
..92530X-AB-0 |Verus Securitization Tru-VERUS 2023-6 A2 .... |....... . 06/01/2024 . | PAYDOUN ... .0 . 0 0 . 09/01/2068 . [1.C FE ....
..92839H-AA-4 |Vista Point Securitizati-VSTA 2024-CEST ..... |....... . 06/01/2024 . | PAYDOUN ... .0 . 0 0 . 05/01/2054 . [1.A FE ....
..920227-4T-0 | WaMu Mor tgage Pass-Throu-WAMU 2003-S4 2A .. 06/01/2024 . | PAYDOUN 0 0| 0| . 06/01/2033 . [1.A FM ...
..920227-R5-7 | WaMu Mor tgage Pass-Throu-WAMU 2003-AR5 A .. 06/01/2024 . | PAYDOUN 0 0| 0| . 06/01/2033 . [1.A FM .
.. 92022F-3N-6 | WiaMlu Mor tgage Pass-Throu-WAMU 2005-AR12 ... 06/01/2024 . | PAYDOUN 0 0| 0| . 10/01/2035 . [1.A FM .
.. 92922F-30-9 | WaMu Mor tgage Pass-Throu-WAMU 2005-AR12 ... 06/01/2024 . | PAYDOUN 0 0| 0| . 09/01/2035 . [1.A FM .
..92022F-7C-6 | WaMu Mor tgage Pass-Throu-WAMU 2005-AR16 ... 06/01/2024 . | PAYDOUN 0 0| 0| . 12/01/2035 . [1.A FM .
..92022F-8T-8 | WaMu Mor tgage Pass-Throu-WAMU 2005-AR18 ..... |....... . 06/01/2024 . | PAYDOUN ... .0 . 0 0 . 01/01/2036 . [1.A FM .
..92022F-GY-8 | WaMu Mor tgage Pass-Throu-WAMU 2003-S11 3 .... |....... . 06/25/2024 . | PAYDOUN ... K .0 . 0 0 . 11/25/2033 . [1.A FM .
.. 92022F-J5-8 | WaMu Mor tgage Pass-Throu-WAMU 2005-AR6 2 .... |....... . 06/25/2024 . | PAYDOUN ... ... (3,008) | .0 . 0 0 . 04/25/2045 . [1.A FM .
..92925C-CC-4 | WaMu Mor tgage Pass-Throu-WAMU 2006-ART 1 .... |....... . 06/01/2024 . |PAYDOUN ...ovvvvvviiiiiinnns Joeeeeiiiiieeeeeieens Joveeeennn 6,984 [l 6,984 [ooiiiinnnnn 5,640 [onnnnnnnnnnn 5,985 [oiiiiiiinnnnn0 s 1,000 |. .0 . 0 0 . 01/01/2046 . [1.A FM .
.. 92025G-AD-5 |WaMu Mor tgage Pass-Throu-WAMU 2006-AR16 ..... |....... . 05/01/2024 . | PAYDOUN ... ....(9,043) |. .0 . 0 0 . 12/01/2036 . |3.C FM
..92025V-AF-7 | WaMu Mor tgage Pass-Throu-WAMU 2007-HY1 2 .... |....... . 06/01/2024 . | PAYDOUN ... .0 . 0 0 . 02/01/2037 . [1.A FM .
.. 92025V-AP-5 | WaMu Mor tgage Pass-Throu-WAMU 2007-HY1 5 .... . |- 06/01/2024 . [PAYDOUN ...oevvvvveviiiiinns Jooeeeeeiiiiieieeiens foeeeennn 25,221 [ 23,280 v 20,276 [oveeennnnnnn 21,171 [0 o (14,950 |. .0 . 0 0 . 02/01/2037 . |4.A FM
..92027X-AC-8 | WAMU MORTGAGE PASS-THROU-SERIES 2007-HY6 .... . |- 06/01/2024 . | PAYDOUN ... ...68,618 |.oeeviiiiinnnn0 fernininnns 3,05 | .0 . 0 0 . 06/01/2037 . |3.C FM
..92939F-AT-6 | WFRBS Commercial Mortgag-IIFRBS 2014-C21 ... 05/01/2024 . | PAYDOUN 1,519,781 |. .(2,422) | 0 0| 0| . 08/01/2047 . [1.A ........
..92977Y-Bli-0 | Wachovia Mortgage Loan T-IIMLT 2005-B 2A4 ... . 06/01/2024 . | PAYDOUN ... ..22,704 ... ... 867 |. 0. .0 . 0. . 10/01/2035 . [1.A FM .
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..92079D-AC-9 |Wachovia Mortgage Loan T-HMLT 2007-A 2A1 .... |....... . 06/01/2024 . | PAYDOUN ... ... 40,142 ...40,142 ...35,681 |.... .. (44,021) |....... (54,821) |.. 0 ..40,142 |.. . 03/01/2037 .
..92981#-AA-4 |WEC 99J-73 LLC Senior Secured Note ............ [..cccn . 05/01/2024 . | CALL 100 . ... 56,077 ...55,077 ...56,107 |.... 0 ..56,105 |.. . 09/15/2039 .
..029816-AA-6 | WEC 99J-58 LLC Senior Secured Note ............ [.ooeeen . 06/15/2024 . | SINKING PAYMENT ......... ... 32,589 ... 32,589 ...32,9%1 |.... 0 ..32,589 |.. . 09/15/2030 .
..92082#-AA-3 | WEC 99J-22 LLC Senior Secured Note ............ [....... . 06/18/2024 . | CALL 100 .......evvnnnnnee ... 48,261 ...48,261 ...49,164 |.... 0 ..49,157 |.. . 09/15/2039 .
..92982*-AA-7 |WEC 99J-27 LLC Senior Secured Note ............ [.oeeenn . 06/18/2024 . ... 52,062 ...52,062 0 ..53,029 |.. . 09/15/2039 .
..92082@-AA-5 | VWec 2000B-CSF-11 LLC Senior Secured Note .... |....... . 06/15/2024 . | SINKING PAYMENT . ... 33,515 ... 33,515 0 ..33,515 |.. . 09/15/2030 .
..92983*-AA-6 | WEC 99J-4 LLC Senior Secured Note ............. [..ooen . 06/15/2024 . | SINKING PAYMENT ......... ... 20,021 0 . 09/15/2034 .
..92083@-AA-4 |WEC 99J-72 LLC Senior Secured Note ............ [.ooeeen . 06/18/2024 . | CALL 100 ......cccevnnnnnee ... 49,749 0 . 09/15/2039 .
..92090G-AD-5 |WaMu Mor tgage Pass-Throu-WAMU 2007-HY5 2 .... |....... . 06/01/2024 . | PAYDOUN ... .. 194,879 0 . 05/01/2037 .
..92990G-AG-8 | WaMu Mor tgage Pass-Throu-WAMU 2007-HY5 2 .. 06/01/2024 . | PAYDOUN 86,127 .(114,007) | 0| . 05/01/2037 .
..92090G-AJ-2 | WaMu Mor tgage Pass-Throu-WAMU 2007-HY5 3 .. 05/01/2024 . | PAYDOUN 60,319 ..3,509 | 0| . 05/01/2037 .
..933636-AA-0 | WaMu Mor tgage Pass-Throu-WAMU 2007-HY4 1 .. 05/01/2024 . | PAYDOUN 13,484 .23 | 0| . 04/01/2037 .
..933636-AG-7 |WaMu Mor tgage Pass-Throu-WAMU 2007-HY4 3 .... |....... . 06/01/2024 . | PAYDOUN ... ... 13,210 0 . 04/01/2037 .
..933636-AL-6 | WAMU MORTGAGE PASS-THROU-SERIES 2007-HY4 .... |....... . 05/01/2024 . | PAYDOUN ... ... 49,910 0 . 11/01/2036 .
..933638-AA-6 | WaMu Mor tgage Pass-Throu-WAMU 2006-AR19 ..... |....... . 06/01/2024 . | PAYDOUN ... ... 27,149 0 . 01/01/2047 .
..93363E-AB-1 | WaMu Mor tgage Pass-Throu-WAMU 2006-AR10 ..... |....... . 06/01/2024 . | PAYDOUN ... .. 13,21 0 . 09/01/2036 .
..93363N-AB-1 | WaMu Mor tgage Pass-Throu-WAMU 2006-AR12 ..... |....... . 06/01/2024 . |PAYDOIN .ooovviviiiiiiiiins oo o 6,257 0 . 10/01/2036 .
..93363P-AA-8 | WaMu Mor tgage Pass-Throu-WAMU 2006-AR14 ..... |....... . 05/01/2024 . |PAYDOIN .oovvvvviiiiiiiiins e e 6,107 0 . 11/01/2036 .
..93363P-AC-4 |WaMu Mor tgage Pass-Throu-WAMU 2006-AR14 ..... |....... . 05/01/2024 . | PAYDOUN ... .. 67,332 0 . 11/01/2036 .
..93363P-AD-2 | WaMu Mor tgage Pass-Throu-WAMU 2006-AR14 ..... |....... . 06/01/2024 . | PAYDOUN ... 0 . 11/01/2036 .
..93364F-AH-4 | WaMu Mor tgage Pass-Throu-WAMU 2007-HY7 3 .. 06/01/2024 . | PAYDOUN 0| . 07/01/2037 .
..930336-TX-1 |Washington Mutual MSC Mo-WAWMS 2003-MS7 ... 06/01/2024 . | PAYDOUN 0| . 03/01/2033 .
..939336-X9-9 | WaMu Mor tgage Pass-Throu-WAMU 2005-AR1 A .. 06/25/2024 . | PAYDOUN 0| . 01/25/2045 .
..93934F-KP-6 | Washington Mutual Mortga-WIMALT 2006-1 3A .. . |- 06/01/2024 . | PAYDOUN 0| . 02/01/2036 .
.. 93934N-AC-9 |Washington Mutual Mortga-WMALT 2006-5 1A .. . |- 06/01/2024 . | PAYDOUN 0| . 07/01/2036 .
..93934N-AR-6 | Washington Mutual Mortga-WMALT 2006-5 2C .... |....... . 06/25/2024 . | PAYDOUN ... 0 . 07/25/2036 .
..93936N-AA-1 | Washington Mutual Mortga-WMALT 2007-4 1A .... |....... . 06/01/2024 . | PAYDOUN ... 0 . 06/01/2037 .
.. 94354K-AA-8 | WAVE 2019-1 LLC-WAAV 2019-1 A ...oovvvrrvrinnnns [ eeeenn . 06/15/2024 . | PAYDOUN ... 0 . 09/15/2044 .
..94984D-AC-8 |Wells Fargo Mortgage Bac-WFMBS 2006-AR13 .... |....... . 05/01/2024 . | PAYDOUN ... 0 . 09/01/2036 .
..94985A-AA-7 |Wells Fargo Mortgage Bac-WFMBS 2006-AR15 .... |....... . 06/01/2024 . | PAYDOUN ... .. 0 . 10/01/2036 .
..94986C-AA-2 |Wells Fargo Mortgage Bac-WFMBS 2007-AR4 ..... |....... . 05/01/2024 . | PAYDOUN ... . (12,604) |.. 0 . 08/01/2037 .
..94986M-AA-0 |Wells Fargo Mortgage Bac-WFMBS 2007-AR10 .. 06/01/2024 . | PAYDOUN .. 224,127 ...0 0| . 01/01/2038 .
..94986M-AF-9 |Wells Fargo Mortgage Bac-WFMBS 2007-AR10 .. 06/01/2024 . | PAYDOUN 20,287 0 . 0| . 01/01/2038 .
..94989D-AV-1 |Wells Fargo Commercial M-WFCM 2015-C27 A .. 04/01/2024 . | PAYDOUN .. 168,530 0 .. 472 0| . 02/01/2048 .
..95002F-AA-2 |Wells Fargo Mortgage Bac-WFMBS 2019-4 A1 .. 06/01/2024 . | PAYDOUN (1,609) . 0 . (1,609) 0| . 09/01/2049 .
..95002K-AA-1 | Wells Fargo Mortgage Bac-WFMBS 2020-1 A1 06/01/2024 . | PAYDOUN (851) |. 0 . (851) 0| . 12/01/2049 .
..95058X-AE-8 |Wendy's Funding LLC-WEN 2018-1A A2I1 ......... [....... . 06/15/2024 . | PAYDOUN ... .0 . 0 . 03/15/2048 .
..95058X-AG-3 |Wendy's Funding LLC-WEN 2019-1A A2l .......... [....... . 06/15/2024 . | PAYDOUN ... .0 . 0 . 06/15/2049 .
..96034L-AA-9 |Westgate Resorts 2020-1 -WESTR 2020-1A A .... |....... . 06/11/2024 . | PAYDOUN ... .0 . 0 . 03/01/2034 .
..96038#-AA-8 |Westin (St Louis MO) Lea Trust Certifica .... [....... . 06/15/2024 . | SINKING PAYMENT ......... .0 . 0 . 07/15/2047 .
..960420-AA-4 |VWestkin Portfolio (LAS & Trust Certifica ... [....... . 06/15/2024 . | SINKING PAYMENT ......... .0 . 0 . 11/15/2038 .
..96928*-CQ-8 |William Blair & Company, Trust Certifcat .... [....... . 06/15/2024 . | SINKING PAYMENT ......... . . .0 . 0 . .. . 06/15/2033 .
..96928*-CR-6 |William Blair & Company, Trust Certifcat .... . |- 06/15/2024 . [SINKING PAYMENT ......... ...52,880 . e, 52,880 ... .0 . 0 ..52,880 |.. . 05/15/2034 .
..96928*-CX-3 |William Blair & Company, Trust Certifica .... . |- 06/15/2024 . [SINKING PAYMENT ......... .... 110,080 ... 111,189 | 110,613 ... .0 . 0 110,080 |.. . 01/15/2035 . (1.
..96928*-DA-2 |William Blair & Company, Trust Certifica .. 06/15/2024 . [ SINKING PAYMENT . ..213,640 ..215,942 |. ..214,391 |. 0 0| .213,640 . 08/15/2031 . [1.A .
..96928*-DJ-3 |William Blair & Company, Trust Certifica .... . 06/15/2024 . | SINKING PAYMENT ......... .. 150,225 150,225 150,225 |...........150,226 |.... 0. .0 . .150,225 |. . 09/15/2031 . [1.A ........
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..96928*-DZ-7 |William Blair & Company, Trust Certifica .... . 06/15/2024 . | SINKING PAYMENT ......... ... (507) | 0. .. (507) ... o0 |- ..5,248 |. 10/15/2029 . [1.E ........
..96928*-EN-3 [William Blair & Company, Trust Certifica .... . 06/15/2024 . | SINKING PAYMENT ......... .. (533) | .0 . 0 2,154 . 02/15/2034 . [1.A ........
..96928*-EZ-6 |William Blair & Company, Trust Certifica .... . 06/15/2024 . | SINKING PAYMENT ......... 0. o0 |- . 09/15/2033 . |2.A ........
..96928*-FH-5 [William Blair & Company, Trust Certifica .... . 06/15/2024 . | SINKING PAYMENT ......... .0 w0 ] . 04/15/2025 . |2.A ........
..96928*-FK-8 |William Blair & Company, Trust Certifica .... . 06/15/2024 . | SINKING PAYMENT ......... 0. o0 |- . 11/15/2032 . |1.C ........
..96928*-FQ-5 [William Blair & Company, Trust Certifica .... . 06/15/2024 . | SINKING PAYMENT ......... .0 w0 ] . 09/15/2033 . |1.A ........
..96928*-FV-4 [William Blair & Company, Trust Certifica .... . 06/15/2024 . | SINKING PAYMENT ......... 0. o0 |- . 09/15/2044 . |1.E ........
..96928*-FX-0 [William Blair & Company, Trust Certifica .... . 06/15/2024 . | SINKING PAYMENT ......... .0 w0 ] . 02/15/2036 . |1.B ........
..96928*-FY-8 |William Blair & Company, Trust Certifica .... . 06/15/2024 . | SINKING PAYMENT ......... 0. o0 |- . 01/15/2035 .
..969308-AA-9 [William Blair & Company Trust Certificat .. 06/15/2024 . | SINKING PAYMENT . 0 0| . 08/15/2035 .
..970630-AA-0 |WILLIS ENGINE STRUCTURED-SERIES 17-A CLA .. 06/15/2024 . | PAYDONN 0 0| . 08/15/2042 .
..97064E-AA-6 |Willis Engine Structured-WESTF 2018-A A ... 06/15/2024 . | PAYDOWN 0 0| . 09/15/2043 .
..97064F-AA-3 [Willis Engine Structured-WESTF 2020-A A ..... . 06/15/2024 . | PAYDOIN ... 0. o0 |- . 03/15/2045 .
..97650-AF-5 [Wintrust Financial Corp-SUBORDINATED ......... . 06/13/2024 . |MATURITY . .5 000,000 5 000 000 |.... .0 w0 ] . 06/13/2024 . |2.
..97652P-AL-5 |[WinWater Mortgage Loan T-WIN 2014-1 A11 ..... . 06/01/2024 . | PAYDOIN ... ... 35,361 ...35,143 [.... 0. o0 |- . 06/01/2044 . |1.A ........
..98920M-AA-0 | ZAXBY'S FUNDING LLC-ZAXBY 2021-1A A2 .... . 04/30/2024 . | PAYDOIN ... ... 45,003 ...45,003 e 41,824 L .0 w0 ] . . 07/30/2051 . |2.B FE
..G7256K-AB-0 |Prop 2017-1 Ltd-ABS SSNR 5.30 03/15/42 .. 06/15/2024 . | PAYDOIN ... .. 107,229 ..107,229 . 107,165 |. ..107,229 |. 0 0| 107,229 . 03/15/2042 . |2.B FE
..009088-AB-1 [Air Canada 2015-2 Class -2\D LIEN .. . 06/15/2024 . | SINKING PAYMENT . .. 108,493 ..108,493 ..108,493 |. ..108,512 |. 0 0| .108,493 . 12/15/2027 . |2.B FE
..009089-AA-1 [AIR CANADA 2013-1A PTT-FIRST LIEN .. . 05/15/2024 . | SINKING PAYMENT . 71,542 71,542 71,541 71,550 |. 0 0| 71,542 . 05/15/2025 . |2.B FE
..009090-AA-9 [AIR CANADA 2015-1A PTT-FIRST LIEN ..... . 04/30/2024 . | SINKING PAYMENT . .. 325,681 ..325,681 ..325,681 ..325,722 |. 0 0| .325,681 . 03/15/2027 . |1.F FE .
.. 335934-AL-9 |First Quantum Minerals L-SENIOR UNSECURE . 04/10/2024 . | CALL 100 . . 4,600,000 ..4,600,000 4 766,750 .4,650,989 |. 0 0| . 4,644,341 . 04/01/2025 . |4.B FE
..000825-AA-7 [ ACAM 2019-FL1 |td-ACAM 2019-FL1 A .. . 04/16/2024 . | PAYDOWN .200, 140 .200, 140 ..200,140 |. 0 0| .200, 140 . 11/17/2034 . |[1.A FE .
..000844-AA-8 |ABPCI Direct Lending Fun-ABPCI 2020- . 06/05/2024 . | PAYDOIN ... 8,000,000 8,030,000 ,000,000 | 0 0| ,897,315 . 04/20/2032 . |1.A FE .
..00176B-AH-6 | AMMC CLO X111 Ltd-AMMC 2013-13A B2L1 . . 05/01/2024 . | STIFEL NICOLAUS . ..258,000 ..251,550 |. ..250,419 |. 0 0| . 249,326 . 07/24/2029 . |4.A FE .
..00176B-AK-9 | AMMC CLO X111 Ltd-AMMC 2013-13A B2L2 . . 05/01/2024 . | STIFEL NICOLAUS . ..258,000 ..258,000 |. ..253,153 |. 0 0| .251,823 . 07/24/2029 . |4.A FE .
..00652X-AB-4 [Adani Transmission Ltd-FIRST LIEN . . 05/21/2024 . | SINKING PAYMENT ......... ... 33,360 L.30,417 ... .0 w0 ] ..33,360 |.. . 05/21/2036 . |2.C FE .
..01448T-AA-2 | ALESCO Preferred Funding-ALESC 5A A1 ......... . 06/24/2024 . | PAYDOIN ... ...80,010 ...68,381 0. o0 |- ..80,010 |.. . 12/23/2034 . |1.A FE .
..01449T-AA-1 | ALESCO Preferred Funding-ALESC 9A A1 . . 06/24/2024 . | PAYDOWN ... ..609,852 .. 445,197 |. 0 0| .609,852 . 06/23/2036 . |1.A FE .
..017491-AG-8 |Allegro CLO Ltd-ALLEG 2022-1A D ..... . 05/23/2024 . | DEUTSCHE BANK SECURI . . 4 500,000 . 4 500,000 |. 0 0| .4,500,000 . 07/20/2035 . |2.C FE .
..03330N-AJ-3 | Anchorage Capital Clo 11-ANCHC 2019-11A . 06/24/2024 . |PAYDOWN ......ovvvvvnnnnnes Jovvvnineneiiinnnnns eeee.. 3,000,000 f........ 3,000,000 |........ 2,940,000 |.... .0 PV IO 3,000,000 |.. . 07/22/2032 . |[1.A FE .
..03330P-AA-7 | ANCHORAGE CREDIT FUNDING-SERIES 18-5A CL ... . 04/25/2024 . |PAYDOUN .....oneveeeinnaes Jeeeneeeecenniees enenn. 2,686,797 [o...... 2,686,797 |........ 2,686,797 |.... 0. DUV IO 2,686,797 |.. . 04/25/2036 . |1.A FE .
..03665L-AA-1 [Antares CLO 2018-3 LTD-ANTR 2018-3A A1 . . 04/22/2024 . | PAYDOWN ,069, .. 1,069,533 .. 1,069,533 |. 1 069,606 |. 0 0| .1,069,533 . 01/20/2031 . |[1.A FE .
..037680-A0-1 |Apidos CLO XXXII1-APID 2019-32A E ... . 06/25/2024 . | PAYDONN . 2,250,000 ..2,250,000 ..2,222,550 |. .2,188,823 |. 0 0| .2,250,000 . 01/20/2033 . |3.C FE .
..04017W-AE-2 [Ares LIV CLO Ltd-ARES 2019-54A B ... . 05/03/2024 . | PAYDOWN . 6,900,000 ..6,900,000 ..6,841,350 |. .6,780,469 |. 0 0| .6,900,000 . 10/15/2032 . |1.C FE .
..056820-AL-0 [Bain Capital Credit CLO -BCC 2017-1A C2 . 05/10/2024 . | PAYDONN . 9,001,250 ..9,001,250 ..8,989,998 |. 9,012,502 |. 0 0| .9,001,250 . 07/20/2030 . |1.F FE .
..09077C-AA-0 [Birch Grove CLO 4 Ltd-BGCLO 2022-4A A1 . . 06/21/2024 . | PAYDOWN 10,000,000 10,000,000 ..9,845,000 |. .9,803,015 |. 0 0| 10,000,000 . 04/15/2034 . |1.A FE .
..09628V-AN-4 | BlueMountain CLO 2016-3 -BLUEM 2016-3A A . 04/02/2024 . | PAYDOIN . . 8,000,000 ..8,000,000 ..8,000,000 |. .8,000,000 |. 0 0| .8,000,000 . 11/15/2030 . |1.A FE
..096300-AS-0 |BlueMountain CLO XXX Ltd-BLUEM 2020-30A . 05/23/2024 . | DEUTSCHE BANK SECLRI . . 6,686,550 ..6,750,000 ..6,750,000 |. .6,750,000 |. 0 0| .6,750,000 . (63,451 . 04/15/2035 . |2.A FE .
..10901A-AA-4 [Brigade Debt Funding |1 -BDF 2018-2A A . . 04/25/2024 . | PAYDONN .. 578,459 ..578,459 ..578,459 ..578,459 |. 0 0| .578,459 .0 . 10/25/2035 . |1.A FE .
..10901U-AA-0 [Brigade Debt Funding | L-BDF 2018-1A A . . 04/25/2024 . | PAYDOIN ... .. 643,441 ..643, 441 ..643,441 |. ..643,441 |. 0| 0 0| .643,441 . 04/25/2036 . |1.A FE .
..125538-AA-9 [ CIFC Funding 2019-1 Ltd-CIFC 2019-1A E . . 06/11/2024 . | BROWNSTONE . 5,303,066 . 5 265,000 . 5 001,750 | 4,963,183 |. ..8,526 | 0 0| .4,971,709 . 04/20/2032 . |3.C FE .
.. 12555X-AA-9 [ CIFC Funding 2019-VI Ltd-CIFC 2019-6A A1 . 06/11/2024 . | PAYDOWN ... . 6,000,000 ..6,000,000 ..5,967,000 |. .5,949,360 |. 50,640 |. 0 0| .6,000,000 . 01/16/2033 . |1.A FE .
..12556C-AA-4 |CIFC Funding 2019-VI Ltd-CIFC 2019-6A E . 06/11/2024 . | PAYDONN ..2,925,000 ..2,853,338 |. .2,830,146 |. 94,854 |. 0 0| . 2,925,000 . 01/16/2033 . |3.C FE .
..12563E-AA-1 | CIFC Funding 2021-1 Ltd-CIFC 2021-1A A1 . 06/21/2024 . | PAYDOWN .12,000,000 .11,802,400 |. 11,789,110 |. ..210,890 |. 0 0| 12,000,000 . 04/25/2033 . |[1.A FE .
..12807C-AA-1 | CAL Funding IV Ltd-CAl 2020-1A A ...... . 06/25/2024 . | PAYDONN ..173,273 .. 154,774 |. ..157,603 |. 15,670 |. 0 0| 173,273 . 09/25/2045 . |1.F FE .
..134999-7D-6 | CRANEMERE UK HLDGS | 12.50 PIK 6/30/24 . . 06/30/2024 . |MATURITY . .. 2,985,650 ..2,985,650 |. .2,985,650 |. 0 0| . 2,985,650 . 06/30/2024 . |5.B GI .
..14855/I-AB-2 |Castlelake Secured Aviat Notes Class B ....... . 06/15/2024 . | SINKING PAYMENT ......... . . eeeennnn. 137,071 ..124,469 |.... 0. ceei0 eeennnnn 137,071 .. . 07/31/2036 . |2.B PL .
..15672R-AA-3 | Cerberus Loan Funding XX-CERB 2018-3A A1 .... . 04/15/2024 . | PAYDOIN ... . 594 979 s 594,979 ...594,979 |.... .0 cenn0 eennnn....594,979 .. . 07/15/2030 . |[1.A FE .
..15673F-AA-8 | CERBERUS LOAN FUNDING XX-CERB 2019-2A A1 . 06/30/2024 . | PAYDOIN ... 12 000,000 .12,000,000 12 401,365 |. 0 0| 12,000,000 . 01/15/2032 . |1.A FE .
..20039F-AA-7 | Cometa Energia SA de CV-SECURED .. . 04/24/2024 . | SINKING PAYMENT . 0 0| . 04/24/2035 . |2.C FE .
.. 282523-AK-5 [ 1828 CLO Ltd-GUGG4 2016-1A A1S2 .. . 04/15/2024 . | PAYDONN .0 .. .0 .. . 10/15/2031 . |1.A FE .
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..288510-AE-3 |Ellington Clo | Ltd-ECLO 2017-1A AR .......... . 04/15/2024 . | PAYDOUN ... . 5,400,020 .5,400,020 |.... ...0 ] .0 . 0 , 0 . 10/15/2029 . [1.A FE .
..28852E-AA-7 |Ellington Clo |1 Ltd-ECLO 2017-2A A .. . 05/15/2024 . | PAYDOUN .. 290,374 K ..200,374 |. ...0 ] 0 0| .290,374 0| . 02/15/2029 . (1.A FE ....
..28852L-AA-1 |Ellington Clo |11 Ltd-ECLO 2018-3A A1 . 04/22/2024 . | PAYDOUN . 2,118,025 2 118,025 . 2 118,025 |. .2,119,080 |. (1,055) | 0 0| .2,118,025 0| . 07/20/2030 . (1.A FE ....
..29002G-AB-7 |Elmwood CLO IV Ltd-ELMW4 2020-1A A . . 05/20/2024 . | PAYDOUN 15,000,000 .15 000,000 .14,626,250 |. 14,592,436 |. .. 407,564 |. 0 0| 15,000,000 0| . 04/15/2033 . [1.A FE ....
..29002H-AQ-2 |Elmwood CLO |11 Ltd-ELMW3 2019-3A CR . . 06/20/2024 . | PAYDOUN .5,000,000 ..5,000,000 ..5,000,000 |. .5,000,000 |. ...0 ] 0 0| .5,000,000 0| . 10/20/2034 . (1.F FE ....
..29002H-AS-8 |Elmwood CLO |11 Ltd-ELMW3 2019-3A DR . . 06/20/2024 . | PAYDOUN . 2,500,000 ..2,500,000 ..2,500,000 |. .2,500,000 |. ...0 ] 0 0| .2,500,000 0| . 10/20/2034 . [2.C FE ....
..29002V-AA-6 |Elmwood CLO X Ltd-ELM10 2021-3A A .. . 04/22/2024 . | PAYDOUN . 9,000,000 ..9,000,000 ..8,698,750 |. .8,743,688 |. .. 256,312 | 0 0| .9,000,000 0| . 10/20/2034 . (1.A FE ....
..29002V-AE-8 | ELM10 2021-3A C-ELM10 2021-3A C .... . 04/22/2024 . |PAYDOIN .ooovvvviniiiiiiins e s 5,000,000 |........ 5,000,000 |........ 5,000,000 |.... 0 .0 . 0 e 5,000,000 |.. .0 . . 10/20/2034 . (1.F FE ....
..30260L-AA-3 | FEL Energy VI Sar|-SECURED . 06/01/2024 . | SINKING PAYMENT . 31,714 31,714 28,542 |.... .0 . .0 . 0 . 12/01/2040 . [2.C FE ....
..303120-AA-1 |FS Rialto 2019-FL1-FSRIA 2019-FL1 A .. . 04/10/2024 . | VARIOUS . .0 L0 K 0 0| , K . 12/16/2036 . [1.A FE ....
..34960J-AS-4 |Fortress Credit Opportun-FCO 2015-6A A1T .... . 04/10/2024 . | PAYDOUN ..2,284,998 ..2,136,473 |. .2,280,780 |. 0 0| . 2,284,998 0 . 07/10/2030 . [1.A FE ....
..34961P-AL-4 |Fortress Credit BSL V Lt-FCBSL 2017-2A B .... . 04/11/2024 . |PAYDOIN ...oovvvvvvvrinnnnns |oeeeeeeneeennnnnnnes ... 16,000,000 |...... 16,000,000 |...... 16,000,000 |...... 16,000,000 |.... .0 . 0 e 16,000,000 |.. 0 . 07/11/2030 . (1.B FE ....
..34961W-AC-9 |Fortress Credit Opportun-FCO 2018-11A A1 ... . 04/15/2024 . | PAYDOUN ... . 3,082,265 . 3,055,408 |.... .0 . 0 0 . 04/15/2031 . [1.A FE ....
..36361W-Ali-6 |Gallatin CLO IX 2018-1 L-GALL 2018-1A B3 .... . 04/22/2024 . | PAYDOUN . 375,204 ..375,078 |. 0 0| 0| 0 |. . 01/21/2028 . [1.A FE ....
..36655L-AB-1 |Garrison Funding 2018-2 -GRWML 2018-2RA ..... . 05/20/2024 . | PAYDOUN 639 742 ..639,742 ..639, K ..639,742 |. 0 0| 639 742 0| 0. . 11/20/2029 . [1.A FE ....
..38090A-AA-6 |GoldenTree Loan Manageme-GLM 2022-16A XR .... . 04/22/2024 . | PAYDOUN .. 208,217 ..208,277 298 277 | ..298,277 |. 0 0| .298,277 0| 0 |. . 01/20/2034 . (1.A FE ....
..38172H-AA-2 |Golub Capital Partners C-GOCAP 2019-45A . 04/22/2024 . | PAYDOUN 54,563 54,563 54,563 |. 54,563 |. 0 0| 54,563 0| 0. . 10/20/2031 . [1.A FE ....
..38175J-AA-5 |Golub Capital Partners C-GOCAP 2013-17A . 04/25/2024 . | PAYDOUN ,003,644 .. 1,003,644 ..1,003,644 |. 1,003,644 |. 0 0| . 1,003,644 0| 0 |. . 10/25/2030 . (1.A FE ....
..38176Y-AC-7 |Golub Capital Partners C-GOCAP 2019-46A . 04/20/2024 . | PAYDOUN 15,000,000 .15,000,000 .15,000,000 |. 15,000,000 |. 0 0| 15,000,000 0| 0. . 04/20/2032 . (1.A FE ....
..38218J-AA-4 | Goodgreen 2022-1-GOODG 2022-1A A . 06/15/2024 . | PAYDOUN .. 288,805 ..288,805 . 288,708 |. ..288,805 |. 0 0| .288,805 0| 0 |. . 10/15/2056 . [1.A FE .
..300556-AL-2 |Great Lakes CLO 2014-1 L-GRTLK 2014-1A A .... . 04/15/2024 . | PAYDOUN . 1,766,111 ..1,766, 111 ..1,766,111 |. 1,767,048 |. 0 . 0| .1,766,111 0| 0. . 10/15/2029 . [1.A FE .
..300556-AN-8 | Great Lakes CLO 2014-1 L-GRTLK 2014-1A B .... . 04/15/2024 . | PAYDOUN .. .. 930,356 ..930,356 ..930,356 |. ..933,650 |. 0 ..(3,294) 0| .930,356 .0 .0 . . 10/15/2029 . [1.A FE .
..39809L-AC-8 |Greystone CRE Notes 2019-GSTNE 2019-FL2 ..... . 05/07/2024 . PERFTRUSTCP . 4,987,500 ..5,000,000 ..5,014,063 |. .5,000,000 |. [V 0| .5,000,000 ,500) | ,500) |.. . 09/15/2037 . (1.B FE ..
..308186-AA-4 |Griffin Coal Mining Co P-SENIOR UNSECURE .... . 04/26/2024 . | VARIOUS ... .(569,702) P 0| 0 0| (569,702) .0 .0 . . 10/07/2023 . [6. * .......
..40170F-AA-4 | Guggenheim MM CLO 2018-1-GPIM 2018-1A A1 ... . 04/15/2024 . | PAYDOUN . 5,069,788 ..5,069,788 ..5,069,788 |. .5,069,788 |. 0 0| .5,069,788 .0 K 0. . 01/15/2031 . [1.A FE ..
..40170F-AJ-5 | Guggenheim MM CLO 2018-1-GPIM 2018-1A A2 .... . 04/15/2024 . | PAYDOUN 1,622,332 .. 1,622,332 ..1,622,332 |. 01,622,392 |. 0 0| . 1,622,332 0| 0 |. . 01/15/2031 . [1.A FE ..
..43133A-AA-5 |Hildene TruPS Financials-HITR 2018-1A A1 .... . 04/10/2024 . | PAYDOUN ... . 4,018,692 ..4,018,692 ..3,038,318 |. .3,964,632 |. 0 0| .4,018,692 0| 0. . 10/10/2038 . [1.B FE ..
..45082D-AA-5 | Iberia, Lineas Aereas De Senior Secured . 04/15/2024 . | SINKING PAYMENT . . 167,647 . 167,647 |. . 167,647 |. 0 0| 167,647 0| 0 |. . 10/15/2037 . [1.G PL ...
..45082E-AA-3 | Iberia, Lineas Aereas De Senior Secured ...... . 04/15/2024 . | SINKING PAYMENT ......... 127,505 127,505 |.... .0 . 0 127,505 |.. 0 . 04/15/2034 . |2.B Z .....
..46651N-AA-2 | JOL Air Ltd-JOLAR 2019-1 A .. . 06/15/2024 . | PAYDOUN ... .0 . .0 |..ee.....302,600 .. 0 . 04/15/2044 . [2.A FE ..
..48254G-AC-0 |KKR CLO 29 Ltd-KKR 29A B . 05/14/2024 . | PAYDOUN 4 460,000 4 373 561 |. 0 0| 4 460,000 0| . 01/15/2082 . [1.C FE ...
..49255P-AA-1 | Kestrel Aircraft Funding-KSTRL 2018-1A A .... . 06/15/2024 . | PAYDOUN .. 203,212 ..200,820 |. 0 0| 0| . 12/15/2038 . 2.B FE ...
..494386-AB-1 |Kimber ly-Clark de Mexico-SENIOR UNSECURE .... . 04/08/2024 . |MATURITY . . 3,000,000 .2,999,627 |.... .0 . 0 ,000, .. 0 . 04/08/2024 . [1.G FE ..
..540543-AA-3 |Logan CLO | Ltd-LOGN1 2021-1A A . 05/08/2024 . | PAYDOUN ... . 6,080,000 .5,818,823 |.... .0 . 0 6 080,000 |.. 0 . 07/20/2034 . [1.A FE ..
..55312H-AA-7 | MMcapS Funding XVI1 Ltd-MMCAP 17A A1 . . 06/03/2024 . | PAYDOUN 10,581 10,504 |. 0 0| 10,581 0| . 12/01/2035 . [1.A FE ..
..554460-AA-5 |MACH 1 Cayman 2019-1 Ltd .......ccceuneeee . 06/15/2024 . | PAYDOUN ... 60,946 60,946 |. 0 0| ..60,946 0| . 10/15/2039 . [2.A FE ...
..55817E-AQ-9 |Madison Park Funding XXX-MDPK 2019-37A B .... . 04/25/2024 . | PAYDOUN ... 10,000,000 |...... .9,660,800 |.... .0 . 0 s 10,000,000 |.. 0 . 07/15/2083 . [1.C FE ...
..55822E-AA-7 | Madison Park Funding LIX-MDPK 2021-50A A .... . 05/30/2024 . | PAYDOUN . 9,750,000 .9,532,304 |.... .0 . .0 |...r....9,750,000 |.. 0 . 01/18/2034 . [1.A FE ..
..502838-AA-4 | Mexico Generadora de Ene-SECURED .... . 06/06/2024 . | SINKING PAYMENT . ... 27,687 ...28,036 |. 0 0| .. 27,687 0| . 12/06/2032 . [2.B FE ...
..60688H-AA-3 | MMcapS Funding XVII1 Ltd-SECURED . . 05/30/2024 . | SINKING PAYMENT . .. 355,814 ..276,362 |. 0 0| .355,814 0| . 12/26/2039 . (1.B FE ..
..607120-FQ-0 |Airbus SE Senior Secured Notes ... . . 05/00/2024 . | SINKING PAYMENT . .. 206,031 ..206,031 |. 0 0| .206,031 0| . 11/09/2042 . (1.F ........
..610331-AA-8 |Monroe Capital ABS Fundi-MCAF 2021-1A A2 .... . 04/22/2024 . | PAYDOUN ..608,230 K ..608,230 |. 0 0| .608,230 0| . 04/22/2031 . [1.F FE .
..61033C-AL-0 |Monroe Capital MML CLO V-MCMML 2018-2A A .... . 05/22/2024 . | PAYDOUN 5,843,720 . 5 843 720 . 5 843 720 |. .5,843,060 |. 0 0| .5,843,720 0| . 11/22/2030 . [1.A FE .
..61033W-AC-6 |Monroe Capital MML CLO I-MCMML 2019-2A A .... . 04/22/2024 . | PAYDOUN , ..940,812 ..940,812 |. ..940,812 |. 0 0| .940,812 0| . 10/22/2031 . [1.A FE .
..61034H-AA-2 | Monroe Capital MML CLO V-MCMML 2018-1A A .... . 04/15/2024 . | PAYDOUN 2,489,092 .. 2,489,092 ..2,489,092 |. . 2,491,066 |. 0 0| . 2,489,092 .0 | . 04/15/2030 . [1.A FE .
..64073K-AA-1 | Neptune Energy Bondco PL-SENIOR UNSECURE ..... . 04/03/2024 . | CALL 100 . . 2,200,000 ..2,200,000 ..2,174,950 |. .2,185,930 |. 0 0| .2,188,405 11 595 K . 05/15/2025 . [3.A FE .
..64132E-AL-0 |Neuberger Berman Loan Ad-NEUB 2019-32A E .... . 06/11/2024 . | GOLDMAN . 2,011,280 ..2,000,000 1,834,250 .1,838,847 |. 0 0| .1,838,600 . 172,680 |. . 01/20/2032 . [3.C FE .
..64133G-AR-1 | Neuberger Berman Loan Ad-NEUB 2020-37A A .... . 04/22/2024 . | PAYDOUN .. 137,044 ..137,044 ..135,076 |. ..135,106 |. 0 0| 137,044 .0 . 07/20/2031 . [1.A FE .
..67400F-AC-5 |Oaktree CLO 2018-1 Ltd-OAKCL 2018-1A A1B .... . 04/10/2024 . | PAYDOUN 10,800,000 10,800,000 10 800,000 |. 10,800,000 |. ...0 ] 0 0| 10,800,000 0| . 10/20/2030 . [1.A FE .
. 67707A-AA-0 | OHA Credit Partners XV L-OAKC 2017-15A E .... . 06/30/2024 . | PAYDOUN . 4,375,000 ..4,375,000 ..4,081,063 |. 4,004,736 |. .. 280,264 |. 0 0| .4,375,000 0| . 01/20/2030 . [3.C FE .
..691204-AA-9 | Owl Rock CLO 11 Ltd-OR 2020-3A AlL .. . 04/11/2024 . | PAYDOUN 20,000,000 .20,000,000 .19,840,000 |. 19,946,492 |. .53,508 |. 0 0| 20,000,000 0| . 04/20/2032 . [1.A FE .
..70469X-AN-4 | Peaks CLO 2 Ltd-PEAKS 2017-2A A1AR .... . 04/22/2024 . | PAYDOUN 2,434,691 .. 2,434,691 ..2,239,916 |. . 2,404,652 |. .30,039 | 0 0| . 2,434,691 0| . 07/20/2031 . [1.A FE .
..70806U-AA-0 |PennantPark CLO |1 Ltd-PNTPK 2020-2A A1 . 05/20/2024 . | PAYDOUN . 9,000,000 ..9,000,000 ..9,000,000 |. .9,000,000 |. .0 0 0| .9,000,000 0| . 01/15/2082 . [1.A FE .
..70806U-AE-2 | PennantPark CLO |1 Ltd-PNTPK 2020-2A B1 ...... . 05/20/2024 . |PAYDOUN .ovvvvvvvveiiiiinns Joveeeeeeeeeeeeeeeees e 2,000,000 |........ 2,000,000 |........ 2,000,000 |........2,000,000 |.... .0 . 0 e, 2,000,000 |.. .0 . . 01/15/2032 . [1.C FE .
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..71420M-AB-1 [Perrigo Finance Unlimite-SENIOR UNSECURE . 06/05/2024 . | VARIOUS ... ..9,665,915 |...... 10,000,000 |........ 9,845,950 |........9,949,458 |...............0 |..ccooees 8,914 | 0. DUV IO 9,958,372 |...ccevvnnnnn 0 [ (292,456) |...... (292,456) ...289,918 |. 03/15/2026 . |3.C FE

.. T1429M-AC-9 [Perrigo Finance Unlimite-SENIOR UNSECURE . 06/05/2024 . | VARIOUS . 9,167,749 10,000,000 ..9,917,000 |. 19,961,922 | ..2,282 | 0 0| . 9,954,205 (786,456) |. (786,456) |.. 194,922 . 06/15/2030 . [3.C FE ..
..74040T-AC-7 |Preferred Term Securitie-PRETSL FLOAT 12 . 05/30/2024 . | PAYDONN ....5,910 5,642 .5,740 | 170 . 0 0| .5,910 . .17 | 12/23/2031 . |3.A FE ..
..T4041E-AA-3 |Preferred Term Securitie-SECURED . . 06/30/2024 . | PAYDOWN 42,967 35,640 39,475 |. ..3,492 | 0 0| 42,967 383 |. 03/23/2035 . |1.A FE ..
..T4041N-AC-9 |Preferred Term Securitie-SECURED . . 05/30/2024 . | PAYDONN s 40,803 39,273 |. 39,725 |. ..1,078 | 0 0| 40,803 665 |. 12/24/2033 . |1.A FE ..
..74041N-AD-7 |Preferred Term Securitie-SECURED . . 05/30/2024 . | PAYDOWN .. 115,610 . 115,610 111,274 . ..112,250 |. ..3,360 | 0 0| 115,610 1,884 | 12/24/2033 . |1.A FE ..
.. TA042H-AA-5 |Preferred Term Securitie-SECURED . . 05/30/2024 . | PAYDONN 17,534 17,534 13,525 |. 14,982 |. 0 0| 17,534 266 |. 12/22/2035 . |1.A FE ..
.. T4042H-AB-3 |Preferred Term Securitie-SECURED .... . 05/30/2024 . | PAYDOIN ... ... 3,501 .0 w0 ] 4,115 . ...63 |. 12/22/2035 . |1.B FE ..
..74042J-AA-1 | Preferred Term Securitie-SECURED .... . 06/24/2024 . | PAYDOIN ... .43, 0. o0 |- s .. . 03/22/2038 . |1.A FE ..
..7404201-AA-4 | Preferred Term Securitie-SECURED . . 06/30/2024 . | VARIOUS .7 778,172 0 0| .7,173,837 . 09/22/2036 . |1.A FE ..
..T4043C-AA-5 |Preferred Term Securitie-SECURED . . 05/30/2024 . | PAYDONN .. 362,964 0 0| .362,964 . 03/22/2037 . |1.E FE ..
..74951P-D0-8 |RESI Finance LP 2005-A-RESIF 2005-A B3 . . 05/10/2024 . |PAYDONN ...ovvvnivviinnnns Joevvnninieeeiiins Joieeeens 2,731 .0 w0 ] . 03/10/2037 . |1.A FM ..
..75009L-AA-4 [Rad CLO 16 Ltd-RAD 2022-16A A1 ... . 05/21/2024 . | PAYDOIN ... 26,397,315 0. o0 |- ,173 583 |. 10/15/2034 . |1.A FE ..
.. 75973H-AA-5 | Renew 2023-1-RENEW 2023-1A A ... . 06/20/2024 . | PAYDOWN .. 452,638 0 0| 0. 7,641 |. 11/20/2058 . |1.A FE ..
..761923-AA-9 [REVL 2023-2 Ltd-REVL 2023-2A A1 . 06/01/2024 . | PAYDONN .. 529,161 s s N 0 0| s 0. .23,831 |. 10/01/2048 . [1.E PL ..
..761923-AB-7 |REVL 2023-2 Ltd-REVL 2023-2A A2 .. . 06/01/2024 . | PAYDOWN . 1 280,175 1 280 175 1 280 175 | 0 0| 1, 280 175 0. .56,832 |. 02/01/2049 . [1.E PL ..
..77879R-AB-2 [Rotor Engines Securitiza-ROTOR 2011-1A A .... . 06/15/2024 . | PAYDONN .. 463,001 ..463,001 ..456,943 |. 0 0| .463,001 0. 19,279 |. 06/15/2046 . |5.A FE ..
..83438J-AA-4 |Soloso CDO 2007-1 Ltd-SERIES 2007-1A CLA . 04/08/2024 . | PAYDOIN .. ..206,811 . 206,811 ..193 046 |. 0 0| 206,811 . 0 6,721 |. 10/07/2037 . |1.E FE ..
..84859B-AB-7 |Spirit Loyalty Cayman Lt-FIRST LIEN .. . 04/01/2024 . | SMBC NIKKO SECLRITIE . 1,702,663 ..2 233,000 2,213,933 |. 0 0| .2,216,560 ) . (513,898) |.. .80,884 |. 09/20/2025 . |5.B FE ..
..85572R-AA-7 [Start Ltd/Bermuda-STARR 2018-1 A . . 06/15/2024 . | PAYDOIN .. .. 332,262 ..332,262 0 0| . 0 5,672 |. 05/15/2043 . |1.G FE ..
..85573L-AA-9 | START Ireland-STARR 2019-1 A ... . 06/15/2024 . | PAYDONN .94,929 94,929 s N 0 0| 0. 1,620 |. 03/15/2044 . |2.A FE ..
..87244C-AJ-5 | TIAA Churchill Middle Ma-CHMML 2 . 04/22/2024 . | PAYDOWN . 1,790,950 ,790,950 ,790,950 |. 0 0| 0. . 72,057 |. 10/20/2030 . |1.A FE ..
..87248K-AJ-3 [TICP CLO V 2016-1 Ltd-TICP 2016-5A AR . . 04/17/2024 . | PAYDOWN .. 607,262 ..607,262 ..591,473 |. 10,721 0 0| 0. 22,296 |. 07/17/2031 . |1.A FE ..
..872490-AC-4 |TICP CLO XI Ltd-TICP 2018-11A B . . 04/10/2024 . | PAYDOWN . 8,500,000 ..8,500,000 ..8,230,750 |. .. 295,811 0 0| 0. 300,745 |. 10/20/2031 . [1.B FE ..
..87268R-AA-2 | TruPS Financials Note Se-TFINS 2019-2A A .... . 05/28/2024 . | PAYDONN ..2,759 . 2,759 .2,759 | 0 0| 0. .11 |. 02/28/2039 . |1.B FE ..
..88315L-AJ-7 |Textainer Marine Contain-SERIES 2020-3A . 06/20/2024 . | PAYDOWN .. 245,700 ..245,700 ..215,295 |. 0 0| 0. ,165 [. 09/20/2045 . [1.F FE ..
..88315L-AL-2 |Textainer Marine Contain-TMCL 2021-1A A . 06/20/2024 . | PAYDONN 76,500 ...76,500 66,353 |. 0 0| s 0. ..513 |. 02/20/2046 . |1.F FE ..
..88315L-A0-1 [Textainer Marine Contain-TMCL 2021-2A A . 06/20/2024 . | PAYDOWN .. 185,800 . 185,800 ..162,452 |. 0 0| 185,800 0. 1,726 |. 04/20/2046 . |1.F FE ..
..88315L-AS-7 |[Textainer Marine Contain-TMCL 2021-3A A . 06/20/2024 . | PAYDOIN ... .. 59,000 |... s ...48,387 |.... 0. 0] ..59,000 |.. . 08/20/2046 . |1.F FE ..
..88432F-AY-5 [THL Credit Wind River 20-WINDR 2015-1A A .... . 04/10/2024 . |PAYDOWN ......covvvvvvnnnnes Jvvvvninnneiinnnnnes +eee.. 8,000,000 f........ 8,000,000 |........ 8,000,000 |.... .0 PV IO 8,000,000 |.. . 10/20/2030 . |1.A FE ..
. 886061i-AA-0 | Thunderbolt Aircraft Lea-SERIES 17-A CLA .... . 06/15/2024 . | PAYDONN ..2,654,199 ..2,654,086 |. 0 0| . 2,654,199 . 05/17/2032 . |2.A FE ..
. 88607A-AA-7 [Thunderbolt 111 Aircraft-TBOLT 2019-1 A . 06/15/2024 . | PAYDOWN ..475,864 ..475,846 |. 0 0| 475,864 . 11/15/2039 . |3.B FE ..
..89412K-AA-8 |Trapeza Cdo X| Ltd-TRAP 2006-11A A1 .......... . 04/10/2024 . | PAYDOIN ... 19 276,921 |....... 19,276,921 |....... 18,240,786 |.... 0. o0 |- 19,276,921 |.. . 10/10/2041 . |1.A FE ..
..89413A-AA-9 [Trapeza Cdo IX Ltd-TRAP 2005-9A A1 . . 04/29/2024 . | PAYDOIN ... 111,578 ...l 11,578 |oeeeeennnns 100,243 |.... .0 veed0 e 111,578 ). . 01/27/2040 . |1.B FE ..
..89413C-AA-5 |Trapeza CDO X Ltd-TRAP 2006-10A A1 . . 04/08/2024 . | PAYDONN 15,964,090 .15,964,090 .14,866,559 |. 0 0| 15,964,090 . 07/06/2041 . |1.A FE ..
..89413G-AA-6 |Trapeza Cdo Xii Ltd-SERIES 2007-12A CLAS .... . 04/08/2024 . | PAYDOWN ... 35,417 ... 29,440 |. 0 0| ..35,417 . 04/06/2042 . |1.A FE ..
..89707W-AB-4 [Tropic CDO | Il Ltd-TROPC 2004-1A AL ......... . 04/15/2024 . | PAYDOIN ... ... 117,978 ...96,884 |.... 0. o0 |- 117,978 |.. . 07/15/2034 . |1.A FE ..
..89707Y-AA-2 [Tropic CDO IV Ltd-TROPC 2004-4A A1L .. . 04/15/2024 . | PAYDOIN ... ... 617,757 .0 w0 ] 617,757 |.. . 04/15/2035 . |1.A FE ..
..89708B-AA-1 | Tropic CDO V Ltd-TROPC 2006-5A A1L1 .. . 04/15/2024 . | PAYDONN s ...56,871 s N 0 0| 56,871 . 07/15/2036 . |1.E FE ..
..898203-AA-2 [TruPS Financials Note Se-TFINS 2017-2A . 06/20/2024 . | PAYDOWN .. 262,500 ..262,500 ..263,238 |. 0 0| .262,500 . 09/20/2039 . |1.C FE ..
..898203-AB-0 [ TruPS Financials Note Se-TFINS 2017-2A . 06/20/2024 . | PAYDONN .. 120,000 . 120,000 ..122,400 |. 0 0| 120,000 . 09/20/2039 . |1.C FE ..
..89821J-AA-6 [ TruPS Financials Note Se-TFINS 2019-1A . 05/02/2024 . | PAYDOWN 89,992 0 0| 89,992 . 02/02/2039 . |1.C FE ..
..89822P-AA-1 [ TruPS Financials Note Se-2020-1A A1 ..... . 04/15/2024 . | PAYDONN .. 282,852 s N 0 0| .282,852 . 04/15/2040 . |1.C FE ..
..903329-AC-4 |US Capital Funding | Ltd-USCAP FLOAT 05/ .... . 06/30/2024 . | CALL 100 . .2 117,500 ..2 046 464 |. 0 0| 1,979,129 . 05/01/2034 . |1.C FE ..
..90342l-AA-5 | US Capital Funding V Ltd-USCAP 2006-5A A .... . 04/10/2024 . | PAYDOIN ... ..5,642 4,682 | 0 0| . 5,642 . 10/10/2040 . |1.C FE ..
..90390K-AB-0 |US Capital Funding Il Lt-USCAP FLOAT 08/ .... . 06/30/2024 . | CALL 100 .... 64,385 63,499 |. 0 0| 63,441 . 08/01/2034 . |1.C FE ...
..92838%-AA-3 [Vista Malta Finance P.L. Pass Through Ce .... . 04/05/2024 . | SINKING PAYMENT . ,562,694 ..2,562,694 |. 0 0| 62,694 . 04/05/2032 . |2.A PL ...
..928420-AA-5 |Vista Malta Finance P.L. Pass Through Ce . 04/05/2024 . | SINKING PAYMENT . .. 554,838 ..554,838 |. 0 0| .554,838 0] . 04/05/2031 . |3.B PL ...
..92918Y-AA-1 [Voya CLO 2021-2 Ltd-VOYA 2021-2A E . . 06/11/2024 . | PERFTRUSTCP . 5,012,500 ..5 000 000 ..4,700,000 |. 4 636 250 |. 0 0| . 4,651,044 . 361,456 |. . 10/20/2034 . |3.C FE ...
..94949K-AA-0 [Wellfleet CLO Ltd-WELF 2022-2A E . . 06/11/2024 . | CITIGROUP GLOBAL MAR . 2,550,525 ..2,500,000 ..2,400,000 |. . 2,347,527 |. 0 0| . 2,363,139 . 187,386 |. . 10/18/2035 . |3.C FE ...
..94950N-AU-6 |Wellfleet Clo 2019-1 Ltd-WELF 2019-1 . 05/23/2024 . | WIELLS FARGO .9,007,200 ..9,000,000 ..9,000,000 |. .9,000,000 |. 0 .0 | .9,000,000 ..7,200 |. s . 07/20/2032 . |2.C FE ...
..98625L-AJ-1 | Generate CLO Ltd. . 05/22/2024 . | PAYDOIN ... . 8,500,000 ..8,500,000 ..8,500,000 |. .8,501,804 |. 0 0| .8,500,000 252,528 |. 10/22/2031 . |1.E FE ...
..98878C-AA-4 |Z Capital Credit Partner-ZCCP 2018-1A A1 .... . 04/16/2024 . | PAYDONN ..3,818,232 ..3,818,232 |. 3,818,232 |. 0 .0 | .3,818,232 151,188 |. 01/16/2031 . |1.A FE ...
..98878C-AC-0 [Z Capital Credit Partner-ZCCP 2018-1A A2 .... . 04/16/2024 . |PAYDONN ....oovvvvvvnnnnnns Jovvvnnnnnnnnnnnnnn oeen.. 1,018,195 [LLL.Ll, 1,018,195 |........ 1,001,650 |........1,034,741 .0 .. 0 1,018,195 |.. ...39,171 [. 01/16/2031 . [1.A FE ...
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..98944P-AB-3 | Zephyrus Capital Aviatio-ZCAP 2018-1 A . 06/15/2024 . | PAYDOUN ... .. 284,325 284,325 ..282,602 |...ooviviiinnnn 0 feviinnnnns 1,723 |. .0 .284,325 |.. ..5,706 |. 10/15/2038 .
..D6S035-AF-5 |ProGroup AG-FIRST LIEN ................ . 04/05/2024 . | CALL 100 . ..866,880 . 866,880 . 812,688 |. ..6,610 | 0 . (60,469) |. .758,830 . 13,283 |. 03/31/2026 .
..G0457J-AR-0 | Ardagh Packaging Finance-FIRST LIEN . 05/23/2024 . | DEUTSCHE BANK AG .. 132,637 . ..139,843 |. ..3,580 | 0 . (15,032) |. .128,391 ...115 |. 08/15/2026 .
..G2553Z-AH-5 | CPUK FINANCE LTD-UNSECURED ... . 05/17/2024 . | CALL 100 .... .. 254,020 ..245,848 |. 0 . (13,834) |. .234,015 8,859 |. 08/28/2025 .
..P4900*-AA-4 | Gran Americas Usme Provi Senior Sec . 05/31/2024 . | SINKING PAYMENT . .. 163,022 ..163,922 |. 0 .163,922 7,180 |. 03/31/2031 .
..P4900*-AB-2 |Gran Americas Usme Provi Senior Secured ..... |. 06/31/2024 . [SINKING PAYMENT . 0 642 |. 03/31/2031 .
..R0000V-AB-8 |Adevinta ASA-SECURED ...............cceeeeieiiins . 05/29/2024 . | CALL 100.65625 . . .0 . ...221 |. 11/15/2025 .
..U2214-AB-0 | Ardagh Packaging Finance-FIRST LIEN ........... [....... . 05/23/2024 . | DEUTSCHE BANK AG ... 650,580 517,995 |.... .0 . ...461 |. 08/15/2026 .
..Y5008*-AA-2 |Knausen Holding LLC Senior Secured Notes .... |[D..... . 04/15/2024 . | SINKING PAYMENT ... 752,400 752,400 |.... .0 . .21,287 |. 07/15/2027 .
Pinebridge Private Credit Rated Feeder, L.P.
.. 72303#-AA-7 . 05/30/2024 . [PRINCIPAL REPAYMENT .... .. 536,742 .0 L0 | 0| .0 0 .536,742 0| 0. .0 | 12/31/72031 .
..83416W-AA-1 | Solar Star Funding LLC . . 06/30/2024 . | SINKING PAYMENT ......... el 75,226 ... L0 .. O 0. ...0 ] 0. .. 76,226 |.. 0 ...0 .. 0 |. 06/30/2035 .
1109999999. Subtotal - Bonds - Industrial and Miscellaneous (Unaffiliated) 1,203,369, 100 1,217,513,604 1,199,256, 020 1,191,714,579 6,056,998 (296, 247) 1,217,586,251 (14,328,786) | (14,217, 156) 37,311,228 XXX
..25746U-DD-8 | Dominion Energy Inc-D 4.65 PERP | . |- 06/06/2024 .‘CA_CASH_CLOSE . ..3,000,000 ..2,775,000 |. 2,774,951 |.... 7 .0 . 2,774,982 |.. 217,518 |....... 217,518 . 01/01/9999 .
..62582P-AA-8 | Muenchener Rueckvers i che-SUBORDINATED D..... |. 05/15/2024 .| GOLDMAN ......... 195,000 |... 195,000 |...........195,000 |.... .. ....0 | .0 .. ....195,000 |.. e (37 e (37) . 05/23/2042 .
1309999999. Subtotal - Bonds - Hybrid Securities 3,195,000 2,970,000 2,969,951 0 2 0 2,969,982 217,481 217,481 XXX
..06761C-AL-3 |Barings CLO Ltd 2016-11-BABSN 2016-2A AR .... [D..... . 04/22/2024 . | PAYDOUN ... R 1,075,511 |........ 1,075,511 |........ 1,052,388 |.... .0 . 0 e 1,075,511 . 01/20/2032 .
..06763B-AE-9 |Babson CLO Ltd/Cayman |s-BABSN LP-2A C . . . 05/23/2024 . | VARIOUS 20,054,000 .20,000,000 .20,000,000 |. 0 0| 20,000,000 . 01/20/2034 .
..06763C-AE-7 |Babson CLO Ltd/Cayman |s-BABSN LP-2A D . . 04/20/2024 . | PAYDOUN . 3,316,050 .. 3,316,050 ..3,316,050 |. .3,316,050 |. 0 0| . 3,316,050 . 01/20/2034 .
..067930-AA-5 |Barings Private Credit C-BPCC 2023-1A A1 .... . 04/15/2024 . | PAYDOUN ... o l.....4,395,080 |........ 4,395,080 |........ 4,395,080 |........ 4,395,080 |.... 0. 0 s 4,395,080 |.. . 07/15/2031 .
1509999999. Subtotal - Bonds - Parent, Subsidiaries and Affiliates 28,840,641 28,786,641 28,763,518 28,765,523 0 0 28,786,641 0 54,000 54,000 1,248,684 XXX
. 00177#-AA-1 | AMF Levered |1, LLC - Revolver . 06/07/2024 . | CA_CASH_CLOSE . . 1,602,967 .1,602,97 |.... .0 . 0 . 42,155 |. 03/26/2031 .
..00221*-AB-9 | ASC Communications LLC 2022 Term Loan 04/18/2024 . | VARIOUS ... ..721,972 | 0 0| .39,398 |. 07/15/2027 .
..00233#-AA-3 | ATL Il MRO Holdings Inc. - Senior Term L 06/28/2024 . | CA_CASH_CLOSE . 0 0| . 11/01/2028 .
..00233#-AB-1 |ATL Il MRO HLDGS INC 1ST AMEND TERM LN ....... [....... . 06/28/2024 . | CA_CASH_CLOSE ... .0 . 0 .. . 11/08/2028 .
..00241@-AA-5 | AMF ENDEAVOUR, LLC, - Senior Secured Loa .... [....... . 06/07/2024 . | CA_CASH_CLOSE ... 2,271,364 |.... .0 . 0 el 2,271,364 .. . 10/02/2033 .
..00242*-AC-2 |AirX Climate Solutions Inc - Term Loan ....... [....... . 06/28/2024 . | CA_CASH_CLOSE ... ... 1,430 ... .0 . 0 .. 1,430 |.. . 11/07/2029 .
..00452#-AA-7 | Accommodations Plus Technologies LLC/Ter .... [....... . 04/04/2024 . | VARIOUS ....6,340 |.... .0 . 0 ...6,340 |.. . 05/11/2025 .
..004538-AB-6 | Accurus Aerospace Corporation - 2022 A-1 ... |....... . 06/28/2024 . | CA_CASH_CLOSE . .0 . 0 ..19,694 |.. . 04/05/2028 .
..00517@-AA-2 | AD BIDCO INC INITIAL TERM LN ..oooviiiiiiiiiies [eeeenn . 06/28/2024 . | CA_CASH_CLOSE ... .0 . 0 1,465 |.. . 03/13/2030 .
..00751@-AA-7 | ADVANCED BIOLOGICS LLC TERM A LN . |- 04/01/2024 . [ CA_CASH_CLOSE ... .0 . 0 1,065 |.. . 10/17/2028 .
..00777Y-AC-0 |Adviser Investments - 2022 Delayed Draw . 05/30/2024 . | CA_CASH_CLOSE ... .0 . 0 ....453 |.. . 08/31/2028 .
..00777Y-AD-8 |Adviser Investments - 2022 1st Lien Term . 06/30/2024 . | CA_CASH_CLOSE . 0 0| 1,073 . 08/31/2028 .
..00797*-AA-5 | Aero Operating LLC/Term Loan 1/20 ..... 04/01/2024 . | CA_CASH_CLOSE . 0 0| .1,095 . 02/07/2026 .
..00797*-AB-3 | Aero Operating LLC/Delayed Draw Term Loa 04/01/2024 . | CA_CASH_CLOSE . 0 0| . 02/07/2026 .
..00843¢-AA-7 | AffiniPay Midco, LLC/Term Loan 2/20 ........... [..eees . 04/01/2024 . .0 . 0 . 03/02/2026 .
..00843@-AB-5 | AFFINIPAY MIDCO LLC - INCREMENTAL TERM ..... [....... . 04/01/2024 . .0 . 0 . 03/02/2026 .
..00843@-AC-3 | AFFINIPAY MIDCO LLC - 2ND AMENDMENT TL ..... [....... . 04/01/2024 . .0 . 0 . 03/02/2026 .
..00910#-AG-0 |Air Comm Corporation LLC - 2021 Incremen .... |....... . 06/28/2024 . | CA_CASH_CLOSE ... .0 . 0 . . 06/01/2027 .
..00911*-AA-6 | Air Comm Corporation LLC - 2023 Increme .... |....... . 06/28/2024 . | CA_CASH_CLOSE ... .0 . 0 ....648 |.. . 07/01/2027 .
..02124T-AA-1 | Qatar Airways Senior Term Loa ........cccccoenn [errenn . 05/15/2024 . | CA_CASH_CLOSE ... ..582,718 |.... .0 . 0 e .582,718 .. . 05/06/2031 .
..03233*-AA-1 | Amtech Software - Term Loan .... [N . 06/21/2024 . | CA_CASH_CLOSE ... .2,672,727 |.... .0 . 0 el 2,672,727 .. . 11/02/2027 .
..03233%-AC-7 | Amtech Software - Delayed Draw Term Loan .... |....... . 06/21/2024 . | CA_CASH_CLOSE ... ..904,545 |.... .0 . 0 .904,545 |.. . 11/02/2027 .
..03272%-AA-3 | ANAQUA PARENT HOLDINGS INC. - TERM LOAN .... 06/28/2024 . | CA_CASH_CLOSE . 376 | 0 0| .376 . 04/10/2026 .
..03272*-AB-1 | ANAQUA PARENT HOLDINGS INC. - DELAYED D .... 06/28/2024 . | CA_CASH_CLOSE . 0 0| .105 . 04/10/2026 .
..04250#-AC-9 | ARMSTRONG TRANS GROUP LLC / MAXFR8 LLC T .. 05/24/2024 . | CA_CASH_CLOSE . .. 793,897 ..793,897 . 776,128 |. 0 0| 776,128 . 10/31/2024 .
..04940J-AB-9 |Atlas Securitized Products Funding 1LP ..... [....... . 06/03/2024 . | CA_CASH_CLOSE ... R R e | 26,282,172 |l 26,232,172 |....... 25,964,227 |.... .. ...0 ] .0 . .0 |.......25,964,227 |.. . 05/25/2063 .
..04940J-AC-7 |Atlas Securitized Products Funding 1 LP ..... |....... . 06/03/2024 . | CA_CASH CLOSE .....evvvvee Jovveeeeeeeeeieeneens oees 12,834,821 |....... 12,834,821 |....... 12,780,730 |..ooeeeiiieeennn [ 0l [ 0 0 f.... 12,780,730 . 05/25/2063 .
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..04965@-AA-1 | Atreides Funding Trust - Pass-Through In ... [....... . 06/18/2024 . | CA_CASH_CLOSE ... ..2,001,374 .2,001,374 |.... .0 .0 . .2,091,374 |.. . 11/18/2083 . [1.G PL ....
..05464#-AA-2 | Axiom Merger Sub Inc./Facility B Term Lo .... [....... . 04/29/2024 . | CA_CASH_CLOSE ... I 3,516 |... .0 .0 . ... 3,439 |.. . 04/10/2026 . (3.B PL ....
..05631%-AB-2 |BREDIF MM LSA LLC - Term Loan Series 202 .... |....... . 04/11/2024 . | CA_CASH_CLOSE .....ovvvvve |oovevviininnnnnnnnns [00023,971,975 |, 3,971,975 |........ 3,971,975 |.... .0 J Y PO | B ISR | B R 3,071,975 |.. . 10/20/2027 . (1.E PL ....
..05631*-AC-0 |BREDIF MM LSA LLC - Term Loan Series 202 .... |....... . 04/11/2024 . | CA_CASH_CLOSE .....evvvvvs |ovveveenennnnnnnnnns |oeeee. 6,347,367 | 6,347,367 |........ 6,347,367 |.... .0 0 0 0 L 6,347,367 |.. . 10/20/2027 . (1.E PL ....
..05631%-AD-8 |BREDIF MM LSA LLC - Term Loan Series 202 .... |....... . 04/11/2024 . | CA_CASH_CLOSE ... .0 .0 . . 1,526,250 |.. . 10/01/2025 . [1.E PL ....
..05634@-AB-7 |BSI3 Hold Teal Inc. - First Lien Term Lo .... [....... . 06/28/2024 . | CA_CASH_CLOSE ... .0 .0 . ....114,583 |.. . . 08/21/2028 .
..06683@-AB-5 |BANYAN SOFTWARE HOLDINGS LLC - DELAYED ..... [....... . 04/15/2024 . | VARIOUS .0 .0 . .. (600) |.. .. (10,057) |. 10/30/2026 .
..07363%-AD-8 | BEACON MOBILITY CORP AMEND NO 4 DDTL ......... [....... . 05/30/2024 . | CA_CASH_CLOSE . R .0 .0 . LT I FOOPPRPRPP | B AN | B R | ) A 1,105 |. 06/28/2024 .
..08890@-AA-2 |Beyond Risk - Term Loan ............cceeeeeeeenns [oeninn . 04/18/2024 . | BANK LOANS BARINGS ...... . 1,558,773 .0 .0 . 1,534,138 |.. 113,349 |. 10/08/2027 .
..08890@-AB-0 |Beyond Risk - Delayed Draw Term Loan . 06/28/2024 . [CA_CASH_CLOSE .......evvvn |ovrmrmrnrnrrniniinns fornnnnnnnnns 8,001 ....8,001 .0 0 ...8,001 . 10/08/2027 .
..091738-AA-8 |Bitly - Term Loan B ... 04/18/2024 . | BANK LOANS BARINGS . 1,789,609 .1,768,705 |. .0 0 .1,768,705 . 11/22/2026 .
..10483*-AC-9 |BRAGG LIVE FOOD PRODUCTS LLC - TERM LOAN 06/28/2024 . [ CA_CASH_CLOSE ... .. 125,211 ..125,211 .0 0 125,211 . 12/29/2025 .
..10947U-AC-2 |BrightSign - Term Loan .......ccoevveiiiiiiieennss [eenenn . 06/28/2024 . | CA_CASH_CLOSE ....oovvvvee Jooveiiiiiiiiiiiiiins oo 5,580 ....5,5% |.... .0 .0 . ...5,5% |.. . 10/14/2027 .
..124646-AA-0 | CAl Software - Term Loan .........ccceeeeiiiiiiie [eeeenn . 06/28/2024 . | CA_CASH_CLOSE ...oevvvveee Joeeeeeieiiiiieieeens e 9,873 ....9,676 |.... .0 .0 . ...9,676 |.. . 12/10/2028 .
..12756@-AA-7 | Cogency Global - Term Loan ............ccceeeees [oeennn . 06/28/2024 . | CA_CASH_CLOSE ... L2 . . . eeeeee... 10,900 ... .0 .0 . ..10,900 |.. . 02/14/2028 .
..12756@-AB-5 |CGI PARENT LLC 1st AMEND TERM LOAN ............ |.ceeees . 06/28/2024 . | CA_CASH_CLOSE ...oevvvvees Joeveeiiiiiiiienenens | 1,223 [, 1,223 |l 1,186 |............. 1,186 |.... .0 0 0 0 [ 1,186 |.. . 02/14/2028 .
.. 12759#-AA-2 | CELF SPV LLC - Revolving Senior Secured ...... [....... . 06/04/2024 . | CA_CASH_CLOSE ... 14,285,714 |....... 14,285,714 |....... 14,285,714 |.......14,285,714 |.... .0 .0 . .......14,285,714 |.. . 12/20/2029 .
..12781@-AB-4 |CRE |1 LENDER SUB |, LLC - Term Loan Ser .... [....... . 06/20/2024 . | CA_CASH_CLOSE ....ovvvvvee Joereniiiiiineeeeenes s 2,741,120 |........ 2,741,120 |........ 2,741,120 |.... .0 0 0 0 L 2,741,120 |.. . 02/07/2028 .
..14318*-AA-6 | CARLYLE SECURED LENDING Il SPV, - Senio .... [....... . 06/21/2024 . | CA_CASH_CLOSE ... e e 1,200,000 |........ 1,200,000 |........ 1,200,000 |.... .0 J | PO | R ISR | B R 1,200,000 |.. . 09/30/2030 .
. 000000-00-0 |Kellermeyer Bergensons Services, LLC - 2 ... [....... . 06/30/2024 . | BANK LOANS BARINGS ...... .. 144,484 .. 144,484 |.... .0 .0 . . 11/09/2026 .
. 16117L-Bli-8 |Charter Communications 0-CHTR TL B1 1L U .... 06/28/2024 . [ CA_CASH_CLOSE ... 19,235 16,349 |. .0 0 . 04/30/2025 .
..16117L-CB-3 |Charter Communications | TL B-4 due Dece 06/28/2024 . | CA_CASH_CLOSE . 13,532 13,464 | .0 0 . 11/30/2030 .
..18539#-AA-6 | Cleaver-Brooks Inc - 2022 Term Loan ..... 05/15/2024 . | CA_CASH_CLOSE . .. 3,447,238 ..3,378,293 |. .3,378,293 |. .0 0 . 3,378,293 . 07/14/2028 .
..18539¢-AA-8 | Cleaver-Brooks Inc - 2022 Fixed PIK Term . |- 05/15/2024 . [ CA_CASH_CLOSE . . 728,688 713,795 | ..690,763 |. .0 0 .713,7% . 07/14/2029 .
..20470*-AB-5 | Comply365 - 2023 Incremental Term Loan .. . |- 06/28/2024 . | CA_CASH_CLOSE . .0 0 ....900 . 12/21/2029 .
.. 23344U-AC-4 |DS Admiral Bidco LLC-DSADBI TL 1L USD ........ [....... . 04/22/2024 . | CA_CASH_CLOSE ... .0 .0 . .(39,375) |.. . 03/16/2028 .
..23345U-AB-5 |Disa Holdings Corp. - Delayed Draw Term ...... [....... . 04/01/2024 . | CA_CASH_CLOSE ... .0 .0 . 178 ) . 09/09/2028 .
..233450-AD-1 |Disa Holdings Corp. - Term Loan A ......ccceees [oeeennn . 04/01/2024 . | CA_CASH_CLOSE ... .0 .0 . .1,034 .. . 09/09/2028 . (3.
..23363#-AB-5 |DRS Holdings IIl Inc./Term Loan 11/19 ....... [....... . 05/09/2024 . | CA_CASH_CLOSE ... .0 .0 . .1,248 .. . 11/01/2025 . |3.A PL
..23363#-AC-3 |DRS HOLDINGS Ill INC. - 2021 TERM LOAN ..... |....... . 05/09/2024 . | CA_CASH_CLOSE ... .0 .0 . ....880 |.. . 11/01/2025 . |3.A PL
..24360@-AC-6 |DECOPAC INC. - TERM B LOAN ....eevvvvvvmnnnnnnnn [eeeenn . 06/28/2024 . | CA_CASH_CLOSE ... .0 .0 . 1,493 |.. . 05/15/2028 . |3.B PL
..248238-AA-1 | DENALI HOLDCO LLC 04/02/2024 . | CA_CASH_CLOSE . .0 0 ....938 . 09/15/2027 . |3.B PL
..25403#-AN-6 | DILIGENT CORPORATION (FKA DIAMOND MERGER 04/30/2024 . | CA_CASH_CLOSE . .0 0 .2,714,250 . 08/04/2025 . [3.C PL
..25403#-AR-7 | DILIGENT CORPORATION 04/30/2024 . | CA_CASH_CLOSE . .0 0 . 08/04/2025 . [3.C PL
..25403#-AT-3 | DILIGENT CORPORATION (FKA DIAMOND MERGER 04/30/2024 . | CA_CASH_CLOSE . .0 0 . 08/04/2025 . [3.C PL
..25403#-AU-0 | DILIGENT CORPORATION (FKA DIAMOND MERGER .... 04/30/2024 . | CA_CASH_CLOSE . .0 0 . 08/04/2025 . [3.C PL
..25403#-Ali-6 |Diligent Corporation - 2022 Delayed Draw .... |....... . 04/30/2024 . | CA_CASH_CLOSE ... ...0 ] .0 . . 08/04/2025 . [3.C PL
..26745L-AC-2 |Dwyer Instruments Inc - Term Loan ............. [....... . 06/28/2024 . | CA_CASH_CLOSE ... ...0 ] .0 . . 07/01/2027 . [5.A ........
..26745L-AE-8 |Dwyer Instruments Inc - 2023 Incremental .... |[....... . 06/30/2024 . | CA_CASH_CLOSE ... ...0 ] .0 . . 07/21/2027 .|4.C Z .....
..26789#-AA-6 | DYNAMIC NC AEROSPACE HOLDINGS LLC - TER .... [....... . 04/01/2024 . | CA_CASH_CLOSE ... ...0 ] .0 . . 12/30/2026 . |2.C PL
..268698-AA-1 | Standard Elevator Systems - Term Loan ........ [....... . 06/28/2024 . | CA_CASH_CLOSE ... ...0 ] .0 . . 12/02/2027 . [5.B GI
..268698-AB-9 |Standard Elevator Systems - Delayed Draw .... |....... . 06/28/2024 . | CA_CASH_CLOSE ... ...0 ] .0 . . 12/02/2027 . (5.B GI .
..26887@-AB-7 |EP WEALTH ADVISORS LLC - DELAYED DRAW T .... . |- 06/13/2024 . | CA_CASH_CLOSE ... ...0 ] .0 . . 09/04/2026 . [1.G PL .
..26888*-AA-0 |EPS Nass Parent Inc. - Term Loan .............. . |- 06/30/2024 . [ CA_CASH_CLOSE ... ...0 ] .0 . . 04/19/2028 . [2.C PL
..26888*-AB-8 |EPS Nass Parent Inc. - Delayed Draw Term 05/23/2024 . | CA_CASH_CLOSE . .0 0 . 04/19/2028 . |3.A PL
..28619*-AA-2 |ELEMICA PARENT INC. - DELAYED DRAW TERM .... . 05/17/2024 . | CA_CASH CLOSE ... .. 229,209 ..229,209 |.... .0 . 0. .229,209 |. . 09/18/2025 . |3.B PL
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..28619*-AB-0 |Elemica Parent Inc./Term Loan 9/19 ........... [....... . 05/17/2024 . | CA_CASH_CLOSE ... . 1,168,948 ..1,168,948 1,150,829 |.... .0 . 1,150,829 |.. .. 190,888 |. 09/18/2025 . [3.B PL ....
..28619%-AC-8 |ELEMICA PARENT INC. - AVENDMENT NO. 1T ... [....... . 05/17/2024 . | CA_CASH_CLOSE ... .. 128,488 128,488 ..128,488 |.... .0 . ....128,488 |.. ....13,752 |. 09/18/2025 . [3.B PL ....
..28619%-AD-6 |ELEMICA PARENT INC. - AVENDMENT NO. 1D .... [....... . 05/17/2024 . | CA_CASH_CLOSE ... .. 332,004 |... ..332,994 |... ..332,994 |.... .0 . .332,9% |.. .53,804 |. 09/18/2025 . [5.B Gl ....
..28622@-AB-3 |ELEVATION SERVICES PARENT HOLDINGS LLC ..... |....... . 04/04/2024 . | CA_CASH_CLOSE ... . (1,183) ... ... (1,183) |... (1 . (1,183) ... .0 . ..(1,183)|.. ... 141 | 12/18/2026 . [3.A PL ....
..28931@-AB-9 | Macon County Georgia School District - B .... [....... . 06/13/2024 . | CA_CASH_CLOSE ....ocvvvvee |oorvniiiiiiieininins |eees 3,871,043 |........ 3,871,043 |........ 3,832,843 .3,796,848 |.... J | PO | R ISR | B R 3,847,890 |.. ...229,335 |. 03/06/2025 . [3.B PL ...
..20251@-AB-9 |Encina Business Credit SPV LLC Revolving .... [....... . 06/26/2024 . | CA_CASH_CLOSE ....ovvvvves |oeveeiiniiiieeenens | 8,480,000 |........ 8,480,000 0 0 0 L 8,480,000 |.. ...148,517 |. 07/07/2028 . (2.B PL ....
.. 20427%-AA-2 | Goldcup 17308 AB/USD Term Loan 10/18 ......... [....... . 06/28/2024 . | CA_CASH_CLOSE ... ..7,344 .0 . 7,266 |.. . 04/09/2026 . |3.CPL ....
..20643*-AC-6 |EShipping LLC DDTL [ [ . 06/28/2024 . | CA_CASH_CLOSE ... LT3 .0 . . 11/05/2027 . [4.C ........
..29668#-AA-6 | ESSENTIAL SERVICES HOLDING CORPORATION - .... |....... . 04/02/2024 . | CA_CASH_CLOSE ... ... 16,375 . . .0 . . 11/16/2026 . (3.B PL ...
..29668#-AB-4 | ESSENTIAL SERVICES HOLDING CORPORATION - .... 06/17/2024 . | CA_CASH_CLOSE . 1,357,265 .1,357,265 |. 0 . 11/16/2026 . (3.B PL ....
..20668#-AC-2 |ESSENTIAL SERVICES HOLDING CORPORATION - .... 06/17/2024 . | CA_CASH_CLOSE . . 1,021,906 1,021,906 |. 0 . 11/16/2026 . (3.B PL ...
..30301*-AA-1 |FS CREIT FINANCE MM-1 LLC - Secured Term 06/30/2024 . | CA_CASH_CLOSE . .(101,250) (101,250) | 0 . 09/20/2029 .
..30319*-AA-1 |FSS Buyer LLC Initial Term Loan ............ce. [oeenns . 06/28/2024 . | CA_CASH_CLOSE ... ... 18,633 ...18,278 |.... .0 . . 08/31/2028 .
..31168@-AA-9 |Fasanara Apex 3 12/22/25 .........cevvvvvvvvvvnnns [eeneenn . 05/15/2024 . | CA_CASH_CLOSE ... . 4,854,818 .4,858,987 |.... .0 . .4,858,987 |.. . 12/22/2025 .
..34960#-AC-7 |Fortis Payment Systems LLC - 2022 Term L .... [....... . 06/28/2024 . | CA_CASH_CLOSE ... ....3,019 |.... .0 . ...3,019 |.. . 02/13/2026 .
..34960#-AD-5 |FORTIS PAYMENT SYSTEMS LLC 10TH AMEND DD .... |....... . 06/28/2024 . | CA_CASH_CLOSE ... L0 e .0 . . 02/13/2026 .
..34960#-AE-3 |Fortis Payment Systems LLC 10TH AMEND TE .... |....... . 06/28/2024 . | CA_CASH_CLOSE ... 0 s .0 . . 02/13/2026 .
..34962B-AB-6 |Fortis Payment Systems LLC - 2022 Delaye .... |....... . 06/28/2024 . | CA_CASH_CLOSE ... ....1,838 |... .0 . . 02/13/2026 .
..35042#-AC-6 | FOUNDATION CONSUMER BRANDS LLC - TERM L .... [....... . 05/02/2024 . | CA_CASH_CLOSE ... ... 2,387 ... .0 . . 10/01/2026 .
..35042@-AA-2 |Foundation Finance Trust - Fixed Class A ... [....... . 06/15/2024 . | CA_CASH_CLOSE ... .5,306,854 |.... .0 . .5,306,854 |.. . 10/15/2042 .
..36457W-AD-3 | GALWAY BORROWER LLC - CLOSING DATE TERM ... 04/04/2024 . [ CA_CASH_CLOSE ... ... 987 .937 | 0 ....937 . 09/29/2028 .
. 000000-00-0 |GLOBAL CRITICAL LOGISTICS LLC USD 7TH AM .. 04/18/2024 . | BANK LOANS BARINGS . 1,290,103 ..1,290,103 |. 0 0 .1,290,103 . 07/31/2026 .
..38870#-AG-8 |GraphPad Software Inc. Proteinletrics In 06/28/2024 . [ CA_CASH_CLOSE ... . 3,187,500 ..3,155,625 |. .3,156,109 |. 0 .3,156,109 . 04/27/2027 .
..38870#-AH-6 |GraphPad Software Inc. DOTL .... . |- 06/28/2024 . [ CA_CASH_CLOSE . 11,739,130 |. 0 . 1,739,130 . 04/27/2027 .
..40348#-AB-9 | Gutter Buyer, Inc. - Term Loan Tranche A . |- 06/13/2024 . | CA_CASH_CLOSE . 1,319,511 0 . 1,341,652 . 03/08/2025 .
..40476@-AB-5 |Hanley Wood LLC - 2021 Incremental Term ...... [....... . 06/28/2024 . | CA_CASH_CLOSE ... ...19,854 |.... .0 . . 12/10/2024 .
..40476@-AC-3 |Hanley Wood LLC - 2021 Delayed Draw Term .... |....... . 06/28/2024 . | CA_CASH_CLOSE ... L. 2,743 ... .0 . . 12/10/2024 .
..40487*-AC-2 |HV Voyage L.P. - 1st Lien Term Loan (Par .... |....... . 05/30/2024 . | CA_CASH_CLOSE ... .. 12,922 |.... .0 . . 03/15/2028 . (1.
..40490@-AA-9 |HTI Technology & Industries - 2022 Term ..... |[....... . 06/10/2024 . | CA_CASH_CLOSE ... .0 . . 07/07/2025 . [5.A ........
..40490@-AB-7 |HTI Technology & Industries - 2022 Delay .... |....... . 06/10/2024 . | CA_CASH_CLOSE ... .0 . . 07/07/2025 . [5.A ........
..40490@-AE-1 |HTI Technology & Industries - 2023 Incre .... [....... . 06/10/2024 . | CA_CASH_CLOSE ... .0 . . 07/27/2025 .
..40490@-AF-8 |HTI Technology & Industries - 2023 Delay 06/10/2024 . | CA_CASH_CLOSE . 0 . 07/27/2025 .
..40494#-AA-3 |HXSG Intermediary 2 LLC - Term Loan 06/28/2024 . | CA_CASH_CLOSE . 0 . 11/28/2029 .
..40494#-AB-1 |HXSG INTERMEDIARY 2 LLC INITIAL DDTL . 06/28/2024 . [CA_CASH_CLOSE .....evvvvnn Jovveemrnenennnnnnens fovvvvvnnnnnnns 00 [ 1400 [ 140 [, K 0 . 11/28/2029 .
..419020-AA-9 |Sigma Electric Manufacturing Corporation 04/05/2024 . | CA_CASH_CLOSE . .1,627,887 |. 0 . 10/31/2024 .
..419028-AB-7 |[Sigma Electric Manufacturing Corporation .... 04/05/2024 . | CA_CASH_CLOSE . .. 725,136 | 0 . 10/31/2024 .
..42258@-AA-7 | HEAVY CONSTR SYS SPECIALISTS LLC INITIAL ... [....... . 06/28/2024 . | VARIOUS .2,460,246 |.... .0 . . 11/16/2028 .
..42328D-AG-3 |Helios Software Holdings EUR TLB (Mar'21 .... |....... . 05/02/2024 . | CA_CASH_CLOSE ... .. 143,337 |.... .0 . 124,655 |.. . 03/11/2028 .
..42981#-AA-9 |HIGH STREET BUYER INC. - DELAYED DRAW T ... [....... . 06/28/2024 . | CA_CASH_CLOSE ... .0 . 197 ) . 04/14/2028 .
..42083#-AC-3 |HIGH STREET BUYER INC. - DELAYED DRAW T ... [....... . 06/28/2024 . | CA_CASH_CLOSE ... .0 . ...5%8 |.. . 04/14/2028 .
..44961*-AB-1 | Implus Footcare LLC/Initial Term Loan 0 .... |....... . 05/17/2024 . | CA_CASH_CLOSE ... .0 . . 07/31/2025 .
..45054@-AA-6 | ITI Intermodal - Term Loan .........cccceuvvvvnnn [erneenn . 06/28/2024 . | CA_CASH_CLOSE ... .0 . . 12/20/2027 .
..45054@-AB-4 | ITI Intermodal INC - Delayed Draw Term L .... . |- 06/28/2024 . [ CA_CASH_CLOSE ... .0 . . 12/21/2027 .
..45054@-AD-0 | ITI Intermodal Inc. - 2023 Incremental T .... . |- 06/28/2024 . [ CA_CASH_CLOSE ... .0 . . 12/20/2027 .
..45054@-AE-8 | ITI Intermodal Inc. - 2023 Columbia Dela .... 06/28/2024 . | CA_CASH_CLOSE . 0 . 12/21/2027 . (3.
..45249#-AA-0 | Image Int| Holdco Initial Term Ln . 05/06/2024 . | CA_CASH CLOSE ... 0. . 07/10/2024 . [5.A ........




0€'s03

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

SCHEDULE D - PART 4

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

1 2 3 4 5 6 7 8 9 10 Change In Book/Adjusted Carrying Value 16 17 18 19 20 21 22
11 12 13 14 15 NAIC
Desig-
nation,
NAIC
Total Total Desig-
Current |Change in| Foreign Bond nation
Year's Book/ | Exchange Book/ Interest/ Modifier
Prior Year Current |Other Than| Adjusted |Change in| Adjusted Foreign Stock Stated and
Book/ Unrealized| Year's |Temporary| Carrying Book Carrying | Exchange | Realized Dividends Con- SiYe}
CuUsIP Number of Adjusted | Valuation | (Amor- |Impairment| Value | /Adjusted | Value at Gain Gain  |Total Gain| Received | tractual | Admini-
Ident- For- | Disposal Name Shares of Consid- Actual Carrying Increase/ | tization)/ | Recog- [ (11+12-| Carrying Disposal | (Loss)on | (Loss)on | (Loss)on During Maturity | strative
ification Description eign| Date of Purchaser Stock eration Par Value Cost Value (Decrease)| Accretion nized 13) Value Date Disposal | Disposal [ Disposal Year Date Symbol
..45321%-AA-5 | Implus Footcare LLC/Spenco Incremental ......[....... . 05/17/2024 . | CA_CASH_CLOSE ... ... (344) ... L1 .0 . 0 ...(343)).. . 07/31/2025 . |3.CPL ....
..45686@-AB-0 | Infrastripe LLC ........cevvvvvvvvvnnnnnnnnnniinnins [oenenn . 06/28/2024 . | CA_CASH_CLOSE ... .6,183 |.... .0 .0 . 0 .6,183 |.. . 09/30/2024 . [3.A PL ....
..45686@-AC-8 | Infrastripe LLC Delayed Draw ..........ccceeeeees [errenn . 06/28/2024 . | CA_CASH_CLOSE ... ... 4,148 ... ...0 ] .0 . 0 4,148 .. . 09/30/2024 . [3.A PL ....
..46126#-AA-6 | IntraPac International LLC/U.S. Term Loa .... |....... . 06/28/2024 . | CA_CASH_CLOSE ... ... 2,789 |.... .0 .0 . 0 .2,789 |.. . 01/11/2026 . (3.B PL ....
..46126#-AB-4 | INTRAPAC PARENT INC. - FIRST AMENDVENT T .... |[....... . 06/28/2024 . | CA_CASH_CLOSE ... .0 .0 . 0 . . 01/11/2026 . (3.B PL ...
..47235#-AA-2 | JEFFERIES DIRECT LENDING FUND Il SPE LLC .... |....... . 06/03/2024 . | CA_CASH_CLOSE ... .2,362,799 |.... .0 .0 . 0 el 2,362,799 .. . 06/17/2031 . |2.CPL ....
..47236#-AA-1 | JEFFERIES DIRECT LENDING OFFSHORE FD Il ..... [....... . 06/25/2024 . | CA_CASH_CLOSE ... .2,193,438 |.... .0 .0 . 0 e 2,193,438 .. . 06/17/2031 . |2.CPL ....
..47236*-AA-5 | JEFFERIES DIRECT LENDING OFFSHORE FUND I .... |....... . 06/03/2024 . | CA_CASH_CLOSE ... ..425,545 |.... .0 .0 . v |eeennnnn... 425,545 .. . 06/17/2031 . |2.CPL ....
..47236@-AA-3 | JEFFERIES DIRECT LENDING FD 11 C SPE LLC .... |....... . 06/03/2024 . | CA_CASH_CLOSE ... 382,136 ... .0 .0 . 0 .. 382,136 .. . 06/17/2031 . |2.CPL ....
..47237#-AA-0 | JEFFERIES DIRECT LENDING OFFSHORE FUND I ... 06/25/2024 . | CA_CASH_CLOSE . ..2,168,813 ..2,168,813 |. .2,168,813 |. .0 0 0| .2,168,813 . 06/17/2031 .
..48458@-AD-6 |Kano Laboratories LLC - 2024 Incremental ... 06/28/2024 . | CA_CASH_CLOSE . . 4,3% .4,308 |. L0 .0 0 0| . 11/19/2026 .
..48773#-AC-4 | KELLERMEYER BERGENSONS SERVICES LLC - 2 .. 05/20/2024 . | CA_CASH_CLOSE . ..638,256 ..638,256 |. ..638,256 |. .0 0 0| . 11/07/2026 .
..48773#-AD-2 | KELLERVEYER BERGENSONS SERVICES LLC - A ... [....... . 05/14/2024 . | CA_CASH_CLOSE ... .0 .0 . 0 . 11/07/2026 .
..48773#-AF-7 [Kellermeyer Bergensons Services, LLC - 2 .... |....... . 06/30/2024 . | CA_CASH_CLOSE .... .0 | W0 0] . 11/07/2026 .
..49375@-AA-0 | DistroKid Senior Term Loa ......ccceeveciiiiices [ereenn . 06/28/2024 . | CA_CASH_CLOSE ... L 17,414 .0 .0 . 0 . 09/30/2027 .
..50641#-AE-7 | LABORATORIES BIDCO LLC - DELAYED DRAW TE .... [....... . 04/15/2024 . | CA_CASH_CLOSE ... ... (403) |... .0 .0 . 0 . 07/23/2027 .
..51206#-AA-9 | LAKERS BUYER INC. - TERM LOAN .......eevveennnn [ereeenn . 06/03/2024 . | CA_CASH_CLOSE ... .0 .0 . 0 . 03/22/2027 .
..51206#-AB-7 |LAKERS BUYER INC. - INITIAL DELAYED DRA .... [....... . 06/03/2024 . | CA_CASH_CLOSE ... .0 .0 . 0 . 03/22/2027 .
..52172*-AA-1 |LeadsOnline - Term Loan .......cccccevinnnnnnnnnn [ereeenn . 06/30/2024 . | CA_CASH_CLOSE ... .0 .0 . 0 . 02/07/2028 .
..53173#-AA-4 |LIDO ADVISORS LLC - INITIAL TERM LOAN ....... [....... . 04/04/2024 . | CA_CASH_CLOSE ... . .0 .0 . 0 . 06/15/2027 .
..53173#-AB-2 |LIDO ADVISORS LLC - DELAYED DRAW TERM L 04/04/2024 . | CA_CASH_CLOSE . ....698 |. .0 0 0| . 06/15/2027 .
..53186*-AB-1 |LIFE EXTENSION INSTITUTE INC RESTATEMENT .. 04/18/2024 . [ VARIOUS ... 1,425,639 |. .0 0 0| . 1,425,639 . 02/19/2026 .
..55183%-AC-7 |Lynx Franchising LLC - 2021-09 Increment .. 06/28/2024 . | CA_CASH_CLOSE . ... 7,231 .0 0 0| 7,23 . 12/23/2026 .
..553436-AC-2 | MJX VENTURE SENIOR TL L+1.682 04/30/2031 . . |- 04/20/2024 . | CA_CASH_CLOSE . 1,895,926 |. .0 0 0| . 1,896,926 . 04/30/2031 .
..553438-AF-5 |MJX Venture Mgmt I11 LLC Senior TL .... . |- 04/30/2024 . | CA_CASH_CLOSE . .0 0 0| . 07/30/2032 .
..553438-AG-3 |MJX Venture Mgmt Il LLC Senior TL ....cccceeun [oeennnn . 04/15/2024 . | CA_CASH_CLOSE ... ...0 ] .0 . 0 . 10/15/2031 .
..566298-AA-9 | MARCONE YELLOWSTONE BUYER INC. - TERM LO .... [....... . 06/28/2024 . | CA_CASH_CLOSE ... ...0 ] .0 . 0 . 06/23/2028 .
..56629¢-AB-7 | MARCONE YELLOWSTONE BUYER INC. - DELAYED .... |....... . 06/28/2024 . | CA_CASH_CLOSE ... ...0 ] .0 . 0 . 06/23/2028 .
..57233#-AB-1 |Marshal| Excelsior - Term Loan .........ccceeees [ereenn . 06/28/2024 . | CA_CASH_CLOSE ... ...0 ] .0 . 0 . 02/18/2028 .
..59509#-AA-6 [Micromeritics Instrument Corp./Term Loan .... |....... . 06/28/2024 . | CA_CASH_CLOSE .... .. . - ... 17,918 ... .0 W0 0 s . . 12/18/2025 .
..60510M-A#-5 |Mission Lane Credit Card Master Trust - ..... [....... . 04/16/2024 . | CA_CASH_CLOSE ....oovvvvee |oorvviiiiiiiiniiins | 2,666,667 |........ 2,666,667 |........ 2,666,667 |.... ...0 ] .0 . 0 e 2,666,667 |.. . 10/15/2027 .
..60510M-A@-7 |Mission Lane Credit Card Master Trust - 04/16/2024 . | CA_CASH_CLOSE . 12,666,667 .12,666,667 .12,666,667 |. .0 0 0| 12,666,667 . 10/15/2027 .
..60510M-B*-8 |Mission Lane Credit Card Master Trust - 04/16/2024 . | CA_CASH_CLOSE . .0 0 0| .1,333,333 . 10/15/2027 .
..60937@-AA-8 | MONICA HOLDCO (US) INC. - TERM LOAN .... 06/28/2024 . | CA_CASH_CLOSE . .0 0 0| . 01/07/2028 .
..62900*-AB-7 |NCWS INTERMEDIATE INC. - CLOSING DATE T 05/23/2024 . | CA_CASH_CLOSE . .0 0 0| . 12/29/2026 .
..62003@-AA-4 | NAW Buyer LLC - Term Loan 06/28/2024 . | CA_CASH_CLOSE . .0 0 0| . 09/13/2029 .
..62907@-AA-0 |NEFCO Holding Company, LLC - Term Loan ....... [....... . 04/01/2024 . | CA_CASH_CLOSE ... ...0 ] .0 . 0 . 08/05/2028 .
..62907@-AF-9 | NEFCO Holding Company LLC - 2023 Amendme ..... |....... . 04/01/2024 . | CA_CASH_CLOSE . ...0 ] .0 . 0 . . 08/05/2028 .
..63086*-AA-3 |Narda-MITEQ - Incremental Term Loan ........... [....... . 04/18/2024 . .... 813,700 ...0 ] .0 . 0 .799,486 |.. . 12/06/2027 .
..65172%-AA-3 | NEWPOINT JV SUB MM, LLC, - Term Loan Ser .... |....... . 04/15/2024 . | CA_CASH_CLOSE ... .... 500,000 ...0 ] .0 . 0 500,000 |.. . 01/08/2028 .
..653438-AA-5 | NEXT HOLDCO LLC CLOSING DT TERM LN ....ovvvvenn [erennn . 06/28/2024 . | CA_CASH_CLOSE .....evvvvve |ovevvviiiiiiiinenns Joveeeeennnnd 6100 [, 4,610 ...0 ] .0 . 0 ...4,540 |.. . 11/09/2030 .
..65658#-AA-2 | NORTH HAVEN FALCON BUYER LLC - TERM LOA .... |....... . 05/22/2024 . | CA_CASH_CLOSE ... ...0 ] .0 . 0 ....708 |.. . 05/19/2027 .
..65658#-AB-0 | NORTH HAVEN FALCON BUYER LLC - DELAYED ..... . |- 04/04/2024 . | CA_CASH_CLOSE ... ...0 ] .0 . 0 ...2%6 |.. . 05/19/2027 .
..65716%-AB-4 | NORTH AMERICAN SCIENCE ASSOCIATES INC. ...... . |- 06/28/2024 . [ CA_CASH_CLOSE ... ...0 ] .0 . 0 . . 09/15/2027 .
..65716@-AA-4 | NORTH AMERICAN SCIENCE ASSOCIATES INC. 06/28/2024 . | CA_CASH_CLOSE . .0 0 0| .1,926 . 09/15/2027 .
..65716@-AB-2 | NORTH AMERICAN SCIENCE ASSOCIATES INC. ...... . 06/28/2024 . | CA_CASH CLOSE ... .0 . 0. .0 . 142 ). . 09/15/2027 .
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..66703*-AA-9 |Northstar Recycling - Senior Term Loan ....... [....... . 04/18/2024 . | VARIOUS ..1,263,722 |... 1,239,509 |.... .0 . 0 . 10/01/2027 .
..67008*-AA-9 | NOVIPAK BUYER LLC INITIAL TERM LN [ . 04/30/2024 . | CA_CASH_CLOSE . (1,481) |... ... (1,481) ... .0 . 0 . 12/01/2026 .
..67100#-AA-2 |OC 111 LVS XXVI LP - Secured Loan Facili .... [....... . 05/15/2024 . | CA_CASH_CLOSE ... .4,098,175 |.... .0 . 0 . 11/20/2030 .
..67115E-AC-4 |Omega Holdings - Senior Term Loan ............. [...cc. . 05/30/2024 . | CA_CASH_CLOSE ... .0 . 0 . 03/31/2029 .
. 67117*-AA-7 | OA BUYER INC INITIAL TERM LN ...oooeeeeiiiiiiess [ oeenns . 06/28/2024 . | CA_CASH_CLOSE ... .0 . 0 . 12/20/2028 .
..68144#-AB-6 |Olympia Acquisition, Inc-2022 2nd Amendm .... |....... . 06/30/2024 . | CA_CASH_CLOSE ... .0 . 0 . 02/26/2027 .
..68687@-AA-3 | ORO Funding | LLC - Term Loan .......ccccoeeeees [ereenn . 06/17/2024 . | CA_CASH_CLOSE ... .0 . 0 . 05/25/2029 .
..69429¢-AA-4 |PDQ (PDQ TOPCO LP) First Lien Term ......cceuws [oeeennn . 06/28/2024 . | CA_CASH_CLOSE ... .0 . 0 . 08/27/2027 .
..694298-AB-2 |PDQ (PDQ TOPCO LP) DDTL ..cevvvvvvvvveiiiiiiiiiens [eeeenn . 06/28/2024 . | CA_CASH_CLOSE ... .0 . 0 . 08/27/2027 .
..69451*-AA-7 | PPW AERO BUYER INC INITIAL TERM LN . 05/30/2024 . | CA_CASH_CLOSE . 0 0| . 02/15/2029 .
..705598-AA-4 |Pegasus Global Enterprise Holdings 06/28/2024 . | CA_CASH_CLOSE . 0 0| . 05/29/2025 .
..70559@-AB-2 |Pegasus Global Enterprise Holdings 06/28/2024 . | CA_CASH_CLOSE . 0 0| . 05/29/2025 .
..705598-AD-8 |Pegasus Global Enterprise Holdings LLC ..... |[....... . 06/28/2024 . | CA_CASH_CLOSE ... .0 . 0 . 05/29/2025 .
..70559@-AE-6 | PEGASUS GLOBAL ENTERPRISE HOLDINGS LLC ..... [....... . 06/28/2024 . | CA_CASH_CLOSE ... .0 . 0 . 05/29/2025 .
..70559@-AF-3 | PEGASUS GLOBAL ENTERPRISE HOLDINGS LLC ..... |[....... . 06/28/2024 . | CA_CASH_CLOSE ... .0 . 0 . 05/29/2025 .
..71667%-AA-3 |Petroleun Service Group LLC/Delayed Draw .... |....... . 04/03/2024 . | CA_CASH_CLOSE ... . . .0 . 0 . 07/23/2025 .
. 71667*-AB-1 |Petroleun Service Group LLC/Term Loan 7/ .... |[....... . 04/03/2024 . | CA_CASH_CLOSE ... . 2,629,933 |.... .0 . 0 . 07/23/2025 .
..731038-AA-9 |Polara - Term Loan ...........cceevvvevevvveeennnnns [eeneenn . 06/28/2024 . | CA_CASH_CLOSE ... ...89,036 |.... .0 . 0 . 12/03/2027 .
..731038-AB-7 |Polara - 2022 Incremental Term Loan [ I . 06/28/2024 . | CA_CASH_CLOSE ... ...85,149 |.... .0 . 0 . 12/03/2027 .
..74066*-AA-4 | PREMIER SPECIALTIES INC. - TERM LOAN ........ [....... . 04/30/2024 . | CA_CASH_CLOSE ... . (739) ... .0 . 0 . 08/20/2027 .
..74276G-AC-0 |Process Insights - Term Loan 06/30/2024 . | CA_CASH_CLOSE . 11 0 0| . 06/30/2029 .
..74309#-AA-7 | PRODUCTION RESOURCE GROUP L.L.C. - DELA 05/20/2024 . | CA_CASH_CLOSE . 13,571 0 0| . 08/21/2024 .
..74309#-AB-5 |PRG 9/20 Last Out 05/20/2024 . | CA_CASH_CLOSE . .8,835 |. 0 0| . 08/21/2024 .
..74309%-AC-3 | PRODUCTION RESOURCE GROUP L.L.C. - DELA . |- 05/30/2024 . | CA_CASH_CLOSE . .763 |. 0 0| . 08/21/2024 .
..74309#-AD-1 | PRODUCTION RESOURCE GROUP L.L.C. - SECO . |- 05/21/2024 . | CA_CASH_CLOSE . 3,432 | 0 0| . 08/21/2024 .
..74588B-AB-6 |Puma Buyer TL 2029 ..........ccvvvvvvvvrvrnrrnnnnnns [eeeeens . 04/30/2024 . | CA_CASH_CLOSE ... ...46,500 |.... .0 . 0 . 07/14/2029 .
..749230-AB-3 |RoadOne IntermodaLogistics - Term Loan ....... [....... . 06/28/2024 . | CA_CASH_CLOSE ... 5,801 |.... .0 . 0 . 12/30/2028 .
..74923@-AC-1 |R1 HLDGS LLC DELAYED DRAW TERM LN O [P . 06/28/2024 . | CA_CASH_CLOSE ... ....585 |.... .0 . 0 ....555 |.. . 12/30/2028 .
..74934#-AD-4 |RCC REAL ESTATE SPE 9 LLC -Series 2023-3 .... |....... . 04/22/2024 . | CA_CASH_CLOSE ... ...69,828 |.... .0 . 0 ..69,828 |.. . 06/29/2028 .
..75046T-AB-0 |Radius Aerospace Inc-RADAER TL 1L USD ........ [....... . 06/28/2024 . | CA_CASH_CLOSE ... ... 1,569 |.... .0 . 0 ... 1,569 |.. . 03/29/2025 .
..75279%-AA-4 | RANDYS HLDGS INC INITIAL TERM LN ......cceeeess [orennn . 06/28/2024 . | CA_CASH_CLOSE ... .6,019 |.... .0 . 0 .6,019 |.. . 10/31/2028 .
..75279%-AB-2 | RANDYS HLDGS INC DELAYED DRAW TERM LOAN 06/28/2024 . | CA_CASH_CLOSE . 0 0 0| .165 . 11/01/2028 .
..75445@-AA-1 | RAWLINGS SPORTING GOODS COMPANY INC - T 06/28/2024 . | CA_CASH_CLOSE . 2,17 . 0 0| 2,117 . 12/31/2026 .
..75645@-AA-9 |Red Cedar Holdings BLP Cl A Ln 04/12/2024 . | CA_CASH_CLOSE . .. 4,533,900 ..4,533,900 |. . 4,533,900 |. 0 0| . 4,533,900 . 08/10/2030 .
..75734@-AB-9 |Reddy Ice Holdings Inc./Term Loan 7/19 04/22/2024 . | CA_CASH_CLOSE . .. 4,488,566 .. 4,345,277 |. .4,404,8% |. 0 0| . 4,404,894 . 07/01/2025 .
..75734@-AC-7 |Reddy Ice Holdings Inc./Delayed Draw Te 04/22/2024 . | CA_CASH_CLOSE . ..423,026 ..423,026 |. ..423,026 |. 0 0| .423,026 . 07/01/2025 .
..75988*-AA-6 | RENOVATION ACQUISITION INC TERM LOAN ......... [....... . 06/28/2024 . | CA_CASH_CLOSE ... ...24,212 ...23,665 |............23,677 |.... .0 . 0 ..23,677 |.. . 11/15/2027 .
..76028@-AA-4 |REPAIRIFY INC. - INITIAL TERM LOAN .......... [...cc. . 06/28/2024 . | CA_CASH_CLOSE ....ovvvvvns Joeveveeniiiiiinnenns Joveeeennn 1,876 [, 1,875 |oveeiennns 1,875 |ovevennnnnn 1,875 o, .0 . 0 ...1,875 |.. . 06/14/2027 .
..762528-AA-1 |Rialto Management Group LLC/Term Loan 1 .... |....... . 04/19/2024 . | CA_CASH_CLOSE ... ... (244,196) |......... (241,754)|.... (242,986) |.... .0 . 0 (242,986) |.. 5,020 |. 12/02/2024 .
..762528-AB-9 |RIALTO MANAGEMENT GROUP LLC - TERM LOAN .... [....... . 04/19/2024 . | CA_CASH_CLOSE ... 12,116 12,116 12,116 |.... 12,116 |.... .0 . 0 12,116 |.. . 12/02/2024 .
..77260#-AA-7 |Rock Labor LLC - Term Loan ...........eeeeveeeees [ereeenn . 06/28/2024 . | CA_CASH_CLOSE ... ....6%6 |.... .0 . 0 ....636 |.. . 09/14/2029 .
..78013#-AA-5 |ROYAL BUYER LLC INITIAL TERM LN ..ccooviiiiiiss [ oeennn . 06/28/2024 . | CA_CASH_CLOSE . ....8,919 ... .0 . 0 ...8,919 |.. . 08/31/2028 .
..78029#-AE-9 |ROYAL HOLDCO CORP 2023-2 INCREMENTAL TER .... . |- 04/18/2024 . | VARIOUS 1,237,430 |.... .0 . 0 e 1,237,430 .. . 12/30/2026 .
..784326-AB-8 | SFE Intermediate HoldCo LLC/Incremental ...... . |- 06/28/2024 . [ CA_CASH_CLOSE ... .0 . 0 ....901 ...409 |. 07/31/2024 .
..78433%-AB-9 | SG Acquisition Inc.(Safe-Guard)-Incremen 04/03/2024 . [ CA_CASH_CLOSE ... K .. 408,485 ..408,485 ..408,485 |. ..408,485 |. 0 0| .408,485 . 15,429 |. 01/27/2027 .
..78459¢-AA-8 | SEI HLDG | CORP CLOSING DT TERM LOAN . 04/18/2024 . | BANK LOANS BARINGS ...... 2,032,019 |........ 2,011,900 |........ 1,941,483 |........1,941,483 |.... 0. 0 s 1,941,483 |...............0 |.........90,536 |.........90,535 |..... ...122,802 ). 03/27/2028 .




¢e's03

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

SCHEDULE D - PART 4

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

1 2 3 4 5 6 7 8 9 10 Change In Book/Adjusted Carrying Value 16 17 18 19 20 21 22
11 12 13 14 15 NAIC
Desig-
nation,
NAIC
Total Total Desig-
Current |Change in| Foreign Bond nation
Year's Book/ | Exchange Book/ Interest/ Modifier
Prior Year Current |Other Than| Adjusted |Change in| Adjusted Foreign Stock Stated and
Book/ Unrealized| Year's |Temporary| Carrying Book Carrying | Exchange | Realized Dividends Con- SiYe}
CuUsIP Number of Adjusted | Valuation | (Amor- |Impairment| Value | /Adjusted | Value at Gain Gain  |Total Gain| Received | tractual | Admini-
Ident- For- | Disposal Name Shares of Consid- Actual Carrying Increase/ | tization)/ | Recog- [ (11+12-| Carrying Disposal | (Loss)on | (Loss)on | (Loss)on During Maturity | strative
ification Description eign| Date of Purchaser Stock eration Par Value Cost Value (Decrease)| Accretion nized 13) Value Date Disposal | Disposal [ Disposal Year Date Symbol
..78494*-AA-7 | SPC RECEIVABLES FDG I TR SECD REV LN FA .... [....... . 05/31/2024 . | CA_CASH_CLOSE ......eevvve |overvnnnnnnnnnnnnns [00n08,913,729 |, 8,913,729 |........ 8,913,729 |[.... .0 .0 . 0 e 8,913,729 |.. ...281,058 |. 10/19/2029 . [1.G PL ....
..78503@-AA-4 | SPV FACILITY | LLC - Senior Secured Revo .... [....... . 06/03/2024 . | CA_CASH_CLOSE .......cevvv |oeveeeennnnnnnnnnnns 0002 9,500,000 ... 9,500,000 |........ 9,500,000 |.... .0 .0 . 0 e 9,500,000 |.. ...267,912 |. 03/31/2033 . [1.G PL ....
..78642#-AA-4 | SAFE HOME SECURITY INC. - TERM LOAN .....cccoo [.eeeenn . 04/01/2024 . | CA_CASH_CLOSE ... . 1,440 1,440 |.... .0 .0 . 0 1,440 .. ...167 |. 08/04/2024 . [2.C PL ....
..78642#-AB-2 | SAFE HOME SECURITY INC. - DELAYED DRAW T .... [....... . 04/01/2024 . | CA_CASH_CLOSE ... .0 .0 . 0 L3 .. 44 |. 08/04/2024 . (2.C PL ....
..794008-AA-6 |Saldon Holdings Inc./First Amendment Te .... [....... . 06/28/2024 . | CA_CASH_CLOSE ... .0 .0 . 0 . 03/13/2025 . (3.B PL ...
..79400@-AC-2 | SALDON HOLDINGS INC. - SECOND AMENMENT ...... [....... . 06/28/2024 . | CA_CASH_CLOSE ... .0 .0 . 0 . 03/13/2025 . [5.B GI ....
..80586#-AA-8 |Scaled Agile Inc. - 2021 Delayed Draw Te .... [....... . 06/28/2024 . | CA_CASH_CLOSE ... .0 .0 . 0 . 12/15/2028 . |2.CPL ....
..80586#-AB-6 |Scaled Agile Inc. - 2021 Unitranche Term .... |[....... . 06/28/2024 . | CA_CASH_CLOSE ... .0 .0 . 0 . 12/16/2028 . |2.CPL ....
..816307-A8-1 |SelectQuote Inc./Term Loan 10/19 ........ccccce [oeeenn . 06/28/2024 . | CA_CASH_CLOSE ... .0 .0 . 0 . 11/05/2024 . |3.CPL ....
..82419%-AB-9 |Shermco Intermediate Holdings Inc. - 201 .... 04/01/2024 . [ CA_CASH_CLOSE . .0 0 0| . 06/05/2026 . (3.B PL ...
..82419%-AC-7 |Shermco Intermediate Holdings Inc. - 202 .... 04/01/2024 . | CA_CASH_CLOSE . Lot Lot .0 0 0| .01 . 03/06/2025 . (3.B PL ....
..82565#-AA-9 | SHUR-CO ACQUISITION INC. - TERM LOAN 05/10/2024 . | CA_CASH_CLOSE . ..1,641,115 |. 1,641,115 |. .0 0 0| .1,641,115 . 06/30/2027 .
..83176%-AA-2 |Smartling Inc. - Term Loan ..........ceeeveveens [erreenn . 06/28/2024 . | CA_CASH_CLOSE .....evvvvve |ovevvniiiiiiiiniins Joveeeeennnnn 7,586 [ 7,586 |t 7,586 |.............7,586 |.... ...0 ] .0 . 0 ...7,586 |.. . 11/08/2027 .
..83176*-AB-0 |Smartling Inc. - Delayed Draw Term Loan ...... [....... . 06/28/2024 . | CA_CASH_CLOSE ... ... 1,084 ....1,084 |.............1,084 |.... ...0 ] .0 . 0 .1,084 |.. . 11/08/2027 .
..83425*-AA-1 | SOLO BUYER LP INITIAL TERM LN ..oovvvvenniinnnnn feeeenn . 06/28/2024 . | CA_CASH_CLOSE ... ....5,510 |.... ...0 ] .0 . 0 .5,511 |.. . 12/01/2029 .
..84724#-AA-3 | Sparus Holdings LLC - 1st Lien Term Loan .... |....... . 06/28/2024 . | CA_CASH_CLOSE ... 3,183 |.... ...0 ] .0 . 0 3,183 |.. . 03/19/2027 .
..84724#-AB-1 |Sparus Holdings LLC - Delayed Draw Term .... [....... . 06/28/2024 . | CA_CASH_CLOSE ... ....823 |.... ...0 ] .0 . 0 ....823 |.. . 03/19/2027 .
..847240-AA-5 |Spatial Business Systems - Senior Term L .... [....... . 06/28/2024 . | CA_CASH_CLOSE ... 2,476 ... .0 ] .0 . 0 2,476 |.. . 09/30/2028 .
..847240-AB-3 |Spatial Business Systems - Delayed Draw ..... [....... . 06/28/2024 . | CA_CASH_CLOSE ... ... 2,344 ... ...0 ] .0 . 0 .2,344 |.. . 10/03/2028 .
..84967#-AA-9 | SPRING INSURANCE SOLUTIONS LLC - INITIA ... [....... . 04/30/2024 . | CA_CASH_CLOSE ... 01,108 |.... ...0 ] .0 . 0 ,108 .. . 11/24/2025 .
..84967#-AB-7 |SPRING INSURANCE SOLUTIONS LLC - DELAYE .... 04/30/2024 . | CA_CASH_CLOSE . .188 |. .0 0 0| .188 . 11/24/2025 .
..85789#-AA-2 | STEALTH HOLDING LLC - U.S. INITIAL TERM ... 04/01/2024 . | CA_CASH_CLOSE . 572 | .0 0 0| .572 . 03/02/2026 .
..85789#-AB-0 | STEALTH HOLDING LLC - DELAYED DRAW TERM 04/01/2024 . | CA_CASH_CLOSE . . K .681 |. .0 0 0| .681 . 03/02/2026 .
..866026-AH-2 | Summit Buyer L.L.C. .. . |- 05/31/2024 . [ CA_CASH_CLOSE . ..901,003 |. ..330,468 |. .0 0 0| ,003 . 01/14/2026 .
..86738*-AA-6 | Sunk Rock Foundry Partners LP/Term Loan . |- 04/05/2024 . | CA_CASH_CLOSE . ..1,106,582 |. 01,121,582 |. 1] 0 0| ,582 . 10/31/2024 .
..86822@-AA-1 | SUPERJET BUYER LLC INITIAL TERM LN ........oooo [ oennnn . 06/28/2024 . | CA_CASH_CLOSE ... .. 11,356 ... .0 .0 . 0 ,356 |.. . 12/30/2027 .
..87300*-AB-0 | THG Acquisition LLC - 2019 Term Loan ......... [....... . 06/28/2024 . | CA_CASH_CLOSE ... .1,063 |.... .0 .0 . 0 ,063 |.. . 12/02/2026 .
..87300%-AC-8 | THG ACQUISITION LLC Delayed Draw Term Ln .... |....... . 06/28/2024 . | CA_CASH_CLOSE ... .0 .0 . 0 ....208 .. . 12/02/2026 .
..87300%-AD-6 | THG Acquisition LLC - 2020 Term Loan ......... [....... . 06/28/2024 . | CA_CASH_CLOSE ... .0 .0 . 0 ...875 |.. . 12/02/2026 .
..87300%-AE-4 | THG Acquisition LLC - 2020 Delayed Draw ..... |....... . 06/28/2024 . | CA_CASH_CLOSE ... .0 .0 . 0 . 12/02/2026 .
..87326#-AA-8 | TA/WEG HOLDINGS LLC - DELAYED DRAW INCR .... [....... . 04/01/2024 . | CA_CASH_CLOSE ... .0 .0 . 0 . 10/04/2027 .
..87326#-AB-6 | TA/WEG HOLDINGS LLC - 2021 DELAYED DRAN .. 04/01/2024 . | CA_CASH_CLOSE . .0 0 0| . 10/04/2027 .
..87326#-AC-4 | TA/WEG HOLDINGS LLC - AUGUST 2021 DELAY 04/01/2024 . | CA_CASH_CLOSE . .0 0 0| . 10/04/2027 .
..87338*-AA-8 | TSYL Corp Buyer Inc Initial TermLn A ... 05/31/2024 . | CA_CASH_CLOSE . .0 0 0| . 12/19/2028 .
..87338*-AB-6 | TSYL Corp Buyer Inc Initial Term Ln B 05/31/2024 . | CA_CASH_CLOSE . .0 0 0| . 12/19/2028 .
..87338*-AC-4 | Technosylva - Delayed Draw Term Loan .... 05/31/2024 . | CA_CASH_CLOSE . .0 0 0| . 12/19/2028 .
..873398-AA-5 | TS OPCO HLDG LLC / TRYSTAR LLC 5TH AMEN ... |....... . 06/28/2024 . | CA_CASH_CLOSE ... .0 .0 . 0 . 09/28/2027 .
..87339@-AB-3 | TS OPCO HLDG LLC/TRYSTAR LLC 6TH AMEND T .... |....... . 06/28/2024 . | CA_CASH_CLOSE ... .0 .0 . 0 . 09/28/2027 .
..873398-AC-1 | TS Opco Hidg LLC 7th AMEND TERM LN .......cccce [oeeenn . 06/28/2024 . | CA_CASH_CLOSE ... .0 .0 . 0 . 09/28/2027 .
..87583F-AN-8 | Tank Holding Corp. - 2022 Term Loan ........... [..ccon . 06/28/2024 . | CA_CASH_CLOSE ... .0 .0 . 0 . 03/31/2028 .
..88033#-AA-0 [Tencarva Machinery Company - Senior Term .... |....... . 06/28/2024 . | CA_CASH_CLOSE .... .0 | .0 . 0] . 12/20/2027 .
..88033#-AB-8 | Tencarva Machinery Company ...............ceeees [eeeennn . 06/28/2024 . | CA_CASH_CLOSE ... .0 .0 . 0 . 12/20/2027 .
..88233F-AK-6 |Vistra Operations Co LLC-VST TL B3 1L US .... . |- 06/28/2024 . [ CA_CASH_CLOSE ... .0 .0 . 0 . 12/20/2030 .
..88675#-AA-3 | TIKEHAU GREEN DIAMOND CFO LLC - Class A ..... . |- 05/17/2024 . | CA_CASH_CLOSE ... .0 .0 . 0 . 12/21/2030 .
..88675#-AB-1 | TIKEHAU GREEN DIAMOND CFO LLC - Class B ... 05/17/2024 . | CA_CASH_CLOSE . .0 0 0| . 12/21/2030 .
..89617*-AD-0 |Trident Maritime Systems Inc. - 2023 Inc .... . 04/01/2024 . | CA_CASH CLOSE ... .0 . 0. .0 . . 02/26/2027 .
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..89668@-AA-2 | Trintech Inc - 2023 Term Loan .............cee. [oeennn . 04/30/2024 . | CA_CASH_CLOSE ....oovvvvee Jooveiiiiiiiiiiiiiins oo 3,132 ....3,038 |.... .0 .0 . 0 ...3,038 |.. . 07/25/2029 . [4.C Z .....
..90139@-AA-1 | Twin Brook Capital Funding XIT1I WSPV, LL .... [....... . 06/12/2024 . | CA_CASH_CLOSE ... . 1,731,419 L1,731,419 | .0 .0 . 0 e 1,731,419 . 10/18/2028 . [1.E PL ....
..90140*-AA-0 | Twin Brook Capital Funding XIV WSPV, LLC .... |....... . 06/12/2024 . | CA_CASH_CLOSE ... .0 .0 . 0 . 10/18/2028 . [1.E PL ....
..90380@-AA-7 |US SALT INVESTORS LLC - INITIAL TERM LO .... [....... . 06/28/2024 . | CA_CASH_CLOSE ... .0 .0 . 0 . 07/19/2028 . (3.B PL ....
..91860*-AA-6 | VPC ASSET BACKED OPPORTUNISTIC CREDIT Ho .... |....... . 05/10/2024 . | CA_CASH_CLOSE ... .0 .0 . 0 . 06/14/2029 . [1.F PL ....
..928432-A#-0 |Visual Edge Technology, Inc./Last Qut T ... [....... . 06/30/2024 . | CA_CASH_CLOSE ... .0 .0 . 0 . 12/31/2025 . [5.B PL ....
..02846*-AB-1 | VITAL BUYER LLC 2023 INCREMENTAL TERM LO .... [....... . 06/28/2024 . | CA_CASH_CLOSE ... .0 .0 . 0 . 06/01/2028 . [4.C ........
..92043H-AB-5 |W.R. Grace & Co. TL B ..cceeeeeeeeieeeieiieeeeeees oo . 06/28/2024 . | CA_CASH_CLOSE ... .0 .0 . 0 . 09/22/2028 . [4.A FE ....
..92074*-AC-3 |WSHP FC Acquisition LLC/Third Amendment ..... |[....... . 04/30/2024 . | CA_CASH_CLOSE ... .0 .0 . 0 . 03/30/2027 . (3.B PL ....
..92075@-AA-4 | TA/WEG Holdings LLC/Term Loan 9/19 ..... 04/01/2024 . [ CA_CASH_CLOSE . .0 0 0| . 10/02/2025 . (3.B PL ...
..92975@-AB-2 | TA/WEG Holdings LLC/Initial Delayed Dra 04/01/2024 . | CA_CASH_CLOSE . .0 0 0| . 10/02/2025 . (3.B PL ...
..92091#-AA-2 |50 Holdings LLC ...t 06/28/2024 . | CA_CASH_CLOSE . .0 0 0| . 03/22/2030 . (4.B PL ....
..03000#-AA-9 | WWEC Holdings |1 Corp - Term Loan .. [ I . 06/28/2024 . | CA_CASH_CLOSE ... .0 .0 . 0 . 10/03/2028 . [5.A ........
..93279#-AA-3 | WALNUT PARENT INC. - INITIAL TERM LOAN ..... [....... . 05/31/2024 . | CA_CASH_CLOSE ... .0 .0 . 0 . 11/09/2027 . |3.CPL ....
..949798-AA-6 | WELLNESS ACQUISITIONCO INC. - TERM LOAN .... [....... . 04/30/2024 . | CA_CASH_CLOSE ... .0 .0 . 0 . 01/20/2027 . |2.CPL ....
..95483#-AA-0 | WEST NR ACQUISITIONCO LLC 2D AMEND TERM .... |....... . 05/30/2024 . | CA_CASH_CLOSE ... . .0 .0 . 0 . . 12/27/2027 .
..95483#-AB-8 | WEST NR ACQUISITIONCO LLC 2D AMEND FUND .... |....... . 06/30/2024 . | CA_CASH_CLOSE ... ... 585 ..573 .0 .0 . 0 ....573 |.. . 12/27/2027 .
..96222#-AA-4 |WHLP 1V (RP), LP Senior Secured ..........cccee [erreenn . 06/12/2024 . | CA_CASH_CLOSE ... . 1,616,393 1,616,393 |.... .0 .0 . o0 | 1,616,393 .. . 03/31/2026 .
..96811%-AA-5 |Wildcat BuyerCo Inc./Term Loan 2/20 ......... [....... . 06/28/2024 . | CA_CASH_CLOSE ....oovvvvee Jooveiiiiiiiiiiiiiins e 1,230 .0 .0 . 0 ...1,230 |.. . 02/27/2026 .
..96811%-AB-3 |Wildcat BuyerCo Inc./Delayed Draw Term ..... [....... . 04/23/2024 . | CA_CASH_CLOSE ... ... 322 .0 .0 . 0 ....322 .. . 02/27/2026 .
..07383*-AA-1 | WINEBOW HOLDINGS INC. (VINTNER GROUP | 06/28/2024 . | CA_CASH_CLOSE . . 938 .0 0 0| .938 . 07/01/2025 .
..97959@-AA-3 | Voodland Foods Inc - Term Loan 06/30/2024 . | CA_CASH_CLOSE . ..4,383 .0 0 0| . 4,267 . 12/02/2027 .
..98415D-A@-3 | XIFIN Inc./Term Loan 02/20 . 04/29/2024 . | CA_CASH_CLOSE . ...(813) .. (813)]. .0 0 0| .. (813) . 02/06/2026 .
..98876%-AA-3 | ZB Holdco LLC - Term Loan . . |- 04/19/2024 . | VARIOUS ... .. 460,480 ..460,480 |. .0 0 0| .460,480 . 02/09/2028 .
..98876*-AB-1 |ZB Holdco LLC - Delayed Draw Term Loan . |- 06/28/2024 . | CA_CASH_CLOSE . .0 0 0| ....599 . 02/09/2028 .
. 000000-00-0 |ZB Holdco LLC - 2023 Incremental Term Lo .... [....... . 04/19/2024 . | VARIOUS .0 .0 . 0 404,448 |.. . 02/09/2028 .
..98876%-AE-5 |ZB Holdco LLC - 2023 Incremental Delayed .... |....... . 06/28/2024 . | CA_CASH_CLOSE ... .0 .0 . 0 962 |.. . 02/09/2028 .
. 000000-00-0 |Kings Il - Delayed Draw Term Loan ............ [.eeeees . 06/28/2024 . | CA_CASH_CLOSE ... .0 .0 . 0 ....883 |.. . 07/07/2028 .
. 000000-00-0 |Dwyer Instruments Inc - 2022 Upsize Dela .... |....... . 06/28/2024 . | CA_CASH_CLOSE ... .0 .0 . 0 .1,689 |.. . 07/21/2027 .
. 000000-00-0 |SBP Holding LP - Delayed Draw Term Loan ...... |....... . 05/31/2024 . | CA_CASH_CLOSE ... .0 .0 . 0 ... 126 .. . 01/31/2028 .
. 000000-00-0 |ROYAL HOLDCO CORP DDTL A ...ceevvvvvvveviiiiienens [eeeenn . 06/28/2024 . | CA_CASH_CLOSE ... . .0 .0 . 0 .2,8% |.. . 12/30/2027 .
. 000000-00-0 | Checkout Holding Corp. - 2023 Exit Term 05/30/2024 . | CA_CASH_CLOSE . ....405 .2,439 | .0 0 0| . 2,439 .(2,034) |. . 04/24/2027 .
. 000000-00-0 |CyrusOne LP Senior Term Lo 05/15/2024 . [ CA_CASH_CLOSE ... .12,650,707 12,271,186 |. .0 0 0| . 4,949,384 . 379,521 . 04/15/2025 .
..06784#-AA-0 |Project Maple Term Loan .... 05/21/2024 . | BANK LOANS BARINGS ..5,100,000 ..5,100,000 |. .0 0 0| .5,100,000 . 05/17/2033 .
..09300#-AA-9 |UCIT Online Security Inc.-CAD Term Loan 04/01/2024 . [ CA_CASH_CLOSE ... .703 .703 |. .0 0 0| .703 . 03/02/2026 .
..G7740#-AA-7 |SCL XL | FUND L.P. - Senior Secured Revo .. 05/28/2024 . | CA_CASH_CLOSE . ..5,789,474 ..5,789,474 |. .5,789,474 |. .0 0 0| .5,789,474 . 10/05/2029 .
..691526-AA-6 | 290419 LTD USD FIRST AMENDMENT UK INCREM .... |....... . 06/28/2024 . | CA_CASH_CLOSE ... ....3,820 |.... ...0 ] .0 . 0 ...3,820 |.. . 12/21/2029 .
..G9341J-AN-0 |Veritas US Inc. - 2021 USD Term Loan B ....... [....... . 06/28/2024 . | VARIOUS ...30,377 |.... ...0 ] .0 . 0 ..30,453 |.. . 09/01/2025 .
..147418-AA-1 | Cascade Services - Term Loan 06/28/2024 . | CA_CASH_CLOSE . 1,057 |. .0 0 0| .1,057 . 09/30/2029 .
..268220-C@-3 |Dorel Industries Inc. - Asset Backed Fir .... . 04/02/2024 . | CA_CASH_CLOSE . 18,750 |. .0 0 0| 18,750 . 12/08/2026 .
..C4800#-AA-5 | IntraPac Canada Corporation/Canadian Ter . |- 06/28/2024 . | CA_CASH_CLOSE . 1,420 |. .0 0 0| 1,420 . 01/11/2026 .
..(8655*-AA-6 | Syntax Systems Ltd - Senior Term Loan . 06/21/2024 . | CA_CASH_CLOSE . 1,302,149 |. .0 0 0| . 1,302,149 . 10/29/2028 .
..03979%-AA-9 |RTI Surgical ... . 06/28/2024 . | CA_CASH_CLOSE . 7,94 |. .0 0 0| . 7,964 . 07/20/2026 .
..67116#-AA-4 | OSP HAMILTON PUR . 06/28/2024 . | CA_CASH_CLOSE . 10,584 |. .0 0 0| 10,584 . 12/27/2027 .
. 000000-00-0 |NF Holdco LLC - Term Loan ............... . 06/28/2024 . | CA_CASH_CLOSE . 1,421 .0 0 0| 1,421 . 04/02/2029 .
..G2757#-AA-8 |Datix Bidco Limited/Facility B1 04/18 ..... |- 04/30/2024 . | CA_CASH_CLOSE . ..896,051 .0 0 0| .896,051 . 04/28/2025 .
..G2757@-AA-0 |Datix Bidco Limited/Term Loan B3 5/19 ... C..... . 04/30/2024 . | CA_CASH CLOSE ... .. 902,685 ..895,059 |.... .0 . .0 .. .0 .. .895,059 |.. . 04/28/2025 .
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..G2757@-AB-8 |Datix Bidco Limited/Term Loan B4 10/19 ....... . 04/30/2024 . | CA_CASH_CLOSE ... .. 353,244 353,244 353,244 |...........363,244 |.... .0 . ....353,244 |.. .0 . 04/28/2025 . [3.B PL ...
..G3166*-AA-5 |CIP VII1 Holdings SPV L.P - Term Loan ... . 04/19/2024 . | CA_CASH_CLOSE . . 1,112,266 .. 1,112,266 1,112,266 | 1,112,266 |. 0 1,112,266 . 12/14/2026 . [1.F PL ...
..G4288@-AC-0 | HARBOURVEST DOVER STR X INVT LP 2ND AME ... . 06/30/2024 . | CA_CASH_CLOSE . ... 90,620 ...90,620 ...90,620 |. ...90,620 |. 0 O V(I N | ) AN | N A | B N . 01/05/2028 . [1.G PL ...
..G4701#-AA-1 | IFM USIDF (INTERMEDIATE) B, L.P. - Secur .... . 06/20/2024 . | CA_CASH_CLOSE . . 4,166,667 ..4,166,667 ..4,166,667 |. .4,166,667 |. 0 .4,166,667 . 11/01/2035 . [1.G PL ...
..G5471*-AA-0 |Lepton Fund Ltd. - Term Loan ............ . 04/15/2024 . | CA_CASH_CLOSE . 25,000,000 .25,000,000 .25,153,647 |. 25,152,508 |. 0 25,152,508 ,119,420 |. 05/07/2026 . [1.G PL ...
..G6684@-AA-9 | OHA Credit Solutions Master Fund | SPV, ..... . 05/03/2024 . | CA_CASH_CLOSE . . 1,000,000 ..1,000,000 ..1,000,000 |. .1,000,000 |. 0 .1,000,000 .29,753 |. 12/16/2032 . [1.F PL ...
..G7349*-AA-6 |Radius Aerospace Europe Limited/U.K. Ter .... . 06/28/2024 . | CA_CASH_CLOSE ....oovvvvee Jooveiiiiiiiiiiiiiins e 2,033 ....2,033 |. 0 ...2,033 ...365 |. 03/29/2025 . [5.B Gl ...
..G7741#-AA-6 | STEPSTONE GROUP EUROPE ALTERNATIVE INVES .... . 06/05/2024 . | CA_CASH_CLOSE ... . 1,024,602 1,024,602 |.... .0 . .1,024,602 |.. . 02/28/2034 . [1.E PL ...
..L0421#-AD-6 |Auris Luxembourg Il1 S.A EUR TLB1 (Jul'1 .... . 04/30/2024 . | BANK LOANS BARINGS ...... . 1,064,568 1,023,420 |.... .0 . .890,035 |.. . 02/27/2026 . [4.C FE ...
..L5681@-AA-9 | ION Trading Technologies EUR TLB (Mar'21 .... . 06/28/2024 . | CA_CASH_CLOSE ... ..2,706 .2,612 | 0 .2,570 .. 176 | L 137 . 04/01/2028 . [5.B GI ...
..08506*-AD-6 | SIMULATION SOFTWARE INVT CO PTY LTD FACI .... . 05/09/2024 . | CA_CASH_CLOSE ... .. 855,700 0 .842,864 12,836 |. . 12,836 |.. . 09/30/2025 . [4.C ........
..8000#-AE-4 | Samh+nlIsbyggnadsbolaget i Norden AB - T .... . 06/14/2024 . | BANK LOANS BARINGS ...... |.... 13,800,000 .. K .0 . N .0 15,000,000 |.. ... (1,200,000) |... (1,200,000) . 07/21/2027 . [4.A PL ..
..BGS16B-7K-0 | WWEC Holdings |1 Corp ......ceceveeveveveeeeeenenns [eeeens . 04/02/2024 . | PRINCIPAL REPAYMENT ... |.oooooiriiiiininnnns |oeeiennnnnns LYV A [ [ 0 [ PP 0 foooiinnnnees [ PP LAV Y | I [ PP 0 . 10/03/2028 . [4.C ........
1909999999. Subtotal - Bonds - Unaffiliated Bank Loans 284,574,406 293,161,321 292,040,833 191,080,318 0 (973) 0 (973) (152,109) 284,892,093 111,920 (429,607) (317,687) 9,542,106 XXX XXX
2509999997. Total - Bonds - Part 4 1,570,722,785 1,593,213, 265 1,575,997, 402 1,466,332, 156 142,051 6,023,799 (296, 247) 6,462,097 (300,223) | 1,585,983,773 223,550 | (15,484,540)| (15,260,990) 49,587,840 XXX XXX
2509999998. Total - Bonds - Part 5 XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX
2509999999. Total - Bonds 1,570,722,785 1,593,213, 265 1,575,997, 402 1,466,332, 156 142,051 6,023,799 (296, 247) 6,462,097 (300,223) | 1,585,983,773 223,550 | (15,484,540)| (15,260,990) 49,587,840 XXX XXX
..857477-60-8 |Stale Street Corp-PREFERRED STOCK .. | 05/30/2024 . |CALL 25 ... | ....... 19,800.000 |......... 495,000 |........ 19,800.00 357,602 |...........496,188 |...... (138,586) .. 0 s (138,586) |... .367,602 |.. . 137,398 |....... 137,3%8 .. 7,301
4019999999. Subtotal - Preferred Stocks - Industrial and Miscellaneous (Unaffiliated) Perpetual
Preferred 495,000 XXX 357,602 496, 188 (138,586) 0 0 (138,586) 0 357,602 0 137,398 137,3%8 7,301 XXX XXX
4509999997. Total - Preferred Stocks - Part 4 495,000 XXX 357,602 496, 188 (138,586) 0 0 (138,586) 0 357,602 0 137,398 137,3%8 7,301 XXX XXX
4509999998. Total - Preferred Stocks - Part 5 XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX
4509999999. Total - Preferred Stocks 495,000 XXX 357,602 496, 188 (138,586) 0 0 (138,586) 0 357,602 0 137,398 137,3%8 7,301 XXX XXX
..12008R-10-7 |BUILDERS FIRSTSOURCE INC-COMMON STOCK .........[....... . 04/18/2024 . | BLOOMBERG TRADEBOCK .... ... 800.000 |......... 145,266 .0 0 e (20,029) ... 0 113,531 |.. 31,735 |....
..142339-10-0 | CARLISLE COS INC-COMMON STOCK ........eevvvvvuunn fereeenn . 04/18/2024 . | BLOOMBERG TRADEBOOK .... |.......... 570.000 |......... 209,114 .0 0 el (25,263) ... 0 .152,822 |.. .56,292 |....
..20273V-10-0 |ENERGY TRANSFER EQUITY L P LTD PARTNERSH .....[....... . 06/06/2024 . |RILY ...oooeiiiiiiii | 63,993.000 |......... 976,606 ..883,103 . .0 .0 . (39,491) |... 0 .843,612 |..
..608190-10-4 | MOHAWK INDUSTRIES INC-COMMON STOCK . 04/18/2024 . (BLOOMBERG TRADEBOOK .1,700.000 .. 184,684 . K ..175,950 |. ... (307) .0 0 ... (307) 0| 175,643
..670346-10-5 |NUCOR CORP-COMMON STOCK .... 04/29/2024 . (BLOOMBERG TRADEBOOK .3,155.000 .. 552,599 ..431,407 |. ..549,09 |......(117,689) .0 0 .(117,689) 0| .431,407
..67058H-10-2 | NUSTAR ENERGY LP-COMMON STOCK LTD PART 05/03/2024 . [MERGER .... . 186,038.000 . 2,743,886 .. 3,409,523 |. 2,111,550 |......(317,517) .0 0 .(317,517) 0| .2,743,888 .0
..723787-10-7 |PIONEER NATURAL RESOURCE-COMMON STOCK . |- 05/03/2024 . [MERGER . ... 500.000 .. 113,744 113,744 | .. 112,440 | 1,304 .0 0 0| 113,744 0|
..820073-10-5 |Simpson Manufacturing Co-COMMON STOCK . |- 04/18/2024 . (BLOOMBERG TRADEBOOK 900.000 .. 164,150 . 178,371 |. . 178,182 |. .. 189 .0 0 0| 178,371 . (14,221) |.
..87612G-10-1 | TARGA RES CORP COMMON STK v | eeennn. [ 05/01/2024 L |VARIOUS ... ........4,548.000 |.........511,208 324,033 |...........395,085 |....... (71,052) |.. .0 . 0. 0. .324,033 |.. . 187,265 187,265
5019999999. Subtotal - Common Stocks - Industrial and Miscellaneous (Unaffiliated) Publicly
Traded 5,601,347 XXX 5,742,686 4,717,043 (589,847) 0 0 (589,847) 0 5,077,051 0 524,298 524,298 116,642 XXX XXX
5989999997. Total - Common Stocks - Part 4 5,601,347 XXX 5,742,686 4,717,043 (589,847) 0 0 (589,847) 0 5,077,051 0 524,298 524,298 116,642 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 5,601,347 XXX 5,742,686 4,717,043 (589,847) 0 0 (589,847) 0 5,077,051 0 524,298 524,298 116,642 XXX XXX
5999999999. Total - Preferred and Common Stocks 6,096,347 XXX 6,100,288 5,213,231 (728,433) 0 0 (728,433) 0 5,434,653 0 661,696 661,69 123,943 XXX XXX
6009999999 - Totals 1,576,819, 132 XXX 1,582,097,690 1,471,545,387 (586, 382) 6,023,799 (296, 247) 5,733,664 (300,223) | 1,591,418,426 223,550 | (14,822,844)| (14,599,294) 49,711,783 XXX XXX
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0079999999. Subtotal - Purchased Options - Hedging Effective Excluding Variable Annuity Guarantees Under SSAP No.108 0 0 XXX 0 XXX XXX
0149999999. Subtotal - Purchased Options - Hedging Effective Variable Annuity Guarantees Under SSAP No.108 0 0 XXX 0 XXX XXX
141932 Cal | Options - BNP PARIBAS LONDON
S&P 500 - USD ......... Liability Hedge ...... Equity/Index |.eeeerereennnnnnnnnnns ROMUWSFPUBMPROBKSP83  |. 04/06/2021 . 04/06/2028 |........ceevvvnn feunnnnns 2,560,103 .. 4073.94000000 |......... 182,785 |..........60,400 |.......... 70,381..........91,416 | ....oeeen. (A7) | O KPP (U N
141936 Call Options - BNP PARIBAS LONDON
S&P 500 - USD .. . |Liability Hedge ...... . |Equity/Index |..cooovrruniiiniiinnnnns ROMUWSFPUBMPROBKSP83  |. 04/06/2021 .... 643,934 .. 4073.94000000 |.......... 44,408 |.......... 14,655 [.......... 17,306 |..........22,198 | ........... e (T288) i [ | | e
141931 Call Options - JPMORGAN CHASE
S&P 500 - USD ......... Liability Hedge ...... . |Equity/Index |BANK, N.A. ......... 7HBGLXDRUGQFUSTRNES7  |. 04/20/2021 |. 04/20/2028 |.......evvvvvnn fonnnnns 2,131,255].. 4134.94000000 |......... 166,598 |.......... 55,334 [.......... 64,892 |..........83,440 | ........... 20,228) e fooeeii | |
141935 Cal| Options - JPMORGAN CHASE
S&P 500 - USD ......... Liability Hedge ...... . |Equity/Index |BANK, N.A. ......... 7HBGLXDRUGQFUSTRNES7  |. 04/20/2021 |. 04/20/2026 |.......uevvvvvnn fonnnnne 1,033,297 |.. 4134.94000000 |.......... 75,627 |.......... 24,990 |.......... 28,092 [ 37,790 | 12,383))eeeeiiiiiiines foevvvieeecvii [ | e
141929 Cal | Options - BNP PARIBAS LONDON
S&P 500 - USD ......... Liability Hedge ...... . | Equity/Index ROMUWSFPUBMPROBKSP83  |. 05/06/2021 . 05/06/2026 |........oeevvven feunnnnns 2,934,227 |.. 4201.62000000 |......... 207,762 ..........67,890 |.......... 76,316 |.........103,347 | ........... B4,462)|. v [ | | e
141934 Call Options -
S&P 500 - USD ......... Liability Hedge ...... . | Equity/Index ROMUWSFPUBMPROBKSP83  |. 05/06/2021 . 05/06/2028 |.......ceeevvvee feunnnnne 3,525,201]..4201.62000000 |......... 272,205 |..........89,247 |.......... 99,539 |....uun 135,658 [.evnneeeis [ n 72,626 o [oeveeiiineeeeinnn oo (45,196 [ | |
139414 Call Options -
S&P 500 - USD .. . |Liability Hedge ...... . | Equity/Index . ROMUWSFPUBMPROBKSP83  |. 05/20/2021 P PO 3,238,121].. 4159. 12000000 |.........233,956
141933 Call Options -
S&P 500 - USD ......... Liability Hedge ...... . | Equity/Index ROMUWSFPUBMPROBKSP83  |. 05/20/2021 . 05/19/2028 |......evvvvvvvnn feunnnnns 4,387,198 |.. 4159.12000000 |......... 347,178 |........ 117,072 |......... 134,261 [...eeen 176,266 | ooeeeeennnn [erenennnnn89,265 | e e (57,806 Jevnneeeceiines | | e
142030 Call Options -
S&P 500 - USD ......... Liability Hedge ...... . |Equity/Index |..cooovrruniiiniiinnnnns ROMUWSFPUBMPROBKSP83  |. 06/04/2021 . 06/05/2026 |.......evvvvvne feunnnnne 3,793,322 .. 4229.89000000 |......... 273,975 |ovvven 91,734 104,782 |.........138,306 | ........... (45,495)]....ccvvniiiiiinn ferenreeeiiiiinens | ]| e
142031 Call Options - BNP PARIBAS LONDON
S&P 500 - USD ......... Liability Hedge ...... . |Equity/Index |.... ... ROMUWSFPUBMPROBKSP83  |. 06/04/2021 . 06/06/2028 |.........cevvvvn fennnnns 3,756,297 |.. 4229.89000000 |......... 203,447 |..........98,537 [......... 111,053 [T} R R,
142042 Cal | Options - BNP PARIBAS LONDON
S8P 500 - USD ......... Liability Hedge ...... . |Equity/Index | .ooevireeiiiiiine ROMUWSFPUBNPROSKSPS3 . 06/18/2021 |. 06/19/2026 |.......ecvevvee foeeeene 4,246,800 |.. 4166.45000000 |......... 309,339 |.........103,647 |........ 116,980 |.........156,119 | ...oovee. (51,405)]veeveveverenes oo | eveveiene | e
142043 Cal | Options - BNP PARIBAS LONDON
S&P 500 - USD ......... Liability Hedge ...... . |Equity/Index |..cooovmruniinniinnnnnns ROMUWSFPUBMPROBKSP83  |. 06/18/2021 . 06/20/2028 |........evvvvvnn fennnnns 5,895,992 .. 4166.45000000 |......... 470,067 |.........158,509 |......... 179,802 |.........238,382 | ..cvvennnnn (78,049)[...ccevvvniieees Jerneeicciiines | eeeeeeen | e
142044 Cal| Options - BNP PARIBAS LONDON
S&P 500 - USD ......... Liability Hedge ...... . |Equity/Index |..cooovrruniiiniiinnnnns ROMUWSFPUBMPROBKSP83  |. 07/06/2021 (. 07/06/2026 |.......evvvvvne feunnnnns 4,766,527 .. 4343.54000000 |......... 342,979 |.ooevviieeiiinn [ (57,355)|..........57,697 | ........... ST5)) P AR UUUR (R
142045 Cal| Options - BNP PARIBAS LONDON
S&P 500 - USD ......... Liability Hedge ...... . |Equity/Index |..cooovmruniinniinnnnnns ROMUWSFPUBMPROBKSP83  |. 07/06/2021 (. 07/06/2028 |........evvvvven fennnnns 3,597,757 |.. 4343.54000000 |......... 273,908 |.evveneeiiiniinns o (45,775)|..........46,138 | ........... (CIVAE) P RPN (R I,
142024 Call Options -
S&P 500 - USD ......... Liability Hedge ...... . |Equity/Index [CITIBANK N.A. ..... ES70DZNZ7FF32TWEFA76 |. 07/20/2021 |.07/20/2026 |........eevvvres |ournnnns 4,182,637 |.. 4323.06000000 |......... 201,144 | o (48,679)..........48,916 | ........... (48,679)[...ccvvvnnnennen fornneeeiiiiines | eeeeeeeen | e
142025 Call Options -
S&P 500 - USD ......... Liability Hedge ...... . |Equity/Index [CITIBANK N.A. ..... ES70DZNZ7FF32TWEFA76 |.07/20/2021 |.07/20/2028 |........evvvvves |ounnnnns 2,039,052 .. 4323.06000000 |......... JEESTA T R IR (24,837))......... 24,971 | (24,837)].cvveeeeiennnnns foeeevnnnieeeinnn [ e | e
142046 Call Options - BNP PARIBAS LONDON
S8P 500 - USD ......... Liability Hedge ...... . |Equity/Index | .eoevireeiiiiiiinne ROMUWSFPUBNPROSKSPB3 . 08/06/2021 |. 08/06/2026 |................ 4,064,101 /.. 4436.52000000 |......... 280,227 |- v [ (46,899)|...........46,875 | .cuevvnvee (46,899)]-.vevveveererenes oo | e | e
142047 Call Options - BNP PARIBAS LONDON
S&P 500 - USD ......... Liability Hedge ...... . |Equity/Index |..cooovrruniiiniiinnnnns ROMUWSFPUBMPROBKSP83  |. 08/06/2021 . 08/04/2028 |.......ccevvvven fennnnns 3,826,358 |.. 4436.52000000 |......... 286,658 [.....ccevvnieenns fornnnnnns (47,929)|..........48,069 | ........... A7,929).cevveieiiininn foeeeii | |
142048 Call Options -
S&P 500 - USD ......... Liability Hedge ...... . |Equity/Index [CITIBANK N.A. ..... ES70DZNZ7FF32TWEFA76 |. 08/20/2021 |.08/20/2026 |.........eevees |ovnnnnns 1,809,340 |.. 4441.67000000 |......... 123,509 [oveeiiiiieeees Jovennnns (20,701)..........20,587 | cerrrnnnnnn (20,701)fceeveenneeiiees Jerneeeeeiiiines | eeeeeeen | e
142049 Call Options -
S&P 500 - USD ......... Liability Hedge ...... . |Equity/Index [CITIBANK N.A. ..... E570DZNZ7FF32TWEFA76 |.08/20/2021 |.08/18/2028 |................ 2,137,781|.. 4441.67000000 |......... 164,799 [ v (27,621)..........27,403 | ........... (27,821)[ceeevevneieees Jevnneeeceiiines | e | e
142050 Call Options - JPMORGAN CHASE
S&P 500 - USD ......... Liability Hedge ...... . |Equity/Index |BANK, N.A. ......... 7HBGLXDRUGQFUS7RNES7  |. 09/03/2021 |. 09/04/2026 |................ 1,540,167 .. 4535.43000000 |......... 127,083 [ Jovennnnns (21,267)..........21,166 | ........... (VA7) RARU U IPSSSUUSUUI USRS
142051 Call Options - JPMORGAN CHASE
S&P 500 - USD ......... Liability Hedge ...... . |Equity/Index |BANK, N.A. ......... 7HBGLXDRUGQFUSRNES7  |. 09/03/2021 |. 09/06/2028 |.......evvvvvnn feunnnnns 2,111,925 .. 4535.43000000 |........ 180,586 |..oevvveniieiinnn fons (30,203)f..........30,156 | ... (30,203)].cvveneevinnnnns foerennnnieeeiinn [ e | e
142217 Call Options - BNP PARIBAS LONDON
S&P 500 - USD ......... Liability Hedge ...... . |Equity/Index |..cooovrruniiiniiinnnnns ROMUWSFPUBMPROBKSP83 . 09/20/2021 . 09/18/2026 |.......uvvvvvvnn feunnnnns 1,174,913 |.. 4357.73000000 |.......... FEICL ) RRI RN (13,384)|..........13,281 | ........... [QECTCE.T.)) FO KRR (SRR IO
142219 Cal| Options - BNP PARIBAS LONDON
S&P 500 - USD ......... Liability Hedge ...... . |Equity/Index |..ooovvmreniiiniinnnnnns ROMUWSFPUBMPROBKSP83 . 09/20/2021 . 09/20/2028 |................ 1,873,140 .. 4357.73000000 |......... 136,949 [ i (22,909)|..........22,811 [ ........... 2R (1)) R R UUUR (R
142231 Cal| Options - BNP PARIBAS LONDON
S&P 500 - USD ......... Liability Hedge ...... . |Equity/Index [..oooverreniiiniinnnnnns ROMUWSFPUBMPROBKSP83  |. 10/06/2021 . 10/06/2026 |........eeevvvee feunnnnne 1,802,792 |.. 4363.55000000 |......... V281 U R R, (20,893)|..........20,702 | ........... (20,893)].cvveeeeiinnnnns foevennnnieceiinn [ e | e
142232 Cal| Options - BNP PARIBAS LONDON
S&P 500 - USD ......... Liability Hedge ...... . |Equity/Index | ....oooviiiiiiinnnnnns ROMUWSFPUBMPROBKSP83 |. 10/06/2021 |. 10/06/2028 |........oeevvvve fonnnnns 2,272,939 |.. 4363.55000000 |........ 175,701 oo o (29,368)|..........29,292 | ........... (29,368)]..evenivieennnnns foovvvnnnniniiiin | v | e
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142242 Cal| Options -
S&P 500 - USD ......... Liability Hedge ...... Exhibit 5 ... |Equity/Index [CITIBANK N.A. ..... ES70DZWZ7FF32TWEFA76 |. 10/20/2021 |. 10/20/2026 |.......cevevvvnn feornne 2,142,631|.. 4536.19000000 |......... 151,478 | [ (25,359)|.......... 25,061 [.eveeennes [ 72,349 [ e o [T 1)) R R,
142243 Cal| Options -
S&P 500 - USD ......... Liability Hedge ...... Exhibit 5 ... |Equity/Index [CITIBANK N.A. ..... ES70DZWZ7FF32TWEFA76 |. 10/20/2021 |. 10/20/2028 |.......cevvvvvnn feoernns 2,133,408 |.. 4536. 19000000 |......... 162,937 [ fovennnnns (27,249)\.......... 27,067 [.eveneeeens o VL3R Y/ PO ERRRN AR (27,289)].cvveeieiiinnnns oo | e | e
143735 Cal | Options - BNP PARIBAS LONDON
S&P 500 - USD ......... Liability Hedge ...... Exhibit 5 ... |Equity/Index [....cccoovrrirnnnniiss ROMUWSFPUBMPROBKSP83  |. 11/05/2021 . 11/06/2028 |........evvvvvnn fennnnns 3,225,894 .. 4697.53000000 |......... 236,840 |..evenieiiiiiin o (39,612)f.......... 39,253 [ e 127,083 [ i foeeen (39,B12)] e [ [ |
143737 Call Options - BNP PARIBAS LONDON
S&P 500 - USD .. . |Liability Hedge ...... Exhibit 5 ... |Equity/Index [....cccoovrrirnnnniiss ROMUWSFPUBMPROBKSP83  |. 11/05/2021 |. 11/06/2026 |.... PR PO 1,317,530 |.. 4697.53000000 |.......... 90,049 e (15,074)) e 14,872 [ | 49,402 [ i foeee (15,074 e [ | e
143909 Cal | Options - BNP PARIBAS LONDON
S&P 500 - USD ......... Liability Hedge ...... Exhibit 5 ... |Equity/Index [....ccooovrrirnnnniins ROMUWSFPUBMPROBKSP83 | 11/19/2021 . 11/20/2026 |....evvnvvvvnnn fonnnns 1,146,967 |.. 4697.96000000 |.......... £ T0Z L) R PP (13,066)].......... 12,860 [.nneeeeeenn fovvennnn 41,404 [ i foeeeeens (13,086)] e [ [ e | e
143911 Call Options - BNP PARIBAS LONDON
S&P 500 - USD ......... Liability Hedge ...... Exhibit 5 ... |Equity/Index [....ccooovrrirnnnniins ROMUWSFPUBMPROBKSP83 |, 11/19/2021 . 11/20/2028 |......evvvvvvvnn feunnnnne 2,303,354 .. 4697.96000000 |......... 77,3 [ v (29,647).......... A7 AU I [ESTRVLCICTN AR ERR R AR (29,847)|.cvveeevinnnnns |oevevnnnieeeinnn [ e | e
144235 Cal | Options -
S&P 500 - USD ......... Liability Hedge ...... Exhibit 5 ... |Equity/Index [CITIBANK N.A. ..... ES70DZWZ7FF32TWEFA76 |. 12/06/2021 |. 12/04/2026 |........oevvvvn founnnnnnns 729,148 |.. 4591.67000000 |.......... 49,819 [oeenniiiiiinees | (8,342)..00vvvnne 8,181 [t | 23,635 |.oevvnieneiiinnn oo s [R<75<7:) | O EORUUUN (PP BTN
144237 Cal | Options - BNP PARIBAS LONDON
S&P 500 - USD ......... Liability Hedge ...... Exhibit 5 ... |Equity/Index [....ccooovrrirnnnniins ROMUWSFPUBMPROBKSP83 |, 12/06/2021 |. 12/06/2028 |.......vvvvvvnn foerennnnns 752,619 .. 4591.67000000 |.......... 55,909 |.eevvenieiiininn [ (9,353))..vvvvenns [ FRU I 26,250 |veenieiiiiines foeveiiieiiens e (9,353)]ccvvvenniiiinnnn [ | e[ s
144701 Call Options - BNP PARIBAS LONDON
S&P 500 - USD ......... Liability Hedge ...... Exhibit 5 ... |Equity/Index [....ccooovrrirnnnniins ROMUWSFPUBMPROBKSP83 |, 12/20/2021 |. 12/18/2026 |....eevvnvvvvnnn fonnnns 1,060,073 |.. 4568.02000000 |.......... T2,432 oo fees (12,128)....eee 11,873 [t | T : N U [ R [QVIRVC)) R RN IPSSSUTrUUI RN
144703 Call Options - BNP PARIBAS LONDON
S&P 500 - USD ......... Liability Hedge ...... Exhibit 5 ... |Equity/Index [....ccooovrrrirnnniiis ROMUWSFPUBMPROBKSP83 |, 12/20/2021 |. 12/20/2028 |.......evvvvvvnn fonnnne 1,687,120 |.. 4568.02000000 |......... ECIUN:!: N R R, (21,882)f..0vvveeee 21,623 | .oeeeiiin [ (R0 R AP RPN (21,882)[ e evvvvvneinees Jevnneeeciiiines | e | e
145280 Call Options -
S&P 500 - USD ......... LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [CITIBANK N.A. ..... ES70DZWZ7FF32TWEFA76 |.01/06/2022 |.01/06/2027 |......cevvvvvver founnnnnnns 840,780 |.. 4696.05000000 |.......... 40,249 |.......... 19,939 [.ounennnns 20,554 |.......... 10,480 [.eneeeeeens v PL0Z(CT) R IR RPN (KI5 R FORRRUUUN (PP BN
145291 Call Options -
S&P 500 - USD ......... LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [CITIBANK N.A. ..... ES70DZWZ7FF32TWEFA76 |.01/06/2022 |.01/05/2029 |.......cvvvvvvnn foonnnnn 2,075,217 |.. 4696.05000000 |......... 109,154 |.......... 54,220 |.......... 54,310 [..ennnneen 28,502 | .ceeviiinnn [ [T A N R IR RN (PLHCIRD R U IPSSSUUOUUI U
145768 Call Options - BNP PARIBAS LONDON
S&P 500 - USD ......... LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [....cccoovrrirnnnniiss ROMUWSFPUBMPROBKSP83 | 01/20/2022 . 01/20/2027 |..evvvenrvvvvnnn foenns 1,067,105 |.. 4482.73000000 |.......... 53,186 |.......... 26,401 |.......... 21,701 | 14,857 [ .ot | LRV 7 O EPRRR AR [RVECT£:)) R R IPSSSUUSUUI USRI
145772 Call Options - BNP PARIBAS LONDON
S&P 500 - USD ......... LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [....ccooovrrirnnnniins ROMUWSFPUBMPROBKSP83 . 01/20/2022 . 01/19/2029 |....evvvvvivvinn fonnnnns 2,284,303 |.. 4482.73000000 |......... 130,082 |.......... 64,947 |.......... 69,133 |.......... 36,550 | .oeevrnnnnn [ ISR 7 O ERRN AR (31,906)[...evvevvnnivnen Jovnnnneeeeiinines | eeeeeenn | e
146459 Call Options -
S&P 500 - USD ......... LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [CITIBANK N.A. ..... ES70DZWZ7FF32TWEFA76 |. 02/04/2022 |. 02/05/2027 |......evvvvivne founnnnnns 875,187 |.. 4500.53000000 |.......... 46,034 |.......... 22,908 |...ovuennn 24,293 |.......... 13,804 [.eeeeeeins | 28,848 [ | [ (RRIV40) R U IPSSSUTSUUI USRI
146461 Call Options - BNP PARIBAS LONDON
S&P 500 - USD ......... LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [....ccooovrrirnnnniins ROMUWSFPUBMPROBKSP83  |. 02/04/2022 |. 02/06/2029 |......evvvvvvvnn fennnnns 2,205,498 |.. 4500.53000000 |......... 122,524 |.......... 61,077 |.eevvennns 63,432 ].......... 36,805 [.evunneeens o FZ X AR R AR [RUN0-T)) AR AU IPSSSURUUUI U
147150 Call Options - BNP PARIBAS LONDON
S&P 500 - USD ......... LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [....cccoovrrirnnnniiss ROMUWSFPUBMPROBKSP83  |. 02/18/2022 . 02/19/2027 |....evvvvvvvvnn fonnns 1,589,414 |.. 4348.87000000 |.......... 85,480 |.......... 42,558 |..oouennn 44,389 |.......... 22 ) I SCIA LN U RN AR (20,980 evvvvnnnnineen Jevnnnnereeeiiines | eeeeeeeen | e
147153 Cal | Options - BNP PARIBAS LONDON
S&P 500 - USD ......... LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [....cccoovrrirnnnniiss ROMUWSFPUBMPROBKSP83  |. 02/18/2022 |. 02/20/2029 |.....evvnvvvvvnn founnnnns 2,507,570 .. 4348.87000000 |......... 139,306 |.......... 69,435 |.......... 71,830 [ M A | LU 74< N RN IR I [ 320) | U KRN (R I,
147912 Call Options - BNP PARIBAS LONDON
S&P 500 - USD ......... LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [....cccoovrrirnnnniiss ROMUWSFPUBMPROBKSP83 . 03/04/2022 . 03/04/2027 |.....evvnvvvvvnn feoens 2,313,933 (.. 4328.87000000 |......... 132,195 |.......... 66,011 |.......... 69,567 |.......... 44,688 [...coeeees [oerinnns LR L 1Y R IR RN (78551 U KPR (U IO
147914 Call Options - BNP PARIBAS LONDON
S&P 500 - USD ......... LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [....cccoovrrirnnnniiss ROMUWSFPUBMPROBKSP83  |. 03/04/2022 |. 03/02/2029 |....evvvnvvvvinn fonns 3,147,487 |.. 4328.87000000 |......... 190,357 [ouvvennene 95,281 |..cvveenn 99,591 |.......... 64,503 |..covvnnn fennnns (U7 (] 1 R AR RN (46,956)]..vvnneeeennnnnns foovevnnneneeiinn [ e | e
148494 Call Options -
S&P 500 - USD ......... LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [CITIBANK N.A. ..... ES70DZWZ7FF32TWEFA76 |.03/18/2022 |.03/19/2027 |....evvvvvvvvnnn fooeerens 3,484,463 |.. 4463.12000000 |......... 203,186 |......... 101,363 |......... 100,327 |......oe. 72,389 | .eeeerinnnn [ [SRCIe N R ERRRRN AR (50,080)[....cevvvennieeen Jornnnneeeeeviines | eeeeeeen | e
148496 Call Options -
S&P 500 - USD ......... LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [CITIBANK N.A. ..... ES70DZWZ7FF32TWEFA76 |.03/18/2022 |. 03/20/2029 |......evvvvvvnn fooeerns 2,690,653 |.. 4463.12000000 |......... 164,848 |.......... 82,387 |.......... 80,428 |.......... 58,838 [..evueeees [ (SR ICT: 2N O ENRN AR [CIVNCTK)) AU FRRUUU IPSSSURUUUI USSR
149383 Cal | Options - BNP PARIBAS LONDON
S&P 500 - USD ......... LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [....cccoovrrirnnnniiss ROMUWSFPUBMPROBKSP83  |. 04/06/2022 . 04/06/2029 |......euvvvvvvnn fonnnnns 1,256,634 |.. 4481.15000000 |.......... 76,495 |.......... 38,234 |...ounnnnn 37,775 feuennnnenn A TX ) U R CCTE- o) IO IR RN (18,906)[....cevvvenneeneee Jovneneeeeiiniines | eeeeeeeen | e
149385 Cal | Options - JPMORGAN CHASE
S&P 500 - USD ......... LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [BANK, N.A. ......... 7HBGLXDRUGQFUSTRNES7  |. 04/06/2022 |. 04/06/2027 |....evvvvvvvvvnn fooerns 3,034,169 |.. 4481.15000000 |........ 161,388 |.......... 80,480 |.......... 89,949 |.......... 61,537 [ o J{ULCTREI0[CTH R AR RPN (39,844)|..cueniiiiiinnns |oeervnniiciiinn [ e | e
150021 Cal | Options - BNP PARIBAS LONDON
S&P 500 - USD .. . |LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index . ROMUWSFPUBMPROBKSP83  |. 04/20/2022 |. 04/20/2027 |.... PR PO 3,978,366 |.. 4459.45000000 |.........247,661
150023 Call Options -
S&P 500 - USD ......... LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [....cccooeririnnnniiis ROMUWSFPUBMPROBKSP83  |. 04/20/2022 . 04/20/2029 |.....evvnvvvvnnn fonnnns 2,397,649 |.. 4459.45000000 |......... 150,675 |.......... 75,491 |oovennnnn 76,642 |.......... 60,531 [.eveeeeeees [ U TCH: N R FORRRRR RN [ETA] 1)) R FRRUUUY IPSSUURSUUI USSR
150452 Call Options -
S&P 500 - USD ......... LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [CITIBANK N.A. ..... ES70DZWZ7FF32TWEFA76 |. 05/06/2022 |. 05/06/2027 |......ceevvvvren foonnnns 2,560,850 .. 4123.34000000 |......... 155,622 |.......... 78,041 [.......... 81,788 .......... 65,977 oo [ 83,135 | v oo (38,557)].cvveeinirnnnnnns fovvvvnnnnniiiiiinn | eevvieeen | e
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150453 Call Options -
S&P 500 - USD ......... LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [CITIBANK N.A. ..... ES70DZWZ7FF32TWEFA76 |.05/06/2022 |. 05/04/2029 |.......cevvvvrnn feoeerns 1,806,435 |.. 4123.34000000 |......... 116,192 |.......... 58,345 |.....uuenn 58,559 |.......... 49,327 | eoeeeiie [ 88,124 L e | [ TR (0[0)) R A,
151098 Call Options - BNP PARIBAS LONDON
S&P 500 - USD ......... LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [....ccooovrrirnnnniins ROMUWSFPUBMPROBKSP83  |. 05/20/2022 . 05/20/2027 |....evvvnvvvvvnn fonnnns 5,069,803 .. 3901.36000000 |......... 351,866 |......... 182,144 |......... 199,712 |......... 164,224 | .oovvnnns [ LV FU R R (86,184)[....cevvvnneenees Jevneeeeeeiiiines | eeeeeeeen | e
151099 Call Options - BNP PARIBAS LONDON
S&P 500 - USD ......... LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [....ccooovrrirnnnniins ROMUWSFPUBMPROBKSP83  |. 05/20/2022 |. 05/18/2029 |.....evvvvvvvinn fennnnns 1,272,358 |.. 3901.36000000 |.......... 90,354 |.......... 46,752 |...ouv 49,209 |.......... L7 T 2 I I Ly I (1 I R E N R (22,131 eveeeevininns foevevnnneeceiin [ e | e
151704 Call Options - BNP PARIBAS LONDON
S&P 500 - USD ......... LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [....ccooovrrrirnnniiis ROMUWSFPUBMPROBKSP83  |. 06/06/2022 . 06/04/2027 |.....vvvnvvvvvnn feonrns 4,053,241].. 4121.43000000 |......... 287,336 |......... 147,779 |......... 158,794 |......... 139,365 | .evvvvenns [ 153,483 [oeenieiiiiieees v o (70,464)....ccovvnnniines fenneeiiiiiines | eeeeeeeeen | e
151705 Call Options - BNP PARIBAS LONDON
S&P 500 - USD ......... LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [....ccooovrrrirnnniiis ROMUWSFPUBMPROBKSP83  |. 06/06/2022 . 06/06/2029 |....evvvvvvvvnn fennnnns 1,853,944 |.. 4121.43000000 |......... 130,682 |.......... 67,088 |.......... 68,338 |.......... 63,241 | .o [ 52,352 |.eevieneeiiinnn oo e (705D O ERRTUURTPR (R IO,
153001 Call Options - JPMORGAN CHASE
S&P 500 - USD ......... LIABILITY HEDGE ...... . |Equity/Index |BANK, N.A. ......... 7HBGLXDRUGQFUS7RNES7  |. 06/17/2022 . 06/18/2027 |....eevvvvnnenne .. 3674.84000000 |......... 261,765 .........135,127 |........ 161,780 |......... 182,321 | e o 124,795 | o [ (63,686)[.....ccvvvnnvrennn Jounnnnrereiininns | eeeeeeeen | e
153006 Call Options JPMORGAN CHASE
S&P 500 - USD ......... LIABILITY HEDGE ...... . |Equity/Index |BANK, N.A. ......... 7HBGLXDRUGQFUSRNES7  |. 06/17/2022 |. 06/20/2029 |......evvvneeeee .. 3674.84000000 |.......... 86,044 |..........44,550 |..........51,015 |.......... 43,662 | .oevvnnn [ 41564 | [ [ (20,919)].cvveiiiininns foevevnieeceiin [ e | e
153829 Cal | Options BNP PARIBAS LONDON
S&P 500 - USD ......... LIABILITY HEDGE ...... . |Equity/Index |..cooovmruniinniinnnnnns ROMUWSFPUBMPROBKSP83  |. 07/06/2022 . 07/06/2029 |....evvvvnneeene .. 3845.08000000 |......... 317,612 (77,334) e 5,047 | e 221,837 [ [ e (ALY PO KT (RTINS
153837 Call Options
S&P 500 - USD .. . |LIABILITY HEDGE ...... . |Equity/Index [CITIBANK N.A. ..... E570DZNZ7FF32TWEFA76 |. 07/06/2022 |.07/06/2027 |.... .. 3845.08000000 |.........293,781 (TS A T10 [ 289,170 [ e o (71,511)]..
154458 Cal | Options BNP PARIBAS LONDON
S&P 500 - USD ......... LIABILITY HEDGE ...... . |Equity/Index |..cooovrruniiiniiinnnnns ROMUWSFPUBMPROBKSP83  |. 07/20/2022 . 07/20/2027 |...vvvvvrrnnnnne .. 3959.90000000 |......... 184,369 [.oovvneennneennns Jovneeennn (44,908)]. e 6,473 | e [ 141,019 [ s o (44,908)]..vvnneeeennnnnns foevevnninieeiiinn [ e | e
154462 Cal | Options BNP PARIBAS LONDON
S&P 500 - USD ......... LIABILITY HEDGE ...... . |Equity/Index |..cooovmruniinniinnnnnns ROMUWSFPUBMPROBKSP83  |. 07/20/2022 . 07/20/2029 |.....evvvvnnenee .. 3959.90000000 |......... 128,937 [oeeevneenneenns Jovneeennn (31,393 4,556 | e [t 84,200 [ e o (31,393)].cvveeevennnnns foevevnnneeceiin [ e | e
155031 Call Options JPMORGAN CHASE
S&P 500 - USD ......... LIABILITY HEDGE ...... . |Equity/Index |BANK, N.A. ......... 7HBGLXDRUGQFUS7RNES7  |. 08/05/2022 |. 08/06/2029 |......evvvnneeee .. 4145.19000000 |......... 183,241 [ | (44,612)[ 010,546 | oo [ 138173 e e e (A4, B12)] e [ | |
155103 Call Options
S&P 500 - USD ......... LIABILITY HEDGE ...... . |Equity/Index [CITIBANK N.A. ..... E570DZNZ7FF32TWEFA76 |.08/05/2022 |.08/06/2027 |................ .. 4145.19000000 |.......... 97,484 |oueeeveeiiieens | (23,7210t 5,638 | e [l TATET e e e (28,721 [ | |
155746 Call Options BNP PARIBAS LONDON
S&P 500 - USD .. . |LIABILITY HEDGE ...... . | Equity/Index . ROMUWSFPUBMPROBKSP83  |. 08/19/2022 |. 08/20/2027 |.... .. 4228.48000000 |........ 112,181
155753 Call Options
S&P 500 - USD ......... LIABILITY HEDGE ...... . |Equity/Index |..cooovrruniiiniiinnnnns ROMUWSFPUBMPROBKSP83  |. 08/19/2022 |. 08/20/2029 |................ .. 4228.48000000 |......... 103,203 [oenneevvvnieees Jovvennnnn (25,4170 7,280 | e [0 32,285 | e e (25 T [ | |
156500 Call Options
S&P 500 - USD ......... LIABILITY HEDGE ...... . |Equity/Index [CITIBANK N.A. ..... ES70DZNZ7FF32TWEFA76 |.09/06/2022 |. 09/06/2027 |.........eun.... .. 3908. 19000000 110,816 |vvveneeeeeeninnns [oeeeennn (27,000)f.ceneeea 11,248 | e el 79,971 s e e (27,000 e | e | e
156505 Call Options JPMORGAN CHASE
S&P 500 - USD ......... LIABILITY HEDGE ...... . |Equity/Index |BANK, N.A. ......... 7HBGLXDRUGQFUS7RNES7  |. 09/06/2022 |. 09/06/2029 |................ .. 3908.19000000 |.......... 73,017 [ooeeeiiieeeeens fevnnees (A7, 778)eeeee T8 [ ol TBLTT9 | o feeeees (7778 [ | | s
156979 Call Options JPMORGAN CHASE
S&P 500 - USD ......... LIABILITY HEDGE ...... . |Equity/Index |BANK, N.A. ......... 7HBGLXDRUGQFUSTRNES7  |. 09/20/2022 |. 09/20/2027 |.....vvvvrnnenne .. 3855.93000000 |.......... 92,347 oo oo (22,435)) e 11,326 [ | O 274 [ e [ (22,438 [ | |
156984 Call Options JPMORGAN CHASE
S&P 500 - USD ......... LIABILITY HEDGE ...... . |Equity/Index |BANK, N.A. ......... 7HBGLXDRUGQFUSTRNES7  |. 09/20/2022 |. 09/20/2029 |.....eevvennenne .. 3855.93000000 |.......... TAAGT [oeeeeeiieneeens feveneee (17,289)] e 8,729 [ ol 77,800 e foevveeiineeeeeen fooeeeee e (17,289)] e [ | | s
158076 Call Options BNP PARIBAS LONDON
S&P 500 - USD ......... LIABILITY HEDGE ...... . |Equity/Index |..cooovrruniiiniiinnnnns ROMUWSFPUBMPROBKSP83 . 10/06/2022 |. 10/06/2027 |......evvvnneeee .. 3744.52000000 |......... 282,047 |ovvveeeeiiinies [oeeeennn (67,961).nnnnes 42,201 | oo [ TBT 583 L e [ (67,961)[.cevveennnienes fevneneeeciiiiines | eeeeeeeen | e
158083 Call Options BNP PARIBAS LONDON
S&P 500 - USD .. . |LIABILITY HEDGE ...... . | Equity/Index . ROMUWSFPUBMPROBKSP83  |. 10/06/2022 |. 10/05/2029 |.... .. 3744.52000000 |.........222,688 |.......oveerernnn foonnennnn (53,534))00unn 33,707 [ e [l 84,314 L s e (53,534)..
158729 Call Options
S&P 500 - USD ......... LIABILITY HEDGE ...... . |Equity/Index [CITIBANK N.A. ..... ES70DZNZ7FF32TWEFA76 |. 10/20/2022 |. 10/20/2027 |..........u.. .. .. 3665.78000000 |......... 659,610 [....ccevvnnninnins |ovnnnn. (158,457)).... 113,105 [.enneeeens | 520, 411 [ | (158,457)[...evvvvvninens Joevvnineeeceinnn [ v | e
158732 Call Options BNP PARIBAS LONDON
S&P 500 - USD ......... LIABILITY HEDGE ...... . |Equity/Index |..cooovrruniiiniiinnnnns ROMUWSFPUBMPROBKSP83 | 10/20/2022 |. 10/19/2029 |.......evvnneeee .. 3665.78000000 |......... 382,590 |..vvnneieiiininn [oeeeennn (91,896)]. 65,638 [..eueeennn [ 134,944 | e e (91,896)[...cevvvnnnienes ferneeeeeiiiines | eeeeeeeen | e
159834 Cal| Options JPMORGAN CHASE
S&P 500 - USD ......... LIABILITY HEDGE ...... . |Equity/Index |BANK, N.A. ......... 7HBGLXDRUGQFUSTRNES7  |. 11/04/2022 |. 11/05/2027 |...evvvnrrnnnnne .. 3770.55000000 |...... 1,019,060 |.oeevvenneeeennnns [onnnnn. (244,808)).......... 196,219 [.evneeeees | 176,715 [ | (244,808)[......ccevnnnnnnns foevrnnneeecevnnnn [ v | e
159838 Call Options JPMORGAN CHASE
S&P 500 - USD ......... LIABILITY HEDGE ...... . |Equity/Index |BANK, N.A. ......... 7HBGLXDRUGQFUSTRNES7  |. 11/04/2022 |. 11/06/2029 |...eevvvvnnnnnne .. 3770.55000000 708,308 [...ceevvvennenenns Jeunnnn. (170,092)).......... 136,558 [.unneeeeenn |oeeennnn 781,316 [ | (170,002)[..eevvevvnnnens Joevenineeecevinen [ v | e
160843 Call Options BNP PARIBAS LONDON
S&P 500 - USD ......... LIABILITY HEDGE ...... . |Equity/Index [..oooovureiiiiiinnnnnns ROMUWSFPUBMPROBKSP83 |, 11/18/2022 |. 11/19/2027 |....evvvvnnnnnne .. 3965.34000000 |...... 1,195,890 [.oovvvvnnnnnens |ovnenn. (287,464))......... 253,300 | .eeeeernnnn [ 938,625 | e (287,464)[....coevvvnnnnnns |oervnnneeeceinnn [ v | e
160847 Call Options BNP PARIBAS LONDON
S&P 500 - USD ......... LIABILITY HEDGE ...... . |Equity/Index |....ocieiiiiinnnnnns ROMUWSFPUBMPROBKSP83  |. 11/18/2022 |. 11/20/2029 |................ .. 3965.34000000 781,510 [..ooivvvnnnnnnnns |ovennn. (187,511)]... e 166,495 [ ..o |l 584,202 [ (187, 511)]cevvveeeiiiiinnn oo | e | e
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161965 Call Options - JPMORGAN CHASE
S&P 500 - USD ......... LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [BANK, N.A. ......... 7HBGLXDRUGQFUSTRNES7  |. 12/06/2022 |. 12/06/2027 |....evvvnrvvvnnn fooenrns 8,250,589 |.. 3941.26000000 |......... 804,247 |ouvenieiiiiines oo (193,267)|......... 190,834 (... A TU:ic ) R RN R [REETIT0! N
161970 Call Options - JPMORGAN CHASE
S&P 500 - USD ......... LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [BANK, N.A. ......... 7HBGLXDRUGQFUSRNES7  |. 12/06/2022 |. 12/06/2029 |.......evvvvveen feunnns 10,495,862 .. 3941.26000000 |...... 1,078,741 | o (258,802)|......... 257,204 | ooeeeeiin fennnn 1,063,939 |.eveeniiiiiinns foeeeiiiiieeeens [ (258,802)[...eevvvvnnnnens Joevvnnnnieeceninen [ v | e
162533 Cal | Options - BNP PARIBAS LONDON
S&P 500 - USD ......... LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [....cccoovrrirnnnniiss ROMUWSFPUBMPROBKSP83 |, 12/20/2022 |. 12/20/2027 |....evvvvvvvnnn fennnnnd 6,695,471 [.. 3821.62000000 |......... 659,185 |.uvvniiiiiiien | (158,490)|......... 169,132 [.eveneeeees [ LSRRV R KRR R (158,490)[....cvevvvvennens Joevvnineeeccinnn [ v | e
162536 Cal| Options - BNP PARIBAS LONDON
S&P 500 - USD .. . |LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [....cccoovrrirnnnniiss ROMUWSFPUBMPROBKSP83 |, 12/20/2022 |. 12/20/2029 |.... P 10,151,085 |.. 3821.62000000 |...... 1,043,108 (250,301)].........269, 113 | ...ccceeenn | P /7 T PO KPR RN (250,301 cevvvevnvennee foreenineenneens | e [ e
163351 Call Options -
S&P 500 - USD ......... LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [CITIBANK N.A. ..... ES70DZWZ7FF32TWEFA76 |.01/06/2023 |.01/06/2028 |........cccevven feunnns 11,272,223 |.. 3895.08000000 |......... 516,268 |......... 541,593 |......... 653,430 |......... 284,824 | .o [ 828,460 [....ccevvnnienies | [ (265,256)]...0vveneeeeennnns fooreviiiiiinii | e[ e
163356 Call Options -
S&P 500 - USD ......... LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [CITIBANK N.A. ..... ES70DZWZ7FF32TWEFA76 |.01/06/2023 |.01/04/2030 |........cevvvvrn feunnns 13,719,968 |.. 3895.08000000 |......... 684,626 |......... 720,137 |......... 805,289 |......... 378,714 | .eveeeeees [ L 7A T KV FORR KRR R, (852,676)[...ceeevvennnnnns foevvnineeeeeinnnn [ evvneeen | e
163386 Call Options -
S&P 500 - USD ......... LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [CBOE ................. 529900RLNSGAQOUPEHS4  |. 01/06/2023 |. 07/05/2024 |.............. ... 4,284,588 |.. 3895.08000000 |......... 539,858 |..uuniiiiiiien | (177,924)........... 6,972 | .o [ 179,335 [ Joeerineevceiin foeeees (177,928)..c o e [ v | el
163922 Call Options -
S&P 500 - USD ......... LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [CITIBANK N.A. ..... ES70DZWZ7FF32TWEFA76 |.01/20/2023 |.01/20/2028 |.......cevvvvvnn feorns 5,705,912].. 3972.61000000 |......... 263,613 |......... 276,749 |......... 334,559 |......... 156,157 [.eveneeeees [ 402,415 |vveeeeeiiiie [ [ [RESHVCTH R TN [OOSR IO
163924 Call Options - BNP PARIBAS LONDON
S&P 500 - USD ......... LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [....ccooovrrirnnnniins ROMUWSFPUBMPROBKSP83 . 01/20/2023 |[.01/18/2030 |.....evvvnvvvvnn feunnns 18,090,591 |.. 3972.61000000 |........ 891,866 |......... 939,5% |...... 1,099,296 |......... 530,162 [.eeveneens [ 1,258,266 [..ooeeevvnenneeees |ovnniniieiiinei [ (458,304)...cvveeeeiinnnnn [ | e[ e
163954 Cal | Options - BNP PARIBAS LONDON
S&P 500 - USD ......... LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [....ccooovrrirnnnniins ROMUWSFPUBMPROBKSP83 | 01/20/2023 . 07/19/2024 |.....evvvvvvnnn fennnnns 4,043,828 |.. 3972.61000000 |......... 500,343 |ouveeieiiiiiees o (164,806)|.......... 19,386 [..oeeeeeens Joevannnns L2 A N R A RN [QLCER:I11C)) PPN R IO [
164600 Call Options -
S&P 500 - USD ......... LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [CITIBANK N.A. ..... ES70DZWZ7FF32TWEFA76 |.02/06/2023 |. 02/04/2028 |.......cccevvvnn feoeerens 5,580,626 |..4111.08000000 |......... 257,825 | 270,297 |..oun..n. 319,588 |........ 165,106 | .oevvvvnnns fernennnns RTNVA T AU RN R [RETI770) R HTN [T N
164603 Call Options -
S&P 500 - USD ......... LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [CITIBANK N.A. ..... ES70DZWZ7FF32TWEFA76 |. 02/06/2023 |. 02/06/2030 |........cevvvven feunnns 20,840,541 .. 4111.08000000 |...... 1,025,355 |...... 1,079,134 ...... 1,247,531 |......... 659,159 | ..oevvninnn [ennnns 1,217,658 |oeeeeeeeeceinns o e (623,915)].cevveeeieiinnnns [ | e[ e
164628 Call Options - BANK OF AMERICA,
S&P 500 - USD ......... LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [N.A. .....cccoeeeins BATYDEB6GKMZ0031MB27  |. 02/06/2023 |. 08/06/2024 |.....vvvvvvvnnn fonnnns 6,804,276 [..4111.08000000 |......... 819,228 |..evviiiiiiinn | (269,367).......... 58,624 |..oovvnn [ PZ(VN-X] 1) U RPN RN (269,367)[...ceevvennnnnnns foevvnineeeeennnnn [ v | e
165236 Call Options -
S&P 500 - USD ......... LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [CBOE ................. 529900RLNSGAQOUPEHS4  |. 02/17/2023 |. 08/20/2024 |.............. 7. 6,934,453 |.. 4079.09000000 |......... 835,601 [..oeeevvnieeeins Jeunnnnn (272,880).......... 81,111 | | 262,697 |.evveieeiiiiin [ [ (272,880)[...ceeeveennnnens Joevvnineeeceinnnn [ v | e
165308 Call Options - BNP PARIBAS LONDON
S&P 500 - USD ......... LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [....cccoovrrirnnnniiss ROMUWSFPUBMPROBKSP83  |. 02/17/2023 . 02/18/2028 |......evvvvvvvnn fennnnns 8,592,432 .. 4079.09000000 |......... 391,815 |......... 409,629 |......... 469,898 |......... 262,563 | .ooevvinnnn [ 529,243 | [ e [RESLIRSTK)) FR AU U [
165310 Call Options - BNP PARIBAS LONDON
S&P 500 - USD ......... LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [....cccoovrrirnnnniiss ROMUWSFPUBMPROBKSP83  |. 02/17/2023 |. 02/20/2030 |.....evvvnvvvnn founnns 16,958,688 |.. 4079.09000000 |......... 827,584 |......... 869,947 |......... 998,266 |......... 557,604 [..eeueeees [onnnns 1,006,691 |oeevveeeeeiiinns fooeeiiiiiiiis e (C7AIRTED R RN [PORRRU EU N
165834 Call Options -
S&P 500 - USD .. . |LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [CBOE ... 529900RLNSGAQOUPEHS4  |. 03/06/2023 |. 09/06/2024 |.............. 11 [........ 4,453,262 |.. 4048.42000000 |.........498,762 (163,116)..........63,594 | ... 135,992 | [ [ (163,116)|..
165863 Call Options - JPMORGAN
S&P 500 - USD ......... LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [BANK, N.A. ......... 7HBGLXDRUGQFUSTRNES7  |. 03/06/2023 |. 03/06/2028 |.......cevvvvvnn foennnne 9,177,411 .. 4048.42000000 |......... 431,338 |......... 452,539 |......... 530,664 |......... 311,140 [.eveeeeens [ 598,815 |uvveieeiiiiins [ [ (218,213)[.eevvvveiieees Joevvnineeecvvinn [ e | e
165865 Call Options -
S&P 500 - USD .. . |LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [CITIBANK N.A. ..... ES70DZWZ7FF32TWEFA76 |. 03/06/2023 |. 03/06/2030 |........cevvvven feunnns 13,812,465 |.. 4048.42000000 |........ 661,617 |......... 693,367 |.........776,055 |.........476,721 | ... B2, 144 | e [ (334,468)|..
166386 Call Options -
S&P 500 - USD ......... LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [CITIBANK N.A. ..... ES70DZWZ7FF32TWEFA76 |. 03/20/2023 |. 03/20/2028 |........ccevvvrn founnns 10,912,967 |.. 3951.57000000 |......... 538,009 |........ 568,681 |........ 706,560 |......... 2,79 | oo | [CICION [0/ R [N RN (272,333)].cevveeeecnnnnnn [ | e[ e
166390 Call Options - JPMORGAN CHASE
S&P 500 - USD .. . |LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [BANK, N.A. ......... 7HBGLXDRUGQFUSRNES7  |. 03/20/2023 |. 03/20/2030 |.....evvvnvvvvnn feunnns 13,135,985 .. 3951.57000000 |.........650,231 |......... 685,913 |.........820,645 |.........497 894 | ........... 988,375 | [ [ (72 AT FR AU U [
166443 Call Options -
S&P 500 - USD ......... LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [CBOE ................. 529900RLNSGAQOUPEHS4  |. 03/20/2023 |. 09/20/2024 |.............. 12 [ 4,741,884 .. 3951.57000000 |......... LIVR NIV RN RN (131,334)f.......... 61,453 | .ooovnn [ 131,855 [ v foeeees [RECHIRCT)] FR RRUTTUU U Y
167376 Call Options - BNP PARIBAS LONDON
S&P 500 - USD ......... LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [....cccoovrrirnnnniiss ROMUWSFPUBMPROBKSP83  |. 04/06/2023 |. 10/04/2024 |......evvvvvvnnn foennnns 3,676,167 |.. 4105.02000000 |......... LXX T P R (141,992).......... 78414 [ [, oL TCLS T U RN R (141,992)]. v [ | e[ el
167410 Call Options -
S&P 500 - USD ......... LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [CITIBANK N.A. ..... ES70DZWZ7FF32TWEFA76 |. 04/06/2023 |. 04/06/2028 |.........ccccvvn feunnns 17,613,170 |.. 4105.02000000 |........ 864,807 |......... 913,857 |...... 1,139,218 |......... 705,914 [ [ 1,084,608 |..oovvenneieiinnnn fooeeiiiiiiiis e (435,399)[....ccvvvniniiinn feeneeeeiiiiines | | e
167414 Call Options -
S&P 500 - USD ......... LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [CITIBANK N.A. ..... ES70DZWZ7FF32TWEFA76 |. 04/06/2023 |. 04/05/2030 |......eeuvvrvvnn founnns 19,509,223 |.. 4105.02000000 |......... 963,756 |...... 1,016,922 |...... 1,228,038 |......... 785,531 [.eveeeeenn [ 1,072,939 [ | [ (12773 R EN
167991 Call Options -
S&P 500 - USD ......... LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [CITIBANK N.A. ..... ES70DZWZ7FF32TWEFA76 |. 04/20/2023 |. 04/20/2028 |........ccevvvvn feunnns 15,613,951 .. 4129.79000000 |......... 757,217 |......... 798,024 |......... 969,854 |......... 647,063 [.eveeneeees [ 1,027,028 |.oevvveneeeciinns oo e (379,191 v [ v | e
167995 Call Options -
S&P 500 - USD .. . |LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [CITIBANK N.A. ..... ES70DZWZ7FF32TWEFA76 |. 04/20/2023 |. 04/18/2030 |.......ecevvvvrn founnns 14,700,848 |.. 4129.79000000 |.........721,812|........ 760,581 |.........907,264 |... e 887,410 | [ [ (361,420)|..
168016 Call Options -
S&P 500 - USD ......... LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [CBOE ................. 529900RLNSGA9OUPEHS4  |. 04/20/2023 |. 10/18/2024 |............... ] I 3,716,811].. 4129.79000000 |......... 422,226 |..ooevvniiiiins |oaennns (138,783)[........... 86,610 |..ccovvnnnn |vnnnnnnns 83,866 [....ccvvvniiiiiis v [ (138, 783)]..eeevvvennnnns Jovvvvnnnnneiiinnnn [ evvnieeenn | e
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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)

170976 Call Options -
S&P 500 - USD ......... LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [CITIBANK N.A. ..... ES70DZWZ7FF32TWEFA76 |. 05/05/2023 |. 05/05/2028 |........cceevven feunnns 15,646,372 .. 4136.25000000 |........ 765,108 |........ 806,870 |......... 982,854 |......... 687,383 | ... 923,604 |..vvenieiiiiin [ [ (22 R (1)) R EN
170979 Cal| Options - BNP PARIBAS LONDON
S&P 500 - USD ......... LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [....ccooovrrirnnnniins ROMUWSFPUBMPROBKSP83  |. 05/05/2023 |. 05/06/2030 |.......evuvvvven founnns 15,930,319 .. 4136.25000000 |........ 767,841 |......... 807,742 |......... 963,542 |........ 688,131 [.oeeeeeens | 904,789 |..vveeeeiiinins [oeeviiniiiiiins [ (382,570)[..uveevvennnnens Joevvneneeeceiinnn [ v | e
171015 Call Options -
S&P 500 - USD ......... LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [CBOE ................. 529900RLNSGA9OUPEHS4  |. 05/05/2023 |. 11/06/2024 |............... [l . 3,722,625].. 4136.25000000 |......... 418,419 |oveeeeiiiien | (136, 144)|......... 100,024 [.evneeeens | 95,288 |..evneiiiiiiines foevviiiiieeeiiins [ [RECTRLYY R RN [OOSR U,
171609 Call Options -
S&P 500 - USD ......... LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [CITIBANK N.A. ..... ES70DZWZ7FF32TWEFA76 |. 05/19/2023 |. 05/20/2030 |......eeuvvevvnn founnns 20,432,234 .. 4191.98000000 |......... 974,618 |...... 1,023,562 |...... 1,206,285 |......... 911,257 [ceveeeeees o 935,643 |..oevvniieiiiinn [ e (483,461)[....ccevvvnnnnnns |oevvnnneeeccinnn [ v | e
171636 Call Options - BNP PARIBAS LONDON
S8P 500 - USD ......... LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [..cococervrerrreennne ROMUWSFPUBNPROSKSPS3 . 05/19/2023 . 11/20/2024 |....vcvvevevvne foceree 2,088,258 |..4191.98000000 |......... 243,742 | | (79,156)|.......... 64,612 [ .eeveeene [ 58,086 [..vovveveeerees [ foreenas (79,156))-.vceeveveevens foreeeieeeieeens | eeereeen [ e
171734 Cal |l Options -
S&P 500 - USD ......... LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [CITIBANK N.A. ..... ES70DZWZ7FF32TWEFA76 |. 05/19/2023 |. 05/19/2028 |........cevvvvrn founnns 15,669,739 .. 4191.98000000 |......... 756,848 |......... 796,105 |......... 946,950 |......... 708,753 [.eveeeeans o FEETR: ST FU R N, (375,576)[..eeevvennnnens Joevvnineeecevinn [ v | e
172334 Call Options -
S&P 500 - USD ......... LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [CITIBANK N.A. ..... ES70DZWZ7FF32TWEFA76 |. 06/06/2023 |.06/06/2028 |.........cccevvn feunens 19,270,434 |.. 4283.85000000 |......... 920,163 |......... 966,730 |...... 1,147,181 ......... 908,334 | ..oevvrnnn [ (77X U I RN (454,192)].ccvveeeviinnnnn [ | e[ e
172337 Cal| Options - BNP PARIBAS LONDON
S&P 500 - USD ......... LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index . ROMUWSFPUBMPROBKSP83  |. 06/06/2023 |. 06/06/2030 |........evvvven [eunnns 17,649,477 |.. 4283.85000000 |......... 831,290 |......... 871,424 |...... 1,014,110 |........ 818,790 |... 789,376 [.oeeeeviieeeees | [ [ (100} R EN
172357 Call Options -
S&P 500 - USD ......... LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [CBOE ................. 529900RLNSGAQOUPEHS4  |. 06/06/2023 |. 12/06/2024 |.............. 10]....... 4,283,850 |.. 4283.85000000 |......... LR V) R (154,528)|......... 138,695 [.vveneeeees [ LGP O R A RN [QEZN72:)] FR R U [
172868 Call Options - BNP PARIBAS LONDON
S&P 500 - USD ......... LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [....ccooovrrirnnnniins ROMUWSFPUBMPROBKSP83  |. 06/20/2023 |. 06/20/2028 |.........cvvvvvn feunnns 17,848,623 .. 4388.71000000 |......... 846,025 |......... 887,362 |...... 1,035,174 |........ 867,800 [..oeeeeennn |ovrnnnnns LI TR-T72) R FPRR RN (415,919).cevveieiiinnnns [ | | e
172870 Call Options -
S&P 500 - USD ......... LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [CITIBANK N.A. ..... ES70DZWZ7FF32TWEFA76 |.06/20/2023 |.06/20/2030 |......evvvvvvnn fooerens 9,849,798 |.. 4388.71000000 |......... 459,001 |......... 480,894 |......... 563,330 |......... 470,293 | .oeeeniis [ KT 1 PR R N, (2K )] R AU U (R
172889 Call Options -
S&P 500 - USD ......... LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [CBOE ................. 529900RLNSGA9OUPEHS4  |. 06/20/2023 |. 12/20/2024 |............... - 3,510,968 |.. 4388.71000000 |......... 390,416 |vvenneeeiiiiens oo (127,778)......... 124,677 [.eneeeeeens | 99,895 |..evvviiiiiiiinnn o | [RVZV2L:)) IR U [UUUU
173429 Call Options -
S&P Equal Weight WELLS FARGO BANK,
Energy - USD .......... LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [N.A. .....cccoooeeeee KB1H1DSPRFMYMCUFXTO9  |. 07/06/2023 |. 07/05/2024 |........cevveeen feunnnn 53,459,892 .. 1242.07000000 |...... 3,715,463 |.eeeeeeeeeeee [ (1,831,493).......... 72,045 | .ooevnnnns fennns 10,133,386 [-eeeveeeeeeeenn [ oo (1,831,493)]. e foeeemmneeeeeeenn [ v | e
173431 Call Options -
S&P U.S. Retiree
Spending Index - USD |LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [UBS AG ............... BFM8TE1CT2L1QCEMIKS0  |. 07/06/2023 |. 07/05/2024 |......evvvvvvven feunnns 11,358,299 ... 509.30000000 |......... LT P (369,530)f.......... 14,536 [.evveneeens o LSRR 2 U I RN (369,530)]...vvveneeevrnnnnn fooreviiiiiiii | e[ el
173433 Cal | Options - BNP PARIBAS LONDON
S&P 500 - USD ......... LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [....ccooovrrirnnnniins ROMUWSFPUBMPROBKSP83  |. 07/06/2023 |. 07/05/2024 |......evvvvvvven feunnns 35,320,558 |.. 4411.59000000 |...... 3,154,126 |ovveneieiiiii [ (1,554,789).......... 61,160 |..ccevennnn |oeneee 1,970,325 [ i o [QIRSSTE: ) Y KU (R IS
173450 Cal| Options - BNP PARIBAS LONDON
S&P 500 - USD .. . |LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index |.... . ROMUWSFPUBMPROBKSP83  |. 07/06/2023 |. 07/05/2024 |.... P 40,238,615 .. 4411.59000000 |...... 3,593,308 (1,771,279)..........69,676 | ........... [...... 1,586,348 |... P O (1,771,279)|..
173462 Call Options - ROYA
S&P 500 - USD ......... LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [CANADA ............... ES7IP3USRHIGC71XBUT1 | 07/06/2023 |. 07/05/2024 |.......evvvvvven founnns 32,100,705 |.. 4411.59000000 |...... 2,824,862 |..uuneiiiiiiin [ (1,392,482)\.......... 54,776 [.eveneeeen [ 1,367,949 [ i o (1,392,482).ccveeeiiinnnnnns foovennnnneevcinnn | eevveenn | e
173478 Call Options - BNP PARIBAS LONDON
S&P 500 - USD ......... LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [....cccoovrrirnnnniiss ROMUWSFPUBMPROBKSP83  |. 07/06/2023 |. 07/05/2024 |......eevvvvvven founnns 64,052,663 |.. 4411.59000000 |...... 5,718,622 |ouuvveeeiiininnn o (2,818,927)|........ 110,887 | ooeeeeiinns feenens 2,748,913 | i o (2,818,927)[..ceevvveeiiiees Jevnneiiciiiines | e | e
173482 Call Options - ROYAL BANK OF
S&P 500 - USD ......... LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [CANADA ............... ES7IP3USRHIGC71XBUT1 | 07/06/2023 |. 07/05/2024 |......eevvvvvven feunnns 46,418,338 |.. 4411.59000000 |...... 4,084,814 |...oeeveiiininnn o (2,013,561)f.......... 79,207 [eeveneeans o ARV I R KRR R (2,013,561)[.ccvvvveeeiines Jerneneneciiines | eeeeeeeen | e
173493 Call Options - ROYAL BANK OF
S&P 500 - USD ......... LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [CANADA ............... ES7IP3USRHIGC71XBUT1 | 07/06/2023 |. 07/05/2024 |......eevvvvvven feunnns 58,191,264 |.. 4411.59000000 |...... 5,120,831 |oeveniiiiiiiin o (2,524,253)|.......... 99,296 | ..oevvnnnnn feunnnn 3,275,374 |.eevveeeeiiiinn [ | (2,524,253)]...cccvvnniiiinnn forenneeeiiniinnns | eeeeeeeeen | e
173500 Call Options -
SPDR Gold shares - USD GOLDMAN SACHS
........................... LIABILITY HEDGE ...... |Exhibit 5 ... [Equity/Index | INTERNATIONAL ...... VW22LROWP2IHZNBB6K528 |. 07/06/2023 |.07/05/2024 |.........c.euunn |-..... 51,691,277 |... 177.31000000 |...... 4,300,075 |....oceeemrmmneeee |oeenn(2,119,671)f. ..o 83,381 | oo [ 3,518,332 | e et (2,119,671 e | e | e
173508 Call Options - ROYAL BANK OF
S&P 500 - USD ......... LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [CANADA ............... ES7IP3USRHIGC71XBUT1  |. 07/06/2023 |. 07/05/2024 |.......eeeveeen feunnnn 52,068,401 [.. 4411.59000000 |...... 4,582,019 |oeeeeeeeeei [ (2,258,652)|.......... 88,848 [...cooeeees [onnnnn 3,341,327 e oo | (2,258,652)]-vueeeeeeennns foeeemmmeeeeeeennn [ v | e
173514 Call Options -
iShares U.S. Real GOLDMAN SACHS
Estate - USD .......... LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [ INTERNATIONAL ...... W22LROWP2|HZNBBBKS28  |. 07/06/2023 |. 07/05/2024 |......evvvvvvvnn feunnns 25,582,286 |.... 86.88000000 |...... 2,155,414 | [ (1,062,486)|.......... 41,795 | e [ VAT V) R IR R, (1,062,486)[......ccvvvnvreene fonennireiirninns | eeeeeeeen | e
173518 Call Options - BANK OF AMERICA,
S&P 500 - USD ......... LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [N.A. .....cccooeeins BATYDEB6GKMZ0031MB27  |. 07/06/2023 |. 07/05/2024 |......evvvvvvven feunnns 89,247,208 |.. 4411.59000000 |...... 7,907,303 |ouveneeieiiiinns o (3,897,811)f......... 163,327 | eevvvvnnns fennnnn 6,832,024 |..eveiiiiiinnes fvveninieniinnnn o (3,897, 811)[..ceveeeeniiines Jenniniciiiines | eeeeeeen | e
173530 Call Options - BANK OF AMERICA,
S&P 500 - USD ......... LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [N.A. .....cccooeiins BATYDEB6GKMZ0031MB27  |. 07/06/2023 |. 07/05/2024 |......evvvvvvven feunnns 59,171,224 .. 4411.59000000 |...... 5,242,570 |.ccovvnniiniiinnn fonnns (2,584,263)........ 101,656 | .oovevvenns [ennnn 5,214,865 [..enveveiiiinnns | o (2,584,263)]..cuuneeeinnnnnns foovennnineeecinnn [ eevveeenn | e
173538 Call Options - WELLS FARGO BANK,
S&P 500 - USD ......... LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [N.A. ...cccocoiiiiins KB1H1DSPREMYMCUFXT09 |. 07/06/2023 |. 07/05/2024 |........cevvvven ovnnns 17,545,575 .. 4411.59000000 |........ S87. 777 [.oeeiiviiiiiiiis |ovnnnns (289,738)|.......... 11,397 [ s 2,086,523 |..oeuvenniiiiiinnn foeeiiiiiiiiiins | (289,738)]..uvvvveennnnns Jovvvnnnnnniiiiinnn [ evvnieeen | e
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173539 Call Options -
S&P 500 - USD ......... LIABILITY HEDGE ...... CITIBANK N.A. ..... ES70DZWZ7FF32TWEFA76 |.07/06/2023 |.07/06/2028 |........ccevvven feunnns 16,509,643 |.. 4411.59000000 789,161 [...cevvnnnnns (389,175)|.......... 15,135 [ceveeeeees [ 118476 | [ [RECIC T V) R ETN
173541 Call Options -
S&P 500 - USD ......... LIABILITY HEDGE ...... CITIBANK N.A. ..... ES70DZWZ7FF32TWEFA76 |.07/06/2023 |.07/05/2030 |.......eeevveven feunnnn 14,571,363 |.. 4411.59000000 |......... 690,683 [.....cevvnnnnnns (340,611)] (340,611)[...eeveennnnens foevvnieneceinnn [ v |
173543 Call Options -
S&P 500 - USD .. . |LIABILITY HEDGE ...... 529900RLNSGAQOUPEHS4  |. 07/06/2023 |. 01/06/2025 |....evvvvveeenn 9 feunnnnns 3,970,431).. 4411.59000000 |.........447,867 (146,290)f... (146,290)|..
173552 Call Options -
S&P 500 - USD ......... LIABILITY HEDGE ...... |Exhibit 5 ... [Equity/Index |......cooemmrueiirninns ROMUWSFPUBMPROBKSP83  |. 07/06/2023 |. 07/05/2024 |......eevvvvvven feunnns 92,074,134 .. 4411.59000000 |...... 8,222,220 |..cevunneeiiinnnn (4,053,046)|......... 159,434 | .oovvnees [ 1,837,893 | e (4,053,046)]...0uneveennnnnns foovennnnneeriiinn [ eevvieens | e
173555 Call Options -
Ishares MSCI EAFE -
USD e LIABILITY HEDGE ...... (010 529900RLNSGAOUPEHS4  |. 07/06/2023 |. 07/05/2024 |............ 389 [........ 2,737,328]..... 70.37000000 |......... 193,717 oo [ (723 3725 | e [ 187,902 | e [t (95,522)]..ccevveeeeeeenn feeeeeeeenneeee | e | e
173556 Call Options - BNP PARIBAS LONDON
S&P 500 - USD ......... LIABILITY HEDGE ...... |Exhibit 5 ... [Equity/Index |.....cccovmmuuiiiinnnnne ROMUWSFPUBMPROBKSP83  |. 07/06/2023 |. 07/05/2024 |......eeeeeveeen feunnnn 73,279,913 |.. 4411.59000000 |...... 6,543,896 [....ooeeeennnnnnns (3,225,736)|......... 126,890 [.evnvvvvnn |oeeenn 1,470,085 [ e (3,225,736)]- v v eeeeemmnnns foeeemmmmeeeeeennn [ cvvviinens | e
173566 Call Options - ROYAL BANK OF
S&P 500 - USD ......... LIABILITY HEDGE ...... CANADA ...eeviiinees ES7IP3USRHIGC71XBUT1  |. 07/06/2023 |. 07/05/2024 |.......eeeveeen feunnnn 28,000,413 |.. 4411.59000000 |...... 1,346,820 [..ocevvvnnneees (663,899).......... 26,116 [.eeeneeees [oeeeeenn 760,407 |oeeeecceiiees [ (663,899)[...eeeeeenneeee Jeemmmneeeeeeennn [ v | e
173838 Call Options - WELLS FARGO BANK,
S&P 500 - USD ......... LIABILITY HEDGE ...... A KB1H1DSPRFMYMCUFXTO9  |. 07/14/2023 |. 07/12/2024 |.......ceveveenn feeeee 1,393,454 |.. 4471.78914150 |.......... 76,578 [oeeeeeeeeeeennn ferneees (37,836)........... 2,978 | eeveeees [ 11749 | e s [74%:X(5)) PRI FOURRPTRTRRUU IR RN
174110 Call Options - BNP PARIBAS LONDON
S&P 500 - USD ......... LIABILITY HEDGE ...... |Exhibit 5 ... [Equity/Index |......ccovmmrniiiinnnnne ROMUWSFPUBMPROBKSP83  |. 07/20/2023 |. 07/19/2024 |......eeeeveeen feunnnn 75,164,825 |.. 4534.87000000 |...... 6,485,973 |..eeeeeeeninns (3,194,427)|......... 377,300 [.evvennenne foeeee e 1,674,925 | o (3,194,427 ). Joeeemmeeeeeeee | v | i
174116 Call Options -
S&P 500 - USD ......... LIABILITY HEDGE ...... BARCLAYS BANK PLC  GSGSEF7VJP5170UK5573  |. 07/20/2023 |. 07/19/2024 |......eeeeeeeeen founnnn 58,890,728 |.. 4534.87000000 |...... 5,055,281 [c.euneeeeniinnns (2,489,793)|......... 294,075 | .oovevnnnn [ornnn 2,430,915 | e (2,489,793)]-eneeeeeennes foeeemmmeeeeeeenn [ v | e
174135 Call Options -
S&P 500 - USD ......... LIABILITY HEDGE ...... BARCLAYS BANK PLC  GSGSEF7VJP5170UK5573  |. 07/20/2023 |. 07/19/2024 |......eeeeeeeeen fennnnn 54,369,681 [.. 4534.87000000 |...... 4,667,695 |....ceeeeennnnnnns (2,298,901)f......... 271,528 [ .evveneeeee 20000 2,508,508 [ e (2,298,901)]-+vvueeeeeemnes foeeemmmeeeeemnnn [ evvvnens | i
174150 Call Options -
S&P 500 - USD ......... LIABILITY HEDGE ...... BARCLAYS BANK PLC  GSGSEF7VJP5170UK5573  |. 07/20/2023 |. 07/19/2024 |......eeeeeeveen feunnnn 49,321,405 |.. 4534.87000000 |...... 4,233,871 | (2,085,237)......... 246,292 | ..oovvnn [onan 2,726,660 oo [ (2,085,287)]-vveeeeeemenans foeeemmmneeeeeennn [ evvvinees | e
174153 Call Options -
S&P 500 - USD ......... LIABILITY HEDGE ...... BARCLAYS BANK PLC  GBGSEF7VJP5170UK5573  |. 07/20/2023 |. 07/19/2024 |......eeeeeeeeen feunnnn 51,657,563 |... 4534.87000000 |...... 4,434,871 |oeeeeeeeeiis (2,184,232)......... 257,984 | .ooevvvnnn [ornnn 3,460,661 oo [ (2,184,282)]- e foeeemmeeeeeeen | v | e
174156 Call Options -
S&P 500 - USD ......... LIABILITY HEDGE ...... BARCLAYS BANK PLC ~ GSGSEF7VJP5170UK5573  |. 07/20/2023 |. 07/19/2024 |......eeeeeeveen feunnnn 50,863,709 [.. 4534.87000000 |...... 4,368,563 [....oeeeeeennnnns (2,151,575)f......... 254,127 | oo [ 4,092,947 | [ (2,151,575)]-veeeeeeeeennes foeeemmneeeeeenn [ v | i
174160 Call Options - BANK OF AMERICA,
S&P 500 - USD ......... LIABILITY HEDGE ...... NA e BATYDEB6GKMZO031MB27  |. 07/20/2023 |. 07/19/2024 |.....oveeeveeen feunnnn 31,135,872 .. 4534.87000000 |...... 2,581,158 |..eeeeeeeiiinns (1,271,254)......... 150,150 [uevnvvvenn |oeeenn 3,024,048 [oeeineieeecs | (1,271,254)]- e Joeeemmeeeeeeee | v | v
174161 Call Options -
iShares U.S. Real
Estate - USD .......... LIABILITY HEDGE ...... UBS AG ..oovvnnnnnnnns BFM8TE1CT2L1QCEMIKS0  |. 07/20/2023 |. 07/19/2024 |......evvvvvvven founnns 20,517,215 ]...... 88.73000000 |...... 1,764,485 ....ccovvnnnnnnnns (869,032)......... 102,643 [.enneeeeenn | 190,111 [ | [REICIEN0X 7)) R FPRRRUURN [POORRRRUT IS
174170 Call Options - BNP PARIBAS LONDON
S&P 500 - USD ......... LIABILITY HEDGE ...... . ROMUWSFPUBMPROBKSP83  |. 07/20/2023 |. 07/19/2024 |.......evvvvvven feunnns 85,929,753 |.. 4534.87000000 |...... 7414878 [.ccoeennnis (3,651,925)|......... 431,336 | ooeeeennnn [ 1,684,043 | e [RCISN e | O RN
174172 Cal | Options -
S&P 500 - USD ......... LIABILITY HEDGE ...... CITIBANK N.A. ..... ES70DZWZ7FF32TWEFA76 |.07/20/2023 |.07/20/2028 |........ccevvven founnns 10,400,394 |.. 4534.87000000 |......uvvvvvrnnnns foovrrevnninnnnnns (473,437).cc. 28,902 [CYRTCXT0) FR R U
174176 Call Options -
S&P 500 - USD .. . |LIABILITY HEDGE ...... CITIBANK N.A. ..... ES70DZWZ7FF32TWEFA76 |.07/20/2023 |.07/19/2030 |.......evvvrvven founnns 12,993,512 .. 4534.87000000 |.. (601,276)|... (601,276)|..
174179 Call Options - WELLS FARGO BANK,
S&P 500 - USD ......... LIABILITY HEDGE ...... KB1H1DSPRFMYMCUFXTO9  |. 07/20/2023 |. 07/19/2024 |.......eevvvven feunnns 24,291,529 |... 4534.87000000 (564,696)|.......... 66,697 [...ooeerrnn [oreeennnn668,349 | [ (564,696)[.......cevvmnnvnns foevrnnnnneininnnn [ v | e
174181 Call Options -
S&P 500 - USD .. . |LIABILITY HEDGE ...... KB1H1DSPRFMYMCUFXTO9  |. 07/20/2023 |. 07/19/2024 |.......eevvvvven feunnns 13,086,849 |.. 4534.87000000 |.. (395,651)f... (395,651)]..
174182 Cal |l Options -
S&P 500 - USD ......... LIABILITY HEDGE ...... CBOE ...ovvvvenns 529900RLNSGAQOUPEHS4  |. 07/20/2023 |. 01/17/2025 |..eevvvenvennnn 8 fennnnnns 3,549,896 |.. 4534.87000000 (125,783)]......... 142,409 | ..oonnnnnnn | 84,808 [ [ (125,783)[. e eeevevninees Joevvninieeceiinn [ v | e
174183 Cal |l Options -
SPDR Gold shares - USD
........................... LIABILITY HEDGE ...... CBOE ................. 529900RLNSGAOUPEHS4 |.07/20/2023 |. 07/19/2024 ...... 38,795,702 ... 182.74000000 |...... 3,184,500 |.....cc0vvunneeenn (1,569,935).........183,721 (1,569,935)]-eneeeeenenns foeeemmmeeeeemnnn [ evvveinens | e
174188 Call Options -
Ishares MSCI EAFE -
USD e LIABILITY HEDGE ...... CBOE ...ovvvvnnns 529900RLNSGAQOUPEHS4  |. 07/20/2023 |. 07/19/2024 |............ 338 [........ 2,495,4541..... 73.83000000 |......... 166,972 |.covvvieeeeeinn [ (82,316)......euee 9,633 | .evvrnees oo 128,785 | o [ (82,316)[..cevvvveeinens Jerneneeeciiiines | eeeeeeeen | e
174196 Call Options -
S&P 500 - USD ......... LIABILITY HEDGE ...... CBOE ...oovvvnnnnns 529900RLNSGA9OUPEHS4  |. 07/20/2023 |. 07/19/2024 |............ 103 |...... 46,709,161 .. 4534.87000000 |...... 3,839,531 |..ovvvnniiiinnnn (1,892,860)]......... 221,511 | [ 1,692,169 | [ (1,892,860)[....ccvvvennniiins Jonnniniiiininns | eeeeeeeeen | eeviiiieeeiiiinn
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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)

174198 Call Options -
S&P Equal Weight JPMORGAN CHASE
Energy - USD .......... LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [BANK, N.A. ......... 7HBGLXDRUGQFUS7RNES7  |. 07/20/2023 |. 07/19/2024 |......eeeeeveeen feunnnn 40,365,295 |.. 1273.42000000 |...... 2,777 1432 | e (1,367,774)......... 161,551 [.oeeeeenns oo 6,543,009 ...eeeeeeniieees foeeeneeeeeeeeenn s (1,367, 774). e eeeeeeeeeeeee Jeeeeeeeeeeeeee | | v
174199 Call Options -
S&P U.S. Retiree
Spending Index - USD |LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [UBS AG . . BFMBT61CT2L1QCEMIKS0 |. 07/20/2023 |. 07/19/2024 |.... PR PO 8,188,697 |... 519.60000000 |.........540,454 (266,181)..........31,439 | ... ... 110,980 |... R P (266,181)..
174676 Call Options -
SPDR Gold shares - USD
. |LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [CBOE ... 529900RLNSGAOUPEHS4  |. 08/04/2023 |. 08/06/2024 |.... 43,705,560 |.... 180. 19000000 |...... 3,565,524 (1,740,900)|.........380,974 | ..o |nnnne 2,826,078 |... N (1,740,900)|..
17 all Options -
iShares U.S. Real
Estate - USD .......... LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [CBOE ................. 529900RLNSGAQOUPEHS4  |. 08/04/2023 |. 08/06/2024 |.......... 2,458 |...... 21,075,524 ]..... 85.75000000 |...... 1,649,175 [ | (805,225)..0uvn. 176,213 [.eeeeeeecn o 659,768 |....cevvvneeeies | [ (805,225)].ccvvveneeveennnns fooveviiiiiiiie | e[ e
174697 Call Options -
S&P 500 - USD ......... LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [CBOE ................. 529900RLNSGA9OUPEHS4  |. 08/04/2023 |. 02/06/2025 |.............. ... 4,925,833 |.. 4478.03000000 |......... 548,735 |ouveneeiiiiines o (177,724)......... 222,892 | .o [ P75 U FTPTRR RN (77, 728) .o e | | el
174705 Call Options -
S&P 500 - USD ......... LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [CBOE ................. 529900RLNSGAQOUPEHS4  |. 08/04/2023 |. 08/06/2024 |............ 13...... 50,472,548 |.. 4478.03000000 |...... 4,305,354 |..covnnnniiniiinnn [ (2,102,129)|......... 460,024 [..oovneeees fonnnns 1,683,657 [ceeeivivieeees fovennieeieiiiinnn o (2,102,129)].ceveeeeeinnnnnns foevennineecceinn [ eevveeenn | e
174713 Cal | Options -
S&P Equal Weight JPMORGAN CHASE
Energy - USD .......... LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [BANK, N.A. ......... 7HBGLXDRUGQFUS7RNES7  |. 08/04/2023 |. 08/06/2024 |.......eueeveeen feunnnn 45,819,727 |.. 1257.07000000 |...... 3,198,217 |oueeeeeeeeeee [ (1,560,621)|......... 342,666 [....cooeee fonnnnn 8,224,176 |.eeeeeeeeeeees | s (1,560,621)[-..ceeeeeeeeeeee Joemeeeeeeeniees | eeveeeeen | v
174714 Cal | Options -
S&P 500 - USD ......... LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [CBOE ................. 529900RLNSGAOUPEHS4  |. 08/04/2023 |. 08/06/2024 |............ 105 |...... 47,087,381|.. 4478.03000000 |...... 4,016,596 [...eeoeeeeenni [oees (1,961,141)......... 429171 [ [ 1,751,996 [.oeeeeeeeeee e o (1,961, 141)[..oeeeeeeeeee e | | e
174715 Cal | Options -
S&P U.S. Retiree
Spending Index - USD |LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [UBS AG ............... BFM8TE1CT2L1QCEMIKS0  |. 08/04/2023 |. 08/06/2024 |.......eevvvvven feunnns 10,625,339 ... 517.99000000 |......... 699,147 |ouveniiiiiiines | (341,160).......... FLICV T U R 204,474 |eeeiiiiiiin [ [ (341,160)[...eeeeevennnens Joevenneeecviinnn [ v | e
174724 Call Options -
S&P 500 - USD .. . |LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [CBCE ... 529900RLNSGAQOUPEHS4  |. 08/04/2023 |. 08/06/2024 |.... 48,732,430 |.. 4478.03000000 |...... 4,156,920 (2,029,655)|.........444,164 | ........... |...... 1,981,808 |... P O (2,029,655)|..
174734 Call Options -
S&P 500 - USD ......... LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [CBOE ................. 529900RLNSGAQOUPEHS4  |. 08/04/2023 |. 08/06/2024 |............ 103 ...... 46,123,709 |.. 4478.03000000 |...... 3,934,394 [ | (1,921,005))......... 420,387 [.evuneeens [ 2,016,958 [...eeeiiiiiinens feveninieiiiinnn o (1,921,005)[...evvvvenniiees Jevneneieiiiiines | eeeeeeen | e
174740 Call Options -
S&P 500 - USD .. . |LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [CBOE ... 529900RLNSGAQOUPEHS4  |. 08/04/2023 |. 08/06/2024 |.... 46,916,679 |.. 4478.03000000 |...... 4,002,035 (1,954,031)f.........427,615 | .ccovvrnnns [onnnn 2,241,645 |... P (1,954,031)]..
174753 Call Options -
S&P 500 - USD ......... LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [CBOE ................. 529900RLNSGAQOUPEHS4  |. 08/04/2023 |. 08/06/2024 |............ 103 ...... 46,290,605 |.. 4478.03000000 |...... 3,948,630 |..eevveeeiiininns o (1,927,986)|......... 421,908 [..ovnnneees [ R TA <IN R A N (1,927,956)]..vvveeevvnnnnnns foovevnnneeecinnn [ eevvieenn | e
174762 Call Options -
S&P 500 - USD .. . |LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [CBOE ... 529900RLNSGAQOUPEHS4  |. 08/04/2023 |. 08/06/2024 |.... 52,758,358 |.. 4478.03000000 |...... 4,500,336 (2,197,331)f.........480,858 | ...oovrnnns [nnnn 3,588,364 |... P (2,197,331 cvveeeieinnnnnns foevevvnineeeeinnn | eevveenn | e
174771 Call Options -
S&P 500 - USD ......... LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [CBOE ................. 529900RLNSGAQOUPEHS4  |. 08/04/2023 |. 08/06/2024 |............ ... 49,706,133 |.. 4478.03000000 |...... 4,239,978 |.coovviieeeiinnn [ (2,070,209)......... 453,039 | ..covvnnnnn feunnnn 4,021,198 [ooeneeiiiiinnes fvveiineeeieinnn o (2,070,209)[....ccvvvvnniinnes Jornnereiiiiiines | eeeeeeeen | e
174774 Cal |l Options -
S&P 500 - USD ......... LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [CBOE ................. 529900RLNSGAQOUPEHS4  |. 08/04/2023 |. 08/06/2024 |.............. 68 |...... 30,450,604 |.. 4478.03000000 |...... 2,597,464 |..covvneieiiinnn [ (1,268,236))......... 277,537 [eeveeeaen [ 2,958,964 |..oovnnniiiiiinnnn [ e (1,268,236)[...ccevvvnnnvenns Jovnnneieiiiiinns | eeeeeeeen | e
174777 Call Options -
S&P 500 - USD ......... LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [CITIBANK N.A. ..... ES70DZWZ7FF32TWEFA76 |. 08/04/2023 |. 08/04/2028 |.........cccevvn feunnns 18,175,824 .. 4478.03000000 |......... 885,163 [....cevvveneeeins Jevnnnnn (436,519).......... 87,304 [ e [ 1,808,157 [cooeeiiiiiiiiees e [ (436,519)].ccvvvnneeveennnnn [ | e[ e
174779 Cal| Options - BNP PARIBAS LONDON
S&P 500 - USD ......... LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index . ROMUWSFPUBMPROBKSP83  |. 08/04/2023 |. 08/06/2030 |........evvvven feunnns 12,413,995 |.. 4478.03000000 |......... [SRTVAT N PR R (303,650).......... 60,730 (... LT85 PR KR N [Re[0CTC1510) R EN
174782 Call Options -
S&P 500 - USD ......... LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [CITIBANK N.A. ..... ES70DZWZ7FF32TWEFA76 |. 08/04/2023 |. 08/06/2024 |........ccevvvrn feunnns 16,420,632 .. 4478.03000000 |......... 525,460 |..uunnieeiiinnes foeeenns (256,407).......... 56,299 | .oeevinennn feunnnn 1,633,971 [ i [ (256,407)[...ceveeennnnens Joevenineeeceninen [ v | e
174789 Cal |l Options -
Ishares MSCI EAFE - GOLDMAN SACHS
USD e LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [ INTERNATIONAL ...... W22LROWP2|HZNBBBKS528  |. 08/04/2023 |. 08/06/2024 |....eveeveeeenn feuneeee 2,434,010|..... 72.16000000 |......... 197,269 [oeeeeeeeeeeeee Jeeeennnns (96,261)f.......... 20,136 [.eveeeees o 142,419 [ e e [CEI7)) R NSRRTRTRTU [P TN
174799 Call Options - BNP PARIBAS LONDON
S&P 500 - USD .. . |LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index . ROMUWSFPUBMPROBKSP83  |. 08/04/2023 |. 08/06/2024 |.... P AU 89,894,379 |.. 4478.03000000 |...... 8,061,728 (3,933,848)|.........863,757 [ .ooeeernnn |oenen 1,753,519 |... N (3,933,848)|..
174818 Call Options -
S&P 500 - USD ......... LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [....ccooovriiirnnnniis ROMUWSFPUBMPROBKSP83  |. 08/04/2023 |. 08/06/2024 |.......eeeeveeen feunnns 70,805,946 |.. 4478.03000000 |...... 6,349,877 |oueeeeeeeeeee o (3,098,523)......... 680,344 [...oeneees fonnnns 1,444,238 | oo | (3,098,523)]-vveeeeeennnns foeeemmmneeeeennnn [ evvvinens | e
174823 Call Options -
S&P 500 - USD ......... LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [BARCLAYS BANK PLC ~ GSGSEF7VJP5I170UK5573 |. 08/04/2023 |. 08/06/2024 |........ceeveeen feunnnn 32,284,068 |... 4478.03000000 |...... 1,481,041 oo e (722,697)|......... 158,683 [.evvneeees [oeeeenee 895,827 |- e [ (722,897 eeeeeeeeeee Joeeeneeeeceene [ v | e
175024 Cal | Options - BNP PARIBAS LONDON
S&P 500 - USD ......... LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [...ccoooiiiiiiinnnnnnns ROMUWSFPUBMPROBKSP83  |. 08/11/2023 |. 08/11/2024 |....evveeeeeeene fooaeees 1,278,375|.. 4469.21784133 |.......... 62,197 |eeeiiiiieeee Joeeeennns (30,506)]........... 7,560 f.eiiiiiinn Joennnnnns 140,983 |- oieeeenieees foeerrnnneeeeeeenn foeeeeees (80,506)[- -+ eeeevmmeraeee Jormmneeremnnines | eenreeeeee | cevreiniieiiiinns
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175304 Call Options -
S&P Equal Weight JPMORGAN CHASE
Energy - USD .......... LIABILITY HEDGE ...... BANK, N.A. ......... 7HBGLXDRUGQFUS7RNES7  |. 08/18/2023 |. 08/20/2024 |........eeveeen feunnnn 35,259,793 |.. 1226.67000000 |...... 2,464,660 [.......ccevnnnnnnn (1,201,639)f......... 358,865 [...uvneee fonnns 7,403,013 |ooeeeeeeienns (1,201,839)[- . ceeeeeeeeeeeee Jeneeeeeeeeee | eeeeeeeen | e
175305 Call Options -
S&P U.S. Retiree
Spending Index - USD |LIABILITY HEDGE ...... UBS AG . . BFMBT61CT2L1QCEMIKS0 |. 08/18/2023 |. 08/20/2024 |.... PR PO 7,360,918 |... 508.53000000 |.........485,821 (236,861)..........70,738 | ... ... 274,607 |... (236,861)|..
175351 Call Options -
Ishares MSCI EAFE - ROYAL BANK OF
USD e LIABILITY HEDGE ...... CANADA ...eeviiinees ES7IP3USRHIGC71XBUT1 | 08/18/2023 |. 08/20/2024 |......cceveeeven feenreee 2,002,777 |..... 69.84000000 |......... 172,639 | (84,170)|.......... 25,137 | eeveieie [ 146,274 | (23R V(0)) RS FORSRRTRTRTUE IR N
175362 Call Options -
S&P 500 - USD ......... LIABILITY HEDGE ...... CITIBANK N.A. ..... E570DZWZ7FF32TWEFA76 |.08/18/2023 |.08/18/2028 |........ceeveeen feunnnn 22,097,696 |... 4369.71000000 |...... 1,082,787 |oeeeeeeeeeeenne (533,977)-vvuenee 148,327 [.eveeeennn o 1,602,644 |.....cceveeneeeens (533,977 )eeeveeeeeeemnn foreeeeeeiee | v | e
175364 Call Options -
S&P 500 - USD ......... LIABILITY HEDGE ...... CITIBANK N.A. ..... ES70DZWZ7FF32TWEFA76 |.08/18/2023 |.08/20/2030 |......eeeeeveeen founnnn 14,097,552 |.. 4369.71000000 |......... 696,419 |...enieeennnnnns (343,440)|.......... 95,400 | ..covvennnn fonns 960,781 [...cevvnneees (343,440)]. . o | | e
175372 Call Options -
S&P 500 - USD ......... LIABILITY HEDGE ...... (010 529900RLNSGAOUPEHS4  |. 08/18/2023 |. 08/20/2024 |............ 4. 61,455,820 |.. 4369.71000000 |...... 5,574,005 |...eeeeeennennns (2,719,817)......... 809,376 [...ouvnere fonnnne 2,540,271 |oeeeeeeeeiinns (2,719,817 eeeeeeeeeeee e | e | e
175384 Call Options -
S&P 500 - USD ......... LIABILITY HEDGE ...... (010 529900RLNSGAOUPEHS4  |. 08/18/2023 |. 08/20/2024 |............ ... 48,503,781 [.. 4369.71000000 |...... 4,399,263 |.ccevuneeeeann (2,146,606)|......... 638,797 [.eeveneeees fonnes 2,305,883 |..uueeeeeeninns (2,146,606)[-....ccvvnneeeeee Jorneeeeeeniieee | ceeeeeeenn | e
175385 Call Options -
S&P 500 - USD ......... LIABILITY HEDGE ...... BARCLAYS BANK PLC  GSGSEF7VJP5170UK5573 |. 08/18/2023 |. 08/20/2024 |........ceeveeen feunnnn 26,255,234 |.. 4369.71000000 |...... 1,308,609 |-eevveeeeeeennnnn (638,010)f......... 190,539 | .evvvenns [ 716,610 |-eeveeeeeeeeenn (638,010)]+eveveeeeeeeennn ferreeeemmmieeeee | v | i
175387 Call Options -
S&P 500 - USD ......... LIABILITY HEDGE ...... (610 529900RLNSGAOUPEHS4  |. 08/18/2023 |. 08/20/2024 |............ 120...... 52,496,691 .. 4369.71000000 |...... 4,761,417 [ (2,323,318)|......... 691,384 [..ooeneees fonnnne 3,089,620 [....ceeeeeennnnnns (2,328,318)]-ceeeeeeeeenns foeeemmmeeeeeeenn [ evvvinens | e
175399 Call Options -
S&P 500 - USD ......... LIABILITY HEDGE ...... CITIBANK N.A. ..... ES70DZWZ7FF32TWEFA76 |.08/18/2023 |.08/20/2024 |........cceeveeen feunnnn 13,952,290 |.. 4369.71000000 |......... 435,311 |oeeeeeeees (212,235).......... 63,383 |..covnnnns fens 701,900 [.oeeeeeeiees (212,285)]ceeeeeeeeeeeen foeeeeeee | | e
175400 Call Options -
S&P 500 - USD ......... LIABILITY HEDGE ...... (010 529900RLNSGAOUPEHS4  |. 08/18/2023 |. 08/20/2024 |............ 14]...... 49,769,249 |.. 4367.71000000 |...... 4,514,040 ...eeeeeennnnnnns (2,202,611)f......... 655,463 | ...covvunns feunnnn 3,740,300 [..eeeeeeennnnnns (2,202,611)[-cceeeeeeeeeeee Joeneeeeeeeeee | e | v
175404 Call Options -
SPDR Gold shares - USD
........................... LIABILITY HEDGE ...... CBOE .......eeve.e....  520900RLNSGAQOUPEHS4  |. 08/18/2023 |. 08/20/2024 ...... 31,693,243 ... 175.33000000 [...... 2,563,225 [...coeverererrrs |ooena (1,250, 747)fo. 372,194 | o e 2,102,206 oo (1,250, 717) v e | e | e
175408 Call Options -
S&P 500 - USD .. LIABILITY HEDGE ...... CBOE 529900RLNSGA9OUPEHS4  |. 08/18/2023 |. 08/20/2024 |............ 116 [...... 50,688,636 |.. 4369.71000000 |...... 4,597,428 (2,243,300)|.........667,572 [ .ccoeeeeens |onee 4,890,081 |... (2,243,300)]..
175419 Call Options -
iShares U.S. Real
Estate - USD .......... LIABILITY HEDGE ...... (010 529900RLNSGAOUPEHS4  |. 08/18/2023 |. 08/20/2024 |.......... 2,062 |...... 17,145,389 ..... 83.13000000 |...... 1,383,923 |.eeveeieeeeenen (675,281)f......... 200,953 | .oovvvnenns fernns 752,661 [..cceeenneees (675,281)[..ceeeeeeeeeees Jeeemnneeecemnn [ v | e
175426 Call Options -
S&P 500 - USD ......... LIABILITY HEDGE ...... (010 529900RLNSGAOUPEHS4  |. 08/18/2023 |. 02/20/2025 |....eveueveeenn 9 feunnnees 3,932,739 .. 4369.71000000 |......... 458,955 |...oeeenis (148,582)|.......... 198,128 [.evveeeens foeeenennns 94,446 | (148,582)[..eeeeeeeeeeee Joeeenmeeeeeeene [ v | e
175432 Call Options -
S&P 500 - USD ......... LIABILITY HEDGE ...... (010 529900RLNSGAOUPEHS4  |. 08/18/2023 |. 08/20/2024 |............ 158 ...... 69,041,418 |.. 4369.71000000 |...... 6,262,014 |....eeeeennennnns (3,055,529)|......... 909,279 | .eeevvvenns fennnnn 1,342,482 ..o (83,085,529)]...ccevvneeeeeenn feeeeeeemmneeee | e | e
175434 Call Options -
S&P 500 - USD ......... LIABILITY HEDGE ...... (010 529900RLNSGAOUPEHS4  |. 08/18/2023 |. 08/20/2024 |............ 143 |...... 62,486,853 |.. 4369.71000000 |...... 5,667,519 |..eeeeeeennnnnnns (2,765,447)......... 822,955 | .oeevvninns fennnnn 1,301,369 [.oeeeeeiiees (2,765,447 ). feeeemmeeeeeeeen | v | e
175438 Call Options -
S&P 500 - USD ......... LIABILITY HEDGE ...... (010 529900RLNSGAOUPEHS4  |. 08/18/2023 |. 08/20/2024 |............ 4. 61,634,148 |.. 4369.71000000 |...... 5,590,179 |oeeeeeeeennenns (2,725,479)......... 813,955 | .ooevvninns fennnnn 2,122,546 |.covneeeeeeenn (2,725, 479)]- e foeeemmeeeeeeen | v | e
175910 Call Options -
SPDR Gold shares - USD
........................... LIABILITY HEDGE ...... CBOE ................. 529900RLNSGA9OUPEH54 |. 09/06/2023 [. 09/06/2024 |..........2,069 |...... 36,786,381]... 177.83000000 |...... 2,982,959 |........ccerrrnnen (1,465,466)|.........572,074 | ...oovvnne [0 2,420,210 |occennnnee (1,465,466)[......cccvvnvivnns fonnnnniiiininns | veeeeeeeen | e
175967 Call Options -
iShares U.S. Real
Estate - USD .......... LIABILITY HEDGE ...... (010 529900RLNSGAOUPEHS4  |. 09/06/2023 |. 09/06/2024 |.......... 2,363 |...... 19,890,491 |..... 84.16000000 |...... 1,536,219 [..cceeeenies (754,713)|......... 294,617 [.eveeeeees o 765,415 |ueeeeieiens (754, T13)[. e eeeeeeeeee oo eeeceee [ v | e
175973 Call Options -
Ishares MSCI EAFE -
UsD ... LIABILITY HEDGE ...... CBOE ... 529900RLNSGAQOUPEHS4  |. 09/06/2023 |. 09/06/2024 |............ 219 [........ 1,548,938 1..... 70.72000000 |.........107,979 ...(53,048)|..........20,708 | ... P PO (53,048))..
175981 p
S&P 500 - USD ......... LIABILITY HEDGE ...... CBOE ...ovvvvenns 529900RLNSGAQOUPEHS4  |. 09/06/2023 |. 03/06/2025 |.......ceeeveen 9 feunnnens 4,018,932 .. 4465.48000000 |......... 450,117 [ (147, 741)......... 206,922 | ..oevvvnnnn [ 108,052 |...oevvvinnens (RLYAVLID R TN [PORRRRTUr N
175985 Call Options -
S&P 500 - USD .. . |LIABILITY HEDGE ...... CBOE ... 529900RLNSGAQOUPEHS4  |. 09/06/2023 |. 09/06/2024 |.... 71,001,132 .. 4465.48000000 |...... 6,283,521 (3,086,964))...... 1,206,089 [.evveneens [ 1,362,884 |... (3,086,964)[.....cccvvnnvrenes fovnnnereiiininns | eeeeeeeen | e
175989 Call Options -
S&P 500 - USD ......... LIABILITY HEDGE ...... CBOE ...oovvvnnnens 529900RLNSGAQOUPEHS4 ). 09/06/2023 |. 09/06/2024 |............ 152 ...... 67,875,296 |.. 4465.48000000 |...... 6,006,888 |....ouuniiiiinnnnn (2,951,060)...... 1,152,006 [...ooovennn e 1,369,295 |.ovvvenniiiiinnnns (2,951,060)[..ccevvvennninnes Jonnnnniiiiniinns | eeeeeeeeen | eeviiiieeeieiinn
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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)
175992 Call Options -
S&P 500 - USD ......... LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [CBOE ................. 529900RLNSGAQOUPEHS4  |. 09/06/2023 |. 09/06/2024 |.............. 81|...... 36,170,388 |.. 4465.48000000 |...... 3,201,089 [ouuenieiiiiii o (1,572,604)|......... 613,898 [....coeeeen [onnnnn 1,107,750 |oeevveiieciiiinn [ e (1,572,804)....cccvvnneinins [
175997 Call Options -
S&P 500 - USD ......... LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [CBOE ................. 529900RLNSGAQOUPEHS4  |. 09/06/2023 |. 09/06/2024 |............ 12f...... 50,069, 195 |... 4465.48000000 |...... 4,431,068 ...oneeeiiinnnn o (2,176,892)\......... 849,794 | ..ooeeii [ennnnn 1,875,241 [ | o (2,176,892)[.....cevvvnvienns fornniiiiiiiinns | eeeeeeeen | e
176006 Call Options -
S&P 500 - USD .. . |LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [CBOE ... 529900RLNSGA9OUPEHS4  |. 09/06/2023 |. 09/06/2024 |.... 49,838,329 |.. 4465.48000000 |...... 4,410,637 (2,166,854)|.........845,876 | ....oevvnns [onnnnn 2,046,294 |... P (2,166,854)|..
176014 Call Options -
S&P 500 - USD ......... LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [CBOE ................. 529900RLNSGAQOUPEHS4  |. 09/06/2023 |. 09/06/2024 |............ 107 |...... 47,656,406 |... 4465.48000000 |...... 4,217,539 |.cevvnieeeiiins [ (2,071,989)......... 808,843 [..evvneees [ 2,119,000 [oeenniiiiiinnns fvvenineeeiinnnn o (2,071,989)[..ccevvveeiiines Jevneneeiciiiines | eeeeeeen | e
176024 Call Options -
S&P 500 - USD .. . |LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [CBOE ... 529900RLNSGA9OUPEHS4  |. 09/06/2023 |. 09/06/2024 |.... 46,846,547 |... 4465.48000000 |...... 4,145,867 (2,036, 779)f.........795,098 | ...cevvunns [eunnn 2,392,779 |... P (2,036, 779)..
176036 Call Options -
S&P 500 - USD ......... LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [CBOE ................. 529900RLNSGAQOUPEHS4  |. 09/06/2023 |. 09/06/2024 |............ 12f...... 49,826,183 |... 4465.48000000 |...... 4,409,562 |....oovniieiiinnn founnn (2,166,326)|......... 845,669 [......oeee [ KRVZ Y+ O KRR R (2,166,326)[.....ccvvvnnnvnnes Jonneieiiiiinns | eeeeeeeen | e
176040 Call Options -
S&P Equal Weight WELLS FARGO BANK,
Energy - USD .......... LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [N.A. ....ccccooeeeene KB1H1DSPRFMYMCUFXTO9  |. 09/06/2023 |. 09/06/2024 |........ceeveeen founnns 44,820,899 |.. 1251.62000000 |...... 3,146,427 |oeeeeeeeeee | (1,544 117)......... 605,082 [..ouvnneees fonnne 8,464,868 |...cevvnneeeeenn [ | (1,544, 17| e | e | e

176042 Call Options -
S&P U.S. Retiree

Spending Index - USD |LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index |UBS AG ............... BFMBT61CT2L1QCEMIKS0  [. 09/06/2023 |. 09/06/2024 |.......eeeevvnn |oennnns 9,627,469 ... 505.07000000 |......... 637,338 | [ (312, 775)|......... 122,565 [.oovneeens | 448,320 |.oooeiiieeeeen e | (312,775 eeeveieeeeee [eeeeeiiiiieeeeens | eveeeeeen | e

176046 Call Options -

S&P 500 - USD ......... LIABILITY HEDGE ...... Exhibit 5 ... [Equity/Index |CBOE ................. 529900RLNSGA9OUPEH54 [ 09/06/2023 |. 09/06/2024 |............ 15]...... 51,543,964 |.. 4465.48000000 |...... 4,561,583 |...ovveeeeiiiiin [ (2,241,011))......... 874,824 |..cccuviie | 3,804,921 |oevveeeneiiiin o [ (2,241,011)] s fonreeeeeei | e[ e

176053 Call Options -

S&P 500 - USD ......... LIABILITY HEDGE ...... Exhibit 5 ... [Equity/Index |CBOE ................. 529900RLNSGA9OUPEH54 [ 09/06/2023 |. 09/06/2024 |.............. 9% ...... 41,975,512 .. 4465.48000000 |...... 3,714,786 | |oene (1,824,997)\......... 712,425 | v o 3721778 |eeeiiieeeees | o (1,824,997)..cceeeiiiennn [ | e | s

176056 Call Options -

S&P 500 - USD ......... LIABILITY HEDGE ...... Exhibit 5 ... [Equity/Index |CBOE ................. 529900RLNSGA9OUPEH54 . 09/06/2023 |. 09/06/2024 |.............. 841...... 37,510,032 .. 4465.48000000 |...... 3,319,596 [...ooooviiniinnns [ (1,630,849)......... 636,635 [....eoeees |onnnne 3,995,490 [o.ooveeiiiiiennn [ | (1,630,849)]...ccveeeeeiinns fonnneeeeiiiiiis | oo [ e

176065 Call Options - ROYAL BANK OF

S&P 500 - USD ......... LIABILITY HEDGE ...... Exhibit 5 ... [Equity/Index |CANADA ............... ES7IP3USRHIGC71XBU11  [. 09/06/2023 |. 09/06/2024 |......evvvveeen |onnne 29,235,625 |.. 4465.48000000 |...... 1,420,851 | | (697,286)f......... 273,241 | et e 841,501 [coveeeeiiiin e e (697,286)[....evvvveeeeeeen [eeeeeiiniieeeeens | ereeeeeen| e
MORGAN STANLEY &

176069 Call Options - C0. INTERNATIONAL

S&P 500 - USD ......... LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index |PLC .....ccocerunnine 4PQUHN3JPFGFNF3BB653  [. 09/06/2023 |. 09/06/2024 |......eevveeeees |onnnne 17,112,153 |.. 4465.48000000 |......... 586,947 |- [ (288,046)......... 112,874 [ .o [ 1,847,940 | o o (288,046)....veeeeeeeen [eeeeeiieeeeeees | eveeeeeen | e

176071 Cal | Options -

S&P 500 - USD .. . [LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index |CITIBANK N.A. ..... ES70DZNZ7FF32TNEFA76 |.09/06/2023 |.09/06/2028 |.... s 17,149,201 |.. 4465.48000000 |.........874,609 (431,314)|.........165,337 | cevveeeees o 1,281,177 |... I O (431,314)]..

176074 Call Options -

S&P 500 - USD ......... LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index |CITIBANK N.A. ..... E5S70DZWZ7FF32TWEFA76 |. 09/06/2023 |.09/06/2030 |.....eevveeeres |onnne 18,278,088 |... 4465.48000000 |......... 939,494 |...oeeeeiiiiiies [ (463,312)|........ 177,608 | .evveeeees o 1,308,673 |- [ o (463,312)]. . o | e[

176415 Cal | Options - BNP PARIBAS LONDON

S&P 500 - USD ......... LIABILITY HEDGE ...... Exhibit 5 ... [Equity/Index |....cccooriiinnnnnnnnns ROMUNSFPUBMPROBKSP83  [. 09/15/2023 |. 09/15/2024 |......evvvveeeas |oeiennes 705,893 |.. 4465.13073992 |.......... 35,049 |- e (17,183)........... 7,649 | oo o 93,517 [eeeeeeeiieees oo [ (17,183 oo | |

176715 Call Options -
SPDR Gold shares - USD
........................... LIABILITY HEDGE ...... |Exhibit 5 ... |Equity/Index |CBOE ................. 529900RLNSGAQOUPEHS4 |. 09/20/2023 [. 09/20/2024 |..........1,743]...... 31,259,701 ... 179.35000000 |...... 2,459,204 |.........cceeeenn [onnnn (1,207,942)).........565,975 | eennnnnnnn 100000 2,087,990 [vnvnnnnnniininnns fvvennnnnieennnnns [ (1,207,982 Jeeeeeieeeiccceeens | e | e
176721 Call Options -
iShares U.S. Real
Estate - USD .......... LIABILITY HEDGE ...... Exhibit 5 ... [Equity/Index |CBOE ................. 529900RLNSGAGOUPEHS4  [. 09/20/2023 |. 09/20/2024 |.......... 2,178 |...... 18,214,000 |...... 83.63000000 |...... 1,374,272 | o (675,007)f......... 316,271 [ .o | 739,341 |oeiieeeeie e e (675,007 ). [ [ e[
176728 Call Options -
Ishares MSCI EAFE -

USD e s LIABILITY HEDGE ...... Exhibit 5 ... [Equity/Index |CBOE ................. 529900RLNSGAQOUPEHS4 [ 09/20/2023 |. 09/20/2024 |............ 161 |....... 1,146,001 ]..... 71.02000000 |.......... 80,527 [cuveeeeeiiiiin [ (39,553))....uvnee 18,532 [.evveeeenns e 65,967 [cooveeeeiiiiiiens e [ (39,883)]..cceeeeeeeeeeees o | e[ e
;gg@gociwsgpﬂ w 7 LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index |CBOE ... 529900RLNSGAQOUPEHS4 [ 09/20/2023 |. 03/20/2025 |.............. 14 [....... 6,163,080 .. 4402.20000000 |........ 687,190 (225,522)]... ....136,206 |... I OO (225,522)f..
;§g7§gocilbsgp“°n57 LIABILITY HEDGE ...... Exhibit 5 ... [Equity/Index |CBOE ................. 529900RLNSGAQOUPEHS4 [ 09/20/2023 |. 09/20/2024 |............ 1451...... 63,831,900 |.. 4402.20000000 |...... 5,438,515 [cooeeeeiiiinnn [ (2,671,260)...... 1,251,603 [.ooeeeeenes fonnens 1,220,400 | [ o (2,671,260)).cccvvveeeeeeienns foeeeeeeeeeeeeeees | e |
;ggggocilbsgp.t.l w 7 LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index |CBOE ... 529900RLNSGAQOUPEHS4 [ 09/20/2023 |. 09/20/2024 |............ 141 |...... 62,071,020 |.. 4402.20000000 |...... 5,288,487 (2,597,570)|...... 1,217,076 [ .eoeenen fennns 1,247,297 |... ) (2,597,570)f..
;g?ggocflbsgptlms’ LIABILITY HEDGE ...... Exhibit 5 ... [Equity/Index |CBOE ................. 529900RLNSGAQOUPEHS4 [ 09/20/2023 |. 09/20/2024 |............ 122...... 53,706,840 |.. 4402.20000000 |...... 4,575,854 [oooeeeeiiiiinnn [ (2,247,543)...... 1,083,073 [.eveeeeenns fonnens 1,748,014 [ [ | (P2 ZYIRTIX) | R T I TTTT T rreoanann
;ggggocilbsgp.t.l . LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index |CBOE ... 529900RLNSGAQOUPEHS4 (. 09/20/2023 |. 09/20/2024 |.... 54,335,122 |.. 4402.20000000 |...... 4,629,384 (2,273,835)...... 1,065,392 |.cooenn |onenn 2,127,181 |... ) (2,273,835)[...ccceivieinnn feoeeeeiiiiiieeees | e i

176766 Cal | Opt ions ~
SP 500 = USD ....v.oe LISBILITY HEDGE ...... Exhibit 5 ... | Equity/Index |CBOE oovvvveerennee, 529900RLNSGASOUPEHSA _|. 00/20/2023 |, 09/20/2024 |..ecv.c..... 104 ]...... 45,818,714 .. 4402.20000000 |...... 3,903,781 |-ccovvococcivis oo (1,917.,438)......... 898,404 [ v TR 1ad W W W (1L917,438) oo oo | evvveeens | ecvnseesseeeens
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1 5 6 7 9 10 13 14 15 17 18 19 20 21 22 23
Strike Credit Hedge
Price, Total Current [ Adjustment Quality |Effectiveness|
Date of Rate or Book/ Unrealized | Foreign Year's to Carrying of at Inception
Maturity Index Current Adjusted Valuation | Exchange (Amorti- Value of Refer- and at
Exchange, Counterparty Trade or Notional Received Year Carrying Increase/ | Change in zation)/ Hedged Potential ence | Quarter-end
Description or Central Clearinghouse Date | Expiration Amount (Paid) Income Value Code (Decrease) | B./A.C.V. | Accretion ltem Exposure | Entity (b)
176774 Call Options -
S&P 500 - USD ......... CBOE ...ovvvvenns 529900RLNSGAQOUPEHS4  |. 09/20/2023 |. 09/20/2024 |............ 111 [...... 48,712,940 |.. 4402.20000000 (2,038,586)|......... 955,154 | ooeveniis [0 2,629,154 o e [V TR | R RN
176780 Call Options -
S&P 500 - USD ......... CBOE ...ovvvvnnns 529900RLNSGAQOUPEHS4  |. 09/20/2023 |. 09/20/2024 |............ 106 |...... 46,444,971 .. 4402.20000000 (1,943,645)|......... 910,684 [ .....ooeeen 0000 3,094,002 [oenenniiiiiiies o (1,943,645))..cevneiiinnnnnns foovevninneecciinn [ eevveeenn | e
176786 Call Options -
S&P 500 - USD .. . CBOE 529900RLNSGAQOUPEHS4  |. 09/20/2023 |. 09/20/2024 |............ 111 [...... 48,864,420 |... 4402.20000000 (2,044,8%).........958,124 | ... (2,044,895)|..
176789 Call Options -
S&P 500 - USD ......... CBOE ...ovvvvinns 529900RLNSGAQOUPEHS4  |. 09/20/2023 |. 09/20/2024 |........oeeenlT7 |oven 33,896,940 |.. 4402.20000000 (1,418,531))......... 664,645 [....cooeenn [0 3,684,634 |oouinniiiii [ (1,418,531)[cceeeeeieieies Jevnneeeciiines | e | e
176794 Call Options -
S&P 500 - USD .. . CITIBANK N.A. ..... ES70DZWZ7FF32TWEFA76 |. 09/20/2023 |.09/20/2028 |........ceevvven founnns 19,904,336 |.. 4402.20000000 (542,816)|.........250,298 | ... (542,816)|..
176797 Call Options -
S&P 500 - USD ......... CITIBANK N.A. ..... ES70DZNZ7FF32TWEFA76 |. 09/20/2023 |.09/20/2030 |......eevvvvvven feunnns 16,076,508 |.. 4402.20000000 (444,769)|......... 205,088 [ ...ouneeeen forrenn 1,269,226 [evenneiiiiiies [ (444,769)...evveeevevnnnnn [ | e[ e
176799 Call Options -
S&P Equal Weight BNP PARIBAS LONDON
Energy - USD .......... |LIABILITY HEDGE ...... |Exhibit 5 ... [Equity/Index |......ccccviiirinnnnn ROMUWSFPUBMPROBKSP83  |. 09/20/2023 |. 09/20/2024 |.......eeeeveeen feunnns 37,589,737 |.. 1236.49000000 (1,290, 755)f......... 607,219 [.evvenveene e 7,692,624 | e (1,290, 755)- e eeeeeenes foeeemmmeeeeeeenn [ cvvveieens | e
176801 Call Options - WELLS FARGO BANK,
S&P 500 - USD ......... A KB1H1DSPRFMYMCUFXTO9  |. 09/20/2023 |. 09/20/2024 |........ceevveen feunnnn 13,691,679 |.. 4402.20000000 (223,654)......... 105,215 [.evneevenn foeeeeennl 707,942 [ e (228,654)].ccvveeeeeeeene foeeeeeeeiee | | e
176802 Call Options -
S&P U.S. Retiree
Spending Index - USD UBS AG ..oovvnnnnnnns BFM8TE1CT2L1QCEMIKS0 | 09/20/2023 |. 09/20/2024 |......evvvvvvvnn fennnnns 8,260,357 |... 505.76000000 (268,651)f......... 126,383 [.enneeeeenn | 392,522 [ | (268,651)[....cccvvvnnnnnns foevnnineeecininnn [ v | e
176834 Call Options - ROYAL BANK OF
S&P 500 - USD ......... CANADA ....ovvvvnnnnns ES7IP3USRHIGC71XBUT1  |. 09/20/2023 |. 09/20/2024 |.......evvvvvven feunnns 28,159,475 |.. 4402.20000000 (661,662)f......... 311,271 [ [ 750,487 o o [CICH 172 PR U [
177507 Call Options -
S&P 500 - USD ......... CBOE ...ovvvvinns 529900RLNSGAQOUPEHS4  |. 10/06/2023 |. 04/04/2025 |.............. 10 [........ 4,308,500 .. 4308.50000000 (126,509)|......... 200,546 [ .eevuneeens [oereeennnn89,578 [ [ (126,509)[....cevvvvennnens Joeveniieecevinin [ v | e
177511 Call Options -
S&P 500 - USD ......... CBOE ...ovvvvenns 529900RLNSGA9OUPEHS4  |. 10/06/2023 |. 10/04/2024 |............ 106 |...... 45,670,100 .. 4308.50000000 (2,022,541)...... 1,120,173 [ | 915,185 [ [ (2,022,541 cvveneiiinnnnns foevrnninneneeinnn | eevveenn | e
177514 Cal |l Options -
S&P 500 - USD ......... CBOE ...ovvvvnnns 529900RLNSGAQOUPEHS4  |. 10/06/2023 |. 10/04/2024 |............ 118 [...... 50,840,300 |... 4308.50000000 (2,251,508)...... 1,246,985 [ .oevenneenn [0 1,339,744 | [ (2,251,508)]..cvnneeeeinnnnnns foovennnnneeeeinnn [ eevveeenn | e
177523 Call Options -
S&P 500 - USD ......... CBOE ...ovvvvenns 529900RLNSGAQOUPEHS4  |. 10/06/2023 |. 10/04/2024 |............ 124 |...... 53,425,400 |.. 430850000000 (2,365,991)...... 1,310,391 [ | 1,864,481 [ [ (2,365,991 cvveeeiiinnnnns foovennnineeeeiinn [ eevveenn | e
177526 Call Options -
S&P Equal Weight WELLS FARGO BANK,
Energy - USD .......... Al KB1H1DSPRFMYMCUFXTO9  |. 10/06/2023 |. 10/04/2024 |........ccevveen feunnnn 42,905,021 .. 1214.70000000 (1,467,595)......... 816,343 [..evenveeee [0 9,801,562 [ o (1,467,595)]-eneeeeeenenans foeeemmneeeeeennn [ cvvvinens | e
177529 Call Options -
S&P U.S. Retiree
Spending Index - USD UBS AG ..oovvnnnnnnnns BFM8TE1CT2L1QCEMIKS0 | 10/06/2023 |. 10/04/2024 |......evvvvvnnn foennnne 8,828,621 ... 494.62000000 (286,391)|......... 169,304 | .evvvnnnes [ 834,318 | [ (286,391)[..eeeeiennnnns Joevvnineneceinnn [ e |
177531 Cal | Options -
S&P 500 - USD ......... CBOE ...ovvvvenns 529900RLNSGA9OUPEHS4  |. 10/06/2023 |. 10/04/2024 |..............99 [...... 42,837,649 |.. 430850000000 (1,897,103)f...... 1,050,700 | .oevvvennnn [ornnn 1,640,442 | e (1,897, 103)[.oeeveveeeieees Jevneneeecciiines | eeeeeeee | e
177546 Call Options -
S&P 500 - USD ......... CBOE ...ovvvvinns 529900RLNSGAQOUPEHS4  |. 10/06/2023 |. 10/04/2024 |............ 108 |...... 46,746,622 |.. 4308.50000000 (2,070,216)f...... 1,146,577 [ |en 1,926 178 [ [ (2,070,216)[....ccevvvnneeenes Jovneneneeiviiines | eeeeeeeee | e
177560 Call Options -
S&P 500 - USD ......... CBOE ...ovvvvenns 529900RLNSGAQOUPEHS4  |. 10/06/2023 |. 10/04/2024 |............ 122 [...... 52,369,214 |.. 430850000000 (2,319,217))...... 1,284,485 [ .ovveneenn [0 2,497 544 | [ (2,319, 217)]ceveeiiiiinnnns foevevnineeeeinnn | eevveeenn | e
177570 Call Options -
S&P 500 - USD ......... CBOE ...ovvvvenns 529900RLNSGAQOUPEHS4  |. 10/06/2023 |. 10/04/2024 |............ 108 |...... 46,423,097 |.. 430850000000 (2,055,888)...... 1,138,642 [ e [0 2,742,656 [ [ (2,085,888)[.....cccvvnnvvines fovnnnerriinniinns | eeeeeeeen | e
177579 Call Options -
S&P 500 - USD ......... CBOE ...ovvvvenns 529900RLNSGAQOUPEHS4  |. 10/06/2023 |. 10/04/2024 |............ 114 |...... 49,266,836 |... 4308.50000000 (2,181,826)f...... 1,208,392 [.evvuneene [o0rn 4,632,669 [eeeniiiiiies [ (2,181,826)[....cccvvvnnninnns fevnneieiiiiinns | eeeeeeeen | e
177590 Call Options -
S&P 500 - USD ......... CBOE ...ovvvvenns 529900RLNSGAQOUPEHS4  |. 10/06/2023 |. 10/04/2024 |............ 184 [...... 79,276,400 |.. 4308.50000000 (3,510,826))...... 1,944,451 | eeeei [0 8,615,852 [eenenc [ (3,510,826)[...ccvvvvnneininn [ornneieiiiiiinns
177593 Call Options -
S&P 500 - USD ......... BARCLAYS BANK PLC ~ GSGSEF7VJP5170UK5573  |. 10/06/2023 |. 10/04/2024 |........evvvvee founnns 73,931,298 |.. 430850000000 (3,374,927)|...... 1,877,287 | o [ 1,421,261 | e [T TL IR~ | O R (U IS
177594 Call Options -
S&P 500 - USD .. . CITIBANK N.A. ..... ES70DZWZ7FF32TWEFA76 |. 10/06/2023 |. 10/06/2028 |........cccevven feunnns 28,835,985 |.. 4308.50000000 (790,659)|.........434,862 | ... (790,659)|..
177597 Call Options -
S&P 500 - USD ......... CITIBANK N.A. ..... ES70DZNZ7FF32TWEFA76 |. 10/06/2023 |. 10/04/2030 |........ceevvven feunnns 27,912,359 |.. 430850000000 (788,734)......... 433,804 | .ooeeenien [0 1,998,339 | e (788, 734)..eeevvvvnnenns Joevvnnneeecevnin [ v | e
177598 Call Options -
S&P 500 - USD ......... BARCLAYS BANK PLC  GSGSEF7VJP5170UK5573 |. 10/06/2023 |. 10/04/2024 |........cceevvee |ovenns 31,934, 184 ... 4308.50000000 (819,227))..........455,691 | ... (819,227)|..
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Prior Current
Description Year(s) | Year Initial

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

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

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

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

177600 Call Options - CO. INTERNATIONAL
S&P 500 - USD ......... LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [PLC ........cceeeeeeee 4PQUHN3JPFGFNF3BB653 | 10/06/2023 |. 10/04/2024 |........ceeveeen feunnnn 15,614,459 |.. 4308.50000000 |......... A28, 713 | o (208,430)|......... 115,938 [.evneeeenen |oenee 1,822,825 [..eeeeeeeeeeee | o (208,430)[-. e eeeeeeneeee Jeemmmneeeeeeenen [ v |
177479 Call Options -
SPDR Gold shares - USD
........................... LIABILITY HEDGE ...... |Exhibit 5 ... [Equity/Index |CBOE ................. 529900RLNSGAQOUPEH54 [. 10/09/2023 |. 10/04/2024 |..........2,242|...... 38,053,352 ... 169.70000000 |...... 3,083,286 |.........c00uurees |oueen (1,537,372)......... 837,014 | oooennnnn [0 2,660,842 | o | (1,837,372 v | | e
177488 Call Options -
iShares U.S. Real
Estate - USD .......... |LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index |CBOE 529900RLNSGAOUPEHS4  |. 10/09/2023 |. 10/04/2024 |.... 21,302,298 ... 76.77000000 |...... 1,814,733 (904,853)|.........492,642 | ........... |...... 1,002,502 [.eeeeeeeeeeeee Jeeeeeeeeeeeei [ (904,853)|..
177499 Call Options -
Ishares MSCI EAFE -
USD e LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [CBOE ................. 529900RLNSGAQOUPEHS4  |. 10/09/2023 |. 10/04/2024 |............. 282 | 1,588,530 |..... 68.52000000 |......... 127,277 |oeeeevieieeceiin [ (63,462)f.......... 34,552 [.eeeeeiiis | ST O ERRN AR [(CEIL7)) O KPR (P N
177770 Call Options - WELLS FARGO BANK,
S&P 500 - USD ......... LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [N.A. .....cccooeeins KB1H1DSPRFMYMCUFXTO9  |. 10/13/2023 [. 10/13/2024 |......evvvvvvnnn fonnnns 1,367,847 |.. 4375.57485908 |.......... 68,006 [...ccvvnnniiiiinnn fens (33,270).......... 20,128 [ o 238,834 |.uuveneeeiiiii o e (33,270)].cvveeeevinnnnnns foevvnnnneeeeiinn [ e | e
177903 Call Options -
SPDR Gold shares - USD
........................... LIABILITY HEDGE ...... |Exhibit 5 ... [Equity/Index |CBOE ................. 529900RLNSGA9OUPEH54 [. 10/20/2023 |. 10/18/2024 |..........1,637 |...... 30,045,998 |... 183.59000000 |......2,656,172 |......cccvvvurrees |-oenn(1,306,700)f.........824,075 | .ooovvnnnn [oeen 2,083,436 oo e e (1,806, 700)[- e e eeeeeeiees | eeeeeee | v
177925 Call Options -
Ishares MSCI EAFE -
USD e LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [CBOE ................. 529900RLNSGAQOUPEHS4  |. 10/20/2023 |. 10/18/2024 |.............. 86 |.......... 574,3%8|..... 66.57000000 |.......... 46,162 [o.nneeiiiineees Joveiannns (22,710).......... 14,322 [ o RV (VN AU RPN AR (724 10)) R RN IPROUUI [N
177932 Call Options -
S&P 500 - USD ......... LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [CBOE ................. 529900RLNSGAQOUPEHS4  |. 10/20/2023 |. 04/17/2025 |.............. 10]....... 4,224,160 |.. 4224.16000000 |......... 500,140 [.ooveivenieeeies Jevnnenn (163,696)......... 270,371 [.eveeeens o 204,290 |.eveeneeiiiii [ [ (163,696)[......cevvvnnnenns foevvnnneeecvinnnn [ evveeeen | e
177939 Call Options -
S&P 500 - USD ......... LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [CBOE ................. 529900RLNSGAQOUPEHS4  |. 10/20/2023 |. 10/18/2024 |............ 138 ...... 58,293,408 |.. 4224.16000000 |...... 5,432,922 [.cooeiiviinnnnnes | (2,672, 718)f...... 1,685,560 [...coeeennn |onnee 1,577,377 v [ e (PRCTZIUAL:)) R TR IPSSSUUTUrI RN
177949 Call Options -
S&P 500 - USD ......... LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [CBOE ................. 529900RLNSGAQOUPEHS4  |. 10/20/2023 |. 10/18/2024 |............ 104{...... 44,033,320 |.. 4224.16000000 |...... 4,103,888 |...ccvvunniirinnnn founnn (2,018,901)f...... 1,273,228 [.evveneeens [ RIRCICH <1< 1N R P NN (2,018,901)[cevvveeneiiies Jevnnieeiiiines | eeeeeeen | e
177959 Call Options -
S&P 500 - USD ......... LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [CBOE ................. 529900RLNSGAQOUPEHS4  |. 10/20/2023 |. 10/18/2024 |............ 14r...... 61,983,381 [.. 4224.16000000 |...... 5,776,826 |..ccovvnnneeinnnn fennnn (2,841,901))...... 1,792,256 [.evveneenns [ 2,576,565 [..eneeeiiiiinnns fvveiiiniiiiiinnn o (2,841,901)[.cevvvnnniiies Jennirecciiines | eeeeeeen | e
177970 Call Options -
S&P 500 - USD ......... LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [CBOE ................. 529900RLNSGAQOUPEHS4  |. 10/20/2023 |. 10/18/2024 |............ 104{...... 43,750,470 |... 4224.16000000 |...... 4,077,526 |.vvvneeeiinnnnns o (2,005,933)...... 1,265,050 [..eeeeenns |onnee VA T VN R AT N (2,005,933)].cvvveeevrnnnnnns foevevnnnneeeiinnn [ eevvieenn | e
177971 Call Options -
S&P Equal Weight JPMORGAN CHASE
Energy - USD .......... LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [BANK, N.A. ......... 7HBGLXDRUGQFUS7RNES7  |. 10/20/2023 |. 10/18/2024 |....oeveveveeen fennnnn 35,345,118 |.. 1196.46000000 |...... 2,445,882 |..cooveeeeeennnn [ (1,201, 140)|......... 760,941 [..oeeenns fonnns 8,768,584 |.ceeeeeeeeeeeen [ | (1,201, 140)[- ..o Jeeeeeeeeeeee | e | e
177974 Call Options -
S&P U.S. Retiree
Spending Index - USD |LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [UBS AG ............... BFM8TE1CT2L1QCEMIKS0 | 10/20/2023 |. 10/18/2024 |...ovvenrvvvnnnn fonnnns 7,651,762 ... 492.53000000 |......... 501,956 |..vvnneeeiinninnes foeeees (246,504)|......... 156,164 [..eeeeeeees [oonnns 599,842 |...ovvviiiiiiinn [ e (246,504)...cvveeeieinnnns [ | e[ e
177980 Call Options - BNP PARIBAS LONDON
S&P 500 - USD ......... LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index ROMUWSFPUBMPROBKSP83 |, 10/20/2023 |. 10/20/2028 |........evvvvven feunnns 25,497,560 |.. 4224.16000000 |...... 1,455,911 [ e (717,983)f......... 450,734 | .ooeeei [ 2,259,320 |.eevvnieneiiinnn oo e (T17,983)[.. s Joeveninieecevinn [ v | el
177984 Call Options -
S&P 500 - USD .. . |LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index . ROMUWSFPUBMPROBKSP83  |. 10/20/2023 |. 10/18/2030 |.... P 30,461,212 (.. 4224.16000000 |...... 1,812,442 (893,807)f.........561,112 | .ocevrnnns [onnnnn 2,545,674 |.oooveeieiiinnn e (893,807)|..
177987 Call Options -
S&P 500 - USD ......... LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index KB1H1DSPRFMYMCUFXTO9  |. 10/20/2023 |. 10/18/2024 |........evvvvven feunnns 13,212,998 |.. 4224.16000000 |......... 402,996 |.eennneeiiiiines foeeeene (197,906)f......... 125,377 [ | 1,236,303 [ceeiiiiiieiees v [ (197,906)[.....cevvvvenenes foevvnnneeeeevnnnn [ v | e
177990 Call Options -
iShares U.S. Real JPMORGAN CHASE
Estate - USD .......... LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [BANK, N.A. ......... 7HBGLXDRUGQFUS7RNES7  |. 10/20/2023 |. 10/18/2024 |....oeveeeeveeen fennnnn 16,480,710 |..... 74.75000000 |...... 1,573,907 [oeeeeeieeeeees Jeeenns (772,925)|......... 489,660 [.....ooeeee forreennn 913,022 |- feeeeeeeee e [ (772,925)]. e oo | e[ s
178004 Call Options - BNP PARIBAS LONDON
S&P 500 - USD ......... LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [....ccooovriiirnnnniis ROMUWSFPUBMPROBKSP83 | 10/20/2023 |. 10/18/2024 |.....eeeeeveeen fevnnns 72,956,407 |.. 4224.16000000 |...... 7,085,916 |eeeeeeeeennie [oeee (3,455,245)(....... 2,188,952 | ..covvnnnns fennnnn 1,428,711 | o | (3,455,245)|...cceveeeeeeenn feeeeeeeneeee | e | e
178011 Call Options - BNP PARIBAS LONDON
S&P 500 - USD ......... LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index ROMUWSFPUBMPROBKSP83 | 10/20/2023 |. 10/18/2024 |.....eveeneveeen fennnnn 52,541,392 |.. 4224.16000000 |...... 5,067,092 |.eeeeeeeenni [oees (2,488,381)...... 1,576,429 [.oevenneee fonnnes 2,668,788 [..ceeeeneeeeeeenn [ oo (2,488,381)[.ceeeeeeeeeees Joeneeeeeeeeee | e | e
178025 Call Options -
S&P 500 - USD ......... LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index BATYDEB6GKMZ0031MB27  |. 10/20/2023 |. 10/18/2024 |....oevveeeveeen feunnnn 48,792,077 |.. 4224.16000000 |...... 4,586,455 |...oevnneeeeeennn [ (2,252,347)|...... 1,426,897 [..ooeveenns |oennee 4,715,289 |oeeeeeeeeee oo | (2,252,347 )] e eeeeeeeeeeenn feeeeeeeemieeeee | e | e
178031 Call Options -
S&P 500 - USD ......... LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index BATYDEB6GKMZ0031MB27  |. 10/20/2023 |. 10/18/2024 |.....eveeeeveeen fennnnn 80,679,356 |.. 4224.16000000 |...... 7,583,859 |eeeeeeeeeeiie s (3,724,332)|...... 2,359,423 [ ....coeevnn |oennne 8,839,488 |.....oeeeeeieees feeenie e o (3,724,332)]..cceeveeeeeeenn feeeeeeeenieeee | e | e
178036 Call Options -
S&P 500 - USD ......... LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index KB1H1DSPREMYMCUFXTO9 |. 10/20/2023 |. 10/18/2024 |.......eeeeeeee fovnnns 23,572,584 |.. 4224.16000000 |...... 1,308,278 (642,478)|.........407,020 | ... 795,870 | s [ (642,478)|..
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178390 Call Options - ROYAL BANK OF
S&P 500 - USD ......... LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [CANADA ............... ES7IP3USRHIGC71XBUT1  |. 11/06/2023 |. 05/06/2025 |.......vvvvvvnn feunnnnns 4,703,317 |.. 4365.98000000 |......... 536,507 |vuunieiiinninns foeeenns (175,424)|......... 307,138 | ... AT TN R R RN (VT F R
178397 Call Options - BNP PARIBAS LONDON
S&P 500 - USD ......... LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [....ccooovrrirnnnniins ROMUWSFPUBMPROBKSP83 |, 11/06/2023 |. 11/06/2024 |.......evvvvvven feunnns 51,696,594 |.. 4365.98000000 |...... 4,562,224 |..covviiiiiiiinn [ (2,234,745)|...... 1,641,899 [..coeeeenis | 1,813,743 [ i o (2,234,745)]...ccvvvneeiiiinn [ | e | e
178406 Call Options - BNP PARIBAS LONDON
S&P 500 - USD ......... LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [....ccooovrrirnnnniins ROMUWSFPUBMPROBKSP83 |, 11/06/2023 |. 11/06/2024 |.......eevvvvven feunnns 49,921,490 |.. 4365.98000000 |...... 4,405,571 |oueeniiiiiinin o (2,158,010)f...... 1,685,522 [.evveneenns [ 1,960,388 |.oevveeneeiiininn [ e (2,158,010)[...cevvvenneieies Jerneneeieiiniines | eeeeeeeen | e
178421 Cal| Options - BNP PARIBAS LONDON
S&P 500 - USD ......... LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [....ccooovrrrirnnniiis ROMUWSFPUBMPROBKSP83 |, 11/06/2023 |. 11/06/2024 |.......evvvvvven feunnns 43,057,215 .. 4365.98000000 |...... 3,799,799 |.oevvviiieiiiins [ (1,861,281)f...... 1,367,510 [.eveeeeenns | 1,907,574 [ e o (1,861,281)].cceveeeiicinnnn [ | e[ s
178431 Cal | Options - BNP PARIBAS LONDON
S&P 500 - USD ......... LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [....ccooovrrrirnnniiis ROMUWSFPUBMPROBKSP83 |, 11/06/2023 |. 11/06/2024 |.......evvvvvven feunnns 51,713,051 |.. 4365.98000000 |...... 4,564,711 |oeveeiiiiiiinn o (2,235,963)...... 1,642,794 [ [ 2,761,428 |o.eveeiiininnes | o (2,235,963)]...ccvvvnnnerinnnn froenreeeinniiinens | eeeeeeeenn | e
178435 Cal | Options - BNP PARIBAS LONDON
S&P 500 - USD ......... LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index ROMUWSFPUBMPROBKSP83 |, 11/06/2023 |. 11/06/2024 |.......evvvvvven feunnns 33,391,840 |.. 4365.98000000 |...... 2,947,498 |..covviiiiiiinnn [ (1,443,792)...... 1,060,775 | cevvvvnnnnn fennnnn 2,117,281 [eeeiiieens i o (1,443,792)].ceveeiiiiinnnns foevvvnnneeeecinnn | eevveens | e
178444 Call Options -
S&P 500 - USD .. . |LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index KB1H1DSPRFMYMCUFXTO09  |. 11/06/2023 |. 11/06/2024 |.... P 18,621,821 .. 4365.98000000 |.........601,485 (294,629).........216,468 | ........... |...... 2,364,197 |... R P (294,629)|..
178447 Call Options -
S&P 500 - USD ......... LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [CITIBANK N.A. ..... ES70DZWZ7FF32TWEFA76 |. 11/06/2023 |. 11/06/2028 |........cccevvvn feunnns 37,538,719 .. 4365.98000000 |...... 2,102,168 |..coevvneneeenann fennnn (1,036,686)f........ VLE AV [T R 3,181,643 [oeeniiiiiinens i o (1,086,686)]...cvvveeeevennnn forveeviiniiiiis | e[ s
178450 Call Options -
S&P 500 - USD .. LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [CITIBANK N.A. ..... ES70DZWZ7FF32TWEFA76 |. 11/06/2023 |. 11/06/2030 |.... PR PO 43,943,432 |... 4365.98000000 |...... 2,561,902 (1,263,404).........912,458 | ..ol e 3,521,787 |... P (1,263,404)|..

178461 Call Options -
SPDR Gold shares - USD
........................... LIABILITY HEDGE ...... [Exhibit 5 ... |Equity/Index [CBOE ................. 529900RLNSGAGOUPEH54 |. 11/06/2023 |. 11/06/2024 |..........1,872...... 34,326,457 |... 183.35000000 |...... 2,804,529 |..........cceeern. |-....(1,376,526)|...... 1,006,557 | .evvererens [onenn 2,267,568 |- [ o c (1,376,526) . oo | e | s
178469 Call Options -
iShares U.S. Real
Estate - USD .......... LIABILITY HEDGE ...... Exhibit 5 ... [Equity/Index |CBOE ................. 529900RLNSGA9OUPEH54 [ 11/06/2023 |. 11/06/2024 |.......... 2,602 |...... 20,548,884(..... 78.97000000 |...... 1,831,887 [cuveenn fvees (899,132)|......... 657,472 [ e | 982,083 |..oovvvveeeeeens [ oo (899, 132)]..vvveeeeeeinnes fornreeeeeeiiiies [ e | e
178477 Call Options -
Ishares MSCI EAFE -

USD e LIABILITY HEDGE ...... Exhibit 5 ... [Equity/Index |CBOE ................. 529900RLNSGAGOUPEH54 [ 11/06/2023 |. 11/06/2024 |............ 146 |....... 1,011,407 ..... 69.31000000 |.......... 79,287 [eeeeeeeiiiee e (38,891)f.......... 28,439 [ ..o | 60,073 | fereeeeee e foeiees (38,891 [ | |
178503 Call Options - WELLS FARGO BANK,

S&P 500 - USD ......... LIABILITY HEDGE ...... Exhibit 5 ... |[Equity/Index |[N.A. ....ccoooeinies KB1H1DSPRFMYMCUFXTO9  [. 11/06/2023 |. 11/06/2024 |.......eeveeeens |oennne 31,886,501 |.. 4365.98000000 |...... 1,543,307 |- o (755,968))......... 555,421 | .evveeeeens o 1,038,307 [eeeeeiieeeee [ o (755,968)-...cvveeeeeeees [eeeeeiieeeeeens | eveeeeeen | e
178508 Call Options -

S&P 500 - USD ......... LIABILITY HEDGE ...... Exhibit 5 ... [Equity/Index |CBOE ................. 529900RLNSGAGOUPEH54 [ 11/06/2023 |. 11/06/2024 |............ 134 ...... 58,504,132 |... 4365.98000000 |...... 4,996,190 |...eoveeeeeiiians [ (2,452,243)|...... 1,793,153 | .vveeeeees o 1,110,049 [ooeeeiiiiee e |t (2,452,283))- e oo | e | e

178509 Call Options -
S&P Equal Weight
Energy - USD ...
178510 Call Options -
S&P U.S. Retiree

LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index KB1H1DSPRFMYMCUFXTO9 [ 11/06/2023 |. 11/06/2024 |.... s 42,250,102 |.. 1225.02000000 |...... 2,847,657 (1,394,887)|...... 1,024,844 |..ooeeeeen e 9,424,763 |... ) (1,394,887)..

Spending Index - USD |LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index |UBS AG ............... BFMBTE1CT2L1QCEMIKS0  [. 11/06/2023 |. 11/06/2024 |......eevveeeens |oennne 11,133,582 ... 499.30000000 |......... 722,569 |- | (353,941)f......... 260,046 [ ..ovvveees |oennen 748,706 |..eeeeeeiiiee o et (353,941)]..eeeeeeeeiens foereeeeeeeiees | e [
178512 Call Options -

S&P 500 - USD ......... LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index |CBOE ................. 529900RLNSGAGOUPEH54 [ 11/06/2023 |. 11/06/2024 |............ 134 ...... 58,504,132 [... 4365.98000000 |...... 4,996,190 |...evveeeeeiiinns [ (2,452,243)|...... 1,793,153 | vvveeeees o 1,154,783 | oo o (2,452,283))- e oo | e | e
178514 Call Options -

S&P 500 - USD ......... LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index |CBOE ................. 529900RLNSGAGOUPEH54 [ 11/06/2023 |. 11/06/2024 |............ 187 |...... 81,643,826 |... 4365.98000000 |...... 6,972,295 [cooooeiiiiiees [ (3,422,160)|...... 2,502,385 [..coooiunns feunns 2,197,018 | oo o (3,422,160)[....cceeeeeeaes feeeeeeiiiiieeees | e ]| s
178519 Call Options -

S&P 500 - USD ......... LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index |CBOE ................. 529900RLNSGAGOUPEH54 [ 11/06/2023 |. 11/06/2024 |............ 183 ]...... 80,027,278 |.. 4365.98000000 |...... 6,834,244 [ [t (3,354,402)|...... 2,452,838 [...ocovunns fennnns 7,413,830 | o [ (3,354,402)]- ... eveeeeeeen foeeeieeeeeeii | eeeeiiinn | e
178527 Call Options -

S&P 500 - USD ......... LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index |CBOE ................. 529900RLNSGAGOUPEH54 [ 11/06/2023 |. 11/06/2024 |............ 13]...... 49,335,574 |.. 4365.98000000 |...... 4,213,205 [coeeeeeiiees [ (2,067,937)|...... 1,612,137 [ oo | 5,135,650 |-..evveeeeiiiiins foreeeieeeeiiiee [ (2,067,937)]-.eeeeeeeeens fommeeeeeeeiees | e [ e
178529 Call Options -

S&P 500 - USD ......... LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index |CBOE ................. 529900RLNSGAIOUPEH54 [ 11/06/2023 |. 11/06/2024 |.............. 9% [...... 41,476,810 |.. 4365.98000000 |...... 3,542,075 [..ooeeeiiiiees [ (1,738,531)|...... 1,271,265 [ .o |oeene 4,668,374 |....oeeeeeiiin o [ (1,788,531)]. e foereeeeeeeiees | e [ e
178677 Call Options - BNP PARIBAS LONDON

S&P 500 - USD ......... LIABILITY HEDGE ...... Exhibit 5 ... [Equity/Index |....cccooriiiinnnnnnnns ROMUWSFPUBMPROBKSP83 [ 11/10/2023 |. 11/08/2024 |.....eevvveeeees [oennnne 1,175,658 |.. 4377.96069682 |.......... 54,000 [coveeeeiiiiiiins e (26,528).......... 19,983 [ .o [ 226,237 |- | oo (26,528)]..ccceveeeeeeees [eeeeeeiieeeeeens | veeeeeei | e

178947 Call Options -
SPDR Gold shares - USD
........................... LIABILITY HEDGE ...... |Exhibit 5 ... |Equity/Index |CBOE ................. 529900RLNSGAQOUPEHS4 |. 11/20/2023 [. 11/20/2024 |.......... 1,753 |...... 32,143,147 |... 183.37000000 |...... 2,555,746 |.......cceeeeeenn [ernnn (1,254,150)]...... 1,015,206 | .evvvnnnnnn [0 1,934,724 [ [ [ (1,254,180 e | i | e
178958 Call Options -
iShares U.S. Real

Estate - USD .......... LIABILITY HEDGE ...... Exhibit 5 ... [Equity/Index [CBOE ................. 529900RLNSGAJOUPEH54  [. 11/20/2023 |. 11/20/2024 |.......... 1,852 ]...... 15,246,725 |..... 82.34000000 |...... 1,257,290 | o (616,975)]......... 499,471 |.veeeeei e 612,318 | | | (616,975)]. .. oo | eeeneein| i,
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STATEMENT AS OF JUNE 30, 2024 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)

178976 Call Options -
Ishares MSCI EAFE -
USD e LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [CBOE ................. 529900RLNSGAQOUPEHS4  |. 11/20/2023 |. 11/20/2024 |............ 188 ........ 1,355,545|..... 72.12000000 |.......... 89,655 [.eeeeeenieeeee Jeeeennnnn (43,9%)).......... TR VN (R I 78,848 [ Joeeeeeeeeeeeees foeeeenes (43,996)]-.+ueeeeemennes foeeemmmeeeeeeen [ e | e
178984 Call Options -
S&P 500 - USD ......... LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [CBOE ................. 529900RLNSGAQOUPEHS4  |. 11/20/2023 |. 11/20/2024 |............ 10 |...... 49,839,921 |.. 4547.38000000 |...... 4,091,859 |eeeeeeeeeee [ (2,007,948)...... 1,625,533 [.ovveneees fonnnes 2,073,014 |oeeeeeeeeeeees e s (2,007,948)[-..cceeeeeeeeeee Jormeeeeeeeeee | e | e
178986 Call Options -
S&P 500 - USD ......... LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [CBOE ................. 529900RLNSGAOUPEHS4  |. 11/20/2023 |. 05/20/2025 |............... A 3,183,166 |.. 4547.38000000 |......... 337,099 |-eeeeeeeeeniees e (110,560)......... 201,272 [ ceveeeees o 61,823 |ueeeeeeeiiees e [ (110,560)].cvvvveeeeeeeeen feeeeeeemmmieeeee | e[ i
179006 Call Options -
S&P 500 - USD ......... LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [CBOE ................. 529900RLNSGAQOUPEHS4  |. 11/20/2023 |. 11/20/2024 |............ ... 50,348,319 |.. 4547.38000000 |...... 4,133,598 |.eevereeeeeeennn [ (2,028,430)f...... 1,642,114 |...coooeinn | 2,469,680 [.....cceemnnneees feeenneeeeeennnn o (2,028,430)]- -2 e eeeeeenes foeeemmmeeeeemnnn [ v | e
179012 Call Options -
S&P 500 - USD ......... LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [CBOE ................. 529900RLNSGAQOUPEHS4  |. 11/20/2023 |. 11/20/2024 |............ 156 |...... 70,939,128 |... 4547.38000000 |...... 5,824,104 |..eeneeeiee [oeees (2,857,992)|...... 2,313,685 | ..covvnnnns fennnnn 1,326,636 [...oeeeeeneeeeee Joemeeneeeeeeeeenn s (2,857,992)]-cvneeeeemenns foeeemmneeeeeennn [ evvvinens | v
179022 Call Options -
S&P 500 - USD ......... LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [CBOE ................. 529900RLNSGAQOUPEHS4  |. 11/20/2023 |. 11/20/2024 |............ 122 |...... 55,478,036 |... 4547.38000000 |...... 4,554,748 |.coveneeeeen [ (2,235,09))-..... 1,809,420 [...coovvvns |oennee 1,084,280 |-eevveeeeeeeenen oo e (2,285,096)]- -+ e eeeemmmnns foeremmmmneeeeemnnn [ cvvvinens | v
179023 Call Options -
S&P 500 - USD ......... LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [CBOE ................. 529900RLNSGAQOUPEHS4  |. 11/20/2023 |. 11/20/2024 |.............. 90 [...... 40,736,340 |... 454738000000 |...... 3,344,454 [...ooooeeieiiis e (1,641,184)|...... 1,328,619 [.eeeeeens |oeenee 2,781,283 |oeeeeeeeeeeees Jeeeeeeeeeeeeen s (1,641,184)[...ceeeeeeeeeeees Joeneeeeeeee | e | v
179025 Call Options -
S&P 500 - USD ......... LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [CBOE ................. 529900RLNSGAQOUPEHS4  |. 11/20/2023 |. 11/20/2024 |............ 105 |...... 47,878,455 |... 4547.38000000 |...... 3,930,822 |..covveieeeeeennn [ (1,928,925)|....... 1,561,560 [..oovevvnn |oeenee 1,690,286 |- eevveeeeeeennes foeeeeeeeiiieeeees fees (1,928,925)]-cvveeeeeemnnns foevemmneeeeeennn [ cvvvieens | v
179037 Call Options -
S&P 500 - USD ......... LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [CBOE ................. 529900RLNSGAQOUPEHS4  |. 11/20/2023 |. 11/20/2024 |............ 121...... 55,149,715 |.. 4547.38000000 |...... 4,527,793 |.eeeeeeeeeeennn [ (2,221,869)...... 1,798,712 s | S A21, 774 | | s (2,221,869)]-++ - eeeeeennes foeeemmmeeeeeennn [ e | e
179038 Call Options -
S&P 500 - USD ......... LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [CITIBANK N.A. ..... ES70DZWZ7FF32TWEFA76 |. 11/20/2023 |. 11/20/2028 |........ceevveen feunnns 36,129,319 |.. 4547.38000000 |...... 2,066,597 [..eeeeeeeennie o (1,019, 144)f......... 815,315 [ evveeeees fonees 2,983,769 [..eeeeeeeeeeees feeeeeieeeeeenenn s (1,019, 144).. oo e | | v
179048 Call Options -
S&P 500 - USD ......... LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [CITIBANK N.A. ..... ES70DZWZ7FF32TWEFA76 |. 11/20/2023 |. 11/20/2030 |.....eeveeveeen feunnns 57,521,044 |.. 454738000000 |...... 3,416,750 |veeneeeeennn [oeee (1,684,973)...... 1,347,978 | .o | 4,490,913 |oeeeeeeeeeee oo | (1,684,978 eeeeeeeeeeeee Jeeeeeeeeeeee | | e
179049 Call Options -
S&P 500 - USD ......... LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [CBOE ................. 529900RLNSGAQOUPEHS4  |. 11/20/2023 |. 11/20/2024 |.............. 83|...... 37,743,254 |.. 454738000000 |...... 3,098,722 |oueeeeeeeeiie [ (1,520,598)...... 1,230,999 [.ovvenenns fonnnns 4,059,487 [..eeeeeeeeieees Jeeeeneeeeeeenen o (1,520,598)]-cneeeeeeenns foeeemmneeeeeennn [ cvvviieene | e
179053 Call Options - ROYAL BANK OF
S&P 500 - USD .. . |LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index |CANADA .... . ES7IP3USRHIGC71XBU11 |. 11/20/2023 |. 11/20/2024 |.... P AU 13,914,188 |.. 4547.38000000 |.........414,643 (203,020)|.........165,174 | ... ....801,958 |... J PO (203,020)|..
179057 Call Options - ROYAL BANK OF
S&P 500 - USD ......... LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [CANADA ............... ES7IP3USRHIGC71XBUT1  |. 11/20/2023 |. 11/20/2024 |.......eeeeveeen feunnnn 27,764,868 |.. 4547.38000000 |...... 1,266,078 |oeeveeeeeeeennnn oo (619,905)|......... 504,344 | ..ooovnnnn fernns 13,924 | o [ (619,905)[...eeeeeeeneeee Jeemmmmneeeeeenen [ v | e
179061 Call Options -
S&P Equal Weight WELLS FARGO BANK,
Energy - USD .......... LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [N.A. .....ccccoeeins KB1H1DSPRFMYMCUFXTO9  |. 11/20/2023 |. 11/20/2024 |........eovvvven feunnns 34,534,766 |.. 1259.07000000 |...... 2,317,283 |oueeeiiiiiiie [ (1,134,603)|......... 923,093 | ..oevvnnnnn feunnnn 6,640,275 [ceenneiiiiinnns v o (1,134,803)[...ccvvvvnnienes Jevnnireciiiines | eeeeeeeee | e
179063 Call Options -
S&P U.S. Retiree
Spending Index - USD | LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [UBS AG . . BFMBT61CT2L1QCEMIK50 |. 11/20/2023 |. 11/20/2024 |.... P R 9,381,654 ... 503.00000000 |.........607,931 (297,659)|.........242,170 | ... ....581,634 |... P (297,659)|..
179101 Call Options -
S&P 500 - USD ......... LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [BARCLAYS BANK PLC ~ GSGSEF7VJP5I170UK5573 |. 11/20/2023 |. 11/20/2024 |.......eeeeveen feunnns 59,596,710 |... 4547.38000000 |...... 5,062,591 |oeeeeeeeeeeniie [oees (2,478, 779)...... 2,016,691 [....coeeees [onnnen 1,564,851 [..oeeeeeneeeee e s (2,478,779 eeeeeeeeeeee Joeeeeeeeeeeeeee | e | v
179446 Call Options -
SPDR Gold shares - USD
........................... LIABILITY HEDGE ...... |Exhibit 5 ... [Equity/Index [CBOE ................. 529900RLNSGAGOUPEHS4 |. 12/06/2023 |. 12/06/2024 |.......... 1,842 |...... 34,505,845 ... 187.84000000 |...... 2,875,006 |-...eerverrerens [oorer (1,410,473 .00 1,268,153 [ eoevvne [0 2,000,778 e [ oo (1,410,473) o oo | | e
179457 Call Options -
iShares U.S. Real
Estate - USD .......... LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [CBOE ................. 529900RLNSGAOUPEHS4  |. 12/06/2023 |. 12/06/2024 |.......... 1,878 |...... 16,182,101].... 86.18000000 |...... 1,370,728 |oeeeeeeeeeeen e (672,477)......... 604,622 [..evuneeees forreenne 538,659 |-.uueeeeeeenies [oeeeemenie e [ (72,477 ). eeeeeeeeeeee Joeeeneeeeceen [ v | e
179467 Call Options -
S&P 500 - USD ......... LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [CBOE ................. 529900RLNSGAOUPEHS4  |. 12/06/2023 |. 06/06/2025 |............... [ 3,184,538 |.. 4549.34000000 |......... 335,972 |.eeeeeeieeeeeeen feeenann (109,971)f......... PATVRGTACTH R 66,118 [ | e (109,971)[- e eeeeeeeeee Jeeeeneeeeeeene [ v | e
179472 Call Options -
S&P 500 - USD .. . |LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index |CBOE 529900RLNSGAQOUPEHS4  |. 12/06/2023 |. 12/06/2024 |.... 64,600,628 |.. 4549.34000000 |...... 5,277,856 (2,589,306)...... 2,328,041 | .ccevvnnnns fennnnn 1,188,591 |... N (2,589,306)|..
179479 Call Options -
S&P 500 - USD ......... LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [CBOE ................. 529900RLNSGAQOUPEHS4  |. 12/06/2023 |. 12/06/2024 |............ 132 |...... 60,051,288 |.. 4549.34000000 |...... 4,906,176 |..ccvvveneeeeenns fennnn (2,406,961)f...... 2,164,094 |....oovvnns fennnnn 1,584,259 | oo e (2,406,961)[...cceveneeeeees Jormeeeeeenieee | e | e
179487 Call Options -
S&P 500 - USD .. . |LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index |CBOE 529900RLNSGAOUPEHS4  |. 12/06/2023 |. 12/06/2024 |.... 48,701,595 |.. 4549.34000000 |...... 3,978,909 (1,952,045)|....... 1,755,080 [..veeeennn foeeeee 1,729,235 |... N (1,952,045)|..
179507 Call Options -
S&P 500 - USD ......... LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [CBOE ................. 529900RLNSGAQOUPEHS4  |. 12/06/2023 |. 12/06/2024 |............ 18 {...... 53,709,463 |.. 4549.34000000 |...... 4,388,050 [...eeeeeeenni [oeee (2,152,769)...... 1,935,551 [.evveneees s 2,222,697 |.eeeeeeeeeen oo | (2,152,769)]- - eeeeeeeenes foeeemmneeeeeeennn [ cvvvinenn | v
179521 Call Options -
S&P Equal Weight BNP PARIBAS LONDON
Energy - USD .......... LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [...cccooeiriiinnnnnnn... ROMUWSFPUBMPROBKSP83  |. 12/06/2023 |. 12/06/2024 |........covvvven ovnens 39,056,540 |.. 1260.04000000 |...... 2,597,260 |...oniiiiiiinnn s (1,271,083)]...... 1,148,788 | ...oevvnnnn | 7,628,305 |..uuniiiiiiiinnns fvviiiinniniiinns [ (1,271,083)]. ..o eevvvennennes Jonniniiiiiinns | eeeeeeeeen | eeviiiieeeieiinn
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STATEMENT AS OF JUNE 30, 2024 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)
179522 Call Options -
S&P 500 - USD ......... LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [CBOE ................. 529900RLNSGAQOUPEHS4  |. 12/06/2023 |. 12/06/2024 |............ ... 50,336,263 |.. 4549.34000000 |...... 4,112,461 |oeeeeeeiiiin [ (2,017,565))...... 1,813,990 [..eereenns | 2,827,661 [o.eneeiiiiinees v o (2,017,565)[...cccvvveneeienn [
179525 Call Options -
S&P U.S. Retiree
Spending Index - USD | LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [UBS AG ............... BFMBTE1CT2L1QCEMIKS0  |. 12/06/2023 |. 12/06/2024 |.......ceveeeenn feeeens 8,884,743 ... 509.49000000 |......... 561,516 [..eeeeeneeeeeees Joeennnn (274,798)|......... 248,363 | ..oovvnnnns [ 464,073 |- e [ (274,798)[. e eeeeeeeeeeee Joemeneeeeeeenn [ v | e
179527 Call Options - ROYAL BANK OF
S&P 500 - USD ......... LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [CANADA ............... ES7IP3USRHIGC71XBUT1  |. 12/06/2023 |. 12/06/2024 |........cevvveen feunnnn 22,348,709 |.. 4549.34000000 |...... 1,041,450 [.oeeeenneeeces s (509,671)f......... 460,641 [...ooeeees foereenne 579,384 |- e [ (509, 671)[..ceeeeeeeeeeee Jeemmmneeeeeene [ v | e
179531 Call Options -
S&P 500 - USD ......... LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [CBOE ................. 529900RLNSGAQOUPEHS4  |. 12/06/2023 |. 12/06/2024 |............ 108 |...... 49,132,872 |.. 4549.34000000 |...... 4,014,144 | e (1,969,331)f...... 1,770,622 | ...ooevvns |oenee 2,738,690 |.eeeeeeenneees foeeenneeeeeenenn s (1,969, 331)]-cvneeeeeeenns foeremmmeeeeeeennn [ cvvvieens | e
179535 Call Options -
S&P 500 - USD ......... LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [CBOE ................. 529900RLNSGAQOUPEHS4  |. 12/06/2023 |. 12/06/2024 |.............. 79 |eeenn 36,066,986 |.. 4549.34000000 |...... 2,946,664 |.......ccevnneae |oenes (1,445,628)|...... 1,299,761 |.eeeeenns | BAT2, 18 [ [ oo (1,445,628)]....eeeeeeennaes foeeemmneeeeeenn | v | e
179541 Call Options -
S&P 500 - USD ......... LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [CITIBANK N.A. ..... ES70DZWZ7FF32TWEFA76 |. 12/06/2023 |. 12/06/2028 |........ceeveeen fevnnns 46,937,687 |... 4549.34000000 |...... 2,651,979 |oeeeeeeeeeeie e (1,307,825)f...... 1,162,511 .o | 4,047,388 [...oeeeeenieees | o (1,307,825)[-.ceeeeeeeeeeee Jeeneeeeeeeeeee | eeveeeeen | e
179546 Call Options -
S&P 500 - USD ......... LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [CBOE ................. 529900RLNSGAQOUPEHS4  |. 12/06/2023 |. 12/06/2024 |............ 146 ...... 66,420,364 |.. 4549.34000000 |...... 5,426,528 |..covvuneeeeennnn [ (2,662,244)|...... 2,393,619 | .ccevvennns fennnnn 6,872,670 [.oeeeeeeeeeeeeen [ oo (2,662,244)].eeeeeeenenes foeeemmneeeeeeen [ v | e
179547 Call Options -
S&P 500 - USD ......... LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [CITIBANK N.A. ..... ES70DZWZ7FF32TWEFA76 |. 12/06/2023 |. 12/06/2030 |......eveeeeeen feunnns 70,330, 138 |... 4549.34000000 |...... 4,128,379 |oeeeeeeeeee [ (2,035,913)|...... 1,809,700 | ..covvvnnns feunnnn 5,746,462 |...oeeeeeneeees | et (2,085,913)]-ceeeeeeeeeies foeeemmmeeeeeeenn [ v | e
MORGAN STANLEY &
179554 Call Options - CO. INTERNATIONAL
S&P 500 - USD ......... LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [PLC ............c.e 4PQUHN3JPFGFNF3BB653  |. 12/06/2023 |. 12/06/2024 |.......evvvvvven feunnns 48,669,647 |.. 4549.34000000 |...... AAT2,79R2 | o (2,042,107))...... 1,845,658 [..ooeeeenns |ovennnnns 944,536 |..ooovvneeeiiinn [ e [PH0Z7F0 1075 AR U IPSSSURTUUI RN
MORGAN STANLEY &

179558 Call Options - CO. INTERNATIONAL
S&P 500 - USD ......... LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [PLC ........ccceeeee 4PQUHN3JPFGFNF3BBE53  |. 12/06/2023 |. 12/06/2024 |.......eeeeveeen feunnnn 14,728,925 |.. 4549.34000000 |......... 447,760 [.oeeeeeeeeeeeees Jeennns (219,127).vvee 198,047 [.eveeeennn |oeenee 1,505,087 |-eeveeeeeeeeennnn feeeeeeeeeiiiees e (219,127)f. oo e [ v |
179559 Call Options -
Ishares MSCI EAFE - WELLS FARGO BANK,
USD e LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [N.A. .....cccooeeins KB1H1DSPRFMYMCUFXTO9  |. 12/06/2023 |. 12/06/2024 |.......ceevvvvnn foerennnnn 676,641]..... 72.57000000 |.......... 47,839 [ouenieiiiiieees Joveinnnns (23,412).cc0vennn. 21,199 | e [ ot (1< R AR RN (VT3P FO KRR (U I,
179783 Cal | Options - BNP PARIBAS LONDON
S&P 500 - USD ......... LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [....cccoovrrirnnnniiss ROMUWSFPUBMPROBKSP83 |, 12/15/2023 |. 12/15/2024 |......evvvvvvinn fennnnns 1,990,571 .. 4685.23984322 |.......... 99,532 |.eevviiieiiiiinn [ (48,439)|.......... 46,742 | oo [ 265,628 |...eunieeiiinin [ e (48,439))..cvenieviinnnns |oovevnnnieveiinn [ e | e
180049 Call Options -
S&P 500 - USD .. . |LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [CBOE ... 529900RLNSGAQOUPEHS4  |. 12/20/2023 |. 12/20/2024 |..............91 [...... 42,627,566 |... 469835000000 |...... 3,567,910 (1,750,036)f...... 1,710,642 [ ..oeeeeees e 1,519,472 (...
180063 Call Options -
S&P 500 - USD ......... LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [CBOE ................. 529900RLNSGAQOUPEHS4  |. 12/20/2023 |. 12/20/2024 |............ 219 |..... 102,901,758 |.. 4698.35000000 |...... 8,612,836 |...ccvvnnnieiiinnn feunnn (4,224,538)|...... 4,129,442 [ ......oooit | AATT 181 [ [ [ (4,224,538)] e e | ]
180068 Call Options -
S&P 500 - USD .. . |LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [BARCLAYS BANK PLC ~ GSGSEF7VJP5I70UK5573 |. 12/20/2023 |. 12/20/2024 |.... P 22,808,684 |.. 4698.35000000 |...... 1,050,879 (514,065)|.........505,230 | ........... .eeee....801,557 |... R P (514,085)[....ccevvveeenens Joevnnieeeecvinnn [ v | e
180077 Call Options -
S&P 500 - USD ......... LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [CBOE ................. 529900RLNSGAQOUPEHS4  |. 12/20/2023 |. 12/20/2024 |.............. % [...... 45,104,160 |.. 469835000000 |...... 3,775,200 |ovvvneeeeiinnnns o (1,851,710)f...... 1,810,027 | .oovvvnennn [ennnn 2,482,989 |..ovveieiiinin [ | (1,851, 710)).ceevveeeevennnn [ | e[ s
180078 Call Options - WELLS FARGO BANK,
S&P 500 - USD ......... LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [N.A. .....cccoeeeins KB1H1DSPRFMYMCUFXTO09  |. 12/20/2023 |. 12/20/2024 |........ovvvven feunnns 16,386, 355 .. 4698.35000000 |......... 504,700 [.ooeeeveniiieins feannnns (246,887)......... 282,644 | .o [ 939,693 |...eevvieiiiinnn [ e (246,887)[......ccvvvnneens |oevvnnneeeciinnnn [ v | e
180081 Cal | Options -
S&P 500 - USD ......... LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [CBOE ................. 529900RLNSGAQOUPEHS4  |. 12/20/2023 |. 12/20/2024 |.............. 72 |eeeens 33,828,684 |.. 4698.35000000 |...... 2,831,447 |oueeiieiiiin [ (1,388,806)f...... 1,357,543 [ oveeeeenn [ YL U A N (1,388,806)]..ccvvvneeeernnnn forvevveiiiiiiis | oo [ s
180082 Call Options -
SPDR Gold shares - USD
........................... LIABILITY HEDGE ...... |Exhibit 5 ... [Equity/Index |CBOE ................. 529900RLNSGAQOUPEH54 [. 12/20/2023 |. 12/20/2024 |..........1,722|...... 32,395,250 |... 188.10000000 |......2,640,187 |......ccvvruueees |oenn (1,294,994)(...... 1,265,843 | ..oovvnnnn [oeeen 1,898,730 |oeeneeccee e e (1,204,994 e | | e
180094 Call Options -
S&P 500 - USD ......... LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [CBOE ................. 529900RLNSGAQOUPEHS4  |. 12/20/2023 |. 12/20/2024 |............ 107 |...... 50,272,345 |.. 4698.35000000 |...... 4,207,775 |oeeeee e [ (2,063,885)...... 2,017,426 [.ooeeneees fonnnne 4,949,635 |..oovneeeeenn oo | (2,0683,885)[-...ceeveeneeeeen Jormeeeeeeennees | e | e
180100 Call Options -
S&P 500 - USD ......... LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [CITIBANK N.A. ..... ES70DZWZ7FF32TWEFA76 |. 12/20/2023 |. 12/20/2028 |........ceeveeen feunnnn 54,736,341.. 4698.35000000 |...... 3,065,235 |.ceevvuieeeeeennn [ (1,511,623)f...... 1,461,235 [.ovvenene fonnens 4,328,498 |.cooveeeeeeen oo | (1,511,828 eeeeeeeeeeeee Jeeeeeeeeeeee | e | v
180105 Call Options -
iShares U.S. Real
Estate - USD .......... |LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [CBOE ... 529900RLNSGAQOUPEHS4  |. 12/20/2023 |. 12/20/2024 |.... 16,082,971]..... 89.63000000 |...... 1,309,893 (642,494).........628,031 | ... ....348,055 |... R P (642,494))..
180106 Call Options -
S&P 500 - USD ......... LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [CITIBANK N.A. ..... ES70DZWZ7FF32TWEFA76 |. 12/20/2023 |. 12/20/2030 |......evvevrvvnn founnns 76,504,302 |... 4698.35000000 |...... 4,414,208 |.coovvieeeeinnn [ (2,176,914))...... 2,104,350 | ..oevvvnnnn feunnnn 5,696,925 |....ounniiiiiinnnn [ e (2,176,914)[....coevvniiiiis o | | e
180124 Call Options -
S&P Equal Weight JPMORGAN CHASE
Energy - USD .......... LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [BANK, N.A. ......... 7HBGLXDRUGQFUS7RNES7  |. 12/20/2023 |. 12/20/2024 |.....evvueeeeeen fovnnns 39,590,854 |.. 1292.08000000 |...... 2,682,792 | cevvniieeeeeennn fonnns (1,287,899)f...... 1,265,765 [....ooovvnn |oeeeee 6,558,556 |...oeeeeennninnes foerrnnniaeieeeinns foens (1,287,899 eeeeenmeeeeen Joemmneeeemniiees | eenneeeeen | ceveiineieiiinnns
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Showing all Options, Caps, Floors, Collars, Swaps and Forwards Open as of Current Statement Date
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1 4 5 6 7 9 10 11 12 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
of Maturity Index Premium Premium Adjusted Valuation | Exchange (Amorti- Value of Refer- and at
Risk(s) Exchange, Counterparty Trade or Notional Received | (Received) | (Received) Carrying Increase/ | Change in zation)/ Hedged Potential ence | Quarter-end
Description (a) or Central Clearinghouse Date | Expiration Amount (Paid) Paid Paid Value Code | Fair Value | (Decrease) | B./A.C.V. | Accretion ltem Exposure | Entity (b)

180127 Call Options -
S&P 500 - USD ......... Equity/Index |CBOE .......ccevvnnnns 529900RLNSGAQOUPEHS4  |. 12/20/2023 |. 06/20/2025 |.....eevvvvvenn @ feunnnnns 3,288,845 |.. 4698.35000000 |......... 338,422 |....ovvunnveeeennn feunnnn (110,757)).... 220,871 | ... [ (UNET0) F .
180129 Call Options -
S&P U.S. Retiree
Spending Index - USD . |Equity/Index |UBS AG .....cceeunnnn. BFMBTE1CT2L1QCEMIKS0  |. 12/20/2023 |. 12/20/2024 |......eeeveveenn fennens 9,155,039 ... 514.87000000 |......... 566,697 [...ccevvrneeeeens |eennnn (277,215)).. 272,450 |........... 410,178 [ | (277,215 eeeeeeeeeee Joeeeneeeeeeen [ v |
180133 Call Options -
S&P 500 - USD ......... . |Equity/Index [CBOE ................. 529900RLNSGAQOUPEHS4  |. 12/20/2023 |. 12/20/2024 |............ 127 |...... 59,669,045 |.. 4698.35000000 |...... 4,994,275 |.ccovnieeeeennnnn [, (2,449,658))........ 2,394,515 |..cooeiiins | 1,069,636 |-eevveeeeeeennnn foeeeeeeiiies (2,449,658)]....eeeeeeennaes foeeemmneeeeeenn [ v | e
180136 Call Options -
S&P 500 - USD ......... . |Equity/Index [CBOE ................. 529900RLNSGAQOUPEHS4  |. 12/20/2023 |. 12/20/2024 |............ 149 [...... 70,005,415 |.. 4698.35000000 |...... 5,859,425 |..coouuneeennnn [ (2,874,009))........ 2,809,313 | ..eevvnnnns fennnnn 1,437,498 | | (2,874,009)[-...ccemeneeeeen Joemeeeeeeeeee | e | e
180149 Call Options -
S&P 500 - USD ......... . |Equity/Index [CBOE ................. 529900RLNSGAQOUPEHS4  |. 12/20/2023 |. 12/20/2024 |..............93[...... 43,694,655 |.. 4698.35000000 |...... 3,657,225 |.ccevneeeeeeennnn [ (1,793,844)|........ 1,753,464 [ ..oveeeen fonnnne 1,222,085 [..eeeeeeeeeeeee | (1,793,844)...eeeeeeenes foeeemmneeeeeeen | v | e
180157 Call Options -
Ishares MSCI EAFE - ROYAL BANK OF
UsD ... . |Equity/Index |CANADA .... . ES7IP3USRHIGC71XBU11 |. 12/20/2023 |. 12/20/2024 |.... .... 924,215].....73.47000000 |.. 33,103 | [ AT BT [ [ e (33,682)].cvueeevinnnns |oevevnnnieiiiinn [ e | e
180473 Call Op
S&P Equal Weight JPMORGAN CHASE
Energy - USD .......... . |Equity/Index |BANK, N.A. ......... 7HBGLXDRUGQFUS7RNES7  |. 01/05/2024 |. 01/06/2025 |...eevvvuneveeen feunnnn 46,576,850 [.. 1291.44000000 |.....vvuuneeeeennn fonnns 3,074,072 |.....(1,448,117)|...... 1,625,955 [..eveneee fonnnes 7,855,841 e [ (1,448, 17| e | | e
180474 Call Options -
S&P U.S. Retiree
Spending Index - USD . |Equity/Index |UBS AG ..........o.... BFM8TE1CT2L1QCEMIKS0 | 01/05/2024 . 01/06/2025 |..eevvvnnvvvnnn fonnnnns 8,456,288 |... 516.20000000 |.......uvrvvrnnnn forreeens 524,290 |....... (246,980)f......... 277,310 [eeveeeeees o YL 1V R KN (246,980)[......ccvvnnnnnnns Joovrnnnnneeeeinnnn [ v | e
180481 Call Options -
SPDR Gold shares - USD GOLDMAN SACHS
........................... . |Equity/Index | INTERNATIONAL ...... W22LROWP2IHZNBB6KS28 |. 01/05/2024 |. 01/06/2025 ...... 37,091,436 ... 189.35000000 |............cce.. |-..... 2,918,735 e 1,543,798 [ 002,007,081 e e (1,374,941 foeeemmeeeeeeee | v | v
180499 Cal | Options - BNP PARIBAS LONDON
S&P 500 - USD .. . . | Equi ty/Index . ROMUWSFPUBMPROBKSP83  |. 01/05/2024 |. 01/06/2025 |.... P AU 47,881,518 .. 4697.24000000 [......ceeeevennns foeeenn 4,037,848 |.....(1,902,127)|...... 2,135,721 | ooevvni [ 1,323,179 |... (1,902, 127)|..
180503 Call Options -
S&P 500 - USD ......... . |Equity/Index [...oooovuniiiiiiinnnnns ROMUWSFPUBMPROBKSP83 | 01/05/2024 |. 01/06/2025 |...cevveuneveeen feunnnn 43,258,847 |.. 4697.24000000 |......cevvmuneeene Jounnnn 3,648,451 |.....(1,718,692)...... 1,929,759 [.evvenenes fonnes 1,520,885 [..eeeeeeeeeeees Jeeee e (1,718,892)[- ... eeeeeeeeeeee Joeeeeeeeeeees | e | e
180510 Call Options -
iShares U.S. Real
Estate - USD .......... . |Equity/Index [CBOE ................. 529900RLNSGA9OUPEHS4  |. 01/05/2024 |. 01/06/2025 |..........1,835 [...... 16,453,535 .....89.66000000 |.......cevvnrrres founnnn 1,365,317 720,167 [.eeeeeeeins | 364,837 |oevuneieiiiiins [ (645,150)[...eevvvvvnnnnns Joeveneneeeceiinn [ v | e
180524 Call Options -
Ishares MSCI EAFE -
USD e . |Equity/Index [CBOE ................. 529900RLNSGAOUPEHS4  |. 01/05/2024 . 01/06/2025 |............ 161 [....... 1,117,209 |.....74.17000000 |-....eeeeeemmmnnns foeeeennnnn 74,712 .........(35,303)|.......... 39,408 |..covvvenns fernnns 55,002 |.eeveeeeeeeene oo s (85,303)]-+vveeeeemmmes Joeeemmmeeeeeeeen [ v | e
180526 Call Options -
S&P 500 - USD ......... . |Equity/Index |BARCLAYS BANK PLC ~ GSGSEF7VJP5170UK5573 |. 01/05/2024 |.01/06/2025 |......evuueveeen founnnn 35,316,640 |.. 4697.24000000 |.....vveneeeeennn fonnne 2,983,465 |..... (1,405,434)|...... 1,578,031 [.oeveeeinn | 2,812,434 oo e (1,405,434)]. e foeeemmeeeeeeen | v | v
180537 Call Options -
S&P 500 - USD ......... . |Equity/Index [CBOE ................. 529900RLNSGAOUPEHS4  |. 01/05/2024 . 07/03/2025 |.eevveeeveeenn T feueenes 3,288,068 |.. 4697.24000000 |.....vveeeeeennnn forreeees 340,312 |....... (107,996)......... 282,316 | eeeeevnninn [ernnens 69,760 [.eeeeeeneeeeeen Joremee s (107,996).. e eeeeeemeeee Jeemmmmneeeeeenn [ v | e
180539 Call Options -
S&P 500 - USD ......... . |Equity/Index |BARCLAYS BANK PLC ~ GSGSEF7VJP5170UK5573 |. 01/05/2024 |.01/06/2025 |......evueveeen founnnn 24,767,973 |.. 4697.24000000 |.....vvmneeeeennn fonnne 1,079,471 |....... (508,511)|......... 570,960 [...ounveeen forreennn 645,135 |- e (508, 511)[..ceeeeeeeeeeee Jeeemnneeeceene [ v |
180544 Call Options -
S&P 500 - USD .. . . |Equity/Index |CITIBANK N.A. ..... E570DZNZ7FF32TWEFA76 |. 01/05/2024 |.01/05/2029 |.... P AU 60,445,980 [.. 4697.24000000 |.....vvuueeeeennn foannne 3,348,707 |.....(1,605,545)|....... 1,743,163 [ ..oeeeeens | 4,603,372 ... (1,605,545)|..
180545 Call Options -
S&P 500 - USD ......... . |Equity/Index [CBOE ................. 529900RLNSGAQOUPEHS4  |. 01/05/2024 |. 01/06/2025 |............ 143 [...... 67,170,532 |.. 4697.24000000 |.....evuueeeeeennn fonnns 5,427,422 |.....(2,564,606)|...... 2,862,816 [....coeeee [onnnen 1,196,098 |oeeeveeeeeeeeenn [ (2,564,606)[-....ccvvmmeeeeen Jormmneeeeemniees | ceereeeenn | e
180551 Call Options -
S&P 500 - USD .. . . |Equity/Index [CITIBANK N.A. ..... E570DZNZ7FF32TWEFA76 |.01/05/2024 |.01/06/2031 N TP 102,482,500 |.. 4697.24000000 |-....vvmeeeeeeennn foanns 5,913,240 |..... (2,835, 115)|...... 3,078,125 [.evveneees fonneee 7,241,264 |... (2,835,115)|..
180558 Call Options - JPMORGAN CHASE
S&P 500 - USD ......... . |Equity/Index |BANK, N.A. ......... 7HBGLXDRUGQFUS7RNES7  |. 01/05/2024 |. 01/06/2025 |...eevvvuneveeen feunnnn 17,094,461 |.. 4697.24000000 |.......eveeeennnn forreeeens 459,841 |....... (216,619)f......... 243,222 [ .o o 1,159,311 [ | (216,619)[...eeeeeeeneeee Joeeenieeeeeeene [ v |
180560 Call Options -
S&P 500 - USD .. . . | Equity/Index | CBOE ... 529900RLNSGAOUPEHS4  |. 01/05/2024 |. 01/06/2025 |.... 59,654,948 |.. 4697.24000000 |......cevvmmnereee Jounnnn 4,820,158 |.....(2,277,657)|...... 2,542,501 | .coovvnnnns fennnnn 1,205,473 |... (2,277,657)|..
180562 Call Options -
S&P 500 - USD ......... . |Equity/Index [CBOE ................. 529900RLNSGAOUPEHS4  |. 01/05/2024 |. 01/06/2025 |............ 216 |..... 101,448,876 |.. 4697.24000000 [.......cccvveuun |oeeenn 8,197,134 [.....(3,873,371)|...... 4,323,763 | ..covvnnnns fennnnn 4,344,235 [ | (3,878,371 eeeeeeeeeeee Joeeeeeeeeeeee | | e
180572 Call Options -
S&P 500 - USD ......... . |Equity/Index [CBOE ................. 529900RLNSGAQOUPEHS4  |. 01/05/2024 |. 01/06/2025 |..............97 |...... 45,399,200 |.. 4697.24000000 |.....ccvvvmmnreeer Jounnnn 3,668,284 |.....(1,733,365)|...... 1,934,919 [ fonnns 2,459,281 |.eeeeeeeeeeeenn [ (1,733,365)]- v neeeeemennes foeeemmmeeeeeennn [ cvvviiiens | v
180579 Call Options -
S&P 500 - USD ......... . |Equity/Index [CBOE ................. 529900RLNSGAOUPEHS4  |. 01/05/2024 |. 01/06/2025 |............ 110 [...... 51,669,640 |.. 4697.24000000 |......euueeeeeennn fonnne 4,174,940 |......(1,972,774)...... 2,202,166 [...oeeeres fonnnne 4,830,076 [.eeeeenneeeeeen [ e (1,972, 774) e e | | e
180698 Call Options -
S&P 500 - USD ......... . |Equity/Index |BARCLAYS BANK PLC  GSGSEF7VJP5170UK5573 |. 01/12/2024 |.01/12/2025 |....covvuueiieer Jovnnnnes 939,135 .. 4783.45000000 [.....eeevenmnaraee Jounnnnnnns 41,437 )........ (18,710).......... 2,721 | .eevennnnns 116,850 | oevvvneneeeennnn [ (18, 710)] +eveeeeeeemeenn [ | i | i
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1 2 3 4 5 6 7 8 9 10 11 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative
Prior Current
Description Year(s) | Year Initial
of Item(s) Strike Initial Cost Cost of Credit Hedge
Hedged, Price, of Un- Un- Total Current [ Adjustment Quality |Effectiveness|
Used for Type(s) Date of Rate or discounted | discounted Book/ Unrealized | Foreign Year's to Carrying of at Inception
Income Schedule/ of Maturity | Number Index Premium Premium Current Adjusted Valuation | Exchange (Amorti- Value of Refer- and at
Generation Exhibit Risk(s) Exchange, Counterparty Trade or of Notional Received | (Received) | (Received) Year Carrying Increase/ | Change in zation)/ Hedged Potential ence | Quarter-end
Description or Replicated Identifier (a) or Central Clearinghouse Date | Expiration| Contracts Amount (Paid) Paid Paid Income Value Code | Fair Value | (Decrease) | B./A.C.V. | Accretion ltem Exposure | Entity (b)
180796 Call Options -
S&P 500 - USD ......... LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [CBOE ................. 529900RLNSGAQOUPEHS4  |. 01/19/2024 |. 01/17/2025 |.............. S I 45,811,706 |.. 4839.81000000 [......cevvvvvvnnns forenn 3,559,539 |..... (1,557,915))...... 2,001,624 [..oeuneeen fonnnns 1,622,820 [ceeevvinineees v o (1,557,915)).ccvveiiiiinins [
180815 Call Options -
S&P 500 - USD ......... LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [CBOE ................. 529900RLNSGAQOUPEHS4  |. 01/19/2024 |. 01/17/2025 |............ 125 |...... 60,473,136 |.. 4839.81000000 |.......0uvvvernnn fonnns 4,698,722 |..... (2,056,504)...... 2,642,218 | .ceeeneenn [ 2,525,920 |.eevvennieeiiinnnn [ e (2,056,504)]...0uueviinnnnnns foovennnneneiinnn [ eevnieenn | e
180824 Call Options -
S&P 500 - USD .. . |LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [CBOE ... 529900RLNSGA9OUPEHS4  |. 01/19/2024 |. 01/17/2025 |.... 45,749,030 |.. 4839.81000000 |.......cvvvuuvrens Jounnnn 3,554,669 |..... (1,555,783))...... 1,998,886 [......ccevn |oenne 2,273,354 |... P (1,585,783)|..
180835 Call Options -
S&P 500 - USD ......... LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [CBOE ................. 529900RLNSGAQOUPEHS4 | 01/19/2024 |. 01/17/2025 |............ 151 ...... 73,255,364 |.. 4839.81000000 |......ccvvvunvrnns Jounnnn 5,691,893 |..... (2,491,189))...... 3,200,704 [..eueneeens fonnnns 5,691,495 |..oovueniiiiiinin [ e (2,491,189)].cveniiiiinnnns foevevnneeeeciinn [ eevveens | e
MORGAN STANLEY &
180848 Call Options - CO. INTERNATIONAL
S&P 500 - USD ......... LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [PLC ........cceeeeeeee 4PQUHN3JPFGFNF3BB653 | 01/19/2024 |. 01/17/2025 |.eevvvveneeaeen fennnnn 58,808,525 |.. 4839.81000000 |...evvueneeeernnn founnne 4,495,870 |..... (1,960,699)...... 2,535,171 | eevvvns feeeenn 1,156,835 [.oeeeeeeeeeee Joeeeeeeeeeeeeen s (1,960,899)[-...cevvvnneeeeen Jorneeeeeeeniiees | e | e
180849 Call Options - JPMORGAN CHASE
S&P 500 - USD ......... LIABILITY HEDGE ...... BANK, N.A. ......... 7HBGLXDRUGQFUS7RNES7  |. 01/19/2024 |. 01/19/2029 |...eevveeneveann fennnnn 30,600,543 |.. 4839.81000000 |.....cvvuuneeeenee (715,382)|......... 906,447 [ ..ovvneees [0 2,510,071 [oeeeeeieis (715,382)[- e eeeeeeieeee Jeeemmeeeeeeene [ v | e
180854 Call Options - JPMORGAN CHASE
S&P 500 - USD ......... LIABILITY HEDGE ...... BANK, N.A. ... 7HBGLXDRUGQFUS7RNES7  |. 01/19/2024 |.01/17/2031 |.eeevvveneeaeen fennnnn 77,737,735/..4839.81000000 |....cvvvnnnrnennee (1,923,658)...... 2,437,429 | ......ccvvn |0enn 6,933,662 [.eeeeii (1,928,658)]-..eeeeeeenns foeeemmmieeeeeennn [ cvvvinens | e
180856 Call Options - WELLS FARGO BANK,
S&P 500 - USD ......... LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [N.A. ....ccccooeeeene KB1H1DSPRFMYMCUFXTO9  |. 01/19/2024 |. 01/17/2025 |..cevvveneeaeen fennnnn 14,339,415.. 4839.81000000 [.....cvvvvmuereenn Jounmnnnns 421,579 |....... (183,855)|......... 287,728 | oo [ 626,426 |....oeeeeeenes oo [ (183,855)[.. e eeeeeeneeee Jeemmmmneeeeemnn [ v | e
180859 Call Options -
S&P 500 - USD ......... LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [BARCLAYS BANK PLC ~ GSGSEF7VJP5I170UK5573 |. 01/19/2024 |.01/17/2025 |..cevvveeneveeen feunnns 18,784,706 |.. 4839.81000000 |.....ccvvvuneeeer Joununnnns 779,957 |....... (340,148)|.......... 439,809 | ..covvvnnns fernnns A72,136 |-eeeeeeeeenees foeeeeeeeeeeeeeens fens (340, 148)[...eeeeeeeeeeee Joeeeneeeceeee [ v |
MORGAN STANLEY &
180863 Call Options - CO. INTERNATIONAL
S&P 500 - USD ......... LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [PLC ...........cc.ee 4PQUHN3JPFGFNF3BB653  |. 01/19/2024 . 01/17/2025 |...eevvvenivnnn fennnns 43,099,400 |.. 4839.81000000 |......ccvvvunrenns Jounnnn 3,204,918 |..... (1,436,950))...... 1,857,968 [..coeveenns |onnne 1,161,042 [ i o (1,436,950)]..cvuneeeennnnnns foovennnnneeeiinnn [ eevvneeen | e
180867 Call Options -
SPDR Gold shares - USD
........................... LIABILITY HEDGE ...... |Exhibit 5 ... [Equity/Index |CBOE ................. 529900RLNSGA9OUPEH54 [. 01/19/2024 |.01/17/2025 |.......... 1,573 |...... 29,564,873 ... 187.93000000 |........sereeeenr fonnnn. 2,243,362 |....... (981,859)...... 1,261,503 | ...cevvunns [ornnen 1,655,337 |oeeenneeecceii e e (981,859)[ e e | e | v
180876 Call Options -
iShares U.S. Real
Estate - USD .......... LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [CBOE ................. 529900RLNSGAQOUPEHS4  |. 01/19/2024 |. 01/17/2025 |.......... 1,750 |...... 15,451,876 ..... 88.32000000 [....cevvvvnnnernns Jovnnnn 1,217,675 |....... (532,944)......... 684,731 [ oo 387,329 |eveeieiiiiin [ [ (532,944)....ccvvvniiiiinn [enneeeiiiiinnes | | e
180882 Call Options -
Ishares MSCI EAFE -
USD e LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [CBOE ................. 529900RLNSGAQOUPEHS4 | 01/19/2024 |. 01/17/2025 |............ 228 |....... 1,687,951]..... 73.93000000 [-.eeueeeeennnnns foeeennnnn 14,159 |......... (49,964)|.......... 64,195 | ooovvni feenns 82,372 | | feeeeeees (49,964)]....eeeeenenes foeeemmeeeeeee [ e | e
180892 Call Options -
S&P 500 - USD ......... LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [CBOE ................. 529900RLNSGAQOUPEHS4  |. 01/19/2024 |. 07/18/2025 |............... [} 2,903,886 |.. 4839.81000000 |-....vvueeeeennnn forreeees 292,128 | (85,002)f......... 207,126 [.evveneenes o 50,531 [oeeeeeeeeeneees Jeeeemeee e o [CE10[07)) U FOUUUURTRRUU [P RN
180896 Call Options -
S&P U.S. Retiree
Spending Index - USD |LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [UBS AG ............... BFM8TE1CT2L1QCEMIKS0 | 01/19/2024 . 01/17/2025 |.eevvvvnnniviinn fonnnns 5,554,494 ... 515.69000000 [.......ceevvrnnnns forrennnnn 341,601 |....... (148,976)......... 192,625 | .evvveens [ PPV FUR R N (148,976)[.....cevvvnnnnens Joevrnnnieeceinnnn [ v | e
180897 Call Options -
S&P Equal Weight WELLS FARGO BANK,
Energy - USD .......... LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [N.A. ....ccccoceeeeee KB1H1DSPRFMYMCUFXTO9  |. 01/19/2024 |. 01/17/2025 |..eevvveeeeaaen feunnnn 30,326,908 |.. 1331.27000000 |....evvuueeeeeennn fonnne 1,992,478 |....... (868,942)|....... 1,123,536 [.evvenneees fonnnee 4,206,982 |...eeeeenniees foeeeeeeneeeeeenen feens (868,942)[..eeeeeeeneeee Joeeeneeeeeeene [ v |
180900 Call Options -
S&P 500 - USD ......... LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [CBOE ................. 529900RLNSGAQOUPEHS4 | 01/19/2024 |. 01/17/2025 |............ 122 |...... 59,045,682 |.. 4839.81000000 |......cevvmuuereer Jounnnn 4,587,810 |..... (2,007,961)|...... 2,579,849 | ..oovvnnnns fennnnn 1,022,774 [ | s (2,007,961 ceeeeeneeeeee Joemeeeeeeeeneee | eeeeeeenn | e
181308 Call Options -
SPDR Gold shares - USD
........................... LIABILITY HEDGE ...... |Exhibit 5 ... [Equity/Index [CBOE ................. 529900RLNSGAOOUPEHS4 |.02/06/2024 |.02/06/2025 |..........2,448 |...... 46,148,103... 188.55000000 |..........ceevevev [-vene. 3,404,509 |..... (1,324,494)|......2,080,015 [ .ooevvere [rrern 2,502,448 oo [ oo (1,328,498) s o | | i
181340 Call Options -
iShares U.S. Real
Estate - USD .......... LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [CBOE ................. 529900RLNSGAOUPEHS4  |. 02/06/2024 |. 02/06/2025 |.......... 2,783 |...... 23,818,090 |..... 86.52000000 [-...evvvvennaeeaee Jounnnn 1,932,536 |....... (751,836)|...... 1,180,700 | .oovvvvnnns fernnnnes 782,354 | [ e (751,836)[-. e eeeeeeneeee Joemmmmneeeeemnn [ v | e
181352 Call Options -
Ishares MSCI EAFE -
UsD ... LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [CBOE ... 529900RLNSGAQOUPEHS4  |. 02/06/2024 |. 02/06/2025 |.............324 [........ 2,439,683 |..... 75.21000000 |.. 162,840 |.........(63,352)|..........99,489 | ... ... 124,232
181363 Call Op
S&P 500 - USD ......... LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [CBOE ................. 529900RLNSGAQOUPEHS4  |. 02/06/2024 |. 02/06/2025 |............ 158 |...... 78,276,834 |.. 4954.23000000 |......euunrevrrnnn fonnns 6,082,062 |..... (2,366,168)|...... 3,715,884 [..eeeneeen [onnnns 1,297,896 [.oevevveieees Jeennneiieviinns [0 (2,366,168 e [ e | e
181370 Call Options -
S&P 500 - USD .. . |LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [CBOE ... 529900RLNSGAQOUPEHS4  |. 02/06/2024 |. 02/06/2025 |.... 66,882,105 .. 4954.23000000 [.....eevvevennnns foeene 5,196,690 |..... (2,021,726)...... 3,174,964 | ..oovvnnnnn [ennnnn 1,246,734 [ i [0 (2,021,726 e [ e | e
181379 Call Options -
S&P 500 - USD ......... LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [CBOE ................. 529900RLNSGA9OUPEHS4  |. 02/06/2024 |. 02/06/2025 |.............. 9% |...... 47,560,608 |.. 4954.23000000 |.....oovviennnnns ooeens 3,695,424 |..... (1,437,672)...... 2,257,792 ceeveiinn | 1,201,470 | oo | (1,437,672)] s v | | e
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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)
MORGAN STANLEY &
181385 Call Options - CO. INTERNATIONAL
S&P 500 - USD ......... Exhibit 5 ... |Equity/Index [PLC ........cceeeeeeee 4PQUHN3JPFGFNF3BB653  |. 02/06/2024 |. 02/06/2025 |.......eeeveeen fevnnnn 25,062,639 |.. 4954.23000000 .....cevvemmereeen Joumunnnnn 390,977 |....... (151,450)|......... 239,527 | oeevvvnins [ 598,085 |.evueeeeeenies [oeeeerniae e (151,450)[..eeeeeeeeeeee Jeeeeneeeeeeene [ v | e
181386 Call Options -
S&P 500 - USD ......... Exhibit 5 ... |Equity/Index [CBOE ................. 529900RLNSGAQOUPEHS4  |. 02/06/2024 |. 02/06/2025 |............ 107 |...... 52,929,755 |.. 4954.23000000 |-....eeeeerennnns foeeen 4,112,608 |..... (1,599,971)f...... 2,512,631 | .covvvns fennnnn 1,867,091 |oeeeeeeeeeeeenn [ (1,599,971 eeeeeenes foeeemmneeeeeenen | v | i
181399 Call Options -
S&P 500 - USD ......... Exhibit 5 ... |Equity/Index [CBOE ................. 529900RLNSGAQOUPEHS4  |. 02/06/2024 |. 02/06/2025 |............ 120...... 59,450,760 [.. 4954.23000000 |.....vveuneeeeennn founnne 4,619,280 |..... (1,797,090)|...... 2,822,190 | .cevvvnnnns fennnnn 2,945,048 |.coeeeeeeeeenn [ (1,797,000 e eeeeeeeeeeee Jemeeeeeeeieee | eeeeeeen | e
181400 Call Options - JPMORGAN CHASE
S&P 500 - USD ......... Exhibit 5 ... |Equity/Index [BANK, N.A. ......... 7HBGLXDRUGQFUS7RNES7  |. 02/06/2024 |. 02/06/2029 |.....eevueeeeen feunnnn 41,505,951 |.. 4954.23000000 |.....ccvvvmmnereee Jounnnn 2,137,556 |....... (837,454)|....... 1,300,103 [..eeeeenns foeeee 3,206,662 [.....ceeeeennees [eeeernnnaeeeeenns (837,454).cceeeeeeeen oo | | e
181402 Call Options - JPMORGAN CHASE
S&P 500 - USD ......... Exhibit 5 ... |Equity/Index [BANK, N.A. ......... 7HBGLXDRUGQFUS7RNES7  |. 02/06/2024 |. 02/06/2031 |...cevvvuneveenn feunnnn 79,357,783 |.. 4954.23000000 |....evveuneeeennnn fonnnn 4,317,063 |..... (1,691,343)f...... 2,625,721 | .ceevvnnns fennnnn 6,609,097 [..eeeeeeneeeeeen [ (1,691,343)]. e foeeemmneeeeeeeen | v | i
181403 Call Options -
S&P 500 - USD ......... Exhibit 5 ... |Equity/Index [CBOE ................. 529900RLNSGAQOUPEHS4  |. 02/06/2024 |. 02/06/2025 |.............. 76 |...... 37,756,682 |.. 4954.23000000 |....evvuuneeeeennn fonnnn 2,933,666 |..... (1,141,317)...... 1,792,350 [.evvenneees fonnnee 2,402,186 [...neeeeeennees [eeeemnneeeeeens (1,141,317 e | | e
181411 Call Options -
S&P 500 - USD ......... Exhibit 5 ... |Equity/Index [CBOE ................. 529900RLNSGAQOUPEHS4  |. 02/06/2024 |. 02/06/2025 |............ 132 |...... 65,395,836 |.. 4954.23000000 |.....ccvvvmmnereer Jounnnn 5,081,208 |..... (1,976,799)f...... 3,104,409 | ....ovvnnns fennnnn 5,183,024 | oo (1,976,799 ..o eeeeeeeeeeeee Jeeeeeeeeeeee | e | e
181417 Call Options -
S&P U.S. Retiree
Spending Index - USD Exhibit 5 ... |Equity/Index [UBS AG ............... BFM8TE1CT2L1QCEMIKS0 | 02/06/2024 . 02/06/2025 |.....evvvvvvnnn foennns 8,110,491 [... 515.55000000 |.......ovvvvrvnnn forrereens 502,039 |....... (194,471)......... 307,568 [..eovneenns o 407,449 |eveeeieiiiine [ [REZICYAD R RN [POTRRRTU I,
181418 Call Options -
S&P Equal Weight WELLS FARGO BANK,
Energy - USD .......... Exhibit 5 ... |Equity/Index [N.A. .....cccccoeeee. KB1H1DSPRFMYMCUFXTO9  |. 02/06/2024 |. 02/06/2025 |........ceeveeen feunnnn 51,199,691 [.. 1362.57000000 |....cvvuueeeeeennn founnne 3,368,940 |..... (1,305,001)|...... 2,063,938 | ...covvunns fennnnn 6,043,923 |..ooveeeeeeennn [ (1,305,001 ceeeeeeeeeeee Jemeeeeeeeieee | eereeeeee | e
181419 Call Options -
S&P 500 - USD ......... Exhibit 5 ... |Equity/Index [CITIBANK N.A. ..... ES70DZWZ7FF32TWEFA76 |.02/06/2024 |.02/06/2025 |........ceeveeen feunnns 22,087,163 |.. 4954.23000000 |....cevvnuueeeeenn founnnnns 700,163 |....... 2n,217)......... 428,946 |..ooovvnnns fennnnn 1,540,282 |-eeeeeeeceeiees o (271,207 eeeeeeeeeeeee e | v |
181421 Cal| Options - BNP PARIBAS LONDON
S&P 500 - USD ......... Exhibit 5 ... |Equity/Index [....ccooovriiinnnnnnis ROMUWSFPUBMPROBKSP83  |. 02/06/2024 . 08/06/2025 |..eevveueeeeenn feaees 3,694,660 |.. 4954.23000000 |.....eeueeeeennnn forreeees 392,151 |....... (101,456)......... 290,696 [...ounneres foereeenne 64,841 | | (101,456)...eeeeeeeeeeee Jeeemneeeeceene [ v | e
181425 Cal | Options - BNP PARIBAS LONDON
S&P 500 - USD ......... Exhibit 5 ... |Equity/Index |....ccooovriiiinnnnnis ROMUWSFPUBMPROBKSP83  |. 02/06/2024 . 02/06/2025 |.......eeeveeen feunnnn 99,871,911 .. 4954.23000000 |.....eveuneeeeennn founnne 8,132,570 |..... (3,150,254)|....... 4,982,316 | ..covvnnnns fonnnnn 4,045,683 |....ooeeeeeiees [oeeeeeiee e (3,150, 254)|- e foeeemmmeeeeeeenn [ cvvvenens | e
181468 Call Options - BNP PARIBAS LONDON
S&P 500 - USD ......... Exhibit 5 ... |Equity/Index [....ccooovriiirnnnniis ROMUWSFPUBMPROBKSP83  |. 02/09/2024 . 02/09/2025 |...evveeeveeenn feaenes 1,119,734 .. 4993.90739631 |...eeeeeeernnnns foeeeennnnn 52,631 |......... (19,773)........ 32,858 | .oevvvii [ 98,879 |eeeeeeeeeeees Joeeeeeee e e [QENAK)) TR NPT I N
181776 Call Options -
S&P 500 - USD ......... Exhibit 5 ... |Equity/Index [CBOE ................. 529900RLNSGAQOUPEHS4  |. 02/20/2024 |. 02/20/2025 |.............. 95 |...... 47,267,345 |.. 4975.51000000 |.....ccvvvmmneeene Jounnnn 3,795,535 |..... (1,331,037)f...... 2,464,498 |....oounnn fennnnn 1,185,185 oo [ (1,831,087)f e eeeeeeeeeeeeee Joeeeeeeeeeeee | | e
181779 Call Options - JPMORGAN CHASE
S&P 500 - USD ......... Exhibit 5 ... |Equity/Index [BANK, N.A. ......... 7HBGLXDRUGQFUS7RNES7  |. 02/20/2024 |. 02/20/2029 |....eeveueveeen feunnnn 27,738,664 |.. 4975.51000000 |....evveuneeeeennn fonnne 1,398,029 |....... (494,098)|......... 903,931 | .eeevvvenns fernnnn 1,986,621 [..eeeeeeeeeeees | (494,098)]..-vvneeeeeeennnn foreeeemmiieee | e[ e
181784 Call Options - JPMORGAN CHASE
S&P 500 - USD ......... Exhibit 5 ... |Equity/Index [BANK, N.A. ......... 7HBGLXDRUGQFUS7RNES7  |. 02/20/2024 |. 02/20/2031 |..eevvveeneeeann fennnns 55,268,008 [.. 4975.51000000 |....evveuneeeeennn founnne 2,956,838 |..... (1,045,020)f...... 1,911,819 .o | 4,002,553 |.eeeveeeeeeeennn feeeeeeeeis (1,045,020 ceeeeeeeeeeee Joemeeeeeenneee | eeeeeeeee | e
181787 Call Options -
SPDR Gold shares - USD
........................... Exhibit 5 ... |Equity/Index [CBCE ................. 529900RLNSGA9OUPEH54 |. 02/20/2024 |. 02/20/2025 39,946,857 |... 187.47000000 |........ccvvnnnres |oeenn. 2,959,787 |..... (1,087,935)|...... 1,921,802 | ...cooveenn [00nn 2,088,628 [.cceeniecciis | [QIVSTARC ) | Y KU (T IS
181793 Call Options -
S&P 500 - USD .. . Exhibit 5 ... |Equity/Index [CBOE ... 529900RLNSGAQOUPEHS4  |. 02/20/2024 |. 02/20/2025 |.... 54,248,981 .. 4975.51000000 ......ccvvvunernns Jounnnn 4,356,156 |..... (1,527,638))...... 2,828,517 [ceveeeeenn [ 1,845,296 |... (1,527,638)|..
181808 Call Options -
iShares U.S. Real
Estate - USD .......... Exhibit 5 ... |Equity/Index [CBOE ................. 529900RLNSGAOUPEHS4  |. 02/20/2024 |. 02/20/2025 |.......... 2,435 |...... 21,178,304 |...... 86.96000000 [....cevvvenuaeeane Jounnnn 1,719,398 |....... (602,967)|...... 1,116,431 oo | 592,803 |-.vueeeeeenies oeeeeene e (602,967)[-. e eeeeemnneeee Jeemmmmneeeeemnn [ v | e
181814 Call Options -
S&P 500 - USD ......... Exhibit 5 ... |Equity/Index [CBOE ................. 529900RLNSGAQOUPEHS4  |. 02/20/2024 |. 02/20/2025 |............ 200 |...... 99,641,454 |.. 4975.51000000 |.....ccvvvmmneeeer Jounnnn 8,001,140 |..... (2,805,879)...... 5,195,261 | .cccvvnnnns feunnnn 3,929,084 |.eevveeeeeeeeenn [ (2,805,879)[-ceeeeeeeeeeen Jormeeeeeeeieee | eeeeeeeen | e
181828 Call Options -
S&P 500 - USD ......... Exhibit 5 ... |Equity/Index [CBOE ................. 529900RLNSGAGOUPEHS4  |. 02/20/2024 |. 08/20/2025 |............... [} - 2,985,306 |.. 4975.51000000 [...evvvvmneeeenn founnnnns 307,188 |......... (72,015)f......... 285,173 | oovvevnis [erniees 51,828 |oeeeeeeeeneees e o (72,015)[ e eeeeeeeeeeeee Joemeeeeeeeieee | e | e
181830 Call Options -
S&P 500 - USD ......... Exhibit 5 ... |Equity/Index [CBOE ................. 529900RLNSGAQOUPEHS4  |. 02/20/2024 |. 02/20/2025 |.............. 69 |...... 34,297,584 |.. 4975.51000000 |.....ccvvvnmnerane Jounnnn 2,754,072 |....... (965,812)|....... 1,788,261 | ccvvvennns fennnnn 1,709,956 [..oeeeveeeeeees | (965,812)[..eeeeeeeneeee Jeeemmmeeeeeeenn [ v | e
181832 Call Options -
S&P 500 - USD ......... Exhibit 5 ... |Equity/Index [CBOE ................. 529900RLNSGAQOUPEHS4  |. 02/20/2024 |. 02/20/2025 |............ 123 1...... 61,198,773 |.. 4975.51000000 |-....ceeeeerenunns foeeeen 4,914,219 |..... (1,723,343)|....... 3,190,876 [....oeeee fonnnnn 1,115,041 | o (1,723,343)]- e Joeeemmeeeeeeeee | v | v
181844 Call Options -
Ishares MSCI EAFE -
USD e Exhibit 5 ... |Equity/Index [CBOE ................. 529900RLNSGAQOUPEHS4  |. 02/20/2024 |. 02/20/2025 |............ 146 ....... 1,113,790 ]|..... 76.38000000 [....ovvvvvnnnernns fevvnannnns 79,036 |........ 27,717)..ccevnn 51,319 | oo [ LY 1 PO RN (VZAVAY0) R R IPSSSUTSUUI U
181853 Call Options - WELLS FARGO BANK,
S&P 500 - USD ......... Exhibit 5 ... |Equity/Index [N.A. ...cccocoiiiiins KB1H1DSPREMYMCUFXTO09 |. 02/20/2024 |. 02/20/2025 |........cevvvven founnns 20,721,749 .. 4975.51000000 |....evvvnnivviennn foorennns 955,273 |....... (333,2%)]......... 621,977 | v s L O Ao (833,296)].cevvveneiieinnnns foovviiiiniinniiiin | evveviiinn | e
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1 4 5 6 7 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
of Maturity Index Premium Premium Current Adjusted Valuation | Exchange (Amorti- Value of Refer- and at
Risk(s) Exchange, Counterparty Trade or Notional Received | (Received) | (Received) Year Carrying Increase/ | Change in zation)/ Hedged Potential ence | Quarter-end
Description (a) or Central Clearinghouse Date | Expiration Amount (Paid) Paid Paid Income Value Code | Fair Value | (Decrease) | B./A.C.V. | Accretion ltem Exposure | Entity (b)

181867 Call Options -
S&P U.S. Retiree
Spending Index - USD Equity/Index |UBS AG ........cce.... BFMBTE1CT2L1QCEMIKS0  |. 02/20/2024 . 02/20/2025 |..eevveueeeeenn feunnnnnd 6,980,531 ... 517.24000000 |.....eeueeeeeemnnn forreeeens 439,773 (153,437)|......... 286,336 [.evvnneees foereeenn 343,226 |.ceeeeeeeeeeenen [ (153,437 ). foeeeeeeeeece | e[ e
181868 Call Options -
S&P Equal Weight BANK OF AMERICA,
Energy - USD ... . |Equity/Index |N.A. ... BATYDEB6GKMZ0031MB27  |. 02/20/2024 |. 02/20/2025 |.... P 42,729,051 .. 1368.74000000 |.......ccvvunvrens Jounnnn 2,875,665 (1,003,323)f...... 1,872,342 [ceveeeeenn [ 4,867,988 |... (1,008,323)|..
181869 Call Options -
S&P 500 - USD ......... . |Equity/Index [CITIBANK N.A. ..... ES70DZWZ7FF32TWEFA76 |. 02/20/2024 |. 02/20/2025 |........evvvven founnnn 16,234,929 .. 4975.51000000 [.....cevvvnnrenns Jounennnns 451,331 (157,470)f......... 293,861 [..evnneenns o L7 PO RN (157, 470).. v Joevvnineeecevinnn [ v | e
181878 Call Options - BNP PARIBAS LONDON
S&P 500 - USD ......... . |Equity/Index |..cooovmruniinniinnnnnns ROMUWSFPUBMPROBKSP83  |. 02/20/2024 . 02/20/2025 |.......euvvvveen founnns 65,276,252 |.. 4975.51000000 ......ccevvunernns Jounnnn 5,508,010 (1,921,751))...... 3,586,259 | ..oevvnnnnn [eunnnn 1,073,250 [oeeiiiiiiiiees i (1,921, 751)[ccc oo e | e | e
181884 Call Options - WELLS FARGO BANK,
S&P 500 - USD ......... . |Equity/Index [N.A. ..ooiiiiiinns KB1H1DSPRFMYMCUFXTO09  |. 02/20/2024 |. 02/20/2025 |........evvvven founnns 62,395,362 |.. 4975.51000000 ......ccvvvunrrnns Jounnnn 5,241,210 (1,828,664)f...... 3,412,546 | .covvvnnnnn [ennnnn 4,543,901 |.eevvneiniiiiinn oo (1,828,664)[.....cccvvvnvvenes fonnniniiiiiinns | eeeeeeeen | e
182202 Call Options -
S&P 500 - USD ......... . |Equity/Index [CITIBANK N.A. ..... ES70DZWZ7FF32TWEFA76 |.03/06/2024 |.03/06/2029 |.........cevvven founnnn 43,838,652 |..5104.76000000 |.......ccvvunvrens Jounnnn 2,183,165 (681,865)f...... 1,501,300 [.eveeeeenns foenne ST I O RN (681,865)]...cevveneeveennn feorereivvniininei | eeeeeeii | el
182204 Call Options -
S&P 500 - USD ......... . |Equity/Index [CITIBANK N.A. ..... ES70DZWZ7FF32TWEFA76 |.03/06/2024 |.03/06/2031 |......eevvvvvven founnnn 73,621,521..5104.76000000 |......eunnvevernnn fonnns 3,857,768 (1,204,892)...... 2,652,876 [..oeuneenns [ 3,519,957 |.eovvneiiiiiiinn oo [QIZZ 8- tc7) | O KRR (U IS
182206 Call Options -
SPDR Gold shares - USD
........................... . |Equity/Index |CBOE ................. 529900RLNSGAOUPEH54 |. 03/06/2024 |.03/06/2025 ...... 45,093,299 ... 198.81000000 |..........cevvenns [-nn... 3,472,554 |.... (1,078,018)...... 2,394,536 | ...ouvnvree [-orenn 2,017,438 |oeeeeeeccees oo [ (1,078,018)] e o | | s
182220 Call Options -
Ishares MSCI EAFE -
USD e . |Equity/Index [CBOE ................. 529900RLNSGAQOUPEHS4  |. 03/06/2024 |. 03/06/2025 |............ 172 |........ 1,349,120 1.....78.58000000 |......evunrrvvennn foonrerens 87,904 |......... (27,289).......... 60,615 [..eveeeees [ YA (1° N R RN AR (27,289)).cvveeeecinnnnns |oevvvnnneeccinnn [ e | e
182231 Call Options -
S&P 500 - USD ......... . |Equity/Index [CBOE ................. 529900RLNSGAQOUPEHS4  |. 03/06/2024 |. 09/05/2025 |......euvvvvenndfennnnnns 2,041,904 |..5104.76000000 |.......cvvunrreren foununnnnn 211,540 |......... (43,700)........ 167,840 | ooeeeeneens [ 71 VN O ERRR AR [ T(0[0)) AR AU IPSSSURTUUI USRI
182240 Call Options -
S&P 500 - USD ......... . |Equity/Index [CBOE ................. 529900RLNSGA9OUPEHS4  |. 03/06/2024 |. 03/06/2025 |............ 148 [...... 75,550,448 .. 5104.76000000 |.......cevvunrrens Jounnnn 6,059,120 (1,880,91)f...... 478,129 [.eveeeeenn [ 1,184,502 [coeeeviieiiies i (1,880,991)[..ccvvvvenniines Jevnnieeciiiines | eeeeeeeen | e
182248 Call Options -
S&P 500 - USD ......... . |Equity/Index [CBOE ................. 529900RLNSGA9OUPEHS4  |. 03/06/2024 |. 03/06/2025 |............ 131 [...... 66,872,356 .. 5104.76000000 |.......uureveenen fonnns 5,363,140 (1,664,931))...... 3,698,209 |....cevnnnn fennnnn 1,168,324 [ | (1,664,931)[...ccevevnniines e | e | e
182249 Call Options - ROYAL BANK OF
S&P 500 - USD ......... . |Equity/Index |CANADA ............... ES7IP3USRHIGC71XBU11  |. 03/06/2024 |. 03/06/2025 |........covvvven founnns 50,269,144 .. 5104.76000000 |.......ccuvunvrens Jounnnn 4,252,770 (1,312,149))...... 2,940,620 | ..cevvnnnnn feunnnn A1V 117228 R KN (1,312,149)]. v oo | e | e
182256 Call Options -
iShares U.S. Real GOLDMAN SACHS
Estate - USD .......... . |Equity/Index | INTERNATIONAL ...... W22LROWP2|HZNBBEKS528  |. 03/06/2024 |. 03/06/2025 |......eeueeveeen feunnnn 24,154,215.....89.65000000 |......cevvmuereee Jounnnn 2,171,705 (670,058)|...... 1,501,647 |.oeeeevnnn foeennnnns 575,936 |-evneeeeeeennes [oeeeeenneeeeeenns (670,058)].+cvvveeeeeeemnnn ferreeeeemnineeeee | v | i
182257 Call Options -
S&P 500 - USD ......... . |Equity/Index [CBOE ................. 529900RLNSGAQOUPEHS4  |. 03/06/2024 |. 03/06/2025 |..............93 [...... 47,474,268 |.. 5104.76000000 |....evveeeeeeennn foannn 3,807,420 (1,181,974)...... 2,625,446 |...covvnnns fennnnn 1,180,656 |oevveeeeeeeeenenn feeeeeeeieis (1,181,974). e e | | v
182262 Call Options -
S&P 500 - USD ......... . |Equity/Index [CBOE ................. 529900RLNSGAOUPEHS4  |. 03/06/2024 |. 03/06/2025 |............ 116 |...... 58,971,208 .. 5104.76000000 |.....vvuuneeeeennn fonnne 4,729,471 (1,468,215)f...... 3,261,256 | ..ccvvnnnns fennnnn 1,909,692 [..eeeeeeeeeeees Joeeeee e (1,468,215)[....ceeeeeeeeeeee Jeeeeeeeeeeiees | e | v
182272 Call Options -
S&P 500 - USD ......... . |Equity/Index [CBOE ................. 529900RLNSGAQOUPEHS4  |. 03/06/2024 |. 03/06/2025 |............ 191 [...... 97,276,307 .. 5104.76000000 |.....vvuueeeeennn fonnne 7,801,526 (2,421,902)|...... 5,379,624 | ...oovvnnns fennnnn 6,356,552 |.eevvueeeeeeenin feeee e (2,421,902)]- v veeeeeemenes foeeemmneeeeeennn [ v | i
182279 Call Options - ROYAL BANK OF
S&P 500 - USD ......... . |Equity/Index |CANADA ............... ES7IP3USRHIGC71XBUT1  |. 03/06/2024 |. 03/06/2025 |......eueevevenn founnn 133,854,538 |.. 5104.76000000 |.......cevvnnnnnes 11,324,094 (3,493,935)(...... 7,830,159 [.evueneeees fonnees 5,138,853 |ueeeeeeeeeieees [eeeeenee e (3,493,935)]...ccevvneeeeeenn fereeeeemmieeee | e | v
182292 Call Options -
S&P U.S. Retiree
Spending Index - USD . |Equity/Index |UBS AG ............... BFM8TE1CT2L1QCEMIKS0 | 03/06/2024 . 03/06/2025 |......evvvvvvnnn foennnns 8,863,281 ... 520.97000000 |......0unvrvvrnnnn forrerees 557,500 (172,011)f......... 385,489 | ..oeeninnnn [ 398,340 |.evunneeiiiiies foereiiiineeiees (172,011)]e e oo | e[ et
182293 Call Options -
S&P Equal Weight WELLS FARGO BANK,
Energy - USD .......... . |Equity/Index [N.A. .ooooeiiinneens KB1H1DSPRFMYMCUFXTO9  |. 03/06/2024 |. 03/06/2025 |........ceeveeen feunnnn 48,914,664 |.. 1398.28000000 |.....vvuuneeeeennn foannns 3,291,957 (1,015,700)|...... 2,276,257 | .covvvnnnns feunnnn 4,731,945 | [ (1,015,700)]+cvvveeeeeeeeenn oo | e[ s
182296 Call Options - ROYAL BANK OF
S&P 500 - USD ......... . |Equity/Index |CANADA ............... ES7IP3USRHIGC71XBUT1  |. 03/06/2024 |. 03/06/2025 |........ceeveeen feunnnn 25,715,456 |.. 5104.76000000 |......ccvvmuneeeer Jounnen 1,445,209 (445,905)|......... 999,304 | ..eevvnnnns fernns 590,660 [....eeernnneeeees Joeree e (445,905)]..vvneeeeeeennn foeeeeeeneee | e[ e
182300 Call Options - BNP PARIBAS LONDON
S&P 500 - USD ......... . |Equity/Index |..oooovviniiiiiiinnnnns ROMUWSFPUBMPROBKSP83  |. 03/06/2024 |. 03/06/2025 |.......eeeveeen fevnnnn 18,264,456 [.. 5104.76000000 |......neeveeemnnnn forreeeens 503,551 (155,366)|......... 348,185 [..eveneee [ 1,062,026 [.eeeeeeeeeeeen Joereeeeeeenennns (155,366)-. e eeeeeenneeee Jeemmmmneeeeemnn [ cvveieeen | v
182519 Call Options - BANK OF AMERICA,
S&P 500 - USD ......... . |Equity/Index [N.A. .ooooeiiiinnenns BATYDEBBGKMZ0031MB27  |. 03/15/2024 . 03/14/2025 |..eeeveeveeennn fonnee 1,396,661 |..5160.01000000 |-....eeeeemvmnnns foeeeennnnn 60,554 |......... (16,989).......... 43,565 | .ooevvnenns [ 92,265 |-eeveeeeeeeennn e s [QLTRCLCEE)) U FOUSPTRRRRPU IR [N
182744 Call Options - WELLS FARGO BANK,
S&P 500 - USD ......... . |Equity/Index [N.A. .ooooeeiienienns KB1H1DSPRFMYMCUFXTO9  |. 03/20/2024 |. 03/20/2025 |........ceeveeen feunnnn 80,854,470 |.. 5224.62000000 |.....vveeeeeeennn fonnns 6,904,972 (1,864, 152)f...... 5,040,820 [..euunreees fonnnne 1,193,396 [.eeeeeeeeeeees Jeeee e (1,864, 152)[-..ceeeeeeeeeeee Joeeeeeeeeeiees | | v
182753 Call Options - WELLS FARGO BANK,
S&P 500 - USD ......... . |Equity/Index [N.A. ..oiiiiiienn. KB1H1DSPREMYMCUFXTO9 |. 03/20/2024 |. 03/20/2025 |......vveeeeeee fovnnns 85,327,218 |.. 5224.62000000 |...eevvuureeennnn fonnns 7,304,010 (1,971,881)...... 5,332,128 | ..cevvnnnns fonnnns 5,378,101 [..oeeeeeniiiiies | (1,971,881)] e eevemeeeeemnens fooneeeeiiiiins | v | e
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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)
182764 Call Options - WELLS FARGO BANK,
S&P 500 - USD ......... LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [N.A. .....cccooeeins KB1H1DSPRFMYMCUFXTO9  |. 03/20/2024 |. 03/20/2025 |......euvvvvvvnn ferns 1,573,725 (.. 5224.62000000 |......oeurvvvennn foorerees 135,026 |......... (36,453)|.......... 98,572 ... VTV Y U AR RN (RIS O RN

182767 Call Options -
SPDR Gold shares - USD

LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index |CBOE ... 529900RLNSGAQOUPEHS4 . 03/20/2024 |. 03/20/2025 |.... 42,516,432 ... 202.18000000 |......ceeeeunrees founes 3,141,783 |....... (854,482)|...... 2,287,250 [.eoeeennns fenens 1,679,860 |... J) (854,482)..

182777 Cal | Op
S&P 500 - USD ......... LIABILITY HEDGE ...... Exhibit 5 ... [Equity/Index |CITIBANK N.A. ..... ES70DZWZ7FF32TWEFA76 |. 03/20/2024 |.03/20/2025 |.....eevveeeeee |oennne 18,424,934 .. 522462000000 |.......evveereeunn |oeruenns 521,426 |....... (140,771)|......... 380,655 [..cuvveee |oeenns 392,145 | e e (140, 771 o | |
182780 Call Options -
iShares U.S. Real

Estate - USD .......... LIABILITY HEDGE ...... Exhibit 5 ... [Equity/Index |CBOE ................. 529900RLNSGA9OUPEH54 [ 03/20/2024 |. 03/20/2025 |.......... 3,062 |...... 27,184,699 ..... 88.79000000 |...cevvereeeeaeee oo 1,781,901 ....... (484,638)|...... 1,297,263 |.vveeeeees o 699,564 |...ooveiiiiiiiiis [ [ (484,838)....vveeeeeeeen [eeeeeiiiiieeneens | ereeeeeen | i
182781 Call Options -

S&P 500 - USD ......... LIABILITY HEDGE ...... Exhibit 5 ... [Equity/Index |CITIBANK N.A. ..... E570DZWZ7FF32TWEFA76 |. 03/20/2024 |.03/20/2029 |.....cevvvveeeen |oennne 23,117,461/.. 5224.62000000 |.......ovvveerens |oennee 1,246,031 |....... (341,378)|......... 904,653 | ..vveeeees |ounne 1,167,999 | [ o (341,378)[. .o [ | oo | e
182784 Call Options - JPMORGAN CHASE

S&P 500 - USD ......... LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index |BANK, N.A. ......... 7THBGLXDRUGQFUS7RNES7  [. 03/20/2024 |. 03/20/2031 |.....evvvvveeen |onne 71,515,666 |.. 5224.62000000 |..........cc0vvees founeen 3,954,816 |..... (1,083,511)f...... 2,871,305 |.vveeeees o 4,199,744 [oooeei [ | (1,083,511)]. s fonrneeeeeiiiies | oo [ e
182789 Call Options -

S&P 500 - USD ......... LIABILITY HEDGE ...... Exhibit 5 ... [Equity/Index |CBOE ................. 529900RLNSGA9OUPEH54 . 03/20/2024 |. 03/20/2025 |.............. 9B ... 48,536,302 |.. 5224.62000000 |.......cceeeuvnnns founeee 3,936,325 |..... (1,070,594)...... 2,865,731 |.ueeeeeees o 1,422,507 [ foriiei s (1,070,594)]...vveveeeinnns fornnneeiiiiiiies | oo [ e

182790 Call Options -
Ishares MSCI EAFE -

USD e LIABILITY HEDGE ...... Exhibit 5 ... [Equity/Index |CBOE ................. 529900RLNSGAGOUPEH54 [ 03/20/2024 |. 03/20/2025 |............ 157 | 1,252,607 |..... 79.85000000 |...cceeeeveveaaes foreeaene 80,474 |........ (21,887)|.......... 58,587 [ .ooeeeiins fereeeennne 39,415 | e s (21,887 ). oo | |
182804 Call Options -
S&P 500 - USD ......... LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index |CBOE ................. 529900RLNSGAGOUPEH54 [ 03/20/2024 |. 03/20/2025 |............ 260 |..... 135,800,674 |.. 5224.62000000 |..........eevveees feuee 11,013,521 |..... (2,995,436)...... 8,018,085 [......eeeet |-eene 4,812,697 | e [ (2,995,436)- ... vveeeeeeen foeeriieeeeeeein | eeeeiiinn | e
182824 Call Options -
S&P 500 - USD ......... LIABILITY HEDGE ...... Exhibit 5 ... [Equity/Index |CBOE ................. 529900RLNSGAIOUPEH54 . 03/20/2024 |. 03/20/2025 |.............. B |...... 50,960,630 |.. 5224.62000000 |........ceeeerruns |onnee 4,132,939 |..... (1,124,069)|...... 3,008,871 [..ccuvveees |oenne 2,195,834 [ [ |t (1,124,069)]-..ceveeeeeiens fommeeeeeeeiees | e [ e

182831 Call Options -
S&P U.S. Retiree

Spending Index - USD |LIABILITY HEDGE ...... Exhibit 5 ... [Equity/Index [UBS AG . . BFMBT61CT2L1QCEMIKS0 . 03/20/2024 |. 03/20/2025 |.... [ P 8,437,055 ... 521.83000000 |.. 534,066 |....... (144,183)|.........389,883 | ... ....383,351 |... J) O (144,183)|..

182832 Call Options -

S&P Equal Weight WELLS FARGO BANK,

Energy - USD .......... LIABILITY HEDGE ...... Exhibit 5 ... |[Equity/Index |[N.A. ....ccoooeinies KB1H1DSPRFMYMCUFXTO9 ~ [. 03/20/2024 |. 03/20/2025 |.......eevveeens |onnnne 53,119,497 |... 1426.80000000 |......ccereurunns fouven 3,617,438 |....... (976,609)...... 2,640,829 [....coounns fennnns 4,304,072 | o o (976,609)......evveeeeeees [eeeeeiieneeeeens | eveeeeeei | e
182833 Cal | Options - ROYAL BANK OF

S&P 500 - USD ......... LIABILITY HEDGE ...... Exhibit 5 ... [Equity/Index |CANADA ............... ES7IP3U3RHIGC71XBU1T  [. 03/20/2024 |. 03/20/2025 |......eevveeeens |onnnne 22,696,844 |.. 5224.62000000 |......ccereurenns founes 1,066,752 |....... (287,994)........ 718,788 | .eoeeeins ferennne 461,731 [ o e (287,994)]...eeeeeeeeiens foreeeeeeeiees | e[
182837 Call Options -

S&P 500 - USD ......... LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index |CBOE ................. 529900RLNSGAIOUPEH54 [ 03/20/2024 |. 09/19/2025 |............... 4 T 3,657,234 .. 5224.62000000 |........oovveeerns foueeenne 384,013 |......... (69,501)f......... 314,512 | o 56,215 [.eeeeeeiiiieens oo [ (69,801)[..ceeeeeeeee [ [ |
182839 Call Options -

S&P 500 - USD ......... LIABILITY HEDGE ...... Exhibit 5 ... [Equity/Index |CBOE ................. 529900RLNSGAGOUPEH54 . 03/20/2024 |. 03/20/2025 |.............. 9 [...... 51,723,738 .. 5224.62000000 |........ceveereuns |onnee 4,194,828 |..... (1,140,901)...... 3,053,927 [.oooeiinns ferenne 844,531 | | o (1,140,901)]. e oo | e [ e
182843 Call Options -

S&P 500 - USD ......... LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index |CBOE ................. 529900RLNSGAGOUPEH54 . 03/20/2024 |. 03/20/2025 |.............. 91 f..... 47,544,042 |... 5224.62000000 |......oeereunnnns founes 3,855,852 |..... (1,048,707)...... 2,807,145 |.evveeeees o 1,085,258 |....eeeeeeeees foeiieeeeeees o (1,048,707 [eeeeiiieeeeeis | e | e

183356 Call Options -
SPDR Gold shares - USD

........................... LIABILITY HEDGE ...... |Exhibit 5 ... |Equity/Index |CBOE ................. 529900RLNSGAQOUPEH54 |. 04/05/2024 [. 04/04/2025 |..........2,419...... 52,037,123 ... 215.14000000 |.................. |...... 4,104,629 [....... (920,983)|...... 3,183,646 | ......eevuv [oeeeea 1,414,198 [oovvnininiiniiins |ovrnnnininninnnnns [ (920,983) i Jeveeeeecvecececees | e | e
183364 Call Options -

Ishares MSCI EAFE -

USD e LIABILITY HEDGE ...... Exhibit 5 ... [Equity/Index |CBOE ................. 529900RLNSGAGOUPEH54 [ 04/05/2024 |. 04/04/2025 |............ 257 |....... 2,029,902 ..... 78.97000000 |....ceerreevennns fereeeeens 134,693 |......... (30,222)......... 104,471 [ oo o 63,681 ... e foieees (30,222)]..cceeeeeeeen [eeeeeieeeeeees | oo ]| s
183381 Call Options -

S&P 500 - USD ......... LIABILITY HEDGE ...... Exhibit 5 ... [Equity/Index |CBOE ................. 529900RLNSGAIOUPEH54 [ 04/05/2024 |. 10/06/2025 |............... K R 1,561,302 .. 5204.34000000 |......oveeerreunn Joenenas 167,997 |......... (24,923)|......... 143,074 [ .oooeeins [ 28,947 | | s (24,923)]..vveeeeieiins foreeeeeeeiees | e [
183385 Call Options -

S&P 500 - USD ......... LIABILITY HEDGE ...... Exhibit 5 ... [Equity/Index |CBOE ................. 529900RLNSGAGOUPEH54 [ 04/05/2024 |. 04/04/2025 |............ 241..... 125,424,594 |... 5204.34000000 |.........ovmreers |oennn 10,535,556 |..... (2,363,934)...... 8,171,622 |.evveeeees | 1,872,854 | | o (2,363,934))....eeeeeeeeen oo | e | e
183395 Call Options -

S&P 500 - USD ......... LIABILITY HEDGE ...... Exhibit 5 ... [Equity/Index |CBOE ................. 529900RLNSGAGOUPEH54 [ 04/05/2024 |. 04/04/2025 |............ 107 |...... 55,686,438 |.. 5204.34000000 |.......oeveeerans |onnee 4,677,612 |..... (1,049,547)|....... 3,628,065 |..eeeeeeenn |ounnen 1,198,327 | oo o (1,049,547 ). [ | ]| s
183413 Call Options -

First Trust Barclays

Edge Index - USD ..... LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index |BARCLAYS BANK PLC ~ GSGSEF7VJP5I70UK5573 . 04/05/2024 |. 04/04/2025 |.....evvvveeees |oveennnns 648,438 |.... 266.23000000 |.....ovvvereriins |oeennnnns 18,610 |.......... (4,136)].......... 14,475 [ [ G :T: R IOPPPPPPRPPPPRPPPPRN IO 2% <)) NN PPPPPPPPPPPPPPPPR IRPSPRTRI I
183416 Call Options - ROYAL BANK OF

S&P 500 - USD .. . |LIABILITY HEDGE ...... Exhibit 5 ... [Equity/Index [CANADA .... ._ES7IP3U3RHIGC71XBUT1 _|. 04/05/2024 |. 04/04/2025 |.... i 28,624,148 |.. 5204.34000000 [....vvvvvvvvvnnnns |oeeees 1,385,409 ....... (307,869)....... 1,077,540 | ... 561125 [ [ | (307,869)] e e | |
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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|
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183421 Call Options - MORGAN STANLEY &
iShares U.S. Real CO. INTERNATIONAL
Estate - USD .......... LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [PLC ........cceeeeeeee 4PQUHN3JPFGFNF3BB653 | 04/05/2024 |. 04/04/2025 |........ceeveeen fevnnnn 30,140,606 |..... 87.19000000 [-...evvvvemneeaen Jornnnn 2,772,424 |....... (616,094)|...... 2,156,330 | ..cvvvnnnn fonnns 870,076 |-eevvneeeeeeennn feeeeeeeeeeiieeeee e (616,094)[...ceeeeeeneeee Joemmmneeeceene [ v | e

183427 Call Options -
S&P U.S. Retiree

Spending Index - USD |LIABILITY HEDGE ...... Exhibit 5 ... [Equity/Index [UBS AG . . BFMBT61CT2L1QCEMIKS0 . 04/05/2024 |. 04/04/2025 |.... s 11,325,091 ... 520.20000000 |.. 715,746 |....... (159,055)|..........556,691 | ... ....565,552 |... J) O (159,085)..

183430 Call Options -

S&P Equal Weight BNP PARIBAS LONDON

Energy - USD .......... LIABILITY HEDGE ...... Exhibit 5 ... [Equity/Index |....cccooriiinnnnnnnnns ROMUNSFPUBMPROBKSP83  [. 04/05/2024 |. 04/04/2025 |.......eoveeeens |onnne 56,267,973 .. 1422.99000000 |.......oeveeerens |oenne 3,809,342 |....... (846,520)....... 2,962,821 [..ooovinn fouens 4,738,615 | e o (846,520)-...veeeeeeeen [eeeeeeiineeeeens | eveeeeein | e
183443 Call Options -

S&P 500 - USD ......... LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index |CITIBANK N.A. ..... ES70DZWZ7FF32TWEFA76 |. 04/05/2024 |. 04/04/2025 |.......eeveeeees |oennne 21,346,269 |... 5204.34000000 |.....oevveereannn foenenns 593,426 |....... (131,873)......... 461,554 |.ovveeeeis e 950,792 |-eeeeinieeeeeens oo oo (131,873)[-cc e [eeeeeiieeeeeees | e | e
183449 Call Options - JPMORGAN CHASE

S&P 500 - USD ......... LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index |BANK, N.A. ......... THBGLXDRUGQFUS7RNES7  [. 04/05/2024 |. 04/06/2029 |......eevveeeens [onnnne 30,875,127 |.. 5204.34000000 |.......oeveeerauns |onnee 1,664,169 |....... (382,987)|...... 1,281,182 [ .o |oeene 1,801,137 [oeeeeeieieee e e (382,987 eveeeeeeeen [eeeeeeiieeeeeees | eveeeeeen | s
183452 Call Options -

S&P 500 - USD ......... LIABILITY HEDGE ...... Exhibit 5 ... [Equity/Index |CITIBANK N.A. ..... ES70DZWZ7FF32TWEFA76 |. 04/05/2024 |.04/04/2031 |.....ceeeveeecs |onnnne 78,645,201 .. 5204.34000000 |.......oeveerrans |onnee 4,294,028 |....... (988,215)|...... 3,305,813 [..ccoeunn fennnes 3,550,854 ..o [ | (988, 215)[..cceeeeeeeees [eeeeeiereeeeees | eveeeeeen | i
183455 Call Options -

S&P 500 - USD ......... LIABILITY HEDGE ...... Exhibit 5 ... [Equity/Index |CBOE ................. 529900RLNSGAIOUPEH54 [ 04/05/2024 |. 04/04/2025 |.............. 97 |...... 50,483,139 |... 5204.34000000 |......ccerrcuvunns feuven 4,240,539 |....... (951,478)|...... 3,289,061 |..vveeeees ouenee 1,461,579 |- o o (951,478).cc e [eeeeiieeeeeees | e e
183467 Call Options -

S&P 500 - USD ......... LIABILITY HEDGE ...... Exhibit 5 ... [Equity/Index |CBOE ................. 529900RLNSGAGOUPEH54 [ 04/05/2024 |. 04/04/2025 |............ 341 ..... 177,434,166 |.. 5204.34000000 |.........ceevveees feunes 14,904,314 [...... (3,344, 181).....11,560,133 [ .....ccueet [ 6,351,541 | o [ (3,344,181 [ | ]| e
183475 Call Options -

S&P 500 - USD ......... LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index |CBOE ................. 529900RLNSGAGOUPEH54 [ 04/05/2024 |. 04/04/2025 |.............. 97 |...... 50,482,098 |.. 5204.34000000 |.......ceveeereuns |oennee 4,240,452 |....... (951,459)|....... 3,288,993 [.....cccun fenenns 2,184,082 | e o (951,459)]....eeeeeeeiens foeneeeeeeeiiees [ v [ e
183477 Call Options -

S&P 500 - USD ......... LIABILITY HEDGE ...... Exhibit 5 ... [Equity/Index |CBOE ................. 529900RLNSGAIOUPEH54 [ 04/05/2024 |. 04/04/2025 |.............. 9 [...... 51,498,818 .. 5204.34000000 |........evveerens |onnee 4,325,856 |....... (970,621)f...... 3,355,284 [..ounnnnes |oenne 3,028,896 |-..evveeeeeeiins [ereeeeee e o (970,621)[..ccceeeeeeees [eeeeiiiieeeeees | eveeeeeei | e
183483 Call Options -

S&P 500 - USD ......... LIABILITY HEDGE ...... Exhibit 5 ... [Equity/Index |CBOE ................. 529900RLNSGAGOUPEH54 [ 04/05/2024 |. 04/04/2025 |............ 100 |...... 52,043,400 |... 5204.34000000 |......ocereuvenns feunens 4,371,600 |....... (980,885)f....... 3,390,715 [ .eoeeiins fnes 3,582,241 [ [ | (980,885)[-...veeeeeeeen [eeeeeriieeeeeens | eveeeeeen | e
183621 Cal | Options - BNP PARIBAS LONDON

S&P 500 - USD ......... LIABILITY HEDGE ...... Exhibit 5 ... [Equity/Index |....cccooriiinnnnnnnnns ROMUWSFPUBMPROBKSP83 [ 04/12/2024 |. 04/12/2025 |.....eevvveeeees [eennne 1,480,638 |.. 5161.54000000 |.......ccereuvens fouvreenns 74,423 |......... (15,050)f.......... 59,373 [ e | 0,771 | | oo (15,080)[- v [ [ |

183798 Call Options -
SPDR Gold shares - USD
........................... LIABILITY HEDGE ...... |Exhibit 5 ... |Equity/Index |CBOE ................. 529900RLNSGAQOUPEHS4 |. 04/19/2024 [. 04/17/2025 |..........1,812]...... 40,042,378 [... 221.03000000 |.................. |...... 3,387,741 [....... (630,496)|...... 2,757,245 | ....ovvrrrn [eeeeennn 928,223 [oenvnnininiiiiiins [eevneeennnnnnnnens foeeeens (830,49B)[. s Jeveeeeicivcccieins | i | e
183826 Call Options -
S&P 500 - USD ......... LIABILITY HEDGE ...... Exhibit 5 ... [Equity/Index |CBOE ................. 529900RLNSGA9OUPEH54 [ 04/19/2024 |. 10/20/2025 |............... L) R 1,986,892 [.. 4967.23000000 |.....vvvvreeeinns |oennnns 224,520 |......... (27,551)......... 196,969 [...oooenns fornennnne 32,569 |- [ e (24851 ) AU IR [POUUUTTR) I
183827 Call Options -
iShares U.S. Real

Estate - USD .......... LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index |UBS AG ............... BFMBT61CT2L1QCEMIKS0 | 04/19/2024 |. 04/17/2025 |..........ccett e 23,508,611)..... 81.99000000 |..eeeeveeeeeeeeen o 2,234,826 |....... (410,859)|...... 1,823,967 [.oeveveenns feunnnnee 965,279 |.eeeeeiiiiiiiieees [ [ (410,859)-...eeeeeeeeeen [eeeeeieieeeeens | eveeeeeen | s
183836 Call Options -

S&P 500 - USD ......... LIABILITY HEDGE ...... Exhibit 5 ... [Equity/Index |CBOE ................. 529900RLNSGAGOUPEHS4 [ 04/19/2024 |. 04/17/2025 |.............. 91 f..... 45,201,793 ... 4967.23000000 |.....coeerrurenns feunes 3,991,351 |....... (742,835)|...... 3,248,516 [..oooovunns fennnes 1,167,433 |o e o o (742,835)]..eeeeeeeeiens e | e[
183840 Call Options - JPMORGAN CHASE

S&P 500 - USD ......... LIABILITY HEDGE ...... Exhibit 5 ... [Equity/Index |BANK, N.A. ......... THBGLXDRUGQFUS7RNES7 | 04/19/2024 |. 04/20/2029 |............ce. e 28,050, 131 .. 4967.23000000 |......cvvvvevvenns foeeees 1,528,732 |....... (293,182)|...... 1,235,551 |.ooeeiiien | 1,927,518 [eeeeviiiiiiiiiens oo [ (293,182)]. v foreeeeeeeiees | v [ e
183844 Call Options -

S&P 500 - USD ......... LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index |CITIBANK N.A. ..... ES70DZWZ7FF32TWEFA76 |. 04/19/2024 |.04/18/2031 |....ceeeevveees |onnne 75,745,710 .. 4967.23000000 |.......ovveeerans |onnee 4,196,312 |....... (804,772)f....... 3,391,540 [...ooovunns fennnes 3,856,321 |.eeeeeeeeeeiies foeeeeeee e o (804,772)]..cceeeeeeeean [oeeeeiieeeeeees | v | e
183849 Call Options -

S&P 500 - USD ......... LIABILITY HEDGE ...... Exhibit 5 ... [Equity/Index |CBOE ................. 529900RLNSGAGOUPEH54 [ 04/19/2024 |. 04/17/2025 |............ 128]...... 63,769,299 |... 4967.23000000 |......ceerrurenns founes 5,630,875 |..... (1,047,968)...... 4,582,907 [..oooovnnn feunns 3,029,784 [ [ |t (1,047,968)].....ceeeeeeeeens foemeeeeeeiiies | v [ e

183851 Call Options -
First Trust Barclays
Edge Index - USD ..... LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index |BARCLAYS BANK PLC ~ GSGSEF7VJP5I70UKS573  |. 04/19/2024 |. 04/17/2025 |....
183858 Call Options -
S&P 500 - USD ......... LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index |BARCLAYS BANK PLC ~ GSGSEF7VJP5I70UKS573 |. 04/19/2024 |. 04/17/2025 |......ccevvvvees fonnn 102,060,018 |... 4967.23000000 |........ceeeuvvnns founnee 9,372,172 |..... (1,723,018)f...... 7,649,154 ... [l 1,648,329
183863 Call Options -
Ishares MSCI EAFE -
USD e LIABILITY HEDGE ...... Exhibit 5 ... [Equity/Index |CBOE ................. 529900RLNSGAGOUPEHS4  [. 04/19/2024 |. 04/17/2025 |............. 25 |....... 1,862,047 |..... 76.12000000 |....ooeereeneenns forneeeens 104,208 |......... (20,095)f.......... 84,13 | .o [ 79,729
183868 Call Options -
S&P U.S. Retiree
Spending Index - USD |LIABILITY HEDGE ...... Exhibit 5 ... [Equity/Index [UBS AG .
183875 Call Options -
S&P 500 - USD ......... LIABILITY HEDGE ...... Exhibit 5 ... [Equity/Index [BARCLAYS BANK PLC  GSGSEF7VJP5I70UKS573 |. 04/19/2024 |. 04/17/2025 |.....ceeevveeeee |..nnn. 19,724,534 .. 4967.23000000 |.....oovvereiiinn |oennnnes 968,854 |....... (178,118))

.... 167,728 ... 261.21000000 |.. L4797 | L (882)) s 3,915 (... ... 4,503 ...

. BFMBT61CT2L1QCEMIKS0 . 04/19/2024 |. 04/17/2025 |.... [ P 7,633,998 (... 514.38000000 |.. 490,866 |.........(90,243)|... ....468,662 |...

.................... 453,305
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STATEMENT AS OF JUNE 30, 2024 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)

183876 Call Options -
S&P Equal Weight BANK OF AMERICA,
Energy - USD .......... LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [N.A. .....cccocoeeeee BATYDEBBGKMZO031MB27  |. 04/19/2024 |. 04/17/2025 |.....eveeeveeen founnnn 48,817,145|..1366. 11000000 |....evveeneeeeennn founnne 3,353,738 |....... (616,565)|...... PETAR VKT PR R 6,040,981 [.ooeeeeeeeeeees [ foeeees (616,565)[...ceeeeeenneeee Jeemmmnreeeeemnnn [ v | e
183880 Call Options -
First Trust Barclays
Edge Index - USD ..... LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [BARCLAYS BANK PLC ~ GSGSEF7VJP5I70UK5573 |. 04/19/2024 |. 04/17/2025 |.... ...31,442(... 261.21000000 |.. ...8%9 ... . (165)f... ...859 ...
183883 Call Options - WELLS FARGO BANK,
S&P 500 - USD ......... LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [N.A. .....cccoeeiins KB1H1DSPRFMYMCUFXTO9  |. 04/19/2024 |. 04/17/2025 |.......evvvvven feunnns 14,850,913 |.. 4967.23000000 |......eunvvvvennnn forreenens 374,243 |........ (68,802)]......... 305,441 | eeeeeii [ LT 1T PO KON R (¢i: 1 1)) RN PRI SUUR (U
183885 Call Options -
S&P 500 - USD .. . |LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [SOCIETE GENERAL ... 02RNE8IBXP4ROTDBPU41 |. 04/19/2024 |. 04/17/2025 |.... P 41,158,209 |.. 4967.23000000 |.....cvvnnrrvrrnnn fonnns 3,786,555 |....... (696, 136)f...... 3,090,420 | ..ccvvvunnn feunnnn 1,350,199 |...
183893 Call Options -
S&P 500 - USD ......... LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [BARCLAYS BANK PLC ~ GSGSEF7VJP5I70UK5573 |. 04/19/2024 |. 04/17/2025 |.......evvvvvven founnns 87,088,826 |.. 4967.23000000 [......cevvvvvennns foreenn 8,000,342 |..... (1,470,815)|...... 6,529,527 | .covvvnnnnn feunnnn 3,507,140 [oeenneeeeeinnnnes foevevnnnnnenvinnn oo (1,470,815)) e [ | e[ s
183899 Call Options -
S&P 500 - USD .. . |LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [BARCLAYS BANK PLC ~ GSGSEF7VJP5I70UK5573 |. 04/19/2024 |. 04/17/2025 |.... P 48,490,412 .. 4967.23000000 ......ccvvvenvrnns Jounnnn 4,454,854 |....... (818,998)|...... 3,635,856 | ...cevuunnn feunnnn 2,536,071 |oueenieeiiiiiines [oeveenniinneeeens [ (818,998)[.....cevvvvnennns foevennneeeceinin [ e | e
183905 Call Options -
S&P 500 - USD ......... LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [SOCIETE GENERAL ... 02RNE8IBXP4ROTDBPU41 |. 04/19/2024 |. 04/17/2025 |.......eevvvvvnn founnns 69,345,795 |.. 4967.23000000 ......ccvvvunerens Jounnnn 6,379,813 [..... (1,172,890)f...... 5,206,923 | ..ccvvnnnnn fennnnn 5,003,279 [euennieiiiniinnes fovveniieieiiinnns o (1,172,890 ...evevveeeeeies Jevnenieeciiiines | eeeeeeee | e
184304 Call Options - ROYAL BANK OF
S&P 500 - USD ......... LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [CANADA ............... ES7IP3USRHIGC71XBUT1  |. 05/06/2024 |. 05/06/2025 |........ovvvven founnns 27,071,786 |.. 5180.74000000 [......ccevvvvennns foeene 1,248,000 |....... (175,340)|...... 1,072,669 [..ooeeeenns |ovennnnns 569,824 |..uvvniiiiiiinn [ [ (175,340 Joevenineeeceeinn [ v | e
184318 Call Options - BNP PARIBAS LONDON
S&P 500 - USD ......... LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [....cccoovrrirnnnniiss ROMUWSFPUBMPROBKSP83  |. 05/06/2024 . 05/06/2025 |........evvveen feunnns 18,406,314 .. 5180.74000000 |.......vevvvvvnnn forreenns 517,217 |........ (72,667)......... 444551 | oo [ 940,922 |...covvnneieiinnn feeeeniiiiiiis e (72,867)[.cevvevnneineen forneneeeeviniines | eeeeeeeen | e
184324 Call Options -
S&P 500 - USD ......... LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [CITIBANK N.A. ..... ES70DZWZ7FF32TWEFA76 |. 05/06/2024 |. 05/04/2029 |........cevvvven founnns 28,800,434 .. 5180.74000000 |.....cvvnnrevrrnnn fonnns 1,558,103 |....... (226,245)|....... 1,331,858 [.eeeeenns | 1,634,330 |.evvenneiiinins [ [ (226,245)).ccvvveeiiiinnnns [
184326 Call Options -
S&P U.S. Retiree
Spending Index - USD | LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [UBS AG ............... BFMBTE1CT2L1QCEMIKS0  |. 05/06/2024 |. 05/06/2025 |.......eeeveeen feunnnn 10,958,068 |... 520.85000000 |......ccvvvvuuaeee foermnnnn 701,316 |......... (98,532)......... 602,784 | ..evvenen [ 578,880 [..oeeeeeeeeeeees Joeeeee e foeeeenees (98,582)]-cvveeeeeeenes foeeemmmeeeeeeeen [ e | e
184328 Call Options -
S&P Equal Weight WELLS FARGO BANK,
Energy - USD .......... LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [N.A. .....cccooeeins KB1H1DSPRFMYMCUFXT09  |. 05/06/2024 |. 05/06/2025 |........ccevvven founnns 51,255,630 |.. 1412.21000000 .......cevvunvrres Jounnnn 3,459,755 |....... (486,081)f...... 2,973,674 | .ccveeennn [ennnnn 4,918,918 |oeeeniiiiiiines [ [ (486,081)]...cevveneeriennn feonervevvniininee | eeeeeeiin | el
184329 Call Options -
S&P 500 - USD .. . |LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [CITIBANK N.A. ..... ES70DZWZ7FF32TWEFA76 |. 05/06/2024 |. 05/06/2031 P 80,553,405 |..5180.74000000 |.......cevvunrrens Jounnnn 4,406,271 |....... (639,815)|...... 3,766,457 [.evenneeens [ 3,804,056 |....ooeereinnnnnns foevernniinieiiins foens (639,815)|..
184330 Call Options -
First Trust Barclays
Edge Index - USD ..... LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index |BARCLAYS BANK PLC ~ GSGSEF7VJP5170UK5573 |. 05/06/2024 |. 05/06/2025 |......weevveeenn feeeereenne 86,118 ... 264.16000000 |......ccvvvmmueeee Joevmmnnnnns 2,472 | (347 2,124 | [ 1,908 [ Jeme e feeeenins (L0 PO EEURUPURR (PR I
184331 Call Options -
S&P 500 - USD ......... LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [CBOE ................. 529900RLNSGAYOUPEHS4  |. 05/06/2024 |. 11/06/2025 |............... ) - 2,590,370 |..5180.74000000 .....cvvvmmneeeeen Joumnnnnnn 272,505 |......... (25,858)......... 246,647 | ..ovenene feeeeene 89,722 | e s (25,858)]-vneeeeeeenes foeeemmmeeeeeeeen [ e |
184342 Call Options -
S&P 500 - USD ......... LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [CBOE ................. 529900RLNSGAOUPEHS4  |. 05/06/2024 |. 05/06/2025 |............ 27 |..... 112,422,058 .. 5180.74000000 |-...evvmeeeeennnn fonnns 9,049,985 |..... (1,292,855)|...... 7,757,130 [eevenneenns s 1,679,784 e oo | (1,292,855)]-ceueeeeeeennns foeeemmneeeeeennn [ cvvviinens | i
184349 Call Options -
S&P 500 - USD ......... LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [CBOE ................. 529900RLNSGAYOUPEHS4  |. 05/06/2024 |. 05/06/2025 |.............. 741...... 38,337,476 .. 5180.74000000 |....cvvenneeeeennn founnne 3,086,170 |....... (440,881)|...... 2,645,289 | ..covvnnnns fenns 866,995 |...neeeeeeenie [oeeeeeenee e [ (440,881)[.....ceeeeeneees Jeemeneeeeeeenn [ v |
184350 Call Options -
First Trust Barclays
Edge Index - USD ..... LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [BARCLAYS BANK PLC ~ GSGSEF7VJP5I70UK5573 |. 05/06/2024 |. 05/06/2025 |.......ceevvvvnn fennnnns 1,049,949 ... 264.16000000 |......cvunrrvvrnnn foonreeenns 30,133 |..ovenn (4,234).00vvnene 25,900 | .oeeevnnnnn fernnns 22,916 |oueniieiiiniees v [ (4,238)].ccevvneeiiinnnn [ | |
184355 Call Options -
iShares U.S. Real
Estate - USD .......... LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [BARCLAYS BANK PLC ~ GSGSEF7VJP5170UK5573 |. 05/06/2024 |. 05/06/2025 |........ceeveeen feunnns 29,255,040 |..... 84.67000000 [....cevvvennaeeans Jounnnn 2,624,464 |....... (368,726)|...... 2,255,738 | .eevvvinnns fennnnn 1,042,625 |..oeeeeeeeeeee | [ (368, 726)..eeeeeeenneeee Jeeemnmneeeeennn [ v | e
184366 Call Options -
S&P 500 - USD .. . |LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [CBOE ... 529900RLNSGAOUPEHS4  |. 05/06/2024 |. 05/06/2025 |.... 75,799,407 |.. 5180.74000000 |....evveeneeeeennn founnne 6,101,859 [....... (871,69%4)|...... 5,230,164 | ..coovvenns fennnnn 2,388,370 |..eeeeeeeenniees foeeeeenneeeeeennn feeens (871,694)|..
184367 Call Options -
S&P 500 - USD ......... LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [CBOE ................. 529900RLNSGAQOUPEHS4  |. 05/06/2024 |. 05/06/2025 |............ 138 ...... 71,580,212 .. 5180.74000000 |....evveuneeeeennn founnne 5,762,213 |....... (823,173)|...... 4,939,040 | ...oevvnnns fennnnn B 114,579 | [ fens (823, 173)[- e eeeeeeeeeee Jeeeeneeeeceene [ v | e
184379 Call Options -
SPDR Gold shares - USD
........................... LIABILITY HEDGE ...... |Exhibit 5 ... [Equity/Index |CBOE ................. 529900RLNSGAQOUPEH54 [. 05/06/2024 |. 05/06/2025 50,043,555 ... 215.20000000 |........ccvvnnees |oeenn 4,018,367 |....... (574,052)]...... 3,444,315 | ..oooooriis | 1,466,634 [ | [ (B74,082)] e e | e | e
184382 Call Options -
S&P 500 - USD .. . |LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index |CBOE 529900RLNSGAQOUPEHS4  |. 05/06/2024 |. 05/06/2025 |.... 56,349,873 |..5180.74000000 |.......ccvvuuvrrns Jounnnn 4,536,169 |....... (648,024)|....... 3,888,145 [..eeeneenn [ STV PR KRR R (648,024)[....ccevvvnnnnnns Joevnnineeeceinnn [ v | e
184390 Call Options -
S&P 500 - USD ......... LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [CBOE ................. 529900RLNSGAQOUPEHS4 ). 05/06/2024 |. 05/06/2025 |............ 162]...... 83,678,535 .. 5180.74000000 |.....cvvunvivernnn founnns 6,736,129 |....... (962,304)....... 5,773,825 | ..ccevunnnn | 3,135,862 |....niiiiiininns fooviiiniiiniiiins fonnnns (962,304)]..eevvenieiiinnnns foovvviiiiiniiis | e | e




STATEMENT AS OF JUNE 30, 2024 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

12903

1 2 4 5 6 7 9 10 11 12 13 14 17 18 19 20 21 22 23
Cumulative
Prior Current
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of Item(s) Strike Initial Cost Cost of Credit Hedge
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Generation Risk(s) Exchange, Counterparty Trade or Notional Received | (Received) | (Received) Year Carrying Increase/ | Change in zation)/ Hedged Potential ence | Quarter-end
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184391 Call Options -
S&P 500 - USD ......... LIABILITY HEDGE ...... Equity/Index |CBOE .......ccevvnnnns 529900RLNSGA9OUPEHS4  |. 05/06/2024 |. 05/06/2025 |............ 163 [...... 84,461,604 [.. 5180.74000000 |......euunvvvrennn fonnns 6,799,166 (971,309)|...... 5,827,857 [.eueneeeeen [ 547 435 | [(CZA TR I0:°) R EN
184409 Call Options -
Ishares MSCI EAFE -
USD e LIABILITY HEDGE ...... . |Equity/Index [CBOE ................. 529900RLNSGAQOUPEHS4  |. 05/06/2024 |. 05/06/2025 |............ 275 |....... 2,181,605(.....79.46000000 |.....euueeeeeemnnn forreeees 144,690 (20,670)|......... 124,020 [oeenvvienn |t TA278 [ e o (PONCY/0)) RS FOURRRRRRUU IO N
184503 Cal | Options - BNP PARIBAS LONDON
S&P 500 - USD ......... LIABILITY HEDGE ...... . |Equity/Index [...oooovuniiiiiiinnnnns ROMUWSFPUBMPROBKSP83  |. 05/10/2024 . 05/09/2025 |...evveuveeeenn feneee 1,373,169 .. 5187.45000000 |.....ceeeeremnnns foeeeennnnn 67,888 |.......... (8,486)|.......... 59,402 | ....oouunns [ernneenn 106,457 oo [ s (1025150 AR FRUPTRRRUN IPRRUUN RN
184782 Call Options -
S&P 500 - USD .. . |LIABILITY HEDGE ...... . |Equity/Index |BARCLAYS BANK PLC  G5GSEF7VJP5170UK5573 |. 05/20/2024 |. 05/20/2025 |.... P AU 22,448,288 |.. 5308. 13000000 |.....ccvvvmunereee Jounnnn 1,009, 346 (102,881)|..
184796 Call Options - JPMORGAN CHASE
S&P 500 - USD ......... LIABILITY HEDGE ...... . |Equity/Index |BANK, N.A. ......... 7HBGLXDRUGQFUS7RNES7  |. 05/20/2024 |. 05/20/2025 |......euueeveeen feunnnn 14,507,073 .. 5308. 13000000 |.....euueeeeennnn forreeeens 427,959 |......... (43,621)f......... 384,338 | .ooeevvninn Joeenee 821,922 e [ e (43,621)]-ceeeeeeeeeenes foeeemmeeeeeee [ | e
184810 Call Options -
S&P 500 - USD ......... LIABILITY HEDGE ...... . |Equity/Index [CBOE ................. 529900RLNSGAQOUPEHS4  |. 05/20/2024 |. 05/20/2025 |..............84 |...... 44,415,512 .. 5308. 13000000 |.....ccvvvmmnereee Jounnnn 3,486,633 (363,989)|....... 3,122,644 | ..oovvnnn [ 1,824,830 o [ (363,989)].ccvveeeeeeeennnn foeeeeeeniieee | e[ e
184811 Call Options -
First Trust Barclays
Edge Index - USD ..... LIABILITY HEDGE ...... . |Equity/Index |BARCLAYS BANK PLC ~ GSGSEF7VJP5170UKS573 |. 05/20/2024 |. 05/20/2025 |........eevvvvne founnnns 1,231,870 ... 266.78000000 |......oeevevvnnnns forvevnnnnn 35,354 |.......... (3,604).......... 1,751 [ [ i 22,289 [ o [ (R TCI0ZY PO FUUUN (PP BTN
184823 Call Options -
iShares U.S. Real BNP PARIBAS LONDON
Estate - USD .......... LIABILITY HEDGE ...... . |Equity/Index |...oooovvniiiiiiinnnnns ROMUWSFPUBMPROBKSP83  |. 05/20/2024 |. 05/20/2025 |......eeueeveeen feunnns 20,077,220 .....87.72000000 |....cvvuueeeeennn fonnne 1,741,498 (177,508)|...... 1,563,990 [.ovvennvree foeeeeeen831,550 [oeeeiieees [ (177,508)]+eeeeeeeeeeeeeen feeeeeeemeieeeee | | i
184825 Call Options -
S&P 500 - USD ......... LIABILITY HEDGE ...... . |Equity/Index [CBOE ................. 529900RLNSGAQOUPEHS4  |. 05/20/2024 |. 05/20/2025 |..............88 |...... 46,688,188 |.. 5308.13000000 [-.....eeeeerennnns foeeeen 3,665,039 (382,614)|...... 3,282,425 [ .....covvnn |oeeenn 2,063,075 [oeeeeeeeeees e (382,614)[...ceeeeeeeeeee Joeeeneeeeceene [ v | e
184840 Call Options -
S&P 500 - USD ......... LIABILITY HEDGE ...... . |Equity/Index [CBOE ................. 529900RLNSGAQOUPEHS4  |. 05/20/2024 |. 05/20/2025 |..............96 |...... 50,726,985 .. 5308. 13000000 |..cvvveuneeeeennn founnns 3,982,085 (415,712)|....... 3,566,373 | ..oevvunnns [c00002 2,875,022 | [ (415, 712)[. e eeeeeeeeee e [ v |
184853 Call Options -
S&P 500 - USD ......... LIABILITY HEDGE ...... . |Equity/Index [CBOE ................. 529900RLNSGAQOUPEHS4  |. 05/20/2024 |. 05/20/2025 |............ 176 |...... 93,341,449 |.. 5308. 13000000 |-....eeeeeevnnnns foeeeen 7,327,335 (764,942)...... 6,562,394 | ...oovunnn [oeenn 5,172,800 o e (764,942)]. . foeeeeeec | i | e
184854 Cal | Options - BNP PARIBAS LONDON
S&P 500 - USD ......... LIABILITY HEDGE ...... . |Equity/Index |..oooovviniiiiiiinnnnns ROMUWSFPUBMPROBKSP83  |. 05/20/2024 . 05/18/2029 |....eevvueveeen feunnns 28,210,224 |.. 5308. 13000000 |.....ccvvvmmereee Jounnnn 1,514,889 (161,865)|...... 1,353,024 [ .evvenenen [ 1,321,848 | [ (161,865)].ceevveeeeeeennn feereeeemmnieeeee | e[ i
184861 Call Options -
S&P 500 - USD .. . |LIABILITY HEDGE ...... . |Equity/Index [CITIBANK N.A. ..... ES70DZNZ7FF32TWEFA76 |. 05/20/2024 |.05/20/2031 P AU 74,371,308 |.. 5308. 13000000 |..cevveuneeeeenen fonnne 4,082,985 (436,264)|...... 3,646,721 ... (436,264)|..
184871 Call Options -
S&P 500 - USD ......... LIABILITY HEDGE ...... . |Equity/Index [CBOE ................. 529900RLNSGAQOUPEHS4  |. 05/20/2024 |. 05/20/2025 |..............78 |...... 41,246,506 |.. 5308. 13000000 |...evvueneeeeennn fonnns 3,237,865 (338,019)|...... 2,899,846 | ...covunnn [oneennn 985,749 | [ (338,019)[...eeeeeeeeeeee Jeemeneeeeeeene [ v |
184872 Call Options -
S&P U.S. Retiree
Spending Index - USD |LIABILITY HEDGE ...... . |Equity/Index |UBS AG ..........o.... BFM8TE1CT2L1QCEMIKS0 | 05/20/2024 |. 05/20/2025 |...evvevvvvvvnnn foennns 8,660,981]... 525.47000000 [.......ccevvunnnes foevernnnn 555,169 |......... (56,587)f......... 498,581 [ ..oueneeens [oereenni809,138 [oene e e (56,587)[.cevveennnienen Jornnneeeeiiiiines | eeeeeeen | e
184873 Call Options -
S&P Equal Weight BANK OF AMERICA,
Energy - USD .......... LIABILITY HEDGE ...... . |Equity/Index [N.A. .ooooeiiienneens BATYDEBBGKMZO031MB27  |. 05/20/2024 |. 05/20/2025 |......eveeeveeen feunnnn 46,276,498 |.. 1439.08000000 |....evvuuneeeeennn fonnne 3,169,940 (323,107))...... 2,846,833 | ....oouunn [0 8,789,905 | [ (328,107)[- e eeeeeeeeeee Joeemneeeeceene [ v | e
184881 Call Options -
SPDR Gold shares - USD
........................... LIABILITY HEDGE ...... . |Equity/Index |CBOE ................. 529900RLNSGAOUPEH54 |. 05/20/2024 |. 05/20/2025 ...... 44,396,630 [... 224.56000000 |.................. |...... 3,681,267 (384,308)|...... 3,296,959 (384,308)[.....ccvvvnnnnnens foevvnnneeeeeinnnn [ v | e
184885 Call Options -
S&P 500 - USD ......... LIABILITY HEDGE ...... . |Equity/Index [CBOE ................. 529900RLNSGAQOUPEHS4  |. 05/20/2024 |. 05/20/2025 |............ 165 [...... 87,603,891..5308.13000000 [.....eevvvvvnnnns forenn 6,876,935 (717,922)|...... 6,159,013 [.euuneeeees [0eiin 2,709,767 [oeeeiiiiiiiees [oeveiiiieeeeens [WATAR:77)) R N [PORRRRRUr EUU N
184895 Call Options -
S&P 500 - USD ......... LIABILITY HEDGE ...... . |Equity/Index [CBOE ................. 529900RLNSGAQOUPEHS4  |. 05/20/2024 |. 05/20/2025 |..............91 [...... 48,549,219 .. 5308. 13000000 ......ccvvvunvrnns Jounnnn 3,811,130 (397,865)|...... 3,413,265 | .oevvvnnn [oen 1,887,863 | e (397,865)[...ceevvvvnnnnens Joevvnineeeceiinnn [ v | e
184903 Call Options -
Ishares MSCI EAFE -
USD e LIABILITY HEDGE ...... . |Equity/Index [CBOE ................. 529900RLNSGAOUPEHS4  |. 05/20/2024 |. 05/20/2025 |............ 214 [....... 1,746,988 |.... 81.70000000 [-....ceeeermemmns foeremnnnn 111,833 (11,675)| 100,158 | oovvevvnen foreeeee e 41,932 | [ e (RRNCTE)) SRR FOURRURTRTRTUUE IR N
184909 Call Options -
S&P 500 - USD .. . |LIABILITY HEDGE ...... . |Equity/Index |CBOE 529900RLNSGAQOUPEHS4  |. 05/20/2024 . 11/20/2025 |...eeeeeneeenn b fenennees 2,123,252 .. 5308. 13000000 |.. 220,184 |.........(15,268)].........204,916 [......coeen [orreennnn 31,188 | e e (15,268)|..
184913 Call Options -
S&P 500 - USD ......... LIABILITY HEDGE ...... . |Equity/Index [CBOE ................. 529900RLNSGAOUPEHS4  |. 05/20/2024 |. 05/20/2025 |............ 201 |..... 106,693,413 [.. 5308. 13000000 |-...vvvuueeeennnn fennns 8,375,469 (874,362)|...... 7,501,107 | .oevevvnnn Jeeeenn 1,505,191 [ | (874,362)[-. e eeeeeeneeee Jeemmneeeeceene [ v | e
185335 Call Options -
iShares U.S. Real
Estate - USD .......... LIABILITY HEDGE ...... . |Equity/Index |BARCLAYS BANK PLC ~ GSGSEF7VJP5170UK5573 |. 06/06/2024 |. 06/06/2025 |.........cvvvven founnns 22,233,527 |.....87.13000000 |.....unvrvvvnnnnns foeeene 1,877,040 |......... (93,592)...... 1,783,448 [ .o | 782,601 [ [ o (93,592)]...ccvvvnniiiiinn foreereereiiiinens | e | e
185341 Call Options - JPMORGAN CHASE
S&P 500 - USD ......... LIABILITY HEDGE ...... . |Equity/Index |BANK, N.A. ......... 7HBGLXDRUGQFUS7RNES7  |. 06/06/2024 |. 06/06/2025 |......eevvvvven fovnnns 23,072,006 |.. 5352.96000000 |.....cvuuiivvennn foorinnns 582,352 |......... (29,037)]......... 553,315 | . ooeeeein e 18,919 [ i e (29,087)].ceveeivvennnnnns foovevnninniniiinnn | evvviieenn | e
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of Item(s) Strike Initial Cost Cost of Credit Hedge
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Description or Replicated Identifier (a) or Central Clearinghouse Date | Expiration| Contracts Amount (Paid) Paid Paid Income Value Code | Fair Value | (Decrease) | B./A.C.V. | Accretion ltem Exposure | Entity (b)

185345 Call Options -
First Trust Barclays
Edge Index - USD ..... LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [BARCLAYS BANK PLC  GSGSEF7VJP5170UK5573 |. 06/06/2024 |. 06/06/2025 |..eevveueveveenn fooaeres 2,327,127 |.... 264.85000000 ....ceevvvmmnerees Joummnnnnns 66,790 |.......... [(RFC1)] — 63,459 | ..oovvninn [ 50,477 |ueeeeeeeeeeeees oo [ (3,330)]- e eeeememees Joeemmmeeeeeeenen [ v |
185349 Cal | Options - BNP PARIBAS LONDON
S&P 500 - USD .. . |LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index |.... . ROMUWSFPUBMPROBKSP83  |. 06/06/2024 |. 12/05/2025 |.... J PO 2,339,008 |.. 5352.96000000 |.. 258,694 |... ...(8,576)|..
185357 Call Options -
S&P 500 - USD ......... LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [SOCIETE GENERAL ... 02RNE8IBXP4ROTDBPU41 |. 06/06/2024 |. 06/06/2025 |......eeeeveeen fevnnnn 43,764,515 |.. 5352.96000000 |......cevvmuereee Jounnnn 3,632,455 |....... (181,120)]...... 3,451,335 | .oviiiiins e [V RSN ISPRRRUTRRRRRTN AN (181,120)]ce e feeeeeeeeeeeee | e[ i
185367 Call Options - JPMORGAN CHASE
S&P 500 - USD .. . |LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [BANK, N.A. ......... 7HBGLXDRUGQFUS7RNES7  |. 06/06/2024 |. 06/06/2025 |.... R 15,733,852 |.. 5352.96000000 |.. 464,149 |.........(23,143)[.........441,005 | ... ....589,679 |... P (23,143))..
185369 Call Options -
S&P 500 - USD ......... LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [CBOE ................. 529900RLNSGAYOUPEHS4  |. 06/06/2024 |. 06/06/2025 |.............. 89 |...... 47,801,023 [.. 5352.96000000 |...cvveueeeeeennn founnne 3,728,472 |....... (215,104)|...... 3,513,368 | ..covvunnns fennnnn 1,785,846 |.eeveeeeeeeeenn [ e (215,104)[.. e eeeeeeeeeee Joeeeneeeeeeee [ v |
185370 Call Options - BNP PARIBAS LONDON
S&P 500 - USD ......... LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [....ccooovriiinnnnnnis ROMUWSFPUBMPROBKSP83  |. 06/06/2024 . 06/06/2029 |....evvvuneveeen fennnns 31,638,823 [.. 5352.96000000 |....cvvuueeeeennn fonnns 1,695,841 |....... (102,215)|...... 1,593,626 [..evvnneee fonnnee 1,700,652 |eeeeeeeeeeeenn [ e (102,215)[.. e eeeeeeeeeee Jeeeeneeeeeeene [ v | e
185372 Call Options -
S&P 500 - USD ......... LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [CITIBANK N.A. ..... E570DZWZ7FF32TWEFA76 |. 06/06/2024 |.06/06/2031 |.....eeveeveeen feunnnn 92,684,199 |.. 5352.96000000 |......cevvmunereee Jounnnn 5,069,826 |....... (305,579)|-..... 4,764,247 | ..ccovvvnn fennnnn 3,842,519 |.eeeeeeeeceees o e (305,579)-cvvveeeeeermnnn foeeeeeenieee | | e
185378 Call Options -
SPDR Gold shares - USD
........................... LIABILITY HEDGE ...... |Exhibit 5 ... [Equity/Index [CBOE ................. 529900RLNSGAOOUPEHS4 |.06/06/2024 |.06/06/2025 |..........2,351|...... 51,587,980 ... 219.43000000 |.........0oveverer [orereid, 107,196 |....... (236,954 ... 3,870,242 [ eoveeeee forern 1,391,486 oo [ oo (236,958)] v fooeeeccin | e | e
185393 Call Options -
Ishares MSCI EAFE -
USD e LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [CBOE ................. 529900RLNSGAOUPEHS4  |. 06/06/2024 |. 06/06/2025 |............. 354 |........ 2,910,682(..... 82.16000000 [-...eevvvmmnereeen Jounnannns 183,512 |........ (10,587)|......... 172,925 | cevvveees o T4,266 |- |eeeeeeeeeeeenin o (Q[URSI:70) ISP FOUSRUPTRTRTUU IO N
185407 Call Options -
S&P 500 - USD ......... LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [CBOE ................. 529900RLNSGAOUPEHS4  |. 06/06/2024 |. 06/06/2025 |.............. % [...... 51,351,481 .. 5352.96000000 |.....vvuueeeeennn founnnn 4,005,407 |....... (231,081)|...... 3,774,326 | .ccovvvnnns fennnnn 2,067,128 [.oeeeeeeeeeeeee [ foeeees (281,081)[...eeeeeeeneeee Jeemmnnneeeeeenen [ v | e
185410 Call Options -
S&P U.S. Retiree
Spending Index - USD |LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [UBS AG ............... BFM8TE1CT2L1QCEMIKS0  |. 06/06/2024 |. 06/06/2025 |...evvvvnvvvnnn fonrns 9,212,548 |.... 523.47000000 [......cevvunvrrnns foununnnns 584,997 |......... (29,169)f......... 555,828 | ..oevvrnnnn [ L1 I R R R (AT (61e)) R KPP (R I,
185415 Call Options -
S&P Equal Weight BNP PARIBAS LONDON
Energy - USD .......... LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [....ccooovriiirnnnniis ROMUWSFPUBMPROBKSP83  |. 06/06/2024 |. 06/06/2025 |.....evvueeeeen feunnns 56,652,620 [.. 1449.93000000 |....evvuuneeeernnn fonnne 3,846,713 |....... (191,803)|...... 3,654,910 | ..covvvnnns fennnnn 4,327,048 ..o foeeeeeeee e [ (191,803)[-- e eeeeeeeeeee Jeemmnneeeceene [ v | e
185416 Call Options -
S&P 500 - USD ......... LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [CBOE ................. 529900RLNSGAOUPEHS4  |. 06/06/2024 |. 06/06/2025 |............. 222 |..... 118,835,712|.. 5352.96000000 [......ccevvrmmun |oeeenn 9,269,166 |....... (534,760))-..... 8,734,406 [ ..o fonnnnn 1,634,548 [ | [ (534,760)[..eeeeeemneeee Joemmmmneeeeemnn [ v | e
185418 Call Options -
First Trust Barclays
Edge Index - USD ..... LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [BARCLAYS BANK PLC  GSGSEF7VJP5I170UK5573 |. 06/06/2024 |. 06/06/2025 |........eovvvver [eunnnnnnne 245,154 ... 264.85000000 .......ccvvvunvrns |oevnnnnnnns 7,086 [.cccveennnnn (351)eenns [C1:ICT) (S R 5,39 |eeveeeeiiiiiins [ e (55 R RN (U BN
185425 Call Options -
S&P 500 - USD ......... LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [CBOE ................. 529900RLNSGAQOUPEHS4  |. 06/06/2024 |. 06/06/2025 |............ 209 |..... 111,675,486 |.. 5352.96000000 [........ccvvvnnnns |oerene 8,710,670 |....... (502,539)|...... 8,208,131 [..eeeneeens [ 3,365,352 |.eevvveniiiiiinnn oo e [RSL0Z85 X)) R RTINS U (R
185434 Call Options -
S&P 500 - USD ......... LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [CBOE ................. 529900RLNSGAQOUPEHS4  |. 06/06/2024 |. 06/06/2025 |.............. S I 51,005,893 [.. 5352.96000000 |......euurrvrrnnn fonens 3,978,451 |....... (229,526)|...... 3,748,925 | .coevvnnnnn [ennnns 2,220,969 |..eevveneieiiinnn oo e (229,526)]...vvveneeevennnnn fooveveiiniiic | e[ e
185444 Call Options -
S&P 500 - USD ......... LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [CBOE ................. 529900RLNSGAQOUPEHS4  |. 06/06/2024 |. 06/06/2025 |............ 15...... 61,522,105 [.. 5352.96000000 |......euunrrvrennn founnns 4,798,714 |....... (276,849)|...... 4,521,865 | ..eevvnnnnn feunnnn 2,837,404 |oueeniiiiiiines [ [ (276,849)[...coevvvnnneens Joevenineeeceiinn [ e |
185455 Call Options -
S&P 500 - USD ......... LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index 529900RLNSGAQOUPEHS4  |. 06/06/2024 |. 06/06/2025 |............ 145 |...... 77,403,802 |.. 5352.96000000 |......euunrerernnn fonnns 6,037,484 |....... (348,316)|...... 5,689,167 [...ccceeeen [ 4,331,962 |.ooovnieeeiiiinn o e (348,316)[....ccevvvvnennens Joevvninieecciinn [ v | e
185735 Call Options -
S&P 500 - USD .. . |LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index . ROMUWSFPUBMPROBKSP83  |. 06/14/2024 |. 06/13/2025 |.... PR PO 1,090,737 |.. 5417.66000000 |.. L(1,379)..........48,279 | ...
186119 Call Options -
S&P 500 - USD ......... LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [BANK, N.A. ......... 7HBGLXDRUGQFUSRNES7  |. 06/20/2024 |. 06/20/2025 |........evvveen feunnns 13,491,957 |.. 5473. 17000000 (4,425)..ccun... 394,937 | eoeeeeii [ 07,662 [ [ e (425 e | ]|
186120 Call Options - BNP PARIBAS LONDON
S&P 500 - USD ......... LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [....cccoovrrirnnnniiss ROMUWSFPUBMPROBKSP83  |. 06/20/2024 . 06/20/2029 |.......euvvvvven feunnns 22,181,244 .. 5473.17000000 [......ccvvvunvrnns Jounnnn 1,191,133 |........ (26,107)...... 1,165,026 |.......coe. |oeeeee 1,127,911 | e e (IR (070) R RN IPSSSUUTUUI RN
186121 Call Options - BNP PARIBAS LONDON
S&P 500 - USD ......... LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [....cccoovrrirnnnniiss ROMUWSFPUBMPROBKSP83  |. 06/20/2024 . 06/20/2031 |....cevvvnnvvenn feunnns 70,189,078 |.. 5473.17000000 [.....eevvvvvnnnns forene 3,828,814 |......... (83,919)]...... 3,744,895 | ...oovvnnnn [ennnnn 3,169,978 [..evviiiiiinnns | o (83,919)].cvveieiinnnnns foevvennniecciin [ e | e
186123 Call Options -
SPDR Gold shares - USD
........................... LIABILITY HEDGE ...... |Exhibit 5 ... [Equity/Index |CBOE ................. 529900RLNSGA9OUPEH54 [. 06/20/2024 |.06/20/2025 |..........1,951|...... 42,563,236 |... 218.16000000 |..........ceeeeeer [-nnnn. 3,392,807 |.........(65,246)|...... 3,327,560 | ...cvvunnn fernee 1,151,818 oo o e (85,248 e | | e
186136 Call Options -
Ishares MSCI EAFE -
USD i LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [CBOE ................. 529900RLNSGAQOUPEHS4 ). 06/20/2024 |. 06/20/2025 |............ 212]....... 1,667,313]..... 78.50000000 [...oevvveeniiinns Jounnnnnns 111,296 |.......... (2,140).......... 109,155 [ | 60,979 | [ e (2,140)]. e foovveninineiiinnn [ v | e
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186144 Call Options -

S&P 500 - USD ......... LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [CBOE ................. 529900RLNSGA9OUPEHS4  |. 06/20/2024 |. 12/19/2025 |............... 4f....... 2,189,268 .. 5473.17000000 |.......unvrvvrnnnn forreeeens 223,304 |........n. (2,863)......... 220,441 | oo [ 30,015 o e e [P (5} R EN

186148 Call Options -

S&P 500 - USD ......... LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [CBOE ................. 529900RLNSGAQOUPEHS4  |. 06/20/2024 |. 06/20/2025 |............ 186 |..... 101,800,962 |.. 5473.17000000 [........ccvvvnnnns |oerene 7,920,066 |....... (152,309)|...... 7,767,757 | ceeeeeeennn | 1,306,581 |ooveveeiieiiiins o e (RIS T11)) FR RRUUTUU U [

186157 Call Options -
iShares U.S. Real

Estate - USD .......... LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [BARCLAYS BANK PLC  GSGSEF7VJP5170UK5573 |. 06/20/2024 |. 06/20/2025 |........ceeveeen feunnns 18,593,960 |.... 86.77000000 |.....eeeeeremnnns foeeeen 1,564,228 |......... (17,332)f...... 1,546,896 |......covnn |oevnnnnnn 580,042 |..eeeeeeeeee o s (17,332)]- e foeeemmeeeeeee [ v | e

186158 Call Options -

S&P 500 - USD ......... LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [CBOE ................. 529900RLNSGAOUPEHS4  |. 06/20/2024 |. 06/20/2025 |.............. 75 |oeennn 40,876,370 |.. 5473.17000000 [-....oeeeeemennns foeeenn 3,180,162 |........ (61,157)|...... 3,119,005 [..vvvneeees forreeenee 866,964 |....cevvenieeees Jeeeee e [ (CIPRET)) I FURRTTRTRRRTUE IR N

186173 Call Options -

First Trust Barclays

Edge Index - USD ..... LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [BARCLAYS BANK PLC  GSGSEF7VJP5I70UK5573 |. 06/20/2024 |. 06/20/2025 |.......vvvvvvnn feornns 1,692,752 ... 265.06000000 |.....cevvnrrerrnnn foonrereens 48,581 |............ (538).......... 48,043 | .ooovinis [ R N R EPRRR RN (G523 P KRR (U I,

186183 Call Options - ROYAL BANK OF

S&P 500 - USD .. . |LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index |CANADA .... . ES7IP3USRHIGC71XBU11 |. 06/20/2024 |. 06/20/2025 |.... P 23,141,444 .. 5473.17000000 [......cevvvnnrrnns Jounnnn 1,087,648 |.........(12,052)f...... 1,075,596 |........... 348,218 [ [ o (12,082) e e [ ]

186192 Call Options -

S&P 500 - USD ......... LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [CBOE ................. 529900RLNSGAQOUPEHS4  |. 06/20/2024 |. 06/20/2025 |.............. 82 |...... 44,941,239 .. 5473.17000000 |....evnvvvvrnnnnns fooeees 3,496,407 |......... (67,239)f...... 3,429,168 | ..cevvnnnns [ennnn 1,886,366 |.oevvveneeeeennnn foonniiiiiniiniins e (67,230) s [ | e | e

186203 Call Options -

S&P 500 - USD ......... LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [CBOE ................. 529900RLNSGAQOUPEHS4  |. 06/20/2024 |. 06/20/2025 |.............. 87|...... 47,416,261 |.. 5473.17000000 |.....cevnnrrvrrnnn foonnns 3,688,962 |......... (70,942)|...... 3,618,021 [..eueneenns [onnnns 1,688,193 |oeevveieiciinn [ s (70,942)].ceveeieiiinnnns |oevevnninieveiinn [ e | e

186213 Call Options -

S&P 500 - USD ......... LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [CBOE ................. 529900RLNSGAQOUPEHS4  |. 06/20/2024 |. 06/20/2025 |.............. ST . 53,268,667 |.. 5473.17000000 |.......euveveennn fonnns 4,144,277 |......... (79,698)...... 4,064,579 | .coevvnnnnn fennnnn 2,046,259 |..oovueneiiiinnnn [ s (79,898)[...cvvvvnneinnes fornnereiiiiines | eeeeeeeen | e

186221 Call Options -

S&P U.S. Retiree

Spending Index - USD | LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [UBS AG ............... BFMBTE1CT2L1QCEMIKS0 | 06/20/2024 . 06/20/2025 |....eveueveeeenn feaeeee 7,539,960 |.... 522.02000000 ....cevvvnmnereenn Joumnnnnns 477,219 [oeeeeneee (5,288)......... 471,991 [ o 424,661 |- oo [ (5,288)...eeeeeeeneees foeemmmeeeeeeen [ | e
186222 Call Options -

S&P 500 - USD ......... LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [CBOE ................. 529900RLNSGAQOUPEHS4  |. 06/20/2024 |. 06/20/2025 |............ 104 {...... 56,794,319 |.. 5473.17000000 |.....ccevvmunereer Jounnnn 4,418,571 |......... (84,973)...... 4,333,598 [....ccevvnn |oeennn 2,894,855 |..oeeneeeeeeni oo [t (84,973)].eeeeeeeeenes foeeemmeeeeeee [ e | e
186223 Call Options -

S&P Equal Weight BANK OF AMERICA,

Energy - USD .......... LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [N.A. .....cccoeeeins BATYDEB6GKMZ0031MB27  |. 06/20/2024 |. 06/20/2025 |........evvvvven founnns 48,963,458 |.. 1479.53000000 ......ccvvvunvrrns Jounnnn 3,373,582 |......... (37,380)f...... 3,336,202 | ..cevvnnnnn feunnnn 3,194,052 |..evvvenieiiinnnn [ s [Re7¢:-(0)) R AU IPSSSUUUUUI IURRESUURRN
186226 Call Options -

First Trust Barclays

Edge Index - USD ..... LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [BARCLAYS BANK PLC  GSGSEF7VJP5170UK5573 |. 06/20/2024 |. 06/20/2025 |.... ... 265.06000000 |.. ...2,480 |... V0 . 2,452 ... L1 (27
186231 Call Options -

S&P 500 - USD ......... LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [CBOE ................. 529900RLNSGAOUPEHS4  |. 06/20/2024 |. 06/20/2025 .. 5473.17000000 [....oieernnnnnans foeees 10,056,376 |....... (193,392)|...... 9,862,984 |.....ouunns |onnnnn 3,620,310 |..uuneeeennninns foererrnnnnreeeeen foenns (193,392)]cevveeeeeeemennns fooreeemnminees | v | i
0159999999. Subtotal - Purchased Options - Hedging Other - Call Options and Warrants 746,314,852 | 704,176,461 | (491,131,982) 713,500,744 | XXX 964,710,845 1,560,408 0] (524,735,896 0 0 XXX XXX
0219999999. Subtotal - Purchased Options - Hedging Other 746,314,852 | 704,176,461 | (491,131,982) 713,500,744 | XXX 964,710,845 1,560,408 0] (524,735,8%) 0 0 XXX XXX
0289999999. Subtotal - Purchased Options - Replications 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
0359999999. Subtotal - Purchased Options - Income Generation 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
0429999999. Subtotal - Purchased Options - Other 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
0439999999. Total Purchased Options - Call Options and Warrants 746,314,852 | 704,176,461 | (491,131,982) 713,500,744 | XXX 964,710,845 1,560,408 0] (524,735,8%) 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 746,314,852 | 704,176,461 | (491,131,982 713,500,744 | XXX 964,710,845 1,560,408 0] (524,735,8%) 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
163387 Call Options -

S&P 500 - USD ......... LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [CBOE ................. 529900RLNSGAOUPEHS4  |. 01/06/2023 |. 07/05/2024 |.............. ... 4,464,112 .. 4058.28385200 |....... (439,252)].cccvveeeeeeennn feeees 144,767 |.......... [FCTE) P [N TR ISP IEUPRRR LE 3 (-7 U FOURRUUUTRRRTUU I RN
163955 Cal | Options - BNP PARIBAS LONDON

S&P 500 - USD ......... LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [....ccooovriiiinnnnnis ROMUWSFPUBMPROBKSP83 | 01/20/2023 . 07/19/2024 |......eeeeeeeenn feunnnnes 4,217,308 |.. 4143.03496900 |....... (399,368)]-.. e eeeeeenns [oeeeeens 131,547 |......... (RETELY) I R [V} RN ISP IEUPRRR 131,547 [ e | | i
164629 Call Options - BANK OF AMERICA,

S&P 500 - USD ......... LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [N.A. ....ccccoceeeene BATYDEB6GKMZ0031MB27  |. 02/06/2023 |. 08/06/2024 |....eeeevveennn foneee 7,077,128 .. 4275.93430800 |....... (653,884)]....ceeeeeenns [oeeeeenn 215,001 |......... (T I TR [N RN FEPRRUURRRRR IEPPRR 215,001 [eneeeeeeeieees Joeemnneeeeeeee [ e |
165238 Call Options -

S&P 500 - USD ......... LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [CBOE ................. 529900RLNSGAQOUPEHS4  |. 02/17/2023 |. 08/20/2024 |.............. 7] 7,200,043 [.. 4235.31914700 |....... (677,076)]--vvueeeeeemnnn foeeeeenes 221, 111 [......... (65,723)] .eevvvnnnes foaereeennnnnns [ TR FOTTTTTUTUTPTRTTUR IOPPPTTI 221,111 | e [ e | i
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1 2 4 5 6 7 9 10 11 13 14 18 19 20 21 22 23
Cumulative
Prior
Description Year(s)
of Item(s) Strike Initial Cost Credit Hedge
Hedged, Price, of Un- Total Current [ Adjustment Quality |Effectiveness|
Used for Type(s) Date of Rate or discounted Book/ Foreign Year's to Carrying of at Inception
Income of Maturity Index Premium Current Adjusted Exchange (Amorti- Value of Refer- and at
Generation Risk(s) Exchange, Counterparty Trade or Notional Received | (Received) Year Carrying Change in zation)/ Hedged Potential ence | Quarter-end
Description or Replicated (a) or Central Clearinghouse Date | Expiration Amount (Paid) Paid Income Value B./A.C.V. | Accretion ltem Exposure | Entity (b)
165835 Call Options -
S&P 500 - USD ......... LIABILITY HEDGE ...... Equity/Index |CBOE .......ccevvnnnns 529900RLNSGAQOUPEHS4  |. 03/06/2023 |. 09/06/2024 |.............. 11 [........ 4,591,313 .. 4173.92102000 (415,297 | 135,798 |......... (52,982)] e fevnninneeeennn O [ e e 135,793 |ovvveiiviiiii [
166444 Call Options -
S&P 500 - USD ......... LIABILITY HEDGE ...... . |Equity/Index [CBOE ................. 529900RLNSGAQOUPEHS4  |. 03/20/2023 |. 09/20/2024 |.............. 12 [....... 4,876,079 |.. 4063.39943100 (771} IR R 105,314 |......... L L o | O N RN 105,314 [ i | e | e
167377 Call Options - BNP PARIBAS LONDON
S&P 500 - USD ......... LIABILITY HEDGE ...... . |Equity/Index |..cooovrruniiiniiinnnnns ROMUWSFPUBMPROBKSP83  |. 04/06/2023 |. 10/04/2024 |......evvvvvnnn fonnnns 3,777,261 .. 4217.90805000 (372,389)]..cceeeeeeeeeeees o 121,916 |......... (67,327 ) +evvvenenns forniniiiiiens O s e [ 121,916 [ e | e | e
168018 Call Options -
S&P 500 - USD ......... LIABILITY HEDGE ...... . |Equity/Index [CBOE ................. 529900RLNSGAQOUPEHS4  |. 04/20/2023 |. 10/18/2024 |.....eevvvveenn 9 feunnnnns 3,803,041 |.. 4225.60112800 (368,739))-ceveeeeeeieieeens foeeeeens 121,202 |......... L X o | O N RN 121,202 [ Jerineeeceiines | e | e
171017 Call Options -
S&P 500 - USD ......... LIABILITY HEDGE ...... . |Equity/Index [CBOE ................. 529900RLNSGAQOUPEHS4  |. 05/05/2023 |. 11/06/2024 |......evvvveenn 9 feunnnnns 3,821,275 |.. 4245.86062500 (358,227)|-ceveeeeeeeneeeens foeeeeens 116,559 |......... LR X L | O N N 116,559 [ Jernneniiciiins | e | e
171637 Call Options - BNP PARIBAS LONDON
S8P 500 - USD ......... LIABILITY HEDGE ...... . |Equity/Index | .ooevireeiiiiiine ROMUWSFPUBNPROSKSPS3 . 05/19/2023 . 11/20/2024 |...evvveveveee fonee. 2,148,818 |.. 4313.54742000 (208,236)f... v o 66,976 |......... (54,870) v Joverrrierinienes 0 oo oo o 66,976 [.evvveverereeres feoreeeieiiieiees | eereeens | e
172359 Call Options -
S&P 500 - USD ......... LIABILITY HEDGE ...... . |Equity/Index [CBOE ................. 529900RLNSGAQOUPEHS4  |. 06/06/2023 |. 12/06/2024 |..............10 [........ 4,395,658 |.. 4395.65848500 (AT TI0)) N A 131,307 (117,853)] e eeeeeeeees feveennnrnrnnnnnn O e [ [ 131,307 [ooeivviiineiiieen Jevneeecciiines | e | e
172893 Call Options -
S&P 500 - USD ......... LIABILITY HEDGE ...... . |Equity/Index [CBOE ................. 529900RLNSGAQOUPEHS4  |. 06/20/2023 |. 12/20/2024 |..........eeeeu 8 feuenenns 3,617,350 .. 4521.68791300 [(7X IR RV} PR R 105,750 (103, 184) oo [ O e [ [ R (ST VN SRR AR P RN
173441 Cal| Options - BNP PARIBAS LONDON
S&P 500 - USD ......... LIABILITY HEDGE ...... . |Equity/Index |..cooovmruniinniinnnnnns ROMUWSFPUBMPROBKSP83  |. 07/06/2023 |. 07/05/2024 |......evvvvvvven feunnns 36,493, 163 |.. 455805000000 (2,390, 142)[....vvnniniinnnn fereees 1,178,192 ......... (46,346)] .o eeeeeeee [eveeeneeneeeenn O e [ [ 178,192 [ooeeeeiieiiiiis feneeeciiiiins | e | e
173454 Cal | Options - BNP PARIBAS LONDON
S&P 500 - USD ......... LIABILITY HEDGE ...... . |Equity/Index |..cooovmruniinniinnnnnns ROMUWSFPUBMPROBKSP83  |. 07/06/2023 |. 07/05/2024 |......evvvvvvven feunnns 41,828,061 |.. 4585.85000000 (2,568,028))......cccceeeeees fonnnn 1,265,879 |......... (49,796)] +eeeeeeeee fevveeveneeeeenn O e Lo [ 1,265,879 [oovvvevineiiiiin fenieiciiiiienns | e | e
173465 Call Options - ROYAL BANK OF
S&P 500 - USD ......... LIABILITY HEDGE ...... . |Equity/Index |CANADA ............... ES7IP3USRHIGC71XBUT1 | 07/06/2023 |. 07/05/2024 |.......evvvvvven founnns 33,471,370 |... 4599. 96000000 (1,945,303)[....cvvnmnnnnnnnnn fernennns 958,914 |......... (37, 721)[ weveeeeeees foiiiecns O s e [ 958,914 |.eevveeiiiiinnn [ | |
173479 Cal| Options - BNP PARIBAS LONDON
S&P 500 - USD ......... LIABILITY HEDGE ...... . |Equity/Index |..cooovmruniinniinnnnnns ROMUWSFPUBMPROBKSP83  |. 07/06/2023 |. 07/05/2024 |......evvvvvvven feunnns 66,806,951 |.. 4601.29000000 (3,952,690)....0unnnmnnnnnnnn feunee 1,048,432 |......... (76,645)[ ..evvvenens feniiniiiieess O v e s 1,948,432 [oeveniiiiiniinns v [ | e
173487 Call Options - ROYAL BANK OF
S&P 500 - USD ......... LIABILITY HEDGE ...... . |Equity/Index |CANADA ............... ES7IP3USRHIGC71XBUT1 | 07/06/2023 |. 07/05/2024 |......eevvvvvven feunnns 48,623,204 |.. 4621. 14000000 (2,682,980)......cccceeeeees fonnnnn 1,322,543 |......... [ 7 | R | O N RN 1,822,543 | oo | | s
173499 Call Options - ROYAL BANK OF
S&P 500 - USD ......... LIABILITY HEDGE ...... . |Equity/Index |CANADA ............... ES7IP3USRHIGC71XBUT1 | 07/06/2023 |. 07/05/2024 |......eevvvvvven feunnns 61,473,203 |.. 4660 .40000000 (3,072,499).....cnnnnnnnnn feunne 1,614,552 |......... (59,578)] «eeeeeeeee feveeeviirieeeen O e [ [ 1,514,552 [ceveiiiiiiinns v [ | e
173505 Call Options -
SPDR Gold shares - USD GOLDMAN SACHS
........................... LIABILITY HEDGE ...... . |Equity/Index | INTERNATIONAL ...... W22LROWP2IHZNBB6KS28 |. 07/06/2023 |. 07/05/2024 ...... 55,215,881 ... 189.40000000 (2,586,511)| . oee.. 1,274,990 |......... (50, 154) eeeeeeeeeeennnes foeeeen 1,274,990 [ oo [ |
173512 Call Options - ROYAL BANK OF
S&P 500 - USD ......... LIABILITY HEDGE ...... . |Equity/Index |CANADA ............... ES7IP3USRHIGC71XBUT1  |. 07/06/2023 |. 07/05/2024 |.......eeeveeen feunnnn 55,416,456 |.. 4695.26000000 (2,520,111 e 1,242,259 |........ (48,866 ....eevven oeeermnnineeeen O e e fes 1,242,259 | oo | |
173519 Call Options -
iShares U.S. Real GOLDMAN SACHS
Estate - USD .......... LIABILITY HEDGE ...... . |Equity/Index | INTERNATIONAL ...... W22LROWP2|HZNBBBKS528  |. 07/06/2023 |. 07/05/2024 |......evvvvvvven feunnns 27,187,068 |.....92.33000000 (1,292,268)| 637,008 |......... L O L | O R RN (S TANV[0/: AR RPN IPSRUUTUUUI R
173523 Cal | Options - BANK OF AMERICA,
S&P 500 - USD .. . |LIABILITY HEDGE ...... . | Equity/Index BATYDEB6GKMZ0031MB27  |. 07/06/2023 |. 07/05/2024 |.... P 96,092,490 |.. 4749.96000000 (3,807,286)[..vvvvvvevrrrnnnns foeens 1,876,757 |.........(73,825)| ... F A 1,876,757 |..
173533 Call Options -
S&P 500 - USD ......... LIABILITY HEDGE ...... . | Equity/Index BATYDEB6GKMZO031MB27  |. 07/06/2023 |. 07/05/2024 |......evvvvvvvnn feunnns 64,395,998 |.. 4801. 13000000 (2,198,803)).....cceeeeeeeens fonnnnn 1,083,874 |......... (42,836)] --eeeeeeee [erverrennennnnnn O e [ [ 1,083,874 [.oeveeviiiiiien feeneieiiiiiines | | e
173547 Call Options -
S&P 500 - USD .. . |LIABILITY HEDGE ...... . | Equity/Index 529900RLNSGAQOUPEHS4  |. 07/06/2023 |. 01/06/2025 |....evvvnveeenn 9 feunnnnns 4,066,515 |.. 4518.35000000 |....... (385,812)| ...126,020 (134,929) P PO 126,020 [ovvveennniiees Jernneeeciiiines | eeeeeeen | e
173554 Call Options -
S&P 500 - USD ......... LIABILITY HEDGE ...... . |Equity/Index |..cooovrruniiiniiinnnnns ROMUWSFPUBMPROBKSP83  |. 07/06/2023 |. 07/05/2024 |......eevvvvvven feunnns 93,915,579 |.. 4499.82000000 (6,999,476).......ccceeeeees fonnnnn 3,450,309 (QRSIPLY) [ R | R R R 3,450,309 |..evveneeiiinnnnn [ | e[
173557 Cal| Options - BNP PARIBAS LONDON
S8P 500 - USD ......... LIABILITY HEDGE ...... . |Equity/Index | .ooevireeiiiiiine ROMUWSFPUBNPROSKSP83 . 07/06/2023 |. 07/05/2024 |.v..vveevvenrs foanee 74,752,790 ... 4500. 26000000 |..... (5,566,342)] .c.c.vevevenenns founee 2,743,863 (107,935)] v feorrreinienins O e oo oo 2,743,863 [..vcvveeeeees [ | e | e
173561 Call Options -
Ishares MSCI EAFE -
UsD ... . [LIABILITY HEDGE ...... . | Equity/Index | CBOE ... 529900RLNSGAOUPEHS4  |. 07/06/2023 |. 07/05/2024 |............ 389 [........ 2,927,156 |.....75.25000000 |.........(85,967) 42,390 |..........(1,653) ... ...42,390 |..
173569 Call Options - ROYAL BANK OF
S&P 500 - USD ......... LIABILITY HEDGE ...... . |Equity/Index |CANADA ............... ES7IP3USRHIGC71XBUT1  |. 07/06/2023 |. 07/05/2024 |.......eceeveeen feunnnn 28,762,055 |.. 4531.59000000 (870,813)] e eeeeeeeeeeeeen fernees 429,257 |........ (16,886)] .evvvvvunn Jmmmmereermnnnn O foeeeeeieeeecees [ Joeeennens 429,257 e oo | |
174112 Cal | Options - BNP PARIBAS LONDON
S&P 500 - USD ......... LIABILITY HEDGE ...... . |Equity/Index |...ooooviniiiiiiinnnnns ROMUWSFPUBMPROBKSP83  |. 07/20/2023 |. 07/19/2024 |......eeeeveeen feunnnn 76,848,499 |.. 463645000000 (5,360,004)....cccemmmnnaaee foeenen 2,639,873 (311,801)] eevevven Jeemmmmereeeeens O foeeeeeecc e oo 2,639,873 | foeeeee | |
174123 Call Options -
S&P 500 - USD ......... LIABILITY HEDGE ...... . |Equity/Index |BARCLAYS BANK PLC  GSGSEF7VJP5170UK5573 |. 07/20/2023 |. 07/19/2024 |....oevveeeeeee fovnnns 61,334,731 .. 4723.07000000 (3,476, 421)]. oo | 1,712,183 (202,229)] .evvvvnn femmnneermnnnee O e oo | 1,712,183 [ e | e | v
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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)
174140 Call Options -
S&P 500 - USD ......... LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [BARCLAYS BANK PLC ~ GSGSEF7VJP5I70UK5573 |. 07/20/2023 |. 07/19/2024 |.......evvvvvven founnns 56,886,944 |.. 4744.83000000 |..... (3,056, 721)[..ceeevvinnnnns foeeee 1,505,475 |....... (177,815)] oo v O [ i o 1,505,475 [ceveiiiiiininens |
174151 Call Options -
S&P 500 - USD ......... LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [BARCLAYS BANK PLC ~ GSGSEF7VJP5I70UK5573 |. 07/20/2023 |. 07/19/2024 |......eevvvvvven founnns 52,063,689 |.. 4787.01000000 |..... (2,514,083).cccvvneeviiinnns o 1,238,194 |....... (146,246)[ +oeeeeeeee [evveennnnnennnnn O e [ [ 1,288,194 [oeeniiiiiiinns v [ v | e
174154 Call Options -
S&P 500 - USD .. . |LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [BARCLAYS BANK PLC ~ GSGSEF7VJP5I170UK5573 |. 07/20/2023 |. 07/19/2024 |.... P 55,139,280 |.. 4840.52000000 |..... (2,306,063)).....cccceeeeenes fonnnnn 1,135,766 |....... (134,148)| ... F A 1,135,766 |..
174158 Call Options -
S&P 500 - USD ......... LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [BARCLAYS BANK PLC ~ GSGSEF7VJP5I170UK5573 |. 07/20/2023 |. 07/19/2024 |......eevvvvvven founnns 54,983,619 .. 4902. 19000000 |..... (1,925,070)f..cevevvnnniens fovrnnnnns 948,122 |....... (111,985)[ v [ O N S R RN [T 0 72 R R O (S,
174166 Call Options - BANK OF AMERICA,
S&P 500 - USD .. . |LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [N.A. ... BATYDEB6GKMZ0031MB27  |. 07/20/2023 |. 07/19/2024 |.... P 34,180,959 |.. 4978.38000000 |....... (852,189) LWA419,714 ). (49,573) ... P PR 419,714 |..
174167 Call Options -
iShares U.S. Real
Estate - USD .......... LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [UBS AG ............... BFMBTE1CT2L1QCEMIKS0  |. 07/20/2023 |. 07/19/2024 |.....oeeeeveeen feunnnn 21,782,054 |..... 94.20000000 |..... (1,144,853)...ceeeeeeeeeeee Joeeeennns 563,855 |......... (66,598 .eeeneeeees foreeeeneieees [N PR ISP IEUPRRR 563,855 |..evveneeeeeennnn oo | e[ s
174173 Cal | Options - BNP PARIBAS LONDON
S&P 500 - USD ......... LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [....ccooovriiirnnnniis ROMUWSFPUBMPROBKSP83  |. 07/20/2023 |. 07/19/2024 |.....oeeeeveeen feunnnn 87,622,627 |.. 4624.21000000 |..... (6,278,028)].cccvveeeeeeennn feunnnn 3,092,011 |....... (365,204)] ..ccvvvnnnn forneeeeeeninnns [} T ISP I 3,092,011 [oeeeiieeeeeee Jeeneeeeeenes | | e
174180 Call Options - WELLS FARGO BANK,
S&P 500 - USD ......... LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [N.A. .....cccoooeeeee KB1H1DSPRFMYMCUFXTO9  |. 07/20/2023 |. 07/19/2024 |........ceevveen feunnnn 24,961,962 |.. 4660.03000000 |....... (728,746 ..eeeeeeeeeeeen feenes 358,917 |...ee.... (42,392)] .ovvvvnnn | [N SRR ISP IEUPRR 358,917 [eneeeeeeeeeees Joeeemeeeeeeee [ v |
174186 Call Options -
S&P 500 - USD ......... LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [CBOE ................. 529900RLNSGAOUPEHS4  |. 07/20/2023 |. 01/17/2025 |.....eeeenneee. [ 3,642,196 |.. 4652.78000000 |....... (323,289)]..cevveeeeeeeennn feeees 106,164 |....... [QPRETH R R [V TR IEPURRRTRRRR R 106,164 |oeeeeeeeeeeeee oo | |
174187 Call Options -
SPDR Gold shares - USD
........................... LIABILITY HEDGE ...... |Exhibit 5 ... |Equity/Index |CBOE ................. 529900RLNSGAQOUPEH54 |.07/20/2023 |.07/19/2024 |..........2,123 |...... 41,392,131 ... 194.97000000 |.....(1,951,037)|-..c0eververerrens |orereern 961,847 [orurers (112,560) cvovenvenen [oorrerieieies O foreeeeceeeen oo oo 961,847 [ e | e | e,

174191 Cal |l Options -
Ishares MSCI EAFE -

UsD ... LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index |CBOE ... 529900RLNSGAIOUPEH54 . 07/20/2023 |. 07/19/2024 |.... 2,657,018 .... 78.61000000 |.........(75,374)| 37,159 |.......... (4,349)] ... ...37,159 ..

174197 Call Op

S&P 500 - USD ......... LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index |CBOE ................. 529900RLNSGAQOUPEH54 [ 07/20/2023 |. 07/19/2024 |............ 103 |...... 48,409,382 |... 4699.94000000 |..... (2,731,148)|..eeeeeees [ 1,346,436 |....... (157,566)] . vvvveees |oeeiiieeaenne (1) FEURROURRRRROR FRUUUURTRTRUPRO ROONN 1,346,436 |...ooeeeeeeiiins o | e[
174680 Call Options -

SPDR Gold shares - USD

........................... LIABILITY HEDGE ...... [Exhibit 5 ... |Equity/Index [CBOE ................. 529900RLNSGASOUPEH54 |. 08/04/2023 |.08/06/2024 |..........2,426 |...... 46,555,554 |... 191.94000000 |.....(2,185,399).......cevvereenns |ooeeen 1,067,042 |t (233,508)] eveeeeees feunneeineeiinnn O e o [ 1,087,042 [ [ | e | s
174692 Call Options -

iShares U.S. Real

Estate - USD .......... LIABILITY HEDGE ...... Exhibit 5 ... [Equity/Index |CBOE ................. 529900RLNSGAGOUPEH54 [ 08/04/2023 |. 08/06/2024 |.......... 2,458 |...... 22,333,910 ... 90.87000000 |....... (999,582)...cceeeeiiiens fereeenne 488,055 |....... (106,805)( ..o fereaeiiiiiinns (1) FUROUUURRR FEOTUPOPURRTTRUIR ORI 488,085 |..eiieieeees [eeeeeeiieeeeees | e s
174701 Call Options -

S&P 500 - USD ......... LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index |CBOE ................. 529900RLNSGAGOUPEH54 . 08/04/2023 |. 02/06/2025 |.............. 111 5,059,813 |.. 4599.83000000 |....... (463,023)]-..eveeeeeeeis | 149,964 |....... (188,077 .o fereeeiiiiiens (1) FUROUUURURRR FEOTUROPURRTTRTIR TP 149,964 [ [ | e ]| s
174710 Call Options -

S&P 500 - USD ......... LIABILITY HEDGE ...... Exhibit 5 ... [Equity/Index |CBOE ................. 529900RLNSGAGOUPEH54 [ 08/04/2023 |. 08/06/2024 |............ 13]...... 52,072,488 |.. 4619.98000000 |..... (3,263,561)....cceeeeinanns feunns 1,593,465 |....... (348,700)] ...vvvveee | (1) FEURROURRRRROR FRUUUURTRTRUPRO ROONN 1,593,465 |- oo | e[
174718 Call Options -

S&P 500 - USD ......... LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index |CBOE ................. 529900RLNSGAGOUPEH54 [ 08/04/2023 |. 08/06/2024 |............ 105 |...... 48,857,825 |... 4646.40000000 |..... (2,874,225)..cccciieeeccs o 1,408,367 |....... (307,109)] - evvvveee | (1) FEURROURRRRROR FRUUUURTRTRUPRO ROONN 1,408,367 |ooooeeeeeeeees feeeeeiiieeeeeis | e | e
174729 Call Options -

S&P 500 - USD .. . [LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index |CBOE ... 529900RLNSGAGOUPEH54 . 08/04/2023 |. 08/06/2024 |.... 50,735,365 |... 4662.08000000 |..... (2,872,343 | 1,402,448 |....... (306,908)] ... I 1,402,448 |..

174736 Call Options -

S&P 500 - USD ......... LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index |CBOE ................. 529900RLNSGAGOUPEH54 [ 08/04/2023 |. 08/06/2024 |............ 103 |...... 48,162,388 |... 4675.96000000 |..... (2,682,783)[...ccceeeiiiens ferens 1,285,481 |....... (281,311)] e | O o e o 1,285,481 [oooieeeeeee [ | e s
174745 Call Options -

S&P 500 - USD .. . [LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index |CBOE ... 529900RLNSGAGOUPEH54 . 08/04/2023 |. 08/06/2024 |.... 49,182,766 |... 4694.32000000 |..... (2,565,942)].......cevmeeeaas |oennne 1,252,845 |....... (274,169)| ... I 1,252,845 |..

174758 Call Options -

S&P 500 - USD ......... LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index |CBOE ................. 529900RLNSGAGOUPEH54 [ 08/04/2023 |. 08/06/2024 |............ 103 |...... 48,998,556 |.. 4739.99000000 |..... (2,263,655).....ceeveeeeaes | 1,105,251 |....... (241,870)] cvvvveeees foeeineeeeeees O o o o 1,105,251 [oiiieeeeeee feeeeiiiieeeei | e ]| s
174768 Call Options -

S&P 500 - USD .. . [LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index |CBOE ... 529900RLNSGAGOUPEH54 . 08/04/2023 |. 08/06/2024 |.... 56,388, 151 .. 4786. 12000000 |..... (2,286,573)[...ccceeeeiiiens feunns 1,116,441 |....... (244,319)] ... I 1,116,441 |..

174772 Call Options -

S&P 500 - USD ......... LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index |CBOE ................. 529900RLNSGAGOUPEH54 [ 08/04/2023 |. 08/06/2024 |............ 11]...... 53,777,058 |... 4844.78000000 |..... (1,825, 728)[...cceeeeiiices [ 891,429 |....... (RIS} R (1) FUOUURRRR FEOTUPOPURTTTRTIR TP 891,429 |, oo | e | e
174775 Call Options -

S&P 500 - USD ......... LIABILITY HEDGE ...... Exhibit 5 ... [Equity/Index |CBOE ................. 529900RLNSGAGOUPEH54 . 08/04/2023 |. 08/06/2024 |.............. 68 |...... 33,450,016 ... 4919. 12000000 |....... (887,332)]-cveeeeeeees | 433,248 |......... (94,811)[ e e (1) FUOUUURRR FEUTUROPURTTTRTTR RRTRROON 433,248 | | | e | e
174792 Call Options -

Ishares MSCI EAFE - GOLDMAN SACHS

USD e, LIABILITY HEDGE ...... Exhibit 5 ... [Equity/Index | INTERNATIONAL ...... W22LROWP2 | HZNBB6KS28 [ 08/04/2023 |. 08/06/2024 |......vvveeeeane ovnennns 2,596,930]..... 76.99000000 {....... (108, 754). 0o o 50,629 ........ (R PR A0 I Ao [ PPN FPTTPVVPUUPPRIPPIR RTPPOPR 50,629 |..vvvvviiiiiiiieee e | e | i
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STATEMENT AS OF JUNE 30, 2024 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 ltem(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)

174802 Cal | Options - BNP PARIBAS LONDON
S&P 500 - USD ......... LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [....ccooovrrirnnnniins ROMUWSFPUBMPROBKSP83  |. 08/04/2023 |. 08/06/2024 |........evvvven feunnns 91,665,355 |.. 4566.25000000 |.... (6,886,808)]............cccee. [ennnnn 3,360,527 |....... (737,872 ceveeeeens [ (O S AR R 3,360,527 |.eevvnneiiiinnnnn [ | e[ e
174820 Cal| Options - BNP PARIBAS LONDON
S&P 500 - USD .. . |LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index . ROMUWSFPUBMPROBKSP83  |. 08/04/2023 |. 08/06/2024 |.... P 72,264,589 |.. 4570.28000000 |..... (5,382,668))........cccceeees fonnnn 2,626,558 |....... (576,714) ... F A 2,626,558 |..
174824 Call Options -
S&P 500 - USD ......... LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [BARCLAYS BANK PLC ~ GSGSEF7VJP5I170UK5573 |. 08/04/2023 |. 08/06/2024 |........cevvvven feunnns 33,184,814 .. 4602.97000000 |....... (924,787 )|.vveneeeeevvinnns foereennne 451,264 |......... (99,084)] .ecvvvnnnnn ferniiiiiinnnnns O N R R RN 451,264 |.oovveeeiiennnn [ | |
175356 Call Options -
Ishares MSCI EAFE - ROYAL BANK OF
USD e LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [CANADA ............... ES7IP3USRHIGC71XBUT1 | 08/18/2023 |. 08/20/2024 |.......ceeevevne feerees 2,161,933]..... 75.39000000 |......... (85,519))..eeeeeeveeees Joeeennnnns 41,694 |......... (V2557 [ R [ TR FETORRPRRRRRRT RETRRRRN 1,694 | foeeee | |
175375 Call Options -
S&P 500 - USD ......... LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [CBOE ................. 529900RLNSGAOUPEHS4  |. 08/18/2023 |. 08/20/2024 |............ 4. 64,030,807 |.. 4552.80000000 |..... (3,982,236)].ccvveeeeceennn foeees 1,943,119 |....... (578,242) ..covvven [ [} T ISP I 1,943,119 [ e [ |
175386 Call Options -
S&P 500 - USD ......... LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [CBOE ................. 529900RLNSGAOUPEHS4  |. 08/18/2023 |. 08/20/2024 |............ ... 50,841,663 |.. 4580.33000000 |..... (2,968,362)....cceeevvnnaaee |oeeen 1,448,402 |....... (CXYIN177) [ [} SR ISP I 1,448,402 [ oo [ |
175388 Call Options -
S&P 500 - USD ......... LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [BARCLAYS BANK PLC ~ GSGSEF7VJP5170UK5573 |. 08/18/2023 |. 08/20/2024 |........ceeveeen feunnnn 26,977,271 .. 4489.88000000 |....... (872,510)].cceeveeeeeeenn fernees 425,390 |....... (127,041 v o [N TR ISP IEUPRRR 425,390 |oeeeeeeeeeeeeenn oo | |
175395 Call Options -
S&P 500 - USD ......... LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [CBOE ................. 529900RLNSGAOUPEHS4  |. 08/18/2023 |. 08/20/2024 |............ 120...... 55,630,723 |.. 4630.58000000 |..... (2,876,817)].ccevveeeeeennn feennnn 1,408,734 |....... [CAVAVEV) R R [} T ISP I 1,403,734 [ oo [ |
175403 Call Options -
S&P 500 - USD ......... LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [CBOE ................. 529900RLNSGAOUPEHS4  |. 08/18/2023 |. 08/20/2024 |............ 14]...... 53,566,656 |.. 4703. 12000000 |..... (2,299,332)[..cevvveeeeeenn feennen 1,121,952 |....... [RECCTR:T(C)) [ R [} T ISP I 1,121,952 [ e [ |
175409 Call Options -
S&P 500 - USD .. . |LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index |CBOE 529900RLNSGAGOUPEHS4  |. 08/18/2023 |. 08/20/2024 |............ 116 |...... 55,661,208 |.. 4798.38000000 |..... (1,829,784)| ...892,837 |....... (265,69) ... PR PP 892,837 |..
175416 Call Options -
SPDR Gold shares - USD
. |LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [CBCE ... 529900RLNSGA9OUPEHS4  |. 08/18/2023 |. 08/20/2024 |.... 33,817,213 ... 187.08000000 |..... (1,541,912)| 752,371 ) (223,894)] ... P PP 752,371 |..
17! all Options -
iShares U.S. Real
Estate - USD .......... LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [CBOE ................. 529900RLNSGAOUPEHS4  |. 08/18/2023 |. 08/20/2024 |.......... 2,062 |...... 18,199,316 ..... 88.24000000 |....... (860,054)...ccvvveeeeeennn fernnens 419,660 |....... (124,885)[ .evveeeees e [N SRR FEPRRRRRRR IEPPRR 419,660 [....oeeeeeeeneees foeemmieeeeeeen [ e |
175427 Call Options -
S&P 500 - USD ......... LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [CBOE ................. 529900RLNSGAOUPEHS4  |. 08/18/2023 |. 02/20/2025 |............... [l 4,035,384 |.. 4483.76000000 |....... (394,659)]..cevveeeeeeeennn feeees 127,767 |....... [R(V:777)) [ R [V TR IEPURRRTRRRR R 127,767 | foeeeee | | e
175433 Call Options -
S&P 500 - USD ......... LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [CBOE ................. 529900RLNSGAOUPEHS4  |. 08/18/2023 |. 08/20/2024 |............ 158 ...... 70,401,482 |.. 4455.79000000 |..... (5,392,066)].....cccvvrmnaaee foeenn 2,631,041 |....... (782,958)[ .evveeeees foeeeeieiiees [} T ISP I 2,631,041 [ [ | | e
175435 Call Options -
S&P 500 - USD ......... LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [CBOE ................. 529900RLNSGAQOUPEHS4  |. 08/18/2023 |. 08/20/2024 |............ 143 |...... 63,805,313 .. 4461.91000000 |..... (4,830,254).cceeeeeecennin foeees 2,356,906 |....... (WONIETE) [ R [} T ISP I 2,356,906 |..evvnneeeeennnnn fooreeeeneeee | e[ e
175441 Call Options -
S&P 500 - USD ......... LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [CBOE ................. 529900RLNSGAOUPEHS4  |. 08/18/2023 |. 08/20/2024 |............ 4. 63,785,139 .. 45622.21000000 |..... (4,246,550)]....eeeeeeennnn foees 2,070,39% |....... [CRER<I1C)) [ T [} T ISP I 2,070,396 [..eeeeeeeeeeeeee Joemeeeeeeenees | | e
175964 Call Options -
SPDR Gold shares - USD
........................... LIABILITY HEDGE ...... |Exhibit 5 ... |Equity/Index |CBOE ................. 529900RLNSGAGOUPEH54 |.09/06/2023 |.09/06/2024 |..........2,069 [...... 39,243,910 ... 189.71000000 |..... (1,793,499)|......ccveerrers |orereen. 881,109 [.ouvrs (343,989) ooveneeves [overerieieies O foreeeeceieeens oo [ 881,100 [ e | e | e,
175970 Call Options -
iShares U.S. Real
Estate - USD .......... LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [CBOE ................. 529900RLNSGAOUPEHS4  |. 09/06/2023 |. 09/06/2024 |.......... 2,363 |...... 21,065,107 ..... 89.13000000 |....... (954,819)]..eeeeeeeene [oeeeeens 469,083 |....... (183, 116)] ..oeevevvee Joereneeeeeenes [N SRR FEPRRRRR IEPPRR 469,083 [...eeeeeenneees feeernieeeeeeen [ e |
175978 Call Options -
Ishares MSCI EAFE -
UsD ... LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [CBOE ... 529900RLNSGA9OUPEHS4  |. 09/06/2023 |. 09/06/2024 |.... 1,650,784]..... 75.37000000 |.........(51,033) 25,071 ..........(9,787)| ... ...25,0711..
175982 Call Op
S&P 500 - USD ......... LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [CBOE ................. 529900RLNSGA9OUPEHS4  |. 09/06/2023 |. 03/06/2025 |............... [l . 4,138,290 |.. 4598.10000000 |....... [RETET0C)) R 123,098 |....... (172,408)[ «eeeeeeeee fevvevnnenrnnnnnn O e [ [ 123,008 [ovvieeiiiiees fernneeecviiines | e | e
175988 Call Options -
S&P 500 - USD .. . |LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [CBOE ... 529900RLNSGA9OUPEHS4  |. 09/06/2023 |. 09/06/2024 |.... 72,392,700 |.. 4553.00000000 |..... (5,380,401))..cccceeeennnnnns [ 2,643,280 |..... (1,031,858)| P R 2,643,280 |..oevenniniiinnnnn [ | e[
175991 Call Options -
S&P 500 - USD ......... LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [CBOE ................. 529900RLNSGAQOUPEHS4  |. 09/06/2023 |. 09/06/2024 |............ 182 |...... 69,273,544 |.. 455747000000 |..... (5,100,816)]....ccvvnnveeennn feunnnn 2,505,925 |....... (978,239)] .evvvennn [ (O S AR R 2,505,925 [....cevvvnniiiinn feenieeiiiiines | e | e
175994 Call Options -
S&P 500 - USD ......... LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [CBOE ................. 529900RLNSGAQOUPEHS4  |. 09/06/2023 |. 09/06/2024 |.............. 81|...... 37,302,525 |.. 4605.25000000 |..... (2,478,357 )[c.veeevvvninenes foeeee 1,217,565 |....... (475,301 ceveneeees [ [N R A RN 1,217,565 [ feneeecciins | | e
176000 Call Options -
S&P 500 - USD ......... LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [CBOE ................. 529900RLNSGAQOUPEHS4  |. 09/06/2023 |. 09/06/2024 |............ 12f...... 51,986,868 |.. 4636.51000000 |..... (3,220,342).cccvvneeiiiinnns forns 1,582,087 |....... [(AVACI0[0)) R R (O R AR R 1,682,087 [.oovvvvvenniiienn feneeecviiienns | e | e
176010 Call Options -
S&P 500 - USD ......... LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [CBOE ................. 529900RLNSGAQOUPEHS4 ). 09/06/2023 |. 09/06/2024 |............ 12]...... 51,931,537 ].. 4653.03000000 |..... (3,096,899)]....cccvvvnnnnnnns |ouens 1,621,442 ]....... (5693,926)] ..oevvvnnnn foniiiiinnnnns Ofiiiiiiiiin e oo 1,521,442 | | | e | e
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176018 Call Options -
S&P 500 - USD ......... LIABILITY HEDGE ...... CBOE ...ovvvvenns 529900RLNSGA9OUPEHS4  |. 09/06/2023 |. 09/06/2024 |............ 107 [...... 49,824,780 |.. 4668.66000000 |..... (2,864,003))...ccevvvnnnnnnns foenne 1,407,070 |....... (549,278)] .eeevvvnn fernnieiiinienn O o [ e 1,407,070 |oeeveeneiviiinnns [
176029 Call Options -
S&P 500 - USD ......... LIABILITY HEDGE ...... CBOE ...ovvvvnnns 529900RLNSGA9OUPEHS4  |. 09/06/2023 |. 09/06/2024 |............ 105 [...... 49,296,573 |.. 4699.02000000 |..... (2,634,560)[.....ccccvvnnnenns fourne 1,294,305 |....... (505,288)] s foeeeeeeeeeeeeen O [ e | 1,294,305 [cevnniiiinninnns Joevvnnneeeceiinn [ v | e
176041 Call Options -
S&P 500 - USD .. . |LIABILITY HEDGE ...... CBOE 529900RLNSGA9OUPEHS4  |. 09/06/2023 |. 09/06/2024 |.... 52,950,334 .. 4745.47000000 |..... (2,519,160)......cccceeeeens fonnnnn 1,237,611 )....... (483,127 ... F A 1,237,611 |..
176050 Call Options -
S&P 500 - USD ......... LIABILITY HEDGE ...... CBOE ...ovvvvinns 529900RLNSGAQOUPEHS4  |. 09/06/2023 |. 09/06/2024 |............ 115 [...... 55,450,957 |.. 4803.96000000 |..... (2,257,071))c.eeeeeennnnnees foeene 1,108,852 |....... (X7 I I | R R R 1,108,852 [.evvvveeeiiienn [ | e | e
176055 Call Options -
S&P 500 - USD .. . |LIABILITY HEDGE ...... CBOE 529900RLNSGA9OUPEHS4  |. 09/06/2023 |. 09/06/2024 |.... 45,812,028 |.. 4873.62000000 |..... (1,527,030)| ...750,198 |....... (292,855)| ... P PP 750,198 |..
176057 Call Options -
S&P 500 - USD ......... LIABILITY HEDGE ...... CBOE ...ovvvvnnns 529900RLNSGA9OUPEHS4  |. 09/06/2023 |. 09/06/2024 |..............84 [...... 41,636,112 |.. 4956.68000000 |..... (1,072,764)]...covvneeeeennn fenns 527,027 |....... [0S ) R A | Ot A RN LSV 177 0 PO KRR (PR N
176066 Call Options - ROYAL BANK OF
S&P 500 - USD .. . |LIABILITY HEDGE ...... CANADA ... . ES7IP3USRHIGC71XBU11 |. 09/06/2023 |. 09/06/2024 |.... P 30,086,412 |.. 4595.43000000 |....... (906,304)| AT (174,289) P PO L7 0 T PO KRR (PR N
176718 Call Options -
SPDR Gold shares - USD
........................... LIABILITY HEDGE ...... CBOE ................. 529900RLNSGAOUPEH54 |. 09/20/2023 |. 09/20/2024 ...... 33,340,776 ... 191.29000000 |.....(1,450,129)[......cevveeeeees |oennnnn 712,267 |....... (333,728)] ... e eeeeeeeeeeennn foeeeeend 712,267 [ e | |
176724 Call Options -
iShares U.S. Real
Estate - USD .......... LIABILITY HEDGE ...... CBOE ...ovvvvinns 529900RLNSGA9OUPEHS4  |. 09/20/2023 |. 09/20/2024 |..........2,178 |...... 19,313,853 |.... 88.68000000 |....... (821,078)[.ccvvveneeecinn fornnns 403,293 |....... (EEISTRCI0)) [ R | TR R RN 403,293 |.oevveeeniiinnnn [ | |
176732 Call Options -
Ishares MSCI EAFE -
USD e LIABILITY HEDGE ...... (010 529900RLNSGAOUPEHS4  |. 09/20/2023 |. 09/20/2024 |............ 161 |........ 1,221,453].....75.69000000 |......... (37,439)- e o 18,389 |.......... (8,616)]..eeevvene Joeemmmmnreeeen O [ e e 18,389 [eeeeeeeeeeeen Jereeeeeeeeeeee | e | e
176737 Call Options -
S&P 500 - USD ......... LIABILITY HEDGE ...... (610 529900RLNSGAOUPEHS4  |. 09/20/2023 |. 03/20/2025 |.............. 14 |........ 6,312,838 [.. 4509. 17000000 |....... (594,622)]...ccvveeeeeeennn feaeees 195,143 |....... (288,599)] ..cevvvnn fermereeemnnee O e o s 195,143 |oeeeeeeeeeees oo [ |
176740 Call Options -
S&P 500 - USD ......... LIABILITY HEDGE ...... (010 529900RLNSGAGOUPEHS4  |. 09/20/2023 |. 09/20/2024 |............ 145 |...... 65,082,960 |.. 4488.48000000 |..... (4,647 ,685).....ccevmneaaaee |oeenee 2,282,824 |.....(1,069,604)  ....ovveen foreeemmnnieneee O feeeecees e [ 2,282,824 | o | |
176747 Call Options -
S&P 500 - USD ......... LIABILITY HEDGE ...... (010 529900RLNSGAGOUPEHS4  |. 09/20/2023 |. 09/20/2024 |............ 141 |...... 63,349,749 |.. 4492.89000000 |..... (4,481,544). ..o foees 2,201,220 [.....(1,031,369)] . .oovvvvnnn Jrmmmmereeemnnn O foeeeeecc e o 2,201,220 |.eeeeeeeeeenen foeeeeeee | e[
176750 Call Options -
S&P 500 - USD ......... LIABILITY HEDGE ...... (010 529900RLNSGAQOUPEHS4  |. 09/20/2023 |. 09/20/2024 |............ 122 |...... 55,500,606 |.. 4549.23000000 |..... (3,465,776)...cceeeeeneaaee |oeeeee 1,702,301 |....... (797,803 +eveeeeeee foeeeemmmeeeece O s e [ 1,702,301 [oeeeeeeeeeeeeenn Joreeeeeeeneeee | | i
176759 Call Options -
S&P 500 - USD ......... LIABILITY HEDGE ...... (010 529900RLNSGAGOUPEHS4  |. 09/20/2023 |. 09/20/2024 |............ 123 ...... 56,519,413 .. 4579.17000000 |..... (3,298,778).ceeeeeeeeeeee |eeeeee 1,617,820 |....... (758,020 veveneeeee foeeeemmmieeeeee O s oo fens 1,617,820 |.eveeeeeeeeeee foeeeee | e[ e
176771 Cal | Options -
S&P 500 - USD ......... LIABILITY HEDGE ...... (010 529900RLNSGAQOUPEHS4  |. 09/20/2023 |. 09/20/2024 |............ 104 [...... 47,853,089 |... 4597.66000000 |..... (2,668,959)....ccceeenneeee foeeeee 1,310,925 |....... (614,226 .ovveeeees oo O s oo [ 1,310,925 [eneeeeeeeieees Jeeeemneeeeeee [ | e
176777 Call Options -
S&P 500 - USD ......... LIABILITY HEDGE ...... (010 529900RLNSGAGOUPEHS4  |. 09/20/2023 |. 09/20/2024 |............ 111 [...... 51,416,485 |.. 4646.52000000 |..... (2,544,311 e foees 1,249,701 |....... (585,540)] ..evvvven fermeeeeemnnens O oo e | 1,249,701 [oeeeeeeeeeeeees Joreeeecemneeee | e | v
176783 Call Options -
S&P 500 - USD ......... LIABILITY HEDGE ...... (010 529900RLNSGAQOUPEHS4  |. 09/20/2023 |. 09/20/2024 |............ 106 |...... 49,631,086 |.. 4704. 19000000 |..... (2,115,566).....ceevvreneaee |oeeeen 1,089,112 |....... (486,870)] ...eevvvvnn Jeemmmmnreeennnn O foeeeeeccs e oo 1,089, 112 [ e | | e
176788 Call Options -
S&P 500 - USD ......... LIABILITY HEDGE ...... (010 529900RLNSGAGOUPEHS4  |. 09/20/2023 |. 09/20/2024 |............ 111 [...... 53,301,312 .. 4801.92000000 |..... (1,728,381)] e [ 848,937 |....... (397, 764) oo oo O s e fereeeees 848,937 e Jeeeenieeeeeee [ v |
176791 Call Options -
S&P 500 - USD ......... LIABILITY HEDGE ...... (610 529900RLNSGAGOUPEHS4  |. 09/20/2023 |. 09/20/2024 |........ccc.. 7 |oeeenn 37,717, 141].. 4898.33000000 |....... (914,529)].ccevveeeeeeennn [ 449,193 |....... (210,467)[ .evvneeeen foeeeemmeieeee O s e [ 449,193 | o | |
176835 Call Options - ROYAL BANK OF
S&P 500 - USD ......... LIABILITY HEDGE ...... CANADA ...eeviiinees ES7IP3USRHIGC71XBUT1  |. 09/20/2023 |. 09/20/2024 |.......eeeeveeen feunnnn 28,919,784 |.. 4521.06000000 |....... (887,023)[..ceevveeeeeeenn fernees 435,122 |....... (204,898)[ ..veveeeee foeeeemmmieeeee O s oo [ 435,122 | oo | |
177509 Call Options -
S&P 500 - USD .. . |LIABILITY HEDGE ...... CBOE ... 529900RLNSGAOUPEHS4  |. 10/06/2023 |. 04/04/2025 |.............. 10 [........ 4,406,730 .. 4406.73000000 |....... (327,970)f .. 106,881 |....... (169,431)| ... P AU 106,881 |..
177512 Cal |l Options -
S&P 500 - USD ......... LIABILITY HEDGE ...... (010 529900RLNSGAQOUPEHS4  |. 10/06/2023 |. 10/04/2024 |............ 106 |...... 46,610,956 |.. 4397.26000000 |..... (3,523,440)].ccvveeeeeeenin foeees 1,731,820 |....... (959,159)] ..evvvven femmeeeeemnnees O e o e 1,781,820 [oeeeeeeeeeeeeeeen [ | | v
177516 Call Options -
S&P 500 - USD .. . |LIABILITY HEDGE ...... CBOE ... 529900RLNSGAGOUPEHS4  |. 10/06/2023 |. 10/04/2024 |............ 118 [...... 52,218,068 |.. 4425.26000000 |..... (3,722,074)eeeeeeeeeeee |oeeeee 1,829,452 |.....(1,013,231) ... JN AU 1,829,452 |..
177525 Call Options -
S&P 500 - USD ......... LIABILITY HEDGE ...... (610 529900RLNSGAOUPEHS4  |. 10/06/2023 |. 10/04/2024 |............ 124 |....... 55,343,432 |... 4463. 18000000 |..... (3,632,456)]...vveeeeeeennn foeees 1,785,403 |....... (988,835)[ .evveeeeen foeeeemmmiieeeee O e e [ 1,785,403 [oeeeeeeeeeeeeee [ | e | e
177539 Call Options -
S&P 500 - USD .. . |LIABILITY HEDGE ...... CBOE ... 529900RLNSGAOUPEHS4  |. 10/06/2023 |. 10/04/2024 |.... 44,525,404 |... 4478.25000000 |..... (2,825,585)].ccvveeeecennns foeees 1,388,815 |....... (769,187) ... JN AU 1,388,815 |..
177551 Cal |l Options -
S&P 500 - USD ......... LIABILITY HEDGE ...... CBOE ...cvvvnnniaeeens 529900RLNSGAQOUPEHS4  |. 10/06/2023 |. 10/04/2024 |............ 108 |...... 48,728,674 |.. 4491.18000000 |..... (3,002,590)]--- e eeeeennnaeee Joeeees 1,475,815 ....... (817,372)] ceveeeeeee fooreeinie e O s e [ 1,475,815 [ oeeeenieiiiins e | e | i




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

SCHEDULE DB - PART A - SECTION 1

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

8¢'903

1 2 4 5 6 7 8 9 11 13 14 15 18 19 20 21 22 23
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177564 Call Options -
S&P 500 - USD ......... LIABILITY HEDGE ...... Equity/Index |CBOE .......ccevvnnnns 529900RLNSGAQOUPEHS4  |. 10/06/2023 |. 10/04/2024 |............ 122 |...... 54,940,575 |.. (3,168,407)[..evvvvvvvrrennnns foeens 1,557,317 |....... (862,511 ceveneeees [ O s o e 1,557,317 [ [
177573 Cal |l Options -
S&P 500 - USD ......... LIABILITY HEDGE ...... . |Equity/Index [CBOE ................. 529900RLNSGAQOUPEHS4  |. 10/06/2023 |. 10/04/2024 |............ 108 |...... 49,250,288 |.. (2,509,228)f......cunnnnnnnnnn feunee 1,233,321 |....... (683,088 +vvvvvvvnnn feenineens O foveiiiiiiiiiiiiins e [ 1,233,321 [oeneeiiiiiniinns e [ e | e
177584 Call Options -
S&P 500 - USD .. . |LIABILITY HEDGE ...... . |Equity/Index |CBOE 529900RLNSGAQOUPEHS4  |. 10/06/2023 |. 10/04/2024 |.... 54,060,533 |.. (1,797,322)| ...883,409 |....... (489,271 ceveneeees [ O e i o 883,409 |..
177592 Call Options -
S&P 500 - USD ......... LIABILITY HEDGE ...... . |Equity/Index [CBOE ................. 529900RLNSGAQOUPEHS4  |. 10/06/2023 |. 10/04/2024 |............ 200 |...... 88,210,888 |.. (2,390, 384)....ovnnnninnnn fernes 1,174,888 |....... (650, 705)[ +eveeeeeees fervvvnnnnnennnnn O e [ [ 1,174,888 e [ | e[ e
177595 Call Options -
S&P 500 - USD .. . |LIABILITY HEDGE ...... . |Equity/Index |BARCLAYS BANK PLC ~ GSGSEF7VJP5170UK5573 |. 10/06/2023 |. 10/04/2024 |........evvvven founnns 75,395,167 |.. (5,955,076))......ccceeeeeeees founnnn 2,922,488 |.....(1,625,620) ... F A 2,922,488 |..
177601 Cal | Options -
S&P 500 - USD ......... LIABILITY HEDGE ...... . |Equity/Index |BARCLAYS BANK PLC ~ GSGSEF7VJP5170UK5573 |. 10/06/2023 |. 10/04/2024 |........evvvven founnns 32,853,853 |.. (1,121,326)). oo o 550,297 |....... (306, 100)[ +vvvvvvvnnn foeiennns O fovviiiiiiiiiiiiins e [ [ST0 A R R U (R,
177483 Call Options -
SPDR Gold shares - USD
........................... LIABILITY HEDGE ...... . |Equity/Index [CBOE ................. 529900RLNSGAQOUPEH54 |. 10/09/2023 |. 10/04/2024 |..........2,242 |...... 40,759,916 |... (1,791,669)| eee.....893,353 [....... (486,381)|.....uunnn. eeeeeeeeemnnnes foeeeeenn893,853 [ e [ |
177493 Call Options -
iShares U.S. Real
Estate - USD .......... LIABILITY HEDGE ...... . |Equity/Index [CBOE ................. 529900RLNSGAQOUPEHS4  |. 10/09/2023 |. 10/04/2024 |.......... 2,775 |...... 22,563,742 (1,148, 776)).cvvvvvvvvvvvinans | 572,797 |....... (311,856)[ ceeeeeeeee feveevnnvnrnnnnnn O e [ [ S72,797 [eeveiiiininnnns v [ e | e
177502 Call Options -
Ishares MSCI EAFE -
USD e LIABILITY HEDGE ...... . |Equity/Index [CBOE ................. 529900RLNSGAOUPEHS4  |. 10/09/2023 |. 10/04/2024 |............. 282 oo 1,691,233 (70,014)]ceeeeeeeeeeeen foeeeees 34,910 |........ (19,007 +eeeeevenn foeemmmmeeeeenn O e e o 34,910 |oeeeeeeeeeene foeeeeee | |
177906 Call Options -
SPDR Gold shares - USD
........................... LIABILITY HEDGE ...... . |Equity/Index [CBOE ................. 529900RLNSGAQOUPEH54 |. 10/20/2023 |. 10/18/2024 |..........1,637 |...... 32,176,827 ... (1,718,410), .........845,369 |....... (533,136)(........... eeeeereeernnnes foeeen845,369 [ | [ |
177928 Call Options -
Ishares MSCI EAFE -
USD e LIABILITY HEDGE ...... . |Equity/Index [CBOE ................. 529900RLNSGAOUPEHS4  |. 10/20/2023 |. 10/18/2024 |.............. 86 |.......... 606,582 .....70.30000000 |......... (27,525)].ceveeeeeeenn oo 13,541 |.......... (8,540)] cevveneeee foeeeeeemnie s O e e [ 13,5471 [ e [ |
177934 Call Options -
S&P 500 - USD .. . |LIABILITY HEDGE ...... . |Equity/Index |CBOE 529900RLNSGAOUPEHS4  |. 10/20/2023 |. 04/17/2025 |..............10 [......ee 4,448,890 .. .. (365,680) .. 119,687 |....... (197,883)[ .evveeeeee foeeeemenieeeeee O s e [ 119,687 |..
177940 Call Options -
S&P 500 - USD ......... LIABILITY HEDGE ...... . |Equity/Index [CBOE ................. 529900RLNSGAOUPEHS4  |. 10/20/2023 |. 10/18/2024 |............ 138 ...... 59,919,738 |.. (4,414,482)). .o [ 2,171,698 |.....(1,369,590)] ..cvvvnnes foneeeemmnnaen O e oo | 2,171,898 [ e | | e
177954 Call Options -
S&P 500 - USD ......... LIABILITY HEDGE ...... . |Equity/Index [CBOE ................. 529900RLNSGAQOUPEHS4  |. 10/20/2023 |. 10/18/2024 |............ 104 {...... 45,675,750 |... (3,088,887)].ccevvnneeeeennn fernnnn 1,519,573 |....... (958,325)] ..evvvvnnn femmeeeeemnnnens O e o e 1,519,573 [eneeeeeeeeeees Jeeeemeeeeeeee [ v | e
177964 Call Options -
S&P 500 - USD ......... LIABILITY HEDGE ...... . |Equity/Index [CBOE ................. 529900RLNSGAOUPEHS4  |. 10/20/2023 |. 10/18/2024 |............ 147 ...... 64,642,520 |.. (4,146,009).....ccevmvenaeee foeeeen 2,039,623 |.....(1,286,296)[ ...evvevees oeveemmmnaneeee O feeeeeeeees oo [ 2,089,623 |- foeeeeee | e[
177975 Call Options -
S&P 500 - USD ......... LIABILITY HEDGE ...... . |Equity/Index [CBOE ................. 529900RLNSGAOUPEHS4  |. 10/20/2023 |. 10/18/2024 |............ 104 {...... 46,869,851 .. (2,243,473). e foeees 1,103,673 |....... (696,036)( +vvvvneeeee foeeeemmmmaeeeee O s oo fes 1,108,673 [ooeeeeeeeeeeeeeen fermeeeeeeeneeee | v | v
177995 Call Options -
iShares U.S. Real JPMORGAN CHASE
Estate - USD .......... LIABILITY HEDGE ...... . |Equity/Index |BANK, N.A. ......... 7HBGLXDRUGQFUSRNES7  |. 10/20/2023 |. 10/18/2024 |......evvvvvvven feunnns 17,501,522 (1,053, 116)| 517,471 |....... (327,836)[ +eeeeeeeee [ervnnnnnnnnnnnnn O e [ [ LV VA TN R AR IPSRUURUUUI IR
178006 Call Options - BNP PARIBAS LONDON
S&P 500 - USD ......... LIABILITY HEDGE ...... . | Equity/Index ROMUWSFPUBMPROBKSP83 |, 10/20/2023 |. 10/18/2024 |......evvvvvvven feunnns 74,430,160 |.. (6,102,803)[..vvvvvvvvrrnnnnns foeens 2,997,006 [.....(1,898,650)] ...ccevvvnn Jeeremmnererennnn O fooveeeiiiiineiiis e oo 2,997,006 [....oovvvvnnnnnns foennnnieeeiinnns | eeeeeeen | e
178020 Call Options -
S&P 500 - USD .. . |LIABILITY HEDGE ...... . | Equity/Index . ROMUWSFPUBMPROBKSP83  |. 10/20/2023 |. 10/18/2024 |........evvvvven feunnns 55,299,835 .. (3,396,801)).....ccceeeeeenns fonnnnn 1,668,124 |.....(1,056,783)| ... F A 1,668,124 |..
178028 Call Options -
S&P 500 - USD ......... LIABILITY HEDGE ...... . | Equity/Index BATYDEB6GKMZ0031MB27  |. 10/20/2023 |. 10/18/2024 |......evvvvvvven feunnns 53,685,884 .. (1,858,978))..cvvvvveerriiiins feeeeens 912,919 |....... (578,349)] e | O [ [ [ 912,919 | [ | |
178033 Call Options -
S&P 500 - USD .. . |LIABILITY HEDGE ...... . | Equity/Index BATYDEB6GKMZ0031MB27  |. 10/20/2023 |. 10/18/2024 |......evvvvvvvnn feunnns 89,868,700 |.. (2,605,943).....cnnnnnninnnn feunas 1,279,744 |....... (810,738)| P R 1,279,744 | | [ | e
178037 Call Options - ,
S&P 500 - USD ......... LIABILITY HEDGE ...... . |Equity/Index [N.A. ..oiiiiinnns KB1H1DSPRFMYMCUFXT09  |. 10/20/2023 |. 10/18/2024 |........eevvvven feunnns 24,381,131 (.. [C:R7IRV)) IR R 408,639 |....... (5518 74°) R R | Rt A RN 408,639 [coeniiiiiiines foevvninieeeeiinn [ e | e
178395 Call Options - ROYAL BANK OF
S&P 500 - USD ......... LIABILITY HEDGE ...... . |Equity/Index |CANADA ............... ES7IP3USRHIGC71XBUT1  |. 11/06/2023 |. 05/06/2025 |.......evvvvvnn fennns 4,943,180 .. (392,727 )|ecevveeiieiiieeens foeeeeens 128,412 |....... (723877 IR R | N R R R 128,412 [ e | |
178399 Call Options - BNP PARIBAS LONDON
S&P 500 - USD ......... LIABILITY HEDGE ...... . |Equity/Index [..coooerreniiiniinnnnnns ROMUWSFPUBMPROBKSP83 |, 11/06/2023 |. 11/06/2024 |.......evvvvvven feunnns 53,593,842.. (3,384,576)).....ccceeeeeeens fonnnn 1,657,889 |.....(1,218,075)[ .eeeeeeeee foeeeeeniiineeen O e v fons 1,657,889 [.ovvvvveeniiiinn feniievciiienns | e | e
178412 Cal| Options - BNP PARIBAS LONDON
S&P 500 - USD ......... LIABILITY HEDGE ...... . |Equity/Index |....ociiiiiiinnnnnns ROMUWSFPUBMPROBKSP83  |. 11/06/2023 |. 11/06/2024 |.......eevvvvven ovnnns 51,973,243|.. (3,141,060)]..evvvvveerreennns oo 1,538,606 |.....(1,130,436)] -.eueeeeeee foovevvniinnne O o v o 1,538,606 [....cvvvvneniiiinn Jovennniniiiiinnns | eeneeeeeen | e
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178428 Cal| Options - BNP PARIBAS LONDON
S&P 500 - USD ......... LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index ROMUWSFPUBMPROBKSP83 |, 11/06/2023 |. 11/06/2024 |.......evvvvvven feunnns 45,055,055 |.. 456856000000 |..... (2,579,558)..ccvvneeiiiinnns o 1,263,562 |....... (928,357)] «evvvvnnnnn ferniiiiininans (O S AR R 1,263,562 [cvvneeevinnnnnns fovvvnnineeeceiinn [ e | e
178434 Call Options -
S&P 500 - USD .. . |LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index . ROMUWSFPUBMPROBKSP83  |. 11/06/2023 |. 11/06/2024 |.... P 54,608,924 |.. 4610.47000000 |..... [PAR:ZXIGRX)) R 1,383,070 |.... (1,016, 161)... F A 1,383,070 |..
178439 Call Options -

S&P 500 - USD ......... LIABILITY HEDGE ...... Exhibit 5 ... [Equity/Index |....ccccmmeinniiiin. ROMUWSFPUBMPROBKSP83 [ 11/06/2023 |. 11/06/2024 |......evvvveeee |onnne 35,615,703 |.. 4656.75000000 |..... (1,636,534).....cccceeeeennns fonnnnnns 801,634 |....... (588,972)[ «vvvvveees | (VN PO F T R 801,634 [...oooivieeeeee [ | | s
178464 Call Options -
SPDR Gold shares - USD
........................... LIABILITY HEDGE ...... [Exhibit 5 ... |Equity/Index [CBOE ................. 529900RLNSGAGOUPEH54 |. 11/06/2023 |. 11/06/2024 |..........1,872...... 36,728,466 |... 196.18000000 |.....(1,692,453))........evvereeres |oerennnnB30,694 |t (607,428)] evveeeeens e O e o [eii880,694 [ e | | s
178474 Call Options -
iShares U.S. Real
Estate - USD .......... LIABILITY HEDGE ...... Exhibit 5 ... [Equity/Index |CBOE ................. 529900RLNSGA9OUPEH54 [ 11/06/2023 |. 11/06/2024 |.......... 2,602 |...... 21,790,092)..... 83.74000000 |..... (1,215, 187)[.cevvvvvrviviiinns [ 596,441 |....... (436,135)] wvveeeeeen e (VN PO F T RN 596,441 | | | e | e
178484 Call Options -
Ishares MSCI EAFE -

UsD ... . |LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index |CBOE ... .. 529900RLNSGA9OUPEH54  |. 11/06/2023 |. 11/06/2024 |.... 1,080,284 ]..... 74.03000000 |.........(40,713)| 19,983 |.........(14,612)] ... ...19,983 [..

178506 Call Options - WELLS FARGO BANK,

S&P 500 - USD ......... LIABILITY HEDGE ...... Exhibit 5 ... [Equity/Index |[N.A. ....ccooeriiies KB1H1DSPRFMYMCUFXTO9  [. 11/06/2023 |. 11/06/2024 |.......eevveeees |oennne 32,945,129 |.. 4510.93000000 |....... (918,331)].ccieeeeeees | 449,832 |....... (330,498)] ..eeveeennn [ O e e e 449,832 |- e | e | e
178511 Call Options -

S&P 500 - USD .. . [LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index |CBOE ... 529900RLNSGAGOUPEH54 . 11/06/2023 |. 11/06/2024 |.... 59,662,562 |.. 4452.43000000 |..... (4,259,056).......cevmeeeaas |oennne 2,090,441 |..... (1,528,593) ... I 2,090,441 |..

178513 Call Options -

S&P 500 - USD ......... LIABILITY HEDGE ...... Exhibit 5 ... [Equity/Index |CBOE ................. 529900RLNSGAQOUPEH54 [ 11/06/2023 |. 11/06/2024 |............ 134 ...... 59,709,328 |... 4455.92000000 |..... (4,230,380)...ccceeeeneneens feunns 2,076,366 |..... (1,518,301)] weveeeeenn [ O e e s 2,076,366 |-...evveeeeeeeinn |oerirneeeeeeiies | eeeeiiins | e
178515 Call Options -

S&P 500 - USD .. . [LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index |CBOE ... 529900RLNSGAIOUPEH54 . 11/06/2023 |. 11/06/2024 |.... 83,937,942 |.. 4488.66000000 |..... (5,528,094 )....ccueuieenaans | 2,713,314 |..... (1,984,056) ... I 2,713,314 |..

178524 Call Options -

S&P 500 - USD ......... LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index |CBOE ................. 529900RLNSGAGOUPEH54 [ 11/06/2023 |. 11/06/2024 |............ 183 ]...... 87,853,894 ... 4792.97000000 |..... (2,520,706)....cceeeeuevaens feunens 1,237,220 |....... (904,692)] .vvveeeeenn ferveneeeeiis (1) FEURROURRRRROR FRUUUURTRTRUPRO ROONN 1,287,220 [ o | e[
178528 Call Options -

S&P 500 - USD ......... LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index |CBOE ................. 529900RLNSGAGOUPEH54 [ 11/06/2023 |. 11/06/2024 |............ 13]...... 54,772,343 .. 4847.11000000 |..... (1,308, 314)[...cceeeeiieces [ 642,150 |....... (469,559)] ..veveeeenn [ (1) FUROPUUURRR FEOTOROPURTTTRRIR SRR 642,150 [.eeeeiiiieieeee feeeeeiiieeeeee | | s
178530 Call Options -

S&P 500 - USD ......... LIABILITY HEDGE ...... Exhibit 5 ... [Equity/Index |CBOE ................. 529900RLNSGAIOUPEH54 [ 11/06/2023 |. 11/06/2024 |.............. 9% [...... 46,429,160 |.. 4887.28000000 |....... (960, 165)...ceeeeeevieeees fereaenne 471,271 |....... (344,607)] .vvveeees |oeeiiiieeene (I FUUOURRRIR FEOTUPOPURTTTROIR ORI A71,271 [ [ | ]| s
178951 Call Options -

SPDR Gold shares - USD

........................... LIABILITY HEDGE ...... [Exhibit 5 ... |Equity/Index [CBOE ................. 529900RLNSGASOUPEH54 |. 11/20/2023 |. 11/20/2024 |..........1,753 |...... 34,202,819 ... 195.12000000 |.....(1,572,362)).....c.cvveeeeenee |oereenn 771,586 |ooennn (824,637)] eveeeeeees fennnieiniiiiin O e o o 771,886 [ [ | | s

178972 Cal |l Options -
iShares U.S. Real
Estate - USD ...
178980 Call Options -
Ishares MSCI EAFE -

LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index |CBOE ... 529900RLNSGAQOUPEHS4 . 11/20/2023 |. 11/20/2024 |....

16,148,493 |..... 87.21000000 |....... (798,074)| ...301,629 |....... (317,043)] ...

USD v s LIABILITY HEDGE ...... Exhibit 5 ... [Equity/Index |CBOE ................. 529900RLNSGAQOUPEHS4 [, 11/20/2023 |. 11/20/2024 |............ 188 |........ 1,455,350]..... 77.43000000 |......... [GIA172:)) U P 18,170 |........ (LA (1)) PUURRI . [V OO ST RN JLLC T V{V) PO R [ I TTTT T
;gggggocilbsgphon57 LIABILITY HEDGE ...... Exhibit 5 ... [Equity/Index |CBOE ................. 529900RLNSGAQOUPEHS4 [, 11/20/2023 |. 11/20/2024 |............ 10 ...... 52,057,815 .. 4749.74000000 |..... (2,717,288 v ferees 1,333,397 |..... (1,079,451 oo [ (1) N T R 1,333,397 |oeeeeeeeeee e [ e[
;gggggocilbsgphon57 LIABILITY HEDGE ...... Exhibit 5 ... [Equity/Index |CBOE ................. 529900RLNSGAQOUPEHS4 [, 11/20/2023 |. 05/20/2025 |............... [ 3,254,153 |... 4648.79000000 |....... (292,215)f..evveeeeeiiiie e 95,840 |....... [RELCTK)) O [V OO ST RN 95,840 |.evvvviiiiiiiiiins e | e[
;ggogaocflbsgp“omi LIABILITY HEDGE ...... Exhibit 5 ... [Equity/Index |CBOE ................. 529900RLNSGAQOUPEHS4 [, 11/20/2023 |. 11/20/2024 |............ 11]...... 52,996,616 |.. 4786.57000000 |..... (2,515, 877)[.vveeeeeeiiinns [ 1,234,586 |....... [(S1SET)) P R (1) N T R 1,234,886 |.oooveeeeeeeeeeees | [ e[
;ggoggocflbsgp“omi LIABILITY HEDGE ...... Exhibit 5 ... [Equity/Index |CBOE ................. 529900RLNSGAQOUPEHS4 [, 11/20/2023 |. 11/20/2024 |............ 156 |...... 72,350,772/.. 4637.87000000 |..... (4,909,632))...cccuvviinnaans |oennnn 2,409,244 |..... [QIRIUN:117)) IS R (1) N T R ARe 2 N R IETTT T T
;ggoggocilbsgp“omi LIABILITY HEDGE ...... Exhibit 5 ... [Equity/Index |CBOE ................. 529900RLNSGAQOUPEHS4 [, 11/20/2023 |. 11/20/2024 |............ 122...... 56,632,034 .. 4641.97000000 |..... (3,808,596)[.....cccerunninn fernnnn 1,868,946 |..... (1,513,004)] .ceeeeeeees [ (1) N T R LI L LN N A [T
;ggoggocilbsgp“omi LIABILITY HEDGE ...... Exhibit 5 ... [Equity/Index |CBOE ................. 529900RLNSGAQOUPEHS4 [, 11/20/2023 |. 11/20/2024 |.............. D [..... 43,738,591 .. 4882.52000000 |..... (1,589,901)f...eeeeeeiiiinn [ 780,193 |....... [CRUNCUS)) O L U F 780,193 [.evvvevveveveinnns Joeeeeeeeeeeeeeeens [ e[
;ggoggocilbsgp“omi LIABILITY HEDGE ...... Exhibit 5 ... [Equity/Index |CBOE ................. 529900RLNSGAQOUPEHS4 [, 11/20/2023 |. 11/20/2024 |............ 105 ]...... 49,683,512 |..4718.82000000 |..... (2,796, 133)[...evveeeeininn e 1,372,113 ]..... (1,110, 793)] «eeeeeeeee [ (1) N T R LPE TP N K RPN IR RTINS T T
;ggoggocilbsgp.t.lf’is.: LIABILITY HEDGE ...... Exhibit 5 ... [Equity/Index |CBOE ................. 529900RLNSGAQOUPEHS4 [ 11/20/2023 |. 11/20/2024 |............ 121]...... 61,078,269 |.. 5036.22000000 |..... (1,351, 765)[...ceeeeeiiiees [ 663,335 |....... [ 07 Y E L U R 663,335 |.oooeeeeeeeeeeen [ | |

179052 Call Options -
S&P 500 - USD ......... LIABILITY HEDGE ...... Exhibit 5 ... [Equity/Index [CBOE ................. 529900RLNSGA9OUPEH54 |, 11/20/2023 |. 11/20/2024 |.............. 83..... 42,204,504 |.. 5084.88000000 |....... (782,773)...vvvnns Joveeenes 384.121)....... (310,965)] ...

......... 384,121 |0 |
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1 2 4 5 6 7 8 9 10 12 14 15 18 19 20 21 22 23
Current
Description Year Initial
of Item(s) Strike Cost of Credit Hedge
Hedged, Price, Un- Total Current [ Adjustment Quality |Effectiveness|
Used for Type(s) Date of Rate or discounted Book/ Foreign Year's to Carrying of at Inception
Income of Maturity | Number Index Premium Adjusted Exchange (Amorti- Value of Refer- and at
Generation Risk(s) Exchange, Counterparty Trade or of Notional Received (Received) Carrying Change in zation)/ Hedged Potential ence | Quarter-end
Description or Replicated (a) or Central Clearinghouse Date | Expiration| Contracts Amount (Paid) Paid Value Code B./A.C.V. | Accretion ltem Exposure | Entity (b)
179059 Call Options - ROYAL BANK OF
S&P 500 - USD ......... LIABILITY HEDGE ...... Equity/Index |CANADA ............... ES7IP3USRHIGC71XBUT1 | 11/20/2023 |. 11/20/2024 |.......evvvvvven feunnns 28,495,108 |.. 4666.98000000 |....... (819,064)).........c0vvvnnn. (326,275)] «evvvvnnnnn fernnveviinnnn O e [ s LIV R NV R RN
179102 Call Options -
S&P 500 - USD ......... LIABILITY HEDGE ...... . |Equity/Index |BARCLAYS BANK PLC  GSGSEF7VJP5I70UKS573 |. 11/20/2023 |. 11/20/2024 |.......evvvvvven founnnn 61,265,462 |.. 4674.71000000 |..... (3,998, 194)).......ccvvrennnns (1,592,687)[ ..eeeeeeeee foeeevviiieeeeee O e e fos 1,957,622 [ceveniviiinnnns Joevvnnneecceennn [ v | e
179453 Call Options -
SPDR Gold shares - USD
........................... LIABILITY HEDGE ...... . |Equity/Index [CBOE ................. 529900RLNSGAQOUPEH54 |. 12/06/2023 |. 12/06/2024 |..........1,842...... 36,828,073 ... 199.96000000 (818,085)]........... eeeeeeeeeeennns freeeeenn809,895 [ e [ |
179462 Call Options -
iShares U.S. Real
Estate - USD .......... LIABILITY HEDGE ...... . |Equity/Index [CBOE ................. 529900RLNSGAQOUPEHS4  |. 12/06/2023 |. 12/06/2024 |.......... 1,878 |...... 17,192,309 |......91.56000000 |....... (852,480)........c0uvvnnenn (376,026)[ +eeveeeeee fevnervnrrnnnnnnn O e [ e 418,225 | [ | |
179470 Call Options -
S&P 500 - USD ......... LIABILITY HEDGE ...... . |Equity/Index [CBOE ................. 529900RLNSGAQOUPEHS4  |. 12/06/2023 |. 06/06/2025 |...eevvvnvvvenn @ feunnnnns 3,260,964 |.. 4658.52000000 |....... (288,078)).......ccvvvuunnns [REVRCZD) ISR S | ORTRRRRRRORRN U R (ST 2 R AR [P RN
179473 Call Options -
S&P 500 - USD ......... LIABILITY HEDGE ...... . |Equity/Index [CBOE ................. 529900RLNSGAQOUPEHS4  |. 12/06/2023 |. 12/06/2024 |............ 142 |...... 65,873,232 |.. 4638.96000000 |.....(4,457,380).....00neerennnnn (1,966, 132)[ +-eeeeeeeee foeeveeiiiieeeeee O s e fos 2,186,782 [ceivviiviniiis fevnnniecciiinns | e | e
179481 Cal |l Options -
S&P 500 - USD ......... LIABILITY HEDGE ...... . |Equity/Index [CBOE ................. 529900RLNSGAQOUPEHS4  |. 12/06/2023 |. 12/06/2024 |............ 132 |...... 61,750,788 |.. 4678.09000000 |.....(3,824,040)]........ccevvvnnen ieee (1,686,768)[ ..eeeeeeee [oeeeeeiiiiieeee O s oo fees 1,876,067 |.evvvenevvvnnnnnn [ | e[ e
179494 Call Options -
S&P 500 - USD ......... LIABILITY HEDGE ...... . |Equity/Index [CBOE ................. 529900RLNSGAQOUPEHS4  |. 12/06/2023 |. 12/06/2024 |............ 107 |...... 50,561,944 |.. 4723.12000000 |.....(2,813,969)]........ceerrrnnnn (1,241,230)] «cevvmeeee feeeeeeeenien 0 e [ s 1,380,528 [.oovvvveeniiiinn [ | e | e
179513 Call Options -
S&P 500 - USD ......... LIABILITY HEDGE ...... . |Equity/Index [CBOE ................. 529900RLNSGAQOUPEHS4  |. 12/06/2023 |. 12/06/2024 |............ 18 ...... 56,104,898 |.. 4752.24000000 |..... (2,906, 753)).......ccvvuunnnns (1,282,157 +eeeeeeeeee o O s e fes 1,426,047 [oooovvevieiiiiin feneieciiienes | e[ e
179526 Call Options -
S&P 500 - USD ......... LIABILITY HEDGE ...... . |Equity/Index [CBOE ................. 529900RLNSGAQOUPEHS4  |. 12/06/2023 |. 12/06/2024 |............ ... 52,958,776 |.. 4786.36000000 |.....(2,513,306))........ccvvunnnns (I 001 R FORRR | FEPRRRRUUU R RN 1,233,023 [oeveiiiiiiiienes Joeveiieeeeeiinn
179530 Call Options - ROYAL BANK OF
S&P 500 - USD ......... LIABILITY HEDGE ...... . |Equity/Index |CANADA ............... ES7IP3USRHIGC71XBUT1  |. 12/06/2023 |. 12/06/2024 |.......evvvvvven founnns 22,943,172 .. 4670.35000000 |....... (679,401)].....uuvrrrrnnnnn (300,504)( +eeeeeeeee fernnnrninninennn O e [ [ 332,489 |.eevveeeeiiinnnn [ | |
179534 Call Options -
S&P 500 - USD .. . |LIABILITY HEDGE ...... . | Equity/Index 529900RLNSGAQOUPEHS4  |. 12/06/2023 |. 12/06/2024 |.... 52,100,496 |.. 4824. 12000000 (985,209)] ... F A 1,005,774 |..
179540 Call Options -
S&P 500 - USD ......... LIABILITY HEDGE ...... . |Equity/Index [CBOE ................. 529900RLNSGAQOUPEHS4  |. 12/06/2023 |. 12/06/2024 |.............. 79 |eeens 39,551,086 |.. 4988.81000000 |.....(1,025,402))........ccvvunnnns (C72 1) Y IO | R R R 503,060 [....evvernennnns foevvniinneeeiinnn [ e | e
179548 Call Options -
S&P 500 - USD .. . |LIABILITY HEDGE ...... . | Equity/Index 529900RLNSGAQOUPEHS4  |. 12/06/2023 |. 12/06/2024 |.... 74,032,074 .. 5070.69000000 (634,018)| ... 705,171 |..
179555 Call Options - CO. INTERNATIONAL
S&P 500 - USD ......... LIABILITY HEDGE ...... . |Equity/Index [PLC .....ccovvuunnnens 4PQUHN3JPFGFNF3BB653 | 12/06/2023 |. 12/06/2024 |.......eeeeveeen feunnns 49,682,015 |.. 4643.97000000 |.....(3,520,620)......ccevvrunnnns (1,557,198)[ .o oo O s e [ 1,722,943 . e [ |
179565 Call Options -
Ishares MSCI EAFE - WELLS FARGO BANK,
USD e LIABILITY HEDGE ...... . |Equity/Index [N.A. ..ooiiiiiinns KB1H1DSPRFMYMCUFXTO9  |. 12/06/2023 |. 12/06/2024 |.......cceevvvven foerrnnnne 725,965 ... 77.86000000 |.........(25,103)]..c0uuvrerrnnnnns forrennnnn 12,285 | (11,903)] ceveeeeeees foriiiiiiiecs O s e [ 12,285 [oeveeiiiiiniinns oo [ e | e
180055 Call Options -
S&P 500 - USD ......... LIABILITY HEDGE ...... . |Equity/Index [CBOE ................. 529900RLNSGAQOUPEHS4  |. 12/20/2023 |. 12/20/2024 |.............. 91 |eeens 44,311,311 .. 4883.93000000 |.....(2,524,801)).......ccvvuunnnns (1,210,521)[ ceeeeeeeee o O s e fes 1,238,398 [oovnniiiiinnnnns foevvnnineeeceiinn [ e | e
180069 Call Options -
S&P 500 - USD ......... LIABILITY HEDGE ...... . |Equity/Index [CBOE ................. 529900RLNSGAQOUPEHS4  |. 12/20/2023 |. 12/20/2024 |............ 219 |..... 107,882,200 |.. 4925.75000000 |.....(5,582,300)]......00vveeennnen (2,676,445)] «eevveeee feeeeeeveiiiene 0 e [ e 2,738,081 [..oovveeninnnnns fevnnnnieeeiiinns | e | e
180070 Call Options -
S&P 500 - USD ......... LIABILITY HEDGE ...... . |Equity/Index |BARCLAYS BANK PLC  GSGSEF7VJP5I70UKS573 |. 12/20/2023 |. 12/20/2024 |.......eevvvvven founnnn 23,431,337 |.. 4826.61000000 |....... (675,904)].....0uveerennnnn (324,954 .evvvvenens o O v e [ RTINS FORR KRR (PR N
180079 Call Options -
S&P 500 - USD ......... LIABILITY HEDGE ...... . |Equity/Index [CBOE ................. 529900RLNSGAQOUPEHS4  |. 12/20/2023 |. 12/20/2024 |.............. % [...... 47,837,472 .. 4983.07000000 |.....(2,155,104))......ccevvrnnnnns (1,083,269)] «cevvnene feeeeeeeininnn 0 e [ s 1,067,064 [.ooveeveeieiiens Jenieeciiiiienns | e | e
180087 Call Options -
S&P 500 - USD ......... LIABILITY HEDGE ...... . |Equity/Index [CBOE ................. 529900RLNSGAQOUPEHS4  |. 12/20/2023 |. 12/20/2024 |.............. 72 |eeeens 37,008,545 |.. 5139.99000000 |.....(1,096,002)........cc0vunnnns (G ) I I | R R R 537,582 |.eevveiiiiinnnn [ | | e
180095 Call Options -
S&P 500 - USD ......... LIABILITY HEDGE ...... . |Equity/Index [CBOE ................. 529900RLNSGAQOUPEHS4  |. 12/20/2023 |. 12/20/2024 |............ 107 |...... 55,993,314 .. 5233.02000000 |.....(1,258,748).........envvnnenn (603,509) +vvveeeeeee foereveviiieeee O e [ 617,407 [.oovvevenniieinn [ | eeeeeeeeen | e
180099 Call Options -
SPDR Gold shares - USD
........................... LIABILITY HEDGE ...... . |Equity/Index [CBOE ................. 529900RLNSGAQOUPEH54 |. 12/20/2023 |. 12/20/2024 |..........1,722...... 34,530,822 ... 200.50000000 (800,132)[...evvneeee o eeeeeeeeeennns oo 818,558 | e [ |
180122 Call Options -
iShares U.S. Real
Estate - USD .......... |LIABILITY HEDGE ...... . |Equity/Index |CBOE 529900RLNSGAQOUPEHS4  |. 12/20/2023 |. 12/20/2024 |.... 17,057,316 |.....95.06000000 |.. (886,282)[ +vvvnneeeee foovvvvnniiiie O e o o895, 178 | [ | e[
180128 Call Options -
S&P 500 - USD ......... LIABILITY HEDGE ...... . |Equity/Index |CBOE ...........ccc... 529900RLNSGAQOUPEHS4  |. 12/20/2023 |. 06/20/2025 |......eveevenn @ founnnnns 3,361,855)..4802.65000000 |....... (292,474)......ccvvvnnnnnns (190,883)] .oeeeeeeees fevevevveeneenen O e foeeeiieiiiiiii o, 95,720 |.oevvnniiiiinnnn foovniiiiiiini | e | e
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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)
180134 Call Options -
S&P 500 - USD ......... LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [CBOE ................. 529900RLNSGAQOUPEHS4  |. 12/20/2023 |. 12/20/2024 |............ 127f...... 60,844,557 |.. 4790.91000000 |..... (4,239,514).cceveneiiiiinnns o 2,079,453 |..... (2,082,644)] .eevvvnee feeeeniniiiiee O e [ e 2,079,453 |.eevveiiiiiiinn [
180137 Call Options -
S&P 500 - USD ......... LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [CBOE ................. 529900RLNSGAQOUPEHS4  |. 12/20/2023 |. 12/20/2024 |............ 149 |...... 71,587,497 |.. 4804.53000000 |..... (4,848,609).......ccvvnnneees |oernne 2,378,210 |..... (P2 7Z0C7(C)) SR R RN IR R 2,378,210 [eeiviiiiiiiies fevneneecciiins | e | e
180151 Call Options -
S&P 500 - USD .. . |LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [CBOE ... 529900RLNSGAQOUPEHS4  |. 12/20/2023 |. 12/20/2024 |.... 45,044,829 |.. 4843.53000000 |..... (2,807,301)).ccceeeeeeeee [ 1,377,006 |..... (1,346,009) ... F A 1,377,006 |..
180161 Cal | Options -
Ishares MSCI EAFE - ROYAL BANK OF
USD e LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [CANADA ............... ES7IP3USRHIGC71XBUTT  |. 12/20/2023 |. 12/20/2024 |......eeeeeeennn foeeeeeenne 992,3% |..... 78.89000000 |......... (32,070)f- - eeeeeeneeees Joeemnnnnns 15,688 |......... [RETE)) S A [ TR FETORRPRRRRRRT RETRRRRN 15,688 [eeeeeeeeeeeeen Jermeeeeeemnieeee | e | e
180490 Call Options -
SPDR Gold shares - USD GOLDMAN SACHS
........................... LIABILITY HEDGE ...... |Exhibit 5 ... [Equity/Index | INTERNATIONAL ...... VW22LROWP2IHZNBB6KS28 |. 01/05/2024 |.01/06/2025 |...........00un. |-..... 39,395,081 ... 201.11000000 |........0uvrvvvenn fonnn (1,895,753))..........893,041 [..... (1,002, 713)] ceevvvnnnns fernnniiiinnenn O Joeeiiiicceiinn [ 893,041 [ i | | e
180501 Call Options - BNP PARIBAS LONDON
S&P 500 - USD ......... LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index ROMUWSFPUBMPROBKSP83  |. 01/05/2024 . 01/06/2025 |......evvnvvvvnn feunnns 49,351,528 |.. 4841.45000000 |........cevvvnnes |oeeee (3,114,693)|...... 1,467,252 |..... (1,647, 441) eeeeeeee o (O S AR R 1,467,252 [ovveeeiiiinnnes Jovvvnnniccceenin [ v | e
180509 Call Options -
S&P 500 - USD ......... LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index . ROMUWSFPUBMPROBKSP83  |. 01/05/2024 |. 01/06/2025 |........evvvvven feunnns 44,954,577 |.. 4881.37000000 |.......ccvvvunnes |oeeee (2,598,126)...... 1,223,911 |..... (1,374, 216)[ e | O e s e 1,223,911 [ooiiiiiiiienns e

180519 Call Options -
iShares U.S. Real
Estate - USD .......... LIABILITY HEDGE ...... Exhibit 5 ... [Equity/Index |CBOE ................. 529900RLNSGAJOUPEH54  [. 01/05/2024 |. 01/06/2025 |.......... 1,835 |...... 17,440,821|..... 95.04000000 [.....eevvveeaeraas |oeene (851,488)|......... 402,351 |....... (449,136)] ..veveeeenn e (I8 FUOUOURURRR FEOTUPOPURTTTRTOR RPN 402,351 |- oo | e | e
180531 Call Options -
Ishares MSCI EAFE -

USD e s LIABILITY HEDGE ...... Exhibit 5 ... [Equity/Index |CBOE ................. 529900RLNSGAQOUPEH54 [ 01/05/2024 |. 01/06/2025 |............ 151 |....... 1,189,662 ]..... 78.98000000 ...evveeeenvvnnns forreeenn (37,356)[+.eeenn 17,652 |oeee (19, 704)] i Lo O Lo o [ 17,882 [ [ | | e
;225230(33'&889.11 w 7 LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index |BARCLAYS BANK PLC ~ GSGSEF7VJP5I70UK5573 |.01/05/2024 |.01/06/2025 |.... s 38,526,930 .. 5124.22000000 |.....vvvrreeeannns fonne (1,208,08)...

;gg%gociwsgptwﬂs’ LIABILITY HEDGE ...... Exhibit 5 ... [Equity/Index |CBOE ................. 529900RLNSGAQOUPEHS4 [ 01/05/2024 |. 07/03/2025 |............... [ 3,371,585 .. 4816.55000000 |......ovvvvrrerans |oennne (288,197)[+.eee e 91,457 | (196, 740)] e feiiinneeeee O Lo Lo [l 91457 i [ || s
;225330(33'&889.110”5 7 LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index |CBOE ... 529900RLNSGA9OUPEHS4 (. 01/05/2024 |. 01/06/2025 |.... 68,493,854 |..4789.78000000 |......evvreeeaunns |ounne (4,579,718)...... 2,164,043 |..... (2,415,675)[ ... .. ) 2,164,043 [oooooeeeiinnn e [ |
;§g5ggoci|bsgpilms’ LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index |BARCLAYS BANK PLC ~ GSGSEF7VJPSI70UKS573  [. 01/05/2024 |.01/06/2025 |.....evvvvveeenn |oenne 25,436,732 .. 4824.07000000 |.....vvvrerennnnn fonnnns (675,508)|......... 318,213 |....... (357,292)] s |oeeeeeeeeeeen L O FE. 318,213 [eveeeviiiiiiiiens e | |
;gg%&ocfwsgptwﬂs’ LIABILITY HEDGE ...... Exhibit 5 ... [Equity/Index |CBOE ................. 529900RLNSGAQOUPEHS4 [ 01/05/2024 |. 01/06/2025 |............ 127]...... 60,991,242 .. 4802.46000000 |......evveeeeaunns |oune (3,967, 734)...... 1,874,863 |..... (2,002,871)] «ceeeeeeee [ (1) N T R LI TE X N A I ETTT T Trrroanan
;225230(33'&8891'0”5’ LIABILITY HEDGE ...... Exhibit 5 ... [Equity/Index |CBOE ................. 529900RLNSGAQOUPEHS4 [ 01/05/2024 |. 01/06/2025 |............ 216 |..... 106,318,475 .. 4922.71000000 |......cceeuvvrvnns fonee (5,230, 711)...... 2,471,654 |..... (2,759,086)] -.vvunnnnnn [oereeeeeenenenns (1) N T R 2,471,854 .o e | |
;&BgS;SOCﬂIJsgphonsf LIABILITY HEDGE ...... Exhibit 5 ... [Equity/Index |CBOE ................. 529900RLNSGAQOUPEHS4 [ 01/05/2024 |. 01/06/2025 |.............. o7 ... 48,173,078 |.. 4984.24000000 |......cceeuvvvens founes (2,022,998)f......... 955,922 |..... (1,067,076)[...cceuuns ferrereiinnnnns L O FF [T 72N N AP [ I
;225280(33'&8?“0”5’ LIABILITY HEDGE ...... Exhibit 5 ... [Equity/Index |CBOE ................. 529900RLNSGAQOUPEHS4 [ 01/05/2024 |. 01/06/2025 |............ 10 ...... 57,275,790 .. 5206.89000000 [.......evvvvreenas |oenns (1,218,360)......... 575,709 |....... [(C 705 Y E L O F 575,700 [vvvvevverrrrnrnns foeeeeeeeeeeeeeeens [ e[
éggsggocf|&sgpilo'15’ LIABILITY HEDGE ...... Exhibit 5 ... [Equity/Index |CBOE ................. 529900RLNSGAQOUPEHS4 [ 01/19/2024 |. 01/17/2025 |.............. 95 [...... 47,689,965 |.. 5038.24000000 [......vvvvvraenas |enen (2,389,4%)...... 1,045,818 |..... [T NCTL: ) O R (1) N T R LIV NS A I ETTTTTTTrrrosnan
éggsggocflbsgp“omi LIABILITY HEDGE ...... Exhibit 5 ... [Equity/Index |CBOE ................. 529900RLNSGAQOUPEHS4 [ 01/19/2024 1. 01/17/2025 |............ 125|...... 63,412,070 .. 5075.02000000 [.......vvvvvraenas |oenen (2,896,577)...... 1,267,754 |..... (1,628,823)] ..ceeeeeeee [eerieiiieiennns (1) N T R B O O T
éggsggocilbsgphon57 LIABILITY HEDGE ...... Exhibit 5 ... [Equity/Index |CBOE ................. 529900RLNSGAQOUPEHS4 (. 01/19/2024 |. 01/17/2025 |.............. 95 [...... 48,411,652 .. 5121.49000000 [......vvvvvreenas |oenen (1,954,808)......... 855,567 |..... [QINVSERZY ) IR R L O F 855,567 [.vvvvveeerririiins foeeeeeeeeeeeeeenns | e[
éggsggocilbsgp.t.lf’is.: LIABILITY HEDGE ...... Exhibit 5 ... [Equity/Index |CBOE ................. 529900RLNSGAQOUPEHS4 [ 01/19/2024 1. 01/17/2025 |............ 151 ]...... 80,112,124 .. 5292.82000000 [........vvvvreenas |ennn (1,920,788)|......... 840,664 |..... (1,080,004)] ..ceeeeeee [ L P R 840,664 [..eevveeeriirinins feeeeeeeeeeeeeee | e[

MORGAN STANLEY &

180850 Call Options C0. INTERNAT IONAL

S&P 500 - USD .. . [LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index |PLC .. 4PQUHN3JPFGFNF3BB653 | 01/19/2024 |. 01/17/2025 |.... P R 60,131,769 |.. 4948.71000000 |.........cceeennns fennee (3,643,146)...... 1,588,816 |..... (2,054,330) .. I 1,588,816 |..

180862 Call Options -

S&P 500 - USD ......... LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index |BARCLAYS BANK PLC ~ GBGSEF7VJP5I70UK5573 . 01/19/2024 |.01/17/2025 |....eevvvveeecs |onnnne 19,282,482 |.. 4968.06000000 |........eeveerraus |oenne (479,026)|.......... 208,909 |....... (270, 118)[ ceeeeeis [ (1) FUOUUUUURRR FEUTOPOPURTTTRTOR RTINS 208,909 [.oeiiiinieeees feeeeeeiiieeeeees | e e
MORGAN STANLEY &

180865 Call Options - C0. INTERNATIONAL

S&P 500 - USD ......... LIABILITY HEDGE ...... Exhibit 5 ... [Equity/Index [PLC ......ceeennnnns 4PQUHN3JPFGFNF3BB653 [ 01/19/2024 |. 01/17/2025 |...oovvvvveees |oveenn. 44,422,532 |.. 4988.39000000 f.....oeeeevvvenrs fonnns (2,454,480)....... 1,070,426 |..... (1,384,004)] .ovnnnnnnn | 0 eiiieieeeiiis foviiiieeiiiiies o 1,070,426 [.vvvvvvvvvnnnnnns Jveeeeeiieiiiiiies | v | e
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¢e’903

180871 Cal | Options -
SPDR Gold shares - USD
........................... LIABILITY HEDGE ...... [Exhibit 5 ... |Equity/Index [CBOE ................. 529900RLNSGAGOUPEH54 . 01/19/2024 |.01/17/2025 |..........1,573 |...... 31,441,683 ... 199.86000000 |..........c0eee.. |-o...(1,356,086)].........593,522 |.....e. (762,563)] .evveeeees oummmnnerneen O e oo [oi000898,522 [ e | | s
180877 Call Options -
iShares U.S. Real
Estate - USD .......... LIABILITY HEDGE ...... Exhibit 5 ... [Equity/Index |CBOE ................. 529900RLNSGA9OUPEH54  [. 01/19/2024 |. 01/17/2025 |.......... 1,750 |...... 16,356,385 |..... 93.49000000 |.......coeeeeennn fernnne (762,79)|......... 333,856 |....... (428,941)] eveeeeees e (VN PO F I RN 333,856 |...uvveeieeeiiins foeriiiieneeiiins | eeeeeinn | e
180889 Call Options -
Ishares MSCI EAFE -

UsD ... LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index |CBOE ... 529900RLNSGAGOUPEH54 [ 01/19/2024 |. 01/17/2025 |............ 228 |........ 1,813,298..... 79.42000000 |.. (47,490)|... .20,785|.........(26,705)[ ... ...20,785 |..

180894 Call Op

S&P 500 - USD ......... LIABILITY HEDGE ...... Exhibit 5 ... [Equity/Index |CBOE ................. 529900RLNSGAIOUPEH54  [. 01/19/2024 |. 07/18/2025 |............... 61...... 2,966,610 |.. 4944.35000000 |.........eeeverees foueeens (252,342)........... 73,425 |....... (178,917) oo e (U FUROUUURRROOR FROUOURRTRTRRR ROUOORII 73,425 [ [ | | s
180901 Call Options -

S&P 500 - USD ......... LIABILITY HEDGE ...... Exhibit 5 ... [Equity/Index |CBOE ................. 529900RLNSGAGOUPEH54 [ 01/19/2024 |. 01/17/2025 |............ 122 |...... 60,214,808 |.. 4935.64000000 |.........cceeveees fouee (3,830,800),...... 1,676,638 |..... (2,154,162)( ... fereeeiiiiies (1) FEURROURRRRROR FRUUUURTRTRUPRO ROONN 1,676,638 [...eeeeeeeeeeees oo | |
181322 Call Options -

SPDR Gold shares - USD

........................... LIABILITY HEDGE ...... |Exhibit 5 ... |Equity/Index |CBOE ................. 529900RLNSGAQOUPEHS4 |. 02/06/2024 [. 02/06/2025 |..........2,448 |...... 49,031,288 ... 200.33000000 |.................. |.....(2,019,200)(......... 785,555 |..... (1,233,654)] ...ervvrrnn [oeeeeeenieennens O e s [ 785,855 [ | | i | e

181346 Call Options -
iShares U.S. Real
Estate - USD .......... LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index |CBOE ................. 529900RLNSGAGOUPEHS4 [ 02/06/2024 |. 02/06/2025 |.......... 2,753 |...... 25,299,150 |..... 91.90000000 |....ceerruvvvanns feune (1,194,759).......... 464,810 |....... (729,948)] ..evvveeens e (I FUUOURRRIR FEOTUPOPURTTTROIR ORI 464,810 [.oeeoeieeieeee feeeeeeiieeeeees | e ]| s
181357 Call Options -
Ishares MSCI EAFE -

USD e LIABILITY HEDGE ...... Exhibit 5 ... [Equity/Index |CBOE ................. 529900RLNSGA9OUPEH54 [ 02/06/2024 |. 02/06/2025 |............. 324 ........ 2,642,747 ..... 81.47000000 |.......coveuvvenn forvenenns (59,038)].......... 22,968 |........ [R07{0)) PR A [V U R RN 22,968 [..eoeieiiiiieeen [ | | e

181365 Call Options -

S&P 500 - USD ......... LIABILITY HEDGE ...... Exhibit 5 ... [Equity/Index |CBOE ................. 529900RLNSGA9OUPEH54 [ 02/06/2024 |. 02/06/2025 |............ 188 |...... 79,818,914 |..5051.83000000 [........0vvveeees |oennn (5,094,236)f...... 1,981,867 |..... (3,112,369 ..o [ (1) FURUERY RO RN 1,981,867 [veveeeeeennieens e [ e | e

181372 Cal |l Options -

S&P 500 - USD ......... LIABILITY HEDGE ...... Exhibit 5 ... [Equity/Index |CBOE ................. 529900RLNSGA9OUPEH54 [ 02/06/2024 |. 02/06/2025 |............ 135 |...... 68,366,835 |.. 5064.21000000 [........0evveeers |oennn (4,250,340)....... 1,653,557 |..... (2,596, 783)[ ..eeennnns [ (1) FURUERY RO RN 1,653,557 [.evveeeeniiiinns fonreeeeeeiiiees | e[ e

181381 Call Options -

S&P 500 - USD ......... LIABILITY HEDGE ...... Exhibit 5 ... [Equity/Index |CBOE ................. 529900RLNSGA9OUPEH54 . 02/06/2024 |. 02/06/2025 |.............. % |..... 49,001,664 |.. 5104.34000000 [........0vvveeees |oenen (2,790,336)...... 1,085,555 |..... (1,704,781)) e oo (1) FURUERY RO RN 1,085,555 |.evveeeeniiinns foneneeeeeiiiees | e[ e
MORGAN STANLEY &

181390 Call Options - C0. INTERNATIONAL

S&P 500 - USD ......... LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index |PLC ......cocernneine 4PQUHN3JPFGFNF3BBE53  [. 02/06/2024 |. 02/06/2025 |.......eevveees [onnnne 25,709,259 |... 508205000000 |-....evveerrauunnn formmrneereeiiiins foveeeeeeees (U F (1] P TR (1) FURRRRUR FOROUOUPURTDTTRUR ROTRURPURRTRUOR RUUOUPPRTRROURUN RUUPPPUTRTROUPPUY (SO IS

181391 Call Options -

S&P 500 - USD ......... LIABILITY HEDGE ...... Exhibit 5 ... [Equity/Index |CBOE ................. 529900RLNSGAGOUPEH54 [ 02/06/2024 |. 02/06/2025 |............ 107 |...... 55,189,902 [.. 5165.78000000 |......cceeerrune |ounee (2,728,523)...... 1,061,508 |..... (1,667,015)] .vvvveeee oo (1) FEURROURRRRROR FRUUUURTRTRUPRO ROONN 1,061,508 ..o oo | |

181401 Call Options -

S&P 500 - USD ......... LIABILITY HEDGE ...... Exhibit 5 ... [Equity/Index |CBOE ................. 529900RLNSGAGOUPEH54 [ 02/06/2024 |. 02/06/2025 |............ 120...... 63,071,280 |.. 5255.94000000 |........cccuvveees feuns (2,489,160)|......... 968,386 |..... (1,520,774)] eveeeeees o (I8 FEUROUORRRIR FEUTUPOPURTTTRTIR RRRRROON 968,386 |....oeeeeeeeeen [eeeeeeiiiieeeeens | e e

181407 Call Options -

S&P 500 - USD ......... LIABILITY HEDGE ...... Exhibit 5 ... [Equity/Index |CBOE ................. 529900RLNSGAIOUPEH54 . 02/06/2024 |. 02/06/2025 |.............. 7 |...... 40,765,874 |.. 5349.08000000 [.........evveeers |oennn (1,243,687),......... 483,845 |....... (759,842)] .vvvveeeens e (I8 FUOUOURURRR FEOTUPOPURTTTRTOR RPN 483,845 ... oo | e | e

181412 Cal |l Options -

S&P 500 - USD ......... LIABILITY HEDGE ...... Exhibit 5 ... [Equity/Index |CBOE ................. 529900RLNSGAGOUPEH54 [ 02/06/2024 |. 02/06/2025 |............ 132 |...... 72,059,724 .. 5459.07000000 |.....ovvreerrunes |ounee (1,564,200)|......... 608,538 |....... (955,662)] +vvvveeeenn [erveneaeeiiins (1) FUOUUTURRIR FEOTUROPURTTTRRIR SRR 608,538 |...oooeieereeees [eeeeeeiiiieeeeens | e e

181422 Cal | Options - BNP PARIBAS LONDON

S&P 500 - USD .. . [LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index |.... ... ROMUWSFPUBMPROBK5P83  |. 02/06/2024 |. 08/06/2025 |.... P 3,777,790 |.. 5065.70000000 |.........eevverees foueeens (339,650))... 87,873 |....... (251,777)] ... ...87,873 ..

181430 Call Options - BNP PARIBAS LONDON

S&P 500 - USD ......... LIABILITY HEDGE ...... Exhibit 5 ... [Equity/Index |....cccooriiinnnnnnnine ROMUNSFPUBMPROBKSP83 . 02/06/2024 |. 02/06/2025 |........cceeues |-ene 104,795,525 |.. 5198.47000000 |........ccceveeees feuee (5,156,387),...... 1,997,392 |..... (3,158,995)( ... fereeeiiiiiiens (1) FEURROURRRRROR FRUUUURTRTRUPRO ROONN 1,997,392 [ o | e[

181780 Call Options -

S&P 500 - USD ......... LIABILITY HEDGE ...... Exhibit 5 ... [Equity/Index |CBOE ................. 529900RLNSGAGOUPEHS4 . 02/20/2024 |. 02/20/2025 |.............. 9% [...... 48,708,970 |.. 5127.26000000 |........ccueveees feunee (2,888,950),...... 1,013,111 [..... (1,875,839)] .eeeeeeeinn e (1) FEURROURRRRROR FRUUUURTRTRUPRO ROONN 1,013, 111 [ o | |

181800 Call Options -
SPDR Gold shares - USD
........................... LIABILITY HEDGE ...... |Exhibit 5 ... |Equity/Index |CBOE ................. 529900RLNSGAQOUPEHS4 |. 02/20/2024 [. 02/20/2025 |..........2,131.......42,335,529 ... 198.68000000 |...............oo. [ooeea(1,777,121)|......... 623,209 | (1,153, 911)] evnnnnnins feeeeeeeeee O e e 828,200 [ Jeveeeeeveecieeeens | e | e
181801 Cal | Options -
S&P 500 - USD ......... LIABILITY HEDGE ...... Exhibit 5 ... [Equity/Index |CBOE ................. 529900RLNSGA9OUPEH54 [ 02/20/2024 |. 02/20/2025 |............ 109]...... 56,511,177 .. 5182.99000000 |...........ccceunn fornne (2,963,054)...... 1,039,008 |..... (1,923,955)] ceevvveeees | (V) PO I R 1,039,098 [..ooovveeieennns [eeeeeiiiiieeeeeis | e | e
181817 Call Options -
iShares U.S. Real

Estate - USD .......... LIABILITY HEDGE ...... Exhibit 5 ... [Equity/Index |CBOE ................. 529900RLNSGAGOUPEHS4 . 02/20/2024 |. 02/20/2025 |.......... 2,435 |...... 22,381,3% |..... 91.90000000 |...coeerrueeennns feune (1,110,546)|......... 389,452 |....... (721,094)] .o | (1) FUOUUURRR FEUTUROPURTTTRTTR RRTRROON 389,452 |- oo | e | e
181823 Call Options -
S&P 500 - USD ......... LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index |CBOE ................. 529900RLNSGAGOUPEH54 [ 02/20/2024 |. 02/20/2025 |............ 200 |..... 104,484,033 .. 5217.32000000 |.......coveerrune |ounee (5,059,665)|...... 1,774,348 |..... (3,285,317 .o fereeeiiiiies (1) FURROUORRRROR FRUOUPURTTRURTO ROOONN 1,774,388 |oeeeeecee [ | ]| e

181829 Call Options -
S&P 500 - USD ......... LIABILITY HEDGE ...... Exhibit 5 ... [Equity/Index [CBOE ................. 529900RLNSGAJOUPEH54 . 02/20/2024 |. 08/20/2025 |............... 6]........ 3,052,476 |.. 5087.46000000 |........cceeeenne |onnnnee (264,978).......... 62,119 |....... (202,859)] .eveeeeeie o [O ) FOOORl FTOTPOPPPPURRR] RVOPTOI 62,119 [ o [ |
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1 2 4 5 6 7 8 9 10 11 12 14 15 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|
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181836 Call Options -
S&P 500 - USD ......... LIABILITY HEDGE ...... Equity/Index |CBOE .......ccevvnnnns 529900RLNSGAQOUPEHS4  |. 02/20/2024 |. 02/20/2025 |............ 123 ...... 62,545,131].. 5084.97000000 |........cevvvunes |oeeee (4,054,326)|...... 1,421,791 |...... (2,632,535)] eeeeeennn fvvnninieeennnn O [ e o 1,421,791 [ [
181839 Call Options -
S&P 500 - USD ......... LIABILITY HEDGE ...... . |Equity/Index [CBOE ................. 529900RLNSGAQOUPEHS4  |. 02/20/2024 |. 02/20/2025 |.............. 69 [...... 36,430,916 |.. 5284.99000000 |......0unvrvernnns fornns (1,496,049)|.........524,642 |........ (971,407)[ ceeeeeeeee [ O e [ [, 524,642 |.oovveneeiiiinnnn [ | |
181850 Call Options -
Ishares MSCI EAFE -
USD e LIABILITY HEDGE ...... . |Equity/Index [CBOE ................. 529900RLNSGAQOUPEHS4  |. 02/20/2024 |. 02/20/2025 |............ 146 ........ 1,192,242 |.... 81.76000000 |....evvuueeeeennn foureeees (37,330)|-......... 13,001 |......... (24,239)] ..oeeevvvnn Jeemmmeeeeeennn O feeeec e e e 13,001 [ Joreeeeeeeeeee | e | e
181854 Call Options - WELLS FARGO BANK,
S&P 500 - USD ......... LIABILITY HEDGE ...... . |Equity/Index [N.A. .ooooeeiennenne KB1H1DSPRFMYMCUFXTO9  |. 02/20/2024 |. 02/20/2025 |.......eceeveeen feunnnn 21,266,748 .. 5106.37000000 |....cvvvuneeeeennn founnnns (629,941)|.........219,787 |....... (410,154)  .eveneeeen oot O s e e 219,787 [eeeeeeeeeeeees Joeeemeeeeeee [ v |
181879 Call Options - BNP PARIBAS LONDON
S&P 500 - USD ......... LIABILITY HEDGE ...... . |Equity/Index |...oooovvniiiiiiinnnnns ROMUWSFPUBMPROBKSP83  |. 02/20/2024 |. 02/20/2025 |......eeueveeen feunnnn 66,568,786 |.. 5074.03000000 |.......ccevveuuars foeeen (4,678,349)|...... 1,632,281 |..... (3,046,088)[ ....coevvn oeeemmmmniareeen O e e [ 1,632,281 [ [ | |
181887 Call Options - WELLS FARGO BANK,
S&P 500 - USD ......... LIABILITY HEDGE ...... . |Equity/Index [N.A. .oooiiirienns KB1H1DSPRFMYMCUFXTO9  |. 02/20/2024 |. 02/20/2025 |.......eceeeeeen feunnnn 68,266,823 |.. 5443.71000000 |-...vvveneeeernnnn fornee (2,046,568)|.........714,050 |..... (1,332,518)] cevvvvnnes feeeeeeeniee O e o e AT VN IO IOUUPRRRTPURPRR (PSP IO
182214 Call Options -
SPDR Gold shares - USD
........................... LIABILITY HEDGE ...... . |Equity/Index [CBOE ................. 529900RLNSGAQOUPEH54 |. 03/06/2024 |.03/06/2025 |..........2,268 |...... 47,885,404 ... 211.12000000 |.............00u.. |.....(2,168,361) ... (1,495,216) ........... eereereerrnnnes [ 73,185 [ | [ |
182225 Call Options -
Ishares MSCI EAFE -
USD e LIABILITY HEDGE ...... . |Equity/Index [CBOE ................. 529900RLNSGAOUPEHS4  |. 03/06/2024 |. 03/06/2025 |............ 172]........ 1,438,570 |.....83.79000000 [-....oeeeermmmnns foeremnnnn (44,982)|.......... 13,964 |........ (31,018 ceveeeeeen foeermmmeeeeenn O e e foeeeeee 13,964 ..o Jeeeeeeeeeeeee [ |
182233 Call Options -
S&P 500 - USD .. . |LIABILITY HEDGE ...... . |Equity/Index |CBOE 529900RLNSGAOUPEHS4  |. 03/06/2024 |. 09/05/2025 |.... 2,086,008 |.. 5215.02000000 |......cevrmmmnerae Jennnnn (184,056).......... 38,023 |....... (146,033)| ...
182242 Call Options -
S&P 500 - USD ......... LIABILITY HEDGE ...... . |Equity/Index [CBOE ................. 529900RLNSGAOUPEHS4  |. 03/06/2024 |. 03/06/2025 |............ 148 ...... 77,046,284 |.. 5205.83000000 |-...vvunneeeeennnn fornee (5,113,992)|...... 1,587,585 |..... (3,526,407 ..evvvnne fenereeemmnneen O e oo s 1,587,585 [eeeeeeeeeeeeen [erneeeeeenieeee | v |
182251 Call Options -
S&P 500 - USD .. . |LIABILITY HEDGE ...... . | Equi ty/Index 529900RLNSGAOUPEHS4  |. 03/06/2024 |. 03/06/2025 |............ 131 [...... 68,350,298 |.. 5217.58000000 |.. ....(4,433,564)|...... 1,376,354 |..... (8,057,210) ... JN AU 1,376,354 |..
182253 Call Options -
S&P 500 - USD ......... LIABILITY HEDGE ...... . | Equi ty/Index ES7IP3USRHIGC71XBUT1  |. 03/06/2024 |. 03/06/2025 |........ceeveeen feunnnn 53,290,358 |.. 5411.56000000 |.......ccvvemuens |oeeen (2,490,836)|.........768,522 |..... (1,722,314)] oo e O e o el 768,522 [.eeeeeeennneees feeemmieeeeeeen [ v |
182258 Call Options -
S&P 500 - USD .. . |LIABILITY HEDGE ...... . | Equi ty/Index 529900RLNSGAOUPEHS4  |. 03/06/2024 |. 03/06/2025 |.... 48,917,442 |.. 5259.94000000 |.. ....(2,912,574)|.........904,178 |..... (2,008,396 ..eneeeeee foeeemmmmmaneeeen O e e e 904,178 |..
182267 Call Options -
S&P 500 - USD ......... LIABILITY HEDGE ...... . |Equity/Index [CBOE ................. 529900RLNSGAOUPEHS4  |. 03/06/2024 |. 03/06/2025 |............ 16 ...... 61,436,217 .. 5318. 14000000 |....eevneeeeeennnn fornes (3,235,194)...... 1,004,332 |..... (2,230,862)] ..cvvvnne ferereeermnnnen O e [ e 1,004,332 [oeneeeeeeeeieees Jeeemmeeeeeeeee [ |
182268 Call Options -
iShares U.S. Real GOLDMAN SACHS
Estate - USD .......... LIABILITY HEDGE ...... . |Equity/Index | INTERNATIONAL ...... W22LROWP2|HZNBBBKS528  |. 03/06/2024 |. 03/06/2025 |.......evvvvvvnn founnns 25,520,215].....94.72000000 ......ccvvvvnnnes foeeee (1,449,495)(..........447,227 |..... (1,002,268)] -.eeeeeeee [eveeeeeeeenennn O e [ s LTy R R O (R,
182278 Call Options -
S&P 500 - USD ......... LIABILITY HEDGE ...... . |Equity/Index [CBOE ................. 529900RLNSGAQOUPEHS4  |. 03/06/2024 |. 03/06/2025 |............ 191 {..... 106,021,486 |.. 5563.68000000 |........c0uvrrees founen (3,058,297).........949,417 |...... (2,108,881)[ +evvvvenens fornnniniiiiinns O v e [ [T A R R [ (S,
182286 Call Options - ROYAL BANK OF
S&P 500 - USD ......... LIABILITY HEDGE ...... . |Equity/Index |CANADA ............... ES7IP3USRHIGC71XBUT1  |. 03/06/2024 |. 03/06/2025 |........cevvvvnn founnn 140,574,064 .. 5361.02000000 |.......vevverennn fornne (7,319,166))......2,258,255 |..... (5,060,911 +eeeeeeeee oo O s e fens 2,258,255 [..oiviiviiiiiinn feneeeciiiins | | e
182298 Call Options - ROYAL BANK OF
S&P 500 - USD ......... LIABILITY HEDGE ...... . |Equity/Index |CANADA ............... ES7IP3USRHIGC71XBUT1  |. 03/06/2024 |. 03/06/2025 |........eevvevn founnns 26,404,642 |.. 5241.57000000 [......ccvvvvnnnes foeeee (1,038,904)).........320,544 |....... (WALTCHD) IS S | ATOTRRTIRRRRRRON R RN 320,544 |.oevveniiiiinnn [ | |
182746 Call Options - WELLS FARGO BANK,
S&P 500 - USD ......... LIABILITY HEDGE ...... . |Equity/Index [N.A KB1H1DSPRFMYMCUFXTO09  |. 03/20/2024 |. 03/20/2025 |........ovvveen founnns 82,447,380 |.. 5327.55000000 |.....vvvnrrerrnnnn fornes (5,902,376)|...... 1,593,479 |..... (4,308,897)[ .eeveeeeees foeeviniiiieeen O i e e IRCC T Y PO RN
182759 Call Options -
S&P 500 - USD ......... LIABILITY HEDGE ...... . | Equity/Index KB1H1DSPRFMYMCUFXTO09  |. 03/20/2024 |. 03/20/2025 |........ovvvven feunnns 93,493,096 |.. 5724.62000000 |.......ccevvunnes |oeeee (2,935,256)(.........792,438 |..... (2,142,818)] oo [ O e [ i 792,438 |oeevveeeeviennnn [ | |
182765 Call Options -
S&P 500 - USD .. . |LIABILITY HEDGE ...... . | Equity/Index KB1H1DSPRFMYMCUFXTO9  |. 03/20/2024 |. 03/20/2025 |.....euvvvvvvnnn foenne 1,786,177 |.. 5929. 94000000 |.. ...(24,35%)] ... ....9,007 |..
182772 Call Options -
SPDR Gold shares - USD
. |LIABILITY HEDGE ...... . |Equity/Index |CBOE 529900RLNSGAOUPEHS4  |. 03/20/2024 |. 03/20/2025 |.... 45,033,604 |... 214.15000000 |.. ....(1,922,051)|.........522,756 |..... (1,399,295)] ..evvvvnn Jeemmmneeeeennn O feeeececcs e e 522,756 |..
18: all Options -
iShares U.S. Real
Estate - USD .......... LIABILITY HEDGE ...... . |Equity/Index [CBOE ................. 529900RLNSGAQOUPEHS4  |. 03/20/2024 |. 03/20/2025 |.......... 3,062 |...... 28,740,035(.....93.87000000 |....cevnnrreernnnn fornns (1,028,726)|.........279,791 |....... (748,935)] s Joeeeeeeeeeeee O [ s | 279,791 [oeiiiiiiiienns v [ e |
182797 Call Options -
Ishares MSCI EAFE -
USD e LIABILITY HEDGE ...... . |Equity/Index [CBOE ................. 529900RLNSGAOUPEHS4  |. 03/20/2024 |. 03/20/2025 |............ 157 |........ 1,358,965 |.....86.63000000 |...evvuueeeeennnn foureaeens (27,609)........... 7,509 |........ (20,100) +eveeevenn oeeemmmmeeeeeen O e e foeeeeeenee 7,509 |eeeeeeeeeemeiees feeeemmeeeeeeee | e |
182800 Call Options -
S&P 500 - USD ......... LIABILITY HEDGE ...... . |Equity/Index [CBOE ................. 529900RLNSGAQOUPEHS4  |. 03/20/2024 |. 03/20/2025 |.......eenee.. 9B ]...... 50,477,709 |.. 5433.60000000 |....evuueeeeennnn fornns (2,757,899)|........ 750,088 |..... (2,007, 811)] +eevvvvnnnn Jermmmemreermeens O fooiiiiiieiiiiins o foeeennns 750,088 [ oeveeennererene fonereeernnnnes | eeneeeeeen | cevenineieiiinnns
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182808 Call Options -
S&P 500 - USD ......... LIABILITY HEDGE ...... Equity/Index |CBOE .......ccevvnnnns 529900RLNSGAOUPEHS4 . 03/20/2025 |............ 260 |..... 142,468,517 |.. 5481.15000000 |........0uneeeee (7,038,755)|......1,900,270 |..... (5,138,485)| ...
182827 Call Options -
S&P 500 - USD ......... LIABILITY HEDGE ...... . |Equity/Index [CBOE ................. 529900RLNSGAQOUPEHS4 . 03/20/2025 |..............98 |...... 54,059,067 |.. 5542.28000000 |.......00uvreenee (2,331,484).........634, 112 |.... L0 7 | ) e O O e e
182834 Call Options - ROYAL BANK OF
S&P 500 - USD .. . |LIABILITY HEDGE ...... . |Equity/Index |CANADA .... . ES7IP3U3RHIGC71XBU11 L 03/20/2025 |o.eeeiiiiiinnns oeenne 23,300,559 |.. 5363.59000000 |.. (710,411)[.........191,791 |....... (518,620 ...
182838 Call Options -
S&P 500 - USD ......... LIABILITY HEDGE ...... . |Equity/Index [CBOE ................. 529900RLNSGA9OUPEHS4 L 09/19/2025 [ovveeiivinnnn T e 3,736,229 .. 5337.47000000 ......ccvvvunnnnne (334,894)..........60,612|....... (274,282)] «eevvvvn [ O oo oo 80,812 [ e | | e
182840 Call Options -
S&P 500 - USD .. . |LIABILITY HEDGE ...... . | Equity/Index 529900RLNSGAOUPEHS4 . 03/20/2025 |.... 52,851,348 |.. 5338.52000000 |.. (3,487,275)|.........948,462 |..... (2,538,813)| ...
182844 Call Options -
S&P 500 - USD ......... LIABILITY HEDGE ...... . |Equity/Index [CBOE ................. 529900RLNSGAQOUPEHS4 . 03/20/2025 |..............91|...... 49,008,414 |.. 5385.54000000 |........00vnenee (2,961,130).........802,643 |..... (2,148,488)[ ..eneeeeen | O e i [ 802,643 [ e [ e | e
183360 Call Options -
SPDR Gold shares - USD
........................... LIABILITY HEDGE ...... . | Equi ty/Index teveeneeneeeeenn. 529900RLNSGA9OUPEHS4 . 04/04/2025 ...... 55,358,075/... 228.87000000 |.......uueeeeeeee (2,585,650) .....(2,005,491)
183376 Call Options -
Ishares MSCI EAFE -
USD e LIABILITY HEDGE ...... . |Equity/Index [CBOE ................. 529900RLNSGA9OUPEHS4 . 04/04/2025 |............ 257 |....... 2,177,190 .....84.70000000 |......0uvrevrnnnn forrerees (58,864)|.......... 13,208 |......... (45,856)] +vvvvvnnes fooeeririinnnnn O e [ e 18,208 [ [ | |
183383 Call Options -
S&P 500 - USD ......... LIABILITY HEDGE ...... . |Equity/Index [CBOE ................. 529900RLNSGAOUPEHS4 . 10/06/2025 [....covvvvnnnnn 3]s 1,594,869 [.. 5316.23000000 |.......00uvvnnenne (147,080)|..........21,817 |....... (125,243)] ceeevvv [ O o oo el 20817 [ i | | e
183386 Call Options -
S&P 500 - USD ......... LIABILITY HEDGE ...... . |Equity/Index [CBOE ................. 529900RLNSGA9OUPEHS4 . 04/04/2025 |............ 241 |..... 127,908,099 |.. 5307.39000000 |.......00vvneeene (8,971,466)|......2,012,988 |..... (6,958,478 ...
183397 Call Options -
S&P 500 - USD ......... LIABILITY HEDGE ...... . |Equity/Index [CBOE ................. 529900RLNSGAQOUPEHS4 . 04/04/2025 |............ 107 |...... 57,290,154 |.. 5354.22000000 |.......ccvvnnnnnns (3,684,117)|.........826,630 |..... (2,857,487 ) .eeneeeees | O e i [0 826,830 [ o | e | e
183417 Call Options - ROYAL BANK OF
S&P 500 - USD .. . |LIABILITY HEDGE ...... . |Equity/Index |CANADA .... . ES7IP3U3RHIGC71XBU11 . 04/04/2025 |.... P 29,334,039 |.. 5333.41000000 |.. (961,771).........213,727 |...... (748,044 ...
183418 Call Options -
First Trust Barclays
Edge Index - USD ..... LIABILITY HEDGE ...... . |Equity/Index |BARCLAYS BANK PLC  G5GSEF7VJP5170UK5573 L 04/04/2025 |...ooveeeeiiaes oeeennnnns 739,238 |.... 303.51000000 |.....cevvvmmneeeee Joummnraeeens (L)) IO (1) 1 IR (353)] cevvvnnnnes fomeereemmmiee s O e o e 10T e e | |
183431 Call Options - MORGAN STANLEY &
iShares U.S. Real INTERNAT | ONAL
Estate - USD .......... LIABILITY HEDGE ...... . |Equity/Index [PLC ......ccvvvunnnnns 4PQUHN3JPFGFNF3BB653 . 04/04/2025 |...ooviiiinnns e 31,886,335 .....92.24000000 |.......00uvneenne (1,898,347)|.........421,855 |..... (1,476,492)] .eevvnnees feoeniiniiinnenn O e [ e 821,855 [ [ | | e
183461 Call Options -
S&P 500 - USD .. LIABILITY HEDGE ...... . | Equity/Index | CBOE ... 529900RLNSGA9OUPEHS4 . 04/04/2025 |.... 52,462,077 |.. 5408. 35000000 |.. (3,087,0836)f.........681,440 |..... (2,355,596)( +evvveeeeen fernnnnnnnnnnnnnn O | fe [ 881,440 | | [
183470 Call Options -
S&P 500 - USD ......... LIABILITY HEDGE ...... . |Equity/Index [CBOE ................. 529900RLNSGAOUPEHS4 . 04/04/2025 |............ 341 ... 186,146,078 |.. 5459.87000000 |........0uvvneeeee (9,712,556)|...... 2,179,272 |...... (7,533,285)] «evvvnnne ferneniniiinnenn O e [ e 2,179,272 [ [ | | e
183476 Call Options -
S&P 500 - USD ......... LIABILITY HEDGE ...... . |Equity/Index [CBOE ................. 529900RLNSGA9OUPEHS4 . 04/04/2025 |.............97 |...... 53,531,196 |.. 5518.68000000 |.........c0uunnnnn (2,466,031)).........553,320 |..... (1,912, 711) e e O e i [ 883,320 [ o | e | e
183480 Call Options -
S&P 500 - USD ......... LIABILITY HEDGE ...... . |Equity/Index [CBOE ................. 529900RLNSGAOUPEHS4 . 04/04/2025 |..............99]...... 55,912,247 |.. 5650.35000000 f.......cevvunnnnne (1,903,867)|.........427, 184 |..... (1,476,884 ..eneeeeees | O e i [ 27,184 | | | |
183484 Call Options -
S&P 500 - USD ......... LIABILITY HEDGE ...... . |Equity/Index [CBOE ................. 529900RLNSGAQOUPEHS4 . 04/04/2025 |............ 100 |...... 57,497,500 |.. 5749.75000000 |.......00uveenne (1,523,300)].........341,793 |...... (1,181,507)] ceeeevvee fevnneeviennns O Joecciicccciins e el 31,793 s [ | | e
183812 Call Options -
SPDR Gold shares - USD
........................... LIABILITY HEDGE ...... . | Equi ty/Index teveeneeneeeeenn. 529900RLNSGA9OUPEHS4 . 04/17/2025 ...... 42,834,005 ... 236.44000000 |........ueeeeenee (2,146, 777)| .....(1,747,238)
183832 Call Options -
S&P 500 - USD ......... LIABILITY HEDGE ...... . |Equity/Index [CBOE ................. 529900RLNSGA9OUPEHS4 . 10/20/2025 |c.eeeeeeennni b |, 2,029,808 .. 5074.52000000 |.....cvuuneeeenes (198,036)f.......... 24,301 |....... (178,785) v o O s e [ 28,307 | [ | |
183839 Call Options -
S&P 500 - USD ......... LIABILITY HEDGE ...... . |Equity/Index [CBOE ................. 529900RLNSGA9OUPEHS4 . 04/17/2025 |..............91|...... 46,652,788 |.. 5126.68000000 |........ueeeeenee (3,108,100)f.........577,521 |..... (2,525,579)] . eeevvvvnn feemmmmeeeeennnn O foeeeecc [ foee et BTT,521 [ e [ ]
183841 Call Options -
iShares U.S. Real
Estate - USD .......... LIABILITY HEDGE ...... . |Equity/Index |UBS AG ............... BFM8T61CT2L 1QCEMIK50 L 04/17/2025 |oeeevivviinnes e 25,065,530 |.....87.42000000 |.......cc0vnnnnnns (1,446,816)|.........265,988 |..... (1,180,828)] +eevvvvnnn [evvnnevvvennnns O Joeeeiiiiciiiinn e 265,988 [ [ | | e
183855 Call Options -
First Trust Barclays
Edge Index - USD ..... LIABILITY HEDGE ...... . |Equity/Index |BARCLAYS BANK PLC  G5GSEF7VJP5170UK5573 L 04/17/2025 |.eeeeeeeiiiaes oeeeennnns 191,024 |... 297.49000000 |.....eeeeeeeemnnnn foreeeeennnns (M7 22 | (96)] «evvvmeeee foeeeeemmmmee e O e e [ 22 | e | |
183856 Call Options -
S&P 500 - USD ......... LIABILITY HEDGE ...... . |Equity/Index [CBOE ................. 529900RLNSGAOUPEHS4 . 04/17/2025 |............ 128 ]...... 67,614,537 |.. 5266.75000000 |....cevuunnreennes (3,391,928)|..........631,275 |..... (2,760,652)f ..envevvenn foovemmmmnnneeene O fooeniiiii oo fooee 31,275 | e [ i | i
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183862 Call Options -
S&P 500 - USD ......... LIABILITY HEDGE ...... Equity/Index |BARCLAYS BANK PLC ~ GSGSEF7VJP5I70UKS573 |. 04/19/2024 |. 04/17/2025 |..eevvvvvvvnnnnn |onne 104,080,783 |.. 5065.58000000 |..........ccvvnnns (8,108,669)|...... 1,490,730 [.....(68,617,939)] .eevvvnnn fennniiiinnenn O o [ e 1,490,730 [ooovvvvneiiiiiinn [
183874 Call Options -
Ishares MSCI EAFE -
USD e LIABILITY HEDGE ...... . |Equity/Index [CBOE ................. 529900RLNSGAQOUPEHS4  |. 04/19/2024 |. 04/17/2025 |.............245|........ 1,992,185(.....81.44000000 |.....evnueeeemnnn foereeees (37,916)........... 7,057 |......... (30,859)] +evvvvnnee feeeeeemiieee s O | oo [ 0 L<Y U FOURRUPPRRRTUE IR [N
183879 Call Options -
S&P 500 - USD ......... LIABILITY HEDGE ...... . |Equity/Index |BARCLAYS BANK PLC ~ GSGSEF7VJP5I70UK5573 |. 04/19/2024 |. 04/17/2025 |......eeueevveen founnnn 20,229,478 |.. 5094.39000000 |......cevvvunnnnnn (670,224)|......... 123,217 |....... (547,008)[ ..vveeeeee foeeeemmmnaeeeee O s e e 128,217 [oeeeeeeeeeeeeee e | e | e
183888 Call Options -
S&P 500 - USD ......... LIABILITY HEDGE ...... . |Equity/Index |SOCIETE GENERAL ... 02RNE8IBXP4ROTD8PU41 |. 04/19/2024 |. 04/17/2025 |......eeueeveeen founnnn 42,849,786 .. 5171.38000000 |.....cevunnreeenee (2,766,243)|......... 508,557 |.....(2,257,686)] ...ccevvvnn foemmmmanneeennnn O foeeeeieccs e oo 508,557 [.eneeeeeeenneees foeemmneeeeeeen [ e | e
183896 Call Options -
S&P 500 - USD ......... LIABILITY HEDGE ...... . |Equity/Index |BARCLAYS BANK PLC  GSGSEF7VJP5I70UK5573 |. 04/19/2024 |. 04/17/2025 |......eeueveeen founnnn 91,495,489 |.. 5218.57000000 |......ccvvvuunnnnn (5,386,807)......... 990,332 |..... (4,396, 474) ..ooeneeees oo O e e o 990,332 |.eeeeeeeeeeeeenn oo | |
183902 Call Options -
S&P 500 - USD ......... LIABILITY HEDGE ...... . |Equity/Index |BARCLAYS BANK PLC ~ GSGSEF7VJP5I70UK5573 |. 04/19/2024 |. 04/17/2025 |......eeueeveeen feunnnn 51,724,682 |.. 5298.54000000 |........ueeeeeeee (2,594,277 476,942 |.....(2,117,335)] . oeevvnnn foemnneeeeeenns O feeecec [ oo 476,942 | oo | |
183908 Call Options -
S&P 500 - USD ......... LIABILITY HEDGE ...... . |Equity/Index |SOCIETE GENERAL ... 02RNE8IBXP4ROTD8PU41 |. 04/19/2024 |. 04/17/2025 |......eeueevveen founnnn 75,926,709 |.. 5438.62000000 |......eeuneeeenee (2,815,439)|......... 517,602 |.....(2,297,838)] ..cevvnnns feeereeimiee O e o e 517,602 [eneeeeeeeeneees foeeemieeeeeeen [ v | e
184309 Call Options - ROYAL BANK OF
S&P 500 - USD ......... LIABILITY HEDGE ...... . |Equity/Index |CANADA ............... ES7IP3USRHIGC71XBUT1  |. 05/06/2024 |. 05/06/2025 |........ceeveeen feunnnn 27,786,474 .. 5317.51000000 |......euunneenee (831,104) 116,767 |....... (714,337 oo o O s e [ 16,767 |oeeeeeeeeeeeeee foeeeeee | |
184334 Call Options -
S&P 500 - USD ......... LIABILITY HEDGE ...... . |Equity/Index [CBOE ................. 529900RLNSGAYOUPEHS4  |. 05/06/2024 |. 11/06/2025 |..eevvvueeeenn B fennnnnes 2,646,065 .. 5292. 13000000 |-...evvuunreeenes (238,210)f.......... 22,604 |....... (215,806)( ..vvveeeee foeeeemmmneeeeee O e e [ 22,604 |.eeeeeeeeeene foereee | | e
184345 Call Options -
S&P 500 - USD ......... LIABILITY HEDGE ...... . |Equity/Index [CBOE ................. 529900RLNSGAOUPEHS4  |. 05/06/2024 |. 05/06/2025 |............ 217 |..... 114,648,044 |.. 5283.32000000 |........ueeeeeeee (7,659,232) ,004,176 |......(6,565,056)] ....cevvvnn Jemmmmnneeennnn O fooeececs e oo 1,004,176 [oooeeeeeeeeeeeee [ | e | v
184351 Call Options -
S&P 500 - USD ......... LIABILITY HEDGE ...... . |Equity/Index [CBOE ................. 529900RLNSGAQOUPEHS4  |. 05/06/2024 |. 05/06/2025 |.............. T4 |...... 39,499,128 |.. 5337.72000000 |.....ccvvvvunnnnnn (2,373,846)|......... 339,121 ... (2,084,725)] ..ooovvvvnn feeenneeeeeennn O feeececc [ e 339,121 |oeeeeee e oo | |
184352 Call Options -
First Trust Barclays
Edge Index - USD ..... LIABILITY HEDGE ...... . |Equity/Index |BARCLAYS BANK PLC ~ G5GSEF7VJP5170UKS573 |. 05/06/2024 |. 05/06/2025 |.........eevees |ovnnnnns 1,201,424 ... 302.27000000 |....cvvnnrvvvrnnnn forrirrinnnnn [(CKI0)) R 89 [ (7)) UPRRPUIR R | FOOOOOROOORRORR R RN 1N PO R (RS N
184361 Call Options -
iShares U.S. Real
Estate - USD .......... LIABILITY HEDGE ...... . |Equity/Index |BARCLAYS BANK PLC  GSGSEF7VJP5170UK5573 |. 05/06/2024 |. 05/06/2025 |........eeveeen founnnn 31,127,749.....90.09000000 |.....cevuuneeenee (1,664,901)......... 233,912 |.....(1,430,989)[ ..ovvneeee fooreeennieeees O s e e 283,912 |oeeeeeeeeeeee o | |
184374 Call Options -
S&P 500 - USD .. . |LIABILITY HEDGE ...... . | Equity/Index | CBOE ... 529900RLNSGAYOUPEHS4  |. 05/06/2024 |. 05/06/2025 |.... 75,903,703 |.. 5493.66000000 |.. (3,262,652)|.........466,093 |..... (2,796,559)( ...uunveeee foereemmmmineeec O s oo o 466,093 |..
184375 Call Options -
S&P 500 - USD ......... LIABILITY HEDGE ...... . |Equity/Index [CBOE ................. 529900RLNSGAGOUPEHS4  |. 05/06/2024 |. 05/06/2025 |............ 146 |...... 79,043,685 |.. 5402.48000000 |......eeuneeenee (4,158,423)|......... 594,060 |.....(3,564,362)] ....ccevvnn foemmmmanreeennnn O foeeeeeeccs e oo 594,060 [....oeeeeemeneees foeemmieeeeeennn [ e | e
184385 Call Options -
S&P 500 - USD .. . |LIABILITY HEDGE ...... . |Equity/Index |CBOE 529900RLNSGAYOUPEHS4  |. 05/06/2024 |. 05/06/2025 |.... 60,063,321 |.. 5522. 15000000 |.. (2,414,650)|.........344,950 |.....(2,069,700)( ...eunvrvre foereemmmmnneae O foueeieeieees oo o 344,950 |..
18439 Call Options -
S&P 500 - USD ......... LIABILITY HEDGE ...... . |Equity/Index [CBOE ................. 529900RLNSGAQOUPEHS4  |. 05/06/2024 |. 05/06/2025 |............ 162 [...... 87,979,612 .. 5447.03000000 |......euuunreenee (4,202,388)|......... 600,341 [.....(3,602,047)]| ..covvnnnes foneereeemnian O e o | 600,341 [.eeeeeeeieeeees Joeemneeeeeeen [ v |
184397 Call Options -
S&P 500 - USD ......... LIABILITY HEDGE ...... . |Equity/Index [CBOE ................. 529900RLNSGAQOUPEHS4  |. 05/06/2024 |. 05/06/2025 |............ 163 [...... 92,375,733 |..5666.18000000 |......ccevvunnnnnn (2,571,798)......... 367,400 |..... (2,204,399)] ..evvvnnne foeeeeeiniie O e o e 367,400 [...eeeeeeeennees foeemmieeeeeeenn [ e | i
184406 Call Options -
SPDR Gold shares - USD
........................... LIABILITY HEDGE ...... . |Equity/Index |CBCE ................. 529900RLNSGAQOUPEHS4 |.05/06/2024 |. 05/06/2025 ...... 53,522,419... 230.16000000 .................. (2,437,065)|..........348,152 |......(2,088,913)[ ........... eeeereneeens oo 348,152 [ [ | e | e
184412 Call Options -
Ishares MSCI EAFE -
USD e LIABILITY HEDGE ...... . |Equity/Index [CBOE ................. 529900RLNSGAOUPEHS4  |. 05/06/2024 |. 05/06/2025 |............ 275 |........ 2,340,023 .....85.23000000 [....ccvvvmmnereeen founnnnnns (62,598)|........... 8,943 |......... (53,656)] +vvvvvnneee feeeeeeeemniiee O | [ [ 8,943 |eeeeeeieeeees Jeeeeeneeeeee | |
184783 Call Options -
S&P 500 - USD .. . |LIABILITY HEDGE ...... . |Equity/Index |BARCLAYS BANK PLC ~ G5GSEF7VJP5170UK5573 |. 05/20/2024 |. 05/20/2025 |.... P AU 23,038,662 |.. 5447.73000000 |.. (655,336).... (588,539)| ...
184816 Call Options -
First Trust Barclays
Edge Index - USD ..... LIABILITY HEDGE ...... . |Equity/Index |BARCLAYS BANK PLC ~ G5GSEF7VJP5170UKS573 |. 05/20/2024 |. 05/20/2025 |........eevevves |ovnnnnns 1,411,447 ... 305.67000000 [.....oeeveevvnnnns foerevnnnnnns (W) I £ [T O | O A Ry AT PO EPROUR (R BN
184818 Call Options -
S&P 500 - USD ......... LIABILITY HEDGE ...... . |Equity/Index [CBOE ................. 529900RLNSGAQOUPEHS4  |. 05/20/2024 |. 05/20/2025 |..............84 |...... 47,147,066 |.. 5634.58000000 |........cccvvnnnns (1,885,438)|......... 196,831 |.... (1,688,606)[.....ceevee [oereveennianee O e Joeeeeiiieeeeeeiinn [ 196,831 [ovvveeeieiies Jerneieeeciiiines | e | e
184832 Call Options -
S&P 500 - USD ......... LIABILITY HEDGE ...... . |Equity/Index [CBOE ................. 529900RLNSGA9OUPEHS4  |. 05/20/2024 |. 05/20/2025 |..............88 [...... 49,806,932 |.. 5662.71000000 |........c0vunnnnns (1,859,566)|......... 194,130 |..... (1,665,435)] ..eevevnnnn |ovnnnnrreennnns O fooeeeiiiieeeeiis feeeeeeeiiiiees foeeeiinnn L VN R RN PRt RN
184836 Call Options -
iShares U.S. Real BNP PARIBAS LONDON
Estate - USD .......... LIABILITY HEDGE ...... . |Equity/Index |...oooviiiiiiiiiinnnnns ROMUWSFPUBMPROBKSP83  |. 05/20/2024 |. 05/20/2025 |....evvvueveeeen fovnnns 21,409,293 ].....93.54000000 [.....ccvmvnmnnnnns (1,066,703) 108,727 |....... (957,975)] .evvvvvnnn fowmmnereernnnnns O feeiiniinieiceins foeeeeiieciiieeees foeeennn 108,727 |oeeveeeeeeeeeen oo | | i
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184849 Call Options -
S&P 500 - USD ......... LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [CBOE ................. 529900RLNSGAQOUPEHS4  |. 05/20/2024 |. 05/20/2025 |.............. 96 |....... 54,353,952 [.. 5687.66000000 |.......vrvveennns fornns (1,908,325)|......... 199,012 |..... (1,707, 313) ceeneeeeees [ O e e o 199,012 [ feeeeeeeis
184858 Call Options -
S&P 500 - USD ......... LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [CBOE ................. 529900RLNSGAQOUPEHS4  |. 05/20/2024 |. 05/20/2025 |............ 176 |..... 101,527,441 .. 5773.65000000 |.......uvvvvvnnns fornns (2,833,937)|......... 295,851 |..... (8K T A | U A RN 295,851 |ooveveeniiiiinnnn [ | |
184880 Call Options -
S&P 500 - USD .. . |LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index |CBOE 529900RLNSGAQOUPEHS4  |. 05/20/2024 |. 05/20/2025 |.... 42,611,772 /.. 5483.83000000 |.....evvnrvvvennnn fornns (2,386,924)|.........249,184 |..... (2,137,739)| ... P PP 249,184 |..
184891 Call Options -
S&P 500 - USD ......... LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [CBOE ................. 529900RLNSGAQOUPEHS4  |. 05/20/2024 |. 05/20/2025 |............ 165 ...... 91,546,135 |.. 5547.00000000 |.......ccvvvunnes foeeee (4,480,100)|......... 467,708 |..... [CRVRPRCTH) I A O N S R RN LYV PO KRR (PSR N
184894 Call Options -
SPDR Gold shares - USD
........................... LIABILITY HEDGE ...... |Exhibit 5 ... [Equity/Index |CBOE ................. 529900RLNSGA9OUPEH54 [. 05/20/2024 |.05/20/2025 |..........1,977 |...... 47,668,648 |... 241.11000000 |........oeeeeeens [-nnn. (2,245,929))......... 234,465 [.....(2,011,464)| ..oovvnnnn [ormmaneeemnnaan O oo o el 284,485 [ e | e | e
184900 Call Options -
S&P 500 - USD ......... LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [CBOE ................. 529900RLNSGAQOUPEHS4  |. 05/20/2024 |. 05/20/2025 |.............. 91 |...... 51,355,364 |.. 5614.94000000 |.......ccvveumnaes |oeeen (2,151,735)|......... 224,632 |..... (1,927,108) .evvneeees o [N TR ISP IEUPRRR 224,632 | o | |
184906 Call Options -
Ishares MSCI EAFE -
USD e LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [CBOE ................. 529900RLNSGAQOUPEHS4  |. 05/20/2024 |. 05/20/2025 |............ 214 |....... 1,860,531.... 87.01000000 [......covvvvvnnns foevennnnn (51,961)f........... 5,424 |......... (46,536)] +evvvvnnnnn foreniiiiinnnnns [N S F RN LS. 23 R (RN [ [,
184910 Call Options -
S&P 500 - USD ......... LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [CBOE ................. 529900RLNSGA9OUPEHS4  |. 05/20/2024 |. 11/20/2025 |............... L} . 2,168,900 .. 5422.25000000 |.......oevvevvnnns foeeeene (191,516)|.......... 13,280 |....... (178,236)[ +vvvneeeee [oeriiiiiinns (O R FO R RN 13,280 [oovvvveviiiiienn Jeneeeieiiiiens | | e
184914 Call Options -
S&P 500 - USD ......... LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [CBOE ................. 529900RLNSGAQOUPEHS4  |. 05/20/2024 |. 05/20/2025 |............ 201 |..... 108,805,923 .. 5413.23000000 |.......uvrvvevnens fornns (7,024,749)......... 733,353 |..... (6,291,396)] ..evvvnnnnn fonniiiiiinnnns O N S R RN AT X2 FRI AU IUU (U
185340 Call Options -
iShares U.S. Real
Estate - USD .......... LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [BARCLAYS BANK PLC ~ GSGSEF7VJP5170UK5573 |. 06/06/2024 |. 06/06/2025 |......eeueeveeen feunnns 23,703,343 |..... 92.89000000 [-..eeeeeernnnnans foeeen (1,143,334)|.......... 57,008 |..... (1,086,325)[ .eevneeees [oreeeenniiaees [ TR FETORRPRRRRRRT RETRRRRN 57,008 [eeeeeeeneeeeee Joemeeeeeeenees | e | e
185346 Call Options -
First Trust Barclays
Edge Index - USD ..... LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [BARCLAYS BANK PLC ~ GSGSEF7VJP5I170UK5573 |. 06/06/2024 |. 06/06/2025 |.... PR PO 2,666,904 ... 303.52000000 |.. . (1,327) .
185350 Cal | Options - BNP PARIBAS LONDON
S&P 500 - USD ......... LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [....ccooovrrrirnnniiis ROMUWSFPUBMPROBKSP83  |. 06/06/2024 . 12/05/2025 |.....evvvvvvvinn fonnnns 2,389,297 |.. 5468.05000000 |......ccvvvnnneens Joevnnnn (226,767)..cccnne 7,617 |oeennns (A107:510)) I RO | R R RO 81 1 R ORI [P I
185355 Cal | Options - JPMORGAN CHASE
S&P 500 - USD ......... LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [BANK, N.A. ......... 7HBGLXDRUGQFUS7RNES7  |. 06/06/2024 |. 06/06/2025 |.......eevvvven feunnns 23,674,175 .. 5492.67000000 |......evvnnvevrnnn fonnnns (215,507)|........ee 10,746 |....... (204,761)[ .evvneenes o (O R FO R RN (U Z:ICTN R AR PR UU) RN
185362 Call Options -
S&P 500 - USD ......... LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [SOCIETE GENERAL ... 02RNE8IBXP4ROTDBPU41 |. 06/06/2024 |. 06/06/2025 |........cevvvvrn founnns 45,204,348 |.. 5529.07000000 [......evvvvennnnes foeeee (2,726,529)|......... 135,949 |..... (2,590,580)] -.evvvnnnnn fernnnns [ST( T 7 P R R 135,949 |.evveniiiiiiinns | | | e
185377 Call Options -
S&P 500 - USD ......... LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [CBOE ................. 529900RLNSGAQOUPEHS4  |. 06/06/2024 |. 06/06/2025 |.............. 89 1...... 50,535,247 |.. 5659. 15000000 |.......ccvvvuunes foeeee (2,008,421)|......... 121,063 |..... (1,977,358)[ cevneeeees [ O N S R RN LA VCK ) R R IPSSSURTUUI RN
185384 Call Options -
SPDR Gold shares - USD
........................... LIABILITY HEDGE ...... |Exhibit 5 ... [Equity/Index |CBOE ................. 529900RLNSGA9OUPEH54 [. 06/06/2024 |.06/06/2025 |..........2,351|...... 55,431,864 |... 235.78000000 |........eereeeens [-nnn(2,390,966))|......... 137,940 [..... (2,253,026)] ...cevvnnnn fommmmmeeemmnnnns O foeeeeeccceii o e 187,940 [ e | e | e
185403 Call Options -
Ishares MSCI EAFE -
USD e LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [CBOE ................. 529900RLNSGAQOUPEHS4  |. 06/06/2024 |. 06/06/2025 |............. 354 |........ 3,111,583 ]...... 87.83000000 [....evvvvennvernns Jovnnnnnns (78,294)).c0vvnnnnn. 4,517 oueennn. (VANZED [uuuu R, [N S F RN L 2) / FOR KRR (PSR N
185417 Call Options -
S&P 500 - USD ......... LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [CBOE ................. 529900RLNSGA9OUPEHS4  |. 06/06/2024 |. 06/06/2025 |.............. % [...... 54,545,503 .. 5685.91000000 |.......uvrvvvenens fornns (2,120,267)|......... 122,323 |..... (1,997,944)] .oovvvenn e O N S R RN 122,323 |ovveieiiiiinees oo | | e
185419 Call Options -
S&P 500 - USD ......... LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [CBOE ................. 529900RLNSGAQOUPEHS4  |. 06/06/2024 |. 06/06/2025 |............. 222 |..... 121,188,690 |.. 5458.95000000 [........ccvvvuunrs |oenee (7,756,458)|......... 447,488 |..... (7,308,970) vevnneeees foreiiiiiiis O N R R RN LRV O KRR (PR N
185429 Call Options -
S&P 500 - USD ......... LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [CBOE ................. 529900RLNSGAQOUPEHS4  |. 06/06/2024 |. 06/06/2025 |............ 209 |..... 116,712,081 |.. 559438000000 |......cvvvunvrvens founnn (5,622,829)|......... 324,3%|..... (5,298,435)] .oeeeennn |oviniiiieeee O N S R RN 324,39 [ i | | e
185439 Call Options -
S&P 500 - USD ......... LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [CBOE ................. 529900RLNSGA9OUPEHS4  |. 06/06/2024 |. 06/06/2025 |.............. S I 54,489,623 |..5718.57000000 [........cevvuunes |oeeee (1,950,969)......... 112,556 |..... (1,838, 413)[ cevnneeees [ O N S R RN 112,556 [ Jeveeeecciines | e | e
185448 Call Options -
S&P 500 - USD ......... LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [CBOE ................. 529900RLNSGAQOUPEHS4  |. 06/06/2024 |. 06/06/2025 |............ 15...... 66,019,355 |.. 5744.26000000 |......0unvvvvennnn fornns (2,212,9%),......... 127,673 |..... (2,085,324)] .eevvvennnn feriiiiininnns O N S R RN L PZACTE ) U AU IPSSSURSUUI USRI
185459 Call Options -
S&P 500 - USD ......... LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [CBOE ................. 529900RLNSGAQOUPEHS4  |. 06/06/2024 |. 06/06/2025 |............ 145 |...... 84,540,390 |.. 5846.50000000 |........ccvvuunes |oeeee (2,128,657)|......... 122,807 |..... (2,005,849)] ..cevvunnnn feniiiiiiinnns O N S R RN 122,807 [ooeevieeniiiees Jevnneeicviiines | e | e
186127 Call Options -
SPDR Gold shares - USD
........................... LIABILITY HEDGE ...... |Exhibit 5 ... [Equity/Index |CBOE ................. 529900RLNSGAQOUPEH54 [. 06/20/2024 |. 06/20/2025 |..........1,951]...... 45,534,625]... 233.39000000 |.......eeeeeeenr |--2..(2,062,218)).......... 39,658 [..... (2,022,560)] ...ovvunns foummnnnvrmnnnnee O foennnnnniiininnn fooeeiiii | 89,658 [ e | v | cvviiniiiiinnnns
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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)
186140 Call Options -
Ishares MSCI EAFE -
USD e LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [CBOE ................. 529900RLNSGAQOUPEHS4  |. 06/20/2024 |. 06/20/2025 |............ 212 | 1,779,245 1...... 83.77000000 [-.eeevvenneeeeen Jounnnnns (52,887)........... 1,017 ... (A1) [ F (U RS ISURRRRRRTRRRRRN IEURPRPRR 1,017 oo o | |
186146 Call Options -
S&P 500 - USD ......... LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [CBOE ................. 529900RLNSGAGOUPEHS4  |. 06/20/2024 |. 12/19/2025 |............... 4f....... 2,236,556 |.. 5591.39000000 |.....ccvvvmmnereee Jemnnnn (193,092)|........... 2,476 |....... (190,616)] ..cevvvvne Joerennaeeeeens (U RS ISURRRRRRTRRRRRN IEURPRPRR 2876 | Jeeeeeeeeeeee | |
186149 Call Options -
S&P 500 - USD ......... LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [CBOE ................. 529900RLNSGAOUPEHS4  |. 06/20/2024 |. 06/20/2025 |............ 186 |..... 103,816,644 |.. 5581.54000000 |.......ccvvvvunars |oeen (6,607,836)|......... 127,074 |..... (6,480,762)(..eeveeees foreeeennnanes [V} RN ISP IEUPRRN 127,074 [ e | e | e
186163 Call Options -
S&P 500 - USD ......... LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [CBOE ................. 529900RLNSGAOUPEHS4  |. 06/20/2024 |. 06/20/2025 |.............. FC 42,253,935 ... 5657.62000000 |......eeeeeeennnn fornne (2,306, 198).......... 44,350 |..... (2,261,848)[ ..eeveeees [oeeeeiiiis [ TR FETORRPRRRRRRT RETRRRRN A4,350 | foeeeeee | |
186165 Call Options -
iShares U.S. Real
Estate - USD .......... LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [BARCLAYS BANK PLC ~ GSGSEF7VJP5I170UK5573 |. 06/20/2024 |. 06/20/2025 |........cevvvvrn feunnns 19,766,127 ..... 92.24000000 [..evvnnieriennnnns foreeens (985,988).......... 10,925 |....... [CSZETVRK)) I (O R FO R RN 10,925 [ovvenivviniiiens v [ e | e
186175 Call Options -
First Trust Barclays
Edge Index - USD ..... LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [BARCLAYS BANK PLC ~ GSGSEF7VJP5170UK5573 |. 06/20/2024 |. 06/20/2025 |....eevueeveeenn feoeeree 1,935,112]... 303.01000000 |-..eevvvmneeeeennn foreeees (1,016)].eeevvennnnnes L1 [P (1,004)] .eveeevennn foeemnneeeeens [ T PSR AR, LA PR TR IR [
186187 Call Options - ROYAL BANK OF
S&P 500 - USD ......... LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [CANADA ............... ES7IP3USRHIGC71XBUT1  |. 06/20/2024 |. 06/20/2025 |.......eeeveeen feunnnn 23,743,111..5615.47000000 |....cvvvmneeeeennn fonnnns (717,385)|........... 7,949 |....... (709,436)[ ..vvvveeee forreeennnnans (U RS ISURRRRRRTRRRRRN IEURPRPRR TV949 | Jeeeemneeeeeee | |
186198 Call Options -
S&P 500 - USD ......... LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [CBOE ................. 529900RLNSGAOUPEHS4  |. 06/20/2024 |. 06/20/2025 |.............. 82|...... 48,208,471 |..5871.07000000 |-...evvuneeeeennnn fornee (1,595,845)|........... 30,689 |..... (1,565,155)] .evvvenns forneeeeennnnnns [ TR FETORRPRRRRRRT RETRRRRN 80,689 [oeeeeeeeeeeeee e | | e
186208 Call Options -
S&P 500 - USD ......... LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [CBOE ................. 529900RLNSGAQOUPEHS4  |. 06/20/2024 |. 06/20/2025 |.............. 87|...... 50,266,000 |.. 5802. 11000000 |......ccevrvuuuars foeeen (1,980,107)]......... 38,079 |..... (1,942,028)] ..covvvnnns formnreeinnnnnns [ TR FETORRPRRRRRRT RETRRRRN 38,079 [ceeeeeeeeeeeee e | |
186216 Call Options -
S&P 500 - USD ......... LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [CBOE ................. 529900RLNSGAYOUPEHS4  |. 06/20/2024 |. 06/20/2025 |.............. ST - 56,763,092 [.. 5832.21000000 |-...evvuneeeeennnn fornes (2,075,885).......... 39,921 |..... (2,085,965)] ..cvvvunnns formereeennnnnns [ TR FETORRPRRRRRRT IEPRPRRN 39,921 |oeeeeeeeeeeee foeeeee | | e
186227 Call Options -
S&P 500 - USD ......... LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [CBOE ................. 529900RLNSGAQOUPEHS4  |. 06/20/2024 |. 06/20/2025 |............ 104 {...... 62,127,299 |..5987.10000000 |......eeevvemunans foeeen (1,487,419).......... 28,604 |..... (1,458,815)[ ..eeneeees [ [ TR FETORRPRRRRRRT RETRRRRN 28,604 [ | | |
186236 Call Options -
S&P 500 - USD .. . |LIABILITY HEDGE ...... |Exhibit 5 ... |Equity/Index |CBOE ... 529900RLNSGAQOUPEHS4  |. 06/20/2024 |. 06/20/2025 |............ 236 |..... 135,180,215 .. 5723.84000000 |.. [ P (6,391,955)|... 122,922 ]..... (6,269,032)] ... .. . 0].. .- e eennnnn 122,922 .
0649999999. Subtotal - Written Options - Hedging Other - Call Options and Warrants (406,946,199)[ (357,890,107)( 284,295,292 [ (369,181,045) XXX 976,423 0 0 284,295,292 0 0 XXX XXX
0709999999. Subtotal - Written Options - Hedging Other (406,946,199) (357,890,107) 284,295,292 (369,181,045) XXX 976,423 0 0 284,295,292 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 (406,946,199) (357,890,107) 284,295,292 (369,181,045) XXX 976,423 0 0 284,295,292 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 (406,946,199) (357,890,107) 284,295,292 (369,181,045) XXX 976,423 0 0 284,295,292 0 0 XXX XXX
1049999999. Subtotal - Swaps - Hedging Effective Excluding Variable Annuity Guarantees Under SSAP No.108 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
1109999999. Subtotal - Swaps - Hedging Effective Variable Annuity Guarantees Under SSAP No.108 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
Interest Rate Swap
/169502 /Pay MORGAN STANLEY
USD[Quar ter Iy] SOFR [ CAPITAL SERVICES /
1.14158%]/ Receive MORGAN
USDQuar ter Iy FIXED STANLEY/CLEARED
2.434% i Portfolio Hedge ...... Exhibit 5 ... | Interest .... [THROUGH CNE ........ 9R7GPTSO7KV3UQJZQ078  |. 06/04/2015 |. 06/23/2030 |...eevvvueeeene fovnnns 72,000,000 |.. 2.434% [SOFR] |.......... 19,376 [-ooeeeeniieeees oo (1,189,905)|...... [CX:TAMKR)) N (5,871,133)|..... (1,190, 794)[- ..o e oo eeeees fonnnnns 881,081 [ .oovvviiin] ceviiniiiiiinnns
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STATEMENT AS OF JUNE 30, 2024 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)
Interest Rate Swap
/169504 /Pay MORGAN STANLEY
USD[Quar ter Iy] SOFR [ CAPITAL SERVICES /
1.14158%]/ Receive MORGAN
USDQuar ter Iy FIXED STANLEY/CLEARED
1.618% Portfolio Hedge ....... Exhibit 5 ... | Interest .... [THROUGH CNE ........ 9R7GPTSO7KV3UQJZQ078  |. 10/06/2016 |. 06/23/2030 |.... A 162,000,000 |.. 1.618% [SOFR] |.. (3,401,282))... (17,800, 142)[ ... ... (17,800, 142)f..... (1,741,881 Joeeneeeciiiees [ fees 1,082,433
Interest Rate Swap
/169501 /Pay MORGAN STANLEY
USD[Quar ter Iy] SOFR [ CAPITAL SERVICES /
4.67118%]/ Receive MORGAN
USDQuar ter Iy FIXED STANLEY/CLEARED
2.283% i Portfolio Hedge ....... Exhibit 5 ... | Interest .... [THROUGH CNE ........ 9R7GPTSO7KV3UQJZQ078  |. 10/25/2017 |. 10/25/2025 |......evvnvvvven feunnns 64,000,000 |.. 2.233% [SOFR] |..evvnnnnn. 8,967 [cooeveiiiiineees | (1,139,873)|..... (1,540,735)] ceevvvnnnns fennns (1,540,735)........ 480,008 [..oevevveeeirinnn fooeeeeeriinees fevenenneeeiinnn [ 370,427 | cevveeeen | e
Interest Rate Swap
/169503 /Pay MORGAN STANLEY
USD[Quar ter Iy] SOFR [ CAPITAL SERVICES /
1.14158%]/ Receive MORGAN
USDQuar ter Iy FIXED STANLEY/CLEARED
2.4175% oo Portfolio Hedge ....... Exhibit 5 ... | Interest .... [THROUGH CNE ........ 9R7GPTSO7KV3UQJZQ078  |. 10/25/2017 |. 06/23/2030 |.....evvvnvvvenn founnns 66,000,000 |.2.4175% [SOFR] |.......... LUV L) R R (1,000,773)..... (5,182,132)] .evvvvnnnnn fennnn (5,182,132)|..... (1,011,340)[ oo Jvreeeceiis oo foes 807,658 | .eoveeeein| eeriieeeeeinann
Interest Rate Swap
/145478 /Pay
USD[Annual] SOFR [ CITIBANK N.A. /
2.52437%]/ Receive MORGAN
USDAnnual FIXED 1.481% STANLEY/CLEARED
........................... Portfolio Hedge ....... |Exhibit 5 ... [ Interest .... | THROUGH CME ........ OR7GPTSO7KV3UQJZQ078 |. 01/13/2022 |.01/18/2030 |..........ceeun. |....286,000,000|.. 1.481% [SOFR] |......evvvveeeee O founneeevnnnnnnn |- (5,678, 746)|... (35,737,430)] ........n.. [... (35,737,430)].....(4,936,643)[.....ccevvnnnvenns |ovvnnneniiiinnns [ o 3,374,921 | | e
Interest Rate Swap
/162729 /Pay THE TORONTO-
USD[Annual] FIXED [ DOMINION BANK /
3.28%]/ Receive MORGAN
USDAnnual SOFR STANLEY/CLEARED
2.91373% ... Portfolio Hedge ....... Exhibit 5 ... | Interest .... [THROUGH CNE ........ 9R7GPTSO7KV3UQJZQ078  |. 12/21/2022 |. 12/23/2042 |.... A 240,000,000 |.. SOFR [ 3.28%] [..vvvvvvvvvunnnn O fevvvviiiiiiiiiiins | 2,563,511 |..... 19,652,586 [........... | 19,652,586 |..... 13,161,577 |ovveeeiieveinn [ e o 5,160,000
Interest Rate Swap
/162730 /Pay THE TORONTO-
USD[Annual] FIXED [ DOMINION BANK /
3.36%]/ Receive MORGAN
USDAnnual SOFR STANLEY/CLEARED
2.91373% i Portfolio Hedge ....... Exhibit 5 ... | Interest .... [THROUGH CNE ........ 9R7GPTSO7KV3UQJZQ078  |. 12/21/2022 |. 12/23/2032 |...evvvvnnrvvnnn founns 280,000,000 [.. SOFR [ 3.36%] |....cceeennnnnn (0N R R 2,877,519 |..... 11,622,482 [.eeeneeeeen | 11,622,482 |...... 9,742,657 |.eevveeiiiinnnns fooreiii e e 4,081,666 | ..ooovvvnn| cerniieieeiiians
Interest Rate Swap
/162731 /Pay
USD[Annual] SOFR [ CITIBANK N.A. /
2.91373%]/ Receive MORGAN
USDAnnual FIXED STANLEY/CLEARED
4.2535% evneiiiiiiiinnns Portfolio Hedge ....... Exhibit 5 ... | Interest .... [THROUGH CNE ........ OR7GPTSO7KV3UQJZQO78  |. 12/21/2022 |. 12/23/2024 |.....eevvvvvvenn fonnns 855,000,000 |. 4.2535% [SOFR] [....evvvvvnnnnne (U} R R (4,924,55),..... (4,568,422) ..cvvvnnnnn fennnn (4,568,422)|........ [ TVATD! R IR R N 2,992,500 | coeeeeninn | s
Interest Rate Swap
/162732 /Pay
USD[Annual] FIXED [ CITIBANK N.A. /
3.354%]/ Receive MORGAN
USDAnnual SOFR STANLEY/CLEARED
2.91373% oo Portfolio Hedge ....... Exhibit 5 ... | Interest .... [THROUGH CME ........ 9R7GPTSO7KV3UQJZQ078 ). 12/21/2022 |. 12/23/2032 |....eevvvvvvvenn fonnns 195,000,000 |. SOFR [ 3.354%] |....eeeeennnn. [ O AT 2,009,901 ]...... 877,575 | e [l 8,177,575 |...... 6,778,750 |.oevvvenneniiiinnn oo fovveeiniiiiiinn o 2,842,589 | ...cooii| e
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STATEMENT AS OF JUNE 30, 2024 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)
Interest Rate Swap
/162733 /Pay THE TORONTO-
USD[Annual] FIXED [ DOMINION BANK /
3.276%]/ Receive MORGAN
USDAnnual SOFR STANLEY/CLEARED
2.91373% ... Portfolio Hedge ....... Exhibit 5 ... | Interest .... [THROUGH CNE ........ OR7GPTSO7KV3UQJZQ078 | 12/21/2022 |. 12/23/2042 |....evvverrvvenn feunns 240,000,000 [. SOFR [ 3.276%] |.vvvvunvevevnnn O fovvvviiiiiiiiiins feunens 2,568,365 |..... 19,777,889 | .ooeeeenens o 19,777,889 |..... 13,154,083 |oevveniieiiinis fooreviiininecens e oo 5,160,000
Interest Rate Swap
/162735 /Pay THE TORONTO-
USD[Annual] FIXED [ DOMINION BANK /
3.3545%]/ Receive MORGAN
USDAnnual SOFR STANLEY/CLEARED
2.91373% i Portfolio Hedge ....... Exhibit 5 ... | Interest .... [THROUGH CNE ........ OR7GPTSO7KV3UQJZQ078  |. 12/21/2022 |. 12/23/2032 |...evvvnnnrvvnnn founnn 400,000,000 [SOFR [ 3.3545%] |........cenn (0N R R 4,121,864 |..... 16,760,266 |........eu. |- 16,760,266 |..... 13,906,207 [oivvvvvneiiiies Jorneeeeiiiiens foevveiiinneecines fees 5,830,952 | ceooiiiiin| e
Interest Rate Swap
/162736 /Pay
USD[Annual] FIXED [ JPMORGAN CHASE
3.354%]/ Receive BANK, N.A. / MORGAN
USDAnnual SOFR STANLEY/CLEARED
2.91373% i Portfolio Hedge ....... Exhibit 5 ... | Interest .... [THROUGH CNE ........ 9R7GPTSO7KV3UQJZQO78  |. 12/21/2022 |. 12/23/2032 |...evvvvnnrvvnnn fennnn 190,000,000 |. SOFR [ 3.354%] |..evvvvvrvnnnnns (0N R R 1,958,365 |...... 7,967,894 [..oeeeeens [ 7,967,894 |...... 6,604,936 [.....oovvvnnnnnns v [ e 2,769,702 [ wevveeeen | e
Interest Rate Swap
/179971 /Pay
USD[Annual] FIXED [ CITIBANK N.A. /
3.468%]/ Receive MORGAN
USDAnnual SOFR STANLEY/CLEARED
2.94166% .......ovunnnnn Portfolio Hedge ....... | weeeerrreennnns Interest .... [THROUGH CNE ........ 9R7GPTSO7KV3UQJZQ078  |. 12/20/2023 |. 12/22/2035 |....evvvervvvnnn founns 410,000,000 [. SOFR [ 3.468%] |................ (0N R R 3,997,507 |..... 17,194,748 [ ..ot | 17,194,748 |..... 17,294,207 |oeeveniiiiiinnns [ e oo 6,951,888  ...oooein | ceriiiiies
Interest Rate Swap
/179972 /Pay
USD[Annual] SOFR [ CITIBANK N.A. /
2.94166%]/ Receive MORGAN
USDAnnual FIXED STANLEY/CLEARED
3.8165% ..oevvviins Portfolio Hedge ....... | weeeerereennnns Interest .... [THROUGH CNE ........ 9R7GPTSO7KV3UQJZQ078  |. 12/20/2023 |. 12/22/2026 |................ .. 1,400,000,000 [. 3.8165% [SOFR] |................ (VN R AN (11,183,417)... (20,303,734)| ........... ... (20,303,734)[....(23,372,145)|.ccuunniiiininns foorrennnniciiinn e oo 11,045,814  ovveeein | e
Interest Rate Swap
/179973 /Pay
USD[Annual] SOFR [ MUFG SECURITIES
2.94166%]/ Receive EMEA PLC / MORGAN
USDAnnual FIXED STANLEY/CLEARED
3.5615% oviiiiiiiins Portfolio Hedge ....... | weeeerrreennnns Interest .... [THROUGH CNE ........ 9R7GPTSO7KV3UQJZQ078  |. 12/20/2023 |. 12/22/2028 |................ .. 1,090,000,000 [. 3.5615% [SOFR] |................ (VN R AN (10,112,281)f....(23,925,492)| ........... ....(23,925,492)[... (26,296,283)].....ucvevvenennns foovrrnnnnniiiiins ferieinieiiiiinns oo 11,561,196 | cooeeveenn | e
Interest Rate Swap
/179974 /Pay
USD[Annual] FIXED [ MUFG SECURITIES
3.482%]/ Receive EMEA PLC / MORGAN
USDAnnual SOFR STANLEY/CLEARED
2.94166% .......ovunnnnn Portfolio Hedge ....... | weeeerereennnns Interest .... [THROUGH CNE ........ 9R7GPTSO7KV3UQJZQ078  |. 12/20/2023 |. 12/22/2038 |.....evvervvvnnn founns 425,000,000 |. SOFR [ 3.482%] [....vvvvvvvnnnne (0N R R 4,113,676 |..... 20,683,108 |...ccevvnen |oveee 20,683,108 |..... 20,624,864 |......oevvvnneens |oernnnneeeeiiins [ e 8,088,968 | ..ooeevvnn| ceriiieeeeiiians
Interest Rate Swap
/179975 /Pay
USD[Annual] FIXED [ JPMORGAN CHASE
3.4655%]/ Receive BANK, N.A. / MORGAN
USDAnnual SOFR STANLEY/CLEARED
2.94166% .......ouunnnn. Portfolio Hedge ....... .| Interest .... | THROUGH CME ........ 9R7GPTSO7KV3UQJZQ078  |. 12/20/2023 |. 12/22/2035 |....evvverrvvnnn founns 100,000,000 [SOFR [ 3.4655%] |....cevvvvvnnnes [N SR R 976,265 |...... 4,216,716 [..eveneeees [ 4,216,716 |...... 4,216,621 [coeeiiiiniennns v [ e 1,695,582
Interest Rate Swap
/179976 /Pay
USD[Annual] SOFR [ JPMORGAN CHASE
2.94166%]/ Receive BANK, N.A. / MORGAN
USDAnnual FIXED STANLEY/CLEARED
3.5585% ..iiiiiiiiinnnns Portfolio Hedge .......| .eoeeeerirnnnnn Interest .... [THROUGH CME ........ 9R7GPTSO7KV3UQJZQ078 ). 12/20/2023 |. 12/22/2028 |.......eevvvenn fonnns 210,000,000 [. 3.5585% [SOFR] |................ [ T AT (1,951,423)|...... (4,634,917)] .oevvvnnnnn fonnn (4,634,917)...... (5,083,201)f-cevvvvenniiies Joniiiiiiinns forveiiiinniieinns foens 2,227,386 | .ooovevnnn]| et
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Showing all Options, Caps, Floors, Collars, Swaps and Forwards Open as of Current Statement Date

Description

Description
of Item(s)
Hedged,
Used for

Income

Generation

or Replicated

Schedule/
Exhibit
Identifier

Type(s)
of
Risk(s)
(a)

5 6 7 8 9 10 11 12 13 14 15 16
Cumulative
Prior
Year(s)
Initial Cost
of Un-
discounted
Premium
(Received) | (Received)
Paid Paid

Current
Year Initial
Cost of
Un-
discounted
Premium

Strike
Price,
Rate or
Index
Received
(Paid)

Total
Foreign
Exchange

Increase/ | Change in
(Decrease) | B./A.C.V.

Date of
Maturity | Number
Trade or of

Date |Expiration| Contracts

Book/
Adjusted
Carrying

Value

Unrealized
Current Valuation
Year

Income

Notional
Amount

Exchange, Counterparty

or Central Clearinghouse Code | Fair Value

19

Current
Year's
(Amorti-
zation)/
Accretion

20

Adjustment
to Carrying
Value of
Hedged
Item

21

Potential
Exposure

22

Credit
Quality
of
Refer-
ence
Entity

23

Hedge
Effectiveness|
at Inception
and at
Quarter-end

(b)

1119999999. Subt

otal - Swaps - Hedgi

ng Other - Interest Rate

93,250 0| (15,485,281) 6,489,124] XXX 6,489, 124 42,068, 946 0

0

o

77,824,763

XXX

XXX

Currency Swap /154919
/Pay EUR[Semi-Annual]
FIXED [ 3.33%])/
Receive USDSemi-Annua
FIXED 5.214% ..........
Currency Swap /156715
/Pay GBP[Semi-Annual ]
FIXED [ 6.66%]/
Receive USDSemi-Annua
FIXED 6.78%
Currency Swap /158392
/Pay EUR[Semi-Annual]
FIXED [ 6.04%]/
Receive USDSemi-Annua
FIXED 7.672% ..........
Currency Swap /158652
/Pay EUR[Quarterly]
FIXED [ 6.408%]/
Receive USDQuarterly
FIXED 7.7987%
Currency Swap /158899
/Pay GBP[Semi-Annual]
FIXED [ 6.22%]/
Receive USDSemi-Annua
FIXED 6.2485%
Currency Swap /158983
/Pay GBP[Semi-Annual ]
FIXED [ 9.2279%]/
Receive USDSemi-Annua
FIXED 9.495%
Currency Swap /159089
/Pay GBP[Semi-Annual ]
FIXED [ 6.07%)/
Receive USDSemi-Annua
FIXED 6.282%
Currency Swap /159812
/Pay EUR[Quarterly]
FIXED [ 5.01%])/
Receive USDQuarterly
FIXED 6.691%
Currency Swap /161475
/Pay EUR[Semi-Annual]
FIXED [ 5.08%]/
Receive USDSemi-Annua
FIXED 6.418% ..........
Currency Swap /162602
/Pay EUR[Semi-Annual ]
FIXED [ 5.478%]/
Receive USDSemi-Annua
FIXED 6.6425%

ASSET HEDGE

ASSET HEDGE

ASSET HEDGE

ASSET HEDGE

ASSET HEDGE

ASSET HEDGE

ASSET HEDGE

ASSET HEDGE

ASSET HEDGE

ASSET HEDGE

Schedule D ..

Schedule D ..

Schedule D ..

Schedule D ..

Schedule D ..

Schedule D ..

Schedule D ..

Schedule D ..

Schedule D ..

Schedule D ..

Currency.....

Currency.....

Currency.....

Currency.....

Currency.....

Currency.....

Currency.....

Currency.....

Currency.....

Currency.....

WELLS FARGO BANK,

KB1H1DSPRFMYMCUFXTO9  [. 08/04/2022 |. 08/20/2027 |......eevvveeens |-enne 22,972,500 [6.214% [ 3.33%] |-euvveeeeeeaees O Joeiiiiiicis [ 193,778 L (971,000)] ..vvvvveaen |oennns (971,009)f.......... 729,981

KB1H1DSPRFMYMCUFXTO9  [. 09/09/2022 |. 09/20/2032 |......evvvveeen |onne 19,669,000 |.6.78% [ 6.66%] |....ooovvvercnn O i [ (49,367)..... (2,345,008)(.......cun foenns (2,345,008)f......... 634,557

ROYAL BANK OF

CANADA ES7IP3USRHIGC71XBU1T  [. 10/13/2022 |. 10/30/2027 |....evvvveeeenns |-eene 21,802,500 [7.672% [ 6.04%] [o.eeeeuvveeeeees O el |oenennn 101,504 1L (2,593,856)( ....cuvvne fennnn (2,593,856)|......... 946,103

....... 7.7987% [

CITIBANK N.A. ..... ES70DZWZ7FF32TWEFA76 |. 10/20/2022 |. 10/19/2027 |.....vvvveerins |oennnns 4,895,000 |6.408%

....... (764,700) ........... [....... (764,700)|.........298,843

ROYAL BANK OF
CANADA

....... 6.2485% [

ES7IP3USRHIGC71XBU11 [ 10/25/2022 |.01/31/2030 |....evvveeeeeens |onne 27,528,000(6.22%]  [eeeeeeeieeees O | | (84,237)|......(3,383,587)[ ...vvvveens e (3,383,587)|......... 765,970

WELLS FARGO BANK,

....9.495% [

KB1H1DSPRFMYMCUFXTO9  [. 10/26/2022 |. 05/02/2025 |....evvvvveeees [erenne 5,785,000 !.)..2279%] ......... (20,465)f....... (559,072)] veeveeeenns foreens (559,072)).......... 65,385

JPMORGAN CHASE

BANK, N.A. ........ THBGLXDRUGQFUS7RNES7 . 10/27/2022 |. 11/09/2087 |...eeevveeeeens |oeee 18,528,000 (6.282% [ 6.07%] |-cvvveeeeeeeees O et e (32,326)).....(2,037,655)] ..oeveannn fennee (2,087,685)|......... 761,135

WELLS FARGO BANK,

KB1H1DSPRFMYMCUFXTO9 [ 11/07/2022 |.01/31/2030 |..cevvvvereean |oenne 20,000,000 (6.691% [ 5.01H] [overvvvervenns O foueeiiiiiiies o 124,148 |.... (1,668,886)........... .... (1,668,886)......... 816,422

MORGAN STANLEY

CAPITAL SERVICES .. 17331LVCZKQKX5T7XV54 | 12/02/2022 |. 06/27/2030

...... 18,445,000 /6.418% [ 5.08%] ool 111,354 L (611,880) . e (611,880))..... 771,280

JPMORGAN CHASE
BANK, N.A. .........

....... 6.6425% [
...... 21,180,000 5.478%]

7HBGLXDRUGQFUSTRNES7 . 12/21/2022 |. 01/04/2032 |................ |......21,180,000(5.478%] |..........ccc.e.O)eiiiiiiiiniiinss v 104,4% |..... (1,027, 17)] e |, (1,027, 17)).......... 895,168

......... 203,537

......... 282,132

......... 338,612

......... 236,432

......... 225,904

......... 290,406
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Prior Current
Description Year(s) | Year Initial
of Item(s) Strike Initial Cost Cost of Credit Hedge
Hedged, Price, of Un- Un- Total Current [ Adjustment Quality |Effectiveness|
Used for Type(s) Date of Rate or discounted | discounted Book/ Unrealized | Foreign Year's to Carrying of at Inception
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Currency Swap /166905
/Pay GBP[Semi-Annual ]
FIXED [ 6.2%]/ Receive
USDSemi-Annual FIXED JPMORGAN CHASE
6.13% e ASSET HEDGE ............ Schedule D .. |Currency..... BANK, N.A. ........ THBGLXDRUGQFUS7RNES7 [ 03/28/2023 |. 08/23/2029 |.....eevvveeees |onene 17,262,000 .. 6.13% [ 6. 28] [-evveeeernnnnen (O FUORRROOR RO (19,982)f....... (691,593)] ..ceeeeenn feuennns (691,593)......... 365,393 |- e e foieees 195,869 [ .vvvvenn [ coiiiiiiiis
Currency Swap /166906
/Pay GBP[Semi-Annual ]
FIXED [ 6.26%]/
Receive USDSemi-Annual JPMORGAN CHASE (|| s 6.2675% [
FIXED 6.2675% .. . | ASSET HEDGE ... . | Schedule D .. | Currency..... BANK, N.A. ......... 7THBGLXDRUGQFUS7RNE7 . 03/28/2023 |. 08/23/2031 s 11,097,000 [6.26%]
Currency Swap /1 9
/Pay GBP[Semi-Annual]
FIXED [ 6.11%]/
Receive USDSemi-Annual
FIXED 6.085% .......... ASSET HEDGE ............ Schedule D .. |Currency..... CITIBANK N.A. ..... E570DZWZ7FF32TWEFA76 |. 03/30/2023 |.06/29/2030 |....ceevvvverees |onnnne 24,760,000 6.055% [ 6.11%] [..evvreerrnnnnen (O FUORRROOR RO (23,215)|....... (945,306)] ...ceeeenn founnnns (945,306))......... 564,222 |- e e feees 303,499 | .ooooviin | e
Currency Swap /167021
/Pay EUR[Semi-Annual ]
FIXED [ 6.01%]/
Receive USDSemi-Annual JPMORGAN CHASE
FIXED 6.83%% .......... ASSET HEDGE ............ Schedule D .. |Currency..... BANK, N.A. ......... 7THBGLXDRUGQFUS7RNES7 [ 03/31/2023 |. 06/30/2028 |.......eevveeenn |onnnne 27,175,000 6.83% [ 5.62%] |.....cceennnnne (V) FU R 116,885 |....... (286,658)] ...vvveeeen |onens (286,658)...... 1,053,568 [..oooevveeieeeies fooeeiiiieeeceis e oo 272,089 | eveeeeii]| e
Currency Swap /167275
/Pay EUR[Semi-Annual]
FIXED [ 4.57%]/
Receive USDSemi-Annual WELLS FARGO BANK,
FIXED 5.21% .......... ASSET HEDGE ............ Schedule D .. |Currency..... NAL s KB1H1DSPRFMYMCUFXTO9  [. 04/05/2023 |. 06/19/2029 |......eevveeees |onnnne 24,046,000 [5.219% [ 4.57%] |..cccvvveennnne (1) FUURURRRRRROOR RO 84,013 [....... (484,495)] ...oooeenn feuennns (484,49%5)|......... 902,975 |- oo e e foieees 268,304 | .eooeveeis]| i
Currency Swap /167714
/Pay EUR[Semi-Annual ]
FIXED [ 4.7%]/ Receive
USDSemi-Annual FIXED
S5.471% o ASSET HEDGE ............ Schedule D .. |Currency..... CITIBANK N.A. ..... E570DZWZ7FF32TWEFA76 |. 04/18/2023 |.06/07/2029 |....cevvvvveeien |oennne 21,880,000 |.5.471% [ 4.7%] [.vvvveenennns (11 U R 90,379 |....... (322,677)] cvvvveeae | (322,677)|......... 824,456 |....vveeieiiiins | foneeeeeiien foie 243,154 | ot | e
Currency Swap /167928
/Pay GBP[Semi-Annual]
FIXED [ 7.16%)/
Receive USDSemi-Annual JPMORGAN CHASE
FIXED 6.791% ... |ASSET HEDGE ... . | Schedule D .. | Currency..... BANK, N.A. ........ THBGLXDRUGQFUS7RNES7 . 04/20/2023 |. 05/12/2030 |....
Currency Swap /170669
/Pay GBP[Annual] FIXED
[ 6.24%]/ Receive
USDAnnual FIXED MORGAN STANLEY (| || | 5.9265% [
5.9265% ...oooonniiennnn ASSET HEDGE ............ Schedule D .. |Currency..... CAPITAL SERVICES .. 17331LVCZKQKXST7XV54 . 04/27/2023 |.05/16/2083 |......evvvveers |onnne 25,563,500 [6.24%]  |eeeeiiinns (V1) FRUERN R (49,430)).....(1,438,220)] ..oeeennns | (1,438,220)f......... 762,328 |..ooooennvieeeenn feeeeeiiiiiieeeen oo o 380,888 | ...coeees | ceriiiieeeae
Currency Swap /171291
/Pay EUR[Semi-Annual]
FIXED [ 4.27%]/
Receive USDSemi-Annual BNP PARIBAS LONDON
FIXED 5.08% ........... ASSET HEDGE ............ Schedule D .. [Currency..... |.ccoveereeeiiiunnnnnnnne ROMUNSFPUBMPROBKSP83 [ 05/11/2023 |. 06/20/2030 |......evvveeeenn |onnne 18,018,000 [.5.08% [ 4.27%] |....evveeeennne (1) FUURURRRRRROOR RO 76,816 |....... (343,488)] ...coceenn feunnns (343,488)|........ 668,026 |....coeerrmeennns foreeeeiiieis e 220,306 | .eveeeeees]| evvieeeiiiinnns
Currency Swap /171895
/Pay DKK[Semi-Annual ]
FIXED [ 5.26%]/
Receive USDSemi-Annual JPMORGAN CHASE
FIXED 6.34% ............ ASSET HEDGE ............ Schedule D .. |Currency..... BANK, N.A. ......... 7THBGLXDRUGQFUS7RNES7 [ 05/25/2023 |. 06/30/2030 |.....evvvveeeen |oenene 24,446,362 |.6.34% [ 5.26%] |....eeveeennnnns (V1) FRUERN R 126,719 |....... (919,508)] ..vvvveeaes |onenes (919,508)|......... L YL/ N IO RS RN 299,655 | Leeeevin | eeeeeeiiiiees
Currency Swap /171910
/Pay CAD[Semi-Annual]
FIXED [ 5.96%]/
Receive USDSemi-Annual JPMORGAN  CHASE
FIXED 6.152% .......... ASSET HEDGE ............ Schedule D .. |Currency..... BANK, N.A. ......... 7THBGLXDRUGQFUS7RNES7 _ |. 05/26/2023 |. 06/30/2033 |.......eceeennne |.en.n. 14,684,288 16.152% [ 5.96%] [.......ceeeee. [0 PPN RO 13,000 )....... (403,747)] .vvvveee | (403,747)......... 545,199 | o o o 220,387 | eeveiii] ceiieiiiiiinns

.(8,632))....... (470,965)] ...

(470,965)|....

148,468

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

...(44,686)....... (881,972))... (881,972)|...

226,604
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Currency Swap /176821
/Pay EUR[Annual] FIXED
[ 5.194%]/ Receive
USDAnnual FIXED 6.8%
Currency Swap /177781
/Pay GBP[Quarterly]
SONIA [ 6.3705%]/
Receive USDQuar terly
SOFR 6.66593% .........
Currency Swap /180765
/Pay EUR[Quarterly]
FIXED [ 5.629%]/
Receive USDQuarterly
FIXED 7.3215% .. .
Currency Swap /1 9
/Pay CAD[Semi-Annual]
FIXED [ 5.583%]/
Receive USDSemi-Annual
FIXED 5.8805% .........
Currency Swap /182949
/Pay EUR[Semi-Annual ]
FIXED [ 4.07%]/
Receive USDSemi-Annual
FIXED 5.815% ..........
Currency Swap /182950
/Pay EUR[Semi-Annual]
FIXED [ 4.79%]/
Receive USDSemi-Annual
FIXED 6.5675% .........
Currency Swap /183595
/Pay EUR[Semi-Annual ]
FIXED [ 4.88%]/
Receive USDSemi-Annual
FIXED 6.8425% .........
Currency Swap /184052
/Pay EUR[Semi-Annual]
FIXED [ 4.67%)/
Receive USDSemi-Annual
FIXED 6.709% ..........
Currency Swap /184056
/Pay EUR[Semi-Annual ]
FIXED [ 5.12%]/
Receive USDSemi-Annual
FIXED 7.12% ...........
Currency Swap /184476
/Pay GBP[Semi-Annual]
FIXED [ 5.51%]/
Receive USDSemi-Annual
FIXED 5.9145% .........
Currency Swap /185019
/Pay DKK[Semi-Annual ]
FIXED [ 4.27%]/
Receive USDSemi-Annual
FIXED 6.1525% .........

ASSET HEDGE ...........

ASSET HEDGE ...........

ASSET HEDGE ...

ASSET HEDGE ...........

ASSET HEDGE ...........

ASSET HEDGE ...........

ASSET HEDGE ...........

ASSET HEDGE ...........

ASSET HEDGE ...........

ASSET HEDGE ...........

ASSET HEDGE ...........

Schedule D ..

Schedule D ..

. |Schedule D ..

Schedule D ..

Schedule D ..

Schedule D ..

Schedule D ..

Schedule D ..

Schedule D ..

Schedule D ..

Schedule D ..

17331LVCZKQKX5T7XV54

THBGLXDRUGQFUS7RNES7

E570DZWZ7FF32THEFATE

E570DZWZ7FF32THEFA7E

1VUV7VGFKU0QSJ21A208

1VUV7VGFKU0QSJ21A208

1VUV7VGOFKU0QSJ21A208

THBGLXDRUGQFUS7RNEQ7

THBGLXDRUGQFUS7RNES7

1VUV7VGFKU0QSJ21A208

1VUV7VQFKU0QSJ21A208

. 09/21/2023

. 10/16/2023

. 01/19/2024

. 01/31/2024

. 03/27/2024

. 03/27/2024

. 04/10/2024

. 04/26/2024

. 04/26/2024

. 05/10/2024

. 05/23/2024

. 09/28/2030

. 07/13/2027

. 10/19/2027 |....

. 07/31/2033

. 07/18/2031

. 04/17/2031

. 05/07/2034

. 07/15/2031

. 05/08/2031

. 05/15/2029

. 06/11/2029

.6.8% [ 5.194%]
......... 6.66593%
[6.3705%]

....... 7.3215% [
....... 5.8805% [
5.815% [ 4.07%]

....... 6.5675% [
7%

....... 6.8425% [

6.700% [ 4.67%]

.7.12% [ 5.12k]

....... 5.9145% [
51%

....... 6.1525% [

........... 4,173

........ 828,537

........ 369,072

(100,593)

(884,077),

286,394

501,624

507,872

366,264

(95,169)

......... 286,394

......... 591,624

......... 507,872

......... 366,264

......... 828,537

......... 369,072

(100,593)

(95, 169)f

424,624

267,554

286,394

501,624

507,872

366,264

828,537

(95,169)

369,072

......... 133,231

......... 287,521

......... 490,438

......... 415,195

......... 270,831

212,714

132,084

231,787

352,689

421,946

284,636




STATEMENT AS OF JUNE 30, 2024 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 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)

Currency Swap /185230

/Pay EUR[Semi-Annual ]

FIXED [ 5.05%]/

Receive USDSemi-Annual

FIXED 6.782% .......... ASSET HEDGE ............ Schedule D .. |Currency..... CREDIT AGRICOLE ... 1VUV7VQFKUOQSJ21A208 |. 05/30/2024 |.07/02/2029 |......evueeeeeen feunnnn 19,512,000 (6.782% [ 5.05%] |+evvvvmnreeemmnnn forreeeeennns (VN ORI IR 125,264 | .covvvnnns [ 125,264 |......... 125,264 |.eeeeeeeeeeeees e [ e 218,369 [ cevvvenns | e

Currency Swap /185245

/Pay EUR[Semi-Annual ]

FIXED [ 4.04%]/

Receive USDSemi-Annual THE TORONTO- | e 5.6875% [

FIXED 5.6875% .. . [ ASSET HEDGE ... . | Schedule D .. |Currency..... DOMINION BANK ...... PT30B789TSUIDF371261 |. 05/31/2024 |. 11/21/2029 |.... P 21,702,000 [4.04%] ....125,851 |... 252,154

Currency Swap /1 3

/Pay EUR[Semi-Annual ]

FIXED [ 5.82%]/

Receive USDSemi-AnnUal | | (L 7.4075% [

FIXED 7.4075% ......... ASSET HEDGE ............ Schedule D .. |Currency..... CREDIT AGRICOLE ... 1VUV7VQFKUOQSJ21A208 |. 06/13/2024 |.07/15/2034 |......eeeeeeveen feunnnn 21,540,000 [5.82%]  |eeeeiiieeeeeeeen feeeeeeees [V 4,864 |.......... [AIVE7 I 51,752 [euunneeeen 51,752 |eeeeeeeeeenees foeeeee e e 341,428 | cooeeiiiin| e

Currency Swap /186337

/Pay EUR[Semi-Annual ]

FIXED [ 4.57%]/

Receive USDSemi-Annual WELLS FARGO BANK,

FIXED 6.139% .......... ASSET HEDGE ............ Schedule D .. | Currency..... NA s KB1H1DSPREMYMCUFXTO09 |. 06/26/2024 |. 06/30/2031 |.......evvvvvee fovnnns 24,541,000 [6.139% [ 4.57%] |..evvvennviiiinnnn fooniiiiiinnnnnns [0 PPN FETPTTITN (13,513)] e eevvvnnes [ (13,513)......... (13,513)]ceveeiiiiinnnnes foovvviiiiniiiins o foevennnn 324,879 cooieiiiin]| i
1139999999. Subtotal - Swaps - Hedging Other - Foreign Exchange 0 0 1,269,545| (20,878,032 XXX (20,878,032)) 17,933,207 0 0 0 9,321,839 XXX XXX
1169999999. Subtotal - Swaps - Hedging Other 93,250 0 (14,215,735)  (14,388,908) XXX (14,388,908 60,002,153 0 0 0 87,146,602 | XXX XXX
1229999999. Subtotal - Swaps - Replication 0 0 0 0] XXX 0 0 0 0 0 0] XXX XXX
1289999999. Subtotal - Swaps - Income Generation 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
1349999999. Subtotal - Swaps - Other 0 0 0 0] XXX 0 0 0 0 0 0] XXX XXX
1359999999. Total Swaps - Interest Rate 93,250 0 (15,485,281) 6,489,124 XXX 6,489,124 42,068,946 0 0 0 77,824,763 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 1,269,545| (20,878,032 XXX (20,878,032)) 17,933,207 0 0 0 9,321,839 | XXX XXX
1389999999. Total Swaps - Total Return 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
1399999999. Total Swaps - Other 0 0 0 0] XXX 0 0 0 0 0 0] XXX XXX
1409999999. Total Swaps 93,250 0 (14,215,735)  (14,388,908) XXX (14,388,908 60,002,153 0 0 0 87,146,602 | XXX XXX

REC 25630044.84 USD

PAY [ 23032031.67] EUR WELLS FARGO BANK,

/166475 .... .. | Asset Hedge ... ... [Schedule BA .|Currency..... NA. .. .. KBIH1DSPRFMYMCUFXT09 . 03/21/2023 |.03/27/2026 |.... P AU 25,630,045 |...... 1.11280000 |.. ...209,832 ... ....209,832.........862,214 |. 169,527

REC 14914652.

PAY [ 13823000.00] EUR| CANADIAN IMPERIAL

/183035 ....coeiiiinnnnns Asset Hedge ............ Schedule D .. |Currency..... BANK OF COMMERCE .. 21GI19DL770XOHC3ZE78 |. 04/02/2024 |.07/03/2024 |........evvvven founnns 14,914,652 |...... 1.07897360 [..oevvvvveeiines fovniieeiiinnns (VN PR FN 110,138 | oo | 110,138 |........ 110,138 |oeveeeeivveeeen [ e [ TAST | eeeeeie [ e,

REC 5009674.42 USD PAY
[ 4643000.00] EUR CANADIAN IMPERIAL

/183040 .......oevunnnnn. Asset Hedge ............ Schedule BA .|Currency..... BANK OF COMMERCE .. 21GI19DL770XOHC3ZE78 |. 04/02/2024 |.07/03/2024 |......eevveeenn feeres 5,009,674 (...... 1.07897360 [.eeeeveeneeeeee Joeneieeeeeennns [V O ISP 36,994 |..ooeviins fornns 36,9%|.......... 36,994 |- foeeeeereeeeeenn [ s 2,505 | cevevin [ i

REC 3933000.00 GBP PAY
[ 4941116.79] USD MORGAN STANLEY

/183056 .......cevunnnnnn Asset Hedge ............ Schedule D .. |Currency..... CAPITAL SERVICES .. 17331LVCZKQKXST7XV54 |. 04/02/2024 |.07/03/2024 |.....eevvvvvvvnn feonrns 4,941,117 ...... 1.25632260 [..vvnnvviinnnnns fooveiniinenees (VN R R 30,890 [.evuneeans [ 30,890 |.......... 30,890 [cuiiviiiiiniins Jrrneeeeeiis [ [ P Y I U (U,

REC 25902710.23 USD

PAY [ 23930000.00] EUR BANK OF AMERICA,

/183152 L.t Asset Hedge ............ Schedule D .. |Currency..... NA e BATYDEB6GKMZO031MB27  |. 04/03/2024 |. 07/05/2024 |......eeeeeveeen feunnnn 25,902,710 ...... 1.08243670 [...oeeveeeeeeeeee Joeneeeeeeeenns (VN ORI IR 239,025 | .oeevvnenns [ 239,025 |......... 289,025 |.eeveeeeeeeennn foeee e e e JETR<] () R IR

REC 6699892.41 USD PAY
[ 6150000.00] EUR WELLS FARGO BANK,

/183235 L. Asset Hedge ............ Schedule D .. |Currency..... NA KB1H1DSPRFMYMCUFXTO9 | 04/04/2024 |. 07/08/2024 |......evvvvvvrnn feoerns 6,699,892|...... 108941340 [covvenivviiinens foeveiniieeees (VN PR FN 110,048 | oo | 110,048 |........ 110,048 |oeeveeeieiveeenn oo e [ 5,802 cevevii [ s

REC 677000.00 EUR PAY
[ 732471.76] USD BNP PARIBAS LONDON

/183560 .....covvnunnnnns Asset Hedge ............ Schedule BA .|Currency..... |..coveeiiiiiiiinnnnnnns ROMUWSFPUBMPROBKSP83 | 04/10/2024 (. 07/11/2024 |...eeeeeeeeennn foeeeeeeee 732,472|....... 1.08193761 [..oeeeeeeeeeeeee [ [V O ISP (6,685)..neeevenn foeeennnnnn (6,685).......... [(CJ1:1515)) AR FORPRRRRRUU REURPRRRRRPRRPTR RRRPRRTR K72 IR [

REC 10668784.00 USD

PAY [ 10000000.00] EUR CANADIAN IMPERIAL

/183628 ... .. | Asset Hedge ... . | Schedule D .. [Currency..... BANK OF COMMERCE .. 21GI19DL770XOHC3ZE78 |. 04/15/2024 |. 07/08/2024 |.... N PP 10,668,784]...... 1.06687840 |.. ...(43,602)]... ... (43,602)].




STATEMENT AS OF JUNE 30, 2024 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 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 806000.00 EUR PAY
[ 859675.41] USD MORGAN STANLEY
/183654 ......coevnnnnnns Asset Hedge ............ Schedule D .. |Currency..... CAPITAL SERVICES .. 17331LVCZKQKX5T7XV54 |. 04/16/2024 |.07/05/2024 |.....oevveeeeer founnnnens 859,675(...... 1.06659480 ....cevvvnneeeees Jornnieeeeennns (V) PO ST 3,964 |.covvinn foreeeeee 3,964 |..connnnnnn 3,964 |.eeeeeeeeeniees Joeeeene e [ e [S102: N (Y R
REC 5712480.60 USD PAY
[ 5346000.00] EUR BANK OF AMERICA,
/183706 . Asset Hedge ... . | Schedule BA .|Currency..... NA. .. BATYDEB6GKMZO031MB27  |. 04/17/2024 |. 07/11/2024 |.... P PO 5,712,481 |...... 1.06855230 |.. ...(22,307)] ... (22,3070 (22,307)].
REC 132267.
[ 181000.00] CAD MORGAN STANLEY
/183941 s Asset Hedge ............ Schedule BA .|Currency..... CAPITAL SERVICES .. 17331LVCZKQKXS5T7XV54 |. 04/24/2024 |. 07/25/2024 |.....ovvveveeee founnnnens 132,267 |....... 73075867 |.eveeeeeeeeeeenn [t [V T ISP [V/:)) [ I (W(5) . (V5] PP FRRRRRRUUTN IEUURPPRRRRPRRPTR TR L7 [ IR
REC 4971948.33 USD PAY
[ 4628000.00] EUR BANK OF AMERICA,
/184085 ... Asset Hedge ............ Schedule D .. |Currency..... NA BATYDEB6GKMZO031MB27  |. 04/30/2024 . 07/31/2024 |....ovvvvvvvnnn fenns 4,971,948 |....... 1.07431900 [...ovvvvvviienees fovnieieeeinnns (VN O F 2,688 [.ueeeeeens |oeeiiiinnns 2,688 |........... P21 U FORURRY R RN TAB8 | e[ s
REC 15606095.84 USD
PAY [ 12403000.00] GBP| MORGAN STANLEY
/184208 ...........ee.... Asset Hedge ............ Schedule D .. |Currency..... CAPITAL SERVICES .. 17331LVCZKOKX5T7XV54 |. 05/03/2024 |. 08/05/2024 |........ceevveen feunnnn 15,606,0% |...... 1.25825170 |-vveeeeeeenenes foeeeenneeeees (VN PR PR (76,301)[.eeeneeens o (76,301)]........ (76,301 eeeeeeeeeeeee Jmmeeeeemenees foeeeemeee e [ P2 I [

REC 297380.21 USD PAY
[ 405000.00] CAD

/184529 . Asset Hedge ............ Schedule BA .|Currency..... CITIBANK N.A. ... ESTODZWZFF32TWEFA76 |.05/14/2024 |.08/14/2024 |...ooovvovririrs ovrinnnne 297,380 ... 3427212 [ [ (U USRI IR 1,103 [ foereinen 1,103 | 1,103 [ovveeieieieiens e e foreeiens <[ IR B
REC 5106742.36 USD PAY

[ 4701844.00] EWR MORGAN STANLEY

/184541 o Asset Hedge ............ Schedule D .. |Currency..... CAPITAL SERVICES .. I7331LVCZKOKXST7XVS4 |. 05/14/2024 |. 08/14/2024 |..cvveevrvaurn foovnnnns 5,106,742|...... 1.08611480 [....veveveveees fooreiiieiins L SRR ISR 58,675 | vevenenes ferrerennnn 58,675 |.......... 58,675 [.evvveererenraees feererierenieeines [ e 9,206 | cvoveeen | e
REC 3018717.13 USD PAY

[ 2388000.00] GBP ROYAL BANK OF

/184608 .....vveveennne Asset Hedge ............ Schedule BA .|Currency..... CANADA ..o ESTIPSUSRHIGCTIXBUTY |, 05/15/2024 |. 08/15/2024 |vevevvvevevs |ovnen 3,018,717 ...... 1. 26411940 |- oo (L) RS SRR [C73) S R (73 I 73 FRSRRSRUN SURIUIRIRURURUT NUUSUTRPIRRRRR USRRT 5,482 | oo | e,
REC 126562.29 USD PAY

[ 100000.00] GBP MORGAN STANLEY

/184671 . Asset Hedge ............ [Schedule D .. [Currency..... CAPITAL SERVICES .. I7331LVCZKOKXST7XV54 |. 05/16/2024 |.08/05/2024 |.... ... 126,562]...... 1.26562290 |..

REC 2069893.80 USD PAY

[ 4440000.00] AUD THE TORONTO-

7184730 v Asset Hedge ............ Schedule D .. |Currency..... DOMINION BANK ... PT3B789TSUIDF371261 . 05/20/2024 |. 08/20/2024 |...vcvvvcuvee fovenes 2,969,894 |....... (66889500 [..vveeveiens [oreieieiine (L) S RS ;K] S R 5,083 |oevevnee. 5,083 [vveverereeenns forereieieeeees oo oo L8573 [
REC 10797736.95 USD

PAY [ 9900000.00] EUR BNP PARIBAS LONDON

JABATAT . Asset Hedge ............ Schedule D .. | CUITency..... |.everererereerererenenes ROMUNSFPUBNPROBKEP83 . 05/20/2024 |. 08/14/2024 |.......eveveves e 10,797,737 |...... 1.09088050 [....vvvvveverees foreereiiennns (U OSSR R 166,182 |..vvvves foreenan 166,182 |........ 166,182 - vvveveverereres [rreeeeeeeeieiens foererereeeeeenes oo 19,466 | vvoveveren | e
REC 30687277.73 USD

PAY [ 326717000.04] MORGAN STANLEY

SEK /184834 ............ Asset Hedge ............ Schedule D .. |Currency..... CAPITAL SERVICES .. [7331LVCZKCKXST7XV54 |. 05/21/2024 |.07/05/2024 |...eeovveeevias |ovnne 30,687,278 ....... 200392617 [+v.vvveeries [ (L] SRR I [QRCR:TX)) IS N (139,873)|....... (139,873)].cvvevevveiens [reerereerenerinns fereeeeeieens o 21,699 | covveenn | e
REC 10438804.69 USD

PAY [ 9597000.00] EUR MORGAN STANLEY

/184937 e Asset Hedge ............ Schedule D .. |Currency..... CAPITAL SERVICES .. I7331LVCZKGKXST7XVS4 |. 05/22/2024 |. 08/22/2024 |....evvevevvnees |ovene 10,438,805 |...... 1.08771540 [..veeevereien | (L SRR SRR 130,942 |oveneien fornnne 130,942 |......... 180,942 |ovoveeeieieiees e oo [ 20,215 | ceveeere | e
REC 913680.94 USD PAY

[ 840000.00] EUR MORGAN STANLEY

/184946 ... Asset Hedge ............ Schedule BA .|Currency..... CAPITAL SERVICES .. I7331LVCZKCKXST7XVS4 |. 05/22/2024 |. 08/22/2024 |....cvvvevvrens |oveeannns 913,681]...... 1.08771540 [o.ovverriens [ L) R R 1,461 [ e [ 1,461 [.cvoeee 11,461 [ oo e o 1,769 | ovevvne | e
REC 112000.00 GBP PAY

[ 142761.66] USD WELLS FARGO BANK,

/184986 ........oc... Asset Hedge ............ Schedule D .. |Currency..... NA. e KBIH1DSPRFMYMCUFXTO9 . 05/23/2024 |. 08/05/2024 |.....veveveveves fovererene 142,762|...... 1. 27465768 [...evevevevererens forrereieieinns (U SR R IGIRT7Y) IS B (1,144)|........... (1,188) e oo o [ 226 | oo | e

REC 2613803.76 USD PAY
[ 2400000.00] EUR

/185143 ..o, Asset Hedge ............ Schedule D .. |Currency..... CITIBANK N.A. ..... E570DZWZ7FF32TWEFA76 |. 05/24/2024 |.08/14/2024 |.......cooevven |oennnns 2,613,804 ]...... 1.08908490 |...evvveeeeiiiins [ (0 R R 36,136 [.ooeeeennnn fernnenn 36,136 [ KL Ko PR AU O N 4,712

REC 3400379.18 USD PAY

[ 3152000.00] EUR WELLS FARGO BANK,

/188475 ..o Asset Hedge ............ Schedule D .. |Currency..... NAL s KB1H1DSPRFMYMCUFXTO9  [. 06/10/2024 |. 09/10/2024 |.......ceeervie |oennnien 3,400,379|...... 1.07880050 [....eveeeeeeees [eeeiiiiiieeens (1 FUOUURRRORO FTOT 12,596 [.oooeeinns [ 12,59 |.......... 12,596 [ oo e 7,608 weveeeiii]| e
REC 1034673.32 USD PAY

[ 10903999.97] SEK

/185476 ................. Asset Hedge ............ Schedule D .. |Currency..... CITIBANK N.A. ..... E570DZWZ7FF32TWEFA76 |. 06/10/2024 |.07/05/2024 |.......cccevven |oennne 1,034,673 (....... 00488934 |....evveiiiiiins | [0 R R 4,887 | cuereeeee | 4,887 | 4,887 |eeiiieieeeiinn oo [ foiiee L£:73) ESSTTRO
REC 805000.00 EUR PAY

[ 865342.16] USD BNP PARIBAS LONDON

/185505 ... Asset Hedge ............ Schedule D .. [Currency..... ..coooreeriiiunnnnnnn. ROMUNSFPUBMPROBKSP83 . 06/10/2024 |. 07/05/2024 |.....evveeeeeeee |oeeenneee. 865,342)...... 1.07495920 [...oeeeeeieeees [l Of i o (2,583)] ..o fonenen. (2,583).......... (2,588)].eeeeeeeiieees [ o 612 tovvveie| e




STATEMENT AS OF JUNE 30, 2024 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

G903

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 530697.11 USD PAY
[ 413000.00] GBP CANADIAN IMPERIAL
/185530 ...iiiiiiiinnns Asset Hedge ............ Schedule D .. |Currency..... BANK OF COMMERCE .. 21GI19DL770XOHC3ZE78 |. 06/12/2024 |. 09/12/2024 |......oeeeevveee founnnnnns 530,697 |...... 1.28498090 [-.vveeeeeeennnes foeeemnneeeees (V) PO ST 8,256 |.cevvnen foeeeeeeenne 8,256 e 8,256 |-eeuueeeeeennes foeremmneeeeeennn fereee e s L2 (< I I

REC 4268574.04 USD PAY
[ 3929000.00] EUR

/185534 ... Asset Hedge ... . | Schedule BA .| Currency..... CITIBANK N.A. ..... ES70DZWZ7FF32TWEFA76 |. 06/12/2024 |.09/12/2024 |.... [ P 4,268,574...... 1.08642760 |.. R A P 4,721 |

REC 2439686.

[ 2247000.00] EUR ROYAL BANK OF

/185566 ...l Asset Hedge ............ Schedule D .. |Currency..... CANADA ............... ES7IP3USRHIGC71XBU11  [. 06/12/2024 |.07/31/2024 |......eeveeeiis |oennnins 2,439,687 |...... 1.08575280 |...evveeeeeeeiis [ (1) EOUURURRR R ATCK TN I R 29,534 |.......... 20,534 | e o e 3,660 | weveeeeii| e
REC 1869356.50 USD PAY

[ 1455000.00] GBP ROYAL BANK OF

/185630 ...ovviiiens Asset Hedge ............ Schedule D .. | Currency..... CANADA ........cc.en. ES7IP3USRHIGC71XBU11  [. 06/12/2024 |. 08/08/2024 |......evvveeenn |oennns 1,869,357 ...... 1.28478110 |oeeviiieeeeis [ (V) EPPRRU RN 20,936 |.ceeeeeee |rreeeees 29,936 |.......... AR T O U S RN F T
REC 27086728.62 USD

PAY [ 25232000.00] EUR CANADIAN INPERIAL

/185687 ......ooeenns Asset Hedge ............ Schedule D .. |Currency..... BANK OF COMMERCE .. 21GI19DL770X0HC3ZE78 |. 06/14/2024 |.09/16/2024 |..............e. |-.ee. 27,086,729|...... 1.07850700 |.eevveeeeeeeiis foeiiiieeeee (O] TR SR (33,391)[ .o | (33,391))......... (33,301 e e [ 63,524 | iiiii] s
REC 4721039.71 USD PAY

[ 7135000.00] AUD CANADIAN INPERIAL

/185709 ....oveiiennnns Asset Hedge ............ Schedule D .. | Currency..... BANK OF COMMERCE .. 21GI19DL770X0HC3ZE78 |. 06/14/2024 |.09/16/2024 |.......ovvvvens |oennnns 4,721,040)....... LB6167340 [..evveeeiiiiin et [\ EPRRRU AR (47,546)] .oeeeeeeee [ (47,546)......... L T FP 11,072 et e
REC 4504731.46 USD PAY

[ 4201000.00] EUR CANADIAN INPERIAL

/185717 e Asset Hedge ............ Schedule BA .|Currency..... BANK OF COMMERCE .. 2IGI19DL770X0HC3ZE78 |. 06/14/2024 |.09/16/2024 |.........cccens |oennnins 4,504,731...... 1.07229980 |....ooeeennnnnenns el (V) U R (10,571)[ ceeeeinis fernnnne (10,571)........ (10,571 [ e e 10,565 | woveeviin | e
REC 1469408.42 USD PAY

[ 1160000.00] GBP MORGAN STANLEY

/185719 i Asset Hedge ............ Schedule D .. | Currency..... CAPITAL SERVICES .. 17331LVCZKQKXST7XV54 . 06/14/2024 |.08/05/2024 |.......eevvvenn |oennns 1,469,408 ...... LRVTR LIV RPN R [V EPPRRRUU R 2,645 | .eeeii [ 2,645 |........... 2,645 [oovvniiiiiiiiiiins e [ [ P75 ) IR [
REC 4912911.28 USD PAY

[ 4591000.00] EUR CANADIAN INPERIAL

/185722 ... .. | Asset Hedge ... ... [Schedule D .. |Currency..... BANK OF COMMERCE .. 21GI19DL770X0HC3ZE78 |. 06/14/2024 |.08/14/2024 |.... JR 4,912,011 |...... 1.07011790 |.. ...(18,747) ... (13, 747).........(13,747)|.

REC 4994108.81 USD PAY

[ 3939000.00] GBP Schedule BA, MORGAN STANLEY

/185810 i Asset Hedge ............ [ Currency..... CAPITAL SERVICES .. 17331LVCZKQKXST7XV54 . 06/17/2024 |.09/17/2024 |....ovvvvveeens |oennns 4,994,109...... 1.26786210 |...evveeeeeeeiis [ (V) EPPRRU RN 11,495 [ .oeees e 11,495 ...l 11,495 [oovvvviiiiiiiiiins e fos e 712 | s
REC 6227465.94 USD PAY

[ 10188000.00] NzD Schedule BA,

/185816 ..ot Asset Hedge ............ Dot Currency..... CITIBANK N.A. ..... E570DZWZ7FF32TWEFA76 |. 06/17/2024 |.00/17/2024 |.......cocceeeis |-ennnind 6,227,466 |....... 61125500 [.eeeeeeeiiiie e (1) EOUURURRR R 19,219 oo e 19,219 .......... 19,219 [ e e e LGS Y B
REC 928500.92 USD PAY

[ 731000.00] GBP Schedule BA,

/185914 ..l Asset Hedge ............ [ Currency..... BARCLAYS BANK PLC ~ GSGSEF7VJPSI70UKS573  [. 06/18/2024 |. 09/19/2024 |.....evvvvveeess |oeeennnns 928,501 ...... LRVZ(R VA (V) RO R [V EPPRRRUU R RIR:1U: 2 IR R 3,808 [.ccccunnnn (U 2 AU [N R R 2,226 ceoeeeeee [ s
REC 43053028.44 USD

PAY [ 39907000.00] EUR Schedule BA,

/185932 ... Asset Hedge ............ Dot Currency..... CITIBANK N.A. ..... E570DZWZ7FF32TWEFA76 |. 06/18/2024 |.09/19/2024 |................ |...... 43,053,028 ...... 1.07883400 |...evveeeeeeiis [ (O] TR SR 119,786 [.ooeeeinns [ 119,756 |......... 119,786 [ [ e e LRI I
REC 538860.01 USD PAY

[ 809000.00] AUD Schedule BA, THE TORONTO-

/185958 ...eiiiiiiis Asset Hedge ............ [ Currency..... DOMINION BANK ...... PT30B789TSUIDF371261  [. 06/18/2024 |. 08/20/2024 |......ovvvveeees [oeeennnns 538,860 ....... .B6608159 [...eveeeiiiiin et (V) EPPRRU RN (1,332)f ceveeeeeens o (1,332)f..c..e (1,332)f e o e 1,008 [ eveeeeee| e
REC 1899000.00 NzD PAY

[ 1163139.40] USD Schedule BA, MORGAN STANLEY

/186019 ...l Asset Hedge ............ Dot Currency..... CAPITAL SERVICES .. 17331LVCZKQKX5T7XV54 |. 06/20/2024 |.09/17/2024 |.......coeeeeis |oennnns 1,163,139 ....... 261250100 [..eeeeeenniiiien el (1) EOUURURRR R [C£X)) PP R (5,733).......... (5,783).vveeeeeeiieee [ e P2 2 O [
REC 1955527.34 USD PAY

[ 2924000.00] AUD Schedule BA,

/186036 .....evvieennn Asset Hedge ............ [ Currency..... CITIBANK N.A. ..... ES70DZWZ7FF32TWEFA76 |. 06/20/2024 |.09/16/2024 |.......eovvvecnn |oennnns 1,955,527 |....... 66878500 |....vveiieeieiiis [ L (1 P O L N O P IO 4,586

REC 237720.96 USD PAY

[ 356000.00] AUD Schedule BA, THE TORONTO-

/186047 ...l Asset Hedge ............ Dot Currency..... DOMINION BANK ...... PT30B789TSUIDF371261 [. 06/20/2024 |. 08/02/2024 |......eevvveeen [oeeennnns 237,721 ....... 66775551 [.eeeeeeeiiiii el [\ TR RN M3 | [ M3 [t T | o e 357 | e | e
REC 5362575.50 USD PAY

[ 5000000.00] EUR Schedule BA, WELLS FARGO BANK,

/186088 ......vvieen Asset Hedge ............ [ Currency..... NA KB1H1DSPRFMYMCUFXTO9 [ 06/20/2024 |. 07/08/2024 |......evvveeenn |oennns 5,362,576 |...... 1.07251510 oo o [V EOPRRRRUT R 5,103 [ceveeeeeens [ 5,103 [ccnnnnns I [ R U AP RN 4,644 o[
REC 1900000.00 NZD PAY

[ 1160410.56] USD Schedule BA,

/186340 ... Asset Hedge ............ Do Currency..... BARCLAYS BANK PLC  G5GSEF7VJP5170UK5573 |. 06/27/2024 |.07/01/2024 |.........co..... |....... 1,160,411]....... 61074240 [..eoeeeeieee [ Of i o (1,885)] cuvveeeeee o (1,885)[.......... (1,885)] e oo o o 580 | covvreei] e,
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STATEMENT AS OF JUNE 30, 2024 OF THE MassMutual Ascend Life Insurance Company

SCHEDULE DB - PART A - SECTION 1

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

1 2 3 4 5 6 7 8 9 10 11 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative
Prior Current
Description Year(s) | Year Initial
of Item(s) Strike Initial Cost Cost of Credit Hedge
Hedged, Price, of Un- Un- Total Current [ Adjustment Quality |Effectiveness|
Used for Type(s) Date of Rate or discounted | discounted Book/ Unrealized | Foreign Year's to Carrying of at Inception
Income Schedule/ of Maturity | Number Index Premium Premium Current Adjusted Valuation | Exchange (Amorti- Value of Refer- and at
Generation Exhibit Risk(s) Exchange, Counterparty Trade or of Notional Received | (Received) | (Received) Year Carrying Increase/ | Change in zation)/ Hedged Potential ence | Quarter-end
Description or Replicated Identifier (a) or Central Clearinghouse Date | Expiration| Contracts Amount (Paid) Paid Paid Income Value Code | Fair Value | (Decrease) | B./A.C.V. | Accretion ltem Exposure | Entity (b)
REC 1160000.00 GBP PAY|
[ 1468633.20] USD Schedule BA, MORGAN STANLEY
/186341 ..ot Asset Hedge D CAPITAL SERVICES .. 17331LVCZKQKXST7XV54 |. 06/27/2024 |.08/05/2024 |.......cevvveenn fooeree 1,468,633 ...... 1.26606310 [...oeevveneeeeees Jorneeeeeeennas [V O ISP (1,874) e | (1,874).......... (1,874) e Jomee e e [ <727 KR [N
REC 4727439.86 USD PAY
[ 4402000.00] EUR MORGAN STANLEY
186349 .o Asset Hedge CAPITAL SERVICES .. I7331LVCZKOKXST7XVS4 |, 06/27/2024 | 07/31/2024 |..evevevvrvris |ovninnne 4,727,440 |...... 1.07393000 [+vvvovverererens oo 0 feverereeririees foreeieens 4,828 | ceiens o 4,828 |........... 4,828 | oo oo oo 7,001 [ e e
REC 4333000.00 EUR PAY
[ 4646839.19] USD MORGAN STANLEY
/186350 . ... | Asset Hedge .... CAPITAL SERVICES .. 17331LVCZKQKX5T7XV54 |.06/27/2024 |.07/01/2024 |.... P R 4,646,839 |...... 1.07243000 |....
1439999999. 0 0 1,033,544 [ XXX 1,033,544 1,685,926 0 0 0 624,181 XXX XXX
1479999999. Subtotal - Forwards 0 0 1,033,544 [ XXX 1,033,544 1,685,926 0 0 0 624,181 XXX XXX
1509999999. Subtotal - SSAP No. 108 Adjustments 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 XXX 0 0 0 0 0 0 XXX XXX
1699999999. Subtotal - Hedging Effective Variable Annuity Guarantees Under SSAP No.108 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
1709999999. Subtotal - Hedging Other 339,461,903 | 346,286,354 | (221,052,425) 330,964,335 | XXX 952,331,904 63,248,487 0] (240,440,604) 0 87,770,783 | 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 339,461,903 | 346,286,354 | (221,052,425) 330,964,335 | XXX 952,331,904 63,248,487 0] (240,440,604) 0 87,770,783 | XXX XXX
(@ [ Code ] Description of Hedged Risk(s) |
[ [ |

(o) |
[

Code |
[

Financial or Economic Impact of the Hedge at the End of the Reporting Period




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

SCHEDULE DB - PART B - SECTION 1

Futures Contracts Open as of the Current Statement Date

1203

1 2 3 4 5 6 7 8 9 10 11 12 13 14 Highly Effective Hedges 18 19 20 21 22
15 16 17
Change in
Variation Change in
Description Margin Variation Hedge
of ltem(s) Gain Margin Effectiveness
Hedged, Date of (Loss) Used| Cumulative Gain at
Used for Type(s) | Maturity Book/ to Adjust | Variation (Loss) Inception
Number Income Schedule/ of or Transac- | Reporting Adjusted Cumulative | Deferred Basis of | Margin for |Recognized and at Value of
Ticker of Notional Generation Exhibit Risk(s) Expira- Trade tion Date Carrying Variation | Variation Hedged All Other | in Current Potential Quarter-end | One (1)
Symbol | Contracts Amount Description or Replicated Identifier (a) tion Exchange Date Price Price Fair Value Value Margin Margin Item Hedges Year Exposure (b) Point
Long /US 10Y NOTE Schedule BA,
T L s 131 |........ 13,100,000 |FUTURE |1 /186010 ... |Portfolio Hedge ...... D Interest .... |.09/30/2024 .| CBOT .........cevvunee LCZ7XYGSLJUHFXXNXD88  |.06/18/2024 .|..... 110.7969 |..... 109.9800 |........... (106,794)[........... (106,794)]..ccceeeeeeiiiins o o s (106,794)|....... (106,79%)|........... 262,000 [ vevevrrrrnreieeenns [ 1,000
Long /US 10Y NOTE
T o [ 262 26,200,000 |FUTURE 11 /186338 ... |LIABILITY HEDGE ..... Interest .... |.09/30/2024 .| CBOT ..........evvuee LCZ7XYGSLJUHFXXNXD88  |.06/27/2024 .|..... 109.9688 |..... 109.9800 |.... 23,381 | 3,381 | o [ 3,381 .. 3,381 | 524,000 [ veverrrerrieiieeees [ 1,000
Long /US 10Y NOTE
T L s 1,527 |....... 152,700,000 [FUTURE || /186363 ... [LIABILITY HEDGE ..... Interest .... |.09/30/2024 .| CBOT .........cevvnnee LCZ7XYGSLJUHFXXNXD88  |.06/27/2024 .|..... 110.2500 |..... 109.9800 |........... (409,763)|........... (409, 763)....evvvvennnnnnn Joerrriiiiiiiiiins foeeeiiiieiins o (409,763)|....... (409,763)|........ 3,054,000 | ceovveriiiiiiiinnns e 1,000
Long /US 2YR NOTE
TW4 L s 126 |........ 25,200,000 |FUTURE 11 /186362 ... |LIABILITY HEDGE ..... Interest .... |.09/30/2024 .| CBOT .........cevvnnee LCZ7XYGSLJUHFXXNXD88  |.06/27/2024 .|..... 102.1211 |..... 102.1100 |..evvveenneee (3,277) |cevvvveenannns (3,277) e o e e, (3,277)).ccc. (3,277)|ccvveens 138,600 | ..ooooeeeeeeeeeenn [ 2,000
Long /US 5YR NOTE
FWA . [ 94 |oeeenns 9,400,000 [FUTURE Il /186339 ... [LIABILITY HEDGE ..... Interest .... |.09/30/2024 .| CBOT .........cevvunee LCZ7XYGSLJUHFXXNXD88  |.06/27/2024 .|..... 106.4844 |..... 106.5800 |......eevveeee 8,571 [cvviiiiiiies 8,571 | o [ e 8,571 [euvvennnnn 8,571 |ouvveeenns 122,200 | wevvvevnniniiiiiinn e 1,000
Long /US 5YR NOTE
FW4 ... e 1,375 |....... 137,500,000 [FUTURE || /186364 ... [LIABILITY HEDGE ..... Interest .... |.09/30/2024 .|CBOT ................. LCZ7XYGSLJUHFXXNXD88  |.06/27/2024 .|..... 106.6875 |..... 106.5800 |........... (153,924)|........... (153,924)].ceevvveeeeiinnes fooveiiiiiiiiinns o e, (153,924)[........ (153,924)|......... 1,787,500 | .ooooeeeeeeeeeeenn e, 1,000
1539999999. Subtotal - Long Futures - Hedging Othe (661,806) (661,806), 0 0 0 (661,806) (661,806) 5,888,300 XXX XXX
1579999999. Subtotal - Long Futures (661,806) (661,806), 0 0 0 (661,806) (661,806) 5,888,300 XXX XXX
1649999999. Subtotal - Short Futures 0 0 0 0 0 0 0 0 XXX XXX
1679999999. Subtotal - SSAP No. 108 Adjustments 0 0 0 0 0 0 0 0 XXX XXX
1689999999. Subtotal - Hedging Effective Excluding Variable Annuity Guarantees Under SSAP No.108 0 0 0 0 0 0 0 0 XXX XXX
1699999999. Subtotal - Hedging Effective Variable Annuity Guarantees Under SSAP No.108 0 0 0 0 0 0 0 0 XXX XXX
1709999999. Subtotal - Hedging Other (661,806) (661,806), 0 0 0 (661,806) (661,806) 5,888,300 XXX XXX
1719999999. Subtotal - Replication 0 0 0 0 0 0 0 0 XXX XXX
1729999999. Subtotal - Income Generation 0 0 0 0 0 0 0 0 XXX XXX
1739999999. Subtotal - Other 0 0 0 0 0 0 0 0 XXX XXX
1749999999. Subtotal - Adjustments for SSAP No. 108 Derivatives 0 0 0 0 0 0 0 0 XXX XXX
1759999999 - Totals (661,806) (661,806), 0 0 0 (661,806) (661,806) 5,888,300 XXX XXX
nning Cumulative Ending
Broker Name Cash Balance Cash Change Cash Balance
Total Net Cash Deposits
(a) Code
(b) [ Code ] Financial or Economic Impact of the Hedge at the End of the Reporting Period |
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SCHEDULE DB - PART D - SECTION 1

Counterparty Exposure for Derivative Instruments Open as of Current Statement Date

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

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
0199999999 - Aggregate Sum of Exchange Traded Derivatives XXX 448,836,261 (285,319,799) 448,836,261 438,956,842 (673,758) 438,956,842 5,888,300 5,888,300
Bank of America, N.A. ... BATYDEB6GKMZO031MB27 . |.... 160,980,000 |.... 15,327,908 . (1,624,220)].... 47,123,199 . .. 31,486

Barclays Bank PLC ..
Barclays Bank PLC ..
BNP Paribas London ....

G5GSEF7VJP5170UK5573 .
G5GSEF7VJPS170UK5573 .
ROMUWSFPUBMPROBKSP83 .

. 21GI19DL770OHCIZETS . |....

73,020,000 |.
143,060,000 | ...

.. 54,765,110

... (1,885)[.
(23,877,939)|.
.. (21,391,420))....

.. 92,104,229

(352,756)]....

. 241,116

... 580 |..
2,226 |..

Canadian Imperial Bank of Commerce . .... 155,388 ....(148,857)].... .... 155,388 (148,857)].... ... 114,435

Citibank N.A. .... E570DZWZ7FF32TWEFATE . |. 109,579,840 |. 54,154,479 |.. . (2,033,773)). 110,778,744 .(2,083,773)). 21,098,242 .o
Credit Agricole .. 1VUV7VQFKU0QSJ21A208 . .. 2,380,000 |[. ..1,931,978 |.. .. (95,169)|. ..1,931,978 . (95,169)[. .2,307,979 |.. . 1,764,788
Goldman Sachs International . W22LROWP2|HZNBBBK528 . . 55,440,000 |[. ..3,191,752 |.. . (2,091,309)). 6,618,944 | .o TP | RPN .. .
JPMorgan Chase Bank, N.A. . THBGLXDRUGQFUS7RNES7 . . 88,950,000 |[. 25,728,471 |.. . (8,135,689)). 89,792,934 (7,603,292) .2,979,878 |..

Morgan Stanley & Co. Internationa 4PQUHN3JPFGFNF3BB653 . |. . 10,425,000 |. ..9,061,514 |.. . (6,472,073)). 29,896,376 | .. N TP

Morgan Stanley Capital Services .. 17331LVCZKOKX5T7XV54 . |. F N RPN IR PPUPPRRRY .. e (BTN e O (4,797)|. 2,328 |..

Morgan Stanley Capital Services 17331LVCZKOKX5T7XV54 . |. | . 255,018 |.. . (2,374,550)). . 255,018 .(2,374,550)). . 847,229 |..

Royal Bank of Canada .. . ES7IP3U3RHIGC71XBU11 . . 82,300,000 |[. 18,262,408 |.. (17,643,008)). 25,049,874 .(5,977,537)). . 536,855 |.. .
The Toronto-Dominion Bank . PT30B789TSUIDF371261 . . ....5,196 |.. ... (1,332)]. ....5,19 (1,332)[. .6,921 [.. ..6,921
The Toronto-Dominion Bank . PT30B789TSUIDF371261 . |. . 125,851 i N . 125,851 o | . 252,154 .. 252,154
UBS AG ovvveeeeeeeeiinns BFM8T61CT2L1QCEMIKS0 . |. . 11,380,000 |. . 8,631,388 |.. . (1,247,426)). 11,438,996 o e 88,996 [ .. .
Wells Fargo Bank, N.A. . . KBIH1DSPRFMYMCUFXTO9 . . 90,602,364 |. 31,705,370 |.. (14,904,745)/. 92,492,262 (6,043,128)]. .1,529,5% |.. ..
0299999999. Total NAIC 1 Designation 828,117,204 0 257,742,652 (102,048,282) 524,227,371 (24,659,382) 9,946,020 2,138,298
Societe General ........cceeeiiiiiiiiiiiiiiiiiiiiiii e 02RNE8 IBXP4ROTDBPUAT . |..evvvees Yorrvvvnnn foonnn Yoo o 344,410,000 [....oevvvunniiiiiiiiiiiiiiins i 1,748,678 |..oooeeeeeennnn (7,146, 104) . ovveeiiiininniiiennn 0 i 6,353,478 [...iiiiiiiinnnnns 976,423 |...oiviivinnniniiiinnn 0 o e
0399999999. Total NAIC 2 Designation 344,410,000 0 11,748,678 (7,146, 104) 0 6,353,478 976,423 0 0 0
0899999999. Aggregate Sum of Central Clearinghouses (Excluding Exchange Traded) 126,053,262 (119,564, 138) 6,489, 124 126,053,262 (119,564, 138) 6,489,124 77,824,763 77,824,763
0999999999 - Gross Totals 1,172,527, 204 0 844,380,852 (514,078,323) 455,461,631 1,095,590,953 (143,920, 855) 445,641,200 93,659,083 85,851,361
1. Offset per SSAP No. 64

2. Net after right of offset per SSAP No. 64 844,380,852 (514,078,323)
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Collateral Pledged by Reporting Entity

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

SCHEDULE DB - PART D - SECTION 2

Collateral for Derivative Instruments Open as of Current Statement Date

1 2 3 4 5 6 7 8 9
Book/Adjusted Type of
Exchange, Counterparty CusIrP Carrying Maturity Margin
or Central Clearinghouse Type of Asset Pledged Identification Description Fair Value Par Value Value Date (I, VorIV)

Morgan Stanley & Co. LLC evvuieenieeeeeei et et e e e e e e e e e e e e e e e eaanas

Morgan Stanley & Co. LLC CME
Morgan Stanley Capital Services
Morgan Stanley & Co. LLC ..
Morgan Stanley & Co. LLC ..
Morgan Stanley & Co. LLC ..
Morgan Stanley & Co. LLC

9R7GPTSO7KV3UQJZQ078 ..
. 9R7GPTSO7KV3UQJZQ078 ..
17331LVCZKQKX5T7XV54 ..
9R7GPTSO7KV3UQJZQ078 ..
9R7GPTSO7KV3UQJZQ078 ..
OR7GPTSO7KV3UQJZQ078 ..
9R7GPTSO7KV3UQJZQ078 ..

Corporate.

. |00287Y-BX-6 ..

200
05723K-AF-7

Cash Collateral ...........eeeiiiiiiiiiiiiiiiiiiiiiiiiiiiieeeceeeeeeeee s
Cash Collateral ...
Cash Col lateral
Cash Collateral ...
Comcast Corporation
BAKER HUGHES LLC/CO-0BL .
ABBVIE INC. ..o

..................... (87,143,692)

. (1,780,000)
.. (673,758)
31,180,984)
. (6,388,922)

(11,783,070)|...

(11,060,273)|...

..................... (87,143,692)

.. (1,780,000)
.. (673,758)
.(38,000,000)
.. (8,000,000)

.(11,783,070)|...

.(12,000,000)|...

..................... (87,143,692)|...

.(11,783,070)
.. (1,780,000)
. (673,758),

- (21,826.689)|....
(4.472,245)| ...
S|

01/

12/15/2047 ..
11/21/2029 ...|.

L.
|

- ==

(159,380,520)

0199999999 - Total (150,010,699) (135,421,646) XXX XXX
Collateral Pledged to Reporting Entity
1 2 3 4 5 6 7 8 9
Book/Adjusted Type of
Exchange, Counterparty CusIrP Carrying Maturity Margin
or Central Clearinghouse Type of Asset Pledged Identification Description Fair Value Par Value Value Date (I, VorIV)

Bank Of America NA .... ... BATYDEB6GKMZ0031MB27 . Cash Collateral ... 160,980,000 |... . 160,980,000 |...
Barclays Bank Plc ... G5GSEF7VJPSI7OUK5573 .. Cash Collateral ... . 73,020,000 |... .. 73,020,000 |...
BNP Paribas .. ... ROMUNSFPUBMPROBK5P83 .. Cash Collateral ... ... 143,060,000 |... . 143,060,000 |...
Citibank NA .. . ES70DZWZ7FF32TWEFAT6 . Cash Collateral ... .. 109,579,840 |... . 109,579,840 |...
Credit Agricole Corporate and Investment Bank . 1VUV7VQFKU0QSJ21A208 .. Cash Col lateral ... .2,380,000 |... ....2,380,000 |...
Goldman Sachs International ... W22LROWP2[HZNBBBKS528 .. Cash Col lateral ... . 55,440,000 |... .. 55,440,000 |...
JPMorgan Chase Bank, N.A. .................. . THBGLXDRUGQFUS7RNESY .. Cash Col lateral ... . 88,950,000 |... .. 88,950,000 |...
Morgan Stanley & Co International PLC 4PQUHN3JPFGFNF3BB653 .. Cash Col lateral . 10,425,000 .. 10,425,000
Morgan Stanley & Co. LLC 9R7GPTSO7KV3UQJZQ078 .. Cash Col lateral ..11,952 ..11,952
Royal Bank of Canada .. ES7IP3U3RHIGC7 1XBU11 .. Cash Col lateral . 82,300,000 .. 82,300,000
Societe Generale 02RNE8 |BXP4ROTD8PU41 .. Cash Collateral ... 344,410,000 |... . 344,410,000 |...
BFM8T61CT2L1QCEMIKS0 . . Cash Collateral ... .. 11,380,000 |... K
Wel Is Fargo Bank NA KB1H1DSPRFMYMCUFXTO9 .. | Treasury. . |912820-CY-5 ... US TREASURY N/B ... ..92,451, . 104,833,000 |... ... 09/30/2028 ....|.
0299999999 - Total 1,174,388, 184 1,186,769,792 XXX




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

Schedule DB - Part E - Derivatives Hedging Variable Annuity Guarantees

NONE

Schedule DL - Part 1 - Reinvested Collateral Assets Owned

NONE

Schedule DL - Part 2 - Reinvested Collateral Assets Owned

NONE

E10, E11, E12



STATEMENT AS OF JUNE 30, 2024 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 fooen o oo e e o 40,832,434 |......... 98,914,225 |.......... 65,044,138 |..
PNC Bank .......ccccoevveiieieieienns Pittsburgh, PA .o fo i froreeen s e o (168,462,363)|...... (202,084,078)|...... (255,714,141)/..
Wells Fargo Bank / Norwest

Bank ..o Phoenix, AZ ...oceeeeveeeeeees foes e oo e oo [ 168,617 |.............. 184,456 |.............. 135,042 |.
FHLB oo Cincinnati, OH ... .. 155,956 |.. .. 22,503,987 |.. 20,150,974 |.. 35,070,508 |..
State Street Global Services Kansas Gity, MO ..........cocoeo oo fooeovoees oo e o 6,799,961 |............ 8,234,278 |.......... 16,359,040 |..

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 155,956 0 (98,157,364) (74,600, 145) (139,105,418)
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 155,956 0 (98,157,364) (74,600, 145) (139,105,418)
0499999. Cash in Company's Office XXX [ XXX XXX XXX

0599999. Total - Cash

155,956

(98, 157,364)

(74,600, 145)

(139, 105,418)

E13




STATEMENT AS OF JUNE 30, 2024 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 0
0309999999. Total - All Other Government Bonds 0 0
0509999999. Total - U.S. States, Territories and Possessions Bonds 0 0
0709999999. Total - U.S. Political Subdivisions Bonds 0 0
0909999999. Total - U.S. Special Revenues Bonds 0 0
AT&T INC COMMERCIAL PAPER .. 06/26/2024 .. 0.000 |.. . 07/16/2024 . 9,977,274 ... L0
AGILENT TECHNOLOGIES INC COMMERCIAL PAPE . 06/07/2024 .. 0.000 |.. . 07/02/2024 .. 15,997,561 .0
AMCOR FLEXIBLES NORTH AMERICA INC COMMER . 06/21/2024 .. 0.000 |.. . 07/10/2024 . 18,474,709 L0
AMCOR FLEXIBLES NORTH AMERICA INC COMMER . 06/25/2024 .. 0.000 |.. . 07/17/2024 . .4,488,990 .0
AMEREN CORPORATION COMMERCIAL PAPER ..... 06/28/2024 .. 0.000 |.. . 08/01/2024 . 42,796,347 L0
AMERICAN ELECTRIC POWER COMPANY INC COMM . ... 06/20/2024 ... 0.000 |.. . 07/09/2024 .. 34,757,473 |... 0.
AMERICAN HONDA FINANCE CORP COMMERCIAL P .... ... 04/16/2024 ... 0.000 |.. . 07/10/2024 . ..34,950,593 |... 0
AMERICAN HONDA FINANCE CORPORATION COMNE .... ... 06/20/2024 ...0.000 |.. . 09/16/2024 .. ..15,809,430 |... 0.
AVANGRID INC COMMERCIAL PAPER ... ... 05/16/2024 ...0.000 |.. . 07/15/2024 .. ..13,969,402 |... L0
AVANGRID INC COMMERCIAL PAPER ... ... 05/22/2024 ...0.000 |.. . 08/01/2024 . ..24,879,997 |... 0. .... 153,150
BAYER CORP COMMERCIAL PAPER ... 06/12/2024 ... 0.000 |.. . 07/26/2024 .. .4,980,847 |... 0 ... 14,458
BROWN-FORMAN CORP COMMERCIAL PAPER ... ... 06/03/2024 ...0.000 |.. . 07/03/2024 .. 01,999,392 |... 0. ....8,475
BROWN-FORMAN CORPORAT ION' COMMERCI AL PAPE . .. 06/17/2024 .. 0.000 |.. . 07/18/2024 . ..41,093,742 |... L0
CIGNA GROUP/THE COMMERCIAL PAPER ......... 05/22/2024 .. 0.000 |.. . 07/02/2024 .. 19,996,948 .0
CRH AMERICA FINANCE INC COMMERCIAL PAPER . 06/12/2024 .. 0.000 |.. ..09/05/2024 .. .9,898,135 L0
CENTERPOINT ENERGY INC COMMERCIAL PAPER .. 06/28/2024 .. 0.000 |.. . 07/01/2024 . . 25,000,000 .0
DOMINION ENERGY SOUTH CAROLINA INC COMME .... ... 06/11/2024 ... 0.000 |.. . 07/16/2024 ... ..33,422,304 |... 0
DOMINION ENERGY INC COMMERCIAL PAPER ... ... 06/13/2024 ...0.000 |.. . 07/11/2024 . 0.
DOMINION ENERGY INC COMMERCIAL PAPER ... ... 06/13/2024 ... 0.000 |.. ..07/23/2024 .. L0
DUKE ENERGY CORP COMMERCIAL PAPER ... 06/26/2024 ...0.000 |.. . 08/08/2024 ... 0.
ERAC USA FINANCE LLC COMMERCIAL PAPER .. ... 06/26/2024 ... 0.000 |.. . 07/17/2024 ... . . 0 .
ENBRIDGE US INC COMMERCIAL PAPER ... 06/13/2024 ...0.000 |.. . 07/11/2024 ... ..44,930,935 |... 0. ... 123,785
EVERGY KANSAS CENTRAL INC COMMERCIAL PAP . ... 06/18/2024 ...0.000 |.. . 07/10/2024 ... . 68,805,074 |... L0 .. 136,655
EVERSOURCE ENERGY COMMERCIAL PAPER ... .. 06/12/2024 ..0.000 |.. . 07/03/2024 .. 0.
EVERSOURCE ENERGY COMMERCIAL PAPER 06/25/2024 .. 0.000 |.. . 07/1172024 . L0
EVERSOURCE ENERGY COMMERCIAL PAPER 06/24/2024 .. 0.000 |.. . 07/15/2024 .. .0
EXELON CORPORATION COMMERCIAL PAPER 06/17/2024 .. 0.000 |.. . 07/02/2024 .. L0
FISERV INC COMMERCIAL PAPER ... 06/26/2024 ...0.000 |.. ..08/22/2024 .. 0.
FISERV INC COMMERCIAL PAPER ... ... 06/24/2024 ... 0.000 |.. . 08/28/2024 .. 0
FORTIVE CORP COMMERCIAL PAPER . ... 06/18/2024 ...0.000 |.. . 07/19/2024 .. 0.
FORTIVE CORP COMMERCIAL PAPER ... 06/25/2024 ... 0.000 |.. ..07/24/2024 .. . . 0
GLAXOSMITHKLINE LLC COMMERCIAL PAPER ... 06/26/2024 ...0.000 |.. . 07/01/2024 . . 12,900,000 |... 0.
HP INC COMMERCIAL PAPER ... 06/18/2024 ... 0.000 |.. . 07/10/2024 . ..29,959,044 |... 0 .
HUBBELL INCORPORATED COMMERCIAL PAPER .. ... 06/20/2024 ...0.000 |.. . 07/19/2024 .. ...9,972,454 |... 0. ...16,759
INTEL CORP COMMERCIAL PAPER ... .. 05/09/2024 .. 0.000 |.. . 07/08/2024 . ..14,983,827 |... 0 .. 121,327
INTEL CORP COMMERCIAL PAPER ... 05/15/2024 .. 0.000 |.. . 07/12/2024 .. . 31,796,080 .0
INTERCONT INENTAL EXCHANGE INC COMMERCIAL . 06/12/2024 .. 0.000 |.. . 07/10/2024 . .6,491,053 L0
INTERCONT INENTAL EXCHANGE INC COMMERCIAL . 06/13/2024 .. 0.000 |.. . 07/11/2024 . .9,984,708 .0
INTERCONT INENTAL EXCHANGE INC COMMERCIAL . 06/28/2024 .. 0.000 |.. . 07/12/2024 .. 12,978,262 L0
INTERCONT INENTAL EXCHANGE INC COMMERCIAL . 06/20/2024 .. 0.000 |.. ..07/22/2024 .. .8,971,024 .0
INTERCONT INENTAL EXCHANGE INC COMMERCIAL ... ... 06/13/2024 ... 0.000 |.. ..07/29/2024 .. 24,892,582 |... 0
KEURIG DR PEPPER INC COMMERCIAL PAPER ... 05/29/2024 ...0.000 |.. . 07/17/2024 ... ..22,943,493 |... 0.
KEURIG DR PEPPER INC COMMERCIAL PAPER ... 06/26/2024 ... 0.000 |.. . 08/08/2024 ... ..24,854,222 |... 0
KINDER MORGAN INC COMMERCIAL PAPER ... 06/24/2024 ...0.000 |.. . 07/01/2024 . . 41,600,000 |... 0.
L3HARRIS TECHNOLOGIES INC COMMERCIAL PAP . ... 06/06/2024 ... 0.000 |.. . 07/02/2024 .. 0
L3HARRIS TECHNOLOGIES INC COMMERCIAL PAP .... .. 05/03/2024 ..0.000 |.. ..07/25/2024 .. 0.
L3HARRIS TECHNOLOGIES INC COMMERCIAL PAP . 05/24/2024 .. 0.000 |.. . 08/21/2024 .. L0
MARRIOTT INTERNATIONAL INC/MD COMMERCIAL . 05/28/2024 .. 0.000 |.. . 07/10/2024 . 20,531,431 L0
MARRIOTT INTERNATIONAL INC/MD COMMERCIAL . 06/10/2024 .. 0.000 |.. ..07/25/2024 .. .9,963,020 L0
MARRIOTT INTERNATIONAL INC COMMERCIAL PA . 06/28/2024 .. 0.000 |.. . 08/14/2024 .. 14,898,570 .0
MARSH & MCLENNAN COMPANIES INC COMMERCIA ... .. 06/17/2024 .. 0.000 |.. . 07/01/2024 . . 33,000,000 |... L0 ..




STATEMENT AS OF JUNE 30, 2024 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
CUsSIP Description Code Date Acquired Rate of Interest Maturity Date Carrying Value Due and Accrued During Year

L'vL3

...................... MARSH & MCLENNAN COMPANIES INC COMMERCIA
MOHAWK  INDUSTRIES INC COMMERCIAL PAPER ...

MOHAWK  INDUSTRIES INC COMMERCIAL PAPER ...

MONDELEZ INTERNATIONAL INC COMMERCIAL PA ...
MONDELEZ INTERNATIONAL INC COMMERCIAL PA ...
MOSAIC CO/THE COMMERCIAL PAPER ..
MOSAIC CO/THE COMMERCIAL PAPER
NASDAQ INC COMMERCIAL PAPER .
NISOURCE INC COMMERCIAL PAPER .
0GE ENERGY CORPORATION COMMERCIAL PAPER
O0'REILLY AUTOMOTIVE INC COMMERCIAL PAPER ....
OREILLY AUTOMOTIVE INC COMMERCIAL PAPER
ONEOK INC COMMERCIAL PAPER
PPG INDUSTRIES INC COMMERCIAL PAPER ..
PENSKE TRUCK LEASING CO LP COMMERCIAL PA ...

06/26/2024
... 06/18/2024
... 06/28/2024
... 06/25/2024
... 06/26/2024
.. 06/11/2024
06/25/2024 ..
06/26/2024 ..
06/10/2024 ..
... 06/20/2024
... 06/12/2024
... 06/18/2024
... 06/21/2024
... 06/26/2024
... 06/17/2024
.. 05/24/2024

07/08/2024 ......ovos | 31,966,001 0
. 07/09/2024 .. ..16,579,782 |...
. 07/12/2024 .. ..29,950,202 |...
..07/22/2024 .. ..24,919,718 |...
..07/24/2024 ..
. 07/11/2024 .
..07/25/2024 ..
..07/24/2024 ..
. 07/10/2024 .
. 07/03/2024 ..
. 07/01/2024 ...
. 07/16/2024 ...
. 07/08/2024 ...
. 07/18/2024 ...
. 07/17/2024 . .
. 07/19/2024 .......... 9,972,086 |...

19,972,315
47,085,374 |...

PENSKE TRUCK LEASING CO LP COMMERCIAL PA ... . .
PENSKE TRUCK LEASING CO LP COMMERCIAL PA . ... 06/10/2024 . 08/09/2024 .. ..15,903,836 |...
PHILLIPS 66 COMMERCIAL PAPER ..... 06/18/2024 .. . 07/03/2024 .. 14,295,646

PHILLIPS 66 COMMERCIAL PAPER ..... 06/25/2024 ..
PUBLIC SERVICE ENTERPRISE GROUP INCORPOR . 06/26/2024 ..
RELX" INC(PRE-RE INCORPORAT ION) COMMERCIAL .... ... 06/24/2024
RELX" INC(PRE-RE INCORPORATION) COMMERCIAL .... ... 06/20/2024
RELX" INC(PRE-RE INCORPORAT ION) COMMERCIAL .... ... 06/25/2024
RYDER SYSTEM INC COMMERCIAL PAPER .... ... 05/31/2024
RYDER SYSTEM INC COMMERCIAL PAPER .... ... 06/05/2024
RYDER SYSTEM INC COMMERCIAL PAPER .... ... 06/13/2024
RYDER SYSTEM INC COMMERCIAL PAPER .... ... 06/14/2024
SHERWIN-WILLIAMS COMPANY (THE) COMMERCIA ... .. 06/28/2024

. 07/08/2024 .
. 07/10/2024 .
. 07/10/2024 ...
. 07/18/2024 .
..07/25/2024 ..
. 07/01/2024 .
. 07/05/2024 ..
. 07/11/2024 .
. 07/12/2024 ..
..07/22/2024 ..

32,964,805

.9,993,809 |...
..29,954,040 |...
..22,960,875 |...
19,936,505 |...

SOUTHERN COMPANY GAS CAPITAL CORPORATION . 06/28/2024 .. . 07/16/2024 .

SPIRE INC COMMERCIAL PAPER .. 06/12/2024 .. . 07/03/2024 ..

SPIRE INC COMMERCIAL PAPER .. 06/24/2024 .. . 07/15/2024 ..

SPIRE INC COMMERCIAL PAPER .. 06/26/2024 .. . 07/17/2024 .

SPIRE INC COMMERCIAL PAPER .. 06/24/2024 .. . 07/18/2024 .

VIl CREDIT INC COMMERCIAL PAPER .. ... 06/04/2024 . 07/10/2024 ... ..11,983,341 |...
VIl CREDIT INC COMMERCIAL PAPER .. ... 06/03/2024 . 07/11/2024 . 14,976,859 |...
VIl CREDIT INC COMMERCIAL PAPER .. ... 06/07/2024 . 07/19/2024 .. .7,053,264 |...
VIl CREDIT INC COMMERCIAL PAPER ... 06/26/2024 . 08/28/2024 .. ..13,547,320 |...
VULCAN MATERIALS COMPANY COMMERCIAL PAPE ... ... 06/18/2024 . 07/11/2024 . ..64,900,316 |...
VULCAN MATERIALS COMPANY COMMERCIAL PAPE ... R PO ... 06/25/2024 . 07/19/2024 .......... 13,462,773 |...
WRKCO INC COMMERCIAL PAPER ..... 06/20/2024 .. . 07/17/2024 . .9,975,425
WRKCO INC COMMERCIAL PAPER .. 06/20/2024 .. . 07/19/2024 .. 14,968,530
WRKCO INC COMMERCIAL PAPER ..... 06/25/2024 .. ..07/23/2024 .. 19,932,226
WASTE MANAGEMENT INC COMMERCIAL PAPER 06/25/2024 .. . 07/05/2024 .. 44,972,976
XCEL ENERGY INC COMMERCIAL PAPER ... 05/29/2024 .. . 07/02/2024 .. 39,993,836
XCEL ENERGY INC COMMERCIAL PAPER ... ... 06/28/2024 . 07/12/2024 .. . 10,981,741 |...
ALIMENTATION COUCHE-TARD INC COMMERCIAL .. 06/11/2024 . 07/08/2024 ... ..32,964,529 |...

... 06/26/2024
... 06/20/2024
... 06/17/2024
... 06/21/2024
... 06/25/2024
.. 05/14/2024

ALIMENTATION COUCHE-TARD INC COMMERCIAL
ALIMENTATION COUCHE-TARD INC COMMERCIAL
BELL TELEPHONE COMPANY OF CANADA OR BELL ....
CANADIAN PACIFIC RAILWAY COMPANY COMMERC ...
CANADIAN PACIFIC RAILNAY COMPANY COMMERC ...
MAGNA INTERNATIONAL INC COMMERCIAL PAPER ...
MAGNA INTERNATIONAL INC COMMERCIAL PAPER . 05/21/2024 ..
MAGNA INTERNATIONAL INC COMMERCIAL PAPER . . 06/04/2024 ..
NUTRIEN LTD COMMERCIAL PAPER .............. 06/20/2024 ..
TRANSCANADA PIPELINES LTD COMMERCIAL PAP . .. 05/13/2024

. 07/10/2024 ...
. 07/12/2024 ..
. 07/17/2024 .
. 07/03/2024 ..
. 07/08/2024 .
. 07/11/2024 .
..07/23/2024 ..
. 07/30/2024 ..
. 08/02/2024 ..
. 07/01/2024 .

..26,971,151 |...
..27,956,512 |...

0 0O 0O 0O 0000000000000 O0O0CO0O0O0O0O0O0OO0O0O0O0O0O0O0O0O0DO0OO0OODO0OOODO0OOODOOOOOO OO O OO O
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STATEMENT AS OF JUNE 30, 2024 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
Description Code Date Acquired Rate of Interest Maturity Date Carrying Value Due and Accrued During Year

06/11/2024 ..
.. 06/24/2024
05/21/2024 ..
05/02/2024 ..
.. 06/28/2024
06/28/2024 ..
06/28/2024 ..
.. 06/28/2024
06/18/2024 ..
06/21/2024 ..
06/26/2024 ..

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

TRANSCANADA PIPELINES LTD COMMERCIAL PAP ...
TRANSCANADA PIPELINES LTD COMMERCIAL PAP .
TRANSCANADA PIPELINES LTD COMMERCIAL PAP ...
CIE GENERALE DES ETABLISSEMENTS MICHELIN ....
DNB BANK ASA COMMERCIAL PAPER

MACQUARIE BANK LTD COMMERCIAL PAPER ....
MUFG BANK LTD (NEW YORK BRANCH) COMMERCI ...
RECKITT BENCKISER TREASURY SERVICES PLC ..
RECKITT BENCKISER TREASURY SERVICES PLC ..
RECKITT BENCKISER TREASURY SERVICES PLC ..
TYCO ELECTRONICS GROUP SA COMMERCIAL PAP . .

.. 07/08/2024 ..

.. 07/05/2024 ..

07/02/2024 ..........

07/08/2024 ..........

08/09/2024 ..........
07/08/2024 ..........

07/12/2024 ..........
07/31/2024 ..........
07/01/2024 ..........

13,008,007

......... 9,962,838
24,973,033

29,826,047
44,954,042

...3,997,608 |..

14,974,880
29,861,601
46,000,000

.. 14,947,235 |..

..44,953,780 |..

1019999999.

Subtotal - Bonds - Industrial and Miscellaneous (Unaffiliated) - Issuer Obligations

2,655,441,027

0
1109999999. Total - Industrial and Miscellaneous (Unaffiliated) Bonds 2,655,441,027 0 6,194,351
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 2,655,441,027 0 6,194,351
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 2,655,441,027 0 6,194,351

09248U-71-8 ....... BLACKROCK L1QUIDITY FUND-EXEMPT MONEY MA .... 06/28/2024 .. 116,000,000

825252-40-6 ........ INVESCO ADVISERS TREASURY PORT INSTL CL 06/28/2024 .......ovv |vvevnnnnniiiinnnnnnnnnnnnnn 00000 |oiiiiiiiiiiiiiins i | 3,976,095 . .
8209999999. Subtotal - Exempt Money Market Mutual Funds - as Identified by the SVO 119,976,095 0 0
8609999999 - Total Cash Equivalents 2,775, 417,122 0 6,194,351
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