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NATIONWIDE MUTUAL 

INSUR ANCE COMPANY

(C ASUALTY )

NATIONWIDE MUTUAL 

FIRE INSUR ANCE COMPANY

(FIRE)

NATIONWIDE

CORPOR ATION

Common Stock: 

13,642,432 Shares

Casualty–95.2%

Fire–4.8%  

(See Page 2)

Subsidiary Companies    —  Solid Line

Contractual Association  D ouble Line

Limited Liability Company D otted Line

M arch 31, 2014 

NATIONWIDE INSUR ANCE

FOUNDATION

M EM BERSH IP

NONPROFIT

CORPORATION

RETENTION 

A L TERNA TIV ES , L TD .

Common Stock: 120,000 Shares 

Fire�100% 

INSUR ANCE

INTERMEDIARIES, INC.

(III)

Common Stock: 1,615 Shares

Casualty-100% 

P ag e 1

SCOTTSDALE

INSUR ANCE COMPANY

(SIC )

Common Stock: 30,136 Shares

 

Casualty–100% 

SCOTTSDALE

SURPLUS LINES

INSUR ANCE COMPANY

Common Stock: 10,000 Shares

 

SIC–100% 

W ES TERN

HERITA G E INS U RA NC E

C OM P A NY

Common Stock: 4 ,7 7 6 ,07 6  Shares

 

SIC�100% 

V ETERINARY  PET 

INSUR ANCE CO.

(V PI)

Common Stock: 6,935,387 

Shares

SIC–100% 

DV M INSUR ANCE

AG ENC Y

VPI–100% 

V.P.I. SERV ICES INC.

VPI–100% 

TH I H OLDING S

(DELAWARE), INC.

(TH I)

Common Stock: 100 Shares

Casualty-100% 

V IC TORIA FIRE &

C ASUALTY  COMPANY

(V IC TORIA FIRE)

Common Stock: 1,500 Shares

TH I-100%

V IC TORIA AUTOMOB ILE

INSUR ANCE COMPANY

Common Stock: 

3,000 Shares

Victoria Fire-100%

V IC TORIA NATIONAL

INSUR ANCE COMPANY

Common Stock: 

1,000 Shares

Victoria Fire-100%

V IC TORIA SELEC T

INSUR ANCE COMPANY

Common Stock:  1,000 Shares

Victoria Fire-100%

V IC TORIA SPECIALTY

INSUR ANCE COMPANY

Common Stock: 1,000 Shares

Victoria Fire-100%

TITAN INDEMNITY  

COMPANY

(TITAN)

Common Stock: 4,319,951 Shares

TH I-100%

TITA N INS U RA NC E 
C OM P A NY

Common Stock: 1,000,000 Shares

T itan-100%

TITAN AUTO INSUR ANCE

OF NEW MEX ICO, INC.

Common Stock: 

1,000 Shares

TH I-100%

TITAN INSUR ANCE

SERV ICES, INC.

Common Stock: 

1 Share

TH I-100%

FREEDOM SPECIALTY  

INSUR ANCE COMPANY

Common Stock:  292,000 Shares 

SIC–100% 

CH AMPIONS OF TH E 

COMMUNITY, INC.

NONPROFIT

CORPORATION ��������

FARMLAND MUTUAL

INSUR ANCE COMPANY

G uaranty Fund

Certi" cate

 

Casualty 

IA

ALLIED INSUR ANCE

COMPANY  OF AMERIC A

Common Stock: 15,000 Shares

Casualty–100%

 

OH

CRESTB ROOK  INSUR ANCE

COMPANY

Common Stock: 90,000 Shares

 

Casualty–100% 

OH

NATIONAL C ASUALTY

COMPANY

(NC )

Common Stock: 100 Shares

Casualty–100% 
WI

NCC OF AMERIC A, LTD.

(INAC TIV E)

Common Stock: 300,000 Shares

NC–100% 
G .B �

NATIONWIDE AFFINITY

INSUR ANCE COMPANY

OF AMERIC A

Common Stock: 500,000 Shares

Casualty–100% 

OH

NATIONWIDE 

AG RIB USINESS

    INSUR ANCE COMPANY

Common Stock: 949,992 Shares

Casualty–100% 

Other Capital:

Casualty–Pfd.       
IA

NATIONWIDE ASSUR ANCE

COMPANY

Common Stock: 1,750 Shares

 

Casualty–100% 

WI

SCOTTSDALE

INDEMNITY  COMPANY

Common Stock: 50,000 Shares

Casualty–100% 

OH

NATIONWIDE PROPERTY

AND C ASUALTY

INSUR ANCE COMPANY

Common Stock: 60,000 Shares

Casualty–100% 
OH

NATIONWIDE LLOYDS

A TEXAS LLOYD S

TX

NATIONWIDE INSUR ANCE

COMPANY  OF FLORIDA

Common Stock: 10,000 Shares

Casualty–100% 

OH

NATIONWIDE

INDEMNITY  COMPANY

(NW INDEMNITY )

Common Stock: 28,000 Shares

Casualty–100% 
OH

NATIONWIDE G ENER AL

INSUR ANCE COMPANY

Common Stock: 20,000 Shares

Casualty–100% 

OH

AMERIC AN MARINE

UNDERWRITERS, INC.

Common Stock: 20 Shares

Casualty–100%     

FL

OH

NATIONWIDE EXCLUSIV E 

AG ENT RISK  PURCH ASING  

G ROUP, LLC

III-100% OH

LONE STAR

G ENER AL AG ENC Y, INC.

Common Stock: 1,000 Shares

 

 

Casualty–100% 
TX

COLONIAL COUNTY  

MUTUAL INSUR ANCE 

COMPANY

Surplus D ebentures: 

Assurance 

Lone Star  

TX

NATIONWIDE  SERV ICES

COMPANY, LLC

(NSC )

Single M ember Limited

   Liability Company

 

   Casualty–100% OH

NATIONWIDE PRIVATE

EQ UITY  FUND, LLC

 

Casualty–100% 

OH

NATIONWIDE ASSET 

MANAG EMENT, LLC

 

Casualty–100%

OH

NATIONWIDE C ASH

MANAG EMENT COMPANY

Common Stock: 100 Shares

 

 

Casualty–100% OH

1492 C APITAL, LLC

(1492)

 

 

Casualty–100% 

OH

PRIV ILEG E 

UNDERWRITERS, INC. (PUI)

 

 

1492–22.7% 

FL

PURE INSUR ANCE 

COMPANY

 

 

PU I–100% 
FL

PRIV ILEG E 

UNDERWRITERS 

RECIPROC AL EXCH ANG E

 

FL

PURE RISK  MANAG EMENT, 

LLC (PRM)

 

PU I–100% 

FL

C A

C A

C A

OH

AZ

AZ

��

�� �� �

��

TX OH

MI IN

OHNM

OH

OH

TX

NATIONWIDE REALTY  

SERV ICES, LTD.

Single M ember Limited

   Liability Company

 

Casualty–100% 

OH

NATIONWIDE REALTY

INV ESTORS, LTD

Casualty–96.75%

NW  Indemnity–3.25% 
OH

NNOV 8, LLC

Casualty-100%

OH

ALLIED H OLDING S 

(DELAWARE), INC.

(AH DI)

Common Stock 100 Shares

Casualty–100% 

(SEE PAG E 3)
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�

NATIONWIDE FINANCIAL

SERV ICES, INC. (NFS)

Common Stock: 100 Shares

NW  Corp.–100%

NATIONWIDE MUTUAL 

INSUR ANCE COMPANY

(C ASUALTY )

(See Page 1)

	
 �� 
 	 ��� �� � � � 
 �

� �� � � 	� �� 
 	� � � 
� �
 	�

� � �� ��

(See P ag e 1)

FARMLAND MUTUAL

INSUR ANCE COMPANY

G uaranty Fund

Certi- cate

 

Casualty 

NATIONWIDE CORPOR ATION (NW 

CORP)

Com m on Stock:  13,642,432 Shares

Casualty–95.2%  

P ag e 2

�

Subsidiary Com panies    —  Solid Line

Contractual Association  D ouble Line

Lim ited Liability Com pany  D otted Line

March 31, 2014 

NATIONWIDE EMERG ING

MANAG ERS, LLC

 N W D  Invest–100%

NA TIONW ID E F INA NC IA L

A S S IG NM ENT

C OM P A NY

 Common Stock:  100 Shares

 N W  L ife-100% 

NATIONWIDE LIFE AND

ANNUITY  INSUR ANCE 

COMPANY

(NLAIC )

 Com m on Stock:  66,000 Shares

 N W  Life-100%

NATIONWIDE INV ESTMENT

SERV ICES CORPOR ATION

 Com m on Stock:  5,000 Shares

 N W  Life-100%

NATIONWIDE INV ESTMENT

ADV ISORS, LLC

 N W  Life-100%

NATIONWIDE LIFE 

INSUR ANCE

COMPANY  (NW LIFE)

Com m on Stock:  3,814,779 Shares

N FS-100%

NATIONWIDE BANK

Com m on Stock:   2,800,000 Shares
 
     N FS-100%  

NATIONWIDE FINANCIAL 

SERV ICES C APITAL TRUST

 Preferred Stock: 

 N FS-100%

REG ISTERED INV ESTMENT

ADV ISORS SERV ICES, INC.

 
N FS-100%  

NATIONWIDE FUND 

ADV ISORS

 Com m on Stock:  250,000 Shares

 D ELAW A RE BU SIN ESS TRU ST

NA TIONW ID E RETIREM ENT
S OL U TIONS , INC . (NRS )

Common Stock: 23 6 ,4 9 4  Shares

N FSD I-100% 

NATIONWIDE RETIREMENT

SOLUTIONS, INS. AG ENC Y, INC.

Com m on Stock: 1,000 Shares

 

N RS-100%  

NATIONWIDE RETIREMENT

SOLUTIONS, INC. OF OH IO

Com m on Stock: 100 Shares

NATIONWIDE RETIREMENT

SOLUTIONS, INC. OF TEXAS

Com m on Stock: 1,000 Shares

NATIONWIDE RETIREMENT

SOLUTIONS, INC. OF 

ARIZONA

Com m on Stock: 1,000 Shares

N RS-100%  

NATIONWIDE FINANCIAL

INSTITUTION 

DISTRIB UTORS

AG ENC Y, INC. 

   Com m on Stock:     1,000 Shares 

    N FSD I-100%

NATIONWIDE FUND

MANAG EMENT LLC

Com m on Stock:  5 Shares

 

N FSD I–100%  

NATIONWIDE FUND

DISTRIB UTORS LLC

Com m on Stock:  10,000 Shares

 

N FSD I–100%  

NFS DISTRIB UTORS, INC.

(NFSDI)

Com m on Stock:          100 

Shares 
N FS-100%  

NATIONWIDE

SECURITIES, LLC

 N FSD I - 100%

NATIONWIDE FINANCIAL 

G ENER AL AG ENC Y, INC

Com m on Stock: 

1,000 Shares

 N FSD I - 100%

IA

OH

��

OH

NATIONWIDE G LOBAL

H OLDING S, INC.

Com m on Stock:                            1 Share

 
N W  Corp.–100%  

OH

RIV ERV IEW 

INTERNATIONAL

G ROUP, INC.

N W D  Invest – 100%

DE

NEWH OUSE C APITAL

PARTNERS II, LLC

N G V–99%

DE

NWD ASSET 
MANAG EMENT

H OLDING S, INC.
(NAMH I)

N W D  Invest–100%

DE

DE

NWD INV ESTMENT 

MANAG EMENT, INC. 

(NWD Invest)

Com m on Stock: 958,750 Shares

N W  Corp 100%

Preferred Stock: 500,000 Shares

N W  Corp 100%
DE

NEWH OUSE C APITAL

PARTNERS, LLC

N W D  Invest –19%

Casualty–70%

Fire–10% � 

NATIONWIDE B ETTER 

H EALTH  H OLDING

COMPANY, LLC

(NB H H )

N W  Corp–75%

N MFIC - 25%

� �

NATIONWIDE B ETTER

H EALTH  (OH IO), LLC.

N BH H –100%

OH

OH

OH

OK

��
��

FED

TX

DE

DE

� 
AZ

!"

OH

#$

�  

DE

� 

DE

DE

DE

% "

LIFE REO H OLDING S, LLC

&'() *+, -. ./ ��

 OLENTANG Y

 REINSUR ANCE, LLC

   N LA IC - 100% V T
NATIONWIDE G LOBAL

V ENTURES, INC.

(NG V )

N A MH I–100%  

DE
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0

P ag e 3

Su b sid iary  Comp anies    �  Solid  L ine

Contractu al A ssociation  D ou b le L ine

L imited  L iab ility  Comp any   D otted  L ine

M arch 3 1, 2014  

H ARLEYSV ILLE PENNLAND

INSUR ANCE COMPANY  

(H PIC )

Casualty–100%

12

NATIONWIDE MUTUAL 

INSUR ANCE COMPANY

(C ASUALTY )

(See Page 1)

34

H ARLEYSV ILLE LIFE

INSUR ANCE COMPANY

Casualty–100% 12

H ARLEYSV ILLE G ROUP INC.

(H G I)

AH D I–100%

56

H ARLEYSV ILLE 

WORCESTER

INSUR ANCE COMPANY  

(H WIC )

 H G I-100% 12

HARLEYSV ILLE PREFERRED

INSUR ANCE COMPANY  

(H PRIC )

 H G I-100% 1 2

H ARLEYSV ILLE 

INSUR ANCE COMPANY

(H IC )

 H G I-100% 12

H ARLEYSV ILLE LAK E

STATES INSUR ANCE

COMPANY

 H G I-100% 78

H ARLEYSV ILLE 

INSUR ANCE COMPANY

OF NEW YORK

 H G I-100% 12

H ARLEYSV ILLE

INSUR ANCE COMPANY

OF NEW JERSEY

9:;< => >? @A

ALLIED H OLDING S 

(DELAWARE), INC.

(AH DI)

Common Stock 100 Shares

Casualty–100%

56

ALLIED G ROUP, INC.

(AG I)

Common Stock 850 Shares

AH D I - 100% 8 2

ALLIED PROPERTY

AND C ASUALTY

INSUR ANCE COMPANY

(ALLIED P &  C )

Common Stock:  300,000 Shares

AG I–100% 

8 2

DEPOSITORS

INSUR ANCE COMPANY

(DEPOSITORS)

Common Stock: 300,000 Shares

 

AG I–100% 

8 2

A M C O

INS U RA NC E C OM P A NY

(A M C O)

Common Stock: 3 00,000 Shares

 

A G I�100% 

8 2

NATIONWIDE INSUR ANCE

COMPANY  OF AMERIC A

Common Stock: 12,500  Shares

AG I–100% 

B8

A L L IED

G ENERA L  A G ENC Y

C OM P A NY

Common Stock: 5 ,000 Shares

 

A M CO �100% 

8 2

PREMIER AG ENC Y,

INC.

Common Stock: 100,000 Shares

 

AG I–100% 

8 2

A L L IED  TEX A S

 A G ENC Y , INC .

Common Stock: 1,000 Shares

AM CO–100% CD
NATIONWIDE SALES 

SOLUTIONS, INC.

Common Stock: 20,000  Shares

 

AG I–100% 8 2

NATIONWIDE

ADVANTAG E MORTG AG E

COMPANY  (NAMC )

Common Stock:  333,837  Shares

AM CO –87.3%

A llied  P & C �8 .4 7 %

D ep ositors �4 .23 %

8 2

AG MC

REINSUR ANCE, LTD.

Common Stock: 11,000 Shares

 

NAM C–100% 

CE F



STATEMENT AS OF MARCH 31, 2014 OF THE  NATIONWIDE LIFE AND ANNUITY INSURANCE COMPANY
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STATEMENT AS OF MARCH 31, 2014 OF THE  NATIONWIDE LIFE AND ANNUITY INSURANCE COMPANY

SCHEDULE D - PART 3
Show All Long-Term Bonds and Stock Acquired During the Current Quarter
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STATEMENT AS OF MARCH 31, 2014 OF THE  NATIONWIDE LIFE AND ANNUITY INSURANCE COMPANY

SCHEDULE D - PART 4
Show All Long-Term Bonds and Stock Sold, Redeemed or Otherwise Disposed of During the Current Quarter
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STATEMENT AS OF MARCH 31, 2014 OF THE  NATIONWIDE LIFE AND ANNUITY 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

CUSIP
Ident-

ification Description
For-
eign

Disposal
Date

Name
of Purchaser

Number of 
Shares of

Stock
Consid-
eration Par Value

Actual
Cost

Prior Year
Book/

Adjusted 
Carrying 

Value

11

Unrealized 
Valuation 
Increase/

(Decrease)

12

Current 
Year's 
(Amor-

tization)/
Accretion

13

Current 
Year's 

Other Than 
Temporary 
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Recog-
nized

14
Total

Change in 
Book/
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Carrying 
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(11 + 12 - 

13)

15
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Carrying 
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Carrying 
Value at 
Disposal 
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Foreign 
Exchange 

Gain 
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Interest/ 
Stock 

Dividends 
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DuringYear
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or
Market

In-
dicator

(a)
��������	��
 ���

����
�������


������
��������
 ����������
 �������
 
 �������
 �������
 �������
 �������
 
 �����
 
 �����
 
 �������
 
 
 
 ���
 ����������
 �

����� ��!��
 ���

����
�������


������
��������
 ����������
 �������
 
 ������
 ������
 ������
 ������
 
 �����
 
 �����
 
 ������
 
 
 
 ���
 ����������
 �

�����"�����
 ���

����
�������


������
��������
 ����������
 �������
 
 �����
 �����
 �����
 �����
 
 #��$ 
 #��$ 
 �����
 
 
 
 ��
 ����������
 �

�����!�%���
 ���

����
�������


������
��������
 ����������
 �������
 
 ���
 ���
 ���
 
 
 #��$ 
 #��$ 
 ���
 
 
 
 �
 ����������
 �

�������&%��
 '()�
*+
",��
-./.��01.�+
2./
345�
"�+.60
 ����������
 7���





��������
 
 �������
 �������
 �������
 �������
 
 
 
 
 
 �������
 
 
 
 �����
 ����������
 ��"

�������8-��
 '()�
*+
",��
-./.��01.�+
2./
345�
'()�
"
 ����������


2.�.10+)��





��������



 ������
 ������
 ������
 ������
 
 
 
 
 
 ������
 
 
 
 ���
 ����������
 ��"

3199999. Subtotal - Bonds - U.S. Special Revenues ���������
 ���������
 ���������
 ���������
 
 #������$ 
 #������$ 
 ���������
 
 
 
 ������
 XXX XXX
�������72��
 
1.6),��
 9:)�.::
�)�
*/,:
;�,
2� *
*.6
 ����������
 �������
 
 ������
 ������
 ������
 ������
 
 ��
 
 ��
 
 ������
 
 
 
 ���
 ����������
 ���

�������7<��
 
1.6),��
 9:)�.::
�)�
*/,:
;�,
2� *
*.6
 ����������
 �������
 
 ������
 ������
 ������
 ������
 
 �����
 
 �����
 
 ������
 
 
 
 ���
 ����������
 ���

�������	8��
 
 �

�2'
�+=
7�60
2� *
*.6
������
7�

�
 ����������
 �������
 
 �������
 �������
 �������
 �������
 
 ������
 
 ������
 
 �������
 
 
 
 �����
 ����������
 ���

�������
���
 �6���=):
>�
7�
?+�
�+


������
��������
 ����������
 3�4
�6..
"4,(��=.
 
 ���������
 ���������
 ���������
 ���������
 
 ���
 
 ���
 
 ���������
 
 
 
 �������
 ����������
 ��"

�����7�	 ��
 
�1.:
�+=
36
2� *
*.6
������
7�
��


���
 ����������
 �������
 
 �����
 �����
 �����
 �����
 
 ��
 
 ��
 
 �����
 
 
 
 ��
 ����������
 ���

�����7�		��
 
�1.:
�+=
36
2� *
*.6
������
7�

�


���
 ����������
 �������
 
 �����
 �����
 �����
 �����
 
 #���$ 
 #���$ 
 �����
 
 
 
 ��
 ����������
 ���

�����7�	*��
 
�1.:
�+=
36
2� *
*.6
������
7�
��


���
 ����������
 �������
 
 
 ������
 ������
 ������
 ������
 
 
 ������
 
 ������
 
 #������$ #������$ ���
 ����������
 ���

�������
7��
 
�59@9.6@9.
���A�

::�,
73>
�:+
�+=
�+
 ����������


2.�.10+)��





��������



 �������
 �������
 �������
 �������
 
 
 
 
 
 �������
 
 
 
 �����
 ����������
 �

�����	�
&��
 7�9�+6��)�.

�+.6��+)/.
>�
36
2� *
*.6
�
 ����������
 �������
 
 �������
 �������
 �������
 �������
 
 
 
 
 
 �������
 
 #�����$ #�����$ �����
 ����������
 ���

�����3�"2��
 
1.6),��
	�1.
�+=
;�/
36
2� *
*.6
������
 ����������
 �������
 
 ������
 ������
 ������
 ������
 
 ���
 
 ���
 
 ������
 
 
 
 ���
 ����������
 ���

�����B�

��
 
�,(�6�=.�.61)+
7+6
 ��=
>:
36
73>


���
 ����������


2.�.10+)��





��������



 ������
 ������
 ������
 ������
 
 
 
 
 
 ������
 
 
 
 ���
 ����������
 �

������� &��
 
6=.�+
*.,96)+).:
;�,
2� *
*.6
�����&-
7
 ����������
 �������
 
 �������
 �������
 �������
 �������
 
 #�����$ 
 #�����$ 
 �������
 
 
 
 �����
 ����������
 ���

�������

��
 
61:+6��=�	.)�A
7��+6�,+
*.,

 *
>.�:.
 
 ����������


2.�.10+)��





��������



 ������
 ������
 ������
 ������
 
 
 
 
 
 ������
 
 
 
 ���
 ����������
 �

�����!�
7��
 
:0.�
-.�+��
����=.1.�+
3.61
>�
�+
�


�
 ����������


2.�.10+)��





��������



 �����
 �����
 �����
 �����
 
 #��$ 
 #��$ 
 �����
 
 
 
 ���
 ����������
 ��"

�����?�
*��
 
::.+
 �,C.�
*.,96)+).:
7�60
2� *
*.6
��
 ����������
 �������
 
 ������
 ������
 ������
 ������
 
 #���$ 
 #���$ 
 ������
 
 
 
 ���
 ����������
 ���

�����2�

��
 
:+�6)�
���.6
�6�D.,+

 *
�37
*.6




��
 ����������


2.�.10+)��





��������



 �������
 �������
 �������
 �������
 
 
 
 
 
 �������
 
 
 
 �����
 ����������
 �
�

�����<�
?��
 
9�)�
<):9��
*.6/),.:
7�
�:+
>).�
3>
�+
 ����������


2.�.10+)��





��������



 ���������
 ���������
 ���������
 ���������
 
 ������
 
 ������
 
 ���������
 
 
 
 ������
 ����������
 ��"

�������

��
 
96�6�
	.��+(
7�6.
# ��=.6
2"$
73>


���
 ����������


2.�.10+)��





��������



 ������
 ������
 ������
 ������
 
 ���
 
 ���
 
 ������
 
 
 
 ���
 ����������
 �

�����!�2���
  ��C
�E

1.6),�

�+
>���
36
2� *
*.6
���
 ����������
 �������
 
 ������
 ������
 ������
 ������
 
 �����
 
 �����
 
 ������
 
 
 
 ���
 ����������
 ���

�����!�8���
  ��C
�E

1.6),�

�+
>���
36
2� *
*.6
���
 ����������
 �������
 
 ������
 ������
 ������
 ������
 
 ���
 
 ���
 
 ������
 
 
 
 ���
 ����������
 ���

�����!�8*��
  ��C
�E

1.6),�

�+
>���
36
2� *
*.6
���
 ����������
 �������
 
 ������
 ������
 ������
 ������
 
 ���
 
 ���
 
 ������
 
 
 
 ���
 ����������
 ���

�����
�!
��
  ��C
�E

1.6),�
�+=
*.,96)+).:
2� *
*.6
 ����������
 �������
 
 ������
 ������
 ������
 ������
 
 ��
 
 ��
 
 ������
 
 
 
 ���
 ����������
 ���

�����	��?��
  .�6
*+.�6�:

�+�


36
2� *
*.6
������
7
 ����������
 �������
 
 �������
 �������
 �������
 �������
 
 �����
 
 �����
 
 �������
 
 
 
 ���
 ����������
 ���

�������
	��
  �++�)�=
?6�90
>>7
7�
?+�
�+


������
��
 ����������
 ��+96)+�
 
 ���������
 ���������
 ���������
 ���������
 
 #������$ 
 #������$ 
 ���������
 
 
 
 ������
 ����������
 ��"

�������
 ��
  6�/�
�+=
>���
369:+
2� *
*.6
������
7�
 ����������
 �������
 
 �������
 �������
 ������
 ������
 
 ������
 
 ������
 
 �������
 
 
 
 ��
 ����������
 ���

�������
���
  96�)�=+��
��6+(.6�
*��+�
�.

 *
""37
*.
 ����������


2.�.10+)��





��������



 ������
 ������
 ������
 ������
 
 #�����$ 
 #�����$ 
 ������
 
 
 
 �����
 ����������
 ��"

�����&�����
 7� 
**
36
2� *
*.6
�����7 �
7�

�


����
 ����������
 �������
 
 ������
 ������
 ������
 ������
 
 ��
 
 ��
 
 ������
 
 
 
 ���
 ����������
 ���

�����B�7
��
 73>
7�0
36
73>
*.6
�������
3.4�:
;�:+6
 ����������


2.�.10+)��





��������



 �������
 �������
 �������
 �������
 
 
 
 
 
 �������
 
 
 
 ���
 ����������
 �

�����F�

��
 7<*
7�6.1�6C
73>
&.��:
��6=�
 C
�&


���
 ����������


2.�.10+)��





��������



 ������
 ������
 ������
 ������
 
 
 
 
 
 ������
 
 
 
 ���
 ����������
 �

�����G�

��
 7<*
7�6.1�6C
7�60

 *
�37
�+


������
��
 ����������


2.�.10+)��





��������



 ������
 ������
 ������
 ������
 
 
 
 
 
 ������
 
 
 
 ���
 ����������
 ��"

��������*��
 7�9�+6��)�.

�+.6��+)/.
>�
36
2� *
*.6
�
 ����������
 �������
 
 �������
 �������
 �������
 �������
 
 ������
 
 ������
 
 �������
 
 
 
 �����
 ����������
 ���

�������3
��
 7�9�+6��)�.

�+.6��+)/.
>�
36
2� *
*.6
�
 ����������
 �������
 
 ������
 ������
 ������
 ������
 
 ���
 
 ���
 
 ������
 
 
 
 ���
 ����������
 ���

�����?��-��
 7�9�+6��)�.

�+.6��+)/.
>�
36
2� *
*.6
�
 ����������
 �������
 
 �������
 �������
 �������
 �������
 
 ���
 
 ���
 
 �������
 
 
 
 �����
 ����������
 ���

����� �2H��
 7&� *
;�,
2� *
*.6
������7 
7�
�
�


���
 ����������
 �������
 
 ������
 ������
 ������
 ������
 
 
 
 
 
 ������
 
 #�����$ #�����$ ���
 ����������
 ���

�������"���
 7&	>
;�,
2� *
*.6
�����'
�
7�

�


�����
 ����������
 �������
 
 ������
 ������
 ������
 ������
 
 ������
 
 ������
 
 ������
 
 
 
 ���
 ����������
 ���

�������"���
 7&	>
;�,
2� *
*.6
�����'
�
7�

�


�����
 ����������
 �������
 
 ������
 ������
 ������
 ������
 
 ������
 
 ������
 
 ������
 
 
 
 ���
 ����������
 ���

�������"���
 7&	>
;�,
2� *
*.6
�����'
�
7�

�


�����
 ����������
 �������
 
 ������
 ������
 ������
 ������
 
 ������
 
 ������
 
 ������
 
 
 
 ��
 ����������
 ���

�����"�����
 7&
>3
>���
36
2� *
*.6
�����I�
7�
�
�
 ����������
 �������
 
 ������
 ������
 ������
 ������
 
 �����
 
 �����
 
 ������
 
 
 
 �����
 ����������
 ���

 E
05.1



STATEMENT AS OF MARCH 31, 2014 OF THE  NATIONWIDE LIFE AND ANNUITY 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

CUSIP
Ident-

ification Description
For-
eign

Disposal
Date
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of Purchaser
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Stock
Consid-
eration Par Value

Actual
Cost

Prior Year
Book/

Adjusted 
Carrying 

Value

11

Unrealized 
Valuation 
Increase/

(Decrease)

12

Current 
Year's 
(Amor-

tization)/
Accretion

13

Current 
Year's 

Other Than 
Temporary 
Impairment 

Recog-
nized

14
Total
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Book/
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Carrying 

Value
(11 + 12 - 

13)

15
Total

Foreign 
Exchange 
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/Adjusted 
Carrying 
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Book/
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Carrying 
Value at 
Disposal 
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Foreign 
Exchange 
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Disposal

Realized 
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Bond 
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Stock 

Dividends 
Received 

DuringYear
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tractual
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NAIC 
Desig-
nation
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Market

In-
dicator
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STATEMENT AS OF MARCH 31, 2014 OF THE  NATIONWIDE LIFE AND ANNUITY 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
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STATEMENT AS OF MARCH 31, 2014 OF THE  NATIONWIDE LIFE AND ANNUITY INSURANCE COMPANY

SCHEDULE D - PART 4
Show All Long-Term Bonds and Stock Sold, Redeemed or Otherwise Disposed of During the Current Quarter
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CUSIP
Ident-

ification Description
For-
eign

Disposal
Date

Name
of Purchaser

Number of 
Shares of

Stock
Consid-
eration Par Value

Actual
Cost

Prior Year
Book/

Adjusted 
Carrying 

Value

11

Unrealized 
Valuation 
Increase/

(Decrease)

12

Current 
Year's 
(Amor-

tization)/
Accretion

13

Current 
Year's 

Other Than 
Temporary 
Impairment 

Recog-
nized

14
Total

Change in 
Book/

Adjusted 
Carrying 

Value
(11 + 12 - 

13)

15
Total

Foreign 
Exchange 
Change in 

Book 
/Adjusted 
Carrying 

Value

Book/
Adjusted 
Carrying 
Value at 
Disposal 

Date

Foreign 
Exchange 

Gain 
(Loss) on 
Disposal

Realized 
Gain 

(Loss) on 
Disposal

Total Gain 
(Loss) on 
Disposal

Bond 
Interest/ 
Stock 

Dividends 
Received 

DuringYear

Stated
Con-

tractual
Maturity

Date

NAIC 
Desig-
nation

or
Market

In-
dicator

(a)

�����������	 
�	�
���	���	������	����	��	���	�
�	���	 ����������	

 ���!"��
#						���$����	

	 %�&'��	 %�&'��	 %�&'��	 %�&'��	 	 	 	 	 	 %�&'��	 	 	 	 �&�'(	 ���������%	 �

�'��(%��)��	 
���������	��*	 +��	,��	�#	 ,�
	
��	����	 ����������	 -+.�
/#	 	 ��&���	 ��&���	 ��&'��	 ��&���	 	 0'1 	 0'1 	 ��&���	 	 0�'1 0�'1 ���	 ����������	 ��,

�'��� ��2��	 �!
���3�#�	 �����#��+�	�
��	��	 ,�
	
��	 ����������	 -+.�
/#	 	 ���&���	 ���&���	 �%�&���	 �%�&�'�	 	 ��&%��	 	 ��&%��	 	 ���&���	 	 	 	 '�%	 ����������	 ��4

�'��%��56��	 
���������	�����	
��	�
�"	 ,�
	
��	�����	 ����������	 -+.�
/#	 	 (&%�%	 (&%�%	 (&%��	 (&%((	 	 ��	 	 ��	 	 (&%�%	 	 	 	 ��	 ����������	 ��,

�'��%��7��%	 
���������	�����	
��	�
�"	 ,�
	
��	�����	 ����������	 -+.�
/#	 	 ���&���	 ���&���	 ���&���	 ���&�'%	 	 ���	 	 ���	 	 ���&���	 	 	 	 ���	 �%��������	 ��,

�'��%��7
��	 
���������	�����	
��	�
�"	 ,�
	
��	�����	 ����������	 -+.�
/#	 	 ���&���	 ���&���	 ���&���	 ���&��'	 	 0�&���1 	 0�&���1 	 ���&���	 	 	 	 �&��%	 �%��������	 ��,

�'��%)��5��	 
���������	�����	
��	�
�"	 ,�
	
��	�����	 ����������	 -+.�
/#	 	 ���&�%�	 ���&�%�	 ���&���	 ���&(��	 	 0��(1 	 0��(1 	 ���&�%�	 	 	 	 �&���	 �'��������	 ��,

�'��%)��5��	 
���������	�����	
��	�
�"	 ,�
	
��	�����	 ����������	 -+.�
/#	 	 �'&���	 �'&���	 �'&��(	 �'&���	 	 �(	 	 �(	 	 �'&���	 	 	 	 ��%	 ����������	 ��,

�'('������'	 
�#
�
	�
�������	-�#��	�"	�-	8�			�$(��9	 ����������	 ,+�����.	 	 %&���&���	 %&���&���	 �&%%%&���	 �&%%%&%%%	 	 �	 	 �	 	 %&���&���	 	 	 	 �%�&(��	 ����������	 ��4

����� ����'	 ��#+�:+	��+;+!+	<<	-+��#���	�-	
�	
��	8�	 ����������	

 ���!"��
#						���$����	

	 ��&��(	 ��&��(	 ��&��(	 ��&��(	 	 	 	 	 	 ��&��(	 	 	 	 ���	 ����������	 �

%�(��=��>��	 ?#�
#	-+�����	  	��
	-��	
��	���%��			�$	 ����(�����	

 ���!"��
#						���$����	

	 �&���&�'�	 �&���&�'�	 �&���&�'�	 �&���&�'�	 	 	 	 	 	 �&���&�'�	 	 	 	 ��&���	 ����(����(	 �

%�(����)��%	 ?#�
#	-+�����	�
�"	
�	8�			�$���9	������	 ����������	 ,+�����.	 	 ��&���&���	 ��&���&���	 ��&�%(&���	 ��&���&�(%	 	 0��&�(%1 	 0��&�(%1 	 ��&���&���	 	 	 	 �'�&(��	 ����������	 ��4

%�(�� �����	 ?#�
#	-+�����	  	-��	
��	������			'$�'�9	 ����(�����	

 ���!"��
#						���$����	

	 ��%&���	 ��%&���	 '��&��%	 '�%&%��	 	 0(�&��'1 	 0(�&��'1 	 ��%&���	 	 	 	 �'&���	 ����(�����	 ��4

%�(�(=�����	 ?#����	
�+���	�
@�	

	��	��#��	���	�
�	�	 ����������	

 ���!"��
#						���$����	

	 %(&���	 %(&���	 %(&���	 %(&��%	 	 ��'	 	 ��'	 	 %(&���	 	 	 	 ('�	 ����������	 �

%�(��=�����	 ?#����	
�+���	
�	�!����+	�<���	���	��;��	 ����������	

 ���!"��
#						���$����	

	 %&��'	 %&��'	 %&��'	 %&��'	 	 	 	 	 	 %&��'	 	 	 	 %�	 ����������	 �

%�(��A����%	 ?
	�
@�	��	�
���#�	��	�
�	���	�-><
	��	 ����������	

 ���!"��
#						���$����	

	 ��&���	 ��&���	 ��&���	 ��&���	 	 	 	 	 	 ��&���	 	 	 	 ���	 ���������'	 �

%���(B�����	 C�	4@+#�@����	<8	���	��	��#	��			�$%��9	 ����������	 C+��
��	 	 %�&�'�	 %�&�'�	 %�&�'�	 %�&�'�	 	 	 	 	 	 %�&�'�	 	 	 	 (�'	 ����������	 �

%�%����4���	 D+�E�#��
#	,���+�	,��	 ,�
	
��	������ ��	 ����������	 -+.�
/#	 	 ��&���	 ��&���	 ��&�%�	 ��&���	 	 ��%	 	 ��%	 	 ��&���	 	 	 	 �%�	 ����������	 ��,

%�%�����,��	 D+�E�#��
#	,���+�	,
�	,��	-�	 ,�
	
��	��	 ����������	 -+.�
/#	 	 ��&���	 ��&(%�	 ��&�%(	 ��&�'�	 	 	 	 	 	 ��&�'�	 	 0(��1 0(��1 ��'	 ����������	 ��,

%�%(�=��?��	 D����	�+��
	�+#:	8
��E/���	8�	���	,D �	�	 ����������	

 ���!"��
#						���$����	

	 (&''(	 (&''(	 �&���	 (&%�(	 	 0�'�1 	 0�'�1 	 (&''(	 	 	 	 %�	 ����������	 �

%�%(�=�����	 D����	�+��
	�+#:	8
��E/���	8�	���			'$�%	 ����������	

 ���!"��
#						���$����	

	 ��&�(%	 ��&�(%	 ��&�(%	 ��&�(%	 	 	 	 	 	 ��&�(%	 	 	 	 �'�	 ����������	 �

%�%�����,��	 D����	�+��
	,��	�+�:��	
��	��	 ,�
	
��	�	 ����������	 -+.�
/#	 	 �(�&���	 �(�&���	 ���&(%�	 �'�&%(�	 	 ��&�'�	 	 ��&�'�	 	 �(�&���	 	 	 	 �&���	 ���������'	 ��,

%'��'A��4�%	 D���!
���+#�	,�#�#�	���	
�	
��	8�			�$��	 ����������	

 ���!"��
#						���$����	

	 (�&���	 (�&���	 (�&���	 (�&���	 	 	 	 	 	 (�&���	 	 	 	 �&���	 ����������	 �

%'%��=����(	 D����+!	��+��	���	���	-��	
��	������			(	 ����������	

 ���!"��
#						���$����	

	 ��&'��	 ��&'��	 �'&��(	 ��&(��	 	 0�&��(1 	 0�&��(1 	 ��&'��	 	 	 	 ���	 ����������	 �

%(���B�FF��	 D��!�#��
#	��	�
	��
	��+��	8��

�@+.	-
�	 ����������	

 ���!"��
#						���$����	

	 �%&��'	 �%&��'	 ��&���	 �%&���	 	 0�(1 	 0�(1 	 �%&��'	 	 	 	 �&���	 ����������	 �

%���%���6�(	 D
���	6���E�#	���	���!	�#	8�	�			�$���9	 ����������	

 ���!"��
#						���$����	

	 (&��%	 (&��%	 (&���	 (&���	 	 �%	 	 �%	 	 (&��%	 	 	 	 ���	 ����������	 ��4

��'��������	 �+#+��+#	-+�����	 +��/+.	�
	)�;	8�	
��	%	 < ����������	

 ���!"��
#						���$����	

	 �&�'�&�''	 �&�'�&�''	 �&���&��%	 �&�'�&���	 	 0�&�(�1 	 0�&�(�1 	 �&�'�&�''	 	 	 	 (%&�%�	 ����������	 ��4

((���5��)��	  
����	�
!!�#��+��
#�	<#�	
��	8�			'$�(�	 < ����(�����	 �+��						���$����	 	 '&���&���	 '&���&���	 '&���&(��	 '&���&((%	 	 0�&((%1 	 0�&((%1 	 '&���&���	 	 	 	 ��(&%��	 ����������	 ��4

�����F��8�%	 )�+��
	�+"	-��	�
	���	8�			($�(�9	������	  ����������	 ,+�����.	 	 (&���&���	 (&���&���	 �&�(%&%��	 (&���&��(	 	 0�&��(1 	 0�&��(1 	 (&���&���	 	 	 	 �(�&�(�	 ����������	 ��4

''%�%>����'	 8
@+����	�
	���	8�			�$���9	��������	  ����������	 ,+�����.	 	 ��&���&���	 ��&���&���	 ��&�(�&���	 ��&��'&(��	 	 0'&(��1 	 0'&(��1 	 ��&���&���	 	 	 	 �'�&���	 ����������	 ��4

(���������'	 -��������	���!	
��	���	��
	
�	8�	��	���	  ����������	 -+.�
/#	 	 ���&%��	 ���&%��	 ('&'��	 (�&���	 	 ��&(��	 	 ��&(��	 	 ���&%��	 	 	 	 ��'	 ����������	 ��,

(����G�����	 -��������	���!	
��	���	��
	22<	8�	
��	��	  ����������	

 ���!"��
#						���$����	

	 ���&�'�	 ���&�'�	 ���&�'�	 ���&�'�	 	 	 	 	 	 ���&�'�	 	 	 	 �%%	 ����������	 ��4

%���������%	 C��+	�
#�+�#��	C�����	-��	��
	
��	���'��	  ����������	 -+.�
/#	 	 ��&���	 ��&���	 ��&���	 ��&���	 	 ��&���	 	 ��&���	 	 ��&���	 	 	 	 '%(	 ����������	 ��,

%���(D��6�'	 C
�+�
#�	��
�"	-��	
�	8�			�$(��9	������	  ����'�����	 �+��						���$����	 	 �&���&'��	 �&���&���	 �&���&���	 �&��(&�(�	 	 �'�&���	 	 �'�&���	 	 �&���&'��	 	 	 	 ���&���	 ���������'	 ��4

3899999. Subtotal - Bonds - Industrial and Miscellaneous (Unaffiliated) ���&���&(��	 ���&(�'&%(�	 ��(&'��&���	 ���&�'�&�'�	 ��&���	 ''�&('�	 	 '��&�%�	 	 ���&���&�'�	 	 �&���	 �&���	 �&���&���	 XXX XXX
8399997. Total - Bonds - Part 4 ���&��'&%%�	 ��(&���&�'�	 ���&���&%�%	 ��%&���&'�%	 ��&���	 '�(&��(	 	 '��&���	 	 ���&���&���	 	 �&���	 �&���	 �&��(&%''	 XXX XXX
8399998. Total - Bonds - Part 5 XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX
8399999. Total - Bonds ���&��'&%%�	 ��(&���&�'�	 ���&���&%�%	 ��%&���&'�%	 ��&���	 '�(&��(	 	 '��&���	 	 ���&���&���	 	 �&���	 �&���	 �&��(&%''	 XXX XXX
8999997. Total - Preferred Stocks - Part 4 	 XXX 	 	 	 	 	 	 	 	 	 	 	 	 XXX XXX
8999998. Total - Preferred Stocks - Part 5 XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX
8999999. Total - Preferred Stocks 	 XXX 	 	 	 	 	 	 	 	 	 	 	 	 XXX XXX
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STATEMENT AS OF MARCH 31, 2014 OF THE  NATIONWIDE LIFE AND ANNUITY 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

CUSIP
Ident-

ification Description
For-
eign

Disposal
Date

Name
of Purchaser

Number of 
Shares of

Stock
Consid-
eration Par Value

Actual
Cost

Prior Year
Book/

Adjusted 
Carrying 

Value

11

Unrealized 
Valuation 
Increase/

(Decrease)

12

Current 
Year's 
(Amor-

tization)/
Accretion

13

Current 
Year's 

Other Than 
Temporary 
Impairment 

Recog-
nized

14
Total

Change in 
Book/

Adjusted 
Carrying 

Value
(11 + 12 - 

13)

15
Total

Foreign 
Exchange 
Change in 

Book 
/Adjusted 
Carrying 

Value

Book/
Adjusted 
Carrying 
Value at 
Disposal 

Date

Foreign 
Exchange 

Gain 
(Loss) on 
Disposal

Realized 
Gain 

(Loss) on 
Disposal

Total Gain 
(Loss) on 
Disposal

Bond 
Interest/ 
Stock 

Dividends 
Received 

DuringYear

Stated
Con-

tractual
Maturity

Date

NAIC 
Desig-
nation

or
Market

In-
dicator

(a)
9799997. Total - Common Stocks - Part 4 � XXX � � � � � � � � � � � � XXX XXX
9799998. Total - Common Stocks - Part 5 XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX
9799999. Total - Common Stocks � XXX � � � � � � � � � � � � XXX XXX
9899999. Total - Preferred and Common Stocks � XXX � � � � � � � � � � � � XXX XXX
9999999 - Totals ������������ XXX �	���	
��	�� �
��	������� 
������ �������� � �	������ � ���������	
� � ��	��� ��	��� ���������� XXX XXX
(a) For all common stock bearing the NAIC market indicator "U" provide: the number of such issues �
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STATEMENT AS OF MARCH 31, 2014 OF THE  NATIONWIDE LIFE AND ANNUITY 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

Description

Description
 of Item(s)
Hedged,
Used for
Income

Generation
or Replicated

Schedule/
Exhibit

Identifier

Type(s)
of

Risk(s)
(a)

Exchange, Counterparty
or Central Clearinghouse

Trade
Date

Date of 
Maturity

or
Expiration

Number
of

Contracts
Notional 
Amount

Strike
Price,

Rate or
Index

Received 
(Paid)

Cumulative
Prior 

Year(s) 
Initial Cost 
of Premium 
(Received) 

Paid

Current 
Year Initial 

Cost of 
Premium 

(Received) 
Paid

Current 
Year

Income

Book/ 
Adjusted 
Carrying 

Value Code Fair Value

Unrealized 
Valuation 
Increase/ 

(Decrease)

Total 
Foreign 

Exchange 
Change in 
B./A.C.V.

Current 
Year’s 

(Amorti-
zation)/ 

Accretion

Adjustment 
to Carrying 

Value of 
Hedged 

Item
Potential 
Exposure

Credit 
Quality 

of
Refer-
ence 
Entity

Hedge
Effectiveness 
at Inception

and at 
Quarter-end

(b)
� � � � � � � � � � � � � � � � � � � � � �

0019999. Subtotal - Purchased Options - Hedging Effective - Call Options and Warrants � � � � XXX � � � � � � XXX XXX
� � � � � � � � � � � � � � � � � � � � � �

0029999. Subtotal - Purchased Options - Hedging Effective - Put Options � � � � XXX � � � � � � XXX XXX
� � � � � � � � � � � � � � � � � � � � � �

0039999. Subtotal - Purchased Options - Hedging Effective - Caps � � � � XXX � � � � � � XXX XXX
� � � � � � � � � � � � � � � � � � � � � �

0049999. Subtotal - Purchased Options - Hedging Effective - Floors � � � � XXX � � � � � � XXX XXX
� � � � � � � � � � � � � � � � � � � � � �

0059999. Subtotal - Purchased Options - Hedging Effective - Collars � � � � XXX � � � � � � XXX XXX
� � � � � � � � � � � � � � � � � � � � � �

0069999. Subtotal - Purchased Options - Hedging Effective - Other � � � � XXX � � � � � � XXX XXX
0079999. Subtotal - Purchased Options - Hedging Effective � � � � XXX � � � � � � XXX XXX
��������	
����
�����
�

��������	������
�����
�

����������

������ �!"����#�!�$�!�

%��&�'
	(���)�� *+�� ������+#�!�$

,�'"	����	�(���-����

#���'�	����	(���!� ./0% *12/3�3*31��451� �6+�.+6��.� ��+�5+6��5� � �47.5�7188� �9.9:19� � 5.87��.� � 5.87��.� 5.87��.� � � � � 5.87��.� � ��1�

��������	
����
�����
�

��������	������
�����
�

����������

������ �!"����#�!�$�!�

%��&�'
	(���)�� *+�� ������+#�!�$

����"'����3���

/'�!�;�
�#�;� ,�*%,6�/�<
=2��>�1��� �6+6�+6��.� �6+61+6��5� � �=7..978�.� �919:41� � =�47.1�� � =�47.1�� =�47.1�� � � � � =�47.1�� � ��1�

0089999. Subtotal - Purchased Options - Hedging Other - Call Options and Warrants � �7655751.� � �7655751.� XXX �7655751.� � � � � �7655751.� XXX XXX
��������	
����
�����
�

/%�����	������
�����
�

����������

������ �!"����#�!�$�!�

%��&�'
	(���)�� *+�� ������+#�!�$

��(!?	���	;@
��'����

3
�9%/6=/ � >���*�1�� �1+�8+6��.� �1+�5+6��5� � ��795.7�9�� �919:41� � 5517�56� � 5517�56� 5517�56� � � � � 5517�56� � ��1�

0099999. Subtotal - Purchased Options - Hedging Other - Put Options � 5517�56� � 5517�56� XXX 5517�56� � � � � 5517�56� XXX XXX
� � � � � � � � � � � � � � � � � � � � � �

0109999. Subtotal - Purchased Options - Hedging Other - Caps � � � � XXX � � � � � � XXX XXX
� � � � � � � � � � � � � � � � � � � � � �

0119999. Subtotal - Purchased Options - Hedging Other - Floors � � � � XXX � � � � � � XXX XXX
� � � � � � � � � � � � � � � � � � � � � �

0129999. Subtotal - Purchased Options - Hedging Other - Collars � � � � XXX � � � � � � XXX XXX
� � � � � � � � � � � � � � � � � � � � � �

0139999. Subtotal - Purchased Options - Hedging Other - Other � � � � XXX � � � � � � XXX XXX
0149999. Subtotal - Purchased Options - Hedging Other � �79�97494� � �79�97494� XXX �79�97494� � � � � �79�97494� XXX XXX
� � � � � � � � � � � � � � � � � � � � � �

0159999. Subtotal - Purchased Options - Replications - Call Options and Warrants � � � � XXX � � � � � � XXX XXX
� � � � � � � � � � � � � � � � � � � � � �

0169999. Subtotal - Purchased Options - Replications - Put Options � � � � XXX � � � � � � XXX XXX
� � � � � � � � � � � � � � � � � � � � � �

0179999. Subtotal - Purchased Options - Replications - Caps � � � � XXX � � � � � � XXX XXX
� � � � � � � � � � � � � � � � � � � � � �

0189999. Subtotal - Purchased Options - Replications - Floors � � � � XXX � � � � � � XXX XXX
� � � � � � � � � � � � � � � � � � � � � �

0199999. Subtotal - Purchased Options - Replications - Collars � � � � XXX � � � � � � XXX XXX
� � � � � � � � � � � � � � � � � � � � � �

0209999. Subtotal - Purchased Options - Replications - Other � � � � XXX � � � � � � XXX XXX
0219999. Subtotal - Purchased Options - Replications � � � � XXX � � � � � � XXX XXX
� � � � � � � � � � � � � � � � � � � � � �

0229999. Subtotal - Purchased Options - Income Generation - Call Options and Warrants � � � � XXX � � � � � � XXX XXX
� � � � � � � � � � � � � � � � � � � � � �

0239999. Subtotal - Purchased Options - Income Generation - Put Options � � � � XXX � � � � � � XXX XXX
� � � � � � � � � � � � � � � � � � � � � �

0249999. Subtotal - Purchased Options - Income Generation - Caps � � � � XXX � � � � � � XXX XXX
� � � � � � � � � � � � � � � � � � � � � �

0259999. Subtotal - Purchased Options - Income Generation - Floors � � � � XXX � � � � � � XXX XXX
� � � � � � � � � � � � � � � � � � � � � �
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STATEMENT AS OF MARCH 31, 2014 OF THE  NATIONWIDE LIFE AND ANNUITY 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

Description

Description
 of Item(s)
Hedged,
Used for
Income

Generation
or Replicated

Schedule/
Exhibit

Identifier

Type(s)
of

Risk(s)
(a)

Exchange, Counterparty
or Central Clearinghouse

Trade
Date

Date of 
Maturity

or
Expiration

Number
of

Contracts
Notional 
Amount

Strike
Price,

Rate or
Index

Received 
(Paid)

Cumulative
Prior 

Year(s) 
Initial Cost 
of Premium 
(Received) 

Paid

Current 
Year Initial 

Cost of 
Premium 

(Received) 
Paid

Current 
Year

Income

Book/ 
Adjusted 
Carrying 

Value Code Fair Value

Unrealized 
Valuation 
Increase/ 

(Decrease)

Total 
Foreign 

Exchange 
Change in 
B./A.C.V.

Current 
Year’s 
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(b)
0269999. Subtotal - Purchased Options - Income Generation - Collars � � � � XXX � � � � � � XXX XXX
� � � � � � � � � � � � � � � � � � � � � �

0279999. Subtotal - Purchased Options - Income Generation - Other � � � � XXX � � � � � � XXX XXX
0289999. Subtotal - Purchased Options - Income Generation � � � � XXX � � � � � � XXX XXX
� � � � � � � � � � � � � � � � � � � � � �

0299999. Subtotal - Purchased Options - Other - Call Options and Warrants � � � � XXX � � � � � � XXX XXX
� � � � � � � � � � � � � � � � � � � � � �

0309999. Subtotal - Purchased Options - Other - Put Options � � � � XXX � � � � � � XXX XXX
� � � � � � � � � � � � � � � � � � � � � �

0319999. Subtotal - Purchased Options - Other - Caps � � � � XXX � � � � � � XXX XXX
� � � � � � � � � � � � � � � � � � � � � �

0329999. Subtotal - Purchased Options - Other - Floors � � � � XXX � � � � � � XXX XXX
� � � � � � � � � � � � � � � � � � � � � �

0339999. Subtotal - Purchased Options - Other - Collars � � � � XXX � � � � � � XXX XXX
� � � � � � � � � � � � � � � � � � � � � �

0349999. Subtotal - Purchased Options - Other - Other � � � � XXX � � � � � � XXX XXX
0359999. Subtotal - Purchased Options - Other � � � � XXX � � � � � � XXX XXX
0369999. Total Purchased Options - Call Options and Warrants � ���������� � ���������� XXX ���������� � � � � ���������� XXX XXX
0379999. Total Purchased Options - Put Options � �������� � �������� XXX �������� � � � � �������� XXX XXX
0389999. Total Purchased Options - Caps � � � � XXX � � � � � � XXX XXX
0399999. Total Purchased Options - Floors � � � � XXX � � � � � � XXX XXX
0409999. Total Purchased Options - Collars � � � � XXX � � � � � � XXX XXX
0419999. Total Purchased Options - Other � � � � XXX � � � � � � XXX XXX
0429999. Total Purchased Options � ���	��
�
� � ���	��
�
� XXX ���	��
�
� � � � � ���	��
�
� XXX XXX
� � � � � � � � � � � � � � � � � � � � � �

0439999. Subtotal - Written Options - Hedging Effective - Call Options and Warrants � � � � XXX � � � � � � XXX XXX
� � � � � � � � � � � � � � � � � � � � � �

0449999. Subtotal - Written Options - Hedging Effective - Put Options � � � � XXX � � � � � � XXX XXX
� � � � � � � � � � � � � � � � � � � � � �

0459999. Subtotal - Written Options - Hedging Effective - Caps � � � � XXX � � � � � � XXX XXX
� � � � � � � � � � � � � � � � � � � � � �

0469999. Subtotal - Written Options - Hedging Effective - Floors � � � � XXX � � � � � � XXX XXX
� � � � � � � � � � � � � � � � � � � � � �

0479999. Subtotal - Written Options - Hedging Effective - Collars � � � � XXX � � � � � � XXX XXX
� � � � � � � � � � � � � � � � � � � � � �

0489999. Subtotal - Written Options - Hedging Effective - Other � � � � XXX � � � � � � XXX XXX
0499999. Subtotal - Written Options - Hedging Effective � � � � XXX � � � � � � XXX XXX
� � � � � � � � � � � � � � � � � � � � � �

0509999. Subtotal - Written Options - Hedging Other - Call Options and Warrants � � � � XXX � � � � � � XXX XXX
� � � � � � � � � � � � � � � � � � � � � �

0519999. Subtotal - Written Options - Hedging Other - Put Options � � � � XXX � � � � � � XXX XXX
� � � � � � � � � � � � � � � � � � � � � �

0529999. Subtotal - Written Options - Hedging Other - Caps � � � � XXX � � � � � � XXX XXX
� � � � � � � � � � � � � � � � � � � � � �

0539999. Subtotal - Written Options - Hedging Other - Floors � � � � XXX � � � � � � XXX XXX
� � � � � � � � � � � � � � � � � � � � � �

0549999. Subtotal - Written Options - Hedging Other - Collars � � � � XXX � � � � � � XXX XXX
� � � � � � � � � � � � � � � � � � � � � �

0559999. Subtotal - Written Options - Hedging Other - Other � � � � XXX � � � � � � XXX XXX
0569999. Subtotal - Written Options - Hedging Other � � � � XXX � � � � � � XXX XXX
� � � � � � � � � � � � � � � � � � � � � �

0579999. Subtotal - Written Options - Replications - Call Options and Warrants � � � � XXX � � � � � � XXX XXX
� � � � � � � � � � � � � � � � � � � � � �

0589999. Subtotal - Written Options - Replications - Put Options � � � � XXX � � � � � � XXX XXX
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(b)
� � � � � � � � � � � � � � � � � � � � � �

0599999. Subtotal - Written Options - Replications - Caps � � � � XXX � � � � � � XXX XXX
� � � � � � � � � � � � � � � � � � � � � �

0609999. Subtotal - Written Options - Replications - Floors � � � � XXX � � � � � � XXX XXX
� � � � � � � � � � � � � � � � � � � � � �

0619999. Subtotal - Written Options - Replications - Collars � � � � XXX � � � � � � XXX XXX
� � � � � � � � � � � � � � � � � � � � � �

0629999. Subtotal - Written Options - Replications - Other � � � � XXX � � � � � � XXX XXX
0639999. Subtotal - Written Options - Replications � � � � XXX � � � � � � XXX XXX
� � � � � � � � � � � � � � � � � � � � � �

0649999. Subtotal - Written Options - Income Generation - Call Options and Warrants � � � � XXX � � � � � � XXX XXX
� � � � � � � � � � � � � � � � � � � � � �

0659999. Subtotal - Written Options - Income Generation - Put Options � � � � XXX � � � � � � XXX XXX
� � � � � � � � � � � � � � � � � � � � � �

0669999. Subtotal - Written Options - Income Generation - Caps � � � � XXX � � � � � � XXX XXX
� � � � � � � � � � � � � � � � � � � � � �

0679999. Subtotal - Written Options - Income Generation - Floors � � � � XXX � � � � � � XXX XXX
� � � � � � � � � � � � � � � � � � � � � �

0689999. Subtotal - Written Options - Income Generation - Collars � � � � XXX � � � � � � XXX XXX
� � � � � � � � � � � � � � � � � � � � � �

0699999. Subtotal - Written Options - Income Generation - Other � � � � XXX � � � � � � XXX XXX
0709999. Subtotal - Written Options - Income Generation � � � � XXX � � � � � � XXX XXX
� � � � � � � � � � � � � � � � � � � � � �

0719999. Subtotal - Written Options - Other - Call Options and Warrants � � � � XXX � � � � � � XXX XXX
� � � � � � � � � � � � � � � � � � � � � �

0729999. Subtotal - Written Options - Other - Put Options � � � � XXX � � � � � � XXX XXX
� � � � � � � � � � � � � � � � � � � � � �

0739999. Subtotal - Written Options - Other - Caps � � � � XXX � � � � � � XXX XXX
� � � � � � � � � � � � � � � � � � � � � �

0749999. Subtotal - Written Options - Other - Floors � � � � XXX � � � � � � XXX XXX
� � � � � � � � � � � � � � � � � � � � � �

0759999. Subtotal - Written Options - Other - Collars � � � � XXX � � � � � � XXX XXX
� � � � � � � � � � � � � � � � � � � � � �

0769999. Subtotal - Written Options - Other - Other � � � � XXX � � � � � � XXX XXX
0779999. Subtotal - Written Options - Other � � � � XXX � � � � � � XXX XXX
0789999. Total Written Options - Call Options and Warrants � � � � XXX � � � � � � XXX XXX
0799999. Total Written Options - Put Options � � � � XXX � � � � � � XXX XXX
0809999. Total Written Options - Caps � � � � XXX � � � � � � XXX XXX
0819999. Total Written Options - Floors � � � � XXX � � � � � � XXX XXX
0829999. Total Written Options - Collars � � � � XXX � � � � � � XXX XXX
0839999. Total Written Options - Other � � � � XXX � � � � � � XXX XXX
0849999. Total Written Options � � � � XXX � � � � � � XXX XXX
���������	
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��
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123����
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�+�����$)5� � � -�0#1 � � $--0.-.� � � � � $10.. � � $��/$���

0859999. Subtotal - Swaps - Hedging Effective - Interest Rate � � -�0#1 � � XXX $--0.-.� � � � � $10.. � XXX XXX
� � � � � � � � � � � � � � � � � � � � � �

0869999. Subtotal - Swaps - Hedging Effective - Credit Default � � � � XXX � � � � � � XXX XXX
� � � � � � � � � � � � � � � � � � � � � �

0879999. Subtotal - Swaps - Hedging Effective - Foreign Exchange � � � � XXX � � � � � � XXX XXX
� � � � � � � � � � � � � � � � � � � � � �

0889999. Subtotal - Swaps - Hedging Effective - Total Return � � � � XXX � � � � � � XXX XXX
� � � � � � � � � � � � � � � � � � � � � �

0899999. Subtotal - Swaps - Hedging Effective - Other � � � � XXX � � � � � � XXX XXX
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(b)
0909999. Subtotal - Swaps - Hedging Effective � � ������� � XXX ����	�	� � � � � ���		�� XXX XXX
� � � � � � � � � � � � � � � � � � � � � �

0919999. Subtotal - Swaps - Hedging Other - Interest Rate � � � � XXX � � � � � � XXX XXX
� � � � � � � � � � � � � � � � � � � � � �

0929999. Subtotal - Swaps - Hedging Other - Credit Default � � � � XXX � � � � � � XXX XXX
� � � � � � � � � � � � � � � � � � � � � �

0939999. Subtotal - Swaps - Hedging Other - Foreign Exchange � � � � XXX � � � � � � XXX XXX
� � � � � � � � � � � � � � � � � � � � � �

0949999. Subtotal - Swaps - Hedging Other - Total Return � � � � XXX � � � � � � XXX XXX
� � � � � � � � � � � � � � � � � � � � � �

0959999. Subtotal - Swaps - Hedging Other - Other � � � � XXX � � � � � � XXX XXX
0969999. Subtotal - Swaps - Hedging Other � � � � XXX � � � � � � XXX XXX
� � � � � � � � � � � � � � � � � � � � � �

0979999. Subtotal - Swaps - Replication - Interest Rate � � � � XXX � � � � � � XXX XXX
� � � � � � � � � � � � � � � � � � � � � �

0989999. Subtotal - Swaps - Replication - Credit Default � � � � XXX � � � � � � XXX XXX
� � � � � � � � � � � � � � � � � � � � � �

0999999. Subtotal - Swaps - Replication - Foreign Exchange � � � � XXX � � � � � � XXX XXX
� � � � � � � � � � � � � � � � � � � � � �

1009999. Subtotal - Swaps - Replication - Total Return � � � � XXX � � � � � � XXX XXX
� � � � � � � � � � � � � � � � � � � � � �

1019999. Subtotal - Swaps - Replication - Other � � � � XXX � � � � � � XXX XXX
1029999. Subtotal - Swaps - Replication � � � � XXX � � � � � � XXX XXX
� � � � � � � � � � � � � � � � � � � � � �

1039999. Subtotal - Swaps - Income Generation - Interest Rate � � � � XXX � � � � � � XXX XXX
� � � � � � � � � � � � � � � � � � � � � �

1049999. Subtotal - Swaps - Income Generation - Credit Default � � � � XXX � � � � � � XXX XXX
� � � � � � � � � � � � � � � � � � � � � �

1059999. Subtotal - Swaps - Income Generation - Foreign Exchange � � � � XXX � � � � � � XXX XXX
� � � � � � � � � � � � � � � � � � � � � �

1069999. Subtotal - Swaps - Income Generation - Total Return � � � � XXX � � � � � � XXX XXX
� � � � � � � � � � � � � � � � � � � � � �

1079999. Subtotal - Swaps - Income Generation - Other � � � � XXX � � � � � � XXX XXX
1089999. Subtotal - Swaps - Income Generation � � � � XXX � � � � � � XXX XXX
� � � � � � � � � � � � � � � � � � � � � �

1099999. Subtotal - Swaps - Other - Interest Rate � � � � XXX � � � � � � XXX XXX
� � � � � � � � � � � � � � � � � � � � � �

1109999. Subtotal - Swaps - Other - Credit Default � � � � XXX � � � � � � XXX XXX
� � � � � � � � � � � � � � � � � � � � � �

1119999. Subtotal - Swaps - Other - Foreign Exchange � � � � XXX � � � � � � XXX XXX
� � � � � � � � � � � � � � � � � � � � � �

1129999. Subtotal - Swaps - Other - Total Return � � � � XXX � � � � � � XXX XXX
� � � � � � � � � � � � � � � � � � � � � �

1139999. Subtotal - Swaps - Other - Other � � � � XXX � � � � � � XXX XXX
1149999. Subtotal - Swaps - Other � � � � XXX � � � � � � XXX XXX
1159999. Total Swaps - Interest Rate � � ������� � XXX ����	�	� � � � � ���		�� XXX XXX
1169999. Total Swaps - Credit Default � � � � XXX � � � � � � XXX XXX
1179999. Total Swaps - Foreign Exchange � � � � XXX � � � � � � XXX XXX
1189999. Total Swaps - Total Return � � � � XXX � � � � � � XXX XXX
1199999. Total Swaps - Other � � � � XXX � � � � � � XXX XXX
1209999. Total Swaps � � ������� � XXX ����	�	� � � � � ���		�� XXX XXX
� � � � � � � � � � � � � � � � � � � � � �

1219999. Subtotal - Forwards - Hedging Effective � � � � XXX � � � � � � XXX XXX
� � � � � � � � � � � � � � � � � � � � � �
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Prior 

Year(s) 
Initial Cost 
of Premium 
(Received) 

Paid

Current 
Year Initial 

Cost of 
Premium 

(Received) 
Paid

Current 
Year

Income

Book/ 
Adjusted 
Carrying 

Value Code Fair Value

Unrealized 
Valuation 
Increase/ 

(Decrease)

Total 
Foreign 

Exchange 
Change in 
B./A.C.V.

Current 
Year’s 

(Amorti-
zation)/ 

Accretion

Adjustment 
to Carrying 

Value of 
Hedged 

Item
Potential 
Exposure

Credit 
Quality 

of
Refer-
ence 
Entity

Hedge
Effectiveness 
at Inception

and at 
Quarter-end

(b)
1229999. Subtotal - Forwards - Hedging Other � � � � XXX � � � � � � XXX XXX
� � � � � � � � � � � � � � � � � � � � � �

1239999. Subtotal - Forwards - Replication � � � � XXX � � � � � � XXX XXX
� � � � � � � � � � � � � � � � � � � � � �

1249999. Subtotal - Forwards - Income Generation � � � � XXX � � � � � � XXX XXX
� � � � � � � � � � � � � � � � � � � � � �

1259999. Subtotal - Forwards - Other � � � � XXX � � � � � � XXX XXX
1269999. Subtotal - Forwards � � � � XXX � � � � � � XXX XXX
1399999. Subtotal - Hedging Effective � � ������� � XXX ����	�	� � � � � ���		�� XXX XXX
1409999. Subtotal - Hedging Other � ���
��	�	� � ���
��	�	� XXX ���
��	�	� � � � � ���
��	�	� XXX XXX
1419999. Subtotal - Replication � � � � XXX � � � � � � XXX XXX
1429999. Subtotal - Income Generation � � � � XXX � � � � � � XXX XXX
1439999. Subtotal - Other � � � � XXX � � � � � � XXX XXX
1449999 - Totals � ���
��	�	� ������� ���
��	�	� XXX ���������� � � � � ���������� XXX XXX

(a) Code Description of Hedged Risk(s)
� �

(b) Code Financial or Economic Impact of the Hedge at the End of the Reporting Period
� �
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STATEMENT AS OF MARCH 31, 2014 OF THE  NATIONWIDE LIFE AND ANNUITY INSURANCE COMPANY

SCHEDULE DB - PART B - SECTION 1
Futures Contracts Open as of the Current Statement Date

1 2 3 4 5 6 7 8 9 10 11 12 13 14 Highly Effective Hedges 18 19 20 21 22

Ticker
Symbol

Number
of

Contracts
Notional 
Amount Description

Description
 of Item(s)
Hedged,
Used for
Income

Generation
or Replicated

Schedule/
Exhibit

Identifier

Type(s)
of

Risk(s)
(a)

Date of 
Maturity

or
Expira-

tion Exchange
Trade
Date

Transac-
tion

Price

Reporting 
Date
Price Fair Value

Book/
Adjusted 
Carrying

Value

15

Cumulative 
Variation 
Margin

16

Deferred 
Variation 
Margin

17
Change in 
Variation 
Margin
Gain

(Loss) Used 
to Adjust 
Basis of 
Hedged 

Item

Cumulative 
Variation 
Margin for 
All Other 
Hedges

Change in 
Variation 
Margin
Gain

(Loss) 
Recognized 
in Current 

Year
Potential
Exposure

Hedge 
Effectiveness 

at
Inception

and at
Quarter-end

(b)

Value of
One (1)
Point

� � � � � � � � � � � � � � � � � � � � � �

1279999. Subtotal - Long Futures - Hedging Effective � � � � � � � � XXX XXX

��������� ���� ��	
���

����
����������������

��������� ������ � ����� !��"�# �
!�
!����� ���� � � �	$
%&��'$� �	$
�&
���� �
�	
��� � � � � 
$	��'� 
$	��'� '$�	�$�� ��(� 
��

����)*��� �(
� �	'���

)+�,+*����������

����������������� ������ � ����� !��"�# �
!�
!����� ���� � � (	
$%&�((�� (	
$
&�
��� 
(	���� � � � � -�'%	$��. -�'%	$��. 
��	�%
� ��(� ���

����,���� $'� �(	
���

,�/�0�������"������1�

+2���3���������������

��������� ������ � ����� !��"�# �
!�
!����� ��4� � � �
�&�$
�� �
(&'(��� 
'	$

� � � � � 
�	���� 
�	���� (��	�'�� ��(� 
���

1289999. Subtotal - Long Futures - Hedging Other �'�	
�
� � � � � -�
'	�$
. -�
'	�$
. �	
��	$
�� XXX XXX
� � � � � � � � � � � � � � � � � � � � � �

1299999. Subtotal - Long Futures - Replication � � � � � � � � XXX XXX
� � � � � � � � � � � � � � � � � � � � � �

1309999. Subtotal - Long Futures - Income Generation � � � � � � � � XXX XXX
� � � � � � � � � � � � � � � � � � � � � �

1319999. Subtotal - Long Futures - Other � � � � � � � � XXX XXX
1329999. Subtotal - Long Futures �'�	
�
� � � � � -�
'	�$
. -�
'	�$
. �	
��	$
�� XXX XXX
� � � � � � � � � � � � � � � � � � � � � �

1339999. Subtotal - Short Futures - Hedging Effective � � � � � � � � XXX XXX
� � � � � � � � � � � � � � � � � � � � � �

1349999. Subtotal - Short Futures - Hedging Other � � � � � � � � XXX XXX
� � � � � � � � � � � � � � � � � � � � � �

1359999. Subtotal - Short Futures - Replication � � � � � � � � XXX XXX
� � � � � � � � � � � � � � � � � � � � � �

1369999. Subtotal - Short Futures - Income Generation � � � � � � � � XXX XXX
� � � � � � � � � � � � � � � � � � � � � �

1379999. Subtotal - Short Futures - Other � � � � � � � � XXX XXX
1389999. Subtotal - Short Futures � � � � � � � � XXX XXX
1399999. Subtotal - Hedging Effective � � � � � � � � XXX XXX
1409999. Subtotal - Hedging Other �'�	
�
� � � � � -�
'	�$
. -�
'	�$
. �	
��	$
�� XXX XXX
1419999. Subtotal - Replication � � � � � � � � XXX XXX
1429999. Subtotal - Income Generation � � � � � � � � XXX XXX
1439999. Subtotal - Other � � � � � � � � XXX XXX
1449999 - Totals �'�	
�
� � � � � -�
'	�$
. -�
'	�$
. �	
��	$
�� XXX XXX

Broker Name
Beginning

Cash Balance
Cumulative

Cash Change
Ending

Cash Balance
���� �	'
'	(��� -�

	�
�. �	
��	$
��

Total Net Cash Deposits �	'
'	(��� -�

	�
�. �	
��	$
��

(a) Code Description of Hedged Risk(s)
��(� 5�"3����6������� ����7��8���1��9�1�� �

(b) Code Financial or Economic Impact of the Hedge at the End of the Reporting Period
� �
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STATEMENT AS OF MARCH 31, 2014 OF THE  NATIONWIDE LIFE AND ANNUITY INSURANCE COMPANY

SCHEDULE DB - PART D - SECTION 1
Counterparty Exposure for Derivative Instruments Open as of Current Statement Date

1 2 3 4 Book/Adjusted Carrying Value Fair Value 11 12

Description of Exchange,
Counterparty or Central Clearinghouse

Master
Agreement

(Y or N)

Credit 
Support 
Annex

(Y or N)

Fair Value of 
Acceptable 
Collateral

5
Contracts With
Book/Adjusted 

Carrying Value >0

6
Contracts With
Book/Adjusted 

Carrying Value <0

7

Exposure Net of 
Collateral

8

Contracts With
Fair Value >0

9

Contracts With
Fair Value <0

10

Exposure
Net of Collateral

Potential
Exposure

Off-Balance
Sheet Exposure

0199999 - Aggregate Sum of Exchange Traded Derivatives XXX XXX XXX ���������� � ���������� ���������� � ���������� ���������� ����������

�	
��
������
���
�� ��������������������� � � �������� � � � �������� � � � ����� �

�!	"#���
#��
$�%��!���

	�#
�!�#���
��  &'()���&*�*�*�++���� � � � ������ � ,��� � � ,��� � � ,��� � � ,��� � � ,��� � � ,��� �

��
�"	!�-�*���&	!��.
����.� �+�(��+&+�/��+������� � � �������� ���� ��� � ��� ��� ���� ��� � ��� ��� ���� ��� ���� ���

�!��0#���#.1���	!�-� */2�(&��&)3)�4�+����� � �  ,������ �������� � ������� �������� � ������� �������� ��������

0299999. Total NAIC 1 Designation ��,������� ���������� � �������� ��, ������ � �������� ���������� ����������

� � � � � � � � � � �

0399999. Total NAIC 2 Designation � � � � � � � � �

� � � � � � � � � � �

0499999. Total NAIC 3 Designation � � � � � � � � �

� � � � � � � � � � �

0599999. Total NAIC 4 Designation � � � � � � � � �

� � � � � � � � � � �

0699999. Total NAIC 5 Designation � � � � � � � � �

� � � � � � � � � � �

0799999. Total NAIC 6 Designation � � � � � � � � �

0899999. Aggregate Sum of Central Clearing houses � � � � � � � � �

� �

� �

� �

� �

0999999 - Totals ��,������� �� �,����� � ���� ����� ��� ������ � ���� ����� �� � ����� �� �,����� E
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STATEMENT AS OF MARCH 31, 2014 OF THE  NATIONWIDE LIFE AND ANNUITY INSURANCE COMPANY

SCHEDULE DB - PART D - SECTION 2
Collateral for Derivative Instruments Open as of Current Statement Date

Collateral Pledged by Reporting Entity

1

Exchange, Counterparty
or Central Clearinghouse

2

Type of Asset Pledged

3

CUSIP 
Identification

4

Description

5

Fair Value

6

Par Value

7
Book/Adjusted 

Carrying
Value

8

Maturity
Date

9
Type of 
Margin

(I, V or IV)
��������	��
���
������	����	����
��	�� ��������������������� �� ! � � ��"#"""� � ��"#"""� � $

��	����%&���������%'	 ���'� �����(���)*+���,��-"� �� ! � � �+"#"""� � �+"#"""� � $

��
�.�����'! ����%&� �*/0��(+��1�,$�����"� �� ! � � �2�#"""� � �2�#"""� � $

�����	��%�  ����	
� 3�0)4���,,,���0��0�0� �� ! � � ("+#"""� � ("+#"""� � $

� �

� �

� �

� �

� �

� �

0199999 - Total -#2-(#"""� � -#2-(#"""� XXX XXX

Collateral Pledged to Reporting Entity

1

Exchange, Counterparty
or Central Clearinghouse

2

Type of Asset Pledged

3

CUSIP 
Identification

4

Description

5

Fair Value

6

Par Value

7
Book/Adjusted 

Carrying
Value

8

Maturity
Date

9
Type of 
Margin

(I, V or IV)
��3� 4��5��67$�435���*�0-� �� ! � � -#�""#0�"� � XXX � �

� �

� �

� �

� �

� �

� �

� �

� �

� �

0299999 - Total -#�""#0�"� � XXX XXX XXX
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�

�������� ��!""#��$#"���������%�� ��&$$������#��'�����#��

�

�����
� ����(�)#��!�

�

���)$�*��!�




�! �

�
����

����+�#��!�,
�#$-����� �)#�!$

.

	#�$�/#"&�

0

1!!-,� 2&��� �
�#$$3��+�/#"&�

4

�#�&$��3��#��

�.555556��!�#"�7��6�6�8!��$�'����1!� � � � 999
��555556��!�#"�7��""���:�$�8!��$�'����1!� � � � 999
�4555556��!�#"�7��6�6���#�������$$��!$����#� ��!������!���1!� � � � 999
��555556��!�#"�7��6�6��!"���)#"��&; �����!���1!� � � � 999

�555556��!�#"�7��6�6��*�)�#"�
����&���1!� � � � 999

<555556��!�#"�7��� &��$�#"�#� ����)�""#��!&��=��#((�"�#�� >�1!� � � � 999
�<555556��!�#"�7��3;$� ���)&$����� � � 999
..555556��!�#"�7��#$������&;�� �#$����#� ��((�"�#����1!� � � � 999
0�555556��!�#"�7����&�$��;"�+#��!�� � � 999
0�555556��!�#"�7�
��� ����#"��!$�+#+�71#)-� ���)&$����� � � 999
0
555556��!�#"�7��!''�$)�#"��!$�+#+�71#)-� ���)&$����� � � 999
0�555556��!�#"�7���:�$��!#�71#)-� �#� ���$&)�&$� ���)&$����� � � 999
0.555556��!�#"�1!� � � � 999
4�555556��!�#"�7��$�(�$$� ���!)-� � � 999
4.555556��!�#"�7��!''!����!)-� � � 999
40555556��!�#"�7��$�(�$$� �#� ��!''!����!)-� � � 999
� �������	
����
�� � ����������� ����������� �����������

<5555556��!�#"�7��:!$�7��$'�������� ��������=�):� &"������3*�> ����������� ����������� 999
5555555�7��!�#"� ����������� ����������� 999
8���$#"�����$$!+#�!$���?

�6 �!�#"�#)�����3�(!$��:��3�#$��!� #�� 	#�$�/#"&��@ ��������� 1!!-,� 2&��� ��#$$3��+�/#"&��@ ���������

�6 ���$#+��;#"#�)��(!$��:��3�#$��!� #�� 	#�$�/#"&��@ ����������� 1!!-,� 2&��� ��#$$3��+�/#"&��@ �����������


6 
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�#�&$��3��#��

5555555�6��!�#"� 777
8���$#"�����$$!+#�!$���9

�: �!�#"�#)�����3�(!$��;��3�#$��!� #�� 	#�$�/#"&��< 1!!-,� 2&��� ��#$$3��+�/#"&��<
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STATEMENT AS OF MARCH 31, 2014 OF THE  NATIONWIDE LIFE AND ANNUITY 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

9

Depository Code
Rate of 
Interest

Amount of 
Interest Received 

During Current 
Quarter

Amount of 
Interest Accrued 

at Current 
Statement Date

6

First Month

7

Second Month

8

Third Month *
��������	
���
	 �
�	�����	��	 	 	 	 ������������ ����������� ����������� XXX
��	 ���	 �!��
�"�#!��	��	 	 	 	 �������	 ���������	 �$�����	 XXX
0199998. Deposits in ... 2  depositories that do not 
exceed the allowable limit in any one depository (See 
instructions) - Open Depositories XXX XXX 	 	 �����$�	 �������	 �������	 XXX

0199999. Totals - Open Depositories XXX XXX 	 	 ������������ �����$��$�� ��������$�� XXX
0299998. Deposits in ...   depositories that do not 
exceed the allowable limit in any one depository (See 
instructions) - Suspended Depositories XXX XXX 	 	 	 	 	 XXX

0299999. Totals - Suspended Depositories XXX XXX 	 	 	 	 	 XXX
0399999. Total Cash on Deposit XXX XXX 	 	 ������������ �����$��$�� ��������$�� XXX
0499999. Cash in Company's Office XXX XXX XXX XXX 	 	 	 XXX

 
 
 
 
 
 
 
 
 
 

0599999. Total - Cash XXX XXX 	 	 ������������ �����$��$�� ��������$�� XXX
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