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Statement for September 30, 2015 of the NATIONWIDE MUTUAL |NSURANCE COMPANY
ASSETS

Current Statement Date 4
1 2 3
Net Admitted December 31
Nonadmitted Assets Prior Year Net
Assets Assets (Cols. 1-2) Admitted Assets
1o BONGAS ettt nnnenns | eeneea 12,169,702,382 | ...vovvrervererrrereereinieens | e 12,169,702,382 | ........ 11,459,137,122
2. Stocks:
2.1 Preferred SIOCKS. .......cveveivecesieeicicteee ettt sa s anans | evessessssassenaas 266,764 | ..o | e 266,764 | ... 3,393,015
2.2 COMMON SOCKS. .. ..cererirreriseissssseseisesssssssssssssssssessssesssssessesssssssssesssssssssessensssssessesssnssesses | sesssssees 8,602,311,935 | ....cocveuve. 10,001,000 | .......... 8,592,310,935 | .......... 8,421,349,764
3. Mortgage loans on real estate:
B0 FIISEENS ettt | etenennens 749,622,874 | ..o | e 749,622,874 | ............. 650,266,926
3.2 Other than fiFSt HENS......evueeurereereireere ettt sse st ssentas | eesessessssssnssassasssessastnssns | sessessesssessessasssessessasssnsss | sessssmssesssssessassnnssnssns (0
4. Real estate:
4.1 Properties occupied by the company (less §.......... 0
ENCUMDBIANCES).......vvcvecvieevecieeie ettt st saessssnes | evsssssesans 611,870,390 | ....ooivirerereieieeeee | e 611,870,390 | ............. 630,048,118
4.2 Properties held for the production of income (less §.......... 0
ENCUMDBIANCES)......vvcvevieiecieiiie ettt sttt bbb s snns | svsesssessenes 34,494,297 | ..o | e 34,494,297 | ............... 35,587,671
4.3 Properties held for sale (1ess §.....(2,714) ENCUMDIANCES)..........ccvurvvrrvirriessisessienssias | sresssssssssssssesssssssssssses | eessssessssssssssssssssssssssns | sesssessssnssssssssssssssnsss (01 TR
5. Cash ($....(278,425,648)), cash equivalents (§.......... 0)
and short-term investments ($.....683,317,602)...........ccoooevrerrereeriieeieeeeeieeeeeesiesses e sseessessaens | eevieesanens 404,891,954 | ...oooieeeeeeeeeeeeeeen | e 404,891,954 | ............ 394,158,033
6. Contract loans (including $.......... 0 PIEMIUM NOLES).....cvucvrieicriieieieieesise et s sssesse s ssssssens | eressssessesssssssssessessssssses | sssessessssessessessssessessssesss | esisssssessessssessessessesand (0 TR
T DIIVALIVES.....ceeecvereeeeeseestse ettt nentne | reeet e s es s es st | eetsee st | Sesees st n s (U I 10,238,288
8. Other iNVESIEA @SSELS........couuureererireciieiriereierieceiess sttt sesssennins | sessesenns 3,528,524,195 | ............. 112,697,207 | .......... 3,415,826,988 | .......... 3,610,866,619
9. ReCeivables fOr SECUMLIES............coiuiiiiiciiine e | seersinsenees 23,932,227 | ..o | i 23,932,227 | ..ovvvevreirerrerrensi
10.  Securities lending reinvested collateral @SSEtS..........coviivriirieieiieeeessssee e | cvesieieseenns 61,860,919 | ..o | e 61,860,919 | .ocvvvree 59,955,592
11, Aggregate write-ins for iNVESLEd @SSELS.........ccveieiiieieiecssie e | eveiineas 1,458,663,055 | ...ovovivireeeieias 0] e 1,458,663,055 | .......... 1,368,953,917
12.  Subtotals, cash and invested assets (LINES 110 11).......cuvrvirerennernencreenieereessnesees | oveeenne 27,646,140,992 | ............. 122,698,207 | ........ 27,523,442,785 | ........ 26,643,955,065
13. Title plants less §.......... 0 charged off (for Title INSUFETS ONIY)......c..cvieiriiieicireieieieiseeieieiieinns | erreissiesiesessessesesssssses | soessesssssssesessssessesessss | esssssssesessssssssssessesnd (0 TR
14.  Investment income due and @CCIUBM............cocuuuiiiriiniiniisissess s | ervinienees 118,459,391 | ...ooviiene 572 | s 118,458,819 | ............. 143,013,039
15.  Premiums and considerations:
15.1 Uncollected premiums and agents' balances in the course of collection.........c.ccccceovvvviees | verrerne 2,311,582,550 | ...ccooovvvne 40,442,076 | .......... 2,271,140,473 | .......... 2,201,590,939
15.2 Deferred premiums, agents' balances and installments booked but deferred
and not yet due (including §.......... 0 earned but unbilled premiums)..........cccceeverriereins | worvreens 3,146,795,848 | ......ccoovvne 8,174,058 | .......... 3,138,621,790 | .......... 2,930,834,081
15.3  Accrued retroSPECtiVE PrEMIUMS........c.cuiuiieireiiierieieisieise st ssssessessessessssessessess | sessssessessessessssassessessnsesss | tessesessssessessesssssssessessnss | sressssessessessessssessesesn (0 R
16. Reinsurance:
16.1  Amounts recoverable from FEINSUTENS.............ccvcuiiciiciieieieisssssssssissiseeniees | veviesins 212,821,774 | oo | v 212,821,774 | ..o 222,368,782
16.2 Funds held by or deposited with reinsured companies.............ccceceveervecrennns 1,774,998 | .o | i 1,774,998 | 1,339,240
16.3 Other amounts receivable under reinSUranCce CONACES.............couuiviiiiniinsinniiniiniis [ | e | o0 |
17.  Amounts receivable relating to UNINSUIEA PIANS.............ccevieiiiiieiicie et sesesens | cretesssesss e ssssse s sssesens | esesesesissesssssesesssesssnss | esessssssessssesessssesessna 0 [
18.1 Current federal and foreign income tax recoverable and interest thereon.............coccveeevivccens | cevervivevennns 53,331,781 | oo | e 53,331,781 | o 85,946,239
18.2 Net deferred taX @SSet........cc. et essssenes | ssseeesnns 2,633,832,780 | .......... 1,066,076,544 | .......... 1,567,756,236 | .......... 1,562,985,558
19.  Guaranty funds receivable OF ON BPOSIL............cccvueviieereirirere et es s sssesseseens | evresessenseseens 1,666,295 | ...cvcviireieeeereees | e 1,666,295 | ....occvevrneee 3,240,752
20. Electronic data processing equipment and SOftWAre............cccevcueveievevieeseeeieiereeesee e | cervereenenns 511,649,820 | ............. 380,678,482 | ............. 130,971,338 | ............. 155,099,650
21.  Furniture and equipment, including health care delivery assets ($.......... (1) SO IS 104,108,687 | .....cecnv... 104,108,687 | .oooceeeereeirciririennd (0 T
22. Net adjustment in assets and liabilities due to foreign exchange rates...........coeevvrurrnrnrrernee | coververseensinresenenns 9,339 | i | e 9,339 | oo
23. Receivables from parent, subsidiaries and affiliates............cccoevvireierieiereeeeeeseeeeseeseens | eevereeiens 203,635,146 | ....coooeverrnnnnnd 99,714 | ..o 203,535,432 | ... 334,688,804
24. Health care (§.......... 0) and other aMOUNLS TECEIVADIE..............ruiererireirrireieceneireiecsseseessenens | ceesessssasesssssssessssensssess | essessssssessessssssessesssnssess | seessssesssssssssessessnnsseses (0 U
25.  Aggregate write-ins for other than INVESted aSSELS...........cceviveiirireieieeeeee e | eesresisians 603,140,047 | ............. 190,176,105 | ............. 412,963,942 | ............. 426,132,621
26. Total assets excluding Separate Accounts, Segregated Accounts and Protected
Cell Accounts (Lines 12 throUugh 25)..........ccueverrierimermeeesermiessnesiesssesessessssessssesssesssnens | seeeees 37,548,949,447 | .......... 1,912,454,445 | ........ 35,636,495,001 | ........ 34,711,194,770
27.  From Separate Accounts, Segregated Accounts and Protected Cell ACCOUNES..........vueveiiueiies [ everreinieieisissieiieiieienes | cerseesesisisssesessssssessesiens | svessessssessessssssessessesns (0 TR
28.  Total (LINES 26 @NA 27).....couurvererrriereiririrriiiessiessssessisesssesssessessessssssssessssessssesssesssesssssssssns | soneeees 37,548,949,447 | ......... 1,912,454,445 | ........ 35,636,495,001 | ........ 34,711,194,770
DETAILS OF WRITE-INS
1101. Corporate owned investment value of life INSUFANCE.............ccccvveeeiricreiceeece s | cevevines 1,242,462,314 | ..o | v, 1,242,462,314 | .......... 1,251,193,549
1102. Derivative collateral and reCeivables.............ccouiiiiiiiniiiisseees s | v 155,369,363 |......ovvvririeiieiieiiens | i 155,369,363 | ............. 116,208,328
1103. Other investment reCeIVADIES...........ccc.ociiiiii s | e 60,831,378 | ... | i 60,831,378 | ...cccovvvenne. 1,552,040
1198. Summary of remaining write-ins for Line 11 from overflow Page..........cccouciiereieeeiiieiieeens | ceeriieeesee s 0 [ e 0 | e 0 [ oo 0
1199. Totals (Lines 1101 thru 1103 plus 1198) (Line 11 @DOVE)........cvveucrerrmminerienrrinereessnresesessenesnes | eeveeacees 1,458,663,055 1,458,663,055 1,368,953,917
2501. Agent benefit investment value of line insuance and annuity contracts...........c.cccocceevvieviveveiens | covveveinenas 165,087,117 | .oovieeeeveceeeeeies | v 165,087,117 | ............. 159,504,026
2502. Deposits and prepaid @SSELS. ...ttt sns | seesebesnrenas 36,726,583 | ...............36,726,583 | ..ol 0 [
2503. Equities and deposits in pools and @sSOCIAtIONS.............cccvveveiireieiieisiee e | eeresinsenns 135,205,740 | ..ocvvveeieerecieeeeeies | v 135,205,740 | ............. 139,274,603
2598. Summary of remaining write-ins for Line 25 from overflow page...........cccccoeevveevivcveeeieeriieens | cvvveriienns 266,120,607 | ............. 153,449,522 | ............. 112,671,085 | ............. 127,353,992
2599. Totals (Lines 2501 thru 2503 plus 2598) (Line 25 @DOVE).......cvrerireniernieniiniisssissersserisssisssinenes | vesiesenns 603,140,047 | ............ 190,176,105 | ..ocvceevs 412,963,942 | ............ 426,132,621
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Statement for September 30, 2015 of the NATlONWIDE MUTUAL |NSURANCE COMPANY

LIABILITIES, SURPLUS AND OTHER FUNDS

Current Decen?ber K
Statement Date Prior Year
1. Losses (current accident Year $.....3,205,248,112)........cceveeverrrererersesssissessessssssesssssssssssssssssssessssssssesssssssssssssssssssssessonss | sesssssesssesssssensan 8,923,627,948 | ......coovevirns 8,412,021,978
2. Reinsurance payable on paid losses and 10SS adjuStMENt EXPENSES.........cruurirriruriririreieereieseereisereee e ssessssssesenns | ereesessssessesssssssssees 801,469,429 | ....coovvvieece 789,033,185
3. LOSS QQUSIMENE EXPENSES......cuviriviiieteiescieiise sttt s ettt s st s se bbbt b b st s s e s b ens et n st s s snnetansntes | bessebessnnesesinserenes 1,851,251,346 | ...coovvvverercernes 1,837,522,621
4. Commissions payable, contingent commissions and Other SIMIlar ChArgES...........ccocueveveuiiieeieiiereeee s sesesies | evesssssssesssesseseenas 302,540,008 | ..oevveeeieine 317,361,937
5. Other expenses (excluding taxes, ICENSES AN fEES)..........cveieviveieieieiee ettt ssenaes | seesssessesssssessesanes 105,113,343 | oo 108,714,218
6.  Taxes, licenses and fees (excluding federal and foreign iNCOME tAXES).........covervrirrrerririrniineireinireeiseieesssssseseesessessseesessessens | eesseesessessssssssssssesens 13147426 | oo 109,854,446
7.1 Current federal and foreign income taxes (including $
7.2 INEt AETEITEA tAX DMLY ... e ettt sttt b st ens s | 2e8etesseesen e e s e st es s e s sestens e ssessentns | 4ebsessesteesessestens e e s essen s e sses st st
8.  Borrowed money §$.....5,163,112 and interest thereon §.......... 0.ttt ettt ettt es s tenanes | eveseeresinetesenaeterenenen 5,163,112 | oo 5,163,112
9. Unearned premiums (after deducting unearned premiums for ceded reinsurance of $.....1,752,238,212 and including
warranty reserves of $.....11,476,609 and accrued accident and health experience rating refunds
including $.......... 0 for medical loss ratio rebate per the Public Health SErVICE ACt..........cccvvieirveeinieesesreesesssseneinns | cveveessssseseneend 6,409,047,135 | oo 6,027,751,583
10, AQVANCE PrEMIUM.......ouiviviiiieiiecteteesete ettt et bbbt bbb s st s s e st b st b bbb bbb s b e b s s s e s s st e b aebes s sebesntebensnsens | debessesessssssesissnsesans 116,989,807 | ...covvevvveerriern 113,024,865
11, Dividends declared and unpaid:
111 SHOCKNOITETS. ...t | ote bbb | eneRE et
1.2 POlCYNOIIETS. ..ottt nnns | sessseest s res s 13,193,368 | ..o 10,487,566
12.  Ceded reinsurance premiums payable (net of ceding COMMISSIONS).........cvevivrirerercreie et st ses st ssssssesssns | sresesssessssasssnenes 1,056,080,940 | ...ooovvvvrrrrernne 1,020,836,301
13.  Funds held by company Under reiNSUTANCE trEAHES............cceviveviiiieiciiieis ettt a bbb snans | sessebesssesesssassesssesessnaa 432,481 | oo 321,081
14.  Amounts withheld or retained by company for aCCOUNt Of OtEIS..........ccvuicvciieceee et sesnas | sresesssesssseesesanes 1,471,071,644 | oo 1,571,694,180
15, Remittances and items NOt AlIOCALEM. ..........c.cocuuiiiiiiii s | s 218,969,317 | oo 168,761,170
16.  Provision for reinsurance (including §.......... 0 CEIEITIEA). .. .vevecvecreee ettt | evsesesestes s benaeraees 19,348,866 | ....cocveverereriernnn 19,348,866
17. Net adjustments in assets and liabilities due to foreign EXChange rAtES..........covvirirrerrieinises s | eseseeeesessesessssessessssssesaas 23,299 | oo 8,376
18, DIAftS OULSIANGING. ... .o ettt s st s s st | aesuessnssensessessen s et s ant st e ssessensans | nebsessanE et s st s sttt
19.  Payable to parent, subsidiaries and affiliates. 249,998,770 330,103,382
20 DBIIVAHVES..ovuvereeeraresseeeseeeseeesseeessse s seess s es s8££t | eessnest et 94,511,866 | ...voovveerrereeeenens 84,734,069
21, PaYabIE fOr SEOUMEES. ........evuevecveieieeieiie ettt st sa st s s s saesses s entes s snsensenas | evesossessssesssssasseses 112,458,644 | ......cooveeveenns 30,109,814
22, Payable for SECUMHIES IENGING.........ccvueieiiriieie ettt ettt sas s ssssessenns | svsessessssssesassessessesas 66,707,978 | ..o 68,272,357
23.  Liability for amounts held UNAEr UNINSUFEA PIANS............cuuriiirerireiireire e esssesese st ssessse s ssess st ss s ss s s e ssessans | w8essssssnssessnssessesssssessassnssnssessanes | sesessessssssssesssssnssessessnssnssessnsnnes
24.  Capital notes §......... 0 and interest thereon §.......... O DU DU
25.  Aggregate Write-ins fOr [ADIIIHES. ............ccccuiviieeiciieieiecece ettt sssaessesns | svsesssssssssessesneas 1,594,912432 | .......ccoeevee 1,548,080,642
26. Total liabilities excluding protected cell liabilities (LINES 1 through 25)............oiuriururiririerereieceseereieeneiseieeseeseesessessssesesnns | seeeesessessesenesanes 23,486,059,159 | ..ooeverreereann 22,573,205,749
27, PrOtECEA CEIl HADIIHIES. .........rveeeeeieiieiecie ittt et | 6 seEf e bbb | cbenb st senb e bbbt
28.  Total liabilities (LINES 28 @MU 27).........ccuurermerirreireeresseeeseessseeesesseseesssess st ss st sest st sess st sens st ssssessses | sessssssssssssssssenas 23,486,059,159 | ..oovovvncreicnenns 22,573,205,749
29.  Aggregate write-ins fOr SPECIal SUMPIUS fUNAS.........c. ittt ettt sb st ents | steesestsessessentsse st st et ntens e taes 0 | oo 0
30, COMMON CAPHAI STOCK.......u.cviieveiiieiecict ettt et s bbb s bbb s s bt s s bes b s ssessessnts | ebsebasssssassessss s s esses e st essessesassntas | absessssstestes e st en bbbt s st
31, PrEfErTed CAPItAl STOCK. ... .. vueeuieuceueis ittt ettt ettt s s s e E s £ 8 e£8 428842 E R84 R b e REeeE b e | £EeeE e R seEEeeEee b s e e bR R RE e s R R s b et | ShieRsee R e R R ee s R R st E et aen
32.  Aggregate write-ins for other than Special SUIPIUS fUNAS............cceviiiiiiieiccsce et sesnas | ebsesssssssessessssess s s b sse s snsnd 0 | oo 0
33, SUIPIUS NOLES......o.vuveitieeiectct ettt bttt bbb st bbb a b a bbbt s
34.  Gross paid in and contributed surplus
35, UN@SSIGNEd fUNAS (SUMPIUS)........cvuiverreiiciieiieiciitsites ettt st a bbb bbb sttt bt s s st
36. Less treasury stock, at cost:
36.1 ... 0.000 shares common (value included in Line 30 §.......... 0.1ttt ettt | etaesses et s st s b s bt n s st | shaebses et est st ben s sttt
36.2 .......... 0.000 shares preferred (value included in Line 31 §......... 0) ettt ens | erser et enten ettt s bt nt st st st | entet ettt st n sttt ettt nne
37.  Surplus as regards policyholders (LINES 29 10 35, 1855 36)........ccueueriueieieiiisieieieissiese s sssssss s sssssssessesessssessessssenss | essssssssssessessnses 12,150,435,842 | .ooovvvvreriinas 12,137,989,021
38, Totals (Page 2, LN 28, COL. 3).....uruumrreriririeiiriieriecsiessie s essse sttt nenins | eeesiensienseeenes 35,636,495,001 | ...oovvercrirrenne 34,711,194,770
DETAILS OF WRITE-INS
2501, ACCrUEd deriVatiVe lIADITILY..............cvurriverriireiireriieri ittt renine | sesieent st 12,675,271 | oo 8,898,407
2502. AQENLS' SECUMILY TUNG TESEIVE. .......e.veveivceieeicteeeee ettt sttt bbb s ss sttt ssensssnsans | evsesssssssessesssanes 1,129,485,827 | ...coovvveereernn 1,150,951,529
2503, CONLNGENE SUIL TADIIHES. .........vvereveeereiseeiserisresi ettt | eesseestseesssenns st 11,901,187 | oo, 14,496,810
2598. Summary of remaining write-ins for Ling 25 from OVErfIOW PAGE.........cruuieririnierrireisiisissisiiesessisesesessseessssssssssesssssssssesss | sesssessssessnsssssssssnnes 440,850,147 | cooovveeerreiees 373,733,896
2599. Totals (Lines 2501 thru 2503 plus 2598) (LINE 25 @DOVE).......cccuirrurrieuiriiiiresenisssnesscsessanesesesssnesesssssnsssesssssnssesssssnsssssssses | seosessssesssnsssssncees 1,594,912432 | ..o 1,548,080,642
2901.
2902.
2903.
2998. Summary of remaining write-ins for Line 29 from OVErIOW PAGE...........ccccuiieiiiieiice et benes | sbesssssessssebese s s b s bessesens 0 [ e 0
2999. Totals (Lines 2901 thru 2903 plus 2998) (LINE 29 BDOVE). .....cuuruurerrerusarsaresseseesssesseseessssssssssssessssssssssssnsssssssssnssssssssssssssssssessans | sesssssssssssssssssssssenssssssssesssssssesns 0 ] i 0
3201.
3202.
3203.
3298.
3299.
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Statement for September 30, 2015 of the NATlONWIDE MUTUAL |NSURANCE COMPANY
STATEMENT OF INCOME

1 2 3
Current Year Prior Year Prior Year Ended
to Date to Date December 31
UNDERWRITING INCOME
1. Premiums earned:
(written $.....2,205,792,9B8).........ccmvurerrerireiieiississsesssss st ssnns | srsesiiens 2,370,251,370 |........... 2,583,573,748 | ........... 3,416,582,677
(written $.....12,901,090,107)........cercrveeemrrrreriiieceseesssseseeessssseessesesssessssssssssesesesssenesssssssns | seeeesees 12,295,669,698 | ......... 11,451,362,219 | ........ 15,412,358,165
. (written § ...3,293,382,366 | ........... 3,121,813,066 | ........... 4,187,660,082
(written $.....11,753,956,403)..........cccvvvuemmmrrremieireeeseesssesesssissseessesesseesssssssssesssese s | seeeesens 11,372,538,703 |......... 10,913,122,901 | ......... 14,641,280,760
DEDUCTIONS:
2. Losses incurred (current accident year $.....6,744,997,514)
20 o OO OO RTPSTTPPRRSTRPOTRN ISR 1,125,510,484 | ........... 1,313,552,184 | ........... 1,726,365,423
2.2 Assumed ...7,685,663,950 | .. .7,348,307,985 ..9,694,160,507
72 T 07T =T OO OT ST USPPTSRPTON SRR 1,935,026,509 | ........... 1,891,488,366 | ........... 2,468,335,537
2 NEL. ..k | enbinneas 6,876,147,925 6,770,371,803 8,952,190,393
3. Loss adjustment expenses incurred..... ...1,078,202,247 | .. .1,080,445,712 ..1,458,855,775
4. Other underwriting expenses incurred............. 3,848,199,108 .3,731,198,970 ..4,950,589,070
5. Aggregate write-ins for underwriting deAUCHIONS. ...........overerirrerreiriei et eseesesseeessenssessessenssssesses | ssssssssssssssssssssssssnsenssd | wonsessesssssssssssssenssnennes (O 0
6. Total underwriting deductions (Lines 2 throUgh 5)...........cccvieviiircieiieiiceseeesee e sssesessssssssssesessssenens | eoeeeenne 11,802,549,280 | ... 11,682,016,485 | ......... 15,361,635,238
7. Net income of protected cells
8. Net underwriting gain (loss) (Line 1 MiNUS LINE 6 + LINE 7)....ccovvvvrrrereririeeeseeesesseeiessessssnensssssssssssssssssenss | eonnseneenns(430,010,577) | oo (668,893,584 | ............. (720,354,478)
INVESTMENT INCOME
9. Netinvestment iINCOME BAME.............iuiiiiircrieric bbb 1,140,952,085 1,291,828,211
10. Net realized capital gains (losses) less capital gains tax of $.....83,761,01 .(49,534,714) | cooovinee. (68,182,290)
11. Net investment gain (10SS) (LINES 9 + 10)......c.euriemirrirmerieririiesiesissississise st ss bbbttt 1,091,417,371 1,223,645,921
OTHER INCOME
12. Net gain or (loss) from agents' or premium balances charged off
(amount recovered $.....1,326,063 amount charged off $.....46,832,239).........ccccmrrrrrrrinreeriseeiesesssssssssssssesssssssssnses | eevesssessnnes (45,506,177) | ....cvevvene (44,338,223 | ....ovvvee (60,314,301)
13. Finance and service charges not included iN PrEMIUMS...........covuiiveiiiriieieieieeeis sttt sessntens | essensesesanes 95,920,546 | .....cceuunn 99,505,480 | ... 131,907,167
14. Aggregate write-ins for MiSCEIANEOUS INCOME..........criveieerecieeieeieies ettt b e sssssaenees | esntessessssanes 8,078,601 |................ 41,878,366 |................ 50,239,087
15. Total other income (LINES 12 throUGN 14)........c.cuiiueiciieiecesece ettt nbentens | destessesissanes 58,492,970 |..cccevrunnn 97,045,623 | .............. 121,831,953
16. Net income before dividends to policyholders, after capital gains tax and before all other federal and
foreign iNcome taXes (LINES 8 + 11+ 15) ...ttt ntns | sbensesnsenes 189,964,092 | .............. 519,569,410 |.............. 625,123,396
17. DIVIAENAS 10 PONICYNOIAETS. ....evvreecirireieciee ettt sttt st ss st st snenns | nssesssssssenns 10,882,944 | ..ooovvivinnenes 7,902,953 | .ovovenenns 13,513,317
18. Netincome after dividends to policyholders, after capital gains tax and before all other federal and
foreign income taxes (LiNe 16 MINUS LINE 17)........c.cuiieviiieeieiieeccteee ettt saesssssssesaesensans | evsessesinsas 179,081,148 511,666,457 |.............. 611,610,079
19. Federal and foreign inCOME taXeS INCUITEA. ..........cveiiieireieieirie et ss st | arsssassesans (106,901,726) | ... (66,064,111) ....(106,764,838)
20. Netincome (Line 18 minus Ling 19) (10 LINE 22)........ccvvurrurerrenrirrineineieieeinsissssssssseessssssssesssssssssesssssessssssssssssesssssnss | sessessnesns 285,982,874 577,730,568 | .............. 718,374,917
CAPITAL AND SURPLUS ACCOUNT
21. Surplus as regards policyholders, DECEMDEr 31 PrHHOT YEAI..........ccoveiivriieieieieiseie ettt senes | seessenas 12,137,989,021 | ......... 11,792,528,510 | ......... 11,792,528,510
22. Netincome (from LINE 20)........cuuruurerererriireireieisssisesessseseesssssss e ssesssssssssesssssses st esssessessesssessessassssssessssnssessessnssnsses | sessesssesns 285,982,874 | ....coonvne. 577,730,568 | ....cceeenvn. 718,374,917
23. Net transfers (t0) from Protected Cell GCCOUNES..........c.iuiiiciiisiee sttt sses | essesssestessessssessessessessnss | nssessessessssessessesnsessassess | sressnsnssessesnssnsessassessnsns
24. Change in net unrealized capital gains or (losses) less capital gains tax of $.....(85,593,591).... .(72,897,115)] ... ..(137,098,221) | ...cevvenee. 183,709,025
25. Change in net unrealized foreign exchange capital Gain (I0SS)........ceuruireiriiinrinieieinssieessisssesssiesesesss e ssesees | sesssssssesseses (7,857,277)] ... ...(21,780,034) | ..... ..(31,320,677)
26. Change in net deferred INCOME taX..........cviuiuiieeicicteee ettt bbb saenaes | eevesaesaesanes (13,153,253) | ...cvevveve. 132,076,447 | ..cooueee. 28,373,740
27. Change in NONAAMILEEA ASSELS...........cceiiieiriieicicte ettt bbb s bbbt snsesesnns | ctesssesinns (212,554,679) | ...ovvvvrnee. 28,809,298 |................ 38,500,862
28. Change iN ProVISION fOF FRINSUIANGCE........c..vererrureeseeeesreseeeseeseeseesesssessessesssessesssesseessssssessessesssessessessssssssessassssssessassnnes | sessssessessssssssessassnnssessns | snessessssssssnsssessasssssessanes | sesessesessasssssnes 424,795
29. Change in surplus notes............... 408,033 .12,239,205 | ..... ...25,690,258
30. Surplus (contributed to) withdrawn from PrOtECIEA CEIIS..........c.ureuruurieieeeriscecieee ittt sttt ssessssiees | seteeesestesssssessessassssssentas | rebsessasssssssssessasssessassanes | cesessesssssessessssssnssansneane

31,
32.

33.

34.
35.
36.
37.
38.
39.

Cumulative effect of changes in accounting
Capital changes:
32.1 Paidin

32.2 Transferred from surplus (Stock Dividend)
32.3 TranSTeITEA 0 SUPIUS.........cvuevieeieicteee ettt sttt st ettt baeee

Surplus adjustments:
331 Paid iN..ceveeeeceeeeeeseses
33.2 Transferred to capital (Stock Dividend
33.3 Transferred from capital
Net remittances from or (to) Home Office
Dividends to stockholders

Change iN TEASUMNY SEOCK..........cvveireictiieieicisits ettt bbb bbb bbbttt

Aggregate write-ins for gains and losses in
Change in surplus as regards policyholders

Surplus as regards policyholders, as of statement date (Lines 21 plus 38)

principles

).

surplus.
(Lines 22 through 37)

................ 32,518,237 |.................(4,550,856) | .............(618,292,409)
................ 12,446,821 | ..............587,426,407 |..............345,460,511
......... 12,150,435,842 | .........12,379,954,917 |........12,137,989,021

DETAILS OF WRITE-INS

0501.
0502.
0503.

0598. Summary of remaining write-ins for Line 5 from oVerflow Page...........ccueeueirieiiiniisieesese st

0599. Totals (Lines 0501 thru 0503 plus 0598) (Line 5 above)..........

1401. Change in contingent suit liabilities..

1402. Federal fines and penalties..........

1403. Other MISCEllAaNEOUS INCOME.........cuuruuriieirsrisrieieee sttt

1498. Summary of remaining write-ins for Line 14 from OVEMlOW PAGE.......crvrrerirrirrrirrireeseneiseise e eeesenens

1499. Totals (Lines 1401 thru 1403 plus 1498) (Line 14 above) . .41,878,366 ...50,239,087
3701. Change in surplus - pension and postretirement benefits NEt Of taX...........cocuriierriririnrecree et | eeeeeernaseenns 32,238,770 | .oovvverreenne (4,285,087) | ............. (583,428,419)
3702. Change in surplus - agent security compensation plan (36,119,152)
3703. Change in SUplUS = MISCEIANEOUS...........ccuruuieririrreeieeiseeieeessieeisei e iesssstsssesssstssssesssstssssessesssssessessssssssessesssssnssenes | senssessessnsssessene 2L GABT | cevereirernernnenns(265,769) | oo 1,255,162
3798. Summary of remaining write-ins for Line 37 from oVErfloW PAGE...........ccccieviiiieiiicreeee et | crevesssesss e esebe s 0 [ e 0 [ e 0
3799. Totals (Lines 3701 thru 3703 plus 3798) (LiNE 37 @DOVE). ... vuuiieuiieriiesiieieisseisseiis sttt sssssessns | sesenssssssenens 32,518,237 | .o (4,550,856) | ............. (618,292,409)
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Statement for September 30, 2015 of the NATlONWIDE MUTUAL |NSURANCE COMPANY

CASH FLOW
Currer11t Year PriorzYear Prior Yegr Ended
to Date ToDate December 31
CASH FROM OPERATIONS
1. Premiums collected Net Of FBINSUIANCE...........cvcviveieeiciccee ettt es s st es s sensesaens | srvesans 11,514,342,136 | ........ 11,087,088,402 |........ 14,687,770,792
2. NetinVestMENTINCOME.........c.oiiiiiii bbbt | srbessbanseas 725,318,730 | ......cccc. 434,114,196 | ............ 568,366,183
3. Miscellaneous income ..96,211,127 ...80,444,362 130,313,040
4. Total (LINES 1 hTOUGN 3)......uveeuriirirircririsieriesiseiesie sttt ene s nesenies | ansines 12,335,871,993 | ........ 11,601,646,960 | ........ 15,386,450,015
5. Benefit and 0SS related PAYMENLS.........ccveviiiviiieiecteee ettt bbb ntesenas | evenrenes 6,342,558,696 | .......... 6,268,671,277 | .......... 8,309,908,871
6. Net transfers to Separate Accounts, Segregated Accounts and Protected Cell ACCOUNIS............ccuucucierneieiieiisiieeieiies | crreieiississiieesesssssssns | cesvssessssssse s ssenss [ sosssesesssssesssssssssssssens
7. Commissions, expenses paid and aggregate write-ins for dedUCtioNS..........cccvevevvieiieiiieiccececee e | e 4,967,411,788 | .......... 4,822,789,442 | .......... 6,349,025,744
8.  Dividends paid t0 POCYNOIAETS..........cceviiieicicseeie ettt sssensesssensesnns | eovsssssessessees B8ATTA42 | e 7,683,080 | ..covvrnnee. 10,502,491
9.  Federal and foreign income taxes paid (recovered) net of §.....1,967,565 tax on capital gains (losses)... ..(55,755174)] .... ...30,677,732 ...35,966,313
10, Total (LINES 5 HIOUGN 9).....ceuucvvirriireririiieriieericei sttt esst | sevnens 11,262,392,451 | ........ 11,129,821,531 | ....... 14,705,403,419
11.  Net cash from operations (Line 4 minUS LINE 10).........cccoiueiiiiiiisieieieiseesce ettt ssnsensenas | sesenanns 1,073,479,542 | ............. 471,825,429 | ............. 681,046,596
CASH FROM INVESTMENTS
12.  Proceeds from investments sold, matured or repaid:
120 BOMAS....ooevirceieeeereri iR n st | reeeraes 1,518,626,861 |.......... 1,430,371,969 | .......... 1,807,939,628
12,2 SHOCKS. . vvvuevereeiseetseeet et es sttt | crieentnnenes 99,938,299 |.......... 1,347,919,450 | .......... 1,407,620,879
123 MOMGAGE [08NS. ...ttt enens s | crisenetsnenes 90,867,161 | .coovovvvernnne 78,462,831 | .ovvvvrennn. 93,943,150
124 REAIESIAIE....vuuvereecei ettt | cerneneenieaes 6,609,259 | ..o | e 15,073,920
12.5  Other iNVESIE @SSELS........cvevuerirreeieieeie et es sttt snnsenes | censeessend 424,094,291 | ............. 487,026,426 | ............. 616,619,246
12.6 Net gains or (losses) on cash, cash equivalents and short-term investments............cccocveviieccveneieieseeeeicens | e, 505,541 | o 24754 | oo, (660,339)
12.7 Miscellaneous proceeds .186,681,372 ...63,234,506 | .... ...63,234,506
12.8  Total investment proceeds (LINES 12.110 12.7).....ciiuireiicieiseieiesse ettt ssesss s ssesssses | esssssas 2,327,322,784 | .......... 3,407,039,936 |.......... 4,003,770,990
13.  Cost of investments acquired (long-term only):
131 BOMAS...eouvvtrceeenriiee iR en et | rereians 2,290,937,163 |.......... 1,336,565,783 | .......... 1,545,622,112
1312 SHOCKS. . verurrerseeesareeseeesseeeseeeese s eess s ees sttt | sesrnessees 262,899,134 | .......... 1,556,175,099 | .......... 1,614,197,875
13.3 MOMGAGE 0BNS......oorverrvireireiciseri sttt | ceviessiens 188,224,334 | ............. 239,476,249 | ............ 315,288,902
1314 REAIESIAIE.v.evu ettt ettt | ceeeeetrenenns 14,402,755 | ..ovvvereeen. 19,479,747 | oo 31,113,568
13.5  Other iNVESIEA @SSELS........cvevurrirrcircriieciie ittt | ceniesssend 448,632,265 | .....coouu. 504,753,939 | ....cccoouuu. 792,196,044
13.6  MisCEllaneoUS @PPlICALIONS............ccveiveieiciiiieici ettt bbb s b sees | crssaesonaans 136,606,177 | ............. 174,733,880 | ............. 293,195,126
13.7 Total investments acquired (LINES 13.1 10 13.6)......cceverriueiriiiieissiesse st ssstssssssessessesssssssssessesssssenss | asssssssas 3,341,701,828 | .......... 3,831,184,697 |.......... 4,591,613,627
14.  Netincrease or (decrease) in contract 10ans and PreMIUM NOLES.........c.cvuereririerrurirnrireieisrsieeeessetseesessesseessesseesesssssesses | sessessessssesssesssssasssssessas | sresessessssssssssssessssssessases | sosesessessssssessessssssssessns
15.  Net cash from investments (Line 12.8 minus Line 13.7 and Line 14) (1,014,379,044) (424,144,761) (587,842,637)
CASH FROM FINANCING AND MISCELLANEOUS SOURCES
16.  Cash provided (applied):
16.1  SUIPIUS NOLES, CAPILAI MOLES. ......ceurerececie ittt s sttt sb st sentes | sebastssesestesssessessessssssnssns | estessessestanesessesssssessasss | sorsssmssessnsssnssestassnssestas
16.2 Capital and paid in SUrPIUS, 18SS trBASUNY STOCK..........ccevevcreeeie ettt s e ss s s sssseses | eevistessesssssesssssssssssseses | eessesisssssesesessessesssssnsnes | ersessessssssessesensssesseseees
16.3 BOITOWEM fUNGAS......o.oevicvitiicie ettt et bbb s st st s s bnsessesans | sesessessesessstessesssssssssenes | sevssesssssessessssessessssssenss | evsessesssnnsesas 158,737
16.4 Net deposits on deposit-type contracts and other inSUrance HADIIIHIES...........c..ceveveeveeieiirserceeeeeeie e | e | e | errssse s seens
16.5 Dividends 10 STOCKNOIAETS.............cuuuiiiiiiiirrr et | sresnrsinsssnesssesssesisesienies | essisssisssenssnssssseenseenss | sesosesinesi e
16.6  Other cash provided (aPPlIEd)...........cuurerrreiiirerieerere s sessesssesssnssssesssenes |sserssecene: (48,366,577)] ............ (209,626,158)1 .............. (84,179,695)
17.  Net cash from financing and miscellaneous sources (Lines 16.1 through 16.4 minus Line 16.5 plus Line 16.6)............ | cccovvvenee. (48,366,577)] ............ (209,626,158 .............. (84,020,958)
RECONCILIATION OF CASH, CASH EQUIVALENTS AND SHORT-TERM INVESTMENTS
18.  Net change in cash, cash equivalents and short-term investments (Line 11 plus Line 15 plus Line 17).......cccooverercvecees | corrverris 10,733,921 | ............ (161,945,490 | ...cvvvereenes 9,183,001
19.  Cash, cash equivalents and short-term investments:
191 BEGINNING OF YT .....ourverrvernrirresieriseesi sttt | ceviesssens 394,158,033 | ....cvcvevne. 384,975,032 | ............ 384,975,032
19.2 End of period (Line 18 plus Line 19.1)....... 404,891,954 223,029,542 394,158,033
Note: Supplemental disclosures of cash flow information for non-cash transactions:
| 20.0001  The company receieved cash and non cash on securities transfered for dividends received from subsidiaries... | ................................... | ............. 660,677,097 | ............. 660,677,097 |
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Statement for September 30, 2015 of the NATlONWIDE MUTUAL |NSURANCE COMPANY

NOTES TO FINANCIAL STATEMENTS

Note 1 - Summary of Significant Accounting Policies

A. Accounting Practices

The accompanying statutory financial statements of Nationwide Mutual Insurance Company (Company) have been
prepared in conformity with accounting practices prescribed or permitted by the National Association of Insurance
Commissioners (NAIC) and the State of Ohio.

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

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:

State of

Domicile 2015 201
NET INCOME
(1) Nationwide Mutual Insurance Company state basis (Page 4, Line 20, Columns 1 & 3) OH $ 285,982,874 $ 718,374,917
(2) State Prescribed Practices thatincrease/(decrease) NAIC SAP OH - -
(3) State Permitted Practices thatincrease/(decrease) NAIC SAP OH - -
(4) NAIC SAP (1-2-3=4) OH $ 285,982,874 $ 718,374,917
SURPLUS
(5) Nationwide Mutual Insurance Company state basis (Page 3, Line 37, Columns 1 & 2) OH $ 12,150,435,842 $ 12,137,989,021
(6) State Prescribed Practices thatincrease/(decrease) NAIC SAP OH - -
(7) State Permitted Practices thatincrease/(decrease) NAIC SAP OH - -
(8) NAIC SAP (5-6-7=8) OH $ 12,150,435,842 $ 12,137,989,021

C. Accounting Policies
6. No change
Note 2 - Accounting Changes and Corrections of Errors
No change.
Note 3 - Business Combinations and Goodwill
No change.
Note 4 - Discontinued Operations
No change.
Note 5 - Investments
A. Mortgage Loans
No change.
B. Troubled Debt Restructuring for Creditors
No change.
C. Reverse Mortgages
No change.
D. Loan-Backed Securities
1. Prepayment assumptions are generally obtained using a model provided by a third-party vendor.
2. Not applicable.
3. Not applicable.
4. All impaired securities (fair value is less than cost or amortized cost) for which an other-than-temporary impairment

has not been recognized in earnings as a realized loss (including securities with a recognized other-than-temporary
impairment for non-interest related declines when a non-recognized interest related impairment remains):

a. The aggregate amount of unrealized losses:
1 Less than 12 Months $
2. 12 Months or Longer $

(4,168,136)
(36,330,167)

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

528,244,326
469,659,181
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Statement for September 30, 2015 of the NATlONWIDE MUTUAL |NSURANCE COMPANY

NOTES TO FINANCIAL STATEMENTS

5. The Company reviews all loan-backed and structured securities in which the fair value of the given security is less

than the amortized cost to determine if a given security is other-than-temporarily impaired. The Company examines
characteristics of the underlying collateral, such as delinquency and default rates, the quality of the underlying
borrower, the type of collateral in the pool, the vintage year of the collateral, subordination levels within the structure
of the collateral pool, and the quality of any credit guarantors, to determine the cash flows expected to be received
for the security.
If the severity and duration of the security's unrealized loss indicates a risk of an other-than-temporary impairment,
then the Company will evaluate if the amortized cost basis of the security will be recovered by comparing the
present value of the cash flows expected to be received for the given security with the amortized cost basis of the
security. If the present value of cash flows is greater than the amortized cost basis of a security then the security is
deemed not to be other-than-temporarily impaired.

Repurchase Agreements and Securities Lending Transactions

3. Collateral Received

b. The fair value as of the date of each statement of financial position presented of that collateral and of the
portion of that collateral that it has sold or repledged is $61,839,685.

Real Estate

No change.

Low-Income Housing Tax Credits

No change.

Restricted Assets

No change.

Working Capital Finance Investments

Not applicable.

Offsetting and Netting of Assets and Liabilities

No assets or liabilities are offset and reported net in accordance with a valid right to offset per SSAP No. 64, Offsetting
and Netting of Assets and Liabilities.

Structured Notes

No change.

Note 6 - Joint Ventures, Partnerships and Limited Liability Companies

No change.

Note 7 - Investment Income

No change.

Note 8 - Derivative Instruments

No change.

Note 9 - Income Taxes

F. Consolidated Federal Income Tax Return

1. Effective January 1, 2015, the Company's consolidated federal income tax filing group expanded to include eligible
life insurance subsidiaries and non-insurance subsidiaries of the life insurance companies.

2. Effective January 1, 2015, the Company became a party to a revised tax sharing agreement which was approved by
the Board of Directors. The revised tax sharing agreement reflects the Company's new consolidated federal return group
which includes its eligible life and non-life subsidiaries. The method of allocation among the companies is based upon

separate return calculations with current benefit for tax losses and credits utilized in the consolidated return.

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

B.

Detail of Transactions Greater than %2 % of Admitted Assets

On September 29, 2015 the Company received dividends of $54.15 million from THI Holdings, Delaware, Inc. (THI).
THI received $48.75 million from the following:

$18.0 million from Victoria Fire & Casualty Company ($9.1 million ordinary; $8.9 million extraordinary)

$17.0 million from Titan Indemnity Company (including $10.0 million from Titan Insurance Company)

$13.75 million from Titan Insurance Services, Inc.

On July 30, 2015, the Company received ordinary dividends in the amount of $53.0 million from the following:
$34.0 million from THI Holdings, Delaware, Inc.

$10.0 million from Nationwide Asset Management, LLC

$9.0 million from Crestbrook Insurance Company

On March 6, 2015, the Company made a capital contribution of $5 million to NRI.

On October 17, 2014 the company received an ordinary dividend from NSS of $10 million.

On October 22, 2014 the Company made a capital contribution to the new OYS legal entity of $10 million.
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On October 18, 2014 the company received an extraordinary dividend from Indemnity of $50 million

On September 20, 2014, the Company made a capital contribution of $17.3 million to NRI.

On July 30, 2014, the Company received extraordinary dividends of $735 million and ordinary dividends of $38 million from Allied
Holdings (Delaware), Inc. (AHDI) and $10 million of ordinary dividends from Insurance Intermediaries, Inc. AHDI received these

dividends from the following:

Harleysville Group, Inc: $611 million
Allied Group, Inc. $162 million

Harleysville Group, Inc. received $584 million of these dividends from the following:

Harleysville Lake States Insurance Company $48 million
Harleysville Insurance Company of New Jersey ~ $159 million
Harleysville Worcester Insurance Company $196 million
Harleysville Preferred Insurance Company $164 million
Harleysville Insurance Company of New York $6 million
Harleysville Insurance Company $11 million

Allied Group, Inc. received $172 million from AMCO Insurance Company and subsequently paid $162 million of this to AHDI,
retaining $10 million.

On June 30, 2014, the Company received ordinary dividends of $9 million from Crestbrook Insurance Company.

On May 28, 2014, the Company made a capital contribution of $30 million to Scottsdale Insurance Company.

On April 16, 2014, Nationwide Mutual Insurance Company issued surplus notes with principal amounts of $400 million. These
notes bear semi-annual interest payments over the 30-year term of the notes at 4.95%. The surplus notes are redeemable in
whole or in part, at the option of the Company, as is specified in the borrowing agreement for the notes. The Company obtained
approval from the Ohio Department of Insurance to use the net proceeds to redeem the $400 million principal, 6.60% surplus
notes due April 2034, which requires 30-day advance notice of the call date. The surplus notes were redeemed on May 22, 2014.
On March 31, 2014, the Company made a capital contribution of $6 million to AICOA.

On March 28, 2014, the Company made a capital contribution of $3.6 million to NRI.

On March 1, 2014, the Company contributed its investment in AGI of $1.6 billion to Allied Holdings (Delaware), Inc.

On January 7, 2014, Crestbrook Insurance Company issued 30,000 additional shares of common stock. The stock is
owned by the Company.

Note 11 — Debt

A

All Other Debt

On April 2, 2015, the Company renewed its $600 million revolving variable rate credit facility, increasing the facility to
$750 million.

FHLB (Federal Home Loan Bank) Agreements

1. The Company is a member of the Federal Home Loan Bank (FHLB) of Cincinnati. Through its membership, the

Company has conducted business activity (borrowings) with the FHLB. It is part of the Company's strategy to utilize

these funds as backup liquidity. The Company has determined the actual maximum borrowing capacity as $600

million. The Company’s Board of Directors approved of this amount with consideration of the FHLB’s stock ownership
and collateralization requirements.

2. FHLB Capital Stock
a. Aggregate Totals

1. Current Year

1 2 3
Total 2 +3 General Account Separate Accounts

Membership Stock - Class A

Membership Stock - Class B

Activity Stock

Excess Stock

Aggregate Total

Actual or estimated Borrow ing Capacity as
Determined by the Insurer XXX XXX

25,000,000 $ 25,000,000

€| en| R | e

~o oo o

2 Prior Year-end

1 2 3
Total 2 +3 General Account Separate Accounts

Membership Stock - Class A

Membership Stock - Class B

Activity Stock

Excess Stock

Aggregate Total

Actual or estimated Borrow ing Capacity as
Determined by the Insurer XXX XXX

25,000,000 $ 25,000,000

@ en|en|en| e

~o oo o

Q06.2



Statement for September 30, 2015 of the NATlONWIDE MUTUAL |NSURANCE COMPANY

b.

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

NOTES TO FINANCIAL STATEMENTS

b. Membership Stock (Class A and B) Eligible for Redemption

Membership Stock (Class A and B) Higible for Redenption

Membership Stock Current Year Total Not Higible for Redemption Less Than 6 Months

6 Months to Less Than 1
Year 110 Less Than 3 Years

3to5 Years

1. Class A S

2. ClassB S 25,000,000 25,000,000

3. Collateral Pledged to FHLB
Not applicable.
4. Borrowing from FHLB

Not applicable.

Postretirement Benefit Plans

A

Defined Benefit Plan

4. Components of net periodic benefit cost

Pension Benefits

2015 2014
a. Senice cost $ 122,413,652 $ 128,018,198
b. Interest cost 161,098,727 213,980,619
c. Expected return on plan assets (217,725,356) (270,781,308)
d. Transition asset or obligation a =
e. Gains or losses 19,100,257 1,985,153
f. Prior senice cost or credit (12,342,992) (12,791,977)
9 Gain or loss recognized due to
settlement or curtailment - -
h. Total net periodic benefit cost $ 72,644,288 $ 60,410,685
Postretirement Benefits
2015 2014
a. Senvice cost $ 566,362 $ 553,515
b. Interest cost 8,952,299 12,620,555
c. Expected retumn on plan assets (8,556,916) (11,175,753)
d. Transition asset or obligation - -
e. Gains or losses 913,102 -
f  Prior senice cost or credit 3,820,031 5,093,375
9- Gain or loss recognized due to
settlement or curtailment - .
h. Total net periodic benefit cost $ 5,694,878 $ 7,091,692

No change.

Note 14 — Contingencies

No change.

Note 15 — Leases

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

No change.
Note 17 - Sale. Transfer and Servicing of Financial Assets and Extinguishments of Liabilities
A. Transfers of Receivables Reported as Sales
No change.
B. Transfers and Servicing of Financial Assets
Not applicable.
C. Wash Sales
Not applicable.
Note 18 - Gain or Loss to the Reporting Entity from Uninsured Plans and the Uninsured Portion of Partially Insured Plans
No change.
Note 19 - Direct Premiums Written/Produced by Managing General Agents/Third Party Administrators
Not applicable.

Note 20 — Fair Value Measurements

Fair value is defined as the price that would be received to sell an asset or paid to transfer a liability in an orderly transaction
between market participants at the measurement date. Fair value measurements are based upon observable and
unobservable inputs. Observable inputs reflect market data obtained from independent sources while unobservable inputs
reflect the Company’s view of market assumptions in the absence of observable market information. The Company utilizes
valuation techniques that maximize the use of observable inputs and minimize the use of unobservable inputs. In determining
fair value, the Company uses various methods including market, income and cost approaches.

The Company categorizes its financial assets and liabilities into a three-level hierarchy based on the priority of the inputs to
the valuation technique. The fair value hierarchy gives the highest priority to quoted prices in active markets for identical
assets or liabilities (Level 1) and the lowest priority to unobservable inputs (Level 3). If the inputs used to measure fair value
fall within different levels of the hierarchy, the category level is based on the lowest priority level input that is significant to the
fair value measurement of the instrument in its entirety.

The Company categorizes financial assets and liabilities as follows:

Level 1. Unadjusted quoted prices accessible in active markets for identical assets or liabilities at the measurement date and
mutual funds where the value per share (unit) is determined and published daily and is the basis for current transactions.

Level 2. Unadjusted quoted prices for similar assets or liabilities in active markets or inputs (other than quoted prices) that are
observable or that are derived principally from or corroborated by observable market data through correlation or other means.
Primary inputs to this valuation technique may include comparative trades, bid/asks, interest rate movements, U.S. Treasury
rates, U.S. LIBOR, prime rates, cash flows, maturity dates, call ability, estimated prepayments and/or underlying collateral
values.

Level 3. Prices or valuation techniques that require inputs that are both unobservable and significant to the overall fair value
measurement. Inputs reflect management’s best estimate about the assumptions market participants would use at the
measurement date in pricing the asset or liability. Consideration is given to the risk inherent in both the method of valuation
and the valuation inputs. Primary inputs to this valuation technique include broker quotes and comparative trades.

The Company reviews its fair value hierarchy classifications for financial assets and liabilities quarterly. Changes in
observability of significant valuation inputs identified during these reviews may trigger reclassifications. Reclassifications are
reported as transfers at the beginning of the period in which the change occurs.

To determine the fair value of bonds and stocks for which market quotations are available, independent pricing services are
most often utilized. For these bonds and stocks, the Company obtains the pricing services’ methodologies, inputs and
assumptions and classifies the investments accordingly in the fair value hierarchy.

A corporate pricing matrix or an internally developed pricing model is used in valuing certain bonds. The corporate pricing
matrix is developed using private spreads for bonds with varying weighted average lives and credit quality ratings. The
weighted average life and credit quality rating of a particular bond to be priced using the corporate pricing matrix are important
inputs into the model and are used to determine a corresponding spread that is added to the appropriate U.S. Treasury yield
to create an estimated market yield for that bond. The estimated market yield and other relevant factors are then used to
estimate the fair value of the particular bond.

Non-binding broker quotes are also utilized to determine the fair value of certain bonds when quotes are not available from
independent pricing services, corporate pricing matrix or internal pricing models. These bonds are classified accordingly in the
fair value hierarchy as only one broker quote is ordinarily obtained, the investment is not traded on an exchange, the pricing is
not available to other entities and/or the transaction volume in the same or similar investments has decreased. Inputs used in
the development of prices are not provided to the Company by the brokers as the brokers often do not provide the necessary
transparency into their quotes and methodologies. Broker quotes are subject to validation of price movements that require
approval from the Company’s management. Management uses its knowledge of the investment and current market conditions
to determine if the price is indicative of the investment’s fair value.

Fair value of derivative instruments is determined using various valuation techniques relying predominately on observable
market inputs. These inputs include interest rate swap curves, credit spreads, interest rates, counterparty credit risk, equity
volatility and equity index levels. In cases where observable inputs are not available, the Company will utilize non-binding
broker quotes to determine fair value and these instruments are classified accordingly in the fair value hierarchy.

The following table summarizes financial assets and liabilities measured at fair value as of September 30, 2015:
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Level 1 Level 2 Level 3 Total
Assets at Fair Value
U.S. Government bonds - - - -
All other goverments 1,589,736 - - 1,589,736
States, Territories and Possessions 932,017 - - 932,017
Political subdivisions - 5,258,736 - 5,258,736
Special revenues - - - -
Hybrid Securities - - - -
Credit tenant loans - - - -
Industrial & Misc. - 821,606,131 24,931,887 846,538,018
Total Bonds 2,521,752 826,864,867 24,931,887 854,318,507
Sec Lending - 5,114,268 - 5,114,268
Preferred Stocks - 178,000 88,764 266,764
Common Stocks 510,391,799 25,145,063 9,747,335 545,284,197
Loans held for sale - - 21,371,463 21,371,463
Separate Account Assets - - - -
Derivative Assets - - - -
Total Assets at Fair Value 512,913,552 857,302,198 56,139,449 1,426,355,198
Liabilities at Fair Value
Derivatives Liabilities - 94,511,866 - 94,511,866
Total Liabilities at Fair Value = 94,511,866 - 94,511,866
The following table presents the rollforward of Level 3 financial assets and liabilities held at fair value during the three months
ended September 30, 2015:
Beginning Balance a.:;t?lloiasi::i a.::\l:it?lloiasi::) Ending Balance
at Transfers Into | Transfers Out | includedin | included in at
6/30/2015 Level 3 of Level 3 Net Income Surplus Purchases | Issuances Sales Settlements 9/30/2015
Assets at Fair Value
U.S. Government bonds
States, Territories and Possessions
Political subdivisions
Special revenues
Hybrid Securities
Credit tenant loans - - - = z = =
Industrial & Misc. 9,095,236 20,264,409 (3,066,294) 6,495 (1,356,740) (11,219) 24,931,887
Total Bonds 9,095,236 20,264,409 (3,066,294) 6,495 (1,356,740) (11,219) 24,931,887
Sec Lending - £ g = =
Preferred Stocks 88,768 - (4) - 88,764
Common Stocks 11,870,806 873,159 (1,027,767) (1,968,864) - 9,747,335
Loans held for sale 21,549,504 - (366,567) (245,624) 434,151 21,371,463
Separate Account Assets - - - - -
Derivative Assets - - - - - - = =
Total Assets at Fair Value 42,604,314 20,264,409 873,159 (4,460,631) 6,495 (3,571,228) 422,931 56,139,449
Liabilities
Derivatives Liabilities
Total Liabilities

The following table summarizes aggregate carrying value and fair value, by level, for all financial

excluding assets and liabilities reported at fair value, as of September 30, 2015:

assets and liabilities,

Not Practicable
(Carrying Value)

Aggregate Fair Admitted
Value Assets (Level 1) (Level 2) (Level 3)
Assets

Bonds $11,908,220,335 $11,315,383,875 $ 1,617,220,645 $ 9,975616,239 $ 315,383,451
Stocks 8,057,027,737 8,047,026,738 - - 8,057,027,737
Mortgage loans 754,909,611 728,251,411 - - 754,909,611
Short-term investments 683,317,602 683,317,602 79,859,328 603,458,274 -
Derivative assets - - - -
Policy loans - - - -
Securities lending collateral assets1 56,725,419 56,746,653 54,942,944 1,782,475

Total Assets $21,460,200,704 $20,830,726,279 $ 1,752,022,917 $10,580,856,988 §$ 9,127,320,799 §

Liabilities

Derivative liabilties $ (11,387,422) $ 1) $ - $ (11,387,422) §

Total Liabilities $  (11,387,422) § (1) 8 £ $ (11,387,422) §

1 - Includes non admitted assets

Note 21 - Other Items

C.

Other Disclosures

As of July 1, 2015, the Company renewed its Property Per Risk Program on an enterprise-wide basis covering risk
underwritten by the Company. The structure remains unchanged at $115 million excess of $10 million.

As of June 1, 2015, the Company renewed its Property Catastrophe Program as follows: South East Regional Tower
(covering the states of NC, SC, VA, MD, DC, DE, WV, GA and PA) — 70% of $500 million excess of $500 million;
Northeast Regional Tower (covering the states of NJ, NY, CT, Rl, MA, VT, NH, ME and PA) — 70% of $500 million
excess of $500 million; National Tower — First Layer: 70% of $150 million excess of $1.006 billion; Second Layer: 70%
of $350 million excess of $1.156 billion; Third Layer: 70% of $300 million excess of $2.236 billion; Fourth Layer: 70% of
$500 million excess of $2.536 billion.

The general structure is highly similar to current with two key changes — Integrated E&S exposures into the expiring $490
million (of a total of $2200 million) of limit in main reinsurance structures (National Tower, Southeast Tower and
Northeast Tower); the separate external placement for E&S exposures (formerly Scottsdale Tower)has been
non-renewed.
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The catastrophe bonds — Caelus 2013-1 and Caelus 2013-2 issued in 2013 remains in place. Caelus 2013-1 provides
national coverage at 81% of $332 million excess of $1.904 billion and Caelus 2013-2 provides national coverage at 80%
of $398 million excess of $1.506 billion.

Effective June 1, 2015, the Company renewed its agreement with Nationwide Insurance Company of Florida for its
Property Catastrophe Program as follows: First Layer: 10% of $37.2 million excess $12.9 million; Second Layer: 100%
of $32.4 million excess $50.1 million.

At December 31, 2014, the Company has commitments for unsettled purchases of private placement securities,
including bank loans, of $19.6 million.

At December 31, 2014, the Company has commitments for commercial mortgage loans of $20.5 million.

As of December 31, 2014 the Company had posted cash collateral of $11 million to counterparties and held cash
collateral of $16.4 million for open derivatives contracts. Cash collateral posted to counterparties is recorded as a
receivable asset on Page 2 while cash collateral received and held is recorded as a payable liability on Page 3. Cash

collateral received is invested in short-term investments and bonds. The Company held no material securities as
off-balance sheet collateral pledged by derivative counterparties as of December 31, 2014.

Note 22 - Events Subsequent
Subsequent events have been considered through November 6, 2015 for these statutory financial statements wheich are to be issued
November 9, 2015. There were no events occurring subsequent to the end of the quarter that merited recognition or disclosure in these
statements.

Note 23 — Reinsurance
No change.

Note 24 - Retrospectively Rated Contracts and Contracts Subject to Redetermination
F. Risk-Sharing Provisions for the Affordable Care Act (ACA)

1. The Company had zero balances for the risk corridors program due to not writing this type of business.

2. Risk-sharing provisions of the ACA on admitted assets, liabilities and revenue for the current year:

a. Permanent ACA Risk Adjustment Program AMOUNT
Assets
1. Premium adjustments receivable due to ACA Risk Adjustment s -
Liabilities
2. Risk adjustment user fees payable for ACA Risk Adjustment S -
3. Premium adjustments payable due to ACA Risk Adjustment S -

Operations (Revenue & Expense)
4. Reported as revenue in premium for accident and health

contracts (written/collected) due to ACA Risk Adjustment S -
5. Reported in expenses as ACA risk adjustment user fees
(incurred/paid) S -
b. Transitional ACA Reinsurance Program
Assets
1. Amounts recoverable for claims paid due to ACA Reinsurance S -
2. Amounts recoverable for claims unpaid due to ACA Reinsurance S -
3. Amounts receivable relating to uninsured plans for contributions
for ACA Reinsurance S -
Liabilities
4. Claims unpaid - ceded due to ACA Reinsurance S -
5. Liabilities for contributions payable due to ACA Reinsurance - not
reported as ceded premium S -
6. Ceded reinsurance premiums payable due to ACA S -
7. Liability for amounts held under uninsured plans contributions for
ACA Reinsurance S -
Operations (Revenue & Expense)
8. Ceded reinsurance premiums due to ACA Reinsurance S -
9. Reinsurance recoveries (income statement) due to ACA
Reinsurance payments or expected payments S =
10. ACA Reinsurance contributions - not reported as ceded premium
S -
c. Temporary ACA Risk Corridors Program
Assets
1. Accrued retrospective premium due to ACA Risk Corridors
Liabilities S -
2. Reserve for rate credits or policy experience rating refunds due to
ACA Risk Corridors S -

Operations (Revenue & Expense)
3. Effect of ACA Risk Corridors on net premium income
(paid/received) S -
4. Effect of ACA Risk Corridors on change in reserves for rate credits
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3 Roll-forward of prior year ACA risk-sharing provisions for the following assets (gross of any nonadmitted) and liability
balances, along with the reason for adjustments to prior year balances:

Accrued During the Prior

Received or Paid as of the

Differences

Year on Business Written

Current Year on Business

Before December 31 of the

Written Before December 31

Adjustments

Unsettled Balances as of the
Reporting Date

Prior Year

of the Prior Year

PriorYear | Prior Year
Accrued Less

Payments | Payments

Accrued Less

To Prior Year

To Prior Year

1o

Cumulative | Cumulative
Balance from | Balance from

Prior Years | Prior Years

[Col1-3) | [Col2-4

Balances

1 2

3 4

3 b

1

Balances

(Col1-3+7) | (Col2-4+8)

8

0 i

Receivable | [Payable

Receivable Payable

Payable

Receivable

Receivable

Payable

Ref

Receivable Payable

a.

Permanent ACA Risk Adjustment Program

1. Premium adjustments receivable

2. Premium adjustments (payable

oo 1>

3. Subtotal ACA Permanent Risk
Adjustment Program

Transitional ACA Reinsurance Program

1. Amounts recoverable for claims
paid

2. Amounts recoverable for claims
unpaid

3. Amounts receivable relating to
uninsured plans

Im

4. Claims unpaid - ceded

5. _Liabilities for contributions payable
due to ACA Reinsurance - not

reported as ceded premium

I i

6. Ceded reinsurance premiums
payable

7.__Liability for amounts held under
uninsured plans

8. Subtotal ACA Transitional
Reinsurance Program

C.

Temporary ACA Risk Corridors
Program

1. Accrued retrospective premium

2. Reserve for rate credits or policy
experience rating refunds

— lI=<

3. Subtotal ACA Risk Corridors
Program

1=

d.

Total for ACA Risk Sharing Provisions

Explanations of Adjustments

Note 25 - Changes in Incurred Losses and Loss Adjustment Expenses

No change.

Note 26 - Intercompany Pooling Arrangements

No change.

Note 27

- Structured Settlements

No change.

Note 28 - Health Care Receivables

No change.
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Note 29 - Participating Policies
No change.
Note 30 - Premium Deficiency Reserves
No change.
Note 31 - High Deductibles
No change.
Note 32 - Discounting of Liabilities for Unpaid Losses or Unpaid Loss Adjustment Expenses
No change.
Note 33 - Asbestos/Environmental Reserves
No change.
Note 34 - Subscriber Savings Accounts
No change.
Note 35 - Multiple Peril Crop Insurance
No change.
Note 36 — Financial Guaranty Insurance
B. Schedule of Insured Financial Obligations at the End of the Period

Not applicable.
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12
21

22

3.1

3.2
33

41
42

6.1
6.2

6.3

6.4

6.5

6.6
741

7.2

8.1
8.2

8.3
8.4

GENERAL INTERROGATORIES
PART 1 - COMMON INTERROGATORIES

GENERAL
Did the reporting entity experience any material transactions requiring the filing of Disclosure of Material Transactions with the State of Domicile,
as required by the Model Act? Yes[ ] No[X]
If yes, has the report been filed with the domiciliary state? Yes[ ] NoJ[ ]
Has any change been made during the year of this statement in the charter, by-laws, articles of incorporation, or deed of settlement of the
reporting entity? Yes[X] No[ ]
If yes, date of change: 04/20/2015
Is the reporting entity a member of an Insurance Holding Company System consisting of two or more affiliated persons, one or more of which is an insurer? Yes[X] NoJ[ ]

If yes, complete Schedule Y, Parts 1 and 1A.

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

Eagle Captive Reinsurance, LLC has been added.

Has the reporting entity been a party to a merger or consolidation during the period covered by this statement? Yes[ ] No[X]

If yes, provide name of entity, NAIC Company Code, and state of domicile (use two letter state abbreviation) for any entity that has ceased to exist as a
result of the merger or consolidation.

1 2 3
NAIC
Company State of
Name of Entity Code Domicile
0

If the reporting entity is subject to a management agreement, including third-party administrator(s), managing general agent(s), attorney-in-fact, or
similar agreement, have there been any significant changes regarding the terms of the agreement or principals involved?
If yes, attach an explanation. Yes[ ] No[X] NA[]

State as of what date the latest financial examination of the reporting entity was made or is being made. 12/31/2011

State the as of date that the latest financial examination report became available from either the state of domicile or the reporting entity. This date
should be the date of the examined balance sheet and not the date the report was completed or released. 12/31/2011

State as of what date the latest financial examination report became available to other states or the public from either the state of domicile or the
reporting entity. This is the release date or completion date of the examination report and not the date of the examination (balance sheet date). 04/07/2013

By what department or departments?

OHIO DEPARTMENT OF INSURANCE

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

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

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

If yes, give full information:

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

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

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

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

1 2 3 4 5 6

Affiliate Name Location (City, State) FRB OCC | FDIC | SEC
Nationwide Bank Columbus, OH NO YES NO NO
Nationwide Mutual Insurance Company Columbus, OH YES NO NO NO
Nationwide Mutual Fire Insurance Company Columbus, OH YES NO NO NO
Nationwide Corporation Columbus, OH YES NO NO NO
Nationwide Financial Services, Inc. Columbus, OH YES NO NO NO
Nationwide Investment Services Corp Columbus, OH NO NO NO YES
Nationwide Investment Advisors, LLC Columbus, OH NO NO NO YES
Nationwide Securities, LLC Dublin, OH NO NO NO YES
Nationwide Fund Advisors King of Prussia, PA NO NO NO YES
Nationwide Fund Distributors, LLC King of Prussia, PA NO NO NO YES
Nationwide Asset Management, LLC Columbus, OH NO NO NO YES
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9.1

9.11

9.2
9.21

9.3
9.31

10.1

10.2

1.1

1.2

13.

14.1

15.1
15.2

16.1
16.2
16.3

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?

@)

(b)
©
()
(

e)

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

relationships;

Full, fair, accurate, timely and understandable disclosure in the periodic reports required to be filed by the reporting entity;

Compliance with applicable governmental laws, rules and regulations;

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

Accountability for adherence to the code.

If the response to 9.1 is No, please explain:

Has the code of ethics for senior managers been amended?

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 officers?

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

If yes,

If yes,

Amou

Amou

FINANCIAL

Does the reporting entity report any amounts due from parent, subsidiaries or affiliates on Page 2 of this statement?

indicate any amounts receivable from parent included in the Page 2 amount:

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 lending agreements.)

give full and complete information relating thereto:

nt of real estate and mortgages held in other invested assets in Schedule BA:

nt of real estate and mortgages held in short-term investments:

Does the reporting entity have any investments in parent, subsidiaries and affiliates?

14.2

14.21
14.22
14.23
14.24
14.25
14.26
14.27
14.28

If yes, please complete the following:

Bonds

Preferred Stock

Common Stock

Short-Term Investments

Mortgage Loans on Real Estate

All Other

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

Has the reporting entity entered into any hedging transactions reported on Schedule DB?

If yes, has a comprehensive description of the hedging program been made available to the domiciliary state?

If no, attach a description with this statement.

Yes[X] No[ ]

Yes[ ] No[X]

Yes[ ] No[X]

Yes[X] Nol[ ]
$ 0

Yes[ ] No[X]

$ 1143,648,834
$ 0

Yes[X] NoJ[ ]

1 2

Prior Year-End Current Quarter
Book/Adjusted Carrying Value Book/Adjusted Carrying Value
$ 0 |$ 0
0 0
7,974,861,025 8,057,027,738
0 0
0 0
1,957,183,955 1,844,296,880
$ 9,932,044,980 $ 9,901,324,618
$ 0 1% 0

For the reporting entity's security lending program, state the amount of the following as of current statement date:

Total fair value of reinvested collateral assets reported on Schedule DL, Parts 1 and 2:

Total book adjusted/carrying value of reinvested collateral assets reported on Schedule DL, Parts 1 and 2:

Total payable for securities lending reported on the liability page:

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?

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

17.2

Yes[X] No[ ]
Yes[X] No[ ]

$ 61,839,685
$ 61,860,919
$ 66,707,978

Yes[X] NoJ[ ]

1
Name of Custodian(s)

2

Custodian Address

The Bank of New York Mellon

1 Wall Street, New York, NY 10286

Royal Trust

77 King St., York, ON MON 1L4

Federal Home Loan Bank

221 E. 4th St, Suite 600, Cincinnati, OH. 45202

location and a complete explanation

For all agreements that do not comply with the requirements of the NAIC Financial Condition Examiners Handbook, provide the name,

1
Name(s)

2
Location(s)

3
Complete Explanation(s)
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Statement for September 30, 2015 of the NATlONWIDE MUTUAL |NSURANCE COMPANY

17.3 Have there been any changes, including name changes, in the custodian(s) identified in 17.1 during the current quarter? Yes[ ] No[X]
17.4 If yes, give full and complete information relating thereto:
1 2 3 4
Old Custodian New Custodian Date of Reason
Change
17.5 Identify all investment advisors, broker/dealers or individuals acting on behalf of broker/dealers that have access to the investment
accounts, handle securities and have authority to make investments on behalf of the reporting entity:
1 2 3
Central Registration Depository Name(s) Address
N/A Members of the investment staff designated by the Chief One Nationwide Plaza, Columbus, OH 43215
Investment Officer as detailed in the Corporate Resolution
18.1 Have all the filing requirements of the Purposes and Procedures Manual of the NAIC Securities Valuation Office been followed? Yes[X] No[ ]

18.2 If no, list exceptions:
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3.1
3.2

4.1

4.2

5.1

6.1
6.2
6.3
6.4

GENERAL INTERROGATORIES (continued)
PART 2 - PROPERTY & CASUALTY INTERROGATORIES

If the reporting entity is a member of a pooling arrangement, did the agreement or the reporting entity’s participation change?

If yes, attach an explanation.

Yes[ ] No[X] NAT ]

Has the reporting entity reinsured any risk with any other reporting entity and agreed to release such entity from liability, in whole or in part,

from any loss that may occur on the risk, or portion thereof, reinsured?

If yes, attach an explanation.

Yes[X] NoJ[ ]

Nationwide Mutual agreed to release Lloyds Italico from liability ceded in exchange for payment of $40,000 on a liability of $45,553.

Have any of the reporting entity’s primary reinsurance contracts been canceled?

If yes, give full and complete information thereto:

Yes[ ] No[X]

Are any of the liabilities for unpaid losses and loss adjustment expenses other than certain workers’ compensation tabular reserves (see
Annual Statement Instructions pertaining to disclosure of discounting for definition of “tabular reserves,”) discounted at a rate of interest

greater than zero?

If yes, complete the following schedule:

Yes[X] Nof[ ]

1 2 3 Total Discount Discount Taken During Period
4 5 6 7 8 9 10 11
Maximum Disc. Unpaid Unpaid Unpaid Unpaid
Line of Business Interest Rate Losses LAE IBNR Total Losses LAE IBNR Total

Non-renewable for stated 10.250 4974 162,462 7,200 169,662 444 100 0 544

reasons only

Total XXX XXX 162,462 7,200 169,662 444 100 0 544
Operating Percentages:

5.1 A&H loss percent 72.186%

5.2 A&H cost containment percent 0.000%

5.3 A&H expense percent excluding cost containment expenses 34.046%
Do you act as a custodian for health savings accounts? Yes[ ] No[X]
If yes, please provide the amount of custodial funds held as of the reporting date. $ 0
Do you act as an administrator for health savings accounts? Yes[ ] No[X]
If yes, please provide the amount of funds administered as of the reporting date. $ 0
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NATIONWIDE MUTUAL INSURANCE COMPANY

SCHEDULE F - CEDED REINSURANCE

Showing All New Reinsurers - Current Year to Date

1 2 3 4 5 6 7
NAIC Certified Effective Date
Company ID Domiciliary Type of Reinsurer Rating|  of Certified
Code Number Name of Reinsurer Jurisdiction|  Reinsurer (1 through 6) |Reinsurer Rating
All Other Insurers
........................... | AA3190005....... |AMERICAN INTL REINS COLTD......c e | BMU.. | Untthorized... | o [
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Statement for September 30, 2015 of the NATlONWIDE MUTUAL |NSURANCE COMPANY
SCHEDULE T - EXHIBIT OF PREMIUMS WRITTEN

Current Year to Date - Allocated by States and Territories

1 Direct Premiums Written Direct Losses Paid (Deducting Salvage) Direct Losses Unpaid
Active Curreﬁt Year Prior3 Year Curre:t Year Prior5Year Currer?t Year Prior7Year
States, Etc. Status to Date to Date to Date to Date to Date to Date
1. Alabama......ccooeveierniiniinnnn. AL ... Liorvons | e 9,194,147 | oo 11,536,066 | ....oovvvvnnnnes 3,429,083 10,669,397 ...12,430,978
2. Alaska.........ccoeoerieriieereiiienns AK]....... Lo | e 148,319 | oo 134,365 | oo 87,094 150,255 387,944
3. ANZONA.. AZ|.... ISP I 12,594,312 | oo 11,575,224 | oo 4,470,854 11,818,888 | ..coovvvvnee. 10,007,404
4. Arkansas.........ccocooveeeeiienns AR |....... Lo [ v 28,384,190 | .oovvvrnes 34,163,519 | oo 15,762,343 | ..o 21,893,425 13,662,071 | covovvne 14,832,939
5. California.......c..coocurerrnernenenad CA|... Livorvons | e 144,556,919 | ............. 210,950,788 | ...ccovvenne 98,112,978 | ...ccovvvennee 91,875,228 . A79,494/452 | ... 176,207,531
6. Colorado.......ccccoovveverererrnens CO ... Lo | e 13,589,500 | ..covvvuveee. 14,874,807 | ...ccovenee 10,714,721 | oo 8,704,836 | ....cceovnn.. 20,292,054 | ............... 18,562,908
7. Connecticut........c.cocverrvrrenens CT|...... IS I 52,353,010 | coovveerenees 62,922,938 | ....ccocvvnne 38,918,313 | ..o 38,155,230 57,828,457 | .............. 69,765,682
8. Delaware........cccoccosvreerennnn . DE | oo Livoorors | e 62,782,661 | ...ceovvvenee 71,548,160 | .....coouc..e. 39,727,533 | .ovvvnnn 40,310,821 59,757,722 | ... 63,333,491
9. District of Columbia................ DC|..... Liovvons | e 5,378,855 | .oeveiieiinnes 6,753,431 | oo 2,333,522 | oo 3,892,054 | ....oovvvnnee. 4,425,685 | ....cocoovrennns 4,136,886
10.  Florida......cocoovenvrmrreereneenc FL [ i (- 18,760,600 19,363,698 | ..cooovvvvnvnn 9,077,494 | ..coovvvnne. 20,276,105 50,659,453
11, GEOrgia.....cocveerevreerverrennen . GA [ Lo 75,686,442 | .... ...33,628,854 12,316,958 ..46,430,010
12, Hawaii.......coooovverrrrrrrnrnne H Lioovoe | e 333,734 | oo 328,828
13, 1daho....cccocevvvvvivnivninninnecnn D i Lo | e 4,532,061 | .oooovvrrerin 5,004,218 | ..o 4,076,314 | o 2,040,948 3,605,386
14, MNOIS......vorverereeeereneirerreenen L [ (- .13,283,017 ..13,261,830 | ..ovvvrene. 8,095,291 10,064,681 ..17,956,019 15,053,946
15, Indiana......c.ccoevrvrvrerrrnrvnnenndN i Lo 34,775,854 32,628,549 | ....ccovevenee 13,938,688 15,072,902 22,853,312 19,021,647
16, 1OWA..cocereeeee A IS I 25,591,890 | ..oovoenee 60,526,652 | ............... 16,133,906 | ...coovvenve 47,867,373 | c.covvene 44,413,102 | oo 50,382,193
17, Kansas.......ooneeneveneeeneineens KS|....... Lioveons | e 19,317,532 | e 31,455,922 | ..o 9,627,706 | ...ooovvvenecen 20,527,266 25,158,870 | ..covvvvennee 26,803,137
18.  Kentucky.......cooovernernrinnis KY ... IS I 19,342,768 | .....cccoeue.. 23,094,372 | oo 11,537,404 | .....ccooee.. 13,462,472 11,974,813 | oo, 12,002,290
19.  Louisiana......c.c.coeeeereervnrennenns LA|...... Licovvons | e 2,670,665 | ..ccovvvvrrineee 2,672,372 | oo 79,043 | oo 262,262 | oo 902,094 | oo 971,328
20, Maine.....oooververiieiieiieiiens ME ... Livoovoos | e 1,667,555 | ..oovvnrirnn. 1,600,544 | ...coovvrrris 995,221 | oo 1,175,353 | oo 1,501,879 | oo 2,109,261
21, Maryland.......ccoconerimrinrinnnns MD ... ISR I 126,172,164 | ............. 137,399,032 | ...oocvvvunee. 61,747,585 | ..ovvrviennee 70,646,439 ...102,914,307 | ............. 114,819,237
22.  Massachusetts..........ccc.coevennee MA| ... IS I 10,262,111 | oo 12,741,481 | oo 11,027,321 | oo 6,970,298 | ..cooovvrrienne 8,199,889 | ...oovvrvrinnee 7,659,954
23, Michigan..........cccoeoevieniriernns Ml ....... Lo | v 3,925,202 | ...covrenee. 3,597,807 | covvvverene 3,521,462 | .oovvrrnn 1,701,991 15,914,571 | v 19,980,145
24, Minnesota.......cccccoevverenee s MN | Livooons | e 6,695,838 | ..coovvvnne. 12,994,110 | oo 4,819,608 | ...ccooovrennes 4,736,359 13,544,466 | ............... 15,064,345
25.  MisSiSSippi........ccoevreerirerenn. MS | oo Lo [ e 26,101,811 | o 28,203,404 | .............. 12,385,907 | .ovvvvvrene. 12,004,812 | ...coveuvee. 12,550,671 | covveene 15,859,870
26.  MiSSOUT......cocornrernrirnrrnennen MO | NSO I 23,230,199 | coovrrrinne 27,012,678 | ..ccoovvenne 11,324,105 | ..o 11,938,681 23,282,219 ...34,953,274
27. Montana..........cceceerevvereeeen. MT | Lo | v 2,278,620 | ...ccoovveeve. 5,140,303 | ..coovrrrenne 2,510,781 | cooverrns 3,663,426 2,413,616
28.  Nebraska........ccooueenmecnneen . NE | e ISP I 24,724,022 | ..o 26,011,640 | ..covorvrennee 10,953,182 | .ocvvrvienne 23,010,454 | ....ccoovvenee 27,158,952
29. Nevada.........cooocovverevecnneeen . NV | Lo | v 9,496,086 | ...............10,673,591 | ..oovvrrirnnnn 4,416,704 | ..o 6,255,939 14,535,946 ...10,627,377
30. New Hampshire...........ccceee... NH | . Lecen. ....8,065,640 ..3,376,683 ...4,899,282 ....4,496,406 .3,807,673
31. New Jersey......cooovrevevneeen. NJ [ oo L | e 5,747,523 6,801,545 6,938,628 71,757,152 ...16,612,427
32, New MexXico.......occovvvrmrrnee . NM | Liorvons | e 3,007,344 | ..o 4,097,263 | .. 1,339,550 | .cooovvvriinnen 2,424,845 4,929,577 | oo 4,513,969
33.  New York..... LNY ISP I 92,929,447 ...89,820,616 ...50,647,792 | ooovvvvnen. 50,807,795 ..97,909,051 105,673,729
34, North Carolina.........cccceeeeeer... NC | .o Livoovons | s 333,651,496 352,232,310 165,501,648 179,889,946 ....136,409,016 161,149,042
35.  North Dakota...........cceoeeneeeen.ND | .o Livorvoos | e 3,735,198 | ovverreinn 6,780,809 | ..coovvrvrernnee 1,393,900 | ..oovrrrrennns 3,583,742 | oo 2,316,834 | coooovernes 3,540,088
36.  Ohi0...c.ovrrerrrrrreirneinerineene OH | L. ..214,769,431 | ... .248,030,078 ..104,954,685 | ............127,887,326 ..98,008,566 .103,065,644
37.  Oklahoma........cccooonnrrnrren . OK | e Livorvoos | e 1,956,613 | ..oovverinnes 2,104,841 | oo 1,563,842 | ..coovrrrenn. 1,052,602 1,211,588
38, Oregon.......ccouermeenernerinenn. OR | e Liovvons | e 8,045,235 | ..o 10,087,951 | .ovvrirrnne 4,148,828 | ....ccoovvvnne. 5,896,611 | ..covvvvernvnn. 5,745,967
39.  Pennsylvania.........cccoeeeneee . PA | . [N I 263,646,476 | ............. 330,536,771 | .ovvoenee 163,785,490 | ............. 193,904,255 ....600,052,952
40. Rhode Island............cccoconeenRI | i Liovens | e 34,028,743 | oo 36,560,242 | .....coovcoenee 22,976,784 | ......cocconne. 22,184,070 24,655,074
41.  South Carolina..........ccooconvuennee SC....... IS I 19,541,683 | ..coovveene. 37,417,589 | oo 16,701,259 | oo 38,678,109 | ..ccvorrrenee 30,314,390
42.  South Dakota..........ccrevererennee SD|....... Liorvons | e 5,651,053 | .oovvereeiis 8,708,800 | ..cooverrrrnnes 3,279,887 | v 3,726,667 9,456,128
43, TeNNESSEE......cccommvmrrmrierniinnes TN|....... RSO I 41,914,207 | oo 45,119,976 | .....cccoo.u... 20,144,684 | ............... 22,250,817 27,930,667
Y -V TR X e ISP I 67,827,580 | ..ovvvrvreneee 94,913,896 | ...oocovevnnes 50,555,341 | ..oocrviennee 52,832,817 | oo 24,920,278
45, Utah..occens UT|...... Livoovons | e 4,868,494 | ...covvvrienn 6,570,516 | ..ccoovvvreinnes 3,078,005 | .oovvriinnee 2,486,859 | ..ooovvinienn 6,129,539
46.  Vermont...........ccovvvveerrirerrnnns VT |....... Lo | e 9,886,874 | ............... 10,251,127 | oo 4,791,840 | .ooovverne. 7,224,465 4,821,739
47, Virginia.....ocoeceeeeeenneeneeenieeens VA|...... IS I 185,969,732 | ............. 210,826,568 | ............. 100,289,695 | ............. 104,241,903 | ............. 133,099,966 | ............. 140,764,482
48.  Washington...........ccoeevrernnee. WA]....... Lo | e 9,820,947 | ...cevrnen. 11,715,084 | ..o 4709172 | o 8,360,808 9,207,750 | .ovvrrenee 10,278,447
49.  West Virginia..........cocoooevenen. WV |....... IS I 94,263,660 | ............ 106,450,245 | ............... 46,357,460 | .....covvenee. 53,578,668 40,944,017 | covvvernes 51,208,995
50.  WIisCONSIN.......ccoeeverrireriirerns Wi ....... Lo | v 8,003,624 | ............... 11,214,448 | ................. 5,923,746 | ..oovverveennn 6,119,118 | .. 27,928,660
51, Wyoming......ccocoveemernernen WY | e NSO I 10,631,884 | .....cccoouee. 12,143,635 | oo 5,411,382 | oo 6,297,792 | .ooovvrei 6,977,174
52.  American Samoa.
53, GUAM...cviiirireieeeciee
54.  Puerto RiCO.....coveveereeireircenn.
55.  US Virgin Islands
56.  Northern Mariana Islands
57. Canada.......cccoeuvirirrernnenn.
58.  Aggregate Other Alien............
59, TotalS.....oovevierireneieseies () Iy 2,205,792,968 | ......... 2,562,981,557 | .......... 1,237,144,344 | ..........1,408,609,126 | .........2,173,368,128 | .......... 2,306,068,734
DETAILS OF WRITE-INS
58007, ..o | e XXX....
58002. ...ooeerreriereeeieeeseeeeeeseeeseesseesieeens | e XXX.....
58003. ....ooeeeeeeeeeeeeeeeieeeesnssesineens | s XXX it [ ertritniieeiseiseessesisesssees | seeesessessssssses s ssnsss | sstsesssesssnsssessseessesssesssns | seessesssssesss st esssesssenses | eesessess st st et s et | eestessee sttt
58998. Summary of remaining write-ins
for Line 58 from overflow page.... | ..... XXXeooor | e 0 [ oo 0 | o [0 R 0 [ oo 0 | e 0
58999. Totals (Lines 58001 thru 58003+
Line 58998) (Line 58 above)....... | ..... )0 O 0 ] i [0 [V 0 |t [0 0
(L) - Licensed or Chartered - Licensed Insurance Carrier or Domicilied RRG; (R) - Registered - Non-domiciled RRGs; (Q) - Qualified - Qualified or Accredited Reinsurer;
(E) - Eligible - Reporting Entities eligible or approved to write Surplus Lines in the state; (N) - None of the above - Not allowed to write business in the state.
(@) Insert the number of L responses except for Canada and Other Alien.
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NATIONWIDE®

110

NATIONWIDE
FARMLAND MUTUAL CHAMPIONS OF THE
INSURANCE COMPANY NATIONWIDE MUTUAL NATIONWIDE MUTUAL FOUNDATION COMMUNITY, INC.
GuarantyFund INSURANCE COMPANY FIRE INSURANCE COMPANY
Certificate (CASUALTY) (FIRE) NONPROFIT NONPROFIT
OH OH CORPORATION CORPORATION
Casual OH OH
asualty A
NATIONWIDE
CORPORATION
Common Stock: ALTERNATIVES LTD.
13,642,432 Shares
ommon Stock: 120,000 Shares
Casualty-95.2%
Fire~4.8% fire-100%
(seepage2  OH BER
ALLIED HOLDINGS
HARLEYSVILLE LIFE (DELAWARE), INC. SCOTTSDALE THI HOLDINGS
INSURANCE COMPANY (AHD INSURANCE COMPANY (DELAWARE), INC.
(sIC) (THI)
mmensiods 306000shares Common Stock: 100 Shares |Common Stock: 30,136 Shares Common Stock. 100 Shares
Ca‘“a“y'(‘s‘é‘;“/;A o Casualty-100% (Casualty-100% Casualty-100%
PA (eepage3) DE oH DE
NATIONWIDE SERVICES
ALLIED E GENERAL AMERICAN MARINE COMPANY, LLC NATIONWIDE REALTY SCOTTSDALE TITAN INDEMNITY VICTORIA FIRE &
COMPANY OF AMERICA g INVESTORS, LTD SURPLUS LINES COMPANY CASUALTY COMPANY
INSURANCE COMPANY UNDERWRITERS, INC. (NSC) - INSURANCE COMPANY TITAN) \VICTORIA FIRE)
|Common Stock: 15,000 Shares| . ] Single Member Limited -96.8%
Common Stock:20,000 Shares Common Stock: 20 Shares ingle Mermber Limite Casualty-96.8% Common Stock: 10,000 Shares Commn Staccé 319951 Shares] Commonstock: 1500 hares
Casualty-100% )
Casualty-100% Casualty-100% NW Indemnity-3.2% 51C-100% THI-100% THI-100%
OH OH FL Casualty-100% OH OH] AZ X OH
|
CRESTBROOK INSURANCE NATIONWIDE INSURANCE oY oo e NATIONWIDE ASSET WESTERN VICTORIA AUTOMOBILE
COMPANY INDEMNITY COMPANY INTERMEDIARIES, INC. 4 MANAGEMENT, LLC HERITAGE INSURANCE TITAN INSURANCE
(NW INDEMNITY) an COMPANY COMPANY INSURANCE COMPANY
| Common Stack: 90,000 Shares 1 X —
| Common Stack: 28,000 Shares |Common Stack: 1,615 Shares Common Stock: 4,776,076 Shares| Common Stock 1000000 Shares Common Stock: 3,000 Shares
Casualty-100% Titan-100% - .
Casualty-100% Casualty-100% Casualty-100% Casualty-100% SIC-100% Victoria Fire-100%
OH OH OH OH OH] AZ Mi OH|
NATIONAL CASUALTY NATIONWIDE EXCLUSIVE NATIONWIDE CASH
NATIONWIDE INSURANCE|  [AGENT RISK PURCHASING NNOVS, LLC MANAGEMENT COMPANY FREEDOM SPECIALTY TITAN AUTO INSURANCE| VICTORIA NATIONAL
COMPANY COMPANY OF FLORIDA GROUP, LLC
(NC) ’ INSURANCE COMPANY OF NEW MEXICO, INC. | | |INSURANCE COMPANY
B Common Stock:10,000 Shares Common Stock: 100 Shares Common Stock: 292,000 Shares Common Stock: 1,000 Shares Common Stock: 1,000 Shares
‘ommon Stock: 100 Shares.
Casualty-100% Casualty-100% Casualty-100% sico0% THI100% Victoria Fire-100%
’ wi OH| I-100% OH OH Cosualty-100% OH OH NM OH
I
p—— VETERINARY PET
NCC OF AMERICA, LTD. LONE STAR 1492 CAPITAL, LLC INSURANCE CO.
(INACTIVE) GENERAL AGENCY, INC. NATIONWIDE INSURANCE (1492) (VP TITAN INSURANCE VICTORIA SELECT
NATIONWIDE LLOYDS AGENCY INC. N o aoms SERVICES, INC. INSURANCE COMPANY
. — ommonStods 6,935,381 [
| Common Stock:300,000 Shares| ATEXAS LLOYDS Cammeon Stock; 1,000 Shares Common Stock: 100 Shares Shares Commonstock 1 Share Common Stock: 1,000 Shares
THI100% Victoria Fire-100%
NC-100% . ~ Casualty-100% ~ Casualty-100% oH Casualty-100% oH Sic-100% A | OHI
! i
NATIONWIDE PROPERTY
NATIONWIDE AFFINITY et SOLONIAL COUNTY. UM INSURANCE VICTORIA SPECIALTY
INSURANCE COMPANY INSURANCE COMPANY
OF AMERICA INSURANCE COMPANY COMPANY AGENCY
|Common stock: 500,000 Shares Commaon Stock:60,000 shares |surplus Debentures: Common Stock: 1,000 Shares|
Assurance VPL-100% L vetoror
Casualty-100% Casualty-100% Lone Star ictoria Fire-100%
OH OH X CA OH|
NATIONWIDE REALTY
NATIONWIDE SCOTTSDALE SERVICES, LTD.
AGRIBUSINESS INDEMNITY COMPANY
INSURANCE COMPANY Single Member Limited V.P. SERVICES INC.
commonstock 5690 Shares Common stock: 50,000 Shares Liability Company -~
Commen tods VPI-100%
(Casualty-100% Casualty-100% Casualty-100%
1A OH OH CA
Subsidiary Companies — Solid Line
NATIONWIDE ASSURANCE Contractual Association = Double Line
PG Limited Liability Company- - Dotted Line
| Common Stock: 1,750 Shares. Seplember 30,2015 Page 1
Casualty-100%
wi

(Casualty/Fire subsidiaries)
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NATIONWIDE®

PARTNERS II, LLC

NGV-99%
DE

Common Stock: 100 Shares
NW Life-100% OH

NATIONWIDE INVESTMENT
ADVISORS, LLC

NW Life-100% OH

LIFE REO HOLDINGS, LLC

FARMLAND MUTUAL
INSURANCE COMPANY NATIONWIDE MUTUAL NATIONWIDE MUTUAL
Guaranty Fund INSURANCE COMPANY FIRE INSURANCE COMPANY
[« te
o (CASUALTY) (FIRE)
Casualty (See Page 1) OH (See Page 1) OH
1A
[0
CORP)
Common Stock: 13,642,432 Shares
Casualty-95.2% OH
Fire-4.8% +
I
[
NATIONWIDE GLOBAL NATIONWIDE FINANCIAL
HOLDINGS, INC. SERVICES, INC. (NFS)
Common Stock: 100 Shares
Common Stock: 1 Share|
NW Corp-100% OH NW Corp.-100% DE
' 1
EAGLE CAPTIVE NATIONWIDE LIFE NATIONWIDE FINANCIAL NFS DISTRIBUTORS, INC.
REINSURANCE,LLC | __ INSURANCE SERVICES CAPITAL TRUST | (NFSDI)
NWD INVESTMENT COMPANY (NW LIFE) Common Stock: 100 Shares
INC. Preferred Stock:
(NWD Invest) o Common Stock: 3,814,779 Shares NFS-100% NFS-100%
MANAGERS, LLC NW Life-100% g o
lommon Stock: 958,750 Shares. OH NFS-100% OH DE DE
NW Corp 100% 1
NWD Invest-100% preferred Stocks 500,000 Shares NATIONWIDE LIFE AND
NW Corp 100% ANNUITY INSURANCE NATIONWIDE FUND NATIONWIDE FUND
DE DE COMPANY ADVISORS | MANAGEMENTLLC
(NLAIC)
INFS - 100% Managing Unitholder
NWD ASSET 66,000 Sh DELAWARE Bt Nt eeTRUSE]
MANAGEMENT NEWHOUSE CAPITAL mmmi‘(‘& 8;; DELAWARE BUSINESS TRUSDE| NFSDI-100% DE.
—|  HOLDINGS, INC. PARTNERS, LLC NwLife100%
(NAMH) NWD Invest ~19% !
Commonstodk: 20,000 Shares Casualty-70% REGISTERED INVESTMENT NATIONWIDE FUND
! Freom OLENTANGY ADVISORS SERVICES, INC. DISTRIBUTORS LLC
NWD Invest-100% REINSURANCE, LLC -
DE| DE|
[Common Stock: 201,300 Shares.
NFS-100% NFSDI-100%
INTERNATIONAL NLAIC - 100% VT TX| DE
NATIONWIDE GLOBAL GROUP INC.
VENTURES, INC. e NATIONWIDE FINANCIAL
e NATIONWIDE INVESTMENT NATIONWIDE BANK INSTITUTION
SERVICES CORPORATION DISTRIBUTORS
' NWD Invest - 100% —] Common Stock: 2,800,000 Shares || AGENCY, INC.
Common Stock: 100 Shares ° Common Stock: 5,000 Shares
NAMHI-100% NFS-100% Common Stock: 1,000 Shares
NW Life-100% ~ommon otoce 11
. DE e OK FED) NFSDI-100%
: NATIONWIDE FINANCIAL
ASSIGNMENT NATIONWIDE
NEWHOUSE CAPITAL COMPANY SECURITIES, LLC

NFSDI - 100%
DE

NATIONWIDE FINANCIAL
GENERAL AGENCY, INC

Common Stock: 1,000 Shares

NFSDI - 100%
PA|

NATIONWIDE RETIREMENT
SOLUTIONS, INC.

Common Stock: 236,494 Shares

NW Life-100% OH NFSD-100% DE
Subsidiary Companies — Solid Line
Contractual Association = Double Line
Limited Liability Company == Dotted Line
September 30,2015 Page 2

(Nationwide Corp. subsidiaries)
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NATIONWIDE®

NATIONWIDE MUTUAL
INSURANCE COMPANY
(CASUALTY)

(See Page 1)

OH

[

HARLEYSVILLE LIFE

Casualty-100%

INSURANCE COMPANY
Commen Stock: 306,000 Shares

PA

1

ALLIED HOLDINGS
(DELAWARE), INC.
(AHDI)

Common Stock 100 Shares

Casualty-100% DE

[

HARLEYSVILLE GROUP INC.
(HGI)

Common Stock: 100 Shares
AHDI-100%
DE

HARLEYSVILLE
INSURANCE COMPANY

OF NEW JERSEY
Common Stock: 5,000 Shares

HGI-100% NJ

HARLEYSVILLE LAKE
STATES INSURANCE COMPANY
CommonStock: 927,041 Shares

HGI-100%

MI

HARLEYSVILLE
INSURANCE COMPANY
OF NEW YORK
Common Stock: 15,000 Shares
HGI-100% PA

HARLEYSVILLE PREFERRED
INSURANCE COMPANY

Common Stock: 470,000 Shares

HGI-100%
PA

HARLEYSVILLE
INSURANCE COMPANY

CommonSStock: 2,375,000 Shares

HGI-100%
PA

HARLEYSVILLE
'WORCESTER
INSURANCE COMPANY
Common Stock: 20,000 Shares

HGI-100% PA

(ALLIED/Harleysville subsidiaries)

AND CASUALTY
INSURANCE COMPANY
(ALLIED P &C)
|Common Stock: 300,000 Shares
\GI-100% IA

1

ALLIED GROUP, INC.
(AGI)

Common Stock 850 Share:

AHDI - 100%

1A

ALLIED PROPERTY

DEPOSITORS
INSURANCE COMPANY

INSURANCE COMPANY
(AMCO)

Common Stock: - 300,000 Shares

AGI-100% 1A

[Common Stock: 300,000 Shares

AGI-100% 1A

NATIONWIDE INSURANCE
‘COMPANY OF AMERICA

ALLIED
GENERAL AGENCY
COMPANY

Common Stock: 5,000 Shares

AMCO-100% 1A

ALLIED TEXAS
AGENCY, INC.

[Common Stock: 1,000 Shares

IAMCO-100% A

Common Stock:12,500 Shares

AGI-100% wi

PREMIER AGENCY,
INC.

Common Stock:100,000 Shares

AGI-100% 1A

NATIONWIDE MEMBER
SOLUTIONS AGENCY, INC.

‘ommon Stock: 20,000 Shares

IAGI-100%
1A
NATIONWIDE
ADVANTAGE MORTGAGE
COMPANY (NAMC)
ommon Stock: 333,837 Shares
JAMCO -87.3%
fuied Pec -8.47%
IDepositors -4.23% 1A

REINSURANCE, LTD.
| Common Stock: 11,000 Shares

NAMC-100% T&C

Subsidiary Companies
Contractual Association
Limited Liability Company

September 30, 2015

Solid Line
Double Line
Dotted Line

Page 3
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Statement for September 30, 2015 of the NAT'ONW'DE MUTUAL |NSURANCE COMPANY

NATIONWIDE INSURANCE COMPANIES

NAIC NAIC

Group Company State of Federal ID

Code Group Name Code Domicile Number Name of Company

0140 Nationwide 10127 OH 27-0114983 Allied Insurance Company of America

0140 Nationwide 42579 1A 42-1201931 Allied Property and Casualty Insurance Company
0140 Nationwide 19100 1A 42-6054959 AMCO Insurance Company

0140 Nationwide 29262 > 74-1061659 Colonial County Mutual Insurance Company
0140 Nationwide 18961 OH 68-0066866 Crestbrook Insurance Company

0140 Nationwide 42587 1A 42-1207150 Depositors Insurance Company

0140 Nationwide 15821 OH 42-4523959 Eagle Captive Reinsurance, LLC

0140 Nationwide 13838 1A 42-0618271 Farmland Mutual Insurance Company

0140 Nationwide 22209 OH 75-6013587 Freedom Specialty Insurance Company

0140 Nationwide 23582 PA 41-0417250 Harleysville Insurance Company

0140 Nationwide 42900 NJ 23-2253669 Harleysville Insurance Company of New Jersey
0140 Nationwide 10674 PA 23-2864924 Harleysville Insurance Company of New York
0140 Nationwide 14516 Mi 38-3198542 Harleysville Lake States Insurance Company
0140 Nationwide 64327 PA 23-1580983 Harleysville Life Insurance Company

0140 Nationwide 35696 PA 23-2384978 Harleysville Preferred Insurance Company
0140 Nationwide 26182 PA 04-1989660 Harleysville Worcester Insurance Company
0140 Nationwide 11991 WI 38-0865250 National Casualty Company

0140 Nationwide 26093 OH 48-0470690 Nationwide Affinity Insurance Company of America
0140 Nationwide 28223 1A 42-1015537 Nationwide Agribusiness Insurance Company
0140 Nationwide 10723 Wi 95-0639970 Nationwide Assurance Company

0140 Nationwide 23760 OH 31-4425763 Nationwide General Insurance Company

0140 Nationwide 10070 OH 31-1399201 Nationwide Indemnity Company

0140 Nationwide 25453 Wi 95-2130882 Nationwide Insurance Company of America
0140 Nationwide 10948 OH 31-1613686 Nationwide Insurance Company of Florida
0140 Nationwide 92657 OH 31-1000740 Nationwide Life and Annuity Insurance Company
0140 Nationwide 66869 OH 31-4156830 Nationwide Life Insurance Company

0140 Nationwide 42110 X 75-1780981 Nationwide Lloyds

0140 Nationwide 23779 OH 31-4177110 Nationwide Mutual Fire Insurance Company
0140 Nationwide 23787 OH 31-4177100 Nationwide Mutual Insurance Company

0140 Nationwide 37877 OH 31-0970750 Nationwide Property & Casualty Insurance Company
0140 Nationwide 13999 VT 27-1712056 Olentangy Reinsurance, LLC

0140 Nationwide 15580 OH 31-1117969 Scottsdale Indemnity Company

0140 Nationwide 41297 OH 31-1024978 Scottsdale Insurance Company

0140 Nationwide 10672 AZ 86-0835870 Scottsdale Surplus Lines Insurance Company
0140 Nationwide 13242 X 74-2286759 Titan Indemnity Company

0140 Nationwide 36269 MI 86-0619597 Titan Insurance Company

0140 Nationwide 42285 CA 95-3750113 Veterinary Pet Insurance Company

0140 Nationwide 10644 OH 34-1785903 Victoria Automobile Insurance Company

0140 Nationwide 42889 OH 34-1394913 Victoria Fire & Casualty Company

0140 Nationwide 10778 OH 34-1842604 Victoria National Insurance Company

0140 Nationwide 10105 OH 34-1777972 Victoria Select Insurance Company

0140 Nationwide 10777 OH 34-1842602 Victoria Specialty Insurance Company

0140 Nationwide 37150 AZ 86-0561941 Western Heritage Insurance Company

4664 PURE 12873 FL 20-8287105 Privilege Underwriters Reciprocal Exchange

4664 PURE 13204 FL 26-3109178 PURE Insurance Company
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1 2 3 4 5 6 7 1 12 13 14 15
Name of Type of
Securities Control
Exchange (Ownership
if Publicly Board, If Control is
NAIC Traded Names of Relationship Management | Ownership
Group Group Company| ID Federal (U.S. or Parent, Subsidiaries Domiciliary | to Reporting Directly Controlled by Attorney-in-Fact,| Provide Ultimate Controlling
Code Name Code Number RSSD CIK International) or Affiliates Location Entity (Name of Entity/Person) Influence, Other) | Percentage Entity(ies)/Person(s) *
Members
0140...... Nationwide........ccoovevvnivcnriinns [ 31-1486309.. |4590018..... | .coovovriririrnnne [0S 10 W. Nationwide, LLC......c.ccvrererrirrieiriiriinieinnens OH Nationwide Realty Investors, Ltd.............cccce.... ownership.......... ...100.000 | Nationwide Mutual Insurance Company.............. | cecevrenn.
0140...... Nationwide.........ccovevvviecrniinnns [ 31-1486309.. |4890843..... | ...coovvvirerne [0SR 75 Rivulon Boulevard, LLC..........cccovvvieriinieiennens OH Nationwide Realty Investors, Ltd.............ccccee.... ownership.......... ...100.000 |Nationwide Mutual Insurance Company..............
0140...... NationWide..........cvvvrvrerninerereins | e 31-1486309.. |4594954..... | ccoovvviirernnne [V 101 N Twentieth St, LLC......ccovvreverrercercs OH Nationwide Realty Investors, Ltd...........c.cccovenee. ownership.......... ...100.000 |Nationwide Mutual Insurance Company..............
0140...... NationWide........cooreurverernenierenes [ 31-1486309.. [4810074..... | .covevvervrernne [0S 1000 Yard Street, LLC.....c.ccvvvvvererrrereercicins OH Nationwide Realty Investors, Ltd..........c..cccovuueee ownership.......... ...100.000 | Nationwide Mutual Insurance Company.............. | coceveenc.
0140...... NationWide........coereurvrrernenieenes [ e 31-1486309.. [4869474..... | .o [0S 1015 Long Street, LLC......oovveveveerciecrienes OH Nationwide Realty Investors, Ltd..........c.ccccrveene ownership.......... ...100.000 |Nationwide Mutual Insurance Company..............
0140...... NationWide........c.corevrerrernenieirenes [ 31-1486309.. [4810047..... | .coovrevreeernne [0S 1050 Yard Street, LLC.....c.covveveererrrereercies OH Nationwide Realty Investors, Ltd............ccccoeeeee ownership.......... ...100.000 |Nationwide Mutual Insurance Company..............
0140...... NationWide.........ccovveerrrvienreiens [ corriiienns 20-4939866.. |4810038..... | .coccerrrererns [0S 1125 Rail Street, LLC......coovveviercceieeeees OH NRI Equity Land Investments, LLC..................... ownership.......... ...100.000 | Nationwide Mutual Insurance Company.............. | cceeeenee.
0140...... Nationwide.........ccovveerreiecneienns [ eorvieinnns 31-1733036.. |4594963..... | ...coovvrrrrenne [0S 120 Acre Partners, LLC..........cccooovievineieens DE Nationwide Realty Investors, Ltd.............cc.c....... ownership.......... | ..... 95.000 |Nationwide Mutual Insurance Company.............. 1.
0140...... NationWide.........ccovievnrieiecrreienns [ corviiiienns 26-2451988.. |4288132..... | ccovvririerns [0S 1492 Capital, LLC.......coevvereeeereeceeeeiis OH Nationwide Mutual Insurance Company.............. ownership.......... ...100.000 | Nationwide Mutual Insurance Company.............. | cceeerenee
0140...... Nationwide, 31-1486309.. | 4810083 155 Rivulon Boulevard, LLC OH Nationwide Realty Investors, Ltd.............ccccen... ownership ...100.000 | Nationwide Mutual Insurance Company.
0140...... Nationwide.. ..|20-1347603.. {4594806 . | 180 E. Broad Partners, LLC. ..|OH.... .. | Nationwide Realty Investors, Ltd. . |ownership.......... | ..... 33.330 |Nationwide Mutual Insurance Company.
0140...... Nationwide. 31-1486309.. {4810092 275 Rivulon Boulevard, LLC OH Nationwide Realty Investors, Ltd.........c.ccccrvuene ownership ...100.000 | Nationwide Mutual Insurance Company.

0140...... Nationwide. 31-1580283.. |4590835 400 West Nationwide Boulevard, LLC OH NWD Investments, LLC ownership ...100.000 |Nationwide Mutual Insurance Company.

0140...... Nationwide.. .. 131-1580283.. [4591140 . | 425 West Nationwide Boulevard, LLC.. .. |OH.... .. INWD Investments, LLC... . | ownership. ...100.000 |Nationwide Mutual Insurance Company.

0140...... Nationwide. 31-1486309.. [4595009 44 Chestnut, LLC........ooveeerieecreercseneiene OH Nationwide Realty Investors, Ltd............ccccoeeene ownership ...100.000 | Nationwide Mutual Insurance Company.

0140...... NationWide.........ooreurerrerncnieenes [ 20-4939866.. 4590497 ...... | ..vrerrrinerenne [0 775 Yard Street Restaurant, LLC OH NRI Equity Land Investments, LLC.............c....... ownership.......... ...100.000 |Nationwide Mutual Insurance Company..............
0140...... Nationwide.........ccovveerreiecrreenns [ corviiienns 20-4939866.. |4590750..... | .covevrrrrrarns [0S 775 Yard Street, LLC OH NRI Equity Land Investments, LLC..................... ownership.......... ...100.000 |Nationwide Mutual Insurance Company..............
0140...... Nationwide.........cccovevnreiecrreienns [ eorviiiienns 20-4939866.. |4810104..... | .covvvrrirerns [0S 780 Yard Street, LLC.......ccoovevviieerieeirceieennns OH NRI Equity Land Investments, LLC..................... ownership.......... ...100.000 | Nationwide Mutual Insurance Company.............. | ceeeeenee
0140...... NationWide........cceeverereireeieieins [ oeireieinns 20-4939866.. [4671583..... | .ccevrrrrrerrnne [0SR 795 Rail Street, LLC OH NRI Equity Land Investments, LLC..................... ownership.......... ...100.000 |Nationwide Mutual Insurance Company..............
0140...... Nationwide.........coovevveeivcnniinnns [ 20-4939866.. |4590602..... | ...coovriririrnnne [0SR 800 Bobcat Avenue, LLC.........cccovvrervrnireircieieinns OH NRI Equity Land Investments, LLC..................... ownership.......... ...100.000 |Nationwide Mutual Insurance Company..............
0140...... NationWIde........ccoereverererenieenns [ e 20-4939866.. [4671499..... | .covcvrrrrrernne [0S 800 Goodale Boulevard, LLC..........ccccovvvririninnne OH NRI Equity Land Investments, LLC.............c....... ownership.......... ...100.000 | Nationwide Mutual Insurance Company..........c... | ceceeren.
0140...... NationWide..........covvvrvrerninerereins | ceveriniins 20-4939866.. |4671789..... | .cvovvrerrcrininns [V 800 Yard Street, LLC OH NRI Equity Land Investments, LLC...........c.cce.... ownership.......... ...100.000 |Nationwide Mutual Insurance Company..............
0140...... NationWide........cooreurerrernenieienes [ e 20-4939866.. [4590778..... | .covreererrerenne [0S 805 Bobcat Avenue, LLC OH NRI Equity Land Investments, LLC.............c....... ownership.......... ...100.000 |Nationwide Mutual Insurance Company..............
0140...... NationWide.........oorevverreneniirenes [ e 20-4939866.. [4890834..... | ...corerrveeernne [0S 808 Yard Street, LLC........covveereererercecircns OH NRI Equity Land Investments, LLC..................... ownership.......... ...100.000 | Nationwide Mutual Insurance Company.............. | ceceereenc.
0140...... NationWide.........corevvevrerncnieenes [ 20-4939866.. [4869465..... | ...cocrevrrerernne [0SR 820 Goodale Boulevard, LLC OH NRI Equity Land Investments, LLC.............c....... ownership.......... ...100.000 |Nationwide Mutual Insurance Company..............
0140...... Nationwide.........ccovveerreiecrneenns [ corviienns 20-4939866.. |4890759..... | .coverrrrernns [0S 840 Third Avenue, LLC OH NRI Equity Land Investments, LLC..................... ownership.......... ...100.000 |Nationwide Mutual Insurance Company..............
0140...... NationWide.........coovieerreiecrriienns [ evrviiiienns 20-4939866.. | ...cevrverererns [ e [0S 860 Third Avenue, LLC.........ccccvvvviricrriennens OH NRI Equity Land Investments, LLC..................... ownership.......... ...100.000 | Nationwide Mutual Insurance Company.............. | cceeeenee
0140...... Nationwide.........ccovveenreiecnneenns [ evvviieinnne 20-4939866.. | ...eovrrverrreins [ e [0SR 880 Third Avenue, LLC OH NRI Equity Land Investments, LLC..................... ownership.......... ...100.000 |Nationwide Mutual Insurance Company..............
0140...... NationWide........ccoeveverererrenieieins [ eerreiennns 20-4939866.. |4590611 845 Yard Street, LLC OH NRI Equity Land Investments, LLC..................... ownership.......... ...100.000 |Nationwide Mutual Insurance Company..............
0140...... Nationwide. 20-4939866.. |4590787 850 Goodale Blvd., LLC OH NRI Equity Land Investments, LLC............cc....... ownership ...100.000 | Nationwide Mutual Insurance Company.

0140...... Nationwide.. .. | 20-4939866.. | 4590714 . {895 W. Third Avenue, LLC... .. |OH.... ..|NRI Equity Land Investments, LLC.. ... |ownership. ...100.000 |Nationwide Mutual Insurance Company.

0140...... Nationwide. 20-4939866.. | 4810029 975 Rail Street, LLC......ccvvveveireereneerereeine OH NRI Equity Land Investments, LLC..........c.ccee.u. ownership ...100.000 |Nationwide Mutual Insurance Company.

0140...... Nationwide. 31-1680808.. |4594833..... AD Investments, LLC.........ccocvvereeeneinenreincinceenes Nationwide Realty Investors, Ltd.............cccoeeuene ownership.......... | ..... 60.000 | Nationwide Mutual Insurance Company.

0140...... Nationwide.. .. |31-1580283.. |4590992..... . |ADTV, LLC.......c.c..e. .. INWD Investments, LLC..........ccccconevnee. ... | ownership. ...100.000 |Nationwide Mutual Insurance Company.

0140...... Nationwide, 52-2227314.. | 42877247 ... AGMC Reinsurance, Ltd Nationwide Advantage Mortgage Company........ ownership ...100.000 |Nationwide Mutual Insurance Company.

0140...... NationWide........cccovieeniieiecrneienns [ eovviiiienns 42-1011300.. |4287229..... | .covvvvrerrinnee [0S ALLIED General Agency Company.............ccceeenee. A A AMCO Insurance Company.........ccocoereeereerrnnns ownership.......... ...100.000 |Nationwide Mutual Insurance Company.............. | cceeeenee.
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Name of Type of

Securities Control

Exchange (Ownership

if Publicly Board, If Control is

NAIC Traded Names of Relationship Management | Ownership
Group Group Company| ID Federal (U.S. or Parent, Subsidiaries Domiciliary | to Reporting Directly Controlled by Attorney-in-Fact,| Provide Ultimate Controlling
Code Name Code Number RSSD CIK International) or Affiliates Location Entity (Name of Entity/Person) Influence, Other) | Percentage Entity(ies)/Person(s) *
0140...... Nationwide. 42-0958655.. | 1677548 ALLIED Group, INC......cvvurueenereereineiecreineinceeeneens . | Allied Holdings (Delaware), InC...........cocvvvevnenee ownership.......... ...100.000 |Nationwide Mutual Insurance Company.
0140...... Nationwide.. .. | 46-4628790.. |4613462 . | Allied Holdings (Delaware), Inc Nationwide Mutual Insurance Company.. ... | ownership. ...100.000 |Nationwide Mutual Insurance Company.
0140...... Nationwide, . |27-0114983.. | 4288169 ALLIED Insurance Company of America . | Nationwide Mutual Insurance Company.............. ownership.......... ...100.000 |Nationwide Mutual Insurance Company.
0140...... Nationwide.........ccovrervienniieninne 42579... [42-1201931.. |4287144..... | .cooevvvvevenee | O ALLIED Property and Casualty Insurance Company| lA.............. A, ALLIED Group, INC....covueveeiiieiricieieieesieieinns ownership.......... ...100.000 | Nationwide Mutual Insurance Company.............. | cceeerenee
0140...... Nationwide.........ccovvevvnincrniienns [ 42-1527863.. |4287238..... | .ccovvvrreen | O ALLIED Texas Agency, INC.......ccccvevevrerirrnrinennnnns AMCO Insurance COMpany..........cceervverrererans ownership.......... ...100.000 | Nationwide Mutual Insurance Company.............. | cecevreen.
0140...... NationWide.......cccoveverererenierennns 19100... [42-6054959.. [4287153..... | .covcveerivrecns | O, AMCO Insurance Company . | ALLIED Group, INC......evvervrrreireirrreieisissseieens ownership.......... ...100.000 |Nationwide Mutual Insurance Company..............
0140...... NationWide........coovrverererrenieenns [ e 59-1031596.. [4288011..... | .cvovvrvvvrrene | O, American Marine Underwriters, Inc . | Nationwide Mutual Insurance Company.............. ownership.......... ...100.000 |Nationwide Mutual Insurance Company..............
0140...... NationWide..........coverrererninircrieins | e 31-1486309.. |4595036..... | .coovrveererrrren | O Anderson Meadows, LLC.........cccocvervinerrirreienins Nationwide Realty Investors, Ltd.............cccovenee. ownership.......... ...100.000 |Nationwide Mutual Insurance Company.............. | cecvveeenee
0140...... NationWide........coorvurverenenieienes [ 31-1580283.. (4591177 ... | ovevereevvnrene | O Arena District CA I, LLC.......oovvveirireereeeiine NWD Investments, LLC.........ccccoveurvrrrereerierenen. ownership.......... ...100.000 |Nationwide Mutual Insurance Company..............
.............. 0uerrererereneneeenenneneessennensenns | eeeseneenees | 90-0280710.. [N/au.ceiiiiivions [ covivireiveiviinns | O, | Arena District Owners Association............c.ceeeeene.. Other non-Nationwide............ccccovrervenrenevirenn [ Maucricicnivine [ cveivinenenn. | Other non-Nationwide
0140...... Nationwide, 20-3624379.. | 4595371 BCCS Investment Fund LLC..........ccocevirrericrnnnns Nationwide Mutual Insurance Company.............. ownership.......... ...100.000 | Nationwide Mutual Insurance Company.
0140...... Nationwide.. .. | 26-4083207.. |4869447 . | Berkshire Crossing Development, LLC.... .. |NorthStar Commercial Development, LLC.......... |ownership. ...100.000 |Nationwide Mutual Insurance Company.
0140...... Nationwide, 31-1184438.. | 4594842 Boulevard Inn Limited Liability Company................ Nationwide Realty Investors, Ltd.............cccc....... ownership.......... | ..... 94.800 |Nationwide Mutual Insurance Company.
0140...... Nationwide, 31-1555487.. |4593658..... | ..ccoovvivevenee | O Broad Street Retail, LLC.........ccccovvirerrerereieins Nationwide Realty Investors, Ltd.............cccce.... ownership.......... | ... 60.000 | Nationwide Mutual Insurance Company.
0140...... Nationwide, 20-3624379.. | 4595531 Brooke School Investment Fund, LLC . | Nationwide Mutual Insurance Company. Nationwide Mutual Insurance Company....
Limited partner
0140...... NationWide..........cvvvrierninirereins | e 26-0899413.. | 3730540..... | .covvrrerererren | O CHP New Markets Investment Fund, LLC.............. OH............ OTH....cco.... Nationwide Mutual Insurance Company.............. [nocontrol | ... 50.000 |other non-Nationwide 1.
0140...... NationWide..........cvevrvrerninerereins | ceveriniins 20-1618232.. |4595241..... | ccvevvvevervenen | O CNRI-Cannonsport Condominium, LLC.................. OH............ NIA. oo CNRI-Cannonsport, LLC.........cccoovverriernirnrer. ownership.......... ...100.000 |Nationwide Mutual Insurance Company.............. | cecvvereenee
0140...... NationWide........ccorevrerrernenienes [ 20-1618232.. [4595045..... | ...orvevvvrene | O CNRI- Cannonsport, LLC.........ccooveuveneereeneeeneenns Nationwide Realty Investors, Ltd.............cccoeeene ownership.......... ...100.000 | Nationwide Mutual Insurance Company.............. | ceceereenc.
.............. 0eeeeeeeeeeeeeeeeeeeeereeeeererenenenenenes | eeeeeie [ MAccccececes | M@ | e [ O | Co-Invesstment Fund, LLC Other non-Nationwide.............ccccccoceveveveveveveeee [ MaAuccccccceces | ceveveneeeeeen. | Other non-Nationwide 2
0140...... Nationwide.........ccovveeervierreens [ cerriiienns 31-1579973.. | Nfa..ececenis | ovrevieeenee | O COLHOC Limited Partnership NRIArena, LLC.......cvovieeeeieeseeeceeseiiene ownership.......... | ... 30.757 |Other non-Nationwide -
0140...... Nationwide.........ccovierrirnriininnns 29262... | 74-1061659.. [4288057..... | .covvervrveieens | O Colonial County Mutual Insurance Company.......... TXeoovieien OTH....ccco.e. Other non-Nationwide.............ccoevieeriierricinnns contract.....c.ooees | veeeriennnns Other non-Nationwide.............ccovvieerinieriicinnns -
0140...... NationWide...........ccoevviiierirceeeens | ceeeienas 45-4901238.. |n/a.............. Columbus Arena Management, LLC............cccccv.. OH.......o.... OTH............. Other non-Nationwide.............ccccoevvvvviiieieinininnns [0 E Other non-Nationwide..............cccoevvvvvrviriiiininenns R
0140...... NationWIde........ccoeveverererieeieieins [ eerrerennns 04-3750770.. | 4595951 Continental/North Shore I, L.P........cccovvivieirennnnns OH...cco.c. NIA...ccooe. Continental/NRI North Shore Investments, LLC.. | ownership.......... ...100.000 | Nationwide Mutual Insurance Company.............. | ceeveven.
0140...... Nationwide. 20-0366090.. | 3327212 Continental/North Shore I, LP.......cccoovrivivrennnns (0] NIA..coon. Continental/NRI North Shore Investments, LLC.. | ownership.......... ...100.000 | Nationwide Mutual Insurance Company.
0140...... Nationwide.. ..|20-0142724.. | 4588177 . | Continental/NRI North Shore Investments, LLC...... OH.... ..| Nationwide Realty Investors, Ltd......... ... |ownership. Nationwide Mutual Insurance Company.
0140...... Nationwide. 26-4177534.. | 4595670 Cotton Mill Partners, LLC.........coccverrinrnnircrerinnen. VA Nationwide Mutual Insurance Company.............. ownership.......... Nationwide Mutual Insurance Company
Nationwide Property and Casualty Insurance
0140...... NationWide........cooreurerernenieenes [ e 26-4177534.. [4595670..... | .ceoorrevenrene | O Cotton Mill Partners, LLC.........cccovrerrenrerrcirinenns VA NIA ... Company ownership.......... | ..... 50.000 | Nationwide Mutual Insurance Company.............. | I
0140...... Nationwide.........ccovverrirnrireinns 18961... |68-0066866.. |4288178..... | ..ccocovrveeenee | O Crestbrook Insurance Company............cccoevieernnns OH...ccee.. A Nationwide Mutual Insurance Company.............. ownership.......... ...100.000 | Nationwide Mutual Insurance Company.............. | cceeeenee.
0140...... Nationwide.........ccovveerreierreens [ corriinnns 31-1486309.. |4590255..... | .cooecevieeenee | O Crewville, Ltd.......ooveeieereeceeees s OH...cc.e. NIA..ccooiee Nationwide Realty Investors, Ltd.............cc.c....... ownership.......... ...100.000 |Nationwide Mutual Insurance Company..............
0140...... Nationwide.........ccovvervirnrieinns 42587... |42-1207150.. |4287162..... | .ccoeevrveverenes | O Depositors Insurance Company. A A ALLIED Group, INC....covveveirieieiricieieceesieieinns ownership.......... ...100.000 |Nationwide Mutual Insurance Company..............
Discover Affordable Housing Investment Fund |
.. |46-4104813.. | n/a...... . |LLC . | Other non-Nationwide.............. ..|nfa.... Other non-Nationwide.............cocrevnee 2
Nationwide. 33-0096671.. |4287694..... DVM Insurance Agency Veterinary Pet Insurance Company.................... ownership.......... ...100.000 | Nationwide Mutual Insurance Company.............. | ceceerenn.

0140...... NationWide..........covvvrvrerninirerieins | cevvernnins 47-4523959.. |4890825..... | ..cvovvererrcrnn | O Eagle Captive Reinsurance, LLC..........cccccovvrirninne OH............ (A, Nationwide Life Insurance Company................... ownership.......... ...100.000 |Nationwide Mutual Insurance Company.............. | cecevveeenee
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0140...... Nationwide. 20-1945276.. | 4590590 East of Madison, LLC..........cooerirnneineneicnnns 120 Acre Partners, Ltd ownership Nationwide Mutual Insurance Company.............. | P
0140...... Nationwide.. .. | 20-1945276.. | 4590590 . | East of Madison, LLC... ..[ND La Quinta Partners, LLC .. | ownership. Nationwide Mutual Insurance Company.
0140...... Nationwide, 20-5268940.. | 4595689 ELH Investment Fund LLC Nationwide Mutual Insurance Company.............. ownership Nationwide Mutual Insurance Company.
0140...... Nationwide.........ccovierrirnrireeinns 13838... [42-0618271.. |4569372..... | ceoeevviverenee | O Farmland Mutual Insurance Company.................... A OTH....ccoo.e. Other non-Nationwide............cccovvieeniieriiinnns debt.eiiiiiies | e Other non-Nationwide.............ccoevieeriieiiinnnns R
Freedom Specialty Insurance Company (fka
0140...... NationWide........cccvevriereirerrierennes 22209... | 75-6013587.. |4287676..... | ..coccoveerrerrreen | O Atlantic Insurance Company) OH....cc0.c. A Scottsdale Insurance Company ............cccoeueuvee. ownership.......... ...100.000 | Nationwide Mutual Insurance Company.............. | cecevreen.
.............. 0ueevrerereneeesessenesssnenessens | ceveeninnns [46-4736379.. [N/auciiiiiions | covieveiviieieins | O | GPN-1 Property Owners Association, Inc............... |OH............ | OTH............. | Other non-NationWide..........cccccevverrerrveirereisniens | Mf@uiiiiiciicsisnins [ coviveirnenenn. | Other non-Nationwide
0140...... NationWide........coovrverererrenieenns [ e 20-4939866.. [4590808..... | ...cocrrvrrrrene | O, Grandview Yard Hotel Holdings, LLC...........ccc.c..... OH....cce.c.. NIA ... NRI Equity Land Investments, LLC..................... ownership.......... ...100.000 | Nationwide Mutual Insurance Company.............. | cecevrenc.
0140...... NationWide..........coverrererninircrieins | e 20-4939866.. |4590826..... | .coovvvvererrrren | O Grandview Yard Hotel, LLC.......ccccocoverivvrriirnirn. OH............ NIA oo Grandview Yard Hotel Holdings, LLC.................. ownership.......... ...100.000 |Nationwide Mutual Insurance Company.............. | cecvveeenee
0140...... NationWide........coorvurverenenieienes [ 51-0241172.. {3582909..... | .ceoerrervmrene | O Harleysville Group Inc. Allied Holdings (Delaware), INC..........ccccvvvvrerenne ownership.......... ...100.000 |Nationwide Mutual Insurance Company..............
0140...... NationWide.........oovevrerreineriiiennes 23582... |41-0417250.. | 4442260..... | ..ocovevrereenn | O Harleysville Insurance Company Harleysville Group, INC........covvvreeeereerieeirieniens ownership.......... ...100.000 |Nationwide Mutual Insurance Company..............
0140...... Nationwide, . |16-1075588.. | 4442158 Harleysville Insurance Company of New Jersey..... [\ . | Harleysville Group, Inc ownership ...100.000 | Nationwide Mutual Insurance Company.
0140...... Nationwide.. . |23-2864924.. | 4442242 . | Harleysville Insurance Company of New York........ Harleysville Group, Inc. ownership. ...100.000 |Nationwide Mutual Insurance Company.
0140...... Nationwide, . |38-3198542.. | 4442251 Harleysville Lake States Insurance Company......... . | Harleysville Group, Inc ownership ...100.000 | Nationwide Mutual Insurance Company.
0140...... Nationwide, . 123-1580983.. | 4440659 Harleysville Life Insurance Company..............cc...... . | Nationwide Mutual Insurance Company. ownership ...100.000 | Nationwide Mutual Insurance Company.
0140...... Nationwide.. 23-2612951.. | 4442149 . | Harleysville Pennland Insurance Company.. Nationwide Mutual Insurance Company.. .. |ownership. ...100.000 | Nationwide Mutual Insurance Company.
0140...... Nationwide, . |23-2384978.. | 4442288 Harleysville Preferred Insurance Company............. . | Harleysville Group, INC........c.ccovveveireinieieriinnnns ownership ...100.000 | Nationwide Mutual Insurance Company.
0140...... Nationwide. .1 04-1989660.. | 4442372..... | .cooovevrereinn | O Harleysville Worcester Insurance Company.... PA.......... A Harleysville Group, INC........covvvreveuririeieiriinnnns ownership.......... ...100.000 | Nationwide Mutual Insurance Company.............. | cecevrenns
0140...... NationWide........coereurerrernenieienes e 32-0051216.. [4596903..... | .ceereeverrene | Qe Hideaway Properties COm...........ccverereereeneneen. (07, W OTH.oveene Nationwide Realty Investors, Ltd..........c.ccccrvuene ownership.......... | ..... 50.000 |Nationwide Mutual Insurance Company.............. | P
0140...... NationWide.........ccovveveeveesireenns [ ceeeiiienns 31-0871532.. |4288020..... | .cocccervrrererenee | Oucecece Insurance Intermediaries, INC..........cccovvevererireninns OH....coo.. A, Nationwide Mutual Insurance Company.............. ownership.......... ...100.000 | Nationwide Mutual Insurance Company.............. | cceerenee.
0140...... NationWide........coereuverrerncnieenes [ 31-1486309.. [4097802..... | .cevrevreererene | Qe Jerome Village Company, LLC.........ccccvevrrerrcinennn OH..ooevne NIA .. Nationwide Realty Investors, Ltd.............cccoueueee ownership.......... ...100.000 | Nationwide Mutual Insurance Company.............. | ceceereenc.
Jerome Village Master Property Owners
.............. 0uererrerrereensnenesseennenins | eevveneeennes | 46-2974590.. [N/@uciiiivies [ evvicieniines | O | ASSOCIatiION OH............ |OTH............. | Other non-Nationwide.............ccccocvenerverivvnens [N | v | Other non-Nationwide........ccocoeevvcncncnncncnin | 20,
Jerome Village Residential Property Owners
.............. 0. enenenenenenenenes | eiiinnn | 46-2956640.. [N/, | e | O, | Association, Inc. OH............ |OTH............. | Other non-NationWide.............c.ccceevrrrrvreecvenens | W@ [, | Other non-NationWide...........o.cevvvvvvcicicieien | 21,
0140...... Nationwide.........coovevvinivcnniinnns [ 31-1486309.. |4590312..... | .coovevvirevrnne | O JV Developers, LLC Nationwide Realty Investors, Ltd.............cccce.... ownership.......... ...100.000 |Nationwide Mutual Insurance Company.............. 2
0140...... NationWide..........covvvrirerninerereins | e 20-2137188.. |4595698..... | .covvvrerererren | O Leaguers Investment Fund, LLC Nationwide Mutual Insurance Company.............. ownership.......... ...100.000 |Nationwide Mutual Insurance Company.............. 2
0140...... NationWide..........coverrirernrnercrieins | e 56-3789187.. |4286969..... | .coovvovrerevrren | O Life REO Holdings, LLC.........ccoovnimrrirererniircrnins Nationwide Life Insurance Company................... ownership.......... ...100.000 |Nationwide Mutual Insurance Company.............. | cecvveeenee
0140...... NationWide........coereuvererrenieenes [ 74-1395229.. [4288039..... | .covreererrene | O Lone Star General Agency, INC.........cccoevvvvrriennens Nationwide Mutual Insurance Company.............. ownership.......... ...100.000 | Nationwide Mutual Insurance Company.............. | ceceeeenc.
0140...... NationWide........cooreurerernenieenes [ e 20-3624379.. [4595700..... | .covreeremrene | O Match School Investment Fund, LLC DE.....cc.... OTH.oveee Nationwide Mutual Insurance Company.............. ownership.......... ...100.000 |Nationwide Mutual Insurance Company.............. .
0140...... Nationwide.........ccovverrirnrireinns 11991... [ 38-0865250.. |4288187..... | .cccooevrerrenee | O National Casualty Company...........cccceeuverieunnnn. Wi A Nationwide Mutual Insurance Company.............. ownership.......... ...100.000 | Nationwide Mutual Insurance Company.............. | cceeeenee.
0140...... Nationwide.........ccovveerreierreens [ corriinnns AC000920.... |4614900..... | .cooovreerrrean | O National Casualty Company of America, Ltd........... GBR.......... A National Casualty Company...........cccovevevrirernnns ownership.......... ...100.000 | Nationwide Mutual Insurance Company.............. | ceeeeenee
0140...... NationWide.........cccovievnreiecrneenns [ eorviiiienns 42-1154244.. | 2889795..... | coovvvvrrrenn | O, Nationwide Advantage Mortgage Company............ A NIA..ccooee AMCO Insurance Company.........ccocereeeeveeeeens ownership.......... | ... 87.300 |Nationwide Mutual Insurance Company.............. P
ALLIED Property & Casualty Insurance
0140...... Nationwide.. .. |42-1154244.. | 2889795 . | Nationwide Advantage Mortgage Company. .. | Company ownership. Nationwide Mutual Insurance Company.
0140...... Nationwide. 42-1154244.. | 2889795 Nationwide Advantage Mortgage Company............ Depositors Insurance Company............c.ceeeene ownership Nationwide Mutual Insurance Company
0140...... Nationwide.........ccovuvvrrernrniircrninns 26093... |48-0470690.. |4288196..... | ...ovvvrrerreres | Qv Nationwide Affinity Insurance Company of America | OH............ (A, Nationwide Mutual Insurance Company.............. ownership.......... ...100.000 |Nationwide Mutual Insurance Company.............. | cecevveeenee




14 %)

Statement for September 30, 2015 of the NATIONWIDE MUTUAL INSURANCE COMPANY

SCHEDULE Y

PART 1A - DETAIL OF INSURANCE HOLDING COMPANY SYSTEM
8 9 10 T

1 2 3 4 5 6 7 1 12 13 14 15

Name of Type of

Securities Control

Exchange (Ownership

if Publicly Board, If Control is

NAIC Traded Names of Relationship Management | Ownership
Group Group Company| ID Federal (U.S. or Parent, Subsidiaries Domiciliary | to Reporting Directly Controlled by Attorney-in-Fact,| Provide Ultimate Controlling
Code Name Code Number RSSD CIK International) or Affiliates Location Entity (Name of Entity/Person) Influence, Other) | Percentage Entity(ies)/Person(s) *
0140...... Nationwide..........covveereeeriieeinns 28223... |42-1015537.. [ 4288208 Nationwide Agribusiness Insurance Company........ |IA.............. Nationwide Mutual Insurance Company.............. ownership ...100.000 | Nationwide Mutual Insurance Company.
0140...... Nationwide.. 20-5976272.. |4595910 . | Nationwide Altemative Investments, LLC.... .. |Nationwide Mutual Insurance Company.. ... | ownership. ...100.000 |Nationwide Mutual Insurance Company.
0140...... Nationwide, 31-1578869.. | 4288075 Nationwide Arena, LLC.........cccoooveveeniierieinns NRIArena, LLC.......coovvieieieesieeeceeseiine ownership......... | ... 90.000 |Nationwide Mutual Insurance Company.
0140...... NationWide.........ccovveenieiecnrienns [ corviiiinnns 20-8670712.. |4288114..... | ccooevvievenee | O Nationwide Asset Management, LLC...............c...... Nationwide Mutual Insurance Company.............. ownership.......... ...100.000 |Nationwide Mutual Insurance Company..............
0140...... Nationwide.........ccovievrirnriieinns 10723... {95-0639970.. |4288217..... | .ccoecvreevenee | O Nationwide Assurance Company. Nationwide Mutual Insurance Company.............. ownership.......... ...100.000 |Nationwide Mutual Insurance Company..............
0140...... Nationwide.........ccovvevnivincnneinnns [eveviieinns 31-1592130.. | 2729677..... | cccovcvrirenrenee | O Nationwide Bank..........ccoeoviirneinneenicsses Nationwide Financial Services, Inc.............cc...... ownership.......... ...100.000 |Nationwide Mutual Insurance Company.............. 2
0140...... Nationwide.........coovevvenincnniiins [ 31-1036287.. |4288123..... | .ccooovvievnnee | O Nationwide Cash Management Company............... Nationwide Mutual Insurance Company.............. ownership.......... ...100.000 | Nationwide Mutual Insurance Company.............. | ceeevrenn.
0140...... NationWide..........ccovvvrirerninirereins | e 31-4416546.. | 3828081...... | .covvvrerererres [ O Nationwide Corporation.............cceurevreeveneireienins Nationwide Mutual Insurance Company.............. ownership.......... | w.... 95.200 | Nationwide Mutual Insurance Company.............. T
0140...... NationWide..........ccvevrvrerninercrieins | e 31-4416546.. | 3828081..... | .cvvvvrererrrren | O Nationwide Corporation...........cceurevreerneireerenins Nationwide Mutual Fire Insurance Company....... ownership......c... | o 4.800 |Nationwide Mutual Insurance Company.............. T
0140...... Nationwide..........cvvuerirevnrnircrieins | e 04-3679407.. |4286839..... | .coovvvrereerren | O Nationwide Emerging Managers, LLC.................... NWD Investment Management, Inc.................... ownership.......... ...100.000 |Nationwide Mutual Insurance Company............. | cecevveeenee
Nationwide Exclusive Agent Risk Purchasing
0140...... Nationwide, 05-0630007.. | 4288048 Group, LLC Insurance Intermediaries, INC...........cccovevrireennn. ownership ...100.000 | Nationwide Mutual Insurance Company.
0140...... Nationwide.. .. |31-1667326.. |4286932 . | Nationwide Financial Assignment Company .. | Nationwide Life Insurance Company... ....| ownership. ...100.000 |Nationwide Mutual Insurance Company.
0140...... Nationwide, 23-2412039.. | 4287087 Nationwide Financial General Agency, Inc.............. NFS Distributors, INC........cccocveviiniiieriiieinnns ownership.......... ...100.000 | Nationwide Mutual Insurance Company.
Nationwide Financial Institution Distributors

0140...... Nationwide.........ccovevverivinniiinns [ 31-1316276.. | 4287069..... | ..ccocvvirevinee | O Agency, Inc. DE............ NIA .o NFS Distributors, INC.........cccoevrvererreiriirieiennins ownership.......... ...100.000 | Nationwide Mutual Insurance Company.............. | cecevrenn.
0140...... NationWide........covreurrererrenieenns [ e 31-6554353.. [4286978..... | .coocrrvrirreins | O, Nationwide Financial Services Capital Trust........... DE......cc.... NIA..coon. Nationwide Financial Services, Inc. ........cccc....... ownership.......... ...100.000 | Nationwide Mutual Insurance Company.............. | cecevren.
0140...... NationWide..........cvvvrierninirereins | e 31-1486870.. | 3828063..... | .cooevevverererren [ O Nationwide Financial Services, InC.............cccccvvene. DE.....cce. NIA .o Nationwide Corporation.............cccerevrierenienes ownership.......... ...100.000 |Nationwide Mutual Insurance Company.............. | cecvveeunee
0140...... NationWide........covrurvererreneenns [ e 31-6022301.. [N/a..crreens | erereirenrene | O Nationwide Foundation............ccccervrvrerinienirennens (O] OTH..ovvrene Other non-NationWide............covveevrrerirrinriiniens |11 IS IS Other non-NationWide............covveeerrerieirreinnnns Y
0140...... NationWide........ccorevrerrernenienes [ 52-6969857.. [4286996..... | ...orevrerrene | O Nationwide Fund AQVISOrS........c.cevveeeuncenceiciniens Nationwide Financial Services, Inc. .........cc.c...... ownership.......... ...100.000 | Nationwide Mutual Insurance Company.............. | ceceereenc.
0140...... NationWide.........corevvevrerncniienes [ 31-1748721.. [42877050... | ...ocrevvvvrene | O Nationwide Fund Distributors LLC NFS Distributors, Inc ownership.......... ...100.000 |Nationwide Mutual Insurance Company..............
0140...... Nationwide.........ccovveeervierreens [ cerriiienns 31-0900518.. |4287041..... | coeoervreeenee | O Nationwide Fund Management LLC NFS Distributors, Inc ownership.......... ...100.000 |Nationwide Mutual Insurance Company..............
0140...... Nationwide.........ccovierrirnriininnns 23760... | 31-4425763.. [4287957..... | ccoveevvvieens | O Nationwide General Insurance Company................ OH...ocoe. A Nationwide Mutual Insurance Company.............. ownership.......... ...100.000 | Nationwide Mutual Insurance Company.............. | cceeeenee
0140...... Nationwide........ccoovieeneniecriinnns [ 31-1570938.. | 4286398 Nationwide Global Holdings, Inc Nationwide Corporation............ccccovvererrerrinnnans ownership.......... ...100.000 |Nationwide Mutual Insurance Company.............. | ...
0140...... Nationwide, 04-3732385.. | 4286857 Nationwide Global Ventures, Inc Nationwide Asset Management Holdings, Inc..... |ownership.......... ...100.000 |Nationwide Mutual Insurance Company.............. | ...
0140...... Nationwide. . 131-1399201.. | 2839398 Nationwide Indemnity Company..........cccceuvriennens . | Nationwide Mutual Insurance Company.............. ownership ...100.000 | Nationwide Mutual Insurance Company.
0140...... Nationwide.. . 195-2130882.. |4287180 . | Nationwide Insurance Company of America........... ALLIED Group, Inc. ..... ... | ownership. ...100.000 |Nationwide Mutual Insurance Company.
0140...... Nationwide. . 131-1613686.. | 4287966 Nationwide Insurance Company of Florida............. . | Nationwide Mutual Insurance Company.............. ownership.......... ...100.000 |Nationwide Mutual Insurance Company.
0140...... Nationwide. 41-2206199. |4286950 Nationwide Investment Advisors, LLC.................... Nationwide Life Insurance Company................... ownership.......... ...100.000 | Nationwide Mutual Insurance Company.
0140...... Nationwide.. 73-0988442.. (4286923 . | Nationwide Investment Services Corporation.......... .. |Nationwide Life Insurance Company... ownership. ...100.000 |Nationwide Mutual Insurance Company.
0140...... Nationwide, . 131-1000740.. | 2995098 Nationwide Life and Annuity Insurance Company... Nationwide Life Insurance Company.................. ...100.000 | Nationwide Mutual Insurance Company.
0140...... Nationwide, . 131-4156830.. | 2819288 Nationwide Life Insurance Company.............ccc..... Nationwide Financial Services, InC..............cc..... ...100.000 |Nationwide Mutual Insurance Company.
0140...... Nationwide.. 13-4212969.. | 4596127 . | Nationwide Life Tax Credit Partners 2002-A, LLC... .. |Nationwide Life Insurance Company... v | Other e | e 0.010 | Nationwide Mutual Insurance Company.
0140...... Nationwide. 01-0749754.. | 4595960 Nationwide Life Tax Credit Partners 2002-B, LLC... Nationwide Life Insurance Company.............c..... | Other.....cverveeis | vovenee 0.010 | Nationwide Mutual Insurance Company.
0140...... NationWIde........ccovverereerienieienns [ rereeinns 03-0498148.. [ 3262573..... | .coecvrrvrevreies | O, Nationwide Life Tax Credit Partners 2002-C, LLC...|OH............ NIA...conn. Nationwide Life Insurance Company.............c..... | Other.....ovrreeis | vovenee 0.010 | Nationwide Mutual Insurance Company.............. Y2
0140...... NationWide..........ccvvvrvrerninercreins | cevernnins 54-2113175.. | 4596127 ..... | ccvevvvvverernen | O Nationwide Life Tax Credit Partners 2003-A, LLC... | OH............ NIA oo Nationwide Life Insurance Company................... | OtheT......ccccveenis | ovenee 0.010 |Nationwide Mutual Insurance Company.............. 2
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0140...... Nationwide. 58-2672725.. | 4596163 Nationwide Life Tax Credit Partners 2003-B, LLC... Nationwide Life Insurance Company................... Other....ovrenes | e 0.010 |Nationwide Mutual Insurance Company.............. 2
0140...... Nationwide.. .| 20-0357951.. | 3811001 . | Nationwide Life Tax Credit Partners 2003-C, LLC... .. |Nationwide Life Insurance Company... Nationwide Mutual Insurance Company.
0140...... Nationwide, 20-0382144.. | 4596707 Nationwide Life Tax Credit Partners 2004-A, LLC... Nationwide Life Insurance Company. Nationwide Mutual Insurance Company.
0140...... NationWide.........ccovveenieiecnrienns [ corviiiinnns 20-0745944.. |4596211..... | ccoovcvvivevenee | O Nationwide Life Tax Credit Partners 2004-B, LLC... Nationwide Life Insurance Company. Nationwide Mutual Insurance Company.............. R
0140...... NationWide........ccoeeverererieeieieins [ eeireieinns 20-0745965.. [4596239..... | .cceovrerieveies | O Nationwide Life Tax Credit Partners 2004-C, LLC... Nationwide Life Insurance Company. Nationwide Mutual Insurance Company.............. Y-
0140...... NationWIde........ccoeveverererienieienns [ eerrerennns 20-1128408.. [4596332..... | .coecvrrerierrees | O Nationwide Life Tax Credit Partners 2004-D, LLC... Nationwide Life Insurance Company. Nationwide Mutual Insurance Company.............. 2
0140...... NationWIde........cccovvevereeienieienns [ orreeinns 20-1128472.. [4596350..... | .coverrvrevreins | O, Nationwide Life Tax Credit Partners 2004-E, LLC... Nationwide Life Insurance Company. Nationwide Mutual Insurance Company.............. Y-
0140...... Nationwide...........cccovvvvnriniinninnis v 20-1918935.. | 3318117..... | oo [ O Nationwide Life Tax Credit Partners 2004-F, LLC... Nationwide Life Insurance Company. Nationwide Mutual Insurance Company.............. 2,
0140...... NationWide..........ccvevrvrerninercrieins | e 20-2303694.. |4596369..... | .coovrveerrrvrren | O Nationwide Life Tax Credit Partners 2005-A, LLC... Nationwide Life Insurance Company. Nationwide Mutual Insurance Company.............. 2
0140...... Nationwide..........cvvuerirevnrnircrieins | e 20-2303602.. |4596378..... | .coovvvrerererren | O Nationwide Life Tax Credit Partners 2005-B, LLC... Nationwide Life Insurance Company. Nationwide Mutual Insurance Company.............. 2
0140...... NationWide.........corevrevrerncniienes [ 20-2450960.. [4596387..... | ..evreererrene | O Nationwide Life Tax Credit Partners 2005-C, LLC... Nationwide Life Insurance Company. Nationwide Mutual Insurance Company.............. 2
0140...... Nationwide.........ccovveeereenreens [ cerriiienns 20-2451052.. |4596396..... | .cococevrverenee | O Nationwide Life Tax Credit Partners 2005-D, LLC... Nationwide Life Insurance Company. Nationwide Mutual Insurance Company.............. -
0140...... NationWide.........ccovveeriieierieienns [ eorriiienns 20-2774223.. |4596408..... | ...cocovrverenee | O Nationwide Life Tax Credit Partners 2005-E, LLC... Nationwide Life Insurance Company. Nationwide Mutual Insurance Company.............. -
0140...... NationWide........ccoevevererverrenieienns [ e 21-1288836.. |4596426 Nationwide Life Tax Credit Partners 2007-A, LLC... Nationwide Life Insurance Company. Nationwide Mutual Insurance Company.............. Y-
0140...... NationWide........ccoeveverererienieienns [ eerreennns 26-3427373.. | 4596435 Nationwide Life Tax Credit Partners 2009-A, LLC... Nationwide Life Insurance Company. Nationwide Mutual Insurance Company.............. 2
0140...... NationWide........cccoeveuereernenieienns [ rerrereinns 26-3427435.. |4596444 Nationwide Life Tax Credit Partners 2009-B, LLC... Nationwide Life Insurance Company. Nationwide Mutual Insurance Company.............. Y2
0140...... NationWIde........ccovveverereienieienns [ e 26-3427479.. | 4596499 Nationwide Life Tax Credit Partners 2009-C, LLC... Nationwide Life Insurance Company. Nationwide Mutual Insurance Company.............. Y2
0140...... Nationwide. 26-3427525.. |4596510 Nationwide Life Tax Credit Partners 2009-D, LLC... Nationwide Life Insurance Company. Nationwide Mutual Insurance Company
0140...... Nationwide.. .. | 26-4737055.. | 4596529 . | Nationwide Life Tax Credit Partners 2009-E, LLC... ..| Nationwide Life Insurance Company... ownership. ...100.000 |Nationwide Mutual Insurance Company.
0140...... Nationwide. 26-4737157.. | 4596547 Nationwide Life Tax Credit Partners 2009-F, LLC... Nationwide Life Insurance Company. ownership.......... ...100.000 | Nationwide Mutual Insurance Company.
0140...... Nationwide, 27-1362364.. | 4596622 Nationwide Life Tax Credit Partners 2009, LLC.... |OH Nationwide Life Insurance Company. other......coovvvees | cereee 0.010 |Nationwide Mutual Insurance Company.
0140...... Nationwide.. 45-0469525.. | 3779811 . | Nationwide Life Tax Credit Partners No. 1, LLC...... OH.... .. | Nationwide Life Insurance Company... other..... 0.010 | Nationwide Mutual Insurance Company.
0140...... Nationwide, .| 75-1780981.. | 4287984 Nationwide LIOydS.........ccccovvvrieirinieeiiesiens L), SO N/ttt contract.......coee. | veeeriennnnns Nationwide Mutual Insurance Company.
0140...... Nationwide.........coovvevrrinivcnneiens [ 42-1373380.. | 4287210 Nationwide Member Solutions Agency Inc.............. A NIA..ccoiine ALLIED Group, INC.......covvverrererreiereieissienenenns ownership.......... ...100.000 |Nationwide Mutual Insurance Company.
0140...... Nationwide.. . 4597094 . | Nationwide Mutual Capital |, LLC .. |Nationwide Mutual Capital, LLC.. ownership. ...100.000 | Nationwide Mutual Insurance Company.
0140...... Nationwide, 75-3191025.. | 4595269 Nationwide Mutual Capital, LLC..........cccoevirrrrernnn Nationwide Mutual Insurance Company.............. ownership ...100.000 | Nationwide Mutual Insurance Company.
0140...... Nationwide. . |82-0549218.. {3828090..... | ..coovrrvrrernns | Oueercicies Nationwide Mutual Fire Insurance Company........... OH............ OTH....ccoooue. Other non-NationWide...........c.covrerreerenirneererenes | M@ | e Other non-Nationwide
0140...... Nationwide. . |31-4177100.. {3828072..... | ..cvovvererernns | O Nationwide Mutual Insurance Company.................. OH............ RE...coin. Other non-NationWide.............ocreureereneenrererenes | M@ | v Other non-NationWide.............cccvveerrcrninrneiiens | covrnieinne
0140...... NationWide........coereurvrrerreneenes [ e 34-2012765.. [4288084..... | ..ooveevvrrene | O Nationwide Private Equity Fund, LLC..................... (O] NIA ... Nationwide Mutual Insurance Company.............. ownership.......... ...100.000 | Nationwide Mutual Insurance Company.............. | ceceveenc.
Nationwide Property and Casualty Insurance
0140...... Nationwide.........ccrevriniineiniienne 37877... | 31-0970750.. |4287993..... | .oevvveverervene | O Company Nationwide Mutual Insurance Company.............. ownership.......... ...100.000 | Nationwide Mutual Insurance Company.............. | cceeeeeee.
0140...... NationWide........ccoovreerreiecnrienns [ cvrviieienns 31-1486309.. {4288105..... | .ccovevveevenee | O Nationwide Realty Investors, Ltd............cccocvrrrnnnne Nationwide Mutual Insurance Company.............. ownership.......... | ..... 96.800 |Nationwide Mutual Insurance Company.............. T
0140...... Nationwide.........ccoveeerieiecnneenns [eovriiinnne 31-1486309.. |4288105..... | .ccoeeeveerenee | O Nationwide Realty Investors, Ltd............cccocvrvrnnne. Nationwide Indemnity Company.............cc.ccueene. ownership.......... | v.... 3.200 |Nationwide Mutual Insurance Company.............. T
0140...... Nationwide.........cooveeninincnneiens [ 31-1486309.. | 4590264 Nationwide Realty Management, LLC..................... Nationwide Realty Investors, Ltd.............cccec.ee. ownership.......... ...100.000 | Nationwide Mutual Insurance Company.............. | ceevrven.
0140...... Nationwide, (17 I 4288066 Nationwide Realty Services, Ltd..........cccocvrrvriinnne Nationwide Mutual Insurance Company.............. ownership ...100.000 | Nationwide Mutual Insurance Company.
0140...... Nationwide.. .. | 73-0948330.. [4287096 . | Nationwide Retirement Solutions, Inc.. . .. INFS Distributors, Inc.... . | ownership. ...100.000 | Nationwide Mutual Insurance Company.
0140...... Nationwide. 36-2434406.. |4287078 Nationwide Securities, LLC.........ccccovvrvrerririnnnnns NFS Distributors, Inc ownership.......... ...100.000 | Nationwide Mutual Insurance Company.
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0140...... Nationwide. 31-4177100.. {4288093 Nationwide Services Company, LLC...........cccccveenee Nationwide Mutual Insurance Company.............. ownership ...100.000 | Nationwide Mutual Insurance Company.............. | coceeeenc.
0140...... Nationwide.. .. | 27-0743545.. | 4564041 . | Nationwide Tax Credit Partners 2009-G, LLC......... .. |Nationwide Mutual Insurance Company.. Other....oovvvnes | cerene 0.010 | Nationwide Mutual Insurance Company.
0140...... Nationwide, 27-0768791.. | 4596891 Nationwide Tax Credit Partners 2009-H, LLC......... Nationwide Mutual Insurance Company. ownership ...100.000 |Nationwide Mutual Insurance Company.
0140...... NationWide.........ccovveenieiecnrienns [ corviiiinnns 46-1952215.. |4596566..... | ....cocovevrrrear | Qo Nationwide Tax Credit Partners 2013-A, LLC......... Nationwide Life Insurance Company................... ownership.......... | v..... 0.010 |Nationwide Mutual Insurance Company.............. T
0140...... Nationwide.........ccovveenreiecnneiens [ eovviiinnns 46-1971926.. |4596592..... | ...covvvvcvrecan | O, Nationwide Tax Credit Partners 2013-B, LLC......... Nationwide Life Insurance Company................... ownership.......... | v.... 0.010 |Nationwide Mutual Insurance Company.............. T
0140...... Nationwide.........ccovvevnivincnneinnns [eveviieinns 11-3651828.. |4588168..... | ...cooveevcvreen | Qv ND La Quinta Partners, LLC..........cccovvririrerirnnnns Nationwide Realty Investors, Ltd.............ccceoene.. ownership.......... | ... 95.000 | Nationwide Mutual Insurance Company.............. T
0140...... Nationwide.........coovevvenincnniiins [ [0 S 4286866..... | ..cooevrrireieees | O Newhouse Capital Partners II, LLC Nationwide Global Ventures, INC............cccovvrene. ownership.......... | v, 80.000 | Nationwide Mutual Insurance Company.............. T
0140...... NationWide..........ccovvvrirerninirereins | e [V 4286866..... | ..c.cveerrrireree | Qe Newhouse Capital Partners II, LLC Nationwide Global Ventures, InC...........ccccoceeenee ownership.......... | w.... 99.000 | Nationwide Mutual Insurance Company.............. T
0140...... NationWide..........ccvevrvrerninercrieins | e [ 4286679..... | .ooorerernereree | Qe Newhouse Capital Partners, LLC............ccoovvrennnee NWD Investment Management, Inc.................... OWnership.......... | v 19.000 |Nationwide Mutual Insurance Company.............. T
0140...... Nationwide..........cvvuerirevnrnircrieins | e (D 4286679..... | .ooeevernerenee | O Newhouse Capital Partners, LLC............cccccovvnennnee Nationwide Mutual Insurance Company.............. ownership.......... | ... 70.000 | Nationwide Mutual Insurance Company.............. T
0140...... NationWide.........corevrevrerncniienes [ [ 4286679..... | .ovreereerienen | O Newhouse Capital Partners, LLC............ccccvveurene Nationwide Mutual Fire Insurance Company....... ownership.......... | ... 10.000 | Nationwide Mutual Insurance Company.............. T
0140...... Nationwide.........ccovveeereenreens [ cerriiienns 38-3660659.. |4287032..... | .cooecervrerenee | O NFS Distributors, INC........cccvveveriierieeeicees Nationwide Financial Services, InC. ................... ownership.......... ...100.000 | Nationwide Mutual Insurance Company.............. | cceeerenee.
0140...... NationWide.........ccovveeriieierieienns [ eorriiienns 14-1892640.. |4596677..... | ..ecovverrreen | O NHT XII Tax Credit Fund, LLC Nationwide Life Insurance Company................... ownership.......... | ... 49.990 |Nationwide Mutual Insurance Company.............. T
0140...... Nationwide.........coovvevvnincreinnns [coeviiiienns 14-1892640.. |4596677..... | ..ooovevcrreen | Qv NHT XII Tax Credit Fund, LLC Nationwide Assurance Company ................co..... ownership.......... | ... 25.000 | Nationwide Mutual Insurance Company.............. T
0140...... Nationwide.........coovevrniecrneinnns [ 14-1892640.. |4596677..... | .coevevcrreen | Qv NHT XII Tax Credit Fund, LLC.......ccccoovvevererriirinas Nationwide Mutual Insurance Company.............. ownership.......... | ... 25.000 | Nationwide Mutual Insurance Company.............. T
0140...... Nationwide.........coovevvinivcnniinnns [ 46-3762545.. |4750442..... | .c.covvvrreenn | O NNOV8, LLC.....oroieieieieieiriee e Nationwide Mutual Insurance Company.............. ownership.......... ...100.000 | Nationwide Mutual Insurance Company.............. | cecevrenn.
North Bank Condominium Home Owners
.............. Oureerrrrrrerernereresnneeensnnenens. | ervneneenen | 260351004, [ N/aeciiiniens [ eoveivriinine | O, | ASSOCatiON OTH............. | Other non-Nationwide.............ccoccovurererernrreen [M@eciciniscrerns [ v | Other non-Nationwide
0140...... NationWide........coereurerrernenieienes e 20-4939866.. [4590817..... | .eveeereeveerrene | O North of Third, LLC.......coovvierriercreeeseeeene NIA..coonn. NRI Equity Land Investments, LLC............cc....... ownership.......... ...100.000 |Nationwide Mutual Insurance Company..............
0140...... NationWide........covevrvrerneneienes e 26-4083207.. [4590385..... | ..corevverrene | O Northstar Commercial Development, LLC............... NIA. .. Nationwide Realty Investors, Ltd..........c.ccccovunene ownership.......... | ... 50.000 | Nationwide Mutual Insurance Company.............. T
.............. 0neeeeeeeeeeessessseessseensnes. | vnveeeennes | 61-1753500.. (/@i [ covviiiieieieees | O | Northstar Master Property Owners Association, Inc. OTH............. | Other non-Nationwide............cccooereereerireennee | M@eicceiceeiens [ cveiieeenn. | Other non-Nationwide..........ccevveeveeeciccninns [ 21
0140...... NationWide.........ccoveeenreiecnreienns [ eorviiiienns 26-4083354.. |4594909..... | .cooooevivecrenee | O Northstar Residential Development, LLC................ NIA..ccoone Nationwide Realty Investors, Ltd.............cccc....... ownership.......... | ... 50.000 |Nationwide Mutual Insurance Company.............. | PO
0140...... Nationwide........ccoovieeneniecriinnns [ 31-1486309.. | 4594936 NRI 220 Schrock, LLC Nationwide Realty Investors, Ltd.............cccco.... ownership.......... ...100.000 |Nationwide Mutual Insurance Company.............. | ...
0140...... NationWide........ccoovevnrinincreinnns [ 31-1486309.. | 4594794 NRI Arena, LLC Nationwide Realty Investors, Ltd.............ccceonee. ownership.......... ...100.000 |Nationwide Mutual Insurance Company.............. | ...
0140...... Nationwide. 31-1486309.. |4594815 NRI Brooksedge, LLC Nationwide Realty Investors, Ltd ownership ...100.000 | Nationwide Mutual Insurance Company.
0140...... Nationwide.. .. | 31-1486309.. | 4595027 . |NRI Builders, LLC..... ..| Nationwide Realty Investors, Ltd. . | ownership. ...100.000 |Nationwide Mutual Insurance Company.
0140...... Nationwide. 31-1486309.. |4590246 NRI Communities/Harris Blvd., LLC Nationwide Realty Investors, Ltd ownership ...100.000 | Nationwide Mutual Insurance Company.
0140...... Nationwide. 31-1486309.. | 4590282 NRI Cramer Creek, LLC..........cccooevveerieereciene, Nationwide Realty Investors, Ltd ownership ...100.000 | Nationwide Mutual Insurance Company.
0140...... Nationwide.. .. | 20-4939866.. | 4590460 . |NRI Equity Land Investments, LLC.. .. |Nationwide Realty Investors, Ltd. . |ownership.......... | ... 80.000 |Nationwide Mutual Insurance Company.
0140...... Nationwide, 26-0212217.. | 4590394 NRI Equity Tampa, LLC Nationwide Realty Investors, Ltd ownership ...100.000 | Nationwide Mutual Insurance Company.
0140...... Nationwide, 31-1486309.. | 4590376 NRI Maxtown, LLC Nationwide Realty Investors, Ltd ownership ...100.000 |Nationwide Mutual Insurance Company.
0140...... Nationwide.. .. | 30-4939866.. |4590406 . |NRI Office Ventures, Ltd.. .. | Nationwide Realty Investors, Ltd. . | ownership. ...100.000 |Nationwide Mutual Insurance Company.
0140...... Nationwide, 31-1486309.. | 4590349 NRI-Rivulon, LLC Nationwide Realty Investors, Ltd ownership ...100.000 | Nationwide Mutual Insurance Company.
0140...... Nationwide........coovevvenincnniinnns [ 31-1486309.. |4596912..... | .ccovcvvirevrenee | O NRI Telecom, LLC NWD Investments, LLC.........cccoovevvrrernirirnnnnnn. ownership.......... ...100.000 |Nationwide Mutual Insurance Company.............. | ...
0140...... NationWide..........cvuurvrerninercreins | cevernnins 26-4083354.. |4869456..... | .covvvverererren | O NS Developers, LLC Northstar Residential Development, LLC............ ownership.......... ...100.000 |Nationwide Mutual Insurance Company..............
0140...... NationWide..........covurverernenererieins | ceveriniins 45-3123274.. |4595438..... | ..coovvvereren | O, NTCIF-2011 Georgia State Investor, LLC............... Nationwide Property and Casualty Company...... ownership.......... ...100.000 |Nationwide Mutual Insurance Company.............. | cecvveeenee
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0140...... NationWide...........ccccovevervveerererereren | e 31-1580283.. [4591298..... | .cccveveverernae [0, NWD Arena Crossing, LLC

1 2 3 4 5 6 7 1 12 13 14 15
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Group Group Company| ID Federal (U.S. or Parent, Subsidiaries Domiciliary | to Reporting Directly Controlled by Attorney-in-Fact,| Provide Ultimate Controlling
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0140...... Nationwide. 90-0729552.. |4596695 NTCIF-2011, LLC...ooveeeereececee s Nationwide Life Insurance Company................... ownership Nationwide Mutual Insurance Company.............. | P
0140...... Nationwide.. .. |90-0729552.. | 4596695 . |NTCIF-2011, LLC. .. |Nationwide Mutual Fire Insurance Company....... ownership. Nationwide Mutual Insurance Company.
0140...... Nationwide, 27-4700627.. | 4596716 NTCP 2011-A, LLC Nationwide Life Insurance Company................... other......c.cccuu. . Nationwide Mutual Insurance Company.
0140...... NationWide.........ccovveenieiecnrienns [ corviiiinnns 46-0741029.. |4464703..... | .ooovrrerrenne [0S NTCP 2012-A, LLC Nationwide Life Insurance Company................... other......coceune . Nationwide Mutual Insurance Company.............. T
0140...... NationWide........ccoeeverererieeieieins [ eeireieinns 46-3309896.. |4586164..... | ..cccovvrrerrnns [0SO NTCP 2013-C, LLC...cooeverreecreeeee e OH.....cc..... NIA....ccoon... Nationwide Life Insurance Company................... Other....covveinne . Nationwide Mutual Insurance Company.............. | PO
0140...... NationWIde........ccoeveverererienieienns [ eerrerennns 46-4111078.. | 4596743..... | .ocvevvrrerrennns [0 NTCP 2014-A, LLC Nationwide Life Insurance Company................... Other. e | v 0.010 |Nationwide Mutual Insurance Company.............. T,
0140...... NationWIde........cccovvevereeienieienns [ orreeinns 47-1404116.. | 4802734..... | .ooevrvrrerrenns [0S NTCP 2014-B, LLC Nationwide Life Insurance Company.................. ownership.......... ...100.000 |Nationwide Mutual Insurance Company..............
0140...... NationWide..........ccovvvrirerninirereins | e 47-1413242.. |4809948..... | ...coovvvrerrenane [V NTCP 2014-C, LLC....ooovrererrieirererrerereieriei OH............ NIA oo Nationwide Life Insurance Company................... ownership.......... ...100.000 |Nationwide Mutual Insurance Company..............
0140...... NationWide..........ccvevrvrerninercrieins | e 47-3909345.. [4869483..... | ..o [V NTCP 2015-A, LLC Nationwide Life Insurance Company................... ownership.......... ...100.000 |Nationwide Mutual Insurance Company.............. | cecveeeenee
0140...... Nationwide..........cvvuerirevnrnircrieins | e 47-4148470.. |4890807..... | ..cvvvvereirrenne [V NTCP 2015-B, LLC Nationwide Life Insurance Company................... ownership.......... ...100.000 |Nationwide Mutual Insurance Company..............
0140...... NationWide.........corevrevrerncniienes [ 26-1903919.. [4591421..... | covovrirrreerenne [0SR NW REI, LLC Nationwide Mutual Insurance Company.............. ownership.......... ...100.000 |Nationwide Mutual Insurance Company..............
0140...... Nationwide.........ccovveeereenreens [ cerriiienns 46-3654078.. |4593621..... | cocevevereirinnes [0S NW-Amesbury, LLC........ccccovvierirereccecenes NE-REL LLC....coovieeieeeeee e ownership.......... ...100.000 | Nationwide Mutual Insurance Company.............. | cceeerenee.
0140...... NationWide.........ccovveeriieierieienns [ eorriiienns 46-2943666.. |4594860..... | ..ccoorrrrernnns [0S NW-Bandera, LLC........c.ccoevivrireiereeeeeenns NW REI, LLC ownership.......... ...100.000 |Nationwide Mutual Insurance Company..............
0140...... Nationwide.........coovvevvnincreinnns [coeviiiienns 45-5159092.. | 4595063 NW-Bayshore, LLC.........cccoevirrerereereeieseneinns NW REI, LLC ownership.......... ...100.000 |Nationwide Mutual Insurance Company..............
0140...... Nationwide.........coovevrniecrneinnns [ 46-2451156.. | 4594879 NW-Bee Cave, LLC......c.ccvvereeiriecreieieeinie NW REL LLC.....ooviirieieirieieseeseeiei e ownership.......... ...100.000 | Nationwide Mutual Insurance Company.............. | ceevreen.
0140...... Nationwide.........coovevvinivcnniinnns [ 47-4999493.. | ..covvvriin NW-Belleview, LLC.......ccocvvrirreeinrieieciesiennns Nationwide Mutual Insurance Company.............. ownership.......... ...100.000 |Nationwide Mutual Insurance Company..............
0140...... Nationwide.........coovevveinivcnneinnns [ 46-3707480.. | 4593612 NW-Brooklyn, LLC........cocvvvrrrririerenieeieisniennes NW REL LLC.....ooviiieieireeeeeeessssieneiias ownership.......... ...100.000 |Nationwide Mutual Insurance Company..............
0140...... Nationwide. 46-3968244.. | 4591757 NW-Camelback, LLC NW REI, LLC ownership ...100.000 | Nationwide Mutual Insurance Company.
0140...... Nationwide.. .. |45-2724980.. | 4591690 . |NW-Cameron, LLC....... ... |NWREI LLC... ownership. ...100.000 |Nationwide Mutual Insurance Company.
0140...... Nationwide. 46-3674167.. | 4590090 NW-Cedar Springs, LLC NW REI, LLC ownership ...100.000 | Nationwide Mutual Insurance Company.
0140...... Nationwide.........ccovveerreerreiens [ cereiiienns 46-3994437.. | 4591663 NW-Central Station, LLC NE-REL LLC....coovirieieeetee e ownership ...100.000 | Nationwide Mutual Insurance Company.
0140...... Nationwide.. ..126-0901660.. |4505456 . |NW-CNC Coppell, LLC. .. | Nationwide Mutual Insurance Company.. ... |ownership. ...100.000 |Nationwide Mutual Insurance Company.
0140...... Nationwide, 32-0359208.. | 4595157 NW-Corvallis, LLC NW REL LLC....voiiieeeeeree e ownership ...100.000 | Nationwide Mutual Insurance Company.
0140...... Nationwide, 31-1580283.. | 4591038 NWD 205 Ving, LLC......c.covvvereieirreieeeeieieinens NWD Investments, LLC ownership ...100.000 |Nationwide Mutual Insurance Company.
0140...... Nationwide.. .| 31-1580283.. [4591261 . |NWD 225 Nationwide, LLC.. r ....|NWD Investments, LLC... . | ownership. ...100.000 | Nationwide Mutual Insurance Company.
0140...... Nationwide, 31-1580283.. | 4591056 NWD 230 West, LLC......c.oovvverrrereeieeesiennens NWD Investments, LLC ownership ...100.000 | Nationwide Mutual Insurance Company.
0140...... Nationwide...........ccoouvivnernriniinni e 31-1580283.. |4590545..... | ...ccovvvvrinnee (R NWD 240 Nationwide, LLC NWD Investments, LLC ownership.......... ...100.000 |Nationwide Mutual Insurance Company..............
0140...... Nationwide..........cveuererevninercreins | e 31-1580283.. |4590273..... | ccvoevereierniene [V NWD 250 Brodbelt, LLC........c.cooeerereirrrcreinnines NWD Investments, LLC ownership.......... ...100.000 |Nationwide Mutual Insurance Company..............
0140...... NationWide........coereurvrrerreneenes [ e 31-1580283.. [4590554..... | ...cvrververernne [0 NWD 265 Neil, LLC.......covereerrereireereincneennes NWD Investments, LLC........ccccovvvrervrereereerenen. ownership.......... ...100.000 | Nationwide Mutual Insurance Company.............. | ceceveenc.
0140...... NationWide........coorevrerrenenieenes e 31-1580283.. [4590518..... | ..ovrirrvererenne [0 NWD 275 Marconi, LLC NWD Investments, LLC ownership.......... ...100.000 |Nationwide Mutual Insurance Company..............
0140...... NationWide.........ccovveeriieiereiens [ corriiienns 31-1580283.. |4590563..... | ...cccvvrrirerns [0S NWD 295 McConnell, LLC NWD Investments, LLC ownership.......... ...100.000 |Nationwide Mutual Insurance Company..............
0140...... Nationwide.........ccovveerreiecneienns [ eorvieinnns 31-1580283.. |4590509..... | .covevrrrirerns [0S NWD 300 Neil, LLC.......ccoovieeireiereeerieeeens NWD Investments, LLC........cccoovevrvirreiirennnnnn. ownership.......... ...100.000 | Nationwide Mutual Insurance Company.............. | vceeeenee.
0140...... Nationwide.........ccoveverieiecnnienns [ 31-1580283.. |4590572..... | .ceovvririiarnns [0S NWD 300 Spring, LLC......cccovvriirriierieieiens NWD Investments, LLC ownership.......... ...100.000 |Nationwide Mutual Insurance Company..............
0140...... Nationwide.........ccovuevveivincnneinnns [ 31-1580283.. |4590527..... | .ccovvririrerns [0S NWD 355 McConnell, LLC.........ccovevevereieieiennes NWD Investments, LLC ownership.......... ...100.000 |Nationwide Mutual Insurance Company..............
0140...... Nationwide.........coovevviinivcnneinnns [ 31-1580283.. |4590581..... | .ccovvriririrnne [0SR NWD 425 Nationwide, LLC NWD Investments, LLC.......cccoovevvervreiriinnnenn. ownership.......... ...100.000 | Nationwide Mutual Insurance Company............. | ceceveenn.
0140...... NationWide........ccoeveurreerrenieenns [ e 31-1580283.. [4590536..... | ...cvcrrrrrerernne [0S NWD 500 Nationwide, LLC NWD Investments, LLC ownership.......... ...100.000 |Nationwide Mutual Insurance Company..............

NWD Investments, LLC

ownership.......... ...100.000 |Nationwide Mutual Insurance Company..............
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0140...... Nationwide. 46-1100378.. |4591524
0140...... Nationwide,

1 2 3 4 5 6 7 1 12 13 14 15
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0140...... Nationwide. 31-1580283.. | 4591083 NWD Arena District I, LLC NWD Investments, LLC ownership ...100.000 | Nationwide Mutual Insurance Company.
0140...... Nationwide.. .. | 31-1580283.. [4591300 . |NWD Arena District Il, LLC.. .. INWD Investments, LLC... . | ownership. ...100.000 |Nationwide Mutual Insurance Company.
0140...... Nationwide, 31-1580283.. | 4591113 NWD Arena District MM, LLC NWD Investments, LLC ownership ...100.000 |Nationwide Mutual Insurance Company.

0140...... NationWide.........ccovveenieiecnrienns [ corviiiinnns 31-1580283.. |4591319..... | ccevveviriernns [0S NWD Arena District PW, LLC NWD Investments, LLC ownership.......... ...100.000 |Nationwide Mutual Insurance Company..............
0140...... Nationwide.........ccovveenreiecnneiens [ eovviiinnns 31-1580283.. |4591131..... | covveririeins [0SR NWD Arena District V, LLC NWD Investments, LLC ownership.......... ...100.000 |Nationwide Mutual Insurance Company..............
0140...... Nationwide.........ccovvevnivincnneinnns [eveviieinns 04-3679396.. |4286848..... | ...cccocvrrirernns [0S NWD Asset Management Holdings, Inc.................. DE............ NIA..ccoirine NWD Investment Management, Inc.................... ownership.......... ...100.000 | Nationwide Mutual Insurance Company.............. | cecevreen.
0140...... NationWIde........cccovvevereeienieienns [ orreeinns 31-1580283.. [4591328..... | .covvrrrrrrrnne [0S NWD Athletic Club, LLC........ccorevveeieeerieieieis OH...cco.e. NIA...conn. NWD Investments, LLC ownership.......... ...100.000 |Nationwide Mutual Insurance Company..............
0140...... NationWide..........ccovvvrirerninirereins | e 30-0876022.. |4810010..... | .covrererrereninne [V NWD Franklinton, LLC.......c.ccovvremrierniirrereninene DE....cccoe. NIA oo NWD Investments, LLC ownership.......... ...100.000 |Nationwide Mutual Insurance Company..............
0140...... NationWide..........ccvevrvrerninercrieins | e 31-1636299.. |428659%4..... | .covvveirernnnne [V NWD Investment Management, Inc...........c.cccvvenee. DE....cco. NIA oo Nationwide Corporation.............cccvererrirereninnes ownership.......... ...100.000 |Nationwide Mutual Insurance Company.............. | cecveeeenee
0140...... Nationwide..........cvvuerirevnrnircrieins | e 31-1580283.. | 4587965..... | .coooverricrriane [V NWD Investments, LLC Nationwide Realty Investors, Ltd.............cc.coc..c.. ownership.......... | ... 80.000 | Nationwide Mutual Insurance Company.............. T
0140...... NationWide.........corevrevrerncniienes [ 47-4036460.. | 4869492..... | ..cvoveririrrenes [0SR NW-Deerfield, LLC Nationwide Mutual Insurance Company.............. ownership.......... | v... 74.030 | Nationwide Mutual Insurance Company.............. T
0140...... Nationwide.. .. | 47-4036460.. |4869492 . |NW-Deerfield, LLC... .. | Nationwide Life and Annuity Insurance Company|ownership.......... | ..... 24.970 |Nationwide Mutual Insurance Company.

0140...... Nationwide, 90-0732898.. | 4591430 NW-Dulles, LLC NW REL LLC....oooiiiiireseseeeeee s ownership.......... ...100.000 | Nationwide Mutual Insurance Company.

0140...... Nationwide, 46-3267884.. | 4595465 NW-Franklin Mills, LLC Life Reo Holdings, LLC ownership ...100.000 | Nationwide Mutual Insurance Company.

0140...... Nationwide.. .. |46-2997049.. (4591775 . | NW-Howell Mill, LLC.... ..INWREI, LLC .. |ownership. ...100.000 | Nationwide Mutual Insurance Company.

0140...... Nationwide, 46-4330384.. | 4750443 NW-Hudnall, LLC NW REI, LLC ownership ...100.000 | Nationwide Mutual Insurance Company.

0140...... NationWide........coevrurrererrenieenns [ e 47-2482818.. |4810122..... | coovvvrrerrenes [0S NW-Jasper WAG, LLC.........coovvrrrrmrererieirennnns NW REI, LLC ownership.......... ...100.000 |Nationwide Mutual Insurance Company..............
0140...... NationWide........coereurerrernenieienes e 47-1497429.. | 4809957 ..... | .eovvervrirrenes [0S NW-Jefferson, LLC.......cocvvvrreerenereieeereinenens NW REI, LLC ownership.......... ...100.000 |Nationwide Mutual Insurance Company..............
0140...... NationWide........covevrvrerneneienes e 45-5408178.. |4591458..... | ..ccvovervrrirenes [0S NW-Kentwood Towne Center, LLC...........ccccccvueenee (O] NIA. .. NW REL LLC.....oovieiireiieceeireseiseseieeeeeins ownership.......... ...100.000 | Nationwide Mutual Insurance Company.............. | coceeeen.
0140...... NationWide........coereuverrerncnieenes [ 46-4857522.. |4671798..... | .o [0 NW-Lawrence, LLC NW REI, LLC ownership.......... ...100.000 |Nationwide Mutual Insurance Company..............
0140...... Nationwide.........ccovvevrreierreenns [ corviiinnns 45-5314607.. |4593461..... | .ocvovererrnnes [0S NW-Lovers Lane, LLC NW REI, LLC ownership.......... ...100.000 |Nationwide Mutual Insurance Company..............
0140...... NationWide.........ccovievrreiecrneienns [ eorviieienns 46-2457568.. |4591467..... | .ocovvvrrereinnns [0S NW-Montrose, LLC.......c.ccoeviirrvrienricinsieieinins NW REL LLC....oooiiiireseereeeeee s ownership.......... ...100.000 | Nationwide Mutual Insurance Company.............. | cceeerenee
0140...... Nationwide.........ccovvevnviecnniienns [ 45-4630497.. |4593470..... | cocevvrrerinnne [0S NW-Mueller II, LLC NW REI, LLC ownership.......... ...100.000 |Nationwide Mutual Insurance Company..............
0140...... Nationwide.........coovevveeivcnniinnns [ 27-4749848.. |4591476..... | .coovvririirne [0SR NW-Northridge, LLC NW REI, LLC ownership.......... ...100.000 |Nationwide Mutual Insurance Company..............
0140...... NationWide........coovrrereerenieenns [ e 46-1089165.. | 4593555..... | .oeveverrrerrrenes [0S NW-Oakley Station, LLC.........cccoevverrrvieiiiirnns OH...coce.c. NIA...con. NW REL LLC....oovviiireieieeeeeeeeisseseias ownership.......... ...100.000 | Nationwide Mutual Insurance Company.............. | ceceeeenn.
0140...... NationWide........covrrurreerrenieenns [ e AT-4706924.. | ..ooovovevverens | e [0S NW-Olathe, LLC.......cocovverririrrerieeiseseseeennene (O] NIA...on. NW REI, LLC ownership.......... ...100.000 |Nationwide Mutual Insurance Company..............
0140...... Nationwide..........cvvuererevninercreins | ceveinninns 46-3888719.. [4593603..... | ..ccoovverrirerenn [V NW-Park 288, LLC........coeverrrrrieieririreieieieninns OH........... NIA oo NW REI, LLC ownership.......... ...100.000 |Nationwide Mutual Insurance Company..............
0140...... NationWide........coorevrererneneenes [ e 45-5388656.. |4591485..... | .coovrirrirenes [0S NW-Park Memorial, LLC.........ccocoevierereieirerrieieens (O] ]2 W NW REL LLC.....oovierieieireeceereirceeieiseieeeeneins ownership.......... ...100.000 | Nationwide Mutual Insurance Company.............. | coceeeenc.
0140...... NationWide........coerevvevrerncnieenes [ 47-1740812.. | 4809966..... | ...covvrrrrrerenes [0 NW-Peachtree, LLC NW REI, LLC ownership.......... ...100.000 |Nationwide Mutual Insurance Company..............
0140...... Nationwide.........ccovveeereerreens [ cerriiiienns 46-2469044.. |459149%4..... | oo [0S NW-Portales, LLC NW REI, LLC ownership.......... ...100.000 |Nationwide Mutual Insurance Company..............
0140...... NationWide........ccoovreerreiecnrienns [ cvrviieienns 47-2449044.. |4810113..... | oo [0S NW-Promenade at Madison, LLC............cccccouvunnnee OH...coe. NIA..cccoree NW REL LLC....ovoiiieiireeeeseeeeee s ownership.......... ...100.000 | Nationwide Mutual Insurance Company.............. | cceeeenee
0140...... Nationwide.........ccoveeerieiecnneenns [eovriiinnne 45-5159117.. |4593573..... | coevvreeeinae [0SR NW-South Park, LLC.........cccoveverieierererereirnins OH............ NIA..ccooee NW REI, LLC ownership.......... ...100.000 |Nationwide Mutual Insurance Company..............
0140...... Nationwide.........cooveeninincnneiens [ 27-4749587.. | 4593582 NW-Taylor Farmer Jack, LLC.........cccoovreviereinnnne OH...cooco.e. NIA..cooine NW REI, LLC ownership.......... ...100.000 |Nationwide Mutual Insurance Company..............

NW-Triangle, LLC........ccoovvviiriiinricisiiiene OH........... NIA .o NWREI, LLC
NW-Tysons, LLC NW REI, LLC

ownership.......... ...100.000 | Nationwide Mutual Insurance Company.
...100.000 | Nationwide Mutual Insurance Company.

46-5764783.. | 4809939



Statement for September 30, 2015 of the NATIONWIDE MUTUAL INSURANCE COMPANY
SCHEDULE Y

PART 1A - DETAIL OF INSURANCE HOLDING COMPANY SYSTEM
8 9 10 T

8CLD

1 2 3 4 5 6 7 1 12 13 14 15

Name of Type of

Securities Control

Exchange (Ownership

if Publicly Board, If Control is

NAIC Traded Names of Relationship Management | Ownership
Group Group Company| ID Federal (U.S. or Parent, Subsidiaries Domiciliary | to Reporting Directly Controlled by Attorney-in-Fact,| Provide Ultimate Controlling
Code Name Code Number RSSD CIK International) or Affiliates Location Entity (Name of Entity/Person) Influence, Other) | Percentage Entity(ies)/Person(s) *
0140...... Nationwide. 46-1077615.. | 4593591 NW-West Ave., LLC NW REI, LLC ownership.......... ...100.000 | Nationwide Mutual Insurance Company.
0140...... Nationwide.. .. |46-4992444.. | 4671800 . | NW-Windcross, LLC. ..INWREI, LLC.... ownership. ...100.000 |Nationwide Mutual Insurance Company.
0140...... Nationwide, 31-0947092.. | 4590479 OCH Company, LLC Nationwide Realty Investors, Ltd..............c.c....... ownership.......... ...100.000 |Nationwide Mutual Insurance Company.
0140...... NationWide.........ccovveenieiecnrienns [ corviiiinnns 31-0947092.. |4590442..... | .coovovvriannns [0S Ohio Center Hotel Company, Ltd...........cccocovvriinnne OH...cooe. Nationwide Realty Investors, Ltd.............cccc....... ownership.......... | ... 56.250 |Nationwide Mutual Insurance Company.............. T
0140...... NatioNWIde.......coooveeerrrinercieins | e 26-0263012.. |Nf@..ccoirnies | e [0 Old Track Street Owners Association.................... OH............ OTH....coonne. Other non-NationWide.............ccevrrencerereineenns 17 TSR DO Other non-NationWide.............ccevnrencenereineenns 2
0140...... Nationwide..........ccvevvvverviniirnnne 13999... [27-1712056.. [4286914..... | .cocvvivvveirenne [ Olentangy Reinsurance, LLC............cccovivrrrirniinee VT A Nationwide Life and Annuity Insurance Company| ownership.......... ...100.000 |Nationwide Mutual Insurance Company.............. | cecveeeenee
0140...... NationWide..........ocveveernirercreins | e 47-1923444.. |4809975..... | .ocvvveririne [V On Your Side Nationwide Insurance Agency, Inc.... | OH............ OTH....coooue. Nationwide Mutual Insurance Company.............. ownership.......... ...100.000 |Nationwide Mutual Insurance Company.............. 2
0140...... NationWide........covrrvreererreneenes [ oereirinns Naieiinen. 4596462..... | .ooverririrnenes [0S OYS FUNA LLC....ovoieceeeeeenene DE......cc.... OTH..ovvvne Nationwide Mutual Insurance Company.............. ownership.......... ...100.000 |Nationwide Mutual Insurance Company.............. Y
Investor member

0140...... NationWide..........ccvevvevrerneniicnes [ 117 T 4596480..... | .oovreriririines [0 Park 288 Industrial, LLC.........ccccovvevnevcriiriinins TXerere NIA .. Nationwide Mutual Insurance Company.............. /nocontrol | ... 95.000 | other non-Nationwide
0140...... Nationwide.........ccovveerrieienreienns [ corviiienns 31-1486309.. |4590358..... | .coocvrrierns [0S Perimeter A, Ltd Nationwide Realty Investors, Ltd.............ccc....... ownership.......... ...100.000 |Nationwide Mutual Insurance Company..............
0140...... Nationwide.........ccovveeniriecrriens [ 31-1677602.. |4590488..... | ...coovcvrrirerns [0S Pizzuti Properties, LLC.........cccocovveeivirenerieriinnnns OH......c..... NIA. .o Nationwide Realty Investors, Ltd.............cccc....... ownership.......... | ... 65.000 | Nationwide Mutual Insurance Company.............. T
0140...... NationWide.........coovveerinvcnneiens [ 31-1486309.. |4590291..... | .coovvririrernns [0S Polaris A, Ltd.....cooeeriinniiercecesesseae OH...cooco.e. NIA..ccooinne Nationwide Realty Investors, Ltd.............cccec.ee. ownership.......... ...100.000 |Nationwide Mutual Insurance Company..............
0140...... Nationwide.........coovvevvniecrneinnns [ 39-1907217.. |4287201..... | ccoovvririerns [0S Premier Agency, Inc A NIA. .o ALLIED Group, INC.....c.cvvververerrireiereissieneinenns ownership.......... ...100.000 |Nationwide Mutual Insurance Company..............
4664...... PUIE...covcrcces e 12873... | 20-8287105.. |4288253..... | .c.coovvirirerne [0SR Privilege Underwriters Reciprocal Exchange........... | I Other non-NationWide............ccoverrerreriererennens [Maueicieieieni | e, Other non-NationWide............ccouerevrirreieiriinnnns 2
4664...... 4288150..... | .o [V Privilege Underwriters, INC..........cocviniucrniniineines DE....cccce. . | Other non-Nationwide............cocoverevernrrerrrenen [N e, Other non-Nationwide 2
4664...... . [4288226..... | .o [V Pure Insurance Company. ... | Other non-Nationwide............cocvererrenrenererrerens [N e, Other non-Nationwide 2
4664...... 4288235 Pure Risk Management, LLC..........ccccovvreurevivirnens FLoriine A s Other non-NationWide............covveerverienenneneens [N | e, Other non-NationWide............covveeureerirnirerieninns
0140...... Nationwide.. .. | 75-2938844.. | 4287005 . | Registered Investment Advisors Services, Inc. .. |Nationwide Financial Services, Inc.......... ... |ownership. ...100.000 |Nationwide Mutual Insurance Company.
0140...... Nationwide, 82-0549218.. | 4288244 Retention Alternatives Ltd...........ccocoevcenirieininns Nationwide Mutual Fire Insurance Company....... ownership.......... ...100.000 |Nationwide Mutual Insurance Company.
0140...... Nationwide, 4595278 Riverview Diversified Opportunities, LLC Nationwide Mutual Insurance Company.............. ownership.......... Nationwide Mutual Insurance Company.
0140...... Nationwide.. .. | 4595278 . | Riverview Diversified Opportunities, LLC. Nationwide Mutual Fire Insurance Company....... ownership. . | Nationwide Mutual Insurance Company.
0140...... Nationwide. 4595278 Riverview Diversified Opportunities, LLC Nationwide Life Insurance Company................... ownership.......... Nationwide Mutual Insurance Company
0140...... Nationwide, . |4286530..... [ .oevriiieine [0SR Riverview International Group, InC..........cccccvvvernne. NWD Investment Management, Inc.................... ownership.......... ...100.000 | Nationwide Mutual Insurance Company.............. | cecevrenn.
0140...... Nationwide. 4595287 ... | oo [V Riverview Multi Series Fund, LL - Class Event........ Nationwide Mutual Insurance Company.............. ownership.......... ...100.000 |Nationwide Mutual Insurance Company.............. 2
0140...... Nationwide. 4595335..... | .o [V Riverview Multi Series Fund, LL - Class N.............. Nationwide Mutual Insurance Company.............. ownership.......... ...100.000 |Nationwide Mutual Insurance Company.............. 2
0140...... Nationwide. 4564032..... | cooeeriirenes [0S Riverview Polyphony Fund, LLC.........cccccooviriunrene. Nationwide Mutual Insurance Company.............. ownership.......... ...100.000 |Nationwide Mutual Insurance Company.............. 2
0140...... NationWide.........oorevrenreineririeenes 15580... [31-1117969.. [4288002..... | ...cocrevrvrrernne [0S Scottsdale Indemnity Company............ccocvveereeneene Nationwide Mutual Insurance Company.............. ownership.......... ...100.000 | Nationwide Mutual Insurance Company.............. | ceceeeen.
0140...... Nationwide.........ccovverrirnrireinns 41297... | 31-1024978.. | 3091988..... | .cocovevirrrerne [0S Scottsdale Insurance Company.............ccceveeveeeininns Nationwide Mutual Insurance Company.............. ownership.......... ...100.000 | Nationwide Mutual Insurance Company.............. | cceeeenee.
0140...... Nationwide.........ccovvrerirnriieeinns 10672... |86-0835870.. |4287649..... | ...cocecvrirerns [0S Scottsdale Surplus Lines Insurance Company........ AL A Scottsdale Insurance Company..........ccccceeeennee. ownership.......... ...100.000 |Nationwide Mutual Insurance Company..............
0140...... NationWide.........cccovievnreiecrneenns [ eorviiiienns 31-1486309.. |4590303..... | .covvrrrierns [0S Streets of Toringdon, LLC..........cccoovvirievninennnnn, OH...ocoo. NIA..ccooee Nationwide Realty Investors, Ltd.............cccc....... ownership.......... ...100.000 |Nationwide Mutual Insurance Company..............
0140...... NationWide........ccooveverererrenieienns [ orreieinns 91-2158214.. [Nfa..ccccees e [0 The Hideaway Club.........cccovvvverereinieereeienes CA........ OTH..ovvrne Other non-NationWide............ccoeerrevrervererennen [Mauieiecieeis | e, Other non-Nationwide.............cccereurirreieiriiennns Y2
0140...... NationWIde........covvrrereeienieienns [ e 86-1094799.. [N/a...ooiiies | cerrereiirinienns [0S The Hideaway Owners Association.................c...... CA..cco... OTH.ovevee Other non-NationWide............ccovererrvrirereresnens [ M@ | e, Other non-Nationwide Y-
0140...... NatioNWide.........ocvevrrnirercrnins | e 20-3541511.. |Nf@.cececrni | e [V The Madison Club........c.cvererreinireiinereienis CA..coovv. OTH....coooue. Other non-NationWide...........c.ovrevreerenirneererenes | M@ | v Other non-Nationwide 2
0140...... NationWide........covreurrerernenieenes [ rereinenns 20-3541507.. [N/a..ccviins | cerrrreireinienns [0 The Madison Club Owners Association.................. (07, W OTH..ovvene Other non-NationWide............cevveererinreneneen [ Mauiieicni | e, Other non-NationWide............covvvevreerirnirreinnnns Y
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Name of Type of
Securities Control
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NAIC Traded Names of Relationship Management | Ownership
Group Group Company| ID Federal (U.S. or Parent, Subsidiaries Domiciliary | to Reporting Directly Controlled by Attorney-in-Fact,| Provide Ultimate Controlling
Code Name Code Number RSSD CIK International) or Affiliates Location Entity (Name of Entity/Person) Influence, Other) | Percentage Entity(ies)/Person(s) *
0140...... NationWide........ccorevrenreneniienes [ 52-2031677.. | 4287751 THI Holdings (Delaware), INC..........ccccoeveevevreneens | DEeinc. Nationwide Mutual Insurance Company.............. ownership.......... ...100.000 |Nationwide Mutual Insurance Company.
0140...... Nationwide.. .. | 74-2825853.. | 4287863 . | Titan Auto Insurance of New Mexico, Inc. . | THI Holdings (Delaware), Inc. .. | ownership. ...100.000 |Nationwide Mutual Insurance Company.
0140...... Nationwide..........coovrvereenriiennns 13242... | 74-2286759.. | 4287797 Titan Indemnity Company . | THI Holdings (Delaware), Inc ownership.......... ...100.000 |Nationwide Mutual Insurance Company.
0140...... Nationwide.........ccovierrirnrireeinns 36269... |86-0619597.. [4287845..... | ..covvrrrrnnne [0S Titan Insurance Company Titan Indemnity Company. ownership.......... ...100.000 |Nationwide Mutual Insurance Company..............
0140...... Nationwide.........ccovveenreiecnneiens [ eovviiinnns 75-1284530.. |4287890..... | .ccovovririrerns [0SR Titan Insurance Services, Inc THI Holdings (Delaware), Inc ownership.......... ...100.000 |Nationwide Mutual Insurance Company..............
0140...... Nationwide.........ccovvevnivincnneinnns [eveviieinns 33-0160222.. |4653196..... | .covevririrennnns [0S V.P.I. SENVICES, INC.....vvvereircece e CA.......... Veterinary Pet Insurance Company................... ownership.......... ...100.000 | Nationwide Mutual Insurance Company.............. | cecevreen.
0140...... Nationwide.........coovierrerinniiinne 42285... |95-3750113.. |4287685..... | .cccoovriririrne [0SR Veterinary Pet Insurance Company............ccccoueene CA..cco... . | Scottsdale Insurance Company...........cccccevervne ownership.......... ...100.000 |Nationwide Mutual Insurance Company..............
0140...... Nationwide.........ccovvvvrerernrniircrnins 10644... | 34-1785903.. |4287911.... | ccvvvvvrrerninne [V Victoria Automobile Insurance Company................ OH............ . | Victoria Fire & Casualty Insurance Company...... ownership.......... ...100.000 |Nationwide Mutual Insurance Company..............
0140...... Nationwide.........ccovvvrrirernrniircrnins 42889... [34-1394913.. |4287827..... | ccvevererrerninne [V Victoria Fire & Casualty Company............ccoccvveneen. OH............ THI Holdings (Delaware), InC........c.ccccovevriiveninnee ownership.......... ...100.000 |Nationwide Mutual Insurance Company.............. | cecveeeenee
0140...... Nationwide.........cccovverirernrniircrnins 10778... | 34-1842604.. |4287920..... | .covveverrerriane [V Victoria National Insurance Company. . |OH............ . | Victoria Fire & Casualty Insurance Company...... ownership.......... ...100.000 |Nationwide Mutual Insurance Company..............
0140...... NationWide.........coveurenirneiniiiennes 10105... [34-1777972.. [4287939..... | .ceovvivrveeenns [0SR Victoria Select Insurance Company o |OHue ... | Victoria Fire & Casualty Insurance Company...... ownership.......... ...100.000 |Nationwide Mutual Insurance Company..............
0140...... Nationwide..........coovevrrienriieanns 10777... | 34-1842602.. |4287948..... | ...cccocvvernnns [0S Victoria Specialty Insurance Company.................... OH............ A Victoria Fire & Casualty Insurance Company...... ownership.......... ...100.000 | Nationwide Mutual Insurance Company.............. | cceeerenee.
0140...... NationWide.........ccrcvririrniiniinnes 37150... | 86-0561941.. |4287667..... | ..ccocvvevrirnnee. [N Western Heritage Insurance Company................... AL A Scottsdale Insurance Company............cccvcueene. ownership.......... ...100.000 | Nationwide Mutual Insurance Company.............. | ceceeeence.
Nationwide Mutual Insurance Company Investor member
0140...... NationWide........coovruerererenieienns [ e (117 T 4613347 | e [0S Westport Capital Partners Il...........cccoovevnirinienns (03 P OTH..ovvvne Nationwide Defined Benefit Master Trust /nocontrol | ... 71.000 |other non-NationWide............ccovrverrrirrinierninnn. Y2
0140...... NationWide........covreurrererrenieenns [ e 31-1486309.. [4590321..... | cvovrrvrrrrirenne [0S Wilson Road Developers, LLC.........cccocovveirerrirnnnnns (O] NIA..coon. Nationwide Realty Investors, Ltd..........ccccccvvuene ownership.......... ...100.000 | Nationwide Mutual Insurance Company.............. | cecevren.
limited member /
0140...... NationWide.........covuerrerininireiniins | erverinninns Nfa..nine. 4613323..... [ oo [( Zais Zephyr A-4, LLC.......oovvviirninireciniscnnins DE............ OTH............. Nationwide Life Insurance Company................... nocontrol | .. 60.000 | other non-Nationwide............cocrerernrrerininninninns 2
Asterisk Explanation
1 For the purposes of this schedule, Nationwide presumed control of these entities because they are owned by at least 10% and are not wholly-owned by a Nationwide entity.
2 Other ownership indicates a non-ownership circumstance by a Nationwide entity.




Statement for September 30, 2015 of the NATIONWIDE MUTUAL |NSURANCE COMPANY
PART 1 - LOSS EXPERIENCE

Current Year to Date

1

1 2 3 Prior Year to Date
Direct Premiums Direct Losses Direct Direct Loss
Lines of Business Earned Incurred Loss Percentage Percentage

e It | sebebaen e 12,646,059 | ..oooviereirens 20,603,857

2. 122,165,156 | ...oovovevrerrrceennne 29,705,804

3. Farmowners multiple peril. ....56,603,892 ..29,824,316

4. Homeowners multiple peril... ..146,054,848 ..63,988,013

5. Commercial multiple peril 255,508,402 | .....covvvvrreireinns 92,307,566

6. Mortgage guaranty

8. Ocean marine

9. Inland marine........ .

10. Financial QUAraNtY........c.cceeiveiieieiieie s nee
11.1. Medical professional liability = OCCUITENCE...........ccueveuiirieieiiseessieieieis [ e sesssssseses | sesesesssssssssessessssnnes (12,027)
11.2. Medical professional liability - ClAIMS-MAAE..........corevrieieiiiiieeesseieieis [ eisssenies | seresessssessese et sss e snses s

12. Earthquake.........ccoevevreeeeneencireiincinenns ,216,247 ..1,454

13. Group accident and health... 6,934,141 3,573,207

14. Credit accident and hBAIN............cceieieiiieecse et | sereeeisisse et sstessenss | essesessssansesse st st s s ensesaees

15. Other accident and health ....(116,392) | .. ..161,247

16. Workers' compensation.... 58,718,859 22,039,601
17.1 Other liability-occurrence.. ..137,549,815 271,018
17.2 Other liability-claims made.... ..1,758,151 131,564
17.3 EXCESS WOTKETS' COMPENSALION.......coveeriiiirireireisieiseieississsesseississsessesssssssens | eessessessssssssssesssssssessesssssssesess | sressessssssessesssssssessessessssassesss
18.1 Products liability-occurrence..... ..1,385,273 4,388,532
18.2 Products liability-Claims MAGE..........cccccriueireiriirieirisieess e | serssssssessesssssssesessssessessessssesse | ressssessesssssssssessesssssssesss (70)
19.1, 19.2 Private passenger auto liability ..158,779,490 417,326,561
19.3, 19.4 Commercial auto liability.......... . ..152,437,483 82,006,479
21. Auto physical damage..........cceeueverieirieieriee e 574,896,224 288,781,513
22, AINCTAft (Al PEIIIS)....urvrivieeieiieese ettt sttt ssses e ssbenes | evsesssssssssssssesssssssessesessessassess | sressesssssssessssssessessesssssssassesens
23.

24.

26.

21.

28.

29. International..

30, WAITANY. ...t

31. Reinsurance-nonproportional assumed Property..........cccoeerereerreeneenenenee | ceereererreenerece e XXX ertisirrerinenns

32. Reinsurance-nonproportional assumed liability........

33. Reinsurance-nonproportional assumed financial lines.............ccocoevvvvcvnnee.

. Aggregate write-ins for other lines of business.
. Totals

0,251,370

S OF WRITE-INS

BADT. bbbt | Sbieeb e
BAD2. o
3403, e
3498. Sum. of remaining write-ins for Line 34 from overflow page.
3499. Totals (Lines 3401 thru 3403 plus 3498) (LINE 34).......ccosiunrmnrrnniinmminnninnnes | convnmrssmssnssnsssnsssnsssnssssendd | aoviniinsessessesssessessssssssesnns
PART 2 - DIRECT PREMIUMS WRITTEN
1 2 3
Current Current Prior Year
Lines of Business Quarter Year to Date Year to Date
1o FITBe ettt nssnssnssnnsnnnn | snnssenssesssenssssssnssessenssenss e 92,87 T | et 11,942,241 | oo 12,227,391
2. AlEA INES...o.eeeeeceeiiieee et sssssssssessessstesssssnssessnnns | sessneenensessnnsnesnssnssseenensesss 28,092,427 | torieiirsine s 77,906,363 | ooovoreerereeeieeneeeeseeienenns 82,839,007
3. Farmowners MUIIPIE PEil...........ccovveveeicviirieieieseeceeseseessssiesessnsenies | seeveesessensessesssssssessesssssssessens 012,822 | o 4,112,381 152,079,191
4. Homeowners multiple peril... 123,274,057 ..155,403,484
5. Commercial multiple peril. .241,593,041 ..262,634,359
6. MOMJAGE GUATANEY........ouveiveieiieicictesie ettt ettt sss s sssbesses | sesssessessssssessesasssssssesses st estessesssbensesas | obsebsssessssessssassessesasbesses s bsesssssessssanbensa | essessesssessesss b e s st e s s st n s e s bt en s s nse s s
8. OCBAN MAMNE.......ouiveieieeieciiteites ettt ss ettt b s s s s st st s s sbesas | 2issssessesssassessesasssssssesses s testessesssbensesses | 4bsebssssssssessssassessesastesses s bass s s ssesses s benss | essessesssessesssb s s st e sses b en s bbb en s sse s s
9. Inland marine........ 55,778,367
10, FINANCIAI QUATANTY......cuieieiiieeireietcese ettt bbb ssss s ssstesas | ebsesssessessesssssssessessesssbesses e b stessesssansans | S4ebsesssssssessessss st esses e b s ses e sssbsnsessessesntas | 4bbessessssastes e s s b s s e s s b s s st st s bt n s st aees
11.1 Medical professional liability - occurrence....
11.2 Medical professional liability = CIAIMS MAGE............cccvieiiirieicieisieiiiis | et sssssses | sesebsesssse st e s e s s b s s bbb s ss st n s e s s nbenss | entessessssesses s s e s s s e st st n b s s b s s s ssns s

. Earthquake
. Group accident and health
. Credit accident and health
. Other accident and health
. Workers' compensation....

. International..
L WaAITANEY ..o
. Reinsurance-nonproportional assumed property
. Reinsurance-nonproportional assumed liability........

. Reinsurance-nonproportional assumed financial lines. e |
. Aggregate write-ins for other lines of busiNess............ccocveveeevicrisieenene,

. Totals

Other liability-occurrence
Other liability-claims made
Excess workers' compensation

744,534,226
143,132,017
568,822,519

2,173,577

T 434467
P Y. 114
..162,394,526
..612,431,837

. Sum. of remaining write-ins for Line 34 from overflow page.
. Totals (Lines 3401 thru 3403 plus 3498) (Line 34)




Statement for September 30, 2015 of the NATIONWIDE MUTUAL INSURANCE COMPANY

PART 3 (000 omitted)
LOSS AND LOSS ADJUSTMENT EXPENSE RESERVES SCHEDULE

10

1 2 3 4 5 6 7 8 9 10 11 12 13
Q.S. Date Known Q.S. Date Known Prior Year-End Known Prior Year-End Prior Year-End
2015 2015 Case Loss and Case Loss and LAE Case Loss and LAE | IBNR Loss and LAE Total Loss
Prior Year-End Loss and LAE Loss and LAE Total 2015 LAE Reserves on Reserves on Claims Reserves Developed | Reserves Developed | and LAE Reserve
Years in Which Known Case Payments on Claims | Payments on Claims Loss and Claims Reported and | Reported or Reopened (Savings)/Deficiency | (Savings)/Deficiency Developed
Losses Loss and LAE Loss and LAE LAE Reserves Reported as of Prior | Unreported as of LAE Payments Open as of Prior Subsequent to Loss and LAE Reserves (Cols. 4 +7 (Cols.5+8+9 (Savings)/Deficiency
Occurred Reserves Reserves (Cols. 1+2) Year-End Prior Year-End (Cols. 4 +5) Year-End Prior Year-End Reserves (Cols. 7+8+9) minus Col. 1) minus Col. 2) (Cols. 11 +12)
1. 2012 + Priof..ccce. | covverrnaae, 2,458,304 | ................ 1,378,905 | ................ 3,837,209 | oo 923,947 ...39,267 963,214 | oo 1,861,391 | oo 47,188 | oo 959,932 | .o 2,868,511 | oo, 327,034 | oo (332,518) | v (5,484)
2. 20130 i 1,259,192 | oo 856,856 | ....ccooveen. 2,116,048 | ...ocoovernn 606,485 | ..oovoorerrciennas 30,401 | oo 636,886 | ..ccooevrrrrnnans 902,079 | v, 68,571 | oo 542,273 | oo, 1,512,923 | oo 249,372 | oo (215,611) | covovrererrririerins 33,761
3. Subtotals
2013 + Prior....cco. | cooervenne. 3717496 | ..o 2,235,761 | .o 5,953,257 | .ccoovvvennnn. 1,530,432 1,600,100 | .o 2,763,470 | oo 115,759 | .o 1,502,205 | ........c..... 4,381,434 | oo 576,406 | ..cocooverircnnnns (548,129) | ..o 28,277
4. 2014 | i 2,189,342 | ................ 2,106,946 | ................ 4,296,288 | ................. 1,508,192 | oo 206,020 | .....ccoouue.e. 1714212 | o 1,351,212 | oo 244844 | ... 1,096,395 | ....ccoeeeee 2,692,451 | oo 670,062 | ..cooooveriernnns (559,687) | ...cvvrierrinas 110,375
5. Subtotals
2014 + Priof........ | coooeeererenns 5,906,838 | ...cccennne. 4,342,707 | ..o 10,249,545 | ..o 3,038,624 275,688 3,314,312 | v 4,114,682 | 360,603 | ... 2,598,600 | ... 7,073,885 | .oocoverrean. 1,246,468 | ................. (1,107,816) | coovrererrnnen. 138,652
6. 2015, s [ .0 ST 2.0 ST .S T P .0 ST [ 4114704 | ................ 4,114,704 |............... )0, S I 1,754,356 | coooovvrrnnee 1,946,638 | ...coovvrennee 3,700,994 |.............. XXX v [ crreiieiieninns 0.0 T P XXX o
7. TotalS...oceevces | v 5,906,838 | ......cc........ 4,342,707 | ..covvneee 10,249,545 | ...cocvvevn 3,038,624 | ................. 4,390,392 | ...coovvrnn 7,429,016 | ..ocoovvneen 4,114,682 | oo 2,114,959 | .............. 4545238 | .............. 10,774,879 | .o 1,246,468 | ....ccovnevev (1,107,816) | cecvevvrrrerenee 138,652
8. Prior Year- Col. 11, Line 7 Col. 12, Line 7 Col. 13, Line 7
End's Surplus As % of Col. 1, As % of Col. 2, As % of Col. 3,
As Regards Line7 Line 7 Line 7
Policyholders | ..o 12,137,989
L PR 211 % |2 e (25.5)% 3. weverrerrereiinns 14 %
Col. 13, Line 7
Line 8
4o, 11 %




Statement for September 30, 2015 of the NATlONWIDE MUTUAL |NSURANCE COMPANY
SUPPLEMENTAL EXHIBITS AND SCHEDULES INTERROGATORIES

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

Response
1. Will the Trusteed Surplus Statement be filed with the state of domicile and the NAIC with this statement? NO
2. Will Supplement A to Schedule T (Medical Professional Liability Supplement) be filed with this statement? YES
3. Will the Medicare Part D Coverage Supplement be filed with the state of domicile and the NAIC with this statement? NO
4. Will the Director and Officer Supplement be filed with the state of domicile and the NAIC with this statement? YES
Explanation:
1.
2.
3.
4
Bar Code:

* 2 3787 20154900000 3

* 2 3787 20153650000 3 *
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Statement for September 30, 2015 of the NATlONWIDE MUTUAL |NSURANCE COMPANY
Overflow Page for Write-Ins

Additional Write-ins for Assets:

Current Statement Date 4
1 2 3
Net Admitted December 31,
Nonadmitted Assets Prior Year Net

Assets Assets (Cols. 1-2) Admitted Assets
2504, MISCEIIANEOUS @SSELS........cocveviveriieircieiiieisieiesssste st b e st b s s s ssse bt sessssessnnsas | sessesessnsenns 94,113,288 | ...covvev 8,353,466 91,808,716
2505. Other assets nonadmitted. . ...144,861,479 144,861,479
2506. Recoupment reCeIVabIES............ccovevrevereier e sssesessssesesssssssssssesessnsens | senenerennenns 19,629,148 | oo
2507. Third party administrator reCeivabIes............ccccvverrerinenneeneneeresseneseeeeesnsessssennes | soveenennneeneedhy 002,255 | ot
2508. Deductible receivables............cccovvverernnee. . 2,844 437 | 234,577
2597. Summary of remaining Write-ins fOr LiNE 25...........cocueiuiieiiiiieceiecieeteseseeissss s essssssesessnssneens | cversssaenans 266,120,607 | ............. 153,449,522

Additional Write-ins for Liabilities:

1 2
Current December 31,
Statement Date Prior Year
2504, ESCIOW HADINIIES. .....cvvcvrieiiiciiisie ettt sse s ssensessessssensesessssensensessnssnsens | essessesnssessessessnsessessessnses 105099 | tovrerrersrsersersessssessesesns 919,570
2505, MiSCEIIANEOUS TADINIIES. .......v.cvirieiicisiiiicie et s ettt nsns | ebsesssansessesnnsessenas 113,115,829 | ..o 105,179,807
2508. P0O0ING EXPENSES PAYADIE.........ccvicririiieiiiee sttt sttt b et sttt 237,542,428 | ..o 199,388,514
2507. Reserve for state escheatment payments.. 57,129,537 | wooeveeeeeeeins 52,999,700
2508. State surcharge/recoupment payable........ 11,339,815 | ... .15,246,305
2509. Accrued interest payable 0N SUMPIUS NOLES...........cccuiiieiicciicie ettt bbbt ssnnetes | sbessaesasssesesesesasnes 21,712,500 [ ..o
2597. Summary of remaining WIte-INS fOr LINE 25.........c.cciiiiiiiiiieicescteectese sttt sb b eaessn s bnaebennsens | evsssesesssesesnsesasanes 440,850,147 | cooovvveriieinns 373,733,896
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Statement for September 30, 2015 of the NATlONWIDE MUTUAL |NSURANCE COMPANY
SCHEDULE A - VERIFICATION

Real Estate

1 2
Prior Year Ended
Year to Date December 31
1. Book/adjusted carrying value, DECEMDEr 31 OF PHOT YEAT.......ceicriieieiciise ettt nsns | sssessessssssessessssessenas 665,635,789 | ..o 685,631,718
2. Cost of acquired:
2.1 Actual cost at time of acquisition
2.2 Additional investment made after acquisition. ...12,778,242 .27,730,671
3. Current year Change iN ENCUMDIANCES..........c.cueuiiiiiiieieisstese ettt sttt s st st b st et s st s s ssessssentes | 1ebistessessssensesses e s s s ens e s e s s bes e s e snss | Henbessessnsassessessesanbesse s et s b snsns
4. Total gain (loss) on disposals............ 1,624,513 ..5,778,847
5. Deduct amounts received on disposals............cccerrrrrererrennn. ..6,609,259 .15,073,920
6. Total foreign exchange change in book/adjuStEd CAMTYING VAIUE............c. ittt sessesssntas | ressestsesessessesssessessssssessessessssssessns | sesssessssesssssessessnsssssessassssssessssnnens
7. Deduct current year's other than temporary impairmeENt FECOGNIZEM. .........ccvuiueireieiiirieiee et | setestesesssessess s s st st s s s tessessesnss | £essessessssassessessesansessessesstessessssnsns
8. Deduct cUrent YEar's EPIECIALION. ..........c..ceviriieiiiets ettt bbb s ss et es s st e s snsebessnsesessenes | sessssesessssesessnsesessnsenan 27,064,597 | oo 38,431,527
9. Book/adjusted carrying value at end of current period (Lines 1#2+3+4-5+8-7-8)........cccoceieieriiiniieessisieessissssseseessiens | evseeessssesessssssssnsens 646,364,688 | .........ccoerrerieririnnns 665,635,789
10.  Deduct total NONAAMILEEA AMOUNES.............civiveiieieiciie ettt bbb bbb e s bbb b b st esas | eebsssessessssssssssessss st esses et anbessessessnes | Hensessesssssssessessnssstessessebantensessetnaans
11. Statement value at end of current period (Line 9 MinUS LINE 10).........c.ccciviieiiiiiiiieiiieessesieee e sssresessssssssnsens | eerersssesessssssesssssesns 646,364,688 | .........ccooveriiennnn. 665,635,789
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.............cevevevievcrreeieeesiesisserens | cvereiieseseesesseseseenes 654,937,789 | ..coovevieee 418,611,180
2. Cost of acquired:
2.1 Actual cost at time Of BCQUISIION............cuuivuiriricricrieie it | sbsestesses b 170,633,900 | ..o 299,561,399
2.2 Additional investment made after acquisition. ....12,967,329 13,321,801
3. Capitalized deferred INtErESt AN OthET..........c.cveeiee et b s st ses e snsns | eetessessssssssssssesessssaneas 4,623,105 2,405,703
4. Accrual of discount.............ccevriunnne 2,294,190 | .. ...3,205,675
5. Unrealized valuation increase (decrease). (39,930) | wovereererrieere s (903,723)
6. Total gain (I0SS) ON QISPOSAIS.........evrrieirieiieiiiiiiseie ettt sttt bbb s b s bbb bt s s s s s s st s e bnts | sbsessesssssstessns s benses e b bessessessnsantenss | bessessessssnsensessnsnnsanses 12,678,904
7. Deduct amounts reCeived ON QISPOSAIS...........cccovevivivireiireirieie et b bbbt ae s b s s s s snsebenans | sebsnseressnsesessnsesesntenan 90,867,161 | ..ovevvereeeeee 93,943,150
8. Deduct amortization of premium and mortgage interest points and COMMItMENE FEES............cveiiiriieieiiiiee e | et bnes | essesebssess s s st e s b s b s s s nans
9. Total foreign exchange change in book value/recorded investment excluding @CCTUEM INEETEST...........cuveirererririnirrireinens | rrerreessieessesse st essensssssessns | seteesessesssesessessssssessessasssessessessnens
10. Deduct current year's other than temporary impairmENt FECOGNIZEM. .........cuevuiuiirieiciise ettt s e bss | eetestessesssssssassessessstessessessntessessessnss | essessesssssssassessessstansessessntessassesnsans
11.  Book value/recorded investment excluding accrued interest at end of current period (Lines 1+2+3+4+5+6-7-8+9-10)......... | toovrriniisnerssninnenns 754,549,222 | ..o 654,937,789
12, TOtal ValUGHON GlIOWANCE.........cvveiriiiieieicitie ettt b bbbt b n s st st nnsentesses | sbstessesssssnsassessessntantan (4,926,349) | c.ovoverieieciisieaas (4,670,862)
13, SUDLOLAl (LINE 11 PIUS LINE 12)....uieeieeeireiiceeie ettt sttt ens s snsens | snssssssssssssssssssnsassans 749,622,873 | oo 650,266,927
14, Deduct total NONAAMILEEA MOUNES..........c.ceueiiieiieicicieie ettt s st s st s st en s s b s sense | oetstessessessesasses st set st es et st ensessesnss | Hentessessnssnsansessessntanses et st en st naans
15. Statement value at end of current period (Line 13 MINUS LINE 14)......uruiiiieiriisiorisiisissessisessessessessessssssssnssssssssssssnsssssssssns | sesssesssssssssssssssssassans 749,622,873 | oo 650,266,927
SCHEDULE BA - VERIFICATION
Other Long-Term Invested Assets
1 2
Prior Year Ended
Year to Date December 31
1. Book/adjusted carrying value, DECEMDEr 31 Of PHOT YEAT..........ccivueieeieicieiceeteee ettt ssbessesens | sbensessessssssesssineas 3,662,445,100 | ..o 3,567,640,227
2. Cost of acquired:
2.1 Actual cost at time Of ACQUISIEION..........c..c.cviuiieieicicte ettt bbb sae s | sevtesssssssessesnsessesans 112,800,270 | ..ooovevrcreveecieeae 300,776,179
2.2 Additional investment made after acquisition 335,831,998 | oo 491,403,454
3. Capitalized deferred interest and other.
4. Accrual of discount
5. Unrealized valuation increase (decrease) (127,785,875) | oo, 21,160,282
6. Total gain (loss) on disposals.................... (1,287,876) | v 2,451,928
7. Deduct amounts received on disposals............. ..422,662,279 ...616,619,246
8. Deduct amortization of premium and depreciation.................... 123,520,049 | o 73,163,079
9. Total foreign exchange change in book/adjusted carrying value....... (6,857,093) | .. (30,538,613)
10. Deduct current year's other than temporary impairment FECOGNIZEM.........c.cvvueivicreiriieiicsee e ssresens | eerssseressssesesssseresssesessnaas 440,000 | oo 666,062
11.  Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5+6-7-8+9-10)... ...3,528,524,196 3,662,445,100
12. Deduct total nonadmitted @amOUNtS..........ccevieiricrciricesiee e IO I 112,697,208 | ..o 51,578,481
13. Statement value at end of current period (LINe 11 MINUS LINE 12).....vucviiiieiriiiiiseiieiisissiessssesssssiesssssssessessesssssssessesssssssessess | sossesssssssessessesnsns 3,415,826,988 | ......ccoverieriinis 3,610,866,619
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 PHiOF YT ..........c.eirrerurirreenrernirneeneereiseesnsiseieesseeseeees | eseeeeseesesssssnennees 19,883,879,842 | ...ooovveee 19,040,954,346
2. Cost of bonds and SLOCKS ACQUIFEM...........cceveiieeieiicteicie ettt bbb bbb bbb et s sessnnas | sebessesessnsssesesansenen 2,553,836,298 | .....cccoeverririrernen 3,820,497,086
3. ACCIUAN OF QISCOUNL.........veveeie ittt b a st s bbb st aesse s bnsenans | bessessssssessesaesessessesee 21174314 | oo 26,795,793
4. Unrealized valuation increase (decrease) (14,022,352) | ocveveerererierrieienn 238,315,425
5. Total gain (I0SS) ON QISPOSAIS........c.vuveivriiireiieietiteie ettt ettt bbb st et s s bt snsessens | sbessessesassesssssesssssnsanes (1,499,418) | wvoeveverererereisiienns 21,671,722
6. Deduct consideration for bonds and Stocks dISPOSEA Of ...........cccuieiiiieiriceice bbb | sebeeseres et 1,618,565,159 | ...cocvvevviererricinne 3,215,560,507
7. Deduct amortization Of PIEMIUML..........c.cceieiiiiiiieieic ettt bbbttt bbb s bbb ensessenas | sensessessssessessesssssnsenees 35,691,945 | oo 44,102,706
8. Total foreign exchange change in book/adjusted CaIMYING VAIUE.............ccoeuiveveeicieisis ettt ssssesssssesnaes | stessessesssessssessssssssenees (1,000,115) | cvveerererere e (754,970)
9. Deduct current year's other than temporary impairment rECOGNIZET. ..ot ssaenee | essiessssssessessensssnseneas 15,830,444 | .o 3,936,347
10. Book/adjusted carrying value at end of current period (LInes 142+3+4+5-8-T+8-9).........cccevverrerriererereeerierseeseseesesssesnns | evessssssesssensenes 20,772,281,021 | cecovverirrererne 19,883,879,842
11, Deduct total NONAdMItted AMOUNES............ccveiiviieicicie ettt bbb bbb ssesnes | sestessesssssssassenssesnsanea 10,001,000 | .o
12. Statement value at end of current period (Line 10 MINUS LINE 11).......coiiieiiiriiericiicieseses et sssessesesssssssssssssnes | sessessssssessesnsnes 20,762,280,021 | ..ccvovvererrrere, 19,883,879,842
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Statement for September 30, 2015 of the NATIONWIDE MUTUAL INSURANCE COMPANY

Showing the Acquisitions, Dispositions and Non-Trading Activity

SCHEDULE D - PART 1B

During the Current Quarter for all Bonds and Preferred Stock by NAIC Designation

Book/Adjus:ed Carrying Acquizsitions Dispozitions Non-Tradi‘Lg Activity Book/Adjusfed Carrying Book/Adjus?ed Carrying Book/AdjusZed Carrying Book/Adjusitsed Carrying
Value Beginning During During During Value End of Value End of Value End of Value December 31
NAIC Designation of Current Quarter Current Quarter Current Quarter Current Quarter First Quarter Second Quarter Third Quarter Prior Year
BONDS
1o INAIC T (B):reerreresiereeeseesss st est st snt s | ieessineneseeens 8,144,475,689 | ....ccovvvvvrrcrrirnne. 517,169,139 | ...ovvvverrrrrirnenns 297,941,497 | ..ooocvverrinens QR ReL510) | I— 7,936,700,761 | ...ccoornrrirrnnns 8,144,475,689 | ....covvvrvrrcrenns 8,344,869,381 | ...ocvvvrrrrnerenns 8,071,243,499
2. NAIC 2 (@) .eoruerereeiieeriesesieesi sttt | sebienens st 2,536,134,131 | .oooorvviricriiinnee 198,929,089 | ....ovrvvrmcrirrnns 141,860,388 |...ooorvrrrircrrennne (76,062,947) | ...covvvnvvrrrrcnns 2,447,686,830 | .....cconeervrrnnns 2,536,134,131 | oo 2,517,139,865 | ..oooorverrvrrnnenn 2,282,335,754
30 NAIC 3 (@) ettt sttt sse st sssesssssessans | sressessesssessessassans 566,042,129 | .....covvvrrriinns 156,330,004 |....coovvrerrerrireienns 82,443,001 | .ovovevveereireeennd 6,441,286 | ...ocovvvreirrrinne 531,958,303 | ...covvvrrreirrinenes 566,042,129 | ....cvvverrrriinnn 646,370,418 | ...ovovvreeeriinns 541,316,069
4. INAIC 4 (B)-eruevereermeeereeeeeeisseesseeesseess s sest st ss e sss st esss s sesssesssnens | sesssesssssssssssessees 457,833,537 | cooooveeerieeeinens 55,184,077 | ..vvoreverrerrrerernn 49,649,032 | ....ovverriins 19,783,283 | .oooooverreirennnn 489,996,127 | ..oooverrerereenes 457,833,537 | oo 483,151,865 | ...oovevrriirrienn 464,686,737
B INAIC 5 (8)eeuueeermeressmeesesneeessseessssesessseess s ssss st ssss st seass st ssssss | sesssessssnnesessneees 147,548,109 | ...ooovveerrirceeeens 1,973,505 | ..ocveererrirrereennne 17,040,848 | ... 33,887,879 | ..o 72,997,732 | oo 147,548,109 | .cvvoonervrrereennne. 166,368,645 | .....cvvverrrrririneens 85,152,820
B, INAIC B (8)..ouuevermereeiseeniserisieessseseseess s ssest s st ssst st | sisissssst e ssenens 14,040,493 | ..o, 25,301 | ooicrrenenrinriennas 2,411,201 | oo 2,461,355 | .covvovirirnniniis 13,138,463 | ..., 14,040,493 | ..ooovvvrriiicriininnns 14,115,948 | .oooovovirivcrinicnns 14,429,383
7. TOMAI BONGS.....coveeceecicseess ettt ....11,866,074,088 | .....coovvvvirrinne 929,611,095 591,345,967 | ...covvervrrirerenns (32,323,004) [ ...ovvrrrrrennn. 11,492,478,216 11,866,074,088 | ......ccovvnvee. 12,172,016,122 11,459,164,262
PREFERRED STOCK

8. INAIC Ttttk | HEERE RS R R AR R | HeEE LSRR | SeEEE R R RSk R | SRRt R | R R R | Rt en b | ettt | e
9. NAIC 2.ttt nsens | sessestantne et nnrees 178,000 | ..voeieeieieieieirriereieireieeeines | corsereeeneieee s sstesssesntes | setsesesetessese s ss e st netenne | erreesseess et en e enentenns 178,000 | ..oovoveveeeireieieicinns 178,000 | ..ovoveeeeireieieeeines 178,000 | ..o 178,000
10, NAIC Bttt | seeses ettt 88,768 |...vorceereerreeieesiseseentenenns | cetseess st sest st essssseses | feeeeseesss st [ 88,768 | ..o 88,768 | ..eooeereerecerreiieren 88,764 | ..o 88,768
11, NAIC et 8RRkt | eeR AR AR R Rk R et R | 41 ER R R AR R4 R R R £RR R | £81eeEE R R4 AR RS AR RS E R4t eR R | R8s R R R AR AR R R R R AR e ER R | HE81eEE R RE LR 4R R R 4R RS | HE8AeEEE R 4R R LR AR R LR ERRS | HE8 AR RS eRR SRR RRs | SR8 SRR
12.

13, INAIC Bt eessss bbbkt | 8L L1 E L8Rt nt | LR R R rt | 6oL E kRt | LR LR Rt | LR LR R | EE 8RR LRkt | Rt nnne | GRE e
14, Total Preferred STOCK. ... ..ottt sssssns | sressssssssssssssssnssssssssees 266,768 | ..o 0 | o [0 N (G ] 266,768 | ..o 266,768 | ..o 266,764 | ..o 3,393,015
15.  Total Bonds and Prefermed SOCK...........uwwwuurreermrreerneeesneeeessseeesseeeesssssessssenessans | seeesssseeessnnees 11,866,340,856 | .......cooovverrueeenn 929,611,095 | ....coorerrerreeeens 591,345,967 | .....ovvvererrrirnns (32,323,098) | ...cvvvverrennan. 11,492,744,984 | ....ovvvvves 11,866,340,856 | .......ccccevnnee 12,172,282,886 | ....oooovrvevrnne 11,462,557,277
(a)  Book/Adjusted Carrying Value column for the end of the current reporting period includes the following amount of non-rated short-term and cash equivalent bonds by NAIC designation:

NAIC 1§.......... 0; NAIC2§..... 0; NAIC3§... 0; NAIC4S...... 0;

NAIC5S.......... 0;

NAIC6S.......... 0.




Statement for September 30, 2015 of the NATlONWIDE MUTUAL |NSURANCE COMPANY

SCHEDULE DA - PART 1

Short-Term Investments

Book//-\1djusted ’ Ac?ual Interest éollected Paid for Accsrued Interest
Carrying Value Par Value Cost Year To Date Year To Date
9199999.......ceeeereieereinee e | e 683,317,603 |................ XXX vivvvrvirireeneineine | eveereinsinssiennsennd 683,317,603 | ...oovvevereeeeernns 80,173 | oo
SCHEDULE DA - VERIFICATION
Short-Term Investments
1 2
Prior Year Ended
Year to Date December 31

1. Book/adjusted carrying value, DECEMDEr 31 Of PHOT YEAT.......ccueieviirieieise ettt snsns | sssessessssessessessssensenes 676,533,481 | oo 610,644,826

2. Cost of Short-term iNVESIMENS ACAUITED. ........c.cvuevievireieieiee ettt snas | sessessssssessesassanes 19,485,281,193 | ..o 24,001,894,866

3. ACCIUAL OF BISCOUNL. ..o bbb bbb bbb | Hesb s bbb bbb bbb | Shbinb bbb
4. Unrealized valuation INCIEASE (ECTEASE)...........wururrereererruseesreereiseesseeseeseesessasesesseesseseesesseessessessessessessessessessessasssessesssssnes | 1essesssssessessassssssessasssessessessasssnssasss | 2esssnessssossssssessanssessessassnsssnssassnenns
5. Total gain (I0SS) ON QISPOSAIS........ccueviriiiiietiiiteiit ettt ettt bbbt b et a bbbt s et e bbb b s et s s s e s s sssebessstebessns | nbsebessssesessnsesesssebesses et s sesesanssbesanss | sbsssebessstetessnseses et ebesseb et s st bannebenan
6. Deduct consideration received ON dISPOSAS.............cuucvivriueieiireiieie ettt senaeses | evsesssensesessanes 19,478,497,071 | oo 23,936,006,211

7. Deduct amOrtiZation Of PIEMIUM.........ccciiieircte ettt ettt bbb se b s s bbb se b b s et s s ae b basaebessnne | nesebebsstesessnsesesssebessebes s sesesasssbesanss | sbsesebessstesesssseses et et esseb et s et bnaebenen
8. Total foreign exchange change in book/adjUStEd CArTYING VAIUE............ccuiururiiieieireieiisciei ettt ettt | reesestessss st eeesessess s b bs s s st s sessans | sebsessessess e b e st es s et s b st et ens e
9. Deduct current year's other than temporary impairment FECOGNIZEM. .........oueuiurirriiiririieeireeeeseiseeeee e tesseseens | setsssessssssssesesssssssssenssesessnssssesssanes | essessesssssssensesessnsessessessssessessssnsane
10. Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5-8-7T+8-9).........ccccerirririeririreieieseeseesssissesees | evresiessssesesssssensns 683,317,603 | ...ocvvcverecias 676,533,481
11, Deduct total NONAAMILIEA @MOUNTS.........c..cviieerieiiiirerrse ettt s s eees | HfeEb s e neE e E sttt nns | sersne st sn e en bbbt
12. Statement value at end of current period (Line 10 MINUS LINE 11)...uvucviiiiisiiiiiiseiieiisiesssisrssssssssesssssssessesssssssessessssssssssessens | sossesssssssessessessssassns 683,317,603 | ..oovoveeereeccias 676,533,481
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Statement for September 30, 2015 of the NATlONWIDE MUTUAL |NSURANCE COMPANY

10.

1.
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3.2

33
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SCHEDULE DB - PART A - VERIFICATION

Options, Caps, Floors, Collars, Swaps and Forwards
Book/adjusted carrying value, December 31, prior year (LINE 9, PHOT YEAI)..........cviuiieieiiieieicieisie ettt bbbttt bbb bbbttt nes
Cost paid/(consideration reCeIVEA) ON AAIIONS...........c.vuririierirrie ettt st E s s s n bt
Unrealized valuation INCIEASE (ECIEASE).......c.uuiiuiriuiiriieiseiitesies et iesse et ssse sttt s s s 8 eseseEebs bS8 s s 8k bbb st s bbbt aes
Total gain (I0SS) ON tErMINGHON FECOGNIZEM. ........cvurerierereiseereeeeiseesseeseee s stsee e ssess e s s s ess s e se s s a8 ee s8R E e85 E s s et n et sren
Considerations received (Paid) ON tEIMINGHONS. ..........cciieireiiiieieice et a8 bbb bbb bR bRttt nes
AAMOIHIZALON........ et E s8££t
Adjustment to the book/adjusted Carrying Value Of NEAGE IIEML...........ciieec bbbt en
Total foreign exchange change in boOK/adUStEd CAMTYING VAIUE. .........curu ittt st s sttt nen
Book/adjusted carrying value at end of current period (LINES 1+ 2+ 3+ 4 =5+ 6 7+ 8)..cuciiiiiieieiieeisie et naes
DEAUCE NONAAMITIE BSSES........vuverreritriiiie it bbb

Statement value at end of current period (LINE 9 MINUS LINE 10)........ccuiviuiieiieiricte ettt st bbb bbbt bbb bbbt s e

SCHEDULE DB - PART B - VERIFICATION

Futures Contracts
Book/adjusted carrying value, December 31, prior YEar (LINE 6, PHIOF YEAI)........evururrrrrreresreseensessesessssssessesssssssssesssssssssssessssssessessassssssessssssssssessessssssessessnssessassanssns
Cumulative cash change (Section 1, Broker Name/Net Cash Deposits Footnote - Cumulative Cash Change ColUMN)...........cc.ccueiireieieiicinisieesesseesevesies e

Add:
Change in variation margin on open contracts - Highly Effective Hedges:

3.11 Section 1, Column 15, current year to date minus..........cccccovveveerennen

3.12 Section 1, Column 15, PrIOF YEAI.......c.cvevriierrieieireiesieieseisssesseesessnees 0

Change in variation margin on open contracts - All Other:
3.13 Section 1, Column 18, current year to date minus............cccccoeeverenenen (2,677,503)
3.14 Section 1, Column 18, PriOr YEAI..........cceveverivereiiereeese e (7,131,703) 4,454,200 4,454,200

Add:
Change in adjustment to basis of hedged item:

3.21 Section 1, Column 17, current year to date minus...........cccccvevereereernes

3.22 Section 1, ColumN 17, PriOr YEAI.......c..cveveererrireieiseresieseisessas e 0

Change in amount recognized:
3.23 Section 1, Column 19, current year to date minus...........cccccvverrerrenne. (2,677,503)
3.24 Section 1, Column 19, PriOr YEA.........cevveereererererieresesessesessssssessesnees (7,131,703) 4,454,200 4,454,200

SUDLOtAI (LINE 3.1 MINUS LINE 3.2)......eucvieiieiiiiiteiicieteies ettt s bbbt s 48428 b st s bbbt nn

Cumulative variation margin on terminated contracts during the Year............c..covvreernrireenrenrereessensenens 21,856,578

Less:

4.21 Amount used to adjust basis of hedged item

4.22  Amount recognized 21,856,578 21,856,578

SUDLOAL (LINE 4.1 MINUS LINE 4.2).......ceuieeeerieie ittt sttt es st e85 842 £ 882 E 585828488 E a8 e s s et st et

Dispositions gains (losses) on contracts terminated in prior year:

5.1 Total gain (loss) recognized for terminations in prior year...........c.cccoveveverveveerinnns

5.2 Total gain (loss) adjusted into the hedged item(s) for the termiNations iN PHIOF YEAI..........cuieiriiciririee et nsns
Book/adjusted carrying value at end of current period (LINES 1+ 2 + 3.3 - 4.3 = 5.1 = 5.2) ...ttt sttt
DEAUCE NONAAMILEA BSSELS........uuvuerieircis ittt

Statement value at end of current Period (LINE 6 MINUS LINE 7)........curureuiurreeireeeneireiseessseeeseesessssesessesss et sssesssssss st ess st st st sses st st ssessesssessesssessessasssssessssansane

Qsl04

(74,495,780)

(9,802,896)

(10,213,191)

(94,511,866)

(94,511,866)

25,064,703

9,885,396

34,950,099

34,950,099
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Statement for September 30, 2015 of the NATIONWIDE MUTUAL INSURANCE COMPANY

SCHEDULE DB - PART C - SECTION 1

Replication (Synthetic Asset) Transactions Open as of Current Statement Date

Replicationd (Synthetic Asset) Transactions
3

Components of the Replication (Synthetic Asset) Transactions

4 5 6 7 8 Derivative Instruments Open Cash Instrument(s) Held
NAIC 9 10 11 12 13 14 15 16
Designation NAIC Desig.
or Other Notional Book/Adjusted Fair Effective | Maturity Book/Adjusted Fair or Other | Book/Adjusted Fair
Number Description Description Amount Carrying Value Value Date Date Description Carrying Value Value CUSIP Description Description | Carrying Value Value

NONE
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Statement for September 30, 2015 of the NATIONWIDE MUTUAL INSURANCE COMPANY
SCHEDULE DB - PART C - SECTION 2

Reconciliation (Synthetic Asset) Transactions Open

First Quarter Second Quarter Third Quarter Fourth Quarter Year-To-Date
1 2 3 4 5 6 7 8 9 10
Number Total Replication Number Total Replication Number Total Replication Number Total Replication Number Total Replication
of (Synthetic Asset) Transactions of (Synthetic Asset) Transactions of (Synthetic Asset) Transactions of (Synthetic Asset) Transactions of (Synthetic Asset) Transactions
Positions Statement Value Positions Statement Value Positions Statement Value Positions Statement Value Positions Statement Value
Beginning INVENTOMY.........c.cvueveiieieiesiesiseiesesssisssesesiessens | vesessessssssssessessens Y I 177,914,897 | oo Y2 I 174,676,169 | ..o 28 I 174,301,066 | ...coovvvvrrcrerinne 0 | oo [0 Y I 177,914,897
Add: Opened or acquired transactions.............ccceeeeeeeeiens | coveereiveresenserssienns 2 | e, TT4,676,1089 | ..ooeeeeeeeeeeeeeieieieies | ettt ee s s s sessssses | senessessssssssssenes | seesssssssssssssssesesesesesesesesetasatasasass | steresesesesesesesesesesasarass | sreteresesesesesesesasesesasesasesasasesaserans | erererereserssssesaresanans 2 174,676,169
Add: Increases in replication (synthetic asset)
transactions statement value.............cccoeoveviveeeicvenins | covrenen XXX ooiirvein [ e | eresenas 9,9, GO IO 1,477,113 | ... XXX ooieierieien | ereveresseessseesss e ssssesenses | essesenns XXX viveveees [ | e, XXX oo | e 1,477,113
Less: Closed or disposed of transactions..............cccceevveeees | veverviereniveereiinenns 2 | e 177,914,897 | oo [ | ceevereseessss s 2 | e 174,301,066 [ ....cocvovirereicreieiiiiees | e eaens | cresvseressseses s 41 s 352,215,963
Less: Positions disposed of for
failing EffECHVENESS CHILEIIA. ........cvveviveiieiciicieiieiceieis [ e enieiens | et sssesesins | sbessessessssssessesssssssesss | esessssessesessssessesssssssessessssassesns | asiessssessesssssssessessssanse | essessessessssessesssssssessessssessesssasses | sssessesssssstessessssessesinss | seesssssssessessssessessssessessssssessessesss | sressessessssessesssssssesns 0 | oo 0
Less: Decreases in replication (synthetic
asset) transactions statement value............ccoccecereeecn | cvvinnnas XXX oovvveens | eeeeeeeieeeeeeeeeeeeeeeeeeenennns | eennan 0.0 S [P 1,852,216 |.......... XXXoooveveveven | eveeeereeeereeisieeeeeienevesisenesienens | eveerenan XXXovoeviveeins | eveeieeeerereeeeeeeeerenesreneienens | evenrenan XXX oo | v, 1,852,216
ENiNG INVENTOMY......cvooveiecicieseeieciesses s sssesssssssssnssnes | sorssssssssnsssssssssnsanes ) [ 174,676,169 | oo ) [ 174,301,066 | ..o [0 [ I [0 [0 (O 0




Statement for September 30, 2015 of the NATlONWIDE MUTUAL |NSURANCE 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

1. Part A, SECHON 1, COIUMN T4 ...ttt bbb s bbb sttt (94,511,866)
2. PartB, Section 1, Column 15 plus Part B, Section 1 Footnote - Total Ending Cash Balance.............cccovvieieviinieriercsieieseseseeninne 34,950,099
3. TO (LINE 1 PIUS LINE 2).....vereeeruiissressereseesssessssessssessssesesssesssseess s es st 8888888 (59,561,767)
4. PartD, SECHON 1, COIUMN B.......cooeiiiirirri bbb 34,950,099
5. PartD, SECHON 1, COIUMN B......ovuiviiireiiiiieieice ettt s ettt s (94,511,866)
6. Total (LiNe 3 MINUS LINE 4 MINUS LINE 5).....vuevuiiiriieiiiriiesseietsiesse e issss st es e st sse st sttt s a8 s a8 e 8RRttt 0
Fair Value Check
7. Part A, SECHON 1, COIUMN 16.......c.coiiiieiiiieiiecee et ettt bbb bbb s bbb b bt bbb a bbb s bbb b bbb s b b aebnen (105,899,288)
8. Part B, SECHON 1, COIUMN 13.........oiiieiiiiriiiceiesiesei st 6,437,313
9. TOLAl (LINE 7 PIUS LINE 8)....eovevecveeeeicieiee ettt ettt sttt et b st e s st s st et a s st e e s et R et bbb s b st e s bR bbb s s bbb e et s st s st et n s baen (99,461,975)
10, Part D, SECHON 1, COIUMN 8........ouveeieeiceceeitcie ettt ettt sttt bt e st s s s e bt s st ense st 6,695,250
11, Part D, SECHON 1, COIUMN O......oovovieiceee ettt et e bbbttt e ae st et s bt es s et nses et (106,157,225)
12, Total (Line 9 MINUS LINE 10 MINUS LINE 11)....cvuiieiiereirieieeiseieessissessesesssssssssesssssssssesssssssssessesssss st essassssssessasssessessasssessessessssssessassssssessasssssnssessnssessessassnssessasssnssnssassans 0

Potential Exposure Check

13, Part A, SECHON 1, COIUMN 27ttt ettt bbbttt a e bt a sttt b s s e ses s s saenses e 16,850,647
14, Part B, SECHON 1, COIUMN 20.........oiiiieeiieiceeiecieet ettt sttt bbb s bbbt s s s e se s s saessns st 34,950,099
15, Part D, SECHON 1, COIUMN 1.ttt ettt b bbbt e ettt s bt es st ense st 51,800,746
16.  Total (Line 13 PIUS LINE 14 MINUS LINE 15).....cvuruueeeeereirrierreeeseesesesesesseseseesessessssssessessssesessssessssssessesssessessesssessessassssssessessssssessessasssessessassssssessassssssessesssssnssessasssessassnsans 0

Qsl07



Statement for September 30, 2015 of the NATlONWIDE MUTUAL |NSURANCE COMPANY
SCHEDULE E- VERIFICATION

Cash Equivalents

1

Year to Date

2
Prior Year Ended
December 31

. Total gain (loss) on disposals

. Statement value at end of current period (Line 10 minus Line 11)

. Book/adjusted carrying value, December 31 Of PriOr YEAI..........ccoveieveiierieieieeee ettt

. Cost of cash eqUIVAIENES ACUINET..........cveuiirieieice ettt

o ACCIUAL OF QISCOUNL.......euvtieite bbbttt

. Unrealized valuation iNCrease (AECTEASE)........vvurreiriiieieiriiiseieieise ettt ettt

. Deduct consideration received 0N diSPOSAS............c.ccrveriueiicreieieieiie e

. Deduct amortization of PremiUML.............ccccciieiicicee e bbb

. Total foreign exchange change in book/ adjusted carrying ValUe..............cccceuevienieesiceeeee e

. Deduct current year's other than temporary impairment reCOgNIZEd............vverurerriereerinieeseseeeseesesesseens

. Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5-6-7+8-9)..........ccoeververreererrerierernnne

. Deduct total nonadmitted @MOUNLS...........cccocieiricieieierics et b s

Qsl108
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Statement for September 30, 2015 of the NATIONWIDE MUTUAL INSURANCE COMPANY

SCHEDULE A - PART 2

Showing all Real Estate ACQUIRED AND ADDITIONS MADE During the Current Quarter

1 Location 6 7 8 9
2 3
Book/Adjusted Carrying Value Additional Investment Made
Description of Property City State Date Acquired Name of Vendor Actual Cost at Time of Acquisition]  Amount of Encumbrances Les Encumbrances After Acquisition
_Acquired by Purchase
Training Ctr., Powell Rd & US 23, totaling 39,172 sq ft Lewis Center. OH ....01/01/1960 23,076,460 18,748,204 1,598,896
1 parcel bounded by Nationwide Blvd., High, Chestnut and Front St Columbu: OH ....01/01/1976 124,181,404 76,192,078 1,315,966
355 Maple Ave. Harleysville PA, ...12103/2012 25,217,230 36,044,090 1,143,374
Plaza 3 and Atrium Columbus OH ...01/01/1989 116,600,880 57,473,857 720471
215N. Front St Columbus OH ...01/01/1998 19,235,485 15,150,798 587,589
N. Front St., Parking Garage Columbus OH ...01/01/1998 14,471,037 3,579,905 143,605
Hickory St. Garage Raleigh NC ...01/01/1987 10,903,237 - 138,352
Data Center North Columbu: OH ...01/01/1978 7,938,496 6,228,908 118,877
280 Plaza N High St Lewis Center. OH ....06/30/1986 63,337,721 30,389,594 80,387
1200 Mulberry. Columbu: OH ...01/01/1996 26,900,342 19,016,941 39,738
New Albany Land, lot 45. Des Moine 1A ....06/01/2007 4,023,873 4,333,550 37,533
1100 Walnut St Garage New Albany. OH ...11/25/2008 5,000,060 85,258,689 32,695
1000 Market NE Des Monie: 1A ....04/30/2001 6,149,421 5,593,139 9,730
0199999. Totals 447,035,646 0 358,009,753 5,967,213
Acquired by Internal Transfer
3300 SW Williston Gainesvill Fl ...01/01/1979 9,614,259 5,760,009 (13,167)
151, Hyatt Resort Dr, Rogers Road San Antonio. TX ....12/03/2012 11,635,185 52,588,811 (22,444)
Gainey Il - 8877 N. Gainey Center Drive, Scottsdale, AZ. Scottsdale AZ ....07/31/2007 27,485,668 19,809,331 (48,291)
1200 Locust Des Moine 1A ...12130/2001 1,983,400 42,169,129 (74,130)
1100 Locust Des Moine 1A ...04/30/2001 152,079,135 94,870,819 (319,455)
Other Aggregate: - - - (2,714)
0299999. Totals. 202,797,647 0 215,198,099 (480,201)
0399999. Totals 649,833,293 0 573,207,852 5,487,012
SCHEDULE A - PART 3
Showing all Real Estate DISPOSED Durlng the Quarter IncIudlng Payments During the Final Year on "Sales Under Contract "
1 Location 4 5 Change in Book/Adjusted Carrying Value Less Encumbrances 14 15 16 17 18 19 20
2 3 9 10 1 12 13
Expended for
Additions, Book/Adjusted Current Year's Book/Adjusted Gross Income
Permanent Carrying Value Other Than Total Foreign | Carrying Value Foreign Earned Less Taxes,
Improvements Less Temporary | Current Year's | Total Change in| ~ Exchange Less Amounts Exchange | Realized Gain| Total Gain Interest Repairs, and
Disposal and Changesin| Encumbrances | Current Year's | Impairment Changein | B/ACV.(11-| Changein | Encumbranceson| Received | Gain (Loss)on| (Loss)on (Loss) on Incurred on Expenses
Description of Property City State] Date Name of Purchaser Actual Cost | Encumbrances Prior Year Depreciation | Recognized | Encumbrances 9-10) BJAC.V. Disposal During Year Disposal Disposal Disposal | Encumbrances| Incurred
Property Disposed
800 Graves Mill Lynchburg | V... | 10/18/2015| Liberty University, Inc ....9,403,964 3,902,429 202,502 (202,502) ...6,609,259 ..2,909,332 1 .....2909,332 | oo | 1,048,365
0199999. Total ....9,403,964 0 3,902,429 202,502 0 (202,502) 0 0| ....6,609,259 0] ...2909332 | ....2,909,332 0. 1,048,365
0399999 TOMAIS.....coocoeuueuuusuumussuiisieiestieiesesitesesetesesesteesesetetesesetesesee et 8888888888818t EEeEe L s | s 9,403,964 0 3,902,429 202,502 0 (202,502) 0 0 [ ....6,609,259 0 ] 2,909,332 | .....2,909,332 [ ... [ 1,048,365
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Statement for September 30, 2015 of the NATIONWIDE MUTUAL 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
Loan Number City State Loan Type | Date Acquired Rate of Interest Actual Cost at Time of Acquisition Additional Investment Made After Acquisition Value of Land and Buildings
Mortgages in Good Standing - Commercial Mortgages - All Other
00-1102221 NEW ALBANY. OH 07/01/2015.... 4.000 15,000,000 22,600,000
00-1102395 DULUTH GA 08/13/2015.... 2.940 12,000,000 20,030,000
00-1102396 FAYETTEVILLE GA 08/13/2015.... 2.940 10,000,000 16,090,000
00-1102398 RENTON WA 08/06/2015.... 3.390 4,500,000 10,400,000
00-1102417 NATICK MA 09/30/2015.... 3.680 4,500,000 21,600,000
00-1102424 AUSTIN TX 08/31/2015.... 3.110 19,965,000 26,820,000
00-1102437 CAMBRIDGE MA 09/30/2015.... 3.180 6,500,000 20,620,000
00-1102438 CAMBRIDGE MA 09/30/2015.... 3.180 7,500,000 16,760,000
0599999. Total - Mortgages in Good Standing - Commercial MOrtgages = All OtNET.........ovioiii s omisissss e | e XXX... XXX 79,965,000 0 154,920,000
Mortgages in Good Standing - Mezzanine Loans
99-0000031 PORTLAND OR 02/20/2015.... 13.000 388,268
99-000003. NORWALK CT 04/06/2015.... 11.000 203,787
99-0000035 TAMPA FL 07/13/2015.... 10.500 3,754,475
99-0000036 BIRMINGHAM Al 09/10/2015.... 13.000 796,261 38,615,730
0699999. Total - Mortgages in Good Standing - MEZZANINE LOBNS................uuuuii s | oo XXX... XXX 796,261 4,346,530 38,615,730
0899999. Total - MOrtgages in GOOA SANAING.....vos.eeri i e, | e XXX..... XXX, 80,761,261 4,346,530 193,535,730
BT AN = I [0 <L OO0 0000000000000 0000000000000 0000000000000 0000000000000 0000000 0000000000000 0000000000000 0000000000000 0000000000000 0000000000000 0000000 0000000000000 o oo oV PPV S PSP SST PP PPPPPTPSPPPPPPPPPPPPPPPPPOOOOITY [ XXX..... XXX, 80,761,261 4,346,530 193,535,730
SCHEDULE B - PART 3
Showing all Mortgage Loans DISPOSED, Transferred or Repaid During the Current Quarter
1 Location 4 5 6 7 Change in Book Value/Recorded Investment 14 15 16 17 18
2 3 8 9 10 1" 12 13
Current Year's
Book Value/Recorded Other Than Book Value/Recorded
Investment Excluding Unrealized Current Year's Temporary Total Change in Total Foreign Investment Excluding Foreign Exchange
Loan Accrued Interest Prior | Valuation Increase (Amortization) / Impairment Capitalized Deferred| Book Value (8+9- | Exchange Change | Accrued Interest on Gain (Loss) on Realized Gain Total Gain (Loss) on
Loan Number City State Type | Date Acquired | Disposal Date Year (Decrease) Accretion Recognized Interest and Other 10+11) in Book Value Disposal Consideration Disposal (Loss) on Disposal Disposal
Mortgages Closed by Repayment
00-1100865 .| ANN ARBOR Mi 07/20/2005.... | 07/31/2015.... 3,069,362 0 2,994,621 3,005,439 0
00-1100879 SALT LAKE CITY. uT. 10/28/2005.... | 07/17/2015.... 1,553,101 0 1,516,345 1,521,666 0
00-1100904 .| DENVER Co. 08/29/2005.... | 08/28/2015.... 2,301,478 0 2,237,128 2,253,423 0
00-1100927........cccvevevevevevennnens | ANN ARBOR Mo [ v 08/09/2005.... | 07/08/2015.... 1,660,812 0 1,633,740 1,637,656 0
00-1100947 SYKESVILLE |10 08/31/2005.... | 09/10/2015.... 1,694,943 0 1,648,117 1,659,978 0
00-1100952........cccvvvvvereverenenen | KANSAS CITY. [T B 08/18/2005.... | 09/01/2015.... 2,947,230 0 2,864,330 2,885,318 0
00-1100958 JANESVILLE Wl [ v 11/01/2005.... | 08/03/2015.... 675,046 0 648,189 652,078 0
00-1100965 DALLAS LD, S 08/31/2005.... | 09/04/2015.... 9,703,039 0 9,703,039 9,703,039 0
00-1100998 OXNARD. CA.ooovvvvvmminns [ v 10/11/2005.... | 09/28/2015.... 855,963 0 829,960 838,745 0
00-1101892 LINCOLN NE 07/13/2012.... | 07/31/2015.... 1,108,951 0 1,084,522 1,088,090 0
00-1101952 .| SAN FRANCISCO CA 01/31/2013.... [ 08/06/2015.... 25,000,000 0 25,000,000 25,000,000 0
0199999. Total - Mortgages Closed by Repayment 50,569,926 0 0 0 0 0 0 50,159,992 50,245,432 0 0 0
Mortgages With Partial Repayments
00-1000038 VISTA. CA.oooevvvvrniens [ v 08/31/2000.... 618,044 0 21915 21,915 0
00-1000397....cveveverevevererenenenen | BROOKLYN, OH.oovevvvevenes [ crvrerene 01/11/2001.... 2,474,541 0 80,894 80,894 0
00-1000449..........ccccooo0oocoooeoo.. | EAST MEADOW. NY v [ v 12/29/2000.... 3,243,315 0 47,022 47,022 0
00-1000450..........ccceevereveeenenen | MIDLAND PARK. |\ VUSSR O 12/29/2000.... 3,099,792 0 44,941 44,941 0
00-1000714 CLOSTER |\ VUSRS I 11/08/2001.... 1,326,797 0 37,502 37,502 0
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Statement for September 30, 2015 of the NATIONWIDE MUTUAL INSURANCE COMPANY

SCHEDULE B - PART 3
Showing all Mortgage Loans DISPOSED, Transferred or Repaid During the Current Quarter

1 Location 4 5 6 7 Change in Book Value/Recorded Investment 14 15 16 17 18
2 3 8 9 10 1" 12 13
Current Year's
Book Value/Recorded Other Than Book Value/Recorded
Investment Excluding Unrealized Current Year's Temporary Total Change in Total Foreign Investment Excluding Foreign Exchange
Loan Accrued Interest Prior | Valuation Increase (Amortization) / Impairment Capitalized Deferred| Book Value (8+9- | Exchange Change | Accrued Interest on Gain (Loss) on Realized Gain Total Gain (Loss) on
Loan Number City State Type | Date Acquired | Disposal Date Year (Decrease) Accretion Recognized Interest and Other 10+11) in Book Value Disposal Consideration Disposal (Loss) on Disposal Disposal
00-1000791 MILWAUKEE Wl | s 12/17/2001.... 428,300 0 26,076 26,076 0
00-1000804 .| DAVENPORT 1A 02/14/2002.... 1,583,389 0 43,816 43,816 0
CINCINNATI OH 03/13/2002.... 168,403 0 13,958 13,958 0
00-1000926 .| MARIETTA GA 12/23/2002.... 1,213,856 0 15,290 15,290 0
00-1001038 ITHACA [\ R I 10/01/2002.... 8,394,718 0 57,535 57,535 0
00-1001063. HOWELL 1] SO I 03/14/2008.... 1,277,535 0 16,094 16,094 0
00-1001090. MASON (O] ORI I 12/20/2002.... 7,521,955 0 60,112 60,112 0
00-1001164...........cccco0co0o0ooro.. | CHESTERFIELD VA ooveveverennns [ s 11/20/2002.... 4,695,533 0 38,829 38,829 0
00-1001203 NILES I | e 12/30/2002.... 2,369,863 0 19,071 19,071 0
00-1002016 OBETZ. OH..oovvvvevinns | v 03/31/2003.... 2,874,528 0 17,792 17,792 0
00-1100106..........cccvveurvveveennens | WINTERPARK FLuvoiiiirin | o 01/29/2004.... 2,540,993 49,070 49,070 78,997 78,997 0
00-1100107........ccvveverevevennnens | WINTERPARK FLuwiriiii | v 11/24/2004.... 2,211,680 40,461 40,461 65,065 65,065 0
00-1100109..........cccvvevverevenenen | MILFORD. OH 09/23/2003.... 362,178 0 22,549 22,549 0
00-1100291 TROY. Mi 02/06/2004... 1,879,220 0 43,841 43,841 0
00-1100925 PLANO. TX 09/15/2005.... 6,775,898 0 28,221 28,221 0
00-1100934. CARMEL N | v 10/13/2005.... 979,710 38,997 38,997 60,222 60,222 0
00-1100962............ccccoeeeernenne. | SAN FRANCISCO. CA.cvvvinae [ v 09/15/2005.... 1,079,334 0 11,352 11,352 0
00-1100989............ccccoeeeeerneoo.. | BRIDGETON MO....oocvieeaes | e 10/13/2005.... 881,016 0 15,198 15,198 0
00-1101004.............cccc0c00........ | REDLANDS CA.ooovevvvmmiens | v 10/18/2005.... 1,001,474 0 10,286 10,286 0
00-1101027........cccovvevevevevenenen. | KING OF PRUSSIA. |27 NRROTY IV 11/18/2005.... 4,507,526 0 24,616 24,616 0
00-1101391......ccccccvcevevenenen | JACKSONVILLE. FLuvoiiiiiiin | v 05/01/2007.... 7,551,894 0 34,928 34,928 0
00-1101437.........cccccconevenenen | STAMFORD [ PSR B 03/01/2007.... 12,273,085 0 280,376 280,376 0
00-1101520..........coccc000ccececeo. | FORT MYERS FLuvoiiii | v 08/09/2007.... 7,223,298 208,881 208,881 48,001 48,001 0
.| SCOTTSDALE A 12/31/2007.... 9,457,454 306,990 306,990 150,535 150,535 0
00-1101556 .| SCOTTSDALE AZ 12/31/2007..... 3,669,198 127,161 127,161 60,161 60,161 0
00-1101655 LOS ANGELES. CA 10/30/2008.... 156,422 0 58,056 58,056 0
00-1101824...........ccccoeeeeevveeno.. | BURLINGTON |LQ SRR R 08/06/2012.... 5,256,717 0 149,362 149,362 0
00-1101891.........cccccceemeeerveene. | HOUSTON L TR 09/06/2012.... 18,142,631 0 88,211 88,211 0
00-1101917.....ccoovuveveverererenenen. | LAS VEGAS. [N\ 2SR IO 11/15/2012.... 11,000,000 0 45,400 45,400 0
00-1101969..........cccvvenenen | JACKSONVILLE. FLuwoiiiirins | v 09/12/2013.... 6,732,045 0 127,634 127,634 0
00-1102024.............ccvvevewenen. | LAS VEGAS. [N\ V2SN I 10/11/2013.... 1,586,906 0 21,283 21,283 0
00-1102154.........ccccc00000oeooeeo.. | BUENA PARK CA.ooovvvrnrnns | v 05/28/2014.... 8,913,949 0 44,349 44,349 0
00-1102207..........cccevevvvvevvennees | CINCINNATI [0 OSSN O 01/05/2015.... 0 39,494 39,494 0
00-1102212.........cevvvvverevenenen | SCOTTSDALE LV - 11/07/2014.... 4,550,000 0 28,519 28,519 0
00-1102221........ccovmvevmvevenenenen. | NEW ALBANY OH 07/01/2015.... 0 58,448 58,448 0
00-1102248. ORLANDO FL 11/04/2014.... 23,951,609 0 148,381 148,381 0
0299999. Total - Mortgages With Partial Repayments. 183,974,806 0 771,559 0 0 771,559 0 2,284,332 2,284,332 0 0 0
Mortgages Disposed
00-1100844 | ORLAND PARK [ OROY [ | 07/22/2005.... | 08/18/2015.... 656,863 0 625,487 633,432 0
0399999. Total - Mortgages Disposed 656,863 0 0 0 0 0 0 625,487 633,432 0 0 0
0599999. Total Mortgage 235,201,595 0 771,559 0 0 771,559 0 53,069,810 53,163,195 0 0 0
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1 2 Location 5 6 7 8 9 10 1 12 13
3 4
NAIC Date
Desig- Originally | Typeand | Actual Costat Time of | Additional Investment Amount of Commitment for Percentage of
CUSIP Identification Name or Description City State Name of Vendor or General Partner nation Acquired Strategy Acquisition Made after Acquisition Encumbrances Additional Investment | Ownership
Joint Venture or Partnership Interests That Have Underlying Characteristics of Fixed Income - Unaffiliated
GSO Capital Opportunities Fund Il LP. New York NY......... GSO Capital Opportunities Fund Il LP. 06/30/2011.... 2 392,804 39,093,996 | ...........1.880
GSO Capital Solutions Fund Il LP. New York NY........ GSO Capital Solutions Fund II, LP. 06/06/2013.... 3 156,867 20,685,121 0.500
Kayne Senior Credit Il Fund, L.P. Wilmington. DE...... Kayne Senior Credit Il GP, LLC 06/23/2014.... 2 139,681 23,387,799 | ........ 17.390
Newstone Capital Partners II, LP Los Angeles CA.... Newstone Capital Partners. 12/29/2010.... 2 2,000,719 7,715,927 .3.750
Cayman
Oaktree Opportunities Fund X, L.P. Grand Cayman. Islands | Oaktree Capital Management 05/12/2015.... | covevveenene 3| 1,125,000 13,875,000
TCW Direct Lending LLC Dover. . | TCW Asset Management. 03/20/2015... 3 2,820,000 43,140,000
1399999. Total - Joint Venture or Partnership Interests That Have Underlying Characteristics of Fixed Income - Unaffiliated 1,125,000 5,510,071 147,897,843
Joint Venture or Partnership Interests That Have Underlying Characteristics of Fixed Income - Affiliated
| 1492 Capital LLC Columbus. | OH........ | Nationwide Mutual Ins Co | 07/23/2008.... 2,116,439 | ..ovovovcvcvcrnicvcininssssnnsniinnes | = v | e 100.000
1499999. Total - Joint Venture or Partnership Interests That Have Underlying Characteristics of Fixed Income - Affiliated 0 2,116,439 0.... XXX..
Joint Venture or Partnership Interests That Have Underlying Characteristics of Common Stocks - Unaffiliated
United
3i India Infrastructure Fund LP. London Kingdom | 3i Plc 02/27/2008.... 3 18,424 490,350 0.290
Actera Partners L.P. Istanbul. Turkey... | Actera Group, Ltd 08/24/2007.... 3 13,044 305,316 1550
Activa Capital Il Paris. France... | Activa Capital 04/23/2007.... 3 86,267 301,092 < 1.560
Cayman
Affinity Asia Pacific Fund Il Grand Cayman. Islands | Affinity Equity Partners. 12/15/2006.... 3 123,894 1,065,060 0.610
ArcLight Energy Partners V, LP. Wilmington. DE.. ArcLight Capital Partners LLC. 09/30/2011.... 3 2,411,382 6,688,177 0.910
ArcLight Energy Partners VI, LP Wilmington. DE......... | ArcLight Capital Partners LLC. 07/02/2015.... 3 2,935,713 13,064,287 ...0.290
BC European Capital VIIl NWPEF. St Peter Port. Guernsey| BC Partners. 04/19/2005.... 3 231,483 722,343 0.240
Carlyle Europe Partners IlI, L.P New York NY....... Carlyle Group, L.P. 02/05/2007.... 3 954 1,624,030 0.250
Carlyle Japan International Partners II, L.P. New York NY...oooo Carlyle Group, L.P 07/06/2006.... 3 13,455 662,347 0.220
Catterton Partners VII, L.P Greenwich CTos Catterton Partners. 09/03/2013.... 3 83,627 8,198,099 1120
United
CBPE Capital Fund VIl A LP. London. Kingdom | CBPE Capital 03/03/2009.... 3 75,550 1,729,630
United
Charterhouse Capital Partners VIII LP. London Kingdom | Charterhouse Capital Partners, LLP. 03/10/2006.... 3 59 338,527
Cyprium Investors IIl, LP(fka KPP Investors Ill) Cleveland. OH......... Cyprium Investor: 12/29/2006.... 2 (2,507) 2,476,935
Cyprium Investors IV. Cleveland. Cyprium Investor: 07/18/2012.... 2 41,561 31,325,778
EnCap Energy Capital Fund IX LP. Dallas. EnCap Investments, L.P. 12/07/2012.... 3 1,457,296 9,318,025
EnCap Energy Capital Fund VII, L.P Dallas EnCap Investments, L.P. 09/28/2007.... 3 320,717 1,787,186
EnCap Energy Capital Fund VIII LP. Houston EnCap Investments, L.P. 12/15/2010.... 3 144,170 3,959,341
EnCap Energy Capital Fund X, L.P Houston T EnCap Investments, L.P. 03/31/2015.... 3 91,777 14,350,788
EnCap Flatrock Midstream Fund Ill, L.P. Houston T EnCap Investments, L.P. 04/30/2014.... 3 139,160 11,322,625
Energy Spectrum Partners V, LP. Dallas. ) Energy Spectrum Partners. 12/01/2007.... 3 26,472 1,448,513
Energy Spectrum VI, L.P. Dallas. TXeorros Energy Spectrum Partners. 02/28/2011.... 3 750,579 11,077,464
Energy Spectrum VII, L.P. Wilmington. . | Energy Spectrum Partners 11/03/2014.... 3 300,000 28,891,768
Energy Trust Partners Fund IV, L.P Dallas. Energy Trust Capital 08/30/2013.... 3 534,302 11,070,777
EQTVLP. Stockholm Sweden. | EQT Partners AB 10/13/2006.... 3 74,908 149,354
Global Infrastructure Partners. New York NY...ooo... Global Infrastructure Management LLC. 12/14/2007.... 3 130,233 3,560,480
HarborVest Partners VI - Buyout Partnership Fund, LP New York NY........ HarbourVest Partners, LLC 12/31/2000.... 3 131 67,500
ICG Europe VI St Helier. Jersey.... | Intermediate Capital Managers Limited 06/26/2015.... 2 4,406 34,767,673
Kayne Anderson Mezzanine Partners (QP) L.P Los Angeles CA......... Kayne Anderson Capital Advisors, L.P 08/31/2010.... 2 22,146 4,234,240
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Lovell Minnick Equity Partners IIl LP El Segundo. . | Lovell Minnick Equity Partners, LP. 09/26/2008.... 30- 1,720,183 1,706,061 6.350
Hong
MBK Partners Fund lll, L.P. Central Kong MBK Partners. 05/17/2013.... 3 - 242,259 21,006,316 | ..........1.120
Navis Asia Fund V, L.P. Kuala Lumpur. Malaysia | Navis Asia Fund, Ltd. 02/01/2007.... 3 - 46,988 rverennn1.010
NCT Ventures Fund Il LP. Wilmington. DE........ NCT Ventures. 06/20/2008.... | ccocvvveneee 11- 36,015 1,693,301 9.620
New York Life Investment Management Mezzanine Partners II, LP New York GoldPoint Partners 10/31/2007.... 2 88,527 2,927,254 2.500
Northstar Mezzanine Partners V, L.P. Minneapoli Northstar Capital, Ltd 02/12/2008.... 2 305,392 2,467,644 3.880
Northstar Seidler Mezzanine Partners |l, LP. Minneapoli Northstar Capital, Ltd 12/31/2000.... 2 1,410
Paine and Partners Capital Fund Ill, LP(fka Fox Paine Capital Fund IIl) Foster City. . | Fox Paine & Company, LLC 08/15/2006.... 3 41,517 533,142
Peppertree Capital Fund IV, LP Chagrin Falls OH......... Peppertree Capital 09/30/2013.... 3 840,000 5,600,000
Permira IV. New York NY....... Permira 07/18/2006.... 3 9% 493,526
Prudential Capital Partners II, LP. Chicago. [IS— Prudential Capital Group. 04/28/2005.... 2 13,275 1,005,796
Reservoir Venture Partners I, LP. Worthington OH......... Reservoir Venture Partners. 10/27/2006.... | ..covvvvenee 1 60,000 320,000
Silver Lake Partners II, LP. Menlo Park . | Silver Lake Partners, LLC 07/28/2004..... 3 8,076 1,765,792
Silver Lake Partners IlI, LP. Menlo Park Silver Lake Partners, LLC 12/19/2006.... 3 25,460 6,177,015
Silver Lake Partners IV, L.P, Menlo Park . | Silver Lake Partners, LLC 04/02/2013.... 3 3,707,690 22,610,205
Siris Partners Ill, L.P Wilmington. Siris Capital Group, LLC. 12/02/2014.... 3 27,666 6,426,871
Sorenson Capital Partners |Il, L.P Wilmington. DE..... Sorenson Capital Associates |lI, LP. 05/31/2014.... 3 1,848,699 25,380,195
SVB Capital Partners |ll, L.P Menlo Park CA......... SVB Capital Partners Il LLC 01/31/2014.... | ..oovvvvve 1]- 502,500 3,886,000
SVB Venture Overage Fund, L.P. Wilmington. DE...... SVB Capital Partners IIl LLC 01/31/2014.... | covoevrrnnne 10- 375,374 4,889,251
TPG Asia VI, LP Cayman Islands T TPG Asia 04/07/2014.... 3 569,638 17,741,435
TPG Partners VII, L.P. Fort Worth . | TPG GenPar VII, L.P. 05/27/2015.... 3 39,122,991
TPG VIl Ensemble Co-Invest, L.P Fort Worth . | TPG GenPar VI, L.P. 09/18/2015.... 3
Trident IV, LP Greenwich CT.oe. Stone Point Capital LLC 05/21/2007.... 3 962,633 3,648,608
Trident V, LP. Greenwich CTons Stone Point Capital LLC 12/20/2010.... 31- 191,832 1,618,841
VEPF V Co-Invest 1, L.P. Wilmington. DE....... Vista Equity Partners V GP, LLC 12/04/2014.... 3 30,943
Vista Equity Partners Fund V, L.P. Wilmington. DE........ Vista Equity Partners V GP, LLC 07/11/2014.... 3 4,120,486 8,136,331
Yukon Capital Partners I, LP. Wilmington. DE..... Yukon Partners 11/05/2013.... 2 1,061,597 19,857,089
Yukon Capital Partners, LP Wilmington. DE...... Yukon Partners 06/15/2011.... 2 262,955 9,226,362
1599999. Total - Joint Venture or Partnership Interests That Have Underlying Characteristics of Common Stocks - Unaffiliated 11,328,852 24,180,295 ..413,237,731
Joint Venture or Partnership Interests That Have Underlying Characteristics of Common Stocks - Affiliated
| Nationwide Private Equity Fund, LLC. Columbus, | OH......... I Nationwide Private Equity Fund LLC. | | 10/14/2004.... 3 |- 301,179
1699999. Total - Joint Venture or Partnership Interests That Have Underlying Characteristics of Common Stocks - Affiliated 0 301,179 0 0
Joint Venture or Partnership Interests That Have Underlying Characteristics of Real Estate - Unaffiliated
AEW Core Property Trust (U.S.), Inc. Baltimore. MD......... AEW Core Property Trust 03/31/2015.... - 32,856,168
CCP NI Master Tenant LLC Santa Monica. CA..... CCP NI Owner LLC. 07/31/2015.... | covovvverrnrens e 2,648,139 | - 6,800,574
CIM Fund VIII, LP Los Angeles .| CIM Fund VIIl, GP, LLC 12/31/2014.... - 813,569 17,596,154
Crow Holdings Realty Partners V, L.P. Dallas. . | Crow Holdings Capital Partners, LLC 01/14/2008.... - 40,964 2,470,767
Crow Holdings Realty Partners VI, LP. Wilmington. DE...... Crow Holdings Capital Partners, LLC 05/01/2015.... | covovveeerreenne e 242,935 | - 19,757,065
Crow Holdings Retail Fund, L.P Wilmington. DE........ Crow Holdings Capital Partners, LLC 04/01/2015.... 662,486 | - 14,337,514
Exeter Industrial Value Fund IIl, L.P. Plymouth Meeting PA...... Exeter Property Group Ill, L.P 03/27/2014.... - 3,000,000 11,000,000
Harbert U.S. Real Estate Fund V, L.P. Birmingham AL......... Harbert Management Corporation 11/26/2013.... - 1,943,293 6,242,381
Rockbridge Hospitality Fund IV, L.P Columbus [0l RockBridge Capital, LLC 11/09/2007.... - 13,316 649,316
STCE NC Nationwide Fund LLC Atlanta . | FLS Energy. 12/30/2013.... - 91
Strata Fund 25 Lessee LLC. Chapel Hill . | Strata Fund 25 LLC 06/30/2015.... - 5,913,864 9,605,361
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Wrightwood Capital High Yield Partners I Chicago. . | Wrightwood Capital 10/10/2008.... (19,231) 833,193 8.230
1799999. Total - Joint Venture or Partnership Interests That Have Underlying Characteristics of Real Estate - Unaffiliated. 3,553,560 44,562,034 0 89,292,325 | ....... XXX...
Joint Venture or Partnership Interests That Have Underlying Characteristics of Real Estate - Affiliated
Washingt
ELH Investment Fund LLC Washington. on, D.C | Nationwide Mutual Ins Co 02/29/2008.... 1,000 | oo | T e | s 100.000
1899999. Total - Joint Venture or Partnership Interests That Have Underlying Characteristics of Real Estate - Affiliated 0 1,000 0 0 . XXX...
Joint Venture or Partnership Interests That Have Underlying Characteristics of Other - Unaffiliated
Pretium Mortgage Credit Partners I, L.P Wilmington. . | Pretium Mortgage Credit Partners | GP, LLC 11/25/2014.... 3 2,933,765 14,895,988
Prisma Diversified Opportunities, LLC (fka Riverview Diversified Opps). Redbank: . | Gartmore Riverview, LLC. 05/31/2005.... (288,472)
2199999. Total - Joint Venture or Partnership Interests That Have Underlying Characteristics of Other - Unaffiliated 0 2,645,293 0 14,895,988
Joint Venture or Partnership Interests That Have Underlying Characteristics of Other - Affiliated
Arden Strategic Investment Fund Wilmington. | DE....... l Nationwide Mutual Ins Co | | 12/28/2012.... 250,000 [ oo | 7 e | v 100.000
2299999. Total - Joint Venture or Partnership Interests That Have Underlying Characteristics of Other - Affiliated 0 250,000 0 0 ] XXX..
Non-Guaranteed Federal Low Income Housing Tax Credit - Unaffiliated
Alliant Tax Credit Fund 81 Ltd Palm Beach Alliant GP 81 LLC. 01/15/2015.... 5,353,040 352,915
Nationwide Affordable Housing Fund 53 - RBC Tax Credit Fund-90 LLC Wilmington. . | RBC Tax Credit IV LLC 10/30/2014.... 6,109,133 45,008,890
OEF Nationwide Fund IIl LLC. Columbus Ohio Equity Fund Inc 12/16/2014.... 1,896,168 4,792,398
Ohio Equity Fund for Housing Limited Partnership XXV Federal Columbus. OH......... Ohio Equity Fund GP XXV LLC 04/06/2015.... 586,580 16,359,601
Raymond James Housing Opportunities Fund 35, LLC. St Petersburg | Whitewater Creek Inc & Commonwealth Agency Inc 12/08/2014.... 1,603,557 18,938,489
WNC Institutional Tax Credit Fund NW 2015 LP Irvine. CA........ WNC Advisors LLC. 05/15/2015.... 9,979 1,698,579
WNC Institutional Tax Credit Fund XXIV LLC Irvine. CA..... WNC Advisors, LLC 02/14/2007.... 6,200 43,119
3399999. Total - Non-Guaranteed Federal Low Income Housing Tax Credit - Unaffiliated 0 15,564,657 0 87,193,991
4499999. Subtotal - Unaffiliated 16,007,412 92,462,350 0 752,517,878
4599999. Subtotal - Affiliated. 0 2,668,618 0 0 [ XXX..
4699999. Total 16,007,412 95,130,968 0 752,517,878 | ....... XXX..
SCHEDULE BA - PART 3
Showing Other Long-Term Invested Assets DISPOSED, Transferred or Repaid During the Current Quarter
1 2 Location 5 6 7 8 Changes in Book/Adjusted Carrying Value 15 16 17 18 19 20
3 4 9 10 1 12 13 14
Book/Adjusted Current Year's Book/Adjusting
Carrying Value Unrealized Current Year's Other Than Total Foreign | Carrying Value Foreign
Date Less Valuation (Depreciation) or|  Temporary Capitalized Total Change in Exchange Less Exchange Gain | Realized Gain
Originally | Disposal | Encumbrances, Increase (Amortization)/ Impairment | Deferred Interest| B./A.C.V. (9+10- Change in Encumbrances (Loss) on (Loss) on Total Gain (Loss)|  Investment
CUSIP Identification Name or Description City State Name of Purchaser or Nature of Disposal Acquired Date Prior Year (Decrease) Accretion Recognized and Other 11+12) BJ/A.CV. on Disposal Consideration Disposal Disposal on Disposal Income
Joint Venture or Partnership Interests That Have Underlying Characteristics of Fixed Income - Unaffiliated
GSO Capital Opportunities Fund I LP. New York NY... | Distribution. 06/30/2011 | 07/16/2015 | ....... 24,485,557 | ... (73,256) | - - L [N (73,256) | = oovvvevvveveveneinns | v 27,534,264 | ... 3,432,086 0
GSO Capital Solutions Fund Il LP. New York NY... | Distribution 06/06/2013 | 07/08/2015 | ......... 4,362,674 1762 | - - - 1,762 <0ern.5,166,318 1,748 0
Kayne Senior Credit Il Fund, L.P. Wilmington DE... | Distribution 06/23/2014 | 08/28/2015 | ....... 14,831,787 (58,954) | - - - (58,954) | - ..oovveevveverrrrrens | 216,890,600 | ....... 1,635,559 0
Newstone Capital Partners II, LP Los Angeles CA... | Distribution 12/29/2010 | 08/19/2015 | ....... 16,181,847 .(152,032) | - - N (PO (152,032) .2,425,544 0
1399999. Total - Joint Venture or Partnership Interests That Have Underlying Characteristics of Fixed Income - Unaffiliated.............cccooooiorrrivvvciinisscisicsi s | cvneins 59,861,865 ..(282,480) 0 0 0 (282,480) 0 .7,494,937 0 0 0 0
Joint Venture or Partnership Interests That Have Underlying Characteristics of Fixed Income - Affiliated
| 1492 Capital LLC. Columbus. |OH... | Distribution |07/23/2008 |09/30/2015 | ..... 166,960,547 | ......(43,774,980) | - - - ceen(43,774,980) | - oo | 265,122,952 | ......62,819,793 | - 0
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1 2 Location 5 6 7 8 Changes in Book/Adjusted Carrying Value 15 16 17 18 19 20
3 4 9 10 1 12 13 14
Book/Adjusted Current Year's Book/Adjusting
Carrying Value Unrealized Current Year's Other Than Total Foreign | Carrying Value Foreign
Date Less Valuation (Depreciation) or|  Temporary Capitalized | Total Change in Exchange Less Exchange Gain | Realized Gain
Originally | Disposal | Encumbrances, Increase (Amortization)/ Impairment | Deferred Interest| B./A.C.V. (9+10- Change in Encumbrances (Loss) on (Loss) on Total Gain (Loss)|  Investment
CUSIP Identification Name or Description City State Name of Purchaser or Nature of Disposal Acquired Date Prior Year (Decrease) Accretion Recognized and Other 11+12) BJ/A.CV. on Disposal Consideration Disposal Disposal on Disposal Income
1499999. Total - Joint Venture or Partnership Interests That Have Underlying Characteristics of Fixed INCOME = AffIlIIEA. .......vcuuuerverrrriississsisssssessssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssass | seees 166,960,547 | ......(43,774,980) 0 0 0 | ....(43,774,980) 0] 265,122,952 | .......62,819,793 0 0 0 0
Joint Venture or Partnership Interests That Have Underlying Characteristics of Common Stocks - Unaffiliated
Unite
d
Kingd
3i India Infrastructure Fund LP. London. om | Distribution. 02/27/2008 | 07/17/2015 | ........1,428,743 | ...........(164,360) | - - L I (164,360) 1,370,624 58,841 0]-
Unite
d
Kingd
Actis Global 4 LP. London. om | Distribution. 12/15/2011 | 07/30/2015 | ....... 12,009,163 928,240 | - - - 928,240 | - oo | e 15153524 | .............. 18,056 0f-
Activa Capital Il Paris e Distribution 04/23/2007 | 07/17/2015 | ........4,959,169 | ...........(482,612) | - - LR [ (482,612) | ......... (331,381) | ........4,413,660 | ............ 146,115 (37,769) (37,769) | -
Advent Central & Eastern Europe IV, LP. Boston. MA... | Distribution. 02/19/2008 | 07/28/2015 | ........2,673,281 | ...........(408,324) | - - LR I (408,324) (50,276) 2,904,372 570,395 | ......... (186,174) | = oo | e (186,174) | - oo
Cay
man
Islan
Affinity Asia Pacific Fund 111 Grand Cayman.............. d Distribution 12/15/2006 | 07/24/2015 | ......... 8,571,861 | ...........(602,058) | - - i | (602,058) 6,377,669 245,350 0-
Apax Europe VII New York NY... | Distribution. 03/10/2007 | 07/10/2015 | ....... 37,629,710 | .......(2,750,201) | - - - cree(2,750,201) | ... (2,461,130) | ....... 27,163,684 3,607,224 (279,946) (279,946) | -
Austin Ventures VII, LP. Austin, TX... | Distribution. 12/31/2000 | 07/22/2015 | ........... 565,438 | ...........(136,899) | - - RO IS (136,899) 520,223 324,848 0]-
Guer
BC European Capital VIl NWPEF...............ccccccciimmmmemimimmmnnnisinnnnns St Peter Port..................... nsey | Distribution 04/19/2005 | 08/21/2015 5,877,604 (330,126) | - - - (330,126) | ........... (405,915) | ........5,635,958 | ............ 795,781 | .......... (127,438) | = oo [ v (127,438) | = oo
Germ
Bridgepoint Europe IV LP Frankfurt any | Distribution 11/22/2007 | 08/24/2015 | ....... 23,011,311 3,590,502 | - - - 3,590,502 | ....... (1,118,795) | ....... 23,867,810 | ..oooovenen 710,098 | .......... (148,462) | = ooovevvvcrcrcecccncs [ v (148,462) | - .oooovvvevrviinninnns
Carlyle Europe Partners Ill, L.P. New York NY... | Distribution, 02/05/2007 | 08/27/2015 | ....... 12,253,025 (91,927) | - - - (91,927) 329,920 | ........9,446,509 | .......... 479177 | e (210,216) (210,216) | -
Carlyle Japan International Partners Il, L.P. New York NY... | Distribution, 07/06/2006 |07/07/2015 | ......... 1,589,552 290,654 | - - - 290,654 ...148,193 | .........1,812,958 23,497 0]-
Unite
d
Kingd
CBPE Capital Fund VIIl A LP. London. om | Distribution 03/03/2009 | 07/16/2015 | ......... 5,094,152 | ....oocooeee 132,154 | - - - e 132,154 | (141,637) ..8,178,388 | .......... 769,919 1,006 1,006 | -
Unite
d
Kingd
CVC European Equity Partners IV L.P. London. om | Distribution 07/29/2005 | 07/30/2015 2,201,957 (30,700) | - - (30,700) | .eveeeeeee (160,116) 122,209,856 | ....ccccnen. 107,865 | ..ooooveeeen (R 20) I O (RER<7[0) 1} I
Unite
d
Kingd
CVC IV Tandem Fund London om | Distribution 01/02/2007 | 07/30/2015 ...8,266,647 | ..........(178,404) | - [N [ (178,404) ....512,820 ...4,781,664 | ........1,160,463 (256,724) (256,724) | -
Cyprium Investors Ill, LP(fka KPP Investors ). Cleveland OH... | Distribution 12/29/2006 | 07/28/2015 699,943 | - - 699,943 249,992 0]-
Cyprium Investors IV. Cleveland OH... | Distribution. 07/18/2012 | 07/15/2015 .60,008 | - - 60,008 ...170,731 0] -
Unite
d
Kingd
Doughty Hanson & Co IV LP 4. London om | Distribution 01/31/2005 | 08/14/2015 (371,105) | - - .(371,105) | ...........(259,665) | .........3,912,806 | .........1,164,763 | ............. (T0,447) | = oo | e (T0,447) | = oo
EnCap Energy Capital Fund IX LP. Dalla TX... | Distribution. 12/07/2012 | 09/02/2015 - - ..(1,417,483) 0f-
EnCap Energy Capital Fund VI, L.P. Dalla TX... | Distribution 09/28/2007 | 09/14/2015 - RO I (2,140,599) 0-
EnCap Energy Capital Fund VIII LP. Houston TX... | Distribution 12/15/2010 | 09/04/2015 | ....... 14,239,153 | .......(3,662,117) | - - (3,662,117) 0f-
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Energy Spectrum VI, L.P. Dallas TX... | Distribution 02/28/2011 | 09/18/2015 | ....... 13,541,290 | .......(3,164,654) | - - - cereenne(3,164,654) | = o | 13,845,696 | ............ 161,178 0f-
Energy Trust Partners Fund IV, L.P Dallas TX... | Distribution 08/30/2013 | 09/09/2015 | ....... 10,749,430 5,262,384 | - - IR PR 5,262,384 | - o | 18,861,224 | .........8,045,586 0f-
Unite
d
Kingd
Fourth Cinven London. om | Distribution. 02/24/2006 | 07/30/2015 | ...... 19,593,756 | .........1,444 476 | - - [ IR 1,444 476 | ... (148,163) | ....... 16,764,999 | .........1,695,466 (557,462) (557,462) | -
HarborVest Partners VI - Buyout Partnership Fund, LP. New York NY... | Distribution 12/31/2000 | 09/23/2015 264,735 5467 | - - - 5,467 244928 20,676 0]-
HarborVest Partners VI - Partnership Fund, LP New York. NY... | Distribution 12/31/2000 | 09/25/2015 | ...........722,593 | ............. (13,715) | - - LRV IOV (13,715) ..663,335 | .o 47,448 0] -
Highland Capital Partners VI, LP Lexington MA... | Distribution 10/22/2001 | 08/13/2015 83,967 | - - - 83,967 2,149,159 218,243 0] -
Highland Capital Partners VII, LP. Lexington M éal.l Distribution. 10/28/2005 | 08/14/2015 | .........3,596,596 | ........... 374,402 | - - - 374,402 3,057,505 | ..o 172,108 0] -
Innova/4 LP. Warsaw d Euro Choice Secondary, L.P..........cccweeueennnennnn. | 06/30/2006 | 08/11/2015 5,665,690 (52,508) | - - - (52,508) | ......... 1,442,779 L5187 111 | 4,706,498 | ....... (1,755,903) | = ovvvvveerrenecerenis | e (1,755,903) | = ooovveeeereiieeee
Interwest Partners VIII, LP. Menlo Park. CA... | Distribution 12/31/2000 | 09/29/2015 3,370,070 227,99 | - - - 227,996 ....3,343,746 240,000 0-
Kayne Anderson Mezzanine Partners (QP) L.P Los Angeles CA... | Distribution. 08/31/2010 | 09/14/2015 | ......... 9,811,142 | ...........(638,612) | - - - (638,612) renenn8,983,245 595,115 0]-
Lovell Minnick Equity Partners Il LP. El Segundo CA... | Distribution 09/26/2008 | 07/16/2015 | ....... 19,830,079 | ....... 1,448,334 | - - R 1,448,334 | - oo | o 20,748,337 | .....couvens 195,530 0-
Mala
Navis Asia Fund V, L.P. Kuala Lumpur... . | ysia | Distribution 02/01/2007 |09/03/2015 | ....... 11,614,143 (978,212) | - - - .(978,212) 0,168,083 1,776,634 0-
New York Life Investment Management Mezzanine Partners II, LP. | New York. NY... | Distribution 10/31/2007 | 08/13/2015 3,372,699 (293,753) | - - - (293,753) 2,081,995 36,753 0] -
Northstar Mezzanine Partners Il Minneapoli MN....| Distribution 10/01/2002 | 07/30/2015 | ........... 923,078 | ........... 310412 | - - - — XV wourn 1,033,644 279,291 0-
Northstar Mezzanine Partners V, L.P Minneapoli MN...| Distribution, 02/12/2008 |07/10/2015 | ....... 10,469,992 | ........... 518,783 | - - - [N T 14 N N 10,690,143 | ....... 1,072,774 0-
lr\lglrlt!ls:tf‘zlru Sre:iﬂﬁr: .’!'%Zﬁaﬂiﬁ? E?Dﬂ.erfr“’..ltf. G Minneapoli MN....| Distribution 12/31/2000 | 07/09/2015 | ........... 155,988 8,015 | - - - 8,015 (55,512) 29,660 0-
Fund IIl) g o g Foster City........cccoovveerenens CA... | Distribution. 08/15/2006 | 07/30/2015 (2,025,567) | - - - <errr(2,025,567) SO [ 13,837,456 887,612 0f-
Permira IV. New York NY... | Distribution. 07/18/2006 | 07/24/2015 398,372 | - - - ..398,372 .(205,920) (51,553) (51,553) | -
Prudential Capital Partners Il, LP. Chicago. Distribution. 04/28/2005 | 07/02/2015 - - - 111,321 0] -
Prudential Capital Partners Ill, LP. Chicago. IL..... | Distribution. 10/15/2008 | 07/24/2015 - - - .(343,727) 0] -
Silver Lake Partners Il, LP. Menlo Park. CA... | Distribution 07/28/2004 | 08/11/2015 | ......... 7,635,873 | ............ (70,378) | - - L [SSOPROON (70,378) ..8,394,072 | ........... 141,263 0]-
Silver Lake Partners Ill, LP. Menlo Park CA... | Distribution 12/19/2006 | 08/25/2015 | ....... 30,826,758 | ............ 463,929 | - - - crrrerenenn883,929 | - | e 30,061,575 3,004 0-
Silver Lake Partners IV, L.P. Menlo Park. CA... | Distribution 04/02/2013 | 07/07/2015 | ......... 9,362,772 | .oovvvve 183,065 | - - - crrrereenn 183,085 | - i | 12,331,169 698,225 0-
SPE | Partners LP. Greenwich CT... | Distribution 07/26/2007 | 07/30/2015 | ......... 5,406,253 | ........(1,109,099) | - - LTS [P (1,109,099) rrerenn3,848,307 2,283,292 0]-
TAX, LP Boston MA... | Distribution 05/27/2004 | 09/16/2015 | ......... 4482475 | ..o (76,714) | - - L [N (76,714) e 8213136 | 160,925 0]-
Unite
d
Kingd
Terra Firma Capital Partners Ill, L.P. London om | Distribution 05/31/2006 | 07/30/2015 | ....... 13,474,446 | ........... 733,849 | - - - JUUPN (< -7 N IO (984,996) | ......13,150,254 | ...........537,137 | .......... (133,942) [ = oo [ v (133,942) | - oo
Trident IV, LP. Greenwich CT... | Distribution 05/21/2007 | 08/07/2015 | ....... 20,679,055 (686,361) | - - s | (686,361) 0-
Trident V, LP Greenwich CT... | Distribution 12/20/2010 | 09/21/2015 ..14,848,299 ..670,083 | - - - 670,083 0-
Yukon Capital Partners I, LP. Wilmington DE... | Distribution 11/05/2013 | 07/13/2015 7,281,127 235650 | - - - 235,650 0-
Yukon Capital Partners, LP Wilmington DE... | Distribution. 06/15/2011 1 07/13/2015 | ....... 24,797,582 | ......... 2,019,057 | - - L [ 2,019,057 | - i 0]-
1599999. Total - Joint Venture or Partnership Interests That Have Underlying Characteristics of Common Stocks = Unaffili@ted............cerveruueriesismriussosssinssssreisssssssssssssressssssssssesssssssssssssssssssssssssssssssssssssa | eoeed 460,362,445 | .......(2,019,152) 0 0 0] .....(2019,152) | .......(3,834,282) | ..... 439,970,767 | ......40,684,210 | ........ (3,833,350) | ..ovrrerrrrirnne 0 | .00n(3,833,350) | cooorerernicrinnnad 0
Joint Venture or Partnership Interests That Have Underlying Characteristics of Common Stocks - Affiliated
Nationwide Mutual Capital LLC Columbus. OH... | Distribution 07/31/2002 | 09/30/2015 | .........7,329,797 | ........5,628,300 | - - - 005,628,300 | - e | e 12,072,156 | .........6,448,353 0]-
Nationwide Private Equity Fund, LLC Columbu OH... | Distribution 10/14/2004 | 07/31/2015 | ...... 75,459,262 - - SR (7,320,267) 4,592,916 0]-
1699999. Total - Joint Venture or Partnership Interests That Have Underlying Characteristics of CommOon Stocks = AffilEA. ... s ssssssss s sssssssssssssssanss | sesaens 82,789,059 0 0 0 ...l (1,691,967) ..11,041,269 0 0 0 0

Joint Venture or Partnership Interests That Have Underlying Characteristics of Real Estate - Unaffiliated
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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 Changes in Book/Adjusted Carrying Value 15 16 17 18 19 20
3 4 9 10 1 12 13 14
Book/Adjusted Current Year's Book/Adjusting
Carrying Value Unrealized Current Year's Other Than Total Foreign | Carrying Value Foreign
Date Less Valuation (Depreciation) or|  Temporary Capitalized Total Change in Exchange Less Exchange Gain | Realized Gain
Originally | Disposal | Encumbrances, Increase (Amortization)/ Impairment | Deferred Interest| B./A.C.V. (9+10- Change in Encumbrances (Loss) on (Loss) on Total Gain (Loss)|  Investment
CUSIP Identification Name or Description City State Name of Purchaser or Nature of Disposal Acquired Date Prior Year (Decrease) Accretion Recognized and Other 11+12) B/ACV. on Disposal Consideration Disposal Disposal on Disposal Income
Blue Vista Sponsor Equity Fund II, LLC Chicago. IL..... | Distribution. 08/01/2007 | 08/20/2015 | ....... 11,960,136 | .........1,568,116 | - - LIS R 1,568,116 009,660,695 | ........ 1,777,479 0] -
Bridgepoint Hospitality Holdings LLC Columbus. OH... | Distribution 12/09/2005 | 07/29/2015 | ........1,650,232 | - - - - 0 2,184,032 | 10,817 0] -
Centerline High Yield CMBS Fund I, LLC Irving. TX... | Recovery 06/28/2004 |07/28/2015 | - 125 | - - - 125 62 0] -
Community Reinvestment Partners, LP..........cc...cooocorrnerienniinneins Palm Beach Gardens....... FL.... | Distribution 11/09/2004 | 07/23/2015 | ......... 4,308,472 | ... 1,394,749 | - - OO DN 1,394,749 coennn4,046,045 1,274,272 0] -
CR TenantLLC Columbu: OH... | Distribution 05/23/2014 | 09/17/2015 908,914 | - - - - 0 3,033,167 ..15,868 0-
Crow Holdings Realty Partners V, L.P. Dallas SD... | Distribution 01/14/2008 | 07/16/2015 | ....... 12,099,554 | - - - - (U O [ 10,833,034 2,106,415 0-
FMC Pier 2 Sublessor LLC. San Francisco. CA... | Distribution 08/15/2014 | 08/10/2015 | ......... 1,202,013 | - - - - 0 cee 1,202,013 | 17,110 0-
Harbert U.S. Real Estate Fund V, L.P. Birmingham AL.... | Distribution 11/26/2013 | 09/04/2015 | ......... 5,429,379 228,705 | - - - 228,705 | - oo | e 13,265,509 | ........... 547,393 0]-
Invesco Real Estate Fund I, L.P Dallas TX... | Distribution 10/05/2007 | 07/29/2015 | ....... 10,466,773 | .......(1,287,627) | - - O [P (1,287,627) 08,020,074 | . 2,070,761 0-
Metropolitan Real Estate Partners V, L.P. NY. NY... | Distribution. 04/16/2007 | 07/30/2015 | ....... 18,398,008 | .......(1,613,646) | - - - coeee(1,613,646) | - e | s 13,635,577 | ......... 1,471,605 0f-
Raintree 973 Market Master Tenant LLC. San Francisco. CA... | Distribution. 05/27/2014 |07/02/2015 | .........1,062,989 | - - - - 0 1,062,989 | ol 10,000 0]-
Ram Realty Partners II, LP Palm Beach Gardens....... FL.... | Distribution. 06/22/2007 | 07/29/2015 ..16,904,497 - - - 7,855,729 0]-
Rockbridge Hospitality Fund IV, L.P. Columbus. OH... | Distribution. 11/09/2007 | 08/26/2015 6,356,077 - - - (2,765,955) 0f-
Urban America LP. New York. NY... | Distribution. 12/28/2001 | 07/27/2015 | - - - - 365 0f-
Urban America LP Il New York NY... | Distribution. 01/23/2007 | 07/14/2015 | .......... 2,190,000 | = i | 7 i | 440,000 | - i | e, (440,000) .........1,750,000 375,255 0]-
1799999. Total - Joint Venture or Partnership Interests That Have Underlying Characteristics of Real Estate - Unaffliated. ... sssessessssssssssssssssssssssssssssssssssssssssnss | ssnses 92,937,044 | ... 5,387,581 | .ooovvrrcrennn (| 440,000 | ....ccoovrreen, 0 ... 4,947 581 0] 87,609,038 ...14,767 176 0 0 0 0
Joint Venture or Partnership Interests That Have Underlying Characteristics of Real Estate - Affiliated
BCCS Investment Fund LLC Boston MA... | Distribution 02/21/2008 | 07/17/2015 | ........... 385,509 | ... 1,210,956 | - - R 1,210,956 (1) (943) | - (675) (675)] -
Wash
ingto
n
ELH Investment Fund LLC Washington D.C | Distribution. 02/29/2008 | 07/17/2015 | ........... 326,875 | ........ 1,767,243 | - - LR I 1,767,243 | - oo | e 345,720 (9,727) eeeeee(10,727) | (10,727) | = oo
NWREI LLC Columbu: OH... | Distribution 02/08/2008 | 07/29/2015 | ...... 281,817,140 | ......(86,701,056) | - - - +.....(86,701,056) | = .oovvoociiiiiciians | o 227,088,711 | ...... (10,400,000) 0]-
1899999. Total - Joint Venture or Partnership Interests That Have Underlying Characteristics of Real Estate = AffIli@ted. ..o ssssssssssssssssssssssssssssssssssssssssssssssssssens | svsee 282,529,524 | ......(83,722,857) 0 0 0| ...(83,722,857) 0] 227,434,430 | ...... (10,410,670) | ..vvvevevenerrenennd 0 cornenee(11,402) [ o (11,402) | oo 0
Joint Venture or Partnership Interests That Have Underlying Characteristics of Other - Unaffiliated
I Pretium Mortgage Credit Partners |, L.P. Wilmington | DE... I Distribution | 11/25/2014 |07/23/2015 2,394,007 ..(347,805) | - - - (347,805) 0]-
2199999. Total - Joint Venture or Partnership Interests That Have Underlying Characteristics of Other - Unaffiliated. 2,394,007 (347,805) 0 0 0 (347,805) 0 0 0 0 0
Joint Venture or Partnership Interests That Have Underlying Characteristics of Other - Affiliated
I OYS Fund LLC New York | NY... I Distribution. | 04/01/2011 |08/28/2015 ..... 457,697,119 | ...... 18,963,109 | - - S i | s 18,963,109 | - oo [ oo 543,424,194 | ......41,000,000 0] -
2299999. Total - Joint Venture or Partnership Interests That Have Underlying Characteristics of Other = Affllted............iiuiiiiiiiisiiieisss ettt sensssssessssssnssennses | oses 457,697,119 | ....... 18,963,109 0 0 0 ... 18,963,109 L0 543,424,194 | .......41,000,000 0 0 0 0
Non-Collateral Loans - Unaffiliated
| City of Dayton Loan | Dayton. | OH... | Distribution | 02/04/2002 | 07/09/2015 | .....ocooo 640,392 | - - - - 0 606,810 5,079 0]-
2799999. Total - NON-Collateral LOANS = UNGIIBLEA. .........vcorrreresee e eht s | ceisssniiend 640,392 0 0 0 0 0 0 606,810 5,079 0 0 0 0
G d Federal Low Income Housing Tax Credit - Unaffiliated
| KHC New Markets Fund E CDE Leverage Fund LLC | Carlsbad | CA... | Distribution | 02/13/2007 |07/17l2015 - - - - - 0 (608)| - (608) (608)
3199999. Total - Guaranteed Federal Low Income Housing Tax Credit - Unaffiliated. 0 0 0 0 0 0 0 0 (608) 0 (608) (608) 0
Non-Guaranteed Federal Low Income Housing Tax Credi- Unaffilated. e,
LLC ° . - Independence................... OH... |NLTCP 2015-B LLC......cevvvvvvverccrerncnrvrvceiiirennnennen | 01/23/2008 | 08/11/2015 | ....... 10,296,007 | - L(AB3LATT) | - e LS cereenn(1,331,177) cevvvnnnennissnnnnenns | eeenenn L0T4302 | = 1,074,302 | 1,074,302 | - e
WNC Institutional Tax Credit Fund NW 2013 LLC Irvine. CA... [INLTCP 2015-B LLC.........coorvcvccresncrrrriiicccsscnncnnee | 05/31/2013 | 09/30/2015 | ....... 12,113,668 | - ...(1,080,348) | - i [ v0reene(1,080,348) | - e | 15,994,371 | ......13,092204 | - ..o, .(2,902,167) | ........(2,902,167) | - occvcviscncnns
3399999. Total - Non-Guaranteed Federal Low Income Housing Tax Credit = UNGMIALEA. ..............iriuuuirieiieie s siesiiies cvitiiesessseseesssssssessasse st st ees st st st ss st ssssssnnnnes | aesa 22,409,675 (2,411,525) (2411,525) | o0 | 15,994,371 | .......14,166,506 ) ....(1,827,865)
4499999, SUDTOLAL = UNGFIIBIE. ...ttt 4448466 | e 638,605,428 (2,411,525) .(113,381) 613,194,575 7,629,213 ) ..(5,661,823)
4599999, SUDLOLAL = ARHHBLEA........-ooss s 11114 EEELEEE L | crind 989,976,249 | ....(110,226,695) 0 0 0 | ...(110,226,695) w0 | 1,118,440,774 | .....104,450,392 ) | oo (11,402)
4699999. Totals .1,628,581,677 | ...(107,488,551) | ........(2,411,525) | ...ooovuuens 440,000 | oo 0 | ...(110,340,076) | ........ (3,834,282) | ..1,731,635,349 | .....182,079,605 | ....... (3,833,350) | ....... (1,839,875) (5,673,225)
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1 2 3 6 7 8 9 10
Paid for Accrued Interest and NAIC Designation or
Identification Description Foreign | Date Acquired Name of Vendor Number of Shares of Stock Actual Cost Par Value Dividends Market Indicator (a)
Bonds - U.S. Government
912810 QF 8 | U S Treasury Inflation Index Nt 2.125% | | .......07/30/2015 | Crestbrook | 3,389,220 2,500,000 26,633 |1
0599999. Total Bonds - U.S Government. 3,389,220 2,500,000 26,633 XXX
Bonds - All Other Government
040114 GL 8 | Argentina (Republic of) Sr Nt Ser NY 8 ...08/10/2015 | Direct. | 1,513,430 1,508,593 6*
1099999. Total Bonds - All Other Government. 1,513,430 1,508,593 0 XXX
Bonds - U.S. Political Subdivisions of States, Territories and F
590760 EL 4 |Mesquite TX ISD GO Preref Ref Ser A 5. seeveennsens | 000.07/30/2015 | Crestbrook 683,291 680,000 15,583 |1
590760 ET 7 |Mesquite TX ISD GO Unref Ref Ser A 5.0. ceeveriinneee | 00e.07/30/2015 | Crestbrook 683,359 680,000 15,583 | 1FE
988168 2A 7| Ysleta TX ISD GO Bldg 5.000% 08/15/21 coonnsennnens | ..07/30/2015 | Crestbrook 1,507,125 1,500,000 34,375 |1FE
2499999. Total Bonds - U.S. Political Subdivisions of States, Territories and Possession: 2,873,775 2,860,000 65,541 XXX
Bonds - U.S. Special e and Special A
090929 GH 7 |Birmingham AL SPL Care Fing Ref-Child Ho 08/26/2015 | Wells Fargo 2,379,674 2,090,000 1FE
090929 GK 0 | Birmingham AL SPL Care Fing Rev Ref-Chil cevveeinnens | 0...08/26/2015 | Wells Fargo. 14,273,951 | oo 12,625,000 1FE
20774Y XB 8| Conn St Hith & Ed Facs Auth Rev Quinnipi wevnneriens | 10..08/28/2015 | Barclays Capital 16,466,202 | ....coovvrerrreeieieeiennns 14,810,000 1FE
3138WE  RA 9| FNMA Pool #AS4980 3.000% 05/25/45 ceeveiinnens | 0022-.09/29/2015 | THI Holdings Inc. 7,982,074 7,893,431 18,418 |1
3138WF  B6 2| FNMA Pool #AS5460 3.500% 07/25/45 covvereeeeens | 000812112015 | Nomura Securities Int' Inc 54,109,114 51,926,575 65,629 (1
3138WF  NY 8| FNMA Pool #AS5806 3.000% 09/25/45. ...08/21/2015 | Nomura Securities Int' Inc. 25,216,797 25,000,000 27,083 (1
3140E2 4V 0| FNMA Pool #AZ9835 3.000% 09/25/45. covvvviinnees | 00..08/21/2015 | Nomura Securities Int'l Inc 25,216,797 25,000,000 27,083 |1
314188 SY 3| FNMA Pool # MA2334 3.500% 07/25/45. covveseeseens | 00071222015 | Nomura Securities Int! Inc. 15,345,438 | ...ooooivivrrrereviisisnnenns 14,861,285 17,338 |1
45528U RS 2| Indianapolis IN Pub Impt Rev AMT Arpt Au cevenerines | +00....08/28/2015 | Morgan Stanley & Co Inc 2,275,500 2,000,000 1FE
45528U RT 0 | Indianapolis IN Pub Impt Rev AMT Arpt Au cevvrvereees | 100..08/28/2015 | Merrill Lynch. 9,268,461 8,220,000 1FE
646080 RD 5 [New Jersey St Hgr Ed Auth Rev Sr AMT Ser. ceevverineens | 000.09/29/2015 | Merrill Lynch 1,402,801 1,255,000 19,522 | 1FE
646080 RE 3 [New Jersey St Hgr Ed Auth Rev Sr AMT Ser. ...09/29/2015 | Merrill Lynch 7,790,726 6,975,000 108,500 | 1FE
658873 AS 3| North Dakota Dept Trans Rev Grant & Rev. revvevinssens | +e.07/30/2015 | Crestbrook 2,006,760 2,000,000 16,389 | 1FE
66285W  PJ 9| North Texas Tollway Auth Rev Ref-Ser B coevviinnens | 0..09/11/2015 | Barclays Capital 3,523,748 3,150,000 1FE
66285W  PK 6 | North Texas Tollway Auth Rev Ref-Ser B weevveriennes | +00.09/11/2015 | Barclays Capital 5,563,950 5,000,000 1FE
944514 TH 1| Wayne Cnty MI Arpt Auth Rev AMT Ref Ser. ceevveeneens | 000..09/23/2015 | Citigroup. 6,131,154 5,650,000 1FE
944514  TJ 7| Wayne Cnty MI Arpt Auth Rev Ref Ser F. s | 20....09/23/2015 | Citigroup. 4,049,850 3,750,000 1FE
3199999. Total Bonds - U.S. Special Revenue and Special A 203,002,997 | ..ooovvreerrrrerererrens 192,206,291 | ...coovvvvevrerrererrenen.. 299,962 XXX
Bonds - Industrial and Miscell:
163851 AA 6| Chemours Co SrNt 6.625% 05/15/23 cevverenneee | 00-.09/29/2015 | Direct 33,625 50,000 1,288 |4FE
00241Y  AB 0 [ AVSC Holding (PSAV Presen) 1st Lien Term wevereeriens | 10..09/28/2015 | Tax Free Exchange 8,032,406 8,065,247 2,009 | 4FE
018522 J# 0| Allete Inc 1st Mtg Bd 2.800% 09/15/20. coevviinnnes | 0...09/24/2015 | US Bancorp. 11,000,000 | ..oveoeiririineiireriinniiens 11,000,000 1
02377B  AC 0| American Airlines Inc LBASS EETC Ser 201 sevennerenes | +0.09/10/2015 | Morgan Stanley & Co Inc 12,000,000 | .ooovvrereerinieenieienienienns 12,000,000 2FE
02878C AM 0 | American Pacific Corp Term Ln Nt 1 7.0, reveevinniens | 2e.09/11/2015 | Jeffries & Co Inc. 1,000,000 1,000,000 4FE
032511 BH 9 |Anadarko Petroleum Corp SrNt 6.375% 0 ...09/29/2015 | THI Holdings Inc 3,895,495 3,600,000 8,925 | 2FE
03765L AC 6| Apidos CLO CLO Ser 2015-20A CI A2 2.63 weverseseiens | 10.09/28/2015 | Goldman Sachs & Company. 5,240,235 5,235,000 29,544 |1FE
03765P AA 1| Apidos CLO LBASS Ser 2015-21A CIA1 1 cevererines | 00....09/01/2015 | Morgan/JP/\ ities - Bonds. 3,982,000 4,000,000 14,791 | 1FE
03765X AB 2| Apidos CDO CLO Ser 2015-22A CL A1 1.78. covvereneeens | +0...09/16/2015 | Bank of America BISD Dealer. 13,983,200 | .ovvvvvvvvrrrrreviriinnenes 14,000,000 1Z
03765X AC 0| Apidos CDO CLO Ser 2015-22A CI A2A 2.3 seeveereneens | 000..09/16/2015 | Bank of America BISD Dealer. 3,971,600 4,000,000 1
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044209 AF  1|Ashland Inc Nt 4.750% 08/15/22 ....09/24/2015 | Citigroup 9,550,000 10,000,000 58,056 | 3FE
05538B  AH 8 | BE Aerospace Inc Term Ln Nt4 4.000% 1 ....09/24/2015 | Morgan/JP/ ities - Bonds. 2,012,500 2,000,000 3FE
05538B AH 8| BE Aerospace Inc Term Ln Nt5 4.000% 1 ....07/01/2015 | Tax Free Exchange. 56,818 56,818 3FE
06054A AV 1 |Banc of America Comm Mtg Tr CMBS Ser 201 ....09/14/2015 | Bank of America BISD Dealer. 5,149,939 5,000,000 10,954 | 1FE
07330M AB 3| Branch Banking & Trust Sr Nt 3.625% 09. ...09/09/2015 | Deutsche Bank Securities. 4,496,985 4,500,000 1FE
124857 AQ 6| CBS Corp SrNt 4.000% 01/15/26. ....07/07/2015 | Merrill Lynch 3,927,520 4,000,000 2FE
12543K  AJ 3| Community Health Systems Inc Term Ln AN ....09/10/2015 | Credit Suisse First Boston. 92,590 93,056 3FE
12543K  AJ 3| Community Health Systems Inc Term Ln AN, ....09/10/2015 | Credit Suisse First Boston. 3,240,660 3,256,944 3FE
12543K AL 8| Community Health Systems Inc Term Ln F N. ....08/28/2015 | Tax Free Exchange. 1,514 1,514 3FE
12543K  AM 6| Community Health Systems Inc Term Ln G N ....08/28/2015 | Tax Free Exchange. 12,738 12,738 2 | 3FE
12543K AN 4| Community Health Systems Inc Term Ln H N, ...08/28/2015 | Tax Free Exchange 23,342 23,437 3 | 3FE
12593) BC 9| Comm Mortgage Trust CMBS Ser 2015-CR24 C ...07/24/2015 | Deutsche Bank Securities 15,449,840 | ......ooovvverrererrereriins 15,000,000 7177 | 1FE
12593) BE 5| Comm Mortgage Trust Ser 2015-CR24 CI A4 ....07/24/2015 | Deutsche Bank Securities 10,099,545 | .ooovoviereeeeeeeeernns 10,000,000 4,767 |1FE
126650 CL 2| CVS Health Corp SrNt 3.875% 07/20/25. ...07/13/2015 | Barclays Capital 7,919,520 8,000,000 2FE
13134M  BE 2| Calpine Corp Term Ln Nt 1 3.500% 05/27. ....07/23/2015 | Morgan Stanley & Co Inc. 1,982,500 2,000,000 3FE
14070K AB 7| Capstone Logistics Acq 1st Lien Term Ln ....07/23/2015 | Goldman Sachs & Company. 1,002,475 997,487 AFE
163851 AC 2| Chemours Co SrNt 7.000% 05/15/25 ....09/28/2015 | Direct. 92,510 136,000 3,654 | 4FE
21036P  AH 1] Constellation Brands Inc Sr Nt 6.000% ...07/09/2015 | Morgan Stanley & Co Inc. 1,657,500 1,500,000 18,250 | 3FE
21036P AL 2| Constellation Brands Inc Sr Nt 4.250% ....07/09/2015 | Morgan Stanley & Co Inc. 1,000,000 1,000,000 8,618 | 3FE
21079R  AA 0| Continental Airlines Inc LBASS EETC Ser. ....09/22/2015 | Seaport Group 8,381,849 8,020,908 239,929 |3FE
23317H AA 0| DDR Corp SrNt 4.625% 07/15/22 ....09/29/2015 | THI Holdings Inc 4,180,236 4,000,000 38,028 | 2FE
26244K  AA 4| Dryden Sr Loan Fund CLO Ser 2015-41A CL ....09/17/2015 | Citigroup 8,000,000 8,000,000 1Z

26442U AA 2| Duke Energy Progress Inc 1st Mtg Bd 3. ....08/10/2015 | Wells Fargo, 4,984,750 5,000,000 1FE
30219G AE 8 |Express Scripts Hidg Co SrNt 4.750% 1 ...08/14/2015 | Morgan/JP/ ities - Bonds. 10,750,400 10,000,000 124,028 | 2FE
316773 CT 5 |Fifth Third Bancorp SrNt 2.875% 07/27. ....07/22/2015 | Deutsche Bank Securities. 8,489,035 8,500,000 1FE
32007U BJ  7|FirstData Corp TermLn C1Nt1 3.713% ....09/01/2015 | Various 4,006,825 4,045,000 3FE
33829T AA 4| Five Corners Funding Trust Sr Nt 4.419. ....08/26/2015 | Wells Fargo 5,177,300 5,000,000 65,058 |2FE
345397 XK 4 |Ford Motor Cr Co SrNt 3.157% 08/04/20. ....07/30/2015 | Citigroup 7,500,000 7,500,000 2FE
375558 BF 9| Gilead Sciences Inc SrNt 3.650% 03/01 ....09/09/2015 | Morgan/JP/ ities - Bonds. 9,959,600 10,000,000 1FE
39322G  AB 9| Green Plains Processing LLC Term Ln B Nt. ....09/28/2015 | Tax Free Exchange. 57,268 57,757 4FE
404121 AC 9| HCAInc 1stLien Nt 6.500% 02/15/20 ....09/09/2015 | Barclays Capital 3,352,500 3,000,000 15,167 | 3FE
412822 AD 0| Harley-Davidson Inc Sr Nt 3.500% 07/28. ....07/23/2015 | Morgan/JP; ities - Bonds 2,983,470 3,000,000 1FE
423074 AX 1|Heinz/H J/ Co SrNt 3.950% 07/15/25 ....07/22/2015 | Merrill Lynch. 10,058,600 | ...ovoevvverirneiiieriinniiens 10,000,000 27,431 | 2FE
423457 AB 6| Helmerich & Payne Intl Sr Nt 4.650% 03. ....08/14/2015 | Tax Free Exchange 8,261,558 8,100,000 151,706 | 2FE
42770U  AA 1| Hero Funding Trust LBASS Ser 2015-2A CL ....07/127/2015 | Deutsche Bank Securities 14,998,305 | ..cvvevveriereeieieieninns 15,000,000 1FE
446413 AG 1| Huntington Ingalls Industries Sr Nt 5. ....08/12/2015 | Citigroup 4,081,550 3,982,000 34,289 |3FE
446438 RQ 8| Huntington Bancshares SrNt 2.875% 08/. ...08/17/2015 | Goldman Sachs & Company. 9,958,000 10,000,000 1FE
44701P  AX 2| Huntsman International Inc 2015 Extended ....08/10/2015 | Tax Free Exchange. 3,769,256 3,785,369 3FE
44701P  AX 2| Huntsman International Inc 2015 Extended ....09/30/2015 | Tax Free Exchange. 8,841,276 8,883,325 1,259 |3FE
45256# AB 8| Impact CIL Parent LLC ABS Revolving Nt S ....07/02/2015 | Direct. 4,537,131 4,537,131 2AM
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45257# AA 9 |Impact Childcare LLC CDO Revol Nt Ser200. ...07/15/2015 | Interest Capitalization 6,495 6,495 5

458140 AQ 3| Intel Corp Sr Nt 2.450% 07/29/20 ....07/22/2015 | Wells Fargo 9,990,600 10,000,000 1FE
458140 AR 1| Intel Corp SrNt 3.100% 07/29/22 ....07/23/2015 | Various. 9,754,501 9,759,000 1FE
46625H MN 7| JPMorgan Chase & Co Sr Nt 3.900% 07/15, ....07/14/2015 | Morgan/JP/ ities - Bonds 4,981,200 5,000,000 1FE
485134 BP 4| Kansas City Power and Light Sr Nt 3.65. ...08/13/2015 | Morgan/JP/Securities - Bonds. 17,437,700 17,500,000 2FE
52736R  BG 6| Levi Strauss & Co SrNt 5.000% 05/01/2 ...07/17/2015 | Tax Free Exchange 10,710,263 | ..o 10,750,000 119,444 | 3FE
532716 AU 1| Limited Brands Inc High Yield Corp 5.6. ....07/09/2015 | Morgan Stanley & Co Inc. 2,650,000 2,500,000 58,203 | 3FE
546676 AW 7 | Louisville Gas & Elec Co 1st Mg Bd 3. ....09/21/2015 | Morgan/JP/ ities - Bonds. 3,498,495 3,500,000 1FE
556227 AA 4 |Madison Avenue Trust CMBS Ser 2015-11MD. ....09/15/2015 | Deutsche Bank Securities. 6,085,251 6,000,000 16,589 | 1FE
58504F AC 9| Medpace Holdings Inc Term Ln Nt 1 4.75. ....07/31/2015 | Tax Free Exchange. 9,719,497 9,684,906 4FE
61765L AS 9| Morgan Stanley BAML Trust Ser 2015-C24 C. ...09/21/2015 | Morgan Stanley & Co Inc. 25,763,015 25,000,000 18,845 | 1FE
629377 BS 0 [NRG Energy Inc SrNt 7.875% 05/15/21 ....09/21/2015 | Barclays Capital 17,313,750 | oo 16,500,000 462,656 | 4FE
62942Q AF 0| NRZ Advance Receivables Trust Ser 2015-T. ....08/25/2015 | Credit Suisse First Boston. 23,999,954 24,000,000 1FE
68557N  AA 1| Orbital ATK Inc SrNt 5.250% 10/01/21 ....09/30/2015 | Pressprich R W. 3,045,000 3,000,000 1,750 |3FE
68557N  AA 1| Orbital ATK Inc SrNt 5.250% 10/01/21 ...07/14/2015 | Tax Free Exchange 16,123,140 | ccoccoccccccvccccccccccccccccccccs 16,000,000 240,333 | 3FE
69073T AS 2| Owens Brockway Sr Nt 6.375% 08/15/25 ....08/12/2015 | Various. 6,506,250 6,500,000 4FE
693304 AT 4 |Peco Energy Co 1st Mtg Bd 3.150% 10/15 ....09/28/2015 | Mitsubishi UFJ Sec 9,461,050 9,500,000 1FE
69362B AY 8| PSEG Power LLC SrNt 4.150% 09/15/21 ...07/13/2015 | Wells Fargo. 19,009,383 18,250,000 254,562 | 2FE
693656 AA 8 |PVHCORP SrNt 4.500% 12/15/22 ....09/17/2015 | Citigroup. 7,365,540 7,384,000 88,781 |3FE
713448 CY 2 |Pepsico Inc SrNt 3.500% 07/17/25. ....08/25/2015 | Various, 16,033,370 | ccvcvcccccscccscscscccscscicins 16,000,000 19,931 | 1FE
71677TH AB 1| PetSmart Inc Term Ln Nt 1 4.250% 03/10. ....08/20/2015 | Various. 20,070,000 20,000,000 3FE
737446  AH 7 | Post Holdings Inc Sr Nt 7.750% 03/15/2 ....08/13/2015 | Barclays Capital 3,573,680 3,550,000 4FE
761713  BJ 4| Reynolds American Inc SrNt 2.300% 08/. ....07/15/2015 | Tax Free Exchange. 4,996,741 5,000,000 46,000 | 2FE
761713  BK 1 |Reynolds American Inc Sr Nt 8.125% 06/. ...07/15/2015 | Tax Free Exchange 17,262,799 16,000,000 79,444 | 2FE
761713  BL 9| Reynolds American Inc SrNt 6.875% 05/. ....07/15/2015 | Tax Free Exchange. 10,376,765 | ..oovvrereereieeieeeeiesinns 10,000,000 141,319 | 2FE
761713 BP0 Reynolds American Inc SrNt 7.000% 08/. ....07/15/2015 | Tax Free Exchange. 5,304,175 4,500,000 140,875 | 2FE
780153 AG 7 |Royal Caribbean Cruises Ltd Sr Nt 7.50. ....08/26/2015 | Imperial Capital LLC. 4,404,794 3,785,000 107,242 | 3FE
780153 AU 6 | Royal Caribbean Cruises Ltd Hgh Yld Bd ....07/01/2015 | Morgan/JP/. ities - Bonds. 4,497,075 4,345,000 32,950 |3FE
79546V AH 9| Sally Holdings Sr Nt 6.875% 11/15/19 ....08/26/2015 | Barclays Capital 5,193,750 5,000,000 101,215 | 3FE
79546V AJ 5| Sally Holdings SrNt 5.750% 06/01/22 ....09/08/2015 | Barclays Capital 1,563,750 1,500,000 21,882 |3FE
80875A AK 7 [ Scientific Games Corp Term Ln B-2 Nt 2. ....08/03/2015 | Morgan Stanley & Co Inc. 997,494 997,494 3FE
82570 AE 6| Vencore Inc (Sl Org Inc) 1st Lien TL Nt ....09/18/2015 | UBS Warburg London 3,011,250 3,000,000 4FE
82967N  AJ 7| Sirius XM Radio Inc Nt 4.250% 05/15/20. ....09/09/2015 | Barclays Capital 626,563 625,000 8,780 | 3FE
82967N AQ 1| Sirius XM Radio Inc Nt 5.875% 10/01/20. ....09/09/2015 | Citigroup 657,031 625,000 16,625 | 3FE
832696 AG 3 |Smucker JM Co SrNt 3.000% 03/15/22 ....0712412015 | Various, 5,903,166 6,000,000 64,500 | 2FE
832696 AJ 7 [Smucker JM Co SrNt 3.500% 03/15/25 ....09/21/2015 | Various. 9,895,200 10,000,000 8,750 | 2FE
84762L AR 6 | Spectrum Brands Inc Sr Nt 6.125% 12/15. ...07/01/2015 | Barclays Capital 3,631,250 3,500,000 13,101 | 4FE
857477 AT 0| State Street Corp SrNt 3.550% 08/18/2 ....08/13/2015 | Goldman Sachs & Company. 6,990,620 7,000,000 1FE
871829 AX 5| Sysco Corp SrNt 2.600% 10/01/20. ....09/23/2015 | Goldman Sachs & Company. 5,988,540 6,000,000 1FE
90346Y AE 9| US Shipping Corp Term Ln B2Nt 1 5.250. ....09/11/2015 | RBC Capital Market; 5,844,466 5,822,852 4FE
904764 AS 6 | Unilever Cap Corp Sr Nt 3.100% 07/30/2 ....07/28/2015 | Morgan/JP/ ities - Bonds. 4,941,900 5,000,000 1FE




Statement for September 30, 2015 of the NATIONWIDE MUTUAL INSURANCE COMPANY
SCHEDULE D - PART 3

Show all Long-Term Bonds and Stock Acquired During the Current Quarter
4 5

€030

1 2 3 6 7 8 9 10
Paid for Accrued Interest and NAIC Designation or
Identification Description Foreign | Date Acquired Name of Vendor Number of Shares of Stock Actual Cost Par Value Dividends Market Indicator (a)

94106L BA 6| Waste Management Inc Sr Nt 3.125% 03/0. cecveereeenns | +...09/01/2015 | US Bancorp. 1,453,365 1,500,000 391 | 2FE

942683 AG 8| Watson Pharmaceuticals Inc Sr Nt 1.875. wevernereens | 10.09/29/2015 | THI Holdings Inc. 4,997,760 5,000,000 46,354 | 2FE

94974B  GL 8| Wells Fargo & Co Sub Nt 4.300% 07/22/2 ceevveineens | 00e.07/15/2015 | Wells Fargo. 9,962,000 10,000,000 1FE

94989V AE 9| Wells Fargo Comm Mtg Tr CMBS Ser 2015-NX. cevrnereees | 100.09/25/2015 | Wells Fargo 10,299,600 | ...vevevvrvererererinnierinns 10,000,000 11,237 | 1FE

963320 AT 3 | Whirlpool Corp Sr Nt 3.700% 05/01/25 ...07/22/2015 | Various. 4,291,860 4,350,000 38,449 | 2FE

066800 AA 1| Banro Corporation 2nd Lien Nt 10.000% O. A.. ....08/04/2015 | Direct 453,580 634,000 24,835 |5*

000000 00 O [KOKS OAO SrNt 10.750% 12/28/18. F... ....07/06/2015 | Taxable Exchange 526,400 506,800 4FE

000000 00 O |Helios Towers Fin NL SrNt 8.375% 07/1 F.. ....08/25/2015 | Direct. 161,000 200,000 1,954 |4FE

000000 00 O | Digicel Limited Sr Nt 6.000% 04/15/21 F... ....09/17/2015 | Direct 604,500 650,000 17,008 | 4FE

000000 00 O |Navios SA Logistics Inc Sr Nt 7.250% 0. F... ....09/03/2015 | Direct. 495,648 538,000 13,510 | 4FE

01448Y AE 3 [ ALESCO Pfd Fdg Ltd ABS Mezz Nt Ser A7 Cl R. ...09/23/2015 | Interest Capitalization. 25,301 25,301 6FE

174610 AJ 4| Citizens Financial Group Sub Nt 4.350% R..... ....08/13/2015 | Pressprich R W 808,038 800,000 1,740 | 2FE

233400 AG 7|DTZLLC2ndLien TLNt1 8.750% 11/04/. F. ....09/01/2015 | Morgan/JP/ ities - Bonds. 17,500,000 | ..ovooeeiieriiniiiierineiies 17,500,000 4.

26244K  AC 0| Dryden SrLoan Fund CLO Ser 2015-41A B, F... ....09/17/2015 | Citigroup. 5,000,000 5,000,000 1Z

63938N  AE 4 | Navios SA Logistics Inc Sr Nt 7.250% 0, F... ....08/21/2015 | Direct. 213,325 230,000 5327 | 4FE

74041N  AB 1| Preferred Term Sec XII Trust Preferred C. F.... ....09/28/2015 | Credit Suisse First Boston. 12,150,000 | ..covovvereieieiceeeieeeis 18,000,000 4,250 | 1AM.

82620K AD 5 [ Siemens Financieringsmat Sr Nt 2.900% F... ....07/02/2015 | Jeffries & Co Inc. 9,890,100 10,000,000 33,028 | 1FE

893830 BB 4 | Transocean Sedco Forex Inc Co Gtd Nt 6 R. ...09/29/2015 | THI Holdings Inc 3,562,500 5,000,000 92,083 | 3FE

90351D AA 5| UBS Group Funding Sr Nt 2.950% 09/24/2. Fo. ....09/21/2015 [ UBS Warburg London 9,982,900 10,000,000 1FE

G24524 AH 6| Country Garden Hidg Co SrNt 7.250% 04 F... ....09/10/2015 | Direct. 637,188 625,000 18,855 | 3FE

G27649 AG 0| Digicel Limited Sr Nt 6.750% 03/01/23. F ....09/22/2015 | Direct. 279,750 300,000 1,350 |4FE

G6710E AL 4| Odebrecht Finance LTD SrNt 7.125% 06/. F... ....09/02/2015 | Direct 426,094 675,000 9,619 | 2FE

G6710E  AQ 3| Odebrecht Finance LTD SrNt 5.250% 06/. F... ....09/01/2015 | Direct. 136,400 220,000 2,150 | 2FE

P4833J AA 4] Geopark Latin Amer Chile 1st Lien Nt 7. F.. ....08/25/2015 | Direct. 222 853 325,000 1,151 | 4FE
3899999, Total Bonds - Industrial and Miscellaneous 712,501,591 [ oovoveeeerens 712,103,579 | .oovoevrerverererrrnnnnn.3,252,001 XXX
8399997. Total Bonds - Part 3. 923,281,013 911,178,463 | ..o 3,044,137 XXX
8399999. Total Bonds. 923,281,013 911,178,463 | ... 3,644,137 XXX
Common Stocks - Industrial and Miscell

29273V 10 0| Energy Transfer Equity LP Com seevverineens | 000712712015 | Stock Split 293,048.000 XXX L

51509F 10 5| Lands'End Inc Com covveeensnens | 00e.07/31/2015 | Direct, 24,188.000 571,321 XXX L

68268N 10 3| Oneok Partners LP Com. cevererines | 00....08/21/2015 | JP Morgan - Equity. 116,009.000 3,499,992 XXX L

812350 10 6 | Sears Holdings Corp Com cevveriinneee | 00e.07/31/2015 | Direct 80,412.000 1,711,971 XXX L

90214J 10 1]2U Inc Com coevvninnens | 000r.08/14/2015 | Merrill Lynch 7,730.000 286,165 XXX L
9099999. Total Common Stocks - Industrial and Miscellaneou: 6,069,449 XXX OO | XXX
Common Stocks - Mutual Funds

63867N 17 4 | Nationwide Dest 2055-INST CI (Seed) seeveeeneene | 000.09/15/2015 | Direct 324.510 4,021 XXX L

63867N 21 6 | Nationwide Dest 2055-C (Seed) ...09/15/2015 | Direct. 0.330 4 XXX 1

63867N 50 5| Nationwide Dest 2010-INS SVC (Seed) wevrenreens | 00.09/15/2015 | Direct. 6.810 57 XXX L

63867R 50 6| Nationwide Bd Fd-R (Seed) cevvenerines | 000...09/30/2015 | Direct. 0.540 5 XXX L

63867R 61 3 |Nationwide Fd-R (Seed) covneeeevnens | +0-.09/10/2015 | Direct, 0.040 1 XXX L
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63868B 44 3 | Nationwide Highmark Value Fd Inst (Seed) ....09/10/2015 | Direct 3.240 43 XXX

63868B 57 5 [ Nationwide Highmark Lg Cap Fd Inst (Seed ....09/10/2015 | Direct 1.820 23 XXX

638688 60 9| Nationwide Core Plus Bd Fd CI IS (Seed) ....09/30/2015 | Direct. 7.650 78 XXX

638688 62 5| Nationwide Highmark Bal Fd Inst (Seed) ....09/10/2015 | Direct. 2.350 31 XXX

63868B 86 4 | Nationwide Bailrd Cog Val Fd Inst (Seed) ...09/10/2015 | Direct 2470 28 XXX

63868C 30 0| Nationwide Highmark Bond Fd Inst (Seed). ....09/30/2015 | Direct 5.850 64 XXX

63868C 70 6 | Nationwide Highmark CA Int Fd Inst (Seed ....09/30/2015 | Direct 6.520 68 XXX

63868C 77 1| Nationwide Ziegler WI TxEx Fd Inst (Seed ....09/30/2015 | Direct. 8.610 85 XXX

63868C 86 2 | Nationwide Highmark Ntl In Fd Inst (Seed ....09/30/2015 | Direct. 5.300 59 XXX

63868M 32 4| Nationwide Var Ins Tr Loring Ward Mod Fd ....09/11/2015 | Direct 1,034.940 11,478 XXX

63868M 34 0] Nationwide Var Ins Tr Loring Ward Cap Ap. ...09/11/2015 | Direct. 2,372.400 25,954 XXX
9299999. Total Common Stocks - Mutual Fund: 41,999 XXX 0 XXX
9799997. Total Common Stocks - Part 3 6,111,448 XXX 0 XXX
9799999. Total Common Stock 6,111,448 XXX .0 XXX
9899999, Total Preferred and Common Stocks 6,111,448 XXX 0 XXX
9999999. Total Bonds, Preferred and Common Stocks. 929,392,461 XXX 3,044,137 XXX
(a) For all common stock bearing the NAIC market indicator "U" provide: the number of such issues................ 0.
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eig| Disposal Number of Book/Adjusted Increase/ (Amortization)/ Impairment BJAC.V. Changein | Carrying Value at (Loss) on (Loss) on Total Gain (Loss)|  Received Maturity | Indicator
CUSIP Identification Description n Date Name of Purchaser Shares of Stock | Consideration Par Value Actual Cost Carrying Value (Decrease) Accretion Recognized (11+12-13) B.J/A.C.V. Disposal Date Disposal Disposal on Disposal During Year Date (a)
Bonds - U.S. Government
36202C 4P 5| GNMA Pool #2630 6.500% 08/20/28..........ccccceo.| covee 09/01/2015] Paydown 477 477 501 498 (21) (21) ATT 0 21 |.08/20/2028 | 1...........
36217D M5 0| GNMA Pool #190380 7.500% 06/15/17............. | weeee 09/01/2015] Paydown 92 92 93 92 0 92 0 5 |.06/15/2017 [ 1..........
36218C HY 4| GNMA Pool #218147 8.500% 05/15/17.. . [ 09/01/2015 Paydown 734 734 730 731 3 3 734 0 42 |.05/152017
38377W WS 9 GNMA REMIC Ser 2011-82 CILP 3.250% 02... | ..... 09/01/2015] Paydown............cccocvcvevercrmscreicnsecies | covvvveevvnveenennvneeneenns | o 1,173,075 | ..o 1,173,075 | ........1,196,170 | .......... 1,179,853 (6,779) (A4 [ [P 1,173,075 0 26,260 |.02/20/2037 [ 1...........
38377X NE 8| GNMAREMIC Ser2011-112CIGN 2.000% 1.. | ..... 09/01/2015] Paydown 553,671 553,671 551,426 552,249 1,422 1,422 553,671 0 7,298 |.11/20/2036 | 1...........
3837H0 NF 6| GNMA REMIC Ser 1996-5CI Z 7.000% 05/1..... ..... 08/01/2015] PaYdOWN......ccvevvvevererererereserererssenes | cevvvneenrnsnnenernseeeeeens | cvvsesres 1,026,724 | ..ocvoveee 1,026,724 | .........1,055,688 | .......... 1,044,604 (17,880) (RIE:11) ) RN I 1,026,724 0 50,657 |.05/16/2026 | 1...........
911760 EJ 1| Vendee Mtg Tr RMBS REMIC Ser 1994-237B....| .... 09/01/2015] PaYdOWN.......ccvvvvveverrrrrerrrrenrernreeenns | crvvererererernrerensensenes | weevereresees EARE1 72 — 181,802 | oo AVZA: IV — 179,620 2,181 2,181 | coovevererererrrerenernrenes | e 181,802 0 7,884 |.06/15/2024 | 1...........
911760 GT 7| Vendee Mtg Tr RMBS REMIC Ser 1995-31Z...... | .... 09/01/2015] PaydOWN........cccovvvvvvrrrcerrrrcerernreeenes | crvvernrnrerernrerennensenes | cevvereiniens 131,899 | v 131,899 | oo 135,571 | oovvrvvnnens 133,624 (1,725) (WP R [ 131,899 0 6,169 |.09/15/2025 | 1...........
911760 HH 2| Vendee Mtg Tr RMBS REMIC Ser 1996-2 1Z... . [ 09/01/2015 Paydown .141,295 141,295 ..140,593 140,704 591 591 141,295 0 6,048 | .06/15/2026
911760 LQ 7| Vendee Mtg Tr RMBS REMIC Ser 1998-2Cl 1....| .... 09/01/2015) Paydown...........ccccccvvvccererncecennneccres | covvevnvevevensvssennensenes | cecveeeneiens 120,856 | ..ooooveveeee 120,856 | ...ocvovevens 126,899 | .....oooeee 124,060 (3,204) (I [ [N 120,856 0 5,340 |.06/15/2028 | 1...........
912810 QF 8| U S Treasury Inflation Index Nt 2.125%............. | ... 07/30/2015] Basis Adjustment. 602,946 2,500,000 602,946 0 602,946 0 .02/15/2040 | 1...........
912828 NP 1[{USTreasury Nt 1.750% 07/31/15......ccovvcvvvvvceee | e 07/31/2015] Maturity.......oovovseceeovcnnrssssc i | e 6,900,000 | ......... 6,900,000 { ........7,094,813 | .......... 6,946,483 (46,483) (46,483) 6,900,000 0 ......120,750 | .07/31/2015 ] 1...........
0599999. Total BONAS - U.S GOVEIMMENL. ......eeeeeeeeeeeeieeeeeee s | i 10,833,571 | .......12,730625 | ........ 11,083,242 | .......10,302,518 (71,895) 0 (71,895) 0f.... 10,833,571 0 0 0 .....230,474 XXX XXX
Bonds - All Other Government
000000 00 0] Argentina (Republic of) SrNt 7.000% 1..............| F...| 08/07/2015| Direct 255,625 250,000 246,000 2,632 2,632 248,632 6,993 6,993 10/03/2015 | 5Z.....
000000 00 0| Argentina (Republic of) Sr Unsec Nt Ser.............. | F... | 08/07/2015] DIr€Ct..........ccvvvvvvvvererveveerrenerrernneenes [ oo | evevevererens 447,300 | coovvrvrrend 450,000 | ............: 433,800 2,129 2,129 | oo | e 435,929 11,371 11,371 .04/17/2017 | 5Z.....
000000 00 O Provincia de Buenos Aires Sr Nt 9.950%........... F... [ 08/10/2015] DIFECt........ccvvvvvvrrrrerrrrrreererneeennnneenes | oerermsermsanmmmnenmnnninen | evevevererens 755,345 | oo 755,000 | cocoveerene 721,076 546 L2 N [, 721,622 33,723 33,723 | oo 12,979 |.06/09/2021 | 5FE.......
040114 GL 8| Argentina (Republic of) SrNtSerNY 8............. F...| 08/11/2015| Direct 847,532 841,223 869,824 (376) (376) 869,448 (21,916) (21,916) .12/31/2033 | 5Z.....
1099999. Total Bonds - All Other Government 2,305,802 2,296,223 2,270,700 0 4,931 0 4,931 0 2,275,631 0 30,171 30471 | e 12,979 XXX XXX
Bonds - U.S. States, Territories and P ions
041042 GT 3| Arkansas St GO Txbl Waste Wtr Poll A 5........... | .... 07/01/2015] MAtUTLY.........oooererererirircviicririi | o | v 2,185,000 | ......... 2,185,000 ...2,180,185 | .......... 2,183,965 1,035 1,035 [ oo [ i 2,185,000 0 ....109,250 |.07/01/2015 | 1FE.......
419780 S8 5| Hawaii St GO Ref SerDG 5.000% 07/01/1........ | ..... 07/01/2015) MatUFitY.........oooeoererreccrcrcviicririn | o | v 4,695,000 | ........ 4,695,000 ...4,996,372 | ......... 4,717,087 (22,087) (VX017 ) [N I 4,695,000 0 234,750 |.07/01/2015 | 1FE.......
68608K ZN 1| Oregon St GO St Brd Ed SerB 3.070% 08........ | ... 08/01/2015] MatUFity..........oocoerervcccrcriviicierii | o | v 4,440,000 | ......... 4,440,000 ....4,440,000 | ......... 4,440,000 (V1N OO I 4,440,000 0 ....136,308 |.08/01/2015 | 1FE.......
93974B  ZS 4| Washington St GO RefSer C 5.000% 07/0........{ ..... 07/01/2015) MtUrity..........ccccvevcccvcveccccrevcccieroce | o | s 12,000,000 | ........12,000,000 | ........ 12,333,361 | .......12,068,502 (68,502) ({1124} RN 12,000,000 0 ....600,000 |.07/01/2015 | 1FE.......
93974D AE 8| Washington St GO Var Purp Preref SerR-2........ | ..... 07/01/2015] Call  100.0000.......cocvovcvevmveveveies | o | ) 6,105,000 | ......... 6,105,000 | .........6,199.082 | ........ 6,125,578 (20,578) (20,578) ..........6,105,000 0 ....305,250 | .07/01/2018 | 1FE.......
1799999. Total Bonds - U.S. States, Territories and POSSESSIONS. .......cvcuiresiessisisisssssissssssssssssss s | s 29,425,000 | ........29,425,000 | ........ 30,149,000 | .......29,5635132 | .ccoooooocovvccccccccce0 | e, (110,132) 0 f (110,132) 0. 29,425,000 0 0 0]....1,385558 XXX XXX
Bonds - U.S. Political Subdivisions of States, Territories and Possessions
388640 V9 2| Grapevine-Colleyville TX GO ISD Preref.............. | .... 08/15/2015] Call -~ 100.0000.........cccvvvevrverevenns | covvrveerrnnneenernnceceenns | covvesies 1,385,000 | ..ooooeee 1,385,000 1417622 | 1,394,340 (9,340) (CREZT0)T [ [N 1,385,000 0 69,250 |.08/15/2017 | 1FE.......
388640 W7 5| Grapevine-Colleyville TX GO ISD Unref............... | ... 08/15/2015] Call ~ 100.0000.........cccvcvevvrererenns | covvvvernrrvnneeneeeceneeens | cvvsesis 4,590,000 | ......... 4,590,000 ...4,680,233 | ......... 4,621,088 (31,088) TCHINOLESY PR I 4,590,000 0 229,500 |.08/15/2017 | 1FE.......
590760 EL 4| Mesquite TXISD GO Preref Ref Ser A 5........... | ... 08/15/2015] Call  100.0000. 680,000 680,000 680,242 (242) (242) 680,000 (U [ 17,000 |.08/15/2021 | 1...........
590760 EL 4| Mesquite TXISD GO Preref Ref Ser A 5........... | ... 07/30/2015] Basis Adjustment. 3,049 680,000 3,049 0 3,049 0 .08/15/2021 | 1..........
590760 ET 7| Mesquite TXISD GO Unref Ref Ser A 5.0.. .| 08/15/2015] Call ~ 100.0000 680,000 680,000 680,242 (242) (242) 680,000 0 17,000 |.08/15/2021 | 1FE.......
590760 ET 7| Mesquite TXISD GO Unref Ref SerA 5.0.......... | ..... 07/30/2015| Basis Adjustment 3117 680,000 3117 0 3,117 0 .08/15/2021 | 1FE.......
64966K E8 2| New York NY GO Preref Sub Ser F-1 5.00........ | ... 09/01/2015] Call -~ 100.0000.........cocvcrervrercrenes | corvrveernrvenneenvneneenees | covissis 7,370,000 | ......... 7,370,000 ...1494,037 | ........ 7,412,057 (42,057) (42,057) wrerenn 1,370,000 0 .......368,500 |.09/01/2018 | 1...........
64966K F4 0| New York NY GO Preref Sub Ser F-1 5.00........ | ..... 09/01/2015] Call  100.0000. ceeeennnnn 1,370,000 | ..........7,370,000 ...1478504 | .........7,404,383 (34,383) (34,383) reeeennnna 1,370,000 0 .......368,500 |.09/01/2024 | 1...........
64966K F8 1| New York NY GO Unref Sub Ser F-1 5.000....... | ..... 09/14/2015] Call ~ 100.0000.........cccvevevvrerevener | wrvvernrererernenrennennenes | cvevecerenens 130,000 | ..ooooveveees 130,000 | .oovvvevere 132,285 | ..o 130,723 (723) (723) | oo | v 130,000 0 6,735 |.09/01/2018 | 1FE.......
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64966K G4 9| New York NY GO Unref Sub Ser F-1 5.000....... | ..... 09/14/2015] Call ~ 100.0000.........cccveveverevevenes | wrvvermrnrerermeerennennenes | cevverereiens 130,000 | .oooovvveeens 130,000 | .oovvvererens EPEN KT — 128,927 1,073 LEVZET Y [ 130,000 0 6,735 |.09/01/2024 | 1FE.......
64966K WH 2| New York NY GO Preref Sub Ser E-1 5.00........ | ..... 08/01/2015] Call ~ 100.0000. 6,610,000 6,610,000 | ..........6,696,960 | .......... 6,632,789 (22,789) (22,789) 6,610,000 0 330,500 |.08/01/2021 | 1FE.......
64966K WL 3| New York NY GO Unref Sub SerE-1 5.000....... | ..... 09/14/2015] Call  100.0000. 40,000 40,000 40,211 40,056 (56) (56) 40,000 0 2,239 |.08/01/2021 | 1FE.......
713176 F6 7| Peoria IL GO Ref Ser B 5.000% 01/01/17.. .| 07/01/2015| Call ~ 100.0000 ...2,025,000 2,025,000 2,219,785 2,036,517 (11,517) (11,517) 2,025,000 0f. 101,250 |.01/01/2017 | 1FE......
812626 N8 8| Seattle WA GO Ref & Impt Ltd Tax Preref...........| .... 08/01/2015] Call -~ 100.0000.........cocvcvvvvvereverns | covvrvrvrvnvennnnvneeereenns | covisis 1,625,000 | ....occcee 1,625,000 | .........1,674915 | ... 1,634,726 (9,726) (9,726) weenen. 1,625,000 0 81,250 [.08/01/2017 | 1...........
812626 Q2 8| Seattle WA GO Ref & Impt Ltd Tax Unref............ | ... 08/01/2015] Call - 100.0000.........cococvevvvereverns | corvvvrrrrnvvernevvenereeees | covsises 4,185,000 | ......... 4,185,000 | .........4,288,060 | ......... 4,205,141 (20,141) (20,141) weenen4,185,000 0 209,250 |.08/01/2017 | 1FE.......
988168 2A 7| Ysleta TXISD GO Bldg 5.000% 08/15/21.......... | .... 08/15/2015] Call ~ 100.0000.........cocvcvervreveveres | corvevrenvevenerenneeeeeeees | coviesis 1,500,000 | .......... 1,500,000 | ..........1,500,546 (546) (546) <. 1,500,000 0 37,500 |.08/15/2021 | 1FE.......
988168 2A 7| Ysleta TXISD GO Bldg 5.000% 08/15/21.......... | .... 07/30/2015] Basis Adjustment. 6579 | .. 1,500,000 6,579 0 6,579 0 .08/15/2021 | 1FE.......
2499999. Total Bonds - U.S. Political Subdivisions of States, Territories and Possession ....38,332,745 | .......41,180,000 | ........ 39,125,180 | ........35,640,747 0 f s (181,777) 0 f (181,777) 0f.... 38,332,745 0 0 0. 1,845,209 XXX XXX
Bonds - U.S. Special Revenue and Special Assessment
006116 AW 7| Adams Cnty PA Indl Dev AuthRev Gettysbur....... | ..... 08/15/2015] MtUTILY.........ooveverereverericiiris | o | covvesis 1,170,000 | ...coceeee 1,170,000 | .........1,198,230 | ......... 1,186,949 (16,949) (16,949) reeeen 1,170,000 0 58,500 |.08/15/2015 | 1FE.......
040580 FD 9| Arizona Sch Facs Brd StRev Ref St Sch............ | .... 07/01/2015] Call ~ 100.0000.........cccocvevvveverenns | covvrvrrrnrennenneenceeneees | oriveee 10,000,000 { ........10,000,000 | ........ 10,883,700 | ........10,053,397 (53,397) (GCRICISTA [P I 10,000,000 0f......500,000 |.07/01/2016 | 1FE.......
29270C PB 5] Energy NW WA Elec Rev Ref Proj 1 SerA.......... | ..... 07/01/2015] Maturity. 6,000,000 6,000,000 6,311,580 6,022,719 (22,719) (22,719) 6,000,000 0f......300000 |.07/01/2015 | 1FE.......
3128F2 EB 7| FHLMC Gold PC Pool #D62830 7.000% 08/1... | ..... 09/01/2015] Paydown 430 430 419 422 8 8 430 0 20 |.08/15/2025 | 1...........
3128F2 FX 8| FHLMC Gold PC Pool #D62882 7.000% 08/1... | ..... 09/01/2015] Paydown 888 888 865 871 17 17 888 0 42 |.08/152025 | 1...........
3128NE A5 9| FHLMC Pool #1A0028 2.867% 10/25/35........... | .... 09/01/2015] Paydown 5,193 5,193 5,242 5,241 (48) (48) 5,193 0 100 |.10/25/2035 | 1...........
312903 HR 1| FHLMC REMIC Ser 113-C 8.500% 05/15/21.....] .... 09/15/2015] Paydown 7,294 7,294 7,389 7,323 (30) (30) 7,294 0 414 |.05/15/2021 | 1...........
312905 E4 0| FHLMC REMIC Ser 1085 CIG 8.500% 05/15... | .... 09/01/2015] Paydown 1,769 1,769 1,759 1,760 9 9 1,769 0 100 |.05/15/2021 | 1...........
312905 YJ 5| FHLMC REMIC Ser 1077-E 9.000% 05/15/21... | ..... 09/01/2015] Paydown 8,517 8,517 8,987 8,829 (311) (311) 8,517 0 510 |.05/15/2021 | 1...........
312906 E5 5|FHLMC REMIC Ser 1116-XA 8.400% 08/15/2...] ..... 09/01/2015] Paydown 7,246 7,246 6,974 7,148 98 98 7,246 0 375 |.08/15/2021 | 1...........
312913 ZE 9| FHLMC REMIC Ser 1437-HD 7.000% 12/15/2.. | ..... 09/01/2015] Paydown 5,461 5,461 5,602 5,535 (74) (74) 5,461 0 251 |.12/15/2022 | 1...........
312915 UF 6| FHLMC REMIC Ser 1504 Z 7.000% 05/15/23... | ..... 09/01/2015] Paydown 57,243 57,243 58,882 58,094 (851) (851) 57,243 0 2,633 |.05/15/2023 | 1...........
31292G  PB 6| FHLMC Gold PC Pool #C00418 7.000% 08/1... | ..... 09/01/2015] Paydown 281 281 273 275 6 6 281 0 13 |.08/15/2025 | 1...........
3132GK  ZN 9| FHLMC Pool #Q04649 3.500% 11/15/41........... | ... 09/01/2015] Paydown 2,365,661 2,365,661 | .........2,458,793 | ... 2,456,727 (91,066) (91,066) 2,365,661 0 54,252 | .11/15/2041 [ 1..........
3132GL  XT 6| FGLMC Pool #Q05490 3.500% 01/15/42...........{ .... 09/01/2015] Paydown.............ococvcvevcvcrcscinicrsicies | covvvveervvveneervceeeeeeees | v 1,094,481 | ... 1,094,481 | ........1,137,410 | ........ 1,136,280 (41,798) (41,798) ciene 1,094,481 0 23,434 |.01/152042 | 1..........
3132GR  AS 0| FGLMC Pool #Q06017 3.500% 02/15/42...........| .... 09/01/2015] Paydown..........coceevescccccvcrnrecescssie [ ovveveeeresccsiivnvnnenns | cvvvenes 1,470,648 | ......... 1470648 | ........1,528448 | ........ 1,527,003 (56,355) (56,355) coeren 1,470,648 0 36,393 [.02/15/2042 | 1...........
3132GT GV 3| FHLMC Pool #Q08012 3.500% 04/15/42...........] .... 09/01/2015] Paydown ceerennn 1,465,823 | ... 1465823 | .........1,523,208 | .........1,521,447 (55,624) (55,624) ceeeenn 1,465,823 0 33,486 |.04/15/2042 | 1...........
31331N ST 2| Federal Farm Credit Bk MT Nt 6.900% 09......... | ..... 09/08/2015] MLUTY........ocovererereverercreresirireriie | crvvevrrsvererneerennensenes | cevverereiens 100,000 | ..ooovvvveens 100,000 | .oovevererens 104,890 | ..ooooveveees 100,359 (359) ((C151¢)') [FRRNURRRRURR IS 100,000 0 6,900 |.09/08/2015 | 1...........
313356 EC 5| FHLMC Gold PC Pool #C80131 6.000% 03/1... | ..... 09/01/2015] Paydown 3,639 3,639 3,556 3,579 60 60 3,639 0 146 |.03/15/2024 | 1...........
31339D KD 9| FHLMC REMIC Ser 2415 CE 5.500% 02/15/1...] ..... 09/01/2015] Paydown 83,205 83,205 85,909 83,488 (283) (283) 83,205 0 3,066 |.02/15/2017 | 1...........
3133T3  KF 4| FHLMC REMIC Ser 1628-KZ 6.250% 12/15/2... ] ..... 09/01/2015] Paydown 22,233 22,233 23,358 22,705 (472) (472) 22,233 0 912 | .12/152023 | 1...........
3133T3 Q2 7| FHLMC REMIC Ser 1674-Z 6.750% 02/15/24... | ..... 09/01/2015] Paydown 74,445 74,445 77,021 75,706 (1,261) (1,261) 74,445 0 3,329 |.02/15/2024 | 1...........
3133T3 X8 6| FHLMC REMIC Ser 1683 Z 6.500% 02/15/24... | ..... | 09/01/2015{ Paydown 66,059 66,059 66,473 66,144 (85) (85) 66,059 0 2,832 |.02/15/2024 1 1..
3133T6 M4 0| FHLMC REMIC Ser 1837-Z 6.500% 04/15/26... | ..... 09/01/2015] Paydown 30,552 30,552 31,497 31,055 (503) (503) 30,552 0 1,324 |.04/15/2026 | 1...........
3133TA CQ 3| FHLMC REMIC Ser 1967-BA 7.000% 06/17/2...] ..... 09/01/2015] Paydown 5,154 5,154 5,320 5,224 (70) (70) 5,154 0 232 |.06/17/2027 [ 1...cov.es
3133TC 6P 8| FHLMC Structured Ser 2008 M 7.000% 11/.......| ... 09/01/2015] Paydown 41,318 41,318 42,900 42,273 (955) (955) 41,318 0 1,886 |.11/20/2027 | 1...........
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3133TH RV 1| FHLMC REMIC Ser 2120 CIPC 6.000% 01/1... | .... 09/01/2015] Paydown 218,781 218,781 218,130 218,161 621 621 218,781 0 8,704 |.01/1512019 | 1...........
31340Y GR 4| FHLMC REMIC Ser22-C 9.500% 04/15/20....... | ..... 09/15/2015] Paydown 5277 5277 5,468 5,287 (11) (11) 5277 0 354 |.04/15/2020 | 1...........
31342A P4 5| FHLMC Pool #780443 2.219% 03/25/33............| .... 09/01/2015] Paydown 45,824 45,824 45,777 45,759 65 65 45,824 0 639 |.03/252033 | 1...........
31356B CJ 7| FHLMC Gold PC Pool #D49973 6.000% 03/1... | .... | 09/01/2015] Paydown 2,741 2,741 2,453 2,536 205 205 2,741 0 110 |.03/15/2024
31358E MW 9| FNMA REMIC Ser 1990-64Z 10.000% 06/25/2.. | ..... 09/01/2015] Paydown 7,995 7,995 8,974 8,441 (446) (446) 7,995 0 537 |.06/25/2020 | 1...........
31358E  RK 0| FNMAREMIC Ser 1990-72B 9.000% 07/25/2... | ... 09/01/2015] Paydown 4,348 4,348 4,245 4,300 48 48 4,348 0 258 |.07/25/2020 | 1...........
31358E XG 2| FNMAREMIC Ser 1990-83A 9.250% 07/25/2... | ... 09/01/2015] Paydown 3,190 3,190 3,180 3,173 17 17 3,190 0 197 |.07/25/2020 | 1...........
31358G PP 6| FNMAREMIC Ser 1991-39J 9.000% 05/25/2.... | ..... 09/01/2015] Paydown 2,585 2,585 2,782 2,656 (72) (72) 2,585 0 155 |.05/25/2021 | 1...........
31358G X4 4| FNMAREMIC Ser 1991-56G 8.600% 06/25/2... | ..... 09/01/2015] Paydown 2,257 2,257 2216 2,235 22 22 2,257 0 133 |.06/25/2021 | 1..........
31358H GT 6| FNMAREMIC Ser 1991-73A 8.000% 07/25/2... | ..... | 09/01/2015| Paydown 781 781 751 770 1 1 781 0 42 |.07/25/2021
31358H XU 4| FNMAREMIC Ser 1991-92Z 8.500% 07/25/2... | ..... 09/01/2015] Paydown 8,105 8,105 8,444 8,196 (92) (92) 8,105 0 458 |.07/25/2021 | 1...........
31358M P4 0| FNMAREMIC Ser 1992-71X 8.250% 05/25/2... | ..... 09/01/2015] Paydown 9,022 9,022 9,386 9,132 (110) (110) 9,022 0 501 |.05/25/2022 | 1...........
31358M WZ 3| FNMA REMIC Ser 1992-49 CIL 7.000% 04/..... | ..... 09/01/2015] Paydown 9,271 9,271 9,113 9,125 146 146 9,271 0 433 |.04/252022 | 1...........
31358N 5B 4| FNMA REMIC Ser 1992-124 PZ 7.000% 07/2... | ..... 09/01/2015] Paydown 8,385 8,385 8,627 8,483 (98) (98) 8,385 0 388 |.07/25/2022 | 1...........
31359B DN 4| FNMA REMIC Ser 1993-115G 5.500% 07/25... | .... 09/01/2015] Paydown 2,702 2,702 2,662 2,675 26 26 2,702 0 100 |.07/25/2023 | 1...........
31359B  ZK 6| FNMAREMIC Ser 1993-119GA 6.500% 07/25. | ..... 09/01/2015] Paydown 31,902 31,902 31,484 31,681 221 221 31,902 0 1,395 [.07/25/2023 | 1..........
31359F DE 5| FNMAREMIC Ser 1993-202M 6.500% 11/25/...] ..... 09/01/2015] Paydown..........coceevcvcccvcvvenreesessie [ oo | v 124,149 | ... 124,149 | ..o 123,760 | ..ooooveveens 123,604 545 LT P [, 124,149 0 5,100 |.11/25/2023 | 1...........
31359K 2K 2| FNMAREMIC Ser 1996-M7 CIZ 6.640% 05/.... | ..... 09/01/2015] Paydown 677 677 657 661 16 16 677 0 30 |.05/17/2036 | 1...........
31359P DJ 2| FNMAACES Ser1997-M2CIZ 7.125% 01/1.... | ..... 09/01/2015] Paydown 11,165 11,165 11,992 11,834 (669) (669) 11,165 0 531 |.01/17/2037 | 1...........
31359Q LQ 5| FNMAREMIC Ser 1997-63 ZA 6.500% 09/18... | ..... 09/01/2015] Paydown 96,636 96,636 94,732 95,373 1,263 1,263 96,636 0 4,094 |.09/18/2027 | 1...........
31359V BH 5| FNMA REMIC Ser 1998-73 CIMZ 6.300% 10... | ..... 09/01/2015] Paydown 318,642 318,642 326,697 323,295 (4,653) (4,653) 318,642 (U [ 15,031 |.10/17/2038 | 1...........
313602 3E 2| FNMAREMIC Ser 1989-67D 9.000% 10/25/1... | ..... 09/01/2015] Paydown 6,886 6,886 6,864 6,849 37 37 6,886 0 405 |.10/2512019 | 1...........
313602 W4 2| FNMAREMIC Ser 1989-62G 8.600% 10/25/1... | ..... 09/01/2015] Paydown 3411 3411 3,282 3,366 45 45 3411 0 195 |.10/25/2019 | 1..........
313603 2H 4| FNMAREMIC Ser 1990-35E 9.500% 04/25/2... | ..... 09/01/2015] Paydown 2,562 2,562 2,560 2,549 13 13 2,562 0 155 |.04/25/2020 | 1..........
313603 5J 7| FNMAREMIC Ser 1990-41D 9.500% 04/25/2... | ..... 09/01/2015] Paydown 27,916 27,916 30,462 28,984 (1,068) (1,068) 27,916 0 1,765 |.04/25/2020 | 1...........
313603 GW 6| FNMAREMIC Ser 1989-86E 8.750% 11/25/1... | ..... 09/01/2015] Paydown 1,609 1,609 1,559 1,590 19 19 1,609 0 92 |.11/25/2019 | 1........
313603 JJ 2| FNMAREMIC Ser 1989-90E 8.700% 12/2511... | ..... 09/01/2015] Paydown 1,498 1,498 1,487 1,491 8 8 1,498 0 87 |.12/252019 | 1...........
313603 QH 8| FNMAREMIC Ser 1990-1D 8.800% 01/25/20... | ..... 09/01/2015] Paydown 716 716 704 710 6 6 716 0 43 1.01/25/2020 | 1...........
313603 TW 2| FNMAREMIC Ser 1990-4Z 9.350% 01/25/20... | ..... 09/01/2015] Paydown 22,503 22,503 24,745 23,008 (595) (595) 22,503 0 1,433 |.01/25/2020 | 1...........
31373U ZC 4| FNMA Pool #304139 9.000% 01/25/25............ | ... 09/01/2015] Paydown 134 134 140 138 (5) (5) 134 0 8 |.01/25/2025 | 1...........
31377H VB 5| FNMADUS Pool #377810 7.500% 05/25/27..... | ..... 09/01/2015] Paydown 26 26 25 25 0 26 0 11.05/252027 | 1...........
31377M AP 6| FNMA DUS Pool #380814 6.030% 12/25/19..... | .... 09/01/2015] Paydown 51,137 51,137 54,884 52,267 (1,130) (1,130) 51,137 0 2,057 |.12/25/2019 | 1..........
31377T BE 5| FNMADUS Pool #386237 4.950% 06/25/19..... . | 09/01/2015| Paydown 8,205 8,205 8,561 8,294 (89) (89) 8,205 0 271 |.06/25/2019 | 1...
3137A3 HS 1| FHLMC REMIC Ser 3751 CIMC 4.000% 07/1... ..... 09/01/2015) Paydown............ccoccvvvevevvevcencrcnseeees | covvevvvvvevcnnvcvesnsnieses | covvereieiens 787,338 | ......ccccec. 787,338 | oot 788,756 | ............ 787,323 16 LGN [OOSR, 787,338 0 21,026 |.07/15/2037 | 1..........
31381L  NY 9| FNMA Pool #464007 6.650% 01/25/28.............. | ... 09/01/2015] Paydown 8,352 8,352 10,689 (2,337) (2,337) 8,352 0 185 |.01/25/2028 | 1...........
3138MC  3U 6| FNMA Pool #AP8910 3.500% 10/25/42............. | ..... 09/01/2015] Paydown 603,978 603,978 610,018 609,829 (5,851) (5,851) 603,978 (I [ 13,470 |.10/25/2042 | 1...........
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3138W9 GP 9| FNMA Pool #AS0205 3.000% 08/25/43............. | ..... 09/01/2015) PaydowWN...........ccccvcvvnceererncenernreccnes | covverrvvverenneerennensenes | cevveresesens 105,685 | ...ooovvveeee 105,685 | ..oooveverens 100,219 | .oovovvvenens 100,368 5,317 5,317 | covvevrvevrrerneerennennenes | cvvveresenen 105,685 0 2,113 |.08/25/2043 | 1...........
3138W9 KQ 2| FNMA Pool #AS0302 3.000% 08/25/43............. | .... 09/01/2015] Paydown 392,304 | ..........cc. 392,304 372,014 372,603 19,700 19,700 392,304 0 7,696 |.08/25/2043 | 1...........
3138W9 LM 0| FNMA Pool #AS0331 3.000% 08/25/43............. | .... 09/01/2015) Paydown...........ccccccvvvccererncecereneceees | covvevvvvvevennnenesninsenes | ceevererenens 100,717 | oo 100,717 95,508 95,658 5,059 LXULSICIN PPN ISV 100,717 0 2,040 |.08/25/2043 | 1...........
3138WE RA 9| FNMA Pool #AS4980 3.000% 05/25/45. . | 09/01/2015 Paydown .455,187 455,187 .457,534 (2,347) (2,347) 455,187 0 2,241 | .05/25/2045
3138WE RA 9| FNMA Pool #AS4980 3.000% 05/25/45............. | .... 09/29/2015] Basis Adjustment. 48,494 | ... 7,893,431 48,494 0 48,494 0 .05/25/2045 | 1..........
3138WE VB 2| FNMA Pool #AS5109 3.500% 06/25/45............. | .... 09/01/2015] Paydown 648,628 648,628 671,228 (22,601) (22,601) 648,628 0 4,237 |.06/25/2045 | 1...........
3138WW  BR 9| FNMA Pool #AT8147 3.000% 07/25/43............. | .... 09/01/2015] Paydown 353,288 353,288 342,192 342,562 10,726 10,726 353,288 0 7,426 |.07/25/2043 | 1...........
3138X0 Y2 8| FNMA Pool #AU1628 3.000% 07/25/43.............| .... 09/01/2015) Paydown............ccoccvevevereevveneeerseeees | covvevevvvcsvnnvnsisnsesenes | cvvveeeieiees AVEXCTT I [— 175,646 | ......c.ecen. 166,562 | ............. 166,821 8,825 ECX: 723 [ B, 175,646 0 3,511 1.07/25/2043 | 1...........
3138X0 Y5 1| FNMA Pool #AU1631 3.000% 07/25/43.............| .... 09/01/2015) Paydown............covcevveververeeeeecrseeees | covvevevcvevcnnscsisnsnsenes | covveeeieiees 142,420 | ..o 142,420 | coovvvereren ARTACT YA - 138,079 4,341 LT AT (RO [ 142,420 0 2,858 |.07/25/2043 | 1...........
3138X0 Y6 9| FNMA Pool #AU1632 3.000% 07/25/43. . | 09/01/2015| Paydown ..758,660 724,601 725,567 33,003 33,093 758,660 0 .07/25/2043
3138X2 VU 5| FNMA Pool #AU3326 3.500% 07/25/43............. | .... 09/01/2015] Paydown 90,679 91,586 91,542 (863) (863) 90,679 0 2,123 |.07/25/2043 | 1...........
3138X3 CJ 9| FNMA Pool #AU3672 3.500% 07/25/43............. | .... 09/01/2015] Paydown 4,838 4,838 4,886 4,883 (46) (46) 4,838 0 113 |.07/25/2043 | 1..........
3138X3 EJ 7| FNMA Pool #AU3736 3.000% 08/25/43............. | .... 09/01/2015] Paydown 626,168 626,168 606,502 607,084 19,084 19,084 626,168 (U [ 12,358 |.08/25/2043 | 1...........
3138YH U2 4| FNMA Pool #AY4200 3.000% 05/25/45............. | .... 09/01/2015) Paydown............ccoccvvveverevnccnerenscenns | covvevnvcverennvnrinnsnsenes | coevereiesesd 428,790 | coovvvvv 428,790 | ............ 431,202 (2,412) (VXS N [ 428,790 0 2,010 |.05/25/2045 | 1...........
3138YP A2 8| FNMA Pool #AY9024 3.000% 05/25/45............. | ..... 09/01/2015] Paydown 551,246 551,246 560,031 (8,785) (8,785) 551,246 0 5,149 |.05/25/2045 | 1...........
313920 XA 3| FNMAREMIC Ser 2001-47 ZK 6.500% 09/25... | ..... 09/01/2015] Paydown 8,328 8,328 8,610 8,470 (142) (142) 8,328 0 353 |.09/25/2031 | 1...........
313920 XZ 8| FNMAREMIC Ser 2001-W2 CI AF6 6.589% 1.. | .... 09/01/2015] Paydown 9,576 9,576 9,519 9,619 (44) (44) 9,576 0 390 |.10/25/2031 | 1...........
31392E  6A 3| FNMAREMIC Ser 2002-67 CIAN 5.000% 11... | .... 09/01/2015) Paydown............coccveveveveeveererceseeees | covvevevcvcvcnnvcsisnnnsenes | cvvveeeieiees 130,766 | ..oooovveeens 130,766 | ..oocveveven 130,504 | ..oooovvvnens 130,416 350 350 | coeverrrererernrerennnenenes | cveveverenen 130,766 0 4,342 | 11/2512017 | 1...........
31392E  FL 9| FNMA REMIC Ser 2002-55 Cl GC 5.500% 09...| ... 09/01/2015] Paydown 48,816 48,816 50,417 49,005 (189) (189) 48,816 0 1,787 | .09/25/2017 | 1...........
31392E  SX 9| FNMA REMIC Ser 2002-59 CIB 5.500% 09..... | ..... 09/01/2015] Paydown 14,993 14,993 15,588 15,144 (151) (151) 14,993 0 552 |.09/25/2017 | 1...........
31392R  YX 3| FHLMC REMIC Ser 2489 CIPE 6.000% 08/1....] ..... 09/01/2015] Paydown 89,623 89,623 89,144 89,221 402 402 89,623 0 3,602 |.08/15/2032 | 1...........
31392T WT 0| FHLMC REMIC Ser 2478 JF 6.000% 08/15/2....] ..... 09/01/2015] Paydown 24,527 24,527 25,546 24,845 (318) (318) 24,527 0 980 |.08/15/2022 | 1...........
313920 KL 7| FHLMC REMIC Ser2504 N 5.500% 09/15/1.... | ..... 09/01/2015] Paydown 27,250 27,250 27,841 27,330 (80) (80) 27,250 0 998 |.09/152017 | 1...........
313920 MQ 4| FHLMC REMIC Ser 2503 BH 5.500% 09/15/1...] ..... 09/01/2015] Paydown 68,277 68,277 70,509 68,538 (261) (261) 68,277 0 2,511 |.09/152017 | 1..........
313920 RH 9| FHLMC REMIC Ser 2501 AN  5.500% 09/15/1...] ..... 09/01/2015] Paydown 93,006 93,006 95,687 93,368 (362) (362) 93,006 0 3,438 |.09/152017 | 1...........
31393A 2V 8| FNMAREMIC Ser 2003-38 CIMP 5.500% 05... | ..... 09/01/2015) Paydown.............covcevveveveeveerercceeeees | covvevevcvevcnnvcsvsnnnsenes | cvvveeeeeiees AR WL H I [— 136,261 | .oovvveveen ERIK 7 [ 136,760 (499) (499) [ oo | v 136,261 0 5,063 |.05/25/2023 | 1...........
31393B T4 7| FNMAREMIC Tr Ser 2003-W6 1A41 5.398%... | ..... 09/01/2015] Paydown 87,227 87,227 87,908 87,460 (233) (233) 87,227 0 2,930 |.10/25/2042 | 1...........
31393E BH 1| FNMAREMIC Ser 2003-74 CI VB 5.500% 07....{ ..... 07/01/2015] Paydown 34,325 34,325 33,639 34,187 139 139 34,325 0 1,101 | .07/25/2021 | 1...........
31394W CK 2| FHLMC REMIC Ser2773 CICD 4.500% 04/1... | ..... 09/01/2015] Paydown 68,628 68,628 62,184 65,472 3,155 3,155 68,628 0 2,066 |.04/15/2024 | 1...........
31395D 5V 7| FNMA REMIC Ser 2006-46 CI PG 5.500% 02... | ..... 09/01/2015] Paydown 554,142 554,142 538,758 550,309 949 949 551,259 2,884 2,884 20,173 |.02/25/2035 | 1...........
31395G  C3 4| FHLMC REMIC Ser 2852 CINY 5.000% 09/1... | ..... 09/01/2015] Paydown............cccocvcvevcrercsercrcneecnes | covvvvcenvvvennennveeeeennns | covveiis 1,829,571 | ..ooveee 1,829,571 | ........1,800,724 | .......... 1,814,717 14,854 14,854 coenen 1,829,571 0 59,072 |.09/15/2033 | 1...........
31396A RE 6| FHLMC REMIC Ser 3037 CIND 5.000% 01/1... | ..... 09/01/2015] Paydown 287,054 287,054 276,959 285,768 1,286 1,286 287,054 0 9,007 |.01/15/2034 | 1...........
31396) NC 5| FHLMC REMIC Ser 3131 CIMD 5.500% 01/1...{ ..... | 09/01/2015] Paydown ..769,756 769,756 ..763,523 766,067 3,690 3,690 0 27,870 |.01/15/2035 | 1..
31403A WY 7| FNMA Pool #743263 3.500% 10/25/18.............. | .... 09/01/2015] Paydown 16,930 16,930 15,787 16,443 487 487 0 402 |.10/2512018 | 1...........
31408G KD 8| FNMA Pool #850892 5.000% 10/01/35.............. | .... 09/01/2015] Paydown 3,757 3,757 3,757 3,757 0 3,757 0 125 |.10/01/2035 | 1..........
31408) BM 2| FNMA Pool #852444 5.000% 10/01/35.............. | ..... 09/01/2015] Paydown 4,604 4,604 4,604 4,604 0 4,604 0 155 |.10/01/2035 | 1...........
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31409Y L6 2| FNMA Pool #882449 5.000% 01/25/36.............. | -.... 09/01/2015] Paydown 3,897 3,897 3,897 3,897 0 3,897 0 128 |.01/25/2036 | 1...........
31412W  TB 2| FNMA Pool #937146 6.500% 05/25/37.............. | -.cc 09/01/2015] Paydown 744 744 758 758 (13) (13) 744 0 32 |.05/25/2037 | 1...........
31413H G3 6| FNMA Pool #945818 6.000% 07/25/37............. | weeee 09/01/2015) Paydown...........ccccccvvvccererncecereneceees | covvevvvvvevennnenesninsenes | ceevererenens 137,010 | oo 137,010 | 137,481 | 137,438 (428) (C71:) ) (RN [ 137,010 0 5,284 |.07/25/2037 | 1...........
31417G  ZX 7| FNMA Pool #AB9757 3.500% 06/25/43. . | 09/01/2015 Paydown ..4,754,004 4,754,004 4,799,850 (45,846) (45,846) 4,754,004 0 .110,939 | .06/25/2043
314188 SY 3| FNMA Pool # MA2334 3.500% 07/25/45............| .... 09/01/2015] Paydown 69,363 69,363 (2,260) (2,260) 69,363 0 202 |.07/25/2045 | 1...........
34073N  5X 4| Florida Hsng Fin Corp Rev LBASS AMT SF H..... [ ..... 07/01/2015] Call  100.0000. 30,000 30,000 30,000 0 30,000 0 1,635 |.07/01/2023 | 1FE.......
34160W KG 8| Florida St Dept Env Protn Rev Preservati............ | .... 07/01/2015] Call ~ 101.0000. 6,054,950 5,995,000 ...6419,926 | .......... 6,065,724 (10,774) (10,774) 6,054,950 0 299,750 |.07/01/2021 | 1FE.......
34160W KH 6| Florida St Dept Env Protn Rev Preservati............ | .... 07/01/2015] Call ~ 101.0000. 6,357,950 | ... 6,295,000 6,729,859 6,367,439 (9,489) (9,489) 6,357,950 0 ....314,750 | .07/01/2022 | 1FE.......
34160W LD  4|Florida St Dept Env Protn Rev Preservati............ | .... 07/01/2015 Call - 101.0000......cccccccrccererrres [ wovvmrmerrereciicvirvrrenns | v 4,343,000 | ... 4,300,000 ..4,629122 | ......... 4,357,062 (14,062) (14,062) ....4,343,000 0 ....215,000 |.07/01/2018 | 1FE.......
34160W LF 9| Florida St Dept Env Protn Rev Preservati. .| 07/01/2015] Call ~ 101.0000 8,706,200 8,620,000 ..9,193,402 8,718,220 (12,020) (12,020) 8,706,200 0 /431,000 |.07/01/2020 | 1FE.......
34160W MN 1| Florida St Dept Env Protn Rev Preservati............ | .... 07/01/2015] Call ~ 101.0000.........cccvvvevvrererenns | corvrveerrnrenennennceceenns | cevvesies 7,468,950 | ......... 7,395,000 ....1,832,045 | ......... 7,472,882 (3,932) (3,932) ....7,468,950 0 369,750 |.07/01/2018 | 1FE.......
349515 DT 0| Fort Worth TX Wir & Swr Rev Ref Ser A.............. | ... 09/25/2015] Call ~ 100.0000.........cccvevevvrererenns | covvrvernrnvnnenneneceneenns | covsesis 4,490,000 | ......... 4,490,000 ...4,881,169 | ......... 4,495,812 (5,812) (5,812) ....4,490,000 0 ....249,444 | .02/15/2016 | 1FE.......
403720 DF 9] Gwinnett Cnty GA Dev Auth Rev Ref Civic.......... | ... 09/01/2015] MAtUTiLY.........oocevererverrcrivicririnn | o | v 1,155,000 | .....ccoee 1,155,000 ..1,278481 | ........ 1,172,810 (17,810) (17,810) ....1,155,000 (U [N 46,200 |.09/01/2015 | 1FE.......
40785E MU 7| Hamilton SE IN Con Sch Bld Rev Ref SerA........ | .... 07/10/2015] Maturity. 2,810,000 2,810,000 ...3,069,841 | .......... 2,826,322 (16,322) (16,322) 2,810,000 0 ....140,500 | .07/10/2015 | 1FE.......
452252 AW 9] lllinois St Toll Hwy Auth Rev Sr Priorit..........cccc.c.. | cooee 07/01/2015] Call ~ 100.0000.........cccocvevvvererenns | corvrvnrerrrnnrrnvnneeeneens | e 15,000,000 | ........15,000,000 | ........ 16,392,700 | ........15,083,160 (83,160) (RTCL0)) U I 15,000,000 0 .......150,000 |.01/01/2019 | 1FE......
452252 AY 5] llinois St Toll Hwy Auth Rev Sr Priorit.................. | ... 07/01/2015] Call -~ 100.0000.........cococvervrmveveres | covvrvrernrrveeneneeneeneees | oveeeee 20,000,000 | ........20,000,000 | ........ 21,427,350 | .......20,088,094 (88,094) ((CECHOICTY SRR I 20,000,000 0. 1,000,000 |.01/01/2021 | 1FE.......
452252  AZ 2| lllinois St Toll Hwy Auth Rev St Priofit.......c.ccccceeee | covee 07/01/2015] Call - 100.0000.........cococvevrrererenes | corvrveerrnvenneeneneneeenes | covisssd 6,000,000 6,000,000 6,271,440 6,018,198 (18,198) (18,198) 6,000,000 0 300,000 |.01/01/2022 | 1FE.......
454806 AU 4] Indiana St Hsg & Cmnty Dev Rev LBASS AMT... | ..... 07/01/2015) Call -~ 100.0000..........ccocvevvvvrvvrnes | covvevmrmrmrenmreresnsnnenes | cemveeeieiees 165,000 | oo 165,000 | .oovvveveren 165,000 | .oooovveeens 165,000 (VN (OSSO (SR 165,000 0 7,920 |.07/01/2021 | 1FE.......
57429L AL  0|Maryland St Trans Auth Rev Ltd Oblg Txbl.......... | .... 07/01/2015] Call ~ 100.0000.........cccvevevrrerevrnes | wrvvermrnrerenmenrennensenes | cevvevereiens 125,000 | .ooooveeeens 125,000 | coovvvererens 125,000 | .oooooveveens 125,000 (VN OO 125,000 0 8,100 |.07/01/2022 | 1FE.......
57563R  JC 4| Massachusetts Educ Fin Rev LBASS AMT Iss.... | ..... 07/01/2015] Call ~ 100.0000. 555,000 555,000 555,000 555,000 0 555,000 0 31,635 [.01/01/2030 | 1FE.......
576000 AY 9| Massachusetts St Sch Bldg Rev Auth Dedic........ | ..... 08/15/2015] Call -~ 100.0000.........cccvevevvvevevenns | o | coveesis 1,700,000 | .....cccee 1,700,000 .. 1,847,679 | ........ 1,710,954 (10,954) (10,954) ....1,700,000 0 85,000 |.08/15/2018 | 1FE.......
60636P PP 9| Missouri St Env Impt Engy Rev Res Auth S......... | .... 07/01/2015) MAtUTIRY.........covevrcrcveccrircsiicrirain | v | cecvererenens 150,000 [ ..oooovvveens 150,000 | .oovvveveren 166,271 | ...ocoveeeees 150,000 (VN U 150,000 0 8,625 |.07/01/2015 | 1FE.......
658873 AS 3| North Dakota Dept Trans Rev Grant &Rev......... | .... 07/30/2015] Basis Adjustment. 6,760 2,000,000 6,760 0 6,760 0 .06/01/2020 | 1FE.......
67908N LH 2] Oklahoma St Cap Impt Auth Rev Higher Ed......... | ..... 07/01/2015] Call -~ 100.0000.........cccvcvvvvverereens | corvrvrrrvnvennenvvnnenennns | covisss 7,860,000 | ......... 7,860,000 ...8,294815 | ......... 7,888,350 (28,350) (28,350) ....7,860,000 0 .......393,000 |.07/01/2017 | 1FE.......
71884A LS 6| Phoenix AZ Civic Impt Corp Rev Excise Ta......... | .... 07/01/2015] Call -~ 100.0000.........cococvevvverevenns | corvevrervrveneeenvenereeees | covsiss 7,675,000 | .......... 7,675,000 ...8,285239 | ......... 7,712,188 (37,188) (37,188) ....7,675,000 0 383,750 |.07/01/2021 | 1FE.......
795685 CH 7| Salt Lake City UT Rev Sales Tax 5.000%.......... | .... 08/01/2015] Call  100.0000. 3,550,000 3,550,000 3,638,928 3,559,094 (9,094) (9,004) 3,550,000 0 < 177,500 |.08/01/2025 | 1FE.......
83712D__PY 6] South Carolina St Hsg Fin Rev LBASS AMT........] ..... 07/01/2015] Call _ 100.0000......ccocveveveerrereernes | covvensesnsressesnensissenes | cosseseessees 110,000 | oo 110,000 | .oovvveveres 110,000 | e 110,000 (V] O [ 110,000 0 5,830 |.07/01/2023 | 1FE.......
3199999. Total Bonds - U.S. Special Revenue and Special Assessment. .....144,996,241 | ......154,508,368 | .....153,471,321 | ..... 143,414,362 0 f s (678,570) 0 f s (678,570) 0 [...144,993 358 0 2,884 2,884 | ......6,663,075 XXX XXX
Bonds - Industrial and Miscellaneous
000000 00 OfTravel Leaders Group LLC TermLn BNt 1..........] .... 09/30/2015) Redemption  100.0000............. | cocvevvrvvevernrerennenrenes | ceeverererens 120,000 | ..oooovveeees 120,000 | .ooovvevere 119,400 600 800 | coovevvrevevennrerennnnnenes | v 120,000 0 3,407 |.12/05/2020 | 4FE.......
00241Y AB 0| AVSC Holding (PSAV Presen) 1st Lien Term...... | ..... 09/30/2015] Redemption ~ 100.0000 30,288 30,288 30,166 122 122 30,288 0 133 |.01/22/2021 | 4FE.......
00241Y AB 0| AVSC Holding (PSAV Presen) 1st Lien Term...... | ..... 09/28/2015] Tax Free Exchange 8,032,406 8,065,247 8,027,136 6,659,923 28,908 3,773 32,681 8,032,406 0 293,721 |.01/22/2021 | 4FE......
00441X AD 6| ACE Securities Corp RMBS Ser 2006-NC2 Cl..... . | 08/25/2015| Paydown 47,995 47,995 30,693 19,504 11,189 17,301 28,490 47,995 0 98 |.07/25/2036 | 1FM..
004421 VE 0] ACE Securities Corp RMBS Ser 2006-SL1 Cl......] ..... 09/25/2015| Paydown 82,896 82,896 54,192 50,955 3,237 28,704 31,941 82,896 0 279 | .09/25/2035 | 4FM..
00913M  AF 4| AirNewco LLC 1stLien TLNt1 6.500%............ | ... 08/28/2015] Redemption  100.0000 6,667 6,667 6,600 67 67 6,667 0 179 1.02/13/2022 | 4Z.....
01082# AA 3| Alameda Cnty CA CTL Ser 2002-A 7.500%.......] ..... 09/15/2015] Redemption ~ 100.0000 78,581 78,581 83,296 80,739 (2,158) (2,158) 78,581 0 3,931 |.06/15/2021 | 1...........



6'6030

Statement for September 30, 2015 of the NATIONWIDE MUTUAL INSURANCE COMPANY

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

SCHEDULE D - PART 4

1 2 3 4 5 6 7 8 9 10 Change in Book/Adjusted Carrying Value 16 17 18 19 20 21 22
1 12 13 14 15
NAIC
Desig-
Current Year's Bond nation
Unrealized Other Than Total Foreign Foreign Interest/Stock Stated or
For Prior Year Valuation Current Year's Temporary Total Change in Exchange Book/Adjusted | Exchange Gain | Realized Gain Dividends | Contractual | Market
eig| Disposal Number of Book/Adjusted Increase/ (Amortization)/ Impairment BJAC.V. Changein | Carrying Value at (Loss) on (Loss) on Total Gain (Loss)|  Received Maturity | Indicator
CUSIP Identification Description n Date Name of Purchaser Shares of Stock | Consideration Par Value Actual Cost Carrying Value (Decrease) Accretion Recognized (11+12-13) B.J/A.C.V. Disposal Date Disposal Disposal on Disposal During Year Date (a)
018804 AQ 7| Aliant Techsystems Inc SrNt 5.250% 1............. | ..... 07/14/12015] Tax Free EXChange..........ccccccvee | covvvvvervveveeeeveneeenenes | s 16,123,140 | ........16,000,000 | ........ 16,162,500 | ........16,115,350 21,565 (13,775) 7,790 [ oooevveveevmenevnmnninninns | v 16,123,140 0 660,333 |.10/01/2021 | 3FE.......
02149D AJ 8] Countrywide Alternative Ln Tr RMBS Ser 2......... | ... 09/01/2015) Paydown..........ccccccvvvcccrernccccnnnecenes | covvernvvvevennennennennenes | coeveeeneiens 194,730 | ..ooooveee 200,603 | ..coovovee 192,064 | ......coooeee 192,064 (VN IO 192,064 2,666 2,666 3,674 |.01/25/2047 | 1FM..
02150F AA 8| Countrywide Alternative Ln Tr RMBS Ser 2......... | ... 09/01/2015] Paydown 53,618 67,601 57,627 57,627 0 57,627 (4,010) (4,010) 2,512 |.05/25/2037 | 1FM..
02150W AB 9| Countrywide Alternative Ln Tr RMBS Ser 2.. . | 09/01/2015 Paydown 114,485 208,844 ..194,838 194,838 0 194,838 (80,352) (80,352) 3,518 |.03/25/2047 | 1FM..
02376T AC 2| American Airlines Inc EETC Ser 2013-2B........... | ..... 07/15/2015) Redemption ~ 100.0000............ | cocvevvvevevevmverenmrerenes | cvevereieiens 135957 | oo 135,957 | woovvveveen 140,162 | ....oocoeeees 138,676 1,113 (3,832) (VA1) [ [ 135,957 0 7,614 |.07/15/2020 | 3FE.......
023772 AB 2| American Airlines Inc LBASS EETC Ser 201....... | .... 07/15/2015) Redemption ~ 100.0000............ | cocvevvvevevevmverevmrnienes | covvereiniens 116,639 [ ...cccceee 116,639 | ..ovvveveen 110,795 | ...oooceeeees 111,100 5,539 RCICIN PR IS 116,639 0 4,666 |.07/15/2025 | 1FE.......
02377U AB 0] American Airlines Inc LBASS PTC Ser 2013........| ... 07/15/2015) Redemption  100.0000............. | coeverererererererermrnreres | wervevererens 750,202 | oo 750,202 | coocoveerene 750,202 | ccooooeeee. 750,202 (V] (OO 750,202 0 37,135 | .01/15/2023 | 2FE.......
02878C AM 0| American Pacific Corp TermLn Nt 1 7.0.....ccccce. | e 09/30/2015| Redemption  100.0000 62,691 62,691 62,221 62,286 405 405 62,691 0 3,321 |.02/27/2019 | 4FE......
02932) AG 2| American Rock Salt Co 1st Lien Term Ln N......... | ..... 09/30/2015] Redemption ~ 100.0000 53,712 53,712 53,444 52,191 1,277 245 1,522 53,712 0 1,935 | .05/20/2021 | 4FE.......
030728 KH 7| Ameriquest Mtg Sec Inc RMBS Ser 2003-10.... . | 09/25/2015 Paydown 518,939 518,939 501,600 502,934 16,005 16,005 518,939 0 3,356 |.12/25/2033 | 1FM..
030728 ZK 4| Ameriquest Mtg Sec Inc RMBS Ser 2005-X1....... | .... 09/25/2015] Paydown...........ccccccvvvcccnerncencrnnccenes | covvevnvnvevennensennennenes | cecverenesesd 485984 | ... 485,984 | ............. 468,064 | ............. 468,057 17,927 AUV O 485,984 0 3,124 |.03/25/2035 | 1FM..
03215P BN 8| Amresco Resdtl Sec Mtg Loan RMBS Ser 199.... | ..... 09/01/2015] Paydown 5,120 5,120 5,050 5,093 1 1 5,104 16 16 258 |.03/25/2027 | 1FM..
03215P DN 6 Amresco Resdtl Sec Mtg Loan RMBS PTC Ser... | ..... 09/01/2015] Paydown 179 179 179 178 1 1 179 0 8 |.08/25/2027 | 1FM..
032511 BH 9| Anadarko Petroleum Corp Sr Nt 6.375% 0.........] .... 09/29/2015] Basis Adjustment. 58,434 3,600,000 58,434 0 58,434 0 .09/15/2017 | 2FE.......
03334@ AA  7|AnchoragePermit Ctr Bldg Ls TrCTL 6.3......... | ... 09/15/2015] Redemption ~ 100.0000 46,832 46,832 46,832 46,832 0 46,832 0 1,980 [.02/15/2025 | 1...........
04541G  GB 2| Asset Backed Securities Corp RMBS Ser 20....... | ..... 09/25/2015] Paydown 621,718 621,718 597,017 597,502 24,216 24,216 621,718 0 4,702 | .11/25/2033 | 1FM..
045604 A# 2| Associated Estates Realty Corp Sr Nt Ser........... | .... 08/07/2015] Call ~ 110.2814 6,616,881 6,000,000 6,000,000 | ......... 6,000,000 616,881 616,881 6,616,881 0 204,490 |.10/21/2020 | 2FE.......
048312 AC 6| Aflantic City Elec Tran Fd ABS Ser 2002-............ | ... 07/20/2015] Paydown 84,107 84,107 83,416 84,072 35 35 84,107 0 3,097 |.07/20/2017 | 1FE.......
05501T AC 3| TGGT Holdings (Azure) LLC 1st Lien Term......... | ..... 09/30/2015] Redemption ~ 100.0000 2,527,273 2,527,273 | .........2,489,364 2,274,545 222,087 30,640 252,727 2,527,273 0f......130357 |.11/18/2018 | 4FE.......
05538B AH 8| BE Aerospace Inc TermLn Nt5 4.000% 1......... | .... 07/08/2015] Redemption ~ 100.0000 284,091 284,091 284,091 0 284,091 0 4,261 |.11/21/2021 | 3FE.......
05538B AH 8| BE Aerospace Inc TermLn Nt3 4.000% 1......... | .... 07/01/2015] Tax Free Exchange 56,818 56,818 56,818 0 56,818 0 1,054 |.11/21/2021 | 3FE.......
05549@ AA 3| BJs Wholesale Club Inc CTL (HG Bowie Rea...... | ..... 09/15/2015] Redemption ~ 100.0000 61,372 61,372 61,965 61,662 (290) (290) 61,372 0 2,845 |.05/15/2022 | 2...........
05948K X7 9| Bank of America Alt Loan Tr RMBS Ser 200........ | ..... 09/01/2015] Paydown 552,637 552,637 539,648 539,648 12,988 12,988 552,637 0 21,095 |.01/25/2036 | 4FM..
05950T AF 2| Banc of America Mtg Securities RMBS Ser.......... | ..... 09/01/2015) Paydown............cccocvvveverevvcenercnscenns | covvevnvevvvennvesennsnsenes | cvevereieiens 126,477 | oo 143,466 | ............. 133,998 | ..o 123,503 11,726 15 ARV T OO IS 135,245 (8,767) (8,767) 5,207 |.11/20/2046 | 1FM..
059512 AE 3| Banc of America Comm Mtg Inc CMBS Ser 20.... | ..... 09/01/2015] Paydown 2,019,333 2,019,333 | .........1,981645 | ......... 1,981,656 37,677 37,677 2,019,333 0 72,263 |.06/10/2049 | 1FM..
07331C AA 6| Bayview Opport Mast Fund Trust LBASS Ser...... | ..... 09/28/2015] Paydown 2,073,051 2,073,051 2,073,051 2,059,242 13,809 13,809 2,073,051 0 57,494 |.07/28/2019 | 5*...
07384M  7C 0| Bear Stearns Adj Rate Mtg RMBS Ser 2005-....... | .... 09/01/2015] PaydowN...........ccccvcvvvceererncencenreccnes | covvernvnvevenneerensensenes | cevvevesesens AU WAL [— 146,216 | ..oovveveren 147,586 | ...oooveveens 147,548 (1,332) TUICKYAT N B 146,216 0 2,528 |.03/25/2035 | 1FM..
07386H MD 0] Bear Stearns Alt- A Tr RMBS Ser 2004-10........... | ..... 09/25/2015] Paydown 243273 243273 229,438 229,438 13,835 13,835 243273 0 1,709 |.09/25/2034 | 1FM..
07401P AA  2|Bear Stearns Mtg Tr RMBS Ser 2007-SL1 Cl...... | ... 09/25/2015] Paydown 18,630 18,630 8,094 8,094 0 8,094 10,537 10,537 63 |.03/25/2037 | 1FM..
117017 AB 9| Brunswick & Glynn Co Dev Auth CTL Rev Le...... | ... 08/15/2015] Redemption ~ 100.0000 277,598 277,598 277,598 277,598 0 277,598 (U [T 17,378 1.02/15/2023 | 1...........
117017 AC  7|Brunswick & Glynn Co Dev Auth CTL Rev Le...... | ... 07/15/2015] Redemption ~ 100.0000 206,558 206,558 206,558 206,558 0 206,558 (U [ 12,352 |.01/15/2024 | 1...........
12189P AH 5] Burlington Northern Santa Fe ABS ETC Ser........ | ... 07/15/2015] Paydown 4,948 4,948 5,658 5,109 (160) (160) 4,948 0 391 |.01/15/2020 | 1FE.......
12543K  AJ 3| Community Health Systems Inc Term Ln AN... . | 09/30/2015| Redemption  100.0000 93,056 93,056 92,590 465 465 93,056 0 127 | .01/27/2019 | 3FE.......
12543K AL 8| Community Health Systems Inc Term Ln FN...... | ..... 09/30/2015| Redemption  100.0000 1,514 1,514 1,514 0 1,514 0 5 1.12/31/2018 | 3FE.......
12543K AL 8| Community Health Systems Inc Term Ln F N...... | ..... 08/28/2015] Tax Free Exchange. 1514 1,514 1514 0 1514 0 14 1.12/31/2018 | 3FE.......
12543K AM 6] Community Health Systems Inc TermLn G N......]| ..... 09/30/2015] Redemption ~ 100.0000 12,738 12,738 12,738 0 12,738 0 44 | 12/31/2019 | 3FE.......
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12543K AM 6| Community Health Systems Inc TermLn G N...... ] ..... 08/28/2015] Tax Free Exchange 12,738 12,738 12,738 0 12,738 0 148 |.12/31/2019 | 3FE.......
12543K AN 4| Community Health Systems Inc TermLnHN...... | ..... 09/30/2015] Redemption ~ 100.0000 23,437 23,437 23,342 95 95 23,437 0 86 |.01/27/2021 | 3FE.......
12543K AN 4| Community Health Systems Inc Term LnH N...... | ..... 08/28/2015] Tax Free Exchange 23,342 23,437 23,337 4 4 0 268 |.01/27/2021 | 3FE.......
12566U AN 4| Citimortgage Alternative Ln Tr RMBS Ser. . | 09/01/2015 Paydown 114,564 ..128,453 0 (13,890) (13,890) 6,118 |.02/25/2037 | 1FM..
12566U AT 1| Citimortgage Alternative Ln Tr RMBS Ser............ | .... 09/01/2015] Paydown 74,643 72,567 73,343 59 59 1,241 1,241 2,738 |.02/25/2022 | 1FM..
12567A AP 2| Citimortgage Alternative Ln Tr RMBS Ser............ | ..... 09/01/2015] Paydown 47,125 50,799 50,935 0 (3,810) (3,810) 1,915 |.03/25/2022 | 2FM..
125910 AG 8| Comm Mortgage Trust CMBS Ser 2014-UBS2C | ..... 09/01/2015] Paydown 15,059 14,321 (14,321) (14,321) 0 1,609 |.03/10/2047 | 1FE.......
126307 AC 1| CSC Holdings Inc SrNt 8.625% 02/15/19..........| .... 09/24/2015] CIIGrOUP.......cvvvvvvveeeevereeececeeeeeeeeeeees | cevvveeenevvennersceeeeeenes | o 9,401,250 | ......... 9,000,000 | ..........9,426,237 9,239,397 (37,287) (37,287) 9,202,110 | coovevveveeeeerrererseeneees | crerenene 199,140 | .............199,140 ....862,979 | .02/15/2019 | 3FE.......
126307 AF 4| CSC Holdings Inc SrNt 6.750% 11/15/21.......... | ... 09/18/2015] CItIGroup.......cvvvvvvveeveveeerererseereereneees | covvvveeeseveneeensneeeeenes | covissis 2,412,500 2,500,000 2,551,428 2,542,511 (3,671) (3,671) 2,638,840 | .oooooreeeeeeeeeeeeereeeeees [ v (126,340) | ............ (126,340) | ...........144,375 | .11/15/2021 | 3FE.......
12630U AD 8| Cablevision (CSC Holdings) Term Ln B Nt... . | 09/30/2015| Redemption  100.0000 7,588 7,588 7,550 7411 147 29 176 7,588 0 154 |.04/17/2020 | 3FE.......
12632B AB 2| CPlInternational Inc Term Ln Nt 1 4.2.........ccccoe.| e 09/30/2015| Redemption  100.0000 22,500 22,500 22,444 22,050 403 47 450 22,500 0 725 | .11/17/2017 | 4FE.......
12638P AB 5| Credit Suisse Mtg Cap Cft RMBS Ser 2007-........ | ... 09/01/2015] Paydown 97,770 97,770 60,617 60,617 0 60,617 37,152 37,152 2,390 |.04/25/2037 | 1FM..
126410 LM 9| CSX Transportation Inc Co Gtd Nt 6.251............| .... 07/15/2015) Redemption  100.0000............. | cocvevvrevevevmverennrnrenes | cevvererenens 140,767 | ... 140,767 | ..ovvveveen 140,767 | ...ocoveveees 140,767 (VN OO 140,767 0 8,799 |.01/15/2023 | 1FE.......
12644@ BQ  7|CTL Cap Tr CTL Ser 2002-34 CI A Walgreen...... | ..... 09/15/2015] Redemption ~ 100.0000 25,132 25,132 25,132 25,132 0 25,132 0 1,126 |.07/15/2022 | 2...........
12644@ BR 5| CTL Cap Tr CTLSer 2002-21Aurora Heathcar.... | ..... 09/15/2015] Redemption ~ 100.0000 56,250 56,250 56,250 56,250 0 56,250 0 2,495 |.10/15/2022 | 1...........
12644@ BS 3| CTL Cap Tr CTL Walgreens 6.620% 01/15/...... | .... 09/15/2015] Redemption ~ 100.0000 23,695 23,695 23,932 23816 (120) (120) 23,695 0 1,046 |.01/15/2023 | 2...........
12646U AM 0| Credit Suisse Comm Mtg Tr RMBS Ser 2013-..... | ..... 09/01/2015] PaydowN............covvveeeuemmncnenrreininnen | crvveiisnseeeseievienonns | cveveenies 1,174,927 | ..o 1174927 | ........1,207,972 | .......... 1,199,847 (24,921) (24,921) coeeen 1,174,927 0 22,183 |.03/25/2043 | 1FM..
126650 BP 4| CVS Health Corp ABS PTC Nt 6.036% 12/1...... ... 09/10/2015] Redemption ~ 100.0000 44,001 44,001 51,224 50,417 (6,415) (6,415) 44,001 0 1,771 | .12/10/2028 | 2FE.......
126650 BQ 2| CVS Health Corp ABS PTC Nt 6.943% 01/1...... | ... 09/10/2015) Redemption  100.0000............. | covvevrveverermrerermenrenes | cevverereiens 122,189 | v 122,189 | coovevereren 123,282 | oo 123,831 (1,642) TUICZT [ [ 122,189 0 5,658 |.01/10/2030 | 2FE.......
126650 BS 8| CVS Health Corp ABS PTC Nt 7.507% 01/1...... | ... 09/10/2015] Redemption ~ 100.0000 26,287 26,287 34,195 33,467 (7,180) (7,180) 26,287 0 1,316 |.01/10/2032 | 2FE......
12665U AA 2| CVS Health Corp ABS PTC Nt 4.704% 01/1...... | ... 09/10/2015] Redemption  100.0000 69,749 69,749 69,749 69,749 0 69,749 0 2,188 |.01/10/2036 | 2FE.......
126670 FB 9| CWABS Inc RMBS Ser 2005-IM2 CIA3 0.73.....{ ... 09/25/2015) Paydown...........ccoccovvvceeverncencrenscenes | covvevnvvvvvennseressensenes | cvevereienens 161177 | s 161,177 | oo 157,584 | ..o 157,584 3,592 KRV [N I 161,177 0 757 |.01/25/2036 | 1FM..
126673 VE 9| CWABS Inc RMBS Ser 2004-U CI 2A 0.477%...{ ..... 09/15/2015] Paydown 358,990 358,990 | ...cccce. 149,704 | .....ccccees 149,704 209,286 209,286 358,990 0 1,143 |.03/15/2034 | 1FM..
12667G W7 4| Countrywide Alternative Ln Tr RMBS Ser 2......... | .... 09/01/2015) Paydown............ccoocvvvevervrvcenercnicenns | covvevnvvvivennvsvisnsesenes | coevereiesesd 452,170 | coovvvv 452,170 | oo 448,143 | ............ 445915 2,423 3,832 6,255 | ..o | v 452,170 (U [N 16,311 1.09/25/2035 | 3FM...
126686 AC 8| CWABS Inc RMBS Ser 2006-H CI2A1B 0.35.... | ..... 09/15/2015) Paydown.............coccvvvevevvevnenercnseeees | covvevvvcvcvennsevesnsnsenes | covvereieiens 106,947 | ............ 106,947 37,025 37,025 69,922 69,922 | oo | i 106,947 0 291 |.11/15/2036 | 1FM..
12668A YS 8| Countrywide Alternative Ln Tr RMBS Ser 2......... | ..... 09/01/2015] Paydown 57,539 60,274 50,426 50,007 419 419 50,426 7,113 7,113 2,486 |.12/25/2035 | 1FM..
126694 NS 3| CWHL Inc RMBS Ser 2005-27 CI 1A3 5.500..... | ..... 09/01/2015] Paydown 256,035 256,035 249,194 240,658 11,629 3,748 15,377 256,035 0 9,444 | 12/25/2035 | 1FM..
126694 WE 4| CWHL Inc RMBS Ser 2006-HYB1 Cl 1A1 24....{.... 09/01/2015] Paydown LT [— 110,562 83,115 83,115 0 83,115 5,652 5,652 1,774 | .03/20/2036 | 1FM..
12669F D2 6| CWHL Inc RMBS Ser 2004-10 CIA10 5.000..... | ..... 09/01/2015) Paydown...........ccccccvvvcecrernccecrnneccnes | covvevnvnvevensensennennenes | ceevereneiens 162214 | ..o 162,214 | oo 142,511 | oo 150,390 1,824 1,824 | e | s 152,214 0 4,882 |.07/25/2034 | 1FM..
12669F T2 9| CWHL Inc RMBS Ser 2004-14 CI 2A5 2.684..... | .... 09/01/2015) Paydown............cccccvvvecererncencreneceies | covvevevvvevennssnesninsenes | coeverenenees 190,122 | ..o 190,122 | coovevevern 186,572 | ..oooovvveens 187,596 2,525 2,525 | s | v 190,122 0 3,106 |.08/25/2034 | 1FM..
12669G R3 7| Countrywide Home Loans RMBS Ser 2005-15.... | ..... 09/01/2015] Paydown 98,965 | ............. 100,354 98,770 95,143 4,259 3 4,262 99,406 (441) (441) 3,695 |.08/25/2035 | 1FM..
12670N  AB 9| CWGS TermLnNt4 5.750% 02/20/20.............. | .... 09/30/2015] Redemption  100.0000 250,000 250,000 247,996 2,004 2,004 250,000 0 5,094 |.02/20/2020 | 4FE.......
12686C AZ 2| Cablevision Systems Corp SrNt 7.750%... . | 09/21/2015| Citigroup .5,000,000 ..4,925,000 4,963,360 7,318 7,318 4,970,678 4,322 4,322 364,896 |.04/15/2018 | 4FE.......
13134M  BE 2| Calpine Corp TermLn Nt 1 3.500% 05/27......... | ... 09/30/2015] Redemption ~ 100.0000 25,000 25,000 24,875 125 125 25,000 0 249 |.05/27/2022 | 3FE.......
14070K AB 7| Capstone Logistics Acq 1st Lien Term Ln............ | ... 07/13/2015| Redemption ~ 100.0000 22,613 22,613 22,387 226 226 22,613 0 69 |.10/07/2021 | 4FE.......
144527 AB 4] Carrington Mtg Loan Tr RMBS Ser 2007-FRE..... | ... 09/25/2015] Paydown 261,873 261,873 232,576 232,576 29,297 29,297 261,873 0 651 |.02/25/2037 | 1FM..
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15189@ AA 7| Centerpoint Anchorage Tr CTL PTC Lease B...... | .... 09/15/2015] Redemption ~ 100.0000 84,996 84,996 95,226 89,603 (4,607) (4,607) 84,996 0 4,478 |.09/152022 | 2...........
160841 AA 0| Charlotte Gateway Village LLC CMBS CTL......... | .... 09/01/2015) Redemption ~ 100.0000............. | covvevrvevevernrerenmenrenes | covverereiens 142412 | .o 142,412 | oo 142412 | oo 142,412 (VN IO 142,412 0 6,088 |.12/01/2016 | 1FM..
16165M AD 0| Chaseflex Tr RMBS Ser 2006-2 CI A2B 0.......... | ..... 09/25/2015] Paydown 36,056 36,056 27,597 30,437 5619 5,619 36,056 0 95 |.09/25/2036 | 1FM..
16165V AM 0| Chaseflex Tr RMBS Ser 2007-1 CI 2A9 6... . | 09/01/2015 Paydown 18,259 39,727 32,559 33,360 35 35 33,395 (15,136) (15,136) 1,640 |.02/25/2037 | 4FM..
162765 AS 0| Chec Loan Trust RMBS Ser 2004-2 CI A3........... | .... 09/25/2015) Paydown............cccocvvvevevvvvcnncrcrscenns | covvevvierevennvnsenninsenes | coevereiesend 455340 | ............. 455,340 | ............. 438,316 | .ocoov 438,542 16,798 RICACTCTN OO IS 455,340 0 2,469 |.07/25/2034 | 1FM..
17025Q AC 1| Countrywide Home Loans RMBS Ser 2007-J3.... | ..... 09/01/2015) Paydown............ccoccvvvvvevceveenercrscenes | covvevvvcvcvennvesesnsnsenes | covvereiniens 172,790 | ..o 210,851 | e 179,157 | oo 180,149 3,267 90 KICIST A PR IS 183,505 (10,715) (10,715) 1,752 |.07/25/2037 | 3FM..
17323M  AA 3| Citigroup Commercial Mtg Trust Ser 2015A......... | ... 09/01/2015) Paydown............ccovvvvvevervevneneeceeeeees | covvevevvvcvvnnsnsssnsesenes | covveeeieiees 762,957 | oo 762,957 | coovoverens 773,222 (10,265) (RTOVICSY) T [ 762,957 (I [ 11,764 | .06/25/2058 | 1FE.......
18976G AZ 9| Citimortgage Alternative Ln Tr RMBS Ser............ | ... 09/01/2015| Paydown 309,256 309,256 290,723 297,223 12,033 12,033 309,256 (V) [ 11,325 | .06/25/2022 | 1FM..
210805 BU 0| Continental Airlines Inc ABS EETC Ser 19...........| .... 07/02/2015] Paydown 347,881 347,881 343,938 347,246 635 635 347,881 0 24,004 |.01/02/2018 | 1FE.......
210805 CB 1| Continental Airlines Inc ABS EETC Ser 19... . | 09/15/2015 Paydown 1,439 1,439 1,351 1,420 19 19 1,439 0 96 |.03/15/2019 | 1FE.......
212168 AA 6| Continental Wind SrNt 6.000% 02/28/33........... | ..... 08/31/2015) Redemption  100.0000............. | covvevvvevevernrerennennenes | covveeeieiens 165,380 | ..ooooveveees 165,380 | ..oovveverens 165,380 | ..oooovvveens 165,380 (VN U [ 165,380 0 9,923 |.02/28/2033 | 2FE.......
23317H AA 0| DDR Corp SrNt 4.625% 07/15/22.........cccccevevec | wonee 09/29/2015] Basis Adjustment. 235,201 | v 4,000,000 235,201 0 235,201 0 .07/15/2022 | 2FE......
24702N  AD 2| Dell International Inc Term Ln C Nt 1.......cocococvcvces | o 07/31/2015] Redemption ~ 100.0000 986,881 986,881 981,947 981,065 1,944 3,871 5815 986,881 0 28,558 |.10/29/2018 | 2FE.......
251510 AW 3| Deutsche Alt-A Sec Inc RMBS Ser 2003-2XS......| ..... 09/01/2015] Paydown 42,624 42,624 42,615 42,570 55 55 42,624 0 1,429 |.09/25/2033 | 1FM..
251563 CB 6 Deutsche Mtg Sec Inc RMBS Ser 2004-1 Cl........ | .... 09/01/2015) Paydown...........ccoccvvvevevvvvceceecnscenns | covvevvvevevennverennsnsenes | cveveveieiens 152,034 | ...........e. 152,034 | ..ooovovee 151,991 | s 153,758 (1,724) (U ZYT R [ 152,034 0 5,099 |.12/25/2033 | 1FM..
251563 DM 1| Deutsche Mtg Sec Inc RMBS Ser 2004-2 Cl........ | .... 09/01/2015] PaYdOWN......ccvvvvveverrrererrrreererrreeeees | crvvererererernrerennrnsenes | wesvereresees QTR TN [— 148,687 | ..cvvveveren 148,650 | ..ooovvvveens 150,961 (2,275) (VAL | I 148,687 0 5,078 |.01/25/2034 | 1FM..
29337# AA  T7|Enhanced Cap CT Fund Ill LLC ABS CAPCON..| ..... 09/15/2015] Redemption  100.0000 59,674 59,674 59,674 59,674 0 59,674 0 3,262 |.12/15/2020 | 1FE.......
29445F CP 1| EquiFirst Mtg Loan Tr RMBS Ser 2005-1 Cl......... | ..... 08/20/12015] Wells Fargo.............cccccevvvevveveeeeeees | covvvvevenrveeenenvneeeneees | e 13,748,529 | ........14,083,000 | ........ 13,079,586 ....13,183,309 59,755 59,755 [ .ooovooeoeermnieirnnniininns | o 13,243,064 505,465 505,465 81,113 |.04/25/2035 | 1FM..
301965 CE 7|FFCA Sec Lending Corp ABS Frnch Ln Ser19.... | ..... 09/01/2015] Paydown 47,349 47,349 46,812 46,930 75 344 A19 47,349 0 (2,420) | .05/18/2026 | 3AM......
30260@ AA 8| FMV Smithtown Assoc CTL 7.700% 10/04/1..... | ..... 09/01/2015) Redemption  100.0000..........c.. | covvevrvevevernverennenrenes | covverereiens 175,364 | ..ooooveveees 175,364 | ..ooovoveen 182,379 | oo 177,493 (2,129) VRV IR 175,364 0 9,007 |.10/04/2019 | 2...........
32052E AA 7| First Horizon Mtg PT Tr RMBS Ser 2006-AR....... | ..... 09/01/2015) Paydown.............ccccvvveccrerncecerenecenes | covvevvvvvevennsnnennensenes | ceevererenens 189,289 [ ..ooooveveees 189,281 | .oovvveveen 170,151 | oo 170,151 (VN IO 170,151 19,138 19,138 2,785 |.11/25/2036 | 1FM..
32052W AC 3| First Horizon Mtg PT Tr RMBS Ser 2007-FA........| .... 09/01/2015) Paydown...........cccccovvvvcervrnccrcnenscenes | covvevevvverennvsnennennenes | cvevereienens 108414 | ............ 149,377 | oo 129,573 | s 117,020 12,553 EVACCTN [N I 129,573 (21,159) (21,159) 6,219 |.08/25/2037 | 4FM..
337925 ES 6| First Plus Home Ln Owner Tr RMBS Ser 199...... | .... 09/01/2015] Paydown 18,799 18,799 19,217 18,780 20 20 18,799 0 1,507 |.12/10/2024 | 6FM..
35729Q AS 7| Fremont Home Loan Tr RMBS Ser 2006-B Cl..... | ..... 09/25/2015] Redemption  46.2352 32,433 70,147 6,861 4,891 1,970 25,571 27,541 32,433 0 .08/25/2036 | 1FM..
35729Q AS 7| Fremont Home Loan Tr RMBS Ser 2006-B Cl..... | ..... 09/25/2015) Capital Distribution 37,7115 37,7115 37,715 0 37,7115 0 .08/25/2036 | 1FM..
35729T AD 4] Fremont Home Loan Owner Tr RMBS Ser 2006. | ..... 09/25/2015] Paydown 54,580 54,580 33,848 26,669 7,179 20,732 27,911 54,580 0 113 |.10/25/2036 | 1FM..
36161R AD 1| GE Cap Assurance Co CMBS Ser 2003-1 CIA... | ..... 07/01/2015| Paydown 26,783 26,783 26,917 26,751 32 32 26,783 0 3,003 |.05/12/2035 | 1FM..
36242D 7Q 0] GS Mortgage Securities Corp RMBS Ser 200...... | ..... 09/01/2015] Paydown. 95,543 95,543 90,795 93,138 2,404 2,404 95,543 0 3,294 | .06/25/2035 | 1FM..
39322G  AB 9| Green Plains Processing LLC Term Ln B Nt........ | ..... 08/17/2015] Redemption ~ 100.0000 322,100 322,100 318,879 315,658 3,405 3,037 6,442 322,100 (U [T 14,810 |.06/10/2020 | 4FE.......
39322G  AB 9| Green Plains Processing LLC Term Ln B Nt........ | ..... 09/28/2015] Tax Free Exchange 57,268 57,757 57,180 56,602 611 56 667 57,268 0 3,318 |.06/10/2020 | 4FE.......
39322G  AB 9| Green Plains Processing LLC Term Ln B Nt........ | .... 09/30/2015] Redemption ~ 100.0000 57,757 57,757 57,268 489 489 57,757 0 25 |.06/10/2020 | 4FE.......
39539M  AA 7| Greenpoint Mtg Funding Tr RMBS Ser 2007-...... | ..... 09/25/2015) Paydown.............cccovvvcvervvvccncrcnscenns | covvevnievvrennvnsennsssenes | coeveveieiens 129,791 | s 129,791 | oo 121,149 | .. 109,355 11,794 8,642 20,436 [ ..o | v 129,791 0 339 |.06/25/2037 | 1FM..
404122 AN 3|HCAlIncTerm LnB4 Nt1 3.577% 05/01/1. . | 09/30/2015| Redemption  100.0000 1,857 1,857 1,830 1,839 18 18 1,857 0 43 |.05/01/2018 | 3FE.......
404122 AP 8|HCAlIncTermLnB5Nt1 2.944% 03/31/1.........| ..... 09/30/2015] Redemption ~ 100.0000 4,453 4,453 4,425 4,415 19 19 38 4,453 0 99 |.03/31/2017 | 3FE.......
41164T AA 0| Harborview Mtg Loan Tr RMBS Ser 2007-AC.....| ... 09/21/2015] Paydown TCRCCTAN [— 124,832 23,718 23,718 0 23,718 56,169 56,169 (1,352) | .06/21/2037 | 1FM..
41164Y AB 7| Harborview Mtg Loan Tr RMBS Ser 2007-4 C..... | ..... 09/21/2015] Paydown 90,794 90,794 88,496 77,750 11,704 1,341 13,045 90,794 0 236 |.07/19/2047 | 1FM..
423074 AR 4|Heinz/HJ/ Co Nt 4.250% 10/15/20......c..cccccccecee | cuvee 07/06/2015] Call ~ 102.1250.........cccovvevvveverenns | covvrnrernnrncenneenceceeens | s 11,762,758 | .......11,518,000 | ........ 11,202,982 ...11,228,245 534,513 534,513 | oo | 11,762,758 0 354,898 | .10/15/2020 | 3FE.......




Statement for September 30, 2015 of the NATIONWIDE MUTUAL INSURANCE COMPANY

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

8'6030

1 2 3 4 5 6 7 8 9 10 Change in Book/Adjusted Carrying Value 16 17 18 19 20 21 22
1 12 13 14 15
NAIC
Desig-
Current Year's Bond nation
Unrealized Other Than Total Foreign Foreign Interest/Stock Stated or
For Prior Year Valuation Current Year's Temporary Total Change in Exchange Book/Adjusted | Exchange Gain | Realized Gain Dividends | Contractual | Market
eig| Disposal Number of Book/Adjusted Increase/ (Amortization)/ Impairment BJAC.V. Changein | Carrying Value at (Loss) on (Loss) on Total Gain (Loss)|  Received Maturity | Indicator
CUSIP Identification Description n Date Name of Purchaser Shares of Stock | Consideration Par Value Actual Cost Carrying Value (Decrease) Accretion Recognized (11+12-13) B.J/A.C.V. Disposal Date Disposal Disposal on Disposal During Year Date (a)
423457 AA 8| Helmerich & Payne Intl SrNt 4.650% 03............ | ..... 08/14/2015] Tax Free Exchange 8,261,558 | ......... 8,100,000 8,264,983 (3,425) (3,425) 8,261,558 0f.....151,706 |.03/15/2025 | 2FE.......
42346# AE 1| Helmerich & Payne Inc Sr Nt 6.100% 07............ | .... 07/21/2015] Redemption ~ 100.0000............. | covvveevrvmveecrreeecneeenns | covvess 4,200,000 | ......... 4,200,000 | .........4,200,000 | ......... 4,200,000 0 ceeeenn4,200,000 0 256,200 |.07/21/2016 | 2...........
42770L  AA  1]Hero Funding Trust LBASS Ser 2015-1ACl......... | ... 09/20/2015] Paydown 620,500 620,500 620,219 281 281 620,500 0 6,128 |.09/21/2040 | 1FE.......
42770Q AA 0| Hero Funding Trust LBASS Ser 2014-2A CI. . | 09/20/2015 Paydown ..1,118,093 11,118,093 .A1117,332 1,117,281 812 812 1,118,093 0 .09/21/2040 | 1FE.......
42770R  AA 8] Hero Funding Trust LBASS Ser 2014-1ACl........| ..... 09/20/2015] Paydown............cccocvcveverermsercscnescies | covvvveenvvveenennvenseeenns | covisis 1,469,887 | .......... 1,469,887 | .........1473,366 | ... 1,473,143 (3,256) (3,256) coenen 1,469,887 0 .09/20/2038 | 1FE.......
42770U  AA 1] Hero Funding Trust LBASS Ser 2015-2ACL....... | ..... 09/20/2015] Paydown 225,137 225,137 225,112 25 25 225,137 0 928 |.09/20/2040 | 1FE.......
427866 AM 0| Hershey Foods Corp Sr Nt 4.850% 08/151........ ] ..... 08/15/2015] Maturity. 2,581,000 2,581,000 2,541,607 2,570,680 10,320 10,320 2,581,000 0f.....125179 |.08/1512015 | 1FE......
42833U AB  4|Hi-Crush Partners Term Ln Nt1 4.750%............ | ..... 09/30/2015] Redemption ~ 100.0000 40,038 40,038 40,038 37,936 2,102 2,102 40,038 0 1,442 |.04/28/2021 | 4FE.......
43534# AA 9| Hollander Sleep Products LLC TermLn 9.......|[.... 07/01/2015] Redemption ~ 100.0000 25,000 25,000 25,000 25,000 0 25,000 0 1,588 [.10/21/2020 | 5...........
44329E  AC 5| HSI Asset Loan Obligation RMBS Ser 2007-.... . | 09/01/2015| Paydown 112,705 193,981 117,860 117,037 823 823 117,860 (5,155) (5,155) (4,161) | .09/25/2037 | 1FM......
44701P AT 1| Huntsman International Inc Extended Term......... | .... 08/10/2015] Tax Free EXChange..........cccvee | covvvveerveveeneeeenenreenns | cvvseend 6,449,714 | ......... 6,481,659 | ........6,410,301 | .......... 6,335,822 | ........... 102,868 11,024 e 113,892 | s ceeeenn 8,449,714 0[.....124,817 |.04/19/2017 | 3FE......
44701P AU 8| Huntsman International Inc New Extended.......... | .... 08/10/2015] Tax Free EXChange..........cccccccvenes | covvevvvvvevennvenenninnenes | covvercienens 712,99 | oo 716,164 | ............ 710,181 | e 704,526 7,379 1,088 ET:ICT A (RTINS [ 712,994 (U [T 14,355 |.04/19/2017 | 3FE.......
44701P AU 8| Huntsman International Inc New Extended.......... | .... 08/10/2015] Tax Free EXchange.........ccccccccccees | covvevevvvvvvcnevvcncecvenns | covviis 1,678,027 | ..o 1,685,502 | .........1,670,484 977,943 10,231 2,146 12,377 coenen 1,678,027 0 52,483 |.04/19/2017 | 3FE.......
44701P  AX 2| Huntsman International Inc 2015 Extended......... | .... 09/30/2015] Tax Free Exchange 3,769,797 | ........ 3,785,369 3,769,256 541 541 3,769,797 (U [N 18,078 |.04/19/2019 | 3FE.......
45254N MY 0] IMPAC CMB Tr RMBS Ser 2005-2 Cl 1A1 0..... | ... 09/25/2015) Paydown.............ccccvvveverrrvceecvcnscenes | covvevvvvvevennvsrennsnsenes | cveveveieiens 150,838 | ...ocovoeeees 150,838 | ..oooveveen 146,892 | ......coooeee 146,892 3,946 KT ICHN PR IS 150,838 0 708 |.04/25/2035 | 1FM......
45256# AB 8| Impact CIL Parent LLC ABS Revolving NtS........ | .... 09/28/2015] DIFECE.......veveverererevererrsseresssssesssiiens | cevvvneeererneennreneeereees | erenene 12,704,095 | .......12,704,095 | ........ 12,704,095 | ........12,704,095 (VN SRR (BSOS 12,704,095 0 520,865 | .10/25/2056 | 2AM......
45256# AB 8| Impact CIL Parent LLC ABS Revolving NtS........ | .... 09/28/2015] Redemption  100.0000 28,763 28,763 28,763 28,763 0 28,763 0 1,179 [ .10/25/2056 | 2AM......
45256@ AA  2|Impact Healthcare LLC CDO Nt Ser 2005-1........ | ... 07/15/2015] Redemption ~ 100.0000 73,730 73,730 73,730 69,483 4,247 4,247 73,730 0 1,240 (.01/31/2029 | 5+.........
45256H AA 6| Impact Funding LLC CMBS Ctf Tranche A........... | ..... 09/01/2015] Paydown 86,698 86,698 89,130 87,303 (605) (605) 86,698 0 3,146 |.07/01/2022 | 1FE.......
45257H AA 5] Impact Funding LLC CMBS Ser 2010-1 Cl A1..... | ... 09/01/2015] Paydown.........cocccccvvvcecnerncccenenecenes | covvevnvsvevenneesennennenes | cecverenesesd 444,320 | oo 444320 | ... 444561 | oo 444,449 (129) (129) [ oo | v 444,320 (U [T 17,996 |.01/25/2051 | 1FE.......
456652 AA 4| Indymac Indx Mtg Ln Tr RMBS Ser 2007-A1....... | ..... 09/01/2015] Paydown 238,998 240,131 240,806 210,942 29,382 7 29,389 240,330 (1,332) (1,332) | oo 11,697 |.08/25/2037 | 3FM......
45668) AD 8| Indymac Indx Mtg Ln Tr RMBS Ser 2006-ARS.....| .... 09/01/2015] Paydown 215,147 215,147 215,544 214,551 288 288 214,839 308 308 4,226 |.01/25/2037 | 2FM......
466247 H8 9| JP Morgan Mtg Tr RMBS Ser 2006-A2 CI 1A1.....| ..... 09/01/2015] Paydown 15,181 15,770 15,701 13,390 1,931 389 2,320 15,710 (529) (529) (191) | .04/25/2036 | 1FM......
50177A  AE 9| LB Commercial Mtg Tr CMBS Ser 2007-C3 Cl.... | ..... 09/11/2015] Paydown 85,408 85,408 85,766 85,443 (35) (35) 85,408 0 3,265 |.07/15/2044 | 1FM......
52109P AE 5| LB-UBS Comm Mtg Tr CMBS Ser 2007-C6 CIA. | ..... 09/11/2015] Paydown 2,087,914 2,087,914 2,098,353 2,088,833 (918) (918) 2,087,914 0 71,609 |.07/15/2040 | 1FM......
52465# BF  1]Legg Mason Mtg Cap Corp LBASS Ser 2001-C.. | ..... 09/10/2015] Redemption ~ 100.0000 42,845 42,845 46,463 43,709 (864) (864) 42,845 0 1,567 |.04/10/2017 [ 1..........
52465# BH  7|Legg Mason Mtg Cap Corp LBASS Ser 2002-C.. | ..... 09/10/2015| Redemption ~ 100.0000 23,715 23,715 26,836 22,793 922 922 23,715 0 1,036 |.04/10/2017 | 1..........
52467@ AH 8| Legg Mason Mtg Cap Corp CTL 7.750% 01/.... | ..... 09/15/2015] Redemption ~ 100.0000 49,874 49,874 52,308 44,988 4,886 4,886 49,874 0 2,625 |.01/15/2021 | 4...........
52467@ BC  8|Legg Mason Mtg Cap Corp CTL Ser 2003 Cl.......{ ..... 09/15/2015] Redemption ~ 100.0000 46,169 46,169 50,781 47,466 (1,296) (1,296) 46,169 0 2,525 |.11/15/2018 | 5+..........
52520M GQ 0| Lehman Mtg Tr RMBS Ser 2006-2 CI 6A1 6...... | .... 09/01/2015] Paydown 41,300 41,300 41,325 41,273 26 26 41,300 0 1,710 |.04/25/2036 | 2FM......
52736R  BF 8] Levi Strauss & Co SrNt 5.000% 05/01/2............ | ..... 07/17/2015] Tax Free Exchange.........ccccccccceeee | covvvvrvvvvvvenvnvencecnenes | s 10,710,263 | ........10,750,000 | ........ 10,710,625 (362) (362) [ .oooovveevvvivnvvninniiniins | v 10,710,263 0 .....119,444 |.05/01/2025 | 3FE.......
53225V AC 3| Lightpoint CLO Ltd CLO Ser 2006-5A CI Af........ | .... 08/10/2015] Paydown 603,241 603,241 596,290 598,984 4,256 4,256 603,241 0 2,313 |.08/05/2019 | 1FE.......
542514 GW 8| Long Beach Mtg Loan Tr RMBS Ser 2004-5C.... | ..... | 09/25/2015| Paydown 566,396 566,396 529,580 532,227 34,169 34,169 566,396 0 2,150 |.09/25/2034 | 1FM......
544152 AA 9| Lorillard Tobacco Co SrNt 8.125% 06/2............ | ... 07/15/2015] Tax Free Exchange..........ccccccccceee | covvvvnvevvvveevnvvvnececees | s 17,262,799 | ........16,000,000 | ........ 18,389,510 | ....... 17,413,646 | ....oocvvvvvvrervvrvcrrrnnns | covvririennd (150,848) | .ccvvvvvvvvverrrvverrrrrees | e (QECTORTI2) N RN I 17,262,799 0 ....729,444 | .06/23/2019 | 2FE......
544152 AB 7| Lorillard Tobacco Co Co Gtd Nt 6.875%............ | .... 07/15/2015] Tax Free Exchange..........ccccccccewee | covvvvrevvvvveevrvcneeceeees | oveneee 10,376,765 | ........10,000,000 | ........ 10,637,050 | .......10,412,628 (35,863) (I 10 (U I, 10,376,765 0f.....485069 |.05/01/2020 | 2FE......
544152 AE 1| Lorillard Tobacco Co SrNt 7.000% 08/0............ | ..... 07/15/2015] Tax Free Exchange 5,304,175 | ......... 4,500,000 5,335,847 5,311,397 (7,222) (7,222) 5,304,175 0 298,375 |.08/04/2041 | 2FE.......
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544152 AF 8| Lorillard Tobacco Co SrNt 2.300% 08/2............ | ... 07/15/2015] Tax Free Exchange 8,996,741 | 5,000,000 | ..........4,992,500 | ..........4,995,935 806 806 ceeeennnn4,996,741 0 ....103,500 |.08/21/2017 | 2FE.......
55275B AD 9| Master Asset Bkd Sec Tr RMBS Ser 2006-NC.... | ..... 09/25/2015] Paydown 48,221 48,221 27417 27417 20,804 20,804 48,221 0 99 |.08/25/2036 | 1FM..
552755 AR 1| Master Alternative Loans Tr RMBS Ser 200.........{ ..... 09/01/2015] Paydown 61,205 61,516 55,581 53,207 4,349 173 4,522 57,728 3477 3477 .11/25/2021 | 5FM..
55313K  AE 1| Merrill Lynch/Ctywide Com Mtg CMBS Ser 2.... . | 09/01/2015 Paydown 474920 474,920 .450,154 469,625 5,295 5,295 474,920 0 .06/12/2050 | 1FM..
58504F AC 9| Medpace Holdings Inc TermLn Nt3 4.75.......... | ... 07/31/2015] Tax Free Exchange..........cccccccees | covvvvrvvvvvvcnvvvveecnvenns | coviiind 9,719,497 9,684,906 9,720,525 (1,028) (1,028) 9,719,497 0 80,506 |.05/31/2021 | 4FE.......
585055 AH 9| Medtronic Inc SrNt 4.750% 09/15/15..........cccce. | e 09/15/2015] MatUrity...........cccveveccvevevevcvivevcverice | covvvvrnevnveeneenveeeeeenes | o 1,000,000 | ......... 1,000,000 986,743 996,228 3,772 3,772 ....1,000,000 (U [N 47,500 |.09/15/2015 | 1FE.......
589929 5F 1| Merrill Lynch Mtg Investors RMBS Ser 200.......... | .... 07/27/2015| Paydown 619,558 619,558 569,010 572,729 46,829 46,829 619,558 0 3,287 |.07/25/2034 | 1FM..
59020U  3X 1] Merrill Lynch Crd Bse AS & SRMBS Ser 2......... | ..... 08/25/2015] PaydOWN......ccccvvvvvrrrrcrerrrreerernreeenns | crvvererererernrerennensenes | weevereresees 127,803 | ovveveeene APZEICTN - 107,945 | ...ooovoveees 122,550 5,253 LK T (RN IS 127,803 0 291 |.01/25/2037 | 1FM..
59020U  P7 4| Merrill Lynch Crd Bse AS & SRMBS Ser 2......... | ..... 09/01/2015] Paydown 9,744 9,744 9,487 9,590 154 154 9,744 0 331 |.08/25/2036 | 1FM..
59022H IN 3| Merrill Lynch Mortgage Tr CMBS Ser 2005-. .| 07/01/2015| Paydown 5,288,464 5,288,464 ..4,675,333 5,221,646 66,818 66,818 5,288,464 0 157,548 |.07/12/2038 | 1FM..
594918 AG 9| Microsoft Corp SrNt 1.625% 09/25/15............... | ... 09/25/2015] Maturity. 5,000,000 5,000,000 | ..........4,988,355 | .......... 4,996,695 3,305 3,305 5,000,000 0 81,250 |.09/25/2015 | 1FE.......
59549R  AC 8| Mid State Tr X ABS Ser 10 CIM1 6.280%.......... | ..... 09/15/2015] Paydown 95,557 95,557 80,352 80,352 15,205 15,205 95,557 0 3,943 |.02/15/2036 | 1AM......
59549W AB 9| Mid State Tr ABS Ser 11 CIM1 5.598% 0.......... | .... 09/15/2015] Paydown 52,670 52,670 52,669 52,670 0 52,670 0 1,922 (.07/15/2038 | 2AM......
60662W  AJ 1| Mitchell International Inc 1st Lien TL N..........cccccc. | o 09/30/2015] Redemption  100.0000 29,775 29,775 29,626 29,190 459 127 586 29,775 0 1,014 |.10/11/2020 | 4FE.......
61745M VW 0| Morgan Stanley Cap | RMBS Ser 2004-1 Cl........ | .... 09/01/2015] Paydown 13,007 13,007 13,007 13,007 0 13,007 0 432 | .11/25/2018 | 1FM..
61748H LC 3| Morgan Stanley Mtg Tr RMBS Ser 2005-5AR...... | ..... 09/01/2015] PaYdOWN.......ccvvvvveverrrrrerrrreerernreeeens | crvvererererernrerensrnsenes | ceeveveresees 793,541 | o 841,723 | e 747,503 | oo 747,503 (V] (OO 747,503 46,038 46,038 751 |.09/25/2035 | 1FM..
61749T AA 2| Morgan Stanley Mtg Loan Tr RMBS Ser 2006..... | ..... 08/25/2015| Paydown 53,755 53,755 16,187 8,635 7,552 37,568 45,120 53,755 0 103 |.08/25/2036 | 5FM..
61751X AE 0| Morgan Stanley Cap | CMBS Ser 2007-T25C..... | ..... 09/01/2015] PaydOWN........ccovvevevrreeerrrrcencrnreeenns | crvverrrnrerernrerennensenes | cevveeesniees 124,280 | ..oooovvveene 124,280 | coovvvevenen ERESTCIKN [— 123,407 872 872 | coovevereverernrerennnnnenes | cvevererenen 124,280 0 4,541 | 11/12/2049 | 1FM..
61755Y AF 1| Morgan Stanley Cap | CMBS Ser 2007-1Q15....... | ..... 09/01/2015] Paydown 1,622,142 | 1,622,142 | .........1,609,256 | .........1,617,520 4,622 4,622 ceenenn 1,622,142 0 65,411 |.06/11/2049 | 1FM..
61756U AE 1] Morgan Stanley Cap | CMBS Ser 2007-1Q16....... | ..... 09/01/2015] Paydown 255,559 255,559 290,460 274,501 (18,942) (18,942) 255,559 (U [T 10,336 |.12/12/2049 | 1FM..
636516 AB 2| National Inst of Hith Fishers CTL Pl B................. | .... 07/15/2015) Redemption ~ 100.0000............. | cocvevvvvvevevnverennrnrenes | covvereresens 108,109 | ..oooovvveees 108,109 | ..ovvveveren 108,109 | ...ocovvveees 108,109 (VN IO 108,109 0 7,568 |.01/15/2024 | 1...........
636517 AA 2| National Inst of Hith Fishers CTL Pl II...........cccccc.. | ... 07/15/2015] Redemption  100.0000 64,652 64,652 64,652 64,652 0 64,652 0 4,571 |.07/152022 | 1...........
63651P AA 2| National Inst Health Twinbrook CTL B Bld........... | ..... 09/15/2015] Redemption  100.0000 78,138 78,138 78,138 78,138 0 78,138 0 3,037 1.01/152019 | 1...........
637071 AH 4| National Oilwell Varco Inc SrNt SerB.................. | ... 08/15/2015] Maturity. 570,000 570,000 576,954 570,000 0 570,000 0 34,913 |.08/15/2015 | 1FE.......
63860H AC 3| Nationstar Home Equity Loan Tr RMBS Ser........ | ..... 09/25/2015] Paydown.............ococvcvevevcrcscinicnsieies | covvvveenvvvennenvveeeeeeees | o 1,618,685 | ... 1,618,685 | ........1483252 | ... 1,507,142 | ..ooovovviinirenins | e 111,544 | s L1544 v 1,618,685 0 3,916 |.03/25/2037 | 1FM..
64508Q AA 3| New Haven Fed Office Bldg Ls CTL GSAGtd..... | ..... 07/15/2015| Redemption ~ 100.0000 270,557 270,557 270,557 270,557 0 270,557 (U [ 15,963 |.01/15/2020 | 1...........
65535V CN 6| Nomura Asset Sec Corp RMBS Ser 2004-AP1....{ ..... 09/01/2015| Paydown 26,006 26,006 26,005 25,942 63 63 26,006 0 871 | .03/25/2034 | 1FM..
65535V US 5| Nomura Asset Sec Corp RMBS Ser 2006-AR2.. | ..... 09/25/2015] Paydown 20,457 20,457 6,393 6,393 14,065 14,065 20,457 0 74 |.04/25/2036 | 1FM..
65536H CQ 9| Nomura Home Equity Loan Inc RMBS Ser 200.. | ..... 09/25/2015] Paydown 233,776 233,776 227,364 227,364 6,413 6,413 233,776 0 607 |.02/25/2036 | 1FM..
67020B AA 8| NRRC-D Facilities Corp CTL GSARev Bd Ls..... | ..... 09/07/2015) Redemption ~ 100.0000............. | cocvevvvvvevernverennenrenes | cocvereresens 133,376 | ..ooooveees 133,376 | .oovvveren 133,376 | ..oooovvveens 133,376 (VN IO 133,376 0 5,782 |.11/07/2023 | 1...........
67134Q AA 8| Oak Hill Advisors Res Ln Tr LBASS Ser 20......... | ..... 09/25/2015] Paydown............cccocvcvevcrcrcscscrcnescies | covvvvcenvnvennenneececeenns | covvisis 1,203,872 | ...coceoee 1,203,872 | .........1,203,872 0 weenen 1,203,872 0 20,307 |.01/25/2055 | 5*...
68216D AC 2| Omnitracs 1stLien TLNt1 4.750% 11/2............ | c.cee 09/30/2015] Redemption  100.0000 9,985 9,985 9,935 9,761 181 44 225 9,985 0 360 |.11/25/2020 | 4FE.......
68233L AD 1| Oncor Electric Delivery Trans ABS Ser 20. . | 08/15/2015 Paydown 598,494 598,494 598,465 598,447 47 47 598,494 0 32,438 |.08/15/2017 | 1FE.......
68347R  AC 3| Opal Acquisition Inc 1st Lien Term Ln Nt..............| ... 08/10/2015| Bank of America BISD Dealer...... | cooc.ccovvrreeermmmreerenns | ovvrneens 8,695,622 | ......... 8,839,260 | ..........8,750,867 | .......... 8,723,244 39,097 6,853 45,950 8,769,195 (73,573) (73,573) 272,544 | 11/27/2020 | 4FE.......
70454B AN 9| Peabody Energy Corp TermLn Nt 1 4.250........ | .... 09/23/2015| Various 5,937,500 8,000,000 | ..........7,980,000 | ......... 7,200,000 | .. 782,937 1,910 e TBABAT | s rereereen LIBABAT | i | s (2,047,347)] ......... (2,047,347)| ..........248,804 |.09/24/2020 | 3FE.......
70454B AN 9| Peabody Energy Corp TermLn Nt 1 4.250........ | ..... 09/30/2015] Redemption ~ 100.0000 19,643 19,643 19,594 17,679 1,922 42 1,964 19,643 0 634 |.09/24/2020 | 3FE.......
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71677H AB 1| PetSmart Inc Term Ln Nt 1 4.250% 03/10.......... | ..... 07/31/2015] Redemption ~ 100.0000 77,500 77,500 77,113 388 388 77,500 0 1,777 |.03/10/2022 | 3FE.......
73019% AA 0| PNC Equip Finc LLC ABS Priv PINt Ser A........... | ..... 09/13/2015] Redemption  100.0000 290,287 290,287 290,287 290,287 0 290,287 0 8,709 |.09/13/2027 | 1...........
73019%# AB 8| PNC Equip Finc LLC ABS Priv PINt SerB........... | ... 09/13/2015| Redemption  100.0000 209,713 209,713 209,713 209,713 0 209,713 0 6,291 |.09/13/2027 | 1...........
73664# AA 8| Portland Natural Gas Trans Sys Sr Sec Nt... . | 09/30/2015| Redemption ~ 100.0000 ..113,891 ..113,891 113,891 0 0 5,040 |.12/31/2018
74044W  A* 3| Pregis Holding | Corp 1stLien TLB Nt 1.............. | ... 09/30/2015] Redemption ~ 100.0000 36,922 36,922 37,007 (85) (85) 0 512 |.05/20/2021 | 4Z.....
74049L AF 8| Western Dental Services Inc New Term Ln..........] .... 07/30/2015] Jeffries & CO INC.......cccccvcvccvccrccccas | covvvvrvrvrvcernrvceenceenes | v 4,600,000 | ........ 5,000,000 | .........4,874,89% | ........ 4,750,000 | .covvvvvvee 145,774 14,018 159,792 | crerenn4,909,792 (309,792) (309,792)| ..........175,833 | .11/01/2018 | 4FE.......
74049L AF 8] Western Dental Services Inc New Term Ln..........| ..... 09/30/2015| Redemption ~ 100.0000 22,643 22,643 22,077 21,511 660 472 1,132 22,643 0 1,030 |.11/01/2018 | 4FE.......
74160M KU 5| Prime Mortgage Tr RMBS Ser 2005-4 Cl 2A9......| .... 09/01/2015] Paydown 219,736 219,736 | ccoocvenene 178,966 | ...ocoveveenr 195,201 24,534 24,534 219,736 0 8,279 | .10/25/2035 | 2FM..
74924D AA 7| Residential Accredit Loans Inc RMBS Ser........... | ... 09/01/2015] PaydOWN........cccovvvvvvrrrcerrrrcerernreeenes | crvvernrnrerernrerennensenes | cevvereiniens 106,280 | ..ooovvveeene 171427 | oo 1241477 | oo 124,177 (VN OO 124177 (17,897) (17,897) 7,154 |.09/25/2037 | 1FM..
74966U AJ 9| RPIFinance Trust TermLn B3Nt 1 3.25.... . | 09/30/2015| Redemption  100.0000 16,941 16,941 16,761 16,826 114 114 16,941 0 418 |.11/10/2016 | 2FE.......
74966U AL  4|RPIFinance Trust TermLnB-4 Nt 1 35............ | ..o 09/30/2015] Redemption ~ 100.0000 47,339 47,339 47,339 0 47,339 0 617 |.11/09/2020 | 2FE.......
75115L  AA 5| Residential Accredit Loans Inc RMBS Ser........... | .... 09/25/2015) Paydown.............ccccvvveccrerncecereneccnes | covvevnvvvevenninnennennenes | ceevevcrenens 103294 | ..o 103,294 88,527 88,527 0 88,527 14,767 14,767 322 |.08/25/2037 | 1FM..
755920 AG 0| Receipts on Corp Sec Tr ABS Coll Tr Ser............ | .... 08/01/2015) Redemption  100.0000............. | cocvevvvevevevnrerernrerenes | ceevererenens 116,581 | o 116,581 | .oovvveveen 127,254 | ..o 118,728 (2,147) (VREYQT R 116,581 0 7,578 |.08/01/2017 | 3AM......
760985 GQ 8| Residential Asset Mtg Prod Inc RMBS Ser.......... | .... 09/01/2015] Paydown 28,675 28,675 28,668 28,637 2) 2) 28,635 40 40 1,082 |.01/25/2032 | 1FM..
760985 ST 9| Residential Asset Mtg Prod Inc RMBS Ser........... | .... 09/01/2015) Paydown...........ccoccvvvevevvvvceceecnscenns | covvevvvevevennverennsnsenes | cveveveieiens 113570 | oo 113,570 | cooveveve 106,755 | ....oovoveees 109,851 254 254 | oo | v 110,105 3,465 3,465 3,336 |.11/25/2032 | 1FM..
76110V KU 1| Residential Funding Mtg Sec Il RMBS Ser........... | .... 09/25/2015] Paydown 23,445 23,445 11,220 11,220 12,225 12,225 23,445 0 83 |.08/25/2032 | 1FM..
761143 AD 8| Residential Asset Sec Tr RMBS Ser 2007-A........| .... 09/01/2015] Paydown 13,629 22,649 16,574 16,565 10 10 16,574 (2,945) (2,945) 1,139 |.09/25/2037 | 2FM..
78442G GG 5| SLM Student Loan Tr ABS Ser 2003-4 Cl A5....... | ... 09/15/2015] PaydOWN........ccovvevvrrrrcerrrrcenernreeenns | covrernrererernrerennennenes | ceeveveieiens 121,961 [ e 121,961 | oo 121,891 | s 121,924 37 KT [N [ 121,961 0 943 |.03/15/2033 | 1FE......
785778 HD 6| SACO | TrRMBS Ser 2005-6 CIA 0.774%........ | .... 09/25/2015] Paydown............cccccvvveeerernceecrnnncenes | covvernvvverenneevennennenes | cevveresesens 113,725 | e 13,725 | oo 109,828 | ...ooovoveees 109,828 3,896 KRISTCTN NPT I 113,725 0 576 |.09/25/2035 | 1FM..
785811 AA 8| SACO I Tr RMBS Ser 2006-5 CI 1A 0.344%...... | .... 09/25/2015] Paydown 39,808 34,260 11,820 11,825 0 11,825 27,984 27,984 136 |.04/25/2036 | 1FM..
80875A AK 7| Scientific Games Corp Term Ln B-2 Nt 1..............| ..... 09/30/2015] Redemption ~ 100.0000 42,506 42,506 42,719 (213) (213) 42,506 0 1,142 |.10/01/2021 | 3FE.......
820922 AV 4| Shearson Lehman CMO Inc CMBS Mtg Bkd Ser. | ..... 08/01/2015] Paydown 26,245 26,245 23,946 23,785 2,460 2,460 26,245 0 1,137 [ .05/01/2017 | 1..........
82570J) AE 6] Vencore Inc (S Org Inc) 1st Lien TL Nt........ocooeees | -oeee 09/30/2015] Redemption  100.0000 55,179 55,179 54,627 54,675 504 504 55,179 0 2,409 |.11/23/2019 | 4FE.......
852061 AQ 3| Sprint Nextel Corp SrNt 7.000% 03/01............. | ... 09/14/2015] VAIIOUS........oooooveveveemrmrmnmmmnmsinminnnnns | covvvveenvnsneneesseeeeeesss | covsssis 7,698,875 | ......... 7,200,000 ...7,941,500 | ......... 7,756,700 64,951 (73,493) (8,542) ...1,748,158 (49,283) (49,283)] ..........513,022 |.03/01/2020 | 3FE.......
85231C  AA 3| StLouis Fed Office Bldg Tr CTL GSA Gtd............ | ..... 07/15/2015) Redemption ~ 100.0000............. | cocvevvvevevevmverermrnienns | cvvvereieiens 189,059 | ............. 189,059 | ..ovvvevee 189,059 | ........cceee 189,059 (VN U 189,059 (U [N 13,064 |.01/152019 | 1...........
861832 A# 0| Stonehenge Cap Fund NY LLC ABS Sr Struct..... | .... 09/15/2015] Redemption ~ 100.0000 22,706 22,706 22,706 22,706 0 22,706 0 1,195 [ .12/15/2016 | 1..........
861832 A@ 2| Stonehenge Cap Fund NY LLC ABS Sr Nt Ser.... | .... 09/15/2015] Redemption ~ 100.0000 43,547 43,547 43,547 43,547 0 43,547 0 2,024 |.12/1512015 | 1...........
86187# AA 8| Stonehenge Cap Fd TX LP ABS Sr Structure...... | ..... 08/01/2015] Redemption ~ 100.0000 229,615 229,615 229,615 229,615 0 229,615 (U [ 11,938 |.08/01/2015 | 1...........
86280A AA 5| Stratford CLO Ser 2007-1ACIA1 0.620%......... | -.... 08/01/2015] Paydown 3,019,399 3,019,399 2,596,683 2,827,040 | .o | i 192,359 [ .ooooovevevviviiiiiiniininns ...192,359 3,019,399 (U [T 13,173 |.11/01/2021 | 1FE......
86358E CL 8| Structured Asset Inv Ln Tr RMBS Ser 2003......... | ..... 09/25/2015] Paydown 328,296 328,296 301,701 303,879 24417 24417 328,296 0 2,801 |.07/25/2033 | 1FM..
86359B JU 6| Structured Asset Sec Corp RMBS Ser 2004-....... | ..... 09/01/2015] Paydown 33,942 33,942 33,936 33,885 57 57 33,942 0 1,220 |.03/25/2034 | 1FM..
86363G  AJ 3| Structured Asset Sec Corp RMBS Ser 2007-....... | ..... 09/01/2015] Paydown 580,593 606,836 547,639 547,639 0 547,639 32,954 32,954 | ........... 19,492 | .04/25/2047 | 1FM..
872227 AA 1| TBW Mtg Backed RMBS PTC Ser 2007-2 CI A1. | .... 09/01/2015] Paydown .186,974 186,974 ..149,816 130,573 19,242 37,159 56,401 186,974 0 6,537 |.07/25/2037 | 1FM..
87246A AE 8| TIAA Real Estate CDO Ltd CMBS Ser 2007-C.... | ..... 09/10/2015] Paydown.............ococvcvevercvcscicicnsicies | covvvveenvvveenenvceeeeeeees | o 1,393,081 | .......... 1,393,081 ..1,384281 | ... 1,391,023 2,058 2,058 ....1,393,081 (U [N 48,427 |.08/15/2039 | 1FM..
88632Q  A* 4| Tibco Software Inc Term Ln Nt 1 6.500%........... | .... 08/28/2015] Redemption  100.0000 37,500 37,500 36,609 891 891 37,500 0 1,323 |.11/25/2020 | 4FE.......
89789T AA 4| Truman Capital Mtg Ln Tr RMBS Ser 2014-N...... | ..... 09/25/2015] Paydown crerennnn8,498,269 | ........ 4,498,269 ..4,492516 | .........4,492,426 849 4,994 5,843 ...4,498,269 0 89,548 | .07/25/2053 | 5*...
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90270R AC 8| UBS-Barclays Comm Mort Tr CMBS Ser 2012-... 09/01/2015] Paydown 21,783 20,461 (20,461) (20,461) 0 2,560 |.12/10/2045 | 1FE.......
90346Y AE 9| US Shipping Corp Term Ln B2 Nt 1 5.250.......... 09/30/2015] Redemption ~ 100.0000 27,259 27,259 27,302 (42) (42) 27,259 0 300 |.05/27/2021 | 4FE.......
90350C AA 8] US Residential Opportu Fund Tr Ser 2015-......... 09/27/2015] Paydown 810,765 810,765 810,765 0 810,765 (U [T 15,886 |.01/27/2035 | 5*...
90363@ AA 8| USTA Natl Tennis Ctr Inc Sr Sec Nt Ser A .| 07/08/2015| Redemption ~ 100.0000 .430,120 430,120 .430,120 430,120 0 430,120 0 11,147 | .09/08/2024 | 1FE.......
90783T AA 8] Union Pacific RR PTC Ser 2004-1 5.404%........ 07/02/2015] Redemption ~ 100.0000 45,525 45,525 45,525 45,525 0 45,525 0 2,460 |.07/02/2025 | 1FE.......
90931Q AA 5| United Airl Lines EETC 2013-1CIB 53......... 08/15/2015] Redemption  100.0000 2,027,836 2,027,836 2,036,132 2,029,219 6,237 (7,619) (1,382) 2,027,836 0 ....108,996 |.02/15/2023 | 2FE.......
914908 AV 0| Univision Communications Replacement 1st....... 09/24/2015] CHIGOUP......vvevevvvveererrneerrerecererneeeers | cevvvneerrnseseeesssesseeses | cossesses 4,663,963 | .......... 4,675,652 ...4,569,716 | ......... 4,563,436 20,755 11,656 32411 ..4,595,847 68,116 68,116 ....138,711 | .03/01/2020 | 4FE.......
914908 AV 0] Univision Communications Replacement 1st....... 09/23/2015| Redemption  100.0000 12,348 12,348 12,068 12,051 55 241 296 12,348 0 365 |.03/01/2020 | 4FE.......
91736# AA 4] United States of America BIA CTL GSA Gtd........ 09/15/2015) Redemption  100.0000.........cc.. | coeverervrerermrerermenrenes | cevvereresens 101,780 [ ovvvvveeens 101,780 | woevevererens 101,780 | .oovovvvenens 101,780 (VN OO 101,780 0 5,832 |.03/15/2024 | 1...........
91737# AA 3| United States Govt SS Ls FinTr CTL GSAG.... . | 09/15/2015| Redemption  100.0000 245,240 245,240 244433 244,978 262 262 245,240 0 7,693 |.11/15/2018
91827M  AA 9| Vericrest Opportunity Ln Trans RMBS Ser........... 09/25/2015] Paydown...........ccccccvvvcccnerncencrnnccenes | covvevnvnvevennensennennenes | cecverenesesd 415,075 | cooovverd 415,075 | oo 415,075 (VN OIS 415,075 0 8,599 |.10/25/2057 | 5*...
91830D AJ 5| Vericrest Opportunity Ln Trans RMBS Ser........... 09/25/2015] Paydown 3,044,481 3,044,481 3,041,321 3,041,320 3,161 3,161 3,044,481 0 75,802 |.04/25/2055 | 5*...
91830J AJ 2| Vericrest Opportunity Ln Trans RMBS Ser........... 09/25/2015] Paydown.............ccocvcvevcrercscncrcneecies | covvvveenvnvvnnennseeeeeenns | covvisis 1,195931 | .......... 1,195,931 ....1,194,669 1,262 1,262 ....1,195,931 (U [ 16,646 |.02/25/2055 | 5*...
91830L AJ 7| Vericrest Opportunity Ln Trans RMBS Ser.......... 09/25/2015] Paydown 595,705 595,705 595,047 659 659 595,705 0 3,987 |.06/26/2045 | 1FE.......
91830V AA 4| Vericrest Opportunity Ln Trans RMBS Ser........... 09/25/2015] Paydown 813,469 813,469 812,649 820 820 813,469 (U [T 12,206 |.03/25/2055 | 5*...
92851@ AA 3| Vivendi SPC Tr CTL 6.630% 04/15/22............... 09/15/2015| Redemption  100.0000 58,813 58,813 58,813 58,813 0 58,813 0 2,601 |.04/152022 | 2...........
92871E  AA 0| Vericrest Opportunity Ln Trans RMBS Ser........... 09/25/2015 Paydown 380,795 380,795 380,384 411 411 380,795 0 7,271 | .02/25/2055 | 5*...
92978N  AE 4| Wachovia Bank Comm Mtg Tr CMBS Ser 2007-. 09/01/2015] Paydown 311,305 311,305 308,178 310,130 1,175 1,175 311,305 (I [ 11,101 |.02/15/2051 | 1FM..
931142 CT 8| Wal-Mart Stores Inc Sr Nt 2.250% 07/08............ 07/08/2015] Maturity. 3,000,000 3,000,000 2,995,502 2,999,009 991 991 3,000,000 0 67,500 |.07/08/2015 | 1FE.......
93362F AB 9| Washington Mutual Mtg RMBS Ser 2006-ARS..... 09/01/2015] Paydown..........occcccvvvcecrerncccerenecenes | covvevnivvevenneesennennenes | cecveeeneiens 127,644 | ............ 169,270 | .oovvvereren 151,003 | ..ooooveenens 151,003 (VN OO 151,003 (23,358) (23,358) 2,538 |.08/25/2046 | 1FM..
93363E AB 1| Washington Mutual Mtg RMBS Ser 2006-AR10... 09/01/2015] Paydown 21,824 23,740 23,774 21,240 2,506 (3) 2,503 23,743 (1,919) (1,919) 365 |.09/25/2036 | 1FM..
93363N  AA 3| Washington Mutual Mtg RMBS Ser 2006-AR12... 09/01/2015] Paydown 37,968 41,883 42,009 36,961 5,010 (2) 5,008 41,968 (4,000) (4,000) 644 |.10/25/2036 | 1FM..
93363P AA 8| Washington Mutual Mtg RMBS Ser 2006-AR14... 09/01/2015] Paydown 59,784 60,518 55,531 54,869 661 661 55,531 4,253 4,253 (1,669) | .11/25/2036 | 1FM..
939348 AE 8| Washington Mutual MSC Mtg PT RMBS Ser 20.. 09/01/2015] Paydown 70,356 65,329 50,219 50,219 0 50,219 20,137 20,137 876 |.04/25/2037 | 1FM..
94978# AT 4| Wells Fargo Bank Northwest NA CTL Ser 20....... 09/01/2015] Redemption  100.0000 27,649 27,649 27,649 27,649 0 27,649 0 1,226 |.08/01/2027 | 2...........
94978# AU 1] Wells Fargo Bank Northwest NA CTL MWRALL... 09/15/2015| Redemption  100.0000 30,087 30,087 31,501 31,063 (977) (977) 30,087 0 1,481 |.05/15/2032 | 1...........
94978# AX 5| Wells Fargo Bank Northwest NA CTL CVS Co.... 09/10/2015] Redemption ~ 100.0000 82,111 82,111 82,111 82,111 0 82,111 0 3,636 |.10/10/2024 | 2...........
94978# BC 0| Wells Fargo Bank Northwest NACTL 6.59........ 09/01/2015) Redemption  100.0000........c.... | covvevrrvverermrerernvnrenes | cevverereiens ARPAEIUN [— 112,790 | coovevereren ARVAEIUN [— 112,790 (VN OO 112,790 0 4,964 |.11/01/2022 | 2...........
94983C AS 6| Wells Fargo Mtg Backed Sec Tr RMBS Ser 2...... 09/01/2015) Paydown..........cccccccvvvcccrerncccernnecenes | covvevnrnvevennensennennenes | cecverenesesd 414,800 | cooovvveed 414,800 | ............. 421,022 | oo 420,881 (6,081) (KO [ [ 414,800 0 7,297 |.06/25/2035 | 1FM..
98149B  AK 7| World Kitchen LLC TermLn Nt 1 5.500%.......... 09/30/2015] Redemption ~ 100.0000 11,084 11,084 10,973 10,973 36 75 11 11,084 0 462 | .04/02/2018 | 4FE.......
98881@ AA 4| ZC Specialty Ins Co CTL Ser 2002-31 7.......... 07/25/2015] Redemption ~ 100.0000 302,269 302,269 303,236 302,865 (596) (596) 302,269 0 22,180 |.12/23/2022 | 3...........
G9270# AA 1| Village Roadshow Pictures TermLn A2 5....... 07/31/2015] Redemption  100.0000 50,000 50,000 49,500 49,692 308 308 50,000 0 2,114 | .11/21/2017 | 2FE.......
C7740G  AB 7| Regent Purchaser Inv (RGL) Term Ln Nt 1.. .| 09/30/2015| Redemption ~ 100.0000 62,500 62,500 60,625 49,375 11,325 1,800 13,125 62,500 0 3,333 |.08/13/2021 | 4FE.......
000000 00 OfKOKS OAO SrNt 10.750% 12/28/18................... .| 07/06/2015( Direct 800 800 831 0 831 (31) (31) .12/28/2018 | 4FE.......
000000 00  OfPolyus Gold Intl Ltd Sr Nt 5.625% 04/2.............. .| 08/06/2015( Direct 284,100 300,000 285,750 772 772 286,522 (2,422) (VX7 — 13,172 |.04/29/2020 | 3FE.......
009503 AD 5| Airspeed Ltd ABS Vitesse Air Hdg TrCtf S........... | R.. | 09/15/2015] Paydown 39,947 39,947 27,279 9,868 19,689 10,389 30,078 39,947 0 2,048 | .06/15/2047 | 5*...
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018890 16 0| Preferred Term Secs XIl ABS Sec Nt Ser............ F... | 09/24/2015| Paydown 300,539 300,539 221,730 224,544 75,995 75,995 300,539 0 1,866 |.03/24/2034 | 1FE.......
02364W  AJ 4| America Movil SAB de CV SrNt 6.375% O......... F...| 07/14/2015| Direct 694,932 600,000 | ..cococvc 767,628 (1,316) TUITLC)T [ [ 766,312 (71,380) (71,380) | oovevereen 14,450 |.03/01/2035 | 1FE.......
11042A  AA 2| British Airways Plc PTC  4.625% 06/20/2............ F...[ 09/20/2015| Redemption ~ 100.0000.........ccc. | cvevevererecererevivcreras | wvvvvvernnans 169,487 | .....ocoveeee 169,487 | ..oovvevee 171,361 | oo 171,098 (1,611) TUICHRDT [ [ 169,487 0 5,879 |.06/20/2024 | 1FE.......
11042B  AA 0| British Airways Plc PTC 5.625% 06/20/2............ | F...| 09/20/2015 Redemption  100.0000 594,201 594,201 601,949 600,035 (5,835) (5,835) 594,201 0 25,068 |.06/20/2020 | 2FE.......
400489 AH 3] Grupo Posadas SAB CV SrNt 7.875% 06/3...... F...| 08/12/2015| Direct 202,750 200,000 200,000 0 200,000 2,750 2,750 2,056 |.06/30/2022 | 4FE.......
449848 AE 0| I-Preferred Term Sec Ltd ABS Nt PTP 7............| R.. | 07/01/2015 Redemption  0.0000 221,907 0 (U [N 10,540 |.12/11/2032 | 6*...
74040Y AA 0| Preferred Term Sec Ltd ABS X Flt Rate Sr........... R.. [ 07/03/2015| Paydown 66,071 66,071 41,625 44,183 21,888 21,888 66,071 0 487 |.07/03/2033 | 1AM......
74041A  AA 1| Preferred Term Sec XIIl ABS FItRt Nt Se............. R.. [ 09/24/2015] PaydOown..........cccoeveeemreemeemvenenennennes | rmsemmmmsmsenmmmmmmmnnnenes | wvevevererens L7 (VN [— 194,270 | coovevererens ARIR LI [— 142,247 52,022 G172 [ B 194,270 0 1,206 |.03/24/2034 | 1FE.......
T4041IN  AA 3| Preferred Term Sec XII ABS Sec Nt 1.03........... F...[ 09/24/2015] Paydown...........cccocvemvvvvmmmevvnnmnnnnens [ mnmsmsmnmsmimnnnninnas | cvvvevenenens EELXCCKI [— 185,883 | ..ovvveveren LIV [— 161,863 24,020 Y207 0 (RN [ 185,883 0 1,366 |.12/24/2033 | 1FE.......
74041IN AL 9| Preferred Term Sec XII ABS Ltd Ser XL Cl........... | R.. | 09/24/2015| Paydown 139,415 139,415 91,317 96,799 42,616 42,616 139,415 0 844 | 12/24/2033 | 1FE......
740410  AA 7| Preferred Term Sec ABS XIV Sec Nt 0.81.......... R.. [ 09/24/2015| Paydown 90,244 90,244 71,067 72,139 18,105 18,105 90,244 0 512 |.06/24/2034 | 1FE.......
74042H AA 5| Preferred Term Sec Ltd ABS XIX Fit Rt Nt........... R.. [ 09/22/2015] Paydown.........cccccveweuvevveemeveevensennes | ommesmmeresammsmninmsins | evvvevennnens 127,062 | ..ooooveeees 127,062 86,698 77,265 49,797 ASIA YA I 127,062 0 (8,738) | .12/22/2035 | 1FE.......
74043A AC 5| Preferred Term Sec Ltd ABS XXIII Nt Ser............ R.. [ 09/22/2015] PaydOown.........cccucvevemvevvevmvevevemneenns [ ommemmmmrmsmsmrisnins | evvvevenenend 405,228 | ....cooove 405,228 266,640 KIVKCY/72 [ [N 104,555 | ..oooooovveviviiiviiniiinnns 1 104,555 | s | i 405,228 0 1,437 (.12/22/2036 | 1AM......
81726) AE 1| Sensata Technologies 1stLien Term Ln B........... F...[ 09/30/2015| Redemption ~ 100.0000 49,750 49,750 49,401 349 349 49,750 0 191 |.10/14/2021 | 2FE.......
91911T AH 6| Vale Overseas Ltd Nt 6.875% 11/21/36............. R.. [ 09/30/2015] DIFECt........ooovvvvvvvvvrrrrrvecrrrrvecennrnrenes [ v | evvveiivenins 140,812 | ..o 153,000 | .oovvveveen 148,028 46 1GOOI IS 148,074 (7,261) (7,261) 7,436 |.11/21/2036 | 2FE.......
931899 9A 8| Walkers SPV Priv PINt 0.184% 12/31/19......... R.. [ 09/30/2015| Redemption  47.1748......ccccoeee [ coovvmmmmmmmmmmennnnns | cvvrrnen 1,128,611 2,392,401 391,111 KIHIR LRI [ [ VTRV I B 511 ..1,128,611 0 3,213 |.12/31/2019 | 6*...
931899 9A 8| Walkers SPV Priv PINt 0.184% 12/31/19......... R.. [ 09/30/2015| Capital Distribution..............cccceeeees | oovovveirirnninimnniiininns | e 1,263,791 | ooovovevvvrnerrvvenrennnnns reeren1,263791 | 1,263,791 0 ....1,263,791 0 1213112019 | 6*...
G01198  AF 0| Puma Energy Holdings Sr Nt 8.375% 02/1........ F... [ 09/10/2015] DIFECt........ovvvvverrrrrcrerrrrcererreenesereeers | wovemmmevnmsmmnenesmnenennns | cvvvvneens 1,222,748 | ..o 1,225,000 | ..........1,199,594 2,285 2,285 ....1,201,879 20,869 20,869 53,144 | .02/18/2019 | 4FE.......
G1981@ AA 0| Cayman Turtle Farm Ltd Gtd Sr Nt 4.850........... | F...| 09/01/2015| Redemption ~ 100.0000.........ccc. | rrerererermmerermrnoras | wvvvevererens 161,076 | ..oooovveeens 161,076 | .oovvvererens 161,076 | ..ooooveeeens 161,076 (VN OO 161,076 0 5,859 |.03/01/2019 | 1...........
G3812B  AB 6| General Shopping Finance Sr Nt 10.000%......... F... [ 07/28/2015] DIrECt.........cvvvvvevvevererrrreerereneeneeneeens | s | eeevevevenens 781,536 | ......... 1,550,000 | ..........1,251,500 0 ....1,251,500 o [ (469,964) | ............ (469,964) | ............. 72,895 |.01/01/2049 | 4FE.......
G53077 AA 4| KOKS OAO SrNt 7.750% 06/23/16.................... F...[ 07/06/2015| Taxable Exchange 638,400 560,000 528,400 5,823 5,823 534,223 | oo | s 104,177 | oo 104,177 | 23,267 |.06/23/2016 | 4FE.......
G72212  AA 4| Preferred Term Secs XIX ABS Sec Nt 06.......... | F...| 09/25/2015] Paydown 229,398 229,398 | ..cccccen. 155451 | ...........e. 137,990 91,408 91,408 229,398 0 (15,775) | .12/22/2035 | 1FE.......
G7222G  AA 2| Preferred Term Secs XVII ABS Sec Nt 0............ F...{ 07/30/2015| Paydown 7 7 6 (63,802) 63,809 63,809 7 0 (1,958) | .06/23/2035 | 1AM......
L0426# AA 7| AWAS Aviation Capital Term Ln Nt 1 3.5............| R.. | 09/10/2015f Redemption ~ 100.0000..........c.. | cooverererermscrcrcnsscseres | cvcvevives 198,675 | ......ccceeee 198,675 | ..ovvveveren 194,711 | s 195,695 1,424 1,556 2,980 | coovvvvveverennininnninieies | v 198,675 0 5,292 |.05/12/2016 | 3FE.......
L7601F AC 5| Pinnacle Acquistion (Paradigm) Term Ln C......... R.. [ 09/30/2015| Redemption ~ 100.0000 3,815 3,815 3,763 3,590 186 38 224 3,815 0 137 |.07/30/2019 | 4FE.......
N3386# AE 9| Fugro NV SrNt 4.050% 08/17/18....................... F...[09/29/2015] Call  100.0000...........ccccecevevevecee [ wommmmmmmmmmmmmmmmmmmninnnns | eeveeeee 1,243,063 | ......... 1,243,063 | ........1,282,878 | ... 1,280,854 (37,790) (37,790) coeren 1,243,063 0 59,569 |.08/17/2018 | 3..........
N54468 AD 0| MARFRIG Holding Europe Sr Nt 6.875% 06...... F...| 08/18/2015| Direct 324,625 350,000 301,175 3,578 3,578 304,753 19,872 19,872 | oo 15,841 |.06/24/12019 | 4FE.......
P2253T JE 0| Cemex SAB DE CV 1stLien Nt 5.700% 01/....... F... [ 07/14/2015] DIrECt........ooovvvvvvvenererrrncerernecenneneenns [ i | eveveverenens 408,128 | ..ovvvvrrd 425,000 | ... 428,188 (49) (1<) ) (RO ISR 428,139 (20,011) (20,011) ] covvvvrrerens 12,516 |.01/11/2025 | 4FE.......
P3642B  BF 2| Grupo Elektra Sab De CV SrNt 7.250% O......... | F...] 09/22/2015] DIr€Ct.......ccceeuweemummmemmmmmmmimsmmuennninnnns | coerereseneressserensecseses | cvevevivires 101,325 | .ooooveeeens 105,000 | .oovvvereren 109,242 (772) (U422 [ I 108,470 (7,145) (7,145) 4,821 |.08/06/2018 | 3FE.......
P6460M AJ 3| Mastellone Hermanos SA Sr Nt 12.625% 07...... | F...| 08/11/2015] Direct. 31,338 35,000 33,093 88 88 33,180 (1,843) (1,843) 2,683 |.07/03/2021 | 5FE.......
Q3535# AA 4] Envestra Victoria Pty Ltd Sr Nt Ser A. F...]1 09/19/2015f Maturity.......oooooooeveovveemssssicvinss | v | s 3,000,000 J ......... 3,000,000 { ..........3,000,000 | ......... 3,000,000 0 3,000,000 0f....178500 |.09/19/2015 | 2FE.......
3899999. Total Bonds - Industrial and Miscellaneous. ......296,903,918 | ......304,400,265 | .....296,120,101 | ...... 245584988 | ......... 1,681629 | ......... 3415445 Of ... 5,097,074 0 [...299,087,908 0 ... (2,183.989)] ......... (2,183,989)] ......10,038,889 XXX XXX
Bonds - Hybrid Securities
36190A 20 0| GE Capital Equity InC Pfd..........coovveeervvvvccrrcrverrcrces [ e 08/31/2015] Call 110000.0000...........cccccecececee | corvvvrrrvrveerrrrveerrrrees | o 6,050,000 55 6,319,775 8,061,466 | ......... (IZSRCELDY S IR IR (1,741,691) 6,319,775 (269,775) (269,775)] ..........312,565 |.01/01/2049 | 2FE.......
36190A 30 9| GE Capital Equity Inc Pfd Ser B............cccccoccoceeeces | oeee 08/31/2015] Call 108000.0000...........ccccccemeecee | corvvvrrrrrrvnerrrenreereees | overens 34,688,520 | ..cocooccccinnenn 321 ] ... 34,938,406 | .......42,390,929 | ......... (URIVAV.C) ) T IR IR (UREYRVC) | RSN I 34,938,406 (249,886) (249,886) | ........ 1,704,716 |.01/01/2049 | 2FE......
842400 75 6| Southern CA Edison Co 5.349% Pfd.........cccccoueeee | e 09/16/2015] Call ~ 100.0000.........cccvvvevrvererenns | covvvnrrerrrnnenereneeeneens | orevees 20,718,600 | ............. 207,186 | ......... 21,096,100 20,815,729 280,371 U TN Y (DU 21,096,100 (377,500) (377,500)| ...........760,856 |.01/01/2049 | 2FE.......
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Statement for September 30, 2015 of the NATIONWIDE MUTUAL 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
1 12 13 14 15
NAIC
Desig-
Current Year's Bond nation
Unrealized Other Than Total Foreign Foreign Interest/Stock Stated or
For Prior Year Valuation Current Year's Temporary Total Change in Exchange Book/Adjusted | Exchange Gain | Realized Gain Dividends | Contractual | Market
eig| Disposal Number of Book/Adjusted Increase/ (Amortization)/ Impairment BJAC.V. Changein | Carrying Value at (Loss) on (Loss) on Total Gain (Loss)|  Received Maturity | Indicator
CUSIP Identification Description n Date Name of Purchaser Shares of Stock | Consideration Par Value Actual Cost Carrying Value (Decrease) Accretion Recognized (11+12-13) B./A.C.V. Disposal Date Disposal Disposal on Disposal During Year Date (a)
4899999. Total BONdS = HYDIid SECUMHES. ... | e 61,457,120 207,562 62,354,281 | ........71,268,124 | ......... (8,913,843) 0 0 . (8,913,843) 0 62,354,281 0 (897,161) (897,161)] ........2,778,137 XXX XXX
8399997. Total Bonds - Part 4 .....584,254,397 | .....544,748,043 | .....594,573825 | ..... 535,745,871 | ........ (7,232,214) 2,378,002 0].....(4854,212) 0. 587,302,494 0 ...(3,048095)] ......... (3,048,095)] ....... 22,954,321 XXX XXX
8399999. Total Bond: .....584,254,397 | .....544,748,043 | ....594,573825 | ..... 535,745,871 | ........ (7.232.214)] .......... 2,378,002 0].....(4854212) 0f... 587,302,494 0 ....(3,048,095)] ........ (3,048,095)] ...... 22,954,321 XXX XXX
Common Stocks - Industrial and Miscellaneous
29273R 10 9| Energy Transfer Partners Com.............ccccoocuevevcees | covee 08/11/2015] DireCt.........cccvccccccccsscccscssiriccns ......106,000.000 | .......... 4,985,730 XXX crerenn 8,178,473 | ... 2,086,500 IURIIEX)] N [N N (RRICHEKYY T I 6,178,473 B (1,192,743)] ......... (1,192,743) | ..........249,239 XXX | I
42703 10 2| Herbst Gaming COM........ccccoouvvuvvrnicscsnscscscnciiscinaiss | i 08/13/2015] Cantor Fitzgerald....................... .....164,071.600 | ......... 1,968,864 XXX crere 1,095,705 | 1,394,609 (298,904) (eI R1IZ) ) [T I 1,095,705 873,159 873,159 XXX IS
51509F 10 5]Lands'End Inc Com...........cocvvvvcervvverrvvvnncecneveencreens | o 07/31/2015] TIM Capital.......cooeesevcsrsssesrsssrsscries | coviree 24,188.000 | ...ococveven 565,945 XXX 571,321 0 571,321 (5,375) (5,375) XXX IS
812350 10 6 Sears Holdings Corp Com........ccccccoccuuvccvvumccccscciccs | e 07/31/2015] TIM Capital......cccosesevcsrsssesrsssesseries | covirs 80,412.000 | .oovvve 1,691,106 XXX reeee 1,711,971 0 rree 1,711,971 (20,866) (20,866) XXX | IS
90214 10 1J2UINCCOM..iiii | 08/14/2015] Merrill Lynch......cvevcceeesecrecccsccrccees | v 7,730.000 276,848 XXX 286,165 0 286,165 (9,316) (9,316) XXX |
9099999. Total Common Stocks - Industrial and Miscellaneous. ...9,488,493 XXX ..9,843,635 .3,481,109 (412,657) 0 0 0 .9,843,635 0 (355,141) (355,141) | . XXX XXX
Common Stocks - Parent, Subsidiaries and Affiliates
87267* 10 5] THI Holdings Inc Com I ..... | 09/29/2015| Capital Distribution ....22,633,145 XXX ... 22,633,145 ....22,633,145 0 22,633,145 0 XXX K.....
9199999. Total Common Stocks - Parent, Subsidiaries and Affiliates. ....22,633,145 XXX ... 22,633,145 ....22,633,145 0 0 0 0 0f.... 22,633,145 0 0 0 0 XXX XXX
9799997 Total Common Stocks - Part4...........ooooovvoovvviiiiiiiiiiiiiiis i | 32,121,638 XXX ... 32,476,780 ....26,114,254 ....(412,657) 0 0f (412,657) 0f... 32,476,780 0 (355,141) (355,141)] ...........249.239 XXX XXX
9799999. Total COMMON StOCKS..........iisscs s i | 32,121,638 XX ... 32,476,780 ....26,114,254 ....(412,657) 0 (] (412,657) 0f.. 32,476,780 0 (355,141) (355,141)] ...........249.239 XXX XXX
9899999. Total Preferred and CoOMMON StOCKS ... e | s 32,121,638 XXX .. 32,476,780 ....26,114,254 ....(412,657) 0 0 f (412,657) 0 ... 32,476,780 0 (355,141) (355,141)] ..........249,239 XXX XXX
9999999. Total Bonds, Preferred and Common Stocks ......616,376,035 XXX ....627,050,605 | ..... 561,860,125 (7,644.871)] . 5,266,869) 619,779,274 3,403,236 .(3403,236)] ...... 23,203,560 XXX XXX

(a) For all common stock bearing the NAIC market indicator "U" provide: the number of such issues................0.
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Statement for September 30, 2015 of the NATIONWIDE MUTUAL INSURANCE COMPANY
SCHEDULE DB - PART A - SECTION 1

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

1 2 3 4 5 6 7 8 9 10 1 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative Hedge
Prior Year(s) | Current Year Adjustment Effectivenes
Schedul | Type(s Strike Price, | Initial Costof | Initial Cost of C Unrealized | Total Foreign| ~ Current | to Carrying Credit sat
el ) of Date of Rate of Index Premium Premium 0 Valuation Exchange Year's Value of Quality of |  Inception
Description of ltems(s) Hedged, Used for | Exhibit | Risk(s) Exchange, Counterparty Trade Maturity or | Number of|f  Notional Received (Received) (Received) | Current Year | Book/Adjusted | d Increase Changein | (Amortization| Hedged Potential | Reference| and at Year-
Description Income Generation or Replicated Identifier| (a) or Central_Clearinghouse Date Expiration | Contracts Amount (Paid) Paid Paid Income Carrying Value | e | FairValue | (Decrease) | BJ/AC.V. | )/Accretion Items Exposure Entity end (b)
Swaps - Hedging Effective - Interest Rate
Pay Fixed USD Receive Floating USD Merrill Lynch
Interest Rate Swap AFS Bond -- 532716AM9............ccccccciinnns D 1-1..... | Interest| Capital Services ~ GDWTXX03601TB7DW3U69. | .11/13/2007 | .07/15/2017 | ...cvvvvvvvece +.....8,650,000 \3M (4.98 USD) | ..cvovcrercscicrcriaes | v 100eeei(305,392) | oo ((0)] o (658,657) 0 58,294 100/99.8093
Pay Fixed USD Receive Floating USD Morgan Stanley
Interest Rate Swap AFS Bond -- 902494ANS..........cococvcmmncrcucnens D 1-1..... | Interest| Capital Services  17331LVCZKQKX5T7XV54...... | .12/19/2007 | .04/01/2016 | ......ccvvvveeees 109,750,000 \3M (4.62 USD) | .cvvvcrercvcrcrcrnaes | v e BIT TN | (U [ N (206,019) (0) e 38,852 | i 100/99.8093
Pay Fixed USD Receive Floating USD Surplus Note Liability -- Mutual Surplus
Interest Rate Swap Note Exhibit 7 | Interest| Deutsche Bank AG 7LTWFZYICNSX8D621K86..... | .07/18/2012 ] .12/15/2024 .-400,000,000 3M (4.566 USD) .....(5,926,040) 0f... (10522.746) | oo f oo L | el 6,113,737 100/99.748
0859999. Total-Swaps-Hedging Effective-Interest Rate. 0 0 | ....(6,549,229) 0 XXX (11,387,422) (0) 0 0 0|...6,206,883 XXX XXX
0909999. Total-Swaps-Hedging Effective. 0 0 [...(6,549,229) 0 |XXX| (11,387,422) (0) 0 0 0]... 6,206,883 | XXX XXX
Swaps - Hedging Other - Interest Rate
Pay Fixed USD Receive Floating USD
Interest Rate Swap Bond Portfolio Hedge..........ccoeeuesesesuccsssreres N/A........ | Interest| Deutsche Bank AG 7LTWFZYICNSX8D621K86..... | .07/29/2010 | .08/03/2020 | .......ccvvveveee ..200,000,000 4 (3.0042 USD) | cocvevvrevevermrevevnens [ orerenmrenmmmrenenenens .(4,097,123) ] ........(15,433,496) | ..... (15,433,496) | ...(3,243,159) [ ...cvvvvvvvvrvvrrrnens [ v | e | e 2,216,729 | .oovvvvvvrerennns [ILV P
Pay Fixed USD Receive Floating USD Morgan Stanley
Interest Rate Swap Bond Portfolio Hedge.........cccccccccoeeuccccnrce. N/A........ | Interest| Capital Services  17331LVCZKQKX5T7XV54...... | .12/08/2009 | .12/10/2019 | .....ocvvvvvec ..190,000,000 3M (3.516 USD) | ...vcvvvevevevvvvvevnens [ rereverirermriririnens ....(4,622,730) | ........(17,500,778) | ..... (17,500,778) | ...(1,580,585) [ ....oocovvvvvvvverrens [ v | e | s 1,959,755 | ...ocvvvvvereens 001.....eeeeee.
Pay Fixed USD Receive Floating USD Bank of America
Interest Rate Swap Bond Portfolio Hedge.........ccccoccceeeeuccveuuccs N/A........ | Interest| Corp B4TYDEB6GKMZO031MB27.. | .12/08/2009 | .12/10/2019 | .....ovvvvvveveee ..270,000,000 13M (3.53 USD) [ ..cvevvvevevermrvvevnnns [ overmverermnmnininannns ....(6,597,492) | .........(25,024,367) | ..... (25,024,367) | ...(2,220,899) [ ....oocvvvuvrveemnnens [ v | e | 2,784,915 | ..ooovvvvviren 001,
Pay Fixed USD Receive Floating USD
Interest Rate Swap Bond Portfolio Hedge..........ccooeursesesecessseeres N/A........ | Interest{ UBS AG................ BFM8T61CT2L1QCEMIKSO0..... | .01/27/2010 | .01/29/2020 | .....vvvvvvveveee ..200,000,000 4 (3.7332 USD) | cvvvevererevermrevevnens [ orerenmremmnmnenenanens <.(5,191,699) | .........(20,638,875) | ..... (20,638,875) | ...(1,552,087) [ ..oovvvvvvremvmrmmnens [ cvrrrrerersrsrerirnies | e | v 2,096,293 | ..ovovvvvrerennns [0V PO
Pay Fixed USD Receive Floating USD Morgan Stanley
Interest Rate Swap Bond Portfolio Hedge. N/A........ | Interest| Capital Services _[7331LVCZKQKX5T7XV54...... | .02/24/2010 | .02/26/2020 ..150,000,000 /(3.7732 USD) .(3,935504) ] .......(15914,349) | ..... (15,914,349) | ..(1.206165) | .ocoooooooooocccccee f oo Lo | 1,586,072 001,
0919999. Total-Swaps-Hedging Other-Interest Rate 0 0 |..(24,444548)] .........(94,511,866) | XXX] (94,511,866)] ...(9,802,896) 0 0 0 ]..10,643,764 XXX XXX
0969999. Total-Swaps-Hedging Other 0 0 |..(24444548)] ........(94,511,866) |XXX| (94,511,866)] ...(9,802,896) 0 0 0 |..10,643,764 XXX XXX
1159999. Total-Swaps-Interest Rate. 0 0 [..(30,993.777)] ........(94,511,866) | XXX|(105,899,288) | ...(9,802,896) 0 0 0 | ..16,850,647 XXX XXX
1209999. Total-Swaps 0 0 ]..(30,993,777)] .........(94,511,866) | XXX|(105,899,288) | ...(9,802,896) 0 0 0]..16,850,647 | XXX XXX
1399999. Total-Hedging Effective 0 0 |...(6,549,229) 0 |XXX| (11,387,422) (0) 0 0 0]...6206883 | XXX XXX
1409999. Total-Hedging Other. 0 0 |..(24,444548)] .........(94,511,866) |XXX] (94,511,866)] ...(9,802,896) 0 0 0..10,643764 | XXX XXX
1449999. TOTAL 0 0 ]..(30,993,777)] .........(94,511,866) | XXX|(105,899,288) | ...(9,802,896) 0 0 0 f..16,850,647 | XXX XXX

(a) Code Description of Hedged Risk(s)
001 REBALANCES PORTFOLIO DURATION
002 MANAGES CASH FLOW RISK
003 HEDGES THE EQUITY RISK OF A LIABILITY
004 HEDGES THE INTEREST RATE RISK OF AN ASSET
005 HEDGES THE INTEREST RATE RISK OF A LIABILITY
006 HEDGES THE CREDIT RISK OF AN ASSET
007 ASSET REPLICATION
008 HEDGES THE CURRENCY RISK OF AN ASSET
009 HEDGES THE CURRENCY RISK OF A LIABILITY
010 HEDGES MANAGED PORTFOLIO CREDIT SPREAD RISK
011 HEDGES THE PORTFOLIO EQUITY RISK




Statement for September 30, 2015 of the NATIONWIDE MUTUAL INSURANCE COMPANY
SCHEDULE DB - PART B - SECTION 1

Futures Contracts Open as of the Current Statement Date

030

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 Change in
Variation Margin Variation
Gain (Loss) Cumulative | Margin Gain Hedge
Schedule| Type(s) Date of Cumulative Deferred Used to Adjust Variation (Loss) Effectiveness at
Ticker | Numberof | Notional Description of ltem(s) Hedged, Used for | / Exhibit | of Risk(s)| Maturity or Trade Transaction | Reporting Date Book/Adjusted Variation Variation | Basis of Hedged | Margin for All | Recognized in Potential | Inception and at| Value of One
Symbol | Contracts | Amount Description Income Generation or Replicated Identifier (a) Expiration Exchange Date Price Price Fair Value | Carrying Value Margin Margin ltem Other Hedges | Current Year Exposure Year-end (b) (1) Point
Long Futures
Hedging Other I
0000ESZ5| ........... 510 | ..... 25,500 | S&P 500 Mini Futures Contract Bond Portoflio D1-1..... .:ie.g;. 12152015 KINXBSWZVIKEX4NFOL81.. | .09/15/2015 | ....... 1,939.8500 | ....... 1,908.7000 | ........ 872,100 | .o | sieiiimnninnines | smnsisieimisannanns | i | s (794,325) | ........(794,325) | ....2,346,000 | .cccccooevrricccccc 1| s 50
0000FVZ5 1,800,000 | US CBT 5 YR TN FUTURE Bond Portoflio D1-1.... “ﬁgtcem 12/15/2015 . 1UAUICTO4EQ4DO6ZH473... | .09/15/2015 | ..........119.8750 .120.5156 | ........ (56,250) ...1,153,125 ....1,620,000
0000USZ5 53,000 | US CBT 30 YR TN FUTURE Bond Portoflio Rate |.12/15/2015 1UAUICTO4EQ4DOBZH473... | .09/15/2015 .147.9688 ..150.8438 (29,813) 152,375 180,200
0000VGZ5| ........5,500 | ..... 55,000 | EURO STX 50 Futures Bond Portoflio BA-1... C.Hf;?@fly 12152015 . 529900LN3S50JPU47S06...... .09/15/2015 | .......3,567.5350 3,450.3288 | ... 3,990,594 ...(6,446,344) | .. ...23,752,699
0000WNZ5| ............. 250 | ...250,000 | US TREASURY ULTRA BOND FUTURE| Bond POroflio..........c..ccocovveeuvensissiieiineees D1-1....| Rate [.12/15/2015 . 1UAUICTO4EQ4DO6ZH473... [ .09/15/2015 ] .......... 158.3672 | .......... 160.4063 | ....... (171,875) 509,766 509,766 | .....1,205,200
12829999. Total-Long Futures-Hedging Other. .....4,604,756 0 0 0 0] ..(5425403) | ......(5/425,403) | ...29,104,099
1329999. Total-Long Futures .....4,604,756 0 0 0 0 | ...(5425403)| ......(5,425,403) | ...29,104,099
Short Futures
Hedging Other
0000BPZ5 ...113,125 | Futures - British Pounds.. . | Private Equity Portfolio... Currency | .12/15/2015 | CME.. . KINXBSWZVIKEX4NFOL81.. [ .09/15/2015 ..........154.6000 .151.1300 | ......... 44,119 392,544 392,544 ...625
0000ECZ5 1,533 Euro Currency Futures. Private Equity Portfoli Currency | .12/15/2015 | CME.. KINXBSWZVIKEX4NFOLS1.. | .09/15/2015 1303 ANT79 ] L1T782,113 .....2,366,569 | .......2,366,569 ..125,000
0000JYZ5 | ............23 | ... 28,750 | Futures - Japanese Yen.. . | Private Equity Portfolio... Currency | .12/15/2015 | CME.. . _KINXBSWZVIKEX4NFOLS1.. | .09/15/2015 83.0400 83.4300 LSS J [N [SVNOOINIOIONIOE UVNNNNNIOY NN [FROO (11,213) | ... (11,213) .1,250
13429999, Total-Short FUIUTES-HEAGING ONET...... ..ot osoiies et srsss e ess s8££ S0EE8 oL 0EE L8R8 E 408280ttt snss st sennssnne | s 1,832,556 0 0 0 0] ...2,747,900 | .....2,747,900 | ....5,846,000 XXX XXX
1389999, TOtAl-SNOM FUIUIES. .....cuuorrrireesusiestiesieesesses s irsses s esses e 1oLt & 1EE L1111t sesssnsnecscesens | e 1,832,556 0 0 0 0] ...2,747,900 | .....2,747,900 | .....5,846,000 XXX XXX
1409999. Total-Hedging Other. ...6437,313 0 0 0 0 | ..(2677,503)] .....(2,677,503) | ...34,950,099 XXX XXX
1449999. TOTAL .....6,437,313 0 0 0 0| ...(2,677,503) | ......(2,677,503) | ...34,950,099 XXX XXX
Beginning Cumulative Ending
Cash Cash Cash

Broker Name Balance Change Balance

MORGAN STANLEY ...25,064,703 | .......9,885,396 | ...34,950,099

Total Net Cash Deposits. ...25,064,703 | .......9,885,396 | ...34,950,099
(a) Code Description of Hedged Risk(s)

001 REBALANCES PORTFOLIO DURATION
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Statement for September 30, 2015 of the NATIONWIDE MUTUAL 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
5 6 7 8 9 10
Credit
Master Support Contracts with Contracts with
Agreement Annex Fair Value of Acceptable Book/Adjusted Carrying Book/Adjusted Carrying Exposure Net Contracts with Contracts with Exposure Net Potential Off-Balance
Description of Exchange, Counterparty or Central Clearinghouse (Y orN) (YorN) Collateral Value >0 Value <0 of Collateral Fair Value > 0 Fair Value <0 of Collateral Exposure Sheet Exposure
Exchange Traded Derivatives
0199999. Aggregate Sum of Exchange Traded | XXX | XXX I XXX 34,950,099 34,950,099 6,695,250 (257,938) 6,437,313 34,950,099 34,950,099
NAIC 1 Designation
Bank of America Corp, B4TYDEB6GKMZO031MB27...........| Y. Y (25,024,367) 0 (25,024,367) 0 2,784,915 0
Deutsche Bank AG 7LTWFZYICNSX8D621K86 Y Y 0 (15,433,496) 0 (25,956,242) 0 8,330,466 0
Morgan Stanley Capital Services 17331LVCZKQKX5T7XV54, Y Y. 0 (33,415,127) 0 (33,621,146) 0 3,580,679 0
UBS AG BFM8T61CT2L1QCEMIKS0............. ] Y. Y. (20,638,875) 0 (20,638,875) 0 2,096,293 0
0299999. Total NAIC 1 Designation. 0 0 (94,511,866) 0 0 (105,240,631) 0 16,792,353 0
NAIC 2 Designation
Merrill Lynch Capital Services GDWTXX03601TB7DW3UB9.......... | Y. | Y 0 (658,657) 0 58,294 58,294
0399999. Total NAIC 2 DEMDH 0 0 0 0 0 (658,657) 0 58,294 58,294
0999999. Gross Totals. 0 34,950,099 (94,511,866) 34,950,099 6,695,250 (106,157,225) 6,437,313 51,800,746 35,008,393
1. Offset per SSAP No. 64
2. Net after right of offset per SSAP No. 64 34,950,099 (94,511,866)
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Statement for September 30, 2015 of the NATIONWIDE MUTUAL INSURANCE COMPANY

SCHEDULE DB - PART D - SECTION 2

Collateral for Derivative Instruments Open as of Current Statement Date

3

4 5 6 7 8 9
Book/Adjusted Maturity | Type of Margin
Exchange Counterparty or Central Clearinghouse Type of Asset Pledged CUSIP Identification Description Fair Value Par Value Carrying Value Date (I, VorlV)
Collateral Pledged by Reporting Entity
Bank of America Corp - OTC..........ocvvvevmrmrmremmrmsesmsesesesnsesennes B4TYDEB6GKMZ0031MB27.. [ CASH CASH 27,448,000 27,448,000 S
Deutsche Bank AG 7LTWFZYICNSX8D621K86..... | CASH CASH 29,089,000 29,089,000 SRV
Morgan Stanley Capital Services - OTC..........ovuvvrerrmrrrrernnns 17331LVCZKQKX5T7XV54...... | CASH CASH 35,744,000 35,744,000 Vo,
UBSAG-0TC BFM8T61CT2L1QCEMIK5O0..... | CASH CASH 21,443,000 21,443,000 Ve
CBT Futures 529900LN3S50JPU47S06....... CASH CASH 23,752,699 23,752,699 |
CME Future: 1UAUICTO4EQ4DO6ZH4T73.... | CASH CASH 3,005,400 3,005,400 |
ERX Futures KINXBSWZVIKEX4NFOLS1.... | CASH CASH 8,192,000 8,192,000 |
0199999. Totals... ..148,674,099 148,674,099 XXX XXX




Statement for September 30, 2015 of the NATlONWIDE MUTUAL |NSURANCE COMPANY

SCHEDULE DL - PART 1
SECURITIES LENDING COLLATERAL ASSETS

Reinvested Collateral Assets Owned Current Statement Date

2 3 4 5 6 7
NAIC
Designation /
Market Book/Adjusted Maturity

CUSIP Identification Description Code Indicator Fair Value Carrying Value Date
Industrial & Miscellaneous (Unaffiliated) - Residential Mortgage-Backed Securities

04012M AP 4 | Argent Securities Inc RMBS Ser 2006-M1 C 1FM 524,096 524,096 | 07/25/2036...

05568Q AB 1 | BNC Mortgage Ln Tr RMBS Ser 2007-3 CI A2 1FM 1,459,647 1,476,454 | 07/25/2037...

14453F  AB 5 | Carrington Mtg Loan Tr RMBS Ser 2006-NC2 1FM 322,828 327,255 | 06/25/2036...

362351 AA 6 | GSAA Home Equity Tr RMBS Ser 2006-20 CI 1FM 2,115,119 2,115,119 | 12/25/2046...

617487  AB 9 | Morgan Stanley Mtg Tr RMBS Ser 2006-16AX 1FM 685,240 685,240 | 11/25/2036...

81376G  AC 4 | Securitized AB Receivables LLC RMBS Ser. 5FM 883,707 883,707 | 09/25/2036...

81378E AA 1 | Securitized AB Receivables LLC RMBS Ser 1FM 906,104 906,104 | 05/25/2037...
3399999. Industrial & Miscellaneous (Unaffiliated) - Residential Mortgage-Backed Securities 6,896,741 6,917,975 XXX
3899999.  Total - Industrial & Miscellaneous (Unaffiliated) 6,896,741 6,917,975 XXX
6299999. _ Total - Residential Mortgage-Backed Securities 6,896,741 6,917,975 XXX
6599999.  Subtotal - Bonds. 6,896,741 6,917,975 XXX
Cash Equivalents (Schedle E Part 2 Type)

000000 00 0 fOvernight Repos SEC LENDING ONLY | | 54,942,944 54,942,944 | 10/01/2015...
9199999.  Total - Cash Equivalents (Schedule E Part 2 Type) 54,942,944 54,942,944 XXX
9999999.  Totals..... 61,839,685 | ..o 61,860,919 XXX

General Interrogatories:

1.
2.
3.

The activity for the year:  Fair Value $.....(1,431,592)  Book/Adjusted Carrying Value $.....(1,463,567)
Average balance for the year: Fair Value $.....160,372,394  Book/Adjusted Carrying Value $.....160,407,425

Reinvested securities lending collateral assets book/adjusted carrying value included in this schedule by NAIC designation:

NAIC 1: §

QE10




Statement for September 30, 2015 of the NATlONWIDE MUTUAL |NSURANCE COMPANY
SCHEDULE DL - PART 2
SECURITIES LENDING COLLATERAL ASSETS

Reinvested Collateral Assets Owned Current Statement Date

Book/Adjusted
Carrying Value

Maturity
Date

1 2 3 4 5
NAIC
Designation
| Market
CUSIP Identification Description Code Indicator Fair Value
General Interrogatories:
1. The activity for the year: Fair Value §..........0  Book/Adjusted Carrying Value §.......... 0
2. Average balance for the year: Fair Value §$........0  Book/Adjusted Carrying Value §.......... 0

NONE

QE11



Statement for September 30, 2015 of the NATIONWIDE MUTUAL |NSURANCE COMPANY
SCHEDULE E - PART 1 - CASH

Month End Depository Balances
2 3 4

1 5 Book Balance at End of Each 9
Month During Current Quarter
6 7 8
Amount of Interest | Amount of Interest
Received During | Accrued at Current
Depository Code Rate of Interesf|  Current Quarter Statement Date First Month Second Month Third Month *

Open Depositories
Bank of America Concord, CA 1,071,200 1,239,706 1,338,759 | XXX
The Bank of New York Mellon..........ccccooevvvvvevvviiisinnrnnnes New York, NY. 2,892,819 | ...cccce. 102,351,693 | .............. 17,813,018 | XXX
Chase SPHNGAEl, IL......oiiiriiciiciiiiriiieni [ e [ e [ e [ | o 14,422,840 | ... 14,865,808 | .............. 14,260,874 | XXX
Chase Columbus, OH (247,164,809) | ...........(240,710,357) | ...........(249,307,903) | XXX
Chase San Antonio, TX (453,348) 419,552 (135,707) | XXX
Corestates Bank Philadelphia, PA. 4,642,506 6,765,909 44,965 | XXX
First Star Bank Cincinnati, OH. 1,498,136 2,705,513 2,141,898 [ XXX
First Union. Charlotte, NC 3,534,058 3,877,477 1,498 | XXX
Huntington National Bank..............ccccccceeevneriensisnsinnnn. Columbus, OH (68,063,093) | ............. (48,747,593) | .............(40,294,081) | XXX
Key Bank Canton, OH 1,032,896 3,412,696 49,075 | XXX
National Bank of Detroit. Detroit, Ml (89,901,552) (93,556,674) (86,159,864) | XXX
Nations Bank Raleigh, NC. 1,098,413 897,731 708,290 [ XXX
PNC Pittsburgh, PA 34,801,205 37,401,756 36,893,999 [ XXX
Univest Bank and Trust Co..........ccoeveinrincineienieinennn Souderton, PA 1,832,496 1,966,986 573,030 | XXX
Wells Fargo Bank Los Angeles, CA. (21,010,935) 4,443,560 | ............(17,219,992) [ XXX
BNP Paribas USA. New York, NY. 32,146,811 32,398,716 | ..ocvvrnens 40,409,494 | XXX
0199998. Deposits in.....9 depositories that do not exceed the allowable limit

in any one depository (see Instructions) - Open Depositories.............cccovvvwisirveccsssriicnnnes XXX XXX 474,316 453,582 457,020 | XXX
0199999. Total Open Depositorie: XXX XXX 0 0 (327,146,041) | ........... (169,813,939 | ...........(278,425,627) | XXX
0399999. Total Cash on Deposit. XXX XXX 0 0 (327,146,041) [ .c.oovvve (169,813,939) | ...........(278,425,627) | XXX
0599999. Total Cash, XXX XXX 0 0 (327,146,041) | ........... (169,813,939 | ...........(278,425,627) | XXX

QE12




Statement for September 30, 2015 of the NATIONWIDE MUTUAL INSURANCE COMPANY
SCHEDULE E - PART 2 - CASH EQUIVALENTS

Show Investments Owned End of Current Quarter

1 2 3 4 5 6 7

8
Description Code

Date Acquired | Rate of Interest | Maturity Date Book/Adjusted Carrying Value Amount of Interest Due & Accrued Amount Received During Year

€130

NONE




Supplement for September 30, 2015 of the NAT'ONWIDE MUTUAL INSURANCE COMPANY

Supplement Ato Sch. T
NONE

Supplement Ato Sch. T
NONE

Supplement Ato Sch. T
NONE

SUPA1, SUPA2, SUPA3



Supplement for September 30, 2015 of the NAT'ONWIDE MUTUAL INSURANCE COMPANY

* 2 37 87 2 01545510010 3 =*

Designate the type of health care
providers reported on this page.

Other Health Care Facilities

SUPPLEMENT "A" TO SCHEDULE T

EXHIBIT OF MEDICAL PROFESSIONAL LIABILITY PREMIUMS WRITTEN
ALLOCATED BY STATES AND TERRITORIES

1 2 Direct Losses Paid 5 Direct Losses Unpaid 8
3 4 6 7 Direct
Losses
Incurred
Direct Direct Number Direct Number But
Premiums Premiums of Losses Amount of Not
States, Etc. Written Earned Amount Claims Incurred Reported Claims Reported
1. Alabama........ccccooeviviiiniinens AL [ ot e | st | e sntenes | eesenense s eanies | ressesesseneeneienes ()1 | 39
2. Alaska
3. Arizona
4. Arkansas
5. California....
6.  Colorado
7. Connecticut.
8.  Delaware
9.
10.
11.
12.
13.
14.
15.
16.
17.
18.  Kentucky.
19.  Louisiana
20.
21.
22. Massachusetts
23.  Michigan
24, Minnesota
25.  Mississippi
26.  Missouri
27.  Montana
28.  Nebraska...
29. Nevada
30.  New Hampshire
31. New Jersey
32.  New Mexico
33.  New York
34.
35.
36.
37.
38.
39.
40.
41,
42.
43,
44,
45,
46.
47.  Virginia
48.  Washington
49, West Virginia
50.  Wisconsin
51.
52.
53.
54.  Puerto Rico
55.  US Virgin Islands
56.  Northern Mariana Islands
57.
58.  Aggregate Other Alien...
59. Totals

58998. Summary of remaining write-ins for
Line 58 from overflow page
58999. Totals (Lines 58001 thru 58003+

58998) (Line 58 above)....

......... Lo

SUPA4




Supplement for September 30, 2015 of the NAT'ONWIDE MUTUAL INSURANCE COMPANY
Overflow Page for Write-Ins

NONE

SUPA



Supplement for September 30, 2015 of the NAT'ONWIDE MUTUAL INSURANCE COMPANY

* 2 37 87 20155050010 3 =*

DIRECTOR AND OFFICER INSURANCE COVERAGE SUPPLEMENT

Year To Date For the Period Ended September 30, 2015
NAIC Group Code.....0140 NAIC Company Code.....23787
Company Name: NATIONWIDE MUTUAL INSURANCE COMPANY

If the reporting entity writes any director and officer (D&O) business, please provide the following:
1. Monoline Policies 1 2 3
Direct Direct Direct
Written Earned Losses
Premiums Premiums Incurred
...................... 21,550 | .o 20,828 |,

2. Commercial Multiple Peril (CMP) Packaged Policies
2.1 Does the reporting entity provide D&O liability coverage as part of 8 CMP packaged POICY? ......c.eiveeeeiericieeeieeeee st sss s saes s saes Yes[X] No[ ]

2.2 Can the direct premium eamed for D&O liability coverage provided as part of a CMP packaged policy
DE QUANLITIEA OF ESHMAIEAT? ....veeeeecee ettt s et e s st s st bbb et s R a st s s b e b e b s s st st s e bbb n e Yes[X] No[ ]

2.3 Ifthe answer to question 2.2 is yes, provide the quantified or estimated direct premium earned amount
for D&O liability coverage in CMP packaged policies:

2.31 AMOUNT QUANTTIEA: ..ovveeeieeccece ettt a bbbt s e bbb s et s bR st A e b s st es s b s b e e s s 8o s bbb s s b e s s s be bt s b e b st et s s e s bee b s ans anstbesissstessesntensesesentenaans

2.32 Amount estimated USING reasoN@bIE ASSUMPLONS. .........ovururrrrrresrirrernrieeesissesessessss e ssessssssessesssssses st ssssessessanssessessessasssnssessesssnssessessssssessesssnssessnsssssessansans S 15,135

2.4  Ifthe answer to question 2.1 is yes, provide direct losses incurred (losses paid plus change in case
reserves) for the D&O liability coverages provided in CMP PACKAGEA PONCIES: .......c.eviviveeieieiiiieisie ettt s s et b bbb s st s s s sse st esbens _tsbesssssnbesssssssanssssassssntantas

DIROFCR
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