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Statement as of September 30, 2015 of the NAT'ONWIDE LlFE AND ANNU'TY INSURANCE COMPANY
ASSETS

Current Statement Date 4
1 2 3
Net Admitted December 31
Nonadmitted Assets Prior Year Net
Assets Assets (Cols. 1-2) Admitted Assets
1 BONGAS ..ttt st | erseeneen 6,437 428,477 | ..ooeeeeeeerereneeiien | v 6,437,428/477 | .......... 5,295,473,549
2. Stocks:
2.1 PrEfEITEA SIOCKS. ... veuieecerciritetieti ettt | sesbiess e sttt | cerent st | sttt eenes L0
2.2 COMMON STOCKS.....o.rerrerresrssrssesssessessesie sttt | Hreebssesssess s ssessessnenen | eebiessisestsest st st entnstans | sbseessesssnsssesssnessnneseed L0
3. Mortgage loans on real estate:
B0 FIISEENS ettt ennens | ereneees 1,054,153,699 |...ooovvvvererirererenine | e 1,054,153,699 | ............. 697,147,775
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
ENCUIMDIANCES).....veocereereeseeeeeeseeseeesetseesessee e ese s eeesessess s ssees e s esess st sns st esseessessessantsns | sressasssnesessassnssnssessnsnnes | sesessnssessessasssnssessassnssns | foessessessassnsssessansnnesans (01 U
4.2 Properties held for the production of income (less §.......... 0
ENCUIMDIANCES)......vvocercereeseeeeseeseeseeesetsee st st ss e s s bs st s st st s b sessessanbans | £sessestnesessastassessessantsnes | sesesssasessestassessestensnssns | foebsesssssassnsssassassnnssans (0
4.3 Properties held for sale (less §.......... 0 ENCUMDIANCES)......oeeeereriiceseiseeneeeeieessstsseseeseees | sreesssssessessssssesessesssessess | sesessssssesssssssessessessnessns | toessessssssssssssessssnsssens (01 TR
5. Cash ($....24,334,106), cash equivalents ($.......... 0)
and short-term investments ($.....107,390,556)...........covueereereereeriieeieeeeeeseeseeesiesses e sseessensaens | eevieesieens 131,724,662 | ....oovvveeeceeeeeees | v 131,724,662 | ............. 124,421,749
6. Contract loans (including $.......... 0 PreEMIUM NOLES).......vveveeiererieieieiese et ssssesens | evsessesensenns 49,559,409 | .oovvereiinns 27,265 | ..o 49,532,144 | ............... 42,700,033
T DEIIVALIVES.....ceooeverceeeerisceieseeet sttt enenins | oeenssseneas 26,813,916 | ..oooeeereeceiscrineeninees | cverreeeienens 26,813,916 | oo, 17,972,240
8. Other iNVEStEd @SSEIS.........c.uiuuiiiriiiiiririrr bbbt enbaenns | serseneinees 76,799,399 ..o | e 76,799,399 | ....cooevenee 67,247,288
9. ReECEIVADIES fOF SECUMIES........o.vuuiiiiiii bbb | Coetbsen st benes | sebeesbiesbe bbbt st | sbinsisesssens s (U PR
10.  Securities lending reinvested collateral @SSEtS..........coviivriirieieiieeeessssee e | cvesieieseenns 38,411,796 | ..ovoveveevereeseieeeiens | crevreieiinins 38,411,796 | oo 48,454,565
11, Aggregate Write-ins for iNVESLEA @SSELS.........cvvvereiciiciecese e | cverisiesienas 62,616,552 | ovovvoveieieciias (| I 62,616,552 | ...ocovennns 48,526,814
12.  Subtotals, cash and invested assets (LINES 110 11)....ccveievriereieiisieesesseesseseesessnens | eveinnins 7,877,507,910 | .ovvverrererien 27,265 | .......... 7,877,480,645 | .......... 6,341,944,013
13. Title plants less §.......... 0 charged off (for Title INSUFETS ONIY)......c..cvieiriiieicireieieieiseeieieiieinns | erreissiesiesessessesesssssses | soessesssssssesessssessesessss | esssssssesessssssssssessesnd (0 TR
14.  Investment income due and @CCIUEM...........c.oowuiuiiniiiiiniiiieissississss s | eniiesiensiens T1618,723 | .o | s 71,618,723 | ..o 65,116,370
15.  Premiums and considerations:
15.1  Uncollected premiums and agents' balances in the course of collection............cccecvevices | corverreriinnnns 9,803,807 | oovvrrerrrinns 7741729 | oo 2,062,078 | ...ccocvvrrne 1,822,685
15.2 Deferred premiums, agents' balances and installments booked but deferred
and not yet due (including §.......... 0 earned but unbilled premiums)...........cccoevererierenns | overeerrennnns 29,976,022 | ...cvoviiririeieieiineeiies | e 29,976,022 | ...ccevrnn. 23,539,316
15.3  Accrued retroSPECtiVE PrEMIUMS........c.cuiuiieireiiierieieisieise st ssssessessessessssessessess | sessssessessessessssassessessnsesss | tessesessssessessesssssssessessnss | sressssessessessessssessesesn (0 R
16. Reinsurance:
16.1  Amounts recoverable from FEINSUTENS............cccvcuiieiieiiiie e
16.2 Funds held by or deposited with reinsured companies.............ccceceveervecrennns
16.3 Other amounts receivable under reinsurance contracts
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.............coccvecevivciens | ceeviicrenan 62,222,596 | ....ccovvreririerererieniieen | e 62,222,596 | .......c....... 72,991,518
18.2 Net deferred taX @SSEL........oovircreiiresie st esnsenes | eesseneseenens 85,630,644 | ............... 85,630,644 | .....coovvveinnd (O
19.  Guaranty funds receivable Or 0N BPOSIL............ccvvverieeierreeeieie e sssresesens | evesesesseseesenes 736,297 | .ooveeeeeeeenieeseeseenes | sveverseseresinienns 736,297 | cvevrveeeeenns 581,980
20. Electronic data processing equipmMEeNt @Nd SOfWAIE...........c.evurerirrinrieinisrisiesissieessissssesens | sessessssssssssssesssssssssesssssss | sressessssssessessssssnssesssnsnss | sesssssesssssssssessenssnsseses 0 [
21.  Furniture and equipment, including health care delivery assets ($.......... 0) rtreierireireessteseeeresss | creeessess e sesssntnes | eeessensnssstesssssessesssnsaes | essesessesssssessenssssens 0 [
22. Net adjustment in assets and liabilities due to foreign eXChaNGE FAtES..........c.vevrrurririnrirriines | cevreinreeissnsieessesennens | ressesesessesssssssssessesssssess | sessessessssssessessessssseses (0 U
23. Receivables from parent, subsidiaries and affiliates...........ccooeevvevrierieieereseeeeeece e | ceereisiienens 27,165,907 | ..o | eveveieiina 27,165,907 | .coevvvrernne. 9,449,158
24. Health care (§.......... 0) and other aMOUNLS TECEIVADIE..............ruiererireirrireieceneireiecsseseessenens | ceesessssasesssssssessssensssess | essessssssessessssssessesssnssess | seessssesssssssssessessnnsseses (0 U
25.  Aggregate write-ins for other than INVEStEd @SSELS...........cccvvuivevriiereeeiceees e esvesens | ceeressssenens 26,928,608 | .............. 11,280,575 | ..o 15,648,033 | ....ccvvveee 16,426,658
26. Total assets excluding Separate Accounts, Segregated Accounts and Protected
Cell Accounts (LiNes 12 throUugh 25)..........cc.vemerireceermreinerieeseessesesssssssssesssesssessssnens | sesneeenns 8,196,111,059 | ............. 104,680,213 | .......... 8,091,430,846 | .......... 6,540,157,689
27. From Separate Accounts, Segregated Accounts and Protected Cell ACCOUNtS...........cvviverens | wovveenes 1,276,514,437 | oo | cveieins 1,276,514,437 | .......... 1,356,577,311
28.  Total (LINES 26 @NA 27).....couuurvermrrireirerieesiessiesesssessssesesessssesssssesssesssessssesssessssssssessssesssns | sesessons 9,472,625,49 | ............. 104,680,213 | .......... 9,367,945,283 | .......... 7,896,735,000
DETAILS OF WRITE-INS
1101. Other invested assets reCeIVabIE.............cccurririiii i | oo 4,129,000 | .o | v 4,129,000 | ...ccooovvvennee. 1,207,250
1102. Derivative collateral and reCeivabIEs..............ccciuriiiiriiiiiniissssssssn e | e 58,487,552 |....coovivriirinriniiniens | s 58,487,552 | ......coeeunuu 47,319,564
1103, ettt | HEseet ettt | seeebee ettt | eresreens s (O RN
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)......cvverurrrnereeirrirsriesiriserieenreerieecnes 62,616,552 | ...ocoovrrniiincnininiins 0 48,526,814
2501. Accrued fees and Other @SSEtS...........ovuiiiiiniiii e 15,699,067 51,034 16,426,658
2502. Deferred SOftWare COSES...........cuiiiiii s | eesisiisiens 11,229,541 | ..o 11,229,541 | o (O O
2503, oSSRt | st eee sttt | Heenss et eenins | enes st (O TR
2598. Summary of remaining write-ins for Line 25 from overflow Page...........ccccveueieeniccersiceniiees | v 0 [ oo 0 | e 0 [ oo 0
2599. Totals (Lines 2501 thru 2503 plus 2598) (LINE 25 @DOVE).......ererrurirerrsrerissrssessssssessssssssanssness | seseessssanenns 26,928,608 | ............... 11,280,575 | .oovvvveenes 15,648,033 | ..covvvnene. 16,426,658
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Statement as of September 30, 2015 of the NAT'ONWIDE LlFE AND ANNU'TY INSURANCE COMPANY
LIABILITIES, SURPLUS AND OTHER FUNDS

1

Current

Statement

Date

2
December 31
Prior Year

10.

1.
12.
13.

14.
15.1
15.2

16.

18.
19.

21,
22.

24,

25.
26.

28.
29.

31,
32.
33.
34.
35.
36.

37.
38.
39.

Agaregate reserve for life contracts $.....6,456,215,213 less §......... 0
included in Line 6.3 (including $
Aggregate reserve for accident and health contracts (including $
Liability for deposit-type contracts (including $.......... 0 Modco Reserve)
Contract claims:
41
42  Accident and health

Policyholders' dividends §..........

Provision for policyholders' dividends and coupons payable in following calendar year - estimated amounts:

6.1  Dividends apportioned for payment (including $.......... L0 To (o0 ) OSSR
6.2  Dividends not yet apportioned (including $
6.3 Coupons and similar benefits (including $..........

Contract liabilities not included elsewhere:
9.1 Surrender values on CaNCEIEA COMIACES............ccciueieiiiriiieieictee ettt
9.2 Provision for experience rating refunds, including the liability of §.......... 0 accident and health experience rating

refunds of which §.......... 0 is for medical loss ratio rebate per the Public Health Service Act............cccoerinineireeinineneisineinee
9.3
9.4
Commissions to agents due or accrued - life and annuity contracts $.....5,380,710, accident and health §.......... 0
and deposit-type contract funds §.......... 0neeee e
Commissions and expense allowances payable on reinsurance assumed.
General eXPENSES QUE OF ACCTUBH...........c.ucvuivieeieeieteses ettt st bessebsebssa s st bens bbbt s bbb baen
Transfers to Separate Accounts due or accrued (net) (including $.....(116,173,393) accrued for expense
allowances recognized in reserves, net of reinSUred alIOWANCES)..........cucvcuieriieiieieiese ettt es
Taxes, licenses and fees due or accrued, excluding federal INCOME tAXES.........cviviveieicicieiee et
Current federal and foreign income taxes, including $
Net deferred tax liability............ccccoorerverenierciisiiennns
UNEArNEd INVESIMENT INCOME. ......uiuuririuieeieiee ettt bbb bbb bbb
Amounts withheld or retained by company as agent or trustee
Amounts held for agents' account, including $.....51,045 agents' credit balances...
Remittances and items NOL AIOCALEH. ..........c.euiiiieirie bbb bbbt
Net adjustment in assets and liabilities due to foreign exchange rates
Liability for benefits for employees and agents if not included above.
Borrowed money §......... 0 and interest thereon §......... O
Dividends to stockholders declared and UNPAIM.............cciueieieiiiniiiieicseee ettt nnes
Miscellaneous liabilities:
24,01 ASSEE VAIUBHON FESEIVE. ......euviucirieisiitieesiei ettt bbbt
24.02 Reinsurance in unauthorized and certified ($
24.03 Funds held under reinsurance treaties with unauthorized and certified ($..........0) reinsurers
24,04 Payable to parent, subsidiaries and affliates..........cccovrieieiiiiiis e
24,05 Drafts outstanding
24,06 Liability for amounts held under uninsured plans.
24.07 FUNAS held UNGET COINSUIANCE. ........euuivuiueirrieiseisesistise sttt
24,08 DIEIIVALIVES. ....ceuvresieeeseiseesesieeesie bbb
24.09 Payable for securities
24,10 Payable for SECUMHES IBNAING.......c.cvcviiiteieiieri ettt bbbt bbb b s bbbt s s bnas
2411 Capital notes §.......... 0 and interest thereon §.......... 0ttt ettt eren
Aggregate write-ins for liabilities
Total liabilities excluding Separate Accounts business (Lines 1 to 25)
From Separate ACCOUNES STAIEMENT.............cccuiiiieicc et nas
Total liabilities (Lines 26 and 27)
Common capital stock
Preferred capital stock
Aggregate write-ins for other than special surplus funds.
SUIPIUS NOES.....veovvaeeiacesieis st ise st bs s ss sttt s s8££ 8888 bbb
Gross paid in and CONHDULBA SUMPIUS...........cveveveriieeeieieicie ettt ettt et sttt bt ss et st en s b st saen
Aggregate write-ins for special surplus funds..
UN@SSIGNEA FUNAS (SUMPIUS)...v.vevveveerisriseieesieiseisssts e sssse et ssses sttt sren
Less treasury stock, at cost:
36.1 .. 0.000 shares common (value included in Line 29 §.......... (1) OO
362 .. 0.000 shares preferred (value included in Line 30 §.......... 0) ettt
Surplus (Total Lines 31 + 32 + 33 + 34 + 35 - 36) (including $
Totals of Lines 29, 30 and 37
Totals of Lines 28 and 38 (Page 2, Line 28, Col. 3)

1

..................... (113,665,229)

4,008,778
2,628,894

5,380,710

2122262 |..

2,689,430

177,616,376 | ..

8,668,065

.187,956,918 | ..

........................ 38,409,337

15,464,575
3,062,031

(103,560,766)
............ 2,625,983

..62,832,308
48,451,942

................... 7,525,936,904

1,276,514,437

...8,802,451,341

2,640,000

...................... 562,853,942

687,982,571

565,493,942 | ..

....690,622,571

................... 9,367,945,283

7,896,735,000

2501.
2502.
2503.
2598.
2599.

................. 1,909,751

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

3101.
3102.
3103.
3198.
3199.

Summary of remaining write-ins for Line 31 from overflow page
Totals (Lines 3101 thru 3103 plus 3198) (Line 31 above)

3401.
3402. .
3403.
3498.
3499.

Summary of remaining write-ins for Line 34 from overflow page
Totals (Lines 3401 thru 3403 plus 3498) (Line 34 above)
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Statement as of September 30, 2015 of the NAT'ONWIDE LlFE AND ANNU'TY INSURANCE COMPANY

SUMMARY OF OPERATIONS

1 2 3
Current Prior Prior Year Ended
Year to Date Year to Date December 31
1. Premiums and annuity considerations for life and accident and health Contracts.............cccocevererieicieieseee e | e 1,792,052,549 |............ 707,668,598 | ......... 1,086,747,975
2. Considerations for supplementary contracts with life CONINGENCIES...........ccveviiieieiciee s | vsvessesesnes 1,021,400 | ....ccovvvueee 1,184,805 | ....ccocovvee. 1,298,189
3. NEtINVESIMENT INCOME. ......oieieiiiie ettt es | 2beinenies 217,615,105 |............ 188,684,118 | ............ 253,992,259
4. Amortization of Interest Maintenance Reserve (IMR) 489,711 695,943 | ... ...127,935
5. Separate Accounts net gain from operations excluding unrealized gains or losses.
6. Commissions and expense allowances on reiNSUrANCE CEARM..........cuuirieiiieieieieisie et ssssssesessnsens | essessesnsns 31,096,851 | ..cocvuvee. 30,757,213 | oo, 40,828,313
7. Reserve adjustments ON reiNSUrANCE CEABM. ..........ouirriiiiiieireieisiese ettt ss s sssnsenns | ansessesaes (195,168,637) | ........... (297,806,172) | ........... (366,705,599)
8. Miscellaneous Income:
8.1 Income from fees associated with investment management, administration and contract guarantees
fTOM SEPArALE ACCOUNTS.......cuvvireiiieiieieitis ettt s st antensesaes | sessssessesaes 52,144,857 | ..cocvuven. 45,052,536 | ..o 61,063,216
8.2 Charges and fees for depoSit-tyPe CONMTACES...........cciueiiiiiiiieice ettt b st sensens | estessessssessassesssssssessesss | essessssessessessnssssessessntes | sessssessessesssssssessesssanses
8.3 Aggregate write-ins for MISCEIANEOUS INCOME..........cvviriiiiiieieirisieeess et sntensens | crensessasanes 32,522,456 | ... 27,541,713 | .o, 39,879,820
9. Totals (Lines 110 8.3).....cevvurrrrmrrrneirrrirerineirneinees ..1,931,774,292 ..703,778,754 | ........1,117,832,107
10, Death DENEAILS.......ccueveeeeircrieirc et ensesssseensesssesensessnsnssenssssnens | seonennenenee O 2 TH009 | v 22,773,854 | covviiinnns 41,640,122
11. Matured endowments (excluding guaranteed annual pure endOWMENLS)..........ccouvuerirrreienenieresessenesssssseesssesessesens | cvnsenensessennsenssi,300 [ ovieieiieiennenen 19,123 | o,
12. Annuity benefits
13. Disability benefits and benefits under accident and health CONtracts.............ccccevieeiiicreieeeses e
14. Coupons, guaranteed annual pure endowments and similar benefits

15. Surrender benefits and withdrawals for life contracts ..111,060,250 104,618,883 | ... .149,138,996
16. Group conversions
17. Interest and adjustments on contract or deposit-type CONtract FUNDS...........c.ccuvvivevcireeecee s ssaens | eeveseesessensenes 800,089 1,184,381 1,677,739
18. Payments on supplementary contracts with life contingencies 1,069,763 | .. 1,121,345 | ... 1,513,032
19. Increase in aggregate reserves for life and accident and health CONtracts.............cccceveeiviciecicecicsce s | e 1,460,376,791 | ............ 369,849,951 |............ 655,148,371
20. TotalS (LINES 1010 19)....cuueuueireiiiireisiiesie ettt s bbbttt ssensents | ensnens 1,623,367,640 |............ 517,604,579 |............ 872,260,633
21. Commissions on premiums, annuity considerations and deposit-type contract funds (direct business only). ..272,356,613 ..155,093,645 | ... .223,520,293
22. Commissions and expense allowances on reiNSUranCe aSSUMEM...........ccviueueiicueririreiieeesssse e sesssesessssessssssesessses | svvesessssssessssesenns 8,902 | ..o 10,440 | ..o, 13,661
23, General iNSUraNCE EXPENSES.........cvreveererereesesssesssssesssssssessesenas 142,016,290 | .. 121,459,847 | ... 162,478,399
24. Insurance taxes, licenses and fees, excluding federal income taxes.. ....20,724 466 | .. ....16,972,367 | ... 22,903,164
25. Increase in loading on deferred and uncollected premiums............ ....(654,418)]... (1,153,262) | ... .926,224
26. Net transfers to or (from) Separate Accounts net of reinsurance ....15,343,957 | .. ..3,996,303 |... 4,025,972)
27. Aggregate write-ins for deductions............cccoceveveerrereierieinenns ....28,019,549 | .. ....27,302,370 | ... ...35,979,366
28, TOtAIS (LINES 20 10 27)....cuueveieereresrersiiseeesessessssssessessssssesssssssssessess s sssssassessesse st s ssesssnssessesssssnssesssssnssnssansnssnssessanssnssanss | essaseas 2,101,182,999 ..841,286,289 | .........1,314,055,768
29. Net gain from operations before dividends to policyholders and federal income taxes (Line 9 minus Ling 28)..........c.cccoveevee | ceveernnne (169,408,707) (137,507,535) | ...........(196,223,661)
30. Dividends t0 POICYNOIABTS..........c.cuveveiiriieiietsiee ettt bbb bbb s s s b bessebessnesessnsenes | sesssssesssserenad 655,803 |....coocernnnes 596,511 | .o 810,037
31. Net gain from operations after dividends to policyholders and before federal income taxes (Line 29 minus Line 30) .(170,064,510) | ... 138,104,046) | ...........(197,033,698)
32. Federal and foreign income taxes incurred (excluding tax on capital GaiNS)...........cvuererereereemenrensereieensessesesssessesssseseneens | sessesessenes (60,191,819) [ ..ovenenee (45,741,053) | ..oovvovenns (72,623,403)
33. Net gain from operations after dividends to policyholders and federal income taxes and before realized

capital gains or (10SSes) (LiNE 31 MINUS LINE 32).......vuerurirrririrrirreeeserreseieesseissseessssessessssssesssssssssessessessessesssssssssessesssssssssans | sessssessns (109,872,691) | covovvervnne (92,362,993) | ........... (124,410,295)
34. Net realized capital gains (losses) (excluding gains (losses) transferred to the IMR) less capital gains

tax of §.....1,406,440 (excluding taxes of $.....35,848 transferred t0 the IMR)...........ccocvrinrinriieiisiisisssseseesssissienes | esissienes (11,027,113) | oo 1,290,336 | .ooovrrinnnne 1,979,448
35. Netincome (Line 33 plus Line 34) .(120,899,804) | .............(91,072,657) | ...........(122,430,847)

CAPITAL AND SURPLUS ACCOUNT

36. Capital and surplus, DECEMDET 31, PHOE YEAI........c.euiuieerreiriissieieiesssss et ssessesss s tessesssssssessesssssssansessesnns | essessesnnd 690,622,571 | ............ 534,066,445 | ............ 534,066,445
37. Netincome (LiNe 35).......cuuiueieicieieseesee st .(120,899,804) | ... ..(91,072,657)| ... 122,430,847)
38. Change in net unrealized capital gains (losses) less capital gains tax of $.....(10,985,087).........ccccoerverrerrerrrecremsesiiesieenns | coreereeenns (18,672,625) | ...coovvvenvee 2,788,933 | ..o 5,768,251
39. Change in net unrealized foreign exchange capital gain (I0SS).........cceueuiuririeiriinreessese st snsns
40. Change in net deferred income tax. 5,938,222

41.
42.

44,
45,

47.
48.

. Cumulative effect of changes in accounting principles
50.

51.

Change in NONAAMILEEA ASSELS............ccvieireiiciecc ettt bbb bbbt a et bbb s s eee
Change in liability for reinsurance in unauthorized and certified companies
. Change in reserve on account of change in valuation basis, (increase) or decrease.
Change in @SSt VAIUALION TESEIVE...........c.cueiireviiicte ettt bbb bbb s s nas
Change in treasury stock.
. Surplus (contributed to) withdrawn from Separate Accounts during period
Other changes in surplus in Separate ACCOUNS SEAEMENL..........ccevevcveieie ettt saes

Change in surplus notes

Capital changes:
50.1 Paidin

50.2 Transferred from surplus (Stock Dividend
50.3 TranSTEITEA 10 SUIMPIUS.......cvurvrieieeiciictese ettt et b st e bbb a sttt s e b b s e see s st nais

Surplus adjustment:

51.1 Paidin.....cccoeuennee.
51.2 Transferred to capital (Stock Dividend)
51.3 Transferred from capital
51.4 Change in surplus as a result of reinsurance

11,495,269)

52. Dividends to stockholders
53. Aggregate write-ins for gains and I0SSES IN SUIPIUS..........cuuvurerrurririeeieieeeesiseiseessseseesesssssssesessesssessessessssssssssssessnssessessasssnes | srssssssssssans (9,712,140) [ ..ovoveene (8,252,118) | ...vvvennees (11,002,824)
54. Net change in capital and surplus (Lines 37 through 53).... .(125,128,629)| ... ..(16,133,271)| ... 156,556,126
55. Capital and surplus as of statement date (LINES 36 + 54)..........c.ccueeurieiieiieeieieeee e esss e sssssesaesns | evaesarses 565,493,942 |............ 517,933,174 |............ 690,622,571
08.301.  MISCEIANEOUS INCOME.........uvveriicieiiciciieisss sttt a st bbb stnnas | ensssansaes 32,522,456 | ............. 27,541,713 | ...coeee. 39,879,820
08.302. oottt bR AR AR ARttt b s st s e stants | ehiestent st st es s s s entnts | sbiesseste s es st s entenes | eraesbens e es st eaees
08.303. oot R RS AR AR AR a Rt s s bR s bt s s benes | ehsestente s st en s b st entnts | sbiessenteses st s st entanes | eriestens st taees
08.398. Summary of remaining write-ins for Line 8.3 from OVErloOwW PAGE.........cceirirrierrrieeceie s | cerensensessnsnensssnnienses0 | eovennenrensesnsnennenn0 | i 0
08.399. Totals (Lines 08.301 thru 08.303 plus 08.398) (Line 8.3 above)... 39,879,820
2701.  Netinvestment earnings on funds withheld by ceding company... 35,979,366
2702, AR e A AR AR AR R e SRR ARt s ettt ntensns | sebtensese st es s st s e stentns | sebaestssesest et essentns | sestentes st st s st et
2703, bR AR R AR AR R R e AR AR R AR e bR e s s b st s ntentns | nestentete st es s st s st entns | sessesteeses st ens e s st entns | sestenseses st s st et
2798.  Summary of remaining write-ins for Line 27 from overflow PAge.........ccccvcueeeeeiiccrciiecerieeseeereeeesssesssssesensenens | sveresreessnsssssssssesnnssQ. | evveveveiereisisieiseenens | v 0
2799. Totals (Lines 2701 thru 2703 plus 2798) (Line 27 above)..................... 35,979,366
5301.  Adjustment to initial reinsurance, commission and expense allowance 11,002,824)
D302, et R SRR RS A RS RS R et R st b R st tas | Hressentesses st et e st st st | Srentensnssesten et s s tentas | srersensses st sttt en e
D303, bR RS R R AR AR SRR Rt s R st bt s s s tas | Hressentes s st et e st est st | Sestentnsesten et s s tentas | srersantses sttt nt st
5398.  Summary of remaining write-ins for Line 53 from oVerflow PAgE...........cccevierricvereicreieesee et essiessnnies | eresiss e 0 0
5399. Totals (Lines 5301 thru 5303 plus 5398) (LINE 53 @DOVE).......rururereireisrrsrsssisesssssnssessssesssesssssensssssessensssssessansssssssessans | sessssessassans (9,712,140) [ ..coovveene (8,252,118) | ...vvvvrrnee (11,002,824)
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Statement as of September 30, 2015 of the NAT'ONWIDE LlFE AND ANNU'TY INSURANCE COMPANY

CASH FLOW
Currer11t Year PriorzYear Prior Yegr Ended
to Date ToDate December 31
CASH FROM OPERATIONS
1. Premiums Collected NEt Of FEINSUIANCE..........c.cvcvevie ettt ettt s ss s bes s s snans | evsesinees 1,785,888,141 | ............. 705,725,021 |.......... 1,080,176,945
2. NetinVestMENTINCOME.........c.oiiiiiii bbbt | erbenstanseas 218,424,464 | ............. 190,738,002 | ............. 253,884,517
3. Miscellaneous income 115,747,270 ] ............ 103,349,213 | .... 141,766,289
4. Total (LINES 1 hIOUGN 3).......cveuiiircriiciiiiiiriecisesi sttt ennes | aretennen 2,120,059,875 | .....cccoo.e. 999,812,236 | .......... 1,475,827,750
5. Benefit and 0SS related PAYMENLS.........ccovuiiiiiviieicetce ettt ssesnnas | ersesissineas 348,490,394 | ............. 440,210,047 | ............. 579,298,212
6. Net transfers to Separate Accounts, Segregated Accounts and Protected Cell ACCOUNtS..........c.cccveveveerrerereiseiseiienns | v 25,448,420 | ..cocvvnee 16,316,997 | .ccvvvernnee 12,829,305
7. Commissions, expenses paid and aggregate write-ins for dedUCHONS..........cccveviveiecieiiiececteee e [ eevereeeeas 461,545,795 | ... 313,780,830 | .....o.c.. 436,626,352
8.  Dividends paid to POCYNOIAETS..........c.cuiirieiciiseie ettt sse st ensnsns | saessessessnsessenns 660,109 | ..oovererrrnnan 621,364 | oo 810,948
9.  Federal and foreign income taxes paid (recovered) net of §.....4,018,408 tax on capital gains (losses)... ..(69,317,162)] ... 4,095,440 .5,686,134
10, Total (LINES 5 HOUGN 9).....vvuuverriiriririiericiieri ettt | eressesinns 766,827,556 | ............. 775,024,678 | .......... 1,035,250,951
11.  Net cash from operations (Line 4 minUS LINE 10).........cccoiueiiiiiiisieieieiseesce ettt ssnsensenas | sesenanns 1,353,232,319 | ............. 224,787,558 | ............. 440,576,799
CASH FROM INVESTMENTS
12.  Proceeds from investments sold, matured or repaid:
121 BOMAS....oovviceeirieeises sttt | senieesiend 452,585,354 | ....cvvnuc 452,138,904 | ....ccoonv. 612,268,759
122 SHOCKS ..ot bbbkt | sttt eni s | sttt | sebie e
12,3 MOTGAGE I0ANS........oiviieieeieicteee ettt et b s bbbt s ettt s b ss st nassesssssebntenes | sresessssaesens 84,550,454 | ..ocouevneen. 63,066,032 | ...ccevvune 77,047,265
124 REAIESIALE. ...ttt | sttt eni | ettt | sesi e
12.5  OthEr iNVESIE @SSELS........vvverirrericrireie st ren st sssenssnes | seensssesssseessaed 44,993 | oo [ e
12.6 Net gains or (losses) on cash, cash equivalents and short-term inVestMents...........ccocvcueieieicicrieieieseeseens [ e [ s [ e
12.7 Miscellaneous proceeds 135,167,379 ...35,062,722 ..75,771,354
12.8 Total investment proceeds (LINES 12.110 12.7) ..ottt ssssssssesssssssssssssessseses | cessessessan 672,348,180 | ...ccovne 550,267,658 | .......c..... 765,087,378
13.  Cost of investments acquired (long-term only):
131 BOMAS..eeueverceeenrisieee bbbt | reriiens 1,603,668,019 | ...occovvnc 915,710,024 | .......... 1,306,994,187
13,2 SHOCKS..ouvuvrreuriseireresstseese ettt sttt et s st ntensnsrs | ausantnssestensanssestensanssesss | entessessentensestentensnstenes | sresssesrensant s st et s entns
13.3 MOMGAGE 0BNS. ..ottt | cevieessen 442,745,804 | ....ccoonnv 125,280,000 | ............. 235,745,000
1314 REAIESIAIE. ...ttt en st srenss | aesentnesestensanssestensanssessas | entessessentensestentensestenes | srestsesseneantses st s e s entns
13.5  Other iNVESIEA @SSELS........cvvuuirirceiicriieiiiesi ettt | cebseenisessenes TTAT579 | [
13.6  MisCEllan@oUS APPIICAIONS............cvcveiveieiciciie ettt sss s seessnes | eresssssasieas 58,406,765 | ...coo.ce.... 12,463,825 | ............... 95,402,010
13.7 Total investments acquired (LINES 13.1 10 13.6)......ccrerriieiiieieiesiesise st ssssessss s ssessssssssssssessesssssenes | asssssaes 2,112,538,167 |.......... 1,053,453,849 | .......... 1,638,141,197
14.  Netincrease or (decrease) in contract [0ans and Premium NOLES..........ccuevcviurieicieeesee s sssenas | eoveaessesesenns 6,838,657 | ..ccoverrrnnan 3,853,522 | oo 5,345,240
15.  Net cash from investments (Line 12.8 minus Line 13.7 and Line 14) (1,447,028,644) (507,039,713) (878,399,059)
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 trASUNY STOCK...........ccevevereirieieietsees ettt ssesesssenes | serrassassens 45,000,000 | ..ovvrreene. 90,000,000 | ............. 290,000,000
16.3 BOITOWEM fUNGS.........ocvomiiiiiiiiii ittt | srssnssssesssesssesssesiesienies | onesiessisstnstnsssnnssenssenss | sesbesinesiresisesiens e saenaeas
16.4 Net deposits on deposit-type contracts and other insurance abilitiEs.............ccceveververerrerreeeieceeeeee e | e 422,615 | oo 41753 | oo, (622,376)
16.5 Dividends 10 STOCKNOIAETS.............cuuuiiiiiiiirrr et | sresnrsinsssnesssesssesisesienies | essisssisssenssnssssseenseenss | sesosesinesi e
16.6  Other cash provided (APPHEA)..........ccvviieiircreeiceeee ettt s s s s s ess s snsenes | sressssssesees 55,676,623 |............. 219,180,790 |............. 271,284,669
17.  Net cash from financing and miscellaneous sources (Lines 16.1 through 16.4 minus Line 16.5 plus Line 16.6)............ | ccooevuvee. 101,099,238 | ............. 309,222,543 |............. 560,662,293
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)........cccvevvevcvecees | corrrvreiennnns 7,302,913 | oo 26,970,388 | ............. 122,840,033
19.  Cash, cash equivalents and short-term investments:
191 BEGINNING OF YT ....ovvvreirrisirieeis ettt 124,421,749 | oo 1,581,716 | oo 1,581,716
19.2 End of period (Line 18 plus Line 19.1)....... 131,724,662 28,552,104 124,421,749
Note: Supplemental disclosures of cash flow information for non-cash transactions:
20,0001 | . [ |
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Statement as of September 30, 2015 of the NAT'ONWIDE LlFE AND ANNU'TY INSURANCE COMPANY

EXHIBIT 1
DIRECT PREMIUMS AND DEPOSIT-TYPE CONTRACTS

Currer11t Year Prior2 Year Prior3 Year
To Date To Date Ended December 31
1o INAUSHIAL ... veorerveveresiseis ettt sttt s s sents | Sessessesssssnssassnssnssentensanssessanssns | sestssssnssessnssnssassasssnssessanssnssessans | nessessassssssessasssnssnssessanssnssensnsnnes
2. Ordinary life INSUFANCE. ..ot esssessirns | eeessnessseneresessssens 808,097,090 | ..ooovrerrrrirrrirne 628,577,356 | ...oooeverrcrrierrinns 913,634,320
3. Ordinary individual @NNUIIES...........cvuvereririrerireiriieeisrieis e sssssesssssssssessesssssesss | sessssssessessssssessns 1,155,032,296 | ..ovvvvveereerireiens 285,080,090 | ...ooovvverireieiinnne 451,847,989
4, Credit life (Group and iNAIVIAUAI..........cccvurireireiiireiesieseie s sssesseses | sessessssessessssssssssessessssessessessssasses | sesessessessssessessessessssessessessssessesins | assessessssessessessssessessesassessassesnsns
5. GIOUP lIfE INSUFANCE. .. ..cureurerrerereiseescesiseeesie st esess st sese et ss st ees st st sses st essnssens | sesessessssssssastasssnssestasssnssessassansns | stessssssessossunssessassnssnssassnsnnssessns | sessmssssssnssmssanssnssessessnnssnssassnenns
8. GrOUD @NMNUIIES. ....veoorveseeerriseiiesisesise sttt | foensssenessenssnenesseseos 1,563,922 | ..o 1,283,323 | oo 1,852,064
7o AGH = GrOUD.....veeieect ettt b a bbb bbbt b st | ebiesesaess et st es e bbb ane s 50 | e 50 | o 50
8. A&H - credit (Group and iNIVIAUA)............ccciiireiriieiricteeee ettt ebens | evesssssbesssesessssesesssesessesessssssesss | stessesessssesesssesessssesesssesessesesssns | sietesssssessssesessssesesssesesansesesansens
9. ABH = OlNBI ...ttt | ieess ettt 380,891 | oo B3AAT | oo 139,184
10.  Aggregate of all Other iNES Of DUSINESS........c.ccviviiiicieiiciee et snres | evrstessssseesssssessnseressnssessnassenad 0 | oo 0 | ot 0
11 SUBLOTAL. ... | et 1,965,074,249 | .....ooovvrirvrrrrerinnne 914,994,266 | .......ocorvevrennn 1,367,473,607
12, DEPOSIt-EYPE COMTACES.......cocviviveiieciciecte ettt s et bes e | snbetessesesssssessssesesssesessssstesnsess | oesesssesessesessssssessssssessnsesessssesasss | etssssessssesessssesessssesessesesassnsesanans
13, TOMAL ..ot | et 1,965,074,249 | ......coocvorvrrrrirennn. 914,994,266 | .........cooccvvnee. 1,367,473,607

DETAILS OF WRITE-INS

T003. et

1098. Summary of remaining write-ins for Line 10 from overflow page...........ccoevvvrerinrerereinnenn.

1099. Total (Lines 1001 thru 1003 plus 1098) (Line 10 @DOVE)......ccrereirenrerresrrsressisesssessesessnesseseees
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Statement as of September 30, 2015 of the NAT'ONW'DE L”:E AND ANNU'TY |NSURANCE COMPANY

)

@

©)

4)

®)

NOTES TO FINANCIAL STATEMENTS

Summary of Significant Accounting Policies
A. Accounting Practices

The accompanying statutory financial statements of Nationwide Life and Annuity Insurance Company (NLAIC or the 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 (Department) recognizes only statutory accounting practices (SAP) prescribed or permitted by
the Department 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’ Accounting
Practices and Procedures manual (NAIC SAP) has been adopted as a component of prescribed or permitted practices by the State
of Ohio. The Commissioner of Insurance has the right to permit other specific practices that deviate from prescribed practices.
The Company has no statutory accounting practices that differ from NAIC SAP.

Olentangy Reinsurance, LLC (Olentangy), a Vermont domiciled special purpose financial insurance company and subsidiary of
the Company, has been granted a permitted practice from the State of Vermont that changed the subsidiary’s valuation by
$66,000,000 as of September 30, 2015.

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:

Current year to date Prior year ended
State of Domicile 2015 2014
Net Income
Net Income OH $ (120,899,804) $ (122,430,847)
Prescribed Practices: NONE OH - -
Permitted Practices: NONE OH - -
Net Income, NAIC SAP $ (120,899,804) $ (122,430,847)
Surplus
Statutory Capital and Surplus OH $ 565,493,942 $ 690,622,571
Prescribed Practices: NONE OH - -
Permitted Practices:
NONE OH - -
Subsidiary valuation VT 66,000,000 66,000,000
Statutory Capital and Surplus, NAIC SAP $ 499,493,942 $ 624,622,571

The amounts in this statement pertain to the entire Company business including, as appropriate, its Separate Account business.
B. Use of Estimates in Preparation of the Financial Statements
No significant changes from prior year end.
C. Accounting Policies
No significant changes from prior year end.
Accounting Changes and Corrections of Errors
No significant changes from prior year end.
Business Combinations and Goodwill
Not Applicable.
Discontinued Operations
None.
Investments
No significant changes from prior year end.
D. Loan-Backed Securities
(1) Prepayment assumptions are generally obtained using a model provided by a third-party vendor.
(2) None.

(3) None.
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Statement as of September 30, 2015 of the NAT'ONW'DE L”:E AND ANNU'TY |NSURANCE COMPANY

(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):

As of September 30, 2015

a. The aggregate amount of unrealized losses:

1. Less than 12 Months $ (697,998)
2. 12 Months or Longer $ (8,565,032)

b. The aggregate related fair value of securities with unrealized losses:

1. Less than 12 Months $ 71,419,474
2. 12 Months or Longer $ 39,446,508

(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.

E. Repurchase Agreements and/or 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

S 38411796
. Working Capital Finance Investments
Not Applicable.
J.  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.

(6) Joint Ventures, Partnerships, and Limited Liability Companies
Not Applicable.
(7) Investment Income
No significant changes from prior year end.
(8) Derivative Instruments
No significant changes from prior year end.
9) Income Taxes
No significant changes from prior year end, except for the following.
F. Consolidated federal income tax return

(1) Effective January 1, 2015, the Company became eligible to join the Nationwide Mutual Insurance Company's (NMIC's)
consolidated tax return group. Beginning in 2015, the Company's federal income tax return will be consolidated with NMIC
and its eligible subsidiaries.

(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 new NMIC 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.

(20) Information Concerning Parent, Subsidiaries, Affiliates and Other Related Parties
No significant changes from prior year end except for the following.
On August 26, 2015, the Company received a capital contribution of $45,000,000 from Nationwide Life Insurance Company.

(11)  Debt

Not Applicable.
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Statement as of September 30, 2015 of the NAT'ONW'DE L”:E AND ANNU'TY |NSURANCE COMPANY

(12)

(13)

(14)

Retirement Plans, Deferred Compensation, Post-employment Benefits and Compensated Absences and Other Post-Retirement Benefit
Plans

No significant changes from prior year end.

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

No significant changes from prior year end.

Contingencies

A

Contingent Commitments

No significant changes from prior year end.
Assessments

No significant changes from prior year end.
Gain Contingencies

Not Applicable.

Claims Related Extra Contractual Obligation on Bad Faith Losses Stemming from Lawsuits
None.

Joint and Several Liabilities

Not Applicable.

All Other Contingencies

Legal and Regulatory Matters

The Company is subject to legal and regulatory proceedings in the ordinary course of its business. The Company’s legal and
regulatory matters include proceedings specific to the Company and other proceedings generally applicable to business practices
in the industries in which the Company operates. These matters are subject to many uncertainties, and given their complexity and
scope, their outcomes cannot be predicted. Regulatory proceedings could also affect the outcome of one or more of the Company’s
litigation matters. Furthermore, it is often not possible to determine the ultimate outcomes of the pending regulatory investigations
and legal proceedings or to provide reasonable ranges of potential losses with any degree of certainty. Some matters are in very
preliminary stages, and the Company does not have sufficient information to make an assessment of the plaintiffs’ claims for
liability or damages. In some of the cases seeking to be certified as class actions, the court has not yet decided whether a class will
be certified or (in the event of certification) the size of the class and class period. In many of the cases, the plaintiffs are seeking
undefined amounts of damages or other relief, including punitive damages and equitable remedies, which are difficult to quantify
and cannot be defined based on the information currently available. The Company believes, however, that based on currently
known information, the ultimate outcome of all pending legal and regulatory matters is not likely to have a material adverse effect
on the Company’s financial position. Nonetheless, given the large or indeterminate amounts sought in certain of these matters and
the inherent unpredictability of litigation, it is possible that such outcomes could materially affect the Company’s financial
position or results of operations in a particular quarter or annual period.

The various businesses conducted by the Company are subject to oversight by numerous federal and state regulatory entities,
including but not limited to the U.S. Securities and Exchange Commission, the Financial Industry Regulatory Authority, the
Department of Labor, the Internal Revenue Service (IRS) and state insurance authorities. Such regulatory entities may, in the
normal course, be engaged in general or targeted inquiries, examinations and investigations of the Company and/or its affiliates.
The financial services industry has been the subject of increasing scrutiny in connection with a broad spectrum of regulatory
issues; with respect to all such scrutiny directed at the Company and/or its affiliates, the Company is cooperating with regulators.
The Company will cooperate with NMIC insofar as any inquiry, examination or investigation encompasses NMIC’s operations.

Tax Matters

The Company’s federal income tax returns are routinely audited by the IRS. The Company provides for federal income taxes
based on amounts the Company believes it ultimately will owe. Inherent in the provision for federal income taxes are estimates
regarding the deductibility of certain items and the realization of certain tax credits. In the event the ultimate deductibility of
certain items or the realization of certain tax credits differs from estimates, the Company may be required to change the provision
for federal income taxes recorded in the statutory financial statements, which could be significant. Management has used best
estimates to establish reserves for uncertain tax positions based on current facts and circumstances regarding tax exposure items
where the ultimate deductibility is open to interpretation. Management believes its tax reserves reasonably provide for potential
assessments that may result from IRS examinations and other tax-related matters for all open tax years.

Indemnifications

In the normal course of business, the Company provides standard indemnifications to contractual counterparties. The types of
indemnifications typically provided include breaches of representations and warranties, taxes and certain other liabilities, such as
third party lawsuits. The indemnification clauses are often standard contractual terms and are entered into in the normal course of
business based on an assessment that the risk of loss would be remote. The terms of the indemnifications vary in duration and
nature. In many cases, the maximum obligation is not explicitly stated, and the contingencies triggering the obligation to
indemnify have not occurred and are not expected to occur. Consequently, the amount of the obligation under such
indemnifications is not determinable. Historically, the Company has not made any material payments pursuant to these
obligations.
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(15)

(16)

(17

(18)

(19)

(20)

Leases
No significant changes from prior year end.
Information about Financial Instruments with Off Balance Sheet Risk and Financial Instruments with Concentrations of Credit Risk
No significant changes from prior year end
Sale, Transfer, and Servicing of Financial Assets and Extinguishment of Liabilities
No significant changes from prior year end.
B. Transfer and Servicing of Financial Assets
Not Applicable.
C. Wash Sales
None.
Gain or Loss to the Reporting Entity from Uninsured Plans and the Uninsured Portion of Partially Insured Plans
Not Applicable.
Direct Premium Written/Produced by Managing General Agents/Third Party Administrators
Not Applicable.

Fair Value Measurements

A. 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, primarily market and income approaches.

The Company categorizes its 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 the fair value of 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.
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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 assets and liabilities measured at fair value as of September 30, 2015:

Assets at fair value

Bonds:

Industrial & miscellaneous
Total bonds

Derivative assets
Separate account assets®

Total assets at fair value

As of September 30, 2015

Level 1 Level 2 Level 3 Total
$ - % 4763 $ 18,824 $ 23,587
$ - % 4763 3% 18,824 $ 23,587
$ - $ - $ 21,395465 $ 21,395,465
1,276,514,437 - - 1,276,514,437
$ 1,276,514,437 $ 4763 $ 21414289 $ 1,297,933,489

The value of separate account liabilities is set to equal the fair value of separate account assets.

The following table presents the rollforward of Level 3 financial assets and liabilities held at fair value during the nine months
ended September 30, 2015:

Assets at fair value

Bonds:

Industrial & miscellaneous

Total bonds

Derivative assets

Total assets at fair value

Balance Total gains and Total gains and Balance
as of Transfersinto  Transfers Outof  (losses) included in (losses) included as of
December 31, 2014 Level 3 Level 3 Net Income in Surplus Purchases Issuances Sales Settlements  September 30, 2015
$ 54,803 $ $ $ $ (98,375) $ 62,396 $ - 8 - 8 $ 18,824
$ 54,803 $ $ $ $ (98,375) $ 62,396 $ -8 -8 $ 18,824
$ 16,967,740  $ $ $ (19,654,658) $ $ 37,724,883 $ $ (13,642,500) $ $ 21,395,465
$ 17,022,543 $ $ $ (19,654,658) $ (98,375) $ 37,787,279 $ $ (13,642,500) $ $ 21,414,289

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:

Assets at fair value

Industrial & miscellaneous

Total bonds

Derivative assets

Total assets at fair value

(21)

(22)

Total gains and Total gains and Balance
Balance Transfersinto  Transfers Outof  (losses) included in (losses) included as of
June 30, 2015 Level 3 Level 3 Net Income in Surplus Purchases Issuances Sales Settlements September 30, 2015
$ 15687 $ $ $ $ 3137 § $ - 8 -3 $ 18,824
$ 15687 $ $ $ $ 3137 $ $ - 8 -3 $ 18,824
$ 18,258,438  $ $ $ (18,040,908) $ $ 25,238,865 $ $ (4,060,930) $ $ 21,395,465
$ 18,274,125  $ $ $ (18,040,908) $ 3,137 $ 25238865 $ $ (4,060,930) $ $ 21,414,289

B. & C. The following table summarizes aggregate carrying value and fair value, by level, for all financial assets and liabilities,
excluding assets and liabilities reported at fair value, as of September 30, 2015:

Assets:
Bonds

Common stocks

Mortgage loans

Short-term investments
Derivative assets

Policy loans
Securities lending collateral assets
Total assets

Liabilities:

Investment contracts
Derivative liabilities
Total Liabilities

Aggregate Fair

Not Practicable

Value Admitted Assets Level 1 Level 2 Level 3 (Carrying Value)

$ 6,503,424,659 $  6,437,404,890 $ 65,804,737 $ 6,304,626,747 $ 132,993,175 $ -
1,056,132,481 1,054,153,699 - - 1,056,132,481 -
107,390,556 107,390,556 - 107,390,556 - -
8,514,936 5,418,451 - 8,514,936 - -
49,532,144 49,532,144 - - 49,532,144 -
38,411,796 38,411,796 38,411,796 - - -

$ 7,763,406,572 $ 7,692,311,536 $ 104,216,533 $ 6,420,532,239 $ 1,238,657,800 $ -
$ 4,160,096,062 $ 3,914,585,264 $ - $ - $ 4,160,096,062 $ -
- 18 R - R -

$ 4,160,096,062 $ 3,914,585,282 $ - $ - $ 4,160,096,062 $ -

D. Not Practicable to Estimate Fair Value — Not applicable.

Other ltems

No significant changes from prior year end.

Events Subsequent

Type | — Recognized Subsequent Events:

Subsequent events have been considered through November 10, 2015 for the statutory statement issued on November 13, 2015.

There were no material Type | events occurring subsequent to the end of the period that merited recognition or disclosure in these
statements that have not already been reflected as required.
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Type Il — Nonrecognized Subsequent Events:
Subsequent events have been considered through November 10, 2015 for the statutory statement issued on November 13, 2015.

There were no material Type Il events occurring subsequent to the end of the period that merited recognition or disclosure in these
statements that have not already been reflected as required.

(23) Reinsurance
No significant changes from prior year end.

(24) Retrospectively Rated Contracts & Contracts Subject to Redetermination
Not Applicable.
E. Risk Sharing Provisions of the Affordable Care Act

The Company does not have any accident and health insurance premiums that are subject to the Affordable Care Act risk sharing
provisions.

(25) Change in Incurred Losses and Loss Adjustment Expenses
Not Applicable.
(26) Intercompany Pooling Arrangements
Not Applicable.
27) Structured Settlements
Not Applicable.
(28) Health Care Receivables
Not Applicable.
(29) Participating Policies
No significant changes from prior year end.
(30) Premium Deficiency Reserves
No significant changes from prior year end.
(31) Reserves for Life Contracts and Annuity Contracts
No significant changes from prior year end.
(32) Analysis of Annuity Actuarial Reserves and Deposit Type Liabilities by Withdrawal Characteristics
No significant changes from prior year end.
(33) Premium and Annuity Considerations Deferred and Uncollected
No significant changes from prior year end.
(34) Separate Accounts
No significant changes from prior year end.
(35) Loss/Claim Adjustment Expenses

No significant changes from prior year end.
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GENERAL INTERROGATORIES

PART 1 - COMMON INTERROGATORIES
GENERAL

1.1 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]
1.2 Ifyes, has the report been filed with the domiciliary state? Yes[ ] NoJ[ ]
2.1 Has any change been made during the year of this statement in the charter, by-laws, articles of incorporation, or deed of settlement of the
reporting entity? Yes[ ] No[X]
2.2 Ifyes, date of change:
3.1 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] No[ ]
If yes, complete Schedule Y, Parts 1 and 1A.
3.2 Have there been any substantial changes in the organizational chart since the prior quarter end? Yes[X] NoJ[ ]
3.3 Ifthe response to 3.2 is yes, provide a brief description of those changes.
EAGLE CAPTIVE REINSURANCE, LLC WAS ADDED
4.1 Has the reporting entity been a party to a merger or consolidation during the period covered by this statement? Yes[ ] No[X]
4.2 Ifyes, 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

5. Ifthe 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[]

6.1 State as of what date the latest financial examination of the reporting entity was made or is being made. 12/31/2011
6.2 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
6.3 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). 04/02/2013
6.4 By what department or departments?
OHIO
6.5 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]
6.6 Have all of the recommendations within the latest financial examination report been complied with? Yes[ ] No[ ] NA[X]
7.1 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]
7.2 Ifyes, give full information:
8.1 Is the company a subsidiary of a bank holding company regulated with the Federal Reserve Board? Yes[ ] No[X]
8.2 Ifresponse to 8.1 is yes, please identify the name of the bank holding company.
8.3 s the company affiliated with one or more banks, thrifts or securities firms? Yes[X] Nol[ ]
8.4 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

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:

Amount 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

Yes[X] No[ ]

Yes[ ] No[X]

Yes[ ] No[X]

Yes[X] Nol[ ]
$ 27,130,748

Yes[ ] No[X]

$ 7,797,722
$ 0

Yes[X] NoJ[ ]

If yes, please complete the following:
1 2
Prior Year-End Current Quarter
Book/Adjusted Carrying Value Book/Adjusted Carrying Value

Bonds $ 0 $ 0

Preferred Stock 0 0

Common Stock 0 0

Short-Term Investments 0 0

Mortgage Loans on Real Estate 4,216,180 0

All Other 67,247,288 70,838,579

Total Investment in Parent, Subsidiaries and Affiliates (Subtotal Lines 14.21 to 14.26) $ 71,463,468 $ 70,838,579

Total Investment in Parent included in Lines 14.21 to 14.26 above $ 0 $ 0
Has the reporting entity entered into any hedging transactions reported on Schedule DB? Yes[X] Nol[ ]
If yes, has a comprehensive description of the hedging program been made available to the domiciliary state? Yes[X] No[ ]
If no, attach a description with this statement.
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: $ 38,411,796
Total book adjusted/carrying value of reinvested collateral assets reported on Schedule DL, Parts 1 and 2: $ 38,411,796
Total payable for securities lending reported on the liability page: $ 38,409,337
Excluding items in Schedule E-Part 3-Special Deposits, real estate, mortgage loans and investments held physically in the reporting entity's
offices, vaults or safety deposit boxes, were all stocks, bonds and other securities, owned throughout the current year held pursuant to a
custodial agreement with a qualified bank or trust company in accordance with Section 1, Ill - General Examination Considerations, F. Outsourcing
of Critical Functions, Custodial or Safekeeping Agreements of the NAIC Financial Condition Examiners Handbook? Yes[X] Nol[ ]
17.1 For all agreements that comply with the requirements of the NAIC Financial Condition Examiners Handbook, complete the following:

1 2
Name of Custodian(s) Custodian Address

17.2

The Bank of New York Mellon

1 Wall Street, New York, NY 10286

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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17.5

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
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
Investment Officer as detailed in the Corporate Resolution

One Nationwide Plaza, Columbus, OH 43215

18.1 Have all the filing requirements of the Purposes and Procedures Manual of the NAIC Securities Valuation Office been followed?

18.2 If no, list exceptions:

Q08.2
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3.1
32
3.3
34

GENERAL INTERROGATORIES (continued)
PART 2 - LIFE & HEALTH

Report the statement value of mortgage loans at the end of this reporting period for the following categories:

Long-term mortgages in good standing Amount

I B T - T 1 1110500 TSSOSO s
1.12  Residential mortgages s
1.13  Commercial mortgages [ 1,054,153,699
114 Total MOrtgages in OO SEANGING.........ccieireuriiriieireieise ettt et s bbb R s s R s s bbb en G 1,054,153,699
Long-term mortgages in good standing with restructured terms

1.21  Total mortgages in good standing With rESrUCIUIEM TEIMS...........cuiiiirieiciriee et enns s
Long-term mortgage loans upon which interest is overdue more than three months

1,31 FAIM MOMGAQES. ....o.cvvecveecieeciesciaseiesssssee st s s s s bbb bbb bbb s e et bbb st e bt ettt s
1,32 RESIABNTAI MOMGAGES. ... . veererrereieeeeeiseese et eteeeseese et as st ees st es e E e R8s R8s eS8 E 28422824 A AR R e E e ee st s s st s
1,33 COMMEICIAl MOMGAGES. ... cvcvivecvctiecteiit ettt ettt a bbb bbb s st bbb b s s s b bR b s A b A b b s A b b s b bRt b s bbb bbb ae bt s et bbb st s e nee B
1.34  Total mortgages with interest overdue more than thre@ MONTNS. ...ttt G 0

Long-term mortgage loans in process of foreclosure
141 FAIM MOMGAQES. ...e.cveocveecieceesceeeeseesseesees s ssesssesssesssesssesssees s e st ees s essees e ee s e bbb e s s e st es et s e st st st s s ssenbe e sa s e saessns e s

142 Residential mortgages T
1.43  Commercial mortgages et
1.44  Total MOrtgages in ProCESS OF fOrECIOSUIE.............evivieeieieieis ettt ettt s et b bbbt bbb e st s st san st aneas G e 0
Total mortgage loans (Lines 1.14 + 1.21 + 1.34 + 1.44) (Page 2, Column 3, LiNES 3.1 # 3.2) ..viuoiiiiiiieieiese ettt b S 1,054,153,699
Long-term mortgages foreclosed, properties transferred to real estate in current quarter
1.61 Farm mortgages s
1.62  Residential mortgages... s
1.63  COMMEICIAl MOMGAGES. .. ..vuivuiverieiscteiieise ettt ettt et s bt s s s s e s s bt s R s bbb bR s bbb bbb bbb st e
1.64  Total mortgages foreclosed and transfErred t0 FEAI ESTAE. .........ru ettt ettt G 0
Operating Percentages:
2.1 ABH LSS PEICENE.......ceuceuiececereiseeseesee st e et es e esee sttt s s esees s s e85 8 248842 E 4R s 28RS 848 E 4R E SRS £ E e R R s esE s SEeEieEiesEessseiestentane et st st nens 395.6
2.2 A&H COSt CONTAINMENT PEICENL........vueireiiiiiiieieissie ettt s s s bR s b bbb s s LSOO
2.3 A8H expense percent eXcluding COSt CONLAINMENT EXPENSES. ... vurerrurrerereireesseseeseesasssesessessseesessessssssessessssssessassesssessessesssessessassssssessassssssessassansse  sesessassssssesssssssssessassssssessassssssnses 3.6
Do you act as a custodian for health SAVINGS @CCOUNTS?............c. it Yes[ ] No[X]
TSSO
Yes[ ] No [X]
TSSO
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SCHEDULE S - CEDED REINSURANCE

t Year to Date

1
NAIC
Company
Code

2

D
Number

3

Effective
Date

Showing All New Reinsurance Treaties - Curren
4

5 6
Type of

Domiciliary | Reinsurance

Name of Reinsurer Jurisdiction Ceded

7

Type of
Reinsurer

8
Certified
Reinsurer Rating
(1 through 6)

9
Effective Date
of Certified
Reinsuer Rating

NONE
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SCHEDULE T - PREMIUMS AND ANNUITY CONSIDERATIONS

Current Year to Date - Allocated by States and Territories

Direct Business Only

Life Contracts 4 5 6 7
2 3 Accident and Health
Insurance Premiums, Total
Active Life Insurance Annuity Including Policy, Mem- Other Columns Deposit-Type
States, Etc. Status Premiums Considerations | bership and Other Fees | Considerations | 2 through 5 Contracts
1. Livooooee [00ee8,255,875 [ oo [ e 8,530 | 1.08,213,112 | 14,475,518
2. S
3. Arizona... o
4. Arkansas.... o
5. California o
6.  Colorado.... o
7. Connecticut . I
8. DEIAWATE.......cveceeeer s L
9. District of Columbia..........ccoeverrinieierieee e DC|...... L
10.  Florida........cccouue... el
11.  Georgia.. I
12. i L
13. L
14. B 120,262 | .o 12,111 | ,386,936 | ...... 69,487,353
15. S 550,357 | v 16 | e 33,301,004 | ...... 40,744,470
16. vl [ A07 | [ e (250) | e 7,005,618 | ...... 11,116,775
17. veeelneie [ e 853,585 | [ 2,884 | 16,997,730 | ...... 21,454,200
18. vl [ 000000.9,333,889 | 44,354 | 3,685 | 10,744,494 | ...... 20,126,422
19. vl [ 003,906,618 [ oo [ 9,452 | 20,093,465 | ...... 24,005,536
20. ceeelneie [ 813,083 [ [ | s 2,309,410 | ........ 3,122,493
21. veeelneiie [ 0000 21,922,835 | [ 13,256 | 18,423,960 | ...... 40,360,050
22. vl [ 14,289,993 | [ 8,614 | 18,885,440 | ...... 33,184,047
23.  Michigan......... el . cevrnernenneenennn 14,006 | 51,073,145 | ...... 92,887,238
24, Minnesota... MN|....L... 109,668 | ..o 532 | 8,312,463 | ...... 20,185,263
25, MISSISSIPPI..vvuverresrerrirrirnssesssssiss sttt MS|..... Levororee [ 0000003,639,320 [ oo [ 779 | 7,967,944 | ... 11,609,044
26, MISSOUM...oouereienricriereeeeriensees et eesees MO|...... Levorvoone [ 000 12187,145 | e 11,933 | 14,002,391 | ...... 26,201,469
27.  Montana. MT L [ 318,281 [ i | v | e 2,777,932 | ........ 3,096,213
28.  Nebraska.... WNE L | 3591103 | s [ 881 | 15,666,510 | ...... 19,258,494
29. Nevada........... NV L | 4,840,390 | e T | 4,986,985 | ........ 9,830,146
30.  New Hampshire.. NH L | oo 1081517 | [ v | eveees 8,213,775 | ........ 9,275,292
31, New Jersey.... N L | 037,396,682 | [ e 108 | i 22,463,062 | ...... 59,859,852
32. New Mexico NM L | e 1,497,849 | e [ 808 [ i 2,511,891 | ........ 4,010,547
33, New York........ CNY N | 859,357 | i [t | e 14,174,278 | ...... 14,833,634
34. North Carolina NC |l 10034751,329 | 61,808 | 33,197 | 62,059,753 | ...... 96,906,088
35.  North Dakota.. D [l [ 1,038,057 | e | et | i 908,861 | ........ 1,946,912 |...
36. Ohio........... OH ...l | ... 37,816,740 | ......... 118,722 | ..o 50,787 | e 75,538,700 | ....113,524,949 | ...
37.  Oklahoma... LOK el | 204,585,500 | ... 144,356 | o 796 | 5,893,351 | ...... 10,624,002 |...
BT R oo OO OR|...... Lovvoores [ 000,336,552 | ......... 182,909 | oo 244 | 9,115,630 | ...... 13,635,334
39, PennSYIVaNIa.......ccceveviieiriieee e PA|.... Lo | ......56,287,079 | ..........326,468 |......ccoevvereeeen DATTT | 42,846,367 | ...... 99,514,691
40. Rhode Island.. o
41. L
42. [ 773, ,342,
43, Lo [ e 13,050,682 | ...........150,215 | .o 11,722 | L 31,472 653 ...... 44,685,272
44, SO ISR 71,168,492 | ... ....130,601,122 | ....201,824,188 | ...
45, USRS S 4,496,126 | ...ooooveeeireireins [ eeereineineineieennnn 0,854 | i 15,735,089 | ...... 20,237,069 | ...
46.  Vermont.. SO ST 965,582 | ...vererineinrrrins [ reereenneneereiieeeneennn 3,014 | i 997,154 | ........ 1,965,751 | ...
47.  Virginia... SO ISR 30,386,755 | ..eevvereerrererireirens | eerrrernernrinennnnnnn. 10,363 | i 20,885,567 | ...... 51,282,685 | ...
48.  Washington SO ISR 14,782,354 | ..........276,815 | ..o 6,625 | .o 13,510,228 | ...... 28,576,023 | ...
49.  West Virginia.. vl | s 5,358,952 | ..o | e 9,823 | L 10,288,974 | ...... 15,653,748 |...
50.  Wisconsin... JUO R IO 6,181,714 | ... 144183 | 9,141 113,290,458 | ... 19,625,495 |...
51, WYOMING..otiiiiiiiiecctse et Lo | ereeeeene 782,380 | s [ eeeeveeeerieieenennn 1,014 | 597,368 | ... 1,380,762
52.  American Samoa N
53.  Guam............. N
54. Puerto Rico..... N
55.  US Virgin Islands.... N
56.  Northern Mariana ISIands............ccccevuereienenieieseeseieienns MP]...... N
57. Canada.......ccccocomvernee. CAN|...... N
58.  Aggregate Other Alien LOT[...XXX
59, SUBOtAL....cviececc s () I
90. Reporting entity contributions for employee benefit plans............. XXX
91.  Dividends or refunds applied to purchase paid-up
additions and @NNUILIES...........cceveviveieieesie s e XXX | i 425,238 | .oovvieieiiireiiens [ e sieniens | ceesssesssssesenns | oo 425,238 | ..o
92.  Dividends or refunds applied to shorten endowment or
Premium paying PEHOQ. ........c.cveviverreieresieresesssissse et sees e XXX s [ e [ | s | sreseressesese s | e 0
93.  Premium or annuity considerations waived under disability
or other contract ProviSIONS...........ccveeeiereinesreessese s
94.  Aggregate other amounts not allocable by State...
95.  Totals (DireCt BUSINESS)........ccvrverreiriiiieieieisssieiese e
96.  Plus Reinsurance ASSUME..........ccovvevvereveennenrieneseieseneseiennns
97. Totals (All Business)........... ...807, 945 019 .1,153,380,231 | .1,964, 922 181 | ..
98.  Less Reinsurance Ceded ..132,930,593 | i 1087 | s | e 45,744,179 | ...178,681,859 |...
99. Totals (All Business) less Reinsurance Ceded ....675,014,426 .1,107,636,052 .1 ,786,240,322
58001, FOreign = Other........cveveieieieieeeseese e
BBO02. .ottt
BBO03. .ottt .
58998. Summary of remaining write-ins for line 58 from overflow page... |....
58999. Total (Lines 58001 thru 58003 plus 58998) (Line 58 above).........
9401.
9402.
9403.
9498. Summary of remaining write-ins for line 94 from overflow page... | ....
9499. Total (Lines 9401 thru 9403 plus 9498) (Line 94 above)...............

(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.

(a)

Q11




Statement as of September 30, 2015 of the NAT'ONW'DE L”:E AND ANNU'TY |NSURANCE COMPANY

NATIONWIDE®

Z10

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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Statement as of September 30, 2015 of the NAT'ONW|DE LIFE AND ANNU'TY

INSURANCE COMPANY

NATIONWIDE®

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
it
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) . Common Stock: 3,814,779 Shares NFS-100% NFS-100%
MANAGERS, LLC NW Life-100% g o
ommon Stock: 958,750 Shares OH NFS-100% OH| DE DE
NW Corp 100% 1
NWD Invest-100% preferred Stocks 500,000 Sh NATIONWIDE LIFE AND
N’Veve(';p |;§,ﬁ " ANNUITY INSURANCE NATIONWIDE FUND NATIONWIDE FUND
DE DE COMPANY ADVISORS | MANAGEMENTLLC
(NLAIC)
NFS - 100% Managing Unitholder
NWD ASSET 66,000 Sh
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 | secummes,Lic
PARTNERS I, LLC Common Stock: 100 Shares
NFSDI - 100%
NW Life-100% OH DE
NGV-99%
NATIONWIDE FINANCIAL
DE NATIONWIDE INVESTMENT

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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Statement as of September 30, 2015 of the NAT'ONW'DE L”:E AND ANNU'TY |NSURANCE COMPANY

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% 1A

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

jAGI-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 as of September 30, 2015 of the NAT'ONW'DE L”:E AND ANNU'TY |NSURANCE COMPANY

NAIC

Group

Code Group Name
0140 Nationwide
0140 Nationwide
0140 Nationwide
0140 Nationwide
0140 Nationwide
0140 Nationwide
0140 Nationwide
0140 Nationwide
0140 Nationwide
0140 Nationwide
0140 Nationwide
0140 Nationwide
0140 Nationwide
0140 Nationwide
0140 Nationwide
0140 Nationwide
0140 Nationwide
0140 Nationwide
0140 Nationwide
0140 Nationwide
0140 Nationwide
0140 Nationwide
0140 Nationwide
0140 Nationwide
0140 Nationwide
0140 Nationwide
0140 Nationwide
0140 Nationwide
0140 Nationwide
0140 Nationwide
0140 Nationwide
0140 Nationwide
0140 Nationwide
0140 Nationwide
0140 Nationwide
0140 Nationwide
0140 Nationwide
0140 Nationwide
0140 Nationwide
0140 Nationwide
0140 Nationwide
0140 Nationwide
0140 Nationwide
4664 PURE
4664 PURE

NATIONWIDE INSURANCE COMPANIES

NAIC
Company
Code
10127
42579
19100
29262
18961
42587
15821
13838
22209
23582
42900
10674
14516
64327
35696
26182
11991
26093
28223
10723
23760
10070
25453
10948
92657
66869
42110
23779
23787
37877
13999
15580
41297
10672
13242
36269
42285
10644
42889
10778
10105
10777
37150
12873
13204

State of

Domicile

OH
1A
1A

X

OH
1A

OH
1A

OH

PA
NJ

PA
Mi

PA

PA

PA

wi

OH
IA

wi

OH

OH

wi

OH

OH

OH

X

OH

OH

OH

VT

OH

OH

AZ

X
Mi

CA

OH

OH

OH

OH

OH

AZ

FL

FL

Federal ID
Number

T 27-0114983

42-1201931
42-6054959
74-1061659
68-0066866
42-1207150
42-4523959
42-0618271
75-6013587
41-0417250
23-2253669
23-2864924
38-3198542
23-1580983
23-2384978
04-1989660
38-0865250
48-0470690
42-1015537
95-0639970
31-4425763
31-1399201
95-2130882
31-1613686
31-1000740
31-4156830
75-1780981
31-4177110
31-4177100
31-0970750
27-1712056
31-1117969
31-1024978
86-0835870
74-2286759
86-0619597
95-3750113
34-1785903
34-1394913
34-1842604
34-1777972
34-1842602
86-0561941
20-8287105
26-3109178

Name of Company

Allied Insurance Company of America

Allied Property and Casualty Insurance Company
AMCO Insurance Company

Colonial County Mutual Insurance Company
Crestbrook Insurance Company

Depositors Insurance Company

Eagle Captive Reinsurance, LLC

Farmland Mutual Insurance Company
Freedom Specialty Insurance Company
Harleysville Insurance Company

Harleysville Insurance Company of New Jersey
Harleysville Insurance Company of New York
Harleysville Lake States Insurance Company
Harleysville Life Insurance Company
Harleysville Preferred Insurance Company
Harleysville Worcester Insurance Company
National Casualty Company

Nationwide Affinity Insurance Company of America
Nationwide Agribusiness Insurance Company
Nationwide Assurance Company

Nationwide General Insurance Company
Nationwide Indemnity Company

Nationwide Insurance Company of America
Nationwide Insurance Company of Florida
Nationwide Life and Annuity Insurance Company
Nationwide Life Insurance Company
Nationwide Lloyds

Nationwide Mutual Fire Insurance Company
Nationwide Mutual Insurance Company
Nationwide Property & Casualty Insurance Company
Olentangy Reinsurance, LLC

Scottsdale Indemnity Company

Scottsdale Insurance Company

Scottsdale Surplus Lines Insurance Company
Titan Indemnity Company

Titan Insurance Company

Veterinary Pet Insurance Company

Victoria Automobile Insurance Company
Victoria Fire & Casualty Company

Victoria National Insurance Company

Victoria Select Insurance Company

Victoria Specialty Insurance Company

Western Heritage Insurance Company
Privilege Underwriters Reciprocal Exchange
PURE Insurance Company



Statement as of September 30, 2015 of the NATIONWIDE LIFE AND ANNUITY INSURANCE COMPANY
SCHEDULE Y

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

€10

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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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
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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............ UIP..oiine. 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.......... | ... 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.........cccovvvrerieerieicees 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
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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..........ocverrvrerninerereins | e 31-1580283.. |4590545..... | .covvevevrcrininns [V NWD 240 Nationwide, LLC........cccocvvvvevrcrvrriirens OH............ NIA. oo 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 OH............ NIA oo 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 NWD Investments, LLC ownership.......... ...100.000 |Nationwide Mutual Insurance Company..............
0140...... Nationwide.........coovevviinivcnneinnns [ 31-1580283.. |4590581..... | .ccovvriririrnne [0SR NWD 425 Nationwide, LLC..........ccocerervriireieins OH...coce.... NIA. .o 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.........cccocvrrervrrerrieinins OH...coceee. NIA...oon. 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,
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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
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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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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 as of September 30, 2015 of the NAT'ONWIDE LlFE AND ANNU'TY INSURANCE COMPANY
SUPPLEMENTAL EXHIBITS AND SCHEDULES INTERROGATORIES

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

Response

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

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

and electronically with the NAIC? YES
5. Will the Reasonableness of Assumptions Certification for Implied Guaranteed Rate Method required by Actuarial Guideline XXX VI be filed with

the state of domicile and electronically with the NAIC? NO
6. Wil the Reasonableness and Consistency of Assumptions Certification required by Actuarial Guideline XXXVI (Updated Average Market Value)

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

with the state of domicile and electronically with the NAIC? YES

Explanations:
1.

N kR wbd

Bar Code:

* 926 5720154900000 3 * 92 6 5720154470000 3 =«
* 92 6 57 2 0153650000 3 =* * 92 6 57 2 0154480000 3 =«
* 926 5720154450000 3 =

Q14



Statement as of September 30, 2015 of the NAT'ONWIDE LlFE AND ANNU'TY |NSURANCE COMPANY
Overflow Page for Write-Ins

NONE

Q15



Statement as of September 30, 2015 of the NAT'ONWIDE LlFE AND ANNU'TY INSURANCE COMPANY
SCHEDULE A - VERIFICATION

Real Estate

1

Year to Date

2
Prior Year Ended
December 31

© © NGk W

_
o o

Book/adjusted carrying value, DECemMDEr 31 Of PHOT YEAT.........ccciueieieieirieie et nann
Cost of acquired:

2.1 Actual cost at time of aCQUISItION.............ccoeveiveiercirisecese e R B
2.2 Additional investment made after acquisition. A B ‘ AR .
Current year change in NCUMDBIANCES..........coceveieviieieierienieessenene e s - . .

Total gain (loss) on disposals............
Deduct amounts received on disposals............ccceverrreierrennnn.

Total foreign exchange change in book/adjusted Carrying VAIUE............cvurieenririrnrenrireiecnsiseee s ssesenn
Deduct current year's other than temporary impairment reCOGNIZEA..........covuiueieieiiinieeese s
Deduct current YEar's depreCiatioN. ...ttt
Book/adjusted carrying value at end of current period (Lines 1+2+3+4-5+6-7-8).........cccevvrerrerinreesiieiesssssesssseneesssenees
Deduct total NONAAMItIEA @MOUNLS...........ccoviieieiiieice et a s bbb ssnsenes
Statement value at end of current period (Line 9 MiNUS LINE 10).........cccuiuiueriiiiiiictciecices e ssseenens

SCHEDULE B - VERIFICATION

Mortgage Loans

1

Year to Date

2
Prior Year Ended
December 31

Book value/recorded investment excluding accrued interest, December 31 of prior YEar..........c.ccvvevvievevevvevrerereeseeereins
Cost of acquired:

2.1 Actual cost at time of acquisition
2.2 Additional investment made after acquisition.
Capitalized deferred interest and other.............
Accrual of discount.............cceevivnne
Unrealized valuation increase (decrease).
Total gain (loss) on disposals
Deduct amounts reCeIVEd ON QISPOSAIS.........c.uuwrrerriririeieineiceie sttt
Deduct amortization of premium and mortgage interest points and commitment fe€s.........ccovvreieieirieeeseee s
Total foreign exchange change in book value/recorded investment excluding accrued interest............cocovevevevviercerrevennne.

. Deduct current year's other than temporary impairment reCOgNIZE............cvvuriereiiinreieieese e
. Book value/recorded investment excluding accrued interest at end of current period (Lines 1+2+3+4+5+6-7-8+9-10).........

Total VaAlUGHON GIOWEANCE. ........cvuiiieireiciie ettt bbbttt s s

. SUDLOLAl (LINE 11 PIUS LINE 12)....euveieierrireeieeeisiieeise ettt sttt ettt
. Deduct total NONdMItEEd @MOUNES..........curiierieiiiciceci bbbt
. Statement value at end of current period (Line 13 MiNUS LiNE 14)....... i sssssesssssssssessenas

............................. 698,788,676

............................. 442,745,242

............................. 539,679,875

............................. 235,745,000

.................................... 165,220
............................... 77,047,265

.......................... 1,057,004,959

............................. 698,788,676

................................ (2,851,261)

................................ (1,640,902)

.......................... 1,054,153,698

............................. 697,147,774

SCHEDULE BA - VERIFICATION

Other Long-Term Invested Assets

1

Year to Date

2
Prior Year Ended
December 31

©® N o ok

©

Book/adjusted carrying value, DeCember 31 Of PHOT YEAT............ccviueiveiciiireeie ettt s
Cost of acquired:

2.1 Actual cost at time of acquisition
2.2 Additional investment made after acquisition
Capitalized deferred interest and other.
Accrual of discount
Unrealized valuation increase (decrease)
Total gain (loss) on disposals....................
Deduct amounts received on disposals.............

Deduct amortization of premium and depreciation....................
Total foreign exchange change in book/adjusted carrying value.......

. Deduct current year's other than temporary impairment recognized.............ccocovvereenee
11.
12.
13.

Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5+6-7-8+9-10)...
Deduct total nonadmitted @mMOUNS..........c.cvrireirririreee e
Statement value at end of current period (Line 11 MINUS LINE 12)......ccveuiiiiieiieiisiesesisisissiessessssssiesssssssssesssssesssssssesssssneas

............................... 67,247,288

............................... 64,701,095

................................. 2,546,193

SCHEDULE D - VERIFICATION

Bonds and Stocks

1

Year to Date

2
Prior Year Ended
December 31

©® N ook w2

S2ze

Book/adjusted carrying value of bonds and stocks, December 31 Of Prior YEar ...
Cost of bonds and SLOCKS ACQUITEA...........c.cvcuiveiiieiiiee ettt bbb bbbt aena
Accrual of discount
Unrealized valuation increase (decrease)
Total gain (loss) on disposals
Deduct consideration for bonds and stocks disposed of
Deduct amortization Of PrEMIUM............ccueiiiiieie ettt nans
Total foreign exchange change in book/adjusted Carrying VAIUE............c.ccueveveeveieeireeieesesee et
Deduct current year's other than temporary impairment reCOGNIZEd...........covuiveieiirreieieicese e
Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5-8-7+8-9).........ccceevrrrrererersreerseseseessees s

. Deduct total Nonadmitted @MOUNLS...........ccovueieiciieic ettt nes
. Statement value at end of current period (Line 10 MINUS LINE 11).....ovuiirsioreisiisiesissiissssesss s sessensssssssssnssssssssssssnssseses

.......................... 5,295,473,542
.......................... 1,603,668,020
................................. 7,060,183
122,381
101,753
452,585,354
............................... 14,369,540
................................ (1,862,600)
.................................... 179,911

.......................... 4,607,018,071
.......................... 1,306,994,187
............................... 12,393,971
.................................... 453,143
.................................... 911,254
............................. 612,268,759
............................... 20,028,325

.......................... 6,437,428,474




20ISsO

Statement as of September 30, 2015 of the NATIONWIDE LIFE AND ANNUITY INSURANCE COMPANY
SCHEDULE D - PART 1B

Showing the Acquisitions, Dispositions and Non-Trading Activity

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

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 NAIC T (B) ittt | et 2,540,666,494 | .......cccorvvirninenn 565,691,380 | ...cooouevermrrrieriins 58,291,744 | ....covovvrcins (30,740,603) | ..eovvernrrrnenn 2,440,707,509 | ..oovvrvvrerirrenn. 2,540,666,494 | .......ccccoveverne 3,017,325,527 | ..ovvvovrrencrenne 2,474,096,064
2. NAIC 2 ().uvereererrerreriseesee i eess st sess s nssnssaes. | seesssnessesssaees 2,869,140,973 | ...ooovvrrrrrrrnenn 258,181,408 | ...ooevvrvrririinns 39,589,153 | ... 18,409,224 | ...ovvvoevrren. 2,760,787,404 |......ccovvrrerrenn. 2,869,140,973 | ...covvvrrreri 3,106,142,452 | .....coovvvvvverenn. 2,660,102,885
30 NAIC 3 (@) ettt ettt ess s sse st essesssssessans | sressessasssessessessans 243,876,231 | oo 20,111,643 | .o 11,026,848 |....ovvvvviereinne (10,749,461 | ..oovvvvrrrerrirerrn 255,078,914 | ..cvvvrerirnes 243,876,231 | ..o 242,211,565 | .o 138,402,910
4. INAIC 4 (B)-erreeerrermerereeeseeeeseesseessseesss e eesse s st ssess e ss st ssssesssssssness | sesssssesssssssanessesens 37,451,040 | oo 10,408,194 | ..ooovveoeceeceenne VAT2,547 | oo 18,302,490 | .oovoovvrrererreinns 32,189,263 | ... 37,451,040 | ..o, 64,689,177 | oo 14,876,477
B INAIC 5 ().vvreceruriseenisressesiseesesseess sttt ant s | eenieess s enens 5,878,380 | ...cveurvrrerirerinerirecineniiesinns | eeneeisenssessensiessenns 147,919 | oo 757,723 | o) 6,013,690 | ..oovvvererirrirccinne. 5,878,386 | ....vvvvrerirrrrierinnns 6,488,190 | ...ovvvrrrererrrrirerinnne 6,161,439
B NAIC B ()..vvreeverrerrerirreseeriseeisess st esss s sttt | frsensssasssenssnriesees 802,201 | oo | sereesene s 32,978 | oo 2,339 | s 1,709,305 | ..ovvenereenienrenniena: 602,201 | ... 571,562 | .oovoevinciririincnens 1,833,768
7. TOMAI BONGS.....coveeceecicseess ettt 5,697,615,325 110,561,189 | ..o (4,018,288) | ....cvovvrrrrennn. 5,496,486,085 ....5,697,615,325 | ...covvvvirrirrinn 6,437,428,473 5,295,473,543
PREFERRED STOCK

B INAIC Tttt | ShbreneR e R et n e n et | eee s R R R s | SeRseeR SRR R e R e | ieeE R RS RS ees | SeRE R R | HEsee SRRt | SeeRe e | Srten e
0. NAIC 2.ttt sttt st nsens | sesestensessess st st s st st st e ssestens | 4etsesEess et essee s st et s st st s sesres | ensiessessessanteses st et et e stensantas | Hiessessntaes et sentens e tse st ensansnsensa | Seuetsessantansesestes s et essessententnes | aesstnsses st ensan s e st essen s et essentens | nessessest st et essen s st et s s st et e sres | entineestent st s n sttt n st
L (O O O OO O PO OO OU FOP OO PO OTI) DOOT OO OO SOOTST OOTS OO TON
T10 INAIC 4R eb | SeeR s LRk | £41e Rt R bRttt | SeeRE R R R R R R R | £48eeeR R Rt R et R et st | eeERE R Rt R bR | HebE e bRtk eees | e Rt | Seebe bRt
12.

13 INAIC Bttt | SEEEE SRRt ee | £EteeEeeeE Rt | SeEEEtreE e r et enn e | £EfenEE ettt nan s nnnts | CeeeRE et Rt er s | eeEt et nnns | neE e e | sreseens e
14, TOtal Preferred STOCK. ... ..ottt snssssns | sesssssssssssssssssssssnsssssssssnsanesees 0 | o 0 | o 0 | o 0 | o [0 N [0 RN 0 [ o 0
15.  Total Bonds and Preferred SOCK............cuurereueereeeineeeeeineesissseseeseseseessisees | oneeessessneessens 5,697,615,325 | ...cooovvvrirrrricnnns 854,392,625 | ....ocvoevrrrerirn 110,561,189 | .o (4,018,288) | ....cvovnrvrrenne. 5,496,486,085 |.........ccorvveenn. 5,697,615,325 | ...cccoorvrrerirrenn. 6,437,428,473 | ..o 5,295,473,543
(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 as of September 30, 2015 of the NAT'ONWIDE LlFE AND ANNU'TY INSURANCE 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.......ceerreeereeee e | e 107,390,556 |.....c.covene. XXX vivivvvrireeneinene | eveeeinsinssiennsenns 107,390,556 | .ovoovrvererrieieieiriesiieinns 1,343 | o
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 120,964,394 | ...ooovvieeeen 6,239,979
2. Cost of Short-term INVESIMENES ACAUITED. ..........cvuevciiiie ettt ssesnns | sestesssssessesessansaes 2,855,061,135 | ..oocvcvireiercinn 2,587,772,140
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............cc.euiviveiieicieeieieiee ettt b b s s bentenaes | sestesesestesae s snaes 2,868,634,973 | ...covvererrerne 2,473,047,725
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).........ccccevirririeririreieieseeseesssssiesees | evresessssessesssessessens 107,390,556 | ...coovvrrvrieieiiiniene 120,964,394
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)...uvucviiiiisiiiiiiieiieiisiesssisrssssssssesssssssessesssssssessessesssssssessens | sossesssssssessessessssassans 107,390,556 | ..cvovvvirreiisiieniae 120,964,394

QsI03




Statement as of September 30, 2015 of the NAT'ONWIDE LlFE AND ANNU'TY INSURANCE COMPANY

10.

1.

3.1

3.2

33
41

42

43

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 17,972,239
Cost paid/(consideration reCeIVEA) ON AAIIONS...........c.vuririierirrie ettt st E s s s n bt 37,724,882
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 (20,777,037)
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 (12,520,119)
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 4,413,933
Book/adjusted carrying value at end of current period (LINES 1+ 2+ 3+ 4 =5+ 6 7+ 8)..cuciiiiiieieiieeisie et naes 26,813,897
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 26,813,897

SCHEDULE DB - PART B - VERIFICATION

Futures Contracts

Book/adjusted carrying value, December 31, prior YEar (LINE 6, PHIOF YEAI)........evururrrrrreresreseensessesessssssessesssssssssesssssssssssessssssessessassssssessssssssssessessssssessessnssessassanssns 5,766,177

Cumulative cash change (Section 1, Broker Name/Net Cash Deposits Footnote - Cumulative Cash Change ColUMN)...........cc.ccueiireieieiicinisieesesseesevesies e 866,923

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 (2,989,505)
3.14 Section 1, Column 18, PriOr YEaT..........oceeureeereeeererineeeeeeeeeeeeneeseseens 395,993 (3,385,498) (3,385,498)

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. (2,989,505)
3.24 Section 1, Column 19, PriOr YEA.........cevveereererererieresesessesessssssessesnees 395,993 (3,385,498) (3,385,498)

SUDLOtAI (LINE 3.1 MINUS LINE 3.2)......eucvieiieiiiiiteiicieteies ettt s bbbt s 48428 b st s bbbt nn (0)

Cumulative variation margin on terminated contracts during the Year............c..covvreernrireenrenrereessensenens (15,086,104)

Less:

4.21 Amount used to adjust basis of hedged item

422 Amount recognized (15,086,104) (15,086,104)

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 0

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 6,633,100
DedUCE NONAAMITIE BSSELS..........ouuiiiiiiiiii bbb

Statement value at end of current Period (LINE 6 MINUS LINE 7)........curureuiurreeireeeneireiseessseeeseesessssesessesss et sssesssssss st ess st st st sses st st ssessesssessesssessessasssssessssansane 6,633,100

QsSi04



Statement as of September 30, 2015 of the NAT'ONWIDE LlFE AND ANNU'TY |NSURANCE COMPANY

Sch. DB-Pt C-Sn 1
NONE

Sch. DB-Pt C-Sn 2
NONE

QsSI05, QSI06



Statement as of September 30, 2015 of the NAT'ONWIDE LlFE AND ANNU'TY INSURANCE COMPANY
SCHEDULE DB - VERIFICATION

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

Book/Adjusted Carrying Value Check

1. Part A, SEction 1, COIUMN T4 ... 26,813,897

2. PartB, Section 1, Column 15 plus Part B, Section 1 Footnote - Total Ending Cash Balance.............cccovvieieviinieriercsieieseseseeninne 6,633,100

3. TOAI (LINE T PIUS LINE 2)...vuvrvuiiiieiieiseisiiesieietssiesse s ssss s sse s sss s st esse st es s ss s s s a8 b s8R s a 8 e s 480 R e s a £ bR bR n sttt s 33,446,997

4. PartD, SECHON 1, COIUMN B.......cooeiiiirirri bbb 33,633,765

5. PartD, SECHON 1, COIUMN B......ovuiviiireiiiiieieice ettt s ettt s (186,767)

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........ouiiiiiiiiieiieeii bbb 29,910,401

8. Part B, SECHON 1, COIUMN 13.........oiiieiiiiriiiceiesiesei st 2,537,274

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 32,447 675

10, Part D, SECHON 1, COIUMN 8........ouveeieeiceceeitcie ettt ettt sttt bt e st s s s e bt s st ense st 32,447 675

11, Part D, SECHON 1, COIUMN O....oouiieiieeiiirceie st

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 2,470,984
14, Part B, SECHON 1, COIUMN 20.........oiiiieeiieiceeiecieet ettt sttt bbb s bbbt s s s e se s s saessns st 6,633,100
15, Part D, SECHON 1, COIUMN 1.ttt ettt b bbbt e ettt s bt es st ense st 9,104,084
16.  Total (Line 13 PIUS LINE 14 MINUS LINE 15).....cvuruueeeeereirrierreeeseesesesesesseseseesessessssssessessssesessssessssssessesssessessesssessessassssssessessssssessessasssessessassssssessassssssessesssssnssessasssessassnsans 0

Qsl07



Statement as of September 30, 2015 of the NAT'ONWIDE LlFE AND ANNU'TY |NSURANCE COMPANY

Sch. E-Verification
NONE

Sch. A-Pt 2
NONE

Sch. A-Pt 3
NONE

QsI08, QE01
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Statement as of September 30, 2015 of the NATIONWIDE LIFE AND ANNUITY 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
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
00-1100844. ORLAND PARK Il 08/13/2015.... 4.500 2,189,204
00-1102210. COLUMBUS OH 08/20/2015.... 4.900 12,500,000 15,060,000
00-1102333. NASHVILLE ™ 09/04/2015.... 3410 14,000,000 20,430,000
00-1102357. AUSTIN TX 08/05/2015.... 3.580 13,078,866 28,440,000
00-1102394. ANN ARBOR MI 07/31/2015.... 3.880 20,000,000 42,498,181
00-1102399. WEST FARGO ND 09/11/2015.... 4.160 8,500,000 11,590,000
00-1102402. LEHI ut 08/17/2015.... 3.970 5,000,000 8,750,000
00-1102411 REDONDO BEACH CA 09/04/2015.... 3.850 10,500,000 19,090,000
00-1102412. MADISON Wi 09/29/2015.... 3.970 8,350,000 11,970,000
00-1102413. KANSAS CITY. KS 08/27/2015.... 4.070 7,400,000 9,260,000
00-1102431 CHANDLER A 09/30/2015.... 3.840 25,000,000 34,680,000
00-1102433. AUSTIN TX 08/05/2015.... 3.580 4,821,134 28,440,000
0599999. Total - Mortgages in Good Standing - Commercial Mortgages = All OtBI..........oooooiciiiii s | e XXX XXX 129,150,000 2,189,204 230,208,181
Mortgages in Good Standing - Mezzanine Loans
99-0000036. BIRMINGHAM Al 09/10/2015. 13.000 311,039 15,084,270
0699999. Total - Mortgages in Good Standing - MEZZANINE LOBNS................uuuuuuiii oo | oo XXX........ XXX. 311,039 0 15,084,270
0899999. Total - MOrtgages in GOOA SEANGING........ ... ottt | oo XXX.oee XXX 129,461,039 2,189,204 245,292,451
3399999, TOHAI MOTGAGES . .....ciresreieisss £t eeisssssssssesisssssssssssss s | XXX..ooooo. XXX 129,461,039 2,189,204 245,292,451
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 Investmen 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
00-1100829............cccccoeeeeereoo.. | COLUMBUS OH ...S....| 09/30/2005.... | 07/23/2015.... 4,216,180 0 4,151,768 4,161,096 0
00-1100865..............cccoeeeernoo... | ANN ARBOR MI 07/20/2005.... | 07/31/2015.... 1,918,352 0 1,871,638 1,878,399 0
00-1100915. NASHVILLE ™ 06/07/2006.... | 09/04/2015.... 1,715,175 0 1,682,974 1,693,852 0
00-1100965. DALLAS ape 08/31/2005.... | 09/04/2015.... 3,289,330 0 3,289,330 3,289,330 0
00-1101001 PHOENIX A 10/04/2005.... | 08/05/2015.... 1,666,597 0 1,636,595 1,640,940 0
00-1101028. ARLINGTON VLN [ 11/14/2005.... | 09/01/2015.... 8,997,652 0 8,997,652 8,997,652 0
0199999. Total - Mortgages Closed by Repayment 21,803,286 0 0 0 0 0 21,629,958 21,661,270 0 0 0
Mortgages With Partial Repayments
00-1000746.............cccoesserrennee. | HUBER HEIGHTS (O] SRR I 11/16/2001.... 345,262 0 41914 41914 0
00-1000925............ccccoesserveenee. | JACKSONVILLE FLuwirrriens | v 12/23/2002.... 1,071,050 0 13,491 13,491 0
00-1000927...........cccccoeesernnene.. | SAN DIEGO [O7- VPRI I 05/08/2002.... 427,286 0 40,671 40,671 0
00-1001049. WAYNE PA oo | 10/24/2002.... 280,559 0 22,698 22,698 0
00-1001229...........cccccoeeeerveenn. | HOUSTON ape 11/20/2002.... 263,954 0 49,342 49,342 0
00-1001237. DALLAS ape 11/20/2002.... 3,797,516 0 111,753 111,753 0
00-1001260. .| PITTSBURGH PA 03/05/2008.... 567,538 0 39,626 39,626 0
00-1001267. TROY. OH 03/07/2008.... 1,052,500 0 26,522 26,522 0
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Statement as of September 30, 2015 of the NATIONWIDE LIFE AND ANNUITY 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
00-1002012..........eeeurvvvveennnn | CEDAR GROVE |\ VRSOOSR O 03/04/2003.... 1,416,070 0 23,114 23,114 0
00-1100016 .| CONYERS GA 06/04/2003.... 421,954 0 28,269 28,269 0
00-1100109 MILFORD OH 09/23/2003.... 329,253 0 20,499 20,499 0
00-1100141 .| GRAND RAPIDS, Mi 10/30/2003.... 1,354,075 0 79,095 79,095 0
00-1100202...........ccccovvvvvveneenn | BALDWINSVILLE NY s | v 12/10/2003.... 716,377 0 40,483 40,483 0
00-1100265..............ccooeeerreoo... | ALTAMONTE SPRINGS | IO I 12/18/2003.... 998,009 0 25,832 25,832 0
00-1100347. VISALIA CA.cvvvinae | v 07/14/2004.... 799,378 0 39,012 39,012 0
00-1100375...........ccccceneeerenene. | ALGONQUIN I | o 09/15/2004.... 812,615 0 38,858 38,858 0
00-110039%4...........revevenenen | FORT WAYNE N | o 05/14/2004.... 1,295,305 0 22,516 22,516 0
00-1100406 EDISON |\VISSOUPOPRPOOIOIO O 05/18/2004.... 2,415,364 0 50,685 50,685 0
00-1100421.........crvvvveennene | PORT ORANGE FLuvoiiiirin | o 09/16/2004.... 520,624 0 16,125 16,125 0
00-1100458.............cccccceee | LINCOLNTON, |\ 07/20/2004.... 1,006,108 0 17,055 17,055 0
00-1100497 KENT. WA 08/23/2004... 832,449 0 39,921 39,921 0
FARMERS BRANCH TX 12/16/2004.... 759,257 0 7,807 7,807 0
00-1100669 .| BATTLE CREEK. Mi 11/29/2004.... 1,051,104 0 49,542 49,542 0
00-1100719........ccocc0eeeseerreennn. | FARMERS BRANCH L TR 12/16/2004.... 151,006 0 1,553 1,553 0
00-1100729 PHOENIX [V A 03/30/2005.... 783,622 0 7,537 7,537 0
00-1100844...............ccoeeeeeooo... | ORLAND PARK IS I 07/22/2005.... 656,863 0 26,561 26,561 0
00-1100861..........covvvvervreeeennnn | BRADENTON FLuwoiiiiriins | o 12/28/2005.... 918,385 0 13,288 13,288 0
00-1100925. PLANO. L U B 09/15/2005.... 1,935,971 0 8,063 8,063 0
00-1100997........cccnvvverereeeennen | CHEEKTOWAGA |\ ZOPPRPRRRROROOORY ISP 11/17/2005.... 1,026,471 0 17,405 17,405 0
00-1101027..........cevevvrevenenenens | KING OF PRUSSIA PA. oo | o 11/18/2005.... 8,113,548 0 44,308 44,308 0
00-1101147.......ccccccccccevenenen | SOUTH HAVEN Mo | v 04/20/2006.... 1,319,581 0 44,474 44,474 0
00-1101217........cccccccenevenennn. | COLORADO SPRINGS, co. 05/31/2006.... 7,414,659 0 32,792 32,792 0
00-1101287 PALATINE IL 08/25/2006.... 4,542,647 0 22,700 22,700 0
00-1101525, AUSTIN ape 07/18/2007.... 2,432,389 0 19,570 19,570 0
00-1101660...............ccoeeeeeroo.... | BUFFALO GROVE I | o 06/08/2009.... 2,226,509 0 23,483 23,483 0
00-1101702 CLINTON (U1 ORI IR 10/08/2010.... 3,403,832 0 42,164 42,164 0
00-1101704..........ccccc.oncoooeooo. | ST. PETERSBURG FLuveriivvrrinnnns | o 08/05/2010.... 224,325 0 24,955 24,955 0
00-1101713......ccccrererennnen | SAN DIEGO. CA.oooevevvmninns | v 10/05/2010.... 7,188,128 0 126,909 126,909 0
00-1101715........cccoccccorcece | LYNDHURST |\ VUSSP O 12/01/2010.... 8,273,699 0 37,799 37,799 0
00-1101727......ccccvvvevevennnene | WEST BABYLON NY v | v 02/15/2011.... 843,602 0 7,863 7,863 0
00-1101742.........ccccoooneccrovee. | PHILADELPHIA PA oo | o 05/26/2011.... 8,426,700 0 45,103 45,103 0
00-1101780.........ccocevvvvvvveeneeee | MINNEAPOLIS MN.iee | 09/20/2011.... 9,489,472 0 44,760 44,760 0
.| CHICAGO. IL 11/30/2011.... 9,514,240 0 44,733 44,733 0
RALEIGH NC 03/28/2012.... 3,449,074 0 20,875 20,875 0
.| OAKLAND CA 06/27/2012.... 9,927 477 0 44,986 44,986 0
00-1101853 DAVIE | IR I 05/21/2012.... 11,869,292 0 90,987 90,987 0
00-1101864..........cccveewrevevenenen | SUNSET VALLEY. LI, R [ 07/17/2012.... 9,227,857 0 145,712 145,712 0
00-1101866.............cccoonvvveennnn | BUFFALO GROVE IO I 08/09/2012.... 4,111,275 0 40417 40417 0
00-1101867..........cocvveuvvrvveennnn | BUFFALO GROVE IO P 08/09/2012.... 4,111,275 0 40417 40417 0
00-1101888 RALEIGH |\ O 09/28/2012.... 5,285,145 0 26,533 26,533 0
00-1101897.......ccoovwvevvvevernnnnen | PHOENIX LV A 12/21/2012.... 4,176,603 0 113,721 113,721 0
00-1101908...........cc.cc0eooooooo.... | OCEANSIDE NY v | v 11/28/2012.... 11,187,197 0 68,908 68,908 0
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Statement as of September 30, 2015 of the NATIONWIDE LIFE AND ANNUITY 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
00-1101911......ccccvcrvvevennnnn. | GRAND LEDGE. Moo | v 12/27/2012.... 4,113,325 0 26,132 26,132 0
00-1101919.......cccccc0c000oo0oooeoo.. | BLOOMINGTON IN 12/05/2012.... 10,030,135 0 96,222 96,222 0
00-1101927 BRICK. NJ 12112/2012.... 19,295,929 0 97,592 97,592 0
00-1101928 ANAHEIM CA 12/14/2012.... 19,486,495 0 98,868 98,868 0
00-1101979 SEATTLE WA s [ e 08/01/2013.... 14,311,064 0 135,563 135,563 0
00-1102007...........ccccoewsrevveenen. | LAKEWOOD (O] SOOI 06/28/2013.... 16,108,468 0 167,012 167,012 0
00-1102015 BOSTON MA. i [ e 07/30/2013.... 13,529,952 0 92,350 92,350 0
00-1102026 KNOXVILLE TN-eeeeveeevnnees [ rvverens 10/15/2013.... 5,510,406 0 46,246 46,246 0
00-1102029...........ccvvvervveveeenen. | BROKEN ARROW. [0 I B 10/10/2013.... 13,357,981 0 136,535 136,535 0
00-1102037..........ccvvvereveveeenen | INDEPENDENCE TWP Moo | v 09/05/2013.... 10,245,325 0 53,903 53,903 0
00-1102051........cccumvvverevenenenens | GAINESVILLE, FLuvoiiiirin | o 11/01/2013.... 2,996,049 0 12,212 12,212 0
00-1102054............ccrvvveeeenen | COLUMBUS. OH..ooovvvvvvnns | v 05/14/2014.... 13,402,551 0 50,920 50,920 0
00-1102080 GAINESVILLE FL 12/12/2013.... 6,854,643 0 41,541 41,541 0
00-1102081 GAINESVILLE FL 12/12/2013.... 1,370,929 0 8,308 8,308 0
00-1102082 TORRANCE CA 10/28/2013.... 5,387,763 0 33,282 33,282 0
00-1102099...........ccccconeeeeerernn. | BEAVERTON OR.oeveveverenes | crvrerene 12/10/2013.... 9,798,179 0 57,801 57,801 0
00-1102153..........ccccocormmevenere. | SANTAANA CA.oovevevvmmnens | v 05/28/2014.... 2,082,455 0 9,103 9,103 0
00-1102157. EXTON PA oo | e 05/07/2015.... 0 58,402 58,402 0
00-1102176..........cccveevvevevenenen. | PORTLAND OR..oovvvvvvrinns | v 07/01/2014.... 14,782,515 0 134,346 134,346 0
00-1102216 BELLEVUE WA e [ s 10/16/2014.... 10,971,594 0 87,797 87,797 0
00-1102219 NASHVILLE TN-eeeveveennens [ oo 09/29/2014.... 5,629,885 0 31,174 31,174 0
00-1102237.......ccouvwvvvvrvvevennnene | SHERIDAN (GOSN B 10/07/2014.... 10,479,636 0 62,748 62,748 0
00-1102249 JERICHO NY i | v 12/19/2014.... 12,000,000 0 54,305 54,305 0
.| LONGMONT. co. 11/06/2014.... 8,000,000 0 49,324 49,324 0
ZEELAND Mi 12/18/2014.... 3,050,000 0 36,156 36,156 0
.| CHARLOTTESVILLE. VA 01/12/2015.... 0 36,752 36,752 0
00-1102276.............cccooeueeenern.. | STRONGSVILLE OH..oovvvvverenns | v 12/23/2014.... 16,485,000 0 136,670 136,670 0
00-1102278...........ccccconeeeeenennn. | DENVER GO TR IR 01/16/2015.... 0 36,762 36,762 0
00-1102280..........cccvvverevenenenen | BOULDER [COJSPPNPIIIIII DO 02/02/2015.... 0 58,513 58,513 0
00-1102303..........ccccc0000eceeee.. | HENDERSON NVeevvvemnnnns | v 01/29/2015.... 0 36,354 36,354 0
00-1102305 SEATTLE WA [ s 03/10/2015.... 0 154,845 154,845 0
00-1102309.........ccccuvvvveveevnenee | JACKSONVILLE. FLuwiiriiii | v 01/29/2015.... 0 72,036 72,036 0
00-1102310........ccvvvvrvrevennnen | JACKSON HEIGHTS, NY s | v 03/31/2015.... 0 129,128 129,128 0
00-1102315.........cccccccevvvenenen | ROCKVILLE MDD | 06/01/2015.... 0 32,313 32,313 0
.| BRMINGHAM Al 05/07/2015.... 0 115,713 115,713 0
00-1102335 .| SCOTTSDALE AZ 03/31/2015.... 0 33,340 33,340 0
00-1102350. MELVILLE NY. 04/29/2015.... 0 85,481 85,481 0
00-1102354............cccccoeeeeeeeeo.. | SAN ANTONIO. L U 05/18/2015.... 0 50,752 50,752 0
00-1102356.........ccvevvvvvevenenenen | SAN JUAN CAPISTRANO. CA.ooovvvvemnnens | v 04/16/2015.... 0 99,357 99,357 0
00-1102365..........coovvvevevenenenen | STRONGSVILLE OH..ooovvvvvenns | v 05/14/2015.... 0 111,701 111,701 0
00-1102366..........ccooceevevevenenens | WILMINGTON |\ O 06/18/2015.... 0 24,264 24,264 0
00-1102370.........cccevveuvvvvvvnnnene | CHICAGO IS I 06/10/2015.... 0 53,948 53,948 0
00-1102371.......ccvvvvveeeennen. | NORTH LAS VEGAS, NVenenins | v 05/20/2015.... 0 42,247 42,247 0
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Statement as of September 30, 2015 of the NATIONWIDE LIFE AND ANNUITY 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

00-1102374.........ccccccconcccccnen. | SANTAROSA CA.ooovvvvemniens | v 06/30/2015.... 0 33,698 33,698 0
00-1102394 .| ANN ARBOR MI 07/31/2015.... 0 39,580 39,580 0
SAN DIEGO CA 06/01/2001.... 47,153 0 10,415 10,415 0
00-9000107 .| SANTA ANA CA 08/01/2001.... 81,634 0 12,051 12,051 0
00-9000126 CUMMING [C7. N O 03/01/2002.... 89,913 0 9,628 9,628 0
03-0309790 NORWOOD. MA oo ] e, 02/13/1997.... 290,449 0 43,619 43,619 0
0299999. Total - Mortgages With Partial Repayments. 414,553,879 0 0 0 0 0 5,210,417 5,210,417 0 0 0
0599999. Total Mortgage 436,357,165 0 0 0 0 0 26,840,375 26,871,687 0 0 0
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Statement as of September 30, 2015 of the NATIONWIDE LIFE AND ANNUITY INSURANCE COMPANY

SCHEDULE BA - PART 2
Showing Other Long-Term Invested Assets ACQUIRED AND ADDITIONS MADE During the Current Quarter

1 2 Location 5 6 7 8 9 10 1 12 13
3
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 Real Estate - Unaffiliated
West 25th Street Lofts LLC Cleveland. OH......... Uncle Hanover Development LLC 07/22/2015.... 360,000 1,240,000 0.500
Crow Holdings Realty Partners VI, LP. Wilmington. DE....... Crow Holdings Capital Partners, LLC 05/01/2015.... 121,467 10,000,000 ..0.670
1799999. Total - Joint Venture or Partnership Interests That Have Underlying Characteristics of Real Estate - Unaffiliated. 481,467 0 0 11,240,000 | ....... XXX...
4499999. Subtotal - Unaffiliated. 481,467 0 0 11,240,000 |....... XXX...
4699999. Totals. 481,467 0 0 11,240,000 | ....... 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 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

NONE
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Statement as of September 30, 2015 of the NATIONWIDE LIFE AND ANNUITY INSURANCE COMPANY

SCHEDULE D - PART 3

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

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. Special R e and Special A
432275 AG 0| Hillsborough Cnty FI Aviation Txbl Tampa ....08/19/2015 | Citigroup. 5,000,000 5,000,000 1FE
432275 AH 8| Hillsborough Cnty Fl Aviation Txbl Tampa ....08/19/2015 | Citigroup 3,880,000 3,880,000 1FE
432275 AJ 4| Hillsborough Cnty Fl Aviation Txbl Tampa ....08/19/2015 | Citigroup 7,500,000 7,500,000 1FE
432275 AP 0| Hillsborough Cnty FI Aviation Txbl Tampa ...08/19/2015 | Citigroup. 1,505,000 1,505,000 1FE
432275 AQ 8| Hillsborough Cnty FI Aviation Txbl Tampa ....08/19/2015 | Citigroup 5,000,000 5,000,000 1FE
646139 X8 3| New Jersey St Tpk Auth Rev Bld Amer Bd S ....09/22/2015 | Wells Fargo 12,806,976 9,600,000 159,085 | 1FE
3199999. Total Bonds - U.S. Special Revenue and Special A 35,691,976 32,485,000 159,085 XXX
Bonds - Industrial and Miscell
00241Y  AB 0 [ AVSC Holding (PSAV Presen) 1st Lien Term ....09/28/2015 | Tax Free Exchange. 1,193,534 1,198,292 298 |4FE
00287Y AQ 2 |[ABBVIE Inc SrNt 3.600% 05/14/25. ...08/18/2015 | Merrill Lynch 24,575,500 25,000,000 242,500 | 2FE
039483 BE 1 |Archer-Daniels-Midland Co SrNt 4.535% ....09/18/2015 | Citigroup. 10,598,800 | ..veveverevmaerrreversrernrennnes 10,000,000 222,971 [1FE
039483 BH 4 [Archer-Daniels-Midland Co Sr Nt 4.016% ....09/18/2015 | Citigroup 10,193,758 | ..ocvvoiiieriniierinnies 10,422,000 182,533 | 1FE
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
06406H CV 9 [Bank NY Co Inc SrNt 3.400% 05/15/24 ....08/28/2015 | Morgan/JP/Securities - Bond 9,002,795 8,900,000 89,939 |1FE
09062X AF 0 [Biogen Inc SrNt 4.050% 09/15/25 ....09/10/2015 | Merrill Lynch 4,988,200 5,000,000 2FE
124857 AQ 6| CBS Corp SrNt 4.000% 01/15/26 ....07/07/2015 | Merrill Lynch. 13,746,320 | ..ovoooecierrerveeiiinnenns 14,000,000 2FE
12593Q@ BC 3| Comm Mortgage Trust CMBS Ser 2015-CR26 C ...09/28/2015 | Deutsche Bank Securities. 51,499,290 50,000,000 32,793 |1FE
12593Q BD 1| Comm Mortgage Trust CMBS Ser 2015-CR26 C ....09/28/2015 | Deutsche Bank Securities 20,199,915 20,000,000 13,063 | 1FE
126650 CL 2| CVS Health Corp SrNt 3.875% 07/20/25. ....08/24/2015 | Goldman Sachs & Company. 7,708,200 7,500,000 29,870 | 2FE
126650 CN 8| CVS Health Corp SrNt 5.125% 07/20/45. ...07/13/2015 | Barclays Capital 6,974,450 7,000,000 2FE
172967 KA 8| Citigroup Inc Sub Nt 4.450% 09/29/27 ....09/23/2015 | Citigroup 9,954,000 10,000,000 2FE
233851 CB 8 |Daimler Fin NA LLC SrNt 3.500% 08/03/ ...07/28/2015 | Deutsche Bank Securities 4,977,050 5,000,000 1FE
316773 CT 5 |Fifth Third Bancorp Sr Nt 2.875% 07/27 ...07/22/2015 | Deutsche Bank Securities 11,984,520 12,000,000 1FE
33829T AA 4| Five Corners Funding Trust Sr Nt 4.419. ....08/126/2015 | Wells Fargo. 15,531,900 | coovvrerierieieeieienienienns 15,000,000 195,173 | 2FE
375558 BG 7| Gilead Sciences Inc Sr Nt 4.600% 09/01 ....09/10/2015 | Various 14,958,800 | ...covouurveriiniriiriinsiiens 15,000,000 639 | 1FE
38148L AE 6 | Goldman Sachs Group Inc SrNt 3.750% O. ....09/17/2015 | Nomura Securities Int'l Inc 2,992,410 3,000,000 37,500 |1FE
402740 AD 6| Gulfstream Natural Gas Sr Nt 4.600% 09 ....09/21/2015 | Merrill Lynch. 19,992,400 20,000,000 2FE
412822 AD 0| Harley-Davidson Inc Sr Nt 3.500% 07/28. ....07/23/2015 | Morgan/JP/ ities - Bonds 6,961,430 7,000,000 1FE
423074 AV 5|Heinz/H J/ CoSrNt 5.200% 07/15/45, ....08/20/2015 | Goldman Sachs & Company. 5,311,250 5,000,000 38,278 | 2FE
423457 AB 6| Helmerich & Payne Intl Sr Nt 4.650% 03. ....08/14/2015 | Tax Free Exchange 5,180,254 5,200,000 97,392 | 2FE
446413  AG 1| Huntington Ingalls Industries SrNt 5 ....08/12/2015 | Citigroup. 4,048,750 3,950,000 34,014 | 3FE
446438 RQ 8| Huntington Bancshares Sr Nt 2.875% 08/. ....08/17/2015 | Goldman Sachs & Company. 2,987,400 3,000,000 1FE
458140 AS 9| Intel Corp SrNt 3.700% 07/29/25. ....09/22/2015 | Various. 13,122,380 | ..ooveovrrieriineiierieniins 13,000,000 28,778 | 1FE
46625H MN 7| JPMorgan Chase & Co SrNt 3.900% 07/15, ....07/14/2015 | Morgan/JP/ ities - Bonds, 14,943,600 | ..ovoooeirrrnreviiiiinrenns 15,000,000 1FE
46625H NJ 5| JPMorgan Chase & Co Sub Nt 4.250% 10/0. ....09/24/2015 | Various. 12,957,542 | oo 13,000,000 1,228 | 1FE
485134 BP 4| Kansas City Power and Light Sr Nt 3.65. ...08/13/2015 | Morgan/JP/ ities - Bonds. 32,384,300 32,500,000 2FE
491674 BK 2| Kentucky Utilities Co 1st Mtg Bd 3.300. ....09/21/2015 | Morgan/JP/Securities - Bond: 12,494,625 | ..ocvoeverereeeereserienns 12,500,000 1FE
52736R  BG 6| Levi Strauss & Co SrNt 5.000% 05/01/2 ...07/17/2015 | Tax Free Exchange 1,346,000 1,346,000 14,956 | 3FE
546676 AW 7 | Louisville Gas & Elec Co 1st Mtg Bd 3 ....09/21/2015 | Morgan/JP/ ities - Bonds, 16,492,905 | ...oooooorrrercviriinrenns 16,500,000 1FE
546676 AX 5| Louisville Gas & Elec Co 1st Mg Bd 4. ....09/21/2015 | Morgan/JP/ ities - Bonds. 4,995,850 5,000,000 1FE
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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
581557 BE 4 |McKesson Corp SrNt 3.796% 03/15/24 ....08/21/2015 | Morgan/JP/ ities - Bonds 10,206,700 | oo 10,000,000 169,766 | 2FE
585055 BS 4 |Medtronic Inc SrNt 3.500% 03/15/25. ...09/02/2015 | Tax Free Exchange 13,873,355 | ..cieeriicrinniiesis 14,000,000 227,306 | 1FE
585055 BU 9 |Medtronic Inc SrNt 4.625% 03/15/45 ....09/02/2015 | Tax Free Exchange. 24,933,000 25,000,000 536,372 | 1FE
61747Y DY 8 |Morgan Stanley Sr Nt 4.300% 01/27/45. ...09/16/2015 | Morgan Stanley & Co Inc. 19,016,400 20,000,000 129,000 |1FE
61765L AS 9| Morgan Stanley BAML Trust Ser 2015-C24 C. ....09/21/2015 | Various 10,942,344 | ..o 10,600,000 22,478 |1FE
68557N  AA 1 | Orbital ATK Inc SrNt 5.250% 10/01/21 ...07/14/2015 | Tax Free Exchange 1,585,893 1,580,000 23,733 | 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 1stMtg Bd 3.150% 10/15 ....09/28/2015 | Mitsubishi UFJ Sec. 9,959,000 10,000,000 1FE
713448 CY 2 |Pepsico Inc SrNt 3.500% 07/17/25. ....08/25/2015 | Various, 29,570,690 29,000,000 113,653 | 1FE
713448 CZ 9| Pepsico Inc SrNt 4.600% 07/17/45. ...09/16/2015 | Citigroup 8,212,240 8,000,000 65,422 | 1FE
737446 AH 7 | Post Holdings Inc Sr Nt 7.750% 03/15/2 ....08/13/2015 | Barclays Capital 2,214,660 2,200,000 4FE
74005P BQ 6 | Praxair Inc Sr Nt 3.200% 01/30/26 ....09/21/2015 | Citigroup 39,833,600 40,000,000 1FE
74456Q BM 7 |Public Svc Elec & Gas Nt Ser K 4.050% ....09/16/2015 | Various 5,999,674 6,190,000 88,081 | 1FE
761713 BH 8| Reynolds American Inc SrNt 3.500% 08/. ....07/15/2015 | Tax Free Exchange. 2,298,582 2,300,000 36,001 | 2FE
780153 AG 7 |Royal Caribbean Cruises Ltd Sr Nt 7.50. ....08/26/2015 | Imperial Capital LLC. 5,586,000 4,800,000 136,000 |3FE
79546V AJ 5| Sally Holdings SrNt 5.750% 06/01/22 ....08/25/2015 | Barclays Capital 1,038,750 1,000,000 13,896 | 3FE
832696 AJ 7 |Smucker JM Co SrNt 3.500% 03/15/25 ...08/17/2015 | Merrill Lynch 9,796,400 10,000,000 145,833 | 2FE
832696 AL 2 |Smucker JM Co SrNt 4.250% 03/15/35 ....09/11/2015 | Various 8,198,962 8,640,000 75,362 | 2FE
832696 AN 8 |Smucker JM Co SrNt 4.375% 03/15/45 ....09/15/2015 | US Bancorp. 1,420,304 1,523,000 555 | 2FE
857477 AN 3 | State Street Corp SrNt 3.300% 12/16/2 ....09/18/2015 | Morgan Stanley & Co Inc. 5,359,953 5,320,000 47,304 | 1FE
857477 AT 0| State Street Corp SrNt 3.550% 08/18/2 ....08/13/2015 | Goldman Sachs & Company. 32,955,780 33,000,000 1FE
871829 AY 3| Sysco Corp SrNt 4.850% 10/01/45, ....09/23/2015 | Goldman Sachs & Company. 9,992,100 10,000,000 1FE
871829 AZ 0| Sysco Corp SrNt 3.750% 10/01/25. ...09/23/2015 | Morgan/JP/. ities - Bonds. 8,000,000 8,000,000 1FE
889184 AA 5| Toledo Hospital/The SrNt 4.982% 11/15. 09/23/2015 | Barclays Capital 11,000,000 | ooovicicccrcccicscsisiscsins 11,000,000 1FE
90265E AK 6 [ UDR Inc SrNt 4.000% 10/01/25 ....09/15/2015 | Morgan/JP/. ities - Bonds. 3,990,800 4,000,000 2FE
91159H HK 9| US Bancorp Sub Nt 3.600% 09/11/24. ....09/11/2015 | Various 29,758,279 29,548,000 280,874 | 1FE
913017 BT 5 | United Technologies Corp Sr Nt 4.500% ....07/08/2015 | US Bancorp. 3,090,090 3,000,000 15,750 | 1FE
94989V AC 3| Wells Fargo Comm Mtg Tr CMBS Ser 2015-NX. ....09/25/2015 | Wells Fargo 15,148,965 | ..o 15,000,000 16,770 | 1FE
94989V AE 9| Wells Fargo Comm Mtg Tr CMBS Ser 2015-NX ....09/25/2015 | Wells Fargo. 15,449,400 | oo 15,000,000 16,855 | 1FE
73755L AM 9| Potash Corp Saskatchewan Inc Sr Nt 3.0. A.. ....09/01/2015 | Merrill Lynch. 2,332,825 2,500,000 32,917 [1FE
174610 AJ 4| Citizens Financial Group Sub Nt 4.350% R.... ....09/24/2015 | Various 11,066,832 | ...vevervverercverinereienns 11,000,000 22,958 | 2FE
233400 AG 7|DTZLLC2ndLien TLNt1 8.750% 11/04/. F... ....09/01/2015 | Morgan/JP/ ities - Bonds. 7,000,000 7,000,000 4.
423012 AE 3| Heineken NV SrNt 4.000% 10/01/42. R..... ....09/15/2015 | Morgan Stanley & Co Inc. 3,131,555 3,500,000 64,944 | 2FE
822582 BF 8| Shell International Finance Sr Nt 4.37. R..... ....07/09/2015 | Morgan Stanley & Co Inc. 4,971,650 5,000,000 38,281 | 1FE
90351D AB 3| UBS Group Funding Sr Nt 4.125% 09/24/2 F... ...09/21/2015 | UBS Warburg London 9,981,300 10,000,000 2FE
G2956@ AP 6 |ABP Acq UK Ltd Sr Nt Ser A 3.430% 09/2. D. ...09/23/2015 | Royal Bank of Scotland 15,245,000 15,245,000 2z
Q2308* AA 5| Charter Hall Retail Mgmt Ltd Sr Gtd Nt F... ...07/22/2015 | National Australia Fdg Del 7,500,000 7,500,000 2
Q6646* AB 5| New Term Fing Co Pty Ltd Nt Ser B 3.83. F. ....09/15/2015 | Bank of America BISD Dealer. 4,000,000 4,000,000 2
Q7450@ AE 0 | Perth Airport Pty Ltd Sr Nt 3.500% 07/ F... ....07/09/2015 | Bank of America BISD Dealer. 11,000,000 | cocccccccicscccccscscsiicicscns 11,000,000 2Z
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Q9194* AA 7| Transurban Fin Sr Sec Nt Ser A 4.160% F.oocees | ......09/22/2015 | Bank of America BISD Dealer. 11,000,000 | ...cccovnrnmriennineriennnenn. 11,000,000 2FE
3899999, Total Bonds - Industrial and Miscellaneous 818,700,651 ..815,962,292 | ... XXX
8399997. Total Bonds - Part 3. 854,392,627 ..848,447,292 | ... XXX
8399999. Total Bonds. 854,392,627 | ..ovvreeieinnriseinsri e 848,447,292 | ... 3,168,664 XXX
9999999. Total Bonds, Preferred and Common Stock 854,392,627 XXX 3, 108,664 XXX
(a) For all common stock bearing the NAIC market indicator "U" provide: the number of such issues................ 0.
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Bonds - U.S. Government
36209M YH 1| GNMAIPTC #476012 6.500% 05/15/28........... | .... 09/01/2015] Paydown 999 999 991 992 8 8 999 0 43 |.05/152028 | 1...........
71646X AA 6| Petrodrill Four Ltd US Govt Gtd Title Xl................ | ..... 07/15/2015] Redemption ~ 100.9833 63,143 62,528 64,013 62,677 466 466 63,143 0 2,651 |.01/15/2016 | 2FE.......
911760 LQ 7| Vendee Mig Tr RMBS REMIC Ser 1998-2 Cl 1....] ..... | 09/01/2015] Paydown 21,954 21,954 22,572 22297 (343) (343) 21,954 0 970 | .06/15/2028 | 1..
0599999. Total Bonds - U.S Government 86,096 85,481 87,576 85,966 131 0 131 0 86,006 0 0 0 3,664 XXX XXX
Bonds - U.S. Special Revenue and Special Assessment
3128H6 DC 5| FHLMC Pool #£98199 3.500% 08/15/18........... | ..... 09/01/2015] Paydown 35,614 35,614 32,637 34,453 1,161 1,161 35,614 0 828 |.08/15/2018 | 1...........
3128H6 SG 0] FHLMC Pool #£98619 3.500% 08/15/18........... | ..... 09/01/2015] Paydown 26,715 26,715 24,486 25,757 958 958 26,715 0 622 |.08/15/2018 | 1...........
3128H7 CB 6| FHLMC Pool #£99066 3.500% 09/15/18........... | ..... 09/01/2015] PaydOWN........cccovvvvvvrrrcerrrrcerernreeenes | crvvernrnrerernrerennensenes | cevvereiniens 114,774 | e 4774 | ..o 105,180 | ..ovovveveens 110,914 3,860 3,860 | .oovovvrereerieveiii | e 114,774 0 2,775 | .09/1512018 | 1..........
3128H7 JS 2| FHLMC Pool #E99273 3.500% 10/15/18 . | 09/01/2015| Paydown 35,575 35,575 33,452 34,675 900 900 35,575 0 875 |.10/15/2018
3128H7 MX 7| FHLMC Pool #£99374 3.500% 10/15/18........... | ..... 09/01/2015] Paydown 72,499 72,499 66,314 70,032 2,467 2,467 72,499 0 1,733 | .10/15/2018 | 1..........
312884 BP 1| FHLMC Pool #1Q0046 2.378% 03/15/36........... | ... 09/01/2015] Paydown 1,040 1,040 1,037 1,037 3 3 1,040 0 16 |.03/15/2036 | 1...........
312904 AU 9| FHLMC REMIC Ser 181-E 7.000% 08/15/21..... | ..... 09/15/2015] Paydown 1419 1,419 1,440 1418 1 1 1,419 0 65 |.08/15/2021 | 1...........
312905 KJ 0| FHLMC REMIC Ser 1060-X 7.250% 03/15/21... | ..... 09/01/2015] Paydown 1,327 1,327 1,356 1,344 (17) (17) 1,327 0 62 |.03/15/2021 | 1...........
312913 ZE 9| FHLMC REMIC Ser 1437-HD 7.000% 12/15/2.. | ..... 09/01/2015] Paydown 7,561 7,561 7,755 7,663 (102) (102) 7,561 0 347 | 1211502022 | 1...........
312915 UF 6| FHLMC REMIC Ser 1504 Z 7.000% 05/15/23... | ..... 09/01/2015] Paydown 2,783 2,783 2,862 2,824 (41) (41) 2,783 0 128 |.05/15/2023 | 1.........
31294K  UC 7| FHLMC Gold PC Pool #E01479 3.500% 09/1... | ..... 09/01/2015] Paydown 84,091 84,001 78,993 82,018 2,073 2,073 84,091 0 1,947 [ .09/15/2018 | 1..........
3133T2 YE 4| FHLMC REMIC Ser 1643-E 6.500% 05/15/23... | ..... 09/01/2015] Paydown 4,545 4,545 4,640 4,593 (47) (47) 4,545 0 200 |.05/15/2023 | 1...........
3133T6 M4 0| FHLMC REMIC Ser 1837-Z 6.500% 04/15/26... | ..... 09/01/2015] Paydown 10,264 10,264 10,582 10,433 (169) (169) 10,264 0 445 |.04/152026 | 1...........
3133TE LG 7| FHLMC REMIC Ser 2064 M 6.000% 06/15/28...] ..... 09/01/2015] Paydown 5,186 5,186 5,319 5,271 (85) (85) 5,186 0 202 |.06/15/2028 | 1...........
3133TK 58 5| FHLMC REMIC Ser 2136-A 6.000% 03/15/29... | ..... 09/01/2015] Paydown 1,302 1,302 1,221 1,270 32 32 1,302 0 52 |.03/15/2029 | 1...........
31340Y DB 2| FHLMC REMIC Ser 12-A 9.250% 11/15/19....... | ..... 09/15/2015] Paydown 212 212 222 214 (3) (3) 212 0 13 [ .11/15/2019 | 1..........
31340Y QS 1| FHLMC REMIC Ser46-B 7.800% 09/15/20....... | ..... 09/15/2015] Paydown 347 347 319 338 9 9 347 0 18 [.09/15/2020 | 1..........
31358E  RK 0| FNMAREMIC Ser 1990-72B 9.000% 07/25/2... | ..... 09/01/2015] Paydown 580 580 566 573 6 6 580 0 34 |.07/25/2020 | 1...........
31358H GT 6| FNMAREMIC Ser 1991-73A 8.000% 07/25/2... | ..... 09/01/2015] Paydown 1,172 1,172 1,126 1,155 17 17 1,172 0 63 |.07/25/2021 | 1...........
31358) HU 8| FNMAREMIC Ser 1991-113 ZE 7.500% 09/2... | ..... 09/01/2015] Paydown 1,242 1,242 1,278 1,257 (16) (16) 1,242 0 66 |.09/25/2021 | 1...........
31358N  4F 6| FNMAREMIC Ser 1992-123Z 7.500% 07/25... | ..... 09/01/2015] Paydown 4,143 4,143 4,160 4,145 (2) (2) 4,143 0 194 |.07/25/2022 | 1...........
31359P DJ 2| FNMAACES Ser1997-M2CIZ 7.125% 01/1.... | ..... 09/01/2015] Paydown 1,861 1,861 1,999 1,972 (112) (112) 1,861 0 88 |.01/17/2037 | 1...........
313602 3E 2| FNMAREMIC Ser 1989-67D 9.000% 10/25/1... | ..... 09/01/2015] Paydown 693 693 691 689 4 4 693 0 41 1.10/2512019 | 1..........
313602 DV 3| FNMAREMIC Ser 1988-15A 9.000% 06/25/1... | ..... 09/01/2015] Paydown 1,050 1,050 1,068 1,053 2) 2) 1,050 0 63 |.06/25/2018 | 1...........
313602 GQ 1| FNMAREMIC Ser 1988-25B 9.250% 10/25/1... | ..... 09/01/2015] Paydown 562 562 575 563 (1) (1) 562 0 35 |.10/25/2018 | 1...........
313602 W4 2| FNMAREMIC Ser 1989-62G 8.600% 10/25/1... | ..... 09/01/2015] Paydown 738 738 710 728 10 10 738 0 42 |.10/2512019 | 1...........
313603 GW 6| FNMAREMIC Ser 1989-86E 8.750% 11/25/1... | ..... | 09/01/2015| Paydown 515 515 514 512 2 2 515 0 29 |.11/25/2019 | 1..
313603 JJ 2| FNMAREMIC Ser 1989-90E 8.700% 12/25/1... | ..... 09/01/2015] Paydown 125 125 136 127 (2) (2 125 0 7 112252019 | 1...........
31371H  FZ 6| FNMAPool #252284 6.500% 01/25/29.............. | ..... 09/01/2015] Paydown 5,539 5,539 5,509 5,510 29 29 5,539 0 228 | .01/25/2029 | 1...........
31371L D9 7| FNMA Pool #254928 3.500% 08/25/18.............. | ... 09/01/2015] Paydown 6,017 6,017 5,699 5,884 133 133 6,017 0 137 |.08/25/2018 | 1..........
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31381M V2 8| FNMA Pool #465133 6.040% 05/25/28.............. | -... 09/01/2015] Paydown 9,289 9,289 10,537 10,431 (1,142) (1,142) 9,289 0 374 |.05/25/2028 | 1...........
31381M VG 7| FNMA DUS Pool #465115 6.470% 05/25/28..... | ..... 09/01/2015] Paydown 3,630 3,630 4,434 4,408 (778) (778) 3,630 0 157 |.05/25/2028 | 1...........
3138IN  FH 1| FNMA DUS Pool #465568 4.900% 11/25/25..... | ..... 09/01/2015] Paydown 3,882 3,882 4,154 4,134 (252) (252) 3,882 0 127 | .11/25/2025 | 1...........
3138IN X9 9| FNMA Pool #466104 6.340% 10/25/28.. . | 09/01/2015 Paydown 9,902 9,902 11,680 11,571 (1,669) (1,669) 9,902 0 419 |.10/25/2028
31381R  QF 4| FNMA Pool #468554 6.935% 07/25/29............. | ..... 09/01/2015] Paydown 7,083 7,083 8,675 8,587 (1,504) (1,504) 7,083 0 328 |.07/25/2029 | 1...........
31381R QU 1| FNMA Pool #468567 6.935% 07/25/29............. | ..... 09/01/2015] Paydown 7,083 7,083 8,675 8,582 (1,498) (1,498) 7,083 0 328 |.07/25/2029 | 1...........
31381R VU 5| FNMA Pool #468727 7.040% 07/25/26............. | ..... 09/01/2015] Paydown 4,499 4,499 5,573 5472 (974) (974) 4,499 0 211 | .07/25/2026 | 1...........
3138L7 PE 0| FNMA Pool #AM6720 4.150% 10/25/44.............] .... 09/01/2015] Paydown 66,526 66,526 71,557 71,547 (5,022) (5,022) 66,526 0 1,841 | .10/25/2044 | 1...........
31392R  8J 1| FHLMC SPC Ser T-45 CIA5 6.280% 10/27]...... | ..... 09/01/2015] PaydOWN........cccovvvvvvrrrcerrrrcerernreeenes | crvvernrnrerernrerennensenes | cevvereiniens 126,834 | ..oooovveeene 126,834 | ............. 130,480 | ..ooooveveens 128,846 (2,012) (VXL N [ 126,834 0 5,335 |.10/27/2031 | 1...........
313920 KL 7| FHLMC REMIC Ser2504 N 5.500% 09/15/1.... | ..... | 09/01/2015| Paydown 5,450 5,450 5,568 5,466 (16) (16) 5,450 0 200 |.09/15/2017
31392V XT 4| FHLMC Struc PTC Ser T50 CI A7 5.048% 1...... | ..... 09/01/2015) Paydown...........ccccccvvvccererncecennneccres | covvevnvevevensvssennensenes | cecveeeneiens 143,929 | ..o 143,929 | .o 142,175 | oo 142,435 1,494 1494 | e | s 143,929 0 (30,608) | .10/27/2031 | 1...........
31393C CQ 4| FNMAREMIC Ser 2003-34 CIME 5.500% 05... | ..... 09/01/2015] Paydown 302,670 302,670 316,479 307,823 (5,153) (5,153) 302,670 (U [T 11,072 |.05/25/2033 | 1...........
313930 TX 9| FNMAREMIC Ser 2003-W10 Cl 1A4 4.505%... | ..... 09/01/2015] Paydown 16,658 16,658 16,657 16,629 28 28 16,658 0 512 |.06/25/2043 | 1...........
31393E  LF 4| FNMAREMIC Ser 2003-W12 Cl 1A8 4.550%... | ..... 09/01/2015] Paydown 32,811 32,811 32,154 32,395 415 415 32,811 0 1,011 |.06/25/2043 | 1...........
31394E LC 0| FNMAREMIC Ser 2005-61 CILH 5.500% 07......... 09/01/2015] Paydown 558,397 558,397 586,317 569,339 (10,942) (10,942) 558,397 (U [T 19,628 |.07/25/2035 | 1...........
31394H  ZZ 7| FHLMC REMIC Ser 2672 CIXB 5.500% 09/1....] ..... 09/01/2015] Paydown 16,896 16,896 17,361 17,141 (245) (245) 16,896 0 623 |.09/152023 | 1...........
31395K 72 2| FHLMC REMIC Ser 2926 CIEW 5.000% 01/1.. | ..... 09/01/2015] Paydown 38,972 38,972 38,466 38,751 221 221 38,972 0 1,299 [.01/15/2025 [ 1..........
31395M QS 1| FHLMC REMIC Ser 2935 CILM 4.500% 02/1... | ..... 09/01/2015] Paydown 12,204 12,204 11,601 11,964 240 240 12,204 0 364 |.02/15/2035 | 1...........
31396F G3 1| FHLMC REMIC Ser 3068 CIZ 5.500% 11/15.... | ... 09/01/2015] Paydown 521,412 521,412 540,054 532,458 (11,045) (11,045) 521,412 (U [T 19,242 |.11/15/2035 | 1...........
31396V RY 6| FNMAREMIC Ser 2007-36 CI PH 5.500% 04... | ..... 09/01/2015] Paydown.........cocccccvvvcecnerncccenenecenes | covvevnvsvevenneesennennenes | cecverenesesd 489,192 | coovvvvrrend 489,192 | ... 512,428 | ............ 497,502 (8,310) TERCTLO)T [N [ 489,192 (U [T 18,169 |.04/25/2037 | 1...........
31396X UC 6| FNMA REMIC Ser 2007-88 CI AE 6.000% 09.... ... 09/01/2015) Paydown.............ccccvvveccrerncecerenecenes | covvevvvvvevennsnnennensenes | ceevererenens 153,656 | ......coceeee 153,656 | ....coovvvens 157,906 | ...ooovoveees 154,745 (1,089) TGOS [ [ 153,656 0 5,923 |.09/25/2037 | 1...........
31398V ZX 7| FHLMC REMIC Ser 3660 CIH 4.500% 10/15.... ..... 09/01/2015) Paydown...........cccccovvvvcervrnccrcnenscenes | covvevevvverennvsnennennenes | cvevereienens 175,834 | ... 175,834 | ..oovvevee 185,724 | ... 177,915 (2,081) (VAT [ [ 175,834 0 5,346 |.10/15/2023 | 1...........
31402E  HA 9| FNMA Pool #726625 3.500% 07/25/18.............. | .... 09/01/2015] Paydown 1,449 1,449 1,373 1411 38 38 1,449 0 34 |.07/25/2018 | 1...........
31402Q NH 0| FNMA Pool #734892 3.500% 08/25/18..............| .... 09/01/2015] Paydown 14,851 14,851 13,653 14,353 498 498 14,851 0 347 |.08/25/2018 | 1...........
31403B 3K 7| FNMA Pool #744302 3.500% 09/25/18.............. | .... 09/01/2015] Paydown 79,029 79,029 74,386 77,141 1,888 1,888 79,029 0 1,756 |.09/25/2018 | 1..........
31405E 6P 5| FNMA Pool #787578 6.000% 07/25/35.............. | .... 09/01/2015] Paydown 35,674 35,674 36,482 36,410 (736) (736) 35,674 0 1,296 |.07/25/2035 [ 1..........
314090K Y3 5| FNMA Pool #873830 5.940% 07/25/24..............| ... 09/01/2015] Paydown 1,712 1,712 1,954 1,934 (222) (222) 1,712 0 68 |.07/25/2024 | 1...........
677555 XD 1] Ohio St Econ Development Rev Txbl Ohio E....... | ..... 09/01/2015] Redemption  100.0000............. | coovevrvvvevevnicienninies | o 100,000 | ... 100,000 | .oovvveverees 100,000 | ..o 100,000 (V] O [ 100,000 0 4,155 |.12/01/2021 | 1FE.......
3199999. Total Bonds - U.S. Special Revenue and Special ASSESSMENL. .........uiuuiiissiiieiiiieiiseesissesiissss st esses sttt snsssnns | ssssssas 3,369,015 | .......... 3,369,015 | ........3,448,349 [ ... 3,407,812 0 (38,802) 0 (38,802) 0 3,369,015 0 0 0 80,912 XXX XXX
Bonds - Industrial and Miscellaneous
000759 CR 9| American Business Fin Svcs Inc RMBS Ser........ | ..... 09/01/2015] Paydown 23,497 23,497 23,491 23,456 41 41 23,497 0 284 |.07/15/2033 | 3FM..
000759 CV 0| American Business Fin Svcs Inc RMBS Ser....... | .... 09/01/2015] Paydown 59,325 59,325 57,318 57,318 2,007 2,007 59,325 0 1,969 |.09/15/2033 | 3FM..
00241Y AB 0| AVSC Holding (PSAV Presen) 1st Lien Term...... . | 09/30/2015| Redemption  100.0000 4,500 4,500 4,482 18 18 4,500 0 20 |.01/22/2021 | 4FE.......
00241Y AB 0| AVSC Holding (PSAV Presen) 1st Lien Term...... | ..... 09/28/2015| Tax Free EXChange.........covvcevvveee | corvevervnreeemsnneissenns | vvrveens 1,193,534 | ......... 1,198,292 | .........1,192,696 | .......... 1,192,963 571 571 v 1,193,534 (V) [ 46,115 |.01/22/2021 | 4FE.......
00253C HK 6] Aames Mtg Tr RMBS Ser 2001-4 CIM1 7.1.......| ..... 09/01/2015] Paydown 81,483 82,952 82,913 84,454 (874) (874) 83,580 (2,097) (2,097) 3,677 |.01/25/2032 | 5FM..
00253C HS 9| Aames Mtg Tr RMBS Ser 2002-1 CIM1 64.......] ... 08/01/2015] Paydown 9,904 3,407 2,569 5,007 4,170 837 3407 (3,407) (3,407) 381 |.06/25/2032 | 1FM......
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009363 AJ 1| Airgas Inc Nt 3.250% 10/01/15......ccocvevvvercvevnreres | cree 09/14/2015] Call ~ 100.0000. 5,000,000 5,000,000 | ..........4,992,450 | ..........4,998,795 1,205 1,205 5,000,000 0 ....154,826 | .10/01/2015 | 2FE.......
01365# AC 7| Albuquerque Plaza Assoc CTL 1st Mig Nt........... | ..... 07/01/2015] Redemption ~ 100.0000 18,520 18,520 18,520 18,520 0 18,520 0 799 |.07/01/2015 | 2...........
018804 AQ 7| Aliant Techsystems Inc SrNt 5.250% 1.............| .... 07/14/2015] Tax Free EXChange.........ccccccccees | covvvvcenvvvecnevveeceeeenns | covveeis 1,585,893 | .......... 1,580,000 | ..........1,587,900 | .......... 1,586,551 (657) (657) ceeeen 1,585,893 0 65,208 |.10/01/2021 | 3FE.......
02149H AW 0] Countrywide Alternative Ln Tr RMBS Ser 2.. . | 09/01/2015 Paydown .182,622 242,255 205,907 205,907 0 205,907 (23,285) (23,285) 9,694 |.03/25/2037 | 2FM..
02376T AC 2| American Airlines Inc EETC Ser 2013-2B........... | ..... 07/15/2015] Redemption ~ 100.0000 54,383 54,383 55,742 55,703 (1,321) (1,321) 54,383 0 3,045 |.07/15/2020 | 3FE.......
02660T ER 0] American Home Mtg Inv Tr RMBS Ser 2005-2.... | ..... 09/01/2015] Paydown 65,062 65,062 64,391 64,556 506 506 65,062 0 2,023 |.09/25/2035 | 1FM..
03334@ AA 7| AnchoragePermit Ctr Bldg Ls TrCTL 6.3.......... | ... 09/15/2015] Redemption  100.0000 23,416 23,416 23,416 23,416 0 23,416 0 990 |.02/15/2025 | 1...........
040104 BW 0| Argent Securities Inc RMBS Ser 2003-WD C......| .... 09/01/2015] Paydown 263,113 263,113 262,997 253,066 10,047 10,047 263,113 (I [ 17,011 |.10/25/2033 | 1FM..
04231# AA 7| Armstrong/Heinz Contract Sec ABS Lease B....... | ..... 09/15/2015| Redemption ~ 100.0000 26,991 26,991 26,991 26,991 0 26,991 0 1,188 |.08/15/2016 | 3...........
04541G  AS 1| Asset Backed Securities Corp RMBS Ser 20.... . | 09/01/2015| Paydown 10,844 10,844 11,267 10,897 (54) (54) 10,844 0 529 |.03/21/2029 | 1FM...
05164# AA 5| Aurora Health Care (Badger RE) CTL 6.9.......... | ..... 09/15/2015| Redemption  100.0000 28,343 28,343 27,504 27,952 391 391 28,343 0 1,321 [ 12/15/2022 | 1...........
05948K RM 3| Bank of America Alt Loan Tr RMBS Ser 200........ | ..... 09/01/2015] Paydown 67,547 67,547 64,423 66,729 818 818 67,547 0 2,166 |.06/25/2019 | 1FM..
05948K XQ 7| Bank of America Alt Loan Tr RMBS Ser 200........ | ..... 09/01/2015] Paydown 97,351 [ oo 108,292 | ..ovvveveen 106,592 | ...ooovoveees 106,592 (VN OO 106,592 (9,241) (9,241) 3,883 |.03/25/2035 | 4FM...
05948K XS 3| Bank of America Alt Loan Tr RMBS Ser 200........ | ... 09/01/2015) Paydown............ccoccvvvcvervvvccneeenscenes | covvevvievevennvsrenninsenes | cveveveieiens 108,944 | .......... 121,187 | oo 117,888 | ..o 117,888 (VN OO 117,888 (8,944) (8,944) 4,345 |.03/25/2035 | 4FM..
07386H QG  9|Bear Stearns Alt- A Tr RMBS Ser 2005-1 C......... | ..... 09/25/2015) Paydown.............ccccvvveverrrvceecvcnscenes | covvevvvvvevennvsrennsnsenes | cveveveieiens 182,706 | ..ooooveveees 182,706 | .oovvveveen 176,882 | ...ooovveeees 179,043 3,663 KGN NPT IS 182,706 0 941 |1.01/25/2035 | 1FM..
105667 AB 5| Bravo Mtg Loan Trust RMBS Ser 2006-1 Cl......... | .... 09/25/2015) Paydown.............cocceevevevveveereecreceees | covvevervvcsvnnsnvisnsesenes | cvvveeeieiens AUV LV [— 142,117 80,752 80,752 61,365 61,365 [ ..o | v 142,117 0 402 |.07/25/2036 | 1FM..
12189P  AF 9| Burlington Northern Santa Fe ABS EETC Se....... | ..... 07/02/2015] Redemption ~ 100.0000 1,481 1,481 1,715 1,554 (73) (73) 1,481 0 112 1.07/02/2020 | 1FE.......
12489W NP 5| C-BASS Tr RMBS Ser 2005-CB6 Cl A4 3.91....{ .... 09/01/2015] Paydown 73,735 73,735 73,733 71,287 2,448 2,448 73,735 0 2,191 | .07/25/2035 | 1FM..
126307 AC 1| CSC Holdings Inc SrNt 8.625% 02/15/19......... | .... 09/24/2015] Citigroup. 3,663,125 3,500,000 3,710,000 3,617,554 (18,457) (18,457) 3,599,097 64,028 64,028 336,615 |.02/15/2019 | 3FE.......
12644@ CA  1|CTL Cap Tr CTL Ser 2004-17 Texas Instr........... | ... 09/15/2015) Redemption  100.0000..........c.. | covvevrvevevevmverenmennenes | coeverereiens 114,016 | ..ooooveeeees 114,016 | .ooovvevee 114,016 | ..ooooveeees 114,016 (VN OO 114,016 0 4,153 |.01/15/2026 | 1...........
12665* AA 9| CVS Caremark CTL Wells Fargo BkNW 7.8.... | .... 09/10/2015] Redemption  100.0000 46,843 46,843 46,843 46,843 0 46,843 0 2,459 |.10/10/2031 | 2...........
126650 BS 8| CVS Health Corp ABS PTC Nt 7.507% 01/1...... ... 09/10/2015] Redemption ~ 100.0000 20,742 20,742 26,366 26,227 (5,485) (5,485) 20,742 0 1,039 |.01/10/2032 | 2FE.......
12665U AA 2| CVS Health Corp ABS PTC Nt 4.704% 01/1......| ... 09/10/2015] Redemption  100.0000 34,874 34,874 34,874 34,874 0 34,874 0 1,094 |.01/10/2036 | 2FE.......
12667F 4S 1| Countrywide Alternative Ln Tr RMBS Ser 2......... | .... 09/01/2015] Paydown 866,795 866,795 834,642 834,642 32,153 32,153 866,795 0 31,974 |.04/25/2035 | 1FM..
12667F TA 3| Countrywide Alternative Ln Tr RMBS Ser 2......... | .... 09/01/2015] Paydown 14,087 14,087 14,086 14,043 44 44 14,087 0 505 |.08/25/2034 | 1FM..
12667G FD 0| Countrywide Alternative Ln Tr RMBS Ser 2......... | .... 09/01/2015] Paydown 71,179 71,179 71,635 71,219 (40) (40) 71,179 0 2,604 |.05/25/2035 | 1FM..
12668B RZ 8| CWMBS Inc RMBS Ser 2006-6CB CI 1A4 55... | ..... 09/01/2015] Paydown 58,406 70,583 60,582 60,582 0 60,582 (2,176) (2,176) 2,605 |.05/25/2036 | 1FM..
126694 E9 5| CWHL Inc RMBS Ser 2006-0OA4 CIA1 1.159.... [ ..... 09/01/2015] PaydoWN...........ccocvevvnceerrrnceecrnreccnes | covvernreverennrerennennenes | cevveeeiesens 188,439 [ ..oooovvveens 188,439 | ..oovveveren 127,700 | oo 127,700 (VN OO 127,700 60,740 60,740 1,308 |.04/25/2046 | 3FM..
12669E 3P 9| CWALT Loan Tr RMBS Ser 2003-J9 Cl 1A6........ | ..... 09/01/2015] Paydown 3,786 3,786 3,680 3,718 68 68 3,786 0 148 |.10/25/2033 | 1FM..
14155# AB 6 Cardinals Ballpark LLC Sr Nt 5.770% 09........... | .... 09/30/2015] Redemption ~ 100.0000 98,253 98,253 98,253 98,253 0 98,253 0 5,669 |.09/30/2027 | 2...........
149837 AA 4| CBA Small Balance Comm Mtg Tr ABS Frnch..... | ..... 09/25/2015] Paydown 327,286 327,286 | cccocoovene 130,063 | .....ocoveees 130,063 | ...ooovvevevevevevennrenenns | e 197,224 | oo ..197,224 327,286 0 922 |.06/25/2038 | 1AM......
15189@ AA 7| Centerpoint Anchorage Tr CTL PTC Lease B...... | .... 09/15/2015] Redemption  100.0000 56,664 56,664 56,664 56,664 0 56,664 0 2,986 |.09/152022 | 2...........
152314 DP 2| Centex Home Equity Loan Tr RMBS Ser 2001.... | ..... | 09/01/2015] Paydown 17,885 17,885 17,883 17,831 53 53 17,885 0 946 | .07/25/2032 | 1FM..
152314 FZ 8| Centex Home Equity Loan Tr RMBS Ser 2002.... | ..... 09/01/2015] Paydown 59,312 59,312 59,311 59,192 120 120 59,312 0 2,175 | .11/25/2028 | 1FM..
16678R DU 8] Chevy Chase Mtg Funding Corp RMBS Ser 20... | ..... 09/25/2015] Paydown 24,569 24,569 24,078 24,191 378 378 24,569 0 84 |.07/25/2036 | 1FM..
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17306U CE 6| Citifinancial Mtg Sec Inc RMBS Ser 2004-........... | ..... 09/01/2015] Paydown 28,211 28,211 28,210 28,173 38 38 28,211 0 709 |.04/25/2034 | 1FM......
17307G MC 9| Citigroup Mtg Ln Tr RMBS Ser 2004-HYB4 C...... | .... 09/25/2015] Paydown 4,154 4,154 4,159 4,157 (3) 3) 4,154 0 14 |.12/25/2034 | 2FM...
210805 CB 1| Continental Airlines Inc ABS EETC Ser 19........... | .... 09/15/2015] Paydown 762 762 734 756 6 6 762 0 51 |.03/15/2019 | 1FE.......
212168 AA 6| Continental Wind Sr Nt 6.000% 02/28/33... . | 08/31/2015| Redemption  100.0000 ..165,380 165,380 ..165,380 165,380 0 165,380 0 9,923 |.02/28/2033 | 2FE.......
22357@ AA 9| Cox Tower I PTC Nt 5.409% 01/02/40............. | .... 09/02/2015] Redemption  100.0000 24,335 24,335 24,335 24,335 0 24,335 0 878 |.01/02/2040 | 2...........
225458 BU 1| CS First Boston Mtg Sec Corp RMBS Ser 20.......| .... 09/01/2015] Paydown 264,684 264,684 266,876 264,457 227 227 264,684 0 9,474 |.05/25/2028 | 1FM..
225458 NS 3| CS First Boston Mtg Sec Corp RMBS Ser 20.......| .... 09/01/2015] Paydown 589,383 589,383 587,363 587,424 1,959 1,959 589,383 (I [ 19,303 |.02/25/2032 | 1FM..
225458 XJ 2| CS First Boston Mtg Sec Corp RMBS Ser 20.......] ..... 09/01/2015| Paydown 268,738 268,738 263,531 266,513 2,225 2,225 268,738 0 8,365 |.07/25/2035 | 1FM..
24763L FN 5] Delta Funding Home Eq Ln Tr RMBS Ser 199..... | ..... 09/01/2015| Paydown 6,234 6,234 6,234 6,221 13 13 6,234 0 224 | .08/15/2030 | 1FM..
251510 AW 3| Deutsche Alt-A Sec Inc RMBS Ser 2003-2XS...... . | 09/01/2015| Paydown 99,457 99,457 99,436 99,329 128 128 99,457 0 3,335 |.09/25/2033 | 1FM..
251510 FX 6] Deutsche Alt-A Sec Inc RMBS Ser 2005-4 C....... | ..... 09/01/2015] Paydown 75972 87477 82,074 82,074 0 82,074 (6,102) (6,102) 2,992 |.09/25/2035 | 3FM..
251563 CB 6 Deutsche Mtg Sec Inc RMBS Ser 2004-1 Cl........ | ..... 09/01/2015) Paydown............cocccvvvecererncencreneccees | covvevnvvvevennnsnenninsenes | ceevererenens 137,268 | ..o 137,268 | ..oovveveen 137,229 | ..o 138,824 (1,556) TR [ [ 137,268 0 4,604 |.12/25/2033 | 1FM..
268668 FD 7| EMC Mtg Loan Tr RMBS Ser 2006-ACIA 0...... | .... 09/25/2015] Paydown 88,570 88,570 70,211 61,541 27,029 27,029 88,570 0 (1,242) | .12/25/2042 | 1FM..
337925 ES 6| First Plus Home Ln Owner Tr RMBS Ser 199...... | .... 09/01/2015] Paydown 32,899 32,899 33,629 32,864 35 35 32,899 0 2,637 |.12/10/2024 | 6FM..
36225 AA 1| GSAIRS Lease Tr CTL PTC Ser2009 5.93.... | .... 09/11/2015) Redemption  100.0000............ | cocvevvvevevevmrerenmverenes | cvevereieiens 195,045 | ............ 195,045 | ....cocveven 195,045 | ............ 195,045 (VN U 195,045 0 7,714 1.09/11/2030 | 1...........
36226M AE 3| GRMT Mtg Loan Tr RMBS Ser 2001-1ACIA5.... | ..... 09/01/2015] Paydown 22215 22215 22,216 22,138 77 77 22,215 0 983 |.07/20/2031 | 1FM..
36228F 3Q 7| GS Mortgage Securities Corp RMBS Ser 200...... | ..... 09/01/2015] Paydown 19,407 19,407 19,406 19,374 3) (3) 19,371 36 36 705 |.04/25/2034 | 1FM..
39121 A* 1| GreatRiver Energy 1stMtgBd 5.810% 0.......... | .... 07/01/2015] Redemption ~ 100.0000 930,232 930,232 930,232 930,232 0 930,232 0 54,047 |.07/01/2021 | 1...........
404122 AN 3|HCAIncTermLnB4Nt1 3.577% 05/01/1......... | ..... 09/30/2015] Redemption ~ 100.0000 1,386 1,386 1,386 1,386 0 1,386 0 32 |.05/01/2018 | 3FE.......
404122 AP 8|HCAlIncTerm LnB5Nt1 2.944% 03/31/1......... | ..... 09/30/2015] Redemption ~ 100.0000 3,323 3,323 3,323 3,323 0 3,323 0 74 |.03/31/2017 | 3FE.......
423074 AR 4|Heinz/HJ/ Co Nt 4.250% 10/15/20........cccccceeere | wuvee 07/06/2015] Call ~ 102.1250. 3,574,375 3,500,000 3,379,711 3,389,287 | ... | i 185,088 | ..ooovvvvvvvrviiiviiniiinnns ....185,088 3,574,375 0 ....107,844 | .10/15/2020 | 3FE.......
423457 AA 8| Helmerich & Payne Intl SrNt 4.650% 03............ | ..... 08/14/2015] Tax Free EXChange..........cccccccccees | covvvvrvrvvvvnnennvnceneenns | covveis 5,180,254 | ......... 5,200,000 | ..........5,179,626 628 628 <venen5,180,254 0 97,392 |.03/15/2025 | 2FE.......
45254N GA 9| IMPAC CMB Tr RMBS Ser 2003-11 CI 2A1 1....[.... 09/25/2015] Paydown 2,055 2,055 2,024 2,028 27 27 2,055 0 14 |.10/25/2033 | 1FM..
45254N PV 3| IMPAC CMB Tr RMBS Ser 2005-5 CI A2 06..... | ..... 09/25/2015] Paydown 64,379 64,379 63,022 63,022 1,357 1,357 64,379 0 268 |.08/25/2035 | 1FM..
452547 PM 0| IMPAC Secd Assets CMN Owner Tr RMBS Ser.. | ..... 09/01/2015] Paydown 61,479 61,479 61,479 61,368 12 112 61,479 0 1,982 |.08/25/2034 | 1FM..
45254T PY 4| IMPAC Secd Assets CMN Owner Tr RMBS Ser.. | ..... 09/25/2015| Paydown 26,747 26,747 26,818 26,760 (14) (14) 26,747 0 197 | .11/25/2034 | 1FM..
452547 TN 4| IMPAC Secd Assets CMN Owner Tr RMBS Ser.. | ..... 09/25/2015] Paydown.............ccccvvveeerernceecrnrneenes | covvernrvverennrerennensenes | covveeeseiens AL A AT [— 106,771 | coovvvereren 106,771 | ooveoveeeens 106,771 (VN OO 106,771 0 413 |.05/25/2036 | 1FM..
45660N  YZ 2| Residential Asset Sec Tr RMBS Ser 2004-R....... | ..... 09/01/2015] PaydoWN...........ccocvevvnceerrrnceecrnreccnes | covvernreverennrerennennenes | cevveeeiesens ERPAVETUN [— 112,090 | coovvvereren 102,282 | ..ooovveveens 110,567 391 KIS T SVUPRPIOPPRPPRPOPPIPOOPOTOTN ISV 110,958 1,132 1,132 2,751 |.08/25/2033 | 1FM..
466247 MU 4] JP Morgan Mtg Tr RMBS Ser 2005-S1 CI 2A3.....| ..... 09/01/2015) Paydown...........ccccccvvvcecrernccecrnneccnes | covvevnvnvevensensennennenes | ceevereneiens 165,646 | ............. 165,646 | .....ocovvenr 167,017 | oo 166,224 (578) ((572:)]) [SURNRNMRRRRROIRIRO IS 165,646 0 6,975 |.01/25/2035 | 1FM..
500255 AP 9| Kohls Corp SrNt 6.250% 12/15/17........ccccccevcvec | e 08/17/2015] Call ~ 111.6324 2,790,810 2,500,000 2,727,200 2,592,021 [ oo | i 198,789 | ..oovovevvvvvviiiviiniiiinns ....198,789 2,790,810 0 ....105,035 | .12/15/2017 | 2FE.......
50026* AA 3| Kohls Corp CTL Shelby Ml 7.600% 12/15/......... | .... 09/15/2015] Redemption ~ 100.0000 13,811 13,811 14,591 14,169 (358) (358) 13,811 0 698 |.12/152022 | 2...........
50180L AC  4|LB-UBS Comm Mtg Tr CMBS Ser 2008-C1 CIA. | .... 09/11/2015] Paydown 373,567 373,567 385,212 376,972 (3,405) (3,405) 373,567 (U [ 15,515 |.04/15/2041 | 1FM...
52465# BF  1]Legg Mason Mtg Cap Corp LBASS Ser 2001-C.. | ..... 09/10/2015] Redemption  100.0000 17,394 17,394 18,863 17,745 (351) (351) 17,394 0 635 |.04/10/2017 | 1..
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*...
52518R  CD 6] Lehman Structured Sec Corp RMBS Ser 2005.... | ..... 09/28/2015] Paydown 32,441 99,761 48,792 48,792 0 48,792 (16,351) (16,351) 447 |.09/26/2045 | 1FM..
52736R  BF 8] Levi Strauss & Co SrNt 5.000% 05/01/2............ | w.e.e 07/17/2015] Tax Free Exchange ceerennn 1,346,000 | ........ 1,346,000 | ..........1,346,000 0 ceeeen 1,346,000 (I [ 14,956 |.05/01/2025 | 3FE.......
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544152 AD 3| Lorillard Tobacco Co Co Gtd Nt 3.500%............ | -.... 07/15/2015] Tax Free Exchange 2,298,582 2,300,000 2,293,721 2,297,880 702 702 2,298,582 0 76,251 |.08/04/2016 | 2FE.......
55265K F6 1| Master Asset Sec Tr RMBS Ser 2003-7 Cl4........ | ... 09/01/2015] Paydown 62,108 62,108 58,615 60,256 1,852 1,852 62,108 0 2,206 |.09/25/2033 | 1FM..
55265K Q3 6| Master Asset Sec Tr RMBS Ser 2003-9 Cl 2........{ ..... 09/01/2015) Paydown...........ccccccvvvccererncecereneceees | covvevvvvvevennnenesninsenes | ceevererenens 114,79 | .........ccc. 114,794 | ..o 111,870 | oo 112,676 2,117 27 | i | v 114,794 0 4,210 |.10/25/2033 | 1FM..
576434 A2 0| Master Asset Securitization Tr RMBS Ser . | 09/01/2015 Paydown 96,951 96,951 97,920 97,200 (249) (249) 96,951 0 3,399 |.01/25/2035 | 2FM..
576434 J5 4| Master Asset Securitization Tr RMBS Ser............ | ... 09/01/2015] Paydown 93,237 93,237 94,897 93,598 (361) (361) 93,237 0 3,151 |.03/25/2035 | 1FM..
576434 N2 6| Master Asset Securitization Tr RMBS Ser............ | ... 09/01/2015] Paydown 36,952 36,952 36,331 36,517 4 4 36,521 431 431 1,267 |.04/25/2035 | 1FM..
576434 UH 5| Master Asset Securitization Tr RMBS Ser............ | ... 09/01/2015] Paydown 21,942 21,942 21,942 21,942 0 21,942 0 750 |.08/25/2034 | 1FM..
576434 WD 2| Master Asset Securitization Tr RMBS Ser............ | ..... 09/01/2015| Paydown 44,339 44,339 44,685 44,271 68 68 44,339 0 1,714 1.09/25/2034 | 1FM..
57643M UM 7| Master Asset Securitization Tr RMBS Ser............ | .. 09/01/2015] Paydown 312,996 312,996 307,127 308,831 4,164 4,164 312,996 (I [ 11,528 |.12/25/2034 | 1FM..
585055 BM 7| Medtronic Inc SrNt 3.500% 03/15/25. .| 09/02/2015| Tax Free EXChange..........coooooeeeees [ wovvmvveevmmmeevemmneennnnns | cevern 13,873,355 | ........14,000,000 .13,865,880 | ........13,866,421 6,934 6,934 3,873,355 0 356,611 |.03/15/2025 | 1FE.......
585055 BP 0| Medtronic Inc SrNt 4.625% 03/15/45................. | cec 09/02/2015] Tax Free EXChange..........cccceee | covveveeeenvncenneencecneens | ovevees 24,933,000 | .......25,000,000 | ........ 24,933,000 | .......24,933,000 (VN VOO [BVOROOND 24,933,000 0 ....841,493 | .03/15/2045 | 1FE.......
589929 XZ 6| Merrill Lynch Mtg Investors RMBS Ser 200.......... | .... 09/01/2015] Paydown 46,762 46,762 46,743 46,670 (62) (62) 46,607 155 155 1,894 |.09/25/2032 | 1FM..
59549W AB 9| Mid State Tr ABS Ser 11 CIM1 5.598% 0.......... | .... 09/15/2015] Paydown 15,049 15,049 15,048 15,049 0 15,049 0 549 |.07/15/2038 | 2AM......
59560# AC 8| Mid America Pref Cap Tr ABS Cumulative G....... | ..... 08/27/2015] Redemption  100.0000 667,327 667,327 | ............. 759,118 679,419 (12,093) (12,093) 667,327 0 39,189 |.08/27/2016 | 2...........
61749M AV 1| Morgan Stanley Cap | CMBS Ser 2006-T23 C.....| .... 09/01/2015] Paydown 48,832 48,832 50,101 49,010 (177) (177) 48,832 0 1,953 |.08/12/2041 | 1FM..
63080# AA 5| NARACaves Lease Tr CTL 5.300% 09/15/2..... | ..... 09/15/2015] Call  100.0000. 70,905 70,905 70,905 70,905 0 70,905 0 2,506 |.09/15/2028 | 1...........
63651P AA 2| National Inst Health Twinbrook CTL B Bld........... | .... 09/15/2015] Redemption  100.0000 28,414 28,414 28,414 28,414 0 28,414 0 1,105 |.01/15/2019 | 1...........
637071 AH 4| National Oilwell Varco Inc SrNt SerB.................. | ... 08/15/2015] Maturity. 5,000,000 5,000,000 | ..........4,425,000 | .......... 4,929,467 70,633 70,633 5,000,000 0 306,250 |.08/15/2015 | 1FE.......
64352V EF 4| New Century Home Equity Ln Tr RMBS Ser 2..... | ..... 09/01/2015] Paydown 84,835 84,835 84,816 84,681 154 154 84,835 0 2,820 |.11/25/2033 | 1FM..
653240 AA 9| Newtown CTL Ser2002 6.082% 05/15/23......... | .... 09/15/2015] Redemption ~ 100.0000 28,379 28,379 28,378 28,378 1 1 28,379 0 1,151 [ .05/15/2023 | 1..........
65535V CN 6| Nomura Asset Sec Corp RMBS Ser 2004-AP1.... | ..... 09/01/2015] Paydown 17,337 17,337 17,337 17,295 42 42 17,337 0 581 |.03/25/2034 | 1FM..
65535V DC 9| Nomura Asset Sec Corp RMBS Ser 2004-AP2.... | ..... 09/01/2015] Paydown 52,560 52,560 52,146 52,291 269 269 52,560 0 1,984 |.07/25/2034 | 2FM..
65535V GH 5| Nomura Asset Sec Corp RMBS Ser 2004-AP3.... | ..... 09/01/2015] Paydown 38,865 38,865 38,864 38,774 91 91 38,865 0 1,231 |.10/25/2034 | 1FM..
72153 AA 2| Pillsbury Winthrop LLP SrNt Ser A-1 4............. | ... 07/18/2015] Redemption ~ 100.0000 222,222 222,222 222,222 222,222 0 222,222 0 9,133 |.07/18/2015 | 2...........
742741 AA 9| Procter & Gamble ESOP Deb Ser A 9.360%..... | .... 07/01/2015) Redemption  100.0000............ | cocvevvvevevevmvcrevmrnienes | cevvereieiens 181,100 [ oo 181,100 238,576 216,359 (35,259) ((CIIVE1e) ) RN 181,100 (U [N 16,951 1.01/01/2021 | 1FE......
743917 B@ 4| Prudential Ins Co of America CMBS Ser 19......... | .... 08/01/2015] Paydown 79 79 83 79 0 79 0 30 |.12/01/2015 | 6*...
74922P AC 8| Residential Accredit Loans Inc RMBS Ser........... | ..... 09/25/2015| Paydown. 39,657 39,647 26,529 26,529 0 26,529 13,128 13,128 88 |.02/25/2037 | 1FM..
755920 AG 0| Receipts on Corp Sec TrABS Coll Tr Ser............ | ... 08/01/2015] Redemption ~ 100.0000 296,223 296,223 328,869 302,753 (6,530) (6,530) 296,223 (U [ 19,254 1.08/01/2017 | 3AM......
760985 M9 9| Residential Asset Mtg Prod Inc RMBS Ser........... | .... 09/01/2015] Paydown 37,441 37,441 37,441 37,357 84 84 37,441 0 1,129 |.01/25/2034 | 1FM..
760985 US 8| Residential Asset Mtg Prod Inc RMBS Ser........... | .... 09/01/2015] Paydown 35,078 35,078 32,332 33,913 1,165 1,165 35,078 0 1,040 |.03/25/2033 | 1FM..
760985 ZF 1| Residential Asset Mtg Prod Inc RMBS Ser........... | .... 09/01/2015] Paydown 33,676 33,676 33,674 33,597 79 79 33,676 0 1,119 |.09/25/2033 | 1FM..
76110H EU 9| Residential Accredit Loans Inc RMBS Ser........... | ..... 09/01/2015] Paydown 83,534 83,534 83,064 83,139 395 395 83,534 0 2,976 |.06/25/2033 | 1FM..
76110W MC 7| Residential Asset Sec Corp RMBS Ser 2001... . | 09/01/2015| Paydown 63,339 63,339 63,327 63,216 124 124 63,339 0 2,544 1.09/25/2031 | 1FM..
76110W MF 0] Residential Asset Sec Corp RMBS Ser 2001....... | ..... 09/01/2015| Paydown 64,986 34,547 34,547 0 34,547 (34,547) (34,547) 2,676 |.09/25/2031 | 4FM..
76112B SN 1| Residential Asset Mtg Products RMBS Ser.......... | ..... 09/01/2015| Paydown 32,589 32,589 31,051 32,006 583 583 32,589 0 1,119 |.09/25/2034 | 1FM..
76114H AK 1] Residential Asset Sec Tr RMBS Ser 2007-A.........| ..... 09/01/2015] Paydown 11,299 13,600 12,389 12,389 0 12,389 (1,090) (1,090) 517 |.05/25/2037 | 3FM..
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78402C AA 1] SC Commercial Mtg Pass Through CTL Ser 2.....] ..... 09/01/2015] Redemption  100.0000 20,908 20,908 21,863 21,411 (502) (502) 20,908 0 962 |.11/01/2026 | 2...........
805564 HJ 3| Saxon Asset Securities Tr RMBS Ser 2000-........ | ..... 09/01/2015] Paydown 55,928 55,928 56,898 55,648 281 281 55,928 0 2,566 |.01/25/2032 | 1FM..
805564 PB 1| Saxon Asset Securities Tr RMBS Ser 2003-........ | ..... 09/01/2015] Paydown. 29,032 29,032 29,032 29,032 0 29,032 0 962 |.12/25/2033 | 1FM..
81441P  BZ 3| Security Natl Mtg Loan Tr RMBS Ser 2004-. . | 09/01/2015 Paydown 37,710 37,710 37,710 37,710 0 37,710 0 1,448 |.11/25/2034 | 1FM..
85231C  AA 3| StLouis Fed Office Bldg Tr CTL GSA Gtd............ | ..... 07/15/2015] Redemption ~ 100.0000 45,032 45,032 45,032 45,032 0 45,032 0 3,112 1.01/152019 | 1...........
863579 CD 8| Structured Adj Rate Mtg Ln RMBS Ser 2004....... | .... 09/01/2015] Paydown 39,620 39,620 39,961 39,729 (14) (14) 39,714 (94) (94) 632 |.10/25/2034 | 1FM..
86359A QK 2| Structured Asset Sec Corp RMBS Ser 2003-....... | ..... 09/01/2015| Paydown 2948 2948 2946 2943 5 5 2,948 0 99 |.04/25/2033 | 1FM..
86359B ZG 9| Structured Asset Sec Corp RMBS Ser 2004-....... | ..... 09/01/2015] Paydown 45,880 45,880 45,866 45,772 108 108 45,880 0 1,399 [.09/25/2034 | 1FM..
86359B ZS 3| Structured Asset Sec Corp RMBS Ser 2004-.......{ ..... 09/01/2015| Paydown 38,542 38,542 39,096 38,710 (168) (168) 38,542 0 1,599 |.09/25/2034 | 1FM..
86359D FQ 5| Structured Asset Sec Corp RMBS Ser 2005- . | 09/01/2015| Paydown .119,043 119,429 (386) (386) 119,043 0 4,094 |.06/25/2035 | 3FM...
86359D GQ 4| Structured Asset Sec Corp RMBS Ser 2005-....... | ..... 09/01/2015] Paydown 36,249 36,198 51 51 36,249 0 1,325 |.12/25/2034 | 1FM..
870836 AB 9| Swiss Bank Corp-NY SrSub Nt 7.375% 07....... | .... 07/15/2015] Maturity. 8,500,000 8,500,000 9,818,775 8,680,305 | ... | e (180,305) | covvvvvvvvvvenrrerrennrrrins | v (180,305) 8,500,000 0 ....626,875 | .07/15/2015 | 2FE.......
88031R  AA 6| Tenaska Alabama Il Partners LP Sr Sec Nt........ | ... 09/30/2015] Redemption ~ 100.0000 30,685 30,685 30,685 30,685 0 30,685 0 1,410 |.03/30/2023 | 2...........
887317 AC 9| Time Warner Inc Nt 5.875% 11/15/16.........cccccc. | o 08/31/2015] Call ~ 106.2130. 2,655,324 2,500,000 2,647,650 PRTICK:VA T [N [ 111,803 [ ooeiiriiiiniiiinns cooveennn 111,803 2,655,324 0 ....116,684 | .11/15/2016 | 2FE.......
89054X AA 3| Topaz Solar Farms LLC Nt 5.750% 09/301.........{ ... 09/30/2015) Redemption  100.0000............. | cocvevvvevevevmverevnenrenes | coevereieiens 168,925 | ............ 168,925 | ..ovvveveen 168,925 | ............. 168,925 (VN U 168,925 0 9,713 |.09/30/2039 | 2FE.......
90781# AH 5] Union Pacific RR ABS PTC Ser 2009-2 4...........| ... 08/27/2015] Redemption  100.0000 341,264 341,264 341,264 341,264 0 341,264 (I [ 13,958 |.08/27/2017 | 1...........
91737# AA 3| United States Govt SS Ls FinTr CTL GSAG........ | ..... 09/15/2015) Redemption  100.0000.........cc.. | covverrrererermrerermenrenes | cevvevereiens 104,565 | ..oooovveeene 104,565 | .oovvvererens 104,221 | ..ooooveeeens 104,453 112 AR R I 104,565 0 3,280 |.11/152018 | 1...........
91740# AA 8] United States of America BIA-2 CTL Alber........... | ... 09/15/2015| Redemption  100.0000 10,724 10,724 10,724 10,724 0 10,724 0 412 [ .10/15/2025 | 1...........
91741@ AA 9| US Govt Ft Collins Tr GSA CTLAPHIS Ls........... | ..... 09/15/2015] Redemption  100.0000 49,678 49,678 49,678 49,678 0 49,678 0 1,789 | .12/15/2026 | 1...........
91847 AA 4| VAEvansville INCTL Ls Fin Tr 4.950%............. | -.... 09/14/2015] Redemption ~ 100.0000 97,202 97,202 97,202 97,202 0 97,202 0 3,209 |.10/14/2031 | 1...........
92553P  AF 9| Viacom Inc SrNt 4.250% 09/15/15.........ccoocceveres | ovee 09/15/2015] MAtUTiLY.........oooevererverercreviccrericn | o | e 11,000,000 | ........11,000,000 | ........ 10,979,540 | .......10,997,294 2,706 2,706 | .ooovvveevmmnvnininnniiinnns | v 11,000,000 0 ...467,500 |.09/15/2015 | 2FE.......
92922F EB 0| Washington Mutual Mtg RMBS Ser 2003-AR10... | ..... 09/01/2015] Paydown 38,545 38,545 37,976 38,154 391 391 38,545 0 (797) | .10/25/2033 | 1FM..
93934F CM 2| Washington Mutual MSC Mtg PT RMBS Ser 20.. | ..... 09/01/2015] Paydown 7,013 7,610 7,672 7,649 (1) (1) 7,648 (636) (636) 290 |.10/25/2035 | 4FM..
94978# AU 1] Wells Fargo Bank Northwest NA CTL MWRALL... | ..... 09/15/2015] Redemption  100.0000 8,562 8,562 8,964 8,840 (278) (278) 8,562 0 421 1.05/152032 | 1...........
94978# BC 0| Wells Fargo Bank Northwest NACTL 6.59........ | ... 09/01/2015] Redemption  100.0000 17,534 17,534 17,534 17,534 0 17,534 0 772 | 11012022 | 2...........
94983B AM 1| Wells Fargo Mtg Backed Sec Tr RMBS Ser 2..... | ... 09/01/2015] PaydowN..........covvevcscccvcccrnnreescasie [ oo | covveeesesns 484,030 | .oovvvvrrnd 484,030 | oo 460,131 | oo 464,992 19,038 RESRVCICHN OO IS 484,030 (U [ 17,889 |.04/25/2036 | 1FM..
96188# AA 6| WETT Holdings LLC SrSec Nt 4.310% 12/...... | ... 09/30/2015] Redemption ~ 100.0000 66,667 66,667 66,667 66,667 0 66,667 0 2,259 |.12/18/2024 | 2FE.......
96928# AC 7| William Blair CTL CTL PTC Ser 2004-1 7......cc.| oo 09/25/2015] Redemption ~ 100.0000 27,854 27,854 31,936 29,392 (1,538) (1,538) 27,854 0 1,554 |.01/25/2023 | 2..........
98149B  AK 7| World Kitchen LLC TermLn Nt 1 5.500%.......... | ..... 09/30/2015] Redemption  100.0000 7,839 7,839 7,800 7,809 30 30 7,839 0 327 |.04/02/2018 | 4FE.......
98881@ AA 4| ZC Specialty Ins Co CTL Ser 2002-31 7............ | ... 07/25/2015) Redemption ~ 100.0000............. | cocvevvvevevernverennenrenes | ceevereresens 115,150 | oo 115,150 | woovvveveren 115,150 | .ooooovvveens 115,150 (VN IO 115,150 0 8,450 |.12/23/2022 | 3...........
73755L  AG 2| Potash Corp Saskatchewan Inc SrNt 3.7........ I.... | 09/30/2015] Maturity. 2,000,000 2,000,000 2,070,580 2,010,664 (10,664) (10,664) 2,000,000 0 75,000 |.09/30/2015 | 1FE.......
74042C AA 6| Preferred Term Sec Ltd ABS SrNtCl A-1........... R.. [ 09/22/2015| Paydown 35,197 35,197 23,890 24,740 10,458 10,458 35,197 0 312 |.03/22/2038 | 1FE.......
74042H AC 1| Preferred Term Sec Ltd ABS XIXNtCIB P.......... | R.. | 09/22/2015{ Paydown 18,169 18,169 18,172 18,169 0 18,169 0 120 |.12/22/2035 | 5AM......
81726J AE 1] Sensata Technologies 1stLien Term Ln B........... F... [ 09/30/2015] Redemption  100.0000............. 24 875 24 875 24,700 175 175 24 875 0 95 |.10/14/2021 | 2FE........
3899999. Total Bonds - Industrial and Miscellaneous. ......107,137,763 | ......106,920,869 | ......107,557,135 | .......99,867,785 5,007 682,656 4,170 683,493 0...107,106,083 0 31,680 31680 | ........ 4,294,964 XXX XXX
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8399997, Total BONAS = PaMt 4......... e e | e 110,592,874 | .....110,375,365 | ...... 111,093,060 | ...... 103,361,563 5007 | ............643,985 4,170 644,822 0. 110,561,194 0 31,680 31,680 | .......4,379,540 XXX XXX
8399999, TOtAl BONGS.......oooooo e eeeeE A | i 110,592,874 | .....110,375,365 | ...... 111,093,060 | ...... 103,361,563 5007 ] ............643,985 4170 | ............ 644,822 0. 110,561,194 0 31,680 31,680 | ........ 4,379,540 XXX XXX
9999999. Total Bonds, Preferred and COMMON SOCKS............uuuuiiiiiss s | e 110,592,874 XXX ... 111,093,060 | ...... 103,361,563 | ... 5007 ] ...........643985 | ................ 4170 | ............644,822 110,561,194 | oo 0 | e 31680 | ..cccc..... 31,680 | ........ 4,379,540 XXX XXX
(a) For all common stock bearing the NAIC market indicator "U" provide: the number of such issues...............0.
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Showing all Options, Caps, Floors, Collars, Swaps and Forwards Open as of Current Statement Date
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1 2 3 4 5 6 7 8 9 10 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 Cost of | Initial Cost of C Unrealized | Total Foreign| ~ Current | to Carrying Credit sat
el )of Date of | Number 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 of Notional Received (Received) (Received) | Current Year | Book/Adjusted | d Increase Change in | (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) | B.JA.CV. | )/Accretion Items Exposure Entity end (b)
Purchased Options - Hedging Other - Call Options and Warrants
Equity Basket Options CALL - Rainbow Equity/ | JPMorgan Chase
Options BASKET$01 VAGLB Hedge - Indexed Universal Life.... | N/A........| Index | & Co TH6GLXDRUGQFUS7RNEYY. | .10/17/2014 | .10/15/2015 | .......covvveene ...20,863,907 | ...1,862.4900 | ..... 1,121,852 2,503,473 |..... ..2,503473 | ...... 445,095 003
Morgan Stanley &
Equity Basket Options CALL - Rainbow Equity/ | Co International
Options BASKET$01 VAGLB Hedge - Indexed Universal Life.... | N/A........ | Index | Ltd 4PQUHN3JPFGFNF3BB653.. | .11/19/2014 | .11/13/2015 | .. ...21,651,338 | ...2,039.8200 | ........ 963,485 358,567 | .....| ... 358,567 | ... (621,987) 003
Equity Basket Options CALL - Rainbow Equity/ | Goldman Sachs
Options BASKET$01 VAGLB Hedge - Indexed Universal Life.... [ N/A........ | Index | Group FORBUP27PHTHYVLBNG30. | .12/17/2014 | .12/15/2015 | ............cc.. ...22,070,953 | ...1,980.0000 | .....1,096,926 952,589 | ..... 952,589 | ... (456,099) 003.
Equity/
S&P500 Index CALL Spread .................... VAGLB Hedge - Indexed Universal Life.... | N/A........| Index | Wells Fargo & Co  KB1H1DSPRFMYMCUFXTO9 | .01/20/2015 | .01/15/2016 | ................ ..10,033,213 | ...1,992.6700 565,143 205,087 |.....| ..... 205,087 | ... (360,056) 003
Equity Basket Options CALL - Rainbow Equity/ | JPMorgan Chase
Options BASKET$01 VAGLB Hedge - Indexed Universal Life.... | N/A........| Index | & Co 7H6GLXDRUGQFU57RNEYY. | .01/20/2015 | .01/15/2016 | ......ocvvvveene ..27,045,619 | ..1,992.6700 | ....ocovvvvvvvvrrrrnnns | e 1,547,009 | coovoveverercscrcrens v 1412547 | LA412547 | (134,462) 003
Equity Basket Options CALL - Rainbow Equity/ | Barclays Bank
Options BASKET$01 VAGLB Hedge - Indexed Universal Life.... | N/A........ | Index |PLC G5GSEF7VJP5I7OUK5573.... |.02/18/2015 | .02/12/2016 | .....cvvvvvneeee 47,582,116 | ...2,096.9900 | ...cccoovrrvrrrrennnn 2138816 | oo | i 102,946 | .....| ... 102,946 | ..(2,035,870) 003,
Morgan Stanley &
Equity/ | Co International
S&P500 Index CALL Spread ............cc...... VAGLB Hedge - Indexed Universal Life.... | N/A........ | Index | Ltd 17331LVCZKQKX5T7XV54..... | .02/18/2015 | .02/12/2016 | ................ ..11,236,668 | ...2,096.9900 | ....ocoovvvirerrn | e 576,163 | ..ovoooreveeernrens | oo 88,604 | ... .o 88,604 | ... (487,559) 003.
Equity/
S&P500 Index CALL Spread..................... VAGLB Hedge - Indexed Universal Life.... | N/A........| Index | Wells Fargo & Co  KB1H1DSPRFMYMCUFXTO9 | .03/17/2015 | .03/15/2016 | ................ ...22,768,599 | ...2,053.4000 | ....ocovvvvvvevrrrienns | e 1,264,112 385,875 | ... 385,875 | ... (878,237) 003
Equity Basket Options CALL - Rainbow Equity/ | JPMorgan Chase
Options BASKET$01 VAGLB Hedge - Indexed Universal Life.... | N/A........ | Index | & Co TH6GLXDRUGQFUS7RNEYT7. | .03/17/2015 | .03/15/2016 | ................ ..21,464,938 | ...2,053.4000 | ...ocoverrvrrrrrinnns 1155458 | s | i 242294 | ... | ... 242294 | ... (913,164) 003.
Equity Basket Options CALL - Rainbow Equity/ | Goldman Sachs
Options BASKET$01 VAGLB Hedge - Indexed Universal Life.... [ N/A........ | Index | Group BFM8T61CT2L1QCEMIKS50... | .04/15/2015 | .04/15/2016 | ........coooneee ..22,898,860 | ...2,106.6300 | .....ccooourrerrrunnne .....1,025,272 80,570 |..... 80,570 | ... (944,702) 003,
Equity/
S&P500 Index CALL Spread..................... VAGLB Hedge - Indexed Universal Life.... | N/A........| Index | Wells Fargo & Co BFM8T61CT2L1QCEMIKSO0... | .04/16/2015 | .04/15/2016 | ................ | ... 8,539,218 | ..2,106.6300 | .........ccoormrevvuens | e 441,008 | e | s 106,378 |.....| oo 106,378 | ... (334,631) 003
Equity Basket Options CALL - Rainbow Equity/ | JPMorgan Chase
Options BASKET$01 VAGLB Hedge - Indexed Universal Life.... | N/A........| Index | & Co TH6GLXDRUGQFU57RNEYY. | .05/18/2015 | .05/13/2016 | ......ccvvveeene ..25,268,685 | ...2,122.7300 | ..ooooovvvvvvrrrrrienns | e 1,160,591 | oo | i 60,719 | e | cood 60,719 | ..(1,099,872) 003
Equity/
S&P500 Index CALL Spread ...........ccoece.. VAGLB Hedge - Indexed Universal Life.... [ N/A........ | Index | Wells Fargo & Co KB1H1DSPRFMYMCUFXTO9 | .05/18/2015 | .05/13/2016 | ................ ....9,854,554 | .2,122.7300 | ..ooccooerviiirnrii | e 526,902 | ..ooovvrirriens | e 127,899 | ..o | wooeee 127,899 | ... (399,004) 003.
Equity/ | Bank of America
S&P500 Index CALL Spread..................... VAGLB Hedge - Indexed Universal Life.... | N/A........ | Index | Corp B4TYDEB6GKMZ0031MB27. | .06/16/2015 | .06/15/2016 | ................ L 11,742,481 | .2,084.4300 635,368 241,647 | ... | ... 241,647 | ..... (393,722) 003
Equity Basket Options CALL - Rainbow Equity/ | Citigroup Fin
Options BASKET$01 VAGLB Hedge - Indexed Universal Life.... | N/A........ | Index | Products Inc MBNUM2BPBDO7JBLYG310. | .06/16/2015 | .06/15/2016 | ................ ..29,119,949 | ..2,084.4300 | ....ooovvvvvvvvvrrrenns | e 1,450,173 262,252 | ..... 262,252 | .(1,187,921) 003
Morgan Stanley &
Equity Basket Options CALL - Rainbow Equity/ | Co International
Options BASKET$01 VAGLB Hedge - Indexed Universal Life.... | N/A........ | Index | Ltd 4PQUHN3JPFGFNF3BB653.. | .07/16/2015 | .07/15/2016 | ................ ..20,751,752 | ..2,107.4000 | ..ooccooorviirmris | et 997,329 | oo | e 129424 | ....| ... 129,424 | ... (867,905) 003.
Equity/
S&P500 Index CALL Spread .................... VAGLB Hedge - Indexed Universal Life.... | N/A........| Index | BNP Paribas........ ROMUWSFPUBMPROBK5P83 | .08/18/2015 | .08/15/2016 | ................ ..10,176,447 | ...2,091.5400 532,347 216,928 | .....| ... 216,928 | ..... (315,419) 003
Equity Basket Options CALL - Rainbow Equity/
Options BASKET$01 VAGLB Hedge - Indexed Universal Life.... | N/A........| Index | Wells Fargo & Co  KB1H1DSPRFMYMCUFXTO9 | .08/18/2015 | .08/15/2016 | ................ ..25,087,377 | ..2,091.5400 | ...ooovvvvvvvcrrrrrinns | e 1,194,962 | oovovcvcrcrcccrcrcnens | s 272,727 | e | e 212,721 (922,235) 003
Equity Basket Options CALL - Rainbow Equity/
Options BASKET$01 VAGLB Hedge - Indexed Universal Life.... | N/A........ | Index | Societe Generale. O2RNES8IBXP4ROTD8PU41... | .09/16/2015 | .09/15/2016 | ................ ..30,494,463 | ...1,978.0900 | .....ccooovrrirerrunne 1497278 | s | e 858,354 | ... | ...... 858,354 | ..... (638,924) 003,
Equity/ | JPMorgan Chase
Mozaic Index CALL Options INDEX$024.. | VAGLB Hedge - Fixed Indexed Annuity.... | N/A........ | Index | & Co TH6GLXDRUGQFUS7RNEY7. | .07/16/2015 | .07/07/2017 | ....ooovvvves | o 12,781 | .....239.4200 511 219 | ... 219 (292) 003.
Equity/ | JPMorgan Chase
Mozaic Index CALL Options INDEX$024.. | VAGLB Hedge - Fixed Indexed Annuity.... | N/A........ | Index | & Co 7H6GLXDRUGQFUS7RNEY?. | .07/16/2015 | .07/09/2018 | ......ccovvveees | -eeel 6,846,714 | .....244.0100 | ...ccccoooovmvcvcveuers | o 227074 N [ 115334 | ... | ... 115,334 | ... (176,694) 003
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Showing all Options, Caps, Floors, Collars, Swaps and Forwards Open as of Current Statement Date

Description

Mozaic Index CALL Options INDEX$024...

Mozaic Index CALL Options INDEX$024...

Mozaic Index CALL Options INDEX$024...

Mozaic Index CALL Options INDEX$024...

Mozaic Index CALL Options INDEX$024...

Mozaic Index CALL Options INDEX$024...

Mozaic Index CALL Options INDEX$024...

Mozaic Index CALL Options INDEX$024...

Mozaic Index CALL Options INDEX$024...

Mozaic Index CALL Options INDEX$024...

Mozaic Index CALL Options INDEX$024...

Mozaic Index CALL Options INDEX$024...

Mozaic Index CALL Options INDEX$024...

Mozaic Index CALL Options INDEX$024...

Mozaic Index CALL Options INDEX$024...

Mozaic Index CALL Options INDEX$024...

Mozaic Index CALL Options INDEX$024...

Mozaic Index CALL Options INDEX$024...

Mozaic Index CALL Options INDEX$024...

Mozaic Index CALL Options INDEX$024...

Mozaic Index CALL Options INDEX$024...

Mozaic Index CALL Options INDEX$024...

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-
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)

Equity/If JPMorgan Chase

VAGLB Hedge - Fixed Indexed Annuity..... | N/A........ | ndex [& Co THBGLXDRUGQFUS7RNEY7. | .07/16/2015| .07/09/2018 | ..........ccccoc.| .. .1,284,959 | ....... 251.5300 39,665 11,946 | .o | e 11,946 | ........ (27,719) 003
Equity/If JPMorgan Chase

VAGLB Hedge - Fixed Indexed Annuity..... | N/A........ | ndex [ & Co THBGLXDRUGQFU57RNEY7. | .07/16/2015 | .07/09/2018 | .......cccvccccc | wevee 9,578,542 | ...... 246.7500 | .coovevcrereccrcrecenes | e 364,379 | ..o | e 131,019 | e | e 131,019 | .....(233,360) 003
Equity/l| JPMorgan Chase

VAGLB Hedge - Fixed Indexed Annuity..... [N/A........ | ndex | & Co THBGLXDRUGQFUS7RNEY7. | .07/16/12015 | .07/09/2018 | ........cvv.v.... +...1,986,286 | ....... 248.6100 69,709 23459 | | v 23,459 | ....... (46,250) 003
Equity/l| JPMorgan Chase

VAGLB Hedge - Fixed Indexed Annuity..... | N/A........ | ndex [ & Co THBGLXDRUGQFUS7RNEY7. | .07/16/2015 | .07/07/2017 | ... | v 156,848 | ....... LRIV RN [N 4,902 [ i | s 1,757 | ... 1,757 (3,145) 003
Equity/If JPMorgan Chase

VAGLB Hedge - Fixed Indexed Annuity..... | N/A........ | ndex [ & Co THBGLXDRUGQFUS7RNEY7. | .07/16/2015 | .07/07/2017 | ... | v 27811 | ....... 240.0100 | oooonerercccncrcnecenes | eoviiiiiienns LIV Y IR 452 [ oo | e 452 (625) 003
Equity/l| JPMorgan Chase

VAGLB Hedge - Fixed Indexed Annuity..... [N/A........ | ndex | & Co THBGLXDRUGQFUS7RNEY7. | .07/16/12015 | .07/07/2017 [ ..o | crvveven 598,193 | ....... 2446200 | ..o ....18,006 6,275 | ... 6,275 | ........ (11,730) 003
Equity/l| JPMorgan Chase

VAGLB Hedge - Fixed Indexed Annuity..... | N/A........  ndex [ & Co THBGLXDRUGQFUS7RNEY7. | .07/16/2015| .07/07/2017 | ......ccvvecec| .. .1,235,087 | ....... 248.5300 29,583 8,624 | ... 8,624 | ... (20,959) 003
Equity/If JPMorgan Chase

VAGLB Hedge - Fixed Indexed Annuity..... | N/A........ | ndex [& Co THBGLXDRUGQFUS7RNEY7. | .07/16/12015 | .07/07/2017 | ... | e 1,919,550 | ....... PZYSRT(VVIH I 89,255 | oo | e 15,175 | oo [ oo 15,175 | ........ (34,080) 003
Equity/l| JPMorgan Chase

VAGLB Hedge - Fixed Indexed Annuity..... | N/A........ | ndex [ & Co THBGLXDRUGQFUS7RNEY7. | .07/16/12015 | .07/07/2017 | .....ccvvnveveee. -..1,033,8% | ....... 246.3600 28,163 9,085 | ... 9,085 | ........ (19,077) 003
Equity/l| JPMorgan Chase

VAGLB Hedge - Fixed Indexed Annuity..... | N/A........ | ndex [ & Co THBGLXDRUGQFUS7RNEY7. | .07/16/2015| .07/09/2018 | .................| ... .4,266,666 | ....... 2428400 | oo | e 190,909 | .oovvvvvvvcvevmvevcvenns | ceveeeeeeereeee 78,328 | .. | oo 78,328 | .....(112,581) 003
Equity/If JPMorgan Chase

VAGLB Hedge - Fixed Indexed Annuity..... | N/A........ | ndex [ & Co THBGLXDRUGQFUS7RNEY7. | .07/16/2015 | .07/09/2018 | ........ccvcccec| e 1,382,130 | ....... 250.6200 | ... e B34 | i | e 13,860 | oo [ covrenen 13,860 (30,574) 003
Equity/l| JPMorgan Chase

VAGLB Hedge - Fixed Indexed Annuity..... | N/A........ | ndex [ & Co THBGLXDRUGQFUS7RNEY7. | .08/04/2015 | .07/31/2017 | .| v 31,709 | ...... 240.0800 | .coovoverercrerererenes | eoviiriiinnns 1,170 528 | ... 528 (642) 003
Equity/l| JPMorgan Chase

VAGLB Hedge - Fixed Indexed Annuity..... | N/A........ | ndex [ & Co THBGLXDRUGQFUS7RNEY7. | .08/04/2015 | .07/31/2018 | ................. ...15,369,720 | ....... PZIVRKTVIVIN Y (SRR 717,236 328,587 | ..... 328,587 | ......(388,650) 003
Equity/If JPMorgan Chase

VAGLB Hedge - Fixed Indexed Annuity..... | N/A........ | ndex [ & Co THBGLXDRUGQFUS7RNEY7. | .08/04/2015 | .07/31/2018 | ................. 13,257,942 | ....... 254.8600 82,902 PXYL TN O [ 23,469 (59,434) 003
Equity/l| JPMorgan Chase

VAGLB Hedge - Fixed Indexed Annuity..... | N/A........ | ndex [ & Co THBGLXDRUGQFUS7RNEY7. | .08/04/2015 | .07/31/2018 | ............c.... ..29,140,184 | ....... 2434600 | ..o ..1,226,719 520,519 | ... 520,519 | ......(706,200) 003
Equity/l| JPMorgan Chase

VAGLB Hedge - Fixed Indexed Annuity..... [N/A........ | ndex | & Co THBGLXDRUGQFUS7RNEY7. | .08/04/2015 | .07/31/2018 | ....ccvvvvvvveee. 3,664,899 | ....... 250.7200 | cooveverererveererereees | cereeeens 112,660 | covvevvreverernrerennees | cereereeeereneees 37404 [ .| o 37,404 | ....... (75,256) 003
Equity/If JPMorgan Chase

VAGLB Hedge - Fixed Indexed Annuity..... | N/A........ | ndex [& Co THBGLXDRUGQFUS7RNEY7. | .08/04/2015 | .07/31/2018 | ................. ...4,592,520 | ....... 250.6600 | ..ooocrererercrcrerenes | e 141,868 | oo | cevevnceeeiene 47101 [ | e 47,101 | ....... (94,466) 003
Equity/If JPMorgan Chase

VAGLB Hedge - Fixed Indexed Annuity..... | N/A........ | ndex [ & Co THBGLXDRUGQFU57RNEY7. | .08/04/2015 | .07/31/2018 | ................. ..23,870,313 | ... 247.9000 | .oooovevcrerencrcreneees | e 831,619 [ ..o | v 305,150 | ..... | cccce 305,150 | ......(526,469) 003
Equity/l| JPMorgan Chase

VAGLB Hedge - Fixed Indexed Annuity..... [ N/A........ | ndex | & Co THBGLXDRUGQFUS7RNEYT7. | .08/04/2015 | .07/31/2017 | cocvevvvvvvvesrac | wovvrrennns 40,518 | ... PZ A I ATVIVI SRR [T, 1,367 581 | ... T [—r )] 003
Equity/l| JPMorgan Chase

VAGLB Hedge - Fixed Indexed Annuity..... | N/A........ | ndex [ & Co THBGLXDRUGQFUS7RNEY7. | .08/04/2015 | .07/31/2017 | ... | v 890,598 | ....... 242.5200 28,746 11,853 | oo [ oo 11,853 | ........ (16,894) 003
Equity/If JPMorgan Chase

VAGLB Hedge - Fixed Indexed Annuity..... | N/A........ | ndex [ & Co THBGLXDRUGQFU57RNEY7. | .08/04/2015 | .07/31/2017 | ................. 102,243,659 | ....... 239.3100 | .o cereeeeennB88,118 | i | e 39,864 | .....| oo 39,864 | ....... (46,254) 003
Equity/l| JPMorgan Chase

VAGLB Hedge - Fixed Indexed Annuity..... | N/A........ | ndex | & Co THBGLXDRUGQFUS7RNEYT. | .08/04/2015 | .07/31/2017 | .....cocuvuvve.e. ...1,584,599 | ....... 2455700 | oo cererreesnB2,960 | oo | e 15,873 | oo | oo 15,873 | ........ (27,087) 003
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Showing all Options, Caps, Floors, Collars, Swaps and Forwards Open as of Current Statement Date

Description

Mozaic Index CALL Options INDEX$024...

Mozaic Index CALL Options INDEX$024...

Mozaic Index CALL Options INDEX$024...

Mozaic Index CALL Options INDEX$024...

Mozaic Index CALL Options INDEX$024...

Mozaic Index CALL Options INDEX$024...

Mozaic Index CALL Options INDEX$024...

Mozaic Index CALL Options INDEX$024...

Mozaic Index CALL Options INDEX$024...

Mozaic Index CALL Options INDEX$024...

Mozaic Index CALL Options INDEX$024...

Mozaic Index CALL Options INDEX$024...

Mozaic Index CALL Options INDEX$024...

Mozaic Index CALL Options INDEX$024...

Mozaic Index CALL Options INDEX$024...

Mozaic Index CALL Options INDEX$024...

Mozaic Index CALL Options INDEX$024...

Mozaic Index CALL Options INDEX$024...

Mozaic Index CALL Options INDEX$024...

Mozaic Index CALL Options INDEX$024...

Mozaic Index CALL Options INDEX$024...

Mozaic Index CALL Options INDEX$024...

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-
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)

Equity/If JPMorgan Chase

VAGLB Hedge - Fixed Indexed Annuity..... | N/A........ | ndex [& Co THBGLXDRUGQFUS7RNEY7. | .08/04/2015 | .07/31/2017 | ....oocvvvvvcccc| .1,681,383 | ....... 251.1700 32,448 9,247 | ... 9,247 | ........ (23,201) 003
Equity/If JPMorgan Chase

VAGLB Hedge - Fixed Indexed Annuity..... | N/A........ | ndex [ & Co THBGLXDRUGQFUS7RNEY7. | .08/04/2015 | .07/31/2017 | ..o | v 2,025,879 | ...... 2481900 | ..o cerreeeenBT,053 | i | e 15,372 | oo [ o 15,372 | ........ (31,681) 003
Equity/l| JPMorgan Chase

VAGLB Hedge - Fixed Indexed Annuity..... [N/A........ | ndex | & Co THBGLXDRUGQFUS7RNEY7. | .08/04/2015 | .07/31/2017 | .ccvvvvveveeee. -..5,203,973 | ....... 2471200 | oo | v 128,866 | .vvvevvverevernrerernrns | ceverreererenennd 44126 | .| oo 44126 | ........ (84,740) 003
Equity/l| JPMorgan Chase

VAGLB Hedge - Fixed Indexed Annuity..... | N/A........ | ndex [ & Co THBGLXDRUGQFUS7RNEY7. | .08/04/2015 | .07/31/2018 | ......covocccc | v 621,959 | ....... 240.7900 29,183 13,427 || e 13427 | ........ (15,757) 003
Equity/If JPMorgan Chase

VAGLB Hedge - Fixed Indexed Annuity..... | N/A........ | ndex [ & Co 7THBGLXDRUGQFUS7RNEY7. | .08/25/2015 | .08/21/2017 [ ...ccccvccccc | o 191913 | ...... 239.0000 5,211 3579 | ... 3,579 | oo (1,632) 003
Equity/l| JPMorgan Chase

VAGLB Hedge - Fixed Indexed Annuity..... | N/A........ | ndex [ & Co THBGLXDRUGQFUS7RNEY7. | .08/25/2015 | .08/21/2018 | ......cccvvvveee. ...4,950,408 | ....... 249.6200 | .coovevevevrverererenes | cereenen 116,458 | coovovvvevevernrerennnns | cevrrreeeenenee 56,499 | ... | oo 56,499 (59,959) 003
Equity/l| JPMorgan Chase

VAGLB Hedge - Fixed Indexed Annuity..... | N/A........  ndex [ & Co THBGLXDRUGQFUS7RNEY7. | .08/25/2015 | .08/21/2018 | ................. ...33,673,268 | ....... PRIV Y 1,314,037 | oo [ v 853,221 | ... | cooe 853,221 | ......(460,816) 003
Equity/If JPMorgan Chase

VAGLB Hedge - Fixed Indexed Annuity..... | N/A........ | ndex [& Co 7THBGLXDRUGQFUS7RNEY7. | .08/25/2015 | .08/21/2018 | ................. ....9,555,679 | ....... 246.6400 | ..oovorcrerencrcrenenes | e 259,475 | oo | s 137,337 | e | e 137,337 | .....(122,138) 003
Equity/l| JPMorgan Chase

VAGLB Hedge - Fixed Indexed Annuity..... | N/A........ | ndex [ & Co THBGLXDRUGQFUS7RNEY7. | .08/25/2015 | .08/21/2018 | ......cccvvvceee. 8,247,004 | ....... 2453000 | oovvverererrecrererenes | ceveenen 122,757 | covvevevevevernrerennens | cevvrveeeerenend 67,469 | .....| oo 67,469 (55,288) 003
Equity/l| JPMorgan Chase

VAGLB Hedge - Fixed Indexed Annuity..... | N/A........ | ndex [ & Co THBGLXDRUGQFUS7RNEY7. | .08/25/2015 | .08/21/2018 | ................. ....36,098,926 | ....... LRIV Y [ 1,131,270 | oo [ v 651,010 |....| ...... 651,010 | ......(480,260) 003
Equity/If JPMorgan Chase

VAGLB Hedge - Fixed Indexed Annuity..... | N/A........ | ndex [ & Co 7THBGLXDRUGQFUS7RNEY7. | .08/25/2015 | .08/21/2017 | ....cccvccccc | covvevcs 366,707 | ....... 239.0600 9,926 6,805 | ... 6,805 (3,121) 003
Equity/l| JPMorgan Chase

VAGLB Hedge - Fixed Indexed Annuity..... | N/A........ | ndex [ & Co THBGLXDRUGQFUS7RNEY7. | .08/25/2015 | .08/21/2017 [ ..o | wrvvencn 600,561 | ....... 238.6700 | ..o 218,841 | s | e MB17 || e 11,517 (5,124) 003
Equity/l| JPMorgan Chase

VAGLB Hedge - Fixed Indexed Annuity..... | N/A........ | ndex [ & Co THBGLXDRUGQFUS7RNEY7. | .08/25/2015 | .08/21/2017 | ................. ..1,535223 | ....... 238.9900 | ..o ...41,687 28,658 | ... 28,658 | ....... (13,029) 003
Equity/If JPMorgan Chase

VAGLB Hedge - Fixed Indexed Annuity..... | N/A........ | ndex [ & Co THBGLXDRUGQFUS7RNEY7. | .08/25/2015 | .08/21/2017 | ................. ...1,180,537 | ....... 243.7000 23,992 14477 || 14,477 (9,515) 003
Equity/l| JPMorgan Chase

VAGLB Hedge - Fixed Indexed Annuity..... | N/A........ | ndex [ & Co THBGLXDRUGQFU57RNEY7. | .08/25/2015 | .08/21/2017 [ ..o | wrvvenen 735448 | ....... 2471300 | oo 211,932 | i | e 6,461 | ... .6,461 (5471) 003
Equity/l| JPMorgan Chase

VAGLB Hedge - Fixed Indexed Annuity..... [N/A........ | ndex | & Co THBGLXDRUGQFUS7RNEY7. | .08/25/2015 | .08/21/2017 | ...cvvvvvceee. 2,176,133 | ....... 2447500 | .o 1385 | v | e 24156 | ... | oo 24,156 | ....... (17,189) 003
Equity/If JPMorgan Chase

VAGLB Hedge - Fixed Indexed Annuity..... | N/A........ | ndex [& Co THBGLXDRUGQFUS7RNEY7. | .08/25/2015 | .08/21/2017 | .....oocvvvvvcccc| v 2,961,070 | ....... 244.2000 58,281 34,639 | .| coens 34,639 (23,641) 003
Equity/If JPMorgan Chase

VAGLB Hedge - Fixed Indexed Annuity..... | N/A........ | ndex [ & Co THBGLXDRUGQFU57RNEY7. | .08/25/2015 | .08/21/2018 | ................. ..19,713,967 | ....... TRV IO [V 758,359 | ..o | v 489,393 | ... woooon 489,393 |......(268,966) 003
Equity/l| JPMorgan Chase

VAGLB Hedge - Fixed Indexed Annuity..... [ N/A........ | ndex | & Co TH6GLXDRUGQFU57RNEQ7. | .09/08/2015 | .09/01/2017 363,299 232.4700 cerrrreenn 13,588 | ovvevevevivererenenes | e 11,381 | e [ v 11,381 (2,207) 003
Equity/l| JPMorgan Chase

VAGLB Hedge - Fixed Indexed Annuity..... | N/A........ | ndex [ & Co THBGLXDRUGQFUS7RNEY7. | .09/08/2015 | .08/31/2018 | ................. ..17,534,363 | ....... PRKICZIVVIN IO (SO 821,245 | o | v 621,361 | ..... | .o 621,361 | ......(199,884) 003
Equity/If JPMorgan Chase

VAGLB Hedge - Fixed Indexed Annuity..... | N/A........ | ndex [ & Co 7THBGLXDRUGQFU57RNEY7. | .09/08/2015 | .08/31/2018 | ................. 12,548,946 | ....... 243.7800 | ..o cerreeeeenaT5.526 | v | e 45,607 | ..... | cooveee 45607 | ... (29,919) 003
Equity/l| JPMorgan Chase

VAGLB Hedge - Fixed Indexed Annuity..... | N/A........ | ndex | & Co THBGLXDRUGQFUS7RNEY7. | .09/08/2015 | .08/31/2018 | ................. ...26,324,318 | ....... PRKTKIIVH [ [ 1,222,819 922,375 | ..... 922,375 | ......(300,444) 003
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Mozaic Index CALL Options INDEX$024...

Mozaic Index CALL Options INDEX$024...

Mozaic Index CALL Options INDEX$024...

Mozaic Index CALL Options INDEX$024...

Mozaic Index CALL Options INDEX$024...

Mozaic Index CALL Options INDEX$024...

Mozaic Index CALL Options INDEX$024...

Mozaic Index CALL Options INDEX$024...

Mozaic Index CALL Options INDEX$024...

Mozaic Index CALL Options INDEX$024...

Mozaic Index CALL Options INDEX$024...

Mozaic Index CALL Options INDEX$024...

Mozaic Index CALL Options INDEX$024...

Mozaic Index CALL Options INDEX$024...

Mozaic Index CALL Options INDEX$024...

Mozaic Index CALL Options INDEX$024...

Mozaic Index CALL Options INDEX$024...

Mozaic Index CALL Options INDEX$024...

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-
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)

Equity/If JPMorgan Chase

VAGLB Hedge - Fixed Indexed Annuity..... | N/A........ | ndex [& Co THBGLXDRUGQFUS7RNEY7. | .09/08/2015 | .08/31/2018 | ................. ...21,207,466 | ....... 241.5400 893,286 569,871 | ..... | oo 569,871 (323,415) 003
Equity/If JPMorgan Chase

VAGLB Hedge - Fixed Indexed Annuity..... | N/A........ | ndex [ & Co 7THBGLXDRUGQFU57RNEY7. | .09/08/2015 | .08/31/2018 | ................. 3574947 | ... 239.8700 | .oooovevenereccrcreneees | e 126,532 | .oovvvvveveveenverennnns | ceverneeeeieneed 83,882 [ ..... | oo 83,882 | ....... (42,650) 003
Equity/l| JPMorgan Chase

VAGLB Hedge - Fixed Indexed Annuity..... [N/A........ | ndex | & Co THBGLXDRUGQFUS7RNEY7. | .09/08/2015 | .08/31/2018 | .....crvvvvvveee. ....30,983,840 | ....... PRITZVVH Y [ 1,189,244 | ..ooovvvevevevererirenes | v 820,197 | .. | v 820,197 | .....(369,047) 003
Equity/l| JPMorgan Chase

VAGLB Hedge - Fixed Indexed Annuity..... | N/A........ | ndex [ & Co THBGLXDRUGQFUS7RNEY7. | .09/08/2015 | .09/01/2017 | ... | v 689,483 | ....... 234.4800 23,079 18,632 | oo [ oo 18,632 | .......... (4,447) 003
Equity/If JPMorgan Chase

VAGLB Hedge - Fixed Indexed Annuity..... | N/A........ | ndex [ & Co 7THBGLXDRUGQFU57RNEY7. | .09/08/2015 | .09/01/2017 [ ..o | covvevcn 430,478 | ....... 233.8600 | ..o 4924 | i | e 12,85 | oo | coovnns 12,185 (2,739) 003
Equity/l| JPMorgan Chase

VAGLB Hedge - Fixed Indexed Annuity..... | N/A........ | ndex [ & Co 7HBGLXDRUGQFU57RNEY7. | .09/08/2015 | .09/01/2017 | ..........cocc. ...1,425,086 232.6600 52,752 44,038 | ..... | cooree 44,038 (8,713) 003
Equity/l| JPMorgan Chase

VAGLB Hedge - Fixed Indexed Annuity..... | N/A........  ndex [ & Co THBGLXDRUGQFUS7RNEY7. | .09/08/2015 | .09/01/2017 | ... | v A713617 | ... 237.7800 | ..o W ATA09 | s | e 35,748 | ... | oo 35748 | ....... (11,662) 003
Equity/If JPMorgan Chase

VAGLB Hedge - Fixed Indexed Annuity..... | N/A........ | ndex [& Co 7THBGLXDRUGQFUS7RNEY7. | .09/08/2015 | .09/01/2017 [ ... | o 952,772 | ...... 241.0800 | ..o 021,560 | oo | e 15,030 | oo [ covvenen 15,030 (6,529) 003
Equity/l| JPMorgan Chase

VAGLB Hedge - Fixed Indexed Annuity..... | N/A........ | ndex [ & Co THBGLXDRUGQFU57RNEY7. | .09/08/2015 | .09/01/2017 | .....covvvvvveee. ...5,698,453 | ....... 240.0700 | oovoveverevrvcrerereees | ceveenen 161,298 | coovevevereverererernnes | cvevevsssseres 115,360 | .oove | ovvene 115,360 | ........ (45,938) 003
Equity/l| JPMorgan Chase

VAGLB Hedge - Fixed Indexed Annuity..... | N/A........ | ndex [ & Co THBGLXDRUGQFUS7RNEY7. | .09/08/2015 | .09/01/2017 | ......ccvvvcccc | e 13,024,007 238.4000 80,694 59,952 | ... 59,952 (20,741) 003
Equity/If JPMorgan Chase

VAGLB Hedge - Fixed Indexed Annuity..... | N/A........ | ndex [ & Co THBGLXDRUGQFU57RNEY7. | .09/08/2015 | .08/31/2018 285,191 233.5600 corenn13,236 9,975 | ... 9,975 (3,261) 003
Equity/l| JPMorgan Chase

VAGLB Hedge - Fixed Indexed Annuity..... | N/A........ | ndex [ & Co THBGLXDRUGQFUS7RNEY7. | .09/28/2015 | .09/22/2017 | ...ccvvcvccc| v 17,051 233.4600 664 504 | ... 504 | ............(160) 003
Equity/l| JPMorgan Chase

VAGLB Hedge - Fixed Indexed Annuity..... | N/A........ | ndex [ & Co THBGLXDRUGQFUS7RNEY7. | .09/28/2015 | .09/24/2018 | .........coccccc| wovveves 160,157 | ...... VTV (VIVIN Y [ 7,870 5511 | ... 5511 (2,359) 003
Equity/If JPMorgan Chase

VAGLB Hedge - Fixed Indexed Annuity..... | N/A........ | ndex [ & Co THBGLXDRUGQFUS7RNEY7. | .09/28/2015 | .09/24/2018 | ................. ...24,781,108 | ....... 232.9200 | cooovvvcrcrcscrcicneaes | e 1,272,806 909,134 | ... 909,134 | ......(363,672) 003
Equity/l| JPMorgan Chase

VAGLB Hedge - Fixed Indexed Annuity..... | N/A........ | ndex [ & Co THBGLXDRUGQFUS7RNEY7. | .09/28/2015 | .09/24/2018 | ................. 1,796,284 | ....... 243.8500 | .cooveverererererenenes | e 251,311 | e | s 141,426 | .| e 141,426 | .....(109,884) 003
Equity/l| JPMorgan Chase

VAGLB Hedge - Fixed Indexed Annuity..... | N/A........ | ndex [ & Co THBGLXDRUGQFUS7RNEY7. | .09/28/2015 | .09/24/2018 | ........c.c.c.... ..43,265212 | ....... PRKII(V[VH Y I 2,200,020 | covvvvvverereeerrreneees | eneennenens 1,564,282 | ..... ...1,564,282 | ......(635,738) 003
Equity/If JPMorgan Chase

VAGLB Hedge - Fixed Indexed Annuity..... | N/A........ | ndex [& Co THBGLXDRUGQFUS7RNEY7. | .09/28/2015 | .09/24/2018 | ................. ...20,203,473 | ....... 241.2000 | .ooovcrorereecrcreeenes | e FRKTICT T [N IR 440,293 | ... | e 440,293 (292,905) 003
Equity/If JPMorgan Chase

VAGLB Hedge - Fixed Indexed Annuity..... | N/A........ | ndex [ & Co 7THBGLXDRUGQFU57RNEY7. | .09/28/2015 | .09/24/2018 | ................. ...8370,791 | ....... 239.8500 322,008 199,666 | ..cc. [ cocene 199,666 | ......(122,342) 003
Equity/l| JPMorgan Chase

VAGLB Hedge - Fixed Indexed Annuity..... [ N/A........ | ndex | & Co THBGLXDRUGQFUS7RNEY7. | .09/28/2015 | .09/24/2018 | .........cc.c.... ...54,814,5% | ....... PRTOATVVH Y 2,312,220 | coovvverererreerereneens | ereenninens 1,502,203 | ..... ...1,502,203 | ......(810,017) 003
Equity/l| JPMorgan Chase

VAGLB Hedge - Fixed Indexed Annuity..... | N/A........ | ndex [ & Co THBGLXDRUGQFUS7RNEY7. | .09/28/2015 | .09/22/2017 | ... | v 48,268 232.0600 2,024 1,576 | ..... w1576 | ...l (448) 003
Equity/If JPMorgan Chase

VAGLB Hedge - Fixed Indexed Annuity..... | N/A........ | ndex [ & Co THBGLXDRUGQFU57RNEY7. | .09/28/2015 | .09/22/2017 529,279 232.3600 corrreeeeni2 1,852 | i | e 16,922 | oo [ oo 16,922 | .......... (4,929) 003
Equity/l| JPMorgan Chase

VAGLB Hedge - Fixed Indexed Annuity..... | N/A........ | ndex | & Co 7HBGLXDRUGQFU57RNEY7. | .09/28/2015 | .09/22/2017 | ................ ......1,486,850 232.8100 59,926 46,047 | .o | oo 46,047 | ........ (13,879) 003




¥'9030

Statement as of September 30, 2015 of the NATIONWIDE LIFE AND ANNUITY INSURANCE COMPANY

SCHEDULE DB - PART A - SECTION 1

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

1 2 3 4 5 6 7 8 9 10 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)
Equity/If JPMorgan Chase
Mozaic Index CALL Options INDEX$024... | VAGLB Hedge - Fixed Indexed Annuity..... | N/A........ | ndex | & Co THBGLXDRUGQFUS7RNEY7. | .09/28/2015 | .09/22/2017 | ................. ...2,116,883 | ....... 233.0700 | .o e B4 | i | e 64,351 [ .. | oo 64,351 | ....... (19,793) 003
Equity/If JPMorgan Chase
Mozaic Index CALL Options INDEX$024... | VAGLB Hedge - Fixed Indexed Annuity..... | N/A........ | ndex | & Co 7THBGLXDRUGQFUS7RNEY7. | .09/28/2015 | .09/22/2017 | ................. ...3,464,910 | ...... 237.8000 | .ooovcecrereccrcreneees | e 106,069 | ..oooovvvvevevnvevennnns | cererneeeeiineees 73544 | .| v 73,544 (32,525) 003
Equity/l| JPMorgan Chase
Mozaic Index CALL Options INDEX$024... | VAGLB Hedge - Fixed Indexed Annuity..... | N/A........ | ndex | & Co THBGLXDRUGQFUS7RNEY7. | .09/28/2015 | .09/22/2017 | ....cvvvvvveee. ..2,161,862 | ...... 2415100 53,165 33,644 | ... 33,644 | ........ (19,521) 003
Equity/l| JPMorgan Chase
Mozaic Index CALL Options INDEX$024... | VAGLB Hedge - Fixed Indexed Annuity..... | N/A........ | ndex | & Co THBGLXDRUGQFUS7RNEY7. | .09/28/2015 | .09/22/2017 | ................. ...3,766,229 | ....... AT RELTIVN RN (SO 107,896 | ..ooovvvevevcvnvvvenenns | ceveeveeeeeieen 72,806 | .....| oo 72,806 | ....... (35,090) 003
Equity/If JPMorgan Chase
Mozaic Index CALL Options INDEX$024... | VAGLB Hedge - Fixed Indexed Annuity..... | N/A........ | ndex | & Co THBGLXDRUGQFU57RNEYT. | .09/28/2015 | .09/22/2017 ....5,863,522 | ....... 238.7500 | .o | e 169,983 1156227 | . eoeeee. 115,227 | ........ (54,756) 003.............
0089999. Total-Purchased Options-Hedging Other-Call Options and Warrants. ....3,182,263 | ....37,724,882 0 ....21,395,465 |XXX] ..21,395,465 | (20,777,037) 0 0 0 0 XXX XXX
0149999. Total-Purchased Options-Hedging Other. ....3,182,263 | ....37,724,882 0 ....21,395.465 [XXX] ..21,395,465 | (20,777,037) 0 0 0 0 XXX XXX
0369999. Total-Purchased Options-Call Options and Warrants ....3,182,263 | ....37,724,882 0 ....21,.395.465 [XXX] ..21,395,465 | (20,777,037) 0 0 0 0 XXX XXX
0429999. Total-Purchased Options ....3,182,263 | ....37,724,882 0 ....21,395,465 [XXX] ..21,395,465 | (20,777,037) 0 0 0 0 XXX XXX
Swaps - Hedging Effective - Foreign Exchange
Pay Fixed EUR Receive Fixed USD Curren | Merrill Lynch
Currency Swap AFS Bond -- L2836*AAT........coooovcrcrernrcren D1-1....|cy Capital Sves B4TYDEB6GKMZO031MB27.. | .12/04/2014 | .02/03/2024 | ................. ...43,347,500 3D (1.966 EUR) | ....oovcvercvcrcrcnnacs | corivirnririnniniirinns 581441 | 4,228,000 | ..... ...5,5651,513 3,223,500 | ..oveevrrrecrrnnes [ v | i 630,653 | ...oooouererenens 100/100.....
Pay Fixed GBP Receive Fixed USD Curren
Currency Swap AFS Bond -- GB750*ACB .........ccoovvvvvccrnnne D1-1....|cy Citibank NA.......... E570DZWZ7FF32TWEFATS... | .02/26/2015 | .04/29/2025 | ................. ....30,800,000 SD (2.84 GBP) 80,974 544,000 | ..... w1124,420 | [ e 544,000 | ..oooeeeeeemminrn | e | i 480,111 | oo 100/100.....
Pay Fixed EUR Receive Fixed USD Curren | HSBC Bank USA
Currency Swap AFS Bond -- L8367#ADS........vvvvevrrrveereren D1-1....|cy NA 1IE8VN30JCEQV1H4R804...... | .06/04/2015 | .06/25/2025 | .....vvvevevereee ....12,400,300 ISD (2.62 EUR) 59,829 105,600 | wooee | ovvene RIVCR:73 I [ I 105,600 | wovvvvvrvvverrerernens [ ervvemenenennnenenee | evvrevens LTSV I— 100/100.....
Pay Fixed EUR Receive Fixed USD Curren | HSBC Bank USA
Currency Swap AFS Bond -- LB3BTH#AES..........ccccooecrccrrrce. D1-1...|cy 1IEBVN30JCEQV1H4R804...... | .06/04/2015 | .06/25/2027 | ......cccvvveeene ....12,400,300 ISD (2.77 EUR) 58,714 105,600 | ..oeo | oveene KITCITUN [ I 105,600 | covvvvvvvvevvvnrernens [ eovvvmsvenimnninenns | v PAKCKEKK I [ 100/100.....
Pay Fixed GBP Receive Fixed USD Curren | JPMorgan Chase
Currency Swap AFS Bond -- G2956@AP6...........c.cooverererene D1-1....|cy &Co THBGLXDRUGQFU57RNEY7. | .06/25/2015 | .09/23/2025 | ................. ....15,750,000 JSD (3.43 GBP) 2,084 622,000 | ..... | ..o 803,542 | oo | e 622,000 250,615 100/100.....
Pay Fixed CHF Receive Fixed USD Curren
Currency Swap AFS Bond -- TBD. D11..]cy Citibank NA.......... E570DZWZ7FF32TWEFATS... | .09/11/2015 | .10/08/2023 ...49,129,990 3D (0.755 CHF) (186,767) | .oooo | woveeee 371,230 (186,767 e | i | 700,808 100/100.....
0879999. Total-Swaps-Hedging Effective-Foreign Exchange 0 0 ...783042 | ........... 5,418,433 [XXX| ...8,514,936 0|..4413,933 0 0. 2,470,984 XXX XXX
0909999. Total-Swaps-Hedging Effective. 0 0 ...783,042 ...5,418,433 ...8,514,936 0|..4413,933 0 .....2,470,984 XXX XXX
1179999. Total-Swaps-Foreign Exchange 0 0 5,418,433 ....8,514,936 0|..4413,933 0 .....2,470,984 XXX XXX
1209999. Total-Swaps 0 0 .5418433 .8,514,936 0|..4413,933 0 .2,470,984 XXX XXX
1399999. Total-Hedging Effective 0 0 .5418433 .8,514,936 0|..4413,933 0 .2,470,984 XXX XXX
1409999. Total-Hedging Other. .....3,182,263 | ....37,724,882 1,395,465 |XXX] ..21,395,465 | (20,777,037) 0 0 0 XXX XXX
1449999. TOTAL ......3,182,263 | ....37,724,882 ...783,042 | ........26,813,897 |XXX] ..29,910,401 | (20,777,037)] ...4,413,933 | ......c.......... 0| o 0. 2,470,984 XXX XXX

Code

Description of Hedged Risk(s)

03

HEDGES THE EQUITY RISK OF A LIABILITY
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Statement as of September 30, 2015 of the NATIONWIDE LIFE AND ANNUITY INSURANCE COMPANY

SCHEDULE DB - PART B - SECTION 1

Futures Contracts Open as of the Current Statement Date

1 2 3 4 5 6 7 8 9 10 11 12 13 14 Highly Effective Hedges 18 19 20 21 22
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 Iltem(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
CqumymT
0000ESZ5 S&P 500 Mini Futures Contract IUL/FIAGB D 1-1 dex [.12/15/2015 . KINXBSWZVIKEX4NFOL81.. [ .09/15/2015 ....... 1,942.8153 | ......1,908.7000 | .....2,119,531 ...(2,359,070) | ......(2,359,070) | ....5,602,800 | .......ccccoecece KN IS 50
LUW JUIIGS I11uuSUiIar AVEIayS Wil i Lyurtyim
0000DMZ5 ... Futures Contract IULGB. D 1-1 dex [.12/15/2015 . 1UAUICTO4EQ4DOBZH4T73... | .09/15/2015 | .........164.9811 | ... 161.7200 [ .ooooreiern 7,780 | oo [ covvvvsnsssssnssssssnns [ covssssssssssssssssonns | cosssssssssssssssssssssenes | csssssend (14,675) | .......... (14,675)
Lyurtyim
0000NQZ5 NASDAQ 100 Mini Futures Contract....... | IULGB. lex .12/15/2015 KINXBSWZVIKEX4NFOL81.. | .09/15/2015 (28,860) (28,860)
Lyurtyim
0000MFZ5| ............255 | ....12,750 | MSCI EAFE Mini Index FIAGB. D 1-1 dex | .12/15/2015 ._549300HWWR1D80TS2G29. | .09/15/2015 | .......1,695.5314 | .......1,649.5000 | ........397,613 | .oocccoiosrnccriiriiiones | covmvieiinesissninnnns | onseessnsnesssssnsnns | covssmssssnnessessssssns | eeveees (586,900) | .........(586,900)
12829999. Total-Long Futures-Hedging Other. ...2,537,274 0 0 0 0 ..(2,989,505)] ......(2,989,505) | .....6,633,100 XXX XXX
1329999. Total-Long Futures. ...2,537,274 0 0 0 0] ...(2,989,505) | ......(2,989,505) | .....6,633,100 XXX XXX
1409999. Total-Hedging Other. ....2,537,274 0 0 0 0 | ...(2,989,505) | ......(2,989,505) | .....6,633,100 XXX XXX
1449999. TOTAL ....2,537,274 0 0 0 0 (2,989,505) | ......(2,989,505) | .....6,633,100 XXX XXX
Beginning Cumulative Ending
Cash Cash Cash
Broker Name Balance Change Balance
BANK OF AMERICA ..5766177 | ......... 866,923 | .....6,633,100
Total Net Cash Deposit ..5766177 | ......... 866,923 | .....6,633,100

(a) Code

Description of Hedged Risk(s)

3 Hedges the equity risk of a liability
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Statement as of September 30, 2015 of the NATIONWIDE LIFE AND ANNUITY INSURANCE COMPANY
SCHEDULE DB - PART D - SECTION 1

Counterparty Exposure for Derivative Instruments Open as of Current Statement Date

2 3 4 Book Adjusted Carrying Value Fair Value 1 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 I XXX XXX 6,633,100 6,633,100 2,537,274 2,537,274 6,633,100 6,633,100
NAIC 1 Designation
Bank of America Corp, B4TYDEB6GKMZO031MB27...........| Y. Y 241,647 241,647 241,647 241,647 0
Barclays Bank PLC G5GSEF7VJP5I70UK5573. Y Y 319,000 102,946 0 102,946 0 0
BNP Paribas ROMUWSFPUBMPROBKS5PSS......... Y Y 216,928 216,928 216,928 216,928 0
Goldman Sachs Group. FOR8UP27PHTHYVLBNG30...........] Y. Y 512,000 1,033,159 521,159 1,033,159 521,159 0
HSBC Bank USA NA 1IE8VN30JCEQV1H4R804.............. | Y. Y 211,200 211,200 664,231 664,231 408,797 408,797
JPMorgan Chase & Co. TH6GLXDRUGQFU57RNE9T.......... Y Y 10,379,000 17,627,619 7,248,619 17,809,161 7,430,161 250,615 250,615
Morgan Stanley & Co International Ltd 4PQUHN3JPFGFNF3BB653. Y. Y 447,000 576,595 129,595 576,595 129,595 0
Societe Generale. O02RNEBIBXP4ROTD8PUA4I............. Y Y 691,000 858,354 167,354 858,354 167,354 0
Wells Fargo & Co KB1H1DSPRFMYMCUFXT09.......... Y. Y 1,097,965 1,097,965 1,097,965 1,097,965 0
0299999. Total NAIC 1 Designation, 12,348,000 21,966,413 0 9,834,467 22,600,986 10,469,040 659,412 659,412
NAIC 2 Designation
CITIGROUP FIN PRODUC MBNUM2BPBDO7JBLYG310.......... | Y. Y. 1,188,000 806,252 (186,767) 0 1,757,902 569,902 1,180,919 612,404
MERRILL LYNCH CAPITA GDWTXX03601TB7DW3U69.......... Y Y. 5,245,000 4,228,000 0 5,551,513 306,513 630,653 0
0399999. Total NAIC 2 Designation 6,433,000 5,034,252 (186.767) 0 7,309,415 876415 1,811,572 612,404
0999999. Gross Totals. 18,781,000 33,633,765 (186.,767) 16,467,567 32,447,675 13,882,729 9,104,084 7,904,916
1. Offset per SSAP No. 64
2. Net after right of offset per SSAP No. 64 33,633,765 (186,767)
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Statement as of September 30, 2015 of the NATIONWIDE LIFE AND ANNUITY INSURANCE COMPANY

SCHEDULE DB - PART D - SECTION 2

Collateral for Derivative Instruments Open as of Current Statement Date

1 2 3 4 5 6 7 8 9
Book/Adjusted 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
CBT - Futures. 1UAUICTO4EQ4DOBZHA4T3.... | CASH CASH 27,300 27,300 |
CME - Futures KINXBSWZVIKEX4NFOLS1.... | CASH CASH 5,630,800 5,630,800 |
ICE - Future 549300HWWR1D80TS2G29.. | CASH CASH 975,000 975,000 |
0199999. Totals 6,633,100 0 6,633,100 XXX XXX
Collateral Pledged to Reporting Entity
Citigroup Fin Products INC = OTC..........cucuuuwmmmeemvmmmiviisnneiniennns MBNUM2BPBDO7JBLYG310.. | CASH CASH 319,000 XXX e f e Vi
Deutsche Bank AG - OTC 7LTWFZYICNSX8D621K86..... | CASH CASH 5,245,000 XXX Ve
Goldman Sachs Group - OTC...........ccwwmrmrerersreressseseresssenens FORBUP27PHTHYVLBNG30.. | CASH CASH 1,188,000 | ..ooovvevrivieereviriienesisiissiniiiiininnns XXX e f e Vi
JPMorgan Chase & Co - OTC........cocoouovormvcreicncicrcsnscscscsisesens TH6GLXDRUGQFU57RNEY7. | CASH CASH 10,379,000 | ..ooovvvvvvreeemerirmmisisinniismninsiinnnnns XXX e f e Vi
Merrill Lynch Capital SVs - OTC.......cocouwevvmmmvrivmmmnismsmmsnesnnnnens GDWTXX03601TB7DW3U69. | CASH CASH 512,000 XXX e Ve
Morgan Stanley & Co International Ltd - OTC.........ccoooeveennne 4PQUHN3JPFGFNF3BB653... | CASH CASH 691,000 XXX e | s V.
Societe Generale - OTC O2RNES8IBXP4R0TD8PUA41.... | CASH CASH 447,000 XXX Ve
0299999. Total 18,781,000 XXX XXX XXX




Statement as of September 30, 2015 of the NAT'ONWIDE LlFE AND ANNU'TY INSURANCE COMPANY

SCHEDULE DL - PART 1

SECURITIES LENDING COLLATERAL ASSETS

Reinvested Collateral Assets Owned Current Statement Date

1 2 3 4 5 6 7
NAIC
Designation /
Market Book/Adjusted Maturity

CUSIP Identification Description Code Indicator Fair Value Carrying Value Date
Cash Equivalents (Schedle E Part 2 Type)

000000 00 0 [Overnight Repos SEC LENDING ONLY. 38411,796 38,411,796 | 10/01/2015...
9199999. _ Total - Cash Equivalents (Schedule E Part 2 Type) 38,411,796 38,411,796 XXX
9999999. _ Totals

The activity for the year:  Fair Value $.

0 NAIC 4: § ONAIC5: §

(10,042,769)
Average balance for the year: Fair Value $....52,156,632  Book/Adjusted Carrying Value $.....52,156,632

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

NAIC 1: §.......O0NAIC 2: §.......0NAIC3: § ONAICE: §........0

QE10

General Interrogatories:
1.
2.
3.

6

........................... 38.411,79

........................... 38 411,796 XXX




Statement as of September 30, 2015 of the NAT'ONWIDE LlFE AND ANNU'TY INSURANCE COMPANY
SCHEDULE DL - PART 2

SECURITIES LENDING COLLATERAL ASSETS

Reinvested Collateral Assets Owned Current Statement Date

1 2 3
CUSIP Identification Description Code
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 §..........

Indicator

4

NAIC
Designation
| Market

Fair Value

Book/Adjusted
Carrying Value

Maturity
Date

NONE

QE11



Statement as of September 30, 2015 of the NAT'ONWIDE LlFE AND ANNU'TY INSURANCE 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
JPMorgan Chase. INEW YOrK, NY ..o [ eeviierissninenins | eovieriinsiiinnsis [ e | oo | sessensinnss 11,859,360 | ......co...ce. 27,504,419 | .............15,908,066 [ XXX
US Bank Minneapolis, MN 877,642 463,940 318451 [ XXX
Bank of New York Mellon New York, NY (67,885) 744,772 8,104,123 [ XXX
0199998. Deposits in.....1 depositories that do not exceed the allowable limit
in any one depository (see Instructions) - Open DepOSItOMES. .......cvwwerrrreesrereeserresenees XXX XXX 1,633 2,254 3466 | XXX
0199999. Total Open Depositorie XXX XXX 0 0].......12670750 |....... 28,715,385 | .............24,334,106 | XXX
0399999. Total Cash on Deposit. XXX XXX 0 0 28,715,385 24,334,106 | XXX
0599999. Total Cash, XXX XXX 0 0 28,715,385 XXX

QE12
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Statement as of September 30, 2015 of the NATIONWIDE LIFE AND ANNUITY INSURANCE COMPANY
SCHEDULE E - PART 2 - CASH EQUIVALENTS

Show Investments Owned End of Current Quarter
1

2 3 4 5
Code | Date Acquired | Rate of Interest | Maturity Date

6
Description

7 8
Book/Adjusted Carrying Value

Amount of Interest Due & Accrued

Amount Received During Year

NONE
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