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Statement for March 31, 2016 of the NATIONWIDE MUTUAL 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
1o BONGS ettt sttt | ennenenn 12,476,348,263 | ...cooonvvvvnrerriscreinneennns [ e 12,476,348,263 | ......... 12,596,064,815
2. Stocks:
2.0 Preferred STOCKS........cvvirreeericeicsieretssieesiesi s esstenssennees | srneseeeneseenns 178,000 [ ..ovoevevierirrieriesiienins | e 178,000 | ..ooovvervvriennes 266,764
2.2 COMMON SEOCKS. ..vvcuurerreeeerneerreeseeessnesesesssssssssesssessesssssssssssssssssssssesssssssssssassssssssnsssanns | soessseees 8,553,010,592 [ ...ooovvvrneenn. 2,970,960 | ........... 8,550,039,632 | ........... 8,605,968,490
3. Mortgage loans on real estate:
Bl FISEIENS oottt | sreestnneens 840,285,058 | .....covvererererrrnrernneenns | eeererernnens 840,285,058 | ....cvvvevnene 787,807,406
3.2 Other than fIrSt IENS.........cvuueererieciicrireii sttt sessseenss | soneessessssessssssssessnssssnes | seseseessesssnsssssessssesssnness | ereesssneesessesssnssssesssnens (U RN
4. Real estate:
4.1 Properties occupied by the company (less §.......... 0
ENCUMDIANCES)......e.vveveevietreesetesee e sssssse e ssssesses s besses b sessssssssssssesssssssesssssstessesssssnssssnses | svessesesonss 559,069,352 | ...ovvrvereerererersesienierens | cveerereinns 559,069,352 | ....couc.... 563,850,510
4.2 Properties held for the production of income (less $.
ENCUMDIANCES)......vovvevievierereesetsse ettt esses s ses s ssss s st stessssssesssssssssessssssssssnses | svessessessnsnes 34,813,200 | .oovveveerereeereereeeeeieeenns | eereerereeins 34,813,200 | .ooveverrenen. 35,017,150
4.3  Properties held for sale (less §.......... 0 €NCUMDIANCES).......coevireieriirieieveesiesesiesenns | ervesiesiesnns 42,743,230 | oo | ceerereeieienndd 42,743,230 | cocovvrrrnnn 41,787,084
5. Cash ($.....(220,513,173)), cash equivalents (§.......... 0)
and short-term investments ($.....439,088,720)...... ..218,575,547 ...238,859,967
6. Contract loans (including $. .0 premium notes)... N
T DEIIVALIVES.....ooocveieieeieieii ittt | cetbistsisnsiss s ennienneens | cerenieni s | et (U N
8. OtheriNVESIEA @SSELS.........cvurrircririrereerirees st ssesssessssens | seeeesnenes 403,860,778 | ...covvvvernee 80,101,570 | ........... 3,323,759,208 | ........... 3,394,379,858
9. RECEIVADIES fOF SECUMLIES. .......ovvecveieieeicisite ettt st sssssnbenes | seesaesssssnaenans 1,850,491 | oo | e, 1,850,491 | oo (1)
10.  Securities lending reinvested collateral @SSEtS.............cvuverveiiriieieisieesee ey | ceveevesinnns 171,254,296 |...ooocveeieerisievennes [ e 171,254,296 | .............. 102,529,976
11.  Aggregate write-ins for iNVESEd @SSELS..........cccuiuiieieiiiiseiccee et | ersinias 1,414,844,092 [ ..o 0. 1,414,844,092 | ........... 1,381,449,303
12.  Subtotals, cash and invested assets (LINES 110 11)......ccocrceierneieiiesseeeesessee s | evveens 27,716,832,899 | ...ccvvvvuvee. 83,072,530 | ......... 27,633,760,369 | ......... 27,747,981,322
13. Title plants less §.......... 0 charged off (fOr Title INSUTETS ONIY).......cverurererrereiriecineerrersieeinrineiees | ceereesessneessssessesssesessssens [ rreseesessnssnsssessssssssssesssss | senseessessessssessssssensnens (01 U
14, Investment income due and @CCIUEM...........cc.iuiviiiiiiniii s | oreesiennees 120,240,539 | ..o 572 | o 120,239,967 | .....coouc.. 132,509,785
15.  Premiums and considerations:
15.1 Uncollected premiums and agents' balances in the course of collection...........ccccocveeeas | evrrneee 2,490,884,431 | .coccvernnee. 42,091,797 | ........... 2448792634 | ........... 2,333,274,770
15.2 Deferred premiums, agents' balances and installments booked but deferred
and not yet due (including §.......... 0 earned but unbilled premiums)...........cccvvvererreicens | coveernnes 3,091,116,393 | .coocvevvrnnee. 6,365,396 | ........... 3,084,750,997 | ........... 2,974,882,297
15.3 Accrued retrospective premiums (§.......... 0) and contracts subject to
redetermination ($.......... ).ttt sttt saes | srsenssenss st st ss st ssnses | seesseessens sttt | sbtenstenst sttt [0
16. Reinsurance:
16.1 Amounts recoverable from FEINSUTETS...........coccrerrererireinrerereesesesssseessssssessssenons | cereeseeneens 232,723,213 | oo [ s 232,723,213 | oo 243,044,563
16.2 Funds held by or deposited with reinsured companies. 1000i2,265,057 | e 2,131,819
16.3  Other amounts receivable under reinSUraNCe CONMTACES..............vuverermrrirreriermerenenens [ cerererneernenesesessisneses | coneesresssesssnessesssesssses | seessesssesssesssessssesssnns (U
17.  Amounts receivable relating to UNINSUIEA PIANS...........cceveicviieieieisisicessese e | cerssresesss s sssessesesens | sevessesisssssessssesssssessssssens | soresiessssesessssessessssnsns (01 R
18.1 Current federal and foreign income tax recoverable and interest thereon...........c.ccceceveveveveeen| covverevennee 51,473,949 | oo | e 51,473,949 ...105,288,593
18.2 Net deferred tax asset.........covuveenncee 2,693,968,963 .1,121,676,343 ...1,572,292,620 1,592,373,894
19.  Guaranty funds receivable Or 0N dePOSIt.........cc.coureiererireieieisssee s essessesessens | sesssssessssessns 276,577 | coeveveeeriererseseresssinens | svnvivesesssensis 276,577 | oo 576,482
20. Electronic data processing equipment and SOftWare.............ccovuevercreesieierieieeeeseee e | cerveienenns 500,812,771 | ccovverenee. 372,019,846 | .............. 128,792,925 | .............. 122,720,751
21.  Furniture and equipment, including health care delivery assets ($.......... (1) IFUSSRURSURUTTY ISV 99,577,141 | oo 99,577,141 | .o (01 O
22. Net adjustment in assets and liabilities due to foreign exchange rates..........c.ooeerererrernerneens [ eorerenenrirenreenns [ | e (01 U
23. Receivables from parent, subsidiaries and affiliates.............cccocvveveerierererieieeeseeeeeeeeeeens | ceevverennene 281,040,095 | ...coovvevvverinne 132,828 | .............. 280,907,267 | .............. 261,590,910
24. Health care (§.......... 0) and other amoUNtS FECEIVADIE............ruiurrerrerereeireieeeeeneeneesereeeseeeeses | ceeeessseseessesesssesssssesssssns | rresessessnsesssseesesssssssssssas | eeseeessessessssseesessessnens (01 U
25. Aggregate write-ins for other than invested @ssets...........cc.veeierverieieiseicsiessee s [ eneiienisiins 582,468,657 | ...cco.ce. 191,403,871 [ ..o 391,064,786 | .............. 407,336,886
26. Total assets excluding Separate Accounts, Segregated Accounts and Protected
Cell Accounts (LINES 12 throUGh 25)...........cveeeerrrerreernreneeeeseesneesssseessesssessssessssssssssssssessssees | seseseees 37,863,680,685 | ........... 1,916,340,324 | ......... 35,947,340,361 | ......... 35,923,712,072
27. From Separate Accounts, Segregated Accounts and Protected Cell ACCOUNTS............ccovveeuens [ oereireeieieiecseircisienes [ | e (01 O
28, Total (LINES 26 ANA 27)........veerrerreeereeereeesseeereeeiseessseessssessssessesssssssssessssssssssssssssssssssasssssssenns | aveeseees 37,863,680,685 | .......... 1,916,340,324 | ......... 35,947,340,361 | ......... 35,923,712,072
DETAILS OF WRITE-INS
1101. Corporate owned investment value of life INSUraNCE...........c.ccueveeveverrereieiieseeee e | e 1,268,583,848 |....coovveveererreeeeeeeieeens | v 1,268,583,848 | ........... 1,256,776,448
1102. Derivative collateral and reCeivables.............c.coiuiuiicineinciieseissse e ssssssieseens | sevesiesiens 130,390,593 | ..o [ e 130,390,593 | .............. 118,387,516
1103. Other iNVeStMENt rECEIVADIES............covvveereeec ettt snnns | sesvessesesnes 15,869,651 [ ...vveeveerereiereereeeeceeens [ e 15,869,651 | ..ocvvevveeend 6,285,339
1198. Summary of remaining write-ins for Line 11 from overflow page
1199. Totals (Lines 1101 thru 1103 plus 1198) (Line 11 above)...... 1,414,844,092 | .. ...1,414,844,092 1,381,449,303
2501. Agent benefit investment value of life insurance and annuity contracts.. 161,167,900 | v | e 161,167,900 ...156,639,081
2502. Deposit and prepaid assets...........cccceevvvnnee. 43,445303 | oo 83,445,303 | o0 |
2503. Equities and deposits in pools and associations..................... 125,924,334 | | e 125,924,334 ..132,674,510
2598. Summary of remaining write-ins for Line 25 from overflow page..........ccoeuvvevveneevcereererienns | cvvevevernns 251,931,120 | ovveveveeee 147,958,568 | .............. 103,972,552 | ... 118,023,295
2599. Totals (Lines 2501 thru 2503 plus 2598) (Line 25 @DOVE)......cccurreeirrennnssreesssriesssssresssresssnnes | ssreeesenees 582,468,657 | ............. 191,403,871 | oo 391,064,786 | .............. 407,336,886




Statement for March 31, 2016 of the NATIONWIDE MUTUAL INSURANCE COMPANY

LIABILITIES, SURPLUS AND OTHER FUNDS
1

Current Decenfber 31
Statement Date Prior Year
1. Losses (current accident year $.....1,564,881,338)..........cccccurriemerneriresiiesssessssss s sssessssesssssssssssssssssssesssnssssssssssssssssessssanss | svseessssssssesseens 9,396,235,259 | ...coovvriiriinnns 9,197,039,382
2. Reinsurance payable on paid losses and 10SS adjuStMENt EXPENSES..........vuriiirrerrirriiniereireseeseeeesesesessssessessssssssssssessesssnass | sesessessnssssssssnsens 896,154,060 | ..ovovvvrrvrrrrierenns 860,679,120
3. LOSS AQJUSIMENT BXPENSES. ......couevirieiiiiiieie ittt sttt ettt bbbttt n st entes s tensans | oebessessessesnnaenaes 1,887,130,501 1,854,981,060
4. Commissions payable, contingent commissions and other Similar ChArges...........c.ocvvvivecireeeeicceeece st sessenes | coeveesissessesessessenes 282,327,627 | woveverrrerrrrnrnns 341,293,409
5. Other expenses (excluding taxes, lICENSES AN fEES).........cccviuiieiiivicieieieese st et s s bssssesssssnns | sesssesisssessessissnsan 64,617,687 | ..coocererereinne 102,543,544
6. Taxes, licenses and fees (excluding federal and foreign iNCOME tAXES).........c.cvrvverieerreiiereeeiie ettt sessesaens | cveevessesessssessesnees 72,150,771 | oo 112,810,935
7.1 Current federal and foreign income taxes (including §.......... 0 on realized capital gaiNSs (I0SSES))........cveurrererreriirerireeisiesisiies | vererieiisissiese s sssssssessssssens | sresiesiesese st s s
7.2 Net deferred taX IADIIILY........c..coevieiieeicicceseectee ettt ettt bt s s s sssse s s stessnsnsensesas | nebessesssessessessnssssessessnssstessnssntens | stesesissessesssssssessesnssstessnsntessesas
8.  Borrowed money§$.......... 0 and interest thereon §........... Dttt sttt sttt sttt s st staestsestaentas | ctiensiessaensensenssessnssnssesssnnsannss | eerteesiees ettt
9. Unearned premiums (after deducting unearned premiums for ceded reinsurance of $.....1,796,405,944 and including
warranty reserves of $.....11,009,865 and accrued accident and health experience rating refunds
including $.......... 0 for medical loss ratio rebate per the Public Health SErviCe ACE)..........coieievirieciseeseeie s [ e 6,438,386,204 | ....coeverrnnnnnn 6,297,473,513
10, AQVANCE PIBMIUM.....oviveevecveeeretsieie s iseee st s s b s s b s s s b s s s et b s st st ses bbb e s st ss et s st e s st es e bes b s s ssessnsassessnsntensnsas | sesesssinsessesensesens 129,200,009 | ..ooovvererererns 106,447,397
11.  Dividends declared and unpaid:
111 SHOCKNOIAETS. ...ttt an s nenes | senss st s et ennts | seeest et
11,2 POCYNOIAETS. ...ttt es ettt bbbttt | eebtseessssestsnnensenenas 12,565,204 | .oooeverriceinne 12,592,382
12.  Ceded reinsurance premiums payable (net of ceding COMMISSIONS)..........cuvvriririreieiierieieiesss s sessssesssssesses | essessesssssessesens 1,075,391,534 1,037,919,927
13. Funds held by company Under reiNSUFANCE trEALIES...........cuueiurureeiiireere ettt sttt sttt et e ssessentns | cesesseesestesesseessesssssanes 710,653 | oo 673,728
14, Amounts withheld or retained by company for aCCOUNt Of OtNETS..........c.evuiviiciceicce e ssesssssesis | evsessesssssiesieneas 1,358,253,169 | ..cvovvvvvrerrrnnes 1,619,935,428
15.  Remittances and iteMS NOt @lIOCALEM.............cc.cuiviieeiiirieiceee ettt bbb snans | svtesssensesesnsssans 197,022,643 | ...coovveveere 193,242,556
16.  Provision for reinsurance (including $.......... 0 CEMfIEA)....u vttt ess s es s bssssens | essesses s ens s raees 15,822,769 | .oovvvvererceieieris 15,822,769
17.  Net adjustments in assets and liabilities due to foreign EXChaNGe FAES. ..ot eesssssnens | rerseesssenseeessseseseeessees 32,003 | coveeeeeeereeeeieeens 36,069
18, Drafts QUESIANAING. .......cvvivciiciieei ettt bbbt s bbb s s bt s s | Hrestntsbses st st s e s b st et enaentans | nebsessen b s ettt nen
19.  Payable to parent, subsidiaries and affliates...........cccccviueiiiiiriiiece et | errereeies e asans 174,859,187 | c.oovevreee 199,239,774
20, DBIIVALIVES.......vvuureesericeese sttt | eentenet s 94,519,547 | ovoocens 75,570,486
21, PaYADIE fOr SBCUMEIES..........cveevieeieciee ettt sttt s st s s s s s sassnssessesnsassesnsnsenes | oevesssssesssssssessesansan 22,132,927 | oo 491,101
22, Payable for SBCUMHES IENAING..........cciviieiieicieiet ettt b s stes s ssensnnas | seessessesssssessessnes 176,598,629 | ...c.ocvvvvererirnnnns 107,520,435
23.  Liability for amounts held UNder UNINSUMEA PIANS...........oreriuriirreeirieeieersesieseseisetsesssseseseesssessss e ssessssssssesssssessssssessessassssssessns | sesessssssssssssasssssssssesssssssessassansns | ressessessssssessessnsssnssessassnsnnssnssns
24. Capital notes §.......... 0 and interest thereon §.......... 0
25.  Aggregate WIte-inS fOr ADINIIES. ..........cc.ccvereeveeieisieessee ettt sses s sesse s sensesassansns | ssessssesnsinsessnsas 1,470,193,635 | oo, 1,471,524,011
26. Total liabilities excluding protected cell liabilities (LiNeS 1 through 25).........c.cuiueieincieieeeieiesse e sessssssesesas | cvvesiessssesnenns 23,764,304,018 | .cvovvvivrieins 23,607,837,026
27, PrOtECIEA CEIl HIADIEIES. .. .veoveueerereieeesrireiseeseesee st ss et ss s sss st sns s ssess s s st en s s ss st s ssessensessessansensnssessensessns | sosessssssnsnssonssnssessensanssnssessassansss | sressossonssnssessensanssnssessanssnssessassans
28.  Total liabilities (LINES 268 @MU 27).........veriirireierieceiesieesiee e esi bbbttt ess s | stisssssssseessees 23,764,304,018 | ...cccoovcvrennce, 23,607,837,026
29.  Aggregate write-ins for SPECIAl SUMPIUS fUNAS.........cvvviveeiiirceeicetetes ettt sse st ssae s sssssssessssenes | sesissessessesssssse st sesees s senes [0 TR 0
30, COMMON CAPIAI STOCK.........vuveieieieciieteiie ettt bbbt bbb bbb ae st ss st enses e bssessessnns | nebestesssssssessessssessessessnssntessnssntens | stessessssessesssssnsesse s st st es et entensenas
31, Preferred CAPtal STOCK.........ooveviiiecieeiciree ettt ettt bbbt sa st st s tensenas | nebestesstestes st esaessesensentesnsentens | sreserentesess sttt en s
32.  Aggregate write-ins for other than special SUMPIUS fUNGS...........ccveiiiieieicis ettt | eressssssess bbb snans 0 [ 0
33, SUIMPIUS NOES.....ooevverreereriseei sttt nensenssnens | sesssssssnnssennnens 2,191,230,109 | .cooovvvrrerrene 2,191,084,892
34.  Gross paid in and CONMDULEA SUMIUS.........c.euuriuiecieiiereireie ittt ss sttt ss b s bbb bs s st bsnes | oestestsssessessassessessestastsnssestessanes | eesestessssesseesastsesses st et ssesteneas
35.  Unassigned funds (surplus)
36. Less treasury stock, at cost:
36.1 0.000 shares common (value included in Line 30 §.......... 0) vttt ensstsens | srtess ettt tntas | ersestan e ettt ntns
36.2 .......... 0.000 shares preferred (value included in Line 31 §......... ) eereerrereereeese ettt ss st ssessenses | sesenssnseeensent s sessens st s s st enes | erersessensinesessenssne st ee st ent s
37.  Surplus as regards policyholders (LINES 29 10 35, I8SS 36)........cccuerriruireiiieeieiessesessssse st sessesssssse s ssessss s ssesssssssssessns | sessssessessssssees 12,183,036,343 [ ..o 12,315,875,046
38.  Totals (Page 2, LINE 28, €0l 3)......crverrrerreererereeiireeeieeeeseeesseeeseesssesessesssess st ssessssessseesssssssesssssesssesssssesssnssssssssssssassssansssns | soeeesmsssmmesesnes 35,947,340,361 | ...ovvvrereennes 35,923,712,072
DETAILS OF WRITE-INS
2501, ACCTUEA AEMHVALIVE ADIIIEY. ... . vevoevesceereerseeeseeiseeese s ees sttt ssess sttt essssesssnensnns | sessssssssssssssnsssssenns 12,246,643 | c.oooveeveececi 8,692,841
2502. AQENt'S SECUMLY FUNA FTESEIVES.........ouvicveceeieeictee ettt sttt bbb sss b saes st es s sessesassnsns | eventessssissessesanes 1,022,811,059 ...1,025,297,255
2503, CONHNGENE SUIL HADIIHES. ......orveveeererereeereeeseeesseeseeeese s seess s seees st sses sttt nest s st ansssanns | eessssessessssnesssnssssnes 8,013,793 8,387,132
2598. Summary of remaining write-ins for Line 25 from overflow page. 427,122,140 429,146,783
2599. Totals (Lines 2501 thru 2503 plus 2598) (LINE 25 @DOVE). ... rvureiurisisearsiseisssesssssssesessesssssssssessesssnsssssesasssnssessessenssssssssesssssssesas 1,470,193,635
2901.
2902. ...
2903.
2998. Summary of remaining write-ins for Line 29 from overflow page
2999. Totals (Lines 2901 thru 2903 plus 2998) (Line 29 above)
3201.
3202.
3203, s
3298. Summary of remaining write-ins for Line 32 from overflow page
3299. Totals (Lines 3201 thru 3203 plus 3298) (LINE 32 8D0VE).......ouiuiriieiiiiiesieiitsitesit et sssesessestsssses s snesssesssssssessnsssesssssssensesses | seesssssnssssssssssssassesssansessssansanes 0 ] 0
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Statement for March 31, 2016 of the NATIONWIDE MUTUAL INSURANCE COMPANY
STATEMENT OF INCOME

1 2 3
Current Year Prior Year Prior Year Ended
to Date to Date December 31
UNDERWRITING INCOME
1. Premiums eamned:
1.1 Direct.......cccouue. (WITEEN §.....888,236,345)........c0uirrirrriesiisisesisss sttt sssssssss s essssssssssssssssssesssssnssss | sesssassssonnd 697,446,671 | .............. 801,375,369 | ........... 3,047,081,447
1.2 Assumed . (written $ ...4,348,675,910 | .. .3,992,897,310 ..16,541,399,577
1.3 Ceded............. (WHILEN $.....1,148,580,347)......cvvvrieriesiisisesississ sttt sss s | _sssssassens 1,110,118,922 | ........... 1,064,247,090 | ........... 4,347,584 ,513
1.4 Net.....oooorennee. (WIIEN $.....4,076,755,176).......ccvvvrrireriiessiressissssississssss st sssss s sssssss st sssssssssssssssnssnns | sessssssos 3,936,003,659 | ........... 3,730,025,589 | ......... 15,240,896,511
DEDUCTIONS:
2. Losses incurred (current accident year $.....(1,071,804)):
2.1 DIFECL eSSttt | eentnieeneeas 341,627,708 | ...ccoonnvee. 360,434,823 | ........... 1,558,923,364
2.2 Assumed.... IO I 2,640,720,240 .2,282,589,838 | ......... 10,455,245,552
2.3 CRABA. ...ttt | erenienineed 609,776,639 | .............. 589,379,466 | ........... 2,639,034,870
2 INBL. oSSRttt | ciieeiieees 2,372,571,309 | ........... 2,053,645,195 | ........... 9,375,134,046
3. Loss adjustment eXPENSES INCUITEM............cccrvueiiiiieiieieieeisese ettt esse s sssesse s sessessssssensenes | sbessesssenes 379,268,055 | ..ocvevnee 358,000,235 | ........... 1,454,350,435
4. Other underwriting expenses incurred ..1,314,576,225 .1,281,113,101 5137,713,073
5. Aggregate write-ins for underwriting deductions
6. Total underwriting deductions (Lines 2 through 5)
7. Netincome of protected cells
8. Net underwriting gain (10ss) (Line 1 MINUS LINE 6 + LINE 7)......ccurrurierieriereieineineereeiieeiseise st sssssssesesssssssssssssssnes | essesessenns (130,411,930) | ceveovereererens 37,267,058
INVESTMENT INCOME
9. NetinvestmeNnt INCOME BAIMNEM...........c.cvciiiiereceee ettt sttt b et es st ess st n et sensebesensnsesanantes | evesesesenns 106,192,186 | .............. 105,150,335 | ....ccoucee. 800,600,745
10. Net realized capital gains (losses) less capital gains tax 0f §.....272,083.........ccc.oevvvrerreerrinnriinsiesiesiesssesssssssinns | crisssssssees (92,900,692) .....ccooceenve. (4,230,697)] ...coovnve. (132,065,590)
11. Netinvestment gain (10SS) (LINES 9 + 10).......vuiuriuieiieiieeieeieeieeies ettt | cbsenssesssnnnens 13,291,494 | ............ 100,919,638 | ...cvvenv. 668,535,155
OTHER INCOME
12. Net gain or (loss) from agents' or premium balances charged off
(amount recovered $.....(88,242) amount charged off $.....15,778,064).........cocurverrerrsrseise s seessssssssssesssenees | evvssesssnens (15,866,306) (14,343,952)( ...ovvvene (60,701,402)
13. Finance and service charges not included in premiums. ....31,243,340 |.. ...32,350,350 | ... 126,451,001
14. Aggregate write-ins for MiSCEIlANEOUS INCOME...........covuiieriiieieisee et sesss s ssenes [ erses ....12,031,307 | .. ...891,233 |.... .35,831,195
15. Total other income (Lines 12 through 14) 27,408,341 | .o 18,897,631 ...101,580,794
16. Net income before dividends to policyholders, after capital gains tax and before all other federal and
foreign iNCOME taxes (LINES 8 + 11+ 15). ...ttt ssessssssenns | essssssssnnes (89,712,095)( ...ccvvvvee 157,084,327 43,814,906
17. Dividends to policyholders 3,126,927 2,865,098 13,291,875
18. Netincome, after dividends to policyholders, after capital gains tax and before all other federal and
foreign income taxes (LiNe 16 MINUS LINE 17)......cuuiuiiuiieieiicieieisse ettt ssess s ssesssssssessesses | svsessesisssns (92,839,022) .....co.c.e. 154,219,229 |..ocvovrrrnne 30,523,031
19. Federal and foreign iNCOME taXES INCUITEM...........ccciuriririiieeieie ettt bbb bbb aes (7,233,495) (54,242,491 ............. (153,604,469)
20. Netincome (Line 18 minus Line 19) (10 LINE 22).........ovririrnrieiiniinenniineeinnesseinsesssisseessiseeseesseessesssessssssssssessessns | eoneesssennees (85,605,527)] .....ccuv... 208,461,720 | .............. 184,127,500
CAPITAL AND SURPLUS ACCOUNT
21. Surplus as regards policyholders, December 31 PHOT YEAT..........ccccueieieieiesieesieie st sssssessssssssesssssssns | evesens 12,315,875,046 | ......... 12,137,989,021 | ......... 12,137,989,021
22. Netincome (from LINE 20).........cuuriuieiiriiiie ettt bbbttt sntnntnnes | cbessesisnnees (85,605,527)| ..oovvrneene 208,461,720 ...184,127,500
23. Net transfers (t0) from Protected Cell ACCOUNLS...........c.ccuiieieciicieiees sttt ssesss s stessssseses | srsessssssesessesssssssssessessnss | sessessisssessessesssessssesssssns | sessessisssessessssssssessessnsas
24. Change in net unrealized capital gains or (losses) less capital gains tax of $.....(28,015,813)........ccccceevvrrverenererieens | e ...12,633,551 180,314,628 | ... (38,169,203)
25. Change in net unrealized foreign exchange capital gain (loss)...... RO 7,755,949 .(19,619,714)] ... ..(5,992,807)
26. Change in net deferred income tax SO DO 56,201,900 (67,899,244) 28,108,517
27. Change in NONAAMItEEA @SSELS..........ccvuiueie ettt bbb bbb sses s bsesssssestansas | esssssessans (127,555,774) 31,986,809 | ..cocvvnne. (83,344,464)
28. Change in ProviSioN fOr FEINSUIANCE............cuiuireiieiiiiieie sttt sttt b st st sssessessenns | sbsessessssesses s s esses e senans 3,526,097
29. Change in surplus notes...... 145,217 ...525,633
30. Surplus (contributed to) withdrawn from protected CElIS...........cciuririiiiiieceee et sesseses | seveessessessesses s ssessessssas | o0
31. Cumulative effect of changes in accounting principles
32. Capital changes:
32.1 Paidin
32.2 Transferred from surplus (Stock Dividend
32.3 TranSfEITEA 10 SUMPIUS.........cvuveceieiiieict ettt bbbttt e nann
33. Surplus adjustments:
33.1 Paidin
33.2 Transferred to capital (Stock Dividend)..
33.3 Transferred from CAPItal...........oirurieii ettt bttt entennnnes | cene
34. Net remittances from or (10) HOME OffiCE.........coiuiieiiiiieccesee ettt sstennnas | orees
35. Dividends to stockholders
36. Change in treasury stock.
37. Aggregate write-ins for gains and I0SSES iN SUPIUS.........cvurervererririrreenreeeessseessesessessessssssessesssssessessesssssssssessesssssnsses | sessessssssssssesns 3,585,981 | .. .89,104,752
38. Change in surplus as regards policyholders (Lines 22 through 37)... (132,838,703)] .. 177,886,025
39. Surplus as regards policyholders, as of statement date (Lines 21 PIUS 38)........ccooveeerrurrernrnrireeneneinereeeeeeseeseeeesnees | coeeeeees 12,183,036,343 | ........12,469,137,261 | ......... 12,315,875,046
0501.
0502.
0503.
0598. Summary of remaining write-ins for Line 5 from overflow Page.........cccoccueerieieiicrseeeeeeeeee e ssssessesnns | e
0599. Totals (Lines 0501 thru 0503 plus 0598) (LINE 5 @DOVE).......c.iuiieeriiiiieieicieiei et ssssssseensssssessesenses | seesensensesensensesesssnsenseseed | eorreneneerenseneenesseneneeeed | orversrssnssssessssnsessenes
1401. Change in contingent SUit IADIIHIES.............cevererrirriereirriescnr ettt ssesssssenssnssssnenes | seee ,109,678
1402. Other miscellaneous income 29,721,517
1403.
1498. Summary of remaining write-ins for Line 14 from oVerfloW PAGE..........coenrriminrnnirininriseesserssessssssssssssseessssssssssssens | sessessnsssssessssssssssesssens rerenernennereneeneensennennes0 | e 0
1499. Totals (Lines 1401 thru 1403 plus 1498) (Line 14 above)...... ....12,031,307 | .. .35,831,195
3701. Change in surplus - pension and postretirement benefits net of tax.. .2,546,212 .30,092,639
3702. Change in surplus - agent security compensation plan
3703. Change in SUIPIUS = MISCEIIANEOUS..........evvererrereireriseisrinsssses s ssesssssss st sssssssessesssssssssessassnssessessassnssessasssssssssenes
3798. Summary of remaining write-ins for Line 37 from overflow page...
3799. Totals (Lines 3701 thru 3703 plus 3798) (Line 37 above)......
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Statement for March 31, 2016 of the NATIONWIDE MUTUAL INSURANCE COMPANY

CASH FLOW

Currellt Year PriorzYear Prior Yegr Ended
to Date To Date December 31
CASH FROM OPERATIONS
1. Premiums collected Net Of FBINSUTANCE...........cvuuuirirreirriieciieeseesiesseesss st sensesssennsnens | svssseenes 3,913,128,344 | .......... 3,704,277,199 |........ 15,342,533,231
2. NetinVESIMENTINCOME. ........cviicieictee ettt ettt s et sae s s st snssntenes | eveesissenss 174,708,517 | ............. 150,038,207 |............. 986,399,154
3. MISCEIIANEOUS INCOME........ouiiiiiiiiiiiiie i | enrsisssisiees 2,949,908 | ................. 6,421,300 | ............. 128,092,150
4. Total (Lines 1 through 3).. ..4,090,786,769 | ..........3,860,736,706 | ........ 16,457,024,535
5. Benefit and 108S related PAYMENES...........cc.eiuiviieiceeee ettt bbbt saesannns | ctesseses 2,127,579,142 | .......... 1,964,265,552 | .......... 8,539,146,483
6. Net transfers to Separate Accounts, Segregated Accounts and Protected Cell ACCOUNLS...........c.cvevevercveeeverieseeeiiens | covrrrieeessesesessesesesiesens | cvsreseesessesssssssssssessssens | soevesesssssesessessesssssessens
7. Commissions, expenses paid and aggregate write-ins for dedUCtions..............ceuieieeirieicicsiee e eseeseesienes | eveeiaes 1,799,293,326 | .......... 1,718,607,201 |.......... 6,551,223,518
8.  Dividends paid t0 POIICYNOIABTS.........c.ovveveeicreiees ettt sa st s s sas s ssessssensnnans | evessessesensanes 3,154,105 | oo 2,743,308 | ..ccvvveren. 11,187,059
9.  Federal and foreign income taxes paid (recovered) net of $.....4,451,580 tax on capital gains (I0SS€S).........cc.eeveereeeres [ correerienne. (60,776,076)] ......covuee.... (36,125)] .............. (53,282,248)
10, Total (LINES 5 HIOUGN 9)....cvouverreeerrcirreereeereeeeesss s sesssseesssess st st sssss st st ssssssssssassssssssnnsssans | sssessenns 3,869,250,496 | .......... 3,685,579,936 | ........ 15,048,274,811
11.  Net cash from operations (Line 4 mMiNUS LINE 10)......c..coiueiiriuiiiiiieiesiieiie et ssssssessesssesse s ssssssesssssssessenss | essessssenes 221,536,272 | .cocvnee. 175,156,770 |.......... 1,408,749,724
CASH FROM INVESTMENTS
12.  Proceeds from investments sold, matured or repaid:
120 BONAS....uvireienceierie et [ et 418,312,516 | .cocvvvneens 391,601,464 | ......... 1,710,634,934
12.2 ..104,878,847 | ...............38,662,123 | ...............96,838,811
12.3° MOMGAGE I08NS.......ceuuriririeceierieeis sttt nenin | eeerieesinees 18,497,708 | ..ovvvneene. 11,309,870 | ..oovvvvrneee 137,455,509
124 REAIESIAE......cvieeceeic ettt bbbt sttt b st s et enaesaes | nerisbentesissesses e bessessesnsas | serenaeseesessestesessentesensnts | sereeresassierand 6,609,259
12,5 Other INVESIEA @SSEIS.......c.uuurreeeirierrieriereiis ittt | eressnesons 136,828,234 | ............. 170,680,825 | ............. 618,233,172
12.6 Net gains or (losses) on cash, cash equivalents and short-term iNVESIMENTS..........c.cevrierirensineneinineneieienes | e 246,049 | ..o (209,572) v 616,872
12.7  MISCElIANEOUS PrOCEEAS. ... ..vevrieierireieieireistesseese sttt s sttt ssessesssensesssssnsensessesansessessnss | sressssassenses 51,337,090 |....cco.ee. 110,264,385 | ..covvvvnne. 87,907,635
12.8 Total investment proceeds (Lines 12.1 t0 12.7). ..730,100,444 ..722,309,095 | ..........2,658,296,192
13.  Cost of investments acquired (long-term only):
131 BONGS.eouvereeteereeeseess et eess sttt | eeetsnenans 252,863,683 | ....ccvevnv. 402,724,018 | .......... 2,910,058,992
13,2 SHOCKS. cveuevereeetceisei ettt | eener et 4,002,614 | .ocvvnens 125,223,457 | ............. 235,394,590
13.3 MOMGAGE I08NS.......veveeereereerseeseessseeseess e eess ettt essssesssnessns | seessssssnees 66,834,062 | .....c......... 14,050,038 | ...ocvevnve 265,477,139
134 REAIESIALE.......ceeerirceicitri bRt | eereeneseeneans 6,027,310 | ceovvrireriienns (415,261) .oovoevvine 19,245,944
135 Other INVESIEA @SSELS.......veuurerererecereeiieeeese st eses st ss sttt ssst st nsntnns | sevessnssnns 182,301,932 | .......vcc.n. 206,453,080 | ............. 698,043,968
13.6  MiSCEllaNEOUS APPIICAHIONS. .....cvvecveieiieicisrieieie ettt st s e sensensesnns | erensessnsans 129,670,789 | ...covvenee. 56,996,563 | ....cccoennns 48,634,620
13.7 Total investments acquired (LINES 13.110 13.6).......cueuviiieereeereieieeteeeece et ssaes s saessessesenes | ersrssinans 641,700,390 |............. 805,031,895 |.......... 4,176,855,253
14.  Netincrease or (decrease) in contract [0ans and PrEMIUM NOES..........c.cveiuivciiiieiieie et sse st ssessssbesas | sessessssesessssses s ssessessas | eessesssssessesessessessessesss | seessessssssessesssssssesssssanes
15.  Net cash from investments (Line 12.8 minus Line 13.7 @and LINE 14).......ccuvveveerrreieiiereeeieeeeeesiesesstessssssesesessessesnns | cevessesesonns 88,400,054 |.............. (82,722,800)]......... (1,518,559,061)
CASH FROM FINANCING AND MISCELLANEOUS SOURCES
16.  Cash provided (applied):
16.1 Surplus notes, capital notes
16.2 Capital and paid in SUrPIUS, [ESS trEASUMY SLOCK...........evurreierririrrcirririeississesessessssisssssssssssssesssssessessssssessessssssssnss | sssessssssssessassssssessessessns | sessessesssssssssessassssssessessos | sessssssessessasssssessessessnens
16.3 BOITOWEA fUNMS........ocvuiieiecicie ettt st bbbt bbb ss st s baesses s bsnnns | svsessessessessesssssssessestons | sesessessessssesssssestansnsans | snsessensenseens (5,163,112)
16.4 Net deposits on deposit-type contracts and other iNSUranCe lIAbIlItIES..............ccvvvevererieieicreeece e | et | cereeisssesee e sssseseesess | ceresesssessssssssssssesessssees
16.5  DiVIdENdS 10 STOCKNOIABTS...........uveuiiiieiiecir bbbttt stessns | srbsesissnisenis s sses s esesens | oesbsest st st sb st st enias | cbresbsessess s es
16.6  Other cash provided (APPHEA).........ccevevcreieeieeisee ettt b et s s st aes e senaesanes | aesnsnsens (330,220,746)|............. (156,339,906)| .............. (40,325,618)
17. Net cash from financing and miscellaneous sources (Lines 16.1 through 16.4 minus Line 16.5 plus Line 16.6)............ | sccocevenes (330,220,746)] ............ (156,339,906) ....oconenes (45,488,730)
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 Lin€ 17).......cccoveeveermnvecae | verreireinens (20,284,419 .....cconvne. (63,905,936) ............ (155,298,066)
19. Cash, cash equivalents and short-term investments:
191 BEYINNING OF YEAT. ... ettt ess sttt esstsssnnnns | eeetseesnns 238,859,967 | ..ovvvvvnee 394,158,033 | ..ovvvvrnvee 394,158,033
19.2  End of period (LiN€ 18 PIUS LINE 19.1).......cceovverreeiriirirrerieiriseceieeriseeceseeiseenisesesseniseneesenessessesssessesesssnesnens | oeveeeeeenns 218,575,547 | ............. 330,252,097 | ............. 238,859,967
Note: Supplemental disclosures of cash flow information for non-cash transactions:
20.0001  Exchange of bond investment to bond iNVESIMENL.............coiviiiiiieeeec e | everenieienas 83,959,336
20.0002  Exchange of bond investment to €quity INVESIMENL..........cc.ccveiviiiiicieieee ettt sssentes | ssressessesiessessss e sseseans
20.0003  Exchange of equity investment t0 @quUity INVESIMENT............coviirrirrrireerres et sesssssssees | sesesessessssesssssssaesessesens
20.0004  Capitalized interest on bonds 42814 ...
20.0005 Capitalized interest 0N MOMGAGE I0ANS..........vviieereriririreireeeiee ettt sttt ssesssstessssssessenes | sessessssesssen 2,099,396
20.0006  Intercompany transfer Of SBCUMHES. ...........ccvuiueiieiisiicieieeees sttt ss s sesssssesas | essessesanes 93,085,387
20.0007  Tax Credit Commitments Liabilities..............c......... 12,918,340 |...
20.0008  Change in accounts receivables for unsettled trades.
20.0009  DEFEITEA GAINS....u.reuieereieeseesersseeseesersssssessessseseesssssesseesesssessesees s se8see e s se8seEseEseEE s o8t eEf e E 8 sesfenf st skttt sns ettt
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Statement for March 31, 2016 ofthe NATIONWIDE MUTUAL INSURANCE COMPANY

NOTES TO THE FINANCIAL STATEMENTS

Note 1 — Summary of Significant Accounting Policies and Going Concern

A. Accounting Practices

The accompanying statutory financial statements of Nationwide Mutual Insurance Company (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 State of
Ohio for determining and reporting the financial condition and results of operations of an insurance company, as well as, determining its solvency
under the Ohio Insurance law. The NAIC’s Accounting Practices and Procedures Manual (NAIC SAP) has been adopted as a component of
prescribed or permitted practices by the State of Ohio.

Eagle Captive Reinsurance, LLC (Eagle) is a special purpose financial captive insurance company domiciled in the State of Ohio. The Company
has an indirect partial ownership of Eagle through the Company’s ownership of Nationwide Corporation. See the Nationwide Corporate
Organizational Chart, which appears as Schedule Y of this statement. Pursuant to Ohio Revised Code Chapter 3964 and the approval by the
Department, Eagle has applied a prescribed practice which values Eagle’s reserves on an alternative reserving basis from the NAIC’s accounting
practices and procedures manual. The prescribed practice decreased the subsidiary’s valuation by $(102.3) million and $(70.5) million as of March
31, 2016 and December 31, 2015, respectively, and also reduced the admitted deferred tax assets (DTA) by $(15.3) million and $(10.6) million as
of March 31, 2016 and December 31, 2015, respectively.

Olentangy Reinsurance, LLC (Olentangy) is a special purpose financial insurance company domiciled in the State of Vermont. The Company has
an indirect partial ownership of Olentangy through the Company’s ownership of Nationwide Corporation. See the Nationwide Corporate
Organizational Chart, which appears as Schedule Y of this statement. Olentangy was granted a permitted practice from the State of Vermont
which increased the subsidiary’s valuation by $61.3 million as of March 31, 2016 and December 31, 2015, and also allowed the Company to admit
additional DTA of $9.2 million as of March 31, 2016 and December 31, 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 and the State of Vermont is shown below:

State of
Domicile 2016 2015
Net Income
(1) Nationwide Mutual Insurance Company state basis (Page 4, Line 20, Columns 1&3) OH $ (85,605,527) $ 184,127,500
(2) state prescribed practices that increase/(decrease) NAIC SAP OH - -
(3) State permitted practices that increase/(decrease) NAIC SAP OH - -
(4) NAIC SAP (1-2-3=4) OH $ (85,605,527) $ 184,127,500
Surplus

(5) Nationwide Mutual Insurance Company state basis (Page 3, Line 37, Columns 1&2) OH $ 12,183,036,343 $ 12,315,875,046
(6) State prescribed practices that increase/(decrease) NAIC SAP

Subsidiary valuation - Eagle OH (102,332,238) (70,528,364)

Subsidiary valuation - Eagle impact on deferred tax asset admittance OH (15,349,836) (10,579,255)
(7) State permitted practices that increase/(decrease) NAIC SAP

Subsidiary valuation - Olentangy VT 61,333,945 61,333,945

Subsidiary valuation - Olentangy impact on deferred tax asset admittance VT 9,200,092 9,200,092
(8) NAIC SAP (5-6-7=8) OH $ 12,230,184,380 $ 12,326,448,628

B. Use of Estimates in the Preparation of the Financial Statements
No significant changes from prior year end.

C. Accounting Policies
No significant changes from prior year end.

D. Going Concern
Not applicable.

Note 2 — Accounting Changes and Corrections of Errors

No significant changes from prior year end.

Note 3 - Business Combinations and Goodwill

No significant changes from prior year end.

Note 4 — Discontinued Operations

Not applicable.

Note 5 — Investments

A. Mortgage Loans

No significant changes from prior year end.
B. Troubled Debt Restructuring

No significant changes from prior year end.
C. Reverse Mortgages

Not applicable.
D. Loan-Backed Securities

1. Prepayment assumptions are generally obtained using a model provided by a third-party vendor.
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Statement for March 31, 2016 ofthe NATIONWIDE MUTUAL INSURANCE COMPANY

NOTES TO THE FINANCIAL STATEMENTS

2. Not applicable.

3. The following table summarizes other-than-temporary impairments for loan-backed securities recognized in the current reporting period based
on the fact that the present value of projected cash flows expected to be collected was less than the amortized cost of the securities.

@ 2 ()] ()] O] (6) @
Recognized Amortized cost
Amortized cost Present value other-than- after other-than- Fair value Date of financial
before current of projected temporary temporary at time statement where
CUsIP period OTTI cash flows impairment impairment of OTTI reported
009503AD5 $ 2,215,148 $ -$ 2,215,148 $ -$ 1,392,857 Q1'16
61749TAA2 4,386,499 2,900,244 1,486,255 2,900,244 4,249,680 Q1'16
35729QAS7 1,265,467 1,215,161 50,306 1,215,161 1,048,197 Q1'16
Total $ 3,751,709

4. All impaired securities (fair value is less than cost or amortized cost) for which an other-than-temporary impairment has not been recognized
in earnings as a realized loss (including securities with a recognized other-than-temporary impairment for non-interest related declines when

a non-recognized interest related impairment remains):

a. The aggregate amount of unrealized losses:

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

=

1.
2.

Less than 12 Months $ (10,465,117)
12 Months or Longer $ (37,365,319)
Less than 12 Months $ 683,308,819
12 Months or Longer $ 449,240,993

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 Securities Lending Transactions

3. Collateral Received

b. The fair value of that collateral and of the portion of that collateral that the Company has sold or repledged was $171,245,750 as of March

31, 2016.

F. Real Estate

Subsequent to the quarter end, on April 25, 2016, the Company sold real estate assets at a price of $54.6 million and recognized a gain on the
sale of $10.5 million. The real estate assets were classified as held for sale as of March 31, 2016 and December 31, 2015. See Note 15 for

discussion of the corresponding sale-leaseback transaction.
G. Low-Income Housing Tax Credits

No significant changes from prior year end.
H. Restricted Assets

No significant changes from prior year end.
I. 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.
K. Structured Notes
No significant changes from prior year end.

Note 6 - Joint Ventures, Partnerships and Limited Liability Companies

No significant changes from prior year end.

Note 7 - Investment Income

No significant changes from prior year end.

Note 8 - Derivative Instruments

No significant changes from prior year end.

Q06.1



Statement for March 31, 2016 ofthe NATIONWIDE MUTUAL INSURANCE COMPANY

NOTES TO THE FINANCIAL STATEMENTS

Note 9 — Income Taxes

No significant changes from prior year end.

Note 10 — Information concerning parent, subs, and affiliates

A. Nature of Relationships
Effective January 1, 2016, Nationwide Insurance Company of Florida entered into a 100% quota share reinsurance agreement with the Company.
Effective January 1, 2016, Veterinary Pet Insurance Company entered into a 100% quota share reinsurance agreement with Scottsdale Insurance
Company. Scottsdale Insurance Company then contributes 100% of this business to the Nationwide Pool though the reinsurance pooling
agreement. See Note 26 within the Annual Statement for further discussion of the reinsurance pooling agreement.
B. Detail of Transactions Greater than ¥2 % of Admitted Assets
No significant changes from prior year end.
C-N. No significant changes from prior year end.
Note 11 - Debt
A. All Other Debt
No significant changes from prior year end.
B. Funding Agreements with Federal Home Loan Bank (FHLB)
1. The Company is a member of the FHLB of Cincinnati. Through its membership, the Company has conducted business activity (borrowings)
with the FHLB. It is part of the Company'’s strategy to utilize these funds as backup liquidity. The Company has determined the actual maximum

borrowing capacity as $600.0 million. The Company’s Board of Directors approved of this amount with consideration of the FHLB’s stock
ownership and collateralization requirements.

2. FHLB Capital Stock

a. Aggregate Totals

1. Current Year 1 2 3
Protected Cell
Total 2+ 3 General Account Accounts
(@) Membership Stock - Class A $ - $ - $
(b) Membership Stock - Class B $ 25,000,000 $ 25,000,000 $
(c) Activity Stock $ - $ - $
(d) Excess Stock $ - $ - $
(e) Aggregate Total $ 25,000,000 $ 25,000,000 $
® Actual or Estimated Borrowing Capacity as
Determined by the Insurer $ 600,000,000 XXX XXX
2. Prior Year-end 1 2 3
Protected Cell
Total 2+ 3 General Account Accounts
(@) Membership Stock - Class A $ - $ - $
(b) Membership Stock - Class B $ 25,000,000 $ 25,000,000 $
(c) Activity Stock $ - $ - $
(d) Excess Stock $ - $ - $
(e) Aggregate Total $ 25,000,000 $ 25,000,000 $
® Actual or Estimated Borrowing Capacity as
Determined by the Insurer $ 600,000,000 XXX XXX
b. Membership Stock (Class A and B) Eligible and Not Eligible for Redemption
Membership Current Year Not Eligible for Less Than 6 6 months to Less | 1to Less Than 3
Stock Total Redemption Months Than 1 year Years 3to5 Years
Class A $ - $ - $ -3 - $ -3 -
Class B $ 25,000,000 $ 25,000,000 $ - - $ $

3. Not applicable.

4. Not applicable.

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

Plans

A. Defined Benefit Plans

1-3. No significant changes from prior year end.
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Statement for March 31, 2016 ofthe NATIONWIDE MUTUAL INSURANCE COMPANY

NOTES TO THE FINANCIAL STATEMENTS

4. Components of net periodic benefit cost

Pension Benefits Postretirement Benefits
2016 2015 2016 2015

a. Service cost $ 38,292,000 $ 163,218,202 $ 163,250 $ 755,149
b. Interest cost 56,902,750 214,798,302 3,007,750 11,936,398
c. Expected return on plan assets (69,076,000) (290,300,475) (2,634,500) (11,409,221)
d. Transition asset or obligation - - - -
e. (Gains) and losses 6,432,500 25,467,009 266,250 1,217,469
f. Prior service cost or credit (4,239,500) (16,457,323) 1,458,000 5,093,375
g. (Gain) or loss recognized due to a settlement

or curtailment - - - -
h. Total net periodic benefit cost $ 28,311,750 $ 96,725,715 $ 2,260,750 $ 7,593,170

5-12. No significant changes from prior year end.

13.  On February 12, 2016, the Company made a discretionary contribution of $80.0 million to the NRP. As of this date, the Company does not
have a required minimum funding contribution for the NRP and no additional contributions are expected to be made to the NRP in 2016.

14-21. No significant changes from prior year end.
B-I. No significant changes from prior year end.

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

No significant changes from prior year end.

Note 14 — Contingencies

No significant changes from prior year end.
Note 15 — Leases
A. Lessee Leasing Arrangements
1-2. No significant changes from prior year end.
3. On April 25, 2016, the Company entered into a sale-leaseback transaction on certain real estate assets. The lease expires on March 24,

2028. The Company expects to pay $2.6 million on the lease during 2016. The future minimum lease payments in the aggregate and for
each of the five succeeding years are as follows:

Sale-leaseback

Year Ending December 31 (in millions)
2017 $ 3.9
2018 4.0
2019 4.1
2020 4.1
2021 4.2
Thereafter 28.8
Total $ 49.1

B. Lessor Leasing Arrangements
Not applicable.

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

No significant changes from prior year end.

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

A. Transfers of Receivables Reported as Sales
Not applicable.

B. Transfers and Servicing of Financial Assets
No significant changes from prior year end.

C. Wash Sales
Not applicable.

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

Not applicable.

Note 19 - Direct Premiums Written/Produced by Managing General Agents/Third Party Administrators

Not applicable.

Note 20 — Fair Value Measurements

Fair value is defined as the price that would be received to sell an asset or paid to transfer a liability in an orderly transaction between market
participants at the measurement date. Fair value measurements are based upon observable and unobservable inputs. Observable inputs reflect
market data obtained from independent sources while unobservable inputs reflect the Company’s view of market assumptions in the absence of
observable market information. The Company utilizes valuation techniques that maximize the use of observable inputs and minimize the use of
unobservable inputs. In determining fair value, the Company uses various methods including market, income and cost approaches.
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Statement for March 31, 2016 ofthe NATIONWIDE MUTUAL INSURANCE COMPANY

NOTES TO THE FINANCIAL STATEMENTS

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

The Company categorizes financial assets and liabilities as follows:

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

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

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

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

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

A corporate pricing matrix is used in valuing certain corporate bonds. The corporate pricing matrix was developed using publicly available spreads for
privately placed corporate securities 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
or a corporate pricing matrix. These bonds are classified accordingly in the fair value hierarchy as only one broker quote is ordinarily obtained, the
investment is not traded on an exchange, the pricing is not available to other entities and/or the transaction volume in the same or similar investments
has decreased. Inputs used in the development of prices are not provided to the Company by the brokers as the brokers often do not provide the
necessary transparency into their quotes and methodologies. Broker quotes are subject to validation of price movements that require approval from
the Company’s management. Management uses its knowledge of the investment and current market conditions to determine if the price is indicative
of the investment's fair value.

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

The following table summarizes financial assets and liabilities measured at fair value as of March 31, 2016:

Level 1 Level 2 Level 3 Total
Assets at Fair Value

U.S. Government bonds $ - $ - $ - $ _
States, Territories and Possessions _ R R _
Political subdivisions - 5,392,097 _ 5,392,097
Special revenues R i - R
Hybrid Securities _ R R _
Credit tenant loans _ R R _
Industrial & Misc. - 860,187,441 16,108,776 876,296,217

Total Bonds $ - $ 865,579,538 $ 16,108,776 $ 881,688,314
Sec Lending - 4,286,247 - 4,286,247
Preferred Stocks - 178,000 - 178,000
Common Stocks 377,802,749 25,145,063 8,102,389 411,050,201
Loans held for sale - - 7,129,351 7,129,351
Separate Account Assets - R R -
Derivative Assets _ R R _

Total Assets at Fair Value $ 377,802,749 $ 895,188,848 $ 31,340,516 $  1,304,332,113

Liabilities at Fair Value

Derivatives Liabilities $ -3 94,519,547 $ -3 94,519,547

Total Liabilities at Fair Value $ - 3 94,519,547 $ - $ 94,519,547
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Statement for March 31, 2016 ofthe NATIONWIDE MUTUAL INSURANCE COMPANY

NOTES TO THE FINANCIAL STATEMENTS

The following table presents the rollforward of Level 3 financial assets and liabilities held at fair value during the three months ended March 31, 2016:

Total gains | Total gains
Beginning and (losses) | and (losses) Ending
Balance at Transfers Transfers out | included in | included in Balance at
12/31/2015 | into Level 3 of Level 3 Net Income Surplus Purchases |Issuances Sales Settlements | 3/31/2016
Assets at Fair Value
U.S. Government
bonds $- $- $- $- $- $- $- $- $- $-
States, Territories
and Possessions - - - - - - - - - R
Political subdivisions - - - - - - - - - -
Special revenues - - - - - - - - - R
Hybrid Securities - - - - - - - - - R
Credit tenant loans - - - - - - - - - -
Industrial & Misc. 50,954,919 2,960,416  (37,396,875) - (1,889,084) 1,546,320 - (67,184) 264 16,108,776
Total Bonds $50,954,919 $2,960,416 $(37,396,875) $-  $(1,889,084) $1,546,320 $- $(67,184) $264 $16,108,776
Sec Lending - - - - - - - - - R
Preferred Stocks 88,764 - - 27,659 6,855 - - (123,278) - -
Common Stocks 9,721,040 - - 556,604 (1,311,444) - - (863,811) - 8,102,389
Loans held for sale 7,193,327 - - - (28,031) - - (35,945) - 7,129,351
Derivative Assets - - - - - - - - - R
Total Assets at Fair
Value $67,958,050 $2,960,416  $(37,396,875)  $584,263 $(3,221,704) $1,546,320 $-  $(1,090,218) $264  $31,340,516
Liabilities at Fair Value
Derivative liabilities $- $- $- $- $- $- $- $- $- $-
Total liabilities $- $- $- $- $- $- $- $- $- $-

The following table summarizes aggregate carrying value and fair value,
reported at fair value, as of March 31, 2016:

by level, for all financial assets and liabilities, excluding assets and liabilities

Not Practicable

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

Assets
Bonds $12,278,734,653 $11,594,659,949 $1,695,682,234 $10,214,939,111 $368,113,308 $-
Stocks 8,138,946,625 8,138,989,431 - (42,806) 8,138,989,431
Mortgage loans 855,675,270 833,155,707 - - 855,675,270
Short-term investments 439,088,721 439,088,721 81,637,706 357,451,015 -
Derivative assets - - - - -
Securities lending collateral assets* 166,959,503 166,968,049 165,800,798 1,158,705 -

Total Assets $21,879,404,772 $21,172,861,857 $1,943,120,738 $10,573,506,025 $9,362,778,009 $-
Liabilities
Derivatives Liabilities $23,263,745 $- $- $23,263,745 $-

Total Liabilities $23,263,745 $- $- $23,263,745 $- $-

1 Includes nonadmitted assets

Note 21 - Other ltems

A. Unusual or Infrequent Items
Not applicable.

B. Troubled Debt Restructuring for Debtors
Not applicable.

C. Other Disclosures
No significant changes from prior year end.

D. Business Interruption Insurance Recoveries
Not applicable.

E. State Transferable and Non-Transferable Tax Credits
No significant changes from prior year end.

F. Subprime Mortgage Related Risk Exposure
No significant changes from prior year end.

G. Insurance-Linked Securities
On February 29, 2016, the Caelus Re 2013-2 catastrophe bond expired according to the terms of the original agreement.
On February 29, 2016, the Company and certain of its affiliates entered into an agreement with Caelus Re IV Limited, a Cayman Islands Special
Purpose Reinsurance Vehicle, for the purpose of securing collateralized, multiyear property catastrophe loss protection through the capital
markets. The catastrophe bond, Caelus Re 2016-1, issued as part of this agreement provides reinsurance coverage to the Company and certain
of its affiliates for catastrophic events, including hurricanes, winter storms, convective storms, wildfire, meteorite, volcanic eruption, earthquakes
and the fires following earthquakes. The catastrophe bond is an indemnity trigger-based bond where the Company recovers losses in excess of
specified levels of catastrophic claims. For 2016, the Caelus Re 2016-1 catastrophe bond provides national coverage at 89% of $337.0 million

excess of $1.915 billion. The coverage is effective March 1, 2016 and expires on February 29, 2020.

As of March 31, 2016 and December 31, 2015, the aggregate maximum proceeds that could be received from the Company's catastrophe bonds
were $620.0 million and $590.0 million, respectively.
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Note 22 - Events Subsequent

Type | — Recognized Subsequent Events:

Subsequent events have been considered through May 6, 2016 for the statutory statement issued on May 9, 2016.

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.

Type Il — Nonrecognized Subsequent Events:

Subsequent events have been considered through May 6, 2016 for the statutory statement issued on May 9, 2016.

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

Note 23 Reinsurance

No significant changes from prior year end.

Note 24 - Retrospectively Rated Contracts and Contracts Subject to Redetermination

No significant changes from prior year end.

Note 25 - Changes in Incurred Losses and Loss Adjustment Expenses

No significant changes from prior year end.

Note 26 — Intercompany Pooling Arrangements

No significant changes from prior year end.

Note 27 - Structured Settlements

No significant changes from prior year end.

Note 28 - Health Care Receivables

Not applicable.

Note 29 — Participating Policies

Not applicable.

Note 30 — Premium Deficiency Reserves

No significant changes from prior year end.

Note 31 — High Deductibles

Not applicable.

Note 32 - Discounting of Liabilities for Unpaid Losses or Unpaid Loss Adjustment Expenses

No significant changes from prior year end.

Note 33 - Asbestos/Environmental Reserves

No significant changes from prior year end.

Note 34 — Subscriber Savings Accounts

Not applicable.

Note 35 — Multiple Peril Crop Insurance

Not applicable.

Note 36 — Financial Guaranty Insurance

Not applicable.
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9.1

GENERAL INTERROGATORIES

PART 1 - COMMON INTERROGATORIES
GENERAL

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

as required by the Model Act? Yes[ ] No[X]
If yes, has the report been filed with the domiciliary state? Yes[ ] NoJ ]
Has any change been made during the year of this statement in the charter, by-laws, articles of incorporation, or deed of settlement of the
reporting entity? Yes[ ] No[X]
If yes, date of change:
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] Nol ]
If yes, complete Schedule Y, Parts 1 and 1A.
Have there been any substantial changes in the organizational chart since the prior quarter end? Yes[ ] No[X]
If the response to 3.2 is yes, provide a brief description of those changes.
Has the reporting entity been a party to a merger or consolidation during the period covered by this statement? Yes[ ] No[X]
If yes, provide name of entity, NAIC Company Code, and state of domicile (use two letter state abbreviation) for any entity that has ceased to exist as a
result of the merger or consolidation.
1 2 3
NAIC
Company State of
Name of Entity Code Domicile
If the reporting entity is subject to a management agreement, including third-party administrator(s), managing general agent(s), attorney-in-fact, or
similar agreement, have there been any significant changes regarding the terms of the agreement or principals involved?
If yes, attach an explanation. Yes[ ] No[X] NAT]
State as of what date the latest financial examination of the reporting entity was made or is being made. 12/31/2011
State the as of date that the latest financial examination report became available from either the state of domicile or the reporting entity. This date
should be the date of the examined balance sheet and not the date the report was completed or released. 12/31/2011
State as of what date the latest financial examination report became available to other states or the public from either the state of domicile or the
reporting entity. This is the release date or completion date of the examination report and not the date of the examination (balance sheet date). 04/07/2013
By what department or departments?
OH
Have all financial statement adjustments within the latest financial examination report been accounted for in a subsequent financial statement filed
with Departments? Yes[ ] No[ ] NA[X]
Have all of the recommendations within the latest financial examination report been complied with? Yes[ ] No[ ] NAI[X]
Has this reporting entity had any Certificates of Authority, licenses or registrations (including corporate registration, if applicable) suspended or revoked
by any governmental entity during the reporting period? Yes[ ] No[X]
If yes, give full information:
Is the company a subsidiary of a bank holding company regulated with the Federal Reserve Board? Yes[ ] No[X]
If response to 8.1 is yes, please identify the name of the bank holding company.
Is the company affiliated with one or more banks, thrifts or securities firms? Yes[X] NoJ ]
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 0oCC 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
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? Yes[X] NoJ ]

QO

k=2

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

o

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

T 58 5 T =

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

D

Accountability for adherence to the code.

Qo7

Honest and ethical conduct, including the ethical handling of actual or apparent conflicts of interest between personal and professional relationships;
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GENERAL INTERROGATORIES
PART 1 - COMMON INTERROGATORIES

9.11

9.2
9.21

9.3
9.31

10.1
10.2

1.1

11.2

13.

14.1

15.1
15.2

16.
16.1
16.2
16.3
17.

If the response to 9.1 is No, please explain:

Has the code of ethics for senior managers been amended? Yes[X] Nol[ ]
If the response to 9.2 is Yes, provide information related to amendment(s).
The No-Retaliation Policy has been updated in regards to reporting possible violations of state and federal law or regulation to any governmental
agency or entity or making disclosures protected under state or federal whistleblower laws or regulation.
Have any provisions of the code of ethics been waived for any of the specified officers? Yes[ ] No[X]
If the response to 9.3 is Yes, provide the nature of any waiver(s).
FINANCIAL
Does the reporting entity report any amounts due from parent, subsidiaries or affiliates on Page 2 of this statement? Yes[X] Nol ]
If yes, indicate any amounts receivable from parent included in the Page 2 amount: $ 0
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.) Yes[ ] No[X]
If yes, give full and complete information relating thereto:
Amount of real estate and mortgages held in other invested assets in Schedule BA: $ 1,150,828,382
Amount of real estate and mortgages held in short-term investments: $ 0
Does the reporting entity have any investments in parent, subsidiaries and affiliates? Yes[X] NoJ ]
14.2 If yes, please complete the following:
1 2
Prior Year-End Current Quarter
Book/Adjusted Carrying Value Book/Adjusted Carrying Value
14.21 Bonds $ 0 $ 0
14.22 Preferred Stock 0 0
14.23 Common Stock 8,056,775,843 8,138,989,431
14.24 Short-Term Investments 0 0
14.25 Mortgage Loans on Real Estate 0 0
14.26 All Other 1,868,788,063 1,876,176,443
14.27 Total Investment in Parent, Subsidiaries and Affiliates (Subtotal Lines 14.21 to 14.26) $ 9,925,563,906 $ 10,015,165,874
14.28 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] NoJ ]
If yes, has a comprehensive description of the hedging program been made available to the domiciliary state? Yes[X] NoJ ]
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: $ 171,245,750
Total book adjusted/carrying value of reinvested collateral assets reported on Schedule DL, Parts 1 and 2: $ 171,254,296
Total payable for securities lending reported on the liability page: $ 176,598,629
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, Il - 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

The Bank of New York Mellon 1 Wall Street, New York, NY 10286

Royal Trust 77 King St., York, ON M9N 1L4

Federal Home Loan Bank 221 E. 4th St, Suite 600, Cincinnati, OH. 45202
17.2 For all agreements that do not comply with the requirements of the NAIC Financial Condition Examiners Handbook, provide the name,

location and a complete explanation:
1 2 3
Name(s) Location(s) Complete Explanation(s)

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 Ifyes, give full and complete information relating thereto:

1 2 3
Old Custodian New Custodian Date of
Change
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GENERAL INTERROGATORIES
PART 1 - COMMON INTERROGATORIES

17.5 Identify all investment advisors, broker/dealers or individuals acting on behalf of broker/dealers that have access to the investment
accounts, handle securities and have authority to make investments on behalf of the reporting entity:

1

Central Registration Depository

2
Name(s)

3
Address

N/A Members of the investment staff designated by the Chief One Nationwide Plaza, Columbus, Ohio 43215
Investment Officer as detailed in the Corporate Resolution

152209 Gramercy Funds Management LLC 20 Dayton Avenue, Greenwich, CT. 06830

141037 Ka Fund Advisors, LLC 811 Main Street, 14th Floor, Houston, TX 77002

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

18.2 If no, list exceptions:

Q07.2

Yes[X] NoJ ]
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GENERAL INTERROGATORIES (continued)
PART 2 - PROPERTY & CASUALTY INTERROGATORIES

1. Ifthe reporting entity is a member of a pooling arrangement, did the agreement or the reporting entity’s participation change? Yes[ ] No[X] NAJ ]
If yes, attach an explanation.
2. Has the reporting entity reinsured any risk with any other reporting entity and agreed to release such entity from liability, in whole or in part,
from any loss that may occur on the risk, or portion thereof, reinsured? Yes[ ] No[X]
If yes, attach an explanation.
3.1 Have any of the reporting entity’s primary reinsurance contracts been canceled? Yes[ ] No[X]
3.2 Ifyes, give full and complete information thereto:
4.1 Are any of the liabilities for unpaid losses and loss adjustment expenses other than certain workers’ compensation tabular reserves (see
Annual Statement Instructions pertaining to disclosure of discounting for definition of “tabular reserves,”) discounted at a rate of interest
greater than zero? Yes[X] Nof ]
4.2 Ifyes, complete the following schedule:
1 2 3 Total Discount Discount Taken During Period
4 5 6 7 8 9 10 1
Maximum Disc. Unpaid Unpaid Unpaid Unpaid
Line of Business Interest Rate Losses LAE IBNR Total Losses LAE IBNR Total
10.250 4.922 153,545 6,900 160,445 (5,168) 0 (5,168)
Total XXX XXX 153,545 6,900 160,445 (5,168) 0 (5,168)
5.1 Operating Percentages:
5.1 A&H loss percent 69.785%
5.2 A&H cost containment percent 0.000%
5.3 A&H expense percent excluding cost containment expenses 29.544%
6.1 Do you act as a custodian for health savings accounts? Yes[ ] No[X]
6.2 If yes, please provide the amount of custodial funds held as of the reporting date. 0
6.3 Do you act as an administrator for health savings accounts? Yes[ ] No[X]
6.4 If yes, please provide the amount of funds administered as of the reporting date. 0
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Statement for March 31, 2016 of the NATIONWIDE MUTUAL INSURANCE COMPANY
SCHEDULE F - CEDED REINSURANCE

Showing All New Reinsurers - Current Year to Date

1
NAIC
Company
Code

ID
Number

3

Name of Reinsurer

y

Domiciliary
Jurisdiction

5

Type of
Reinsurer

6
Certified
Reinsurer Rating
(1 through 6)

7
Effective Date
of Certified
Reinsurer Ratin

J

NONE
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Statement for March 31, 2016 of the NATIONWIDE MUTUAL INSURANCE COMPANY
SCHEDULE T - EXHIBIT OF PREMIUMS WRITTEN

Current Year to Date - Allocated by States and Territories

1 Direct Premiums Written Direct Losses Paid (Deducting Salvage) Direct Losses Unpaid
Active Currer?t Year PriorsYear Curre:t Year Prior5Year Currer?t Year Prior7Year
States, Etc. Status to Date to Date to Date to Date to Date to Date
1. Alabama........ccoooveivrirerinnn, AL|..... Lo [ o 2,928,111 | oo 3,437,033 [ o 1,912,525 | oo, 1,315,726 | ..cvvverrnne. 11,202,490 | cooovvverrnees 11,469,071
2. Levoor | e 87,780 [ cooovveveeeeee 47,283 | e, 308,680 | .ovverirrirriins 59,843 | oo 2,999,037 | oo 142,024
3. Lo [ o 5,696,781 | ..cveeer0nn 3,273,324 | o 3,130,335 | oo 1,737,093 | oo 14,389,505 | ..ocvvrrennnn 9,338,035
4, Lo [ o 8,586,668 | ..cceverernrn 9,977,247 | oo 4,500,142 | covverrerinn 4,256,181 | .covvrrrnne. 11,071,417 | o 13,888,631
5. L .47,145,004 27,465,805 ..30,820,510 179,508,514 | ..............178,159,210
6. Lo [ o, 6,027,374 | ..cccooeeve.. 4,336,924 | .o 2,101,165 | .ovveernee 2,092,045 | ..oovvrenne 20,274,627 | cooovvvrnne 22,082,780
7. L 15,404,514 10,653,459 | ..ovvvvrrnne. 14,196,780 | ..cocvvvvrnneene 52,899,572 | .coovvvrennncd 66,431,786
8. L 19,006,935 12,070,693 | c.covvvrrenee. 13,378,978 | c.oevverrene. 56,243,685 | .......ccoo.... 58,775,655
9. Lo [ o, 1,802,240 | ...ocooveer.e. 1,845,812 | o, 598,469 | ..oovverrrierinns 873,159 | cvvvverierinnn 4,363,839 | oo 4,099,345
10, Florida. ..., FL|...... Lo [ o 5430,178 | v 4,793,674 | e 5,233,288 | c.vvvririirines 3,010,561 | oo 47,000,508 | ...ovvriennns 48,074,740
11, GeOrgia....ocvecrecrierierierierines GA]...... Lo [ v 30,531,277 23,216,068 | .....cccvvvvvee. 9,179,802 | ..oovvvvirrnes 56,986,521 | ..covevrernnee 34,348,696
12, Hawaii......coconevneeneirencinens HI....... SO R 131,809 [ oo 96,352 | e AT772 | e 5996 | oo 72,450 [ oo 57,621
13, 1daho....ccoecee D ... Lo [ o 1,570,484 | ...covviern.. 1,480,884 | oo 523,535 | .o 576,898 | ..o 3,909,667 | ..oovvrrirrines 5,198,490
14, MliNOIS.....cverververreeeeieeeeieene IL|..... Lo [ o 3,238,936 | ..oovvverren 4,393,513 [ 1,337,208 | oo 2,074,018 | oo 16,102,254 | ....ocovvvennee. 15,637,175
15, Indi@na......ccoovvveeeriniiniirnis INT....... Lo [ v 10,413,392 | ...ccoee..e.. 10,244,293 | oo 6,963,900 | ..covvrrernnes 5,058,756 | ....ocoveunnee 21,664,648 | ......covcvnne. 19,613,495
16, 1OWa..ciene IAf...... Lo [ e 10,006,497 | ..ccoveveeernr9,818,098 | oo 4,255,671 | coverees 5,166,068 | .....ccovvenne 39,478,128 | ...oovvvvnnne 46,331,231
17, Kansas......coveenecnnennenn KS [ i Lo [ o 4.837,751 | oovirerenn8,260,863 | oo 2,587,176 | ooveveeinne 2,661,557 | .oovveriennen 23,395,631 | coovoveerreennee 24,697,341
18, Kentucky......ocoovevverncrncrencen KY [ Levooe [ e 10,058,367 6,284,309 3,346,916 | ..o 13,421,214 12,024,488
19, Louisiana.......c.cccveeervevrsevrneene LA [ i L..... ...662,006 ....655,744 217734 | e, 70,638 | ..... 1,138,906 | oo 912,944
20.  Maine.....ccccovvvnrnnirnennennecnn. ME | i IO PR 607,568 405,974 147,389 371,895 | i 371,922 1,736,340
21, Maryland.......ccccoovvvmrnninnen. MD | Lo [ e 40,046,910 | c.ovvvrrrnnns 43,432,531 | oo 19,860,654 | .....covvvnee. 20,861,450 | ..covvvvnee. 105,823,043 | .........c.... 113,176,520
22. Massachusetts.. MA ... L ....2,639,677 3,541,638 | ... 1,925,119 13,303,458 | oo 7,870,973 | oo 8,830,821
23. Michigan.......cccooconirnirniirninnens Ml ... L 1,253,125 1,292,100 | oo 627,086 1,286,440 15,885,501 19,633,559
24, Minnesota.......ccoecrmeerniernrenees MN]....... Lo [ o 2,569,275 | covveviieinne 2,738,674 | oo 1,044,339 [ oo 2,768,989 | ..o 14,701,772 | oo 11,943,156
25, MiSSISSIPPi...vouerrererenererrrennnens MS|...... Lo [ o 8,127,907 | covvvveireinnes 8,737,676 | ..ovveererenn 4,925,939 | oo 4,306,700 | ..cooovrvnneee 12,664,260 | ...cocoovvennes 12,545,216
26.  MiSSOUM......covurerreereerireeneens MO....... [N (PO 6,381,898 | ..ovvvrririnnes 8,124,552 | ..ovvrviriinn 2,780,068 | ..ccoverrrinne 2,885,553 | .ocoveerrinnen 22,262,139 | oo 35,024,244
27.  Montana.......c.coeceeenmeerneennienens MT]...... Levooe | e 840,191 | v 834,925 | .o 236,068 | .ooovvereireinne 666,751 | ..ovvererrinne 1,848,502 [ .cooovvvrinnee. 3,122,519
28.  Nebraska........cccocorerriernieneens NE |...... (IO [P 8,816,059 | ..oovvvririnnes 9,489,407 | ..ovvevviin 2,738,997 | oo 3,865,811 | oo 27,439,553 | ..oovvvennee 28,457,954
29. Nevada......omminninniinneens NV (... (ISP [P 2,874,084 | .ooorin 3,196,558 | ..ovverviieiinne 2,581,693 | oo 1,975,305 | .oovvvrinnen. 11,857,987 | ccovvvvrs 11,750,593
30. New Hampshire........c.ccoeunennae NH[....... Lo [ o 2,746,077 | covvreieinne 2,594,054 | ..o 1,448,905 | oo 1,192,611 | oo 4,422,300 | oo 4,315,685
31, New Jersey.....neinennas NJJ...... [N [P 2,167,816 | .coovvrieennee 2,092,564 | ..ooorrririinn 5,980,900 | c.ovverrreerenes 3,996,376 | ..oovrvrinne 76,227,659 | .cooovvvennee 71,827,877
32, New MexiCo.....coccnmvermrernrenns NM]....... IO R 789,433 | oo 876,346 | ..cooovrrrirerinn 968,826 | ...oovvverriienas 346,214 | oo 4527770 | oo 4,458,208
33, New YOrK....oooooenrenineiie NY |....... Lo [ e 27,774,410 | oo 30,114,303 | oo 15,347,431 | oo 16,166,742 | ....ccouc.e. 100,389,140 | ...cvvunve. 105,157,324
34.  North Carolina..........cccceeuenen. NC|...... Lo [ v 101,128,127 | ..coovvvenee. 105,789,411 | oo 52,952,323 | .ooovviinne 56,304,191 | ....cocoonee 133,512,000 | ..ooovvenee. 146,748,616
35.  North Dakota.......c.ccoeueruencnn. ND|...... [T [P 172,743 | o 1,074,783 | oo 353,365 | oo 447491 | oo 2,838,638 | oo 2,785,484
36. L ..65,411,859 75877119 | ... 31,389,616 ..35,938,288 ...88,929,232 | ..............102,111,599
371. ISV I 562,979 | oo 601,713 | oo 616,886 | ..oooovvrereinnns 303,454 | oo 1475112 [ oo 1,395,975
38, OregoN.....oocvrveeiereiireiireiieienas OR ... (ISR (OO 2,942,857 | covvrrinne 2,588,932 | oo 1,944,840 | ..o 2,011,624 | oo 6,011,167 | oovvrrrrnnn 6,016,535
39.  Pennsylvania.........ccccovene PA | i L.... ..78,046,360 ..95,748,675 | ... 54,641,723 .58,977,212 574,324,521 | .............597 526,314
40. Rhode Island..........cccooveomne Rl | i Lo e 10,789,080 11,320,263 | oo 7,525,848 | ..ovovvvinne 7,572,209 | oo 22,328,866 | ...cccooveennee 24,635,945
41.  South Carolina........c.ccccovvunne. SC|..eee [N (OO 5,608,768 | ..cccoovrirrinnee 5,931,825 | oo 6,467,794 | oo 4,607,240 | ..cooovvennee. 26,635,065 | ....cccoovrennee 38,241,648
42.  South Dakota.........ccccevurnruence. SD|....... (ISR (O 1,977,315 | oo 2471112 | 412492 | oo 533,231 | oo 9,447,905 | ..ovvovvrnn 9,702,700
43, Tennessee.......coomeommrernrenees TN|...... IR (ST 13,766,262 | ...ccoovvvenee. 14,383,539 | oo 6,285,663 | ..coovvreinne 6,508,078 | ...cccovrenne 27,877,029 | oo 30,144,966
44, TEXS.oiierrrereeeiseieeieeiineens TX] oo IR (ST 10,008,921 | ..ccovvvrenee. 27,519,056 | ...oovverenne 11,896,953 | ..covvvvrenee. 12,593,913 | oo 32,296,103 | .coooovvnne 32,766,612
45, Utah.s UT|....... Lo [ o 1,561,444 | ..o 1,611,843 [ oo 1470476 | oo 1,270,055 | oo 5,816,096 | ...coovvrvrenes 5,965,143
46, Vermont.......ccoeneeneirniennens VT|....... [N (O 3,229,073 | covrerieins 3,150,835 | covvrriinn 1,559,956 | ..ooovvvrvennen. 1,633,678 | oo 4,584,510 | oo 4,536,808
47, Virginia....oooeeeereeeeeeieiees VA]...... Levoor | v 60,145,523 | ...oovoveene 66,612,183 [ ...covvvrvenee 34,625,125 | oo 35,737,459 | ..o 122,848,240 | .............. 141,431,110
48.  Washington..........cccccovvurniunnee. WA(...... [N (O 3,153,999 | .o 3,143,951 | oo 1,924,388 | ..o 1,717,385 | oo 9,437,554 | oo 9,011,644
49, West Virginia........cooccoeveerrenen. WV ... IR (ST 29,436,791 | v 32,336,411 [ oo 13,670,792 | coovvrrrenee. 16,559,626 | ...cvvovvnne. 38,164,493 | ....coovovvnn 45,760,782
50.  WiSCONSIN......coverrerererrieeiinienes WI....... Lo [ s 4445903 | .o 3,238,814 | oo 3,127,657 | oo 2,338,867 | ..coovvrnnnn 24,576,096 | ....cooovrvnnee 25,233,495
51, WYoming.....coooovvvveierererriirnnenns WY |....... Lo [ o, 3,647,806 | ..coovovrirnnn 3,651,968 | ..oovvrieenn 1,035,105 | oo 1,926,129 | .o 6,556,090 | .oovvvrerinnns 7,302,719
52.  American Samoa..........ccceeune.
53. Guam.... .
54.  Puerto RICO......cocrrrrrerrrrinnenns
55.  US Virgin Islands...........cc.cco......
56.  Northern Mariana Islands
57. Canada.......ccoommrrrurninnen.
58.  Aggregate Other Alien.............
59.  TotalS......ooooreerrerrerierieirrerinns (@)...52 | .............. 688,236,344 | .............. 748,068,538 | ........... 405,892,350 | .............. 410,855,950 | ........... 2,120,073,848 | .......... 2,234,580,866
DETAILS OF WRITE-INS
58001, ...oeeveeveereeieeireesiessieesieesressessiennes | e XXX [ e | eevneiseississssssssisssssens [ e | eessesssesssesssssssesssesssesssenss | coesssssiessssssssssssssesss | sesssssssnssesssssssssssnnes
58002. ...oooverrrerierieiineeieeienreesieseeeneenees | e XXX [ ot | reeeieissssssiesiees [ e | sevessinssssisssssssssssssenns [ s | s s
58003. ...ooveereererireiresississiessiesressiennes | e XXX [ o | eevseiseississsssssssssssens [ e | eessesssesssesssssssesssesssesssenss | consssssiessssssssssssssesss | sesessssssssesssssessessnnes
58998. Summary of remaining write-ins
for Line 58 from overflow page.....] ..... D9, G IR (0 R [0 TR {1 RN (01 TR (0 U 0
58999. Totals (Lines 58001 thru 58003+
Line 58998) (Line 58 above)........ | ..... XXX [ o, (01 0 [ 0 [ 0 [ (01 T 0
(L) - Licensed or Chartered - Licensed Insurance Carrier or Domicilied RRG; (R) - Registered - Non-domiciled RRGs; (Q) - Qualified - Qualified or Accredited Reinsurer;
(E) - Eligible - Reporting Entities eligible or approved to write Surplus Lines in the state; (N) - None of the above - Not allowed to write business in the state.
(@) Insertthe number of L responses except for Canada and Other Alien.
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Statement for March 31, 2016 ofthe NATIONWIDE MUTUAL INSURANCE COMPANY

NATIONWIDE®

110

NATIONWIDE
CCORPORATION

(FARMLAND MUTUAL NATIONWIDE MUTUAL NATIONWIDE MUTUAL SCommunmyme.
—— INSURANCE COMPANY FIRE INSURANCE COMPANY S
Cer (CASUALTY) OH (FIRE) oH corPoRATON
Casualty

1A

Casualty-100%
(SEE PAGE 3)

PA
NATIONWIDE SERVICES
e o GENERAL AMERICAN MARINE COMPANY, LLC "megﬁg’:s“?;“
INSURANCE COMPANY UNDERWRITERS, INC. (NSC) -t '
Common Std; 15,000 Shares Common Stock: 20,000 Shares Common Stock: 20 Shares | | Single Member Limited Casualty-96.8%
Casualty-100% Liability Company
Casualty-100% Casualty-100% NW Indemnity-3.2%
OH OH FL Gsualy100%  OH OH|
CRESTBROOK INSURANCE NATIONWIDE INSURANCE NNOVS, LLC NATIONWIDE ASSET
COMPANY INDEMNITY COMPANY INTERMEDIARIES, INC. g MANAGEMENT, LLC
(NW INDEMNITY) () e
‘ommon Stock: 90,000 Shares |
| Common Stack: 28,000 Shares |Common Stack: 1,615 Shares
Casualty-100%
Casualty-100% Casualty-100% (Casualty-100% Casualty-100%
OH OH OH OH OH]
NATIONWIDE EXCLUSIVE ON YOUR SIDE NATIONWIDE CASH
NATIONAL CASUALTY
COMPANY NATIONWIDE INSURANCE AGENT RISK PURCHASING NATIONWIDE INSURANCE MANAGEMENT COMPANY
o) COMPANY OF FLORIDA GROUP, LLC AGENCY INC.
— Stock: 100 Sh
Common Stocke 100 Shares Common Stock:10,000 Shares Common Stock: 100 Shares Lemmon Stack: ares.
Casualty-100%
Casualty-100% wi OH 11-100% OH Casualty-100% OH Casualty-100% OH|
I
NCC OF AMERICA, LTD. LONE STAR

(INACTIVE)

Common Stock:300,000 Shares|

NATIONWIDE LLOYDS

GENERAL AGENCY, INC.

| Common Stock: 1,000 Shares

ATEXAS LLOYDS
NC-100% Casualty-100%
G.B/ X X
1
NATIONWIDE AFFINITY NATIONWIDE PROPERTY COLONIAL COUNTY
INSURANCE COMPANY AND CASUALTY MUTUAL INSURANCE
OF AMERICA INSURANCE COMPANY COMPANY
| Common Stock: 500,000 Shares | Common Stock:60,000 Shares Surplus Debentures:
Assurance
Casualty-100% Casualty-100% Lone Star
OH OH X
NATIONWIDE REALTY
NATIONWIDE SCOTTSDALE SERVICES, LTD.
AGRIBUSINESS INDEMNITY COMPANY
INSURANCE COMPANY Single Member Limited

Common Stock: 5,690 Shares

Casualty-100%

1A

Common Stock: 50,000 Shares

Casualty-100%
OH

Liability Company

Casualty-100%
OH

INATIONWIDE ASSURANCE|
COMPANY
| Common Stock: 1,750 Shares

Casualty-100%

wi

Common Stock: 100 Shares

Casualty-100%
(seepage3) DE

(Casualty/Fire subsidiaries)

|Common Stock: 30,136 Shares

Casualty-100%

OH

SCOTTSDALE
SURPLUS LINES
INSURANCE COMPANY

| Common Stock: 10,000 Shares

SIC-100%
AZ
WESTERN
HERITAGE INSURANCE
COMPANY

Common Stock: 4,776,076 Shares|

SIC-100%
AZ

FREEDOM SPECIALTY
INSURANCE COMPANY

Common Stock: 292,000 Shares

SIC-100%

OH

VETERINARY PET
INSURANCE CO.
(vPI)

| Common Stock: 693538
Shares

SIC-100%
OH

DVM INSURANCE
AGENCY

VPI-100%

CA|

V.P.. SERVICES INC.

VPI-100%

CA

‘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
INSURANGE ComPARY (DELAWARE), INC. SCOTTSDALE THI HOLDINGS
(AHDI) INSURANCE COMPANY (DELAWARE), INC.
1o (THI)
mmenside  306000Shares

Casualty-100%

Common Stock: 100 Shares

DE

TITAN INDEMNITY

VICTORIA FIRE &

COMPANY CASUALTY COMPANY
(TITAN) (VICTORIA FIRE)

Common Stock:4,319,951 Shares| Common Stock: 1,500 Shares|

THI-100% THI-100%
X OH

|

TITAN INSURANCE VICTORIA AUTOMOBILE
COMPANY INSURANCE COMPANY

‘Common Stock: 1000000 Shares
Titan-100%

MI

[ | common stock: 3,000 Shares

Victoria Fire-100%
OH

[TITAN AUTO INSURANCE|

OF NEW MEXICO, INC. | | |

Common Stock: 1,000 Shares|

THIF100%

NM

VICTORIA NATIONAL
INSURANCE COMPANY

Common Stack: 1,000 Shares

Victoria Fire-100%.

OH

TITAN INSURANCE

VICTORIA SELECT

SERVICES, INC. INSURANCE COMPANY
Common Stock TShare[ || Common Stock: 1,000 Shares
THI-100% Victoria Fire-100%

TX OH
VICTORIA SPECIALTY
INSURANCE COMPANY
Common Stock: 1,000 Shares
1 Victoria Fire-100%
OH
Subsidiary Companies  — Solid Line
Contractual Association = Double Line

Limited Liability Company- - Dotted Line

March 31,2016
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Statement for March 31, 2016 ofthe NATIONWIDE MUTUAL INSURANCE COMPANY

NATIONWIDE®

PARTNERS II, LLC

NGV-99%

DE

Common Stock: 100 Shares

NW Life-100% OH

NATIONWIDE INVESTMENT
ADVISORS, LLC

NW Life-100% OH

LIFE REO HOLDINGS, LLC

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

NFSDI - 100%
DE

NATIONWIDE FINANCIAL
GENERAL AGENCY, INC

Common Stock: 1,000 Shares

NFSDI - 100%
PA|

NATIONWIDE RETIREMENT
SOLUTIONS, INC.

Common Stock: 236,494 Shares

NW Life-100% OH NFSD-100% DE
Subsidiary Companies — Solid Line
Contractual Association = Double Line
Limited Liability Company == Dotted Line
March 31,2016 Page 2
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Statement for March 31, 2016 ofthe NATIONWIDE MUTUAL INSURANCE COMPANY

NATIONWIDE®

NATIONWIDE MUTUAL
INSURANCE COMPANY
(CASUALTY)

(See Page 1)

OH

[

HARLEYSVILLE LIFE
INSURANCE COMPANY

Casualty-100%

Common 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% PA

HARLEYSVILLE LAKE
STATES INSURANCE COMPANY
CommonStock: 927,041 Shares

HGI-100%

MI

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

HARLEYSVILLE PREFERRED
INSURANCE COMPANY

Common Stock: 470,000 Shares

PA

HGI-100%

HARLEYSVILLE
INSURANCE COMPANY

CommonSStock: 2,375,000 Shares

HGI-100%
PA

HARLEYSVILLE
WORCESTER
INSURANCE COMPANY

Commeon Stack: 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% I

ALLIED TEXAS
AGENCY, INC.

[Common Stock: 1,000 Shares

IAMCO-100%

Common Stock:12,500 Shares

AGI-100% wi

PREMIER AGENCY,
INC.

Common Stock:100,000 Shares

AGI-100% 1A

NATIONWIDE MEMBER
SOLUTIONS AGENCY, INC.

‘ommon Stock: 20,000 Shares

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

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

NAMC-100% T&C

Subsidiary Companies
Contractual Association
Limited Liability Company

March 31, 2016

Solid Line
Double Line
Dotted Line

Page 3



€110

Statement for March 31, 2016 ofthe NATIONWIDE MUTUAL INSURANCE COMPANY

NATIONWIDE INSURANCE COMPANIES

NAIC NAIC

Group Company State of Federal ID

Code Group Name Code Domicile Number Name of Company

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

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

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

0140 Nationwide 42587 1A 42-1207150 Depositors Insurance Company

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

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

0140 Nationwide 22209 OH 75-6013587 Freedom Specialty Insurance Company

0140 Nationwide 23582 PA 41-0417250 Harleysville Insurance Company

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

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

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

0140 Nationwide 23760 OH 31-4425763 Nationwide General Insurance Company

0140 Nationwide 10070 OH 31-1399201 Nationwide Indemnity Company

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

0140 Nationwide 42110 X 75-1780981 Nationwide Lloyds

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

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

0140 Nationwide 15580 OH 31-1117969 Scottsdale Indemnity Company

0140 Nationwide 41297 OH 31-1024978 Scottsdale Insurance Company

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

0140 Nationwide 36269 Mi 86-0619597 Titan Insurance Company

0140 Nationwide 42285 OH 95-3750113 Veterinary Pet Insurance Company

0140 Nationwide 10644 OH 34-1785903 Victoria Automobile Insurance Company

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

0140 Nationwide 10778 OH 34-1842604 Victoria National Insurance Company

0140 Nationwide 10105 OH 34-1777972 Victoria Select Insurance Company

0140 Nationwide 10777 OH 34-1842602 Victoria Specialty Insurance Company

0140 Nationwide 37150 AZ 86-0561941 Western Heritage Insurance Company

4664 PURE 12873 FL 20-8287105 Privilege Underwriters Reciprocal Exchange

4664 PURE 13204 FL 26-3109178 PURE Insurance Company
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Statement for March 31, 2016 of the NATIONWIDE MUTUAL INSURANCE COMPANY

SCHEDULE Y

PART 1A - DETAIL OF INSURANCE HOLDING COMPANY SYSTEM
7 8 9 10 11

1 2 3 4 5 6 12 13 14 15
Name of Type of Control
Securities (Ownership,
Exchange if Domi- Board, If Control is
NAIC Public Traded ciliary | Relationship Management, | Ownership
Group Company Federal (US.or Locatio | to Reporting Attorney-in-Fact,| Provide
Nclieorgﬁers Group Name Code ID Number RSSD CIK International) Name of Parent, Subsidiaries or Affiliates n Entity  [Directly Controlled by (Name of Entity/Person)| Influence, Other)| Percentage| Ultimate Controlling Entity(ies)/Person(s) *
0140... | NationWide.........cccoorrerrrvierrnnnrennes | cervernininnnes 31-1486309.. 14590018 10 W. Nationwide, LLC.......ccccoovvrrrrererrrrnn. Nationwide Realty Investors, Ltd..................... ownership........... ....100.000 |Nationwide Mutual Insurance Company.......... | .ccccvevernae
0140... | NationWide.........cccevrerrrrrererreienns | coreernisiens 31-1486309.. 14810074 1000 Yard Street, LLC......ccceververrcrererireinns Nationwide Realty Investors, Ltd.................... ownership........... ....100.000 |Nationwide Mutual Insurance Company..........| .ccccverernee
0140...|Nationwide.........cocoererrvrrererreiennes | coveirniniens 31-1486309.. | 4594954 101 N Twentieth St, LLC......c.cocoveverrererrirennes Nationwide Realty Investors, Ltd.................... ownership........... ....100.000 |Nationwide Mutual Insurance Company..........| .ccccoerernee
0140...| Nationwide............coeererrrveerveereieiees [ oo 31-1486309.. (4869474 1015 Long Street, LLC.......ccoovvvevvvercereeerenne Nationwide Realty Investors, Ltd..................... ownership........... ....100.000 | Nationwide Mutual Insurance Company..........| .ccccvveeece.
0140... | Nationwide..........ccorerrvrererreiennes | coverrriniens 31-1486309.. 14810047 1050 Yard Street, LLC......ccoevevverrcrererieeinens Nationwide Realty Investors, Ltd..................... ownership........... ....100.000 |Nationwide Mutual Insurance Company..........| .ccccoerernee
0140...|Nationwide.........cccoeererrrereereerennns | covervriniens 20-4939866.. | 4810038 1125 Rail Street, LLC.......oovvveveevceee e, NRI Equity Land Investments, LLC.................. ownership........... ....100.000 | Nationwide Mutual Insurance Company..........| .ccceevereee.
0140...| NationWide...........ccceerererveerreereierees [ eeeiieeinns 31-1733036.. [4594963 120 Acre Partners, LLC.........cccoevveveverrerennn. Nationwide Realty Investors, Ltd..................... ownership........... | ... 95.000 | Nationwide Mutual Insurance Company.......... T
0140...|Nationwide..........cccoveereerrereereereenns | eeverveisienas 26-2451988.. 14288132 1492 Capital, LLC.........ocevererrrerereeieseiens Nationwide Mutual Insurance Company.......... ownership........... ....100.000 | Nationwide Mutual Insurance Company..........| .ccccevereee.
0140...| NationWide...........oeeeverriverrrreererierees [ eeeiiieennns 31-1486309.. (4810083 155 Rivulon Boulevard, LLC............cccccovvernnne Nationwide Realty Investors, Ltd..................... ownership........... ....100.000 | Nationwide Mutual Insurance Company..........| .cccceveveee.
0140...|Nationwide..........cccoeerevrrereerrereeens | coerrvesiennns 31-1580283.. 14960960 245 Parks Edge Place, LLC.........ccccoeevvvernnee NWD Investments, LLC.........c.ccccovevvevirerrninnnas ownership........... ....100.000 | Nationwide Mutual Insurance Company..........| .cccoeveneee.
0140...|Nationwide..........ccoeereerrereeneereenes | cevervrinienns 31-1486309.. 14810092 275 Rivulon Boulevard, LLC.........cc.ccevvevnnnee. Nationwide Realty Investors, Ltd..................... ownership........... ....100.000 | Nationwide Mutual Insurance Company..........| .cccceveveee.
0140...] Nationwide 31-1580283.. 14590835 400 West Nationwide Boulevard, LLC NWD Investments, LLC.........c.cccoovevvrirereinnnns ownership ....100.000 | Nationwide Mutual Insurance Company..........
0140...] Nationwide... ..131-1580283.. (4591140 425 West Nationwide Boulevard, LLC. . |NWD Investments, LLC............. ..| ownership... ....100.000 | Nationwide Mutual Insurance Company..........
0140...] Nationwide 31-1486309.. 14595009 44 Chestnut, LLC.......c.ocvvveeerveeeeeceee s Nationwide Realty Investors, Ltd..................... ownership ....100.000 | Nationwide Mutual Insurance Company..........
0140...] Nationwide 31-1486309.. 14890843 75 Rivulon Boulevard, LLC..........cccccvvevriennee Nationwide Realty Investors, Ltd..................... ownership........... ....100.000 | Nationwide Mutual Insurance Company..........| .cccoevuereee.
0140...] Nationwide 20-4939866.. | 4590497 775 Yard Street Restaurant, LLC.................... NRI Equity Land Investments, LLC.................. ownership........... ....100.000 | Nationwide Mutual Insurance Company..........| .ccceveeeee.
0140...] Nationwide 20-4939866.. | 4590750 775 Yard Street, LLC NRI Equity Land Investments, LLC.................. ownership ....100.000 | Nationwide Mutual Insurance Company..........
0140...| Nationwide... .. | 20-4939866.. | 4810104 780 Yard Street, LLC... .INRI Equity Land Investments, LLC... ..| ownership... ....100.000 |Nationwide Mutual Insurance Company..........
0140...] Nationwide 20-4939866.. | 4671583 795 Rail Street, LLC.......c.ovveveveeeeeecesieinne NRI Equity Land Investments, LLC.................. ownership........... ....100.000 | Nationwide Mutual Insurance Company..........
0140... | NationWide...........covrrrrerenrrrerrernennenns [ eveereereennes 20-4939866.. [4590602......| ..covrrererrmrenns | Qe 800 Bobcat Avenue, LLC........ccoooevvrirrereirnnenne NRI Equity Land Investments, LLC.................. ownership........... ....100.000 |Nationwide Mutual Insurance Company.......... [ .coccveeeeene
0140... | Nationwide...........coerverrernrerrirninnenns [ eovrerrereinnes 20-4939866.. [4671499......  oovvvverrnrienes | O 800 Goodale Boulevard, LLC...........cccovverrnnee NRI Equity Land Investments, LLC.................. ownership........... ....100.000 |Nationwide Mutual Insurance Company.......... | .ccccvevernne
0140... | NationWide..........ccovrrrrrenrerrerrirnnnnenns [ eoveereereennnes 20-4939866.. [4671789...... | oovvrrerrnrennes | O 800 Yard Street, LLC......cccovvvvvverereiecennireins NRI Equity Land Investments, LLC.................. ownership........... ....100.000 |Nationwide Mutual Insurance Company.......... | .coccveeeeene
0140... | NationWide..........ccovrrrmrenrnrerrernnnnenns [ eoveereereennes 20-4939866.. [4590778......| .covrrrerrnrinnes | O 805 Bobcat Avenue, LLC........cooevvrerrireirnnenne NRI Equity Land Investments, LLC.................. ownership........... ....100.000 |Nationwide Mutual Insurance Company.......... [ cocvverrenne
0140... | Nationwide..........ccovrrerreerrrerrernenenns [ eoreereereinees 20-4939866.. [4890834...... | ..covervrerrrrnnes | O 808 Yard Street, LLC.......ccovovvrrereereieeinnreins NRI Equity Land Investments, LLC.................. ownership........... ....100.000 |Nationwide Mutual Insurance Company.......... | coccveereene
0140... | NationWide...........covrerrrenrrrerrernnnnenns [ eveereereennnes 20-4939866.. [4869465...... | ..covevrrerrnrennes | O 820 Goodale Boulevard, LLC.........cccccovverrenee NRI Equity Land Investments, LLC.................. ownership........... ....100.000 |Nationwide Mutual Insurance Company.......... | coccveeeenne
0140... | Nationwide..........ccovreerrenrrrerrernenenns [ eveereernennes 20-4939866.. [4890759...... | ccovereererrmrennes | O 840 Third Avenue, LLC.......cccovvvrevrrrenenne NRI Equity Land Investments, LLC.................. ownership........... ....100.000 |Nationwide Mutual Insurance Company.......... | coccveerenne
0140... | NationWide...........covrrrrrnrrrerrernnnnenns [ eoreereereennes 20-4939866.. [4590611...... | ceooverrererrmrnns | O 845 Yard Street, LLC......ccovvvvvverrreiecnnireinns NRI Equity Land Investments, LLC.................. ownership........... ....100.000 | Nationwide Mutual Insurance Company.......... | cocveeeenne
0140... | Nationwide..........ccovrremrenrrrerrrninnenns [ eorrereernenes 20-4939866.. [ 4590787 ...... | oovereereernrnnes | O 850 Goodale Blvd., LLC.......ccocovvrirrrrrirnn. NRI Equity Land Investments, LLC.................. ownership........... ....100.000 |Nationwide Mutual Insurance Company.......... | ccccveurenne
0140... | Nationwide..........ccovrrerrenrrrerrrnenenns [ evrereernennes 20-4939866.. [4903921...... | coovereererrnennes | O 860 Third Avenue, LLC.......cccoovvvrrvrrreineinne NRI Equity Land Investments, LLC.................. ownership........... ....100.000 |Nationwide Mutual Insurance Company.......... | ccccveurenne
0140...| Nationwide 20-4939866.. [ 4903912 880 Third Avenue, LLC.......ccccovvvrrvrrreinenee NRI Equity Land Investments, LLC.................. ownership ....100.000 |Nationwide Mutual Insurance Company..........
0140...| Nationwide... .. | 20-4939866.. | 4590714 895 W. Third Avenue, LLC... .INRI Equity Land Investments, LLC... ..| ownership... ....100.000 |Nationwide Mutual Insurance Company..........
0140...| Nationwide 20-4939866.. [ 4810029 975 Rail Street, LLC.......oovveeeireeeereirees NRI Equity Land Investments, LLC.................. ownership ....100.000 |Nationwide Mutual Insurance Company..........
0140... | Nationwide..........ccovreerrenrrrerrereenenns [ eorrereerrennes 31-1680808.. [4594833...... | ccovvrrerrnrnnes | O AD Investments, LLC.......ccccoevverenrerrrninnenens Nationwide Realty Investors, Ltd..................... ownership........... | ...... 60.000 | Nationwide Mutual Insurance Company.......... T
0140... | Nationwide..........ccoerrerrnerrerereenenns [ v 31-1580283.. [4590992......  c.ovvveerernenes | O ADTV, LLC...ooiieeereeeeee et NWD Investments, LLC........cccoerererrerreeneeneens ownership........... ....100.000 |Nationwide Mutual Insurance Company.......... [ .ccccveueenne
0140... | Nationwide...........coerrereenrrrerrrnenenns [ eoreereereeees 52-2227314.. (42877247 ... oo | O AGMC Reinsurance, Ltd.........ccooevnrerrneneinns Nationwide Advantage Mortgage Company....[ ownership........... ....100.000 |Nationwide Mutual Insurance Company.......... | ccccveeeenne
0140...| Nationwide...........coerrvmrerereererncnrnns [ coveereireeees 42-1011300.. |4287229...... | covevvererernrene | Qe ALLIED General Agency Company................. A......... A AMCO Insurance Company...........cocveveeeneenees ownership........... ....100.000 | Nationwide Mutual Insurance Company..........| cccveueenne
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Statement for March 31, 2016 of the NATIONWIDE MUTUAL INSURANCE COMPANY

SCHEDULE Y

PART 1A - DETAIL OF INSURANCE HOLDING COMPANY SYSTEM
7 8 9 10 11

1 2 3 4 5 6 12 13 14 15
Name of Type of Control
Securities (Ownership,
Exchange if Domi- Board, If Control is
NAIC Public Traded ciliary | Relationship Management, | Ownership

Group Company Federal (US.or Locatio | to Reporting Attorney-in-Fact,| Provide
Code Group Name Code ID Number RSSD CIK International) Name of Parent, Subsidiaries or Affiliates n Entity  [Directly Controlled by (Name of Entity/Person)| Influence, Other)| Percentage| Ultimate Controlling Entity(ies)/Person(s) *
0140...|Nationwide.........ccccerrerrerrererreiennes | cvvernsienns 42-0958655.. [1677548......[ ccccovcvrvrrernins | Qe ALLIED Group, INC....ccoovveverrerrereieresiseiseis A......... A Allied Holdings (Delaware), Inc.........c..cccccevuee. ownership........... ....100.000 |Nationwide Mutual Insurance Company..........[ .ccccoevernee
0140...|Nationwide..........ccorrerrevrererrerennes | crverrniniens 46-4628790.. [4613462......  ccoovvrvrrereens | Qe Allied Holdings (Delaware), Inc...........cc.coovuene. DE........ A Nationwide Mutual Insurance Company.......... ownership........... ....100.000 |Nationwide Mutual Insurance Company..........| .ccccoevennee
0140...|Nationwide..........ccovrerrrrrererrerrrennnns 10127...... 27-0114983.. |14288169......  cooovrrrivrernes | Qe ALLIED Insurance Company of America......... OH....... A Nationwide Mutual Insurance Company.......... ownership........... ....100.000 |Nationwide Mutual Insurance Company..........| .cccovevernee

ALLIED Property and Casualty Insurance
0140...| Nationwide..........cccoeererrererervrcrerinenns 42579...... 42-1201931.. | 4287144 Company ALLIED Group, INC......cvvverrvrrereseeie e, ownership........... ....100.000 | Nationwide Mutual Insurance Company..........| .cccoevereee.
0140...| Nationwide.........cccovrerrerrererrerrrennnns 42-1527863.. [4287238 ALLIED Texas Agency, INC......ccccccvvverrrvnnnnnn. AMCO Insurance Company...........cccvcverrerenes ownership........... ...100.000 |Nationwide Mutual Insurance Company..........
0140...] Nationwide... 42-6054959.. (4287153 AMCO Insurance Company......... ..| ALLIED Group, INC.....ccoevervrrrrrrrernne .. | ownership... ....100.000 |Nationwide Mutual Insurance Company..........
0140...| Nationwide..........ccoeerervireerrecreriinnns 59-1031596.. [4288011 American Marine Underwriters, Inc Nationwide Mutual Insurance Company.......... ownership........... ....100.000 | Nationwide Mutual Insurance Company..........
0140...|Nationwide..........ccoeererrrererreereenes | ceverveiniens 31-1580283.. |4591177...c..| cooerveeeereeenes | Qe Arena District CA, LLC......coovevvveeevereieienne NWD Investments, LLC.........c.cccoovvveviierrernnnns ownership........... ....100.000 | Nationwide Mutual Insurance Company..........| .cccoevereee.
........... 0urerrerereressssesesssssssssessessssssssessenss | evvevesienennns | 90-0280710.. (/@i | ceveieieiiviiee [ O | Arena District Owners Association................... Other non-Nationwide...........ccccvevereeverierrenens | M@ [ vvieiieciennen. | Other non-Nationwide..........cevevveveeerisiinnins | 20
0140...|Nationwide..........ccoeerevrrereerrereeens | cveevesiennns 26-4083207.. |4869447......  coceoveveveereeienes | Qe Berkshire Crossing Development, LLC........... DE........ NIA............. NorthStar Commercial Development, LLC...... ownership........... ....100.000 | Nationwide Mutual Insurance Company..........| .cccovveeeee.
0140...|Nationwide..........cccooeererrrereereereeens | eeverveniens 31-1184438.. |4594842......  cooevevevvereeienes | Qe Boulevard Inn Limited Liability Company........ OH....... NIA.............. Nationwide Realty Investors, Ltd..................... ownership.......c... | ..... 94.800 | Nationwide Mutual Insurance Company.......... T
0140...|Nationwide..........cccoeerverrerrereereeinns | e 31-1555487.. |4593658...... | c.ccvevevereeenes | Qe Broad Street Retail, LLC.........c.cccooveevevrrererennnee DE........ NIA.............. Nationwide Realty Investors, Ltd..................... ownership........... | ...... 60.000 | Nationwide Mutual Insurance Company.......... T
0140...|Nationwide..........cccoeererrrererreereeens | eeervrisienns 20-3624379.. |4595531......  cooevvevreereeenes | Qe Brooke School Investment Fund, LLC............. DE........ OTH............ Nationwide Mutual Insurance Company.......... ownership........... ....100.000 |Nationwide Mutual Insurance Company.......... -

Limited partner
0140...|Nationwide..........cccoververrereerierieinns | coeerreirienns 26-0899413.. | 3730540......  covvvverrreeenes | Qe CHP New Markets Investment Fund, LLC...... OH....... OTH............ Nationwide Mutual Insurance Company.......... nocontrol ... 50.000 | other non-Nationwide..........cccccvvvrverrierernnnn. T
0140...|Nationwide..........cccoeerverrerrerierieinns | cverrveisienns 20-1618232.. |14595241......  coevveveeereeienes | Qe CNRI-Cannonsport Condominium, LLC.......... OH....... NIA.............. CNRI-Cannonsport, LLC..........cccouevveereerrerernnne ownership........... ....100.000 | Nationwide Mutual Insurance Company..........| .cccoeveereee.
0140...|Nationwide..........cccoveerrerrereereereeies | e 20-1618232.. |4595045......  c.ocvvveveereeenes | Qe CNRI- Cannonsport, LLC.........ccoovvevrrivrirernnne OH....... NIA............. Nationwide Realty Investors, Ltd..................... ownership........... ....100.000 | Nationwide Mutual Insurance Company..........| .cccoeveereee.
........... Ourrrerrerererisesssesssssssssssssssssssssnssens | eesessessessnnes | M@uveriseisiienes [M@iiieieiinns | eecveveissiseinnes [ O | Co-Investment Fund, LLC.........ccocoevcevveeeneen | DE....o. [ OTH.............. | Other non-Nationwide..........cccovvververnrrerernnes [M@cieieiisivciens | cveiennnieen. | Other non-Nationwide...........ocevvvevrererinninns [ 20
0140... | NationWide.........cccovrermrenrrrerrernnnnenns [ eoveereereennes 31-1579973.. [2998688...... | ..covvvererrnrnnes | O COLHOC Limited Partnership.........cccocveurenne OH....... NIA.............. NRIArena, LLC.......ovveeeerererecsesese e ownership.......... | v 30.757 | Other non-Nationwide..........ccvvervrerenrerrereinenns R
0140...| Nationwide..........cccvuerrerrerererrcrerernns 29262...... 74-1061659.. |4288057......  coeverevereeenes | Qe Colonial County Mutual Insurance Company.. [ TX........ A, Other non-Nationwide..........ccccceveerrirerererrnnnns contract.......coceee | cerverereerennn. Other non-Nationwide............cccocveververerrernennee. 2
........... 0urererrreernrersesseessssssssesssssesssnssnsenss | eoneesneinnenns | 45-4901238.. (/@i | v [ Oceevcvieveeeee.. | Columbus Arena Management, LLC.............. [OH....... [OTH............ | Other non-Nationwide..........c.cccrvrmrnrrrrnrnnes [M@ririiieiiinireinns | cvvinrneinene. | Other non-Nationwide...........veevvvverrrniinninnes [ 2
Continental/NRI North Shore Investments,
0140... | Nationwide..........ccovrrrrrenrrrerrernineenns [ eoveereernennnes 04-3750770.. [4595951......  cecoverererrmennes | Qe Continental/North Shore I, LP.....ccocvvvvvnranne OH....... NIA............. LLC ownership........... ....100.000 |Nationwide Mutual Insurance Company.......... ccccveureene
Continental/NRI North Shore Investments,

0140... | NationWide..........ccovrrrrrenrnrerrernrnnenns [ eoveereereennes 20-0366090.. [3327212......  covvrrrerrmrrnnes | O Continental/North Shore Il L.P.........cc.cconnnnee. DE........ NIA............. LLC ownership........... ....100.000 | Nationwide Mutual Insurance Company.......... | .coccveeeeene

Continental/NRI North Shore Investments,
0140... | Nationwide..........ccoereerrenrrrerrernenenns [ eoveereernenees 20-0142724.. (4588177 ...... | cooverererneennes | O LLC OH....... NIA............. Nationwide Realty Investors, Ltd.................... ownership.......... | voo... 50.500 | Nationwide Mutual Insurance Company.......... T
0140...| Nationwide...........covrrerrnrreerrerrinnenns 18961...... 68-0066866.. [4288178...... | covevverernrnnes [ O Crestbrook Insurance Company............ccc....... OH....... A e Nationwide Mutual Insurance Company.......... ownership........... ....100.000 |Nationwide Mutual Insurance Company.......... | ccccveereene
0140... | Nationwide..........ccovrerrrenrrrerrrninenns [ eoveereernennes 31-1486309.. [4590255...... | ccoververermrnnes | O Crewville, Ltd.......oovvevereeieecreeseeeeneeseins OH....... NIA............ Nationwide Realty Investors, Ltd..................... ownership........... ....100.000 |Nationwide Mutual Insurance Company.......... | ccccveereene
0140... | Nationwide...........covrrrrrrenrreerrerninnenns 42587...... 42-1207150.. |4287162...... [ coverrerrrrrenene | Qe Depositors Insurance Company...........c..cc...... A........ A ALLIED Group, INC....ccovevenrereirrirneeneerrireieeenns ownership........... ....100.000 |Nationwide Mutual Insurance Company.......... | ccccveurenne

Discover Affordable Housing Investment
........... 0ureeeeeeee e eeeeseesssesseseneneenens | everenieneeen | 46-4104813.. |0/accceeccces | oo | O |Fund [ LLC OH....... |OTH............ | Other non-Nationwide..............ccceeervererrrceeece |N@u i [ e [ Other non-Nationwide...........coovcvecveecicvieieens [ 200
0140... | Nationwide..........ccovrrerrenrrrerreninnnns [ eovrereernennes 33-0096671.. [4287694...... | ..covrvrerrnrnnes | O DVM Insurance AGENCY.........oweveevrrerneereerenns CA..... NIA............. Veterinary Pet Insurance Company................. ownership........... ....100.000 |Nationwide Mutual Insurance Company.......... | ccccveurenne
0140... | Nationwide...........coerrvernrnerreireinienns 15821...... 47-4523959.. |4890825...... [ ooeoverrreeneens | Qe Eagle Captive Reinsurance, LLC.................... OH....... A Nationwide Life Insurance Company............... ownership........... ....100.000 |Nationwide Mutual Insurance Company......... [ .ccccveueenne
0140... | Nationwide..........ccoererrrnrrrerrninnnns [ eveereernennes 20-1945276.. [4590590...... | cooverrererrmrnnes | Qe East of Madison, LLC.........ccoovvrurrerrinrrernins DE........ NIA............. 120 Acre Partners, Ltd........ccccovovvnrrrreienrenen. ownership........... | vo.... 24.910 | Nationwide Mutual Insurance Company.......... T
0140...| Nationwide..........coeererrenenrerernenenns [ eoveereereeees 20-1945276.. [4590590...... ] coovereererrnennes | O East of Madison, LLC.........ccocooeneurrrnreninereinns DE....... NIA.....ccc..... ND La Quinta Partners, LLC.........cocoovvrininenne ownership.......c.. | voeee. 76.090 | Nationwide Mutual Insurance Company.......... T
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Statement for March 31, 2016 of the NATIONWIDE MUTUAL INSURANCE COMPANY

SCHEDULE Y

PART 1A - DETAIL OF INSURANCE HOLDING COMPANY SYSTEM
7 8 9 10 11

1 2 3 4 5 6 12 13 14 15
Name of Type of Control
Securities (Ownership,
Exchange if Domi- Board, If Control is
NAIC Public Traded ciliary | Relationship Management, | Ownership
Group Company Federal (US.or Locatio | to Reporting Attorney-in-Fact,| Provide
Code Group Name Code ID Number RSSD CIK International) Name of Parent, Subsidiaries or Affiliates n Entity  [Directly Controlled by (Name of Entity/Person)| Influence, Other)| Percentage| Ultimate Controlling Entity(ies)/Person(s) *
0140...] Nationwide 20-5268940.. |1 4595689...... ELH Investment Fund LLC.........ccccocovvrerrrennnes DE........ OTH............ Nationwide Mutual Insurance Company.......... ownership........... ....100.000 |Nationwide Mutual Insurance Company.......... O
0140...| Nationwide 42-0618271.. |4569372...... Farmland Mutual Insurance Company............ A.... OTH............ Other non-Nationwide...........ccccevrevreirerernnnn. debti.ieieie [ e Other non-Nationwide..........cccocvererrrrerennnn. 2
0140...] Nationwide 75-6013587.. | 4287676...... Freedom Specialty Insurance Company......... OH....... A Scottsdale Insurance Company ...........cccec..... ownership........... ....100.000 |Nationwide Mutual Insurance Company..........| .cccovevernee
........... 0urrerrerererseesesssssssessssessssssesenss | evvesinniennen | 46-4736379.. [n/a....n.e.e. GPN-1 Property Owners Association, Inc....... [OH....... [OTH............ | Other non-Nationwide............ccceerverrverrevervenes [ M@ | cveievirennn. | Other non-Nationwide...........ccvvvcveeriernnecveiins [ 2
0140...] Nationwide 20-4939866.. | 4590808...... Grandview Yard Hotel Holdings, LLC.............. OH....... NIA......c..... NRI Equity Land Investments, LLC.................. ownership........... ....100.000 |Nationwide Mutual Insurance Company..........| .cccovevernee
0140...| Nationwide 20-4939866.. [4590826...... Grandview Yard Hotel, LLC........ccccoovvvrevirrnnes OH....... NIA.............. Grandview Yard Hotel Holdings, LLC.............. ownership........... ....100.000 |Nationwide Mutual Insurance Company.......... | .cccovevernee
0140...| NationWide............ceeverervererreereierees [ oo 51-0241172.. [3582909......  ccovvererveveeee | O Harleysville Group INC.........cc.ccoovvvevvrverrirernnns DE........ NIA.............. Allied Holdings (Delaware), Inc..........cccooevueee ownership........... ....100.000 | Nationwide Mutual Insurance Company..........| .cccceveeece.
0140...| Nationwide...........cocrerrererrerrerrererinns 23582...... 41-0417250.. |4442260......[ ccoovecerverierees | Qe Harleysville Insurance Company...........cc....... PA........ A Harleysville Group, INC.......ccoovvevrereierieririinns ownership........... ....100.000 |Nationwide Mutual Insurance Company.......... | .cccovevernae
Harleysville Insurance Company of New
0140...] Nationwide..........cccvuereerrererrerrerernrens 42900...... 16-1075588.. [4442158.....[ ccccevcvrevreriveee | O Jersey NJ........ A, Harleysville Group, INC........cccevvvvvevevnierieinns ownership........... ....100.000 | Nationwide Mutual Insurance Company..........| .ccceeveereee.
0140...] Nationwide..........cccourrevrrererrereererernns 10674...... 23-2864924.. |4442242...... oo | Qe Harleysville Insurance Company of New York | PA........ A, Harleysville Group, INC........c.ccevuveveveiviiereinns ownership........... ....100.000 | Nationwide Mutual Insurance Company..........| .cccoeveneee.
0140...] Nationwide 38-3198542.. |14442251...... Harleysville Lake States Insurance Company. |Ml......... A, Harleysville Group, INC........c.ccevvviveveerrireiennas ownership........... ....100.000 | Nationwide Mutual Insurance Company..........| .cccoeveereee.
0140...] Nationwide 23-1580983.. |4440659...... Harleysville Life Insurance Company.............. PA........ A, Nationwide Mutual Insurance Company.......... ownership........... ....100.000 | Nationwide Mutual Insurance Company..........| .cccoeveerece.
0140...| Nationwide 23-2384978.. (4442288...... Harleysville Preferred Insurance Company..... [PA........ A Harleysville Group, INC.......coovvvrvrvieirninrinrinns ownership........... ....100.000 |Nationwide Mutual Insurance Company.......... | .ccccveverene
0140...] Nationwide 04-1989660.. |4442372...... Harleysville Worcester Insurance Company....| PA........ A Harleysville Group, INC........cc.ccoevuviveverrnierennns ownership........... ....100.000 | Nationwide Mutual Insurance Company..........| .cccoeveeeee.
0140...| Nationwide 32-0051216.. [4596903...... Hideaway Properties COrp.........co.cvvvrrrrrenrennens CA..... OTH...cooo..... Nationwide Realty Investors, Ltd.................... ownership.......... | voeea. 50.000 | Nationwide Mutual Insurance Company.......... T
0140...] Nationwide 31-0871532.. 14288020...... Insurance Intermediaries, InC...........cccccvvvnnee. OH....... A, Nationwide Mutual Insurance Company.......... ownership........... ....100.000 | Nationwide Mutual Insurance Company..........| .cccoeveeeee.
0140...| Nationwide 31-1486309.. [4097802...... Jerome Village Company, LLC..........ccocovvvvenne OH....... NIA............. Nationwide Realty Investors, Ltd..................... ownership........... ....100.000 |Nationwide Mutual Insurance Company.......... | cocveereenne
Jerome Village Master Property Owners
46-2974590.. [n/a............... Association, Inc. OH....... OTH............ Other non-Nationwide..........cccccoevvevverercrerennnen N | e, Other non-Nationwide............cccccvveveererrercnnee. -
Jerome Village Residential Property Owners
46-2956640.. [n/a............... Association, Inc. OH....... OTH............ Other non-Nationwide..........cccccoevververercrennnen 1112 VOSSR BTSSR Other non-Nationwide............cccocveeveererrernnnee. 2
. 31-1486309.. [4590312...... JV Developers, LLC........ccovvrrrrnrrrninrinninns OH....... OTH...cco...... Nationwide Realty Investors, Ltd..................... ownership........... ....100.000 |Nationwide Mutual Insurance Company.......... R
0140... | Nationwide..........ccovrrrrrenrrrerrrninnnns [ eorrereereennes 56-3789187.. [4286969...... Life REO Holdings, LLC.......ccovvvrrrnrnrerrereenne OH....... NIA............. Nationwide Life Insurance Company............... ownership........... ....100.000 |Nationwide Mutual Insurance Company.......... | coccveeeenne
0140...| Nationwide 74-1395229.. (4288039...... Lone Star General Agency, InC......c..cccoovmrenne. TXeoore A Nationwide Mutual Insurance Company.......... ownership........... ....100.000 |Nationwide Mutual Insurance Company.......... | .coccvveeeene
0140...| Nationwide 38-0865250.. (4288187...... National Casualty Company.........c..cccveureurrenne WI........ A Nationwide Mutual Insurance Company.......... ownership........... ....100.000 |Nationwide Mutual Insurance Company.......... | ccccveueenne
0140...| Nationwide AC000920.....14614900...... National Casualty Company of America, Ltd...[ GBR..... [ IA................. National Casualty Company.........ccccccovueurnenne ownership........... ....100.000 |Nationwide Mutual Insurance Company.......... | ccccveereene
0140...| Nationwide 42-1154244.. 12889795...... Nationwide Advantage Mortgage Company....[ IA......... NIA............. AMCO Insurance Company...........cocveereenrenes ownership........... | voo... 87.300 | Nationwide Mutual Insurance Company.......... | P
ALLIED Property & Casualty Insurance
0140...| Nationwide. .. |42-1154244.. 1 2889795.... . | Nationwide Advantage Mortgage Company....| lA......... .| Company ownership.. ..8.470 [Nationwide Mutual Insurance Company..........
0140...| Nationwide 42-1154244.. 12889795...... Nationwide Advantage Mortgage Company....[IA......... Depositors Insurance Company...........cccce.... ownership.....c..... | v 4.230 Nationwide Mutual Insurance Company..........
Nationwide Affinity Insurance Company of
0140...| Nationwide...........courruernerrerreireinnenns 26093...... 48-0470690.. |4288196...... [ .covevverrerrrnrene | Qe America OH....... A Nationwide Mutual Insurance Company.......... ownership........... ....100.000 | Nationwide Mutual Insurance Company..........| cccveeeenne
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0140.. |Nationwide..........ccoeverrerrrererrirrrinnnns 28223..... 42-1015537.. |4288208..... | .cccocvrerrnne. (I, Nationwide Agribusiness Insurance Company|IA......... A, Nationwide Mutual Insurance Company......... ownership.......... ....100.000 |Nationwide Mutual Insurance Company......... | ccccceerrnne
0140.. |NationWIde........ovrrererrerreerrerrieeeerens | cerereereeennes 31-1578869.. | 4288075..... |.covovverrerrennes [0, Nationwide Arena, LLC........ccccovvrirninrnrinnenns OH....... NRIArena, LLC.......ovrierreininereieiecseieenns ownership.......... | ... 90.000 |Nationwide Mutual Insurance Company......... | I
0140.. |NationWide..........cccovererirrrnereenins | e, 20-8670712.. |4288114..... Nationwide Asset Management, LLC............. OH....... Nationwide Mutual Insurance Company......... ownership.......... ....100.000 |Nationwide Mutual Insurance Company......... | cccccerrnee
0140.. [Nationwide........cocrrurerrrriereereirrieneen. 95-0639970.. | 4288217..... Nationwide Assurance Company.................. Wi........ Nationwide Mutual Insurance Company......... ownership.......... ....100.000 |Nationwide Mutual Insurance Company......... | ..cccceeene.
0140.. |Nationwide..........ccooverrerrisrerrirriinnnns 31-1592130.. | 2729677..... Nationwide BankK...........c.ceveererererreinienennnnns OH....... Nationwide Financial Services, Inc................. ownership.......... ....100.000 |Nationwide Mutual Insurance Company......... 2
0140.. | Nationwide.. ... |31-1036287.. | 4288123..... Nationwide Cash Management Company...... OH....... . |Nationwide Mutual Insurance Company ownership... ....100.000 |Nationwide Mutual Insurance Company... .
0140.. | Nationwide..........cccooverrrvereerrirernnen. 31-4416546.. | 3828081..... Nationwide Corporation..............cccccvvvcvrrernenes Nationwide Mutual Insurance Company......... ownership.......... [ ...... 95.200 |Nationwide Mutual Insurance Company......... T
0140.. | Nationwide, 31-4416546.. | 3828081..... Nationwide Corporation............ccccoeeereereereren Nationwide Mutual Fire Insurance Company. |ownership......... | ........ 4.800 |Nationwide Mutual Insurance Company......... | P
0140.. | Nationwide 04-3679407.. | 4286839..... Nationwide Emerging Managers, LLC NWD Investment Management, Inc............... ownership ....100.000 |Nationwide Mutual Insurance Company
Nationwide Exclusive Agent Risk Purchasing
0140.. | Nationwide..........cocoeverriereerrieeiieen | e 05-0630007.. |4288048..... | ...ccoevrrerernne [0SR Group, LLC OH....... NIA............. Insurance Intermediaries, InC..........c.cccveveeee. ownership.......... ....100.000 |Nationwide Mutual Insurance Company......... | ..cceveees
0140.. |Nationwide..........ccoovererrerrrerereenins | e, 31-1667326.. [4286932.... | .cccocvvrrerrene. [0 Nationwide Financial Assignment Company.. |OH....... NIA............ Nationwide Life Insurance Company.............. ownership.......... ....100.000 |Nationwide Mutual Insurance Company......... | ...cccovweee
0140.. | Nationwide..........ccoeerrierererrieriieen | e, 23-2412039.. |4287087..... | .coevervirererns [0SR Nationwide Financial General Agency, Inc..... |PA........ NIA............. NFS Distributors, INC........cccoevvevrrrererriernns ownership.......... ....100.000 |Nationwide Mutual Insurance Company......... | ...
Nationwide Financial Institution Distributors
0140.. | Nationwide..........ccceevvivereerrieriicen | e, 31-1316276.. [4287069..... | .ccocvevernenee [0SR Agency, Inc. DE....... NIA............. NFS Distributors, INC.........cocvverririeereriernns ownership.......... ....100.000 |Nationwide Mutual Insurance Company......... | ..c.ccco...
0140.. | Nationwide..........cccoeereerrirererririirenns 31-6554353.. [4286978..... Nationwide Financial Services Capital Trust.. | DE....... NIA............ Nationwide Financial Services, Inc. ............... ownership.......... ....100.000 |Nationwide Mutual Insurance Company......... | ....cce....
0140.. | Nationwide.. ... | 31-1486870.. | 3828063..... Nationwide Financial Services, Inc . | Nationwide Corporation... .. |ownership... ....100.000 |Nationwide Mutual Insurance Company...
0140.. | Nationwide...........ccouereerriererrirriiennns 52-6969857.. [428699%6..... Nationwide Fund AdVisors...........ccccueveurivnee Nationwide Financial Services, Inc. ownership.......... ....100.000 |Nationwide Mutual Insurance Company......... | ...ccceveee
0140.. | Nationwide..........cocvverviereeriesireen | e 31-1748721.. | 42877050... | ..cccveverrnenee. [0SR Nationwide Fund Distributors LLC.................. NFS Distributors, INC........ccocvvvvrrrerireiiernns ownership.......... ....100.000 |Nationwide Mutual Insurance Company......... | ..c..ccnve...
0140.. |Nationwide..........ccoovererrerrrerereenins | e, 31-0900518.. [4287041..... | .ccovervrrernne. [0 Nationwide Fund Management LLC............... DE....... NIA............ NFS Distributors, INC.........cccovvererriireirirnns ownership.......... ....100.000 |Nationwide Mutual Insurance Company......... | ...ccconvnee
0140.. | Nationwide.........coceverrerrerierrieriinnnns 23760..... 31-4425763.. [4287957..... | oo, [0, Nationwide General Insurance Company....... OH....... A, Nationwide Mutual Insurance Company......... ownership.......... ....100.000 |Nationwide Mutual Insurance Company........ | .ecoeerrenee
0140.. |NationWide..........ccoovererrerreerienes | e, 31-1570938.. [4286398..... | .cccocvrrerrrne. (I, Nationwide Global Holdings, Inc.................... OH....... NIA............. Nationwide Corporation............ccccccvuerrverivennes ownership.......... ....100.000 |Nationwide Mutual Insurance Company......... | .cccccrrnee
0140.. |NationWide..........ccoovererrerreeseenies | e, 04-3732385.. [4286857..... Nationwide Global Ventures, Inc.................... DE....... Nationwide Asset Management Holdings, Inc.| ownership.......... ....100.000 |Nationwide Mutual Insurance Company......... | .cccccerrnee
0140.. | Nationwide..........cccovvrrerrerreiririinnnns 10070..... 31-1399201.. {2839398..... Nationwide Indemnity Company..................... OH....... ... | Nationwide Mutual Insurance Company......... ownership.......... ....100.000 |Nationwide Mutual Insurance Company........ | ..cocevene.
0140.. | Nationwide..........cccouerrerrrererrirrriennns 25453..... 95-2130882.. [4287180..... Nationwide Insurance Company of America.. [Wi........ .. |ALLIED Group, INC. ...covevirrieiirriiereiseieienns ownership.......... ....100.000 |Nationwide Mutual Insurance Company......... | .cccccvrnee
0140.. | Nationwide.........cocoverrerrerieiririinenns 10948..... 31-1613686.. [4287966..... Nationwide Insurance Company of Florida.... | OH....... Nationwide Mutual Insurance Company......... ownership.......... ....100.000 |Nationwide Mutual Insurance Company......... | .ccoceeene.
0140.. |NationWide..........ccoovererrerrrerereenies | e 41-2206199. |4286950..... Nationwide Investment Advisors, LLC............ OH....... Nationwide Life Insurance Company ownership. ....100.000 |Nationwide Mutual Insurance Company.
0140.. |Nationwide..........ccoovererrerrrerereenes | e 73-0988442.. |4286923..... | .ocevrrrerrnnns (I Nationwide Investment Services Corporation |OK....... NIA............. Nationwide Life Insurance Company.............. ownership.......... ....100.000 |Nationwide Mutual Insurance Company......... | .cccccrrnee
Nationwide Life and Annuity Insurance
0140.. |Nationwide..........ccooverrrrriererieriinnnns 92657..... 31-1000740.. | 2995098..... | .cevrrrrrerrnnes [0, Company OH....... A, Nationwide Life Insurance Company.............. ownership.......... ....100.000 |Nationwide Mutual Insurance Company......... | cccccerenee
0140.. [Nationwide........cocrrurererreereereirnienenn. 66869..... 31-4156830.. | 2819288..... | .ceovverrrrrerns (S Nationwide Life Insurance Company.............. OH....... A e Nationwide Financial Services, Inc................. ownership.......... ....100.000 |Nationwide Mutual Insurance Company......... | ..ccccoveene.
Nationwide Life Tax Credit Partners 2002-A,
0140.. NationWide.........ocrrurererrrereereieeeneens | creereeeeenees 13-4212969.. [4596127..... | cceovvereereennne (T LLC OH....... NIA............ Nationwide Life Insurance Company.............. [0)(31:T SRS IS 0.010 | Nationwide Mutual Insurance Company......... 2
Nationwide Life Tax Credit Partners 2002-B,
0140.. |NationWide.........ocrrurererreereerrieeenens | ceeereeeeenees 01-0749754.. | 4595960..... | .eovvererrennes (S LLC OH....... NIA............. Nationwide Life Insurance Company.............. (011317 SR IS 0.010 | Nationwide Mutual Insurance Company......... 2
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Nationwide Life Tax Credit Partners 2002-C,

0140...|Nationwide...........cocverererrerrerrerisrens [ everrerrernns 03-0498148.. [ 3262573......  covverrrrrrernn. [0 LLC OH....... NIA............ Nationwide Life Insurance Company............... Other....ocervereees | v 0.010 |Nationwide Mutual Insurance Company.......... 2
Nationwide Life Tax Credit Partners 2003-A,

0140... | Nationwide...........cocverererrerrerrerierens [ everrerennns 54-2113175.. [4596127...... | ccovverrrrrernn. [0 LLC OH....... NIA............ Nationwide Life Insurance Company............... Other....ccververeees | v 0.010 |Nationwide Mutual Insurance Company.......... 2
Nationwide Life Tax Credit Partners 2003-B,

0140... | Nationwide...........coeverrererrrrrerrersnens [ eovrererrennns 58-2672725.. [4596163......  coovverrrrrernnn. [0 LLC OH....... NIA............. Nationwide Life Insurance Company............... Other..eerereens | v 0.010 |Nationwide Mutual Insurance Company.......... S
Nationwide Life Tax Credit Partners 2003-C,

0140... | Nationwide...........cocververerrrrrerrernrens [ v 20-0357951.. [3811001......| covrverrrrrerrnns [0 LLC OH....... NIA.............. Nationwide Life Insurance Company............... Other....ocerereens | v 0.010 [Nationwide Mutual Insurance Company.......... 2
Nationwide Life Tax Credit Partners 2004-A,

0140...|Nationwide..........cccooeereerrereereereeees | eoverrrsinnns 20-0382144.. |14596707......  covvvererrerrnn. O LLC OH....... NIA.............. Nationwide Life Insurance Company............... Other....oveveviiens | e 0.010 | Nationwide Mutual Insurance Company.......... 2
Nationwide Life Tax Credit Partners 2004-B,

0140... | Nationwide...........coererererrrrrerrernnenns [ evrereereinnes 20-0745944.. [4596211...... | covvvererrrrerrns [0 LLC OH....... NIA.............. Nationwide Life Insurance Company............... [o)(31=T AN IS 0.010 [Nationwide Mutual Insurance Company.......... A
Nationwide Life Tax Credit Partners 2004-C,

0140...|Nationwide..........ccoeerevrrereereereeens | e 20-0745965.. |14596239......  c.oevererrrrrne. O LLC OH....... NIA............. Nationwide Life Insurance Company............... Other....ooeveverens | e 0.010 | Nationwide Mutual Insurance Company.......... 2
Nationwide Life Tax Credit Partners 2004-D,

0140... | Nationwide...........coeverererrrrrerrernnenns [ evrereeenenes 20-1128408.. [4596332...... | covrrerrrrrrrirnes [0 LLC OH....... NIA.............. Nationwide Life Insurance Company............... [o)(31=T SRR IS 0.010 [Nationwide Mutual Insurance Company.......... A
Nationwide Life Tax Credit Partners 2004-E,

0140... | NationWide..........ccovrrrrrenrrrerrinrnnenns [ eveereereennes 20-1128472.. [4596350...... | covvrrrerrrrrernes [0 LLC OH....... NIA............. Nationwide Life Insurance Company............... [o)(3 1T SRR IS 0.010 [Nationwide Mutual Insurance Company.......... A
Nationwide Life Tax Credit Partners 2004-F,

0140... | Nationwide...........coererrrerrrrrerrernnenns [ evrereeernnes 20-1918935.. [ 3318117 ... | covvrerrrreirs [0 LLC OH....... NIA.............. Nationwide Life Insurance Company............... [o)(3 =TSRRI IS 0.010 [Nationwide Mutual Insurance Company.......... R
Nationwide Life Tax Credit Partners 2005-A,

0140... | NationWide...........covrrrrrenrnrerrernennenns [ eoreereeeennnes 20-2303694.. [4596369...... | .covrrrerrrrrernes [0 LLC OH....... NIA............. Nationwide Life Insurance Company............... [o)(3 11 SRR IS 0.010 [Nationwide Mutual Insurance Company.......... R
Nationwide Life Tax Credit Partners 2005-B,

0140... | NationWide..........ccovrrrerenrrrerrirnrnnenns [ eveereereennes 20-2303602.. [4596378...... | .covvrrrerrrrrernes [0 LLC OH....... NIA............. Nationwide Life Insurance Company............... [o)(31=T SRR IS 0.010 [Nationwide Mutual Insurance Company.......... A
Nationwide Life Tax Credit Partners 2005-C,

0140...|Nationwide..........c.coeerverrereererereeens | e 20-2450960.. |4596387......  c.cevvererrerrne. O LLC OH....... NIA............. Nationwide Life Insurance Company............... Other.....coceeveens | e 0.010 | Nationwide Mutual Insurance Company.......... 2
Nationwide Life Tax Credit Partners 2005-D,

0140... | Nationwide..........ccovrerrrenrrrerrrnenenns [ eovrereernennes 20-2451052.. [4596396...... | covvrrerrrrrerns (S LLC OH....... NIA............. Nationwide Life Insurance Company............... Other. e | e 0.010 [Nationwide Mutual Insurance Company.......... R
Nationwide Life Tax Credit Partners 2005-E,

0140...| Nationwide..........ccoeervererereerrereeens | e 20-2774223.. |14596408......  c.ccvverrrrneae. O LLC OH....... NIA............. Nationwide Life Insurance Company............... Other.....coceeveer | cevnes 0.010 | Nationwide Mutual Insurance Company.......... Y
Nationwide Life Tax Credit Partners 2007-A,

0140... | Nationwide...........coerrerrenrrrerrreenenns [ eovrereerrenees 21-1288836.. [4596426...... | .coovorrerrrrrenn. (S LLC OH....... NIA............. Nationwide Life Insurance Company............... Other. s | e 0.010 [Nationwide Mutual Insurance Company.......... A
Nationwide Life Tax Credit Partners 2009-A,

0140...|Nationwide.........c.ceooererrrerrerierierns | e 26-3427373.. |4596435......] .o O LLC OH....... NIA............. Nationwide Life Insurance Company............... Other.....coceevvven | cevines 0.010 | Nationwide Mutual Insurance Company.......... Y
Nationwide Life Tax Credit Partners 2009-B,

0140... | Nationwide..........ccovrrerrenrrrirrirnenrnns [ v 26-3427435.. [4596444......] oo [0 LLC OH....... NIA.............. Nationwide Life Insurance Company............... Other. .o | e 0.010 [Nationwide Mutual Insurance Company.......... A
Nationwide Life Tax Credit Partners 2009-C,

0140...| Nationwide.........c.ceooererrrerrerierieins | coverrririens 26-3427479.. 14596499...... oo, O LLC OH....... NIA............. Nationwide Life Insurance Company............... Other.....coceevvven | cevnes 0.010 | Nationwide Mutual Insurance Company.......... 2.
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Nationwide Life Tax Credit Partners 2009-D,
0140...|Nationwide...........cocverererrerrerrerisrens [ everrerrernns 26-3427525.. [4596510...... | c.ooveeververeenes | O LLC OH....... NIA............ Nationwide Life Insurance Company............... Other....ocervereees | v 0.010 |Nationwide Mutual Insurance Company.......... 2
Nationwide Life Tax Credit Partners 2009-E,
0140... | Nationwide...........cocverererrerrerrerierens [ everrerennns 26-4737055.. [4596529......  ..ccoveverierienes | Qo LLC OH....... NIA............ Nationwide Life Insurance Company............... ownership........... ....100.000 |Nationwide Mutual Insurance Company..........| .ccccoevernee
Nationwide Life Tax Credit Partners 2009-F,
0140... | Nationwide...........coeverrererrrrrerrersnens [ eovrererrennns 26-4737157.. (4596547 ......  coovveverinreenes | O LLC OH....... NIA............. Nationwide Life Insurance Company............... ownership........... ....100.000 |Nationwide Mutual Insurance Company.......... | .ccccvevernae
Nationwide Life Tax Credit Partners 2009-I,
0140...|Nationwide..........ccooevrerrreeeneerenens | cveeeeninnns 27-1362364.. | 4596622......  ..ccvvvrvereeenes | Qe LLC OH....... NIA.............. Nationwide Life Insurance Company............... Other ..o | e 0.010 | Nationwide Mutual Insurance Company.......... 2
Nationwide Life Tax Credit Partners No. 1,
0140...|Nationwide..........cccooeereerrereereereeees | eoverrrsinnns 45-0469525.. [ 3779811 LLC OH....... NIA.............. Nationwide Life Insurance Company............... Other....oveveviiens | e 0.010 | Nationwide Mutual Insurance Company.......... 2
0140...] Nationwide..........cccovereerrererrereerernrens 42110...... 75-1780981.. | 4287984 Nationwide LIoyds........c.cocvverveveeerereririsinnnns TXeoinne A, 117 TSRO RORUTRRRO contract.......coceees | cerverererennn. Nationwide Mutual Insurance Company.......... 2
0140...|Nationwide..........cccoeererrrererrrereeens | coeriveesienns 42-1373380.. (4287210 Nationwide Member Solutions Agency Inc...... A.... NIA............. ALLIED Group, INC......covvervverercseereeeevern. ownership........... ....100.000 | Nationwide Mutual Insurance Company..........| .cccoevereee.
0140...] Nationwide..........cccvverevrrererrerrcrernrenns Naen. 4597094 Nationwide Mutual Capital I, LLC.................... Nationwide Mutual Capital, LLC..................... ownership........... ....100.000 | Nationwide Mutual Insurance Company
0140...] Nationwide... ..175-3191025.. [ 4595269 Nationwide Mutual Capital, LLC... . | Nationwide Mutual Insurance Company..........[ ownership... ....100.000 | Nationwide Mutual Insurance Company
0140...] Nationwide..........cccourrerrrererrerirrerernns 82-0549218.. 13828090 Nationwide Mutual Fire Insurance Company.. | OH....... Other non-Nationwide............cccoevvevrverererennnnn N | e, Other non-Nationwide............cccccvvereererrerennee.
0140...| Nationwide..........cccvuerverrererererrerernns 31-4177100.. | 3828072......  cooevverevereeenes | Qe Nationwide Mutual Insurance Company.......... OH....... Other non-Nationwide...........ccccevvevrerererrreninens {1112 VOSSR IRUSRR Other non-Nationwide............ccocveervererrerennee. 2
0140... [ Nationwide...........c.oevverererrrerrrerirernns | v 34-2012765.. |4288084...... [ ..coovovvrvrrvrees [ O Nationwide Private Equity Fund, LLC.............. OH....... Nationwide Mutual Insurance Company.......... ownership........... ....100.000 |Nationwide Mutual Insurance Company.......... | ...ccoueeunee
Nationwide Property and Casualty Insurance
0140...| Nationwide..........cccvuerrerverererrererernns 37877...... 31-0970750.. |4287993......  coeverevereeenee | Qe Company Nationwide Mutual Insurance Company.......... ownership........... ....100.000 | Nationwide Mutual Insurance Company..........| .ccceveereee.
0140... | NationWide.........cccovrerrrenrrrerrirnrnnenns [ eoreereereennes 31-1486309.. [4288105...... | coovrrrerrnrnnes | O Nationwide Realty Investors, Ltd...........c.c.ce.... Nationwide Mutual Insurance Company.......... ownership........... | ... 96.800 | Nationwide Mutual Insurance Company.......... T
0140... | NationWide.........c.covrrrrrenrrrerrirnrnnenns [ eveereereennes 31-1486309.. [4288105...... | coovvrverrvrennes | O Nationwide Realty Investors, Ltd...........c.c.co.... Nationwide Indemnity Company.........c..cc.ceven. ownership.....c..c.. | v, 3.200 [Nationwide Mutual Insurance Company.......... T
0140... | NationWide...........covrrrrrenrrrereernrnnenns [ eoreerrereennes 31-1486309.. [4590264......| ..covvrrerinrinnes | O Nationwide Realty Management, LLC............. Nationwide Realty Investors, Ltd..................... ownership........... ....100.000 |Nationwide Mutual Insurance Company.......... | cocveereeene
0140...| Nationwide...........covrrrernrrrerrerninnenns 117 P 4288066 Nationwide Realty Services, Ltd...........cccvnene. 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...........courrrmrerneerrerninnenns 36-2434406.. [ 4287078 Nationwide Securities, LLC..........coccvvevrrrirrinns NFS Distributors, Inc ownership........... ....100.000 |Nationwide Mutual Insurance Company..........
0140... | Nationwide...........coererrrenerrerrerneneenns [ eoveereereenes 31-4177100.. [4288093......  ccovevvreermrnnes | O Nationwide Services Company, LLC............... Nationwide Mutual Insurance Company.......... ownership........... ....100.000 |Nationwide Mutual Insurance Company.......... | ccccveerenne
0140... | Nationwide...........covrrerrnrrrerrrninenns [ ereereereennes 27-0743545.. [4564041......] cooveverereeennes | O Nationwide Tax Credit Partners 2009-G, LLC.[OH....... NIA............. Nationwide Mutual Insurance Company.......... Other. o | e 0.010 [Nationwide Mutual Insurance Company.......... T
0140... | Nationwide..........ccovrrrreenerrerrrnennnns [ eoveereereenes 27-0768791.. [4596891...... | cooverererrmrnnes | O Nationwide Tax Credit Partners 2009-H, LLC. [ OH....... NIA............ Nationwide Mutual Insurance Company.......... ownership........... ....100.000 |Nationwide Mutual Insurance Company.......... | coccveereene
0140... | Nationwide..........ccovrrerrenrrrerrnineenns [ eoreereernenees 46-1952215.. | 4596566...... [ ..overververrrerens | Qe Nationwide Tax Credit Partners 2013-A, LLC. [ OH....... NIA............. Nationwide Life Insurance Company............... ownership.....c..... | v, 0.010 [Nationwide Mutual Insurance Company.......... T
0140... | Nationwide..........ccovrrerrenrrrerrirnenenns [ v 46-1971926.. |4596592...... [ coververvrreerens | O Nationwide Tax Credit Partners 2013-B, LLC. [ OH....... NIA............. Nationwide Life Insurance Company............... ownership.....c..... | v 0.010 [Nationwide Mutual Insurance Company.......... T
0140... | Nationwide..........ccoerrerrenenrerereenenes [ v 20-5976272.. [4595910...... | cevvvreererernees | O Nationwide Ventures, LLC.........cccoovvvininenns OH....... NIA.....ccc... Nationwide Mutual Insurance Company.......... ownership........... ....100.000 |Nationwide Mutual Insurance Company.......... | ccccveueenne
0140...| Nationwide..........coereemrereerrereernenenns [ coveereereiees 11-3651828.. |4588168...... [ ..oooeeveerrreeene | Qe ND La Quinta Partners, LLC.........cccocnrurrenenne DE........ NIA.....ccc...... Nationwide Realty Investors, Ltd..................... ownership........... | ... 95.000 | Nationwide Mutual Insurance Company.......... T
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0140...|Nationwide.........ccccerrerrerrererreiennes | cvvernsienns [0 S 4286866...... | cooerrrriereins | Qe Newhouse Capital Partners Il, LLC................ DE........ NIA............. Nationwide Global Ventures, Inc.................... ownership.......c... | vov... 99.000 | Nationwide Mutual Insurance Company.......... | P
0140...|Nationwide..........ccorrerrevrererrerennes | crverrniniens [0 S 4286679...... | cooveveeriereens | Qe Newhouse Capital Partners, LLC.................... DE........ NIA.....c..... NWD Investment Management, Inc................. ownership.......cc.. | vovee. 19.000 [Nationwide Mutual Insurance Company.......... T
0140...|Nationwide.........ccccorrerrrvrererreiennes | ceverrsienns [0 S 4286679...... [ coovevreriereins | Qe Newhouse Capital Partners, LLC.................... DE........ NIA.....cc..... Nationwide Mutual Insurance Company.......... ownership.......cc.. | vovee. 70.000 | Nationwide Mutual Insurance Company.......... T
0140... | NationWide.........cocovrrerrrvierrrnniennes | cereereininnns [0 S 4286679...... | coovererriereins | Qe Newhouse Capital Partners, LLC................... DE........ NIA....ccoen. Nationwide Mutual Fire Insurance Company.. [ownership........... | ...... 10.000 [Nationwide Mutual Insurance Company.......... T
0140...|NationWide.........cccoovrerrrvrererreiennes | cererrniniens 38-3660659.. |4287032......  coeovrrrrierennes | Qe NFS Distributors, INC........ccccvevvrrerrererieeirerns DE........ NIA......c..... Nationwide Financial Services, Inc. ................ ownership........... ....100.000 |Nationwide Mutual Insurance Company..........| .cccovevernee
0140... | Nationwide...........cocverrererrrrrerrersrens [ evrerererenns 14-1892640.. | 4596677 ......[ covovereverierins | Qe NHT Xl Tax Credit Fund, LLC..........cccevverneee. DC........ NIA.............. Nationwide Life Insurance Company............... ownership........... | vo.... 49.990 [Nationwide Mutual Insurance Company.......... T
0140...|Nationwide..........ccoeereerrerernrerieens | cevrieerienns 14-1892640.. [4596677......[ .ccoevvvrerrerieeen | O NHT XII Tax Credit Fund, LLC.........ccccovvrrnene DC........ NIA.............. Nationwide Assurance Company .................. ownership.......c... | ..... 25.000 | Nationwide Mutual Insurance Company.......... T
0140... | Nationwide...........cocverrererrrrrerrersnens [ evrrrerrernns 14-1892640.. |4596677......[ covovereverierens | Qe NHT XII Tax Credit Fund, LLC..........ccccevvernee. DC....... NIA............. Nationwide Mutual Insurance Company.......... ownership........... | vo..... 25.000 | Nationwide Mutual Insurance Company.......... T
0140...|Nationwide..........cccoeererrrereereereenes | ceeervesiens 46-3762545.. [4750442...... ccooovcveeervein | O, NNOVS8, LLC.....ovveeiererevcteee s OH....... NIA.............. Nationwide Mutual Insurance Company.......... ownership........... ....100.000 | Nationwide Mutual Insurance Company..........| .cccoevereee.
North Bank Condominium Home Owners
........... 0urvrierierirenienirenienienieniseniensseninens | evesnenneenes [ 260351004 [N/a..eeieviins [ v | O, | Association OH....... |OTH............ | Other non-Nationwide.............cccouverevererrmrrnecns [MAuciiiiiiiiiviicins [ | Other non-Nationwide........c.oceveeveeneenieiniinns | 2
0140...|Nationwide..........cccooeererrrereereereeens | eeverveniens 20-4939866.. |4590817......  covvererereeenes | Qe North of Third, LLC......coevverereeeeeeecesieinne OH....... NIA.............. NRI Equity Land Investments, LLC.................. ownership........... ....100.000 | Nationwide Mutual Insurance Company..........| .ccccevereee.
0140...|Nationwide..........cccoeerverrerrereereeinns | e 26-4083207.. |4590385......  c.ocvereveereeenes | Qe Northstar Commercial Development, LLC....... OH....... NIA.............. Nationwide Realty Investors, Ltd..................... ownership.......c... | vo.... 50.000 | Nationwide Mutual Insurance Company.......... T
Northstar Master Property Owners
........... 0urereerererienieniennsnienisensseninensensnens | evevvennneenes | 61517835001 [N/@eoiieiins [ [ Ociiciciicciieeennee. | Association, Inc. OH....... |OTH............ [ Other non-Nationwide.............cccouvererrmermecrneens [MAuciiiiiiiiiiiieins [ | Other non-Nationwide..........oceveeneeneenieininnns | 2t
0140...|Nationwide..........cccoververrereerierieinns | coeerreirienns 26-4083354.. 14594909......  coevereveereeienes | Qe Northstar Residential Development, LLC........ OH....... Nationwide Realty Investors, Ltd..................... ownership.......c... | vo.... 50.000 | Nationwide Mutual Insurance Company.......... T
0140...|Nationwide..........cccoeerverrerrerierieinns | cverrveisienns 31-1486309.. |4594794......  coevvevevereeienes | Qe NRIArena, LLC.......ccocvvereveerereere s OH....... Nationwide Realty Investors, Ltd..................... ownership........... ....100.000 | Nationwide Mutual Insurance Company..........| .cccoeveereee.
0140...|Nationwide..........cccoveerrerrereereereeies | e 31-1486309.. |4594815......  coevveveeereeenes | Qe NRI Brooksedge, LLC........ccoevvvvveririieieines OH....... Nationwide Realty Investors, Ltd..................... ownership........... ....100.000 | Nationwide Mutual Insurance Company..........| .cccoeveereee.
0140...|Nationwide.........cccooerverrerrereereeins | cveerrririennns 31-1486309.. |4595027......  covveverereeenes | Qe NRIBuUilders, LLC.........ccovvevvererereeereeirisernns OH....... Nationwide Realty Investors, Ltd..................... ownership........... ....100.000 | Nationwide Mutual Insurance Company..........| .cccoeveereee.
0140... | NationWide.........cccovrermrenrrrerrernnnnenns [ eoveereereennes 31-1486309.. [4590246...... | ..covvvrerrnrinnes | O NRI Communities/Harris Blvd., LLC................ OH....... Nationwide Realty Investors, Ltd..................... ownership........... ....100.000 |Nationwide Mutual Insurance Company.......... | .cocveeeeene
0140...|Nationwide..........cccoeerverrereereereeins | e 31-1486309.. |4590282......  c.ccvevevereeenes | Qe NRI Cramer Creek, LLC........ccccovevervierrirernns OH....... Nationwide Realty Investors, Ltd..................... ownership........... ....100.000 | Nationwide Mutual Insurance Company..........| .cccoeveereee.
0140... | NationWide..........ccovrrrrrenrrrerrirnnnnenns [ eveereereennes 20-4939866.. [4590460...... | ..coverrrerimrennes | O NRI Equity Land Investments, LLC.................. OH....... Nationwide Realty Investors, Ltd..................... ownership........... | voeeu. 80.000 | Nationwide Mutual Insurance Company.......... T
0140... | NationWide.........cccovrrrrrenrrrereinnnnenns [ eveereereennes 26-0212217.. [45903%...... | coovvvrerinrennes | O NRI Equity Tampa, LLC.......coovevrrrerrrrrirrinnns OH....... Nationwide Realty Investors, Ltd..................... ownership........... ....100.000 |Nationwide Mutual Insurance Company.......... A
0140...| Nationwide...........courrvmrnrnrerrerninnenns 31-1486309.. [ 4590376 NRI Maxtown, LLC......ccoverevnernrereireeneensernennes OH....... Nationwide Realty Investors, Ltd..................... ownership........... ....100.000 |Nationwide Mutual Insurance Company..........
0140...| Nationwide... .. | 30-4939866.. | 4590406 NRI Office Ventures, Ltd.. ..|OH....... .| Nationwide Realty Investors, Ltd..........ccc.e... ownership... ....100.000 |Nationwide Mutual Insurance Company..........
0140...| Nationwide...........courrurrnrreerrerninnenns 31-1486309.. [ 4596912 NRI Telecom, LLC.......oovveerereerererees OH....... NWD Investments, LLC........cocovrernrrrrsrennenens ownership........... ....100.000 |Nationwide Mutual Insurance Company..........
0140... | NationWide...........covrrrrrenrrrerrernnnnenns [ eoveereereennes 31-1486309.. [4590349......  coovvvverinrinnes | O NRI-Rivulon, LLC.......ovveveieerrireeiesseiseieenns OH....... Nationwide Realty Investors, Ltd..................... ownership........... ....100.000 |Nationwide Mutual Insurance Company.......... [ cocveereenne
0140... | Nationwide..........ccovrrerrenrrrerrernennenns [ ereereereenes 26-4083354.. [4869456...... | .covrrrerrnrnnes | O NS Developers, LLC........cocrevreneerrereeneenniens OH....... Northstar Residential Development, LLC........ ownership........... ....100.000 |Nationwide Mutual Insurance Company.......... | ccccveerenne
0140... | Nationwide...........coerrerrenrrrerrrnenenns [ v 45-3123274.. 14595438......[ oo | O NTCIF-2011 Georgia State Investor, LLC....... OH....... Nationwide Property and Casualty Company. [ownership........... ....100.000 |Nationwide Mutual Insurance Company.......... | ccccveeeeene
0140... | Nationwide..........ccoerrerrenrrrerrereinnnns [ eoveereernennes 90-0729552.. [4596695...... | .covrrererrnrnnes | Qe NTCIF-2011, LLC..oorere e OH....... Nationwide Life Insurance Company............... ownership........... | voe... 50.000 | Nationwide Mutual Insurance Company.......... T
0140... | Nationwide..........coerrrreenerrereirnenenes [ v 90-0729552.. [4596695...... | ..covereererreenes | O NTCIF-2011, LLC...orereeeerereieieeeereieereenae OH....... Nationwide Mutual Fire Insurance Company.. [ownership........... | ...... 50.000 | Nationwide Mutual Insurance Company.......... T
0140... | Nationwide...........coerreernrrrerrirnenenns [ eoreereereeees 27-4700627.. [4596716...... | ceevereereeeenns | O NTCP 2011-A, LLC....oreerereeeereeeeees OH....... Nationwide Life Insurance Company............... Nationwide Mutual Insurance Company.......... T
0140... | Nationwide...........covrrrrmrnrreerrerrinnenns 46-0741029.. | 4464703 NTCP 2012-A, LLC.....vverrreeeereeeeees OH....... Nationwide Life Insurance Company............... Nationwide Mutual Insurance Company.......... T
0140...| Nationwide... .. | 46-3309896.. | 4586164 NTCP 2013-C, LLC.. ... |OH....... .| Nationwide Life Insurance Company.... . Nationwide Mutual Insurance Company.......... T
0140...| Nationwide...........courrrrmrnrreerrerninnenns 46-4111078.. 14596743 NTCP 2014-A, LLC.....ovverrerrreerereeeeees OH....... Nationwide Life Insurance Company............... Nationwide Mutual Insurance Company.......... T
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0140... | Nationwide...........cccoverererverrerrerierens [ everrerrernns 47-1404116.. | 4802734 NTCP 2014-B, LLC.....coveveereeereeve s OH....... Nationwide Life Insurance Company............... ownership........... ....100.000 |Nationwide Mutual Insurance Company..........[ .ccccoevernee
0140... | Nationwide...........cccverererrerrerrerierens [ everrerrennns 47-1413242.. 14809948 NTCP 2014-C, LLC....coovereeeeereeereerenn OH....... Nationwide Life Insurance Company............... ownership........... ....100.000 |Nationwide Mutual Insurance Company..........| .ccccoevennee
0140... | Nationwide...........cccverererrrrrerrerinrens [ everreirenenns 47-3909345.. 14869483 NTCP 2015-A, LLC....ovveveeeereese s OH....... Nationwide Life Insurance Company............... ownership........... ....100.000 |Nationwide Mutual Insurance Company..........| .cccovevernee
0140... | Nationwide...........cocverrererrrrrerrerisnens [ eoverrerrerenns 47-4148470.. 14890807 NTCP 2015-B, LLC.....cvvvevrrrererereeveerenis OH....... Nationwide Life Insurance Company............... ownership........... ....100.000 |Nationwide Mutual Insurance Company......... | .ccccvevernae
0140...|NationWide.........cccoovrerrrvrererreiennes | cererrniniens 81-0936428.. | 4966663 NW Private Debt, LLC........cccovvverrerrererrciiennns OH....... Nationwide Mutual Insurance Company.......... ownership........... ....100.000 |Nationwide Mutual Insurance Company..........| .cccovevernee
0140... | Nationwide...........cocverrererrrrrerrersrens [ evrerererenns 26-1903919.. (4591421 NW REL LLC...ovveeeeree e DE....... Nationwide Mutual Insurance Company.......... ownership........... ....100.000 |Nationwide Mutual Insurance Company.......... | .cccovevernee
0140...| NationWide............ceeverervererreereierees [ oo 46-3654078.. 14593621 NW-Amesbury, LLC.........cocovevvvereererererernns OH....... NE-REI LLC.....ovoeveerceteeereteeeee e ownership........... ....100.000 | Nationwide Mutual Insurance Company..........| .cccceveeece.
0140... | Nationwide...........cocverrererrrrrerrersnens [ evrrrerrernns 81-1263284.. [ 4960979 NW-Amesbury I, LLC........cocveververrerersrireinns OH....... Nationwide Mutual Insurance Company.......... ownership........... ....100.000 |Nationwide Mutual Insurance Company.......... | .cccovevernae
0140...] Nationwide 46-2943666.. [4594860 NW-Bandera, LLC.........c.cccovvvrverrererrirereinnnns OH....... NWREL LLC....overeeceseeeece e ownership........... ....100.000 |Nationwide Mutual Insurance Company..........
0140...] Nationwide... ..|81-1246932.. (4958855 NW-Baseline, LLC... ..]OH....... . | Nationwide Mutual Insurance Company ..| ownership... ....100.000 | Nationwide Mutual Insurance Company..........
0140...| Nationwide 45-5159092.. (4595063 NW-Bayshore, LLC........ccccovvvvererierrererererenn. OH....... NW REL LLC...oreeeseceece e ownership........... ....100.000 |Nationwide Mutual Insurance Company..........
0140...] Nationwide 46-2451156.. (4594879 NW-Bee Cave, LLC.........cccovvvverereerieerieinns OH....... NW REL LLC....overeeseceeece e ownership........... ....100.000 | Nationwide Mutual Insurance Company..........| .ccceveeeee.
0140...] Nationwide 81-1869861.. | ...cecvvererree. NW-Beech, LLC........ccooveevereerceeeeeeee e OH....... NW REI, (NMFIC), LLC.......coovvereereercrrerernnae ownership........... ....100.000 | Nationwide Mutual Insurance Company..........| .cccoeveeeee.
0140...] Nationwide 47-4999493.. (4902223 NW-Belleview, LLC........ccoovvevrveererrererererens OH....... Nationwide Mutual Insurance Company.......... ownership........... ....100.000 | Nationwide Mutual Insurance Company..........
0140...] Nationwide... ..|46-3707480.. (4593612 NW-Brooklyn, LLC... .. |OH....... .|[NWREI LLC.... ..| ownership... ....100.000 | Nationwide Mutual Insurance Company..........
0140...| Nationwide 46-3968244.. 14591757 NW-Camelback, LLC.......c.ccoovrrrerrrrrreirrien. OH....... NW REL LLC...oviieierriesiesese e ownership........... ....100.000 |Nationwide Mutual Insurance Company..........
0140...|Nationwide..........cccoeereerrerrereereeinns | cveervresienns 45-2724980.. [4591690......  cocovvrerreveree | O, NW-Cameron, LLC..........cccoveververeeeeresienans OH....... NWREL LLC....oveeeseeeece e ownership........... ....100.000 | Nationwide Mutual Insurance Company..........| .ccceveeeee.
0140... | NationWide..........ccovrerrrenrrrerrernnnnenns [ eveerrereennes 81-1211881.. [4958855...... | covvevvrerrnrnnes | O NW-Castle Rock, LLC........ccovverrvierrrerrirninns OH....... Nationwide Mutual Insurance Company.......... ownership........... ....100.000 |Nationwide Mutual Insurance Company.......... | coccveerreene
0140...|Nationwide..........cccoveereereereeriereeies | cveerreisienns 46-3674167.. [4590090......  cocovvvrerreieres | O, NW-Cedar Springs, LLC........cccoovevvervierernnnn. OH....... NWREL LLC..o.veeeeseeece e ownership........... ....100.000 | Nationwide Mutual Insurance Company..........| .cccoeveereee.
0140... | NationWide..........ccovrererenrnrerrernrnnenns [ eoveereereennes 46-3994437.. 14591663...... [ covrrrrrerinrens | Qe NW-Central Station, LLC........ccccovvvrrrrrrirnrens OH....... N = O O ownership........... ....100.000 |Nationwide Mutual Insurance Company.......... | coccveereenne
0140... | NationWide..........ccovrrrrnrenrrrerrerennnenns [ eoveereereennes 26-0901660.. [4505456...... | .covrrrerrnrinnes | Qo NW-CNC Coppell, LLC.....c.overrrrererrerrirnirnnenns DE....... Nationwide Mutual Insurance Company.......... ownership........... ....100.000 | Nationwide Mutual Insurance Company......... | .cocvreeeene
0140... | Nationwide...........covrrrrmrenrrrerrernennenns [ eoreereereennnes 81-1285433.. [4961024......  c.oovevvverrnrennes | O NW-College Park, LLC........c.cocovvrrrrrrrrenrirrinns OH....... Nationwide Mutual Insurance Company.......... ownership........... ....100.000 |Nationwide Mutual Insurance Company.......... | coccvvereenne
0140... | NationWide...........covrrrmrenrrrerrernennenns [ ereereereennes 32-0359208.. (4595157 ...  covververerrnrnns | Qe NW-Corvallis, LLC........coovvmrerrerrirrneerrereernienns OH....... NW REL LLC...oveeereireirerseeeseseseeeessneneenns ownership........... ....100.000 |Nationwide Mutual Insurance Company.......... | .coccveeeeene
0140... | Nationwide..........ccovrrerrenrrrerrrninenns [ eoveereernenes 31-1580283.. [4591038...... | ccovereererrmrnnes | O NWD 205 Ving, LLC.......ovvverrerrirereecneens OH....... NWD Investments, LLC........cccovvernrrrrnrenneens ownership........... ....100.000 |Nationwide Mutual Insurance Company.......... | ccccvevrenne
0140... | NationWide...........covrrerrerrrrerrerernnenns [ eoveereernennes 31-1580283.. [4591261...... | cooverrrerrnrnns | O NWD 225 Nationwide, LLC.......cccoerervrrrerrnnne OH....... NWD Investments, LLC........cccovrrrnrrvrnrenneens ownership........... ....100.000 |Nationwide Mutual Insurance Company.......... | .coccveeeenne
0140... | Nationwide..........ccovreerrenrrrerrernenenns [ eorrereerrenes 31-1580283.. [4591056...... | ccovereerermrnns | O NWD 230 West, LLC.....o.ovvreererrreernereis OH....... NWD Investments, LLC........cccovrrrnrrrrneenreens ownership........... ....100.000 |Nationwide Mutual Insurance Company.......... [ ccoccveurenne
0140...| Nationwide 31-1580283.. [ 4590545 NWD 240 Nationwide, LLC.......cccoerrrnrrrrrenne OH....... NWD Investments, LLC........cccovvrrnrrrrrcennenen. ownership........... ....100.000 |Nationwide Mutual Insurance Company..........
0140...| Nationwide... .. [31-1580283.. [ 4590273 NWD 250 Brodbelt, LLC... ... |OH....... .|NWD Investments, LLC. ..| ownership... ....100.000 |Nationwide Mutual Insurance Company..........
0140...| Nationwide 31-1580283.. (4981134 NWD 250 West, LLC.......ovvvvrrerrreeenereis OH....... NWD Investments, LLC........cccovvernrrrrniennenens ownership........... ....100.000 |Nationwide Mutual Insurance Company..........
0140... | Nationwide...........covrrvreenerrerrrnenenns [ v 31-1580283.. [4590554......  ..oververeenenes | O NWD 265 Neil, LLC......ooevereeeeereerireeeineineins OH....... NWD Investments, LLC........ccccoerrvnrrrrrieneenen. ownership........... ....100.000 |Nationwide Mutual Insurance Company.......... [ ccccoeereene
0140... | Nationwide..........ccovrerrrenerrerrerninnenns [ eveereereennes 31-1580283.. [4590518...... | ccoverrerermrnnes | O NWD 275 Marconi, LLC.......ccoocovrurrirnirirnenn. OH....... NWD Investments, LLC........cccovvrrnrrrrrieneeens ownership........... ....100.000 |Nationwide Mutual Insurance Company.......... [ ccoccveurenne
0140... | Nationwide..........ccoerrereenereerernenenns [ v 31-1580283.. [4590563...... | ..overeerernenees | O NWD 295 McConnell, LLC..........cocovvrrrrrinrenee OH....... NWD Investments, LLC........cccoerernrrerienceneens ownership........... ....100.000 |Nationwide Mutual Insurance Company.......... | .ccccueueenne
0140... | Nationwide...........coererrrenerrerrrnenenns [ eorrereernennes 31-1580283.. [4590509...... | ccoverrerermennes | O NWD 300 Neil, LLC....eveevrrrerereeeireineensereins OH....... NWD Investments, LLC........cccovvrrnrrrrncenrenens ownership........... ....100.000 |Nationwide Mutual Insurance Company.......... | ccccveurenne
0140... | Nationwide..........ccoerrrerenerrereireenenns [ ereereereiees 31-1580283.. [4590572......  ccovereerernenns | O NWD 300 Spring, LLC......coveeirrirreiriereiens OH....... NWD Investments, LLC........cccoereurnrrerreeneeneens ownership........... ....100.000 |Nationwide Mutual Insurance Company.......... | ccccveueenne
0140... | Nationwide..........ccoereerrenerrerrrninenes [ v 31-1580283.. (4590527 ...... | ceoovereerereenes | O NWD 355 McConnell, LLC..........ccocovvnrrrrinrenee OH....... NWD Investments, LLC........cocoeerevnrrerreenceneens ownership........... ....100.000 |Nationwide Mutual Insurance Company......... [ .ccccveeeenne
0140...| Nationwide..........coerrerreneenrereernenenns [ eoveereereenees 31-1580283.. [4590581...... | ccovereerereenees | O NWD 425 Nationwide, LLC.........cocovrovrrirnennne OH....... NWD Investments, LLC........cccoerernrrrerieneenenns ownership........... ....100.000 | Nationwide Mutual Insurance Company..........| cccveueenne
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0140.. |NationWide.........coverrerreerereercincnen | e 31-1580283.. [4590536..... | .coverrerrerees | O, NWD 500 Nationwide, LLC.........ccocrvevvrrererneene OH....... NIA....cooene NWD Investments, LLC ownership.......... ....100.000 |Nationwide Mutual Insurance Company......... | cccceereene
0140.. |NationWide.........ccoverrereeereeriereircein [ e 31-1580283.. (4591298..... NWD Arena Crossing, LLC........ccccvvevvrveieneene OH....... NIA....cooene NWD Investments, LLC ownership.......... ....100.000 |Nationwide Mutual Insurance Company......... | cccoeereene
0140.. | Nationwide 31-1580283.. (4591083..... NWD Arena District I, LLC NWD Investments, LLC ownership ....100.000 |Nationwide Mutual Insurance Company.........
0140.. | Nationwide.. . 131-1580283.. |4591300..... NWD Arena District Il, LLC.. . |NWD 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.........coverrerreerereercircein | e 31-1580283.. [4591319..... NWD Arena District PW, LLC NWD Investments, LLC ownership.......... ....100.000 |Nationwide Mutual Insurance Company......... | ccccoeereene
0140.. |NationWIde.........coververeeerireercincein | e 31-1580283.. [4591131..... NWD Arena District V, LLC.......cccccoverirrirnnnee NWD Investments, LLC ownership.......... ....100.000 |Nationwide Mutual Insurance Company......... | ccccceereene
0140.. |NationWIde.........ccovereeereerereercineein | e 04-3679396.. |4286848..... NWD Asset Management Holdings, Inc......... DE....... NIA....cooeee. NWD Investment Management, Inc................ ownership.......... ....100.000 |Nationwide Mutual Insurance Company......... | ccccoeereene
0140.. |NationWide.........covrvvveeerieriereiniein | e 31-1580283.. (4591328..... NWD Athletic Club, LLC........coovrevrirrirrinnn. OH....... NIA....ceee NWD Investments, LLC ownership.......... ....100.000 |Nationwide Mutual Insurance Company......... | cccoereenee
0140.. |NationWide.........covrvvveereeniercirine [ e 30-0876022.. {4810010..... NWD Franklinton, LLC..........ccorevveniviririinenne DE....... NIA...coene NWD Investments, LLC ownership.......... ....100.000 |Nationwide Mutual Insurance Company......... | cccoeveenee
0140.. | Nationwide 31-1636299.. [428659%..... NWD Investment Management, Inc................ DE....... NIA....ciene Nationwide Corporation ownership.......... ....100.000 |Nationwide Mutual Insurance Company.........
0140.. | Nationwide.. . [31-1580283.. | 4587965..... NWD Investments, LLC... . |OH....... . | Nationwide Realty Investors, Ltd...... .. | ownership... ....80.000 |Nationwide Mutual Insurance Company.........
0140.. | Nationwide 47-4036460.. [4869492..... NW-Deerfield, LLC.........cccovevererrereirerereeinnns OH....... Nationwide Mutual Insurance Company......... ownership.......... | ...... 74.030 |Nationwide Mutual Insurance Company.........
Nationwide Life and Annuity Insurance
0140.. |NationWide.........covrvvreeerieniereininen [ e 47-4036460.. [4869492..... NW-Deerfield, LLC........ooovrrieenirerrrninnenes Company ownership.......... | ... 24.970 |Nationwide Mutual Insurance Company......... T
0140.. |NationWide.........coerrvveerieniercninin [ e 90-0732898.. {4591430..... NW-Dulles, LLC.......covverrererirrieneireieeineineaens NW REL LLC....ovorieieeneireireieeieeneeeieeeeea ownership.......... ....100.000 |Nationwide Mutual Insurance Company......... | .cccccuuee
0140.. | NatONWIdE.......ovevrireereeieiericeeies | e 46-3267884.. | 4595465..... NW-Franklin Mills, LLC... Life Reo Holdings, LLC........ccccoeveviveireicinnnns ownership.......... ....100.000 |Nationwide Mutual Insurance Company......... | .cccccuuee
0140.. | NatiONWIdE.......ovvrieeeveieiericieieies | e 46-2997049.. | 4591775..... NW-Howell Mill, LLC NWREL LLC....ooooeereeeeeeeeee s ownership.......... ....100.000 |Nationwide Mutual Insurance Company......... | .cccccuuee
0140.. | Nationwide 46-4330384.. | 4750443..... NW-Hudnall, LLC.........cccevivereriereieereiine NW REI, LLC ownership ....100.000 |Nationwide Mutual Insurance Company.........
0140.. | Nationwide.. . |47-2482818.. |4810122..... NW-Jasper WAG, LLC . INWREI, LLC.... .. |ownership... ....100.000 |Nationwide Mutual Insurance Company.........
0140.. | Nationwide 47-1497429.. |4809957..... NW-Jefferson, LLC.......cccovevevireieiriiererenes NW REI, LLC ownership ....100.000 |Nationwide Mutual Insurance Company.........
0140.. |NationWide..........cevvvererrirerereiesens | e, 45-5408178.. |4591458..... NW-Kentwood Towne Center, LLC................ OH....... NIA............. NW REI, LLC ownership.......... ....100.000 |Nationwide Mutual Insurance Company......... | ccccceunee
0140.. |NationWide..........ccevvvererrrereireieiens | e, 46-4857522.. |4671798..... NW-Lawrence, LLC........cccovereriereriieieinns OH....... NIA............. NW REI, LLC ownership.......... ....100.000 |Nationwide Mutual Insurance Company......... | ccccceuenee
0140.. |NationWide..........ccevrvererrirereireiesenns | e, 81-1232565.. [4961042..... NW-Lenexa, LLC.......cccovvrvereirerrieireesereiene NW REI (NLAIC), LLC....coevieeeeeerine ownership.......... ....100.000 |Nationwide Mutual Insurance Company......... | ccccceunnee
0140.. |NationWide..........cccvvvererrirereirereiens | e, 81-1671648.. (4981116..... NW-Lenexa II, LLC NW REI (NLAIC), LLC....coevieeeeeerinn ownership.......... ....100.000 |Nationwide Mutual Insurance Company......... | cccccernee
0140.. |NationWIde.........ccovvrrvererererereiesenns | e, 45-5314607.. |4593461..... NW-Lovers Lane, LLC NWREL LLC....coveieieieeseeeseese s ownership.......... ....100.000 |Nationwide Mutual Insurance Company........ | cccccerrnee
0140.. | Nationwide 46-2457568.. |4591467..... NW-Montrose, LLC NW REI, LLC ownership ....100.000 |Nationwide Mutual Insurance Company.........
0140.. | Nationwide.. . |45-4630497.. |4593470..... NW-Mueller I, LLC.. . INWREI, LLC.... .. | ownership... ....100.000 |Nationwide Mutual Insurance Company......... |...
0140.. | Nationwide 27-4749848.. |4591476..... NW-Northridge, LLC.... NW REI, LLC ownership.......... ....100.000 |Nationwide Mutual Insurance Company.........
0140.. | Nationwide 46-1089165.. [4593555..... NW-Oakley Station, LLC.........cccocvverrerrirrnnnns OH....... NIA.....ccco... NW REI, LLC ownership.......... ....100.000 |Nationwide Mutual Insurance Company.........
0140.. | Nationwide.. . |47-4706924.. | 4902214..... NW-Olathe, LLC.......... . INWREI, LLC.... .. | ownership... ....100.000 |Nationwide Mutual Insurance Company......... | ...
0140.. | Nationwide 46-3888719.. [4593603..... NW-Park 288, LLC NW REI, LLC ownership ....100.000 |Nationwide Mutual Insurance Company.........
0140.. |NationWIde.........ccovvrverrerirereireierenns | e, 45-5388656.. [4591485..... | .cccoccveverieeees [ O, NW-Park Memorial, LLC........ccccccoevrerreirirnnnns OH....... NIA.....c.cco... NW REI, LLC ownership.......... ....100.000 |Nationwide Mutual Insurance Company......... | ccccceernee
0140.. |NationWIdE.........covvrrvererrerereiesenns | e, 47-1740812.. [4809966..... | .ccoccveverreeees [ O, NW-Peachtree, LLC........c.ccvvviereirirererennns OH....... NIA.....c.cco... NW REI, LLC ownership.......... ....100.000 |Nationwide Mutual Insurance Company......... | ccccceerrnee
0140.. |NationWIde.........ccovvrvererrrereireirsenns | e, 46-2469044.. [4591494..... | .ccooevvverveeees [ O, NW-Portales, LLC........ccocceverirrreirerrieieieis OH....... NIA.....ccco... NWREL LLC....coveiireieeseeeeesee s ownership.......... ....100.000 |Nationwide Mutual Insurance Company......... | ccccceerrnee
0140.. |NationWIde.........ccovrrverereierereisrenns | e, 47-2449044.. [4810113..... | covevecereeees [ O NW-Promenade at Madison, LLC.................. OH....... NIA.....c.cco... NWREL LLC....coveiireieieseeeseese s ownership.......... ....100.000 |Nationwide Mutual Insurance Company......... | cccceeernnee
Nationwide Life and Annuity Insurance
0140.. |NatioNWIde.........ccevvvvererieeieeieieiees | e 81-1603024.. |4981086..... | .ccccoevrveeeee | Qe NW REI (NLAIC), LLC.....coovverereiereerc e OH....... NIA............ Company ownership.......... ....100.000 |Nationwide Mutual Insurance Company......... | ccccceveee
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Name of Type of Control
Securities (Ownership,
Exchange if Domi- Board, If Control is
NAIC Public Traded ciliary | Relationship Management, | Ownership
Group Company Federal (US.or Locatio | to Reporting Attorney-in-Fact,| Provide
Code Group Name Code ID Number RSSD CIK International) Name of Parent, Subsidiaries or Affiliates n Entity  [Directly Controlled by (Name of Entity/Person)| Influence, Other)| Percentage| Ultimate Controlling Entity(ies)/Person(s) *
0140... | Nationwide...........cccoverererverrerrerierens [ everrerrernns 81-1619428.. (4981107...... NW REI(NLIC), LLC..evvererereeereeeee Nationwide Life Insurance Company............... ownership........... ....100.000 |Nationwide Mutual Insurance Company..........[ .ccccoevernee
0140...| Nationwide 81-1861190.. [ ..oovvevrerrnnee NW REI (NMFIC), LLC Nationwide Mutual Fire Insurance Company.. [ ownership........... ....100.000 |Nationwide Mutual Insurance Company..........| .ccccoevennee
0140...] Nationwide 45-5159117.. [4593573...... NW-South Park, LLC NW REL LLC...cvvreereeeeeesse e ownership........... ....100.000 |Nationwide Mutual Insurance Company..........| .cccovevernee
0140...] Nationwide 27-4749587.. 14593582...... NW-Taylor Farmer Jack, LLC.........c..ccccovvurnnee OH....... NIA....ccoen. NW REL LLC...ovvereereeesesse s ownership........... ....100.000 |Nationwide Mutual Insurance Company......... | .ccccvevernae
0140...] Nationwide 46-1100378.. [4591524...... NW-Triangle, LLC.......ccccoeveverrrrerersereeis NW REL LLC....coveereceeessee e ownership........... ....100.000 |Nationwide Mutual Insurance Company..........| .cccovevernee
0140...| Nationwide 46-5764783.. 14809939...... NW-Tysons, LLC........cooveverereerseseseiesinne NW REL LLC...ovveeeeeeresse e ownership........... ....100.000 |Nationwide Mutual Insurance Company.......... | .cccovevernee
0140...| NationWide............ceeverervererreereierees [ oo 46-1077615.. |1 4593591...... NW-West Ave., LLC........ccooeveerrrrreeieireinns NWREL LLC..ooveeeseeeeeee e ownership........... ....100.000 | Nationwide Mutual Insurance Company..........| .cccceveeece.
0140...| Nationwide 46-4992444.. 14671800...... NW-Windcross, LLC........ccoevevnrereirerernsierinns NW REL LLC...ovrereeeeeesse e ownership........... ....100.000 |Nationwide Mutual Insurance Company.......... | .cccovevernae
0140...] Nationwide 31-0947092.. |14590479...... OCH Company, LLC Nationwide Realty Investors, Ltd..................... ownership........... ....100.000 | Nationwide Mutual Insurance Company..........| .cccoevereee.
0140...|Nationwide..........cccoeerevrrereereereeens | coerrvesienns 31-0947092.. 14590442...... Ohio Center Hotel Company Limited............... OH....... NIA............. Nationwide Realty Investors, Ltd. ... ownership.......c... | c..... 55.250 | Nationwide Mutual Insurance Company.......... T
0140...| Nationwide 31-0947092.. 14590442...... Ohio Center Hotel Company Limited............... OH....... NIA.............. OCH Company, LLC.......cccoeevererererrrereienns ownership.......c... | veeeee. 1.000 |Nationwide Mutual Insurance Company.......... T
0140... [ Nationwide 26-0263012.. [ nfa......c........ Old Track Street Owners Association, Inc....... OH....... OTH.....ccc.... Other non-Nationwide.............ccveeerrrereeenneenes L/ SR ISR Other non-Nationwide............cccevevnevneenirnnnns 2
Nationwide Life and Annuity Insurance
0140...] Nationwide 27-1712056.. | 4286914...... Olentangy Reinsurance, LLC A Company ownership........... ....100.000 | Nationwide Mutual Insurance Company..........| .cccoeveeeee.
On Your Side Nationwide Insurance Agency,
0140...] Nationwide 47-1923444.. [4809975...... Inc. OH....... OTH............ Nationwide Mutual Insurance Company.......... ownership........... ....100.000 | Nationwide Mutual Insurance Company.......... 2
0140... [ Nationwide 4596462...... OYS FUNd LLC.....covviirrrerecrecrni DE....... OTH.......c.... Nationwide Mutual Insurance Company.......... ownership........... ....100.000 [Nationwide Mutual Insurance Company.......... 2
Investor member
0140...|Nationwide..........cccoververrereeriereeinns | ceeerreiniennns Naen. 4596480...... Park 288 Industrial, LLC...........ccccovvererrrrerrenes TXeoinn. NIA............. Nationwide Mutual Insurance Company.......... /nocontrol ... 95.000 | other non-Nationwide..........cccccvvvrverrierernnnn. T
0140...| Nationwide 31-1486309.. [4590358...... Perimeter A, Lid ..o OH....... Nationwide Realty Investors, Ltd..................... ownership........... ....100.000 |Nationwide Mutual Insurance Company.......... [ cocvveeenne
0140...| Nationwide. e 4564032.... . | Polyphony Fund LLC... . |DE........ .. | Nationwide Mutual Insurance Company..........| ownership.. ....100.000 |Nationwide Mutual Insurance Company...
0140...| Nationwide 39-1907217.. [4287201...... Premier AGency, INC.......covvvvrernesinensnnirennns A......... ALLIED Group, INC....vuverrenrerninernrennerseeernnenns ownership........... ....100.000 |Nationwide Mutual Insurance Company.......... | coccveeeeene
0140... | NationWide..........ccovrrrrrenrrrerrernrnnenns [ ereereereennnes 75-2938844.. [4287005...... | coovrrrerrnrinnes | O Registered Investment Advisors Services, Inc.[ TX........ NIA............. Nationwide Financial Services, Inc.................. ownership........... ....100.000 |Nationwide Mutual Insurance Company.......... | .coccveereene
0140... | Nationwide..........ccovrrrrrenrrrerrrninnnns [ eorrereereennes 82-0549218.. [4288244...... Retention Alternatives Ltd.........c.ccocoverrrirnenee BMU..... A s Nationwide Mutual Fire Insurance Company.. [ ownership........... ....100.000 |Nationwide Mutual Insurance Company.......... | coccveeeenne
0140...| Nationwide 4595278...... Riverview Diversified Opportunities, LLC........ DE....... OTH...coooe... Nationwide Mutual Insurance Company.......... [oLTIaLT651 1o OSSR Nationwide Mutual Insurance Company.......... A
0140...| Nationwide 4595278...... Riverview Diversified Opportunities, LLC........ DE....... OTH............ Nationwide Mutual Fire Insurance Company.. [ownership........... | coeerreennenne Nationwide Mutual Insurance Company.......... R
0140...| Nationwide 4595278...... Riverview Diversified Opportunities, LLC........ DE........ OTH............ Nationwide Life Insurance Company............... OWNErship.....cooo. | corernrereernenns Nationwide Mutual Insurance Company.......... A
0140...| Nationwide . 14286530...... Riverview International Group, Inc................... DE........ NIA............ NWD Investment Management, Inc................. ownership........... ....100.000 |Nationwide Mutual Insurance Company.......... | ccccveereene
0140... | Nationwide..........ccovrrerrenrrrerrirnenenns [ eveereernenees Nfa.ns 4595287...... Riverview Multi Series Fund, LL - Class Event[DE........ OTH............ Nationwide Mutual Insurance Company.......... ownership........... ....100.000 |Nationwide Mutual Insurance Company.......... R
0140...| Nationwide Nfa.nns 4595335...... Riverview Multi Series Fund, LL - Class N...... DE........ OTH............ Nationwide Mutual Insurance Company.......... ownership........... ....100.000 |Nationwide Mutual Insurance Company.......... R
0140...| Nationwide 31-1117969.. [4288002...... Scottsdale Indemnity Company..........cccoeueenne OH....... A Nationwide Mutual Insurance Company.......... ownership........... ....100.000 |Nationwide Mutual Insurance Company.......... | ccccveurenne
0140...| Nationwide 31-1024978.. [3091988...... | ccovereerereenees | O Scottsdale Insurance Company............ccccveeuee. OH....... A Nationwide Mutual Insurance Company.......... ownership........... ....100.000 | Nationwide Mutual Insurance Company..........| ccccveeeenne
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0140...| Nationwide 86-0835870.. Scottsdale Surplus Lines Insurance Company|AZ........ Scottsdale Insurance Company...........ccccveee. ....100.000 |Nationwide Mutual Insurance Company.
0140...| Nationwide 31-1486309.. Streets of Toringdon, LLC.........ccccovvevrirrennee. OH....... Nationwide Realty Investors, Ltd ....100.000 | Nationwide Mutual Insurance Company.
0140...| Nationwide 91-2158214.. The Hideaway Club Other non-Nationwide...........ccccevrrvreirerernnnn. Other non-Nationwide..........cccccverererrerrennnn.
0140...| Nationwide. ..|86-1094799.. . | The Hideaway Owners Association. ...|CA........ . | Other non-Nationwide... . | Other non-Nationwide...
0140... [ Nationwide 20-3541511.. The Madison Club..........cc.vereenrienericrennienenens CA..... Other non-Nationwide............ccccveevnrrvneienniennns Other non-Nationwide............ccocoveeneerneirneinees
0140... [ Nationwide 20-3541507.. The Madison Club Owners Association........... CA..... Other non-NationWide.............ocveeneeneerneernens [ M [ Other non-Nationwide............cocveereenieniennens
0140...| Nationwide. ..131-1610040.. . | The Waterfront Partners, LLC . | Nationwide Realty Investors, Ltd.......... ... lownership........... | ...... 50.000 | Nationwide Mutual Insurance Company...
0140...] Nationwide 52-2031677.. THI Holdings (Delaware), Inc Nationwide Mutual Insurance Company.......... ownership........... ....100.000 | Nationwide Mutual Insurance Company.
0140...] Nationwide 74-2825853.. |14287863...... Titan Auto Insurance of New Mexico, Inc........ NM....... A, THI Holdings (Delaware), INC........cccocvvvvevnnes ownership........... ....100.000 | Nationwide Mutual Insurance Company.
0140...| Nationwide. 74-2286759.. |4287797.... .10... ... | Titan Indemnity Company ..| THI Holdings (Delaware), Inc.... ..| ownership.. ....100.000 | Nationwide Mutual Insurance Company...
0140...] Nationwide 86-0619597.. |4287845...... Titan Insurance Company. Titan Indemnity Company..........c.cccevuvvveverrnnas ownership........... ....100.000 | Nationwide Mutual Insurance Company
0140...] Nationwide 75-1284530.. |14287890...... Titan Insurance Services, INC..........coccevvvrevnees TXeonn. THI Holdings (Delaware), INC........cccocevvvvevnes ownership........... ....100.000 | Nationwide Mutual Insurance Company
0140...| Nationwide. ..133-0160222.. [4653196.... .10... ... [V.P.I. Services, Inc........c.covvvee.. ...|CA........ .. | Veterinary Pet Insurance Company.. ..|ownership.. ....100.000 | Nationwide Mutual Insurance Company...
0140...] Nationwide 95-3750113.. |14287685...... Veterinary Pet Insurance Company................. OH....... Scottsdale Insurance Company............cc.euue. ownership........... ....100.000 | Nationwide Mutual Insurance Company
0140...] Nationwide..........cccvuerrerrererrerrerererens 10644...... 34-1785903.. |4287911...c.. | coerereereae O Victoria Automobile Insurance Company........ OH....... A Victoria Fire & Casualty Insurance Company..| ownership........... ....100.000 | Nationwide Mutual Insurance Company..........| .cccoeveereee.
0140...| Nationwide..........cccvuereervererrererrererens 42889...... 34-1394913.. |4287827...... e O Victoria Fire & Casualty Company................... OH....... A, THI Holdings (Delaware), INC........c.cocevvvveunes ownership........... ....100.000 | Nationwide Mutual Insurance Company..........| .cccoeveereee.
0140... | Nationwide...........covrrvrrerrrerrernienenns 10778...... 34-1842604.. [4287920...... | covvrrrerrrrrernes [0 Victoria National Insurance Company............. OH....... A Victoria Fire & Casualty Insurance Company.. | ownership........... ....100.000 |Nationwide Mutual Insurance Company.......... | cocveereenne

0140...| Nationwide 34-1777972.. [4287939...... Victoria Select Insurance Company.... OH....... A Victoria Fire & Casualty Insurance Company.. | ownership........... ....100.000 |Nationwide Mutual Insurance Company.......... | coccveeeeene

0140...| Nationwide 34-1842602.. (4287948...... Victoria Specialty Insurance Company............ OH....... A Victoria Fire & Casualty Insurance Company.. | ownership........... ....100.000 |Nationwide Mutual Insurance Company.......... | coccveeeeene

0140...| Nationwide 86-0561941.. [4287667...... Western Heritage Insurance Company........... AZ..... A Scottsdale Insurance Company...........cocveueee ownership........... ....100.000 |Nationwide Mutual Insurance Company.......... | .coccveereene
Nationwide Mutual Insurance Company Investor member

0140... | Nationwide...........covrrerrnrrrerrrninenns [ ereereereennes 117 P 4613341 | e [0 Westport Capital Partners Il...........cccoovvrnennnee CT........ OTH............ Nationwide Defined Benefit Master Trust /nocontrol  |.... 71.000 | other non-Nationwide..........ccceurrerrerrurrenieneenns R

0140... | Nationwide...........coerrrrrenrnrerrrneneenns [ eoreereerrenees 31-1486309.. [4590321......  coverrrerrrrrerns (S Wilson Road Developers, LLC.........cccoccrvunnene OH....... NIA............ Nationwide Realty Investors, Ltd..................... ownership........... ....100.000 |Nationwide Mutual Insurance Company.......... | ccccveureene

limited member /

0140...| Nationwide..........coorriniarinnininninns [ N2 4613323, ] e (I Zais Zephyr A-4, LLC.....oooviiiiiiisesienas DE...... OTH............ Nationwide Life Insurance Company............... nocontrol  ].. 60.000 | other non-Nationwide........ccoovoevirinieriisiisinnenes R

Asteris Explanation

1 For the purposes of this schedule, Nationwide presumed control of these entities because they are owned by at least 10% and are not wholly-owned by a Nationwide entity.

2 Other ownership indicates a non-ownership circumstance by a Nationwide entity.




Statement for March 31, 2016 of the NATIONWIDE MUTUAL INSURANCE COMPANY

PART 1 - LOSS EXPERIENCE

Current Year to Date

1

. Auto physical damage...........
o AICraft (All PEFIS).......cveveveeeeie e

. Burglary and theft..
. Boiler and machinery.

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

Other liability-occurrence...

19.4 Commercial auto liability.......

- Warranty....o.oeneeseeis
. Reinsurance-nonproportional assumed property...
. Reinsurance-nonproportional assum
. Reinsurance-nonproportional assumed financial lines..
. Aggregate write-ins for other lines of

ed liability.....

business......

..919.810

....... 44,681,682
.181,018,166
........................... 314,276
5,248,350
...710,384
2,282,869

17.2 Other liability-claims made..... 700,008
17.3 Excess WOrkers' COMPENSAtON...........cccvecveveeveieesiee et sessssessssssssssees | eeesessssesesissessessssesssssssessnss | oo
18.1 Products liability-occurrence...... 2,258,512
18.2 Products liability-Claims MaGE..........covevevririerieiieisceice s sesessetesesnss | eevesisssessssssese s eses e sesssnens
19.1, 19.2 Private passenger auto liability.........c.cocreurireeneenrinenensieeenneiseeeenes | v 234,659,834

1 2 3 Prior Year to Date
Direct Premiums Direct Losses Direct Direct Loss
Lines of Business Earned Incurred Loss Percentage Percentage
1.
2.
3. Farmowners multiple peril.
4, Homeowners MUIIPIE PETil.......coveeieieeirieeissieesseseessssessssesessssenss | veesssesiessssesenns 38,564,240
5. Commercial MUItiple PEril..........c.cveuieiieiiiieieeeseee e sesssienees | coveresesiesesesaens 78,302,074
6. MOMGAGE GUATANTY......cooeviviieieiciessctesie ettt st nes | ebsessssessessstess st en s s sensns
8. OCBAN MAMNE.......coucvevereietetese ettt st s ssse st sesaes s bssesseses | eetsssssesssssssessessssesses e sssesens
9. Inland marine..... 17,425,197
10. FiN@NCial QUATANTY.......ovevererieieeirieississesees s esessssssssssssssssssssessesssnsssssns | sessessssssssssssssessassnsssessessassans
11.1. Medical professional liability - OCCUITENCE.............cuevivrireiiireieiece e [ et
11.2. Medical professional liability - claims-made...

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

PART 2 - DIRECT PREMIUMS WRITTEN
1 2

3
Current Current Prior Year
Lines of Business Quarter Year to Date Year to Date

L Ittt bbbttt saentenes | srtesbisses st bbbt 3,802,366 | ...cooovrerrerreeieieieneeieians 3,802,366 | ...coovrrrrerieieieneeeieiaas 3,818,380
2. AlIEA INES ... sssssssssssssessssssssessssssssssssessesssnsess | srnsssessessesssnssnssesessensenss 20,926,840 | rvvvrvrvrrererinrinrirennnnnn20,926,846 [ oovevveiieicceeenins 21,973,110
3. Farmowners multiple Peril..........cccevcirveieicieiece e eesessesssesessssssenss | covessesesssssessssssessessssessenees LA T,87 | eveiveeeeiieeessiesesnieneened 1,717,397 | 1,585,111
4. Homeowners multiple peril e | errrreenneieineneeeen29,328,034 | 00000 29,328,034 | 38,910,641
5. Commercial multiple Peril.........cccocrurrrereenereenrneeseseieseseeseieenenseseessssessseeseens | eonsneesesessneneesessssnsnnens L 1,089,787 | eoveviiinineeenenerernen 1,089,787 [ o 87,410,849
6. MOMGAGE GUATANEY........evevecreeeicrrec ettt s et snees
8. OCBAN MAMNE........coueiitieeiicteisiie ettt s bt s st ss st es b s b s essessssnsas | sessssesssssssessessstesses s bassessebssssssessessnsans | sebessessessssessessstestes e sesbes e bsssessessesnsans | oebessesssssssessessssssses e s estes st n s saesnaans
9. Inland marine.....

10, FINANCIAI GUATANTY......c..evieiecicteiee ettt s sessesses | stessesissessesessssssessessssessessssessessssssenss | sbessesissessesssssssessessessssessessssassesesensenss | stessesiesessesesssessesse s s s st s st s s benes

. Burglary and theft..
. Boiler and machinery.

Medical professional liability - occurrence..

Medical professional liability - claims

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

Other liability-occurrence...
Other liability-claims made.....
Excess workers' compensation..
Products liability-occurrence......
Products liability-claims made....
19.2 Private passenger auto liability.
19.4 Commercial auto liability.......

. Auto physical damage...........
. Aircraft (all perils).......

CWarranty......oeeeeeees
. Reinsurance-nonproportional assumed property...
. Reinsurance-nonproportional assumed liability
. Reinsurance-nonproportional assumed financial lines
. Aggregate write-ins for other lines of ..
o TORAIS s

made...

business

A7,
..... 42,

1B99)| s
081,430 |.. A7,
490,238 | ..o 42,

878,168 |..

081,430 |..
490,238 |.
878,168 | .

..645,384
...2,363,923

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

98) (Line 34)




Statement for March 31, 2016 of the NATIONW'DE MUTUAL INSURANCE COMPANY

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

1429

1 2 3 4 5 6 7 8 9 10 11 12 13
Q.S. Date Known Q.S. Date Known Prior Year-End Known|  Prior Year-End Prior Year-End
Total Prior 2016 2016 Case Loss and Case Loss and LAE Case Loss and LAE | IBNR Loss and LAE Total Loss
Prior Year-End Prior Year-End Year-End Loss and LAE Loss and LAE Total 2016 LAE Reserves on | Reserves on Claims Q.S. Date Total Q.S. Reserves Developed | Reserves Developed | and LAE Reserve
Years in Which Known Case IBNR Loss and Payments on Claims | Payments on Claims Loss and Claims Reported and |Reported or Reopened| IBNR Loss and LAE (Savings)/Deficiency | (Savings)/Deficiency Developed
Losses Loss and LAE Loss and LAE LAE Reserves Reported as of Prior |  Unreported as of LAE Payments Open as of Prior Subsequent to Loss and LAE Reserves (Cols. 4 +7 (Cols.5+8+9 (Savings)/Deficiency
Occurred Reserves Reserves (Cols. 1+2) Year-End Prior Year-End (Cols. 4 +5) Year-End Prior Year-End Reserves (Cols.7+8+9) minus Col. 1) minus Col. 2) (Cols. 11 + 12)
1. 2013 + Prior.....c.. [iooreiiiiennnns 2,647,333 | ..o 1,334,463 [ .o 3,981,796 | .o, 358,451 |, 12414 | 370,865 |..ocovrrnnn. 2,406,237 | .o 38,198 | .o 1,187,926 [...ocvvirennn 3,632,361 | ..o 117,355 | o (95,925)] ..o 21,430
2. 2014 | 1,460,785 [ ..o, 941,851 | .o 2,402,636 |..ccooooverennnnn. 231,741 |, 14,804 .o 246,545 |...ccovvvne. 1,251,203 [ .o 92,678 [ .o 801,244 |...ccovvvnvnn. 2,145,125 | .o 22,159 | o (33,125)] oo (10,966)
3. Subtotals
2014 + Prior........ | oo, 4,108,118 | ..o 2,276,314 | .o 6,384,432 | ..o 590,192 | .o 27,218 [ 617410 |, 3,657,440 | .o, 130,876 [ .o 1,989170 [ 5777486 | .o, 139,514 | oo (129,050) [ ..o 10,464
4. 2015 s [, 2,349,512 | .o 2,318,079 | ..o 4,667,591 [ 862,912 | oo 108,375 [ .o 971,287 |.coovenn. 1,870,005 [ .o 155,153 [ oo 1,744,656 ..o 3,769,814 | ..cooeveen 383,405 | oo (309,895) ... 73,510
5. Subtotals
2015 + Prior........ |ovsrereinnenns 6,457,630 [ ...ooovirinnes 4594393 [ ..o 11,052,023 [ ..o 1,453,104 [.ooiiiinns 135593 [.oiiiiininns 1,588,697 [...oooorininns 5527445 | .o 286,029 |...ccoireninne. 3,733,826 |...coovvrinas 9,547,300 | ..ovoririiniennas 522919 | i (438,945)[ ..o 83,974
(TR0 [ N [ 20,0, SR S D 0.0, SN [ 2.0, SO R 0.0, O [ 931,797 | 931,797 |, D00, T [ 646,447 |..coovirnnnn. 1,089,619 [, 1,736,066 [....cccevnnee. 2.0, SR R 0.0, SRR [T XXX v
7. Totals......coooeers |ovrrrrerrannns 6,457,630 | .................. 4594393 | ... 11,052,023 | .................. 1,453,104 ... 1,067,390 |.................. 2,520,494 |.................. 5527445 | ... 932,476 | .................. 4823445 | ... 11,283,366 | ........co........... 522,919 | cooevrne. (438,945)| ... 83,974
8. Prior Year- Col. 11, Line 7 Col. 12, Line 7 Col. 13, Line 7
End's Surplus As % of Col. 1, As % of Col. 2, As % of Col. 3,
As Regards Line 7 Line 7 Line 7
Policyholders | ............... 12,315,875
1 s 8.1 %] 2. v (96)%][ 3. oo 0.8 %
Col. 13, Line 7
Line 8
LS 0.7 %




Statement for March 31, 2016 of the NATIONWIDE MUTUAL 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.

1. Will the Trusteed Surplus Statement be filed with the state of domicile and the NAIC with this statement?

2. Will Supplement A to Schedule T (Medical Professional Liability Supplement) be filed with this statement?

3. Wil the Medicare Part D Coverage Supplement be filed with the state of domicile and the NAIC with this statement?

4. Will the Director and Officer Insurance Coverage Supplement be filed with the state of domicile and the NAIC with this statement?

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

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

> wN

Bar Code:

* 2 3 7872016490000 O01 =

* 2 3787 2016 36500001 =

Q15

Response

NO

YES

NO

YES




Statement for March 31, 2016 of the NATIONWIDE MUTUAL INSURANCE COMPANY
Overflow Page for Write-Ins

Additional Write-ins for Assets:

Current Statement Date 4
1 2 3
Net Admitted December 31,
Nonadmitted Assets Prior Year Net
Assets Assets (Cols. 1-2) Admitted Assets
2504, MISCEIANEOUS ASSELS........uvirerrireireririseeiesiessssssessesssssssssessessessssssessesssssssssssessesssssssssessassssnssens | sssesssssssssens 77,021,757 | oo 5,811,651 | ccovvvrrvrnne. 71,210,106 | .ooovvvrvnnes 86,189,768
2505. Other assets nonadmitted.. 141,770,258 | ..... 141,770,258 | ..ooovevrererirriererreie (11 O
2506. Recoupment receivables.... 29,790,298 |...oovevrreereeerereie 29,790,298 .23,999,121
2507. Third party administrator reCEIVADIE.............ccuevueeicieieeeec ettt sees st saesans | evvesseesassaesaees (351,945) [ ..o 351,945) ...4,638,750
2508. Deductible receivables...........cocvrvrennnee 3,700,752 | ..... 376,659 | oo 3,324,093 | oovoerreerins 3,195,656
2597. Summary of remaining Write-ins for LN 25.........ccouiieiisieiecesiesieesesesieesessessssssesssssssssssaens | esesesessnses 251,931,120 | .............. 147,958,568 | .............. 103,972,552 | ... 118,023,295
Additional Write-ins for Liabilities:
1 2
Current December 31,
Statement Date Prior Year

2504, ESCIOW HIADIIIHIES. .........cvvvvecicieiecicticie ettt sttt bbbttt ae sttt as b es st s sas st besssestntaens | denbiessesssssssenssestensnsas 883,081 | oo 1,906,183
2505, MiISCEIIANEOUS lIADIIHIES. ....vevveveererrerireriseeiseisssisee e siess s s st ss s ss st es st s st et s s st s st ss st s s sses st enssnssnnts | svsessessssssessessnsans 126,335,675 |.... 130,758,268
2506. POOING EXPENSES PAYADIE........ceueeieeierririieeeeie s ees ettt ee st ee bbb s bbbttt bs et entnts | ebresiestnnaienententas 202,367,251 | covvreereeeeeeneenns 226,692,446
2507. Reserve for state escheat payments... ..83,772,303 ...57,062,617
2508. State surcharge/recoupment payable...... ..12,051,330 | .... ..12,727,269
2509. Accrued interest payable 0N SUMPIUS NOLES...........ccvuereucveieieieisie ettt st sse s s s st s s b sse st nse s ses et 21,712,500 [
2597.  Summary of remaining Write=iNS fOr LINE 25..........cuiiieiiiiitsi ettt b st st nsss st ensss b ensssssansensans | sbessesssessesinsansanas 427,122,140 | oo 429,146,783

Q16




Statement for March 31, 2016 of the NATIONWIDE MUTUAL INSURANCE COMPANY

SCHEDULE A - VERIFICATION

Real Estate

1 2
Prior Year Ended
Year to Date December 31
1. Book/adjusted carrying value, December 31 Of PHOT YEAT.........cccueiueiieieieescee ettt sssnes | cbsessesssssessseessnnas 640,654,745 | oo 665,635,789
2. Cost of acquired:
2.1 Actual cost at tiME Of ACQUISIEION. ...........cvueieiicicieiecc et b bbbt sa s st bse st saens | s2esbassssssestesses e ssessss b ssesssstessansas | eessestessssaesses s b s e s st en s s e st s e
2.2 Additional investment made after aCQUISIEION..............cceiueiureieieiee et s s saessssess | sesssessessesssssesaessensaens 6,027,310 | cooverereriireieiene 19,245,944
3. Current year Change iN ENCUMDBIANCES..........c.ccucuucieiieieie sttt bbbttt ses st st st b ssens | abbsbsessestessss e ssessesbsssesestessnssess | ebsestessssssssssses b st e s s st s bbb aessnes
4. Total gain (I0SS) ON QISPOSAIS.........cuueveireirieiiiieeie ettt sttt bbb bbbt bbbt st bs st bses s sts s saentens | sebsessessessssasstessassnsansans (7T4,287) | v (500,931)
5. Deduct amounts reCeived 0N dISPOSAIS...........cccuueuiuriieieiiiieie ettt st s e bt s b st st ssessnsantes | nerissessessessssssessesnssessesssssnsesessnses | srsessesissssies et sees 6,609,259
6. Total foreign exchange change in book/adjusted CAITYING VAIUE.............cc.cvevecviieieee ettt ssesss s | stessssssssssses s s sses s s s sssssesssssssas | essasssessssssssessss s sesssssen s sseneas
7. Deduct current year's other-than-temporary impairment FECOGNIZEA............ccoveviiiieiieieeiee et sssssssens | ererssssse st s st es e sessessesss | srsessesiesestes st es e es s ssnsenaes
8. Deduct current Year's dePreCiation............ccccicuiuriueiiiiieieie ettt bbb st s st s s benses s snses | sesissessesessssessessesenans 9,981,987 37,116,798
9. Book/adjusted carrying value at end of current period (Lines 1+2+3+4-5+6-T-8)........ccccooerrirrererirereieseeseseessssesssesenienes | cevesiessesie e 636,625,781 640,654,745
10.  Deduct total NONAAMIEEd @MOUNLS..........cvcviiiieieicieiciete ettt b st s s b b s sse s s snsessessssenses | fessesssssssessesssssnsessessssensesssssnsansesss | sbsessesssssssessessnsessessnsensassessnssnsasses
11. Statement value at end of current period (Lin€ 9 MINUS LINE 10)........ccuiiviiiuiueiiiiieiiiecieeiceetsiecteteseseisessetesesesessnsesesensesensnees | eereresssiesesessesesssens 636,625,781 [ ..oocvvvvernn 640,654,745
SCHEDULE B - VERIFICATION
Mortgage Loans
1 2
Prior Year Ended
Year to Date December 31
1. Book value/recorded investment excluding accrued interest, December 31 of Prior YEar..........ccvvvevveeersrineieiesssssissssinses | cvreresisssiesssesenenns 791,201,518 [ covveeeereee 654,937,788
2. Cost of acquired:
2.1 Actual cost at time Of @CQUISITION. ...........ceveirierieieie sttt s s s s s ntenssnns | sssesssssessessenssnsaessend 60,852,527 | ..vvvverieririieriennan 242,801,165
2.2 Additional investment made after aCQUISIEION..............eeieierrieieiese sttt ssenssnsnns | snsssessessesssssessessessnes 5,981,535 | oo 20,776,965
3. Capitalized deferred iNtErest AN OET ..ottt es s sssnssnsens | svsvsssessasssssesessenseeas 2,099,396 | ..ooovvererriereieienad 6,522,144
4. ACCTUAI OF QISCOUNL........ooiveiieciiciicetc ettt ettt s bbbt en st nsentas | stestsssessessessnssessessnsa 291,109 | oo 2,919,026
5. Unrealized valuation iNCrease (ABCIEASE)..........rvuevrieiieieriesiseie sttt s s s e st st ssssss s ssessassanns | essssssssessssssssssssessensans (237,879)| oo (345,048)
6. Total Gain (I0SS) ON QISPOSAIS.........cvuevurerisciieiieiiscte ettt bbbt st bbbt b e s bbb s estensanns | sbessessessensessessestantas 1,801,014 | oo 1,050,000
7. Deduct amounts reCeived ON dISPOSAIS..........cvcuriiiiriirieiiieiieieisssse sttt sn s ssessssensesesntes | sressesessesessssnsassesnes 18,497,708 | ...cvvvereecien 137,455,509
8. Deduct amortization of premium and mortgage interest points and CommItMENt fEES............cceiereeicieieiseiess e [ e 14,988 | ..o 5,013
9. Total foreign exchange change in book value/recorded investment excluding acCrued INTErESL...........oveveiereciciisieeieieiies | e ssesiesens | covesiessss st sees
10. Deduct current year's other-than-temporary impairment FECOGNIZEA.........c..cvueireiiinieieierie e ssessssensens [ srsesessssessesssssssessessssessesssssssassesss | sesessessessssessessssessessessnsassessnsansasses
11.  Book value/recorded investment excluding accrued interest at end of current period (Lines 1+2+3+4+5+6-7-8+9-10)........c...| coovvevsiiciiciieiennnes 843,476,524 | oo 791,201,518
12, Total VAIUGHON GIOWENCE..........ooevecvceecvctre ettt sa st s st en s st s s sese et ass et s tastessnsansensssensnsans | eosessssssnssnsssssnssnasns (3,191,470) (3,394,116)
13, Subtotal (LINE 11 PIUS LINE 12)....cuiuuiiiiiieiieiiieineieeiie ettt eb bbbt nns | snbississe st s 840,285,054 787,807,402
14, Deduct total NONAAMIEEd AMOUNLS..........cveiiiiieieietecec ettt b b se bbb s s s s snsessessntenses | fessessessssessesssssnsessessnsessesssssnsansesss | snsessessessssessessnsessassnsensassessnsansasse
15. Statement value at end of current period (Ling 13 MINUS LINE 14).......oiiiiiiiiiiiciceisieecsissssstesssessesssssssssssssnssssnssnsssnses | cossessissensesssssssssss 840,285,054 | ..o 787,807,402
SCHEDULE BA - VERIFICATION
Other Long-Term Invested Assets
1 2
Prior Year Ended
Year to Date December 31
1. Book/adjusted carrying value, DECEmDEr 31 O PHIOT YEAI.......c..cvcuieieeeieeeieceteeesee sttt ses s ses s sssssassanes | cveesessesiessssssesas 3473727781 | oo 3,662,445,100
2. Cost of acquired:
2.1 Actual cost at time Of ACQUISIION. ........c.cveveeieieeeie ettt ettt st s st st es s sessessesssnntens | sresessessesssnssnsessnsad 60,344,775 358,855,826
2.2 Additional investment made after aCQUISIION............cccviveevciicreeeceee et se st bes s s sssssnanns | evsessesissessesesessenes 109,038,817 357,010,486
3. Capitalized deferred INtErESt ANA ONET..........ccoveicvicie ettt s st ss sttt s b s sssbensnnes | revsessssssesssssssessessssestessssssensessnnns | erssssessssssesissesses et s bense s et seneanens
4. ACCTUAI OF QISCOUNL........ouiveicieciiestcte sttt s s bbb bbbt en b s s s ntas | sbsnsuessessesssssessessensan s e ssessantanssesas | essestesssssessensanssesses st s st s e
5. Unrealized valuation INCrEASE (ECIEBASE)..........eveviieerericrerese sttt st sa et s s st es s st sessesasssssassenns | svsesissessesssessesssanes (60,917,788) (175,317,791)
6.  Total gain (I0SS) ON AISPOSAIS.........c.cveieeieciiesieeieisctese ettt st st es s s s sss st sses e tstes s sassessessssnsansessnsns | sessissesssssesissassesnsas (33,388,097) (30,349,541)
7. Deduct amounts reCEIVEd ON QISPOSAIS...........cceuiciiiireieiieie ettt st bbbt es e bbb se s s st s s ebessnsesenns | evesessssesessssesesssanes 136,828,234 623,461,072
8. Deduct amortization of premium and AEPrECIAtON. ...........c.euirveieeeereeesce ettt s et ses s ses st ssss s senes | evessssessesissesseseesanes 15,416,110 | ... 68,728,749
9. Total foreign exchange change in book/adjusted CarMyiNG VAIUE.............ccccuevevevrerieeiieicirete ettt ssssssessssssens | evvesessesissessesssessesens 7,299,633 | ..o (4,685,799)
10. Deduct current year's other-than-temporary impairment FECOGNIZEA............cieieiinieeiieeesse e ssssessees [erisssssssesessssesssssssensessessssessesssses | sosessesssssnsesesssssssassees 2,040,679
11.  Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5+6-7-8+9-10).........ccceerererrrerrereriereieinesessesssssenns | cvveresiesiesessesons 3,403,860,777 ..3,473,727,781
12. Deduct total NONadMItted @MOUNES.........cveiiiieieiieieiesse sttt s st st ent s snsenses | stessessssessessessssassesans 80,101,570 | .... 79,347,921
13. Statement value at end of current period (Line 11 MINUS LINE 12).......oviuiiiiiiiiiiiiiiiesiessiscsesssessessssssssssssssssssssssssessnsesssses | evessesssisssnssssesas 3,323,759,207 | oo, 3,394,379,860
SCHEDULE D - VERIFICATION
Bonds and Stocks
1 2
Prior Year Ended
Year to Date December 31
1. Book/adjusted carrying value of bonds and stocks, December 31 Of PHiOr YEAN.........c.c.vuevevecrieeieeieesereee e sessssessssssenns | eveesessessesssnnens 21,206,214,202 | w.oovveerevrerernne 19,883,879,842
2. Cost 0of bonds and StOCKS ACQUITET...........cvuevevireieiciee ettt sse st sss st s st ssessessnsnns | evsessssissessesissessenes 433,953,835 ....3,639,506,950
3. ACCIUAI OF QISCOUNL.......eoeveee ettt b ettt b s et s s s st s st st ensesntensenans | esssessesesssessessnssnaans 6,860,099 32,472,654
4. Unrealized valuation iNCrEASE (JECTEASE)..........c.urvevieererereie e sses et s et s s bbb st s s ssssssssssssessessnsentes | evssssssessesssessessesanes 74,543,402 19,539,911
5. Total gain (I0SS) ON QISPOSAIS........uervreererrerrieeririseiseesssesesesseisesssssssssesssssssssess st essssssessesssssssssessassssssessessasssessessesssssessessenssnssessessas | sssesssssssssessassnssnssns (56,893,220) ..(10,129,637)
6. Deduct consideration for bonds and StOCkS AISPOSEA Of.........c.ccviuevivrieiciisie ettt b s sssssaens | evsessesissesseseesessenes 608,809,050 ....2,269,299,776
7. Deduct amortization Of PIEMIUM.........c.cceveveieereieeeteee ettt ettt st et ss s b s s st sess s s ssssesnssntes | sresessessessesssssssessnsans 12,460,571 48,205,064
8. Total foreign exchange change in book/adjusted Carmrying VAIUE............ovueveirrrirrinisieiecissieisssseseissssesssesssssessssssssssssssssssssssns | ssesssssssssesssssnsssessessssnns 455,828 (1,279,877)
9. Deduct current year's other-than-temporary impairment FECOGNIZED............cvveevrreveiereeeesee e ssaes e sess s ssssssens | sresississesssssssssssnsans 14,327,670 | ... 40,270,801
10. Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5-6-7+8-9)........c.ccccevvrrririererierriesie e sesssssssesesssnens | cveveesesissesenens 21,029,536,855 | .ovveerrrerrennn 21,206,214,202
11, Deduct total NONAAMItEd AMOUNTS.........c.everieieieririeie ettt ns st ss s s st ensnssessensnes | ossssessassonssnssnssessassanes 2,970,960 | .o 3,914,134
12. Statement value at end of current period (Line 10 MINUS LINE 11).......oviviiiiiiiiiscisecstesesssresess s sessssssnsessssssennnes | cveesssessssessnsns 21,026,565,895 | ..ooovcvirirenn 21,202,300,068




Statement for March 31, 2016 of the NATIONW'DE MUTUAL 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
2

20I1SO

Book/Adjus:ed Carrying Acquisitions Dispoiitions Non-Trad?ng Activity Book/Adjustsed Carrying Book/Adjus‘tSed Carrying Book/AdjusZed Carrying Book/Adjus?ed 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

NAIC 1 ():rvvvrerrerreersseesesesssseessssesssssesssssessssssessssessssssessssssssssssssssssssns. | seseesssnessssseend 8,486,905,950 | .....coovrrrirrnrenen 230,084,617 | .ccoooevrrrrcreinneens 286,564,924 |....cooorvevriireriennn (104,571,233) [ c.ooocrerrcrienne 8,325,854,410 [ .vovuvvveecrrirriinerenieeriineennns | v | e 8,486,905,950
2. NAIC 2 ()-rveveeerermeeesieesisesesseessssesssssessssssssssssssssssssssssssssssssesssssssssnns. | sesseesssnnnessssseens 2,719,212,581 | .oocverrevrrircrrennes 85,189,708 | ....cccomvvrrrrrrrrrrnne. 40,016,547 | ...covvererrrrcrirenne (72,491,912) | ccvvoverrrirciennne 2,691,893,830 [ .vvvurveeeerrirrriineernieeriieeenns | e | e 2,719,212,581
3 NAIC 3 (@).rrueveermeresrresiseersssessseesssssest s sst s ene s sssstsssssens | sesesesseseesnssiees 705,852,297 | .coooovcvvvrrrrrirneeens 35,707,250 | ...cvverrrrircreennaes 79,826,648 | ....coornvvrvricrnenn 105,010,232 | ..oovvvercrircenens 766,743,131 | oeevieereireernieesisneeessesssssne | eevsisessssessssssesssssssssesssssnsss | sevesssnsesssssssssons 705,852,297
4. NAIC 4 ().rveererrirrreieeniies i esestsessss st ssssesssssssssssessses | sesssesessnesssseeenes 515,145,534 | .....ccccvvimrrrriinennns 79,450,150 | ...covvervrrircreernen. 87,468,416 | ....ooovvvvrvrecriiie 27,464,144 | oo 534,591,412 | oeericvineeinieesiineesniesssioe | cereinessniesssiesss s | sesesenessns s 515,145,534
B NAIC 5 (Q).eouuveermeresreceiseeniseesiseessssssessssessssssstsessssssssssssssssssssssessssssess | sessssssessssessssnees 157,900,639 | ..ovvvverecrrrirrrriiineens 2,989,810 | ..ooucvvernerrircreenns 19,542,039 | .oooovvreeerirrcienne 3,809,847 | .covoorrrircriiinnne 145,158,257 [ .ovoorverirereeineeenisesssinssssisseess | sesssssessssesssssesssssesssssessssns | sessseessssssssnseens 157,900,639
B NAIC B ()..vveruerermarreereersieseeseensssessssssessssesssssessssessssssssssssssssssssssssessses | nmsssssnsssse s 12,567,590 | oovvvveriiii 1,687,066 [ ..ooooovciriiien, 2,909,023 | oo, 936,784 [ ..o 12,282,417 | | s | s 12,567,590
7. TOtal BONGS....coveeiiiiiiieci i | s 12,597,584,591 | ..oovcvirii 435,108,601 | ..oooocvvrriiiin 516,327,597 | .o (39,842,138) | .coovveciris 12,476,523,457 | oo, 0] i (O I 12,597,584,591

PREFERRED STOCK
8. INAIC Tttt sss st ensnes | cnetest ettt | reteeeste st eennies | cretesis st st | cesteenn sttt nenes | erisenes b 0 | eeerererrerneremiersessessssnssssees [ e | s
9. NAIC 2.ttt sssi s sessss s sssss s sessssessnsssessses | crnsesisnessss s 178,000 | .oouvvvererreererrsmmersiserssseesssnne [ errvisessssessssessssessssssesssseeens | coneessss st esssinns | e 178,000 | .oovvvermrreeeerrirereesneneniseessssn [ eevvinessniesssseessssssssseessseeens | et 178,000
10, NAIC 3ottt sttt | reess sttt ennss s 88,764 | ..oeeoeeeeerereeeesereiseensnsenees | e 95,619 | ovvereeererereeseeeseeennd 6,855 | verrrererereeereiee s 0 [ oveeeerrerereeerrererenerneesessssneess | seeseeesssesssesesnesssssssesssssssnsssns | eessessssnessnsss st 88,764
110 INAIC et sttt ssssssssnes | eesssassssasssssesssnessesssnessenstsnees | sreessssessensssaesssensssansssenssseestnnes | sreessseesseestseesssensssansssensssnsssnees | seeesteeeseesteesseesssenssseesssansssnnes | sesessseness e eness et 0 [ ceverreerreeereeereeerneemsesessssssnseses | seeeseesseessssesnessssssssesssssesssseses | seessssssness st esss s
12, INAIC Bt ettt s sssssssnes | eesssassssanssssessssessesssnesseesssnees | sreessssessseesssaesssensssaessssessenstnees | sreessseesseestseesssenstsaesssenessansssnnes | senestnessnestaesseestsensssensssensstnnes | seseessseness e eness et ensseeees 0 | rerereerrersmesssnerssssssssssssssssens [ eeessnnssssnssessssssssnessssssssssnessss | sonsesssssssss st
13, INAIC Bt eess e sesssesss st ssesssssesssnesssnssssnes | rssssssssssasssssssssssnssssssssssssssssssnses | oossessssssssnsssssssanssssssssssssssssesnnes | snsssssssssssssssssssssssssssssasssssssssnnes | sossesssnessnessassssssnssssssssnsssssssnnes | cetassssnns s s 0 e | ssnsssenens | e s
14, Total Preferred SLOCK. ... secesseessseessssesssssseesns |esssss s sssssssssssssssaaes 266,764 | oo 0 [, 95,619 | o 6,855 | .o 178,000 | oo 0 i) (O I 266,764
15. Total Bonds and Preferred Stock........ccoiveeisrinsiensiinssississsisssisss s [ 12,597,851,355 [ ..o 435,108,601 | ...ccooorrnrirnnnene. 516,423,216 | ..o, [CIRRIWAK)] —— 12,476,701,457 | .o, 0] o [V I 12,597,851,355

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:
NAIC18§....81,462,511; NAIC2S.......... 0; NAIC3S...... 0; NAIC4S...... 0; NAIC5S.... 0; NAICG6S....... 0.




Statement for March 31, 2016 of the NATIONWIDE MUTUAL INSURANCE COMPANY

SCHEDULE DA - PART 1

Short-Term Investments

Book//-\1djusted ? Ac?ual Interest ‘Cllollected Paid for Accsrued Interest
Carrying Value Par Value Cost Year To Date Year To Date
9199999.....oivrrrrr e | s 439,088,720 |....cocoeeevve. YN R IS 439,088,720 | ..oeoovrveerr e 11,264 [ oo
SCHEDULE DA - VERIFICATION
Short-Term Investments
1 2
Prior Year Ended
Year To Date December 31
1. Book/adjusted carrying valug, DeCember 31 Of PHOT YEAI.........cc.cueieeicieieeeeeesee et ssessesssssssssens | cressessssiessesssssssaesans 504,125,107 | .ovvvrererrerrrierereiene 676,533,481
2. Cost of short-term iNVeStMENS ACAUIME...........cc.eveiviicieieeee sttt b bbbt sssssnsans | sessessissaesessessesenes 6,127,885,314 | ..covvvererrernen. 25,928,514,481
3. ACCTUAL OF GISCOUNL........oooiiiiriiii ittt ens | sebbres bbb biens | fesbies bbb
4. Unrealized valuation INCTEASE (ABCTEASE)..........ccuueiuircireiieieeie ettt ettt sttt bbb sses b s stesssssssas | avbesssessessesssssssssestesssssessesssstssssssens | aevisssesssssassss e st es s b s ses s st s sentans
5. Total gain (I0SS) ON QISPOSAS.........cocvuiuririireiieiietese ettt sttt s bbb s bbb s s s ss s b st esssssntensens | nbsessessssessesssestes e sssessessessssssesnsans | sbisbessessssessessss st st es st es s bensesaees
6. Deduct consideration received 0N diSPOSAIS............ccovuevuriiuiieiieiiieie et ssse st b s ssssssenas | sbsessssessesistesses e sees 6,192,921,701 | wovovvereeere. 26,100,922,855
7. Deduct amortization Of PIEMIUM..........cccuiueieieiries sttt bbb s bbb ss st s s s s nse s ssnss | sbsebsessssessesissestes e s s sessessessssessessesans | sbistessessssassessss st st e s e b st e s b b ensasaes
8. Total foreign exchange change in book/adjusted CaImYING VAIUE..........ccovuiuiurirriiieneiieiscineere et ieesestseese e ssesssssseses | reeesseessssssssseessessasessssesssstessssssestes | eeeseessssessssssessessesssssesssstesssessessesens
9. Deduct current year's other-than-temporary impairment FECOGNIZEA............cucuiueieiiiriieeeieee e sseesssessesssssssesess | arssssessssessesssssssessessssssassessssessesssens | sbossessessssossessessnsassessnsansessesassnsassees
10. Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5-6-7+8-9).......c.cveururirinrireireineineneiieeneineisseseens e 439,088,720 | ..evveerrrieieeeeceeene 504,125,107
11, Deduct total NONAAMITIEd @MOUNLS..........c.iviiiircirciircicrieie ettt ss bbb nssees | istsists s s ssnssssessnens | coosssssssssisessss st ssneees
12. Statement value at end of current period (Line 10 MINUS LINE 11)..... it sss s snnssnes | ernnsssessssessssssssssssssss 439,088,720 | ...oovioiiiiiiniis 504,125,107
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Statement for March 31, 2016 of the NATIONWIDE MUTUAL INSURANCE COMPANY

10.
1.

3.1

3.2

3.3
4.1

42

43

SCHEDULE DB - PART A - VERIFICATION
Options, Caps, Floors, Collars, Swaps and Forwards

Book/adjusted carrying value, December 31, prior YEar (LINE 9, PHIOT YEAI)........c.vurrururierrireiseeseisisessseeesseesssesessssssssssssessessessssssessessssssessessessssssessessssssssesssssssnsssssans (75,570,487)

Cost paid/(consideration reCEIVEA) ON AAAIIONS. ..........c.iuiuiierieiiei ettt bbb bbbt bbb s b s bbb s b bbb s e ettt s

Unrealized Valuation INCIEASE/(ABCIBASE)...........cveueveieeiciiee ettt sttt s s s bbbt st es s e s s s b b s s et e b bee e b e et b st bbb s b bt s e et st ense st (18,949,060)

Total gain (10sS) ON tErMINALION FECOGNIZEM..........cocvieieciecesite ettt ettt et s et s e s ss et s bt s b s s s st s s st en s s saen

Considerations received/(Paid) ON TEIMINALONS. ... iseesssesses e sssss e ssesssssssss e st ess s ssees s ssessanE s e s s s e s s s ea e n £ n b s bren

2110 (2 Y TSRS

Adjustment to the book/adjusted carrying Value 0f NEAGE IEIM...........ruririr ettt s st n s srenns

Total foreign exchange change in boOK/adjUSIEA CAIMYING VAIUE...........ccvuriveieicteee ettt ettt s ettt s e s en e sas st nans

Book/adjusted carrying value at end of current period (LINES 1+ 2+ 3+ 4 =5+ 8+ 7 +8)...cciviiiiieeiieeees ettt et b s neen (94,519,547)

DEAUCE NONAAMIIEA @SSELS.....rvuvuvereresriseisssiesiseise sttt ssess s ssee s st e s st s s es s8££ R8s en et ren

Statement value at end of current period (LINE 9 MINUS LINE 10).......ccveviueieieieiieeieisete et tes et ss e bbb s e s sttt s et s s e sas s s ss s st sntenensan (94,519,547)

SCHEDULE DB - PART B - VERIFICATION
Futures Contracts

Book/adjusted carrying value, December 31, prior year (LINE B, PrIOr YEAI)..........ccvueeueueireiieiieise e ssessss s ssss st st s bbbt s s antns 29,929,916

Cumulative cash change (Section 1, Broker Name/Net Cash Deposits Footnote - Cumulative Cash Change Column)...........cc.ccuceeveeecieierneiesessseesee e (25,871,461)

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

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

3.12 Section 1, Column 15, PHOT YEAI.........c.evueerererreerereie st 0

Change in variation margin on open contracts - All Other:
3.13 Section 1, Column 18, current year to date minus............ccccceeveuennee (1,126,071)
3.14 Section 1, Column 18, PriOr YEAI.........c.ccceeeereereeerereieseeeesee s 4,888,793 (6,014,864) (6,014,864)

Add:
Change in adjustment to basis of hedged item:

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

3.22  Section 1, Column 17, PriOr YEAI.........ccururerererrereereiseeseeeseeseeseeseeeneens 0

Change in amount recognized:
3.23 Section 1, Column 19, current year to date minus.........c..cccccovvvevenne (1,126,071)
3.24  Section 1, Column 19, PriOr YEAI.........ccrrurrererereereireieeeeereeseeseeseeeneens 4,888,793 (6,014,864) (6,014,864)

SUDLOLAI (LINE 3.1 MINUS LINE 3.2) ...ttt ettt s st s a b4 a4 b s bbbt e b s bbbt bbb bbb s s ss st st (0)

Cumulative variation margin on terminated contracts during the Year.............coeeeeirneneneernenneneerenes 10,238,570

Less:
4.21  Amount used to adjust basis of hedged item...........ccooovvvnrrerrincen.
4.22  AmMOUNt rECOGNIZEA..........eveevereeicreiee et 10,238,570 10,238,570

SUDLOLAI (LINE 4.1 MINUS LINE 4.2)........cvieeieiietieteteete ettt ettt st sttt e b s e bbb a s bbb a bbb bbb e bbb sa bbbt bbb b s bt s e bses bt 0

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

5.1  Total gain (loss) recognized for terMINAtIONS IN PHIOT YEAI.........crruuriuererrerire e isesesseseessessssssessese st eessessessesssssses st s s ses st sssses st ees s sesses e s s ess st s st st ensessees
5.2 Total gain (loss) adjusted into the hedged item(s) for the terminations iN PrIOT YEAT...........c.cuiuiiveieiiieieees et sees
Book/adjusted carrying value at end of current period (LINES 1+ 2 4 3.3 = 4.3 = 5.1 = 5.2) .. ettt sttt sssse st essnsse s 4,058,455
DEAUCE NONAAMItEA BSSELS........veuverreseieeseeireeie sttt
Statement value at end of current Period (LINE 6 MINUS LINE 7).......c.errurirerirerisiesississisessssssssssesssessssssessessessssssessessessssssessessssssssessesssssssssessessssssessessssssssnssessessnsanes 4,058,455

Qslo4
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Statement for March 31, 2016 of the NATIONW'DE MUTUAL INSURANCE COMPANY

SCHEDULE DB - PART C - SECTION 1

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

Components of the Replication (Synthetic Asset) Transactions

Replication (Synthetic) Asset Transactions
3

1 2 6 7 8 Derivative Instrument(s) Open Cash Instrument(s) Held
NAIC 9 10 11 12 13 14 15 16
Designation NAIC Desig.
or Other Notional Book/Adjusted Fair Effective | Maturity Book/Adjusted Fair or Other | Book/Adjusted Fair
Number Description Description Amount Carrying Value Value Date Date Description Carrying Value Value CUSIP Description Description | Carrying Value Value

NONE
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Statement for March 31, 2016 of the NATIONW'DE MUTUAL INSURANCE COMPANY

SCHEDULE DB - PART C - SECTION 2

Reconciliation (Synthetic Asset) Transactions Open

First Quarter Second Quarter Third Quarter Fourth Quarter Year-To-Date
1 2 3 4 5 6 7 8 9 10
Number Total Replication Number Total Replication Number Total Replication Number Total Replication Number Total Replication
of (Synthetic Asset) Transactions of (Synthetic Asset) Transactions of (Synthetic Asset) Transactions of (Synthetic Asset) Transactions of (Synthetic Asset) Transactions
Positions Statement Value Positions Statement Value Positions Statement Value Positions Statement Value Positions Statement Value

Beginning Inventory.........c.ccccocveenee.
Add: Opened or acquired transactions

Add: Increases in replication (synthetic asset)

transactions statement value...........ccccoceverriveeeeieinins | covevenens XXX oooirieieiien | e sesens | eresinna XXX oeteteiviees | eerersnisteesssesssse e ssssssesenses | ensesenes XXX ootevriieies | erevernsseesssee e sssesennns | eserenes XXX ooieieiieien | erveeeieeneeessse et | erenenes XXX ooriieeiien | e 0
Less: Closed or dispoSEd Of trANSACHONS.........ccvieieiiiriens [ erereiriisiieisissieiennins | cesseseinseseesssesssssesssssssesess | sressessssessesssssssessesssses | sesessesssssssessessssessesssssssessessssasess | siessessssessessssesessesssns | sesessesssssssessessssessesssssssassessssessess | sressessssessessssessassessnses | sesessessssessessessssessesssssssessessssessess | sessssessesssssssessessesans [0 RN 0
Less: Positions disposed of for

failiNG EffECHVENESS CHIEEIIA. ... .. veereceririeiecireirriieies [ cerreireisieinsisieisnins | reereesesssseee st estseesessessestssassnes | sessessessessasssessessessansns | sressssssssessessasssssssesessastasssssessass | sessesssssasssssnessessassnsns | steesessessessassssnessessessssnssessassans | sessessassnsssessnssasssnsnnsss | sonsssessessessassnsssnssessassnnssnssassansns | sesessesssssessessassnnsan 0 [ oo 0
Less: Decreases in replication (synthetic

asset) transactions statement value..............cccccoeeerecres [ XXXooivvierin | e eseesnssens | ereninans XXXeoivevvieeies [ versieseeresieeesseesesesseneenens | eveerenan XXXovievivenien [ evereieicesseseeseseessseseenesensns | ereneenas XXXooveverereen | ereeeieieiessseceesesessessienesesens | erenenas XXX
ENding INVENTOMY......ocoiiiirieisiciscissi s ssissisississessissnsnsnesnes | eonesssessessessesssssennes [0 R [0 {0 [0 P [0 OO [0 P [0 O (O IS 0 ] e 0




Statement for March 31, 2016 of the NATIONWIDE MUTUAL 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, SECHON 1, COIUMN ...ttt s st a e bbb et s st en e saes (94,519,547)
2. PartB, Section 1, Column 15 plus Part B, Section 1 Footnote - Total Ending Cash Balance.............cccccooevevevveeverevcreeiseeeeesennes 4,058,455
3. TOUAI (LINE 1 PIUS LINE 2)....vuieveerereereiriiseseissisessssassesessssssssssssessessssssessessassssssessessssssessessesssssssssessassssssessessasssessessassosssnssessassasssessessasssssessassasssssnssessasssessessssnsssssessaseas (90,461,092)
4. Part D, SECHON 1, COIUMN B.......oooveeicieee ettt sttt bbbt s s bttt ss s s st n st 4,058,455
5. PartD, SECHON 1, COIUMN B......ooveeeeee ettt ettt st s st b s bbbt s s s st s et en s saen (94,519,547)
6. Total (Line 3 MINUS LINE 4 MINUS LINE 5)......cvivieiieieeiciiete ettt sttt ettt st a sttt bbb e s s bbb es st e bbb a e b s st st s s banee 0
Fair Value Check
7. Part A, SECHON 1, COIUMN TB.......cuveiviiireieiicteee ettt st s bbb e bbb a s bbb es et b s bt n s neenas (117,783,292)
8. Part B, SECHON 1, COIUMN 13 ...ttt et b sttt b b s et s ettt s bt es bt n e sentas (1,105,197)
9. TOUAI (LINE 7 PIUS LINE 8)....vuveieieieieieeeieisetes ettt sttt bt b s e s e s bbb bbb e e s s e bt A et bbb e b et e bRttt e bbb en s bt n s et e st s et st n e (118,888,489)
10, Part D, SECHON 1, COIUMN 8........coouivireiriiereiiecesresi s es s 1,737,140
11, Part D, SECHON 1, COIUMN Ou.o.eoeeecet ettt ettt s et a bbb s st a s et st s et s st et n e saes (120,625,629)
12, Total (Line 9 MINUS LINE 10 MINUS LINE 11).....cuiiiiieiiieieieiesisctee sttt s bbb s bR bbbttt 0

Potential Exposure Check

13, Part A, SECHON 1, COIUMN 27.....ouiirieieieieiieeiees iR 16,399,588
14, Part B, SECHON 1, COIUMM 20.........uururieriiieiieeeiieesesess s sesess st bbb 32,904,904
15, Part D, SECHON 1, COIUMN 11 ..ottt 49,304,492
16, Total (Line 13 PIUS LINE 14 MINUS LINE 15)......cuiiiiteiicie ettt sttt bbb s bbb R b b e bbbt b bbb et bbbt 0
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Statement for March 31, 2016 of the NATIONWIDE MUTUAL INSURANCE COMPANY
SCHEDULE E- VERIFICATION

Cash Equivalents

1

Year To Date

2
Prior Year Ended
December 31

10.

1.

12.

. Book/adjusted carrying value, December 31 of Prior YEaT..........c.cciereeeieiessee st

. Cost of cash eqUIVAIENES ACQUIFEH...........cuuiererirercireieie it ss st sess s ssns s

o ACCTUAL OF QISCOUN........ovtieciciec ettt e bbbttt saenaa

. Unrealized valuation iNCrease (JECTEASE).........cuvvueveeiieereieiesesie st es s s sssenas

. Total gain (I0SS) ON AISPOSAIS..........couvuieriieiieiiseic ettt sttt saen

. Deduct consideration received 0N diSPOSAIS.............cccuiveieericreiresce ettt st

. Deduct amortization Of PrEMIUM. ...ttt sttt

. Total foreign exchange change in book/ adjusted Carrying ValUe...........cocevcvevrieierienesesereeeee st

. Deduct current year's other-than-temporary impairment reCoOgniIzed............c.oouuererureeneereieeneeneeneeseeeseseesesseesseenees

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

Deduct total nonadmitted amounts

Statement value at end of current period (Ling 10 MiNUS LINE 11)....vuvivieiiiiieiisisecscseeese s ssesnesneseans

Qsl08
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Statement for March 31, 2016 of the NATIONWIDE MUTUAL INSURANCE COMPANY

SCHEDULE A - PART 2

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

1 Location 6 7 8 9
2 3
Book/Adjusted Carrying Value | Additional Investment Made
Description of Property City State | Date Acquired Name of Vendor Actual Cost at Time of Acquisition  Amount of Encumbrances Less Encumbrances After Acquisition
Acquired by Purchase
1 parcel bounded by Nationwide Blvd., High, Chestnut and Front Sts...........ccccccoevrniune Columbus OH.. [ OT/01/1976.... [ oottt b sttt a et s s s s s ese s s nessessssetesnsssntenss | evessssesssissetesassssesssssesesasssesesinns | soetesesissesssssesesasesesesessssesannsesnnes | eeveserersens 80,163,427 | .oovverererceeeeeeeine 2,166,743
Training Ctr., Powell Rd & US 23, totaling 39,172 sq ft........cccovvvrerverennee Lewis Center........ooercneeeneeneneenenns OH... [ O/0T/19B0.... | coreeereereerereiseeeeresseseeseeeeseesees s ssses e s eseesse et ess st sses s e se s sss st ssesse b et eesesssesesessessesssessesnnene | weessesssensssssessesstessessssesassessnsansess | sessessessessessssessesnssssssesesansesnsans | sessesesanes 29,563,984 | ..o 1,324,315
215 N FTONE St Columbus OH.. | 01/01/1998.... 16,315,049 | ..o 416,279
1100 LOCUSE. ..ottt Des Moines IA.... | 04/30/2001.... 84,368,239 377,990
N. Front St., Parking Garage Columbus OH.. [ 01/0171998.... [ oottt ettt ettt sttt a et ss st et b esssaetessnsetesansssesssnse | bevsesesssssetesassssesssessetesassssesesessntes | stevessesesesssesesesssesesesaesesansntetesenes | bessesenas 4,175,519 337,560
4407 CrEEAMOO. .....evoeveeesririeetseees sttt Raleigh NC...|{01/01/1987.... 3,383,672 263,136
355 MaPIE AVE.......uiiiiiiiiii e Harleysville..........ccoooviveiiniiiininnis PA... [12/03/2012.... 35,708,207 262,142
280 Plaza N High St Columbus, OH.. | 01/01/199.... 18,524,871 | cooooveeveeriereecereeiseinas 201,283
Plaza 3 and Atrium................... Columbus OH.. [01/01/1989.... 54,310,091 338,657
1200 LOCUSE. ...t Des Moines IA.... | 12/30/2001.... 41,915,189 | oo 162,891
1000 NAHONWIE. ..ot HaITISOUIG......oovvieae PAL L OT/0171980.... [ 1oreereeeraeieaeieiesiseeseeise st s8Rkt ns | Hebb e b bbbttt | eebbes bbbt | e 6,200,892 122,015
Data Center NOMh.........cc.cciic e Lewis Center.........cveeverninireeenns OH.. |06/30/1986.... 27,016,424 32,342
1100 WalnUE St GAIAGE. ........cveeeeveeeeeeeeeveeeeeeeseeeeseeeeee s sesessse s Des Monies. IA.... | 04/30/2001.... 5,640,364 15,457
3300 SW WIlliston.........c..cvveevererernennne Gainesville. FL....|01/01/1979.... 6,069,021 13,685
1200 MUIDEITY.....cooveiriee st Des Moines IA.... | 06/01/2007.... 4,544,979 7,534
Gainey Il - 8877 N. Gainey Center Drive, Scottsdale, AZ.........cccoovvinrnnnnninsirninnes SCottSdale. ... AZ... |07/31/2007.... 19,245,872 | oo 134
0199999, TOAIS. ... rve et etessees s eees s ees s ees s eeE e84 E8 A8 £EE 1884884 E 848484481888 4EE 4R 81EEE  £EeLE4EE84EEE4oEEfoEEE L8 4LE8 AR 4R 4R L8 LA 4LEE 1A E4oEE oA EHEEE LA 8RR 4EEEeLEE1eEE e SEEfeeEEoEEEeLEAoEEE4EEE LR AR LR LR LR LR LA AL LR LR LA eeb et | eEtees ettt 0 | s (U [ 437,145,800 | ..o 6,042,163
Acquired by Internal Transfer
151, Hyatt Resort Dr, Rogers Road San Antonio..........c.ovecuevereecereieeceiereas |TX... |02/24l2011.... ............................................................................................................... 51,085,983 (14,853)
0299999. Totals.. 51,085,983 (14,853)
0399999. Totals.. 488,231,783 | ..o 6,027,310
SCHEDULE A - PART 3
Showing aII Real Estate DISPOSED Dunng the Quarter Including Payments During the Final Year on "Sales Under Contract "
1 Location 4 Change in Book/Adjusted Carrying Value Less Encumbrances 14 15 16 17 18 19 20
2 3 9 10 1 12 13
Expended for
Additions, Book/Adjusted Current Year's Book/Adjusted Gross Income
Permanent Carrying Value Other-Than- Total Foreign | Carrying Value Foreign Earned Less Taxes,
Improvements Less Temporary | Current Year's | Total Change Exchange Less Amounts Exchange | Realized Gain| Total Gain Interest Repairs, and
Disposal and Changes in| Encumbrances | Current Year's | Impairment Change in inB./A.C.V. Changein | Encumbrances on| Received |Gain (Loss)on| (Loss)on (Loss) on Incurred on Expenses
Description of Property City State| Date Name of Purchaser Actual Cost | Encumbrances Prior Year Depreciation | Recognized | Encumbrances| (11-9-10) B./A.C.V. Disposal During Year Disposal Disposal Disposal | Encumbrances|  Incurred
Property Disposed
1 parcel bounded by Nationwide Blvd.,
High, Chestnut and Front Sts. Columbus... 0
Plaza 3 and Atrium . | Columbus . 0
0199999. Totals.. 303,901 0 0 0 0
0399999. Totals.. 303,901 0 0 0 0
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Statement for March 31, 2016 of the NATIONWIDE MUTUAL INSURANCE COMPANY

SCHEDULE B - PART 2
Showing all Mortgage Loans ACQUIRED AND ADDITIONS MADE During the Current Quarter

1 Location 4 5 6 7 8 9
2 3
Loan Number City State Loan Type |Date Acquired Rate of Interest Actual Cost at Time of Acquisition Additional Investment Made After Acquisition Value of Land and Buildings
Mortgages in Good Standing - Commercial Mortgages - All Other
00-1102456 ... | ALLENTOWN . 101/14/2016.... 2.930 .8,900,000
00-1102482.... ... |BOCARATON........c.o.... 01/12/2016.... 2.160 25,000,000 -
00-1102533.......cvvieirieiiseississeisssisni s ORLANDO 03/11/2016.... 3.150 25,500,000 | 1.ovvuiireiiesiseis sttt eees ettt 42,180,000
0599999. Total - Mortgages in Good Standing - Commercial MOrGAGES = All Oher........c.. ettt sttt ses e es s seesnsensee | fessessessssassessesansessessessesansessnsansessessnsanes | csesee XXX....o.. XXX 59,400,000 | ..oooverrereeienns 0 .103,955,862
Mortgages in Good Standing - Mezzanine Loans
99-0000034 ... |HOUSTON .| 03/17/2016.... 10.000 3,822,227
99-0000036.... v | BIRMINGHAM. ..ottt 03/21/2016.... 13.000 2,113,184
99-0000040.... . | SCOTTSDALE. 01/28/2016.... 10.000 0
99-0000043.... ... | PEARLAND 03/04/2016.... 12.000 A452,527 | s 46,124 | oo 22,500,000
0699999. Total - Mortgages in Good Standing = MEZZANINE LOANS. .. ... ettt ses sttt ses st es e et st ens et ebenes | fessessessesansessessesensensessesantenensnsessennsnnss | cossnee XXX XXX 1,452,527 5,981,535 | i 22,500,000
0899999. Total - MOrtgages in GOOU SEANGING. ...........v.vuiereiiieiset ettt tiets et eesstesseeetessesseteesssessessessessssessessessesensessessesessessessssentessessesessessessesansessnssns  fessesssssssessessnsassessesnssssassessnsansessesnsesss | tosssn XXX....... XXX 60,852,527 5,981,535 .126,455,862
3399999,  TOAI MOMGAGES. ........vevrereerereeeieeesieeeeeesees st s e84ttt ees | Aebieesieeetens ettt nienes | eenins XXX....... XXX 60,852,527 5,981,535 .126,455,862
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
Book Value /
Current Year's Recorded
Book Value/Recorded Unrealized Other-Than- Investment
Investment Excluding Valuation Current Year's Temporary Capitalized Total Change in Total Foreign | Excluding Accrued Foreign Exchange| Realized Gain
Loan Accrued Interest Prior Increase (Amortization) / Impairment Deferred Interest | Book Value (8 +9 -| Exchange Change Interest on Gain (Loss) on (Loss) on Total Gain (Loss) on
Loan Number City State Type | Date Acquired | Disposal Date Year (Decrease) Accretion Recognized and Other 10 +11) in Book Value Disposal Consideration Disposal Disposal Disposal

Mortgages Closed by Repayment
00-1100106..........covrrrererrnines WINTERPARK.. FLoviiiiiiins | e 01/29/2004.... | 01/08/2016.... | ...... 2424413 | oo | e 16,079 16,079 | oo | e 2,440,492 | ........... 3,401,774 961,282 ..961,282
00-1100107....convveirerrerinns WINTERPARK.. FLuwitiirriies [ 11/24/2004.... | 01/08/2016.... | ...... 2,115,776 | oo | e 13,292 13,292 | oo [ e 2,129,068 | ........... 2,968,800 839,732 ..839,732
00-1101039. GREENVILLE...........ooovviveieeriieteeie e SO 01/25/2006.... [ 01/28/2016.... | .... 10,000,000 | ..o [ | | s | e {3 [RRROIN [PTOTOON 10,000,000 0
0199999. Total - Mortgages CloSEd by REPAYMEN. ... ...iuuirsersiisssersieeseasssesssensseees s oesseeessees bbb 14,540,190 | v [ I 29,371 0 0 29,371 0] i 14,569,560 | ........16,370,574 [ ..o | v, 1,801,014 | .o 1,801,014
Mortgages With Partial Repayments
00-1000038 VISTA ottt (67 U B 08/31/2000.... | cevoucverererieerens | cenee 531,296 0
00-1000391.... ... |BROOKLYN (0] VSN IO 01/11/2001.... | covoeverseinnne [ e 2,154,223 0
00-1000449 .. |EAST MEADOW....... NY. . 112/29/2000.... | ..ovvoevierierins | e 3,057,116 0
00-1000450.... ... | MIDLAND PARK N [ 12/29/2000.... | ..oovervvrerrirerin | s 2,906,326 0
00-1000714.... ... | CLOSTER..... [\ VSRR R 11/08/2001..... [ oo | s 1,178,193 0
00-1000791.... ... | MILWAUKEE... |/ DO 12712007 .. [ oo | 324,888 | ... | e | e | e | senessssnsessennn0 | e | s e 20,000 | i 27,009 0
00-1000804.... vee | DAVENPORT.......coiimirmrieriesisseessesssssessessssisessssssssenes A e i 02/1412002.... | covoreververneranns | v 1,409,614 45,372 0
00-1000869 ... | CINCINNATI.. OH . 103/13/2002.... | ovvorveeieis [ s 113,089 114,503 0
00-1000926.... MARIETTA..ccoooveerieiinnns [C7. RN IR 12/23/2002.... | ..ooveovvrirrenen | s 1,153,184 . 15,798 0
00-1000949 STOW (0] VSN DR 05/30/2002.... | covocvoreriraciranns | eenee 565,730 cerr(8,530) | covirenninieni [ | e ($,530) [ i | s 14,980 | cooovvirriinne 14,980 0
00-1001038 ITHACA. ..ottt NY oo [ 10/01/2002.... | ..oveervevrrrenen | s 8,166,476 59,513 | ....... 59,513 0
00-1001090 MASON....orvirirriirerieriseieinas (0] USRS IO 12120/2002.... | ..ooveovrrieni | s 8,901,652 (10,458) | ..o v | covneeeeiennenne(10,458) | oo [ i 74,963 | .coovvirnnn 74,963 0
00-1001164.... .| CHESTERFIELD VA L 11/20/2002..... | oo | e 4,541,296 39,947 39,947 0
00-1001203 NILES ...t Il [ 12/30/2002.... | .ooveovrriierin | s 2,294,126 | oo | e | e | v |0 | s | e 19,640 | oo 19,640 0
00-1002016 OBETZ.....coiiirierieriereseeissise et ensssnes OH..ovvveres | v 03/31/2003.... | covoreververnerenns | e 2791411 | s | | e | s | e (V1 POORORORSTIRIIRS IO 18,237 | v 18,237 0
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SCHEDULE B - PART 3
Showing all Mortgage Loans DISPOSED, Transferred or Repaid During the Current Quarter
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1 6 7 Change in Book Value/Recorded Investment 14 16 18
2 8 9 10 1" 12 13
Book Value /
Current Year's Recorded

Book Value/Recorded Unrealized Other-Than- Investment

Investment Excluding Valuation Current Year's Temporary Capitalized Total Change in Total Foreign | Excluding Accrued Foreign Exchange

Accrued Interest Prior Increase (Amortization) / Impairment Deferred Interest | Book Value (8 +9 -| Exchange Change Interest on Gain (Loss) on Total Gain (Loss) on

Loan Number City Disposal Date Year (Decrease) Accretion Recognized and Other 10+11) in Book Value Disposal Disposal Disposal

00-1100109 MILFORD 272,571 [ e | e | onsississsiesisessnees | e | e 0 23,159 0
00-1100934 CARMEL . 897,208 0
00-1100962.........orvvrmrrerinnn SAN FRANCISCO.......ccoomrirmrinnrnriseinniiieseiseesssseesnsnnns | CAuveiinsiirnes | vvvenns | 0911512005, [ oo | s 1,034,215 0
00-1101027.... v | KING OF PRUSSIA.......ovvireirinrinerncriereseennnnensnnenennns | PR [ | 1111812005 | s | v 4,409,683 . 0
00-1101391.... vie | JACKSONVILLE........cooovericrinrieninnrnseiseiennieseseessnnnns | Floviieiinsiinss [ ereeen | 0500172007 . | oo | e 793,326 | oo | rneineiieniesineinees | e | e | e 0 | o | e 35,944 0
00-1101437.... vee | STAMFORD.......vvorricrinrrnerierinnenerinessnssenssnesenssesseses | Clunevinneenens [ wvvverens | 031017200700 | oo | e 10,920,520 | ...covverevenrirerirnnns [ e | cereereres e | et | s 0 252,208 0
00-1101520.... . |FORT MYERS.......coomirniimniinnninerneeisesensseisssssssssssnseenns | Fluveiiisiineins | cevnnes | 0810972007 . [ oo | s 7,821,570 223,935 0
00-1101824 BURLINGTON.....covvvrrrierrnerienineenennensnenensenesensesnnees | KY evvvinveinnins [ e [ 0810612012, | oo [ o 4,662,062 0
00-1101891.... ... |HOUSTON 17,791,309 0
00-1101917.... ... |LAS VEGAS... .10,819,382 0
00-1101969.... vie | JACKSONVILLE........coooeericrinrineirnennseiseiesnisneseesnnnnee | Floviiniiniiinns [ | 0912020130000 | s | e 6,223,991 0
00-1102024.... L[LAS VEGAS......ooovvvrerrrinernernnerinerneninsnesersssssssnnensnennss | Voo | vvveen [ 10172013000 | i | s 1,502,233 0
00-1102039 FTWORTH.....oovvinrrinrimrinennsneeseriiesenenssssseessesssessneens | Tevvneerneninnee [ eveeennee [ 0910720131 | oo [ s 19,054,249 0
00-1102154.... ver | BUENA PARK......oovvivinrirriniinercrieneseniesssennenssneseeenes | CAuiivcvvnnns [ wvvverens | 0512812014 | e | e 8,737,310 0
00-1102207.... ver | CINCINNAT L coooerierineenenisesensenisessensssesenseesseenses | OHuveiinsciiieis [ | 01105201500 | s | e 6,368,559 0
00-1102212.... vte | SCOTTSDALE.........cvomrrnerirerinrinrinerinnnnenienisnissennnsnenine | Aucveeioneiins [ | 110720140 | s | e 4,436,435 0
00-1102221.... L NEW ALBANY......oooirinrinrinnrinneiserineniesineessseesssesssnnsssnneens | OHuovcinsinss | oo [ 0710172015, [ oo | e 14,853,147 0
00-1102248 ORLANDO.....ccovvvirimrinerierinrenenisninsiesienssenssessnsenens | Floveneivees | evvnes | THOA201400 [ i | e 23,409,217 0
00-1102398 RENTON.....comrrreririnenrnrisnnsnensenisseessssisssssnensessseessesenss | WA [ coevennee [ 08/06/2015... | oo [ e 4,405,068 0
00-1102417 NATICK.....ovvierieririrrinnrnerirerseesssiesssneniensenesnesssones | MAuciciinins [ e [ 0973012015, | oo [ e 4,462,405 0
00-1102456..........cvvererrcrinne ALLENTOWN......ccooiirrrimrineerenineinensenissessensssniseesessnesenns | PR [ v | 011412016, | v [ e . 0
00-1102486. CHELSEA........ocoivininininnisisnnsienssssessnsssssnsnsssssnssness | MAviiin e | 1201012015000 [ [ e 7,500,000 | 1ooiviiiiiinieriiininies | e | e | e enssesnensesssens | aeeessensesnenssenensenns 0 .42,641 0
0299999. Total - Mortgages With Partial REPAYMENES. .......ruuriuuiresiersisiesseissere s sseesssisssiis | oesseeessees stk 206,863,080 | ...ooovvivriiniicninad .246,750 0 0 246,750 [V [ 2,127,134 0 0
0599999, TOMAI MOMGAGES. ........vevrveriieeietiiieeiettie ettt eae Setbess e b s b s bbb s bbbttt n et b et 221,403,270 | ..covvevrerirriinees .276,120 0 0 276,120 (U 16,696,694 | .........18,497,708 | .......cccecovverrnnn 0 .....1,801,014 | oo 1,801,014




€030

Statement for March 31, 2016 of the NATIONWIDE MUTUAL 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 4
NAIC Date
Desig- Originally | Type and | Actual Cost at Time of | Additional Investment Amount of Commitment for | Percentage of
CUSIP Identification Name or Description City State Name of Vendor or General Partner nation Acquired Strategy Acquisition Made after Acquisition Encumbrances Additional Investment | Ownership
Joint Venture or Partnership Interests That Have Underlying Characteristics of Fixed Income - Unaffiliated
Luxe
mbou
Clareant European Direct Lending Fund Il SCSP.........ccovvvenivrviniinnns Kirchberg rg AlCentra LIMIted. ........c.cvuevreviiiieieieieseie e ssesss 09/17/2015.... | coovvvrnnn 2 | = s | e 14,332,834 .21,895,141
GSO Capital Opportunities Fund Il LP. New York.. .| GSO Capital Opportunities FUNG 11 LP............ccoernrreencneereereseeeseeseeeeeneenees | ceveeneeeneens 06/30/2011.... | oo | = s | s 398,588 .28,316,920
GSO Capital Solutions Fund Il LP. New York.. ... | GSO Capital Solutions Fund II, LP 06/06/2013.... | .... 23] | 2,488,497 17,327,292
Kayne Senior Credit Il Fund, L.P.......ccovvrrrrercnecreeeees Wilmington.........oceveereerereeineneen DE.... | Kayne Senior Credit Il GP, LLC 06/23/2014.... | oo 2 | 5 s | s 7,320,624 12,460,416
Newstone Capital Partners II, LP Los Angeles. CA.... | Newstone Capital Partners 12/29/2010.... | ... s | e 1,725,000 | cooveovreiririeieeeesieieees | e 4,498,748
Newstone Capital Partners, LP. Los Angeles CA.... [ Newstone Capital Partners 05/31/2007.... | .... - e 29,001 610,128
1399999. Total - Joint Venture or Partnership Interests That Have Underlying Characteristics of Fixed Income - Unaffiliated............ccccooiiiiiniiiiiiiiiiins v, (] [ 26,294,544 .85,108,645
Joint Venture or Partnership Interests That Have Underlying Characteristics of Fixed Income - Affiliated
NW Private Debt, LLC.........ccooovieiieisieieiecsieissei s Los Angeles | CA.. | Kayne Anderson Capital AdVISOrs, L.P........cciiininininirnnniserssisisennniees 01/01/2016.... | ...coouev.... 2 | 58,089,603 | ..ooverrireieeeieneaes 10,512,485 | ....... 100.000
)99. Total - Joint Venture or Partnership Interests That Have Underlying Characteristics Of FIXEA INCOME = Aff ... ittt ettt st et exetseesesesses et eseeseeseeee s a8 eE a8 ee 8o EoeE o8 eE e 428421 S0 e 4L 8 £ L8818 484 E 1S E 4L E £ 08884284012 E e E 41 S0 e 2848204 L A ettt ettt ans et ansensensnennns | anies 58,089,603 | ..o 0 10,512,485 |....... XXX
Joint Venture or Partnership Interests That Have Underlying Characteristics of Common Stocks - Unaffiliated
Turke
ACtEra Pamners L.P.......c.cviiiiceceece ettt Istanbul.........cccveveeeveiiicceeeieeine y Actera Group, Ltd........ccoeveeeeeinierieienennene 08/24/2007.... | .coovrerrnes 3| 5 s | e 13,672 273916 | ........... 1.550
Franc
Activa Capital Il..........c.cccevnnee Paris e Activa Capital..........cccovevnrrrns 04/23/2007.... | covocvernens KT IR IV 62,432 242,504 | .......... 1.560
Advent Central & Eastern Europe IV, LP........ccoccocveninincnseeees | BOSON. ... MA... | Advent International Corp...........ccoeurvereerereereenes 02/19/2008.... | .coovvveneee 3| s | e 17,894 708,618 0.500
Caym
an
Island
Affinity Asia Pacific FUN ll]...........cooiiece e Grand Cayman...........ccocevrerrenrenens S Affinity EQUity Partners............cooeveeeenncnsnereeceeeees 12/15/2008.... | ..cverrenves K T OUTRTTUO IURN 49,284 | oo | e 1,015,776 | ........... 0.610
ArcLight Energy Partners V, LP Wilmington.... . | ArcLight Capital Partners LLC 09/30/2011.... |.... ES RN ISV 2,826,777 | oo | v 4,472,184
ArcLight Energy Partners VI, LP Wilmington.... . | ArcLight Capital Partners LLC 07/02/2015.... | .... L e | s 939,917 10,284,710 | ...........
Austin Ventures VII, LP.............. Austin . | Austin Ventures...........ccoovvvvineeiininnieisisnns 12/31/2000.... | ..ooverrrenne T - s [ 60,184 © e | 1.210
Scotl
Bridgepoint Europe 1 L.P.......cccocvvininiiiirccsiis Edinburgh and |Bridgepoint Capital 04/27/2005.... | ..oovvverecen 3| - s [ 59 [ | e 2,315,761 | .......... 0.900
Germ
Bridgepoint EUrope [V LP.........ccoiiiiiiinicssssne s Frankfurt...........coocneiennineinennni any |Bridgepoint Capital 11/22/2007..... | ..ovveoenas 3| - s [ B0 [ .o | s 3,295,683 | ........... 0.520
Cana
Catalyst Fund V, L.P. .| Toronto. Catalyst Group, LLC. 08/12/2015.... 1,500,000 .27,750,000
Catterton Partners VII, L.P............... Greenwich . | Catterton Management Company, LLC 09/03/2013.... | oo | = e | e 58,977 | coovrereereeireeneinsneeenees | eeeeeresieeeineen 4,960,452
Engla
CBPE Capital FUNA VIITA LP.......couvieririeeeieiseresesieeesesssssse s ssesesssssians LONAON. ..o nd | CBPE Capital......ccccouwervernererrrrnnes 03/03/2009.... | ccooererncens KR ISR IR 316,649 670,261
Cyprium Investors IIl, LP(fka KPP Investors IIl) s Cleveland........c.coovoveniercrniinciniiens OH... | Cyprium INVESLOrS........verevrrvriririrrcirninne 12/29/2006.... | ..overevrnee. 2 | 5 s | s 94,603 | ..o | e 2,476,935
Cyprium Investors 1V. . | Cleveland...........cooeoeevininrnnins OH... [ Cyprium Investors 07/18/2012.... | .... TR [T 2,680,585 .25,055,173
EnCap Energy Capital Fund IX LP........ccccoouviiiniiniiniciieisniieiis Dallas TX.... |EnCap Investments, L. 12007/2012.. [ o3 | = s | e 738,526 | ..o [ v 8,903,418
EnCap Energy Capital Fund VII, L.P Dallas. TX.... |[EnCap Investments, L.P........cccocvevencninereneeeees 09/28/2007.... | e | = e | e A1TT8 | e | v 1,605,298
EnCap Energy Capital Fund VIII Co-INVESOrs LP..........cccciviivviniierniscieniiseinenns HOUSTON. ..o TX.... |EnCap Investments, L.P.. 12/08/2011.... | o3 | = s [ s 71,061 504,675
EnCap Energy Capital Fund VIII LP. Houston TX.... |EnCap Investments, L.P.. 12/15/2010.... | o3 | = e | e 395,594 | ..o | s 3,085,843
EnCap Energy Capital Fund X, L.P.......ccovviviriirncres s Houston TX.... |EnCap Investments, L.P........cccocrvrrirnvniirereincirerniens 03/31/2015.... | v 3 | = e | e 567,450 .13,394,293
EnCap Flatrock Midstream Fund 1, L.P...........cooeuiirinirersceecreeesee e HOUSLON. ... TX.... |[EnCap Investments, L.P........cccocoerrnnnerereeeneens 04/30/2014.... | o3 | = e | e 1,229,312 .10,370,849
Energy Spectrum Partners V, LP................ Dalla TX.... | Energy Spectrum Partners 12/01/2007.... | ... 105 I T I 97,887 | cooreeeeeeeeeereeeeereeeeenn | evererenieniinin 1,262,072
Energy Spectrum VI, LP...c.ooececrees Dallas. TX.... | Energy Spectrum Partners 02/28/2011..... | .oververrrens 3] m s | s 1,783,838 | oo | e 8,020,115
Energy Spectrum VII, L.P Dalla: TX.... | Energy Spectrum Partners 11/03/2014.... | ccovvoreven. 3| - s | 1,100,461 27,319,287
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Statement for March 31, 2016 of the NATIONWIDE MUTUAL 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 4
NAIC Date
Desig- Originally | Type and | Actual Cost at 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
Energy Trust Partners Fund IV, L.P........cccoovvivvnirinincriis Dallas TX.... | Energy Trust Capital.........cccrvvrvrvreerirninnns 08/30/2013.... | .cvoveveenes 3| - s [ 146,540 .10,640,928 | ......... 14.100
Engla
Fourth Cinven.........cccoeeeveveceeinnns London. nd CINVEN...ooviecieeeeeeeeeee e 02/24/2006.... | ...coevne 3| m s | e 217,843 | oo | e 3,451,809 | ........... 0.500
Global Infrastructure Partners............ccccoeeee.. NEW YOrK.......oeeeereeeeercinirereneens NY.... | Global Infrastructure Management LLC...........cccoovererimreenceneneerereeereees 12/14/12007.... | .cooverennnne KT ORI IR 89,564 | ..o | e 3,550,809 | ........... 0.430
ICG Europe Vl....c.oocvvvvrinienee StHElEr. ..o Jersey| Intermediate Capital Managers Limited...........covveinierncsscinns 06/26/2015.... | .cooovvennee 2 | 5 s [ 339,565 34,848,197 | ........... 1.030
Mauri
IVF V (Mauritius) Holdings Limited.............ccc..oovriimmmiinmmiiinriisnncsssissesssissnis Port Louis tius | India Value Fund Advisors 03/18/2015.... | .ccovvvvreves 3| - | 1,010,064 16,052,037
Kayne Anderson Mezzanine Partners (QP) L.P.......cccccovevvviniinrnivineinnnns Los Angeles CA.... | Kayne Anderson Capital AdVISOrS, L.P...........ccccouviniririninierresceins 08/31/2010.... | o2 | = e | e 16,292 | oo | s 4,234,240
L Catterton Growth Partners |l L.P. Greenwich...........cccvvverineiieiinnns CT.... | Catterton Management Company, LLC 02/25/2016.... | .... . | s | s 7,932,308
Lovell Minnick Equity Partners |1l LP El Segundo.........ccovevvevervinienciniinnns CA.... | Lovell Minnick Equity Partners, LP. 09/26/2008.... | ..ccovevvrnne 3| - e [ 119,500 | cooveereeeereieieeeinereeiens | e 1,706,061
Hong
MBK Partners FUNG T, L.P........oceuiereeics e Central......ceveeveeeeerireereeeeene Kong | MBK Partners..........ccoccocvuennee. 05/1712013.... | oo 3| e [ 346,328 14,675,078 | ........... 1.120
Malay
NaVis ASia FUN V, LP....oie s Kuala Lumpur.........covevineeninnns sia  [Navis Asia Fund, Ltd.........ccccoovrininincncnsces 02/01/2007.... | covovverene 3| s | e 68,276 (V1 I 1.010
Caym
an
Island
Navis Asia Fund VI, L.P. Grand Cayman. .. |s Navis Asia Fund, Ltd..........ccccooverereieciciicceeccie 01/29/2014.... | o3 | = e | e 3,613,115 .15,062,500
NCT Ventures Fund Il LP Wilmington .... | DE.... [NCT Ventures 06/20/12008.... | .cvovvvvee | = e | e 217,991 | oo | e 1,342,940
New York Life Investment Management Mezzanine Partners II, LP............cccccooeverenee NeW YOrK.......cococvuerviiereeeicereinnns NY.... | GoldPoint Partners 10/31/2007.... | .coveeeeece2 | = e | e 10,582 | oo [ e 2,916,672
Northstar Seidler Mezzanine Partners Il, LP..........cc.cocvvvvirninninns Minneapoli . | MN... | Northstar Capital, Ltd..........ccccrvrrrrrrrenee 12/31/2000.... | .... 128 LR
One Rock Capital Partners, L.P. NeW YOrK.......cccoceuerviiereeeicereinans NY....| One Rock Capital Partners 01/30/2014.... | oveeveeeecn3 | = e | e 89,407 11,322,963
Peppertree Capital Fund IV, LP. Chagrin Falls.........cccoovverierennnns OH... | Peppertree Capital...... 09/30/12013.... | covovvieeed | = e | s 595,000 [ ..vvureeerrriririrrnieinnnines | errereenienines 3,605,000
Permira V... New York.. . .... | Permira....... 07/18/2006.... | .cvvveveened | = e | s 59 465,598 .
Prudential Capital Partners Ill, LP. Chicago.... JOO [ Prudential Capital Group. 10/15/2008.... | ccoveveien2 | = s [ s 125,615 | oo | e 1,417,185 | oo 1.030
Silver Lake Partners II, LP...........c.c........ Menlo Park..........ccccoovvveveeeccciennns .| Silver Lake Partners, LLC........ 07/28/2004.... | ccoeeeeeein3 | = e | e 168,790 | .veecreveiecceeeeeeieeeens | e 1,765,792
Silver Lake Partners IV, L.P........ccoivieieiiieiecee s Menlo Park... . | Silver Lake Partners, LLC.... 04/02/2013.... | .coveceeeen3 | = e | e 4,624,469 .18,945,854
Siris Partners Ill, L.P. Wilmington.... . | Siris Capital Group, LLC... 12/02/12014.... | o3 | = e | e 26,383 | oo | e 5,422,020
Sorenson Capital Partners [, L.P........c.cocovvrrerininerernniiniinns Wilmington........ccceverenivieicnncins . | Sorenson Capital Associates IlI, LP. 05/31/2014.... | .cvveceec3 | = e | e 1,022,212 .24,857,800
Stonehenge Opportunity Fund I, LP. . | Columbus: . | Stonehenge Partners, Inc. 11/30/2010.... 500,000 ......1,400,000
SVB Capital Partners Ill, L.P............ Menlo Park.........cccoevvrveininnininnns .| SVB Capital Partners IIl LLC 01/3112014.... | oo | = s | s 402,000 | ..o | s 3,484,000
TPG Asia VI, L.P.. Grand Cayman. TPG Asia 04/07/2014.... ...1,013,943 14,796,614
TPG Partners VI, LP. ... Fort Worth | TPG GenPar VI, LP....cicseeise 05/27/2015.... | .... 2,955,314 .36,163,413
Trident IV, LP.......... Greenwich.... . | Stone Point Capital LLC 05/21/2007.... | oo | = s | s 844,948 | ..o | e 3,277,353
Trident V, LP. Greenwich. . | Stone Point Capital LLC 12/20/2010.... 133,175 1,502,891
VEPF V Co-Invest 1, L.P......ooovereeenne Dover. . | Vista Equity Partners, LLC 12/04/2014.... | .... 7,206 LR
VEPF V Co-Invest 2, L.P.......c.ccccovvevernnee. Dover. . | Vista Equity Partners, LLC 02/29/2016.... | .... - -
Vista Equity Partners Fund V, L.P Dover. . | Vista Equity Partners, LLC 07/11/2014.... 4,833,049 | ..o | e 2,503,554
Yukon Capital Partners 11, LP..........cccviiriieriseerssessssesse s Wilmington .| Yukon Partners..........c.cceeveeeevvveeeveneceiennans 11/05/2013.... | .... .. ....1,737,892 .16,136,594
Yukon Capital Partners, LP... Wilmington . [ Yukon Partners.........cooovniniiensscniscicnennns 06/15/2011..... | .ooovveennnne 2 | = s | 98,147 | oo | s 9,046,683 .
1599999. Total - Joint Venture or Partnership Interests That Have Underlying Characteristics of Common Stocks - Unaffiliated.. 2,254 172 | oo 40,020,191 0 430,514,716 |....... XXX

Joint Venture or Partnership Interests That Have Underlying Characteristics of Common Stocks - Affiliated
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Statement for March 31, 2016 of the NATIONWIDE MUTUAL 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 4
NAIC Date
Desig- Originally | Type and | Actual Cost at 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
Nationwide Private Equity Fund, LLC...... . ... | Columbus.........cccoevvrevriicicine OH... | Nationwide Mutual INSUranCe CO...............ccc.vuruevemeeeiiieeereeeieeerereseeeeeceeeveseeeenenans 10/14/2004.... |.............. B | e | e 224,866 | ..o | e | e 100.000
1699999. Total - Joint Venture or Partnership Interests That Have Underlying Characteristics of Common Stocks - Affiliated..........cocovviiiininsiiiniins v 0] 224,866 0 0 ... XXX....o.o
Joint Venture or Partnership Interests That Have Underlying Characteristics of Real Estate - Unaffiliated
1717 East Rh LLC.....oovcrceis Cleveland..........ooveverenienerinieenns OH... | K & D Group. 09/10/2013.... | coooverererires © s | s 128,888 405,000
AEW Core Property Trust (U.S.), Inc. Baltimore. ... | AEW Core Property Trust..........c....... 03/31/2015.... | ... 787,947 EE
CCP NI Master Tenant LLC. Santa Monica CA....|CCP NI Owner LLC 07/31/2015.... 2,828,304 309,531
CIM FUN VI LLPe s Los Angeles.. .| CIM Fund VIII, GP, LLC 1203172014 [ | = s | s 93,750 .15,950,855
Crow Holdings Realty Partners V, L.P..... Dallas. . | Crow Holdings Capital Partners, LLC 01/1412008.... | oo | = e | veeees 376,483 | oo | e 2,470,767
Crow Holdings Realty Partners VII, LP.... Wilmington .| Crow Holdings Capital Partners, LLC 05/01/2015.... 6,505,333 .13,569,667
Crow Holdings Retail Fund, L.P. .| Wilmington.... ... | Crow Holdings Capital Partners, LLC 04/01/2015.... | ... 3,221,071 11,116,443
FMC Pier 2 Sublessor LLC San Francisco CA.... | FOrt MaSON CONLET........couuiiriiiiiireiiisisi et 08/15/2014.... |. 562
Harbert U.S. Real Estate Fund V, L.P. Birmingham . | Harbert Management Corporation 11/26/2013.... 350,179
Mayberry Solar LLC..........ccocveverienee Mount Airy.... .| O2 ENErgies INC........overeveieieeriiicierirerceieienes 08/15/2011.... | oo | = e | s 263,127 EE
Prime Property Fund, LLC..........cccoevrvurenee . |New York.. . | Morgan Stanley Real Estate Advisor, Inc... 03/31/2015.... |.... 641,492 EE
US Office Development Program, L.P. . | Wilmington .|ODP GP, LLC 12/02/2014.... ....1,043,113 .39,210,080
Woodward Landlord LLC Mount Vernon . | Woodward Manager LLC.........cocoverrnrnnins 12/31/2015.... | .... - . 10,417 oo | oo 1,979,086
99. Total - Joint Venture or Partnership Interests That Have Underlying Characteristics of Real Estate - Unaf ..........ocoooioiiiiiiiisecsceieseissieiies coeisissiessensesnnns (L [P 16,250,666 0 .92,557,635
Joint Venture or Partnership Interests That Have Underlying Characteristics of Real Estate - Affiliated
Nationwide Realty Investors, LLC.........cccoccevririrrinnnae Columbus OH... | Nationwide Mutual INSUranCe Co..........c.cucueriuiveiricieieieeceeeeeee et 12/31/2000.... | .coveerrrennes 96.900
NWREL LLC....oviiviiiiiciniiicsninniines Columbus OH... | Nationwide Mutual INSUraNCe CO........ccuiuuuiieuiiisiiiininisiissiiissnriensene s senessesessseneenes 02/08/2008.... | covovvvverrnns | = v | s nn,838,490 | i | e | s 100.000
1999. Total - Joint Venture or Partnership Interests That Have Underlying Characteristics of Real Estate = Affil ..........coooioioiioiiisees e coeieissienseinenneas 0 0[.... XXX.......
Joint Venture or Partnership Interests That Have Underlying Characteristics of Other - Unaffiliated
| | Pretium Mortgage Credit Partners I, LP.................. [WIMINGHON. ..o [ DE.... | Pretium Mortgage Credit Partners | GP, LLC.............oocoesmsrsmsssrsrsesmrsssse [1112512014.... [ oo 13,822,184 | oo 10.000
39999. Total - Joint Venture or Partnership Interests That Have Underlying Characteristics of Other - Unaffilia .........ccocieiiiiiiiiniissesssssssisesssisis oresssssssssssssnees 0 13,822,184 |...... XXX
Joint Venture or Partnership Interests That Have Underlying Characteristics of Other - Affiliated
| | Rothschild Special Opportunities Fund LLC R [WiMINGHON.....ccrcrrsresrce [DE.... |Rothschild Asset Management Inc.......c.ccce [10001/2015.... [ o El e e 100.000
299999. Total - Joint Venture or Partnership Interests That Have Underlying Characteristics of Other = Affiliate .............cccoeiriieiiisseisscesisssssnein cvenessienseneesneas 0 5,950,000 0 0 ... XXX.......
Guaranteed Federal Low Income Housing Tax Credit - Unaffiliated
| KHC New Markets Fund E CDE Leverage FUnd LLC.........ocsemsrmmrsrsmensrce [ Carlsbad [cA.... [ Hunter Chase & Company, LLC.... [0211312007.... [ oo | e 367 99.990
3199999. Total - Guaranteed Federal Low Income Housing Tax Credit - Unaffiliated. ..o i evsissssessensssesas 0 367 0 0] XXX
Non-Guaranteed Federal Low Income Housing Tax Credit - Unaffiliated
Alliant Tax Credit Fund 82 Ltd.. Palm Beach.. Alliant GP 82 LLC. 03/31/2015 - 3,848,472 .13,467,381
Alliant Tax Credit Fund 84 Ltd.. Palm Beach.. Alliant GP 84 LLC. 12/21/2015 - 1,059,248 | ..o | v 9,972,037
Nationwide Affordable Housing Fund 53 — RBC Tax Credit Fund-90 LLC.................... Cleveland...........ccococvevevievieerennnns . |RBC Tax Credit IVLLC.......c.ccoeveveierrrrennnae 10/30/2014.... oo s | s 1,209,260 44,716,477
Nationwide Affordable Housing Fund 55 RBC Tax Credit Fund 95 LLC..........cccocevenve Cleveland..........cccococvevieeviciennnn, . |RBC Tax Credit IVLLC.......c.ccoeeveirerrricnenae 02/12/2016.... oot | e 1,000 | - 12,877,809
OEF Nationwide Fund Il LLC Columbus .| Ohio EQUItY FUNA INC....ocvviiiiieiccesi s | oernssnsesenes 12/16/2014.... oo s | s 175,545 | oo | e 3,181,275
Ohio Equity Fund for Housing Limited Partnership XXV.........ccccoovrrnenennnrinnereens ColUMDBUS......eeoreeeeeeene . | Ohio Equity Fund GP XXV LLC 04/06/2015.... .oovverene LSS IS 633,932 115,122,942
Raymond James Housing Opportunities Fund 35, LLC. St Petersburg..........coccouvververiens FL.....|Raymond James Tax Credit Funds, InC...........ccccoevuuuvec. 12/08/2014 C | 596,960 .18,293,524
WNC Institutional Tax Credit Fund NW 2015 LP.......coooviviiiiniisinissiisnisensssessessninns Irvine. CA.... | WNC Advisors LLC....... 05/15/2015 S e | e 1,494,062 204,517
3399999. Total - Non-Guaranteed Federal Low Income Housing TaX Credit - UNGFBIEA. ..o it itttk e e s e b e 888 E 8881 E 481 E 848 E 8 E 8468 E 881 £ 8 E 8L E L84 E 8L E 8 E bbbttt | cbsces 1,000 | oo 9,017,479 0 117,835,961
4499999. Subtotal - Unaffiliated. ... ..o 2,255,172 ....92,825,461 0 739,839,141
4599999. Subtotal - Affiliated........covriiiiirinisi s 58,089,603 | ... 16,213,356 0 10,512,485
4899999, TOMAIS........vooveeeeieeieeie etttk SREeRE LSRRkt eieni et 60,344,775 | ....ccccvvvenes 109,038,817 0 750,351,626




Statement for March 31, 2016 of the NATIONWIDE MUTUAL INSURANCE COMPANY

SCHEDULE BA - PART 3
Showing Other Long-Term Invested Assets DISPOSED, Transferred or Repaid During the Current Quarter

1 2 Location 5 6 7 8 Changes in Book/Adjusted Carrying Value 15 16 17 18 19 20
3 4 9 10 1 12 13 14
Book/Adjusted Current Year's | Current Year's Book/Adjusted
Carrying Value | Unrealized | (Depreciation) | Other-Than- | Capitalized Total Foreign | Carrying Value Foreign
Date Less Valuation or Temporary Deferred Total Change | Exchange Less Exchange | Realized Gain| Total Gain
Originally | Disposal |Encumbrances,| Increase | (Amortization)| Impairment | Interestand | inB./A.C.V. Change in | Encumbrances Gain (Loss)on|  (Loss) on (Loss) on Investment
CUSIP Identification Name or Description City State| Name of Purchaser or Nature of Disposal | Acquired Date Prior Year (Decrease) | /Accretion | Recognized Other (9+10-11+12) | B.JA.C.V. on Disposal | Consideration |  Disposal Disposal Disposal Income

Joint Venture or Partnership Interests That Have Underlying Characteristics of Fixed Income - Unaffiliated

Engl
..|and |Distribution. 04/30/2014 | 02/18/2016 238,837 | ...
. |NY.. | Distribution 06/30/2011 | 03/24/2016 2,865,350 | - oo

- | .(7,527,543) | ...(7527,543) | ..

Ashmore SICAV Local Currency.. .
AAAAA 2,865,350 - 0

€°€030

GSO Capital Opportunities Fund Il LP. .
GSO Capital Solutions Fund Il LP.... . .. |NY.. | Distribution 06/06/2013 | 03/21/2016 208,971 - 0
Kayne Senior Credit Il Fund, L.P.. .| Wilmington.. .. | DE.. | Distribution 06/23/2014 | 03/02/2016 ..687,253 - 0
Newstone Capital Partners, LP.... Los Angeles . | CA.. | Distribution 05/31/2007 | 02/04/2016 ...43,420 - 0
Wellington Emerging Local Currency Fund (CFT
Emerging Markets Local Currency) BOStON. ... MA. | Distribution. 05/02/2011 | 02/05/2016 | ..... 46,817,823 |....11,182,177 82177 [ | e 58,000,000 |...46,385,381 |....ccccoorrirrnnens L(11,614,619) | ..(11,614,619) | oo
1399999. Total - Joint Venture or Partnership Interests That Have Underlying Characteristics of Fixed Income - Unaffiliated.............cccooiriiiriinieieieissseecececssesssesnisnenens | s 50,861,654 |...18,470,883 | .................. [0 [ (L] [ 01..18470,883 | ................... 0] ... 69,332,537 |....50,190,375 | ................... 0 ]..(19,142,162) | ..(19,142,162) | ................... 0
Joint Venture or Partnership Interests That Have Underlying Characteristics of Fixed Income - Affiliated
1492 Capital LLC.....oiiiiieiisiesiesi s |Columbus ......................... |OHA |Distribution 07/23/2008 | 03/30/2016 | ..... 42,297,320 (V] IR [ 42,297,320 |...42,297,320 0
1499999. Total - Joint Venture or Partnership Interests That Have Underlying Characteristics of Fixed Income - Affiliated s N 42,297,320 0 0 (L] [ I (L] 01... 42,297,320 |...42,297,320 0 0 0 0
Joint Venture or Partnership Interests That Have Underlying Characteristics of Common Stocks - Unaffiliated
Engl
Actis Global 4 LP. London.......cecevererrirennns and | Distribution 12/15/2011 | 01/13/2016 | .......... 178,669 | - oo - - - (V1 IR IOV 178,669 | ........ 178,669 | - oo - 0] -
Cay
man
Islan
Affinity Asia Pacific Fund lll..........cccooevvrernininninninns Grand Cayman................. ds | Distribution 12/15/2006 |01/20/2016 | .............. 1,881 | - e - - - (0[N U IS 1,881 | oo 1,881 | - e - 0]-
Mau
AIF Capital Asia Ill LP. Port-Louis ritius | Distribution 12/15/2006 | 02/16/2016 | ....... 1,198,448 | - oo - - - (V1 IR T 1,198,448 | ..... 1,198,448 | - oo - 0]-
APaX EUTOPE VL.t NEW YOrk........oocevereneennee NY.. | Distribution. 03/10/2007 | 03/24/2016 | ....... 5,467,061 | - oo - - - (V1 IR O 5,467,061 | ..... 4,991,202 | ....... (GYER:T) 1 IR I (475,859) | = ovvererirens
Austin Ventures VII, LP.... Austin TX.. | Distribution 12/31/2000 [01/15/2016 | = ooovervvrvriris | e (60,284) | - - S | (60,284) [ ..oocvvrinnns 99 - 0f-
BCV Investments S.C.A... Italy | Distribution. 01/23/2007 |01/14/2016 LR - - - 0]- LRI IO (3,459) | = oo
Scot
Bridgepoint Europe IIl L.P.... .|land | Distribution 04/27/2005 |02/19/2016 - - - - 0]- R IO (291,822) | -
Ger
man
Bridgepoint EUrope [V LP..........cccvivnevnnrineererinennnes Frankfurt..........coocoveeennne y | Distribution 11/22/2007 | 03/24/2016 | .......... T76,414 | - oo - - - (VI IR IO 776,414 | ... 625,415 | ....... (150,999) | = evvvvvrieeens | v (150,999) | = ovrrrerirens
Carlyle Europe Partners Il L.P.........ccovvvvrnrineiiennnn. New YorkK......ccocvveerecene NY.. | Distribution 02/05/2007 |03/24/2016 | .......... 857,315 | - v - - - 0 | - e | v 857,315 | ........ 569,498 | ....... (287,817) | = oo | v (287,817) | = oo
Can
Catalyst Fund V, L.P. TOront0......cvueerevrerererennes ada | Distribution 08/12/2015 | 03/16/2016 | ............ AAT4 | - - - - 0 | = e | e 41474 | ... AAT4 | - - 0] -
Engl
CBPE Capital Fund VIIT ALP........ccovuviierniicirerinninns London........ccoevvevieriinenns and | Distribution 03/03/2009 |03/21/2016 - - - 0 | - e | v 444743 | ........ 412,522 | ......... (32,221) | = o | e (32,221) | = oo
Cyprium Investors IIl, LP(fka KPP Investors Ill)........... Cleveland.........ccccoocvvrenee OH. | Distribution 12/29/2006 | 02/26/2016 - - - 0 | = e | v 731478 | ... 31478 | - e - 0f-
Cyprium Investors IV, Cleveland OH. | Distribution 07/18/2012 | 01/13/2016 - - - 0]- 84,793 | ........ 84,793 | - ... - 0f-
EnCap Energy Capital Fund IX LP.........ccccorvuvnirieens Dallas TX.. | Distribution 12/07/2012 | 01/08/2016 - - - 0]- oorrn.1,658,367 | ... 1,658,367 | - ... - 0]-
EnCap Energy Capital Fund VII, L.P....... Dallas TX.. | Distribution 09/28/2007 | 03/23/2016 - - - 0 | = e | e 208,889 | ... 208,889 | - - 0]-
EnCap Energy Capital Fund VIII LP........ Houston TX.. | Distribution 12/15/2010 | 03/22/2016 - - - 0]- rreennn 204,882 204,882 | - ... - 0f-
EnCap Flatrock Midstream Fund IIl, L.P Houston. TX.. | Distribution 04/30/2014 | 01/08/2016 - - - 0]- cernnn. 342,216 342,216 | - ... - 0]-
Energy Spectrum Partners V, LP Dallas TX.. | Distribution 12/01/2007 | 02/25/2016 - - - {1} ORI ISR 14,017 | e 14,017 | - e - 0f-
Energy Spectrum VI, LP. ..., Dallas. ..o TX.. | Distribution 02/28/2011 | 02/26/2016 - - - (VI IR IOV 146,377 | ........ 146,377 | = oo, - 0] -
Engl
FOurth CINVEN.........cooiiieiees s London.......eveveeerierennns and | Distribution 02/24/2006 |01/20/2016 | ..... 10,983,540 | - oo - - - 0 = s | 10,983,540 | ..... 9,437,380 | ....(1,546,160) | - ..coooovrerncn (1,546,160) | - oo
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Statement for March 31, 2016 of the NATIONWIDE MUTUAL INSURANCE COMPANY

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

SCHEDULE BA - PART 3

1 2 Location 5 6 7 8 Changes in Book/Adjusted Carrying Value 15 16 17 18 19 20
3 4 9 10 11 12 13 14
Book/Adjusted Current Year's | Current Year's Book/Adjusted
Carrying Value | Unrealized | (Depreciation) | Other-Than- | Capitalized Total Foreign | Carrying Value Foreign
Date Less Valuation or Temporary Deferred Total Change | Exchange Less Exchange | Realized Gain| Total Gain
Originally | Disposal |Encumbrances,| Increase | (Amortization)| Impairment | Interestand | inB./A.C.V. Change in | Encumbrances Gain (Loss)on|  (Loss) on (Loss) on Investment
CUSIP Identification Name or Description City State| Name of Purchaser or Nature of Disposal | Acquired Date Prior Year (Decrease) | /Accretion | Recognized Other (9+10-11+12) | B.JA.C.V. on Disposal | Consideration |  Disposal Disposal Disposal Income
Global Infrastructure Partners...........c.cccococereicriernnnns New York......ccccovevveuennnee NY.. | Distribution. 12/14/2007 | 03/23/2016 | ....... 2,856,387 | - v - - - 0 - e | e 2,856,387 | ..... 2,856,387 | - v - 0]-
HarborVest Partners VI - Buyout Partnership Fund, LP | New York..........ccccoevvivnee NY.. | Distribution. 12/31/2000 | 02/26/2016 | ............ 13,827 | - oo - - - 0= e | e 13,827 | .o 13,827 | - oo - 0] -
HarborVest Partners VI - Partnership Fund, LP........... New YOrK......oovveveeeecenee NY.. | Distribution 12/31/2000 |02/26/2016 | ............. 24973 | - e - - - (1} U ISR 24973 | ... 24973 | - e - 0f-
Engl
HgCapital 5, L.P London.... . |and | Distribution 01/17/2006 |01/22/2016 - - - 0]- 427,659 - (552)] -
Highland Capital Partners VI, LP.. Distribution 10/22/2001 | 02/11/2016 - - - 0]- .518,010 | - - 0]-
Kayne Anderson Mezzanine Partners (QP) L. . . | Distribution 08/31/2010 | 02/04/2016 - - - 0]- ..42,236 | - - 0f-
Lovell Minnick Equity Partners I LP..........ccccccoevuneeen. . | Distribution 09/26/2008 | 02/08/2016 - - - 0 - i | 031,085 | 31,035 | - - 0]-
Hon
g
Kon
MBK Partners Fund IIl, L.P Central g | Distribution 05/17/2013 | 03/30/2016 | ....... 1,141,103 | - e - - - (V1 IR o 1,141,103 | ..... 1,141,103 | - e - 0]-
Mala
Navis Asia Fund V, L.P Kuala Lumpur...........ccc..... ysia | Distribution 02/01/2007 |02/16/2016 | ....... 1,484,851 | - oo - - - (V1 IR 1,484,851 | ..... 1,484,851 | - oo - 0]-
Cay
man
Islan
Navis Asia Fund VI, LP.....cc.oceieienessiineis Grand Cayman................. ds | Distribution 01/29/2014 | 03/22/2016 | .......... 988,115 | - oo - - - (V1 IR IOV 988,115 | ........ 988,115 | - oo - 0] -
New York Life Investment Management Mezzanine
Partners I, LP New York.... . | Distribution. 10/31/2007 | 02/19/2016 - - - 0]- ...182,295 0] -
Northstar Mezzanine Partners Ill.............ccccovvvvirennce Minneapolis. . | Distribution. 10/01/2002 |02/08/2016 - - - 0]- 71,879 0f-
Northstar Mezzanine Partners V, L.P.... Minneapoli . | Distribution 02/12/2008 |02/17/2016 - - - 0]- roeenn. 140,995 0] -
Northstar Seidler Mezzanine Partners Il, LP Minneapoli . | Distribution 12/31/2000 |01/14/2016 - - - (0 [ IR ISR 20,496 0]-
Paine and Partners Capital Fund IIl, LP(fka Fox Paine
Capital Fund I1l) Foster City........ccoveueunen. CA.. | Distribution 08/15/2006 | 03/24/2016 - - - 0 | = e | e 159,143 0]-
Permira IV NeW YOrk.......ooceverenrennee NY.. | Distribution. 07/18/2006 | 03/24/2016 - - - 0]- ..332,970 | .......237,925 | .........(95,045) | - oo | e (95,045) | = oovverrei
Prudential Capital Partners II, LP. . Chicago IL.... | Distribution. 04/28/2005 | 02/02/2016 - - - 0]- 0]-
Prudential Capital Partners Ill, LP............ Chicago IL.... | Distribution. 10/15/2008 | 03/30/2016 - - - 0]- 0f-
Silver Lake Partners II, LP.... Menlo Park. . | Distribution 07/28/2004 |03/30/2016 - - - 0]- 0]-
Silver Lake Partners IV, L.P Menlo Park. . | Distribution 04/02/2013 | 01/12/2016 - - - 0f- 0]-
Stonehenge Opportunity Fund I, LP..........cc.ccccovevis Columbus..........cocovevennn. . | Distribution. 10/28/2004 | 02/25/2016 ) - - - (1433,284) | - e | s (632,038)] ........473,500 | - ..ccoocovrieens | .....1,105,538 | ... 1,105,538 | ........ 473,500
Stonehenge Opportunity Fund, LLC..........cccovvrririnnne Columbus........oceererienenns . | Distribution 12/31/2000 | 03/15/2016 - - - - 0]- L - S ISR (0] [ 240,000
TAX LPeeeee Boston Distribution 05/27/2004 | 02/04/2016 - - - - 0] oo | 000 478,933 | 478,933 | - - 0]-
TPG Partners VII, L.P Fort Worth........occnveenienne . | Distribution 05/27/2015 | 01/05/2016 - - - - 0 | = e | 859 | 559 | - - 0] -
Trident IV, LP............ Greenwich.. . | Distribution 05/21/2007 | 02/11/2016 - - - - 0] oo | 01,832,912 | L. 1,832,912 | - - 0f-
Trident V, LP............. Greenwich.. . | Distribution 12/20/2010 | 02/08/2016 - - - - 0]- 33,178 | oo 33,178 | - - 0]-
Yukon Capital Partners, LP.........ccccovviriniinnnnsinnes Wilmington . | Distribution 06/15/2011 | 01/08/2016 S - - - 0 - oo | oo 219,381 | ........ 219,381 | - e - 0]-
1599999. Total - Joint Venture or Partnership Interests That Have Underlying Characteristics of Common Stocks - Unaffiliated..........c.ccocooieiininnininnnenns ...(1,493,568) | ..o [V (L] 0 ]...(1,493,568) | ...coovernenes 99 | ... 36,694,566 |....34,916,170 | ....(2,883,934) | ..... 1,105,538 | ....(1,778,396) | ........ 713,500
Joint Venture or Partnership Interests That Have Underlying Characteristics of Common Stocks - Affiliated
INationwide Private Equity Fund, LLC.......ccccoovvvirnnnn |Columbus ......................... |OH. | Distribution. 10/14/2004 | 02/29/2016 0| ...884,013 884,013 0]-
1699999. Total - Joint Venture or Partnership Interests That Have Underlying Characteristics of Common Stocks - Affiliated..........cccccoviiniiiniiniiniiniiiniisiis 0 0 0 ...884,013 884,013 0 0 0 0

Joint Venture or Partnership Interests That Have Underlying Characteristics of Real Estate - Unaffiliated




Statement for March 31, 2016 of the NATIONWIDE MUTUAL INSURANCE COMPANY

SCHEDULE BA - PART 3
Showing Other Long-Term Invested Assets DISPOSED, Transferred or Repaid During the Current Quarter
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1 2 Location 5 6 7 8 Changes in Book/Adjusted Carrying Value 15 16 17 18 19 20
3 4 9 10 1 12 13 14
Book/Adjusted Current Year's | Current Year's Book/Adjusted
Carrying Value | Unrealized | (Depreciation) | Other-Than- | Capitalized Total Foreign | Carrying Value Foreign
Date Less Valuation or Temporary Deferred Total Change | Exchange Less Exchange | Realized Gain| Total Gain
Originally | Disposal |Encumbrances,| Increase | (Amortization)| Impairment | Interestand | inB./A.C.V. Change in | Encumbrances Gain (Loss)on|  (Loss) on (Loss) on Investment
CUSIP Identification Name or Description City State| Name of Purchaser or Nature of Disposal | Acquired Date Prior Year (Decrease) | /Accretion | Recognized Other (9+10-11+12) | B.JA.C.V. on Disposal | Consideration |  Disposal Disposal Disposal Income
1717 East R LLC.....eoceenne Cleveland OH. | Fully AMOrtized........ccovvververierieciniinns 09/10/2013 | 03/31/2016 | ........... 49,267 | = ocovvrvvrrrens | v AECTREE) ) [T SRR I (178,155) | cevevecerrircrrnns - 0] -
AEW Core Property Trust (U.S.), INC.......cccoviiiniinniaas Baltimore..........cccccoevuus MD. | Distribution. 03/31/2015 | 01/28/2016 - 0 - 0f-
Bay Area Historic 2011 Fund LLC..........coovevvvnininnne San Francisco..........c....... CA.. | Distribution 06/03/2011 | 01/28/2016 - 0 - 0f-
Blue Vista Sponsor Equity Fund II, LLC. Chicago IL.... | Distribution. 08/01/2007 |01/14/2016 - 0].. R - 0]-
Bridgepoint Hospitality Holdings LLC..........ccccccocveuenne Columbus.......coeeerereenenes OH. | Distribution 12/09/2005 |02/11/2016 - 0. T, - - (] [ 340,263
Centerline High Yield CMBS Fund II, LLC .| Irving TX.. | Distribution 06/28/2004 |01/20/2016 - 62 |.. 62 - 0]-
Court Avenue District Housing Investment Fund, L.L.C{ Des Monies...................... IA... | Distribution 11/26/2008 | 03/01/2016 LTRSS USROS ISP 142,963 | .o | s 142,963 142,963 - 0f-
Crow Holdings Realty Partners V, L.P.... Dallas SD.. | Distribution 01/14/2008 |03/11/2016 - (V1 PRI PP 1,562,715 | ..... 1,562,715 - 0]-
Exeter Industrial Value Fund IIl, L.P.... Plymouth Meeting. .. | PA.. | Distribution 03/27/2014 | 01/28/2016 - {1 [ [N ISR 14,088 | .......... 14,088 - 0f-
GEAM Value Add Realty Partners, LP. Stamford .. | CT.. | Distribution 10/06/2006 | 03/22/2016 - 12,153,321 | | e 14,242,321 | ..... 2,380,108 | .covoorrrirriiis .(11,862,213) | ..(11,862,213) | = ooovrvrrinene
Harbert U.S. Real Estate Fund V, L.P........c.cocorvvurnn. Birmingham............ccuee.e. AL.. | Distribution 11/26/2013 | 03/10/2016 - (V1 TR IOV 39,258 | .......... 39,258 - 0]-
Metropolitan Real Estate Partners V, L.P. . |New York.... .. | NY.. | Distribution. 04/16/2007 |03/21/2016 - 0 ...228,455 228,455 - 0f-
Prime Property Fund, LLC .| New York.... .. |NY.. | Distribution 03/31/2015 | 03/30/2016 - 0 oo | e 641,492 | L) 641,492 - 0]-
Stonehenge Investor [l LLC..........cocooereieiiininienne Winston-Salem................. NC.. | Fully Amortized.........cccocvrrrrrinieiinnnns 08/11/2014 | 03/31/2016 T L - 0f-
Stuyvestant Hall Master Tenant LLC............ccccovvvivne Delaware.... .. | OH. | Distribution 04/03/2012 [ 02/26/2016 | - .vvvvrverirerne - S R - 0 397
Urban America LP Il .. | New York.... .. |NY.. | Distribution 01/23/2007 |01/12/2016 | .......... 620,422 | = oo | 7 i | e | e | e e | 620,422 | ........ 620,422 - 0] -
Westport Capital Partners Fund Il..........ccccovrvvverninnns Westport.......ocvvvviinnnnns CT.. | Distribution 07/17/2008 02/19/2016 | ....... 1,537,500 | = oo | 7 i [ | | eosnnnnnennn [, | o 1,537,500 | ... 1,537,500 - 0]-
1799999. Total - Joint Venture or Partnership Interests That Have Underlying Characteristics of Real Estate - Unaffiliated....... 8,189,972 0,398,809 ,536,596 ..(11,862,213) | ..(11,862,213)
Joint Venture or Partnership Interests That Have Underlying Characteristics of Other - Unaffiliated
[ NWI Emerging Markets Fixed Income Fund, LP......... [Wilmington.......occvcec | oE.. | Distribution [ I T P e e e s e I e e e e e (605,326)] ......(605,326) | .
2199999. Total - Joint Venture or Partnership Interests That Have Underlying Characteristics of Other - Unaffiliated e | eossrennssniee0 | a00e0n805,326 | ivisisriieinnnd0 | i |0 | 00000805,326 | i | 000805,326 | 0 |0 | (605,326) 605,326) | ...
Non-Collateral Loans - Unaffiliated
[ city of Dayton Loan [ Daton. ..o [oH. [ Distribution [02/04/2002 [ 0111312016 3,760 0].. . 3,760 0
2799999. Total - Non-Collateral Loans - Unaffiliated..........cccovreirriine. 3,760 0 0 0 0 0 0 0
Non-Guaranteed Federal Low Income Housing Tax Credit - Unaffiliated
Nationwide Affordable Housing Fund 55 RBC Tax
Credit Fund 95 LLC Cleveland..........ccoooeniiines OH. [Fully Amortized..........ccoovvviinirnirrniinniiens 02/12/2016 | 03/31/2016 [ ....covverivernrinnies [ onninirsenisninns | e (1,000) [ oo e | aeennene(1,000) [ [ [, 0
3399999. Total - Non-Guaranteed Federal Low Income Housing Tax Credit - Unaffillated..........cocooiiiiiiiiiiis it 0 0 ] (1,000) | o 0 | [ (1,000) | o0 | 0 0 0 0 0 0
4499999. Subtotal - UNaffiliated..........ovvueieriiiisiiesiiieiiiesi sttt 97,183,236 |....29,878,987 | ....... (217,397) | oo, 0 ...127,034,998 |....93,646,901 | ....(2,883,934) | ..(30,504,163) | ..(33,388,097) | ..... 1,054,160
4599999. Subtotal - Affiliated....... ..o . 43,181,333 0 0 0 L0 43,181,333 |...43,181,333 0 0 0 0
4699999, TOAIS......vevveisereiiitcteieteie ettt ettt bt b et bbbtk b e btk bbbt et e ke kbR ke tne e4etsesehet et e st et e e R e bt A R s e AR bR At e AR b LA st h bbbt bbbt r e ....140,364,569 |....29,878,987 | ....... (217,397) | voovvierrrnn (U [ 0 ...29,661,590 | ................. 99 |....170,216,331 |..136,828,234 | ....(2,883,934) | ..(30,504,163) | ..(33,388,097) | ..... 1,054,160
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1 2 3 4 6 7 8 9 10
Paid for Accrued Interest and | NAIC Designation or
CUSIP Identification Description Foreign| Date Acquired Name of Vendor Number of Shares of Stock Actual Cost Par Value Dividends Market Indicator (a)
Bonds - U.S. Government
742651 DU 3| Private Export Funding Corp Nt 2.250%... | ........... | 01/01/2016.... | SCOUSAAI. ... rvvieriirsiiiieiiiissei i 5,036,865 | ...ccoovnne 5,000,000 33,125 |1FE
0599999, TOtAl BONAS = U.S GOVEIMIMENL. ... trtettistrsere ettt sms st e1 8811888888888 84888448 £ 048R 88 E 8 £EE £ £EEE 808 4EE8 4 HEEEHeEE L8 HEEE LR oEE R 8 4EE L8R £LEEEEEE 1L EE 1L EEEHEE 8848 L £EE L1808 8L 5,036,865 | ..o 5,000,000 33,125 XXX
Bonds - All Other Government
000000 00 0|lslamic Republic of Pakistan SrNt 7.8.........ccccccrvevinns Frveis 01/2812016.... | DIFECL.......cvvreercereeiesiieeiiesiseessees sttt | stesnsssnssses st ssenienin | renes 423,150 | .cooeeee 525,000 14,011 [4FE ...
000000 00 0] Argentina (Republic of) SrNt Ser NY 2. Fris 02/25/2016.... | DIFECL.......couiiiiiiiiiiiiiiciii i 1,657,390 2,520,000 6
1099999. Total Bonds - All Other Government ...2,080,540 3,045,000 14,011 XXX
Bonds - U.S. States, Territories and P«
57582N SD 8 |Massachusetts St GO Ref SerD 5.500% 1........ccuuevurremeemeremmerieeieriseeseriessssesssensesessssssessesssns | cevesssenes 01/01/2016.... |NW Insurance Co. of Florida............ccceervnnee 4,148,840 | ............ 4,000,000 55,000 |1FE
646039 KT 3 |New Jersey St GO Ref SerM  5.500% 07/1.....coiviriiiiieerisiisinssisrsnsssssenssssssesnsssssssssnsssnssnsssssens | nessessanes 01/01/2016.... | NW Insurance Co. of Florida.............cc.cccou..... 1,536,690 | ............ 1,500,000 38,042 | 1FE
1799999. Total Bonds - U.S. States, TEIMIOMES ANA POSSESSIONS. .......iuueuuiuuiisiieeissssiieseressstesess s sesssesesssss e easeesste et et seseee s sesste 08 et ste et eeEee oe4se0EseEseEEoEEeEfeEE L0 E o8 EE£EEseE o0 E £ 8 EE 1 £0 8oL E e E o0 E e EE40E o8 E 810 E eS8 E 0S8 E e E bttt enne | erensnsnnsenssensenssensnes 5,685,530 | ...cocoeee 5,500,000 93,042 XXX
Bonds - U.S. Political Subdivisions of States, Territories and Pc
145628 VS 9| Carroliton TX Fmrs Brh ISD GO Preref SCh........ovuvvviiicieiriininieseesssesissssssssessssssens. | oessnsens 01/12/2016.... | Tax Free EXchange..........cocvvevvrerenns 2,106,029 | ....cco..... 2,095,000 38,496 | 1FE
145628 WD 1| Carrollton TX Fmrs Brh ISD GO UNref SCh........couuiimiiieiiericissseesiesieessssisesessssssensins | eeeesenes 01/12/2016.... | Tax Free Exchange...........cccccouevervenncs 2,919,353 | oo 2,905,000 53,379 | 1FE.
153300 PF 9| Central Dauphin PA GO Sch Dist (Prerefun...........coceveeeeriereeiiisieieincinseineiseesesseessseeseesennes | eoeeneenees 01/01/2016.... | NW Insurance Co. of Florida............cccovvrveenne 2,009,060 | ............ 2,000,000 56,250 | 1FE
64966L HM 6| New York NY City GO Preref Ser J-Subser. .. 03/21/2016.... | Tax Free Exchange... .10,000 153 |1FE
64966L HT 1|New York NY City GO Preref Ser J-Subser. ..| 03/21/2016.... | Tax Free Exchange... .30,000 458 | 1FE
667825 RK 1|Northwest TX Indpt Sch Dist GO SCh BIAG..........cuuurvvrrierririiiniiniiieiieeisesseeissesss e ..|01/01/2016.... | NW Insurance Co. of Florida. 3,005,309 2,990,000 56,478 | 1FE.
667825 RL 9 |Northwest TX Indpt Sch Dist GO SCh BIAG..........cvuueiiriiiiiiiiniiiiierississsissiisenisenessessssesnsessnens | senesseens 01/01/2016.... | N\W Insurance Co. of Florida.........c.ccccuvuvviienns 2,065,522 | ..o 2,055,000 38,817 |1FE
2499999. Total Bonds - U.S. Political Subdivisions of States, TEITIHONES ANA POSSESSIONS..................c.cuieiiiereiereieieteteteieeteeeeteteteseetetetesestetesesies  teetetesessesesesssesasassesesessssesesassesesessssesesassesesesassssessssesesessssssessssesetesassesesassesetesssesesassesetesassesesassesetesssssesessesetesassesesessnsetesansssesessnsetasansess | aressesesssetesssesannsess 12,145,285 | ....coovuveriererrnn. 12,085,000 | ..oooovrecieeceeien 244,031 XXX
Bonds - U.S. Special Revenue and Special A it
283822 GZ 1|EIPaso TX Wir & SWr ReV Preref REf 5. essesssesssssssesenes | sevesseenns 01/01/2016.... | NW INSUFANCe CO. OF FIOMAA. ......ccuuervurererircrireiseiseiieeinessessss s essssss st ssisessssssesssesssnssnses | seessssasssssssesssesssssssssssnsssessns | seves 654,739 | ......... 650,000 10,833 [1FE ...
283822 HB 3|ElIPaso TX Wir & Swr Rev Preref Ref 5........ccccociiiiiriniiieiecesissiesiesssessesissssenes | revesseeons 01/01/2016.... | NW InSUranCe CO. Of FIOMTA............rvuuivuirircrirririiieiiesiieiesisisesiesssss s esissssessesssesseniennes | seesssssssssessesssesssssssssssessenens | veves 725249 | ......... 720,000 12,000 [1FE.....covivrirreriens
283822 HC 1|EIPaso TX Wir & SWr ReV Preref REf 5........ccoviiiiieieiiieiieriesieesssissesiesssesssssssisenns | sevesseenns 01/01/2016.... | NW INSUFANCe CO. Of FIOMTA. ......ccuurrvurercrrcrireiseeseiieeineeiesise sttt ssisessssssessssesssnssnses | seessssassssssssesssessssssssssnsssesens | seves 760,504 | ........ 755,000 12,583 [1FE ...
283822 HM 9| ElPaso TX Wir & SwrRev Unref Ref 5.0.......ccccuiiiviieieiiiieiceeee e sesssssessessesnnas | eveninnns 01/01/2016.... | NW INSUrANCE CO. Of FIOTTA. ........vuevviviveieeiciiicieicie ettt ss st st snsas | sbssssssesssssessssessessssssessessesnsens | senes 392,843 | ......... 390,000 6,500 | 1FE.
283822 HP 2|ElPaso TX Wtr & Swr Rev Unref Ref 5.0 .| 01/01/2016.... | NW INSUrANCE CO. OF FIOTAA. ......euucverrerriririeeeiieeieeie sttt sesssnins | sbssessesssessssesssssssssssessesssnessns | cenns 433,135 430,000 7,167 | 1FE
283822 HQ O0|ElPaso TX Wtr & Swr Rev Unref Ref 5.0 ..|01/01/2016.... | NW INSUraNCe CO. OF FIOMTA. ........cvuvrrireirriiirciiiiesesisissisiessss s ss e snsssensnss | sressesssssssssesssssssssesssssssssesssenns | sores 453,281 450,000 7,500 [1FE
3132GR ZW 4| FGLMC Pool #Q06757 3.500% 03/15/42 ..| 01/01/2016.... | Scottsdale 5,674,149 | ..o 5,505,344 16,057 [ 1.evemeeeererieeineeienns
3134G3 X3 O|FHLMC Deb 2.125% 11/21/22...ccocoeveeeeeeeeeeeeeeeeieeeeeeeeeesseeeesesisesssssssessssssesssssssssssssssnsssnnes | eeveansees 01/01/2016.... | SCOUSAAIE........veoeeeeeeeeeeeee e se e es e s s e es e 6,836,235 | vooovrins 7,000,000 L[X:72 I DO
3138YY DT 7 |FNMA Pool #AZ6413  3.000% 11/25/45..........coovvrmrrieririeirieeissiseriesieeessesssssssessessesssssssssssssens. | severeenes 01/01/2016.... | SCOUSAAIE. ......ccruveerrearirerirerireeseeiserieesi e 3,992,704 | ..coovvnnee 3,989,242 9,973 |1
343137 AA 3| Florida St Tpk Rev Preref Dept Transn Se.........cccuviuriiiiiieiinieinnisiseiiesisessssssissssenins | vevessseons 03/29/2016.... | Tax Free Exchange............cccoeueeivunes 2,364,933 | ............ 2,335,000 28,539 | 1FE
343137 AL 9| Florida St Tpk Rev Unref Dept TranSN Ser..........ceururimrereeenereeeinseseseeseesesssseesessssssseessesesessssessees | seeseereans 03/29/2016.... | Tax Free Exchange.........ccoccovvureuncenee 2,699,030 | ..o 2,665,000 32,572 |1FE
452024 CL 4] lllincis Mun Elec Agy SUPP REV  5.000%.....c..evuurerirrmisisiniiisrsssesesssessessnssssssnssnssessnsssssesesssssnnes | sessseenes 01/01/2016.... | SCOUSAAIE............cvverierieiiereieieie et sines 1,003,350 | ............ 1,000,000 20,833 | 1FE
3199999. Total Bonds - U.S. Special REVENUE AN SPECIAI ASSESSMENL. .. ... . iu. et ieerreiuie st eeietaseeeseeteseseeseeseesseseeseaseseseesessesseeseseeseesessesassesaesese | £eeseesessesassessessessessesesseseeseessesesseseesessesessesseeseseessssessesessessseseseeseesesseseesesseeseseeseesesaeseesesnesesassessesaesessesnssesesseesesassessesnssesessessesansessesssencs 25,990,152 25,889,586 | ..ooveiirisieeieenn 181,085 XXX
Bonds - Industrial and Miscellaneous
00183H AA 9| Avenue of Americas CMBS Ser 2015-1177 Cl......covvevverernreriernirerreinees ..| 03/08/2016.... | Deutsche Bank Securities 8,362,587 8,310,000 6,826 | 1FM
00191D AC 4|ARES CLO Ltd Inc CLO Ser 2012-25A CI B1.. ..| 03/24/2016.... | Raymond James & Assoc Inc... 4,975,000 5,000,000 28,297 |1FE
00206R CU 4 |AT&T Inc SrNt 5.650% 02/15/47.......... ..| 01/29/2016.... | Barclays Capital 1,496,490 1,500,000 2FE
00241Y AB  0|AVSC Holding (PSAV Presen) 15t LIEN TEM........ccviiiieiniieenieiesieissssesssssesssssesenses | ceseseenes 01/28/2016.... | Tax Free Exchange..........ccveeevrninnns 5,960,939 | ..ccoooeee 5,966,693 4FE
01741R  AE 2| Allegheny Technologies INC St Nt 5.950...........ccuurerremiemiiierieeseesenississsssessesssesssssssesssenses | cevenenenes 01/01/2016.... | SCOUSTAIE........vvevrveerirrirreseeieeserieris sttt ssennes | seessssssssessensseesssnnsssnssensenin | oenes 442,500 | ......... 750,000 20,577 |4FE
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022098 AD 5| Altria Group Inc Co Gtd Nt 9.700% 11/1....cuuverrirrerreinerieriereeeeseesssisssss e ssssssssessensns | neresseenns 01/01/2016.... | SCOUSAAIE........ccoureeriecrierirrireereeises e 1,202,508 | ............ 1,000,000 13,742 [ 2FE.....ooiirircri

023608 AG 7|Ameren Corp SrNt 3.650% 02/15/26..........covvurrerriiniiieiiesississssissisesssesssss s ssssssisssssssssesssns | sevesseesns 01/06/2016.... | METTIIl LYNCN......cooriveiiiiriieiieseisis e 6,156,608 | ............ 6,100,000 29,068 |2FE

02361D AP 5| Ameren lllinois Co St Nt 3.250% 03/07/.....cuucvrrrerrermriirieriseeiesiseessessessesssesssenssssssssssessesens | cesesesnnes 01/01/2016.... | SCOUSAAIE. ......ccvureerrrarirerirrireeseeisersesi e 1,508,673 | ...oovvee. 1,500,000 16,250 [1FE. ..o

023770 AB 0 |American Airlines Inc LBASS PTC Ser 2013..........cccoviuriimiieiiniinniciinsieeisssississsiessessssssinns | oo 01/01/2016.... | SCOUSAAIE. .....vevvvrerriricireriieier s 1,831,121 | oo 1,735,659 39,616 |2FE

037833 BS 8|Apple INC SrNt 2.250% 02/23/21..........couiveeririieeiieiseierierieeesees e ssessensnes | sevessseons 02/16/2016.... | MOrgan/JP/SECUMHES = BONGS...........c.vvuurerririerceiseiesriesiereeses s ssssensenes 9,992,900 | .cvvourvererirrircrininne 10,000,000 1FE

09062X AB  9|Biogen Inc SrNt 6.875% 03/01/18.........ccovvvvrrvvrrinns ..| 01/01/2016.... | Scottsdale 1,095,419 1,000,000 22,917 [1FE

10513K  AA  2|Branch Banking & Tr Sub Nt 5.625% 09/1 ..| 01/01/2016.... | NW Insurance Co. of Florida. 5,149,260 5,000,000 82,813 |1FE

124857 AD 5|CBS Corp Co Gtd Nt 5.750% 04/15/20......... ..| 01/01/2016.... | Scottsdale 1,109,963 1,000,000 12,139 [2FE. ...

12543K  AJ 3| Community Health Systems INC TerM LN A N.....ooiviiieieescceceseeesiseseseessssnsesees | eeereeenes 02/29/2016.... | TaX FrEE EXCRANGE........cuveieiiiiciiiseeet sttt ssesnnnens | ebessessessesssssessebastessessseesnssanse | sresessessessessssssessesassessens 92,652 | oo 93,056 3FE

12543K AL 8| Community Health Systems INC Term LN F N........ccccoiiiiiiiiniciininseiiessssssiessinnns | e 02/29/2016.... | TAX FTe@ EXChANGE. ..ottt sssssieneis | stasnsisssisssessessssnssssissssenin | oenes 428,932 | ......... 428,932 | oo 44 |3FE

12543K AM 6| Community Health Systems INC TEMM LN G N.....ouoiriiiiciciceeeseeeseseeeseieeeesessnneens | cerereeees 02/29/2016.... | TaX FrE8 EXCRENGE. ......vveveeveiciiciiiseeeis ettt ssesnnnens | ebessessessessssssssebestessessseesnssanse | sresessessesssenssassessesassessens 12,738 | s 12,738 3 |3FE

12543K AN 4| Community Health Systems Inc Term LN H N.......oooiiiiiiiice e eeeseeissiesieiees | eeseieens 02/29/2016.... | TaX FIEE EXCRANGE. ......ovieiviiieeieieieee ettt sttt nsnnsens | stessessesanssssessessebessessessessnsessense | sesessessessssssessessnsansessess 23,350 | crvreeeeee e 23,437 5 |3FE

12593Y BC 6| Comm Mortgage Trust Ser 2016-CR28 Cl ASB.........ccovvuiireiinriniriiisineieiesssseesessssesssesssssssssnens | sosevsenns 01/27/2016.... | Deutsche Bank Securities...........ccvvevrererrerirrnninnes 19,543,745 | ..o 18,975,000 | ooovvvrveirirriernieirnns 16,722 [1FE .o

12594E AC 0| CNT Holdings Ill Corp 1t Lien TEM LN N......oiiuiiiiiiiciiseseiiesiesesisssessesiesessessssinees | eesssinnns 01/29/2016.... | Credit Suisse First Boston. 24,750,000 25,000,000 4FE

12632B  AB 2| CPI International InC TErM LN Nt 1 4.2........cviiiiriieiinicnieineieniessessenssssssessessssessensnes | ceiesninns 01/07/2016.... | UBS WarbUrg LONAON. .......uuvuurerrircereiseieeriesieeesees s sss st esssssessees 2,992,386 | ...cccvvnnee 2,992,386 4FE

151020 AE 4 |Celgene Corp SrNt 3.950% 10/15/20................. o[ 01/01/2016.... | SCOUSAAIE.......vvrrereireieiieiierieees s 2,098,884 2,000,000 16,678 [ 2FE......ccovvererrcrin

16163Y AC 8| Chase Mortgage Finance Corpora SEr2016-.........ccvurererriiemniinseeessssseeesssssssssessessssesenees ..| 03/24/2016.... | Morgan/JP/Securities - Bonds 7,891,512 8,000,000 25,000 | 1FE

172967 EV  9|Citigroup Inc SrNt 8.500% 05/22/19 o[ 01/01/2016.... | SCOUSAAIE.......vvverereirieiiie it 1,194,237 1,000,000 9,208 | 2FE

233331 AS 6|DTE Energy Co Sr Nt 3.500% 06/01/24...........oovirruriiiiiniireienienseississsiesiesessssssisssienins | revessseons 02/18/2016.... | Goldman Sachs & COMPANY............wuuuiieurieirirerirereeesseieessie et 2,062,600 | ...ccovenee 2,000,000 15,944 [ 2FE......ccovvevirverins

233331 AS 6|DTE Energy Co Sr Nt 3.500% 06/01/24.........coovverrereemreineinerieeieeisssesssissssessesissessssssssssesssns. | sesesseenns 01/01/2016.... | SCOUSAAIE........coouvrerirrrrerireeireireeiseeses e 2,002,220 | .cooovrennee 2,000,000 5,833 | 2FE

25468P DK 9 |Disney Walt Co SrNt 3.000% 02/13/26.........ccvvmrerreriirrieinireieissieiersiesesssssssesssesssssssenns | eeessenes 01/05/2016.... | CIIGIOUD. ... veovveerrireereriisesesie s 7,968,000 | ............ 8,000,000 1FE

25746U CB 3 |Dominion Resources INC SrNt 3.625% 12........ccevumeerirmeiineeiesisineesesiessinessesssssesssssessnsenns | eevensinns 03/09/2016.... | MMl LYNCN......couevrerieiiirierieeieeseeisseess e ssssessensenes 9,885,400 | .ooocvvrerirrireninninns 10,000,000 | .oocevrernrirerierienienes 103,715 | 2FE......ovvvverrerirnns

26441C AD 7 |Duke Energy Corp SrNt 5.050% 09/15/19.........ccoumrmimmmiiriirineierieriesisinsiesseseessssisssesnenes | ceveessenes 01/01/2016.... | SCOUSAAIE........couveerieririrrirrirerreieieri e 1,087,797 | oo 1,000,000 14,869 [2FE.......ccovovirrerir

26884T AA 0 [ERAC USA Finance Company St Nt 5.250%.........cceerumeerermmmesmnessensssiseeserssessssessenssssesssssssses | wneesenes 01/01/2016.... | SCOUSAAIE. ......coureeriecrierirrireereeisessess e 1,413,383 | oo 1,290,000 16,931 [2FE. ..o

277432 AH 3 |Eastman Chem Co SrNt 5.500% 11/15/19.....ccuiiiiiriieriiiieeinsinsiesienssssesssisssesessssesessens | sevsessnes 01/01/2016.... | SCOUSAAIE. ........cvvvirereiiiieicieieie e 1,089,037 | .coovenene 1,000,000 7,028 |2FE

29364D AU 4 |Entergy Arkansas Inc 1st Mtg Bd 3.500%... ..101/11/2016.... | Morgan Stanley & CO INC.......oeviurireireriieirireieeeee et sssssesssesnees 3,043,380 3,000,000 1,750 |1FE

29379V AS 2| Enterprise Products Operations Co Gtd Nt.. ..| 01/01/2016.... | Scottsdale 1,000,319 1,000,000 13,333

31428X BC 9|Fedex Corp SrNt 3.200% 02/01/25. ..| 01/01/2016.... | Scottsdale 1,458,956 1,500,000 20,000

32007U BE 8| First Data Corp 1st Len Extended Term LN .....cocvivoviniernineieiissessissiesessssiesesssssssesssnsns | oessnsenes 03/29/2016.... | Tax Free EXchange..........cocveererrnrenns 14,873,326 | oo 15,209,182

32007U BJ 7 |First Data Corp Term LN C1NE2 3.940%.....c.cvuevmeerireererieeneieeeeeereeseeeeeseeesseeeesessssessssssesssesees | sersensenes 03/24/2016.... | Tax Free Exchange.........cccoccovvreencenee 3,630,077 | oo 3,630,774

373334 KF 7|Georgia Pwr Co SrNt 2.400% 04/01/21........covverirriniiininiieieissenssissiessessssseessssssssessssssss | sevsessnes 03/02/2016.... | METTIIl LYNCH.....c.oovveririririririieisisc e nies 8,981,550 | .......c.... 9,000,000 1FE

39322G AB 9| Green Plains Processing LLC Term LN B Nt.........oovuiiririrereescneeeseeseeeeeseesesseeeseesesesneens | cveeeees 03/29/2016.... | Tax Free Exchange.........ccoccovvureuncenee 12,387,997 | .o 12,388,477 4FE

39322G AB 9| Green Plains Processing LLC Term LN B Ni........ccoiiuiniiriinisesseiessissiesssssssenes | vevsesiees 03/29/2016.... | TAX FIEE EXCHANGE. .....cvvveieuiisciiiiciseeiet et enins | esbnesessen st nnnsens | oessessssesessess st ssas 57,308 | cooveeereeeeeeeere 57,757 4FE

404122 AS 2|HCAInc TermLn BB Nt 1 3.683% 03/08/2.........ccrermremmermirierierireeiseesesssessensenssssssssssssssesssns | cessesnnns 03/18/2016.... | Tax Free Exchange..........ccccoueveeevnnes 6,724,766 | ............ 6,728,374 3FE

446150 AG 9 |Huntington Bancshares Sub BK Nt 7.000%...........cccurueuriimiiieiiiinrinissisiienissississssssssesins | e 01/01/2016.... | SCOUSAAIE. ......vuvrvrerriricercriieies s 1,164,464 | ............ 1,000,000 3,111 | 2FE

44701P AV 6| Huntsman International Inc Sr 1st Lien T. . 02/29/2016.... | TAX FIEE EXCANGE. ... .. euceeuircecieisei ettt se sttt ssennnians | sessesesssssssesssassesssessessnssessssanse | wesesessessessssessssnsnssesseensens 4977 5,038 | oo 17 | 3FE

44701P  AX  2|Huntsman International Inc 2015 Extended.............ccccovvuuunee ..| 01/13/2016.... | Goldman Sachs & Company 1,281,256 1,297 475 3FE

44701P AX  2|Huntsman International Inc 2015 Extended............ccccoovurence. ..101/13/2016.... | Goldman Sachs & Company. 5,631,244 5,702,525 3FE

45256# AB 8 |Impact CIL Parent LLC ABS ReVOIVING NE S.......cc.iiiiiiiiiineiciisesesiissiesssssisssssssssssesenas | eessieees 03/02/2018.... | DIFECL.......cvvverereiriiaeireeiieiises s 8,012,607 | ..cccvennee 8,012,607 2AM

45257# AA 9 |Impact Childcare LLC CDO ReVOl Nt SEr200.........cceuurureeerereireeeeieieereieenseseeresseseeeesesessseseessssssesns | coeereenees 01/15/2016.... | Interest CaPItAliIZAtION. ...........evrveeereecieeeeireir ettt sess s es st ssesnsnsns | seeesessesssesessssessessesssessessensssanse | seessesseesssassesseennsessesneenan 6,736 | ..cooc..... 6,736 5*
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CUSIP Identification Description Foreign| Date Acquired Name of Vendor Number of Shares of Stock Actual Cost Par Value Dividends Market Indicator (a)
539830 BH 1|Lockheed Martin Corp St Nt 3.550% 01/1......courvemirmmremerierineeieeseeiseessessssssessesssssssessssssessnns | sevesseenns 02/12/2018.... | VBIIOUS......ooevrreeseisserssereseseseesesissssse st 2,607,800 | .cooovvvnnee 2,500,000 20,955 |2FE
58155Q AD 5[McKesson Corp SrNt 4.750% 03/01/21........ccvvrniiiriiieiiriieissieiesisiss s ssssiesssssssensns | sevsessnes 01/01/2016.... | SCOUSAAIE. ........ovveeirerriiieieieece s 1,080,165 | .....c...... 1,000,000 15,833 [2FE......ooovvieriinen
60662W AJ 1| Mitchell International INC 15t LIEN TL N......oveieiereeicireeieeeeeee et esesesssssseennns | eeseeneenes 01/29/2016.... | TAX FIEE EXCRANGE. .......cuieceeiieeicireieeee sttt asssesnssesnsnens | stasseesessessssssssesasssssesssessnssnnse | sressssessessssnsssssessesansessees 33,996 | oo 34,117 4FE
61764R BD 9 |Morgan Stanley BAML Tr CMBS 2015-C20 Cl.........cccouvuiiiniiiieiiniieiinninsieiissiseisssississsiienins. | reveniinns 01/01/2016.... | SCOUSAIE. .....vrveverrirreiseiieiei s 4,007,124 | ..ccooone.. 4,000,000 10,230 [1FM.ooeiiiciierins
61766L BQ 1|Morgan Stanley BAML Tr CMBS Ser 2016-C28...........cocouuvemermerieimineeieriseneeiessesssessssessssenes | sevessseons 02/12/2016.... | Bank of America BISD Dealer 22,659,685 22,000,000 48,224 [1FE.....ccovivrvrrreris
637432 NJ 0|National Rural Utilities COOP SEC Nt 2........viiiiiriiiiieicieieiseeisese s ..102/03/2016.... | RBC Dominion Securities 2,991,810 3,000,000 1FE
651714 BA 4|Newpage Corp New Money TL Nt 1 11.000%.... ..| 01/28/2016.... | Barclays Capital 1,539,584 1,539,584 5FE
666807 BA 9| Northrop Grumman Corp SrNt 5.050% 08/ .| 01/01/2016.... | SCOUSAAIE. ...t 2,168,970 2,000,000 42,083 [2FE......cocoooveirnn
67109B AA 2| OHA Loan Funding LTD CLO Ser 2015-1A Cl.......c.ovuumivierereeririnerierireresenesseesesiens E.oe. 01/08/2016.... | MOrgan/JP/SECUMHES = BONGS...........cvuurirererierieinieieeriesieseseesseiesssiesiesssesesssessssssssssssensenesnes | seesssssssssssssesssesesssssssssnessnesens | seves 676,438 | ......... 685,000 2,054 | 1FE
69349L AG 3| PNC Bank NA Sub Bk Nt 2.700% 11/01/22........ccovuueviiiniiieiiniiciisissiseiesisessssssissiiesies | cevesseens 01/01/2016.... | SCOUSAAIE.........couvverirrireiireie i 1,458,956 | ............ 1,500,000 6,750 | 1FE
694308 HP 5| Pacific Gas & EleC Co St Nt 2.950% 03/.......ccovvrmermmremirierinreeeiesissessessssseesssesssssssessessesenns. | sevesseeons 02/232018.... | VAIIOUS......ooverreeiiesrisesiseseseesseisssse st 8,983,476 | ....ccoouue. 9,000,000 1FE
70069F CH 8 |Park Place Securities Inc Ser 2004-MCW1.........cc.cooouiiiniiniiiciiicsssississesissississsinnins. | s 03/18/2016.... | Credit Suisse First Boston. 4,803,125 | ..ccooonee 5,000,000 5,459 | 1AM
71270Q EB 8| Peoples United Bank Sr Nt 4.000% 07/15.........ccoevimerimmimneiieriieienississiiesiesessessssesssessssessees | weeerenenes 02/25/2016.... | JEffries & CO INC.......cvvrrernreriiririieie e 1,975,260 | .......c.... 2,000,000 10,222 [ 2FE.....coovvivirreris
718172 AA 7| Philip Morris Intl INC St Nt 5.850% 05.........couiemmiemrirriieisneiseisesiesiee s ssessesesessssssssnss | seveseeenns 01/01/2016.... | SCOUSAAIE........oouveereerrrerireireireeiseiee e 1,091,026 | ............ 1,000,000 7,063 | 1FE
720198 AD 2| Piedmont Operating Partnership SrINE 4..........ccoiviireininincesee e sseesseseeenens | eveeneans 01/01/2016.... | SCOUSAAIE. ........ v 1,385,575 | v 1,385,000 18,147 |2FE....c.vvvivvercnnn
758203 AA 1|Reed Elsevier Plc Deb 6.625% 10/15/23 ..| 01/01/2016.... | Scottsdale 1,166,816 1,000,000 13,986 [2FE......ccovvererrcrin
761713 AY 2|Reynolds American Inc Sr Nt 4.850% 09/. ..| 01/01/2016.... | Scottsdale 1,603,488 1,500,000 21,421 |2FE
771196 BK 7|Roche Hidgs Inc Sr Nt 2.625% 05/15/26.... .. 02/22/2016.... | Citigroup. 5,494,722 5,550,000 1FE
80875A AK 7| Scientific Games Corp TErM LN B-2 NE4........ccovuernririniirinieieiseieessssesesssssssesssssssssessenns | sesesseens 02/29/2016.... | Tax Free Exchange..........ccocvvevvrerenns 14,657,991 | .oovvvviicereiirinins 14,693,002 3FE.
82570J AE 6 |Vencore Inc (S Org Inc) 18t LIen TL Nt ..ot | coeeeennes 03/31/2016.... | TaX FIEE EXCRANGE. ......ccuiereriieiecieie ettt sttt enians | sbsesssesssssesassessessssnsessessesansenss | oenee 405,387 | ......... 408,265 326 |4FE
84756N AD 1| Spectra Energy Partners Nt 4.750% 03/1......c.oovvvieriierieieieinsesesiessssessssssessssssesessssses | oessnsenes 01/01/2016.... | SCOUSUAIE. ........cvrvvrereciiieieeieieee e nes 1,937,354 | ..ccvuene 2,000,000 27,972 | 2FE
86686B AC 9| Sun Products Corp Term LN BNt 2 5.500..........cccururmerimeemeriiiessenssisneesessessssessessssesssssssses. | nevesseenns 02/29/2016.... | Tax Free Exchange...........coccouevereennes 14,535,543 | ..o 14,852,250 6,807 |4FE
90270R BC 7 |UBS-Barclays Comm Mort Tr CMBS Ser 2012.........ccuuivierirriieineinnieriensienesssessesssssnsssesins | ceveesinns 01/01/2016.... | SCOUSAAIE........couveerieririrrirrirerreieieri e 2,995,788 | ...cccouunee 3,000,000 6,332 | 1FM
91324P CU 4| UnitedHealth Group INC St Nt 2.125% 03.........coeremrieeeieririseiseieessseesessssissensessssssenssssssees | sevesseenns 02/22/2016.... | Wells Fargo TATTA25 | e 7,500,000 1FE
92553P  AJ 1| Viacom INC St Nt 3.875% 12/15/21......ceureiiieieiiieseeiesee e esssesssssessens | eosessenes 01/01/2016.... | SCOUSAAIE. ........cvvvirereiiiieicieieie e 1,769,596 | ..coccoeene 1,800,000 3,100 |2FE
92871L  AA 4| Vericrest Opportunity Ln Trans Ser 2016-... .. 03/22/2016.... | Bank of America BISD Dealer. 8,990,078 9,000,000 1Z
941063 AQ 2|Waste Management Inc Co Gtd Nt 4.600% ..|01/01/2016.... | Scottsdale 1,466,872 1,360,000 20,853 | 2FE
94974B FY 1| Wells Fargo & Co SrNt 4.100% 06/03/26...... ..| 01/01/2016.... | Scottsdale 2,018,788 2,000,000 6,378 | 1FE
94989) BA 3 [Wells Fargo Comm Mtg Tr CMBS Ser 2015-C2........cuvriieirniieinirnieineieiensssissesssssssssssennnss | oessnsens 03/15/2016.... | Deutsche Bank Securities............cccoevviverrererennnn 1,027,930 | ....ooee... 1,000,000 1,561 | 1FM
95000C BC 6 |Wells Fargo Comm Mtg Tr Ser 2016-NXS5 Cl.........ccvurrerrerrierierierieessessssssessessessssessssssenes. | cevesesnes 02/18/2016.... | Wells Fargo 18,024,860 | ....oouevvurrierierirnns 17,500,000 | oo 41,101 [1FE e
98389B AS 9| Xcel Energy Inc St Nt 2.400% 03/15/21.....ccuivueiriiiiieisiieieinsieiesississsssssssssssessssssssesssseenss | eosessenes 03/03/2016.... | Barclays Capital 7,997,760 | .......c.... 8,000,000 2FE
008916 AH 1|Agrium Inc SrNt 6.750% 01/15/19........... [ 01/01/2016.... | SCOUSAAIE. ......couveerrearierirriseeseriserie e 1,115,383 | oo 1,000,000 31,125 |2FE
73755L  AF 4| Potash Corp Saskatchewan INC St Nt 6.5.........ccoviiiriiiniieiiseeis e | 01/01/2016.... | SCOUSAAIE. ........cvreirereriiieicieiee e 1,131,288 | ...oco.e. 1,000,000 8,306 |1FE
000000 00 0|Avianca Holdings SA St Nt 8.375% 05/10........c.everrurermmciereirieeseniseisesieseeseees s ssesseees Frveis O1/21/2018.... | DIFECL.......cvvveererseeeerieerse sttt enisnes | stessssnss st st eess st nienin | renes 236,036 | ......... 310,000 5,277 | 4FE
000000 00 0|Digicel Limited SrNt 8.250% 09/30/20................. Fres 03/11/2016.... | DIFECL.......covueiiiiiiiiiieeiie bbbttt | srssnsiss b | s 726,750 | ......... 850,000 32,335 |5FE
000000 00 0|Braskem SASrNt 5.750% 04/15/21.............. Frveies 02/12/2018.... | DIFECL.......cvvrerereerseeeseiieesie sttt ines | stesnssnessne sttt | enes 227,438 250,000 4,358 | 2FE
000000 00 0| Turkiye IS Bankasi AS Sub Nt 5.375% 10 1 03130/20716.... | DIFECL.......veeeeeeeeeees e ess s eee s sees s s s sese s sses s ssseeesesesessesesseessesssseesessseenses | sreesseessrsessessesesessnssesseesssesesrs | oeves 199,080 200,000 2FE
000000 00 O|Minerva SA SrNt 7.750% 01/31/23..........cccnceen. Frveis 01/12/2016.... | DIFECL.......cvvveercereeierieetiesisesis sttt | stesnessnssses et nsenienin | renes 678,705 700,000 24,777 |3FE
000000 00 0O|Comcel Trust SrNt 6.875% 02/06/24................... Fres 03/01/2016.... | DIFECL.......covuieriiiiiiiiiiesiieiieei bbbt | srssnsiss b | s 711,188 | ......... 800,000 3,934 | 3FE
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000000 00 0O|Braskem SASrNt 7.125% 07/22/41.............. Fres 01/2812016.... | DIFECL.......vvreerersriaeiseeesesss e bbbt bnnes | seesssinsss st ens s ssensenins | oenes 680,063 | ......... 885,000 22,240 |2FE

001749 AL 4| American Money Mgmt Corp CLO Ser 11-9A C........ccovviuniiiiniiiniisniceiessessieii Roeea. 03/31/2016.... | CHIGIOUD......ouoveeierriiriiieiriisii e 11,175,000 | ..o 11,175,000 1FE

01448Y AE 3| ALESCO Pfd Fdg Ltd ABS Mezz Nt Ser A7 Cl Roeenne 03/23/2016.... | Interest CAPItaliZAtION. .........c.uueverrerrerriirieiieri sttt es st ssssntens | eesseseseesnsss et et | eesiest e 29,676 | ..vereeerrerierieeneeian 29,676 6FE

03938L AM 6| ArcelorMittal Sr Nt 10.850% 06/01/19.. Roeee. 01/01/2016.... | SCOUSAAIE.........courveeiirririiiiiii bbbt | srisnssssbi e | oenes 937,500 | ............ 1,000,000 9,042 | 3FE

151290 BU 6|Cemex SAB DE CV Sec Nt 7.750% 04/16/26.............. | Fes 03/09/2016.... | DIFECL.......cvvrerereermeeeseiieeiiesiseresees sttt | stesnssnesses st enine | nenes 274,962 | ......... 275,000 4FE

449786 AY 8|IngBank NV Sub Nt 5.800% 09/25/23 Fres 02/05/2016.... | Goldman Sachs & Company. 3,206,670 | ..covvvnee 3,000,000 65,250 [2FE.....cooviviiririniinns

463588 AA 1|IRSA Propiedades Com Sr Nt 8.750% 03/2.. o [ OB/1712016.... | DIFECL.......vereeeseeeeiesriseesiere sttt | stesnssssessent st nesssnsenienen | enes 426,479 432,000 4FE

893830 BB 4| Transocean Sedco Forex Inc Co Gtd Nt 6 01/01/2016.... | SCOUSAIE.........oourieeieiiirciiiirii bbb | srisnsissbis s | oenes 646,250 | ............ 1,000,000 3,056 | 3FE.

902133 AM 9| Tyco Electronics Group Sr Nt 3.500% 02 Frveis 01/01/2016.... | SCOUSAAIE........coureerrerrirrirrerceieiserie e 1,527,236 | .ovoonvn. 1,500,000 21,583 |1FE

90351D AB 3| UBS Group Funding Sr Nt 4.125% 09/24/2 Fres 02/05/2016.... | BNP Paribas SECUIIHIES............cvvveuurriirrriirrriiiseiisssissssssessesssse s sssssssssssssessssesssssssssns | seesssessssnsssssssssssssssssssssnssens | ooeee 988,850 | ............ 1,000,000 15,583 [2FE. ..o

984245 AM 2| YPF Sociedad Anonima Sr Nt 8.500% 03/2 Freins 03/1712016.... | DIFECL.......cvvveercerneieiieerie ittt | atesnesassssess st nssenienin | renes 850,000 | ......... 850,000 5FE

G2370Y AB 2| Consolidated Minerals LTD 1st Lien Nt S 02/2412018.... | DIFECL.......vvuerereirnitseiseeisesssees et ise bbbkttt | shbseeessees bbbttt | oesbieesi ettt 69,540 | ......... 200,000 4,622 | 5FE

GB6710E AL 4 |Odebrecht Finance LTD St Nt 7.125% 0B/...........ccurerrviirinirierierirsessiissieesiesessesssssssseeniens Frees 02/18/2016.... | DIFECL.......vvvererrereiiesiiesiiesieriseesse bbbttt | stssneinns et | enes 362,500 | ......... 725,000 8,179 | 3FE

G72212 AA 4| Preferred Term Secs XIX LBASS Sec Nt 0 Fo. 01/29/2016..... | Interest CaPItAlIZAtION. ...........ovevueieeiririie ettt st ssnsenns | sbessessessesesessessesssensessesesansense | sressessessssensesnsansessessssnaad 6,401 | ......... 6,401 1FE

N9417J AB 7|VTR Finance BV Secured Nt 6.875% 01/15.............. Freins 03/10/2016.... | DIFECL.......cvvreerresseieseiieeriesiesesees sttt | stesnssanssses et sensenienin | nenes 222,165 | ......... 225,000 2,578 |4FE

P2253T JE 0|Cemex SAB DE CV 1st Lien Nt 5.700% 01/.....ccccervremrenerrnnns S 02/2412018.... | DIFECL.......vvueeereereeeaeiseeeie s bbbkt | seesnsbne sttt | enen 482,790 550,000 4,180 |4FE

P32506 AC 4| Credito Real Sab De CV SrNt 7.500% 03, o [02/2312016.... | DIFECL.......ovvreeerrieeiiiieeiiseei st | stesneiennni e | s 245,625 250,000 8,490 | 3FE,

P8704L AA 6| Sixsigma Networks Mexico Sr Nt 8.250% S 02/2412016.... | DIFECL.......veveeeeeeeseees et eseeess e eeses s esssess e ese s esssessssssesesssssessseesssess e ssssesseesses | sreerseesssessseeesesesessseessessssess | oeves 218,438 250,000 6,417 | 4FE

P989IMJ AY 7| YPF Sociedad Anonima Sr Nt 8.750% 04/0 Frvins 03/10/2016.... | DIFECL. ...ttt | sresnnissnnssens et | enes 523,950 | ......... 525,000 20,544 | 5FE
3899999. Total Bonds - INAUSHTIAl @NA MISCEIIANEOUS...............ccvveieireiiteecteieiiteetectete ettt ettt ettt eeaetetesesaetesetetesesaeseaesesaesesesaraseassssetesasssaes  etesessssesesassesesessssssesassesetesessssesassesetesassesesansesetesassesesessesesesseeseses e setebessesetes e setebessssstessssetetesessseesssesetesessesesassssetesnsssesessnsetesansssesssnses | ereresesesinseterassesans 379,012,855 |...ccovvrrcrrenn. 378,012,141 | oo 1,181,169 XXX
8399997, TOMAI BONAS = PAM 3.ttt h k8104088 eeb e84 eh e b o0 h o0 44ebedseheteeeseaseesebenheeehete | f8edseesehoEteEehoEEeLseheEeeE Lo E e h oL E oL EeE L E oL E e E oL E £ LA EE e E LR L E L E oL E A LE e E LR L E L E e h LR E LR feEE e E L h e E e b e h bt bbbttt enenienses | chenbenieter e 429,951,227 | oo 429,531,727 | o 1,746,463 XXX
8399999, TOAI BONMAS......erureuserserserseeessees et eees st ees s ee8e8 8888884808488 E 4848408 £EE 4R 81488 4EE 844084081088 100E  40E14EE84EEE4HEEfHEEEHE0E1oEEE1EEE e £EE1eEE84EEE4EEE LR HEEE LR LR 4L R EEEeLE 1R L H4EE 4L R EE oL 1R 18R LR 4L E4EE R E L4 R R E L8 LA EE LR EE L8R Rkttt | ettt 429,951,227 | cooovveiriniierins 429,531,727 | oo 1,746,463 XXX
Common Stocks - Industrial and Miscellaneous

226344 20 8| Crestwood Equity Partners LP COM..........c.coeuriurieiririinireeseee st ssseseessssssensnes | eeneneans 01/06/2016.... [ DIFECL........cereereeeeieieieieeiee ettt 1.000 | oo XXX L

55616P 10 4 [ MACY'S INC COM...vuiriieiiaririieieisseie e nsens | ensnsanes 02/12/20718.... | DIFECL...v.vuerresiarisesseisiesesiesisses sttt ntnns | ersniess et 370.000 | .o XXX |

74251V 10 2| Principal Financial Group Com 11 03/09/2016.... | DIFBCL.....eeereieees ettt sttt 10,282.000 XXX |
9099999. Total Common Stocks - Industrial and Miscellaneous XXX XXX
C Stocks - Parent, Subsidiaries and Affiliates

01922# 10 9| Allied Holdings (DEIaWare) INC...........cuueiiiiiiiiiiiiiiieiiseni s | ........... | 03/31/2016..... | Capital ContribUtioN..........ccouvviiiriiiiiriisisicieniinas 4,000,000 XXX K
9199999. Total Common Stocks - Parent, SUDSIAIANES @NG AFfIIAES.................ccieiiicteieiiteiei ettt ettt et s saeteseseetesesaetess  e4etassesesossssesesssesesesassesesesesesasessesessesesesassssesessesesesesassesesesesesesssesesaesesetebasseses s esetessassesassesetesasnesesessssetetasnssesesssesetasnssesessssssesansnsesess | avevsesessseseressssesassesa 4,000,000 XXX e 0 XXX
Common Stocks - Mutual Funds

63867N 17 4 |Nationwide Dest 2055-INST Cl (SEE)..........vvrmrerremirmeriererneeseriseiseriesseessseesssssssesssessessssessnes | cevsssenes 03/15/2016.... | DIFECL.......cvvrereruerseieeiseesierisess sttt | oertseeesens s 212.250 | oo 2,468 XXX |

63867N 21 6| Nationwide Dest 2055-C (SEEA)........vuermirmiiriririiieriiriesie s sssssenes | oesissenes 03/15/2016.... | DIFECL.......evveerrieiscirericessie e 0.270 | oo 3 XXX |

63867N 50 5 |Nationwide Dest 2010-INS SVC (Seed).........coccervernenne ..| 03/15/2016.... | Direct 3.840 30 XXX L

63867R 50 6 | Nationwide Bd Fd-R (Seed) ..| 03/31/2016.... | Direct 0.590 XXX |

63867R 61 3 |Nationwide Fd-R (Seed) ..| 03/11/2016.... | Direct 0.080 XXX |

638688 57 5|Nationwide Highmark Lg Cap Fd Inst (Seed 1 - 03/11/2016.... | DIFECL........vvererereeiciesieeesie et 1.780 22 XXX |

63868C 77 1| Nationwide Ziegler WI TXEX Fd ISt (SEEA.......cvuirimiriiriiirississiisssisssensssssssnsssnssssssnssssssssssenes | cossensonns 03/31/2016.... | DIFECL. ...euveereiiesseesieissisisiss st 8.380 84 XXX |
9299999. Total COMMON STOCKS = MUIUAI FUNDS. ... ettt st sete sttt 8 848k 4881188484848 1e0E 4088481101 £ 1eEE14EE8 4L LR LR 4L E L8848 4eEE4LE 4L 8 14EE 1L 8 4EEE oL 1L 1L L4848 4oEE 4L 1L 8oL 4L HEEEoLE 1844 E £ EE oL 4L 4L E 4L £ E bbbttt | Einbientens bbbt 2,615 XXX 0 XXX
9799997, Total COMMON SOCKS = PAIM 3. . ccuiueiissereereetess s sssssess et st E 0816 £4fe0EEEE0EeEE oA 840 R HEEE SR 16 fEfeeEfoEEEeEE 4L E L8R LR E SR E L4 L ELE A E L E 8L E LR L08Rkttt | nnrsensens et 4,002,615 XXX e 0 XXX
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1 2 3 4 6 7 8 9 10
Paid for Accrued Interest and | NAIC Designation or
CUSIP Identification Description Foreign| Date Acquired Name of Vendor Number of Shares of Stock Actual Cost Par Value Dividends Market Indicator (a)
9799999, TOAI COMMON SHOCKS. .........cvveeiteteiiecteteecteteteectete ettt ete ittt teteeetetesacaetessssetetesassetessesesesasssseessssese  tessssesessssesessssssesesassssesas  sssesesssssesssssssesassssesessssssesassssesesssassesassssesesassssesessesesetsassesessesesetesasseeessesesetesassesesssesetesssesesassesetesssesesessssesessssesesessssetesassssesesssetesanse | seterssossessssesesesssesns 4,002,615 XXX e 0 XXX
9899999, Total Preferred anNd COMIMON STOCKS. .............c.cvcveviieieieeiiiieteteecieeeeeeeteteveciee st eeetevestetesseeaesesesasseseseesesesssassas  aessssesssassssssssssesasasssesess  tsassssassssessssassssasesesesesassesasesesesesasssessaesesesesassseeesesesesesesaseee e s esesesensseee s s eset et et asses s eaet et s e sseeae e set et sasesesssssesesasassnsesnsesasasasesensnansssanns | sueteseressesssesesessensns 4,002,615 XXX ) 0 XXX
9999999. Total Bonds, Preferred and COMMON STOCKS...............iuiriiriiiiirerisiieieieee ettt eessssane | esesesessessatesesseesanesesssesns | otasesseessesseessessessae e eesees et e eesee s e s eesee b ee e e s ettt et bt e s e bt et e e s e e b e b et e bbbttt en e s en e rnnans | evierenssneeresinsienes 433,953,842 XXX | 1,746,463 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

36202C 4P 5| GNMA Pool #2630 6.500% 08/20/28.............cccooeeneenn. | . | 03/01/2016. | Paydown. 733 733 770 764 (31) (31) 733 0 8 |08/20/2028.... | 1....

36217D M5 0| GNMA Pool #190380 7.500% 06/15/17............cccooeveee. . | 03/01/2016. | Paydown 96 96 96 96 0 96 0 1 (06/15/2017.... [ 1....

36218C HY 4| GNMA Pool #218147 8.500% 05/15/17.......coccvvrvcreen. . | 03/01/2016. | Paydown 768 768 764 764 3 3 768 0 11 105/15/2017.... [ 1....

38377W WS 9| GNMA REMIC Ser 2011-82 CILP 3.250% 02. . | 03/01/2016. | Paydown 11,140,957 1,140,957 1,163,420 1,143 478 (2,520) (2,520) 1,140,957 0 5913 | 02/20/2037....

38377X NE 8| GNMA REMIC Ser2011-112 CIGN 2.000% 1............ . | 03/01/2016. | Paydown 1,906,795 | ... 1,906,795 | ...........1,899,065 | ......... 1,903,166 3,629 3,629 ceennn. 1,906,795 0 | cennad 6,140 |11/20/2036.... | 1....

911760 EJ 1| Vendee Mtg Tr RMBS REMIC Ser 1994-2 37ZB............. . [ 03/01/2016. | PaydOwn...........ovveeeeeerreeienveeenens [ coverveiiseennisserenisnenes | vveeveninns 127,866 | ...ccooeveees 127,866 | ..oovevenee 125,060 | oovvvoenen 126,413 1,453 1453 | oo | e 127,866 (0 [ 1,379 |06/15/2024.... | 1....

911760 GT 7| Vendee Mtg Tr RMBS REMIC Ser 1995-3 1Z................ | . | 03/01/2016. | PaydOWN.........cococvvvcrvvercrereicnenencncncneiens | covvesesessssssssssssssssssssns | o 100,297 | .ooooovevenens 100,297 | coovvvvveeee 103,089 | oo 101,531 (1,235) (1,235) [ oo | e 100,297 (V1 R 1,059 | 09/15/2025.... | 1.....

911760 HH 2| Vendee Mtg Tr RMBS REMIC Ser 1996-2 1Z................ | . | 03/01/2016. | PaydOWN.........coooormrvviinmrieinsnreissneans | coversseneeieseeessenseenns | cevviisnnnens 122,165 | ..o 122,165 | .ooovveeeee 121,558 | oo 121,663 502 £510 /2 RO U 122,165 06/15/2026.... [ 1....

911760 LQ 7 |Vendee Mtg Tr RMBS REMIC Ser 1998-2 Cl 1.............. . | 03/01/2016. | Paydown 87,969 87,969 90,220 (2,251) 87,969 06/15/2028.... [ 1....

912828 ET 3| U S Treasury Inflation Index Nt 2.000% . | 01/15/2016. | Maturity. 33,520,760 28,000,000 ..33,596,677 .(1,048,854) | .. .(1,091,477) 32,505,200 ,015,560 01/15/2016....

912828 KS 8| USTreasury Nt 2.625% 02/29/16..........covvvmvennnnnnnee | . | 02/29/2016. | Maturity. 30,000 30,000 29,997 3 3 30,000 02/29/2016.... [ 1.....
0599999. Total Bonds - U.S Government. <.o..37,038,406 | ........31,517,646 | ........39,698,107 | ......... 37,114,769 | ........(1,048,854) | ...........(43,070) | ..cccooovcieneennnl0 L(1,091,924) [ .0 ... 36,022,846 0 ] 1,015,560 | .........1,015,560 | ....... 352,540 XXX XXX
Bonds - All Other Government

000000 00 O |Provincia de Buenos Aires SrNt 9.950%.............c....... F|03/31/2016. | Direct. 720,488 685,000 648,690 651,368 1,218 1,218 652,586 67,902 67,902 | ........ 21,648 |06/09/2021.... | 5FE........

000000 00 0| lslamic Republic of Pakistan Sr Nt 7.8..........cccccccccceee F| 03/30/2016. | DIfECL.......coocveverercrererercrereseneneneseseeesesees | oo | coveeeeeeeeees 181,875 | ..oooovevee 200,000 | .............. 161,200 154 LT/ I I 161,354 20,521 20,521 | oo 7,984 |03/31/2036.... | 4FE.......

040114  GL 8] Argentina (Republic of) Sr Nt Ser NY 8......cccocvvuunuane F| 02/25/2016. | Direct 2,304,030 | ..........1,964,255 | .........1,984,585 | ........ 1,969,958 (225) (225) cnnene. 1,969,733 334,297 334,297 12/31/2033.... [ 6*...........
1099999. Total Bonds - All Other Government 3,206,393 2,849,255 2,794 475 2,621,326 0 1,147 0 1,147 0 2,783,673 0 [ .0d22720 | oo 422,720 | ......... 29,632 XXX XXX
Bonds - U.S. States, Territories and P

419780  4H 1 [Hawaii St GO Ser DI 5.000% 03/01/20........................ .| 03/01/2016. | Call  100.0000. 8,000,000 8,000,000 8,522,080 8,010,452 v (10,452) | o .....(10,452) 8,000,000 0| 200,000 | 03/01/2020.... | 1FE....

57582N  SD 8| Massachusetts St GO Ref SerD 5.500% 1..........c..... | . | 01/01/2016. | Basis AdJUSIMENt..........ccccuovevericrrins | ovrirreriiinsiireeiiiseiieens | cvvveeiiinns 112,441 ...4,000,000 | .ooerrnenns 112,441 0 [ o | e 112,441 0 10/01/2016.... | 1FE..

646039 KT 3| New Jersey St GO Ref SerM 5.500% 07/1................. | . | 01/01/2016. | Basis Adj 24,929 ....1,500,000 24,929 0 24,929 0 07/15/2016.... | 1FE....

709141 3K 9| Pennsylvania St GO Second Ser 5.000% O................. . |01/01/2016. | Redemption ~ 100.0000 23,620,000 23,620,000 | .........24,924,769 | ......... 23,620,000 0 23,620,000 0 01/01/2017.... | 1FE..

709141 6E 0| Pennsylvania St GO Second Ser 5.000% 0 .| 03/01/2016. | Maturity. .5,000,000 5,000,000 5,522,900 5,010,915 ..(10,915) | . .(10915) | .. 5,000,000 0 03/01/2016....

837100 SX 7| South Carolina St GO St Univ Infrastruct....................... |. | 03/31/2016. | Call ~ 100.0000. 2,515,000 2,515,000 | ...........2,142,755 2,389,539 | oo [ e 125461 | oo ...125,461 2,515,000 0 11/01/2019.... | 1FE..

83710D  SY 5| South Carolina St GO St Univ Infrastruct.................... | . | 03/31/2016. | Call  100.0000. 2,630,000 2,630,000 2,210,725 | ........... 2,463,668 | ........cccocoocverereiere | orirninnnns 166,332 | covvvevevererercieieiei ....166,332 2,630,000 0 11/01/2020.... | 1FE....

83710D  TM 0] South Carolina St GO St Univ Rsrch Infra.........cccoooeeeeer | . | 03/31/2016. | Call  100.0000. coneenn 1,820,000 | ...........7,820,000 | ...........6,709,795 | ........ 7,521,471 298,529 298,529 ....7,820,000 0 11/01/2018.... | 1FE..
1799999. Total Bonds - U.S. States, Territories and Possession .........49,722,370 | .......55,085,000 | .......50,170,394 | ........ 49,016,045 0 568,955 0 568,955 0]....49,722,370 0 0 0 | ...1,077,563 XXX XXX
Bonds - U.S. Political Subdivisions of States, Territories and P

145628 PN 7| Carroliton TX Fmrs Brh ISD GO Ref Sch Bl . | 01/12/2016. | Tax Free Exchange. .5,025,382 5,000,000 5,193,850 5,026,058 (676) (676) 5,025,382 0 1,875 |02/15/2018....

153300 PF 9| Central Dauphin PA GO Sch Dist (Prerefun................... . | 02/01/2016. | Call ~ 100.0000. 2,000,000 2,000,000 2,004,121 (4,121) (4,121) 2,000,000 0| 67,500 |02/01/2024.... | 1FE..

153300 PF 9| Central Dauphin PA GO Sch Dist (Prerefun................... .| 01/01/2016. | Basis Adj 4,939 2,000,000 4,939 0 4,939 0 02/01/2024.... | 1FE....

382604 B7 0 Goose Creek TX Cons ISD GO Preref Ref &................. . | 02/15/2016. | Call  100.0000. cveennna 1,130,000 ...7,130,000 | ..........7,191,431 | ... 7,132,281 (2,281) (2,281) ....7,130,000 0| 178,250 | 02/15/2022.... [ 1....

382604 C3  8|Goose Creek TX Cons ISD GO Unref Ref & S............. . | 03/29/2016. | Call  100.0000. cennenee1,350,000 ...1,350,000 | ...........1,354,215 | ........... 1,350,158 (158) (158) ....1,350,000 0| s 42,000 |02/15/2022.... | 1FE...

64966L G5 4 |New York NY City GO Preref Ser G 5.000................... | . | 02/01/2016. | Call ~ 100.0000. 30,000 30,000 30,211 30,022 (22) (22) 30,000 0 750 |08/01/2017.... | 1....

64966L HG 9 |New York NY City GO Preref Ser G 5.000................... | . | 02/01/2016. | Call  100.0000. 30,000 30,000 30,431 30,018 (18) (18) 30,000 0 750 |08/01/2021.... | 1....
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64966L HU 8 |New York NY City GO Unref Ser J-Subser J.................. . | 03/21/2016. | Tax Free Exchange. 10,010 10,000 10,117 10,022 (11) (11) 10,010 (1] R 153 |06/01/2018.... | 1FE........
64966L  JA 0 |New York NY City GO Unref Ser J-Subser J............cc.... . | 03/21/2016. | Tax Free Exchange. 30,002 30,000 30,026 30,005 (3) (3) 30,002 LU IO 458 |06/01/2024.... | 1FE........

667825 RK 1 |Northwest TX Indpt Sch Dist GO Sch Bldg..................... | . | 02/15/2016. | Call ~ 100.0000. 2,990,000 2,990,000 2,992,531 (2,531) (2,531) 2,990,000 0] s 74,750 | 02/15/2026.... [ 1FE........

667825 RK 1 |Northwest TX Indpt Sch Dist GO Sch Bldg..................... | . | 01/01/2016. | Basis Adj 12,778 2,990,000 12,778 0 12,778 0 02/15/2026.... | 1FE..

667825 RL 9 |Northwest TX Indpt Sch Dist GO Sch Bldg . | 02/15/2016. | Call  100.0000. 2,055,000 2,055,000 2,056,592 (1,592) (1,592) 2,055,000 0 02/15/2027....

667825 RL 9 Northwest TX Indpt Sch Dist GO Sch Bldg..................... | . | 01/01/2016. | Basis Adj 8,930 ....2,055,000 8,930 0 8,930 0 02/15/2027.... | 1FE..
2499999. Total Bonds - U.S. Political Subdivisions of States, Territories and Possession: 20,677,041 | .........27,670,000 | ........20,920,172 | ......... 13,608,564 v 11A413) | 0 ...(11,413) 0 20,677,041 0 0 0 ... 507,861 XXX XXX
Bonds - U.S. Special R e and Special A

14320N  BD 5| Carmel IN Redev Auth Rev LBASS Lease Ren.............. . | 02/01/2016. | Call ~ 100.0000. 2,700,000 2,700,000 2,744,874 2,700,464 (464) (464) 2,700,000 0| e 67,500 |02/01/2028.... | 1FE..

14329N  BE 3| Carmel IN Redev Auth Rev LBASS Lease Ren.............. . | 02/01/2016. | Call ~ 100.0000. 8,410,000 | ...........8,410,000 | ...........8,536,318 | ........... 8,411,305 (1,305) (1,305) ceenn.8,410,000 0| e 210,250 | 02/01/2029.... | 1FE..

270618 AZ 4 |East Baton Rouge LA Swr Rev Comm Ref Ser.. .102/01/2016. | Call  100.0000. 7,260,000 7,260,000 7,605,213 7,263,706 (3,706) (3,706) 7,260,000 0 02/01/2024....

283822 GZ  1|ElPaso TX Wir & Swr Rev Preref Ref 5...........cccooouueeee .| 03/01/2016. | Call  100.0000. 650,000 650,000 650,929 (929) (929) 650,000 0 03/01/2021.... | 1FE..

283822 GZ  1|ElPaso TX Wtr & Swr Rev Preref Ref 5..........cccccooeeeuee . | 01/01/2016. | Basis Adj 3,810 650,000 3,810 0 3,810 0 03/01/2021.... | 1FE..

283822 HB 3 |ElPaso TX Wir & Swr Rev Preref Ref 5...........cccoooceeeee .| 03/01/2016. | Call  100.0000. 720,000 720,000 720,955 (955) (955) 720,000 0| s 18,000 | 03/01/2023.... | 1FE....

283822 HB 3 |ElPaso TX Wtr & Swr Rev Preref Ref 5.........cccccoooeeeee . | 01/01/2016. | Basis Adj 4,294 720,000 4,294 0 4,294 0 03/01/2023.... | 1FE..

283822 HC  1|ElPaso TX Wir & Swr Rev Preref Ref 5...........ccccoooeeeee 03/01/2016. | Call ~ 100.0000. 755,000 755,000 755,969 (969) (969) 755,000 0| s 18,875 | 03/01/2024.... | 1FE..

283822 HC  1|ElPaso TX Wtr & Swr Rev Preref Ref 5.......ccccoovvvuee . |01/01/2016. | Basis Adj 4,535 755,000 4,535 0 4,535 0 03/01/2024.... | 1FE..

283822 HM 9| ElPaso TX Wir & Swr Rev Unref Ref 5.0..................... | . | 03/01/2016. | Call ~ 100.0000. 390,000 390,000 390,331 (331) (331) 390,000 0| 9,750 |03/01/2021.... | 1FE....

283822 HM  9|ElPaso TX Witr & Swr Rev Unref Ref 5.0..................... | . | 01/01/2016. | Basis Adj 2,512 390,000 2,512 0 2,512 0 03/01/2021.... | 1FE..

283822 HP  2|ElPaso TX Wir & Swr Rev Unref Ref 5.0.............cee. | . | 03/01/2016. [ Call - 100.0000..........ccccmcmimmmmmcririicns | comrerirmresesesssesiisienssnns | v 430,000 | ............. 430,000 | .............. 430,307 (307) ((CI0 70 R ISP 430,000 0| s 10,750 | 03/01/2023.... | 1FE....

283822 HP  2|ElPaso TX Witr & Swr Rev Unref Ref 5.0..................... | . | 01/01/2016. | Basis Adj 2,827 | oo 430,000 2,827 0 2,827 0 03/01/2023.... | 1FE..

283822 HQ  0|ElPaso TX Wir & Swr Rev Unref Ref 5.0............ccccceee. | . | 03/01/2016. [ Call  100.0000...........ccccccmcmemimcriicicns | comverermrssesssissssicicssinns | v 450,000 | ............. 450,000 | .............. 450,296 (296) (2215) [ [P 450,000 0| s 11,250 | 03/01/2024.... | 1FE....

283822 HQ  0|ElPaso TX Witr & Swr Rev Unref Ref 5.0..................... | . | 01/01/2016. | Basis Adj 2,985 | oo 450,000 2,985 0 2,985 0 03/01/2024.... | 1FE..

3128F2 EB 7 [ FHLMC Gold PC Pool #D62830 7.000% 08/1. .| 03/01/2016. | Paydown 441 441 430 433 8 8 441 0 5 |08/15/2025....

3128F2 FX  8|FHLMC Gold PC Pool #D62882 7.000% 08/1............. . | 03/01/2016. | Paydown 922 922 898 905 17 17 922 0 11 108/15/2025.... [ 1....

3128NE A5 9| FHLMC Pool #1A0028 2.992% 10/25/35..............ccc0c.. .| 03/01/2016. | Paydown 5,206 5,206 5,255 5,247 (41) (41) 5,206 0 26 |10/25/2035.... | 1.....

312903 HR  1|FHLMC REMIC Ser 113-C  8.500% 05/15/21............... . | 03/15/2016. | Paydown. 8,078 8,078 8,184 8,102 (24) (24) 8,078 {1 I 105 | 05/15/2021.... | 1....

312905 E4 0| FHLMC REMIC Ser 1085 CI G 8.500% 05/15.............. | . | 03/01/2016. | Paydown 2,380 2,380 2,366 2,368 12 12 2,380 0 30 |05/15/2021.... | 1.....

312905 YJ  5|FHLMC REMIC Ser 1077-E 9.000% 05/15/21............. | . | 03/01/2016. | Paydown 20,166 20,166 21,278 20,821 (655) (655) 20,166 0 342 |05/15/2021.... | 1....

312906 E5  5|FHLMC REMIC Ser 1116-XA 8.400% 08/15/2 . | 03/01/2016. | Paydown 1,875 1,875 1,805 1,852 23 23 1,875 0 26 | 08/15/2021....

312913 ZE  9|FHLMC REMIC Ser 1437-HD 7.000% 12/15/2............ |. | 03/01/2016. | Paydown 7,334 7,334 7,523 7,425 91) 91) 7,334 0 84 [12/15/2022.... | 1....

312915 UF 6| FHLMC REMIC Ser 1504 Z 7.000% 05/15/23.............. .| 03/01/2016. | Paydown 57,236 57,236 58,876 58,024 (788) (788) 57,236 0 572 |05/15/2023.... | 1.....

31292G  PB 6 | FHLMC Gold PC Pool #C00418 7.000% 08/1............. . | 03/01/2016. | Paydown 236 236 230 231 5 5 236 0 3 |08/15/2025.... | 1....

3132GK  ZN 9 |FHLMC Pool #Q04649 3.500% 11/15/41...........ccovveen. . | 03/01/2016. | Paydown e 1,446,778 | ... 1,446,778 | ..........1,503,735 | ... 1,501,941 (55,163) (55,163) ceennn 1,446,778 0 8,601 |11/15/2041.... [ 1....

3132GL  XT 6| FGLMC Pool #Q05490 3.500% 01/15/42............cccve... . | 03/01/2016. | Paydown 647,774 647,774 673,181 672,198 (24,424) (24,424) 647,774 0 3,648 | 01/15/2042.... | 1....
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3132GR  AS 0| FGLMC Pool #Q06017 3.500% 02/15/42.................... . | 03/01/2016. | Paydown 210,307 210,307 218,572 218,266 (7,959) (7,959) 210,307 0 | s 1,079 |02/15/2042.... | 1....
3132GR  ZW 4 |FGLMC Pool #Q06757 3.500% 03/15/42...........ccoueens . | 03/01/2016. | Paydown 51,361 51,361 52,936 (1,575) (1,575) 51,361 0 300 |03/15/2042.... | 1....
3132GT GV 3|FHLMC Pool #Q08012 3.500% 04/15/42.................... . | 03/01/2016. | Paydown 658,681 658,681 684,467 683,352 (24,671) (24,671) 658,681 0 3,334 | 04/15/2042.... | 1....
313356 EC 5 |FHLMC Gold PC Pool #C80131 6.000% 03/1............. . | 03/01/2016. | Paydown 18,390 18,390 17,968 18,103 287 287 18,390 0 260 |03/15/2024.... | 1....
31339D KD 9| FHLMC REMIC Ser 2415 CE 5.500% 02/15/1 . | 03/01/2016. | Paydown 64,452 64,452 66,547 64,524 (72) (72) 64,452 0 580 |02/15/2017....
313373 KF 4 |FHLMC REMIC Ser 1628-KZ 6.250% 12/15/2............. | . | 03/01/2016. | Paydown 34,424 34,424 36,165 35,108 (684) (684) 34,424 0 341 | 12/15/2023.... | 1....
313373 Q2 7| FHLMC REMIC Ser 1674-Z 6.750% 02/15/24............. . | 03/01/2016. | Paydown 56,909 56,909 58,879 57,813 (904) (904) 56,909 0 587 [02/15/2024.... [ 1....
313373 X8 6 [FHLMC REMIC Ser 1683Z 6.500% 02/15/24.............. .| 03/01/2016. | Paydown 69,489 69,489 69,925 69,563 (73) (73) 69,489 0 657 |02/15/2024.... | 1.....
313376 M4 0| FHLMC REMIC Ser 1837-Z 6.500% 04/15/26............. . | 03/01/2016. | Paydown 19,977 19,977 20,595 20,290 (313) (313) 19,977 0 227 [04/15/2026.... [ 1....
3133TA  CQ 3| FHLMC REMIC Ser 1967-BA 7.000% 06/17/2............. . | 03/01/2016. | Paydown 6,815 6,815 7,034 6,903 (88) (88) 6,815 0 80 |06/17/2027.... | 1....
3133TC 6P 8| FHLMC Structured Ser 2008 M 7.000% 11/. . | 03/01/2016. | Paydown 53,743 53,743 55,802 54,946 (1,203) (1,203) 53,743 0 722 | 11/20/2027.....
3133TH RV 1 |FHLMC REMIC Ser 2120 CIPC 6.000% 01/1............. .| 03/01/2016. | Paydown 213,025 213,025 212,390 212,440 585 585 213,025 0 2,051 [01/15/2019.... | 1.....
31340Y GR 4 |FHLMC REMIC Ser22-C 9.500% 04/15/20................. | . | 03/15/2016. | Paydown 2,802 2,802 2,904 2,801 1 1 2,802 0 47 | 04/15/2020.... [ 1....
31342A P4 5|FHLMC Pool #780443 2.259% 03/25/33..............c..0c0. .| 03/01/2016. | Paydown 37,400 37,400 37,362 37,320 80 80 37,400 (VN I 101 |03/25/2033.... [ 1.....
3134G3 X3  9[FHLMCDeb 2.125% 11/21/22.........ccoccoevvvcvervvccnennn | . | 01/01/2016. | Basis Adjustment............cccoovvvevvevves | covervsnveeiiscreiiennes [ o 182,312 | ..........7,000,000 | .............. 182,312 (0 [ [OOSR ISP, 182,312 0 11/21/2022.... | 1....
31356B  CJ  7|FHLMC Gold PC Pool #D49973 6.000% 03/1............. .| 03/01/2016. | Paydown 1,334 1,334 1,194 1,238 95 95 1,334 0 13 |03/15/2024.... [ 1.....
31358E MW 9| FNMA REMIC Ser 1990-64Z 10.000% 06/25/2.............| . | 03/01/2016. | Paydown 7,017 7,017 7,876 7,366 (349) (349) 7,017 0 | v 117 | 06/25/2020.... | 1....
31358E  RK  0|FNMAREMIC Ser 1990-72B 9.000% 07/25/2............. .| 03/01/2016. | Paydown 5,351 5,351 5,224 5,294 57 57 5,351 0 90 | 07/25/2020.... | 1.....
31358E  XG  2|FNMAREMIC Ser 1990-83A 9.250% 07/25/2............. . | 03/01/2016. | Paydown. 3,243 3,243 3,232 3,225 18 18 3,243 0 50 | 07/25/2020.... | 1....
31358G PP 6|FNMAREMIC Ser 1991-39) 9.000% 05/25/2.............. | . | 03/01/2016. | Paydown 3,747 3,747 4,032 3,841 (94) (94) 3,747 0 56 |05/25/2021.... | 1.....
31358G X4 4| FNMAREMIC Ser 1991-56G 8.600% 06/25/2............. | . | 03/01/2016. | Paydown 2,925 2,925 2,872 2,897 27 27 2,925 0 33 | 06/25/2021.... | 1....
31358H GT 6 |FNMA REMIC Ser 1991-73A 8.000% 07/25/2............. .| 03/01/2016. | Paydown 2,731 2,731 2,624 2,693 38 38 2,731 0 29 |07/25/2021.... | 1.....
31358H XU 4| FNMA REMIC Ser 1991-92Z 8.500% 07/25/2..............| . | 03/01/2016. | Paydown. 7,515 7,515 7,830 7,589 (74) (74) 7,515 {1 I 103 | 07/25/2021.... | 1....
31358M P4 0 |FNMAREMIC Ser 1992-71X 8.250% 05/25/2. .| 03/01/2016. | Paydown 6,168 6,168 6,416 6,236 (69) (69) 6,168 0 86 | 05/25/2022....
31358M  WZ 3| FNMA REMIC Ser 1992-49 CIL 7.000% 04/............... |. | 03/01/2016. | Paydown. 6,980 6,980 6,861 6,875 105 105 6,980 0 69 |04/25/2022.... | 1....
31358N 5B 4| FNMA REMIC Ser 1992-124 PZ 7.000% 07/2............. .| 03/01/2016. | Paydown 10,029 10,029 10,318 10,136 (107) (107) 10,029 (VN IR, 115 | 07/25/2022.... [ 1.....
31359B DN 4 |FNMAREMIC Ser 1993-115G 5.500% 07/25!............. | . | 03/01/2016. | Paydown 2,275 2,275 2,242 2,253 21 21 2,275 0 19 |07/25/2023.... | 1....
31359B  ZK 6| FNMAREMIC Ser 1993-119GA 6.500% 07/25............ | . | 03/01/2016. | Paydown 26,860 26,860 26,508 26,678 182 182 26,860 0 269 |07/25/2023.... | 1.....
31359K 2K 2| FNMA REMIC Ser 1996-M7 CI Z 6.640% 05.............. . | 03/01/2016. | Paydown 704 704 683 688 16 16 704 0 8 |05/17/2036.... | 1....
31359P  DJ 2 |FNMA ACES Ser 1997-M2 CI Z 7.125% 01/1.. . | 03/01/2016. | Paydown 11,594 11,594 12,452 12,253 (660) (660) 11,594 0 01/17/2037.....
31359Q LQ  5|FNMAREMIC Ser 1997-63 ZA 6.500% 09/18............. . | 03/01/2016. | Paydown 81,628 81,628 80,020 80,597 1,032 1,032 81,628 0 869 |09/18/2027.... | 1....
31359V BH 5| FNMAREMIC Ser 1998-73 CIMZ 6.300% 10............. .| 03/01/2016. | Paydown 2,754 2,754 2,824 2,794 (40) (40) 2,754 0 29 [10/17/2038.... | 1.....
313602 3E 2 |FNMAREMIC Ser 1989-67D 9.000% 10/25/1............. . | 03/01/2016. | Paydown 4,484 4,484 4,469 4,459 25 25 4,484 0 67 [10/25/2019.... | 1....
313602 W4 2| FNMA REMIC Ser 1989-62G 8.600% 10/25/1............. | . | 03/01/2016. | Paydown 9,081 9,081 8,738 8,971 M M 9,081 {1 I 125 [10/25/2019.... | 1....
313603 2H 4| FNMA REMIC Ser 1990-35E 9.500% 04/25/2............. . | 03/01/2016. | Paydown 1,416 1,416 1,414 1,408 7 7 1,416 0 24 |04/25/2020.... | 1....
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313603  5J 7 [FNMAREMIC Ser 1990-41D 9.500% 04/25/2............. . | 03/01/2016. | Paydown 24,282 24,282 26,497 25,094 (811) (811) 24,282 362 | 04/25/2020.... | 1....
313603 GW 6| FNMA REMIC Ser 1989-86E 8.750% 11/25/1............. . | 03/01/2016. | Paydown 1,276 1,276 1,237 1,262 14 14 1,276 19 | 11/25/2019.... [ 1....
313603 JJ 2| FNMAREMIC Ser 1989-90E 8.700% 12/25/1............. .| 03/01/2016. | Paydown 1,396 1,396 1,386 1,389 7 7 1,396 20 | 12/25/2019.... | 1....
313603 QH  8|FNMA REMIC Ser 1990-1D 8.800% 01/25/20............. | . | 03/01/2016. | Paydown 628 628 618 623 5 5 628 9 101/25/2020.... | 1....
313603 TW 2| FNMA REMIC Ser 1990-4Z 9.350% 01/25/20. .| 03/01/2016. | Paydown 19,132 19,132 21,038 19,558 (425) (425) 19,132 298 | 01/25/2020....
313730  ZC 4| FNMA Pool #304139 9.000% 01/25/25.........ccouervevnne . | 03/01/2016. | Paydown 140 140 147 145 (5) (5) 140 2 [01/25/2025.... | 1....
31377H VB 5| FNMA DUS Pool #377810 7.500% 05/25/27............... . | 03/01/2016. | Paydown 27 27 26 26 0 27 05/25/2027.... | 1....
31377M AP 6 | FNMA DUS Pool #380814 6.030% 12/25/19............... .| 03/01/2016. | Paydown 52,848 52,848 56,721 53,749 (901) (901) 52,848 532 |12/25/2019.... | 1.....
31377T BE 5| FNMA DUS Pool #386237 4.950% 06/25/19............... . | 03/01/2016. | Paydown 8,451 8,451 8,818 8,516 (66) (66) 8,451 70 |06/25/2019.... | 1....
3137A3  HS 1 |FHLMC REMIC Ser 3751 CIMC 4.000% 07/1............. . | 03/01/2016. | Paydown 556,773 556,773 557,775 556,427 345 345 556,773 3,594 |07/15/2037.... [ 1....
31381L  NY 9| FNMA Pool #464007 6.650% 01/25/28... . | 03/01/2016. | Paydown 8,664 8,664 11,088 10,950 (2,286) (2,286) 8,664 96 |01/25/2028....
3138MC  3U 6 |FNMA Pool #AP8910 3.500% 10/25/42....................... | . | 03/01/2016. | Paydown 88,515 88,515 89,401 89,364 (848) (848) 88,515 629 |10/25/2042.... | 1.....
3138W9  GP 9| FNMA Pool #AS0205 3.000% 08/25/43....................... | . | 03/01/2016. | Paydown. 53,717 53,717 50,939 51,055 2,662 2,662 53,717 292 |08/25/2043.... | 1....
3138W9  KQ 2| FNMA Pool #AS0302 3.000% 08/25/43............cccccoeeeee | . | 0310112016, | PAYAOWN......ooooveveeevciaiiiiiscscscscasicses | v | ceveeeeeeeeee 191,221 | 191,221 | oo 181,331 | oo 181,765 9,456 9,456 | ...oooveveveveviviriiinins | s 191,221 880 |08/25/2043.... | 1.....
3138W9 LM 0| FNMA Pool #AS0331 3.000% 08/25/43....................... | . | 03/01/2016. | Paydown. 58,840 58,840 55,797 55,935 2,905 2,905 58,840 279 |08/25/2043.... | 1....
3138WE  NA 3| FNMA Pool #AS4884 3.000% 05/25/45....................... | . | 03/01/2016. | Paydown 676,659 676,659 683,690 683,647 (6,988) (6,988) 676,659 3,235 |05/25/2045.... [ 1.....
3138WE  RA 9 [FNMA Pool #AS4980 3.000% 05/25/45....................... | . | 03/01/2016. | Paydown 777,891 777,891 781,894 781,813 (3,922) (3,922) 777,891 3,966 | 05/25/2045.... [ 1....
3138WE VB 2|FNMA Pool #AS5109 3.500% 06/25/45....................... | . | 03/01/2016. | Paydown cieeen 1,250,202 | ........1,260,202 | ..........1,293,764 | ... VLK I 1 E— 10e:(42,905) | oo 11:(42,905) | s crieeeenen 1,250,202 [ oo [ i [ o0 [ 7,412 | 06/25/2045.... [ 1.....
3138WF  B6 2| FNMA Pool #AS5460 3.500% 07/25/45....................... | . | 03/01/2016. | Paydown. 562,366 562,366 586,003 585,789 (23,423) (23,423) 562,366 | ..o | e | e 0| 3,197 | 07/25/2045.... | 1....
3138WF  NY 8 |FNMA Pool #AS5806 3.000% 09/25/45....................... | . | 03/01/2016. | Paydown 385,905 385,905 389,252 389,213 (3,308) (3,308) 385,905 2,279 |09/25/2045.... [ 1.....
3138WW  BR 9| FNMA Pool #AT8147 3.000% 07/25/43..........coccovvveene . | 03/01/2016. | Paydown. 326,748 326,748 316,486 316,794 9,955 9,955 326,748 | ..o | e | e 0 | s 1,913 |07/25/2043.... [ 1....
3138X0 Y2 8| FNMA Pool #AU1628 3.000% 07/25/43....................... . 103/01/2016. | PaYAOWN..........cccociccscciscsssssisssiass | v | coveeeeeeeeees 123,827 | e 123,827 | oo M7423 | oo 117,699 6,128 6,128 | ...ooovvvvveveviririninins | v 123,827 579 | 07/25/2043.... | 1.....
3138X0 Y5  1|FNMA Pool #AU1631 3.000% 07/25/43..........c.coeuuvuneee . [ 03/01/2016. | PaydOWN........coouvieeriiirniinniiinsiinens | o | veviiesiinns 115141 | s 15,141 | o 111,525 | oo 111,686 3,455 3455 | s | e 115,141 560 |07/25/2043.... [ 1....
3138X0 Y6 9| FNMA Pool #AU1632 3.000% 07/25/43.. .| 03/01/2016. | Paydown 551,749 551,749 526,979 528,057 23,691 23,691 551,749 2,836 |07/25/2043....
3138X2 VU 5 |FNMA Pool #AU3326 3.500% 07/25/43...........ccocuuveenne . | 03/01/2016. | Paydown 92,016 92,016 92,936 92,862 (846) (846) 92,016 539 |07/25/2043.... | 1....
3138X3  CJ 9| FNMA Pool #AU3672 3.500% 07/25/43....................... .| 03/01/2016. | Paydown 44,100 44,100 44,541 44,509 (409) (409) 44,100 | i | e | oo | s 143 | 07/25/2043.... [ 1.....
3138X3  EJ 7 |FNMA Pool #AU3736 3.000% 08/25/43............cccuuvuneee . | 03/01/2016. | Paydown. 369,922 369,922 358,304 358,825 | ..o | e 11,097 | o .....11,097 369,922 | ..o | e | e 0 | 1,901 |08/25/2043.... [ 1....
3138YH U2 4| FNMA Pool #AY4200 3.000% 05/25/45.............ccccooeees | . | 03/01/2016. [ PAYAOWN......ooooovoevereiicicisiiccsscaias [ s | ceveeeeeeeensd 421568 | ............. 421568 | ............. 423939 | ............ 423,892 (2,324) (2324) | oo | e 421,568 2,036 |05/25/2045.... [ 1.....
3138YP A2 8| FNMA Pool #AY9024 3.000% 05/25/45..............c........ | . | 03/01/2016. | Paydown 773,566 773,566 785,894 785,688 (12122) | s ..(12,122) TT3,566 | .ooovveecvieriiceciiens | v | cversenesiiennienen0 | i 4,371 | 05/25/2045.... | 1....
3138YY DT 7| FNMA Pool #AZ6413 3.000% 11/25/45.. . | 03/01/2016. | Paydown 33,857 33,857 34,046 9,345 (188) (188) 33,857 11/25/2045....
313920 XA 3 |FNMAREMIC Ser 2001-47 ZK 6.500% 09/25............. . | 03/01/2016. | Paydown 6,605 6,605 6,829 6,718 (113) (113) 6,605 75 [09/25/2031.... | 1....
313920 XZ 8| FNMAREMIC Ser2001-W2 CI AF6 6.589% 1............ .| 03/01/2016. | Paydown 5,536 5,536 5,503 5,559 (23) (23) 5,536 64 |10/25/2031.... | 1.....
31392E  6A 3 |FNMA REMIC Ser 2002-67 CI AN 5.000% 11............ . [ 03/01/2016. | PaYOWN........oouerverrreeerereererresiens | oreeresisessisinsensssnnenes | oveevesnees 110,857 | .covvines 110,857 | cocovvri 110,634 | oo 110,539 318 318 [ o [ s 110,857 936 | 11/25/2017.... | 1....
31392 FL 9| FNMA REMIC Ser 2002-55 CI GC 5.500% 09............. . | 03/01/2016. | Paydown 41,469 41,469 42,829 41,518 (50) (50) 41,469 379 |09/25/2017.... | 1....
31392E  SX 9| FNMA REMIC Ser 2002-59 CI B 5.500% 09................ | . | 03/01/2016. | Paydown 11,544 11,544 12,002 11,606 (62) (62) 11,544 | e | e | eveninienn0 [ 104 | 09/25/2017.... | 1....
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31392R  YX 3| FHLMC REMIC Ser 2489 CI PE 6.000% 08/1.............. . | 03/01/2016. | Paydown 41,096 41,096 40,876 40,912 184 184 41,096 0 368 |08/15/2032.... | 1....
31392T WT  0|FHLMC REMIC Ser 2478 JF 6.000% 08/15/2.............. . | 03/01/2016. | Paydown 17,948 17,948 18,694 18,164 (216) (216) 17,948 (U I 181 |08/15/2022.... | 1....
313920 KL 7|FHLMC REMIC Ser2504 N 5.500% 09/15/1.............. |. | 03/01/2016. | Paydown 22,055 22,055 22,534 22,087 (31) (31) 22,055 ([ [ 198 |09/15/2017.... | 1....
313920 MQ 4| FHLMC REMIC Ser 2503 BH 5.500% 09/15/1............. . | 03/01/2016. | Paydown 54,044 54,044 55,811 54,152 (108) (108) 54,044 LU I 490 |09/15/2017.... [ 1....
313920 RH 9| FHLMC REMIC Ser 2501 AN 5.500% 09/15/1 . | 03/01/2016. | Paydown 66,441 66,441 68,356 66,580 (138) (138) 66,441 0 600 |09/15/2017....
31393A 2V 8 |FNMA REMIC Ser 2003-38 CI MP  5.500% O05............. . [ 03/01/2016. | PaYOWN.......ooormreerrreeinrereiierresnens | oveeresisensssisessssssnenes | oveevesiees 110,353 | ccvovies 110,353 | cocovvi 112,836 | coovvis 110,712 (359) TRILS) N ORI I 110,353 0 996 |05/25/2023.... | 1....
31393B T4 7 [FNMAREMIC Tr Ser 2003-W6 1A41 5.398%.............. . | 03/01/2016. | Paydown 86,398 86,398 87,073 86,626 (228) (228) 86,398 0 695 [10/25/2042.... [ 1....
31394W  CK 2| FHLMC REMIC Ser2773 CICD 4.500% 04/1............. .| 03/01/2016. | Paydown 35,444 35,444 32,116 33,907 1,538 1,538 35,444 0 267 |04/15/2024.... | 1.....
313956 C3 4 |FHLMC REMIC Ser 2852 CINY 5.000% 09/1............. . | 03/01/2016. | Paydown 1,317,699 | 1,317,699 ] 1,296,928 1,311,701 5,999 5,999 1,317,699 () [ 10,383 | 09/15/2033.... [ 1....
31396J NC 5| FHLMC REMIC Ser 3131 CIMD 5.500% 01/1............. . | 03/01/2016. | Paydown 810,678 810,678 804,112 807,713 2,965 2,965 810,678 0 | e 7,622 | 01/15/2035.... [ 1....
31403A WY 7 |FNMA Pool #743263 3.500% 10/25/18... . | 03/01/2016. | Paydown 33,854 33,854 31,569 33,059 795 795 33,854 0 10/25/2018....
31408G KD 8| FNMA Pool #850892 5.000% 10/01/35............ccooucreec .| 03/01/2016. | Paydown 3,785 3,785 3,785 3,785 0 3,785 0 32 [10/01/2035.... | 1.....
31408 BM 2| FNMA Pool #852444 5.000% 10/01/35...........ccccouvveene . | 03/01/2016. | Paydown 4,860 4,860 4,860 4,860 0 4,860 0 40 |10/01/2035.... | 1....
31409Y L6 2| FNMA Pool #882449 5.000% 01/25/36................c...... .| 03/01/2016. | Paydown 3,114 3,114 3,114 3,114 0 3,114 0 28 |01/25/2036.... | 1.....
3140E2 4V 0 |FNMA Pool #AZ9835 3.000% 09/25/45....................... . | 03/01/2016. | Paydown 230,421 230,421 232,420 232,398 (1,976) (1,976) 230,421 0 | e 1,146 |09/25/2045.... | 1....
3140E6 WA 6| FNMA Pool #BA2440 3.000% 11/25/45.............ccccco. | . | 03/01/2016. | Paydown 58,513 58,513 59,578 59,573 (1,059) (1,059) 58,513 0 295 | 11/25/2045.... | 1.....
3140E8 FP  8|FNMA Pool #BA3773 3.000% 11/25/45.........cccccouerceee | . | 03/01/2016. | PAYAOWN.......cvourierrieriieriicriieniieins | ceveriieniesesisessisssiies | veviieniinns 155219 | ccovcvreeneee 155219 | oo 158,045 | ... 158,029 (2,810 (VX1 10) 1 TR O 155,219 0 618 [11/25/2045.... [ 1....
31412W  TB 2| FNMA Pool #937146 6.500% 05/25/37..............cccveveee .| 03/01/2016. | Paydown 762 762 776 775 (14) (14) 762 0 8 | 05/25/2037.... [ 1.....
31413H G3 6| FNMA Pool #945818 6.000% 07/25/37.........ccoovrrruunne . | 03/01/2016. | Paydown. 45,092 45,092 45,247 45,231 (139) (139) 45,092 {1 I 451 | 07/25/2037.... | 1....
31417D LN 1| FNMA Pool #AB6632 3.500% 10/25/42....................... | . | 03/01/2016. | Paydown 736,346 736,346 770,402 | ............. 770,205 (33,859) (33,859) 736,346 0 3,882 (10/25/2042.... [ 1.....
31417G  ZX 7| FNMA Pool #AB9757 3.500% 06/25/43....................... | . | 03/01/2016. | Paydown 3,810,001 3,810,001 3,848,101 3,846,263 (36,262) (36,262) 3,810,001 0] e 18,878 | 06/25/2043.... | 1....
314188 SY 3| FNMA Pool # MA2334 3.500% 07/25/45..................... | . | 03/01/2016. | Paydown 292,960 292,960 302,504 302,400 (9,440) (9,440) 292,960 (V) R 1,732 | 07/25/2045.... | 1.....
34073N  5X 4| Florida Hsng Fin Corp Rev LBASS AMT SF H............... | . [01/01/2016. | Call ~ 100.0000. 30,000 30,000 30,000 30,000 0 30,000 0 818 [07/01/2023.... | 1FE..
343136 XZ  5|Florida St Tpk Rev Dept Transn Ser A 5.. . 1 03/29/2016. | Tax Free Exchange. 5,063,963 5,000,000 5,483,600 5,077,035 5,063,963 0 07/01/2017.....
422341 AU 1|Heartland SD Cons Pwr El Rev Ser 1977.........cccccceneeeee | . | 01/01/2016. | Maturity. 75,000 75,000 54,129 75,000 0 75,000 0 01/01/2016.... [ 1....
452024  CL  4/|llinois Mun Elec Agy Supp Rev 5.000%............cccuewmeees .1 02/01/2016. | Call  100.0000. <veren 1,000,000 ....1,000,000 | ..........1,000,370 (370) (370) ......1,000,000 0 02/01/2024.... | 1FE....
452024  CL  4/[lllinois Mun Elec Agy Supp Rev 5.000%........cccocurvuunee . |01/01/2016. | Basis Adj 2,980 ....1,000,000 2,980 0 2,980 0 02/01/2024.... | 1FE..
45479R  CN  5|Indiana Hith & Ed Fac Hosp Rev Fin Auth..................... .| 02/18/2016. | Call  100.0000. <verer....8,000,000 ....6,000,000 6,069,660 6,001,217 (1,217) (1,217) ......6,000,000 0 152,465 | 02/15/2033.... | 1FE....
45479R  CP 0/ Indiana Hith & Ed Fac Hosp Rev Fin Auth...................... . | 02/18/2016. | Call ~ 100.0000. 11,000,000 | .........11,000,000 | .........11,158,180 | ......... 11,002,758 (2,758) (2,758) ...11,000,000 0| e 279,583 | 02/15/2030.... | 1FE..
454806 AU 4 |Indiana St Hsg & Cmnty Dev Rev LBASS AMT. . |01/01/2016. | Call  100.0000. 310,000 310,000 310,000 310,000 0 310,000 0 7,440 | 07/01/2021....
454898  NA  1|Indiana Mun Pwr Agy Rev Pwr Supply Sys S................. | . | 01/01/2016. | Redemption ~ 100.0000 8,000,000 8,000,000 8,275,760 8,000,000 0 8,000,000 0| e 200,000 | 01/01/2028.... | 1FE..
46263R CQ 6 |Indiana Pub Sch Bldg Ind Rev LBASS First.................. |. [ 01/15/2016. | Call ~ 100.0000. creeenenn 1,100,000 | .........7,100,000 | ..........6,984,838 | ........... 7,099,447 553 553 cerveenna 1,100,000 0 159,750 | 07/15/2027.... | 1FE....
54627A DA 2| Louisiana Hsg Fin Agy Mtg Rev LBASS AMT................ | . [02/01/2016. | Call  100.0000.........ccreremmmmermrmrmeirens | corerrerneereisssereissennes | oveevesenees 100,000 | .covvvnnees 100,000 | .ooovvvvnnne 100,138 | coccvviis 100,028 (28) (2 [UUOTTRTIRORN ISV 100,000 0 858 | 06/01/2029.... | 1FE..
575566 L3 6 |Massachusetts Bay Trans Rev SerB 6.20................... . | 03/01/2016. | Maturity. 300,000 300,000 360,945 301,020 (1,020) (1,020) 300,000 0 9,300 |03/01/2016.... | 1FE..
57563R  JC 4 |Massachusetts Educ Fin Rev LBASS AMT Iss.............. |. | 01/01/2016. | Call ~ 100.0000 360,000 360,000 360,000 360,000 0 360,000 0] e 10,260 | 01/01/2031.... | 1FE..
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64971S DM 8 |New York NY City Indl Dev Rev AMT Spl Fa.................. . [ 01/01/2016. | Maturity. 2,000,000 2,000,000 | ...........2,120,520 2,000,000 0 2,000,000 0| e 55,000 |01/01/2016.... | 1FE........
64971S DN 6 [ New York NY City Indl Dev Rev AMT Termin................. . | 01/13/2016. | Call ~ 100.0000. 6,000,000 6,000,000 | ...........6,386,280 6,000,000 0 6,000,000 0| 176,000 | 01/01/2017.... [ 1FE........
649718  DP 1 |New York NY City Indl Dev Rev AMT Spl Fa.................. . |01/13/2016. | Call  100.0000. 2,750,000 2,750,000 2,893,193 2,750,000 0 2,750,000 ([ [ 80,667 |01/01/2018.... | 1FE........
658207 FY 6 |North Carolina Hsg Fin Agy Rev LBASS AMT................ . 102/01/2016. | Call ~ 100.0000.........ccoveemmerrererermrerens | orerrerisemresieerensnnenes | oveeveseees 175,000 | .cooviennees 175,000 | .ooovevenee 172,158 | v 172,931 2,069 2,069 | oo | e 175,000 0 5,206 | 07/01/2028.... | 1FE..
658207 HG 3| North Carolina Hsg Fin Agy Rev LBASS AMT... . | 02/01/2016. | Call  100.0000. 340,000 340,000 340,000 340,000 0 340,000 0 07/01/2027....
83712D  PY 6 South Carolina St Hsg Fin Rev LBASS AMT.................. | . | 01/01/2016. | Call  100.0000. 80,000 80,000 80,000 80,000 0 80,000 0 07/01/2023.... | 1FE..
3199999. Total Bonds - U.S. Special Revenue and Special Assessment 92,233,776 | .......103,358,558 | .........94,481378 | ......... 87,800,348 0 (249,619) 0 (249,619) 0 92,233,776 0 0 0| ...2,026,198 XXX XXX
Bonds - Industrial and Miscell
00241Y  AB 0 [AVSC Holding (PSAV Presen) 1st Lien Term................. . | 03/21/2016. | Barclays Capital cerennnn 157,240 | ... 4,448,000 | .........4,442,254 | ... 2,129,607 80,310 238 80,548 e 4,442,756 (285,516) (285,516) | ......... 53,143 | 01/22/2021.... | 4FE...
00241Y  AB 0 |AVSC Holding (PSAV Presen) 1st Lien Term................. . | 03/31/2016. | Redemption  100.0000. 18,970 18,970 18,899 " 7 18,970 (U I 134 |01/22/2021.... | 4FE...
00241Y  AB 0 [AVSC Holding (PSAV Presen) 1st Lien Term. . | 01/28/2016. | Tax Free Exchange. 5,960,939 5,966,693 5,960,679 5,728,026 232,837 76 232,913 5,960,939 0 01/22/2021....
00441X AD 6 |ACE Securities Corp RMBS Ser 2006-NC2 Cl............... | . | 03/25/2016. | Paydown 92,995 92,995 59,472 40,596 | .....coovoven 18,876 33,523 52,399 92,995 0 80 |07/25/2036.... | 1FM........
004421 VE 0 |ACE Securities Corp RMBS Ser 2006-SL1 Cl................ | . | 03/25/2016. | Paydown 68,181 68,181 44,572 44,572 23,609 23,609 68,181 0 90 | 09/25/2035.... | 1FM........
00913M  AF 4 [AirNewco LLC 1stLien TLNt1 6.500%.......cccccccoecccc .| 02/29/2016. | Redemption  100.0000 6,667 6,667 6,600 6,467 139 61 200 6,667 (VN I 122 | 02/13/2022.... |4FE....
01082# AA 3 |Alameda Cnty CA CTL Ser2002-A 7.500%.................. . | 03/15/2016. | Redemption ~ 100.0000, 81,574 81,574 86,469 83,542 (1,968) (1,968) 81,574 0 | e 1,022 |06/15/2021.... | 1....
021490 AJ 8| Countrywide Alternative Ln Tr RMBS Ser 2..........ccoc..... . [ 03/01/2016. | PaYAOWN........coouiiriiririeiisnisineiienes | ceresesssissssissssssssesns | esvesneninans 130,707 | oo 136,414 | oovvereen 130,608 | .coovevenee 130,608 0 | oo | e 130,608 99 99 915 | 01/25/2047....| 1FM........
02150F  AA 8| Countrywide Alternative Ln Tr RMBS Ser 2..........ccccc.... . | 03/01/2016. | Paydown. 47,127 57,549 49,058 49,058 0 49,058 (1,931) (1,931) [ v 487 | 05/25/2037.... | 1FM........
02150W  AB 9| Countrywide Alternative Ln Tr RMBS Ser 2.................. .| 03/01/2016. | Paydown e 1,114,008 L A123,637 ... 1,048,278 | 1,048,278 0 coeeee 1,048,278 65,731 65,731 | oo 4,822 | 03/25/2047.... | 1FM........
02209S AD 5| Altria Group Inc Co Gtd Nt 9.700% 11/1........cccoevevenee | . | 01/01/2016. | Basis AdJUSIMENL.........coervvevriieriiiis | e | v 111,338 ...1,000,000 | .overrienns 111,338 0 [ o | i 111,338 0 11/10/2018.... | 2FE...
02361D AP 5| Ameren lllinois Co SrNt 3.250% 03/01/....................... | . | 01/01/2016. | Basis Adj 9,496 ....1,500,000 9,496 0 9,496 0 03/01/2025.... | 1FE........
02376T AC 2 |American Airlines Inc LBASS EETC Ser 201................ [. [01/15/2016. [ Redemption  100.0000..........cccorvrers | coreererrmerinerirerinenis | coveriienins 191,223 | ovvren 191,223 | oo 197,137 | e 195,048 663 (4,488) (RK72) [T U 191,223 0 5,354 | 07/15/2020.... | 3FE...
023772 AB 2| American Airlines Inc LBASS EETC Ser 201................ | . | 01/15/2016. | Redemption ~ 100.0000..........cccocveee | comsesessrsssssssssssssssssinss | o 124,932 | . 124,932 | oo LREKCT LT I— 119,486 5,446 5,446 | ...oooooveveveveriiiiinins | e 124,932 (VN RS 2,499 |07/15/2025.... | 1FE.......
023770 AB 0| American Airlines Inc LBASS PTC Ser 2013.................. . 101/15/2016. | Redemption ~ 100.0000.........cocoremnne | covmrereririnriieriiinniies | vevivreniean 487,759 | ooveriann 487,759 | .o 490,791 | e 490,262 (2,503) (2,503) [ v | v 487,759 0| s 55,030 |01/15/2023.... | 2FE...
02377U  AB 0 |American Airlines Inc LBASS PTC Ser 2013. .| 01/01/2016. | Basis Adj 95,461 1,735,659 95,461 0 95,461 0 01/15/2023....
02932 AG 2| American Rock Salt Co 1st Lien Term Ln N................... | . [ 03/31/2016. | Redemption  100.0000. 53,712 53,712 53,444 51,877 1,623 212 1,835 53,712 0 645 | 05/20/2021.... | 4FE...
03072S  KH 7 |Ameriquest Mtg Sec Inc RMBS Ser 2003-10................. .| 03/25/2016. | Paydown 247,723 247,723 239,446 240,502 7,221 7,221 247,723 0 510 |12/25/2033.... | 1FM........
03072S  ZK 4| Ameriquest Mtg Sec Inc RMBS Ser 2005-X1................. . | 03/25/2016. | Paydown. 525,228 525,228 505,860 512,728 | oo | v 12,500 | oo 12,500 525,228 0 | e 1,043 |03/25/2035.... | 1FM........
03215P BN 8| Amresco Resdtl Sec Mtg Loan RMBS Ser 199.............. .| 03/01/2016. | Paydown 7,530 7,530 7427 7,491 15 15 7,506 24 24 95 |03/25/2027.... | 1FM........
03215P DN 6| Amresco Resdtl Sec Mtg Loan RMBS PTC Ser............. . | 03/01/2016. | Paydown 225 225 225 224 1 1 225 0 3 [08/25/2027.... | 1FM........
03334@ AA 7 |AnchoragePermit Ctr Bldg Ls Tr CTL 6.3. . | 03/15/2016. | Redemption  100.0000, 48,336 48,336 48,336 48,336 0 48,336 0 512 | 02/15/2025....
04541G  GB 2| Asset Backed Securities Corp RMBS Ser 20................. | . | 03/25/2016. | Paydown 557,763 557,763 535,603 537,314 20,449 20,449 557,763 0 | cveres 1,520 |11/25/2033.... | 1FM........
05070G  AE  8|Audatex NA Inc HY SrNt 6.000% 06/15/2................... | . | 03/03/2016. | Call ~ 96.2500 ce 12,194,875 | ......12,670,000 | ........13,279,700 | ........ 12,765,025 | ........... 340,950 | ..........(911,100) | eoooovvveorerrriiii | e (570,150) | .oooovvvrvvciiiens coe 12,194,875 0 164,710 | 06/15/2021.... | 4FE...
05549@ AA  3|BJs Wholesale Club Inc CTL (HG Bowie Rea................ | . [ 03/15/2016. | Redemption  100.0000. 63,536 63,536 64,149 63,804 (268) (268) 63,536 0 737 | 05/15/2022.... | 2.....
05948K X7 9 |Bank of America Alt Loan Tr RMBS Ser 200.................. . | 03/01/2016. | Paydown 247,845 247,845 242,020 242,020 5,825 5,825 247,845 0 | e 1,748 |01/25/2036.... | 3FM........
05950T  AF 2 |Banc of America Mtg Securities RMBS Ser.............c.c.... . | 03/01/2016. | Paydown 88,928 86,604 80,889 70,709 | .cooerviee 1,171 (2) cevnnenenn 11,169 81,878 7,050 7,050 | oo 1,191 [ 11/20/2046.... | 1FM........
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059512  AE 3 |Banc of America Comm Mtg Inc CMBS Ser 20.............. . | 03/01/2016. | Paydown ceennn 1,439,674 .. 1/439674 | ........1412,804 | ... 1,412,812 26,862 26,862 ceenn 1,439,674 0| e 13,567 | 06/10/2049.... [ 1FM........
071813  BD 0 |Baxter Intl Sr Nt 1.850% 01/15/17........coosevverrmrerreeenenne | . | 03/02/2016. | Call  96.8690. cvnenn. 1,937,380 ...2,000,000 | ..........1,999,093 | ........... 1,999,756 (62,376) (62,376) ceenn. 1,937,380 0 23,331 |01/15/2017.... | 2FE...
07331C  AA 6| Bayview Opport Mast Fund Trust RMBS Ser................. | . | 02/28/2016. | Paydown 2,179,313 2179313 | 2179313 | 2,161,662 | ..o 17,650 17,850 | o 2,179,313 0] s 12,703 | 07/28/2019.... | 5*...
07384M  7C  0|Bear Stearns Adj Rate Mtg RMBS Ser 2005-................. | . | 03/01/2016. | Paydown. 80,111 80,111 80,862 80,831 (720) (720) 80,111 0 354 |03/25/2035.... | 1FM........
07386H MD 0 |Bear Stearns Alt- A Tr RMBS Ser 2004-10. .| 03/25/2016. | Paydown 228,569 228,569 215,570 215,570 12,999 228,569 0 568 |09/25/2034....
07401P  AA 2 |Bear Stearns Mtg Tr RMBS Ser 2007-SL1 Cl................. . | 03/25/2016. | Paydown 13,999 13,272 5,766 5,766 0 5,766 8,233 8,233 18 | 03/25/2037.... [ 1FM........
09062X  AB 9 |Biogen Inc SrNt 6.875% 03/01/18...........ccccoovveesennnnn | . | 01/01/2016. | Basis Adj 7,566 ....1,000,000 7,566 0 7,566 0 03/01/2018.... | 1FE..
10513K  AA 2| Branch Banking & Tr Sub Nt 5.625% 09/1..........ccc...... | . [ 01/01/2016. | Basis Adjustment...........ccccoocvrvvvviiiiies | covmrvvvvvisissssensviiiin | s 150,110 ....5,000,000 | ..oovvvveeeee 150,110 (V) SRRSO [P 150,110 0 09/15/2016.... | 1FE..
117017 AB 9 |Brunswick & Glynn Co Dev Auth CTL Rev Le................ . | 02/15/2016. | Redemption  100.0000 286,298 286,298 286,298 286,298 0 286,298 0 8,961 |02/15/2023.... [ 1....
117017 AC 7 |Brunswick & Glynn Co Dev Auth CTL Rev Le............... . | 01/15/2016. | Redemption  100.0000. 212,734 212,734 212,734 212,734 0 212,734 0 6,361 |01/15/2024.... [ 1....
12189P  AH 5| Burlington Northern Santa Fe LBASS ETC S. . [ 01/15/2016. | Paydown 558,866 558,866 638,962 572,620 558,866 0 22,098 |01/15/2020....
124857 AD 5| CBS Corp Co Gtd Nt 5.750% 04/15/20............ccccoeeeoeo. | . | 01/01/2016. | Basis AdjUSIMENL.........cccrvvvveviiiicrnns | v [ v 110,563 ...1,000,000 | ..ovvvveveeee 110,563 (V) PSPPSRSO [P 110,563 0 04/15/2020.... | 2FE...
12543K  AJ 3| Community Health Systems Inc Term Ln AN................ [ . | 03/31/2016. | Redemption ~ 100.0000 93,056 93,056 92,652 404 404 93,056 0 215 | 01/27/2019.... | 3FE...
12543K  AJ 3| Community Health Systems Inc Term Ln AN............... | . [ 02/29/2016. | Tax Free Exchange. 92,652 93,056 92,590 91,350 1,281 21 1,302 92,652 0 625 | 01/27/2019.... | 3FE...
12543K AL 8| Community Health Systems Inc Term Ln F N................ . | 03/31/2016. | Redemption ~ 100.0000 1,514 1,514 1,514 0 1,514 0 5 (12/31/2018.... | 3FE...
12543K AL 8| Community Health Systems Inc Term Ln F N................ . 1 02/29/2016. | Tax Free EXChange........c..ccevevvevreens [ coveerveviesieesesieeieriens | covrvirsiennd 428932 | .oovoinn 428,932 | .o 428,932 | .o 421,885 7,047 TO4T | e | v 428,932 [0 I 4,008 |12/31/2018.... | 3FE...
12543K  AM 6 [ Community Health Systems Inc Term Ln G N................ [ . [ 03/31/2016. | Redemption ~ 100.0000 12,738 12,738 12,738 0 12,738 0 41 [12/31/2019.... | 3FE...
12543K  AM 6 [ Community Health Systems Inc Term Ln G N................ | . [ 02/29/2016. | Tax Free Exchange. 12,738 12,738 12,738 12,383 354 354 12,738 [0 I, 124 |12/31/2019.... | 3FE....
12543K AN 4 [ Community Health Systems Inc Term Ln H N................ . | 03/31/2016. | Redemption ~ 100.0000 23,437 23,437 23,350 87 87 23,437 0 81 |01/27/2021.... | 3FE...
12543K AN 4 [ Community Health Systems Inc Term Ln H N.......c....... . | 02/29/2016. | Tax Free Exchange. 23,350 23,437 23,337 22,972 375 3 378 23,350 0 242 (01/27/2021.... | 3FE...
12566U AN 4| Citimortgage Alternative Ln Tr RMBS Ser.........cccccuuue . [ 03/01/2016. | PaydOWN........couveeriirireiinriiieiinees | cevsssinesiissssessiesseses | oereseniinns 110,755 | ccvcvoeneae 144728 | ........ccc... 117,255 | oo 117,255 0 [ o | e 117,255 (6,500) (6,500) [ ..oovenee 1,379 [02/25/2037.... | 1FM........
12566U AT 1| Citimortgage Alternative Ln Tr RMBS Ser..................... .| 03/01/2016. | Paydown 76,913 76,913 74,774 75,784 1" 1 75,795 1,119 1,119 706 | 02/25/2022.... | 1FM........
12567A AP 2| Citimortgage Alternative Ln Tr RMBS Ser..........c.cocuuuuee . | 03/01/2016. | Paydown. 309,342 312,914 304,211 275,823 29,206 29,206 305,029 4,312 4,312 3,542 | 03/25/2022.... | 4FM........
125910  AG 8| Comm Mortgage Trust CMBS Ser 2014-UBS2 C.. .| 03/01/2016. | Paydown 18,089 14,769 0 518 | 03/10/2047....
12630U AD 8| Cablevision (CSC Holdings) Term Ln B Nt.........cccccoeuunee . | 03/31/2016. | Redemption  100.0000. 3,778 3,778 3,759 3,759 6 12 18 3,778 0 28 |04/17/2020.... | 3FE...
12632B  AB 2| CPIInternational Inc Term Ln Nt 1 4.2................c........ | . [ 03/31/2016. | Redemption  100.0000 55,456 55,456 55,318 54,347 1,032 78 1,110 55,456 0 589 |11/17/2017.... | 4FE...
12638P  AB 5| Credit Suisse Mtg Cap Cft RMBS Ser 2007-.................. . | 03/01/2016. | Paydown. 44,185 44,185 27,395 27,395 0 27,395 [ oo [ v 16,790 | covvvvvienee 16,790 | covvrirn 223 | 04/25/2037.... | 2FM........
12644@ BQ 7 |CTL Cap Tr CTL Ser 2002-34 Cl A Walgreen................ .| 03/15/2016. | Redemption  100.0000 25,988 25,988 25,988 25,988 0 25,988 0 292 | 07/15/2022.... | 2.....
12644@ BR  5|CTL Cap Tr CTLSer 2002-21Aurora Heathcar............... . | 03/15/2016. | Redemption  100.0000. 58,190 58,190 58,190 58,190 0 58,190 0 646 | 10/15/2022.... | 1....
12644@ BS  3|CTL Cap Tr CTL Walgreens 6.620% 01/15/ . | 03/15/2016. | Redemption ~ 100.0000 24,491 24,491 24,736 24,603 (112) (112) 24,491 0 271 | 01/15/2023....
12646U AM 0 | Credit Suisse Comm Mtg Tr RMBS Ser 2013-............... . | 03/01/2016. | Paydown 665,129 665,129 683,836 677,273 ceerrreneen(12,144) | s ...(12,144) 665,129 0 3,200 | 03/25/2043.... | 1FM........
126650 BP 4| CVS Health Corp ABS PTC Nt 6.036% 12/1................ | . | 03/10/2016. | Redemption ~ 100.0000 45,346 45,346 52,789 51,511 (6,165) (6,165) 45,346 (V) - 457 [12/10/2028.... | 2FE...
126650 BQ 2| CVS Health Corp ABS PTC Nt 6.943% 01/1................ | . [ 03/10/2016. | Redemption  100.0000..........ccccruerre | corerrermmermermnereiinnnnes | oveerevinnens 126,493 | .cooviieen 126,493 | ..ccoov 127,625 | oo 128,038 (1,545) (1,545) | ovveeeerrinneriies | e 126,493 0 | cveres 1,467 |01/10/2030.... | 2FE...
126650 BS 8| CVS Health Corp ABS PTC Nt 7.507% 01/1................ | . [ 03/10/2016. | Redemption  100.0000. 27,290 27,290 35,499 34,335 (7,045) (7,045) 27,290 0 342 (01/10/2032.... | 2FE...
12665U AA 2| CVS Health Corp ABS PTC Nt 4.704% 01/1................ | . | 03/10/2016. | Redemption  100.0000. 71,390 71,390 71,390 71,390 0 71,390 0 560 | 01/10/2036.... | 2FE...
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126670 FB 9| CWABS Inc RMBS Ser 2005-IM2 CI A3 0.97............... . [ 03/29/2016. | PaydOwn..........vveeeeeerreeeerreeenens [ coverveiissnssnissenenissenes | oveeveninns 101,714 | ooveene 101,714 99,447 99,447 2,267 2,267 | covererereneriierinns | v 101,714 (1] R 189 |01/25/2036.... | 1FM........
126673 VE 9| CWABS Inc RMBS Ser 2004-U CI 2A 0.706%............. | . [ 03/15/2016. | PQYOWN........cevrveeumcrrireeriinncerisineens [ corerriinsesnisssesiinsnnes | oveevesinees 114,330 | coovcveenees 114,330 47,678 47,678 66,653 186,653 | i | i 114,330 (U I 117 | 03/15/2034.... | 1FM........
12667G W7 4| Countrywide Alternative Ln Tr RMBS Ser 2................... . | 03/01/2016. | Paydown 236,428 236,428 234,322 234,424 2,004 2,004 236,428 (0 [ 2,181 | 09/25/2035.... | 3FM........
126686 AC 8| CWABS Inc RMBS Ser 2006-H Cl 2A1B  0.58.............. . [ 03/15/2016. | PaYOWN.......ooorurverrcrreecreererresiens | oreeresisessisisesessnnenes | oveevesnees 124,351 | oo 124,351 43,050 43,050 81,301 81,301 | oo | i 124,351 0 | e 108 |11/15/2036.... | 1FM........
12668A  YS 8| Countrywide Alternative Ln Tr RMBS Ser 2... . | 03/01/2016. | Paydown 49,865 61,393 51,361 51,361 0 51,361 (1,497) 12/25/2035....
126694 NS 3| CWHL Inc RMBS Ser 2005-27 Cl 1A3 5.500................ | . | 03/01/2016. | Paydown 66,961 66,961 65,172 62,517 3,521 923 4,444 66,961 0 525 | 12/25/2035.... | 1FM........
126694 WE 4| CWHL Inc RMBS Ser 2006-HYB1 Cl 1A1 2.6.............. | . [ 03/01/2016. | PaydOown..........ccooveemvveeeerrernnrerisnnns [ covevvisneeeiisssecissenes | e 187,670 | oo 229,089 | .o 172,218 | e 172,218 (0 [ [OOSR ISP 172,218 [ s [ s 15,452 | .o 15452 | oo 899 |03/20/2036.... | 1FM........
12669F D2 6| CWHL Inc RMBS Ser 2004-10 CI A10 5.000................ | . | 03/01/2016. | Paydown 75,924 75,924 71,084 75,488 436 436 75,924 0 645 |07/25/2034.... | 1FM........
12669F T2 9| CWHL Inc RMBS Ser 2004-14 CI 2A5 2.690................ | . | 03/01/2016. | Paydown 31,877 31,877 31,282 31,472 405 405 31,877 (1] I 144 | 08/25/2034.... | 1FM........
12669G  R3 7| Countrywide Home Loans RMBS Ser 2005-15.............. . | 03/01/2016. | Paydown 96,586 | ..cocoieieeen 109,422 | ..o 107,695 98,452 9,958 1 9,959 | s | e 108,410 e (11,824) [ s (11,824) | oovvvv 993 | 08/25/2035.... | 1FM........
12670N  AB 9 |CWGS TermLnNt5 5.750% 02/20/20 . | 03/31/2016. | Redemption  100.0000, 250,000 250,000 248,199 247,344 892 1,765 2,657 250,000 0 3,634 | 02/20/2020....
13134M  BE 2| Calpine Corp TermLn Nt 1 3.500% 05/27................... | . | 03/31/2016. | Redemption  100.0000 25,000 25,000 24,875 23,703 1,181 116 1,297 25,000 0 221 | 05/27/2022.... | 3FE...
144527  AB 4| Carrington Mtg Loan Tr RMBS Ser 2007-FRE............... . [ 03/29/2016. | Paydown..........ovveureceerreceiereciieens [ o | v 163,138 | ...ccccoeeee. 163,138 | oo 144,887 | ..o 144,887 | oo | v 18,251 | oo 8,251 | e | e 163,138 ([ [, 158 |02/25/2037.... | 1FM........
151020 AE 4| Celgene Corp SrNt 3.950% 10/15/20............ccccvuvvuueccs .| 01/01/2016. | Basis Adj 43,278 2,000,000 43,278 0 43,278 0 10/15/2020.... | 2FE....
15189@ AA 7| Centerpoint Anchorage Tr CTL PTC Lease B................ . | 03/15/2016. | Redemption ~ 100.0000, 88,408 88,408 99,049 92,622 (4,214) (4,214) 88,408 (0 [ 1,166 |09/15/2022.... | 2.....
160841  AA 0| Charlotte Gateway Village LLC CMBS CTL..........ccce...... |. [03/01/2016. | Redemption ~ 100.0000.........cccccrevrre [ corerrerrmermermnmrieinnnnes | oveeriienens 147,037 | oo 147,037 | oo (LA KT — 147,037 (U PPN (PPN 147,037 (1] [ 1,574 |12/01/2016.... | 1FE..
16165M  AD 0| Chaseflex Tr RMBS Ser 2006-2 CI A2B 0........c.ccoceueeue . | 03/28/2016. | Paydown. 12,358 12,358 9,459 10,503 1,855 1,855 12,358 0 12 109/25/2036.... | 1FM........
16165V AM 0 [ Chaseflex Tr RMBS Ser 2007-1 CI 2A9 6.................... .| 03/01/2016. | Paydown 27,017 38,321 31,407 32,214 5 5 32,219 (5,202) (5,202) 354 |02/25/2037.... | 4FM........
162765 AS 0| CHEC Loan Trust RMBS Ser 2004-2 Cl A3..........cccoouuuee . | 03/25/2016. | Paydown. 657,728 657,728 633,138 634,796 22,932 22,932 657,728 0 | v 1,486 |07/25/2034.... | 1FM........
17025Q  AC 1| Countrywide Home Loans RMBS Ser 2007-J3.............. | . | 03/01/2016. | Paydown 50,227 89,899 76,386 78,407 (1) (1) 78,405 (28,178) (28,178) 626 |07/25/2037.... | 3FM........
17275R  AC 6| Cisco Sys Inc Nt 5.500% 02/22/16............ccccooeerruneneeer | . | 02/22/2016. | Maturity. 2,000,000 2,000,000 ...1,990,860 | ........... 1,999,834 166 166 2,000,000 0| s 55,000 |02/22/2016.... | 1FE..
172967 DE 8| Citigroup Inc SrNt 5.300% 01/07/16...........cccocvvvevenenens | - | 01/07/2016. | Maturity. ....6,000,000 ....6,000,000 ....5,998,067 5,999,995 5 5 ....6,000,000 0 159,000 | 01/07/2016.... | 2FE....
172967 EV 9| Citigroup Inc SrNt 8.500% 05/22/19...........cccocoeuvunene | . [ 01/01/2016. | Basis Adj 87,606 ....1,000,000 87,606 0 87,606 0 05/22/2019.... | 2FE...
17323 AA 3/ Citigroup Mtg Loan Tr RMBS Ser 2015A C .| 03/01/2016. | Paydown 593,417 593,417 601,400 601,019 (7,603) (7,603) 593,417 0 06/25/2058....
17324V AH 7| Citigroup Mtg Loan Trust RMBS Ser 2015-P.................. . | 03/01/2016. | Paydown ...1,733,584 ...1,733,584 LAT61,741 | 1,761,476 (27,892) (27,892) ...1,733,584 0| e 10,642 | 09/25/2042.... | 3FM........
18976G  AZ 9| Citimortgage Alternative Ln Tr RMBS Ser............c.cccc.... . 103/01/2016. | PaYAOWN..........cccoccciscscccssscissiassiass | o | eoveeeeeeeeees 129121 | e 129121 | oo 121,383 | oo 124,120 5,000 5,000 | ..ooooveveveriverivininnns | s 129,121 (V) RS 1,215 | 06/25/2022.... | 1FM........
210805 BU 0] Continental Airlines Inc LBASS EETC Ser........c.c.couuuuune . |01/02/2016. | Paydown. 3,352,893 3,352,893 3,314,892 3,349,395 3,499 3,499 3,352,893 0| 115,675 |01/02/2018.... [ 1FE..
210805 CB 1| Continental Airlines Inc LBASS EETC Ser..................... .| 03/15/2016. | Paydown 509,375 509,375 | ...oooveveeen 478,063 504,540 4,835 4,835 509,375 (V) I 16,932 | 03/15/2019.... | 1FE....
212168 AA 6| Continental Wind SrNt 6.000% 02/28/33.................... | . | 02/28/2016. | Redemption  100.0000 238,040 238,040 238,040 238,040 0 238,040 0 02/28/2033.... | 2FE...
216871  AF 0| Cooper US Inc Co Gtd Nt 2.375% 01/15/1.. .| 01/15/2016. | Maturity. 1,500,000 1,500,000 1,498,412 1,499,979 21 21 1,500,000 0 01/15/2016....
233331 AS 6 |DTEEnergy Co SrNt 3.500% 06/01/24..........cocccvevnneee . | 01/01/2016. | Basis Adjust 3,671 2,000,000 3,671 0 3,671 0 06/01/2024.... | 2FE...
245069 AA 7| Del Coronado Tr CMBS Ser 2013-HDC ClA................. .| 01/15/2016. | Paydown ....3,000,000 ....3,000,000 ....3,000,000 3,000,000 0 ....3,000,000 0 2,920 (03/15/2026.... [ 1FM........
24702N  AD 2| Dell International Inc Term Ln C Nt 1..........cccoeevvveneennn | . | 01/29/2016. [ Redemption  100.0000 ....1,268,847 ...1,268,847 ..1,262,503 | ........... 1,265,099 3,747 3,747 ....1,268,847 0] e 12,028 | 10/29/2018.... | 2FE...
251510 AW 3| Deutsche Alt-A Sec Inc RMBS Ser 2003-2XS................ . | 03/01/2016. | Paydown 29,936 29,936 29,929 29,915 21 21 29,936 0 295 [09/25/2033.... | 1FM........
251563 CB 6 | Deutsche Mtg Sec Inc RMBS Ser 2004-1 Cl.................. . | 03/01/2016. | Paydown 31,110 31,110 31,101 31,431 (321) (321) 31,110 0 235 | 12/25/2033.... | 1FM........
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251563 DM 1 |Deutsche Mtg Sec Inc RMBS Ser 2004-2 Cl.................. . | 03/01/2016. | Paydown 89,997 89,997 89,975 91,289 (1,292) (1,292) 89,997 0 669 |01/25/2034.... | 1FM........
25674D AC  7|Dollar Tree Inc Term Ln BNt 1 3.500%.........cocenevenene. | . | 01/26/2016. [ Redemption  100.0000 0,125,921 | 6,125,921 | L........6,141,236 | ........... 6,099,665 | .............. 41,338 | .............(15,082) 26,256 6,125,921 0| e 26,956 |02/06/2022.... | 3FE........
26441C  AD 7 |Duke Energy Corp SrNt 5.050% 09/15/119................. |. | 01/01/2016. | Basis Adj 12,433 | ...........1,000,000 12,433 0 12,433 0 09/15/2019.... [ 2FE........
26884T AA 0| ERAC USA Finance Company SrNt 5.250%............... | . | 01/01/2016. | Basis Adj 40,005 | ...........1,290,000 40,005 0 40,005 0 10/01/2020.... | 2FE........
277432 AH 3 |Eastman Chem Co SrNt 5.500% 11/15/19. . | 01/01/2016. | Basis Adj 63,517 1,000,000 63,517 0 63,517 0 11/15/2019....
29337# AA 7 |Enhanced Cap CT Fund Ill LLC ABS CAPCON............ . | 03/15/2016. | Redemption ~ 100.0000.........cccccmmrere [ orerrermmemmesmeermnsnsnenes | oveeveiinens 154,881 | .ovovicnees 154,881 | .occvir 154,881 | oo 154,881 (U IO IO 154,881 0 | ceread 2,830 |12/15/2020.... | 1FE........
29379V AS 2 |Enterprise Products Operations Co Gtd Nt................... |. [ 02/01/2016. | Maturity wveen1,000,000 | ...........1,000,000 | ...........1,000,014 (14) (14) <vveen1,000,000 ([ [ 16,000 | 02/01/2016.... | 2FE........
29379V AS 2| Enterprise Products Operations Co Gtd Nt.................... |. | 01/01/2016. | Basis Adj 305 500,000 305 0 305 0 02/01/2016.... | 2FE........
301965 CE 7 |FFCA Sec Lending Corp LBASS Frnch Ln Ser.............. . | 03/01/2016. | Paydown 51,549 51,549 50,964 51,284 265 265 51,549 0 681 | 05/18/2026.... | 3AM.......
30260@ AA  8|FMV Smithtown Assoc CTL 7.700% 10/04/1............... | . | 03/01/2016. | Redemption ~ 100.0000..........cccceeeee | wormmemrevmmmemmesmermisennes | eevreereeenns 182,225 | .ovoveeees 182,225 | oo 189,514 | e 184,000 (1,775) (AIEE) ) RN I 182,225 0 2,344 | 10/04/2019.... | 2...cvvvuneee
31331F  AX 9| Fedex Corp ABS PTC Ser 1998-1A 6.720% .| 01/15/2016. | Paydown 168,788 168,788 ..167,264 ...167,895 894 894 ...168,788 0 5671 | 07/15/2023....
31331F  AY 7 |Fedex Corp ABS PTC Ser 1998-1CIB 6.8.........ccccccee | [ 01/15/2016. | PAYAOWN.....ooovvvvvevevevivevivivivivinenivinininins [ cosvsvenssssssssssssssssssssnss | s 112,078 | oo 112,078 | oo 112,078 | oo 112,078 0 [ i | e 112,078 0 3,836 |01/15/2019.... | 2FE.......
32007U  BJ 7 |FirstData Corp Term Ln C1Nt2 3.940%.......cccocenen. . | 03/29/2016. | Redemption  100.0000. 3,630,774 3,630,774 | ...........3,630,077 696 696 3,630,774 (0 [ 1,983 |03/24/2018.... | 3FE........
32007U  BJ 7 |FirstData Corp TermLn C1 Nt 1 3.940%......cccccccc.c.e .| 03/29/2016. | Tax Free Exchange. <o 18,503,404 | .......18,839,956 | .......18,260,859 | ......... 18,347,449 | .......... 117,952 38,003 e 188,955 | o e 18,503,404 0 195,253 | 03/24/2018.... | 3FE........
32052E AA 7| First Horizon Mtg PT Tr RMBS Ser 2006-AR................. |. | 03/01/2016. | Paydown 76,859 87,788 78,916 78,916 0 78,916 (2,057) (2,057) 308 |11/25/2036.... | 1FM........
32052W  AC 3| First Horizon Mtg PT Tr RMBS Ser 2007-FA.................. | . | 03/01/2016. | Paydown 70,950 87,844 76,198 68,751 7,447 7447 76,198 (5,248) (5,248) 989 |08/25/2037.... | 3FM........
337925 ES 6| First Plus Home Ln Owner Tr RMBS Ser 199................ . | 03/01/2016. | Paydown. 17,729 17,729 18,122 17,709 19 19 17,729 0 205 [12/10/2024.... | 6FM........
34347@ AA 7 |FlowchemLLC SrTermLn 7.500% 12/01/1.............. .| 02/01/2016. | Redemption  100.0000 652,878 652,878 652,878 652,878 0 652,878 0 8,045 |12/01/2018.... | 3............
35671D AZ 8| Freeport-McMoran Copper & Gold SrNt 3........ccccoeeee . | 03/17/2016. | Various 1,801,125 | ..........2,500,000 | ..........2,471,875 | ........... 2,475,532 598 598 e 2876,129 [ i [ e (675,004) | (675,004) | ......... 48,513 |03/15/2023.... | 2FE........
35671D BG 9| Freeport-McMoran Copper & Gold SrNt 3................. .| 02/29/2016. | Variou: 926,375 | ..........1,700,000 | .........1,642,110 | ........... 1,660,665 913 913 crreeeeee 1,881,578 [ s [ creeeeenen(735,203) | e (735,203) | ........ 21,084 |03/15/2020.... | 2FE........
35729Q AS 7| Fremont Home Loan Tr RMBS Ser 2006-B Cl................ | . | 03/25/2016. | Redemption ~ 45.7565. 28,906 63,174 5,877 5,877 23,029 23,029 28,906 0 08/25/2036.... | 1FM........
35729Q¢  AS 7 |Fremont Home Loan Tr RMBS Ser 2006-B Cl................ | . | 03/25/2016. | Capital Distribution. 34,268 34,268 34,268 0 34,268 0 08/25/2036.... [ 1FM........
35729T AD 4 [Fremont Home Loan Owner Tr RMBS Ser 2006............ | . [ 03/29/2016. | Paydown. 40,552 40,552 25,149 25,149 | oo | i 15,404 | oo s 15,404 40,552 0 40 [10/25/2036.... | 1FM........
36242D 7Q 0 |GS Mortgage Securities Corp RMBS Ser 200... .| 03/01/2016. | Paydown 61,109 61,109 58,072 59,597 1,511 1,511 61,109 0 515 | 06/25/2035.... | 1FM..
39322G  AB 9| Green Plains Processing LLC Term Ln B Nt.................. . | 03/29/2016. | Tax Free Exchange. e 12,445305 | ... 12,446,234 | ... 12,444,787 | ... 12,197,310 | .o 247,969 26 cerireenenn 287,995 | L coenen 12,445,305 0| e 204,499 | 06/10/2020.... | 4FE........
39322G  AB 9| Green Plains Processing LLC Term Ln B Nt.................. .| 03/31/2016. | Redemption  100.0000. 57,757 57,757 57,308 449 449 57,757 0 25 |06/10/2020.... | 4FE........
39539M  AA 7| Greenpoint Mtg Funding Tr RMBS Ser 2007-................ . | 03/28/2016. | Paydown. 79,975 79,975 74,650 74,650 5,325 5,325 79,975 0 72 | 06/25/2037.... | 1FM........
404122 AN 3[HCAIncTermLnB4 Nt1 3.881% 05/01/1................. .| 03/31/2016. | Redemption  100.0000. 1,857 1,857 1,830 1,844 13 13 1,857 0 16 | 05/01/2018.... | 3FE........
404122 AP 8|HCAInc TermLnB5Nt1 3.183% 03/31/1....ccccvvvcrens . | 03/18/2016. | Tax Free Exchange. 6,724,766 6,728,374 6,716,673 6,715,712 8,335 719 9,054 6,724,766 0 | cens 46,342 |03/31/2017.... | 3FE........
404122 AS  2|HCAlInc Term LnB6 Nt 1 3.683% 03/08/2.. . | 03/18/2016. | Redemption  100.0000. 6,728,374 6,728,374 6,724,766 3,608 3,608 6,728,374 0 03/08/2023....
41164T  AA 0 |Harborview Mtg Loan Tr RMBS Ser 2007-A C............... . | 03/21/2016. | Paydown 95,142 | oo 105,579 20,060 20,060 0 20,060 75,082 75,082 213 | 06/21/2037.... | 1FM........
41164Y  AB 7 |Harborview Mtg Loan Tr RMBS Ser 2007-4 C................ | . | 03/21/2016. | Paydown 72,139 72,139 70,313 70,874 1,265 1,265 72,139 0 76 |07/19/2047.... | 1FM........
41283L  AA 3| Harley-Davidson Finl Svc Co Gtd Nt 3.8..........cccocooee.. | . | 03/15/2016. | Maturity. <o 1,000,000 | ...........1,000,000 | ...........1,053,692 | ........... 1,003,645 (3,645) (3,645) <. 1,000,000 0] e 19,375 | 03/15/2016.... | 1FE........
42770L  AA 1 |Hero Funding Trust LBASS Ser 2015-1ACl................... . | 03/20/2016. | Paydown 374,502 374,502 374,333 374,374 129 129 374,502 0 2,212 | 09/21/2040.... [ 1FE........
42770Q  AA 0 Hero Funding Trust LBASS Ser 2014-2A Cl.........ccccoce... . | 03/20/2016. | Paydown 884,570 884,570 883,968 883,923 647 647 884,570 0| e 17,647 | 09/21/2040.... | 1FE........
42770R  AA 8| Hero Funding Trust LBASS Ser 2014-1A Cl...........cc.... . | 03/20/2016. | Paydown 967,837 967,837 970,128 969,888 (2,051) (2,051) 967,837 0 22,986 | 09/20/2038.... | 1FE........
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427700  AA 1| Hero Funding Trust LBASS Ser 2015-2A CL.................. . | 03/20/2016. | Paydown 347,647 347,647 347,608 347,611 37 37 347,647 (0 [ 2,483 |09/20/2040.... | 1FE........
42771T  AA 3| Hero Funding Trust LBASS Ser 2015-3A Cl..........cccoeee.. . | 03/20/2016. | Paydown 226,178 226,178 226,170 226,169 8 8 226,178 0 | cvveres 1,049 |09/20/2041.... | 1FE........
42833U  AB 4 |Hi-Crush Partners Term Ln Nt 1 4.750%.............coeeen. . | 03/31/2016. | Redemption  100.0000. 40,038 40,038 40,038 31,096 8,942 8,942 40,038 (11 I 481 | 04/28/2021.... [ 4FE........
437076 AP 7|Home Depot Inc Sr Nt 5.400% 03/01/16.........ccccrvvrns . | 03/01/2016. | Maturity. <enee1,000,000 | ...........1,000,000 995,110 999,896 104 104 <reeen..1,000,000 0 03/01/2016.... | 1FE..
438516 AP 1| Honeywell International Inc Sr Nt 5.40. . | 03/15/2016. | Maturity. 2,500,000 2,500,000 2,496,350 94 94 2,500,000 0 03/15/2016....
44329E  AC 5| HSI Asset Loan Obligation RMBS Ser 2007-................. |. | 03/01/2016. | Paydown. 62,103 72,842 44,258 0 44,258 | ..o [ i 17,845 | oo 17,845 | .o 457 | 09/25/2037.... | 1FM........
446150 AG 9| Huntington Bancshares Sub Bk Nt 7.000%.................. .| 01/01/2016. | Basis Adj 78,308 | ...........1,000,000 78,308 0 78,308 0 12/15/2020.... | 2FE...
44701P AV 6| Huntsman International Inc Sr 1st Lien T.......c..cccceevune . | 03/31/2016. | Redemption ~ 100.0000 5,038 5,038 4,977 61 61 5,038 0 16 |09/30/2021.... | 3FE...
44701P AV 6 | Huntsman International Inc Sr 1st Lien T..........cccoevenne .| 02/29/2016. | Tax Free Exchange 4977 5,038 4,975 4,975 2 2 4977 0 48 |09/30/2021.... | 3FE...
44701P  AX 2| Huntsman International Inc 2015 Extended................... . | 03/31/2016. | Redemption ~ 100.0000.........ccccmmrere [ orerrermmemmermnermirnnenes | oveeveviens 158,833 | .ovevienees 158,833 | .ocovviiens 158,133 | cveviiies 156,980 1,222 631 1,853 [ oo [ s 158,833 0 | e 1,784 | 04/19/2019.... | 3FE...
45254N MY 0| IMPAC CMB Tr RMBS Ser 2005-2 Cl 1A1 0. . | 03/25/2016. | Paydown 71,087 71,087 69,227 69,227 1,860 1,860 71,087 0 93 | 04/25/2035.... | 1FM..
45256# AB  8|Impact CIL Parent LLC ABS Revolving Nt S.................. . | 03/28/2016. | Redemption  100.0000 31,786 31,786 31,786 31,786 0 31,786 [0 I 466 |10/25/2056.... [ 2AM.......
45256H AA 6| Impact Funding LLC CMBS Ctf Tranche A..................... . [ 03/01/2016. | Paydown...........ovveeveeenrreeeierveiinens [ o | e 161,670 | ..o 161,670 | .covvvveeee 166,204 | ... 162,746 (1,076) (1,076) | oo | e 161,670 0 832 [07/01/2022.... | 1FE........
45257TH  AA 5 |Impact Funding LLC CMBS Ser 2010-1 Cl A1.............. .| 03/01/2016. | Paydown 338,318 338,318 338,501 338,396 (78) (78) 338,318 0 3,695 [01/25/2051.... [ 1FE.......
456652 AA  4|Indymac Indx Mtg Ln Tr RMBS Ser 2007-A1................. . [ 03/01/2016. | PaydOown...........ovvereeeerveciieneciieens [ o | e 166,470 | ......ccc..... 166,144 | .............. 166,612 | .oooverenec 141,879 24,428 24428 | ..o | e 166,306 164 164 | oo 1,504 |08/25/2037.... | 1FM........
45668) AD 8| Indymac Indx Mtg Ln Tr RMBS Ser 2006-ARS............... .| 03/01/2016. | Paydown 296,625 296,625 297,173 296,220 (50) (50) 296,170 455 455 2,359 (01/25/2037.... [ 1FM........
459200 GU 9| International Bus Machs Corp SNt 2.0........ccocvvmrunnae . | 01/05/2016. | Maturity. 2,000,000 2,000,000 | ...........1,975,036 | .......... 1,999,889 m M 2,000,000 0| e 20,000 |01/05/2016.... | 1FE........
466247  H8 9 [JP Morgan Mtg Tr RMBS Ser 2006-A2 Cl 1A1............... .| 03/01/2016. | Paydown 7,927 7,900 7,865 6,815 1,055 1,055 7,870 57 57 40 | 04/25/2036.... | 1FM........
46625Y Q2 2| JP Morgan Chase Comm Mtg Secs CMBS Ser 2.......... |. | 03/01/2016. | Paydown. 1,295,048 | ... 1,205,048 | ... 1,286,322 | .......... 1,291,327 3,721 3,721 e 1,295,048 0| e 18,017 | 04/15/2043.... | 1FM........
49327X  AB 6 |Key Bank NA Sub MT Nt 5.450% 03/03/16.................. .| 03/03/2016. | Maturity. 2,500,000 2,500,000 | ...........2,499,840 2,500,015 (15) (15) 2,500,000 0 63,583 | 03/03/2016.... | 2FE...
50177A  AE  9|LB Commercial Mtg Tr CMBS Ser 2007-C3 Cl............... | . | 03/11/2016. | Paydown 42,743 42,743 42,923 42,737 6 6 42,743 {1 I 452 | 07/15/2044.... | 1FM........
52109P AE  5|LB-UBS Comm Mtg Tr CMBS Ser 2007-C6 CIA............ .| 03/11/2016. | Paydown 56,712 56,712 56,996 56,714 (1) (1) 56,712 0 577 |07/15/2040.... | 1FM........
52465# BF  1]|Legg Mason Mtg Cap Corp LBASS Ser 2001-C............. . | 03/10/2016. | Redemption ~ 100.0000 44,048 44,048 47,767 44,551 (503) (503) 44,048 0 398 [04/10/2017.... [ 1....
52465# BH 7 |Legg Mason Mtg Cap Corp LBASS Ser 2002-C .| 03/10/2016. | Redemption  100.0000. 24,549 24,549 27,780 24,901 (352) (352) 24,549 0 268 | 04/10/2017....
52467@ AH  8|Legg Mason Mtg Cap Corp CTL 7.750% 01/.....coveeunee . | 03/15/2016. | Redemption  100.0000. 51,839 51,839 54,367 52,658 (820) (820) 51,839 0 665 |01/15/2021.... | 4......
52467@ BC 8 |Legg Mason Mtg Cap Corp CTL Ser 2003 Cl................. .| 03/15/2016. | Redemption  100.0000 48,107 48,107 52,912 49,122 (1,015) (1,015) 48,107 0 659 |11/15/2018.... | 5*...
52520M  GQ 0 [Lehman Mtg Tr RMBS Ser 2006-2 Cl 6A1 6................ [. [03/01/2016. | Paydown. 16,931 16,931 16,941 16,913 17 17 16,931 {1 I 168 | 04/25/2036.... | 1FM........
52660F AB 4 [Leonardo Acquisition Corp 1st Lien TL Nt.................... .| 01/22/2016. | Redemption  100.0000. 25,545,679 25,545,679 25,511,815 25316,988 | .......... 194,131 34,560 228,691 25,545,679 0 239,515 | 01/31/2021.... | 4FE...
542514 GW 8| Long Beach Mtg Loan Tr RMBS Ser 2004-5C.............. | . | 03/25/2016. | Paydown 832,724 832,724 778,597 785,151 | oo | e AT574 | o ...47,574 832,724 0 | cverees 1,082 |09/25/2034.... | 1FM........
55275B  AD 9 |Master Asset Bkd Sec Tr RMBS Ser 2006-NC.. .| 03/25/2016. | Paydown 87,093 87,093 49,518 49,518 37,575 37,575 87,093 0 87 | 08/25/2036.... | 1FM..
552758 AR 1 |MASTR Alternative Loans Tr RMBS Ser 2007............... . | 03/01/2016. | Paydown 56,936 56,936 51,443 47,153 6,513 47 6,560 53,713 3,223 3,223 731 | 11/25/2021.... | 3FM........
55313K  AE 1 |Merrill Lynch/Cntrywd Com Mtg CMBS Ser 2................. | . | 03/01/2016. | Paydown 78,575 78,575 74,478 78,008 567 567 78,575 0 658 |06/12/2050.... | 1FM........
58155Q AD 5 |McKesson Corp SrNt 4.750% 03/01/21.....cooccrevrvcennne . | 01/01/2016. | Basis Adj 81,929 | .........1,000,000 81,929 0 81,929 0 03/01/2021.... | 2FE........
58933Y AB  1|Merck & CoInc SrNt 2.250% 01/15/16....................... | . [ 01/15/2016. | Maturity wveeen1,000,000 | ...........1,000,000 998,943 999,981 19 19 <eernere.1,000,000 0| e 11,250 | 01/15/2016.... | 1FE........
59020U  3X  1|Merrill Lynch Crd Bse A'S & S RMBS Ser 2................... | . | 03/25/2016. | Paydown. 54,741 54,741 46,235 53,388 1,353 1,353 54,741 0 48 | 01/25/2037.... | 1FM........




016030

Statement for March 31, 2016 of the NATIONWIDE MUTUAL INSURANCE COMPANY

SCHEDULE D - PART 4

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

1 2 3 4 5 6 7 8 9 10 Change in Book/Adjusted Carrying Value 16 17 18 19 20 21 22
1" 12 13 14 15
F
0 NAIC
r Current Year's Bond Interest Desig-
e Unrealized Other-Than- Total Foreign Foreign | Stock nation or
i Prior Year Valuation Current Year's Temporary | Total Change in Exchange Book/Adjusted | Exchange Gain | Realized Gain Total Gain Dividends Stated Market
o Number of Shares Book/Adjusted Increase/ (Amortization)/ Impairment B/ACV. Change in Carrying Value at (Loss) on (Loss) on (Loss) on Received Contractual | Indicator
CUSIP Identification Description n Disposal Date] Name of Purchaser of Stock Consideration Par Value Actual Cost Carrying Value (Decrease) Accretion Recognized (11+12-13) B/AC.V. Disposal Date Disposal Disposal Disposal During Year | Maturity Date (a)
590200  P7 4| Merrill Lynch Crd Bse AS & SRMBS Ser 2................... | . | 03/01/2016. | Paydown 3,120 3,120 3,038 3,075 45 45 3,120 0 26 |08/25/2036.... | 1FM........
594918  AK 0 |Microsoft Corp SrNt 2.500% 02/08/16..............ccoeeeeenn. | . | 02/08/2016. | Maturity. <o 1,000,000 | ...........1,000,000 997,530 999,946 54 54 <reenn.. 1,000,000 0| e 12,500 |02/08/2016.... | 1FE........
59549R  AC 8| Mid State Tr X LBASS Ser 10 CIM1 6.28.................... |. | 03/15/2016. | Paydown 81,927 81,927 68,891 68,891 [ v | v 13,036 | oo JE—— X o} 81,927 0 990 |02/15/2036.... | 1AM.......
59549W  AB 9| Mid State Tr LBASS Ser 11 CIM1 5.598%.................. | . | 03/15/2016. | Paydown 43,404 43,404 43,403 43,404 0 43,404 LU I 403 | 07/15/2038.... | 2AM.......
60662W  AJ 1| Mitchell International Inc 1st Lien TL N.. . | 03/31/2016. | Redemption  100.0000 34,117 34,117 33,996 121 121 34,117 0 264 |10/11/2020....
60662W  AJ 1| Mitchell International Inc 1st Lien TL N.......ccoocveveeriinne . | 01/29/2016. | Tax Free Exchange. 33,996 34,117 33,946 32,198 1,796 2 1,798 33,996 0 10/11/2020.... | 4FE........
61744C  FB 7 |Morgan Stanley Cap | RMBS Ser 2004-HE6 C............. . [ 03/25/2016. | PaydOwn..........vveveeeerreeeenreeinens [ coverveissnesnssseeenissenes | oveeveninns 167,039 | .o 167,039 | oo 153,676 | ..ovvvvvne 155,079 | oo | cvevisenenns 11,960 | oo cevvrrenneen 11960 | s | s 167,039 (I [ 405 | 08/25/2034.... [ 1FM........
61745M VW 0 |Morgan Stanley Cap | RMBS Ser 2004-1 Cl.................. .| 03/01/2016. | Paydown 10,629 10,629 10,629 10,629 0 10,629 0 94 |11/25/2018.... | 1FM........
61748H LC 3 |Morgan Stanley Mtg Tr RMBS Ser 2005-5AR................ | . | 03/01/2016. | Paydown 671,110 670,382 595,341 595,341 0 595,341 75,768 75,768 3,639 | 09/25/2035.... [ 1FM........
61751X  AE 0 |Morgan Stanley Cap | CMBS Ser 2007-T25 C............... . | 03/01/2016. | Paydown 471 471 0 799 | 11/12/2049.... | 1FM........
61755Y  AF 1 |Morgan Stanley Cap | CMBS Ser 2007-1Q15. . | 03/01/2016. | Paydown 301 301 0 06/11/2049.... [ 1FM..
61756U AE  1|Morgan Stanley Cap | CMBS Ser 2007-1Q16................. . | 03/01/2016. | Paydown (4,009) (4,009) 0 12/12/2049.... | 1FM........
636516  AB 2| National Inst of Hith Fishers CTL PI I B..........cccccouuveeeen | . | 01/15/2016. | Redemption  100.0000.........ccccevvvere | corvvermerimerernerirnenieens | cvvvererinens 111,892 | oo 111,892 | oo 111,892 | oo 111,892 (0 [OOSR ISP 111,892 0 01/15/2024.... [ 1....
636517  AA  2|National Inst of Hith Fishers CTL Pl ll...............cccocoeneee | . | 01/15/2016. | Redemption  100.0000 66,938 66,938 66,938 66,938 0 66,938 0 07/15/2022.... [ 1.....
63651P  AA 2| National Inst Health Twinbrook CTL B BId..................... | . [ 03/15/2016. | Redemption ~ 100.0000. 83,055 83,055 83,055 83,055 0 83,055 0 769 |01/15/2019.... | 1....
63860H AC 3 |Nationstar Home Equity Loan Tr RMBS Ser.................. .| 03/25/2016. | Paydown ceren 1,201,094 | L..1,201,004 | ...l 1,100,600 | .......... 1,138,027 63,068 63,068 cieeen 1,201,094 (N R 1,028 | 03/25/2037.... | 1FM........
64508Q AA 3| New Haven Fed Office Bldg Ls CTL GSA Gtd............... | . | 01/15/2016. | Redemption  100.0000. 278,539 278,539 278,539 278,539 0 278,539 0 8,217 |01/15/2020.... [ 1....
651714  BA 4| Newpage Corp New Money TLNt 1 11.000%............... | . | 03/03/2016. | Redemption  100.0000 67,184 67,184 67,184 0 67,184 0 738 | 07/26/2017.... | 5FE........
65535V CN 6| Nomura Asset Sec Corp RMBS Ser 2004-AP1.............. . | 03/01/2016. | Paydown. 21,044 21,044 21,043 20,988 55 55 21,044 {1 I 190 | 03/25/2034.... | 1FM........
65535V US 5| Nomura Asset Sec Corp RMBS Ser 2006-AR2.............. .| 03/25/2016. | Paydown 10,948 10,948 3,421 3,421 7,527 7,527 10,948 0 17 | 04/25/2036.... | 1FM........
65536H CQ 9| Nomura Home Equity Loan Inc RMBS Ser 200.............. | . | 01/25/2016. | Paydown. 52,381 52,381 50,944 50,944 1,437 1,437 52,381 0 26 | 02/25/2036.... | 1FM........
666807 BA 9| Northrop Grumman Corp Sr Nt 5.050% 08/................. | . | 01/01/2016. | Basis Adj 5,105 2,000,000 5,105 0 5,105 0 08/01/2019.... | 2FE...
67020B AA 8| NRRC-D Facilities Corp CTL GSA Rev Bd Ls................ . 103/07/2016. | Redemption ~ 100.0000.........cocreemmne | covrrerreririnriireniiinniies | verivreniinns 137,770 | cooverees 137,770 | oo 137,770 | oo 137,770 {0 IO ISP 137,770 0 | e 1,495 |11/07/2023.... | 1....
67134Q  AA 8| Oak Hill Advisors Res Ln Tr RMBS Ser 201.. .| 03/25/2016. | Paydown 1,375,373 1,375,373 1,375,373 1,368,674 6,699 6,699 1,375,373 0 8,314 | 01/25/2055....
674599 BZ 7| Occidental Petroleum Corp SrNt 2.500%...........c........ | . | 02/01/2016. | Maturity. creenn 3,000,000 ....3,000,000 2,999,060 2,999,970 30 30 creeen.3,000,000 0| s 37,500 |02/01/2016.... | 1FE..
68216D AC 2| Omnitracs 1stLien TUNt1 4.750% 11/2..................... | . | 03/31/2016. | Redemption ~ 100.0000 22,091 22,091 21,980 21,575 433 83 516 22,091 0 265 | 11/25/2020.... | 4FE...
69349L AG 3| PNC Bank NA Sub Bk Nt 2.700% 11/01/22................. . |01/01/2016. | Basis Adj 68,217 ....1,500,000 68,217 0 68,217 0 11/01/2022.... | 1FE..
71677TH  AB  1|PetSmartInc Term Ln Nt 1 4.250% 03/10.................. .| 01/29/2016. | Redemption  100.0000. 82,513 82,513 82,822 80,269 2,534 (291) 2,243 82,513 (VN I 448 | 03/10/2022.... | 3FE...
718172 AA 7| Philip Morris Intl Inc Sr Nt 5.650% 05.........cocoorvcrevnnns . | 01/01/2016. | Basis Adj 48,737 ....1,000,000 48,737 0 48,737 0 05/16/2018.... | 1FE..
73019%  AA 0 |PNC Equip Finc LLC LBASS Priv PI Nt Ser... . | 03/13/2016. | Redemption  100.0000 290,287 290,287 290,287 290,287 0 290,287 0 09/13/2027.....
73019%# AB 8 |PNC Equip Finc LLC LBASS Priv PI Nt Ser.................... | . | 03/13/2016. | Redemption ~ 100.0000. 209,713 209,713 209,713 209,713 0 209,713 0 09/13/2027.... [ 1....
73664# AA 8| Portland Natural Gas Trans Sys Sr Sec Nt.................... | . | 03/31/2016. | Redemption  100.0000.............cccoce. | coovevevevivivivcveviiciiiiicss | covvvereeenen 119,782 | oo 119,782 | oo 119,782 | oo 119,782 0 [ o | e 119,782 0 12/31/2018.... | 2.....
74005P AP 9 |Praxair Inc SrNt 5.200% 03/15/17........coouvvverreervrnnenns | . | 02/29/2016. | Call ~ 104.6960. 3,140,880 3,000,000 2,997,167 2,999,143 | oo [ e 141737 | e e 1737 | 3,140,880 0| s 71,067 |03/15/2017.... | 1FE..
74044W  A* 3| Pregis Holding | Corp 1stLien TLBNt1........................ | . | 03/31/2016. | Redemption ~ 100.0000 36,922 36,922 37,007 36,552 447 (78) 369 36,922 {1} I 420 | 05/20/2021.... | 4FE...
74049L  AF 8| Western Dental Services Inc New Term Ln...........cc....... | . | 02/22/2016. | Jeffries & Co Inc. 6,938,517 ...8,150,312 | ..........8,063,971 | ... 7,053,077 | ......... 1,036,425 2,081 ....1,038,506 8,091,583 ceenne(1,153,067) | ........(1,153,067) | ....... 112,573 | 11/01/2018.... | 5FE...
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74049L  AF 8| Western Dental Services Inc New Term Ln.................... | . | 01/21/2016. | Redemption  100.0000 (22,643) (22,643) (22,077) (22,643) 0 (22,643) 0 11/01/2018.... | 5FE........
74153Q AH 5| Pride International Inc Co Gtd Nt 6.87..........ccccovvvrevcrnnns . | 03/11/2016. | Imperial Capital LLC conenne.1,520,000 2,000,000 2,293,634 2,220,722 (8,908) (8,908) 2,211,814 (691,814) | .cvovened (691,814) | ......... 80,590 |08/15/2020.... | 3FE........
74160M KU 5| Prime Mortgage Tr RMBS Ser 2005-4 CI 2A9................ [ . | 03/01/2016. [ PAYAOWN............cccovverrrrremmrvreierreeis | coreeresensvessnenensinnns | cornenennnns 151819 | s 151,819 | oo 123,651 | oo 137,656 | oo | cvevisenenns 14,264 | ..o e 14,264 | s | e 151,819 0 | s 1,761 [10/25/2035.... | 2FM........
74924D  AA 7 |Residential Accredit Loans Inc RMBS Ser............cccccc... . | 03/01/2016. | Paydown 46,186 81,192 58,813 58,813 0 58,813 e (12,827) [ s (12,627) | ovvveveen 827 | 09/25/2037.... | 1FM........
749660  AJ 9 |RPIFinance Trust Term Ln B3Nt 1 3.25. . | 03/31/2016. | Redemption  100.0000 16,941 16,941 16,761 16,887 54 54 16,941 0 11/10/2016....
74966U AL 4 |RPIFinance Trust Term Ln B-4 Nt 1 3.5.........ccccooeeneen. | . | 03/31/2016. [ Redemption  100.0000 47,339 47,339 47,339 47,339 0 47,339 (U I 419 | 11/09/2020.... | 2FE........
75115L  AA  5|Residential Accredit Loans Inc RMBS Ser..................... . [ 03/25/2016. | PaydOwn..........vveveeeerreeeenreeinens [ coverveissnesnssseeenissenes | oveeveninns 119,417 | ooverenn M9,417 | oo 102,345 | oo 102,345 (U ORORRRSTON (R 102,345 [ oo [ e 17,072 | oo 17,072 | v 98 |08/25/2037.... | 1FM........
755920 AG 0| Receipts on Corp Sec Tr ABS Coll Tr Ser..........ccccocceecee .1 02/01/2016. | Redemption  100.0000...........cccocvere | cveverivivisivcscvisiiiiiion | covveeeeeeeens 120,370 | ..o 120,370 | coovevveeee 131,390 | oo 121,761 (1,391) (1,391) [ i | e 120,370 0 3,912 [08/01/2017.... | 3AM.......
758203  AA  1|Reed Elsevier Plc Deb 6.625% 10/15/23..................... | . | 01/01/2016. | Basis Adj 49,005 | ..........1,000,000 49,005 0 49,005 0 10/15/2023.... | 2FE........
760985 GQ 8 |Residential Asset Mtg Prod Inc RMBS Ser..................... | . | 03/01/2016. | Paydown 20,067 20,067 20,062 20,038 0 20,038 29 29 215 | 01/25/2032.... | 1FM........
760985 ST 9 |Residential Asset Mtg Prod Inc RMBS Ser. . | 03/01/2016. | Paydown 61,591 61,591 57,896 59,760 13 13 59,773 1,819 1,819 384 | 11/25/2032.... | 1FM..
76110V KU 1 [ Residential Funding Mtg Sec Il RMBS Ser.................... | . [ 03/25/2016. | Paydown. 7,276 7,276 3,482 3,482 3,794 3,794 7,276 0 8 |08/25/2032.... | 1FM........
761143 AD 8 |Residential Asset Sec Tr RMBS Ser 2007-A................... . | 03/01/2016. | Paydown 19,381 26,016 19,038 19,038 0 19,038 343 343 228 | 09/25/2037.... | 2FM........
761713 AF 3|Reynolds American Inc Co Gtd Nt 7.750%.................. | . | 03/05/2016. | Call ~ 114.2861 cienennn9,142,885 8,000,000 8,934,970 8,318,711 824,174 824,174 crreennn9,142,885 0 161,889 | 06/01/2018.... | 2FE........
761713 AY  2|Reynolds American Inc Sr Nt 4.850% 09/.................... | . | 01/01/2016. | Basis Adjustment..............ccccoovcevmrvee | corevsemmerissrciisnnnins [ e 104,441 | ..........1,500,000 | .............. 104,441 (0 [ [OOSR ISP, 104,441 0 09/15/2023.... [ 2FE........
78442G GG 5| SLM Student Loan Tr LBASS Ser 2003-4 Cl.................. .| 03/15/2016. | PaYAOWN..........ccceeeeeeesceccsscscsssssssisss | oo | coveeeeeeeeees 123128 | oo 123428 | oo 123,058 | oo 123,093 36 36 [ i | e 123,128 0 393 |03/15/2033.... [ 1FE.......
785778 HD 6 [SACO | Tr RMBS Ser 2005-6 CIA 1.013%........cocouue . | 01/25/2016. | Paydown. 13,803 13,803 13,330 13,330 473 473 13,803 0 11 109/25/2035.... | 1FM........
785811  AA 8| SACO | Tr RMBS Ser 2006-5 Cl 1A 0.583%................ | . | 02/25/2016. | Paydown 4,071 16,213 5,593 5,596 0 5,596 (1,525) (1,525) 04/25/2036.... | 1FM........
80875A  AK 7| Scientific Games Corp Term Ln B-2 Nt 3.........cccocvuunnune . | 03/31/2016. | Redemption ~ 100.0000 57,620 57,620 56,334 52,485 3,864 1,271 5,135 57,620 0 | v 1,172 {10/01/2021.... | 3FE...
80875A  AK 7| Scientific Games Corp Term Ln B-2 Nt 3............covvevens .| 02/29/2016. | Tax Free Exchange. ree 14,657,991 | L.......14,693,002 | ........14,656,730 | ........ 13,383,753 | ........ 1,273,235 1,003 274238 | coene 14,657,991 0| 222,844 |10/01/2021.... | 3FE...
820922 AV 4| Shearson Lehman CMO Inc CMBS Mtg Bkd Ser........... | . | 02/01/2016. | Paydown 33,283 33,283 30,368 32,604 679 679 33,283 0 313 [05/01/2017... [ 1....
82570J AE 6 Vencore Inc (Sl Org Inc) 1st Lien TLNt........cccococvercrcrc .| 03/31/2016. | Redemption  100.0000. 67,971 67,971 67,292 67,463 508 508 67,971 0 988 | 11/23/2019.... | 4FE...
82570 AE 6| Vencore Inc (SI Org Inc) 1st Lien TL Nt......cc.oveveerrrennne . | 03/31/2016. | Tax Free EXChange...........ccccovveunviees [ coeriveineinsiscinineinns | e 405,387 | oo 408,265 | ......ccouuu. 404,183 | ..o 405,213 173 A73 [ o [ e 405,387 0 | e 6,260 |11/23/2019.... [ 4FE...
835788 AH  6|SophiaLP Term Ln Nt1 4.750% 09/21/22.. .| 03/31/2016. | Redemption  100.0000. 62,500 62,500 62,188 61,688 510 303 813 62,500 0 750 |09/21/2022....
84762L AR 6| Spectrum Brands Inc SrNt 6.125% 12/15...........ccooeees . | 01/28/2016. | Barclays Capital 3,648,750 | ...........3,500,000 3,631,250 3,624,346 (1,214) (1,214) 3,623,132 25,618 25,618 12/15/2024.... | 4FE...
84762L AT 2| Spectrum Brands Inc SrNt 5.750% 07/15.................. .| 01/29/2016. | Variou: 5,397,650 | ..........5,266,000 | .........5,394,913 | .......... 5,346,313 | .......coooon 43,728 (1,161) SO/ 1 cirne5,388,880 8,770 8,770 07/15/2025.... | 4FE...
85231C  AA 3| StLouis Fed Office Bldg Tr CTL GSA Gtd.........cccceoeee. | . | 01/15/2016. | Redemption  100.0000.........cccevvvre | ovrivmriiimniireriineiirenns | cvvveriiinns 195,591 | covvvvienees 195,591 | oo 195,591 | oo 195,591 {0 IO ISP 195,591 0 01/15/2019.... | 1.....
85746* DR 8| State Street Bk & Tr Co ABS Sr Lev Lease.................... | . | 01/31/2016. | Redemption ~ 100.0000 51,188 51,188 51,188 51,188 0 51,188 0 01/31/2019....
85746* DU 1| State Street Bk & Tr Co ABS Sr Lev Lease.................... | . | 01/31/2016. | Redemption  100.0000 52,120 52,120 52,120 52,120 0 52,120 0 01/31/2019....
85746* DX 5| State Street Bk & Tr Co ABS Sr Lev Lease . |01/31/2016. | Redemption ~ 100.0000 48,400 48,400 48,400 48,400 0 48,400 0 01/31/2019....
85746* EA 4| State Street Bk & Tr Co ABS Sr Lev Lease.................... | . | 01/31/2016. | Redemption  100.0000 48,400 48,400 48,400 48,400 0 48,400 0 01/31/2019....
861832 A# 0| Stonehenge Cap Fund NY LLC ABS Sr Struct............... .| 03/15/2016. | Redemption  100.0000 23,673 23,673 23,673 23,673 0 23,673 (VN 499 | 12/15/2016.... | 1FE...
86280A AA 5| Stratford CLO Ser 2007-1A CI A1 0.936%...........coveveee . | 02/01/2016. | Paydown 1,049,729 [ 01,049,729 | L 902,767 | oo 1,002,009 | ..o | i 47,720 | oo T T20 | 1,049,729 0 | cveres 1,722 | 11/01/2021.... | 1FE..
86358E CL 8 | Structured Asset Inv Ln Tr RMBS Ser 2003................... . | 03/25/2016. | Paydown 572,707 572,707 526,312 532,518 | oo | cverirerein 40,189 | oo orern40,189 572,707 (0 [ 1,384 [07/25/2033.... | 1FM........
86359B  JU 6 | Structured Asset Sec Corp RMBS Ser 2004-................. . | 03/01/2016. | Paydown 51,835 51,835 51,827 51,780 55 55 51,835 0 | v 430 | 03/25/2034.... | 1FM........
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86363G  AJ 3| Structured Asset Sec Corp RMBS Ser 2007-................. . [ 03/01/2016. | PaydOWN...........vveeereeerreeierveeenens [ coveeveiiseesnisserenissenes | oveeveninnend 461,086 | .............. 461,319 | ...ccooooeonu 416,317 | oo 416,317 {0 [ [OOSR ISP 416,317 | oo [ e 44769 | .............. 44,769 | ........... 4,223 | 04/25/2047.... | 1FM........
86686B AC 9 |Sun Products Corp Term Ln BNt 1 5.500............ccco.... . | 03/31/2016. | Redemption  100.0000. 10,159 10,159 9,880 9,474 416 269 685 10,159 0 237 |03/18/2020.... | 4FE........
86686B AC 9| Sun Products Corp Term Ln BNt 1 5.500.................... . | 02/29/2016. | Tax Free Exchange. v 14,635,543 | ...14,852,250 | ........14,448,208 | ... 13,849,723 | ........... 674,894 | ... 10,927 | oo ...685,821 | oo woeen. 14,535,543 0 03/18/2020.... [ 4FE........
872227 AA  1|TBW Mtg Backed RMBS PTC Ser 2007-2 CI A1............ . [ 03/01/2016. | PaYOWN.......oovereerrrreecreirenresiees | oreeresisessisisensisnnenes | oveevesnees 130,113 | covires 130,113 | v 104,255 | ...ccoovvnad 89,089 | ..ocrir 15,165 25,858 1,023 | i | i 130,113 0 07/25/2037.... | 1FM........
87246A AE 8| TIAA Real Estate CDO Ltd CMBS Ser 2007-C... . | 03/10/2016. | Paydown 1,618,573 1,618,573 1,608,348 1,617,159 1,414 1414 1,618,573 0 08/15/2039.... [ 1FM..
88632Q  A* 4 /|Tibco Software Inc Term Ln Nt 1 6.500%...........ccvveunee . | 02/26/2016. | Redemption  100.0000. 37,500 37,500 36,609 33,781 2,950 769 3,719 37,500 0 386 | 11/25/2020.... | 4FE........
89440  AA 9| Travel Leaders Group LLC Term Ln B Nt 1...........ccccce... . | 03/31/2016. | Redemption  100.0000. 242,346 242,346 241,134 239,317 1,928 1,101 3,029 242,346 (0 [ 4,591 |12/05/2020.... | 4FE........
89789T  AA 4| Truman Capital Mtg Ln Tr RMBS Ser 2014-N................ | . | 03/25/2016. | Paydown ...2,115,749 ....2,115,749 2,113,043 | ... 2,108,428 6,023 1,297 7,320 ...2,115,749 0] s 12,081 | 07/25/2053.... | 5*...........
90270R  AC  8|UBS-Barclays Comm Mort Tr CMBS Ser 2012-............. |. | 03/01/2016. | Paydown 22,960 18,022 cerrrereeen(18,022) | o ....(18,022) 0 693 | 12/10/2045.... | 1FE........
903320 AS 2| US Airways Pass-Thru Tr ABS Ser 2000-3C................. . | 03/01/2016. | Redemption  100.0000. 617,649 617,649 617,649 617,649 0 617,649 0 25,910 |03/01/2022.... | 3FE...
90350C  AA 8| US Residential Opportu Fund Tr RMBS Ser.. .| 03/27/2016. | Paydown 576,937 576,937 576,937 573,189 3,748 3,748 576,937 0 3,554 |01/27/2035....
90363@ AA 8 |USTA Natl Tennis Ctr Inc Sr Sec Nt Ser A.................... | . [ 01/08/2016. | Redemption  100.0000..........ccocvevene | covvememsmesssessesssssssssenss | covivivinnnnns 436,809 | ............. 436,809 | ............. 436,809 | ............. 436,809 0 [ o | e 436,809 (U R 6,792 |09/08/2024.... | 1.....
904764 AL 1| Unilever Cap Corp Co Gtd Nt 2.750% 021................... . [ 02/10/2016. | Maturity. 2,000,000 2,000,000 ...1,998,356 | ........... 1,999,953 47 47 2,000,000 0| e 27,500 |02/10/2016.... | 1FE..
90783T  AA 8| Union Pacific RR PTC Ser 2004-1 5.404%.................. | . | 01/02/2016. | Redemption ~ 100.0000 390,509 390,509 390,509 390,509 0 390,509 0| s 10,552 | 07/02/2025.... | 1FE...
90931Q  AA 5| United Airl Lines LBASS EETC 2013-1 CIB.................. | . | 02/15/2016. | Paydown 2,027,918 2,027,918 2,036,214 2,034,657 (6,739) (6,739) 2,027,918 (1 [ 54,500 |02/15/2023.... | 2FE...
91736# AA 4| United States of America BIA CTL GSA Gtd.................. .| 03/15/2016. | Redemption ~ 100.0000...........cccocvers | ovvevevevisivivcscviviviiiiin | coveeeeeeeeens 104,732 | oo 104,732 | oo 104,732 | oo 104,732 0 [ i | e 104,732 0 3,001 [03/15/2024.... [ 1.....
91737#  AA 3| United States Govt SS Ls FinTr CTL GSA G................. | . | 03/15/2016. | Redemption ~ 100.0000. 251,065 251,065 250,239 250,855 210 210 251,065 0 | v 1,971 [11/15/2018.... [ 1....
91827M  AA 9| Vericrest Opportunity Ln Trans RMBS Ser..................... .| 03/25/2016. | Paydown 502,864 502,864 502,864 501,222 1,642 1,642 502,864 0 2,983 |10/25/2057.... | 5*....
918300 AJ 5| Vericrest Opportunity Ln Trans RMBS Ser..........ccccouuuue. . | 03/25/2016. | Paydown. 898,255 898,255 897,322 894,143 3,323 788 4111 898,255 0 5,649 | 04/25/2055.... | 5*....
91830J  AJ 2| Vericrest Opportunity Ln Trans RMBS Ser..................... .| 03/25/2016. | Paydown 912,125 912,125 911,162 901,792 9,471 862 .....10,333 912,125 (VN R 4,841 | 02/25/2055.... | 5*....
91830L  AJ 7| Vericrest Opportunity Ln Trans RMBS Ser........cccccouuuuee . | 03/25/2016. | Paydown. 330,856 330,856 330,490 325,979 4,466 41 4,877 330,856 0 | e 1,929 |06/26/2045.... | 5*....
91830V AA 4/ Vericrest Opportunity Ln Trans RMBS Ser..................... .| 03/25/2016. | Paydown 789,701 789,701 788,905 | ............ 775,900 | ... 13,034 767 ....13,801 789,701 (V) R 4,519 | 03/25/2055.... | 5*....
92851@ AA 3| Vivendi SPC TrCTL 6.630% 04/15/22.............ccccooueee. | . [ 03/15/2016. | Redemption  100.0000 60,789 60,789 60,789 60,789 0 60,789 0 673 |04/15/2022.... | 2.....
92871E  AA 0/ Vericrest Opportunity Ln Trans RMBS Ser. . | 03/25/2016. | Paydown. 326,635 326,635 326,282 322,066 4,254 314 4,568 326,635 0 02/25/2055....
92871K  AA 6| Vericrest Opportunity Ln Trans RMBS Ser............cccoo..u . | 03/25/2016. | Paydown 989,702 989,702 988,949 988,971 730 730 989,702 0 11/27/2045.... | 1Z....
92978N  AE 4| Wachovia Bank Comm Mtg Tr CMBS Ser 2007-............ .| 03/01/2016. | Paydown 46,672 46,672 46,203 46,521 150 150 46,672 (VN R 487 | 02/15/2051.... | 1FM........
93362F AB 9 [Washington Mutual Mtg RMBS Ser 2006-ARS............... . [ 03/01/2016. | PaydOWN........coouvirriirirriinriiinsiinens | cevesiiesisisssiessiensiies | oeviseniinns 107,570 | ccovererrenees 146,809 | ..coovvveeee 130,965 | ..covvren 130,965 {0 IO ISP 130,965 (23,396) (23,396) 590 |08/25/2046.... | 1FM........
93363E  AB 1| Washington Mutual Mtg RMBS Ser 2006-AR10............. | . | 03/01/2016. | Paydown 13,583 13,324 13,344 12,014 1311 1,311 13,325 258 258 65 |09/25/2036.... | 1FM........
93363N  AA 3| Washington Mutual Mtg RMBS Ser 2006-AR12............. | . | 03/01/2016. | Paydown. 23,951 24,832 24,907 22,196 2,686 2,686 24,882 (931) (931) | oo 108 |10/25/2036.... | 1FM........
93363P AA 8| Washington Mutual Mtg RMBS Ser 2006-AR14 . | 03/01/2016. | Paydown 38,979 39,179 35,951 35,951 0 35,951 3,029 3,029 11/25/2036....
939348 AE 8| Washington Mutual MSC Mtg PT RMBS Ser 20............ . [ 03/01/2016. | PaYOWN.......oovreerrrreicreiierrisnees | oreeresisessisineesessnnenes | oveevesnees 176,083 | .coovveee 170,221 | oo 130,849 | .o 130,849 0 [ e | e 130,849 [ oo [ v 45235 | oo 45235 | .o 710 | 04/25/2037.... | 1FM........
94974B  FY  1|Wells Fargo & Co SrNt 4.100% 06/03/26.................... .| 01/01/2016. | Basis Adj 20,631 2,000,000 20,631 0 20,631 0 06/03/2026.... | 1FE...
94978# AT 4 |Wells Fargo Bank Northwest NA CTL Ser 20................. .| 03/01/2016. | Redemption  100.0000 28,581 28,581 28,581 28,581 0 28,581 0 317 |08/01/2027.... | 2......
94978%# AU 1 |Wells Fargo Bank Northwest NA CTL MWRAL............. | . [ 03/15/2016. | Redemption ~ 100.0000. 31,214 31,214 32,681 32,182 (968) (968) 31,214 0 371 |05/15/2032.... | 1....
94978#  AX 5| Wells Fargo Bank Northwest NA CTL CVS Co............... . | 03/10/2016. | Redemption  100.0000. 84,875 84,875 84,875 84,875 0 84,875 0 941 |10/10/2024.... | 2.....
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94978% BC 0 |Wells Fargo Bank Northwest NA CTL 6.59.................. . | 03/01/2016. | Redemption ~ 100.0000...........cccoomvre | cormrrermmmmmmrrmveriissnnes | ovevverinns 119,006 | .....ooovvees 119,006 | ..ovvvvenee 119,006 | covvvvenee 119,006 (U RSN (S 119,006 (0 [ 1,318 [ 11/01/2022.... | 2.....
94983C AS 6| Wells Fargo Mtg Backed Sec Tr RMBS Ser 2................ | . | 03/01/2016. | Paydown. 380,348 380,348 386,053 385,826 (5,479) (5,479) 380,348 0 | cvveres 1,978 |06/25/2035.... | 1FM........
98149B  AK 7 |World Kitchen LLC Term Ln Nt 1 5.500%..............ccucn. . | 03/31/2016. | Redemption  100.0000. 11,084 11,084 10,973 10,904 127 53 180 11,084 {1 I 154 | 04/02/2018.... | 4FE...
000000 00 O |BurgerKing Term Ln B2 Nt 1 3.750% 12/.....ccevvrvvneens A| 03/31/2016. | Redemption  100.0000 63,104 63,104 63,183 62,670 511 (78) 433 63,104 0 598 | 12/12/2021.... | 4FE...
008916  AH 1 |Agrium Inc SrNt 6.750% 01/15/19.. .| 1'{01/01/2016. | Basis Adj 51,638 1,000,000 51,638 0 51,638 0 01/15/2019....
066800 AA 1 |Banro Corporation 2nd Lien Nt 10.000% O............ccoeee. A| 02/25/2016. | Direct. 282,000 375,000 257,496 206,250 84,931 9,908 94,839 301,089 ceeereennd(19,089) [ v (19,089) | ........ 18,904 | 03/01/2017.... | 5.....
496902 AJ  6|Kinross Gold Corp SrNt 5.125% 09/01/2.................... | | | 03/17/2016. | Morgan Stanley & Co Inc. ....6,503,250 ....7,350,000 | ...........7,291,075 | ........... 7,310,845 1,142 1,142 ceeennn 1,311,987 cereennnne(808,737) [ e (808,737) | ....... 198,829 | 09/01/2021.... | 3FE...
73755L  AF 4| Potash Corp Saskatchewan Inc SNt 6.5................... | | | 01/01/2016. | Basis Adj 44,721 ....1,000,000 44,721 0 44,721 0 05/15/2019.... | 1FE........
878742 AS 4| Teck Cominco Ltd SrNt 6.000% 08/15/40................... | [ 02/24/2016. | Morgan/JP/Securities - Bonds. 2,593,750 ...5,000,000 | ..........4,991,050 | ........... 2,100,000 2,891,711 24 2,891,735 cevennnn 4,991,735 nnr(2,397,985) | ........(2,397,985) | ....... 161,667 | 08/15/2040.... [ 3FE........
C7740G ~ AB 7 |Regent Purchaser Inv (RGL) Term Ln Nt 1.....cccooovvevnees A| 03/30/2016. | Redemption  100.0000 62,500 62,500 25,000 22,813 2,188 37,500 39,688 62,500 0 990 |08/13/2021.... | 5FE........
000000 00 O |Axtel SAB de CV 1stLien Nt 9.000% 01/. .| F|01/13/2016. | Direct. 224,675 215,000 219,838 219,589 (56) (56) 219,532 5,143 5,143 9,084 |01/31/2020....
000000 00  O|Axtel SABde CV 1stLien Nt 9.000% 01/.........ccccccecs F|02/19/2016. | Call ~ 106.7500. ....1,264,988 ..1,185,000 | .........1,221,045 | ........... 1,219,390 | ccooooccvccccccs 843 | ..o LT £ 85,598 | i e 1,264,988 0| e 58,954 |01/31/2020.... | 4FE........
000000 00 0 |Avianca Holdings SA SrNt 8.375% 05/10.................. F|02/03/2016. | Direct. 68,850 85,000 64,813 163 163 64,975 3,875 3875 | 1,740 |05/10/2020.... | 4FE........
009503 AD 5| Airspeed Ltd ABS Vitesse Air Hdg TrCtf S................... R| 03/15/2016. | Paydown 50,349 50,349 10,123 (U P2 T O IS 40,226 | oo ...40,226 50,349 0 589 |06/15/2047.... | 5*...........
018890 16 0| Preferred Term Secs XIIl LBASS Sec Nt Se.................. | F| 03/24/2016. | Paydown. 55,630 55,630 41,042 42,140 | oo [ e 13,489 | oo ...13,489 55,630 {1 I 151 | 03/24/2034.... | 1FE........
055451  AQ  1|BHP Billiton Fin USA Ltd Co Gtd Nt 2.8...................... | R| 01/12/2016. | Goldman Sachs & Company. 9,289,300 | .........10,000,000 | ........10,019,747 | ........ 10,014,021 (79) (79) e 10,013,942 e (T24,642) | (724,642) | ....... 112,604 | 02/24/2022.... | 1FE........
11042A  AA 2| British Airways Plc PTC 4.625% 06/20/2.............cc...... F|03/20/2016. | Redemption ~ 100.0000...........cccmmrrre | orerrermmmmmerneerenrsnnnes | oveerennnees 179,068 | ..ocvvrnee 179,068 | ........ccc... 181,048 | ..covvv 180,604 (1,537) (1,537) [ ovveerrverireniennis | evvveriiines 179,068 0 2,070 | 06/20/2024.... | 1FE........
11042B AA 0 |British Airways Plc PTC  5.625% 06/20/2..................... F| 03/20/2016. | Redemption  100.0000 594,201 594,201 601,949 599,017 (4,816) (4,816) 594,201 0 8,356 |06/20/2020.... | 2FE....
74040Y AA 0| Preferred Term Sec Ltd LBASS X Flt Rate..................... | R| 01/04/2016. | Paydown 34,286 34,286 21,600 23,402 | oo | i 10,884 | .o ...10,884 34,286 0 91 | 07/03/2033.... | 1FE..
74041A  AA 1| Preferred Term Sec XIIl LBASS Flt Rt Nt.............ccouvveees R| 03/24/2016. | Paydown 35,959 35,959 25,567 26,713 9,246 9,246 35,959 0 98 | 03/24/2034.... | 1FE...
74041C  AA 7 |Preferred Term Sec Ltd XV LBASS FIt Rt N..........ccc..c.c. R[ 03/29/2016. | PaydOWN...........ovveuerirrirerinriinneiiinees | covessinesiissssesssesseses | osvesenienns 118,131 | v 118,131 86,232 10T [ s [ e A7120 | o BTA20 | s | e 118,131 0 313 [09/26/2034.... | 1FE..
74041N AA 3 |Preferred Term Sec XII LBASS Sec Nt 1.........cocvcvcvevee F| 03/24/2016. | Paydown 78,652 78,652 67,845 68,940 9,712 9,712 78,652 0 244 | 12/24/2033.... | 1FE...
74041N AL 9 |Preferred Term Sec XII LBASS Ltd Ser XL..........cccccouue. R| 03/24/2016. | Paydown. 58,989 58,989 38,638 A1768 [ i [ i 17,221 | e L7221 58,989 {1 I 157 | 12/24/2033.... | 1FE..
74041U  AA 7 |Preferred Term Sec LBASS XIV Sec Nt 1 R| 03/24/2016. | Paydown 41,324 41,324 32,543 33,385 7,940 7,940 41,324 0 06/24/2034....
74042H  AA 5| Preferred Term Sec Ltd LBASS XIX FIt Rt........cccocvvuuuee R| 03/22/2016. | Paydown 5,810 5,810 3,964 4,142 1,667 1,667 5,810 0 13 | 12/22/2035.... | 1FE..
74042)  AA 1| Preferred Term Sec Ltd LBASS XXINt Ser................... | R[ 03/22/2016. | Redemption ~ 100.0000 376,858 376,858 287,354 294,936 81,921 81,921 376,858 0 821 |03/22/2038.... | 1FE...
74042M  AE 6 | Preferred Term Sec Ltd LBASS Mezz Nt Cl................... | R[ 03/22/2016. | Paydown. 0 0 09/22/2036.... | 1AM...
74043A  AC 5| Preferred Term Sec Ltd LBASS XXIII Nt Se................... R| 03/22/2016. | Paydown 21,135 21,135 13,907 15,937 5,199 5,199 21,135 0 38 [12/22/2036.... | 1AM...
74986@ AE  1|RREEF America REIT Il Inc SrNt 5.160%.........cccvevunee F|01/06/2016. | Call ~ 105.5194. 15,827,910 | .........15,000,000 | .........15,952,950 | ......... 15,705,000 | ..ooocverrirciennns [ e 122,910 | oo 122,910 | e e 15,827,910 0 | cens 49,450 |06/13/2017.... | 1....
81726 AE 1| Sensata Technologies 1st Lien Term Ln B. .| F| 03/31/2016. | Redemption  100.0000. 24,875 24,875 24,700 24,716 159 159 24,875 0 10/14/2021....
91911T AH 6| Vale Overseas Ltd Nt 6.875% 11/21/36.......ccccccevevveees [ R| 01/29/2016. [ DIFECL.......oovrvverecrivrrrereireerriiseensinees | coveeresisessssssessssnnes | cevsnessiinns 163,442 247,000 238,973 239,113 10 10 239,123 e (75,881) [ v (75,681) 11/21/2036.... | 2FE...
931899  9A 8| Walkers SPV Priv PINt 0.423% 12/31/19.........cccocece0e. R| 03/31/2016. | Redemption  39.5032 364,046 921,562 79,958 79,958 284,088 284,088 364,046 0 617 [12/31/2019.... | 6*..
931899  9A  8|Walkers SPV Priv PINt 0.423% 12/31/19.......ccouevvuunne R 03/31/2016. | Capital Distribution. 557,516 557,516 557,516 0 557,516 0 12/31/2019.... | 6*...
984245 AM 2| YPF Sociedad Anonima SrNt 8.500% 03/2................. F[03/22/2016. | DIFECL.......vvurrerurerererrernerssensnesssnnees | crvsesssnssssssssessssssesnes | soevesenssns 125156 | ..o 125,000 | .oovvveenen 125,000 (LI ORRRSTN (R 125,000 156 156 03/23/2021.... | 5FE...
G1981@ AA  0|Cayman Turtle Farm Ltd Gtd Sr Nt 4.850..................... | F| 03/01/2016. | Redemption ~ 100.0000...........cccvvvere | corvermermerrmereerrecreins | cevverneennns 165,381 | .cocvnees 165,381 | oo 165,381 | .occvvrs 165,381 0 [ e | e 165,381 0 2,005 | 03/01/2019.... | 1....
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G24524  AH 6| Country Garden Hidg Co Sr Nt 7.250% 04.................. | F|03/04/2016. | Direct. 1,215,675 | ... 1,175,000 | ... 1,210,375 | ... 1,206,055 (629) (629) corereeen 1,205,426 | oo | s 10,249 | oo 10,249 | ......... 29,065 |04/04/2021.... | 3FE........
G72212  AA 4| Preferred Term Secs XIX LBASS Sec Nt 0............c..... F|03/22/2016. | Paydown 15,606 15,606 10,577 (52,491) 68,090 cieenn..68,090 15,606 0 23 [12/22/2035.... | 1FE........
G7222R AA 8 |Preferred Term Secs XXI LBASS Sec Nt 0.................. F|03/22/2016. | Paydown 296,701 296,701 203,119 211,103 85,598 85,598 296,701 0 646 |03/22/2038.... | 1FE........
G8038#  AK 4| Serco Group plc SrNt SerA 3.770% 05/.................... | F| 02/16/2016. | Call ~ 100.0000 ...2,174,369 2,174,369 | .........2,174,369 | ......... 1,952,269 222,100 222,100 ...2,174,369 05/14/2020.... | 3.....
L0426# AA 7| AWAS Aviation Capital Term Ln Nt 1 3.5. R| 03/24/2016. | Redemption  100.0000 4,629,492 4,629,492 4,537,122 4,619,700 9,792 9,792 4,629,492 05/12/2016....
L6388F AL 6| Millicom Intl Cellular Sr Nt 6.625% 10.........coevrrerrccnens F|03/01/2016. | Direct ....1,092,500 ...1,150,000 | ..........1,230,500 | ........... 1,062,313 | ccvvveaee 156,432 (2,830) e 153,602 | i ...1,215,915 ceenennn(123,415) 10/15/2021.... | 3FE........
L7601F  AC 5| Pinnacle Acquistion (Paradigm) Term Ln C.................. [R| 03/31/2016. | Redemption ~ 100.0000 3,815 3,815 3,763 3,204 580 31 611 3815 0 46 | 07/30/2019.... | 4FE........
N3386# AM 1 |Fugro NV Gtd SrNtSerA 5.050% 08/17].................... | F| 01/27/2016. | Call ~ 106.3782 ....1,090,252 ...1,024,883 902,731 904,384 | ... | i LECIREICIC I N 185,869 [ i ....1,090,252 (VN R 22,183 | 08/17/2018.... | 3.....
P2R35N  AA 6 |Cia Latino Americana Sr Mt Nt Ser E 11........cccccoocceeees F|02/11/2016. | Direct. 93,980 | .overvrenenn 100,000 90,500 91,668 21 21 91,880 2,100 3,865 | 10/15/2019.... [ 5FE........
P989MJ  AY 7| YPF Sociedad Anonima Sr Nt 8.750% 04/0................ F| 03/22/2016. | Direct 64,088 65,000 66,755 62,969 3,656 (27) 3,629 66,598 (251 [ o511 [ s 2,705 | 04/04/2024.... | 5FE........
3899999. Total Bonds - Industrial and Miscellaneous: .301,052,234 339,430,770 | .......307,194,052 | ....... 283,371,217 ,896,465 ,740,280 ,636,745 .......308,385,944 .(7,333,711) | . ....4,300,859 XXX XXX
8399997. Total Bonds - Part 4 .......503,930,220 | .......559,911,229 | ......515,258,578 | ....... 473,532,269 | ......... 6,847,611 | ........ 2,006,280 | ... | .........8,853,891 0 509,825,650 0 ....(5895431)] .....(5895431) | ...8,294,653 XXX XXX
8399999. Total Bonds .......503,930,220 | .......559,911,229 | ......515258,578 | ....... 473,632,269 | ........6,847,611 | ....... 2,006,280 | ...ccooovvnciennnn 0 ......8,853,891 .0 | ......509,825,650 0 [....(5,895,431) | ........(5,895,431) | ....8,294,653 XXX XXX
Preferred Stocks - Industrial and Miscell
338135 2 6 | Fitchburg Gas & Elec Lt Co 5.125% Cum Pf.................. | . | 01/29/2016. | Call  102.5610......cccocrmmvvencrnnirennens | wovnerennnn 1,202,000 | oo 123,278 95,619 88,764 6,855 6,855 95,619 27,659 27,659 XXX RP3A......
8499999, Total Preferred Stocks - Industrial and MISCEIANEOUS................c..ovovveveerieeiereeieeiecieeeeseeeies s eeieesse e seessesseeses s seessseeseesessesssessesesessessesssssenesnes | evsesriesseees 123,278 XXX 95,619 88,764 6,855 0 0 6,855 0 95,619 0 27,659 27,659 0 XXX XXX
8999997. Total Preferred SIOCKS = PAM 4.t ssss i sss oottt ss b4k bbb bbbttt | eenisseniias 123,278 XXX 95,619 88,764 6,855 0 0 6,855 0 95,619 0 27,659 27,659 0 XXX XXX
8999999, Total Prefermed SIOCKS. ...ttt ettt | s 123,278 XXX 95,619 88,764 6,855 0 0 6,855 0 95,619 0 27,659 27,659 0 XXX XXX
Common Stocks - Industrial and Miscell
226344 20 8| Crestwood Equity Partners LP Com...............ccccccceuueeeees | . | 03/07/2016. [ VAMOUS.........cccoeeerereiciccciccisiscsiicsiiins | v 180,368.000 | ...........1,547,650 XXX e 13,773,495 | .. 3,748,026 | ....... 10,025,469 1..10,025,469 | ......ooovvvveviviriiinns e 13,773,495 10(12,225,845) | ......(12,225,845) | ....... 248,006 XXX L.
23311P 10 0| DCP Midstream Partners LP COM.........ccocvureenerireneens 03/02/2016. | Citigroup Global Mkts Ltd..........cccccves | vorrrruunces 96,100.000 | ...........2,127,608 XXX e A TA4343 | L 2,370,787 | .........2,373,556 2,373,556 ceoenenn8,T44 343 enen(2,616,735) | ........(2,616,735) | ......... 74,958 XXX L.
464287 18 4 |Ishares China Large-Cap Com (ETF).......cccccccceeeuericcccs .| 01/13/2016. | WallachBeth Capital LLC.................... |.......2,982,000.000 | ........93,254,187 XXX ... 124,326,683 | ....... 105,234,780 | ....... 19,091,903 119,091,903 | oo ... 124,326,683 +...:(31,072,496) | ......(31,072,496) | ....ooocccccccnene. XXX L.
49456B 10 1| Kinder Morgan InC COM........c.cuevuuerieriencrisenieneriieniinns 01/27/2016. | VAOUS......ooorvvrririinerirereissriresiiesnns | i 190,772.000 | ...........2,834,380 XXX 1,514,994 | L 2,846,318 | .........4,668,676 068,676 | oo cvnnennn 1,514,994 cenen(4,680,614) | ........(4,680,614) [ ...ooorvvirirnne XXX L.....
55616P 10 4 |Macy's Inc Com .| 02/12/2016. | TIM Capital 370.000 14,485 XXX 0 14,485 4,485 XXX L
59564N 10 3| Midcoast Energy Partners LP Com.........c.ccooeuunciierunns . [ 02/01/2016. | Instinet Villanova.............cccceveevereverenes [ wornrereenns 70,300.000 | ..oocereeecd 627,884 XXX reeeen 1,377,363 683,316 694,047 694,047 coveeen 1,377,363 e (TAAT) [ e (7T49,478) | ..oovcvvrcrii XXX L.
55303C  2#  7|MGM Com .| 03/28/2016. | Morgan/JP/Securities - Bonds............. | cccccccccc 12,519.000 | ...ooovoveeen 863,811 XXX 307,207 957,704 ((GISTOR1S1c) R N SOOI (650,496) 307,207 556,604 556,604 XXX A..
822634 10 1] Shell Midstream Partners LP Com.........cccccoumuonsiinniiinns . [03/02/2016. [ VariOUS.......coorveniiiriinniieniissiiniiins | cevirninead 94,432.000 | ..........3,432,710 XXX 3,682,848 3,920,817 (237,969) (237,969) 3,082,848 (250,138) (250,138) | ......e. 19,800 XXX L.
9099999. Total Common Stocks - Industrial and Miscellaneous .......104,702,715 XXX ... 155,726,933 | ... 119,761,748 35,965,186 0 0 35,965,186 0| ....155726,933 .0 |.....(51,024,217) | ......(51,024,217) | ....... 342,764 XXX XXX
Common Stocks - Mutual Funds
63868B 49 2 |Nationwide Highmark Sm Cap Fd Inst (Seed. . | 01/26/2016. | Direct. 393.600 10,383 XXX 10,374 11,532 (1,158) (1,158) 10,374 9 9 XXX
638688 81 5 | Nationwide Bailrd Intr Eq Fd Inst (Seed).............cooeeeer. | . | 01/26/2016. | Direct. cerreenenen 1,389,600 | i 9,950 XXX 10,968 10,630 337 337 10,968 (1,018) (1,018) XXX L....
63868C 30 0| Nationwide Highmark Bond Fd Inst (Seed).................... .| 01/26/2016. | Direct 991.210 10,626 XXX 10,963 10,606 357 357 10,963 (336) (336) 19 XXX L.
63868C 70 6| Nationwide Highmark CA Int Fd Inst (Seed................... | . | 01/26/2016. | Direct. cevireeneenn 1047700 | i 11,022 XXX 10,744 10,917 (173) (173) 10,744 278 278 18 XXX L.
63868C 86 2| Nationwide Highmark Nt In Fd Inst (Seed..................... | . | 01/26/2016. | Direct. 975.920 10,872 XXX 11,034 10,784 250 250 11,034 (161) (161) 15 XXX L.
9299999. Total Common Stocks - Mutual Fund: 52,853 XXX 54,083 54,469 (387) 0 0 (387) 0 54,083 0 (1,228) (1,228) 52 XXX XXX
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o Number of Shares Book/Adjusted Increase/ (Amortization)/ Impairment B/ACV. Change in Carrying Value at (Loss) on (Loss) on (Loss) on Received Contractual | Indicator
CUSIP Identification Description n Disposal Date] Name of Purchaser of Stock Consideration Par Value Actual Cost Carrying Value (Decrease) Accretion Recognized (11+12-13) B/AC.V. Disposal Date Disposal Disposal Disposal During Year | Maturity Date (a)
9799997 Total Common Stocks - Part 4 ....104,755,568 XXX ...155,781,016 | ....... 119,816,217 35,964,799 0 0 ....35,964,799 .0 ....155,781,016 o0 [ ......(61,025,445) | ......(51,025,445) | ....... 342,816 XXX XXX
9799999. Total Common Stock: ....104,755,568 XXX ...155,781,016 | ....... 119,816,217 35,964,799 0 0 ....35,964,799 ] ...155,781,016 w0 [.(51,025,445) | ......(51,025,445) | ....... 342,816 XXX XXX
9899999. Total Preferred and Common Stocks ...104,878,846 XXX ...155,876,635 | ....... 119,904,981 | ....... 35,971,654 | ..o 0 0 ....35,971,654 .0 ....155,876,635 w0 [ ......(50,997,786) | ......(50,997,786) | ....... 342,816 XXX XXX
9999999. Total Bonds, Preferred and Common Stock ....608,809,066 XXX ...671,135213 | ....... 593,437,250 | ....... 42,819,265 | ......... 2,006,280 0 ....44,825,545 .0 ....665,702,285 .0 |....(56,893,217) | ......(56,893,217) | ....8,637,469 XXX XXX

(a) For all common stock bearing the NAIC market indicator "U" provide: the number of such issues................
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Statement for March 31, 2016 of the NATIONWIDE MUTUAL INSURANCE COMPANY
SCHEDULE DB - PART A - SECTION 1

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

1 2 3 4 5 6 7 8 9 10 1 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative
Prior Year(s) | Current Year Adjustment Hedge
Type(s) Strike Price, | Initial Costof | Initial Cost of C Unrealized | Total Foreign Current to Carrying Credit | Effectiveness
Schedule|  of Date of Rate of Index Premium Premium ¢} Valuation Exchange Year's Value of Quality of | at Inception
Description of ltems(s) Hedged, Used| / Exhibit | Risk(s) Exchange, Counterparty Trade Maturity or |  Number of Notional Received (Received) (Received) | Current Year | Book/Adjusted | d Increase Changein | (Amortization)] Hedged Potential | Reference| and at Year-
Description for Income Generation or Replicated | Identifier a) or Central _Clearinghouse Date Expiration Contracts Amount (Paid) Paid Paid Income Carrying Value | e| Fair Value | (Decrease) BJ/A.C.V. | Accretion Items Exposure Entity end (b)
Swaps - Hedging Effective - Interest Rate
Pay Fixed USD Receive Floating Merrill Lynch Capital USDLIBBBA3
USD Interest Rate Swap AFS Bond -- 532716AMO................... D1-1.... Interest | Services GDWTXX03601TB7DW3UQ .11/13/2007 | .07/15/2017 | ..ovvvvvvvvcrevcveres | e 8,650,000 | M (4.98 USD)| .....oovovmvvvermmmnenes [ o | i (95,107) | v (0)] oo [ +eeccc(87,500) | e | e [ v [ i | i 49470 | .o 100/99.1794
Pay Fixed USD Receive Floating Morgan Stanley USDLIBBBA3|
USD Interest Rate Swap AFS Bond -- 902494AN3................... | D 1-1...0. Interest | Capital Services 17331LVCZKQKX5T7XV54 | .12/19/2007 | .04/01/2016 | ....covovccvvcccccccs | e 9,750,000 | M (4.62 USD)| ....covvvveuereveuenenes [ eorrerrrrresssssracsrass | ovivnenn (97,745) 0].. 2 0 2,569 100/99.748.
Pay Fixed USD Receive Floating Surplus Note Liability -- Mutual USDLIBBBA3|
USD Interest Rate Swap Surplus Note Exhibit 7. | Interest | Deutsche Bank AG.. 7LTWFZYICNSX8D621K86] .07/18/2012| .12/15/2024 | .........coccovcvvvenes ..400,000,000 | M (4.566 USD)| ......cccooummmmmmvcrns [ covrrvriiieriranrens e 1,709,851) [ oo (O)] - | (22,796,247) | ..oovorrrrns | v [ e | e | e 5945119 | oo 100/99.8093
0859999. Total-Swaps-Hedging Effective-Interest Rate. 0 0 |....(1,902,702) (0) KXX (23,263,745) 0 0 0 0f... 5,997,159 XXX XXX
0909999. Total-Swaps-Hedging Effective. 0 0....(1,902,702) (0) KXX (23,263,745) 0 0 0 0]... 5,997,159 XXX XXX
Swaps - Hedging Other - Interest Rate
USDLIBBBA3
Pay Fixed USD Receive Floating M (3.0042]
USD Interest Rate Swap Bond Portfolio Hedge......................... | N/A......... | Interest [ Deutsche Bank AG.. 7LTWFZYICNSX8D621K86] .07/29/2010] .08/03/2020 | ..........ccccvvvveee ..200,000,000 [US10)] U IS ..(1,242,832) ] ........ (15,926,796) | ... | (15,926,796) | ...(4,185,433) | ...oocovvvvuvmvuvrns [ o | v | e 2,098,942 | oo 001
Pay Fixed USD Receive Floating Morgan Stanley USDLIBBBA3|
USD Interest Rate Swap Bond Portfolio Hedge...........cc..cc......... | N/A......... | Interest | Capital Services 17331LVCZKQKX5T7XV54 | .12/08/2009 | .12/10/2019 | ...covvvvvvvrvres ..190,000,000 M (3.516 USD)| ....covvvveuveurmvcnns [ cervrvviiiiriraercns «d(1,419,185) | ......... (16,929,117) | ... | (16,929,117) | ... (2,919,447 [ cvcvvvvvovecveccns [ v [ v | e 1,838,986 | ....ocoovvveveeee 001...oovvevrvnene
Pay Fixed USD Receive Floating Bank of America USDLIBBBA3
USD Interest Rate Swap Bond Portfolio Hedge......................... | N/A......... | Interest [ Corp B4TYDEB6GKMZO031MB2 .12/08/2009 [ .12/10/2019 | .....cvvvvvvvvvvvvnnns ..270,000,000 | M (3.53 USD)| ....cocvvvevevevvevvenes [ covsscvcvsssrcvissscrs ...(2,026,187) | ......... (24,194,048) [ ... | (24,194,048) [ ...(4,140,911) | oooeovvvvuvmrvicce | covrrcrerscsrccsceccces | e | e 2,613,295 | .o 001
USDLIBBBAS3|
Pay Fixed USD Receive Floating M (3.7332]
USD Interest Rate Swap Bond Portfolio Hedge...........ccccccceco..... | N/A......... | Interest | UBS AG................... BFM8T61CT2L1QCEMIKSQ .01/27/2010 | .01/29/2020 | .....coocvveveveees ..200,000,000 [US]0)] [T R ...(1,599,881) | ......... (19,957,329) | ... | (19,957,329) | ...(3,182,580) [ .....crvveuuvurveucns [ oremrrcrvviverrrenns [ vremrrerviiriieens | v 1,971,322 | oo 001..ovveevreneee
USDLIBBBA3
Pay Fixed USD Receive Floating Morgan Stanley M (3.7732
USD Interest Rate Swap Bond Portfolio Hedge......................... | N/A......... | Interest | Capital Services [7331LVCZKQKX5T7XV54 | .02/24/2010 | .02/26/2020 | ............cccccc.cc. ..150,000,000 [US10)] U ISR ....(1,226,866) | ......... (15,433,279) [ ... | (15,433,279) [ ...(2,441,711) | oo | o | i | e 1493214 | ..o 001
0919999. Total-Swaps-Hedging Other-Interest Rate 0 0...(7,514950) (92,440,569) (92,440,569) | (16,870,083) 0 0 0]...10,015.758 XXX XXX
0969999. Total-Swaps-Hedging Other 0 0...(7,514950) (92,440,569) KX) (92,440,569) | (16,870,083) 0 0 0]...10,015.758 XXX XXX
1159999. Total-Swaps-Interest Rate. 0 0...(9417.652) (92,440,569) KXX(115,704,314) | (16,870,083) 0 0 0]..16,012918 XXX XXX
1209999. Total-Swaps 0 01...(9417,652) (92,440,569) KX)(115,704,314) | (16,870,083) 0 0 0]..16,012918 XXX XXX
Forwards - Hedging Other
Pay Fixed USD Receive Floating Currenc| Goldman Sachs
EURO Spot Forward Private Equity Portfolio...................c.... BA-1.... |y International Ltd W22LROWP2IHZNBB6K52{ .02/03/2016 | .02/05/2018 | ..........ccceeece. ....56,435,000 [0 USD (0 BRL) (2,078,978) | ... | ...(2,078,978) | ...(2,078,978) | ...ovevvvevuvererernns | wovmmmmrmmmmmamnmnannns | eeeeemseeecreeeceees | v 386,670 | ..o 007..cocvievnenens
12229999. Total-Forwards-Hedging Other. 0 0 0 (2,078,978) KXN ...(2,078,978)| ...(2,078,978) 0 0 0..... 386,670 XXX XXX
1269999. Total-Forward 0 0 0 (2,078,978) KXN ...(2,078,978)| ...(2,078,978) 0 0 0 ... 386,670 XXX XXX
1399999. Total-Hedging Effective 0 0{....(1,902,702) KX (23,263,745) 0 0 0 0]... 5,997,159 XXX XXX
1409999. Total-Hedging Other. 0 0f...(7,514950)] .. KX (94,519,547) | (18,949,061) 0 0 0 ]...10,402.429 XXX XXX
1449999. TOTAL 0 0f...9417,652)] .. KX4(117,783,292) | (18,949,061) 0 0 0 | ...16,399,588 XXX XXX
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Statement for March 31, 2016 of the NATIONW'DE MUTUAL INSURANCE COMPANY
SCHEDULE DB - PART A - SECTION 1

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

Description

Description of Items(s) Hedged, Used
for Income Generation or Replicated

(@)

3 4 5 6 7 8 9 10 1 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative
Prior Year(s) | Current Year Adjustment Hedge
Type(s) Strike Price, | Initial Costof | Initial Cost of C Unrealized | Total Foreign Current to Carrying Credit | Effectiveness
Schedule|  of Date of Rate of Index Premium Premium ¢} Valuation Exchange Year's Value of Quality of | at Inception
| Exhibit | Risk(s) Exchange, Counterparty Trade Maturity or | Number of Notional Received (Received) (Received) | Current Year | Book/Adjusted | d Increase Changein | (Amortization)] Hedged Potential | Reference| and at Year-
Identifier a) or Central _Clearinghouse Date Expiration Contracts Amount (Paid) Paid Paid Income Carrying Value | e| Fair Value | (Decrease) BJ/A.C.V. | Accretion Items Exposure Entity end (b)

Code

Description of Hedged Risk(s)

REBALANCES PORTFOLIO DURATION

MANAGES CASH FLOW RISK

HEDGES THE EQUITY RISK OF A LIABILITY

HEDGES THE INTEREST RATE RISK OF AN ASSET

HEDGES THE INTEREST RATE RISK OF A LIABILITY

HEDGES THE CREDIT RISK OF AN ASSET

ASSET REPLICATION

HEDGES THE CURRENCY RISK OF AN ASSET

© | [N o o & [w o=

HEDGES THE CURRENCY RISK OF A LIABILITY

o

HEDGES MANAGED PORTFOLIO CREDIT SPREAD RISK

HEDGES THE PORTFOLIO EQUITY RISK
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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 Hedge
Gain (Loss) Cumulative | Margin Gain Effectiveness
Description of ltem(s) Hedged, | Schedule| Type(s) Date of Cumulative Deferred Used to Adjust Variation (Loss) at Inception
Ticker | Number of | Notional Used for Income Generation or | / Exhibit | of Risk(s)| Maturity or Trade Transaction | Reporting Book/Adjusted Variation Variation | Basis of Hedged | Margin for All | Recognized in Potential and at Year- | Value of One
Symbol | Contracts | Amount Description Replicated Identifier (a) Expiration Exchange Date Price Date Price Fair Value Carrying Value Margin Margin Item Other Hedges | Current Year Exposure end (b) (1) Point
Long Futures
Hedging Other
6 [ 510 | ... 25,500 | S&P 500 Mini Futures Contract... | Bond Portoflio.............ccc.coveeveee. D1-1..... 'qegv 06/15/2016. KINXBSWZVIKEX4NFOL81| 03/15/2016. | ..1,971.4000 | ..2,051.5000 (94,350) [ ooovervverrrriernenns | cevvrirneeniinnnnns | ceereseenssseneenes | e | oo 2,042,550 |...... 2,042,550 |.....2,557,401
6 | 1,800 | 1,800,000 [US CBT5YR TN FUTURE......... Bond Portoflio..........cc..ouerreveunne D1-1..... Rate | 06/15/2016. 1UAUICTO4EQ4DO6ZH473 | 03/15/2016. | .....121.0859 | ..... 121.1641 393,750 | covverrrrernenriinens | oereeriinnesninnnes | e | v | e 140,624 | ........... 140,624 | .....1,710,212
M8 | 1,100 | 1,100,000 |US CBT 30 YR TN FUTURE....... Bond Portoflio... D1-1..... Rate | 06/15/2016. ... TUAUICTO4EQ4DO6ZH473| 03/15/2016. | .....163.4236 | ..... 1644375 | ...... 1,085,625 | ...vvvvvvrrrerneeninns [ e [ [ e | e 1,115,281 | .... .....4,645,021
M | 5,500 | ..... 55,000 | EURO STX 50 Futures.............. | Bond Portofiio... BA-1.. Currency | 06/15/2016. . 529900LN3S50JPU47S06... | 03/15/2016. | ..3,356.2190 |..3,340.0211 |.....(2,318,984) | ....cvvvermverrerrmmrrrnes | corvrrenrrriinncenins [ eovimenreninenninins [ e | s (890,889) | .... ....19,986,574
M6 ] 250 | ...250,000 | FUTURE Bond Portoflio.........cccuwriiiennns D1-1...... Rate | 06/15/2016. 1UAUICTO4EQ4D0O6ZH473 | 03/15/2016. | .....173.8281 | ..... 172.5313 265,625 (324,219) | ..vevvenad (324,219) | ......1,266,824
12829999, TOtal-LONG FUIUTES-HEAGING OfhT.....covueiiiiiisistiiiisssiiiiis | oeiieissseesisss e eesss e sess e84 SoEEEEE LR £ LAt | cisss (688,334) 0 0 0 0. 2,083,348 2,083,348 | ....30,166,031
1329999, TOAI-LONG FUIUTES. ... vvvesorieeesseiiesseeissssseeseessssessessseerasssss esssseeesss e 05e £ 80 EE 4Rt | conieses (688,334) 0 0 0 0. 2,083,348 2,083,348 | ....30,166,031
Short Futures
Hedging Other
6 | 120 | ... 75,000 | Futures - British Pounds.............. Private Equity Portfolio.............. BA-1.. Currency | 06/15/2016. | CME.........cc.cccouuuveerne KINXBSWZVIKEX4NFOLS81| 03/15/2016. | .....142.2000 | ..... 143.7300 | oo 12,000 | oo | cereenresrineenens [ e | e | e (114,750) | .......... (114,750) 259,699 1 625
M6 | 660 pHH###H## Euro Currency Futures............... Private Equity Portfolio.............. BA-1.. Currency | 06/15/2016. | CME.........cccccovuerneene KINXBSWZVIKEX4ANFOL81| 03/15/2016. | .........1.1037 |......... 11412 |........ (429,000) | ..ocvvvevverrreernennes | cererrnneeriinnennins [ e [ | o (3,094,706) | ....... (3,094,706) | .....2, 473473 | .coovorvrcrre (I 125,000
6 | 2 | 2,500 | Futures - Japanese Yen.............. Private Equity Portfolio.............. BA-1.. Currency | 06/15/2016. | CME........ccccoouuunneeee KINXBSWZVIKEX4NFOL81| 03/15/2016. | ....... 89.0550 |....... 89.0400 138 38 38 5,701 1 1,250
13429999, Total-Short FUIUIES-HEAGING ONET.........oiieiuuiiiiissiesiiisiiss | aeiusiiiesssoeeisssseesessss e eeesss e esss a1 8Lk | cesieses (416,863) 0 0 0 0 ... (3,209,419) | ...... (3,209,419) ......2,738,873 XXX XXX
1389999, TOI-SNOM FUIUTES. ... ovvvesiiiissetiiesseeiesss e tiasssseiess e iassss oseemesssseeeesss e ees s8££ 14 00 SoEEEE £ 0Lt | cesssi (416,863) 0 0 0 0 ... (3,209,419) | ....... (3,209,419) ......2,738,873 XXX XXX
1409999. Total-Hedging Other. ....(1,105,197) 0 0 0 0 ... (1,126,071) | ...... (1,126,071) | ....32,904,904 XXX XXX
1449999. TOTAL ....(1,105,197) 0 0 0 0 ... (1,126,071) | ....... (1,126,071) | ....32,904,904 XXX XXX
Beginning Cumulative Ending
Cash Cash Cash
Broker Name Balance Change Balance
Morgan Stanley ....29,929.916 |..... (25,871,461)] ......4,058,455
Total Net Cash Deposits. 29,929,916 |..... (25,871,461)] ......4,058,455
(a) Code Description of Hedged Risk(s)
1 Rebalances portfolio duration
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Counterparty Exposure for Derivative Instruments Open as of Current Statement Date

SCHEDULE DB - PART D - SECTION 1

2 3 4 Book Adjusted Carrying Value Fair Value 11 12
5 6 7 8 9 10
Credit
Master Support Contracts with Contracts with
Agreement Annex Fair Value of Acceptable Book/Adjusted Carrying Book/Adjusted Carrying Exposure Net Contracts with Contracts with Exposure Net Potential Off-Balance
Description of Exchange, Counterparty or Central Clearinghouse (YorN) (YorN) Collateral Value >0 Value <0 of Collateral Fair Value > 0 Fair Value <0 of Collateral Exposure Sheet Exposure
Exch Traded Derivatives
0199999. Aggregate Sum of Exchange Traded.........cccccovvenne. XXX XXX XXX ....4,058,455 | 4,058,455 1,737,138 |.... ....(2,842,334) | .(1,105,197)‘ ....32,904,904 | .. .32,904,904
NAIC 1 Desig
Bank of America Corp. BATYDEB6GKMZO031MB27 | Y | ZSTSTONIINS D ....(24,194,048) 0 (24,194,048) 0 ....2,613,295
Deutsche Bank AG TLTWFZYICNSX8D621K86.. | Y. | SO IR ....(15,926,796) 0 (38,723,043) 0 ....8,044,061
Goldman Sachs Group. FOR8UP27PHTHYVLBNG30 | Y. Y. (2,078,978) 0 (2,078,978) LU R 386,670
Morgan Stanley Capital Services [7331LVCZKQKX5T7XV54... | Y Y ...(32,362,397) 0 2 (32,362,397) 0 ....3,334,769
UBSAG.....ccoouniininnnas BFM8T61CT2L1QCEMIKS0.. | Y. Y. ....(19,957,329) 0 (19,957,329) 0 ...1,971,322
0299999, TOtal NAIC 1 DESIGNAHON. ...ttt ereietesersests stk 1 k8881888188881t enbnebnnent | enbssssenssnsnnssnsnensens e (O R 0 ....(94,519,547) 0 2 (117,315,795) | ..ovvvririeiniiierienissinnend (U I 16,350,117 | oo 0
NAIC 2 Desi
Merrill Lynch Capital Services GDWTXX03601TB7DW3U69| Y Y. (0) {0 RO [T (467,500) 0
0399999. Total NAIC 2 Designation (0) 0 0 (467,500) 0
0999999, GrOSS TOMAIS. ....vutrreesieerstt ettt ehsenbsen ettt ensensnnnnsennesnseninns | srsenensneneenssnenennnnenennQ | cnesnenennd, 058,455 | it (94,519,547) 4,058,455 1,737,140 (120,625,629) | ....ooorvvvreiines (1,105,197) .32,954,374
1. OffSet PET SSAP NO. B4......v.eieveiiieeriisisisesissi sttt s
2. Net after right of Offset PEF SSAP NO. B4......... ottt biesssteens bbbttt nenssnssensensssneneennensensnsnensssssenenssnesnenns | conneensnnesenensedy 098,485 | iiiiiinviininnnes (94,519,547)




Statement for March 31, 2016 of the NATIONWIDE MUTUAL INSURANCE COMPANY
SCHEDULE DB - PART D - SECTION 2

Collateral for Derivative Instruments Open as of Current Statement Date

6030

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

Bank of America Corp - OTC......c..ovvvevrnrerneenerinerneeienns BATYDEBBGKMZO03TMB27.. | CASh.......vvuieuirincriseiseiseeissise s sesssssss st Cash 26,312,000 | ..ocvvmrrrireninieieni 26,312,000 | .ovvoerererrens [ e AV

Barclays Bank PLC - OTC.. . G5GSEF7VJP5I70UK5573..... Cash Sttt | et ebnes

CBT Futures.. 1UAUICTO4EQ4DO6ZH473... | Cash Cash 940,096

CME Futures.. ... KINXBSWZVIKEX4NFOLS1... | Cash Cash 653,237

Deutsche Bank AG - OTC.. ... TLTWFZYICNSX8D621K86.... | Cash Cash 42,196,000 42,196,000

ERX Futures . 529900LN3S50JPU47S06...... | Cash Cash . 2,465,122 | ..o | e 2,465,122

Goldman Sachs Group - OTC.... ... FOR8UP27PHTHYVLBNG30.. | Cash Cash . 1,585,000 ......1,685,000

JPMorgan Chase & Co - OTC.... ... TH6GLXDRUGQFU57RNEY7. | Cash Sttt | et nes . .

Morgan Stanley Capital Services - OTC.........cccourvrvereenenne 17331LVCZKQKX5T7XV54...... AN Cash 34,098,000 | ..cvvrerrrrereieeeeeireieenes .34,098,000

UBSAG-OTC.......... BFM8TE1CT2L1QCEMIKS0.... | CaSN......cvuiiiicriiicierices et Cash 20,404,000 | ..ocoovrrnrieiieniininis .20,404,000

Goldman Sachs Group = ERX.....c..euveriimenmmsminsrierinnes FORBUP27PHTHYVLBNG30.. | SECUY......veerveireerereresserssrissnnesenisnes 912810 PV 4 | SECUMEY.....vveirierierisieisiisssrsens s 28,846,449 | ...ccooovinnn 22,000,000 | .oovrinirinn 24,879,360 .

0199999, TOHAIS. ...ttt tiseie sttt es st ee et sees 8 eeE £ 18 k4R E e E 808 e0E8 ek ss £EEeLE14EEE4eEE LR E oL EHoLE oL 8L R LR LR R LR eLEf L8 1oL R E oL E LA 4EE 1L E LR 4EEE L8 4EEf LR LR LE L8 eEE LR EEeEEeeEEeeEE e 1eE8eEEoeEE oA L eeEEeLE LR LR LA eEE LR E LR LR LE Rkttt | cernninniia 157,499,904 | ..o 22,000,000 | .cooiriennns 153,532,815 XXX XXX




Statement for March 31, 2016 of the NATIONWIDE MUTUAL INSURANCE COMPANY
SCHEDULE DL - PART 1

SECURITIES LENDING COLLATERAL ASSETS

Reinvested Collateral Assets Owned Current Statement Date

1 2 3 4 5 6 7
NAIL
Designation /
Market Book/Adjusted Maturity
CUSIP Identification Description Code Indicator Fair Value Carrying Value Date
Industrial & Miscellaneous (Unaffiliated) - Residential Mortgage-Backed Securities

04012M AP 4 | Argent Securities Inc RMBS Ser 2006-M1 C....... 1FM 457,817 | oo 457,817 | 07/25/2036...

05568Q AB 1 | BNC Mortgage Ln Tr RMBS Ser 2007-3 Cl A2.........cccurrmremeimieieriessseesesssesssssssesssesssssessssssssssesssssssesssssessssssssnees TFM.cvierins | v 1,019,673 | ..o 1,027,344 | 07/25/2037...

14453F  AB 5 |Carrington Mtg Loan Tr RMBS Ser 2008-NC2............evverriirriiinsiississsisssssssssssssssssssssssssesssssssssssssssssssssssnnss | avsssnsssons 1M 139,032 | oo 139,907 | 06/25/2036...

362351 AA 6 | GSAA Home Equity Tr RMBS Ser2006-20 Cl..........cveueieriermirimeimeriseisiessessssiseesesssesssesssesssssssssssssssssssssssssssessssan TFM.cerins | v 1,862,607 | ...cvovirirnnns 1,862,607 | 12/25/2046...

617487  AB 9 |Morgan Stanley Mtg Tr RMBS Ser 2008-16AX.........cerrivririieriniiererisissisisssessssesssssssesessssssssesssssssssseses 1FM 576,818 | ..cveveiriirinnnen 576,818 |11/25/2036...

81376G  AC 4 |Securitized AB Receivables LLC RMBS SET ..o isesiesis s ssessssissssssssssesssssssssssns. | assesssssnces 1FM 579,876 | oo 579,876 |09/25/2036...

81378E  AA 1 |Securitized AB Receivables LLC RMBS Ser 1FM 809,129 [ .o 809,129 |05/25/2037...
3399999.  Industrial & Miscellaneous (Unaffiliated) - Residential Mortgage-Backed Securities...........coerrreieoisieieieiiciecins 5,444,952 5,453,498 XXX
3899999.  Total - Industrial & Miscellaneous (UNGffIIBTEA). ... reuersrrrerirsieiirissisisssi s sersss s ers st enssniens ssssseses 5,444,952 5,453,498 XXX
6299999.  Total - Residential Mortgage-Backed SECUMHtES.........o.orreiieeieieiiieiscse e 5,444,952 5,453,498 XXX
6599999.  Subtotal - BONGS........cciieiiiiiiiiinisisiisnisi s 5,444,952 5,453,498 XXX
Cash Equivalents (Schedle E Part 2 Type)

000000 00 0 |Overnight Repos SEC LENDING ONLY.......iuuuiiiuiiimiiiiiiinisiiisiississsssssensesessssssssssssssenssessssssssssssssenssenssssssssnsennses | oosneensnnne | cossmnessnnsssssensnne | cosnnisnnienns 165,800,798 04/01/2016...
9199999. Total - Cash Equivalents (Schedule E Part 2 Type).......cccooevererreiincreinnenee. 165,800,798 XXX
9999999, TOHAIS. ... reuuieeeiiieiieeiesereie sttt fennies 171,245,750 XXX
General Interrogatories:

1. Total activity for the year:  Fair Value $.....68,728,423  Book/Adjusted Carrying Value $.....68,724,320
2. Average balance for the year:  Fair Value $.....177,754,200  Book/Adjusted Carrying Value $.....177,764,466

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

QE10




Statement for March 31, 2016 of the NATIONWIDE MUTUAL INSURANCE COMPANY
SCHEDULE DL - PART 2
SECURITIES LENDING COLLATERAL ASSETS

Reinvested Collateral Assets Owned Current Statement Date

1 2 3 4 5 6 7
NAIL
Designation /
Market Book/Adjusted Maturity
CUSIP Identification Description Code Indicator Fair Value Carrying Value Date
General Interrogatories:
1. Total activity for the year:  Fair Value §.......... 0 Book/Adjusted Carrying Value §.......... 0
2. Average balance for the year:  Fair Value §.......... 0 Book/Adjusted Carrying Value §.......... 0

NONE
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Statement for March 31, 2016 of the NATIONWIDE MUTUAL 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 Interest]  Current Quarter Statement Date First Month Second Month Third Month *

Open Depositories
Bank of America CONCORD, CA 1,908,383 2,920,448 3,409,029 [ XXX
Bank of New York Mellon ...........ccccccoecvevcvccievnvccienncs. NEW YORK NY i | v [ s [ oo | oo | sovsssennens 12,491,023 | .o 18,419,126 | .............(15,322,530) | XXX
Chase - IL SPRINGFIELD, IL 0,200,193 858,350 L1,317,479 | XXX
Chase - OH COLUMBUS, OH (266,773,383) (255,450,660) (266,694,021) | XXX
Chase - TX SAN ANTONIO, TX (567,625) (297,987) (1,166,405) | XXX
Corestates Bank PHILADELPHIA, PA (153,539) (144,822) (159,787) | XXX
First Star Bank CINCINNATI, OH 1,966,791 2,958,102 1,380,334 | XXX
First Union CHARLOTTE, NC 202,111 4,779 8,390 | XXX
Huntington National Bank .................... COLUMBUS, OH (69,152,653) (97,192,001) (35,371,354) | XXX
Key Bank. CANTON, OH 462,473 519,590 170,387 | XXX
National Bank of Detroit 0T IO DY BTN DO BUT IS (75,466,026) | .............(70,382,182) | ............(56,476,659) | XXX
Nations Bank. RALEIGH, NC. 1,105,964 588,026 1,161,726 | XXX
PNC COLUMBUS, OH.....coorrivmmrrermesresemreseessisnesssisnens | crmvesesssessssnes | seressessesssessess | soessmesssssessssssesssssnes | coonssssssmsssessmsssssnenses | sevsmessesond 47,059,045 | .............. 47,266,950 | .............. 49,618,554 | XXX
Univest PITTSBURG, PA, 573,050 573,078 573,236 | XXX
Wells Fargo Bank SOUDERTON, PA. (6,299,848) 22,729,080 53,687,983 | XXX
BNP Paribas USA LOS ANGELES, CA. 38,831,674 29,302,543 36,852,315 | XXX
0199998. Deposits in.....7 depositories that do not exceed the allowable limit

in any one depository (see Instructions) - Open Depositorie: XXX XXX 503,136 500,362 498,449 | XXX
0199999. Total Open Depositorie: XXX XXX 0 0........(303,109,228) (288,827,217) (220513,173) | XXX
0399999. Total Cash on Deposit XXX XXX 0 0 (303,109,228) (288,827,217) (220,513,173) | XXX
0599999. Total Cash XXX XXX 0 0 .......(303,109,228) (288,827,217) (220,513,173) | XXX
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Statement for March 31, 2016 of the NATIONW'DE MUTUAL INSURANCE COMPANY
SCHEDULE E - PART 2 - CASH EQUIVALENTS

Show Investments Owned End of Current Quarter

1 2 3 4 5 6 7 8

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

€130
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Supplement for March 31, 2016 of the NATIONWIDE MUTUAL INSURANCE COMPANY

* 2 3787 2 016455100001 *

Designate the type of health care

providers reported on this page.

SUPPLEMENT "A" TO SCHEDULE T

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

Physicians - Including Surgeons and Osteopaths

1 2 Direct Losses Paid 5 Direct Losses Unpaid 8
3 4 6 7 Direct
Losses
Incurred
Direct Direct Number Direct Number But
Premiums Premiums of Losses Amount of Not
States, Etc. Written Earned Amount Claims Incurred Reported Claims Reported

© ®©® N GRE W~

OIS DD DS DR DR DR DD WWWWWWWWWWRDNDRN DR DRI NRNRMNDRD=S a3 s s
NOoOOREOWON 2O O NDDAORON 2O O0O0NODORON=SOO00NOSDORON=SOO©O®NOOROND=SO

58.

Alabama.........cccceeveereerierennnn.
AlasKa.......ccocveiereriieian
X {720] - S
Arkansas............oooeerrivennnn.
California.......c..oevereererrererrnnnnd
Colorado.......ccccoeververrirernnee,
Connecticut.........coevverrrerrnns
Delaware.........ccoeviivenninnnnns
District of Columbia.
Florida.................
Georgia...

Kentucky.......ccvverereeneereernies KY
Louisiana..........cccererrererrennnns LA

Maryland.........ccccovvveiriinnnnn. MD
Massachusets........c..cccovvenee. MA
Michigan........ccoeevenierievninenns
Minnesota...
Mississippi..
Missouri..

New Hampshire........c..cccoevnn. NH
New Jersey......ccoevervenrerennns
New MeXiCo.........c.uvvvrerunnnn.
NEW YOrK.....coeeeeeeereererineeneene

Pennsylvania..
Rhode Island..

Virginia.....cooeeeeeeeereereeencinneneenns
Washington............cccoeeeunnnen
West Virginia..........ccoocveneenee
WISCONSIN.....oovvrvrieireirrirrieinnns
WYOming.....ccoveeererneeneenennes
American Samoa....................

Puerto Rico.
US Virgin Islands............
Northern Mariana Islands
Canada.......cccoevveervivrreernnnd
Aggregate Other Alien...........

TotalS...oooveeeceieee

58999. Totals (Lines 58001 thru 58003+
58998) (Line 58 above)..............
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Supplement for March 31, 2016 of the NATIONWIDE MUTUAL INSURANCE COMPANY

* 2 3787 2 016455100001 *

Designate the type of health care

providers reported on this page.

SUPPLEMENT "A" TO SCHEDULE T

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

Hospitals
1 2 Direct Losses Paid 5 Direct Losses Unpaid 8
3 4 6 7 Direct
Losses
Incurred
Direct Direct Number Direct Number But
Premiums Premiums of Losses Amount of Not
States, Etc. Written Earned Amount Claims Incurred Reported Claims Reported

1. Alabama......ccccooevveerrirennen.

2. Alaska........cooeiiiieieinnn

3. ANZONA...ree s

4. Arkansas.........oevieiennnn

5. California....c..ccccooeerrrrrerrnines

6. Colorado......ccccoeuvrvervrrernennee.

7. Connecticut........covvrerrrrernnenn

8. Delaware.......cccocoeviirerrinnnnns

9.  District of Columbia.

10.  Florida.......cco......

11.  Georgia...

12, Hawalii.......cccocvierveiveeieeren

13, 1dah0.cecceeee

14, MiNOIS.....c..cveereereeeeere e I oo e | eeeereeieeeeiesenieeiees | eeeeeeeienesiesieesenes | ceeeresieeieeeesesieniens [ erverseesessessessieneenes | creeresieeiessesenseesens [ erreereeseses s seseeees
15, Indiana......ccoovvveveinreieeinnnns IN [ | e [ | e | | s | e | se——————n—,
16, 1OWA. .o JA] o [ | e [ e | e | e | e | e
17, Kansas........coovveverersnrnennns KS [ oo | ervrvesssnsineisinnns [ | e [ e | o | e | e
18.  Kentucky.....oooovvrveencencireine. KY [ oeoeerereireineneiines [ eoreenneneinsnsiinennnes | ceesesenesnsesssnssnsinnens [ eesresesessnssnssnssnssnns | sessessnsessusnsssssnsssness | seeeenessessnssnsssssssssens | sessesssssnsesessssssssnnens | eonsesssessessnsesseseseans
19.  Louisiana......cccccooeererrerrrrnnnnns LA | e [ | e [ | e | o | | s
20.  Maine.....cooevverererrereiereians ME [ oo [ e [ | e [ eevsssesieisssesiesienns | censesesissssesissenens | evssesesssssesessssens | seveeseesesssesesssens
21, Maryland.........cccovovrverireirennns MD [ | e | e [ e | s [ s | s | o———n,
22.  Massachusetts............co....... MAT oo e | e [ e [ e | e | e | s
23.  Michigan.........ccooeveviericrrirnnnes

24.  Minnesota...

25.  Mississippi..

26.  Missouri..
27.  Montana........cccccoereveerieerennns
28.  Nebraska........ccooovvevverirernne
29.  Nevada.......oovevinrierennnns

30.  New Hampshire........cccoeo..... NH o [ e [ | e [ | s o
31.  New Jersey......oooevereirerennen.

32, New MexiCO.......ccrvrerrrrrrrnrenns

33, New YOrK....oooooererieresiiennns

34, North Carolina

35.  North Dakota.........cccoerernnce

K TC T @110 NN

37.  Oklahoma.......cccocvvererrerennne.

38, OregoN......ccceveeeerveveeerenans

39. Pennsylvania..
40. Rhode Island..
41.  South Carolina
42.  South Dakota..........cccererrrnes
43, Tennessee......coccevvesrerrenns
44, TEXAS...iimrrrnreireissinienens
45, Utah.eeece
46.  Vermont..........coveeevierrnininnns
47, Virginia......ocoeveerereereeneeeenneneens
48.  Washington...........ccoevernnnne.
49.  West Virginia........ccocovvrereeen.

50.  Wisconsin.......ccoevvvevrereirennnes

51, WYoming......cocooeereeneeneerrinenns

52.  American Samoa....................

53, GUAM..ooicceec s

54.  Puerto Rico.

55.  US Virgin Islands............

56.  Northern Mariana Islands

57. Canada........ccoooerveririrnnns.

58.  Aggregate Other Alien...........

59.  TotalS.....ocooeerieiiieeiiisn

58999. Totals (Lines 58001 thru 58003+
58998) (Line 58 above)..............
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Supplement for March 31, 2016 of the NATIONWIDE MUTUAL INSURANCE COMPANY

* 2 3787 2 016455100001 *

Designate the type of health care

providers reported on this page.

SUPPLEMENT "A" TO SCHEDULE T

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

Other Health Care Professionals, Including Dentists, Chiropractors and Podiatrists

1 2 Direct Losses Paid 5 Direct Losses Unpaid 8
3 4 6 7 Direct
Losses
Incurred
Direct Direct Number Direct Number But
Premiums Premiums of Losses Amount of Not
States, Etc. Written Earned Amount Claims Incurred Reported Claims Reported

© ®©® N GRE W~

OIS DD DS DR DR DR DD WWWWWWWWWWRDNDRN DR DRI NRNRMNDRD=S a3 s s
NOoOOREOWON 2O O NDDAORON 2O O0O0NODORON=SOO00NOSDORON=SOO©O®NOOROND=SO

58.

Alabama.........cccceeveereerierennnn.
AlasKa.......ccocveiereriieian
X {720] - S
Arkansas............oooeerrivennnn.
California.......c..oevereererrererrnnnnd
Colorado.......ccccoeververrirernnee,
Connecticut.........coevverrrerrnns
Delaware.........ccoeviivenninnnnns
District of Columbia.
Florida.................
Georgia...

Kentucky.......ccvverereeneereernies KY
Louisiana..........cccererrererrennnns LA

Maryland.........ccccovvveiriinnnnn. MD
Massachusets........c..cccovvenee. MA
Michigan........ccoeevenierievninenns
Minnesota...
Mississippi..
Missouri..

New Hampshire........c..cccoevnn. NH
New Jersey......ccoevervenrerennns
New MeXiCo.........c.uvvvrerunnnn.
NEW YOrK.....coeeeeeeereererineeneene

Pennsylvania..
Rhode Island..

Virginia.....cooeeeeeeeereereeencinneneenns
Washington............cccoeeeunnnen
West Virginia..........ccoocveneenee
WISCONSIN.....oovvrvrieireirrirrieinnns
WYOming.....ccoveeererneeneenennes
American Samoa....................

Puerto Rico.
US Virgin Islands............
Northern Mariana Islands
Canada.......cccoevveervivrreernnnd
Aggregate Other Alien...........

TotalS...oooveeeceieee

58999. Totals (Lines 58001 thru 58003+
58998) (Line 58 above)..............
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Supplement for March 31, 2016 of the NATIONWIDE MUTUAL INSURANCE COMPANY

* 2 37872 016455200101 =

Designate the type of health care

providers reported on this page.

Other Health Care Facilities

SUPPLEMENT "A" TO SCHEDULE T

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

1 2 Direct Losses Paid 5 Direct Losses Unpaid 8
3 4 6 7 Direct
Losses
Incurred
Direct Direct Number Direct Number But
Premiums Premiums of Losses Amount of Not
States, Etc. Written Earned Amount Claims Incurred Reported Claims Reported

© ®©® N GRE W~

OIS DD DS DR DR DR DD WWWWWWWWWWRDNDRN DR DRI NRNRMNDRD=S a3 s s
NOoOOREOWON 2O O NDDAORON 2O O0O0NODORON=SOO00NOSDORON=SOO©O®NOOROND=SO

58.

Alabama.........cccceeveereerierennnn.
AlasKa.......ccocveiereriieian
X {720] - S
Arkansas............oooeerrivennnn.
California.......c..oevereererrererrnnnnd
Colorado.......ccccoeververrirernnee,
Connecticut.........coevverrrerrnns
Delaware.........ccoeviivenninnnnns
District of Columbia.
Florida.................
Georgia...

Kentucky.......ccvverereeneereernies
Louisiana..........cccererrererrennnns

Maryland.........ccccovvveiriinnnnn.
Massachusets........c..cccovvenee.
Michigan........ccoeevenierievninenns
Minnesota...
Mississippi..
Missouri..

New Hampshire........c..cccoevnn.
New Jersey......ccoevervenrerennns
New MeXiCo.........c.uvvvrerunnnn.
NEW YOrK.....coeeeeeeereererineeneene

Pennsylvania..
Rhode Island..

Virginia.....cooeeeeeeeereereeencinneneenns
Washington............cccoeeeunnnen
West Virginia..........ccoocveneenee
WISCONSIN.....oovvrvrieireirrirrieinnns
WYOming.....ccoveeererneeneenennes
American Samoa....................

Puerto Rico.
US Virgin Islands............
Northern Mariana Islands
Canada.......cccoevveervivrreernnnd
Aggregate Other Alien...........
TotalS...oooveeeceieee

58999. Totals (Lines 58001 thru 58003+
58998) (Line 58 above)..............
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Supplement for March 31, 2016 of the NATIONWIDE MUTUAL INSURANCE COMPANY
Overflow Page for Write-Ins

NONE
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Supplement for March 31, 2016 of the NATIONWIDE MUTUAL INSURANCE COMPANY

* 2 37872 01650500101 *

DIRECTOR AND OFFICER INSURANCE COVERAGE SUPPLEMENT

Year To Date For the Period Ended March 31, 2016
NAIC Group Code.....0140 NAIC Company Code.....23787
Company Name: NATIONWIDE MUTUAL INSURANCE COMPANY

If the reporting entity writes any director and officer (D&0) business, please provide the following:
1. Monoline Policies 1 2 3
Direct Direct Direct
Written Earned Losses
Premiums Premiums Incurred
........................ 2,099 | .iiine5,883 [,

2. Commercial Multiple Peril (CMP) Packaged Policies
2.1 Does the reporting entity provide D&O liability coverage as part of @ CMP packaged POICY? .......ccvvveveevcvreeeieteieee ettt setes et ssss s Yes[X] No[ ]

2.2 Can the direct premium earned for D&O liability coverage provided as part of a CMP packaged policy
De QUANTITIEA OF BSHMAIEA? .....ocvvcecieiscc ettt bbb E bbb R SRRttt Yes[X] No[ ]

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

2.31 AMOUNE QUANTTIEA: .vurvuivieiieiictcisiie sttt ettt sttt s e b s s b8 £ 4802428 E 42 R4 2SR a8 £ SR AR e bR s R s bbb s s s bbb s b ens_ebiessstessassessessastanses st

2.32 Amount estimated using reasonable @SSUMPLIONS: ...........ccieieiieiiiieeiee ettt sttt a s ae bt s bbb bbb s bbb bbb et bbb bansebns S 212

2.4 |Ifthe answer to question 2.1 is yes, provide direct losses incurred (losses paid plus change in case
reserves) for the D&O liability coverages provided in CMP packaged POLICIES: ..ottt b bbb bbbt _taessesbesssss s es st st s st ensas

Q505



	Q01 - JURAT
	Q02 - ASSETS
	Q03 - LIABILITIES, SURPLUS AND OTHER FUNDS
	Q04 - STATEMENT OF INCOME
	Q05 - CASH FLOW
	C. Accounting Policies
	Q07 - GENERAL INTERROGATORIES-PART 1
	Q07.1 - GENERAL INTERROGATORIES-PART 1
	Q07.2 - GENERAL INTERROGATORIES-PART 1
	Q08 - GENERAL INTERROGATORIES - PART 2
	Q09 - SCHEDULE F - CEDED REINSURANCE
	Q10 - SCHEDULE T
	Q11 - SCHEDULE Y - PART 1
	Q12 - SCHEDULE Y - PART 1A
	Q12.1 - SCHEDULE Y - PART 1A
	Q12.2 - SCHEDULE Y - PART 1A
	Q12.3 - SCHEDULE Y - PART 1A
	Q12.4 - SCHEDULE Y - PART 1A
	Q12.5 - SCHEDULE Y - PART 1A
	Q12.6 - SCHEDULE Y - PART 1A
	Q12.7 - SCHEDULE Y - PART 1A
	Q12.8 - SCHEDULE Y - PART 1A
	Q12.9 - SCHEDULE Y - PART 1A
	Q12.10 - SCHEDULE Y - PART 1A
	Q13 - PART 1 -  LOSS EXPERIENCE
	Q13 - PART 2 -  DIRECT PREMIUMS WRITTEN
	Q14 - PART 3  - LOSS RESERVE DEVELOPMENT
	Q15 - SUPPLEMENTAL INTERROGATORIES
	Q16 - OVERFLOW PAGE - ASSETS WRITE-INS
	Q16 - OVERFLOW PAGE - LIABILITIES, SURPLUS AND OTHER FUNDS WRITE-INS
	QSI01 - SCHEDULE A - VERIFICATION
	QSI01 - SCHEDULE B - VERIFICATION
	QSI01 - SCHEDULE BA - VERIFICATION
	QSI01 - SCHEDULE D - VERIFICATION
	QSI02 - SCHEDULE D - PART 1B
	QSI03 - SCHEDULE DA - PART 1
	QSI03 - SCHEDULE DA - VERIFICATION
	QSI04 - SCHEDULE DB - PART A - VERIFICATION
	QSI04 - SCHEDULE DB - PART B - VERIFICATION
	QSI05 - SCHEDULE DB - PART C - SECTION 1
	QSI06 - SCHEDULE DB - PART C - SECTION 2
	QSI07 - SCHEDULE DB - VERIFICATION
	QSI08 - SCHEDULE E - VERIFICATION
	QE01 - SCHEDULE A - PART 2
	QE01 - SCHEDULE A - PART 3
	QE02 - SCHEDULE B - PART 2
	QE02 - SCHEDULE B - PART 3
	QE02.1 - SCHEDULE B - PART 3
	QE03 - SCHEDULE BA - PART 2
	QE03.1 - SCHEDULE BA - PART 2
	QE03.2 - SCHEDULE BA - PART 2
	QE03.3 - SCHEDULE BA - PART 3
	QE03.4 - SCHEDULE BA - PART 3
	QE03.5 - SCHEDULE BA - PART 3
	QE04 - SCHEDULE D - PART 3
	QE04.1 - SCHEDULE D - PART 3
	QE04.2 - SCHEDULE D - PART 3
	QE04.3 - SCHEDULE D - PART 3
	QE04.4 - SCHEDULE D - PART 3
	QE05 - SCHEDULE D - PART 4
	QE05.1 - SCHEDULE D - PART 4
	QE05.2 - SCHEDULE D - PART 4
	QE05.3 - SCHEDULE D - PART 4
	QE05.4 - SCHEDULE D - PART 4
	QE05.5 - SCHEDULE D - PART 4
	QE05.6 - SCHEDULE D - PART 4
	QE05.7 - SCHEDULE D - PART 4
	QE05.8 - SCHEDULE D - PART 4
	QE05.9 - SCHEDULE D - PART 4
	QE05.10 - SCHEDULE D - PART 4
	QE05.11 - SCHEDULE D - PART 4
	QE05.12 - SCHEDULE D - PART 4
	QE05.13 - SCHEDULE D - PART 4
	QE05.14 - SCHEDULE D - PART 4
	QE05.15 - SCHEDULE D - PART 4
	QE06 - SCHEDULE DB - PART A - SECTION 1
	QE06.1 - SCHEDULE DB - PART A - SECTION 1
	QE07 - SCHEDULE DB - PART B - SECTION 1
	QE08 - SCHEDULE DB - PART D - SECTION 1
	QE09 - SCHEDULE DB - PART D - SECTION 2
	QE10 - SCHEDULE DL -  PART 1
	QE11 - SCHEDULE DL -  PART 2
	QE12 - SCHEDULE E - PART 1
	QE13 - SCHEDULE E - PART 2
	Q455-1 - SUPPLEMENT A TO SCHEDULE T - PH
	Q455-2 - SUPPLEMENT A TO SCHEDULE T - HS
	Q455-3 - SUPPLEMENT A TO SCHEDULE T - OP
	Q455-4 - SUPPLEMENT A TO SCHEDULE T - OF
	Q455-5 - 
	Q505 - DIRECTOR AND OFFICER INSURANCE COVERAGE SUPPLEMENT

