LIFE AND ACCIDENT AND HEALTH COMPANIES - ASSOCIATION EDITION

0
QUARTERLY STATEMENT

As of March 31, 2016
of the Condition and Affairs of the

NATIONWIDE LIFE AND ANNUITY INSURANCE COMPANY

NAIC Group Code..... 0140, 0140 NAIC Company Code..... 92657 Employer's ID Number..... 31-1000740
{Current Period) (Prior Period)

Organized under the Laws of OHIO

Incorporated/Organized..... February 8, 1981

State of Domicile or Port of Entry OHIO Country of Domicile  US

Commenced Business..... May 6, 1981

Statutory Home Office ONE WEST NATIONWIDE BLVD...... COLUMBUS ... OH ..... US ..... 43215-2220

(Street and Number) (City or Town, State, Country and Zip Code)
Main Administrative Office ONE WEST NATIONWIDE BLVD...... COLUMBUS ... OH ..... US ..... 43215-2220 800-882-2822

(Street and Number) (City or Town, State, Country and Zip Code) {Area Code} (Telephone Number)
Mail Address ONE WEST NATIONWIDE BLVD., 1-04-701..... COLUMBUS ..... OH ..., US ..... 43215-2220

(Street and Number or P. O. Box) (City or Town, State, Country and Zip Code}

ONE WEST NATIONWIDE BLVD., 1-04-701..... COLUMBUS ..... OH ..... US ..... 43215-2220 800-882-2822

Primary Location of Books and Records

(Street and Number) (City or Town, State, Country and Zip Code) {Area Code) (Telephone Number)
Intemet Web Site Address WWW.NATIONWIDE.COM
Statutory Statement Contact RONALD S. PORTER 614-249-1545
(Name) (Area Code) (Telephone Number) (Extension)
STATACCT@NATIONWIDE.COM 877-669-5908
(E-Mail Address) (Fax Number)
OFFICERS
Name Title Name Title
1. KIRT ALAN WALKER PRESIDENT & COO 2. ROBERT WILLIAM HORNER Il VP & SECRETARY
3. DAVID PATRICK LAPAUL SR VP & TREASURER 4, STEVEN ANDREW GINNAN VP - NFS CHIEF ACTUARY
OTHER
PAMELA ANN BIESECKER SR VP - HEAD OF TAXATION MICHAEL ALOYSIUS BOYD SR VP-ENTERPRISE BRAND MRKT
JOHN LAUGHLIN CARTER SR VP - NW RETIREMENT PLANS TAMMY CRAIG SR VP-CIO CL & AGENCY
RAE ANN DANKOVIC SR VP - NFS LEGAL TIMOTHY GERARD FROMMEYER SRVP-CFO
DAVID LUTHER GIERTZ SR VP - NF DISTRIB SALES PETER ANTHONY GOLATO SR VP - NW FINANCIAL NETWORK
SUSAN JEAN GUELI SR VP - CIO NF SYSTEMS HARRY HANSEN HALLOWELL SRVP
PATRICIA RUTH HATLER EXEC VP- CHIEF LEGAL & GOV OFF ERIC SHAWN HENDERSON SR VP - IND PRODUCTS & SOL
TIFFANIE J HIIBNER SR VP-MARKT SERVIS TERRILYNN HILL SR VP- PRES, NW GROWTH SOLS
MICHAEL CRAIG KELLER EXEC VP - CHIEF INFO OFFICER GALE VERDELL KING EXEC VP - CHIEF ADMINISTATION OFF
JENNIFER BOYD MACKENZIE SR VP- MARKETING NF MARK ANGELO PIZZ| EXEC VP
STEVEN CHARLES POWER SR VP- NFS FIN SOLN & SPT SVCS SANDRA LYNN RICH SRVP
MICHAEL SCOTT SPANGLER SR VP - INVEST MANAG GROUP MARK RAYMOND THRESHER EXEC VP
DIRECTORS OR TRUSTEES
JOHN LAUGHLIN CARTER TIMOTHY GERARD FROMMEYER ERIC SHAWN HENDERSON STEPHEN SCOTT RASMUSSEN
MARK RAYMOND THRESHER KIRT ALAN WALKER
State of........ OHIO
County of..... FRANKLIN

The officers of this reporting entity being duly sworn, sach depose and say that thsy are the described officers of said reporting entity, and that on the reporting period
stated above, all of the herein described assets were the absolute property of the said reporting entity, free and clear from any liens or claims thereon, except as
herein stated, and that this statement, together with relcted exhibits, schedules and explanations therein contained, annexed or referred to, is a full and true statement
of all the assets and liabilities and of the condition anc affairs of the said reporting entity s of the reporting period stated above, and of its income and deductions
therefrom for the period ended, and have been complated in accordance with the NAIC Arnual Statement Instructions and Accounting Practices and Procedures
manual except to lhg extent that: (1) state law may diifer, or, (2) that state rules or regulations require differences in reporting not related to accounting practices and
precedures, according to the best of their information, knowledge and belief, respactively. Furthermore, the scope of this attestation by the described officers also

includes the related corresponding electrenic filing with the NAW ired, that is an exact copy (except for formatting differences due to electronic filing) of the

-iested by v US?A

in lieu of or in addition to the enclosed statement.

=, Lt Dund AP

{Signature) (Signature)
KIRT ALAN WALKER ROBERT WILLIAM HORNER Il DAVID PATRICK LAPAUL
1. (Printed Name) 2. (Printed Name) 3. {Printed Name)
PRESIQENT & COC VP & SECRETARY SR VP & TREASURER
{Tike) (Title) (Title)
‘li.r:bsc'iijb:?d m to before me a. Is this an original filing? Yes [X] No|[ ]
nis T¥L  dayof L 2016 b. Ifno: 1. State the amendment number

2. Datefiled
3. Number of pages attached

Notary Publ
My Commission




statementas of March 31, 2016 o'te. NATIONWIDE LIFE AND ANNUITY 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 oottt sttt snsnt s | aereiinnens 7,992,093,133 | covvvrerereeerinereerseenens [ crvvrinnens 7,992,093,133 | ...covevnee 7,218,519,621
2. Stocks:
2.0 Preferred STOCKS.........vvvecrerciieeiecsie ettt sesstsenssessissesssennnns. | cessinesssinesssnsssessssssienes | ceseerieesinens s | e (U R
2.2 COMMON SEOCKS. ....vuvrirerirerrisessnsesssseesessssesesessessssssssesssssssssessessesssssessessnsssssssessessassnsses | sesessesssssssssessasssnssessessanss | sessessassssssnssessessassnssessans | sevsessessesssnssnssessassnenn (01
3. Mortgage loans on real estate:
Bl FIESEIENS oottt sttt nnssnnnn | srseeernes 1,573,652,814 | .ovooevereernveenerrseeennnne [ ceerieneens 1,573,652,814 | ........... 1,404,796,388
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 $.
ENCUMDIANCES).....cvuvveveevietsie e tsssseessssssesse s sesse st ss e s sse st sssesssssssesssssesssssssessssssanes | sessssesssssssessessssessessessnssns | svessessssessesisssssessssesssssens | sresisssssesssessessessssnsnns (01 U
4.2 Properties held for the production of income (less §.......... 0
ENCUMDIANCES)......vucveverietrie e tsssssessssssesse st esses bt es s s sse s ssssessessssesssssssssssssessssssenes | sessssesssssssessessssessessessnssns | svessesissessesissessessesesssssens | sresesssssesssessessssessnsnns (01 U
4.3  Properties held for sale (less §.......... 0 €NCUMDIANCES).......coiveiieicriieierssse et [ ceeressesesessssesessssessesinses | erresessssssesesssssssessssssses [ eresesessssesssssssesssenees (01 U
5. Cash ($.....15,866,798), cash equivalents ($.......... 0)
and short-term investments ($.....196,970,587)..........covveumrreernmreenmnerisnneeesnsesessneesssssessssssssons | eevssseeenens 212,837,385 | oo [ e, 212,837,385 | .oooovvvernee 243,647,403
6. Contract loans (including §..........0 PrEMIUM NOLES).......cvvvuurevereririecrierriiseersiesssssesesssenes | cvveeseseneens 55,178,689 | ....cocovvvrrrrnernn 28,862 | .ooece ....55,149,827 51,963,208
7. 123,195,869 | ....cvvrveercrerecernerineenns | coverrneeinnne 123,195,869 65,164,922
8. Other INVESIEA @SSELS........cvverrieirrricrieieriscsie st ssess s ssstssssssens | evsseesessneend 88,458,390 | ....oouverermererieeerinerinins | rveerininenenes 88,458,390 | ..ooovcvevenne. 70,470,006
9. ReCEIVADIES fOr SECUMHES. ......vvuvereerieeiiecieiierieceeti ettt ssnessnesies | cessisssisssisssssssesssssssiesseens | coressessessesesssessesssnens | ceeeesseesessessessesseees (U O
10.  Securities lending reinvested collateral @SSEtS...........covrievrieiieiieiie s | cressesiieiens 73,268,923 | ..oovvvevieieresnenienen | v 73,268,923 | ...ccvvvvnnn. 58,532,807
11.  Aggregate write-ins for iNVESEd @SSELS.........c.ccuciveieviiriicieescece s | ereesineeiens 102,757,300 [ .o [V I 102,757,300 | ..o 15,706,600
12.  Subtotals, cash and invested assets (LINES 110 11)......ccocrceierneieiiesseeeesessee s | evveens 10,221,442,503 | ..covvvverinne 28,862 | ......... 10,221,413,641 | .......... 9,128,800,955
13. Title plants less §.......... 0 charged off (fOr Title INSUTETS ONIY).......cverurererrereiriecineerrersieeinrineiees | ceereesessneessssessesssesessssens [ rreseesessnssnsssessssssssssesssss | senseessessessssessssssensnens (01 U
14, Investment income due and CCTUEM...........oc.uiinciiicicice et esiesiessessessessaens | rerieninenines 91,800,471 [ ..o | e 91,800,471 | oo 88,070,330
15.  Premiums and considerations:
15.1 Uncollected premiums and agents' balances in the course of collection............ccccvcueeeees| coveeiveiernnc. 9,637,370 | cevverevrerrerne 7,504,912 | oo 2,132,458 | ...cvvvrrrerne 2,305,921
15.2 Deferred premiums, agents' balances and installments booked but deferred
and not yet due (including §.......... 0 earned but unbilled premiums)............cocovverereiiees | covevveerrerns 33,211,393 | oo | v 33,211,393 | oo 32,322,826
15.3 Accrued retrospective premiums (§.......... 0) and contracts subject to
redetermination ($.......... ).ttt sttt saes | srsenssenss st st ss st ssnses | seesseessens sttt | sbtenstenst sttt [0
16. Reinsurance:
16.1 Amounts recoverable from FeINSUTETS............occeervrerneemerneninnererseesenssssssennsneeess | oneeeeneninesnn2y099,201 | | ey 095,201 | i 3,028,133
16.2 Funds held by or deposited with reinsured COMPANIES...........ccovvereicreereiereieisieieisniens | ceerieisessesessssesenssesens | e | evnevssisnesssiessssiesen0 | o
16.3  Other amounts receivable under reinsUranCe CoNtracts............cveeeeerrereereeeeeneesseerines | covvrirererneeens KIVZICHCT4< TN RN ISR 3,243,678 | oo 727,248
17.  Amounts receivable relating to UNINSUIEA PIANS...........cceveicviieieieisisicessese e | cerssresesss s sssessesesens | sevessesisssssessssesssssessssssens | soresiessssesessssessessssnsns (01 R
18.1 Current federal and foreign income tax recoverable and interest thereon...........c.ccceceveveveveeen| covverevennee 85,403,112 | covvveveeeeereeeeeeereeens | e, 85,403,112 | oovevernen. 81,359,042
18.2 Net deferred tax @SSEL.........ccoivvieicicicicce ettt naens | envesiesssnns 87,017,437 | v 87,017,437 | .o (01 OO
19.  Guaranty funds receivable 0r 0N dEPOSIt.........c..ceureeieririieieissnee s essessesessens | sesssssessssessns 736,297 | ovoeveeevereresreienssisnnens | cvvverieiesiesienns 736,297 | oo 736,297
20. Electronic data processing equipment and SOfWAIE...........co.ecrurirrinrieireeerieeneisesseessseesssees [ reereeensessseesessnsssessssesens | eereseesnssnsssessssssssssssseses | seeneeessssssssnsesssesssssnes (01 ORI
21.  Furniture and equipment, including health care delivery assets ($.......... 0).reevrereerereeieseeenees | e | e sssenes | seeresesss s esaenes (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............c.cccoeeevrecnvseieneceeeeeeeeeeeneene | e, 1,232,865 | ..covverereceieereeecenis | e 1,232,865 | ..oocvevrnee. 62,554,907
24. Health care (§.......... 0) and other amoUNtS FECEIVADIE............ruiurrerrerereeireieeeeeneeneesereeeseeeeses | ceeeessseseessesesssesssssesssssns | rresessessnsesssseesesssssssssssas | eeseeessessessssseesessessnens (01 U
25. Aggregate write-ins for other than invested @sSets............ccveeierrireieiseeee e [ evesisienaas 43,140,487 [ ...ccovvnnns 30,128,922 | ..o 13,011,565 [ ..o 22,279,676
26. Total assets excluding Separate Accounts, Segregated Accounts and Protected
Cell Accounts (LINES 12 throUGh 25)...........cveeeerrrereeerreneeeeeesssessseeessesseeesssesssssssssssssesssnees | seeeseees 10,578,920,814 | .............. 124,680,133 | ......... 10,454,240,681 | ........... 9,422,185,335
27. From Separate Accounts, Segregated Accounts and Protected Cell Accounts...........ccocveeeeens [ oviernene 1,328,180,698 |....covvvveerrieierreeienees | evveiniens 1,328,180,698 | ........... 1,335,441,677
28, Total (LINES 26 ANA 27)........veerrerreeerieeereeerseeereeeeseessseessssessssessesssssssssessssssssssssssssssssssassssssssnns | aveeseees 11,907,101,512 | .............. 124,680,133 | ......... 11,782,421,379 | ......... 10,757,627,012
DETAILS OF WRITE-INS
1101. Other invested assets reCEIVADIE...............covvevevcicecie et senaens | eveesesiesieseens 7,522,350 | = oo | e 7,522,350 | covereererae. 3,294,200
1102. Derivative collateral and reCeiVabIES............c.covcuiieiii i | e 95,234,950 | - .o | e 95,234,950 | ....oovvennnee 12,412,400
1103, ettt n st enstes | seesssenstsanesenestenssnnstenes | ersseestneessennsssnestsnsrnnntas | ereressenns et ennesnnetnnens (U
1198. Summary of remaining write-ins for Line 11 from overflow page.........c..cceueeeeveieieeseineiieies [ e (01 OO (U1 SO (01 OO 0
1199. Totals (Lines 1101 thru 1103 plus 1198) (Line 11 @DOVE).......crreerreerirrernsrerisseesssesssnersssessnennes | coseessseenaas 102,757,300 [ ..o (O [ 102,757,300 [ ..occorcrennces 15,706,600
2501. Accrued fees and Other @SSELS...........ww vt sessssesssessssenens | nsesinesesnees 13,062,599 | .o 51,034 | oo 13,011,565 | ..ovvveneee 22,279,676
2502. Deferred SOfWAIE COSES.........ciireieiiirieicere ettt sbe s snans | sbessessesesenes 16,533,136 | ..cvvvrrneee 16,533,136 [ .o (01 U
2503. Disallowed interest MaiNtENANCE IESEIVE.........ccevcuevriecreeerieeeieere et ses e vesssesessnees | eveeseresinnens 13,544,752 | ..o 13,544,752 | .o, (1 [
2598. Summary of remaining write-ins for Lineg 25 from overflow Page..........cccoeveveveevereeeseieierseiesees | ceveereseseeessss e (0 U [0 (01 U 0
2599. Totals (Lines 2501 thru 2503 plus 2598) (LiNe 25 @DOVE).........reeerirersireesseresssssessssessssniees | seveessssenaas 43,140,487 [ ..o 30,128,922 | ................ 13,011,565 [ ..ooovvees 22,279,676




swementas ofiacn 31,2016t NATIONWIDE LIFE AND ANNUITY INSURANCE COMPANY
LIABILITIES, SURPLUS AND OTHER FUNDS

1 2
Current December 31
Statement Date Prior Year
1. Aggregate reserve for life contracts $.....8,569,006,694 less §.......... 0
included in Line 6.3 (including $.....2,361,208,521 MOACO RESEIVE)..........ccouurvverririiessiessiesssssssss s ssssssssssssssssssssesssssssssssssens | svsessssssssnns 8,569,006,694 | .......cccooon.. 7,720,161,791
2. Aggregate reserve for accident and health contracts (including §......... 0 MOACO RESEIVE).......ouveeeicicieeee et ssssssssssinnes | evvesseiessessssses e 215,954 | oo 127,356
3. Liability for deposit-type contracts (including §.......... 0 MOOCO RESEIVE).....cvuerereirieeieeieieeseinsisseessssssessesssssssseessessssssssessesssssesssnssess | ssnsessesssssssessnnens 17,521,664 | ..ooveerereenee 17,250,196
4.  Contract claims:
A0 LBttt sttt stsntanns | aesiensessens st 23,163,258 | ....ccovvevrrcirnnn. 25,299,163
4.2 ACCIHENT ANA NBAIN. ... bbb bbbttt enns | Hbeb bbbttt | Sbiet sttt
5. Policyholders' dividends $
6.  Provision for policyholders' dividends and coupons payable in following calendar year - estimated amounts:
6.1 Dividends apportioned for payment (including §.......... 0 MOGCO)..eereriererriseressisstssee s ss st ssess s essesssssssssessenssnssns | sessssessmssesssnsnessens 1,077,340 [ oo 1,079,247
6.2  Dividends not yet apportioned (including $
6.3  Coupons and similar benefits (including $..........
7. Amount provisionally held for deferred dividend policies NOtINCIUAEA N LINE B.........cocvuveieieeiiicieeisee ettt sees | sessessssessessssstesssssssessesssssssens | sotesisssssess s sesse s ssssssesssssnees
8. Premiums and annuity considerations for life and accident and health contracts received in advance
less §
9.  Contract liabilities not included elsewhere:
9.1
9.2
9.3
94
10.  Commissions to agents due or accrued - life and annuity contracts $
and deposit-type contract funds §.......... 0ttt ARttt nn st st tnennens | seesteesentent e enteed 4,464,500 [ .ooovvveens 5,289,079
11.  Commissions and expense allowances payable 0n reiNSUrANCE @SSUMEM...........ccurieiririiieissieeiesesesss st sessessssssssssssessessessaes | srsssessessessssssssesssssssssessessessns | soessesssssssssessssessssssssessassssas
12, General eXPENSES QUE OF ACCIUEH........c.cuivueieiviteiiescteeie sttt b e bbb bbb s bbb b bbbt s s s s ss bbb e s s s tensesanns | oebssessesssssssessesas 2,171,606 | coooverrrcrireae 2,153,335
13. Transfers to Separate Accounts due or accrued (net) (including $.....(125,418,081) accrued for expense
allowances recognized in reserves, net of reiNSUrEd AlIOWANCES)..........ovrurerieiiriineineee ettt sss st ess s ssessanens | nstsessessnssnens (125,168,593) | ..vovvrrererrrenas (121,490,208)
14.  Taxes, licenses and fees due or accrued, excluding federal income taxes .2,688,398 ...2,688,398
15.1  Current federal and foreign income taxes, including $..........0 on realized capital GaiNS (I0SSES)............cocvueruerrrerrrerererereeeeeeesseessiesseesaens | cervesssessesiesssesssesssesssesssesses | evteesiesssisssessssssesssessessssssaens
15.2  Net deferred tax lability..........c..courerieiriirieiee et es
16.  Unearned investment iNCOME..........c.cocvrurrenerncennereeeeeneeneinens
17.  Amounts withheld or retained by company as agent or trustee....
18.  Amounts held for agents' account, including $.....51,045 agents' credit balances
19.  Remittances and items not allocated
20. Net adjustment in assets and liabilities due to foreign EXChaNGe FALES.........c.ov ittt
21. Liability for benefits for employees and agents if not included above... .
22. Borrowed money §.......... 0 and interest thereon §.......... L0 OO RO PO EOTEOT OO
23. Dividends to stockholders declared and UNPAIM.............ccocueiueieiiiiiiieiisee sttt ss st ensesssessesss | sesessessssessesssssssessesssssntesnssntes | tessessessssessesssnssessessnsessessnsenes
24. Miscellaneous liabilities:
24.01 ASSEE VAIUBLION FESEIVE. .....uueuuieuiriiiieie ittt bbb bbbttt | enbesbseseninsansbaens 62,057,582
24.02 Reinsurance in unauthorized and certified ($.......... 0) COMPANIES.....uovvrererrereiseesseseesessesssssseesesssssssessssesssssssssesssssssssssessessssssnssens | sssessessessnsssssessassssssessassassnens
24.03 Funds held under reinsurance treaties with unauthorized and certified ($..........0) reinsurers. .822,543,690
24.04 Payable to parent, subsidiaries and AffilAtES.............cvwurerirrnrrrininrrrrr sttt estensensenens | senssesesrensnensrens 6,690,123
24,05 Drafts outstanding
24.06 Liability for amounts held under uninsured plans..
24.07 Funds held under coinsurance
24,08 DEIVALVES......oveevieveeieteees ettt et sttt s b e bt a et bes s bbb et sas st n st s tanaes e snsanaesansans | sessesseseesisseseesineas 1,011,835 [ .o
24.09 Payable for securities..... .250,491,778 .55,981,498
24.10 Payable for securities lending.... 03,248,015 | o 58,523,581
2411 Capital notes §......... 0.aNd INEIESEtNEIEON $......c..0.eeeeeeeee e s s es s ses s ssssnsasssans | evteessiessesssesssessseesseesssssessaens | suenssessseessenssessseessensseessens s
25.  Aggregate write-ins for liabilities..........cccocevereereesrecesereieinne 1875778 | o 2,138,480
26. Total liabilities excluding Separate Accounts business (Lines 1 to 25). ..9,752,301,521 8,687,138,675
27.  From Separate ACCOUNES SAIEMENL...........cccvcvierieice ettt st bttt st s st en st ssesassnssensesnsesnts | sesstesssissanes 1,328,180,698 ....1,335,441,677
28.  Total liabiliies (LINES 26 @NA 27).........iiieeieiieiieiiseie sttt b bbbttt sttt nnts | nnssssssisens 11,080,482,219 10,022,580,352
29, COMMON CAPIAI STOCK........cvieevecveieeictctess ettt s et ae st s s sesa et sen st et tessesensnsessessnsnssessnsntes | seessssessessssssesnsan 2,640,000 | ooovvereerrieiiene 2,640,000
30. Preferred capital stock.... . .
31.  Aggregate write-ins for other-than-special SUMPIUS fUNGS..........c.cveiiiieicieieceee ettt es s esss st sse st es s bnsenes | ervesssissesssssnsssssssesssastesnsad (01 U 0
32.  Surplus notes
33.  Gross paid in and contributed surplus....
34. Aggregate write-ins for SPECIal SUMPIUS FUNAS........c.riiuieri ettt sttt es e ssnssentns | sebestseessessss b ssessen b nesnes 0 | 0
35, UN@SSIGNEA FUNAS (SUMPIUS)......vuiveriiieieeietietes ettt sttt ettt e s s e b s st et s s bbb s s e s st sae st entes e snbessesansnsnnsnes | evsesessesessansns (576,325,340)| .....ovvvrrrernnne (543,217,840)
36. Less treasury stock, at cost:
361 ... 0.000 shares common (value included in Line 29 §.......... 0.ttt sttt s et nae st neens | sesres ettt ettt enees
3.2 .. 0.000 shares preferred (value included in Line 30 §.......... 1) OO TRPRSRTT PUSTEUT SRR
37.  Surplus (Total Lines 31 + 32 + 33 + 34 + 35 - 36) (including $. .0 in Separate Accounts Statement).. .699,299,160 | ..

38, Totals Of LINES 29, 30 @NG 37......oouivviieciieieciiciie ittt sttt s st s st st st ssentes | snbsssssssssssisseas 701,939,160 | ..o 735,046,660
39. Totals of Lines 28 and 38 (Page 2, LiNg 28, COl. 3).......oiuiiuiiiiiiiiiisiissiissi sttt sensssnsssnsensnns | sesssssssessans 11,782,421,379 | ..o 10,757,627,012
DETAILS OF WRITE-INS
2501. Reserve for escheat funds 1,875,778 | oo 2,138,480

2502.

2503.

2598. Summary of remaining write-ins for Ling 25 from OVEMIOW PAGE.........ovureruriiirierrieiiecissise sttt essss e ssesssssssssessesssssssssessenes | ssesssssssssessessnsssssessasssssesan 0 | 0
2599. Totals (Lines 2501 thru 2503 plus 2598) (Line 25 above)

3101.

3102.

3103. ...

3198. Summary of remaining write-ins for Line 31 from OVErIOW PAGE........cciiucieieeece sttt ss st sssssssessenss | seessesssesisssessssssssesssssssssesensd | srnssiesiesssssesssessessessssssseesend
3199. Totals (Lines 3101 thru 3103 plus 3198) (Line 31 above).....

3401. ...

3402.

3403. ... -
3498. Summary of remaining write-ins for Ling 34 from OVEIIOW PAGE........ovurrruririirriresiesississsssssesssesssssssssessessessssssessessssssssssssesssssssssessanes | ssessssssesssssssssnssessessassnssessn (01 0
3499. Totals (Lines 3401 thru 3403 plus 3498) (LINE 34 BDOVE)........euuiiuiriiiiteiiieiie ettt sess st ss s sessssses e sssss st es s bsssssssssanssessensensnsas | ssessssssssessesssnssessessansansessan [0 OO 0

Qo3



statementas of March 31, 2016 o'te. NATIONWIDE LIFE AND ANNUITY INSURANCE COMPANY

SUMMARY OF OPERATIONS

1 2 3
Current Prior Prior Year Ended
Year to Date Year to Date December 31
1. Premiums and annuity considerations for life and accident and health contracts.............ccoevevevieiceiceeececeseeseeeeieens | e 991,267,680
2. Considerations for supplementary contracts with life CONtINGENCIES...........ccvivivrieiieieeecese st sesienes | evresssssiesiesans 504,369
3. Netinvestmentincome . 102,037,205 | ...
4. Amortization of Interest Maintenance RESEIVE (IMR)...........ccuoiueiieiicieieeseee sttt sb st bes s sasssessssessas | sessesssssesans (341,583)
5. Separate Accounts net gain from operations excluding unrealized gaiNs OF IOSSES...........vueverurinrnriininrnsnrnsiressnsesssssenes | eernssnsssssssssessssssssesnses | seressnssssssesssssssssssnssesss | sessssssssssnssessnssessessones
6. Commissions and expense allowances on reinsurance ceded .
7. Reserve adjustments 0N reiNSUFANCE CEAB. ..ottt s ssss s ssesssssssssessessessessssssessessenssnssessessensans | sesnssessons (52,504,837) ............ (66,262,801)| .......... (249,644,060)
8. Miscellaneous Income:
8.1 Income from fees associated with investment management, administration and contract guarantees
frOM SEPATAtE ACCOUNES........ocveiveieiectcie ettt bbbt s bbb aestensnsansanns | seesessessons 16,978,551 | .............16,884,762 | ............. 66,138,958
8.2 Charges and fees for depOSit-tyPE COMTACES.........cvuoriiierirririeisrie sttt essssssestenes | ressessesssssssssesssnssnssnssns | crnssessssssnssesssssssssnssnsses | oessnsssssnsssssensnssessenens
8.3 Aggregate write-ins for miscellaneous income ..18,818,576 | ...............7,543,597 | ............. 63,877,844
9. Totals (LiNes 110 8.3).....ccrvemrrmrrerrerirecirerireeireeis ..1,088,514,357 547,634,702
10. Death DENEitS........ccriurierises s .14,607,459 | ............14,366,527 | ............. 48,414,749
11. Matured endowments (excluding guaranteed annual pure ENAOWMENES)..........c.cvuevevcreeeeieieiseieiesesese e sessss s ese e sssssssessesns | evresiesessssssssssssssessess | sevessessesessessssssssessssssses | eevesesesssssssseses 5,300
12, AUty DENETILS. ..o 9,488,810 .16,961,771
13. Disability benefits and benefits under accident and health contracts... | 65,759 ..122,231
14. Coupons, guaranteed annual pure endowments and similar DENETItS............cccviueieiciiieccee e
15. Surrender benefits and withdrawals for life CONTACES..........cevurueiiierieees ettt
16. Group conversions
17. Interest and adjustments on contract or deposit-type CONtract fUNAS...........cevevicveeeicereees e
18. Payments on supplementary contracts with life CONINGENCIES. .........c.riuiuriiiiirere et
19. Increase in aggregate reserves for life and accident and health contracts..
20. Totals (Lines 10 to 19)
21. Commissions on premiums, annuity considerations and deposit-type contract funds (direct business only)..........cccceeveevvrceree | cevevrrenee 134,785,892 | ............. 65,894,848 | ........... 466,226,232
22. Commissions and expense allowances on reinSUrance aSSUMEM.........c..c.cueicvruiereieisiieieie s sessssessessssessessssessesenss | svevesissessesissenns 2,531 | oo, 3107 | oo, 11,477
23. General iNSUranCe BXPENSES.........c.cvveerererereesssesssseesssssssesssienes 57,737,194 .46,225,761 ....204,689,811
24. Insurance taxes, licenses and fees, excluding federal INCOME TAXES.........cuuriueerreririrereireieeei st eeessessseeseens | eeseeereinneans 8,203,790 8,432,656 | ... ..27,294,182
25. Increase in loading on deferred and uncollected premiums............. 719,174) ..(557,230)] ... ....1,547,988
26. Net transfers to or (from) Separate Accounts net of reinsurance. 9,609,293 1,959,017 .44,442 029
27. Aggregate Write-ins fOr ABAUCHONS. .........c.ocuuevveiicicieicc ettt st s s e s b s ssen s saessens | snsessssssssas 9,794,731 9,057,815 [ ..ccovvvves 38,673,217
28. Totals (Lines 20 to 27) 1,130,072,879 | ..........488,659,410 | ........3,718,455,591
29. Net gain from operations before dividends to policyholders and federal income taxes (Line 9 minus Line 28).. ..(41,558,522)] ... .(45,136,244)| ..........(170,820,889)
30. Dividends t0 POCYNOIAETS. .........ccueveviriieicieeie ettt ettt bbb sttt s bbb st essessesssssssenes | sbiesssessesansas 199,724 | ..o 257451 | oo, 896,135
31. Net gain from operations after dividends to policyholders and before federal income taxes (Line 29 minus Line 30)........cc... | coevevnees (41,758,246)| ............ (45,393,696)| .......... (171,717,024)
32. Federal and foreign income taxes incurred (excluding tax on capital GaiNS)...........cveurereerrerreeirernrirninenseneesseeseeeesesessesssnsseess | sssessssesnes (4,044,070)( .........cs (15,277 4210 ..oovv. (77,250,101)
33. Net gain from operations after dividends to policyholders and federal income taxes and before realized
capital gains or (10SS€eS) (LiNe 31 MINUS LINE 32).......coririierirririncneerisessissesssesssssssssesssssssssssssssssssssessesssssssssesssssssssessesssssessns | sesessessons (37,714,176) ............ (30,116,275)| .....ovev. (94,466,923)
34. Net realized capital gains (losses) (excluding gains (losses) transferred to the IMR) less capital gains
tax of §.....6,868,886 (excluding taxes of $.....(6,868,886) transferred to the IMR)..........c...ccoevueevveeeeerreesrieneeessseesssssseessnes | seesesesins (23,827,633)] ..ocvvvnvee. (1,292,909) ...oocvvnne (4,985,212)
35. NetinCOME (LINE 33 PIUS LINE 34).......coiiiiiiiieeiecees it | einissninns (61,541,809)] ....cco.cv (31,409,183)| ..ocvvevve. (99,452,135)
CAPITAL AND SURPLUS ACCOUNT
36. Capital and surplus, DECEMDET 31, PHOE YEAN.........ccvueveerireveeiereees et ettt ssstes st sssss e sssssssessssssessssassessesens | evessnees 735,046,660 | ........... 690,622,571 | ........... 690,622,571
37. NetinCome (LINE 35)......cuiiiiriiieiiieiiieeineiieeiecsseesssessess st ..(61,541,809)] ... .(31,409,183)] ... (99,452,135)
38. Change in net unrealized capital gains (losses) less capital gains tax of $.....16,375,325..........cccovvurrvrerrersrsernsesnsessssssssssseens | erveerrnsens 31,689,879 | .............. (2,021,217)] covvreee. (31,514,717)
39. Change in net unrealized foreign exchange capital gain (I0SS)..........ccceeueieieieieieeseee st sses s ssesaes | ceressessensaens (582,000) 2,204,791
40. Change in net deferred income tax ..24,705,291 | ... 3,346,513 | ... ...(4,842,135)
41, Change iN NONAAMILEEA ASSELS..........ccuiuiiiieiice ettt bttt et sttt ses st saessn s saenns | eeveesassans (20,544,131)| ...ouvnene (3,772,495)] ............ (23,272,629)
42. Change in liability for reinsurance in unauthorized and certified COMPANIES............ccvvvevevrieerieiiciees et ssaes | erresee s
43. Change in reserve on account of change in valuation basis, (INCrease) Or AECIEASE..........cceuuvruirrirereieisieissiese s [ erresie e

44,
45.
46.
47.
48.
49.
50.

51.

52.
53.
54.
55.

Change in asset Valuation FESEIVE............ccvvuevevcveeeieeeee et snenen
Change in treasury StOCK..........ccccuiveieiiriieeeseese e
Surplus (contributed to) withdrawn from Separate Accounts during period.
Other changes in surplus in Separate Accounts Statement..
Change in surplus NOtES..........ccvvvveevevreeerierrereree s
Cumulative effect of changes in aCCOUNTING PHINCIPIES.........cuuriuiuieriereieieeeireiee ettt ss sttt
Capital changes:

501 PAIA MM ieeiteieieiie ittt sttt s bbb bbbk S SR E R R R Rt
50.2 Transferred from surplus (StOCK DIVIABNG)..........ccoeveviieeicieiesie sttt bbb ssesassnees
50.3 TranSTEITEA 10 SUIPIUS. .......cvuriuieierie ettt sttt sttt
Surplus adjustment:

BT PAIA MMttt bbb S R f R R R Rt
51.2 Transferred to capital (SLOCK DIVIENG)...........ccveviveriieieieecteee sttt sttt sa st naaen
51.3 Transferred from capital
51.4 Change in surplus as a result of FINSUIANCE. ..........cc.cvuivcieriieieie ettt snee
DivIdENS 0 SIOCKNOIAETS.........ou ettt
Aggregate write-ins for gains and losses in surplus
Net change in capital and surplus (Lines 37 throUgh 53).........c.rerinrrireeessissse sttt ssnes
Capital and surplus as of statement date (LINES 36 + 54)........ccouiuoieiicieiececesessee sttt ensenanes

(3,446.506)| .

(3,388,134)) ...

.(12,949,520)

............ (33,107,500)

............. 44,424,089

........... 701,939,160

........... 735,046,660

08.301.
08.302.
08.303.
08.398.
08.399.

Summary of remaining write-ins for Line 8.3 from overflow page...

Totals (Lines 08.301 thru 08.303 plus 08.398) (LiNe 8.3 @DOVE)......uuiuiirireiriiessesseseeisssssesssssss s sss s s sssssssssssnssssssssas

............. 18,818,576

............... 7,543,597

............. 63,877,844

2701.
2702.
2703.
2798.
2799.

Net investment earnings on funds withheld by ceding COmMPaNY..........c.cccviieieiieiriee et

Summary of remaining write-ins for Line 27 from overflow page
Totals (Lines 2701 thru 2703 plus 2798) (Line 27 above)

............... 9,794,731

............... 9,057,815

............. 38,673,217

..38,673,217

5301.

Adjustment to initial reinsurance, commission and expense AllOWANCE................ceveereverereieeeie e

5302.

5303.
5398.
5399.

Summary of remaining write-ins for Line 53 from overflow page....
Totals (Lines 5301 thru 5303 plus 5398) (LINE 53 @DOVE)........ciuieiiiiiieiieesieiiciess et sssssesneesnsnees

388,134)

0]..

o (12,949,520)
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statementas of March 31, 2016 o'te. NATIONWIDE LIFE AND ANNUITY 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............cvvuurrirrriicrieeiereieesiesi st sess sttt essssssssns | sessnesssnees 993,165,396 | ............. 400,439,331 | .......... 3,303,018,241
2. NetinVESIMENTINCOME. ..ottt bbbttt bt s s s ns s ssstessnsntes | svsesessesenas 97,285,885 | .....ccouce. 72,587,628 | ............. 292,519,357
3. MISCElANEOUS INCOME........ouiimiiiiiiiiiieire bbbttt | eniesissind 47,572,035 | ..ccocccveeee. 35,923,697 | ............ 171,236,474
4. Total (Lines 1 through 3).. ...1,138,023,316 | .............508,950,656 | ..........3,766,774,072
5. Benefit and 108S related PAYMENTS...........cc.eiuivcieicceee ettt ettt sten e | suesbessnies 114,515,265 122,200,928 | ............. 453,978,752
6. Net transfers to Separate Accounts, Segregated Accounts and Protected Cell ACCOUNES...........cocvveeveveevcierrerereiseienns | coeirereienn. 13,287,678 | ..covveend 6,069,856 | ............... 62,371,471
7. Commissions, expenses paid and aggregate write-ins for dedUCtiONS............c.cccevciiiriveiieiieiseeie e ssienens | eveieienns 213,867,391 | .occoee. 129,128,903 | ............. 733,916,690
8. Dividends paid t0 POIICYNOIABTS.........c.cvueveeeereeeiieteese et st sse bt s b tesss s ssssssessssessnsnns | sressrssssessesnses 201,631 | e 247877 | oo, 843,262
9.  Federal and foreign income taxes paid (recovered) net of §.......... 0 tax on capital gains (I0SSES)........cvevevrerriverrrieriiens [ eoerersssessessesessessessssesess | eoessssessassessssessessssansesnss | cossessssesees (67,431,314)
10, Total (LINES 5 HIOUGN 9)....vouuerrreereceireereeerseiseeess s esess s seess st sesss s sess s ssssssssesssssssssessssssssssssssssssssssnns | seeesssseees 341,871,965 | ..covvvennee 257,647,564 | .......... 1,183,678,861
11.  Net cash from operations (Line 4 mMiNUS LINE 10)......c..cuviuriiriuiiriireiisiese et ssssessesssesse s ssssssesssssssessenss | essessssenes 796,151,351 | .cveree. 251,303,092 |.......... 2,583,095,211
CASH FROM INVESTMENTS
12.  Proceeds from investments sold, matured or repaid:
12.1
12.2
12.3 Mortgage loans
12,4 REAIESIALE. ...ttt | srtsenb ettt | sttt ettt | fereeb et
12,5 Other INVESIEA @SSEIS.......coouuvirerirciierieeeiesseset sttt | cbsesssnesenenenas 129,194 [ | e 10,044,994
12.6 Net gains or (losses) on cash, cash equivalents and short-term INVESIMENTS............ccorrinirrinirieenreees | e | st eesssesseeese | feeeseeess e seeseseens
12.7  MISCEIIANEOUS PrOCEEAS. .....vuvverieireireieieeseissietse sttt ses st sse s ssses e st ensensssnsensessnsnnts | srssessssns 238,651,736 | ..ocovvennen 13,708,875 [ ..covvvnes 32,820,214
12.8 Total investment proceeds (Lines 12.1 t0 12.7). ..390,886,379 ..204,306,823 ..655,668,903
13.  Cost of investments acquired (long-term only):
131 BONGS.eouvereeeeereeeeeess et ees s eeet sttt | eeetaeenans 914,009,234 | ............. 373,389,484 | .......... 2,449,081,519
13,2 SHOCKS. . vvvueverereeneisesierei iRt nnine | crtenti ettt | seeste ettt | s
13.3 MOMGAGE I0BNS.......veveeereeereerneereeesse e seess st ses sttt eas sttt sssss e ssssnnsnans | seesssessnns 196,945,743 | ............. 103,825,000 | ............. 815,977,884
134 REAIESIALE. ...ttt | srtsri s | ettt | sheeb s
13.5  Other INVESIEA @SSELS........evieevciecicictete ettt bbbt bbb s sae s sstenas | seevinsssarenns 16,886,598 |......ccvvveerrreriiererieenes [ e 11,030,259
13.6  MiSCEllaNEOUS APPIICAHIONS. .....cvvecveieiieicisrieieie ettt st s e sensensesnns | erensessnsans 176,845,269 | ............... 30,656,986 |............. 105,731,289
13.7 Total investments acquired (LINES 13.110 13.6)........cveviiireieeiereeeee et ssse s s sensenes | anresaneas 1,304,686,844 |............. 507,871,470 |.......... 3,381,820,951
14.  Netincrease or (decrease) in contract [0ans and Premium NOES..........c.cueiucieieiicicieseese sttt ssesaeseses | sessessesansans 3,186,323 | .ocvrerne 2,461,053 | oo 9,271,614
15.  Net cash from investments (Line 12.8 minus Line 13.7 and LiNE 14).......c.ccvvumrnrrrininennrninsnsssiesessssssssessssssssssssesss | sessssnnenns (916,986,788)] ............ (306,025,700)|.......... (2,735,423,662)
CASH FROM FINANCING AND MISCELLANEOUS SOURCES
16.  Cash provided (applied):
16.1 Surplus notes, capital notes
16.2 Capital and paid in SUrPIUS, 1ESS trEASUMY SLOCK.........c.rvrererirrerirrisiinrissisississieessssssssessssessssssssssssessessssssssessasssnes | sesesssssssssssssssesssssessessons | sesssssessssesssssessessasssnsns | sensssnennees 220,000,000
16.3 BOIOWEA fUNGS........couiiiii bbbttt | srbstisnnis st enssns | esbest st bbb s bt niae | cbrenbsesbess bbb es
16.4 Net deposits on deposit-type contracts and other insurance liabilities..............cccoueververreereiereeeiee e | ceveeieesie e 271,468 | oo 69,684 | ...ccovvrrernnnn (240,700)
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).........ocevercreieieeeesie ettt aes st sss s s s sassesnsnes | srssnssssseans 89,753,951 | .o 23,136,228 | ............... 51,794,805
17.  Net cash from financing and miscellaneous sources (Lines 16.1 through 16.4 minus Line 16.5 plus Line 16.6)............ | cocovervennee. 90,025,419 [ ..o 23,205,913 |......c..c.. 271,554,105
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 (30,810,018) | ...cvvvuenee (31,516,695) ............. 119,225,654
19. Cash, cash equivalents and short-term investments:
191 BEYINNING OF YEAT. ... ettt ess sttt esstsssnnnns | eeetseesnns 243,647,403 | ...cocvennve. 124421749 | ............ 124,421,749
19.2  End of period (LiN€ 18 PIUS LINE 19.1).......cceovverreeiriirirrerieiriseceieeriseeceseeiseenisesesseniseneesenessessesssessesesssnesnens | oeveeeeeenns 212,837,385 | ............... 92,905,054 | ............. 243,647,403
Note: Supplemental disclosures of cash flow information for non-cash transactions:
20.0001  Exchange of bond investment to bond iNVESIMENL.............cccveiiiieicce e | coeeiesieseesees 2,704,005 | ..ooooveerieeieerreeieereeiesens | e 159,417,952
20.0002  Capitalized iNtereSt ON DONAS..........ccvciuivieiiiciesseee sttt ss st ssensnsans | svsssssessessesssssssssessessssses | sessessesssesessessssssssessenses | esvessessessessesns 92,324
20.0003  Capitalized interest 0N MOMGAGE I08NS. ... ... i sss ettt sessssssnesnssessenssnes | sesessssssssssssassans 36,168 | ..o | e 13,795
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statementas of March 31, 2016 o'te. NATIONWIDE LIFE AND ANNUITY INSURANCE COMPANY

EXHIBIT 1
DIRECT PREMIUMS AND DEPOSIT-TYPE CONTRACTS

Curre:t Year PriorZYear Prior3Year
To Date To Date Ended December 31
1o INAUSHHAITIF.....veveceeeiscee it eb s eni | Hieebseese s es st est s st | srestesss sttt eent e | sbseest e
2. Ordinary life INSUIANCE. .......uveeuurerrreereeereeseeeseesssssseesessesssssssssesssssssssessssssssssssssssssssssssssssssns | sosessssssssessnsssssnneen 260,820,055 | ..oovverrrerrrireeennne 294,018,664 | ..ovverrvrrerereeens 1,108,160,789
3. Ordinary INIVIAUEl ANNUIIES..........vvereeercrieriicrierieceseesieessss e sessesssssssessssssesssses | oeessesessssssesenenes 790,941,239 | ..o 167,202,364 | .....ccoovorvvrrrcnenne 2,449,752,179
4. Credit life (Group and iNAIVIAUAL)..........ovuveereerenrirrieinsssieisessessesessssssssssssessssssssssssessessssssssesss | ressessssssssssssssssssessessessssssessassensss | sessssssessessssssssessessssssessessessassnsses | sessessesssssnssessessssssnssessassnssnssassns
5. GrOUP lifE INSUFANCE......ocvuveieiictcie ettt sttt ssss b ssestensaess | cbsessessasssessessassesbssssestasbssestessnss | stesssssssssessassansestesses b e ssesssstsssansss | eessestestassasssesses b s s st en s s sseseas
6. GIOUD GNNUILIES......evveevecreeereictese ettt s et es e sss s st s st es s sn s s ssssssenaes | eesessesssssssessesssessessssanes 153,017 | oo 1,052,124 | oo 1,811,586
T AH = GIOUP....ccviciieictcete ettt st bbbttt s s s s st ssenas | nebessesistesses e besses s ssssensessstenteses | suesiesietestes bt en st s s st st entenens | entesetsten ettt
8. A&H - credit (Qroup and INAIVIAUAL)..........c.cvireeiree ettt sssessesess | eevessesisssssesessesssssssssssssssessssessesns | sevsesissessesssessssssssssssssssessssssesnss | sessesissessessssssessssssssssssesssssssessesas
0. ABH = OFNBI oottt nentns | sestieee et 314,846 | .ovooeeeeecins 99,349 [ oo 582,068
10.  Aggregate of all other INES Of DUSINESS..........ccveveicreeieesee et sesees | ererrssssssssssessessssesesssesnssssssasaas 0 ] {01 OO 0
T 11 (0 OO OO OO PTOTPTRORY IBPOPT 1,052,229,157 | woovvoeverneriereenns 462,372,501 | coovvverrrrerereeeens 3,560,306,622
12, DEPOSIt-tYPE CONTACES.......vvrerieeririiiscissiesise et essssss st ssses s ss st enssssessessassssessenes | essessssssessessenssnssessessansssssesassensanes | stessessessansosssessessonsanssessessansnssesss | sessossonsnssessessansnssessassenssnssessaseas
13, TORAl et | e s 1,052,229,157 | oo 462,372,501 | oo 3,560,306,622
DETAILS OF WRITE-INS
1007, oeereeeeeerseee s ee st R st nt s ees | seessees st s st s e ss st | seteeesne sttt esst st enssenes | sneeet sttt
1002, oottt R e st | Seebi ettt n et | Shiene bbbttt | st
1003, oo erse e eee et E e e R st s e ns s | seetsness st et ees st s st nent s | Sereeesne sttt eest s s st enssnees | doeestees sttt
1098. Summary of remaining write-ins for Line 10 from overflow page............cccoueevvevereevereeieiieens [ ceveieieesceeseee e 0 [ e (01 OO 0
1099. Total (Lines 1001 thru 1003 plus 1098) (LiNe 10 @DOVE)......uiueirerrsrrerrireiseserisssssesssssssssssssssses | sesssssessessssssessassssssssssssasssssasssees 0 e 0 e 0
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Statement as of March 31, 2016 ofthe NATIONWIDE LIFE AND ANNUITY INSURANCE COMPANY

NOTES TO THE FINANCIAL STATEMENTS

Note 1 — Summary of Significant Accounting Policies and Going Concern

A.

C.

D.

Accounting Practices

The accompanying statutory financial statements of Nationwide Life and Annuity 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 Department
for determining and reporting the financial condition and results of operations of an insurance company, as well as, determining its solvency under
the Ohio Insurance Law. The 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. The Commissioner of Insurance has the right to permit other specific practices that deviate from
prescribed practices. The Company has no statutory accounting practices that differ from NAIC SAP.

Olentangy Reinsurance, LLC (Olentangy), a Vermont domiciled special purpose financial insurance company and subsidiary of the Company, has
been granted a permitted practice from the State of Vermont that increased the subsidiary’s valuation by $56,000,000 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 is shown below:

State of Current year to date Prior year ended

Domicile 2016 2015
Net Income
Nationwide Life and Annuity Insurance Company state basis (Page 4, Line 35,
(1) Columns 1 & 3) OH $ (61,541,809) $ (99,452,135)
(2) state prescribed practices that increase/(decrease) NAIC SAP OH - -
(3) State permitted practices that increase/(decrease) NAIC SAP OH - -
(4) Net Income, NAIC SAP (1-2-3=4) $ (61,541,809) $ (99,452,135)
Surplus
Nationwide Life and Annuity Insurance Company state basis (Page 3, Line 38,
(5) Columns 1 & 2) OH $ 701,939,160 $ 735,046,660
(6) State prescribed practices that increase/(decrease) NAIC SAP OH - -
(7) State permitted practices that increase/(decrease) NAIC SAP
NONE OH - -
Subsidiary valuation - Olentangy VT 56,000,000 56,000,000
(8) Statutory Capital and Surplus, NAIC SAP (5-6-7=8) $ 645,939,160 $ 679,046,660

The amounts in this statement pertain to the entire Company business including, as appropriate, its Separate Account business.

Use of Estimates in the Preparation of the Financial Statements

No significant changes from prior year end.

Accounting Policies

No significant changes from prior year end.

(6) Loan-backed and structured securities (collectively, loan-backed securities) are stated at amortized cost or the lower of amortized cost or
fair value in accordance with the provisions of Statement of Statutory Accounting Principles (SSAP) No. 43-Revised and the Purposes and
Procedures Manual of the NAIC Securities Valuation Office. The retrospective adjustment method is used to value loan-backed securities
where the collection of all contractual cash flows is probable. For all other loan-backed securities, the Company uses the prospective
adjustment method. Refer to Note 5(D) for a discussion of the other-than-temporary impairment policy for loan-backed securities.

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

Not applicable.

Note 4 — Discontinued Operations

Not applicable.

Note 5 — Investments

A.

B.

Mortgage Loans

No significant changes from prior year end.
Troubled Debt Restructuring

No significant changes from prior year end.
Reverse Mortgages

Not applicable.
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NOTES TO THE FINANCIAL STATEMENTS

D. Loan-Backed Securities
1. Prepayment assumptions are generally obtained using a model provided by a third-party vendor.
2. Not applicable.
3. Not applicable.
4. All impaired securities (fair value is less than cost or amortized cost) for which an other-than-temporary impairment has not been recognized

in earnings as a realized loss (including securities with a recognized other-than-temporary impairment for non-interest related declines when
a non-recognized interest related impairment remains):

As of March 31, 2016

a. The aggregate amount of unrealized losses:

1. Lessthan 12 Months $ (1,482,687)

2. 12 Months or Longer $ (9,339,575)
b. The aggregate related fair value of securities with unrealized losses:

1. Lessthan 12 Months $ 67,434,674

2. 12 Months or Longer $ 45,647,438

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
No significant changes from prior year-end.
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 $73,268,923 as of March
31, 2016.

F. Real Estate
Not applicable.
G. Low-Income Housing Tax Credits
Not applicable.
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.

Note 9 - Income Taxes

No significant changes from prior year end.

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

No significant changes from prior year end.
Note 11 - Debt

Not applicable.
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NOTES TO THE FINANCIAL STATEMENTS

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

Plans

No significant changes from prior year end.

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

No significant changes from prior year end.

Note 14 — Liabilities, Contingencies and Assessments

A-E. No significant changes from prior year end.

F.

All Other Contingencies
Legal and Regulatory Matters

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

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

Tax Matters

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

Indemnifications

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

Note 15 — L eases

No significant changes from prior year end.

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 Extinguishments of Liabilities

A.

Transfers of Receivables Reported as Sales

Not applicable.

Transfers and Servicing of Financial Assets

No significant changes from prior year end.

2. No servicing assets or liabilities were recognized during the period.
4. There were no assets securitized during the period.

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 Premium Written/Produced by Managing General Agents/Third Party Administrators

Not applicable.
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Note 20 — Fair Value Measurements

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

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

The Company categorizes assets and liabilities held at fair value in the statutory statements of admitted assets, liabilities, capital and surplus 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.

The Company reviews its fair value hierarchy classifications for 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 assets and liabilities measured at fair value as of March 31, 2016:

Level 1 Level 2 Level 3 Total
Assets at Fair Value
Industrial & Misc. $ - $ 685,857 $ 28,876 $ 714,733
Total Bonds $ - $ 685,857 $ 28,876 $ 714,733
Separate Account Assets® 1,328,180,698 - - 1,328,180,698
Derivative Assets - - 116,790,369 116,790,369
Total Assets at Fair Value $ 1,328,180,698 $ 685,857 $ 116,819,245 $ 1,445,685,800
Liabilities at Fair Value
Derivatives Liabilities $ - 3 - $ - $ -
Total Liabilities at Fair Value $ - $ - 3% - $ -

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

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

Total gains and

Beginning (losses) Total gains and
Balance at Transfers into | Transfers out | included in Net | (losses) included Ending Balance
12/31/2015 Level 3 of Level 3 Income in Surplus Purchases Issuances Sales Settlements at 3/31/2016
Assets at Fair Value
Industrial & Misc. $23,462 $- $- $- $5,414 $- $- $- $- $28,876
Total Bonds $23,462 $- $- $- $5,414 $- $- $- $- $28,876
Derivative Assets 55,357,642 - - (5,238,546) 36,664,812 32,014,616 - (2,008,155) - 116,790,369
Total Assets at Fair Value $55,381,104 $- $- $(5,238,546) $36,670,226 $32,014,616 $- $(2,008,155) $- $116,819,245
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B. & C. The following table summarizes aggregate carrying value and fair value, by level, for all financial assets and liabilities, excluding assets and
liabilities reported at fair value, as of March 31, 2016:

Not Practicable

Aggregate Fair Value  Admitted Assets Level 1 Level 2 Level 3 (Carrying Value)
Assets
Bonds $8,259,920,164 $7,991,378,400 $66,167,487 $8,024,156,673 $169,596,004 $-
Mortgage loans 1,591,490,033 1,573,652,814 - - 1,591,490,033 -
Short-term investments 196,970,587 196,970,587 - 196,970,587 - -
Derivative assets 5,126,765 6,405,500 - 5,126,765 - -
Policy loans 55,149,827 55,149,827 - - 55,149,827 -
Securities lending collateral assets 73,268,923 73,268,923 73,268,923 - - -
Total Assets $10,181,926,299 $9,896,826,051 $139,436,410 $8,226,254,025 $1,816,235,864 $-
Liabilities
Investment Contracts 6,180,159,486 $5,717,752,905 $- $- $6,180,159,486 $-
Derivatives Liabilities 1.827.873 1.011.835 _ 1.827.873 - -
Total Liabilities $6,181,987,359 $5,718,764,740 $- $1,827,873 $6,180,159,486 $-

D. Not Practicable to Estimate Fair Value
Not applicable.

Note 21 - Other ltems

No significant changes from prior year end.

Note 22 - Events Subsequent

Type | — Recognized Subsequent Events:

Subsequent events have been considered through May 11, 2016 for the statutory statement issued on May 13, 2016.

There were no Type | material 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 11, 2016 for the statutory statement issued on May 13, 2016.

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

Note 23 - Reinsurance

No significant changes from prior year end.

Note 24 - Retrospectively Rated Contracts and Contracts Subject to Redetermination

Not applicable.
E. Risk Sharing Provisions of the Affordable Care Act
The Company does not have any accident and health insurance premiums that are subject to the Affordable Care Act risk sharing provisions.

Note 25 - Changes in Incurred Losses and Loss Adjustment Expenses

Not applicable.

Note 26 - Intercompany Pooling Arrangements

Not applicable.

Note 27 - Structured Settlements

Not applicable.

Note 28 - Health Care Receivables

Not applicable.

Note 29 — Participating Policies

No significant changes from prior year end.

Note 30 - Premium Deficiency Reserves

No significant changes from prior year end.

Note 31 — Reserves for Life Contracts and Annuity Contracts

No significant changes from prior year end.

Note 32 - Analysis of Annuity Actuarial Reserves and Deposit Type Liabilities by Withdrawal Characteristics

No significant changes from prior year end.

Note 33 - Premium and Annuity Considerations Deferred and Uncollected

No significant changes from prior year end.
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Note 34 — Separate Accounts

No significant changes from prior year end.

Note 35 — Loss/Claim Adjustment Expenses

No significant changes from prior year end.
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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). 04/02/2013
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.

Qo8

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 If the response to 9.1 is No, please explain:
9.2 Has the code of ethics for senior managers been amended? Yes[X] Nol[ ]
9.21 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.
9.3 Have any provisions of the code of ethics been waived for any of the specified officers? Yes[ ] No[X]
9.31 If the response to 9.3 is Yes, provide the nature of any waiver(s).
FINANCIAL
10.1 Does the reporting entity report any amounts due from parent, subsidiaries or affiliates on Page 2 of this statement? Yes[X] Nol ]
10.2 If yes, indicate any amounts receivable from parent included in the Page 2 amount: $ 1,176,767
INVESTMENT
11.1 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]
11.2 Ifyes, give full and complete information relating thereto:
12. Amount of real estate and mortgages held in other invested assets in Schedule BA: $ 28,361,765
13. Amount of real estate and mortgages held in short-term investments: $ 0
14.1 Does the reporting entity have any investments in parent, subsidiaries and affiliates? Yes[X] NoJ ]
14.2 If yes, please complete the following:
1
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 0 0
14.24 Short-Term Investments 0 0
14.25 Mortgage Loans on Real Estate 22,150,000 27,465,378
14.26 All Other 61,818,833 73,923,276
14.27 Total Investment in Parent, Subsidiaries and Affiliates (Subtotal Lines 14.21 to 14.26) $ 83,968,833 $ 101,388,654
14.28 Total Investment in Parent included in Lines 14.21 to 14.26 above $ 0 $ 0
15.1 Has the reporting entity entered into any hedging transactions reported on Schedule DB? Yes[X] NoJ ]
15.2 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.
16.  For the reporting entity's security lending program, state the amount of the following as of current statement date:
16.1 Total fair value of reinvested collateral assets reported on Schedule DL, Parts 1 and 2: $ 73,268,923
16.2 Total book adjusted/carrying value of reinvested collateral assets reported on Schedule DL, Parts 1 and 2: $ 73,268,923
16.3 Total payable for securities lending reported on the liability page: $ 73,248,015
17.  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
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 4
Old Custodian New Custodian Date of Reason
Change
17.5 Identify all investment advisors, broker/dealers or individuals acting on behalf of broker/dealers that have access to the investment
accounts, handle securities and have authority to make investments on behalf of the reporting entity:
1 2 3
Central Registration Depository Name(s) Address
N/A Members of the investment staff designated by the Chief One Nationwide Plaza, Columbus, Ohio 43215
Investment Officer as detailed in the Corporate Resolution

Q08.1



swementas ofiacn 31,2016t NATIONWIDE LIFE AND ANNUITY INSURANCE COMPANY
GENERAL INTERROGATORIES
PART 1 - COMMON INTERROGATORIES

18.1 Have all the filing requirements of the Purposes and Procedures Manual of the NAIC Investment Analysis Office been followed? Yes[X] Nol[ ]

18.2 If no, list exceptions:
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3.1
32
33
34

GENERAL INTERROGATORIES (continued)
PART 2 - LIFE & HEALTH

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

Long-term mortgages in good standing Amount

TAT FAIMN MOMGAZES. ....oovveeieeieeieeiees s tes st s e bbb bbb bbb bbb bbb bbbt s bbbt s st s st s s G
112 RESIHBNLAI MOMGAGES.......oveveieieeieeiee ettt et ettt et bbb bbb bbb bbb ses G
113 COMMETCIAl MOMGAGES. ......cvviviveeiieiiiteie ettt et s bbbt bbb e bR s bbb bbb bR bbb AR bbbt b e bbb sttt e nbeen $eeas 1,573,652,814
1.14  Total MOrtgages in GOOU STANGING. ........cvevuiiiieieieieisie ettt bbbt b ettt a s s bbbt s bbbt s et s bbb aes S 1,573,652,814

Long-term mortgages in good standing with restructured terms
1.21  Total mortgages in good standing With FESIUCIUTEA tEIMS. ...ttt $

Long-term mortgage loans upon which interest is overdue more than three months
1.31 Farm mortgages

1.32  Residential mortgages..
1.33  Commercial mortgages

1.34  Total mortgages with interest overdue more than three MONTNS............c.cciiiiiiec ettt anaen G 0

Long-term mortgage loans in process of foreclosure
141 Farm mortgages.......

1.42 Residential mortgages
1,43 COMMEICIAl MOMGATES. .....cveveevicveeeie ettt a sttt s et s s s s s s s s st A e bbb e s s s s bbb Rt s s e b st st b s bt s e b et s s e se st e s et et ener e

1.44  Total mortgages in process of foreclosure
Total mortgage loans (Lines 1.14 + 1.21 + 1.34 + 1.44) (Page 2, Column 3, LINES 3.1 + 3.2) ..ottt sttt G 1,573,652,814

Long-term mortgages foreclosed, properties transferred to real estate in current quarter

181 FAIMN MOMGATES. ...vvocveeieeieeeiieeises st b s bbb bbb bbb bbb bbb s s s G
1,62 RESIAENHAI MOMGAGES. .....v..vvveeeercreecisscsisese st ssse st s et s st se s bR s AR Rt s s s s s s s G
1.63  COMMETCIAl MOMGAGES. ......cvureriveeiieiicte ettt bbb bbb st AR b2 bR £ e R AR s s AR bbb a bbbt nen B
1.64  Total mortgages foreclosed and transferred 10 rEal ESLALE...........ccccicieiciceiscce bbbt G 0

Operating Percentages:

2.0 ABHIOSS PEICENT. ... .. veoerereeeiee ettt ee sttt st s s s e e A8 E 8288288582840 E 8 S 4282842 E eS8 E e e RS eRR AR e s e R AR AR eeEes e AR eeEieEeEieriestissesiestestiseissiees 343.0
2.2 A&H COSt CONTAINIMENT PETCENL. ......vvveeriseierise et ssesssseseisessssesssseesessessses et essesssesses st eessessessees e ssessessassans e ssessaes et sessassanses e ssensee s e s s eeses s e s s e st eeEees e s s eesrs _eeEesEssiessosssssinssnssanssnssessenssnssnssnes
2.3 A&H expense percent eXcluding COSt CONAINMENT EXPENSES. .......cvurururerrrereeiressseseiseesesssssseesesssssssesessessssssessessessssssessessasssessessassssssessessesssessessessasssnssnsses _stassissessassassssssassasssnssesssssnsas 4.0
Do you act as a custodian for Nalth SAVINGS ACCOUNES?...........cc.cuieicieieisctee sttt bbb st bbb bbbt en bbb es bbb st Yes[ ] No[X]
If yes, please provide the amount of custodial funds held as of the rePOrtiNG AALE...........coiuiiveiiiceecce bbb nas G
Do you act as an administrator for health SAVINGS @CCOUNTS?...........c.ccueiuiicieiceeic ettt bbbttt a s ban s Yes[ ] No[X]
If yes, please provide the balance of the funds administered as of the repOrting ate...........c.cieiieiveieiriieesee s G

Qo9



swementas ofiacn 31,2016t NATIONWIDE LIFE AND ANNUITY INSURANCE COMPANY
SCHEDULE S - CEDED REINSURANCE

Showing All New Reinsurance Treaties - Current Year to Date

1
NAIC
Company
Code

ID
Number

3

Effective
Date

4

Name of Reinsurer

5

Domiciliary
Jurisdiction

6
Type of
Reinsurance
Ceded

7

Type of
Reinsurer

8
Certified
Reinsurer Rating
(1 through 6)

9
Effective Date
of Certified
Reinsuer Rating

NONE

Q10




sttementas ofvarn 31, 20160 NATIONWIDE LIFE AND ANNUITY INSURANCE COMPANY
SCHEDULE T - PREMIUMS AND ANNUITY CONSIDERATIONS

Current Year to Date - Allocated by States and Territories

1 Direct Business Only
Life Contracts 4 5 6 7
2 3
A&H Insurance
Premiums,
Including Policy
Active | Life Insurance Annuity Membership and Other Total Columns 2| Deposit-Type
States, Etc. Status Premiums Considerations Other Fees Considerations through 5 Contracts
1. AIADAMA.....eeoeececee et sa s AL[...... Lo [ eoreeenn 1,787,930 | | e 2,710 | 6,260,508 |........ 8,051,148 | ..o
2. ALASKA.....oc s AK]...... L[ eieiieiieenn90,310 | e [ | e | e, 90,310 | .o
3. ANIZONA et AZ|...... Lowf 5,680,067 | .o 31,146 [ ool 1,127 | 36,354,948 |....... 42,067,288
4. Arkansas. VAR( L L[ e 1,074,630 | oo | eeeiriieenennn821 | 4,484,376 | ......... 5,559,827
5. California.....c.coevvrrererieriesiesiessssssssessssssssssssssssssssssnssns GA o L. LBITAA8 e [ e 123,282,711 |..... 162,071,873
6. Colorado........cccoveueererrerireiieiereeeeeresesiee e sesessssesssssesseeseesnsGO | i Lo [ ereeeen3,271,603 | oo [ v 7,833 | 15,561,559 |....... 18,840,995
7. CONNECHCUL.......ovverrreeririeierssesesssissisessssesssssessesssnsssssnssenssslG T | vri Lo e 8,876,446 | oo | e 2,074 | 2,962,696 |......... 9,841,216
8. Delaware........ccocoveeeiereeseeeeeseee s essssesssssssessensn: DE | e Lo 00i00002,995,825 | oo | e 723 | 2,044,993 | ......... 5,041,541
9. District of Columbia.......cccoerrrerrrrrrirerisrreserrenissreisesessssseennn e DC | i L[ eririereenn350,989 | oo [ | v 285,505 |...ococuue 636,494
10, FlOMda.. ..o sesesseseessssesssesessessssseeseens F L | e L..[.......13,890,189 | ................63,368 | ....c..cecee....... 170 | ..o 65,269,278 |....... 79,223,005
B R € 1o o - PP UOORRSPTPPRPIN C 7. IO L[ orieenn8,732,820 | oo [ e 8,057 | 24,856,060 |....... 33,596,937
12, HaWali..oooceeeceeeecieeceeeceseeee e essessssseesensH | Lo e 1,965,964 | oo [ e | e 7,106,593 | ......... 9,072,557
13, 1dAN0. sl D) | e L..|. o | 2,619 | 7,263,588 | ......... 7,621,947
14, HNOIS.....oueveeveeeeeeecicreseeeeece et siesssssesseesssssesssssseseen L | cevae L. L7807 [ 7,923 | 36,666,119 |....... 45,375,320
15, INAIANA.....ivrieirereesrse s N | e L[ oeieeennid,079,088 | oo [ 279 | 20,026,492 |....... 24,105,859
16, JOWA...oececeeeeececcee e saesisesessssssssssesssssesssnsensens B | e Lo e 1,395,775 | e | el 1,752 | 2,305,956 |......... 3,703,483
17, KaNSAS.....iviirereseiesssissessesissesessssssssessssessssssssessssssnss KO | vevnns Lof 1,498,234 | ... 366,633 | .ooorrriennn 1,845 |....... 13,094,252 |....... 14,960,964 | ....oovvvrvrrreierins
18, KeNtUCKY.....ooovveveiciereereceie e KY | i L. ,
19, LOUISIANA......cverreireeresse e sesiesisssesesssssssssssessesssssn el | e L..|[.
20, MaiNe....coovecveriercreseeeseese e sessssesessssesesesesesnaME [ i L.
21, Maryland.........cccoeveeeiceieceeesees s MD [ L.
22, MasSaChUSELES.........cocrrvrerrerrrereereineinereieeseeesseneesenreesssnneneeneee MA L.
23, Michigan.......cccooveveniinieneneenseeessesensssesssssssesesnnes M [ i L..].
24, MINNESOLA.......ocoervireerereiireieressssessiseeseessssesesessessssesesennes MIN i L.
25.  Mississippi... .MS]...... L..].
26, MISSOUT......coivreercriecierciseresessereseseesssssesesssssssesssssnsesseseene MO i L.
27, MONtANA......ovireeereeersieesssseessesesssssssensesssssnsessesnnees M [ i L..].
28, Nebraska.........ccccovereenenereirnieeneiseesnennessesesssesssnsssesssssesnnenes NE [ s L.
29, Nevada.......ccooceveennnnieennieenessesessssesssssssssssessen s NV [ L..].
30.  New Hampshire........ccooeeivereerierecrreciccesieeeseeseeeseseeeene NH [ L.
31, NEeW JEISEY...covieiererivieesssressissensesssessesssssssenessnesssssnsenses N [ i L..].
32, NeW MEXICO......ccouererereierieireiesieiseieseeeeesssesssssessessssenesenses NM i L.
33, NEW YOrK...oooveeieeierecsseesesseesssenesssesessesssssnsesssssnsens s N Y i N...
34.  North Carolina .NCJ...... L.
35, NOMh DAKOLA......ceveiceeceicee e ND|...... L.
36, ONI0...ececeeceeceeceeece ettt OH]...... L.
37.  Oklahoma .OK]...... L..|[.
38.  Oregon........ .OR]...... L.
39. Pennsylvania.. WPA]..... L..].
40.  Rhode ISIaNd.........coooviveieieieceee e RI...... L.
41, SoUth CaroliNa........c..ceceeueveieerreieie et SCl...... L.
42.  South Dakota.. .SD ... L.
43. Tennessee...... JIN L.
44. Texas...... JIX L.
45, Utah.. LUTH L..|[.
46.  Vermont.. NTH L..[.
47.  Virginia........ 2N L.
48.  Washington. WAT]...... L.
49, WeStVIrgiNia.....coevieriereiesieeietes e WV ... L.
50.  Wisconsin.... LW L..[.
51.  Wyoming......... WY (... L.
52.  American Samoa
53. Guam..............
B4, PUEHO RICO......vuiveirrirrieisiieriss ettt ssessnes
55, US Virgin ISIands..........cocveureeenreneireinineireneieetseeseeesseeseeeeeees
56.  Northern Mariana Islands
57. Canada......cccoevereirnnen
58.  Aggregate Other Alien ..
59, SUBLOtAL.....iveeececeeeeeec e .50 |.......263,338,890 | ........... 1,798,512 | ..............314,846 |.....789,295,744 | .1,054,747,992 | ....ceesvvrrrrrnncd
90. Reporting entity contributions for employee benefit plans.............. | .... XXX [ ooeviervereiernninenens | evvsresesssssessnsns [ | oo | oo (U1 N
91.  Dividends or refunds applied to purchase paid-up
additions and anNNUILIES..........ccovvereieinrnieeneseeesseeessssssesees | e ) 9.0, 135,463 [ ..o | e [ e | e 135,463 | ..covvveeiiiennns
92.  Dividends or refunds applied to shorten endowment or
premium paying period XXX e [ e | e [ | (U1 O
93.  Premium or annuity conside
or other contract provisions............ccceeneieenenssnnenensensesssnens | e XXX | e 79031 [ oo [ e [ e | e 79,631
94.  Aggregate other amounts not allocable by State.............cooeveveree [ XXX | i 0 | 0 [0 | (U1 I 0
95.  Totals (Direct BUSINESS).........ccccveverrernerrerreresssiseiesssisessesssssesssenens | 0 XXX | .......263,553,984 | ......... 1,798,512 | ..............314,846 | ..... 789,295,744 | .1,054,963,086
96.  Plus Reinsurance ASSUME...........coueevrrurreneenrennernerneeneeneesnesnnensennes Lo XXX | ornnnnininnneese@T T | i | oerssssisssnssesseinns | eonsessssmsssesssssssnnes | soseersssesssssesas 877 |...
97.  Totals (All BUSINESS).........ceeuevererrrererseireresiesssesessssssssesssssssssesienes | 10 XXX | ..0....263,554,861 | ...........1,798,512 | ..............314,846 | ..... 789,295,744 | .1,054,963,963 | ..
98. Less Reinsurance Ceded..........ccoruvverververeeercereeeeneenseeereeseneeneenes Lo XXX 11000 47,340,038 | oo 2134 [ | 15,742,845 |....... 63,085,017 |...
99. Totals (All Business) less Reinsurance Ceded.............ccooeverierenn. [ XXX | .......216,214,823 | ...........1,796,378 | ..............314,846 |..... 773,552,899 |..... 991,878,946

. Total (Lines 58001 thru 58003 plus 58998) (Line 58 above)

. Summary of remaining write-ins for line 58 from overflow page.....

9498 Summary of remaining write-ins for line 94 from overflow page.....

9499. Total (Lines 9401 thru 9403 plus 9498) (Line 94 above)......

(L) - Licensed or Chartered - Licensed Insurance Carrier or Domicilied RRG; .(R) Reglstered Non-domiciled RRGs; (Q) - Quallf ed - 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.

(a)

Insert the number of L responses except for Canada and Other Alien.
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Statement as of March 31, 2016 ofthe NATIONWIDE LIFE AND ANNUITY INSURANCE COMPANY

NATIONWIDE®

Z10

NATIONWIDE
CCORPORATION

FARMLAND MUTUAL NATIONWIDE MUTUAL NATIONWIDE MUTUAL Coumunimy me.
—— INSURANCE COMPANY FIRE INSURANCE COMPANY S
Cetifcate (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

Page 1
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Statement as of March 31, 2016 ofthe NATIONWIDE LIFE AND ANNUITY INSURANCE COMPANY

NATIONWIDE®

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
[ 1
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% k- !
Commonstodk: 20,000 Shares Casualty-70% REGISTERED INVESTMENT NATIONWIDE FUND
! Freom OLENTANGY ADVISORS SERVICES, INC. DISTRIBUTORS LLC
NWD Invest-100% REINSURANCE, LLC — -
DE| DE|
[Common Stock: 201,300 Shares.
NFS-100% NFSDI-100%
INTERNATIONAL NLAIC - 100% VT TX| DE
NATIONWIDE GLOBAL GROUP INC.
VENTURES, INC. e NATIONWIDE FINANCIAL
e NATIONWIDE INVESTMENT NATIONWIDE BANK INSTITUTION
—! SERVICES CORPORATION DISTRIBUTORS
' NWD Invest - 100% —] Common Stock: 2,800,000 Shares || AGENCY, INC.
Common Stock: 100 Shares ° Common Stock: 5,000 Shares
NAMHI-100% NFS-100% Common Stock: 1,000 Shares
NW Life-100% ~ommon otoce 11
. DE e OK FED) NFSDI-100%
: NATIONWIDE FINANCIAL
ASSIGNMENT NATIONWIDE
NEWHOUSE CAPITAL | COMPANY | secummes L
PARTNERS I, LLC Common Stock: 100 Shares
NW Life-100% OH NFSDI - 100% DE
NGV-99%
DE NATIONWIDE FINANCIAL
NATIONWIDE INVESTMENT GENERAL AGENCY, INC
ADVISORS, LLC
Common Stock: 1,000 Shares
- NFSDI - 100%
NW Life-100% OH PA|
LIFEREO HOLDINGS, LLC 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

(Nationwide Corp. subsidiaries)
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Statement as of March 31, 2016 ofthe NATIONWIDE LIFE AND ANNUITY 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 Stock: 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

PA

HGI-100%

HARLEYSVILLE
WORCESTER
INSURANCE COMPANY

Commeon Stack: 20,000 Shares

HGI-100% PA

(ALLIED/Harleysville subsidiaries)

ALLIED PROPERTY
AND CASUALTY
INSURANCE COMPANY
(ALLIED P &C)

ICommon Stock: 300,000 Shares
\Gl-100% 1A

1

ALLIED GROUP, INC.
(AGI)

Common Stock 850 Share:

AHDI - 100%

1A

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
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Statement as of March 31, 2016 ofthe NATIONWIDE LIFE AND ANNUITY INSURANCE COMPANY

NAIC

Group

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

NATIONWIDE INSURANCE COMPANIES

NAIC
Company
Code

10127

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

State of

Domicile

OH
1A
1A

>

OH
1A

OH
1A

OH

PA

NJ

PA
Mi

PA

PA

PA

wi

OH
1A

wi

OH

OH

wi

OH

OH

OH

>

OH

OH

OH

VT

OH

OH

AZ

>
Mi

OH

OH

OH

OH

OH

OH

AZ
FL
FL

Federal ID
Number

27-0114983

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

Name of Company

Allied Insurance Company of America

Allied Property and Casualty Insurance Company
AMCO Insurance Company

Colonial County Mutual Insurance Company
Crestbrook Insurance Company

Depositors Insurance Company

Eagle Captive Reinsurance, LLC

Farmland Mutual Insurance Company
Freedom Specialty Insurance Company
Harleysville Insurance Company

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

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

Nationwide General Insurance Company
Nationwide Indemnity Company

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

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

Scottsdale Indemnity Company

Scottsdale Insurance Company

Scottsdale Surplus Lines Insurance Company
Titan Indemnity Company

Titan Insurance Company

Veterinary Pet Insurance Company

Victoria Automobile Insurance Company
Victoria Fire & Casualty Company

Victoria National Insurance Company

Victoria Select Insurance Company

Victoria Specialty Insurance Company
Western Heritage Insurance Company
Privilege Underwriters Reciprocal Exchange
PURE Insurance Company
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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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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




[A419)

Statement as of March 31, 2016 of the NAT'ONW'DE LIFE AND ANNUITY |NSURANCE 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....... RE....ccccovunn. 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....... UDP............ 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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Statement as of March 31, 2016 of the NAT'ONW'DE LIFE AND ANNUITY |NSURANCE 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...........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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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 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 /
nocontrol .. 60.000 [other non-Nationwide...........coccevererererireierniennes 2
0.... 0ttt sttt [ ceeieeaees
............................... 0.... 01ttt | s
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.




swementas ofiacn 31,2016t NATIONWIDE LIFE AND ANNUITY INSURANCE COMPANY
SUPPLEMENTAL EXHIBITS AND SCHEDULES INTERROGATORIES

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

Response

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

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

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

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

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

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

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

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

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

N o ok oo

Bar Code:

* 9 2 6 57 2 0164 90000O0 1 = * 9 2 6 57 2 01644700001 =
* 92 657 2016 36500001 = * 9 2 6 57 2 016448000 O0 1 =
* 9 2 6 57 2 0164450000 1 =
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Overflow Page for Write-Ins

NONE
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statementas of March 31, 2016 o'te. NATIONWIDE LIFE AND ANNUITY INSURANCE COMPANY

SCHEDULE A - VERIFICATION

Real Estate

1 2
Prior Year Ended
Year to Date December 31
1. Book/adjusted carrying valug, DECEMBET 31 Of PHOK YBAT ..ottt ss s ssesssses | ebvessissssssessss s st st sses s saees 0 [
2. Cost of acquired:
2.1 Actual cost at time of aCqUISItION...........ccceveeevreireieeeerc e BB [ e | et
2.2 Additional investment made after acquisition.............ccc.eeveverersiieennns NN ..........................................................................................................................
3. Current year change in encUmMbIances............cccoveueveeverrererrerrerseressecrsese Bl . A ..o [ e | e
4. Total QAN (I0SS) ON QISPOSAIS.........cuuevvieeiiciieiiesie ittt bbbttt s bbb s s bbb st s bbbt s st ssens | sbissassssssestssaessestesss s s ssessesbsbansas | eesssstesssssessesses s s s st s s s b
5. Deduct amounts reCeIVEA ON QISPOSAIS...........ccccuuiviuriieieiiieiseieissise st sttt s e s s bt sse st st st ssssntes | evsessssassessessnsestessssstessessesensessenns | sesessesessstessessstesses s sessessesnssnsenaes
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 CUITENt YEAI'S AEPIECIALION. .........cvivieeiicietiteie ettt s s b s s s s s s sse s s st ssessssensesas | ebsesssssssessessnsassessesansesessesensessenes | sesessessesossesssssnsessesssansessessssansasses
9. Book/adjusted carrying value at end of current period (LiNeS 142+3+4-546-T-8)........ccccerrrriereriesieieessieie s | cenesessssssess e snans O [ o 0
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)..........cviiriiiuiriiiicteeiiteeeeeieeecteesceaetesecteesessesssessesesssessssnses | ereresessssssesesesessssssesssnsesessnees 0 [ 0
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..........ccuevvieeeieresieieiesssisessssienees | coveresiessiesessesnns 1,409,740,972 | oo 698,788,676
2. Cost of acquired:
2.1 Actual cost at time Of ACQUISIEION. ...........evueiriieieieiesie ettt bbbt n s s ssassensens | sessessesssnssssessansanes 189,015,330 | wvvvevrerrerrrrrrererins 813,156,039
2.2 Additional investment made after aCQUISIEION..............eeierierieieiese ettt ssensssnns | esssessessesssssessessensnes 7,930,413 | oo 2,821,845
3. Capitalized deferred iNtErest AN OET..........c.ccvivcieice ettt sssnsnsens | srvsessessessss e es s enes 36,168 [ ..ovvererrerrreriereresienieens 13,795
4. ACCTUAI OF QISCOUNL........ooeivceicieiec sttt s bbbt bbbt en b ssessntas | sbsssssssessessasssessesten s s s e ssessentenssnnas | oesssssesssssessessan s s s st st s s e
5. Unrealized valuation iNCrEASE (AECTEASE).........cvvvueiuiieieiresiesieiesiesiss ettt bbbttt se st st s s sssssessens | sstesssessestesssssessessessssssessestasssssens | srsessessnssssssessassass s s sses s saessnes
6. Total Gain (I0SS) ON QISPOSAIS.........cvuruereiiiciieiiesie ittt ettt s b s bbb bbb s bbb s bbbt en s b ssens | sbssssessessansssssessessenssesessesssssnssenss | sestessssssessessessnsessentans 664,198
7. Deduct amounts reCeived ON dISPOSAIS...........cviuriuiiriieieieieieieisssse sttt s st sn s s ssessssensesesntes | sresessssessessssssassesas 27,416,497 | oo 105,703,581
8. Deduct amortization of premium and mortgage interest points and COMMItMENE fEES...........ccvieiveiicieieiiseceesessies | e ssessssens | criesiessns et sees
9. Total foreign exchange change in book value/recorded investment excluding accrued INtErest...........oouveveverecerieierissseins | e
10. Deduct current year's other-than-temporary impairment rECOGNIZEA..........c.cveieueiriieiiiriieieisisse e essssesesees [ rrsssessesssssssessessssessessessssansesssssnees
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..| coovvvoreiicrccinnnn. 1,579,306,386
12, Total VAIUGHON GIOWENCE..........ooevecvceecvctre ettt sa st s st en s st s s sese et ass et s tastessnsansensssensnsans | eosessssssnssnsssssnssnasns (5,653,572)
13, SUbBLOtal (LINE 11 PIUS LINE 12).......cveecieiieeiciciesete ettt ettt bbb st en s ssessenbans | ersssssssssssssssssesens 1,573,652,814
14, Deduct total NONAAMIEd @MOUNES.........cviviiieiiicece ettt bbbt et s st s s s bessessessns | esssenses st sssesses et ensessessnsansessnsnea
15. Statement value at end of current period (Line 13 MINUS LINE 14).......oviuoiiiiiiiiscecsiescsctessiesiesssssesessssssssssssssssesssnsssssses | eoessesssossnssssesans 1,573,652,814
SCHEDULE BA - VERIFICATION
Other Long-Term Invested Assets
1 2
Prior Year Ended
Year to Date December 31
1. Book/adjusted carrying value, DECEMDETr 31 Of PHION YEAN.........covvevecieieeie ettt bes s ses s ssssssessssns | evessessssssssssssssssesinnas 70,470,006 | ooovvvveererreererrene 67,247,288
2. Cost of acquired:
2.1 Actual cost at time Of ACQUISIION. ........c.cveveevereeeie ettt ettt ss st sttt es s b ensessessssnntens | sresnsessesssnssnsessnsans 11,000,837 | cooovevereeeeeinns 11,030,259
2.2 Additional investment made after aCQUISIEION...........cccvcveveeerieeicreeee ettt s s ssb s sessssssssssssssssnsessesens | svesssssessessssessesissesseses 5,885,767 | e
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 (ECIEASE)..........cvviieerciieteresierese sttt st s st sss s s s s s ssesssbesses s bssensssansns | evesessesiesessesssssnssnens 1,230,980 | .o 2,237,453
6. Total gain (I0SS) ON QISPOSAIS.........cvevreieericirireiesictee sttt sttt ss bbbt a st st ses s sa st st s s sstessesassenseses | svsesssessessssnssssessessnsessesnsansessesans | cbessessssesssssessssstes st st en e s s senaesees
7. Deduct amounts reCEIVEA ON QISPOSAIS...........coeviiueiiiireieiie sttt bbb bbb s bbb s s s st s s sesssnesesnnes | sbesssssessssesessssssesensetenes 129,194 | oo 10,044,994
8. Deduct amortization of premium and AEPrECIALION.............c.cvieiercieee ettt sttt sses s sesss s snssssessssnes | revsesesssssssssssssessessstessessssessessessnsns | eressesissessesssesses e sstes e s snssseesans
9. Total foreign exchange change in book/adjusted CAMYING VAIUE.............ccvveviveieictercreee ettt es s sssesessesssssssesans | eevesesssssssssssssssessssessessssessesssssnsns | evissesisssssesisssssesesssesssssesesssssasens
10. Deduct current year's other-than-temporary impairment FECOGNIZEA.........c..cvueireiiirieieiieie s ssesssensens | sssesssssssssesssssssessessssessesssssnsassesss | sosossessessssessessssessesssssnsassessnssnsasses
11. Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5+6-7-8+9-10).........ccccerrmrirrrerreierieierieinesesessssssnees | seesssisesesesssssesenes 88,458,390 | ..ovoerverrereierienine 70,470,006
12. Deduct total NONAAMIEEA @MOUNS.........cveviiriieieieieeec et s b s s s ssessssensessessnsenses | fessessessssossessessnsessessnsessessnsansassesss | sesessessessssessessnsessessnssnsassessnsansasse
13. Statement value at end of current period (Line 11 MiNUS LINE 12).......oiuiiiiiiiiiiisisicisisisieceessseesesissssssssssssssssssnsesssssssssssses | sesossessessssssssassnsans 88,458,390 | ..ovvveiriian, 70,470,006
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.cvcveveiveieiereie et | cveeiese e 7,218,519,626 | ..oocvevveerere 5,295,473,542
2. Cost 0f bonds and StOCKS ACUITET...........ccuevevireieicieis ettt ss sttt s sss st st s et ssessessnsnns | evsessssissessesinsensenes 916,713,237 ....2,608,591,795
3. ACCIUAI OF GISCOUNL.......e.oeieeeccte ettt et b e st sa bbb s st n s st n s e sttt
4. Unrealized valuation increase (decrease)
5. Total gain (I0SS) ON QISPOSAIS........uervreererrerrieeririseiseesssesesesseisesssssssssesssssssssess st essssssessesssssssssessassssssessessasssessessesssssessessenssnssessessas | sssesssssssssessassnssnssns (R TOROR0) ) R — (6,368,344)
6. Deduct consideration for bonds and StOCkS AISPOSEA Of.........c.ccviuevivrieiciisie ettt b s sssssaens | evsessesissesseseesessenes 127,392,956 666,518,066
7. Deduct amortization Of PIEMIUM.........ccceieicreie ettt s s sttt b s ss s s b st s s tstessnsans | evesessesssssessssesssnans 5,081,047 | ... 18,898,876
8. Total foreign exchange change in book/adjusted CaITyiNg VAIUE.............ccurueiriinriininicisissisise st isessssssssessssssssssssssessssssns | seseessssesssssssssesssssanens 3,831,614 | oo (6,618,986)
9. Deduct current year's other-than-temporary impairment FECOGNIZEA............cveveveieereeeesie ettt sesssnes | sesissessesisssssesssssssnens 1,009,473 [ oo 179,910
10. Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5-8-7+8-9).........ccccvverierreeeerieriesreeesessseeseesssseseseees | cveeresssisssssisenns 7,992,093,133 | oo 7,218,519,626
11, Deduct total NONAAMILEEA AMOUNTS.........c.oiueicierieriieieiesstee sttt s s st s s ss s st s sessensensnss | entsnsssssessossanssnssessensanssessensanssnssns | sessessossonsnssessonssnssessensanssnssessansans
12. Statement value at end of current period (Line 10 MINUS LINE 11).....viviuiiiiiiiiiisicccseseesctes s sssessssssssnsesessssensenes | esssessssissssssssesaes 7,992,093,133 | .o, 7,218,519,626
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Statement as of March 31, 2016 of the NAT'ONW'DE LIFE AND ANNUITY |NSURANCE COMPANY
SCHEDULE D - PART 1B

Showing the Acquisitions, Dispositions and Non-Trading Activity

ds and Preferred Stock by NAIC Designation

NAIC Designation

During the Current Quarter for all Bon
2

4
Non-Trading Activity
During
Current Quarter

5

Book/Adjusted Carrying
Value End of
First Quarter

6
Book/Adjusted Carrying
Value End of
Second Quarter

7
Book/Adjusted Carrying
Value End of
Third Quarter

8
Book/Adjusted Carrying
Value December 31
Prior Year

.......................... (59,317,738)

.......................... (66,033,646)

......................... 110,414,488

........................... 16,308,333

...................... 3,563,790,320

...................... 3,822,451,939

......................... 496,550,683

........................... 96,343,870

..... 11,747,558

............................. 1,208,760

...................... 3,107,538,101

...................... 3,662,281,148

......................... 354,338,834

........................... 83,651,789

............................. 9,465,606

............................. 1,244 144

7,992,093,130

...................... 7,218,519,622

Total Bonds and Preferred StoCK........oovieciiiiieicisccec e

Book/Adjus:ed Carrying Acquisitions Dispoiitions
Value Beginning During During
of Current Quarter Current Quarter Current Quarter
...................... 3,107,538,101 | ..ooovvvvrerrrrenrnn. 564,782,398 | ..o 49,212,441
...................... 3,662,281,148 | ..o 282,192,740 | ..cevenee....55,988,303
......................... 354,338,834 | ... 61,354,920 | .oocennee.. 29,557,559
........................... 83,651,789 [ ..oveveverrrerirerrnnn 8,383,180 [ oo, 11,999,432
............................. 9,465,606 | .....oovvvrrerrrrierrinerirnreniinens | e 199,027
............................. 1244144 | .o ... 32,824
...................... 7,218,519,622 |.........................916,713,238 | .........................146,949,586
........................................... 0 i | i)
...................... 7,218519,622 | ......oooeee.........916,713,238 | ...eneveeeee..... 146,949,586

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:

NAIC15§.......... 0; NAIC26...... 0; NAIC3S.... 0; NAIC4S......

0;

NAIC 5 $

.......... 0;

NAIC6S....... 0.




statementas of March 31, 2016 o'te. NATIONWIDE LIFE AND ANNUITY 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.....oovrrrerr e | e, 196,970,587 |[....ccoovvne.e. )N R ISR 196,970,587 | .o 35,499 |
SCHEDULE DA - VERIFICATION
Short-Term Investments
1 2
Prior Year Ended
Year To Date December 31
1. Book/adjusted carrying value, December 31 Of PHOF YEAI.........ccccueieeicieieeieeeesee et ssessesssssssssens | cressesssssiessesssssssaesae 229,045,226 |..cvverererireieieie 120,964,394
2. Cost of short-term iNVEStMENS ACAUIME...........ccueieivcicieeece ettt b st b st ssensnsans | sessessiesessessessesenes 1,650,992,491 | ..o 5,252,944,675
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............ccovuevueiiuriieieieirie et sss st b s ssssssenaes | ebessssessesistesses e snes 1,683,067,130 [...ccooorverrrirerirnns 5,144,863,843
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.cveuiuririnrirereinrneneseeneineiseeseens e 196,970,587 | ..ovveeereereireieiencineens 229,045,226
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 ses s s ssnssnesssssnsenes | eonnsssesssssesssssssssssssses 196,970,587 | ..oovviiiiiiicinnis 229,045,226

QsI03




statementas of March 31, 2016 o'te. NATIONWIDE LIFE AND ANNUITY 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, prior year)

Cost paid/(consideration received) on additions.

Unrealized valuation increase/(decrease)

Total gain (loss) on termination recognized

Considerations received/(paid) on terminations

Amortization

Adjustment to the book/adjusted carrying value of hedge item

Total foreign exchange change in book/adjusted carrying value

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

Deduct nonadmitted assets

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

Cumulative cash change (Section 1, Broker Name/Net Cash Deposits Footnote - Cumulative Cash Change column)

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.........c..cccccoevvevnnee 10,537,354
3.14 Section 1, Column 18, Prior YEar..........ccevevvevereierereieieisieseiseienens (346,430) 10,883,784 10,883,784

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 10,537,354
3.24  Section 1, Column 19, PriOr YEAI.........ccrrurrererereereireieeeeereeseeseeseeeneens (346,430) 10,883,784 10,883,784

SUDLOLAI (LINE 3.1 MINUS LINE 3.2)....ceiieeeieieitieieiie ettt s es et f s £ 5848 £ 4288 £ 2R E 82 s R b bbb een

Cumulative variation margin on terminated contracts during the Year.............coeeeeirneneneernenneneerenes (11,380,566)

Less:
4.21  Amount used to adjust basis of hedged item...........ccooovvvnrrerrincen.
4.22  AMOUNE FECOGNIZEM......ceuceueeeririeeieieiieeiseie ettt (11,380,566) (11,380,566)

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

65,164,921

32,014,616

33,541,294

(4,123,183)

(4.413,614)

122,184,034

122,184,034

12,412,400

4,858,550

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

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

5.2 Total gain (loss) adjusted into the hedged item(s) for the terminations in prior year.

Book/adjusted carrying value at end of current period (LINES 1+ 2+ 3.3 =4.3-5.1 =5.2).....oiiieiiieeiceeeee ettt sttt b nn

17,270,950

Deduct nonadmitted assets

Statement value at end of current period (Line 6 minus Line 7)

Qsl04

17.270.950
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Statement as of March 31, 2016 of the NAT'ONW'DE LIFE AND ANNUITY |NSURANCE COMPANY

SCHEDULE DB - PART C - SECTION 1

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

Replication (Synthetic) Asset Transactions Components of the Replication (Synthetic Asset) Transactions
1 2 3 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 as of March 31, 2016 of the NAT'ONW'DE LIFE AND ANNUITY |NSURANCE 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




statementas of March 31, 2016 o'te. NATIONWIDE LIFE AND ANNUITY INSURANCE COMPANY

10.

1.

12.

13.

14.

15.

16.

SCHEDULE DB - VERIFICATION

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

Book/Adjusted Carrying Value Check

Part A, SECHON 1, COIUMN 14 ...ttt s sttt bttt s et sees 122,184,034

Part B, Section 1, Column 15 plus Part B, Section 1 Footnote - Total Ending Cash Balance.............ccccceeveveuververereereenseeesieeinns 17,270,950

TOLAI (LINE 1 PIUS LINE 2)...vuvvreueireieeiiseeeiieesessessssiseessssssessesessessssssessessesssssssssessessssssessessessssssssessassssssessessassssssessossasssessessessassssssessassanssessessesssssnssesssssnssnssessassusssnssessanes 139,454,984
Part D, SECHON 1, COIUMN B.........ouveeeeeice ettt sttt e st et s st en e bes s sae s s s eenas 140,466,819

Part D, SECHON 1, COIUMN B...........ocvuieieeiciieeie sttt ettt et s st s st s et en s bas s sae s snnaenans (1,011,835)

Total (Line 3 MINUS LINE 4 MINUS LINE 5)......cvvueiiriieiieeeieie ettt sttt bbb st bbb se s R bbbt b s bbb e et s et et en s s benee (0)

Fair Value Check

Part A, SECHON 1, COIUMN 16........cueuiirreiiireieceieesi e res st 123,745,007

Part B, SECHON 1, COIUMN 13 ..ottt st et s ettt bbbt s e sttt st en s sees (1,176,344)

TOLAI (LINE 7 PIUS LINE 8)....vucvereiecvieeieeictsitese ettt sas sttt bbb s et s st s s b e e s s b et bR bbb s et s s e s s b e s R b b s bbbt es b et st s e bttt s st 122,568,663
Part D, SECHON 1, COIUMN 8.......cooiieriirieicriresieceseri st 125,572,880

Part D, SECHON 1, COIUMN O.......ueveeec ettt ettt bbbt s st ettt s et ben e bas s eesassansnneenans (3,004,217)

Total (Line 9 MINUS LINE 10 MINUS LINE 11)...cuucuuiiieieeiiiiiiiesestese sttt sttt bbb h bbb bbbt en 0

Potential Exposure Check

Part A, SECHON 1, COIUMN 27 ..ot 3,635,060
Part B, SECtON 1, COIUMN 20........cuuurierriirrireiiseieieesseessee s es s bbbt 17,270,950
Part D, SECHON 1, COIUMN 1.ttt 20,906,010
Total (Line 13 PIUS LINE 14 MINUS LINE 15).......cocieiiiiciiieiteeieie ettt st st bbb s b st s bbb At et bbbt e st aen (0)

Qsio7



swementas ofiacn 31,2016t NATIONWIDE LIFE AND ANNUITY 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 ACCTUAIL OF BISCOUNL.......oovverceeeiicei it
. Unrealized valuation iNCrease (JECTEASE).........cuvvueveeiieereieiesesie st es s s sssenas
. Total gain (10SS) 0N diSPOSAIS..........ccovvrvcierieiieie e NNE
. 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

QsSI08
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Statement as of March 31, 2016 of the NAT'ONW'DE LIFE AND ANNUITY |NSURANCE 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
Showing aII Real Estate DISPOSED Durmg 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 | Encumbranceson| Received |Gain (Loss)on| (Loss)on (Loss) on Incurred on Expenses
Description of Property City State| Date Name of Purchaser Actual Cost | Encumbrances Prior Year Depreciation Recognized | Encumbrances | (11-9-10) B./A.C.V. Disposal During Year Disposal Disposal Disposal | Encumbrances Incurred

NONE
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Showing all Mortgage Loans ACQUIRED AND ADDITIONS MADE During the Current Quarter
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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
00-1102449 ... | SALEM .1 03/07/2016.... 3.950 .9,200,000 ....12,340,000
00-1102454.... ... | GRANDVIEW HEIGHTS 12/01/2015.... 3800 | oot 5,450,000
00-1102476.... ... |BOULDER 02/08/2016.... 4.370 .8,000,000
00-1102481.... ... |CABIN JOHN 02/10/2016.... 4.060 10,000,000
00-1102483.... ... | SALT LAKE CITY. 01/14/2016.... 4.200 .5,300,000 7,340,000
00-1102490 ... |LOUISVILLE.. .1 03/09/2016.... 4.270 18,000,000 24,040,000
00-1102491.... ... |MERIDIAN.... 02/01/2016.... 4.200 12,000,000 cervnennn. 16,025,455
00-1102493.... ... |RANCHO CUCAMONGA......... (67 YO RTRRRIRN IO 02/01/2016.... 4.520 .6,600,000 9,840,000
00-1102496.... ... | PHOENIX 01/21/2016.... 4.020 .5,500,000 7,400,000
00-1102501.... ... |ADDISON 01/28/2016.... 3.860 5,225,000 7,510,000
00-1102502 ... | WEST CHESTER . 101/22/2016.... 3.920 .8,550,000
00-1102504.... ... | PORTLAND. 01/20/2016.... 3.880 22,000,000
00-1102510.... ... | RALEIGH 01/28/2016.... 4.070 14,145,000
00-1102511.... ... | WINSTON-SALEM NC.oieierrcererinis | e 02/01/2016.... 4.140 23,500,000
00-1102513.... ... | OCEANSIDE........ccotvvmrirnrirerireenne (67 YOS TTRORIRN IO 03/28/2016.... 3.930 .3,900,000
00-1102515 ... | MANASSAS .| 03/22/2016.... 3.720 17,875,000
00-1102541.... ... | GARDEN GROVE........c.ccooomrrrmrirennne CA . SO O, 03/29/2016.... 3.620 .8,400,000
00-1102545.......coooiviririerisrises e WESTERVILLE. ...ttt OH.ooiiisninnininens | e 03/17/2016.... 4.240 .7,400,000 9,430,000
0599999. Total - Mortgages in Good Standing - Commercial MOrGAGES = All Ohr........c.. oottt ettt ettt sttt es st st sesensensee | fessesssssssassesnsansessessnsensansesnsantessssnsanss | conssan XXX....... XXX 185,595,000 5,450,000 .261,925,455
Mortgages in Good Standing - Mezzanine Loans
99-0000036........cvuvrvrerrrrrrerereereeserienesessessseens BIRMINGHAM. ...ttt s bbb AL oo [ e 09/10/2015.... 13000 | 1vveeeerierireeeees et | eenbenenneenas 825,462
99-0000041.......vvuiiiriiieriers s HARRISON.. . it N | 03/02/2016.... 10.500 .3,420,329 1,654,951 .130,000,000
0699999. Total - Mortgages in Good Standing - MEZZANINE LOBNS. ........c.euueuieiieieseieeest ettt sttt seees et et esees et eeees et et seseesees e et eeseetebeesesee et sasensesetanes | fessesssssnsansessesassessessnssnsantessnsansessesnsanss | cossae XXX....... XXX .3,420,329 2,480,413 .130,000,000
0899999. Total - Mortgages in GOOD STANGING. . ... vuurueuiisiie et tisstiisire etttk eehbseab bbbt | Cenins XXXeioene XXX 189,015,330 7,930,413 .391,925,455
3399999,  TOAl MOMGAGES. ......v.verrereeereeeeeiesesseessee s es sttt ees | Aebbieeb e st ee sttt nienes | rnins XXX XXX 189,015,330 7,930,413 .391,925,455

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
00-1101039 GREENVILLE........coovcvieeeeceeeeieeveessee e (S CHN P 01/25/2006.... | 01/28/2016.... | ...... 5,000,000 | .oouviiiiiiiniinnins e | e | s |0 | | 5,000,000 | ........... 5,000,000 0
00-1101217.... ... | COLORADO SPRINGS (o] NS I 05/31/2006.... | 02/01/2016.... | ...... 7,284,508 ..7,284,508 7,284,508 0
00-1101742.... oo |PHILADELPHIA. ... ..covtiiiitici s PA oo [ 05/26/2011.... | 03/10/2016.... | ...... 8,247,200 . ..8,247,200 | ...........8,247,200 0
0199999. Total - Mortgages Closed by REPAYMENL. ........uiruurieriiesiiriisisseisess s st eesssssssess sttt | eeenssenessesas 20,531,708 | oo 0 0 0 0 [ 0 ] [V 20,531,708 20,531,708 0 0 0
Mortgages With Partial Repayments
00-1000746..........covvvrrererirn HUBER HEIGHTS................... OH..ovvveres | v 11116/2001.... [ oo | e TT9,141 | oo | e [ e | v | s (VI TRRRRRIRSOIRS IO 43,526 | .o 43,526
00-1000925..........rvemrreerinnn JACKSONVILLE FLuirireriines [ v 12123/2002.... | .ooveoierieei | s 1,017,516 [ oo | e | ceveeeesesississsienins | seessesisesssnssnssenss | srseessessssisssinsiins (V1 ORTRRRIIRN OO 13,939 | oo 13,939
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Statement as of March 31, 2016 of the NATIONWIDE LIFE AND ANNUITY INSURANCE COMPANY

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

1 Location 4 5 6 7 Change in Book Value/Recorded Investment 14 15 16 17 18
2 3 8 9 10 1" 12 13
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

00-1000927........covvrriereriiines SAN DIEGO CA s [ 05/08/2002.... 266,115 0
00-1001049 WAYNE PA .1 10/24/2002.... 190,513 0
00-1001237 DALLAS......ooooirierierineisseiseies e L ST B 11/20/2002.... [ oo | s 3,354,271 0
00-1001260........coorverrererirne PITTSBURGH PA. o e 03/05/2003.... 410,321 0
00-1001267 TROY e (0] VSN BV 03/07/2003.... 947,029 0
00-1002012.......cvourvrnrierinn CEDAR GROVE N [ v 03/04/2003.... | ccvooeververnrrenns | v 1,324,273 0
00-1100109 MILFORD OH..ovviviies e 09/23/2008.... 247,792 0
00-1100141..ccomverirerin GRAND RAPIDS.......ccovvereririrnne Mo [ 10/30/2003.... [ ..oceorercreres | s 1,040,184 0
00-1100202.... ... | BALDWINSVILLE NY .o [ 12/10/2003.... 555,537 0
00-1100265.... .. | ALTAMONTE SPRINGS FLuoiirriines [ 12/18/2003.... 895,454 . 0
00-1100347 VISALIA (07 U Do 07/14/2004.... 844,348 | ... | e | s [ | 0| e | 40,061 | oo 40,061 0
00-1100375.......veurvrrierirs ALGONQUIN. Il [ 09/15/2004.... 658,197 39,907 | ....... 39,907 0
00-11003%4.......ccorvvrerrcrinn FORT WAYNE ..ottt essssssnsees INces e 05/14/12004.... | covocvererineranne | e 1,205,818 23,111 | e 23,11 0
00-1100406 EDISON....cuvirrirtereineriesienisesesss et sessessesseees N [ e 05/18/2004.... | covovcververnerenns | e 2,213,924 52,031 | ....... 52,031 0
00-1100421.....ooevoeirerierins PORT ORANGE FLuiriirriiees [ 09/16/2004.... 456,575 0
00-1100458..........cooorrrirerirn LINCOLNTON NC.ovvvvevres [ 07/20/2004.... 938,426 0
00-1100497 KENT WA i | e 08/23/2004.... 673,988 0
00-1100600..........cvverrererirnn FARMERS BRANCH L. ST B 12/16/2004.... 728,270 0
00-1100669.... ... | BATTLE CREEK M [ 11/29/2004.... 853,695 0
00-1100719.... ... | FARMERS BRANCH L. ST B 12/16/2004.... 144,843 0
00-1100729.... ... |PHOENIX......... JA VAR IR 03/30/2005.... 751,109 0
00-1100844.... . | ORLAND PARK.......... | ESURRRSRORRN IR 07/22/12005.... | .ccoovvrvreeririrnns | e 2,739,807 0
00-1100997 CHEEKTOWAGA NY oo [ 11/17/2005.... 957,333 0
00-1101027.... ... | KING OF PRUSSIA PA. oo [ 11/18/2005.... | cvvvererererivinnes | vver 7,937,430 0
00-1101147.... .| SOUTH HAVEN Moo [ e 04/20/2008.... | .cvooeververnerranes | e 1,142,867 0
00-1101287 PALATINE.......oooerirrinrieeiesiesesiissias Il [ 08/25/2006.... | ccvoocverrerrrirnns | v 4,452,501 0
00-1101525 AUSTIN 07/18/2007..... | cevereververnerranes | o 2,354,706 0
00-1101660........c0vvrrererrines BUFFALO GROVE.......ooonririrrrinrireeiins 06/08/20009.... | ccvoocverrernrienns | v 2,133,153 0
00-1101702 CLINTON . 110/08/2010.... | evvverrrerireris | e 3,236,309 0
00-1101704........cooveririene ST. PETERSBURG 08/05/2010.... 125,444 0
00-1101713.... ... | SAN DIEGO . 10/05/2010.... [ .oovveerrrrrrenes | s 6,683,674 0
00-1101715.... ... |LYNDHURST............... N | e 12/01/2010.... | cevevererrreriviin | vvere 8,123,497 0
00-1101727.... vee |WEST BABYLON......ooirrimirmerierieneeeseessessesse s NY oo [ 02/15/2011.... 812,386 0
00-1101780.... . |MINNEAPOLIS MN 109202011 | v [ e 9,311,487 0
00-1101800 CHICAGO. ...t Il [ /3072011 [ oo | s 9,336,350 0
00-1101813 RALEIGH NC.ooverver | v 03/28/2012.... | covocvererinrianns [ v 3,366,115 0
00-1101817 OAKLAND (67 U D 06/27/2012.... | covoreverevernerenns | o 9,748,419 0
00-1101864.... ... | SUNSET VALLEY L. ST B 07M712012.... | covoeverseienne [ o 8,647,697 0
00-1101866 ... |BUFFALO GROVE Il | 08/09/2012.... | oo [ e 3,950,422 0
00-1101867.... . |BUFFALO GROVE | SRR U 08/09/2012.... | covoreverevirneianne | e 3,950,422 0
00-1101888 RALEIGH NC.ovovrerres | v 09/28/2012.... | covorevereverneranes | o 5,179,534 0
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Statement as of March 31, 2016 of the NATIONWIDE LIFE AND ANNUITY INSURANCE COMPANY
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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

00-1101897.... ... |PHOENIX......... 1202172012 [ o | s 3,723,753 .115,801 0
00-1101908 ... | OCEANSIDE .| 11/28/2012.... | ... .10,913,005 0
00-1101911.... ...| GRAND LEDGE....... 12/27/2012.... 4,009,375 0
00-1101919...covveicrieri BLOOMINGTON N e 12/05/2012..... | oo | s 9,647,208 . 0
00-1101927 BRICK N [ 1211212012 [ o | i 18,907,415 ..99,491 0
00-1101928 ANAHEIM.......ovvoveeren. (67 U B 12/114/2012.... | ... .19,092,889 .100,782 0
00-1101979 SEATTLE WA i | e 08/01/2013.... | ... 13,771,316 138,124 0
00-1102007.......vvevrrererirns LAKEWOOD (0] SV B 06/28/2013.... | covoreverevernerinns | v 15,444,100 | ...coocoveecrierienins [ e | sereriessneessninnns | onnrsenesesesssnnes | o0 [ o | . 170,805 0
00-1102015 BOSTON MA i [ 07/30/2013.... | covoeveeeirneinnne | e 13,162,205 . 0
00-1102026 KNOXVILLE L\ TSR DR 10/15/2013... [ oo | s 5,326,502 ..47,360 0
00-1102029.... v | BROKEN ARROW.......coovvumiimiirirniieissesiesiseesssississssenes (0] B 10/10/2013.... | ... 2,814,803 | oo | e [ e | s | o0 | s | s 139,580 0
00-1102037.... . | INDEPENDENCE TWP AME e [ 09/05/2013.... | .... .10,030,916 55,141 0
00-1102051 GAINESVILLE..... FLuiriirriiees [ /0172013 [ o | e 2,947 471 0
00-1102054.... ... |COLUMBUS.........oovvirirrrnnns OH..ovvveres | v 05/1412014.... | covoocvevnreenns | e 13,200,129 0
00-1102080.... ... | GAINESVILLE..... FLuiriirriiees [ 1211212013 [ oo | s 6,689,363 0
00-1102081.......veurirrierinn GAINESVILLE..... SRR IV 1211212013 [ oo | s 1,337,873 0
00-1102082 TORRANCE (07 TR Do 10/28/2013... [ oo | s 5,255,334 0
00-1102096 BALTIMORE MD..oovvvirne [ TMM2/2013.. | e | s 6,000,000 0
00-1102099.... 1o | BEAVERTON. ..ottt ensenes (0] U B 12110/2013... [ oo | s 9,568,258 0
00-1102153.... .| SANTA ANA | CA | 05/28/2014.... | covoeverrnrienns [ v 2,046,231 0
00-1102157 EXTON. oottt PA. oo [ 05/07/2015.... | .... .12,632,655 0
00-1102176......covvevrrercrcirienn PORTLAND [0 2 SR IR 07/01/2014.... | .... 14,247,447 0
00-1102216 BELLEVUE..........coveierereeieriesieninns WA i | e 10/M16/2014.... [ oo | e 10,622,335 0
00-1102219.... ... INASHVILLE...... TN e 09/29/2014..... | ovovveervrrrerens | v 5,505,895 0
00-1102237.... v | SHERIDAN......coovvirieierinrinerneeinsnisenssesinssssenssensssesens | COtivnerinnnes [ v 10/07/2014..... [ oo | e 10,229,882 0
00-1102245.... ve |BEAVERTON......ovviriiriirinnrinninerrenienisneissinsnsensenennees | ORuveivciinines v 10/116/2014... [ oo | s 4,193,618 0
00-1102249.... wee | JERICHO . c...vvevricrieeierisnissisenieniseesensssssssnsensenenses | NY s [ 1211972014 ... [ oo | e 11,801,510 0
00-1102254..........covvvveerrrines LONGMONT.......ocvvrvrrrriernnieiernneissenninsissesssssennnsssssensneens | COtrnnvinniinns v 11/06/2014..... | oo | v 7,803,618 0
00-1102255 ZEELAND MI 121812014, | e [ 2,917,927 0
00-1102264...........oovveirriiriane CHARLOTTESVILLE........cooiveieriieieeeeiecie e VA e e 01/12/2015.... | ovorevrrirrirernns | e 4,277,690 ..37,486 0
00-1102276.......coorvrerierrrns STRONGSVILLE.......coierriirierieriesieesssisesie st (0] SV DR 1212312014 .. [ oo | e 15,985,620 .139,607 0
00-1102278. DENVER 01/16/2015.... | ovorevrrirrirernns | e 5,877,648 0
00-1102280 BOULDER 02/02/2015.... | covoreverrernerianns | e 9,324,455 0
00-1102303.... . |HENDERSON .101/29/2015.... 8,079,015 0
00-1102305 SEATTLE 03/10/2015.... | covorerereeerneriens | v 17,586,448 0
00-1102309.... ... | JACKSONVILLE FLuwirireriiees [ 01/29/2015.... | .... 15,510,247 0
00-1102310.... voe | JACKSON HEIGHTS.......ooovirirrireeiseiserienieeesseessssssniens NY oo [ 03/31/2015.... | .... .20,655,120 0
00-1102315.... ... |ROCKVILLE... MD..ovviveies [ e 06/01/2015.... 5,185,079 32,907 0
00-1102319.... .| BIRMINGHAM Al .| 05/07/2015.... | ... .14,267,339 118,194 0
00-1102331 FREMONT ..ottt (07 U Do 10/01/2015.... 5,107,734 0
00-1102333.... ... INASHVILLE...... L\ U DR 09/04/2015.... | covoreverevernereens | e 13,940,656 0
00-1102335.... .| SCOTTSDALE........cccoovvvs J> VAR IS 03/31/2015.... | covoeveeriseianne | e 6,910,963 0
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Location 5 6 7 Change in Book Value/Recorded Investment 14 16 18
2 8 10 1" 12 13
Book Value /
Current Year's Recorded

Book Value/Recorded Unrealized Other-Than- Investment

Investment Excluding Valuation Temporary Capitalized Total Change in Total Foreign | Excluding Accrued Foreign Exchange

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

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

00-1102350 MELVILLE 04/29/2015.... | oo | e 17,799,960 0
00-1102354.... ... | SAN ANTONIO...... .| 05/18/2015.... 8,298,014 0
00-1102356.... ... | SAN JUAN CAPISTRANO, 04/16/2015.... | covoocverrinricnns | v 11,767,400 0
00-1102365.... ... | STRONGSVILLE 05/1412015.... | covorevererernereens | e 18,745,488 0
00-1102366.... .| WILMINGTON 06/18/2015.... | ccooocverrinrienns [ v 7,939,057 0
00-1102368 TORRANCE 10/23/2015.... | oo | s 8,983,892 0
00-1102370 CHICAGO 06/10/2015.... | covoocverrinricnns | e 13,164,500 0
00-1102371...cc0oueveneee NORTH LAS VEGAS 05/20/2015.... | covorerererernerinnes | e 8,915,131 0
00-1102374.... ... |SANTAROSA.... 06/30/2015.... | oo | e 9,215,280 0
00-11023%.... .. | ANN ARBOR 07/31/2015.... | covoreverrernereens | e 19,840,910 0
00-1102399 WEST FARGO 09/11/2015.... | covoocvrnrienns [ v 8,476,156 0
00-1102402 LEHL........ 08/17/2015.... | covoreververncrenns | v 4,938,695 0
00-1102412 MADISON 09/29/2015.... | covoevereriseranne | e 8,325,769 0
00-1102413.... ... | KANSAS CITY. 08/2712015.... | covorevererenerenns | v 7,368,304 0
00-1102420.... .|COLUMBUS.........ccoovvvmrrrnn 111972015, [ oo | s 7,250,000 0
00-1102421 COLUMBUS.......ccoovvverrirnnne 111972015, [ oo | s 1,500,000 0
00-1102427 FOLSOM 10/23/2015... [ v | e 12,315,449 .104,305 0
00-1102428 COLUMBUS.......ccoovvvirrirnene 11/05/2015.... [ oo | e 16,700,000 | ...voovveveienrierirerens [ e | ceriereresnsinnienin | e | s (V1 PO TORRTOTE PPN 134,622 0
00-1102434.... ... | VANCOUVER 10/13/2015.... [ oo | e 19,062,581 .112,999 0
00-1102435.... .. |AURORA.......ccoovvirrirrirns 10/09/2015.... | oo | s 5,279,908 0
00-1102440 AMERICAN FORK 10/08/2015.... | .oovvervrevrinenns | s 8,227,380 0
00-1102441 SOMERVILLE 12/18/2015.... | covvevrrervrnees | e 17,000,000 0
00-1102442 SAN DIEGO . 10/19/2015... [ coovverrcnrinennn | s 3,992,152 0
00-1102448 BELLINGHAM. ....cootviiiriiiisiseieesissiessissisens e sssssenes 10/01/2015.... | covvervvererernees | v 12,163,451 0
00-1102479 MURRAY. 12110/2015... | oo | s 5,400,000 0
00-1102483 SALT LAKE CITY 01/14/2016.... | .... 0
00-1102491 MERIDIAN 02/01/2016.... | .... 0
00-1102493.... ... | RANCHO CUCAMONGA.......ccovvrririrriirsissierissisesensnines 02/01/2016.... | ... 0
00-1102496 ... |PHOENIX......... .101/21/2016.... 0
00-1102511.... ... | WINSTON-SALEM.... 02/01/2016.... | ... 0
00-9000086.... ... | SAN DIEGO 06/01/2001.... 13,624 0
00-9000107.... .| SANTA ANA 08/01/2001.... 33,896 0
00-9000126 CUMMING 03/01/2002.... 51,750 0
03-0309790.... ... INORWOOD.......cccoovuriariiiiens 02/13/1997.... 160,097 0
0299999. Total - Mortgages With Partial REPAYMENES.......... vttt sinis coresiassessessssessnss et anseseesssensenssssesansessssssssnsensnssnsensens | consssssssensas 783,366,789 | ..cooovvrerrennnn 0 0 0 0
0599999, TOtAl MOMGAGES.........oovoreveieiiiiiiiciinii it biess st ssssniiensins | conniensiiens 803,898,497 | ......ccocourvrirnnnnd 0 0 0 0
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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 Real Estate - Unaffiliated
Bell Institutional Fund V, LLC Greensboro... .| Bell Partners. 05/28/2015.... | ... 2,096,856
Crow Holdings Realty Partners VII, LP.... .| Crow Holdings Capital Partners, LLC 05/01/2015.... | .... 3,252,667
99. Total - Joint Venture or Partnership Interests That Have Underlying Characteristics of Real Estate - UNaf ..........ccooiiiiiiiiecisicisssisisinnns covsisssessssssssnssnsennnas 0 5,349,523 0
Joint Venture or Partnership Interests That Have Underlying Characteristics of Real Estate - Affiliated
NW - Deerfield, LLC . | Alphretta GA... 06/24/2015.... 536,238
NW-REI (NLAIC), LLC............... Columbus OH... | Nationwide Life & Annuity Insurance COMPaNY..........cueieremrisrssmssierersssesesserssisessnens 03/23/2016.... | .... 11,000,837 [ s
1999. Total - Joint Venture or Partnership Interests That Have Underlying Characteristics 0f REAI ESIAE = Affil .........oiii it sis st et eeotsets et et esreesee et sessesee et eeteeseeseEsesee1eEseEee 8o e ee o8 o084 81 eE 428428 o0 LA 4EE£08 48 £ 8 4e 8428 £E R e e Ee08eE£Eee 8421 e e e reEeE8eEeeseE o2t e et seseesee et snsenseb st sesensessnsantensens | essesssesssesnae 11,000,837 536,238 0
4499999. Subtotal - Unaffiliated 0 5,349,523 0
4599999, SUDOLAL = AFFIIBEEA. ... vttt 88 EE 1601 feeE 80 E L8 4EE 8RR R E 0L LR E kR LR E e LRSS HeEE LR f LR R LR eEE R LR E LR LR R L L E e E LR LR R E LR Rttt | enerrninnieas 11,000,837 536,238 0
4899999, TOMAIS........vveeeeieiteieieeis ettt s bbb e skt b ke R ekt s Rk etk ee eLtseeeseee s e R eeR LR R LA LR LR SRt oLt A s R s eeeke LEseEEeeRsee RS eeR R AR s LR R LR E R LA LR LR LR LR LR AR LR LR LRkt nnienns | aeiiensieniiens 11,000,837 | ........... 5,885,761 0 11,968,849 | ....... XXX.......
SCHEDULE BA - PART 3
Showing Other Long-Term Invested Assets DISPOSED, Transferred or Repaid During the Current Quarter
1 2 Location 5 6 7 8 Changes in Book/Adjusted Carrying Value 15 16 17 18 19 20
3 4 9 10 1 12 13 14
Book/Adjusted Current Year's | 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. Changein | 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 Real Estate - Affiliated
| NW-REI (NLAIC), LLC...otvviiriicisisi e | Columbus.......cccovvvnnees | OH. | DiStriDULION. ... 03/23/2016 | 03/23/2016 | .......... 129,194 (] IR [P 129,194 | ........ 129,194 0
1899999. Total - Joint Venture or Partnership Interests That Have Underlying Characteristics of Real Estate - Affiliated...........cooiiiiiiiiiis s csesesnisnens | eevneees 129,194 0 0 0 .0 0 [0 [ 129,194 | ... 129,194 0 0 0 0
4599999. Subtotal - Affiliated ...129,194 0 0 0 .0 0 ...129,194 129,194 0 0 0 0
4699999. TotalS.........covverrrerriririiriniriciis ...129,194 0 0 0 .0 0 ...129,194 129,194 0 0 0 0




030

Statement as of March 31, 2016 of the NATIONWIDE LIFE AND ANNUITY INSURANCE COMPANY

SCHEDULE D - PART 3

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

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. Special Revenue and Special A it
463632 4P 1 |Irvin Ranch CA Wir Dist ReV TaXable Ser..........cccoviuiiiicieieeceeiece et sensas s | eveneneens 03/23/2016.... | Barclays Capital 8,992,204 | ............ 6,700,000 | .oovereeieeeeereee 182,399 |[1FE.....ccoovvvciieens
49151F QY 9 |Kentucky ST Prop & Bldgs ReV BId AMEr Bd.........c..cccurivrririmiieiieiieeieniseiseniessesesseesssisnens | soverenenes 03/29/2016.... | CHIGIOUD......veuverrerresscesseiseriesiseses sttt 11,224,800 | ............ 9,000,000 98,595 |1FE
665250 BW 5| Northern IL Mun Pwr Agy Rev Bld AMEr BAS...........ccoviueriiiiieiniieiiiieseiessesessssisssenienns | veveesvnes 01/15/2016.... |RAMIFEZ & CO INC.....vvvvivcvciceiieeeee ettt enees 12,011,477 | oo 9,990,000 38,067 |1FE
677632 G9 6| Ohio St Univ Gen Repts RV TXDI SEF A ... sssesssnsssssssssssenssesssssnesse | sesesseens 03/03/2016.... | Barclays Capital 12,000,000 | ..o 12,000,000 1FE
3199999. Total Bonds - U.S. Special REVENUE ANT SPECIAI ASSESSMENE. ... ... iuuturittrsitsiteererssteesssssstesesss s ess s erssssee e eee st o088 o888 e 8 eeE 408160 4441481 eEE oL 4810888 4E 8081 £E 84881 e0 840 E L1 S8 E L0 40808 L1 8 £E8 Lo L 8 E L8 E 184814 E 8L E o041 E L8114 E e H b0 bbbttt s | nbsnns s en bbb 44,228,481 37,690,000 | ..ovovvreeea 319,061 XXX
Bonds - Industrial and Miscellaneous
70466@ AA 6 |Peach State Labs InC SrSec Term LN NE ..o | creeeenes 03/01/2016.... | DIFECL.......eceiveeetctete ettt 7,500,000 | ............ 7,500,000 47
001192 AL 7|AGL Capital Corp Sr Nt 3.875% 11/15/25........cuuiveerieriireriieinrierisesie s sesssssenens | sevesseenns 01/28/2016.... | Wells Fargo 1,743,792 | ..cooucee. 1,700,000 13,541 [2FE. ..o
00206R  CZ 3 |AT&T INC SrNt 4.600% 02/15/21.......ccuuivvririrriiiieiinsieiiesississiesi st ssssssinnss | s 03/21/2016.... | TaX FIEE EXCHANGE.........uvvereriirriiirreiieeiise it sesssssens | sessssessisensssesssssssssssssenssiens | ooees 521,508 | ......... 500,000 2,300 | 2FE
00241Y AB 0|AVSC Holding (PSAV Presen) 15t LIEN TEM.......ccviuiiiririeeiiereieieiseineseeesenssseseessessssssesssssssenees | serseereens 01/28/2016.... [ TaX Fre€ EXCRANGE. ..ottt nsians | ebssessssssesesasssssesssenessssessenassnnes | seees 883,180 | ......... 886,500 4FE
00287Y AQ 2|ABBVIE INC St Nt 3.800% 05/14/25..........oovvomieeireiieiieeiieeissiseisssiesiseessss s isssssesssessssssnse | nevesseenns 03/01/2016.... | Barclays Capital 3,560,865 | ...ccvvnne 3,500,000 38,500 |2FE
03073E AM 7| AmerisourceBergen Corp SrNt 3.250% 03.........cvurrrerimrrererseineieiesiesesssisssessessssssnssssesssnene | eesessenns 02/12/2016.... | VAHIOUS. ....vevveririsiraciserssiseesesssiseses s sssss st ssss bbbttt 8,919,630 | ..cooovene 9,000,000 | ..o 135,687 | 1FE. ...
03073E AN 5| AmerisourceBergen Corp Sr Nt 4.250% 03.........coveieuriniieiriniriesissiese e sssssssenses | evssennens 02/12/2016.... | Credit Suisse First Boston. 9,431,450 | oo 10,000,000 | .oevevreeieieeceeieieine 197,153 |1FE....cooiiiies
031162 BP 4| Amgen INC Sr Nt 5.375% 05/15/43..........ccoevimrirrererieirnerienisisssesessesssessessssesssessesssesssensnes | sevessseons 03/09/2016.... | Morgan Stanley & CO INC..........cvuururrerieririnirieriesieessessesssesieseeeeseessseesessees 1,634,595 | ............ 1,500,000 26,651 |2FE
035242 AN 6| Anheuser-Busch Inbev Fin SrNt 4.900% ..| 01/13/2016.... | Bank of America BISD Dealer. 14,964,750 | ..cooeernrierierireens 15,000,000 1FE
035242 AP 1|Anheuser-Busch Inbev Fin SrNt 3.650% ..| 01/13/2016.... | Barclays Capital 49,916,500 50,000,000 1FE
037833 BY 5|Apple Inc SrNt 3.250% 02/23/26...........covveumiierineiceieeiseiseiieeieesessse s ..| 02/16/2016.... | Deutsche Bank SeCUrties..............ccocrrvrnrrrrrerneenn. 22,450,500 22,500,000 1FE
044209 AF  1|Ashland INC Nt 4.750% 08/15/22..........evuueverririiieiinriieiesisssiiesiesssssesisssssssessessssessssienens | seveseseons 02/02/2016.... | Goldman Sachs & COMPANY............cuuuriiiererirriiieinrieiie e ssseesssssssensnes | stessssssssessesssessssnsssssnessenins | veves 947,500 | ............ 1,000,000 22,431 |3FE
058498 AT 3|Ball Corp St Nt 5.250% 07/01/25.......coureumeimieireiieiiesereeississeissssesessess s ssssssinsens | sesesseesns 03/10/2016.... | Bank of AMErica BISD DEAIE...........c..rvuurrmuerirrireesriseisesiessseissesssssssessesssessssesssssssssssssessses | seessssssssssssesssesssssssssssssseessns | aeves 787,500 | ......... 750,000 8,094 | 3FE
075887 BG 3 |Becton Dickinson & CO St Nt 4.685% 12/........cvuviiiriiiiieiniieiesssisiesiessssssessssssseessssssssnnes | vevsessenes 02/24/2016.... | Bank of America BISD Dealer. 3,617,075 | ..coucee 3,500,000 33,706 | 2FE
092113 AH  2|Black Hills Corp Sr Nt 4.250% 11/30/23........cvvumeererinirieeiersseiseesessessessesssssssesssssssssssssanns | sevesseenns O1/08/2018.... | VBIIOUS. .....ooverreesisserssereseseseesesisssse st 2,789,500 | ..oocvvvnnee 2,695,000 13,681 [2FE. ..o
092113 AL 3 |Black Hills Corp SrNt 3.950% 01/15/26..........ccurueirimiinirieriirinsiieriesiessesisssssesieseesssesins | sevessseons O1/11/2016.... | VBIIOUS......ooverveeieniisiisceies bbb 24,429,607 24,445,000 433 | 2FE
099724 AJ  5|Borg Warner Automotive St Nt 3.375% 03........cccururerriiierieeieeseeissisessessseesessssssssssenins | sevesseenns 02/16/2016.... | Morgan Stanley & CO INC.........cvuererrereeririnirieiiesiseessessssssse e 6,870,660 | ....ccconnee 7,250,000 | ovoonerrineienieeereenns 104,672 | 2FE.......cocoonerrerernens
10112R  AX 2|Boston Properties LP St Nt 3.650% 02/0............couvreirrmiieemireieinnieiersiesessseisssesssssssssssenns | eeessenes 02/12/2018.... | VAIOUS......cocvvereieieeiieee ettt st ae bt ss s es e ae s s s s st es s sstesssaesesnseeessnssansananseeas 36,848,847 36,825,000 17,033 |2FE....ccovvviviercinnne
12519@ AA 5|CED Alamo 7 LLC Sr Sec Nt 4.210% 06/30 ..| 02/18/2016.... | Barclays Capital 54,300,000 54,300,000 2z
12593Y BD 4| Comm Mortgage Trust CMBS Ser 2016-CR28 C ..| 01/27/2016.... | Deutsche Bank Securities 10,099,474 .10,000,000 8,738 | 1FE
151020 AU 8| Celgene Corp SrNt 5.000% 08/15/45................. 00| 0310972016.... [ VAHIOUS.......vverernerseiseiseissesisees s 5,720,395 5,500,000 13,819 [2FE. ..o
17275R BC 5| Cisco Sys Inc SrNt 2.950% 02/28/26..........c.coverrrmiiiiiirniieinrieerssiesesississssssssssssssesssssssens | eeessenes 02/22/2016.... | MOrgan/JP/SECUMLIES = BONMS..........vuevuiiriiriiiirireiieisisssiessssseee st 9,992,400 |..covireriireieiiiins 10,000,000 1FE
174610 AK 1|Citizens Financial Group SrNt 4.300%........cc.eerueumermerirneeieiseessssiesseseseessesssssssesssessesssssssnns | senereenes 03/10/2016.... | JEffrieS & CO INC.....uuvvrrercereiiiisiieriesiceseeisese e 9,142,470 | coovvvvnnee 9,000,000 | .ooouvrrrrrerierirerereeens 109,650 | 2FE.......cocovereerernns
20030N BE 0| Comcast Corp Nt 4.650% O7/15/42........cccvirinirieiiiieiinrissierssissesisssssssesssssseesssssssssessssssssses | oessnsenes 02/05/2016.... | Goldman Sachs & COMPANY........c..iuriiririieierisisiesss st es 5,148,850 | ............ 5,000,000 16,146 [1FE......ccooovvvereirnen.
20030N BQ 3| Comcast Corp Sr Nt 4.600% 08/15/45..........ccvevumeremeerrrinireriesseeeseesssssessesssessssesssssssssenins | cevesesnes 02/05/2016.... | Morgan Stanley & CO INC..........cvuuererrereerrriirieriesiseessessesssessensessseesssessessees 5,167,100 | .ccovvvnnee 5,000,000 | ..o 111,806 | 1FE......oocvrerrerernens
20030N BS 9| Comcast Corp SrNt 3.150% 03/01/26..........ccomrvreririireiiriereriseressisisesisssssssierssssseessssinens | oesineenes 02/16/2016.... | Wells Fargo 14,971,800 |.oovoveeeereieieinnn 15,000,000 1FE
21036P AN 8| Constellation Brands INC Hgh YId Bd 4..........ooiiomriirreerceeereseeee e eeesesesseesesssnns | eeeeneens 03/03/2016.... | Goldman Sachs & COMPANY..........c.wurereireeirineereieieeseeeeseseeseees s ese s sesessess s sssesassesnssnee 5,262,500 | ............ 5,000,000 74,549 | 3FE.....cooiieiinne
228189 AB 2| Crown Amer/ Cap Corp VI High Yield COm..........ccocnriiiimiiiiniiciiiississiissississsssssississssesines | sevessseons 03/29/2016.... | Bank of America BISD Dealer 3,676,228 | ............ 3,613,000 28,771 |3FE
23312L AS 7|Deutsche Bank Comm Mtg Trust CMBS Ser 20............. ..| 03/31/2016.... | Deutsche Bank Securities............ccourvrereurrrrereennenes 5,149,957 5,000,000 8,190 [1FE
233331 AS 6|DTE Energy Co SrNt 3.500% 06/01/24 ..| 02/18/2016.... | Goldman Sachs & Company. 4,125,200 4,000,000 31,889 | 2FE
25468P DB 9 |Disney Walt Co SrNt 4.125% 06/01/44.......... o[ O1/05/2016.... [ CHIGIOUD.....vvevvreeerieerieriseresseeseiesse e 20,176,800 20,000,000 84,792 |1FE
25468P DK 9|Disney Walt Co SrNt 3.000% 02/13/26...........cocruriemiinriiiiiirinsieiesissiiesississisessssssssins | vevesseons 01/05/2016.... | CHIGIOUP. ....ovorveveverseiseeieseese i 43,824,000 [ ...ovorvireiriiiinnn 44,000,000 1FE
29364D AU 4 |Entergy Arkansas INC 15t Mtg Bd  3.500%.........cccuvemremmerimerieeiirineeneissssinsssessssessssssesssessnesses | cevnesnnes O1/07/2018.... | VAIIOUS......oovereereesariseriseseseeseissise s 20,940,892 20,870,000 2,400 | 1FE
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31428X BG 0|Fedex Corp SrNt 4.550% 04/01/4B...........cvumrereemireserierieresseesssissssessesiseessssssssessesssseesss | nevesseenns 03/21/2016.... | GoldMan SAChS & COMPANY............ueurrrrrmrimirieriseeeseeseesssesse s sssees 6,969,270 | ...ccovennee 7,000,000 2FE
31677A  AB 0| Fifth Third Bancorp Sub Nt 3.850% 03/1.........ccooniumriiniieiieririsnississiesessrssessssisssis | oo 03/10/2016.... | Deutsche Bank SeCUrtiEs................uwwverrrevrirriines 9,990,100 | evvvevvvnrirerirrirrninns 10,000,000 2FE
373334 KE 0| Georgia PWr Co SrNt 3.250% 04/01/26..........cooivemrirmerierireeirseeissssessesseesssesssssssessessesssseesnns | sesesssenns 03/02/2016.... | MMl LYNCN......cooeermreeiririerieeieessissiesiese s ssssssensenes 4,981,200 | ..cooovnees 5,000,000 1FE
38143U 8H 7| Goldman Sachs Group INC St Nt 3.750% 0.....cvvuverviireriiineierisiriesieissssie s | oesineenes 02/22/2016.... | Goldman Sachs & COMPANY........c.. i es 4,988,450 | ............ 5,000,000 1FE
404122 AS 2|HCAInc TermLn BB Nt 1 3.683% 03/08/2..........cvermrvmmrreirierierireeeseessesisssiessenssssesssssesssesssns | cessennnes 03/18/2016.... | Tax Free Exchange...........ccccoueveevrennes 1,299,317 | v 1,299,317 3FE
437076 BM 3| Home Depot Inc Sr Nt 3.000% 04/01/26... ..|02/03/2016.... | Morgan/JP/SECUNtIES - BONGS..........c.viviiriiiiiireiiiisies e 6,954,920 7,000,000 1FE
53621@ AE 6 |Lion Industrial Sr Gtd Nt Ser B 3.990% ..| 03/31/2016.... | Bank of America BISD Dealer. 17,000,000 .17,000,000 2z
539830 BH 1 |Lockheed Martin Corp SrNt 3.550% 01/1. i [ 02/12/20718.... | VAIOUS. .....covvieieiiieeiseisiisise sttt b ettt 15,689,000 15,000,000 | v 124,250 | 2FE.....cvoeeeerrennene
578454 AD 2| Mayo Clinic Ser 2016 Nt 4.128% 11/15/5........ccurvuerinrrierierinseissiesiessessesessssssessesesseesnns | sevesseeons 03/10/2016.... | METHIIl LYNCN......couevvmieiririerieeiceiesissriesi s ssessssenienes 22,000,000 22,000,000 1FE
61746B DZ 6 |Morgan Stanley SrNt 3.875% 01/27/26...........ccccmrveirriieriiineieseesessissseisssesssssssssssssssssnsees | woeeesinns 01/22/2016.... | Morgan Stanley & CO INC...........cuurverrrirrrieirieeriessieessiessiesess e 10,977,450 | .o 11,000,000 1FE
61766L BR 9|Morgan Stanley BAML Tr CMBS Ser 2016-C28...........ccccuuremermerieirinerienisenneriesssesssensssessssenes | sevesseeons 02/12/2016.... | Bank of America BISD Dealer 19,189,052 | ..veouveuirrerierircnns 19,000,000 | weovovrerrereirerireenerenn 41,445 [1FE....cviviirers
651229 AU 0|Newell Rubbermaid INC Sr Nt 3.150% 04/.........cccooeiiiiiiiiriiniiissicessessnsnieies | e 03/21/2016.... | Stifel Nicolaus & Co Villanova 1,010,890 | ...oucee. 1,000,000 2FE
651229 AY 2|Newell Rubbermaid INC St Nt 5.500% 04/..........couerirrerieiirinirieiriesienissiseiiesiessiessssissienenes. | seveseeeons 03/21/2016.... | VAIIOUS......ooverreriieniiseiiseseieseis s 6,294,260 | ............ 6,000,000 2FE
654740 AN 9| Nissan Motor Acceptance Corp SrINE 2.5........o.iuoiuiirinrieieseeeee st sesssssessnsnes | evnenans 03/02/2016.... | Bank of America BISD Dealer 1,498,185 | ........... 1,500,000 1FE
665772 CJ 6 |Northern States Pwr Co MN 18t Mt B 3........cvuirimiiirieriicrseiseeesseesesisssiessenseess | revesseeons 03/31/2016.... | US BANCOIP.......cvuuveurirrirreresseessssessseseeses st 1,660,482 | ............ 1,735,000 8,193 | 1FE
665772 CL 1|Northern States Pwr Co MN 1st Mtg Bd 4 .. 03/30/2016.... | Goldman Sachs & COMPANY..........cceueurruriieirieieeeeeieieesesessee ettt ssssnses 1,332,388 1,250,000 19,909
66989H AH 1|Novartis Capital Corp Nt 4.400% 05/06/ ..| 02/24/2016.... | Morgan Stanley & Co Inc 16,476,327 .15,010,000
68557N  AA 1| Orbital ATK Inc Sr Nt 5.250% 10/01/21 ..| 03/31/2016.... | Bank of America BISD Dealer. 2,606,250 2,500,000
68557N  AB 9| Orbital ATK InC Sr Nt 5.500% 10/01/23........coevmiriririerieriiisiiesnierieresesseissssiesiesesssesssssnens | cevesienes 03/03/2016.... | CHIGIOUD. .....ceurerrerrerseeseieiieiise et 1,404,000 | ............ 1,350,000
693475 AP 0|PNC Financial Services Group SUD Nt 3........cooiiioieereeeseeee s eisnsessenns | eenenaas 03/17/2016.... | Goldman Sachs & COMPANY..........couurereireriieieieieeieeseis ettt ess et eb st sssansesnsnee 9,317,970 | .cocoec. 9,000,000 | .ovevereieeeeeeeeie 139,425 |1FE....coooviiiies
694308 HP 5| Pacific Gas & Elec Co Sr Nt 2.950% 03/.......c.cevviirimrieiiieiiiniiieirisriseiesiesessessssississesseneins | veveseseons 02/2312018.... | VAIIOUS......oovveieriirisiisesise s 12,469,222 | ..o 12,500,000 1FE
713448 DD 7 |Pepsico INC St Nt 4.450% 04/14/4B.............ovvmiereriieiieiieeiseieessise e | sevesseenns 02/19/2016..... | MOrgan/JP/SECUMHES = BONGS...........c.rvumrererirrersceieiaeisesies et esssssssnsenes 10,579,100 | ..eceouveeivrerirerireens 10,000,000 | .oocevrernrirerierienienes 160,694 |1FE......cocomerrnrernn.
740189 AG 0| Precision Castparts COrp SrNt 2.500%........c.vvererirrerniririeierissiesiesseissssssesssssesesssssssssessesns | sevsessnes 03/02/2016.... | Credit Suisse First Boston. 8,023,838 | .....cc..... 8,150,000 29,431 | 1FE
744448 CK 5|Public Svc Co CO 15t Mtg Bd 4.300% 03/........urvrmeermremermeriererseesssississessessseesssessssssssssessesenns | sevesseenns 03/29/2016.... | Wells Fargo 8,836,240 | ....cccouue. 8,000,000 15,289 [1FE.....ooiivererrcrins
74465@ AA 9 |Prudential Ins Co Amer ACtING SrINE SEI.........cuiiiriiniiiiiiiseierssss s esisnisenes | e 02/17/2016.... | Morgan/JP/SECUMtIES = BONGS............ccvveuiiirriiiiiiiiiiiiiesiesi s essenes 30,000,000 30,000,000 2z
771196 BK 7|Roche Hidgs Inc Sr Nt 2.625% 05/15/26.... ..| 02/22/2016.... | Various 16,846,330 17,000,000 1FE
780153 AU 6|Royal Caribbean Cruises Ltd Hgh YId Bd..........cccoovrivvririernrnineireiininns ..| 02/29/2016.... | Morgan/JP/Securities - Bonds 5,100,000 5,000,000 78,750
79546V AL 0| Sally Holdings Sr Nt 5.625% 12/01/25..........cccomvvernevrnieinerirniienes o[ 02/0972016.... [ CHIGIOUD....vvveerserereeerseriseeeseeseesseise s 1,277,875 1,250,000 13,039
82967N AQ 1|Sirius XM Radio Inc Nt 5.875% 10/01/20..........ccvurrirrirrirneineiieesiesiseesesssssssesssesssssssssssssssensss. | evvnsennns 03/30/2016.... | Morgan Stanley & CO INC.........cvueririrririiniiisiiesiee s 5,243,750 | ocovrennee 5,000,000 2,448 | 3FE
863667 AN 1| Stryker Corp St Nt 3.500% 03/15/26.........ccvvrrmerirrererireinerieriesesseesssssessesiesssseesssssssssssessesenns | sevessseons 03/03/2018.... | VAIOUS......oovereerieiesrssereseseseeseesssisse s 11,967,384 | ..o 12,000,000 2FE
867914 BK 8|SunTrust Bank SrNt 2.900% 03/03/21........cccommmirimmniieinrieiesisisisssiesssssseesssssssssessesssssseens. | sevsessnes 02/29/2016.... [ SUNTIUSE........cvivrivrieieiciieieee e 6,984,810 | ............ 7,000,000 2FE
87264A AB 1| T-Mobile USA INC Hgh YId St Nt 5.250%........c.uvurcemmrirerrieeieniseineriersesssesssssssessessesssseesensnes | sevesseenns 02/29/2016..... | Goldman SAChS & COMPANY............ewruiremirmerierirereseessesssesse s sss st 2,050,000 | .cooovrennee 2,000,000 583 |3FE
89469A AC 8| TreeHouse Foods INC SrUNSECUrEA Nt B.........ccuvvrvrieeieieiiiiciieceecete e neeees | evenenees 01/22/2018.... | VAIOUS.......ocvveieceieeectete ettt ettt ettt b s st ae s b st e s s s setesss st s s et et esessesenanseees 31,700,000 31,000,000 3FE
902494 AY 9| Tyson Foods InC St Nt 5.150% 08/15/44...........coumevmeeiiriieeneiiesieeiesississesiesssesssessssssssssesens | sevesseenns 02/2412016.... | MMl LYNCN......cooevrmrieiririerieeieesesisse e sssessensenes 7,515,690 | cooovvvnnee 7,000,000 14,019 [2FE.....ooovvrerreri
907818 DT  2|Union Pacific Corp Sr Nt 4.821% 02/01/.......cciuriiriiniiieiieiisnissisiesiesssssssisssissieniis | verisssions 01/08/2016.... | CHIGIOUP. ....ooorveveverseisrieseesi i 7,695,800 | ..coovennee 7,000,000 | oo 151,862 | 1FE......ovvvvirirerirns
91324P  CV  2|UnitedHealth Group Inc SrNt 3.100% 03.................. ..| 02/23/2016.... | Various 18,977,226 .19,000,000 1FE
92826C AF 9|VisaInc SrNt 4.300% 12/14/45. ..| 03/28/2016.... | Various 16,296,900 .15,000,000
963320 AR 7| Whirlpool Corp SrNt 4.000% 03/01/24.........ccccovuvenec. ..| 02/16/2016.... | Amherst Pierpont Securities. 10,517,380 .10,000,000
976657 AL 0| Wisconsin Energy Corp Sr Nt 3.550% 061..........cccoevimrimiiiieiininiiieiieseeississiiesiesesesssinnss | cevesseons 03/09/2016.... | BNP Paribas SeCUrities.............cccccvuurrrireiierinrinniinnieniienes 1,024,580 | ............ 1,000,000
98389B AR 1| Xcel Energy Inc Sr Nt 3.300% 06/071/25.........ccovvrmmevmmerireimerieiieessesssissessessesssessesssssssssssssens. | nevesseenns 03/03/2016.... | Barclays Capital 9,061,650 | ..oovvvnnee 9,000,000
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Show all Long-Term Bonds and Stock Acquired During the Current Quarter
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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)

449786 AY 8|IngBank NV Sub Nt 5.800% 09/25/23...........ccovvvrnecr Fres 02/05/2018.... | VBIIOUS. .....oovvureeisserssereseseseeseeisssssse bbb 6,733,942 | oo 6,300,000 | .ooouvrrririrerieereenns 136,816 | 2FE.......cocooverrerrrnec.

71429M  AB 1| Perrigo Finance Unlimited Sr Nt 4.375% |~ 03/07/2016.... | Bank of America BISD Dealer. 13,466,385 |......ccovvverrrierrinnnns 13,500,000 2FE

74986@ AV 3 |RREEF America REIT I1INC St NESEI A.....ouvimierierecirieriesiesiseessseissssess et essssessessssssessenes Frveies 01/05/2016.... | Wells Fargo 25,000,000 25,000,000 1Z

902133 AT 4| Tyco Electronics Group Sr Nt 3.700% 02 |-~ 01/25/2016.... | MOrgan/JP/SECUMLIES = BONMS............eviiuiireiiiiririieiseiei e 8,978,130 | ... 9,000,000 1FE

90351D AB 3| UBS Group Funding Sr Nt 4.125% 09/24/2 Frveis 02/05/2018.... | VAIIOUS......ooververiesrisesiseseseeseissssse st 8,983,490 9,000,000 | .ooouverrirriierirerereenns 138,417 | 2FE......covvvvirrerirn.

Q6518# AD 2|NSW Ports Fin Co Pty Ltd Sr Sec Nt Ser A 01/21/2016.... | Bank of America BISD Dealer. 10,000,000 10,000,000 2
3899999. Total BONAS - INAUSHTIA] @NA MISCEIBMEOUS. ...ttt f o888 E e o0 f e R e f o €E4edEoEEeEfoEEeEE e oEE SR fEEE SR Lo E SR £E o8 LR EEE SR e 0L E LS80 oL LR 0 E LA f £ E e Rttt eniens | cnbsneensens e sensns 872,484,758 863,178,817 | oo 2,887,834 XXX
8309997, TOLAI BONAS = PAI 3.ttt ettt sk 8 84888848484 £EE 40840881408 44488 4EEEeLE14EEE 4oL E4oEEEoEEEHoEE  4oLE1eEEEHoEEeEEE oL L oEEEoEEf4EEE 1oL E 8oL R 4oLE oL 1L 8L 848 4EEE o8 4EE 1oL E L E 4L 8oL 4L 1L E L E L8 4EE 8L L E oAbk e ekttt | fient st 916,713,239 | .o 900,868,817 | ..vvovrenririniierirnenens 3,206,895 XXX
8399999, TOAI BONMAS.......eeereeireereere ettt 888808 EEE £ E 08 £ 8 £EE 1001 S0EfoLE8SEEEEEE oL EEEEEEoEEEoEE ke LeEeEEf e LR LR LR E e R LR E L EEEE LR R E L E L LR EHEE LR E LR E LR LE L8R LR E ARttt | ettt 916,713,239 | ..o 900,868,817 | ...vvovrvnnricririniininens 3,206,895 XXX
9999999. Total Bonds, Preferred and COMIMON STOCKS..........c.cocviiuiieiieeiiieieteiecestetecet et eae s saete st tessssesetesasssesssesse tetssstesassssesssssstesasssansss  41ssssesassssesesssssssassssesesesassesesesesetesaeseees e s esetesessetes et eeetebasseses e e setes s esees e e sete bt eseesae e set et s s eees s e s et b essne e e s s setebansnsetesssntebessnsetesnantesanns | cresesssnsetasnnsesinsnees 916,713,239 XXX 3,206,895 XXX

(a) For all common stock bearing the NAIC market indicator "U" provide: the number of such issues................ 0.
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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)
Bonds - U.S. Government
36209M  YH 1| GNMA|PTC #476012 6.500% 05/15/28............cconeven. . | 03/01/2016. | Paydown 1,035 1,035 1,026 1,027 8 8 1,035 11 | 05/15/2028.... [ 1.....
911760  LQ 7| Vendee Mtg Tr RMBS REMIC Ser 1998-2 Cl 1.............. . | 03/01/2016. | Paydown 15,980 15,980 16,429 16,220 (240) (240) ST TV FSOUSOOOR [SPORRROOYY [POSTORRRRROOON | I [ROTRO 186 | 06/15/2028.... [ 1....
0599999. Total Bonds - U.S Government. 17,015 17,015 17,455 17,247 (232) 0 (232) 0 17,015 0 {01 [ | ] [ 197 XXX XXX
Bonds - U.S. Special R e and Special A
3128H6 DC 5| FHLMC Pool #E98199 3.500% 08/15/18.........coccenerens . | 03/01/2016. | Paydown 39,766 39,766 36,442 38,728 1,038 1,038 39,766 265 |08/15/2018.... | 1....
3128H6 SG 0| FHLMC Pool #E98619 3.500% 08/15/18.............cc...... . | 03/01/2016. | Paydown 63,403 63,403 58,113 61,672 1,731 1,731 63,403 264 |08/15/2018.... | 1....
3128H7 CB 6| FHLMC Pool #£99066 3.500% 09/15/18.............ccouvene .| 03/01/2016. | Paydown 34,699 34,699 31,798 33,717 982 982 34,699 203 |09/15/2018.... | 1.....
3128H7 JS 2| FHLMC Pool #£99273 3.500% 10/15/18............cccc..... . | 03/01/2016. | Paydown 18,113 18,113 17,032 17,733 380 380 18,113 | e [ v | o0 [ i 107 | 10/15/2018.... | 1....
3128H7 MX 7| FHLMC Pool #E99374 3.500% 10/15/18........cccvvenernns . | 03/01/2016. | Paydown 45,688 45,688 41,790 44,428 1,261 1,261 45,688 261 | 10/15/2018.... | 1....
312884 BP 1 |FHLMC Pool #1Q0046 2.558% 03/15/36 . | 03/01/2016. | Paydown 10,543 10,543 10,513 10,513 30 30 10,543 24 103/15/2036....
312904 AU 9| FHLMC REMIC Ser 181-E 7.000% 08/15/21............... .| 03/15/2016. | Paydown 872 872 885 870 2 2 872 10 |08/15/2021.... [ 1.....
312905 KJ 0 [FHLMC REMIC Ser 1060-X 7.250% 03/15/21............. | . | 03/01/2016. | Paydown 1,025 1,025 1,047 1,036 (12) (12) 1,025 12 103/15/2021.... [ 1....
312913 ZE 9| FHLMC REMIC Ser 1437-HD 7.000% 12/15/2............ |. | 03/01/2016. | Paydown 10,153 10,153 10,414 10,280 (127) (127) 10,153 [ oo [ eovvivvsinisininininininns | covsvsrsssssssnennnnnns0 | i 116 | 12/15/2022.... [ 1.....
312915 UF 6 |FHLMC REMIC Ser 1504 Z 7.000% 05/15/23.............. . | 03/01/2016. | Paydown 2,782 2,782 2,862 2,821 (38) (38) 2,782 28 [05/15/2023.... | 1....
31294K  UC  7|FHLMC Gold PC Pool #E01479 3.500% 09/1............. .| 03/01/2016. | Paydown 65,024 65,024 61,082 63,750 1,274 1,274 65,024 381 |09/15/2018.... | 1.....
3133T2  YE 4 |FHLMC REMIC Ser 1643-E 6.500% 05/15/23............. [ . [ 03/01/2016. | Paydown. 7,495 7,495 7,650 7,566 (72) (72) 7,495 81 [05/15/2023.... | 1....
313376 M4 0 [FHLMC REMIC Ser 1837-Z 6.500% 04/15/26............. .| 03/01/2016. | Paydown 6,711 6,711 6,919 6,817 (105) (105) 6,711 76 |04/15/2026.... | 1.....
3133TE LG 7 |FHLMC REMIC Ser 2064 M 6.000% 06/15/28............. | . | 03/01/2016. | Paydown. 2,519 2,519 2,583 2,559 (41) (41) 2,519 16 |06/15/2028.... | 1....
3133TK  5S 5| FHLMC REMIC Ser 2136-A 6.000% 03/15/29............. | . | 03/01/2016. | Paydown 1,166 1,166 1,094 1,143 24 24 1,166 11 [03/15/2029.... [ 1.....
31340Y DB  2|FHLMC REMIC Ser 12-A 9.250% 11/15/19.....c..cccceune. . | 03/15/2016. | Paydown. 248 248 261 250 2) 2) 248 4 | 11115/2019.... | 1....
31340Y QS  1|FHLMC REMIC Ser46-B 7.800% 09/15/20................. .| 03/15/2016. | Paydown 287 287 264 280 7 7 287 4 109/15/2020.... | 1.....
31358E RK  0|FNMAREMIC Ser 1990-72B 9.000% 07/25/2............. . | 03/01/2016. | Paydown. 713 713 697 706 8 8 713 12 |07/25/2020.... | 1....
31358H GT 6| FNMA REMIC Ser 1991-73A 8.000% 07/25/2. .| 03/01/2016. | Paydown 4,097 4,097 3,935 4,040 57 57 4,097 44 1 07/25/2021....
31358 HU 8| FNMA REMIC Ser 1991-113 ZE 7.500% 09/2............. . | 03/01/2016. | Paydown 1,053 1,053 1,084 1,065 (12) (12) 1,053 17 109/25/2021.... [ 1....
31358N  4F 6 |FNMA REMIC Ser 1992-123Z 7.500% 07/25.............. .| 03/01/2016. | Paydown 4,336 4,336 4,354 4,336 (1) (1) 4,336 60 |07/25/2022.... | 1.....
31359P  DJ 2 |FNMAACES Ser 1997-M2CIZ 7.125% 01/1.............. . | 03/01/2016. | Paydown. 1,932 1,932 2,075 2,042 (110) (110) 1,932 23 | 01117/2037.... | 1....
313602 3E 2| FNMAREMIC Ser 1989-67D 9.000% 10/25/1............. .| 03/01/2016. | Paydown 451 451 450 449 2 2 451 7 10/25/2019.... | 1.....
313602 DV 3 |FNMA REMIC Ser 1988-15A 9.000% 06/25/1............. . | 03/01/2016. | Paydown 1,033 1,033 1,050 1,034 (1) (1) 1,033 16 | 06/25/2018.... [ 1....
313602 GQ  1|FNMAREMIC Ser 1988-25B 9.250% 10/25/1. .| 03/01/2016. | Paydown 565 565 578 564 0 565 9 |10/25/2018....
313602 W4 2| FNMA REMIC Ser 1989-62G 8.600% 10/25/1............. . | 03/01/2016. | Paydown 1,965 1,965 1,890 1,941 24 24 1,965 27 [10/25/2019.... | 1....
313603 GW 6| FNMA REMIC Ser 1989-86E 8.750% 11/25/1............. .| 03/01/2016. | Paydown 408 408 408 407 2 2 408 6 |11/25/2019.... | 1....
313603 JJ 2| FNMA REMIC Ser 1989-90E 8.700% 12/25/1............. . | 03/01/2016. | Paydown 116 116 127 118 2) 2) 116 2 [12/25/2019.... | 1....
31371H  FZ 6| FNMA Pool #252284 6.500% 01/25/29..........cccoovvvunnee . | 03/01/2016. | Paydown 9,787 9,787 9,735 9,737 50 50 9,787 | v [ v | o0 | s 108 |01/25/2029.... | 1....
31371L D9 7| FNMA Pool #254928 3.500% 08/25/18..........coccvvevuneee . | 03/01/2016. | Paydown 4,282 4,282 4,056 4,207 75 75 4,282 25 |08/25/2018.... | 1....
31381M V2 8| FNMA Pool #465133 6.040% 05/25/28..............cccc..... . | 03/01/2016. | Paydown 9,602 9,602 10,892 10,697 (1,095) (1,095) 9,602 97 |05/25/2028.... | 1....
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31381M VG 7 |FNMA DUS Pool #465115 6.470% 05/25/28............... . | 03/01/2016. | Paydown 3,767 3,767 4,601 4,514 (747) (747) 3,767 0 41 | 05/25/2028.... | 1....
3138IN FH 1| FNMA DUS Pool #465568 4.900% 11/25/25............... . | 03/01/2016. | Paydown 4,008 4,008 4,289 4,244 (236) (236) 4,008 0 33 [11/25/2025.... | 1....
31381IN X9 9| FNMA Pool #466104 6.340% 10/25/28...............ccc.... . | 03/01/2016. | Paydown 10,256 10,256 12,097 11,862 (1,607) (1,607) 10,256 {1 I 109 [10/25/2028.... | 1....
31381R  QF 4| FNMA Pool #468554 6.935% 07/25/29.........cocvvvevners . | 03/01/2016. | Paydown 8,089 8,089 9,906 9,692 (1,604) (1,604) 8,089 0 | e 104 |07/25/2029.... | 1....
31381R QU  1|FNMA Pool #468567 6.935% 07/25/29... .| 03/01/2016. | Paydown 8,089 8,089 9,906 9,692 (1,604) (1,604) 8,089 0 07/25/2029....
31381R VU 5| FNMA Pool #468727 7.040% 07/25/26..........c.ccovees . | 03/01/2016. | Paydown 4,686 4,686 5,805 5,612 (925) (925) 4,686 0 55 |07/25/2026.... | 1....
3138L7 PE 0 [FNMA Pool #AM6720 4.150% 10/25/44.................... . | 03/01/2016. | Paydown 68,230 68,230 73,390 73,233 (5,003) (5,003) 68,230 {1} I 473 | 10/25/2044.... [ 1....
31392R  SJ  1|FHLMC SPC Ser T-45 CIA5 6.280% 10/27l................ .| 03/01/2016. | PaYAOWN..........ccceueeciscecicscscscssessiaes | oo | coveeeeeeeeees 14724 | ... M4T24 | o 118,022 | oo 116,409 (1,685) (1,685) | oo | e 114,724 (V1 R 1,172 | 10/27/2031.... | 1.....
313920 KL 7|FHLMC REMIC Ser2504 N 5.500% 09/15/1.............. |. | 03/01/2016. | Paydown 4,411 4411 4,507 4,417 (6) (6) 4411 0 40 | 09/15/2017.... [ 1....
31392V XT 4 |FHLMC Struc PTC Ser T50 CI A7 5.048% 1......cccoouunn. . [ 03/01/2016. | PaYOWN.......ooormreerrreeenerieierresnens | oreeresssessssisensssssnenes | oveevesinees 144,611 | oo 144611 | v 142,848 | ....ccoceeees 143,754 857 857 [ oo [ s 144,611 0 | e 1,187 [10/27/2031.... | 1....
31393C CQ 4 |FNMAREMIC Ser2003-34 CIME 5.500% 05. .| 03/01/2016. | Paydown 359,181 359,181 375,569 365,246 (6,065) (6,065) 359,181 0 2,639 |05/25/2033....
313930 TX 9| FNMA REMIC Ser 2003-W10 Cl 1A4 4.505%.............. . | 03/01/2016. | Paydown 11,793 11,793 11,793 11,773 20 20 11,793 0 89 [06/25/2043.... | 1.....
31393E  LF 4 [FNMAREMIC Ser 2003-W12 Cl 1A8 4.550%.............. . | 03/01/2016. | Paydown 27,036 27,036 26,495 26,695 341 341 27,036 0 206 |06/25/2043.... | 1....
31394E  LC  0|FNMAREMIC Ser2005-61 CILH 5.500% 07.............. .| 03/01/2016. | Paydown 296,654 296,654 311,487 302,485 (5,831) (5,831) 296,654 (U R 2,782 | 07/25/2035.... | 1.....
31394H  ZZ  7|FHLMC REMIC Ser 2672 CI XB 5.500% 09/1.............. . | 03/01/2016. | Paydown 9,650 9,650 9,915 9,780 (130) (130) 9,650 0 86 |09/15/2023.... | 1....
31395K 72 2| FHLMC REMIC Ser 2926 CIEW 5.000% 01/1............. | . | 03/01/2016. | Paydown 33,799 33,799 33,361 33,613 187 187 33,799 0 282 |01/15/2025.... | 1.....
31395M QS 1| FHLMC REMIC Ser 2935 CILM 4.500% 02/1............. |. | 03/01/2016. | Paydown 10,921 10,921 10,382 10,762 159 159 10,921 0 81 [02/15/2035.... | 1....
31396F G3 1 [FHLMC REMIC Ser 3068 ClZ 5.500% 11/15.............. . |03/01/2016. | PaYAOWN..........ccceueeiscccicsisisssisssiass | v | coveeeeeeeeesd 464,013 | ............. 464,013 | ............ 480,603 | ............ 473,747 (9,734) (9,734) | oo | e 464,013 (V) R 4,107 | 11/15/2035.... | 1.....
31396V RY 6| FNMAREMIC Ser 2007-36 CI PH 5.500% 04............. . | 03/01/2016. | Paydown. 232,739 232,739 243,794 236,728 (3,989) (3,989) 232,739 0 2,550 | 04/25/2037.... | 1....
31396X UC  6|FNMA REMIC Ser 2007-88 CI AE 6.000% 09.............. . |03/01/2016. | PaYAOWN..........ccccuiscscessiscsssiassiass | v | coveeeeeeeeees 104,020 | ..o 104,020 | coovvvvvvene 106,896 | .oovvvvvve 104,773 (753) ([£3) ) [ IO 104,020 0 981 |09/25/2037.... | 1.....
31402E  HA 9| FNMA Pool #726625 3.500% 07/25/18..........cccouuvuuncce . | 03/01/2016. | Paydown. 1,479 1,479 1,401 1,449 30 30 1,479 0 9 |07/25/2018.... | 1....
31402Q NH 0| FNMA Pool #734892 3.500% 08/25/18................c...... .| 03/01/2016. | Paydown 32,568 32,568 29,942 31,688 880 880 32,568 0 239 |08/25/2018.... | 1.....
31403B 3K 7 |FNMA Pool #744302 3.500% 09/25/18..........cccouuurunece . | 03/01/2016. | Paydown. 40,283 40,283 37,916 39,497 786 786 40,283 0 236 [09/25/2018.... [ 1....
31405E 6P 5| FNMA Pool #787578 6.000% 07/25/35... .| 03/01/2016. | Paydown 21,920 21,920 22,416 22,369 (449) (449) 21,920 0 316 |07/25/2035....
31409K Y3 5 |FNMA Pool #873830 5.940% 07/25/24...........ccoeuuvuunne . | 03/01/2016. | Paydown 1,768 1,768 2,018 1,973 (205) (205) 1,768 0 18 | 07/25/2024.... | 1....
677555 XD 1] Ohio St Econ Development Rev Txbl Ohio E................. . | 03/01/2016. | Redemption 100.0000. 20,000 20,000 20,000 20,000 0 20,000 0 277 |12/01/2021.... | 1FE...
3199999. Total Bonds - U.S. Special Revenue and Special Assessment 2,389,529 2,389,529 | ........2,441,439 | ... 2,421,513 (31,984) 0 (31,984) 0 2,389,529 0 0 0 ... 20,532 XXX XXX
Bonds - Industrial and Mi:
000759 CR 9| American Business Fin Svcs Inc RMBS Ser.................. . | 03/01/2016. | Paydown 24,130 24,130 24,124 24,104 26 26 24,130 (U I 147 | 07/15/2033.... | 5FM........
000759 CV 0| American Business Fin Svcs Inc RMBS Ser.. . | 03/01/2016. | Paydown. 16,448 89,830 86,790 86,790 0 86,790 ..(70,342) | . 09/15/2033....
00241Y  AB 0 |AVSC Holding (PSAV Presen) 1st Lien Term................. . | 03/31/2016. | Redemption  100.0000. 4,500 4,500 4,483 17 17 4,500 0 35 [01/22/2021.... | 4FE...
00241Y  AB  0|AVSC Holding (PSAV Presen) 1st Lien Term................. .| 01/28/2016. | Tax Free Exchange. 883,180 886,500 883,031 883,136 44 44 883,180 0| s 10,195 | 01/22/2021.... | 4FE...
00253C HK  6|Aames Mtg Tr RMBS Ser 2001-4 CIM1 7.1................. | . | 03/01/2016. | Paydown. 5,207 21,700 21,690 22,018 (5) (5) 22,014 +(16,808) | ..ocvvevened (16,808) | ..vvvverece 233 | 01/25/2032.... | 4FM........
00253C HS  9|Aames Mtg Tr RMBS Ser 2002-1 CIM1 6.2................. | . | 03/01/2016. | Paydown 12,878 4,430 4,430 0 4,430 (4,430) (4,430 43 | 06/25/2032.... | 1FM........
02149H AW 0| Countrywide Alternative Ln Tr RMBS Ser 2.............ceee. . [ 03/01/2016. | PYOWN........oovereerrreeecreiierresnees | oreeresisessisisessssinnenes | oveevessnees 162,521 | covevia 204,997 | o 174,239 | oo 174,239 0 [ e | e 174,239 (21,718) (21,718) | oo 1,907 |03/25/2037.... | 1FM........
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02376T  AC 2| American Airlines Inc LBASS EETC Ser 201................. [. | 01/15/2016. | Redemption  100.0000 76,489 76,489 78,402 78,036 (1,547) (1,547) 76,489 0 | v 2,142 | 07/15/2020.... | 3FE........
02660T ER 0 |American Home Mtg Inv Tr RMBS Ser 2005-2............... | . | 03/01/2016. | Paydown 47,919 47,919 47,425 47,545 375 375 47,919 0 349 |09/25/2035.... | 1FM........
03334@ AA 7| AnchoragePermit Ctr Bldg Ls TrCTL 6.3..................... | . [ 03/15/2016. | Redemption  100.0000. 24,168 24,168 24,168 24,168 0 24,168 0 256 |02/15/2025.... | 1....
040104 BW 0 |Argent Securities Inc RMBS Ser 2003-WD C................. | . | 03/01/2016. | Paydown 63,485 63,485 63,456 65,241 (1,757) (1,757) 63,485 0 578 | 10/25/2033.... | 1FM........
04231#  AA 7 |Armstrong/Heinz Contract Sec ABS Lease B . | 03/15/2016. | Redemption  100.0000. 26,991 26,991 26,991 26,991 0 26,991 0 298 | 08/15/2016....
04541G  AS 1 |Asset Backed Securities Corp RMBS Ser 20................. | . | 02/01/2016. | Paydown 5,456 5,456 5,669 5477 (22) (22) 5,456 0 65 |03/21/2029.... | 1FM........
050706 AE 8 |[Audatex NAInc HY SrNt 6.000% 06/15/2................... | . | 03/03/2016. | Call ~ 96.2500. 3,609,375 3,750,000 3,916,875 | ............ 3,865,684 (256,309) (256,309) 3,609,375 () [ 48,750 |06/15/2021.... | 4FE...
05164# AA 5| Aurora Health Care (Badger RE) CTL 6.9.......cccoevvvnnee . | 03/15/2016. | Redemption  100.0000 29,348 29,348 28,479 28,989 359 359 29,348 0 343 | 12/15/2022.... | 1......
05948K RM 3 |Bank of America Alt Loan Tr RMBS Ser 200.................. . | 03/01/2016. | Paydown 55,000 55,000 52,456 54,438 562 562 55,000 {11 RO 463 | 06/25/2019.... [ 1FM........
05948K XQ 7 |Bank of America Alt Loan Tr RMBS Ser 200.................. . | 03/01/2016. | Paydown 58,595 65,661 64,630 64,630 0 64,630 (6,036) (6,036) 544 |03/25/2035.... | 4FM........
05948K XS 3 |Bank of America Alt Loan Tr RMBS Ser 200. . | 03/01/2016. | Paydown 65,572 73,480 71,480 71,480 0 71,480 (5,908) (5,908) 608 |03/25/2035.... | 3FM..
07386H QG 9 |Bear Stearns Alt- A Tr RMBS Ser 2005-1 C.................. | . | 03/25/2016. | Paydown. 241,532 241,532 233,833 238,049 3,483 3,483 241,532 0 399 |01/25/2035.... | 1FM........
105667 AB 5| Bravo Mtg Loan Trust RMBS Ser 2006-1 Cl................... | . [ 03/28/2016. | Paydown..........c.ccocoimmvvemmmmecinnreiinenns [ o | v 163,218 | .ovvvene 163,218 92,742 92,742 | oo | v Y (O ( E cevrrerneen [OATE | e | e 163,218 0 212 | 07/25/2036.... | 1FM........
12189P  AF 9 |Burlington Northern Santa Fe LBASS EETC.................. | . [ 01/02/2016. | Redemption ~ 100.0000 72,644 72,644 84,114 75,442 (2,798) (2,798) 72,644 (U R 2,750 |07/02/2020.... | 1FE........
12480W NP 5| C-BASS Tr RMBS Ser 2005-CB6 Cl A4 3.88............... . | 03/01/2016. | Paydown 39,958 39,958 39,956 39,903 55 55 39,958 0 260 |07/25/2035.... | 1FM........
12644@ CA  1|CTL Cap Tr CTL Ser 2004-17 Texas Instr............ccccc..... .| 03/15/2016. | Redemption ~ 100.0000...........cccocvers | ovvevevevisivivcscviviviiiiin | coveeeeeeeeens 118,570 | .ooovvvevenens 18,570 | oo 18,570 | oo 118,570 0 [ i | e 118,570 (N R 1,084 | 01/15/2026.... | 1.....
12665 AA 9| CVS Caremark CTL Wells Fargo BkNW 7.8................| . | 03/10/2016. | Redemption  100.0000. 48,717 48,717 48,7117 48,717 0 48,717 0 640 |10/10/2031.... | 2.....
126650 BS  8|CVS Health Corp ABS PTC Nt 7.507% 01/1................ | . | 03/10/2016. | Redemption  100.0000 21,533 21,533 27,372 26,916 (5,383) (5,383) 21,533 0 270 |01/10/2032.... | 2FE....
12665U AA 2| CVS Health Corp ABS PTC Nt 4.704% 01/1................ | . | 03/10/2016. | Redemption  100.0000. 35,695 35,695 35,695 35,695 0 35,695 0 280 [01/10/2036.... | 2FE...
12667F  4S 1| Countrywide Alternative Ln Tr RMBS Ser 2................... .| 03/01/2016. | Paydown 861,728 861,728 829,764 829,764 31,965 31,965 861,728 (VN I 7,750 | 04/25/2035.... | 1FM........
12667F TA 3| Countrywide Alternative Ln Tr RMBS Ser 2........cc..cce... . | 03/01/2016. | Paydown. 3,584 3,584 3,584 3,573 1" 1 3,584 0 32 | 08/25/2034.... | 1FM........
12667G  FD 0| Countrywide Alternative Ln Tr RMBS Ser 2................... .| 03/01/2016. | Paydown 39,465 39,465 39,718 39,485 (20) (20) 39,465 0 348 |05/25/2035.... | 1FM........
12668B RZ 8 [ CWMBS Inc RMBS Ser 2006-6CB Cl 1A4 5.5............. . [ 03/01/2016. | Paydown. 61,799 71,985 61,786 61,786 0 61,786 13 13 599 |05/25/2036.... | 1FM........
126694 E9  5|CWHL Inc RMBS Ser 2006-0A4 CI A1 1.311.. .| 03/01/2016. | Paydown 72,764 72,764 49,310 49,310 0 49,310 23,454 04/25/2046....
12669E 3P 9 CWALT Loan Tr RMBS Ser 2003-J9 Cl 1A6.................. . | 03/01/2016. | Paydown 4913 4,913 4,775 4,823 90 90 4913 0 45 |10/25/2033.... | 1FM........
141554 AB 6 | Cardinals Ballpark LLC SrNt 5.770% 09.................... | . | 03/30/2016. | Redemption ~ 100.0000...........cccocveee | comsesssssssessssssssssssssisss | o 101,063 | ..oooovvveees 101,063 | covvvvveee 101,063 | covvvvvvv 101,063 0 [ oo | e 101,063 0 2,916 |09/30/2027.... | 2.....
149837 AA 4| CBA Small Balance Comm Mtg Tr LBASS Frnc............. | . | 03/29/2016. | PAydOWN........cooovvveuruinriieriinriinniinnnis | e | vevisenienns 173,503 | .oovvvnees 199,957 79,462 79,462 0 79,462 94,040 94,040 | .coovrernnnnd 185 | 06/25/2038.... | 1AM...
15189@ AA 7| Centerpoint Anchorage Tr CTL PTC Lease B................ .| 03/15/2016. | Redemption  100.0000. 58,939 58,939 58,939 58,939 0 58,939 0 778 |09/15/2022.... | 2.....
152314 DP 2| Centex Home Equity Loan Tr RMBS Ser 2001.............. . | 03/01/2016. | Paydown 13,137 13,137 13,136 13,099 38 38 13,137 0 203 | 07/25/2032.... | 3FM........
152314  FZ 8| Centex Home Equity Loan Tr RMBS Ser 2002.. . | 03/01/2016. | Paydown 19,817 19,817 19,816 19,774 43 43 19,817 0 11/25/2028....
16678R DU 8 |Chevy Chase Mtg Funding Corp RMBS Ser 20............. . | 03/25/2016. | Paydown 43,723 43,723 42,849 43,053 670 670 43,723 0 39 [07/25/2036.... | 1FM........
173060 CE 6 Citifinancial Mtg Sec Inc RMBS Ser 2004-..................... .| 03/01/2016. | Paydown 30,103 30,103 30,102 30,060 43 43 30,103 0 203 |04/25/2034.... | 1FM........
17307G  MC 9| Citigroup Mtg Loan Trust RMBS Ser 2004-H................. . | 03/25/2016. | Paydown 26,192 26,192 26,221 26,213 (20) (20) 26,192 0 23 [12/25/2034.... | 1FM........
210805 CB 1| Continental Airlines Inc LBASS EETC Ser............cccooe... . | 03/15/2016. | Paydown 269,669 269,669 259,744 268,109 1,560 1,560 269,669 0 8,964 |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...
22357@ AA 9| Cox Tower Il PTC Nt 5.409% 01/02/40........................ | . | 03/02/2016. | Redemption  100.0000. 25,001 25,001 25,001 25,001 0 25,001 0 226 |01/02/2040.... | 2.....
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225458 BU 1| CS First Boston Mtg Sec Corp RMBS Ser 20................. | . | 03/01/2016. | Paydown 50,035 50,035 50,449 49,894 141 141 50,035 (1} I 442 | 05/25/2028.... | 1FM........
225458  XJ 2| CS First Boston Mtg Sec Corp RMBS Ser 20................. | . | 03/01/2016. | PAYAOWN........crvvvummrriiicrrisieesiisneneens | cevvisnessisssenssseeseenes | cervesneenens 130,890 | .cocviienees 130,890 | ..ocvvri 128,354 | cccviis 129,784 1,106 1406 [ oo [ i 130,890 0 964 |07/25/2035.... | 1FM........
24763L  FN 5| Delta Funding Home Eq Ln Tr RMBS Ser 199............... . | 03/01/2016. | Paydown 6,622 6,622 6,622 6,608 14 14 6,622 0 61 | 08/15/2030.... | 1FM........
251510 AW 3| Deutsche Alt-A Sec Inc RMBS Ser 2003-2XS................ . | 03/01/2016. | Paydown 69,850 69,850 69,835 69,802 48 48 69,850 0 689 |09/25/2033.... | 1FM........
251510  FX 6| Deutsche Alt-A Sec Inc RMBS Ser 2005-4 C. .| 03/01/2016. | Paydown 57,306 77,982 73,165 73,165 0 73,165 ..(15,860) | . 09/25/2035....
251563 CB 6 | Deutsche Mtg Sec Inc RMBS Ser 2004-1 Cl.................. . | 03/01/2016. | Paydown 28,089 28,089 28,081 28,378 (290) (290) 28,089 12/25/2033.... | 1FM........
25459H AW 5| DirectTV Holdings/Fin Sr Nt 4.600% 021............ccooceenn. . | 03/21/2016. | Tax Free Exchange. 521,508 500,000 529,415 522,431 (923) (923) 521,508 02/15/2021.... | 2FE...
25654#  AA  0|Dodger Tickets LLC 1stMtg Bd 5.660% O................... .| 03/31/2016. | Redemption  100.0000. 70,590 70,590 70,590 70,590 0 70,590 0 3,995 |03/31/2030.... | 2FE...
268668 FD 7 [EMC Mtg Loan Tr RMBS Ser 2006-A CI A 0................ | . | 03/28/2016. | Paydown 29,619 29,619 23,480 23,480 6,139 6,139 29,619 0 32 | 12/25/2042.... | 1FM........
30251T AA 7 |FNBC 1993-A Pass Through Trust ABS PTC S............. [. | 01/05/2016. | Redemption ~ 100.0000 306,367 306,367 387,092 313,885 (7,518) (7,518) 306,367 0| s 12,377 | 01/05/2018.... | 1FE........
31331F  AY 7 |Fedex Corp ABS PTC Ser 1998-1 CIB 6. . [ 01/15/2016. | Paydown 0 0 5,100 | 01/15/2019....
337925 ES 6| First Plus Home Ln Owner Tr RMBS Ser 199................ . | 03/01/2016. | Paydown. 34 34 0 359 [12/10/2024.... | 6FM........
35671D AU 9 |Freeport-McMoran Copper & Gold St Nt 3................. . | 03/14/2016. | Various 12,824,813 | ........19,100,000 | ........18,189,129 | ........ 18,269,785 20,880 20,880 < 18,290,664 <renn(5,465,852) | ........(5,465,852) | ....... 338,640 | 03/01/2022.... | 2FE.......
35671D BG 9| Freeport-McMoran Copper & Gold SrNt 3................. .| 02/29/2016. | Variou: crerennnnn2,820,500 | ...........5,150,000 | ..........5,147,500 | .......... 5,148,297 41 41 ceveennn5,148,338 (2,327,838) (2,327,838) | ......... 64,019 |03/15/2020.... | 2FE........
36225 AA  1|GSAIRS Lease Tr CTL PTC Ser2009 5.93................. . | 01/14/2016. | Call ~ 125.1642 21,891,467 | ... 17,490,199 | ........17,490,199 | ........ 17,490,199 | cooooovveeicvcienens | v 4,401,268 | .....cccovvvererrrnnne 4,401,268 | oo 21,891,467 0 95,074 |09/11/2030.... | 1....
36225* AA  1|GSAIRS Lease Tr CTL PTC Ser 2009 5.93................. .| 01/11/2016. | Redemption  100.0000. 62,177 62,177 62,177 62,177 0 62,177 0 307 |09/11/2030.... | 1.....
36226M  AE 3| GRMT Mtg Loan Tr RMBS Ser 2001-1A Cl AS............... . | 03/01/2016. | Paydown. 27,813 27,813 27,814 27,813 0 27,813 0 304 |07/20/2031.... | 1FM........
36228F 3Q 7 |GS Mortgage Securities Corp RMBS Ser 200................ | . [ 02/01/2016. | Paydown 13,109 13,109 13,108 13,086 0 13,086 23 23 | 115 | 04/25/2034.... [ 1FM........
404122 AN 3[HCAInc TermLnB4 Nt1 3.881% 05/01/1.....cccovvvuueee . | 03/31/2016. | Redemption  100.0000, 1,386 1,386 1,386 1,386 0 1,386 0 12 |05/01/2018.... | 3FE...
404122 AP 8[HCAIncTermLnB5Nt1 3.183% 03/31/1................. .| 03/18/2016. | Tax Free Exchange. cieeeeen 1,209,317 | 11,299,317 | 1,299,317 | 1,299,317 0 coeeen 1,299,317 0 8,949 | 03/31/2017.... | 3FE...
404122 AS  2|HCAIncTermLnB6Nt1 3.683% 03/08/2.........cccccouu. . | 03/18/2016. | Redemption  100.0000, 1,299,317 [ 1,299,317 | ... 1,299,317 0 1,299,317 0 03/08/2023.... | 3FE...
40426W AR 2| HRPT Properties Tr Nt 6.250% 08/15/16..................... | . | 02/15/2016. | Call ~ 100.0000. +re00:5,000,000 | ...........5,000,000 5,296,950 5,010,223 coeveeeneeei(10,228) [ s rieeeen(10,223) | s <vree..5,000,000 0 156,250 | 08/15/2016.... | 2FE...
419870 E@ 5 |Hawaiian Elec Inds Inc Sr Nt 4.410% 083...................... | . [ 03/24/2016. | Maturity. +0r.10,000,000 | .........10,000,000 | .........10,000,000 | ......... 10,000,000 0 <. 10,000,000 0| e 220,500 | 03/24/2016.... | 2.....
44919*  AC 21595 Express LLC SrNt 3.310% 12/31/31... .| 03/31/2016. | Redemption  100.0000. 123,367 0 0 1,021 | 12/31/2031....
45254N  GA  9|IMPAC CMB Tr RMBS Ser 2003-11 CI 2A1 1.............. . | 03/25/2016. | Paydown 17,694 259 259 0 53 [10/25/2033.... | 1FM........
45254N PV 3[IMPAC CMB Tr RMBS Ser 2005-5CI A2 0.8............... |. [ 03/25/2016. | Paydown 30,285 30,285 29,646 29,646 638 638 30,285 0 41 108/25/2035.... | 1FM........
45254T PM  0]IMPAC Secd Assets CMN Owner Tr RMBS Ser............ . [ 03/01/2016. | PaydOWN........coouvirriirirriinriiinsiinens | cevesiiesisisssiessiensiies | oeviseniinns 109,330 | wovererenees 109,330 | .ovvvvvenne 109,330 | .ooovrreens 109,091 239 239 [ o [ s 109,330 0 724 |08/25/2034.... | 1FM........
45254T  PY  4|IMPAC Secd Assets CMN Owner Tr RMBS Ser............ .| 03/25/2016. | Paydown 20,424 20,424 20,478 20,431 (8) (8) 20,424 0 55 |11/25/2034.... | 1FM........
45254T TN 4| IMPAC Secd Assets CMN Owner Tr RMBS Ser............ . | 03/25/2016. | Paydown 57,962 57,962 57,962 57,962 0 57,962 0 83 |05/25/2036.... | 1FM........
45660N  YZ 2| Residential Asset Sec Tr RMBS Ser 2004-R. . | 03/01/2016. | Paydown 149,707 149,707 ...136,608 ..148,238 61 61 ...148,299 1,408 1,408 848 | 08/25/2033....
466247 MU 4| JP Morgan Mtg Tr RMBS Ser 2005-S1 CI 2A3............... . [ 03/01/2016. | PaYOWN.......oovreerrrreicreiierrisnees | oreeresisessisineesessnnenes | oveevesnees 119,224 | oo 119,224 | v 120,211 | e 119,344 (120) ((P{0) ) [ I 119,224 0 981 | 01/25/2035.... | 1FM........
478366 AR 8 Johnson Controls Inc SNt 5.500% 01/1..................... | . [ 01/15/2016. | Maturity weeren 1,500,000 | ...........1,500,000 | ..........1623915 | ........... 1,500,895 (895) (895) <vvee 1,500,000 (V) IO 41,250 |01/15/2016.... | 2FE...
50026* AA  3|Kohls Corp CTL Shelby Ml 7.600% 12/151............ocven. . | 03/15/2016. | Redemption  100.0000. 14,344 14,344 15,154 14,673 (329) (329) 14,344 0 | e 182 | 12/15/2022.... | 2.....
50180L AC 4 |LB-UBS Comm Mtg Tr CMBS Ser 2008-C1 CIA............ . | 03/11/2016. | Paydown 60,570 60,570 62,458 60,849 (279) (279) 60,570 0 501 |04/15/2041.... | 1FM........
52465# BF 1 |Legg Mason Mtg Cap Corp LBASS Ser 2001-C............. . | 03/10/2016. | Redemption  100.0000. 17,883 17,883 19,393 18,087 (204) (204) 17,883 0 | e 162 | 04/10/2017.... | 1....
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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*...
52518R  CD  6|Lehman Structured Sec Corp RMBS Ser 2005.............. . | 03/28/2016. | Paydown 37,313 | s 108,431 53,032 53,032 0 53,032 e (15,719) [ s (15,719) | wovvvrire 146 |09/26/2045.... | 1FM........
55265K  F6 1| Master Asset Sec Tr RMBS Ser 2003-7 Cl4.................. .| 03/01/2016. | Paydown 59,666 59,666 56,309 57,969 1,697 1,697 59,666 (V1 I 498 |09/25/2033.... [ 1FM........
55265K Q3 6 | Master Asset Sec Tr RMBS Ser 2003-9 Cl 2.................. . [ 03/01/2016. | PaYOWN.......oovereerrrreecreirenresiees | oreeresisessisisensisnnenes | oveevesnees 131,769 | oo 131,769 | v 128413 | v 129,507 2,262 2,262 | o | e 131,769 0 997 |10/25/2033.... | 1FM........
576434 A2 0|Master Asset Securitization Tr RMBS Ser. . | 03/01/2016. | Paydown 84,101 84,101 84,942 84,341 (240) (240) 84,101 0 646 | 01/25/2035....
576434  J5 4 |Master Asset Securitization Tr RMBS Ser...................... | . | 03/01/2016. | Paydown 51,188 51,188 52,100 51,381 (193) (193) 51,188 0 297 |03/25/2035.... | 1FM........
576434 N2 6| Master Asset Securitization Tr RMBS Ser.............cc....... | . | 03/01/2016. | Paydown 34,155 34,155 33,581 33,787 0 33,787 368 368 206 |04/25/2035.... | 1FM........
576434 UH 5| Master Asset Securitization Tr RMBS Ser...................... | . | 03/01/2016. | Paydown 17,619 17,619 17,619 17,619 0 17,619 [0 I, 133 | 08/25/2034.... | 1FM........
576434 WD 2 |Master Asset Securitization Tr RMBS Ser...................... | . | 03/01/2016. | Paydown 32,581 32,581 32,835 32,524 57 57 32,581 (1 [ 445 | 09/25/2034.... [ 1FM........
57643M UM 7 | Master Asset Securitization Tr RMBS Ser.........cc.ccoeuwwes | . | 03/01/2016. | PAYAOWN......oovvvvvemrrrvirmcrrisiesreisnennens | cevvesssnssssensssneeneenes | cevvesnneenens 113,689 | .ovvviens 113,689 | .oooveri 111,557 | oo 112,188 1,501 1,501 [ oo [ i 113,689 0 | e 1,478 [12/25/2034.... | 1FM........
589929  XZ 6 | Merrill Lynch Mtg Investors RMBS Ser 200... . | 03/01/2016. | Paydown 42,045 42,045 42,028 41,957 (6) (6) 41,951 94 94 09/25/2032....
590238  AE 4| Merrill Lynch Mortgage Tr CMBS Ser 2006-................... . | 03/01/2016. | Paydown. 592,836 592,836 587,788 591,735 1,101 1,101 592,836 [0 I 4,060 |05/12/2039.... [ 1FM........
59549W  AB 9| Mid State Tr LBASS Ser 11 CIM1 5.598%.................. | . | 03/15/2016. | Paydown. 12,401 12,401 12,401 12,401 0 12,401 {1} I 115 | 07/15/2038.... | 2AM..
61749M AV 1 |Morgan Stanley Cap | CMBS Ser 2006-T23 C............... .| 03/01/2016. | Paydown ceeeenn 1,253,481 | 1,263,481 | ... 1,286,042 | ........... 1,252,576 905 905 coenenn 1,253,481 0| s 13,117 | 08/12/2041.... | 1FM........
63080# AA 5 |NARA Caves Lease Tr CTL 5.300% 09/15/2............... . | 03/15/2016. | Call ~ 100.0000. 72,804 72,804 72,804 72,804 0 72,804 0 644 |09/15/2028.... | 1....
63651P  AA  2|National Inst Health Twinbrook CTL B BId.................... | . | 03/15/2016. | Redemption ~ 100.0000 30,198 30,198 30,198 30,198 0 30,198 0 280 |01/15/2019.... | 1.....
64352V EF 4| New Century Home Equity Ln Tr RMBS Ser 2............... | . | 03/01/2016. | Paydown 56,571 56,571 56,558 56,462 109 109 56,571 0 522 |11/25/2033.... | 1FM........
653240 AA 9| Newtown CTL Ser 2002 6.082% 05/15/23................... | . | 03/15/2016. | Redemption  100.0000 29,253 29,253 29,252 29,252 1 1 29,253 0 297 |05/15/2023.... | 1.....
65535V CN 6| Nomura Asset Sec Corp RMBS Ser 2004-AP1.............. . | 03/01/2016. | Paydown. 14,029 14,029 14,029 13,992 37 37 14,029 {1 I 127 | 03/25/2034.... | 1FM........
65535V DC 9 |Nomura Asset Sec Corp RMBS Ser 2004-AP2.............. .| 03/01/2016. | Paydown 7,851 7,851 7,789 7812 38 38 7,851 (VN I 126 |07/25/2034.... [ 1FM........
65535V GH 5| Nomura Asset Sec Corp RMBS Ser 2004-AP3.............. . | 03/01/2016. | Paydown. 29,872 29,872 29,871 29,800 72 72 29,872 0 205 [10/25/2034.... | 1FM........
74153Q  AH 5| Pride International Inc Co Gtd Nt 6.87..........ccccccccceecce . |03/11/2016. | Imperial Capital LLC...............cocuwvevevees | v | coveeeeeeeeesd 418,000 550,000 665,341 618,092 (2,762) (2,762) 615,331 cerreeenen(197,331) | (197,331) | ........ 22,162 |08/15/2020.... | 3FE...
742741 AA 9| Procter & Gamble ESOP Deb Ser A 9.360%............... | . | 01/01/2016. | Redemption ~ 100.0000.........cccceuuvere | corrrvrmerirmrremrrineiirenns | crvveriiinnns 189,950 | .covvvrenees 189,950 250,234 220,663 (30,713) (30,713) [ cvveeevrrierieriiens | e 189,950 01/01/2021.... | 1FE........
74922P AC 8| Residential Accredit Loans Inc RMBS Ser. . | 03/25/2016. | Paydown. 44,716 44,716 29,920 29,920 0 29,920 14,795 02/25/2037.... | 1FM..
755920 AG  0|Receipts on Corp Sec Tr ABS Coll Tr Ser..........couuvuuneee . | 02/01/2016. | Redemption  100.0000. 305,850 305,850 339,558 310,080 (4,230) (4,230) 305,850 08/01/2017.... | 3AM.......
760985 M9 9 |Residential Asset Mtg Prod Inc RMBS Ser..................... | . | 03/01/2016. | Paydown 16,355 16,355 16,355 16,317 38 38 16,355 0 95 |01/25/2034.... | 1FM........
760985 US 8| Residential Asset Mtg Prod Inc RMBS Ser..................... | . | 03/01/2016. | Paydown 16,254 16,254 14,982 15,759 495 495 16,254 {1 I 107 | 03/25/2033.... | 1FM........
760985 ZF  1|Residential Asset Mtg Prod Inc RMBS Ser..................... | . | 03/01/2016. | Paydown 26,527 26,527 26,525 26,462 65 65 26,527 0 213 |09/25/2033.... | 1FM........
76110H EU 9 |Residential Accredit Loans Inc RMBS Ser..................... . | 03/01/2016. | Paydown 44,522 44,522 44,271 44,311 211 211 44,522 0 | v 444 | 06/25/2033.... | 1FM........
76110W  MC 7 |Residential Asset Sec Corp RMBS Ser 2001. . | 03/01/2016. | Paydown 52,432 52,432 52,422 52,323 110 110 52,432 0 546 |09/25/2031.... | 1FM..
76110W  MF 0| Residential Asset Sec Corp RMBS Ser 2001................. . | 03/01/2016. | Paydown 3,384 3,384 1,799 1,799 0 1,799 1,585 1,585 53 |09/25/2031.... | 6FM........
76112B SN 1|Residential Asset Mtg Products RMBS Ser.................... .| 03/01/2016. | Paydown 15,903 15,903 15,152 15,661 242 242 15,903 (VN IR, 184 |09/25/2034.... [ 1FM........
76114H  AK  1|Residential Asset Sec Tr RMBS Ser 2007-A.................. . | 03/01/2016. | Paydown 15,048 17,413 15,862 15,862 0 15,862 (813) (G [ 154 | 05/25/2037.... | 3FM........
761713 AF 3|Reynolds American Inc Co Gtd Nt 7.750%.................. | . | 03/05/2016. | Call ~ 114.2861 ceen4,000,012 | ..........3,500,000 3,844,890 3,618,029 381,983 381,983 ceeen4,000,012 0| e 70,826 | 06/01/2018.... [ 2FE........
78402C  AA 1| SC Commercial Mtg Pass Through CTL Ser 2............... . | 03/01/2016. | Redemption  100.0000. 21,889 21,889 22,888 22,364 (475) (475) 21,889 0 258 | 11/01/2026.... | 2......




6’6030

Statement as of March 31, 2016 of the NATIONWIDE LIFE AND ANNUITY INSURANCE COMPANY
SCHEDULE D - PART 4

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

1 2 3 4 5 6 7 8 9 10 Change in Book/Adjusted Carrying Value 16 17 18 19 20 21 22
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)
805564 HJ 3| Saxon Asset Securities Tr RMBS Ser 2000-.................. . [ 01/01/2016. | Paydown 25,784 25,784 26,231 25,784 0 25,784 (1] R 136 |01/25/2032.... | 1FM........
805564 PB 1| Saxon Asset Securities Tr RMBS Ser 2003-.................. . | 03/01/2016. | Paydown 21,601 21,601 21,601 21,601 0 21,601 0 216 | 12/25/2033.... | 1FM........
81441P  BZ 3| Security Natl Mtg Loan Tr RMBS Ser 2004-................... | . | 03/01/2016. | Paydown 80,708 80,708 80,708 80,708 0 80,708 0 559 | 11/25/2034.... | 1FM........
84762L AT 2| Spectrum Brands Inc SrNt 5.750% 07/15............coveeer . | 01/29/2016. | Various. e 1,431,250 | ...........7,250,000 | ...........7,418,125 | ... 7,409,270 (1,376) (1,376) ceveenn 1,407,893 23,357 23,357 | ... 290,415 | 07/15/2025.... | 4FE...
85231C  AA 3| St Louis Fed Office Bldg Tr CTL GSA Gtd. .| 01/15/2016. | Redemption  100.0000. 46,588 46,588 46,588 46,588 0 46,588 0 01/15/2019....
85746* DR 8| State Street Bk & Tr Co ABS Sr Lev Lease.................... | . [ 01/31/2016. | Redemption ~ 100.0000.........c.ccemermre | covrrrerrremmeermerreireennes | oveereinnens 102,383 | .covvinees 102,383 | .occviii 102,383 | .oovvis 102,383 (U IO IO 102,383 0 01/31/2019....
85746* DU 1| State Street Bk & Tr Co ABS Sr Lev Lease................... | . [ 01/31/2016. | Redemption ~ 100.0000...........cccoovvre | corvrrrrmmmmmrmnmrerrsnnnes | coverveiinnns 104,240 | .oovvrvrvenene 104,240 | ..oovveeeen 104,240 | oo 104,240 (0 [ [OOSR ISP 104,240 0 3,565 | 01/31/2019....
85746* DX 5| State Street Bk & Tr Co ABS Sr Lev Lease.................... | . | 01/31/2016. | Redemption ~ 100.0000 96,799 96,799 96,799 96,799 0 96,799 0 3,311 01/31/2019....
85746* EA 4| State Street Bk & Tr Co ABS Sr Lev Lease.................... | . | 01/31/2016. | Redemption  100.0000. 96,799 96,799 96,799 96,793 6 6 96,799 0 3,311 | 01/31/2019....
863579 CD 8| Structured Adj Rate Mtg Ln RMBS Ser 2004................. . | 03/01/2016. | Paydown 36,542 36,542 36,856 36,641 (3) (3) 36,638 (95) (L)) [— 196 |10/25/2034.... | 1FM........
86359A QK 2| Structured Asset Sec Corp RMBS Ser 2003-. . | 03/01/2016. | Paydown 2,824 2,824 2,822 2,820 5 5 2,824 0 24 | 04/25/2033....
86359B ZG 9| Structured Asset Sec Corp RMBS Ser 2004-................. . | 03/01/2016. | Paydown. 20,858 20,858 20,852 20,808 51 51 20,858 0 228 [09/25/2034.... | 1FM........
86359B  ZS 3 |Structured Asset Sec Corp RMBS Ser 2004-................. . [ 03/01/2016. | Paydown...........ovveeveeenrreeeierveiinens [ o | e 173,957 | woverinens 173,957 | v 176,458 | .......cc..... 175,015 (1,058) (1,058) | oo | e 173,957 0 | e 1,870 [09/25/2034.... | 1FM........
86359D FQ 5| Structured Asset Sec Corp RMBS Ser 2005-................. .| 03/01/2016. | Paydown 62,993 62,993 63,672 63,169 (176) (176) 62,993 0 674 |06/25/2035.... | 3FM........
86359D GQ 4| Structured Asset Sec Corp RMBS Ser 2005-................. . | 03/01/2016. | Paydown 8,654 8,654 8,679 8,642 12 12 8,654 0 46 | 12/25/2034.... | 3FM........
87875U  AJ 1| Teco Finance Inc Co Gtd Nt 4.000% 03/1................... .| 03/15/2016. | Maturity. 5,000,000 5,000,000 | ...........4,993,400 | ........... 4,999,751 249 249 5,000,000 0| 100,000 | 03/15/2016.... | 2FE...
88031R  AA 6| Tenaska Alabama Il Partners LP Sr Sec Nt................... . | 03/30/2016. [ Redemption ~ 100.0000 30,396 30,396 30,396 30,396 0 30,396 0 | v 465 | 03/30/2023.... | 2FE...
89054X AA 3 |Topaz Solar Farms LLC Nt 5.750% 09/30................... |. | 03/30/2016. | Redemption ~ 100.0000 73,949 73,949 73,949 73,949 0 73,949 (VN R 2,126 |09/30/2039.... | 2FE....
90781# AH 5] Union Pacific RR ABS PTC Ser 2009-2 4.............c....... | . | 02/27/2016. | Redemption ~ 99.9981 ceeeenn 1,165,867 | ..........1,155,889 | ..........1,155,889 | ........ 1,155,889 (22) (22) connenna 1,155,867 0| e 23,638 |08/27/2017.... | 1....
90783R  AA 2| Union Pacific RR PTC Ser 2002-1 6.061%.................. | . | 01/17/2016. | Redemption ~ 100.0000 541,568 541,568 623,925 596,706 (55,138) (55,138) 541,568 0| s 16,412 | 01/17/2022.... | 1FE...
91737#  AA 3| United States Govt SS Ls FinTr CTL GSA G................. |. | 03/15/2016. | Redemption ~ 100.0000.........ccccccrurvee | wovereremmereriereniinsnines | vererenienns 107,049 | .covcrreneee 107,049 | oo 106,697 | ..covvven 106,959 90 90 | e | e 107,049 0 840 [11/15/2018.... [ 1....
91740# AA 8| United States of America BIA-2 CTL Alber..................... .| 03/15/2016. | Redemption  100.0000 11,574 11,574 11,574 11,574 0 11,574 (VN IR, 111 10/15/2025.... [ 1.....
91741@ AA  9|US Govt Ft Collins Tr GSA CTL APHIS Ls..........ccccoueeee | . [ 03/15/2016. | Redemption  100.0000 51,035 51,035 51,035 51,035 0 51,035 {1 I 460 | 12/15/2026.... | 1....
91847 AA 4 |VAEvansville INCTL Ls Fin Tr 4.950%.. .| 03/14/2016. | Redemption  100.0000. 99,632 99,632 99,632 99,632 0 99,632 0 823 |10/14/2031....
92922F EB 0| Washington Mutual Mtg RMBS Ser 2003-AR10............. | . | 03/01/2016. | Paydown 23,882 23,882 23,529 23,602 280 280 23,882 0 | e 101 [10/25/2033.... | 1FM........
93934F CM 2 [Washington Mutual MSC Mtg PT RMBS Ser 20............ .| 03/01/2016. | Paydown 7,559 8,410 8,478 8,452 0 8,452 (892) (892) 84 |10/25/2035.... | 3FM........
94978# AU 1| Wells Fargo Bank Northwest NA CTL MWRA L............. | . | 03/15/2016. | Redemption ~ 100.0000. 8,883 8,883 9,300 9,158 (275) (275) 8,883 {1 I 106 | 05/15/2032.... | 1....
94978# BC 0| Wells Fargo Bank Northwest NACTL 6.59.................. .| 03/01/2016. | Redemption  100.0000. 18,500 18,500 18,500 18,500 0 18,500 0 205 |11/01/2022.... | 2.....
94983B  AM 1 |Wells Fargo Mtg Backed Sec Tr RMBS Ser 2................ | . [ 03/01/2016. | PaYOWN........covrvvverriemrerrisineenireens | coveerissecsiisssssiinsnnes | oveevesinens 461,665 | ..oocevuene 461,665 | ..oocevuene 438,871 | oo 443751 | s | e 17,915 | o L AT915 | | 461,665 0 | et 4,686 |04/25/2036.... | 1FM........
96188# AA 6| WETT Holdings LLC Sr Sec Nt 4.310% 12/. .| 03/31/2016. | Redemption  100.0000. 66,667 66,667 66,667 66,667 0 66,667 0 718 | 12/18/2024....
96928# AC 7 |William Blair CTL CTL PTC Ser 2004-1 7........cccoeeeoee. | . | 03/25/2016. | Redemption ~ 100.0000. 28,233 28,233 32,371 29,525 (1,292) (1,292) 28,233 0 388 |01/25/2023.... | 2......
98149B  AK 7| World Kitchen LLC Term Ln Nt 1 5.500%..................... .| 03/31/2016. | Redemption  100.0000 7,839 7,839 7,800 7,818 22 22 7,839 (VN IR, 109 |04/02/2018.... | 4FE...
878742 AT 2| Teck Cominco Ltd SrNt 4.500% 01/15/21........cccoenners 1 {01/19/2016. | Goldman Sachs & Company............... s | e 2,470,000 ] .........5,200,000 | ...........5,198,700 | ........... 5,199,997 0 ceenn.5,199,997 n(2,729,997) | ........(2,729,997) | ... 121,550 | 01/15/2021.... | 3FE...
878742 AV T |Teck Cominco Ltd Co Gtd Nt 4.750% 01/1................. 1'101/27/2016. | Various 5,244,375 | ........11,000,000 | ........11,285,060 | ......... 11,177,395 (1,836) (1,836) weee 11,175,559 (5,931,184) (5,931,184) | ....... 276,140 | 01/15/2022.... | 3FE...
449786 AL 6IngBank NV SrNt 4.000% 03/15/16.......ccocererrrerncrenns R| 03/15/2016. | Maturity. <. 15,000,000 | .........15,000,000 | .........14,991,900 | ......... 14,999,640 360 360 <. 15,000,000 0| s 300,000 |03/15/2016.... | 1FE........
71645W AP 6 | Petrobras Intl Fin Co SrNt 5.750% O1/......cccovvevvvveuenne R|[ 01/20/2016. | Barclays Capital wevennn 1,460,000 2,000,000 2,256,000 | ........... 2,149,596 (2,229) (2,229) ceennnnn2, 147,367 ceeeennnnn(687,367) | e (687,367) | ......... 59,097 | 01/20/2020.... | 3FE........
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1 2 6 7 8 9 10 Change in Book/Adjusted Carrying Value 17 18 19 20 21 22
1" 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 Temporary | Total Change in Exchange Exchange Gain | Realized Gain Total Gain Dividends Stated Market
o Number of Shares Book/Adjusted Increase/ Impairment B/ACV. Change in (Loss) on (Loss) on (Loss) on Received Contractual | Indicator
CUSIP Identification Description n of Stock Consideration Par Value Actual Cost Carrying Value (Decrease) Recognized (11+12-13) B/AC.V. Disposal Disposal Disposal During Year | Maturity Date (a)
71645W AR 2| Petrobras Intl Fin Co SrNt 5.375% O1/......ccoovvvrvvvveeenne R ceenn 4,905,375 | ...........6,650,000 | ...........7,403,971 | ... 7133468 | oo | e (10,510) | o ceereene(10,510) | i (2,217,582) (2,217,582) | ....... 196,359 | 01/27/2021.... | 3FE........
740420  AA 1| Preferred Term Sec Ltd LBASS XXI Nt Ser................... | R[ 03/22/2016. | Redemption  100.0000...........cccruuere | corerrerrmmerrirmseriiinnenns | oveeriinnnens 120,284 | ..cocoeeee 120,284 | ..o 120,284 | oo 120,284 0 0 262 |03/22/2038.... | 1FE........
81726 AE 1 [ Sensata Technologies 1st Lien Term Ln B.......cccccvvvueene 12,350 79 0 94 {10/14/2021.... | 2FE........
Q2594#  AA 4| Coca-Cola Amatil Ltd Sr Nt 5.200% 03/1.......ccccovenenns 5,000,000 5,000,000 5,000,000 5,000,000 0 0 | 130,000 | 03/10/2016.... [ 2FE........
3899999. Total Bonds - Industrial and Miscellaneous. .124,986,413 139,835,132 ...141,309,132 | ....... 138,690,768 .0 ,548,479 ....(19,556,633) | ......(19,556,633) | ....2,748,922 XXX XXX
8399997. Total Bonds - Part 4. ...127,392,957 ...142,241,676 ...143,768,026 | ....... 141,129,528 | oo 0 .0 ...4,516,263 ....(19,556,633) | ......(19,556,633) | ....2,769,651 XXX XXX
8399999. Total Bonds ...127,392,957 ...142,241,676 ...143,768,026 | ....... 141,129,528 | ... 0 .0 ....4,516,263 ....(19,556,633) | ......(19,556,633) | ....2,769,651 XXX XXX
9999999. Total Bonds, Preferred and Common Stock: ...127,392,957 XXX ....143768,026 | ....... 141,129,528 | .ooovvvverernd 0 ] ....4,516,263 ....(19,556,633) | ......(19,556,633) | ....2,769,651 XXX XXX

(a) For all common stock bearing the NAIC market indicator "U" provide: the number of such issues...............0.
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Showing all Options, Caps, Floors, Collars, Swaps and Forwards Open as of Current Statement Date

Description

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

Equity Basket Options CALL -
Rainbow Options BASKETS$01

S&P500 Index CALL Spread (SPX)
Options SPXTSAA$1

Equity Basket Options CALL -
Rainbow Options BASKET$01

S&P500 Index CALL Spread (SPX)
Options SPXTSAA$1

S&P500 Index CALL Spread (SPX)
Options SPXTSAA$1

Equity Basket Options CALL -
Rainbow Options BASKET$01

Equity Basket Options CALL -
Rainbow Options BASKET$01

S&P500 Index CALL Spread (SPX)
Options SPXTSAA$1

Equity Basket Options CALL -
Rainbow Options BASKET$01

Equity Basket Options CALL -
Rainbow Options BASKETS$01

S&P500 Index CALL Spread (SPX)
Options SPXTSAA$1

Equity Basket Options CALL -
Rainbow Options BASKETS$01

S&P500 Index CALL Spread (SPX)
Options SPXTSAA$1

Equity Basket Options CALL -
Rainbow Options BASKETS$01

S&P500 Index CALL Spread (SPX)
Options SPXTSAA$1

Equity Basket Options CALL -
Rainbow Options BASKETS01

Equity Basket Options CALL -
Rainbow Options BASKET$01

Equity Basket Options CALL -
Rainbow Options BASKET$01

Mozaic Index CALL Options
INDEX$024

Mozaic Index CALL Options
INDEX$024

Mozaic Index CALL Options
INDEX$024

Mozaic Index CALL Options

INDEX$024

Purchased Options - Hedging Other - Call Options and Warrants

VAGLB Hedge - Indexed Universal
Life

VAGLB Hedge - Indexed Universal
Life

VAGLB Hedge - Indexed Universal
Life

VAGLB Hedge - Indexed Universal
Life

VAGLB Hedge - Indexed Universal
Life

VAGLB Hedge - Indexed Universal
Life

VAGLB Hedge - Indexed Universal
Life

VAGLB Hedge - Indexed Universal
Life

VAGLB Hedge - Indexed Universal
Life

VAGLB Hedge - Indexed Universal
Life

VAGLB Hedge - Indexed Universal
Life

VAGLB Hedge - Indexed Universal
Life

VAGLB Hedge - Indexed Universal
Life

VAGLB Hedge - Indexed Universal
Life

VAGLB Hedge - Indexed Universal
Life

VAGLB Hedge - Indexed Universal
Life

VAGLB Hedge - Indexed Universal
Life

VAGLB Hedge - Indexed Universal
Life

VAGLB Hedge - Fixed Indexed
Annuity

VAGLB Hedge - Fixed Indexed
Annuity

VAGLB Hedge - Fixed Indexed
Annuity

VAGLB Hedge - Fixed Indexed
Annuity

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 o] 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| FairValue | (Decrease) BJA.C.V. [ Accretion Items Exposure Entity end (b)
Equity/l

N/A........ [ndex |UBSAG...... BFM8T61CT2L1QCEMIK5(] .04/15/2015 | .04/15/2016 | ........ooovvvvvvenens ...22,898,860 | ...2,106.6300 | ...... 1,025,272 0)] ... .....(163,242) 003
Equity/l

N/A........ [ndex  |UBSAG........crevens BFM8T61CT2L1QCEMIK5( .04/16/2015 | .04/15/2016 | .....ccvvvevvvvvvveens | e 9,160,570 | ....2,106.6300 | ........441,008 7847 | ] oo 7,847 | .....(141,998) 003
Equity/l | JPMorgan Chase &

N/A........ [ndex | Co TH6GLXDRUGQFU57RNEY .05/18/2015 | .05/13/2016 | ......ooccvveveeeees ...25,268,685 | ....2,122.7300 | ...... 1,160,591 0 <err(95,590) 003
Equity/l

N/A........ [ndex | Wells Fargo & Co.... KB1H1DSPRFMYMCUFXT{ .05/18/2015 .05/13/2016 | ..................... ...10,571,616 | ....2,122.7300 526,902 32,714 | .| e 32,714 | .....(148,024) 003,
Equity/l | Bank of America

N/A........ | ndex | Corp BATYDEB6GKMZO031MB2 .06/16/2015 | .06/15/2016 | .......occvcveveeeees ...12,596,917 | ...2,084.4300 | .........635,368 199641 | .| ...... 199,641 | ......(177,495) 003,
Equity/I | Citigroup Fin

N/A........ | ndex | Products Inc MBNUM2BPBDO7JBLYG31 .06/16/2015 | .06/15/2016 | ..........cocovvvenees ...29,119,949 | ...2,084.4300 | ..... 1,450,173 327 327 | .....(585,418) 003
Equity/l | Morgan Stanley &

N/A........ | ndex | Co International Ltd  4PQUHN3JPFGFNF3BB65] .07/16/2015| .07/15/2016 | ........cocconevvveces ...20,751,752 | ...2,107.4000 | .........997,329 0 ..(251,244) 003
Equity/I
ndex | BNP Paribas.. . ROMUWSFPUSMPROBKS5M .08/18/2015 | .08/15/2016 ...10,916,931 | ...2,091.5400 532,347 227,742 | .| . 227,742 | .....(118,652) 003
Equity/l

N/A........ |ndex | Wells Fargo & Co.... KB1H1DSPRFMYMCUFXT{ .08/18/2015| .08/15/2016 | ..........ccoceeecc. ...25,067,377 | ...2,091.5400 | ......1,194,962 14,655 | .| oo 14,655 | ......(597,370) 003
Equity/I

N/A........ [ndex | Societe Generale..... O02RNE8IBXP4R0OTD8PU41 .09/16/2015 [ .09/15/2016 | ........ccovvvvvvenens ...30,494,463 | ...1,978.0900 | ...... 1,497,278 951,986 |...| ...... 951,986 | ......(787,669) 003
Equity/l
ndex | Wells Fargo & Co..... KB1H1DSPRFMYMCUFXT{ .10/16/2015 | .10/14/2016 ...14,790,808 | ....2,023.8600 .716,655 706,551 | ... | ... 706,551 | ........(42,709) 003
Equity/l | Citigroup Fin

N/A........ | ndex | Products Inc MBNUM2BPBDO7JBLYG31 .10/16/2015 | .10/14/2016 | ..........cocvvvveeees ...29,982,286 | ...2,023.8600 | ...... 1,238,268 511,699 [ .| ...... 511,699 | ......(863,180) 003
Equity/l | Morgan Stanley &

N/A........ ndex | Co International Ltd ~ 4PQUHN3JPFGFNF3BB65{ .10/19/2015 | .07/15/2016 | .....covvvvvveevvruees | e 8,246,766 | ....2,107.4000 | ........242,269 129,844 | .. ...... 129,844 | .....(103,516) 003
Equity/l | Goldman Sachs
ndex | Group FOR8UP27PHTHYVLBNGY .11/17/2015| .11/15/2016 ...28,207,161 | ...2,023.0400 | ..... 1,429,539 469,940 | .| ...... 469,940 | ......(769,199) 003
Equity/l | Morgan Stanley &

N/A........ [ndex | Co International Ltd  4PQUHN3JPFGFNF3BB65{ .11/17/2015| .11/15/2016 | ..........ccccc00..... .. 14,776,513 | ...2,023.0400 | ........792,186 735114 | .| ... 735,114 (25,419) 003
Equity/l | Citigroup Fin

N/A........ | ndex | Products Inc MBNUM2BPBDO7JBLYG31 .12/16/2015 | .12/15/2016 | ......cooovvvvvvrnnnns ...31,932,515 | ...2,043.4100 | ..... 1,443,350 384,235 [ .| ...... 384,235 | ......(828,215) 003
Equity/l | Goldman Sachs
ndex | Group FOR8UP27PHTHYVLBNGJ .01/19/2016 | .01/13/2017 ....34,115,583 | ....1,880.3300 ...1,602,700 ..2,931,391 |...]...2,931,391 | ...1,328,691 003
Equity/l | Morgan Stanley &

N/A........ [ndex | Co International Ltd ~ 4PQUHN3JPFGFNF3BB65{ .03/16/2016 | .03/15/2017 ..................... ....26,600,266 | ....2,015.9300 el 891 coeren 1,351,776 () 1,351,776 | ... 239,885 003,
Equity/l | JPMorgan Chase &

N/A........ |ndex | Co TH6GLXDRUGQFUS7RNE{ .07/16/2015 | .07/07/2017 | .....oovevevevevevines | wovvvrinnns 13,278 | .......239.4200 511 AT || 417 259 003
Equity/l | JPMorgan Chase &
ndex |Co TH6GLXDRUGQFUS7RNE{ .07/16/2015 | .07/09/2018 | ......covvvvcvvvcvcres | oo 7,112,725 | .......244.0100 292,027 204,447 | .| .. 204,447 | ....... 114,528 003,
Equity/l | JPMorgan Chase &

N/A........ |ndex | Co 7TH6GLXDRUGQFU57RNE{ .07/16/2015 | .07/09/2018 | ......coovevvvvvvveens | cevee 1,334,883 | ......251.5300 39,665 22407 | ...| weovnenen 22407 | ... 13,558 003
Equity/l | JPMorgan Chase &

N/A........ Index | Co TH6GLXDRUGQFUS7RNEY .07/16/2015| .07/09/2018 | .....ccvvvvrvverenns | v 9,950,691 | ......246.7500 | .........364,379 237,227 | .| ....... 237,227 | ....... 136,822 003
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1 2 3 4 5 6 7 8 9 10 1 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative
Prior Year(s) | Current Year Adjustment Hedge
Type(s) Strike Price, | Initial Cost of | Initial Cost of C Unrealized | Total Foreign|  Current to Carrying Credit | Effectiveness
Description of Items(s) Hedged, | Schedule| of Date of Rate of Index Premium Premium 0 Valuation Exchange Year's Value of Quality of | at Inception
Used for Income Generation or |/ 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 Replicated Identifier | (a) or Central Clearinghouse Date Expiration | Contracts Amount (Paid) Paid Paid Income Carrying Value | e| FairValue | (Decrease) | B.A.C.V. | Accretion Items Exposure Entity end (b)
Mozaic Index CALL Options VAGLB Hedge - Fixed Indexed Equity/l | JPMorgan Chase &
INDEX$024 Annuity NA........ ndex |Co TH6GLXDRUGQFUS7RNE| .07/16/2015 | .07/09/2018 | ......cocvcvvvevenee ....2,063,458 | ...... 248.6100 69,709 43,085 |...| .......43,085 25,336 003
Mozaic Index CALL Options VAGLB Hedge - Fixed Indexed Equity/l | JPMorgan Chase &
INDEX$024 Annuity N/A........ ndex 0 TH6GLXDRUGQFUS7RNE| .07/16/2015 | .07/07/2017 | ..oovvvvvevvrererens 162,942 | 243.9600 | ...........4,902 3490 || e 3,490 2,302 003
Mozaic Index CALL Options VAGLB Hedge - Fixed Indexed Equity/l | JPMorgan Chase &
INDEX$024 Annuity N/A......... ndex |Co THBGLXDRUGQFUS7RNE| .07/16/2015 | .07/07/2017 | ..ooovvovveerrrene | vevvrnrene 28,892 | ...... 240.0100 | ...........1,077 865 |... 865 541 003
Mozaic Index CALL Options VAGLB Hedge - Fixed Indexed Equity/l | JPMorgan Chase &
INDEX$024 Annuity NA........ ndex 0 TH6GLXDRUGQFUS7RNE| .07/16/2015 | .07/07/2017 | ...ocovvvvevrrererens 821434 | L 244.6200 | .........18,006 12,534 |...| .....12,534 8,336 003
Mozaic Index CALL Options VAGLB Hedge - Fixed Indexed Equity/l | JPMorgan Chase &
INDEX$024 Annuity N/A......... ndex |Co THBGLXDRUGQFUS7RNE| .07/16/2015 | .07/07/2017 | ....ovvvovvrernn ...1,283,073 | ...... 248.5300 29,583 17,694 | .| ... 17,694 | ......12,314 003.
Mozaic Index CALL Options VAGLB Hedge - Fixed Indexed Equity/l | JPMorgan Chase &
INDEX$024 Annuity NA........ ndex 0 TH6GLXDRUGQFUS7RNE| .07/16/2015 | .07/07/2017 | ....covvvvevvrerenens ..1,994129 | ... 247.3700 | .........49,255 30,933 | ... 30,933 | ........21,256 003
Mozaic Index CALL Options VAGLB Hedge - Fixed Indexed Equity/l | JPMorgan Chase &
INDEX$024 Annuity N/A......... ndex |Co THBGLXDRUGQFUS7RNE| .07/16/2015 | .07/07/2017 | ....oovvooevecn ....1,074,066 | ... 246.3600 28,163 18,395 |..| ........18,395 | ........12,493 003.
Mozaic Index CALL Options VAGLB Hedge - Fixed Indexed Equity/l | JPMorgan Chase &
INDEX$024 Annuity .| ndex 0 TH6GLXDRUGQFUS7RNE| .07/16/2015 | .07/09/2018 | . ..4432436 | ..... 242.8400 .190,909 137,601 |...| ....137,601 | .......76,085 003
Mozaic Index CALL Options VAGLB Hedge - Fixed Indexed Equity/l | JPMorgan Chase &
INDEX$024 Annuity N/A......... ndex |Co THBGLXDRUGQFUS7RNE| .07/16/2015 | .07/09/2018 | ........coocvevcnn ... 1435829 | ... 250.6200 | .........44,434 25833 |..| .....25833 | ......15499 003.
Mozaic Index CALL Options VAGLB Hedge - Fixed Indexed Equity/l | JPMorgan Chase &
INDEX$024 Annuity NA........ ndex |Co 7H6GLXDRUGQFUS7RNE| .08/04/2015 | .07/31/2017 | ...oovvveveveverenins | v 32,941 | ... 240.0600 | ...........1,170 1,001 || s 1,001 620 003
Mozaic Index CALL Options VAGLB Hedge - Fixed Indexed Equity/l | JPMorgan Chase &
INDEX$024 Annuity N/A......... ndex |Co TH6GLXDRUGQFUS7RNE| .08/04/2015 | .07/31/2018 | ...ovvvvvverienne ...15,966,870 | ... 240.9300 | ........ 717,236 566,811 |...| ......566,811 | ......304,474 003,
Mozaic Index CALL Options VAGLB Hedge - Fixed Indexed Equity/l | JPMorgan Chase &
INDEX$024 Annuity NA......... ndex |Co TH6GLXDRUGQFUS7RNE| .08/04/2015 | .07/31/2018 | .....ccvvvvvvveveres ....3,384,520 | ...... 254.8600 82,902 44906 |...| ......44,906 | ......27,784 003
Mozaic Index CALL Options VAGLB Hedge - Fixed Indexed Equity/l | JPMorgan Chase &
INDEX$024 Annuity NA........ ndex |Co TH6GLXDRUGQFUS7RNE| .08/04/2015 | .07/31/2018 | ....ccvveveverererens ..30,272,349 | ...... 2434600 | ....1,226,719 915,866 | ...| ....915,866 | .....506,349 003
Mozaic Index CALL Options VAGLB Hedge - Fixed Indexed Equity/l | JPMorgan Chase &
INDEX$024 Annuity NA......... ndex |Co TH6GLXDRUGQFUS7RNE| .08/04/2015 | .07/31/2018 | ......cvvvevvveverens ....3,807,289 | ...... 250.7200 | ........ 112,660 69,513 | ... 69,513 | ......41,454 003
Mozaic Index CALL Options VAGLB Hedge - Fixed Indexed Equity/l | JPMorgan Chase &
INDEX$024 Annuity NA........ ndex |Co TH6GLXDRUGQFU57RNE| .08/04/2015 | .07/31/2018 | .....ccvvvevvverenens . AT70,950 | ..... 250.6600 | ........ 141,568 874% |...| .....87496 | .....52,148 003
Mozaic Index CALL Options VAGLB Hedge - Fixed Indexed Equity/l | JPMorgan Chase &
INDEX$024 Annuity NA......... ndex |Co TH6GLXDRUGQFUS7RNE| .08/04/2015 | .07/31/2018 | ......cvcvcvvveveves L24797,732 | ...... 247.9000 | ....... 831,619 555,526 | ... 555,526 | .....322,128 003
Mozaic Index CALL Options VAGLB Hedge - Fixed Indexed Equity/l | JPMorgan Chase &
INDEX$024 Annuity NA........ ndex |Co TH6GLXDRUGQFUS7RNE| .08/04/2015 | .07/31/2017 | ..coovvveveverererins | cerereac 42,092 | ... 241.7100 | ...........1,367 1120 || o120 | 710 003
Mozaic Index CALL Options VAGLB Hedge - Fixed Indexed Equity/l | JPMorgan Chase &
INDEX$024 Annuity NA........ ndex |Co TH6GLXDRUGQFUS7RNE| .08/04/2015 | .07/31/2017 | ...ocvvvevvvcrerenes 20n925,200 | ... 242.5200 28,746 23024 |..| .....23024 | .....14,758 003
Mozaic Index CALL Options VAGLB Hedge - Fixed Indexed Equity/l | JPMorgan Chase &
INDEX$024 Annuity N/A........ ndex |Co TH6GLXDRUGQFUS7RNE| .08/04/2015 | .07/31/2017 | ..covvvvevevrrererens .....2,330,830 239.3100 86,118 75,046 |...| ......75,046 | .......46,011 003
Mozaic Index CALL Options VAGLB Hedge - Fixed Indexed Equity/l | JPMorgan Chase &
INDEX$024 Annuity .| ndex |Co THBGLXDRUGQFUS7RNE| .08/04/2015 | .07/31/2017 | .. ...1,646,164 | ... 245.5700 31,330 20,862 003,
Mozaic Index CALL Options VAGLB Hedge - Fixed Indexed Equity/l | JPMorgan Chase &
INDEX$024 Annuity NA........ ndex |Co TH6GLXDRUGQFUS7RNE| .08/04/2015 | .07/31/2017 | ...ocovvvvevvrerenens . A746,709 | 251.1700 32,448 19,054 |..| ......19,054 | ......13,469 003,
Mozaic Index CALL Options VAGLB Hedge - Fixed Indexed Equity/l | JPMorgan Chase &
INDEX$024 Annuity N/A......... ndex |Co THBGLXDRUGQFUS7RNE| .08/04/2015 | .07/31/2017 | ....ovvvvvvrercnn ...2,104,589 | ... 248.1900 | .........47,053 31203 |..| ....31,208 | ......21,404 003
Mozaic Index CALL Options VAGLB Hedge - Fixed Indexed Equity/l | JPMorgan Chase &
INDEX$024 Annuity NA........ ndex |Co TH6GLXDRUGQFUS7RNE| .08/04/2015 | .07/31/2017 | ....coovvvevvverenens ...5,406,159 | ...... 2471200 | ....... 128,866 88,969 |...| ......88,969 60,330 003
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1 2 3 4 5 6 7 8 9 10 1 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative
Prior Year(s) | Current Year Adjustment Hedge
Type(s) Strike Price, | Initial Cost of | Initial Cost of C Unrealized | Total Foreign|  Current to Carrying Credit | Effectiveness
Description of Items(s) Hedged, | Schedule| of Date of Rate of Index Premium Premium 0 Valuation Exchange Year's Value of Quality of | at Inception
Used for Income Generation or |/ 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 Replicated Identifier | (a) or Central Clearinghouse Date Expiration | Contracts Amount (Paid) Paid Paid Income Carrying Value | e| FairValue | (Decrease) | B.A.C.V. | Accretion Items Exposure Entity end (b)
Mozaic Index CALL Options VAGLB Hedge - Fixed Indexed Equity/l | JPMorgan Chase &
INDEX$024 Annuity NA........ ndex |Co TH6GLXDRUGQFUS7RNE| .08/04/2015 | .07/31/2018 | ......cvvvvvvverenes 046,124 | L 240.7900 29,183 23135 | .| .....23,135 | ......12,407 003
Mozaic Index CALL Options VAGLB Hedge - Fixed Indexed Equity/l | JPMorgan Chase &
INDEX$024 Annuity N/A........ ndex 0 TH6GLXDRUGQFUS7RNE| .08/25/2015 | .08/21/2017 | ....covvvvevvvevenens w0 199,369 | ... 239.0000 5211 6,662 | ... 6,662 | ......... 4,015 003
Mozaic Index CALL Options VAGLB Hedge - Fixed Indexed Equity/l | JPMorgan Chase &
INDEX$024 Annuity N/A......... ndex |Co THBGLXDRUGQFUS7RNE| .08/25/2015 | .08/21/2018 | ......cooovvvven L5142,743 | . 249.6200 | ........ 116,458 | ..o | v | v 103,799 |...| .....103,799 | ........60,872 003,
Mozaic Index CALL Options VAGLB Hedge - Fixed Indexed Equity/l | JPMorgan Chase &
INDEX$024 Annuity NA........ ndex 0 7H6GLXDRUGQFUS7RNE| .08/25/2015 | .08/21/2018 | .....ccvvvevvvevevens ...34,981,554 | ...... 238.6200 | ... 1,314,037 | oo [ o | e 1,439,367 |...| ..1,439,367 | .....746,823 003
Mozaic Index CALL Options VAGLB Hedge - Fixed Indexed Equity/l | JPMorgan Chase &
INDEX$024 Annuity N/A......... ndex |Co THBGLXDRUGQFUS7RNE| .08/25/2015 | .08/21/2018 | ......coooovervnce ...9,926,940 | ...... 246.6400 259,475 246,600 |...| ......246,600 | ......140,265 003.
Mozaic Index CALL Options VAGLB Hedge - Fixed Indexed Equity/l | JPMorgan Chase &
INDEX$024 Annuity NA........ ndex 0 TH6GLXDRUGQFUS7RNE| .08/25/2015 | .08/21/2018 | ......covvevvvevenens ..4412010 | ... 2453000 | ........ 122,757 | covvvevevvveervevneeens | oo | v 119,894 |...| ....119,8%4 | .......67,231 003
Mozaic Index CALL Options VAGLB Hedge - Fixed Indexed Equity/l | JPMorgan Chase &
INDEX$024 Annuity N/A......... ndex |Co THBGLXDRUGQFUS7RNE| .08/25/2015 | .08/21/2018 | .......ocoorercce ...37,501,454 | ...... 243.5600 | ... 1131270 | oo | e | e 1,141,374 | ) 1,141,374 | ..627 817 003,
Mozaic Index CALL Options VAGLB Hedge - Fixed Indexed Equity/l | JPMorgan Chase &
INDEX$024 Annuity .| ndex 0 TH6GLXDRUGQFUS7RNE| .08/25/2015 | .08/21/2017 | . 000n380,954 | L 239.0600 9,926 12,672 12,672 7,644 003
Mozaic Index CALL Options VAGLB Hedge - Fixed Indexed Equity/l | JPMorgan Chase &
INDEX$024 Annuity N/A......... ndex |Co THBGLXDRUGQFUS7RNE| .08/25/2015 | .08/21/2017 | .....ccoooorracn 023,894 | L 238.6700 | ..........16,641 21,360 |...| .......21,360 | .......12,810 003.
Mozaic Index CALL Options VAGLB Hedge - Fixed Indexed Equity/l | JPMorgan Chase &
INDEX$024 Annuity NA........ ndex |Co 7H6GLXDRUGQFUS7RNE| .08/25/2015 | .08/21/2017 | ...ocovvvveverevenens ...1,594,870 | ...... 238.9900 | .........41,687 53,329 | ... 53,329 | ......32,135 003
Mozaic Index CALL Options VAGLB Hedge - Fixed Indexed Equity/l | JPMorgan Chase &
INDEX$024 Annuity N/A......... ndex |Co TH6GLXDRUGQFUS7RNE| .08/25/2015 | .08/21/2017 | ...oovvvvvvrvcrennns ...1,226,403 | ...... 243.7000 23,992 28,180 |...| .......28,180 | .......18,122 003,
Mozaic Index CALL Options VAGLB Hedge - Fixed Indexed Equity/l | JPMorgan Chase &
INDEX$024 Annuity NA......... ndex |Co TH6GLXDRUGQFUS7RNE| .08/25/2015 | .08/21/2017 | ..ocovvvveverererens e 164,022 | ... 247.1300 | .........11,932 12918 |..| .....12,918 8,655 003
Mozaic Index CALL Options VAGLB Hedge - Fixed Indexed Equity/l | JPMorgan Chase &
INDEX$024 Annuity NA........ ndex |Co TH6GLXDRUGQFUS7RNE| .08/25/2015 | .08/21/2017 | ..covvvveveverererens ....2,260,681 | ...... 244.7500 | .........41,345 47436 |...| ......47,436 | .......30,902 003
Mozaic Index CALL Options VAGLB Hedge - Fixed Indexed Equity/l | JPMorgan Chase &
INDEX$024 Annuity NA......... ndex |Co TH6GLXDRUGQFUS7RNE| .08/25/2015 | .08/21/2017 | ...covvvvevererenens ...3,076,115 | ... 244.2000 58,281 67,711 | .| .....67,711 | .....43814 003
Mozaic Index CALL Options VAGLB Hedge - Fixed Indexed Equity/l | JPMorgan Chase &
INDEX$024 Annuity NA........ ndex |Co TH6GLXDRUGQFU57RNE| .08/25/2015 | .08/21/2018 | .....ccovvevvvevenens ..20479,901 | ...... 238.9300 | ....... 758,359 827,622 |...| ....827,622 | .....431,083 003
Mozaic Index CALL Options VAGLB Hedge - Fixed Indexed Equity/l | JPMorgan Chase &
INDEX$024 Annuity NA......... ndex |Co 7H6GLXDRUGQFUS7RNE| .09/08/2015 | .09/01/2017 | ...cvvvvvevvrevenes e 3TTA14 | L 232.4700 | .........13,588 19,654 |...| .......19,654 | ......10,567 003
Mozaic Index CALL Options VAGLB Hedge - Fixed Indexed Equity/l | JPMorgan Chase &
INDEX$024 Annuity NA........ ndex |Co TH6GLXDRUGQFU57RNE| .09/08/2015 | .08/31/2018 | ......cvcvevvvevenens 18215614 | ...... 233.3400 | ....... 821,245 | ... | v | 1,002,944 |01 101,002,944 | ......483,064 003
Mozaic Index CALL Options VAGLB Hedge - Fixed Indexed Equity/l | JPMorgan Chase &
INDEX$024 Annuity NA........ ndex |Co TH6GLXDRUGQFUS7RNE| .09/08/2015 | .08/31/2018 | ......cocvcvvvevevene ..2,647,979 | ...... 243.7800 | .........75,526 80,014 |...| ......80,014 | .......44,024 003
Mozaic Index CALL Options VAGLB Hedge - Fixed Indexed Equity/l | JPMorgan Chase &
INDEX$024 Annuity N/A........ ndex |Co TH6GLXDRUGQFU57RNE| .09/08/2015 | .08/31/2018 | .....ccvvvevvvevevens ..27,347,080 | ...... 233.5300 | ... 1,222,819 | oooovevvvvierevvinnnns [ cevevvnsssvenssssensens | cosveisees 1,491,163 | ...| ..1,491,163 | .....720,180 003
Mozaic Index CALL Options VAGLB Hedge - Fixed Indexed Equity/l | JPMorgan Chase &
INDEX$024 Annuity .| ndex |Co THBGLXDRUGQFUS7RNE| .09/08/2015 | .08/31/2018 | . ...28,264,540 | ...... 241.5400 .893,286 982,490 |...| ......982,490 526,929 003.
Mozaic Index CALL Options VAGLB Hedge - Fixed Indexed Equity/l | JPMorgan Chase &
INDEX$024 Annuity NA........ ndex |Co TH6GLXDRUGQFUS7RNE| .09/08/2015 | .08/31/2018 | ......cocvvvvvevevens ..3,713842 | ... 239.8700 | ....... VLK 72 IO T N 142,752 |...| ....142,752 | .......75,049 003
Mozaic Index CALL Options VAGLB Hedge - Fixed Indexed Equity/l | JPMorgan Chase &
INDEX$024 Annuity N/A......... ndex |Co THBGLXDRUGQFUS7RNE| .09/08/2015 | .08/31/2018 | ......coooovvrnne ...32,187,635 | ...... 238.0400 | ...1,189,244 | ..o | e | 1,375,745 | ] 11,375,745 | ......706,937 003,
Mozaic Index CALL Options VAGLB Hedge - Fixed Indexed Equity/l | JPMorgan Chase &
INDEX$024 Annuity NA........ ndex |Co TH6GLXDRUGQFUS7RNE| .09/08/2015 | .09/01/2017 | ....covvvvevvrevenens 116271 | L 234.4800 23,079 32916 | ... 32,916 | ......18,327 003,
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1 2 3 4 5 6 7 8 9 10 1 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative
Prior Year(s) | Current Year Adjustment Hedge
Type(s) Strike Price, | Initial Cost of | Initial Cost of C Unrealized | Total Foreign|  Current to Carrying Credit | Effectiveness
Description of Items(s) Hedged, | Schedule| of Date of Rate of Index Premium Premium 0 Valuation Exchange Year's Value of Quality of | at Inception
Used for Income Generation or |/ 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 Replicated Identifier | (a) or Central Clearinghouse Date Expiration | Contracts Amount (Paid) Paid Paid Income Carrying Value | e| FairValue | (Decrease) | B.A.C.V. | Accretion Items Exposure Entity end (b)
Mozaic Index CALL Options VAGLB Hedge - Fixed Indexed Equity/l | JPMorgan Chase &
INDEX$024 Annuity NA........ ndex |Co TH6GLXDRUGQFUS7RNE| .09/08/2015 | .09/01/2017 | ...oovvvvvvvvverenes 447203 | 233.8600 | .........14,924 21,377 | .| 21,377 | L A1TTT 003
Mozaic Index CALL Options VAGLB Hedge - Fixed Indexed Equity/l | JPMorgan Chase &
INDEX$024 Annuity N/A........ ndex 0 TH6GLXDRUGQFUS7RNE| .09/08/2015 | .09/01/2017 | ..ocovvvvevvrererens ...1,480454 | ... 232.6600 52,752 76,216 |...| ......76216 | ......41,116 003,
Mozaic Index CALL Options VAGLB Hedge - Fixed Indexed Equity/l | JPMorgan Chase &
INDEX$024 Annuity N/A......... ndex |Co THBGLXDRUGQFUS7RNE| .09/08/2015 | .09/01/2017 | ....oovvovvverrn ... 1,780,195 | ... 237.7800 | ..........47,409 65489 |...| ......65489 | ........38,466 003
Mozaic Index CALL Options VAGLB Hedge - Fixed Indexed Equity/l | JPMorgan Chase &
INDEX$024 Annuity NA........ ndex 0 7H6GLXDRUGQFUS7RNE| .09/08/2015 | .09/01/2017 | ...ooovvvvevvrevenens 00 989,789 | L 241.0800 | .........21,560 28475 |...| .....28475 | ......17,553 003
Mozaic Index CALL Options VAGLB Hedge - Fixed Indexed Equity/l | JPMorgan Chase &
INDEX$024 Annuity N/A......... ndex |Co THBGLXDRUGQFUS7RNE| .09/08/2015 | .09/01/2017 | ....ovvvvvvverrnn ....6,958,704 | ...... 240.0700 | ........ 161,298 216,376 |...| .....216,376 | .....131,490 003
Mozaic Index CALL Options VAGLB Hedge - Fixed Indexed Equity/l | JPMorgan Chase &
INDEX$024 Annuity NA........ ndex 0 TH6GLXDRUGQFUS7RNE| .09/08/2015 | .09/01/2017 | ....covvvvevvrevenens 3141497 | L 238.4000 | .........80,694 | .....ccccooeoiiiieiiies | corvmrrrrrricririiniin | v 110,547 |...| .....110,547 65,544 003
Mozaic Index CALL Options VAGLB Hedge - Fixed Indexed Equity/l | JPMorgan Chase &
INDEX$024 Annuity N/A......... ndex |Co THBGLXDRUGQFUS7RNE| .09/08/2015 | .08/31/2018 | .......ocooverccn 296,271 | 233.5600 | ..........13,236 16,130 |...| ........16,130 | .........7,794 003,
Mozaic Index CALL Options VAGLB Hedge - Fixed Indexed Equity/l | JPMorgan Chase &
INDEX$024 Annuity .| ndex 0 TH6GLXDRUGQFUS7RNE| .09/28/2015 | .09/22/2017 | . AT 714 L 233.4600 664 875 | ... 875 474 003
Mozaic Index CALL Options VAGLB Hedge - Fixed Indexed Equity/l | JPMorgan Chase &
INDEX$024 Annuity N/A......... ndex |Co THBGLXDRUGQFUS7RNE| .09/28/2015 | .09/24/2018 | .........ccccveverns vrrn 166,380 | ... 234.0100 | ...........7,870 8,909 | ... 8,909 | ........4,310 003.
Mozaic Index CALL Options VAGLB Hedge - Fixed Indexed Equity/l | JPMorgan Chase &
INDEX$024 Annuity NA........ ndex |Co TH6GLXDRUGQFUS7RNE| .09/28/2015 | .09/24/2018 | ......cocvovvvevevens ..25743913 | ... 232.9200 | ... 1,272,808 | ..ooovvvevvvvrvvvennnns [ covevnnvsesssssssennnns | cosvsvsis 1,456,788 |...| ..1,456,788 | ......693,769 003
Mozaic Index CALL Options VAGLB Hedge - Fixed Indexed Equity/l | JPMorgan Chase &
INDEX$024 Annuity NA........ ndex |Co TH6GLXDRUGQFU57RNE| .09/28/2015 | .09/24/2018 | ......cvvvevvveverens ....8,099,188 | ..... 2438500 | ........ 251,311 246972 | ...| ....246972 | .....135241 003
Mozaic Index CALL Options VAGLB Hedge - Fixed Indexed Equity/l | JPMorgan Chase &
INDEX$024 Annuity NA......... ndex |Co TH6GLXDRUGQFUS7RNE| .09/28/2015 | .09/24/2018 | ......c.cvovvvevevens ..44,946,168 | ...... 233.1700 | ... 2,200,020 2,511,701 |...| ..2,511,701 | ...1,200,536 003
Mozaic Index CALL Options VAGLB Hedge - Fixed Indexed Equity/l | JPMorgan Chase &
INDEX$024 Annuity NA........ ndex |Co TH6GLXDRUGQFUS7RNE| .09/28/2015 | .09/24/2018 | ......cvvvevvvererens ...20,988,426 | ... 241.2000 | ........ 733,198 753,337 |...| ....753,337 | .....400,042 003
Mozaic Index CALL Options VAGLB Hedge - Fixed Indexed Equity/l | JPMorgan Chase &
INDEX$024 Annuity NA......... ndex |Co TH6GLXDRUGQFUS7RNE| .09/28/2015 | .09/24/2018 | ........cvcvvvevevens ....8,696,016 | ...... 239.8500 322,008 338,103 | ...| .....338,103 | .....176,680 003
Mozaic Index CALL Options VAGLB Hedge - Fixed Indexed Equity/l | JPMorgan Chase &
INDEX$024 Annuity NA........ ndex |Co TH6GLXDRUGQFU57RNE| .09/28/2015 | .09/24/2018 | ......cocvvvvvevevens ..56,944,272 | ...... 237.7100 | ....2,312,220 2,501,445 |...| ..2,501445 | ..1,272,763 003
Mozaic Index CALL Options VAGLB Hedge - Fixed Indexed Equity/l | JPMorgan Chase &
INDEX$024 Annuity NA......... ndex |Co TH6GLXDRUGQFUS7RNE| .09/28/2015 | .09/22/2017 50,143 232.0600 2,024 2,692 | ... 2,692 | ... 1423 003
Mozaic Index CALL Options VAGLB Hedge - Fixed Indexed Equity/l | JPMorgan Chase &
INDEX$024 Annuity NA........ ndex |Co TH6GLXDRUGQFUS7RNE| .09/28/2015 | .09/22/2017 | ....ovvvvvevvrerenens 549,842 | L 232.3600 | .........21,852 29,006 |...| ......29,006 | .......15418 003
Mozaic Index CALL Options VAGLB Hedge - Fixed Indexed Equity/l | JPMorgan Chase &
INDEX$024 Annuity NA........ ndex |Co TH6GLXDRUGQFUS7RNE| .09/28/2015 | .09/22/2017 | ....cvvvvvvvererenens ...1,544,617 232.8100 59,926 79,324 | .| .....79324 | .....42,498 003
Mozaic Index CALL Options VAGLB Hedge - Fixed Indexed Equity/l | JPMorgan Chase &
INDEX$024 Annuity N/A........ ndex |Co TH6GLXDRUGQFUS7RNE| .09/28/2015 | .09/22/2017 | ..oovvvvvevvverenens 2,199,129 | ...... 233.0700 | ..ooer84,144 | i | s | i MA79 || 179 59,835 003
Mozaic Index CALL Options VAGLB Hedge - Fixed Indexed Equity/l | JPMorgan Chase &
INDEX$024 Annuity .| ndex |Co THBGLXDRUGQFUS7RNE| .09/28/2015 | .09/22/2017 | .. ...3,599,530 | ...... 237.8000 .106,069 133,738 | .| .....133,738 | ......77,719 003,
Mozaic Index CALL Options VAGLB Hedge - Fixed Indexed Equity/l | JPMorgan Chase &
INDEX$024 Annuity NA........ ndex |Co TH6GLXDRUGQFUS7RNE| .09/28/2015 | .09/22/2017 | ....covvvvevvverenens 12,245,856 | ..... 241.5100 53,165 63486 |...| ......63486 | .......38,930 003
Mozaic Index CALL Options VAGLB Hedge - Fixed Indexed Equity/l | JPMorgan Chase &
INDEX$024 Annuity N/A......... ndex |Co THBGLXDRUGQFUS7RNE| .09/28/2015 | .09/22/2017 | .....ovvovvrernn ...3,912,556 | ...... 238.9500 | ........ 107,896 | ..o | e | eeveviineenns 133974 |...| ....133974 | ........79,204 003,
Mozaic Index CALL Options VAGLB Hedge - Fixed Indexed Equity/l | JPMorgan Chase &
INDEX$024 Annuity NA........ ndex |Co TH6GLXDRUGQFUS7RNE| .09/28/2015 | .09/22/2017 | ....ccovvvevvveverens ...6,091,334 | ... 238.7500 | ....... 169,983 211,602 |...| ....211,602 | ....124,727 003
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1 2 3 4 5 6 7 8 9 10 1 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative
Prior Year(s) | Current Year Adjustment Hedge
Type(s) Strike Price, | Initial Cost of | Initial Cost of C Unrealized | Total Foreign|  Current to Carrying Credit | Effectiveness
Description of Items(s) Hedged, | Schedule| of Date of Rate of Index Premium Premium 0 Valuation Exchange Year's Value of Quality of | at Inception
Used for Income Generation or |/ 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 Replicated Identifier | (a) or Central Clearinghouse Date Expiration | Contracts Amount (Paid) Paid Paid Income Carrying Value | e| FairValue | (Decrease) | B.A.C.V. | Accretion Items Exposure Entity end (b)
Mozaic Index CALL Options VAGLB Hedge - Fixed Indexed Equity/l | JPMorgan Chase &
INDEX$024 Annuity NA........ ndex |Co TH6GLXDRUGQFUS7RNE| .10/14/2015 | 10/13/2017 | ..oovvvevevevcverens | cevereie 14782 | ...... 234.4300 582 692 | ... 692 377 003
Mozaic Index CALL Options VAGLB Hedge - Fixed Indexed Equity/l | JPMorgan Chase &
INDEX$024 Annuity N/A........ ndex 0 TH6GLXDRUGQFUS7RNE| .10/14/2015 | .10/12/2018 | .....ccvvvevvvevenens cenn 312457 | 234.7600 | .........15,525 16,177 || 18,177 | e 7,880 003
Mozaic Index CALL Options VAGLB Hedge - Fixed Indexed Equity/l | JPMorgan Chase &
INDEX$024 Annuity N/A......... ndex |Co THBGLXDRUGQFUS7RNE| .10/14/2015 | .10/12/2018 | .....ocoovvver ..40,013,590 | ...... 234.6200 | ....1,999,693 2,086,750 |...| ...2,086,750 | ...1,014,487 003.
Mozaic Index CALL Options VAGLB Hedge - Fixed Indexed Equity/l | JPMorgan Chase &
INDEX$024 Annuity N/A......... ndex 0 TH6GLXDRUGQFUS7RNE| .10/14/2015 | .10/12/2018 | .....ccvvvevvvevenens ....9,019,106 | ...... 2453500 | ....... 286,527 252,712 | .| ....252,712 | .....140,138 003,
Mozaic Index CALL Options VAGLB Hedge - Fixed Indexed Equity/l | JPMorgan Chase &
INDEX$024 Annuity N/A......... ndex |Co THBGLXDRUGQFUS7RNE| .10/14/2015 | .10/12/2018 | .....ocoovvrvr ...60,408,614 | ...... 234.6500 | ....3,013,976 | ...covveivvrriirinns | e | 3,145,497 | 1| ..3,145,497 | ..1,529,846 003.
Mozaic Index CALL Options VAGLB Hedge - Fixed Indexed Equity/l | JPMorgan Chase &
INDEX$024 Annuity NA........ ndex 0 TH6GLXDRUGQFUS7RNE| .10/14/2015 | .10/12/2018 | .....ccvvvevvvevenens ...9,188,831 | ...... 2426700 | ........ 328,550 304,396 | ...| ....304,396 | .....163,767 003
Mozaic Index CALL Options VAGLB Hedge - Fixed Indexed Equity/l | JPMorgan Chase &
INDEX$024 Annuity N/A......... ndex |Co THBGLXDRUGQFUS7RNE| .10/14/2015 | .10/12/2018 | .....ocooovrcc .A17,152,019 | ... 241.1500 | ....... 654,867 622,716 |...| .....622,716 | .....329,200 003
Mozaic Index CALL Options VAGLB Hedge - Fixed Indexed Equity/l | JPMorgan Chase &
INDEX$024 Annuity .| ndex 0 TH6GLXDRUGQFUS7RNE| .10/14/2015 | .10/12/2018 | . .54,722,488 | ...... 239.2900 | ... 2,260,238 2,214,012 |...| ..2,214,012 | ..1,144,308 003,
Mozaic Index CALL Options VAGLB Hedge - Fixed Indexed Equity/l | JPMorgan Chase &
INDEX$024 Annuity N/A......... ndex |Co THBGLXDRUGQFUS7RNE| .10/14/2015 | .10/13/2017 | ..oooovvrvcrrrins | veverenead 20,449 | ... 233.9900 824 984 | ... 984 533 003.
Mozaic Index CALL Options VAGLB Hedge - Fixed Indexed Equity/l | JPMorgan Chase &
INDEX$024 Annuity NA........ ndex |Co TH6GLXDRUGQFUS7RNE| .10/14/2015 | .10/13/2017 | ...oovvveveverererens 00 460,532 | ... 234.7900 | .........17,810 21,091 | .. .....21,091 | ......11,576 003
Mozaic Index CALL Options VAGLB Hedge - Fixed Indexed Equity/l | JPMorgan Chase &
INDEX$024 Annuity N/A......... ndex |Co TH6GLXDRUGQFUS7RNE| .10/14/2015 | .10/13/2017 | ...oovvvvrrcrennns v 456,962 | ... 234.3400 | ..........18,085 21,525 | .| .....21,525 | ...11,727 003,
Mozaic Index CALL Options VAGLB Hedge - Fixed Indexed Equity/l | JPMorgan Chase &
INDEX$024 Annuity NA......... ndex |Co TH6GLXDRUGQFUS7RNE| .10/14/2015 | .10/13/2017 | ..covvvvevevcrerenens .....2,869,069 | ... 234.5800 | ....... 12,136 | oo | e | v 133,138 |...| .....133,138 | .......72,824 003
Mozaic Index CALL Options VAGLB Hedge - Fixed Indexed Equity/l | JPMorgan Chase &
INDEX$024 Annuity NA........ ndex |Co TH6GLXDRUGQFUS7RNE| .10/14/2015 | .10/13/2017 | ..covvvvevevrrererens ..3,480,525 | ..... 239.1700 | ....... 105,995 | covvvvvvveverrnernnenns | cevvveeenneneeesnnseees | oo 118,826 |...| ....118,826 | .......69,779 003
Mozaic Index CALL Options VAGLB Hedge - Fixed Indexed Equity/l | JPMorgan Chase &
INDEX$024 Annuity NA......... ndex |Co TH6GLXDRUGQFUS7RNE| .10/14/2015 | .10/13/2017 | ..ovvvvevevererenes ..1.213254 | L. 243.0800 29,419 30,842 |...| .....30,842 | ......19,112 003
Mozaic Index CALL Options VAGLB Hedge - Fixed Indexed Equity/l | JPMorgan Chase &
INDEX$024 Annuity NA........ ndex |Co 7H6GLXDRUGQFUS7RNE| .10/14/2015 | .10/13/2017 | ...ovvvvevevrrererens ...5,468,907 | ...... 240.2300 | ........ 156,659 | .ovvvvveveverereenneens | ceveeeeeneeneenseneeees | s 172,8% |...| ....172,8% | .....103,088 003
Mozaic Index CALL Options VAGLB Hedge - Fixed Indexed Equity/l | JPMorgan Chase &
INDEX$024 Annuity NA......... ndex |Co TH6GLXDRUGQFUS7RNE| .10/14/2015 | .10/13/2017 | ...oovvvevevcverenes .12,286,178 | ...... 240.1400 353,962 390,996 | ...| .....390,996 232,830 003
Mozaic Index CALL Options VAGLB Hedge - Fixed Indexed Equity/l | JPMorgan Chase &
INDEX$024 Annuity NA........ ndex |Co TH6GLXDRUGQFUS7RNE| .11/05/2015 | .10/30/2017 | ..ovvvvevevrvererens 044,023 | 235.1100 | .........31,698 42,631 | .| ......42,631 23,349 003
Mozaic Index CALL Options VAGLB Hedge - Fixed Indexed Equity/l | JPMorgan Chase &
INDEX$024 Annuity NA........ ndex |Co TH6GLXDRUGQFUS7RNE| .11/05/2015 | .10/30/2018 | .....ccvcvvvvverenens ...37,559,308 | ... 2354900 | ... 1,643,953 | ..oovvvvvvvcrvvnininns [ covvnvsssssnsssssisnnns | o 1,881,820 |...| ..1,881,820 | ....922,102 003
Mozaic Index CALL Options VAGLB Hedge - Fixed Indexed Equity/l | JPMorgan Chase &
INDEX$024 Annuity N/A........ ndex |Co TH6GLXDRUGQFUS7RNE| .11/05/2015 | .10/30/2018 | .....ovvvvevvvererens ....8,358/434 | ...... 246.3700 | ........ 226,377 221,757 | .| ....221,757 | .....123,748 003
Mozaic Index CALL Options VAGLB Hedge - Fixed Indexed Equity/l | JPMorgan Chase &
INDEX$024 Annuity .| ndex |Co THBGLXDRUGQFUS7RNE| .11/05/2015 | .10/30/2018 | .. ...52,860,703 | ... 235.4900 | ....2,313,688 2648471 |...| ..2,648471 | ..1,297,764 003.
Mozaic Index CALL Options VAGLB Hedge - Fixed Indexed Equity/l | JPMorgan Chase &
INDEX$024 Annuity NA........ ndex |Co TH6GLXDRUGQFUS7RNE| .11/05/2015 | .10/30/2018 | .....ccvvvevvvevenens ..15,235,445 | ... 243.6600 | ........ 467,733 | coooooeeceeecneeceneees | ceverveneeenencnennnees | o 479,704 | ...| ....479,704 | .....260,111 003
Mozaic Index CALL Options VAGLB Hedge - Fixed Indexed Equity/l | JPMorgan Chase &
INDEX$024 Annuity N/A......... ndex |Co THBGLXDRUGQFUS7RNE| .11/05/2015 | .10/30/2018 | ......cooovvervne ..14,048,438 | ...... 242.2600 | ....... 459,682 | .o [ e | e 481,609 |...| ....481,609 | .....257,115 003,
Mozaic Index CALL Options VAGLB Hedge - Fixed Indexed Equity/l | JPMorgan Chase &
INDEX$024 Annuity NA........ ndex |Co TH6GLXDRUGQFUS7RNE| .11/05/2015 | .10/30/2018 | ......covvevvvevenens ..57,306,673 | ...... 240.3000 | ..... 2,044,312 2,204,435 |...| ..2,204,435 | ..1,149,521 003,
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1 2 3 4 5 6 7 8 9 10 1 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative
Prior Year(s) | Current Year Adjustment Hedge
Type(s) Strike Price, | Initial Cost of | Initial Cost of C Unrealized | Total Foreign|  Current to Carrying Credit | Effectiveness
Description of Items(s) Hedged, | Schedule| of Date of Rate of Index Premium Premium 0 Valuation Exchange Year's Value of Quality of | at Inception
Used for Income Generation or |/ 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 Replicated Identifier | (a) or Central Clearinghouse Date Expiration | Contracts Amount (Paid) Paid Paid Income Carrying Value | e| FairValue | (Decrease) | B.A.C.V. | Accretion Items Exposure Entity end (b)
Mozaic Index CALL Options VAGLB Hedge - Fixed Indexed Equity/l | JPMorgan Chase &
INDEX$024 Annuity NA........ ndex |Co TH6GLXDRUGQFUS7RNE| .11/05/2015 | .10/30/2017 | ...ovvvvvvevererenes .....859,063 235.5700 28,139 37679 |..| .....37,679 | ......20,789 003
Mozaic Index CALL Options VAGLB Hedge - Fixed Indexed Equity/l | JPMorgan Chase &
INDEX$024 Annuity N/A........ ndex 0 TH6GLXDRUGQFUS7RNE| .11/05/2015 | .10/30/2017 | ...ocovvvvevrrerenens ...1,469,409 | ...... 235.3600 | .........48,674 65,316 | ... 65,316 35,917 003
Mozaic Index CALL Options VAGLB Hedge - Fixed Indexed Equity/l | JPMorgan Chase &
INDEX$024 Annuity N/A......... ndex |Co THBGLXDRUGQFUS7RNE| .11/05/2015 | .10/30/2017 | ....oovvovvverr ..2,264,355 | ... 235.3600 | ... 75,007 | oo | o | ceveveiseeens 100,652 |...| ......100,652 55,348 003
Mozaic Index CALL Options VAGLB Hedge - Fixed Indexed Equity/l | JPMorgan Chase &
INDEX$024 Annuity NA........ ndex 0 7H6GLXDRUGQFUS7RNE| .11/05/2015 | .10/30/2017 | ...ocvvvvvevrrerenens ..A4932174 | L. 240.1300 | ....... 124,054 | .ooovvvvvvevrvevcieens | v | s 158,579 |...| .....158,579 | ......93,702 003
Mozaic Index CALL Options VAGLB Hedge - Fixed Indexed Equity/l | JPMorgan Chase &
INDEX$024 Annuity N/A......... ndex |Co THBGLXDRUGQFUS7RNE| .11/05/2015 | .10/30/2017 | ....ovvvovvrernn ...3,820912 | ... 243.6000 | ..........76,632 92,879 |... 92,879 | ........57,604 003
Mozaic Index CALL Options VAGLB Hedge - Fixed Indexed Equity/l | JPMorgan Chase &
INDEX$024 Annuity NA........ ndex 0 TH6GLXDRUGQFUS7RNE| .11/05/2015 | .10/30/2017 | ...ocvvvvvevvrerenens ..4216363 | ..... 241.4300 98,079 | ..o | v | v 123,169 | .| ....123,169 | .......74,104 003
Mozaic Index CALL Options VAGLB Hedge - Fixed Indexed Equity/l | JPMorgan Chase &
INDEX$024 Annuity N/A......... ndex |Co THBGLXDRUGQFUS7RNE| .11/05/2015 | .10/30/2017 | .....ocvoovrerccn 1,259,416 | ... 241.0500 | ........ 172,744 218,169 |...| ....218,169 | .....130,578 003
Mozaic Index CALL Options VAGLB Hedge - Fixed Indexed Equity/l | JPMorgan Chase &
INDEX$024 Annuity .| ndex 0 TH6GLXDRUGQFUS7RNE| .11/05/2015 | .10/30/2018 | . ......896,010 | ....... 235.2200 ...30,807 35,366 | ... 35,366 | .......17,266 003
Mozaic Index CALL Options VAGLB Hedge - Fixed Indexed Equity/l | JPMorgan Chase &
INDEX$024 Annuity N/A......... ndex |Co THBGLXDRUGQFUS7RNE| .11/16/2015 | .11/10/2017 | c.ooovvvvrvcrrrans | vevvrineas 71616 | ...... 233.8000 2,622 3,522 | .. 3,522 | .........1,882 003.
Mozaic Index CALL Options VAGLB Hedge - Fixed Indexed Equity/l | JPMorgan Chase &
INDEX$024 Annuity NA........ ndex |Co 7H6GLXDRUGQFUS7RNE| .11/16/2015 | .11/10/2017 | ...oovvveveverererens ..3,250425 | ...... 2334900 | ....... 121,364 | oo | v | v 163,279 |...| .....163,279 86,812 003
Mozaic Index CALL Options VAGLB Hedge - Fixed Indexed Equity/l | JPMorgan Chase &
INDEX$024 Annuity N/A......... ndex |Co TH6GLXDRUGQFUS7RNE| .11/16/2015 | .11/10/2017 | ...oovvvvvrcreenne 10 201,053 | ... 240.8900 | ..........4,916 6,169 |...| .........6,169 3,667 003,
Mozaic Index CALL Options VAGLB Hedge - Fixed Indexed Equity/l | JPMorgan Chase &
INDEX$024 Annuity NA......... ndex |Co TH6GLXDRUGQFUS7RNE| .11/16/2015 | .11/10/2017 | ...ovvvvevevcrerenes ...3,043,940 | ..... 238.4000 | ........ TB79 | oo | e | v 144,382 | ...| ....144,382 82,908 003
Mozaic Index CALL Options VAGLB Hedge - Fixed Indexed Equity/l | JPMorgan Chase &
INDEX$024 Annuity NA........ ndex |Co TH6GLXDRUGQFUS7RNE| .11/16/2015 | .11/10/2017 | ..covvvvevevrrererens ...1,932430 | ...... 241.9200 | ........44,395 54931 |..| .....54,931 | ......33,100 003
Mozaic Index CALL Options VAGLB Hedge - Fixed Indexed Equity/l | JPMorgan Chase &
INDEX$024 Annuity NA......... ndex |Co TH6GLXDRUGQFUS7RNE| .11/16/2015 | A1/10/2017 | ..ovovvvevevevevenens | v 89,058 | ...... 239.0800 2423 S || e 3| e 1,804 003
Mozaic Index CALL Options VAGLB Hedge - Fixed Indexed Equity/l | JPMorgan Chase &
INDEX$024 Annuity NA........ ndex |Co TH6GLXDRUGQFUS7RNE| .11/16/2015 | A1/10/2017 | ..coovvveveverererins | cererecd 81,339 | ... 238.6900 2,266 2919 | ... 2919 | .......1,683 003
Mozaic Index CALL Options VAGLB Hedge - Fixed Indexed Equity/l | JPMorgan Chase &
INDEX$024 Annuity NA......... ndex |Co TH6GLXDRUGQFUS7RNE| .11/16/2015 | .11/10/2017 | ...oovvvvevcvcvenes ...3,789,709 | ...... 239.1200 | ....... 102,951 | oo | cevevreenneeeeeceneeees | v 131,994 |...| ....131,994 | ......76,575 003
Mozaic Index CALL Options VAGLB Hedge - Fixed Indexed Equity/l | JPMorgan Chase &
INDEX$024 Annuity NA........ ndex |Co TH6GLXDRUGQFUS7RNE| .11/16/2015 | .11/10/2017 | ...ooovvevevrrerenens LLBATIN3T | L 239.1600 229,430 294222 | ...| ....294,222 | ....170,786 003
Mozaic Index CALL Options VAGLB Hedge - Fixed Indexed Equity/l | JPMorgan Chase &
INDEX$024 Annuity NA........ ndex |Co TH6GLXDRUGQFUS7RNE| .11/16/2015 | .11/12/2018 | .....ocvvvvvvvereves 313,063 | L 232.9900 | .........15,323 17,859 | .| ... 17,859 | ... 8,411 003
Mozaic Index CALL Options VAGLB Hedge - Fixed Indexed Equity/l | JPMorgan Chase &
INDEX$024 Annuity N/A........ ndex |Co TH6GLXDRUGQFUS7RNE| .11/16/2015 | .11/12/2018 | .....ocvvvevvverenes 1358374 | 233.2200 | .........17,380 20,215 | ... 20,215 9,553 003
Mozaic Index CALL Options VAGLB Hedge - Fixed Indexed Equity/l | JPMorgan Chase &
INDEX$024 Annuity .| ndex |Co THBGLXDRUGQFUS7RNE| .11/16/2015 | .11/10/2017 | .. 197,162 | 233.1100 7,487 10,101 5,336 003,
Mozaic Index CALL Options VAGLB Hedge - Fixed Indexed Equity/l | JPMorgan Chase &
INDEX$024 Annuity NA........ ndex |Co TH6GLXDRUGQFUS7RNE| .11/16/2015 | .11/12/2018 | .....covvvevvverenens 394,234 | L 233.5500 | .........18,876 21877 | .. .....21,877 | ... 10,387 003
Mozaic Index CALL Options VAGLB Hedge - Fixed Indexed Equity/l | JPMorgan Chase &
INDEX$024 Annuity N/A......... ndex |Co THBGLXDRUGQFUS7RNE| .11/16/2015 | .11/12/2018 | ....oovvvvvver v 224,056 | ... 243.7000 6,952 7,082 |..| ........7,082 3,823 003.
Mozaic Index CALL Options VAGLB Hedge - Fixed Indexed Equity/l | JPMorgan Chase &

INDEX$024 Annuity NA....... ndex |Co TH6GLXDRUGQFUS7RNE| .11/16/2015 | 11/12/2018 | ......cvvvvvevevevens ..33,538,621 | ...... 233.5100 | ..... 1,607,185 | oo | o | i 1,864,837 |...| ..1,864,837 | ......884,895 003
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1 2 3 4 5 6 7 8 9 10 1 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative
Prior Year(s) | Current Year Adjustment Hedge
Type(s) Strike Price, | Initial Cost of | Initial Cost of C Unrealized | Total Foreign|  Current to Carrying Credit | Effectiveness
Description of Items(s) Hedged, | Schedule| of Date of Rate of Index Premium Premium 0 Valuation Exchange Year's Value of Quality of | at Inception
Used for Income Generation or |/ 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 Replicated Identifier | (a) or Central Clearinghouse Date Expiration | Contracts Amount (Paid) Paid Paid Income Carrying Value | e| FairValue | (Decrease) | B.A.C.V. | Accretion Items Exposure Entity end (b)
Mozaic Index CALL Options VAGLB Hedge - Fixed Indexed Equity/l | JPMorgan Chase &
INDEX$024 Annuity NA........ ndex |Co TH6GLXDRUGQFUS7RNE| .11/16/2015 | .11/12/2018 | .....ocvvvevvveveves ...5219.754 | ... 2441800 | ....... 158,317 | covvvvvvvvvcerveveveens | cvvvvreensveeneceeeeees | v 160,202 | ... | ......160,202 | ........86,950 003
Mozaic Index CALL Options VAGLB Hedge - Fixed Indexed Equity/l | JPMorgan Chase &
INDEX$024 Annuity N/A........ ndex 0 TH6GLXDRUGQFUS7RNE| .11/16/2015 | .11/12/2018 | .....oovvvevvreverens 907,722 | 233.1600 | .........44,133 51,353 | .. ....51,353 | .......24,246 003
Mozaic Index CALL Options VAGLB Hedge - Fixed Indexed Equity/l | JPMorgan Chase &
INDEX$024 Annuity N/A......... ndex |Co THBGLXDRUGQFUS7RNE| .11/16/2015 | .11/12/2018 | .....ocvvvvrec e AT5671 | 241.7300 | ..........16,109 16,925 |...| .......16,925 8,937 003
Mozaic Index CALL Options VAGLB Hedge - Fixed Indexed Equity/l | JPMorgan Chase &
INDEX$024 Annuity NA........ ndex 0 TH6GLXDRUGQFUS7RNE| .11/16/2015 | .11/12/2018 | .....covvvevvvevenens ..46,809,366 | ... 233.6200 2,233,506 2,588,530 |...| ..2,588,530 | ...1,230,232 003,
Mozaic Index CALL Options VAGLB Hedge - Fixed Indexed Equity/l | JPMorgan Chase &
INDEX$024 Annuity N/A......... ndex |Co THBGLXDRUGQFUS7RNE| .11/16/2015 | .11/12/2018 | ....oovvvvvrc 1,710,446 | 241.7800 | ........ 260,479 273542 | .| ....273,542 | ....144,531 003.
Mozaic Index CALL Options VAGLB Hedge - Fixed Indexed Equity/l | JPMorgan Chase &
INDEX$024 Annuity NA........ ndex 0 TH6GLXDRUGQFUS7RNE| .11/16/2015 | .11/12/2018 | .....ccvovevvvevenes .13,161,845 | ...... 240.2000 | ........ 476,557 511,869 |...| ....511,869 | .....265433 003
Mozaic Index CALL Options VAGLB Hedge - Fixed Indexed Equity/l | JPMorgan Chase &
INDEX$024 Annuity N/A......... ndex |Co THBGLXDRUGQFUS7RNE| .11/16/2015 | .11/12/2018 | .....oooooevercc .. 1,862,977 | L 239.2500 | ..........70,287 76,461 |...| .......76,461 | ......39,188 003,
Mozaic Index CALL Options VAGLB Hedge - Fixed Indexed Equity/l | JPMorgan Chase &
INDEX$024 Annuity .| ndex 0 THBGLXDRUGQFUS7RNE| .11/16/2015 | .11/10/2017 65,850 233.3700 2,468 3322 | ... 3,322 003,
Mozaic Index CALL Options VAGLB Hedge - Fixed Indexed Equity/l | JPMorgan Chase &
INDEX$024 Annuity N/A......... ndex |Co THBGLXDRUGQFUS7RNE| .11/16/2015 | .11/12/2018 | .....ooooovcvercr .53,729,219 | ...... 238.3300 | .....2,108,803 2,320,873 |...| ..2,320,873 | ..1,175,773 003.
Mozaic Index CALL Options VAGLB Hedge - Fixed Indexed Equity/l | JPMorgan Chase &
INDEX$024 Annuity NA........ ndex |Co 7H6GLXDRUGQFUS7RNE| .11/16/2015 | .11/10/2017 | ...oovvveveverererens e 134670 | 233.3500 5,053 6,803 | ... 6,803 3,609 003
Mozaic Index CALL Options VAGLB Hedge - Fixed Indexed Equity/l | JPMorgan Chase &
INDEX$024 Annuity N/A......... ndex |Co TH6GLXDRUGQFUS7RNE| .11/16/2015 | .11/10/2017 | c.ooovevvevvcvrinne | v 19,312 | ... 242.0600 440 543 | ... 543 328 003,
Mozaic Index CALL Options VAGLB Hedge - Fixed Indexed Equity/l | JPMorgan Chase &
INDEX$024 Annuity NA......... ndex |Co TH6GLXDRUGQFUS7RNE| .11/16/2015 | .11/10/2017 55,302 233.3700 2,073 2790 || oo 2,790 | s 1,480 003
Mozaic Index CALL Options VAGLB Hedge - Fixed Indexed Equity/l | JPMorgan Chase &
INDEX$024 Annuity NA........ ndex |Co TH6GLXDRUGQFUS7RNE| .11/16/2015 | A1/10/2017 | ..cvoveveveverererins | cerered 67,962 232.9900 2,598 3507 | ... 3507 | ........1,849 003
Mozaic Index CALL Options VAGLB Hedge - Fixed Indexed Equity/l | JPMorgan Chase &
INDEX$024 Annuity NA......... ndex |Co TH6GLXDRUGQFUS7RNE| .11/16/2015 | A1/10/2017 | ..ovovvvevevevevenens | v 89,148 | ...... 241.1500 2,143 2,684 | ... 2,684 | ... 1,601 003
Mozaic Index CALL Options VAGLB Hedge - Fixed Indexed Equity/l | JPMorgan Chase &
INDEX$024 Annuity NA........ ndex |Co TH6GLXDRUGQFUS7RNE| .11/16/2015 | .11/10/2017 | ..ovvvvevevrrererens ...1,554,983 | ...... 2334500 | .........58,027 78,081 |...| ......78,081 | .......41,486 003
Mozaic Index CALL Options VAGLB Hedge - Fixed Indexed Equity/l | JPMorgan Chase &
INDEX$024 Annuity NA......... ndex |Co TH6GLXDRUGQFUS7RNE| .11/24/2015 | A1/17/2017 | .covvvvevevevcvcvens | cevere 13,105 233.9300 486 641 | ... 641 343 003
Mozaic Index CALL Options VAGLB Hedge - Fixed Indexed Equity/l | JPMorgan Chase &
INDEX$024 Annuity NA........ ndex |Co TH6GLXDRUGQFUS7RNE| .11/24/2015 | A1/17/2017 | .covvvvevevererenes ...1,267,354 | ...... 238.8000 35,783 45348 | ...| .....45,348 | ........26,165 003
Mozaic Index CALL Options VAGLB Hedge - Fixed Indexed Equity/l | JPMorgan Chase &
INDEX$024 Annuity NA........ ndex |Co TH6GLXDRUGQFUS7RNE| .11/24/2015 | A1/17/2017 | ..ovvvvevevcvcrene 181,015 | L 242.0200 | ...........4,226 5140 | .| oo 5140 | ... 3,100 003
Mozaic Index CALL Options VAGLB Hedge - Fixed Indexed Equity/l | JPMorgan Chase &
INDEX$024 Annuity N/A........ ndex |Co TH6GLXDRUGQFUS7RNE| .11/24/2015 | A1/17/2017 | ..covvvvvvevererenens v 904,489 | L 239.3200 | .........24,794 31,220 |...| .....31,220 | .......18,148 003
Mozaic Index CALL Options VAGLB Hedge - Fixed Indexed Equity/l | JPMorgan Chase &
INDEX$024 Annuity .| ndex |Co THBGLXDRUGQFUS7RNE| .11/24/2015 | .11/17/2017 | .. 210,686 | ... 239.5900 5,680 7,136 003.
Mozaic Index CALL Options VAGLB Hedge - Fixed Indexed Equity/l | JPMorgan Chase &
INDEX$024 Annuity NA........ ndex |Co TH6GLXDRUGQFUS7RNE| .11/24/2015 | A1/17/2017 | .covvvvvvevvrerenen ..2,510,953 | ...... 239.8900 66,561 83,267 | ... 83,267 | .......48,792 003,
Mozaic Index CALL Options VAGLB Hedge - Fixed Indexed Equity/l | JPMorgan Chase &
INDEX$024 Annuity N/A......... ndex |Co THBGLXDRUGQFUS7RNE| .11/24/2015 | A11M17/2017 | ..oovvvvevrrvce ...5,726,736 | ... 239.5500 | ........ 154,866 | ...ovvvvecererrsnens | v | e 194512 | .| ....194512 | ....113,437 003,
Mozaic Index CALL Options VAGLB Hedge - Fixed Indexed Equity/l | JPMorgan Chase &
INDEX$024 Annuity NA........ ndex |Co TH6GLXDRUGQFUS7RNE| .11/24/2015 | .11/19/2018 | ......covvovvveveves 000350,103 | ... 234.4600 | .........16,389 18,592 | .| .......18,592 8,922 003
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Showing all Options, Caps, Floors, Collars, Swaps and Forwards Open as of Current Statement Date
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1 2 3 4 5 6 7 8 9 10 1 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative
Prior Year(s) | Current Year Adjustment Hedge
Type(s) Strike Price, | Initial Cost of | Initial Cost of C Unrealized | Total Foreign|  Current to Carrying Credit | Effectiveness
Description of Items(s) Hedged, | Schedule| of Date of Rate of Index Premium Premium 0 Valuation Exchange Year's Value of Quality of | at Inception
Used for Income Generation or |/ 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 Replicated Identifier | (a) or Central Clearinghouse Date Expiration | Contracts Amount (Paid) Paid Paid Income Carrying Value | e| FairValue | (Decrease) | B.A.C.V. | Accretion Items Exposure Entity end (b)
Mozaic Index CALL Options VAGLB Hedge - Fixed Indexed Equity/l | JPMorgan Chase &
INDEX$024 Annuity NA........ ndex |Co TH6GLXDRUGQFUS7RNE| .11/24/2015 | .11/19/2018 | .....ccvvvvvvvcvenes LG1,014131 233.9600 | .........48,431 55228 |...| .....55228 26,316 003
Mozaic Index CALL Options VAGLB Hedge - Fixed Indexed Equity/l | JPMorgan Chase &
INDEX$024 Annuity N/A........ ndex 0 TH6GLXDRUGQFUS7RNE| .11/24/2015 | .11/19/2018 | .....oovvvvvvvevenes w0 480,669 | ..... 234.0100 22,915 26,111 | .| ..26,111 | ... 12451 003,
Mozaic Index CALL Options VAGLB Hedge - Fixed Indexed Equity/l | JPMorgan Chase &
INDEX$024 Annuity N/A......... ndex |Co THBGLXDRUGQFUS7RNE| .11/24/2015 | .11/19/2018 | .ooovovvvcrrvens | vevvrirens 72,969 | ... 2446000 2,210 2190 | .| 2,190 | o 1,191 003.
Mozaic Index CALL Options VAGLB Hedge - Fixed Indexed Equity/l | JPMorgan Chase &
INDEX$024 Annuity NA........ ndex 0 TH6GLXDRUGQFUS7RNE| .11/24/2015 | A1/17/2017 | .ooovvvevevererenins | v 10,533 | ..... 234.1400 386 509 |... 509 273 003
Mozaic Index CALL Options VAGLB Hedge - Fixed Indexed Equity/l | JPMorgan Chase &
INDEX$024 Annuity N/A......... ndex |Co THBGLXDRUGQFUS7RNE| .11/24/2015 | .11/19/2018 | ....oovvvvvrvrcn ...20,539,106 | ... 234.1100 | ....... 974,958 | ..o | v | 1,110,150 |01 101,110,150 | .....530,111 003,
Mozaic Index CALL Options VAGLB Hedge - Fixed Indexed Equity/l | JPMorgan Chase &
INDEX$024 Annuity NA........ ndex 0 TH6GLXDRUGQFUS7RNE| .11/24/2015 | .11/19/2018 | .....ccvvvevvvevene 2,412,167 | ... 2446100 | .........73,063 72,363 |...| ......72,363 | .......39,350 003
Mozaic Index CALL Options VAGLB Hedge - Fixed Indexed Equity/l | JPMorgan Chase &
INDEX$024 Annuity N/A......... ndex |Co THBGLXDRUGQFUS7RNE| .11/24/2015 | .11/19/2018 | .....oovvovvrccn LG1,321.391 ) 234.0200 62,941 71745 | .| .....T1745 | .34.215 003.
Mozaic Index CALL Options VAGLB Hedge - Fixed Indexed Equity/l | JPMorgan Chase &
INDEX$024 Annuity .| ndex 0 TH6GLXDRUGQFUS7RNE| .11/24/2015 | .11/19/2018 | . 000 836,653 | ...... 242.2300 28,161 28992 | ... 28992 | ......15,358 003,
Mozaic Index CALL Options VAGLB Hedge - Fixed Indexed Equity/l | JPMorgan Chase &
INDEX$024 Annuity N/A......... ndex |Co THBGLXDRUGQFUS7RNE| .11/24/2015 | .11/19/2018 | .....oovovvrrcn ...34,029,864 | ... 2341200 | ... 1,615,342 | oo | e | 1,838,408 | 1,838,408 | ......877,987 003
Mozaic Index CALL Options VAGLB Hedge - Fixed Indexed Equity/l | JPMorgan Chase &
INDEX$024 Annuity NA........ ndex |Co TH6GLXDRUGQFUS7RNE| .11/24/2015 | .11/19/2018 | .....oovvvevvrerenens ....2,000533 | ...... 241.6300 69,146 71822 | .| ......71,822 | ......37,785 003
Mozaic Index CALL Options VAGLB Hedge - Fixed Indexed Equity/l | JPMorgan Chase &
INDEX$024 Annuity N/A......... ndex |Co TH6GLXDRUGQFUS7RNE| .11/24/2015 | .11/19/2018 | ...ovvvvvrrienne ...9,458/425 | ... 242.1200 | ........ 319,920 329,897 |...| .....329,897 | ......174,533 003,
Mozaic Index CALL Options VAGLB Hedge - Fixed Indexed Equity/l | JPMorgan Chase &
INDEX$024 Annuity NA......... ndex |Co TH6GLXDRUGQFUS7RNE| .11/24/2015 | .11/19/2018 | .....covvvvvvveveres ..11,459,399 | ...... 240.5200 | ........ A15,858 | oo | e | 438,815 |...| ....438,815 | .....227,892 003
Mozaic Index CALL Options VAGLB Hedge - Fixed Indexed Equity/l | JPMorgan Chase &
INDEX$024 Annuity NA........ ndex |Co TH6GLXDRUGQFUS7RNE| .11/24/2015 | .11/19/2018 | ....oovveveverererens ....4,056,300 | ...... 240.2800 | ........ 148,869 | .ovvvovvvvvererevevenns | cevvveeeneeneesennneees | s 157,479 |...| ... 157,479 | ......81,550 003
Mozaic Index CALL Options VAGLB Hedge - Fixed Indexed Equity/l | JPMorgan Chase &
INDEX$024 Annuity NA......... ndex |Co TH6GLXDRUGQFUS7RNE| .11/24/2015 | .11/19/2018 | .....ccvvvvvvvevere ...35,045,270 | ... 238.7900 | ... 1371167 [ v [ e | o 1,479,557 |...| ..1,479,557 | .....752,179 003
Mozaic Index CALL Options VAGLB Hedge - Fixed Indexed Equity/l | JPMorgan Chase &
INDEX$024 Annuity NA........ ndex |Co TH6GLXDRUGQFUS7RNE| .11/24/2015 | A1/17/2017 | .covvvvevevrrerenens 221283 | ... 2433000 | ..........4,895 5,855 | ... 5,855 3,590 003
Mozaic Index CALL Options VAGLB Hedge - Fixed Indexed Equity/l | JPMorgan Chase &
INDEX$024 Annuity NA......... ndex |Co TH6GLXDRUGQFUS7RNE| .11/24/2015 | A1/17/2017 | ..ovvvvevevcvevees o 405,653 | ... 233.9300 | .........15,038 19,854 |...| ......19,854 | ......10,630 003
Mozaic Index CALL Options VAGLB Hedge - Fixed Indexed Equity/l | JPMorgan Chase &
INDEX$024 Annuity NA........ ndex |Co TH6GLXDRUGQFUS7RNE| .11/24/2015 | A1/17/2017 | .covvvvevevererenes 822,584 | L 2342100 | .........15,422 20,337 | ... 20,337 | ........10,939 003
Mozaic Index CALL Options VAGLB Hedge - Fixed Indexed Equity/l | JPMorgan Chase &
INDEX$024 Annuity NA........ ndex |Co TH6GLXDRUGQFUS7RNE| .11/24/2015 | A1/17/2017 | ..ovvvvevevcvcrene 000n220,382 | ... 241.9400 5,163 6,296 | ... 6,296 | .......... 3,793 003
Mozaic Index CALL Options VAGLB Hedge - Fixed Indexed Equity/l | JPMorgan Chase &
INDEX$024 Annuity N/A........ ndex |Co TH6GLXDRUGQFUS7RNE| .11/24/2015 | A1/17/2017 | ..covvvvvvevererenens e 162,956 | ... 234.1600 5,967 7,866 |...| .o 7,866 | ......... 4,227 003
Mozaic Index CALL Options VAGLB Hedge - Fixed Indexed Equity/l | JPMorgan Chase &
INDEX$024 Annuity .| ndex |Co THBGLXDRUGQFUS7RNE| .11/24/2015 | .11/17/2017 | .. ...3,409,531 | ... 234.0700 125412 165479 | ...| ......165479 | .......88,803 003,
Mozaic Index CALL Options VAGLB Hedge - Fixed Indexed Equity/l | JPMorgan Chase &
INDEX$024 Annuity NA........ ndex |Co TH6GLXDRUGQFUS7RNE| .11/24/2015 | A1/17/2017 | .covvvvvvevvrerenen 515736 | ... 2414300 | .........12,463 15,302 |...| .....15,302 | .......... 9,156 003
Mozaic Index CALL Options VAGLB Hedge - Fixed Indexed Equity/l | JPMorgan Chase &
INDEX$024 Annuity N/A......... ndex |Co THBGLXDRUGQFUS7RNE| .12/04/2015 | .11/30/2017 | covvoveevreervrene | vevvrirens 19,539 | ... 234.4800 588 929 | ... 929 500 003
Mozaic Index CALL Options VAGLB Hedge - Fixed Indexed Equity/l | JPMorgan Chase &
INDEX$024 Annuity NA........ ndex |Co TH6GLXDRUGQFUS7RNE| .12/04/2015 | .11/30/2017 | ....covvvvevvrerenens 2,027,291 | ... 239.2200 | .........45,991 71,016 | .| ......71,016 | .......41,099 003
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1 2 3 4 5 6 7 8 9 10 1 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative
Prior Year(s) | Current Year Adjustment Hedge
Type(s) Strike Price, | Initial Cost of | Initial Cost of C Unrealized | Total Foreign|  Current to Carrying Credit | Effectiveness
Description of Items(s) Hedged, | Schedule| of Date of Rate of Index Premium Premium 0 Valuation Exchange Year's Value of Quality of | at Inception
Used for Income Generation or |/ 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 Replicated Identifier | (a) or Central Clearinghouse Date Expiration | Contracts Amount (Paid) Paid Paid Income Carrying Value | e| FairValue | (Decrease) | B.A.C.V. | Accretion Items Exposure Entity end (b)
Mozaic Index CALL Options VAGLB Hedge - Fixed Indexed Equity/l | JPMorgan Chase &
INDEX$024 Annuity NA........ ndex |Co TH6GLXDRUGQFUS7RNE| .12/04/2015 | .11/30/2017 | ..ovvvvvvevcverenes 200 379,560 | ... 242.7300 6,879 10,320 |...| ........10,320 6,257 003
Mozaic Index CALL Options VAGLB Hedge - Fixed Indexed Equity/l | JPMorgan Chase &
INDEX$024 Annuity N/A........ ndex 0 TH6GLXDRUGQFUS7RNE| .12/04/2015 | .11/30/2017 | ...oovvvvvevererenens 593728 | 240.0900 | .........12,737 19,575 | .| ....19,575 | ........11,466 003
Mozaic Index CALL Options VAGLB Hedge - Fixed Indexed Equity/l | JPMorgan Chase &
INDEX$024 Annuity N/A......... ndex |Co THBGLXDRUGQFUS7RNE| .12/04/2015 | .11/30/2017 | ...oovvvovvrvrcn 2,162,431 | ... 239.7300 | ..........47,458 73119 | .| . 73119 | L. 42,618 003,
Mozaic Index CALL Options VAGLB Hedge - Fixed Indexed Equity/l | JPMorgan Chase &
INDEX$024 Annuity NA........ ndex 0 7H6GLXDRUGQFUS7RNE| .12/04/2015 | .11/30/2017 | ...ooovvvvevrrerenens ...1,853,931 | ... 240.1000 39,773 61,081 |...| ......61,081 | .......35,782 003
Mozaic Index CALL Options VAGLB Hedge - Fixed Indexed Equity/l | JPMorgan Chase &
INDEX$024 Annuity N/A......... ndex |Co THBGLXDRUGQFUS7RNE| .12/04/2015 | .11/30/2017 | ...oovvvvvrvercn .5,442497 | ... 239.9000 | ........ 118,325 | v | e | v 181,852 |...| .....181,852 | .....106,241 003,
Mozaic Index CALL Options VAGLB Hedge - Fixed Indexed Equity/l | JPMorgan Chase &
INDEX$024 Annuity NA........ ndex 0 TH6GLXDRUGQFUS7RNE| .12/04/2015 | .11/30/2018 | .....ccvvvevvvevenens 323212 | 234.8900 | .........12,951 16,838 |...| .......16,838 | ......... 8,106 003
Mozaic Index CALL Options VAGLB Hedge - Fixed Indexed Equity/l | JPMorgan Chase &
INDEX$024 Annuity N/A......... ndex |Co THBGLXDRUGQFUS7RNE| .12/04/2015 | .11/30/2018 | ......coooovecc ..1,318753 | ... 234.6000 53,494 69,716 |...| ......69,716 | .......33,426 003.
Mozaic Index CALL Options VAGLB Hedge - Fixed Indexed Equity/l | JPMorgan Chase &
INDEX$024 Annuity .| ndex 0 TH6GLXDRUGQFUS7RNE| .12/04/2015 | .11/30/2018 | . L1 741619 | L 234.5300 92,39 | ... 92,39 | ........44,256 003,
Mozaic Index CALL Options VAGLB Hedge - Fixed Indexed Equity/l | JPMorgan Chase &
INDEX$024 Annuity N/A......... ndex |Co THBGLXDRUGQFUS7RNE| .12/04/2015 | .11/30/2018 | ......coooocrevcc ...1,161,958 | ... 245.1900 29,226 33,823 |...] .....33,823 | ........18,435 003,
Mozaic Index CALL Options VAGLB Hedge - Fixed Indexed Equity/l | JPMorgan Chase &
INDEX$024 Annuity NA........ ndex |Co TH6GLXDRUGQFUS7RNE| .12/04/2015 | .11/30/2017 | ...ovvvvvveverererens 000385,927 | ... 234.7200 | .........11,467 18,001 |...| ... 18,091 | ........ 9,777 003
Mozaic Index CALL Options VAGLB Hedge - Fixed Indexed Equity/l | JPMorgan Chase &
INDEX$024 Annuity N/A......... ndex |Co TH6GLXDRUGQFUS7RNE| .12/04/2015 | .11/30/2018 | ...ovvvvvvecrinnns ..23,706,154 | ....... 234.5000 965,510 rereennn 1,259,559 | .| ...1,259,559 | ......603,060 003,
Mozaic Index CALL Options VAGLB Hedge - Fixed Indexed Equity/l | JPMorgan Chase &
INDEX$024 Annuity NA......... ndex |Co TH6GLXDRUGQFUS7RNE| .12/04/2015 | .11/30/2018 | .....ccvvvevvvererens ..5,211,805 | ...... 2452700 | ........ 130,659 | covvvvvvvevenrvevvinens | oo | v 150,954 |...| ......150,954 82,344 003
Mozaic Index CALL Options VAGLB Hedge - Fixed Indexed Equity/l | JPMorgan Chase &
INDEX$024 Annuity NA........ ndex |Co TH6GLXDRUGQFUS7RNE| .12/04/2015 | .11/30/2018 | ....oovveveverererens ..7,230573 | ...... 234.6300 293,003 381,666 | ...| ....381,666 | ....183,068 003
Mozaic Index CALL Options VAGLB Hedge - Fixed Indexed Equity/l | JPMorgan Chase &
INDEX$024 Annuity NA......... ndex |Co TH6GLXDRUGQFUS7RNE| .12/04/2015 | .11/30/2018 | .....covvvevvveveres .. 1,187,499 | L 242.5200 33,821 40653 |...| ......40,653 | ......21,528 003
Mozaic Index CALL Options VAGLB Hedge - Fixed Indexed Equity/l | JPMorgan Chase &
INDEX$024 Annuity NA........ ndex |Co TH6GLXDRUGQFUS7RNE| .12/04/2015 | .11/30/2018 | .....ccvevevvverenens .27,987,143 | ...... 234.5100 | ....1,139,868 | .......cccocccvevercces | v | wereeennnna 1,486,268 | ... | ...1,486,268 | .....711,704 003
Mozaic Index CALL Options VAGLB Hedge - Fixed Indexed Equity/l | JPMorgan Chase &
INDEX$024 Annuity NA......... ndex |Co TH6GLXDRUGQFUS7RNE| .12/04/2015 | .11/30/2018 | .....ccvvvevvveveces ....3,156,206 | ...... 241.9000 (72 - (SOOI NN IS, 112,073 |...| ... 112,073 | ........58,936 003
Mozaic Index CALL Options VAGLB Hedge - Fixed Indexed Equity/l | JPMorgan Chase &
INDEX$024 Annuity NA........ ndex |Co TH6GLXDRUGQFUS7RNE| .12/04/2015 | .11/30/2018 | .....ccvvvevvverenens ..8,110824 | ... 242.5900 | ........ 230,338 276,514 | ...| ....276,514 | .....146,541 003
Mozaic Index CALL Options VAGLB Hedge - Fixed Indexed Equity/l | JPMorgan Chase &
INDEX$024 Annuity NA........ ndex |Co TH6GLXDRUGQFUS7RNE| .12/04/2015 | .11/30/2018 | .....ccvvvvvvverenes ..5914116 | ... 2411100 | ....... 180,107 219,880 | ...| ....219,880 | .....114,577 003
Mozaic Index CALL Options VAGLB Hedge - Fixed Indexed Equity/l | JPMorgan Chase &
INDEX$024 Annuity N/A........ ndex |Co TH6GLXDRUGQFUS7RNE| .12/04/2015 | .11/30/2018 | ....covvvvevvrererens LLAOTAATS | L 240.5600 | ........ 155171 | oo | e | o 190,881 |...| .....190,881 | ........98,828 003
Mozaic Index CALL Options VAGLB Hedge - Fixed Indexed Equity/l | JPMorgan Chase &
INDEX$024 Annuity .| ndex |Co THBGLXDRUGQFUS7RNE| .12/04/2015 | .11/30/2018 | .. 41,432,386 | ... 239.2500 | ....1,372,452 WAT11,847 872,377 003,
Mozaic Index CALL Options VAGLB Hedge - Fixed Indexed Equity/l | JPMorgan Chase &
INDEX$024 Annuity NA........ ndex |Co TH6GLXDRUGQFUS7RNE| .12/04/2015 | .11/30/2017 | ...ooovvvvevererenens ce 164,786 | ... 234.4900 | ...........4,957 7,833 | .| s 7,833 | e 4,217 003
Mozaic Index CALL Options VAGLB Hedge - Fixed Indexed Equity/l | JPMorgan Chase &
INDEX$024 Annuity N/A......... ndex |Co THBGLXDRUGQFUS7RNE| .12/04/2015 | .11/30/2017 | ....ovvvvvvrercnn e 174210 | 234.2200 5,320 8,416 |...| ........8,416 | ........4,511 003
Mozaic Index CALL Options VAGLB Hedge - Fixed Indexed Equity/l | JPMorgan Chase &
INDEX$024 Annuity NA........ ndex |Co TH6GLXDRUGQFUS7RNE| .12/04/2015 | .11/30/2017 | ....covvvvevvrerenens ...1,064,157 | ... 234.2500 32,146 50,837 |...| .....50,837 | .......27,262 003,
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1 2 3 4 5 6 7 8 9 10 1 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative
Prior Year(s) | Current Year Adjustment Hedge
Type(s) Strike Price, | Initial Cost of | Initial Cost of C Unrealized | Total Foreign|  Current to Carrying Credit | Effectiveness
Description of Items(s) Hedged, | Schedule| of Date of Rate of Index Premium Premium 0 Valuation Exchange Year's Value of Quality of | at Inception
Used for Income Generation or |/ 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 Replicated Identifier | (a) or Central Clearinghouse Date Expiration | Contracts Amount (Paid) Paid Paid Income Carrying Value | e| FairValue | (Decrease) | B.A.C.V. | Accretion Items Exposure Entity end (b)
Mozaic Index CALL Options VAGLB Hedge - Fixed Indexed Equity/l | JPMorgan Chase &
INDEX$024 Annuity NA........ ndex |Co TH6GLXDRUGQFUS7RNE| .12/04/2015 | .11/30/2017 | ..ovvvvvvevcverenes 344,264 | L 242.5800 6,296 9,467 | .| e 9,467 | ... 5,729 003
Mozaic Index CALL Options VAGLB Hedge - Fixed Indexed Equity/l | JPMorgan Chase &
INDEX$024 Annuity N/A........ ndex 0 TH6GLXDRUGQFUS7RNE| .12/04/2015 | .11/30/2017 | ...oovvvvvevererenens ....1,380,926 | ...... 234.4800 | .........41,544 65,680 | ... 65,680 35,356 003
Mozaic Index CALL Options VAGLB Hedge - Fixed Indexed Equity/l | JPMorgan Chase &
INDEX$024 Annuity N/A......... ndex |Co THBGLXDRUGQFUS7RNE| .12/04/2015 | .11/30/2017 | ...oovvvovvrvrcn LGTIT2 234.3600 52,010 82,262 | ... 82,262 | ........44,195 003.
Mozaic Index CALL Options VAGLB Hedge - Fixed Indexed Equity/l | JPMorgan Chase &
INDEX$024 Annuity NA........ ndex 0 7H6GLXDRUGQFUS7RNE| .12/04/2015 | .11/30/2017 | ...ooovvvvevrrerenens e 182,877 | .. 241.6300 | .........15,251 23,103 |...| ......23,103 | .......13,810 003
Mozaic Index CALL Options VAGLB Hedge - Fixed Indexed Equity/l | JPMorgan Chase &
INDEX$024 Annuity N/A......... ndex |Co THBGLXDRUGQFUS7RNE| .12/15/2015 | .12/08/2017 | ..oovevvveerrrene | vevvrerend 89,904 | ... 231.9400 3,163 4,969 |..| .........4,969 2,557 003.
Mozaic Index CALL Options VAGLB Hedge - Fixed Indexed Equity/l | JPMorgan Chase &
INDEX$024 Annuity N/A......... ndex 0 TH6GLXDRUGQFUS7RNE| .12/15/2015 | .12/08/2017 | ....ccovvvevvrevenens ...1,565,754 | ...... 238.7500 | ..........37,065 56,927 |...| .......56,927 32,651 003
Mozaic Index CALL Options VAGLB Hedge - Fixed Indexed Equity/l | JPMorgan Chase &
INDEX$024 Annuity N/A......... ndex |Co THBGLXDRUGQFUS7RNE| .12/15/2015 | .12/08/2017 | ......coooocrerccn ....1,860,838 | ...... 236.6000 50,169 77898 | .| .....77,898 | ......43,289 003.
Mozaic Index CALL Options VAGLB Hedge - Fixed Indexed Equity/l | JPMorgan Chase &
INDEX$024 Annuity .| ndex 0 TH6GLXDRUGQFUS7RNE| .12/15/2015 | .12/08/2017 | . 100359,126 | ... 240.5700 7,601 11,512 6,772 003
Mozaic Index CALL Options VAGLB Hedge - Fixed Indexed Equity/l | JPMorgan Chase &
INDEX$024 Annuity N/A......... ndex |Co THBGLXDRUGQFUS7RNE| .12/15/2015 | .12/08/2017 | ......cooocvevcnn .. 1,541,498 | ... 237.1100 | ..........40,356 62,456 |...| .......62,456 | .......34,976 003.
Mozaic Index CALL Options VAGLB Hedge - Fixed Indexed Equity/l | JPMorgan Chase &
INDEX$024 Annuity NA........ ndex |Co TH6GLXDRUGQFUS7RNE| .12/15/2015 | .12/08/2017 | ....ooovvvevererenens ...4,660415 | ...... 238.0700 | ....... M52 | e | o | v 177,332 |...| ...177,332 | .....100,723 003
Mozaic Index CALL Options VAGLB Hedge - Fixed Indexed Equity/l | JPMorgan Chase &
INDEX$024 Annuity N/A......... ndex |Co TH6GLXDRUGQFUS7RNE| .12/15/2015 | .12/08/2017 | ...oovvvvvrrecreenns e 375,679 | ... 240.1700 8,152 12,387 | .| « 12,387 | ... 7,247 003,
Mozaic Index CALL Options VAGLB Hedge - Fixed Indexed Equity/l | JPMorgan Chase &
INDEX$024 Annuity NA......... ndex |Co TH6GLXDRUGQFUS7RNE| .12/15/2015 | .12/08/2017 | ....coovvvevvrevenens ...4,363,959 | ...... 237.6400 | ...... 110,659 | covvvvveveverrvevvieens | oo | v 170,824 |...| ....170,824 | ......96,419 003
Mozaic Index CALL Options VAGLB Hedge - Fixed Indexed Equity/l | JPMorgan Chase &
INDEX$024 Annuity NA........ ndex |Co TH6GLXDRUGQFUS7RNE| .12/15/2015 | .12/10/2018 | .....ovvvvevrrererens 292,259 | ... 231.8200 | .........13,465 17,738 || e 17,738 | ..........8,152 003
Mozaic Index CALL Options VAGLB Hedge - Fixed Indexed Equity/l | JPMorgan Chase &
INDEX$024 Annuity NA......... ndex |Co TH6GLXDRUGQFUS7RNE| .12/15/2015 | .12/10/2018 | .....ocvvvevvverenes ..2,125,553 | ...... 232.1800 96,529 | ..o | i | v 126,820 |...| ....126,820 | ........58,589 003
Mozaic Index CALL Options VAGLB Hedge - Fixed Indexed Equity/l | JPMorgan Chase &
INDEX$024 Annuity NA........ ndex |Co TH6GLXDRUGQFUS7RNE| .12/15/2015 | .12/10/2018 | .....ccvevevvvevenes .....3,802,865 | ... 231.8800 | ....... 174,733 230,150 |...| ....230,150 | .....105,861 003
Mozaic Index CALL Options VAGLB Hedge - Fixed Indexed Equity/l | JPMorgan Chase &
INDEX$024 Annuity NA......... ndex |Co TH6GLXDRUGQFUS7RNE| .12/15/2015 | .12/08/2017 | .....covvvvvvvevenes +00365,508 | ..... 231.7600 | .........12,979 20,407 |...| ......20407 | ......10,470 003
Mozaic Index CALL Options VAGLB Hedge - Fixed Indexed Equity/l | JPMorgan Chase &
INDEX$024 Annuity NA........ ndex |Co TH6GLXDRUGQFUS7RNE| .12/15/2015 | .12/10/2018 | .....ccvvvevvverenens 00e902,289 | ... 242.1700 26,477 31,659 |...| .....31,659 | ......16,644 003
Mozaic Index CALL Options VAGLB Hedge - Fixed Indexed Equity/l | JPMorgan Chase &
INDEX$024 Annuity NA........ ndex |Co TH6GLXDRUGQFUS7RNE| .12/15/2015 | .12/10/2018 | .....ccvvvvvvvevenes .20629,723 | ...... 232.1400 | ....... 937,715 | i | imnininiins | e 1,233,196 |...| ...1,233,196 | ......569,387 003
Mozaic Index CALL Options VAGLB Hedge - Fixed Indexed Equity/l | JPMorgan Chase &
INDEX$024 Annuity N/A........ ndex |Co TH6GLXDRUGQFUS7RNE| .12/15/2015 | .12/10/2018 | .....covvvevvvererens 2415902 | ...... 243.3400 | .........67,119 79,088 |...| ......79,088 | ......42,122 003
Mozaic Index CALL Options VAGLB Hedge - Fixed Indexed Equity/l | JPMorgan Chase &
INDEX$024 Annuity .| ndex |Co THBGLXDRUGQFUS7RNE| .12/15/2015 | .12/10/2018 | .. ....7,099,988 | ... 232.0000 .324,769 427,256 | ...| .....427,256 | ......196,868 003,
Mozaic Index CALL Options VAGLB Hedge - Fixed Indexed Equity/l | JPMorgan Chase &
INDEX$024 Annuity NA........ ndex |Co TH6GLXDRUGQFUS7RNE| .12/15/2015 | .12/10/2018 | .....ccvvvevvreverens ....1,656,335 | ...... 240.7900 | .........51,803 62,956 | ... 62,956 32,575 003,
Mozaic Index CALL Options VAGLB Hedge - Fixed Indexed Equity/l | JPMorgan Chase &
INDEX$024 Annuity N/A......... ndex |Co THBGLXDRUGQFUS7RNE| .12/15/2015 | .12/10/2018 | .....ocvovvrerrn ...28,585,180 | ... 232.0200 | ... 1,306,375 | ..oovvorrerriirinns | e | 1,718,528 [ ] 11,718,528 | ......792,086 003
Mozaic Index CALL Options VAGLB Hedge - Fixed Indexed Equity/l | JPMorgan Chase &

INDEX$024 Annuity NA....... ndex |Co TH6GLXDRUGQFUS7RNE| .12/15/2015 | .12/10/2018 | ......cvvvvvevevevens ...4,087,820 | ...... 239.2800 | ........ 136,753 | covvvvveveveeevevneeens | e | v 169,178 |...| ......169,178 85,965 003
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Showing all Options, Caps, Floors, Collars, Swaps and Forwards Open as of Current Statement Date
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1 2 3 4 5 6 7 8 9 10 1 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative
Prior Year(s) | Current Year Adjustment Hedge
Type(s) Strike Price, | Initial Cost of | Initial Cost of C Unrealized | Total Foreign|  Current to Carrying Credit | Effectiveness
Description of Items(s) Hedged, | Schedule| of Date of Rate of Index Premium Premium 0 Valuation Exchange Year's Value of Quality of | at Inception
Used for Income Generation or |/ 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 Replicated Identifier | (a) or Central Clearinghouse Date Expiration | Contracts Amount (Paid) Paid Paid Income Carrying Value | e| FairValue | (Decrease) | B.A.C.V. | Accretion Items Exposure Entity end (b)
Mozaic Index CALL Options VAGLB Hedge - Fixed Indexed Equity/l | JPMorgan Chase &
INDEX$024 Annuity NA........ ndex |Co TH6GLXDRUGQFUS7RNE| .12/15/2015 | .12/10/2018 | .....ocvvvvvvveveves L A937617 | ... 240.8700 | ....... 153,819 | oo | cevvvreevneeeeecenenees | v 186,819 |...| .....186,819 | ........96,757 003
Mozaic Index CALL Options VAGLB Hedge - Fixed Indexed Equity/l | JPMorgan Chase &
INDEX$024 Annuity N/A........ ndex 0 TH6GLXDRUGQFUS7RNE| .12/15/2015 | .12/10/2018 | .....covvvevvveverens ....6,882,299 | ...... 238.7500 235,897 293,285 | ... 293,285 | ......148,057 003,
Mozaic Index CALL Options VAGLB Hedge - Fixed Indexed Equity/l | JPMorgan Chase &
INDEX$024 Annuity N/A......... ndex |Co THBGLXDRUGQFUS7RNE| .12/15/2015 | .12/10/2018 | .....ocoovvrern ..13,443,788 | ... 238.4600 | ........ 466,875 582,061 |...| .....582,061 | .....292,773 003
Mozaic Index CALL Options VAGLB Hedge - Fixed Indexed Equity/l | JPMorgan Chase &
INDEX$024 Annuity NA........ ndex 0 TH6GLXDRUGQFUS7RNE| .12/15/2015 | .12/08/2017 | ...ocovvevevvrererins | cercrere 30,780 | ...... 231.1200 | ..........1,132 1,780 || oo 1,780 903 003
Mozaic Index CALL Options VAGLB Hedge - Fixed Indexed Equity/l | JPMorgan Chase &
INDEX$024 Annuity N/A......... ndex |Co THBGLXDRUGQFUS7RNE| .12/15/2015 | .12/10/2018 | .....ocvovvrerrn 3T 145,047 | ... 237.2400 | ....1,360,227 | ...coovvvvvrrerirnnns | e | v 1,717,424 | L) 1,717,424 | ......850,566 003.
Mozaic Index CALL Options VAGLB Hedge - Fixed Indexed Equity/l | JPMorgan Chase &
INDEX$024 Annuity NA........ ndex 0 TH6GLXDRUGQFUS7RNE| .12/15/2015 | .12/08/2017 | ....covvevevvverevins | ceverere 75,198 | ...... 240.1300 | ...........1,635 2,486 | .| cooeee. 2,486 | ......... 1,453 003
Mozaic Index CALL Options VAGLB Hedge - Fixed Indexed Equity/l | JPMorgan Chase &
INDEX$024 Annuity N/A......... ndex |Co THBGLXDRUGQFUS7RNE| .12/15/2015 | .12/08/2017 | ......coooocrerccn e 164,241 | L 235.0700 | ..........4,847 7,563 | .| ... 7,563 | .........4,104 003,
Mozaic Index CALL Options VAGLB Hedge - Fixed Indexed Equity/l | JPMorgan Chase &
INDEX$024 Annuity .| ndex 0 TH6GLXDRUGQFUS7RNE| .12/15/2015 | .12/08/2017 | . ...2,001,910 | ..... 231.9700 110,470 |...| ....110,470 | .......56,889 003
Mozaic Index CALL Options VAGLB Hedge - Fixed Indexed Equity/l | JPMorgan Chase &
INDEX$024 Annuity N/A......... ndex |Co THBGLXDRUGQFUS7RNE| .12/15/2015 | .12/08/2017 | ......cooocvevcnn e 129,344 | L 239.5700 | ..........16,426 25074 |... 25,074 | .......14,549 003.
Mozaic Index CALL Options VAGLB Hedge - Fixed Indexed Equity/l | JPMorgan Chase &
INDEX$024 Annuity NA........ ndex |Co TH6GLXDRUGQFUS7RNE| .12/15/2015 | .12/08/2017 | ....ooovvvevererenens 454,339 | L 231.8000 | .........16,114 25428 |...| .....25428 | ......13,037 003
Mozaic Index CALL Options VAGLB Hedge - Fixed Indexed Equity/l | JPMorgan Chase &
INDEX$024 Annuity N/A......... ndex |Co TH6GLXDRUGQFUS7RNE| .12/15/2015 | .12/08/2017 | ...oovvvvvrrecreenns 1,847,059 | ... 232.9200 | ..........61,564 96,585 |...| .......96,585 | .......50,563 003,
Mozaic Index CALL Options VAGLB Hedge - Fixed Indexed Equity/l | JPMorgan Chase &
INDEX$024 Annuity NA......... ndex |Co TH6GLXDRUGQFUS7RNE| .12/29/2015 | .12/28/2017 | ....covvvvevevererens 162,773 | 231.9600 5619 8,481 | .| e 8,481 | ......... 4,296 003
Mozaic Index CALL Options VAGLB Hedge - Fixed Indexed Equity/l | JPMorgan Chase &
INDEX$024 Annuity NA........ ndex |Co TH6GLXDRUGQFUS7RNE| .12/29/2015 | .12/28/2017 | ...ovvvvevevererenens wn510,081 | 232.1300 | .........18,595 28,050 |...| .......28,050 | .......14,251 003
Mozaic Index CALL Options VAGLB Hedge - Fixed Indexed Equity/l | JPMorgan Chase &
INDEX$024 Annuity NA......... ndex |Co TH6GLXDRUGQFUS7RNE| .12/29/2015 | .12/28/2017 | ....coovvvevvreveres ...2,743,900 | ...... 232.0400 | ....... 100,477 | oo | cevvvrenenseessssennees | v 151,645 |...| ....151,645 | ........76,926 003
Mozaic Index CALL Options VAGLB Hedge - Fixed Indexed Equity/l | JPMorgan Chase &
INDEX$024 Annuity NA........ ndex |Co TH6GLXDRUGQFUS7RNE| .12/29/2015 | .12/28/2017 | ....oovvvvevvrerenene 2,432,558 | ...... 239.4100 | .........58,385 85468 | ...| .....85468 | .....48,642 003
Mozaic Index CALL Options VAGLB Hedge - Fixed Indexed Equity/l | JPMorgan Chase &
INDEX$024 Annuity NA......... ndex |Co TH6GLXDRUGQFUS7RNE| .12/29/2015 | .12/28/2017 | ....oovvevevcverenes 991407 | L 236.7100 | .........27,951 41,566 |...| .......41,566 | .......22,739 003
Mozaic Index CALL Options VAGLB Hedge - Fixed Indexed Equity/l | JPMorgan Chase &
INDEX$024 Annuity NA........ ndex |Co TH6GLXDRUGQFUS7RNE| .12/29/2015 | .12/28/2017 | ....covvevevvrerenens ...1,089,010 | ...... 239.9300 25,332 36,927 |...| .....36,927 | ......21,168 003
Mozaic Index CALL Options VAGLB Hedge - Fixed Indexed Equity/l | JPMorgan Chase &
INDEX$024 Annuity NA........ ndex |Co TH6GLXDRUGQFUS7RNE| .12/29/2015 | .12/28/2017 | ....cvvvevevcrerenes ..3,323722 | ...... 237.4400 89,745 | ..o | e | v 133,016 |...| .....133,016 | ........73,569 003
Mozaic Index CALL Options VAGLB Hedge - Fixed Indexed Equity/l | JPMorgan Chase &
INDEX$024 Annuity N/A........ ndex |Co TH6GLXDRUGQFUS7RNE| .12/29/2015 | .12/28/2017 | ....covvvvevvrererens 12,472,858 | ... 237.3600 | ........ 338,836 501,738 |...| ....501,738 | ....277,171 003
Mozaic Index CALL Options VAGLB Hedge - Fixed Indexed Equity/l | JPMorgan Chase &
INDEX$024 Annuity .| ndex |Co THBGLXDRUGQFUS7RNE| .12/29/2015 | .12/28/2017 | .. v 854,176 | 237.6600 . 17,449 25811 |... 25811 | .......14,323 003
Mozaic Index CALL Options VAGLB Hedge - Fixed Indexed Equity/l | JPMorgan Chase &
INDEX$024 Annuity NA........ ndex |Co TH6GLXDRUGQFUS7RNE| .12/29/2015 | .12/28/2017 | ....covvvvevvreverens ..3,377,043 | ... 237.5600 90,630 | ..ooovuvuereenmerininas | s | e 134,108 |...| ....134,108 | ........74,306 003
Mozaic Index CALL Options VAGLB Hedge - Fixed Indexed Equity/l | JPMorgan Chase &
INDEX$024 Annuity N/A......... ndex |Co THBGLXDRUGQFUS7RNE| .12/29/2015 | .12/28/2018 | ......cccorevrvcnn 1000 366,686 | ... 232.3400 | ..........17,105 21,787 | ... .....21,787 9,927 003,
Mozaic Index CALL Options VAGLB Hedge - Fixed Indexed Equity/l | JPMorgan Chase &
INDEX$024 Annuity NA........ ndex |Co THEGLXDRUGQFUS7RNE| .12/29/2015 | .12/28/2017 | ....oooovvcvervvens | v 78,962 232.3900 2,840 4280 | .| .o 4,280 | .......... 2,184 003,
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1 2 3 4 5 6 7 8 9 10 1 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative
Prior Year(s) | Current Year Adjustment Hedge
Type(s) Strike Price, | Initial Cost of | Initial Cost of C Unrealized | Total Foreign|  Current to Carrying Credit | Effectiveness
Description of Items(s) Hedged, | Schedule| of Date of Rate of Index Premium Premium 0 Valuation Exchange Year's Value of Quality of | at Inception
Used for Income Generation or |/ 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 Replicated Identifier | (a) or Central Clearinghouse Date Expiration | Contracts Amount (Paid) Paid Paid Income Carrying Value | e| FairValue | (Decrease) | B.A.C.V. | Accretion Items Exposure Entity end (b)
Mozaic Index CALL Options VAGLB Hedge - Fixed Indexed Equity/l | JPMorgan Chase &
INDEX$024 Annuity NA........ ndex |Co TH6GLXDRUGQFUS7RNE| .12/29/2015 | .12/28/2018 | ......covvvvvveveves 132,320 | 232.1100 6,227 7948 | .| 7,948 3,610 003
Mozaic Index CALL Options VAGLB Hedge - Fixed Indexed Equity/l | JPMorgan Chase &
INDEX$024 Annuity N/A........ ndex 0 TH6GLXDRUGQFUS7RNE| .12/29/2015 | .12/28/2018 | ......covvvvvvevenens ....4,326,726 232.2700 202,360 257,937 |...| ....257,937 | ....117,414 003,
Mozaic Index CALL Options VAGLB Hedge - Fixed Indexed Equity/l | JPMorgan Chase &
INDEX$024 Annuity N/A......... ndex |Co THBGLXDRUGQFUS7RNE| .12/29/2015 | .12/28/2018 | ......cooooevrvcn ...9,641740 | ... 232.1800 | ........ 452,526 577,246 |...| ....577,246 | ....262,424 003
Mozaic Index CALL Options VAGLB Hedge - Fixed Indexed Equity/l | JPMorgan Chase &
INDEX$024 Annuity NA........ ndex 0 TH6GLXDRUGQFUS7RNE| .12/29/2015 | .12/28/2018 | ......covvevvvevenens 12,725,605 | ..... 242.5500 | .........81,773 94,251 | .| ......94,251 | ......48,894 003
Mozaic Index CALL Options VAGLB Hedge - Fixed Indexed Equity/l | JPMorgan Chase &
INDEX$024 Annuity N/A......... ndex |Co THBGLXDRUGQFUS7RNE| .12/29/2015 | .12/28/2018 | ......cooooevevcrn ...20,547,206 | ... 232.1000 | ....... 967,742 | ..ooooevvcennri | s | 1,234,813 || 1,234,813 | ......560,715 003.
Mozaic Index CALL Options VAGLB Hedge - Fixed Indexed Equity/l | JPMorgan Chase &
INDEX$024 Annuity NA........ ndex 0 TH6GLXDRUGQFUS7RNE| .12/29/2015 | .12/28/2018 | ......cocvovvvevenens ....3,159,080 | ...... 242.7100 | .. 94,128 | i | s | i 108,220 |...| ......108,220 56,240 003
Mozaic Index CALL Options VAGLB Hedge - Fixed Indexed Equity/l | JPMorgan Chase &
INDEX$024 Annuity N/A......... ndex |Co THBGLXDRUGQFUS7RNE| .12/29/2015 | .12/28/2018 | ........coovcvevcen ..26,458,911 | ... 232.2800 | ....1,236,388 | ......ccccoorvuririnns | coverrnriinrniis | e 1,576,594 || 1,676,594 | L..T17,777 003,
Mozaic Index CALL Options VAGLB Hedge - Fixed Indexed Equity/l | JPMorgan Chase &
INDEX$024 Annuity .| ndex 0 TH6GLXDRUGQFUS7RNE| .12/29/2015 | .12/28/2018 | . .. 7,546,723 | ...... 240.1200 252,777 299,891 |...| ....299,891 | ....151,279 003,
Mozaic Index CALL Options VAGLB Hedge - Fixed Indexed Equity/l | JPMorgan Chase &
INDEX$024 Annuity N/A......... ndex |Co THBGLXDRUGQFUS7RNE| .12/29/2015 | .12/28/2018 | ........cccvcvevcrn ...39,695,076 | ... 232.0600 | ....1,872,840 2,390,045 | ...| ..2,390,045 | ...1,084,667 003.
Mozaic Index CALL Options VAGLB Hedge - Fixed Indexed Equity/l | JPMorgan Chase &
INDEX$024 Annuity NA........ ndex |Co TH6GLXDRUGQFUS7RNE| .12/29/2015 | .12/28/2018 | ......cocvevvvevenens ..16,312,932 | ...... 239.6000 559,140 667,261 | ...| ....667,261 | .....334,499 003
Mozaic Index CALL Options VAGLB Hedge - Fixed Indexed Equity/l | JPMorgan Chase &
INDEX$024 Annuity N/A......... ndex |Co TH6GLXDRUGQFUS7RNE| .12/29/2015 | .12/28/2017 | ..oooevvvvrcvrinns | eevivrrnes 38,240 | ...... 2324200 | ...........1,372 2,069 |... 2,069 | ..........1,056 003,
Mozaic Index CALL Options VAGLB Hedge - Fixed Indexed Equity/l | JPMorgan Chase &
INDEX$024 Annuity NA......... ndex |Co TH6GLXDRUGQFUS7RNE| .12/29/2015 | .12/28/2018 | ......cvcvevvvevevens L7342 | 240.2500 | ........ 370,091 | oo | v | v 438,579 |...| .....438,579 | .....221,583 003
Mozaic Index CALL Options VAGLB Hedge - Fixed Indexed Equity/l | JPMorgan Chase &
INDEX$024 Annuity NA........ ndex |Co TH6GLXDRUGQFUS7RNE| .12/29/2015 | .12/28/2018 | .....ccvevevvverenens ..8,592,179 | ...... 238.5300 | ........ 308,629 372,654 |...| ....372,654 | ....184,394 003
Mozaic Index CALL Options VAGLB Hedge - Fixed Indexed Equity/l | JPMorgan Chase &
INDEX$024 Annuity NA......... ndex |Co TH6GLXDRUGQFUS7RNE| .12/29/2015 | .12/28/2018 | ......cocvovvvevevens ..37,969,629 | ... 238.2400 | ... 1,381,026 | ..ooovvvvvvvrvviininns [ covevvnsvvsnssnssinnnns | s 1,672,788 |...| ..1,672,788 | ....824,774 003
Mozaic Index CALL Options VAGLB Hedge - Fixed Indexed Equity/l | JPMorgan Chase &
INDEX$024 Annuity NA........ ndex |Co TH6GLXDRUGQFUS7RNE| .12/29/2015 | .12/28/2018 | .....ccvcvevvvererens LA7,699,494 | ...... 236.7800 | .....1,848,620 2,270,747 |...| ..2,270,747 | ..1,099,261 003
Mozaic Index CALL Options VAGLB Hedge - Fixed Indexed Equity/l | JPMorgan Chase &
INDEX$024 Annuity NA......... ndex |Co TH6GLXDRUGQFUS7RNE| .12/29/2015 | .12/28/2017 | ....oovvevevcverenes 00 300,347 | L 232.4600 | .........10,751 16,215 | .| ......16,215 8,285 003
Mozaic Index CALL Options VAGLB Hedge - Fixed Indexed Equity/l | JPMorgan Chase &
INDEX$024 Annuity NA........ ndex |Co TH6GLXDRUGQFUS7RNE| .12/29/2015 | .12/28/2017 | ....covvevevvrerenens 872,106 | ... 231.7200 | .........17,598 26,556 |...| .......26,556 | .......13,396 003
Mozaic Index CALL Options VAGLB Hedge - Fixed Indexed Equity/l | JPMorgan Chase &
INDEX$024 Annuity NA........ ndex |Co TH6GLXDRUGQFUS7RNE| .12/29/2015 | 12/28/2017 | ..oovvvevevevcrirens | cevere 90,240 | ...... 241.2700 | ...........1,932 2,786 | ... | oo 2,786 | ..o 1,626 003
Mozaic Index CALL Options VAGLB Hedge - Fixed Indexed Equity/l | JPMorgan Chase &
INDEX$024 Annuity N/A........ ndex |Co TH6GLXDRUGQFUS7RNE| .12/29/2015 | .12/28/2017 | ....covvvvevvrererens 1 840,388 | ... 232.1200 30,636 46,240 |...| ......46,240 | .......23,489 003
Mozaic Index CALL Options VAGLB Hedge - Fixed Indexed Equity/l | JPMorgan Chase &
INDEX$024 Annuity .| ndex |Co THBGLXDRUGQFUS7RNE| .12/29/2015 | .12/28/2017 | .. ...3,685799 | ... 232.0500 .134,968 203,587 |...| ....203,587 | .....103,293 003,
Mozaic Index CALL Options VAGLB Hedge - Fixed Indexed Equity/l | JPMorgan Chase &
INDEX$024 Annuity NA........ ndex |Co TH6GLXDRUGQFUS7RNE| .12/29/2015 | .12/28/2017 | ....covvvvevvreverens ...1,056,474 | ...... 240.0900 | .........24,358 35430 |...| .....35430 20,354 003
Mozaic Index CALL Options VAGLB Hedge - Fixed Indexed Equity/l | JPMorgan Chase &
INDEX$024 Annuity N/A......... ndex |Co THBGLXDRUGQFUS7RNE| .01/20/2016 | .01/12/2018 | .....ocvoovrer 10 280,876 | ... 232.3900 | .ooovervecrerriens | e 10,389 | | s 15,286 |...| ........15,286 | ..........4,897 003,
Mozaic Index CALL Options VAGLB Hedge - Fixed Indexed Equity/l | JPMorgan Chase &
INDEX$024 Annuity NA........ ndex |Co TH6GLXDRUGQFUS7RNE| .01/20/2016 | .01/12/2018 | ......cocvevvvevevens .. A4T46139 | ... 237.8000 | ....ooooovvvvviiinniins | oo 129,323 | oo | v, 186,890 |...| ......186,890 | ........57,567 003
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1 2 3 4 5 6 7 8 9 10 1 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative
Prior Year(s) | Current Year Adjustment Hedge
Type(s) Strike Price, | Initial Cost of | Initial Cost of C Unrealized | Total Foreign|  Current to Carrying Credit | Effectiveness
Description of Items(s) Hedged, | Schedule| of Date of Rate of Index Premium Premium 0 Valuation Exchange Year's Value of Quality of | at Inception
Used for Income Generation or |/ 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 Replicated Identifier | (a) or Central Clearinghouse Date Expiration | Contracts Amount (Paid) Paid Paid Income Carrying Value | e| FairValue | (Decrease) | B.A.C.V. | Accretion Items Exposure Entity end (b)
Mozaic Index CALL Options VAGLB Hedge - Fixed Indexed Equity/l | JPMorgan Chase &
INDEX$024 Annuity NA........ ndex |Co TH6GLXDRUGQFUS7RNE| .01/20/2016 | .01/12/2018 | ......cvvvvvvvcrenes ...6,810425 | ...... 237.6100 | ...oooovevvvvrernrniins | oo 187,810 | covvvvvvvvveerervceeees | i 271,466 | ...| ....271,466 | .......83,656 003
Mozaic Index CALL Options VAGLB Hedge - Fixed Indexed Equity/l | JPMorgan Chase &
INDEX$024 Annuity N/A........ ndex 0 TH6GLXDRUGQFUS7RNE| .01/20/2016 | .01/12/2018 | .....ccvvvevvrerenens ...1,486,505 | ... 237.8900 | ..ooovovevvvviivvnninns | eereeeeenid0,321 | s | e 58,19 |...| ......58,196 | ......17,875 003
Mozaic Index CALL Options VAGLB Hedge - Fixed Indexed Equity/l | JPMorgan Chase &
INDEX$024 Annuity N/A......... ndex |Co THBGLXDRUGQFUS7RNE| .01/20/2016 | .01/12/2018 | .....ocooovrecnn ....3,933,582 | ... 237.6100 | oo [ e 108476 | ..o | v 156,794 |...| .....156,794 | ........48,318 003,
Mozaic Index CALL Options VAGLB Hedge - Fixed Indexed Equity/l | JPMorgan Chase &
INDEX$024 Annuity NA........ ndex 0 TH6GLXDRUGQFUS7RNE| .01/20/2016 | .01/14/2019 | .....covvvevvrerenens 100388,993 | L. 2321700 | ..o | v 18,801 23,364 | ... 23,364 | ......... 4,563 003
Mozaic Index CALL Options VAGLB Hedge - Fixed Indexed Equity/l | JPMorgan Chase &
INDEX$024 Annuity N/A......... ndex |Co THBGLXDRUGQFUS7RNE| .01/20/2016 | .01/14/2019 | ..oovvovrvevrrnne | vevvrirens 71,441 232.5600 3,400 4212 | .| 4212 812 003.
Mozaic Index CALL Options VAGLB Hedge - Fixed Indexed Equity/l | JPMorgan Chase &
INDEX$024 Annuity NA........ ndex 0 TH6GLXDRUGQFUS7RNE| .01/20/2016 | .01/14/2019 | .....covvvevvvevenens ....3,554,968 | ..... 232.3100 | ..ooovovevvivriiiiiiins | oo 170,940 | coovvvevvvvvevecviecens | v 212,112 | .| ...212,112 | 41,172 003
Mozaic Index CALL Options VAGLB Hedge - Fixed Indexed Equity/l | JPMorgan Chase &
INDEX$024 Annuity N/A......... ndex |Co THBGLXDRUGQFUS7RNE| .01/20/2016 | .01/14/2019 | .....ocoooocrrvcen ....6,569,397 | ...... 232.3400 | ..oooorvrccreriiiens | e 315,348 | ..o | e 391,417 | .| ...391,417 | ......76,069 003.
Mozaic Index CALL Options VAGLB Hedge - Fixed Indexed Equity/l | JPMorgan Chase &
INDEX$024 Annuity .| ndex 0 TH6GLXDRUGQFUS7RNE| .01/20/2016 | .01/14/2019 | . ..3,435019 | .. 242.7500 .105,315 18,147 | .| ....118,147 | ......12,832 003
Mozaic Index CALL Options VAGLB Hedge - Fixed Indexed Equity/l | JPMorgan Chase &
INDEX$024 Annuity N/A......... ndex |Co THBGLXDRUGQFUS7RNE| .01/20/2016 | .01/14/2019 | .....ccooocvevcnn L8144714 | L 232.2900 | ..oooervviereriiens | v 391,972 | oo | e 486,425 |...| ....486,425 | ......94,453 003.
Mozaic Index CALL Options VAGLB Hedge - Fixed Indexed Equity/l | JPMorgan Chase &
INDEX$024 Annuity NA........ ndex |Co TH6GLXDRUGQFUS7RNE| .01/20/2016 | .01/12/2018 | ...oooveveveveverins | v 43228 | ... 232.2500 | ... | 1,611 2,371 | .. 2371 | e 760 003
Mozaic Index CALL Options VAGLB Hedge - Fixed Indexed Equity/l | JPMorgan Chase &
INDEX$024 Annuity N/A......... ndex |Co TH6GLXDRUGQFUS7RNE| .01/20/2016 | .01/14/2019 | ...oovvvvvrecrennne ...1,964,481 | ... 243.0000 59,584 66,586 |...| .......66,586 | ..........7,002 003,
Mozaic Index CALL Options VAGLB Hedge - Fixed Indexed Equity/l | JPMorgan Chase &
INDEX$024 Annuity NA......... ndex |Co TH6GLXDRUGQFUS7RNE| .01/20/2016 | .01/14/2019 | .....ocvvvvvvverene ...26,786,581 | ..... 232.2900 | ..ooovovvvreniieiirinns | e 1,289,129 | ..ooovvvvvvvvvvvrinnnns | v 1,599,770 | ...| ..1,599,770 | ......310,641 003
Mozaic Index CALL Options VAGLB Hedge - Fixed Indexed Equity/l | JPMorgan Chase &
INDEX$024 Annuity NA........ ndex |Co TH6GLXDRUGQFUS7RNE| .01/20/2016 | .01/14/2019 | ....ovvvevevrrererens ..8512813 | ... 240.3700 290,734 335,374 | ... 335,374 | .......44,640 003
Mozaic Index CALL Options VAGLB Hedge - Fixed Indexed Equity/l | JPMorgan Chase &
INDEX$024 Annuity NA......... ndex |Co TH6GLXDRUGQFUS7RNE| .01/20/2016 | .01/14/2019 | .....ocvvvvvvvevenes ..17,305,991 232.3000 832,156 | ..o | o 1,033,075 |...| ..1,033,075 | ......200,919 003
Mozaic Index CALL Options VAGLB Hedge - Fixed Indexed Equity/l | JPMorgan Chase &
INDEX$024 Annuity NA........ ndex |Co TH6GLXDRUGQFUS7RNE| .01/20/2016 | .01/14/2019 | .....oovvvevvrerenens 17,616,930 | ..... 239.7100 | ..ooovevevevenirinnnins | oo 619,040 | ..o | v 719,900 | ...| ....719,900 | .....100,860 003
Mozaic Index CALL Options VAGLB Hedge - Fixed Indexed Equity/l | JPMorgan Chase &
INDEX$024 Annuity NA......... ndex |Co TH6GLXDRUGQFUS7RNE| .01/20/2016 | .01/14/2019 | .....ocvvvvvvvcveves ....2,563,079 | ...... 240.8000 | .....oooooveverereriins | crreeernnn86,588 | oo | e 99,686 |...| ......99,686 | .....13,098 003
Mozaic Index CALL Options VAGLB Hedge - Fixed Indexed Equity/l | JPMorgan Chase &
INDEX$024 Annuity NA........ ndex |Co TH6GLXDRUGQFUS7RNE| .01/20/2016 | .01/14/2019 | .....ccvevevvrerenens 23,907,517 | 238.8800 | ...oooovevevevevivenins | o 142,445 | .ooovovvvvvevvivivcens | e 167,002 | ... | ....167,002 | ........24,647 003
Mozaic Index CALL Options VAGLB Hedge - Fixed Indexed Equity/l | JPMorgan Chase &
INDEX$024 Annuity NA........ ndex |Co TH6GLXDRUGQFUS7RNE| .01/20/2016 | .01/14/2019 | .....ocvvvvvcvcvenes ...32,884,956 | ... 238.4200 | ....ooooovrenririiinins | e 1,228 117 | oo | v 1,441,605 |...| ..1,441,605 | .....218,488 003
Mozaic Index CALL Options VAGLB Hedge - Fixed Indexed Equity/l | JPMorgan Chase &
INDEX$024 Annuity N/A........ ndex |Co TH6GLXDRUGQFUS7RNE| .01/20/2016 | .01/14/2019 | .....oovvvevvrerenens .22171,876 | ...... 236.9900 | ..ooovovevvevviinninins | oo 877,508 | ...oovovveruvernrs | o 1,048,440 |...| ..1,048,440 | .....1170,932 003
Mozaic Index CALL Options VAGLB Hedge - Fixed Indexed Equity/l | JPMorgan Chase &
INDEX$024 Annuity .| ndex |Co THBGLXDRUGQFUS7RNE| .01/20/2016 | .01/12/2018 | .. 10 306,746 | ... 232.4200 5,345 003
Mozaic Index CALL Options VAGLB Hedge - Fixed Indexed Equity/l | JPMorgan Chase &
INDEX$024 Annuity NA........ ndex |Co TH6GLXDRUGQFUS7RNE| .01/20/2016 | .01/12/2018 | .....ccvvvevvvevenes ...1,232,849 | ... 232.3700 | ..oooveevvrevniinininns | cereeeeensdB,852 | i | e 67,168 |...| ......67,168 | ......21,516 003
Mozaic Index CALL Options VAGLB Hedge - Fixed Indexed Equity/l | JPMorgan Chase &
INDEX$024 Annuity N/A......... ndex |Co THBGLXDRUGQFUS7RNE| .01/20/2016 | .01/12/2018 | .....ocvoovrer ....2,008,843 | ... 239.9900 | .oooovvvecreriens | 88,000 | | ! 68,421 |...| .......68,421 20,371 003
Mozaic Index CALL Options VAGLB Hedge - Fixed Indexed Equity/l | JPMorgan Chase &
INDEX$024 Annuity NA........ ndex |Co TH6GLXDRUGQFUS7RNE| .01/20/2016 | .01/12/2018 | ......cocvevvvevevens weeen151,167 232.5500 5,542 8,154 | .| oo 8,154 2,612 003
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Showing all Options, Caps, Floors, Collars, Swaps and Forwards Open as of Current Statement Date
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1 2 3 4 5 6 7 8 9 10 1 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative
Prior Year(s) | Current Year Adjustment Hedge
Type(s) Strike Price, | Initial Cost of | Initial Cost of C Unrealized | Total Foreign|  Current to Carrying Credit | Effectiveness
Description of Items(s) Hedged, | Schedule| of Date of Rate of Index Premium Premium 0 Valuation Exchange Year's Value of Quality of | at Inception
Used for Income Generation or |/ 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 Replicated Identifier | (a) or Central Clearinghouse Date Expiration | Contracts Amount (Paid) Paid Paid Income Carrying Value | e| FairValue | (Decrease) | B.A.C.V. | Accretion Items Exposure Entity end (b)
Mozaic Index CALL Options VAGLB Hedge - Fixed Indexed Equity/l | JPMorgan Chase &
INDEX$024 Annuity NA........ ndex |Co TH6GLXDRUGQFUS7RNE| .01/20/2016 | .01/12/2018 | ......cvvvvvvvcrenes ...1,237,199 | ... 232.2100 | ..ooovoeverenenninnnnns | cerneeeeni88,169 | s | e 68,005 |...| ......68,005 | .....21,836 003
Mozaic Index CALL Options VAGLB Hedge - Fixed Indexed Equity/l | JPMorgan Chase &
INDEX$024 Annuity N/A........ ndex 0 TH6GLXDRUGQFUS7RNE| .01/20/2016 | .01/12/2018 | .....ccvvvevvrerenens LL3787728 | 239.5100 93,245 | ..o | v 133,270 |...| ....133,270 | ........40,025 003
Mozaic Index CALL Options VAGLB Hedge - Fixed Indexed Equity/l | JPMorgan Chase &
INDEX$024 Annuity N/A......... ndex |Co THBGLXDRUGQFUS7RNE| .01/20/2016 | .01/12/2018 | .....ocooovrecnn e (1571 | 236.9600 20,486 29,708 |...| .......29,708 9,222 003.
Mozaic Index CALL Options VAGLB Hedge - Fixed Indexed Equity/l | JPMorgan Chase &
INDEX$024 Annuity NA........ ndex 0 7H6GLXDRUGQFUS7RNE| .02/03/2016 | .01/29/2018 | .....oovevevvveverens | cercre 27,656 | ... 233.6700 | ...oovovuvrvrriiis | e 1,346 | i | i 1,408 | | 1,406 60 003
Mozaic Index CALL Options VAGLB Hedge - Fixed Indexed Equity/l | JPMorgan Chase &
INDEX$024 Annuity N/A......... ndex |Co THBGLXDRUGQFUS7RNE| .02/03/2016 | .01/29/2018 | ......cooovrer L2,141.822 | L 241.0800 | ..o | e T1212 | | ! 68,29 |...| ........68,296 (2,916) 003,
Mozaic Index CALL Options VAGLB Hedge - Fixed Indexed Equity/l | JPMorgan Chase &
INDEX$024 Annuity NA........ ndex 0 TH6GLXDRUGQFUS7RNE| .02/03/2016 | .01/29/2018 | ......cocvovvvevevens 125,862 | ... 237.5200 5,054 5079 | ... 5,079 25 003
Mozaic Index CALL Options VAGLB Hedge - Fixed Indexed Equity/l | JPMorgan Chase &
INDEX$024 Annuity N/A......... ndex |Co THBGLXDRUGQFUS7RNE| .02/03/2016 | .01/29/2018 | .......ccoocvevccn 100 395,595 | L 241.2000 | coooooevvvccinriiens | 13,085 | | s 12,510 | .| .......12,510 (545) 003
Mozaic Index CALL Options VAGLB Hedge - Fixed Indexed Equity/l | JPMorgan Chase &
INDEX$024 Annuity .| ndex 0 TH6GLXDRUGQFUS7RNE| .02/03/2016 | .01/29/2018 | . ..5,062,922 | ...... 240.5200 .173,536 167,776 | ... | ....167,776 5,760) 003
Mozaic Index CALL Options VAGLB Hedge - Fixed Indexed Equity/l | JPMorgan Chase &
INDEX$024 Annuity N/A......... ndex |Co THBGLXDRUGQFUS7RNE| .02/03/2016 | .01/29/2018 | ........covcvevcnn ....9,830,354 | ...... 239.4400 | ...ooorviicreriiiens | v 357,144 | oo | i 350,324 | ...| .....350,324 (6,820) 003,
Mozaic Index CALL Options VAGLB Hedge - Fixed Indexed Equity/l | JPMorgan Chase &
INDEX$024 Annuity NA........ ndex |Co 7H6GLXDRUGQFUS7RNE| .02/03/2016 | .01/29/2018 | ....oovveveveverevins | v 49,608 | ... 238.3600 | .....oooovrvriiiiis | 1,908 | i | i 1,897 || 1,897 (9) 003
Mozaic Index CALL Options VAGLB Hedge - Fixed Indexed Equity/l | JPMorgan Chase &
INDEX$024 Annuity NA........ ndex |Co TH6GLXDRUGQFU57RNE| .02/03/2016 | .01/29/2018 | .....cvvvvevvrererens 311,367 | 238.7500 | ..oovvevvevevivinnnnnns | e 11,722 | i | e 1612 || 11612 | (110) 003
Mozaic Index CALL Options VAGLB Hedge - Fixed Indexed Equity/l | JPMorgan Chase &
INDEX$024 Annuity NA......... ndex |Co 7H6GLXDRUGQFUS7RNE| .02/03/2016 | .01/29/2019 | .....covvvvvvvererens 000 382,056 | ... 233.7600 22,658 21,329 | .| 21,329 | ... (1,329) 003
Mozaic Index CALL Options VAGLB Hedge - Fixed Indexed Equity/l | JPMorgan Chase &
INDEX$024 Annuity NA........ ndex |Co TH6GLXDRUGQFUS7RNE| .02/03/2016 | .01/29/2019 | ....covvevevvrererens A991T773 | 234.2300 290,906 272,378 | .| ...272,378 | ...... (18,528) 003
Mozaic Index CALL Options VAGLB Hedge - Fixed Indexed Equity/l | JPMorgan Chase &
INDEX$024 Annuity NA......... ndex |Co 7H6GLXDRUGQFUS7RNE| .02/03/2016 | .01/29/2019 | .....ccvvvevvvererens ..4493473 | ... 233.7100 | ..ooovovevvvvririinnins | e 267,088 | ... | v 251,464 | .| ....251464 | ... (15,574) 003
Mozaic Index CALL Options VAGLB Hedge - Fixed Indexed Equity/l | JPMorgan Chase &
INDEX$024 Annuity NA........ ndex |Co TH6GLXDRUGQFU57RNE| .02/03/2016 | .01/29/2018 | .....ccovvevvrevenens e A9TT43 | L 234.3400 23,443 24355 |...| ......24,355 912 003
Mozaic Index CALL Options VAGLB Hedge - Fixed Indexed Equity/l | JPMorgan Chase &
INDEX$024 Annuity NA......... ndex |Co 7H6GLXDRUGQFUS7RNE| .02/03/2016 | .01/29/2019 | .....ocvvvevvveveves ..2,325799 | ...... 2445300 89,946 72513 | .| ... 72513 | e (17,433) 003
Mozaic Index CALL Options VAGLB Hedge - Fixed Indexed Equity/l | JPMorgan Chase &
INDEX$024 Annuity NA........ ndex |Co TH6GLXDRUGQFUS7RNE| .02/03/2016 | .01/29/2019 | ....covvevevvvererens ...2,648,945 | ... 233.5600 | ...oovoveveevnivininins | oo 168,292 | cooovvvvveveereeveeeens | v 149,318 |...| .....149,318 (8,974) 003
Mozaic Index CALL Options VAGLB Hedge - Fixed Indexed Equity/l | JPMorgan Chase &
INDEX$024 Annuity NA........ ndex |Co TH6GLXDRUGQFUS7RNE| .02/03/2016 | .01/29/2019 | .....ocvvvvvvvevenes we481,557 | 2435600 | ...ooooovvveverrrinnins | eereeennn 19,395 | s | e 15,904 |..| .....15904 | ... (3,491) 003
Mozaic Index CALL Options VAGLB Hedge - Fixed Indexed Equity/l | JPMorgan Chase &
INDEX$024 Annuity N/A........ ndex |Co TH6GLXDRUGQFUS7RNE| .02/03/2016 | .01/29/2019 | ....covvvvevvrererens ..19,823,025 | ...... 233.8500 | ..ooovoveereviveniniins | o 1,172,338 | ooovvvvvvvevvvevinnnns | e 1,101,844 | ...| ..1,101,844 | ....... (70,494) 003
Mozaic Index CALL Options VAGLB Hedge - Fixed Indexed Equity/l | JPMorgan Chase &
INDEX$024 Annuity .| ndex |Co THBGLXDRUGQFUS7RNE| .02/03/2016 | .01/29/2019 | .. ....6,704,305 | ... 242.0400 ..287,658 241810 |...| ......241,810 | ...... (45,848) 003,
Mozaic Index CALL Options VAGLB Hedge - Fixed Indexed Equity/l | JPMorgan Chase &
INDEX$024 Annuity NA........ ndex |Co TH6GLXDRUGQFUS7RNE| .02/03/2016 | .01/29/2019 | ....coovvvevvrevenens ....7,668,585 | ... 233.4200 | ...oooovvvvvviiiiiniins | oo 460,771 | oo | 435,193 |...| .....435,193 (25,578) 003
Mozaic Index CALL Options VAGLB Hedge - Fixed Indexed Equity/l | JPMorgan Chase &
INDEX$024 Annuity N/A......... ndex |Co THBGLXDRUGQFUS7RNE| .02/03/2016 | .01/29/2019 | .....ocvovvrern L17,284718 | ... 2415900 | .ovvvevvrierniveri | e 755,123 639,594 | ... 639,594 | ... (115,529) 003
Mozaic Index CALL Options VAGLB Hedge - Fixed Indexed Equity/l | JPMorgan Chase &
INDEX$024 Annuity NA........ ndex |Co TH6GLXDRUGQFUS7RNE| .02/03/2016 | .01/29/2019 | .....ccvvvevvvevenens 821327 | 241.0500 | ..ooovovvvvviiiiiniins | e 21,787 | i | e 23,702 | .| ..23,702 | ... (4,055) 003




Statement as of March 31, 2016 of the NATIONWIDE LIFE AND ANNUITY INSURANCE COMPANY
SCHEDULE DB - PART A - SECTION 1

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

719030

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 Cost of | Initial Cost of C Unrealized | Total Foreign|  Current to Carrying Credit | Effectiveness
Description of Items(s) Hedged, | Schedule| of Date of Rate of Index Premium Premium 0 Valuation Exchange Year's Value of Quality of | at Inception
Used for Income Generation or |/ 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 Replicated Identifier | (a) or Central Clearinghouse Date Expiration | Contracts Amount (Paid) Paid Paid Income Carrying Value | e| FairValue | (Decrease) | B.A.C.V. | Accretion Items Exposure Entity end (b)
Mozaic Index CALL Options VAGLB Hedge - Fixed Indexed Equity/l | JPMorgan Chase &
INDEX$024 Annuity NA........ ndex |Co 7H6GLXDRUGQFUS7RNE| .02/03/2016 | .01/29/2019 | .....oovvvvvvverenee ..2,267,740 | ...... 240.3000 | ....ooooovvevriririnins | oo 104,384 | oo | v 90,194 | ... ......90,194 | ... (14,190) 003
Mozaic Index CALL Options VAGLB Hedge - Fixed Indexed Equity/l | JPMorgan Chase &
INDEX$024 Annuity N/A........ ndex 0 TH6GLXDRUGQFUS7RNE| .02/03/2016 | .01/29/2019 | ....coovvvevvrerenens ..40,756,665 | ... 240.2800 | ....oooooereveiirininns | o 1877701 | oo | coverraes 1,622,801 |...| ..1,622,801 | ... (254,900) 003
Mozaic Index CALL Options VAGLB Hedge - Fixed Indexed Equity/l | JPMorgan Chase &
INDEX$024 Annuity N/A......... ndex |Co THBGLXDRUGQFUS7RNE| .02/03/2016 | .01/29/2018 | ......coooover v 173,565 232.8300 8,795 9,254 | ... 9,254 | v 459 003.
Mozaic Index CALL Options VAGLB Hedge - Fixed Indexed Equity/l | JPMorgan Chase &
INDEX$024 Annuity NA........ ndex 0 TH6GLXDRUGQFUS7RNE| .02/03/2016 | .01/29/2019 | ....coovvvevvrerenens ....8,688,845 | ...... 238.5500 | ...oooovevvvvvivinnnins | oo L2172 I 380,057 |...| ....380,057 | ...... (48,815) 003
Mozaic Index CALL Options VAGLB Hedge - Fixed Indexed Equity/l | JPMorgan Chase &
INDEX$024 Annuity N/A......... ndex |Co THBGLXDRUGQFUS7RNE| .02/03/2016 | .01/29/2018 | ......cooovrer v 715,003 | .o 243.4400 20,834 19,268 |..| .......19,268 | ......... (1,566) 003
Mozaic Index CALL Options VAGLB Hedge - Fixed Indexed Equity/l | JPMorgan Chase &
INDEX$024 Annuity NA........ ndex 0 TH6GLXDRUGQFUS7RNE| .02/03/2016 | .01/29/2018 | ......cocvovvvevevens v 460,359 | ... 233.6600 22,420 23424 | .| ....23424 | ... 1,004 003,
Mozaic Index CALL Options VAGLB Hedge - Fixed Indexed Equity/l | JPMorgan Chase &
INDEX$024 Annuity N/A......... ndex |Co THBGLXDRUGQFUS7RNE| .02/03/2016 | .01/29/2018 | .......ccoocvevccn ....1,666,041 | ... 233.8900 80,180 83,665 |...| .......83,665 | ........3,485 003.
Mozaic Index CALL Options VAGLB Hedge - Fixed Indexed Equity/l | JPMorgan Chase &
INDEX$024 Annuity .| ndex 0 TH6GLXDRUGQFUS7RNE| .02/03/2016 | .01/29/2018 | . ....2,680,588 | ..... 240.7700 (3,346) 003
Mozaic Index CALL Options VAGLB Hedge - Fixed Indexed Equity/l | JPMorgan Chase &
INDEX$024 Annuity N/A......... ndex |Co THBGLXDRUGQFUS7RNE| .02/03/2016 | .01/29/2018 | ........covcvevcnn 214484 | L 233.2200 | .oocovervicrnriiiens | e 10,666 | i | s 11,189 | .| ......11,189 523 003.
Mozaic Index CALL Options VAGLB Hedge - Fixed Indexed Equity/l | JPMorgan Chase &
INDEX$024 Annuity NA........ ndex |Co 7H6GLXDRUGQFUS7RNE| .02/03/2016 | .01/29/2018 | .....ccvvvvvvveverens v 160,861 | ... 2351000 | ..ooovovverriiis | 7,299 | i | v 7,528 | | i 7,528 229 003
Mozaic Index CALL Options VAGLB Hedge - Fixed Indexed Equity/l | JPMorgan Chase &
INDEX$024 Annuity NA........ ndex |Co TH6GLXDRUGQFUS7RNE| .02/16/2016 | .02/09/2018 | ....covvevevererevens | cerere 56,183 | ...... 239.7000 2,431 1,978 || v 1,978 | e (453) 003
Mozaic Index CALL Options VAGLB Hedge - Fixed Indexed Equity/l | JPMorgan Chase &
INDEX$024 Annuity NA......... ndex |Co TH6GLXDRUGQFUS7RNE| .02/16/2016 | .02/09/2018 | ......cocvovvvevevens 911316 | 248.9900 23,933 16,076 |...| .......16,076 | ......... (7,857) 003
Mozaic Index CALL Options VAGLB Hedge - Fixed Indexed Equity/l | JPMorgan Chase &
INDEX$024 Annuity NA........ ndex |Co TH6GLXDRUGQFUS7RNE| .02/16/2016 | .02/09/2018 | .....ccvvvevvrererens L A737,633 | 241.4000 69,057 54510 |...| ......54,510 | ...... (14,547) 003
Mozaic Index CALL Options VAGLB Hedge - Fixed Indexed Equity/l | JPMorgan Chase &
INDEX$024 Annuity NA......... ndex |Co TH6GLXDRUGQFUS7RNE| .02/16/2016 | .02/09/2018 | ......c.cvcvvvevevens 820,975 | L 250.8400 | .....cooovrvvririnns | 14,649 9,377 | ... 9,377 (5,272) 003
Mozaic Index CALL Options VAGLB Hedge - Fixed Indexed Equity/l | JPMorgan Chase &
INDEX$024 Annuity NA........ ndex |Co TH6GLXDRUGQFU57RNE| .02/16/2016 | .02/09/2018 | ......cocvevvvevevene 438,098 | ... 251.0500 | ..oooveeeermvenennninns | errrennnn 10,191 | | e 6,497 | ] oo 6,497 (3,694) 003
Mozaic Index CALL Options VAGLB Hedge - Fixed Indexed Equity/l | JPMorgan Chase &
INDEX$024 Annuity NA......... ndex |Co TH6GLXDRUGQFUS7RNE| .02/16/2016 | .02/09/2018 | ......cvcvevvvevcrees | cevered 60,012 | ...... 236.7400 2,999 2,554 | ... 2,554 | ............ (445) 003
Mozaic Index CALL Options VAGLB Hedge - Fixed Indexed Equity/l | JPMorgan Chase &
INDEX$024 Annuity NA........ ndex |Co TH6GLXDRUGQFUS7RNE| .02/16/2016 | .02/09/2018 | ......cocvvvvvevenens L1,942119 | L 249.1500 50,524 33,810 | ... 33810 | ....... (16,714) 003
Mozaic Index CALL Options VAGLB Hedge - Fixed Indexed Equity/l | JPMorgan Chase &
INDEX$024 Annuity NA........ ndex |Co TH6GLXDRUGQFUS7RNE| .02/16/2016 | .02/09/2018 | ......cvcvevcvcvevens | cevere 16,913 | ...... 243.8100 592 AT | ] A4T | (145) 003
Mozaic Index CALL Options VAGLB Hedge - Fixed Indexed Equity/l | JPMorgan Chase &
INDEX$024 Annuity N/A........ ndex |Co TH6GLXDRUGQFUS7RNE| .02/16/2016 | .02/09/2018 | ......covvevvvevevens cern 898,758 | ... 250.5900 | ..ooovevvvvevivinnnnnns | crrreeeenn 21,498 | i | e 13,865 |...| ... 13,865 | ......... (7,633) 003
Mozaic Index CALL Options VAGLB Hedge - Fixed Indexed Equity/l | JPMorgan Chase &
INDEX$024 Annuity .| ndex |Co THBGLXDRUGQFUS7RNE| .02/16/2016 | .02/09/2018 | .. 25,096 | ... 251.0200 585 373 |... 373 (212) 003
Mozaic Index CALL Options VAGLB Hedge - Fixed Indexed Equity/l | JPMorgan Chase &
INDEX$024 Annuity NA........ ndex |Co TH6GLXDRUGQFUS7RNE| .02/16/2016 | .02/09/2018 | ......cocvevvvevevens ...3,028,594 | ...... 2452200 | ..ooooovevreviiiiiniins | 98,331 | s | e 72,006 |...| ......72,006 | ...... (26,325) 003
Mozaic Index CALL Options VAGLB Hedge - Fixed Indexed Equity/l | JPMorgan Chase &
INDEX$024 Annuity N/A......... ndex |Co THBGLXDRUGQFUS7RNE| .02/16/2016 | .02/09/2018 | ....cccoovevmerrrene | vevvrnnend 39,029 | ... 236.7400 | ..ooovevvvccrerrens | e 1,980 | | 1,661 | 1,661 (289) 003,
Mozaic Index CALL Options VAGLB Hedge - Fixed Indexed Equity/l | JPMorgan Chase &
INDEX$024 Annuity NA........ ndex |Co TH6GLXDRUGQFUS7RNE| .02/16/2016 | .02/09/2018 | ........cvcovvevevens ...6,034,621 | ...... 246.3200 | ... | e 184,273 | oo | v, 131,839 |...| ....131,839 | ...... (52,434) 003




Statement as of March 31, 2016 of the NATIONWIDE LIFE AND ANNUITY INSURANCE COMPANY
SCHEDULE DB - PART A - SECTION 1

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

619030

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 Cost of | Initial Cost of C Unrealized | Total Foreign|  Current to Carrying Credit | Effectiveness
Description of Items(s) Hedged, | Schedule| of Date of Rate of Index Premium Premium 0 Valuation Exchange Year's Value of Quality of | at Inception
Used for Income Generation or |/ 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 Replicated Identifier | (a) or Central Clearinghouse Date Expiration | Contracts Amount (Paid) Paid Paid Income Carrying Value | e| FairValue | (Decrease) | B.A.C.V. | Accretion Items Exposure Entity end (b)
Mozaic Index CALL Options VAGLB Hedge - Fixed Indexed Equity/l | JPMorgan Chase &
INDEX$024 Annuity NA........ ndex |Co TH6GLXDRUGQFUS7RNE| .02/16/2016 | .02/09/2018 | ......c.cocvvvevevene ...1,226,929 | ...... 244.0800 | ...oooooovvevrrerennnns | correeenn 2807 | s | e 31816 |..| ......31,816 | ...... (10,591) 003
Mozaic Index CALL Options VAGLB Hedge - Fixed Indexed Equity/l | JPMorgan Chase &
INDEX$024 Annuity N/A........ ndex 0 TH6GLXDRUGQFUS7RNE| .02/16/2016 | .02/11/2019 | ....covvvvevvreverens ...1,281,902 | ...... 238.2100 | ..ooovvvevveviieiinnins | e T4 126 | s | e 57,325 | .| ...57,325 | ...... (16,801) 003
Mozaic Index CALL Options VAGLB Hedge - Fixed Indexed Equity/l | JPMorgan Chase &
INDEX$024 Annuity N/A......... ndex |Co THBGLXDRUGQFUS7RNE| .02/16/2016 | .02/11/2019 | ....oovvvvvvern e 135417 | L 241.9300 6,795 4941 || e 4941 | L (1,854) 003.
Mozaic Index CALL Options VAGLB Hedge - Fixed Indexed Equity/l | JPMorgan Chase &
INDEX$024 Annuity NA........ ndex 0 7H6GLXDRUGQFUS7RNE| .02/16/2016 | .02/11/2019 | ....covvvvevvrererens 142768 | 260.6200 3,204 1,502 | o] oo 1,502 | oo (1,702) 003,
Mozaic Index CALL Options VAGLB Hedge - Fixed Indexed Equity/l | JPMorgan Chase &
INDEX$024 Annuity N/A......... ndex |Co THBGLXDRUGQFUS7RNE| .02/16/2016 | .02/11/2019 | ....oovvovvreren ....3,500,679 | ... 239.4400 | ..oooovvvvereriiens | o 193,363 | ..o | v 146,606 |...| ......146,606 | ....... (46,757) 003,
Mozaic Index CALL Options VAGLB Hedge - Fixed Indexed Equity/l | JPMorgan Chase &
INDEX$024 Annuity NA........ ndex 0 TH6GLXDRUGQFUS7RNE| .02/16/2016 | .02/11/2019 | .....covvvevvrerenens ...5,941,040 | ..... 240.6500 | .....ooooovvvveiiiiiins | oo 313,265 | ..o | v 232,892 |...| ....232,892 | ...... (80,373) 003
Mozaic Index CALL Options VAGLB Hedge - Fixed Indexed Equity/l | JPMorgan Chase &
INDEX$024 Annuity N/A......... ndex |Co THBGLXDRUGQFUS7RNE| .02/16/2016 | .02/11/2019 | .....oooovvver ....3,007,440 | ...... 250.0500 | ..oooorvvreriiens [ e 108,521 | oo | v 66,823 |...| .......66,823 | ....... (41,698) 003,
Mozaic Index CALL Options VAGLB Hedge - Fixed Indexed Equity/l | JPMorgan Chase &
INDEX$024 Annuity .| ndex 0 TH6GLXDRUGQFUS7RNE| .02/16/2016 | .02/11/2019 | . ...3,680,276 | ...... 240.8200 .192,847 142,916 ... | ....142,916 | ...... (49,931) 003
Mozaic Index CALL Options VAGLB Hedge - Fixed Indexed Equity/l | JPMorgan Chase &
INDEX$024 Annuity N/A......... ndex |Co THBGLXDRUGQFUS7RNE| .02/16/2016 | .02/11/2019 303,946 255.3100 8,707 4723 | .| e 4723 (3,984) 003.
Mozaic Index CALL Options VAGLB Hedge - Fixed Indexed Equity/l | JPMorgan Chase &
INDEX$024 Annuity NA........ ndex |Co 7H6GLXDRUGQFUS7RNE| .02/16/2016 | .02/09/2018 | ......cocvvvvvevenens 870,237 | 2455600 | ...oovovvvrevriiriniins | 21,348 | s | e 15,528 |...| ......15,528 (5,820) 003
Mozaic Index CALL Options VAGLB Hedge - Fixed Indexed Equity/l | JPMorgan Chase &
INDEX$024 Annuity NA........ ndex |Co TH6GLXDRUGQFU57RNE| .02/16/2016 | .02/11/2019 | ..oovvvevevvrererens ...19,600,076 | ... 240.3200 | ..ooovevenreneiii | 1,047,185 | i | v 782,436 |...| ....782436 | .... (264,749) 003
Mozaic Index CALL Options VAGLB Hedge - Fixed Indexed Equity/l | JPMorgan Chase &
INDEX$024 Annuity NA......... ndex |Co TH6GLXDRUGQFUS7RNE| .02/16/2016 | .02/11/2019 | ....coovvvvvcreveres ...6,818279 | ...... 248.8900 258,362 | ..o | v 163,323 |...| ......163,323 (95,039) 003
Mozaic Index CALL Options VAGLB Hedge - Fixed Indexed Equity/l | JPMorgan Chase &
INDEX$024 Annuity NA........ ndex |Co TH6GLXDRUGQFUS7RNE| .02/16/2016 | .02/11/2019 | ...oovvvevevvrererens ...1,992,455 | ...... 253.9000 | ..oovvevvvvvvvivnnninns | errrneennnB0,841 | eiiiiiiiiiiiiiiiniins | oo 34,163 | ...| ......34,163 | ...... (26,678) 003
Mozaic Index CALL Options VAGLB Hedge - Fixed Indexed Equity/l | JPMorgan Chase &
INDEX$024 Annuity NA......... ndex |Co TH6GLXDRUGQFUS7RNE| .02/16/2016 | .02/11/2019 | ....coovvvevcvereres ...1,643,169 | ...... 239.8300 | ...ooovvvvrvveveiennins | cerreeennn 84T | s | e 67,377 | ..| ......67,377 (22,034) 003
Mozaic Index CALL Options VAGLB Hedge - Fixed Indexed Equity/l | JPMorgan Chase &
INDEX$024 Annuity NA........ ndex |Co TH6GLXDRUGQFUS7RNE| .02/16/2016 | .02/11/2019 | ....oovvevevvrererens ..15,645,853 | ...... 2478100 | ..ooovvveveverivivenins | oo 619,867 | ..o | v 401,441 | .| ....401441 | ... (218,426) 003
Mozaic Index CALL Options VAGLB Hedge - Fixed Indexed Equity/l | JPMorgan Chase &
INDEX$024 Annuity NA......... ndex |Co TH6GLXDRUGQFUS7RNE| .02/16/2016 | .02/11/2019 | ....covvvvevcvevenes ... 1403613 | ...... 247.6300 56,071 36424 | .| .....36424 | ... (19,647) 003
Mozaic Index CALL Options VAGLB Hedge - Fixed Indexed Equity/l | JPMorgan Chase &
INDEX$024 Annuity NA........ ndex |Co TH6GLXDRUGQFUS7RNE| .02/16/2016 | .02/11/2019 | ....covvvvevvrererens ceenni 243,666 | ..... 247.8200 9,654 6,248 | ... 6,248 | .........(3,406) 003
Mozaic Index CALL Options VAGLB Hedge - Fixed Indexed Equity/l | JPMorgan Chase &
INDEX$024 Annuity NA........ ndex |Co TH6GLXDRUGQFUS7RNE| .02/16/2016 | .02/11/2019 | .....ocvvvvvvverenes 00388,190 | ... 2435000 | ...oooovovverivriinnins | e 18,315 | s | e 12,941 || 12,941 (5,374) 003
Mozaic Index CALL Options VAGLB Hedge - Fixed Indexed Equity/l | JPMorgan Chase &
INDEX$024 Annuity N/A........ ndex |Co TH6GLXDRUGQFUS7RNE| .02/16/2016 | .02/11/2019 | ....covvvvevvrererens ..29,990,309 | ...... 246.7200 | ..ooooovvereveierinnnns | o 1,243,639 | ...oovoveveveriviiinins | cerevererened 823728 |...| ....823728 | ... (419,911) 003
Mozaic Index CALL Options VAGLB Hedge - Fixed Indexed Equity/l | JPMorgan Chase &
INDEX$024 Annuity .| ndex |Co THBGLXDRUGQFUS7RNE| .02/16/2016 | .02/11/2019 | .. ....1,596,749 | ...... 2440900 (22,209) 003,
Mozaic Index CALL Options VAGLB Hedge - Fixed Indexed Equity/l | JPMorgan Chase &
INDEX$024 Annuity NA........ ndex |Co TH6GLXDRUGQFUS7RNE| .02/16/2016 | .02/09/2018 | ......cocvevvvevevens 31217 | 243.2300 | ..ooovovevreviiiiinnins | e 13,443 | s | e 10,253 |...| .......10,253 | ......... (3,190) 003
Mozaic Index CALL Options VAGLB Hedge - Fixed Indexed Equity/l | JPMorgan Chase &
INDEX$024 Annuity N/A......... ndex |Co THBGLXDRUGQFUS7RNE| .02/16/2016 | .02/09/2018 | .....ccooremmecrrrene | vevvrerens 76,183 | ...... 256.7400 | ..ovooovrrvereverine | verinenn 1,246 671 |... 671 (575) 003
Mozaic Index CALL Options VAGLB Hedge - Fixed Indexed Equity/l | JPMorgan Chase &
INDEX$024 Annuity NA........ ndex |Co TH6GLXDRUGQFUS7RNE| .02/16/2016 | .02/09/2018 | ........cvcovvevevens w0 192,855 | L. 243.8900 6,729 5,064 | ... 5064 | ... (1,665) 003
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Showing all Options, Caps, Floors, Collars, Swaps and Forwards Open as of Current Statement Date
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1 2 3 4 5 6 7 8 9 10 1 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative
Prior Year(s) | Current Year Adjustment Hedge
Type(s) Strike Price, | Initial Cost of | Initial Cost of C Unrealized | Total Foreign|  Current to Carrying Credit | Effectiveness
Description of Items(s) Hedged, | Schedule| of Date of Rate of Index Premium Premium 0 Valuation Exchange Year's Value of Quality of | at Inception
Used for Income Generation or |/ 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 Replicated Identifier | (a) or Central Clearinghouse Date Expiration | Contracts Amount (Paid) Paid Paid Income Carrying Value | e| FairValue | (Decrease) | B.A.C.V. | Accretion Items Exposure Entity end (b)
Mozaic Index CALL Options VAGLB Hedge - Fixed Indexed Equity/l | JPMorgan Chase &
INDEX$024 Annuity NA........ ndex |Co TH6GLXDRUGQFUS7RNE| .02/16/2016 | .02/09/2018 | ......cvcvcvevcvcvens | cevere 23716 | ... 239.3300 | ....occcvcciccicins | cvvveennnnnn1,046 856 |... 856 | .......... (190) 003
Mozaic Index CALL Options VAGLB Hedge - Fixed Indexed Equity/l | JPMorgan Chase &
INDEX$024 Annuity N/A........ ndex 0 TH6GLXDRUGQFUS7RNE| .02/16/2016 | .02/09/2018 | ......cocvovvvevenens we173,665 | ... 247.1600 5,060 3,552 ... 3,552 | ... (1,508) 003
Mozaic Index CALL Options VAGLB Hedge - Fixed Indexed Equity/l | JPMorgan Chase &
INDEX$024 Annuity N/A......... ndex |Co THBGLXDRUGQFUS7RNE| .02/16/2016 | .02/09/2018 | .......ccoorernnee 1ernnD96,849 | L 239.5800 25,977 21181 || 21,181 | e (4,796) 003.
Mozaic Index CALL Options VAGLB Hedge - Fixed Indexed Equity/l | JPMorgan Chase &
INDEX$024 Annuity NA........ ndex 0 7H6GLXDRUGQFUS7RNE| .03/03/2016 | .02/28/2018 | .....ccvovevvveverins | cerere 47518 | ...... 2431600 | ..ooovovvvrvrnis | v 1,828 | i | 1,328 | | 1,328 (500) 003
Mozaic Index CALL Options VAGLB Hedge - Fixed Indexed Equity/l | JPMorgan Chase &
INDEX$024 Annuity N/A......... ndex |Co THBGLXDRUGQFUS7RNE| .03/03/2016 | .02/28/2018 | ........coocvevcen ....1,615,068 | ...... 2524100 | oo | e LA | i | s 21672 | .| 21,672 | ... (15,499) 003.
Mozaic Index CALL Options VAGLB Hedge - Fixed Indexed Equity/l | JPMorgan Chase &
INDEX$024 Annuity NA........ ndex 0 TH6GLXDRUGQFUS7RNE| .03/03/2016 | .02/28/2018 | ........coovvvevevens ....2,068,045 | ...... 241.9800 | ..ooovovvvvvvrieiininns | 84483 | s | e 62,824 |...| .....62,824 | ...... (21,659) 003
Mozaic Index CALL Options VAGLB Hedge - Fixed Indexed Equity/l | JPMorgan Chase &
INDEX$024 Annuity N/A......... ndex |Co THBGLXDRUGQFUS7RNE| .03/03/2016 | .02/28/2018 | ..........cccvevecnes 218409 | 251.1500 5413 3,266 | ... 3,266 | ......... (2,147) 003.
Mozaic Index CALL Options VAGLB Hedge - Fixed Indexed Equity/l | JPMorgan Chase &
INDEX$024 Annuity .| ndex 0 TH6GLXDRUGQFUS7RNE| .03/03/2016 | .02/28/2018 | . ..1,202125 | 251.6400 28,951 17,240 |...| ... 17,240 | ... (11,711) 003,
Mozaic Index CALL Options VAGLB Hedge - Fixed Indexed Equity/l | JPMorgan Chase &
INDEX$024 Annuity N/A......... ndex |Co THBGLXDRUGQFUS7RNE| .03/03/2016 | .02/28/2018 | ..........ccccevevns ..rr. 886,084 | ... 249.5200 | ..ooovorvvcinriiens | 2144 | | s 15,183 |..| ......15,183 (8,961) 003.
Mozaic Index CALL Options VAGLB Hedge - Fixed Indexed Equity/l | JPMorgan Chase &
INDEX$024 Annuity NA........ ndex |Co 7H6GLXDRUGQFUS7RNE| .03/03/2016 | .02/28/2018 | .....ocveveveveverins | v 91,878 | ...... 247.5700 2,794 1,842 || s 1,842 (952) 003
Mozaic Index CALL Options VAGLB Hedge - Fixed Indexed Equity/l | JPMorgan Chase &
INDEX$024 Annuity NA........ ndex |Co 7H6GLXDRUGQFU57RNE| .03/03/2016 | .02/28/2018 | .....ccvvveveveverene ...4,603,342 | ...... 250.3700 | ..ooovevevvverivinnnins | cereree ARETT£: T Y 73510 |...| 73,510 | ..eeee. (45,868) 003
Mozaic Index CALL Options VAGLB Hedge - Fixed Indexed Equity/l | JPMorgan Chase &
INDEX$024 Annuity NA......... ndex |Co TH6GLXDRUGQFUS7RNE| .03/03/2016 | .02/28/2018 | ......c.cocvvvevevens v 494,064 | 250.7100 | ..o | 12,569 | i | v 7,668 | | 7,668 | ... (4,901) 003
Mozaic Index CALL Options VAGLB Hedge - Fixed Indexed Equity/l | JPMorgan Chase &
INDEX$024 Annuity NA........ ndex |Co TH6GLXDRUGQFU57RNE| .03/03/2016 | .02/28/2018 | ......cvvvevvvererens 2,130,147 | ...... 248.3800 | ..ooovvvvvveviivniniins | errrneennB1,894 | i | e 40,042 |...| ......40,042 | ....... (21,852) 003
Mozaic Index CALL Options VAGLB Hedge - Fixed Indexed Equity/l | JPMorgan Chase &
INDEX$024 Annuity NA......... ndex |Co 7H6GLXDRUGQFUS7RNE| .03/03/2016 | .02/28/2018 | ........coovvvevevens ..5,121,185 | ...... 248.6200 | ......oooovvvvvriinnins | e 146,909 | .oovvvvvvvcerrvvvveens | v 94,426 |...| .....94,426 | ...... (52,483) 003
Mozaic Index CALL Options VAGLB Hedge - Fixed Indexed Equity/l | JPMorgan Chase &
INDEX$024 Annuity NA........ ndex |Co 7H6GLXDRUGQFU57RNE| .03/03/2016 | .02/28/2018 | ......cocvovvvevenene 213316 | ... 2421600 | ..oooveevereeeierins | crrrennn 11,0684 | i | 8,199 [ ] 8,199 (2,865) 003
Mozaic Index CALL Options VAGLB Hedge - Fixed Indexed Equity/l | JPMorgan Chase &
INDEX$024 Annuity NA......... ndex |Co 7H6GLXDRUGQFUS7RNE| .03/03/2016 | .02/28/2018 | ........cocovvevevee 132,332 | 248.3700 3,845 2490 | .| e 2,490 | ... (1,355) 003
Mozaic Index CALL Options VAGLB Hedge - Fixed Indexed Equity/l | JPMorgan Chase &
INDEX$024 Annuity NA........ ndex |Co TH6GLXDRUGQFUS7RNE| .03/03/2016 | .02/28/2018 | .....ccvevevevevevens | ccreree 32,106 | ...... 248.4900 928 598 |... 598 (330) 003
Mozaic Index CALL Options VAGLB Hedge - Fixed Indexed Equity/l | JPMorgan Chase &
INDEX$024 Annuity NA........ ndex |Co TH6GLXDRUGQFUS7RNE| .03/03/2016 | .02/28/2019 | .....oovevevcveverens | cever 44401 | ...... 243.1900 2,215 1519 || s 1,519 | o (696) 003
Mozaic Index CALL Options VAGLB Hedge - Fixed Indexed Equity/l | JPMorgan Chase &
INDEX$024 Annuity N/A........ ndex |Co TH6GLXDRUGQFUS7RNE| .03/03/2016 | .02/28/2019 | .....ccvvvevvvererens 531,258 | 243.5600 26,135 17,788 |...| .....17,788 (8,347) 003
Mozaic Index CALL Options VAGLB Hedge - Fixed Indexed Equity/l | JPMorgan Chase &
INDEX$024 Annuity .| ndex |Co THBGLXDRUGQFUS7RNE| .03/03/2016 | .02/28/2019 326,183 | ...... 243.6000 5,124) 003.
Mozaic Index CALL Options VAGLB Hedge - Fixed Indexed Equity/l | JPMorgan Chase &
INDEX$024 Annuity NA........ ndex |Co TH6GLXDRUGQFUS7RNE| .03/03/2016 | .02/28/2019 | .....ccvvvevvvevenens ....1,505,980 | ...... 258.1800 | ..ooovvvvvvvvevvveniins | eereeenen39,983 | oo | e 19,384 |..| ......19,384 | ... (20,599) 003
Mozaic Index CALL Options VAGLB Hedge - Fixed Indexed Equity/l | JPMorgan Chase &
INDEX$024 Annuity N/A......... ndex |Co THBGLXDRUGQFUS7RNE| .03/03/2016 | .02/28/2019 | ......coooorvenn ....6,682,643 | ... 243.1900 328,429 225170 |...| .....225170 | ..... (103,259) 003.
Mozaic Index CALL Options VAGLB Hedge - Fixed Indexed Equity/l | JPMorgan Chase &
INDEX$024 Annuity NA........ ndex |Co TH6GLXDRUGQFUS7RNE| .03/03/2016 | .02/28/2019 | ......coovovvvevenens L.3774402 | ... 242.9500 | ....oooooveveriiiiiiins | oo 190,178 | cooovvevvvvvecvcvvecens | v 130,903 |...| ......130,903 (59,275) 003
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Showing all Options, Caps, Floors, Collars, Swaps and Forwards Open as of Current Statement Date
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1 2 3 4 5 6 7 8 9 10 1 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative
Prior Year(s) | Current Year Adjustment Hedge
Type(s) Strike Price, | Initial Cost of | Initial Cost of C Unrealized | Total Foreign|  Current to Carrying Credit | Effectiveness
Description of Items(s) Hedged, | Schedule| of Date of Rate of Index Premium Premium 0 Valuation Exchange Year's Value of Quality of | at Inception
Used for Income Generation or |/ 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 Replicated Identifier | (a) or Central Clearinghouse Date Expiration | Contracts Amount (Paid) Paid Paid Income Carrying Value | e| FairValue | (Decrease) | B.A.C.V. | Accretion Items Exposure Entity end (b)
Mozaic Index CALL Options VAGLB Hedge - Fixed Indexed Equity/l | JPMorgan Chase &
INDEX$024 Annuity NA........ ndex |Co 7H6GLXDRUGQFUS7RNE| .03/03/2016 | .02/28/2019 | .....ccvvvevvvevenes .....2,659,522 253.8400 85,583 46471 | .| .....46471 | ... (39,112) 003
Mozaic Index CALL Options VAGLB Hedge - Fixed Indexed Equity/l | JPMorgan Chase &
INDEX$024 Annuity N/A........ ndex 0 TH6GLXDRUGQFUS7RNE| .03/03/2016 | .02/28/2019 | .....ccvvvevvvevenens ...9,220,263 | ...... 2434700 | ..ooovovevvvvreiiiinins | oo 455,102 | coovvvcecerecncneeneees | s 310,339 |...| ....310,339 | .... (144,763) 003
Mozaic Index CALL Options VAGLB Hedge - Fixed Indexed Equity/l | JPMorgan Chase &
INDEX$024 Annuity N/A......... ndex |Co THBGLXDRUGQFUS7RNE| .03/03/2016 | .02/28/2018 | .....ccoovervrene | vevvrerens 13,813 | ... 255.1000 270 146 | .| e 146 | ............ (124) 003.
Mozaic Index CALL Options VAGLB Hedge - Fixed Indexed Equity/l | JPMorgan Chase &
INDEX$024 Annuity NA........ ndex 0 7H6GLXDRUGQFUS7RNE| .03/03/2016 | .02/28/2019 | .....ccvvvevvvevenens .....3,935,560 | ... 254.2800 | ....oooooveveriiiiiiins | e VL 37\ Y 66,728 |...| .....66,728 | ...... (57,492) 003
Mozaic Index CALL Options VAGLB Hedge - Fixed Indexed Equity/l | JPMorgan Chase &
INDEX$024 Annuity N/A......... ndex |Co THBGLXDRUGQFUS7RNE| .03/03/2016 | .02/28/2019 | ......cooooenn ..13,676,494 | ... 243.1000 | oo [ e 684,612 | oo | e 470,256 |...| .....470,256 | ... (214,356) 003,
Mozaic Index CALL Options VAGLB Hedge - Fixed Indexed Equity/l | JPMorgan Chase &
INDEX$024 Annuity NA........ ndex 0 TH6GLXDRUGQFUS7RNE| .03/03/2016 | .02/28/2019 | ......coovevvvevevens ....6,024,100 | ...... 251.2900 | ..ooovovevvvvviiiiniins | oo 216,384 | ... | v 124915 | .| ... 124915 | ... (91,469) 003
Mozaic Index CALL Options VAGLB Hedge - Fixed Indexed Equity/l | JPMorgan Chase &
INDEX$024 Annuity N/A......... ndex |Co THBGLXDRUGQFUS7RNE| .03/03/2016 | .02/28/2019 | ........ccovcvevccns 12,112,457 | 253.3000 399,235 219,581 | .| ....219,581 | ... (179,654) 003.
Mozaic Index CALL Options VAGLB Hedge - Fixed Indexed Equity/l | JPMorgan Chase &
INDEX$024 Annuity .| ndex 0 TH6GLXDRUGQFUS7RNE| .03/03/2016 | .02/28/2019 | . ....1,289,056 | ... 242.9200 65,004 44,784 44784 | ... (20,220) 003
Mozaic Index CALL Options VAGLB Hedge - Fixed Indexed Equity/l | JPMorgan Chase &
INDEX$024 Annuity N/A......... ndex |Co THBGLXDRUGQFUS7RNE| .03/03/2016 | .02/28/2019 | ........ccovcvevcrns ..15,810,445 | ...... 250.5200 | ..o | v 586,751 | oo | e 344,806 |...| .....344,806 | ... (241,945) 003.
Mozaic Index CALL Options VAGLB Hedge - Fixed Indexed Equity/l | JPMorgan Chase &
INDEX$024 Annuity NA........ ndex |Co 7H6GLXDRUGQFUS7RNE| .03/03/2016 | .02/28/2019 | .....ccvvvevvvevenens ..11,002,918 | ...... 251.5000 | ..ooovovvvvvvviiiiniins | oo 391,605 | ..o | v 225014 |..| ....225014 | .... (166,591) 003
Mozaic Index CALL Options VAGLB Hedge - Fixed Indexed Equity/l | JPMorgan Chase &
INDEX$024 Annuity NA........ ndex |Co TH6GLXDRUGQFU57RNE| .03/03/2016 | .02/28/2019 | ....covveveverererens wee 176,030 | e 251.4000 6,294 3,624 |.. 3,624 (2,670) 003
Mozaic Index CALL Options VAGLB Hedge - Fixed Indexed Equity/l | JPMorgan Chase &
INDEX$024 Annuity NA......... ndex |Co TH6GLXDRUGQFUS7RNE| .03/03/2016 | .02/28/2019 | .....ccvcvevvvevevene <...858,806 | ... 2485100 | ..ooooovvvreviriiiniins | 28,588 | oo | e 16,346 |...| .......16,346 | ...... (10,242) 003
Mozaic Index CALL Options VAGLB Hedge - Fixed Indexed Equity/l | JPMorgan Chase &
INDEX$024 Annuity NA........ ndex |Co TH6GLXDRUGQFU57RNE| .03/03/2016 | .02/28/2019 | .....ccveveverererens ...39,813,089 | ...... 249.2100 | ..oovvevverevrniii | 1,560,977 | i | v 944,860 | ...| ....944,860 | ... (616,117) 003
Mozaic Index CALL Options VAGLB Hedge - Fixed Indexed Equity/l | JPMorgan Chase &
INDEX$024 Annuity NA......... ndex |Co 7H6GLXDRUGQFUS7RNE| .03/03/2016 | .02/28/2018 | ........coovvvevevens 000207786 | ... 243.5600 | ......ccoocccccvirii | wvvrennnnnnn7,831 5643 | ... 5643 | ... (2,188) 003
Mozaic Index CALL Options VAGLB Hedge - Fixed Indexed Equity/l | JPMorgan Chase &
INDEX$024 Annuity NA........ ndex |Co 7H6GLXDRUGQFU57RNE| .03/03/2016 | .02/28/2019 | .....ccvvvevvvevenens 2,576,258 | ...... 2478400 | ...ooooveveeerevivinins | e 106,832 | cooovvvevcveeencrrecens | v 66,667 |...| ......66,667 | ...... (40,165) 003
Mozaic Index CALL Options VAGLB Hedge - Fixed Indexed Equity/l | JPMorgan Chase &
INDEX$024 Annuity NA......... ndex |Co 7H6GLXDRUGQFUS7RNE| .03/03/2016 | .02/28/2018 | ......ovovevvvevcvees | cever 91,083 | ...... 242.8500 3,559 2,602 | ... 2,602 (957) 003
Mozaic Index CALL Options VAGLB Hedge - Fixed Indexed Equity/l | JPMorgan Chase &
INDEX$024 Annuity NA........ ndex |Co TH6GLXDRUGQFUS7RNE| .03/03/2016 | .02/28/2018 | ......cocvcvvvevevene 100399,982 | ... 253.4600 8,647 4894 | .| .....4894 | .....(3753) 003
Mozaic Index CALL Options VAGLB Hedge - Fixed Indexed Equity/l | JPMorgan Chase &
INDEX$024 Annuity NA........ ndex |Co TH6GLXDRUGQFUS7RNE| .03/03/2016 | .02/28/2018 | ........cocvvvvvevene .......908,988 | ...... 242.7500 35,714 26,157 |...| .......26,157 (9,557) 003
Mozaic Index CALL Options VAGLB Hedge - Fixed Indexed Equity/l | JPMorgan Chase &
INDEX$024 Annuity N/A........ ndex |Co TH6GLXDRUGQFUS7RNE| .03/03/2016 | .02/28/2018 | .....ccvevevevevevens | cererer 21,398 | ... 251.5900 517 308 |... 308 (209) 003
Mozaic Index CALL Options VAGLB Hedge - Fixed Indexed Equity/l | JPMorgan Chase &
INDEX$024 Annuity .| ndex |Co THBGLXDRUGQFUS7RNE| .03/03/2016 | .02/28/2018 | .. ..B41776 | ...... 2422100 25,927 19,185 6,742) 003
Mozaic Index CALL Options VAGLB Hedge - Fixed Indexed Equity/l | JPMorgan Chase &
INDEX$024 Annuity NA........ ndex |Co TH6GLXDRUGQFUS7RNE| .03/22/2016 | .03/16/2018 | ......cocvovvvevevens 10301702 | 242.3300 | ... | 11,345 9,036 | ... 9,036 (2,309) 003
Mozaic Index CALL Options VAGLB Hedge - Fixed Indexed Equity/l | JPMorgan Chase &
INDEX$024 Annuity N/A......... ndex |Co THBGLXDRUGQFUS7RNE| .03/22/2016 | .03/16/2018 | ......cocoorvcen LG1,617,511 250.8900 39,354 25,208 | ... 25208 | ... (14,146) 003.
Mozaic Index CALL Options VAGLB Hedge - Fixed Indexed Equity/l | JPMorgan Chase &
INDEX$024 Annuity NA........ ndex |Co TH6GLXDRUGQFUS7RNE| .03/22/2016 | .03/16/2018 | ........cocovvvvevens 126,933 | L. 242.8400 | .....oooois | 27,805 | s | e 21,011 | .| ....21,01 (6,594) 003
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1 2 3 4 5 6 7 8 9 10 1 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative
Prior Year(s) | Current Year Adjustment Hedge
Type(s) Strike Price, | Initial Cost of | Initial Cost of C Unrealized | Total Foreign|  Current to Carrying Credit | Effectiveness
Description of Items(s) Hedged, | Schedule| of Date of Rate of Index Premium Premium 0 Valuation Exchange Year's Value of Quality of | at Inception
Used for Income Generation or |/ 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 Replicated Identifier | (a) or Central Clearinghouse Date Expiration | Contracts Amount (Paid) Paid Paid Income Carrying Value | e| FairValue | (Decrease) | B.A.C.V. | Accretion Items Exposure Entity end (b)
Mozaic Index CALL Options VAGLB Hedge - Fixed Indexed Equity/l | JPMorgan Chase &
INDEX$024 Annuity NA........ ndex |Co TH6GLXDRUGQFUS7RNE| .03/22/2016 | .03/16/2018 | ......c.cocvvvevevee 2 553,161 | 251.3600 | .....ccocooececcvcvic | vvvrennnnn13,095 8,287 |... 8,287 | ........ (4,808) 003
Mozaic Index CALL Options VAGLB Hedge - Fixed Indexed Equity/l | JPMorgan Chase &
INDEX$024 Annuity N/A........ ndex 0 TH6GLXDRUGQFUS7RNE| .03/22/2016 | .03/16/2018 | ......cocvovvvevenens 2493772 | ... 250.2100 63,133 41121 || 41121 | (22,012) 003
Mozaic Index CALL Options VAGLB Hedge - Fixed Indexed Equity/l | JPMorgan Chase &
INDEX$024 Annuity N/A......... ndex |Co THBGLXDRUGQFUS7RNE| .03/22/2016 | .03/16/2018 | ......coooocnn 10nn825,620 | ... 250.4400 | ..ooooovvvecreriiens | e 15,633 | | s 10122 |..| .......10,122 (5,511) 003
Mozaic Index CALL Options VAGLB Hedge - Fixed Indexed Equity/l | JPMorgan Chase &
INDEX$024 Annuity NA........ ndex 0 TH6GLXDRUGQFUS7RNE| .03/22/2016 | .03/16/2018 | ......cococovvevevens ....5,612,640 | ...... 248.9500 | .....oooovvvvvviivinins | oo 180,182 | covovvevvvvvccervcecens | s 120,791 |...| .....120,791 (59,391) 003
Mozaic Index CALL Options VAGLB Hedge - Fixed Indexed Equity/l | JPMorgan Chase &
INDEX$024 Annuity N/A......... ndex |Co THBGLXDRUGQFUS7RNE| .03/22/2016 | .03/16/2018 | ......coooorvvcrn 361,437 | 248.8300 9,908 6,666 |...| ..........6,666 (3,242) 003.
Mozaic Index CALL Options VAGLB Hedge - Fixed Indexed Equity/l | JPMorgan Chase &
INDEX$024 Annuity NA........ ndex 0 TH6GLXDRUGQFUS7RNE| .03/22/2016 | .03/16/2018 | ........cvovvvevenens ...3,532819 | ... 248.7300 | ...oovovvervirns | e 97,424 65,679 | ... 65,679 | ...... (31,745) 003
Mozaic Index CALL Options VAGLB Hedge - Fixed Indexed Equity/l | JPMorgan Chase &
INDEX$024 Annuity N/A......... ndex |Co THBGLXDRUGQFUS7RNE| .03/22/2016 | .03/15/2019 | .....ocooovrrcnn 1 280,504 | 2427900 | ..ovoovrrrmervcrine | eerenn 13,880 9,893 | ... 9,893 (3,987) 003,
Mozaic Index CALL Options VAGLB Hedge - Fixed Indexed Equity/l | JPMorgan Chase &
INDEX$024 Annuity .| ndex 0 TH6GLXDRUGQFUS7RNE| .03/22/2016 | .03/15/2019 | . 118,565 | 242.7000 5,886 4,203 003
Mozaic Index CALL Options VAGLB Hedge - Fixed Indexed Equity/l | JPMorgan Chase &
INDEX$024 Annuity N/A......... ndex |Co THBGLXDRUGQFUS7RNE| .03/22/2016 | .03/16/2018 | .....ccoovvvvcrvrens | vevvrenend 23,862 | ... 243.1000 894 677 |... 677 (217) 003.
Mozaic Index CALL Options VAGLB Hedge - Fixed Indexed Equity/l | JPMorgan Chase &
INDEX$024 Annuity NA........ ndex |Co TH6GLXDRUGQFUS7RNE| .03/22/2016 | .03/15/2019 | .....covvvevereverens ...1,661,644 | ... 242.6800 82,563 58972 |...| ......58,972 (23,591) 003
Mozaic Index CALL Options VAGLB Hedge - Fixed Indexed Equity/l | JPMorgan Chase &
INDEX$024 Annuity N/A......... ndex |Co TH6GLXDRUGQFUS7RNE| .03/22/2016 | .03/15/2019 | ...oovvvvvvrvncrienns ..1,334,184 | ... 256.9800 36,299 19,044 | .| ......19,044 | ....... (17,255) 003
Mozaic Index CALL Options VAGLB Hedge - Fixed Indexed Equity/l | JPMorgan Chase &
INDEX$024 Annuity NA......... ndex |Co TH6GLXDRUGQFUS7RNE| .03/22/2016 | .03/15/2019 | .....ccvvvevvveverens ...5,987,310 | ...... 242.1600 | ...oooovvvvvvririiniins | e 303,647 | ..o | v 218,801 |...| ....218,801 | ...... (84,846) 003
Mozaic Index CALL Options VAGLB Hedge - Fixed Indexed Equity/l | JPMorgan Chase &
INDEX$024 Annuity NA........ ndex |Co TH6GLXDRUGQFUS7RNE| .03/22/2016 | .03/15/2019 | ...cvvveveverererens ...1,235813 | ...... 242.8100 | ..oovvevvvrevivirnnnins | errrneennb1,100 | i | e 43538 |...| ......43,538 | ....... (17,562) 003
Mozaic Index CALL Options VAGLB Hedge - Fixed Indexed Equity/l | JPMorgan Chase &
INDEX$024 Annuity NA......... ndex |Co TH6GLXDRUGQFUS7RNE| .03/22/2016 | .03/15/2019 | .....ccvvvevvverenens ...1,464,628 | ...... 253.3800 | ...oooovvvrevrverinnins | eorreeeensB,770 | s | oo 26,782 | ...| ......26,782 | ...... (19,988) 003
Mozaic Index CALL Options VAGLB Hedge - Fixed Indexed Equity/l | JPMorgan Chase &
INDEX$024 Annuity NA........ ndex |Co TH6GLXDRUGQFUS7RNE| .03/22/2016 | .03/15/2019 | ....ccvvevevvrerenens 13,729,981 | ...... 242.3200 | ..ooovoveveeeriiininins | oo 691,803 | ..o | v 497,263 | ...| ....497,263 | ... (194,540) 003
Mozaic Index CALL Options VAGLB Hedge - Fixed Indexed Equity/l | JPMorgan Chase &
INDEX$024 Annuity NA......... ndex |Co TH6GLXDRUGQFUS7RNE| .03/22/2016 | .03/15/2019 | .....ccvvvvvvvevenes ....4,910,606 | ..... 2531200 | ...oooovevvvvriiiiniins | e 158,628 | ..oovvvvvvvceevcvcveees | v 91,373 | .| ....91,373 | ... (67,255) 003
Mozaic Index CALL Options VAGLB Hedge - Fixed Indexed Equity/l | JPMorgan Chase &
INDEX$024 Annuity NA........ ndex |Co TH6GLXDRUGQFUS7RNE| .03/22/2016 | .03/15/2019 | .....ccvevevrverenens ...5,923,156 | ..... 243.0100 290,413 206,319 |...| ....206,319 | ...... (84,094) 003
Mozaic Index CALL Options VAGLB Hedge - Fixed Indexed Equity/l | JPMorgan Chase &
INDEX$024 Annuity NA........ ndex |Co TH6GLXDRUGQFUS7RNE| .03/22/2016 | .03/15/2019 | .....ccvvvvvcrevenes ...1428335 | ...... 250.6400 | ....ocooovveverrirnnnns | eerreeenn 51,364 | s | e 31,287 |...| ......31,287 (20,077) 003
Mozaic Index CALL Options VAGLB Hedge - Fixed Indexed Equity/l | JPMorgan Chase &
INDEX$024 Annuity N/A........ ndex |Co TH6GLXDRUGQFUS7RNE| .03/22/2016 | .03/15/2019 | ....ccvvvvevrrerenens .15,495,136 | ..... 251.8200 529,199 314,285 |...| ....314,285 | ... (214,914) 003
Mozaic Index CALL Options VAGLB Hedge - Fixed Indexed Equity/l | JPMorgan Chase &
INDEX$024 Annuity .| ndex |Co THBGLXDRUGQFUS7RNE| .03/22/2016 | .03/16/2018 | .. 109,382 | 242.9700 4127 3,133 133 (994) 003.
Mozaic Index CALL Options VAGLB Hedge - Fixed Indexed Equity/l | JPMorgan Chase &
INDEX$024 Annuity NA........ ndex |Co TH6GLXDRUGQFUS7RNE| .03/22/2016 | .03/15/2019 | .....covvvevvveverens ..2,551,346 | ...... 250.1400 93,636 57,7115 | ...| ....57,715 (35,921) 003
Mozaic Index CALL Options VAGLB Hedge - Fixed Indexed Equity/l | JPMorgan Chase &
INDEX$024 Annuity N/A......... ndex |Co THBGLXDRUGQFUS7RNE| .03/22/2016 | .03/15/2019 | .....ocvovvveren ...19,656,762 | ... 250.3800 | ..oooorvrvreniriens [ e T14145 | | e 437,860 |...| .....437,860 | ... (276,285) 003,
Mozaic Index CALL Options VAGLB Hedge - Fixed Indexed Equity/l | JPMorgan Chase &
INDEX$024 Annuity NA........ ndex |Co TH6GLXDRUGQFUS7RNE| .03/22/2016 | .03/15/2019 | .....ccovvevvvevenens ..18,741,801 | ...... 249.0000 | .....ooooovveveviiiiins | oo YA 1 S RO 455,819 | ...| ....455,819 | ... (265,908) 003
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1 2 3 4 5 6 7 8 9 10 1 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative
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 Items(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)

Mozaic Index CALL Options VAGLB Hedge - Fixed Indexed Equity/l | JPMorgan Chase &
INDEX$024 Annuity N/A........ [ndex | Co THE6GLXDRUGQFUS7RNEY .03/22/2016 | .03/15/2019 | ...covvvuvervrrveres | v 219,307 | .......248.1400 8,752 5628 | ... 5,628 (3,124) 003
Mozaic Index CALL Options VAGLB Hedge - Fixed Indexed Equity/l | JPMorgan Chase &
INDEX$024 Annuity N/A.. ndex | Co TH6GLXDRUGQFU57RNE{ .03/22/2016 | .03/16/2018 ....240.4000 978 776 (202) 003
Mozaic Index CALL Options VAGLB Hedge - Fixed Indexed Equity/l | JPMorgan Chase &
INDEX$024 Annuity N/A........ [ndex | Co THE6GLXDRUGQFUS7RNEY .03/22/2016 | .03/16/2018 | ....ovvvvvvverevrees | cevvveienes 74,101 [ ...0.255.8500 | .covevevccrericcreres | v K7 SN IR TAT || e 747 (587) 003
Mozaic Index CALL Options VAGLB Hedge - Fixed Indexed Equity/l | JPMorgan Chase &
INDEX$024 Annuity N/A........ |ndex | Co TH6GLXDRUGQFUS7RNE{ .03/22/2016 | .03/16/2018 | ......cococvvvevevenes | ervvenen 501,519 | ......241.6500 20,261 15,741 || e 15,741 | .ooooee (4,520) 003,
Mozaic Index CALL Options VAGLB Hedge - Fixed Indexed Equity/l | JPMorgan Chase &
INDEX$024 Annuity N/A.. ndex |Co TH6GLXDRUGQFU57RNEY .03/22/2016 | .03/16/2018 148,895 | .......243.1400 5,569 4214 003
Mozaic Index CALL Options VAGLB Hedge - Fixed Indexed Equity/l | JPMorgan Chase &
INDEX$024 Annuity N/A........ |ndex | Co TH6GLXDRUGQFUS7RNE{ .03/22/2016 | .03/16/2018 | ......cccvvvvvvvvviens | e 1,086,448 252.9100 23,442 14,253 | .| s 14,253 (9,189) 003,
Mozaic Index CALL Options VAGLB Hedge - Fixed Indexed Equity/l | JPMorgan Chase &
INDEX$024 Annuity N/A....... [ndex | Co TH6GLXDRUGQFUS7RNEY .03/22/2016 | .03/16/2018 ] ...oocvcvovcvvvve | e 681,666 | .......241.8200 27,287 21148 | .| ....... 21,148 (6,139) 003
0089999. Total-Purchased Options-Hedging Other-Call Options and Warrants ...88,679,191 | ...32,014,615 0. 116,790,369 KXX 116,790,369 | ..33,541,294 0 0 0 0 XXX XXX
0149999. Total-Purchased Options-Hedging Other ....88,679,191 | ...32,014,615 0. 116,790,369 KXX 116,790,369 | ..33,541,294 0 0 0 0 XXX XXX
0369999. Total-Purchased Options-Call Options and Warrants. ....88,679,191 | ...32,014,615 0. 116,790,369 KX 116,790,369 | ..33541,294 0 0 0 0 XXX XXX
0429999. Total-Purchased Option: ....88,679,191 | ....32,014,615 0. 116,790,369 KXX 116,790,369 | ..33,541,294 0 0 0 0 XXX XXX
Swaps - Hedging Effective - Foreign Exchange
Pay Fixed EUR Receive Fixed USD Currenc| Bank of America 3.78 USD
Currency Swap AFS Bond - L2836*AAT..........ccccoceeee. | D11 y Corp B4TYDEB6GKMZO031MB2 .12/04/2014 | .02/03/2024 | ..........cocovvvvneee ..43347,500 [ (1.966 EUR)| .coovevvvrrcvcrrcricrcs | v 15,077 | o 3,517,500 | ...[...3,910,986 | ....ccoorvrrrunencre (1,813,000) | oo [ i | v 611,428 | ................. 100/100......
Pay Fixed GBP Receive Fixed USD Currenc| 3.4125USD
Currency Swap AFS Bond -- G6750*ACE ............ceeen. | D 11000 y Citibank NA............... E570DZWZ7FF32TWEFA7| .02/26/2015 | .04/29/2025 .........ccoeeecee. ....30,800,000 (2.84 GBP) 62,529 2,080,000 |...[...2,714,297 | .| s 752,000 N 467,387 | oo 100/100......
Pay Fixed EUR Receive Fixed USD Currenc| 4.407 USD
Currency Swap AFS Bond -- L8367#ADS.. y HSBC Bank USANA 1IE8VN30JCEQV1H4R804 | .06/04/2015 | .06/25/2025 .| -..12,400,300 (2.62 EUR) ...54,379 ..(117,700) | ... | ......(287,360) i (569,800) 189,784 .1 100/100......
Pay Fixed EUR Receive Fixed USD Currenc| 4522 USD
Currency Swap AFS Bond -- L836TH#AES................... D1-1..... y HSBC Bank USANA 1IE8VN30JCEQV1H4R804 | .06/04/2015 | .06/25/2027 | .......cooovvvvvvvnnes ...12,400,300 (2.77 EUR) 53,235 (117,700) | ... | +---(334,355) | cooovcvvrrrvcrrrrrccns | e (569,800) | covvvereerrceceeceaes | v | v 209,316 | .ccocovvvirine 100/100......
Pay Fixed GBP Receive Fixed USD Currenc| JPMorgan Chase & 3.89 USD
Currency Swap AFS Bond -- G2956@AP6................. | D 1-1..... y Co TH6GLXDRUGQFUS7RNE{ .06/25/2015 [ .09/23/2025 | .........coocvvvvvnnns ....15,750,000 (3.43 GBP) 36,149 | ........... 1,390,000 |...|....1,665,010 | ..cccocccvccrvcccicc | crvve 376,000 B [ 244245 | ... 100/100......
Pay Fixed CHF Receive Fixed USD Currenc| 3.545 USD|
Currency Swap AFS Bond -- Q1297#AH1. y Citibank NA . E570DZWZ7FF32TWEFA7| .09/11/2015 | .10/08/2023 .|...49,129,990 | (0.755 CHF) 337,722 ..(776,435)] ... | ...(1,141,585) ..(2,007,014) 678,570 .| 100/100......
Pay Fixed GBP Receive Fixed USD Currenc| JPMorgan Chase & 3.3725USD
Currency Swap AFS Bond -- TBD.........cocwvvmmmvvmimnnn | D 110 y Co TH6GLXDRUGQFUS7RNE{ .01/28/2016 | .04/27/2026 | ...........ccovcvnneee ....28,784,000 (2.93 GBP) 64,000 |...]| ... (Y]] [ I 64,000 | ... | e | v 460,082 | ................. 100/100......
Pay Fixed GBP Receive Fixed USD Currenc| 3.66 USD
Currency Swap AFS Bond -- TBD D1-1..... y Citibank NA E570DZWZ7FF32TWEFA7| .03/08/2016 | .06/06/2026 ....48,178,000 (3.05 GBP) (646,000)| ... ] ...... 492,218 | .o | (646,000)] ..o | i | 774,249 100/100......
0879999. Total-Swaps-Hedging Effective-Foreign Exchange 0 0 ...759,001 | ... 5,393,665 KX ...6,954,638 0]..(4413614) 0 0]... 3,635,060 XXX XXX
0909999. Total-Swaps-Hedging Effective. 0 0 .759,091 ..5,393,665 KXX ....6,.954 638 0]..(4413614) 0 0. 3,635,060 XXX XXX
1179999. Total-Swaps-Foreign Exchange. 0 0 .759,091 ..5,393,665 KX ....6,954,638 0]..(4413614) 0 0 .3,635,060 XXX XXX
1209999. Total-Swap: 0 0 .759,091 ..5,393,665 KX ....6,954,638 0]..(4413614) 0 0 .3,635,060 XXX XXX
1399999. Total-Hedging Effective 0 0 759,091 | ...........5,393,665 KX ...6,954,638 0]..(4413614) 0 0]... 3,635,060 XXX XXX
1409999. Total-Hedging Other. ....88679,191 | ...32.014,615 0. 116,790,369 116,790,369 | ..33,541,294 0 0 0 0 XXX XXX
1449999. TOTAL ....88,679,191 |...32,014,615 | ........759,091 | ........ 122,184,034 KXX 123,745,007 | ..33,541,294 |..(4,413614)] .................. 0 f 0]... 3,635,060 XXX XXX
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1 2 3 4 5 6 7 8 9 10 1 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative
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 Items(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)
(a) Code Description of Hedged Risk(s)
03 HEDGES THE EQUITY RISK OF A LIABILITY
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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 ltem Other Hedges | Current Year Exposure end (b) (1) Point
Long Futures
Hedging Other
MB ...119,500 | Mini Futures Contract | IULGB D1-1..... _ dex | 06/15/2016. 1UAUICTO4EQ4DO6ZH473 | 03/15/2016. | .....169.8282 | .....175.9500 (32,265) [ ..oovurvverrerriirnenns | cevvriineeniinnenns | ceerisseessinneenes | e | e 731,560 | ..o 731,560 932,100 3 500
6 L1800 [FIA - |FIAGB. s D1-1..... _ dex | 06/15/2016. KINXBSWZVIKEX4NFOL81| 03/15/2016. | ..1,995.1193 |..2,051.5000 |........ (415,259) | ...cvvveverriirnnennes | cevvienesninneines [ e | e | oo 6,303,357 | ....... 6,303,358 | ....12,545,250
6 404 24,700 | IUL IULGB D1-1..... _ dex | 06/15/2016. ... KINXBSWZVIKEX4NFOL81| 03/15/2016. | ..1,977.1928 |..2,051.5000 (91,390) ...2,771,625
MB | 715 | 35,750 | MSCI EAFE Mini Index FIA........ FIAGB.......ovvverrerreeiseerreriseenes D11..... _ dex | 06/15/2016. . 549300HWWR1D80TS2G2¢ 03/15/2016. | ..1,602.5904 |..1,625.5000 |........ (611,325) 819,018 | ...........819,018 | .........357,500
M6 227 | 4,540 | Contract IULGB D1-1...... dex | 06/15/2016. KINXBSWZVIKEX4NFOL81| 03/15/2016. | ..4,289.4589 | ..4,476.2500 (26,105) [ .ooovvvieinnnnriinenne | e | cenressssnnsssnnnnes | e | e 848,032 | ........... 848,032 | ........ 664,475
12829999. Total-Long Futures-Hedging Other ...(1,176,344) 0 0 0 0]...10,537,354 | ..... 10,537,354 | ....17,270,950
1329999. Total-Long Future: ....(1,176,344) 0 0 0 0]...10,537,354 | ..... 10,537,354 | ....17,270,950
1409999. Total-Hedging Other. ...(1,176,344) 0 0 0 0]...10,537,354 | ..... 10,537,354 | ....17,270,950
1449999. TOTAL ...(1,176,344) 0 0 0 0]...10,537,354 | ..... 10,537,354 | ....17,270,950
Beginning Cumulative Ending
Cash Cash Cash

Broker Name Balance Change Balance

Bank of America ....12,412,400 4,858,550 | ....17,270,950

Total Net Cash Deposits. ....12,412,400 4,858,550 | ....17,270,950
(a) Code Description of Hedged Risk(s)

3 Hedges the equity risk of a liability
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Statement as of March 31, 2016 of the NATIONW'DE LIFE AND ANNUITY |NSURANCE COMPANY

SCHEDULE DB - PART D - SECTION 1

Counterparty Exposure for Derivative Instruments Open as of Current Statement Date

1 2 3 4 Book Adjusted Carrying Value Fair Value 11 12
5 6 7 8 9 10
Credit
Master Support Contracts with Contracts with
Agreement Annex Fair Value of Acceptable Book/Adjusted Carrying Book/Adjusted Carrying Exposure Net Contracts with Contracts with Exposure Net Potential Off-Balance
Description of Exchange, Counterparty or Central Clearinghouse (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............c..ccccoo.ece XXX XXX XXX ...17,270,950 17,270,950 (1,176,344) | . 1,176,344)‘ . . 17,270,950 | ... 17,270,950
NAIC 1 Desig
Bank of America Corp.. BATYDEB6GKMZO031MB27 | Y Y. 199,641 199,641 199,641 | oo | s 199,641 0
BNP Paribas ROMUWSFPUSMPROBK5P8Y Y Y 500,000 227,742 0 227,742 0 0
Citibank NA.........coovrrerreieserereecenes E570DZWZT7FF32TWEFAT6 | Y, | (ST R 2,527,000 | coooevrriereninne 1,434,000 | .cooovoerrrrinens (776,435) 0 3,206,515 (1,141,585) 0 1,920,206 | oo 50,771
Goldman Sachs Group. FOR8UP27PHTHYVLBNG30 | Y. Y 3,323,000 | ..oovoeviiriiirnns 3,401,331 78,331 3,401,331 | oo | e 78,331 0
HSBC Bank USA NA... 1IE8VN30JCEQV1H4R804... | Y. Y. . ...(235,400) (0 OUORRTRRPRPORTIRN ISR (621,716) 0 | s 399,099 | ..o 163,699
JPMOrGan Chase & CO.........ccuuuuuiiiiiiiiiiiiissis s TH6GLXDRUGQFUS57RNEI7| Y......ccovvenee. | SRR ISR 112,237,000 | .ooovvvevirnene 109,588,907 0 109,799,917 |..... (64,572) 0 | s T04,326 | ..o 0
Morgan Stanley & Co International Ltd.............ccoeviiieininiieireene e 4PQUHN3JPFGFNF3BB653. | Y.......cocouu | ST 2,168,000 | ..... .2,216,734 48,734 2,216,734 ...48,734 0
Societe Generale...........ocvevernireinineines O2RNEBSIBXP4ROTD8PU41.. | Y Y. 784,000 ....951,986 167,986 951,986 ..167,986 0
UBSAG.....ccccourirnrninae BFM8T61CT2L1QCEMIKS0.. | Y | ZSTSTOIIN D 7,847 (0) 7,847 7,847 7,847 0
WEIIS FATGO & C0...vueiitisitst ettt KB1H1DSPRFMYMCUFXTO09| Y. Y. 753,920 753,920 753,920 753,920 0
0299999. Total NAIC 1 Designation.................... 121,539,000 118,782,108 | ..o (1,011,835) .1,256,459 120,765,634 [ ..o (1,827,873) | ... 1,256,459 3,023,632 | i 214,470
NAIC 2 Desi
Citigroup Fin Products INC..........ccuueveererremeemerissineriereeneneenns MBNUM2BPBDO7JBLYG310| Y. Y. 856,000 896,261 40,261 896,261 | ..o | e 40,261 0
Merrill Lynch Capital Sves GDWTXX03601TB7DW3UB9| Y......cccovenee | R . 4,467,000 3,517,500 0 3,910,986 O 611,428 | .o 0
0399999, Total NAIC 2 DESIGNAHON. ...ttt ettt ettt | bonnssneenssninesan 5,323,000 | ..o 4,413,761 0 40,261 4,807,246 | ..o 0 [ 40,261 | oo 611,428 | oo 0
0999999. Gross Totals 126,862,000 [ ...cooovrnnene 140,466,819 | ..o (1,011,835) | oo 18,567,670 | ..ovvveenenee 125,572,880 [ ...cooovvreinnines (3,004,217) | ..o 120,376 | oo 20,906,010 | ..coovovrnrinee 17,485,420
1. Offset per SSAP No. 64
2. Net after right Of OffSEBE PEI SSAP IND. B4.......... ittt ettt ettt et et ss e stsstessesseesetenses | e8eesetassessesseeseseesee et eeseeseEseeeeseesee et eeEeeseE e A eeseeseE et eeEeEseE et eeses et et entes et et ensansessnsantensnsns | sesesssassessens 140,466,819 | .......cco.c..... (1,011,835)
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Statement as of March 31, 2016 of the NAT'ONW'DE LIFE AND ANNUITY |NSURANCE COMPANY
SCHEDULE DB - PART D - SECTION 2

Collateral for Derivative Instruments Open as of Current Statement Date

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

Collateral Pledged by Reporting Entity

CBT = FUIUIES.......couveeveiiieeeeeessse et TUAUICTO4EQADOBZHATS... | CASH......oouiiirrirciieeiseiseriesiesis bbb CASH. ..ottt 932,100 | ..ovorerreirerrerreenieniees [ e 932,100 | ..o | e [

CME - Futures.... .. KINXBSWZVIKEX4NFOL81... | CASH CASH 15,981,350 .15,981,350

ICE - Futures. 549300HWWR1D80TS2G29.. | CASH CASH 357,500

HSBC - OTC.. 1IE8VN30JCEQV1H4R804...... CASH CASH 420,000

0199999, TOHAIS. ... eeertstiseess s eee s stk E £ HEE 884 £EEEEE LR R R AR SRR LR E R LR EEE LR E LR LR R LR R LR LR LR R LR LR LR R R R LR EEEE R 1 HeEEeEEEEEE LR LR LR R LRttt | creene s 17,690,950 0 17,690,950

Collateral Pledged to Reporting Entity

BNP Paribas - OTC ... ROMUWSFPUSMPRO8K5P83 | CASH CASH 500,000 XXX

Citigroup Fin Products Inc - OTC... . MBNUM2BPBDO7JBLYG310. | CASH CASH 856,000 XXX

Citibank NA - OTC......... E570DZWZT7FF32TWEFATS.. | CASH CASH. ..ot 2,527,000 | ooooverrerceierinerieninens XXX

Goldman Sachs Group - OTC.... ... FOR8UP27PHTHYVLBNG30.. | CASH CASH XXX

JPMorgan Chase & Co - OTC.... ... TH6GLXDRUGQFU57RNEY7. | CASH CASH .112,237,000 XXX

Merrill Lynch Capital Svs - OTC ... GDWTXX03601TB7DW3U69. | CASH CASH 4,467,000 XXX

Morgan Stanley & Co International Ltd - OTC. .. 4PQUHN3JPFGFNF3BB653... | CASH CASH . .2,168,000 XXX

SOCIETE GENERALE-OTC s O2RNEBIBXPAROTDBPUAT.... | CASH. ...ttt CASH. bRttt | aresenennt et 784,000 | ..o XXX

0299999, TOMAIS........vevrereiesiirieieesessse s st se et e s st as ks S04 1eeE bR R RS RELeERf RS RE SRR E RS E RS R SRR E ek R R b eREeeeLEEe LR E bR e LRt | s 126,862,000 | ..oooovvvrreeierieniinns 0 XXX




Sttementas of March 31, 20601 NATIONWIDE LIFE AND ANNUITY 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
Cash Equivalents (Schedle E Part 2 Type)

000000 00 O |Overnight REPOS SEC LENDING ONLY ... cituitiitieittesssessssissssssssssssss s snsssses sttt nsssnsenes | ............. | ......................................... 73,268,923 | .oviviviinens 73,268,923 | 04/01/2016...
9199999.  Total - Cash Equivalents (Schedule E Part 2 TYPE).. ... . ittt sttt sttt sttt entensssesnsans | ssessseaces 73,268,923 | ..o 73,268,923 XXX
9999999, TOMAIS. ... wovvveierireiieieis it ans | esienines 73,268,923 | ....cooovrrnnne 73,268,923 XXX
General Interrogatories:

1. Total activity for the year:  Fair Value $.....14,736,116  Book/Adjusted Carrying Value $.....14,736,116
2. Average balance for the year:  Fair Value $.....62,980,021  Book/Adjusted Carrying Value $.....62,980,021
3. Reinvested securities lending collateral assets book/adjusted carrying value included in this schedule by NAIC designation:

NAIC 1: §.......... ONAIC2: §........ ONAIC3: §........ 0 NAIC4: §......... ONAICS: §........ ONAICG: §.......... 0

QE10




Sttementas of March 31, 20601 NATIONWIDE LIFE AND ANNUITY 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

QE11



Statement as of March 31, 2016 of the

NATIONWIDE LIFE AND ANNUITY 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 New York Mellon .............cccevvereerinresnisrieninns New York, NY 369,008 142,242 237,037 | XXX
JPMorgan Chase NEW YOrK, NY w..coooieriinriissssiiisssrcissssisinnnnns | svssrssinssssss | o | oo | oo | s 15,817,124 | ............. 22,153,271 | oo 14,789,680 [ XXX
US Bank Minneapolis, MN 601,031 580,366 839,874 | XXX
0199998. Deposits in.....1 depositories that do not exceed the allowable limit
in any one depository (see Instructions) - Open Depositorie: XXX XXX 1,193 524 207 | XXX
0199999. Total Open Depositorie: XXX XXX 0 0 .16,788,356 .15,866,798 | XXX
0399999. Total Cash on Deposit XXX XXX 0 0 .16,788,356 .15,866,798 | XXX
0599999. Total Cash XXX XXX 0 (1 [ 16,788,356 | .............22,876,403 | ............. 15,866,798 | XXX

QE12
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Statement as of March 31, 2016 of the NAT'ONW'DE LIFE AND ANNUITY |NSURANCE COMPANY
SCHEDULE E - PART 2 - CASH EQUIVALENTS

Show Investments Owned End of Current Quarter
1

2 3 4 5 6
Description Code Date Acquired Rate of Interest Maturity Date

7
Amount of Interest Due & Accrued

8

Amount Received During Year

Book/Adjusted Carrying Value

NONE




Supplement for the Quarter Ending March 31, 2016 of the U. S. Branch of the NATIONWIDE LIFE AND ANNUITY INSURANCE COMPANY

* 926 5720164900010 1 *

Trusteed Surplus Statement

AFFIDAVIT OF U.S. MANAGERS, GENERAL AGENTS OR ATTORNEYS

being duly sworn, says that he/she is the of the
, a corporation organized under the laws of , entered to transact business
in the United States through the State of , that this trusteed surplus statement together with its related schedules appended hereto is a true

statement of the trusteed surplus of said corporation, that the several items of assets, as hereinafter enumerated, are the absolute property of said corporation, free
and clear from any liens or claims thereon, except as hereinafter stated, and that each and all of the hereinafter mentioned assets are held in the United States by
Insurance Departments and Officers of the various States of the United States and Trustees as hereinafter indicated, and that the assets, liabilities and deductions
therefrom reported in this statement are in accordance with the instructions accompanying this statement.

Subscribed and sworn to before me this day of AD., 2016

AFFIDAVIT OF TRUSTEE — SCHEDULE B

being sworn, say that it is the Trustee
of the , a corporation organized under the
laws of , entered to transact business in the United States through the State of , located at

, that the assets listed in Schedule B of the following statement are held by it as such Trustee within the United States, and that the
said assets are subject to no other claims than those of policyholders and creditors within the United States.

Subscribed and sworn to before me this day of AD., 2016

AFFIDAVIT OF TRUSTEE — SCHEDULE C

being sworn, say that it is the Trustee
of the , a corporation organized under the
laws of , entered to transact business in the United States through the State of , located at

, that the assets listed in Schedule C of the following statement are held by it as such Trustee within the United States, and that the
said assets are subject to no other claims than those of policyholders and creditors within the United States.

Subscribed and sworn to before me this day of AD. 2016

AFFIDAVIT OF TRUSTEE - SCHEDULE D

being sworn, say that it is the Trustee
of the , @ corporation organized under the
laws of , entered to transact business in the United States through the State of , located at

, that the assets listed in Schedule D of the following statement are held by it as such Trustee within the United States, and that the
said assets are subject to no other claims than those of policyholders and creditors within the United States.

Subscribed and sworn to before me this day of AD., 2016

Q490-1



Supplement for the Quarter Ending March 31, 2016 of the U. S. Branch of the NATIONWIDE LIFE AND ANNUITY INSURANCE COMPANY
Trusteed Surplus Statement (Continued)

Assets

Schedule A - Deposits with State Officers (Excluding Special Deposits)

1
Line
Number

2

Description

3

Admitted Asset Value

Par Value

Fair Value

1.01
1.02
1.03
1.04
1.05
1.06
1.07
1.08
1.09
1.10
1.11
1.12
1.13
1.14
1.15
1.98
1.99

Accrued INVESIMENT INCOME........c.iieieieeer e
Totals

Schedule B - Deposits with U

nited States Trustee

Line
Number

Description

3

Admitted Asset Value

Par Value

Fair Value

2.01
2.02
2.03
2.04
2.05
2.06
2.07
2.08
2.09
2.98
2.99

PrEfEITEA STOCK. ... .evererieeeicieie sttt nnen
COMMON SHOCK. ... bbbt
Mortgage Loans on Real EState..........couvvurinirniirirsinsiseise et sssssssssessssssesees
REAIESTALE. ...t s
Short-Term INVESIMENLS. ..o eeessseeeeeseses

Other INVEStEA ASSELS.......cuvrueeerirriiiieeieiee ittt

Miscellaneous Assets not included in any of the above categories
Accrued INVESIMENT INCOME..........coiuiiiiee bbb

Schedule C - Deposits with U

nited States Trustee

Line
Number

Description

3

Admitted Asset Value

Par Value

Fair Value

3.01
3.02
3.03
3.04
3.05
3.06
3.07
3.08
3.09
3.98
3.99

Mortgage Loans on Real EState...........cccocieiciciicieceeceec s
REAIESALE. ...ttt s
ShOrt=-TErM INVESIMENTS. ..ottt
Other INVESIEA ASSES.......cuuiuieiicieieieeieteesis ettt bbbt
Miscellaneous Assets not included in any of the above categories...........ccoocvvevvevrcverercerennns
Accrued INVESIMENT INCOME..........cuoiiriiriiiiee ettt

T O8I sttt ettt ettt et

Schedule D - Deposits with U

nited States Trustee

Line
Number

Description

3

Admitted Asset Value

Par Value

Fair Value

4.01
4.02
4.03
4.04
4.05
4.06
4.07
4.08
4.09
4.98
4.99

Mortgage Loans on Real Estate
REAI ESALE. ..ottt
ShOrt=TErM INVESIMENLS. ...ttt bbbt
Other INVESIEA ASSEES.......vuveieiierieieiecieie sttt
Miscellaneous Assets not included in any of the above categories...........cccoevereeververerrennnns
Accrued INVESTMENT INCOME..........ceuiiiiiiiireii et
TOBAIS. ..ttt

Q490-2




Supplement for the Quarter Ending March 31, 2016 of the U. S. Branch of the NATIONWIDE LIFE AND ANNUITY INSURANCE COMPANY

Trusteed Surplus Statement (Continued)
Liabilities and Trusteed Surplus

. Special State Deposits, not exceeding net liabilities carried:

. Life insurance premiums and annuity considerations deferred and UNCOIIECE..............ocvveevcicieriereceeee e
. Accident and health premiums due and UNPAIQ.............c.ccueueviuierieeiiisie ettt

. Contract loans and premium notes:

. Aggregate write-ins for other deductions from TADIILIES............ccveveriiircieisce et sees
10.
1.
12.
13.

1 TORBIIADIIES. ...cvvecvevie ettt bbb e s s et e b s b e s s s s s s bbb A b bbb e b s e R At bR bbbt bt a sttt

ADDITIONS TO LIABILITIES:

. Aggregate Write-inS fOr QAAIIONS 10 HADIHES. ..........vrvrrerririe ettt st s s ses £

+ TOMAIS (LINES 1+ 2)..uuiuiieciciciesisetcte ettt st bbb s bbb s bbb 44 s s b s 4 b A s 4R s bbb AR bbb e bbbttt

DEDUCTIONS FROM LIABILITIES:

. Amounts Recoverable From Reinsurers:

4.1 AUONZEA COMPANIES......ovuvecvieieciiisitese ettt b e bbb b s b s st e st s bbb bt sa e s s ss et s s tes et
4.2 UNQULhOMZEA COMPANIES.........cviviieiiiciiteicteiese ettt bbb bbb bbbt b bbb bbb sttt

4.3 Certified COMPANIES........cevveveriteie ettt ettt e bbb se b a st s bbb a s e st s st et s s s bt s s bt s s see s s

5.1 Special State Deposits (SUDMIt SCHEAUIR)..........c.cviveieeieese ettt st ss st st anae

5.2 Accrued interest on SPecial State AEPOSIES...........ocuruririireirrie ettt

8.1 Contract loans not exceeding reserves carried on such policies.......... NONE ..............................

8.2 PIEIMIUM NOLES......oevuiviteiieieteise ettt st s b8R8t bRt

8.3 Interest due and accrued on contract [0ans and PreMIUM NOES..........cuuwerurerrirniereire ettt se s

1
Current Quarter

Total DEAUCHONS (LINES 4.1 TIIU ).....euecieieeireieieei ettt s st s s £ 8 s8££ 842 s 8RR E et bbbt s
Total Adjusted Liabilities (LINE 3 MINUS LINE 10)........cccuiieriiiicieissicesise et sttt s bbb s bbbt

LT =T BTy OO PP U O PPST TP

0201.
0202.
0203.
0298.
0299.

Summary of remaining write-ins for LiN€ 2 from OVEIMIOW PAGE.........vururiiiiirriniierseiseieesssesste e sssss s ss st ss s sssenes | ssssssssssessassssssnssessasssnssessassnsanens

Totals (Lines 0201 thru 0203 plus 0298) (LINE 2 BDOVE)...........viuiiiiitiieiiieiiiieteieectetet ettt st sessebesssesssssesessssesesssssstessssesesans  sssesesessssesessssesssssesesssssesessesesas

0901.
0902.
0903.
0998.
0999.

Summary of remaining write-ins for Ling 9 from OVEIMIOW PAGE..........cueiiiiieiccccee ettt et es ssbesses s s st es bt s st st st

Totals (Lines 0901 thru 0903 plus 0998) (LINE 9 @D0VE)........ciuuiruieiieiiisiitiseeset ittt ssessessssssess s st essss st enses s essesessesssses et snsesnsns  sbasbessssassasssssssssssnsessnssnsesnsansnes
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Supplement for the Quarter Ending March 31, 2016 of the U. S. Branch of the NATIONWIDE LIFE AND ANNUITY INSURANCE COMPANY
Overflow Page for Write-Ins

NONE
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Supplement for the Quarter Ending March 31, 2016 of the NATIONWIDE LIFE AND ANNUITY INSURANCE COMPANY

O
MEDICARE PART D COVERAGE SUPPLEMENT

(Net of Reinsurance)
NAIC Group Code.....0140 NAIC Company Code.....92657
Individual Coverage Group Coverage 5

1 2 3 4 Total

Insured Uninsured Insured Uninsured Cash
1. Premiums COIIECIEA........coviiieiieiseieieissee e sesesssssessssensssseses | sesessessssssssesssssssssssesses | sensnsssees ) 9,9 N BRSPS 9,90 SO I 0
2. Earmned PremilUmS.......ccocuernrerinensensesnesnssesssssssssssssssessssesssnsssssnssens | sesessessesssssssssessesssssessons | svsseeneens ) 9,9 G DS PR D 0.0 R IR 3. G
3. ClaiMS PAIG........ovvivcieiesiesise st ssssssssnses | ersesssesssesssesssesssesssesssenss | sevsessen XXX roerieriiens [ e | oo ) O.0 SO IR 0

4, ClaimS INCUITEA......curieiierisrieiesssissise s ssess e sesssssssssssesssssseses | oon NONE ........................................................... ). 0, SO IS ) 9.9, S

5. Reinsurance coverage and low income cost sharing -

claims paid net of reimbursements applied (a)..........c.cccvevveerveereeeeiens [ ervrenan. XXX ocveereeveens [ eonreeeeseeeseeeeseeseene | e XXX oveverrveees oo | e 0

6. Aggregate policy reServes - Change..........coveeeveeniveeeieereeeieeeieeens e ssessesenes | crveesenns XXX oevevveeen | e e XXX oveveeveeies | e D,9.9, S

7. EXPENSES PAId.....iiieeireieieiieieieissieie st ssssssseessssssessesssssssens | eessessssnssesesssssssessessnsenss | cereesnens ) 0.0 GO SRR OSSN )9, G TR 0

8. EXPENSES INCUITE.......coiieieicieiieisisceess et ssesssssssessesnes | enessssessesesssssssesssssnsenss | cereennens XXXooevreienens [ [ e )90, G ISR ) 9., R

9. Underwriting gain OF [0SS.......c.evuvinieieirieieseissieesissesessssssssssssssnnss | cvssessesssssssssessssssennes (V1 IS ). 0 GO ISR (1] I )90, R IS ) 9.9, R

10, Cash fOW FESUILS...........orcveecrireeirererecee e | creveeeinns ), 9.9, SN P ), 9.9, SR P D, SO R D0, O [P 0
(@)  Uninsured Receivable/Payable with CMS at End of Quarter §.......... 0 due fromCMSor §.......... 0 due to CMS.

Q365
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