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Staementfor June 30,2016 otie. NATIONWIDE MUTUAL INSURANCE COMPANY
ASSETS

Current Statement Date 4
1 2 3
Net Admitted December 31
Nonadmitted Assets Prior Year Net
Assets Assets (Cols. 1-2) Admitted Assets
1 BONGS. ettt | eneinas 12,551,564,841 | ....oovvvvcrenrreriinirnes | o 12,551,564,841 | ........ 12,596,064,815
2. Stocks:
2.1 Preferred SIOCKS.........oviiriririirri s | e 178,000 | oo | e 178,000 | .ooovverieriinne 266,764
2.2 COMMON SOCKS.....cuuverereracernriseeeiessieestsess s esss st esesesenssnens | nesssnens 8,684,992,191 | ..covvvvvrnn. 2,181,336 | .......... 8,682,810,855 | .......... 8,605,968,490
3. Mortgage loans on real estate:
Bl FIESEIENS. . veooeeeerereecceee ettt sttt | sesnessanees 961,317,768 | ..ooovereerreereeernnriines | veeernnens 961,317,768 | ..covvvevnnne 787,807,406
3.2 Other than fIFStIENS......c..cvueeieeieeiree ettt | fnebsnessessess s essessenes | cossessess s s s sessenies | foestestestententensaeneas (0 RO
4. Real estate:
4.1 Properties occupied by the company (less §.......... 0
ENCUMDBIANCES)......oooceverviresserieeeeesi st nestens | eesesssens 560,991,590 | ..oouvvvererererrieriineriines | eeeiennns 560,991,590 | ...cccovennee 563,850,510
4.2 Properties held for the production of income (less §.......... 0
............... 31,036,105 | ..ooevvercrerrrreriinernes | cerrerinnnnn.31,036,105 35,017,150
4.3  Properties held for sale (less §.......... 0 €NCUMDBIANCES).....orvrvrrerireirerrnrieiesssnessesessenes | coreesessessenennens BTTAB5 | oo | e, 377,465 | ... 41,787,084
5.
6.
7.
8.
9. ReCEIVADIES fOr SECUMHIES. ......vveivciciiiieis e ssesssnnns | esseesssstesessstesessssessens | sersessssessessessssesesnssensess | tesessssessessssssessesnsnns [0 IR (1)
10.  Securities lending reinvested collateral @SSELS.........ovruirrrririnrinriesissisessessssesssssseenes | ereessenens 101,979,239 | .o | e 101,979,239 | ..o 102,529,976
11, Aggregate write-ins for iNVESIEd @SSELS.........cvviervrreieiesres st sessssenes | enenenns 1,437,331,156 | ooovvvveericcecieian (L 1,437,331,156 | .......... 1,381,449,303
12.  Subtotals, cash and invested assets (LINES 110 11).....c.verrrrririneeneireeneeneieieeseesseseeenes | rvenees 28,200,769,687 | .......ceee... 76,099,224 | ........ 28,124,670,463 | ........ 27,747,981,322
13. Title plants less §.......... 0 charged off (for Title INSUIErS ONIY).........c.cvcrierierierierieireiiein | v | cneeeeneenessesesseesnes | sesessnesesnessessessed [0
14.  Investment income due and @CCTUEM............c.eviveieeicieieie ettt | evenassienas 130,215,318 | ooeveveiern 137,321 | oo 130,077,997 | ............. 132,509,785
15.  Premiums and considerations:
15.1 Uncollected premiums and agents' balances in the course of collection............c.cccevee | covereenee 2,317,135,989 | ............... 47,442,065 | .......... 2,269,693,924 | .......... 2,333,274,770
15.2 Deferred premiums, agents' balances and installments booked but deferred
and not yet due (including §.......... 0 earned but unbilled premiums)..........ccovevveveiins | ovvernees 3,443,363,345 | ......cooovvenee 5215342 | ......... 3,438,148,003 | .......... 2,974,882,297
15.3 Accrued retrospective premiums (§.......... 0) and contracts subject to
redetermination (§.......... ) OO OO OO SRSRTI) BOPSOTRPSSTRTRPTTRY BTSSRSO ISR [0 OO
16. Reinsurance:
16.1  Amounts recoverable from MBINSUIETS..........ccucucveeieeeeeeeee e sssee | cverereseiens 259,356,092 | ..o | e, 259,356,092 | ............. 243,044,563
16.2 Funds held by or deposited with reinsured COMPANIES............ceieiueeeerneeneereeerineineines | eeeseereeenens 2416, 147 | oo | e, 2,416,147 | oo 2,131,819
16.3 Other amounts receivable under reiNSUraNCe CONTACES...........cuririiririieiieiieiiieis [ cnriiiiiiiiissisiisiines | ceiresiesinesiesisesisesiesies | oessessesssssessessanseas (U RO
17. Amounts receivable relating to UNINSUMEd PIANS.........ccuuiuriiiiniineirieieieissieee e sessssissiees | esessiseesessessssssesessssinees | nessesssssnessssssnsssssnesess | cosessssssssnssessessnssssand [0
18.1 Current federal and foreign income tax recoverable and interest thereon............c.coevvvives | vevererinnnn. 61,901,270 | ..ovoereereercrereieenns | v 61,901,270 | ..ccovenee. 105,288,593
18.2 Net deferred taX @SSEL..........cvuwwiriireierere e essssensenees | eeseneneen 2,735,306,753 | .......... 1,139,132,150 | .......... 1,596,174,603 | ......... 1,592,373,894
19.  Guaranty funds receivable Or 0N dEPOSIL...........ccvreririeinrnriirisiesse e sssssseessessenes | evsssesseseens 2,100,268 | ..o | v 2,100,268 | ....ccoovvrerrene. 576,482
20. Electronic data processing equipment and SOfWErE. ........c.coceverenririrninrenrneieissssseesessenens | seeeessnnes 487,310,112 | oo 371,099,931 | ............. 116,210,181 | ..oocoeee 122,720,751
21, Fumniture and equipment, including health care delivery assets (§.......... (1) FURTOTRTITE IO 96,113,315 | covvieenns 96,113,315 | oo L0
22. Net adjustment in assets and liabilities due to foreign exchange rates...........c.ccoecrerreiririnee s | s | e (O
23. Receivables from parent, subsidiaries and affiliates...........ccocveurrrrieneerrnninrnerennenesseees | v 276,313,785 | oovvereeine 1,874,193 | ............. 274,439,592 | ............ 261,590,910
24. Health care (§.......... 0) and other aMOUNTS FECEIVADIE. ...........c..rvuurivriiriieiieierierierierierins | ceoneeineeineinesinesinesiesies | cerssessiessiessessessensenies | soressessesseseesssesesenes [0
25.  Aggregate write-ins for other than invested aSSetS.........oc.vrrririinenenienene e | ceveeeeinees 574,335,939 | ............. 181,827,370 | ............. 392,508,569 | ............. 407,336,886
26. Total assets excluding Separate Accounts, Segregated Accounts and Protected
Cell Accounts (LINES 12 throUgh 25)...........everreereerrienreeseeereeesseessessseesseesssesssssssssssssnees | seseeees 38,586,638,020 | .......... 1,918,940,911 | ........ 36,667,697,109 | ........ 35,923,712,072
27.  From Separate Accounts, Segregated Accounts and Protected Cell ACCOUNLS............cveries | cerrerreerneeineeneinernernee | cersessessessssssssessnsies | coeeeeeeessseeeeseeseneees (0 O
28, Total (LINES 26 NG 27)......ceeureereeereeireeeseeeseesseeeseesseessssessssssssesssssssssesssssesssssssssssssssssssses | seneees 38,586,638,020 | .......... 1,918,940,911 | ........ 36,667,697,109 | ........ 35,923,712,072
DETAILS OF WRITE-INS
1101. Corporate owned investment value of life INSUFANCE.........ccceuvvierrririreree e | e 1,285,489,999 | ..o | v 1,285,489,999 | .......... 1,256,776,448
1102. Derivative collateral and reCeivabIEs.............ccccoiuiiiiniiniii e | e 147,026,140 | ...ovvoviiiriiririinins [ v 147,026,140 | ............. 118,387,516
1103. Other INVEStMENt FECEIVADIES............cvcveeeiciceee e ssssans | evenssassaesa 4,815,017 | oo | v 4,815,017 | oo 6,285,339
1198. Summary of remaining write-ins for Line 11 from overflow page...........coccvvrrrrrerneenernees | vevererireniesiesiesienenns (O IO L0 (0 0
1199. Totals (Lines 1101 thru 1103 plus 1198) (Line 11 @DOVE)......cccrverrreenrerneeesreessneseeesssnesssnees | ceeeneens 1,437,331,156 | oo 0] s 1,437,331,156 | .......... 1,381,449,303
2501. Agent benefit investment value of life insurance and annuity contracts..............cocoveeeenenences | covereieneen. 161,622,000 | ...coovevererireeiieeieiinees | ceevrnieeenns 161,622,006 | ............. 156,639,081
2502. Deposit and Prepaid @SSELS.........vwurvrererrereeeiseessirisesssseesesessessssseeessesssssessessessssssessassenes | seseessessenes 39,698,894 | ............... 39,698,894 | ..o, (01 U
2503. Equities and deposits in pools and aSSOCIALIONS............owurererrernrerrueereeineeseisesseeeseeseeseessseees | ereeeeseeens 124,329,504 | ...ooeeeeeeeeeeeeeeee | e, 124,329,504 | ............. 132,674,510
2598. Summary of remaining write-ins for Line 25 from overflow page.........c.coeveeneneineenneneinenns | cvvereirnenns 248,685,535 | ............. 142,128,476 | ............. 106,557,059 | ............. 118,023,295
2599. Totals (Lines 2501 thru 2503 plus 2598) (Lin€ 25 @DOVE).......cuveirwrirresriiarreserissnssenessnnsens | nsereseneens 574,335,939 | ..ccovveenn. 181,827,370 | oo 392,508,569 | .....cooe.u. 407,336,886




Staementfor June 30,2016 otie. NATIONWIDE MUTUAL INSURANCE COMPANY

LIABILITIES, SURPLUS AND OTHER FUNDS

2
Current December 31
Statement Date Prior Year
1. Losses (current accident year $.....2,630,923,080)...........cc.rmrrurrrirmrirnsisesssnsssesssssssssssssssssssss s ssss s sssssssssessssnns | sresssssssssnssies 9,568,413,138 | ....cevvverrrrrnnne 9,197,039,382
2. Reinsurance payable on paid l0sses and 10SS adjUSIMENt EXPENSES.........c.cururrurieeirirniireieiesiseiseie et eses e ssssisessessens | stesesessessessssssenns 973,731,344 | .o 860,679,120
3. LSS QQJUSIMENT EXPENSES........vuiriieriireireiieiireiseeseessstse et bbb bbbttt | sbseniesies b ninnaa 1,902,425,386 | ....ocvvvririnnee 1,854,981,060
4. Commissions payable, contingent commissions and other SIMilar ChArges. ... ssieseeses | seessesesesssseeenes 325,277,371 | oo 341,293,409
5. Other expenses (excluding taxes, licenses and fees) 72,928,347 102,543,544
6.  Taxes, licenses and fees (excluding federal and foreign iNCOME tAXES)..........cuururereririiniinerriiere e ensesisen | eeesisseseseneessnesaees 52,509,207 | ..ocvoviiririreirs 112,810,935
7.1 Current federal and foreign income taxes (including $.......... 0 on realized capital gains (I0SSES)).......c.uurermerrrriererieriniirernens | crreesssireireesiesissiessesssseseseeens | rersessssesesssesessssssesessesenssensnssns
7.2 Nt dfermed taX HADIILY. .......c..overiirreeriei et | eesenbenb e sttt ntenis | Hresenb et
8. Borrowed money§......... 0 and interest thereon §.......... 0ttt ettt R st s st nns | ShsessenEent et st sttt s s sttt rens | nebtessentnts s sttt trenna
9. Unearned premiums (after deducting unearned premiums for ceded reinsurance of $.....1,834,096,655 and including
warranty reserves of $.....10,715,031 and accrued accident and health experience rating refunds
including §.......... 0 for medical loss ratio rebate per the Public Health Service ACt)...........ccuvvineeeincncnneesneies | e 6,588,221,709 | .....ccovrvriinnes 6,297,473,513
10, ADVANCE PIEMIUM.....cuirieuiieiseireistiesieeseesssee sttt ses sttt ee s s s s bR b8k s st s st n s s st ntes b st ensebantns | enseensssnsessesnsnnns 121,240,127 | oo, 106,447,397
11.  Dividends declared and unpaid:
11,1 SEOCKNOIAEIS. ..ve v veceei ittt n b s bt st st | Sebsessentans et e st en s st st st st senn | Sesestestens et s ent sttt ren
1122 PONCYNOIABTS ...t bbbttt | sententent et eneae 12,735,193 | oo 12,592,382
12, Ceded reinsurance premiums payable (net of ceding COMMISSIONS)............eueuiuriiriimeririireiineierissiseeseese s | sereseeseesssensnes 1,145,150,579 | .covvvcrrine 1,037,919,927
13.  Funds held by company under reinsurance treaties 755,205 673,728
14, Amounts withheld or retained by company for aCCOUNE Of OEFS...........ccuiuririerieiireie ettt eneees | eesestesessesessesens 1,434,011,985 | ..ccvovvevrcrne 1,619,935,428
15.  Remittances and iteMS NOT AIOCALEM..............ccuiuieiece ettt s st se st se st st st et et et et enenenenenenenenens | eresesenenesenesenenines 111,344,284 | ... 193,242,556
16.  Provision for reinsurance (including $.......... 0 CEMIfIEA). .. vvcvrveeerceeeseieit ettt enis | eesntsbsesentesseniaees 15,822,769 | ...ooviiiiiiiis 15,822,769
17. Net adjustments in assets and liabilities due to foreign EXChANGe FaES.........ccovvuierciiriiniireeee e ntsiees | et eessees 34461 | o 36,069
18, DIraftS OUISTANGING. ... .eucvuieiecicei ittt bbb bbb st n b | £rebbets et b ee s bbb b st bbb ents | Sesebbetb bRttt
19.  Payable to parent, subsidiaries and affiliates...........cceruii st | e 211,100,844 | ..covvi 199,239,774
20, DEMIVALIVES. ...t | bbb 94,318,694 | ....ccoovvivii. 75,570,486
271, PaYADIE fOF SEOUMEIES. ... vuevrerreireieiie ettt ss e s et antens | stessesnstessensnsnens 154,461,303 | ..cooovvveivecreecees 491,101
22, Payable for SECUMHIES IBNAING. .......ovuevrereerieireiieririei sttt ettt st st estanen | estsssnssessessansanes 107,072,997 | .coovevieene, 107,520,435
23.  Liability for amounts held under uninsured plans
24.  Capital notes §.......... 0 and interest thereon §......... [0 O OO
25.  Aggregate Wite-inS fOr HADIES. ...........ovuerererieeeirei ettt sttt sensensensnns | oessessessssesnesnnes 1,422,593,361 | ...ccocverrne. 1,471,524,010
26. Total liabilities excluding protected cell liabilities (Lines 1 through 25).........c.cccueiuiieieieinieriereseesiesiesiessesis | reresiesiesinns 24.314,148,304 | .....ccoovrrenne. 23,607,837,026
27, PrOECIEA COIl NADIIIHIES. ... .v.reeieeeees ettt ettt sttt f b et st esss | Shseeseetaetsetsentenssetseesenbantnesentens | nebsessestaetsnesestast et sestensastasbsnssn
28.  Total liabilities (LINES 26 @NA 27).........rveriiriiriiriiriieissiisiisiisie it | eniesienseniaas 24,314,148,304 | ..o 23,607,837,026
29.  Aggregate write-ins for SPECIal SUMPIUS FUNAS..........cuuriuiuiieire ittt | ebseesesbsbes st e bt ens st neaa 0 [ e 0
30, COMMON CAPIAI STOCK. ......vucviecieiiiie ittt s bbbt s st b st s b s benss | Sessessessesastes e s st es e b s essessesntans | eesetensesessssessessessnsesses st ent st
31, PrEfErred CAPIAl SEOCK.........eviviieireiiciieisie ettt bbbttt s st s st ntenes | Heebensesetent et ettt b s s e tans | eeetentes et n et n ettt
32.  Aggregate write-ins for other than Special SUTPIUS fUNDS............cciiiiiiiiiincs s | reesestnee bbb 0 [ e 0
33.  Surplus notes
34.  Gross paid in aNd CONTDULEA SUIPIUS.........c.vuiueireieitirieieisisiseise ettt s st es st essesesnses | Sassessessssassessesstessessesessessesnsans | sesesessessessssessessssnssessesssantessesan
35, UNQSSIGNEA fUNAS (SUIPIUS)......uveererrireerereseseissssessssssessessssssssesssssssssesssssessesssssssssessessss s ssessenssssssssassssssssessenssssnssessnssnssassensas | ssessessnssessones 10,162,201,096 | ....cocovrrrenes 10,124,790,154
36. Less treasury stock, at cost:
36.1 e 0.000 shares common (value included in Line 30 §.......... 0)- ettt | Shieta ettt | ettt
36.2 ...o..... 0.000 shares preferred (value included in Line 31 §.......... 0) ettt | Shieehe ettt | ehbsenbe et
37.  Surplus as regards policyholders (LINES 29 10 35, I8SS 36).........cuuruurerrerrieererenesneereieeesteeeseeesseessesessesssssssesessesssssssssessessassns | ssessssesseesseses 12,353,548,805 | ..ccvvevrne. 12,315,875,046
38, Totals (Page 2, LiNE 28, COL. 3)......cvuiiiiiiiieirissiei bbbt | eenieeniinienees 36,667,697,109 | .....ccoooevveune. 35,923,712,072
DETAILS OF WRITE-INS
2501, ACCTUE dENIVALIVE lIADIIILY. ... .eveeeeeieeeciseieiet ettt 8,333,326 8,692,841
2502, AGENT'S SECUMLY FUNG FESBIVES.......couiviircircisiieieti ittt ..1,016,029,708 .1,025,297,255
2503, CONtINGENE SUIL HADIIHES. ... ... eereerereeeriirireiseis ittt sttt s st nes | sesestessanssnssessantnenn 8,652,939 | ..oooeiieeeee 8,387,132
2598. Summary of remaining write-ins for Line 25 from overflow page 389,577,388 429,146,782
2599. Totals (Lines 2501 thru 2503 plus 2598) (LINE 25 @DOVE).........ruuiuiiiiiiiiiiisiiitiitiistiissiesessseeisses s ssessnsssnsses | sesenssesssensssnsans 1,422,593,361 .....1,471,524,010
2901.
2902.
2903.
2998.
2999. Totals (Lines 2901 thru 2903 plus 2998) (Line 29 above).. .0
3201.
3202.
3203, s
3298. Summary of remaining write-ins for Line 32 from overflow page
3299. Totals (Lines 3201 thru 3203 plus 3298) (LiNE 32 @DOVE)........cciuuiurirririniiisiriserisesisesisesisenisenisesesens s nssenssenssenssensenes | seseensenssenssenssnssesssssssnsssnsees [0 0
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Staementfor June 30,2016 otie. NATIONWIDE MUTUAL INSURANCE COMPANY
STATEMENT OF INCOME

33.

34
35.
36.
37.
38.
39.

32.1 Paid in

32.2 Transferred from surplus (Stock Dividend).
32.3 TranSfErreA 10 SUIPIUS......c..euivrieieicieire sttt bbb nsns
Surplus adjustments:

331 PAIA IN. e
33.2 Transferred to capital (Stock Dividend)
33.3 Transferred from capital...........cccoooee.
Net remittances from or (to) Home Office....
Dividends to stockholders...........ccccceune.
Change in treasury stock
Aggregate write-ins for gains and [0SSES IN SUMPIUS..........ccuuruurueirmirmiiieiiieireirieesieesieesee st enes

.................. 8,033,910

1 2 3
Current Year Prior Year Prior Year Ended
to Date to Date December 31
UNDERWRITING INCOME
1. Premiums earned:
1.1 Direct.............. (WrItten §.....1,372,934,618)........cverueeereeriieeeeseseeisseesssenessssessss st ssssssssnssnnes | senesssenas 1,389,558,561 |........... 1,579,788,560 |........... 3,047,081,447
1.2 Assumed........ (Written §.....9,159,070,245).........coouueeeemmeeriseeeesesesisssesssssessssessssssessssssssssssssssssssssssssssnses | senesseenns 8,775,656,583 |........... 8,107,103,551 |......... 16,541,399,577
1.3 Ceded . (written § ...2,235,875,510 .2,151,966,342 |. .4,347,584 513
1.4 Net....ooooeen. (written § 7,929,339,634 7,534,925,769 |......... 15,240,896,511
DEDUCTIONS:
2. Losses incurred (current accident year $.....4,956,357,859):
2T DIFBCL ..ot | st 721,185,573 |....ccouuvee. 744,173,210 |........... 1,558,923,364
2.2 Assumed ...5,685,025,628 4,975,701,910 |. 10,455,245,552
2.3 Ceded. ...1,360,024,775 1,247,664,300 |. ..2,639,034,870
24 Net.....os ...5,046,156,426 4,472,210,820 |. ..9,375,134,046
3. Loss adjustment EXPENSES INCUITE...........c..iuririeiirie ettt | oreseninnians 772,621,460
4. Other Underwriting EXPENSES INCUME. .......cuuvurrererrereiieeeeeeseseseeseesess st ssess st ssssssessesssssssssessesssssessessasssnssns | soessneenns 2,625,749,586
5. Aggregate write-ins for Underwriting dEAUCHONS............c.uovurieririireieiserie ettt es e stenens | entesesessensesssnssessansanenn 0
6. Total underwriting deductions (Lines 2 through 5)... 8,444,527 472
7. NetinCOme OF PrOTECIEA CEIIS...........ivuieriiiciiiic bbbt | frertsenine st
8. Net underwriting gain (10ss) (Line 1 MINUS LiNE 6 + LINE 7).....ccevuerererirerineeeieesneeneeneeeeiseesessssssssseseesessssssssessessnnes | eesessssenn (515,187,838)
INVESTMENT INCOME
9. Netinvestment iNCOME BAMEM...........c.oiuiii bbbttt | frsbnsenees 278,358,550 |..............337,023,559 |.............. 800,600,745
10. Net realized capital gains (losses) less capital gains tax of $.....(1,733,059)... .(111,918,080) | . (132,065,590)
11. Netinvestment gain (I0SS) (LINES 9 + 10).....ccuuiuiurrireireieireineiseeseiseeisei et bse st ssesssstsnns | seesessnsinns 166,440,470 |..............329,850,021 |.............. 668,535,155
OTHER INCOME
12. Net gain or (loss) from agents' or premium balances charged off
(amount recovered $.....247,892 amount charged off $.....33,626,626).............coevvunrrermrennrernrinsesnsessssssssessssssns | sevsnessnnes (33,378,734) | ..oovvvnvnee (29,271,849) | ...covvvvvne (60,701,402)
13. Finance and service charges not iNCluded iN PrEMIUMS. ..ot ssse s essssssesees | sssesseesssesses 61,817,215 | .o 64,288,648 126,451,001
14, Aggregate write-ins for MISCEIlANEOUS INCOME.........vviriiiriiieieireisisseee ettt ssssentes | ansesseesnsesses 25,523,232 | oovvrern, (237,316) 35,831,195
15. Total other income (LINES 12 throUGN 14)..........ovriiiriiesreee st | senersensensnnes 53,961,713 | .cvvvirrnnes 34,779,483 |.............. 101,580,794
16. Net income before dividends to policyholders, after capital gains tax and before all other federal and
foreign iINCOME taXes (LINES 8 + 11 + 15).....ccvviurieireeiie ettt sttt estensnes | sssessansans (294,785,655) | .....coene. 129,558,807 |.....ccovnne 43,814,906
17, Dividends t0 PONICYNOIAETS...........cuururreiieiieieiieese ettt bbbttt | cbentsenesesisns 5,462,155 |...ccccovrnnnen. 7,116,638 |...ocoovrrnnee 13,291,875
18. Net income, after dividends to policyholders, after capital gains tax and before all other federal and
foreign income taxes (Line 16 MINUS LINE 17)......cccviiriririirieeiresiresiesiesiesiesiesssseess s sssssssssssssssnns | sesiesinens (300,247,810 | ..oovvvvecene 122,442,169 |...ocovenenee 30,523,031
19. Federal and foreign income taxes incurred e (27,317 137) | . (58,928,479) (153,604,469)
20. Netincome (Line 18 minus Line 19) (10 LiNE 22)........c.ocuuiviiriirieriricriesieniesiesiesiessessessiesssesssessessseessesseesseens | reveresinens (272,930,673) | ....ocvvvev. 181,370,648 |.............. 184,127,500
CAPITAL AND SURPLUS ACCOUNT
21. Surplus as regards policyholders, DECEMDEr 31 PriOr YEAT.........vuurvrirrerreeirerinriseieiesssssseessssessssssessesssssssssesssssenens | sesseenns 12,315,875,046 |......... 12,137,989,021 |......... 12,137,989,021
22. Netincome (from LINE 20).........ccuuverieureiriiieieiiseiecsesissessseissesssess st assessenes | resinesinens (272,930,673) | ...oocvvvvene 181,370,648 |.............. 184,127,500
23. Net transfers (t0) from Protected Cell CCOUNLS..........c.uivuivmiviiiieiiiieieiiesieeiesi et ses s ess st sssssssses | fretisessssssssss st sssssns | sessesssesssssssssss s ssesssies | foesssesssnsssesssessssessesseeeses
24. Change in net unrealized capital gains or (losses) less capital gains tax of $.....(564,196). ..300,495,237 169,341,211 | ..............(38,169,203)
25. Change in net unrealized foreign exchange capital gain (I0SS).........crurereemreiinrineneneeeeeeeseeseeseees | sereserisenenenens 6,135,675 .(10,733,321) | ... ..(5,992,807)
26. Change in net deferred inCOME taX.........cvrvrvereeneeeesieneeneinens 125,833,154 | . .(3,406,727) |..... ...28,108,517
27. Change in NONAAMItIEA @SSELS..........cuuurveuririiriiiiiieriierisieeeessees et esienes | reriresinns (130,156,361) | ..cvorverrererenene 260,472 | oo (83,344,464)
28. Change in provision for reinsurance
29. Change in SUrplus NOES.........cceeeurerneenerreeneeneieenees 262,817 ..262,817 |. 525,633
30. Surplus (contributed to) withdrawn from protected cells..
31. Cumulative effect of changes in accounting principles
32. Capital changes:

..................... 654,770

89,104,752

Change in surplus as regards policyholders (Lines 22 through 37).........

....37,673,759

...337,749,870 |.

177,886,025

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

.12,353,548,805

12,475,738,891

12,315,875,046

DETAILS OF WRITE-INS

0501.
0502.
0503.
0598.
0599.

Summary of remaining write-ins for Line 5 from overflow page
Totals (Lines 0501 thru 0503 plus 0598) (Line 5 above)..........

1401.
1402.
1403.
1498.
1499.

Change in contingent suit liabilities......
Other miscellaneous income/(expenses).
Summary of remaining write-ins for Line 14 from overflow page
Totals (Lines 1401 thru 1403 plus 1498) (Line 14 above)................

3701.
3702.
3703.
3798.
3799.

Change in surplus - pension and postretirement benefits net of tax....
Change in surplus - agent security compensation plan
Change in SUPIUS = MISCEIANEOUS...........c.ruriiiereireiireieteie ettt bbb
Summary of remaining write-ins for Line 37 from overflow Page...........ccc.uurinininininenessseseesiseeseieeeesees

Totals (Lines 3701 thru 3703 plus 3798) (LINE 37 @DOVE).......ccuiuiiiriiiniineieiisiisiei i
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Staementfor June 30,2016 otie. NATIONWIDE MUTUAL INSURANCE COMPANY

CASH FLOW

Currer11t Year Prior2 Year Prior Yezr Ended
to Date To Date December 31
CASH FROM OPERATIONS
1. Premiums collected net of FeINSUIANCE...........c..oviiiiiiiiiiii s | sesieans 7,939,600,477 | ......... 7,603,911,605 | ....... 15,342,533,231
2. NetinVESIMENTINCOME. ......c.cvuiiiiiiieciictce et b bbb b b s st s s sesebesssnesessnas | ebessnsenns 349,392,684 | ............ 363,522,659 | ............ 986,399,154
3. MISCEIIANEOUS INCOME.......coviieieieicteieicie sttt ettt s ettt se bbbt b s e s s st et snsesessnsesesnsens | nesesessnsena 19,267,125 | .............. 38,426,448 | ............ 128,092,150
4. Total (Lines 1 through 3). ..8,308,260,286 ..8,005,860,712 16,457,024,535
5. Benefit and 10SS related PAYMENLS..........ccoriirriiiirieicieisseeeeie ettt sttt ssessnes | senesses 4,578,041,976 | ......... 4,089,986,392 | ......... 8,539,146,483
6. Nettransfers to Separate Accounts, Segregated Accounts and Protected Cell ACCOUNS.............cuuveirecrincricricrienes | crerieriesiesiesiesiesiees | onesssesinessnesnessesnenines | sneseessesseseesseseesins
7. Commissions, expenses paid and aggregate write-ins for dedUCHONS...........c.ouuereririeniincininineieeeseeeseeeseieeeees | coreriees 3,459,076,647 | ......... 3,366,624,989 | ......... 6,551,223,518
8. Dividends paid t0 POICYNOIAETS. .........c.uruurerieireiieireiee ettt bbbttt | sbensesseniees 5,319,344 | ................ 5,210,809 |.............. 11,187,059
9.  Federal and foreign income taxes paid (recovered) net of $.....(108,603) tax on capital gains (I0SSES).........c..covvvereres | cervrrrrinnn. (72,437,519) | ...oceovvnee (58,256,199) | ......oceeuu (53,282,248)
10 Total (LINES 5 HrOUGN 9).....cuvumiirriiiicrieri ettt ent | eebeenes 7,970,000,448 | ......... 7,403,565,991 | ....... 15,048,274,811
11, Net cash from operations (Line 4 MiNUS LiNE 10).........c.euuiueumimiiriireieriniineieeeesssiseesessssssessessesssssssssesesssssssesessssssssnes | sesessnsenn 338,259,838 | ............ 602,294,721 | ......... 1,408,749,724
CASH FROM INVESTMENTS
12.  Proceeds from investments sold, matured or repaid:
12.1 Bonds 861,139,144 934,372,476 | ......... 1,710,634,934
12020 SHOCKS. ..veveeeeeeeeei et | ereeneseas 228,698,178 | ....cocvvvnnn 67,816,661 | .............. 96,838,811
12,3 MOMGAGE I0BNS.....vevevereercereeseeess e seess st sttt eessssnssnnns | sessnsssssnees 27,239,777 | covvveeens 37,703,965 | ..ccocevnne. 137,455,509
124 REAIESIAIE. ... cvveeeeeeeaeiieeis ettt ettt | sesenenstiens 54,837,854 | ....ooevereerereieeeieneens | ceeeneenenenns 6,609,259
125 OthEr INVESIEA @SSELS......vevuverureeseerseieseessee sttt ettt nens | sesssssssans 268,908,798 | ............ 225,799,752 | ............ 618,233,172
12.6 Net gains or (losses) on cash, cash equivalents and short-term INVESIMENTS..............cccvrurunrinrinrinninninnies | e 220,716 | oo 566,451 | ....ccoerene 616,872
12.7  MiISCEIIANEOUS PIrOCEEUS. .......ovuoceecereerieeeetseeseessetee et ssee s ee st ss et s bbb bs st ess st enseeins | ersesiesinns 154,328,740 | .............. 32,554,522 | ... 87,907,635
12.8 Total investment proceeds (LINES 12.1 10 12.7).....cuiririeeiriineineine ettt sssssss e ssssssssnns | sesseeans 1,595,373,207 | ......... 1,298,813,827 | ......... 2,658,296,192
13.  Cost of investments acquired (long-term only):
13.1 Bonds.... ..125,791,297 ..1,367,656,155 ..2,910,058,992
13,2 SHOCKS. . vvveeeerrisirtsei ettt | eererneiiens 27,490,578 | ............ 256,787,687 | ............ 235,394,590
13.3 MOMGAGE 0BNS.....cvevevererercriiericeis it | eeneneneseas 194,103,776 | ..occovneee 101,409,869 | ............ 265,477,139
134 REAISIAI.......euvverceeriie st | eerireneiiens 16,861,030 | ...ccoovvenecs 6,006,413 | ...coevvrneee 19,245,944
13.5  Other INVESLEA @SSELS..........veveerirceii it nens | eensenesans 396,815,710 | ..ccoeuvee. 191,854,984 | ............ 698,043,968
13.6  MiSCElANEOUS PPIICALIONS. ......ovrviriireireiiisireisei et ns ettt ensessnnns | eressessssenns 35,104,073 | ............ 106,804,179 | .............. 48,634,620
13.7 Total investments acquired (LINES 13.110 13.6)......cuerrrurrrrirrinrireissinsise et sesssssssssesssssssssssessessssssessessasssns | seseeens 1,396,166,464 | ......... 2,030,519,287 | ......... 4,176,855,253
14.  Netincrease or (decrease) in contract [0ans and PreMIUM NOES...........ccvuurerrirerererimerieeriersersessessessesssesssesssesseens | resesnsssssssessessssssnes | onessnessnessnesnessnessnessnes | soneseessessessessessenens
15.  Net cash from investments (Line 12.8 minus Line 13.7 and LN 14)..........cocunrinrinminminminminnineneenesseiseesssessenes | revireniens 199,206,743 | ........... (731,705,460) | ........ (1,518,559,061)
CASH FROM FINANCING AND MISCELLANEOUS SOURCES
16.  Cash provided (applied):
16.1 SUIPIUS NOLES, CAPILAI NOLES. .....eucerieeririeceeie ittt s bbbt stens | £ebsessastasssessestesssssnsins | tessessastsssessestansnsssnsses | oessessestssssssessasssnssnsans
16.2 Capital and paid in SUIPIUS, 1SS trEASUIY STOCK...........euuiurereiriieireiseitseiseieisesiss sttt ss bt sbesssessestes | febsessestasssesssstasssssnsins | soessesssssssssssestassnsssnssns | oessessasssssssssessassnsssnssns
16.3 Borrowed funds (5,163,112)
16.4 Net deposits on deposit-type contracts and other inSUranCe abIlItIES.............cccurririiriiriinceinces e | s | s
16.5 Dividends t0 STOCKNOIAETS............criuuriiriiiiiriirisisi bbbt | rebeneb bbb nees | esbsesb s st enes | eres i s
16.6  Other cash provided (BPPHEA).........c.urremrrirriieriieiiereies st sess s | feseseaces (370,833,486) | ........... (182,914,474) | ... (40,325,618)
17.  Net cash from financing and miscellaneous sources (Lines 16.1 through 16.4 minus Line 16.5 plus Line 16.6).......... | c.cc....... (370,833,486) | ........... (182,914,474) | ............. (45,488,730)
RECONCILIATION OF CASH, CASH EQUIVALENTS AND SHORT-TERM INVESTMENTS
18.  Net change in cash, cash equivalents and short-term investments (Line 11 plus Line 15 plus Line 17)........cccoeevuvrnees | vovirvrin 166,633,095 |........... (312,325,213) | c.ovevnnee (155,298,066)
19.  Cash, cash equivalents and short-term investments:
19,1 BEYINNING O YBAN.....cvoueeoreereeesreeieeeseesis sttt ettt nentnas | sesssssssens 238,859,967 | ..cccoune.. 394,158,033 | ............ 394,158,033
19.2 End of period (LINE 18 PIUS LINE 19.1)......cureemreireeererirreesseeseeseseessesesseessessssesssessseessssesssessssesssssssssssssssssnns | sesssseesnns 405,493,062 | .............. 81,832,820 | ......o..... 238,859,967

Note: Supplemental disclosures of cash flow information for non-cash transactions:

20.0001  Exchange of bond investment to bond INVESIMENL............coiuiuriiincrei e
20.0002  Exchange of bond investment to equity INVESIMENT............ccuriiiriiiir e seeses
20.0003  Exchange of equity investment to equity investment

20.0004  Capitalized interest on bonds........

20.0005 Capitalized interest on mortgage loans.

20.0006  Intercompany transfer Of SECUMLIES..........c. vt
20.0007  Tax Credit Commitments LIGbIlIIES............cccriiiiiiiiiriiiissis s
20.0008  Change in accounts receivables for unsettled trades...

20.0009  Deferred gains..........coeeeenenieeeninieseisseeiennins

20.0010  Coli/boli

.1,658,351

Qo5




Statement for June 30, 2016 ofthie. NATIONWIDE MUTUAL INSURANCE COMPANY

NOTES TO THE FINANCIAL STATEMENTS

Note 1 — Summary of Significant Accounting Policies and Going Concern

A. Accounting Practices

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

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

Eagle Captive Reinsurance, LLC (Eagle) is a special purpose financial captive insurance company domiciled in the State of Ohio. The Company
has an indirect partial ownership of Eagle through the Company’'s ownership of Nationwide Corporation. See the Nationwide Corporate
Organizational Chart, which appears as Schedule Y of this statement. Pursuant to Ohio Revised Code Chapter 3964 and the approval by the
Department, Eagle has applied a prescribed practice which values Eagle’s reserves on an alternative reserving basis from the NAIC’s accounting
practices and procedures manual. The prescribed practice decreased the subsidiary’s valuation by $(115.8) million and $(70.5) million as of June
30, 2016 and December 31, 2015, respectively, and also reduced the admitted deferred tax assets (DTA) by $(17.4) million and $(10.6) million as
of June 30, 2016 and December 31, 2015, respectively.

Olentangy Reinsurance, LLC (Olentangy) is a special purpose financial insurance company domiciled in the State of Vermont. The Company has
an indirect partial ownership of Olentangy through the Company’s ownership of Nationwide Corporation. See the Nationwide Corporate
Organizational Chart, which appears as Schedule Y of this statement. Olentangy was granted a permitted practice from the State of Vermont
which increased the subsidiary’s valuation by $61.3 million as of June 30, 2016 and December 31, 2015, and also allowed the Company to admit
additional DTA of $9.2 million as of June 30, 2016 and December 31, 2015.

A reconciliation of the Company’s net income and capital and surplus between NAIC SAP and practices prescribed and permitted by the State of
Ohio and the State of Vermont is shown below:

State of
Domicile 2016 2015
Net Income
(1) Nationwide Mutual Insurance Company state basis (Page 4, Line 20, Columns 1&3) OH § (272,930,673) $ 184,127,500
(2) state prescribed practices that increase/(decrease) NAIC SAP OH - -
(3) state permitted practices that increase/(decrease) NAIC SAP OH - -
(4) NAIC SAP (1-2-3=4) OH § (272,930,673) $ 184,127,500
Surplus

(5) Nationwide Mutual Insurance Company state basis (Page 3, Line 37, Columns 1&2) OH $ 12,353,548,805 $ 12,315,875,046
(6) State prescribed practices that increase/(decrease) NAIC SAP

Subsidiary valuation - Eagle OH (115,761,817) (70,528,364)

Subsidiary valuation - Eagle impact on deferred tax asset admittance OH (17,364,273) (10,579,255)
(7) State permitted practices that increase/(decrease) NAIC SAP

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

Subsidiary valuation - Olentangy impact on deferred tax asset admittance VT 9,200,092 9,200,092
(8) NAIC SAP (5-6-7=8) OH $ 12,416,140,858 $ 12,326,448,628

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

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

D. Going Concern
Not applicable.

Note 2 — Accounting Changes and Corrections of Errors

No significant changes from prior year end.

Note 3 - Business Combinations and Goodwill

No significant changes from prior year end.

Note 4 — Discontinued Operations

Not applicable.

Note 5 — Investments

A. Mortgage Loans

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

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

Not applicable.
D. Loan-Backed Securities

1. Prepayment assumptions are generally obtained using a model provided by a third-party vendor.
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Statement for June 30, 2016 ofthie. NATIONWIDE MUTUAL INSURANCE COMPANY

NOTES TO THE FINANCIAL STATEMENTS

2. Not applicable.

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

1) 2 3 )] O] (6) @
Recognized Amortized cost
Amortized cost Present value other-than- after other-than- Fair value Date of financial
before current of projected temporary temporary at time statement where
CUSIP period OTTI cash flows impairment impairment of OTTI reported
12638PAB5 $ 3,006,913 $ 2,715,921 $ 290,992 $ 2,715,921 $ 2,403,236 Q2'16
872227AA1 4,395,744 4,004,795 390,949 4,004,795 3,431,621 Q2'16
Total $ 681,941

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

a. The aggregate amount of unrealized losses:

=

Less than 12 Months $ (2,522,970)
2. 12 Months or Longer $ (28,200,182)

b. The aggregate related fair value of securities with unrealized losses:
1. Lessthan 12 Months $ 255,444,933
2. 12 Months or Longer $ 691,593,702
5. The Company reviews all loan-backed and structured securities in which the fair value of the given security is less than the amortized cost to
determine if a given security is other-than-temporarily impaired. The Company examines characteristics of the underlying collateral, such as
delinquency and default rates, the quality of the underlying borrower, the type of collateral in the pool, the vintage year of the collateral,
subordination levels within the structure of the collateral pool, and the quality of any credit guarantors, to determine the cash flows expected
to be received for the security.
If the severity and duration of the security's unrealized loss indicates a risk of an other-than-temporary impairment, then the Company will
evaluate if the amortized cost basis of the security will be recovered by comparing the present value of the cash flows expected to be received
for the given security with the amortized cost basis of the security. If the present value of cash flows is greater than the amortized cost basis
of a security then the security is deemed not to be other-than-temporarily impaired.
E. Repurchase Agreements and Securities Lending Transactions
3. Collateral Received

b. The fair value of that collateral and of the portion of that collateral that the Company has sold or repledged was $101,976,329 as of June
30, 2016.

F. Real Estate
On April 25, 2016, the Company sold real estate assets at a price of $54.6 million and recognized a gain on the sale of $10.5 million. The real
estate assets were classified as held for sale as of December 31, 2015. See Note 15 for discussion of the corresponding sale-leaseback
transaction.

G. Low-Income Housing Tax Credits
No significant changes from prior year end.

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

I. Working Capital Finance Investments
Not applicable.

J. Offsetting and Netting of Assets and Liabilities

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

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

Note 6 - Joint Ventures, Partnerships and Limited Liability Companies

No significant changes from prior year end.

Note 7 - Investment Income

No significant changes from prior year end.

Note 8 - Derivative Instruments

No significant changes from prior year end.

Note 9 — Income Taxes

No significant changes from prior year end.
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Statement for June 30, 2016 ofthie. NATIONWIDE MUTUAL INSURANCE COMPANY

NOTES TO THE FINANCIAL STATEMENTS

Note 10 — Information concerning parent, subs, and affiliates

A. Nature of Relationships

Effective January 1, 2016, Nationwide Insurance Company of Florida (NICOF) entered into a 100% quota share reinsurance agreement with the
Company.

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

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

2. FHLB Capital Stock

a. Aggregate Totals

1. Current Year 1 2 3

Protected Cell
Total 2 +3 General Account Accounts

(a) Membership Stock - Class A $ - $ - $

(b) Membership Stock - Class B $ 25,000,000 $ 25,000,000 $

(c) Activity Stock $ - $ - $

(d) Excess Stock $ - $ - $

(e) Aggregate Total $ 25,000,000 $ 25,000,000 $

® Actual or Estimated Borrowing Capacity as

Determined by the Insurer $ 600,000,000 XXX XXX

2. Prior Year-end 1 2 3

Protected Cell
Total 2 +3 General Account Accounts

(a) Membership Stock - Class A $ - $ - $

(b) Membership Stock - Class B $ 25,000,000 $ 25,000,000 $

(c) Activity Stock $ - $ - $

(d) Excess Stock $ - $ - $

(e) Aggregate Total $ 25,000,000 $ 25,000,000 $

® Actual or Estimated Borrowing Capacity as

Determined by the Insurer $ 600,000,000 XXX XXX
b. Membership Stock (Class A and B) Eligible and Not Eligible for Redemption
Membership Current Year Not Eligible for Less Than 6 6 months to Less | 1to Less Than 3
Stock Total Redemption Months Than 1 year Years 3to5 Years
Class A $ - $ - $ - $ - 8 - 8
Class B $ 25,000,000 $ 25,000,000 $ - $ - $ - 8

3. Not applicable.

4. Not applicable.

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

Plans

A. Defined Benefit Plans

1-3. No significant changes from prior year end.
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Statement for June 30, 2016 ofthie. NATIONWIDE MUTUAL INSURANCE COMPANY

NOTES TO THE FINANCIAL STATEMENTS

4. Components of net periodic benefit cost

Pension Benefits Postretirement Benefits
2016 2015 2016 2015

a. Service cost $ 74,587,182 $ 163,218,202 $ 326,500 $ 755,149
b. Interest cost 112,946,641 214,798,302 6,015,500 11,936,398
c. Expected return on plan assets (140,391,125) (290,300,475) (5,269,000) (11,409,221)
d. Transition asset or obligation - - - -
e. (Gains) and losses 11,352,761 25,467,009 532,500 1,217,469
f. Prior service cost or credit (8,478,730) (16,457,323) 2,916,000 5,093,375
g. (Gain) or loss recognized due to a settlement

or curtailment - - - -
h. Total net periodic benefit cost $ 50,016,729 $ 96,725,715 $ 4,521,500 $ 7,593,170

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

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

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

B-1. No significant changes from prior year end.

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

No significant changes from prior year end.

Note 14 — Contingencies

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

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

Sale-leaseback

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

B. Lessor Leasing Arrangements
Not applicable.

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

No significant changes from prior year end.

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

A. Transfers of Receivables Reported as Sales
Not applicable.

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

C. Wash Sales
Not applicable.

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

Not applicable.

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

Not applicable.

Note 20 — Fair Value Measurements

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, income and cost approaches.
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NOTES TO THE FINANCIAL STATEMENTS

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

The Company categorizes financial assets and liabilities as follows:

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

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

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

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

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

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

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

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

The following table summarizes assets and liabilities held at fair value as of June 30, 2016:

Level 1 Level 2 Level 3 Total
Assets at Fair Value
Political subdivisions $ - % 5,602,639 $ - $ 5,602,639
Industrial and miscellaneous - 657,658,096 53,564,199 711,222,295
Total Bonds $ - $ 663,260,735 $ 53,564,199 $ 716,824,934
Securities lending collateral assets - 4,408,905 - 4,408,905
Preferred stocks - 178,000 - 178,000
Common stocks 294,335,291 25,145,062 750,000 320,230,353
Total Assets at Fair Value 294,335,291 $ 692,992,702 $ 54,314,199 $  1,041,642,192
Liabilities at Fair Value
Derivative liabilities - $ 94,318,694 $ - $ 94,318,694
Total Liabilities at Fair Value - $ 94,318,694 $ - $ 94,318,694
The following table presents the rollforward of Level 3 assets held at fair value during the period ended June 30, 2016:
Total gains
Beginning and (losses) | Total gains and
Balance at Transfers into | Transfers out of included in | (losses) included Ending Balance at
3/31/2016 Level 3 Level 3 Net Income in Surplus Purchases | Issuances Sales Settlements 6/30/2016
Assets at Fair Value
Industrial and miscellaneous $16,108,776 _ $37,374,750 $(4,244,331) $- $4,318,255 $6,749 $- $- $- $53,564,199
Total Bonds $16,108,776 _ $37,374,750 $(4,244,331) $- $4,318,255 $6,749 $- $- $- $53,564,199
Common stocks $8,102,389 $- $-  $4,225452 $(5,079,271) $- $- $(6,498,570) $- $750,000
Loans held for sale $7,129,351 $- $(7,129,351) $- $- $- $- $- $- $-
Total Assets at Fair Value $31,340,516 _ $37,374,750 $(11,373,682)  $4,225,452 $(761,016) $6,749 $- $(6,498,570) $- $54,314,199
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Statement for June 30, 2016 ofthie. NATIONWIDE MUTUAL INSURANCE COMPANY

B. & C. The following table summarizes the carrying value and fair value of the Company's assets and liabilities not held at fair value as of June 30,

2016:
Not Practicable
Aggregate Fair Value  Admitted Assets Level 1 Level 2 Level 3 (Carrying Value)

Assets
Bonds $12,659,490,270 $11,834,739,907 $1,664,969,432 $10,641,166,170 $353,354,668 $-
Stocks 8,362,580,501 8,362,580,502 - - 8,362,580,501 -
Mortgage loans, net of allowance 983,817,597 961,317,768 - - 983,817,597 -
Short-term investments 772,248,960 772,248,960 81,282,081 690,966,879 - -
Securities lending collateral assets 97,567,424 97,570,334 96,927,912 639,512 - -
Total Assets $22,875,704,752 $22,028,457,471 $1,843,179,425 $11,332,772,561 $9,699,752,766 $-

Liabilities

Derivative liabilities $31,815,205 $- $- $31,815,205 $- $-
Total Liabilities $31,815,205 $- $- $31,815,205 $- $-

D.

Not Practicable to Estimate Fair Value

Not applicable.

Note 21 - Other Iltems

A.

Unusual or Infrequent Items

Not applicable.

Troubled Debt Restructuring for Debtors

Not applicable.

Other Disclosures

Effective June 1, 2016, the Company and certain of its affiliates renewed and expanded the Property Catastrophe Program as follows: South East
Regional Tower (covering the states of NC, SC, VA, MD, DC, DE, WV, GA and PA) - 70% of $500.0 million excess of $500.0 million, Northeast
Regional Tower (covering the states of NJ, NY, CT, RI, MA, VT, NH, ME and PA) - 70% of $500.0 million excess of $500.0 million, National Tower
— 70% of $500.0 million excess of $1.022 billion and 90% of $1.800 billion excess of $2.252 billion.

Business Interruption Insurance Recoveries

Not applicable.

State Transferable and Non-Transferable Tax Credits

No significant changes from prior year end.

Subprime Mortgage Related Risk Exposure

No significant changes from prior year end.

Insurance-Linked Securities

On February 29, 2016, the Caelus Re 2013-2 catastrophe bond expired according to the terms of the original agreement.

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

at 89% of $337.0 million excess of $1.915 billion. The coverage is effective March 1, 2016 and expires on February 29, 2020.

The Caelus 2013-2 catastrophe bond issued in 2013, which provides national coverage to the Company and certain of its affiliates at 81% of
$393.0 million excess of $1.522 billion, remains in place.

As of June 30, 2016 and December 31, 2015, the aggregate maximum proceeds that could be received from the Company's catastrophe bonds
were $620.0 million and $590.0 million, respectively.

Note 22 - Events Subsequent

Type | — Recognized Subsequent Events:

Subsequent events have been considered through August 8, 2016 for the statutory statement issued on August 10, 2016.

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

Type Il — Nonrecognized Subsequent Events:

Subsequent events have been considered through August 8, 2016 for the statutory statement issued on August 10, 2016.

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

Note 23 Reinsurance

No significant changes from prior year end.

Note 24 - Retrospectively Rated Contracts and Contracts Subject to Redetermination

No significant changes from prior year end.
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NOTES TO THE FINANCIAL STATEMENTS

Note 25 - Changes in Incurred Losses and Loss Adjustment Expenses

No significant changes from prior year end.

Note 26 — Intercompany Pooling Arrangements

No significant changes from prior year end.

Note 27 - Structured Settlements

No significant changes from prior year end.

Note 28 - Health Care Receivables

Not applicable.

Note 29 — Participating Policies

Not applicable.

Note 30 — Premium Deficiency Reserves

No significant changes from prior year end.

Note 31 — High Deductibles

Not applicable.

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

No significant changes from prior year end.

Note 33 - Asbestos/Environmental Reserves

No significant changes from prior year end.

Note 34 — Subscriber Savings Accounts

Not applicable.

Note 35 — Multiple Peril Crop Insurance

Not applicable.

Note 36 — Financial Guaranty Insurance

Not applicable.
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1.2
2.1

22
3.1
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33

4.1
42

6.1
6.2

6.3

6.4

6.5

6.6
71

7.2

8.1
8.2

8.3
8.4

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[ ] Nol[ ]
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] No[ ]
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] NAJ[]
State as of what date the latest financial examination of the reporting entity was made or is being made. 12/31/2011
State the as of date that the latest financial examination report became available from either the state of domicile or the reporting entity. This date
should be the date of the examined balance sheet and not the date the report was completed or released. 12/31/2011
State as of what date the latest financial examination report became available to other states or the public from either the state of domicile or the
reporting entity. This is the release date or completion date of the examination report and not the date of the examination (balance sheet date). 04/07/2013
By what department or departments?
OH
Have all financial statement adjustments within the latest financial examination report been accounted for in a subsequent financial statement filed
with Departments? Yes[ ] No[ ] NA[X]
Have all of the recommendations within the latest financial examination report been complied with? Yes[ ] No[ ] NA[X]
Has this reporting entity had any Certificates of Authority, licenses or registrations (including corporate registration, if applicable) suspended or revoked
by any governmental entity during the reporting period? Yes[ ] No[X]
If yes, give full information:
Is the company a subsidiary of a bank holding company regulated with the Federal Reserve Board? Yes[ ] No[X]
If response to 8.1 is yes, please identify the name of the bank holding company.
Is the company affiliated with one or more banks, thrifts or securities firms? Yes[X] No[ ]
If the response to 8.3 is yes, please provide below the names and location (city and state of the main office) of any affiliates regulated by a federal
regulatory services agency [i.e. the Federal Reserve Board (FRB), the Office of the Comptroller of the Currency (OCC), the Federal Deposit Insurance
Corporation (FDIC) and the Securities Exchange Commission (SEC)] and identify the affiliate’s primary federal regulator].
1 2 3 4 5 6
Affiliate Name Location (City, State) FRB OCC | FDIC | SEC
Nationwide Bank Columbus, OH NO YES NO NO
Nationwide Mutual Insurance Company Columbus, OH YES NO NO NO
Nationwide Mutual Fire Insurance Company Columbus, OH YES NO NO NO
Nationwide Corporation Columbus, OH YES NO NO NO
Nationwide Financial Services, Inc. Columbus, OH YES NO NO NO
Nationwide Investment Services Corp Columbus, OH NO NO NO YES
Nationwide Investment Advisors, LLC Columbus, OH NO NO NO YES
Nationwide Securities, LLC Dublin, OH NO NO NO YES
Nationwide Fund Advisors King of Prussia, PA NO NO NO YES
Nationwide Fund Distributors, LLC King of Prussia, PA NO NO NO YES
Nationwide Asset Management, LLC Columbus, OH NO NO NO YES
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] Nol ]

a
b

d

e)  Accountability for adherence to the code.

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

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

(@

(b)

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

(d)  The prompt internal reporting of violations to an appropriate person or persons identified in the code; and
)
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9.1

9.2
9.21

9.3
9.31

10.1

10.2

111

1.2

15.1
15.2

16.1
16.2
16.3

GENERAL INTERROGATORIES
PART 1 - COMMON INTERROGATORIES

If the response to 9.1 is No, please explain:

Has the code of ethics for senior managers been amended? Yes[X] Nol ]
If the response to 9.2 is Yes, provide information related to amendment(s).
The No-Retaliation Policy has been updated in regards to reporting possible violations of state and federal law or regulation to any governmental agency or
entity or making disclosures protected under state or federal whistleblower laws or regulation.
Have any provisions of the code of ethics been waived for any of the specified officers? Yes[ ] No[X]
If the response to 9.3 is Yes, provide the nature of any waiver(s).
FINANCIAL
Does the reporting entity report any amounts due from parent, subsidiaries or affiliates on Page 2 of this statement? Yes[X] Nol ]
If yes, indicate any amounts receivable from parent included in the Page 2 amount: $ 0
INVESTMENT
Were any of the stocks, bonds, or other assets of the reporting entity loaned, placed under option agreement, or otherwise made available for
use by another person? (Exclude securities under securities lending agreements.) Yes[ ] No[X]
If yes, give full and complete information relating thereto:
Amount of real estate and mortgages held in other invested assets in Schedule BA: $ 1,171,574,718
Amount of real estate and mortgages held in short-term investments: $ 0
Does the reporting entity have any investments in parent, subsidiaries and affiliates? Yes[X] Nof ]
14.2 If yes, please complete the following:
1 2
Prior Year-End Current Quarter
Book/Adjusted Carrying Value Book/Adjusted Carrying Value
14.21 Bonds $ 0 $ 0
14.22 Preferred Stock 0 0
14.23 Common Stock 8,056,775,843 8,364,761,839
14.24 Short-Term Investments 0 0
14.25 Mortgage Loans on Real Estate 0 13,300,000
14.26 All Other 1,868,788,063 1,854,114,687
14.27 Total Investment in Parent, Subsidiaries and Affiliates (Subtotal Lines 14.21 to 14.26) $ 9,925,563,906 $ 10,232,176,526
14.28 Total Investment in Parent included in Lines 14.21 to 14.26 above $ 0 $ 0
Has the reporting entity entered into any hedging transactions reported on Schedule DB? Yes[X] Nol[ ]
If yes, has a comprehensive description of the hedging program been made available to the domiciliary state? Yes[X] Nol[ ]
If no, attach a description with this statement.
For the reporting entity's security lending program, state the amount of the following as of current statement date:
Total fair value of reinvested collateral assets reported on Schedule DL, Parts 1 and 2: $ 101,976,329
Total book adjusted/carrying value of reinvested collateral assets reported on Schedule DL, Parts 1 and 2: $ 101,979,239
Total payable for securities lending reported on the liability page: $ 107,072,997
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, lll - General Examination Considerations, F. Outsourcing
of Critical Functions, Custodial or Safekeeping Agreements of the NAIC Financial Condlition Examiners Handbook? Yes[X] No[ ]
17.1 For all agreements that comply with the requirements of the NAIC Financial Condition Examiners Handbook, complete the following:
1 2
Name of Custodian(s) Custodian Address

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

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

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

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

17.3 Have there been any changes, including name changes, in the custodian(s) identified in 17.1 during the current quarter? Yes[ ] No[X]

17.4 If yes, give full and complete information relating thereto:

1 2
Old Custodian New Custodian

3
Date of Change

4
Reason
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17.5 Identify all investment advisors, broker/dealers or individuals acting on behalf of broker/dealers that have access to the investment

GENERAL INTERROGATORIES
PART 1 - COMMON INTERROGATORIES

accounts, handle securities and have authority to make investments on behalf of the reporting entity:

1

Central Registration Depository

2
Name(s)

3
Address

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

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

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

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

18.2 If no, list exceptions:

Q07.2
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3.1
3.2

4.1

4.2

5.1

6.1
6.2
6.3
6.4

GENERAL INTERROGATORIES (continued)

PART 2 - PROPERTY & CASUALTY INTERROGATORIES

If the reporting entity is a member of a pooling arrangement, did the agreement or the reporting entity’s participation change? Yes[ ] No[X] NA[]
If yes, attach an explanation.
Has the reporting entity reinsured any risk with any other reporting entity and agreed to release such entity from liability, in whole or in part,
from any loss that may occur on the risk, or portion thereof, reinsured? Yes[ ] No[X]
If yes, attach an explanation.
Have any of the reporting entity’s primary reinsurance contracts been canceled? Yes[ ] No[X]
If yes, give full and complete information thereto:
Are any of the liabilities for unpaid losses and loss adjustment expenses other than certain workers’ compensation tabular reserves (see
Annual Statement Instructions pertaining to disclosure of discounting for definition of “tabular reserves,”) discounted at a rate of interest
greater than zero? Yes[X] Nol[ ]
If yes, complete the following schedule:
1 2 3 Total Discount Discount Taken During Period
4 5 7 8 9 10 11
Maximum Disc. Unpaid Unpaid Unpaid Unpaid
Line of Business Interest Rate Losses LAE IBNR Total Losses LAE IBNR Total

Non-renewable for stated 10.250 4.920 148,273 6,600 154,873 (5,272) (300) 0 (5,572)

reasons only

Total XXX XXX 148,273 6,600 154,873 (5,272) (300) 0 (5,572)
Operating Percentages:

5.1 A&H loss percent 70.957%

5.2 A8H cost containment percent 0.000%

5.3  A&H expense percent excluding cost containment expenses 27.373%
Do you act as a custodian for health savings accounts? Yes[ ] No[X]
If yes, please provide the amount of custodial funds held as of the reporting date. 0
Do you act as an administrator for health savings accounts? Yes[ ] No[X]
If yes, please provide the amount of funds administered as of the reporting date. 0
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SCHEDULE F - CEDED REINSURANCE

Showing All New Reinsurers - Current Year to Date

1 2 3 4 5 6 7
NAIC Certified Effective Date
Company D Domiciliary Type of Reinsurer Rating|  of Certified
Code Number Name of Reinsurer Jurisdiction|  Reinsurer (1 through 6)  |Reinsurer Rating
All Other Insurers
00000........... AA-3191289......... Fidelis INS BEMMUAA LEA.........coveieieiriieieicreeeiseece sttt snseenes BMU.......... UNnauthorized... | ..eeereeveeereinins | veeeeireineseieeneens
00000........... AA-3191190......... HAMIION RE LEG......ceeieii bbb BMU.......... Unauthorized... | ....
00000........... AA-8310006......... KEIVIN RE LU, ...t GGY.......... Unauthorized... | ....
00000........... 00-0000000.......... LGT Collateralized Re, LId........c.ocuivuririiiririnieserei et CHE.......... Unauthorized...
00000........... AA-3194224......... POSEIAON R LT.......ceiiieieieeie ettt BMU.......... Unauthorized... | ....
00000........... AA-3191298......... Qatar REINS €0 Ltd.........veriiiiicieiirct et BMU.......... Unauthorized... | ....
00000........... AA-3191266......... RUDIK REINS LEG......eoveeciei ettt BMU.......... Unauthorized...
00000........... AA-5324100......... Taiping REINS CO LEG.......cuoiieireiiirieicsieie ettt eses HKG.......... Unauthorized... | ....
00000........... AA-1120152......... Lloyds Syndicate # 2357 (AStA)........ccreuerrririireireierineseieee e GBT......... Unauthorized... | ....
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SCHEDULE T - EXHIBIT OF PREMIUMS WRITTEN

Current Year to Date - Allocated by States and Territories

1 Direct Premiums Written Direct Losses Paid (Deducting Salvage) Direct Losses Unpaid
Active Currer?t Year Prior3 Year Curreﬁt Year Prior5 Year Currer?t Year Prior7 Year
States, Etc. Status to Date to Date to Date to Date to Date to Date
1. Alabama......covveernnrend AL |l | ) 6,202,758 | ...ovvvererennn. 5,961,497 | ..covvvevvrrenn. 3,295,149 ....11,613,281
2. AESKa.eerreneeen AR L | s 157,585 | ..ovverveerrrernn 86,084 | ..o 339,846 144,005
3. ANZONA.enan 12,918,109 | ..coovvvrrernn. 7,735,285 | .ovvveenn. 6,588,420 | .................2,855,467 | ............... 13,398,657 | .....cc........ 10,553,712
4. ArKaNSAS......c.rrerrerreeeeenns 16,190,853 18,504,918 | ..o 10,640,619 | .oovveererernnn 9,568,853 MA21,724 | e, 14,252,732
5. California. ..99,039,935 | ... ..97,226,043 | ... ....54,299,150 | .. 63,317,140 177,514,979 | ... ..177,695,607
6. Colorado.......ccnvvermererieeenns 12,470,675 | c.oovvvvrrenne. 8,760,991 | ..ovvvverrenne 7,469,300 | ..oovovirirnnee 7,331,361 18,321,006 | ....ccovvnee. 20,696,832
7. ConnecticUt.........ocveerevercrenne CT | Lo [ e 30,937,866 | .....cooceeene. 35,263,810 | ..ccovvnvnne 20,722,017 | oo 27,311,783 | v 53,495,780 | ....cooveverne. 61,674,421
8. Delaware.......ccoecemsvermneennee. DE |l | s 36,664,616 | .......cccc.... 42,323,139 | oo 22,291,917 | oo 26,865,976 55,401,460 ....54,972,603
9. District of Columbia................ DC|..... Lo | i 3,647,947 | ..o, 3,708,743 | ..ovvvveenn. 1,703,461 | oo 1,547,898 3,874,233 4,357,869
10, Florida.......ccceevereceernceenenes FL | Lo [ e 12,603,726 | ...cccoounee. 11,937,872 | ovvvvcnn 6,804,048 | ......ccocoounne 5,187,954 | ..o 45,655,627 | ...ocvvvvenne 56,991,544
11, GeOrgia....ceurererecrirrerireneons GA|.. Lo [ e 59,394,620 | .....ccco..nn. 45,763,536 | .oovonverne 46,637,505 | .....cccoouc. 23,071,883 62,272,747 ....37,948,778
12, HaWali. ..o HI....... Lo | e 260,850 | oo 195,137 | v, 24272 | oo, 26,342 82,776 55,972
13, 1daho.cececncerncnendD b [ 3,199,014 | .o, 3,007,232 | c.ovvvvinenne 1,475,201 | oo 2,427,231 | v, 3,331,397 | v 3,961,916
14, MN0IS.....cveeeverreenernrernerneene L [l [ 6,519,562 | ...occorverennn. 9,194,371 | oo 3,660,379 | ..o 6,150,774 15,369,102 14,522,414
15. ..21,645,260 ..22,316,877 | ... ...11,499,776 ...9,311,630 ..23,565,617 20,948,398
16. 17,405,816 18,325,911 | oo 7,636,816 11,243,722 41,592,862 45,995,159
17. 10,603,982 13,489,584 | .....cccoennnc 6,380,924 6,308,311 21,080,937 | .o 25,879,508
18.  Kentucky.. . ..20,650,765 | .... ...11,065,698 | ... ...12,651,816 | .. ...7,394,342 ..15,584,361 12,291,700
19.  LOUISIANA.....vorreerererrerrerernn LA|....... Lo | e 1,570,691 | coovooveerens 1,592,005 | .ovoovverrernns 479,836 | ..o 77,469 1,407,988 905,912
20, Maine. ..o ME ]| ....... Lo [ e 1,412,326 | oo 1,020,595 | .oooovvvvrereis 293,494 | .o 749,309 | ..o 293,229 | oo 1,573,400
21, Maryland......cooccoveveneeenieinnns MD]| ... Lo [ e 76,402,268 | ............... 83,964,266 | .............. 39,480,264 | .....cocvevnn. 41,812,684 ...104,710,665 | ............. 107,157,274
22.  Massachusetts............cccen. MA|...... Lo | v 5,953,870 | ..ovvrvrerinnn. 7,002,974 | ..o 3,808,478 | ...oovvverirnnes 7,527,683 | ...cvvererenne. 7,165,402 | ..oovvvvrrenne. 7,760,755
23, Michigan.....cccc.oeeeneeernreenncrenns MI|....... Lo | e 2,771,854 | .. 2,678,483 | ..o 1,065,109 | .cooovvvrnenne 1,946,396 | ....coovevnne 15,632,039 | ..coovvvrneeen. 19,554,083
24, Minnesota.......c.ovvververerneenn. MN | ... Lo [ e 4,786,069 | ......cocevvnnc 4,715,755 | ...vvecrin 2,237,571 | o 3,537,895 13,372,232 | c.ovvvvrns 12,293,350
25, MiSSISSIPPi.....rerneeemerirerrennns MS | ... Lo [ e 16,884,967 | ...occovunvcn. 17,649,649 | ........c..... 10,097,482 | ...ccvvvvvrrnnn 8,056,413 13,886,745 | ...oocovvnven. 13,011,028
26, MiSSOUM......cvvrerreerrrircierenes 12,456,056 | ... 16,260,210 | ..ocvvverernens 5,306,055 | ......ccoevvrnn 8,056,576 | ..o 20,192,001 | .ovevvereenn. 23,808,577
27. Montana.......coveveeerrrneceneed MT |l | s 1,646,671 | oo 1,576,115 | oo 536,832 1,315,529 2,108,004 2,521,291
28.  Nebraska. 17,120,149 | ... .. 17,911,281 ..6,976,051 ...7,062,354 ..29,178,584 27,177,534
29. Nevada......cooeromcrrmmreneed NV |l | 6,219,347 | .o, 6,387,467 3,710,167 3,087,181 12,465,745 12,841,699
30.  New Hampshire........c.cccoveeen. NH |...... Lo [ e 5,454,921 | ..o, 5,322,898 | ..coovvervrrenn. 2,684,969 | .....ccoovvnnne 2,514,828 | ..o, 4,640,588 | ......coovvvnnn 4,155,142
31, New Jersey......oovvverrvneceee N il | s 5,142,220 | ..oovvrverennn. 4,096,145 | ......ccocvvnnn 8,816,550 | ....cocvevurnnes 5,562,784 74,364,631 ....72,350,333
32, New MexXico.....ooveermrrermmerneee NM oL | s 2,064,085 | ....ooccovrrennn. 2,005,141 | oo 1,207,884 | oo 837,174 4,564,346 4,899,168
33, NeW YOrKe..ooovooreenneermmneneeeed NY [l |, 55,408,508 | .....ccooeernn. 61,379,488 | ..covvvvnnn 30,369,840 | overrernne 33,315,821 | coovevene 100,790,982 | ............. 101,485,051
34, North Carolina..........ccocccereercNC [ oL | i 204,016,821 | ..oovvvevee. 215,833,349 | ..ccooooonne 103,813,142 | ..ccoonven. 114,587,778 ...110,912,265 | ............. 142,169,676
35, North Dakota.........ocecrvvereeeereND | ool | s 2,271,706 | coovvveerecennn. 2,348,563 | ..o 566,778 | ..ooooeveernes 1,021,216 3,292,442 | ... 2,790,495
36, ONI0...cveceererernerrirereneerneed OH il | s 130,716,751 | oovvvvnven. 145,717,497 | coovrennn 62,587,970 | .oooovvvernnn 69,082,754 | ............. 107,294,296 | ............... 99,464,429
37, Oklahoma......cccovevemervnernne OK il | s 1,298,273 | oo 1,290,626 | ....oocvvrneenne 1,024,431 | oo 681,300 1,773,548
38. ST 5,484,742 | ...ovvvvecrenn. 4,645,843 3,229,272 . ..5,949,830
39.  Pennsylvania..........cccccreen PA [ ol | . 163,248,670 | e 179,664,860 | ............ 101,842,684 115,077,735 | .............561,923,485 | ............. 594,078,638
40. Rhode Island........c.ccomevevmecnae R ol | 21,797,279 | e 22,807,368 | ..cocovcvenne 14,326,053 | ... 14,596,324 | ..............22,534,562 | .......c....... 25,009,171
41, South Carolina..........ccceeereeeSC | covielis | v 12,185,130 | oo 12,860,573 | ..oovvvrerernes 9,314,276 | ..o 11,065,625 ....34,751,551
42.  South Dakota.........ccoccerereneeSD | ol | v 4,079,695 | oo, 4,250,061 | ...coovvcrerne 1,165,842 | coooovvvrirenn. 1,994,589 9,428,483
43, Tennessee........couwrmrerenerens 11,335,511 | e 13,444,273 | ............2T, 879,445 | ............... 28,904,064
44, TeX8S...orrrerrerieriiereiennes 26,878,739 | oo 25,820,238 ....41,867,783
45, Utah..erenncineenl UT [l | 03,370,254 | 3,231,983 | e 2,479,797 | v 2,207,647
46, Vermont......ccccoeecvmeeccveiene VT |l | i 6,640,257 | ... 6,475,853 | ... 2,878,506 | ...ccooverernnns 3,083,538
47.  Virginia 58,643,580 67,339,351 ....126,420,886
48.  Washington.. 6,761,151 | 8,380,417 | e 3,166,118 ...3,109,327 ..10,394,817
49.  West Virginia 55,899,330 25,337,708 31,184,307 39,478,471 .
50, WISCONSIN.....ouvverreerrrererernes W ....... Lo | e 8,364,349 | ..o, 5,753,631 | ..ovvverrreenne 4,417,868 | ...ooovvvvennns 4,200,077 | .ovverveennn. 25,840,639 | ..covvrvennn. 28,088,757
51, WYOMING.....oorvverercrerccenne. WY |....... Lo | e 7,364,453 | ..o, 7274126 | oo, 2,429,755 | ..o 3441424 | ..o 7,275,345 | .o, 7,105,413
52.  American Samoa...........ccc...... AS ... Nuro [ttt | ceeireieesssesi e sessssinns | ceessestssesesess et ssbssesies | sebeeestese sttt estestetns | estestesiessess bt estentenes | fesiestent et ettt ntees
53.
54,
55.  US Virgin Islands
56.  Northern Mariana Islands......MP | ....... N e | e sessissneeins | cersreeeensieee et snennene | senesesreees st ssssnenene | eteesesseseenstess e setensesens | ereeseeenne et
57, €anada......coovvereernrrernnneen s CAN it tNes | | crvnsinnenssesssssnsssnnes | rvvesesssseesssesssnesssnssns | eessesessneessssssnesssssssnnss | seessssesssesssssssssssanssnns | seseeessnesseessssssassssenees
58.  Aggregate Other Alien.........0T | ... XXX | oo [0 | 0 .0
59, TotalS....comevererrrreerneerererneennne | (@)e52 | e 1,372,934,616 | .......... 1,471,146,569 | ............. 778,045,799 2,206,628,222
DETAILS OF WRITE-INS
58001. .
58002.
58003 .ooovvereerrrerreernerernenmnneesnnennnsnns | eoes KKK | crverrnreesneessnnenssssnenne | conesesseessnssssnsssssssnnees | sessseesssnssssssssnsssssssene | nessssssssssssssssssssenssns | sessesssenssassssansssassssanes | sreessseessassssessssansssssenas
58998. Summary of remaining write-ins
for Line 58 from overflow page.... | ... XXX. | cvvrerrerrnincircinnnnd (0 IO (O RN O [ o L0 RO (O OO 0
58999. Totals (Lines 58001 thru 58003+
Line 58998) (Line 58 above)....... | ..... S [ [V (| [V [V (O 0
(L) - Licensed or Chartered - Licensed Insurance Carrier or Domicilied RRG; (R) - Registered - Non-domiciled RRGs; (Q) - Qualified - Qualified or Accredited Reinsurer;
(E) - Eligible - Reporting Entities eligible or approved to write Surplus Lines in the state; (N) - None of the above - Not allowed to write business in the state.
(@) Insert the number of L responses except for Canada and Other Alien.

Q10



Statement for June 30, 2016 ofthie. NATIONWIDE MUTUAL INSURANCE COMPANY

NATIONWIDE®

110

FARMLAND MUTUAL
INSURANCE COMPANY NATIONWIDE MUTUAL NATIONWIDE MUTUAL
INSURANCE COMPANY FIRE INSURANCE COMPANY
Guaranty Fund
Cer (CASUALTY) oH (FIRE)
OH
Casualty
1A
NATIONWIDE
CORPORATION RETENTION
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 € ALLIED HOLDINGS SCOTTSDALE
GENERAL AMERICAN MARINE NNOVS, LLC (DELAWARE), INC. ALLIED GROUP, INC. DEPOSITORS THIHOLDINGS
COMPANY OF AMERICA INSURANCE COMPANY UNDERWRITERS, INC. (AHDI) (AGI) msu.:;::;:;g:nsr;mv INSURAN(CSTCC,OMPANY (DELAWARE), INC.
(THI)
|Common Stock: 15,000 Share: Common Stock:20,000 Shares Common Stock: 20 Shares Common Stock: 100 Shares Common Stock 850 Shares] [Commeon Stock: 300,000 Shares (Common tock 30,136 shares Common Stock: 100 Shares
Casualty-100% .
” Casualty-100% Casualty-100% Casualty-100% Casualty-100% AHDI - 100% AGI-100% Casualty-100% Casalty-100%
OH OH FL OH DE 1A 1A OH DE
CRESTBROOK INSURANCE NATIONWIDE INSURANCE ON YOUR SIDE ALLIED PROPERTY SCOTTSDALE TITAN INDEMNITY VICTORIA FIRE &
COMPANY INDEMNITY COMPANY INTERMEDIARIES, INC. NATIONWIDE INSURANCE HARLEYSVILLE GROUP INC AND CASUALTY ":;',f;m?g;’f;g:gﬁi SURPLUS LINES COMPANY CASUALTY COMPANY
. (NW INDEMNITY) n AGENCYINC. (HGh msu‘m«lg; f,%"'c';mv INSURANCE COMPANY (TITAN) (VICTORIA FIRE)
|Common Stock: 90,000 Shares| . —
Common Stock:28,000 Shares Common Stock: 1,615 Shares |Common Stock: 100 Shares Common Stock: Common Stock:12500 Shares Common Stock: 10,000 Shares Common Stock:4,319,951 Shares Common Stock: 1,500 Shares|
AHDI100% [Common Stock: 300,000 Shares| AGL100%
Casualty-100% Casualty-100% Casualty-100% 000 -1o0% laGI-100% - SIC-100% THI-100% THI-100%
OH OH OH Casmlty 100% OH DE 1A wi AZ X OH
: |
NATIONWIDE EXCLUSIVE
NATIONAL CASUALTY e AGENT RISK PURCHASING NATIONWIDE REALTY HARLEYSVILLE SURAL e PNy PREMIER AGENCY, WESTERN TITAN INSURANCE VICTORIA AUTOMOBILE
(NC) CCOMPANY OF FLORIDA GROUP, LLC g INSURANCE COMPANY (AC0) INC. HER‘T‘(\:%‘;‘;‘;“JVRANCE COMPANY INSURANCE COMPANY
. OF NEW JERSEY — (I
mmon Stock: 100 Shares | Common Stock:10,000 Shares Casualty-96.8% amonstod 5000 Shares Common Stock: - 300,000 Shares Common Stock:100,000 Shares| Common Stock: 4,776,076 Shares| Common Stock: 1,000,000 Shares Common Stock: 3,000 Shares
Titan-100% i -
Casualty-100% Casualty-100% NW indemnity-329% HGI-100% AGI-100% AGI-100% Sic-100% Victoria Fire-100%
wi OH WI-160% OH OH PA| 1A 1A AZ Mi OH]|
I
NCC OF AMERICA, LTD. LONE STAR NATIONWIDE ASSET NATIONWIDE MEMBER
(INACTIVE) HARLEYSVILLE LAKE ALLIED SOLUTIONS AGENCY, INC. FREEDOM SPECIALTY [TITAN AUTO INSURANCE] VICTORIA NATIONAL
GENERAL AGENCY, INC. MANAGEMENT, LLC STATES INSURANCE COMPANY GENERAL AGENCY OF NEW MEXICO, INC. INSURANCE COMPANY
[~ NATIONWIDELLOYDS COMPANY [common Stock: 20,000 Shares INSURANCE COMPANY /INC. ||

Common Stock:300,000 Shares|

Common Stock: 1,000 Shares [~

Common Stock: 927,041

ATEXAS LLOYDS Shares
Casualty-100% G 100%
NC-100% Casualty-100% "
GB| ™ ™ oH i
T
NATIONWIDE CASH
NATIONWIDE AFFINITY ""T"“”z‘[‘)”c'?é::‘l}';"“" COLONIAL COUNTY MANAGEMENT COMPANY HARLEYSVILLE PREFERRED
INSURANCE COMPANY MUTUAL INSURANCE INSURANCE COMPANY
OF AMERICA INSURANCE COMPANY COMPANY
i L Common Stock:60,000 Shares <ol Debentu Common Stock: 100 Shares G 470000
Assurance
Casualty-100% Lone Star HGI-100%
Casualty-100%
OH OH X Casualty-100% OH PA
NATIONWIDE REALTY
NATIONWIDE SCOTTSDALE SERVICES, LTD. HARLEYSVILLE
AGRIBUSINESS INDEMNITY COMPANY INSURANCE COMPANY
INSURANCE COMPANY Single Member Limited OF NEW YORK
Commonstock 5,690 Shares Common Stock: 58,334 Shares Liability Company
‘Common Stock: 15,000 Shares
Casualty-100% Casualty-100% Casualty-100% HGI-100%
1A OH OH PA
HARLEYSVILLE LIFE NATIONWIDE SERVICES HARLEYSVILLE
INATIONWIDE ASSURANCE INSURANCE COMPANY COMPANY, LLC WORCESTER HARLEYSVILLE
COMPANY - (NSC) INSURANCE COMPANY INSURANCE COMPANY
[Common Stock: 1,750 Shares pros ! Single Member Limited Common Stock: 20,000 g:mmonsmtk 2375000
Liability Company Shares ares
Casualty-100% Casualty-100% G 100% HGI-100%
wi PA| Casualty-100% OH - PA PA

Common Stock: 5,000 Shares

AMCO-100%
1A

ICommon Stock: 1,000 Shares

ALLIED TEXAS
AGENCY, INC.

IAGI-100%

Common Stock: 292,000 Shares

JAMCO-100%

™

7

(Casualty/Fire subsidiaries)

SIC-100%
1A OH
NATIONWIDE VETERINARY PET
ADVANTAGE MORTGAGE INSURANCE CO.
COMPANY (NAMC) (vP))
{Common Stock: 333,837 — [Common Stack: 6935,
[shares Shares
JAMCO -87.3%
[alied PeC -8.47% A SIC-100%
OH

Common Stock: 1,000 Shares|

THIF100%

NM

Common Stack: 1,000 Shares

Victoria Fire-100%.

OH

[Depositors —4. wfn

REINSURANCE, LTD.

Common Stock: 11,000 Shares|

NAMC-100%

T&C

DVM INSURANCE
AGENCY

TITAN INSURANCE

VICTORIA SELECT

VPI-100%

CA

V.P.I. SERVICES INC.

VPI-100%

CA

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

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

Limited Liability Company- - Dotted Line

June 30,2016

Page 1
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Statement for June 30, 2016 ofthie. NATIONWIDE MUTUAL INSURANCE COMPANY

NATIONWIDE®

FARMLAND MUTUAL
INSURANCE COMPANY NATIONWIDE MUTUAL NATIONWIDE MUTUAL
Guaranty Fund INSURANCE COMPANY FIRE INSURANCE COMPANY
[« it
e (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
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 - cow:g::\?nry\ﬁlrs SERVICES CAPITAL TRUST | (NFSDI)
NWD INVESTMENT ( ) Common Stock: 100 Shares
MANAGEMENT, INC. NEWHOUSE CAPITAL ( sk 351477950 Preferred Stock:
(NWD Invest) PARTNERS, LLC W Life-100% commen stock 3814775 5hares NFS-100% NFS-100%
< e OH NFS-100% OH DE DE
“ommon Stock: 958,750 Shares [————T-== ===~ NWD Invest —19%
NW Corp 100% Casualty-70%
Preferred Stock: 500,000 Sh . NATIONWIDE LIFE AND
N'\;::p ml;;p o fire-10% ANNUITY INSURANCE NATIONWIDE FUND NATIONWIDE FUND
bE Dg — COMPANY 1 ADVISORS | MANAGEMENTLLC
(NLAIC)
NFS - 100% Managing Unitholder
NWD ASSET Lomemon Stack; 66,000 Sha’ﬁ DELAWARE BUSINESS TRUSDE] NFSDI-100% DE.
NATIONWIDE EMERGING MANAGEMENT NW Life-100%
MANAGERS, LLC HOLDINGS, INC.
,,,,,, | — (NAMHI) 1
REGISTERED INVESTMENT NATIONWIDE FUND
NWD Invest-100% mmon Stock; 20000 Shares OLENTANGY ADVISORS SERVICES, INC. DISTRIBUTORS LLC
NWD Invest-100% DE REINSURANCE, LLC — -
L DE
Common Stock: 201,300 Shares
NFS-100% NFSDI-100%
NLAIC - 100%
RIVERVIEW 100 VTl X DE
. INTERNATIONAL NATIONWIDE GLOBAL
VENTURES, INC. NATIONWIDE FINANCIAL
GROUP, INC. (NGV) NATIONWIDE INVESTMENT NATIONWIDE BANK INSTITUTION
— SERVICES CORPORATION — DISTRIBUTORS
— Common Stock: 2,800,000 Shares AGENCY, INC.
| Common Stock: 100 Shares Common Stock: 5,000 Shares |
NWD Invest - 100% o8 NAMHI-100% DE W Life-100% NFS-100% Common Stock: 1,000 Shares
. OK FED| NFSDI-100%
i NATIONWIDE FINANCIAL
ASSIGNMENT NATIONWIDE
NEWHOUSE CAPITAL COMPANY | sEeuRmEsLC
PARTNERSII, LLC Common Stock: 100 Shares
NFSDI - 100%
NW Life-100% OH DE
NGV-99%
DE NATIONWIDE INVESTMENT NATIONWIDE FINANCIAL
GENERAL AGENCY, INC
ADVISORS, LLC
Common Stock: 1,000 Shares
- NFSDI - 100%
NW Life-100% OH PA|
NATIONWIDE RETIREMENT
SOLUTIONS, INC.
ommon Stock: 236,494 Shares
NFSDI-100%
DE
Subsidiary Companies — Solid Line
Contractual Association = Double Line
Limited Liability Company == Dotted Line
June 30,2016 Page 2

(Nationwide Corp. subsidiaries)
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Statement for June 30, 2016 ofthie. NATIONWIDE MUTUAL INSURANCE COMPANY

NATIONWIDE INSURANCE COMPANIES

NAIC NAIC

Group Company State of Federal ID

Code Group Name Code Domicile Number Name of Company

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

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

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

0140 Nationwide 42587 1A 42-1207150 Depositors Insurance Company

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

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

0140 Nationwide 22209 OH 75-6013587 Freedom Specialty Insurance Company

0140 Nationwide 23582 PA 41-0417250 Harleysville Insurance Company

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

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

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

0140 Nationwide 23760 OH 31-4425763 Nationwide General Insurance Company

0140 Nationwide 10070 OH 31-1399201 Nationwide Indemnity Company

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

0140 Nationwide 42110 X 75-1780981 Nationwide Lloyds

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

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

0140 Nationwide 15580 OH 31-1117969 Scottsdale Indemnity Company

0140 Nationwide 41297 OH 31-1024978 Scottsdale Insurance Company

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

0140 Nationwide 36269 Mi 86-0619597 Titan Insurance Company

0140 Nationwide 42285 OH 95-3750113 Veterinary Pet Insurance Company

0140 Nationwide 10644 OH 34-1785903 Victoria Automobile Insurance Company

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

0140 Nationwide 10778 OH 34-1842604 Victoria National Insurance Company

0140 Nationwide 10105 OH 34-1777972 Victoria Select Insurance Company

0140 Nationwide 10777 OH 34-1842602 Victoria Specialty Insurance Company

0140 Nationwide 37150 AZ 86-0561941 Western Heritage Insurance Company

4664 PURE 12873 FL 20-8287105 Privilege Underwriters Reciprocal Exchange

4664 PURE 13204 FL 26-3109178 PURE Insurance Company



saementoraune 30,2016 ohe. NATIONWIDE MUTUAL INSURANCE COMPANY
SCHEDULEY

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

[449)

1 2 3 4 5 6 10 1 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 (U.S.or Locatio | to Reporting Attorney-in-Fact, | Provide
Code Group Name Code | ID Number RSSD CK 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) *
Members
0140.. | Nationwide...........cocrevrenernenrinenees [ v 31-1486309.. [ 4595018..... | covvrvereirenee [0S 10 W. Nationwide, LLC.........covereurrrnirerrnnnne OH....... NIA....cooiene Nationwide Realty Investors, Ltd.................... ownership.......... ...100.000 |Nationwide Mutual Insurance Company......... | ...cccoevenee
0140.. | NationWide........c.ccvvrverrireninrenees | eereereeneenens 31-1486309.. | 4810074..... | coovvrvvrrrenee [0 S 1000 Yard Street, LLC.....coccovvvvrvrrereririrennns OH....... NIA......ccc.... Nationwide Realty Investors, Ltd.................... ownership.......... ..100.000 |Nationwide Mutual Insurance Company......... | ..ccoeeeneee
0140.. [ NationWide..........ccovevrevrerncrrernenes [ wovreerniienes 31-1486309.. | 4594954..... | ..coovvverrenne. (OISR 101 N Twentieth St, LLC........cocovvrrvrvrrrinnn. OH....... NA........ Nationwide Realty Investors, Ltd.................... ownership.......... ..100.000 |Nationwide Mutual Insurance Company......... | ..ccoeeeueee
0140.. | Nationwide...........coceeuvenerneriiinines [ rervineinens 31-1486309.. [ 4869474..... | oo [0S 1015 Long Street, LLC.......covvvvreercinircinne OH....... NIA...ccoe Nationwide Realty Investors, Ltd.................... ownership.......... ...100.000 |Nationwide Mutual Insurance Company......... | ....ccovvenee
0140.. | NationWide..........cccveerevnerncrrcrnenes | eovreerneenens 31-1486309.. | 4810047..... | .covvverecrenes (OIS 1050 Yard Street, LLC.......cocvvvervcervierncincns OH....... NIA...cce Nationwide Realty Investors, Ltd................... ownership......... ..100.000 |Nationwide Mutual Insurance Company......... | ..ccoeeeneee
0140.. | Nationwide...........cocreumenernenniinenees [ reiveineinens 20-4939866.. | 4810038..... | .covvverreerrenee [0S 1125 Rail Street, LLC......oooveeveeencreieineis OH....... NIA....cooeee NRI Equity Land Investments, LLC................ ownership.......... ...100.000 |Nationwide Mutual Insurance Company......... | ....ccoeeenee
0140.. | NationWide........c.ccvrvrererrnierennes | vereereereenens 31-1733036.. | 4594963..... | ..ccoverrrrrrnenee [0 S 120 Acre Partners, LLC.........cccovvrrvernrnrinnns DE....... NIA............ Nationwide Realty Investors, Ltd.................... ownership.......... | w.... 95.000 |Nationwide Mutual Insurance Company......... I
0140.. | NationWide..........cccvevrevnernerncrnenes [ v 26-2451988.. | 4288132..... | .covvvvrerrenns (OISR 1492 Capital, LLC Nationwide Mutual Insurance Company......... ownership.......... ..100.000 |Nationwide Mutual Insurance Company......... | ..ccoeeeneee
0140.. | Nationwide..........cocrevmenerneniiinenes [ v 31-1486309.. [ 4810083..... | ..ovvvvvreerrenee [0S 155 Rivulon Boulevard, LLC.... Nationwide Realty Investors, Ltd.................... ownership.......... ...100.000 |Nationwide Mutual Insurance Company......... | ....covvenee
0140.. [ NationWide..........cccvevrrevmerncrrcrnenes | wovreerneenens 31-1580283.. | 4960960..... | ..ccovvvrerrene. (OISR 245 Parks Edge Place, LLC........coccovernii NWD Investments, LLC.........cccouvvvivnernrrnnnns ownership......... ..100.000 |Nationwide Mutual Insurance Company......... | ..ccoeeeneee
0140.. [ NationWide..........ccovevrerrerncrnernens [ worreerniinnns 31-1486309.. | 4810092..... | ..coovvrerrennes OISR 275 Rivulon Boulevard, LLC........c.cccovivnnce. Nationwide Realty Investors, Ltd.................... ownership.......... ..100.000 |Nationwide Mutual Insurance Company......... | ..ccoeveuee.
0140.. | NationWide.........ccorevererreerennes | cererernnennns 31-1580283.. | 4590835..... | coevverrrrerrrnnee [0 S 400 West Nationwide Boulevard, LLC........... OH....... NWD Investments, LLC........cc.cccvereererernnnne ownership.......... ..100.000 |Nationwide Mutual Insurance Company......... | ..cccoeeeneee
0140.. | Nationwide 31-1580283.. | 4591140..... 425 West Nationwide Boulevard, LLC........... OH....... NWD Investments, LLC........ccccouvmrvnernrrnnnns ownership ..100.000 |Nationwide Mutual Insurance Company......... | ..cccoeeeneee
0140.. | Nationwide.. .1 31-1486309.. | 4595009..... 44 Chestnut, LLC............ . |OH....... ..| Nationwide Realty Investors, Ltd.. .. | ownership.......... | ...100.000 | Nationwide Mutual Insurance Company......... | .c.cccceeuee.
0140.. | Nationwide 31-1486309.. | 4890843..... 75 Rivulon Boulevard, LLC.........ccccovvvrerrenen. OH....... Nationwide Realty Investors, Ltd................... ownership ...100.000 |Nationwide Mutual Insurance Company........ | «..ccevene.
0140.. | Nationwide 20-4939866.. | 4590497 ..... 775 Yard Street Restaurant, LLC.................. OH....... NRI Equity Land Investments, LLC ownership ..100.000 |Nationwide Mutual Insurance Company......... | ..ccoceeuee.
0140.. | Nationwide.. . | 20-4939866.. | 4590750..... 775 Yard Street, LLC... . |OH....... ..| NRI Equity Land Investments, LLC... . |ownership.......... | ...100.000 | Nationwide Mutual Insurance Company......... | ...ccccoue.
0140.. | Nationwide 20-4939866.. | 4810104..... 780 Yard Street, LLC NRI Equity Land Investments, LLC ownership ..100.000 |Nationwide Mutual Insurance Company......... | ..cccocceueee
0140.. | Nationwide 20-4939866.. | 4671583..... 795 Rail Street, LLC.......ocvveveeeencreieiscneinee NRI Equity Land Investments, LLC ownership ...100.000 |Nationwide Mutual Insurance Company........ | «..cccoevenee
0140.. | Nationwide.. . |1 20-4939866.. | 4590602..... 800 Bobcat Avenue, LLC.... .. | OH....... ..|NRI Equity Land Investments, LLC... . | ownership.......... | ...100.000 | Nationwide Mutual Insurance Company......... | ccccceveun.
0140.. | Nationwide 20-4939866.. | 4671499..... 800 Goodale Boulevard, LLC...........ccccoocuenee OH....... NRI Equity Land Investments, LLC ownership ...100.000 |Nationwide Mutual Insurance Company......... | ..ccccoeeenee
0140.. | Nationwide..........cccovererrerrerereiees | ceeirerrneenns 20-4939866.. | 4671789..... | coeverrrrerrennes [0 S 800 Yard Street, LLC NRI Equity Land Investments, LLC ownership.......... ...100.000 |Nationwide Mutual Insurance Company......... | ....ccovuenee
0140.. | NationWide. .........cccveerevnernerrcrrenes | wovreerneenens 20-4939866.. | 4590778..... | .covovererrrennns (OIS 805 Bobcat Avenue, LLC OH....... NRI Equity Land Investments, LLC ownership......... ..100.000 |Nationwide Mutual Insurance Company......... | ..ccoeeeneee
0140.. | Nationwide...........cocreumenernerninenees [ reieineinens 20-4939866.. | 4890834..... | .ovvrevreerrenee [0S 808 Yard Street, LLC.......ccocoverevreireiriireins OH....... NRI Equity Land Investments, LLC................ ownership.......... ...100.000 |Nationwide Mutual Insurance Company........ | ...cccoevenee
0140.. | Nationwide...........cocrvrmrmrerrernrinnnnes | vrrernrinnns 20-4939866.. | 4869465..... | .oovevrrrrirerenns [0S 820 Goodale Boulevard, LLC...........ccccovvvnnnee OH....... NRI Equity Land Investments, LLC ownership.......... ...100.000 |Nationwide Mutual Insurance Company........ | «..ccevene.
0140.. | NationWide..........cccvevrernernerrcrnenes [ wovreerreieens 20-4939866.. | 5012286..... | ..ccovrrerrennn (OIS 828 Bobcat Avenue, LLC........c.ccvcvvvrvernnnn. OH....... NRI Equity Land Investments, LLC ownership.......... ..100.000 |Nationwide Mutual Insurance Company......... | ..ccveeeneee
0140.. | NationWide..........cccovererrerrerereiees | cereerernnienns 20-4939866.. | 4890759..... | coevverrrrerrennes [0 S 840 Third Avenue, LLC........cccoovverivierenne OH....... NRI Equity Land Investments, LLC................ ownership.......... ...100.000 |Nationwide Mutual Insurance Company......... | ....ccovvenee
0140.. [ NationWide..........cccvevevnerncrrcrrenes [ v 20-4939866.. | 4590611..... | .covvverecrenns (OISR 845 Yard Street, LLC.......ocovcvrerrerrerieirens OH....... NRI Equity Land Investments, LLC ownership......... ..100.000 |Nationwide Mutual Insurance Company......... | ..ccoeceneee
0140.. | Nationwide...........cocreurenernerniinenees [ v 20-4939866.. | 4590787 ..... | covvererreererenes [0S 850 Goodale Blvd., LLC........cccocnerrvirrirrrinnes OH....... NRI Equity Land Investments, LLC ownership.......... ...100.000 |Nationwide Mutual Insurance Company......... | ...cccoevenee
0140.. | NationWide........cccvrererrrrniereinnes | cereerernnenens 20-4939866.. | 4903921..... | coevvrrrrrrirenes [0 S 860 Third Avenue, LLC........cccovvverrerrrirennnn. OH....... NRI Equity Land Investments, LLC................ ownership.......... ..100.000 |Nationwide Mutual Insurance Company......... | ..ccoveeeneee
0140.. | NationWide..........cccveerevnernerrerrenes | worreerneienes 20-4939866.. | 4903912..... | .covvvvrerrenns (OISR 880 Third Avenue, LLC.........ccocvvevverinrrn. OH....... NRI Equity Land Investments, LLC ownership......... ..100.000 |Nationwide Mutual Insurance Company......... | ..ccoeeeuee.
0140.. | NationWide..........ccovrererirreiereines | ceeerersneenns 20-4939866.. | 4869438..... | ..ccovrrririennne [0 S 895 W. Third Avenue, LLC........ccccovvvrerreirenne OH....... NRI Equity Land Investments, LLC ownership.......... ..100.000 |Nationwide Mutual Insurance Company......... | ....cooevenee
0140.. | Nationwide...........cocrrrmrnrerrernrinninnns [ vrrernninnns 20-4939866.. [ 4810029..... | ccovveerrrerrerenns [0S 975 Rail Street, LLC.......ovvvvvveereeveieissieinns OH....... NRI Equity Land Investments, LLC................ ownership.......... ...100.000 |Nationwide Mutual Insurance Company........ | ...ccevene.
0140.. | Nationwide...........cocreurenernenniinenees [ rrirrineenens 31-1680808.. [ 4594833..... | .oovvvereieienee [0S AD Investments, LLC.........cocoveneuneerneeneercenenns OH....... Nationwide Realty Investors, Ltd................... ownership.......... | ..... 60.000 |Nationwide Mutual Insurance Company......... | P
0140.. | NationWide........cccerrererrerrniereinnes | cereereennenens 31-1580283.. | 4590992..... | ..ocvvvrrrrrrrenne [0 S ADTV, LLC...ooiceetscee e OH....... NWD Investments, LLC........cc.coevvverrercrrennne ownership.......... ..100.000 |Nationwide Mutual Insurance Company......... | ..ccoveeeneee
0140.. | NationWide..........cccvevnerrernernerrenes | v 52-2227314.. | 4287247..... | oo 0urerereeies AGMC Reinsurance, Ltd.........ccccoeverrvnrrnnnn. TCA..... Nationwide Advantage Mortgage Company... | ownership.......... ..100.000 |Nationwide Mutual Insurance Company......... | ..ccoeeenee.
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Group Company Federal (U.S.or Locatio | to Reporting Attorney-in-Fact, | Provide
Code Group Name Code | ID Number RSSD CK 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 42-1011300.. | 4287229..... ALLIED General Agency Company................ A......... AMCO Insurance Company............cccceeeeenen. ownership.......... ...100.000 |Nationwide Mutual Insurance Company......... | ..ccvevenee
0140.. | Nationwide.. . | 42-0958655.. | 1677548..... ALLIED Group, Inc....... A . | Allied Holdings (Delaware), Inc..... . | ownership.......... | ...100.000 | Nationwide Mutual Insurance Company......... | ccccceoeun.
0140.. | Nationwide 46-4628790.. | 4613462..... Allied Holdings (Delaware), Inc.... Nationwide Mutual Insurance Company......... ownership.......... ...100.000 |Nationwide Mutual Insurance Company........ | ..ccccoveenee
0140.. | Nationwide 27-0114983.. | 4288169..... | ..cocoevrvrieres | O ALLIED Insurance Company of America........ OH....... A, Nationwide Mutual Insurance Company......... ownership.......... ..100.000 |Nationwide Mutual Insurance Company......... | ....coevenee

ALLIED Property and Casualty Insurance
0140.. | Nationwide...........ccrveererermeereeeneenees 42579..... | 42-1201931.. | 4287144 ... | oo | O, Company A......... A ALLIED Group, INC.......cvvrevmirnericrincrincrincnens ownership......... ..100.000 |Nationwide Mutual Insurance Company......... | ..ccoeceneee
0140.. [ Nationwide...........covevrevrernerncrrens [ covriirriinnes 42-1527863.. |4287238..... | .oooovvevvencrene | O ALLIED Texas Agency, InC..........cccoeevuerunnn TXeve AMCO Insurance Company............cccecvennene ownership......... ..100.000 |Nationwide Mutual Insurance Company........ | ..ccoceeuee.
0140.. | Nationwide...........cccrererrrernrnrirernnns 19100..... | 42-6054959.. [ 4287153..... | coeveerevrverien | Qe AMCO Insurance Company...........c.eeeereeeneens A....... A.... ALLIED Group, INC.......ccvververrrereriesieierieninnns ownership.......... ..100.000 |Nationwide Mutual Insurance Company......... | ..cccoeeeneee
0140.. | NationWide..........cccvevncrnernernerrenes | wovreerneeenes 59-1031596.. | 4288011..... | cocverererererens | O, American Marine Underwriters, Inc................ FL....... A, Nationwide Mutual Insurance Company......... ownership.......... ..100.000 |Nationwide Mutual Insurance Company......... | ..ccoeeeuee.
0140.. | NationWide..........ccovrererirreierennes | ceeerernneenns 31-1580283.. | 4591177..... | cooevevrerieree | O Arena District CAL LLC.......cccovevvevvirerinenns OH....... NIA.............. NWD Investments, LLC.........cccocovrerrerrrernnnes ownership.......... ...100.000 |Nationwide Mutual Insurance Company......... | ....coevenee
.......... 0urrverierreniernennsnnsessssssnssnssnnenes | cevenseneens | 90-0280710.. | Nf@iceiciiices | vevrverneinenne | Qi | Arena District Owners Association................. | OH....... | OTH............| Other non-Nationwide............ccccoveernerneenenne | Mauiisirniiincnnes | verrerireninenn. | Other non-Nationwide............c.eeereenernvinies | e
0140.. | Nationwide...........cocreurreneenenninnnees [ vririneenens 31-1486309.. [ 5012277 ... | covevrenenernee | Qe Ballantrae Woods, LLC.........c.ccocvveenereinienen. OH....... NIA....ccooee Nationwide Realty Investors, Ltd................... ownership.......... ...100.000 |Nationwide Mutual Insurance Company......... | ..cccoeeenee
0140.. | Nationwide...........cccrerernrreernrienines [ cvrirersninnns 26-4083207.. [ 4869447..... | coeveercerveien | O Berkshire Crossing Development, LLC.......... DE....... NA...cccoo... NorthStar Commercial Development, LLC..... | ownership.......... ..100.000 |Nationwide Mutual Insurance Company......... | ..ccooeeeneee
0140.. [ NationWide..........cccvevrerrernerrerrenes | covreerreienes 31-1184438.. | 4594842..... | .coovcvvcrrers | O, Boulevard Inn Limited Liability Company....... OH....... NIA........... Nationwide Realty Investors, Ltd.................... ownership.......... | ... 94.800 |Nationwide Mutual Insurance Company......... I
0140.. | Nationwide...........cocreumenernenninenes [ rerrineinens 31-1555487.. | 4593658..... | cocvovevererree | Qe Broad Street Retail, LLC.........ccccovvneerrrnienn. DE....... NIA....cooeene Nationwide Realty Investors, Ltd.................... ownership.......... | ..... 60.000 |Nationwide Mutual Insurance Company......... | P
0140.. | NationWide........c.ccvvrvrerireninreinees | cereereereenens 20-3624379.. | 4595531..... | coevvvevrienee | D Brooke School Investment Fund, LLC............ DE....... OTH....coouu.. Nationwide Mutual Insurance Company......... ownership.......... ...100.000 |Nationwide Mutual Insurance Company......... Y-

Limited partner
0140.. | Nationwide 26-0899413.. | 3730540..... CHP New Markets Investment Fund, LLC..... OH....... OTH....ccneee. Nationwide Mutual Insurance Company......... [nocontrol | ... 50.000 | other non-Nationwide.............cocveeveerecrennnne
0140.. | Nationwide.. .120-1618232.. | 4595241..... CNRI-Cannonsport Condominium, LLC......... ..| CNRI-Cannonsport, LLC....... . | ownership.......... | ...100.000 | Nationwide Mutual Insurance Company...
0140.. | Nationwide 20-1618232.. | 4595045..... CNRI- Cannonsport, LLC........c.cccovvvvivniricnen. Nationwide Realty Investors, Ltd................... ownership.......... ..100.000 |Nationwide Mutual Insurance Company.........
.......... 0 N | M, Co-Investment Fund, LLC........c.cccovevrerrnnnen. Other non-Nationwide cevenerenenenenes | Other non-Nationwide.........c.oevcenevnernerine | 2
0140.. | Nationwide.. 31-1579973.. | 2998688..... COLHOC Limited Partnership ..|NRI Arena, LLC.... . | ownership.......... | ..... 30.757 | Other non-Nationwide...
0140.. | Nationwide 74-1061659.. | 4288057..... Colonial County Mutual Insurance Company. | TX........ Other non-Nationwide CONrAC ... [ s Other non-Nationwide............cccovevuerreinnnenne
.......... e | eoneoneniennes | 49-4901238.. | /@i | vevvinivecenns | O | Columbus Arena Management, LLC.............. | OH....... Other non-Nationwide...........ccoc.overereeneniene | M@iiiiriiiiiincnns | v | Other non-Nationwide..........oooveeevviniiencins [ 20,
Continental/NRI North Shore Investments,
0140.. | Nationwide...........cccrerrrmrrrererinrinns [ vriereninnns 04-3750770.. [ 4595951..... | cveveervrrerrens | Qe Continental/North Shore I, L.P........ccccoone... OH....... NA......ccooo... LLC ownership.......... ..100.000 |Nationwide Mutual Insurance Company........ | ccc.veeeneee
Continental/NRI North Shore Investments,

0140.. | NationWide..........cccvevvernernernernenes [ wovreernieeens 20-0366090.. | 3327212..... | ccverererrerrens | Qe Continental/North Shore Il, L.P.........ccccovvunnee DE....... NIA............ LLC ownership.......... ..100.000 |Nationwide Mutual Insurance Company......... | ..ccoeeeneee

Continental/NRI North Shore Investments,
0140.. | Nationwide...........cocreumerrenerninenees [ rrirrineinens 20-0142724.. | 4588177 ..... | covevevenenenne | Qe LLC OH....... NIA....cooeene Nationwide Realty Investors, Ltd................... ownership.......... | ..... 50.500 |Nationwide Mutual Insurance Company......... | P
0140.. | Nationwide..........ccoovvrvrrrrrrrerrennns 18961..... 68-0066866.. | 4288178..... | .occovvvvrieree | O Crestbrook Insurance Company..........c..c...... OH....... A, Nationwide Mutual Insurance Company......... ownership.......... ..100.000 |Nationwide Mutual Insurance Company........ | ccccoveeeneee
0140.. | Nationwide 31-1486309.. | 4590255..... | ..ocvecrercrereres | O, Crewville, Ltd........ovorrreeceiecrecnenens Nationwide Realty Investors, Ltd................... ownership......... ..100.000 |Nationwide Mutual Insurance Company......... | ..ccoeeeuee.
0140.. | Nationwide 42-1207150.. | 4287162..... Depositors Insurance Company ALLIED Group, Inc ownership ...100.000 |Nationwide Mutual Insurance Company

Discover Affordable Housing Investment
.......... 0rerrerreerennsensensensensensensenenes | cerveennennees | 46-4104813. | /@i [ ovvniieiinins | O | FUnd T LLC OH.......| OTH............| Other non-Nationwide cevenernenenenes | Other non-Nationwide.........c.ocveenevneeniiine | 2o
0140.. | NationWide..........cccvevernernerrcrnenes [ worreerneieens 33-0096671.. | 428769%4..... | cocvvcvercrrers | O, DVM Insurance AgeNCY..........cceweveerererenns CA..... NIA........... Veterinary Pet Insurance Company ownership.......... ..100.000 |Nationwide Mutual Insurance Company......... | ..ccoeeeneee
0140.. | Nationwide...........ccouvrerrerrrererrennens 15821..... 47-4523959.. | 4890825..... | ooveveverieries | O Eagle Captive Reinsurance, LLC................... OH....... A, Nationwide Life Insurance Company.............. ownership.......... ...100.000 |Nationwide Mutual Insurance Company........ | ....ccoeeenee
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0140.. | Nationwide 20-1945276.. | 4590590..... East of Madison, LLC........c.ccocovnivrerninienenns DE....... 120 Acre Partners, Ltd ownership.......... | w.... 24.910 | Nationwide Mutual Insurance Company
0140.. | Nationwide.. 20-1945276.. | 4590590..... East of Madison, LLC...........cc.evvne. .| DE....... ..| ND La Quinta Partners, LLC . | ownership.......... | ..... 76.090 | Nationwide Mutual Insurance Company
0140.. | Nationwide 42-0618271.. | 4569372..... Farmland Mutual Insurance Company........... A......... Other non-Nationwide...........cocueeneereerneniene | A8DE i | s Other non-Nationwide...........ccccuvenevreernieninns
0140.. | Nationwide 75-6013587.. | 4287676..... Freedom Specialty Insurance Company........ OH....... Scottsdale Insurance Company Nationwide Mutual Insurance Company
.......... [ 46-4736379.. [n/a....occcneres | oo GPN-1 Property Owners Association, Inc...... | OH....... .. | Other non-Nationwide....... nfa....... other non-Nationwide...........ccccocuverenncn.
0140.. | Nationwide 20-4939866.. | 4590808..... Grandview Yard Hotel Holdings, LLC............ OH....... NRI Equity Land Investments, LLC ownership.......... ...100.000 |Nationwide Mutual Insurance Company
0140.. | Nationwide...........cocrervrnererrerinines [ rereiniinens 20-4939866.. [ 4590826..... | ..ocveevererreriens | Qe Grandview Yard Hotel, LLC OH....... Grandview Yard Hotel Holdings, LLC............ ownership......... ..100.000 |Nationwide Mutual Insurance Company......... | ..ccoeeeneee
0140.. [ NationWide..........cccvevnevrernerrerrenes [ wonreerniieees 51-0241172.. | 3582909..... | ccocvverererrens | O, Harleysville Group Inc Allied Holdings (Delaware), Inc...........c.c........ ownership.......... ..100.000 |Nationwide Mutual Insurance Company......... | ..ccoeeenee.
0140.. | Nationwide..........cocrvveriercrninercrnns 23582..... | 41-0417250.. | 4442260..... | .coovvovvrervvnne | Qe Harleysville Insurance Company.................... PA........ A, Harleysville Group, INC.........ocoeeinierernirininns ownership.......... ..100.000 |Nationwide Mutual Insurance Company......... | ....cvevenee
Harleysville Insurance Company of New
0140.. | Nationwide..........cccovvvvrrrrrrererrennens 42900..... 16-1075588.. | 4442158..... | ccocvevvcvererees | O Jersey NJ........ A, Harleysville Group, INC.......c.covueeerenrereiriiininns ownership.......... ...100.000 |Nationwide Mutual Insurance Company........ | «..ccevene.
0140.. | Nationwide..........coovrerererererereneinens 10674..... | 23-2864924.. | 4442242..... | ..cooveveverneee | Qe Harleysville Insurance Company of New York| PA........ A, Harleysville Group, INC........ccocovveereniieriinnnn. ownership.......... ..100.000 |Nationwide Mutual Insurance Company......... | ..ccoeeeueee
0140.. | Nationwide 38-3198542.. | 4442251..... Harleysville Lake States Insurance Company | ML........ Harleysville Group, INC.......c.ocuveeinencinirininns ownership.......... ...100.000 |Nationwide Mutual Insurance Company
0140.. | Nationwide.. 23-1580983.. | 4440659..... Harleysville Life Insurance Company............. PA........ . | Nationwide Mutual Insurance Company......... | ownership.......... | ...100.000 | Nationwide Mutual Insurance Company....
0140.. | Nationwide 23-2384978.. | 4442288..... Harleysville Preferred Insurance Company.... | PA........ Harleysville Group, INC........ccoovveereneierrinnnn. ownership......... ..100.000 |Nationwide Mutual Insurance Company.
0140.. | Nationwide 04-1989660.. | 4442372..... Harleysville Worcester Insurance Company.. |PA........ Harleysville Group, INC.........ocuvevvinircrnirininns ownership.......... ..100.000 |Nationwide Mutual Insurance Company
0140.. | Nationwide.. 32-0051216.. | 4596903..... Hideaway Properties Corp...........cccoocuverecnen. ..| Nationwide Realty Investors, Ltd.. .. | ownership.......... | ..... 50.000 |Nationwide Mutual Insurance Company....
0140.. | Nationwide 31-0871532.. | 4288020..... Insurance Intermediaries, Inc. Nationwide Mutual Insurance Company......... ownership.......... ...100.000 |Nationwide Mutual Insurance Company......... | «.ccoeeenee
0140.. | Nationwide...........cocrcrernernrrerinines [ rereiniinens 31-1486309.. [ 4097802..... | cocvvvrercren | O, Jerome Village Company, LLC..........ccccooen. OH....... Nationwide Realty Investors, Ltd.................... ownership.......... ..100.000 |Nationwide Mutual Insurance Company......... | ..coeeeneee
Jerome Village Master Property Owners
.......... 0ueeereeeeeereeeesseeseesesessessesessensens | cvereneneenes | 46-2974590.. | Nf@.eeecvcecs | cevcveeiieceieeee | O | Association, Inc. OH.......|OTH............ | Other non-Nationwide...........cc.ccceeververerveveees | MAuciiiiicicccces | eveveineeee. | Other non-Nationwide...........c.oceevecvcvccviciicns [ 20,
Jerome Village Residential Property Owners
.......... 0errenerrensesssssssssssssnsssenenes | cevveenneennens | 46-2956640.. | D@ [ corivniiniieins | Qi | ASS0Ciation, Inc. OH.......| OTH............| Other non-Nationwide...........cccccouevvvernercnecnne [ MaAuiciiiiiisiiniines | e | Other non-Nationwide..........cceevvvenniininies | e,
0140.. | NationWide........cccvrerererrnrereines | cereereennenens 31-1486309.. | 4590312..... | coeevvrvrieree | O JV Developers, LLC........cccooveeverrerenesrirninns Nationwide Realty Investors, Ltd.................... ownership.......... ..100.000 |Nationwide Mutual Insurance Company......... Y-
0140.. [ NationWide..........cccvevrcvnernerrcrrenes | worreerreienes 74-1395229.. | 4613350..... | .cocvrerercrrens | O, Lone Star General Agency, Inc.... Nationwide Mutual Insurance Company......... ownership.......... ..100.000 |Nationwide Mutual Insurance Company......... | ..ccoeeeueee
0140.. | Nationwide..........ccocvvereererniniercrnns 11991..... 38-0865250.. [4288187..... | coocvveverrerine | Qe National Casualty Company Nationwide Mutual Insurance Company......... ownership.......... ..100.000 |Nationwide Mutual Insurance Company......... | ....coeeenee
0140.. | Nationwide.. . | AC000920.... |4614900..... National Casualty Company of America, Ltd..| GBR.... . | National Casualty Company ..| ownership.......... | ...100.000 |Nationwide Mutual Insurance Company....
0140.. | Nationwide 42-1154244.. | 2889795..... Nationwide Advantage Mortgage Company... | IA......... AMCO Insurance Company.............ccccoevennen. ownership.......... | ... 87.300 |Nationwide Mutual Insurance Company.
ALLIED Property & Casualty Insurance
0140.. | Nationwide...........cocreumenernerniinenes [ vereiniinens 42-1154244.. | 2889795..... | .coovrvevenees | O, Nationwide Advantage Mortgage Company... | lA......... NIA...cconienee Company oWnership......... | v 8.470 | Nationwide Mutual Insurance Company......... T
0140.. [ NationWide..........cccvevrrevnerncrrcrrenes [ wovreerneenens 42-1154244.. | 2889795..... | covoovvevernerne | Qe Nationwide Advantage Mortgage Company... | IA......... NIA...coe Depositors Insurance Company...............c..... OWNErship.......... | v 4.230 | Nationwide Mutual Insurance Company......... T
Nationwide Affinity Insurance Company of
0140.. | Nationwide...........ccreverererererereneenens 26093..... | 48-0470690.. [ 4288196..... | ..ooovvvrrvrrenne | O America OH....... A, Nationwide Mutual Insurance Company......... ownership......... ..100.000 |Nationwide Mutual Insurance Company......... | ..ccoevenee.
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0140.. | Nationwide..........ccocrvuenierrrrnrncrernns 28223..... | 42-1015537.. | 4288208..... | .c.ovvereercrrnn. [0S Nationwide Agribusiness Insurance Company| IA......... A Nationwide Mutual Insurance Company......... ownership.......... ...100.000 |Nationwide Mutual Insurance Company......... | ...cccoevenee
0140.. | NationWide........c.ccvrvverrrrninrennes | vereereereenens 31-1578869.. | 4288075..... | .oevvvervrrrrrenee [0 S Nationwide Arena, LLC........cccccovvrernrrreirerens OH....... NRIArena, LLC.....c.vvvrieierisrieisrinneseissiennns ownership.......... | ... 90.000 |Nationwide Mutual Insurance Company......... I
0140.. [ NationWide..........cccvvwrernernerrcrrene [ wovreerneinens 20-8670712.. | 4288114..... Nationwide Asset Management, LLC............. OH....... Nationwide Mutual Insurance Company......... ownership.......... ..100.000 |Nationwide Mutual Insurance Company......... | ..ccoeeeneee
0140.. | Nationwide...........ccouvverrererererrennen, 10723..... 95-0639970.. | 4288217..... Nationwide Assurance Company.................. WiI........ Nationwide Mutual Insurance Company......... ownership.......... ...100.000 |Nationwide Mutual Insurance Company......... | ....ccovuenee
0140.. | Nationwide 31-1592130.. | 2729677...... Nationwide Bank...........ccceeverrrercrneerenrerinnen. OH....... Nationwide Financial Services, Inc................. ownership ..100.000 |Nationwide Mutual Insurance Company......... 2.

0140.. | Nationwide..
0140.. | Nationwide
0140.. | Nationwide
0140.. | Nationwide

. 131-1036287.. | 4288123..... | ...
31-4416546.. | 3828081.....
31-4416546.. | 3828081.....
04-3679407.. | 4286839.....

Nationwide Cash Management Company...... OH.......
Nationwide Corporation...........c.cccveverrivennns
Nationwide Corporation............coccececvencrenee
Nationwide Emerging Managers, LLC

..| Nationwide Mutual Insurance Company......... ownership.......... | ...100.000 | Nationwide Mutual Insurance Company......... | cccoeeenee.
Nationwide Mutual Insurance Company......... ownership.......... | ..... 95.200 |Nationwide Mutual Insurance Company......... I
Nationwide Mutual Fire Insurance Company. | ownership......... | ....... 4.800 |Nationwide Mutual Insurance Company......... I
NWD Investment Management, Inc................ ownership ...100.000 |Nationwide Mutual Insurance Company

Nationwide Exclusive Agent Risk Purchasing

0140.. | Nationwide.........c.cocreumenerneennenenees [ vrieineinens 05-0630007.. 4288048..... | ..cooovvererrrrnnee [0S Group, LLC OH....... NIA....cooeee Insurance Intermediaries, InC..........ccoccovevenenae ownership.......... ...100.000 |Nationwide Mutual Insurance Company......... | «..cccoeeenee
0140.. | Nationwide.........c.cocrereenirrrreriniines [ rereiniinens 31-1667326.. | 4286932..... | covvvvrreicrinne [0S Nationwide Financial Assignment Company.. | OH....... NIA...ccoi Nationwide Life Insurance Company.............. ownership.......... ..100.000 |Nationwide Mutual Insurance Company........ | c.ccveeeneee
0140.. | NationWide..........cccvevrernernerncrnenes [ worreerrieeees 23-2412039.. | 4287087..... | covovrrerrenees (OISR Nationwide Financial General Agency, Inc..... | PA........ NIA............ NFS Distributors, INC........c.coccreveereiriiinnennn. ownership.......... ..100.000 |Nationwide Mutual Insurance Company......... | ..ccoeeeneee
Nationwide Financial Institution Distributors
0140.. | NationWide........c.ccvvvverrrrninreinnes | vereereereenens 31-1316276.. | 4287069..... | ..ccoverrrrrrrenee [0 S Agency, Inc. DE....... NIA.......c..... NFS Distributors, INC.........cocvvvreeerenrerererennen. ownership.......... ...100.000 |Nationwide Mutual Insurance Company........ | «..ccevene.
0140.. | Nationwide 31-6554353.. | 4286978..... Nationwide Financial Services Capital Trust.. | DE....... NA.......... Nationwide Financial Services, Inc. ............... ownership ..100.000 |Nationwide Mutual Insurance Company......... | ..ccoceeuee.
0140.. | Nationwide.. .| 31-1486870.. | 3828063..... Nationwide Financial Services, Inc.. ..|DE....... ..| Nationwide Corporation................ ..| ownership.......... | ...100.000 | Nationwide Mutual Insurance Company......... | .ccc.coeeene.
0140.. | Nationwide 52-6969857.. | 428699..... Nationwide Fund AdVisors...........cccocurcvererenee DE....... Nationwide Financial Services, Inc. ............... ownership ..100.000 |Nationwide Mutual Insurance Company......... | ..cccocceueee
0140.. | Nationwide 31-1748721.. | 4287050..... Nationwide Fund Distributors LLC DE....... NFS Distributors, Inc.... ownership ...100.000 |Nationwide Mutual Insurance Company........ | «..cccoevenee
0140.. | Nationwide.. 31-0900518.. | 4287041..... Nationwide Fund Management LLC.... ..|DE....... ..| NFS Distributors, Inc.... . | ownership.......... | ...100.000 |Nationwide Mutual Insurance Company........ | ..ccrevene.
0140.. | Nationwide 31-4425763.. | 4287957 ..... Nationwide General Insurance Company....... OH....... Nationwide Mutual Insurance Company......... ownership ...100.000 |Nationwide Mutual Insurance Company......... | ..ccccoeeenee
0140.. | Nationwide..........cccovererrerrerereiees | ceeirerrneenns 31-1570938.. | 4286398..... | ..ccovvrrerinnes [0 S Nationwide Global Holdings, Inc...........c.c.c..... OH....... Nationwide Corporation.............cccoevvvererenne. ownership.......... ...100.000 |Nationwide Mutual Insurance Company......... | ....ccovuenee
0140.. | Nationwide.........c.cocreumenrenenniinenees [ rrieineinens 04-3732385.. | 4286857 ..... | covvererreireeenes [0S Nationwide Global Ventures, Inc.................... DE....... NIA....cooeee Nationwide Asset Management Holdings, Inc.| ownership.......... ...100.000 |Nationwide Mutual Insurance Company......... | «..cccoevenee
0140.. | Nationwide...........cocrvverrrererenerernns 10070..... | 31-1399201.. | 2839398..... | ..cevvvrrvrrcrinne 0ueeeireerieene Nationwide Indemnity Company...............c..... OH....... A.... Nationwide Mutual Insurance Company......... ownership.......... ..100.000 |Nationwide Mutual Insurance Company........ | ccc.veeeneee
0140.. | Nationwide..........coovrerererererereneinens 25453..... [ 95-2130882.. [ 4287180..... | .covcverererennee (OISR Nationwide Insurance Company of America.. | Wl........ A... ALLIED Group, INC. ......ccouvvmirerirerinericrinnene ownership.......... ..100.000 |Nationwide Mutual Insurance Company......... | ..ccoceeuee.
0140.. | Nationwide..........cccouvrvrrrrrrreirennns 10948..... 31-1613686.. | 4287966..... | ...ccovvvrrerenenee [0 S Nationwide Insurance Company of Florida.... | OH....... A, Nationwide Mutual Insurance Company......... ownership.......... ..100.000 |Nationwide Mutual Insurance Company........ | ....coevenee
0140.. | Nationwide...........cocrervrnererrerinnines [ rereiniinens 41-2206199. | 4286950..... | coovererrrererenne [0S Nationwide Investment Advisors, LLC............ OH....... NIA...coe Nationwide Life Insurance Company.............. ownership......... ..100.000 |Nationwide Mutual Insurance Company......... | ..ccoeeeneee
0140.. | NationWide..........cccvrerererreereines | cerererrnennns 73-0988442.. | 4286923..... | ..ccvverrrerinnne [0 S Nationwide Investment Services Corporation | OK....... NIA............. Nationwide Life Insurance Company.............. ownership.......... ..100.000 |Nationwide Mutual Insurance Company........ | ..cccoeeeneee
Nationwide Life and Annuity Insurance
0140.. | Nationwide..........ccocrvuneereernrnerernns 92657..... | 31-1000740.. | 2995098..... | .coovvereererrenne [0S Company OH....... A Nationwide Life Insurance Company.............. ownership.......... ...100.000 |Nationwide Mutual Insurance Company........ | ..cccoeeenee
0140.. | Nationwide...........cccrvverrrererniirerins 66869..... 31-4156830.. [ 2819288..... | .ocvvvrreienne [0S Nationwide Life Insurance Company.............. OH....... A Nationwide Financial Services, Inc................. ownership......... ..100.000 |Nationwide Mutual Insurance Company......... | ..ccoeeeneee
Nationwide Life Tax Credit Partners 2002-A,
0140.. | NationWide..........cccrvveneeneenernernenes [ v 13-4212969.. [ 4596127 ..... | .cvovvvverene. [ LLC OH....... NIA........... Nationwide Life Insurance Company.............. Other ... | e 0.010 | Nationwide Mutual Insurance Company......... 2,

Nationwide Life Tax Credit Partners 2002-B,
0140.. | Nationwide...........cocrevmenernenniinenes [ vereineinens 01-0749754.. | 4595960..... | ccovvevevrerrerenee [0S LLC OH....... NIA...co Nationwide Life Insurance Company.............. Other. o | e 0.010 | Nationwide Mutual Insurance Company......... 2
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Nationwide Life Tax Credit Partners 2003-A,

0140.. | Nationwide..........cccovererrerrererenees | ceveiverrninns 54-2113175.. | 4596127 ... | coevevvverieens | O LLC OH....... NIA............. Nationwide Life Insurance Company.............. other....ccoeveves | covee 0.010 | Nationwide Mutual Insurance Company......... -
Nationwide Life Tax Credit Partners 2003-B,

0140.. | NationWide. .........occovveneeneenerncrnenes [ eovrerinernees 58-2672725.. | 4596163..... | .ocoovcvercrrens | O, LLC OH....... NIA............ Nationwide Life Insurance Company.............. Other ... | e 0.010 | Nationwide Mutual Insurance Company......... 2
Nationwide Life Tax Credit Partners 2004-A,

0140.. | Nationwide...........oooeervveeeenreevirees | cevervierenns 20-0382144.. | 4596707..... | ccovvvverereeceiens | Qe LLC OH....... NIA.............. Nationwide Life Insurance Company.............. other.....ccovvvvee | o 0.010 | Nationwide Mutual Insurance Company......... 2
Nationwide Life Tax Credit Partners 2004-B,

0140.. | Nationwide.........c.cocereurenrrnenninenees [ rrieineinens 20-0745944.. | 4596211..... | cooeverenenerne | Qe LLC OH....... NIA....cooeee Nationwide Life Insurance Company.............. Other..cercrenes [ e 0.010 | Nationwide Mutual Insurance Company......... Y
Nationwide Life Tax Credit Partners 2004-C,

0140.. | NationWide..........cccovererrerrererennes | ceeerersneenns 20-0745965.. | 4596239..... | ..occovvrvrieren | O LLC OH....... NIA............. Nationwide Life Insurance Company.............. other.....ccvvveves | vovee 0.010 | Nationwide Mutual Insurance Company......... -
Nationwide Life Tax Credit Partners 2004-D,

0140.. | NationWide..........cccveeveenernerncrnenes [ eovrerineieens 20-1128408.. | 4596332..... | cocvverercrerenes | Qe LLC OH....... NIA.......... Nationwide Life Insurance Company.............. Other ... | e 0.010 | Nationwide Mutual Insurance Company......... 2,
Nationwide Life Tax Credit Partners 2004-E,

0140.. | Nationwide..........ccovevererrerereiierees | cververeeane 20-1128472.. | 4596350..... | ..ccvevrrerererens | O LLC OH....... NIA.............. Nationwide Life Insurance Company.............. other.....cccovveees | covee. 0.010 | Nationwide Mutual Insurance Company......... Y-
Nationwide Life Tax Credit Partners 2004-F,

0140.. | Nationwide...........cocrevmenernenniinenes [ rerrineinens 20-1918935.. [ 3318117 ... | cevevrererrerren | Qe LLC OH....... NIA...coi Nationwide Life Insurance Company.............. Other. o [ e 0.010 | Nationwide Mutual Insurance Company......... Y
Nationwide Life Tax Credit Partners 2005-A,

0140.. | Nationwide...........cccrervrnrrrernrinnines [ oriereninnns 20-2303694.. [4596369..... | .coeevreerveriens | O LLC OH....... NA....cccoo... Nationwide Life Insurance Company............. Other..cveriens | v 0.010 | Nationwide Mutual Insurance Company......... Y2
Nationwide Life Tax Credit Partners 2005-B,

0140.. [ NationWide..........ccrvevrrernernerrerrenes | v 20-2303602.. 4596378..... | .ocvvrrereriens | Qe LLC OH....... NIA...coe Nationwide Life Insurance Company.............. Other. .o [ e 0.010 | Nationwide Mutual Insurance Company......... Y
Nationwide Life Tax Credit Partners 2005-C,

0140.. | Nationwide...........ccooevereerrirereiieries | cverrereniene 20-2450960.. | 4596387..... | ..ccooervererieens | O LLC OH....... NIA.............. Nationwide Life Insurance Company.............. other.....cccoeveees | covee. 0.010 | Nationwide Mutual Insurance Company......... -
Nationwide Life Tax Credit Partners 2005-D,

0140.. | Nationwide...........cocrevvenerneririneines [ rerrineinens 20-2451052.. [ 4596396..... | ccocvveverreriees | Qe LLC OH....... NIA...cone Nationwide Life Insurance Company.............. Other. .. [ v 0.010 | Nationwide Mutual Insurance Company......... .
Nationwide Life Tax Credit Partners 2005-E,

0140.. | Nationwide...........cccrrrrrmrerrrnrinninnes [ vriereninnns 20-2774223.. | 4596408..... | .cocovrvriveien | O LLC OH....... NA....ccouenn. Nationwide Life Insurance Company.............. Other.weeverreres | v 0.010 | Nationwide Mutual Insurance Company......... Y
Nationwide Life Tax Credit Partners 2007-A,

0140.. | NationWide..........ccvevevnernerrcrnene | worreerreinens 21-1288836.. | 4596426..... | ..ccoovcrercrrens | O, LLC OH....... NIA............. Nationwide Life Insurance Company.............. Other. ..o | e 0.010 | Nationwide Mutual Insurance Company......... 2,
Nationwide Life Tax Credit Partners 2009-A,

0140.. | Nationwide...........ccovererrerrrererereees | coververenenns 26-3427373.. | 4596435..... | c.ccvoevrerieees | O LLC OH....... NIA............. Nationwide Life Insurance Company.............. other....ccvevevees | covee 0.010 | Nationwide Mutual Insurance Company......... -
Nationwide Life Tax Credit Partners 2009-B,

0140.. | NationWide.........occveemeernernernernenes [ eovrerneinens 26-3427435.. | 4596444..... | ..coovevvvrneres | O, LLC OH....... NIA........... Nationwide Life Insurance Company.............. Other ... | o 0.010 | Nationwide Mutual Insurance Company......... 2
Nationwide Life Tax Credit Partners 2009-C,

0140.. | NationWide..........cccoveverrrerrerereriereees | coerverennns 26-3427479.. | 4596499..... | ..oceeveevieens | O LLC OH....... NIA.............. Nationwide Life Insurance Company.............. other. ..o | o 0.010 | Nationwide Mutual Insurance Company......... Y-
Nationwide Life Tax Credit Partners 2009-D,

0140.. [ NationWide..........cccvevverrernernernenes [ worreerriienns 26-3427525.. | 4596510..... | cocvercrercrrens | O, LLC OH....... NIA........... Nationwide Life Insurance Company.............. Other. ..o | e 0.010 | Nationwide Mutual Insurance Company......... 2.
Nationwide Life Tax Credit Partners 2009-E,

0140.. | NationWide..........cccovererrerrenerennes | ceververenienns 26-4737055.. | 4596529..... | ..occeevrerienes | O LLC OH....... NIA............ Nationwide Life Insurance Company.............. ownership.......... ...100.000 |Nationwide Mutual Insurance Company......... | ..cccvevenee
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Nationwide Life Tax Credit Partners 2009-F,
0140.. | Nationwide...........cocereumenernerninenees [ reiveineinens 26-4737157.. | 4596547 ... | coovvervrreenee [0S LLC OH....... NIA...cooeee Nationwide Life Insurance Company.............. ownership.......... ...100.000 |Nationwide Mutual Insurance Company......... | ..cccoeeenee

Nationwide Life Tax Credit Partners 2009-I,
0140.. | NationWide. .........occovveneeneenerncrnenes [ eovrerinernees 27-1362364.. | 4596622..... | ..ccovvvrrrnnes (OIS LLC OH....... NIA............ Nationwide Life Insurance Company.............. Other ... | e 0.010 | Nationwide Mutual Insurance Company......... 2

Nationwide Life Tax Credit Partners No. 1,
0140.. | Nationwide...........cocrervrnererrerinnines [ rereiniinens 45-0469525.. | 3779811.... | covvvverereinnes 0urereerieeene LLC OH....... NIA...cce Nationwide Life Insurance Company.............. | Other.......ccccovees | et 0.010 | Nationwide Mutual Insurance Company......... .
0140.. | Nationwide..........coeerreneererrnerneerernns 42110..... | 75-1780981.. | 4287984..... | ..covovrerrirrennee [0S Nationwide LIOyds.........ccvevreeencereeneeneireinnes TXeee A N/B.ceeieeieieeinsineeeeieseseieesesssssssessssssssesssnesns | CONMACK it | v, Nationwide Mutual Insurance Company......... Y
0140.. | Nationwide...........cocrervenirnrrerinines [ rereiniinens 42-1373380.. [ 4287210..... | ccovovrrcrrirnes [0S Nationwide Member Solutions Agency Inc..... | IA......... NIA....coni ALLIED Group, Inc.... ..100.000 |Nationwide Mutual Insurance Company......... | ..ccoeeeneee
0140.. [ NationWide..........cccvevvernernernernenes [ worreerrieeens Nfa.: 4597094..... | oo (OISR Nationwide Mutual Capital |, LLC.................. DE....... NIA.......... Nationwide Mutual Capital, LLC...........c.c....... ownership.......... ..100.000 |Nationwide Mutual Insurance Company......... | ..ccoeeeneee
0140.. | Nationwide 75-3191025.. | 4595269..... Nationwide Mutual Capital, LLC...........c.c....... OH....... NIA............ Nationwide Mutual Insurance Company......... ownership.......... ...100.000 |Nationwide Mutual Insurance Company........ | ..ccccoeeenee
0140.. | Nationwide 82-0549218.. | 3828090..... Nationwide Mutual Fire Insurance Company. | OH....... OTH.....cceee. Other non-Nationwide.............ccc.veveeruernnrenee 11 OO BTN Other non-Nationwide............cocoeveervnirnnenne Y
0140.. | Nationwide 31-4177100.. | 3828072..... Nationwide Mutual Insurance Company......... OH....... RE....ccconeen. Other non-Nationwide...........ccoceeriereernininns {11 TS N Other non-Nationwide...........ccocuvenevreersienins
0140.. | Nationwide 34-2012765.. | 4288084..... Nationwide Private Equity Fund, LLC Nationwide Mutual Insurance Company......... ownership.......... ..100.000 |Nationwide Mutual Insurance Company

Nationwide Property and Casualty Insurance
0140.. | Nationwide...........ccrvreerermrerecencenens 31-0970750.. | 4287993..... | .coovvrerrenns (OISR Company Nationwide Mutual Insurance Company......... ownership.......... ..100.000 |Nationwide Mutual Insurance Company......... | ..ccoeeeneee
0140.. | Nationwide.. 31-1486309.. | 4288105..... Nationwide Realty Investors, Ltd ..| Nationwide Mutual Insurance Company......... ownership.......... | ..... 96.800 | Nationwide Mutual Insurance Company....
0140.. | Nationwide..........cccrvvrrerervrinerernns 31-1486309.. | 4288105..... Nationwide Realty Investors, Ltd Nationwide Indemnity Company.................... OWNership......... | v 3.200 | Nationwide Mutual Insurance Company.........
0140.. [ NationWide..........cccovevncvnernernernenes | worreerriienes 31-1486309.. | 4590264..... | ....ovvverrenee. 0uerereeiens Nationwide Realty Management, LLC............ OH....... Nationwide Realty Investors, Ltd.................... ownership.......... ..100.000 |Nationwide Mutual Insurance Company......... | ..ccoeeeneee
0140.. | Nationwide...........cocrevmenernerrrinines [ rereiniinens 11 T 4288066..... | .ovveerreirrenee [0S Nationwide Realty Services, Ltd...........cc.c..... OH....... Nationwide Mutual Insurance Company......... ownership.......... ...100.000 |Nationwide Mutual Insurance Company......... | ....coeeenee
0140.. | NationWide........c.ccvvrvrerrrrinnrenees | eereereereenens 73-0948330.. | 4287096..... | ..ceovrrrrrrrrenee [0 S Nationwide Retirement Solutions, Inc............ DE....... NFS Distributors, INC.......c.cocvvvreerrenrereenrennen. ownership.......... ...100.000 |Nationwide Mutual Insurance Company......... | «..ccevene.
0140.. | Nationwide.........c.cocereurenrenernenenees [ rrieineinens 36-2434406.. | 4287078..... | ccovoverreerenenee [0S Nationwide Securities, LLC.........ccccovvvineunns OH....... NFS Distributors, INC.......c.ccreureeeeneererreieneens ownership.......... ...100.000 |Nationwide Mutual Insurance Company......... | ..ccccoeeenee
0140.. | Nationwide...........cccverermrreererinninens [ vrrersrinnns 31-4177100.. [4288093..... | cooverrrererenns [0S Nationwide Services Company, LLC.............. OH....... Nationwide Mutual Insurance Company......... ownership.......... ..100.000 |Nationwide Mutual Insurance Company......... | ..cccveeeneee
0140.. | NationWide. .........cccvevrevmerncrnerrenes [ wovreerneenees 27-0743545.. | 4564041..... | oo, [ Nationwide Tax Credit Partners 2009-G, LLC | OH....... NIA...oe Nationwide Mutual Insurance Company......... Other. .o [ e 0.010 | Nationwide Mutual Insurance Company......... T
0140.. [ NationWide..........cccovevrevnernerncrnenes [ v 27-0768791.. | 4596891..... | .covvvvrerrenes (OISR Nationwide Tax Credit Partners 2009-H, LLC | OH....... NA.......... Nationwide Mutual Insurance Company......... ownership.......... ..100.000 |Nationwide Mutual Insurance Company......... | ..ccoeeeueee
0140.. | Nationwide..........cccovererrirrererennes | ceverversneenns 46-1952215.. | 4596556..... | coveverrerrrnes [0 S Nationwide Tax Credit Partners 2013-A, LLC | OH....... NIA............. Nationwide Life Insurance Company.............. ownership.......... | v 0.010 | Nationwide Mutual Insurance Company......... I
0140.. | Nationwide...........cocrervrnererrerinnines [ rereiniinens 46-1971926.. | 4596592..... | .ovovvererrrinne. [0S Nationwide Tax Credit Partners 2013-B, LLC | OH....... NIA...coe Nationwide Life Insurance Company.............. ownership......... | w..... 0.010 | Nationwide Mutual Insurance Company......... T
0140.. [ NationWide..........cccvevrevrernernernenes | wovreerneeenes 20-5976272.. | 4595410..... | .covvvvrerrene. (ISR Nationwide Ventures, LLC.........cccccovcvvernenen. OH....... NIA........... Nationwide Mutual Insurance Company......... ownership.......... ..100.000 |Nationwide Mutual Insurance Company......... | ..ccoevenee.
0140.. | Nationwide...........cocrevmenernenriinines [ rereineinens 11-3651828.. | 4588168..... | .ccovvererrerrne [0S ND La Quinta Partners, LLC..........ccccocevvreneen. DE....... NIA...con Nationwide Realty Investors, Ltd.................... OWNErship.......... | w.... 95.000 |Nationwide Mutual Insurance Company......... T
0140.. | NationWide..........cccvevvernernerncrrene [ worreerneieees [V 4286866..... | ...cverrerenn. (OISR Newhouse Capital Partners II, LLC................ DE....... NIA............. Nationwide Global Ventures, Inc.................... ownership.......... | w.... 99.000 |Nationwide Mutual Insurance Company......... I
0140.. | NationWide..........cccoveverrirrerereines | ceververenienns [0SO 4286679..... | .o, [0S Newhouse Capital Partners, LLC.................. DE....... NIA............. NWD Investment Management, Inc................ ownership.......... | ..... 19.000 | Nationwide Mutual Insurance Company......... I
0140.. | NationWiIde........coverererirrnnereiines | ceeereennennns [0S 4286679..... | .correrrririnnn. [0 S Newhouse Capital Partners, LLC................... DE....... NIA.......ccc.... Nationwide Mutual Insurance Company......... ownership.......... | w.... 70.000 |Nationwide Mutual Insurance Company......... I
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0140.. | Nationwide [0S 4286679..... Newhouse Capital Partners, LLC................... DE....... Nationwide Mutual Fire Insurance Company. | ownership Nationwide Mutual Insurance Company
0140.. | Nationwide.. .| 38-3660659.. | 4287032..... NFS Distributors, Inc........... . |DE....... ..| Nationwide Financial Services, Inc. ..... ..| ownership... Nationwide Mutual Insurance Company....
0140.. | Nationwide 14-1892640.. | 4596677..... NHT XII Tax Credit Fund, LLC DC....... Nationwide Life Insurance Company.............. ownership Nationwide Mutual Insurance Company.
0140.. | Nationwide 14-1892640.. | 4596677..... NHT Xl Tax Credit Fund, LLC DC....... Nationwide Assurance Company ................. ownership Nationwide Mutual Insurance Company
0140.. | Nationwide.. . | 14-1892640.. | 4596677..... NHT Xl Tax Credit Fund, LLC. .. |DC....... ..| Nationwide Mutual Insurance Company......... | ownership... Nationwide Mutual Insurance Company....
0140.. | Nationwide 46-3762545.. | 4750442..... NNOVS8, LLC......ovveeeerinirercieiseineneieeieeinens OH....... Nationwide Mutual Insurance Company......... ownership Nationwide Mutual Insurance Company
North Bank Condominium Home Owners
.......... 0orrerererererennieressensssesssnssnenes | connernenens | 260351004, | N@uuuiivevies | vevivverinecines | O | ASSOCIation OH.......| OTH............| Other non-Nationwide............cccocrsveererrimecine | MAveivirreviincins | v | Other non-NationWide.........cecvvveeevevrrncrinns | 2uiciinne.
0140.. | NationWide..........cccvevncrnernernerrenes | wovreerneeenes 20-4939866.. | 4590817..... | .covverrrerrenns (OISR North of Third, LLC........coccmevererrerreririeiiennes OH....... NA......... NRI Equity Land Investments, LLC................ ownership.......... ..100.000 |Nationwide Mutual Insurance Company......... | ..ccoeeeuee.
0140.. | NationWide..........ccovrererirreierennes | ceeerernneenns 26-4083207.. | 4590385..... | coeverrrrrriennes [0 S Northstar Commercial Development, LLC..... OH....... NIA.............. Nationwide Realty Investors, Ltd.................... ownership.......... | ... 50.000 |Nationwide Mutual Insurance Company......... I
Northstar Master Property Owners
.......... 0eeerrerneresenrensssenseresssnssnennes | veneneneneees | 6151753800, | M@ | vevevevvineeinns | Ouicviieeiicccenneeenn. | ASSOCiation, Inc. OH.......| OTH............| Other non-Nationwide...........ccccocrsveerrermeeinn | MAueiiiirireriiniins | v | Other non-Nationwide..........cevevvevevecvrneiinns | e,
0140.. | NationWide..........ccovevrerrerncrncrnens [ eovreirniinnes 26-4083354.. | 4594900..... | .cooovvrrirenns [ Northstar Residential Development, LLC....... OH....... Nationwide Realty Investors, Ltd.................... ownership.......... | ... 50.000 |Nationwide Mutual Insurance Company......... T
0140.. | Nationwide..........cocrevvenerneriiinenes [ rerriniinens 31-1486309.. [459479%4..... | oo [0S NRIArena, LLC.....c.oovviveiireieenereeeiene OH....... Nationwide Realty Investors, Ltd.................... ownership.......... ...100.000 |Nationwide Mutual Insurance Company......... | ....ccovuenee
0140.. [ NationWide..........cccvevrvevnernerncrrenes | wovreerneenens 31-1486309.. | 4594815..... | .covvvvrencrenes (OISR NRIBrooksedge, LLC........ccovuemevmeeneenernens OH....... Nationwide Realty Investors, Ltd................... ownership.......... ..100.000 |Nationwide Mutual Insurance Company......... | ..ccveeeneee
0140.. | Nationwide...........cocreumenernenniinenees [ rerrineinens 31-1486309.. | 4595027 ..... NRIBuilders, LLC........cooeneerernerneireieeineineenns OH....... Nationwide Realty Investors, Ltd.................... ownership.......... ...100.000 |Nationwide Mutual Insurance Company......... | ...ccoeeenee
0140.. | NationWide. .........ccrvveneeneenerncrnenes [ eovrerinernens 31-1486309.. | 4590246..... NRI Communities/Harris Blvd., LLC............... OH....... Nationwide Realty Investors, Ltd................... ownership......... ..100.000 |Nationwide Mutual Insurance Company........ | ..cccoeeeneee
0140.. | Nationwide 31-1486309.. | 4590282..... NRICramer Creek, LLC..........ccovcvrevrererennnn. OH....... Nationwide Realty Investors, Ltd.................... ownership ..100.000 |Nationwide Mutual Insurance Company......... | ..ccoeeeneee
0140.. | Nationwide.. .| 20-4939866.. | 4590460..... NRI Equity Land Investments, LLC.. . |OH....... ..| Nationwide Realty Investors, Ltd.. .. [ownership.......... | ..... 80.000 |Nationwide Mutual Insurance Company....
0140.. | Nationwide 26-0212217.. | 45903%..... NRI Equity Tampa, LLC OH....... Nationwide Realty Investors, Ltd................... ownership ..100.000 |Nationwide Mutual Insurance Company.
0140.. | Nationwide 31-1486309.. | 4590376..... NRI Maxtown, LLC Nationwide Realty Investors, Ltd.................... ownership ..100.000 |Nationwide Mutual Insurance Company.
0140.. | Nationwide.. .| 30-4939866.. | 4590406..... NRI Office Ventures, Ltd. .. |OH....... ..| Nationwide Realty Investors, Ltd.. .. | ownership.......... | ...100.000 | Nationwide Mutual Insurance Company....
0140.. | Nationwide 31-1486309.. | 4596912..... NRITelecom, LLC.......covvvrvmirnirncrrerinriies OH....... NWD Investments, LLC........ccccouvvvrvnernreennns ownership ..100.000 |Nationwide Mutual Insurance Company......... | ..ccoeeeneee
0140.. | Nationwide 31-1486309.. | 4590349..... NRI-Rivulon, LLC Nationwide Realty Investors, Ltd.................... ownership ...100.000 |Nationwide Mutual Insurance Company
0140.. | Nationwide.. . | 26-4083354.. | 4869456..... NS Developers, LLC ..| Northstar Residential Development, LLC....... ownership.......... | ...100.000 | Nationwide Mutual Insurance Company....
0140.. [ NationWide..........ccovevrevrerncrnernenes | v 45-3123274.. | 4595438..... | ..vvvvrerrrne. (OISR NTCIF-2011 Georgia State Investor, LLC...... OH....... NA........... Nationwide Property and Casualty Company | ownership.......... ..100.000 |Nationwide Mutual Insurance Company......... | ..ccocceuee.
0140.. | Nationwide..........cccovererrerrerereines | ceverrerenienne 90-0729552.. | 4596695..... | ..ccovrrrverennes [0 S NTCIF-2011, LLC....ovrreereeeereee e Nationwide Life Insurance Company.............. ownership.......... | ..... 50.000 |Nationwide Mutual Insurance Company......... I
0140.. | NationWide..........cccvevrevmerncrrerrenes [ v 90-0729552.. | 4596695..... | ..cvevvveirinne [0S NTCIF-2011, LLC....orrrrcircccie Nationwide Mutual Fire Insurance Company. | ownership.......... | ... 50.000 |Nationwide Mutual Insurance Company......... I
0140.. | Nationwide.........c.cocereureneenenninenees [ rririneinens 27-4700627.. | 4596716..... | ccovvereereererenes [0S NTCP 2011-A, LLC Nationwide Life Insurance Company.............. Other..cenenns [ e 0.010 | Nationwide Mutual Insurance Company......... | P
0140.. | Nationwide..........cocrevvenirnercrinines [ rereiniinens 46-0741029.. | 4464703..... | oo [0S NTCP 2012-A, LLC Nationwide Life Insurance Company.............. Other...cvveneres [ v 0.010 | Nationwide Mutual Insurance Company......... T
0140.. [ NationWide..........cccvevrerncrnerncrrenes [ wovreerneinens 46-3309896.. [4586164..... | ...cocvererrrnvnn. (OIS NTCP 2013-C, LLC...coevoevrerrrecrecrccicines OH....... NIA............ Nationwide Life Insurance Company.............. Other. ..o | e 0.010 | Nationwide Mutual Insurance Company......... I
0140.. | Nationwide...........cocrermenernerniinenes [ v 46-4111078.. | 4596743..... | oo [0S NTCP 2014-A, LLC....coovvrrercrirereris OH....... NIA...conee Nationwide Life Insurance Company.............. Other...cvvinenns [ v 0.010 | Nationwide Mutual Insurance Company......... T
0140.. [ NationWide..........cccveerernerncrncrrenes | wovreerneenees 47-1404116.. [4802734..... | ccovvvenne. [0S NTCP 2014-B, LLC......ccovvvreririrrrircrireriennne OH....... NIA...cce Nationwide Life Insurance Company.............. ownership......... ..100.000 |Nationwide Mutual Insurance Company......... | ..ccoeeeneee
0140.. [ NationWide..........ccovevrevrerncrncrnens [ wovrevrriienes 47-1413242.. | 4809948..... | .coovvvervrrrnnnn. (OISR NTCP 2014-C, LLC.....coovevrerrerrerrcrccicins OH....... NA.......... Nationwide Life Insurance Company.............. ownership.......... ..100.000 |Nationwide Mutual Insurance Company......... | ..ccoceeueee
0140.. | Nationwide...........cccverrrrrreeverierines [ verreieninns 47-3909345.. | 4869483..... | ccovvvrverernne. [0S NTCP 2015-A, LLC....coveeeeveereees OH....... NA......ccoo... Nationwide Life Insurance Company.............. ownership.......... ..100.000 |Nationwide Mutual Insurance Company......... | ..cccoeeeneee
0140.. | NationWide..........cccvevrernernerrcrnenes | wovreerneeeens 47-4148470.. | 4890807 ..... | .cooeverrrrenne. (OISR NTCP 2015-B, LLC......ccorvvererrerirerirenirirennne OH....... NIA........... Nationwide Life Insurance Company.............. ownership.......... ..100.000 |Nationwide Mutual Insurance Company......... | ..ccoeeeneee
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0140.. | Nationwide 81-0936428.. | 4966663..... NW Private Debt, LLC.........cocovnerneirriniinenns Nationwide Mutual Insurance Company......... ownership ...100.000 |Nationwide Mutual Insurance Company......... | ..ccvevenee
0140.. | Nationwide.. .126-1903919.. | 5012295..... NW REl, LLC........... ..| Nationwide Mutual Insurance Company......... | ownership.......... | ...100.000 | Nationwide Mutual Insurance Company......... | ..ccce.eu.
0140.. | Nationwide 81-2326191.. | 5011609..... NW-442 Ocean, LLC.......c.cocoveurernrvneereirnneneens NW REI (NLIC), LLC.....covrvrirrirnerernineins ownership ...100.000 |Nationwide Mutual Insurance Company........ | ..ccccoveenee
0140.. | Nationwide 46-3654078.. | 4593621..... NW-Amesbury, LLC........cocvvrnerernincrcrs NW-REL LLC.....ooviiersineiceeeseieeeieines ownership ..100.000 |Nationwide Mutual Insurance Company......... | ....coevenee
0140.. | Nationwide.. . |81-1263284.. | 4960979..... NW-Amesbury II, LLC.. ..| Nationwide Mutual Insurance Company......... ownership.......... | ...100.000 | Nationwide Mutual Insurance Company......... | ...ccceeue.
0140.. | Nationwide 46-2943666.. | 4594860..... NW-Bandera, LLC........ccccvineurrenririereierinenne NW REL LLC.....ooiriieieinerereeeneireieinns ownership ...100.000 |Nationwide Mutual Insurance Company......... | ....ccoevenee
0140.. | Nationwide...........cocrervrnererrerinines [ rereiniinens 81-1246932.. | 4958855.... | ..cveevverrercen | Qs NW-Baseling, LLC......c.coccmrrririerieincinenns Nationwide Mutual Insurance Company......... ownership......... ..100.000 |Nationwide Mutual Insurance Company......... | ..ccoeeeneee
0140.. [ NationWide..........cccvevnevrernerrerrenes [ wonreerniieees 45-5159092.. [4595063..... | ..ccovvvvernerene | Qe NW-Bayshore, LLC........c.cccouvrveunernerrerinenene NW REL LLC.....virerircrirericrierieeiesiienes ownership.......... ..100.000 |Nationwide Mutual Insurance Company......... | ..ccoeeenee.
0140.. | NationWide.........ccovrererrerrerereines | ceeerersnennns 46-2451156.. | 4594879..... | coocvevecvrieeees | D NW-Bee Cave, LLC........cccooovvvrvreriererennns NW REL LLC....ooivreieeeeeeeee e ownership.......... ..100.000 |Nationwide Mutual Insurance Company......... | ....cvevenee
0140.. | NationWide. .........cccvevrevnernerncrrenes | wovreerrieeees 81-1869861.. | 4984911..... | cocveverrcrrens | Qe NW-Beech, LLC.......ccoouvrrmrrrrieieeierenene NW REI, (NMFIC), LLC.......vvvrrrrrrrrrirrrrnene ownership.......... ..100.000 |Nationwide Mutual Insurance Company......... | ..cccoeceneee
0140.. | Nationwide..........cccovererrerrererennes | coververenienns 47-4999493..14902223.... | cooveevcvrierees | O, NW-Belleview, LLC........cccoerevririeieiriiriiennns Nationwide Mutual Insurance Company......... ownership.......... ...100.000 |Nationwide Mutual Insurance Company......... | ...cccoevenee
0140.. | Nationwide..........cocrervenernerernines [ v 46-3707480.. | 4593612..... | .covvrverereres | O, NW-Brooklyn, LLC........cccovrvmevmeeneeneineinees NW REL LLC...o.vririririerierieriseiseieeiieens ownership.......... ..100.000 |Nationwide Mutual Insurance Company......... | ..coveeeneee
0140.. [ NationWide..........cccvevrcrrernerrerrenes [ wovreerneienes 46-3968244.. [ 4591757 ... | covoovveveencone | Qe NW-Camelback, LLC NW REL LLC.....oiirerircrceierieriesiesiiees ownership.......... ..100.000 |Nationwide Mutual Insurance Company......... | ..ccoeeenee.
0140.. | NationWide.........ccvrererrirrreiereines | ceeerersneenns 45-2724980.. | 4591690..... | coocvervrcvrreriees | Qe NW-Cameron, LLC NW REL LLC....ovieeeeee e ownership.......... ..100.000 |Nationwide Mutual Insurance Company......... | ....coeeenee
0140.. | Nationwide...........cocrervrnernrrerinnines [ rereiniinens 81-1211881.. [4962151..... | cocvvvreverien | Qe NW-Castle Rock, LLC........occvvvuvercrrcrircrinne Nationwide Mutual Insurance Company......... ownership......... ..100.000 |Nationwide Mutual Insurance Company......... | ..ccoeeeneee
0140.. | Nationwide...........cocereurenrrnernenenees [ reieeneinens 46-3674167.. | 4595090..... | .cccovrnrrernnees | Oueeeiineneieiiene NW-Cedar Springs, LLC NW REL LLC.....cooieireieieieirereeeineineieenns ownership.......... ...100.000 |Nationwide Mutual Insurance Company........ | ..cccoeeenee
0140.. | Nationwide...........ccccrerernrreererinnines [ vrrversninnns 46-3994437.. | 4591663..... | .cccvereervereres | O, NW-Central Station, LLC NW REL LLC.....ovirereeeeseeese e ownership.......... ..100.000 |Nationwide Mutual Insurance Company......... | ..cccveeeneee
0140.. | NationWide...........covevrerrerncrnernens | worreerniienns 26-0901660.. | 4595456..... | ..ccoovcrererereres | O, NW-CNC Coppell, LLC.........cocrvremrenrinris Nationwide Mutual Insurance Company......... ownership......... ..100.000 |Nationwide Mutual Insurance Company......... | ..ccoeeeueee
0140.. | Nationwide...........cocrevmenrrnerniinines [ v 81-1285433.. [4961024..... | .ocvovevererren | Qe NW-College Park, LLC.........cccovuruvreerernernenns Nationwide Mutual Insurance Company......... ownership.......... ...100.000 |Nationwide Mutual Insurance Company......... | ..cccoevenee
0140.. | Nationwide...........cocrervrnernrrerinnines [ rereiniinens 32-0359208.. 4595157 ..... | cvevevnerrereen | Qe NW-Corvallis, LLC.......c.couverrereiierrcrirerincrins NW REL LLC.....oiiriricririerierierieeieeiens ownership......... ..100.000 |Nationwide Mutual Insurance Company......... | ..ccoceeneee
0140.. | Nationwide...........ocereurenirneennenenees [ rrieineinens 31-1580283.. [ 4591038..... | ccocevrrerrerrees | Qe NWD 205 Vine, LLC......cocveerrrnerreieieiincieenns NWD Investments, LLC........coccoevivnenruernnenns ownership.......... ...100.000 |Nationwide Mutual Insurance Company........ | ...cccoeeenee
0140.. | NationWide........c.ccvvevereirrrereinnes | cereereennenens 31-1580283.. | 4591261..... | coeevrvvvrivrne | O NWD 225 Nationwide, LLC..........c.coorvrerenne. OH....... NWD Investments, LLC........cccoorvvvererirrnnnns ownership.......... ..100.000 |Nationwide Mutual Insurance Company......... | ..coeeeneee
0140.. [ NationWide..........cccvevrernernerncrrenes [ worreerneeeees 31-1580283.. | 4591056..... | ..ocverererererenes | O, NWD 230 West, LLC.....c.cccvuvvvrvrrerrnirnciines OH....... NWD Investments, LLC........ccoovvvvivnerrrnnnnns ownership.......... ..100.000 |Nationwide Mutual Insurance Company......... | ..c.coeeeneee
0140.. | Nationwide 31-1580283.. | 4590545..... | ..ccoevrerieees | O NWD 240 Nationwide, LLC........c.cccoerirrrrennes OH....... NWD Investments, LLC.........cccccovvereririrennes ownership ...100.000 |Nationwide Mutual Insurance Company......... | ..ccvevenee
0140.. | Nationwide.. .1 31-1580283.. | 4590273..... NWD 250 Brodbelt, LLC.. .| OH....... ..|NWD Investments, LLC.... .. | ownership.......... | ...100.000 | Nationwide Mutual Insurance Company......... | ...coceeuee.
0140.. | Nationwide 31-1580283.. | 4981134..... NWD 250 West, LLC.......cccovvruvrrerrrirnciinnes OH....... NWD Investments, LLC.......cccovvvmrvnernrennns ownership ..100.000 |Nationwide Mutual Insurance Company......... | ..ccoeeeneee
0140.. | Nationwide 31-1580283.. | 4590554..... NWD 265 Neil, LLC.......coovererrerirereireiniinnnns OH....... NWD Investments, LLC.........cccocovrererrrerrnnnes ownership ...100.000 |Nationwide Mutual Insurance Company......... | ....creeenee
0140.. | Nationwide.. .| 31-1580283.. | 4590518..... NWD 275 Marconi, LLC...... .. |OH....... ..|NWD Investments, LLC.... .. | ownership.......... | ...100.000 | Nationwide Mutual Insurance Company......... | ...ceceeuee.
0140.. | Nationwide 31-1580283.. | 4590563..... NWD 295 McConnell, LLC........cccocvvererernee. OH....... NWD Investments, LLC.........cccccovververerirennes ownership ...100.000 |Nationwide Mutual Insurance Company........ | ..cccoveenee
0140.. | Nationwide 31-1580283.. | 4590509..... NWD 300 Neil, LLC.....oovrrerrreierenireieienene OH....... NWD Investments, LLC........cccoevvvevrererrennne ownership ..100.000 |Nationwide Mutual Insurance Company........ | c.ccveeeneee
0140.. | Nationwide.. .| 31-1580283.. | 4590572..... NWD 300 Spring, LLC. .| OH....... ..|NWD Investments, LLC.... .. | ownership.......... | ...100.000 | Nationwide Mutual Insurance Company......... | ...ccceeuee.
0140.. | Nationwide 31-1580283.. | 4590527..... NWD 355 McConnell, LLC........cccocvvvrerenne. OH....... NWD Investments, LLC.........cccocovvererireinnnes ownership ..100.000 |Nationwide Mutual Insurance Company........ | ....coeeenee
0140.. [ NationWide..........cccvevnernernerncrrenen [ wovreerneenens 31-1580283.. | 4590581..... | cvcverererererene | Qe NWD 425 Nationwide, LLC..........ccoecvverrenen. OH....... NWD Investments, LLC........cccouvvvivnernrnnnnns ownership.......... ..100.000 |Nationwide Mutual Insurance Company......... | ..ccveeeneee
0140.. | Nationwide.........c.ocereumenernennenenees [ rririneinens 31-1580283.. [ 4590536..... | cveveeeererrerrees | Qe NWD 500 Nationwide, LLC..........c.coererrrenecn. OH....... NWD Investments, LLC........coccoevrvnireercineenns ownership.......... ...100.000 |Nationwide Mutual Insurance Company........ | ...cccoevenee
0140.. [ NationWide..........occveereernernerrcrnenes [ eovrerineinees 31-1580283.. | 4591298..... | cocvvcrvcrrens | O, NWD Arena Crossing, LLC........cccoocrveerneennee OH....... NWD Investments, LLC.......ccccovvvvevneenirnnnns ownership.......... ..100.000 |Nationwide Mutual Insurance Company......... | c.c.oeeeneee
0140.. | NationWide..........cccovevnevrerncrrernenes | covreerniienes 31-1580283.. | 4591083..... | .cocvverercrrens | O, NWD Arena District I, LLC........ccccoeurrverriennes OH....... NWD Investments, LLC.......cccouvervnrvnirnnn. ownership......... ..100.000 |Nationwide Mutual Insurance Company......... | ..ccoeeeueee
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0140.. | Nationwide 31-1580283.. | 4591300..... NWD Arena District Il, LLC..........ccocvvrrerernns OH....... NWD Investments, LLC........c.ccoevvvreneriuneenne ownership ...100.000 |Nationwide Mutual Insurance Company......... | ..ccvevenee
0140.. | Nationwide.. .131-1580283.. | 4591113..... NWD Arena District MM, LLC.. ..|OH....... ..| NWD Investments, LLC.... .. | ownership.......... | ...100.000 | Nationwide Mutual Insurance Company......... | .ccccovrene.
0140.. | Nationwide 31-1580283.. | 4591319..... NWD Arena District PW, LLC.........coccveureunenn. OH....... NWD Investments, LLC........ccccoenrvnereereuneenne ownership ...100.000 |Nationwide Mutual Insurance Company........ | ..ccccoveenee
0140.. | Nationwide 31-1580283.. | 4591131..... NWD Arena District V, LLC.......cccccovvvvvrrennes OH....... NWD Investments, LLC.........cccocovrerverireinnnns ownership ..100.000 |Nationwide Mutual Insurance Company......... | ....coevenee
0140.. | Nationwide.. .| 04-3679396.. | 4286848..... NWD Asset Management Holdings, Inc......... | DE....... ..| NWD Investment Management, Inc.. ..| ownership.......... | ...100.000 | Nationwide Mutual Insurance Company......... | .c.ccoveene.
0140.. | Nationwide 31-1580283.. | 4591328..... NWD Athletic Club, LLC.......ccocueverrerrirerns OH....... NWD Investments, LLC........c.ccocnvvneneeirneenne ownership ...100.000 |Nationwide Mutual Insurance Company......... | ....ccoevenee
0140.. | Nationwide...........cocrervrnererrerinines [ rereiniinens 30-0876022.. 4810010..... | covvevvrerrerenne [0S NWD Franklinton, LLC.........ccovvuvernerncricnene DE....... NWD Investments, LLC........cccouvvvivnevnrrnnnns ownership......... ..100.000 |Nationwide Mutual Insurance Company......... | ..ccoeeeneee
0140.. [ NationWide..........cccvevnevrernerrerrenes [ wonreerniieees 31-1636299.. | 428659%4..... | ..cooovvverrenee. OISR NWD Investment Management, Inc................ DE....... Nationwide Corporation.............cccveurcvercrenne ownership.......... ..100.000 |Nationwide Mutual Insurance Company......... | ..ccoeeenee.
0140.. | Nationwide...........cocereumenernenirinenes [ rervineinens 31-1580283.. [ 4587965..... | oo [0S NWD Investments, LLC..........ccccovunerirnrenenne OH....... Nationwide Realty Investors, Ltd.................... OWNership.......... | w.... 80.000 |Nationwide Mutual Insurance Company......... T
0140.. | NationWide. .........cccvevrevnernerncrrenes | wovreerrieeees 47-4036460.. [4869492..... | .c.covvererrrnne. (OISR NW-Deerfield, LLC........coccrrrrrrierrernerncnne OH....... Nationwide Mutual Insurance Company......... ownership.......... | w.... 74.030 |Nationwide Mutual Insurance Company......... I

Nationwide Life and Annuity Insurance
0140.. | Nationwide...........cocreurreneenenninnnees [ vririneenens 47-4036460.. | 4869492..... | ..coovverrerennee. [0S NW-Deerfield, LLC.......cocovrurrrreenrereieienereies Company ownership.......... | ..... 24.970 | Nationwide Mutual Insurance Company......... P
0140.. | NationWiIde........ccervererrrreiereinnes | cereereennenens 81-2327221.. | 5013443..... | oo [0 S NW-Deerfield Il, LLC.... NW REL LLC.....ovirereeerssere e ownership.......... ..100.000 |Nationwide Mutual Insurance Company......... | ..ccooeeeneee
0140.. [ NationWide..........cccvevrerrernerrerrenes | covreerreienes 90-0732898.. | 4591430..... | .covovvrrrrennen (OISR NW-Dulles, LLC NW REL LLC.....oieririceierierieeiesiiees ownership.......... ..100.000 |Nationwide Mutual Insurance Company......... | ..ccoceenee.
0140.. | Nationwide...........cocreumenernenninenes [ rerrineinens 46-2997049.. [ 4591775..... | oo [0S NW-Howell Mill, LLC.......c.oovoreveieeneireieieeene NW REL LLC.....covirieieieeneirereeeisereieenns ownership.......... ...100.000 |Nationwide Mutual Insurance Company......... | ...cccoeeenee
0140.. | NationWide........c.ccvvrvrerireninreinees | cereereereenens 46-4330384.. | 4750443..... | ccovvvvvvieirnes [0 S NW-Hudnall, LLC........ccovrerrrrrerrrireierenens NW REL LLC.....ovirerrreiecsrireve s ownership.......... ...100.000 |Nationwide Mutual Insurance Company........ | «..ccevene.
0140.. | Nationwide...........cocereurereenerrinenes [ rrirrineinens 47-2482818.. [4810122..... | ccovovverereinne [0S NW-Jasper WAG, LLC.........cocovrreeneerrinceneens NW REL LLC.....ooirieeieeenere e ownership.......... ...100.000 |Nationwide Mutual Insurance Company......... | ...cccoveenee
0140.. | Nationwide..........cccovererrerrerereiees | cereererrneenns 47-1497429..14809957..... NW-Jefferson, LLC.........cccovvrvrevenirererennes NW REL LLC....oooiveieieeiee e ownership.......... ...100.000 |Nationwide Mutual Insurance Company......... | ....ccoevenee
0140.. [ NationWide..........cccveerevmernernerrenes | vovreerneenens 45-5408178.. | 4591458..... NW-Kentwood Towne Center, LLC................ OH....... NW REL LLC.....vivriericriererieeieeieeiienes ownership......... ..100.000 |Nationwide Mutual Insurance Company......... | ..cccoeeeneee
0140.. | Nationwide...........cocreumenernenniinenes [ verrineinens 46-4857522.. | 4671798..... NW-Lawrence, LLC.....c.coovenerininerrerrineinenns OH....... NW REL LLC.....oviriieieieirereneseireieinne ownership.......... ...100.000 |Nationwide Mutual Insurance Company........ | ..cccoevenee
0140.. | Nationwide 81-1232565.. | 4961042..... NW-Lenexa, LLC........ccovververrvrnrreireisneneinns OH....... NW REI (NLAIC), LLC ownership ..100.000 |Nationwide Mutual Insurance Company........ | «..ccevenee
0140.. | Nationwide.. .|81-1671648.. | 4981116..... NW-Lenexa Il, LLC...... w.. | OH....... ..|NW REI(NLAIC), LLC.. . | ownership.......... | ...100.000 | Nationwide Mutual Insurance Company......... | .c.cccoeve.e.
0140.. | Nationwide 45-5314607.. | 4593461..... NW-Lovers Lane, LLC........ccccovevrerrirrrerrennens OH....... NW REL LLC....ooriieeeeeeeeee e ownership ...100.000 |Nationwide Mutual Insurance Company......... | ...cvevenee
0140.. | Nationwide 46-2457568.. | 4591467 ..... NW-Montrose, LLC........ccouuvmrvmeemeenecneiens OH....... NW REL LLC.....virirricricrieeenieeiesiienes ownership ..100.000 |Nationwide Mutual Insurance Company......... | ..ccoeceneee
0140.. | Nationwide.. .| 45-4630497.. | 4593470..... NW-Mueller II, LLC.. ... |OH....... ..|NWREI, LLC.... .. | ownership.......... | ...100.000 | Nationwide Mutual Insurance Company......... | .c.ccoeeenee.
0140.. | Nationwide 27-4749848.. | 4591476..... NW-Northridge, LLC.......oocvereriirieiriincinennnes OH....... NW REL LLC...o.viriiicrierierieriseiseieeiieens ownership ..100.000 |Nationwide Mutual Insurance Company......... | ..cccveeeneee
0140.. | Nationwide 46-1089165.. [ 4593555..... | .covvvererrrennn. OISR NW-Oakley Station, LLC.........ccovvuvirrerrcrinee OH....... NW REL LLC.....viierireicrierierieeiesienes ownership ..100.000 |Nationwide Mutual Insurance Company......... | ..ccoeeenee.
0140.. | Nationwide.. . | 47-4706924.. | 4902214..... NW-Olathe, LLC.......... .. ....|NWREI LLC.... .. | ownership.......... | ...100.000 | Nationwide Mutual Insurance Company......... | .c.ccoceenee.
0140.. | Nationwide 46-3888719.. | 4593603..... NW-Park 288, LLC NW REL LLC.....ovierreeieesrrevesesiesiseiennns ownership ...100.000 |Nationwide Mutual Insurance Company........ | ...ccevene.
0140.. | Nationwide...........cocereurereenenninenees [ v 45-5388656.. | 4591485..... | oo [0S NW-Park Memorial, LLC.........cccovvureerrrneenen. OH....... NIA....ccooee NW REL LLC.....oiieeieineeeereeeieeireieenns ownership.......... ...100.000 |Nationwide Mutual Insurance Company......... | ..cccoeeenee
0140.. | NationWide.........ccvrererrrreiereines | cereereennenens 47-1740812.. | 4809966..... | .cocvvvrvrrrrannnns [0 S NW-Peachtree, LLC........ccccoevrrerererreirenins OH....... NIA.......cco.... NW REL LLC.....ovirereeeeseeee e ownership.......... ..100.000 |Nationwide Mutual Insurance Company......... | ..ccoveeeneee
0140.. [ NationWide..........cccveenernernernernenes | worreerneienes 46-2469044.. | 4591494..... | ...ovvvvvernnne. (OISR NW-Portales, LLC.......c.coovrerrririrrierrirnenen. OH....... NA........... NW REL LLC.....oiirerirciceierieriesiesiees ownership......... ..100.000 |Nationwide Mutual Insurance Company......... | ..ccoevenee.
0140.. | Nationwide...........cocreumenernenniinenees [ rerveineinens 47-2449044.. | 4810113..... | oo [0S NW-Promenade at Madison, LLC.................. OH....... NIA....ccooeee NW REL LLC.....ooirieieienirereeeiscreieenns ownership.......... ...100.000 |Nationwide Mutual Insurance Company......... | «..cccoevenee
Nationwide Life and Annuity Insurance

0140.. | Nationwide...........cocrrrvrmrerrernrinnnnes [ vrvereninnns 81-1603024.. [ 4981086..... | .coevvrrrerrerenns [0S NW REI (NLAIC), LLC.....ovoererrirrirerireirennne OH....... NIA.....ccoonen Company ownership.......... ...100.000 |Nationwide Mutual Insurance Company........ | ...ccevene.
0140.. | NationWide..........cccvvvnernernerrcrnene | wovreerneeeees 81-1619428.. | 4981107..... | covvvvrvcrenns (OIS NW REI(NLIC), LLC......covvvvrririeerierirecires OH....... NIA.......... Nationwide Life Insurance Company.............. ownership.......... ..100.000 |Nationwide Mutual Insurance Company......... | ..ccoeeeneee
0140.. | Nationwide..........cocreuvenerneniiinenes [ v 81-1861190.. | 4984902..... | ..ovvvevreerrnnee [0S NW REI (NMFIC), LLC....c..cvoivriririereierinne OH....... NIA...coie Nationwide Mutual Fire Insurance Company. | ownership.......... ...100.000 |Nationwide Mutual Insurance Company........ | ....ccoeeenee
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1 2 3 4 5 6 10 1 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 (U.S.or Locatio | to Reporting Attorney-in-Fact, | Provide
Code Group Name Code | ID Number RSSD CK 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 45-5159117.. | 4591421..... NW-South Park, LLC NW REL LLC.....oviiririeieinerereineseineieinns ownership.......... ...100.000 |Nationwide Mutual Insurance Company......... | ..ccvevenee
0140.. | Nationwide.. .| 27-4749587.. | 4593582...... NW-Taylor Farmer Jack, LLC.. . |OH....... ..|NWREI, LLC.... .. | ownership.......... | ...100.000 | Nationwide Mutual Insurance Company......... | .ccccoerene.
0140.. | Nationwide 46-1100378.. | 4591524..... NW-Triangle, LLC NW REL LLC.....oovieieieieeneteere e ownership.......... ...100.000 |Nationwide Mutual Insurance Company........ | ..ccccoveenee
0140.. | Nationwide 46-5764783.. | 4809939..... NW-Tysons, LLC......ccocuernirereirineireierieene NW REL LLC.....oviiiriicieinerereeincireieinns ownership.......... ..100.000 |Nationwide Mutual Insurance Company......... | ....coevenee
0140.. | Nationwide.. . |46-1077615.. | 4593591..... NW-West Ave., LLC.... .. |OH....... ..|NWRE, LLC.... .. | ownership.......... | ...100.000 | Nationwide Mutual Insurance Company......... | ...ccceeuee.
0140.. | Nationwide 46-4992444.. 1 4671800..... NW-Windcross, LLC........cocneumenireeneinenneinns OH....... NW REL LLC.....ooiriieieinerereeeneireieinns ownership.......... ...100.000 |Nationwide Mutual Insurance Company......... | ....ccoevenee
0140.. | Nationwide...........cocrervrnererrerinines [ rereiniinens 31-0947092.. 4590479..... | covvverrerrerinne [0S OCH Company, LLC.......ccovcvrerrerrenrnirienene OH....... Nationwide Realty Investors, Ltd................... ownership......... ..100.000 |Nationwide Mutual Insurance Company......... | ..ccoeeeneee
0140.. [ NationWide..........cccvevnevrernerrerrenes [ wonreerniieees 31-0947092.. | 4590442..... | ..cooovvvrrrenn. OISR Ohio Center Hotel Company Limited............. OH....... Nationwide Realty Investors, Ltd. ... | ownership.......... | ... 55.250 | Nationwide Mutual Insurance Company......... I
0140.. | NationWide.........ccovrererrerrerereines | ceeerersnennns 31-0947092.. | 4590442..... | ..ccvvvrrirrennes [0 S Ohio Center Hotel Company Limited............. OH....... OCH Company, LLC........ccccovvnirerninirerni ownership.......c.. | v 1.000 | Nationwide Mutual Insurance Company......... I
0140.. | Nationwide..........ccovevereerrerereiierees | cververeanns 26-0263012.. | N/a...overeries | e [0S Old Track Street Owners Association, Inc...... OH....... OTH............ Other non-Nationwide.............cccocevereerernnaee. 111 TSRS IUSURUR Other non-Nationwide..........c..cccooevercrcnnaee. -
Nationwide Life and Annuity Insurance
0140.. | Nationwide..........cocrreeneerrerneenereinns 13999..... | 27-1712056.. | 4286914..... | c.covvvereienee [0S Olentangy Reinsurance, LLC..........ccccoceeenn.e. VT....... A, Company ownership.......... ...100.000 |Nationwide Mutual Insurance Company......... | ..cccoeeenee
On Your Side Nationwide Insurance Agency,
0140.. | NationWide..........cccovererrerrerereines | ceveirerrnienns 47-1923444..14809975..... | cooverrrrerrennes [0 S Inc. OH....... OTH............ Nationwide Mutual Insurance Company......... ownership.......... ...100.000 |Nationwide Mutual Insurance Company......... Y-
0140.. [ NationWide..........cccvevrvevnernerncrrenes | wovreerneenens Nfa., 4596462..... | ..o, (OISR OYS Fund LLC.....cooevercrrcrirerreeieenne DE....... OTH....ccneee. Nationwide Mutual Insurance Company......... ownership.......... ..100.000 |Nationwide Mutual Insurance Company......... Y
Investor member
0140.. | Nationwide..........cocrevvenernercrinines [ vereineinens Nfa.iees 4596480..... | oo [0S Park 288 Industrial, LLC.........cccconevrmirrniennn. TXeen NIA...ccnie Nationwide Mutual Insurance Company......... /nocontrol | ... 95.000 |other non-Nationwide............ccovvereveineeneene. T
0140.. [ NationWide. .........cccvevrrevmernerrcrrenes [ wovreerneeeens 31-1486309.. | 4590358..... | ..cooovererrenns (OISR Perimeter A, Ltd........ccovvrvnenercinercrs OH....... NIA...cone Nationwide Realty Investors, Ltd.................... ownership......... ..100.000 |Nationwide Mutual Insurance Company......... | ..ccoeeeneee
0140.. | Nationwide...........cocreumenernenninenes [ rereiniinens 11 I 4564032..... | oo [0S Polyphony Fund LLC.........cccocuriniineinincininne DE....... NIA...cooeee Nationwide Mutual Insurance Company......... ownership.......... ...100.000 |Nationwide Mutual Insurance Company......... | ...cccoevenee
0140.. | NationWide........c.ccvvvrerrrnerenees | cereereereenens 39-1907217.. | 4287201..... | coevevervrrrrnenne [0 S Premier AGeNCY, INC.......covvvrereerverieeereiniinnnns A........ NIA............. ALLIED Group, INC.....covvrervreeenrinreeeereeneeens ownership.......... ...100.000 |Nationwide Mutual Insurance Company........ | «..ccevene.
0140.. | NationWide..........cccvewrevnernerrcrrene [ wonreerneeeens 75-2938844.. | 4287005..... Registered Investment Advisors Services, Inc) TX........ Nationwide Financial Services, Inc................. ownership......... ..100.000 |Nationwide Mutual Insurance Company......... | ..ccoeeeneee
0140.. | NationWide..........cccovererrerreiereines | ceveirerrneenns 82-0549218.. | 4288244..... Retention Alternatives Ltd...........cccovevveiriinnnne BMU.... Nationwide Mutual Fire Insurance Company. | ownership.......... ...100.000 |Nationwide Mutual Insurance Company......... | ....ccovuenee
0140.. | Nationwide 4595278..... Riverview Diversified Opportunities, LLC....... DE....... Nationwide Mutual Insurance Company......... OWNErship....coe. | covvvererreininns Nationwide Mutual Insurance Company......... Y-
0140.. | Nationwide 4595278..... Riverview Diversified Opportunities, LLC....... DE...... Nationwide Mutual Fire Insurance Company. | ownership.......... Nationwide Mutual Insurance Company.........
0140.. | Nationwide.. 4595278..... Riverview Diversified Opportunities, LLC....... DE....... ..| Nationwide Life Insurance Company.... ..| ownership.......... Nationwide Mutual Insurance Company...
0140.. | Nationwide .14286530..... Riverview International Group, Inc................. DE....... NWD Investment Management, Inc................ ownership.......... ..100.000 |Nationwide Mutual Insurance Company.........
Riverview Multi Series Fund, LL - Class
0140.. | Nationwide 4595287...... Event DE....... Nationwide Mutual Insurance Company......... ownership ...100.000 |Nationwide Mutual Insurance Company
0140.. | Nationwide 4595335..... Riverview Multi Series Fund, LL - Class N..... DE....... Nationwide Mutual Insurance Company......... ownership.......... ..100.000 |Nationwide Mutual Insurance Company
0140.. | Nationwide...........ccrveererermrereeeneenens 15580..... | 31-1117969.. | 4288002..... | ...ccovvvercrenecn (OISR Scottsdale Indemnity Company OH....... Nationwide Mutual Insurance Company......... ownership.......... ..100.000 |Nationwide Mutual Insurance Company......... | ..ccoeeeneee
0140.. | Nationwide...........ccouererrererererrennen. 41297..... 31-1024978.. | 3091988..... | ..ccvvrrrrerrennes [0 S Scottsdale Insurance Company. OH....... 1A Nationwide Mutual Insurance Company......... ownership.......... ...100.000 |Nationwide Mutual Insurance Company........ | ...cccoeeenee
0140.. | Nationwide..........ccoovvrvrrrrrrrerrennns 10672..... 86-0835870.. | 4287649..... | ..ocovvrrrrrrenes [0 S Scottsdale Surplus Lines Insurance Company| AZ........ A, Scottsdale Insurance Company............c........ ownership.......... ..100.000 |Nationwide Mutual Insurance Company........ | ccccveeeneee
0140.. | NationWide..........cccvevnevrernernernenes | covreernieenes 31-1486309.. | 4590303..... | .ovvvvrerrennn (OISR Streets of Toringdon, LLC..........cccoucrevrnrenns OH....... NA.......... Nationwide Realty Investors, Ltd.................... ownership......... ..100.000 |Nationwide Mutual Insurance Company......... | ..ccoevenee.
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1 2 3 4 5 6 10 1 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 (U.S.or Locatio | to Reporting Attorney-in-Fact, | Provide
Code Group Name Code | ID Number CK 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..........ccccrveererrernenenernns 91-2158214.. The Hideaway Club........c.ccccoverevninivneinnininnes CA...... Other non-Nationwide Other non-Nationwide...........c.ccoverevreernieninnes
0140.. | Nationwide.. ... | 86-1094799.. The Hideaway Owners Association. ..|CA....... ..| Other non-Nationwide.. ..| Other non-Nationwide...
0140.. | Nationwide..........coovrererererererinrins 20-3541511.. The Madison Club............ccooeireivnirnrinnin CA..... Other non-Nationwide Other non-Nationwide............cccooeuverunniniine
0140.. | Nationwide..........ccccovvermrirerrrnrirnrinens 20-3541507.. The Madison Club Owners Association......... CA..... Other non-Nationwide............ccccocuvervnirninnee Other non-Nationwide............ccccccuvervninniinee 2,
0140.. | Nationwide.. ... [ 31-1610040.. | 2989882+E3| .... The Waterfront Partners, LLC ..| Nationwide Realty Investors, Ltd.. .. | ownership.......... | ..... 50.000 |Nationwide Mutual Insurance Company
0140.. | Nationwide..........ccccrvvrerrernenenernns 52-2031677.. | 4287751..... THI Holdings (Delaware), InC........c.cccoveueennee. Nationwide Mutual Insurance Company......... ownership.......... ...100.000 |Nationwide Mutual Insurance Company
0140.. | Nationwide...........cocrervrnererrerinines [ rereiniinens 74-2825853.. | 4287863..... | c.ocvvvrreenne [0S Titan Auto Insurance of New Mexico, Inc....... NM....... A.... THI Holdings (Delaware), Inc ownership......... ..100.000 |Nationwide Mutual Insurance Company......... | ..ccoeeeneee
0140.. | Nationwide...........ccrererererererereneenens 13242..... | 74-2286759.. | 4287797..... | ccovvevvreiries OISR Titan Indemnity Company.........c.cccueeueeevenen. TXevev A... THI Holdings (Delaware), Inc ownership.......... ..100.000 |Nationwide Mutual Insurance Company......... | ..ccoeeenee.
0140.. | Nationwide..........cocrvveriercrninercrnns 36269..... | 86-0619597.. |4287845..... | .c.vvvcvrcrenn. [0S Titan Insurance ComMpany.........covevreneeneenee ML........ A, Titan Indemnity Company...........coceeereveneennn. ownership.......... ..100.000 |Nationwide Mutual Insurance Company......... | ....cvevenee
0140.. | NationWide. .........cccvevrevnernerncrrenes | wovreerrieeees 75-1284530.. | 4287890..... | .ovvevvrerrenees (OISR Titan Insurance Services, INC..........ccccvcveneen. TXeve NIA........... THI Holdings (Delaware), Inc ownership.......... ..100.000 |Nationwide Mutual Insurance Company......... | ..cccoeceneee
0140.. | Nationwide...........cocrevmenernerniinines [ rerrineinens 33-0160222.. | 4653196..... | ccovvererreerirnnes [0S V.P.I. Services, INC.......cocueeieneineininiircneinns CA...... NIA....conie Veterinary Pet Insurance Company ownership.......... ...100.000 |Nationwide Mutual Insurance Company......... | ...cccoevenee
0140.. | Nationwide...........ccrvvreerernrinirernns 42285..... | 95-3750113.. | 4287685..... | coovvercirenee [0 Veterinary Pet Insurance Company............... OH....... A Scottsdale Insurance Company............c........ ownership.......... ..100.000 |Nationwide Mutual Insurance Company......... | ..coveeeneee
0140.. | Nationwide...........ccvvreererererereneenens 10644..... | 34-1785903.. | 4287911..... | ccovvevvrerirines (OISR Victoria Automobile Insurance Company....... OH....... A, Victoria Fire & Casualty Insurance Company | ownership.......... ..100.000 |Nationwide Mutual Insurance Company......... | ..ccoceenee.
0140.. | Nationwide..........ccocrvvereererrnrncerernns 42889..... | 34-1394913.. | 4287827..... | covvvvvreirenee [0S Victoria Fire & Casualty Company................ OH....... A THI Holdings (Delaware), InC..........ccccoeveneenee. ownership.......... ...100.000 |Nationwide Mutual Insurance Company......... | ...cccoeeenee
0140.. | Nationwide...........cocrvvereerernrnirernns 10778..... | 34-1842604.. | 4287920..... | covvvvrrvrrirenne [0S Victoria National Insurance Company............ OH....... A Victoria Fire & Casualty Insurance Company | ownership.......... ..100.000 |Nationwide Mutual Insurance Company........ | ..cccoeeeneee
0140.. | Nationwide...........ocrvrererermrerereneenees 10105..... | 34-1777972.. | 4287939..... | ccovvvvrerirenes [ Victoria Select Insurance Company............... OH....... A... Victoria Fire & Casualty Insurance Company | ownership.......... ..100.000 |Nationwide Mutual Insurance Company......... | ..ccoeeeneee
0140.. | Nationwide..........coeerreneerernernerernns 10777..... | 34-1842602.. | 4287948..... | c.covvvvreienee [0S Victoria Specialty Insurance Company.......... OH....... Victoria Fire & Casualty Insurance Company | ownership.......... ...100.000 |Nationwide Mutual Insurance Company......... | ..ccccoeeenee
0140.. | Nationwide...........ocrvvrrercrnrnerernns 37150..... | 86-0561941.. | 4287667 ..... | .covvervvrcrenn. [0S Western Heritage Insurance Company.......... AZ.... A.... Scottsdale Insurance Company..................... ownership.......... ..100.000 |Nationwide Mutual Insurance Company......... | ..cccveeeneee
Nationwide Mutual Insurance Company Investor member
0140.. | Nationwide.........c.cocreumenrrnenninenees [ rrireneinens (/- I 4613341..... | e [0S Westport Capital Partners Il..........c.ccccocuveennee. CT...... OTH............ Nationwide Defined Benefit Master Trust /nocontrol | ... 71.000 | other non-Nationwide...........cccccreereerereneerernnes Y
0140.. | NationWide........c.ccvvrverenrnereinnes | cereereennenens 31-1486309.. | 4590321..... | coeveverrrrrinenee [0 S Wilson Road Developers, LLC...........ccceevne... OH....... NIA.............. Nationwide Realty Investors, Ltd.................... ownership.......... ..100.000 |Nationwide Mutual Insurance Company......... | ..ccoeeeneee
limited member /
0140.. [ NationWide.............occvevrerncrncrcncrs | covrirrienees N 4613323..... | oo, [ Zais Zephyr A-4, LLC.......cocovvrvvrrcvirrernnnnn. DE....... OTH............ Nationwide Life Insurance Company.............. nocontrol | ... 60.000 |other non-Nationwide............ccccocveveererrennn. 2.
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.
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Current Year to Date 4
1 2 Prior Year to Date
Direct Premiums Direct Losses Direct Direct Loss
Lines of Business Earned Incurred Loss Percentage Percentage
L Ittt | eeentessaseenaena 8,046,564 | .....ccccovvrurenne 15,610,735
2. AlIEA INES...eoereececieiee ettt ettt entns | sesestessnssensnean 49,542,600 | ..ooovrerrrirenn 47,297,800 | ....
3. Farmowners MUItiple PEril...........covueierurriririeneireieceseieeeeesesesseseseiseinees | ceveesssseeseeenees 2,761,560 ..(1,343,952) | .
4. Homeowners multiple peril... ...75,033,082 ..27,500,447
5. Commercial multiple peril. .156,080,383 ..35,625,481
6. MOMJAGgE GUATANLY........ceuieiecieiiiiee ettt nnes | fesbnebe b es bbbt
8. OCBAN MAIMNE......ivuieriireisieieie ittt | fesbne bt es bbb n bbb eneees
9. INMANG MAIINE.......cviiiieiic bbbt ntesiens | eeseniessnesensneaas 35,890,549 | ..o 13,244,811 | ...
10. Financial guaranty
11.1. Medical professional liability - occurrence....
11.2. Medical professional liability - claims-made
12, BArhQUAKE........cveciieeiei et sntenns | sesssesseessnnseneens 1,109,188
13. Group accident and health... 11,941,238
14. Credit accident and hEalth..............cc.eeiririrerree s | evresessesess s sseessees
15. Other accident and health.... ..(68,178) | ...
16. Workers' compensation.... ...32,716,042
17.1 Other liability-occurrence.. e ...89,312,641
17.2 Other liability-Claims MAdE..........cocurireirirriieiieerssessieesseenees | e 1,480,692
17.3 EXCeSS WOTKETS' COMPENSALION........ourveurvimriiiiiiiiirieriiseieeieeieseessesisesins | resiesiessesssessesssesiesienines
18.1 Products liability-occurrence....
18.2 Products liability-claims made......
19.1, 19.2 Private passenger auto liability..........c.coeirerenrnenereercneees | e 464,785,712 | oo 252,174,953
19.3, 19.4 Commercial Quto IaDility..........covrrerrernrrnrerrereiniessrisesnsesessseissssessees | eeneressnssnssessns 88,780,285 | .....cooeervvrernns 53,958,518
21. Auto physical damage .359,346,997 225,942,893
22, AITCTaft (Al PEIIIS)......vuuevererierieriieeeiecisessesese et nesienies | ersiessiessiessiesss st ntseniees | sbsestassteetest ettt eenees
23, FIARIEY. . vveveeece ettt sensenns | estensensessensentenea 632,292 | oo 68,699
24. Surety.............. ..11,876,570
26. Burglary and theft..........ocineneneseees s ssessseseesssesssnens | eeeeessiesineessiens 1,407,915 | oo
27. Boiler and machinery 4,568,507
28, CrEUIt.....ovieeicvceeie ettt | Saesses et st s e naes
29. International..

. Warranty
. Reinsurance-nonproportional assum
. Reinsurance-nonproportional assum
. Reinsurance-nonproportional assum

ed property.
ed liability
ed financial lines

3498. Sum. of remaining write-ins for Line 34 from overflow page.........ccccoeunenevees | vevreeneeneeneireencneieeeeins 0
3499. Totals (Lines 3401 thru 3403 plus 3498) (LiNe 34).........covrirnininrriniininenns | cerrersinsineissnssiseiseesneens 0
PART 2 - DIRECT PREMIUMS WRITTEN
1 2 3
Current Current Prior Year
Lines of Business Quarter Year to Date Year to Date
1.
2.
3. Farmowners multiple peril
4. Homeowners multiple peril... N .36,563,310 65,891,344 .80,974,925
5. Commercial multiple peril. .78,232,626 ...167,837,223
6. Mortgage guaranty...
8. Ocean marine.......
9. Inland marine........
10. Financial guaranty
11.1 Medical professional liability - occurrence
11.2 Medical professional liability - claims made.. .
12, BAINQUAKE. ....coecececeeit ettt sttt | eessbesb st st sttt 454924 | ..o 1,043,440 | oooovoeiee 1,186,674
13. Group accident and halth............cc.coeuriveieiiriece s | v s 1,041,681 | oo 1,972,236
14. Credit acCident and NEAIN. ..o | it | fhiebi ettt s
15. Other accident and health . ...10,334 (212,085) | . ....20,935
16. Workers' compensation.... v | e 14,861,505 .31,942,935 .38,520,542
17.1 Other liability-occurrence.. e 50,952,334 .93,442,572 192,214,638
17.2 Other liability-claims made... .907,795 ...1,785,963 ..1,602,244

. International..
. Warranty
. Reinsurance-nonproportional assum
. Reinsurance-nonproportional assum
. Reinsurance-nonproportional assum
. Aggregate write-ins for other lines of
. Totals

Excess workers' compensation

Products liability-0CCUITENCE.........oivrririreieirieieeiseeese s

Products liability-claims made
19.2 Private passenger auto liability

19.4 Commercial auto Iability............cocueevrrerceciernecce e
. Auto physical damage......
. Aircraft (all perils)......
. Fidelity..

ed property.
ed liability........
ed financial lines.

business.....

.................................... 220,462,652
.................................. 46,090,796
...171,607,080

457,410,479
89,372,658
...354,226,651
..699,605
.14,634,225
...1,238,278
4,527,431

490,865,980
100,734,461
...374,714,234
637,177
.10,574,290
...1,454,192

684,698,272

DETAILS OF WRITE-INS

. Sum. of remaining write-ins for Line 34 from overflow page..........cccoouuveunnee.
. Totals (Lines 3401 thru 3403 plus 3498) (Line 34)
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PART 3 (000 omitted)
LOSS AND LOSS ADJUSTMENT EXPENSE RESERVES SCHEDULE
1 2 3 4 5 6 7 8 9 10 " 12 13
Q.S. Date Known Q.S. Date Known Prior Year-End Known|  Prior Year-End Prior Year-End
Total Prior 2016 2016 Case Loss and Case Loss and LAE Case Loss and LAE | IBNR Loss and LAE Total Loss
Prior Year-End Prior Year-End Year-End Loss and LAE Loss and LAE Total 2016 LAE Reserves on | Reserves on Claims Q.S. Date Total Q.S. Reserves Developed | Reserves Developed | and LAE Reserve
Years in Which Known Case IBNR Loss and Payments on Claims | Payments on Claims Loss and Claims Reported and [Reported or Reopened IBNR Loss and LAE (Savings)/Deficiency | (Savings)/Deficiency Developed
Losses Loss and LAE Loss and LAE LAE Reserves Reported as of Prior | Unreported as of LAE Payments Open as of Prior Subsequent to Loss and LAE Reserves (Cols. 4 +7 (Cols.5+8+9 | (Savings)/Deficiency
Occurred Reserves Reserves (Cols. 1+2) Year-End Prior Year-End (Cols. 4 +5) Year-End Prior Year-End Reserves (Cols. 7 +8+9) minus Col. 1) minus Col. 2) (Cols. 11 +12)
. 2013 4 Prior....... v 2,647,333 | ..o, 1,334,463 |..coovvvrnnnns 3,981,796 | ..o, 714,628 | ..o, 24749 ..o, 739,377 | v, 2,213,429 | .o 35,137 |, 1,054,804 |.....cooovrnenns 3,303,370 | ..o, 280,724 | oo [VACNAE) ] - 60,951
c 2014 [, 1,460,785 | ... 941,851 | oo 2,402,636 |...ooorineriinnn 478,052 |..ooovirrierinnns 30,540 | .o 508,592 |...coonurinnnns 1,153,738 | oo 85,459 | ..o, 663,992 ..o, 1,903,189 |..covovvrrrerienns 171,005 | oo (161,860) | cvvevnverrrrerierans 9,145
. Subtotals
2014 + PrOT..cov. | oveernreennd 4,108,118 |..covvrrrrennn. 2,276,314 |...coocovereennnd 6,384,432 | ..o, 1,192,680 |.oveervreriereees 55,289 |.oovrirrreenn. 1,247,969 |..oovovvrernns 3,367,167 | .o 120,596 |...cooovrrreen. 1,718,796 | .o, 5,206,559 |...ccvirirriinins 451,729 | v (381,633) | cvooevercrreririninns 70,096
o 2015 [ 2,349,510 |.covvrinrenne. 2,318,079 [ .o 4,667,589 |..cocorrren 1,300,062 |..coocovvrernreenne 163,278 | ..oovvrereenne 1,463,340 | oo 1,709,737 | 141,856 | ..o 1,435,220 |..coovvvies 3,286,813 | .o 660,289 | ..o (CLIAPL) ] — 82,564
. Subtotals
2015 + Prior...c... | 6,457,628 |....ccovvvennn. 4,594,393 |....ccovenenn. 11,052,021 | 2,492,742 | ..o, 218,567 | ..o 2,711,309 | .o 5,076,904 |...coovvinirnnns 262,452 | ..o, 3,154,016 |..coovircrnnne 8,493,372 | ..o 1,112,018 | v (959,358) | .oeovrrerrrinenns 152,660
2016 | s D00 TN R D00, TR D0, ST D0, SN PR 2,688,652 |....coconirienn: 2,688,652 | ..o XXX voererenes | cvrereieeenns (3,595,002) | ..cvverrreenns 6,572,558 |...coovirirnnne 2,977,466 |....coovvennes D0, ST XXX oo [ orereereenans XXX oo
. TotalS s [ 6,457,628 |....occrvvvennn. 4,594,393 |.............. 11,052,021 |..ooovvvrernnee. 2,492,742 | ..o, 2,907,219 | .o 5,399,961 | ...oovvrrrrernn. 5,076,904 | ............... (3,332,640) | .cccovvrrerrne 9,726,574 |.....coouennee. 11,470,838 |....ccovvvneeen. 1,112,018 | (959,358) | ..oovverrerrernes 152,660
. Prior Year- Col. 11, Line 7 Col. 12, Line 7 Col. 13, Line 7
End's Surplus As % of Col. 1, As % of Col. 2, As % of Col. 3,
As Regards Line 7 Line 7 Line 7
Policyholders | .....ccccc..c.. 12,315,875
1o s 172% |2 s (P20) S 14 %
Col. 13, Line 7
Line 8
4 i 1.2 %




staementfor June 30,2016 othie. NATIONWIDE MUTUAL INSURANCE COMPANY
SUPPLEMENTAL EXHIBITS AND SCHEDULES INTERROGATORIES

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

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

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

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

Eal

Bar Code:

* 2378720164900 00O0O02 =

* 2 37872016 3650000 2 =*

Q15



statementor June 30,2016 ofthe. NATIONWIDE MUTUAL INSURANCE COMPANY
Overflow Page for Write-Ins

Additional Write-ins for Assets:

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

Assets Assets (Cols. 1-2) Admitted Assets
2504, MISCEIIANEOUS @SSELS.........vvveererirriireseississsieeesies sttt sttt ess s ssessenens 68,082,505 | ....covvrrerenns 4,268,913 ..63,813,592 | ...ccoeveeve. 86,189,768
2505. Other assets nonadmitted. ...137,398,283 ,
2506. RECOUPMENE FECEIVADIES..........uuveriirriiierieriei et
2507. Third party administrator reCeivable. ...
2508. Deductible reCEIVADIES.............ccecvecveeieeeeeieierese e ssssese s sssssssssesssssssssnsens | sveveereesensnssny 092,972 | wovveerieirererenne 461,280 2,591,692
2597. Summary of remaining write-ins for Ling 25.........ccccovnrirniniicnicnnsnsnssnerenssnenssnnnnens | eonrenenennn 248,689,638 | (oo 142,128,476 106,557,059
Additional Write-ins for Liabilities:

1 2
Current December 31,
Statement Date Prior Year

2504, ESCIOW ADIHIES. ... veoeeeeeesieeiieeeseis ettt sttt | Sbnstestsnsssnesse st nseas 1,138,602 | ..o 1,906,183
2505. Miscellaneous liabilities...... 121,655,845 130,758,267
2506. Pooling expenses payable............. 192,282,185 .226,692,446
2507. Reserve for state escheat payments.. ...62,689,876 ...57,062,617
2508. State surcharge/recoupment payable........ ...11,810,880 ..12,727,269
2597. Summary of remaining Write-iNS fOr LINE 25............oviiurieiriiiriiecisceeisciss ettt ss sttt ssssensanssnes 389,577,388 ...429,146,782

Q16




Staementfor June 30,2016 otie. NATIONWIDE MUTUAL INSURANCE COMPANY

SCHEDULE A - VERIFICATION
Real Estate

1 2
Prior Year Ended
Year to Date December 31
1. Book/adjusted carrying value, DECEMDEr 31 Of PHOT YEAI.........ccuiuurirrieiereieirecineire sttt sttt ssessenes | eesessesisssssssessassanes 640,654,745 | ..o 665,635,789
2. Cost of acquired:
2.1 Actual cost at time of acquisition
2.2 Additional investment made after acquisition. .16,861,030 ...19,245,944
3. Current year Change iN ENCUMDIANCES. ........cc.iuuruuririeeiseeseeistisess st bbbttt bbb bbbttt | Sbebsesb et bbb s s s bt s s st bienins | Hieesessesb bbbt
4. Total gain (loss) on disposals............ ...9,628,756 ..(500,931)
5. Deduct amounts received on disposals............cccrvvrreeerrirnnnn. 54,837,854 .6,609,259
6. Total foreign exchange change in book/adjusted carrying value......
7. Deduct current year's other-than-temporary impairment recognized we | s
8. Deduct current year's depreCiation............ccoveeerenieieeneeneneeesssseeeesssnenens 19,901,518 |. ...37,116,798
9. Book/adjusted carrying value at end of current period (Lines 1+2+3+4-5+6-7-8). ...592,405,159
10. Deduct total nonadmitted amounts............cccocvuvririrrerininnn.
11. Statement value at end of current period (Line 9 MiNUS LiNe 10)........cciiiimiiniiniiniiseineseeseeseeseessess s sesssesssnesses 592,405,159
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 YEaT...........c.vuerrinivneieineineirereinees | eorvnineieinensessnenens 791,201,518 | .ovvierecrcrennd 654,937,788
2. Cost of acquired:
2.1 Actual cost at time of acquisition 177,022,527 242,801,165
2.2 Additional investment made after acquisition. 17,081,249 ...20,776,965
3. Capitalized deferred interest and other............. 6,522,144
4. Accrual of discount..........cccevereriirininnee 2,919,026
5. Unrealized valuation increase (decrease). ..(345,048)
6. Total gain (loss) on disposals................ .1,050,000
7. Deduct amounts received 0N diSPOSAIS.........cvureeererirrireieerirerreeseeeeseeseeeeeneens 137,455,509
8.  Deduct amortization of premium and mortgage interest points and commitment fees. ..5,013
9. Total foreign exchange change in book value/recorded investment excluding aCCrued INTEFESE............oviureririinrrriirieines | e esssssieies | reeessesesee et sesnees
10. Deduct current year's other-than-temporary impairment recognized.............ccoocereereeneenceneuees .
11.  Book value/recorded investment excluding accrued interest at end of current period (Lines 1+2+3+4+5+6-7-8+9-10)...... ...964,654,728 | . .791,201,518
12, Total VAlUGLION GIIOWANCE. .......c.ouieieeeieeceeee ettt ettt ettt sttt st s st s st st st st st st st st st sesn st snsnensnenenenenenan .(3,336,964) | .. ...(3,394,116)
13. Subtotal (Line 11 plus Line 12)...... ...961,317,764 787,807,402
14. Deduct total nonadmitted amounts v [
15. Statement value at end of current period (Line 13 MINUS LINE 14).......coiiurininiieiniiniiieissinci s seeseesns s sensessssesensssans 961,317,764
SCHEDULE BA - VERIFICATION
Other Long-Term Invested Assets
1 2
Prior Year Ended
Year to Date December 31
1. Book/adjusted carrying value, DeCembBEr 31 Of PHOT YEAI.........c.eiuiuriuiereireiieeieireis ettt ettt ssssssesines | sesestsesessessnssanes 3 473,727,781 | oo 3,662,445,100
2. Cost of acquired:
2.1 Actual cost at time of acquisition 74,785,378 358,855,826
2.2 Additional investment made after acquisition 304,430,240 357,010,486
3. Capitalized deferred interest and other.
4. Accrual of discount
5. Unrealized valuation increase (decrease) (64,197,520) ..(175,317,791)
6. Total gain (loss) on disposals (34,122,599) (30,349,541)
7. Deduct amounts received on disposals 268,908,796 623,461,072
8. Deduct amortization of premium and dePreCiation.............ccewrurirerririnrinrniseieesse st sseneas 25,853,788 68,728,749
9. Total foreign exchange change in book/adjusted Carrying VAIUE...........c...cuuverererrimimeiiieiieriees e sesesesees 5,647,571 ...(4,685,799)
10. Deduct current year's other-than-temporary impairment recognized
11.  Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5+6-7-8+9-10).......c.ccevurrmmirnernerirerreireeererienieenes ...3,465,508,267 3,473,727,781
12. Deduct total nonadmitted amounts 73,917,890 79,347,921
13. Statement value at end of current period (Ling 11 MINUS LINE 12).......c.oviiuuiuiiiniiirisiieiissiieiesssesssessessssesssessesssssssssessssssnsesess | sessessssssesssseseens 3,391,590,377 | ..covvvvirereinne 3,394,379,860
SCHEDULE D - VERIFICATION
Bonds and Stocks
1 2
Prior Year Ended
Year to Date December 31
1. Book/adjusted carrying value of bonds and stocks, December 31 Of Prior YEar...........c.vcuvrrerinerrerirerieeiserseis e 21,206,214,202 ....19,883,879,842
2. Cost 0f DONAS ANA SIOCKS ACGUIFEH. .......vueeeerereirieeee ettt ettt bbbt een 1,035,095,069 3,639,506,950
3. ACCTUAI OF GISCOUNL. ...ttt ettt bbbt bbb bbb 15,276,926 32,472,654
4. Unrealized valuation iNCIEASE (ECIEASE).........cuuruururerrreereirereeeeeesseeseesesaseesessessse et ess s s st st ss s bsessessnssessnen 382,085,199 19,539,911
5. Total gain (loss) on disposals (82,029,657) (10,129,637)
6. Deduct consideration for bonds and Stocks diSPOSEA Of...........cuueuiiiieieicic s ....1,280,061,778 2,269,299,776
7. Deduct amortization of premium 25,010,793 48,205,064
8. Total foreign exchange change in book/adjusted carrying value 488,109 (1,279,877)
9. Deduct current year's other-than-temporary impairment recognized 15,322,242 40,270,801
10. Book/adjusted carrying value at end of current period (Lines 142+3+4+5-6-7+8-9)........cccoervrrirnirirnrnirereene e 21,236,735,035 ....21,206,214,202
11.  Deduct total nonadmitted amounts 2,181,336 3,914,134
12. Statement value at end of current period (Line 10 MINUS LINE 11).......cuovererierrierinrirsieiesisiee st ssessssesessssssseesneessenens 21,234,553,699 ....21,202,300,068




saementoraune 30,2016 ohe. NATIONWIDE MUTUAL INSURANCE COMPANY
SCHEDULE D - PART 1B

Showing the Acquisitions, Dispositions and Non-Trading Activity
During the Current Quarter for all Bonds and Preferred Stock by NAIC Designation

20ISO

1 2 3 4 5 6 7 8
Book/Adjusted Carrying Acquisitions Dispositions Non-Trading Activity Book/Adjusted Carrying Book/Adjusted Carrying Book/Adjusted Carrying Book/Adjusted Carrying
Value Beginning During During During Value End of Value End of Value End of Value December 31
NAIC Designation of Current Quarter Current Quarter Current Quarter Current Quarter First Quarter Second Quarter Third Quarter Prior Year

BONDS

NAIC 1 (8).eereerermeresiseenesessisseesssesssssessssss st ssst s sssssssssessnes | conssesssssesssssnns 8,325,854,410 |.....ccovevrvvrrcrenens 399,550,089 | ....cvvvermrriiirnnn 440,702,256 | ......ovvvrrercriiinennns 2,138,173 | s 8,325,854,410 |.....ccoovvrvvrrenns 8,286,840,416 | .....covvvmerverrrnrirneririeeniiineens [ ceeeesieeneseseens 8,486,905,950
2. NAIC 2 (8)-eereeerrererrerseeeseesseesseessssesssssssssssssessssssssesssessssssssssssssasssssssssnssss | sevssssssssnnsssaees 2,691,893,830 |..vveorverrrerrenens 222,240,221 | .o 55,652,823 | ...ovvoererrerieeeennns 9,211,590 | ..ovvrerrrrnens 2,691,893,830 |..coovvrverirrirnns 2,867,692,818 | ...ooovverrerreeneriseeniseennenenes | reeeeseenieneeens 2,719,212,581
3 NAIC 3 (8):veeurereerrseesseneseessessseess sttt ess sttt eest s | weseess e eseteenes 766,743,131 | oo 98,392,599 |...ooovvrerrrircienne 116,575,861 | ..ooovvvercerecrercnens (8,142,443) | ..o 766,743,131 | .o TAOA1TA26 | ..ooeeoeeecreeeseeeeeniseees | eereeseseniseenenees 705,852,297
4. INAIC 4 ().nveremereseresieesisessssseesss st essss bbb st | sesssisenss s 534,591,412 |..covvorrrriirceinens 25,849,969 | ....crvvereeriiienennd 65,833,788 | .....cvvvreriiiennns 14,988,503 |..oooovvvrvrrriennne 534,591,412 |..oovvercriiireinns 509,596,006 | ......ovvermenrirmerriieenisesesnns | e 515,145,534
Be NAIC 5 (@)t sttt ssensnssnes | srsestsssessessensaenes 145,158,257 |..ovvvveerrrireierinene 1,020,458 | ..o 41,655,291 | .o 29,596,441 | .o 145,158,257 |..ovevrvrrrinrrnns 134,119,865 | oo | errneiesensssiennes 157,900,639
B NAIC B ()-vrrevermmeermreesmersseeesseesseesssessssssssseessssesssesssssesssssesssssssessssessssssssnses | sssesssssssssssssssssnnes 12,282,417 | oo 51,392 | 2,804,656 |....oooerrrrrnriesniennns 5,607,370 | ..o 12,282,417 | oo 15,136,523 | ..vvorreeerressresnnernsseesenssnnenas | ossesssessssessseenans 12,567,590
7. TOtAl BONGS..ovoruoreeeseeresneressseenssssssssssenessessssssenss s sesnssssssssensssenses | ssenessasessesns 12,476,523,457 | .coooornnvrerisernnens 747,104,728 |..oooovvrniriiinnns 723,224,675 |..ooovvirnnrrersscreenns 53,399,634 | ..coovvriiinninns 12,476,523,457 | ...coovvrivinnnnns 12,553,803,144 | .oovooveereisnrririsneininerisiseen [ 12,597,584,591

PREFERRED STOCK
8. INAIC ettt ettt ss st sentas | setessessest st s st st et ssentanssnsses | essessessestensesestensanssessentanssnssn | Sressessessestansnssestessaessessensansanes | Sesessestieeestestan s e st eesant et sessentns | nessessestneestensan s st es s st nsententas | setestensessen s st sttt n st 0 [ e | e
9. INAIC 21ttt ettt | st 178,000 | ..ovcveereereesaeeeesneeessseessssneeess | cesseesssssesessseessssesssssssessssaneses | sesssesssssseessssssesssssessssssssssnnnnes | seeesssssessssnsesssssnsssssns 178,000 | ..ooooveerrerrerrreeenees 178,000 | ..oovverreeerneeeeseenesreeessnenens | eeressseeesssessssssssssnnns 178,000
0. NAIC 3ttt st S 48 | e R R Rkt | 4R ERE | R8RSR R s | £EE iR R s | HERE SRRt | R 0 [ oot | e 88,764
1L NAIC 4tk | et e Rkt | iR RS | HEfeE RS | £hE iR Rt | Hebke Rttt | et 0 [ oot | e
12, INAIC Bttt | eees e R et s st | SeREAeeR R R AR R AR Rt eee | HEseeE AR R R RSt nenEn | HeeeEsee s Rt R e st st | HesseeeR SRR Rt | Seet sttt 0 [ oereeereneesreereesssesssssessssnnees | sessneses st
3. INAIC Bt eeetseees et ess et etk | 18EEEE LR R R R | £41eEERE LR RR R 1R RS | EEfeeERE LR R s | £ et | HEEE Rttt | e 0 | e | e
14, Total Preferred SIOCK........onrriirieerisseceinnessisesssissessssesesnsesssssessssens | esssssssssssssssssessseens 178,000 [ ..o 0 [ (O [\ 178,000 [ ..ooocveeenirieniiens 178,000 [ .ovoocreerriricsseininsrisneens (O 266,764
15.  Total Bonds and Preferred StOCK...........ouvverrerrrinrnrrniinrssernsirsissnsisneens | eoneennesnennenns 12,476,701,457 |...covvverrrrenenns TAT 104,728 ... 723,224,675 | ..cooveererrrnrrnnn. 53,399,634 |.....ccccrvuunnn. 12,476,701,457 | ..., 12,553,981,144 | ....ovovrevreeeeeee e (O] 12,597,851,355

Book/Adjusted Carrying Value column for the end of the current reporting period includes the following amount of non-rated short-term and cash equivalent bonds by NAIC designation:
NAIC18§......... 0; NAIC2§..... 0; NAIC3S§..... 0; NAIC4S.. 0; NAIC5S...... 0; NAIC6S......... 0.




Staementfor June 30,2016 otie. NATIONWIDE MUTUAL INSURANCE COMPANY
SCHEDULE DA - PART 1

Short-Term Investments

Book//-\1djusted ’ Acfual Interest A(;ollected Paid for Accsrued Interest
Carrying Value Par Value Cost Year To Date Year To Date
9199999.......ccuvrverierieenserenennen | e 772,248,961 | ..ovvvvernen. 200 SO O 772,248,961 | ..oovvveeriecrcriccienns 17,392 | oo
SCHEDULE DA - VERIFICATION
Short-Term Investments
1 2
Prior Year Ended
Year To Date December 31
1. Book/adjusted carrying value, DecembEr 31 Of PriOr YEAI.........vcuvrerririnrrieissisie e ssesess st ssssssssss s ssssesssnssessens | sessesssssessanssessessnes 504,125,107 | oovvvrverierereiennes 676,533,481
2. Cost of short-term iNVEStMENLS ACAUINET........c.veveericinrisieierissieie ettt es s ssensessessnes | sssessesssessassensanses 12,448,140,840 | ...covvvvvrrnne 25,928,514,481
3. ACCTUAL OF QISCOUNL. ...ttt etttk n s s ans st essans | £2etsessessessass e ssessessenssesestensansnsses | eesessassssssestessaesnsses s st s ses st ensnene
4. Unrealized valuation iNCTEASE (AECTEASE).........c..rwuurriurieriireiireriseieeesseees sttt nens | fhsetssee bbbt tsnee | sebbne bt s sttt sttt
5. Total gain (I0SS) ON GISPOSAIS...........cuuuirirrircrirrirriirisesiiisi i see e b s ss bbbttt | 4esbne st se st s bbbt enb st | £orebsneb ettt
6. Deduct consideration reCeiVEd ON dISPOSAIS. .........cuuruiuiurreriiiieieiiseire ettt ettt bbbttt bsessesssssans | sbsssestasssessessasans 12,180,016,986 | ....cocvvverrecrennee 26,100,922,855
7. Deduct amOrtiZation Of PIEMIUML........cc.iureueeeriurrerieeeeseese sttt e bbb bbb s s b s es bt bies | £4ebseesesbeeb e b sesbeee e b s s s st bsee et anntes | Sbbesbasbase st eeb bbb s bbbt
8. Total foreign exchange change in bOOK/adJUSIEA CAITYING VAIUE..........ccuiuuririicereiiiieieniseiseiee e ssessssiesies | coressesssstsssess st ssb bt eniesis | eesesbsbses st etb bbbttt
9. Deduct current year's other-than-temporary impairment FECOGNIZEA.............euuiuiereirriiiririneireieere et sesessssnes | cortrsessi st cr et sensenine | eesasestsse sttt
10. Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5-6-748-9).........cccovvvirimrirnreirinirereenencrninen | ceseinereesssieeennnin 772,248,961 | oo 504,125,107
11. Deduct total NONAAMItEEA BMOUNES...........ciiiiiii bbb | fnis bbbt | cbiens st
12. Statement value at end of current period (Line 10 MINUS LINE 11)......c..ccueverireririnrnriisieisnisiesesessessssssssessssssssssssssssess | sssessssssessessssssssensens 772,248,961 | c.oovovvverereerireins 504,125,107

Qsio3




Staementfor June 30,2016 otie. NATIONWIDE MUTUAL INSURANCE COMPANY

3.1

3.2

33

41

4.2

43

SCHEDULE DB - PART A - VERIFICATION

Options, Caps, Floors, Collars, Swaps and Forwards

Book/adjusted carrying value, December 31, rior Year (LINE 9, PO YEAI).........uwuruururriurierrereiseeeeeeetsessssesesseessssasssessestesssessessesssssss st esss st ess s ssessessssssssestae (75,570,486)

Cost paid/(consideration received) on additions

Unrealized valuation INCIEASE/(ECTEASE)...........cuurururrerrireeeereiseesseiessees et st ees b s bbb bR b8 s8££ s bbb aen (18,748,208)

Total gain (10SS) 0N tErMINALION FECOGNIZEM. .........uuuiererueisierieseeserieteseese e esseb et b bbb AR

Considerations received/(Paid) ON tEIMINGLONS. ..........c ittt b bbb bbbt

T 4T 12- (o OO POT TP TST

Adjustment to the book/adjusted carrying Value 0f REAGE HEM............cuuiriiriiiiirieriri bbb

Total foreign exchange change in bOOK/adjUStEd CAMTYING VAIUE.............cuuiuuiumiiriieisseisseiseise bbb

Book/adjusted carrying value at end of current period (LINeS 1+ 2+ 3+ 4 -5+ 6+ 7+ 8)...cuiiviniiniiineeeeeiesees st (94,318,694)

DEAUCE NONAAMIIEA @SSELS.......cvvuivviecieieiieisie ettt ettt s et s bR s s e bbb s s A e st 2R bt e s b s A4 s e st b s s bt e s b s a st s e st n et b s s

Statement value at end of current period (Line 9 MINUS LINE 10)..........vuuiuuiiiimiirieiiesiesiessie i (94,318,694)

SCHEDULE DB - PART B - VERIFICATION

Futures Contracts

Book/adjusted carrying value, December 31, prior YEar (LINE 6, PrIOT YEAT)..........wucuurieiurietireiiieeeesiseesessessseisessebse st sb sttt 29,929,916

Cumulative cash change (Section 1, Broker Name/Net Cash Deposits Footnote - Cumulative Cash Change Column)..........c.cceuieiererinienerncreenieneeerissineesenees (24,270,427)

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

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

3.12 Section 1, Column 15, PriOr YEaT..........cceerererrerreereeeeeeeeeeeseeenees 0

Change in variation margin on open contracts - All Other:
3.13 Section 1, Column 18, current year to date minus............cc.ccceeeenee. (131,268)
3.14 Section 1, Column 18, Prior YEAr.........cvuvureerereereereirneereeseseeeseieenns 4,888,793 (5,020,061) (5,020,061)

Add:
Change in adjustment to basis of hedged item:

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

3.22 Section 1, ColUMN 17, PriOT YT ......c.vvureereriniereereieeerineieieriseeenes 0

Change in amount recognized:
3.23 Section 1, Column 19, current year to date minus..........c.ccccvernienee (131,268)
3.24 Section 1, Column 19, PriOr YEAI..........ccreererinreeerereeerirereeerineeenes 4,888,793 (5,020,061) (5,020,061)

SUDLOtAl (LINE 3.1 MINUS LINE 3.2).....cuuieuimiierierieeisestseis sttt bbbt (0)

Cumulative variation margin on terminated contracts during the Year...........c..cceveererninrnrirnreninnennes 17,803,777

Less:
4.21 Amount used to adjust basis of hedged item...........ccoucvriverrerinnens
4.22  AMOUNE FECOGNIZE........creurereeceeereeseeerees ettt 17,803,777 17,803,777

SUDEOLAL (LINE 4.1 MINUS LINE 4.2)...... e ceeeeeieeieiieetseise ettt ettt es e £ e s £ 58S E 4828414 E bbbt 0

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

5.1  Total gain (loss) recognized for termINAtIONS IN PHOF YEAT.........cuiuuriuieieieiieiereieiie ettt ettt bbb bbbt
5.2 Total gain (loss) adjusted into the hedged item(s) for the terminations iN PriOr YEAN. ..ot
Book/adjusted carrying value at end of current period (LINES 1+ 2+ 3.3 = 4.3 = 5.1 = 5.2) ...t e 5,659,490
Deduct NONAAMIEA @SSELS. ..o bbb
Statement value at end of current period (LiNE 6 MINUS LINE 7)........cuucvurirrimiieiiieiieseeseesesessseseesssessses ettt esbssess sttt 5,659,490
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SCHEDULE DB - PART C - SECTION 1

Replication (Synthetic Asset) Transactions Open as of Current Statement Date
Replication (Synthefic) Asset Transactions Components of the Replication (Synthetfic Asset) Transactions
1 2 3 4 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
Replicated Assets Open
Replication of an investment in an
index (Deutsche Bank NW Select
25152CC@3 | Macro) tied to total return swap TRS162123 ....50,000,000 | ...... 59,359,914 | ...... 70,737,479 |06/06/2016 |12/30/2016 | Deutsche Bank NW Select Macro(50) .......... (170,000) | ....cc..e. (170,000) 912810 FS 2 [ Tys INTIIX Note......oovvrrseresnirerserinenns | ISR 59,529,914 | ...... 70,907,479
9999999, TOtAl.....ouvverrercrereriereieerieeei et | areens 59,359,914 | ...... 70,737,479 | ..... ), 9., G P )99 GO ) 9,0, S (170,000) | .......... (170,000) | ........ ), 9,9, RO [FRRRRIRTIND 0, o, SRR INUIND. 0,0, 4 IO 59,529,914 | ...... 70,907,479
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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 INVENTOTY.........cvuriiiiicinirccineneniesiesiiiies | ceeneinesinesnesiesiesies | e sessessenns | sreesseessesssesssesssnees 0 | e (0 R 0 | oo (VI O 0 | oo (V1 IR 0 | oo 0
Add: Opened or acquired tranSACHONS. ..........ceverurernrerrieees | conrereirnerneireensensisnenns | eeneessesssssssnssssssessnssssssesssnsssssnes | sessenssesssssennsssnssnss | | seevesnesnensesnnnnnsnnse D300, [ it | et ssresssessssenes | cesesssssssssssessesssssessns | ressnstesssssessessssssessessssssesssstessnns | sossssessssssssnssnssnsnns L I 59,359,914
Add: Increases in replication (synthetic asset)
transactions statement value............cccoeeverereininenees [ rvinenne D00, GO PRSPPIV DU XXX eoeinrineen [ v eesnies | seesene XXX ctreirerieeen [ e iessseieeesins | seeenes XXX treireireenn [ errreeeiesineise s ssiessnsns | seeenses D00, GO TS 0
Less: Closed or diSpoSed Of rANSACHONS...........c.rrurrieriieis | cevrrernerinerinerinesienines | rrrireineinesnessesinesiesiesiesienns | seseesssessessssssssisesins | choeesssesisesesesisesesestessesssesssesseens | fresssesssessansssessinssienses | sesiessesssnsssnessnessnessnessesssesssnsssns | thsetssetssntssnessanssenssnnes | oresessesssessessesssess st essnenss | senesteenieent e eneenees L0 O 0
Less: Positions disposed of for
faliling ffECHVENESS CIIEEIIA. ......c.vrvvreeceicicieireiiees [ crierierirsineiniineiens | st ssssssnssnsen | cesseessesssessesssesssssssnne | ntessessssss s sessesseses | sessessessessessessessnss | shsiessiesssesssesssessesssestsentestenteens | foestsesssesssesssesssesssesses | sesiesssssssstsssssssnssnsssnsssnsssnssens | sesssesssssssssesssssie L0 S 0
Less: Decreases in replication (synthetic
asset) transactions statement value.........ccccoocevciniinns | e XXX rireirerinns [ erererinsineenssssssssssssssssenees | ceneenens DS S PO PP OPPPPTORPPPRN IFPTOPPOOR XXX rireirernns [ rrineieissstnsnsssserssssensnnns | seeenes XXX et [ oerineieiisninsseissssssssessssssene | seenenenes XXX e | e 0
ENding INVENtONY. ..c.cocvviecieicniirinni s | conseesessnssssnsssesesnns 0 ] e (O R | 59,359,914 | .o 0 [ i [V 0 [ o [V R L 59,359,914




staementfor June 30,2016 othie. NATIONWIDE MUTUAL INSURANCE COMPANY
SCHEDULE DB - VERIFICATION

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

Book/Adjusted Carrying Value Check

1. Part A SECHON 1, COIUMN T4ttt et et bbbttt bbbt s bbbt st st st st st st st st st st st et st st et et et st seenan s en s (94,318,694)

2. PartB, Section 1, Column 15 plus Part B, Section 1 Footnote - Total Ending Cash Balance............ccocveumineenenerneneenercniees 5,659,490

3. TOAI (LINE 1 PIUS LINE 2)...uuvererireiereiiseeesesiseessseseseessssess s esss s8R (88,659,205)
4. PartD, SECtion 1, COIUMN B.........ooiiiiiii bbb 5,659,490

5. Part D, SECHON 1, COIUMN B.....c.vuiiiirriiiieieisie ettt se s (94,318,694)

6. Total (Line 3 MINUS LiNE 4 MINUS LINE 5)......ccuiiiiiiriiiieiieiieiieeireciete ettt 0

Fair Value Check

7. Part A, SECHON 1, COIUMN 1B.......cviiieiieiicreieecee ettt sttt a et s et s et s st et es st as bt es s et es et benant et s snaetanas (126,133,899)

8. Part B, SECtON 1, COIUMN 3. bbb 4,730,088

9. TOAl (LINE 7 PIUS LINE 8)....cveuvrvrereeuressesesseessesisecesseesseesss s s es s8££ (121,403,811)
10. Part D, SECtion 1, COIUMN ..o 4,956,650

11, Part D, SECHON 1, COIUMN O....ooveriviiiieiiirieseis sttt (126,360,461)

12. Total (Line 9 mMINUS LINE 10 MINUS LINE 11).....cuuiiriiriiiiiiiieieiii e 0

Potential Exposure Check

13, Part A, SECHON 1, COUMN 27 ...ttt sttt sttt s st e st ae b s st et s s e st e s st etenssa st sseaesenananesssnantanes 16,130,123
14, Part B, SECHON 1, COIUMN 20.........co ittt st bbbt bt 21,681,630
S = T A DR Y=Yex 110 o NI 0o (1744 I B TR 37,811,753
16.  Total (Line 13 PIUS LINE 14 MINUS LINE 15)......cuiuuiuuririiieieereiseesseereiseessesseeseesesseesse s s sttt ees e s s b8 s bR bbb bbbt 0

Qslo07



staementfor June 30,2016 othie. NATIONWIDE MUTUAL INSURANCE COMPANY
SCHEDULE E- VERIFICATION

Cash Equivalents

1

Year To Date

2
Prior Year Ended
December 31

. Deduct consideration received on disposals

. Book/adjusted carrying value, December 31 Of PriOr YEaI.........c.vwrrererrnrerrieinissessssessessssessssesessessssssssesseseens

. Cost of cash eqUIVAIENES BCUITEM............cuuiuuiiciiii ettt

o ACCIUAN OF QISCOUNL.........vuieieiecicte ettt sttt bbbttt

. Unrealized valuation iNCrease (AECTEASE).........cu.uuururrieeireiiriieire ettt

. Total gain (I0SS) ON AISPOSAIS.........cuueerreiireireriiirereeeri sttt

. Deduct amortization Of PrEMIUM...........cc.iuiiiriiieie st

. Total foreign exchange change in book/ adjusted Carrying ValUe..............c.ovuuiuirninernerireeinerreresiesiesienens

. Deduct current year's other-than-temporary impairment reCOgnIZed............c.couvuriiniiniincininsseressseeis

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

. Deduct total Nonadmitted @MOUNLS...........ccceuiiirieieieis et sss

. Statement value at end of current period (Line 10 MINUS LINE 11).......oviiiririniniieisissicnerssi s sniseieesnes

QsSI08
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saementior June 30, 2016 othe. NATIONWIDE MUTUAL INSURANCE COMPANY

SCHEDULE A - PART 2

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

1 Location 6 7 8 9
2 3
Book/Adjusted Carrying Value | Additional Investment Made After
Description of Property City State | Date Acquired Name of Vendor Actual Cost at Time of Acquisiion|  Amount of Encumbrances Less Encumbrances Acquisition
Acquired by Purchase
4401 Creedmoor. Raleigh NC.. | 01/01/1987.... 9,383,261
1 parcel bounded by Nationwide Blvd., High, Chestnut and Front Sts. Columbus OH.. [ 01/01/1976.... 81,003,955
1100 Locust Des Moines A.... [ 04/30/2001.... 85,248,742
215 N. Front St Columbus. OH.. | 01/01/1998.... 16,994,929
3300 SW Williston Gainesville FL... | 01/01/1979.... 6,652,892
N. Front St, Parking Garage Columbus. OH.. | 01/01/1998.... 4,417,739
Training Ctr., Powell Rd & US 23, totaling 39,172 sq ft Lewis CeNter..........oevveeueerveeieereerieeeieeiens OH.. | 01/01/1960.... 29,706,318
1100 Walnut St Garage Des Monies A.... [ 04/30/2001.... 5,682,151
1200 Mulberry. Des Moines A.... | 06/01/2007.... 4,574,963
Data Center North Lewis Center.... . | 06/30/1986.... 27,037,009
Gainey Il - 8877 N. Gainey Center Drive, Scotisdale, AZ Scottsdale. .1 07/31/2007.... 19,298,877
151, Hyatt Resort Dr, Rogers Road San Antonio . | 02/24/2011.... 51,102,260
0199999. Totals. 0 0 341,103,096
Acquired by Internal Transfer
1200 Locust Des Moines. A.... | 12/30/2001.... 41,817,748 ....2,535
Plaza 3 and Atrium Columbus. OH.. | 01/01/1989.... 54,277,851 104,205
280 Plaza N High St Columbus. OH.. | 01/01/1996.... 19,609,034 .
1000 Nationwide Harrisburg PA...| 01/01/1980.... - (69,548)
355 Maple Ave Harleysville PA...| 12/03/2012.... 704171 | -
0299999. Totals. 0 0 116,408,804 121,354
0399999. Totals. 0 0 457,511,900 .10,833,720
SCHEDULE A - PART 3
Showing all Real Estate DISPOSED Durlng 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 11 12 13
Expended for
Additions, Gross Income
Permanent Book/Adjusted Current Year's Book/Adjusted Earned Less
Improvements |  Carrying Value Other-Than- Total Foreign | Carrying Value Foreign Interest Taxes,
and Changes Less Temporary | CurrentYear's | Total Change Exchange Less Amounts Exchange | Realized Gain| Total Gain Incurred on | Repairs, and
Disposal in Encumbrances | CurrentYear's | Impairment Change in inB.JA.C.V. Changein | Encumbranceson| Received | Gain(Loss)on| (Loss)on (Loss)on | Encumbrance | Expenses
Description of Property City State| Date Name of Purchaser Actual Cost | Encumbrances Prior Year Depreciaion | Recognized | Encumbrances| (11-9-10) B/A.C.V. Disposal During Year Disposal Disposal Disposal S Incurred
Property Disposed
City of Dublin,An Ohio Municipal
5151 Blazer Parkway. Dublin OH. | 04/05/2016| Corporation 3,672,725 3,672,725 | oo | e 0 3,672,725 | ... 1,754,687 .(1,918,038) | ....(1,918,038) | - .ooooveerrriiine | e (28,150)
1000 Nationwide. Harrisburg PA.. | 04/25/2016| Broadstone NIC, Pennsylvania,LLC... 17,998,915 6,078,877 0 6,195,908 | ...22,703,656 ..16,507,748 | ...16,507,748 | ......... 767,377 | ..... 1,154,801
355 Maple Ave Harleysville PA.. | 04/25/2016| Broadstone NIC, Pennsylvania,LLC... 25,217,230 | ..... 18,436,195 | .......... 35,708,208 | .....coovvrrririrs 0 | s | s 35,266,178 | ...30,379,511 ....(4,886,667) | ....(4,886,667) | ...... 2911128 | ... 1,506,932
280 Plaza N High St Columbus. OH. | 06/24/2016 2,306,101 2,306,101 | covooerenrireverins [ e 0 | e | e | e 0
1200 Locust Des Moines IA... | 06/24/2016 94,479 94,479 | ooovvvvvveeersrreeees | e 0 | orrrrsenrnnreennns | seveesrsssesssnsssenneeeee | o 0
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saementer e 30,2060 NATIONWIDE MUTUAL INSURANCE COMPANY
SCHEDULE A - PART 3

Showing all Real Estate DISPOSED Dunng the Quarter Including Payments During the Final Year on "Sales Under Contract "

1 Location 4 Change in Book/Adjusted Carrying Value Less Encumbrances 14 15 16 17 18 19 20
2 3 9 10 1" 12 13
Expended for
Additions, Gross Income
Permanent Book/Adjusted Current Year's Book/Adjusted Earned Less
Improvements | Carrying Value Other-Than- Total Foreign | Carrying Value Foreign Interest Taxes,
and Changes Less Temporary | CurrentYear's | Total Change Exchange Less Amounts Exchange | Realized Gain| Total Gain Incurred on | Repairs, and
Disposal in Encumbrances | CurrentYear's | Impairment Change in in B./A.C.V. Changein | Encumbranceson| Received | Gain (Loss) on| (Loss)on (Loss)on | Encumbrance | Expenses
Description of Property City State| Date Name of Purchaser Actual Cost | Encumbrances Prior Year Depreciation | Recognized | Encumbrances| (11-9-10) BJA.C.V. Disposal During Year Disposal Disposal Disposal s Incurred
Plaza 3 and Atrium Columbus OH. | 06/24/2016 300,755 300,755 0 [ v | o | o 0
Gainey |l - 8877 N. Gainey Center Drive,
Scotisdale, AZ Scottsdale ... AZ.. | 06/24/2016 32,498 L0 [P T (O 0
0199999, TOMAIS. ...t e | e 49,622,703 | ..... 18,436,195 0 0 0 0 0....45134811 | ..54,837,854 | ..o | 9,703,043 | ... 9,703,043 | ...... 3,678,505 | ..... 2,633,583
0399999, TOMAIS...-.evvvv-eeeeessessssassssssssssssssssssssssssssssssssssss s e | e 49,622,703 | ..... 18,436,195 0 0 0 0 0 |....45134811 | ..54837854 | ...l | oo 9,703,043 | ... 9,703,043 | ...... 3,678,505 | ..... 2,633,583
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SCHEDULE B - PART 2
Showing all Mortgage Loans ACQUIRED AND ADDITIONS MADE During the Current Quarter

1 Location 4 5 6 7 8 9
2 3
Loan Number City State Loan Type | Date Acquired Rate of Inferest Actual Cost at Time of Acquisition Additional Investment Made After Acquisition Value of Land and Buildings
Mortgages in Good Standing - Commercial Mortgages - All Other
00-1102518 ANN ARBOR MI 05/13/2016.... 2.280 47,850,000 71,330,000
00-1102548 SALT LAKE CITY. L UT. 04/11/2016.... 3.120 27,000,000 38,300,000
00-1102575 COLUMBUS OH S 05/20/2016.... 2.710 10,000,000 3,300,000 53,000,000
00-1102594 RALEIGH NC 05/12/2016.... 2.310 31,320,000 44,440,000
0599999. Total - Mortgages in Good Standing - Commercial MOMGAgES = All QT .........co..uuiriieerirereiecreesiesessessssesesssseesesssesssssssesssssssesesssssesesssssesess | seeessssssssssssssessssssssessssssssssssssssssssnsees | soeeree XXX........ XXX 116,170,000 3,300,000 207,070,000
Mortgages in Good Standing - Mezzanine Loans
99-0000034 HOUSTON TX 02/06/2015.... 10,000 | covvvenrseeeeereeneeessssseseseeseesss s 4,265,915
99-0000036. BIRMINGHAM Al 09/10/2015.... 131000 | oo 590,994
99-0000043 PEARLAND X 03/04/2016.... 12,000 | oo 2,942,806
0699999. Total - Mortgages in Good Standing - Mezzanine Loans. XXX .0 7,799,714 0
0899999. Total - Mortgages in Good Standing XXX 116,170,000 11,099,714 207,070,000
3399999. Total Mortgage: XXX 116,170,000 11,099,714 207,070,000
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- Total Foreign Investment
Investment Excluding Valuation Current Year's Temporary Capitalized Total Change in Exchange Excluding Foreign Exchange| Realized Gain
Loan Accrued Interest Prior Increase (Amortzation) / Impairment Deferred Interest | Book Value (8 +9-| Changein Book | Accrued Interest 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) Value on Disposal Consideration Disposal Disposal Disposal

Mortgages Closed by Repayment
00-1100962........cvrrvevvvvnrrrrnnee SAN FRANCISCO CA.rvvvveve | s 09/15/2005.... | 06/01/2016.... 1,034,215 0 v 1,022,565 | ...........1,022,565 0
00-1101027 . KING OF PRUSSIA PA. oo | cerereens 11/18/2005.... | 06/01/2016.... 4,409,683 0 voornnnnnn8,384,428 | .......... 4,384,428 0
0199999. Total - Mortgages Closed by Repayment 5,443,898 0 0 0 0 0 0 5,406,993 5,406,993 0 0
Mortgages With Partial Repayments
00-1000038 VISTA CA .| 08/31/2000.... 531,296 0 23,377 23,377 0
00-1000391....covorrvemrrrirnnnns BROOKLYN OH .1 01/11/2001.... 2,154,223 0 86,097 86,097 0
00-1000449........coccorverrrernnnn EAST MEADOW. [\ FOURO I 12/29/2000.... 3,057,116 0 50,035 50,035 0
00-1000450... . | MIDLAND PARK NJ .| 12/29/2000.... 2,906,326 0 47,821 47,821 0
00-100071 CLOSTER NJ 11/08/2001.... 1,178,193 0 39,736 39,736 0
00-1000791... MILWAUKEE Wi .| 12/117/2001.... 324,888 0 27,488 27,488 0
00-1000804... DAVENPORT. A. .| 02/14/2002.... 1,409,614 0 46,171 46,171 0
00-100086 CINCINNATI. OH 03/13/2002.... 113,089 0 14,783 14,783 0
00-1000926... . | MARIETTA GA .| 12/23/2002.... 1,153,184 0 16,058 16,058 0
00-1000949 STOW. oottt sssssessssssess s ssssssssnss OH .| 05/30/2002.... 565,730 (4,429) (4,429) 15,267 15,267 0
00-1001038, ITHACA NY. 10/01/2002.... 8,166,476 0 60,527 60,527 0
00-1001090 MASON OH . 12/20/2002.... 8,901,652 (10,511) (10,511) 76,085 76,085 0
00-1001164.......ooervercrriennnne CHESTERFIELD VA oo | oo 11/20/2002.... 4,541,296 0 40,518 40,518 0
00-1001203 NILES I .| 12/30/2002.... 2,294,126 0 19,930 19,930 0
00-1002016.....cccrrrvvevvvnerrnnnee OBETZ OH .| 03/31/2003.... 2,791,411 0 18,265 18,265 0
00-1100109.....ccevrrevvvvvmrrrnnnee MILFORD [0 FUPRO IO 09/23/2003.... 272,571 0 23,470 23,470 0
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Showing all Mortgage Loans DISPOSED, Transferred or Repaid During the Current Quarter

SCHEDULE B - PART 3

1 Location 4 5 6 7 Change in Book Value/Recorded Investment 14 15 16 17 18
2 3 8 9 10 " 12 13
Book Value /
Current Year's Recorded
Book Value/Recorded Unrealized Other-Than- Total Foreign Investment
Investment Excluding Valuation Current Year's Temporary Capitalized Total Change in Exchange Excluding Foreign Exchange| Realized Gain
Loan Accrued Interest Prior Increase (Amortization) / Impairment Deferred Interest | Book Value (8+9-| ChangeinBook | Accrued Interest 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) Value on Disposal Consideration Disposal Disposal Disposal

00-1100934 CARMEL IN .| 10/13/2006.... 897,208 37,087 37,087 62,659 62,659 0
00-1101391 JACKSONVILLE FL 05/01/2007.... 7,193,326 0 36,464 36,464 0
00-1101437... ... | STAMFORD CT .1 03/01/2007.... 10,920,520 0 | orsrreerrrveeesssnnns | eeeeeinnnns 1,347,641 | .........1,347 641 0
00-1101520.......rrrvvevverrrrrnens FORT MYERS, SO O 08/09/2007 ... 7,821,570 231,970 231,970 129,721 129,721 0
00-1101824... BURLINGTON........... KY. .| 08/06/2012.... 4,662,062 0 153,673 163,673 0
00-1101891... ... | HOUSTON X . 09/06/2012.... 17,791,309 0 90,553 90,553 0
00-1101917 o LAS VEGAS [NVZSSPRROO 11/15/2012.... 10,819,382 0 46,920 46,920 0
00-1101969... .. | JACKSONVILLE Fl .1 09/12/2013.... 6,223,991 0 131,465 131,465 0
00-1102024... . | LAS VEGAS NV. .1 10111/2013.... 1,502,233 0 21,992 21,992 0
00-1102039 FT WORTH T | s 09/10/2013.... 19,054,249 0 85,148 85,148 0
00-1102154... .. | BUENA PARK CA .| 05/28/2014.... 8,737,310 0 45,517 45,517 0
00-1102207... . | CINCINNATI OH .1 01/05/2015.... 6,368,559 0 40,643 40,643 0
00-1102212 SCOTTSDALE [V AR 11/07/2014.... 4,436,435 0 29,310 29,310 0
00-1102221... ... NEWALBANY. OH .1 07/01/2015.... 14,853,147 0 90,188 90,188 0
00-1102248... . | ORLANDO. FL .| 11/04/2014.... 23,409,217 0 152,606 152,606 0
00-1102398 RENTON WA ..o | s 08/06/2015.... 4,405,068 0 96,552 96,552 0
00-1102417 NATICK MA...cco. .1 09/30/2015.... 4,462,405 0 57,351 57,351 0
00-1102456... . | ALLENTOWN PA 01/14/2016.... 0 46,597 46,597 0
00-1102486... ... | CHELSEA MA..ccco .[12/10/2015.... 7,500,000 0 64,449 64,449 0
0299999. Total - Mortgages With Partial Repayments. 201,419,182 0 254,117 0 0 254,117 0 3,335,076 3,335,076 0 0 0
0599999. Total Mortgage: 206,863,080 0 254,117 0 0 254,117 0 8,742,069 8,742,069 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 | Typeand | Actual Costat Time of | Additional Investment Amount of Commitment for Percentage of
CUSIP Identification Name or Description City State Name of Vendor or General Partner nation Acquired Strategy Acquisiion Made after Acquisition Encumbrances Additional Investment | Ownership
Joint Venture or Partnership Interests That Have Underlying Characteristics of Fixed Income - Unaffiliated
Luxe
mbou
Clareant European Direct Lending Fund Il SCSp. Kirchberg rg Alcentra Limited 09/17/2015.... 2 | s (4,761,904) 26,657,046
GSO Capital Opportunities Fund Il LP. New York NY.... | GSO Capital Partners LP 06/30/2011.... 2 4,480,200 23,836,720
GSO Capital Solutions Fund II LP. New York NY.... | GSO Capital Partners LP 06/06/2013.... 2 415,550 16,911,742
Cay
man
Island
GSO European Senior Debt Fund LP. Wilmington S GSO European Senior Debt Associates LLC.......... 11/25/2014.... 2 5,257,442 61,824,053
Kayne Senior Credit Il Fund, L.P Wilmington DE... | Kayne Senior Creditll GP, LLC...........cccuummmmerrrrreeeemsnsssesessssisssssssssesssssssssssssssssssenens 06/23/2014.... 2 2,407,584 10,223,349
Newstone Capital Partners Il, LP Los Angeles CA... | Newstone Capital Partners. 12/29/2010.... Y I 575,625 3,923,123
Newstone Capital Partners, LP Los Angeles CA... | Newstone Capital Partners. 05/31/2007.... Y I 21,013 610,128
NW Private Debt, LLC Los Angeles. CA... | Kayne Anderson Capital Advisors, L.P 01/01/2016.... 2 564,280 15,411,672
TCW Direct Lending LLC Dover. DE... | TCW Asset Management 03/20/2015.... 2 | s 4,298,049 37,801,657 | ..ovevverrrirennenn
Vista Credit Opportunities Fund Il - B, L.P. San FranCisco............cc.oeverererennrens CA... | Vista Credit Opportunities Managment 06/01/2016.... | ..o 2 | s 1,610,792 8,339,921
1399999. Total - Joint Venture or Partnership Interests That Have Underlying Characteristics of Fixed Income - Unafliated 2175072 | oo 12,693,559 205,539,411
Joint Venture or Partnership Interests That Have Underlying Characteristics of Fixed Income - Affiliated
1492 Capil LLC [ Columbus [ oH... | Nationwide Mutual Insurance Co [ 07/23/2008... 2 [ 28407491 | o | s | s 100,000
[T 9999. Total - Joint Venture or Partnership Interests That Have Underlying Characteristics of Fixed Income - Afli 0 24,407,491 | oo | 0 .. XXX.......
Joint Venture or Partnership Interests That Have Underlying Characteristics of Common Stocks - Unaffiliated
Engla
3i India Infrastructure Fund LP. London nd |3iPlc 02/27/2008.... 3| s 15,923 471,100 0.290
Turke
Actera Partners L.P Istanbul y Actera Group, Ltd 08/24/2007.... 3 49,432 219,056
Engla
Actis Global 4 LP London nd |Acts GP, LLP 12/15/2011.... 3 266,978 15,101,055
Ampersand Partners VIl Wilmington DE... | Ampersand ManagmentLLC.............ouuuvvmmriieereeersessssssssseessssssessssssnssssssseees 03/13/2015.... 3 900,000 22,800,000
Austin Ventures VI, LP Austin TX.... | Austin Ventures. 12/31/2000.... T ] e 1,505
Carlyle Europe Partners |, L.P New York NY.... | Carlyle Group, L.P.... 12/13/2004.... 3 12,498 823,323
Carlyle Europe Partners |ll, L.P New York NY.... | Carlyle Group, L.P.... 02/05/2007.... 3 58,169 1,585,991
Cana
Catalyst Fund V, L.P. Toronto. da Catalyst Group, LLC 08/12/2015.... 3 3,000,000 24,750,000
Catterton Partners VI, L.P Greenwich CT.... | Catterton Management Company, LLC............ 09/03/2013.... 3 581,778 4,378,674
Comvest Investment Partners IV, LP. West Palm Beach..........c..cccoeeruunne FL.... | Comvest Investment Pariners. 07/29/2011.... KT OO 931,108 10,678,212
Engla
CVC IV Tandem Fund, London nd | CVC Capital Partners. 01/02/2007.... K RN 753,961 1,616,651 | ........... 0.410
Cyprium Investors IV. Cleveland.........ocovveeerveeenmeereiineenns OH... | Cyprium Investor 07/18/2012.... 2 6,140,815 18,958,749 | ........... 8.000
EnCap Energy Capital Fund IX LP Dallas. . | EnCap Investments, L.P 12/07/2012.... 3 2,907,445 6,008,582 0.510
EnCap Energy Capital Fund VI, L.P Dallas. .... | EnCap Investments, L.P 09/28/2007.... 3 201,958 1,403,340 | cooveeeeee 1.250
EnCap Energy Capital Fund VIll Co-Investors LP Houston TX.... | EnCap Investments, L.P 12/08/2011.... 3 73,248 431,427 | ........... 1.760
EnCap Energy Capital Fund VIIl LP. Houston TX.... | EnCap Investments, L.P 12/15/2010.... 3 210,019 2,875,824 0.500
EnCap Energy Capital Fund X, L.P Houston TX.... | EnCap Investments, L.P 03/31/2015.... 3 1,590,203 11,804,090 | ........... 0.230
EnCap Flatrock Midstream Fund Ill, L.P. Houston TX.... | EnCap Investments, L.P 04/30/2014.... K I 155,624 10,215,225 | ........... 0.400
Energy Spectrum VI, L.P. Dallas........cveueveemereerreenererierenneees TX.... | Energy Spectrum Partners. 02/28/2011.... 3 762,796 7,260,074 | ........... 3.000
Energy Spectrum VII, L.P Dallas........cceevermeremnereeneeeinerenneees TX.... | Energy Spectrum Partners. 11/03/2014.... 3 543,417 26,775,870 2.500
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Energy Trust Partners Fund IV, L.P Dallas.......cerveemmerreeeereienereeii TX.... | Energy Trust Capital 08/30/2013.... K I 939,006 9,701,922 | ........ 14.100
FourPoint Holdings, LLC Greenwood Village...............ouevvenrn. CO... | FourPoint Holdings, LLC 11/03/2014.... K T OO 3,300,000 3.580
Engla
Fourth Cinven London nd | Cinven 02/24/2006.... K I 66,227 3,310,320 0.500
ICG Europe VI St Helier. Jersey| Intermediate Capital Managers Limited. 06/26/2015.... 2 | s 1,411,740 32,699,449 | ... 1.030
Austr
Ironbridge Fund Il, LP. Sidney. alia | Ironbridge Capital Pty. 09/01/2006.... 3| s 27,124 567,234 | ...cooooene 1.240
Mauri
IVF V (Mauritius) Holdings Limited Port Louis. tius | India Value Fund Advisors 03/18/2015.... K 2,867,850 13,142,104
Kayne Anderson Mezzanine Partners (QP) L.P Los Angeles CA... | Kayne Anderson Capital Advisors, L.P 08/31/2010.... Y I 11,267 4,234,240
L Catterton Growth Partners I, L.P. Greenwich CT.... | Catterton Management Company, LLC............ 02/25/2016.... 3 40,000 7,892,308
Hong
MBK Pariners Fund Ill, L.P Central.......cvvecveeereeeeee e Kong | MBK Partners 05/17/2013.... K T IO 3,173,209 11,501,869 | ........... 1120
Luxe
mbou
MCP Private Capital Fund Il Luxembourg City............oervrveveerennes rg Metric Capital Partners I GP S.a.r.| 05/07/2014.... 2 I 330,980 9,194,200 2.670
Mercato Partners Growth ll, L.P. SaltLake City......oocrvvreerrereerrcrrnenns UT.... | Mercato Partners Growth Ill, GP. 03/12/2015.... K IR 717,088 17,200,000 | ........... 8.000
Mala
Navis Asia Fund V, L.P Kuala LUMPU........o e ysia | Navis Asia Fund, Ltd 02/01/2007.... K T IO 40,269 | ..o | e (V1 I 1.010
Cay
man
Island
Navis Asia Fund VI, L.P. Grand Cayman. s Navis Asia Fund, Ltd 01/29/2014.... 3 6,079,470 9,200,000
Northstar Mezzanine Partners V, L.P Minneapolis....... MN... | Northstar Capital, Ltd 02/12/2008.... 2 66,280 2,401,364
Northstar Seidler Mezzanine Parters |, LP MiNNEAPONS.......veeveevercererrrrrreenns MN... | Northstar Capital, Ltd 12/31/2000.... 2 1,357
One Rock Capital Partners, L.P. New York NY.... | One Rock Capital Partners. 01/30/2014.... 3 911,833 11,743,562
Paine and Partners Capital Fund Ill, LP(fka Fox Paine Capital Fund IIl) Foster City. CA... | Fox Paine & Company, LLC..........ccoouurreenreriisssisssesssssssessessssssssssssesessesseseenes 08/15/2006.... 3 27,561 431,206
Peppertree Capital Fund IV, LP..... Chagrin Falls. OH... | Peppertree Capital 09/30/2013.... K T IO 2,205,000 1,400,000
Peppertree Capital Fund VI, LP..... Wilmington DE... | Peppertree Capital 05/05/2016.... 3 594,000 17,406,000
Permira IV. New York NY.... | Permira 07/18/2006.... K T OO 120 455,286
Prudential Capital Partners II, LP Chicago. L. Prudential Capital Group 04/28/2005.... 2 | s 7,145 1,150,010
Silver Lake Partners |, LP Menlo Park CA... | Silver Lake Partners, LLC 07/28/2004.... 3 72,744 1,765,793
Silver Lake Partners |ll, LP Menlo Park CA... | Silver Lake Partners, LLC 12/19/2006.... 3 235,370 6,177,015
Silver Lake Partners IV, L.P Menlo Park CA... | Silver Lake Partners, LLC 04/02/2013.... 3| s 1,742,516 16,966,302
Siris Partners Ill, L.P Wilmington DE... | Siris Capital Group, LLC 12/02/2014.... 3 28,801 5,480,529
Sorenson Capital Partners Ill, L.P. Wilmington DE... | Sorenson Capital Associates Ill, LP 05/31/2014.... 3 2,207,294 22,715,312
SVB Capital Partners |, L.P. Menlo Park CA... | SVB Capital Partners Il LLC 01/31/2014.... 1 435,500 3,048,500
SVB Venture Overage Fund, L.P Wilmington DE... | SVB Capital Partners Il LLC 06/17/2015.... I 175,200 4,412,176
Cay
man
Island
TPG Asia VI, L.P. Grand Cayman...........coooevvveeerevneenns s TPG Asia 04/07/2014.... K I 228,620 14,567,994
TPG Partners VI, L.P Fort Worth TX.... | TPG GenPar VI, L.P. 05/27/2015.... 3 2,711,694 33,445,584
Trident IV, LP Greenwich CT.... | Stone Point Capital LLC, 05/21/2007.... 3 46,928 3,280,864
TridentV, LP. Greenwich CT.... | Stone Point Capital LLC, 12/20/2010.... 3 20,429 1,551,599
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VEPF V Co-Invest 2, L.P Dover. DE... | Vista Equity Partners, LLC 02/29/2016.... 3 95,255 () — 76.530
Vista Equity Partners Fund V, L.P. Dover DE... | Vista Equity Partners, LLC 07/11/2014.... K I (268,800) 6,670,436 0.390
Vista Equity Partners Fund VI, L.P. Dover. DE... | Vista Equity Partners, LLC. 02/29/2016.... 3 2,999,466 22,000,534 0.310
Yukon Capital Partners |, LP. Wilmington DE... | Yukon Partners. 11/05/2013.... N 5,017,473 11,119,121 | ... 10.000
Yukon Capital Partners, LP............. Wilmington DE... | Yukon Partners 06/15/2011.... Y2 [ 333,072 8,713,611 | ........ 16.780
1599999. Total - Joint Venture or Partnership Interests That Have Underlying Characteristics of Common Stocks - Unafflliated, 3,728,721 | oo 54,327,244 0 483,703,687 | ....... XXX........
Joint Venture or Partnership Interests That Have Underlying Characteristics of Common Stocks - Affiliated
[ Nationwide Private Equity Fund, LLC [ Columbus [ OH... | Nafionwide Mutual INSUTANGE CO..........oooor oo | [ 10/1472004... 3 [ 137,308 || o | e 100,000
1699999. Total - Joint Venture or Partnership Interests That Have Underlying Characteristics of Common Stocks - Affiliated 0 137,304 (O 0 ... XXKX.coeee
Joint Venture or Partnership Interests That Have Underlying Characteristics of Real Estate - Unaffiliated
AEW Core Property Trust (U.S.), Inc. . | Balimore, MD...| AEW Core Property Trust 03/31/2015.... | coveeereeririns | rrverreeimerresseeessseenenes 777,407
Blue Vista Sponsor Equity Fund Il, LLC Chicago. IL..... Blue Vista Capital Management 08/01/2007.... 4711
Bridgepoint Hospitality Holdings LLC Columbus. OH... | RockBridge Capital, LLC 12/09/2005.... 108,135
CCP NIMaster TenantLLC Santa MoNiCa.........o..rveerreeerrenns CA... | CCP NIOwner LLC 07/31/2015.... | covvveereeenri | v 341,248
CIM Fund VI, L.P Los Angeles CA... | CIM Fund VI, GP, LLC 12/31/2014.... 2,047,542 14,305,556
Crow Holdings Realty Partners V, L.P Dallas........coereveeereerereerereinerinneens SD... | Crow Holdings Capital Partners, LLC 01/14/2008.... 8,801 2,470,767
Crow Holdings Realty Partners VI, LP Wilmington DE... | Crow Holdings Capital Partners, LLC 05/01/2015.... | covvereeerrveeen | v eesseneens 1,950,570 11,694,097
Crow Holdings Retail Fund, L.P Wilmington DE... | Crow Holdings Capital Partners, LLC 04/01/2015.... 3,529,713 7,586,730
Exeter Industrial Value Fund Ill, L.P. Plymouth Meeting.. . | Exeter Property Group Ill, L.P. 03/27/2014.... . 2,000,000 9,000,000
GEM Realty Fund VI, LP. Wilmington GEM Capital, LP 04/15/2016.... 2,672 24,000,000
Golden Belt Durham .| Golden Belt 01/08/2008.... 127
Harbert U.S. Real Estate Fund V, L.P Birmingham.. ... | Harbert Management Corporation. 11/26/2013.... 786,507 3,115,926
Mayberry Solar LLC Mount Airy. NC... | 02 Energies Inc 08/15/2011.... - 190
PCCP Equity VI, LP Dover. DE... | PCCP, LP 05/10/2016.... | cooovvvrrcrrrrccs | cerrerrrrsrirrrens 3,241,060 11,763,628
Prime Property Fund, LLC New York NY.... | Morgan Stanley Real Estate Advisor, Inc. 03/31/2015.... - 651,741
Stonehenge REVIILLC.......... Columbus. OH... | Stonehenge Capital Company LLC 04/26/2016.... 2,614,030 6,781,635
US Ofiice Development Program, L.P. Wilmington DE... | ODP GP, LLC 12/02/2014.... | cooovoereeions | e 4,099,042 35,111,039
Walton Street Real Estate Fund VIII. LP, Wilmington DE... | Walton Street Capital, LLC........coovririiiisicrinissssssssssssssssssssssssssssssssss s 04/15/2016.... 5,000 30,000,000
3999. Total - Joint Venture or Partnership Interests That Have Underlying Characteristics of Real Estate - Unaff 5,862,762 16,305,734 0 155,829,377
Joint Venture or Partnership Interests That Have Underlying Characteristics of Real Estate - Affiliated
| [NWREL LLC [ Columbus [ OH... | Nafionwide Mutual INSUTANGE Co...........ooor e | [ 02/082008.... [ oo | e 31,565,006 | ..o | s | s 100,000
39999. Total - Joint Venture or Partnership Interests That Have Underlying Characteristics of Real Estate - Afflli 0 31,565,006 (O [ 0 ... XKK.eee
Joint Venture or Partnership Interests That Have Underlying Characteristics of Other - Unaffiliated
| | Prefum Mortgage Credit Partners |, LP [ Wimington | DE... | Prefium Mortgage Credit Parters | GP, LLG | | 11/2512014.... 3 | 1,781,957 12,040227 | ....... 10.000
199999. Total - Joint Venture or Partnership Interests That Have Underlying Characteristics of Other - Unafiliate 0 1,781,957 0 12,040,227 | ....... XXX.......
Joint Venture or Partnership Interests That Have Underlying Characteristics of Other - Affiliated
Arden Strategic Investment Fund Wilmington DE... | Arden Asset Management, LLC 12/28/2012.... | .. 500,000 | cooooirviinnnnrininriinnes [ e | e 100.000
OYS Fund LLC New York NY.... | Aksia 04/01/2011.... | .. . 15,000,000 [ eooooierrvveensiiemrrnrreeeies | ereeeresseeessseseseesssessssnenns | eereees 100.000
Rothschild Special Opportunities Fund LLC Wilmington DE... | Rothschild Asset Management Inc. 10/01/2015.... | ............ [T - 22,000,000 | ..oooevererircriinerenseciinenes | e | e 100.000
2299999. Total - Joint Venture or Partnership Interests That Have Underlying Characteristics of Other - Afflliatec 0 37,500,000 {0 0 .. XXX........
Non-Guaranteed Federal Low Income Housing Tax Credit - Unaffiliated
Alliant Tax Credit Fund 81 Ltd Palm Beach .| Alliant GP 81 LLC. (O 3,180,743 328,095
Alliant Tax Credit Fund 82 Ltd Palm Beach.. . | Alliant GP 82 LLC. 03/31/2015.... 1,135,203 29,829,606
Alliant Tax Credit Fund 84 Ltd Palm Beach.. . | Alliant GP 84 LLC. 12/21/2015.... 583,705 9,388,332
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Nationwide Affordable Housing Fund 36: Apollo Tax Credit Fund 62 LLC Columbus. OH... | Apollo Housing Capital 03/1412008....  ..oooveirrcerees | rvvrrsrreeeeereesimmseeeeeeeees 10,000 783,284 5.000

Nationwide Affordable Housing Fund 53 — RBC Tax Credit Fund-90 LLC Cleveland | RBC Tax Credit IV LLC.........ovvveveeeecsrercciicssssscssssicssssssssesssssssssssssssssssssssssssnss 10/30/2014.... 4,659,356 37,275,695

Nationwide Affordable Housing Fund 54 - Red Stone Equity Fund - 49 LLC Cleveland .| RESP MM LLC 11/24/2015.... . . 27,132 4,216,963

Nationwide Affordable Housing Fund 55 RBC Tax Credit Fund 95 LLC Cleveland woe |RBC TaxX Credit IV LLC........oovivoeeirceiiiiiiniesnesessisissssessssssssssssssesssssssssssssssnnnas 02/12/2016.... 2,674,048 19,118,594

Nationwide Ohio ARRA Fund LLC Columbus. OH... | Ohio Equity Fund, Inc 12118/2000.... oo | v 2,304,886 27,403,235

OEF Nationwide Fund lll LLC Columbus. OH... | Ohio Equity Fund Inc 12/16/2014.... 1,482,805 2,962,521

Ohio Equity Fund for Housing LP XVIII Columbus. OH... | Ohio Equity Fund GP |, LLC 07/31/2008.... 487,060 1,408,361

Raymond James Housing Opportuniies Fund 35, LLC.............covevmmreemerinneeeneeeseneenns St Petersburg.........c..oveeneerrnerenenns FL.... | Raymond James Tax Credit Funds, Inc 12/08/2014.... e [ s 541,033 17,752,492

WNC Institutional Tax Credit Fund NW 2015 LP, Irvine CA... | WNC Advisors LLC 05/15/2015.... 14,982 204,517

WNC Institutional Tax Credit Fund XXV LLC Irvine CA... | WNC Advisors, LLC 02/14/2007.... I 6,200 36,919
3399999. Total - Non-Guaranteed Federal Low Income Housing Tax Credit- Unaffliated 2,674,048 14,433,105 0 150,708,612
Non-Guaranteed Federal Low Income Housing Tax Credit - Affiliated

[ NTCFF-2011 [ Columbus [ oH... | Nationwide Mutual Insurance Co | [04103/2012.... | o | o 2,140,028 | s | s | s 50.000
3499999. Total - Non-Guaranteed Federal Low Income Housing Tax Credit - Affiliated 0 2,140,023 (1 I 0. XXX
Any Other Class of Asset - Unaffiliated
| GiveForward, Inc [ wimington e | [ 04/0612015.... | .o | s 100,000
4299999. Total - Any Other Class of Asset - Unafiliated 0 100,000 0
4499999. Subtotal - Unaffiliated 14,440,603 99,641,599 0
4599999. Subtotal - Afflliated 0 95,749,824 0
4699999. Totals. 14,440,603 | .......cooe.... 195,391,423 | ooovvvvvvvverrssseeenineend 0
SCHEDULE BA - PART 3
Showing Other Long-Term Invested Assets DISPOSED, Transferred or Repaid During the Current Quarter
1 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) | BJAC.V. on Disposal | Consideration Disposal Disposal Disposal Income
Joint Venture or Partnership Interests That Have Underlying Characteristics of Fixed Income - Unaffiliated

Clareant European DLF Investor Feeder LP (fka: Jers

Alcentra) St Helier. Distribution. «... | 11113/2014 | 04/28/2016 | ....... 2,720,554 0 | oo | e 2,720,554 | ..... 2,720,554 0

GSO Capital Opportunities Fund Il LP New York .| Distribution.... . | 06/30/2011 | 06/14/2016 | ....... 2,528,900 0 2,528,900 2,528,900 0

GSO European Senior Debt Fund LP Wilmington .. | 11/25/2014 | 06/01/2016 | .... (0 [ IOPPPOOOPOOROOTS EOPOOOON 4,783,175 | ..... 4,783,175 0

Kayne Senior Credit Il Fund, L.P Wilmington .| 06/23/2014 | 06/03/2016 | .......... 0 | oo | e 705,881 | ........ 705,881 0

Newstone Capital Partners Il, LP............ccccoeevrnrunennen. Los Angeles. ... | 12/29/2010 | 05/25/2016 | .......... 366,952 0 [ oo | e 366,952 | ........ 366,952 0

Newstone Capital Partners, LP... Los Angeles . | 05/31/2007 | 06/08/2016 37,550 0 37,550 | .......... 37,550 0

NW Private Debt, LLC Los Angeles 01/01/2016 | 06/21/2016 | ....... 3,001,203 (VI IO IO 3,001,203 | ..... 3,001,203 0

TCW DirectLending LLC............ Dover. . | 03/20/2015 | 05/20/2016 | ....... 4,298,049 (L[ [P [P 4,298,049 | ... 4,298,049 0
1399999. Total - Joint Venture or Partnership Interests That Have Underlying Characteristics of Fixed Income - Unaffiliated...................occurrreerrernrereeineinnreseecsseceseee s | ceees 18,442,264 0 0 0 0 0 0. 18,442,264 | ..18,442,264 0 0 0 0
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1 2 Location 5 6 7 8 Changes in Book/Adjusted Carrying Value 15 16 17 18 19 20
3 4 9 10 1" 12 13 14
Book/Adjusted Current Year's| 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) | BJAC.V. on Disposal | Consideration Disposal Disposal Disposal Income
Joint Venture or Partnership Interests That Have Underlying Characteristics of Common Stocks - Unaffiliated
Engl
3i India Infrastructure Fund LP. London and | Distribution.... .| 02/27/2008 | 06/29/2016 ..147,908 0 147,908 | ....... 147,908 0
Turk
Actera Partners L.P Istanbul ey | Distribution............cccocvvvereerviiirnecririnneennnn. | 08/24/2007 | 06/03/2016 933,446 0 933,446 | ....... 722,142 | ....... (211,304) | coovvvvevrerrirrenees | oo (211,304) [ coovveveeriiieens
Engl
Actis Global 4 LP London and | Distribution.............ccceeewveeececerverrisssnennnns | 12/15/2011 | 06/16/2016 | ........ 122,364 (V1 IR ISP 122,364 | ........ 122,364 0
Cay
man
Islan
Affinity Asia Pacific FUNd lll...........coovveeererveemmmnnnerrrienens Grand Cayman................ | 0S| DiSIBUTON............coecesreeerrvveveviirsvencenennn | 12/15/2006 | 05/12/2016 | ......... 121,727 (V1 IR ISP 121,727 | ... 121,727 0
Mau
AIF Capital Asia Il LP Port-Louis 1itius | DIStibUON. .......ovvvvecrveeercrriiissecriesneennn | 12/15/2006 | 06/21/2016 | ......... 112,211 (0 [ IOPPUORRPRRRRII IS 112211 | . 112,211 0
ArcLight Energy Partners VI, LP Wilmington DE. | Distribution.............cccoeeervereseervevrrsereennnnnee | 07/02/2015 | 06/29/2016 229,288 0 229,288 229,288 0
Carlyle Europe Partners Il, L.P New York L[ NY. .| 12/13/2004 | 05/17/2016 356,786 0 356,786 | ........ 284,750 | .........(72,036) | ... (72,036)
Carlyle Europe Partners Ill, L.P New York NY.. 02/05/2007 | 06/17/2016 528,073 0 528,073 (196,837) .(196,837) | .
Can
CatalystFund V, L.P. Toronto ada | Distribution............cccccvveerrevrecvissecriisnennnnn | 08/12/2015 | 05/13/2016 | .......... 432,185 (0 [ IOPPUORRPORPPRPIN IS 432,185 | ........ 432,185 0
Engl
CBPE Capital Fund VIl A LP London and | Distribution ... | 03/03/2009 | 05/17/2016 | ..........350,060 0 350,060 322,926 | .........(27,134) (27,134)
Comvest Investment Partners IV, LP. . | West Palm Beach.. . | FL.. | Distribution... . | 07/29/2011 | 04/19/2016 | ....... 7,234,064 0 [ oo | e 7,234,064 | ..... 7,234,064 0
Engl
CVC IV Tandem Fund, London and | Distribution ... | 01/02/2007 | 06/24/2016 . 0 757,654 | ... 753,961 | coovreeeeee(3,893) | oovveeccervveinnnns | e (RIS K I
Cyprium Investors IV. Cleveland OH. | Distribution ... | 07/18/2012 | 04/11/2016 ..138,655 0 ..138,655 | ........ 138,655 0
EnCap Energy Capital Fund IX LP Dallas TX... | DiStbUTON. ....vvvvevvveeeecereeevvvinsenneennnnnns | 12/07/2012 | 06/21/2016 307,275 0 307,275 | ........ 307,275 0
EnCap Energy Capital Fund VIIl LP. Houston.........cccceumevreeunnne TX.. | Distribution ... | 12115/2010 | 06/28/2016 57,619 0 57,619 0
Energy Spectrum VI, L.P. Dallas TX.. | Distribution.... . | 02/28/2011 | 06/02/2016 | ............ 75,852 0 [ et | cevveeeis 75,852 0
Engl
Fourth Cinven, London and | Distribution.... . | 02/24/2006 | 06/29/2016 959,705 0 959,705 | ........679,485 | .......(280,220) | ..ovvveeeermrrrecenns | crreen (280,220)
Fox Paine Capital Fund Il, LP... Foster City. CA. | Dissolution ... ... | 12/31/2000 | 06/30/2016 | ....... 1,211,534 (VI I [P 1,211,534 ..(1,211,534) | ....(1,211,534)
HarborVest Partners VI - Buyout Partnership Fund, LP. [ New YOrK...........ccccoeeeeevveee | NY.. | DISEDUEON. ..coocvvvveiniricccnnreeevviicssseeneees | 12/31/2000 | 06/27/2016 31,802 0 31,802 | ..oooveens 31,802 0
HarborVest Partners VI - Partnership Fund, LP............. | New York.............cccee..ec... | NY.. | Distribution. 12/31/2000 | 06/27/2016 32,465 0 32,465 32,465 0
Highland Capital Partners VI, LP.... Lexington............eeeereees MA. | Distribution.... 10/28/2005 | 05/24/2016 | ......... 463,354 (VI ISR DT 463,354 | ........ 463,354 0
Aust
Ironbridge Fund I, LP. Sidney. ralia 09/01/2006 | 06/28/2016 558,931 0 558,931 622,970
Kayne Anderson Mezzanine Partners (QP) L.P............ Los Angeles...........cccveeuenn. CA. .1 08/31/2010 | 04/11/2016 | ........... 79,757 (01 IOPPPRORORRITR IOV YENET — 79,757 0
Lux
emb
MCP Private Capital FUnd Il.........c.c.occommmerrrrrreennnnnns Luxembourg City.............. ourg | DiStribution..............cccceeweervveceerererrivnrrnnnnes | 05/07/2014 | 06/06/2016 | .......... 40,703 (VI ERRPOOORNS ISV 40,703 | .......... 40,703 0
aysi
Navis Asia FUNA V, L.P......cocvvevircerriirsrriinnenerieneeennes | KUGIA LUMPUT. ot a | Distribution............ccccoevveerrerriiiisneerissnennnnn | 02/01/2007 | 05/19/2016 | .......... 197,617 (VI IR [PPSR 197,617 | ........ 197,617 0
Cay
man
Islan
Navis Asia Fund VI, L.P.. . | Grand Cayman. .| ds | Disfribution.... . | 01/29/2014 | 06/06/2016 0 [ oo | e 142,144 | L 142,144 0
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Showing Other Long-Term Invested Assets DISPOSED, Transferred or Repaid During the Current Quarter
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1 2 Location 5 6 7 8 Changes in Book/Adjusted Carrying Value 15 16 17 18 19 20
3 4 9 10 1" 12 13 14
Book/Adjusted Current Year's| Current Year's Book/Adjusted
Carrying Value | Unrealized | (Depreciation) | Other-Than- | Capitalized Total Foreign | Carrying Value Foreign
Date Less Valuation or Temporary Deferred Total Change |  Exchange Less Exchange | Realized Gain| Total Gain
Originally | Disposal | Encumbrances, Increase | (Amortization) | Impairment | Interestand | inB./A.C.V. 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) | BJA.CV. on Disposal | Consideration Disposal Disposal Disposal Income
Northstar Mezzanine Partners |l Minneapoli MN. | DIStDUBON. ....vvvvvcrrrrerersneesessereeennennnns | 10/01/2002 | 04/07/2016 | ......... 120,678 (VI IR ISP 120,678 | ... 120,678 0
Northstar Mezzanine Parters V, L.P. Minneapoli MN. | DiStIDUBON. ....vvvveeerrreeeeseeesecseeeveennnnnnnnn | 02/12/2008 | 05/04/2016 235,488 0 235,488 235,488 0
Northstar Seidler Mezzanine Partners |, LP Minneapoli MN. | Distribution ... | 12/31/2000 | 06/28/2016 {0} TS IS 145324 | ....... 145,324 0
One Rock Capital Partners, L.P. NEW YOrK....cccovvuuemmnrrreees NY..| Distribution.... .| 01/30/2014 | 06/22/2016 (VI I [P 1,742,563 | ..... 1,742,563 0
Paine and Partners Capital Fund lll, LP(fka Fox Paine
Capital Fund Ill Foster City........cccuvvveerernnnns CA. | Distribution .. | 08/15/2006 | 06/24/2016 229,483 0 229,483 229,483 0
Peppertree Capital Fund IV, LP..... Chagrin Falls. OH. | Distribution ... | 09/30/2013 | 05/20/2016 98,424 0 98,424 98,424 0
Permira IV. NEW YOrK.....coooumeemrmmrrneees NY.. | DIStDUON. ....vvvvvocrrrreeeerveessscsseeneennennnnn | 07/18/2006 | 06/15/2016 832,741 0 832,741 632,151 | ..... (200,590) | wovvvveveurrrrreenes [ evvenns (PURS[0) N I
Prudential Capital Partners Ill, LP. Chicago. IL.... | Distribution .. | 10/15/2008 | 05/03/2016 59,322 0 59,322 59,322 0
Silver Lake Partners Il, LP. Menlo Park CA. | Distribution. ... | 07/28/2004 | 05/27/2016 527,999 0 527,999 527,999 0
Silver Lake Partners Ill, LP Menlo Park CA. | Distribution...........cc.cooveemrrrereenrrernrreeennennn. | 12/19/2006 | 06/08/2016 694,946 0 694,946 0
Silver Lake Parters IV, L.P. Menlo Park. CA. | Distribution .| 04/02/2013 | 06/17/2016 81,243 0 81,243 0
Siris Partners Ill, L.P Wilmington DE. | Distribution.... 12/02/2014 | 04/07/2016 87,310 0 87,310 0
Cay
man
Islan
Sprint Co-Invest, L.P Grand Cayman................. | ds ... | 08/03/2007 | 06/06/2016 .482,122 (VI ISR IDTPRRROO 482,122 73305 | ... (408,817) | wovvvveereerrrvveenns [ wvvenns (408,817) [ vererrereerrnnnns
SVB Capital Partners |, L.P. Menlo Park. CA. ... | 01/31/2014 | 06/24/2016 | ............66,388 0 66,388 | ..........66,388 0
Trident IV, LP Greenwich CT.. .| 05/21/2007 | 05/13/2016 326,782 0 326,782 326,782 0
TridentV, LP. Greenwich CT. .. | 12/20/2010 | 05/09/2016 264,423 0 264,423 | ........ 264,423 0
Vista Equity Partners Fund V, L.P Dover. DE. ... | 07/11/2014 | 04/04/2016 | ....... 1,773,259 0 | s | v 1,773,259 | ..... 1,773,259 0
Yukon Capital Partners, LP............. Wilmington DE. | Distribuion............cccccevvvveeevccssssssssreeennennns | 06/15/2011 | 05/05/2016 | .......... 437,835 (] [ [P 437,835 | ....... 437,835 0
1599999. Total - Joint Venture or Partnership Interests That Have Underlying Characteristics of Common Stocks - Unafflliated. 23,829,509 0 0 0 0 0 0]... 23,829,509 | ..21,281,383 | ....(1,336,592) | ....(1,211,534) | ....(2,548,126) | ................... 0
Joint Venture or Partnership Interests That Have Underlying Characteristics of Common Stocks - Affiliated
I Nationwide Private Equity Fund, LLC I Columbus. I OH. | DiSTbUON.........covveevvvviirerererreeeeeecssssennnees | 10/14/12004 | 06/30/2016 | ....... 1,498,783 (] [ [P 1,498,783 | ..... 1,498,783 0
1699999. Total - Joint Venture or Partnership Interests That Have Underlying Characteristics of Common Stocks - Affliated...............crveeerrreeuiiriiinneemrisneereeisceeesisesssisnesessissesssiss | cevenes 1,498,783 0 0 0 0 0 0| . 1,498,783 | ..... 1,498,783 0 0 0 0
Joint Venture or Partnership Interests That Have Underlying Characteristics of Real Estate - Unaffiliated
CCP NIMaster Tenant2 LLC Santa Monica CA. | Distribution.............cccccvvveeerveesrnecriinneennn | 12/10/2015 | 06/10/2016 3,348 0 3,348 3,348 0
CCP NIMaster TenantLLC Santa Monica CA. | Distribution............ccocevveerrerveerssecrrrsseennns | 07/31/2015 | 06/10/2016 | ........... 10,296 (VI IR ISV 10,296 | ......... 10,296 0
CIM Fund VIIl, L.P Los Angeles. CA. ... | 12/31/2014 | 06/13/2016 390,758 0 390,758 | ....... 390,758 0
CR TenantLLC Columbus. OH. ... | 05/23/2014 | 06/02/2016 66,768 0 66,768 | .......... 66,768 0
Crow Holdings Realty Partners V, L.P. Dallas SD. | DiStribution.........cc.ccveeeeeeenmeeccererernrenssennees | 01/14/2008 | 05/17/2016 | ......... 315,647 (V1 OIS ISP 315,647 | ....... 315,647 0
GEAM Value Add Realty Partners, LP Stamford CT.. | Distribution 10/06/2006 | 05/27/2016 (VI ERSSIPOORRINS VPPPSPPTRTRORRROTY RTINS I 114,738 | ........ 4738 | s
Harbert U.S. Real Estate Fund V, L.P...........cccoooeuureerns Birmingham...........ccceeeeeees AL.. | Distribution.... 11/26/2013 | 04/27/2016 | ......... 305,833 (V1 RN ISP 305,833 | ....... 305,833 0
Hunt Commercial Realty Partners Il LP (fka Capmark
) Horsham... .| PA.. .. | 07/23/2007 | 05/23/2016 | ....... 1,054,619 (VI IR [P 1,054,619 | ..... 1,054,619 0
Legg Mason Real Estate Fund I Los Angeles. CA. .. | 07/12/2005 | 06/03/2016 | ....... 1,250,000 (VI IR [P 1,250,000 | ..... 1,250,000 0
Metropolitan Real Estate Partners V, L.P NEW YOrK.....ccooueeemmmmnrrrnnns NY.. . | 04/16/2007 | 06/27/2016 | ....... 1,067,734 (VI I [P 1,067,734 | ..... 1,067,734 0
Ram Realty Partners Il LP... ... | Palm Beach Gardens....... FL.. 06/22/2007 | 04/28/2016 2,040,447 0 2,040,447 2,040,447 0
Rockbridge Hospitality Fund IV, L.P Columbus. OH. ... | 11/09/2007 | 06/07/2016 | .........774,193 (VI RN ISP 774193 | ... 774,193 0
Westport Capital Partners Fund Il Westport coee | CT.. | DiSHDUTON. ...vvvvvevvveeceereveevvnnnnseseenennnnne | 07/17/2008 | 06/24/2016 | ......... 880,000 (V1 RN ISP 880,000 | ....... 880,000 0
Wrightwood Capital High Yield Partners Chicago. IL.... | DIStIDUBON. ...ccvvvveeeerrereeersnissssssennneeneenns | 10/10/2008 | 06/15/2016 | ....... 1,436,562 | ....(1,060,597) 1ee(1,080,597) [ ovvvvvrrreerrrnainns | eevrrnnnns 375,965 | ..... 1,003,916 | coovvvvvverrrsrrreens | s 627,951 | ....... 627,951 | ........ 545,725
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1 2 Location 5 6 7 8 Changes in Book/Adjusted Carrying Value 15 16 17 19 20
3 4 1" 12 13
Book/Adjusted Current Year's Book/Adjusted
Carrying Value Other-Than- | Capitalized Carrying Value Foreign
Date Less Temporary Deferred Total Change Less Exchange Total Gain
Originally | Disposal | Encumbrances, Impairment | Interestand | in B./A.C.V. Encumbrances Gain (Loss) on (Loss) on Investment
CUSIP Identification Name or Description City State| Name of Purchaser or Nature of Disposal | Acquired Date Prior Year Recognized Other (9+10-11+12) on Disposal | Consideration Disposal Disposal Income
1799999. Total - Joint Venture or Partnership Interests That Have Underlying Characteristics of Real Estate - Unaffiliated..............coouvvuerririieeriiiiscsiinssevesssessessssessessssesssssssesssssssnsenes | ceveees 9,596,205 0 0 | ...(1,060,597) 8,535,608 9,278,297 | ovvvriiannnnn 0|....742,689 | .. 742,689 | ... 545,725
Joint Venture or Partnership Interests That Have Underlying Characteristics of Real Estate - Affiliated
| NWREI, LLC I Columbus. I OH. | DiSTDUON. ......ccvvveeevvvreieeceerenenrenssssnnnnee | 02/08/2008 | 06/30/2016 | ... 32,109,574 0 32,109,574 | ...32,109,574 0

1899999. Total - Joint Venture or Partnership Interests That Have Underlying Characteristics of Real Estate - AfHlIfed.............cccc.uerrureireeiiiicrieinscririnsinissseeseessessessssessesssseessssessenes | ceeen 32,109,574 0 0 0 0 32,109,574 | ..32,109,574 0 0 0
Joint Venture or Partnership Interests That Have Underlying Characteristics of Other - Unaffiliated

MA P&C Ins. Co. Community & Economic

Development Intiative LLC BOSION....oovvvrrrerienniinenns MA. | DiStIDUBON. ....vvvveerrreeereveescsseevennnennnnns | 08/08/2013 | 04/25/2016 830 0 830 830 0

NWI Emerging Markets Fixed Income Fund, LP........... WIlmington. ............cccoeeeenes DE. | Distribuion............cccccvvrvveeevrcssssssssrneennennnn | 04/30/2013 | 05/27/2016 | ..... 15,184,930 (790,256) 14,394,674 | ...15465,609 | ........cccooouurernnns | .....1,070,935 | ..... 1,070,935 | .ooovvvvvrrriirs
2199999. Total - Joint Venture or Partnership Interests That Have Underlying Characteristics of Other - Unaffiliafed................crriieiecriiinicrreiiicrieiisneesicsneesesisseeessssssessessesssesssssessssses | eeves 15,185,760 0 0 (790,256) 14,395,504 | ...15466,439 | .................. 0...1,070935 | ... 1,070,935 | ...coovverrrnnnnnd 0
Joint Venture or Partnership Interests That Have Underlying Characteristics of Other - Affiliated

OYS Fund LLC NEW YOrK.....coooummmrrrrennes NY.. | DIStIDUBON. .....ovvvcerrreeervrissscsssneeeeennnnns | 04101/2011 | 04/28/2016 | ... 21,000,000 0 21,000,000 | ...21,000,000 0

Prisma Polyphony Fund LLC Rumson. NJ.. | Distribution.............cccooeeverrrecrrecirecreenneenn. | 05/28/2004 | 04/28/2016 | ... 13,000,000 0 13,000,000 | ...13,000,000 0
2299999. Total - Joint Venture or Partnership Interests That Have Underlying Characteristics of Other - Afliated...........c...iciiiiiiiiinciiciinicisenii et sesssseesisessssssseees | s 34,000,000 0 0 0 0 34,000,000 | ...34,000,000 0 0 0
Non-Collateral Loans - Unaffiliated

| City of Dayton Loan Dayton........ccmnnenerrrenns | OH. | DiSbUON. ... | 02/04/2002 | 04/12/2016 3,823 0 3,823 3,823 0

2799999. Total - Non-Collateral Loans - Unaffliated 3,823 0 0 0 0 3,823 3,823 0 0 0
4499999, SUDIOTAI = UNGMAIEA..........ooooveeeeeeeeeeeee oo ssssssssss e eesseeesssssssseeeses eessseesssssessssssssssesssssessssesassseeeeeesesssssssssssesssssssessssesssssesssssnsssssssssssesoee | ooie 67,057,561 0 0 0 |...(1,850,853) 0 65,206,708 | ...64,472,206 | ....(1,336,592) | ........602,090 | ...... (734,502) | ........ 545,725
4599999, SUDIOIAI = AFHIBIEY. ......vvvvvvveeeseeeeeeeceessss e essessssssss s s R 111 R | 67,608,357 0 0 0 0 0 67,608,357 | ...67,608,357 0 0 0
4699999. Totals. ...134,665,918 0 0 0 |....(1,850,853) ...132,815,065 | .132,080,563 | ....(1,336,592) | ........602,090 | ...... (734,502) | ........ 545,725
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SCHEDULE D - PART 3

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

1 2 3 6 7 8 9 10
Paid for Accrued Interestand | 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 - All Other Government

000000 00 0| Provincia de Cordoba Sr Nt 7.125% 06/1 [~ 06/03/2078.... | DIMECL.....ueeevveeeeeensssseeeeeeeessssssssssssesesssssssssssssse e s nnnnns | Sebbisss s ssesss s ssnsnnns | eesssssssssss s snsneend 650,000 650,000 4FE

000000 00 0| Argentina (Republic of) Sr Nt 7.500% 0. Frr 04/19/2016.... | DIFECL....ovevvveeeeeeeeseeeeeeeeees s seeessssssss e sssssssssssss s ssssssssssseeessssssssssssssssesssssssssssssssnessenss | sosssssssssssessssssssssssssssssssessssssssns | eeesssssssssssssssseeseesssssnnns 350,000 350,000 4

000000 00 O | Province of Neuquen Nt 8.625% 05/12/28..........ccccvveureerriminneerisnssssisssessessssessssssssssesssesssssssessenes Foon. 05/05/2016.... | DIFECL...o.vveoreeeeereeeeeeeeeseeeseseeesssesssssesssesssssessssessssesssssesssssessssesssssssssssssssssssssssssssssssssnsssnssssnsssanesssns | somsssssosssssmssssosssssssssnssssonsssnsses | soessssssmsssosssssomsessnesssnes 350,000 350,000 4FE

000000 00 0| Argentina (Republic of) Sr Nt 7.625% 0. [~ 04/1912016.... | DIFECE....cvvvvvveeeeeeeseseeeeeeessssssssssessssesssssssssssesssssssssssssssssns s ssssssssssssssessssssssssssssssssssesssssssssssssssessesss. | sossssssssmmmssssssssssssssmsssesssssssssssns | svsssssssssssssssmeeesesssssssnns 181,940 190,000 4

040114 GS 3| Argentina (Republic of) Sr Nt 7.500% 0. Fooon. 06/23/2016.... | DIFBCL ... esee s eeeeesssessesessssses s essssssesessssssssesssassssssssssssnssessssssnsssesessnss | evesessossssssssssssssesessssesssssessssessses | ossssssssesesssssaseeseseseesnes 543,900 500,000 6,875 |4FE

040114 GS 3| Argentina (Republic of) Sr Nt 7.500% 0, Frienr 04/29/2016.... | Tax Free Exchange 350,000 350,000 510 |4FE

040114 GU 8| Argentina (Republic of) Sr Nt 7.625% 0, Frnr 04/29/2016.... | Tax Free Exchange ..181,942 190,000 282 | 4FE
1099999. Total Bonds - All Other Government ...2,607,782 2,580,000 7,667 XXX
Bonds - U.S. States, Territories and P« ion

419792 FE 1| Hawaii St GO Preref Ser DQ 5.000% 06/0..............oorveerreeerreeereerreeeeeneseeeeeeseeeeeeeeeseesssseessseessennes | evveeneees | 04/29/2016.... | TAX FIEE EXCNANGE.......c.uiveerecveieeseecite sttt eessse st eseses st sse s es s sssansas | svssessssssssansssessssesseessssssesssssssens | esssosssesssasssnsssanssaesens 1,021,480 990,000 20,350 |1
1799999. Total Bonds - U.S. States, TEITHONES ANA POSSESSIONS.............cc.erieeiueriuriieesiesiieessestessaesssaessasssesssesssssssesssssssssessssesssssesssssssesseesssssssessss s4sessssssssssssssssesssesseessses s e s s eessee s s esss st ee b2 s es b e s e s s see e s et sesee et ee s eseseeesee L enesees s ee b s eedes b see b s sbee b s ee b s e b iee bt ee st es s b s enssestes st nsbenesssssessanesssssanssanesas | stsessassssssesssaenssesenes 1,021,480 990,000 20,350 XXX
Bonds - U.S. Political Subdivisions of States, Territories and P ions

213185 KL 4| Cook Cnty IL GO Ref-SerA 5.000% 11/...ccvvuummrrrverreerrisinsesissssesssessessessssesssssseesessssessssssssessssss | sesseeeees 06/15/2016.... | BArCIayS CaPIAl............ooooeeicccvveeeeessssessssssssesesessssisssssseesssssssssssssssssssssssssssssssessssssssssssssesssssssss | sssisssseesssssssssssssssssssssssssssssss | sosssssssssssesssssssssoons 3,300,550 2,750,000 1FE

213185 KM 2| Cook Cnty IL GO Ref-8er A 5.000% 11/..civvvvvvieerinnirirrsivseesissssssssssssssssssssesssssssssssssssssssssesessees | sesessseees 06/15/2016.... | BArClays CapHal............cvvweeeueurerirrsieissssnssessssssesssssssssessssssssssssssssesssssssssssssssssssssssssssssssssssssssssees | eossssssnssssssssssssssssssssessssssssssssns | sosssssssssssssssssssssssssses 2,985,600 2,500,000 1FE
2499999. Total Bonds - U.S. Political Subdivisions 0f States, TEITHOMES BN POSSESSIONS............uuuuiiuiisuurriiissiseisssissssssssosessssssssssssssssesssssssssssssssinss | esssiessssssseessssssoeseessse4E 4888804008814 EE 818881t snnsssssnnssssns | onsssssssssssssssnsnnssannd 6,286,150 5,250,000 0 XXX
Bonds - U.S. Special R and Special A t

29270C S8 9| Energy NW WA Elec Rev Preref COlUMDIA St...........cwwrrrrreermmmmmssrereessienseeesessssesssssssssssssssssens. | sovsssseens 05/03/2016.... | TaX FTEE EXCNANGE..........uuueeerveessimmassessersesssssssssssseseessssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssse | sesssssssssssssssssssssssssssseesssssssssssnns | sessessssssssssssssssssssssnns 2,942,181 2,915,000 49,393 | 1Z

29270C  T6 2| Energy NW WA Elec Rev Unref Columbia Sta...........ccveuerrereeerreiieieienrssisseeesssssssesssssesssssnse | sesseeenes 05/03/2016.... | TaX FTEE EXCRANGE..........uvveeercrriiimeeiisieerreesessesssssesessssessssssseesssssssssssssesssssseesessssssssssssssesssssns | onmesssssssnsesssssonsessssssessssssssessssss | sesssmsessesssessessssmnessees 2,175,153 2,155,000 36,515 | 1FE

592647 CY 5| MetWash DC Airpts Auth Rev AMT Ref Ser. 06/15/2016.... | Morgan/JP/Securities - Bonds. ...18,366,900 15,000,000 1FE

592647 CZ 2 |MetWash DC Airpts Auth Rev AMT Ref Ser. .| 06/15/2016.... | Morgan/JP/Securities - Bonds. ....9,511,398 .7,800,000 1FE

592647 DB 4 | MetWash DC Airpts Auth Rev AMT Ref Ser. .| 06/15/2016.... | Morgan/JP/Securities - Bonds. ....8,759,200 8,000,000 1FE
3199999. Total Bonds - U.S. Special Revenue and Special Assessment ..41,754,832 35,870,000 85,908 XXX
Bonds - Industrial and Miscellaneous

000000 00 O | Duke Finance LLC 1tLiEN TLNET 7.00.......ccmiiriiiimmeriicriessisessssesssesesssesssesessssesssssssnesess | cosssesnees 05/23/2016.... | Credit Suisse First Boston 211,250,000 | oo 12,500,000 4FE

000000 00 O] Yum Brands Term Ln BNt 1 3.192% 06/16.............ccceueemmmumeeermrerimmmmmsmssessssssesssssessssesssssssssnnnssses | cesessesees 06/28/2016.... | GOIAMAN SACNS & COMPANY.....vvvvvreveuieerrreerssssssssmsssssssssssssssssesesessssssssssssssssssssssssssssssssessssssssssssssses | sesssssssssssssssssssssssssssessssssssssssnns | sosssssssmmssmesssssssssssees 6,467,500 6,500,000 3FE

00241Y AB 0| AVSC Holding (PSAV Presen) 18tLIen TEM........c..vuumrrermerrneernniieeemeessssesssesesssesssssesssssssneees | sosseesnee 04/28/2016.... | TAX FIEE EXCRANGE.........vverrereeiieceineeiseesisesissesssesesssessssssssssessssessssssesssessssssssssesssssssssssssssssssnnns | sseesssssessssssssssesssssesssssssssnssssnnses | soosesssmsesssssssssessssessssesssns 7,606 7,634 AFE

00817Y AU 2| AetnaincBasic 2.400% 06/15/21........cccccuuumreereemenmsinsnssssssssesssssssssssssssssssssssesssssssssssssssssssesss | soosssssees 06/02/2078.... | CHIGIOUD....vvvvvevvvveeessseeerreeessssssseeesseesssssssssssssssesssssssss s s s sessssssssns | wessssssssssssssssssssssssassssssssssssssssnns | sesssssssmmssssssssssssssssnns 9,999,000 | .oovvvrveuunrrrrrierrenenne 10,000,000 2FE

00817Y AV 0 [ AetnaincBasic 2.800% 06/15/23.........cc.couumreeremeemmminsssssssssseesssssssssssssssssssssssesssssssssssssssssssesss | soosssseees 06/02/2016.... | Citigroup. 213,979,560 | covvvvvveverieeerinenns 14,000,000 2FE

00817Y AW 8| Aetna INC ST Nt 3.200% 06/15/26.......eeoeeeeeeeeeeeeeeeseesceeeeeeseeeseesseessessesssssssesssessseesseseseessessesseesseenes | corveersns 06/02/2016.... | UBS WarbUIG LONAON.......cvvvvuuuicrirrmerriismereesseesisseeesessssesssssssssssssssnssssssseesssssssssessssssssssssssssssses. | ommesssssssssesssssonsesssssnessssssnesssses | sessmseessssssesssssssnessees 1,992,520 2,000,000 2FE

03765P AA 1| Apidos CLO CLO Ser 2015-21A CIAT 2.0B......coouucvmercrreesnerrissnserissssessssssssssssssssssssssessssss | sosseseenes 05/24/2016.... | MOrGan StANIEY & CO INC.......couuuvverruuerrererreissserisssesssssessssssssesssssssessssssesesssssessssssssessssssssssssaes. | onsesssssssssesssssnsessssssessssssssessssns | sesssssssssssesssssssnessees 9,990,000 | ..ooovrverrrireriiniiinns 10,000,000 22,348 | 1FE

05531F AV 5| BB&T COrp St Nt 2.050% 05/10/21......oooormmerrireeeriesisesrissssesssssessessssesssssssesssssssssssssssessssssnssssses | sessseeses 05/05/2016.... | DEUISCNE BANK SECUNHES..........veoreersieeseisssiisscessessssss st sssssssssss st ssssssssssssssssssssssssssssssssns | sssssssssssssessssssssssssssssssssnsssssnssss | sosssssmsssssssssnnssssnnsssnn 8,491,160 8,500,000 1FE

05538B AH 8| BE Aerospace Inc Term LN Nt2 4.000% 1........vvvvvrrerrerrmeemmessssresssessessssessessssesssssssssssssssessesssnns | sosseseeses 06/01/2016.... | TAX FTEE EXCNANGE.........vvveeieriirsieis it sssssssssss st sssssssssssssssnsss | oessssssssssesssssssssssssssnnsssnssssnssss | sosssssssssssssssnssssnnssnnn 1,789,429 | oo 1,789,429 3FE

05618L AA 4| Babson CLO Ltd CLO Ser 2014-IA CIA 2 06/01/2016.... | MIZUNO SECUHES INC......vvvvvveeesseecrrrrieeessssmieesssssesssseessssssssssssesssssessssssssesssssssssssssssssssssssssses | wessssssssasssssssssssssssmsessssssssssssnns | sossessssssssanesssssssssssees 9,918,000 | ..oovvrvvvunrrrrriiiiiienne 10,000,000 27,533 | 1FE

1248EP BM 4 [ CCO Holdings LLC Hgh Yid Sr Nt 5.750%. .| 05/23/2016.... | TAX FIEE EXCHANGE.......covvuuuuuuerriiveesssemesieeesssssesssssssseesssesssssssssseseessssssssssssss s ssssssss s sssssssssson. | sessssssssssssmnesssssssssssssnsssssssssssses | soseessssssssssssssmmnnssssees 9,024,647 9,000,000 140,875 | 3FE

12543K  AJ 3| Community Health Systems INC TErM LN A N......o.oureerreeereiereeeseessssesesessseesssessssessssessssessssneees 05/31/2016.... | Tax Free Exchange 92,685 93,056 8 | 3FE

12543K AL 8| Community Health Systems INC TEM LN F N.......ooureueeeeeeeeciereeeeieeeesseesseeessseesssesssssessssssssnns | coveesnnnee 05/31/2016.... | Tax Free Exchange 359,744 359,744 74 | 3FE

12543K AM 6 | Community Health Systems INC TEMM LN G N......oouuurrveuuereeieemeriseeresesseessseessessseessssssssessssnse | sessneenes 05/31/2016.... | TaX FTEE EXCRANGE.........uurveeenerrieiieeiiiieesseis e ssssssssessssesssssseesssssssssssssss st sssss e ssssssssssstsns | mesessssssssesssssnesssssnssssssssnsasessen | sosmsessssssessessssnnesssssnnenes 12,738 12,738 6 | 3FE

12543K AN 4 | Community Health Systems INC TErM LN H N......ooouuirviieriinecreriseeesiessesissesssssssesssssssssessssnse | seseneenes 05/31/2016.... | Tax Free Exchange. 23,354 23,437 10 | 3FE

125896 BP 4| CMS Energy Corp Sr Nt 3.600% 11/15/25........covvuuuireermeeersssseseesissessessssssssssesessssssessssssssesssnns. | cvssesnnee 06/22/2016.... | Various 211,056,497 | 10,544,000 29,197 | 2FE
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125896 BQ 2| CMS Energy Corp Sr Nt 3.000% 05/15/26.........ccuuuuummrrrereeemmmseseseseessssmmssssssssssssssessssssssssesssssssssnns. | sossssseees 06/22/2016.... | GOIAMAN SACNS & COMPANY....vvcevvresuuirerrseessssssasssessssesssssssssssessssssssssssssssssssssssssssssssssssssssssssssssssssssss | wosssssssssssssssssssssssssssessssssssssssnns | sessessssmmssssssssssssssssnns 7,045,500 | .oooovvrrnreeriniinnins 7,000,000 29,583 | 2FE
12670N AB 9| CWGS Term Ln Nt6 5.750% 02/20/20..........cccoeveermrmnneereeeeessssssssssesssssessssmsssssssssssssssssssssssssessssses | seesssseees 05/31/2016.... | Tax Free Exchange ...34,920,428 35,147,335 2,772 | 3FE
16163Y AC 8 | Chase Mortgage Finance Corpora RMBS SEr..........ccooucrverrreeiirrisnnessssnsessssssssessessssessssssessssss | sessseenes 06/03/2016.... | MOrGan/JP/SECUMHES = BONAS.........cvvveuuecrrrisricreiisieesissssssessssesssssssees s sssssssesssssssesssssssessssssesess | nseessssssssesssssssesssssessssssssessssns | sessssssssssssesssssssnessens A760,363 | cooooorerrieeenriin 4,733,736 3,236 | 1FE
23338V AB 2| DTE Electric Co SrNt 3.650% 03/15/24.........ccovvcrvvviiicsriernsiiceciissssssessssiisssisssssssssssssssssssssssesens | covsssseees 06/30/2016.... | KEYCOM....covvvveveiiuuaerrsieeiismssmiissssssssssiss s ssssss s s ssessssss s s sssssss | wosssssssaassssssssssssssssssessssssssssssnas | sosssssssssssassssssssssssnes 1,103,370 | oo 1,000,000 11,254 | 1FE
24422E  TH 2| Deere /John/ Cap Corp MT SENE 2.850%......c.cuurvuureummerimermimerrisersssessisesssesssssesssessssssssesessesssses. | sesesseens 06/07/2016.... | Citigroup. 2,999,490 3,000,000 1FE
26441Y AW 7 | Duke-Weeks Realty LP SNt 3.875% 10/1......ccccuuueerrrecemmmmmmmrnrsssssssssssssneessssssssssssssssssssssssnes. | covsssneees 06/28/2016.... | GOIAMAN SACNS & COMPANY......cceurvruuierrrrieesssmassainrssssssssassssseeeessssssissssssssssssssssssssssssssssssssssssssssssses | wesssssssassssssssssssssssssessssssssssssnns | sossessssssssnesesssssssssses 3,510,375 3,300,000 26,996 | 2FE
26441Y AZ 0 | Duke-Weeks Realty LP SrNt 3.250% 06/3, 06/2312016.... | VAHIOUS......cooooeerereeevveeesssssssesssssssssssssssssssssssssssssssssessssssssssssssssssssssssssssssssessessssssssssssssssssssssssssssnsses | sossssssmssssssssssssssssmnssesssssssssssnns | sssssssssmssnsmmmesssesssssnnns 9,639,810 9,700,000 1,616 | 2FE
29103D AD 8| Emera US Finance LP SrNt 2.700% 06/15 .| 06/09/2016.... | Morgan/JP/Securities - Bonds ....4,995,150 5,000,000 2FE
29364D AQ 3| Entergy Arkansas Inc 1stMtg Bd 3.750%. .| 06/01/2016.... | KeyCorp. ...2,371,886 2,200,000 25438 | 1FE
29364D AS 9 | Entergy Arkansas Inc 1st Mortgage Bond 06/16/2016.... | MOrgan StANIBY & CO INC........cuuuvveeruerresierreeisssrsesssseresssseesssisssessssssssssssssessssssesessssssesssssssssssssns | sommesesssssssesssssssessssssessssssnessssss | sessssessessssesssssssnessess 6,581,340 6,000,000 12,333 | 1FE
29364D AU 4 | Entergy Arkansas INC 1StMtg BA  3.500%..........cvuuuuuerreermcermeimmrressmesssssseessssssssssssssessssesesssssnes | sesssseenes 06/13/2016.... | MOrGan StANIEY & €O INC.......couuurvverruaerrererriiissseesssseesesssesssssssesssssssessssssesesssssessssssssesssssssssssssns. | meessssssssesssssssessssssessssssnsesssses | sessmsesssssnessessssnessees 2,166,000 2,000,000 14,583 | 1FE
31677Q BG 3 | Fifth Third Bancorp Sr Nt 2.250% 06/14............crrererrmeervisiersisesssssmsessessssessssssesssssssessssssesessens. | sessseeses 06/09/2016.... | DEUISCHE BANK SECUNMHIES...........rvecverrteeeeeeieeis ettt ssses s ssees s sessssessesssss s ssesssessasssanns | svseesssssssssssssssssessssssssssesssssssens | esssesssesssasssnssssssssesenn 9,992,500 | ooveereerieereenieniens 10,000,000 1FE
38081E AA 9| Golden Bear RMBS Ser 2016-1A CIA 3.75......corrirreiieeseesssesisneesssssssssssssssssssssssesssssesssnes | sosseseenes 06/15/2018.... | NGEXIS......crvveeseerressserssissisessssessesssssessssssses s sssss s sessss bbbt nnsnse | isseessssssseesses s s snenns | sessseessess s 7,500,000 | cooocvverrieriirnniienns 7,500,000 1

42770Q AA 0| Hero Funding Trust LBASS Ser 2014-2A Cl......ccvvurvvernereernnesresmsssssssesssssssesssssssesssssssesssssnne | sossessenes 05/09/2016.... | Credit SUISSE FIrSEBOSION.............correereieieeiiesieiesceses s essssssesssssssssss st sssses st ssssssssssssssssss | ssssssssssssessssssssssssssssnsssnssssnssss | sosssssssssssssssnnssssssssenn 2,116,875 2,081,745 11,998 | 1FE
44701P AV 6| Huntsman International INC St ASELIEN T........cvvvuvveieurrrieiissrsissersiiiessesisnsssssssisssssssssssssssnns. | sovsssinns 05/10/2016.... | Bank of AMEriCa BISD DEAIET.............ccoevvvivierisiiiiisiiissesissssssissssssssssssassssssssssssssssssssnnes | onssssssssssssssssssssssssssssssssssssssssss | sossossssessssssssssssnsssess 4,912,626 | ..o 4974811 3FE
45257# AA 9| Impact Childcare LLC CDO ReVOl Nt SEr200...........cveummremmrermrereenssrsssssenssssssssssssessssssessssssssnees. | eeveseeees 04/15/2016.... | Interest Capitalization 6,749 6,749 5.
458140 AU 4| Intel Corp St Nt 2.600% 05/19/26.........ccvvveevveesssreseeersseessssmsssssessssssssssssssesssssssssssssssssssssssssssssnnns. | sesssssnnas 05/12/2016.... | MEITILYNCN.....rrvvvvverrrriaceessveesssssssesssssssssssssssssessssssssssssssssessesssssssssssssssss s sssssssssssssssssssssssssssss | sessssssssssssssssssssssssssssessssssssssssnns | sessesssssmsssnssssssssssssnns 9,974,600 | ..oovvrrverrrrrririinnnne 10,000,000 1FE
58504F AC 9| Medpace Holdings INC T LN NEB  4.75........veemeeereerreeeeeeesseeesesesseeeseseesseeesssssssssesssssssssssssns | covesssnnes 06/30/2016.... | TAX FIEE EXCRANGE.........vevererieieeennceteecsseseeessseeessseesssesssseessseesssss s ss s sessssssssssssssssssssnsss. | vsesssssesssessssssesssassssssssssmssssssssss | sesssssssssssesssnsssssnessann 5,402,448 5,380,232 672 | 4FE
58504F AC 9| Medpace Holdings INC Term LN Nt5  6.00.........coccuuumrreuumerrmrieereeisnssesesessssseeessssssssssssssessesnnes | sessneeees 05/31/2016.... | TAX FIEE EXCNANGE........oucvvecveeicvtcseecstes et sas bbb ssssssessss | sueesssesssssssessssssssssssssssssenssssssnnss | esseesssssssssssssanssanssansses 729,734 727,058 192 |4FE
60662W AJ 1| Mitchell International Inc 1st Lien TL N 04/29/2016.... | TaX FTEE EXCNANGE.........uuueereveessssiaeesereesssssssssesssseesssssssssssssssssssssssssssesssesssssssssssssssssssssssssssssssses | sossssssssssssssssssssssssmsesssssssssssssans | seseesssssssssnssssssssssssssnas 34,002 34,117 4FE
60871R AF 7 | Molson Coors Brewing Co Sr Nt 2.100% 0. o] 06/28/2016.... | MEITII LYNCH....cvvvvrverviesraeresseressesesessseessssseessessssesssssssses s ssssss e sssssssssssssssssssssesssssssesssssnss | sesesssssssessssssesssssnsssssssessessssonns | onsessssssssssssssnnessssenne 7,497,150 .7,500,000 2FE
60871R AG 5 | Molson Coors Brewing Co Sr Nt 3.000% 0. .| 06/28/2016.... | Bank of America BISD Dealer. ...10,483,725 0,500,000 2FE
651229 AZ 9| Newell Rubbermaid Inc Sr Nt 5.000% 11/ 04/20/2016.... | TaX FTEE EXCRANGE.......ovuurrevescrressieeriiisesseissessessssesessssesssss s sssssssssssssss st essssssssesssssssessssns | nmesssssssssesssssnsesssssessssssssessssns | sessassssssssnesssssssneseess 6,216,993 6,135,000 144,854 | 2FE
651714 BE 6 | Newpage Corp Rollup DIP Nt 1 10.500% 07.........coovrvevuurmreeimnnriiiesssiisessssissesisssssssssssssssissnss | sossennenns 06/07/2016.... | Interest Capitalization 60,748 60,748 4FE
651714 BE 6 [ Newpage Corp Rollup DIP Nt 1 10.500% 07.........ccovuurmmmrmememmirnniensinesisessissssesessssesssssssissesssns | covssesnees 06/29/2016.... | TAXADIE EXCNANGE........vvurrviurriisiintiiseiresessessesesss st sess st bbb st sbsesbssenssins | soetsssseesssetssssesssssst e ssssentenenss | toessssnsesssssssssessssesssen 957,061 | vvvererrieniierrienens 1,472,401 31,861 |4FE
666807 BG 6| Northrop Grumman Corp Sr Nt 3.250% 08/.........ccccvvvverummmmmmmserreessiamssmeeseesssssesssssssessssssssssssnnes | ceeessesees 06/30/2016.... | Citigroup. 216,109,250 | oovvvvvveerieeeerriienns 15,000,000 209,896 | 2FE
68389X BL 8| Oracle Corp SNt 2.400% 09/15/23.........ccvvvvveermmmmsineeereeesssmmmsmsessssssssssssssssssssesssssessssssssesssssssssssns | sossssseees 06/29/2016.... | MOrGAN/JP/SECUIIHES = BONMS.......cvvvvveeuesrniaaseerresieesssssseeessssissssssssessssssssssssssssssssssssssssssssnsssssssssss | sessssssssasssssssssssssssssessssssssssssnns | sosssssssmsssnnssssssssssssesd 6,998,810 | ..oovvvrvrnrrrrrrriiininns 7,000,000 1FE
68389X BM 6 | Oracle COrp St Nt 2.650% 07/15/26.........covvvvvermmmmrrsenereeesssmmmsssessssssssssssssssssssssssssssssssssssesssssssssssns | sossssssees 06/29/2016.... | MOTGAN/JP/SECUIHES = BONMS......cvrvvvvveussssisaseeeseriessssssseeesssssssssssssssssssesssssssssssssssssssssssssssssssssssssss | sessssssssssssssssssssssssmsssssssssssssssanns | sessessssmmssnsssssssssssnnns 9,962,400 | ..oovvrrveerrrnriinrinnnne 10,000,000 1FE
68557N  AC 7 | Orbital ATK Inc St Nt 5.500% 10/01/23.......vvvveeermmmmmeenerreseesssmsssssssssssssssssssssessssssssssssssssssssssssssns. | sossssseees 05/17/2016.... | TAX FTEE EXCNANGE.........uuuuereveessssssaesssrsessssssssssssssesssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssnss | sesssssssssssssssssssssssssssssssssssssssssnns | sessessssmmssnssssssssssssnns 1,032,537 | oo 1,000,000 7,028 | 3FE
693304 AT 4| PecoEnergy Co 1stMig Bd 3.150% 10/15........urvveummrrrrererrrissssrisiseesessssesssssssssssssssessssesessesss | sessneeses 06/22/2016.... | DEUISCHE BANK SECUIMIES...........vveoceerrteceeeeieeis e st ssees s sessssessesssss s ssesssessasssanns | svssesssssssssnsssssssessssssssssesssssssens | esssssssasssasssnssssnssaesens 7,922,550 | oooeereerieeieeeieeienias 7,500,000 47,250 | 1FE
69352P AL 7 | PPL Capital Funding INC St Nt 3.100% 0.......ccvveveerrreemmmmerisseessssseessessssesisssesssssseessssssssessssssssees | soseeseeses 05/12/2016.... | WEIIS FAIGO.......courvvereierereisseriseissssissessssssssssssesssssssesssssssssssssssssssesssssssssssssssssssssessssssssssssssssssssnssss | sssssssssssssesssssmssssnsssssssssnsssnnssss | sosssssmsssssssssnnssssnesssnn 8,988,480 9,000,000 2FE
70069F AZ 0| Park Place Securiies INC RMBS S€r 2004-..............ovvuriemsiirinsiesnsssnssssnsssssssssssssssessssssssssessssnsss | sosssssnes 06/27/2016.... | RAYMONA JAMES & ASSOC INC...vvvvvvvvverrirrrissesrisisssssissessssssssssssssssssssesssssssesssssssesssssssssssssnesss | somsesssssssssesssssnsessssssssssssssessssns | sessssessesssessessssnesenss 4,597,125 5,200,000 648 | 4AM
71677H AB 1| PetSmartinc Term Ln NtT 4.250% 03/10.........vvvrmurreermereesssneessssessssssessssssssssssssssessessssssssssnes | sesssseenes 06/14/2016.... | Tax Free Exchange. 221,842,982 | 21,810,812 3FE
737679 DG 2| Potomac Elec Pwr Co 1st Mortgage Bond 06/28/2016.... | Merrill Lynch 30,341,680 | .ovvvvvveeriienns 27,857,000 286,642 | 1FE
760759 AR 1| Republic Services Inc SrNt 2.900% 07/. .| 06/21/2016.... | Various. ...20,031,970 20,000,000 2FE
797440 BU 7| San Diego Gas & Elec Co 1stMtgBd 2.5 05/16/2076.... | CHIGIOUD....vvvvvvvvveeeeasseeereeeesssssseseeseesssssssssssssssessssssss s s ssssssssesssessnssss | wessssssssssssssssssssssssssesssssessssssnas | sossesssssssssssesssssssssens 4,983,750 5,000,000 1FE
80875A AK 7 | Scientific Games Corp Term Ln B-2 Nt5..........ovvvreerceneeeeceesesneeessesseesssesssssssssessssesssssessss. | sesssoneees 05/31/2016.... | Tax Free Exchange 214,602,857 | oo 14,635,382 4878 | 3FE
842587 CU 9| Southermn Co SrNt 2.950% 07/01/23.........cceueervreremmmmmssseesessesssssssssssssssssssssssssssssssessssssssssssssssssses | sessssseees 05/19/2078.... | CHIGIOUD...vvvvvvvvvvveeessserrreeeessssssseeeeseessssssssssss s sssss s s sins | Hessssssssss s s sesss st | sessessssnsssssssnsssssssseend 4,995,750 5,000,000 2FE
842587 CV 7| Southemn Co SrNt 3.250% 07/01/26.........ccvevvvrvvemmmmmsssssereseessssssssssssssssssssssssssssssssesssssssssssssssssssses | sessssssees 05/19/2016.... | Citigroup. ...19,927,600 20,000,000 2FE
845743 BP 7 | Southwestern Pub SVC Co 1StMIG BA  3.3.......cmiiiiriiieciiriisneeriscesesssseesssssesessseesssssessssses | sesseneeees 06/16/2016.... | WEIIS FAIGO......vvvvereerresserressisssissseesesssessessssssssssssee s sessss e ssssss st ssss s ssstins | oseessssssssesssssssess s sesssssissesnssns | sesssssssssssssesssssssneseses 2,130,100 2,000,000 1,100 |1FE
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86358E HQ 2| Structured Assetnv Ln Tr RMBS Ser 2004.............covveueriumermmmisneeresisnssissseessssssessssssssessssssseees | soseeseeees 06/24/2016.... | MOrGan StANIEY & CO INC.......ccuuurvverruerresierresisssesessseesssseesssssssesssssssessssssesesssssessssssssesssssssssssssns. | ommesesssssssessssssnsessssssessssssnessssss | sessmsessssssesssssssnessees 9,588,250 | ..evvvverrrriirrnieenne 10,316,879 714 | 1FM
86686B AC 9| Sun Products Corp Term LN B INt3 5.500.........cceveurreermreereeesnreeseeesesessnsessesesssssssessssssssssssssssnnss | sesssoneees 06/02/2016.... | MOrGan/JP/SECUMHIES = BONAS.........cvvvuurerrrreerrrrerissmcrsisssessesssessssssseessssssessssssesssssssessssssesssssseeess | ommetesssssssessssssessssssessssssnessssss | sessmsesssssssesssssssnessees 2,983,750 3,000,000 4FE
86686B AC 9| Sun Products Corp Term LN B Nt3 5.500.........ccreermmermererrensmmresissesssisessssssssssssssssssssssenns. | oosseseenes 05/31/2016.... | TAX FIEE EXCRANGE........uvverreriiereiceseitsseess st ssssssessssesssssss s sssessss s ssssss st essssssssssanss | seeessssssssnssssnssssssssssssssesssssnsss | ssnssssnssssnsssssesssssnssssnnees 37,459 38,279 12 | 4FE
86787G AJ 1| SunTrustBank Sub Nt 3.300% 05/15/26............cccemmrerrrrrveeriisassnncesrsssisimmssssssssssssssssssssssessssssssnnns | covsssseees 05/12/2016.... | VAHIOUS.......oreeeerrrervvvseeessesssssssssssessssssssssssssssssssssssseessssssssssssssssessssssssssssssesssesssssssssssssssssesssssssssssanssns | soossssssssssssssssssssssnsssssssssssssssnns | sssssssssmsmssmmeeessssssssnnns 9,454,960 9,500,000 275 | 2FE
91159H HM 5| US Bancorp Sub NtMTN  3.100% 04/27/26..............cccommmmmnevvrrveimmmissssessssssssssssssssssssssssssssssssssssses | covsssseees 05/18/2016.... | Merrill Lynch ..10,043,900 | .oovvvvvevrreiiiinns 10,000,000 23,250 | 1FE
931427 AN 8 | Walgreens Boots Alliance St Nt 2.600%...........cveurreeuerrmereemenrisereisesessesssesssssessessssssssseessssesssene | sosseesnes 05/26/2016.... | Bank 0f AMENCA BISD DEAIET............ovvrieiiriireiississsisciss st esissssses s sssssesssssssessssssssssssns | sssessssssssssssssssssessssssssssessnsssons | onssossssssssssssssssssseseed 6,996,080 | .oooovvreiierieieiinne 7,000,000 2FE
931427 AQ 1| Walgreens Boots Alliance Sr Nt 3.450%. 05/26/2016.... | MEITIlLYNCH.....ovvorvereviiriceiissseessessssssses s sesssseessessssasssssssssssssseessssssssssssssssessssssssssssssssssssses. | onmssssssssasesssssssesssssnssssssssessssss | sessssessssssesssssssnsssess 6,483,620 6,500,000 2FE
98389B AR 1| Xcel Energy Inc Sr Nt 3.300% 06/01/25 .1 05/09/2016.... | Morgan Stanley & Co Inc. ..833,568 800,000 11,807 | 2FE
000000 00 O | Grupo Famsa SA de CV Sr Nt 7.250% 06/0. 06/22/2016.... | Direct 25,000 131 |4FE
000000 00 0 | Cosan Luxembourg SA Sr Nt 5.000% 03/14.........coocrrrrermmrerismneeriisseesessssessssssssessssssessesssseseeses Frrnnes 05/11/2016.... | Direct 825,000 6,410 | 3FE
000000 00 O [AES El Salvador Trust Il Sr Nt 6.750%. Frrnees 05/10/2016.... | DITECL...vvveuorrveeeereveiseeeseseseessessssesessss sttt sneens | oiettsssssetssss st ssssessennenes | sessenessessssessessssnenessen 844,688 | ..o 1,025,000 7,753 |4FE
000000 00 O [AES Andrs/Dmcn Pwr/ltabo Sr Nt 7.950%. S 05/04/2016.... | DIFECL.....ccvereeeeeeeeeeeeteee ettt sees ettt ss et ss s s s s s s ssnssaessenssses s sensasnns | steesssesssessessesssensessssesssenssestannes | enbiesssessasssenssanssaessannenn 979,840 | covoeveeeeeeeeeene 1,000,000 4FE
01448Y AE 3| ALESCO Pfd Fdg Ltd ABS Mezz Nt Ser A7 Cl R...... 06/23/2016.... | Interest CapaliZaion.................irivecueuuumiieiririiiiiiiiesssieississsssssssssssss s ssssssssssssssesssssssss | cossssmissesssssssssssssssssssssssssssinns | sisssssssssssssssssssss s 30,615 30,615 6FE
05618D AA 2 |Babson CLO Ltd CLO Ser 2014-IACIA1 2 oo 06/01/2016.... | Morgan Stanley & Co Inc. 5,535,570 5,550,000 15,393 | 1FE
134638 AC 9| Camposol SA Sec Nt 10.500% 07/15/21 Froones 05/24/2016.... | TaXable EXCRANGE.........cvvvuurriiiiririeiiisiesssisssssssssss s sssssssssssessssesssssssssssssssssssssssssssssnnnns | onsssssssssssssssssssesssssssssssssssissesss | sessesessesssssssssssnssssssnnd 637,560 828,000 725 | 5FE
134638 AC 9| Camposol SA Sec Nt 10.500% 07/15/21 Froones 05/24/2016.... | TaX Fre@ EXChANGE..........cvveeeriicis i ssssssssssssssssssssssssssssssss i ssssssssssssse | onsssssssssssssssssssessssssssssssssssssssss | sessasessesssssssssssssssssssnnn 211,750 275,000 241 | 5FE
22112E AC 2| Cosan Luxembourg SA St Nt 7.000% 01/20...........cmrrvreermmrmrmermeeressssersessmseresssneesssssessssssssessssssnes Froones 06/09/2016.... | DIFECL....veeuerreeeeesreemssereesesseeseeesssesiss s sssss st ssssssssessannnes | seeesssssssesssssssessssssensssssssesssses | sesseseessssssessessssnsssees 1,030,712 | covoerrereerireeenns 1,050,000 3FE
65557C AS 2 | Nordea Bank AB Sr Nt 2.250% 05/27/21 R 05/23/2016.... | Morgan/JP/Securities - Bonds. ..10,966,450 | ...cvvverrerirrienne 11,000,000 1FE
714264 AD 0 | Pernod Ricard SA Sr Nt 4.450% 01/15/22. Frvrnees 06/30/2016.... | Various 214426520 | e 13,100,000 268,001 | 2FE
714264 AH 1| Pernod Ricard SA Sr Nt 4.250% 07/15/22. R 06/30/2018.... | VAHIOUS.....cvvvveeeeereessareessssseeseessessessssssesssseesss s ssssssssssssssse s sssss s sssss s ssss s esssssssessssnns | osetesssssssesssssssesssssessssssnsesssses | sessseessssssnesssssssnessees 5,271,720 | coovvvveceeerrrii 4,800,000 96,900 | 2FE
714264 AM 0| Pernod Ricard SA Sr Nt 3.250% 06/08/26. . | 06/16/2016.... | Various ...22,304,423 22,100,000 14,517 | 2FE
71645W AN 1 | Petrobras Intl Fin Co Co Gtd Nt 7.875%. 05/26/2016.... | Direct ..566,100 555,000 9,227 | 4FE
71647N AP 4 | Petrobras Global Finance Sr Nt 8.375%. Frvrrees 05/1712018.... | DIFECE ... seeessssessss s s ssssssss s sssssssssssssssssesesssssssssssssnessenss | sosssssssssssssessssssssssssssssseesssssssens | eevsssssssssssssseseeeeeessssnnns 548,471 554,000 3FE
74041E AC 9| Preferred Term Sec Ltd XVILBASS MezzN R 06/28/2016.... | Interest Capitalization 20,777 20,777 6FE
N54468 AD 0| MARFRIG Holding Europe Sr Nt 6.875% 06 Frvrrnes 06/22/2018.... | DIFECL....cvvvvvveeeeeeessseeeeeeeessssssssseesssesssssssssssesssssssssssssssssnassssssssssssssssssssesssssssssssssssssssssssssssssssssssessesss. | sossssssssmmsssssssssssssssmsssesssssssssssns | svsssssesssssssssmenesesssssssnns 350,875 350,000 201 |4FE
P19189 AA 0| Camposol SA Sr Nt 9.875% 02/02/17 Frns 05/09/2018.... | DIFECL........vvveeeeeeeeeseseeeeeeeeeeeeesssseesseeessseeessseesssessssssssssssss s ssssesssssssessssssssssssssssssessssssssssssssssesssees | sosssssssmsssssssssssssssimsssssesssssssssens | svsssssesssssssssesseeseesssennes 164,399 211,000 5,788 | 5FE
3899999. Total Bonds - Industrial and Miscellaneous. 525,983,030 522,241,714 1,556,226 XXX
8399997, TOtAl BONAS = PAM 3.......oovveooorereereeieiseiieessessissseese s s sessss s eessss st sennes | nsessessssesssseseessssssesseses 577,653,274 566,931,714 1,670,151 XXX
8399999, TOAI BOMMAS.......ovvveereerreiesrcrrieisiereesesseesisssesss e ssss s eessisseenes e 577,653,274 566,931,714 1,670,151 XXX
Common Stocks - Industrial and Miscellaneous
293792 10 7 | Enterprise Products PIIS LP COM........ccuuucrrrisrcrreiiiesiissesssssssessssssseesissssssssssssessssssssssssssnesssses | sesseeeses 05/20/2016.... | Various. 352,300.000 | .ovoerreerrrerierieeiennd 9,377,454 XXX |
37518B 10 2| GIgamon INC GIGAMON INC......uuuuurvremmerrresserreessesissssssssssssssssssssesssssesssssssssssssssssessessessssssssssssssnns. | sosseseeses 05/10/2016.... | Merrill Lynch 7,882,000 | .oooorrennrirerniireriinens 240,637 XXX |
86764L 10 8 | Sunoco LOgistics ParNers LP COM.........ciuururrecerrreimmmreessseesssseesssssssssssssssessssssesssssssssssssnses | sessoseenes 06/07/2016.... | Various. 281,000.000 | ©ovvoooreeeriiiereieenan 8,082,149 XXX |
90214) 10 12U IncCom 05/24/2016.... | Merrill Lynch 7,997.000 ..222,716 XXX L
96949L 10 5| Williams Partners LP Com 05/06/2016.... | Various 175,300.000 5,064,769 XXX |
9099999. Total Common Stocks - Industrial and Miscellaneous. ...22,987,725 XXX | i 0 XXX
Common Stocks - Parent, Subsidiaries and Affiliates
81052# 10 3 | Scotisdale INdemNity NS CO..........crrveereiiiiiieerrii e eesseeesss s ssessssssssssesessesssessssnses | sessneenes | 05/25/2016.... | Direct 8,334.000 | ...ovveverriireerrrise 500,040 XXX K....
9199999. Total Common Stocks - Parent, SUDSICIANIES ANG AfIALES..............ccc.oiveeiiiiie ettt s s e s et s s st es s s b esbaessesbses Saeessesssesssesssesses s eesses s esbseeses b s ba s es s s ee b s b s e s eee e 22 ee s s e et e s s eee s ee b s e b eebsee b s s b see b s e b e e b e b e e b e b s b s st e b e e s b esbae b s e s b aes s s e esbanssanebanssanesans | besssesssesssesssssssnstessannes 500,040 XXX | e 0 XXX
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1 2 3 6 7 8 9 10
Paid for Accrued Interestand | 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)
Common Stocks - Mutual Funds
63867N 21 6| Nationwide DEst 2055-C (SEE).....uuuuuuuuuuumuuummmssummmmmsmsssssmssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssseses | sssnnenes 06/14/2016.... | Direct 2.790 33 XXX L
63867N 50 5| Nationwide Dest2010-INS SVC (SEE)........cvvvvrvvvvvrerrrrrereeeieneeenseeeeeeeseessse s | i 06/14/2016.... | Direct 7.260 58 XXX |
63867R 24 1| Nationwide Growth FA-R SV (S€e)..........cvivvuuuummicnirrireiiissssssssrsvcsisisssssssssssssssssssssesssssissnnns. | covsssseees 06/10/2016.... | Direct 1.130 1" XXX |
63867R 50 6 | Nationwide Bd FA-R (SEE)........coiurrrrrrriviiiinrrerisiiiisissssssssssicsssssssseesssssssssssssssssssssssssssssssneseeees | covsssseees 06/30/2016.... | Direct 0.510 5 XXX |
63867R 61 3 | Nationwide FA-R (SEEM)........cccuuuuurrrrrieiieimierssiisicsisnneessssssssssssssessssessssssssssesssssssssssssssnsssees | sossssseees 06/10/2016.... | Direct 0.230 5 XXX L
63868C 77 1| Nationwide Ziegler WI TXEX Fd Inst (S€€M.........ccvvvmmrmrrrivvvrrrrssssssssnsssssssssssssssssssssssssssssssssssssssssssssssssess | covnnes 06/30/2016.... | Direct 8.490 85 XXX [
9299999. Total Common Stocks - Mutual Funds 197 XXX | i 0 XXX
9799997, Total COMMON SHOCKS = Pt 3.........rrvveeeriviesceeeissesessiesessis s ssesse s e seesnes | eossssssseeesssssssssssssessessenas 23,487,962 XXX | i 0 XXX
9799999, TOtAl COMMON SHOCKS........rvvveeerrereseereeessseeessseressssseeessss st eensssi s esessssssnesesssseesessssesseses 23,487,962 XXX | 0 XXX
9899999. Total Preferred and COMMON SHOCKS.............cucivuriiiceeieeeiiss ettt ss st s st ssss e sesss s sssssesssens esssssssnssasssssssnsssssanssan 23,487,962 XXX | s 0 XXX
9999999. Total Bonds, Preferred and COMMON STOCKS. ..ottt ettt st sestes esssessssessessssssssesssssanssans 601,141,236 XXX | e 1,670,151 XXX

(a) For all common stock bearing the NAIC market indicator "U" provide: the number of such issues................0.
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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 Bond NAIC
r Current Year's 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
g| Disposal Number of Shares Book/Adjusted Increase/ (Amortization)/ |  Impairment BJ/A.CV. Change in | Carrying Value at|  (Loss) on (Loss) on (Loss) on Received | Contractual | Indicator
CUSIP Identification Description n Date Name of Purchaser of Stock Consideration Par Value Actual Cost Carrying Value (Decrease) Accretion Recognized (11+12-13) B./A.C.V. Disposal Date Disposal Disposal Disposal During Year | Maturity Date (a)
Bonds - U.S. Government
137001 AA 1| Canal Barge Inc US Govt Gtd Title XINt.................. .| 04/01/2016. | Redemption  100.0000. 10,000 10,000 | v 10,101 | v 10,049 | oo [ e (49) (49) 10,000 | oo [ e | e (VI I 360 |04/01/2018... | 1FE.......
36202C 4P 5| GNMA Pool #2630 6.500% 08/20/28..................... .| 06/01/2016. | Paydown. 547 547 | e 575 | oo 570 [ oo | e (23) (23) BAT | oo | e [ e (V1 IO 14 | 08/20/2028... | 1....
36217D M5 0| GNMA Pool #190380 7.500% 06/15/17.................. . [ 06/01/2016. | PAYAOWN.........vvvvvrriciriiieieriens | evieieieiecisnsninnes | e 98 98 98 98 | e [ | e | 0 | e [ e 98 [ i | e | LU IR 3 | 06/15/2017... | 1....
36218C HY 4| GNMA Pool #218147 8.500% 05/15/17...........ecvene. . | 06/01/2016. | Paydown 785 785 | e 781 782 3| i | 3 785 | o | e | (U IO 28 | 05/15/2017... | 1....
38377W WS 9 | GNMA REMIC Ser 2011-82 CILP  3.250% 02......... . 06/01/2016. | PaydOWN.......cuiiiciiiieiciiirieieiins | ceieeicinieieeeinnienies | cveines 1,285,111 | ... 1,285111 | ......... 1,310,412 | .........1,287,950 (2,839) (2,839) | cooveeerieiciien | e 1,285,111 [ oo | e | e 0 17,463 | 02/20/2037... | 1....
38377X NE 8| GNMA REMIC Ser 2011-112 CI GN  2.000% 1......... .| 06/01/2016. | Paydown 2,078,241 | ......... 2,078,241 | ......... 2,069,816 | ........2,074,285 | ...coooovviiiciiniins | e 3,955 3,955 2,078,241 | oo | s | e 0 17,566 | 11/20/2036... | 1....
455780 AG 1| Indonesia (Republic of) AID SrNt 8.90.................. .| 06/01/2016. | Redemption  100.0000. 50,000 50,000 | .o 54,500 | ..ocooonvnn 51,789 (1,789) (1,789) 50,000 | ovoevrvereirnens | e [ e (0 [ 2,225 | 06/01/2021... [ 1....
491798 AA 2| Kenya (Republic of) AID Sr Nt 10.000% 1............... .| 04/15/2016. | Redemption ~ 100.0000. 58,824 58,824 | ..o 64,265 | .............. 60,154 (1,331) (1,331) 58,824 | oo | e [ (0 [ 2,941 | 10/15/2018... | 1....
911760 EJ 1| Vendee Mtg Tr RMBS REMIC Ser 1994-2 37B......... .| 06/01/2016. | PaydOWN..........ovvvmiivniirciiiinnens | coveriineiseniinnies | v 183,869 | ........... 183,869 | ............ 179,834 | ............ 181,780 2,089 [ oo | v 183,869 | ..voouvvvciiniiins [ o | e 0 | 5,118 | 06/15/2024... [ 1.....
911760 GT 7| Vendee Mtg Tr RMBS REMIC Ser 1995-3 1Z... .| 06/01/2016. | Paydown. ...104,640 ....104,640 107,553 ...105,928 (1,288) ...104,640 09/15/2025...
911760 HH 2| Vendee Mtg Tr RMBS REMIC Ser 1996-2 1Z......... .| 06/01/2016. | PaydOWN...........oveverveciirciiieniens | cevenieineieeniiennies | v 153,011 | oo 153,011 | e 152,250 | ..ooooeee. 152,382 | oo | o829 | e [ 629 | oo [ i 153,011 06/15/2026... | 1....
911760 LQ 7| Vendee Mtg Tr RMBS REMIC Ser 1998-2 Cl 1......... .| 06/01/2016. | PaydOWN..........cvveriveciircriieciens | ceveniinneieeniinnnies | v 102,771 | oo 102,771 | e 107,910 | coovoveee 105,401 [P:XI0) N IR I 102,771 06/15/2028.... | 1....
912828 KZ 2| US Treasury Nt 3.250% 06/30/16.............coorurrernee .| 06/30/2016. | Maturity 3,000,000 | ......... 3,000,000 | ......... 3,009,844 | ........3,000,774 | coooveverriveniinens | e (TT4) [ i | e (774) 3,000,000 06/30/2016... | 1....
912828 QF 0| US Treasury Nt 2.000% 04/30/16.............cocoevre . | 04/30/2016. | MARUMRY. ........o.cvoeviririciciinieciees | eveeeeninieeeereiens | s 6,900,000 | ......... 6,900,000 | ......... 7,165,586 | .........6,927,685 (27,685) (27,685) 6,900,000 04/30/2016... | 1....
0599999. Total BONAS = U.S GOVEIMMENL............ivviieieeeeieeiseesees ettt ettt ettt aniasiens | reirens 13,927,897 |.......13,927,897 |........ 14,233,525 | ........ 13,959,627 0 (31,732) 0 (31,732) (U P 13,927,897 XXX XXX
Bonds - All Other Government
000000 00 0| Provincia de Buenos Aires SrNt 9.950%.............. F| 04/04/2016. | Direct...........ccoovuueeee 322,701 306,159 289,930 291,127 560 | e | e 560 291,687 31,014 31,014 9,859 | 06/09/2021... | 5FE.......
000000 00 0| Argentina (Republic of) SrNt 7.500% 0.................. F| 04/29/2016. | Tax Free Exchange...........c.cccccoveee | vovvenvvenncicmnniinnnies | covieeeeees 350,000 350,000 350,000 | v | e | e | e | s 0 350,000 | oo [ e | e (VI IR 510 | 04/22/2026... | 4.....
000000 00 O | Islamic Republic of Pakistan SrNt 7.8................... F| 05/10/2016. | Direct..............coo...c... 294,100 325,000 261,950 | coovvverirnns B17 | o | e 317 262,267 31,833 31,833 14,688 | 03/31/2036... | 4FE.......
000000 00 O | Argentina (Republic of) SrNtSer NY 2.................. F| 05/02/2016. | DIrECt..........ooueveeeeriecriieniiiiiies [ coveeniiesissnienins | e 1,611,300 | ......... 2,520,000 | ......... 1,657,390 [ oooeoveeiecniiens [ e [ e (15,984) | .ooooveeeriieniis | v (15,984) | .cvvoovvvviienins | e 1,641,406 (30,106) (30,106) 6,021 |12/31/2038... | 6*..........
000000 00 0| Argentina (Republic of) SrNt 7.625% 0.. . | F| 04/29/2016. | Tax Free Exchange ..181,942 ....190,000 181,940 1 ...181,942 04/22/2046... | 4...
1099999. Total BONAS = All Oer GOVEIMMENL...............cveieeeieeceiiicieiici ettt ettt csessceeninnienrenins | erieiinn 2,760,043 | ......... 3,601,159 | ......... 2,741,210 | ............ 291127 | i (U [ (15,106) | ...vovvvcrrrrnnnd (U (15,108) | ..ovvvvrrrrnnnnd (U 2,727,302 0 32,741 32,741 | ........31,360 XXX XXX
Bonds - U.S. States, Territories and P
419792 FS 0 | Hawaii St GO Unref Ser DQ  5.000% 06/01............. .| 04/29/2016. | Tax Free EXChange..........cccoccevvees | coerervirereiiesieiiins | eveeinns 1,021,480 | ............ 990,000 | ......... 1,025,863 | .........1,024,581 (3,100 (3,100) | oo | e 1,021,480 [ oo | e | e 0 |....20,350 | 06/01/2020... | 1FE.......
68607L 7Q 4| Oregon St GO AltEnergy Proj SerA 55............... .| 04/01/2016. | Maturity..........ccccvvmninirriiiiicins | e [ e 615,000 615,000 612,638 614,923 [ .o | 7 7 615,000 [ ..oooiviiiiiics | e | e 0|.....16,913 | 04/01/2016... | 1FE.......
882721 LX 9| Texas St GO Trans Commn Mobility Fd 5.............. .1 04/01/2016. | Call ~ 100.0000........c0everrierrrererrne | cerrererrerereerernienieee | eevernees 7,715,000 | ......... 7,715,000 | ......... 8,011,565 | .........7,724,163 (9,163) (9,163) | covoeeeececven | e 7,715,000 [ oo | e | v 0. 192,875 | 04/01/2024... | 1FE.......
928109 NM 5| Virginia St GO Ser B 5.000% 06/01/17................... .1 06/01/2016. | Call  100.0000........c0everrierrrerenrne | cerrrrerrerereeernienieee | eeenned 4,015,000 | ......... 4,015,000 | ......... 4,434,808 | .........4,036,446 (21,446) (21,446) | cooveececees | e 4,015,000 | oo e | e 0. 100,375 | 06/01/2017... | 1FE.......
928109 NN 3| Virginia St GO Ser B 5.000% 06/01/18................... .| 06/01/2016. | Call  100.0000.........ccccuwimmreennces [ coimrniariicsniianins | v 4,500,000 | ........ 4,500,000 | ........ 4,603,343 | ........451929 | .o | (19,294) | oo | v (19,294) | oo | v 4,500,000 [ .ooovvviiniiinnin | i | 0. 112,500 | 06/01/2018... | 1FE.......
1799999. Total Bonds - U.S. States, Termitories and POSSESSIONS..............cuuuiiiiiiiiuiiiiiiiiieis oo | cvsians 17,866,480 | ........17,835,000 |........ 18,688,217 |....... 17,919,407 0 (52,926) 0 (52,926) [ 17,866,480 | ....cccoooenrnnnad 0 [ 0 [ 0. 443,013 XXX XXX
Bonds - U.S. Political Subdivisions of States, Territories and P
618769 FM 0| Momisville Boro PA GO Sch Dist Cap Impt.............. .| 04/01/2016. | MaHULY........ovvveeercivieciieciiiecies [ oo | e 1,025,000 | ......... 1,025,000 | ......... 1,105,443 | ........ 1,027,873 | oo [ i (2,873) (2,873) [ covveerrieriierins | e 1,025,000 | oo [ e | e 0 |.....25625 | 04/01/2016... | 1FE.......
618769 GE 7| Morrisville Boro PA GO Sch Dist Cap Impt... . | 04/01/2016. | Maturity 310,000 310,000 334,329 310,869 (869) .(869) 310,000 ...7,750 | 04/01/2016... | 1FE.......
64966L G6 2| New York NY City GO Unref Ser G 5.000%............ .1 04/111/2016. | Call  100.0000........c0cvevireieierns | crrereirireieieisireniens | cevees 12,740,000 | ........12,740,000 |........ 12,808,261 | ........ 12,747,245 (7,245) [[A721) 1 [N N 12,740,000 [ ..o | e | e 0| . 442,361 | 08/01/2017... | 1FE.......
64966L HL 8| New York NY City GO Unref Ser G 5.000%............ .| 04/11/2016. | Call ~ 100.0000. 9,970,000 9,970,000 |........ 10,067,709 9,974,184 (4,184) (4,184) 9,970,000 | cooevvieriiverniiins [ e [ e 0. 346,181 | 08/01/2021... | 1FE.......
64966 HM 6| New York NY City GO Preref Ser J-Subser............. .1 06/01/2016. | Call ~ 100.0000........c0everrierrreienine | cerrrrerrniereeernieries | eeernees 3,500,000 | ......... 3,500,000 | ......... 3,632,571 | .........3,498,435 (8,445) (8,445) | oo | e 3,500,000 [ ..o | e | e 0|.....87,500 | 06/01/2018... | 1FE.......
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64966L  HT 1| New York NY City GO Preref Ser J-Subser............. .| 06/01/2016. | Call ~ 100.0000..........ccooormrecmnree [ cormrmieriireniianins | e 9,100,000 | ......... 9,100,000 | ......... 9,181,986 | ........9,085,230 | ....cccoooiimviiiunnis | ovrrrinnad (15,232) | covvvocveeiiiecnins | v [0 72 ) [ I 9,100,000 | ...vvoueviiniiinnns | e [ e 0 ... 227,500 | 06/01/2024... | 1FE.......
778017 LF 8| Roseville MI Sch Dist GO Ref Sch Bldg &............... .| 05/01/2016. | Call ~ 100.0000. 2,500,000 | .......... 2,500,000 | .......... 2,608,625 | ........2,504,460 | ... | coriirnniens (4,460) (4,460) 2,500,000 | ..covvouevirniiinnns | e [ e 0 |.....62,500 | 05/01/2023... | 1FE.......
778017 LG 6 | Roseville MI Sch Dist GO Ref Sch Bldg &............... .| 05/01/2016. | Call ~ 100.0000. 2,970,000 2,970,000 | ......... 3,094,205 | ........2,975104 | cooovonriiciiinns | e (5,104) (5,104) 2,970,000 | ..o | e [ e 0 |.....74,250 | 05/01/2024... | 1FE.......
833085 XB 4| Snohomish Cnty WA GO 5.000% 12/01/22............. .| 06/01/2016. | Call ~ 100.0000. 2,675,000 | ......... 2,675,000 | ......... 2,746,128 | ... 2,678,675 | oo [ e (3,675) (3,675) 2,675,000 | coocvvininieiiiiens [ [ e 0].....66,875 | 12/01/2022... | 1FE.......
833085 XC 2| Snohomish Cnty WA GO 5.125% 12/01/23............. .1 06/01/2016. | Call ~ 100.0000............crvvrerrereers | orerrnririernirerens | v, 2,860,000 | ......... 2,860,000 | ......... 2,975,573 | .......2,865,963 | ..o [ v (5,963) [(SCLGK) ) [P PP 2,860,000 | ..o [ e [ e 0.....73288 | 12/01/2023... | 1FE.......
2499999. Total Bonds - U.S. Political Subdivisions of States, Territories and POSSESSIONS...............ccciiiriiiiciiirieiieiieicete s | crieeae 47,650,000 | ........47,650,000 |........ 48,454,830 | ........ 47,668,038 0 (58,050) 0 (58,050) (U P 47,650,000 | ......c.ccovvnenn (U [ () 0 |..1413,:830 XXX XXX
Bonds - U.S. Special Revenue and Special A

118683 DG 3 | Bucks Cnty PAW & S Auth Rev Preref 5.............. . | 06/01/2016. | Maturity. 10,000 10,000 | .o 10,138 | oo 10,080 [ .ooovoveerins | e (60) (60) 10,000 | v | e [ e (1 R 250 | 06/01/2016... | 1FE.......
118683 DQ 1| Bucks Cnty PAW & S Auth Rev Unref 5.0............. . [ 06/01/2016. | MaHUILY........coovrereerricerisiieies | oveeeseiseeneeieiens | s 1,490,000 | ......... 1,490,000 | ......... 1,507,317 | .........1,497,470 (7,470) (TA70) | oo | v 1,490,000 | cooocvovreveciiren [ e | e 0|.....37,250 | 06/01/2016... | 1FE.......
25476W  AZ 4 | District Columbia Ballpark Rev Ser B1..................... .1 05112/2016. | Call ~ 100.0000...........ccmvvmverennees | o [ e 11,250,000 | ........11,250,000 |........ 11,632,275 | ........ 11,254,064 (4,084) (4,084) | ..oooovvenins | e 11,250,000 [ .oooooveviinnis | e | e 0. 439,063 |02/01/2023... | 1FE.......
29270C UU 7| Energy NW WA Elec Rev Ref Columbia Sta .| 05/03/2016. | Tax Free Exchange 5,070,000 5,122,015 (4,680) 5,117,334 | v | e [ e | 212,658 | 07/01/2023... | 1FE.......
31286F2 EB 7 | FHLMC Gold PC Pool #D62830 7.000% 08/1......... .| 06/01/2016. | Paydown. 6,130 6,018 | oo | e 112 | | M2 | e [ 6,130 | oo [ e | e (VI I 178 | 08/15/2025... | 1...........
3128F2 FX 8| FHLMC Gold PC Pool #D62882 7.000% 08/1......... .| 06/01/2016. | Paydown. 940 | oo 916 | oo 923 [ oo | e 17 17 940 [ oo | e | e (V) IOV 27 | 08/15/2025... | 1...........
3128NE A5 9| FHLMC Pool #1A0028 3.336% 10/25/35................ .| 06/01/2016. | Paydown. 36,295 | ..o 36,641 | oo 36,407 (112) | oo | v (112) 36,295 | oo | e [ e (V1 IR 548 | 10/25/2035... | 1...........
312903 HR 1| FHLMC REMIC Ser 113-C  8.500% 05/15/21........... . | 06/15/2016. | Paydown 8,097 8,204 8,121 | o | e (24) (24) | oo [ e 8,007 | oo | e [ e (U IR 278 | 05/15/2021... | 1.coouveee
312905 E4 0| FHLMC REMIC Ser 1085 Cl G 8.500% 05/15.......... . | 06/01/2016. | Paydown 3,202 3,184 3,186 | oo | e 16 16 | oo | e 3,202 | oo | e | (V1 I 104 | 05/15/2021... | 1....uvce
312905 YJ 5| FHLMC REMIC Ser 1077-E  9.000% 05/15/21......... . | 06/01/2016. | Paydown 4,847 5114 5,004 (74 1 RN RPN (157) [ v | e ABAT | o [ e | e (1 O 179 | 05/15/2021... | 1...........
312906 E5 5| FHLMC REMIC Ser 1116-XA  8.400% 08/15/2......... . | 06/01/2016. | Paydown 1,913 1,841 1,889 [ oo | e 24 24 | e e 1913 [ e | e | e 0 [ v 66 | 08/15/2021... [ 1...........
312913  ZE 9| FHLMC REMIC Ser 1437-HD 7.000% 12/15/2......... .| 06/01/2016. | PaydOWN..........ccvvumieciirnriiinnens | covereineiseniennies | covieneisies 5,714 5,714 5,861 5,785 | oo | v (1) (VA [FESST R 5714 | oo | v [ e (VI I 168 | 12/15/2022... [ 1...........
312915 UF 6 | FHLMC REMIC Ser 1504 Z 7.000% 05/15/23.......... .| 06/01/2016. | Paydown. 63,760 63,760 | .............. 65,586 | .............. 64,637 (878) | oo | v (878) 63,760 | ..ooooocvreiinies | e [ e (V) I 1,752 | 05/15/2023... | 1...........
31292G  PB 6 | FHLMC Gold PC Pool #C00418 7.000% 08/1......... .| 06/01/2016. | Paydown. 556 556 | oo 541 | s 544 | oo | e 12 12 556 | v | e [ e (V1 IO 16 | 08/15/2025... | 1...........
3132GK 2N 9| FHLMC Pool #Q04649 3.500% 11/15/41 .| 06/01/2016. | Paydown. 2,140,383 .2,140,383 2,224,646 2,221,992 (81,609) (81,609) 2,140,383 ...31,343 | 11/15/2041...
3132GL  XT 6| FGLMC Pool #Q05490 3.500% 01/15/42................ .| 06/01/2016. | PAYAOWN.........cvcvvririeriiicieeiens | evieierereceesinninnes | e 689,839 | ......... 689,839 | .......... 716,8% | ............ 715,849 (26,010) (26,010) | cvvoveeeerreeeienns [ e 689,839 [ ..o | e | e 0 | 9,259 | 01/15/2042... | 1...........
3132GR  AS 0| FGLMC Pool #Q06017 3.500% 02/15/42................ . [ 06/01/2016. | PAYAOWN........covvriicrriiirerienins | v | s 1,197,004 | ......... 1,197,004 | ......... 1,244,048 | ...... 1,242,303 | .o | e (45,299) [ ..ocvovrrieriei [ s (45,299) | coocvereirirircis | e 1,197,004 [ oo | e | 0|.....15490 | 02/15/2042... | 1...........
3132GR  ZW 4| FGLMC Pool #Q06757 3.500% 03/15/42................ .| 06/01/2016. | Paydown 72,868 72,868 | oo 75,103 | oo (2,234) (2,234) 72,868 | c.vvovieverciinns [ e [ e 0 | 1,036 | 03/15/2042... | 1...........
3132GT GV 3| FHLMC Pool #Q08012 3.500% 04/15/42................ . [ 06/01/2016. | PaydOWN..........ovvvvricicininicnicns | v | s 1,344,517 | ......... 1,344,517 | ......... 1,397,152 | .........1,394,876 (50,360) (50,360) | .o [ e 1,344,517 [ s | e | e 0|.....19,665 | 04/15/2042... | 1...........
313356 EC 5| FHLMC Gold PC Pool #C80131 6.000% 03/1......... . [ 06/01/2016. | PaYdOWN.........coverecicneeiireicins | oveeeseiseeneeienens [ o 2,79 2,7% 2,729 2,750 | coereriereenien | e 44 A4 | e | e 279 | i [ e | e (1 I 70 | 03/15/2024... [ 1...........
31339D KD 9| FHLMC REMIC Ser 2415 CE  5.500% 02/15/1......... . | 06/01/2016. | Paydown 51,007 51,007 | oo 52,758 | oo 51,154 | oo | e (57) (57) 51,097 | oo | s [ e (0 I 1,158 | 02/15/2017... [ 1...........
313373  KF 4| FHLMC REMIC Ser 1628-KZ 6.250% 12/15/2......... .| 06/01/2016. | Paydown. 20,355 20,355 | ..o 21,384 | 20,759 (404) | covooeees | e (404) 20,355 | oo | e [ e (VI IR 528 | 12/15/2023... | 1...........
313373 Q2 7| FHLMC REMIC Ser 1674-Z 6.750% 02/15/24.......... .| 06/01/2016. | Paydown. 29,726 20726 | ..o 30,755 | oo 30,198 17 [ I (472) 29,726 | oo | e [ e 0 | oo 839 | 02/15/2024... | 1...........
313373 X8 6| FHLMC REMIC Ser 1683 Z 6.500% 02/15/24.......... .| 06/01/2016. | Paydown. 56,959 56,959 | .....ccocounnd 57,316 | ccovvoenend 57,018 | oo | e (60) (60) 56,959 | oo [ e | e 0 | 1,505 | 02/15/2024... | 1...........
313376 M4 0| FHLMC REMIC Ser 1837-Z 6.500% 04/15/26.......... .| 06/01/2016. | Paydown. 18,253 18,253 | oo 18,817 | o 18,539 (286) | cvvvovveveieeri | v (286) 18,253 | oo [ e | e (VI IO 482 | 04/15/2026... | 1...........
3133TA  CQ 3| FHLMC REMIC Ser 1967-BA  7.000% 06/17/2. . | 06/01/2016. | Paydown .6,205 6,205 6,404 6,285 (80) .6,205 06/17/2027...
3133TC 6P 8| FHLMC Structured Ser2008 M 7.000% 11/............ . | 06/01/2016. | Paydown 48,481 48481 | .o 50,338 | ..o 49,566 (1,085) (1,085) 48,481 11/20/2027... | 1o
3133TH RV 1| FHLMC REMIC Ser 2120 CI PC  6.000% 01/1......... | .| 06/01/2016. | PaydOWN..........ccoevivrnrincrnrinrineirenns | e | v 187,524 | ............ 187,524 | ... 186,965 | ............ 187,010 515 | oo [ e 515 | e [ e 187,524 01/15/2019... | 1evovees




saementer e 30,2060 NATIONWIDE MUTUAL INSURANCE COMPANY
SCHEDULE D - PART 4

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

2’5030

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 Bond NAIC

r Current Year's 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

g| Disposal Number of Shares Book/Adjusted Increase/ (Amortization)/ |  Impairment BJ/A.CV. Change in | Carrying Value at|  (Loss) on (Loss) on (Loss) on Received | Contractual | Indicator

CUSIP Identification Description n Date Name of Purchaser of Stock Consideration Par Value Actual Cost Carrying Value (Decrease) Accretion Recognized (11+12-13) B./A.C.V. Disposal Date Disposal Disposal Disposal During Year | Maturity Date (a)

31340Y GR 4| FHLMC REMIC Ser22-C 9.500% 04/15/20............. .| 06/15/2016. | PaydOWN...........ovvumvieeiiicriiinnens | coveriieneiseniinnenes | o 2,566 2,566 2,659 2,565 I [T IR LI [OURIOO ISR 2,566 | oo [ e | e (VI I 101 | 04/15/2020... [ 1...........
313424 P4 5| FHLMC Pool #780443 2.572% 03/25/33................. .| 06/01/2016. | Paydown. 23,540 23,540 | oo 23516 | oo 22,782 Y- T O [ 758 23540 | oo | s | e (VI I 304 | 03/25/2033... | 1...........
3134G3 X3 9|FHLMCDeb 2.125% 11/21/22...........cccvvvverrrcncn. .| 05/21/2016. | Call ~ 100.0000...........ccovvrrveeenres [ o | v 7,000,000 | ......... 7,000,000 | ......... 6,653,923 | ...ooooviiriirenins [ e | s 346,077 | oo | v 346,077 | v | e 7,000,000 | .oovooerieriiinnis | e [ e 0 | .o 74375 | 11/21/2022... | 1.
31356B CJ 7| FHLMC Gold PC Pool #D49973 6.000% 03/1......... . [ 06/01/2016. | PAYAOWN.........cvverirircrnirireiienins | eeereeinniseennnieniens | o 1,525 1,525 1,365 1,416 109 | oo | i 109 | oo | i 1,525 [ o | e | (U IO 38 | 03/15/2024... | 1...........
31358E MW 9| FNMA REMIC Ser 1990-64Z 10.000% 06/25/2......... . [ 06/01/2016. | PAYAOWN........cvrvrirircincirereiinins | e [ ovieneniennd 6,309 6,309 7,082 6,623 (313) | oo | e (313) | e | e 6,309 | oo [ [ (U I 264 | 06/25/2020... | 1...........
31358E  RK 0 [ FNMA REMIC Ser 1990-72B  9.000% 07/25/2......... .| 06/01/2016. | PaydOWN.......coevieeiiieiciiiiieicinins | e | e 4,097 4,097 4,000 4,053 | e [ e 43 A3 | i | 4,097 | oo [ | e {0 I 154 | 07/25/2020... | 1...........
31358E XG 2| FNMA REMIC Ser 1990-83A 9.250% 07/25/2......... .| 06/01/2016. | PaydOWN.......cocvieiiieiciiiieicieins | e | e 3,263 3,263 3,253 3,245 | e | e 18 18 | e e 3,263 | oo | s | e {0 I 126 | 07/25/2020... | 1...........
31358G PP 6| FNMA REMIC Ser 1991-39J 9.000% 05/25/2.......... . [ 06/01/2016. | PaydOWN.........covevvrieeeeiireiicins | v [ o 2,585 2,585 2,782 2,649 | oo | e (65) {(15) [ IR 2,585 | o [ e | 0 [ v 97 | 05/25/2021... [ 1...........
31358G X4 4| FNMA REMIC Ser 1991-56G  8.600% 06/25/2......... . [ 06/01/2016. | PaydOWN.........coveeeicneciireiecins | v [ o 1,834 1,834 1,801 LBIT [ s | e 17 L S S 1,834 [ o | e | e {1} IO 67 | 06/25/2021... | 1...........
31358H GT 6| FNMA REMIC Ser 1991-73A 8.000% 07/25/2......... .| 06/01/2016. | Paydown. 853 853 | oo 819 | s 841 [ o | e 12 12 853 [ oo | e | e (V) IO 28 | 07/25/2021... | 1...........
31358H XU 4| FNMA REMIC Ser 1991-92Z 8.500% 07/25/2.. .| 06/01/2016. | Paydown. 6,343 6,609 6,406 07/25/2021...
31358M P4 0| FNMA REMIC Ser 1992-71X  8.250% 05/25/2.......... .| 06/01/2016. | Paydown. 7,418 7,718 7,501 05/25/2022.... | 1......cc...
31358M WZ 3| FNMA REMIC Ser 199249 CI L 7.000% 04/........... .| 06/01/2016. | Paydown. 9,560 9,397 9,416 04/25/2022.... | 1...........
31358N 5B 4| FNMA REMIC Ser 1992-124 PZ 7.000% 07/2......... .| 06/01/2016. | Paydown. 7,091 7,295 7466 [ oo | v (75) 07/25/2022.... | 1.....eccc..
31359B DN 4| FNMA REMIC Ser 1993-115G  5.500% 07/251......... . | 06/01/2016. | Paydown 1,709 1,684 1,693 [ i | e 16 07/25/2023... | 1...veeee
31359B  ZK 6| FNMA REMIC Ser 1993-119GA 6.500% 07/25........ . | 06/01/2016. | Paydown 20,177 | v 19913 | e 20,040 137 07/25/2023... | 1.
31350K 2K 2| FNMA REMIC Ser 1996-M7 CI Z 6.640% 05/.......... . | 06/01/2016. | Paydown 718 T18 | oo 697 | o TO1 | s | e 17 17 T18 | oo | e [ v 0 | oo 20 | 05/17/2036... | 1...........
31359P  DJ 2| FNMA ACES Ser1997-M2Cl Z 7.125% 01/1.......... . | 06/01/2016. | Paydown 11,814 11,814 | 12,689 | .o 12,486 {(C771 1 RN PN (672) 1814 | e | e [ v (1 O 351 | 01/17/2037... | 1...........
31359Q LQ 5| FNMA REMIC Ser 1997-63 ZA 6.500% 09/18......... .| 06/01/2016. | Paydown. 54,048 54,048 | ........... 52,983 | .coovod 53,365 883 | oo | e 683 54,048 | oo [ e | e (V) I 1,411 | 09/18/2027... | 1...........
31359V BH 5| FNMA REMIC Ser 1998-73 CI MZ 6.300% 10......... .| 06/01/2016. | Paydown. 97,779 97,779 | ccoevve 100,251 | v 99,186 (1,407) (1,407) 97,779 | covvveevieeiienes | e [ e 0 | 2,565 | 10/17/2038... | 1...........
313602 3E 2| FNMA REMIC Ser 1989-67D 9.000% 10/25/1......... .| 06/01/2016. | Paydown. 10,857 10,857 | v 10,822 | oo 10,798 | covoovreivenii [ e 60 60 10,857 | oo [ e | e (VI IO 450 | 10/25/2019... | 1.....ccce
313602 W4 2| FNMA REMIC Ser 1989-62G  8.600% 10/25/1. .| 06/01/2016. | Paydown. 2,871 2,762 2,836 35 10/25/2019...
313603 2H 4| FNMA REMIC Ser 1990-35E 9.500% 04/25/2......... . | 06/01/2016. | Paydown 1,219 1,218 1,212 B | oo | e B | e [ 1,219 [ | e | (U IO 48 | 04/25/2020... | 1...........
313603 5J 7| FNMA REMIC Ser 1990-41D 9.500% 04/25/2......... . | 06/01/2016. | Paydown 25,988 25,988 | ..o 28,358 | ..o 26,856 (868) | vveeeeecereiciens | s (868) 25,988 | ..oveiiniieiins [ [ 0 | 1,058 | 04/25/2020... | 1...........
313603 GW 6 | FNMA REMIC Ser 1989-86E 8.750% 11/25/1......... .| 06/01/2016. | PaydOWN.....c..cocvieeiieiciciieicinins | e | e 1,309 1,309 1,268 1,294 [ o | e 15 15 | e | e 1,309 [ oo | e | e {1 IR 48 | 11/25/2019... | 1o
313603 JJ 2| FNMA REMIC Ser 1989-90E 8.700% 12/25/1......... . [ 06/01/2016. | PaydOWN.........cooovvcieeerininiccins | v [ v 1,448 1,448 1,437 1,440 A [P I A OO RO A48 | e | e | e {0 IO 53 | 12/2512019... | 1...........
313603 QH 8| FNMA REMIC Ser 1990-1D 8.800% 01/25/20......... . | 06/01/2016. | Paydown 653 (515K I 643 648 5 | e | e 5 653 [ oo | e | e (0 IR 24 | 01/25/2020... | 1...........
313603 TW 2| FNMA REMIC Ser 1990-4Z 9.350% 01/25/20.......... . | 06/01/2016. | Paydown 19,677 19,677 | oo 21,637 | o 20,114 (438) | oo | e (438) 19,677 | oo | e [ v (1 766 | 01/25/2020... | 1...........
31373U  ZC 4| FNMA Pool #304139 9.000% 01/25/25.................. .| 06/01/2016. | Paydown. 143 143 | 150 148 ((C) ) OO T (5) 143 | e | e [ (U I 5 | 01/25/2025... | 1...........
31377H VB 5| FNMA DUS Pool #377810 7.500% 05/25/27........... .| 06/01/2016. | PaydOWN..........cocvvviieiiireiicnnns [ o | o 27 27 27 27 [ o [ v | e [ e 0 | oo | e 27 | s [ e | e (U I 1 [06/25/2027... | 1...........
31377M AP 6| FNMA DUS Pool #380814 6.030% 12/25/19........... .| 06/01/2016. | PaydOWN...........cvovvecrirniiicenens | o | overieennn 53728 | i 53,725 | 57,662 | ..coooueend 54,641 (916) | covvovveeeieciis | e (916) 53,725 | oevveeereeriiiens [ e | e 0 | 1,351 | 12/25/2019... | 1...........
31377T BE 5| FNMA DUS Pool #386237 4.950% 06/25/19........... .| 06/01/2016. | Paydown. 8,949 8,643 | oo | e (67) {(CY/ 18 [PPSR [T 8,576 | .ovveucririiieniis | e [ e (VI I 177 | 06/25/2019... [ 1...........
3137A3 HS 1| FHLMC REMIC Ser 3751 CI MC 4.000% 07/1. . | 06/01/2016. | Paydown ,003,161 621 ....16,862 | 07/15/2037...
31381L  NY 9| FNMA Pool #464007 6.650% 01/25/28.................. .| 06/01/2016. | PAYAOWN........vvvviriceiicicieriens | erereieesreeieninninnes [ oo 8,824 [ 8,824 | s 11,293 (2,329) (2,329) | cevevrrererieeeens [ e 8,824 | i | e [ (U1 IR 245 | 01/25/2028... | 1...........
3138MC  3U 6| FNMA Pool #AP8910 3.500% 10/25/42................. . [ 06/01/2016. | PAYAOWN........vvvvirriciiiiicieniens | ereeeireisreeiennnnnns | o 93,611 i 93,611 | i 94,547 (L1701 R ISP (897) 93,611 | o [ v [ e 0 | 1,493 | 10/25/2042... | 1...........
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3138W9 GP 9| FNMA Pool #AS0205 3.000% 08/25/43................. .| 06/01/2016. | Paydown. 86,136 86,136 | ......c....... 81,681 | .oovoeee 81,867 | ovveererieniinns | e 4,269 4,269 86,136 | ..oooovvveriineis | v [ e [ 1,108 | 08/25/2043... | 1....
3138W9 KQ 2| FNMA Pool #AS0302 3.000% 08/25/43................. .| 06/01/2016. | Paydown. 294,897 294,897 279,645 280,314 | oo | i 14,583 | oo [ v 14,583 294,897 | oovveinnreniienns | e [ 0 | 3,776 | 08/25/2043... | 1....
3138W9 LM 0| FNMA Pool #AS0331 3.000% 08/25/43................. .| 06/01/2016. | PaydOWN...........oveumieeciiriiieciins | ceveniinneieeniieniies | v 135,448 | ........... 135448 | ........... 128,443 | ............ 128,760 | ..ooovericcni [ e 6,688 6,688 | ....cooovvviiienii | i 135,448 | ...oooveeceries [ e | vvercienieenn0 [ 1,677 | 08/25/2043... | 1....
3138WE  NA 3| FNMA Pool #AS4884 3.000% 05/25/45................. . [ 06/01/2016. | PAYAOWN........covvreiceniiiierierins | ereeeieninseninnireinens | v 1,560,031 | ......... 1,560,031 | ......... 1,576,241 L ABT6,142 | i [ (16,111) [ oo [ v (16,111) | coovvrrerrererens | e 1,560,031 [ oo | e | e ....18,981 | 05/25/2045.... | 1....
3138WE  RA 9| FNMA Pool #AS4980 3.000% 05/25/45................. . | 06/01/2016. | Paydown 3,871,399 3,871,399 3,891,324 103,890,920 | e [ (19,520) [ coocvvvvreeriris [ e (19,520) 3,871,399 | i [ | ....46,817 | 05/25/2045.... | 1....
3138WE VB 2| FNMA Pool #AS5109 3.500% 06/25/45................. .| 06/01/2016. | PaydOWN.......cvvrieiiiieiciiirieieeins | ceieeieirsieneeeinniennes | eveieea 2,060,548 | ......... 2,060,548 | ........ 2,132,345 131,262 | e [ (70,715) [ oo | e (70,715) | oo | v 2,060,548 | ..o [ e [ e ....29,310 | 06/25/2045... | 1....
3138WF  B6 2 | FNMA Pool #AS5460 3.500% 07/25/45................. . [ 06/01/2016. | PaydOWN...........oovvvricicininiecicns | o | s 1,135,562 | ......... 1,135,562 | ......... 1,183,291 L1182,859 [ | (47,297) [ oo | e (47,297) | cooeeevnicccccies | e 1,135,562 [ oo | e | e ...17,305 | 07/25/2045... | 1....
3138WF  NY 8| FNMA Pool #AS5806 3.000% 09/25/45................. . | 06/01/2016. | Paydown 617,945 617,945 623,303 623,242 (5,297) (5,297) 617,945 [ oo | v |0 [ 7,948 | 09/25/2045... | 1....
3138WW  BR 9| FNMA Pool #AT8147 3.000% 07/25/43.................. .1 06/01/2016. | PaYdOWN...........ovvvieececicicieciens | eveeieisceeesnnninens | e 197,488 | ............ 197,488 | .......... 191,285 | ..o 191471 | e | e 6,017 6,017 | v | e 197,488 07/25/2043... | 1....
3138X0 Y2 8| FNMA Pool #AU1628 3.000% 07/25/43................. .| 06/01/2016. | PaydOWN..........ovvvmiivniirciiiinnens | coveriineiseniinnies | v 165,418 | ............ 165418 | ............ 156,863 | ............ 157,282 | oo [ e 8,187 8,187 | oo | v 165,418 07/25/2043... | 1.....
3138X0 Y5 1| FNMA Pool #AU1631 3.000% 07/25/43.. .| 06/01/2016. | Paydown. ...167,469 ....167,469 162,209 ...162,444 5,025 5,025 ...167,469 07/25/2043...
3138X0 Y6 9| FNMA Pool #AU1632 3.000% 07/25/43................. .| 06/01/2016. | Paydown. 848,939 848,939 810,827 812,487 36,452 36,452 848,939 07/25/2043... | 1....
3138X2 VU 5| FNMA Pool #AU3326 3.500% 07/25/43................. .| 06/01/2016. | Paydown. 292,314 292,314 295,237 295,001 | eorveeniieniiiens | e (2,687) (2,687) 292,314 07/25/2043... | 1....
3138X3  CJ 9| FNMA Pool #AU3672 3.500% 07/25/43................. o | 06/01/2016. | PaYAOWN.........covvereieeciirriiecnins | cevieneiineiseniiinnies | coviieniienns 4,636 4,636 4,682 4679 | e [ e (43) (43) | oo [ e 4,636 | .ooveveceris [ e | veeeieneneeenn0 [ 68 | 07/25/2043... | 1....
3138X3 EJ 7| FNMA Pool #AU3736 3.000% 08/25/43................. . | 06/01/2016. | Paydown 578,819 578,819 | ............ 560,640 561,455 | ..oooviiviiniiinns [ e 17,364 | oo | e 17,364 578,819 | oo [ v | eevciccied0 |l 7,160 | 08/25/2043... | 1....
3138YH U2 4| FNMA Pool #AY4200 3.000% 05/25/45................. . | 06/01/2016. | Paydown 811,420 811,420 815,984 815,893 (4,473) (4,473) 811,420 [ ..ovoviviceiinis | e | e 10,143 | 05/25/2045... | 1....
3138YP A2 8| FNMA Pool #AY9024 3.000% 05/25/45................. .1 06/01/2016. | PaydOWN...........cvovieecinicicicicns | eveieissecsnsniens [ e 685,205 | ............ 685,205 | ............ 696,125 | ............ 695,942 [ oo | e (10,737) [ oo | e (10,737) 685,205 [ ..oooveeereerrinnns | v |0 [ 8,730 | 05/25/2045... | 1....
3138YY DT 7 | FNMA Pool #AZ6413 3.000% 11/25/45.................. . | 06/01/2016. | Paydown 81,137 81,137 | e 81,488 | oo 16,481 (349) | oveieien | e (349) 81,137 | e [ e | eveeceinenend0 | 1,127 | 11/25/2045... | 1....
313920 XA 3| FNMA REMIC Ser2001-47 ZK  6.500% 09/25......... .| 06/01/2016. | PaydOWN..........ccvvemiciiirriiinncns | coveriineiseniiennies | coviieniinnd 6,036 6,036 6,241 6,139 ([0 RO O (0] RO OO 6,036 | ..ooovrenciini [ e | veereinneeenn0 [ e 160 |09/25/2031... [ 1....
313920 XZ 8| FNMA REMIC Ser 2001-W2 Cl AF6  6.589% 1........ .| 06/01/2016. | Paydown. 23,380 23,380 | oo 23241 | 28475 | oo | e (95) (95) 23,380 | oo | e [0 | e 645 | 10/25/2031... | 1....
31392E  6A 3| FNMA REMIC Ser 2002-67 CI AN 5.000% 11......... .| 06/01/2016. | Paydown. 99,201 99,201 | oo 99,002 | ccovvvvund 98,916 285 | oo | e 285 99,201 11/25/2017... | 1....
31392E  FL 9| FNMA REMIC Ser 2002-55 Cl GC  5.500% 09. .| 06/01/2016. | Paydown. 38,288 38,288 ...39,544 .38,334 (46) 38,288 09/25/2017...
31392  SX 9| FNMA REMIC Ser 2002-59 CI B 5.500% 09/........... . [ 06/01/2016. | PAYAOWN........cvvvierirceniirireiienins | e [ e 9,702 | .o 9,702 | v 10,087 9,754 (52) | covoereeeererieeiens [ e 9,702 | oo | e [0 | 219 | 09/25/2017... | 1....
31392R  YX 3| FHLMC REMIC Ser 2489 Cl PE 6.000% 08/1......... | .| 06/01/2016. | Paydown. 51,532 51,532 | v 51,256 | oo 51,302 231 | e | e 231 51,532 | o | e [0 1,380 |08/15/2032... [ 1....
31392T WT 0| FHLMC REMIC Ser 2478 JF  6.000% 08/15/2.......... .| 06/01/2016. | Paydown 18,619 18,619 | .ovvene 19,393 [ .o 18,844 (225) | v | e (225) 18,619 | oo | e [0 | 472 | 08/15/2022... | 1....
313920 KL 7| FHLMCREMIC Ser2504 N 5.500% 09/15/1.......... .| 06/01/2016. | Paydown 19,416 19416 | ...ccoceene. 19,838 | ..coccooenne 19,443 [ oo | e (27) (27) 19,416 | oo | e [0 | 440 | 09/15/2017... | 1....
313920 MQ 4| FHLMC REMIC Ser 2503 BH 5.500% 09/15/1......... . | 06/01/2016. | Paydown 56,190 56,190 | oo 58,028 | ..ccvonvnn 56,303 (U)o (113) 56,190 | oo | e [ 0 [ 1,301 | 09/15/2017... | 1....
313920 RH 9| FHLMC REMIC Ser 2501 AN 5.500% 09/15/1......... . | 06/01/2016. | Paydown 60,793 60,793 | .o 62,545 | ............. 60,920 (127) | o | v (127) 60,793 | e [ e | 0 | 1,379 | 09/15/2017... | 1....
313934 2V 8| FNMA REMIC Ser 2003-38 CI MP  5.500% 05......... .| 06/01/2016. | PaydOWN..........ovvvmiieeiirrriiiniens | coveriisneiseniinnnes | v 118,897 | ......oeec. 118,897 | ... 121572 | v 119,283 (386) | wvvvovvevecircnis | e (1213 [ ISR 8,897 | oo [ e | vvrrvienieenn0 [ 2,701 | 05/25/2023... | 1....
313938 T4 7| FNMA REMIC Tr Ser 2003-W6 1A41 5.398%.......... .| 06/01/2016. | Paydown. 69,362 69,362 | .............. 69,904 | ..o 69,545 (183) | oo | v (183) 69,362 | ...ooovvvieriineis | e [ e [ 1,561 | 10/25/2042... | 1....
31394W CK 2| FHLMC REMIC Ser 2773 CI CD 4.500% 04/1......... | .| 06/01/2016. | Paydown, 38,583 38,583 | ..o 34,960 | oo 36,909 | ovveriienienns | s 1,674 1,674 38,583 | oo | v [0 | 701 | 04/15/2024... | 1....
313956 C3 4 | FHLMC REMIC Ser 2852 CI NY 5.000% 09/1......... | .| 06/01/2016. | Paydown.........cccouvvemmmvenmririenninns | comrvireriienniieniinns | e 1,335,910 | i 1,335,910 | ......... 1,314,846 | ........1,329,828 | ...cccoooimiiimmniis | crvrrerinad 6,082 6,082 | .oooooeriiricieni | e 1,335,910 | oo [ e | e <o 21,528 | 09/15/2033... | 1....
31396J NC 5| FHLMC REMIC Ser 3131 CIMD 5.500% 01/1. . | 06/01/2016. | Paydown 3,268 893,600 v 19,350 | 01/15/2035...
31403A WY 7| FNMA Pool #743263 3.500% 10/25/18.............c.... . [ 06/01/2016. | PAYAOWN.........cvvorericeiicieieniens | erieeiernnecnennninens | eeveinenennnn 23,297 23,291 [ i 2719 | e 22744 | i | v BAT | i | 547 23,291 | o [ | 0| 339 | 10/25/2018... | 1....
31408G KD 8| FNMA Pool #850892 5.000% 10/01/35.............uc.. . | 06/01/2016. | Paydown 3,744 3,744 744 | s | s [ [ e 0 | e [ e 3744 | i | e [0 [ 78 | 10/01/2035... | 1....
31408) BM 2| FNMA Pool #852444 5.000% 10/01/35.................. .1 06/01/2016. | PaydOWn...........covvereceririnieiens | e | e 130,924 Ll 130,924 | ............ 130,924 | ........... 130,924 | oo | e [ | e 0 | oo | v 130,924 | oo | v |0 3,246 | 10/01/2035... | 1....
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31409Y L6 2| FNMA Pool #882449 5.000% 01/25/36.................. .| 06/01/2016. | Paydown. 38,712 38,712 | oo 38,712 | oo 38,712 | oo | e | s | e 0 38,712 | oo [ e | e (VN I 656 | 01/25/2036... [ 1.....
3140E2 4V 0| FNMA Pool #AZ9835 3.000% 09/25/45.................. .| 06/01/2016. | PaydOWN..........cvvvvmieciicriiinnins | ceveniieneieeniiinnies | v 839,195 839,195 846,472 846,392 [ ..oovvriiiiniinns | e (7,197) (7,197) 839,195 | .o | e [ e 0 ...10,809 | 09/25/2045... | 1.....
3140E6 WA 6| FNMA Pool #BA2440 3.000% 11/25/45................. .| 06/01/2016. | PaydOWN...........oveueiveciirciiiiciens | ceveniiineiseniiinnies | v 883,009 | ............ 883,009 | ............ 899,082 | ..o 898,994 | ...ooovviiriianis | e (15,985) | .voooeveeeriieniias | v (15,985) [ .vvveerierriiienis | v 883,000 | ...oooiviriiieniis | e [ e 0 ...13,086 | 11/25/2045... | 1.....
3140E8 FP 8| FNMA Pool #BA3773 3.000% 11/25/45................. .| 06/01/2016. | PAYAOWN.........ovcvvririciriiicieriens | erieierereceesinninees | e 725599 | ........... 725599 | ... 738,807 | ...t 738,735 | oo [ e (13,136) [ cooevvevrreierivris [ v (13,136) | cvvovvveererreeerenes [ e 725,599 [ oo | e | e 0 ....10,015 | 11/25/2045.... | 1....
31412W  TB 2| FNMA Pool #937146 6.500% 05/25/37...........c.e.n. . | 06/01/2016. | Paydown 72,396 72,396 | ..o 73,753 | el 73,708 | oo [ s (1,312) (1,312) 72,396 | coovviiviiciinns [ e [ e 0 | 1,960 | 05/25/2037... | 1....
31413H G3 6 | FNMA Pool #945818 6.000% 07/25/37.................. .| 06/01/2016. | Paydown 639 639 | e 641 641 (2) [ oo [ e 2 B39 [ o | e | 0 | oo 16 | 07/25/2037... | 1....
31417D  IN 1| FNMA Pool #AB6632 3.500% 10/25/42................. . [ 06/01/2016. | PaydOWN...........oovvvricicininiecicns | o | s 1,065,876 | ......... 1,065,876 | ......... 115173 | 114,888 | o | e (49,012) [ oo [ v (49,012) | oo | v 1,085,876 [ ..evrevieieiinis | e | e 0 15,763 | 10/25/2042... | 1....
31417G  ZX 7| FNMA Pool #AB9757 3.500% 06/25/43................. . [ 06/01/2016. | PaydOWN. ..o | o | s 3,898,651 | ......... 3,898,651 | ......... 3,937,638 3,935,757 (37,105) (<Y [0<) N ST R 3,898,651 [ ..o | e | e 0 58,068 | 06/25/2043... | 1....
314188 SY 3| FNMA Pool # MA2334 3.500% 07/25/45................ . | 06/01/2016. | Paydown 361,637 361,637 373,419 373,290 | oo [ e (11,653) [ oo [ v (11,653) 361,637 | oo [ e [ e (I I 5,183 | 07/25/2045... | 1....
454806 AU 4| Indiana StHsg & Cmnty Dev Rev LBASS AMT........ .| 04/15/2016. | Call ~ 100.0000. 30,000 30,000 | .ooeeeernnn30,000 | iiicinnnn80,000 | oo | i [ s | e 0 30,000 | vrviieieniiiens [ e | e (V) I 1,136 | 07/01/2021... | 1FE.......
462590 JJ 0| lowa StudentLn Liq Corp Rev LBASS AMTSS.. .| 06/01/2016. | Call ~ 100.0000. ...425,000 ....425,000 ...425,000 11,263 | 12/01/2023... | 1FE.......
462590 JK 7| lowa StudentLn Lig Corp Rev LBASS AMTS.......... .| 06/01/2016. | Call ~ 100.0000...........cvormrreeerrers | ceveeriirriireniiniies | v 185,000 | ............ 185,000 | .....occ. 185,000 | ...ooovee. 185,000 | covooevveenierriinns [ e | e [ e 0 | s | e 185,000 | oveoevvveveierrriins [ e | e (VI IO 4,995 | 12/01/2024... | 1FE.......
462590 KC 3| lowa StudentLn Lig Corp Rev LBASS AMTS.......... .| 06/01/2016. | Call ~ 100.0000...........cvermrreeecrers | werereriereriireniiinnies | v 115,000 | .........c.. 115,000 | oo 128470 | oo 127,515 | oo [ e (12,515) [ oo | e (12,515) [ covvveeeriireriiienis | v 115,000 | covooerieciinniis [ e | e 0 | 2,875 | 12/01/2026... | 1FE.......
462590 KD 1| lowa StudentLn Lig Corp Rev AMT SerA.............. .| 06/01/2016. | Call ~ 100.0000...........cvvrmrreercrers | cevrerierniineniiineies | v 110,000 | ......ccco.. 110,000 | .ooouece. 109,461 | ............ 109,485 515 | oo | e LT IO IO 110,000 | covooevveciirriiins [ e | e 0 | 2,200 | 12/01/2027... | 1FE.......
462590 KE 9| lowa StudentLn Lig Corp Rev LBASS AMTS.......... .1 06/01/2016. | Call ~ 100.0000..........ccovvrvrererens | errrriernrceennninees | e 195,000 | ..coccounne 195,000 | .ooovnee 191,155 | ... 191,271 | o | e 3,729 3,729 | e | e 195,000 | .ovvviiriirieiieins | e | e (U I 4,022 | 12/01/2030... | 1FE.......
462590 KF 6 | lowa StudentLn Lig Corp Rev LBASS AMTS.......... .| 06/01/2016. | Call ~ 100.0000. 290,000 290,000 288,127 288173 | v [ e 1,827 1,827 290,000 | cooveerriirinieiiiens [ e [ e (U I 6,525 | 12/01/2034... | 1FE.......
542690 K9 2| Long Island Pwr Auth NY EI Rev Ref SerA............ .1 06/01/2016. | Call -~ 100.0000...........ooveerrrrreees | coverereererieneeeris | eeveeeee 24,920,000 | ........24,920,000 |........ 25,418,400 | ........ 24,950,256 (30,256) [CUVZIS) [P P 24,920,000 | cooooorrrinnnnninns | s | e 0. 623,000 | 12/01/2023... | 1FE.......
54627TA DA 2| Louisiana Hsg Fin Agy Mtg Rev LBASS AMT.......... .| 06/01/2016. | Call  100.0000. 40,000 40,000 | ...cooeennns 40,055 | ...cccouec. 40,011 | oo | v (1) (1) 40,000 | oo [ e [ e (1 O 987 | 06/01/2029... | 1FE.......
594636 RB 0 | Michigan St Comp Trans Rev Ref 5.250%............. o | 05/15/2016. | MatUFity..........oooooevieicicriicnies [ o | e 4,685,000 | ........ 4,685,000 | ........ 5,293,488 ...4,710,412 (25,412) [ 2 O I 4,685,000 [ ....oovvvviinni | o | e 0 ... 122,981 | 05/15/2016... | 1FE.......
649085 AA 5| New Valley Generation Il Ser 2001 5.57................. .| 05/01/2016. | Redemption ~ 100.0000..........ccc. | cooeerveeeririmiiannns | v 1,050,064 | ......... 1,050,064 | ........ 1,076,169 1,060,222 [ e [ e (10,158) | ovvvoveevieciis | v (10,158) [ vvvveevercvierins | e 1,050,004 | ..o [ e | e 0 ......29,255 | 05/01/2020... | 1FE.......
64985W  FV 1| New York Env Facs Cln Wir Rev SerC 5............. o | 06/15/2016. | MatUFity.........ovvoeeviiicieriiiecnis [ e | e 2,110,000 | ........ 2,110,000 | ......... 1,914,257 ....2,100,532 9,468 | ...ocoovvvriienis | s 2,110,000 | v | e [ e 0 |.....52,750 | 06/15/2016... | 1FE.......
650014 JA 2| New York St Twy Auth Rev 2nd Gen Hwy & B.. .| 04/01/2016. | Call ~ 100.0000. 5,000,000 .5,000,000 5,210,000 5,006,547 (6,547) 5,000,000 | ..cvvovcvernniienns | e [ e | 125,000 | 04/01/2022... | 1FE.......
88283L CN 4| Texas St Transn Commn Rev First Tier Ser............. . | 04/01/2016. | Call ~ 100.0000. 5,000,000 | ......... 5,000,000 | ......... 5,439,900 5,013,780 | e [ (13,780) [ ..ocvvevvvveres | v (13,780) 5,000,000 | .oooovvevriniiiieiins [ [ 0. 125,000 | 04/01/2018... | 1FE.......
3199999. Total Bonds - U.S. Special Revenue and Special A T | e 100,991,365 | ...... 100,944,031 | ...... 103,151,116 |........ 94,367,938 | .....cooovviiinnnd 0| . (170,604) | ..o 0| .o (170,604) | ................ 0 ... 100,991,365 | ............ 0 (U 0 | ..2,351,945 XXX XXX
Bonds - Ind | and Miscell
000000 00 0| Duke Finance LLC 1stLien TLNt1 7.00................ .| 06/30/2016. | Redemption  100.0000 31,328 31,328 | oo 28,195 | e [ e | s 3,133 3,133 31,328 | oo | e [ (U1 O 231 | 10/28/2021... | 4FE.......
00162F AC 4| Apple Leisure Group 1stLien Term Ln Nt................ . | 05/26/2016. | Redemption  100.0000. 63,935 63,935 | ..o 63,295 | ..o 63,562 373 | e | e 373 63,935 | cooveeveereereeenn | e | e () I 1,827 | 02/28/2019... | 4FE.......
001749  AA 8| American Money Mgmt Corp CLO Ser 2011-9A....... . | 04/15/2016. | PaYdOWN...........cvuviricecinieienens | oo [ oeveees 1M172414 | ... 1172414 | 11,422,741 | ........ 11,347,625 | oo [ e (175,211) | oo | e VA4 ) N (P TIAT2414 | e | e | e 0. 120,426 | 01/15/2022... | 1FE.......
00206R AW 2| AT&TInc SrNt 2.950% 05/15/16..........cccooervrevnncn. .| 05/15/2016. | MatUrity..........ooooveveiieriicniiicni | e | v 500,000 | ............ 500,000 | ...ccooeo.u 499,404 | ........... 499,931 | oo | e 69 69 500,000 | weoovvernririiiens [ e | e 0 | 7,375 | 05/15/2016... | 2FE.......
00241Y  AB 0| AVSC Holding (PSAV Presen) 1st Lien Tem.......... .| 0412912016. | VaIIOUS.........cvvoeeieriicicenriicenes [ o | e 7,107,697 | ......... 7,436,129 | ......... 7,412,164 | ........3,562,014 | ......... 133,568 |.............. 1188 | e [ e 134,756 | oo | e 7413816 | oo ceeeena(306,120) | ..o (306,120) | ...... 122,544 | 01/22/2021... | 4FE.......
00241Y  AB 0| AVSC Holding (PSAV Presen) 1st Lien Tem.......... .| 04/28/2016. | Tax Free EXchange...........ccccccceve | wovveriemniineniiiinnies | coviveriies 7,606 7,634 7,604 7,328 276 2 | e | s P T [T IR 7,806 | oo | e [ e (VI I 175 | 01/22/12021... | 4FE.......
00441X AD 6 | ACE Securiies Corp RMBS Ser 2006-NC2 Cl.......... .| 06/27/2016. | Paydown. 45,486 45486 | ............. 29,089 | covvoeeniens 19,856 |......cccceen. 9,233 | oo 16,397 25,630 45,486 | ...ooooviriieniis | e [ e (VI I 117 | 07/25/2036... | 1FM......
004421 VE 0| ACE Securities Corp RMBS Ser 2006-SL1 Cl... . | 06/27/2016. | Paydown 99,734 99,734 34,535 34,535 99,734 09/25/2035... | 1FM......
00913M  AF 4| AirNewco LLC 1stLien TLNt1 6.500%..........c....... .| 05/31/2016. | Redemption ~ 100.0000...........ccc. | covererererremereerrnninns [ erirreieneacd 6,667 6,667 139 | o B1 | e | e 200 [ oo | e 6,667 | oo [ e [ e (U1 IR 232 | 02/13/2022... | 4FE.......
010824 AA 3| Alameda Cnty CA CTL Ser 2002-A 7.500%............ . | 06/15/2016. | Redemption ~ 100.0000 83,113 83,113 (2,005) (2,005) 83,113 | e [ [ e (U IO 2,599 | 06/15/2021... | 1....
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01877K  AB 9| Alliance Pipeline LP SrNt 6.996% 12/3................. .| 06/30/2016. | Redemption ~ 100.0000...........ccc. | woormeerrvmrmmieianenes | covieeneees 120,000 | ............ 120,000 | ............ 120,000 | ............ 120,000 | coooovveecienni [ e | e [ e (VN RO I 120,000 | cooooovcinei [ e | e 0 | 4,198 | 12/31/2019... | 2FE.......
021490  AJ 8| Countrywide Alternative Ln Tr RMBS Ser 2.............. .| 06/01/2016. | PaydOWN...........ovevmrieciircriiinnins | ceveniiineiseniiinnies | v 304,138 | ..cccovennns 203,898 | ..cccovvnnne 195,219 | oo 195,219 | oo [ e | e [ e (U RPN IO 195,219 | oo [ s 108,920 | .......... 108,920 |......... 3,497 | 01/25/2047... | 1FM......
02150F AA 8 | Countrywide Alternative Ln Tr RMBS Ser2.............. .| 06/01/2016. | PaydOWN...........oveumieeciiriiieciins | ceveniinneieeniieniies | v 108,027 | ..ccvvveneee 50,830 | ..covouena 43,330 | ..ccoornnnne 43,330 [ oo | e | e | e 0 43,330 64,697 | ... 64,697 | ... 4,162 | 05/25/2037... | 1FM......
02150W AB 9| Countrywide Alternative Ln Tr RMBS Ser 2.............. . | 06/01/2016. | Paydown 2,811,646 | ......... 1,991,234 | ......... 1,857,687 | ..ot 1,857,687 [ oo | e | s [ 0 | e [ e 1,857,687 953,959 953,959 | ........47,611 | 03/25/2047... | 1FM......
02932) AG 2| American Rock Salt Co 1stLien Term Ln N............. . | 06/30/2016. | Redemption  100.0000 53,712 53,712 | v 53,444 | ...l 51877 | s 1,623 212 1,835 53,712 | o | e [ 0 | 1,290 | 05/20/2021... | 4FE.......
030728 KH 7 | Ameriquest Mtg Sec Inc RMBS Ser 2003-10............ .| 06/27/2016. | Paydown 549,098 549,098 530,751 530,634 | ..ovevriviieins [ e 18,464 | ..o | e 18,464 549,098 | ..ooeviiviieiiinns [ e [ e 0 oo 3,204 | 12/25/2033... | 1FM......
030728 ZK 4| Ameriquest Mtg Sec Inc RMBS Ser 2005-X1........... . | 06/27/2016. | Paydown 519,686 519,686 500,523 503,913 | oo [ e 15,773 | oo | v 15,773 519,686 | ..vvevevveiiciieinns [ e [ e (I [ 3,327 | 03/25/2035... | 1FM......
03215P BN 8| Amresco Resdtl Sec Mtg Loan RMBS Ser 199........ . | 06/01/2016. | Paydown 13,257 13,257 | oo 13,076 | oo 13,188 (() ) [ [P (1) 13,186 70 Y(VI [ 406 | 03/25/2027... | 1FM......
03215P DN 6| Amresco Resdtl Sec Mtg Loan RMBS PTC Ser....... . [ 06/01/2016. | PaYdOWN...........cvovieeececieinnens | oo | cvvveinnenienenns 78 78 78 T8 [ e | e | e | e {0 [OOSR IS T8 | ceeveereeneenes | e [ e {1 IO 2 | 08/25/2027.... | 1FM......
032511 AX 5| Anadarko Petroleum Corp SrNt 5.950% 0............. .| 05/02/2016. | Call ~ 101.9720.......cccccvvrnriiccncns [ o | v 6,118,320 | ......... 6,000,000 | ......... 6,683,426 6,139,344 (21,024) [P0 Z) N A I 6,118,320 | .ccovvvvriirii 09/15/2016... | 3FE.......
03334@ AA 7| AnchoragePermit Ctr Bldg Ls TrCTL 6.3, .| 06/15/2016. | Redemption  100.0000. 49,106 49,106 ...49,106 49,106 02/15/2025...
04541G  GB 2| AssetBacked Securiies Corp RMBS Ser 20.......... .| 06/27/2016. | PaydOWN...........ovoumrieciirciiiecnins | ceveniinneieeniiennies | v 390,538 390,538 375,022 376,220 | vt | i 14,318 | s [ s 14,318 | oo [ e 390,538 | ..oocoovviciiins 11/25/2033... | 1FM......
05538B AH 8| BE Aerospace Inc Term Ln Nt 7 4.000% 1............. .| 06/01/2016. | Tax Free EXChange..........ccccovveees | oveverrvrinnnenerenens | v 1,789,429 | ......... 1,789,429 | ......... 1,789,429 | ........... 894,435 279 | e | e | e 279 | oo | e 1,789,429 | o | e | e 0 22,800 | 11/21/2021... | 3FE.......
05549@ AA 3| BJs Wholesale Club Inc CTL (HG Bowie Rea.......... . | 06/15/2016. | Redemption ~ 100.0000 64,647 64,647 | ..o 65,270 | .ovevernnnd 64,919 (V) [ONRTR ISR (273) B4,647 | ..o | e | e 0 [ 1,874 | 05/15/2022... | 2.....
055658  AA 2| Burlington Northern PTC Ser 20062 5.6................. . | 04/01/2016. | Redemption  100.0000. 287,495 287,495 287,495 287,495 | oo [ e | e | 0 287,495 | ..o [ e [ e (U I 8,092 | 04/01/2024... | 1FE.......
05568D AA 2| BNSF Railway Co ABS PTC Ser 2006-3 5.3........... . | 04/01/2016. | Redemption  100.0000 391,666 391,666 391,666 391,666 | ..o [ e | e | 0 391,666 | ...ovoveiviiieiinns [ e [ e 0 10,461 | 04/01/2024... | 1FE.......
05948K X7 9| Bank of America Alt Loan Tr RMBS Ser 200............ .| 06/01/2016. | PaydOWN.........c.cvorireciricicieicns | e [ e 492,870 | ............ 492,870 | ............ 481,286 | ............ 481,286 [ oo | e 11,584 | oo | e 11,584 | s | e 492,870 [ .o | e | e 0 11,878 | 01/25/2036... | 2FM......
05950T AF 2| Banc of America Mtg Securities RMBS Ser............. . | 06/01/2016. | Paydown 68,012 90,555 | .o 84,579 | .o 73,935 | .o 11,681 | oo A | e [ e 11,685 85,620 | c.vvevievrieirinns [ e (17,608) | ........... (17,608) | .......... 2,285 | 11/20/2046... | 1FM......
059512 AE 3| Banc of America Comm Mtg Inc CMBS Ser 20........ .| 06/01/2016. | Paydown. 2,509,326 | ........ 2,509,326 | ........ 2,462,493 | ........2,462,507 | ... | o 46,819 | oo [ e 46,819 2,509,326 | ...covoevniinnns | e [ e 0 63,664 | 06/10/2049... [ 1FM......
07384M  7C 0 | Bear Steams Adj Rate Mg RMBS Ser 2005-........... .| 06/01/2016. | PaydOWN...........oovumvveerirriiinnens | coveeriieneisenisnnnes | v 14757 | oo 4,757 | oo 115,833 | ..ooooeee. 115,788 (1,031) (1,031) [ oo | v AT57 | oo [ v | e (V) I 1,328 | 03/25/2035... | 1FM......
07386H MD 0| Bear Steams Alt- A Tr RMBS Ser 2004-10............... | .| 06/27/2016. | Paydown. 205,631 205,631 | ..cccovvenne 193,937 | oo 188,086 | ...oocvvevurieiniinas [ e 17,545 | o [ v 17,545 205,631 | v [ e | e 0 | 1,403 | 09/25/2034... | 1FM......
07401P  AA 2| Bear Steams Mtg Tr RMBS Ser 2007-SL1 Cl.... .| 06/27/2016. | Paydown. 10,045 13,204 5,736 5,736 ...5,736 4,308 4,308 42 | 03/25/2037... | 1FM......
10138M AG 0| Bottling Group LLC Co Gtd Nt 5.500% 04............... . | 04/01/2016. | Maturity 8,500,000 8,500,000 | ......... 8,492,811 | .........8,499,645 355 | e | e 355 8,500,000 | oo [ e [ e 0. 233,750 | 04/01/2016... | 1FE.......
116663 AC 9| Bruce Mansfield Unit12 ABS PTC Nt 6................. | . [ 06/01/2016. | Redemption  100.0000 557,562 557,562 557,562 557,562 | coveeviieiieiiiens [ e | e | 0 557,562 | c.ovveviiviieiiinns [ v [ e 0|.....19,096 | 06/01/2034... | 2AM......
117017 AA 1| Brunswick & Glynn Co Dev Auth CTL Rev Le........... .| 04/15/2016. | Redemption  100.0000...........ccc. | vourrerrirrrrerinirins | v 144,126 | ............ 144126 | ..o 144,126 | ... 144,126 | oo | e [ e [ e 0 | oo | e 144,126 | oo | e | e {0 I 5,210 | 10/15/2022... | 1....
117017 AB 9 | Brunswick & Glynn Co Dev Auth CTLRev Le........... .| 06/18/2016. | Redemption  100.0000..........ccee | vererrerrrrerrmemrraninnes | ervreierienicins (12) (12) (12) (12) [ v | e | e | e 0 | e [ e (12) [ e | e | e (U I 8,961 | 02/15/2023... | 1....
12543K  AJ 3| Community Health Systems Inc Term LnAN........... .| 06/30/2016. | Redemption  100.0000. 93,056 93,056 | ..voerenn 92,685 | ..o 370 | e | e 370 93,056 | covoveerereiene [ e [ e ([ 229 | 01/27/2019... | 3FE.......
12543K  AJ 3| Community Health Systems Inc Term LnAN........... .| 05/31/2016. | Tax Free Exchange 92,685 93,056 | .o 92,590 | .ooveeinnnn 91,350 | .oovirnen 1,281 | oo 54 1,335 92,685 | ovovveeeeeeeieeees | eeerereeeeeverieieien | oo 0 [ 1,359 | 01/27/2019... | 3FE.......
12543K AL 8 | Community Health Systems Inc Term Ln F N........... .| 04/29/2016. | Redemption  100.0000. 67,675 67,675 | .....oeccnd B7,675 | .o | correinniiensiinnns | s | s | o 0 87,675 | ..oovocvrviienies | e [ e (VI IO 416 | 12/31/2018... | 3FE.......
12543K AL 8| Community Health Systems Inc Term Ln F N........... .| 05/31/2016. | Tax Free EXChange............ccccvveee | covveevernrcecennnnnns | cevveienins 359,744 | ........... 359,744 | ........... 359,744 | oo | e [ e | s | e 0 359,744 | oo | e | e 0 [ 3,462 | 12/31/2018... | 3FE.......
12543K  AM 6 | Community Health Systems Inc Term Ln G N........... .| 06/30/2016. | Redemption  100.0000. 12,738 12,738 | v 12,738 | oo | et [ e | o | e 0 12,738 | e [ e | e (V) IO 40 | 12/31/2019... | 3FE.......
12543K  AM 6 | Community Health Systems Inc Term Ln G N........... . | 05/31/2016. | Tax Free Exchange 12,738 12,738 | oo 12,738 | oo 12,383 354 | e [ e | e 354 12,738 | oo | e | e {1 I 249 | 12/31/2019... | 3FE.......
12543K AN 4 | Community Health Systems Inc Term Ln HN... . | 06/30/2016. | Redemption  100.0000. 23,437 23,437 83 23,437 01/27/2021... | 3FE.......
12543K AN 4| Community Health Systems Inc Term Ln HN........... . | 05/31/2016. | Tax Free Exchange 23,354 23,437 | v 23337 | 22972 | i3T5 | T | | e 382 23,354 | coovieecieinn [ e [ (| 487 | 01/27/2021... | 3FE.......
12566U AN 4| Citimortgage Alterative Ln Tr RMBS Ser................ . | 06/01/2016. | Paydown 78,733 | o 103,178 | cooiereeeeee83,592 | 83,592 | e [ | e | 0 83,592 (4,859) (4,859) | ...cvvv 2,483 | 02/25/2037... | 1FM......
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125660 AT 1| Citimortgage Alternative Ln Tr RMBS Ser................ .| 06/01/2016. | Paydown. 74,934 74,934 | i 72,850 | e 73,833 [ e | e 43 43 73,876 1,058 1,058 | ..o 1,706 | 02/25/2022... | 1FM......
12567A AP 2| Citimortgage Alternative Ln Tr RMBS Ser................ .| 06/01/2016. | Paydown. 32,964 36,461 | ...ooccc0n.35,447 | i (5,707) | 012,025 | e 29,225 | oo | e 41,250 35,543 (2,579) (2,579) [ ..oouvns 4,655 | 03/25/2022... | 4FM......
125910  AG 8| Comm Mortgage Trust CMBS Ser 2014-UBS2C...... .| 06/01/2016. | PaydOWN........coccvvrieciirniiiienens | ceveniiissieneiinnies | oveniienniienniinnnes | cvvnninsnneensisnnens | cveneneeens 18,733 | 18,295 | s | s (15,295) | ovvoovveeiieniins | e (15,295) | cvveeervereriicenis | i | e | e | e 0 | 1,256 | 03/10/2047... | 1FE.......
12594E  AC 0| CNT Holdings Il Corp 1stLien Term Ln N................ . | 06/30/2016. | Redemption ~ 100.0000 62,500 62,500 625 | .o [ e 625 62,500 | oo [ [ 0 | 1,395 | 01/15/2023... | 4FE.......
12630U AD 8| Cablevision (CSC Holdings) Term Ln B Nt............... .| 06/21/2016. | Redemption ~ 100.0000.........ccocee | wovererrmrereremirnirerens | coveiens 1,469,470 | ......... 1,469,470 | ........1,462,123 | .......1,462,429 |............2.343 | ..o 4,699 7,042 | oo | e 1,469,470 [ o | e | e 0|.....20,723 | 04/17/2020... | 3FE.......
12632B  AB 2| CPlinternational Inc Term Ln Nt 1 4.2..........cccoeeee .| 05/04/2016. | UBS Warburg London...........ccceeees | covvvciniierniciieinis | v 19,940,477 | .......21,738,897 | ........21,640,835 | ........18,371,681 | ........291,126 | .......... 13,631 304,757 | oo [ e 21,668,725 | ..o | e (1,728,248) | ...... (1,728,248) | ...... 281,289 | 11/17/2017... | 4FE.......
12638P AB 5| Credit Suisse Mtg Cap Cft RMBS Ser 2007-............. . [ 06/01/2016. | PaydOWN...........cvoiviriciricinieieis | e [ e 108,926 | ............ 108,926 | ..........67,534 | ... 87,534 | L | i [ | 0 67,534 | oo [ 41392 | ........... 41392 | .......... 1,503 | 04/25/2037... | 2FM......
12644@ BG 9| CTL Cap Tr CTLSer 2002-1 ClIA1Great Sprin............. .| 05/15/2016. | Redemption  100.0000...........ccc. | voerrrerrerrrmmerrenirens | crvvvrienna 103,815 | ............ 103,815 | ooeere 103,815 | 103,815 | oo [ v | e | e {1} ORI (TN 103,815 [ oo | v | e (0 [ 3,647 | 05/15/2018... | 1....
12644@ BQ 7| CTL Cap Tr CTL Ser 2002-34 Cl A Walgreen............ . | 06/15/2016. | Redemption ~ 100.0000 26,427 26,427 | cooveeeeen 26,427 | oo 26,827 | e [ e | e | 0 26,427 | covvvvvvrieneinnn [ e | e (1 740 | 07/15/2022... | 2....
12644@ BR 5| CTL Cap Tr CTLSer 2002-21Aurora Heathear............ .| 06/15/2016. | Redemption  100.0000. 59,184 59,184 | iieiern89,184 | 189,184 | i | i [ s | 0 59,184 10/15/2022... | 1.....
12644@ BS 3| CTL Cap Tr CTL Walgreens 6.620% 01/15/. .| 06/15/2016. | Redemption  100.0000. 24,898 24,898 (114) (114) 24,898 01/15/2023... | 2...
126460 AM 0 | Credit Suisse Comm Mtg Tr RMBS Ser 2013-.......... .| 06/01/2016. | PaydOWN..........covevmrieciirciiiiciens | ceveriiineieeniieneies | v 795,302 | ..coovvennne 795,302 | .ocoovrre. 817,670 | 1iirren.809,822 | oo | i (14,520) | cvoooveeriieciis | v (710 [T I 795,302 [ oo 03/25/2043... | 1FM......
126650 BP 4 | CVS Health Corp ABS PTC Nt 6.036% 12/1........... .| 06/10/2016. | Redemption  100.0000. 46,034 46,034 | ....cecccc.53590 [ oo 52,292 | i [ i (6,258) (6,258) 46,034 12/10/2028... | 2FE.......
126650 BQ 2| CVS Health Corp ABS PTC Nt 6.943% 01/1........... .| 06/10/2016. | Redemption ~ 100.0000...........ccc. | woverereerriimeniirinnies | cvvreerniens 128,701 | oo 128,701 | cireiern129,853 | 130,273 | e [ e (1,572) (1,572) | covveeeeriericienis | v 128,701 | oo 01/10/2030... | 2FE.......
126650 BS 8| CVS Health Corp ABS PTC Nt 7.507% 01/1........... .| 06/10/2016. | Redemption ~ 100.0000. 27,797 27,7197 (7,176) (7,176) 27,797 | e [ v [ e (U IR 870 | 01/10/2032... | 2FE.......
12665U AA 2| CVS Health Corp ABS PTC Nt 4.704% 01/1........... .| 06/10/2016. | Redemption  100.0000. 72,248 T2,248 | oo T2,288 | i T2,248 | i [ e | e | e 0 T2,248 | oo [ e | e 0 | 1,417 | 01/10/2036... | 2FE.......
126670 FB 9 [ CWABS Inc RMBS Ser 2005-IM2 CI A3 0.99.......... . [ 06/27/2016. | PaydOWN.........c.voovvrieeeciiieieniens | v | s 1,026,637 | ......... 1,026,637 22,881 22,881 | o [ e 1,026,637 [ ..oovreeieieriries | e | e (U I 4,915 | 01/25/2036... | 1FM......
126673 VE 9 [ CWABS Inc RMBS Ser 2004-U CI 2A 0.712%........ .1 06/15/2016. | PaydOWN...........cvovvirecnicicicicns | eveeieieiecisnsninnns [ e 167,312 | oo 167,312 97,540 97,540 | v | e 167,312 | oo | e | e (U O 496 | 03/15/2034... | 1FM......
12667G W7 4| Countrywide Alternative Ln Tr RMBS Ser 2............. .| 06/01/2016. | PaydOWN...........ooourieeiiiriiinnens | covnriisneiseniisnnies | v 767,875 | ............ 767,875 | ..ccc00vre. 761,036 | 1o 760,762 | oo | o 713 T3 | e | v TO7,875 | ..o | e [ o 0 19,628 | 09/25/2035... | 2FM......
126686 AC 8 | CWABS Inc RMBS Ser 2006-H Cl 2A1B 0.59......... .| 06/15/2016. | PaydOWN............cooureeeiiirriiinnens | o | v 104,169 | .......... 104,169 | ..............36,063 | .cc00oeccen 36,063 | oo [ 88,106 | e | 88,106 [ e | s 104,189 | covooovvcienci [ v | e (VN I 245 | 11/15/2036... [ 1FM......
12668A YS 8 | Countrywide Alternative Ln Tr RMBS Ser2............. .| 06/01/2016. | Paydown. 81,400 41,651 34,846 12/25/2035... | 1FM......
126694 NS 3| CWHL Inc RMBS Ser 200527 Cl 1A3  5.500... .| 06/01/2016. | Paydown. ..148,734 ...148,734 ...148,734 12/25/2035... | 1FM......
126694 WE 4 [ CWHL Inc RMBS Ser 2006-HYB1 Cl 1A1 26.......... .| 06/01/2016. | PAYAOWN.........ovcvoririiiiiicieriens | eveeiereseceesinninees | e 778,769 | ............ 261,611 | oo 196,667 [ oo 196,667 | oo | i [ [0 | e | 196,667 582,102 582,102 14,822 | 03/20/2036... | 1FM......
12669F D2 6 | CWHL Inc RMBS Ser 2004-10 Cl A10 5.000........... . | 06/01/2016. | Paydown 80,392 80,392 80,392 | cooveiinieiies [ [ 0 | 1,701 | 07/25/2034... | 1FM......
12669F T2 9| CWHL Inc RMBS Ser 2004-14 Cl 2A5 2.859........... .| 06/01/2016. | Paydown 97,510 97,510 97,510 | e [ e | e 0 | 1,257 | 08/25/2034... | 1FM......
12669G  R3 7 | Countrywide Home Loans RMBS Ser 2005-15......... .| 06/01/2016. | Paydown 75,520 33,907 33,594 | oo | e 41,926 | .......... 41,926 | ... 2,793 | 08/25/2035... [ 1FM......
12670N  AB 9| CWGS Term Ln Nt1  5.250% 02/20/20................... .| 05/09/2016. | Redemption  100.0000...........ccc. | vovrrrerrmrrrmmerrinirens | crererrenna 401,246 | ........... 401,246 397,233 396,982 | ..ocvvennns 1,438 [ .o 2,826 4,264 | oo | e 401,246 [ ..o | e | e 0 11,218 | 02/20/2020... | 3FE.......
12670N  AB 9| CWGS Term Ln Nt1  5.250% 02/20/20................... . | 05/09/2016. | Tax Free Exchange............ccccovcvee | coveervererecvenivnnnns [ ceveens 17,679,043 | ... 17,794,755 | ... 17,616,808 | ........ 17,605,686 | ............ 63,755 | ..o 9,602 | oo [ e 73,357 | oo [ e 17,679,043 | oo [ v [ e 0. 497,512 | 02/20/2020... | 3FE.......
12670N  AB 9| CWGS Term LnNt5 5.750% 02/20/20................... .| 06/30/2016. | Redemption  100.0000. 244,503 244,503 282,914 | e | e | s 1,590 1,590 244,503 | oo [ s | e 0 | 2,032 |02/20/2020... | 3FE.......
12670N  AB 9| CWGS Term LnNt5 5.750% 02/20/20................... .| 05/31/2016. | Tax Free Exchange............cccocvee | wovervvveniveniinnniins [ o 17,241,384 | ........17,352,580 | ........ 17,239,711 | o 53,425 | oo 191 | 1,673 1,864 | e [ s 17,241,384 | oo | v | e 0 64,865 | 02/20/2020... | 3FE.......
130789  T# 7 | Califomia Wir Svc Co 1st Mtg Bd Ser JJJ................ .| 05/01/2016. | Redemption  100.0000...........ccc. | wooeereerrmiireniiinines | cvvrieiniens 181,800 | ............ 181,800 | ..ooooeee. 183,694 | ............ 182,409 | oo | eerirerieenn(809) | o | e (609) | e | v 181,800 | ovooeveeciirrniis [ e | e 0 | 4,945 | 05/01/2018... | 1....
13134M  BE 2| Calpine Corp Term Ln Nt 1 3.500% 05/27.............. .| 06/30/2016. | Redemption  100.0000. 25,000 25,000 | ..oovoeen 24875 | oo 23,703 25,000 | oovvooriiniienies | e [ e (VI IO 442 | 05/27/2022... | 3FE.......
14070K  AB 7| Capstone Logistics Acq 1st Lien Term Ln, . | 05/04/2016. | Redemption  100.0000 204,876 204,876 202,827 ...193,607 204,876 10/07/2021... | 4FE.......
144527 AB 4| Carrington Mtg Loan Tr RMBS Ser 2007-FRE........... .| 06/27/2016. | PAYAOWN.........cvcveririciiiiiceeniens | evieieisreciesnninees | e 186,292 | ..coccouee 186,292 | ...ccocenee 165,450 | ..coooeeeee 165,450 | oo | 20,842 | i | 20,842 | i | 186,292 | ..o | e [ (U I 470 | 02/25/2037... | 1FM......
14987E  AC 1| CCOH Safari LLC Hgh YId Corp  5.750% 02............ . | 05/23/2016. | Tax Free Exchange 9,024,647 | ......... 9,000,000 | ......... 9,026,625 | .........9,017,750 | ....coccoenee 8,251 (1,354) 9,024,647 | oo [ e | e 0. 263,063 | 02/15/2026... | 3FE.......
15189@ AA 7| Centerpoint Anchorage Tr CTL PTC Lease B........... .| 06/15/2016. | Redemption ~ 100.0000. 90,166 90,166 | ...ovovnn 101,018 | oo 94,463 (4,298) 90,166 | ovoovovveeveiin [ e [ e 0 [ 2,970 | 09/15/2022... | 2....
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160841 AA 0 | Charlotte Gateway Village LLC CMBS CTL............... .| 06/01/2016. | Redemption ~ 100.0000...........ccc. | woorrmeernemcnmiinnies | covieeneeas 149,406 | ............ 149,406 | ........... 149,406 | ............ 149,408 | .oooovvveienci [ e | e [ e (VN RO I 149,408 | ..oooovvevcinei [ v | e 0 | 3,993 |12/01/2016... | 1FE.......
16163Y AC 8 | Chase Mortgage Finance Corpora RMBS Ser......... .| 06/01/2016. | PaydOWN..........cvvevmrieciicriiicnins | ceveniineieeniiinnies | v 426,022 | ............ 426,022 | ........... 420,245 | ..o [ e | e 5,777 LA 2 A IR I 426,022 | ..coooovevicieeis | e [ e 0 | 2,463 | 04/25/2045... | 1FE.......
16165M  AD 0 | Chaseflex Tr RMBS Ser 2006-2 CI A2B O............... .| 06/27/2016. | Paydown. 50,303 61,050 | ..oooecreen 46,727 | ..occceeeaan 51,885 335 | s | e 335 52,220 (1,917) (17 | e 108 | 09/25/2036... | 1FM......
16165V AM 0| Chaseflex Tr RMBS Ser 2007-1 CI 2A9 6............... . | 06/01/2016. | Paydown 30,913 30,913 | .o 25,336 | ..cooeriinn 25975 | o [ 37 37 26,012 4,902 4,902 |.......... 1,218 | 02/25/2037... | 1FM......
162765 AS 0 | CHEC Loan Trust RMBS Ser 2004-2 Cl A3............... .| 06/27/2016. | PAYAOWN.........cvcvvriiiriiicieiiens | erieierisrcessinninees | e 463,737 | oo 463,737 | oo 446,399 | .......c... 447,568 | ..o | e 16,169 | .o | i 16,169 [ oo | v 463,737 [ v | e | e (U I 2,674 | 07/25/2034... | 1FM......
17025Q AC 1| Countrywide Home Loans RMBS Ser 2007-J3......... .| 06/01/2016. | PaydOWN.......cvvieiriiieiciiiricicins | et | e 176,579 | .covviene 60,781 | ..o 51,645 | ... 50,252 | ooovviiriereiens | e 2,171 2,171 53,023 | oo | e 123,556 | ..oconee 123,556 | .......... 7,821 | 07/25/2037... | 1FM......
17323M  AA 3| Citigroup Mtg Loan Tr RMBS Ser 2015A Cl.............. . [ 06/01/2016. | PaydOWN...........covviriciricicieicis | e [ e 676,023 | ........... 676,023 | ........... 685,118 | ............ 684,684 (8,661) (8,661) 676,023 [ ..o | e | e 0 10,451 | 06/25/2058... | 1FM......
17324V AH 7| Citigroup Mtg Loan Trust RMBS Ser 2015-P............. . [ 06/01/2016. | PaydOWN.........coovevverceeerirerenins | oveeeienisennecieinns | v 1,400,490 | ......... 1,400,490 | ......... 1,423,236 | .........1,423,023 (22,533) (22,533) | woeveeerervrriernnns | e 1,400,490 [ ..ooovrvvvieiereris | e | e 0 22,179 | 09/25/2042... | 3FM......
18976G  AZ 9| Citimortgage Altemative Ln Tr RMBS Ser................ .1 06/01/2016. | PaYdOWN...........ovvvieececicicieciens | eveeieisceeesnnninens | e 126,886 | ............ 126,886 | ............ 119,282 | oo 121,972 | oo | e 4,914 4914 | e | e 126,886 | ..o | e | e {1 I 2,904 | 06/25/2022... | 1FM......
190756Q AB 8| Cobank ACB Sub Nt 7.875% 04/16/18................... .| 04/15/2016. | Call ~ 100.0000...........ccmvvmveremnees | woverninsieniinniins [ o 14,020,000 | ........14,020,000 |........ 17,094,680 | ........ 15,583,460 | .....oovvvvciieriis | e (1,563,460) [ ...oooooveveriiienis | (1,563,460) | ..ocvvvvvrreeriians [ s 14,020,000 | ..ooooovvviinni | s | e 0 ... 552,038 | 04/16/2018... | 1FE.......
21079R  AA 0| Continental Airlines Inc LBASS EETC Ser.... .| 04/19/2016. | Paydown. 1,822,453 11,822,453 ,897,955 1,881,683 23,368 (82,597) 1,822,453 cern82,902 | 10/19/2023... | 3FE......
210805 BU 0| Continental Aidines Inc LBASS EETC Ser................ .| 06/16/2016. | Paydown. 200,391 200,391 | .coovvinnne 198,120 200,182 209 200,391 | v [ s | e 0 | 7,849 |01/02/2018... | 1FE.......
235851 AL 6| Danaher Corp SrNt 2.300% 06/23/16.................... . | 06/23/2016. | Maturity 3,000,000 | ........ 3,000,000 2,996,730 2,999,526 AT4 | e | s 474 3,000,000 | ..cvvvuerirriiinnns | e [ i 0 34,500 |06/23/2016... | 1FE.......
24422E  RC 5| Deere /John/ Cap Corp MT SrNt 2.250%.............. .| 06/07/2016. | Maturity 2,000,000 | .......... 2,000,000 | ......... 1,996,705 | .........1,999,644 356 | v | e 356 2,000,000 | ..covevuirieniiinnns | e [ e 0 22,500 | 06/07/2016... | 1FE.......
24702N  AD 2 | Dell International Inc Term Ln CNt 1......covvivcinnnns . | 04/29/2016. | Redemption ~ 100.0000.........ccouee | worererrmrrnrremernrerens | v 1,331,783 | ......... 1,331,783 | ......... 1,325,124 | e 1,327,850 | oo | e 3,933 3,933 | e | e 1,331,783 [ i | e | e 0 25,144 | 10/29/2018... | 2FE.......
251510 AW 3 | Deutsche Alt-A Sec Inc RMBS Ser 2003-2XS........... . | 06/01/2016. | Paydown 13,019 13,019 | .o 13,016 | .o 13,010 9 | s | 9 13,019 | o | e [ {01 IR 292 | 09/25/2033... | 1FM......
251563 CB 6 | Deutsche Mtg Sec Inc RMBS Ser 2004-1Cl............ . | 06/01/2016. | Paydown 41,527 41527 | o 41516 | oo 41,956 (428) | oo | e (428) 1,527 | oo [ e | (1 O 919 | 12/25/2033... | 1FM......
251563 DM 1| Deutsche Mtg Sec Inc RMBS Ser 20042 Cl............ . | 06/01/2016. | Paydown 19,840 19,840 | ..oooveene. 19,835 | ..o 20,124 (285) | v | e (285) 19,840 | oo | e [ (1 O 399 | 01/25/2034... | 1FM......
25674D AC 7 |Dollar Tree Inc Term Ln BNt 1 3.500%.................. .| 04/15/2016. | Redemption  100.0000. 50,125 50,125 | .....ccco...d 50,251 | .oovoeee 49,910 338 (123) | oo | v 215 50,125 | v [ e | e (VN I 611 | 02/06/2022... | 3FE.......
29337# AA 7 |Enhanced Cap CT Fund Ill LLC ABS CAPCON........ .| 06/15/2016. | Redemption ~ 100.0000...........ccc. | woorreerreemmmiiinnies | covineneees 157,686 | ............ 157,686 | ............ 157,686 | ............ 157,686 | ..ooovvvocierci [ cevvieriinniiennis | e [ e (VN RO [N 157,686 | ..oooovvecincis [ v | e 0 | 5,763 | 12/15/2020... | 1FE.......
29365Y AA 1| Entergy AR Restoration Fdg LLC LBASS Ser.......... .| 05/01/2016. | Paydown. 531,543 531,543 531,429 531,468 | .ot | e 75 75 531,543 08/01/2021... | 1FE.......
301965 CE 7| FFCA Sec Lending Corp LBASS Fmch Ln Ser........ .| 06/01/2016. | Paydown. 52,924 52,924 ..52,324 52,572 352 52,924 05/18/2026... | 3AM......
302567 AA 0| FPL Energy American Wind LLC SrNt 6.6............. . | 06/20/2016. | Redemption ~ 100.0000 978,118 978,118 | ......... 1,009,518 | .........1,004,783 (26,665) [ ...vovvereeriri | i (26,665) 978,118 06/20/2023... | 2FE.......
30260@ AA 8| FMV Smithtown Assoc CTL 7.700% 10/04/1........... .| 06/01/2016. | Redemption  100.0000..........cccee | ervrrererrnrceennninens | vevveienins 185,755 | .ovccvene 185,755 | .coovvinne 193,185 | .o 187,565 | ..o [ e (1,809) (1,809) | evvveererrereciernns | v 185,755 | v | e [ 0 | 5,965 | 10/04/2019... | 2....
32052E  AA 7| First Horizon Mtg PT Tr RMBS Ser 2006-AR............ .| 06/01/2016. | Paydown 328,314 328,536 295,333 295,333 | cooveveieiiieiieens [ e | e | e 0 295,333 32,981 32,981 2,982 | 11/25/2036... | 1FM......
32052W  AC 3| First Horizon Mtg PT Tr RMBS Ser 2007-FA............. .| 06/01/2016. | Paydown 49,335 76,995 | .............. 66,787 | .............. 60,260 | ....cocceuce 6,527 6,527 66,787 | oo [ e (17,452) | ...oce (17,452) | .......... 1,992 | 08/25/2037... | 3FM......
337925 ES 6| First Plus Home Ln Owner Tr RMBS Ser 199........... . | 06/01/2016. | Paydown 10,804 10,804 | ... 11,044 | 10,792 [ oo | e 12 12 10,804 | oo | e [ e ([ 310 | 12/10/2024... | 6FM......
34347@ AA 7 |Flowchem LLC SrTerm Ln  7.500% 12/01/1............ .| 04/01/2016. | Redemption  100.0000..........c.cc. | covvererrrmmmmnnrnns | cerreiennae 165,312 | cocevvvne 165,312 | oo 165,312 | oo 165,312 | oo | cvererrenneenienns [ v | e 0 | o | s 165,312 [ oo | v | e (I I 4,073 | 12/01/2018... | 3.....
35729Q¢ AS 7| Fremont Home Loan Tr RMBS Ser 2006-B Cl.......... .| 06/27/2016. | Redemption ~ 45.5000............ 30,905 67,922 5,898 6,145 25,007 247 24,760 30,905 | v [ e | e (VI 08/25/2036... | 1FM......
35729Q AS 7| Fremont Home Loan Tr RMBS Ser 2006-B Cl.......... .| 06/27/2016. | Capital Distribution. 37,017 | oo | e 37,017 | oo 37,017 | oo e | e [ 0 37,007 | oo [ e | e (VI N 08/25/2036... | 1FM......
35729T AD 4 | Fremont Home Loan Owner Tr RMBS Ser 2006....... .| 06/27/2016. | Paydown. 45,884 45884 | ............ 28,455 | ..o 28,455 | ...ooovviieri | e 17,429 | i [ s 17,429 45,884 | ..o | e [ e (VI I 116 | 10/25/2036... | 1FM......
362420 7Q 0| GS Mortgage Securities Corp RMBS Ser 200.......... .| 06/01/2016. | Paydown. 74,124 74124 | o 70,441 | o 72,290 | coovvveenniieniienns | e 1,833 1,833 TAA24 | oo | e [ e 0 | 1,544 | 06/25/2035... | 1FM......
39322G  AB 9| Green Plains Processing LLC Term Ln B Nt. . | 06/20/2016. | Bank of Montreal 16,000,000 87,946 5,937,834 | oo | (1,457,834) | ......(1,457,834) | ...... 325,535 | 06/10/2020... | 4FE.......
39322G  AB 9| Green Plains Processing LLC Term Ln B Nt............ . | 06/30/2016. | Redemption  100.0000. 13,870 13,870 | oo 13,939 [ 13,592 | 0334 | it (BT) [ i | 277 13,870 | oo | e [ (U I 461 | 06/10/2020... | 4FE.......
39539M AA 7| Greenpoint Mtg Funding Tr RMBS Ser 2007-.......... .| 06/27/2016. | PAYAOWN........vvcvvririciiiiicieeiens | evieieisseceesinninees | e 135354 | ......cc... 135,354 9,012 | e | e 135,354 | oo | e | {0 I 364 | 06/25/2037... | 1FM......
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404122 AN 3| HCA Inc Term Ln B4 Nt 1 3.881% 05/01/1.............. .| 06/30/2016. | Redemption ~ 100.0000...........ccc. | woorereermvmmmmieinnnes | covieriies 1,857 1,857 1,830 1,844 | e | e 13 LT [T IO 1,857 | e [ e | v (V) ISP 32 | 05/01/2018... | 3FE.......
41164T AA 0| Harborview Mtg Loan Tr RMBS Ser 2007-A C.......... .| 06/20/2016. | Paydown. 90,451 210,340 | oo 39,965 | oo 39,695 269 | oo | e 269 39,965 50,486 | ............ 50,486 |......... 1,345 | 06/21/2037... | 1FM......
41164Y AB 7 | Harborview Mtg Loan Tr RMBS Ser 20074 C........... .| 06/20/2016. | Paydown. 93,330 93,330 | ccovvennnd 90,968 | ...ooouuen 91,694 | v | e 1,636 1,636 93,330 | covvevriiriiienis | e [ e (VN I 258 | 07/19/2047... [ 1FM......
42770L  AA 1| Hero Funding Trust LBASS Ser 2015-1A Cl............. . | 06/20/2016. | PAYAOWN.........cocvvririieiiicreriens | evieieriereceennninees | e 486,403 | ............ 486,403 | ........... 486,184 | ............ 486,236 167 | oo | i 167 | oo | v 486,403 | ..o | e | e 0 | 9,587 | 09/21/2040... | 1FE.......
427700  AA 1| Hero Funding Trust LBASS Ser 2015-2A CL............ .| 06/20/2016. | PAYAOWN.........cvcvvviriiniiicieriens | evieieiierceesinninees | e 490,890 | ............ 490,890 | ...coocvun 490,835 | ...ocvuuee 490,839 [ .o | e 52 52 | e [ e 490,890 [ ..o | e | e 0 | 9,994 | 09/20/2040... | 1FE.......
42771T  AA 3| Hero Funding Trust LBASS Ser 2015-3A Cl............. .| 06/20/2016. | Paydown 351,202 351,202 351,190 351,189 | oo [ e 13 13 351,202 | e [ e [ e (U I 4,935 | 09/20/2041... | 1FE.......
42833U AB 4| Hi-Crush Partners Term Ln Nt 1 4.750%.................. .| 06/20/2016. | VAMOUS.......cocvrirrieriiniciciiirieies | ceieeeiiniereseiinienee | covniees 11,171,228 | .......15,694,762 | ........ 15,689,762 | ........ 12,189,603 ...3,499,614 | ... 458 | o | 3,500,072 | oo [ e 15,689,675 | ....ovvvviiiiin [ (4,518,447) | ...... (4,518,447) | ...... 341,551 | 04/28/2021... | 5FE.......
43534# AA 9| Hollander Sleep Products LLC Term Ln 9.............. .| 06/13/2016. | Redemption ~ 100.0000 209,280 209,280 209,280 209,280 | oo [ e | e | v 0 209,280 | oo [ e [ e (0 I 8,995 | 10/21/2020... | 5.....
44320E AC 5| HSIAssetLoan Obligation RMBS Ser 2007-............ .1 06/01/2016. | PaYdOWN...........ovvvieececicicieciens | eveeieisceeesnnninens | e 114626 | ........... 146,468 1,059 88,992 25,634 25634 | ... 2,436 | 09/25/2037... [ 1FM......
44701P AV 6 | Huntsman Intemational Inc Sr 1stLien T................... .| 06/30/2016. | Redemption  100.0000. 17,632 17,632 | oo ATA12 | AT 14 | i | 219 [ | 219 17,632 | v [ e | v (VN I 320 | 09/30/2021... | 3FE.......
45254N MY 0| IMPAC CMB Tr RMBS Ser 2005-2 Cl 1A1 0. .| 06/27/2016. | Paydown. 86,434 86,434 2,261 86,434 04/25/2035... | 1FM......
45256# AB 8| Impact CIL Parent LLC ABS Revolving NtS............. . | 06/28/2016. | Redemption ~ 100.0000 42,935 42,935 | .iiiieeeen82,935 | ciiieen82,935 | e | e | e | e 0 42,935 | oo | e | e 0 [ 1,341 | 10/25/2056... | 2AM......
45256H AA 6 | Impact Funding LLC CMBS Cff Tranche A................ .| 06/01/2016. | Paydown. 97,808 97,808 | ..ceerrrn 100,551 | i 98,459 [ i | e (65) | i | e (651) 97,808 | oo | e [ e 0 | 1,809 | 07/01/2022... | 1FE.......
45257TH  AA 5| Impact Funding LLC CMBS Ser 2010-1 Cl Af........... . | 06/01/2016. | Paydown 247,144 247,144 (57) 27144 | oo [ v | 0 | 5,503 | 01/25/2051... | 1FE.......
456652 AA 4| Indymac Indx Mtg Ln Tr RMBS Ser 2007-A1............ . | 06/01/2016. | Paydown 72,101 99,885 | ............100,165 | ..coceeieiin85,296 | oo 14,686 | (1) | i | 14,685 99,981 (27,880) (27,880) 2,304 | 08/25/2037... | 1FM......
45668) AD 8| Indymac Indx Mtg Ln Tr RMBS Ser 2006-AR3.......... .| 06/01/2016. | PAYAOWN........vviveririciiiiicieiiens | evieieisreeeessnninees | ceeveienins 173,765 | ........... 173,765 (1701 [T ISR 173,484 | oo | e 282 | e 282 | 4,646 | 01/25/2037... | 1FM......
466247 H8 9| JP Morgan Mtg Tr RMBS Ser 2006-A2 Cl 1A1.......... . | 06/01/2016. | Paydown 13,023 14,919 1,807 14,862 (1,839) (1,839) 243 | 04/25/2036... | 1FM......
46625Y Q2 2| JP Morgan Chase Comm Mtg Secs CMBS Ser 2.... | . [ 04/01/2016. | PaydOown............ccovvuvevrrininienicns | oveevnniscenecieiens | s 4,173,870 | ......... 4,173,870 | ......... 4,145,747 ANB1876 | | s 11,994 | e | e 11,994 | i | e AAT3,870 [ oo | e | e 0 77,263 | 04/15/2043... | 1FM......
46628F AM 3| JP Morgan Chase Comm Mig Secs CMBS Ser 2.... | . | 06/01/2016. | Paydown............ccccoevvvenciiinveeiins | comvevesnieniccsniions | o 1,388,730 | ......... 1,388,730 | ......... 1,553,869 ....1,409,310 (20,580) [0:7: 1) OO IS 1,388,730 | oo [ e | e 0 41,989 | 04/15/2045... [ 1FM......
471109 AN 8| Jarden Corp Nt 5.000% 11/15/23.........cccoccvvvvccnncnne .| 04/20/2016. | Tax Free Exchange............cccccooevee [ covvevviienicccciianins | v 6,232,330 | ......... 6,135,000 | ......... 6,223,000 ...6,216,105 | ............. 4670 | ...oocece. [CNL:X) [ I 887 6,216,993 | ..o | s 15,338 | ............ 15,338 | ...... 144,854 | 11/15/2023... | 3FE.......
50177A  AE 9| LB Commercial Mtg Tr CMBS Ser 2007-C3 Cl.......... .| 06/11/2016. | Paydown. 2,360,879 | ........ 2,360,879 2,370,799 2,360,550 329 | oo | e 329 | oo | s 2,360,879 | ..o | e [ e 0 |......48,417 | 07/15/2044... | 1FM......
52109P AE 5| LB-UBS Comm Mtg Tr CMBS Ser 2007-C6 CI A....... .| 06/11/2016. | Paydown. 269,821 ....269,821 271,170 269,827 6) ..(6) 269,821 07/15/2040... | 1FM......
524654 BF 1| Legg Mason Mig Cap Corp LBASS Ser 2001-C....... .| 06/10/2016. | Redemption ~ 100.0000 44,660 44,660 | .............. 48,430 | ..cocociann 45,169 (510) | ovoeeerrireiens | e (510) 44,660 | ..o [ [ 0 | 1,005 | 04/10/2017... | 1....
524654 BH 7| Legg Mason Mig Cap Corp LBASS Ser 2002-C....... .| 06/10/2016. | Redemption ~ 100.0000 24,977 28977 | oo 28,264 | ..o 25,335 (1G131:) N IO ISP (358) 24977 | oo [ v [ (U I 676 | 04/10/2017... | 1....
52467@ AH 8| Legg Mason Mtg Cap Corp CTL 7.750% 01/.......... .| 06/15/2016. | Redemption  100.0000. 52,849 52,849 | ..o 55,428 | ..o 53,685 (836) | v | e (836) 52,849 | oo | e [ 0 | 1,692 | 01/15/2021... | 4....
52467@ BC 8 |Legg Mason Mtg Cap Corp CTL Ser 2003 Cl........... | . | 06/15/2016. | Redemption  100.0000 49,106 49,106 | ...oooveuens 54,011 | 50,143 (1,037) (1,037) 49,1068 | cooocvoevieiniin [ e [ e (I [ 1,679 | 11/15/2018... | 5*..........
52520M  GQ 0 | Lehman Mtg Tr RMBS Ser 2006-2 Cl 6A1 6............ . | 06/01/2016. | Paydown 21,342 21,342 | o 21,355 | oo 21,320 | o [ e 22 22 21,342 | oo [ | e (0 538 | 04/25/2036... | 1FM......
542514 GW 8| Long Beach Mtg Loan Tr RMBS Ser 2004-5C......... . | 06/27/2016. | Paydown 902,363 902,363 843,709 850,811 51,552 51,652 902,363 [ ..o | e | e (0 I 2,652 | 09/25/2034... [ 1FM......
55275B  AD 9| Master Asset Bkd Sec Tr RMBS Ser 2006-NC......... .| 06/27/2016. | Paydown. 44,306 44306 | ............. 25191 | o 25,191 | oo | e 19,115 | s [ s 19,115 A4.306 | ..oooooienis | e [ e (VI I 106 | 08/25/2036... | 1FM......
552758 AR 1| MASTR Altemative Loans Tr RMBS Ser 2007.......... .| 06/01/2016. | Paydown. 32,016 32,505 | ..o 29,368 | oo 26,920 |.......cccc... 3718 | e 63 3,781 30,701 1,316 1316 | oo 760 | 11/25/2021... | 3FM......
55313K  AE 1| Menill Lynch/Cntrywd Com Mtg CMBS Ser2........... .| 06/01/2016. | Paydown. 55,093 55,003 | ..o 52,220 | oo 54,695 398 | o | e 398 55,093 06/12/2050... | 1FM......
58504F AC 9| Medpace Holdings Inc Term Ln Nt 1 4.75.............. . | 06/30/2016. | Tax Free Exchange 5,840,311 5,816,467 5,844,128 | .........5,767,998 | ............ 74,380 | ..o, (2,087) | covoverrereererenes | e 72,313 5,840,311 05/31/2021... | 4FE.......
58504F AC 9| Medpace Holdings Inc Term Ln Nt5 6.00.. . | 05/31/2016. | Redemption  100.0000. ...436,235 ....436,235 437,840 (1,605) ...436,235 .| 05/31/2021... | 4FE.......
58504F AC 9| Medpace Holdings Inc Term Ln Nt5 6.00.............. .| 06/30/2016. | Tax Free Exchange 291,871 290,823 291,893 (23) 291,871 05/31/2021... | 4FE.......
59020U  3X 1| Merill Lynch Crd Bse A S & S RMBS Ser2............ .| 06/27/2016. | PAYAOWN........vvevvririiiiiicieeiens | eveeieisseceesinninees | e 149,432 | ... 149,432 | oo 126,212 | ..o 145,740 | ooveviiriceviiens | e 3,692 3,692 | e | e 149,432 | oo | e | {0 I 364 | 01/25/2037... | 1FM......
590200 P7 4| Merill Lynch Crd Bse AS & SRMBS Ser2............ .1 06/01/2016. | PaydOWN.........covevvcieeciiiiecins | v [ o 1,933 1,933 1,882 1,906 [ oo | e 28 28 | e [ 1,933 [ e | e | e 0 [ v 38 | 08/25/2036... | 1FM......
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59549R  AC 8| Mid State Tr XLBASS Ser 10 CIM1 6.28............... .| 06/15/2016. | PaydOWN............ooouvvecieirriiinnens | o | v 100,187 | ...oooveec 100,187 | ..o 84,245 | .............. 84,245 | oo | e 15,942 | e [ s 15,942 | oo [ i 100,187 | covooevveienei [ v | e 0 | 2,670 |02/15/2036... | 1AM......
59549W AB 9| Mid State Tr LBASS Ser 11 CIM1 5.598%............. .| 06/15/2016. | Paydown. 53,377 53,377 | covviceennnd 53,376 | ccovvveend 53,377 | e | e | oo | s 0 53,377 | e [ e | e 0 | 1,263 | 07/15/2038... | 2AM......
60662W  AJ 1| Mitchell Intemational Inc 1st Lien TL N............cccc..... .| 06/30/2016. | Redemption  100.0000. 34,117 T | 34,002 | coovooenierns 5 | e | e 115 47 | e | e [ e (V1 IR 264 | 10/11/2020... | 4FE.......
60662W  AJ 1| Mitchell Inteational Inc 1stLien TL N..................... . | 04/29/2016. | Tax Free Exchange 34,002 34T | 33,946 | ....coceue 32,198 | .o 1,79 8 1,804 34,002 | oo [ [ e (U I 371 | 10/11/2020... | 4FE.......
61744C FB 7| Morgan Stanley Cap | RMBS Ser 2004-HE6 C......... . | 06/27/2016. | Paydown 293,966 293,966 270,449 272,918 21,048 21,048 293,966 | ..oovviiviieiiiinns [ e [ e 0 | 1,562 | 08/25/2034... | 1FM......
61745M VW 0| Morgan Stanley Cap | RMBS Ser 2004-1 Cl............. .| 06/01/2016. | PaydOWN.......cocvieeiiieiciciiieicinins | e | e 9,586 9,586 9,586 9,586 | .o | e [ e | e 0 | e [ e 9,586 | v | s [ e {0 I 199 | 11/25/2018... | 1FM......
61748H LC 3| Morgan Stanley Mtg Tr RMBS Ser 2005-5AR........... .| 06/01/2016. | Paydown 316,541 326,810 290,228 290,228 | covoevieeiieiieens [ e | e | e 0 290,228 26,313 26,313 5,085 | 09/25/2035... | 1FM......
61750C AG 2| Morgan Stanley Cap | CMBS Ser 2006-HQ9 C......... . [ 06/01/2016. | PaydOWN..........ooveveerceeeiirerieniens | o | s 5,000,000 | ......... 5,000,000 | ......... 5,074,219 | ........4,999,257 TA3 | s | e L T [N I 5,000,000 [ .ovoocveiereriins | e | e 0. 140,832 | 07/12/2044... | 1FM......
61751X AE 0| Morgan Stanley Cap | CMBS Ser 2007-T25C.......... . [ 06/01/2016. | PaydOWN.........c.ovevierceeerirereniens | o | s 3,161,821 | ... 3,161,821 | ... 3,044,118 | ........3,148,063 | ..ccooovvvvrivii [ v 13,758 | oo | v 13,758 [ oo | e 3,161,821 [ e | e | e 0]....86573 | 11/12/2049... | 1FM......
61755Y  AF 1| Morgan Stanley Cap | CMBS Ser 2007-IQ15............ .| 06/01/2016. | PaydOWN..........ccvevvirierniienens [ o | e 1,819,888 | ......... 1,819,888 | ......... 1,805,431 | ..o 1,815,542 | oo | e 4,345 4345 | e | 1,819,888 | ..ooovevcveriiins [ e | e 0 |.....45,772 | 06/11/2049... | 1FM......
61756U AE 1| Morgan Stanley Cap | CMBS Ser 2007-1Q16. .| 06/01/2016. | Paydown. ...169,540 ....169,540 .192,693 . 177,461 (7,921) ...169,540 12/12/2049... | 1FM......
62927# AD 8| NFL Ventures LP SrGtd Nt Ser 2015-A Tr................ .| 04/15/2016. | Redemption ~ 100.0000...........ccc. | cooerrvremricrcniranins | v 1,246,659 | ......... 1,246,659 | ........ 1,246,659 | ... 1,246,659 | ....ooovoviiiicnins | o | e [ e (U ORI IO 1,246,659 | ..ooovecveciens [ e | e 0 |.....17,640 | 03/31/2024... | 1FE.......
63651P  AA 2| National Inst Health Twinbrook CTL B Bld................ .| 06/15/2016. | Redemption  100.0000. 83,59 83,596 | .....cccooo.u 83,596 | ..o 83,596 | ..oorveirriieriiiens | e | e | e 0 83,596 | ..ooourriiriiieniis | e [ e 0 | 1,996 | 01/15/2019... | 1......c...
63860H AC 3| Nationstar Home Equity Loan Tr RMBS Ser............. .| 06/27/2016. | PaydOWN..........occvervieiiciicenies [ oo | e 1,200,296 | ......... 1,200,296 | ......... 1,099,869 | ........1,137,271 63,026 | ..o | i 63,026 | ...occoovrirriienis | e 1,200,296 | woooovercrieniiins [ e | e 0 | 2,882 | 03/25/2037... | 1FM......
651714 AW 7| Newpage Corp 1stLien TLB Nt1 9.500%............. . | 06/29/2016. | Taxable Exchange . 957,061 | ......... 1,472,401 | ... 305,523 | ............ 522,702 | .o 7,362 | oo | e 224541 | ... (217,179) 305,523 651,537 651,537 | ........31,861 | 02/11/2021... | 6FE.......
65535V CN 6 | Nomura Asset Sec Corp RMBS Ser 2004-AP1........ . | 06/01/2016. | Paydown 20,056 20,056 | ..ooovenn 20,056 | ...cooveuene 20,004 | oo [ e 53 53 20,056 | coovveriiniieiiiens [ [ e (U I 430 | 03/25/2034... | 1FM......
65535V US 5| Nomura Asset Sec Corp RMBS Ser 2006-AR2........ . | 06/27/2016. | Paydown 37,032 37,032 | oo M572 | oo 11,572 25,460 25,460 37,082 | oo | e [ (1 O 121 | 04/25/2036... | 1FM......
667294 AW 2| Northwest Airlines LBASS EETC Ser 2001-1............ . | 04/01/2016. | Paydown 19,352 19,352 | oo 19,385 | ..coccooenne 19,374 [ oo | e (22) (22) 19,352 | oo | e [ e {11 I 681 | 10/01/2023... | 2FE.......
67020B  AA 8| NRRC-D Faciliies Corp CTL GSARev Bd Ls.......... .| 06/07/2016. | Redemption ~ 100.0000...........ccc. | woorrreerremenmiiinnies | covieeneees 140,021 | ............ 140,021 | ... 140,021 | ooovoeee 140,021 | oo [ e | e [ e (VN RO I 140,021 | oo [ e | e 0 | 3,795 | 11/07/2023... [ 1..........
67134Q AA 8| Oak Hill Advisors Res Ln Tr RMBS Ser 201............. .| 05/25/2016. | PaydOWN............cooormvecriiiniicenens [ oo | e 6,186,716 | ......... 6,186,716 | ......... 6,186,716 | .........6,156,580 30,135 30,135 | oo | e 6,186,716 | ...ooooocveciinens | v [ e 0 |.....88,917 | 01/25/2085... | 5*..........
682160 AC 2| Omnifracs 1stLien TLNt1 4.750% 11/2................. .| 06/30/2016. | Redemption  100.0000. 22,091 22,091 | oo 21,980 | oo 21,575 | oo 433 | s 83 | i | s 516 22,001 | oo | e [ e 0 | oo 530 | 11/25/2020... | 4FE.......
68557N  AB 9| Orbital ATK Inc Sr Nt 5.500% 10/01/23.... .| 05/17/2016. | Tax Free Exchange 1,032,537 .1,000,000 ,035,000 1,015,000 17,537 1,032,537 ....34,833 | 10/01/2023... | 3FE.......
69362B  BA 9 | PSEG Power LLC SrNt 4.300% 11/15/23.............. .| 06/10/2016. | Morgan Stanley & Co INC........ccvvvve | oveerrvrnierrrrerens | s 9,885,225 | ......... 9,500,000 |........ 10,029,055 9,996,421 (26,059) [ ...vovvrrriri [ e (26,059) 9,970,362 (85,137) [ veucvrrene (85,137) | ....... 238,292 | 11/15/2023... | 2FE.......
71677TH  AB 1| PetSmartinc Term Ln Nt2 4.250% 03/10............... . | 04/29/2016. | Redemption  100.0000 82,513 82,513 | o 82,137 | e 80,269 | ...ccoeune 1,870 373 2,243 82,513 | i [ [ 0 | 1,335 | 03/10/2022... | 3FE.......
71677H AB 1| PetSmartInc Term Ln Nt3  4.250% 03/10............... .| 06/14/2016. | Tax Free EXChange...........ccoocevvees | coevevriiereieeieniens | e 21,842,982 |.......21,810,812 | ........ 21,845,436 | ........ 21,217,842 627,354 (2,213) 625,141 | oo [ e 21,842,982 [ ..o | e | e 0| . 471,204 | 03/10/2022... | 3FE.......
73664# AA 8| Porlland Natural Gas Trans Sys SrSec Nt............... .| 06/30/2016. | Redemption  100.0000...........ccc. | courreerrirrrrrerinirins | v 119,782 | .o 119,782 | v 119,782 | oo 119,782 | oo | e [ e [ e 0 | e [ v 119,782 | oo | e | e {0 I 3,534 | 12/31/2018... | 2...........
74044W  A* 3| Pregis Holding | Corp 1stLien TLB Nt1................. .| 06/30/2016. | Redemption  100.0000. 90,938 90,938 | .o 91,148 | .o 90,029 | ..coovvenene 1101 | oo (192) | oo | e 909 90,938 | covvererreerreens [ e | e (I [ 1,654 | 05/20/2021... | 4FE.......
74153Q AH 5| Pride Intemational Inc Co Gtd Nt 6.87................... . | 04/05/2016. | Call 71.0000........... 6,212,500 | ......... 8,750,000 | ......... 6,387,500 | .........9,709,102 | ..coovvovvvrvrrrnns | cerernnd (34,713) | ....... 3,461,888 | ... (3,496,601) 6,212,500 [ ..o | e | e 0. 384,332 | 08/15/2020... | 3FE.......
74160M KU 5| Prime Mortgage Tr RMBS Ser 2005-4 CI 2A9........... .| 06/01/2016. | PaydOWN..........ovvvmiieeiirrriiiniens | coveriisneiseniinnnes | v 123633 | ............ 123,633 | .....ccoo.. 100,694 | ............ 102,016 21,617 21,617 | oo | v 123,633 | oo [ e | e 0 | 4,155 | 10/25/2035... | 2FM......
74924D  AA 7| Residential Accredit Loans Inc RMBS Ser............... .| 06/01/2016. | Paydown. 71,985 | oo 118,458 | .............. 85,808 | ....occccenen 85,808 | .o | e | e | e 0 85,808 | ...ocoorvvriiianis | i (13,823) | ......cc.. (13,823) | .......... 2,941 | 09/25/2037... | 1FM......
74966U  AJ 9| RPIFinance Trust Temn Ln B3Nt 1 3.25................ .| 06/30/2016. | Redemption  100.0000. 16,941 16,941 | oo 16,761 | ooocvveenee. 16,887 | coooovveicieniiins | e 54 54 16,941 | oo [ e | e (VN I 278 | 11/10/2016... | 2FE.......
74966U AL 4| RPIFinance Trust Term Ln B4 Nt1 35................. .| 06/30/2016. | Redemption  100.0000. 47,339 47,339 | oo 47,339 | oo 47,339 | oo [ e | e | e 0 47,339 | oo | e [ e (VI IO 838 | 11/09/2020... | 2FE.......
75115L  AA 5| Residential Accredit Loans Inc RMBS Ser... . | 06/27/2016. | Paydown 64,897 64,897 .55,619 55,619 9,278 9,278 08/25/2037.... | 1FM......
760985 GQ 8| Residential Asset Mig Prod Inc RMBS Ser.............. . | 06/01/2016. | Paydown 50,852 50,852 | .............50,840 | ............. 50,779 (2) [ e [ e (2) 50,776 76 76 | .o 1,469 | 01/25/2032... | 1FM......
760985 ST 9| Residential Asset Mig Prod Inc RMBS Ser.............. . | 06/01/2016. | Paydown 72,246 72,246 | oo 67,911 | 70,094 | oo | e 92 92 70,186 2,060 2,060 |.......... 1,377 | 11/25/2032... | 1FM......
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761143  AD 8 | Residential Asset Sec Tr RMBS Ser 2007-A............ .| 06/01/2016. | PaydOWN...........ooouvieciirriiinnens | coveeriisneisnnisnnies | v 160,898 | ............ 187,622 | ............ 137,302 | oo 137,302 | oo [ e | e [ e (VN RO I 137,302 23,5% 235% |.......... 4,790 | 09/25/2037... | 2FM......
78442G GG 5 | SLM Student Loan Tr LBASS Ser 20034 Cl............. .| 06/15/2016. | PaydOWN...........ovommrieciircriiicnins | ceveniiineieeniiinnies | v 121,844 | ............ 121,844 | ............ 120775 | e 121,809 | oo [ e 35 35 | e [ i 121,844 | oo [ e | (VI I 820 |03/15/2033... | 1FE.......
785811 AA 8| SACO | Tr RMBS Ser 20065 Cl 1A 0.603%........... | .| 06/27/2016. | Paydown. 72,281 | o 24923 | oo 24,934 | oo [ e | e | e 0 24,934 (24,934) (24,934) 04/25/2036... | 1FM......
80875A AK 7| Scientific Games Corp Term Ln B-2 Nt4.................. . | 06/30/2016. | Redemption ~ 100.0000 57,620 57,620 | ..o 56,379 | oo | e [ s 1,240 1,240 57,620 | ooovvviiviiieiins | e [ 0 | 1,172 | 10/01/2021... | 3FE.......
80875A AK 7| Scientific Games Corp Term Ln B-2 Nt4.................. . | 05/31/2016. | Tax Free EXChange..........ccoovvvveee | cevvrereverncicininnes [ veveees 14,602,857 |........14,635,382 | ........ 14,601,612 | oo | e | e 1,245 1,245 | i | s 14,602,857 [ ..oooviivicniinis | e | e 0| . 229,288 | 10/01/2021... | 3FE.......
820922 AV 4| Shearson Lehman CMO Inc CMBS Mtg Bkd Ser...... .| 05/01/2016. | PaydOWN.......cocvvieiiieiciiiiieicinins | e | e 4,059 4,059 3,704 3,977 | o | e 83 83 | s [ e 4,059 | o [ e [ e 0 | oo 97 |05/01/2017.... | 1....
825700 AE 6| Vencore Inc (SIOrg Inc) 1stLien TLNt................... .| 04/06/2016. | Redemption  100.0000...........ccc. | covrrrerrirrrrmeiriniiins | e 408,265 | ............ 408,265 | .......... 405,387 | .oooooociiiricini [ | e 2879 | [ 2879 | | 408,265 | .....covvveiviics | e | e (01 O 391 | 11/23/2019... | 4FE.......
83416W AA 1| Solar Star Funding LLC SrNt 5.375% 06................ . | 06/30/2016. | Redemption  100.0000 13,390 13,390 13,390 | oo | e [ e (1 360 | 06/30/2035... | 2FE.......
835788 AH 6| Sophia LP Term Ln Nt1 4.750% 09/21/22.............. .| 06/30/2016. | Redemption  100.0000. 62,500 62,500 62,500 | cooveerirrnenenns [ e [ e () I 1,501 | 09/21/2022... | 4FE.......
861832 A# 0| Stonehenge Cap Fund NY LLC ABS Sr Struct....... .| 06/15/2016. | Redemption  100.0000. 24,171 24,171 12/15/2016... | 1Z.........
86280A AA 5| Stratford CLO Ser 2007-1A Cl A1 0.957%... .| 05/01/2016. | Paydown. 1,851,545 1,851,545 11/01/2021... | 1FE.......
86358E CL 8| Structured Asset Inv Ln Tr RMBS Ser 2003.............. . | 06/27/2016. | Paydown 212,784 212784 | v | e | e 0 [ 1,414 | 07/25/2033... | 1FM......
86359B JU 6| Stuctured Asset Sec Corp RMBS Ser 2004-........... . | 06/01/2016. | Paydown 15,095 15,005 | cooveviiieeeeees | e | e 0 [ oo 284 | 03/25/2034... | 1FM......
86363G AJ 3| Structured Asset Sec Corp RMBS Ser 2007-........... . | 06/01/2016. | Paydown 590,653 614,459 554,518 36,135 36,135 12,963 | 04/25/2047... | 1FM......
86686B AC 9| Sun Products Corp Term Ln B Nt3 5.500.............. . | 06/30/2016. | Redemption ~ 100.0000. 46,011 46,011 46,011 | o [ | e (U IR 210 | 03/18/2020... | 4FE.......
86686B AC 9| Sun Products Corp Term Ln B Nt2 5.500.............. . | 05/31/2016. | Tax Free Exchange 37,459 38,279 37,459 | oo | e [ 0 | 1,659 | 03/18/2020... | 4FE.......
872227 AA 1| TBW Mtg Backed RMBS PTC Ser 2007-2 Cl A1....... .1 06/01/2016. | PaydOWN...........ovovricnicicieicns | evieieissecesnsninnns [ e 120,611 | ...cco.cc 120,611 | .............96,641 | .........82,683 | ... 14,058 | ..........28,970 | .o | 38,028 | e [ 120,611 [ oo | e | e 0 [ 1,869 | 07/25/2037... | 1FM......
87246A AE 8| TIAA Real Estate CDO Ltd CMBS Ser 2007-C.......... . | 06/10/2016. | Paydown 800,353 | ....ceov. 800,353 | ............ 795,297 | ..oovvnns 799,654 699 | s | e 699 800,353 [ ..o | e | e 0 23,651 | 08/15/2039... | 1FM......
88632Q A* 4| Tibco Software Inc Term Ln Nt 1 6.500%................ .| 05/31/2016. | Redemption  100.0000. 37,500 37,500 | .o 36,609 | ..o 33,781 | o 2,950 769 3,719 37,500 | v [ e | e (V) I 1,029 | 11/25/2020... | 4FE.......
89440 AA 9| Travel Leaders Group LLC Term Ln B Nt 1.............. .| 06/30/2016. | Redemption  100.0000. 242,346 242,346 241,134 239,317 | oo 1,928 | .o 1,101 3,029 242,346 | e [ e | e 0 | 8,879 |12/05/2020... | 4FE.......
89789T AA 4| Truman Capital Mtg Ln Tr RMBS Ser 2014N............ .| 05/25/2016. | Paydown. 2,851,825 | ......... 2,851,825 | ......... 2,848,178 | ........2,841,958 |............ 8,119 | .o 1,749 9,868 2,851,825 | oo | s | e 0 |.....36,617 | 07/25/2083... | 5.........
902494 AN 3| Tyson Foods Inc SrNt 6.600% 04/01/16 .| 04/01/2016. | Maturity ..10,000,000 10,000,000 110,382,300 | ........ 10,014,367 .(14,367) | ... (14,367) | . 0,000,000 | ..cvvovmveenniirnns | e [ e | 330,000 | 04/01/2016... | 2FE.......
90270R AC 8| UBS-Barclays Comm Mort Tr CMBS Ser 2012-........ [ 06/01/2016. | PAYAOWN.......ouvvveieriieriiieieniens | evieeeesisieninninees | evrireriesisisssninees [ v | e 71720 | o 56,296 (56,296) [ ...voveeeeriririe | e (56,296) | <vvoveveerereerereennn [ e [ e | e | e 0 | 6,121 | 12/10/2045... | 1FE.......
90345W  AB 0| US Airways LBASS EETC Ser 2012-1B  8.00.......... . | 04/01/2016. | Paydown 200,842 200,842 228,960 216,909 | ..o 7,801 | oo (23,869) [ ...vvvvrieriri [ e (16,068) 200,842 | ..oveiviviniiinns [ e [ 0 | 8,034 | 10/01/2019... | 3FE.......
90350C AA 8| US Residential Opportu Fund Tr RMBS Ser............ .| 06/27/2016. | PaydOWN.......covieeiiiicieiiricieiins | e | v 10,619,726 |........10,619,726 |........ 10,619,726 |........ 10,550,729 68,996 | ..o [ e [ e 68,996 | ..o [ 10,619,726 [ ..o | e | e 0. 195,114 | 01/27/2035... | 5*..........
90932P AB 4| United Air Lines LBASS EETC Ser 2014-1C............ .| 04/11/2016. | PaydOWN...........ovoviriciniciiniccei | e [ e 456,659 | ............ 456,659 | ............ 456,659 | ............ 456,659 [ ..o | e | e [ 0 | s | e 456,659 [ ..o | e | e 0 ....10,846 | 04/11/2022... | 2FE.......
91737# AA 3| United States Govt SS Ls FinTr CTL GSA G............ . | 06/15/2016. | Redemption ~ 100.0000 254,029 254,029 253,193 253,816 213 | s | e 213 254,029 | oo [ e [ e (I I 4,982 | 11/15/2018... | 1....
91802M  AA 8 | Utility Contract Funding LLC Nt 7.944%.................. .| 04/01/2016. | Redemption  100.0000. 377,237 377,237 377,029 KT/ (S R (O 73 73 377,237 | oo | v | e 0 ....14,984 | 10/01/2016... | 2FE.......
91827M  AA 9| Vericrest Opportunity Ln Trans RMBS Ser............... .| 06/25/2016. | PaydOWN...........coovmvveciirriiiiniens | coveriieneiseniinnies | v 560,305 560,305 560,305 558,476 1,829 560,305 | oo [ e | e 0 | 8,510 | 10/25/2057... | 5*..........
918300 AJ 5| Vericrest Opportunity Ln Trans RMBS Ser............... .| 06/25/2016. | PaydOWN............coovveciiiciicccins [ o | v 1,083,297 | ......... 1,083,297 | ......... 1,082,172 | .........1,078,338 4,958 | o | 1,083,297 | oo [ e | e 0 ...17,485 | 04/25/2055... | 5*..........
91830 AJ 2| Vericrest Opportunity Ln Trans RMBS Ser............... .| 06/25/2016. | PaydOWN............coovviiiinniicenins [ o | v 1,012,539 | ........ 1,012,539 | ........ 1,011,470 | ........1,001,088 | ............10,5614 | .57 | e [ s MATT | e | e 1,012,539 | oo [ e | e 0 .. 14,702 | 02/25/2085... | 5*.........
91830L AJ 7| Vericrest Opportunity Ln Trans RMBS Ser............... . | 06/25/2016. | Paydown 396,410 396,410 395,971 | oo 387,009 9,400 | oo [ e 396,410 | oo [ v [ e 0 [ 6,777 | 06/26/2045... | 5*..........
91830V AA 4| Vericrest Opportunity Ln Trans RMBS Ser.... . | 06/25/2016. | Paydown 1,020,084 .1,020,084 ,019,056 1,002,227 17,858 1,020,084 16,922 | 03/25/2055...
921813 AA 9| Vanderbilt University Txbl Nt Ser 2009A.................. .| 04/29/2016. | Call ~ 110.8656. 2,217,313 | ... 2,000,000 | ......... 1,996,280 | ........1,998,626 | .......ccoovvvvivrics | v 218,687 | ..o [ e 218,687 2,217,313 | o [ v | e 0 60,667 | 04/01/2019... | 1FE.......
92343V AV 6| Verizon Communications Inc Sr Nt 6.350............... .1 04/08/2016. | Call  113.5210.......covverviiciciens | cevreeierrerseieienienes [ e 22,704,200 | ........20,000,000 |........ 20,391,400 |........ 20,155,955 | .covrviiriinins | e 2,548,245 | ..o | e 2,548,245 | ..o [ 22,704,200 [ ..coovevieinieiiis | e | e 0. 659,694 | 04/01/2019... | 2FE.......
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92851@ AA 3| Vivendi SPCTrCTL 6.630% 04/15/22.................... .| 06/15/2016. | Redemption  100.0000. 61,802 61,802 | .....ccc..... 61,802 | coovoeeed 61,802 [ oo | e | e [ e 0 61,802 | ovvoecireiienis | e [ e 0 | 1,709 | 04/15/2022... | 2.....
92871E  AA 0| Vericrest Opportunity Ln Trans RMBS Ser............... .| 06/25/2016. | Paydown. 515,170 515,170 514,614 507,965 | ...cooveeeee 6,710 496 7,206 515,170 | v [ e | e 0 [ 7,011 | 02/25/2055... | 5%..........
92871K  AA 6| Vericrest Opportunity Ln Trans RMBS Ser............... .| 06/25/2016. | Paydown. 2,043,175 | ......... 2,043,175 | ......... 2,041,622 | ........2,041,668 | .....ccooccovrimnni | corireri 1,507 1,507 2043175 | oo | v [ e 0 ....40,958 | 11/27/2045... | 1Z.........
92871L  AA 4| Vericrest Opportunity Ln Trans RMBS Ser............... .| 06/25/2016. | PAYAOWN........ovcvvririciiiiicieniens | ereeieriereceesinninnes | e 467,689 | ........... 467,689 | ............ 467174 | s 516 | oo | e 516 | e [ e 467,689 [ ..o | e | e (U I 3,270 | 03/26/2046... | 1Z.........
92978N  AE 4| Wachovia Bank Comm Mtg Tr CMBS Ser 2007-....... . | 06/01/2016. | Paydown 41,365 41,365 | .o 40,950 | ..cocoveuen 41,232 133 | e | i 133 41,365 | oo [ [ 0 | 1,066 | 02/15/2051... | 1FM......
931142 DC 4 | Wal-Mart Stores Inc SrNt  2.800% 04/15................. .| 04/15/2016. | MatUFitY.......cocvrieeriieriiiciciisicies | e | cveiees 1,000,000 | ......... 1,000,000 996,310 999,774 226 | oo | e 226 | oo | e 1,000,000 [ ..oovrivvieirieiris | e | e 0 14,000 | 04/15/2016... | 1FE.......
93362F AB 9| Washington Mutual Mtg RMBS Ser 2006-ARS.......... . [ 06/01/2016. | PaydOWN...........cvoiviriciricinieieis | e [ e 121426 | ........... 120,510 | ..co.cooe 107,505 | ............ 107,505 | oo | e [ [ e 0 | oo | e 107,505 | oo | e 13922 | ..o 13,922 |.......... 1,294 | 08/25/2046... | 1FM......
93363E AB 1| Washington Mutual Mtg RMBS Ser 2006-AR10......... . | 06/01/2016. | Paydown 10,382 10,387 | .o 10,402 [ ..o 9,366 | ..coovrrrnnn 1,022 (1) 1,021 10,387 {(6) ) I [() — 103 | 09/25/2036... | 1FM......
93363N  AA 3| Washington Mutual Mtg RMBS Ser 2006-AR12......... . | 06/01/2016. | Paydown 24,979 26,763 | oo 26,844 | ..o 23,922 | .o 2,895 (1) 2,894 26,816 (1,837) (1,837) 263 | 10/25/2036... | 1FM......
93363P AA 8| Washington Mutual Mtg RMBS Ser 2006-AR14......... .| 06/01/2016. | Paydown. 70,009 70,103 | ..oovoeeeed 64,326 | .............. 64,326 | ....oovvvecienii | e | e [ e 0 64,326 5,683 5,683 674 | 11/25/2036... [ 1FM......
939348 AE 8 | Washington Mutual MSC Mtg PT RMBS Ser 20........ .| 06/01/2016. | Paydown. 66,038 71,640 55,070 04/25/2037... | 1FM......
94978# AT 4 | Wells Fargo Bank Northwest NA CTL Ser 20............ .| 06/01/2016. | Redemption  100.0000. 30,090 30,090 | ..o 30,000 | oo 30,000 | oo | e | s | e 0 30,090 08/01/2027... | 2.....
94978# AU 1| Wells Fargo Bank Northwest NA CTL MWRA L........ .| 06/15/2016. | Redemption  100.0000. 31,794 31,79 | 33,288 | v 32,779 (986) | wvvvooveveeiieriis | v (986) 31794 | oo | e [ e (VI I 938 | 05/15/2032... | 1....
94978#  AX 5| Wells Fargo Bank Northwest NA CTL CVS Co......... .| 06/10/2016. | Redemption  100.0000. 86,291 86,291 | .o 86,291 | .coovoee 86,291 | oo | e | s | e 0 86,291 | ovvuvereerinnins | s | e 0 | 2,389 | 10/10/2024... | 2.....
94978% BC 0| Wells Fargo Bank Northwest NA CTL  6.59............. .| 06/01/2016. | Redemption ~ 100.0000..........ccee | ervrrvrerrnrceerrnninins | vevreienine 122211 | e 122211 | e 122211 | 122,211 | i | e [ [ e 0 | e [ e 122,211 | o | e | 0 | 3,363 | 11/01/2022... | 2.....
94983C AS 6| Wells Fargo Mtg Backed Sec Tr RMBS Ser 2......... . | 06/01/2016. | Paydown 309,571 309,571 314,215 314,030 (4,459) (4,459) 309,571 | oo [ e | e (U I 3,671 | 06/25/2035... | 1FM......
98149B AK 7| World Kitchen LLC Term Ln Nt 1 5.500%............... .| 04/29/2016. | Redemption  100.0000...........ccc. | vovrrrerrirrrrmerrinirins | v 168,900 | ............ 168,900 | ............ 167,211 | o 166,155 | ......c...c.. 1,932 813 2,745 | o | e 168,900 [ ..o | v | e 0 [ 3,006 | 04/02/2018... | 4FE.......
98412) BA 1| Xerox Corp SrNt 7.200% 04/01/16...........coccvevnens . | 04/01/2016. | Maturity. 5,585,000 | ......... 5,685,000 | ......... 6,371,200 | .........5,620,869 (35,869) (35,869) 5,585,000 [ ..o | e | e 0. 201,060 | 04/01/2016... | 2FE.......
C9413P AP 8| Valeant Pharmaceuticals Inc Term Ln B Nt............... | G 06/28/2016. | Redemption  100.0000...........cc. | covoerrvveriveemnniiiinns | covviieees 360,636 360,636 355,226 345,534 | ............ 11,340 | 3762 | oo | e 15,102 360,636 | ..o [ e | e 0 | 7,893 | 08/06/2020... | 3FE.......
000000 00 O|BurgerKing Term Ln B2 Nt1 3.750% 12I............... Al 06/30/2016. | Redemption 100.0000. 63,104 63,104 | .............. 63,183 | .cooooveed 62,670 | .ooccovvvvnnns L [ (1) [ I 433 63,104 | oo | e [ e (V) I 1,196 | 12/12/2021... | 4FE.......
496902 AJ 6| Kinross Gold Corp SrNt 5.125% 09/01/2............... 1| 04/08/2016. | Morgan Stanley & Co INC.........c..ee. | coveervrenricciniranins | v 1,316,000 | ......... 1,400,000 | ........ 1,388,776 | .........1,392,542 321 | i | e 321 | e | s 1,392,863 | ..o [ e (76,863) 09/01/2021... | 3FE.......
C7740G  AB 7 | Regent Purchaser Inv (RGL) Term Ln Nt 1.... Al 06/30/2016. | Redemption  100.0000 62,500 62,500 ...15,938 22,813 62,500 08/13/2021.... | 5FE......
000000 00 0| Avianca Holdings SA SrNt 8.375% 05/10.............. F| 06/03/2016. | DIFECL.........cvureueeiericereriiierreireins | evieeeriereceensnninnes | eeeeeienins 195,750 | ...occoec 225,000 | ...ccoeone 171,223 | oo 3,490 | e | s 174,713 21,037 21,037 ....10,888 | 05/10/2020... | 4FE.......
000000 00 0| Cosan Luxembourg SA SrNt 5.000% 03/14........... F| 06/21/2016. | Call 93.0000.......0c0ureieirieiiieni | e | e 767,250 | ............ 825,000 | ............ 752,050 | .eoviiciirnicinns [ | e 15,2000 | i | 15,200 [ oo | v 767,250 [ .oocviiviciiiinis | e | e 0 ....35,865 | 03/14/2023... | 3FE.......
000000 00 O [AES Andrs/Dmcn Pwriltabo SrNt 7.950%.............. F| 05/11/2016. | DIFECL......coverieiieciicieiciriicinies | et | e 197,000 | ............ 200,000 | ....ccoc... 195,968 | ..oooveveiiiicine A | e [ e A | e | e 195,972 1,028 1,028 221 | 05/11/2026... | 3FE.......
009503 AD 5| Airspeed Ltd LBASS VitesseAir Hdg TrCHfS............ R 06/15/2016. | Paydown 51,235 51,235 | oo | s 10,301 [ oo | e 51,235 | e 10,301 | ..o 40,934 51,235 | oo | e [ (I [ 1,496 | 06/15/2047...  5*..........
018890 16 0| Preferred Term Secs XIIl LBASS Sec Nt Se............ F| 06/24/2016. | PaydOWN...........covvvveecierienieiens | ceveeieisieeiennninens | evvveeenine 156,744 | ........... 156,744 | ... 115,642 | ..o 118,736 38,008 | oo | e 38,008 | ..o | e 156,744 | oo | s | e (0 904 | 03/24/2034... | 1FE.......
11042A  AA 2| British Airways Plc PTC 4.625% 06/20/2................ | F| 06/20/2016. | Redemption ~ 100.0000............cc. | coveeemervremevmnnnnnns | vorvevennne 183,941 | ... 183941 | ..., 185975 | ..o 185,520 (1,578) [(R<1£:) ) R I 183,941 | oo | e | e (I I 4,254 | 06/20/2024... | 1FE.......
11042B AA 0 | British Airways Plc PTC  5.625% 06/20/2................ | F| 06/20/2016. | Redemption ~ 100.0000. 594,201 594,201 601,949 599,017 (4,816) (4,816) 594,201 | v [ e | e 0 ....16,712 | 06/20/2020... | 2FE.......
134638 AA 3| Camposol SA SrNt 9.875% 02/02/17.................... F| 05/24/2016. | Tax Free Exchange 214,741 275,000 272,627 203,500 | ..oooeene 70,068 | ..ocoovvvennc 515 | oo | i 70,583 274,083 (59,342) | .....ecc. (59,342) | ........22,253 | 02/02/2017... | 5FE.......
29358Q AA 7 |Ensco Plc SrNt 4.700% 03/15/21.........ccvvvvvrveanne R 04/05/2016. | Call ~ 69.0000............ccoorvverrieerns [ covrrriirsricrenirinins | e 3,450,000 | ......... 5,000,000 | ......... 3,489,350 | ........ 4,942,618 | ccoovoiiiieiiians [ e (36,955) | ....... 1,455,664 | ...... (1,492,619) | weovvveciicriiiens | s 3,450,000 | ..covvouiviniiinnns | e [ e 0 ... 130,556 | 03/15/2021... | 3FE.......
55314W  AC 8 | MMC Norilsk Nickel OJSC SrNt 6.625% 1............. F| 05/04/2016. | Direct.............ccoocouuce 376,688 350,000 350,000 | ..ocvveeea 350,000 | weovrvvvrriieniiiens | e | e | e 0 350,000 26,688 26,688 | ........12,946 | 10/14/2022... | 3FE.......
71647TN AP 4 | Petrobras Global Finance SrNt 8.375%. F| 05/26/2016. | Direct. 549,291 554,000 548,471 22 548,493 05/23/2021... | 3FE.......
74040Y AA 0| Preferred Term Sec Ltd LBASS X FitRate............... R} 04/03/2016. | PAYAOWN.........cvcvvririciriiicieniens | erieieesreciesnninnes | eevveienins 179,832 | .o 179,832 | coveenne 113,294 | ... 122,745 57,086 57,086 | ...oooveviireieiniins | v 179,832 | oo 07/03/2033... | 1FE.......
74041A  AA 1| Preferred Term Sec XIll LBASS FItRENE.......c..co... R} 06/24/2016. | PAYAOWN.........ovcvvriricinieicieiinns | evieieinreceesnninees | vevveienins 101,320 | .ovccennne 101,320 | oo 72,040 | .ol 75,268 26,051 26,051 | oo | s 101,320 | oo | e | (U I 584 | 03/24/2034... | 1FE.......




saementer e 30,2060 NATIONWIDE MUTUAL INSURANCE COMPANY
SCHEDULE D - PART 4

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

Z1's030

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 Bond NAIC
r Current Year's 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
g| Disposal Number of Shares Book/Adjusted Increase/ (Amortization)/ |  Impairment BJ/A.CV. Change in | Carrying Value at|  (Loss) on (Loss) on (Loss) on Received | Contractual | Indicator
CUSIP Identification Description n Date Name of Purchaser of Stock Consideration Par Value Actual Cost Carrying Value (Decrease) Accretion Recognized (11+12-13) B./A.C.V. Disposal Date Disposal Disposal Disposal During Year | Maturity Date (a)
74041C  AA 7| Preferred Term Sec Ltd XV LBASS FItRtN............. R| 06/27/2016. | PaydOWN...........coovrvveenierrriiinnens | coveeriieneiseniisnnnes | v 820,606 820,606 614,757 620,692 [ ....ooovveriinnis | e 199,914 | i | s 199,914 820,608 | ......cocvvverviiiries | e [ e 0 | 6,177 | 09/26/2034... | 1FE.......
74041E  AC 9| Preferred Term Sec Ltd XVILBASS MezzN.......... R| 06/23/2016. | PaydOWN...........coooovvieiiciiiinnins | ceveeniiineieeniiinnies | oo 443,666 | ............ 443,666 | ............ 24,635 | ..o 2298 | .. 20,648 | .......... 419,031 | oo | e 439,679 | oo | v B43,666 | ... | e [ e 0 | 3,528 |03/23/2035... | 6FE.......
74041N AA 3| Preferred Term Sec XIl LBASS Sec Nt 1............... F| 06/24/2016. | Paydown. 249,587 249,587 215,294 218,768 30,819 30,819 249,587 | v [ e | e 0 | 1,629 | 12/24/2033... | 1FE.......
74041N AL 9| Preferred Term Sec XI LBASS Ltd Ser XL.............. R} 06/24/2016. | PAYAOWN.........coocvvriiiieniiicieniens | evireiersreceesnsinnes | e 187,190 | .oocceene 187,190 | oovieenne 122,610 | oo 132,543 54,647 54647 | oo | e 187,190 | oo | e [ 0 | 1,060 | 12/24/2033... | 1FE.......
740410  AA 7| Preferred Term Sec LBASS XIV Sec Nt 1............. R} 06/24/2016. | PAYAOWN.........cocvvviiiciniiicieiens | evereeeisiceesnninees | vevreienins 146,624 | ............ 146,624 | ........... 115,466 | ............ 118,453 28,171 28171 | e | v 146,624 | ...oocviiiciiins | e | (U I 793 | 06/24/2034... | 1FE.......
TA042E  AA 2| Preferred Term Sec Ltd LBASS XVII Sr Nt.............. F| 06/23/2016. | Redemption  100.0000 89,511 89,511 | o 68,476 | ..o 70,503 | oo | e 19,008 | .o | e 19,008 89,511 | o [ e [ e {0 I 447 | 06/23/2035... | 1FE.......
74042H AA 5| Preferred Term Sec Ltd LBASS XIXFItRt................ R} 06/22/2016. | Paydown 78,743 78,743 | oo 53,729 | oo 54,500 24,243 24,243 T84 | oo [ e [ v (1 O 299 | 12/22/2035... | 1FE.......
74042) AA 1| Preferred Term Sec Ltd LBASS XXI Nt Ser.............. R 06/22/2016. | Redemption  100.0000. 28,839 28,839 | .o 21,990 | oo 22,570 | oo [ e 6,269 6,269 28,839 | oo [ e [ e (11 135 | 03/22/2038... | 1FE.......
74042M  AE 6 | Preferred Term Sec Ltd LBASS Mezz NtCl............. R} 06/22/2016. | PaydOWN.........cocvevrriereiireiiciens | v [ o 7,001 7,001 4,960 5,10 | oo [ e 1,891 1,891 [ e | s 7,001 | oo | e [ e (0 IO 43 | 09/22/2036... | 1AM......
74042W  AA 2| Preferred Term Sec Ltd XVIIl LBASS FItR............... R| 06/23/2016. | Paydown. 214,99 214,99 | ..cccoovnnne 151,572 | oo 158,555 56,441 56,441 214,996 | v [ s | e (V) I 1,042 | 09/23/2035... | 1FE.......
74043A  AC 5| Preferred Term Sec Ltd LBASS XXIIl Nt Se.. R| 06/22/2016. | Paydown. 33,428 33,428 8,222 8,222 33,428 12/2212036... | 1AM......
81726 AE 1| Sensata Technologies 1st Lien Term Ln B............... F| 06/30/2016. | Redemption  100.0000 24,875 24,875 | v 28,700 | oo 28716 | e | e 159 | e | e 159 24,875 | coveeeeeeeees | e | e 0 [ e 444 | 10/14/2021... | 2FE.......
931899  9A 8| Walkers SPV Priv PINt 0.443% 12/31/19............... R| 05/31/2016. | Redemption  38.0708.........cccocee | wovrervemneimcnirinnies | v 163,523 | ..ooveuen 403,257 | iceeeree29,212 | 29,212 | i [ e 124311 | i [ 124,311 | e [ e 153,523 | covoovvieciienniins [ e | i (VI I 746 | 12/31/2019... | 6*..........
931899  9A 8| Walkers SPV Priv PINt 0.443% 12/31/19............... R| 05/31/2016. | Capital Distribution 249,733 249,733 249,733 | v | e | s | e 0 249,733 | v [ e | e (VI N 12/31/2019... | 6*..........
G1981@ AA 0| Cayman Turtle Farm Ltd Gtd SrNt 4.850................ F| 06/01/2016. | Redemption ~ 100.0000..........cccee | ervrrrernrceermninens | cevreienine 167,713 | oo 167,713 | oo 167,713 | oo 167,713 | oo | e [ s [ e 0 | e [ e 167,713 | oo | e | s (U I 4,067 |03/01/2019... | 1...coouc
G24524 AH 6| Country Garden Hidg Co SrNt 7.250% 04............. F| 06/16/2016. | DIMECL........ucvrveeecierrcereririersiieins | erieiesnseeeensnninees | veeveiennns 182,875 | oo 175,000 | .oovveenne 177,188 | v 177,056 (224) | vovocvveeen | v (224) | v | v 176,832 6,043 6,043 8,916 | 04/04/2021... | 3FE.......
G27649 AG 0| Digicel Limited SrNt 6.750% 03/01/23................... F| 04/28/2016. | DIrECL.........cvevecieeeicieeciccieiciinis | v | s 1,049,375 | ......... 1,150,000 | ......... 1,150,519 | ........... 961,688 | ......... 188,863 | ...coovvvenen (B0) | oo | e 188,833 | .o | e 1,150,520 | .oovvvvviiins ceeenn(101,145) | (101,145) | ........52,181 | 03/01/2023... | 4FE.......
G61157  AC 0| MIE Holdings Corp SrNt 7.500% 04/25/1.............. F| 06/22/2016. | Direct............ccccuuueeee 677913 | ....... 1,000,000 | ............ 697,500 | ............ 420,220 | .......... 316,161 | ............ 29,753 | oo | e 345914 | oo | e 766,133 (88,221) (88,221) | ........50,417 | 04/25/2019... | 4FE.......
G6217E  AB 4 | MMC Norilsk Nickel OJSC SrNt 5.550% 1............. F| 05/04/2016. | Direct...............o........ 523,750 500,000 | ............ 496,875 | ........... 497,236 LLE T O I LA T (R 497,409 26,341 26,341 | ........14,492 | 10/28/2020... | 2FE.......
G6501M  AA 3| Nexteer Auto Group LTD SrNt 5.875% 11............. F| 06/22/2016. | DIrECt.............ovoeereeereiecreiisciiens | covrerisneieeniisnnnes | v 836,000 800,000 826,000 816,000 |.............. 7,035 (2,056) 4,979 820,978 | ..o | i 15,022 | ... 15,022 | .......28,983 | 11/15/2021... | 3FE.......
G72212  AA 4 | Preferred Term Secs XIX LBASS Sec Nt 1............ F| 06/22/2016. | PaydOWN...........coorvveciiririiinnins | cevreniiineiseniiinnies | v 142,163 | ... 142,163 | ........ccco.. 96,363 | ..ovvounn 95,490 | v | e 46,673 | oo | e 46,673 | oo | v 142,163 | oo [ e | e (VI I 789 | 12/22/2035... | 1FE.......
G7222G  AA 2| Prefered Term Secs XVII LBASS Sec Nt F| 06/23/2016. | Paydown. 15,675 15,675 12,278 3,397 15,675 06/23/2035... | 1FE.......
G7222R  AA 8| Preferred Term Secs XXI LBASS Sec Nt 1............ F| 06/22/2016. | Paydown 22,705 22,705 | ............15,544 | ... 16,155 6,550 22,705 | oo [ [ e (U I 107 | 03/22/2038... | 1FE.......
L7601F AC 5| Pinnacle Acquistion (Paradigm) Term Ln C.............. R} 05/03/2016. | UBS Warburg London. 6,838,809 | ........ 9,650,812 | ......... 9,520,352 | .........8,106,682 | .......1,466,670 |.............. 5,951 | oo | e 1,472,621 9,579,304 | .occviiiiiiins | (2,740,495) | ...... (2,740,495) | ...... 139,829 | 07/30/2019... | 4FE.......
P19189 AA 0| Camposol SA SrNt 9.875% 02/02/17.................... F| 05/24/2016. | Taxable Exchange | e | el 646,565 | ............ 828,000 | ............ 776,000 | ............ 456,580 | .......... 157,108 |.............. 3,567 | .o | e 160,675 | oo | e 781,654 | ..oovviiiin voeeee.(135,089) | ......... (135,089) | ........56,584 | 02/02/2017... | 5FE.......
3899999. Total Bonds - Industrial and MISCEIIANEOUS. .............coiiiiiiiiiiiicici s | criis 364,237,619 | ...... 375,963,955 | ... 373,226,961 | ...... 313,969,802 | .......7,358,773 | ....... 2,800,997 | ....... 5,161,704 | ....... 4,998,066 | .................. 0 ... 372,673,288 | .......c.c..c....... 0 ... (8,435,668) | ...... (8,435,668) | ...8,469,381 XXX XXX
8399997, Total BONMS - P 4............ivioiiiiicec st et | e 547,433,404 | ... 560,012,042 | ...... 560,495,859 | ...... 488,175,939 | ......7,358,773 | ....... 2,472,579 | ... 5,161,704 | ....... 4,669,648 | .................... 0 ... 565,836,332 | ..o 0 ... (8,402,927) | ...... (8,402,927) | ..12,883,161 XXX XXX
8399999, TOAl BOMAS.......evevrereeeeiiiet ettt et eiee eeetsetssseas bt st s es ettt ettt ettt h et en s en et annenenrennne | eries 547,433,404 | ... 560,012,042 | ...... 560,495,859 | ...... 488,175,939 | ......7,358,773 | ... 2,472,579 | ... 5,161,704 | ....... 4,669,648 | .................... 0f... 565,836,332 | ..o 0 ... (8,402,927) | ...... (8,402,927) | ..12,883,161 XXX XXX
Preferred Stocks - Industrial and Mi
338135 2¢ 6 | Fitchburg Gas & Elec Lt Co 5.125% Cum Pf............ | . | 04/29/2016. ‘ Call 0.0000.......ccomvinniinninns | o [ (1,540) [ oo | [ [ | | | 0 (1,540) (1,540) XXX RP3A....
8499999. Total Preferred Stocks - Industrial and MISCEIIANEOUS..............c..o.iuiviiiiiiiiiii ettt enienis | oeienieninnd (1,540) XXX | (U 0 0 0 (V] I 0 0 0 0 (1,540) (1,540) 0 XXX XXX
8999997. Total Prefermed SIOCKS = Pt 4.............civuuiiiiiiiieiii i eciiis ottt (1,540) XX | (] [P 0 0 0 0 | i 0 0 0 0 (1,540) (1,540) 0 XXX XXX
8999999. Total Preferred Stock: (1,540) XXX 0 0 0 0 0 0 (1,540) (1,540) 0 XXX XXX
Common Stocks - Industrial and Miscellaneous
29273V 10 0| Energy Transfer Equity LP COM.......cccoovveucrrnriinnn. . | 04/27/2016. | Citigroup Global Mkts Ltd............... e 443,396.000 | ......... 5,405,056 XXX | 4,018,276 | .........6,092,261 | ......(2,073,985) | ...vvrvrrvrrervrnnns [ v | e (2,073,985) | ..vovervenririies | v 4,018,276 | ..cvvvvieviiiis | v 1,386,780 | ....... 1,386,780 | ...... 126,368 XXX | I
375188 10 2| Gigamon Inc Gigamon INC............cccvvvvvvciiciininnns . | 05/12/2016. | Merrill Lynch............cccocvvvcviiiiniiins | o 7,882.000 | ....co.cc 230,568 XXX | 240,637 | oo [ e | e | s | e 0 240,637 | ..o | e (10,070) | ... (10,070) | wvoovovvcrrnes XXX | I
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55303C  2#  7|MGM Com.......... .| 04/15/2016. | Morgan/JP/Securities - Bonds........ | .......... 92,658.000 | ......... 6,498,570 XX 2273118 | ........7,088,337 | ......(4,815,220) | ccooooorrrinrriinns | o | e (4,815,220) 227318 | oo | 4225452 | ... 4,225,452 | ....cccovvvunnn. XXX A
822634 10 1| Shell Midstream Partners LP Com............cccocoueenene .| 04/127/2016. | Various 90,753.000 3,331,838 XX 3,539,367 | .........3,768,065 (228,698) (228,698) 3,539,367 (207,529) (207,529) | ........19,966 XXX L.
86765K 10 9| Sunoco LP Com .| 05/20/2016. | VariOUS...........cocvvviricriris 00er....350,877.000 |........ 12,150,160 XX 9,999,995 |........ 13,898,238 | ......(3,898,243) (3,898,243) | ...cvveviicriians | e 9,999,995 | ..o | o 2,150,166 | ....... 2,150,166 | ....... 437,979 XXX L.
902140 10 1| 2UINC COM..ovoeeiiicer e . | 05/26/2016. | Merrill Lynch.........ccovviecerceririiriens | e 7,997.000 | ..o 213,493 XXX | 222,716 | oo [ | e | | 0 222,716 (9,223) (9,223) XXX L.
97717W 85 1| WisdomTree Investments Inc Japan Hedged.......... . | 06/09/2016. | WallachBeth Capital LLC. 2,230,000.000 |......... 94,584,161 XX | 119,035,835 | ...... 111,678,400 | ......7,357,435 | ..o [ i | e 7,357,435 | oo | e 119,035,835 .....(24,451,673) | ..... (24,451,673) | oo XXX L.
G273AT 63 0 | Deutsche Bk Warrants CW17 Asutek Compute......... F| 04/21/2016. | Direct.............ccccc...... 417.000 | ...ccooneeeee 3,617 XXX | 6,234 | ..o 3277 | v 2,957 2,957 | e [ e 6,234 (2,617) (2,617) XXX L..
9099999. Total Common Stocks - Industrial and MISCEIIANEOUS...................cciiiiiiiiiiiiciecccic s | e 122,417,463 XXX ] 139,336,178 | ...... 142,528,578 | .....(3,655,754) | .................. (V] I 0 ... (3,655,754) | ...ooovvnnnnn 0 ... 139,336,178 | .....cooccvevnn 0 [...(16,918,714) | ..... (16,918,714) | ...... 584,313 XXX XXX
Common Stocks - Mutual Funds
63867N 17 4| Nationwide Dest 2055-INST Cl (Seed)...........cccce.... . | 05/06/2016. | DIreCt.........covveeeeeerececeienirciccnne v 115,450,770 | L 1,378,482 XXX 1,192,916 | ........1,369,034 | ......... (178,586) [ ..o | v | s (178,586) [ ..o | cevienne 1,192,916 | oo | e 185,566 | .......... 185,566 |.......... 2,468 XXX L...
63868B 57 5| Nationwide Highmark Lg Cap Fd Inst (Seed............ .| 05/06/2016. | Direct...............ooee.cc. 972.520 11,991 XX | e 11,503 | 12,037 ((32)J OO OO IOV (555) 11,503 | e | s 488 | .o 488 | ..o 22 XXX L.
63868B 75 7 | Nationwide Bailrd Tech Sci Fd Inst (Seed.... . | 05/06/2016. | Direct. 825.930 12,934 XXX 13,578 (1,337) (1,337) 12,241 XXX L.
9299999. Total ComMMON StOCKS = MUIIAI FUNDS. ... | i 1,403,407 XX 1,216,660 | ........1,394,649 | ........ (180,478) | .o 0 [ 0 [ (180,478) | oo (U 1,216,660 | ..ooovveciinnnn 0 [ 186,747 | ..oooecc. 186,747 |.......... 2,490 XXX XXX
9799997 Total COMMON SIOCKS = PAtA4..........iiiiiiiiiiiciiieieiirities ettt | oo 123,820,870 XX ] 140,552,838 | ...... 143,923,227 (3,836,232 0 0. (3,836,232) | ..ocvvvvrriins 0. 140,552,838 | ....cccoovverinnnnd 0 |....(16,731,967) | .....(16,731,967) | ...... 586,803 XXX XXX
9799999, TOtal COMMON SHOCKS. ...t esiebe bbbt | ariies 123,820,870 XX ] 140,552,838 | ...... 143,923,227 (3,836,232 0 0. (3,836,232) | ..ovvvorriins 0. 140,552,838 | ....cccoovverrinnnd 0 |....(16,731,967) | .....(16,731,967) | ...... 586,803 XXX XXX
9899999. Total Preferred and COMMON STOCKS............c.ovuiuriviiriiiiiiiciiiiins ettt ettt ssieninsinsins | reine 123,819,330 XX | 140,552,838 | ...... 143,923,227 | ......(3,836,232) | ..ooovvvrrnnnn (V) [T 0 ...l (3,836,232) | ..oocvvrinnnn 0]... 140,552,838 | .....cccovcennd 0 ....(16,733,507) | ..... (16,733,507) | ...... 586,803 XXX XXX
9999999. Total Bonds, Preferred and COMMON SHOCKS. ...t ettt ettt nnneens | nena 671,252,734 XX | 701,048,697 | ...... 632,099,166 | .......3,522,541 | ....... 2,472,579 | ... 5,161,704 | .......... 833,416 | .covvieins 0. 696,389,170 | ...occvvvrinnns 0 |....(25136,434) | ..... (25,136,434) | ..13,469,964 XXX XXX

(a) For all common stock bearing the NAIC market indicator "U" provide: the number of such issues................0.
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saenentorune 0, 20160t NATIONWIDE MUTUAL INSURANCE COMPANY
SCHEDULE DB - PART A - SECTION 1

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

1 2 3 4 5 6 7 8 9 10 1 12 13 14 15 16 17 18 19 20 2 2 23
Heage
Cumulative Effectivene
Type( Prior Year(s) | Current Year Total Current | Adjustment ss at
Schedul | s) of Strike Price, | Initial Cost of | Initial Cost of C Unrealized Foreign Years | to Carrying Credit | Inception
e/ | Risk(s Date of | Number Rate of Index |  Premium Premium 0 Valuation | Exchange | (Amortizatio [ Value of Quality of|  and at
Description of ltems(s) Hedged, Used | Exhibit ) Exchange, Counterparty Trade Maturity or of Notional Received (Received) | (Received) | Current Year | Book/Adjusted | d Increase | Change in n)/ Hedged Potential | Referenc | Year-end
Description for Income Generation or Replicated | Identifier| (a) or Central Clearinghouse Date Expiration | Contracts | ~ Amount (Paid) Paid Paid Income Carrying Value | e | FairValue | (Decrease)| B.JA.C.V. | Accretion lems Exposure | e Entity (b)
Swaps - Hedging Effective - Interest Rate
Pay Fixed USD Receive Floating USD Merill Lynch
Interest Rate Swap AFS Bond - 532716AMO............ccvevnne D 1-1.... | Interes{ Capital Services GDWTXX03601TB7DW3UB9. | .11/13/2007 .07/15/2017 | ...cceovvenre | wone 8,650,000 3M (4.98 USD) | ..ecvvurvrerrcirce | vevrerrerireierins | e (189,081) [ ..o 0) | corv | --(386,395) | .vririnne 1(0) 1 [FSSRSUUURONN [FOURURTIIROUOIR ISVPRPORPIORIOTO IO 44435 | .o 100/ 99.748
Pay Fixed USD Receive Floating USD | Surplus Note Liability -- Mutual Surplus Deutsche Bank
Interest Rate Swap Note Exhibit 7| Interes{ AG TLTWFZYICNSX8D621K86... |.07/18/2012|.12/15/2024 | ............. .400,000,000 M (4.566 USD) | ....oooovvvvnci | wovrmriircrianns .:(3,316,198) | oo 0 | oo | (31,428,810) | oo [ e [ v | e ....5,859,465 | ............ 100/ 99.809]
0859999, Total-Swaps-Hedging EffeCtive-IntereSt Rate. ............ooooooooooooooooeeieeeiooeeeiiieieioeeeeeiiiiiiiits oot 0 0 |...(3505,279) | coooevocccrreer 0 |Xxx (31,815,204) | .oooo....... () — 0 ....5,903,900 XXX
0909999.  Total-SWaPS-HEAGING EMBCHVE. ... bbbt ehieee s 0 0 | ...(3,505,279) 0 [XXX| (31,815,204) | .............. ()] [ 0 [ 0 [ s 0]...5903900 | XXX XXX
Swaps - Hedging Other - Interest Rate
Pay Fixed USD Receive Floating USD Deutsche Bank
Interest Rate Swap Bond Portfolio Hedge...........ccccvurenee. NA...... Interes{ AG TLTWFZYICNSX8D621K86... |.07/29/2010|.08/03/2020 | ............. .200,000,000 1(3.0042 USD) | ..ccovvnrvrrinnes | crreicireniernns .(2427,362) | ....... (16,668,821) | .... | (16,668,821) | .(4,927,459) [ .....cvvecveerrens | worvrrvricriines | cereriecivnians | oo 2,037,837 | .ccvinne 001..cvee
Pay Fixed USD Receive Floating USD Morgan Stanley
Interest Rate Swap Bond Portolio Hedge...........ccc.cccc.... NA...... Interes{ Capital Services  [7331LVCZKQKX5T7XV54.... |.12/08/2009|.12/10/2019 | ............. .190,000,000 M (3.516 USD) | ...coovouvvvver | o .(2,781,704) | ....... (17,068,878) | .... | (17,068,878) | .(3,059,208) | .......occoevwrns | coverrmrirris | corriinriis LAT75876 | 001.......ecce
Pay Fixed USD Receive Floating USD Bank of America
Interest Rate Swap Bond Portfolio Hedge.............ccccc.... NA...... Interes{ Corp B4TYDEB6GKMZO031MB27 |.12/08/2009 .12/10/2019 | ............. .270,000,000 3M (3.53 USD) | ...ccoveuvvciccns | cvrvieiicieinns .(3971,848) | ....... (24,383,889) | .... | (24,383,889) | .(4,330,753) [ ...ouvvevvecrens | e | e | e 2,523,613 | .....cc..c.. 001............
Pay Fixed USD Receive Floating USD
Interest Rate Swap Bond Portfolio Hedge.. NA...... Interes{ UBS AG.. BFM8T61CT2L1QCEMIK50... | .01/27/2010 {.01/29/2020 | .. .200,000,000 1(3.7332USD) | .. ..(3,146,909) | .......(20,082,173) | .... [ (20,082,173) | .(3,307,424) | .. ....1,906,130
Pay Fixed USD Receive Floating USD Morgan Stanley
Interest Rate Swap Bond Portolio Hedge............ccccceeeee.. N/A...... Interes{ Capital Services  [7331LVCZKQKX5T7XV54.... |.02/24/2010|.02/26/2020 | ............. .150,000,000 | (3.7732 USD) | ..cvvvuurvivcnies | wrvrcriiicninns ...(2,396,592) | ....... (15,541,571) | ... | (15,541,571) | .(2,550,002) | ...oovveeucvirns [ covereriicrins | e . 1,444818 | 001....oueeee
0919999. Total-SWaps-HEAGING ONET-NEIESE RAE. ............vvueeeiieis it ciiis | fhbbeeeise s ees bbb bbbk fhiieeeb bbb bbb 0 0 | .(14,724,415) | ....... (93,745,332) | XXX] (93,745,332) | (18,174,846) | ............... 0 [ 0 [ s 0]..9688275 | XXX XXX
0969999,  Total-SWAPS-HEAGING OtNET............. oo etee ottt et ee e ens | eeieeieee et 0 0 | .(14,724,415) | ....... (93,745,332) |XXX] (93,745,332) | (18,174,846) | ............... (V] [ (V) IE— 0 |...9,688275 XXX XXX
Swaps - Repli - Total Return
Total Retumn Swap (Deutsche Bank NW Equity | Deutsche Bank
Select Macro) Index Replication..............cccocoevecuennns N/A...... /Index | AG TLTWFZYICNSX8D621K86... |.06/06/2016|.12/30/2016 | ............. ..50,000,000 lect Macro(50) [ .......c.ccovwees | wovvrvevmeniineiis [ v (15,977) | oo (170,000) | ... | ....(170,000) | ....(170,000) | ....cvveeecrernns | crvremriirriins | e [ e 178244 | ............. 007......oouce
1009999. Total-SWaps-RePlCAHONS-TOMAl REIUM........... i otiss i1 ohbii e L e 0 0 ]..... (15,977) | ..o (170,000) |XXX] ....(170,000) | ....(170,000) | .....ooovvee 0 [ 0 [ s 0 [ 178244 | XXX XXX
1029999, TOMAFSWAPS-REPICAIONS........cccccccccovvorerrcc oo sooeeee s esssees | eossesssisssssseessssssssees s sssssssees s ssssses eesssssssseeesssssssssssees s oo sseeesss 0 0 .. (15,977) | .oovooee (170,000) [XXX| ....(170,000) | ....(170,000) | ............... (U [ — 0 ... 178,244 | XXX XXX
1159999. Total-Swaps-Interest Rate 0 0 | .(18,229,694) | .......(93,745,332) |XXX[########HH | (18,174,846) | .. ..15,592,175 XXX XXX
1189999. Total-Swaps-Total Retum 0 0 ..(15,977) .(170,000) |XXX] ...(170,000) | ....(170,000) A78.244 | XXX XXX
1209999, TOtA-SWAPS.......cvuvvviciiiciiiet ettt 0 0 | .(18,245,671) | .......(93,915,332) [XXX|########i#H | (18,344,846) | .. ..15,770,419 XXX XXX
Forwards - Hedging Other
Pay Fixed USD Receive Floating Curren| Goldman Sachs
EURO Spot Forward Private Equity Portfolio................cccc.... BA-1... | cy Group W22LROWP2IHZNBB6K528. |.02/03/2016 | .02/05/2018 | ............. ..56,435,000 JUSD (0 BRL) [ ..ovvovvevvvians | e | cerversiissesiinne | e (403,362) | .... | ....(403,362) | ....(403,362) | ....cvovvverres [ oo | e | e 359,704 | ............. 001..........e.
12229999, Total-FOWAIAS-HEAGING OtET. ...k b s bbb k81 Sheki oL 0 0 i [ [ (403,362) |XXX| ....(403,362) | ....(403,362) | .....cooouvee. 0 [ 0 [ s 0 [.... 359,704 | XXX XXX
1269999. Total-Forward 0 (U RN 0 .(403,362) [XXX] ....(403,362) | ....(403,362) | ..............0 [ o0 | o0 ] 359,704 XXX XXX
1399999. Total-Hedging Effective... 0 0 | ...(3,505,279) 0 [XXX] (31,815,204) .(0) ...5,903,900 | XXX XXX
1409999. Total-Hedging Other.... 0 0 | .(14,724,415) | .......(94,148,694) [XXX| (94,148,694) | (18,578,208) | .. 10,047,979 | XXX XXX




saementior June 30, 2016 othe. NATIONWIDE MUTUAL INSURANCE COMPANY

SCHEDULE DB - PART A - SECTION 1

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

1 3 4 5 6 7 8 9 10 1 13 14 16 17 18 20 2 2 23
Heage
Cumulative Effectivene
Type( Prior Year(s) Total Adjustment ss at
Schedul | s) of Strike Price, | Initial Cost of Unrealized Foreign to Carrying Credit | Inception
e/ |Risk(s Date of | Number Rate of Index |  Premium Valuation | Exchange Value of Quality of|  and at
Description of ltems(s) Hedged, Used | Exhibit ) Exchange, Counterparty Trade Maturity or of Notional Received (Received) Current Year | Book/Adjusted Increase | Change in Hedged Potential | Referenc| Yearend
Description for Income Generation or Replicated | Identifier| (a) or Central Clearinghouse Date Expiration | Contracts |  Amount (Paid) Paid Income Carrying Value Fair Value | (Decrease) | B./A.C.V. lems Exposure | e Entity (b)
1419999, Total-Replication...............oooooevervvveeeee. 0 0 (15,977) | w.ovvvved (170,000) ..(170,000) | ....(170,000) | .. .0 O 178,244 | XXX XXX
1449999. TOTAL 0 0 | .(18,245,671) (94,318,694) i | (18,748,208) | .. ..16,130,123 XXX XXX

1’9030

Code

Description of Hedged Risk(s)

REBALANCES PORTFOLIO DURATION

MANAGES CASH FLOW RISK

HEDGES THE EQUITY RISK OF A LIABILITY

HEDGES THE INTEREST RATE RISK OF AN ASSET

HEDGES THE INTEREST RATE RISK OF A LIABILITY

HEDGES THE CREDIT RISK OF AN ASSET

ASSET REPLICATION

HEDGES THE CURRENCY RISK OF AN ASSET

HEDGES THE CURRENCY RISK OF A LIABILITY

HEDGES MANAGED PORTFOLIO CREDIT SPREAD RISK

I N K- E--N ENEF- N K3, | [T FIC | Oy N

= |o

HEDGES THE PORTFOLIO EQUITY RISK




030

saementior June 30, 2016 othe. NATIONWIDE MUTUAL INSURANCE COMPANY

SCHEDULE DB - PART B - SECTION 1

Futures Contracts Open as of the Current Statement Date

1 2 3 4 5 6 7 8 9 10 1" 12 13 14 Highly Effective Hedges 18 19 20 21 22
15 16 17
Change in Change in
Variation Margin Variation Hedge
Gain (Loss) Cumulatve | Margin Gain Effectiveness
Description of tem(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 ftem Other Hedges | Current Year Exposure end (b) (1) Point
Long Futures
Hedging Other
ue ... 1,790 | ... 89,500 | S&P 500 Mini Futures Contract.. | Bond Portoflio...............ccccceveeee D1-1.. ex | 09/15/2016. KINXBSWZVIKEX4NFOL81| 06/15/2016. | .2,105.0500 | .2,090.2000 | ..... 2,094,300 ...(1,329,075) | ......(1,329,075) | .....7,823,425
6 | 1,800 | 1,800,000 |US CBT5YRTN FUTURE........ Bond Portoflio.............ccccevrreree D1-1.. Rate | 09/15/2016. 1UAUICTO4EQ4DOBZH473| 06/15/2016. | ...120.0781 | ...122.1641 | ....... 140,625 | ..o [ imininiiiniinnnns [ s | e | oo 3,754,688 | ....... 3,754,688 | ... 1,437,001
ue .. 1770 | ..... 88,500 | MSCIEAFE Mini Index .............. Bond Portoflio... D1-1... “ex | 09/15/2016. . 549300HWWR1D80TS2G29 06/15/2016. | .1,667.7000 | .1,615.2000 | ..... 2,088,600 ....(4,646,250) | ......(4,646,250) | .....9,215,547
ue | 250 |..250,000 | FUTURE Bond Portoflio... D1-1... Rate | 09/15/2016. 1UAUICTO4EQ4D0OBZH473) 06/15/2016. | ...174.8281 | ...186.3750 [C2ZLS<I5k) ) Y [T [T [ [ 2,886,719 | ... 2,886,719 | ....... 191,840
12829999, ToMal-LONG FUIIIES-HEAGING OB . ..o o1 e | e 4,096,963 0 0 0 0]....666,082 | .. 666,082 | ...18,667,813
1329999, TOWILONG FUIITES. ........coovrrresieeeeeeessseseissssses s sssssssss ssssseeessssssssss s 5552415 S0 | oo 4,096,963 0 0 0 0....666,082 | ... 666,082 | ...18,667,813
Short Futures
Hedging Other
U | 130 81,250 | Futures - Briish Pounds. .| Private Equity Portfolio. . | Currency | 09/15/2016. . KINXBSWZVIKEX4NFOL81( 06/15/2016. | ....144.9002 | ....132.4800 | ....... 149,500 | oo | eiiimissneensnisnens [ coveeeeerssssisiiins | s | oo 1,009,138 | ....... 1,009,138 | ........ 487,331
ué HHHHEHEHEAY Euro Currency Futures.. . | Private Equity Portfol . | Currency | 09/15/2016. KINXBSWZVIKEX4NFOL81| 06/15/2016. | ........ v 1.1108 221,125 ,899,512 1,899,513 2,219,541
ue .......400 |..500,000 | US CBT 30 YR TN FUTURE...... Bond Portoflio........... Rate | 09/15/2016. 1UAUICTO4EQ4D0OBZH473) 06/15/2016. | ... .. 172.3438 262,500 ...(3,706,000) | ......(3,706,000) | ........ 306,945
13429999. Total-Short Futures-Hedging Other 633,125 0 0 0 0. (797,350) (797,350) | ... 3,013,816 XXX XXX
1389999. Total-Short Futures 633,125 0 0 0 0 797,350) .(797,350) | ... 3,013,816 XXX XXX
1409999, TOtI-HEAGING Ot ...ttt ottt R s | oo 4,730,088 0 0 0 0 . (131,268) | ......... (131,268) | ...21,681,630 XXX XXX
1449999, TOTAL. ...ttt ettt eeeeeeee s 4011141111111 1101100110000 s | e 4,730,088 0 0 0 () (131,268) | ......... (131,268) | ...21,681,630 XXX XXX
Beginning Cumulative Ending
Cash Cash Cash

Broker Name Balance Change Balance

Goldman Sachs ..29,929916 | ...(24,270427) | ....5,659,490

Total Net Cash Deposits. ..29,929,916 | ....(24,270,427) | .....5,659,490
(a) Code Description of Hedged Risk(s)

1 Rebalances portfolio duration
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saementior June 30, 2016 othe. NATIONWIDE MUTUAL INSURANCE COMPANY

Counterparty Exposure for Derivative Instruments Open as of Current Statement Date

SCHEDULE DB - PART D - SECTION 1

2 3 4 Book Adjusted Carrying Value Fair Value 1" 12
5 6 7 8 9 10
Credit
Master Support Contracts with Contracts with
Agreement Annex Fair Value of Acceptable | Book/Adjusted Camying | Book/Adjusted Carrying Exposure Net Contracts with Contracts with Exposure Net Potential Off-Balance
Description of Exchange, Counterparty or Central Clearinghouse (Y orN) (Y or N) Collateral Value > 0 Value <0 of Collateral Fair Value > 0 Fair Value < 0 of Collateral Exposure Sheet Exposure
Exchange Traded Derivatives
0199999. Aggregate Sum of Exchange Traded XXX XXX XXX 5,659,490 | 5,659,490 4,956,650 (226,563) | 4,730,088 21,681,630 21,681,630
NAIC 1 Desig|
Bank of America Corp. B4TYDEB6GKMZO031MB27| Y. Y. (24,383,889) 0 (24,383,889) 0 2,523,613
Deutsche Bank AG TLTWFZYICNSX8D621K86.. | . Y. 0 (16,838,821) 0 (48,267,631) 0 8,075,546
Goldman Sachs Group. FOR8UP27PHTHYVLBNG30] Y. Y. (403,362) 0 (403,362) 0 359,704
Morgan Stanley Capital Services. [7331LVCZKQKX5T7XV54.... | Y. Y. (32,610,449) 0 (32,610,449) 0 3,220,694
UBS AG. BFM8T61CT2L1QCEMIK50. | Y. Y. (20,082,173) 0 (20,082,173) 0 1,906,130
0299999. Total NAIC 1 Designation 0 0 (94,318,694) 0 0 (125,747,504) 0 16,085,688
NAIC 2 Desi
Merrill Lynch Capital Services. GDWTXX03601TB7DW3U69 Y. Y. (0) 0 (386,395) 0 44,435 44,435
0399999. Total NAIC 2 Designation 0 0 (0) 0 0 (386,395) 0 44,435 44 435
0999999. Gross Totals 0 5,659,490 (94,318,694) 5,659,490 4,956,650 | .....cooooreene. (126,360,461) | ...vvvvvrrrrreenns 4,730,088 37,811,753 21,726,065
1. Offsetper SSAP No. 64
2. Netafter right of offset per SSAP No. 64 5,659,490 (94,318,694)
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saementer e 30,2060 NATIONWIDE MUTUAL INSURANCE COMPANY
SCHEDULE DB - PART D - SECTION 2

Collateral for Derivative Instruments Open as of Current Statement Date
3

1 2 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, VorV)

Collateral Pledged by Reporting Entity
Bank of America Corp - OTC........ouevumverienmerrineriinenrireniines B4TYDEB6GKMZO031MB27. | Cash Cash, 25,064,000 25,064,000 SO VA
CBT Futures 1UAUICTO4EQ4DOBZH4T73.. | Cash Cash. 505,629 505,629 |
CME Futures KINXBSWZVIKEX4NFOL8... | Cash Cash. 2,746,752 2,746,752 |
Deutsche Bank AG - OTC 7LTWFZYICNSX8D621K86.... | Cash Cash. 52,934,000 52,934,000 S VS
Goldman Sachs Group = OTC...........eeerrreeesmmmmsssesesseeens FOR8UP27PHTHYVLBNG30. | Cash Cash. 110,000 110,000 R VS
ICE Future: 549300HWWR1D80TS2G29.. | Cash Cash. 2,407,109 2,407,109 |
Morgan Stanley Capital Services - OTC........ccoouwurmeerrrvernenes [7331LVCZKQKX5T7XV54...... Cash Cash 35,104,000 35,104,000 V.
UBSAG-OTC BFM8T61CT2L1QCEMIK50... | Cash Cash. 23,198,000 23,198,000 OO ¥
Goldman Sachs Group - CBT.... ... TUAUICTO4EQ4DO6ZH473.. | Security 912810 PV 4 | U S Treasury Inflation Index X Nt 1,430,157 1,071,135 1,132,587 | 01/15/2028.
Goldman Sachs Group - CME... . KINXBSWZVIKEX4NFOL81... | Security. 912810 PV 4 | U S Treasury Inflation Index X Nt 7,783,545 5,829,592 6,164,039 |01/15/2028. | .. .
Goldman Sachs Group - ICE 549300HWWR1D80TS2G29.. | Security. 912810 PV 4 | U S Treasury Inflation Index IX Nt 6,808,438 5,099,273 5,391,820 |01/15/2028. | ........l..ccccocc....
0199999. Totals. 158,091,630 .....12,000,000 154,757,935 XXX XXX




staementfor June 30,2016 othie. NATIONWIDE MUTUAL INSURANCE COMPANY
SCHEDULE DL - PART 1
SECURITIES LENDING COLLATERAL ASSETS

Reinvested Collateral Assets Owned Current Statement Date

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

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

04012M AP 4 | Argent Securities Inc RMBS Ser 2006-M1 C 1FM 478,319 478,319 [07/25/2036...

05568Q AB 1 | BNC Mortgage Ln Tr RMBS Ser 2007-3 Cl A2 1M 610,588 613,435 | 07/25/2037...

14453F AB 5 | Carrington Mtg Loan Tr RMBS Ser 2006-NC2 1M 28,924 ...28,988 | 06/25/2036...

362351 AA 6 | GSAA Home Equity Tr RMBS Ser 2006-20 CI 1FM 1,932,686 1,932,686 | 12/25/2046...

617487 AB 9 | Morgan Stanley Mig Tr RMBS Ser 2006-16AX. 1FM 575,408 575,408 |11/25/2036...

81376G AC 4 | Securiized AB Receivables LLC RMBS Ser. 1FM 611,357 611,357 | 09/25/2036...

81378E  AA 1 | Securiized AB Receivables LLC RMBS Ser. 1FM 811,134 811,134 | 05/25/2037....
3399999.  Industrial & Miscellaneous (Unaffiliated) - Residential Mortgage-Backed Securities. 5,048,416 5,051,327 XXX
3899999.  Total - Industrial & Miscellaneous (Unafiliated). 5,048,416 5,051,327 XXX
6299999.  Total - Residential Mortgage-Backed Securities. 5,048,416 5,051,327 XXX
6599999.  Subtotal - Bonds 5,048,416 5,051,327 XXX
Cash Equivalents (Schedle E Part 2 Type)

000000 00 O ‘ Overnight Repos SEC LENDING ONLY........... | 96,927,912 96,927,912 |07/01/2016...
9199999.  Total - Cash Equivalents (Schedule E Part 2 Type) 96,927,912 96,927,912 XXX
9999999.  Totals..... 101,976,328 | ...............101,979,239 XXX
General Interrogatories:

1. Total activity for the year:  Fair Value $.....(540,997)  Book/Adjusted Carrying Value $.....(550,736)
2. Average balance for the year:  Fair Value $.....155,176,859  Book/Adjusted Carrying Value $.....155,184,645
3. Reinvested securities lending collateral assets book/adjusted carrying value included in this schedule by NAIC designation:

NAIC 1: §....5,051,327 NAIC 2: $ ONAIC3: § 0 NAIC 4: § ONAIC5: §....... ONAIC6: §....... 0

QE10



staementfor June 30,2016 othie. NATIONWIDE MUTUAL INSURANCE COMPANY
SCHEDULE DL - PART 2
SECURITIES LENDING COLLATERAL ASSETS

Reinvested Collateral Assets Owned Current Statement Date

1 2 3 4 5 6 7
NAIC
Designation / Book/Adjusted Maturity
CUSIP Identification Description Code | Market 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



staementfor June 30,2016 othie. NATIONWIDE MUTUAL INSURANCE COMPANY
SCHEDULE E - PART 1 - CASH

Month End Depository Balances
2 3 4

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

Open D
Bank of AMEriCa........c.cceuiieiciiicc e CONCORD, CA......coiiiiiiiiinitieiiinseiesinseieeiees | cnnienisininne | eneisseensnns | e | oseseesessesesensnenens | oreeseeens 4,936,330 | ..coovvnnne 6,311,919 | .o (948,916) | XXX
Bank of New York Mellon ..........ccccooveunieniininnn NEW YORK, NY ...couiiiiiiiininiiniieiinieeneinneiees | cvniennciniens | enseneensens | seeseiessseessssnees | ovesesseissesesssssenens | conneienines 16,026,915 | ............ 16,077,635 | ........... (36,727,711) | XXX
BNP Paribas USA LOS ANGELES, CA......ovuiiiiiiernrininninnineisineins | eevernressinninns | e | e | e 28,717,255 27,735,878 25,513,477 | XXX
Chase - IL... SPRINGFIELD, IL 7,203,106 ..7,319,410 (3,080,268) | XXX
[o Yo 2 COLUMBUS, Q... eeeeeeseeeeeeeeessessiiiies | eoveieiiessssisiies | eovieieiessssiiiies | covveieecesiiesicicecesiiiie | oo (312,025,415 | ......... (341,507,595) | ........ (343,016,055) | XXX
[ Y SAN ANTONIO, TX....vvvvvovvevveveeeesvssveeeneeeesenenneseeeeees | coesesessssssiees | coverieeesssiiiiies | coveeeeeisseeseiiecceseserie | oo | o (2,369,469) | ....vvvvvvveo (954,485) | ........... (2,340,385) | XXX
Corestates Bank ..........ccceevvriceeinrincenrrienins PHILADELPHIA, PA........oiiiiiiiiiiiiiiiciiies | e | e [ | e (164,491) (167,818) [ oo 248,464 | XXX
First Star Bank ...........cc.coecveeeeinciiiseniieeriseniens CINCINNATL, OH.....oovviriiiiiiiinirisiiissiiiesiins | v | onsesssiisnenss | onrsssssiisssssssienss | s | s 1,390,828 | .....cco..cc 2,793,848 | ... 2,448,357 | XXX
First Union .........couerienniieniisciecesccens CHARLOTTE, NC.....oooiiuriiimiimmiinniseniinnniiinins | vneiiensiinnnies | onsvisinsiinnnnes | o innnes | oo 2,406 | ...cccovcen. 10,183 | oo 45,862 | XXX
Huntington National Bank ... COLUMBUS, OH (51,749,668) (55,960,812) | ...........(43,197,154) | XXX
Key Bank........covveeiieieieeeeec e CANTON, OH....oviriieirirereieinnieireesinnenssisrenennsens | covennieensnne | eovensennennne | e | orsesesernssesesessesens 541,194 2,761,479 2,761,479 | XXX
National Bank of Detroit ...........ccoceueeerriecirrernnne DETROIT, Ml.veiiiieicinieiereinnieireeeennnennsinrenenneens | covennieennnnne | eovennesnennnne | revseessennssesssssnssens | ovsesesennesssesessesens (55,639,279) (57,324,201) (56,978,408) | XXX
Nations Bank..........cevrerieeeeiiieeneceneeenne RALEIGH, NC....c.ooviviicirniereicinneiiennensinienienns | evenninensnne | cneneesnennns | renseessennsseseesnsens | covseeesesnssesesessesens 706,282 | ............. 1,288,167 | ............. 1,922,013 | XXX
NW Bank ......... COLUMBUS, OH......oovviiniiniiiiicininisinnnninies | cevsisnssinnnns | s | e | s 1,770 1,771 (8,520,795) | XXX
PNC...oiiiieiiet e COLUMBUS, OH.....vvuirieiieciniriniciniieiieinnieneies | coveiviiseinsne | eovensennnenins | evvseesensssesesensens | oseesesennssssesessssennes 53,038,467 60,195,860 59,312,669 | XXX
UNIVESE. ... PITTSBURG, PA......couiiiiiiiiniiiniccnicnienneiniens | e | oo | e | e 573,331 573,429 | oo 573,429 | XXX
Toronto - Dominio Bank............cccccccueieiiccicininnins TORONTO, CA.....ociiiiiiiniciciiinicintenieieinsisiesens | eveiniisnsinnns | vveiisisssnins | s | coesiese s 144,801 124,100 | oo (1,898,023) | XXX
Wells Fargo Bank............cccouiviviininicinciniciieccn SOUDERTON, PA......coiiiiiimiininrinininsinciensenenns | eeverinressieninns | evinrnseesnnens | e | s | oeeennsens 6,732,272 | ...coeen 18,675,027 | ............ 37,340,448 | XXX
0199998. Deposits in.....7 depositories that do not exceed the allowable limit

in any one depository (see Instructions) - Open DEPOSHOMES...........c....evrerereervvririiriiicieninns XXX XXX [ e | e 332,542 332,542 | ..o (214,383) | XXX
0199999, Total Open Depositorie: XXX XXX (U — 0 (301,600,824) .(311,713,665) (366,755,898) | XXX
0399999. Total Cash on Deposit XXX XXX 0 [ i 0 ..(301,600,824) .(311,713,669) | .........(366,755,898) | XXX
0599999. Total Cash............c..oecvuvrerneririiincni XXX XXX 0 | e 0 |.......(301,600,824) | ......... (311,713,665) | ......... (366,755,898) | XXX

QE12
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saementer e 30,2060 NATIONWIDE MUTUAL INSURANCE COMPANY
SCHEDULE E - PART 2 - CASH EQUIVALENTS

Show Investments Owned End of Current Quarter
1

2 3 4 5 6

7 8
Description

Code | Date Acquired Rate of Interest Maturity Date Book/Adjusted Carrying Value

Amount of Interest Due & Accrued Amount Received During Year

NONE
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Designate the type of health care SUPPLEMENT "A" To SCHEDULE T

providers reported on this page. EXHIBIT OF MEDICAL PROFESSIONAL LIABILITY PREMIUMS WRITTEN
ALLOCATED BY STATES AND TERRITORIES

Physicians - Including Surgeons and Osteopaths

1 2 Direct Losses Paid 5 Direct Losses Unpaid
3 4 6 7

Direct Direct Number Direct Number
Premiums Premiums of Losses Amount of
States, Etc. Written Earned Amount Claims Incurred Reported Claims

8
Direct
Losses
Incurred
But
Not
Reported

ATKANSAS......ocecvrrreeereenereen AR | s | e [ | e | e | e | s
CaliforNia.......vevererrerreerneeedCA | e [ errririscrsisiiniens | reereesesinsseesssnsenes | sesessssesnssssssssnesnsss | sesessessssssessessesssnens | seseessssessessssssnsnstes | essessiessessensnnsnens
COl0radO.......ocerercirrernreneeeeCO [ i [ erreirinisieieiens | revreerssinsieessinsiees | seseeesesnssentnssnssents | sesessessnnsessestensinens | sreeeessessessnesnsentes | sesteneesessesiananeas
CONNECHCUL. ... veevecereireeeedCT [ e [ eeireirisessieiniees | reereesesensieesssnsiees | seseesessesssstnssnssents | sesessessnsssessessanssnens | soseessssessassnsssnssnssns | sessesssssnssnssnssneans
Delaware
District of Columbia.............. DO | coteeererrneineieenneins [ ererrneinsieisensinsines [ reireieessississensssess | sersessssssseeesssessnees | sessssseesssesssssnesesss | steesestesssssesessestes | sestesenessessasinssesans
10 Florida......ccovveercereirincnennes
11, GEOrgia....ceerveneereereririrneens
12, HaWali..coovecceeccenes

© © N o ok W =

18.  Kentucky.....oooovvvevvriinnnne
19.  Louisiana.........ccceeverrrrierenns

21, Maryland........cccoooovninciicis
22.  Massachusetts..............co......
23, Michigan.......ccccovwmrinriennienees
24, Minnesota.........c.ccoovrriuirnnnns
25, MiSSISSIPPI.....ccerereeeernirnnenes
26.  MiSSOUT.......cvvverrrerrerernnen.
27.  Montana........cceueveerierieienns
28.  Nebraska.........cccocovrvrerrnnnn.
29.  Nevada......oomivreninnn.
30.  New Hampshire.
31, New Jersey.....ovnnennnine
32, New MeXiCO.......ccovrrrrrrninnne
33, New YOrK....ooooooovviereriennen,
34.  North Carolina...
35.  North Dakota.

39.  Pennsylvania...........cccccoouueuee
40.  Rhode Island..

47.  Virginia
48.  Washington....
49.  West Virginia......cccocorerernnee
50.  Wisconsin..
51, WYOMING.....ccoovnevererenirinnes
52.  American Samoa................... AS | e | e | s | rrenssessssessstens | essessnssesessesssnsnns | sessesessassessesestenes | sesessessesessessnsenes

58.  Aggregate Other Alien........... (01 1 IR (0 IO (0 I (01 I (0 (O (0 I 0
59, TotalS....ocorirrrrersinrsrrinninnenies | oo (V] (V) [V [V [ IR (V1 0

58998. Summary of remaining write-ins for

Line 58 from overflow page...... | ........................ {1 IO [0 IO (0 (O (0 I (0 I {1 IO [0 [ 0
58999. Totals (Lines 58001 thru 58003+
58998) (Line 58 above)............. | ........................ (O] [ (O P (] [P [V [P [ [ (O] - (O 0
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Designate the type of health care SUPPLEMENT "A" To SCHEDULE T

providers reported on this page. EXHIBIT OF MEDICAL PROFESSIONAL LIABILITY PREMIUMS WRITTEN
ALLOCATED BY STATES AND TERRITORIES

Hospitals

1 2 Direct Losses Paid 5 Direct Losses Unpaid
3 4 6 7

Direct Direct Number Direct Number
Premiums Premiums of Losses Amount of
States, Etc. Written Earned Amount Claims Incurred Reported Claims

8
Direct
Losses
Incurred
But
Not
Reported

ATKANSAS......ocecvrrreeereenereen AR | s | e [ | e | e | e | s
CaliforNia.......vevererrerreerneeedCA | e [ errririscrsisiiniens | reereesesinsseesssnsenes | sesessssesnssssssssnesnsss | sesessessssssessessesssnens | seseessssessessssssnsnstes | essessiessessensnnsnens
COl0radO.......ocerercirrernreneeeeCO [ i [ erreirinisieieiens | revreerssinsieessinsiees | seseeesesnssentnssnssents | sesessessnnsessestensinens | sreeeessessessnesnsentes | sesteneesessesiananeas
CONNECHCUL. ... veevecereireeeedCT [ e [ eeireirisessieiniees | reereesesensieesssnsiees | seseesessesssstnssnssents | sesessessnsssessessanssnens | soseessssessassnsssnssnssns | sessesssssnssnssnssneans
Delaware
District of Columbia.............. DO | coteeererrneineieenneins [ ererrneinsieisensinsines [ reireieessississensssess | sersessssssseeesssessnees | sessssseesssesssssnesesss | steesestesssssesessestes | sestesenessessasinssesans
10 Florida......ccovveercereirincnennes
11, GEOrgia....ceerveneereereririrneens
12, HaWali..coovecceeccenes

© © N o ok W =

18.  Kentucky.....oooovvvevvriinnnne
19.  Louisiana.........ccceeverrrrierenns

21, Maryland........cccoooovninciicis
22.  Massachusetts..............co......
23, Michigan.......ccccovwmrinriennienees
24, Minnesota.........c.ccoovrriuirnnnns
25, MiSSISSIPPI.....ccerereeeernirnnenes
26.  MiSSOUT.......cvvverrrerrerernnen.
27.  Montana........cceueveerierieienns
28.  Nebraska.........cccocovrvrerrnnnn.
29.  Nevada......oomivreninnn.
30.  New Hampshire.
31, New Jersey.....ovnnennnine
32, New MeXiCO.......ccovrrrrrrninnne
33, New YOrK....ooooooovviereriennen,
34.  North Carolina...
35.  North Dakota.

39.  Pennsylvania...........cccccoouueuee
40.  Rhode Island..

47.  Virginia
48.  Washington....
49.  West Virginia......cccocorerernnee
50.  Wisconsin..
51, WYOMING.....ccoovnevererenirinnes
52.  American Samoa................... AS | e | e | s | rrenssessssessstens | essessnssesessesssnsnns | sessesessassessesestenes | sesessessesessessnsenes

58.  Aggregate Other Alien........... (01 1 IR (0 IO (0 I (01 I (0 (O (0 I 0
59, TotalS....ocorirrrrersinrsrrinninnenies | oo (V] (V) [V [V [ IR (V1 0

58998. Summary of remaining write-ins for

Line 58 from overflow page...... | ........................ {1 IO [0 IO (0 (O (0 I (0 I {1 IO [0 [ 0
58999. Totals (Lines 58001 thru 58003+
58998) (Line 58 above)............. | ........................ (O] [ (O P (] [P [V [P [ [ (O] - (O 0
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Designate the type of health care SUPPLEMENT "A" To SCHEDULE T

providers reported on this page. EXHIBIT OF MEDICAL PROFESSIONAL LIABILITY PREMIUMS WRITTEN
ALLOCATED BY STATES AND TERRITORIES

Other Health Care Professionals, Including Dentists, Chiropractors and Podiatrists

1 2 Direct Losses Paid 5 Direct Losses Unpaid
3 4 6 7

Direct Direct Number Direct Number
Premiums Premiums of Losses Amount of
States, Etc. Written Earned Amount Claims Incurred Reported Claims

8
Direct
Losses
Incurred
But
Not
Reported

ATKANSAS......ocecvrrreeereenereen AR | s | e [ | e | e | e | s
CaliforNia.......vevererrerreerneeedCA | e [ errririscrsisiiniens | reereesesinsseesssnsenes | sesessssesnssssssssnesnsss | sesessessssssessessesssnens | seseessssessessssssnsnstes | essessiessessensnnsnens
COl0radO.......ocerercirrernreneeeeCO [ i [ erreirinisieieiens | revreerssinsieessinsiees | seseeesesnssentnssnssents | sesessessnnsessestensinens | sreeeessessessnesnsentes | sesteneesessesiananeas
CONNECHCUL. ... veevecereireeeedCT [ e [ eeireirisessieiniees | reereesesensieesssnsiees | seseesessesssstnssnssents | sesessessnsssessessanssnens | soseessssessassnsssnssnssns | sessesssssnssnssnssneans
Delaware
District of Columbia.............. DO | coteeererrneineieenneins [ ererrneinsieisensinsines [ reireieessississensssess | sersessssssseeesssessnees | sessssseesssesssssnesesss | steesestesssssesessestes | sestesenessessasinssesans
10 Florida......ccovveercereirincnennes
11, GEOrgia....ceerveneereereririrneens
12, HaWali..coovecceeccenes

© © N o ok W =

18.  Kentucky.....oooovvvevvriinnnne
19.  Louisiana.........ccceeverrrrierenns

21, Maryland........cccoooovninciicis
22.  Massachusetts..............co......
23, Michigan.......ccccovwmrinriennienees
24, Minnesota.........c.ccoovrriuirnnnns
25, MiSSISSIPPI.....ccerereeeernirnnenes
26.  MiSSOUT.......cvvverrrerrerernnen.
27.  Montana........cceueveerierieienns
28.  Nebraska.........cccocovrvrerrnnnn.
29.  Nevada......oomivreninnn.
30.  New Hampshire.
31, New Jersey.....ovnnennnine
32, New MeXiCO.......ccovrrrrrrninnne
33, New YOrK....ooooooovviereriennen,
34.  North Carolina...
35.  North Dakota.

39.  Pennsylvania...........cccccoouueuee
40.  Rhode Island..

47.  Virginia
48.  Washington....
49.  West Virginia......cccocorerernnee
50.  Wisconsin..
51, WYOMING.....ccoovnevererenirinnes
52.  American Samoa................... AS | e | e | s | rrenssessssessstens | essessnssesessesssnsnns | sessesessassessesestenes | sesessessesessessnsenes

58.  Aggregate Other Alien........... (01 1 IR (0 IO (0 I (01 I (0 (O (0 I 0
59, TotalS....ocorirrrrersinrsrrinninnenies | oo (V] (V) [V [V [ IR (V1 0

58998. Summary of remaining write-ins for

Line 58 from overflow page...... | ........................ {1 IO [0 IO (0 (O (0 I (0 I {1 IO [0 [ 0
58999. Totals (Lines 58001 thru 58003+
58998) (Line 58 above)............. | ........................ (O] [ (O P (] [P [V [P [ [ (O] - (O 0
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Designate the type of health care SUPPLEMENT "A" To SCHEDULE T

providers reported on this page. EXHIBIT OF MEDICAL PROFESSIONAL LIABILITY PREMIUMS WRITTEN
ALLOCATED BY STATES AND TERRITORIES
Other Health Care Facilities

1 2 Direct Losses Paid 5 Direct Losses Unpaid 8

3 4 6 7 Direct

Losses

Incurred
Direct Direct Number Direct Number But

Premiums Premiums of Losses Amount of Not

States, Etc. Written Earned Amount Claims Incurred Reported Claims Reported

ATKANSAS......oceerreeeereenereen AR | s | v | e | v | e | e | e | e
CalifOrNi......evevecerririerneeedCA | e [ rrrrirriisissseineiees | eeveessssssesesnssnssnnes | seseesssssssssssesssnesnsss | susesssssnsssssssssesssnsns | sessssssesessesssnsnsses | ressessesssnssssessansns | sessesssesessensansssiens
C0lorado.........ovvereerrienrineendCO [ i | e | et | | e (B30) [ evenrerreeriiriinis | eeereineineineineines | e 88
Connecticut....
Delaware

District of Columbia.............. DC | coeeerrnerneinerernnns | erreineireieininsiieens [ reersissneneisessines | sesreesnsiessesssinssnes | seesessesssssnssessesienss | sesessnesssessassnssenss | senesesisssnesesesinsis | sesssesesessasianes 10
10, FlOrida. ..ol FL | s s v | oevneneiennsnnnenees | seenennesnenennens 122 | tieiineinsisinsneniens | coveeesissinesessssnens | sonseseenssessnsenees 71
11, GEOMGIA...ceucereererreneireereneedOA | i | s [ reeiinesnisies | erreeineiesesssisnees | seesessesiseenesesssinees | erieeinesesess st | seessesieseenesesinens | seseseeesessseens 65
12, HAWaIL v H | i s [ [ rrieisiscsieiees | seeesiesineenensssssiens | setnesseeesinssssseseens | sesessesisesnessssessnens | s

© © N o ok W =

18, KENUCKY ..o KY | i | e | vt | cevesssreesissesesnssnes | sesessesessesnssnssessssnns | sessssesessesssssssessnsnns | sessssssessesessssessesnns | sesessssessesessssessesnes
19, LOUISIANA......cvveveverererrieeeer LA | i | ceiriseeineeineies | crevvieressseiesisisienes | cresisessssresesinesens | sereresssisesesssseseninns | sereresisisessseseseninns | sevessseesnsnssesssseens | seresnsesesisessssesens

21, Maryland........coooee MD | i | s | e | s | crennnsnneneeee(20) ot | s | s 479
22, MasSAChUSELLS.........ccocceeee . MA ] o [ | e [ e | censssesssssessssssesens | servssessssssesssssssssnns | oesesessssessssssesessnies | sresessssssessssesenns 17
23, Michigan.......ocveeneevnevnenncd M| i [ | s | e | sevennennennennsenns( Q) [ | e | o 37
24, MINNESOLA........covvveveerrerereee N | s et [ e esieseieies | eevesresissssesssiesssses | evvesesesisssssesesesns | sesvsvessesisssssesessnses | seseessssesessssessesinss | seseessssssesissessesenas
25, MISSISSIPPI..erevreverererenereenece IS | s | et | cneieissineineessinnins | reesreinenessstnsinnens | nesessessenseeneniesed | eesesteseeeestesssneens | sesessessasteneessestanes | sesestessneesteniasens 4
26, MISSOU......cveevercverrereereeeeedMO [ e et [ e sieisseseiieies | eevesresisssssesssssssnses | esvesessesssssssessessesss | sevsssessesisssssessesseses | sesiessssessessssessesinsss | sesessssssssesssssssesienns
27, MONtANA......oeveeeerreriereeee T s e [ rereeeiesssssesenies | versssesessssessesessssns | sessssesesssssssesessesns | sesnsssssesisssssesesseses | sessessssesessssesesiesss | sessessssesessssssesienns
28, Nebraska.......cocovveneeed NE | oo | e | v e | oneesninneneene(301) [ o | e | e (42)
29.  Nevada......oomivreninnn.
30.  New Hampshire.
31, New Jersey.....ovnnennnine
32, NeW MEXICO....uvvrererrrerreeed NI | s | e | e | v | oessssssesssnsssesnnes | coesssesessssssessessnss | oessssssessssssssssessess | soessssssesessssesesees
330 NEW YOrK..ooeeeeceeeeeeee dNY [ i | et | evreienissesnseienines | sreresssissssssssesessnes | sveresseessnisserened | | csvesresesisesssssesenns | soessesessssesssssesessnss | soresessssesesssnns 194
34, North Carolin.........ccceeeeeeetNC | o | e | v | evevieseessssessnsnns | onvereerenenseeene(@9) | covvrieiieeeeiisieiens | eeveeiesieesiesiesenes | eevssessesissnnend

35.  North Dakota.

39.  Pennsylvania...........cccccoouueuee
40.  Rhode Island..

47.  Virginia
48.  Washington....
49.  West Virginia......cccocorerernnee
50.  Wisconsin.. N - ...(105)
51, WYOMING..ooveirreerinrnereee WY [ s e | rerreesinennieniesinees | cesssienneessesenenenes | croessessnssneesessnsens | sonsinesnsessessnesesies | oesessnssenssesessnnenes | oosenesnesessesssesensens
52, AMEriCAN SAMOA.......covreeeAS [ oiiiiiririeiees | errreiirinsnsineineiens | revessesssssssesssessnnes | sessesssssesssssessssssnsss | sesessssssssssssessessansns | sonssnsssessssessssssnsses | oessessesssssessessansns | sesssssssessessansnsiens

54.  Puerto RiCO......ccoeuvivrrniininne
55.  US Virgin Islands...........

56.  Northern Mariana Islands
57, €anada.......coeereerereennnenee e QAN [ s [ rrineieeieineiieiens | revesessnsissessiesinees | sesssssesessestesssssesss | sbeessessssssseessessasins | sesensssesestessassssies | oessessessessesestasians | eetessesesiessassesiens
58.  Aggregate Other Alien.........OT | o0 [0 0 |0 |0 0 0 | 0
59, TotalS....ccovrenerirrininriirnnrininnes | eevnrneirnsninninnendd v |0 |0 | 152 | 0 0 10,366

58998. Summary of remaining write-ins for
Line 58 from overflow page...... | ........................ {1 IO [0 IO (0 (O (0 I (0 I {1 IO [0 [ 0
58999. Totals (Lines 58001 thru 58003+
58998) (Line 58 above)............. | ........................ (O] [ (O P (] [P [V [P [ [ (O] - (O 0
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Overflow Page for Write-Ins

NONE
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DIRECTOR AND OFFICER INSURANCE COVERAGE SUPPLEMENT

Year To Date For the Period Ended June 30, 2016
NAIC Group Code.....0140 NAIC Company Code.....23787
Company Name: NATIONWIDE MUTUAL INSURANCE COMPANY

If the reporting entity writes any director and officer (D&O) business, please provide the following:

1. Monoline Policies 1 2 3
Direct Direct Direct
Written Earned Losses
Premiums Premiums Incurred
..................... 10,725 | oo 11188 | i

2. Commercial Multiple Peril (CMP) Packaged Policies
2.1 Does the reporting entity provide D&O liability coverage as part of @ CMP packaged POlICY? .........ccvcuevirierierierierieriesiesiesiesiesiessesssessesssesssesssessens Yes[X] No[ ]

2.2 Can the direct premium earned for D&O liability coverage provided as part of a CMP packaged policy

be quantified or estimated? ...... Yes[X] No[ ]

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

2.31 AMOUNE QUANTTIEA: .v.ovveciieie et s 88 s8££ s 8RRttt s bt e ebsesetens et et ettt ettt

2.32 Amount estimated using reasonable @SSUMPLIONS: ........cciiviriiirieieesee bbbt s ettt G 1,039

2.4  Ifthe answer to question 2.1 is yes, provide direct losses incurred (losses paid plus change in case
reserves) for the D&O liability coverages provided in CMP PaCKAGEA PONICIES: .......cuuruiiuiurieiieiieiseieesei ittt bbb ees | tbebsee st st b e n b st nensnena

Q505
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