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Statement as of June 30, 2016 of the NATIONWIDE LIFE INSURANCE COMPANY
ASSETS

Current Statement Date 4
1 2 3
Net Admitted December 31
Nonadmitted Assets Prior Year Net
Assets Assets (Cols. 1-2) Admitted Assets
1o BONGS ettt | nnenenn 29,594,905,507 | ...ocvevrmrererneririseceeeens | oneeeens 29,594,905,507 | ......... 28,663,095,863
2. Stocks:
2.0 Preferred STOCKS.........vvvecrerciieeiecsie ettt sesstsenssessissesssennnns. | cessinesssinesssnsssessssssienes | ceseerieesinens s | e (U R
2.2 COMMON SEOCKS. ...cveuuvereeermrereesresssesesesssessssessssesssssssesssssssssssssesssssssasssssssssssssnssssnns | sovsssesssonns 802,589,831 | ...oooveerereerernerernneenns | eeereeennnens 802,589,831 | ..ooovvvernnn 823,951,370
3. Mortgage loans on real estate:
R T 7Y OO OO OTOTPTTTRRTRRTI ISR 7,151,380,540 [ ..ovveveverneerrneeeereirsneens | cvvrernnens 7,151,380,540 | ........... 6,895,883,779
3.2 Other than fIrSt IENS.........cvuueererieciicrireii sttt sessseenss | soneessessssessssssssessnssssnes | seseseessesssnsssssessssesssnness | ereesssneesessesssnssssesssnens (U RN
4. Real estate:
4.1 Properties occupied by the company (less §.......... 0
ENCUMDIANCES).....cvuvveveevietsie e tsssseessssssesse s sesse st ss e s sse st sssesssssssesssssesssssssessssssanes | sessssesssssssessessssessessessnssns | svessessssessesisssssessssesssssens | sresisssssesssessessessssnsnns (01 U
4.2 Properties held for the production of income (less $.
ENCUMDIANCES)......vucveverietrie e tsssssessssssesse st esses bt es s s sse s ssssessessssesssssssssssssessssssenes | sessssesssssssessessssessessessnssns | svessesissessesissessessesesssssens | sresesssssesssessessssessnsnns (01 U
4.3  Properties held for sale (less §.......... 0 €NCUMDIANCES).......coiveiieicriieierssse et [ ceeressesesessssesessssessesinses | erresessssssesesssssssessssssses [ eresesessssesssssssesssenees (01 U
5. Cash ($.....(82,226,534)), cash equivalents ($.......... 0)
and short-term investments ($.....372,890,874)...... 290,664,340 290,664,340 181,712,228
6. Contract loans (including $. .0 premium notes)... 933,889,401 933,715,405 ...940,560,771
7. Derivatives............. ...625,694,043 |.. 625,694,043 ...493,460,675
8. OtheriNVESIEA @SSELS.........rverreeerirericr et 389,431,423 389,431,423 255,691,617
9. ReCEIVADIES fOr SECUMHES. ......vvuvereerieeiiecieiierieceeti ettt ssnessnesies | cessisssisssisssssssesssssssiesseens | coressessessesesssessesssnens | ceeeesseesessessessesseees (U O
10.  Securities lending reinvested collateral @SSEtS.............cvuverveiiriieieisieesee ey | ceveevesinnns 187,500,027 | ..oovereererererenrerennes [ e 187,500,027 | .....coene. 172,001,289
11.  Aggregate write-ins for iNVESEd @SSELS.........c.ccuciveieviiriicieescece s | ereesineeiens 138,069,938 [....coocvoiiiiiiiiinad [V I 138,069,938 | ................ 93,373,446
12.  Subtotals, cash and invested assets (LINES 110 11)......c.cocrvieierneieiieiseseesesse s | eveeens 40,114,125,050 | ..covovrvrrerenrenne 173,99 | ......... 40,113,951,054 | ......... 38,519,731,038
13. Title plants less §.......... 0 charged off (fOr Title INSUTETS ONIY).......cverurererrereiriecineerrersieeinrineiees | ceereesessneessssessesssesessssens [ rreseesessnssnsssessssssssssesssss | senseessessessssessssssensnens (01 U
14, Investment income due and @CCIUEM...........cc.iuiviiiiniiniiis s | oreesieenees 383,832,003 | ..o 104,307 | .o 383,727,786 | .............. 436,528,564
15.  Premiums and considerations:
15.1 Uncollected premiums and agents' balances in the course of collection...........ccccvcuveeees | ceveririinnnes 45,779,945 | oo 1,123,303 [ .oovvnnn 44,656,642 | ............... 63,573,826
15.2 Deferred premiums, agents' balances and installments booked but deferred
and not yet due (including §.......... 0 earned but unbilled premiums)...........cocvvverveeeiees | covevreerrernnes 28,356,486 | ..ooveverriereeeeienene | e, 28,356,486 | ...ccoevuven. 38,407,380
15.3 Accrued retrospective premiums (§.......... 0) and contracts subject to
redetermination ($.......... ).ttt sttt saes | srsenssenss st st ss st ssnses | seesseessens sttt | sbtenstenst sttt [0
16. Reinsurance:
16.1 Amounts recoverable from FEINSUTETS............occrerreeerrireieeennereesesesseseesssssssesssensens | ereseenesnns 15,909,876 | ....ooovveeerrrrereerereerieee | corrererienenns 15,909,876
16.2 Funds held by or deposited with reinSured COMPANIES.........c.ccocveiveieierieieieisiieiieiesiens | cersresesssieseesesesiesessens | seesesissssesssssssesessessssens | seesisssssessssssessessssssns 0].
16.3 Other amounts receivable under reinsurance contracts... 14,399,854 14,399,854
17.  Amounts receivable relating to UNINSUIEA PIANS...........cceveicviieieieisisicessese e | cerssresesss s sssessesesens | sevessesisssssessssesssssessssssens | soresiessssesessssessessssnsns 0].
18.1 Current federal and foreign income tax recoverable and interest thereon...........c.ccceceveveveveeen| covverevennee 17,912,661 [ ..o | e 17,912,661
18.2 Net deferred tax asset..........ccoocvvvennee 108,030,532 ..645,484,467
19.  Guaranty funds receivable Or 0N dePOSIt.........cc.cvricreieriieieissese s sessesssesens | snssesssnsens 2,270,766 [ ...cvvererererereriserreiisnenns | cvevreissinnins 2,270,766
20. Electronic data processing equipment and SOfWAIE...........co.ecrurirrinrieireeerieeneisesseessseesssees [ reereeensessseesessnsssessssesens | eereseesnssnsssessssssssssssseses | seeneeessssssssnsesssesssssnes (01 ORI
21.  Furniture and equipment, including health care delivery assets ($.......... 0).reevrereerereeieseeenees | e | e sssenes | seeresesss s esaenes (01 O
22. Net adjustment in assets and liabilities due to foreign exchange rates..........c.ooeerererrernerneens [ eorerenenrirenreenns [ | e (01 U
23. Receivables from parent, subsidiaries and affiliates............cccccverrveereeeeeeerceeeseeeeeeeeseeens | vrveeeieeis 24,079,490 |[..covveeiveeieieeceeeen | v 24,079,490 | ..cooovvvernee 3,706,468
24. Health care (§.......... 0) and other amoUNtS FECEIVADIE............ruiurrerrerereeireieeeeeneeneesereeeseeeeses | ceeeessseseessesesssesssssesssssns | rresessessnsesssseesesssssssssssas | eeseeessessessssseesessessnens (01 U
25. Aggregate write-ins for other than invested @ssets...........cc.veeiervevieieiseseieiessee e [ererierisiins 319,932,703 | ............. 139,951,643 [ ....coovnees 179,981,060 [ ......c...c... 147,711,477
26. Total assets excluding Separate Accounts, Segregated Accounts and Protected
Cell Accounts (LINES 12 throUGh 25)...........cveeeerrrereeereeneeeeeeeneessseesssessseessssssssssssssssessssees | seesseees 42,074,629,456 | .............. 603,899,314 | ......... 41,470,730,142 | ......... 39,830,696,991
27. From Separate Accounts, Segregated Accounts and Protected Cell Accounts...........ccooveevens [ v 87,972,639,435 | ..ovvvvrevrererienreiennn | e 87,972,639,435 | ......... 87,029,823,139
28, Total (LINES 26 AN 27)........veerrerrreeriecersreesneceseesseessseessssesssssessesssssssassssssssssesssessssssssassssssssnns | coveens 130,047,268,891 | .............. 603,899,314 | ....... 129,443,369,577 | ....... 126,860,520,130
DETAILS OF WRITE-INS
1101. Derivative collateral and reCeIVaDIES.............ccovvveeveireciieececeeeeee e | ceereeaesennas 138,069,938 |....cocveveeererreeeeeeees [ e 138,069,938 | ............... 93,373,446
1102, oot es sttt | cretenenss s st nenens | neene et nss e | seests sttt (U R
1103, oreeeseeeees st sttt SRR sn s | sestsennsstsnesstsennsssnnnstsns | ennsstsnensstnnsssnessstnnnns | snesssnensst st st (U
1198. Summary of remaining write-ins for Line 11 from overflow page.........c..cceueeeeveieieeseineiieies [ e (01 OO (U1 SO (01 OO 0
1199. Totals (Lines 1101 thru 1103 plus 1198) (Line 11 above)...... 138,069,938 ..138,069,938 93,373,446
2501. Accrued fees and other assets..........ccoccerrnereenerineeeinenens 175,879,605 | ..o [ e 175,879,605 ...143,553,668
2502. Prepaid pension Costs.............ccvuvee. 73,310,540 | ..... ..2,557 471 ..2,613,825
2503. Disallowed interest maintenance reserve.............ccoocvveunrunnee 19,392,843 | ... 19,392,843 | LU R
2598. Summary of remaining write-ins for Line 25 from overflow page.......c...cooveveveveeververseereeens | covvvvverennns 51,349,715 | ooeveren. 49,805,731 | covvvvererren. 1,543,984 | ..oovvvvrnn 1,543,984
2599. Totals (Lines 2501 thru 2503 plus 2598) (Line 25 8DOVE)......cccrreesrrennnssreessssiesssssressssressseees | ssssieesenees 319,932,703 | ............e. 139,951,643 | ..o 179,981,060 | ............. 147,711,477




Statement as of June 30, 2016 of the NATIONWIDE LIFE INSURANCE COMPANY
LIABILITIES, SURPLUS AND OTHER FUNDS

1 2
Current December 31
Statement Date Prior Year
1. Aggregate reserve for life contracts $.....31,967,301,639 less §.......... 0
included in Line 6.3 (including $.....65,779,106 MOUCO RESEIVE)..........cccveurvverrerririeesies s ssssssssssssssss s ssssssssssssssssssssnss | evssesssnsssns 31,967,301,639 | ..ccovvvrneen. 30,909,866,030
2. Aggregate reserve for accident and health contracts (including $....49,050,550 MOACO RESEIVE)..........c.ovcvueueremecieeiieseeieeeeesieeisni | eviveeiieeiissiissind 60,505,451 | ooevcverereinins 90,446,339
3. Liability for deposit-type contracts (including $.....617,611 MOACO RESEIVE)...........ovveerverrevereieseees s ssssesssssssssssssssssssessssns | svsesssssesenns 3,624,807,277 | .ovvvevnn 3,569,404,315
4.  Contract claims:
A0 LBttt bbbttt st stsntnns | ansiensentnn st 58,013,805 [ .ovovvvrrrrirnnn. 64,858,375
4.2 ACCIAENT ANA NBAIN.......ouieie bbbt bbb bbbttt tents | seieeinn s 47,487,381 | oo 43,377,081
5. Policyholders' dividends $..........0 and coupons $..........0 AUE AN UNPAIG.........eueruurreerreeesmrressnneessesesssssssssssssssssssssssssssssssssssssssssssnns | ssmessssnssssssssssssnsssssssssssnnes | sesmesssssmmsssssssssssnnees 30,365
6.  Provision for policyholders' dividends and coupons payable in following calendar year - estimated amounts:
6.1  Dividends apportioned for payment (including $
6.2  Dividends not yet apportioned (including §..........
6.3  Coupons and similar benefits (including $..........
7. Amount provisionally held for deferred dividend policies NOtINCIUAEA N LINE B.........cocvuveieieeiiicieeisee ettt sees | sessessssessessssstesssssssessesssssssens | sotesisssssess s sesse s ssssssesssssnees
8. Premiums and annuity considerations for life and accident and health contracts received in advance
less §
9.  Contract liabilities not included elsewhere:
9.1
9.2
......................... 3,952,792 | ..o 3,909,666
9.3 Other amounts payable on reinsurance, including $.....855,847 assumed and $.....131,738,136 ceded..........ccoeuvevnrnvenvenens [ v 132,593,983 | ..ooovvevreinns 134,885,495
9.4 INtereSt MAINTENANCE RESEIVE. .........uuiurieieeiiie ettt ettt ettt ettt f bbb bbb ssensns | cbnesenssensseesseess st enss st nssennen | eebsessssesseesseesseesns 3,081,279
10.  Commissions to agents due or accrued - life and annuity contracts $.....4,799,481, accident and health $.....5,935,475
and deposit-type contract funds $.....5,210,008...........c..evurruererereieeeeeeeesieeesseesseessesssssessesseesssesssesssesssesssesssesssesssesssesssesssesssssssessssssssnssons | seersersiensenseenses 19,944,962 [ oo 20,117,074
11.  Commissions and expense allowances payable on reinSurance asSUME...........cccucvernrirerierssseesesesesessssssssessssesssesessesssssssssesses | sveessesesennereensssdy 200,310 [ oo 701,811
12. General eXPenSes QUE OF ACCIUEH..........ccivuevivirerieierese et b st sse s st s s sessssssessasssssssassesssssssessnssnsesessnss | sessersssssensersnssr D0, 048,278 | tovveiriiiiieiieriins 72,551,959
13. Transfers to Separate Accounts due or accrued (net) (including $.....(1,731,468,629) accrued for expense
allowances recognized in reserves, net of reiNSUrEd AlIOWANCES)..........c.cuiveireiciriieieieiree ettt b st ssstesssnaes | oevessessessesns (1,823,568,377) | ..covvverrernnae (1,821,128,336)
14.  Taxes, licenses and fees due or accrued, excluding federal income taxes LA1,612,150 | e 11,649,777
15.1 Current federal and foreign income taxes, including $..........0 on realized capital gains (I0SSES).........ccocvvvrivrnrereiieriisessissssiessiesssiens [ cressssssssessisesssssssss s 116,891,431
15,2 Net deferred taX HADIIIY.........cccvvevvieieieiscicie ettt bbbt bbbt en s ss st st ssens | snssessssssstessssessessesssssessentenes | nesessesses s s sttt baeen
16.  Unearned investment iNnCOME..........ccovveveererreesierieisiecinns 5,583,222
17.  Amounts withheld or retained by company as agent or trustee.... 7,033,011
18.  Amounts held for agents' account, including §.......... 0 agents’ Credit DAIANCES. .........ccevevcicicieee et sssteses | seresie s sesse s s ssssste s ssstes | evsesessssesse s st s et s e benee
19.  Remittances and items NOT AOCALEM. ...ttt
20. Net adjustment in assets and liabilities due to foreign EXChaNGe FALES.........c.ov ittt
21. Liability for benefits for employees and agents if not included above...
22. Borrowed money $.....327,855,000 and interest thereon $.....3,201,530
23. Dividends to stockholders declared and UNPAIM.............ccocuoiueieiiirieiiiiieese et ns et
24. Miscellaneous liabilities:
24.01 ASSEE VAIUBLION FESEIVE. ......vueieierireiiiitie ettt bbbttt es bbbt bniens | ebnebsessestesaneans 329,874,257 | .o 310,150,076
24.02 Reinsurance in unauthorized and certified ($.......... 0) COMPANIES.....vovvrerrerrerresreeseseesesssssssssessesssssssesessssssssssssessssssssssssessesssnsnssens | sessesssssessssssessessansanes A4.751 [ o 120,093
24.03 Funds held under reinsurance treaties with unauthorized and certified ($..........0) reinsurers.
24.04 Payable to parent, subsidiaries and affiliates
24,05 Drafts outstanding
24.06 Liability for amounts held under uninsured plans..
24.07 FUNAS held UNGET COINSUFANCE. .......cuceuiuuirieieeeeisetaeesseeseesee st es e sse sttt bbb nb st senanssenes | eonessessessnessnena 477,107,788 | oo 388,790,181
24,08 DEIVALVES.........couviiriissieeiesiesies ettt | seessntensiensies 171,281,819 [ oo 99,084,972
24.09 Payable for securities..... 636,917,473 355,189,991
24.10 Payable for securities lending.... .188,082,304 172,633,967
2411 Capital notes §......... 0.aNd INEIESEtNEIEON $......c..0.eeeeeeeee e s s es s ses s ssssnsasssans | evteessiessesssesssessseesseesssssessaens | suenssessseessenssessseessensseessens s
25.  Aggregate write-ins for liabilities..........cccocevereereesrecesereieinne 91,682,389 | ..o 86,486,445
26. Total liabilities excluding Separate Accounts business (Lines 1 to 25). ....36,522,015,900 ..35,264,175,400
27. From Separate Accounts statement....... ....87,972,639,435 ..87,029,823,139
28.  Total liabiliies (LINES 26 @NA 27).........oivurieeiereiieiee ittt b bbb bbbkttt ettt bsensins | fnnisssssseens 124,494 655,335 ...122,293,998,539
29, COMMON CAPIAI STOCK........cveveevecveieeietctess ettt bbbt st s et ae bbb sess et b en st et tessesansssesssssnsnssessnsntes | seesessessssssnssesansan 3,814,779 | oo 3,814,779
30. Preferred capital stock....
31.  Aggregate write-ins for other-than-special surplus funds.
32, SUIPIUS NMOES.....oveuiieiieieri i bbbk bbbt beennes | etbeeseenieenteeneae 700,000,000
33.  Gross paid in and contributed surplus.... 963,017,274
34. Aggregate write-ins for SPECIal SUMPIUS FUNAS........c.riiuieri ettt sttt es e ssnssentns | sebestseessessss b ssessen b nesnes 0
35, UN@SSIGNEA FUNAS (SUMPIUS)......cvveeirctitesce ettt sttt b st sttt bbb s b et s sttt es s bas b s s sae st st es et sbensesantans | evstessesinsanes 3,281,882,189
36. Less treasury stock, at cost:
361 ... 0.000 shares common (value included in Line 29 §.......... 0.ttt sttt es et as s senannaens | sressesesestesestestes s sesasssetnaans | artesestentes et s st en et e
3.2 .. 0.000 shares preferred (value included in Line 30 §.......... )ttt ettt ents | eetseesent et st e st ettt ee st entns | esseesene et et en st
37.  Surplus (Total Lines 31 + 32 + 33 + 34 + 35 - 36) (including $. .0 in Separate Accounts Statement).. ..4,944,899,463 | .. 4,562,706,812
38, Totals Of LINES 29, 30 @NG 37......oouiiiiiiiiciie ettt sttt bbbt sb bbbt bbbttt ssenntennns | ensssresssseseas 4948714242 | ... 4,566,521,591
39. Totals of Lines 28 and 38 (Page 2, LiNg 28, COl. 3)... ..ot sisenesesesnesenesens e ns s sns s sns st ens s ssssnssnssssssssnssnnes | osssssssceees 129,443,369,577 | .covovvvnnne. 126,860,520,130
2501. Derivative liability aCCTUEA INTEIES........c.cvuiieieeriee et sssn s ssssnsessessssensessessnsensens | sessssensensnsenensesss ;D O0,81 D | wrvvrerrrrereenernnens 10,769,893
2502. Loss recognition reserve . ...2,969,000
2503. Reserve for escheat funds. ..28,083,682 | ..oovvirriinne 21,661,906
2598. Summary of remaining write-ins for Ling 25 from OVErfIOW PAJE..........cc.cvivieeicieisiecs ettt 51,092,828 | ....coccvvvverrnn 51,085,646
2599. Totals (Lines 2501 thru 2503 plus 2598) (Line 25 above) 91,682,389 .86,486,445
3101.
3102.
3103. ...
3198. Summary of remaining write-ins for Line 31 from OVErIOW PAGE........cciiucieieeece sttt ss st sssssssessenss | seessesssesisssessssssssesssssssssesensd | srnssiesiesssssesssessessessssssseesend
3199. Totals (Lines 3101 thru 3103 plus 3198) (LINE 31 @D0OVE)......iuiiiiiiiiesiiiitsieiest sttt asasss s snssnsessssnsenesssnsensssssssnsnes | srensesssssssesnsnsessasssssnssnserens) | seresesossessssesssnssssesssssnsessesa 0
3401. Special surplus- ACA HIP fee.... ...1,093,757
3402.
3403. ... -
3498. Summary of remaining write-ins for Ling 34 from OVEIIOW PAGE........ovurrruririirriresiesississsssssesssesssssssssessessessssssessessssssssssssesssssssssessanes | ssessssssesssssssssnssessessassnssessn (01 0
3499. Totals (Lines 3401 thru 3403 plus 3498) (LINE 34 BDOVE)........euuiiuiriiiiteiiieiie ettt sess st ss s sessssses e sssss st es s bsssssssssanssessensensnsas | ssessssssssessesssnssessessansansessan [N I 1,093,757
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Statement as of June 30, 2016 of the NATIONWIDE LIFE INSURANCE COMPANY

SUMMARY OF OPERATIONS

1 2 3
Current Prior Prior Year Ended
Year to Date Year to Date December 31
1. Premiums and annuity considerations for life and accident and health CONtracts............cocvevernerrininenrnsnneseeeeeseeeenes | cveseens 4,893,255,591 | ........ 5,345,149,329 | ...... 11,305,075,162
2. Considerations for supplementary contracts with life CONINGENCIES...........ccccvviviieivcieisieee e senas | cvveeiieienans 1,338,573 [ ooviireeeee 379,796 | o 2,179,080
3. Netinvestment income . .795,580,221 ........1,666,686,268
4. Amortization of Interest Maintenance RESEIVE (IMR)..........c.cvuiueieieiieeicieie sttt sses s esssaessensans | evsesssssesans 1,177,533 | 2,227,421 | 5,864,619
5. Separate Accounts net gain from operations excluding unrealized gains O I0SSES..........cvvrureienrerriniensnrssnesensssssssesssenes | eereesessnssssssssessssssseenes
6. Commissions and expense allowances on reinsurance ceded . ..76,026,480
7. Reserve adjustments 0N reiNSUFANCE CEAB. ..ottt s ssss s ssesssssssssessessessessssssessessenssnssessessensans | sesnssessons (31,950,786) ............ (45,434,530) [ ..oovvvvennn (6,085,131)
8. Miscellaneous Income:
8.1 Income from fees associated with investment management, administration and contract guarantees
TrOM SEPAIALE ACCOUNES........ocvecveieiictcie sttt st s sttt st ssestensssaesens | srestssan 857,394,377 | ........... 852,467,862 | ........ 1,661,967,229
8.2 Charges and fees for depOSIt-lyPE COMTACES.........cveruririierirriris ittt ettt ss st ssssssnsss | essssssesssssnssssssnssessansans | sesssessessesssssnssessansanenns
8.3 Aggregate write-ins for miscellaneous income .272,603,091 ....269,254 747
9. Totals (LiNes 110 8.3).....ccrvemrrmrrerrerirecirerireeireeis ..6,823,596,035 .7,288,346,133
10. Death DENEitS........ccriurierises s 252,881,058 215,904,115 ....448,407,260
11. Matured endowments (excluding guaranteed annual pure ENAOWMENES)..........ccceverrveieeieerieesiee et sssssssesnnns | coveseresienns 1,110,421 | oo 794,402 | oo, 1,559,807
12, AUty DENETILS. ..o 772,059,973 .1,513,990,372
13. Disability benefits and benefits under accident and health contracts... ....7132,658 ....7,840,336
14. Coupons, guaranteed annual pure endowments and SimMilar DENEILS............cccvieieicicice e [ e [ errersssess e sssssesssssies | cevessese e
15. Surrender benefits and withdrawals for life COMTACES.............ovuerirriieiiice s | creineed 4,299,947,986 | .......4,755,715,289 | ........ 9,129,269,987
16. Group conversions e | s
17. Interest and adjustments on contract or deposit-type CONtraCt fUNAS...........ccovvririeiereieereee e snens | everisseeis 31,606,007 54,650,838
18. Payments on supplementary contracts with life CONtINGENCIES...........ovuoruririeniireirircreeree ettt ssssssnens | coneeneeneenees 1,854,761 | ............. 1,752,466 | ............... 3,606,437
19. Increase in aggregate reserves for life and accident and health contracts.. ..1,040,693,885 | ..........572,965,999 | ........ 1,497,537,881
20. TOtalS (LINES 1010 19)....iuuieeiireiieiieiieiieitseete ettt sttt s bbbttt nntans | cesneens 6,400,886,749 | ........ 6,346,551,081 | ...... 12,656,862,918
21. Commissions on premiums, annuity considerations and deposit-type contract funds (direct business only)..........ccccueevevvrceres | cevevrenes 337,071,154 | ........... 362,230,524 | ........... 716,479,466
22. Commissions and expense allowances on reinSUranCe @SSUME...........c..eereerreeerernesneeeeseessseeessessssssssessessesssesssssssssssessssssns | seseeesesnesnd 6,506,795 6,718,229 | ............. 11,016,568
23. General iNSUranCe BXPENSES.........c.cvveerererereesssesssseesssssssesssienes 139,161,541 154,842,834 ....315,482,520
24. Insurance taxes, licenses and fees, excluding federal income taxes... 26,498,295 ..21,605,530 | ... .58,474,435
25. Increase in loading on deferred and UNCOlIECtEA PrEMIUMS..........ccvvviveeicvecerie ettt s sss s ssassssssssssesssnnes | sversisssseesienas 147114 | ... ..(1,570,242)] ... 1,362,264)
26. Net transfers to or (from) Separate Accounts net of reinsurance. ..(355,392,231)| ..........(102,413,422) ... 861,084,014
27. Aggregate write-ins for deductions...........cc.cecvererreveiieiernnnnes ...(100,585,813)| ..........(137,183,090){ ..........(245,623,920)
28. Totals (Lines 20 to 27) ..6,454,293 604 6,650,781,444 | ...... 14,372,413,737
29. Net gain from operations before dividends to policyholders and federal income taxes (Line 9 minus Line 28).. .369,302,431 637,564,689 ..176,702,437
30. Dividends t0 PONCYNOIAETS. .........cvuuierieriieiiieieeeisetesis sttt ...23,836,838 22,084,138 | ....c....o.. 47,736,482
31. Net gain from operations after dividends to policyholders and before federal income taxes (Line 29 minus Line 30)..........c... | covuuvece 345,465,593 | ........... 615,480,551 | ........... 728,965,955
32. Federal and foreign income taxes incurred (excluding tax on capital GaiNS)........cccveureererrurrenienreneereierneseesessseseesessesessssssseess | ersesesees (27,302,127)| ..o 25,142,324 | ........... 110,071,244
33. Net gain from operations after dividends to policyholders and federal income taxes and before realized
capital gains or (I0SS€eS) (LiNe 31 MINUS LINE 32).......ccurruririnrirrininiinriseisesssisssseessssssssssssesssssssssessssssssessessessssssessessssssssessessens | essnsennes 372,767,720 | ........... 590,338,227 | ........... 618,894,711
34. Net realized capital gains (losses) (excluding gains (losses) transferred to the IMR) less capital gains
tax of §.....12,333,379 (excluding taxes of $.....(11,467,394) transferred t0 the IMR)............coovvuervvereerervneeereesresssessiesesesnns | osirnes (111,390,572)] .......... (291,653,696)| .......... (452,088,353)
35. NetinCOmE (LINE 33 PIUS LINE 34).......cciimiiriieiieiieeiieise ettt | erenessnens 261,377,148 | ........... 298,684,531 | ........... 166,806,358
CAPITAL AND SURPLUS ACCOUNT
36. Capital and surplus, DECEMDET 31, PHOT YEAT.........ccvveeveevereeeesetieiese ettt s s s s s s ssses s ses s snasnas | sensnes 4,566,521,591 | ........ 4,407,978,172 | ........ 4,407,978,172
37. NetinCome (LINE 35)......cuiiiiriiieiiieiiieeineiieeiecsseesssessess st 261,377,148 | ...........298,684,531 | ...........166,806,358
38. Change in net unrealized capital gains (losses) less capital gains tax of $.....29,748,858............cccevuvevvrerrrrenrrererisnsssesssenses | cvveviinins 83,770,050 | .......... (204,327,925)] .......... (147,447,305)
39. Change in net unrealized foreign exchange capital gain (I0SS)........c.cccueveiriuiieiniiiee ettt (A RD) 405,664 | ............... 2,067,873
40. Change in net deferred income tax | ..17,985,475 | ... .(16,704,218)] ...........154,660,149
41, Change in NONAAMILEEA @SSELS..........ccucueeieiiieicie ettt bbbt bbb st s s bass st sassestenes | sbessansanses 39,241,027 | ............ (27,809,755)| .......... (128,992,809)
42. Change in liability for reinsurance in unauthorized and certified COMPANIES............cccvvveviveiericiieesce et essesiens | eevreeseissienens 75,342 | oo (64,645)] .cvvvvererrnn. (92,324)
43. Change in reserve on account of change in valuation basis, (INCrease) Or AECIEASE..........cceuuvruirrirereieisieissiese s [ erresie e e ———— 144,466,982
44, Change in asset valuation TESEIVE...........ccceveveveeereeiesee e snes .(19,724,181)] ............(15,607,293) | ............ (32,069,260)
45, Change iNtrEASUNY SEOCK.........ccuevueviteiieiciiesie sttt bbb a bbb bbb bbb s s s st stessssntenss | ensessessssessessessssassesnsas | sebiessssessesssssnssssessssantes | sevessessesssessessesssessenas
46. Surplus (contributed to) withdrawn from Separate AcCOUNtS AUMNG PEHIOM...........covviveevrieiriieisiesetserese et ssssessesas | erresessesssssssssssssssesiess | cevessessesssssssssssessssssses | eevessesesessessssessssssesas
47. Other changes in surplus in Separate ACCOUNES STATEMENL..........ccoiiuiriririiiei ettt ses bbbt ssesseninns | sebsessssbsesesssstesbssssestens | essestssssesessessssssssessans | sestesesessssesssstssssssestas
48, Change iN SUMPIUS NOES........cvvvevicvceese ettt ettt bbbt bas st ss et et enses s basssssesasssssansessnsas | essessesessessssssssssssesnsas | sesessessessessssssssssesnsanses | eevessessssssesssssssnssssesas
49. Cumulative effect of changes in aCCOUNTING PHINCIPIES...........cuiiiurieireirieiirere ettt sttt ssestesssessessessnns | sevsesssstsessessestesssseessens | nessessesssesessessssssssessans | sestessssssssesssstsssnssessans
50. Capital changes:
50T PAIA MMttt ittt s bbbkttt | ienbtenstes st sttt enntenntens [ sreesenss ettt | stestss sttt
50.2 Transferred from surplus (StOCK DIVIABNG)..........ccevrviireierctiesieesee ettt ssses st sesss s sssssesssssssssssses | sresessssssessessssassessssinss | sessessssssssesssssssessessssesss | essessessesisssssessssssesseses
50.3 TranSTEITEA 10 SUMPIUS. .......cuuriieceeieieeciee ettt sttt bttt es s bsessentntnsns | cesessestssssssessastnsssnssnnss | sesesssssnsssnssnstassssnnssases | sesestssessssssesssssssssnesnes
51. Surplus adjustment:
BT PAIA MMttt s bbbttt | Hienbtenst st en sttt enntenntns [ ceeesenss ettt | stestes st
51.2 Transferred to capital (SLOCK DIVIENG)...........ccevivriiicieisesce ettt s ss s ssesssssssessesssessssensens | sresisssnssssessssssssssesissonss | sessessssssssesisssssesisssssesas | essesssssssinsssssssssssessesas
51.3 Transferred from capital
51.4 Change in SUrplus as a result Of FBINSUIANCE..........c.ccvivicieiesiee e sssbs st ssss s sessesssssesss | soiessesssssisssessessssssessesss | ssessessisssesssssesssssiessesss | eressessssssssesssssesessnes
52. DivIAENdS 10 SIOCKNOIAETS.........ouueereririicieieie ettt s sttt ens st ssensnnssnes | reesessessnennssessansnssnsss | ressessssnsesnssnnssssnssnsses | sessesssssnssnssensnssnssesens
53. Aggregate write-ins for gains and losses in surplus .. ..(463,500)] ... (856,245)
54. Net change in capital and surplus (LINES 37 through 53)..........c.eeiieiciieieieiceee ettt sssessens | aessssssaes 382,192,651 | ..ocoovv.e. 34,112,859 | ........... 158,543,419
55. Capital and surplus as of statement date (LINES 36 + 54).......ccuriiuireieiecieieieesc ettt ess st essensnssenss | 2ensanes 4948714242 | ........ 4,442,091,031 | ........ 4,566,521,591
DETAILS OF WRITE-INS
08.301.  MiISCEIIANEOUS INCOME..........ovvveeiesiiriiesiess et ss st | esesnsens 272,603,091 | ........... 269,254,747 | ........... 437,402,467
08.302. oSSRttt | Hiebtee bbbttt [ sbees ettt ettt | cerenten it
08.303. oot R R RS RRRRRRRR Rttt
08.398. Summary of remaining write-ins for Line 8.3 from overflow page...
08.399. Totals (Lines 08.301 thru 08.303 plus 08.398) (LiNE 8.3 GDOVE).........uiuuiuieiiieiiiesiissisessssssssssssesssssssssssssssesssessesssssssssssens | sosseseseas 272,603,091 | ........... 269,254,747
2701, Change in rate StabiliZation IESEIVES.........ccccuciiiiicecee ettt bbb ssssaesanns | evsesssssssaenes 155,075 ....2,376,630
2702.  Change in loss recognition reserves ....1,712,000
2703.  Reserve adjustments on reinSUrance aSSUME...........c..ccueueiueieieeivcieie st ssessssssssssessessssssessesssssnses | svsessnes (108,780,420)] .......... (141,286,056)
2798.  Summary of remaining write-ins for Ling 27 from OVErIOW PAGE........ovurrrerinrnrireirinsinsississssessssessessssssssssssssssssssssssessens | snsssseseesnnes 8,039,532 | oo 14,336
2799.  Totals (Lines 2701 thru 2703 plus 2798) (Line 27 above)
5301.  Adjustment to initial commision and EXPENSE AlIOWANCE............ccvvveveevcveieere ettt bees
5302.  Change in prepaid PENSION COSL........c.iiiuiiiiciiiieiietcieie sttt bbb bbbttt
D303, s
5398.  Summary of remaining write-ins for Line 53 from overflow page....
5399. Totals (Lines 5301 thru 5303 plus 5398) (LINE 53 @DOVE)..........ciiiiiiiiiieiiiiiisiies ettt ss s sssses s sessneaes
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Statement as of June 30, 2016 of the NATIONWIDE LIFE INSURANCE COMPANY

CASH FLOW

Currellt Year PriorzYear Prior Yegr Ended
to Date To Date December 31
CASH FROM OPERATIONS
1. Premiums collected Net Of FEINSUTANCE............cvuumirirriirrieciieeseesiesessss st sessesssennsnens | svssseeees 5,036,979,919 | .......... 5,370,271,927 | ........ 11,802,506,539
2. NetinVESIMENTINCOME. ........cviicieictee ettt ettt s et sae s s st snssntenes | eveesissenss 871,511,944 | ............. 999,748,944 | .......... 1,852,487,538
3. MiISCElANEOUS INCOME. ......ouurverevirirereisesieres it ess sttt ennenns | ensneines 1,141,320,557 | .......... 1,156,918,088 | .......... 2,184,670,068
4. Total (Lines 1 through 3).. 7,049,812,420 | .......... 7,526,938,959 | ........ 15,839,664,145
5. Benefit and 108S related PAYMENES...........cc.ciuiviieiceeese ettt sttt saesannns | ctesseses 5,420,093,330 |.......... 5,829,069,264 | ........ 11,262,836,818
6. Net transfers to Separate Accounts, Segregated Accounts and Protected Cell ACCOUNES...........c.ccvveveveeeererrerereriereens | e (352,952,190 ............ (121,457,970)| ... 826,678,273
7. Commissions, expenses paid and aggregate write-ins for dedUCHIONS............cc.ccevcvirircieieieee e ssienens | evseieienns 451,516,553 | ............. 429,106,750 | .....cc...... 894,350,096
8.  Dividends paid t0 POIICYNOIAETS...........cvueverieteeeie ettt bbbttt s st s s sn s ssessssensssnns | evsessssesnsas 24,239,898 | ............... 25,905,429 | ...coovveee. 52,699,974
9.  Federal and foreign income taxes paid (recovered) net of $.....(1,215,772) tax on capital gains (I0SSES).........cooverveerrees [ corrverinnn. 108,367,950 | ............... 69,321,686 | ............. 100,669,864
10, Total (LINES 5 HIOUGN 9)....cvouverreeerrcirreereeereeeeesss s sesssseesssess st st sssss st st ssssssssssassssssssnnsssans | sssessenns 5,651,265,541 | .......... 6,231,945,159 | ........ 13,137,235,025
11. Net cash from operations (Line 4 mMiNUS LINE 10)......c.ciuiiuiiiiiirieiieieese st sesse s ssssssessessssessessssessenss | sessiseans 1,398,546,879 | .......... 1,294,993,800 | .......... 2,702,429,120
CASH FROM INVESTMENTS
12.  Proceeds from investments sold, matured or repaid:
120 BONAS...ouvireiererieei st [ eereens 1,256,220,165 | .......... 1,875,123,710 | .......... 2,713,324,212
12.2 14724760 ..
12,3 MOMGAGE 0BNS........cvieeicicesie ettt ettt bbb bbb a ettt s st es s s ensesassn s ssensssntenes | cresessinans 280,492,195
12,4 REAIESIALE. ...ttt | srtsenb ettt | sttt ettt | fereeb et
12,5 Other INVESIEA @SSELS.......c.vuureeerrirririieeieirss sttt ennsns | eevesneseensans 7,253,967 | ..ovvvveriinns 7,720,298 | .....ccovenen. 52,752,926
12.6 Net gains or (losses) on cash, cash equivalents and short-term iNVeStMENtS............ccccoereurrrnrrrncncnnnenenenes | e (52,807) | evereeeerereereereeieereenes | e
12.7  MISCEIIANEOUS PrOCEEAS. .....vuvverieireireieieeseissietse sttt ses st sse s ssses e st ensensssnsensessnsnnts | srssessssns 281,727,482 |.......... 2,361,844,305 | .......... 2,899,177,389
12.8 Total investment proceeds (Lines 12.1 t0 12.7). ...1,840,365,762 | .......... 4,626,163,966 | .......... 6,569,881,549
13.  Cost of investments acquired (long-term only):
131 BONGS ottt ess ettt | eereines 2,244294510 | .......... 2,417,206,119 |.......... 4,546,894,555
132 SHOCKS. vvveuvereeseis sttt | ennieesieens 45,945,100 [ ..oocvvoevreereeerirncrincnn | e 230,365,500
13.3 MOMGAGE I0BNS.......veveeereeereerneereeesse e seess st ses sttt eas sttt sssss e ssssnnsnans | seesssessnns 534,344,235 | ............. 833,041,254 | .......... 1,340,112,081
134 REAIESIALE. ...ttt | srtsri s | ettt | sheeb s
135 Other INVESIEA @SSELS.......veuurerererecereeiieeeese st eses st ss sttt ssst st nsntnns | sevessnssnns 100,944,688 | ............... 61,553,434 | ........... 184,066,750
13.6  MiSCEllaNEOUS APPIICAHIONS. .....cvvecveieiieicisrieieie ettt st s e sensensesnns | erensessnsans 183,795,177 | ...co.vnn 406,672,509 | ............. 622,786,878
13.7 Total investments acquired (LINES 13.110 13.6)........cvevirieereeiereeeee ettt ssse s sssaessesensenes | anresaneas 3,109,323,710 | .......... 3,718473,316 |.......... 6,924,225,764
14.  Netincrease or (decrease) in contract [0ans and Premium NOES............cuevvivreieieeiieie e ssesbsnas | cveessessnssaees (6,891,893 ....cocvvecee (1,886,209).......ccvuc... (8,183,124)
15.  Net cash from investments (Line 12.8 minus Ling 13.7 @and LINE 14).......coevveveierererieeseseeeeseeseeeevesse e sssssaeseesens | cvenvenns (1,262,066,055)] ............. 909,576,859 |............ (346,161,091)
CASH FROM FINANCING AND MISCELLANEOUS SOURCES
16.  Cash provided (applied):
16.1 Surplus notes, capital notes
16.2 Capital and paid in surplus, less treasury stock
16.3 BOMOWED fUNDS......ooouiveuriserieie sttt bbbt | coneestsenenns (72,249,761) ] ....coonc.. (344,409,719) | ....ccconvc (259,493,623)
16.4 Net deposits on deposit-type contracts and other insurance liabilities.............cccovvvevverrerereerieieesie e | ceeveeisiniens 55,402,962 | ............. 312,882,134 | ... 571,536,782
16.5  DiVIdENdS 10 STOCKNOIABTS...........uveuiiiieiiecir bbbttt stessns | srbsesissnisenis s sses s esesens | oesbsest st st sb st st enias | cbresbsessess s es
16.6  Other cash provided (APPHEA).........cevririrereiceee ettt s ss s sse s sses s sesss s snsanns | erssessesnne (10,681,913)]......... (2,300,205,914){......... (2,897,483,652)
17.  Net cash from financing and miscellaneous sources (Lines 16.1 through 16.4 minus Line 16.5 plus Line 16.6)............ [ ccocovenee. (27,528, 712)].......... (2,331,733,499)] ......... (2,585,440,493)
RECONCILIATION OF CASH, CASH EQUIVALENTS AND SHORT-TERM INVESTMENTS
18. Net change in cash, cash equivalents and short-term investments (Line 11 plus Line 15 plus Lin€ 17)......cccovveenenerns | covvereenens 108,952,112 | .......c.... (127,162,840)| ............ (229,172,464)
19. Cash, cash equivalents and short-term investments:
191 BEYINNING O YEAT. ... ettt ettt enstsssnnnes | eeetseesons 181,712,228 | ............. 410,884,692 | ............. 410,884,692
19.2  End of period (LiN€ 18 PIUS LINE 19.1).......cceovverreeiriirirrerieiriseceieeriseeceseeiseenisesesseniseneesenessessesssessesesssnesnens | oeveeeeeenns 290,664,340 | ............. 283,721,852 | ... 181,712,228
Note: Supplemental disclosures of cash flow information for non-cash transactions:
20.0001  Reinsurance settlement payable to SUDSIAIANY..........ccccuevcviiieiieeieseeee et ssessssnsenas | everenienns 114,233,897 | ..o | e 116,637,733
20.0002  Exchange of bond investment to bond INVESIMENL.............cceviiveeeieieeceiess e ssss e ssssssses | seessessnnes 178,270,312 [ ooveeeveereveeveiseieniens | oo 443,370,709
20.0003  Change in tax credit commitment li@bility..............covevieveieieiriie et ssbnns | evresesaesenas 17,792,392 [ ..o [ e 25,498,713
20.0004  Capitalized interest on bonds ..6,594,872
20.0005 Capitalized interest ON MOMGAGE I0ANS..........vvuriririiiciree ettt sttt neaes
20.0006  Bond to be announced commitments (purchased/sold)
20.0007  Initial funds withheld for benefit of subsidiary.............
20.0008  Dividend receivable from subsidiary.......
20.0009  Exchange of bond investment to equity investmen
20.0010  Change in interest on indebtedness......................
20.0011  Amortization of hedge accounting adjustments..
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Statement as of June 30, 2016 of the NATIONWIDE LIFE INSURANCE COMPANY

EXHIBIT 1
DIRECT PREMIUMS AND DEPOSIT-TYPE CONTRACTS

Curre:t Year PriorZYear Prior3Year
To Date To Date Ended December 31
1o INAUSHHAITIF.....veveceeeiscee it eb s eni | Hieebseese s es st est s st | srestesss sttt eent e | sbseest e
2. Ordinary life INSUFANCE...........covuiveveeiereeeesee ettt bes s sssse s ssaessesssssssessesnsenes | sesssssesssssssessesssnes 343,407,235 | oo 347,626,946 | ..oovvvvrererrrernn 705,315,766
3. Ordinary iNAIVIAUAl ANNUILIES..........ccvuurverererieeierieeiiesesesiesessesessesssessseseessssssessssssenes | sssseesssessseeseensen 2,610,280,763 | ..cooovvvrrrrrerennne 3,253,276,301 [ ..ovvevvrrrerrrcrenne 6,388,247,240
4. Credit life (Group and iNAIVIAUAL)..........ovuveereerenrirrieinsssieisessessesessssssssssssessssssssssssessessssssssesss | ressessssssssssssssssssessessessssssessassensss | sessssssessessssssssessessssssessessessassnsses | sessessesssssnssessessssssnssessassnssnssassns
5. Group life INSUFANCE.......ccueveririicicie ettt sttt st s bbb stensnss | esssssssessessessnsanes 271,635,116 | covvevevrierererenie 195,045,346 | ...ocveveerircinns 1,443,647 ,424
8. GrOUD @NNUILIES. .......ovrerereeireisceiees sttt esssssesssssssesssssssssne | srsneessssssnesssenees 1,939,125,678 | ..oovverrerierrinns 1,575,811,671 | oo 3,329,354,834
T AEH = GIOUD....coocieici ettt | st 133,288,811 | oo 98,604,124 | .....ovvvecricrin 285,696,741
8. A&H - credit (Qroup and INAIVIAUAL)..........c.cvireeiree ettt sssessesess | eevessesisssssesessesssssssssssssssessssessesns | sevsesissessesssessssssssssssssssessssssesnss | sessesissessessssssessssssssssssesssssssessesas
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Statement as of June 30, 2016 of the NATlONWlDE L”:E |NSURANCE 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 Life Insurance Company (NLIC or the Company) have been prepared in conformity
with accounting practices prescribed or permitted by the National Association of Insurance Commissioners (NAIC) and the State of Ohio.

The Ohio Department of Insurance (Department) recognizes only statutory accounting practices (SAP) prescribed or permitted by the Department
for determining and reporting the financial condition and results of operations of an insurance company, as well as, determining its solvency under
the Ohio Insurance Law. The NAIC’s Accounting Practices and Procedures manual (NAIC SAP) has been adopted as a component of prescribed
or permitted practices by the State of Ohio. The Commissioner of Insurance has the right to permit other specific practices that deviate from
prescribed practices. The Company has no statutory accounting practices that differ from NAIC SAP.

Eagle Captive Reinsurance, LLC (Eagle), a wholly owned subsidiary of the Company, is an Ohio domiciled special purpose financial captive
insurance company formed in 2015. Pursuant to Ohio Revised Code Chapter 3964 and the approval by the Department, Eagle has applied a
prescribed practice that decreased the subsidiary’s valuation by $105,694,517 and $64,394,820 as of June 30, 2016 and December 31, 2015,
respectively, and also reduced the admitted deferred tax assets (DTA) by $15,854,178 and $9,659,223 as of June 30, 2016 and December 31,
2015, respectively.

Olentangy Reinsurance, LLC (Olentangy), a Vermont domiciled special purpose financial insurance company and indirect subsidiary of the
Company, has been granted a permitted practice from the State of Vermont that increased the subsidiary’s valuation by $56,000,000 as of June
30, 2016 and December 31, 2015, and which also allowed the Company to admit additional DTA of $8,400,000 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 is shown below:

State of Current year to date Prior year ended

Domicile 2016 2015
Net Income
(1) Nationwide Life Insurance Company state basis (Page 4, Line 35, Columns 1 & 3) OH § 261,377,148 $ 166,806,358
(2) state prescribed practices that increase/(decrease) NAIC SAP OH - -
(3) state permitted practices that increase/(decrease) NAIC SAP OH - -
(4) Net Income, NAIC SAP (1-2-3=4) $ 261,377,148 $ 166,806,358
Surplus
(5) Nationwide Life Insurance Company state basis (Page 3, Line 38, Columns 1 & 2) OH $ 4,948,714,242 $ 4,566,521,591
(6) State prescribed practices that increase/(decrease) NAIC SAP
Subsidiary valuation - Eagle OH (105,694,517) (64,394,820)
Subsidiary valuation - Eagle impact on DTA admittance OH (15,854,178) (9,659,223)
(7) State permitted practices that increase/(decrease) NAIC SAP
NONE OH - -
Subsidiary valuation - Olentangy VT 56,000,000 56,000,000
Subsidiary valuation - Olentangy impact on DTA admittance VT 8,400,000 8,400,000
(8) statutory Capital and Surplus, NAIC SAP (5-6-7=8) $ 5,005,862,937 $ 4,576,175,634

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

Use of Estimates in the Preparation of the Financial Statements

No significant changes from prior year end.

Accounting Policies

No significant changes from prior year end.

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

Going Concern

Not applicable.

Note 2 - Accounting Changes and Corrections of Errors

No significant changes from prior year end.

Note 3 - Business Combinations and Goodwill

Not applicable.

Note 4 — Discontinued Operations

Not applicable.

Note 5 — Investments

A.

Mortgage Loans
No significant changes from prior year end.
Troubled Debt Restructuring

No significant changes from prior year end.
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Statement as of June 30, 2016 of the NATlONWlDE L”:E |NSURANCE COMPANY

NOTES TO THE FINANCIAL STATEMENTS

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

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

a. The aggregate amount of unrealized losses:

P

Less than 12 Months $ (5,818,186)
2. 12 Months or Longer $ (81,988,757)

b. The aggregate related fair value of securities with unrealized losses:
1. Lessthan 12 Months $ 713,369,516
2. 12 Months or Longer $  1,253,139,010

5. The Company reviews all loan-backed and structured securities in which the fair value of the given security is less than the amortized cost to
determine if a given security is other-than-temporarily impaired. The Company examines characteristics of the underlying collateral, such as
delinquency and default rates, the quality of the underlying borrower, the type of collateral in the pool, the vintage year of the collateral,
subordination levels within the structure of the collateral pool, and the quality of any credit guarantors, to determine the cash flows expected
to be received for the security.

If the severity and duration of the security's unrealized loss indicates a risk of an other-than-temporary impairment, then the Company will
evaluate if the amortized cost basis of the security will be recovered by comparing the present value of the cash flows expected to be received
for the given security with the amortized cost basis of the security. If the present value of cash flows is greater than the amortized cost basis
of a security then the security is deemed not to be other-than-temporarily impaired.
E. Repurchase Agreements and Securities Lending Transactions
No significant changes from prior year-end.
3. Collateral Received

b. The fair value of that collateral and of the portion of that collateral that the Company has sold or repledged was $187,265,755 as of June
30, 2016.

F. Real Estate
No significant changes from prior year end.
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.

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

No significant changes from prior year end, except for the following.
On March 31, 2016, the Company made a surplus contribution of $10,000,000 to Eagle.

On May 16, 2016, the Company made a capital contribution of $45,000,000 to Nationwide Life and Annuity Insurance Company.
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Statement as of June 30, 2016 of the NATlONWlDE L”:E |NSURANCE COMPANY

Note 11 - Debt

NOTES TO THE FINANCIAL STATEMENTS

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 FHLB established the Company’s capacity for short-term
borrowings and cash advances under the funding agreement program at up to 50% of total admitted assets, or $64,721,684,789 as of June
30, 2016.

The Company’s Board of Directors has authorized the issuance of funding agreements up to $4,000,000,000 to the FHLB in exchange for
cash advances, which are collateralized by pledged securities. The Company uses these funds in an investment spread strategy, consistent
with its other investment spread operations. As such, the Company applies SSAP No. 52, Deposit-Type Contracts, accounting treatment to
these funds, consistent with its other deposit-type contracts. It is not part of the Company’s strategy to utilize these funds for operations, and
any funds obtained from the FHLB for use in general operations would be accounted for consistent with SSAP No. 15, Debt and Holding
Company Obligations, as borrowed money.

Additionally, through its membership, the Company has access to borrow up to $250,000,000 from the FHLB that expires on March 24, 2017.
The Company had no amounts outstanding under the agreement as of June 30, 2016 and December 31, 2015. It is part of the Company’s
strategy to use these funds for operations, and any funds obtained from the FHLB for use in general operations, would be accounted for as
borrowed money.

(2) FHLB Capital Stock

a.

a.

Aggregate Totals

1. Current Year-end 1 2 3
Total 2+ 3 General Account Separate Accounts
(a) Membership Stock - Class A $ - $ - $ -
(b) Membership Stock - Class B $ 25,000,000 $ 25,000,000 $ -
(c) Activity Stock $ 46,526,800 $ 46,526,800 $ -
(d) Excess Stock $ - $ - $ -
(e) Aggregate Total (a+b+c+d) $ 71,526,800 $ 71,526,800 $ -
(f) Actual or Estimated Borrowing Capacity
as Determined by the Insurer $ 4,250,000,000 XXX XXX
2. Prior Year-end 1 2 3
Total 2+ 3 General Account Separate Accounts
(a) Membership Stock - Class A $ - $ - $ -
(b) Membership Stock - Class B $ 25,000,000 $ 25,000,000 $ -
(c) Activity Stock $ 45,581,700 $ 45,581,700 $ -
(d) Excess Stock $ - $ - $ -
(e) Aggregate Total (a+b+c+d) $ 70,581,700 $ 70,581,700 $ -
(f) Actual or Estimated Borrowing Capacity
as Determined by the Insurer $ 4,250,000,000 XXX XXX
Membership Stock (Class A and B) Eligible and Not Eligible for Redemption
1 2 Eligible for Redemption
Current Year 3 4 5 6
Membership Total Not Eligible for Less Than 6 6 months to Less | 1to Less Than 3
Stock (2+3+4+5+6) Redemption Months Than 1 year Years 3to 5 Years
1. Class A $ - $ - $ - $ - $ - $ -
2. Class B $ 25,000,000 $ 25,000,000 $ - $ - $ - 3 -
(3) Collateral Pledged to FHLB
Amount Pledged as of Reporting Date
3
1 2 Aggregate Total
Fair Value Carrying Value Borrowing
1 Current Year Total General
and Separate Accounts Total
Collateral Pledged (Lines 2+3) $ 2,904,222,478 $ 2,702,173,670 $ 2,319,564,748
2 Current Year General Account
Total Collateral Pledged $ 2,904,222,478 $ 2,702,173,670 $ 2,319,564,748
3 Current Year Separate Accounts
Total Collateral Pledged $ - $ - $ -
4 Prior Year-end General and Separate
Accounts Total Collateral Pledged $ 2,643,422,636 $ 2,534,700,464 $ 2,280,942,822
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b.  Maximum Amount Pledged During Reporting Period

3
Aggregate Borrowed
1 2 at Time of Maximum
Fair Value Carrying Value Collateral
1 Current Year Total General
and Separate Accounts Maximum
Collateral Pledged (Lines 2+3) $ 2,936,729,341 $ 2,757,326,155 $ 2,319,564,748
2 Current Year General Account Maximum
Collateral Pledged $ 2,936,729,341 $ 2,757,326,155 $ 2,319,564,748
3 Current Year Separate Accounts Maximum
Collateral Pledged $ - $ - $ -
4 Prior Year-end General and Separate
Accounts Maximum Collateral Pledged $ 2,741,541,485 $ 2,585,797,857 $ 2,280,942,822
(4) Borrowing from FHLB
a. Amount as of the Reporting Date
1. Current Year 1 2 3 4
Total General Separate Funding Agreements
2+3 Account Accounts Reserves Established
(a) Debt $ - % -0 % - XXX
(b) Funding Agreements $ 2,319,564,748 $ 2,319,564,748  $ -8 2,319,564,748
(c) Other $ - 3 - 3 - XXX
(d) Aggregate Total
(a+b+c) $ 2,319,564,748 % 2,319,564,748 % - 0% 2,319,564,748
2. Prior Year 1 2 3 4
Total General Separate Funding Agreements
2+3 Account Accounts Reserves Established
(a) Debt $ -8 - $ - XXX
(b) Funding Agreements $ 2,280,942,822 % 2,280,942,822 % -8 2,280,977,804
(c) Other $ - % - % - XXX
(d) Aggregate Total
(at+b+c) $ 2,280,942,822 % 2,280,942,822 % -8 2,280,977,804
b.  Maximum Amount during Reporting Period (Current Year)
1 2 3
Total General Separate
2+3 Account Accounts
1. Debt $ -8 - 3 -
2. Funding Agreements $ 2,319,564,748  $ 2,319,564,748 % -
3. Other $ - % - 3 -
4. Aggregate Total
Lines (1+2+3) $ 2,319,564,748  $ 2,319,564,748 % -

c. FHLB - Prepayment Obligations

Does the company have prepayment obligations under
the following arrangements? (YES/NO)?

1. Debt No
2. Funding Agreements No
3. Other No

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

No significant changes from prior year end.

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

No significant changes from prior year end.

Note 14 — Liabilities, Contingencies and Assessments

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

All Other Contingencies
Legal and Regulatory Matters

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

The various businesses conducted by the Company are subject to oversight by numerous federal and state regulatory entities, including but not
limited to the U.S. Securities and Exchange Commission, the Financial Industry Regulatory Authority, the Department of Labor (DOL), the Internal
Revenue Service, and state insurance authorities. Such regulatory entities may, in the normal course, be engaged in general or targeted inquiries,
examinations and investigations of the Company and/or its affiliates. The financial services industry has been the subject of increasing scrutiny in
connection with a broad spectrum of regulatory issues; with respect to all such scrutiny directed at the Company and/or its affiliates, the Company
is cooperating with regulators. The Company will cooperate with Nationwide Mutual Insurance Company (NMIC) insofar as any inquiry,
examination or investigation encompasses NMIC's operations. In addition, recent regulatory rulings, including the DOL fiduciary rule, may impact
the Company'’s business and operations, and certain estimates and assumptions used by the Company in determining amounts presented in the
financial statements and accompanying notes. Actual results could differ significantly from those estimates.

Tax Matters

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

Indemnifications

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

Note 15 — Leases

No significant changes from prior year end.

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

No significant changes from prior year end.

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

A.

Transfers of Receivables Reported as Sales

Not applicable.

Transfers and Servicing of Financial Assets

No significant changes from prior year end.

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

Wash Sales

Not applicable.

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

Not applicable.

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

No significant changes from prior year end.

Note 20 — Fair Value Measurements

A.

Fair value is defined as the price that would be received to sell an asset or paid to transfer a liability in an orderly transaction between market

participants at the measurement date. Fair value measurements are based upon observable and unobservable inputs. Observable inputs reflect
market data obtained from independent sources while unobservable inputs reflect the Company’s view of market assumptions in the absence of
observable market information. The Company utilizes valuation techniques that maximize the use of observable inputs and minimize the use of
unobservable inputs. In determining fair value, the Company uses various methods including market and income approaches.
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The Company categorizes its assets and liabilities into a three-level hierarchy based on the priority of the inputs to the valuation technique. The fair
value hierarchy gives the highest priority to quoted prices in active markets for identical assets or liabilities (Level 1) and the lowest priority to
unobservable inputs (Level 3). If the inputs used to measure fair value fall within different levels of the hierarchy, the category level is based on the
lowest priority level input that is significant to the fair value measurement of the instrument in its entirety.

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

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

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

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

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

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

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

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

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

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

Level 1 Level 2 Level 3 Total
Assets at Fair Value

Industrial and miscellaneous $ - $ 3,481,474 $ 15,999,729 $ 19,481,203

Total Bonds $ - $ 3,481,474 $ 15,999,729 $ 19,481,203
Securities lending collateral assets - 131,328 - 131,328
Common stocks 55,810 71,526,800 751,056 72,333,666
Separate account assets! 82,730,392,404 2,265,026,277 2,694,961,551 87,690,380,232
Derivative assets - 73,316,707 441,346,980 514,663,687

Total Assets at Fair Value

Liabilities at Fair Value
Derivative liabilities
Total Liabilities at Fair Value

$ 82,730,448,214 $

2,413,482,586 $

3,153,059,316

$ 88,296,990,116

©*

161,633,824

$ 161,633,824

161,633,824 $

$ 161,633,824

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

The following table presents the rollforward of Level 3 assets held at fair value during the period ended June 30, 2016:

Total gains and

Beginning (losses) Total gains and
Balance at Transfers into | Transfers out | included in Net | (losses) included Ending Balance at
3/31/2016 Level 3 of Level 3 Income in Surplus Purchases | Issuances Sales Settlements 6/30/2016
Assets at Fair Value
Industrial and miscellaneous $14,746,240 $4,731,041  $(6,501,041) $- $3,122,470 $- $- $(190,067) $91,086 $15,999,729
Total Bonds $14,746,240 $4,731,041  $(6,501,041) $- $3,122,470 $- $- $(190,067) $91,086 $15,999,729
Common stocks $13,785,722 $- $- $8,450,858 $(8,488,455) $- $ $(12,997,069) $- $751,056
Separate account assets $2,691,217,825 $- $- $- $3,743,726 $- $- $- $- $2,694,961,551
Derivative assets $427,877,216 $- $- $(23,393,803) $36,464,525  $1,654,451 $- $(1,255,409) $- $441,346,980
Total Assets at Fair Value $3,147,627,003 $4,731,041  $(6,501,041) $(14,942,945) $34,842,266 $1,654,451 $- $(14,442,545) $91,086 $3,153,059,316
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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 $31,850,183,662 $29,575,424,304 $1,167,295,336 $29,394,603,622 $1,288,284,704 $-
Stocks 730,256,165 730,256,165 - - 730,256,165 -
Mortgage loans, net of allowance 7,473,708,310 7,151,380,540 - - 7,473,708,310 -
Short-term investments 372,890,873 372,890,874 2,315,009 370,575,864 - -
Derivative assets 131,977,729 111,030,356 - 131,977,729 - -
Policy loans® 933,715,405 933,715,405 - - 933,715,405 -
Separate account assets 299,989,098 282,259,203 3,243,738 296,745,360 - -
Securities lending collateral assets 187,134,427 187,368,699 186,636,507 497,920 - -
Total Assets $41,979,855,669 $39,344,325,546 $1,359,490,590 $30,194,400,495 $10,425,964,584 $-
Liabilities
Derivative liabilities $11,582,701 $9,647,995 $- $11,582,701 $- $-
Investment Contracts 21,556,750,149 22,927,507,163 - - 21,556,750,149 -
Total Liabilities $21,568,332,850 $22,937,155,158 $- $11,582,701 $21,556,750,149 $-

1 Includes nonadmitted amounts

D. Not Practicable to Estimate Fair Value

Not applicable.

Note 21 - Other Items

No significant changes from prior year end.

Note 22 - Events Subsequent

Type | — Recognized Subsequent Events:

Subsequent events have been considered through August 10, 2016 for the statutory statement issued on August 12, 2016.

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

Type Il — Nonrecognized Subsequent Events:

Subsequent events have been considered through August 10, 2016 for the statutory statement issued on August 12, 2016.

There were no Type |l material events occurring subsequent to the end of the period that merited disclosure in these statements that have not already

been disclosed as required.

Note 23 - Reinsurance

No significant changes from prior year end.

Note 24 - Retrospectively Rated Contracts and Contracts Subject to Redetermination

A-D Not applicable.

E. Risk Sharing Provisions of the Affordable Care Act
(1) Did the reporting entity write accident and health insurance premium that is subject to the ACA risk-sharing provisions (YES/NO)? YES

The Company issues individual comprehensive health coverage and student health insurance plans that are subject to certain ACA risk sharing
provisions. The individual comprehensive health coverage is a grandfathered plan and not considered a qualified health plan under ACA,
therefore, not subject to any of the ACA risk sharing provisions. Student health insurance plans are specifically excluded from the Permanent
ACA Risk Adjustment Program and are not considered qualified health plans under ACA, therefore, not subject to the Temporary ACA Risk
Corridors Program. Student health insurance plans must participate in payment of premiums into the Transitional ACA Reinsurance Program,
but are ineligible to receive reimbursement of losses from the program.
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Statement as of June 30, 2016 of the NATlONWlDE L”:E |NSURANCE COMPANY

NOTES TO THE FINANCIAL STATEMENTS

(2) Impact of risk sharing provisions of the Affordable Care Act on Admitted Assets, Liabilities, and Revenue for the current period:

a. Permanent ACA Risk Adjustment Program

Assets
1.
Liabilities
2.
3.
Operations (Revenue & Expense)
4.
5.

b. Transitional ACA Reinsurance Program
Assets

Liabilities

Operations (Revenue & Expense)

¢. Temporary ACA Risk Corridors Program

Assets

1.
Liabilities

2.
Operations (Revenue & Expense)

3.

4.

Premium adjustments receivable due to ACA Risk Adjustment

Risk adjustment user fees payable for ACA Risk Adjustment
Premium adjustments payable due to ACA Risk Adjustment

Reported as revenue in premium for accident and health
contracts (written/collected) due to ACA Risk Adjustment

Reported in expenses as ACA risk adjustment user fees
(incurred/paid)

Amounts recoverable for claims paid due to ACA Reinsurance

Amounts recoverable for claims unpaid due to ACA
Reinsurance (Contra Liability)

Amounts receivable relating to uninsured plans for
contributions ACA Reinsurance

Liabilities for contributions payable due to ACA Reinsurance
- not reported as ceded premium

Ceded reinsurance premiums payable due to ACA
Reinsurance

Liability for amounts held under uninsured plans
contributions for ACA Reinsurance

Ceded reinsurance premiums due to ACA Reinsurance

Reinsurance recoveries (income statement) due to ACA
Reinsurance payments or expected payments

ACA Reinsurance contributions - not reported as ceded
premium

Accrued retrospective premium due to ACA Risk Corridors

Reserve for rate credits or policy experience rating refunds
due to ACA Risk Corridors

Effect of ACA Risk Corridors on net premium income
(paid/received)

Effect of ACA Risk Corridors on change in reserves for rate
credits

Q07.7
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Statement as of June 30, 2016 of the NATlONWlDE L”:E |NSURANCE COMPANY

NOTES TO THE FINANCIAL STATEMENTS

(3) Roll-forward of prior year ACA risk-sharing provisions for the following asset (gross of any nonadmission) and liability balances, along with

the reasons for adjustments to prior year balance.

a Permanent ACA Risk Adjustment
. Program
1. Premium adjustments receivable
2. Premium adjustments (payable)
3. Subtotal ACA Permanent Risk
Adjustment Program

b Transitional ACA Reinsurance Program
1. Amounts recoverable for claims
paid
2. Amounts recoverable for claims
unpaid

3. Amounts receivable relating to
uninsured plans
4. Liabilities for contributions payable
due to ACA Reinsurance - not
reported as ceded premium
5. Ceded reinsurance premiums
payable
6. Liability for amounts held under
uninsured plans
7. Subtotal ACA Transitional
Reinsurance Program
¢ Temporary ACA Risk Corridors
. Program
1. Accrued retrospective premium
2. Reserve for rate credits or policy
experience rating refunds
3. Subtotal ACA Risk Corridors
Program
d Total for ACA Risk Sharing Provisions

Accrued During the Prior| Received or Paid as of Differences Adjustments Unsettled Balances as
Year on Business the Current Year on of the Reporting Date
Written Before Business Written Before
December 31 of the December 31 of the Prior Year |Prior Year Cumulative | Cumulative
Prior Year Prior Year Accrued | Accrued Balance Balance
Less Less To Prior | To Prior from Prior | from Prior
Payments | Payments Year Year Years (Col | Years (Col
(Col1-3) [(Col 2-4)| Balances | Balances 1-3+7) | 2-4+8)
1 2 3 4 5 6 7 8 9 10
Receivable | (Payable) |Receivable| (Payable) |Receivable| (Payable) | Receivable | (Payable) | Ref | Receivable | (Payable)
$- $- $- $- $- $- $- $- $- $-
$- $- $- $- $- $- $- $- $- $-
$- $- $- $- $- $- $- $- $- $-
$- $- $- $- $- $- $- $- $- $-
$- $- $- $- $- $- $- $- $- $-
$- $- $- $- $- $- $- $- $- $-
$- $- $- $- $- $- $- $- $- $-
$- $2,910,248 $- $2,910,248 $- $- $- $- $- $-
$- $- $- $- $- $- $- $- $- $-
$- $2,910,248 $- $2,910,248 $- $- $- $- $- $-
$- $- $- $- $- $- $- $- $- $-
$- $- $- $- $- $- $- $- $- $-
$- $- $- $- $- $- $- $- $- $-
$- $2,910,248 $- $2,910,248 $- $- $- $- $- $-

As of June 30, 2016, the Company has no Risk Corridor Asset and Liability balances.

Note 25 - Changes in Incurred Losses and Loss Adjustment Expenses

Not applicable.

Note 26 - Intercompany Pooling Arrangements

Not applicable.

Note 27 - Structured Settlements

Not applicable.

Note 28 - Health Care Receivables

Not applicable.

Note 29 — Participating Policies

No significant changes from prior year end.

Note 30 - Premium Deficiency Reserves

No significant changes from prior year end.

Note 31 — Reserves for Life Contracts and Annuity Contracts

No significant changes from prior year end.

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

No significant changes from prior year end.

Note 33 - Premium and Annuity Considerations Deferred and Uncollected

No significant changes from prior year end.

Note 34 — Separate Accounts

No significant changes from prior year end.

Note 35 — Loss/Claim Adjustment Expenses

No significant changes from prior year end.
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1.2
2.1

22
3.1

3.2
33

4.1
4.2

6.1
6.2

6.3

6.4

6.5

6.6
7.1

72

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[ ] NoJ ]
Has any change been made during the year of this statement in the charter, by-laws, articles of incorporation, or deed of settlement of the
reporting entity? Yes[ ] No[X]
If yes, date of change:
Is the reporting entity a member of an Insurance Holding Company System consisting of two or more affiliated persons, one or more of which is an insurer? Yes[X] Nol ]
If yes, complete Schedule Y, Parts 1 and 1A.
Have there been any substantial changes in the organizational chart since the prior quarter end? Yes[ ] No[X]
If the response to 3.2 is yes, provide a brief description of those changes.
Has the reporting entity been a party to a merger or consolidation during the period covered by this statement? Yes[ ] No[X]
If yes, provide name of entity, NAIC Company Code, and state of domicile (use two letter state abbreviation) for any entity that has ceased to exist as a
result of the merger or consolidation.
1 2 3
NAIC
Company State of
Name of Entity Code Domicile
If the reporting entity is subject to a management agreement, including third-party administrator(s), managing general agent(s), attorney-in-fact, or
similar agreement, have there been any significant changes regarding the terms of the agreement or principals involved?
If yes, attach an explanation. Yes[ ] No[X] NAT]
State as of what date the latest financial examination of the reporting entity was made or is being made. 12/31/2011
State the as of date that the latest financial examination report became available from either the state of domicile or the reporting entity. This date
should be the date of the examined balance sheet and not the date the report was completed or released. 12/31/2011
State as of what date the latest financial examination report became available to other states or the public from either the state of domicile or the
reporting entity. This is the release date or completion date of the examination report and not the date of the examination (balance sheet date). 04/01/2013
By what department or departments?
OH
Have all financial statement adjustments within the latest financial examination report been accounted for in a subsequent financial statement filed
with Departments? Yes[ ] No[ ] NA[X]
Have all of the recommendations within the latest financial examination report been complied with? Yes[ ] No[ ] NAI[X]
Has this reporting entity had any Certificates of Authority, licenses or registrations (including corporate registration, if applicable) suspended or revoked
by any governmental entity during the reporting period? Yes[ ] No[X]
If yes, give full information:
Is the company a subsidiary of a bank holding company regulated with the Federal Reserve Board? Yes[ ] No[X]
If response to 8.1 is yes, please identify the name of the bank holding company.
Is the company affiliated with one or more banks, thrifts or securities firms? Yes[X] NoJ ]
If the response to 8.3 is yes, please provide below the names and location (city and state of the main office) of any affiliates regulated by a federal
regulatory services agency [i.e. the Federal Reserve Board (FRB), the Office of the Comptroller of the Currency (OCC), the Federal Deposit Insurance
Corporation (FDIC) and the Securities Exchange Commission (SEC)] and identify the affiliate’s primary federal regulator].
1 2 3 4 5 6
Affiliate Name Location (City, State) FRB 0oCC FDIC | SEC
Nationwide Bank Columbus, OH NO YES NO NO
Nationwide Mutual Insurance Company Columbus, OH YES NO NO NO
Nationwide Mutual Fire Insurance Company Columbus, OH YES NO NO NO
Nationwide Corporation Columbus, OH YES NO NO NO
Nationwide Financial Services, Inc. Columbus, OH YES NO NO NO
Nationwide Investment Services Corp Columbus, OH NO NO NO YES
Nationwide Investment Advisors, LLC Columbus, OH NO NO NO YES
Nationwide Securities, LLC Dublin, OH NO NO NO YES
Nationwide Fund Advisors King of Prussia, PA NO NO NO YES
Nationwide Fund Distributors, LLC King of Prussia, PA NO NO NO YES
Nationwide Asset Management, LLC Columbus, OH NO NO NO YES
Are the senior officers (principal executive officer, principal financial officer, principal accounting officer or controller, or persons performing similar
functions) of the reporting entity subject to a code of ethics, which includes the following standards? Yes[X] NoJ ]

QO

k=2

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

o

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

T 58 5 T =

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

D

Accountability for adherence to the code.

Qo8

Honest and ethical conduct, including the ethical handling of actual or apparent conflicts of interest between personal and professional relationships;
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9.11

9.2
9.21

9.3
9.31

10.1
10.2

1.1

11.2

13.

14.1

15.1
15.2

16.
16.1
16.2
16.3
17.

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: 79,214,057
Amount of real estate and mortgages held in short-term investments: 0
Does the reporting entity have any investments in parent, subsidiaries and affiliates? Yes[X] NoJ ]
14.2 If yes, please complete the following:
1 2
Prior Year-End Current Quarter

Book/Adjusted Carrying Value Book/Adjusted Carrying Value
14.21 Bonds $ 14,294,011 $ 14,285,713
14.22 Preferred Stock 0 0
14.23 Common Stock 736,350,535 730,256,165
14.24 Short-Term Investments 0 0
14.25 Mortgage Loans on Real Estate 216,041,762 223,436,396
14.26 All Other 75,344,567 173,716,068
14.27 Total Investment in Parent, Subsidiaries and Affiliates (Subtotal Lines 14.21 to 14.26) $ 1,042,030,875 $ 1,141,694,342
14.28 Total Investment in Parent included in Lines 14.21 to 14.26 above $ 0 $ 0
Has the reporting entity entered into any hedging transactions reported on Schedule DB? Yes[X] NoJ ]
If yes, has a comprehensive description of the hedging program been made available to the domiciliary state? Yes[X] NoJ ]
If no, attach a description with this statement.
For the reporting entity's security lending program, state the amount of the following as of current statement date:
Total fair value of reinvested collateral assets reported on Schedule DL, Parts 1 and 2: $ 187,265,755
Total book adjusted/carrying value of reinvested collateral assets reported on Schedule DL, Parts 1 and 2: $ 187,500,027
Total payable for securities lending reported on the liability page: $ 188,082,304
Excluding items in Schedule E-Part 3-Special Deposits, real estate, mortgage loans and investments held physically in the reporting entity's
offices, vaults or safety deposit boxes, were all stocks, bonds and other securities, owned throughout the current year held pursuant to a
custodial agreement with a qualified bank or trust company in accordance with Section 1, Il - General Examination Considerations, F. Outsourcing
of Critical Functions, Custodial or Safekeeping Agreements of the NAIC Financial Condition Examiners Handbook? Yes[X] Nol[ ]

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

1
Name of Custodian(s)

2
Custodian Address

The Bank of New York Mellon

1 Wall Street, New York, NY 10286

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
Name(s)

Location(s)

2

3

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?

17.4 Ifyes, give full and complete information relating thereto:

Yes[ ] No[X]

1 2 3
Old Custodian New Custodian Date of
Change

Q08.1
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GENERAL INTERROGATORIES
PART 1 - COMMON INTERROGATORIES

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

1

Central Registration Depository

2
Name(s)

3
Address

N/A Members of the investment staff designated by the Chief One Nationwide Plaza, Columbus, Ohio 43215
Investment Officer as detailed in the Corporate Resolution
152209 Gramercy Funds Management LLC 20 Dayton Avenue, Greenwich, CT. 06830

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:

Q08.2
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3.1
32
33
34

GENERAL INTERROGATORIES (continued)
PART 2 - LIFE & HEALTH

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

Long-term mortgages in good standing Amount

TAT FAIMN MOMGAZES. ....oovveeieeieeieeiees s tes st s e bbb bbb bbb bbb bbb bbbt s bbbt s st s st s s G
112 RESIHBNLAI MOMGAGES.......oveveieieeieeiee ettt et ettt et bbb bbb bbb bbb ses G
113 COMMETCIAl MOMGAGES. ......cvviviveeiieiiiteie ettt et s bbbt bbb e bR s bbb bbb bR bbb AR bbbt b e bbb sttt e nbeen $eeas 7,151,380,540
1.14  Total MOrtgages in GOOU STANGING. ........cvevuiiiieieieieisie ettt bbbt b ettt a s s bbbt s bbbt s et s bbb aes S 7,151,380,540

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

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

1.32  Residential mortgages..
1.33  Commercial mortgages

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

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

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

1.44  Total mortgages in process of foreclosure
Total mortgage loans (Lines 1.14 + 1.21 + 1.34 + 1.44) (Page 2, Column 3, LINES 3.1 + 3.2) ..ottt sttt O, 7,151,380,540

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

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

Operating Percentages:

2.0 ABHIOSS PEICENT. ... .. veerereieeiee ittt ettt e s s s s e se eS8 E 828282828582 E 48 e 8428 e 284S A 8 e 284S e e £ e R AR e R R R AR ee R e s RRe_eeEieEeEreriessissesiestestiseissiees 166.4
2.2 A&H COSt CONTAINIMENT PETCENL. ......vvveeriseierise et ssesssseseisessssesssseesessessses et essesssesses st eessessessees e ssessessassans e ssessaes et sessassanses e ssensee s e s s eeses s e s s e st eeEees e s s eesrs _eeEesEssiessosssssinssnssanssnssessenssnssnssnes
2.3 A&H expense percent eXcluding COSt CONAINMENT EXPENSES........cvururrurerrrerrereiresereessesssseseasessssssssseesessessssssessessssssessessasssssessessesssessessasssssnssessessssssessesses _sesessossossnssssasssssssssessassssans 38.4
Do you act as a custodian for Nalth SAVINGS ACCOUNES?...........cc.cuieicieieisctee sttt bbb st bbb bbbt en bbb es bbb st Yes[ ] No[X]
If yes, please provide the amount of custodial funds held as of the rePOrtiNG AALE...........coiuiiveiiiceecce bbb nas G
Do you act as an administrator for health SAVINGS @CCOUNTS?...........c.ccueiuiicieiceeic ettt bbbttt a s ban s Yes[ ] No[X]
If yes, please provide the balance of the funds administered as of the repOrting ate...........c.cieiieiveieiriieesee s G
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Statement as of June 30, 2016 of the

NATIONWIDE LIFE INSURANCE COMPANY

SCHEDULE S - CEDED REINSURANCE

Showing All New Reinsurance Treaties - Current Year to Date

1
NAIC
Company
Code

ID
Number

3

Effective
Date

4

Name of Reinsurer

5

Domiciliary
Jurisdiction

6
Type of
Reinsurance
Ceded

7

Type of
Reinsurer

8
Certified
Reinsurer Rating
(1 through 6)

9
Effective Date
of Certified
Reinsuer Rating

NONE

Q10




Statement as of June 30, 2016 of the NATIONWIDE LIFE INSURANCE COMPANY
SCHEDULE T - PREMIUMS AND ANNUITY CONSIDERATIONS

Current Year to Date - Allocated by States and Territories

States, Etc.

1

Direct Business Only

Life Contracts

4

2

Life Insurance
Premiums

3

Annuity
Considerations

A&H Insurance
Premiums,
Including Policy
Membership and
Other Fees

5

Other
Considerations

Total Columns 2
through 5

Deposit-Type
Contracts

©COoONOOR~WN =

Arkansas.
California
Colorado.....
Connecticut.....
Delaware.............
District of Columbia.
Florida.........ccccvvnnn
Georgia...
Hawaii.
Idaho...
lllinois..

Kentucky.
Louisiana

Michigan.....
Minnesota...
Mississippi...
Missouri..
Montana..

New York....
Pennsylvania.. .
RhOdE ISIaNG........covevecieeceeccee e RI
SOUth CaroliNa.........c.euuiveieeieiieee et sbesans SC
South Dakota..
Tennessee......

Virginia........
Washington.
West Virginia...
Wisconsin....
Wyoming.........

American Samoa

US Virgin ISIands.........ocveururiieneineisieeseiseesesseeseeseesseeseesesneenns
Northern Mariana Islands

—

rmrrrr-r-r—-r—

—

—

—

—

—

—

—

—

—

—

—

—

—

—

—

33915559 | ..

......... 11,455,167
......... 26,570,736

......... 27,170,406
....8,935,941
2,245,912

...503,727

......... 16,147,478

....1,066,148 |.

....3,586,741

...507,056 |.
2,172,745 |.

2,034,954 |.
...6563,168 |.
e 1,711,134
......... 11,399,414 |.

25,072,524 |.
5,866,806 |

26,538,600 | .

....... 17,919,699
....... 26,971,238
....... 34,1 97,341

..... 109, 898 548
..... 114,746,713

....... 67,980,220

....... 10,561,140 |...
..... 701,924,394 |...
..... 102,423,118 | ...
....... 24,946,902 | ...
....... 18,561,507 |...
..... 206,404,110 |...
....... 90,713,208 |...

....... 27,620,519
....... 33,773,479

....... 45,362,723 | ...

..... 148,673,212

..... 147,759,849 | ...

Reporting entity contributions for employee benefit plans.............. X

Dividends or refunds applied to purchase paid-up

additions and anNNUILIES...........cceeiinreeeeee e

Dividends or refunds applied to shorten endowment or
premium paying period
Premium or annuity conside

or other contract Provisions............oeeeeeenineessesesseeens

Aggregate other amounts not allocable by State

Totals (Direct BUSINESS).......ccoevvrverererierireiennas
Plus Reinsurance Assumed....

4,276,978,746
....... 24,870,626

.5,305,565,651
....... 28,093,932

Totals (All Business)............
Less Reinsurance Ceded........ccccovvvrerrerrunnes

....... 137,320,072

4,301,849,372
..... 230,518,132

.5,333,659,583
..... 429,729,557

Totals (All Business) less Reinsurance Ceded............cccccocvevnnnee.

DETAILS OF WRI

.............. 231,824

4,071,331,240

4,903,930,026

.............. 426,823

58998. Summary of remaining write-ins for line 58 from overflow page.....
58999. Total (Lines 58001 thru 58003 plus 58998) (Line 58 above)..........
9498 Summary of remaining write-ins for line 94 from overflow page.....
9499. Total (Lines 9401 thru 9403 plus 9498) (Line 94 above)................

(L) - Licensed or Chartered - Licensed Insurance Carrier or Domicilied RRG (R)- Reglstered Non-domiciled RRGs; (Q) - Quahfed Qualified or Accredited Reinsurer;

(E) - Eligible - Reporting Entities eligible or approved to write Surplus Lines in the state; (N) - None of the above - Not allowed to write business in the state.
Insert the number of L responses except for Canada and Other Alien.

(a)
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NATIONWIDE®

210

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 as of June 30, 2016 of the NATlONWlDE L”:E |NSURANCE 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 as of June 30, 2016 of the NATlONWlDE L”:E |NSURANCE COMPANY

NAIC

Group

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

NATIONWIDE INSURANCE COMPANIES

NAIC
Company
Code

10127

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

State of

Domicile

OH
1A
1A

>

OH
1A

OH
1A

OH

PA

NJ

PA
Mi

PA

PA

PA

wi

OH
1A

wi

OH

OH

wi

OH

OH

OH

>

OH

OH

OH

VT

OH

OH

AZ

>
Mi

OH

OH

OH

OH

OH

OH

AZ
FL
FL

Federal ID
Number

27-0114983

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

Name of Company

Allied Insurance Company of America

Allied Property and Casualty Insurance Company
AMCO Insurance Company

Colonial County Mutual Insurance Company
Crestbrook Insurance Company

Depositors Insurance Company

Eagle Captive Reinsurance, LLC

Farmland Mutual Insurance Company
Freedom Specialty Insurance Company
Harleysville Insurance Company

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

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

Nationwide General Insurance Company
Nationwide Indemnity Company

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

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

Scottsdale Indemnity Company

Scottsdale Insurance Company

Scottsdale Surplus Lines Insurance Company
Titan Indemnity Company

Titan Insurance Company

Veterinary Pet Insurance Company

Victoria Automobile Insurance Company
Victoria Fire & Casualty Company

Victoria National Insurance Company

Victoria Select Insurance Company

Victoria Specialty Insurance Company
Western Heritage Insurance Company
Privilege Underwriters Reciprocal Exchange
PURE Insurance Company
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Statement as of June 30, 2016 of the NATIONWIDE LlFE |NSURANCE COMPANY

SCHEDULE Y

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

1 2 3 4 5 6 12 13 14 15
Name of Type of Control
Securities (Ownership,
Exchange if Domi- Board, If Control is
NAIC Public Traded ciliary | Relationship Management, | Ownership
Group Company Federal (US.or Locatio | to Reporting Attorney-in-Fact,| Provide
Nclieorgﬁers Group Name Code ID Number RSSD CIK International) Name of Parent, Subsidiaries or Affiliates n Entity  [Directly Controlled by (Name of Entity/Person)| Influence, Other)| Percentage| Ultimate Controlling Entity(ies)/Person(s) *
0140... | NationWide.........cccoorrerrrvierrnnnrennes | cervernininnnes 31-1486309.. 14595018 10 W. Nationwide, LLC.......ccccoovvrrrrererrrrnn. Nationwide Realty Investors, Ltd..................... ownership........... ....100.000 |Nationwide Mutual Insurance Company.......... | .ccccvevernae
0140... | NationWide.........cccevrerrrrrererreienns | coreernisiens 31-1486309.. 14810074 1000 Yard Street, LLC......ccceververrcrererireinns Nationwide Realty Investors, Ltd.................... ownership........... ....100.000 |Nationwide Mutual Insurance Company..........| .ccccverernee
0140...|Nationwide.........cocoererrvrrererreiennes | coveirniniens 31-1486309.. | 4594954 101 N Twentieth St, LLC......c.cocoveverrererrirennes Nationwide Realty Investors, Ltd.................... ownership........... ....100.000 |Nationwide Mutual Insurance Company..........| .ccccoerernee
0140...| Nationwide............coeererrrveerveereieiees [ oo 31-1486309.. (4869474 1015 Long Street, LLC.......ccoovvvevvvercereeerenne Nationwide Realty Investors, Ltd..................... ownership........... ....100.000 | Nationwide Mutual Insurance Company..........| .ccccvveeece.
0140... | Nationwide..........ccorerrvrererreiennes | coverrriniens 31-1486309.. 14810047 1050 Yard Street, LLC......ccoevevverrcrererieeinens Nationwide Realty Investors, Ltd..................... ownership........... ....100.000 |Nationwide Mutual Insurance Company..........| .ccccoerernee
0140...|Nationwide.........cccoeererrrereereerennns | covervriniens 20-4939866.. | 4810038 1125 Rail Street, LLC.......oovvveveevceee e, NRI Equity Land Investments, LLC.................. ownership........... ....100.000 | Nationwide Mutual Insurance Company..........| .ccceevereee.
0140...| NationWide...........ccceerererveerreereierees [ eeeiieeinns 31-1733036.. [4594963 120 Acre Partners, LLC.........cccoevveveverrerennn. Nationwide Realty Investors, Ltd..................... ownership........... | ... 95.000 | Nationwide Mutual Insurance Company.......... T
0140...|Nationwide..........cccoveereerrereereereenns | eeverveisienas 26-2451988.. 14288132 1492 Capital, LLC.........ocevererrrerereeieseiens Nationwide Mutual Insurance Company.......... ownership........... ....100.000 | Nationwide Mutual Insurance Company..........| .ccccevereee.
0140...| NationWide...........oeeeverriverrrreererierees [ eeeiiieennns 31-1486309.. (4810083 155 Rivulon Boulevard, LLC............cccccovvernnne Nationwide Realty Investors, Ltd..................... ownership........... ....100.000 | Nationwide Mutual Insurance Company..........| .cccceveveee.
0140...|Nationwide..........cccoeerevrrereerrereeens | coerrvesiennns 31-1580283.. 14960960 245 Parks Edge Place, LLC.........ccccoeevvvernnee NWD Investments, LLC.........c.ccccovevvevirerrninnnas ownership........... ....100.000 | Nationwide Mutual Insurance Company..........| .cccoeveneee.
0140...|Nationwide..........ccoeereerrereeneereenes | cevervrinienns 31-1486309.. 14810092 275 Rivulon Boulevard, LLC.........cc.ccevvevnnnee. Nationwide Realty Investors, Ltd..................... ownership........... ....100.000 | Nationwide Mutual Insurance Company..........| .cccceveveee.
0140...] Nationwide 31-1580283.. 14590835 400 West Nationwide Boulevard, LLC NWD Investments, LLC.........c.cccoovevvrirereinnnns ownership ....100.000 | Nationwide Mutual Insurance Company..........
0140...] Nationwide... ..131-1580283.. (4591140 425 West Nationwide Boulevard, LLC. . |NWD Investments, LLC............. ..| ownership... ....100.000 | Nationwide Mutual Insurance Company..........
0140...] Nationwide 31-1486309.. 14595009 44 Chestnut, LLC.......c.ocvvveeerveeeeeceee s Nationwide Realty Investors, Ltd..................... ownership ....100.000 | Nationwide Mutual Insurance Company..........
0140...] Nationwide 31-1486309.. 14890843 75 Rivulon Boulevard, LLC..........cccccvvevriennee Nationwide Realty Investors, Ltd..................... ownership........... ....100.000 | Nationwide Mutual Insurance Company..........| .cccoevuereee.
0140...] Nationwide 20-4939866.. | 4590497 775 Yard Street Restaurant, LLC.................... NRI Equity Land Investments, LLC.................. ownership........... ....100.000 | Nationwide Mutual Insurance Company..........| .ccceveeeee.
0140...] Nationwide 20-4939866.. | 4590750 775 Yard Street, LLC NRI Equity Land Investments, LLC.................. ownership ....100.000 | Nationwide Mutual Insurance Company..........
0140...| Nationwide... .. | 20-4939866.. | 4810104 780 Yard Street, LLC... .INRI Equity Land Investments, LLC... ..| ownership... ....100.000 |Nationwide Mutual Insurance Company..........
0140...] Nationwide 20-4939866.. | 4671583 795 Rail Street, LLC.......c.ovveveveeeeeecesieinne NRI Equity Land Investments, LLC.................. ownership........... ....100.000 | Nationwide Mutual Insurance Company..........
0140... | NationWide...........covrrrrerenrrrerrernennenns [ eveereereennes 20-4939866.. [4590602......| ..covrrererrmrenns | Qe 800 Bobcat Avenue, LLC........ccoooevvrirrereirnnenne NRI Equity Land Investments, LLC.................. ownership........... ....100.000 |Nationwide Mutual Insurance Company.......... [ .coccveeeeene
0140... | Nationwide...........coerverrernrerrirninnenns [ eovrerrereinnes 20-4939866.. [4671499......  oovvvverrnrienes | O 800 Goodale Boulevard, LLC...........cccovverrnnee NRI Equity Land Investments, LLC.................. ownership........... ....100.000 |Nationwide Mutual Insurance Company.......... | .ccccvevernne
0140... | NationWide..........ccovrrrrrenrerrerrirnnnnenns [ eoveereereennnes 20-4939866.. [4671789...... | oovvrrerrnrennes | O 800 Yard Street, LLC......cccovvvvvverereiecennireins NRI Equity Land Investments, LLC.................. ownership........... ....100.000 |Nationwide Mutual Insurance Company.......... | .coccveeeeene
0140... | NationWide..........ccovrrrmrenrnrerrernnnnenns [ eoveereereennes 20-4939866.. [4590778......| .covrrrerrnrinnes | O 805 Bobcat Avenue, LLC........cooevvrerrireirnnenne NRI Equity Land Investments, LLC.................. ownership........... ....100.000 |Nationwide Mutual Insurance Company.......... [ cocvverrenne
0140... | Nationwide..........ccovrrerreerrrerrernenenns [ eoreereereinees 20-4939866.. [4890834...... | ..covervrerrrrnnes | O 808 Yard Street, LLC.......ccovovvrrereereieeinnreins NRI Equity Land Investments, LLC.................. ownership........... ....100.000 |Nationwide Mutual Insurance Company.......... | coccveereene
0140... | NationWide...........covrerrrenrrrerrernnnnenns [ eveereereennnes 20-4939866.. [4869465...... | ..covevrrerrnrennes | O 820 Goodale Boulevard, LLC.........cccccovverrenee NRI Equity Land Investments, LLC.................. ownership........... ....100.000 |Nationwide Mutual Insurance Company.......... | coccveeeenne
0140... | Nationwide..........ccovreerrenrrrerrernenenns [ eveereernennes 20-4939866.. [5012286......| .coverrerermrnns | Qe 828 Bobcat Avenue, LLC........covvevvrerrieienee NRI Equity Land Investments, LLC.................. ownership........... ....100.000 |Nationwide Mutual Insurance Company.......... | coccveerenne
0140... | NationWide...........covrrrrrnrrrerrernnnnenns [ eoreereereennes 20-4939866.. [4890759...... | covrrrerrmrennes | O 840 Third Avenue, LLC.......ccccovvvvvrrerrieinnenne NRI Equity Land Investments, LLC.................. ownership........... ....100.000 | Nationwide Mutual Insurance Company.......... | cocveeeenne
0140... | Nationwide..........ccovrremrenrrrerrrninnenns [ eorrereernenes 20-4939866.. [4590611...... | ccoverrerernrnnes | O 845 Yard Street, LLC.......covvvvverereirceeereins NRI Equity Land Investments, LLC.................. ownership........... ....100.000 |Nationwide Mutual Insurance Company.......... | ccccveurenne
0140... | Nationwide..........ccovrrerrenrrrerrrnenenns [ evrereernennes 20-4939866.. [ 4590787 ...... | cooverrrerrmennes | O 850 Goodale Blvd., LLC.......ccovverrrrrrirrnne. NRI Equity Land Investments, LLC.................. ownership........... ....100.000 |Nationwide Mutual Insurance Company.......... | ccccveurenne
0140...| Nationwide 20-4939866.. [ 4903921 860 Third Avenue, LLC.......ccovvvrrvrreinenne NRI Equity Land Investments, LLC.................. ownership ....100.000 |Nationwide Mutual Insurance Company..........
0140...| Nationwide... .. | 20-4939866.. [ 4903912 880 Third Avenue, LLC.... .INRI Equity Land Investments, LLC... ..| ownership... ....100.000 |Nationwide Mutual Insurance Company..........
0140...| Nationwide 20-4939866.. [ 4869438 895 W. Third Avenue, LLC........cocoovuverreeneennn. NRI Equity Land Investments, LLC.................. ownership ....100.000 |Nationwide Mutual Insurance Company..........
0140... | Nationwide..........ccovreerrenrrrerrereenenns [ eorrereerrennes 20-4939866.. [4810029...... | coverrrerrmrnnes | O 975 Rail Street, LLC.......vvvveerereecrcrerees NRI Equity Land Investments, LLC.................. ownership........... ....100.000 |Nationwide Mutual Insurance Company.......... | ccccveurenne
0140... | Nationwide..........ccoerrerrnerrerereenenns [ v 31-1680808.. [4594833......  ccovereerereenes | O AD Investments, LLC.......c.ccoevvrincerrreiniennn. Nationwide Realty Investors, Ltd.................... ownership........... | ... 60.000 | Nationwide Mutual Insurance Company.......... T
0140... | Nationwide...........coerrereenrrrerrrnenenns [ eoreereereeees 31-1580283.. [4590992......  ccoververeenenees | O ADTV, LLC...ooiere et NWD Investments, LLC........coccoerrvnrrrerieneenens ownership........... ....100.000 |Nationwide Mutual Insurance Company.......... | ccccveeeenne
0140...| Nationwide...........coerrvmrerereererncnrnns [ coveereireeees 52-2227314.. [4287247 ... oo | O AGMC Reinsurance, Ltd.........cccovereuniencneinnns Nationwide Advantage Mortgage Company....[ ownership........... ....100.000 | Nationwide Mutual Insurance Company..........| cccveueenne
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Statement as of June 30, 2016 of the NATIONWIDE LlFE |NSURANCE COMPANY

SCHEDULE Y

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

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

Group Company Federal (US.or Locatio | to Reporting Attorney-in-Fact,| Provide
Code Group Name Code ID Number RSSD CIK International) Name of Parent, Subsidiaries or Affiliates n Entity  [Directly Controlled by (Name of Entity/Person)| Influence, Other)| Percentage| Ultimate Controlling Entity(ies)/Person(s) *
0140... | Nationwide...........cccoverererverrerrerierens [ everrerrernns 42-1011300.. |4287229......[ cccooveeerverierens | Qe ALLIED General Agency Company................ A..... A AMCO Insurance Company...........cccvevererenns ownership........... ....100.000 |Nationwide Mutual Insurance Company..........[ .ccccoevernee
0140...|Nationwide..........ccorrerrevrererrerennes | crverrniniens 42-0958655.. [1677548......[ ccccovivrvrvcreens | Qe ALLIED Group, INC....ccoovverereriercireresiseiseiens A......... A Allied Holdings (Delaware), Inc...........cccccevuee. ownership........... ....100.000 |Nationwide Mutual Insurance Company..........| .ccccoevennee
0140...|Nationwide.........ccccorrerrrvrererreiennes | ceverrsienns 46-4628790.. [4613462......  ccooeivrcvrrereens | Qe Allied Holdings (Delaware), Inc...........cc.coovuee. DE........ A Nationwide Mutual Insurance Company.......... ownership........... ....100.000 |Nationwide Mutual Insurance Company..........| .cccovevernee
0140... | Nationwide.........cccvrvrrrrrrrerreinrennnns 10127...... 27-0114983.. |14288169...... | coecvvvrivrenees | Qe ALLIED Insurance Company of America......... OH....... A, Nationwide Mutual Insurance Company.......... ownership........... ....100.000 |Nationwide Mutual Insurance Company......... | .ccccvevernae

ALLIED Property and Casualty Insurance
0140...] Nationwide 42-1201931.. [4287144 Company ALLIED Group, INC....ccoeververeeieierenieireierians ownership........... ...100.000 |Nationwide Mutual Insurance Company..........
0140...] Nationwide... 42-1527863.. (4287238 ALLIED Texas Agency, Inc.. ..| AMCO Insurance Company.. .. | ownership... ....100.000 |Nationwide Mutual Insurance Company..........
0140...] Nationwide 42-6054959.. (4287153 AMCO Insurance COMpany.........ccceevvrvervennens ALLIED Group, INC......oovveevvrreresieieeeevenn. ownership........... ....100.000 | Nationwide Mutual Insurance Company..........
0140...|Nationwide..........ccoeererrrererreereenes | ceverveiniens 59-1031596.. |4288011...... | ceoevveverereeenes | Qe American Marine Underwriters, Inc................. FL......... A, Nationwide Mutual Insurance Company.......... ownership........... ....100.000 | Nationwide Mutual Insurance Company..........| .cccoevereee.
0140...|Nationwide..........cceeererrrereereereeines | covervenienns 31-1580283.. |4591177......| coovveeeerveenes | Qe Arena District CA, LLC......cocovevvvereicrrierenae OH....... NIA.............. NWD Investments, LLC.........c.cccoovvrevirerreinnnns ownership........... ....100.000 | Nationwide Mutual Insurance Company..........| .ccceeveereee.
........... Ourrrerererersesesessssssssesssssssssssessenss | eonesesienennes | 90-0280710.. [n/a...cceio | ceveveieiivecnes [ O | Arena District Owners Association...................[ OH....... [OTH............ | Other non-Nationwide............ccceervernrreverrenes [M@uiiiicisivcies | cveieviseenn. | Other non-Nationwide...........ocerevvevcverieninns [ 2
0140...|Nationwide..........cccooeererrrereereereeens | eeverveniens 31-1486309.. | 5012277 Ballantrae Woods, LLC.........cccoevvirereiirirennes OH....... Nationwide Realty Investors, Ltd..................... ownership........... ....100.000 | Nationwide Mutual Insurance Company..........| .ccccevereee.
0140...|Nationwide..........cccoeerverrerrereereeinns | e 26-4083207.. 14869447 Berkshire Crossing Development, LLC........... DE........ NorthStar Commercial Development, LLC...... ownership........... ....100.000 | Nationwide Mutual Insurance Company..........| .cccoeveeece.
0140...] Nationwide 31-1184438.. 14594842 Boulevard Inn Limited Liability Company........ OH....... Nationwide Realty Investors, Ltd..................... ownership........... Nationwide Mutual Insurance Company.......... T
0140...] Nationwide... .. |31-1555487.. [ 4593658 Broad Street Retail, LLC...........cccooveevevrrirrrennnee DE........ .| Nationwide Realty Investors, Ltd..................... ownership... Nationwide Mutual Insurance Company.......... T
0140...] Nationwide 20-3624379.. | 4595531 Brooke School Investment Fund, LLC............. DE........ Nationwide Mutual Insurance Company.......... ownership........... Nationwide Mutual Insurance Company.......... -

Limited partner
0140...|Nationwide..........cccoveerrerrereereereeies | e 26-0899413.. | 3730540......  covvvrereereeenes | Qe CHP New Markets Investment Fund, LLC...... OH....... OTH............ Nationwide Mutual Insurance Company.......... nocontrol ... 50.000 | other non-Nationwide..........cccccevvrverrierrernnnn. T
0140...|Nationwide.........cccooerverrerrereereeins | cveerrririennns 20-1618232.. |14595241......  coevveveveereeienes | Qe CNRI-Cannonsport Condominium, LLC.......... OH....... NIA.............. CNRI-Cannonsport, LLC..........cccoeovvvvreerreernnne ownership........... ....100.000 | Nationwide Mutual Insurance Company..........| .cccoeveereee.
0140... | NationWide.........cccovrermrenrrrerrernnnnenns [ eoveereereennes 20-1618232.. [4595045......  ccovvvrerrnrennes | O CNRI- Cannonsport, LLC......c.cocvvvrrnrereerrennees OH....... NIA.............. Nationwide Realty Investors, Ltd..................... ownership........... ....100.000 |Nationwide Mutual Insurance Company.......... | .cocveeeeene
........... Ourrrrrrererennesesessssssssessssessssssessenss | eosessesessnnes | M@uveriseisrienes [M@icieieiinns | eecveieisiisiinnes [ O | Co-Investment Fund, LLC.........ccocoevcevveeenen | DE...oo. [ OTH.............. | Other non-Nationwide..........ccccvvverernrrvreirnnes [ M@ | cveiennnieen. | Other non-Nationwide...........ovverevevrererinninns [ 2o
0140... | NationWide..........ccovrrrrrenrrrerrirnnnnenns [ eveereereennes 31-1579973.. [2998688...... | ..covvvrernrnnes | O COLHOC Limited Partnership.........cccocveurenne OH....... NIA............. NRIArena, LLC.......oveeerrrrerecresere e ownership.......... | voeea. 30.757 | Other non-Nationwide..........cccovurvrerenrerrereenenns A
0140...| Nationwide...........covrrrmrerreerrerninnenns 29262...... 74-1061659.. [4288057...... | ccovvrrerrmrnns | Qe Colonial County Mutual Insurance Company.. | TX........ A Other non-NationWide..........cc.veeverrerrereirerenen. CONract....coeeeeees | cevrerrereeennns Other non-Nationwide..........c.coverveernrnrereiennns A
........... rveerrrrersenrnesseessssssssesssssessssssssenss | eeneesneienennes | 45-4901238.. (/@i | v [ O, | Columbus Arena Management, LLC............... [OH....... [OTH............ | Other non-Nationwide..........c.cccrvrrmrnrrrrnrnnes [M@eriiieieinivcinns | cvviernninene. | Other non-Nationwide...........ovevvvvevvrvrniinrinnes [ 2
Continental/NRI North Shore Investments,
0140... | Nationwide..........ccovreerrenrrrerrernenenns [ eoveereernennnes 04-3750770.. [4595951......  cecoverererrmennes | Qe Continental/North Shore I, LP.....ccoovvvvrvnrenee OH....... NIA............. LLC ownership........... ....100.000 |Nationwide Mutual Insurance Company.......... | coccveerenne
Continental/NRI North Shore Investments,

0140... | Nationwide..........ccovrrvrrenrrrerrirnenenns [ ereereereenees 20-0366090.. [3327212......  coevrereernennes | O Continental/North Shore Il L.P.........ccccccoeeee. DE........ NIA............ LLC ownership........... ....100.000 |Nationwide Mutual Insurance Company.......... | .ccccveereene

Continental/NRI North Shore Investments,
0140...| Nationwide 20-0142724.. (4588177 ... | covveverernennes | O LLC OH....... NIA............ Nationwide Realty Investors, Ltd..................... ownership.......... | voo... 50.500 | Nationwide Mutual Insurance Company.......... | P
0140...| Nationwide 68-0066866.. [ 4288178 Crestbrook Insurance Company............ccc....... OH....... A Nationwide Mutual Insurance Company.......... ownership........... ....100.000 |Nationwide Mutual Insurance Company..........
0140...| Nationwide... 31-1486309.. [ 4590255 Crewville, Ltd.......ccooreerirrienne .[OH...... .. | Nationwide Realty Investors, Ltd .. | ownership... ....100.000 |Nationwide Mutual Insurance Company..........
0140...| Nationwide 42-1207150.. | 4287162 Depositors Insurance Company...........c..ccc...... A...... ALLIED Group, INC....ccevevenrereieirncenreneereereeenns ownership........... ....100.000 |Nationwide Mutual Insurance Company..........

Discover Affordable Housing Investment
........... 0ureereereeeeereeeeessessssessessseniesens | everenisneenen | 46-4104813.. |0/acccecccees | oo | O |FUnd [ LLC OH....... |OTH............ | Other non-Nationwide...........c..ccceeervereerrveeece |N@ureciiercvieiens [ veveieicnee. [ Other non-Nationwide.........covcvecviccvieeens [ 200
0140... | Nationwide..........ccoererrrnrrrerrninnnns [ eveereernennes 33-0096671.. [4287694...... | ..covvvrrrrnrnnes | O DVM Insurance AGENCY.........oveveevrreeneereernenns CA..... NIA............. Veterinary Pet Insurance Company................. ownership........... ....100.000 |Nationwide Mutual Insurance Company.......... | coccveurenne
0140...| Nationwide...........coerrvrrnernerreireieeenns 15821...... 47-4523959.. 14890825...... [ oveoveereeeene | Qs Eagle Captive Reinsurance, LLC.................... OH....... A Nationwide Life Insurance Company............... ownership........... ....100.000 | Nationwide Mutual Insurance Company..........| ccccveueenne
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0140...|Nationwide.........ccccerrerrerrererreiennes | cvvernsienns 20-1945276.. 1 4590590...... East of Madison, LLC........cccccoverrervernirreirerns DE........ NIA............. 120 Acre Partners, Ltd.........cccoceeenvnienrennnns ownership.......cc.. | vov.e. 24.910 | Nationwide Mutual Insurance Company.......... | P
0140...| Nationwide 20-1945276.. [4590590...... East of Madison, LLC.........cccoooverrervirnireirerns DE...... NIA............. ND La Quinta Partners, LLC.........cccoevererrennne ownership........... | vo.... 76.090 | Nationwide Mutual Insurance Company.......... T
0140...| Nationwide 42-0618271.. |4569372...... Farmland Mutual Insurance Company............ A..... OTH............ Other non-Nationwide...........cccevrerreirererenn. debti.eie [ e Other non-Nationwide..........cccccvererrrrrerennnn. 2
0140...] Nationwide 75-6013587.. | 4287676...... Freedom Specialty Insurance Company......... OH....... A, Scottsdale Insurance Company ...........ccvevee.. ownership........... ....100.000 |Nationwide Mutual Insurance Company......... | .ccccvevernae
........... 46-4736379.. |n/fa............... GPN-1 Property Owners Association, Inc....... [OH....... [OTH............ | Other non-Nationwide............cccceerververrevervenes [ M@ | cveievirennen. | Other non-Nationwide...........ccvcvcveerverneecveiins [ 2
0140...| Nationwide 20-4939866.. [4590808...... Grandview Yard Hotel Holdings, LLC.............. OH....... NIA.............. NRI Equity Land Investments, LLC.................. ownership........... ....100.000 |Nationwide Mutual Insurance Company.......... | .cccovevernee
0140...|Nationwide..........ccoeereerrerernrerieens | cevrieerienns 20-4939866.. | 4590826...... Grandview Yard Hotel, LLC..........ccccocvvvvvernnee OH....... NIA.............. Grandview Yard Hotel Holdings, LLC.............. ownership........... ....100.000 | Nationwide Mutual Insurance Company..........| .cccceveeece.
0140...| Nationwide 51-0241172.. [ 3582909...... Harleysville Group INC........ccccveverrerererenins DE...... NIA............. Allied Holdings (Delaware), Inc.........c..cccovvuenes ownership........... ....100.000 |Nationwide Mutual Insurance Company.......... | .cccovevernae
0140...] Nationwide 41-0417250.. [4442260...... Harleysville Insurance Company..................... PA........ A, Harleysville Group, INC........cccevuvevevevriierieinns ownership........... ....100.000 | Nationwide Mutual Insurance Company..........| .cccoevereee.
Harleysville Insurance Company of New
0140...] Nationwide 16-1075588.. [4442158...... Jersey NJ........ A Harleysville Group, INC........c.ccovuvevevevvniereinns ownership........... ....100.000 | Nationwide Mutual Insurance Company..........| .cccovveeeee.
0140...] Nationwide..........cccvuerrerrererereerererenns 10674...... 23-2864924.. |4442242....... oo | Qs Harleysville Insurance Company of New York | PA........ A Harleysville Group, INC........c.ccevvvvvevevrnieerernns ownership........... ....100.000 | Nationwide Mutual Insurance Company..........| .cccoeveereee.
0140...] Nationwide 38-3198542.. |4442251...... Harleysville Lake States Insurance Company. | Ml......... A, Harleysville Group, INC........c.ccevuvvveveerrierennns ownership........... ....100.000 | Nationwide Mutual Insurance Company..........| .cccoeveerece.
0140...| Nationwide 23-1580983.. [4440659...... Harleysville Life Insurance Company.............. PA........ A Nationwide Mutual Insurance Company.......... ownership........... ....100.000 |Nationwide Mutual Insurance Company.......... | .ccccveverene
0140...] Nationwide 23-2384978.. |14442288...... Harleysville Preferred Insurance Company..... | PA........ A Harleysville Group, INC........cc.ccoevuviveverrnierennns ownership........... ....100.000 | Nationwide Mutual Insurance Company..........| .cccoeveeeee.
0140...| Nationwide 04-1989660.. (4442372...... Harleysville Worcester Insurance Company....[PA........ A Harleysville Group, INC.......ccovvvrvrveerninrinninns ownership........... ....100.000 |Nationwide Mutual Insurance Company.......... | .cocveeeeene
0140...] Nationwide 32-0051216.. |1 4596903...... Hideaway Properties Corp........cccocvevvvvvrrrnnnns CA... OTH............ Nationwide Realty Investors, Ltd..................... ownership.......c... | vo.... 50.000 | Nationwide Mutual Insurance Company.......... T
0140...| Nationwide 31-0871532.. [4288020...... Insurance Intermediaries, INC.......cc.cocvverrerrrenne OH....... A Nationwide Mutual Insurance Company.......... ownership........... ....100.000 |Nationwide Mutual Insurance Company.......... | cocveereenne
0140... | NationWide..........ccovrrrrrenrrrerrernnnnenns [ eoveereerernnes 31-1486309.. [4097802...... | cooverrererrmrnnes | O Jerome Village Company, LLC..........ccocovvrrenne OH....... NIA............. Nationwide Realty Investors, Ltd..................... ownership........... ....100.000 | Nationwide Mutual Insurance Company.......... | .coccvvereene
Jerome Village Master Property Owners
........... 0ueeereeeerereeeeseeesseseessseseessesessenees | evveeeinnienens | 46-2974590.. [ Nfa..evcveieis [ oo [ O, | Association, Inc. OH....... |OTH............ | Other non-Nationwide...........c..ccceerreereereveeece |N@ureciiercveeiens [ eereieiennee. [ Other non-Nationwide...........coovevecvveecveeieens [ 200
Jerome Village Residential Property Owners
........... 0ureereeerereeeeeeseeesseseessseseessssesenees | evveeennienens | 46-2956640.. [ N/a..evecveeeies [ oo [ O, | Association, Inc. OH....... |OTH............ | Other non-Nationwide...........cc.cccoeervereerereeece |M@ureciriercieeiens [ eeveieienee. [ Other non-Nationwide..........coeveevcveeccveeieens [ 200
0140... | Nationwide..........ccovrrrrrenrrrerrrninnnns [ eorrereereennes 31-1486309.. [4590312......  coovereerermrnnes | O JV Developers, LLC........ccocvrnrnrrrrsinrinnins OH....... OTH............ Nationwide Realty Investors, Ltd.................... ownership........... ....100.000 |Nationwide Mutual Insurance Company.......... A
0140...| Nationwide 74-1395229.. [4613350...... Lone Star General Agency, InC......c..cccoovmrenne. TXeoore A Nationwide Mutual Insurance Company.......... ownership........... ....100.000 |Nationwide Mutual Insurance Company.......... | .coccvveeeene
0140...| Nationwide 38-0865250.. (4288187...... National Casualty Company.........c..cccveureurrenne WI........ A Nationwide Mutual Insurance Company.......... ownership........... ....100.000 |Nationwide Mutual Insurance Company.......... | ccccveueenne
0140...| Nationwide AC000920.....14614900...... National Casualty Company of America, Ltd...[ GBR..... [ IA................. National Casualty Company.........ccccccovueurnenne ownership........... ....100.000 |Nationwide Mutual Insurance Company.......... | ccccveereene
0140...| Nationwide 42-1154244.. 12889795...... Nationwide Advantage Mortgage Company....[ IA......... NIA............. AMCO Insurance Company...........cocveereenrenes ownership........... | voo... 87.300 | Nationwide Mutual Insurance Company.......... | P
ALLIED Property & Casualty Insurance
0140...| Nationwide. .. |42-1154244.. 1 2889795.... . | Nationwide Advantage Mortgage Company....| lA......... .| Company ownership.. ..8.470 [Nationwide Mutual Insurance Company..........
0140...| Nationwide 42-1154244.. 12889795...... Nationwide Advantage Mortgage Company....[IA......... Depositors Insurance Company...........cccce.... ownership.....c..... | v 4.230 Nationwide Mutual Insurance Company..........
Nationwide Affinity Insurance Company of
0140...| Nationwide...........courruernerrerreireinnenns 26093...... 48-0470690.. |4288196...... [ .covevverrerrrnrene | Qe America OH....... A Nationwide Mutual Insurance Company.......... ownership........... ....100.000 | Nationwide Mutual Insurance Company..........| cccveeeenne
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0140.. |Nationwide..........ccoeverrerrrererrirrrinnnns 28223..... 42-1015537.. |4288208..... | .cccocvrerrnne. (I, Nationwide Agribusiness Insurance Company|IA......... A, Nationwide Mutual Insurance Company......... ownership.......... ....100.000 |Nationwide Mutual Insurance Company......... | ccccceerrnne
0140.. |NationWIde........ovrrererrerreerrerrieeeerens | cerereereeennes 31-1578869.. | 4288075..... |.covovverrerrennes [0, Nationwide Arena, LLC........ccccovvrirninrnrinnenns OH....... NRIArena, LLC.......ovrierreininereieiecseieenns ownership.......... | ... 90.000 |Nationwide Mutual Insurance Company......... | I
0140.. |NationWide..........cccovererirrrnereenins | e, 20-8670712.. |4288114..... Nationwide Asset Management, LLC............. OH....... Nationwide Mutual Insurance Company......... ownership.......... ....100.000 |Nationwide Mutual Insurance Company......... | cccccerrnee
0140.. [Nationwide........cocrrurerrrriereereirrieneen. 95-0639970.. | 4288217..... Nationwide Assurance Company.................. Wi........ Nationwide Mutual Insurance Company......... ownership.......... ....100.000 |Nationwide Mutual Insurance Company......... | ..cccceeene.
0140.. |Nationwide..........ccooverrerrisrerrirriinnnns 31-1592130.. | 2729677..... Nationwide BankK...........c.ceveererererreinienennnnns OH....... Nationwide Financial Services, Inc................. ownership.......... ....100.000 |Nationwide Mutual Insurance Company......... 2
0140.. | Nationwide.. ... |31-1036287.. | 4288123..... Nationwide Cash Management Company...... OH....... . |Nationwide Mutual Insurance Company ownership... ....100.000 |Nationwide Mutual Insurance Company... .
0140.. | Nationwide..........cccooverrrvereerrirernnen. 31-4416546.. | 3828081..... Nationwide Corporation..............cccccvvvcvrrernenes Nationwide Mutual Insurance Company......... ownership.......... [ ...... 95.200 |Nationwide Mutual Insurance Company......... T
0140.. | Nationwide, 31-4416546.. | 3828081..... Nationwide Corporation............ccccoeeereereereren Nationwide Mutual Fire Insurance Company. |ownership......... | ........ 4.800 |Nationwide Mutual Insurance Company......... | P
0140.. | Nationwide 04-3679407.. | 4286839..... Nationwide Emerging Managers, LLC NWD Investment Management, Inc............... ownership ....100.000 |Nationwide Mutual Insurance Company
Nationwide Exclusive Agent Risk Purchasing
0140.. | Nationwide..........cocoeverriereerrieeiieen | e 05-0630007.. |4288048..... | ...ccoevrrerernne [0SR Group, LLC OH....... NIA............. Insurance Intermediaries, InC..........c.cccveveeee. ownership.......... ....100.000 |Nationwide Mutual Insurance Company......... | ..cceveees
0140.. |Nationwide..........ccoovererrerrrerereenins | e, 31-1667326.. [4286932.... | .cccocvvrrerrene. [0 Nationwide Financial Assignment Company.. |OH....... NIA............ Nationwide Life Insurance Company.............. ownership.......... ....100.000 |Nationwide Mutual Insurance Company......... | ...cccovweee
0140.. | Nationwide..........ccoeerrierererrieriieen | e, 23-2412039.. |4287087..... | .coevervirererns [0SR Nationwide Financial General Agency, Inc..... |PA........ NIA............. NFS Distributors, INC........cccoevvevrrrererriernns ownership.......... ....100.000 |Nationwide Mutual Insurance Company......... | ...
Nationwide Financial Institution Distributors
0140.. | Nationwide..........ccceevvivereerrieriicen | e, 31-1316276.. [4287069..... | .ccocvevernenee [0SR Agency, Inc. DE....... NIA............. NFS Distributors, INC.........cocvverririeereriernns ownership.......... ....100.000 |Nationwide Mutual Insurance Company......... | ..c.ccco...
0140.. | Nationwide..........cccoeereerrirererririirenns 31-6554353.. [4286978..... Nationwide Financial Services Capital Trust.. | DE....... NIA............ Nationwide Financial Services, Inc. ............... ownership.......... ....100.000 |Nationwide Mutual Insurance Company......... | ....cce....
0140.. | Nationwide.. ... | 31-1486870.. | 3828063..... Nationwide Financial Services, Inc .| Nationwide Corporation... .. |ownership... ....100.000 |Nationwide Mutual Insurance Company...
0140.. | Nationwide...........ccouereerriererrirriiennns 52-6969857.. [428699%6..... Nationwide Fund AdVisors...........ccccueveurivnee Nationwide Financial Services, Inc. ownership.......... ....100.000 |Nationwide Mutual Insurance Company......... | ...ccceveee
0140.. | Nationwide..........cocvverviereeriesireen | e 31-1748721.. | 4287050..... | .ccvvverirrrne, [0SR Nationwide Fund Distributors LLC.................. NFS Distributors, INC........ccocvvvvrrrerireiiernns ownership.......... ....100.000 |Nationwide Mutual Insurance Company......... | ..c..ccnve...
0140.. |Nationwide..........ccoovererrerrrerereenins | e, 31-0900518.. [4287041..... | .ccovervrrernne. [0 Nationwide Fund Management LLC............... DE....... NIA............ NFS Distributors, INC.........cccovvererriireirirnns ownership.......... ....100.000 |Nationwide Mutual Insurance Company......... | ...ccconvnee
0140.. | Nationwide.........coceverrerrerierrieriinnnns 23760..... 31-4425763.. [4287957..... | oo, [0, Nationwide General Insurance Company....... OH....... A, Nationwide Mutual Insurance Company......... ownership.......... ....100.000 |Nationwide Mutual Insurance Company........ | .ecoeerrenee
0140.. |NationWide..........ccoovererrerreerienes | e, 31-1570938.. [4286398..... | .cccocvrrerrrne. (I, Nationwide Global Holdings, Inc.................... OH....... NIA............. Nationwide Corporation............ccccccvuerrverivennes ownership.......... ....100.000 |Nationwide Mutual Insurance Company......... | .cccccrrnee
0140.. |NationWide..........ccoovererrerreeseenies | e, 04-3732385.. [4286857..... Nationwide Global Ventures, Inc.................... DE....... Nationwide Asset Management Holdings, Inc.| ownership.......... ....100.000 |Nationwide Mutual Insurance Company......... | .cccccerrnee
0140.. | Nationwide..........cccovvrrerrerreiririinnnns 10070..... 31-1399201.. {2839398..... Nationwide Indemnity Company..................... OH....... ... | Nationwide Mutual Insurance Company......... ownership.......... ....100.000 |Nationwide Mutual Insurance Company........ | ..cocevene.
0140.. | Nationwide..........cccouerrerrrererrirrriennns 25453..... 95-2130882.. [4287180..... Nationwide Insurance Company of America.. [Wi........ .. |ALLIED Group, INC. ...covevirrieiirriiereiseieienns ownership.......... ....100.000 |Nationwide Mutual Insurance Company......... | .cccccvrnee
0140.. | Nationwide.........cocoverrerrerieiririinenns 10948..... 31-1613686.. [4287966..... Nationwide Insurance Company of Florida.... | OH....... Nationwide Mutual Insurance Company......... ownership.......... ....100.000 |Nationwide Mutual Insurance Company......... | .ccoceeene.
0140.. |NationWide..........ccoovererrerrrerereenies | e 41-2206199. |4286950..... Nationwide Investment Advisors, LLC............ OH....... Nationwide Life Insurance Company ownership. ....100.000 |Nationwide Mutual Insurance Company.
0140.. |Nationwide..........ccoovererrerrrerereenes | e 73-0988442.. |4286923..... | .ocevrrrerrnnns (I Nationwide Investment Services Corporation |OK....... NIA............. Nationwide Life Insurance Company.............. ownership.......... ....100.000 |Nationwide Mutual Insurance Company......... | .cccccrrnee
Nationwide Life and Annuity Insurance
0140.. |Nationwide..........ccooverrrrriererieriinnnns 92657..... 31-1000740.. | 2995098..... | .cevrrrrrerrnnes [0, Company OH....... A, Nationwide Life Insurance Company.............. ownership.......... ....100.000 |Nationwide Mutual Insurance Company......... | cccccerenee
0140.. [Nationwide........cocrrurererreereereirnienenn. 66869..... 31-4156830.. | 2819288..... | .ceovverrrrrerns (S Nationwide Life Insurance Company.............. OH....... RE....coun. Nationwide Financial Services, Inc................. ownership.......... ....100.000 |Nationwide Mutual Insurance Company......... | ..ccccoveene.
Nationwide Life Tax Credit Partners 2002-A,
0140.. NationWide.........ocrrurererrrereereieeeneens | creereeeeenees 13-4212969.. [4596127..... | cceovvereereennne (T LLC OH....... NIA............ Nationwide Life Insurance Company.............. [0)(31:T SRS IS 0.010 | Nationwide Mutual Insurance Company......... 2
Nationwide Life Tax Credit Partners 2002-B,
0140.. |NationWide.........ocrrurererreereerrieeenens | ceeereeeeenees 01-0749754.. | 4595960..... | .eovvererrennes (S LLC OH....... NIA............. Nationwide Life Insurance Company.............. (011317 SR IS 0.010 | Nationwide Mutual Insurance Company......... 2
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Nationwide Life Tax Credit Partners 2003-A,

0140...|Nationwide...........cocverererrerrerrerisrens [ everrerrernns 54-2113175.. [4596127...... | ccovverrrerrernn. [0 LLC OH....... NIA............ Nationwide Life Insurance Company............... Other....ocervereees | v 0.010 |Nationwide Mutual Insurance Company.......... 2
Nationwide Life Tax Credit Partners 2003-B,

0140... | Nationwide...........cocverererrerrerrerierens [ everrerennns 58-2672725.. [4596163......  .ccvverrrerernnn. [0 LLC OH....... NIA............ Nationwide Life Insurance Company............... Other....ccververeees | v 0.010 |Nationwide Mutual Insurance Company.......... 2
Nationwide Life Tax Credit Partners 2004-A,

0140... | Nationwide...........coeverrererrrrrerrersnens [ eovrererrennns 20-0382144.. [4596707......| ccovrerrrrrrerrns [0 LLC OH....... NIA............. Nationwide Life Insurance Company............... Other..eerereens | v 0.010 |Nationwide Mutual Insurance Company.......... S
Nationwide Life Tax Credit Partners 2004-B,

0140... | Nationwide...........cocververerrrrrerrernrens [ v 20-0745944.. [4596211...... covverrrrrrernnn. [0 LLC OH....... NIA.............. Nationwide Life Insurance Company............... Other....ocerereens | v 0.010 [Nationwide Mutual Insurance Company.......... 2
Nationwide Life Tax Credit Partners 2004-C,

0140...|Nationwide..........cccooeereerrereereereeees | eoverrrsinnns 20-0745965.. |14596239......  c.oeverrrrerrne. O LLC OH....... NIA.............. Nationwide Life Insurance Company............... Other....oveveviiens | e 0.010 | Nationwide Mutual Insurance Company.......... 2
Nationwide Life Tax Credit Partners 2004-D,

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

0140... | Nationwide...........cocverrererrrrrerrersnens [ evrereirenenes 20-1128472.. [4596350...... | covverrrrrrirens [0 LLC OH....... NIA.............. Nationwide Life Insurance Company............... Other...cerereess | e 0.010 [Nationwide Mutual Insurance Company.......... 2
Nationwide Life Tax Credit Partners 2004-F,

0140...|Nationwide..........cccoverveviereeriereenns | creerreiriennns 20-1918935.. | 3318117 ... | e O LLC OH....... NIA.............. Nationwide Life Insurance Company............... Other....cveevveens | e 0.010 | Nationwide Mutual Insurance Company.......... 2
Nationwide Life Tax Credit Partners 2005-A,

0140...|Nationwide..........cccoveerverrereereerierns | cveerreisiennns 20-2303694.. | 4596369......  ..cevvrerrernnrne. O LLC OH....... NIA............. Nationwide Life Insurance Company............... Other.....cocveeviens | e 0.010 | Nationwide Mutual Insurance Company.......... 2
Nationwide Life Tax Credit Partners 2005-B,

0140... | Nationwide...........coererrrerrrrrerrernnenns [ evrereeernnes 20-2303602.. [4596378...... | coorvrrrrrrirnns [0 LLC OH....... NIA.............. Nationwide Life Insurance Company............... [o)(3 =TSRRI IS 0.010 [Nationwide Mutual Insurance Company.......... R
Nationwide Life Tax Credit Partners 2005-C,

0140... | NationWide...........covrrrrrenrnrerrernennenns [ eoreereeeennnes 20-2450960.. [ 4596387 ...... | covrrrrerrrrrirnes [0 LLC OH....... NIA............. Nationwide Life Insurance Company............... [o)(3 11 SRR IS 0.010 [Nationwide Mutual Insurance Company.......... R
Nationwide Life Tax Credit Partners 2005-D,

0140... | NationWide..........ccovrrrerenrrrerrirnrnnenns [ eveereereennes 20-2451052.. [4596396...... | ccovvrrerrrrrernes [0 LLC OH....... NIA............. Nationwide Life Insurance Company............... [o)(31=T SRR IS 0.010 [Nationwide Mutual Insurance Company.......... A
Nationwide Life Tax Credit Partners 2005-E,

0140...|Nationwide..........c.coeerverrereererereeens | e 20-2774223.. |14596408......  ..ccvveverrerneee. O LLC OH....... NIA............. Nationwide Life Insurance Company............... Other.....coceeveens | e 0.010 | Nationwide Mutual Insurance Company.......... 2
Nationwide Life Tax Credit Partners 2007-A,

0140... | Nationwide..........ccovrerrrenrrrerrrnenenns [ eovrereernennes 21-1288836.. [4596426...... | ..covvovrerrrrinn. (S LLC OH....... NIA............. Nationwide Life Insurance Company............... Other. e | e 0.010 [Nationwide Mutual Insurance Company.......... R
Nationwide Life Tax Credit Partners 2009-A,

0140...| Nationwide..........ccoeervererereerrereeens | e 26-3427373.. |14596435......  c.cevverereae. O LLC OH....... NIA............. Nationwide Life Insurance Company............... Other.....coceeveer | cevnes 0.010 | Nationwide Mutual Insurance Company.......... Y
Nationwide Life Tax Credit Partners 2009-B,

0140... | Nationwide...........coerrerrenrrrerrreenenns [ eovrereerrenees 26-3427435.. [4596444......] oo (S LLC OH....... NIA............. Nationwide Life Insurance Company............... Other. s | e 0.010 [Nationwide Mutual Insurance Company.......... A
Nationwide Life Tax Credit Partners 2009-C,

0140...|Nationwide.........c.ceooererrrerrerierierns | e 26-3427479.. 14596499......] oo O LLC OH....... NIA............. Nationwide Life Insurance Company............... Other.....coceevvven | cevines 0.010 | Nationwide Mutual Insurance Company.......... Y
Nationwide Life Tax Credit Partners 2009-D,

0140... | Nationwide..........ccovrrerrenrrrirrirnenrnns [ v 26-3427525.. [4596510...... | coverrrerrerrenns [0 LLC OH....... NIA.............. Nationwide Life Insurance Company............... Other. .o | e 0.010 [Nationwide Mutual Insurance Company.......... A
Nationwide Life Tax Credit Partners 2009-E,

0140...| Nationwide.........c.ceooererrrerrerierieins | coverrririens 26-4737055.. 14596529...... ] c.ocvevrrrae. O LLC OH....... NIA............. Nationwide Life Insurance Company............... ownership........... ....100.000 | Nationwide Mutual Insurance Company..........| .ccccevneeee.
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Nationwide Life Tax Credit Partners 2009-F,
0140...|Nationwide...........cocverererrerrerrerisrens [ everrerrernns 26-4737157.. (4596547 ......  ccovverrrrrernn. [0 LLC OH....... NIA............ Nationwide Life Insurance Company............... ownership........... ....100.000 |Nationwide Mutual Insurance Company..........| .ccccoerennee
Nationwide Life Tax Credit Partners 2009-I,
0140... | Nationwide...........cocverererrerrerrerierens [ everrerennns 27-1362364.. [4596622......  ..ccvvrrrerrernnn. [0 LLC OH....... NIA............ Nationwide Life Insurance Company............... Other....ccververeees | v 0.010 |Nationwide Mutual Insurance Company.......... 2
Nationwide Life Tax Credit Partners No. 1,
0140... | Nationwide...........coeverrererrrrrerrersnens [ eovrererrennns 45-0469525.. | 3779811...... [ cooverrererennne [0 LLC OH....... NIA............. Nationwide Life Insurance Company............... Other..eerereens | v 0.010 |Nationwide Mutual Insurance Company.......... S
0140...| Nationwide...........cceeererrrreerrecrereinnns 42110...... 75-1780981.. [4287984......] c.coovverrrernne [OOSR Nationwide LIoyds.........cccoceeervevereeceiiieerne TX. A, 117 FO OO OURRTR contract.........coooe. [ cevrvcrereinnnn Nationwide Mutual Insurance Company.......... 2
0140... | Nationwide...........coeverererrerrerrersnens [ everrerrennns 42-1373380.. |4287210...... [ ccoveerrrrrerennns [0 Nationwide Member Solutions Agency Inc...... A..... NIA............. ALLIED Group, INC....ccoevrereererrierersrersieieninns ownership........... ....100.000 | Nationwide Mutual Insurance Company.......... | .ccccvevernae
0140...|Nationwide..........ccoeerevrrerierrereenes | cevervrinienns Nan. 4597094.....  covevverireinne (0TS Nationwide Mutual Capital I, LLC.................... DE........ NIA.............. Nationwide Mutual Capital, LLC..................... ownership........... ....100.000 | Nationwide Mutual Insurance Company..........| .cccoevereee.
0140...|Nationwide..........cccoveerverrereerrereesnns | covervririenns 75-3191025.. |14595269......  c.oevveverrererne. (0TS Nationwide Mutual Capital, LLC...................... OH....... NIA............. Nationwide Mutual Insurance Company.......... ownership........... ....100.000 | Nationwide Mutual Insurance Company..........| .cccoeveereee.
0140...] Nationwide..........cccvvereerrererrereererernns 23779...... 82-0549218.. 13828090......  c.oevvererrrrereee. O Nationwide Mutual Fire Insurance Company.. | OH....... OTH............ Other non-Nationwide............cccoevvererrereerernnnnn, (111 TSR ERUSR Other non-Nationwide............cccocveereererrerennee. 2
0140...] Nationwide..........cccvurrrerrererereerererans 23787...... 31-4177100.. | 3828072......  cocevverrrrerree. [0S Nationwide Mutual Insurance Company.......... OH....... UIP....ocone. Other non-Nationwide..........cccccoevvevrirererenennnns 111 TOSRU IRUSR Other non-Nationwide............cccccveereererrerennee. 2
0140...|Nationwide..........cccooeerevrrererreereeens | coeervrinienns 34-2012765.. |4288084......  c.ccvveverrnee. O Nationwide Private Equity Fund, LLC.............. OH....... NIA............ Nationwide Mutual Insurance Company.......... ownership........... ....100.000 | Nationwide Mutual Insurance Company..........| .cccoeveeeee.
Nationwide Property and Casualty Insurance
0140...] Nationwide..........cccvuerrerrererrerierernrnns 37877...... 31-0970750.. |14287993......] ceoevvererrererne. O Company OH....... A, Nationwide Mutual Insurance Company.......... ownership........... ....100.000 | Nationwide Mutual Insurance Company..........| .cccoeveereee.
0140...|Nationwide..........cccooeerverrerrerrereenns | cveerrniriens 31-1486309.. |4288105......  coevvererreree. O Nationwide Realty Investors, Ltd..................... OH....... NIA.............. Nationwide Mutual Insurance Company.......... ownership.......c... | ..... 96.800 | Nationwide Mutual Insurance Company.......... T
0140...|Nationwide..........cccooeerverrerreriereeiens | cverrreisienns 31-1486309.. |14288105......  ccevverrrerree. O Nationwide Realty Investors, Ltd..................... OH....... NIA............. Nationwide Indemnity Company............c......... ownership.......c... | veveeee. 3.200 | Nationwide Mutual Insurance Company.......... T
0140...|Nationwide.........cccoveerverrereeriereeins | cevrrveirienns 31-1486309.. |14590264......  ..ccvcvvrrrnnee. O Nationwide Realty Management, LLC............. OH....... NIA.............. Nationwide Realty Investors, Ltd..................... ownership........... ....100.000 | Nationwide Mutual Insurance Company..........| .cccoeveeeee.
0140... | NationWide..........ccovrrrrrrenrrrerrernnnnenns [ eoveereereennnes (17 P 4288066...... | ceeererrerrirerens [0 Nationwide Realty Services, Ltd...........cccnrvnee. OH....... NIA............. Nationwide Mutual Insurance Company.......... ownership........... ....100.000 |Nationwide Mutual Insurance Company.......... | .coccveveeenne
0140...|Nationwide..........cccoververrereeriereeinns | ceeerreiniennns 73-0948330.. |4287096......| ..covvrrrrrrrreee. O Nationwide Retirement Solutions, Inc.............. DE........ NIA............. NFS Distributors, INC........cccocovvererriererrerennnn. ownership........... ....100.000 | Nationwide Mutual Insurance Company..........| .cccoeveeeee.
0140... | NationWide..........ccovrrrrrenrnrerrernennenns [ eveereereennes 36-2434406.. [4287078......| covvrrrrrrrrernns [0 Nationwide Securities, LLC.........ccoccvevrrrrnnnn OH....... NIA............. NFS Distributors, INC........c.courrerrrrnernrerrireinienns ownership........... ....100.000 |Nationwide Mutual Insurance Company.......... [ cocvveeenne
0140... | NationWide.........cccovrererenrnrereernnnnenns [ eveereereennes 31-4177100.. [4288093...... | oo [0 Nationwide Services Company, LLC............... OH....... NIA.............. Nationwide Mutual Insurance Company.......... ownership........... ....100.000 |Nationwide Mutual Insurance Company.......... | coccveeeeene
0140... | NationWide..........ccovrrrrrenrrrerrerninnenns [ eoreereereennes 27-0743545.. [4564041.....] ccovvvrrrrrrernes [0 Nationwide Tax Credit Partners 2009-G, LLC.[OH....... NIA.............. Nationwide Mutual Insurance Company.......... [o)(3 11 SRR IS 0.010 [Nationwide Mutual Insurance Company.......... T
0140... | Nationwide...........coererrrenerrerrerneneenns [ eoveereereenes 27-0768791.. [4596891...... | covvvrerrrrrerns (S Nationwide Tax Credit Partners 2009-H, LLC. [ OH....... NIA............ Nationwide Mutual Insurance Company.......... ownership........... ....100.000 |Nationwide Mutual Insurance Company.......... | ccccveerenne
0140... | Nationwide...........covrrerrnrrrerrrninenns [ ereereereennes 46-1952215.. | 4596556...... [ .covoeverrereirrenne [0 Nationwide Tax Credit Partners 2013-A, LLC. [ OH....... NIA............. Nationwide Life Insurance Company............... ownership.....c..... | v 0.010 [Nationwide Mutual Insurance Company.......... T
0140... | Nationwide..........ccovrrrreenerrerrrnennnns [ eoveereereenes 46-1971926.. | 4596592...... [ ccovovverrerrirnnne [0 Nationwide Tax Credit Partners 2013-B, LLC. [ OH....... NIA............ Nationwide Life Insurance Company............... ownership.....c..... | v 0.010 [Nationwide Mutual Insurance Company.......... T
0140... | Nationwide..........ccovrrerrenrrrrrerneneenns [ eovrereereenees 20-5976272.. [4595410...... | covvrrrerrrrrernns [0 Nationwide Ventures, LLC.......cc.cocvvvvrnrrrnnns OH....... NIA............. Nationwide Mutual Insurance Company.......... ownership........... ....100.000 |Nationwide Mutual Insurance Company.......... | ccccveureene
0140... | Nationwide..........ccoerrerreerrrerrrnerenns [ eoreereereeees 11-3651828.. |4588168...... [ ..covvrrerrrnnnne [0 ND La Quinta Partners, LLC.........cccovnrurrrenenne DE........ NIA............. Nationwide Realty Investors, Ltd.................... ownership........... | ...... 95.000 | Nationwide Mutual Insurance Company.......... T
0140... | Nationwide..........ccovrerrrenrrrrrernenenns [ eorrereereeees [0S 4286866...... | oo [0 Newhouse Capital Partners Il, LLC................. DE........ NIA............. Nationwide Global Ventures, Inc............cc....... ownership........... | ...... 99.000 | Nationwide Mutual Insurance Company.......... T
0140... | Nationwide..........ccoerrerrenenrereireineenns [ v [0 S 4286679...... oo (S Newhouse Capital Partners, LLC.................... DE....... NIA.....ccc...... NWD Investment Management, Inc................. ownership......c.. | voeeee 19.000 [Nationwide Mutual Insurance Company.......... T
0140...| Nationwide..........ccoerrrrrenrrrerernennnns [ eoveereerninnes [0S 4286679...... oo (S Newhouse Capital Partners, LLC.................... DE........ NIA............ Nationwide Mutual Insurance Company.......... ownership.......... | voe... 70.000 | Nationwide Mutual Insurance Company.......... T
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0140...|Nationwide.........ccccerrerrerrererreiennes | cvvernsienns [0 S 4286679......  ccoeerirereienns (0T Newhouse Capital Partners, LLC.................... DE........ NIA............. Nationwide Mutual Fire Insurance Company.. [ownership........... | ...... 10.000 [Nationwide Mutual Insurance Company.......... | P
0140...|Nationwide..........ccorrerrevrererrerennes | crverrniniens 38-3660659.. |4287032......  coevererrrrrernes (0 NFS Distributors, INC........ccccvevvrrcivererieeirennns DE........ NIA.....c..... Nationwide Financial Services, Inc. ................ ownership........... ....100.000 |Nationwide Mutual Insurance Company..........| .ccccoevennee
0140... | Nationwide...........cccverererrrrrerrerinrens [ everreirenenns 14-1892640.. | 4596677......[ cccvoererrrerennne [0 NHT Xl Tax Credit Fund, LLC..........ccceevnnee. DC........ NIA............. Nationwide Life Insurance Company............... ownership........... | ... 49.990 [Nationwide Mutual Insurance Company.......... T
0140... | Nationwide...........cocverrererrrrrerrerisnens [ eoverrerrerenns 14-1892640.. |4596677......[ ccovoevrrrerennne [0 NHT Xl Tax Credit Fund, LLC..........ccccevvennee. DC....... NIA............. Nationwide Assurance Company ................... ownership........... | vo..... 25.000 | Nationwide Mutual Insurance Company.......... T
0140...|NationWide.........cccoovrerrrvrererreiennes | cererrniniens 14-1892640.. [4596677.....[ ccovvvrerrranns O NHT Xl Tax Credit Fund, LLC..........cccceeunnee. DC....... NIA......c..... Nationwide Mutual Insurance Company.......... ownership.......cc.. | voo.e. 25.000 | Nationwide Mutual Insurance Company.......... | P
0140... | Nationwide...........cocverrererrrrrerrersrens [ evrerererenns 46-3762545.. | 4750442......[ ccovevervirennne [0 NNOVS8, LLC.....coveeceeseeeeseee e OH....... NIA.............. Nationwide Mutual Insurance Company.......... ownership........... ....100.000 |Nationwide Mutual Insurance Company.......... | .cccovevernee
North Bank Condominium Home Owners
........... 0ureeierierienirenienisenienisenisensenieninens | cosvensnnnnnns [ 260351004 [N/aueeiieviins [ v | O, | Association OH....... | OTH............ | Other non-Nationwide...........c.cccouverevreermrreeens [MAuciiiciiiiiiiinins [ | Other non-NationWide........c.cceveeveeneeniiiniinns | 2
0140...|Nationwide..........ccoeererrrererreereenes | ceverveiniens 20-4939866.. |4590817......] c.cvvvererrerrae. O North of Third, LLC......covveveereereeeeeeecesiene OH....... NIA.............. NRI Equity Land Investments, LLC.................. ownership........... ....100.000 | Nationwide Mutual Insurance Company..........| .cccoevereee.
0140...|Nationwide..........cceeererrrereereereeines | covervenienns 26-4083207.. |4590385......  c.oevvererrerren. O Northstar Commercial Development, LLC....... OH....... NIA.............. Nationwide Realty Investors, Ltd..................... ownership.......c... | co.... 50.000 | Nationwide Mutual Insurance Company.......... T
Northstar Master Property Owners
........... (1 ... |61-1753500.. Association, Inc. OH....... . | Other non-Nationwide........... e [D/AL Other non-Nationwide..........c.coocenernnee N2,
0140...|Nationwide..........cccooeereerrerrerierieiens | coeerveinieenns 26-4083354.. Northstar Residential Development, LLC........ OH....... Nationwide Realty Investors, Ltd..................... ownership.......c... | vo.... 50.000 | Nationwide Mutual Insurance Company.......... T
0140...|Nationwide.........cccooerverrereereerieins | cveerrririenns 31-1486309.. |459479%4......  cocevvererrerrae. O NRIArena, LLC.......ccocvvereveereseere s OH....... Nationwide Realty Investors, Ltd..................... ownership........... ....100.000 | Nationwide Mutual Insurance Company..........| .cccoeveereee.
0140...|Nationwide..........ccoeereerrereereereeinns | coveirnisienas 31-1486309.. |4594815......  ccevvererrererae. O NRI Brooksedge, LLC........ccovvvrvvrreririernns OH....... Nationwide Realty Investors, Ltd..................... ownership........... ....100.000 | Nationwide Mutual Insurance Company..........| .cccoevereee.
0140...|Nationwide..........cccoververrereerierieinns | coeerreirienns 31-1486309.. |14595027......  coevvererrerree. [0 TR NRIBuUilders, LLC.........ccovvevverrereereeiciseiens OH....... Nationwide Realty Investors, Ltd..................... ownership........... ....100.000 | Nationwide Mutual Insurance Company..........| .cccoevuereee.
0140...|Nationwide..........cccoeerverrerrerierieinns | cverrveisienns 31-1486309.. |4590246......] ..covevrvrernnee. O NRI Communities/Harris Blvd., LLC................ OH....... Nationwide Realty Investors, Ltd..................... ownership........... ....100.000 | Nationwide Mutual Insurance Company..........| .cccoeveereee.
0140...|Nationwide..........cccoveerrerrereereereeies | e 31-1486309.. |14590282......  c.cevvererrerrree. O NRI Cramer Creek, LLC........ccovevevvirerrirernns OH....... Nationwide Realty Investors, Ltd..................... ownership........... ....100.000 | Nationwide Mutual Insurance Company..........| .cccoeveereee.
0140...|Nationwide.........cccooerverrerrereereeins | cveerrririennns 20-4939866.. | 4590460......] ..ccvvvrvrernnne. O NRI Equity Land Investments, LLC.................. OH....... Nationwide Realty Investors, Ltd..................... ownership.......c... | vo.... 80.000 | Nationwide Mutual Insurance Company.......... T
0140... | NationWide.........cccovrermrenrrrerrernnnnenns [ eoveereereennes 26-0212217.. [45903%...... | covvorrrrrrrrnns [0 NRI Equity Tampa, LLC.......cooverrrrrrrrrrirrinnns OH....... Nationwide Realty Investors, Ltd..................... ownership........... ....100.000 |Nationwide Mutual Insurance Company.......... R
0140...|Nationwide..........cccoeerverrereereereeins | e 31-1486309.. |4590376......  c.cevererrrrree. O NRI Maxtown, LLC..........cceververiereeereereeiennns OH....... Nationwide Realty Investors, Ltd..................... ownership........... ....100.000 |Nationwide Mutual Insurance Company.......... 2
0140... | NationWide..........ccovrrrrrenrrrerrirnnnnenns [ eveereereennes 30-4939866.. [4590406...... | .coovrrrerrrrrern. [0 NRI Office Ventures, Ltd.........ccccvvrerererrerninnns OH....... Nationwide Realty Investors, Ltd..................... ownership........... ....100.000 |Nationwide Mutual Insurance Company.......... | coccveereeene
0140... | NationWide.........cccovrrrrrenrrrereinnnnenns [ eveereereennes 31-1486309.. [4596912......  ccovvvrerrrrrerns [0 NRI Telecom, LLC.......cooveverrereenrireieees OH....... NWD Investments, LLC........cccovrvrnrrernrennenens ownership........... ....100.000 | Nationwide Mutual Insurance Company.......... | .coccveereeene
0140...| Nationwide...........courrvmrnrnrerrerninnenns 31-1486309.. [ 4590349 NRI-Rivulon, LLC.......ovveveireerrireeiesiseireieinns OH....... Nationwide Realty Investors, Ltd..................... ownership........... ....100.000 |Nationwide Mutual Insurance Company..........
0140...| Nationwide... .. | 26-4083354.. | 4869456 NS Developers, LLC .|OH....... .| Northstar Residential Development, LLC........ ownership.... ....100.000 |Nationwide Mutual Insurance Company..........
0140... | Nationwide..........ccovrrerrenrrrerrerneneenns [ eoreereerniees 45-3123274.. |14595438.....[ oo [0 NTCIF-2011 Georgia State Investor, LLC....... OH....... Nationwide Property and Casualty Company. [ownership........... ....100.000 |Nationwide Mutual Insurance Company.......... | coccveereene
0140... | Nationwide..........ccoerrrrrenrrrerrrnineenns [ eorrereerrennes 90-0729552.. [4596695...... | .ovvrrererrrerns [0 NTCIF-2011, LLC..ooere e OH....... Nationwide Life Insurance Company............... ownership........... | voo... 50.000 | Nationwide Mutual Insurance Company.......... T
0140... | Nationwide...........coerrrrrererrerrrninenns [ eoreereernenes 90-0729552.. [4596695...... | .covvrrerrrrrerns (S NTCIF-2011, LLC..ooereerereieeecseereeeieenne OH....... Nationwide Mutual Fire Insurance Company.. [ownership........... | ...... 50.000 | Nationwide Mutual Insurance Company.......... T
0140... | Nationwide...........coerrerrenrrrerrrnenenns [ v 27-4700627.. [4596716...... | covververerreenns [0 NTCP 2011-A, LLC....orerereeereeeees OH....... Nationwide Life Insurance Company............... Other. .o | e 0.010 [Nationwide Mutual Insurance Company.......... T
0140... | Nationwide..........ccoerrerrenrrrerrereinnnns [ eoveereernennes 46-0741029.. |4464703......[ cooovrrrrreenne (S NTCP 2012-A, LLC....ovvrrrereerrreeeeees OH....... Nationwide Life Insurance Company............... Other. s | e 0.010 [Nationwide Mutual Insurance Company.......... T
0140... | Nationwide..........coerrrreenerrereirnenenes [ v 46-3309896.. | 4586164...... [ ..coovrierrrrnnne [0 NTCP 2013-C, LLC...overerereeiecreieenae OH....... Nationwide Life Insurance Company............... Other. ..o | e 0.010 [Nationwide Mutual Insurance Company.......... T
0140... | Nationwide...........coerreernrrrerrirnenenns [ eoreereereeees 46-4111078.. | 4596743......[ oo [0 NTCP 2014-A, LLC.....vverrrereeeereeeeees OH....... Nationwide Life Insurance Company............... Other. s | e 0.010 [Nationwide Mutual Insurance Company.......... T
0140... | Nationwide...........covrrrrmrnrreerrerrinnenns 47-1404116.. | 4802734 NTCP 2014-B, LLC.....oovevrerrreeerereeeeeens OH....... Nationwide Life Insurance Company............... ownership........... ....100.000 |Nationwide Mutual Insurance Company..........
0140...| Nationwide... ... |47-1413242.. 14809948 NTCP 2014-C, LLC.. ... |OH....... .| Nationwide Life Insurance Company.... ..| ownership... ....100.000 |Nationwide Mutual Insurance Company..........
0140... | Nationwide...........coerrrrrrrrrrerrireinnenns 47-3909345.. 14869483 NTCP 2015-A, LLC.....vvrrrerrreeerereeeeeens OH....... Nationwide Life Insurance Company............... ownership........... ....100.000 |Nationwide Mutual Insurance Company..........
0140...| Nationwide..........coerrerrrenenrerernennnns [ v 47-4148470.. 14890807 ...... [ coveverrrrerennne [0 NTCP 2015-B, LLC.....coovvereerrrereereireieeeeens OH....... Nationwide Life Insurance Company............... ownership........... ....100.000 |Nationwide Mutual Insurance Company..........| cccveeeenne
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0140...|Nationwide.........ccccerrerrerrererreiennes | cvvernsienns 81-0936428.. | 4966663 NW Private Debt, LLC........cccovvverrerrererscirernns OH....... NIA............. Nationwide Mutual Insurance Company.......... ownership........... ....100.000 |Nationwide Mutual Insurance Company..........[ .ccccoevernee
0140...|Nationwide..........ccorrerrevrererrerennes | crverrniniens 26-1903919.. | 5012295 NW REL LLC...oveeee e DE........ NIA.....c..... Nationwide Mutual Insurance Company.......... ownership........... ....100.000 |Nationwide Mutual Insurance Company..........| .ccccoevennee
0140... | Nationwide...........cccverererrrrrerrerinrens [ everreirenenns 81-2326191.. [ 5011609 NW-442 Ocean, LLC.........cccoevvrrerrerererireinns OH....... NIA............. NW REI(NLIC), LLC...cevvereeeereeeereris ownership........... ....100.000 |Nationwide Mutual Insurance Company..........| .cccovevernee
0140... | NationWide.........cocovrrerrrvierrrnniennes | cereereininnns 46-3654078.. [4593621 NW-Amesbury, LLC........cccoverererrerreiersnireinns OH....... NIA....ccoen. NW-REL LLC....ooereeereessee s ownership........... ....100.000 |Nationwide Mutual Insurance Company......... | .ccccvevernae
0140...|NationWide.........cccoovrerrrvrererreiennes | cererrniniens 81-1263284.. 14960979 NW-Amesbury I, LLC......c.cccovververrerersiirennns OH....... NIA......c..... Nationwide Mutual Insurance Company.......... ownership........... ....100.000 |Nationwide Mutual Insurance Company..........| .cccovevernee
0140... | Nationwide...........cocverrererrrrrerrersrens [ evrerererenns 46-2943666.. | 4594860 NW-Bandera, LLC.......cccocvvrerrrrrerrerererreins OH....... NIA.............. NW REL LLC...ovveeeeeeresse e ownership........... ....100.000 |Nationwide Mutual Insurance Company.......... | .cccovevernee
0140...| NationWide............ceeverervererreereierees [ oo 81-1246932.. [ 4958855 NW-Baseling, LLC.........cccocevereererirererrereinnas OH....... NIA.............. Nationwide Mutual Insurance Company.......... ownership........... ....100.000 | Nationwide Mutual Insurance Company..........| .cccceveeece.
0140... | Nationwide...........cocverrererrrrrerrersnens [ evrrrerrernns 45-5159092.. 14595063 NW-Bayshore, LLC.........cccooevvrerverrererrinninns OH....... NIA............. NW REL LLC...ovrereeeeeesse e ownership........... ....100.000 |Nationwide Mutual Insurance Company.......... | .cccovevernae
0140...] Nationwide 46-2451156.. [4594879 NW-Bee Cave, LLC.........cccovvvvercereeieerieiens OH....... NIA.............. NWREL LLC....overeeceseeeece e ownership........... ....100.000 |Nationwide Mutual Insurance Company..........
0140...] Nationwide... ..|81-1869861.. [ 4984911 NW-Beech, LLC....... .[NW REI, (NMFIC), LLC........ccceon...... ..|ownership... ....100.000 | Nationwide Mutual Insurance Company..........
0140...| Nationwide 47-4999493.. (4902223 NW-Belleview, LLC Nationwide Mutual Insurance Company.......... ownership........... ....100.000 |Nationwide Mutual Insurance Company..........
0140...] Nationwide 46-3707480.. (4593612 NW-Brooklyn, LLC........ccevevverreeerereieieinns NW REL LLC....overeeseceeece e ownership........... ....100.000 | Nationwide Mutual Insurance Company..........| .ccceveeeee.
0140...] Nationwide 46-3968244.. 4591757 NW-Camelback, LLC........cc.cccoorvererercererrrnns OH....... NWREL LLC....oveeeeseeeeee e ownership........... ....100.000 | Nationwide Mutual Insurance Company..........| .cccoeveeeee.
0140...] Nationwide 45-2724980.. (4591690 NW-Cameron, LLC..........cccovveveevvereeeieresieenans OH....... NWREL LLC....oereeseeesee e ownership........... ....100.000 | Nationwide Mutual Insurance Company..........
0140...] Nationwide... .. 181-1211881.. [ 4962151 NW-Castle Rock, LLC...... ..|OH....... . | Nationwide Mutual Insurance Company ..| ownership... ....100.000 | Nationwide Mutual Insurance Company..........
0140...| Nationwide 46-3674167.. | 4595090 NW-Cedar Springs, LLC.........cocovvvrvrrrrrirrenninne OH....... NW REL LLC...oviieierriesiesese e ownership........... ....100.000 |Nationwide Mutual Insurance Company..........
0140...|Nationwide..........cccoeereerrerrereereeinns | cveervresienns 46-3994437.. [4591663...... | cocovvrerreveies | O, NW-Central Station, LLC........c..cccooovvererrrirnnnee OH....... NWREL LLC....oveeeseeeece e ownership........... ....100.000 | Nationwide Mutual Insurance Company..........| .ccceveeeee.
0140... | NationWide..........ccovrerrrenrrrerrernnnnenns [ eveerrereennes 26-0901660.. [4595456...... | .covrrrerrnrennes | O NW-CNC Coppell, LLC......overrrrererrerrirrirnnenns DE........ Nationwide Mutual Insurance Company.......... ownership........... ....100.000 |Nationwide Mutual Insurance Company.......... | coccveerreene
0140...|Nationwide..........cccoveereereereeriereeies | cveerreisienns 81-1285433.. 14961024......  c.ccvvveeereeenes | Qe NW-College Park, LLC.........cccovvvevrrererernas OH....... Nationwide Mutual Insurance Company.......... ownership........... ....100.000 | Nationwide Mutual Insurance Company..........| .cccoeveereee.
0140... | NationWide..........ccovrererenrnrerrernrnnenns [ eoveereereennes 32-0359208.. [4595157......  cooververerrnrnnes | Qe NW-Corvallis, LLC........cervvrrrrirrerrerreersereirnienns OH....... NW REL LLC...oveieereereirerseeseseieessssnesnenns ownership........... ....100.000 |Nationwide Mutual Insurance Company.......... | coccveereenne
0140... | NationWide..........ccovrrrrnrenrrrerrerennnenns [ eoveereereennes 31-1580283.. [4591038...... | ccovrrererrmrnnes | O NWD 205 Vine, LLC.....c.cooveerrerrireereiecennens OH....... NWD Investments, LLC........cccovrernrrrrnrennenens ownership........... ....100.000 | Nationwide Mutual Insurance Company......... | .cocvreeeene
0140... | Nationwide...........covrrrrmrenrrrerrernennenns [ eoreereereennnes 31-1580283.. [4591261...... | cooververerrnrnnes | O NWD 225 Nationwide, LLC.......cccocrvrrvrrrrrrnnne OH....... NWD Investments, LLC........cccovrernrrersrenneens ownership........... ....100.000 |Nationwide Mutual Insurance Company.......... | coccvvereenne
0140... | NationWide...........covrrrmrenrrrerrernennenns [ ereereereennes 31-1580283.. [4591056...... | cooverrerermrnnes | Qe NWD 230 West, LLC.....o.oevvrerrerrrreecenrireins OH....... NWD Investments, LLC........cocovrrrnrrvrsrennenens ownership........... ....100.000 |Nationwide Mutual Insurance Company.......... | .coccveeeeene
0140... | Nationwide..........ccovrrerrenrrrerrrninenns [ eoveereernenes 31-1580283.. [4590545...... | ccoververernrnnes | O NWD 240 Nationwide, LLC.......cccocrvrvrrrerrnnne OH....... NWD Investments, LLC........cccovvernrrrrnrenneens ownership........... ....100.000 |Nationwide Mutual Insurance Company.......... | ccccvevrenne
0140... | NationWide...........covrrerrerrrrerrerernnenns [ eoveereernennes 31-1580283.. [4590273......  cooverrrerrnrnnes | O NWD 250 Brodbelt, LLC........ccvvvverrerrerererrenene OH....... NWD Investments, LLC........cccovrrrnrrvrnrenneens ownership........... ....100.000 |Nationwide Mutual Insurance Company.......... | .coccveeeenne
0140... | Nationwide..........ccovreerrenrrrerrernenenns [ eorrereerrenes 31-1580283.. [4981134......  ccovvvvernreenes | O NWD 250 West, LLC.......ovvverreerereierneireins OH....... NWD Investments, LLC........cccovrrrnrrrrneenreens ownership........... ....100.000 |Nationwide Mutual Insurance Company.......... [ ccoccveurenne
0140...| Nationwide 31-1580283.. [ 4590554 NWD 265 Neil, LLC......vveeeerrereerereieeennireins OH....... NWD Investments, LLC........cccovvrrnrrrrrcennenen. ownership........... ....100.000 |Nationwide Mutual Insurance Company..........
0140...| Nationwide... .. [31-1580283.. [ 4590518 NWD 275 Marconi, LLC... ... |OH....... .|NWD Investments, LLC. ..| ownership... ....100.000 |Nationwide Mutual Insurance Company..........
0140...| Nationwide 31-1580283.. [ 4590563 NWD 295 McConnell, LLC.........cocovvvrrrrinnenee OH....... NWD Investments, LLC........cccovvernrrrrniennenens ownership........... ....100.000 |Nationwide Mutual Insurance Company..........
0140... | Nationwide...........covrrvreenerrerrrnenenns [ v 31-1580283.. [4590509...... | covereerermenees | O NWD 300 Neil, LLC.....cveeereeeeereeeireieeeneireens OH....... NWD Investments, LLC........ccccoerrvnrrrrrieneenen. ownership........... ....100.000 |Nationwide Mutual Insurance Company.......... [ ccccoeereene
0140... | Nationwide..........ccovrerrrenerrerrerninnenns [ eveereereennes 31-1580283.. [4590572......  ccovereererrmrnns | O NWD 300 Spring, LLC......evvreerirerreircereiens OH....... NWD Investments, LLC........cccovvrrnrrrrrieneeens ownership........... ....100.000 |Nationwide Mutual Insurance Company.......... [ ccoccveurenne
0140... | Nationwide..........ccoerrereenereerernenenns [ v 31-1580283.. [4590527 ......| ceovvereerereenes | O NWD 355 McConnell, LLC..........ccocovvrrrrrinrnnee OH....... NWD Investments, LLC........cccoerernrrerienceneens ownership........... ....100.000 |Nationwide Mutual Insurance Company.......... | .ccccueueenne
0140... | Nationwide...........coererrrenerrerrrnenenns [ eorrereernennes 31-1580283.. [4590581...... | ccoverrerermenns | O NWD 425 Nationwide, LLC.......c.cocrvrvrrrnennne OH....... NWD Investments, LLC........cccovvrrnrrrrncenrenens ownership........... ....100.000 |Nationwide Mutual Insurance Company.......... | ccccveurenne
0140... | Nationwide..........ccoerrrerenerrereireenenns [ ereereereiees 31-1580283.. [4590536...... | c.overeerernenees | Qe NWD 500 Nationwide, LLC.......c.cocvvrvrrirneenne OH....... NWD Investments, LLC........cccoereurnrrerreeneeneens ownership........... ....100.000 |Nationwide Mutual Insurance Company.......... | ccccveueenne
0140... | Nationwide..........ccoereerrenerrerrrninenes [ v 31-1580283.. [4591298......  ccovereerereenees | O NWD Arena Crossing, LLC........cccoeurverieneennn. OH....... NWD Investments, LLC........cocoeerevnrrerreenceneens ownership........... ....100.000 |Nationwide Mutual Insurance Company......... [ .ccccveeeenne
0140...| Nationwide..........coerrerreneenrereernenenns [ eoveereereenees 31-1580283.. [4591083...... ] ccovereerernenees | O NWD Arena District I, LLC........cccoovererernereen. OH....... NWD Investments, LLC........cccoerernrrrerieneenenns ownership........... ....100.000 | Nationwide Mutual Insurance Company..........| cccveueenne
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0140...|Nationwide.........ccccerrerrerrererreiennes | cvvernsienns 31-1580283.. 14591300 NWD Arena District I, LLC........cccccvererreernee. OH....... NWD Investments, LLC........ccccccovererererrennnnn. ownership........... ....100.000 |Nationwide Mutual Insurance Company..........[ .ccccoevernee
0140...|Nationwide..........ccorrerrevrererrerennes | crverrniniens 31-1580283.. 14591113 NWD Arena District MM, LLC..........cccccoovvvenne. OH....... NWD Investments, LLC........cccccovererererrnnnnnen. ownership........... ....100.000 |Nationwide Mutual Insurance Company..........| .ccccoevennee
0140...|Nationwide.........ccccorrerrrvrererreiennes | ceverrsienns 31-1580283.. 14591319 NWD Arena District PW, LLC........c..cocceevennen. OH....... NWD Investments, LLC........cccccovererrererrnnnnnn. ownership........... ....100.000 |Nationwide Mutual Insurance Company..........| .cccovevernee
0140... | NationWide.........cocovrrerrrvierrrnniennes | cereereininnns 31-1580283.. 14591131 NWD Arena District V, LLC........ccovververrerennne OH....... NWD Investments, LLC........cccocvererererieninen. ownership........... ....100.000 |Nationwide Mutual Insurance Company......... | .ccccvevernae
0140...|NationWide.........cccoovrerrrvrererreiennes | cererrniniens 04-3679396.. | 4286848 NWD Asset Management Holdings, Inc.......... DE........ NWD Investment Management, Inc................. ownership........... ....100.000 |Nationwide Mutual Insurance Company..........| .cccovevernee
0140... | Nationwide...........cocverrererrrrrerrersrens [ evrerererenns 31-1580283.. [ 4591328 NWD Athletic Club, LLC.......ccvvvvrerrerererenes OH....... NWD Investments, LLC........cccocverrercrerinnnnen. ownership........... ....100.000 |Nationwide Mutual Insurance Company.......... | .cccovevernee
0140...| NationWide............ceeverervererreereierees [ oo 30-0876022.. 4810010 NWD Franklinton, LLC..........cccoevvevrvvirrirernns DE........ NWD Investments, LLC.........c.cccoovevvvrirrreennnns ownership........... ....100.000 | Nationwide Mutual Insurance Company..........| .cccceveeece.
0140... | Nationwide...........cocverrererrrrrerrersnens [ evrrrerrernns 31-1636299.. [ 4286594 NWD Investment Management, Inc................. DE...... Nationwide Corporation.........c.ccccevrrerererennen. ownership........... ....100.000 |Nationwide Mutual Insurance Company.......... | .cccovevernae
0140...] Nationwide 31-1580283.. | 4587965 NWD Investments, LLC.........cccocovvvereverrririrnnnns OH....... Nationwide Realty Investors, Ltd..................... ownership.......c... | vo.... 80.000 | Nationwide Mutual Insurance Company.......... T
0140...] Nationwide 47-4036460.. (4869492 NW-Deerfield, LLC Nationwide Mutual Insurance Company. ownership.......c... | vo.... 74.030 | Nationwide Mutual Insurance Company.......... T
Nationwide Life and Annuity Insurance
0140...|Nationwide..........cccooeererrrereereereeens | eeverveniens 47-4036460.. (4869492 NW-Deerfield, LLC..........ccooververeeerererrieiennn OH....... NIA.............. Company ownership.......c... | ... 24.970 | Nationwide Mutual Insurance Company.......... T
0140...|Nationwide..........cccoeerverrerrereereeinns | e 81-2327221.. 15013443 NW-Deerfield II, LLC.......c.cccovvvereeeriercrrrierennes OH....... NW REL LLC..o.overeeeercesece e ownership........... ....100.000 | Nationwide Mutual Insurance Company..........| .cccoeveeece.
0140...] Nationwide 90-0732898.. 14591430 NW-Dulles, LLC.......cccovvvererecreeeee e OH....... NWREL LLC....veeeeeeeeee e ownership........... ....100.000 |Nationwide Mutual Insurance Company..........
0140...] Nationwide... ..|46-2997049.. (4591775 NW-Howell Mill, LLC ..|OH....... .[NWREI LLC.... ..|ownership... ....100.000 | Nationwide Mutual Insurance Company..........
0140...] Nationwide 46-4330384.. (4750443 NW-Hudnall, LLC........cocevrrrereereereereere e OH....... NW REL LLC..o.veveeeseeece e ownership ....100.000 |Nationwide Mutual Insurance Company..........
0140...] Nationwide 47-2482818.. (4810122 NW-Jasper WAG, LLC.........cccoeevverrerererrirnnns OH....... NWREL LLC..o.veereeseeece e ownership........... ....100.000 | Nationwide Mutual Insurance Company..........| .cccoeveereee.
0140...] Nationwide 47-1497429.. [ 4809957 NW-Jefferson, LLC........ccccoveevevveereerierirernns OH....... NW REL LLC..o.oveeeeseeeeee e ownership........... ....100.000 | Nationwide Mutual Insurance Company..........| .cccoeveereee.
0140...| Nationwide 45-5408178.. | 4591458 NW-Kentwood Towne Center, LLC................. OH....... NW REL LLC...ooveieerreireireiseeeseseiseeseesnnenenns ownership ....100.000 |Nationwide Mutual Insurance Company..........
0140...] Nationwide... .. |46-4857522.. 4671798 NW-Lawrence, LLC.. ...|OH....... .INWREILLC........ ..|ownership... ....100.000 | Nationwide Mutual Insurance Company..........
0140...| Nationwide 81-1232565.. [ 4961042 NW-Lenexa, LLC......ccovvvrrnrerrerereieeneeseeseeens OH....... NW REI (NLAIC), LLC....ovvrrererrerreirrerneens ownership ....100.000 |Nationwide Mutual Insurance Company..........
0140... | Nationwide...........covrrrrrrernrirrirnrnnnns [ evrerrereinnes 81-1671648.. [4981116...... | coovveverrerienes | O NW-Lenexa Il, LLC......oovvrrerrreieireerrrireees OH....... NW REI (NLAIC), LLC....coorreerrrreerriereens ownership........... ....100.000 | Nationwide Mutual Insurance Company.......... | .coccveverene
0140... | NationWide...........covrrrrrrenrrrerrerninnenns [ eoreereereennes 45-5314607.. |4593461.....[ covvvevrerienens | Qe NW-Lovers Lane, LLC........cooovvmvrerreirrineenns OH....... NW REL LLC...oveieierreereireeseeesseseieeesssnennenns ownership........... ....100.000 |Nationwide Mutual Insurance Company.......... | coccveereeene
0140... | NationWide...........covrerrrenrrrerrernnnnenns [ ereereereennnes 46-2457568.. |4591467.......[ covevvrvrerinrens | Qe NW-Montrose, LLC........ccovvmrrrernenenrirrineenes OH....... NW REL LLC...oovrieereirrirerseesseseieeesssnennenns ownership........... ....100.000 |Nationwide Mutual Insurance Company.......... | .coccveveeene
0140... | Nationwide..........ccovrrerrenrrrerrerninenns [ eoreereereinees 45-4630497.. |4593470..... [ covrrrrreienens | Qe NW-Mueller Il, LLC.......ovovrerererereeineeneis OH....... NW REL LLC...overerereseeereeeeseeeenne ownership........... ....100.000 |Nationwide Mutual Insurance Company.......... | coccveereene
0140... | NationWide..........ccovrrrrrenrrrerrirnnnnenns [ eveereereennes 27-4749848.. [4591476..... | coovvvveinrennes | O NW-Northridge, LLC.......cccovrrrrerrerrrrireirerenens OH....... NW REL LLC...oveieieieerriresnsesereeseesnennenns ownership........... ....100.000 |Nationwide Mutual Insurance Company.......... | .coccveeeeene
0140... | Nationwide..........ccovrrerrenrrrerrernennenns [ eoveereereennes 46-1089165.. |4593555...... [ covvreererrrerens | Qe NW-Oakley Station, LLC........ccccovvrrenrerrrrirrenne OH....... NW REL LLC...oreirrereeeeeiree e ownership........... ....100.000 |Nationwide Mutual Insurance Company.......... | coccveueeenne
0140... | Nationwide..........ccovrrerrenrrrerrernrnenns [ eoreereernenees 47-4706924.. 14902214......[ ooveveeerrrenens | Qe NW-Olathe, LLC........covrrerereneerrireieeeneereereenns OH....... NW REL LLC...oveireeereereeeeeereieeesseenenns ownership........... ....100.000 |Nationwide Mutual Insurance Company.......... | ccccveereene
0140... | Nationwide...........coeveereenrrrerrernenenns [ eorrereernennes 46-3888719.. |4593603...... [ .covorerrrerenens | Qe NW-Park 288, LLC........ccovvverrereereerrreneereireenes OH....... NW REL LLC...overiererereeeeeneire e ownership........... ....100.000 |Nationwide Mutual Insurance Company.......... | ccccveeeenne
0140... | Nationwide...........coereerrenrrrerrerninenns [ eoveereernenes 45-5388656.. |4591485......[ .coccorerrriierens | Qe NW-Park Memorial, LLC........cccocovvrrirrinrrrinns OH....... NW REL LLC...oveeerereeeeceree e ownership........... ....100.000 |Nationwide Mutual Insurance Company.......... | coccveurenne
0140... | Nationwide..........ccoerrereenrrrerrrnenenns [ coreereereeees 47-1740812.. 14809966...... [ ..overveererreerens | Qe NW-Peachtree, LLC........coovrurrirererereieceens OH....... NW REL LLC...ovirerereisneerere e ownership........... ....100.000 |Nationwide Mutual Insurance Company.......... | ccccveeeeeee
0140...| Nationwide 46-2469044.. 14591494 NW-Portales, LLC........cocovrmrrmrerrirernerneiseirnenns OH....... NW REL LLC...oreirerereeeeeesee s ownership........... ....100.000 |Nationwide Mutual Insurance Company..........
0140...| Nationwide... .. |47-2449044.. 4810113 NW-Promenade at Madison, LLC.... ..|OH....... .INW REI, LLC.... .. | ownership.... ....100.000 |Nationwide Mutual Insurance Company..........
Nationwide Life and Annuity Insurance
0140... | Nationwide...........coereerrenrrrerrrneneenns [ eovrereerrenees 81-1603024.. [4981086...... | ..coverrererrmrnnes | O NW REI (NLAIC), LLC....cvereererereireieeeeeene OH....... NIA............. Company ownership........... ....100.000 |Nationwide Mutual Insurance Company.......... | ccccveurenne
0140... | Nationwide..........coerrumeeneerrerereenenns [ v 81-1619428.. [4981107...... | ceevereererernes | O NW REI (NLIC), LLC...vvrrereeeeieireereieenes OH....... NIA.....ccc...... Nationwide Life Insurance Company............... ownership........... ....100.000 |Nationwide Mutual Insurance Company.......... | ccccveeeenne
0140...| Nationwide..........ccoerrerrenenrereereenenns [ v 81-1861190.. [4984902......] c.oveveererernees | O NW REI (NMFIC), LLC.....cooreeiriererncireins OH....... NIA.....ccc...... Nationwide Mutual Fire Insurance Company.. [ ownership........... ....100.000 | Nationwide Mutual Insurance Company..........| ccccveueenne
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0140...|Nationwide.........ccccerrerrerrererreiennes | cvvernsienns 45-5159117.. [4591421...... NW-South Park, LLC........cccocvvererrrrrcrrerierinn. NW REL LLC....coveverereeeeese e ownership........... ....100.000 |Nationwide Mutual Insurance Company..........[ .ccccoevernee
0140...] Nationwide 27-4749587.. 14593582...... NW-Taylor Farmer Jack, LLC...........cccccouunne. NW REL LLC....coveereceeesee e ownership........... ....100.000 |Nationwide Mutual Insurance Company..........| .ccccoevennee
0140...] Nationwide 46-1100378.. [4591524...... NW-Triangle, LLC.......ccccoevererrerierersereeis NW REL LLC...cvvreereeeeeesse e ownership........... ....100.000 |Nationwide Mutual Insurance Company..........| .cccovevernee
0140...] Nationwide 46-5764783.. [4809939...... NW-Tysons, LLC......c.covvvverereerseeee e NW REL LLC...ovvereereeesesse s ownership........... ....100.000 |Nationwide Mutual Insurance Company......... | .ccccvevernae
0140...] Nationwide 46-1077615.. [4593591...... NW-West Ave., LLC.......cccovvververerreeereris NW REL LLC....coveereceeessee e ownership........... ....100.000 |Nationwide Mutual Insurance Company..........| .cccovevernee
0140...| Nationwide 46-4992444.. 14671800...... NW-Windcross, LLC........cccoovverrrreerererinnieninns NW REL LLC...ovveeeeeeresse e ownership........... ....100.000 |Nationwide Mutual Insurance Company.......... | .cccovevernee
0140...|Nationwide..........ccoeereerrerernrerieens | cevrieerienns 31-0947092.. |14590479...... OCH Company, LLC.........cccoevververrrererernnns Nationwide Realty Investors, Ltd..................... ownership........... ....100.000 | Nationwide Mutual Insurance Company..........| .cccceveeece.
0140...| Nationwide 31-0947092.. (4590442...... Ohio Center Hotel Company Limited Nationwide Realty Investors, Ltd. ... ownership........... | voo... 55.250 | Nationwide Mutual Insurance Company.......... T
0140...] Nationwide 31-0947092.. 14590442...... Ohio Center Hotel Company Limited OCH Company, LLC.......cccoevvererererrrsrrieenns ownership.......c... | veeeee. 1.000 |Nationwide Mutual Insurance Company.......... T
0140... [NationWide...........c.oevverererirerircrirnrnns | verrreeneinens 26-0263012.. [n/a. .o [ e (T Old Track Street Owners Association, Inc....... OH....... OTH.....ccc.... Other non-Nationwide.............ccvveerreenreennrenes L/ ST ISR Other non-Nationwide............coccvevneenieniinnens 2
Nationwide Life and Annuity Insurance
0140...] Nationwide..........cccvververrererrerrrrernrens 13999...... 27-1712056.. |4286914......  c.cevvevevreree. O Olentangy Reinsurance, LLC..........cc.cccovvveenne. VT....... A, Company ownership........... ....100.000 | Nationwide Mutual Insurance Company..........| .ccccevereee.
On Your Side Nationwide Insurance Agency,
0140...|Nationwide.........cccooerverrereereerieins | cveerrririenns 47-1923444.. [4809975...... ccoevrverererenne O Inc. OH....... OTH............ Nationwide Mutual Insurance Company.......... ownership........... ....100.000 | Nationwide Mutual Insurance Company.......... -
0140...|Nationwide..........ccoeereerrereereereeinns | coveirnisienas Naen. 4596462......  ccovvererernne O OYS FUNA LLC...coooeereveecee e DE........ OTH............ Nationwide Mutual Insurance Company.......... ownership........... ....100.000 |Nationwide Mutual Insurance Company.......... 2
Investor member
0140...] Nationwide 4596480...... Park 288 Industrial, LLC...........cccevvererrrrernnnas TXeoonn. Nationwide Mutual Insurance Company.......... /nocontrol ... 95.000 | other non-Nationwide..........cccccvvvrverrierrernnnn.
0140...| Nationwide. . 14590358.... .10... ... | Perimeter A, Ltd....... ... |OH....... .| Nationwide Realty Investors, Ltd.......... . | ownership.. ....100.000 |Nationwide Mutual Insurance Company...
0140...] Nationwide 4564032...... Polyphony Fund LLC........cccevvvereerrierririrnns DE........ Nationwide Mutual Insurance Company.......... ownership........... ....100.000 | Nationwide Mutual Insurance Company..........
0140... | NationWide..........ccovrrrrrenrnrerrernennenns [ eveereereennes 39-1907217.. [4287201...... | ccovvrverrrrrernes [0 Premier AGency, INC.......covvvvvrnesininnnnirnenns A........ NIA............. ALLIED Group, INC...cvuverrenrerrererneeneerseeernnenns ownership........... ....100.000 |Nationwide Mutual Insurance Company.......... [ cocvveeenne
0140... | NationWide..........ccovrrrerenrrrerrernrnnenns [ eveereereennnes 75-2938844.. [4287005...... | ccovvrrerrrrerrnes [0 Registered Investment Advisors Services, Inc.[ TX........ NIA.............. Nationwide Financial Services, Inc.................. ownership........... ....100.000 |Nationwide Mutual Insurance Company.......... | .coccveeeeene
0140...| Nationwide 82-0549218.. [ 4288244 Retention Alternatives Ltd.........ccccocovvrrrirnenne BMU..... A Nationwide Mutual Fire Insurance Company.. [ ownership........... ....100.000 |Nationwide Mutual Insurance Company.......... | coccveeeeene
0140...| Nationwide 4595278 Riverview Diversified Opportunities, LLC........ DE........ OTH...cco...... Nationwide Mutual Insurance Company.......... OWNErShIP.....covers | e Nationwide Mutual Insurance Company.......... R
0140...| Nationwide 4595278 Riverview Diversified Opportunities, LLC........ DE....... OTH............ Nationwide Mutual Fire Insurance Company.. [ownership........... | coeoevreernenne Nationwide Mutual Insurance Company.......... A
0140...| Nationwide 4595278 Riverview Diversified Opportunities, LLC........ DE....... OTH...coooe... Nationwide Life Insurance Company............... [oLTIaLT651 1o OSSR Nationwide Mutual Insurance Company.......... A
0140...| Nationwide . 14286530 Riverview International Group, Inc................... DE....... NIA............. NWD Investment Management, Inc................. ownership........... ....100.000 |Nationwide Mutual Insurance Company.......... | ccccveueenne
0140...| Nationwide 4595287 Riverview Multi Series Fund, LL - Class Event[DE........ OTH............ Nationwide Mutual Insurance Company.......... ownership........... ....100.000 |Nationwide Mutual Insurance Company.......... R
0140...| Nationwide 4595335 Riverview Multi Series Fund, LL - Class N...... DE....... OTH............ Nationwide Mutual Insurance Company.......... ownership........... ....100.000 |Nationwide Mutual Insurance Company.......... A
0140... | Nationwide...........covrrrrrenrrerreirrinnenns 15580...... 31-1117969.. [ 4288002 Scottsdale Indemnity Company..........cc.cocueenne OH....... A Nationwide Mutual Insurance Company.......... ownership........... ....100.000 |Nationwide Mutual Insurance Company.......... | coccveureene
0140...| Nationwide...........covrrurrnrreererrieaenns 41297...... 31-1024978.. [ 3091988 Scottsdale Insurance Company............ccccoeeuc.. OH....... A Nationwide Mutual Insurance Company.......... ownership........... ....100.000 |Nationwide Mutual Insurance Company.......... | ccccveureene
0140...| Nationwide 86-0835870.. [ 4287649 Scottsdale Surplus Lines Insurance Company|AZ........ A Scottsdale Insurance Company............cccveuuee ownership........... ....100.000 | Nationwide Mutual Insurance Company.
0140...| Nationwide 31-1486309.. 14590303 Streets of Toringdon, LLC .|OH....... Nationwide Realty Investors, Ltd ownership ....100.000 | Nationwide Mutual Insurance Company




Statement as of June 30, 2016 of the NATIONWIDE LlFE |NSURANCE COMPANY
SCHEDULE Y

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

0L°€L0

1 2 3 4 5 6 12 13 14 15
Name of Type of Control
Securities (Ownership,
Exchange if Domi- Board, If Control is
NAIC Public Traded ciliary | Relationship Management, | Ownership
Group Company Federal (US.or Locatio | to Reporting Attorney-in-Fact,| Provide
Code Group Name Code ID Number RSSD CIK International) Name of Parent, Subsidiaries or Affiliates n Entity  [Directly Controlled by (Name of Entity/Person)| Influence, Other)| Percentage| Ultimate Controlling Entity(ies)/Person(s) *
0140... | Nationwide...........cccoverererverrerrerierens [ everrerrernns 91-2158214.. [n/a............... The Hideaway Club..........ccccoevererrrirrererierenn. CA..... OTH............ Other non-Nationwide...........ccccoevvrrrreirererennn. (117 JUOSURTORIONRN TR Other non-Nationwide..........cccccverernrrerennnn. 2
0140...| Nationwide 86-1094799.. [n/a............... The Hideaway Owners Association................. CA..... OTH............ Other non-Nationwide...........ccccevrevreirerernnnn. 117 FOUSURTORIRNRN ISR Other non-Nationwide..........cccocvererrrrerennnn. 2
0140...| Nationwide 20-3541511.. [ n/a............... The Madison Club...........cccevereerererersriennns CA..... OTH............ Other non-Nationwide...........cccevrerreirererenn. 117 FRUSUURTRORIRNRN TR Other non-Nationwide..........cccccvererrrrrerennnn. 2
0140...| Nationwide 20-3541507.. [ n/a............... The Madison Club Owners Association........... CA..... OTH....co...... Other non-Nationwide...........cccervervreirererennen. 117 RSO ISR Other non-Nationwide............coeveuererniirerennns 2
0140...] Nationwide 31-1610040.. | 2989882+E3| The Waterfront Partners, LLC Nationwide Realty Investors, Ltd.................... ownership.......cc.. | vovee 50.000 | Nationwide Mutual Insurance Company.......... | P
0140...| Nationwide 52-2031677.. [ 4287751 THI Holdings (Delaware), Inc . Nationwide Mutual Insurance Company.......... ownership........... ....100.000 |Nationwide Mutual Insurance Company.......... | .cccovevernee
0140...| Nationwide 74-2825853.. (4287863 Titan Auto Insurance of New Mexico, Inc........ NM....... A, THI Holdings (Delaware), INC........c.cccovvvevnens ownership........... ....100.000 | Nationwide Mutual Insurance Company..........| .cccceveeece.
0140...| Nationwide 74-2286759.. | 4287797 Titan Indemnity Company........c.ccccveveererennnnes TXeoor A THI Holdings (Delaware), InC.........ccccccoevvevnnee. ownership........... ....100.000 |Nationwide Mutual Insurance Company.......... | .cccovevernae
0140...] Nationwide 86-0619597.. 14287845 Titan Insurance Company..........cccocevevvveverienae Ml......... A, Titan Indemnity Company..........c.ccceevvvrveernnas ownership........... ....100.000 | Nationwide Mutual Insurance Company..........| .cccoevereee.
0140...] Nationwide 75-1284530.. 14287890 Titan Insurance Services, INC..........coccevevvevnees TXeoonn. NIA............. THI Holdings (Delaware), INC........c.coccvvvevnee ownership........... ....100.000 | Nationwide Mutual Insurance Company..........| .cccoeveeneee.
0140...| Nationwide 33-0160222.. | 4653196 V.P.I. Services, INC......ccovvveveereverererrerenen. CA... NIA.............. Veterinary Pet Insurance Company................. ownership........... ....100.000 | Nationwide Mutual Insurance Company..........| .cccoevereee.
0140...] Nationwide 95-3750113.. | 4287685 Veterinary Pet Insurance Company................. OH....... A, Scottsdale Insurance Company............cceuuee. ownership........... ....100.000 | Nationwide Mutual Insurance Company..........| .ccceveeeee.
0140...] Nationwide 34-1785903.. 14287911 Victoria Automobile Insurance Company........ OH....... Victoria Fire & Casualty Insurance Company.. | ownership ....100.000 | Nationwide Mutual Insurance Company
0140...] Nationwide 34-1394913.. 14287827 Victoria Fire & Casualty Company................... OH....... THI Holdings (Delaware), INC........c.cocevvvvevnes ownership........... ....100.000 | Nationwide Mutual Insurance Company
0140...] Nationwide..........cccvuerrerrererrerrerererens 10778...... 34-1842604.. |14287920......  c.oevvererrernree. O Victoria National Insurance Company............. OH....... A Victoria Fire & Casualty Insurance Company..| ownership........... ....100.000 | Nationwide Mutual Insurance Company..........| .cccoeveereee.
0140...| Nationwide..........cccvuerervererereerererans 10105...... 34-1777972.. |14287939...... oo O Victoria Select Insurance Company................. OH....... A, Victoria Fire & Casualty Insurance Company..| ownership........... ....100.000 | Nationwide Mutual Insurance Company..........| .cccoeveeeee.
0140...| Nationwide 34-1842602.. (4287948 Victoria Specialty Insurance Company............ OH....... A Victoria Fire & Casualty Insurance Company.. | ownership........... ....100.000 |Nationwide Mutual Insurance Company.......... [ cocvveeenne
0140...] Nationwide 86-0561941.. 14287667 Western Heritage Insurance Company Scottsdale Insurance Company............cceuue... ownership ....100.000 | Nationwide Mutual Insurance Company
Nationwide Mutual Insurance Company Investor member
0140... | NationWide...........covrerrmrenrrrerrerernnenns [ eveereereennes 117 PO 4613341 .| e [0 Westport Capital Partners Il...........cccoovvvrennne CT........ OTH............ Nationwide Defined Benefit Master Trust /nocontrol  |..... 71.000 | other non-Nationwide..........cccevrrererrerreniennenns R
0140... | Nationwide...........coererrrenerrerrerneneenns [ eoveereereenes 31-1486309.. [4590321...... | covvrrrerrrrrernns (S Wilson Road Developers, LLC.........cccocvvunnnne OH....... NIA............ Nationwide Realty Investors, Ltd..................... ownership........... ....100.000 |Nationwide Mutual Insurance Company.......... | ccccveerenne
limited member /
0140...| Nationwide........c.covrrirnninnnninninns v N2 4613323, ] (S Zais Zephyr A-4, LLC.....oovviiiiicessenas DE...... OTH........... Nationwide Life Insurance Company............... nocontrol  ].. 60.000 | other non-Nationwide........ccoovevirinrerirsiisinnenes R
Asteris Explanation
1 For the purposes of this schedule, Nationwide presumed control of these entities because they are owned by at least 10% and are not wholly-owned by a Nationwide entity.
2 Other ownership indicates a non-ownership circumstance by a Nationwide entity.




Statement as of June 30, 2016 of the NATIONWIDE LIFE INSURANCE COMPANY
SUPPLEMENTAL EXHIBITS AND SCHEDULES INTERROGATORIES

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

Response

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

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

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

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

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

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

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

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

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

N o ok oo

Bar Code:

= 6 6 8 6 92 0164 900O00O0O0 2 = * 6 6 8 6 92 01644700002 =
* 6 6 8 6 92 016 3650000 2 = * 6 6 8 6 9 2 0164480000 2 =
* 6 6 8 6 92 0164450000 2 =
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Statement as of June 30, 2016 of the NATIONWIDE LIFE INSURANCE COMPANY
Overflow Page for Write-Ins

Additional Write-ins for Assets:

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

Assets Assets (Cols. 1-2) Admitted Assets
2504. Cash value of corporate OWNEd iNSUFANCE.............cccvuevevereesicieesisese st sessesessessesssssssssssssenss | sesveesesssssenens 1,543,984
2505. Deferred software costs..........cccocvererverirennnes 49,805,731
2597. Summary of remaining write-ins for Line 25... 51,349,715

Additional Write-ins for Liabilities:

1 2
Current December 31
Statement Date Prior Year
2504. Reserve for litigation and CONNGENCIES...........cc.eiuiiiiieiecie ettt bbbt s st s es st s stestnsas | sevsessessessssnsansan 6,680,136
2505. Reserve for rate stabilizations.......... ...18,268,489 | ....
2506. Tax credit commitment liability.............. ..26,144,203 | ....
2597. Summary of remaining WHte-INS fOr LINE 25........cv ittt ssa s bt s s b sessnssnses s enses et snsessssnsensassnsans | bessssssessessnssnsns 51,092,828

Additional Write-ins for Summary of Operations:

1 2 3
Current Prior Prior Year Ended
Year to Date Year to Date December 31
2704.  Netinvestment earnings on funds WIthReld...............ccovueiiiiiiieiiicecec ettt esens | cvreveseeseias 8,039,532 | .coirvieieeeeeiie
2705.  Other fees and penalties 14,336
2797.  Summary of remaining Write=iNS fOr LINE 27 ..........cviiiiiiiiiiies ettt sttt esaes s sbessss s sess s ssesssbsnsessssssensssssasns | crsssessesaesas 8,039,532 | .o 14,336

Q15




Statement as of June 30, 2016 of the NATIONWIDE LIFE INSURANCE COMPANY

SCHEDULE A - VERIFICATION

Real Estate

1 2
Prior Year Ended
Year to Date December 31
1. Book/adjusted carrying valug, DECEMBET 31 Of PHOK YBAT ..ottt ss s ssesssses | ebvessissssssessss s st st sses s saees 0 [
2. Cost of acquired:
2.1 Actual cost at time of aCqUISItION...........ccceveeevreireieeeerc e BB [ e | et
2.2 Additional investment made after acquisition.............ccc.eeveverersiieennns NN ..........................................................................................................................
3. Current year change in encUmMbIances............cccoveueveeverrererrerrerseressecrsese Bl . A ..o [ e | e
4. Total QAN (I0SS) ON QISPOSAIS.........cuuevvieeiiciieiiesie ittt bbbttt s bbb s s bbb st s bbbt s st ssens | sbissassssssestssaessestesss s s ssessesbsbansas | eesssstesssssessesses s s s st s s s b
5. Deduct amounts reCeIVEA ON QISPOSAIS...........ccccuuiviuriieieiiieiseieissise st sttt s e s s bt sse st st st ssssntes | evsessssassessessnsestessssstessessesensessenns | sesessesessstessessstesses s sessessesnssnsenaes
6. Total foreign exchange change in book/adjusted CAITYING VAIUE.............cc.cvevecviieieee ettt ssesss s | stessssssssssses s s sses s s s sssssesssssssas | essasssessssssssessss s sesssssen s sseneas
7. Deduct current year's other-than-temporary impairment FECOGNIZEA............ccoveviiiieiieieeiee et sssssssens | ererssssse st s st es e sessessesss | srsessesiesestes st es e es s ssnsenaes
8. Deduct CUITENt YEAI'S AEPIECIALION. .........cvivieeiicietiteie ettt s s b s s s s s s sse s s st ssessssensesas | ebsesssssssessessnsassessesansesessesensessenes | sesessessesossesssssnsessesssansessessssansasses
9. Book/adjusted carrying value at end of current period (LiNeS 142+3+4-546-T-8)........ccccerrrriereriesieieessieie s | cenesessssssess e snans O [ o 0
10.  Deduct total NONAAMIEEd @MOUNLS..........cvcviiiieieicieiciete ettt b st s s b b s sse s s snsessessssenses | fessesssssssessesssssnsessessssensesssssnsansesss | sbsessesssssssessessnsessessnsensassessnssnsasses
11. Statement value at end of current period (Lin€ 9 MINUS LINE 10)..........cviiriiiuiriiiicteeiiteeeeeieeecteesceaetesecteesessesssessesesssessssnses | ereresessssssesesesessssssesssnsesessnees 0 [ 0
SCHEDULE B - VERIFICATION
Mortgage Loans
1 2
Prior Year Ended
Year to Date December 31
1. Book value/recorded investment excluding accrued interest, December 31 of Prior YEar..........ccuevvieeeieresieieiesssisessssienees | coveresiessiesessesnns 6,914,640,466 | ...ooocvervrerrernnnd 6,473,998,321
2. Cost of acquired:
2.1 Actual cost at time Of ACQUISIEION. ...........cvueiriieeieieiesise ettt bbbt s s ssanssnsens | sessessesssssessessansanes 520,743,084 [ ...oevovvvrerenes 1,297,362,178
2.2 Additional investment made after aCQUISIEION............cc.eueirrieieieieee st s st ssensnsens | sresssssssssessesssssnssenes 13,601,151 [ oo 42,749,904
3. Capitalized deferred iNtEreSt AN OET ..ottt esssnsssssens | svbessisssessesssssesessensneas 153,684 [ ..o 70,545
4. ACCTUAI OF QISCOUNL........oooiveiiecieieicte ettt st s bbbt s en st ensentas | stessssssessessessnssessessntas 144,080 [ oo 463,202
5. Unrealized valuation iNCrEASE (AECTEASE).........cvvvueiuiieieiresiesieiesiesiss ettt bbbttt se st st s s sssssessens | sstesssessestesssssessessessssssessestasssssens | srsessessnssssssessassass s s sses s saessnes
6. Total Gain (I0SS) ON QISPOSAIS.........cuuivrierisciieiiesissie ettt bbb st bbb a bbbt st ssessantassanns | stessssssessessnsssssessestnsa 808,235 | oo 5277173
7. Deduct amounts reCeived 0N dISPOSAIS. ...ttt sse st esse e b sesse st snsensesssanses | sressessessssesessessssens 280,492,195 | oo 904,627,022
8.  Deduct amortization of premium and mortgage interest points and cCOMMItMENt fEES...........cccovvereevcicieiseceesseeeisiees | e 212,184 | oo 653,834
9. Total foreign exchange change in book value/recorded investment excluding accrued INtErest...........oouveveverecerieierissseins | e
10. Deduct current year's other-than-temporary impairment rECOGNIZEA..........c.cveieueiriieiiiriieieisisse e essssesesees [ rrsssessesssssssessessssessessessssansesssssnees
11. Book value/recorded investment excluding accrued interest at end of current period (Lines 1+2+3+4+5+6-7-8+9-10).........c..| coovvvoreiicrccinnnn. 7,169,386,321
12, Total VAIUGHON GIOWENCE.........cecvecvceeeciceee ettt ettt sttt s s st s st ssnss s s s asseesntensessnsassensnns | srsesiessssssinssnsssssanes (18,005,790)
13, SUbBLOtal (LINE 11 PIUS LINE 12).......cveecieiieeiciciesete ettt ettt bbb st en s ssessenbans | ersssssssssssssssssesens 7,151,380,531
14, Deduct total NONAAMIEd @MOUNES.........cviviiieiiicece ettt bbbt et s st s s s bessessessns | esssenses st sssesses et ensessessnsansessnsnea
15. Statement value at end of current period (Line 13 MINUS LINE 14).......oiuoiiiiiiiisiecsieesecsctessiesesissssesessssssssssssnsssessnsssssses | coessesssosssnssssesns 7,151,380,531
SCHEDULE BA - VERIFICATION
Other Long-Term Invested Assets
1 2
Prior Year Ended
Year to Date December 31
1. Book/adjusted carrying value, DECEMDEr 31 Of PrIOr YEAT........coveveicreeeie et sssssse s sssesse s sessssssssssns | eeresesssssssssessssesens 255,691,617 | cevovveveereiereierenne 132,123,124
2. Cost of acquired:
2.1 Actual cost at time Of ACQUISIION. ........c.cveveevereeeie ettt ettt ss st sttt es s b ensessessssnntens | sresnsessesssnssnsessnsans 14,772,004 162,164,587
2.2 Additional investment made after aCQUISIION.............cccvcueicieieree et ssse b s besae s bssss s ssssssnsnes | evsssssssssssesssssssesinsa 68,380,292 47,400,876
3. Capitalized deferred INtErESt ANA ONET..........ccoveicvicie ettt s st ss sttt s b s sssbensnnes | revsessssssesssssssessessssestessssssensessnnns | erssssessssssesissesses et s bense s et seneanens
4. ACCTUAI OF QISCOUNL........ouiveicieciiestcte sttt s s bbb bbbt en b s s s ntas | sbsnsuessessesssssessessensan s e ssessantanssesas | essestesssssessensanssesses st s st s e
5. Unrealized valuation INCrEASE (ECIEASE)..........evevivereieresie sttt sttt s ess bt sss s sssesse s sessesnsnsanes | sresissessesssssssssssesans 80,066,333 18,079,485
6. Total gain (I0SS) ON QISPOSAIS.........coevereeieriiiieeieisete ettt sttt bt s s st s s sas st sa st en s s bt en s sasssnssssessnans | sbensesssssssssesses et esses et st es e s snens (908,876)
7. Deduct amounts reCeIVEd ON QISPOSAIS...........ccviiucviiireieiieeiee et b bbbt es s e s st s st sssbesensnsesenans | sbesssesesissesessssesessaees 7,253,967 52,752,926
8. Deduct amortization of premium and dEPrECIALION.............c.cveiveicvcieie ettt ss st s s s es s ssssssessssnns | sreseesessesissensssesssnsas 22,224,856 50,414,653
9. Total foreign exchange change in book/adjusted CAMYING VAIUE.............ccvveviveieictercreee ettt es s sssesessesssssssesans | eevesesssssssssssssssessssessessssessesssssnsns | evissesisssssesisssssesesssesssssesesssssasens
10. Deduct current year's other-than-temporary impairment FECOGNIZEA.........c..cvueireiiirieieiieie s ssesssensens | sssesssssssssesssssssessessssessesssssnsassesss | sosossessessssessessssessesssssnsassessnssnsasses
11.  Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5+6-7-8+9-10).........cccceuverrrrrernrrnniesiesessssesiesessieies | vevesssssssesessenns 389,431,423 | oo 255,691,617
12. Deduct total NONAAMIEEA @MOUNS.........cveviiriieieieieeec et s b s s s ssessssensessessnsenses | fessessessssossessessnsessessnsessessnsansassesss | sesessessessssessessnsessessnssnsassessnsansasse
13. Statement value at end of current period (Line 11 MiNUS LINE 12).......ciuiiiiiiiiiiciiiissscississssessesessessesssssssssssssnssssssnsesnss | cosssesissessesssssassens 389,431,423 | oo, 255,691,617
SCHEDULE D - VERIFICATION
Bonds and Stocks
1 2
Prior Year Ended
Year to Date December 31
1. Book/adjusted carrying value of bonds and stocks, December 31 Of PHiOr YEAN.........c.c.vuevevecrieeieeieesereee e sessssessssssenns | eveesessessesssnnens 29,487,047,234 | oo 27,637,267,486
2. Cost 0f bonds and StOCKS ACUITET...........ccueveriveieeiciiicceseee ettt ettt s ss st s b ess s bessessessnes | sresessesinsessessesanes 2,469,269,163 ....6,255,832,063
3. ACCIUAI OF QISCOUNL.......ooevevtccte ettt ettt s et s bt es s st en s sse s st e st ntensesantes || stesessistessssanssnssssssans 36,533,744 88,296,327
4. Unrealized valuation iINCTEASE (AECTEASE)........vurrrrrererrerrrererresresessssssesessessssssessesssssssssessasssssessessesssssesssssessasssssessessensnssessasssnss | siessssssessessasssnssnssens (55,109,574) (179,276,737)
5. Total gain (I0SS) ON QISPOSAIS........uervreererrerrieeririseiseesssesesesseisesssssssssesssssssssess st essssssessesssssssssessassssssessessasssessessesssssessessenssnssessessas | sssesssssssssessassnssnssns (20,949,528) (18,415,181)
6. Deduct consideration for bonds and StOCKS AISPOSEA Of...........cviveiivrieeieicseee ettt ssesssens | sresessesinsessesessenes 1,449,215,228 ...4,185,209,946
7. Deduct amortization Of PIEMIUM.........c.cceviviieereeeeetee ettt ettt s s et ss s s s s s s ss s s s ssesnssnaes | sresessissessesasssssesessaes 37,524,513 | ... 72,940,858
8. Total foreign exchange change in book/adjusted CarmyiNg VAIUE...........c.cvierririniinrireinrieseissississsssssssssssessssssssssssessssssssssssesss | snsssssseesssesssssnssens (16,748,901) [ ovooveeeeerine (36,676,204)
9. Deduct current year's other-than-temporary impairment FECOGNIZED............cvveevrreveiereeeesee e ssaes e sess s ssssssens | sresississesssssssssssnsans 15,807,058 [ .o 1,829,716
10. Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5-6-7+8-9)........c.ccccvvrrrrrerererierreesie e sssssssssesesssnens | cveveesesissssenens 30,397,495,339 | .ovverrrerrin 29,487,047,234
11, Deduct total NONAAMILEEA AMOUNTS.........c.oiueicierieriieieiesstee sttt s s st s s ss s st s sessensensnss | entsnsssssessossanssnssessensanssessensanssnssns | sessessossonsnssessonssnssessensanssnssessansans
12. Statement value at end of current period (Ling 10 MINUS LINE 11).......oviuiiiiiiiiiscisescsesessssesess s sessssssnsessssssennnes | aveesssessssessnsns 30,397,495,339 | .oooveviirirenn 29,487,047,234
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Statement as of June 30, 2016 of the NATIONWIDE LlFE |NSURANCE 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

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
1. NAIC T (@)t sesss s ssssines | nsessssnesssiees 15,953,938,769 | ....ooevvvvrerririens 379,313,503 | .ovooovervrrerirneens 362,263,359 | ...cvoorerrireriiien (51,649,544 | .cooovvvrirnns 15,953,938,769 | ....coccvvvrvcrnenn 15,919,339,369 | ...ooovuvrerreerirerrireeriesesseens | vseesssneseniees 15,827,020,567
2. NAIC 2 ()-rvveveeeesrereiseesesesssiseesisse s sesssse s sss s sssstssssssssstsensses | cesssessssnessenns 11,198,769,810 | ..ooovuvvvrrrriris 527,082,002 | ..cooovvrvrrrriineens 177,976,713 | v 40,551,713 [ .ovvvrvrrcreennee 11,198,769,810 | ...coovvvvvrrccnens 11,588,426,812 [ .oooovevveecerieriseenisessiiseens | veesnisneseiinees 11,175,608,715
3o NAIC 3 (@).rrurveereeresereiieeriseesseessessss st sssst s sssssssssssssessssenes | crsssssessssnessens 1,687,694,196 | ......vevvvrrrrrirnennns 89,250,488 | ......cconvvrrrrrrrinnae. 62,486,632 |.....orverrvrrcriirnne (202,128,731) [ cveoevrvrrrcriees 1,687,694,196 | ....covvvvvvrncirenne 1,512,329,321 | oo [ e 1,269,147,761
4. NAIC 4 ().rveerereseeieeerisesesineesss st ssest st ssssssssssssssssses | sessesessssessssseenes 365,893,003 | ..oooovcrrrirrrrireeens 11,166,763 | ..ooooevvrrrcriies 104,445,509 | ....coornvvrrrricrnens 153,468,026 | .....covvrrrrirnrinens 365,893,093 | ...oovomrrrircriiinans 426,082,373 |..cvvvrerricerineesnisesssnesssines | s 306,880,343
B NAIC 5 (Q)..ouuveeenereimreeeneenssesesisssesssesssisesssssssssssessssessstsssssssssssssssssssssssnes | svesmsssssnsnsssssesssens 86,788,389 [ ....ooocvvvrrrrircnns 1,039,127 [ oo 2,187,598 | oo (2,402,368) [ ....cvormrrirrriiir 86,788,389 | ....ooorurrrirrcriiien 83,237,550 [ ...eoouvvrmrerriierriceniisessieennns | cevsseeseneensseenens 70,262,682
B NAIC B ()..vverurrerrerreereersimereeseensssesssesesssssesssssessssessssssesssssesssssessssnesssses | vmsessssssssnessssseenaes 29474684 | ....cooooocovvvin, 1,077,039 [ oo, 2,649,784 | oo, 39,903,152 | ..o 29,474,684 | ....ocovcvvvnnnn 67,805,001 [ ..o | s 30,694,368
7. TOtal BONGS....cooeeirieiciiei i | e 29,322,558,941 | ..o, 1,008,928,922 | ..ccovvirriiiiis 712,009,595 | ..ovovscirriiii (22,257,752) | oo 29,322,558,941 |...occoociris 29,597,220,516 | cooovovvinicir i, 0] i, 28,679,614,436
PREFERRED STOCK
8. NAIC Tttt sessesssensssnnsss | snesssssssessessssessssensssansssensssanssss | seessseessnsssnessessseestsessssensssanssss | sesssnessanesseestesssnesseesseestsanssns | sessseessseestsaeesseessseestssssnestansses | eessseesseest s sseessenesseenssnnstnssnes | eessseess sttt nnene 0 | orrreererreersnesessnssssssesesssnssssns | eresssesssssnessses st
0. NAIC 2ueecee et ss st snss st ensssnnsss | seessssssnessessssesssessssansssesessanssss | sessseesssnsssnesssssseesssessssensssaessss | sesssaeessanesseestsesseessseesseesssanssss | sessseessseestsaeessaessseestesssnestaesses | sessuesssieesteessseessensssaenssenestnssnes | eessseesseesssess st eessensssenesns 0 | ereeerrreermmesessnssssssnesessssssssns | eresssnessssnssssssesssssssssssessssnnens
10, NAIC 3ot s s esss st ess st sesssnes | reesssassssasessaessssssssesssnesssensssnees | sreessssessssesssesssnssssnnsssnessnsssanees | sreesssssesssesssansssensssansssnsssnessanees | seeessssseseesssesssseesssansssenssssssssnnes | seesssassssnessssesnessessseessensssenses | seseesssenssseesss st ensteees 0 | orreeerereernmenessnssssssnessssnnssssns | seesssnessssnsssssessssssssssesssssnnees
110 INAIC Attt sssssesssnes | reessseesssenesssesss e ss st st enstenes | Sneessssesseests st seessssesssnessnessnees | dreeetseees st aess e sssesssenesseessnnes | seeessesennestesss st snssseesssnsssnnes | seeesseessnesteses st enssnestensssennes | stseessensts sttt 0 [ crvereeereeereeereeeeseemeeemsesssseeens | seessseess et ness s
12, INAIC Bttt sssesssnes | reestssest e ess st ness st st ensteees | Sreestaess st sess et sesssnessnestenes | sreestseees st et sssessseesssnestnnes | senesteses st st eest st eesesensstnnes | seeessesss st s st enss st ensssennes | stieess sttt 0 | reeeerrreermmenessenesesssnesesssssessns | seessseesessseess s ssss st
13, INAIC Bt seess s esss st st esssseessssesssnes | rssssssssssasssssssssssssssssssssssssssssnses | onsssssssssssssssssssssssssssssssssssssssnses | sossesssssssssssassssasssssssssssssssssssnnes | oosserssesssssssssssnsssssssssessnsssnnes | sossesasssssnessssessssnssssssssssssssnsnnes | erosssiense st 0 | s sssserssenenssreen | srrerssne et
14, Total Preferred SIOCK..........vimimimireireiiseseisesiseisessesssensesssesssenns | et ssssssssessssseessees 0 i) 0 i) 0 i, 0 s 0 [ i 0 f i) 0 [ i) 0
15. Total Bonds and Preferred StocK........coiviminirenssinssinssisssissiessssssiessnens | o 29,322,558,941 | ..o 1,008,928,922 | ..o 712,009,595 | ...ovceenviinniinenns (22,257,752)| ...oovvvvsviennce. 29,322,558,941 | ....ccooovvveenncn. 29,597,220,516 | ..o (O I 28,679,614,436
(a)  Book/Adjusted Carrying Value column for the end of the current reporting period includes the following amount of non-rated short-term and cash equivalent bonds by NAIC designation:

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

0;

NAIC5S.......... 0; NAIC6S....... 0.




Statement as of June 30, 2016 of the NATIONWIDE LIFE INSURANCE COMPANY

SCHEDULE DA - PART 1

Short-Term Investments

Book//-\1djusted ? Ac?ual Interest ‘Cllollected Paid for Accsrued Interest
Carrying Value Par Value Cost Year To Date Year To Date
9199999.....oovierirr e | e 372,890,874 |...ccoovvernne )Y N IS 372,890,874 | oo 125,000 [
SCHEDULE DA - VERIFICATION
Short-Term Investments
1 2
Prior Year Ended
Year To Date December 31
1. Book/adjusted carrying value, December 31 Of PHOF YEAI.........ccccueieeicieieeieeeesee et ssessesssssssssens | cressesssssiessesssssssaesae 249,830,784 |..oovvereeirereris 474,314,340
2. Cost of short-term iNVeStMENtS ACQUIMEM...........cccevuiuiicicieece ettt sssstessesens | evsessesssessssesseses 11,359,072,477 | oo 22,095,048,347
3. ACCTUAL OF GISCOUNL........oooiiiiriiii ittt ens | sebbres bbb biens | fesbies bbb
4. Unrealized valuation INCTEASE (ABCTEASE)..........ccuueiuircireiieieeie ettt ettt sttt bbb sses b s stesssssssas | avbesssessessesssssssssestesssssessesssstssssssens | aevisssesssssassss e st es s b s ses s st s sentans
5. Total gain (I0SS) ON QISPOSAS.........cocvuiuririireiieiietese ettt sttt s bbb s bbb s s s ss s b st esssssntensens | nbsessessssessesssestes e sssessessessssssesnsans | sbisbessessssessessss st st es st es s bensesaees
6. Deduct consideration received 0N diSPOSAIS............cccuueveiiuriieiieiieie ettt bbbt n s sessessesans | sressesinsessessesssaenes 11,236,012,387 | oo 22,319,531,903
7. Deduct amortization Of PIEMIUM..........cccuiueieieiries sttt bbb s bbb ss st s s s s nse s ssnss | sbsebsessssessesissestes e s s sessessessssessessesans | sbistessessssassessss st st e s e b st e s b b ensasaes
8. Total foreign exchange change in book/adjusted CaImYING VAIUE..........ccovuiuiurirriiieneiieiscineere et ieesestseese e ssesssssseses | reeesseessssssssseessessasessssesssstessssssestes | eeeseessssessssssessessesssssesssstesssessessesens
9. Deduct current year's other-than-temporary impairment FECOGNIZEA............cucuiueieiiiriieeeieee e sseesssessesssssssesess | arssssessssessesssssssessessssssassessssessesssens | sbossessessssossessessnsassessnsansessesassnsassees
10. Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5-6-7+8-9).......c.cevururirinrireirrineneneireeneineiseeseens [ oreneineeseeseseies 372,890,874 | .o 249,830,784
11, Deduct total NONAAMITIEd @MOUNLS..........c.iviiiircirciircicrieie ettt ss bbb nssees | istsists s s ssnssssessnens | coosssssssssisessss st ssneees
12. Statement value at end of current period (Line 10 MINUS LINE 11)..... it sesssssns s ssnssnesssssnsenes | eonnsssesssssesssssssssssssses 372,890,874 [ ..o 249,830,784

QsI03




Statement as of June 30, 2016 of the NATIONWIDE LIFE INSURANCE COMPANY

10.
1.

3.1

3.2

3.3
4.1

42

43

SCHEDULE DB - PART A - VERIFICATION
Options, Caps, Floors, Collars, Swaps and Forwards
Book/adjusted carrying value, December 31, prior YEar (LINE 9, PHIOT YEAI)........c.vurrururierrireiseeseisisessseeesseesssesessssssssssssessessessssssessessssssessessessssssessessssssssesssssssnsssssans
Cost paid/(consideration reCEIVE) ON AAGIIIONS. ..........evererrurrirrereieesr et ss et es s ees s s et ees s s8R s e s st en s
Unrealized ValuGtion INCTEASE/(AECIEASE)........vuururrurrrrrereseesssssssseseasesssssseesesssesessessessssssessessassssssessassessessssssessessassssssessassasssessessassssssnssassasssessessesssssnssesssssnssnssessansunssess
Total gain (I0SS) ON tErMINALION FECOGNIZEM. ........evuerieererie et es st s et e s s8R £ e E et s b ee e s st
Considerations received/(Paid) ON TEIMINALONS. ... iseesssesses e sssss e ssesssssssss e st ess s ssees s ssessanE s e s s s e s s s ea e n £ n b s bren
AAMOTHZATON. ...t R8RSR R £E£ £ EREEEREERERReEne
Adjustment to the book/adjusted carrying Value 0f NEAGE IEIM...........ruririr ettt s st n s srenns
Total foreign exchange change in boOK/adjUSIEA CAIMYING VAIUE...........ccvuriveieicteee ettt ettt s ettt s e s en e sas st nans
Book/adjusted carrying value at end of current period (LINES 1+ 2+ 3+ 4 =5+ 8+ 7 +8)...cciviiiiieeiieeees ettt et b s neen

Deduct nonadmitted assets

SCHEDULE DB - PART B - VERIFICATION

Futures Contracts

Book/adjusted carrying value, December 31, prior year (LINE B, PrIOr YEAI)..........ccvueeueueireiieiieise e ssessss s ssss st st s bbbt s s antns
Cumulative cash change (Section 1, Broker Name/Net Cash Deposits Footnote - Cumulative Cash Change Column)...........cc.ccuceeveeecieierneiesessseesee e
Add:
Change in variation margin on open contracts - Highly Effective Hedges:
3.11 Section 1, Column 15, current year to date minus............cccceeevevennes
3.12 Section 1, Column 15, PHOT YEAI.........c.evueerererreerereie st (58,895) 58,895
Change in variation margin on open contracts - All Other:
3.13 Section 1, Column 18, current year to date minus.........c..cccccoevvevnnee 1,110,451
3.14 Section 1, Column 18, Prior YEar..........ccevevvevereierereieieisieseiseienens (1,068,044) 2,178,496 2,237,391
Add:
Change in adjustment to basis of hedged item:
3.21 Section 1, Column 17, current year to date minus.........c.ccccccevvevnnne
3.22  Section 1, Column 17, PriOr YEAI.........ccururerererrereereiseeseeeseeseeseeseeeneens (58,895) 58,895
Change in amount recognized:
3.23 Section 1, Column 19, current year to date minus.........c..cccccovvvevenne 1,110,451
3.24  Section 1, Column 19, PriOr YEAI.........ccrrurrererereereireieeeeereeseeseeseeeneens (1,068,044) 2,178,496 2,237,391
SUDLOLAI (LINE 3.1 MINUS LINE 3.2)....ceiieeeieieitieieiie ettt s es et f s £ 5848 £ 4288 £ 2R E 82 s R b bbb een
Cumulative variation margin on terminated contracts during the Year.............coeeeeirneneneernenneneerenes (59,726,735)
Less:
4.21  Amount used to adjust basis of hedged item...........ccooovvvnrrerrincen. (363,616)
4.22  AMOUNE FECOGNIZEM......ceuceueeeririeeieieiieeiseie ettt (59,363,119) (59,726,735)
SUDLOLAI (LINE 4.1 MINUS LINE 4.2).....ce ettt ettt ss et s8££ 884288428284 E bRt een

Dispositions gains (losses) on contracts terminated in prior year:
5.1  Total gain (loss) recognized for terMINAtIONS IN PHIOT YEAI.........crruuriuererrerire e isesesseseessessssssessese st eessessessesssssses st s s ses st sssses st ees s sesses e s s ess st s st st ensessees

5.2 Total gain (loss) adjusted into the hedged item(s) for the terminations iN PrIOT YEAT...........c.cuiuiiveieiiieieees et sees
Book/adjusted carrying value at end of current period (LINES 1+ 2+ 3.3 =4.3-5.1 =5.2).....oiiieiiieeiceeeee ettt sttt b nn
DEAUCE NONAAMITEEA @SSEES.........ucvieiecicesete ettt ettt bbb e s et st s bbb a e bR s st s s bbb s et s b s bbb s et b s s b bt s e sas s st nee s et

Statement value at end of current Period (LINE 6 MINUS LINE 7).......c.errurirerirerisiesississisessssssssssesssessssssessessessssssessessessssssessessssssssessesssssssssessessssssessessssssssnssessessnsanes

Qsl04

394,434,598

2,695,907

49,679,664

(9,040,144)

16,642,196

454,412,221

454.412.221

56,261,550

13,290,050

69,551,600

69.551.600
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Statement as of June 30, 2016 of the NATIONWIDE LlFE |NSURANCE COMPANY

SCHEDULE DB - PART C - SECTION 1

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

Replication (Synthetic) Asset Transactions Components of the Replication (Synthetic Asset) Transactions
1 2 3 6 7 8 Derivative Instrument(s) Open Cash Instrument(s) Held
NAIC 9 10 11 12 13 14 15 16
Designation NAIC Desig.
or Other Notional Book/Adjusted Fair Effective | Maturity Book/Adjusted Fair or Other | Book/Adjusted Fair
Number Description Description Amount Carrying Value Value Date Date Description Carrying Value Value CUSIP Description Description | Carrying Value Value

NONE
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Statement as of June 30, 2016 of the NATIONWIDE LlFE |NSURANCE COMPANY

SCHEDULE DB - PART C - SECTION 2

Reconciliation (Synthetic Asset) Transactions Open

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

Beginning Inventory.........c.ccccocveenee.

Add: Opened or acquired transactions

Add: Increases in replication (synthetic asset)

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

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

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




Statement as of June 30, 2016 of the NATIONWIDE LIFE INSURANCE COMPANY

10.

1.

12.

13.

14.

15.

16.

SCHEDULE DB - VERIFICATION

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

Book/Adjusted Carrying Value Check

Part A, SECHON 1, COIUMN 14 ...ttt s sttt bttt s et sees 454,412,221

Part B, Section 1, Column 15 plus Part B, Section 1 Footnote - Total Ending Cash Balance.............ccccceeveveuververereereenseeesieeinns 69,551,600

TOLAI (LINE 1 PIUS LINE 2)...vuvvreueireieeiiseeeiieesessessssiseessssssessesessessssssessessesssssssssessessssssessessessssssssessassssssessessassssssessossasssessessessassssssessassanssessessesssssnssesssssnssnssessassusssnssessanes 523,963,821

Part D, SECHON 1, COIUMN B.........ouveeeeeice ettt sttt e st et s st en e bes s sae s s s eenas 695,245,639

Part D, SECHON 1, COIUMN B...........ocvuieieeiciieeie sttt ettt et s st s st s et en s bas s sae s snnaenans (171,281,818)

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

Part A, SECHON 1, COIUMN 16........cueuiirreiiireieceieesi e res st 473,424,891

Part B, SECHON 1, COIUMN 13 ..ottt st et s ettt bbbt s e sttt st en s sees (19,306,939)

TOLAI (LINE 7 PIUS LINE 8)....vucvereiecvieeieeictsitese ettt sas sttt bbb s et s st s s b e e s s b et bR bbb s et s s e s s b e s R b b s bbbt es b et st s e bttt s st 454,117,953

Part D, SECHON 1, COIUMN 8.......cooiieriirieicriresieceseri st 646,641,417

Part D, SECHON 1, COIUMN O.......ueveeec ettt ettt bbbt s st ettt s et ben e bas s eesassansnneenans (192,523,464)

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

Potential Exposure Check

Part A, SECHON 1, COIUMN 27 ..ot 36,779,775
Part B, SECtON 1, COIUMN 20........cuuurierriirrireiiseieieesseessee s es s bbbt 69,551,600
Part D, SECHON 1, COIUMN T1.....couuiiiieiriiieeeseeiesssecesee st 106,331,375
Total (Line 13 PIUS LINE 14 MINUS LINE 15).......cocieiiiiciiieiteeieie ettt st st bbb s b st s bbb At et bbbt e st aen 0

Qsio7



Statement as of June 30, 2016 of the NATIONWIDE LIFE INSURANCE COMPANY

SCHEDULE E- VERIFICATION

Cash Equivalents

1

Year To Date

2
Prior Year Ended
December 31

10.

1.

12.

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

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

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

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

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

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

. Deduct amortization Of PrEMIUM. ...ttt sttt

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

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

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

Deduct total nonadmitted amounts

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

QsSI08
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Statement as of June 30, 2016 of the NATIONWIDE LlFE |NSURANCE COMPANY

SCHEDULE A - PART 2

Showing all Real Estate ACQUIRED AND ADDITIONS MADE During the Current Quarter
1 Location 6 7 8 9
2 3
Book/Adjusted Carrying Value | Additional Investment Made
Description of Property City State | Date Acquired Name of Vendor Actual Cost at Time of Acquisition]  Amount of Encumbrances Less Encumbrances After Acquisition
Showing aII Real Estate DISPOSED Durmg the Quarter Including Payments During the Final Year on "Sales Under Contract "
1 Location 4 Change in Book/Adjusted Carrying Value Less Encumbrances 14 15 16 17 18 19 20
2 3 9 10 1 12 13
Expended for
Additions, Book/Adjusted Current Year's Book/Adjusted Gross Income
Permanent Carrying Value Other-Than- Total Foreign | Carrying Value Foreign Earned Less Taxes,
Improvements Less Temporary | Current Year's | Total Change Exchange Less Amounts Exchange | Realized Gain| Total Gain Interest Repairs, and
Disposal and Changes in| Encumbrances | Current Year's | Impairment Change in inB./A.C.V. Changein | Encumbranceson| Received |Gain (Loss)on| (Loss)on (Loss) on Incurred on Expenses
Description of Property City State| Date Name of Purchaser Actual Cost | Encumbrances Prior Year Depreciation Recognized | Encumbrances | (11-9-10) B./A.C.V. Disposal During Year Disposal Disposal Disposal | Encumbrances Incurred

NONE
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Statement as of June 30, 2016 of the NATIONWIDE LlFE |NSURANCE COMPANY

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

1 Location 4 5 6 7 8 9
2 3

Loan Number City State Loan Type |Date Acquired Rate of Interest Actual Cost at Time of Acquisition Additional Investment Made After Acquisition Value of Land and Buildings
Mortgages in Good Standing - Commercial Mortgages - All Other
00-1102343 ... | BELLEVUE . | 04/22/2016.... 3.960 11,377,138
00-1102344.... ... | BELLEVUE.... 04/22/2016.... 3.960 8,029,946
00-1102363.... ... | ELIZABETHTOWN 05/26/2016.... 3.970 .5,600,000
00-1102465.... vve | SAN DIEGO.....oomvirrirrererieiiseriesiesiseenns 05/03/2016.... 4.280 6,500,000
00-1102536.... ... | FAIRFIELD 05/18/2016.... 3.540 11,000,000
00-1102538 ... | PITTSBURGH . | 04/26/2016.... 3.820 13,000,000
00-1102546.... ... | CERRITOS 05/02/2016.... 3.630 12,500,000 ....18,250,000
00-1102554.... wee | CHICAGO.......vverreriericierieris 04/05/2016.... 3.400 70,000,000 .108,250,000
00-1102558.... .. | FULLERTON 06/30/2016.... 3.520 23,450,000 .142,010,000
00-1102561.... ... | ANAHEIM.... 06/30/2016.... 3.520 .7,200,000 .
00-1102563 ... | COSTA MESA 06/30/2016.... 3.520 15,250,000 61,600,000
00-1102565.... ... | COSTA MESA, 06/30/2016.... 3.520 22,950,000 .103,930,000
00-1102566.... woo |LAGUNAHILLS.....ooviriiis 06/30/2016.... 3.520 .9,800,000
00-1102583.... ... | ATLANTA 05/27/2016.... 3.790 10,000,000
00-1102584.... ... |EMERYVILLE.... (67 YOS TTRORIRN IO 06/10/2016.... 3.580 28,000,000
00-1102589 ... |ROMULUS.... M | e 05/27/2016.... 3.620 12,800,000
00-1102590.... ... |CHARLOTTE 06/06/2016.... 3.900 .8,500,000
00-1102595.... ... | MILWAUKEE 05/19/2016.... 3.590 10,232,585
00-1102596.... cit | BROOKFIELD.....coouituiaieeiieeisseesesis s 05/19/2016.... 3.590 19,137,415 v 31,330,000
00-1102597.... vt | CEDAR KNOLLS......coouieiiiiienitiii s N | e 06/16/2016.... 3.390 45,600,000 | ...voooveriieniiiriieien st | e 74,480,000
00-1102601.... ... | RICHMOND VA s [ 06/30/2016.... 3.840 .2,850,000 3,860,000
00-1102602........couvverririrerirerereeieriesriesieneeeens CHANDLER ...ttt AZ..ooovniinnrinniennonns [ e 06/24/2016.... 3.740 29,000,000 [ 1.vevuienieaiiiiiei s | et e 12,270,000
00-1102607.... . | GRIMES SN IO 06/23/2016.... 3.460 5,316,000 9,190,000
00-1102613.... e LAUSTIN. e TXiirvererienissisniis | o 06/23/2016.... 3.070 33,000,000 | 1.ooiviriiiniiniiii i eeri e 47,530,000
0599999. Total - Mortgages in Good Standing - Commercial MOrGAGES = All DT ...ttt ettt ettt et ses s es et sesensensee | fessessessssassessnsansessessnssssansessnsansessssnsanss | conesen XXX......o XXX 401,093,084 | ..o 0 .908,400,000
Mortgages in Good Standing - Mezzanine Loans
99-0000034.......cvvrieurrserreniseessees e nens HOUSTON SRR [T 02/06/2015 10.000 | 1 veiieirs e | e 739,006
0699999. Total - Mortgages in Good Standing - MEZZANINE LOANS. ...tttk bbbttt | ciises XXX...oo.. XXX 0 739,006 0
0899999. Total - MOrtgages iN GOOU SEANAING. ... ... ruuresersersieresstes st ess st ee et e84 8888888888 SeEbeeEeeE bbbttt | cnnins XXX XXX 401,093,084 739,006 .908,400,000
3399999, TOAI MOMGAGES. .......veeriereireetieis ittt b bbb b8 bbbt s e b e bbbt b et b b ete | febiebeth et b st bbbttt eines | deeriin XXX XXX 401,093,084 |............... 739,006 .908,400,000
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Mortgages Closed by Repayment
00-1000178.......cvourrrrierinns PITTSBURGH PA. o e 04/25/2001.... | 04/15/2016.... TTB2T | cooveoeeiiriieeneiinens | ceviresineeneeisssssnnins | oneriesiessnsessssnnns | cevesssessessesessesns | seesessssessessesssssenns 0 .19,615 0
00-1100058 MARYSVILLE.........oorriireiirneiineiiessissssisesssssssesssssseseens WA e | e 07/16/2003.... | 05/02/2016.... | ..... 326,797 all Al .186,645 6,660 6,660
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00-1100408 LIBERTY oo MO...covvrrene | e 06/01/2004.... | 04/07/2016.... | ..... 150,402 0
00-1100458.... ... |LINCOLNTON NC .1 07/20/2004.... | 06/27/2016.... | ...... 4,629,568 0
00-1100962.... ... | SAN FRANCISCO........cccouunue (07 TR B 09/15/2005.... | 06/01/2016.... | ...... 1,477,450 0
00-1100997.... ... | CHEEKTOWAGA [\ SO R 11/17/2005.... | 06/09/2016.... | ...... 4,954,517 0
00-1101027.... ... | KING OF PRUSSIA PA o [ 11/18/2005.... [ 06/01/2016.... | .ooovvvvunrenes 21,166,767 | ..o | s | e | e | a0 | e | 21,045,643 | 10000 21,045,256 | i [ e (287) (287)
00-1101040 RALEIGH NC.ovvvverres [ 05/25/2006.... | 04/01/2016.... | ......... 25,653,532 25,471,948 (24,399) (24,399)
00-1101100 RENO ..ottt NV [ 06/29/2006.... | 04/11/2016.... | ..... 757,374 . v | e 750,808 | i 750,808 0
00-1101163 WESTERVILLE (0] SV B 05/04/2006.... | 06/01/2016.... | ...... 1,549,767 [ 1oeoeeeerierieeernenns [ cerreerisisenieniesines | cevereesseessssssessesins | svessesesseesnssssssnens | sriessessssssssssssees (V1 PORRRTRRIINN IO 1,489,481 | ........... 1,489,481 0
00-1101166.... ... |MORGANTOWN WV | e 05/09/2006.... | 05/16/2016.... | ...... 2,597 437 | oo | e | e | e | e 0 B [ 2,571,460 ....2,571,460 0
00-1101202.... ... |MYRTLE BEACH [ B 06/29/2006.... | 04/29/2016.... | ...cooevernvene 10,288,116 | ..o [ e 14,464 14,464 | ..o | e 10,246,282 CAA2TT | s 44,277
00-1101213 CARY ..o NC.ovvvvernes [ 06/14/2006.... | 06/30/2016.... | ...... 3,983,150 | oo | s 15,894 ..4,014,633 4,020,000 5,367 5,367
00-1101218....coverireri AMHERST......ccoonvvirnnne NY oo [ 07/05/2006.... | 05/20/2016.... | ...... 4,158,416 4,118,491 | .. 4,118,491 0
00-11013086.......couvererrerinne CERRITOS......ccccovvvrnn (07 U B 10/12/2006.... | 05/02/2016.... | ...... BL1B3,176 | oo | oveinerieniesineninnes | cerinsissiiessssisseses | neeessessssisssssssesens | e (V1 URTRTIINN IOV 5,107,179 | v 5,107,179 0
00-1101310 CARY ..o NC.ovvrverres [ v 10/24/2006.... | 06/30/2016.... | ...... 1,500,000 ..1,500,000 1,500,000 0
00-1101888 RALEIGH NC..ovovvernes [ 09/28/2012.... | 05/12/2016.... | ...... 5,650,401 ..5,620,872 5,620,872 0
00-6000248 TREVOSE PA. o v 01/31/2002.... | 06/02/2016.... | ..... 129,401 65,293 | ....... 65,293 0
03-0308675.......ccvrrerrirerinnn OVERLAND PARK.....otiuiiiiiiniisssiiens s ssnissssssnssnsens LG P 03/21/1996.... | 04/01/2016.... | ..... 170,060 JESTOTSTORTORROUON | [FSUOUOROOROOTURTORPOURS [SPOPTRROOR 42,907 [ oo 42,907 0
0199999. Total - Mortgages Closed by REPAYMENL..........iuiuiiiiiiiiiiiiiiiisise i tas i iessssssess sttt nesnssns | eeenssenesseses 94,383,952 | ...oovviriiniiinnd 0 [ e 31,069 0 0 31,069 0] o 93,216,514 | ........ 93,248,132 0 L3618 | 31,618
Mortgages With Partial Repayments

00-1000030........courvemrererirnn PITTSBURGH PA. o v T116/1999.... [ oo | s 3,366,394 | ..o s | e | s | e (V1 TOOTORTOTE PPN 185,226 0
00-1000031.... ... | PITTSBURGH PA. oo [ 11116/1999.... [ oo | s 1,105,400 ..84,084 0
00-1000032.... ... | PITTSBURGH PA. oo [ 09/20/1999.... | ovorevrrerrirerrnns | e 2,949,516 ..59,206 0
00-1000038 VISTA oottt (67 U B 08/31/2000.... | ccvoreverrererianne | e 2,452,134 107,895 0
00-1000171 CANTON......ovtiririisie e OH..oovvvves | v 08/15/2000.... | ..vorevvrerirerinns | e 1,215,616 ..53,683 0
00-1000188 KEASBY. [\ VSOOI RN 04/1712000.... | covoreverevernerinns | o 3,019,127 .146,180 0
00-1000232.... ... | BONITA SPRINGS FLuoiiiriines v 06/23/2000.... | covooevererernrienns | e 4,109,814 25,383 0
00-1000541.... ... |COLUMBUS.......covvrenrvrerinnns (0] SV I 04/30/2001..... | covorevererernerinns | v 2,884,585 110,896 0
00-1000593.........ooverecrrerrinne KENILWORTH N [ 08/08/2001..... | ..vorevrrerrererinns | e 4,467,091 157,909 0
00-1000665 EDISON . .| 07/06/2001..... | .vverevierierine | e 6,083,658 220,214 0
00-1000701.......coovevrrerecrrciiene VILLANOVA PA. oo | e 12/1712001.... | coveverveviviinn | v 3,191,900 107,004 0
00-1000714.... .. |CLOSTER..... [\ VSRR R 11/08/2001..... [ oo | s 1,590,561 53,644 0
00-1000735.... oo [NEW CASTLE.......ooieieiecieeae INGce e 07/18/12002.... | ..vovevrrerrirerinns | e 1,630,230 0
00-1000774.......ccorvererierirs FLINT. oo Mo [ 12/20/2001.... [ coovvervvvirrenn | s 4,380,101 0
00-1000788 FT. PIERCE 117202001, | e [ s 788,191 0
00-1000818.......couvernrererinne LEECHBURG......ccovevireeerrrisnrenienissinenssssssensensesssees | PPuciiscinenns | coeveens 02/22/2002.... | covoevereverneranns | e 4,070,758 0
00-1000819.... o |[BARBERTON.......ccoovvvirinriicnninninennnisniseiinnisnissensnninnies | OHucciiciiics | e, 1212172001 [ v | s 2,189,288 0
00-1000820.... ... | PITTSBURGH PA. o e 12/2172001... [ oo | s 1,007,916 0
00-1000821.... vio |LOWER BURRELL......ostivmiiiiiiicsseissies s PA. oo i 1202172001 .. [ v | s 1,134,492 0
00-1000822 ... | CANAL FULTON OH 1202172007 | e [ s 623,503 0
00-1000848.... ... |NEW ALBANY. (0] USRI IO 02/07/2002.... | covocverevineianne | e 2,383,279 0
00-1000858...........cvvmrererrrnn BROOK PARK.......ooivmmrirrireeneiseriesiesieeesessssssessessesens OH..ovvveve | v 04/09/2002.... | covoveververnerranes | o 2,196,997 0
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00-1000867.... .. | SALT LAKE CITY UTeveiees [ 03/01/2002.... | covoeverrinrienns [ v 1,819,867 0
00-1000875 ... | SCOTTSDALE... AZ 109/18/2002... | ..vverreerieris | e 1,322,163 0
00-1000914.... ... | CINCINNATI..... OH..ooovvvvvins | v 07/01/2002.... | covoevererirevianns | o 1,371,774 0
00-1000926.... v [MARIETTA.....cooiiriirinns [C7. RN IR 12/23/2002.... | ..ovveovrcvrrrenn | s 2,374,202 0
00-1000929.... ... | CRANBERRY TOWNSHIP........coconrrvrrrrrrinns PA. oo i 06/11/2002.... | cvvorevereriraeinnee | v 18,820,854 0
00-1000932........couvvvmrererirns HARRISON TOWNSHIP. Moo [ i 05/29/2002.... | covoveververnerenes | v 5,751,146 0
00-1000949 STOW OH..ovviviies e 05/30/2002.... | cooooeverririenns | v 1,995,404 0
00-1000958..........ovvvmrererinne HOUSTON................ L. ST D 06/18/2002.... | ccvoreverrererianes | e 1,752,241 0
00-1000964...........ocorrrrrennn COLUMBUS.......cooonvvviirnne (0] USRI DR 10/03/2002.... | ..oveevrerrierien | s 1,727,996 0
00-1001017 STARKVILLE IMS i [ 07/03/2002.... | ccvoreverrernerenns | v 1,293,170 0
00-1001038 ITHACA. ...t NY oo [ 10/01/2002.... [ oo | s 5,169,379 0
00-1001042 RAVENNA OH..ovvveves | v 06/27/2002.... | covoreverevernerenns | e 4,551,270 0
00-1001049 WAYNE PA. oo 10/24/2002.... 209,565 0
00-1001090 MASON.....ovrvirirrercirseeieiiis OH..ovvveres | v 12/20/2002.... | ..ovvovvvrrvaren | s 7,666,584 0
00-1001135 MADISON L/ D 12/120/2002.... | ..ovveovrrrineinn | s 2,640,158 0
00-1001165.... ... | CHESTERFIELD VA o | e 11/20/2002.... | oo | s 7,805,352 0
00-1001201.... . |NORTH BRUNSWICK N [ 05/29/2003.... | covovcvererirneianne | e 4,643,498 0
00-1001203 NILES ... Il [ 12/30/2002.... | ..oveovrnrirern | s 4,397,076 0
00-1001215 EDISON....ccvvrririreereriseinerienisnisseessssissssnensenssnsssssensenes | Ndueinssnsinns | cevviens 12M1712002.... [ coovveoreicn | s 9,183,818 0
00-1001237 DALLAS......ooveriririnreississrnesiesiesesssessssisssssssessenssnes | Deveerrneniens | coeveens 11/20/2002.... | ..o | s 6,261,306 0
00-1001244.... ... | PITTSBURGH PA. oo [ 02/08/2005.... | covorcverrererrnee | v 16,038,241 171,563 0
00-1001260.... ... | PITTSBURGH PA. oo [ 03/05/2003.... 569,890 ..57,861 0
00-1001279....covvvrirerrerins PITTSBURGH PA. oo [ 12/23/2003.... | ..ooeeoeeerrierinn | s 4,832,295 | ..o | cerieninsiesinnisni | neisesiesiessnninnes | e | et (V1 TSRO IO 118,993 0
00-1001283 GARLAND L, RN IR 03/03/2003.... | .vovevrrerrirerinns | e 1,917,302 0
00-1001308 CHICAGO......ceoeieierierieeeeisise et Il [ 07/22/12003.... | covoeverevenerianns | e 8,826,727 0
00-1001319.... ... |RANCHO CUCAMONGA.........ccostviemrvrerirerirerenernnriennnnenines | CAuiiirivineis [ 05/15/2003.... | covoveververnrrienns | v 2,215,559 0
00-1001324.... ... | ST PETE/PINELLAS PK.... FLuwiriinriies [ 09/08/2003.... 909,886 0
001001333, MYRTLE BEACH SO T 06/02/2003.... | ..vooevrrerrererinns | e 3,171,981 0
00-1002014 KNOXVILLE N .1 07/28/2003.... | oo | e 2,153,774 0
00-1002028 MADISON Wi e 11/25/2003.... | covoveerrreriviins | vver 3,760,275 ..28,638 0
00-1002030.... o [LAPALMA. ..ot (67 U D 04/28/2003.... | ccvoreververerienes | v 9,208,469 .129,662 0
00-1100012.... . | PITTSBURGH PA. oo [ 05/13/12003.... | .ovovevrriererernns | e 2,962,203 0
00-1100030 CHICAGO......eoeiirierierieeseisese e Il [ 08/04/2003.... 816,617 0
00-1100036 ... |MOORESVILLE NC .1 08/05/2003... | oo | e 2,573,292 0
00-1100046.... ... | GLEN CARBON Il [ 01/05/2004.... | covooeververneranns | e 2,404,163 0
00-1100047.... ... | SAINT LOUIS MO..cooevveis e 11/14/2003... [ oo | s 5,294,985 0
00-1100067.... .| JOHNSON CITY. L\ U D 10/31/2003.... [ ..ovveeeverrenen | s 2,017,746 0
00-1100068 BELLEVUE 10/31/2003.... [ oo | s 2,469,085 0
00-1100080 GREENDALE .109/02/2003.... 762,534 0
00-1100109 MILFORD 09/23/2008.... 743,376 0
00-1100131.ceovveerrierinn CONCORD........covvrrmrrrerririrnerneriersnesnenssseserssensessnessnens | NHuconviniins | e, 09/30/2008.... 506,075 0
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00-1100141.... ... | GRAND RAPIDS.......ccccommrirmrrrns M [ 10/30/2003.... 553,289 | ..uiiiiriiieinninens | e | s | e | sesssnssessesnnnn0 | e | s 44158 | oo 44,158 0
00-1100154 .| CRANBERRY TOWNSHIP PA L 110/22/2003.... | ..o | e 4,338,956 65,723 65,723 0
00-1100163 RESTON VA o | e 10/27/2003.... [ ..o | s 3,796,723 | oo | v [ e | e |0 | 95,595 | ..covvriiina 95,595 0
00-1100173....comvenirerierirs ALBUQUERQUE...........cccomvrrnnee NM.vvirirns [ 08/31/2004.... | covoocverevernerenns | v 2,159,790 | covouverereneeierinenns | rvrererienienineenenes | e | v |0 | | 46,101 | oo 46,101 0
00-1100174 SIOUX FALLS [51 SUTN B 11/12/2003... [ oo | s 2,130,783 52,988 | ....... 52,988 0
00-1100195.... ... |HOUSTON. L. ST B 11/2172003.... [ oo | s 1,670,489 0
00-1100196.... . |HOUSTON. LI, O B 11/2172003.... [ oo | s 1,705,956 0
00-1100197 HOUSTON................ L. ST D 11/2172003.... [ oo | s 2,156,386 0
00-1100202.... ... | BALDWINSVILLE NY .o [ 12110/2003.... [ .oovvecvicci | s 1,583,280 0
00-1100223.... .| PITTSBURGH PA. o 10/30/2003.... [ ..oveoeevrrrenes | s 2,762,656 0
00-1100233 ITHACA. ..o NY oo [ 12/10/2003.... 546,151 0
00-1100240 MARGATE SRR IR 03/03/2004.... | covooeverrernrrieens | e 10,415,597 0
00-1100247.....onvvvrierierins CLEARFIELD.......ovvtuiireireireeiseesesie s sssssssensnenes UTeeeees [ 12/04/2003.... [ ..ooveoererrnrinn | s 1,754,881 0
00-1100265..........ovvvnererererne ALTAMONTE SPRINGS FLuoiiriines [ 12/18/2003.... | ..ooveovvrrvens | s 2,014,773 0
00-1100272 WILSONVILLE.........covveeverrieeieceeee e (0] U B 05/21/2004.... | covocveevineianne | e 1,816,798 0
00-1100296.... ... | CINCINNATI..... OH..ovvvevee | v 01/2112004.... | covoeverernrienns | o 2,765,161 0
00-1100339.... ... | PORTLAND (0] U B 03/22/2004.... | covoeveevineianne | e 2,354,824 0
00-1100346.........oovvverrierirnn FARRAGUT. TN | v 05/04/2004.... | cooooevervenrienns | v 1,676,170 0
00-1100347 VISALIA (67 U Do 07/14/2004.... 644,346 0
00-1100365........coovvvnrirerirns WENATCHEE..........cootiniierieeresenrenienes WA o | e 08/09/2004.... | covovcververrrenns | e 1,865,460 0
00-1100369.... ... | HIGHWOOD 1L [ 05/17/2004.... | covoevervineianne | e 2,910,647 0
00-1100371.... ...|ANDERSON............ (SO T 12/121/12004..... | covveevveririin | v 2,197,961 0
00-1100373.....ovvrirerrerins RANCHO CUCAMONGA..........oevieireiinrieiieeiesisseesssias (67 U B 12/30/2004.... | ..ovveorrincrnn | s 3,320,392 0
00-1100375........ovvrrercreirinn ALGONQUIN. I [ 09/15/2004.... | cvooevvvreeririrnns | e 1,480,944 ..90,995 0
00-1100378 GLENDALE..........oovieerenereeiesnrensesssiessiessssssessssssssessensinnns | Whieoiesiieens | o, 04/28/2005.... | ccvooeverrernerranes | e 9,241,745 119,175 0
00-110039%4.... v [FORT WAYNE......coovivrerrnrnninennerenisensneeesnssenennene | Nt [ 05/14/2004.... | cooooevervnrienns | e 1,929,309 0
00-1100403.... o | BAKERSFIELD.......cocoevrrinerrerieriseersseisnrssenieneseesssnsenseens | CAuiieiiieiiins | cvvviens 05/20/2004.... 122,641 0
00-1100406 EDISON.....coivivrirrirerinnisnisrinersnsseineressseeensssssessnsssssnssessenss | Nduviiniineonin [, 05/18/2004.... | .cvooevrreerirernns | e 3,597,626 0
00-1100414 BOURNE.........ccovierririrnerines .| 05/05/2004.... | oo | e 3,004,017 0
00-1100420..........corvrerriirinne ORMOND BEACH........coviiireriiiiniesisisisesissssssssesssssens FLu i [ 06/15/2004.... | .oooevvererrerirnns | e 1,952,226 0
00-1100421.... ... | PORT ORANGE FLuwiriireiinee [ 09/16/2004.... 821,835 0
00-1100464.... . | GAINESVILLE..... FLoviiiiiins | e 05/26/12004.... | .coooevovrerririrnns | e 5,762,231 0
00-1100475 ITHACA. ..o NY oo [ 06/25/2004.... | covooeververneranns | v 2,747,667 0
00-1100479 OXNARD......cccoomvrimirrerierirninns CA .| 02/18/2005.... | ..o [ e 2,776,480 0
00-1100487 HILLIARD. ...ttt ssssssnens (0] VSN IR 01/06/2005.... 529,036 0
00-1100497 KENT WA o | e 08/23/2004.... | cooooeverrinrianns [ v 1,408,635 0
00-1100501.......vvervrrirerinnn SAN DIEGO CA s | 07/2212004.... | coooeverrnerenns | v 8,591,429 0
00-1100519.... ... | MILWAUKEE. Wi 04/20/2006.... | .cooocverrirnrianns | v 2,787,789 15,321 0
00-1100533 ... | DAVENPORT. 1 10/01/2004..... | ..o | e 1,308,665 77,419 0
00-1100581.... ... |CHARLOTTE......ccccoevemiinne NC 05/11/2005.... | covocvererineianne | e 7,367,888 ...101,295 0
00-1100598.... ... | FARMERS BRANCH L. ST D 12116/2004.... | ..ovveovvrirrenn | s 1,169,378 [ oo | e | ceverensssssensenienens | e | ceerneenssnenne0 | e | e 13,148 | 13,148 0
00-1100599.... . | FARMERS BRANCH L ST D 12/16/12004..... | oo | v 2,383,162 26,795 0
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00-1100601 DALLAS......oooivierirneissiissies e L. T B 12116/2004.... [ ..ooveovirieni | s 1,871,716 0
00-1100602.... ... |HOUSTON. X | 12116/2004..... | ..o | e 1,871,004 0
00-1100603.... ... |HOUSTON. L, SO B 12116/2004.... | ..o | s 1,219,705 0
00-1100640........coovvrrrererirnn MANHATTAN [C T I 11/03/2004.... | .oovveovvevrrrenn | s 1,355,665 0
00-1100649 KNOXVILLE L1\ TP D 11/04/2004.... | ..o | s 3,237,763 0
00-1100677.... ... |LAS VEGAS... NV [ 02/18/2005.... | ccvoveververrrienns | e 4,420,067 0
00-1100686.... .| CHARLOTTE. NC..ooivveiies [ 12115/2004.... | ..o | s 1,426,300 0
00-1100692 SALT LAKE CITY (U2 PRSI R 01/10/2005.... | covoreververerienes | v 5,939,863 0
00-1100697.... tee | CLEARFIELD ...ttt UTeeees [ 01/28/2005.... | covovcvererirneianne | e 2,240,777 0
00-1100698.... ... |ALGONQUIN. Il [ 03/02/2005.... | ccvoocverrererienns | v 6,833,862 0
00-1100717.... ... | FARMERS BRANCH L ST D 12/16/2004.... 688,313 0
00-1100718.... ... | FARMERS BRANCH L. ST B 12/16/2004.... 682,029 0
00-1100720.....c.cvvurerrrcrinnn HOUSTON................ L. ST B 12/16/2004.... 766,917 0
00-1100721 DALLAS.....ovverierierieesseiserie s L. ST B 12116/2004.... | ..ooveovrevrrrcnn | s 1,267,782 0
00-1100722.....ccvvmrererierins HOUSTON................ L. ST D 12/16/2004.... 961,223 0
00-1100723 WAUSAU Wl | v 03/28/2006.... | .cvoocverrerrrinns | v 1,798,500 0
00-1100729.....ccvvmrerrirrinnn PHOENIX......... JA VAR IR 03/30/2005.... | ccvovcrerrirneiranne | e 3,868,214 0
00-1100738.......ccourverrierirns CHULAVISTA ..ottt [O7. ORI Do 01/28/2005.... | covooeverrirnrienns | o 1,201,219 0
00-1100756.... ... | LAKE OSWEGO (0] U B 11/08/2006.... | ..ooveonvrevrirares | s 4,168,425 . 0
00-1100765.... 1o | CHICAGO ... Il [ 05/19/2005.... | covoocverrerrrenns | v 1,375,380 ..36,458 0
00-1100773.... v | SIMIEVALLEY. ..o (67 WU B 08/31/2005.... | covoocvervirsernnne | e 5,267,504 .104,529 0
00-1100781.... . | BROOKLYN PARK MN.ccres [ 04/18/2005.... | .vooevvrerrirerinns | e 4,977,298 0
00-1100796 TAMPA. FLuirirriries [ 02/1412008.... | covoocververerrnns | e 1,269,455 0
00-1100806 RENO ..ot NV [ 03/15/2005.... | covooeverrirnrienns | v 7,639,889 0
00-1100807.....cnvvevrnrrrerirn ELLENWOOD [C7. U PR 06/24/2005.... | ..oooeverererneranns | o 4,712,854 0
00-1100822.... ... |LAS VEGAS... NV v 06/07/2005.... | covooeververnrrinnns | v 11,854,907 134,102 0
00-1100826.... .| DUQUESNE.. PA. oo 06/03/2005.... | ccvoocverrererrnes | o 2,003,945 ..40,323 0
00-1100856 NAPLES FLuoiiiiiies [ 06/30/2005.... [ ..cooevrreereririnns | corrernriinines 16,880,617 195171 0
00-1100857 ... | COLORADO SPRINGS co. .| 06/15/2005.... | ..cvvorerierierie | e 1,510,583 0
00-1100859.... . | ROCKVILLE... MD..ooovvrins | e 07/13/12005.... | .ovooevrririrerinns | e 5,244,842 0
00-1100867 CARSON (67 U D 07/2712005.... | coooveververerenes | v 3,309,551 0
00-1100868..........ovvereerreirinne REDMOND WA e e 09/08/2008.... | ..cvrvrrvrerirrres | cerrerrerrreren 21,230,650 207,908 207,908 0
00-1100877.... ... | FAIRFIELD [\ VSRR R 07/06/2005.... | ccoooeverrererines | v 8,864,521 .135,033 ...135,033 0
00-1100916 ... |NASHVILLE...... N .1 06/20/2008.... | ...ooovreerieris | e 3,885,013 .39,237 0
00-1100917.... .| W. BABYLON. NY oo [ 02/05/2008.... | ccvooeverrererrnes | o 4,214,787 0
00-1100918 IONIA... M [ 08/16/2005.... | ..ooocverrirrienns | v 2,228,078 0
00-1100920........couvvrrrererirne BEAVERTON.......couimriierieeieisenisssiestessseessessessensnenes (O] PN D 08/09/2005.... | ccvoveverrererrnes | e 5,502,730 0
00-1100928 TAMPA. FLovtiiiins | e 09/01/2005.... | ..vorevererrererinns | e 6,738,509 0
00-1100983 ... | WAUKEGAN Il .1 10/26/2005.... | ..cooevirerierine | e 1,385,204 0
00-1100990.... ... |ROCKVILLE... MD.vies e 05/10/2006.... | .cooocverriorienns | v 4,208,235 0
00-1100992.......couvvrrierinns SOUTHGATE......cooieereereierrerierienes Moo [ v 10/14/2005.... | ..ooveovevirrennn | s 3,825,125 0
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00-1100999.... ...|SOUTH JORDAN UTeveiees [ 11/07/2005.... | coovveovirienin | s 3,796,129 0
00-1101000 ... | BRIDGEVIEW. Il .109/22/2005.... | ..o | e 1,268,046 0
00-1101003.... .| JACKSONVILLE FLuworiirriines v 10/12/2005.... | ..oveeririiceis | s 4,158,252 0
00-1101007 TAMPA RN IR 12/08/2005.... | ..oveevvevrrreres | s 1,763,856 0
00-1101025.......corvvrrrrerinnn MANHATTAN [T PR 12/08/2005.... | ..oveevvirriccis | s 3,533,159 0
00-1101031 PLANO. L. ST B 12/01/2005.... | .oovveeverirrennn | s 4,768,723 0
00-1101033 RALEIGH NC.ooverres | v 01/13/2008.... | ..cooerererirerires | erernes 22,506,441 0
00-1101037 MIRAMAR ....ccourimirmmrirrireesseisesisesseses s FLuiiiireiinee [ 03/22/2007..... | covoreverevernerienes | v 1,386,999 0
00-1101041.... 1o | GARDEN CITY oottt [C7. VN PR 04/28/2008.... | ..voocverrireirnne | e 4,462,446 0
00-1101048.... ... | BERKELEY HEIGHTS N [ 12/01/2005.... | ..ooveevvriranen | s 2,686,568 0
00-1101056.........orvernrirrinne ELLICOTT CITY............. MD..ovvvviv [ i 12/08/2005.... | ..ovvvrrircirnns 20,100,000 0
00-1101074 RALEIGH NC..ovvrverres [ v 01/13/2006.... 25,210,854 0
00-1101137.ceorieris FRANKFORT Il [ 04/23/12007..... | ovorevrrereerinns | e 3,086,395 0
00-1101138....coveeirrierins INDIAN TRAIL | [ U 04/26/2006.... | .cvoocverrernerenns | e 2,734,871 0
00-1101145 TUSTIN (07 U D 04/11/2008.... | covoocverrererranne | e 3,545,164 0
00-1101152.... ... | CINCINNATI..... OH..ovvvevee | v 09/28/2006.... | .cvoveverrerrrienns | v 2,114,565 0
00-1101156.... . |LAKESIDE................ (07 TR Do 01/03/2007..... | covoveververneirenne | e 8,935,099 0
00-1101157 MASPETH NY oo [ 04/2112006.... | ccvooeververnrrenns | e 1,316,393 0
00-1101167..eonricri BONITA SPRINGS FLuiriirriiies [ 04/17/2006.... 443473 0
00-1101173 VISTA ottt [O7. USRI B 05/31/2006.... | covoocverrerrrienns | v 1,138,142 0
00-1101181.... ... | LAKE ST LOUIS. MO...coovvrene [ e 06/29/2007..... | covorcverevernerranne | v 13,629,841 0
00-1101197.... ... |COLUMBUS........ocovvrirrrins OH..oovvvvres | v 02/06/2007..... | .ovorevererrirerinns | e 6,928,123 0
00-1101211 o LAS VEGAS........coovverenne NV v 06/29/2008.... | .cvoocrerrererrnee | e 3,168,686 0
00-1101214. MIAMI....... FLuoiiiiiies [ 12/07/2008.... | cvvoverevererernnes | errveereriieinns 10,882,428 0
00-1101215...coneeerierin LUMBERTON................ 08/25/2006.... 281,156 0
00-1101224.........ovvvrirvcrinnn DUQUESNE........cccccooririns 01/12/2007..... | covorevereveneienns | v 2,397,123 0
00-1101227 MURRIETA 06/15/2007..... | cevereverevererriens | eoverrreeernennns 13,245,926 0
00-1101229.... ...| SAN FRANCISCO..........co..... 07/31/2006.... 408,771 0
00-1101230.... .| SAN JUAN CAPISTRANO. .| 08/02/2006.... 4,967,804 0
00-1101231 CENTREVILLE 11/29/2008.... | cvvovvrverernrinnes | errveererinninns 17,526,074 0
00-1101233.... ... | CENTREVILLE 02/29/2008.... | ccooreververerines | e 3,626,512 0
00-1101238.... . | BIRMINGHAM AL [ e 08/11/2008.... [ ..ceoevrrvrerirrres | cerrererrieines 11,293,846 0
00-1101248 POWAY... (67 U D 08/30/2008.... | .cvovverrererrnns | e 1,267,797 0
00-1101254 ... | EL SEGUNDO CA .| 08/31/2008.... | ..covovrcrieris [ e 5,027,820 0
00-1101278.... ... | KANSAS CITY. 16T PR 10/05/2006.... | ..oovveerveercerrs | s 3,953,020 0
00-1101279....covvviierinnn LANCASTER.......cooiieiieiieeiseisssiseis e ssissssenes PA. oo 12/01/2008.... [ ..ooveerrrirenis | e 14,431,430 | ovvonenrieiieiins [ | s | onseennsssnssssnnes | sonnsnssennnneneen 0 [ | . 138,162 | covvvernen. 138,162 0
00-1101280 COATESVILLE PA. o e 12/01/2006.... | ..ooveovveverrenen | s 3,092,449 29,606 | ... 29,606 0
00-1101283 HAUPPAUGE NY e [ 09/27/2008.... | ..cooevererrererinns | e 4,464,561 26,893 | ....... 26,893 0
00-1101287 PALATINE........cooorererinsieeiessiesiessiessias IL .| 08/25/2006.... | .... .19,591,005 .104,404 104,404 0
00-1101293 DAYTON OH..ovvivies | e 09/26/2006.... 840,793 0
00-1101302 DES PLAINES | IR U 11/06/2006.... | ..ooveonvrerrrreres | s 1,869,524 0
00-1101308........cvvvriereriiines CARLSBAD [O7. SO I 01/11/2007 ... | overeverecrernns | e 1,571,877 0
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00-1101309.......ocvevriirerieines BRANCHBURG NJecoeveneees e 11/07/2006.... | ..oovvevvicrnive | s 3,734,823 0
00-1101317 LIVONIA M | 12118/2008.... | ..o [ e 2,099,720 0
00-1101332....ccnviiierinnn CLEARFIELD.......oovuiiriircirniiseiee et ssees UTeeiees [ 10/31/2008.... | ..overvrvrrienien | s 3,889,294 0
00-1101340 RIVERTON........ccrveeen. UTevreees [ TMT712008.... [ .ovveevrerrvenn | s 1,660,570 0
00-1101375....coeriiierin HILLSBORO. (0] USRS DO 02/05/2007..... | ovorevererrererinns | reeee 5,091,062 0
00-1101383.... ... |AURORA. OH..ovvveres | v 04/12/2007..... | covoreverevernerenns | v 5,316,809 ..48,815 0
00-1101387.... .| SANTA FE NM.vvneins v 01/22/2007.... 737,098 .104,306 0
00-1101395.......veuvrrierinns SAN DIEGO CA s [ 08/31/2007..... | covoreververnerienes | v AT62,872 | coooeoceieeierieriens | cevierineeneeissisenis | veriesiessssessnsnens | e | e (V] I 52,413 0
00-1101405.... ... | ANNAPOLIS. MD..ovveviis [ i 03/23/12007..... | ovorevererierinns | e 2,399,280 22,528 0
00-1101414.... .. |LAKE ST LOUIS MO [ e 1212172007 .... | oo | s 2,867,948 | oo | v | e | v |0 | | 42,641 0
00-1101419 AVON. ..ottt MA e [ 04/27/2007.... 721,427 0
00-1101427....convorreri MILWAUKEE. L/ D 10/31/2007..... | oo | s 2,824,280 0
00-1101439.....cvvveierierins SANTA MARIA. ..ot eseseeens (07 U B 04/17/2007.... 810,154 0
00-1101445.......ooovvvvirreri SALT LAKE CITY UTereees v 05/01/2007..... | covoveververnerenns | v 3,035,742 0
00-1101447 TAMPA. FLuiriirriiees [ 06/29/2007..... | covorcververnernanne | e 1,581,103 0
00-1101449.... ... |MORENO VALLEY CA. s | v 05/29/2007..... | covoreverevernerenns | v 6,849,789 0
00-1101453.... .| CHARLESTON (SO B 06/05/2007..... | covovcververnerranee | e 2,629,154 0
00-1101456.........ocvvverrierinnn BURLINGTON............... WA i | e 05/14/2007..... | covorevererernrrenns | v 3,218,338 | oo | v | e | e | e (V1 PO TORRTOTE PPN 105,503 0
00-1101458.... 1o | CHICAGO ...t 1L [ 05/22/2007..... | covoreverererneeanne | e 4,410,382 41,250 0
00-1101475.... <. [LONGWOOD.......c.ovverrrrririierienns FLuwoiiiriines e 1212712007 ... | oo | s 6,708,556 .195,297 0
00-1101481.... co |ANN ARBOR.....ccouriuiriinsineiietesesessss st essssens Mo [ 07/2412007..... | covorcveeeerneeinne | e 21,454,401 0
00-1101491.... . | JACKSONVILLE BEACH........costiiriririniiernnisseenisisnnennns FLuoiiiiiies [ 06/21/2007..... | ovorevrrirrirernns | e 4,120,279 0
00-1101493......cvveirricrins SALT LAKE CITY UTeeees [ 07/30/2007..... | covoreeerererneerenne | vevreeireenns 10,703,159 0
00-1101509. ITHACA. ... NY o v 07/31/2007.... | ovorevrrierirernns | e 4,276,342 0
00-1101512...ccovveirierin BURR RIDGE | SRR U 12/03/2007..... | coovvervevrirenen | s 3,355,738 0
00-1101518.... ... | BIRMINGHAM AL | e 08/07/2007..... | covoreververnerenns | v 5,447,226 0
00-1101521.... .. |ATLANTA......... [C7. U PR 08/07/2007..... | covereverevernerrnes | worerrrerireenns 10,492,441 0
00-1101525. AUSTIN L, RN IR 07/18/12007..... | overevrrerrirerrnns | e 4,095,141 0
00-1101526.... .. |ALBUQUERQUE.... NM .1 08/15/2007... | ..ovvorcreerierins | e 2,644,896 0
00-1101534. TORRANCE (07, SO IR 08/30/12007..... | .vorevrrvrrirerrnns | e 4,308,615 0
00-1101540.... ... | ORANGE....... (67 U D 08/29/2007..... | cevorevereererrnes | woverirerireenns 10,138,628 0
00-1101544.... ... | RANCHO DOMINGUEZ. (07, SR T 10/02/2007.... | cevovererererivinnen | vver 4,509,742 0
00-1101545.... ... | CERRITOS.... (67 U D 09/10/2007.... 7,947,401 0
00-1101548 ...| TACOMA... WA .1 10/31/2007.... | ... .13,238,995 0
00-1101549.... ... | TACOMA... WA e | v 10/31/2007..... [ oo | s 3,441,274 0
00-1101558.... ... |ROCKLEDGE........cccccconurinnn. FLuwirireriiees [ 09/24/2007..... | covoveveerieeianne | e 6,134,795 0
00-1101562.... .| SALT LAKE CITY (U2 PSRRI R 09/20/2007..... | covoreverevernernanes | e 8,201,224 0
00-1101563 HICKORY. |\ ORRTN IP 10/19/2007..... [ oo | s 2,931,590 0
00-1101566 ADDISON Il .110/18/2007.... 2,705,281 0
00-1101567....convvneirrierinnn VARIOUS......... PA e | e 08/31/2007..... [ ..cereverrceririres | everererircinns 13,694,546 0
00-1101568........coovvvrierinnn VARIOUS......... OH..ovvveve | v 08/31/2007..... | covorevercererianes | o 7,857,951 0
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00-1101631.... ... | SAN DIEGO CA s [ 04/03/2008.... | ccooerererereianne | e 3,924,369 0
00-1101634 ... | PITTSBURGH PA .| 04/18/2008.... | ..o | e 2,827,590 0
00-1101637.... ... | PITTSBURGH PA oo | e 04/22/12008.... [ ..coovvvrrvevirirnes | cerererierircins 12,456,654 0
00-1101640.... ... |MOON TOWNSHIP. PA. o e 07/2412008.... | coooocververnrrenns | e 17,266,879 0
00-1101646.... .|TACOMA............... WA i | e 10/30/2008.... [ ..oveovreriienien | s 1,308,573 0
00-1101650 BEDFORD OH..ovvveres | v 09/26/2008.... | ccvooeverrererinns | e 9,016,622 0
00-1101672.....ccvvrriienes HOUSTON................ L. ST D 02/19/2010.... | covovcvereverneienne | e 7,076,779 0
00-1101673 ADDISON Il | e 02/19/2010.... | covoreververrerinnes | v 2,573,374 0
00-1101674 HANOVER MD..coovives | e 02/19/2010.... | .ovoreverirrirerinns | e 4,503,405 | ... | e | s | | sssen0. | i | 27,533 | oo 27,533 0
00-1101675 ALGONA WA e | v 02/19/2010.... | cevorevereverrrieens | e 13,602,121 83,160 | ....... 83,160 0
00-1101678 ADDISON | RO RN 02/19/2010.... | covovcverrinrienns [ v 3,951,968 | ..o [ [ | s |0 | . 24161 | oo 24,161 0
00-1101679......cvvvrrrrines ATLANTA......... [C7. VU IR 02/19/2010.... | covorevereverrrrieens | e 11,212,559 68,551 | ....... 68,551 0
00-1101680.......cvurerrenes HOUSTON................ L. ST B 02/19/2010.... | covorcvererirnerranne | e 1,378,594 0
00-1101681.......cveerrerinee HOUSTON..........c.n. L. ST B 02/19/2010.... | covoreverevernrrenns | v 2,297,656 0
00-1101682 BUFORD......couiiiiireiiseie e [C7. VRN BTN 02/19/2010.... | coverevererirnerranns | e 2,113,843 12,924 0
00-1101685.... v | SAN ANTONIO......ouvieiririerieireiiiesiesi e L. ST B 03/18/2010..... | covereverrerriirens | v 11,559,254 77,585 0
00-1101686.... .| PITTSBURGH PA. oo [ 03/26/2010.... | covoecvererirneianne | e 1,192,119 34,344 0
00-1101688 MADISON Wl e 04/23/2010.... | covoeverereneienns | e 8,616,171 | ovoeveerirerreriieins | v | e | veveneesssssssnenenens | oerensenssensnsnen0 | e | 53,492 | 53,492 0
00-1101690.... weo [WEST VIEW....ooiiricirneriniinns PA. oo i 06/10/2010.... | covoreverrernerranns | e 5,232,382 | covocieerineiinnninnnins | e | e | v |0 | s | e 32,249 | . 32,249 0
00-1101691.... ... | ALEXANDRIA VA o | e 06/18/2010.... | covoveverrerrrrenns | v 5,171,069 0
00-1101693.......ccovrvernnee FT WRIGHT........... X FET PR 10/05/2010.... | .oovvervreerireres | s 7,395,228 0
00-1101695. KENT. WA e e 07/15/2010.... | ovorevrrerrirernns | e 4,235,837 0
00-1101699.......c0vrrvrrnnee BURLINGTON............... KY oo v 08/05/2010.... | cevorcverrererrnne | e 8,578,716 0
00-1101700.........coverennee HOUSTON......cc.oevenee TXeooieeenee [ e 09/01/2010.... | overevrrerrererrnns | e 3,567,751 0
00-1101701 FAIRVIEW (O] U B 09/29/2010.... | cevorevererernerrnns | v 11,906,270 0
00-1101702 CLINTON. oo UTeees [ 10/08/2010.... | ..oveerveerrreres | s 9,708,928 0
00-1101703.......cvvrvranes GLENSHAW PA. oo 0172712011 oo | oo | s 11,899,670 0
00-1101704.... ...| ST. PETERSBURG FLoviiiiiins | e 08/05/2010.... 158,372 0
00-1101715 ... |LYNDHURST. NJ 11200172010, | v [ e 8,308,122 0
00-1101719.... ... |LOVELAND [0 - FOSUR I 12/13/12010.... | covevereriverviins | v 1,514,279 0
00-1101720.... vee |WEST BEND.....cooovvmriirnerierines L/ D 12/07/2010.... | coovververirrenn | s 8,453,265 0
00-1101722.... ...| SALT LAKE CITY. UTeins [ 12/2712010.... | ceveveerreriviin | vver 4,456,949 0
00-1101723....covvrirerinns SPRING VALLEY ....ccovtvirirrireereiseiserisesieseseesesssssssssens (67 U D 0173112011 . | s [ v 3,663,241 0
00-1101724 TORRANCE CA 012772017 [ o [ s 4,477,496 0
00-1101725.....cvvvrrierines ALBUQUERQUE..........cccommrunnee NM.vvveins [ 0173112011 | oo [ v 2,331,643 0
00-1101726.... ... |COLUMBUS.........ooverrrrrinnns OH S [1212972010..0. [ oo | e 17,347,328 0
00-1101727.... vee |WEST BABYLON......coomirriirmerierieneeeesesssessensesiesessens NY oo [ 02/15/2011.... | coverererceerens [ v 3,056,118 0
00-1101728.... ... |COLUMBUS.........ccooomrirrianns OH S [ 0610872011 [ oo | s 2,016,284 0
00-1101729 ... |UPPER ARLINGTON OH .107/15/2011.... 36,183,509 0
00-1101733.... ... | BIRMINGHAM AL | e 03/11/2011.c. [ oo 21,412,492 0
00-1101734.....ocvvrierinne BIRMINGHAM AL | v 07/08/2011..... | covorververerinns | v 1,017,016 0
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00-1101736 SHAWNEE [T PR 03/01/2011.... | covorrneinnne | e 3,447,661 0
00-1101738.... .| FLORHAM PARK NJ .| 06/02/12011.... | ... .19,583,664 0
00-1101743 CHAPEL HILL. ..o ssssseneseees NC.ovvveeines [ 11/15/2011.... 7,572,607 0
00-1101746 MESA L.V AT B 05/20/2011.... | covoreverrerneeenns | v 2,716,327 0
00-1101747 IRVINE CA.ovees | v 05/02/2011..... | covoocverrinrienns [ v 7,417,236 0
00-1101750.....cuveevrrierinns BUFFALO GROVE........cccrmiererinrrircrienes Il [ 05/05/2011..... | covorerervernrrenns | v 1,803,435 0
00-1101751 WOOD DALE Lo | e 05/05/2011..... | covooverrinrienns [ v 4,269,764 0
00-1101753.....oovveevrcrierinns HOUSTON................ L. ST D 06/29/2011..... | covorevereeernerenes | e 12,964,571 0
00-1101756.......ccvmeercrirrinnn NASHVILLE...... L1\ TS DR 07/20/2011.... | covorverneienne [ e 8,661,899 0
00-1101757 WOODINVILLE WA e | v 07/1312011.... | oo [ v 5,369,724 0
00-1101758.......covrircricrinnn TOLUCA LAKE ...ttt (07 U Do 06/14/2011.... | covorcrerineienne [ e 3,503,464 0
00-1101760 WOOD DALE | OO U 05/05/2011..... | covoreverrererienns | v 2,472,021 0
00-1101761 WOOD DALE Il [ 05/05/2011..... | covorcverrereninne | e 4,928,398 0
00-1101762 WOOD DALE | OO U 05/05/2011..... | covoreververnerienns | v 3,747,399 0
00-1101763......cvverercrierinne CINCINNATL .cooorvreririneincrienineesensseesensssnssesesessnsnnnees | OHeeeiiciines | v 08/30/2011..... | covoreereeirerrnne | e 14,511,542 0
00-1101765 CHICAGO.......cooiererrirerirerierineessrissisenenissesssessssiennnns | e | e 08/31/2011.... | covorvererirneienns [ v 5,458,503 0
00-1101767...convvncricrinn GREENFIELD.......otvviriinnicrierineenseinsninennenissessesssssensnenns | Wi | e, 09/12/2011.... | oo [ e 9,677,079 0
001101771 CINCINNATL .cvvvrierirrinereninerensresnisensssssessennns | OHeeciceiiees | v, 07/2712011.... | oo [ v 5,305,418 0
00-1101772 PARKER.........coooomiimeirnnminnninerinerinsesenssssinsssssesssssnssnsssnnnes | COhiineinneiins | vvevvens 09/01/2011.... | covveeeeirerines | e 14,882,963 0
00-1101776.....cvererireri ORANGE........oooirimeririnineinninesenisnesessessessnennene. | CAuevvneivens | cvvreens 09/29/2011.... | covorevererineienns [ v 5,429,588 0
00-1101780.... ... | MINNEAPOLIS MN.ovveis [ 09/20/2011.... | covoreereeirserinee | e 18,622,974 0
00-1101782.... o [LAGUNA HILLS ..o (07, SO IR 10/11/2011.cs | e | v 9,585,273 0
00-1101783....comvveirrierinn MISSION VIEJO (67 U B 1211572011 [ o | s 4,546,780 0
00-1101784. SEATTLE WA e e 09/30/12011.... | overevrrirrirerinns | e 6,665,667 32,716 | ....... 32,716 0
00-1101786.....cuvveerrirerinne PITTSBURGH PA. o 09/2312011.... | covvereeeerneriens | v 29,341,636 0
00-1101788.......vevierireris WEST CHESTER PA. o 1073172011 [ o | s 7,438,374 0
00-1101789 LENEXA [T B 12/08/2011.... [ oo | s 7,675,763 0
00-1101791 WAUSAU Wl e 11122120110 | e | v 4,554,878 0
00-1101792 ... |LEXINGTON....... KY. 02/07/2012.... | s | e 4,055,316 0
00-1101793.... | SAN ANTONIO ... TXeovieeeiee [ e 10/21/2011.... 617,589 0
00-1101794 RALEIGH | [ IS 217201 [ | s 4,561,344 0
00-1101799......covvverciciriee MIDDLE RIVER MD..oovivins [ 02/02/2012.... | ovorevrreerirerinns | e 4,501,563 0
00-1101800 CHICAGO......eoeiirierierieeseisese e Il 11/30/2011.... | ... .16,805,430 0
00-1101802 ...| COLUMBUS.. OH . [12/01/2011.... .11,307,236 0
00-1101803.... ... |HOUSTON L. ST D 11116/2011.... | ... .17,685,209 0
00-1101806.........orvevrrvcrinne CITY OF INDUSTRY. ..occomririiiieiseriseiieesississeisssisesisnes (07 I B 12202011 [ e | s 5,379,449 . 0
00-1101807 LAGRANGE KY oo v 1211412011 [ o | s 3,139,966 .54,159 | ... 0
00-1101811 BUFORD......ooiiiirirsiiseiee e [C7. VIR PR 1202012011 [ oo | e 27,264,803 | ...cooorirriieeineinens | e | e | e | sesessnsnsessennn0 | e | oo 135,085 | c.ovvvernnne 135,085 0
00-1101812 ... | PLATTEVILLE..... Wi .101/25/2012.... 5,002,929 23,529 23,529 0
00-1101816.... .. |ATLANTA......... [C7. VRN PR 03/01/2012.... | covorcvereeirneienne | e 45,280,922 | ..o | e | e | e | seseesnsnsessesnns0. | e | s 343,786 0
00-1101817 OAKLAND (67 U B 06/27/2012.... | covoreverevernerenes | v 9,748,419 ..46,353 0
00-1101819....coveciicrinne HOUSTON................ L ST D 03/29/2012.... | covoeveeeiseianee | v 25,041,726 118,716 0
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00-1101825.... ... |REISTERSTOWN.........ccevveuee MD..ovvovei [ e 06/01/2012.... | covoevererieeianns | e 6,050,513 0
00-1101826 .| BEDMINSTER NJ 041972012, | e [ e 8,116,109 0
00-1101828 DYER INces [ 04/05/2012.... | covoevererinrienns [ v 1,852,497 0
00-1101830....ccuveervrrrirerirns PITTSBURGH PA. o e 05/03/2012.... | covoreververnerienns | v 4,251,303 0
00-1101831 COMMACK.......ooviniisrieieriesies NY o e 04/2512012.... | covoeveevnrienns [ v 4,379,720 0
00-1101832....conveeirrierinns CENTEREACH.......... i NY .o [ 06/29/2012.... | covoreverevernereens | e 15,134,680 0
00-1101833 COLUMBIA SO P 05/03/2012... | ovorevererirerinns | e 2,825,211 28,942 | ....... 28,942 0
00-1101835.......vveeererierinns BRENTWOOD L\ U D 05/08/2012.... | covoreververerianes | v 5,718,802 38,112 | ....... 38,112 0
00-1101838.... v |ANN ARBOR........ovvrrimrieiinriseissnrinsissenseneseesssssesssnsenins | Ml [ 04/2712012.... | coovveeerciins 14,683,714 .101,496 ...101,496 0
00-1101839.... vee | WASHINGTON......ooevrrrvnrrirerirerinneseeinsensennenienessesenensses | DCrivvvvevnes [ v 09/17/2012.... 22,701,120 A11,771 W17 0
00-1101846.... vo | CHARLOTTESVILLE. ...ttt VA o | e 05/01/2012.... | covoveverrinrienns [ v A131,069 | oo | e | s | | 0| i | 20,667 | ....... 20,667 0
00-1101847.... ... |BRENTWOOD TN | e 11/08/2012..... [ oo | s 8,160,428 53,643 | ....... 53,643 0
00-1101848.......ccoreerierinn CINCINNATI..... (0] VSN DO 07/20/2012.... | covorcveeeirnerianns | e 20,104,182 | ..ovorrereirnrineiinens | sevreriiesineeseeinsiis | oreesessessesseesnnes | cesnsissss s | seesessesss s eenas (V1 SUOURTITR IO 160,397 | cvvvvrene 160,397 0
00-1101852.... 1o |OCEANSIDE.........oooiireiiirierieriesesseessess e [O7. U B 06/28/2012.... | covorevererenerenns | v 4,968,092 ..34,669 0
00-1101860.... ... | MILWAUKEE. L/ D 06/15/2012.... | covoreverevirnerianne | e 9,980,810 .105,354 0
00-1101861.... ... |REDMOND WA i | v 06/08/2012.... | covoevererererernens | v 22,627,660 151,764 0
00-1101863.... ... |MULLICA HILL N [ 06/20/2012.... | covocverevineianne | e 4,580,000 0
00-1101865.......couvvereerirns COLUMBUS.......ccoovvvirrirnene OH..ovvvevee | v 08/09/2012.... | covoveverrernrienns | v 6,752,507 0
00-1101869 IRVINE (67 U Do 08/09/2012.... | covorevererirnerrnes | e 27,472,175 0
00-1101870....ccuveerierierinn PORTLAND ORuoovev | v 09/25/2012.... | covoveverevenrienns | v 3,775,424 0
00-1101872.... ... | SAN DIEGO CA s [ 10/10/2012.... [ oo | s 4,902,582 0
00-1101873.... . | CINCINNATI..... OH..oovvvvres | v 08/23/12012.... [ ..verevrrrveriririies | e 11,373,864 0
00-1101874 FT. THOMAS......oooiriiiniineiiesiee s KY oo v 08/23/2012.... | covorevererineiianne | e 8,044,929 0
00-1101875.... ... | GRANDVIEW MO, | e 07/25/2012.... | ... .10,908,365 0
00-1101876.... .| CARLSBAD (67 U D 06/22/2012.... | .... 17,531,412 0
00-1101879 BOULDER CO.ovveres | v 08/01/2012.... | covorevererernrienns | v 3,903,648 0
00-1101881 NASHVILLE...... L\ U D 09/10/2012.... | covereverevernerinnes | v 4,636,286 0
00-1101882.... ... | REDONDO BEACH........ (07, SR IR 04/03/12013.... | ovvvevrrerrireriens | e 4,569,930 0
00-1101883 ...|STUDIO CITY.. CA .103/05/2013.... | vvvoerrerieris | e 4,467,281 0
00-1101884.... ... |BUFFALO GROVE..........coovvveveiererieieieinns | ESURRRSRRRRRN IR 08/21/2012.... | ovorevrrirrirernns | e 3,344,575 0
00-1101890.... ... |NEWPORT BEACH (67 U D 1011212012 [ oo | e 23,082,762 0
00-1101893.... ... |FORT WORTH.....c.cocvrrnee TXeoviveeenee [ e 10/01/2012.... | oo | vvere 9,452,784 0
00-110189%4.... ... |COLUMBUS.........ovvvrrrirrrnnes OH S [ TM3120120 [ i | e 22,583,147 0
00-1101895 ... |CHARLESTON SC | 11113/2012.... 7,154,437 0
00-1101898.... we [NEW YORK ...ttt esssssssnsens NY oo [ 512012 [ oo | e 28,426,449 0
00-1101899.......ccomririrerinnns NEW YORK......ooviiiimiirieinseiseies e sssssseens NY .o [ 512012 [ o | s 4,435,542 0
00-1101900 BELLEVUE........coooeiveirieereniieriins WA e | e 12/06/2012.... [ oo | e 11,443,020 0
00-1101901.... ... |NASHVILLE...... L1\ U B 03/14/12013.... | covoveveerseianne | e 5,434,496 0
00-1101904.... .. | WOODLAND CA .1 10/24/2012.... 6,442,273 0
00-1101906 CHICAGO......coeiiiie et | RO RN 04/01/2013.... | covocveeeeseienne | e 11,793,285 0
00-1101909 IRVINE (67 U I /3072012, [ oo | e 42,504,137 0
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00-1101912.... ... |COLUMBUS.........oeeemrrrrinnns OH S 1219720120 [ e | e 26,507,336 0
00-1101913 .| SALT LAKE CITY uT .| 11/113/2012.... 2,232,756 0
00-1101914 LOGAN UTeeiees [ TMM3/2012. [ e | s 5,084,032 0
00-1101920.... ... | CHANDLER L.V AT B 12/20/2012... | oo | s 5,727,624 0
00-1101921.... .| MAPLE VALLEY. WA i | e 01/1412013.... | covoevrneienne | s 12,197,925 | oo | e [ | e |0 | e | e 123,692 0
00-1101922 JUANITA e WA e | e 02/07/2013.... | covoreververnerenns | v 7,510,748 47,550 0
00-1101924 TUSTIN (07 U Do 12/05/2012.... [ oo | e 20,515,120 110,177 0
00-1101927 BRICK [\ VSOOI R 1211212012, [ oo | v 21,T43.527 | oo | e | e | s | seeseesssssssesenneQ | e | oo 115,522 0
00-1101928 ANAHEIM........ccooveverrrirnna. [O7- VOO Do 121412012 [ o | e 30,246,162 161,192 0
00-1101929 IRVINE [O7. U B 01/03/2013.... | covorevererernerenns [ e 3,608,062 0
001101930 KANSAS CITY. MO..oevens e 02/05/2013.... | covoveverevineianne | e 2,796,248 0
00-1101931 CHICAGO......ceoeiirierierieees e Il [ 01/2212013.... | oo | v 5,321,891 0
00-1101933....covvrirrierins PITTSBURGH PA. oo 1202172012 [ o | s 6,151,556 0
00-1101934.... ... |SCOTTSDALE.........ccosvverrrnnee LV AT B 05/01/2013.... | .... .14,850,185 ...(9,043) 74,415 0
00-1101935.... ceo | WASHINGTON.....coiiiiiiiesiseirseeisssiessesiseessssssssssseees [ 1O PR 03/14/2013.... | .... 19,089,352 | oo | e | e | e | st 0 .140,641 0
00-1101938.... .. |GRIMES........ccovvivirinns A e [ 03/2712013.... | covoreveerneienns | v 4,415,451 0
00-1101941.... .| GRANDVIEW. OH 18 [ 051307201300 [ oo | e 15,630,745 0
00-1101944 OMAHA. NE...iis v 03/07/2013.... | covoreverereneienns | v 5,235,065 0
00-1101946 MCLEAN VA o | e 08/02/2013.... | .... .10,055,198 0
00-1101949 COLUMBIA [T B 03/19/2013.... | .... .15,500,000 0
00-1101950.... ... | KANSAS CITY. MO...coovvrene [ e 03/04/2013.... | covoeverererneianns | e 7,458,157 0
00-1101951.... ... [WOODLAND HILLS.......coveviiireiieiercieee e (07, SO IR 09/03/12013.... | ovevevrrerrirerrnns | e 9,136,721 0
00-1101953.....c.vvurerericrinns FREDERICKSBURG......... VA i | e 03/20/2013.... | covoeverererneeienns | e 6,188,303 0
00-1101954.... ... | WEST DES MOINES A [ 0412412013.... | ovooevvrerirernns | e 6,480,651 .43,584 0
00-1101955.... . | WASHINGTON 04/1512013.... | covoevereeernerienns | v 14,849,012 ....(4,244) 120,724 0
00-1101956.... 04/1112013.... | oo | v 8,087,298 | ...oovirriiriiniirins | v | e | e | e 0 ..58,646 0
00-1101957.... 05/31/2013.... | covoreveeeerneriens | s 17,987,628 .2,986 121,694 0
00-1101958.... ... | PITTSBURGH 03/22/2013.... [ overevrerieeirienes | e 11,890,870 0
00-1101959.... .| SAN MATEO, | 06/03/2013.... | ovvrrrerieris [ e 7,189,739 0
00-1101960. OMAHA 04/03/12013.... | ovorevrrverireniens | e 3,649,627 0
00-1101963.......couvvrrierinns PORT ORANGE 04/1112013.... | covoeveecnerenes [ v 6,370,514 0
00-1101964 BELLMORE 04/2412013.... | covooevreererins | e 6,302,615 0
00-1101965.... ... | SAN FRANCISCO........ccoovnnee 06/04/2013.... | covooeververnerenns | v 4,771,402 0
00-1101966 ... |HUNTINGTON BEACH L 07/01/2013. | e [ e 4,596,791 0
00-1101967.... .| SAN DIEGO 04/30/2013.... | covoveveerreerenns | i 2,388,293 0
00-1101970 KNOXVILLE 07/03/12013.... [ vereverveirirines | cerererenicins 10,521,296 0
00-1101971.ceoreri FARMINGTON HILLS.......ovvervrreienireinerisssisenieneseessein Moo [ 08/20/2013.... | covoreververerinnns | v 7,768,527 . 0
00-1101972 CHAPEL HILL.......oovvvrvvenrrerreneereeseeenieensessnessnesnesesnsesnsies | NG | v 05/17/2013.... 8,436,553 | ...oociieiiiiiniinnins [ [ | s |0 | | 60,715 | oo 60,715 0
00-1101973 ... | CAMERON PARK .| 08/28/2013.... .10,860,460 52,035 52,035 0
00-1101976.... <. |CITY OF INDUSTRY......coorvrimrinricnicnniscirenisnisniessiennins | CAuiiiiiscis [ 07/09/2013.... | .... 24,028,063 | ... | s [ | s | o0 | v | 309,338 0
00-1101977.... we |ANN ARBOR......ccouiimrimrirnineiiissssiesssssssesssssssessesssesens Mo [ 07/01/2013.... | .... .14,290,185 77,620 0
00-1101978.... . | FREDERICK MD.vivies | 06/27/2013.... | .... .29,769,864 141,072 0
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00-1101979 SEATTLE WA i | e 08/01/2013.... | .... .18,361,754 .185,898 ...185,898 0
00-1101980.... ... INASHVILLE...... N .107/02/2013.... 47,784,705 243,766 0
00-1101982.... ... |NEWPORT BEACH (07 TR B 06/11/2013.... 3,249,859 0
00-1101984.... ... |WEST VALLEY CITY UTevreees [ 05/31/2013.... | covorevererernerenns [ v 6,758,668 0
00-1101988.... .| SCOTTSDALE........cccooovvvrs AZ 8. [ 06/03/2013... [ oo | s 7,914,873 0
00-1101989 SALEM (O] UTIN BS 08/05/2013.... | ..ceoverrreeeires | e 13,402,005 0
00-1101991 MARGATE FLuiriierirnes [ 08/02/2013.... | covorcvererirneianne | e 8,646,149 | ..o e [ | s |0 [ . 0
00-1101993.......vvmvvrerierins ROCHESTER MN.vvvirn [ e 10/0172013... [ oo | e 26,928,035 | ..o | cerienienieeeninni | e | e | e (V1 TSRO IO 1 0
00-1101994 TIGARD OR.oevne | v 08/21/2013.... | ovoreverrcierinns | e 8,041,595 8,534 .57,970 0
00-1101995.......coomvirerirerirs MENLO PARK [O7. U B 06/10/2013.... | covereverrerrrieens | v 28,502,371 | .ooverrercriirinnrinens | cevireriessneeseninniis | e | e | e 0 .162,928 0
00-1101996.... ... | MIDDLEBURG HEIGHTS....... (0] VU IO 07/M712013.... | covoveneieene [ e 6,744,190 0
00-1101997.... . |LEXINGTON....... KY oo v 03/03/2014.... | covoreverevernereens | e 12,777,652 0
00-1101998.......ccomrvrrrrerins WINSTON SALEM NC..ovivvevnes [ 07/02/2013.... | covoeeereeerneeenes | e 10,262,549 0
00-1102000.... ... |NEW BEDFORD, 08/12/2013.... | covorevererernrrieens | v 10,509,055 0
00-1102001.... .| BROOKLINE (BOSTON).... . . 07/02/2013.... | covoreverererneranne | e 8,684,847 0
00-1102003 JUPITER ... FLuwoiiiriines e 09/17/2013.... | .... .16,001,124 0
00-1102005.........ovvevnrerrinne MOON TOWNSHIP. PA. oo [ 07/01/2013.... | .... .10,341,888 0
00-1102008...........cvveerererirnn GREEN (UNIONTOWN) OH..ovvvevee | v 06/28/2013.... | covorcvererernrriiens | e 12,042,783 0
00-1102010.... ... | MANSFIELD L. ST B 11/25/2013... [ oo | s 5,603,167 52,583 0
00-1102011.... . | MANSFIELD L. ST B 1112512013 [ oo | e 24,280,390 | ...cooerviriniininens | e | e | e | ceeesneeneQ | e | o 227,858 0
00-1102013 TULSA. .o (O] D 09/25/2013.... | .... 19,776,711 ..89,199 0
00-1102015. BOSTON MAL s [ 07/30/2013.... | ... 14,102,363 101,673 0
00-1102016.......ccvurererrcrinne ANN ARBOR ......couivmiiriieineiiseissssessss s sssssssens M [ 08/01/2013.... | covoreverevirnerianns | e 6,896,062 0
00-1102021.... ...|EVANSTON........ | ESURRRSRORRN IR 09/09/2013.... | ovorevvrerrirerrnns | e 2,378,462 0
00-1102024.... [LAS VEGAS.......ooovierieinernnrineenennssisensssssnseensssenssesns | Voo v 10M1172013... [ oo | s 2,794,853 0
00-1102027 OWASSO.....oovrerimrinrinnrienriereriersessssissnesensssennes | O | v 10/10/2013.... | ... .21,620,377 0
00-1102028 MOORE...........oovvemrimrreersersseressssssssssiensssssssssssssssnssinns | OKeeevieiiiens | cervies 10/10/2013.... | ... .16,911,490 .186,245 0
00-1102029.... ... | BROKEN ARROW........coovrrrrirernrinrirennnisisnsnerisnsseenssnnnnns | QKoo [, 10/10/2013.... | oo | e 10,131,243 111,575 0
00-1102030 ... | LOS ANGELES 109/03/2013.... | vvorerierins | e 4,992,653 0,723 0
00-1102031.... ... | PASADENA 09/03/12013.... | overevvrerrirerrnns | e 2,377,454 .14,630 0
00-1102033.... ... | EDWARDSVILLE AKSe e 10/31/2013.... | ... .11,169,757 173,876 | covvvernene 173,876 0
00-1102035.... . [HIGHLAND PARK......oovtiviriieireriiinsiesisisissiessssssesesssenes L, RN IR 07/17/12013.... | .... 113,459,559 62,056 | ....... 62,056 0
00-1102037....convvevrrierinns INDEPENDENCE TWP AMEiei [ 09/05/2013.... 9,553,254 53,115 | ... 53,115 0
00-1102038 LONE TREE . |CcO .| 08/29/2013.... | ... .21,354,000 .136,251 136,251 0
00-1102040 CARSON (67 U D 08/29/2013.... | covorevercerneriines | e 4,267,663 ..27,583 0
00-1102041.....oovvierinnn SPARTANBURG SO 10/23/2013.... [ oo | s 7,416,288 .106,773 0
00-1102043 GRAPEVINE L. ST D 12/05/2013... [ oo | e 29,055,269 .116,012 0
00-1102045 DENVER CO.rvries | v 02/13/2014.... | .... .36,951,590 .158,832 0
00-1102046 .|EAST ISLIP NY. .| 11/21/2013.... .13,318,368 112,273 0
00-1102050.... [S7- VOO Do 12/30/2013.... | ... .10,646,094 0
00-1102051 FLuitireiinee [ v /0172013 | o | e 13,263,620 | ...coovveeneerierineens [ e | serienseesnnissienin | et | s 0
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00-1102059.......corvvrnrrrrinnn TALLAHASSEE...........ocoriiniieieeies s FLuworireriinns [ 10/25/2013... [ oo | e 18,898,254 (15,008) (15,008) 0
00-1102065 SEATTLE WA .| 11/01/2013.... 4,153,651 0
00-1102066 TUKWILA. WA i | e /0172013 [ e | s 5,756,068 ....(4,395) ( 0
00-1102067 FARGO ND.ovvierires [ e 02/03/2014.... | covorevererinerenns | v 4,664,664 0
00-1102068 PIKESVILLE MD..ovvieies [ v 10/30/2013.... [ oo | s 3,827,546 0
00-1102073 NORMAN (O] I /0772013 | oo | s 9,382,706 0
00-1102077 YUKON (O] DR 1211972013 [ oo | e 22,000,000 0
00-1102084..........cvvvrierrrnn WOODSTOCK.......comrrrcrires [C7. N PR 01/09/2014.... | coooeveerireriiees | v 26,662,791 0
00-1102087 MADISON L/ D 06/03/2014.... | covooevererineiinne | e 11,263,948 0
00-1102088 MADISON L/ D 02/03/2014.... | covooeverrenerenns | v 2,366,237 0
00-1102089........covvviereriienes HUNTINGTON BEACH..........cooiiiiiiiieenineisesise s (07 U Do 01/03/2014.... | cooocveerseianne | e 4,277,942 0
00-1102092 SANDY ... OR.ooers | e 04/07/2014.... | covooeverevnerenns | e 2,147,846 0
00-1102093.......ccorvvrerrerins CHATTANOOGA L1\ TSP D 02/07/2014.... | coooeverneianns | e 3,407,587 0
00-1102094.... ... | CHATTANOOGA L\ U D 02/07/2014.... | covoevernerenns | v 3,594,717 0
00-1102096.... ... | BALTIMORE MD..ovveir [ e 212013 [ o | e 10,000,000 0
00-1102099.... wie | BEAVERTON. ...ttt sisessenienes ORovevis | v 12110/2013.... [ oo | e 32,120,641 0
00-1102100.... .| SAN DIEGO CA s | 1211212013 | o | s 7,870,664 0
00-1102102 ONTARIO [O7. ORI Do 10/3172013.... [ oo | s 7,153,978 0
00-1102106........coovernrrrrinnn CARROLLTON L. ST B 12126/2013.... [ oo | e 10,852,349 0
00-1102107 ADDISON | ISR IR 1211972013 [ oo | s 5,930,100 0
00-1102108 WAUKEE A e 12/20/2013.... | ... .16,578,506 . 0
00-1102109......c.covrrercreiriene BROOKLYN NY e [ 12/20/2013.... | .... 12,094,371 ..56,038 0
00-1102110..couvveeirerierins PITTSBURGH PA. oo [ 06/05/2014.... | cooovvrerirarinees | ereie 22,263,097 | ..oiorrieirerireinens | e | e | cnessnsinsnssessns | seseessssnssnssensnnsQ | e | oo 129,649 0
00-1102111.... ... | FORT COLLINS [0 0 IR I 01/23/12014.... | oo | e 8,615,167 0
00-1102113.... ... | WILLIAMSVILLE NY oo [ 12123/2013.... [ oo | s 4,082,647 0
00-1102115.... ... |LEXINGTON....... KY oo [ 01/10/2014.... | covovcvevnrienns [ v 2,740,423 0
00-1102116.... .| CHARLOTTE.......cccnsverenne NC..vvvrerres [ 01/2212014... | covoeveneeanns | e 51,424,513 0
00-1102117 BOSTON MAL s [ 06/02/2014.... | ... 23,441,441 0
00-1102121 ... |AUBURN HILLS MI .101/29/2014..... | ... 17,416,131 0
00-1102126.... .. |GRIMES.......cccvvvrvrrrinne A [ 03/06/2014.... | vooevrrerrirernns | e 4,340,500 0
00-1102127...cconveircrierins BOUNTIFUL............. (U2 PRI R 02/1312014.... | covoreveeeinerenns | e 12,062,643 0
00-1102128 ONTARIO (07, SR T 04/22/2014.... | oo | e 7,717,240 0
00-1102129.... ... |PHOENIX......... LV AT B 01/30/2014.... | covorevervineranns [ v 5,885,081 0
00-1102132.... .| PITTSBURGH PA .| 03/31/2014..... 9,262,348 0
00-1102133 BALTIMORE MD..ovvvir [ e 03/10/2014.... | covoreeereeeneriinns | e 53,446,903 0
00-1102137.... ...| GRAND RAPIDS.... M [ 07/08/2014.... | covoevervsvianns | e 8,101,642 0
00-1102138.... .| CANONSBURG PA. o e 03/12/2014.... | covoevereeenerenns | e 11,793,471 0
00-1102139 ONTARIO 04/10/2014.... 4105,160 | ..o | e | e [ | seesneeennQ [ | . 24178 | oo, 24,178 0
00-1102140 LA QUINTA . .1 02/28/2014.... .21,000,000 83,424 83,424 0
00-1102142.....cvvvrrreirrrin ENGLISHTOWN N [ 08/11/2014.... | .... 9,839,677 | oo | e [ | s | o0 | v | 163,727 | oo 163,727 0
00-1102145.......cooererireris CHARLOTTESVILLE.......ccooeiiiirierieeirseesssisersesieseseenns VA oo | e 04/10/2014.... | covoreverevenernnns | e 3,806,708 | ...oocvvrererrcrrrrinneins | rvernerieniessneninnes | e | e | e (V1 TORORIROIRS IO 15,546 | oo 15,546 0
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00-1102149.... ... | ANNAPOLIS 06/10/2014.... | coooocvervnrienns [ v 4,103,942 25,554 | ...... 25,554 0
00-1102150 . |LITTLE ROCK .| 06/2412014.... | oo | e 5,255,703 0
00-1102152 EDISON 06/12/2014.... | covoeverseienne | v 21,990,912 0
00-1102156 LOS ANGELES 05/16/2014.... | covooevervenerenns | e 7,059,184 0
00-1102162.....c.vverirrrierinnn CHULA VISTA /0312014 .. [ oo | i 11,599,539 | ..o [ | e | e | a0 [ | 96,500 | ..covveinnne 96,500 0
00-1102164 ITASCA 07/2912014.... | covoocveevnerenns | v 6,047,785 39,480 | ....... 39,480 0
00-1102165.......ccomrererierinnn FRANKLIN PARK 07/2912014.... | cooocvrienns [ e 4,462,519 | .o | e | s | | 0| i | 27,000 | .o 27,000 0
00-1102168........coovvvrirerirne LEXINGTON....... 06/18/2014.... | covoreververneranns | v 7,135,075 63,624 | ....... 63,624 0
00-1102169.... ...|ST.LOUIS 08/22/12014.... | oo | e 10,085,929 | ....ouvvurieriiniieeins [ e | cerenieeenesnsinenin | onsreenessnssssnsnnns | s [ e | e A4T13 | s 44,713 0
00-1102170.... ... | WATERLOO! Il [ 08/22/2014.... | covoreverernerenns | e 6,141,639 53,954 | ... 53,954 0
00-1102171.... ... |FLOWER MOUND........ccocosvrrrrrnns L ST D 07/2312014.... | cooocvriens [ e 3,290,003 | ..o [ [ | s |0 | 14,709 | oo 14,709 0
00-1102173.... . |LEXINGTON....... 09/12/2014.... | covooverereeens | e 10,071,089 89,158 | ....... 89,158 0
00-1102179 COLUMBUS.......cocomvrvrirnnne 01/02/2015.... | covoeverevirneianns | e 2,510,988 | vourierireereeinrins | oreieriesiesinesinnes | e | e | e (V1N I 25171 | e 25,171 0
00-1102184.... ... | CHEVY CHASE 07/29/2014.... | .... .14,518,020 0
00-1102185.... .| CHEVY CHASE 07/29/2014.... | .... .14,518,020 0
00-1102192 SEATAC 09/05/2014.... | .... .14,542,368 0
00-1102193 OCALA 09/11/2014.... | .... .20,893,322 0
00-1102196.......covvvvrrierirn SAN DIEGO 1211572014 ... | oo | s 1,465,717 0
00-1102197 VISTA..ciieierieeineensseisssrsessessssisessssssssssssssssssesssssensses | CBuviinsvinsenns [ wnveins 1211512014 ... | oo | s 3,444,435 0
00-1102198 VISTA..ciivirrerinrneenneessineriesissessesssssssssensesessssssensses | Cuvrivsvinneis [ v 1211512014 ... | oo | s 3,151,292 0
00-1102204.........ovveerrcrinnn ST CLAIR SHORES Mo [ 04/30/2015.... | .... 11,252,155 . 0
00-1102206. GREENVILLE. ..ottt (SO T 10/22/2014..... | .... 12,258,216 57,835 | ... 0
00-1102208..........vveverrerinnn SANTA CLARA (67 U B 1200412014 ... [ oo | e A5,167,174 | oo | ceveiiesineseissins | oreesessesiessessnnes | cesnsisesse s | et eenas (V1 UORURTUTR IO 215297 | oo 215,297 0
00-1102213. TEMPE AZ..ooivins | v 11/03/2014.... | oo | e 19,746,708 (10,397) 125,400 ...125,400 0
00-1102215.....ocvveevrerierirs LEXINGTON....... MA s [ 11/03/2014..... [ oo | s 7,000,000 ..30,878 0
00-1102217.... ... |RICHMOND VA o | e 1012312014 ... [ oo | s 32,369,374 .150,944 0
00-1102222.... ... | COLLEGE STATION L. T D 1200172014 ... | oo | s 9,122,710 0
00-1102223.... ... | AMERICAN CANYON (07, SR IR 11103/2014.... | oo | v 7,803,891 0
00-1102224 ... | CHESTERFIELD MO 09712014 | s | e 8,259,485 0
00-1102230.... o [NEWPORT ..ottt ensnes KY oo [ 10/15/2014..... | cevveerverivinn | v 9,136,863 0
00-1102231.... ... | CINCINNATI..... (0] SV DR 01/28/2015.... | covoreververnernnns | v 7,850,000 0
00-1102232.... . | REHOBETH BEACH DE..oiiions [ v 12/08/2014.... | covovvvrerernee | e 10,276,969 0
00-1102235 LOS ANGELES.........cooiiviririrrireeissiesisesieesssessssseseniens (67 U D 09/17/2014.... 2,140,982 0
00-1102238 ...| COLUMBUS.. OH .| 09/30/2014.... | ... .10,770,179 0
00-1102242.... . |INASHVILLE...... L\ TS D TM412014. | oo | s 5,028,423 0
00-1102246..........cvvvrrrrrinnn SAN DIEGO CA s 12/08/2014... | oo | s 4,939,839 0
00-1102249 JERICHO. ... NY oo [ 1211972014 ... [ oo | i 15,243,616 0
00-1102256 DALLAS......oooivieririseisseissies e L. ST B 12/18/2014.... BTTTABE | oo | ervinsiieiiesissiinens | eonneinssissinesssiees | vevsesssssnssessnnns | oeeseesnsnnsessieen0 | o | e 34,637 | oo 34,637 0
00-1102257 COLUMBIA SC .| 12/11/2014.... .13,500,000 63,715 | ... 63,715 0
00-1102259 WALTHAM MA i [ 12/18/2014..... | .... 0,749,755 | oo e [ | e | 0| v | . 70,368 | oo 70,368 0
00-1102263 DERBY 16T P 1200172014 ... [ oo | e 10,433,604 .146,027 ...146,027 0
00-1102265.........orverererrinne FONTANA.......... (07 U DO 12/03/2014..... | oo | e 5,430,879 47,718 0
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00-1102266 SARTELL MN.ovviis [ 06/11/2015.... | .... 15,844,473 ..95,543 0
00-1102267 RIVERSIDE MO .1 03/12/2015.... .13,541,674 .118,869 0
00-1102268..........cooorrrerinne WESTPORT............ [0 IS B 12/11/2014.... 9,342,862 0
00-1102269.... ... | WOODLAND (67 U B 12/0412014... | oo | s 6,993,353 0
00-1102271.... ... |COLUMBUS.........ooeomrrrrinnns OH S [ 0211712015, [ o | e 44,864,780 0
00-1102272.... ... |COLUMBUS.........oovvirrrrnnns OH ..S... |02/17/2015.... | .... .17,555,784 .152,649 0
00-1102274.... . |EL SEGUNDO CA. i | e 04/01/2015.... | .... .25,604,981 152,647 0
00-1102275 BURKE |/ W D 12/16/12014.... | oo | v 53,000,000 235,897 0
00-1102285 DUBLIN.....coticriii i (0] USRI DR 12/15/2015.... | .... .28,500,000 .110,238 0
00-1102290 TULSA. .o [0 D 03/02/2015.... | .... .11,265,403 ..54,806 0
00-1102292.......ccovvirrirrrinnn HAMPTON................ VA o | e 06/19/2015.... | .... .31,884,984 141,927 0
00-1102293 SEATTLE WA e | e 12/30/2014.... | ... .16,014,276 .220,850 0
00-1102296 CLIVE ... ieeveerveeeeieseessreessesssesisssssssiessssssssssssnsennns | Bovieiiieeiienns | v 06/22/2015.... | covorceererirnerianne | e 17,076,358 0
00-1102299 CANTON......ovvirrerrirninererereseeerssssensensenesensesenses | Ml | e, 04/30/2015.... | covoreverrerneriens | e 15,457,245 0
00-1102306 CANTON ML | 04/30/2015.... | covoevererirneranns | e 1,961,446 0
00-1102308 TUCSON L.V AT B 01/2212015.... | covoeverernrienns | v 8,463,333 0
00-1102316.....c.ccvmirericrinnn ROCKVILLE... MD..ovvoviins [ v 06/01/2015.... | covocverrineianne | e 5,185,079 0
00-1102323.......ccoovvierrierirs ANN ARBOR........ovvimiririrriniieiinssiesiesessesessesesienesesens M [ 07/01/2015.... | covorevererenrienns | e 17,822,006 0
00-1102324.......ccovvierierinne CANONSBURG........cccocenn. PA. oo i 02/2712015.... | covocveerseianee | e 9,560,256 82,434 | ....... 82,434 0
00-1102326 BURKE VA o | e 06/22/2015.... | covooeverevernrienns | v 16,000,000 0
00-1102328.......ccovvererrerinnn CLEARWATER............ FLuirirriries [ 04/20/2015.... | covoeveerineianne | e 4,400,477 . 0
00-1102330. DUBLIN..... ottt OH..oovvvvres | v 04/20/12015.... [ .vooevrrviriirrnns | e 41,500,000 ..64,403 0
00-1102336.......courernrrerinnn MENLO PARK (67 U B 04/1512015.... | covorcrererernerrinns | e 36,235,270 | ...cverrercerenineinens | seereeiesienineenenins | reerssiessensenssenns | enessnsinssnssessens | seseesnssenssnssesneQ | e | s 335,151 0
00-1102337.... ... | CHATSWORTH (07, SR IR 04/08/2015.... | .ovooevrrerririrnns | e 9,849,329 0
00-1102340.... .| CONCORD NC.ovovverres [ TM312015.... [ oo | e 20,780,000 0
00-1102343 BELLEVUE........oooeieiiineieeiieriiens WA i | e 04/22/2016.... | .... ....(4,651) 0
00-1102344.......ccovvierrerinnn BELLEVUE........oooonierrinirnerieneieens WA e | e 04/22/2016.... | .... ...(5,278) 0
00-1102348........coovvrrirerrines SAN DIEGO ACA i [ 08/03/2015.... [ ..eerevrrerererrnns | cerrererieinen 29,756,560 0
00-1102350 MELVILLE NY .| 04/29/2015.... 9,888,867 0
00-1102352........c0vvrercriiiens COLUMBUS........ccovvvvirrinene OH S [06/02/2015.... | covoeeeriienes | s 12,164,487 2,181 0
00-1102353.... ... |PALO ALTO (67 U D 08/04/2015.... | covoveververerianes | v 4,244.718 0
00-1102354.... o | SAN ANTONIO.....coiviiiriieresieiesi s L, RN IR 05/18/12015.... | .ovorevrrerrirerinns | e 7,902,871 0
00-1102358.... v | JACKSONVILLE BEACH.........coomieierimeererinirieriesesesisins FLuwiriireiinee [ 08/03/2015.... | .... .11,431,601 0
00-1102362 ... | FEDERAL WAY .| 04/30/2015.... .10,592,092 0
00-1102364.... ... |CUYAHOGA FALLS........cccovvrvrrrrnne 05/28/2015.... | .... .10,098,026 0
00-1102366.... ... |WILMINGTON 06/18/2015.... | cooovcverrinrianns [ v 7,939,057 0
00-1102367.... .| SAN FRANCISCO................. 05/11/2015.... | covoreververnernnns | v 7,977,192 0
00-1102369........c0vvriereriines VANCOUVER 1213172015, [ oo | i 13,000,000 0
00-1102373 MARYSVILLE .| 05/08/2015.... 3,412,295 0
00-1102377...covvvreerircrins REDMOND . 06/30/2015.... | coooocverrinriinns | e 11,836,046 0
00-1102379....convvevererierinns SAN ANTONIO......ccorirreaiinerierieeseessessse s eseseesssses 05/29/2015.... | covoreverevernernnes | o 5,926,843 0
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00-1102381.... 1o |BEVERLY HILLS......viimiiiiiscissises e (07 U B 06/26/2015.... | c.oovvvrcricrinns 26,716,258 173,751 0
00-1102382 ... | DUNWOODY...... GA .| 06/01/2015.... 22,776,274 114,240 0
00-1102385.... .. |LAS VEGAS... NV [ 09/01/2015.... 5,866,971 0
00-1102387 VISTA..ciivirierinrineensessrnesiesissesssssssssssssessessssssssensses | CBuvvirnvensenes [ wvveins 07/01/2015.... | covoreverevencrenns | v 3,554,916 0
00-1102388 LADUE . [P B 09/18/2015.... | covoocverrinrienns [ v 3,985,055 0
00-1102392.... ... | SACRAMENTO.. (67 U B 07/07/2015.... | covoreverrenerenns | v 2,719,387 23,444 0
00-11023%.... .. | ANN ARBOR Mo [ 07/31/2015.... | covoeveeeineienne | e 34,721,593 | oo | e | e | s | seseesssnssessesnns0. | e | s 213,232 0
00-1102409.......ccovvvrerierirn SAN BERNARDINO (67 U D 111312015, [ oo | s 8,750,000 | .cvouverrererreniinins | vernerieniesseninnes | e | e | s (V] I 29,259 | ... 29,259 0
00-1102436.......c.orvvrrrrrrinne FARMINGTON HILLS.......ooivriirireriierissiee e M [ 03/07/2016.... | .... ..49,065 0
00-1102439 CONYERS......coooeiiivneinsienrsesesissssssssessssssssssesssssssnsses | GBunvievisnins | cvvverens 10/15/2015.... | .... .12,964,476 .108,351 0
00-1102443.... ... | OVERLAND PARK......covvvriirerinirerenrinernnsrirennnsserennnneennens | KSuvoiinivions [ 10/23/2015.... | .... .24,198,316 .150,375 0
00-1102444.... . |LEES SUMMIT. revrerenernesensnnesenssesssessessenens | MObetincinins | coeviens 10/23/2015.... | .... .18,710,038 .116,263 0
00-1102461.......cvorererrerins MIDDLETOWN........ccovrrvmnrrnerierirncernenissisnrsensenesseessesenenes | NYeirieiiniins | v 11/2412015..... | oo | s 7,000,000 0
00-1102462 TEMPE VA B 03/28/2016.... 0
00-1102468..........covorrrerinne PITTSBURGH PA. o [ 12/17/2015.... 0
00-1102491 MERIDIAN......cviviriritiiiissiese s e v 02/01/2016.... | .... 0
00-1102519....couvvmeirericrinn ROCKVILLE... MD..ovvoviins [ v 02/24/2016.... | .... 0
00-6000125.......covvvvrrierirn ARLINGTON VA o | e 01/31/2002.... 627,375 0
00-6000180.... ... |ARLINGTON VA o | e 01/31/2002.... 673,168 52,220 | ....... 52,220 0
00-6000193.... ... | CINCINNATI..... OH..ovvvveree | v 01/31/2002.... 178,624 0
00-6000256.... ... |ARDEN HILLS....... MN.ovveis [ 01/31/2002.... 170,341 0
00-9000137.... .| YORBA LINDA (07, SO IR 05/01/2002.... 59,113 0
00-9000144.......ccoovvererrrrrinn ROCK HILL....... [T D 08/01/2002.... 208,300 0
03-0306302.... ... | WATERFORD Mo [ 10/04/199%4.... 671,903 0
03-0307129.... .. |AMHERST......ovvivirnnee NY oo [ 06/27/1995.... 917,155 0
03-0308244 LA VERGNE TN | e 01/09/1997.... 250,386 0
03-0308428 PLAINVILLE. .....ovveiverierieeereerseiesieeeeeiseenns (0] SV I 03/14/1996.... 994,308 0
03-0308822 RALEIGH [OOSR 06/27/1996.... | .ovorevrrerrirerrnns | reeee 2,420,344 0
03-0308877.... .| WOODSTOCK... GA .| 04/03/1997.... 916,031 0
03-0310231 ST PAUL MN.ccre e 08/27/1997.... | ovorevrvrvirernns | e 1,655,120 0
03-0310337.... ... |HOUSTON.......cc0onec. L. ST D 09/30/1997..... | covoreverevernerinnes | v 5,965,709 0
03-0310373.... . | MARYLAND HEIGHTS.....oovtiriieierinissienieisssiesssienens MO..oovvvves v 08/22/1997.... 510,669 0
03-0310442.......covvvirirerins HOUSTON..........ccc... L. ST D 09/30/1997.... 349,490 0
03-0310520 OAKDALE MN .112/01/1997.... 684,700 0
03-0311838 SEATTLE WA e | v 04/07/1999.... 421,929 0
03-0312004.... ... | FARMERS BRANCH L ST B 07/13/1999.... | covoeverineianns | e 2,117,653 0
03-4000027.... ... INAUGATUCK..........on.... (O} IS D 09/10/1996.... | ccvoreververrerrrnns | o 2,717,394 0
03-4000509.... ... | FAIRFIELD OH..oovivvies | e 06/30/1997.... | covorcvererinrianns [ v 1,347,343 0
03-4000518 ... |MARIETTA. GA 078997 | s | e 1,181,285 .170,267 0
03-4000590.... ... | CINCINNATI..... OH..ovvivies | e 09/30/1997.... 773913 .100,943 0
03-4000669.... ... | ROBERTSDALE AL | e 11/04/1997..... 252,450 ..68,381 0
03-4001019.... .| MONROEVILLE PA. oo i 09/01/1998.... | covoevererirseianns | e 2,267,110 .191,536 0
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Loan Number City State Disposal Date Year (Decrease) Recognized 10+11) in Book Value Disposal Disposal Disposal
03-4001028.... OKeovvvvivees [ v [ 0712711998 | o | e 550,529 | ..o | s | e | | sreessseenn0 | v | e 48,237 0
03-4100224 X B 519,756 .0 [ 95,211 0
0299999. Total - Mortgages With Partial REPAYMENTS..........uuiiuiriiriisiteierii s sarssssssiieres eeresssssssesess st sen s sensenses | basssensnes 4,940,214,420 | .....cccvvvvrren. 0 (39,316) (L 45,412,479 0 0
0599999, TOtAl MOMGAUES.........vvveceerreeerierierteeeseeeeeseee et eeats | ebsesesates e s s st s s ssssssenseenieninns | covesiresens 5,034,598,372 | ...ccovvvvirririrn, (8,247) 0] .. 138,628,993 | .......138,660,611 | .....ccvvvvrrrrrnrnnnnd 0 | v 31,618 | i, 31,618
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Statement as of June 30, 2016 of the NATIONWIDE LlFE |NSURANCE COMPANY

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

1 2 Location 5 6 7 8 9 10 1 12 13
3 4
NAIC Date
Desig- Originally | Type and | Actual Cost at Time of | Additional Investment Amount of Commitment for | Percentage of
CUSIP Identification Name or Description City State Name of Vendor or General Partner nation Acquired Strategy Acquisition Made after Acquisition Encumbrances Additional Investment | Ownership
Joint Venture or Partnership Interests That Have Underlying Characteristics of Fixed Income - Unaffiliated
Luxe
mbou
Clareant European Direct Lending Fund Il SCSp Kirchberg rg Alcentra Limited 09/17/2015.... | ovorevennee 2 [ s | s (2,380,952) .13,328,523
TCW Direct Lending LLC. Dover. DE....| TCW Asset Management 03/20/2015.... | .ovveeeeeni | e | eeeereene 3,223,536 .28,351,243
Vista Credit Opportunities Fund Il - B, L.P.... San Francisco CA.... | Vista Credit Opportunities Managment.......... 06/01/2016.... | .... 807,336 | ... | | s 4,180,009
1399999. Total - Joint Venture or Partnership Interests That Have Underlying Characteristics of Fixed Income - Unaffiliated............ccocooniinisinninins v 807,336 |........ 842,584 45,859,775
Joint Venture or Partnership Interests That Have Underlying Characteristics of Common Stocks - Unaffiliated
Cana
Catalyst Fund V, L.P Toronto. da | Catalyst Group, LLC........ccooovvrvrrirnnne 08/12/2015.... | cvvovviirerennd | o | e 1,000,000
Peppertree Capital Fund VI, LP Wilmington DE.... | Peppertree Capital...... 05/05/2016.... | .... 198,000 | ..o
1599999. Total - Joint Venture or Partnership Interests That Have Underlying Characteristics of Common Stocks - Unaffiliated.. 198,000 | .ooovvvevrininens 1,000,000 .14,052,000
Joint Venture or Partnership Interests That Have Underlying Characteristics of Real Estate - Unaffiliated
Boston Capital Intermediate Term Income Fund LLC.. .| Boston.. . | Boston Capital Holdings Limited Partnership 11/01/2011.... |.... 1,338
CCP NI Master Tenant LLC...........ccccovuvvenec. Santa Monica .|CCP NI Owner LLC 07/31/2015.... | .... 341,248
CIM Fund VIl L.P.....oorrrrnees .| Los Angeles.. .| CIM Fund VIII, GP, LLC 12/31/2014.... | .... 1,023,772 [ e | e 7,152,778
Crow Holdings Realty Partners VII, LP.... Wilmington . | Crow Holdings Capital Partners, LLC 05/01/2015.... 975,285 5,847,048
Crow Holdings Retail Fund, L.P. . | Wilmington.... . | Crow Holdings Capital Partners, LLC 04/01/2015.... | .... 2,353,142 | oo | s 5,057,819
GEM Realty Fund VI, LP.........coevurerrneiieninerienes WilMINGLON. ... .| GEM Capital, LP 04/15/2016.... | covoerervernns | e 1,336 [ v .11,998,664
Genessee Gateway MT LLC Buffalo. . | Genesee Gateway Managing Entity, Inc. 10/15/2010.... [ ovvereereires | e | v 50,000
Heitman Real Estate Debt Partners, L.P. Wilmington........coceveereniveeinencen . | Heitman Capital Management.............ccouevvenrirvinnnnens 10/15/2015.... | cvoeveererenes | e [ s 423,216 | oo | s 1,300,719
PCCP Equity VII, LP......coevieiieieierieeieeeieeienne Dover. .|PCCP, LP 05/10/2016.... | cevorereerernees | erremerrnenreeen 1,620,530 | 1oviviiiiciineineirerieniniens [ e | eeesesisnenienes 5,881,814
Stonehenge REV ITLLC........c.overniirierinineeiesssseessssesenines Columbus . | Stonehenge Capital CompPany LLC.........cccovvvrirerriernenriessiseesisessssesssssesessenes 12/22/12015.... | cooovrereeenes [ e | s 2,614,030 | oo | e 6,781,635
SUnE DGS Master TENaNt LLC...........ccocueviieiieiieiceiereceeeee et Wilmington..........coeveenrivinieinrnnen .| SunE DG Holdings, LLC........cccccovunee 12/30/2013.... | oveveeeeeeies [ e | e 20,000 513,584
US Office Development Program, L.P..... .. | Wilmington.... .|ODP GP, LLC 12/02/2014.... | oo | e | e 2,049,521 17,555,519
Walton Street Real Estate Fund VIII. LP.. . | Wilmington.... . | Walton Street Capital, LLC.........ccouiriieireireeeicsieieseiseeee e eessesssesseessenes | cesssesseseenns 05/18/2016.... | .coevrrerercees | e 2,500 | oo .15,000,000
Weinland Park Master Tenant LLC Columbus . | Weinland Park Manager LLC. 04/28/2014.... | covvvvierinis | e 189
99. Total - Joint Venture or Partnership Interests That Have Underlying Characteristics of Real Estate - Unaf ... coerseessessssnseesnenes 1,624,366 | ..ooovrrnnnnd 9,851,741 .77,089,580
Joint Venture or Partnership Interests That Have Underlying Characteristics of Real Estate - Affiliated
| [ NW REI (NLIC), LLC.....0..ocoon [ Columbus [oH... | Nationwide Life Insurance Company | [05/0212016.... [ ooesces | o I e e e 100.000
1999. Total - Joint Venture or Partnership Interests That Have Underlying Characteristics of Real Estate = Affil ......o.coiiiiiiiissssssssisssnnnes osenessssssesssssenes 9,467,254 | oo 0 0 ... XXX.......
Joint Venture or Partnership Interests That Have Underlying Characteristics of Other - Unaffiliated
| [ Pretium Mortgage Credit Parners I, L.P............oueeemersressse [WINGHON......cct s [ DE.... [ Pretium Morigage Credit Partners | GP, LLC.......c.meressesrssese | [11/2502014.... [ oo I e P 9,632,182 | ..o 8.000
9999. Total - Joint Venture or Partnership Interests That Have Underlying Characteristics of Other - Unaffilia ............ccocoeiisnissss e covveieesciseeeneees (] - 1,425,565 | o0 | i 9,632,182 |....... XXX
Non-Guaranteed Federal Low Income Housing Tax Credit - Unaffiliated
Alliant Tax Credit Fund 81 Ltd........cccconvrervrnnnce Palm Beach.........coccvveeeenerieeinnns Alliant GP 81 LLC.......cccovvvvvrrnnee 01/1512015....  covovierireees | cevrerireereeiessseeienieeens | eeeeesseessens 3,180,743 328,095
Alliant Tax Credit Fund 82 Ltd.. . Palm Beach.. Alliant GP 82 LLC 03/31/2015.... oo | e | i 1,135,203 .29,829,606
Alliant Tax Credit Fund 84 Ltd.. . Palm Beach.. Alliant GP 84 LLC. 1202172015, o [ e | e 583,705 | ..ouveurerererneereniseineries | veriesiinenienes 9,388,332
Nationwide Affordable Housing FUNd 45 LLC.........ccoovriirvieiniseeseeesienns Cleveland........c.ooveniererniinciniins . | Red Stone Equity Manager, LLC.. 03/29/2012....  ovoveevernes | e | e 22,469
Nationwide Affordable Housing Fund 51: Red Stone Equity Fund 39 LLC . | Wilmington .| TCB Mecklenberg Mill, INC. #8............ceuieirreireeeeieneeseiseeeesseseesesseeesessssenns | ceseessseseenes 12/20/12013 2,678,523
Nationwide Affordable Housing Fund 53 — RBC Tax Credit Fund-90 LLC ... | Cleveland.. . |RBC Tax Credit IV LLC.......cccovvvvrrnrircis 10/30/2014 4,659,356 .37,275,695
Nationwide Affordable Housing Fund 54 - Red Stone Equity Fund - 49 LLC................ Cleveland.........ccoceevereeneereeincneens L RESP MM LLC....coieecee e seenees 1112412015.... oo | e | e 27132 | e | e 4,216,963
Nationwide Affordable Housing Fund 55 RBC Tax Credit Fund 95 LLC.........c.cccrvvnnee Cleveland..........cccococveveiieeicciennne, . |RBC Tax Credit IVLLC.......c.cooeveverieriricraae 02/12/2016.... . 2,674,048 | oo 19,118,594
Nationwide Affordable Housing Fund X Apollo Tax Credit Fund XXXII LP Columbus . | Nationwide Life INSUraNCE CO........ccvuevmreriireiriieieiseseeeeeeeeese e eeees 11/2412003.... oo | e 5,974
NHT XII NW Tax Credit Fund LLC.........cccovvvnrrrncs Columbus L INHT XL NG 12/01/2003.... oo | s 988
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Statement as of June 30, 2016 of the NATIONWIDE LlFE |NSURANCE COMPANY

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

1 2 Location 5 6 7 8 9 10 1 12 13
3 4
NAIC Date
Desig- Originally | Type and | Actual Cost at Time of | Additional Investment Amount of Commitment for | Percentage of
CUSIP Identification Name or Description City State Name of Vendor or General Partner nation Acquired Strategy Acquisition Made after Acquisition Encumbrances Additional Investment | Ownership
NHT IX NW Tax Credit Fund LLC (aka Commons at Grant) Columbus OH... | Apollo HOUSING. ....ccovvrveiriieiericieriiias 10/23/2002.... oo [ e [ 25
OEF Nationwide Fund Il LLC . | Columbus: OH... [Ohio EqUity FUNG INC......veeriieieicecrcee et sssseesessssensenns | seeeesesnneeens 12/16/2014 1,482,805 | ..o | e 2,962,521
Raymond James Housing Opportunities Fund 35, LLC St Petersburg.... Raymond James Tax Credit Funds, Inc... 12/08/2014..... 541,033 17,752,492
WNC Institutional Tax Credit Fund 33 LLC.. Irvine. CA....|WNC Advisors, LLC 09/23/2010 1,104,131 .13,030,860
WNC Institutional Tax Credit Fund NW 2015 LP..............ccooocveverveneicreieeceerereae Irvine. CA....|WNC Advisors LLC......... 05/15/2015.... wooeveeeeeeeceies | oo | e 14,980 204,517
3399999. Total - Non-Guaranteed Federal Low Income Housing Tax Credit - Unaffiliated 2,674,048 ..15,437,067 0 134,107,675
Non-Guaranteed Federal Low Income Housing Tax Credit - Affiliated
I Nationwide Tax Credit Partners 2014 - C LLC . [ Columbus. ... | OH... | Nationwide Life Insurance Company 08/22/2014.... | oo | e | v AT8AT6 | oo | e 7,174,993
3499999. Total - Non-Guaranteed Federal Low Income Housing Tax Credit - Affiliated 0 . 478,476 (1 7,174,993 .
4499999. Subtotal - Unaffiliated 5,303,750 | ..ovovriiiinns 28,556,957 0 280,741,212 | ....... XXX
4599999. Subtotal - Affiliated..........oovviriieiissiin s 9,467,254 | ........ 478,476 (V] [ 7,174,993 |....... XXX..oono
4699999. Totals. 14,771,004 ..29,035,433 0 287,916,205 |....... XXX.......
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 11 12 13 14
Book/Adjusted Current Year's | Current Year's Book/Adjusted
Carrying Value | Unrealized | (Depreciation) | Other-Than- | Capitalized Total Foreign | Carrying Value Foreign
Date Less Valuation or Temporary Deferred Total Change | Exchange Less Exchange | Realized Gain| Total Gain
Originally | Disposal |Encumbrances,| Increase | (Amortization)| Impairment | Interestand | inB./A.C.V. Change in | Encumbrances Gain (Loss)on|  (Loss) on (Loss) on Investment
CUSIP Identification Name or Description City State| Name of Purchaser or Nature of Disposal | Acquired Date Prior Year (Decrease) | Accretion | Recognized Other (9+10-11+12) | B.JA.C.V. on Disposal | Consideration Disposal Disposal Disposal Income
Joint Venture or Partnership Interests That Have Underlying Characteristics of Fixed Income - Unaffiliated
Clareant European DLF Investor Feeder LP (fka: Jers
Alcentra) St. Helier. ... ey |Distribution 11/13/2014 | 04/28/2016 | ....... 1,020,208 (V1 IO PP 1,020,208 | ..... 1,020,208 0
TCW Direct Lending LLC........ccocviiiiiiniiiciinniniiniens DOVer.....iiiiiiicisiininns DE.. | Distribution. 03/20/2015 | 05/20/2016 3,223,536 0 003,223,536 | ... 3,223,536 0
1399999. Total - Joint Venture or Partnership Interests That Have Underlying Characteristics of Fixed Income - Unaffiliated..........cccoovvoiirniiininnnnias 4,243,744 0 0 0 ...4,243,744 ,243,744 0 0 0 0
Joint Venture or Partnership Interests That Have Underlying Characteristics of Common Stocks - Unaffiliated
Can
Catalyst Fund V, L.P. TOront0....ceeveeeriviieiciicnnes ada | Distribution 08/12/2015 [ 05/13/2016 | .......... 144,061 {0 RO oo 144,061 | ........ 144,061 0
1599999. Total - Joint Venture or Partnership Interests That Have Underlying Characteristics of Common Stocks - Unaffiliated............ooeieiiriiiiririnisceeissescesesseisessisnisnennes | ernennens 144,061 0 0 (L] (] (| I 0] o 144,061 | ........ 144,061 0 0 0 0
Joint Venture or Partnership Interests That Have Underlying Characteristics of Real Estate - Unaffiliated
Boston Capital Intermediate Term Income Fund LLC... | Boston..........ccccoovrrniens MA. | Distribution. 11/01/2011 | 04/27/2016 1,245 0 1,245 | oo 1,245 0
CCP NI Master Tenant 2 LLC..........cccocovvrrreirerrrinnnnn Santa Monica................... CA.. | Distribution 12/10/2015 | 06/10/2016 3,348 0 3,348 | ............ 3,348 0
CCP NI Master Tenant LLC..........ccocoovvvvenerrcrvcireinne Santa Monica..........ccc..... CA.. | Distribution 07/31/2015 | 06/10/2016 0 0
CIM Fund VI, L.P......o.orrnnee Los Angeles. CA.. | Distribution 12/31/2014 | 06/13/2016 0 0
Cville Master Tenant LLC...........cccovvrermrencererirerineinnnne Charlottesville.................. VA.. | Distribution 05/21/2013 | 05/18/2016 0 0
Heitman Real Estate Debt Partners, L.P. . | Wilmington.. .. | DE.. | Distribution 10/15/2015 | 06/20/2016 12,929 0 0
Legg Mason Real Estate Fund Il Los Angeles . | CA.. | Distribution 05/31/2005 | 06/03/2016 | .......1,250,000 0 .......1,250,000 | .....1,250,000 0
SunE DGS Master Tenant LLC..........cccccvciiniiiiiiiens Wilmington.........cccooce. DE.. | Distribution. 12/30/2013 | 06/17/2016 | ............ 45,859 (V1 [T [PV 45859 | ......... 45,859 0
1799999. Total - Joint Venture or Partnership Interests That Have Underlying Characteristics of Real Estate - Unaffiliated...........ccoriiiiiniiniiiiscisiess s | conneas 1,638,607 0 0 (L] [ (L] 0 . 1,638,607 | ..... 1,638,607 0 0 0 0
Joint Venture or Partnership Interests That Have Underlying Characteristics of Real Estate - Affiliated
I NW REI (NLIC), LLC....ooiieniinirininississsisserienissnienes | Columbus.......c.ovvvrererens I OH. | Distribution 05/02/2016 | 06/30/2016 | .......... 199,500 {1 IR [P 199,500 | ........ 199,500 0
1899999. Total - Joint Venture or Partnership Interests That Have Underlying Characteristics of Real Estate - Affiliated.............c.coieiioioieiieisescs e sesssnisseneins | eeinenes 199,500 0 0 (L] [ {0 [ (L] [ 0 ... 199,500 | ........ 199,500 0 0 0 0
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Statement as of June 30, 2016 of the NATIONWIDE LlFE |NSURANCE COMPANY

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

1 2 Location 5 6 7 8 Changes in Book/Adjusted Carrying Value 15 16 17 18 19 20
3 4 9 10 11 12 13 14
Book/Adjusted Current Year's | Current Year's Book/Adjusted
Carrying Value | Unrealized | (Depreciation) | Other-Than- | Capitalized Total Foreign | Carrying Value Foreign
Date Less Valuation or Temporary Deferred Total Change | Exchange Less Exchange | Realized Gain| Total Gain
Originally | Disposal |Encumbrances,| Increase | (Amortization)| Impairment | Interestand | inB./A.C.V. Change in | Encumbrances Gain (Loss)on|  (Loss) on (Loss) on Investment
CUSIP Identification Name or Description City State| Name of Purchaser or Nature of Disposal | Acquired Date Prior Year (Decrease) | /Accretion | Recognized Other (9+10-11+12) | B.JA.C.V. on Disposal | Consideration |  Disposal Disposal Disposal Income
Non-Guaranteed Federal Low Income Housing Tax Credit - Unaffiliated
Nationwide Affordable Housing Fund 45 LLC............... Cleveland............cccoouenunee OH. | Distribution 03/29/2012 | 06/30/2016 (V1 PRI IOV 22,469 | .......... 22,469 0 (22,469)
Nationwide Affordable Housing Fund 48: RBC Tax
Credit Fund 79 LLC Cleveland........cccoourirnnnnes OH. | Distribution 06/04/2012 | 04/12/2016 | ............ 78,095 {01 [OOOROORINTR [V 78,095 | ... 78,095 0
3399999. Total - Non-Guaranteed Federal Low Income Housing Tax Credit - Unaffiliated...........ccccovvivrianenns 0 0 {0 [ | I [N I [FSTRese I IR 100,564 | ........ 100,564 0 0 0] (22,469)
4499999. Subtotal - Unaffiliated 6,104,507 0 0 {05 AP o I [FOUUROPOOOORSOOOR ) [UPOPOOOROOPOOR | [ROOOOON 6,126,976 | ..... 6,126,976 0 0 0 (22,469)
4599999. Subtotal - Affiliated...........cccococieriiisriiciiniienes 199,500 0 0 {0 [P o I FpTOopon ) [FPRPOPOOROPOROOS | I [P 199,500 | ........ 199,500 0 0 0 0
4699999. Totals 6,304,007 0 0 {0 (PSS o I [P ) ISP () IO 6,326,476 | ... 6,326,476 0 0 0 (22,469)
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Statement as of June 30, 2016 of the NATIONWIDE LlFE |NSURANCE COMPANY

SCHEDULE D - PART 3

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

1 2 3 6 7 8 9 10
Paid for Accrued Interest and | NAIC Designation or
CUSIP Identification Description Foreign| Date Acquired Name of Vendor Number of Shares of Stock Actual Cost Par Value Dividends Market Indicator (a)
Bonds - U.S. Government
912828 P7 9|U S Treasury Nt 1.500% 02/28/23..........ccooiiiiiiiiiiiiiniiniiiieni s sssiesiss | esessioas |05/04/2016A.A. BarClayS CaPItal... ..ottt sttt ennes | seisnnt sttt s | onnes 224,175 | ......... 225,000 605 |1
0599999, TOtAl BONAS = U.S GOVEIMITIENL. ...t trvrtsersserss ettt sesss st e8 8880808888808 8 84 R £ £EE 8488808408408 808 4EE 84S H4EEHEEE L8 4L R LR o810 £ 4L LR 8L E L8 HLE £ 8084 E 8L E 8L L oEEHEEE 1L E 8L 0L 80848808 HEEE LR E 0L E Rkt | erbsnnnsssns s s 224,175 | ......... 225,000 605 XXX
Bonds - All Other Government
000000 00 0|Provincia de Cordoba SrNt 7.125% 06/1.........ccovveurremmrrerieriecereissiesieessenesseens Frveis 06/03/2016.... | DIFECL.......cvvverererseeeiieesiesis ettt | stesnsinsss sttt | enes 650,000 | ......... 650,000 4FE
000000 00 0|Argentina (Republic of) SrNt 7.500% 0. Fres 04/19/2016.... | DIFECL.......veeoeeeeeseeeseeeeeee e eseeesseese s s esseessseeesesesessesesseesssessesesesssessssesseesseesssesseesses | sreesseesssesssesesesessssseessessseesers | ooves 350,000 350,000 4
000000 00 0|Province of Neuquen Nt 8.625% 05/12/28 o [ 05/05/2016.... | DIFECL.......rvreerseeeeiesriseeriseresesesees sttt | sresnssnent et enienen | e 350,000 350,000 4FE
000000 00 O|Argentina (Republic of) SrNt 7.625% 0 [ 04/19/2016.... | DIFBCL.......vvveeveceeeeeieeeseeeetee e s s s ssses s sssnsnnss | arvesssiisssessssesssesssnsssesssessisenia | oeves 181,940 190,000 4
040114 GS 3| Argentina (Republic of) SrNt 7.500% 0. Frveis 06/23/2016.... | DIFECL.......cvvrerereerseieiieeriesiseresees sttt | stesneiness st et | enes 543,900 | ......... 500,000 6,875 | 4FE,
040114 GS 3| Argentina (Republic of) SrNt 7.500% 0. Fres 04/29/2016.... | TAX FTe@ EXChANGE. ........couuiiiuiiiciiiiiissi it sssesiensis | sresnsisssisssessessssnssssisssienin | oenes 350,000 | ......... 350,000 510 |4FE
040114 GU 8] Argentina (Republic of) Sr Nt 7.625% 0. o 04/29/2016..... | TAX Fre@ EXChANGE. ... cvuieuuiieuiiriiirisenisiessesi st st sessenssnsenese| sessssssssssssssssensssssssssssssssnsenss | senes 181,942 | .cooveeee 190,000 282 |4FE
1099999, Total BONAS = All ONET GOVEIMMENL.........cuveieieeieeisetitesieteesstetseeetsstessetsesssesssssstsssessetsessesessessetassessessessesessessesassessessssesessessesansessesansass | fessessessssessessssassessessessssessessssassessessesassessesaesassessessesessessesassessessessesessessetassassessessesessessetassessetsessesessesebentensetsessesessesetantessesssssssessesnsansens | tistessessessesnssssansessees 2,607,782 | ... 2,580,000 7,667 XXX
Bonds - U.S. Special Revenue and Special A it
167736 YU 5|Chicago IL Wir Rev BId AMEr Bd  6.742%...........ccuurverieneiiniineineiissiesisessssisseisssssssssessssssnes | seeesenes 05/17/2016.... | Wells Fargo 29,666,991 23,540,000 83,762 |1FE
31394B FS 8|FNMA REMIC Ser 2004-79 CI ZD  5.500% 11.....ccorurmevimremerierierereesenisssrsessenssesessensssssssssenens | seveeenenes 06/01/2016.... | Interest CapItaliZation. .............c.urerreemrruirierieieierisisesiess st ssessssessensnnne | seesssssssssessesssesesssssssssessenens | seres 341,417 | ........ 341,417 1
49151F NT 3 |Kentucky ST Prop & Bldgs Rev Bld Amer Bd ..| 04/06/2016.... | Citigroup. 3,690,600 | ..ocovennee 3,000,000 78,947 [1FE..ciiiiiiini
546589 QW 5| LouisvilleJeffersn Cnty KY Rev Bld Amer......... c | O4/1112016.... | CHIGIOUD. ....eovoirieiereiseisesesi st ents | srentsssnssanssensenssnssensansnssensnnnne | bores 317,074 240,000 5,940 |1FE
73358W EK 6| Port Auth NY & NJ Rev Cons 168th  4.926..........c.ovuumiimiiiiicieiinsieesiesiesseisssissssssseeseeens ..| 04/08/2016.... | Barclays Capital 14,154,392 11,940,000 | woocvonrerrircireeiseieii 19,605 [1FE. ..o
745291 SZ 8| Puerto Rico Pub Fin Corp REV UNref COMWL.........cviiivririieinineeiiesisiesiseissssssesssssssssessssssnses | sevsesenes 04/11/2016.... | Loop Capital Markets...........cccrvvernreernrierininninsisnnienns 1,025,648 | ........ 770,000 8,588 | 6FE
842475 F7 5| Southern CA Pub Pwr Aut Rev Bld AMEr Bd..........ocuuiiiiiiiniississnissiseisssnssssssnsssessensssnsssssssnsnns | sesesseesas 05/25/2016..... | Morgan Stanley & CO INC......cvuuiuuiisiriieriseis s 3,678,099 | ..o 2,900,000 71,811 [1FE s
3199999. Total Bonds - U.S. Special REVENUE ANA SPECIAI ASSESSMENE. .. ... .vuueieriesirssieisiesesssessatesssessssesseeseessseeseeessees et sessseess et eeEseeseeEtse | 4041ee88eeE8eeESoeE 8oL 40884 L8seeE o084 E 8L 140 E 8L 808 oL 110840884 E 8080 E 14084040 L 8L E 4084081104 E L0 E o814 E L8ttt 52,874,221 2,731,417 | o 268,653 XXX
Bonds - Industrial and Miscellaneous
000000 00 0O|Duke Finance LLC 1stLien TL Nt 1 7.00.......c.cccvururmeemiinirierieriresseissriesieseessesesessesessensses. | vevessseons 05/23/2016.... | Credit Suisse First Boston 6,750,000 | ...cccvvenee 7,500,000
00817Y AW  8|Aetna Inc Sr Nt 3.200% 06/15/26...........coorrererreemerserierisseessesssssessesssssssssssssssssssessssesssssnses | nevesseenns 06/02/2016.... | UBS WrbUrg LONAON. ......cuuvuuierrercereesseiseisesiseeesseesseissssse st ssss st sssssssses 41,842,920 [ ...oovorvireeriiiin 42,000,000
00817Y AX 6|AetnaInc Basic 4.375% 06/15/46...........cccocvvvevrereriiriieieieiesiess s sssssssesssssssessssnes | sevessisans 06/02/2016.... | UBS WarbUrg LONAON. ........cuuvuerriririrsiseriiscisesisisisess st esssssees 29,470,500 29,500,000
03040W AL 9| American Water Cap Corp Sr Nt 3.400% O... o[ 05/1172016.... | MEITIll LYNCR....coovvirririreeisieesieesees st 1,621,745 1,519,000
03040W AM 7| American Water Cap Corp Sr Nt 4.300% O... ..| 06/21/2016.... | Seaport Group 10,745,664 9,600,000
035242 AN 6| Anheuser-Busch Inbev Fin SrNt 4.900% .. 06/02/2016.... | Morgan Stanley & CO INC.......cruiererririreieieireieeieeie e ssesseeeaees 6,759,840 6,000,000
04351L  AB 6| Ascension Health St Nt 3.945% 11/15/46...........cooveriuirrieiieicieeieeiesesseisssese s ssssssessenes | evninnns 04/25/2016.... | Morgan Stanley & CO INC........c.errvrereriiinirisee e ensssees 7,000,000 | ..o 7,000,000
05531F AV 5[BB&T Corp SrNt 2.050% 05/10/27.......vvmurermrerirmerierisseseisessessssessesssssssesssessssesssenssssssssssssss. | senessnenes 05/05/2016.... | Deutsche Bank Securities............c.owwereernereriennns 27,471,400 27,500,000
072863 AF 0|Baylor Scott & White HOIdINGS SEC Nt ..o nssienes | ensesines 04/06/2016.... | CIIGIOUD. ....veorveereriarieererie st 14,000,000 | ..oovovrvvererrririrnens 14,000,000 1FE
075887 BG 3 |Becton Dickinson & CO St Nt 4.685% 12/.........cccevmiremerierieeeneereissisesiessesessesssssssesssessesens | sevesssenns 04/12/2016.... | Morgan Stanley & CO INC..........cuurererireerieiirineiiesieseeeesssessssssessenssessssesessenas 5,508,800 | ...cccovnnee 5,000,000 78,083 [2FE.....oovvieririiinnne
10062@ AA 0|Boston Cap Int Term INC FAd LLC St Nt B.....couuvvuiriiiceicseesenssene e neniseesenes | ceseninenes 4/1412018.... | DIFECL......cecvveiecieieecteeeeee ettt ettt et sae et s st s s st s s setesnsesesessssesesnsesesessssstanas | sessetesesssesesissesesessssesesnsesesanses | setesessesesssssesesensssesesanen 25415 | oo 25,415 5
12189L AZ 4 |Burlington Northern Santa F& SrINE 3.9.......ciirirrecreeeeseeee et eeseesees | creeeenees 05/09/2016.... | Goldman Sachs & Company 4,959,950 | ..coeeene. 5,000,000 1FE
12519# AA 3| CED California Sr Sec Nt 4.070% 06/30/..........cccovveiiimriniiiiriinsiiesisiesississiesesisesssinns | cevesssions 05/27/2016.... | Barclays Capital 30,300,000 30,300,000 2Z
12543K AL 8| Community Health Systems Inc Term Ln F N ..| 05/31/2016.... | Tax Free Exchange... 2,137,622 | ............ 2,136,237 437 | 3FE
12543K AM 6 | Community Health Systems Inc Term Ln G N ..| 05/31/2016.... | Tax Free Exchange 8,415 4 | 3FE
12543K AN 4| Community Health Systems Inc Term Ln HN ..| 05/31/2016.... | Tax Free Exchange... 15,499 15,483 7 |3FE
125896 BQ 2|CMS Energy Corp SrNt 3.000% 05/15/26...........coorieiiimriiiiiiiniissiieiiesissississiesiesisiins | voveiienes 05/02/2016.... | RBC Dominion Securities 11,954,640 | ..o 12,000,000 2FE
14040H BJ 3| Capital One Financial Corp Sr Nt 4.200............cccrereenirmerierieesessessesiessesesseesssssssssessenens | nevesseenns 0471312018.... | VBIIOUS......oovereeesirserssereseseseeseesseisse s 5,071,860 | ..ocovvvnnee 5,000,000 98,583 | 2FE
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140420 NB 2| Capital One Bank USA NA SUD Nt 3.375%......ccouevuurumrrrerieireissssesssessssissessessssssssssensssessens | soneesnenes 06/16/2018.... | VAIIOUS......ooeerreeeesserssereseseseeseeisssssse st 2,022,517 | coovvrennee 2,000,000 23,625 |2FE
14313* AB 9| CarMax Auto Superstores INC SrNt Ser B............cocuriiiieiiiiniiseeenssiesessiens | e 06/22/2016.... | VAIIOUS........cvvuiieiieaiiiiiiciiiin i 13,000,000 | ...ooovveiiciierirs 13,000,000 2Z
161175 AT 1| Charter Comm Opt 15t LIeN St Nt 4.908%..........cvvrvereermrenirierieriseessesssssessesseeessesssssssessesens | svereenes 05/25/2016.... | Tax Free Exchange...........c.ccoueveuee 34,929,890 35,000,000 | ooocvrreerciieninnns 582,143 |2FE
174610 AL 9 |Citizens Financial Group SUD Nt 3.750%........curevmiereriieiiiiiiieiiseiesssiseesisessssessesesssssenens. | soesinsenes 04/27/2016.... | METTIIl LYNCH.....oooveriririiriiereici s nies 4,898,800 | ............ 5,000,000 63,021 | 2FE......ccovevieerenn
184496 AL 1|Clean Harbors INC St Nt 5.125% 0B/01/2..........cvurivmireirerireriecieeissiseriesiesssseesssssesssessenens | seveneenes 06/23/2016.... | Tax Free Exchange..........ccccvevuune 9,039,172 | cocvvvrenee 9,000,000 28,188 |3FE
202795 JJ 0| Commonwealth Edison Co 1st Mtg 3.650% o | 06/20/2016.... | CHIGIOUD.......cvuivrrearieereriieesesie st 4,967,550 5,000,000 1FE
228189 AB 2| Crown Amer / Cap Corp VI High Yield Corp ..| 06/16/2016.... | Various 16,850,220 116,526,000 | .oocvvrircriiinnne 235,349 |3FE
24422E TH 2|Deere /John/ Cap Corp MT SrNt 2.650% o+ | 0B/07/2016.... [ CHIGIOUD.....vverereireriseiseieseeese s 6,998,810 7,000,000 1FE
26441Y AW 7 |Duke-Weeks Realty LP SrNt 3.875% 10/1.....couivuivirieririinieriesieseseeissisesiessesssessesssssesenes. | revesseenns 06/28/2016.... | Goldman SAChS & COMPANY............wurrirumireerirerirereseessesesesie e ees s ssses et 2,127,500 | coovrrenee 2,000,000 16,361 [2FE......coovvvrerrerirs
26441Y AZ 0| Duke-Weeks Realty LP SrNt 3.250% 06/3...........cvvemmrrerrrireiiiriesessiseseisesesssssssssssssssssnnees | weeeesenns 06/23/2018.... | VAIIOUS......oovveeeriiriiaiessese st 23,435,550 23,600,000 2,428 | 2FE
29103D AD 8 |Emera US Finance LP SrNt 2.700% 06/15..........cvurremeemerinerieeienieesnerisssssessensssesssssesssnssnns | cevesennes 06/09/2016.... | MOrgan/JP/SECUMHES = BONGS.............rvemrerririerneiseieriesieseeeessesssessessess s ssessesssssensenes 9,990,300 | .cvveuverrirrircrininne 10,000,000 2FE
29364D AU 4 |Entergy Arkansas InC 15t Mtg Bd  3.500%.........cccouvuuriumiiniiiriicciininnieiissiecississisesissiesiins | cevesiins 06/13/2016.... | Morgan Stanley & CO INC.........cvuuriririirniiniiieiieeieeisseeississss s 8,664,000 | ............ 8,000,000 58,333 |1FE
30251B AD O [FMRLLC SrNt 4.950% 02/01/33.......coiviirimiriiiiieiiiieieniirissiiesiesssessesssssssessessessssessssssnens. | sevesenenes 05/18/2016.... | METTIll LYNCN......courvverieiriiieriiseiiiesiesieseeeseessesiessiesienes 18,029,860 | ...coouvvvuriirierirns 17,000,000 | .o 261,800 | 1FE......covvvrrrerins
30706V AA 3| Family Tree ESCrow LLC Nt 5.750% 03/07........ccouuriurriririneireiiseiieeiseessseessissssessssesssssssssessss | oevesseenns 05/06/2016.... | GOldMAN SACNS & COMPANY.........cuuuriruirmiiaiiieisieeeseees s 5,287,500 | ...cccvunnee 5,000,000 55,903 | 3FE.
31677A  AB 0 |Fifth Third Bancorp Sub Nt 3.850% 03/1.......ccoevurrereerreinrierierieeesseesssssessessessessssessessssnes | seeerenenes 04/05/2016.... | CIIGIOUD......ceurerrerrerscesseieeriesisesesees it 8,255,200 | ...cccvvenee 8,000,000 19,678 [2FE......ccovvrirrcrir
341081 FG 7|Florida Pwr & Lt Co 1st Mtg Bd 4.050% o+ | 06/02/2016.... [US BANCOIP.......couerriineianiiseriseiseesseise s 4,299,240 4,000,000 2,700 | 1FE
35906A AB 4 | Frontier Communications High Yield COM.........ccvumrnriminrinninieinsssiesisseessesenes ..| 04/13/2016.... | Goldman Sachs & Company. 2,152,500 2,000,000 6,319 |3FE
410345 AJ 1 |Hanesbrands Ind SrNt 4.625% 05/15/24.........c.ovveuiiiiiieiieiineiesessissee s ..| 05/03/2016.... | Various 11,184,025 11,170,000 3FE
410345 AL 6 |Hanesbrands Ind SrNt 4.875% 05/15/26...........ccovvuirieirieiinieiriniissiesieseseesssississsssesseneses | ceiesinns 06/14/2016.... | VAIIOUS.......ovvrveriiesiisrisesesesie st 25,648,329 25,561,000 45,740 [3FE.....ccoovvvrireris
446413 AH 9| Huntington Ingalls INAUSEAES St Nt 5........oeirieiieeieee et sneees | eesnienens 04/20/2016.... | Bank of America BISD Dealer 4,362,688 | ... 4,150,000 91,069 | 3FE.
45662 AC 6|Indymac Indx Mtg Ln Tr RMBS Ser 2006-R1..........cccvvimirieririiiniisnieiesisisssissisesiesieneinne | veveseseons 04/01/2016.... | Interest CapitaliZation. ............cc..eveurueriiriiiiiciieiiis e ssssiens | cosserasne i | e (V) I (24) 1FM
458140 AU 4 |Intel Corp SrNt 2.600% 05/19/26...........ccomremeerrinirierserisseiseesssssessesssessesssssssessessesesssssnns | eessssnnns 05/12/2016.... | METHIIl LYNCN.....ooovenriecieiierieseeseieiessesi s sissssensenes 15,959,360 | ...vvvuvvurirerirerirenns 16,000,000 1FE
458140 AW 0| Intel Corp SrNt 1.700% 05/19/21......ccvumivirririerriiniriesierisisseisssiesieseessssssssssesseseesesseinns | ceiesienns 05/12/2016.... | MOrgan/JP/SECUMHES = BONGS.............cvuuurirrirriiieiirisiieriesieeseiesssee s sseessenes 6,987,680 | .....co...c. 7,000,000 1FE
48250N AA 3| KFC/Pizza Hut/Taco Bell St Nt 5.000% 0........ccuuremuermmerirrereesenesersesiesssseesensssssssessesssesessesasess | weeesnenes 06/02/2016.... | GOldMAN SACNS & COMPANY.........curureruirrurimserierisesesseeseessesse s 6,000,000 | ...coovvnnee 6,000,000 4FE
53117C AP 7 |Liberty Property LP Sr Nt 3.375% 06/15........ccoevmrenrerierrieiniinsieinsssiessssseesesssssssesessssssssssesensns | oessnnenes 06/10/2016.... | Wells Fargo 3,030,450 | ............ 3,000,000 2FE
53117C AQ 5 |Liberty Property LP Sr Nt 4.400% 02/15.... .| 06/14/2016.... [ JEFfIES & CO INC...evvevrrercieiiericiteeeierisee s ensenes 5,729,369 5,350,000 79,774 | 2FE...oiiirie
53117C AR 3 /|Liberty Property LP SrNt 3.750% 04/01.... ..| 05/25/2016.... | Baird Robert W & Co Inc 1,012,460 1,000,000 6,250 | 2FE,
59447# AG 8| Michigan Electric Transmission SrS€C Nt..........overurverireirrreeniereees ..| 04/26/2016.... | Barclays Capital 5,000,000 5,000,000 1
60662W  AJ 1| Mitchell International INC 15t LIEN TL N.....ovoviiiieieiicieiiieiicseeee e sennsenens | evensesens 04/29/2016.... | TAX FIEE EXCHANGE. ... rvvveiviriseiriieiseeisis sttt ensns | esbnssessessssssssessesssssenssssnssans | toessessasssessesssssansessnssas 29,600 | coveeieee 29,700 4FE
60871R AG 5|Molson Coors Brewing Co SrNt 3.000% 0.......ccevureemermreeerereeireeeeeeeereeseseeeeseeseseeseesessssessessssees | sereeneenes 06/28/2016.... | Bank of America BISD Dealer. 22,964,350 23,000,000 2FE
60871R AH 3| Molson Coors Brewing Co SNt 4.200% 0........cvvvrrererinrerererrrieesenisiesssssesssssssessessssssessesssssses | oesenrenes 06/28/2016.... | Bank of America BISD Dealer. 19,871,400 20,000,000 2FE
651229 AZ 9|Newell Rubbermaid INC St Nt 5.000% 11/......cvuuremererrereerieieriessiesiesiseesessessesssesssssssssenes | sevesseenns 04/20/2016.... | Tax Free Exchange...........c.ccoueveuee 5,501,386 | ...cccovnnee 5,435,000 | ...ooorrirrirrieerienienes 128,326 | 2FE.......cocoovvrrerrrne.
666807 BG 6| Northrop Grumman Corp SrINt 3.250% 08/.........cvuverivrrmiirirrniieinmiierssiesessssisssesssessssssssensns | revsessnes 06/30/2016.... | CIIGIOUD. ... veovveerreieeseriisese s 16,109,250 | ..vocvevvcirerieirirnine 15,000,000 | coooercerrieirrieriericenen 209,896 | 2FE........ccovvvirrerine
666807 BH 4 |Northrop Grumman Corp St Nt 4.750% 061.........cccvvvumerrmrereemerieisieeseesssessessesssesssessessssssenes | sevesseenns 06/20/2016.... | CHIGIOUD. .....veuverrircersesseiserierisesesees st 15,128,880 | ...cooueveecrrerierireens 13,000,000 37,736 |2FE
68389X BL 8| Oracle Corp SrNt 2.400% 09/15/23..........ccvrmieriiiiniieriiseinsiesesssiese s essesssssesssssens | cesessenes 06/29/2016.... | MOrgan/JP/SECUMILIES = BONGS.........c.eviiriireiiiirireiieisisseierssie s 15,997,280 | ...ovoververrrieieininns 16,000,000 1FE
68389X BM 6| Oracle Corp SrNt 2.650% 07/15/26. ..| 06/29/2016.... | MOrgan/JP/SECUMHIES = BONGS..........c.urvvurieuerimrirreseeseiaesiesieses st ssssessessenes 24,906,000 25,000,000 1FE
68557N  AA 1| Orbital ATK Inc Sr Nt 5.250% 10/01/21. ..| 04/05/2016.... | Bank of America BISD Dealer. .3,125 3FE
693475 AP  0|PNC Financial Services Group Sub Nt 3... ..| 05/18/2016.... | Wells Fargo 19,619,175 | oo 18,500,000 | .eovevrerrirerrenireeneninn 48,100 [1FE......ccivvrrrrerirs
717081 DX 8| Pfizer Inc Basic 1.950% 06/03/21........c.rvuuriimiireireiiniisesisesisseissessssisssssesssesssssssssssssssesssessss | sevesssenns 05/31/2016.... | MOrgan/JP/SECUMHES = BONGS.............vuuuieriirririineisise i 24,963,250 25,000,000 1FE
74264* AC O |PRISALHC LLC SrNt Ser A 3.750% 04/07.........vververereeeineeierieisseesesiessseessesssssessessesssesssns | seeersenes 06/01/2016.... | MOrgan/JP/SECUMHES = BONGS...........c.ruumrerririesceieieesiesiesisseeseesssessessess s sssssssssenssenes 7,000,000 | .oovvnnnee 7,000,000 1Z
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744448 CM 1|Public Svc Co CO 1t Mtg Bd  3.550% 061.........coevrmremrrmerirerereeseniseisesiesiseessesssssssessessesenns | sevesseenns 06/06/2016.... | MOrgan/JP/SECUMHES = BONGS...........c.vvumrereririereeieiaseisesiesissees st essssssensenes 4,948,000 | ............ 5,000,000 1FE
760759 AR 1|Republic Services INC St Nt 2.900% 07/.......cvurrirrierrirniineieiiesieeseeisssissssessesesesssssissssssins | sevesesesns 06/20/2016.... | METTIll LYNCN.......oorvveiieiiiiiiei e 7,982,800 | ..coovennee 8,000,000 2FE
81708# AA 9| Seneca Generation LLC SrSEC Nt 4.330%.......vrereerereereireircireeereereseeeeseesesseeesessssesseesseessssseensnns | seseeesenes 04/27/2016.... | Barclays Capital 40,000,000 | ..ooorereerrererereeeienns 40,000,000 2FE
817565 CB 8| Service Corp Intl St Nt 5.375% 05/15/2.......cuvvmueriniireiiniineiseiie st esessssssss | sevesseenns 06/14/2016.... | Bank of America BISD Dealer. 2,050,000 | ...cccvvenee 2,000,000 9,556 | 3FE.
82967N AQ 1|Sirius XM Radio Inc Nt 5.875% 10/01/20...........cvuerirrerrerrrinerieriereeeessessssssessensessssssssssennnes. | cevnesenes 04/2812016.... | CHIGIOUD......veurerrerererscesseieeriesiseses st 1,200,313 | ..cooovveee 1,150,000 6,006 | 3FE,
842587 CV 7|Southern Co SrNt 3.250% 07/01/26................ o[ 05/1972016.... | CHIGIOUP. .c.voovverevesiseieees s 19,927,600 20,000,000 2FE
902494 AY 9|Tyson Foods Inc SrNt 5.150% 08/15/44 ..| 05/16/2016.... | Stifel Nicolaus & Co Villanova 9,240,640 8,000,000 .107,578 | 2FE..
91159H HM 5| US Bancorp Sub Nt MTN  3.100% 04/27/26 o[ 04/2172016.... | US BANCOMP.......covouervermiiimeeiieiiseeisessises s 23,481,905 23,500,000 1FE
913017 BT 5| United Technologies COrp St Nt 4.500%..........cc.rveeurvemeremeeimeemeeisssserierseesssesssssssessessenssssesnes | sevesseeons 06/29/2016.... | Baird Robert W & Co Inc 11,609,600 | ...oouveerrirrirerirens 10,000,000 | woovevrerrererrenireenenenn 42,500 [1FE....ccmivrrrrerirns
915328 AA 6| Upland Ltd CLO Ser2016-1A CIATA 2.23.......ccoiiiiriciisicnrisnississesisesssiss s | cevisssions 04/01/2016.... | CHIGIOUP. ....ooorvevevereeiieeeiseesee i (5,000,000)| ........ (5,000,000) 1FE
915328 AC 2|Upland Ltd CLO Ser2016-1A CIA2A  3.03........ccvririiierierirerissisesisssiesiesssseessssssesssssensns | seveseseons 04/01/2016.... | CHIGIOUD......ceuvverrerrerscesseieeriesisesesees st (5,000,000)| ........ (5,000,000) 1FE
931427 AQ 1| Walgreens Boots Alliance SrNt 3.450%..........vureereemiiirieieiireisneiissisesiesssesssssssessssssesssesins | sevesseenns 05/26/2016.... | METTIIl LYNCN.......ooeiveiiniieciiciieisesissies s eseseees 8,478,580 | ............ 8,500,000 2FE
94106L BC 2| Waste Management INC Sr Nt 4.100% 03/0..........cccrireirierirriieiirinsiierieriseessseesessssssesienins | vevessseens 06/30/2016.... | CIIGIOUD. .....ceurerrerrerneiseieeiieiieris st 13,152,765 | ...coonvverierierirns 12,000,000 | .oovvorvirririienieiiens 170,833 | 2FE......ccocvverrerirn.
94974B GT 1| Wells Fargo & Co MT Sub Nt 4.400% 06/1.........covvurrerrireineiieiiesisseesseeiseissessesseeessessssesnnes | nevesseenns 06/07/2016.... | Wells Fargo 2,397,216 | .coovrennee 2,400,000 1FE
000000 00 0|Grupo Famsa SA de CV SrNt 7.250% 06/0 Freins 06/22/2016.... | DIFECE........vvuerereerseisireeiieerssessseses s essssess ettt | ehbseees bbbt | eebien et 17,719 | s 25,000 131 | 4FE
000000 00 0|Cosan Luxembourg SA SrNt 5.000% 03/14 S 05/11/2018.... | DIFECL. ......vvrereseeeaseiseeise sttt nes | seesnsbnsbs st ssensenine | aenes 752,050 825,000 6,410 | 3FE
000000 00 O|AES El Salvador Trust Il Sr Nt 6.750% L 0B/10/2016.... | DIFECL.....eovereeeere e eseseeeesseessseesesese s esseessssesseeseses e essseessesssseeseseseaseseeseesssessssessssseesses | seesesseessrsessseseesesssssesssessseserers | ooves 844,688 1,025,000 7,753 | 4FE
000000 00 O|AES Andrs/Dmcn PWI/ItAbo SrNE 7.950%.........ucvuuiemeereiineiineiseiieieseisesses e sesssssseesssssesens S 05/04/2018.... | DIFECL. ......vvveereiraiiaeiseeisee st es bbbttt ees | aeebesine b st nbenine | eenes 979,840 1,000,000 4FE
01448Y AE 3| ALESCO Pfd Fdg Ltd ABS Mezz Nt Ser A7 Cl Roeen. 06/23/2016.... | Interest CapitaliZation. ..ottt esstens | eresetes s | e 30,615 | v 30,615 6FE
05565A AR 4| BNP Paribas SA Sub Nt 4.375% 05/12/26..........ccreerermrieeiieiieeiseissssissssessessseessessssssssssnens S 05/05/2016.... | BNP Paribas SECUMHES..........c..reeeurreurrrerierieireeiseiineisenes 17,968,320 | ..coocevrierierireens 18,000,000 2FE
134638 AC 9|Camposol SA Sec Nt 10.500% 07/15/21........cccrvvrrrvnne S 05/24/2016.... | TaXable EXCRENGE. ......vvuiiririieisiicieriiiesi sttt ssssssnsns | sesssssessessssssensssssnssesssessnssssens | oeves 848,540 | ............ 1,102,000 964 |5FE
22112E AC 2|Cosan Luxembourg SA Sr Nt 7.000% 01/20 o 06/09/2016.... | DIFECL.......covrererrrreeieeiseeriesiseeiseesesisssse st 1,030,712 | v 1,050,000 3FE
25156P AR 4 |Deutsche Telekom Co Gtd Nt 4.875% 03/0. o 06/22/2016.... | Seaport Group 9,199,920 | ..ccovvenee 8,000,000 | oo 120,250 | 2FE......ccocrverirerirne.
45662N  A* 4 |Infineon Tech AG Deb Nt Series A 3.940.. Frvees 04/05/2016.... | Bank of America BISD Dealer 35,000,000 35,000,000 2z
65557C AS 2| Nordea Bank AB SrNt 2.250% 05/27/21 R 05/23/2016.... | MOrgan/JP/SECUMLIES = BONMS..........vevuriuiiriiinireiisisiseiesssssee st 19,939,000 20,000,000 1FE
714264 AM 0|Pernod Ricard SA Sr Nt 3.250% 06/08/26 Roeenne 06/30/2018.... | VBIIOUS......oovereeeseesserssereseseseeseeissese st 35,564,016 35,400,000 22,190 |2FE
71645W AN 1| Petrobras Intl Fin Co Co Gtd Nt 7.875% [ 05/26/2018.... | DITECL.......o.eiiecevicieieeeeeec ettt sttt s st s s st st et ess st en st etetenansntannsets | stetenreesenisntesen st ensaetenennanns | crens 566,100 555,000 9,227 | 4FE
71647N AP 4 |Petrobras Global Finance Sr Nt 8.375%........c.cocceveenerenernerienns Frvees 05/1712016.... | DIFECL. ......vvreereereeeeiseeesess s bbbt bnnes | sressssnssses st ens s ssnensenin | nenes 548,471 554,000 3FE
74041E AC 9| Preferred Term Sec Ltd XVI LBASS Mezz N...........cccccoeverennee R 06/28/2016.... | INnterest CapitaliZation..............cvrerrirriririeiniieieiissss bbbt esenes | esbresensensns et rnnrens | s 20,777 | e 20,777 6FE
G1696# AY 2|Bunzl Fin PLC Gtd Sr Nt Ser A 2.930% 0 Roeenne 05/12/2016.... | G2ISIONECASHE. ........ccveererrirerircerriseie et 6,054,360 | ....ccoonnee 6,000,000 57,135 |2
G9006@ AJ 5|Transmission Fin DAC SrSec NtSer9 ..o D........ 05/04/2016.... | CIIGIOUD. ......oovvvrireirerireiseissiie st 21,825,300 21,825,300 2z
N54468 AD 0| MARFRIG Holding EUrope SrNt 6.875% 0B...........cccvrvumeermerireemerisirsersessseseseesssssessesseseseeens Frveies 06/22/2016.... | DIFECL.......cvvvererncesseeeeiseessesieess s esses ettt ssnes | stesnesnssse sttt nienin | nenen 350,875 | ......... 350,000 201 |4FE
P19189 AA 0|Camposol SASrNt 9.875% 02/02/17................. oo 05/09/2016.... | DITECL......vevurvereeiesseiesee et | srebisesni e | e 165,173 | ......... 212,000 5,815 | 5FE
Q2308* AB 3| Charter Hall Retail Mgmt Ltd Sr Nt Ser A........... Frovns 05/12/2016..... | Bank of America BISD Dealer 16,000,000 | ..cooiveinirnseriinnienns 16,000,000 2FE
3899999. Total Bonds - INAUSHIIAl AN MISCEIIANEOUS...........c.vvreieseiieeiieteiieieeisiietetestseteeeestessssesesseesstessessessessesessessesssssssesessssessessesassessesssssesasses  ssessessssassessssassessessessssessessesassessessessssessessssassessessesassessessssassesssssesessessessssessesssssesessessesassessesssssesesssssesassessessnssssessessesansessessnssssessessesassesses | coessessesesonsessessesses 939,776,815 | ..o 925,950,918 | ooovvoveieeeiea 2,994 535 XXX
8399997. Total Bonds = Part 3.......cciiiiiiisiisri s ...995,482,993 ...971,487,335 ...3,271,460 XXX
8399999. Total Bonds. ...3,271,460 XXX
C on Stocks - Parent, Subsidiaries and Affiliates
63866# 10 7| Nationwide Life & AnnUity INS........ccovvvirvrniiireircerenne ’ ........... | 05/16/2016..... | Capital CONtribULION. ..o 45,000,000 XXX K
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5

1 2 3 4 6 7 8 9 10

Paid for Accrued Interest and | NAIC Designation or
CUSIP Identification Description Foreign| Date Acquired Name of Vendor Number of Shares of Stock Actual Cost Par Value Dividends Market Indicator (a)
9199999. Total Common Stocks - Parent, SUDSIAIANES @NT AFfIIAES.................cccieiiiereieiieiiit ettt ettt te sttt ete et steteteseetesssaetetass | etessesesssssesesssesesesasassesssseeesessssesesaesesesessssesesssesesessssesesaesesesesasseees s sesetesssseeesassesetebanseeesssesetebssesesassesetesssssesssssetesannssesessnsesesnsssesesins | ereseterasssesssesesasans 45,000,000 XXX XXX
9799997, TOtAl COMMON STOCKS = PAM 3.........c.oivitivieiieiiicecteteceteeteee ettt vt aeae s sas e s s eaesessasassnsesesesasasss  avsssssssssssssassssssssssssesass  oesesessasassssassesesesssassssasesesesasassseaeseeetesesassseseses et et s s sessesesetesesassseas e s e tetes s seees s s et et es e s sses e sesesesaseseeeessset et s sssessssnsnsesnnssnsesssansesansnsesssns | cevissesesesssssinesesisans 45,000,000 XXX XXX
9799999, TOtAI COMMON SHOCKS. ... vtsrestesersersssess et emessees st 8 8188880881088 0840 £ 0816 4LE 14088 4EEE £ R E 10 E L8 HEEESEEE 4EE84EEE oA L EEEELEE 1L EE 48 L8 HEE R E L8088 HEE 1L EEE o8 1EE L4 E L £LE 0L R8st | frtns bt 45,000,000 XXX XXX
9899999. Total Preferred and Common Stocks ..45,000,000 XXX XXX
9999999. Total Bonds, Preferred and CommOn StOCKS............c.overeviirriniererenieeiseesreeeenes ,040,482,993 XXX XXX

(a) For all common stock bearing the NAIC market indicator "U" provide: the number of such issues:............... 0.
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SCHEDULE D - PART 4

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

1 2 3 4 5 6 7 8 9 10 Change in Book/Adjusted Carrying Value 16 17 18 19 20 21 22
1" 12 13 14 15
F
0 NAIC
r Current Year's Bond Interest Desig-
e Unrealized Other-Than- Total Foreign Foreign | Stock nation or
i Prior Year Valuation Current Year's Temporary | Total Change in Exchange Book/Adjusted | Exchange Gain | Realized Gain Total Gain Dividends Stated Market
o Number of Shares Book/Adjusted Increase/ (Amortization)/ Impairment B/ACV. Change in Carrying Value at (Loss) on (Loss) on (Loss) on Received Contractual | Indicator
CUSIP Identification Description n Disposal Date] Name of Purchaser of Stock Consideration Par Value Actual Cost Carrying Value (Decrease) Accretion Recognized (11+12-13) B/AC.V. Disposal Date Disposal Disposal Disposal During Year | Maturity Date (a)
Bonds - U.S. Government
36200M  TT 0| GNMA Pool #604562 3.500% 08/15/18.........coccorevereene . | 06/01/2016. | Paydown 34,866 34,866 32,730 34,229 636 636 34,866 0 538 | 08/15/2018.... | 1....
362197  3A 1| GNMA GNSF Pool #269993 9.500% 06/15/20............ . | 06/01/2016. | Paydown 41 41 42 42 (1) (1) 41 0 2 |06/15/2020.... | 1....
36223A 5D 0| GNMA GNSF Pool #302444 9.500% 12/15/20............ . | 06/01/2016. | Paydown 53 53 55 54 (1) (1) 53 0 2 |12/15/2020.... | 1....
38374C YT 2| GNMA Ser 2003-84 CIPB 5.500% 11/20/32... . | 06/01/2016. | Paydown 97,470 97,470 97,105 97,184 286 286 97,470 0 2,213 | 11/20/2032....
455780 AG 1| Indonesia (Republic of) AID SrNt 8.90.........cccouvrevrennns . | 06/01/2016. | Redemption ~ 100.0000.........ccccmmrere | orerrermmemmermermninnenes | veereienees 100,000 | .coovvenees 100,000 | ..oovvvvee 109,000 | ..oovvvenee 103,578 (3,578) (ICTT£) ) TN R 100,000 0 | coernast 4,450 |06/01/2021.... [ 1....
491798  AA  2|Kenya (Republic of) AID Sr Nt 10.000% 1.................... |. | 04/15/2016. [ Redemption  100.0000..........cccccrevs | wormrmmmerermmmrreserneronns | covrervenenns 17647 | oo 17,647 | v 128,529 | oo 120,309 (2,662) (V157 N 117,647 0 5,882 | 10/15/2018.... [ 1....
911760 GT 7| Vendee Mtg Tr RMBS REMIC Ser 1995-3 1Z................ | . | 06/01/2016. | Paydown 96,912 96,912 | ccooocceee. 100,452 98,523 (1,611) (1,611) 96,912 0 3,017 [09/15/2025.... | 1.....
911760 LQ 7 |Vendee Mtg Tr RMBS REMIC Ser 1998-2Cl 1.............. . | 06/01/2016. | Paydown 89,366 89,366 91,938 90,744 (1,378) (1,378) 89,366 0 2,394 | 06/15/2028.... [ 1....
912828  FF  2|USTreasury Nt 5.125% 05/15/16........cccccovvcrnucnenneee | . | 05/15/2016. | Maturity. 20,000,000 20,000,000 | .........19,942,969 | ......... 19,997,359 2,641 2,641 20,000,000 (U 512,500 | 05/15/2016.... [ 1....
0599999. Total Bonds - U.S Government. 20,536,355 20,536,355 ..20,502,820 20,542,022 0 (5,668) 0 (5,668) 0 20,536,355 0 0 0 530,998 XXX XXX
Bonds - All Other Government
000000 00 O |Provincia de Buenos Aires SrNt 9.950%............cc...... F| 04/04/2016. | Direct. 317,423 301,159 285,195 286,373 551 551 286,923 30,500 30,500 9,697 |06/09/2021.... | 5FE........
000000 00 0| Argentina (Republic of) SrNt 7.500% O.........ccccceeeccccc F| 04/29/2016. | Tax Free Exchange. 350,000 350,000 350,000 0 350,000 0 510 |04/22/2026.... | 4....
000000 00 O lIslamic Republic of Pakistan SrNt 7.8..........cccccoocereres F|05/10/2016. | Direct. 294,100 325,000 261,950 317 317 262,267 31,833 31,833 | ......... 14,688 | 03/31/2036.... | 4FE........
000000 00 0| Argentina (Republic of) SrNt SerNY 2........cccccccccceere F| 05/02/2016. | Direct cerree 1,611,300 | ..........2,620,000 | ...........1,657,390 covvereeeeee(18,984) | oo 1(15,984) | s ceveee 1,641,406 (30,106) (30,106) 6,021 | 12/31/2038.... | 6*...........
000000 00 0] Argentina (Republic of) Sr Nt 7.625% 0......cccoovrsrnues F| 04/29/2016. | Tax Free EXChange.............ccoovveevve | coverereereerieenieericens | orrierri 181,942 [ ovvviinas 190,000 | ...oovvveeeees 181,940 1 3 [FESORORY [P 181,942 0 282 |04/22/2046.... [ 4.....
1099999. Total Bonds - All Other Government 2,754,765 3,686,159 2,736,475 286,373 0 [ieee(15,115) | 0 ....(15,115) 0 2,722,538 0 32,227 32,227 | ... 31,198 XXX XXX
Bonds - U.S. Political Subdivisions of States, Territories and P
717883 KL 5 | Philadelphia PA Sch Dist GO Bld Amer Bd................... | . | 06/20/2016. | Call_ 181.3186 9,066 5,000 5,188 5,175 3,891 3,891 9,066 0 | s 187 | 06/01/2040.... | 3FE........
2499999. Total Bonds - U.S. Political Subdivisions of States, Territories and Possession: 9,066 5,000 5,188 5175 0 3,891 0 3,891 0 9,066 0 0 0 | oo 187 XXX XXX
Bonds - U.S. Special R e and Special A
186103 CU 9| Cleveland OH Port Auth Rev Txbl Dev Tru.........cccouuuee . | 05/15/2016. | Redemption  100.0000 30,000 30,000 30,000 30,000 0 30,000 0 | e 1,016 |11/15/2023.... | 2FE...
3128H6 DC 5 |FHLMC Pool #£98199 3.500% 08/15/18 .| 06/01/2016. | Paydown 40,801 40,801 37,390 39,736 1,065 1,065 40,801 0 533 |08/15/2018....
3128H7 B7 6| FHLMC Pool #E99062 3.500% 09/15/18...........cconevnns . | 06/01/2016. | Paydown 49,946 49,946 47,059 49,051 896 896 49,946 0 788 |09/15/2018.... | 1....
3128H7 G3  0|FHLMC Pool #£99218 3.500% 09/15/18.............ccoeveee .| 06/01/2016. | Paydown 32,760 32,760 30,804 32,157 602 602 32,760 (VN R 478 | 09/15/2018.... | 1.....
3128H7 K4 3| FHLMC Pool #E99315 3.500% 10/15/18........cocorurruune . | 06/01/2016. | Paydown. 14,123 14,123 13,280 13,849 273 273 14,123 {1 I 193 | 10/15/2018.... | 1....
3128H7 K7 6| FHLMC Pool #£99318 3.500% 09/15/18..............cocveee .| 06/01/2016. | Paydown 23,657 23,657 22,245 23,192 465 465 23,657 0 346 |09/15/2018.... | 1.....
3128H7 MX 7| FHLMC Pool #E99374 3.500% 10/15/18........cccvvnevnns . | 06/01/2016. | Paydown 31,158 31,158 29,298 30,557 601 601 31,158 0 | v 484 |10/15/2018.... [ 1....
3128H7 NH 1| FHLMC Pool #E99392 3.500% 09/15/18. . | 06/01/2016. | Paydown 23,929 23,929 22,433 23,451 417 477 23,929 0 349 |09/15/2018....
3128HJ AD 8 |FHLMC Gold PC Pool #W30004 7.450% 05/1............ . [ 08/01/2016. | PaYOWN.......oovereerrrreeereireeresiens | oreerisisensisnsesssssnenes | oveevesiees 176,036 | .cocvveeneee 176,036 | ..ccoovvnnee 167,376 | .ooovvre 172,983 3,054 3,054 | i | e 176,036 0 | cenad 5,469 | 05/15/2021.... [ 1....
3128MJ Q3 7| FHLMC Giant Pool #G08473 3.500% 01/15............... .| 06/01/2016. | Paydown 221,989 221,989 227,799 227,533 (5,544) (5,544) 221,989 0 3,257 | 01/15/2042.... | 1.....
3128MJ T8 3 [FHLMC Pool #G08574 4.500% 02/15/44.................... . | 06/01/2016. | Paydown 1,169,718 | 1,169,718 | 1,248,125 | 1,246,309 | ..oovveviicririie ceerrireneene(76,591) | oo 76,591) | oo 1,169,718 0 20,994 |02/15/2044.... [ 1....
312903 HR 1 |FHLMC REMIC Ser 113-C 8.500% 05/15/21............... . | 06/15/2016. | Paydown 173 173 178 173 0 173 0 6 [05/15/2021.... | 1....
312904 AU 9 |FHLMC REMIC Ser 181-E 7.000% 08/15/21............... . | 06/15/2016. | Paydown 5,590 5,590 5,671 5,575 15 15 5,590 (1] I 159 | 08/15/2021.... | 1....
312904  F7  5|FHLMC REMIC Ser 1022-J 6.000% 12/15/20.............. | . | 06/01/2016. | Paydown 3,875 3,875 3,826 3,846 28 28 3,875 0 97 [12/15/2020.... | 1....
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312904 N2 7 FHLMC REMIC Ser 1030 F 9.000% 12/15/20.............. . | 06/01/2016. | Paydown 1,526 1,526 1,614 1,582 (56) (56) 1,526 57 [12/15/2020.... | 1....
312905 RA 2 |FHLMC REMIC Ser 1070-H 7.500% 04/15/21............. | . | 06/01/2016. | Paydown 13,043 13,043 13,393 13,052 9) 9) 13,043 | oo [ v [0 [ 405 |04/15/2021.... | 1....
312905 YJ  5|FHLMC REMIC Ser 1077-E 9.000% 05/15/21............. | . | 06/01/2016. | Paydown 3,635 3,635 3,684 3,638 (3) 3) 3,635 | oo | s | e | v 135 | 05/15/2021.... | 1....
312906 E5  5|FHLMC REMIC Ser 1116-XA 8.400% 08/15/2............. . | 06/01/2016. | Paydown 2,813 2,813 2,707 2,778 35 35 2,813 98 |08/15/2021.... | 1....
312906 LL 2 [FHLMC REMIC Ser 1110-Z 8.500% 07/15/21. . | 06/01/2016. | Paydown 6,173 6,173 6,419 6,263 (90) (90) 6,173 219 | 07/15/2021....
312913 ZE 9| FHLMC REMIC Ser 1437-HD 7.000% 12/15/2............ |. | 06/01/2016. | Paydown 7,589 7,589 7,784 7,684 (95) (95) 7,589 224 | 12/15/2022.... | 1....
312915 UF 6 | FHLMC REMIC Ser 1504 Z 7.000% 05/15/23.............. . | 06/01/2016. | Paydown 12,398 12,398 12,753 12,568 (171) (171) 12,398 341 |05/15/2023.... | 1....
31294K  UC  7|FHLMC Gold PC Pool #E01479 3.500% 09/1............. .| 06/01/2016. | Paydown 34,089 34,089 32,087 33,444 645 645 34,089 | ..o | e | v | s 497 |09/15/2018.... [ 1.....
31339D SE 9| FHLMC REMIC Ser 2416 PV 6.000% 02/15/3............. | . | 06/01/2016. | Paydown 31,567 31,567 31,873 31,650 (83) (83) 31,567 732 |02/15/2032.... | 1....
313396 JU 6 |FHLMC REMIC Ser 2367 ZK 6.000% 10/15/3............. . | 06/01/2016. | Paydown 24,268 24,268 24,207 24,209 59 59 24,268 595 | 10/15/2031.... | 1....
313372 YE 4| FHLMC REMIC Ser 1643-E 6.500% 05/15/23. . | 06/01/2016. | Paydown 6,188 6,188 6,316 6,247 (59) (59) 6,188 05/15/2023....
313373 KF 4 |FHLMC REMIC Ser 1628-KZ 6.250% 12/15/2............. | . | 06/01/2016. | Paydown 65,800 65,800 69,129 67,107 (1,307) (1,307) 65,800 12/15/2023.... | 1.....
313376 M4 0| FHLMC REMIC Ser 1837-Z 6.500% 04/15/26............. . | 06/01/2016. | Paydown 36,793 36,793 37,931 37,370 (577) (577) 36,793 971 | 04/15/2026.... | 1....
3133TC 6P  8|FHLMC Structured Ser 2008 M 7.000% 11.................. | . | 06/01/2016. | Paydown 7,026 7,026 7,292 7177 (151) (151) 7,026 205 |11/20/2027.... | 1.....
3133TC AU 2| FHLMC Structured Ser FSPC T-9A6 6.564................. . | 06/01/2016. | Paydown 1,077 1,077 1,036 1,072 5 5 1,077 27 [03/25/2029.... | 1....
3133TE LG 7 |FHLMC REMIC Ser 2064 M 6.000% 06/15/28............. | . | 06/01/2016. | Paydown. 523 523 537 532 (8) 8) 523 13 |06/15/2028.... [ 1.....
3133TK 58 5| FHLMC REMIC Ser 2136-A 6.000% 03/15/29............. | . | 06/01/2016. | Paydown. 2,905 2,905 2,724 2,847 59 59 2,905 73 [03/15/2029.... | 1....
313401 VR 9| Federal Home Loan Mtg Corp Ser 17-0189........c..cocvvvne . | 06/01/2016. | Paydown. 7 i 70 70 1 1 7 3 [09/15/2016.... | 1.....
31340Y BH  1|FHLMC REMIC Ser6-C 9.050% 06/15/19................... | . | 06/15/2016. | Paydown 1,309 1,309 1,381 1,323 (14) (14) 1,309 47 [06/15/2019.... [ 1....
31340Y DB  2|FHLMC REMIC Ser 12-A 9.250% 11/15/19................ .| 06/15/2016. | Paydown 2,591 2,591 2,580 2,574 17 17 2,891 | oo | e | o0 | s 100 | 11/15/2019.... [ 1.....
31340y JX  8|FHLMC REMIC Ser 30-D 9.500% 02/15/20................. | . | 06/15/2016. | Paydown 860 860 860 791 69 69 860 45 [02/15/2020.... [ 1....
31340Y KF  5|FHLMC REMIC Ser 31-E 7.550% 05/15/20................. .| 06/15/2016. | Paydown 8,931 8,931 9,025 6,529 2,402 2,402 £ I [UURSUUUSOUSUUUOUOUOOORN ) INNOOOOOOON | N IO 491 | 05/15/2020.... | 1.....
31340Y QS  1|FHLMC REMIC Ser46-B 7.800% 09/15/20................. . | 06/15/2016. | Paydown. 1,882 1,882 1,882 1,876 6 6 1,882 60 | 09/15/2020.... | 1....
31340Y X6  1|FHLMC REMIC Ser 85-C 8.600% 01/15/21. .| 06/15/2016. | Paydown 4,740 4,740 4,509 4,665 75 75 4,740 01/15/2021....
31358E  RK 0 |FNMA REMIC Ser 1990-72B 9.000% 07/25/2............. . | 06/01/2016. | Paydown 2,731 2,731 2,667 2,702 29 29 2,731 | oo [ v | o0 [ 102 |07/25/2020.... | 1....
31358G X4  4|FNMAREMIC Ser 1991-56G 8.600% 06/25/2............. | . | 06/01/2016. | Paydown 3,821 3,821 3,753 3,786 35 35 3,821 [ oo [ o | cevsvssssssssnsssnnennsQ | v 140 | 06/25/2021.... [ 1.....
31358H GT 6| FNMA REMIC Ser 1991-73A 8.000% 07/25/2............. . | 06/01/2016. | Paydown. 1,313 1,313 1,262 1,295 18 18 1,313 43 [07/25/2021.... [ 1....
31358H H4 0 |FNMA REMIC Ser 1991-98J 8.000% 08/25/2.............. | . | 06/01/2016. | Paydown 3,606 3,606 3,717 3,633 (27) (27) 3,606 | ..oovoveveveveveverenenens [ o | eovssssnsssnsnsnsnnennsQ | v 121 |08/25/2021.... [ 1.....
31358 HU 8| FNMA REMIC Ser 1991-113 ZE 7.500% 09/2............. . | 06/01/2016. | Paydown 486 486 500 491 (6) (6) 486 15 |09/25/2021.... [ 1....
31358M Q4 9| FNMA REMIC Ser G1992-42Z 7.000% 07/25 . | 06/01/2016. | Paydown 10,818 10,818 10,743 10,751 66 66 10,818 308 |07/25/2022....
31358N 5B 4| FNMA REMIC Ser 1992-124 PZ 7.000% 07/2............. . | 06/01/2016. | Paydown 36,518 36,518 37,571 36,906 (388) (388) 36,518 [ oo [ e [ e [ 1,064 |07/25/2022.... [ 1....
31359B DN 4 |FNMAREMIC Ser 1993-115G 5.500% 07/25.............. | . | 06/01/2016. | Paydown 29,881 29,881 27,225 29,055 826 826 29,881 707 |07/25/2023.... | 1.....
31359B  ZK 6 | FNMA REMIC Ser 1993-119GA 6.500% 07/25............ | . | 06/01/2016. | Paydown 6,726 6,726 6,638 6,680 46 46 6,726 | ..ovoericvciinniinnns [ v [ o0 [ 188 |07/25/2023.... | 1....
31359E LJ 8| FNMAREMIC Ser 1993-204ZA 6.500% 10/25............ . | 06/01/2016. | Paydown 60,015 60,015 54,689 57,715 2,300 2,300 60,015 [ coveovvererrrerinenns [ eerrrererneninereenns [ veverrverrenninerennd0 [ e 1,493 [10/25/2023.... | 1....
31359E YL 9| FNMA REMIC Ser 1993-199PF 6.500% 10/25............ . | 06/01/2016. | Paydown 23,065 23,065 23,461 22,988 78 78 23,065 621 | 10/25/2023.... | 1....
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31359G DE 3 [FNMAREMIC Ser 1993-225 CIUB 6.500% 1............. . | 06/01/2016. | Paydown 12,157 12,157 12,353 12,267 (110) (110) 12,157 0 329 |12/25/2023.... | 1....
31359G P34 [FNMAREMIC Ser 1994-37L 6.500% 03/25/2.............. . | 06/01/2016. | Paydown 46,737 46,737 47,458 46,818 (82) (82) 46,737 0 | cvveres 1,326 |03/25/2024.... [ 1....
31359K  ZR 1 |FNMA REMIC Ser 1996-45 CIK 7.000% 09I............... | . | 06/01/2016. | Paydown 8,179 8,179 8,343 8,261 (82) (82) 8,179 0 238 |09/25/2021.... | 1....
31359P  DJ 2 |FNMAACES Ser 1997-M2 CIZ 7.125% 01/1.............. . | 06/01/2016. | Paydown 1,969 1,969 2,115 2,081 (112) (112) 1,969 0 59 | 01/17/2037.... | 1....
31359Q UN 2| FNMAREMIC Ser 1997-56 Z 7.000% 09/18/.. .| 06/01/2016. | Paydown 7,091 7,091 7,215 7,156 (65) (65) 7,091 0 204 | 09/18/2027....
31359T 6P 8| FNMA REMIC Ser 1998-37 CIVZ 6.000% O06.............. . | 06/01/2016. | Paydown 78,722 78,722 81,059 79,514 (792) (792) 78,722 (U PN 1,890 |06/17/2028.... | 1....
313590  TL 9| FNMA REMIC Ser 1998-54C 6.000% 09/18/2............. . | 06/01/2016. | Paydown 19,535 19,535 19,608 19,549 (14) (14) 19,535 {1} I 487 |09/18/2028.... [ 1....
31359V BH 5| FNMAREMIC Ser 1998-73 CIMZ 6.300% 10............. .| 06/01/2016. | Paydown 216,139 216,139 221,720 219,321 (3,182) (3,182) 216,139 0 5,669 |10/17/2038.... [ 1.....
313602 3E 2 |FNMAREMIC Ser 1989-67D 9.000% 10/25/1............. . | 06/01/2016. | Paydown 6,514 6,514 6,493 6,479 36 36 6,514 0 270 | 10/25/2019.... | 1....
313602 DV 3 |FNMA REMIC Ser 1988-15A 9.000% 06/25/1............. . | 06/01/2016. | Paydown 1,986 1,986 2,010 1,985 1 1 1,986 0 74 |06/25/2018.... | 1....
313602 GQ  1|FNMAREMIC Ser 1988-25B 9.250% 10/25/1. . | 06/01/2016. | Paydown 2,669 2,669 2,824 2,684 (15) (15) 2,669 0 10/25/2018....
313602 W4 2| FNMA REMIC Ser 1989-62G 8.600% 10/25/1............. | . | 06/01/2016. | Paydown 3,727 3,727 3,733 3,720 6 6 3,727 (VI I 134 [10/25/2019.... [ 1.....
313603 2H 4| FNMA REMIC Ser 1990-35E 9.500% 04/25/2............. . | 06/01/2016. | Paydown 61 61 64 61 (1) (1) 61 0 2 | 04/25/2020.... | 1....
313603 GW 6| FNMA REMIC Ser 1989-86E 8.750% 11/25/1............. .| 06/01/2016. | Paydown 838 838 830 832 5 5 838 0 31 [ 11/25/2019.... | 1.....
313603 JJ 2| FNMA REMIC Ser 1989-90E 8.700% 12/25/1............. . | 06/01/2016. | Paydown 930 930 981 944 (14) (14) 930 0 34 112/25/2019.... | 1....
313603 YL  0|FNMAREMIC Ser 1990-16E 9.000% 03/25/2............. .| 06/01/2016. | Paydown 2,897 2,897 2,938 2,893 4 4 2,897 (VN I 109 |03/25/2020.... | 1.....
31377M AP 6 [ FNMA DUS Pool #380814 6.030% 12/25/19............... . | 06/01/2016. | Paydown. 19,866 19,866 21,322 20,205 (339) (339) 19,866 0 500 [12/25/2019.... [ 1....
31377M Y7 0 |FNMA DUS Pool #381534 6.585% 04/25/24............... .| 06/01/2016. | Paydown 40,744 40,744 45,073 42,693 (1,950) (1,950) 40,744 (V) R 1,119 | 04/25/2024.... | 1.....
31377Q0 ML 3| FNMADUS Pool #383863 6.850% 07/25/18............... . | 06/01/2016. | Paydown. 48,537 48,537 53,929 49,520 (984) (984) 48,537 0 | v 1,387 |07/25/2018.... [ 1....
31377R JL 5| FNMA DUS Pool #384667 7.090% 01/25/27............... .| 06/01/2016. | Paydown 69,817 69,817 76,700 73,717 (3,900) (3,900) 69,817 (VN R 2,064 |01/25/2027.... | 1.....
313777 KU 9 [FNMA DUS Pool #386507 5.690% 11/25/18............... . | 06/01/2016. | Paydown. 1,689,649 | ...........1,589,649 | .........1,645,783 | ... 1,597,004 (7,356) (7,356) coenenen 1,689,649 0| s 45,032 | 11/25/2018.... | 1....
31377T XE 1 |FNMADUS Pool #386877 4.990% 04/25119............... .| 06/01/2016. | Paydown 32,471 32,471 31,117 32,043 429 429 32,471 0 686 |04/25/2019.... | 1.....
313770  FK 4| FNMA DUS Pool #387270 5.450% 03/25/35............... . | 06/01/2016. | Paydown. 21,813 21,939 21,880 (68) (68) {1 I 496 | 03/25/2035.... | 1....
31381H  TQ 9| FNMA DUS Pool #461459 5.450% 11/25/2. . | 06/01/2016. | Paydown 137,705 141,729 ..139,220 (1,515) (1,515) 0 11/25/2023....
31381H TR 7 |FNMA DUS Pool #461460 5.350% 09/25/23............... . | 06/01/2016. | Paydown 40,510 40,510 41,624 40,922 (412) (412) 40,510 0 918 |09/25/2023.... | 1....
31381L  KH 9| FNMA Pool #463896 6.340% 10/25/27..............cccveeeee .| 06/01/2016. | Paydown 11,332 11,332 13,282 12,993 (1,660) (1,660) 11,332 0 304 |10/25/2027.... | 1.....
31381L  NY 9| FNMA Pool #464007 6.650% 01/25/28...........cccoonereee . | 06/01/2016. | Paydown. 5,440 5,440 6,465 6,304 (864) (864) 5,440 {1 I 151 | 01/25/2028.... | 1....
31381L TV 9| FNMA Pool #464164 5.920% 01/25/35..............cccvvveee .| 06/01/2016. | Paydown 7,150 7,150 7,989 7918 (769) (769) 7,150 (VN IS, 177 |01/25/2035.... [ 1.....
31381M PR 0| FNMA DUS Pool #464932 4.340% 04/25/20............... . | 06/01/2016. | Paydown 48,988 48,988 52,877 50,726 (1,737) (1,737) 48,988 0 900 |04/25/2020.... | 1....
31381M X2 6| FNMA DUS Pool #465197 4.270% 05/25/2 . | 06/01/2016. | Paydown 32,946 32,946 35,345 34,028 (1,082) (1,082) 32,946 0 596 |05/25/2020....
3138IN K9 3| FNMA Pool #465720 4.030% 10/25/20............ccovveuneee . | 06/01/2016. | Paydown 37,297 37,297 39,368 38,275 (979) (979) 37,297 0 636 | 10/25/2020.... | 1....
3138IN V3 4| FNMA Pool #466034 6.210% 12/25/29...............ccoeveee .| 06/01/2016. | Paydown 17,787 17,787 20,288 19,950 (2,164) (2,164) 17,787 (VN 461 | 12/25/2029.... | 1.....
3138IN WH 2| FNMA Pool #466048 3.680% 09/25/20.............cooceunee . | 06/01/2016. | Paydown 31,506 31,506 32,510 31,964 (458) (458) 31,506 LU I 491 | 09/25/2020.... | 1....
3138IN  XT 5| FNMA Pool #466090 3.280% 10/25/20.............ccoccenn.. . | 06/01/2016. | Paydown 62,002 62,002 62,002 62,002 0 62,002 0 861 [10/25/2020.... [ 1....
31381P  KS 6| FNMA Pool #466605 6.340% 01/25/29........ccccruvcreenne . | 06/01/2016. | Paydown 9,898 9,898 11,485 11,256 (1,358) (1,358) 9,898 0 262 |01/25/2029.... | 1....
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31381T  KS 8| FNMA Pool #470205 6.740% 07/25/29.............ccccoeven. . | 06/01/2016. | Paydown 10,180 10,180 12,246 11,964 (1,784) (1,784) 10,180 0 291 |07/25/2029.... | 1....
31384V QL 9 |FNMA Pool #535159 7.000% 02/25/30........cc.ccmvereenne . | 06/01/2016. | Paydown 6,012 6,012 5819 5,835 177 177 6,012 (U I 180 |02/25/2030.... | 1....
3138A9 CV 4 |FNMA Pool #AH7283 4.000% 03/25/41...........ccccouvuvene . | 06/01/2016. | Paydown 288,946 288,946 291,779 291,617 (2,671) (2,671) 288,946 (0 [ 4,819 |03/25/2041.... | 1....
3138AB  YQ 6| FNMA Pool #AH9718 4.000% 04/25/41..............cooneren. . | 06/01/2016. | Paydown 548,921 548,921 554,303 553,968 (5,047) (5,047) 548,921 0 8,674 |04/25/2041.... [ 1....
3138AC AR 8| FNMA Pool #AH9915 3.500% 04/25/41.. . | 06/01/2016. | Paydown 165,026 165,026 ...166,960 ...166,841 (1,815) (1,815) ...165,026 0 2,377 | 04/25/2041....
3138AP  JX 7| FNMA Pool #A19277 4.000% 08/25/41...........ccooverneerr | . | 06/01/2016. | Paydown 248,910 248,910 251,351 251,241 (2,331) (2,331) 248,910 0 | coernast 4,904 |08/25/2041.... [ 1....
3138EG N4 2| FNMA Pool #AL0410 4.404% 06/25/21.............cccooeven. . | 06/01/2016. | Paydown 1,198,623 | ... 1,198,623 | ... 1,282,527 | ........... 1,244,643 | oo (46,020) [ ..vvooevrerrennns (46,020) [ .vvoeovreninne ceennn 1,198,623 ([ [ 18,355 | 06/25/2021.... [ 1....
3138EK  TC 9 [FNMA Pool #AL3246 3.500% 10/25/42.............ccovvevene .| 06/01/2016. | Paydown creeee 1,101,788 | 1,101,788 1,109,725 | 1,109,346 (7,558) (7,558) cireee 1,101,788 0| s 17,522 | 10/25/2042.... | 1.....
3138EL  GL 1 |FNMA Pool #AL3802 3.000% 02/25/28....................... . [ 06/01/2016. | Paydown..........covveerveeerrecinreeiinens [ o | v 173,266 | .............. 173,266 | ...ocvveveee 177,436 | oo 177,020 (3,754) (T T O 173,266 0 | v 2,156 |02/25/2028.... | 1....
3138L2  PT 8| FNMA Pool #AM2233 7.250% 01/25/31......ccovrevcrennne . | 06/01/2016. | Paydown 2,724 2,724 3,456 3,387 (663) (663) 2,724 0 84 [01/25/2031.... | 1....
3138L2  TX  5|FNMA Pool #AM2365 7.190% 02/25/31.. . | 06/01/2016. | Paydown 4,708 4,708 5,987 5,867 (1,159) (1,159) 4,708 0 02/25/2031....
3138L2  UF 2| FNMA Pool #AM2381 7.700% 01/25/31...........cccoeverere .| 06/01/2016. | Paydown 1,675 1,675 2,186 2,137 (463) (463) 1,675 0 55 |01/25/2031.... | 1.....
3138LU  XW 0| FNMA Pool #A04292 3.000% 07/25/42...................... . | 06/01/2016. | Paydown 312,003 312,003 324,679 323,800 (M,797) [ oo (11,797) 312,003 0 3,318 | 07/25/2042.... [ 1....
3138M0  JU 5 |FNMA Pool #A08374 3.000% 07/25/42...................... .| 06/01/2016. | Paydown 50,406 50,406 52,453 52,308 (1,903) (1,903) 50,406 0 629 |07/25/2042.... | 1.....
3138M6 QU 4| FNMA Pool #AP3166 3.000% 08/25/42.............ccccooeee [ . | 06/01/2016. [ PAYAOWN........oooooveeiieiiinrcierrciis | o | o 143,502 | .....cccc.... 143,502 | ..o 149,332 | oo 148,940 (5,438) ((TE) N [ 143,502 0 | e 1,815 |08/25/2042.... | 1....
3138MJ  HZ 5| FNMA Pool #AQ2947 2.500% 11/25/27.........cccocovvvnene .| 06/01/2016. | PaYAOWN..........ccceueeeiccecscccsisssssssiass | oo | coveeeeeeeeees 160,280 | ..oooovvvenens 160,280 | coovvvvvcece 159,704 | oo 159,743 537 KT I I 160,280 (N R 1,731 | 11/25/2027..... | 1.....
3138MR ML 2| FNMA Pool #AQ9362 2.500% 01/25/28...................... . | 06/01/2016. | Paydown. ...1,796,007 | .........1,796,007 .. 1,783,659 | ..oooeeee TBATTT | s | v 11,230 | oo 11,230 | v ...1,796,007 0| 19,061 | 01/25/2028.... | 1....
3138W9 GS 3| FNMA Pool #AS0208 3.500% 08/25/43....................... | . | 06/01/2016. | Paydown ..1,710,248 ...1,710,248 ..1,694,882 | ... 1,695,375 | cooovvvevevevcncncnenciens | covvisisiiis X172 I v TABT2 | i ...1,710,248 0| e 24,900 |08/25/2043.... | 1.....
3138W9  GU 8| FNMA Pool # AS0210 3.500% 08/25/43............cccovuueee . | 06/01/2016. | Paydown. ...1,131,844 ...1,131,844 .. 1,136,442 | e 1,136,176 (4,332) (4,332) ...1,131,844 0| e 16,513 | 08/25/2043.... | 1....
3138WD  FK 2| FNMA Pool #AS3769 4.000% 11/25/39....................... | . | 06/01/2016. | Paydown 2,313,372 2,313,372 2476212 | o 2,472,964 | .....cccoooovcveveverere coieneneee(189.89) [ oo [ v (159,591) 2,313,372 (VN RO 40,976 | 11/25/2039.... | 1.....
3138WF  LC 8 |FNMA Pool #AS5722 3.500% 09/01/45....................... | . | 06/01/2016. | Paydown. ...4,231,460 ...4,231,460 ..4372,288 | ... 4,371,280 | cooovvverircieenis cevrereee(139,820) | oo | e (IR 710) I ...4,231,460 0| 60,465 |09/01/2045.... | 1....
3138WQ  AY 8 |FNMA Pool #AT2722 3.000% 05/25/43.............cccc...... .| 06/01/2016. | PaYAOWN...........ccocciccscccssscsssiassiass | v | ceveeeeeeeeees 144,468 | ... 144,468 | ......coece0c. 140,428 | coovvvvvvee 140,587 3,881 K13 OO I 144,468 (V) R 1,828 | 05/25/2043.... | 1.....
3138WQ B8 4 |FNMA Pool #AT2762 2.500% 05/25/28...........cccconureen . | 06/01/2016. | Paydown. 288,045 288,045 285,705 285,911 2,134 2,134 288,045 0 | cerend 2,770 |05/25/2028.... [ 1....
3138WW  BK 4 [FNMA Pool #AT8141 3.000% 08/25/43.. .| 06/01/2016. | Paydown 78,647 78,647 76,143 76,281 2,366 2,366 78,647 0 978 | 08/25/2043....
3138X0  Z3 5 |FNMA Pool #AU1661 2.500% 07/25/28............cccouvevene . [ 08/01/2016. | PaYOWN........oorrverrcrreecreiieeresinees | oreerisnsessisnsesissnnenes | oneeresnaees 463,025 | ....ooevnunn 463,025 | ............. 459,263 | ....cocovuuue 459,591 3,434 3434 | s | e 463,025 0 | vt 4,796 |07/25/2028.... | 1....
3138X2  LF 9| FNMA Pool #AU3025 3.000% 08/25/43....................... .| 06/01/2016. | Paydown 554,666 554,666 537,007 537,846 | ...ooovovevevevererevenens | o LLCK:7 I corverennn 16,820 554,666 (V) RS 7,281 |08/25/2043.... [ 1.....
3138X3  AQ  5|FNMA Pool #AU3614 3.000% 07/25/43..........ccceuuruncee . [ 06/01/2016. | PaydOWN........ccoeriuriiirniinniiinriinens | cevsseiesisssisessiensiies | oeviveniinns 158,953 | .cocvvinees 158,953 | .ocovvriens 153,893 | oo 154,127 4,826 4,826 | oo | i 158,953 0 | e 1,833 |07/25/2043.... [ 1....
3138X6  KE 4| FNMA Pool #AU6592 3.500% 01/25/44...................... .| 06/01/2016. | Paydown 561,675 561,675 569,705 569,501 (7,826) (7,826) 561,675 0 9,065 | 01/25/2044.... | 1.....
3138X9 SH 3| FNMA Pool #AU9519 3.500% 10/25/43..........ccoevcreunne . | 06/01/2016. | Paydown ....1,056,436 ....1,056,436 1,079,159 | L 1,078,494 (22,059) (22,059) ....1,056,436 0| e 14,743 | 10/25/2043.... [ 1....
3138XH D5 7 [ FNMA Pool #AV5523 4.500% 01/25/44.. . | 06/01/2016. | Paydown 214,997 214,997 230,551 230,209 .(15212) | . .(15,212) 214,997 0 3,304 | 01/25/2044....
3138XJ 3K 1|FNMA Pool #AV7101 3.500% 03/25/44..................... | . | 06/01/2016. | Paydown 301,080 301,080 303,138 303,075 (1,996) (1,996) 301,080 0 | coernnst 4,245 | 03/25/2044.... [ 1....
3138XJ  3Y 1 |FNMA Pool #AV7114 4.500% 03/25/44....................... | . | 06/01/2016. | Paydown 809,047 809,047 868,967 867,405 (58,358) (58,358) 809,047 0| s 15,403 | 03/25/2044.... | 1.....
3138XK 3B 8| FNMA Pool #AV7993 4.500% 02/25/44....................... | . | 06/01/2016. | Paydown 9,964 9,964 10,685 10,649 (685) (685) 9,964 0 | e 187 |02/25/2044.... | 1....
3138XU VB 5[FNMA Pool #AW5109 4.000% 08/25/44...................... . | 06/01/2016. | Paydown ....1,704,588 ....1,704,588 ...1,808,594 | ... 1,807,103 | covvveeevei ceeerereene(102,518) | oo | v (102,515) | covooovvecerrriis ....1,704,588 ([ [ 28,550 |08/25/2044.... | 1....
3138Y6 3L 6| FNMA Pool #AX5302 4.000% 01/25/42....................... | . | 06/01/2016. | Paydown 3,567,717 3,567,717 3,812,997 3,809,175 (241,458) (241,458) 3,567,717 0 60,046 |01/25/2042.... | 1....
3138Y8  F6 2| FNMA Pool #AX6488 4.000% 11/25/44......................| . | 06/01/2016. | Paydown ..1,704,378 | ...........1,704,378 1823152 | 1,821,364 | oo crrrrereene(116,986) | oo | v (116,986) | ..vvevervrrrercriens ...1,704,378 0] e 27,865 | 11/25/2044.... | 1....
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31392C  PT 5| FNMAREMIC Ser 2002-21 CIPE 6.500% 04.............. . | 06/01/2016. | Paydown 10,517 10,517 10,823 10,751 (234) (234) 10,517 0 273 | 04/25/2032.... | 1....
31392E  4S 6 | FNMA REMIC Ser 2002-72 CIDA 5.500% 11............. . | 06/01/2016. | Paydown 30,743 30,743 31,627 30,767 (24) (24) 30,743 0 698 | 11/25/2017.... | 1....
31392E  5J  5|FNMAREMIC Ser2002-79 CICB 5.500% 11............. . [ 06/01/2016. | PaydOWN...........ovveeereeeeveeeeneeeenens [ covervenissnssnisseeenisnenes | oveeveninns 126,288 | ............. 126,288 | ...oovvveeee 124,374 | oo 125,459 830 830 [ oo [ e 126,288 0 2,936 | 11/25/2022.... | 1....
31392E  F5 4 |FNMA REMIC Ser 2002-65 CI HC 5.000% 10............. . | 06/01/2016. | Paydown 7,851 7,851 7914 7,836 16 16 7,851 0 | e 160 |10/25/2017.... | 1....
31392E  SX 9| FNMA REMIC Ser 2002-59 CIB 5.500% 09/ .| 06/01/2016. | Paydown 3,638 3,638 3,783 3,658 (20) (20) 3,638 0 82 |09/25/2017....
313920  YQ 6| FNMAREMIC Tr Ser 2003 W3 CI 2A5 5.356............... | . | 06/01/2016. | Paydown 16,552 16,552 16,832 16,717 (165) (165) 16,552 0 369 |06/25/2042.... | 1....
31392R SJ 1| FHLMC SPC Ser T-45 CI A5 6.280% 10/27I................ . | 06/01/2016. | Paydown 1,251,078 | ... 1,251,078 | ... 1,287,046 | 1,269,454 | ...ooooove (18,376) | wvvovveveererrrernenne (18,376) [ oo ceen 1,251,078 ([ [ 33,194 (10/27/2031.... | 1....
31392T  WT 0 FHLMC REMIC Ser 2478 JF  6.000% 08/15/2.............. .| 06/01/2016. | Paydown 8,275 8,275 8,619 8,375 (100) (100) 8,275 0 210 | 08/15/2022.... | 1.....
313920 KL 7|FHLMC REMIC Ser2504 N 5.500% 09/15/1.............. |. | 06/01/2016. | Paydown 66,127 66,127 67,564 66,221 (93) (93) 66,127 (0 [ 1,500 |09/15/2017.... | 1....
313920 MQ 4| FHLMC REMIC Ser 2503 BH 5.500% 09/15/1............. . | 06/01/2016. | Paydown 31,217 31,217 32,207 31,276 (59) (59) 31,217 0 723 |09/15/2017.... | 1....
31392V 7G 1 |FHLMC REMIC Ser 2498 BM 5.500% 09/15/1 . | 06/01/2016. | Paydown 5,891 5,891 6,056 5,903 (12) (12) 5,891 0 09/15/2017.....
31392V SN 3|FHLMC REMIC Ser 2496 BK 5.500% 09/15/1............. | . | 06/01/2016. | Paydown 24,819 24,819 25,594 24,872 (53) (53) 24,819 0 558 |09/15/2017.... | 1.....
31392V XT 4 |FHLMC Struc PTC Ser T50 CI A7 5.048% 1................ . | 06/01/2016. | Paydown 235,129 235,129 232,469 233,788 1,340 1,340 235,129 0 | vt 4,255 (10/27/2031.... | 1....
31392W  G9  5|FHLMC REMIC Ser 2516 CIEH 5.500% 10/1............. .| 06/01/2016. | PaYAOWN..........cccoucscecessiscsssiassiass | v | coveeeeeeeeens 106,743 | ..oovovvvee 106,743 | coovvvvvee 107,811 | oo 106,829 (86) ((C15) [ ISV 106,743 0 2,380 [10/15/2022.... [ 1.....
31392W  MB 3| FHLMC REMIC Ser 2515 CIKB 5.000% 10/1.............. . | 06/01/2016. | Paydown 15,643 15,643 15,941 15,662 (19) (19) 15,643 0 320 (10/15/2017.... | 1....
31392X  6X  1|FHLMC REMIC Ser 2517 CIBH 5.500% 10/1............. .| 06/01/2016. | Paydown 41,125 41,125 42,288 41,195 (70) (70) 41,125 0 931 [10/15/2017.... | 1.....
31393A FD  4|FNMAREMIC Ser2003-28 CI TC 5.500% 04.............. . [ 06/01/2016. | PaydOWN........oouveeriiireiinriiineiinens | covessiessissssesssesseses | oeriseniinns 140,162 | ..cocvveee 140,162 | ...l 148,571 | oo 141,583 (1,422) (1,422) [ v | v 140,162 0 | cereend 3,166 | 04/25/2023.... | 1....
313934  ZB  6|FNMAREMIC Ser 2003-30 CIBC 5.500% 04............. .| 06/01/2016. | PaYAOWN..........cccoueccciisisiassisssiass | o | coveeeeeeeeees 178,900 | ..ooovvvveeens 178,900 | covvevvvree 189,411 | oo 180,476 (1,576) (1,576) | oo | ceveeeieieien 178,900 (V) R 4,073 | 04/25/2023.... | 1.....
31393B 3W 3| FNMAREMIC Ser 2003-51 CIQH 5.500% 06............. . [ 06/01/2016. | PaydOWN........coouriuriiiriiniiiinsiinens | crvssiiesiissisesiiessiies | veriseniad 444,066 | .....coovunu 444,066 | .............. 457,388 | .o 449,425 (5,360) (5,360) [ .evvvrrreerirreriiinnis | v 444,066 0 9,554 | 06/25/2033.... [ 1....
31393C PD 9| FNMAREMIC Ser2003-55 CICD 5.000% 06............. .| 06/01/2016. | Paydown 18,927 18,927 18,729 18,821 106 106 18,927 0 395 |06/25/2023.... | 1.....
31393C QH 9| FNMA REMIC Ser 2003-55 CIHY 5.000% 06............. . | 06/01/2016. | Paydown. 85,960 85,960 87,988 86,255 (294) (294) 85,960 0 | e 1,832 |06/25/2023.... [ 1....
313930 TX 9| FNMAREMIC Ser 2003-W10 Cl 1A4 4.505%.............. .| 06/01/2016. | Paydown 85,405 85,405 85,402 85,260 145 145 85,405 (V) R 1,519 | 06/25/2043.... | 1.....
31393E  LF 4 |FNMAREMIC Ser 2003-W12 Cl 1A8 4.550%.............. . | 06/01/2016. | Paydown. 212,928 212,928 206,322 209,132 3,797 3,797 212,928 0 3,878 | 06/25/2043.... | 1....
31393E  MH 9| FNMA REMIC Ser 2003-84 CI PV 5.000% 08. .| 04/01/2016. | Paydown 266,268 266,268 248,711 264,855 1,412 1,412 266,268 0 08/25/2023....
31393F 4B 9|FHLMC REMIC Ser 2528 CIKM 5.500% 11/1............. | . | 06/01/2016. | Paydown 35,211 35,211 35,831 35,364 (153) (153) 35,211 0 807 | 11/15/2022.... | 1....
31393F LU 8 [FHLMC REMIC Ser 2527 CIBP 5.000% 11/1.............. .| 06/01/2016. | Paydown 16,945 16,945 17,172 16,947 (3) (3) 16,945 0 355 | 11/15/2017.... | 1.....
31393F PA 8 |FHLMC REMIC Ser 2532 CIPH 5.500% 12/1............. . | 06/01/2016. | Paydown. 269,807 269,807 277,311 273,283 (3,476) (3,476) 269,807 0 | cernad 6,441 |12/15/2032.... [ 1....
31393H 6S 6 |FHLMC REMIC Ser 2543 CIAN 5.000% 12/1............. .| 06/01/2016. | Paydown 43,613 43,613 43,232 43,494 120 120 43,613 0 901 |12/15/2017.... | 1.....
31393) 6E 3| FHLMC REMIC Ser 2556 CI TC 5.500% 01/1.............. . | 06/01/2016. | Paydown 43,704 43,704 45,780 44,097 (394) (394) 43,704 0 01/15/2023.... [ 1....
31393) CQ  9|FHLMC REMIC Ser 2551 CI CB 5.000% 01/1. .| 06/01/2016. | Paydown 48,527 48,527 46,184 48,098 429 429 48,527 0 01/15/2018....
31393M  FL 0| FHLMC REMIC Ser 2591 CIWC 5.000% 10/1............ . [ 08/01/2016. | PaYOWN.......oovereerrrreeereireeresiens | oreerisisensisnsesssssnenes | oveevesiees 7474 | e MTATS | 114,427 | e 117,057 47 AT [ e [ s 117,474 0 10/15/2032.... | 1....
31393N  AH 2| FHLMC REMIC Ser 2587 CIKG 5.000% 03/1............. .| 06/01/2016. | PaYAOWN............coccciscscicscsiassiassiass | o | eeveeeeeeeeees 191,637 | oo 191,637 | oo 196,908 | .oovvvvvve 194,146 (2,508) (2508) | ..o | e 191,637 0 03/15/2033.... [ 1.....
31393P DY 7 |FHLMC REMIC Ser 2595 CI GC 5.500% 04/1............. | . | 06/01/2016. | Paydown 92,118 92,118 96,666 92,986 (868) (868) 92,118 0 | ceread 2,114 | 04/15/2023.... | 1....
31393P RF 3 |FHLMC REMIC Ser 2603 CIC 5.500% 04/15.............. . | 06/01/2016. | Paydown 59,607 59,607 63,081 60,326 (719) (719) 59,607 (0 [ 1,385 |04/15/2023.... | 1....
31393T CC  8|FNMA REMIC Ser 2003-92 CIMB  5.000% 09............. . | 06/01/2016. | Paydown 67,450 67,450 64,577 66,469 981 981 67,450 0 | e 1,397 |09/25/2023.... | 1....
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313930 HG  1|FNMA REMIC Ser 2003-120 CIJD 5.000% 1.............. . | 06/01/2016. | Paydown 97,166 97,166 96,983 96,879 286 286 97,166 0 2,018 | 12/25/2023.... [ 1....
31393U QG 1 |FNMAREMIC Ser 2003-117 CIMD 5.000% 1............. .| 06/01/2016. | Paydown 255,071 255,071 238,252 248,951 6,120 6,120 255,071 0 5,353 | 12/25/2023.... [ 1....
31393V 4V 0 |FHLMC REMIC Ser 2627 CIMW 5.000% 06/1............ . | 06/01/2016. | Paydown 72,254 72,254 73,168 72,347 (94) (94) 72,254 0 | s 1,502 |06/15/2023.... | 1....
31393Y  4J 1 |FNMAREMIC Ser 2004-51 CIKW 5.500% 07............. . | 06/01/2016. | Paydown 80,502 80,502 80,150 80,190 312 312 80,502 0 | cvveres 1,849 |07/25/2024.... | 1....
31394A LU  8|FNMAREMIC Ser 2004-W10 CIA5 5.500% 0 .| 06/01/2016. | Paydown 11,086,967 1,086,967 1,107,475 1,098,475 ..(11,508) | . 1,086,967 0 25,641 |08/25/2034....
31394A PF 7 |FNMA REMIC Ser 2004-65 Cl ZA 4.500% 08.............. . | 06/01/2016. | Paydown 905,945 905,945 863,744 879,666 26,279 905,945 0| e 17,153 | 08/25/2034.... [ 1....
31394A XM 3 | FNMA Grantor Tr Ser 2004-T4 CIAI9 4.7................... | . | 06/01/2016. | Paydown 206,472 206,472 207,768 207,082 (610) 206,472 0 3,965 | 08/25/2034.... | 1....
31394B  6M  1|FNMAREMIC Ser 2005-6 CIMB 5.000% 02............... .| 06/01/2016. | Paydown 228,742 228,742 229,135 228,313 429 228,742 0 02/25/2025.... [ 1.....
31394B  DH 4 | FNMA REMIC Ser 2004-78 CIZ 5.500% 11/............... . | 06/01/2016. | Paydown 722,758 722,758 733,808 | .coovvvennnan 727,559 (4,800) (4,800) 722,758 0 11/25/2034.... | 1....
31394D E4 8| FNMA REMIC Ser 2005-53 CI MJ 5.500% 06.............. . [ 06/01/2016. | PaYOWN.......ooovureerrrreinereiienresnens | oveeresinessssisenssssnenes | oveevesennens 442,291 | oo 442,291 | oo 455,283 | ...cvoviuunn 446,236 (3,945) (3,945) | oovvveecrrinrernis [ e 442,291 0 06/25/2035.... [ 1....
31394D JW 1| FNMA REMIC Ser 2005-W2 Cl A8 5.410% 05 . | 06/01/2016. | Paydown 650,868 650,868 646,730 647,300 3,567 3,567 650,868 0 05/25/2035....
31394F  H7 3 |FNMA REMIC Ser 2005-83 CILB 5.500% 10.............. .| 06/01/2016. | Paydown 894,056 894,056 878,433 887,534 6,523 6,523 894,056 0 10/25/2035.... | 1.....
31394G 88 7 [FHLMC REMIC Ser 2657 CIDT 5.000% 08/1.............. . | 06/01/2016. | Paydown 55,060 55,060 50,922 53,865 1,195 1,195 55,060 0 08/15/2023.... [ 1....
31394H 4W 8| FHLMC REMIC Ser 2664 CI AY 5.000% 08/1.............. .| 06/01/2016. | PaYAOWN..........cccoucscecessiscsssiassiass | v | coveeeeeeeeens 180,070 | ..ooovvvveee 180,070 | wovvevvvrec 166,959 | woovvvvvvc 176,288 3,782 K472 ERON I 180,070 0 08/15/2023.... [ 1.....
31394H  ZZ  7|FHLMC REMIC Ser 2672 CI XB 5.500% 09/1.............. . | 06/01/2016. | Paydown 30,473 30,473 31,311 30,884 (411) (411) 30,473 0 686 [09/15/2023.... [ 1....
31394) KW  6|FHLMC REMIC Ser 2673 CIQL 5.500% 09/1.............. .| 06/01/2016. | PaYAOWN..........ccceueeeeicecscssscsssssssiass | oo | coveeeeeeeeesd 400,398 | ............ 400,398 | ............. 409,744 | ............. 402,278 (1,880) (1,880) [ oo | e 400,398 0 9,573 |09/15/2023.... | 1.....
31394) MS 3| FHLMC REMIC Ser 2676 CIKY 5.000% 09/1.............. . | 06/01/2016. | Paydown. 317,666 317,666 300,612 312,701 4,965 4,965 317,666 0 | e 6,685 |09/15/2023.... [ 1....
31394) YA 9|FHLMC REMIC Ser 2697 CILG 4.500% 10/1.............. .| 06/01/2016. | PaYAOWN..........cccoueccciisisiassisssiass | o | coveeeeeeeeees 130,425 | ..o 130,425 | coovvvvveee 116,608 | woovvvvvv 126,484 3,940 3,940 | ..o | e 130,425 (VN R 2,458 |10/15/2023.... | 1.....
31394L  4E 9| FHLMC REMIC Ser 2684 CIPH 5.000% 01/1............. . | 06/01/2016. | Paydown. 51,934 51,934 48,769 51,669 265 265 51,934 0 | v 1,088 [01/15/2033.... [ 1....
31394L N5 7 |FHLMC REMIC Ser 2701 CIAC 5.000% 11/1............. .| 06/01/2016. | PaYAOWN..........ccccescsccsscsissscassiaes | oo | coveeeeeeeeees 149,752 | ..oovvvevee 149,752 | covvvvveeee 139,457 | oo 146,717 3,036 3,036 [ ..ooovveveveviiiriniiinins | s 149,752 (VN R 3,129 | 11/15/2023.... | 1.....
31394M  YB 0| FHLMC REMIC Ser 2720 CIPC 5.000% 12/1............. . | 06/01/2016. | Paydown. 64,100 64,100 59,674 62,385 1,716 1,716 64,100 0 | e 1,341 [12/15/2023.... | 1....
31394W  KC  1|FHLMC REMIC Ser 2777 CIDG 4.000% 04/1............. | . | 08/01/2016. [ PaydOWN............ccicceisisiscscsiecscscacssacaes | covvevevisisiscsiicsisssisiiis | cevveeeeeeeee 168,524 | .............. 168,524 | cooovvvvee 146,827 | covvvvvvvee 165,447 3,078 3,078 | oo | v 168,524 0 2,653 |04/15/2033.... [ 1.....
31394Y XS  8|FHLMC REMIC Ser 2811 CIDT 5.000% 06/1.............. . | 06/01/2016. | Paydown. 49,940 49,940 49,409 49,717 223 223 49,940 0 | e 1,062 |06/15/2024.... [ 1....
31395B  R3 9| FNMA REMIC Ser 2006-24 CIZ 5.500% 04 .| 06/01/2016. | Paydown 2,551,341 2,551,341 2,603,941 2,577,202 (25,861) (25,861) 2,551,341 0 04/25/2036....
313950  J4 2| FNMA REMIC Ser 2006-43 CIKD 6.000% 06............. . | 06/01/2016. | Paydown 995,985 995,985 | .........1,046,407 | ........ 1,013,333 | oo ceerrreneen(TT3T) | s ...(17,347) 995,985 0 25,202 | 06/25/2036.... | 1....
313956 M4 1| FHLMC REMIC Ser 2868 CI AV 5.000% 08/1.............. .| 06/01/2016. | PaYAOWN............cociciccscecciscassiassiass | v | ceveeeeeeeeees 159,419 | .o 159,419 | covvvvveecee 159,444 | ..o 159,208 211 211 | i | e 159,419 0 3,393 [08/15/2024.... [ 1.....
313950 MG  8|FHLMC REMIC Ser 2892 CIAD 5.000% 11/1............. . | 06/01/2016. | Paydown. 42,565 42,565 42,539 42,501 64 64 42,565 0 898 [11/15/2024.... [ 1....
31395K HE 6| FHLMC REMIC Ser 2904 CI PE 5.500% 12/1.............. .| 06/01/2016. | Paydown coeee1,104,789 | 1,104,789 | 1,147,254 | AR VZX (X I E—— e (17,288) [ s (17,234) | s coree 1,104,789 0 12/15/2034.... | 1.....
31395K NS 8 |FHLMC REMIC Ser 2903 CIBD 4.500% 12/1............. . | 06/01/2016. | Paydown 742,088 742,088 753,915 744,436 (2,348) (2,348) 742,088 0 12/15/2019.... | 1....
31395M 5N 5|FHLMC REMIC Ser 2939 CIDK 5.500% 02/1. .| 06/01/2016. | Paydown 135,845 135,845 ..139,305 ...136,900 (1,085) (1,085) ..135,845 0 02/15/2030....
31395M QS 1|FHLMC REMIC Ser 2935 CILM 4.500% 02/1............. | . | 06/01/2016. | Paydown 21,816 21,816 20,739 21,498 318 318 21,816 (U I 409 |02/15/2035.... | 1....
31395U QH 7 |FHLMC REMIC Ser 2982 CI PE 5.500% 05/1.............. .| 06/01/2016. | Paydown 772,611 772,611 751,726 | ........cc.... 764,253 8,358 8,358 772,611 0| s 17,429 | 05/15/2035.... | 1.....
31395X  3F 0 |FHLMC REMIC Ser 3018 CIUG 5.500% 10/1............. | . [ 08/01/2016. | PAYOWN.......courcvvevmmrriirerrisisernisieens | coveerisineessissseseissennes | oveevesinens 120,450 | .coovieenees 120,450 | .oocvvrie 121,655 | oo 120,331 119 19 | i | i 120,450 0 | ceread 2,720 |10/15/2034.... | 1....
31395X MD 4 |FHLMC REMIC Ser 3025 CI ZC 5.000% 08/1.............. . | 06/01/2016. | Paydown 613,682 613,682 607,712 609,629 4,054 4,054 613,682 0| e 12,624 | 08/15/2035.... [ 1....
31395X WS 0 |FHLMC REMIC Ser 3019 CIZQ 5.000% 06/1............. | . | 06/01/2016. | Paydown 3,656,482 3,656,482 3,626,740 3,636,565 | ..ooovvvieriiniiieiins [ e 19,916 | oo .....19,916 3,656,482 0| s 76,493 |06/15/2035.... | 1....
31396F  G3 1| FHLMC REMIC Ser 3068 ClZ 5.500% 11/15.............. . | 06/01/2016. | Paydown 706,848 706,848 721,432 | oo 715,104 (8,255) (8,255) 706,848 0] e 16,301 | 11/15/2035.... | 1....
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31396 UF 0 |FHLMC REMIC Ser 3143 CIB 5.500% 04/15.............. . [ 06/01/2016. | PaydOWN...........vveeereeerveeeenveeeeens [ coverveiisesesisseeenisnenes | cvveevesinns 194,661 | ....cccceeee. 194,661 | .coovvvvenen 189,125 | oo 192,466 2,195 2195 | s | e 194,661 ([ [ 4,377 | 04/15/2026.... | 1....
31396T KH  5|FHLMC REMIC Ser 3174 CIDG 6.000% 06/1............. |. | 06/01/2016. | Paydown 254,651 254,651 268,020 259,337 (4,687) (4,687) 254,651 0 6,028 |06/15/2036.... | 1....
31396T QY  2|FHLMC REMIC Ser 3174 CIPZ 5.000% 01/1.............. . | 06/01/2016. | Paydown 1,227,860 | ..........1,227,860 | .........1,221,453 | ... 1,223,115 4,745 4,745 cernnn 1,227,860 0 25,279 |01/15/2036.... | 1....
31396W Q7 4 | FNMA REMIC Ser 2007-74 CI ZE 5.500% 08.............. . | 06/01/2016. | Paydown 843,985 843,985 860,293 850,652 (6,667) 843,985 0] e 19,421 | 08/25/2037.... | 1....
31396X GH 1 |FHLMC REMIC Ser 2007-77 CIMD 6.000% 1 . | 06/01/2016. | Paydown 819,937 819,937 898,454 834,446 ..(14,509) | . 819,937 0 12/25/2036....
31396X HW 7 | FNMA REMIC Ser 2007-77 CI DC 6.000% 08............. . | 06/01/2016. | Paydown 584,539 584,539 602,989 590,615 (6,076) 584,539 0| e 14,928 | 08/25/2037.... [ 1....
31396Y  F7 2 |FNMAREMIC Ser 2008-29 Cl ZA 4.500% 04.............. . | 06/01/2016. | Paydown 731,326 731,326 694,506 | ......ooeeenn. 709,994 21,333 731,326 0] s 14,050 | 04/25/2038.... [ 1....
31397A  6C 2| FHLMC REMIC Ser 3209 CI TZ 5.000% 08/1.............. .| 06/01/2016. | Paydown 300,223 300,223 295,202 297,141 3,082 300,223 0 6,286 |08/15/2036.... | 1.....
31397A  QF 3 |FHLMC REMIC Ser 3203 CILX 6.500% 08/1.............. . [ 06/01/2016. | PaydOwn..........oveveveeeervecenrvciinens [ o | e 431,850 | ...ccoooeenu 431,850 | ...cocoeeenu 458,301 | ...ccovveeenut 443534 | .o e (11,684) | (11,884) | e | i 431,850 () [ 10,096 | 08/15/2036.... [ 1....
31397B PV 7 |FHLMC REMIC Ser 3230 CINE 5.500% 10/1............. . [ 06/01/2016. | PaYOWN.......ooovureerrrreinereiienresnens | oveeresinessssisenssssnenes | oveevesennens 464,823 | ..o 464,823 | ..o 474,700 | coovoerirene 468,083 (3,260) (3,260) [ eovrvvvemnrririnereis | v 464,823 0| s 10,229 | 10/15/2036.... [ 1....
31397F QV 7 |FHLMC REMIC Ser 3290 CI PE 5.500% 03/1. .| 06/01/2016. | Paydown 759,430 759,430 778,653 ...765,683 (6,253) (6,253) 759,430 0 03/15/2037.....
31397G  5Y  2|FHLMC REMIC Ser 3287 CIGD 5.500% 03/1............. | . | 06/01/2016. | Paydown 686,153 686,153 707,166 693,660 (7,507) (7,507) 686,153 0| s 15,534 | 03/15/2037.... | 1.....
313970  RP 1| FHLMC REMIC Ser 3345 Cl JN 6.000% 07/1.............. . | 06/01/2016. | Paydown ceenn 1,633,199 | .. 1,633,199 | ...........1,668,926 | .......... 1,641,729 (8,530) (8,530) 1,633,199 (U [ 42,686 |07/15/2037.... | 1....
31397K AN 1|FHLMC REMIC Ser 3354 CIPH 5.500% 08/1............. .| 06/01/2016. | Paydown 960,386 960,386 | ...........1,001,202 971,381 (10,995 | s ....(10,995) 960,386 (V) R 21,743 | 08/15/2037.... | 1.....
31397M TV 9| FNMA REMIC Ser 2008-84 CIL 6.000% 09/............... |. | 06/01/2016. | Paydown 216,726 216,726 227,020 220,059 (3,333) (3,333) 216,726 0 5,594 | 09/25/2038.... | 1....
31397S  DQ 4 |FNMAREMIC Ser2011-23 CIA 4.000% 12................ | . | 06/01/2016. | Paydown 33,653 33,653 34,067 33,774 (120) (120) 33,653 0 546 |12/25/2036.... | 1.....
31397W QB 4| FHLMC REMIC Ser 3473 CICH 5.500% 07/1............. . | 06/01/2016. | Paydown 854,771 854,771 879,764 865,124 (10,353) [ v ....(10,353) 854,771 0 20,297 |07/15/2038.... [ 1....
31398F EF 4 [FNMA REMIC Ser2009-77 CIPX 5.000% 10.............. .| 06/01/2016. | Paydown 796,546 796,546 817,455 | ............ 799,353 (2,807) (2,807) 796,546 0| s 17,440 | 10/25/2039.... | 1.....
31398K  6C 9| FHLMC REMIC Ser 3585 CI UB 4.500% 10/1............. . | 06/01/2016. | Paydown. 943,271 943,271 916,446 930,617 | e | e 12,653 | v .....12,653 943,271 0| e 16,700 | 10/15/2039.... | 1....
31398K KA 7|FHLMC REMIC Ser 3591 CI BL 4.500% 10/1.............. .| 06/01/2016. | Paydown 898,517 898,517 879,424 890,117 8,400 8,400 898,517 0| s 16,829 | 10/15/2039.... | 1.....
31402Q NR 8| FNMA Pool #734900 3.500% 08/25/18.........ccccoveereee . | 06/01/2016. | Paydown. 2,136 2,136 1,964 2,069 67 67 2,136 0 31 | 08/25/2018.... | 1....
31403A WY 7| FNMA Pool #743263 3.500% 10/25/18............ccoc0c0... .| 06/01/2016. | Paydown 78,066 78,066 72,796 76,232 1,834 1,834 78,066 0 10/25/2018.... | 1.....
31405E 6P 5| FNMA Pool #787578 6.000% 07/25/35..........ccouuvvunece . | 06/01/2016. | Paydown. 79,239 79,239 81,035 80,864 (1,624) (1,624) 79,239 0 07/25/2035.... | 1....
31406) Y8 0| FNMA Pool #811735 4.000% 03/25/20... .| 06/01/2016. | Paydown 24,283 24,283 23,042 23,759 524 524 24,283 0 03/25/2020....
31411D  FZ 7 |FNMA Pool #904784 2.494% 12/25/36............ccoveoeners . | 06/01/2016. | Paydown 21,222 21,222 21,315 21,290 (68) (68) 21,222 0 | e 180 |12/25/2036.... | 1....
31412P  GX 3| FNMA Pool #930914 4.000% 04/25/39....................... .| 06/01/2016. | Paydown 204,500 204,500 203,956 203,956 544 544 204,500 0 3,574 |04/25/2039.... [ 1.....
314120  Z4 5| FNMA Pool #935563 4.000% 09/25/39.........ccocormruunne . [ 06/01/2016. | PaydOWN........ccoeriuriiirniinniiinriinens | cevsseiesisssisessiensiies | oeviveniinns 101,541 | coveres 101,541 | oo 102,536 | .ooovrves 102,474 (933) ((SKK) J [FSUSRINR IO 101,541 0 | e 1,790 |09/25/2039.... [ 1....
31414U  2A 5| FNMA Pool #976969 6.000% 02/25/38....................... .| 06/01/2016. | Paydown 69,298 69,298 69,016 69,016 282 282 69,298 (V) R 1,724 | 02/25/2038.... | 1.....
314140 XN 3| FNMA Pool #976885 6.000% 04/25/38............ccooconnee . | 06/01/2016. | Paydown 3,632 3,632 3,651 3,650 (18) (18) 3,632 0 91 |04/25/2038.... | 1....
31416H ZM 0| FNMA Pool #AA0747 4.000% 03/25/39.. . | 06/01/2016. | Paydown 237,154 237,154 233,810 233,951 3,204 3,204 237,154 0 3,903 | 03/25/2039....
31417C  5A 9| FNMA Pool #AB6240 3.500% 09/25/42....................... | . | 06/01/2016. | Paydown. 539,142 539,142 546,513 546,195 (7,053) (7,053) 539,142 0 | cveneas 7,230 | 09/25/2042.... [ 1....
31417G D6  0|FNMA Pool #AB9124 2.500% 04/25/28....................... | . | 06/01/2016. | Paydown 202,782 202,782 203,510 203,390 (608) (608) 202,782 0 2,008 |04/25/2028.... [ 1.....
31417G  FN 1 [FNMA Pool #AB9172 2.500% 04/25/28....................... | . | 06/01/2016. | Paydown 342,541 342,541 341,310 341,384 1,157 1,157 342,541 0 | cenad 3,738 | 04/25/2028.... [ 1....
31418A  JV 1 |FNMA Pool #MA1175 3.000% 08/25/42...................... . [ 06/01/2016. | PaydOWN...........vveeeeeerreceenveeeeens [ coverveiisnesnisserenisnnnes | oveeverinnns 449377 | oo 449377 | oo 467,633 | ... 466,594 | ... cerrrerenene(17,218) | s e 17,216) [ oo [ e 449,377 0 5546 | 08/25/2042.... [ 1....
314188 AP 1|FNMA Pool #MA1813 4.500% 03/25/44..............coc.... . | 06/01/2016. | Paydown 559,491 559,491 599,967 599,155 (39,664) (39,664) 559,491 0] e 10,245 | 03/25/2044.... | 1....
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314188  B6 2| FNMA Pool #MA1860 4.500% 04/25/44...................... . | 06/01/2016. | Paydown cnnn1,574,168 | ... 1,674,168 | ...........1,688,541 | ... 1,686,041 | .ooovooo e (TTBT3) | s | v (111,873) | oo ceeennn 1,574,168 0] e 28,937 | 04/25/2044.... | 1....
31419A DT 1 |FNMA Pool #AE0113 4.000% 07/25/40....................... | . | 06/01/2016. | Paydown 254,957 254,957 255,385 255,334 (378) (378) 254,957 0 | vt 4,274 | 07/25/2040.... | 1....
31419E X5 3 | FNMA Pool #AE4299 4.000% 09/25/40....................... | . | 06/01/2016. | Paydown 215,983 215,983 218,101 217,948 (1,965) (1,965) 215,983 (0 [ 3,427 | 09/25/2040.... [ 1....
31419F SN 7|FNMA Pool #AE5024 4.000% 12/25/40....................... | . | 06/01/2016. | Paydown 552,926 552,926 552,818 552,765 161 161 552,926 0 12/25/2040.... | 1....
31419L  EY 5| FNMA Pool #AE9150 4.000% 12/25/40.. . | 06/01/2016. | Paydown 521,428 521,428 548,559 547,858 (26,430) (26,430) 521,428 0 12/25/2040....
645916  TT 4| New Jersey Econ Dev Auth Rev Txbl Muni R................ . | 04/01/2016. | Maturity. 6,085,000 6,085,000 6,272,119 6,089,750 (4,750) (4,750) 6,085,000 0| 156,689 | 04/01/2016....
649085 AA  5|New Valley Generation Il Ser 2001 5.57.................... | . | 05/01/2016. | Redemption  100.0000 297,405 297,405 311,425 301,289 (3,883) (3,883) 297,405 0 8,286 |05/01/2020....
677555 XD 1| Ohio St Econ Development Rev Txbl Ohio E................. . | 06/01/2016. | Call ~ 100.0000. 25,000 25,000 25,000 25,000 0 25,000 0 693 | 12/01/2021....
76116E  CE 8 |Resolution Funding Corp Strips  0.000%..............cccccc... . | 04/15/2016. | Maturity. rrrnnn5,000,000 | ...........5,000,000 | ............. 577,600 | ........... 4874455 | ..o [ s 125,545 | oo 125,545 | <even5,000,000 0 04/15/2016.... [ 1....
977100 AB 2| Wisconsin St Gen Rev Ser A 5.200% 05/0.................. | . | 05/01/2016. | Call _ 100.0000. 660,000 660,000 656,984 659,337 663 663 660,000 0 | s 17,160 | 05/01/2018.... | 1FE...
3199999. Total Bonds - U.S. Special Revenue and Special Assessment 7,177,206 7,177,206 ..84,583,308 ..88,332,617 .(1,155,417) .(1,155417) | . ..87,177,206 0 0 0| ..1627,762 XXX XXX
Bonds - Industrial and Miscell
000000 00 O Duke Finance LLC 1stLien TLNt1 7.00.................... | . | 06/30/2016. | Redemption  100.0000 18,797 18,797 16,917 1,880 1,880 18,797 {1} I 139 [10/28/2021.... | 4FE........
000759  CV 0| American Business Fin Svcs Inc RMBS Ser.................. .| 06/01/2016. | Paydown 35,766 51,073 49,345 49,345 0 49,345 coeverenennns(13,580) | o (REKSIC)N E— 2,178 |09/15/2033.... | 5FM........
00103y AE  1|AESRed Oak LLC Sec Nt 8.540% 11/30/19............... |. | 05/31/2016. | Redemption  100.0000. 55,608 55,608 55,608 55,608 0 55,608 0 2,374 | 11/30/2019.... | 4FE........
00111@ AA 2 |AES Hawaii Inc Sr Sec Nt 6.870% 06/30..................... | . | 06/30/2016. | Redemption ~ 100.0000 288,600 288,600 281,179 285,460 3,140 3,140 288,600 0 9,913 | 06/30/2022.... | 5.....
001749  AA 8| American Money Mgmt Corp CLO Ser 2011-9A............ . | 04/15/2016. | Paydown. 18,620,690 | .........18,620,690 | .........18,620,690 | ......... 18,620,690 0 v 18,620,690 0| e 200,709 | 01/15/2022.... | 1FE........
00253C  HH 3| Aames Mtg TrRMBS Ser 20014 CI A4 65................. | . | 06/01/2016. | Paydown 42,541 42,541 43,038 43,653 (1,113) (1,113) 42,541 (V) R 1,128 | 04/25/2031.... | 1FM........
00253C HK 6 |Aames Mtg Tr RMBS Ser 2001-4 CIM1 7.1................. | . | 06/01/2016. | Paydown. 9,638 9,855 9,879 (10) (10) 9,869 (9,869) (9,869) 264 |01/25/2032.... | 5FM........
00253C  HS 9| Aames Mtg Tr RMBS Ser 2002-1 CIM1 6.0................. | . | 06/01/2016. | Paydown 16,360 5,627 5,627 0 5,627 (5,627) (5,627) 344 |06/25/2032.... | 1FM........
00442M  AA 5| ACE Securities Corp RMBS Ser 2006-SD2 Cl............... . | 06/27/2016. | Paydown. 29,043 29,043 29,052 29,043 0 29,043 0 87 | 12/25/2045.... | 1FM........
00507X  AC 9| Activision Blizzard Inc Term Ln Nt 1 3.......................... | . | 05/26/2016. | Redemption  100.0000 <ier 14,400,000 | .........14,400,000 | ........14,457,600 | ........ 14,440,913 | .oovvvvvvvvcvcvcrcreienes e (0,913) [ i e (0,913) [ o ... 14,400,000 0 191,100 | 10/11/2020.... | 2FE...
00764M  BD 8 [Aegis ABS Trust RMBS Ser 2004-1 Cl M1........c.cccouuuueee . | 06/2712016. | PaydOWN........cooviucriiiiniinriiinsiinens | covsseiesisissisesssessiins | oeviseniinns 167,076 | .covvvneen 167,076 | ovvvveeeee 167,076 | ..oovvrenee 167,076 {0 IO ISP 167,076 0 964 |04/25/2034.... | 1FM........
00915X  BK 6| Air Products & Chemicals Inc Nt 7.250% .| 04/15/2016. | Maturity. 8,000,000 8,000,000 9,670,080 8,051,694 (51,694) (51,694) 8,000,000 0 04/15/2016....
016090 AA  0|Aliant Communications Inc Nt 6.750% 04.................... . | 05/03/2016. | Baird Robert W & Co Inc ...1,039,594 | ..........1,500,000 | ..........1,035,000 | ........... 1,619,581 | oo cevvrerieeneens(287) | 484323 | ... (484,580) | ..vooovecrrrrrriiies crvenene. 1,035,000 4,594 459 | ... 59,747 | 04/01/2028.... | 3FE...
01877K  AB 9| Alliance Pipeline LP SrNt 6.996% 12/3....................... | . | 06/30/2016. | Redemption  100.0000.............cccoce. | cocveveveviviviicviviiiiiiiics | cevveercrenes 407,314 | ..cccccccc 407,314 | ............ 428,829 | ............ 414,314 (7,000) (7,000) [ oo | e 407,314 (V) I 14,248 | 12/31/2019.... | 2FE...
01877K  AD 5] Alliance Pipeline LP Sr Nt 4.591% 12/3...........c.cccco..o. | . | 06/30/2016. | Redemption  100.0000. 60,000 60,000 60,000 60,000 0 60,000 0 | e 1,377 [12/31/2025.... | 2FE...
02146P  AF 2| Countrywide Alternative Ln Tr RMBS Ser 2................... .| 06/01/2016. | Paydown 3,825,017 3,825,017 3,720,602 3,720,602 | ..o | o 104,415 | oo we 104,415 3,825,017 0| e 64,875 | 08/25/2036.... | 1FM........
02147B  AA 3| Countrywide Alternative Ln Tr RMBS Ser 2................... . | 06/01/2016. | Paydown 246,271 71,809 58,239 58,239 0 58,239 ...188,032 | ............ 188,032 | ......... 11,503 | 04/25/2037.... | 2FM........
02147 AE 8| Countrywide Alternative Ln Tr RMBS Ser 2... . | 06/01/2016. | Paydown 730,624 231,917 ..176,785 ..176,785 0 ...176,785 553,839 553,839 32,519 |02/25/2047....
02147L AN 3| Countrywide Alternative Ln Tr RMBS Ser 2.................. . | 06/01/2016. | Paydown ...1,146,345 344,907 235,298 235,298 0 235,298 LG911,047 [ 911,047 | ......... 54,378 | 05/25/2036.... | 1FM........
02148)  AJ 6 Countrywide Alternative Ln Tr RMBS Ser 2................... .| 06/01/2016. | Paydown 364,866 | ............. 167,401 | oo 141,798 | oo 141,798 0 [ o | e 141,798 223,068 223,068 | ......... 14,500 | 01/25/2037.... | 1FM........
021490 AJ 8| Countrywide Alternative Ln Tr RMBS Ser 2.............ceeee . | 06/01/2016. | Paydown 264,820 | oo 177,539 | oo 169,982 | ..ccvvvs 169,982 0 [ s | e 169,982 94,839 94,839 3,045 | 01/25/2047.... | 1FM........
02149H AW 0| Countrywide Alternative Ln Tr RMBS Ser 2................... . | 06/01/2016. | Paydown 749,698 268,514 228,225 228,225 0 228,225 521,473 521,473 32,547 | 03/25/2037.... [ 1FM........
02660T BQ 5| American Home Mtg Inv Tr RMBS Ser 2004-3............... | . | 06/01/2016. | Paydown 52,500 52,500 51,868 52,158 342 342 52,500 0 992 | 10/25/2034.... | 1FM........
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02660T ER 0 |American Home Mtg Inv Tr RMBS Ser 2005-2............... | . | 06/01/2016. | Paydown 255,188 255,188 253,960 254,091 1,097 1,097 255,188 0 | vt 4,637 |09/25/2035.... | 1FM........
02660T GB 3| American Home Mtg Inv Tr RMBS Ser 2005-3............... | . | 06/01/2016. | Paydown 97,402 97,402 97,402 97,402 0 97,402 0 | cvveres 1,819 [09/25/2035.... | 2FM........
026935 AR 7 |American Home Mtg Inv Tr RMBS Ser 2007-3............... | . | 06/27/2016. | Paydown 37,904 37,904 37,904 37,904 0 37,904 {1 I 188 |09/25/2027.... | 1FM........
030728  FY 6 | Ameriquest Mtg Sec Inc RMBS Ser 2003-5 C................ . | 06/01/2016. | Paydown 98,595 98,595 98,591 98,421 174 174 98,595 0 04/25/2033.... [ 1FM........
03072S  FZ 3| Ameriquest Mtg Sec Inc RMBS Ser 2003-5 C... . | 04/01/2016. | Paydown. 12,408 12,408 7,924 3177 4,747 4,484 9,231 12,408 0 04/25/2033....
030955 AB 4 | Ameritech Capital Funding Corp Nt 9.10.........coccvvvvune . | 06/01/2016. | Redemption  100.0000. cneen4,000,260 | ...........4,000,260 | ..........4,578,559 | ........... 4,035,995 (35,735) (35,735) ceeeennn.4,000,260 0 06/01/2016.... | 2FE...
03215P BN 8 | Amresco Resdtl Sec Mtg Loan RMBS Ser 199.............. . | 06/01/2016. | Paydown 6,457 6,457 6,427 6,424 0 6,424 33 33 03/25/2027.... [ 1FM........
03305@ AB 0 |Anchor Hocking Exit Term Ln Nt 1 10.000.................... |. [ 06/30/2016. | Redemption  100.0000 1,576 1,576 1,545 1,550 26 26 1,576 0 92 [05/21/2018.... | 4FE...
03334@ AA 7 |AnchoragePermit Ctr Bldg Ls TrCTL 6.3..................... | . [ 06/15/2016. | Redemption  100.0000. 29,034 29,034 29,228 29,126 (92) (92) 29,034 0 767 |02/15/2025.... | 1....
03335# AA 4 |Anchorage Park Svc GSA Fin Tr CTL Ser 20................. . | 06/15/2016. | Redemption ~ 100.0000.........ccccmmrere | orerrerememmermermiirnnenes | oveeveinnens 155,892 | .cooviiinees 155,892 | ..ccvviis 159,253 | .o 157,320 (1,429) (1,429) | v | e 155,892 0 3,916 | 07/15/2023.... [ 1....
040104 BW 0 |Argent Securities Inc RMBS Ser 2003-WD C. . | 06/01/2016. | Paydown 127,534 127,534 ..127,478 .. 131,571 (4,037) (4,037) ..127,534 0 3,002 | 10/25/2033....
040104 PB 1| Argent Securities Inc RMBS Ser 2005-W3 C................. . | 06/27/2016. | Paydown. 600,584 600,584 511,455 516,873 83,711 83,711 600,584 [0 I 2,082 |11/25/2035.... [ 1FM........
04231# AA 7 |Armstrong/Heinz Contract Sec ABS Lease B................ . | 06/15/2016. | Redemption  100.0000, 41,181 41,181 41,181 41,181 0 41,181 0 | e 1,339 [08/15/2016.... | 2.....
04541G ~ AS 1| Asset Backed Securities Corp RMBS Ser 20................. | . | 05/01/2016. | Paydown 44,636 44,636 46,380 44,815 (179) (179) 44,636 0 | s 1,237 | 03/21/2029.... | 1FM........
04541G MC 3| Asset Backed Securities Corp RMBS Ser 20................. | . | 06/27/2016. | Paydown 692,952 692,952 648,343 653,090 39,862 39,862 692,952 (VN I 4,113 [ 10/25/2034.... 1FM........
04542B CW 0| Asset Backed Funding Cert RMBS Ser 2003-................ .| 06/01/2016. | PaYAOWN..........ccceueeeiccecscccsisssssssiass | oo | coveeeeeeeeees 120,826 | ..ooooovveee 120,826 | coovvvveeee 120,822 | oo 120,633 193 K I I I 120,826 0 2,670 (10/25/2032.... [ 1FM........
04542B  FM 9| Asset Backed Funding Cert RMBS Ser 2004-................ . | 06/27/2016. | Paydown. 294,994 294,994 294,994 294,994 0 294,994 0 | v 1,665 |08/25/2033.... | 1FM........
04542B MU 3| Asset Backed Funding Cert RMBS Ser 2005-................ .| 06/01/2016. | Paydown 94,392 94,392 90,174 91,424 2,968 2,968 94,392 0 2,387 |06/25/2035.... [ 1FM........
05164# AA 5| Aurora Health Care (Badger RE) CTL 6.9......ccccoeuuuuuee . | 06/15/2016. | Redemption ~ 100.0000.........cocoremnne | covmreeeririnriieniiinniines | v 109,062 | .cocvvrnees 109,062 | ..oovvvvnnee 105,835 | ..covvves 107,728 1,334 1,334 | oo | i 109,062 0 | cenead 3,179 | 12/15/2022.... | 1....
05549@ AA 3 |BJs Wholesale Club Inc CTL (HG Bowie Rea................ | . | 06/15/2016. | Redemption  100.0000 77,576 77,576 78,324 77,903 (327) (327) 77,576 0 05/15/2022.... | 2.....
05946X DL 4 |Banc of America Funding Corp RMBS Ser 20................ | . | 06/01/2016. | PAYAOWN........coiriuerieirireriinnrieriinenis | cevveriieniiesisessissssies | veveseniinns 171,754 | e 171,754 | e 172,989 | oo 172,114 (360) (360) [ ceovrerririerieins | e 171,754 0 10/25/2033.... | 1FM........
05946X Y7  2|Banc of America Funding Corp RMBS Ser 20................ | . | 06/01/2016. | Paydown 265,638 265,638 252,512 XY X V2 [ B 13126 | oo ...13,126 265,638 0 01/25/2036.... [ 1FM........
05948K BW 8| Bank of America Alt Loan Tr RMBS Ser 200.................. . | 06/01/2016. | Paydown. crrenn0,080,137 | ..........5,080,137 | ...........5,086,487 | ......... 5,080,170 (34) (34) 5,080,137 0 05/25/2033.... | 1FM........
05948K RM 3 |Bank of America Alt Loan Tr RMBS Ser 200. .| 06/01/2016. | Paydown 690,498 690,498 639,851 678,194 12,304 12,304 690,498 0 06/25/2019....
05948K  XQ 7 |Bank of America Alt Loan Tr RMBS Ser 200.................. . | 06/01/2016. | Paydown 281,816 322,117 317,059 317,059 0 317,059 (35,243) (35,243) | ..ot 7,393 | 03/25/2035.... | 4FM........
05948K XS 3 |Bank of America Alt Loan Tr RMBS Ser 200.................. .| 06/01/2016. | Paydown 271,726 310,583 302,127 302,127 0 302,127 (30,401) (30,401) | oovveeee 7,128 {03/25/2035.... | 3FM........
05948K  ZH  5]Bank of America Alt Loan Tr RMBS Ser 200.................. . | 06/01/2016. | Paydown. 539,320 563,640 545,779 545,779 0 545,779 (6,459) (6,459) | ......... 13,777 | 05/25/2035.... | 3FM........
05949A  NZ  9|Bank of America Mtg Securities RMBS Ser.................... .| 06/01/2016. | Paydown 234,839 234,839 234,105 234,004 835 835 234,839 0 6,314 |08/25/2034.... | 1FM........
05949C  LZ 7 |Bank of America Mtg Securities RMBS Ser.............c...... . | 06/01/2016. | Paydown 93,765 | .cooviinenn 106,852 | ...ccocvvnnee 105,984 | ..ccovvs 106,265 22 Y/ IR 106,287 (12,522) | v (12,522) | ........... 2,469 |04/25/2018.... | 3FM........
05952D AB 4| Banc of America Funding Corp RMBS Ser 20... . | 06/20/2016. | Paydown. 163,549 163,549 ...152,980 ...152,980 10,569 ...163,549 0 02/20/2047....
05952H  AJ 8| Bank of America Mtg Securities RMBS Ser.................... . | 06/01/2016. | Paydown 268,664 291,847 288,158 287,989 6 6 287,996 (19,332) | v (19,332) | .oooved 6,846 |03/25/2037.... | 4FM........
05952H  BR 9 |Bank of America Mtg Securiies RMBS Ser................... .| 06/01/2016. | Paydown 212,369 242,011 217,893 217,893 0 217,893 (5,524) (5,524) 6,072 |01/25/2037.... | 1FM........
07383F 5Q  7|Bear Stearns Comm Mtg Sec CMBS Ser 2005-............. . | 06/01/2016. | Paydown 702,251 702,251 716,893 | oo 704,296 (2,046) (2,046) 702,251 0] e 15,031 | 02/13/2042.... | 1FM........
07383F X9  4|Bear Stearns Comm Mtg Sec CMBS Ser 2004-............. . | 06/01/2016. | Paydown 53,627 53,627 52,058 53,356 271 271 53,627 (0 [ 1,100 [11/11/2041.... | 1FM........
07384Y MB 9 |Bear Stearns ABS Inc RMBS Ser 2003-AC5 C.............. . | 06/01/2016. | Paydown 34,275 34,275 34,382 35,389 (1,114) (1,114) 34,275 0 811 | 10/25/2033.... | 1FM........
07387 BN 5| Bear Stearns Comm Mtg Sec Tr CMBS Ser 20.............. . | 06/01/2016. | Paydown <errr..19,180,000 | .........19,180,000 | ........19,227,553 | ......... 19,153,819 26,181 26,181 <vrrr..19,180,000 0 ... 567,614 | 09/11/2038.... | 3FM........
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073945 AE 7 |Bear Steamns Comm Mtg Sec CMBS Ser 2007-............. . [ 06/01/2016. | PaydOWN...........vveeereeerveeeenveeeeens [ coverveiisesesisseeenisnenes | cvveevesinns 161,149 | ..o 161,149 | oo 161,854 | oo 161,011 138 G SN (S 161,149 0 | vt 4,293 |09/11/2042.... | 1FM........
07401D BC 4 |Bear Stearns Mtg Tr CMBS Ser 2007-PW18 C.............. . | 06/01/2016. | Paydown 275,103 275,103 276,611 274,971 132 132 275,103 0 6,608 |06/13/2050.... | 1FM........
08183*  AA 0 |Benenson Parsippany LLC CTL 7.050% 04/................ . | 04/10/2016. | Redemption ~ 100.0000 2,033,502 2,033,502 2,033,502 2,033,502 0 2,033,502 0| e 47,787 | 04/10/2016.... | 1....
08261@ AA  3|Benson Power LLC Sr Sec Nt 7.700% 07/1........ccco..... . | 06/30/2016. | Redemption  100.0000. 306,130 306,130 269,394 270,015 36,115 36,115 306,130 0] e 14,991 | 07/15/2027.... | 4FE...
116663 AC 9 |Bruce Mansfield Unit 12 ABS PTC Nt 6.. . | 06/01/2016. | Redemption ~ 100.0000 613,318 613,318 613,318 613,318 0 613,318 0 06/01/2034.... | 2AM..
117017 AA  1|Brunswick & Glynn Co Dev Auth CTL Rev Le............... . | 04/15/2016. | Redemption  100.0000. 57,770 57,770 57,770 57,770 0 57,770 0 10/15/2022.... | 1....
12480W  HD 9| C-BASS Tr RMBS Ser 2003-CB6 CI AF6 5.0............... |. | 06/01/2016. | Paydown 61,625 61,625 61,625 61,625 0 61,625 0 12/25/2033.... | 1FM........
12480W  HE 7 [C-BASS Tr RMBS Ser 2003-CB6 CI M1 1.50............... . | 06/27/2016. | Paydown 19,395 19,395 19,468 19,434 (39) (39) 19,395 (V1 I 113 | 12/25/2033.... [ 1FM........
12480W NP 5| C-BASS Tr RMBS Ser 2005-CB6 Cl A4 3.87............... . | 06/01/2016. | Paydown 561,913 561,913 563,428 562,594 (681) (681) 561,913 0 8,858 |07/25/2035.... | 1FM........
12506Y BE 8| CDC Mortgage Capital Trust RMBS Ser 2003................ | . | 06/27/2016. | Paydown 66,701 66,701 44,686 44,686 22,015 22,015 66,701 0 | v 457 |10/25/2033.... | 1FM........
12543K AL 8| Community Health Systems Inc Term Ln F N . | 04/29/2016. | Redemption  100.0000 401,866 401,866 ...402,151 (285) (285) ...401,866 0 12/31/2018....
12543K AL 8| Community Health Systems Inc Term Ln F N................ . | 05/31/2016. | Tax Free Exchange 2,137,622 1 ... 2,136,237 | ...........2,137,750 (128) (128) oo 2,137,622 0 12/31/2018.... | 3FE...
12543K  AM 6| Community Health Systems Inc Term Ln G N................ [ . | 06/30/2016. | Redemption ~ 100.0000 8,415 8,415 8,423 (8) (8) 8,415 0 26 [12/31/2019.... | 3FE...
12543K  AM 6 [ Community Health Systems Inc Term Ln G N................ | . [ 05/31/2016. | Tax Free Exchange. 8,423 8,415 8,425 8,424 (1) (1) 8,423 (] I 164 | 12/31/2019.... | 3FE....
12543K AN 4| Community Health Systems Inc Term LnHN................ . | 06/30/2016. | Redemption  100.0000, 15,483 15,483 15,499 (16) (16) 15,483 0 52 [01/27/2021.... | 3FE...
12543K AN 4 [ Community Health Systems Inc Term Ln H N................ . | 05/31/2016. | Tax Free Exchange 15,499 15,483 15,502 15,500 (1) (1) 15,499 0 322 (01/27/2021.... | 3FE...
12544A  BM 6 | Countrywide Home Loans RMBS Ser 2006-20.............. . [ 06/01/2016. | PaydOWN........oouveeriiireiinriiineiinens | covessiessissssesssesseses | oeriseniinns 146,260 68,920 68,587 68,601 0 68,601 77,660 77,660 6,245 |02/25/2037.... | 4FM........
12558M  BL 5| CIT Group Home Eq Loan Tr RMBS Ser 2003-.............. | . | 06/01/2016. | Paydown 50,071 50,071 50,102 49,977 93 93 50,071 0 882 | 10/20/2032.... | 1FM........
12566Q AA 1| Citimortgage Alternative Ln Tr RMBS Ser.........ccccovveneee . [ 06/01/2016. | PaydOWN........coouriuriiiiriisriiinriinens | covsseiesiiissisesisessiies | oeviieniins 113,754 | v 139,223 | v 116,649 | ..oovvrs 116,649 0 [ o | i 116,649 (2,895) (2,895) [ .ovvenes 3,457 | 01/25/2037.... | 1FM........
12566U AN 4/ Citimortgage Alternative Ln Tr RMBS Ser...................... .| 06/01/2016. | Paydown 74,749 97,957 77,467 77,467 0 77,467 (2,718) (2,718) 2,357 | 02/25/2037.... | 1FM........
12626# AE 5| CRH America Inc Gtd SrNt Ser D 7.960%........c.cveeue . | 05/30/2016. | Maturity. rrrn5,000,000 | ...........5,000,000 | ...........5,000,000 5,000,000 0 creeners.5,000,000 0| 199,000 |05/30/2016.... | 2......
126300 AD 8| Cablevision (CSC Holdings) Term Ln B Nt............ccccc.... . | 06/21/2016. | Redemption  100.0000. 2,022,794 2,022,794 2,012,680 2,016,326 6,468 6,468 2,022,794 (VI I 28,526 | 04/17/2020.... | 3FE...
12632B  AB 2| CPlInternational Inc TermLn Nt 1 4.2.............cco.cecc.... [ . [ 05/04/2016. | UBS Warburg London 2,730,915 2,977,215 2,977,215 2,977,215 0 2,977,215 (246,300) (246,300) | .......... 38,861 |11/17/2017.... | 4FE...
12644* AC  1|CTL Cap Tr CTL Ser 2002-3 Anchorage . | 06/15/2016. | Redemption  100.0000. 72,354 72,354 72,354 72,354 0 72,354 0 2,200 |12/15/2026....
12644@ BG  9|CTL Cap Tr CTLSer 2002-1 CIA1Great Sprin................ . | 05/15/2016. | Redemption  100.0000. 211,476 211,476 211,726 211,511 (35) (35) 211,476 0 | creneas 7,428 | 05/15/2018.... [ 1....
12644@ BQ  7|CTL Cap Tr CTL Ser 2002-34 Cl A Walgreen................ . | 06/15/2016. | Redemption  100.0000. 26,600 26,600 26,393 26,506 94 94 26,600 0 745 | 07/15/2022.... | 2.....
12644@ BR  5|CTL Cap Tr CTLSer 2002-21Aurora Heathcar............... . | 06/15/2016. | Redemption ~ 100.0000 29,592 29,592 29,592 29,592 0 29,592 0 821 [10/15/2022.... [ 1....
12644@ BS 3 |CTL Cap TrCTL Walgreens 6.620% 01/15/................ | . | 06/15/2016. | Redemption ~ 100.0000 63,193 63,193 63,502 63,371 (178) (178) 63,193 (V] I 1,744 |01/15/2023.... | 2.....
12644@ BV 6|CTL Cap Tr CTL Ser 2003-17 Costco 5.50............c.... . | 06/20/2016. | Redemption  100.0000. 235,972 235,972 234,052 235,192 781 781 235,972 0 | cnad 5411 109/20/2022.... [ 1....
12644@ BX  2|CTL Cap Tr CTL Ser 2004-9 Kohls 5.330%. . | 06/15/2016. | Redemption ~ 100.0000 28,679 28,679 28,679 28,679 0 28,679 0 637 | 01/15/2025....
12644@ CA  1|CTL Cap Tr CTL Ser 2004-17 Texas INStr.........ccccocvevenee . | 06/15/2016. | Redemption  100.0000. 381,450 381,450 375,197 377,461 3,990 3,990 381,450 0 8,686 |01/15/2026.... | 1.....
12644@ CC 7 |CTL Cap Tr CTL Ser 2005-6 Orange County................. | . | 06/05/2016. | Redemption ~ 100.0000 525,045 525,045 525,045 525,045 0 525,045 (V1 I 12,926 | 04/05/2025.... | 1.....
12644@ CF  0|CTL Cap Tr CTLSer 2005-11Ang IN Walgreen.............. . | 06/15/2016. | Redemption  100.0000. 37,790 37,790 37,790 37,790 0 37,790 0 851 | 11/15/2029.... | 2.....
12644@ CG  8|CTL Cap Tr CTL Ser 2005-12 Lumberton NC................ . | 06/15/2016. | Redemption ~ 100.0000 43,011 43,011 43,011 43,011 0 43,011 0 968 |07/15/2030.... | 2.....
12644@ CH  6|CTL Cap Tr CTLSer 2006-5 Cl A1 2 Oklahom............... | . | 06/15/2016. | Redemption ~ 100.0000...........ccvvvere | covevrmerreermerrereereines | cerverinennnns 415436 | oo 415436 | .o 415436 | oo 415,436 0 [ e | e 415,436 0] e 10,410 | 10/15/2023.... | 1.....
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12644@ CM  5|CTL Cap Tr CTL Ser 2007-3 Alaska OCS 6................. . | 06/15/2016. | Redemption ~ 100.0000..........ccrcrmvrne | cerrrerrmrermrereneesnneres | vererereens 129628 | .............. 129,628 | ...oovveenee 129,628 | ...oovvone 129,628 (1 [ [OOSR ISR 129,628 0 3,248 | 03/15/2023.... [ 1....
12647@ AA  0|CTL Cap Tr CTL Ser 2007-20 Citizens Bk L..............uu.. . | 06/15/2016. | Redemption ~ 100.0000..........ccccmmrere | orerrermmermemisermnsnnenes | reereiennens 459,910 | .ooiirienn 459,910 | oooiirnena 459,910 | oovririvene 459,910 0 [ e | e 459,910 0| e 12,140 | 08/15/2016.... | 2.....
12665 AA 9| CVS Caremark CTL Wells Fargo Bk NW 78...............| . | 06/10/2016. | Redemption ~ 100.0000 49,682 49,682 49,682 49,682 0 49,682 0 | s 1,631 10/10/2031.... | 2.....
126650 BP 4| CVS Health Corp ABS PTC Nt 6.036% 12/1................ | . [ 06/10/2016. | Redemption  100.0000. 62,994 62,994 73,604 71,938 (8,944) (8,944) 62,994 0 12/10/2028.... | 2FE...
126650 BQ 2| CVS Health Corp ABS PTC Nt 6.943% 01/1 .| 06/10/2016. | Redemption  100.0000 405,709 405,709 376,854 384,226 21,483 21,483 ..405,709 0 01/10/2030....
126650 BS 8| CVS Health Corp ABS PTC Nt 7.507% 01/1................ | . [ 06/10/2016. | Redemption  100.0000..........ccccruvere | corerrermmermirneereerenenes | oveereienens 109,667 | ..coovvrneen 109,667 | ..ccovvvne 119,941 | e 119,183 (9,516) (9,516) | eovvvvvemerrerirerris | eeeriiinennns 109,667 0 01/10/2032.... | 2FE...
12665U AA 2| CVS Health Corp ABS PTC Nt 4.704% 01/1................ | . | 06/10/2016. | Redemption  100.0000. 36,124 36,124 36,124 36,124 0 36,124 0 708 | 01/10/2036.... | 2FE...
126670 FB 9| CWABS Inc RMBS Ser 2005-IM2 CI A3 0.99............... .| 06/27/2016. | Paydown coerenn 1,026,637 | ..........1,026,637 | ..........1,003,756 | ........... 1,003,756 22,881 22,881 coveenn 1,026,637 (VN R 4,915 |01/25/2036.... | 1FM........
126671 R4 0| CWABS Inc RMBS Ser 2003-5 CIMF1 5.413.............. . | 06/01/2016. | Paydown 48,415 48,415 48,415 48,263 152 152 48,415 0 01/25/2034.... [ 1FM........
126673 GA 4| CWABS Inc RMBS Ser 2004-9 CI AF6 4.603............... | . | 06/01/2016. | Paydown 215,443 215,443 215,438 214,849 595 595 215,443 0 12/25/2034.... | 1FM........
12667F  4S 1| Countrywide Alternative Ln Tr RMBS Ser 2... . | 06/01/2016. | Paydown .2,437,159 2,437,159 2,346,755 2,337,263 99,896 99,896 2,437,159 0 04/25/2035....
12667F 5L 5| Countrywide Alternative Ln Tr RMBS Ser 2................... .| 06/01/2016. | Paydown 787,517 758,983 646,163 646,163 0 646,163 oo 141354 | 141354 | ......... 23,082 | 04/25/2035.... | 3FM........
12667F  F9 1| Countrywide Alternative Ln Tr RMBS Ser 2................... . | 06/01/2016. | Paydown 1,044,815 | 1,044,815 | ..1,040,705 | .......... 1,040,042 4,773 4,773 ceeenn 1,044,815 0| e 25,785 |02/25/2035.... | 1FM........
12667F LG 8| Countrywide Alternative Ln Tr RMBS Ser 2................... .| 06/01/2016. | Paydown 5,979 5,979 5,979 5977 2 2 5,979 (VN I 152 | 07/25/2034.... [ 1FM........
12667F MX 0| Countrywide Alternative Ln Tr RMBS Ser 2................... . [ 06/01/2016. | PaydOwn..........ovveereeerreeeenecinens [ o | v 160,417 | oo 160,417 | oo 152,847 | oo 155,561 4,856 4856 | ..o [ e 160,417 0 | vt 4,179 |08/25/2034.... | 1FM........
12667F PG 4| Countrywide Alternative Ln Tr RMBS Ser 2................... .| 06/01/2016. | Paydown 631,810 631,810 639,116 633,765 (1,954) (1,954) 631,810 0| s 16,464 | 09/25/2034.... | 1FM........
12667F TA 3| Countrywide Alternative Ln Tr RMBS Ser 2........cc..ccoe.. . | 06/01/2016. | Paydown. 18,138 18,138 18,137 18,080 57 57 18,138 0 | v 447 | 08/25/2034.... | 1FM........
12667F  TY 1| Countrywide Alternative Ln Tr RMBS Ser 2.................. .| 06/01/2016. | Paydown 3,175 3,175 3,175 3,164 1" 1 3,175 0 80 |10/25/2034.... | 1FM........
12667G D2 6| Countrywide Alternative Ln Tr RMBS Ser 2..........cccco.... . [ 06/01/2016. | PaydOWN........coouriuriiiriiniiiinsiinens | crvssiiesiissisesiiessiies | veriseniad 402,936 | ..coovervenen 201,421 | s 184,279 | cooovvrs 184,279 0 [ o | i 184,279 ..218,657 | ..ooene. 218,657 | ... 15,171 | 08/25/2035.... | 2FM........
12667G D3 4| Countrywide Alternative Ln Tr RMBS Ser 2.................. .| 06/01/2016. | Paydown 756,884 378,355 339,955 339,955 0 339,955 416,929 | . 416,929 | ... 28,618 |08/25/2035.... | 1FM........
12667G DW 0| Countrywide Alternative Ln Tr RMBS Ser 2..........cccc..... . | 06/01/2016. | Paydown. 694,025 694,025 681,263 681,263 | ..o | e 12,762 | oo 12,762 694,025 0] e 16,909 | 05/25/2035.... | 1FM........
12667G  FD 0| Countrywide Alternative Ln Tr RMBS Ser 2................... .| 06/01/2016. | Paydown 1128521 | 10128521 | 1,135,751 | 1,129,098 (576) (576) coene 1,128,521 (V) IO 27,613 | 05/25/2035.... | 1FM........
12667G  H7 1| Countrywide Alternative Ln Tr RMBS Ser 2..........cccco.... . [ 06/01/2016. | PaydOWN........coouviuriiiniinriiinriinens | crvsseiesisissisesiiessiies | oevisesied 414,273 269,489 249,291 238,428 249,291 ... 164,982 | ........... 164,982 | ........ 24,229 |07/25/2035.... | 2FM........
126686 AC 8| CWABS Inc RMBS Ser 2006-H Cl 2A1B 0.5 .| 06/15/2016. | Paydown 208,339 208,339 72,127 72,127 208,339 0 11/15/2036....
12668B EH 2 [ CWMBS Inc RMBS Ser 2005-85CB CI 2A3 5.............. . | 06/01/2016. | Paydown 1,443,921 821,252 729,581 729,581 0 729,581 714339 [ 714,339 | ... 51,010 |02/25/2036.... | 1FM........
12668B QA 4 [ CWMBS Inc RMBS Ser 2006-4CB Cl 2A6 55............. |. [ 06/01/2016. | Paydown 290,433 | ............ 159,817 | covvvveeeee 145,879 | covvvvvveee 145,879 0 [ oo | e 145,879 ..144554 | 144,554 | ... 10,021 | 04/25/2036.... | 1FM........
12668B RZ 8 [ CWMBS Inc RMBS Ser 2006-6CB Cl 1A4 5.5............. [. [06/01/2016. [ PAYAOWN.........cvvecriuerieerieriineriieniines [ v | e 449,003 | .coovervenen 235,005 | .cooverienen 201,707 | coovrerirns 197,916 3,791 3,791 201,707 287,296 | ..o 247,296 | ........ 19,306 | 05/25/2036.... | 1FM........
126694 NS 3|CWHL Inc RMBS Ser 2005-27 Cl 1A3 5.500................ | . | 06/01/2016. | Paydown 29,747 29,747 28,952 29,337 410 410 29,747 0 761 [12/25/2035.... | 2FM........
12669E 3P 9| CWALT Loan Tr RMBS Ser 2003-J9 Cl 1A6.................. . | 06/01/2016. | Paydown 6,929 6,929 6,802 127 127 6,929 (U I 159 [10/25/2033.... | 1FM........
12669E  C5 3| CWALT Loan Tr RMBS Ser 2003-16T1 CI AS5... . | 06/01/2016. | Paydown 180,163 180,163 ..175,329 4,834 4,834 ...180,163 0 5,008 | 09/25/2033....
12669F D2 6 CWHL Inc RMBS Ser 2004-10 CI A10 5.000................ | . | 06/01/2016. | Paydown 40,196 40,196 37,633 39,965 231 231 40,196 0 850 | 07/25/2034.... | 1FM........
12669G  R3 7| Countrywide Home Loans RMBS Ser 2005-15.............. .| 06/01/2016. | Paydown 10,789 4,844 4,767 4,799 0 4,799 5,989 5,989 399 |08/25/2035.... | 2FM........
12669G  TD 3| Countrywide Home Loans RMBS Ser 2005-6 C............. . | 06/01/2016. | Paydown 928,233 928,233 891,381 885,945 | ... | i 42,288 | ..o ...42,288 928,233 0| e 22,149 |04/25/2035.... | 1FM........
12669G XY 2| Countrywide Home Loans RMBS Ser 2005-12.............. . | 05/01/2016. | Paydown 327,865 327,865 329,504 326,793 1,072 1,072 327,865 0 | e 6,096 |05/25/2035.... | 1FM........
130789 T# 7| California Wtr Svc Co 1st Mtg Bd Ser JJJ........cccccceeeeeee | . [ 05/01/2016. | Redemption  100.0000.........ccccmuvrre | oververemermirnneriiinnnnes | veererinens 454,595 | ............ 454,595 | ............. 459,230 | ..oocverivune 456,085 (1,490) (1,490) | ovvvveerrinnereies | eerverinennns 454,595 0] e 12,365 | 05/01/2018.... | 1....
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14983A  AB 5| C-BASS Tr RMBS Ser 2006-SL1 CI A2 6.05................ [ . | 06/25/2016. [ PaYAOWN...........cooovvemerrreerrreeierrenens | coreeveneesnnsisensnsinnns | coesnsvenenns 170,362 | oo 170,362 44,996 44,996 | ..oovoooverrereiens | e 125,366 | ..ooovvrerererrienens rerrnernen 125,366 | oo | e 170,362 0 2,637 | 09/25/2036.... | 1FM........
152314  DP 2| Centex Home Equity Loan Tr RMBS Ser 2001.............. . | 06/01/2016. | Paydown 41,718 41,718 41,715 41,598 121 121 41,718 0 | cvveres 1,120 |07/25/2032.... | 3FM........
152314  DQ 0| Centex Home Equity Loan Tr RMBS Ser 2001.............. . | 06/01/2016. | Paydown 36,551 36,551 36,547 36,454 97 97 36,551 0 870 |07/25/2032.... | 1FM........
152314 DS 6 | Centex Home Equity Loan Tr RMBS Ser 2001.............. . | 06/01/2016. | Paydown 71,112 12,823 58,289 58,289 71,112 (T2 [ s (T1,112) | o 2,808 |07/25/2032.... [ 1FM........
152314  FZ 8| Centex Home Equity Loan Tr RMBS Ser 2002.. . | 06/01/2016. | Paydown 167,737 ..167,734 ..167,377 361 361 ..167,737 0 3,653 | 11/25/2028....
160841  AA 0| Charlotte Gateway Village LLC CMBS CTL..........c........ | . [ 06/01/2016. | Redemption  100.0000. 249,011 249,011 249,011 249,011 0 249,011 0 6,655 |12/01/2016.... | 1FE..
161175 AM 6| Charter Comm Opt SrNt 4.908% 07/23/25.................. . | 05/25/2016. | Tax Free Exchange. crn34,929,890 | .........35,000,000 | ........34,924,918 | ........ 34,927,504 2,386 2,386 reeernn34,929,890 0 | ...1,441,043 |07/23/2025.... | 2FE...
16162W KK 4 | Chase Mtg Fin Corp RMBS Ser 2005-S1 Cl 1............... .| 06/01/2016. | Paydown creeee 1,161,410 [ 1,161,410 | 1,173,016 | s 1,158,598 2,812 2,812 crree 1,161,410 (VN R 24,701 | 05/25/2035.... | 1FM........
172973 P6 0| Citicorp Mtg Secs Inc RMBS Ser 2005-1 Cl................... . | 06/01/2016. | Paydown 9,847 9,847 9,896 9,839 8 8 9,847 0 215 | 02/25/2035.... | 1FM........
172973 W5 4| Citicorp Mtg Secs Inc RMBS Ser 2005-4 Cl.................. . | 06/01/2016. | Paydown 70,732 70,732 66,334 68,287 2,445 2,445 70,732 0 | e 1,375 |07/25/2035.... | 1FM........
17306U CE 6 | Citifinancial Mtg Sec Inc RMBS Ser 2004-. . | 06/01/2016. | Paydown 16,331 16,331 16,330 16,308 23 23 16,331 0 311 | 04/25/2034....
17307G  FN 3| Citigroup Mtg Loan Trust RMBS Ser 2004-R................. . | 06/01/2016. | Paydown. 52,952 52,952 49,047 51,439 1,513 1,513 52,952 0 612 |05/25/2034.... | 1FM........
17307G  H3 5| Citigroup Mtg Loan Trust RMBS Ser 2005-8.................. . | 06/01/2016. | Paydown 246,396 246,396 239,408 240,737 5,659 5,659 246,396 0 | v 5,423 | 09/25/2035.... [ 1FM........
17313k AF 8/ Citigroup Comm Mtg Tr CMBS Ser 2008-C7 C.............. .| 06/01/2016. | Paydown 47,913 47,913 48,480 47,925 (12) (12) 47,913 0 | s 1,254 | 12/10/2049.... | 1FM........
181593 AG 9 |Clarke American Term Ln B Nt 3 (Harland..................... . | 06/17/2016. | Redemption  100.0000, 3,620,017 | ..........3,620,017 3,533,887 3,585,073 34,944 34,944 3,620,017 0 [ 99,718 | 06/30/2017.... | 4FE...
184496 AM 9| Clean Harbors Inc SrNt 5.125% 06/01/2..................... .| 06/23/2016. | Tax Free Exchange. 9,039,172 | ...........9,000,000 9,042,500 (3,328) (3,328) 9,039,172 0| e 258,813 | 06/01/2021.... | 3FE...
18976G  AQ 9| Citimortgage Alternative Ln Tr RMBS Ser.........ccccovneneee . [ 06/01/2016. | PaydOWN.........oureeririreiinriiieiinens | ceveseiesiissssesisnsises | oeresnesia 475,528 600,586 527,220 527,220 0 527,220 (51,692) (51,692) | ...ooc.. 14,622 | 06/25/2037.... | 3FM........
19075Q AB 8| Cobank ACB Sub Nt 7.875% 04/16/18....................... | . | 04/15/2016. | Call  100.0000. <00......56,000,000 | .........56,000,000 56,000,000 56,000,000 0 <........56,000,000 0 | ...2,205,000 |04/16/2018.... | 1FE........
191098 AH 5| Coca-Cola Bottling Co Cons Deb  5.000%.........c..ccuuunee . | 06/15/2016. | Maturity. crr9,000,000 | ..........9,000,000 | ...........9,000,000 9,000,000 0 9,000,000 0| e 225,000 | 06/15/2016.... | 2FE...
20030N AG 6| Comcast Corp Co Gtd Nt 4.950% 06/15/16................. .| 06/15/2016. | Maturity. rrerennnnn3,350,000 | ...........3,350,000 | ...........3,422,963 3,355,629 (5,629) (5,629) cereennnn3,350,000 0 82,913 | 06/15/2016.... | 1FE...
20173Q AE 1| Greenwich Cap Comm Funding CMBS Ser 2007.......... |. | 06/01/2016. | Paydown 362,979 362,979 376,886 364,518 (1,539) (1,539) 362,979 0 | v 9,455 |03/10/2039.... [ 1FM........
21075W  BF 1| Cointmortgage Home Eq Loan Tr RMBS Ser 1.............. | . | 06/01/2016. | Paydown 603 603 602 602 1 1 603 0 26 |08/15/2025.... | 1FM........
210805 BU 0] Continental Airlines Inc LBASS EETC Ser........c.ccouvuuune . | 06/16/2016. | Paydown. 333,398 333,398 330,132 333,047 352 352 333,398 0| s 13,070 | 01/02/2018.... | 1FE..
210805 DH 7| Continental Airlines Inc LBASS EETC Ser. .| 06/15/2016. | Paydown 856,301 856,301 666,170 ...746,452 ..109,849 856,301 0 12/15/2022....
22357@ AA 9| Cox Tower Il PTC Nt 5.409% 01/02/40...........cccooceu.eo. | . | 06/02/2016. | Redemption  100.0000. 50,681 50,681 50,681 50,681 0 50,681 0 | cveres 1,143 |01/02/2040.... | 2......
22410@ AA 4| CoxEnterprises Inc CTL 5.720% 06/30/2.................... | . | 06/30/2016. | Redemption  100.0000 276,977 276,977 276,977 275,927 1,050 1,050 276,977 0| e 6,603 |06/30/2027.... | 2.....
22540V XC 1| CSFirst Boston Mtg Sec Corp RMBS Ser 20................. | . | 06/27/2016. | Paydown 44,375 44,375 44,375 44,375 0 44,375 0 353 |08/25/2032.... | 1FM........
22541Q  3Y 6| CSFirst Boston Mtg Sec Corp RMBS Ser 20................. | . | 06/01/2016. | Paydown 217,270 217,270 222,431 219,325 (2,085) (2,085) 217,270 (V) RO 4,934 |12/25/2033.... | 1FM........
22541S D4 7 |CS First Boston Mtg Sec Corp RMBS Ser 20................. | . [ 08/01/2016. | PAYAOWN........oouevvevmrriimerrisinsenniseens | coverrisnecseissseseissnnes | oveevesinees 173,648 | .coooveee 173,648 | ..coovv 174201 | oo 173,277 371 371 [ e [ s 173,648 0 | et 4,055 |01/25/2043.... | 1FM........
225418 TQ  1|CSFirst Boston Mtg Sec Corp RMBS Ser 20 . | 06/01/2016. | Paydown 242,432 242,432 245,424 243,625 (1,193) (1,193) 242,432 0 6,272 | 08/25/2034....
225418 ZB 7 |CS First Boston Mtg Sec Corp RMBS Ser 20................. | . [ 08/01/2016. | PaYdOWN........corvvevmmrriimrerrisinsennisneens | coveerisneeseisssesiisennes | oveevesinees 194,027 | cooivines 194,027 | cooovir 199,515 | e 196,590 (2,563) (PT5) RN O 194,027 0 | coernnst 4,840 |09/25/2034.... | 1FM........
225458  2G 2| CS First Boston Mtg Sec Corp RMBS Ser 20................. | . | 06/01/2016. | Paydown 30,515 30,515 29,638 29,958 15 15 29,973 542 542 813 |08/25/2025.... | 3FM........
225458 5Q 7 |CS First Boston Mtg Sec Corp RMBS Ser 20................. | . | 06/01/2016. | Paydown 250,408 250,408 231,928 231,928 | ..o | e 18,480 | ..ocovvericeriicni ...18,480 250,408 0 | vt 4,876 |10/25/2035.... | 1FM........
225458  AX 6| CS First Boston Mtg Sec Corp RMBS Ser 20................. | . | 06/01/2016. | PAYdOWN..........covcmrvviunereeissnrerrennenns | coversenesssseessnsseeens | cevveinnnnens 135188 | ...ccccoeoen. 135,188 | oovvveen 136,418 | oo 135,525 (337) (K74 [T S, 135,188 (0 [ 3,119 | 02/25/2035.... | 1FM........
225458 BU 1| CS First Boston Mtg Sec Corp RMBS Ser 20................. | . | 04/01/2016. | Paydown 227,270 227,270 229,152 226,628 641 641 227,270 0 3,977 | 05/25/2028.... | 1FM........
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225458 EV 6 |CS First Boston Mtg Sec Corp RMBS Ser 20................. | . | 06/01/2016. | Paydown 98,585 98,585 97,033 94,097 4,489 4,489 98,585 0 5,044 | 03/25/2035.... [ 1FM........
225458 EX 2| CS First Boston Mtg Sec Corp RMBS Ser 20................. | . | 06/01/2016. | PAYAOWN........ccrvvvvmmrriricrrisieenrisneneins | cevvismessesssesseseenesnes | cevvesneenens 173,895 | coocvieneas 173,895 | occvir 175,335 | e 174,930 (1,035) (1,035) | oovvvererrirneernns | eevriinennns 173,895 0 | vt 4,296 |03/25/2035.... | 1FM........
225458 FD 5| CS First Boston Mtg Sec Corp RMBS Ser 20................. | . | 06/01/2016. | Paydown 6,871 6,871 7,038 6,866 5 5 6,871 {1 I 158 | 02/25/2025.... | 1FM........
225458 FG 8| CS First Boston Mtg Sec Corp RMBS Ser 20................. | . | 06/01/2016. | Paydown 35,487 35,487 36,192 35,668 (181) (181) 35,487 0 777 |02/25/2020.... | 1FM........
225458 UA 4| CS First Boston Mtg Sec Corp RMBS Ser 20. .| 06/01/2016. | Paydown 222,380 222,380 221,929 221,710 670 670 222,380 0 5,093 |07/25/2035....
225458 UL 0| CS First Boston Mtg Sec Corp RMBS Ser 20................. | . | 06/01/2016. | PAYAOWN.........rvvvvumrrirrcrresinnreisneneees | ceveismensessmessesseesesnes | cevveseneenees 157,243 | oo 157,243 | oo 154,590 | ..ccoovnens 155,828 1,415 TA15 [ [ s 157,243 0 | ceread 2,794 | 07/25/2035.... | 1FM........
225458  XJ 2| CS First Boston Mtg Sec Corp RMBS Ser 20................. | . | 06/01/2016. | PAYdOWN..........covccrvvircreeissnrerisnnenns | coverisenesssneessssneenes | cvveesnnnnens 127673 | s 127,673 | oo 125,200 | oovvve 126,595 1,079 1,079 | oo | e 127,673 0 2,909 |07/25/2035.... | 1FM........
225458 XW 3| CS First Boston Mtg Sec Corp RMBS Ser 20................. | . | 06/01/2016. | Paydown 347,809 347,809 344,155 344,155 3,654 3,654 347,809 0 6,975 |07/25/2035.... | 1FM........
2254W0  GX  7|CS First Boston Mtg Sec Corp RMBS Ser 20................. | . | 06/01/2016. | Paydown. 99,282 99,282 98,631 98,783 500 500 99,282 0 2,644 | 10/25/2034.... [ 1FM........
2254W0 NS 0| CS First Boston Mtg Sec Corp RMBS Ser 20................. | . | 06/01/2016. | Paydown. 292,491 291,459 282,260 287,957 128 128 288,086 4,405 4,405 | ... 6,160 |12/25/2020.... | 4FM........
22942M  BF 2| Credit Suisse Mtg Capital RMBS Ser 2006 . | 06/01/2016. | Paydown 35,029 35,029 35,144 35,093 0 35,093 (64) (64) 979 | 10/25/2026....
22959# AA 9|CSOLARIV South LLC SrSec Nt 5.371% O................ | . | 06/30/2016. | Redemption  100.0000...........cccccouee | oiveverivivivcvcviviviiiien | coveeeeereeen 181,688 | ..oooovevenens 181,688 | .ooovvvece 181,688 | woovvvvve 181,688 0 [ i | e 181,688 (U R 4,879 |09/30/2038.... | 2FE...
22962 AA  8|CTL Cap TrAhold CTL Ser2014-09 4.490.................. . | 06/15/2016. | Redemption ~ 100.0000.........cccccrevrne | covrrrrrmmrrmrrrrernirnrenes | vererenienns 156,447 | .............. 156,447 | ..oovveee 156,447 | oovve 156,447 (0 [OOSR ISP 156,447 0 2,928 | 04/15/2029.... | 2.....
23243N  AH 1| Countrywide Home Equity Ln RMBS Ser 2006.............. | . | 06/01/2016. | Paydown 35,512 224,275 92,326 92,326 0 92,326 (56,814) (56,814) | ........... 6,427 | 07/25/2034.... | 1FM........
23245 AB 6 | Countrywide Alternative Ln Tr RMBS Ser 2................... . [ 06/01/2016. | PaydOwn...........ovverecervecieneciieens [ o | overveeien 496,686 | ............... 208,473 | oo 170,111 | e 170,111 (0 [ [OOSR ISP, 170,111 326,575 326,575 | ......... 23,197 |02/25/2037.... | 2FM........
233244  AH  5|DOT Headquarters Il L-B Fin Tr CTL Mtg S............c...... | . | 06/07/2016. | Redemption ~ 100.0000...........ccrvvere | corverrerreermrreeenneens | cerverrennnns 444,041 | ... 444,041 | ..o 444,041 | v 444,041 0 [ e | e 444,041 ()] [ 10,357 | 12/07/2021.... [ 1.....
24702N  AD 2| Dell International Inc Term Ln C Nt 1.........ccccccocveevennere | . | 04/29/2016. | Redemption  100.0000. cernnn 1,668,545 | L..........1,668,545 | ..........1,660,702 | .......... 1,563,912 4,633 4,633 cvenenen 1,568,545 0 29,614 |10/29/2018.... | 2FE...
24763L  FN 5| Delta Funding Home Eq Ln Tr RMBS Ser 199............... .| 06/01/2016. | Paydown 60,631 60,631 60,625 60,502 129 129 60,631 (V) R 1,421 | 08/15/2030.... | 1FM........
251510 AW 3| Deutsche Alt-A Sec Inc RMBS Ser 2003-2XS................ . | 06/01/2016. | Paydown. 8,679 8,679 8,677 8,673 6 6 8,679 {1 I 195 | 09/25/2033.... | 1FM........
251510 DS 9| Deutsche Alt-A Sec Inc RMBS Ser 2005-2 C................. | . | 06/01/2016. [ PaydOWN.........cccocvvvcvvvevvvnncecncncncncncnccens | covvesssssssssssssssisssessssss | oo 197,906 | ..oooovvveeens 197,906 | cooovvvvv 201,153 | oo 198,188 (282) (1257, 1 N [N 197,906 (VN R 4,192 |03/25/2020.... | 1FM........
251510 EE 9| Deutsche Alt-A Sec Inc RMBS Ser 2005-3 C................. | . | 06/01/2016. | Paydown 41,757 41,757 41,105 41,344 413 413 41,757 0 | e 1,212 | 05/25/2035.... | 1FM........
251510 EH 2| Deutsche Alt-A Sec Inc RMBS Ser 2005-3 C................. | . | 06/01/2016. [ PaydOwn..........cccoovcvvvrvcvmncicicvcncecncncnens | covvesessssssssssssssssssssinns | v 11,587 | o 111,587 | oo 110,729 | oo 110,638 950 950 | oo | e 111,587 0 3,283 | 06/25/2035.... [ 1FM........
251510  ER 0| Deutsche Alt-A Sec Inc RMBS Ser 2005-3 C................. | . | 06/01/2016. | Paydown 60,406 60,406 59,594 59,836 570 570 60,406 06/25/2035.... | 1FM........
251510  FX 6| Deutsche Alt-A Sec Inc RMBS Ser 2005-4 C. .| 06/01/2016. | Paydown 68,138 76,008 71,314 71,314 0 71,314 (3,176) 09/25/2035....
251563 CB 6| Deutsche Mtg Sec Inc RMBS Ser 2004-1 Cl.................. . | 06/01/2016. | Paydown 21,425 21,425 21,419 21,646 (221) (221) 21,425 12/25/2033.... | 1FM........
251563 DM 1|Deutsche Mtg Sec Inc RMBS Ser 2004-2 Cl.................. .| 06/01/2016. | Paydown 5,952 5,952 5,950 6,037 (85) (85) 5,952 (VN IR, 120 |01/25/2034.... [ 1FM........
268668 FD 7 |EMC Mtg Loan Tr RMBS Ser 2006-A CI A 0................ | . | 06/27/2016. | Paydown 46,107 46,107 36,550 36,550 9,557 9,557 46,107 {1 I 168 | 12/25/2042.... | 1FM........
301965 CE  7|FFCA Sec Lending Corp LBASS Fmch Ln Ser............. .| 06/01/2016. | PaYAOWN............cciscscccscscassiissiass | v | coveeeeeeeeees 179,941 | o 179,941 | oo 178,629 | covvvvvvece 178,919 1,022 107272 O IS, 179,941 (V) R 7,074 |05/18/2026.... | 3AM...
302567 AA 0 |FPL Energy American Wind LLC St Nt 6.6................... | . | 06/20/2016. | Redemption  100.0000. 711,198 711,198 699,660 702,623 8,575 8,575 711,198 0 | cens 46,788 |06/20/2023.... | 2FE...
32027N  WN 7| First Franklin Mtg Ln RMBS Ser 2005-FF10.. . | 06/27/2016. | Paydown 585,141 585,141 559,519 578,465 6,676 6,676 585,141 0 11/25/2035....
32051G  TC 9| First Horizon Alt Mtg Sec Tr RMBS Ser 20..................... | . | 06/01/2016. | Paydown 83,624 98,287 91,797 91,797 0 91,797 (8,173) (CARA) ) [~ 2,425 |09/25/2035.... | 3FM........
32052W  AC 3 |First Horizon Mtg PT Tr RMBS Ser 2007-FA.................. | . | 08/01/2016. [ PaydOWN.............cccoceciiieiuimisiesscsiavaiicacs | covvoveviviscscscicicsisiiiion | cvveveeeeeene 197,340 307,981 255,736 255,736 0 255,736 (58,396) (58,396) | ......... 10,812 | 08/25/2037.... | 4FM........
32058E AC 7 |First Investors Auto Owner Tr LBASS Ser...........ccouuvenes . | 04/15/2016. | Paydown 34,905 34,905 34,903 34,905 0 34,905 0 | e 105 [10/15/2018.... | 1FE..
337925 ES 6 |First Plus Home Ln Owner Tr RMBS Ser 199................ . | 06/01/2016. | Paydown 10,061 10,061 10,284 10,050 11 1 10,061 0 289 | 12/10/2024.... | 6FM........
35645M  AM 0 [ Freedom Trust RMBS Ser 2011-3 CIM89 O................. . | 06/01/2016. | Paydown 66,817 66,817 18,939 26,356 463 463 26,820 39,997 39,997 | oo 168 | 09/01/2051.... [ 1FM........
36157R  3X 1| GE Cap Mtg Serv Inc RMBS Ser 1999-HE2 Cl.............. . | 06/01/2016. | Paydown 42,720 42,720 46,835 46,929 (4,209) (4,209) 42,720 0 | e 1,903 [07/25/2029.... | 4FM........
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36157R D8 5| GE Cap Mtg Serv Inc RMBS Ser 1999-HE1 Cl.............. . | 06/01/2016. | Paydown 83 83 83 83 0 83 0 3 |04/25/2029.... | 1FM........
361856 ER 4 [ GMAC Mtg Corp Loan Tr RMBS Ser 2006-HET............. | . | 06/27/2016. | Paydown 351,010 351,010 | ccooerienneas 163,723 | v 163,723 0 [ e | e 163,723 e 187,287 | 187,287 | oo 898 | 11/25/2036.... | 1FM........
36226M  AE 3| GRMT Mtg Loan Tr RMBS Ser 2001-1ACI AS.............. . | 06/01/2016. | Paydown 66,002 66,002 66,005 66,002 0 66,002 0 | s 1,842 [07/20/2031.... | 1FM........
36228F 3Q  7|GS Mortgage Securities Corp RMBS Ser 200................ | . | 04/01/2016. | Paydown 28,315 28,315 28,314 28,265 0 28,265 50 [V 499 | 04/25/2034.... | 1FM........
36228F  5F 9| GS Mortgage Securities Corp RMBS Ser 200... . | 06/01/2016. | Paydown 29,668 29,668 29,668 29,626 42 42 29,668 0 617 | 06/25/2034....
36228F C5 3 |GS Mortgage Securities Corp RMBS Ser 200................ | . [ 06/01/2016. | Paydown. 20,594 20,594 20,593 20,584 10 10 20,594 0 383 [11/25/2033.... | 1FM........
36228F XK 7| GS Mortgage Securities Corp RMBS Ser 200................ [ . | 06/27/2016. [ PaYAOWN............coovvemervreerrrveeeenrenes | corerrenisessnsissesnesnnns | ceeenvenenns 138,109 | .o 138,109 | ovvvveen 101,349 | oo 101,349 36,760 36,760 | ..ovvrrereeerirerriinnns | s 138,109 0 858 |10/25/2033.... | 1FM........
36228F ZK 5| GS Mortgage Securities Corp RMBS Ser 200................ | . | 06/27/2016. | Paydown. 232,114 232,114 232,114 232,114 0 232,114 0 | v 1,403 [11/25/2033.... | 1FM........
36228F ZL 3| GS Mortgage Securities Corp RMBS Ser 200................ | . | 06/27/2016. | Paydown 24,836 24,836 24,836 24,836 0 24,836 0 246 | 11/25/2033.... | 1FM........
362332 AE 8| GS Mortgage Securities Corp CMBS Ser 200................ | . | 06/01/2016. | Paydown 2,093,461 2,093,461 2,097,040 2,091,566 1,896 1,896 2,093,461 0 11/10/2039.... | 1FM........
362341 ES 4| GSAA Home Equity Tr RMBS Ser 2005-6F Cl . | 06/01/2016. | Paydown 132,073 132,073 ..132,259 ..131,873 200 200 ..132,073 0 07/25/2035....
36242D  6Q 1| GS Mortgage Securities Corp RMBS Ser 200................ | . | 06/01/2016. | Paydown. 243,383 243,383 241,557 242,082 1,301 1,301 243,383 0 06/25/2035.... | 1FM........
36242D 7B 3| GS Mortgage Securities Corp RMBS Ser 200................ | . | 08/01/2016. | PaYdOWN............cooirrvermirremissrceieneeins | coveessneeisseeesssnneenns | cevviisnnnnns 438416 | .............. 438416 | .............. 422,866 | .............. 429,313 9,103 9,103 | oo | i 438,416 0 06/25/2035.... [ 1FM........
36242D 7Q 0| GS Mortgage Securities Corp RMBS Ser 200................ | . | 06/01/2016. | PaYdOWN.........cccoovvvvvevvrvnvrnnenccenenccenenees | covvevssesssissssssssssesssisss | oo 497,789 | ..o 497,789 | ... 474344 | ............. 486,099 | ..o | i 11,690 | coovveveecicicienciciene v 11890 | s | i 497,789 0| s 10,367 | 06/25/2035.... | 1FM........
36242D ND 1| GS Mortgage Securities Corp RMBS Ser 200................ | . | 06/01/2016. | Paydown 61,222 61,222 61,218 61,064 (4) (4) 61,061 161 161 | 1,163 |08/25/2034.... | 1FM........
36242D UX 9GS Mortgage Securities Corp RMBS Ser 200................ | . | 06/01/2016. | Paydown............coocoovcvvvemvrennnenenencnecenees | covvevesesssessssssssssesssesss | oo 112,645 | ..o 112,645 | oo M3,719 | o 112,998 (353) ((cI5) R ISV 112,645 0 2,616 |02/25/2035.... [ 1FM.......
36297N  AC 9| GS Mortgage Sec Corp RMBS Ser 2006-S3 Cl.............. . | 06/27/2016. | Paydown. 35,320 35,320 3,167 3,167 0 3,167 32,153 32,153 12 |05/25/2036.... | 1FM........
36828Q QG 4| GE Capital Commercial Mortgage CMBS Ser................ . | 06/01/2016. | Paydown. 2,268,439 2,268,439 2,251,869 2,268,439 0 2,268,439 (0 - 52,654 |11/10/2045.... [ 1FM........
38119# AA 2| Golden Spread Elec Cooperative 1st Mig B................... . | 05/06/2016. | Redemption  100.0020 544,304 544,293 544,293 544,293 1" 1" 544,304 0| e 15,606 | 05/06/2025.... | 1FE..
39539M  AA 7 | Greenpoint Mtg Funding Tr RMBS Ser 2007-................ .| 06/27/2016. | Paydown 338,384 338,384 315,853 315,853 22,531 22,531 338,384 0 910 | 06/25/2037.... | 1FM........
404122 AN 3[HCAIncTermLnB4 Nt1 3.881% 05/01/1.....cccovevuuuee . | 06/30/2016. | Redemption  100.0000 23,838 23,838 23,589 23,716 122 122 23,838 {1 I 406 | 05/01/2018.... | 3FE...
41164Y  AB 7 |Harborview Mtg Loan Tr RMBS Ser 2007-4 C................ | . | 06/20/2016. | Paydown 233,326 233,326 227,420 229,235 4,091 4,091 233,326 0 646 |07/19/2047.... | 1FM........
43534#  AA 9| Hollander Sleep Products LLC TermLn 9.......cccccoveveee . | 06/11/2016. | Redemption ~ 100.0000 209,280 209,280 209,280 209,280 0 209,280 0 8,995 |10/21/2020.... | 5.....
43709B  AE 9 |Indymac Resident ABS Tr RMBS Ser 2006-C... .| 06/27/2016. | Paydown 866,394 866,394 803,376 803,376 0 803,376 63,018 63,018 2,554 |08/25/2036.... [ 1FM..
437690 AL 4 [Homestar Mtg Acceptance Corp RMBS Ser 20.............. . [ 0812712016, | PaYOWN........ooureerrrrieecreiieereinnens [ oreevisisessisssessisssenes | oneevesnnees 154,998 | ..cocovveneee 154,998 | ............. 151,826 | .oocvvve 152,374 2,624 2,624 | o | e 154,998 0 705 | 06/25/2034.... | 1FM........
438516  AC 0 [Honeywell International Inc Deb 9.500%..................... | . | 06/01/2016. | Maturity <rere5,500,000 | ...........5,500,000 5,614,800 5,504,920 (4,920) (4,920) <ireenn5,500,000 0 e 261,250 | 06/01/2016.... | 1FE........
44701P AV 6 | Huntsman International Inc Sr 1st Lien T.........ccccuuveenes . | 06/30/2016. | Redemption  100.0000 50,000 50,000 49,500 49,582 418 418 50,000 0 948 |09/30/2021.... | 3FE...
44919*  AC 21595 Express LLC SrNt 3.310% 12/31/31.........cc..c... .| 06/30/2016. | Redemption  100.0000. 249,886 249,886 249,886 249,886 0 249,886 (V) RO 4,136 | 12/31/2031.... | 1FE...
45254N PV 3|IMPAC CMB Tr RMBS Ser 2005-5 CI A2 0.8............... | . | 06/27/2016. | Paydown 61,624 61,624 60,325 60,325 1,299 1,299 61,624 0 235 | 08/25/2035.... | 1FM........
45254T  NY 6 [IMPAC Secd Assets CMN Owner Tr RMBS Ser. . | 06/01/2016. | Paydown 47,776 47,776 47,772 47,671 105 105 47,776 0 03/25/2034....
45254T PM 0 |IMPAC Secd Assets CMN Owner Tr RMBS Ser............ . | 06/01/2016. | Paydown 40,790 40,790 40,790 40,701 89 89 40,790 0 938 | 08/25/2034.... | 1FM........
456606 AG 7 [Indymac Home Eq Mtg Ln ABS Tr RMBS Ser 2............. .| 05/01/2016. | Paydown 7,054 7,891 (6,866) 5,041 104 5,145 7,891 (7,891) (7,891) 221 |06/25/2031.... | 1FM........
45660L  HT 9| Indymac Indx Mtg Ln Tr RMBS Ser 2005-A3................. . [ 06/01/2016. | PayOWN........oorureerrrreecreeserresinees | oveeresisessisnsensnsssenes | oveevesnees 159,184 | .ccovves 159,184 | .ccvives 159,134 | e 158,878 306 306 [ oo [ s 159,184 0 3,899 | 04/25/2035.... | 3FM........
45660L PE  3|Indymac Indx Mtg Ln Tr RMBS Ser 2005-A6C............... . | 06/01/2016. | Paydown 25,628 99,128 26,194 (10,125) 32,043 4,276 36,319 26,194 (567) (567) 8,267 |06/25/2035.... | 1FM........
45660L SS9 Indymac Indx Mtg Ln Tr RMBS Ser 2005-A8C............... . [ 08/01/2016. | PYOWN........oovureerrrreercreirenresiees | oveeresisessisieessssnnenes | veevesnnees 117,396 | ccoevies 136,478 | ..ccvvveee 131,794 | o 127,921 3,873 3,873 | s | e 131,794 e (14,398) | v (14,398) | ........... 4,825 | 07/25/2035.... | 4FM........
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45660L XA 2|Indymac Indx Mtg Ln Tr RMBS Ser 2005-AR1............... . | 06/01/2016. | Paydown 312,564 304,089 244,287 240,063 4,223 4,223 244,287 68,277 68,277 5,227 | 10/25/2035.... | 1FM........
45660N UM 5| Residential Asset Sec Tr RMBS Ser 2003-A.................. . | 06/01/2016. | Paydown 98,079 98,079 92,358 93,655 28 28 93,682 4,397 4,397 2,246 | 09/25/2033.... | 4FM........
45660N  YZ 2| Residential Asset Sec Tr RMBS Ser 2004-R.................. . [ 06/01/2016. | PaydOWN...........ovveeereeeeveeeeneeeenens [ covervenissnssnisseeenisnenes | oveeveninns 118,536 | ..o 118,536 | .covvvvenen 108,164 | .oovvrenes 117,373 242 242 | oo [ s 117,615 921 921 | s 1,850 |08/25/2033.... | 1FM........
45661K  AG 5] Indymac Indx Mtg Ln Tr RMBS Ser 2006-AR1............... . | 06/01/2016. | Paydown 324,601 | oo 402,350 281,590 281,590 0 281,590 | i | v 43,010 | oo 43,010 | ..o 5,765 | 06/25/2036.... | 1FM........

45662B  AD  1|Indymac Indx Mtg Ln Tr RMBS Ser 2006-AR1.. . | 06/01/2016. | Paydown 336,829 336,829 318,730 318,563 18,266 336,829 0 08/25/2036....
45662D  AA 3| Indymac Indx Mtg Ln Tr RMBS Ser 2006-AR2............... . | 06/25/2016. | Paydown 94,052 94,052 73,441 73441 0 73,441 20,611 20,611 273 | 11/25/2036.... | 1FM........
45662J AC 6 | Indymac Indx Mtg Ln Tr RMBS Ser 2006-R1................. | . | 06/01/2016. | PAYAOWN..........vveeumrrvceervrinmrerissnnens | covvrrsememissenesisssnenes | covneeresssmsissensiens | coneevesinnns 154,085 | ...oovvvenen 131,693 | oo 131,484 209 209 [ oo [ e 131,693 cereennen(131,693) [ e (131,693) | oveooveve 2,291 [12/25/2035.... | 1FM........
456866 AL 6 |Ingersoll-Rand Co Deb 7.200% 06/01/25..................... | . [ 06/01/2016. | Redemption  100.0000......ccccccccerere | covvvvmrmrmvmmmrvvmnenrvenernns | covevevivirs 169,000 | ..oooovvvenens 169,000 | covvvvvveece 166,480 | .oovvvvvvee 167,987 1,013 1,013 | e | i 169,000 0 6,084 | 06/01/2025.... | 2FE...
466247 EN 9| JP Morgan Mtg Tr RMBS Ser 2004-S1 Cl 1A4............... . | 06/01/2016. | Paydown 229,186 229,186 220,752 226,609 2,577 2,577 229,186 0 | et 4,604 |09/25/2034.... [ 1FM........
466247 MU 4| JP Morgan Mtg Tr RMBS Ser 2005-S1 CI 2A3............... . | 06/01/2016. | Paydown 67,585 67,585 68,144 67,653 (68) (68) 67,585 0 | e 1,343 [01/25/2035.... | 1FM........
466247 VP 5| JP Morgan Mtg Tr RMBS Ser 2005-S2 CI 4A2.. . | 06/01/2016. | Paydown 257,723 257,723 238,797 252,451 256 256 252,707 5,016 5,016 5,896 | 09/25/2020....

466247 YS 6 [ JP Morgan Mtg Tr RMBS Ser 2005-A8 CI 2A6............... .| 06/01/2016. | Paydown 39,523 39,523 38,869 39,080 443 443 39,523 (VI I 419 | 11/25/2035.... | 2FM........
46625Y Q4 8| JP Morgan Chase Comm Mtg Secs CMBS Ser 2.......... |. | 06/01/2016. | Paydown 802,697 802,697 734,933 | oo 734,933 67,764 67,764 802,697 0| e 17,506 | 04/15/2043.... | 1FM........
46627M  AA 5| JP Morgan Alt Loan Tr RMBS Ser 2005-S1 C................ .| 06/01/2016. | PaYAOWN..........cccoucscecessiscsssiassiass | v | coveeeeeeeeens 114131 | 122,528 | oo MATE | o 110,355 821 821 | oo | e 111,176 2,955 2,955 3,958 (12/25/2035.... [ 4FM.......
46627M AP 2| JP Morgan Alt Loan Tr RMBS Ser 2005-S1C................ . | 06/01/2016. | Paydown 50,458 55,492 48,790 48,510 281 281 48,790 1,667 1,667 | cooveeeeee 1,597 [12/25/2035.... | 1FM........
46627M  EH 6 | JP Morgan Alt Loan Tr RMBS Ser 2006-S1 C................ .| 06/01/2016. | PaYAOWN..........ccceueeeiccecscccsisssssssiass | oo | coveeeeeeeeees 132,167 | oo 171,631 | o 142,189 | oo 139,354 2,835 2,835 | oo | s 142,189 ceererenenend(10,022) | o (10,022) | ovoveveen 5914 |03/25/2036.... | 3FM........
46628F  AF 8| JP Morgan Chase Comm Mtg Secs CMBS Ser 2.......... | . | 05/01/2016. | Paydown 775,569 775,569 808,410 775,581 (11) (11) 775,569 0| 16,805 | 04/15/2045.... | 1FM........

466290  AK 1 [JP Morgan Mtg Tr RMBS Ser 2006-A7 CI 2A2............... .| 06/01/2016. | Paydown 77,457 77,458 54,430 53,225 1,205 1,205 54,430 23,026 23,026 | ..o 1,756 |01/25/2037.... [ 1FM........
46629 AH 6| JP Morgan Alt Loan Tr RMBS Ser 2006-A4 C................ . | 06/01/2016. | Paydown. 717,211 736,843 668,807 668,807 0 668,807 | ..oovvverireriieriins | v 48,404 | .............. 48,404 | ... 11,502 | 09/25/2036.... | 1FM........
46636D AC 0 [JP Morgan Chase Comm Mtg Secs CMBS Ser 2.......... |. [ 04/01/2016. | Paydown 2,295,364 2,295,364 2,336,142 2,294,966 398 398 2,295,364 (V) IO 37,605 |07/15/2046.... [ 1FM........
471109 AN 8| Jarden Corp Nt 5.000% 11/15/23.........cccocovverecmennnnene | . [ 04/20/2016. | Tax Free Exchange. 5,514,974 ....5,435,000 ....5,506,250 5,504,449 (3,062) (3,062) 5,501,386 [ .ooeveveerireriiinris [ v 13,588 | oo 13,588 | ....... 128,326 | 11/15/2023.... | 3FE...
50177A  AE 9 |LB Commercial Mtg Tr CMBS Ser 2007-C3 Cl............... | . | 06/11/2016. | Paydown LA121417 LA121417 LA125634 | 1,121,342 76 76 LA121417 0 22,998 |07/15/2044.... [ 1FM........
50180L AC  4|LB-UBS Comm Mtg Tr CMBS Ser 2008-C1 Cl A............ . | 06/11/2016. | Paydown. 819,035 819,035 841,163 822,232 (3,197) (3,197) 819,035 0| e 24,619 |04/15/2041.... | 1FM........
502413 BB  2|L-3 Communications Corp Co Gtd Nt 3.9 .| 05/20/2016. | Call  101.4750. 4,282,245 4,220,000 4,553,464 4,302,434 (20,189) (20,189) 4,282,245 0 11/15/2016....
52109R BM  2|LB-UBS Comm Mtg Tr CMBS Ser 2007-C7 Cl A............ . | 06/11/2016. | Paydown 204,769 204,769 206,173 204,866 97) 97) 204,769 0 5,903 | 09/15/2045.... | 1FM........
52465# BF  1|Legg Mason Mtg Cap Corp LBASS Ser 2001-C............. .| 06/10/2016. | Redemption ~ 100.0000...........cccocoere | cocveveviccicviicsccciiiciiiin | covveeereeee 145143 | ... 145,143 | oo 157,398 | coovvvvvee 146,800 (1,657) (1,657) | ccccvccccviciiciiians | ceveeeeeieee 145,143 (V) IO 4,173 | 04/10/2017.... | 1.....
52465# BH  7|Legg Mason Mtg Cap Corp LBASS Ser 2002-C............. . | 06/10/2016. | Redemption  100.0000 95,443 95,443 | .ccooviens 108,004 96,811 (1,368) (1,368) 95,443 0 2,569 | 04/10/2017.... | 1....
52465# BP  9|Legg Mason Mtg Cap Corp LBASS Ser 2003-C............. .| 06/01/2016. | Redemption  100.0000. 324,601 324,601 306,924 317,115 7,486 7,486 324,601 0 6,523 |03/01/2023.... | 1.....

52467@ AA 3 |Legg Mason Mtg Cap Corp CTL 7.400% 12/.........cc.... . | 06/15/2016. | Redemption  100.0000. 86,300 86,300 90,341 87,647 (1,347) (1,347) 86,300 0 2,645 | 12/15/2021.... [ 1....

52467@ AH  8|Legg Mason Mtg Cap Corp CTL 7.750% 01 . | 06/15/2016. | Redemption  100.0000. 44,041 44,041 46,190 44,738 (697) (697) 44,041 0 01/15/2021....

52467@ BC  8|Legg Mason Mtg Cap Corp CTL Ser 2003 Cl................. . | 06/15/2016. | Redemption ~ 100.0000..........ccccrmrrre | orerrermmemmermeermisnnenes | oveevennens 147,318 | ccvires 147,318 | v 164,659 | ..o 150,937 (3,619) (3,819) | ervevrerrirrneriies | e 147,318 0 5,038 | 11/15/2018.... | 5*....
52518R  CD 6 |Lehman Structured Sec Corp RMBS Ser 2005.............. .| 06/27/2016. | Paydown 19,107 34,610 16,927 16,927 0 16,927 2,179 2179 | oo 137 |09/26/2045.... [ 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 51,552 902,363 0 2,652 | 09/25/2034.... | 1FM........
55265K  F6 1 |Master Asset Sec Tr RMBS Ser 2003-7 Cl 4.................. . [ 06/01/2016. | PaydOWN...........vveeeeeenvreeeenveeenens [ coverveiisnsenissenenisnenes | vveeveeinns 151,796 | oo 151,796 | ovvvvn 143,048 | oo 147,160 4,637 4837 | i | s 151,796 0 | e 3,444 109/25/2033.... [ 1FM........
55265K QM 4 | Master Asset Sec Tr RMBS Ser 2003-1 Cl 2...........cc..... . | 06/01/2016. | Paydown 33,902 33,902 34,665 34,235 (2) (2) 34,233 (331) (331) 669 |02/25/2033.... | 1FM........
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55265K RQ 4 |Master Asset Sec Tr RMBS Ser 2003-2 Cl 2.................. . | 06/01/2016. | Paydown 33,732 33,732 33,426 33,600 131 131 33,732 0 630 |03/25/2018.... | 1FM........
55265W  CA 9| Master Seasoned Securities Tr RMBS Ser 2................. . | 06/01/2016. | Paydown 10,549 10,549 10,898 10,855 (306) (306) 10,549 0 308 |08/25/2032.... | 1FM........
552758 AC 4| MASTR Alternative Loans Tr RMBS Ser 2007............... . | 06/01/2016. | Paydown 259,757 259,757 260,428 260,252 (12) (12) 260,240 (484) (484) | .......c. 8,128 |10/25/2036.... | 3FM........
576434 2D 5 |Master Asset Securitization Tr RMBS Ser...................... | . | 06/01/2016. | Paydown 361,810 | oo 447,181 342,476 342,476 0 342,476 | .o | v 19,334 | i 19,334 | ... 11,926 | 03/25/2036.... | 1FM........
576434 A2 0| Master Asset Securitization Tr RMBS Ser. . | 06/01/2016. | Paydown. 112,683 112,683 ...113,809 ...113,004 (321) (321) ...112,683 0 01/25/2035....
576434  J5 4 |Master Asset Securitization Tr RMBS Ser...................... | . | 06/01/2016. | Paydown 43,569 43,569 44,345 43,734 (164) (164) 43,569 0 998 |03/25/2035.... | 1FM........
576434 N2 6 | Master Asset Securitization Tr RMBS Ser...................... | . | 06/01/2016. | Paydown 350,743 350,743 344,852 346,965 15 15 346,980 3,763 3,763 | oo 8,122 | 04/25/2035.... | 1FM........
576434 UH 5| Master Asset Securitization Tr RMBS Ser...................... | . | 06/01/2016. | Paydown 63,874 63,874 63,874 63,874 0 63,874 [0 1,288 |08/25/2034.... [ 1FM........
576434 WD 2 |Master Asset Securitization Tr RMBS Ser.............ccccoo... | . | 06/01/2016. | PaydOWN.........covvouvrviincrieiescriiicsneins | coveeseeneiissseeisssneens | v 137,698 | ....ccccoeeees 137,698 | ...ovveeaee 138,773 | covevvrns 137,457 241 2471 [ e [ s 137,698 0 3,224 | 09/25/2034.... [ 1FM........
576434 YM 0 |Master Asset Securitization Tr RMBS Ser...................... | . | 06/01/2016. | Paydown 317,475 317,475 303,397 306,270 | oo | e 11,205 | o s 11,205 317,475 0 | e 7,202 | 12/25/2034.... | 1FM........
57643M  FN 9| Master Asset Securitization Tr RMBS Ser. . | 06/01/2016. | Paydown 307,435 307,435 298,212 301,619 5816 5816 307,435 0 9,546 | 07/25/2034....
577778 AT 0|May Dept Stores Co Amortiz Deb  9.500%...........ccceenns . | 04/15/2016. | Redemption  100.0000. 25,000 25,000 30,822 26,461 (1,461) (1,461) 25,000 0 | e 1,188 |04/15/2021.... | 2FE........
58528%# CX 3 |Meijer Inc SrSecd Nt SerC 7.710% 10/.......ccocvevecs . | 04/01/2016. | Redemption ~ 100.0000 256,589 256,589 256,589 256,589 0 256,589 0 9,892 |10/01/2020.... [ 1........
589929  XZ 6| Merrill Lynch Mtg Investors RMBS Ser 200.................... .| 06/01/2016. | Paydown 81,852 81,852 81,819 81,682 (58) (58) 81,624 228 228 2,535 [09/25/2032.... [ 1FM........
590188 4M 7 | Merrill Lynch & Co Inc Sub Nt 6.050% O...................... | . | 05/16/2016. | Maturity. .r.....10,000,000 | .........10,000,000 | .........10,365,300 | ......... 10,018,688 | ...oovveeerries cevvverennene(18,688) | oo cevverrennene(18,688) | oo <........10,000,000 0 ... 302,500 |05/16/2016.... | 2FE........
59020U  P7 4 |Merrill Lynch Crd Bse A S & S RMBS Ser 2.................. | . | 06/01/2016. | Paydown. 1,289 1,289 1,255 1,271 18 18 1,289 0 26 |08/25/2036.... | 1FM........
59023B  AG 9| Merrill Lynch Mortgage Tr CMBS Ser 2006-................... . | 05/01/2016. | Paydown. <. 15,820,000 | .........15,820,000 | .........15,221,188 | ......... 15,767,127 52,873 52,873 <. 15,820,000 0| e 337,507 | 05/12/2039.... | 1FM........
59073@ AA 4 |Mesquite Power Priv Pl 4.640% 12/31/39................... | . | 06/30/2016. | Redemption ~ 100.0000 225,201 225,201 225,201 225,201 0 225,201 0 5,225 |12/31/2039.... | 2FE.......
59549W  AB 9| Mid State Tr LBASS Ser 11 CIM1 5.598%.................. | . | 06/15/2016. | Paydown, 38,126 38,126 38,126 38,126 0 38,126 0 902 |07/15/2038.... | 2AM.......
60662W  AJ 1| Mitchell International Inc 1st Lien TL N........c.cccccccccevee. .| 06/30/2016. | Redemption  100.0000. 29,700 29,700 29,600 100 100 29,700 0 230 [10/11/2020.... | 4FE.......
60662W  AJ 1| Mitchell International Inc 1st Lien TL N......ccooovereeeries . | 04/29/2016. | Tax Free Exchange. 29,600 29,700 29,552 29,593 7 7 29,600 0 338 [10/11/2020.... | 4FE........
61744C  HP 4| Morgan Stanley Cap | RMBS Ser 2004-NC8 C.............. .| 08/27/2016. | Paydown 509,529 509,529 | ....ooooveeen 477,684 | ............. 482,470 27,059 27,059 509,529 0 2,960 (09/25/2034.... [ 1FM........
617451 CT 4| Morgan Stanley Cap | Tr CMBS Ser 2006-T2................ . | 06/01/2016. | Paydown. 622,470 622,470 609,342 622,470 0 622,470 0 10/12/2052.... | 1FM........
61745M  5) 8 |Morgan Stanley Cap | CMBS Ser 2005-T19 .| 06/01/2016. | Paydown 551,069 551,069 539,220 95,266 95,266 551,069 0 06/12/2047.....
61745M VW 0 | Morgan Stanley Cap | RMBS Ser 2004-1 Cl.................. . | 06/01/2016. | Paydown 12,781 12,781 12,781 0 12,781 0 265 | 11/25/2018.... | 1FM........
61745M  WN 9 |Morgan Stanley Cap | RMBS Ser 2004-1 Cl.................. .| 06/01/2016. | Paydown 39,137 39,137 37,284 603 603 39,137 0 896 |11/25/2033.... | 1FM........
61749M AV 1 [Morgan Stanley Cap | CMBS Ser 2006-T23 C............... . | 06/01/2016. | Paydown. 2,153,873 | .........2,153,873 | ..........2,209,823 | ........... 2,152,318 1,555 1,555 2,153,873 0 52,094 |08/12/2041.... [ 1FM........
61749M AW 9 |Morgan Stanley Cap | CMBS Ser 2006-T23 C............... .| 06/01/2016. | Paydown +r0......10,000,000 | .........10,000,000 | .........10,017,640 9,984,376 | ......occvcvcvcvccciiic | corririiniinns 15,624 | coovveveicieiciciciiei v 15,624 | .........10,000,000 0 299,920 |08/12/2041.... [ 1FM.......
61750C  AF 4| Morgan Stanley Cap | CMBS Ser 2006-HQ9 C.............. | . | 05/01/2016. | Paydown. 1,242,300 | ..........1,242,300 | .........1,233,324 | ... 1,240,190 2,110 2,110 ceeen 1,242,300 0 07/12/2044.... [ 1FM........
61750C AG 2 |Morgan Stanley Cap | CMBS Ser 2006-HQ9 C. .| 06/01/2016. | Paydown 0,000,000 0,000,000 9,072,656 9,909,322 90,678 90,678 ..10,000,000 0 07/12/2044....
61756U AE  1|Morgan Stanley Cap | CMBS Ser 2007-1Q16................. . | 06/01/2016. | Paydown 282,566 282,566 284,116 282,341 225 225 282,566 0 12/12/2049.... | 1FM........
62474U  AA 8| Morgan Stanley Cap | CMBS Ser 2005-RR6 C.............. .| 05/01/2016. | PaYAOWN...........ccocccciccscacccscsssisssiass | v | ceveeeeeeeeees 155,613 | ..oooovvveees 155,613 25,113 X2 RO R LECIUR VIV cerrereeeee130,500 | o | i 155,613 0 05/24/2043.... | 1AM.......
628530 AW  7[Mylan Inc SrNt 1.800% 06/24/16.............cccovvcrrvereenene | . | 06/24/2016. | Maturity. 2,500,000 2,500,000 | ...........2,498,547 | .......... 2,499,699 301 301 2,500,000 0 06/24/2016.... | 2FE........
63080# AA 5 |NARA Caves Lease TrCTL 5.300% 09/15/2............... . | 06/15/2016. | Call  100.0000. 73,773 73,773 73,773 73,773 0 73,773 0 09/15/2028.... [ 1.............
63651P  AA 2| National Inst Health Twinbrook CTL B BId...........c........ |. [ 06/15/2016. | Redemption ~ 100.0000.........c.ccomeerne | corrrrermeermernnrrneisennes | oveererenens 174792 | v 174792 | v 178,127 | o 175,705 (913) (L) VORI IO 174,792 0 01/15/2019.... [ 1eccvvvere
64352V EF 4 |New Century Home Equity Ln TrRMBS Ser 2............... | . | 06/01/2016. | Paydown 2,493 2,493 2,492 2,488 5 5 2,493 0 52 [ 11/25/2033.... | 1FM........
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64828Y AQ 4 |New Residential Mtg Ln Tr RMBS Ser 2014-................. . | 06/01/2016. | Paydown 207,030 207,030 212,270 212,182 (5,152) (5,152) 207,030 0 | e 3,086 |05/25/2054.... | 1FE........
65106A AM 5 |New Castle Mortgage Sec Trust RMBS Ser 2................ . | 06/27/2016. | Paydown 2,481,073 | ....2,481,073 | ....2,121,317 2,337,555 | oo [ e 143,518 | oo rerieeenen 143,518 | 2,481,073 0 | cenad 9,717 | 03/25/2036.... | 1FM........
65535V BZ 0 |Nomura Asset Sec Corp RMBS Ser 2003-A3 C............. | . | 06/01/2016. | Paydown 17,991 17,991 18,008 17,954 37 37 17,991 0 377 |08/25/2033.... | 1FM........
65535V CN 6 | Nomura Asset Sec Corp RMBS Ser 2004-AP1.............. . | 06/01/2016. | Paydown 36,770 36,770 36,769 36,673 97 97 36,770 0 787 |03/25/2034.... | 1FM........
65535V DC 9| Nomura Asset Sec Corp RMBS Ser 2004-AP2.. . | 06/01/2016. | Paydown. 14,573 14,573 14,458 14,501 71 71 14,573 0 377 | 07/25/2034....
65535V GH 5 |Nomura Asset Sec Corp RMBS Ser 2004-AP3.............. . | 06/01/2016. | Paydown 70,794 70,794 74,864 73,643 (2,850) (2,850) 70,794 (U PN 1,406 |10/25/2034.... | 1FM........
65535V HF 8| Nomura Asset Sec Corp RMBS Ser 2005-AP1.............. . | 06/01/2016. | Paydown 84,570 84,570 82,852 84,570 0 84,570 0 | v 2,068 |02/25/2035.... | 1FM........
65535V HH 4| Nomura Asset Sec Corp RMBS Ser 2005-AP1.............. . | 06/01/2016. | Paydown. 7,422 7,422 7,385 7,394 28 28 7,422 [0 I, 165 | 02/25/2035.... | 1FM........
65535V US 5 |Nomura Asset Sec Corp RMBS Ser 2006-AR2.............. . | 06/27/2016. | Paydown 51,675 51,675 25,056 25,056 26,619 26,619 51,675 (1] I 168 |04/25/2036.... | 1FM........
67773# AE 0| Ohio Valley Electric Corp St Nt 5.900%........cccoervereenne . | 06/15/2016. | Redemption  100.0000. 246,688 246,688 248,407 247,734 (1,046) (1,046) 246,688 0 02/15/2026.... | 2.....
67773%  AF 7| Ohio Valley Electric Corp SrNt 5.900% . | 06/15/2016. | Redemption  100.0000, 62,126 62,126 62,126 62,126 0 62,126 0 02/15/2026....
67773# AG 5] Ohio Valley Electric Corp Sr Nt 5.900%..........ccovvvrereee . | 06/15/2016. | Redemption  100.0000 62,621 62,621 62,621 62,621 0 62,621 0 02/15/2026.... | 2.....
681919  AS 5| Omnicom Group Inc Sr Nt 5.900% 04/15/1.................. . | 04/15/2016. | Maturity. 29,000,000 29,000,000 32,535,770 | ......... 29,193,821 | oo cerreneee(193,821) | o | e (193,821) 29,000,000 0| 855,500 | 04/15/2016.... | 2FE...
68210* AC  7|Omega Leasing LLC SrNt 5.980% 07/12/1................. | . | 06/24/2016. | Call ~ 100.2616. cerennnnn 3,825,243 | .......3,416,308 | .........3,416,308 | .......... 3,416,308 8,936 8,936 e 3,425,243 0 143,006 | 07/12/2016.... | 1.....
68210 AC 7 |Omega Leasing LLC SrNt 5.980% 07/12/1................. | . | 04/12/2016. | Redemption  100.0000 95,692 95,692 95,692 95,692 0 95,692 0 2,861 | 07/12/2016.... | 1....
70069F  AY 3 |Park Place Securities Inc RMBS Ser 2004-.................... .| 06/27/2016. | Paydown crereee 1,019,075 | 1,019,075 | ..... 1,004,107 | e 1,005,996 | cooovovvverercncncnencnens | covvesisiiies 13,079 | oo 213,079 | i cireee 1,019,075 0 6,239 | 10/25/2034.... | 1FM........
73664# AA 8| Portland Natural Gas Trans Sys Sr Sec Nt.................... | . | 06/30/2016. | Redemption ~ 100.0000.........ccccocruruee | woverrremmererireniinsniines | vererenienns 179,673 | coveveeae 179,673 | v 180,993 | .oovvrns 179,957 (285) (285) [ oo | e 179,673 0 5,300 | 12/31/2018.... | 2.....
74160M  BP 6 | Prime Mortgage Tr RMBS Ser 2003-2 Cl 1Af................ | . | 06/01/2016. | Paydown 86,365 86,365 80,428 83,447 5 5 83,453 2,912 2912 | 1,563 | 10/25/2033.... | 1FM........
74160M KW 1 [Prime Mortgage Tr RMBS Ser 2005-4 Cl 2A1................ [ . [ 06/01/2016. | Paydown. 319,790 319,790 310,796 317,862 1,928 1,928 319,790 0 | cennd 6,702 |10/25/2035.... [ 1FM........
743873 AY 7 |Provident Funding Mtg Loan Tr RMBS Ser 2................ .| 0812712016, | PaYAOWN..........cccoeeescccecsssisssiassiass | o | coveeeeeeeeees 126,822 | ..o 126,822 | covvvvevee 126,663 | .oovvvvvv 126,720 101 101 [ o | v 126,822 (VN RO 484 | 05/25/2035.... | 1FM........
74927# AA  9|RB Investment Associates CTL 7.220% 12........cccco.. . | 06/15/2016. | Redemption ~ 100.0000 36,239 36,239 36,239 36,239 0 36,239 0 | e 1,091 {09/15/2028.... | 2.....
749270 AW 8 |RBSGC Mtg RMBS PTC Ser 2005-A Cl 2A1 5............. | . | 06/01/2016. | Paydown 281,619 281,619 282,499 281,439 180 180 281,619 0| e 6,494 | 04/25/2035.... | 3FM........
749581 AJ 3 |Residential Funding Mtg Sec | RMBS Ser 2.........cccccceee. | . | 06/01/2016. | PAYAOWN....oocovumrieniiiirinciinriiseiiineiins | ovvviseiisssisssiinssienns | cvvvensiinnns 148,448 | ..ccoooveveee 177,357 | oo 177,801 | e 177,542 (4) (C) ) RO 177,538 (29,090) (29,090) | ..voovvns 4,656 |01/25/2037.... [ 4FM........
75114R  AD 7 |Residential Accredit Loans Inc RMBS Ser. . | 06/27/2016. | Paydown. 309,492 309,492 226,039 226,039 0 226,039 83,453 83,453 849 | 04/25/2036....
75115L  AA  5|Residential Accredit Loans Inc RMBS Ser............cccc..... . [ 0812712016, | PaYOWN........ooureerrrrieecreiieereinnens [ oreevisisessisssessisssenes | oneevesnnees 162,242 | oo 162,242 | oo 139,048 | ..ccoovs 139,048 0 [ e | e 139,048 23,194 23,194 516 | 08/25/2037.... | 1FM........
755920  AF  2|Receipts on Corp Sec Tr ABS Coll Tr Ser...........cccoccc.... .| 05/15/2016. | Redemption  100.0000 41,100 41,100 46,676 41,819 (719) (719) 41,100 (V) RS 1,310 | 05/15/2017.... | 3AM...
75970 AB 2| Renaissance Home Equity Ln Tr RMBS Ser 2............... | . | 06/27/2016. | PAydOWN........c.ocvvveuiiinriieriinriieniinniis | e | vevinenienns 197,531 | ccoverienes 197,531 | e 164,027 64,558 99,469 99,469 | ..o | v 164,027 33,504 33,504 501 |04/25/2037.... | 1FM........
759950  AD 0 |Renaissance Acceptance Mtg Crp RMBS Ser.............. .| 08/27/2016. | Paydown 68,502 68,502 68,502 68,502 0 68,502 0 583 |06/25/2032.... | 1FM........
759950 EL  8|Renaissance Home Equity Ln Tr RMBS Ser 2..........cc... | . | 06/01/2016. | PAYAOWN........ccrvvvumurrimmcriirienriiseneins | cevvisiensesssessessensenes | cervesinennens 101,408 | ..cccoveneee 101,408 | ........cc.... 101,408 | .occovv 101,102 306 306 [ oo [ s 101,408 0 02/25/2035.... [ 1FM........
759950 FE 3 |Renaissance Home Equity Ln Tr RMBS Ser . | 06/01/2016. | Paydown 21,700 21,700 19,042 20,940 761 761 21,700 0 05/25/2035....
760985 2G5 |Residential Asset Mtg Prod Inc RMBS Ser..................... | . | 04/25/2016. | Paydown 36,777 36,777 36,777 36,777 0 36,777 0 | coerien 107 [10/25/2031.... | 1FM........
760985  7F 2 |Residential Asset Mtg Prod Inc RMBS Ser..................... | . | 06/01/2016. | Paydown 36,012 36,919 22,210 22,210 0 22210 | oo | e 13,802 | oo 13,802 | oot 767 |07/25/2034.... | 1FM........
760985 M9 9 [Residential Asset Mtg Prod Inc RMBS Ser..................... | . | 06/01/2016. | Paydown 18,389 18,389 18,389 18,346 43 43 18,389 0 353 | 01/25/2034.... | 1FM........
760985 US 8 |Residential Asset Mtg Prod Inc RMBS Ser..................... | . | 06/01/2016. | Paydown 5,263 5,263 5,023 5,152 M M 5,263 0 84 | 03/25/2033.... | 1FM........
760985 WP 2 |Residential Asset Mtg Prod Inc RMBS Ser..................... | . | 06/01/2016. | Paydown 54,686 54,686 54,685 54,571 115 115 54,686 0 881 | 03/25/2033.... | 1FM........
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760985 ZF 1 |Residential Asset Mtg Prod Inc RMBS Ser..................... | . | 06/01/2016. | Paydown 11,355 11,355 11,354 11,327 28 28 11,355 0 249 |09/25/2033.... | 1FM........
76110H 3B 3| Residential Accredit Loans Inc RMBS Ser.............ccoce... . | 06/01/2016. | Paydown 332,692 331,103 300,784 300,784 0 300,784 31,908 31,908 9,834 |04/25/2035.... | 1FM........
76110H EU 9| Residential Accredit Loans Inc RMBS Ser.................... . | 05/01/2016. | Paydown 1,165,998 | ... 1,165,998 | ..........1,150,439 | ... 1,160,483 5515 5515 cevnnn 1,165,998 () [ 25,405 |06/25/2033.... | 1FM........
76110H UV 9| Residential Accredit Loans Inc RMBS Ser.............ccccc... . [ 08/01/2016. | PaYOWN.......oouureerrrrieereererresiens | oveeresinessisieenessnsenes | oveevesnees 158,577 | coveveennees 158,577 | coveveri 153,176 | coccvvr 155,047 3,530 3,530 | v | e 158,577 0 3,999 | 06/25/2034.... | 1FM........
76110H X9 5 |Residential Accredit Loans Inc RMBS Ser. . | 06/01/2016. | Paydown 664,607 664,607 673,538 663,749 858 858 664,607 0 03/25/2035....
76110W  MC 7 |Residential Asset Sec Corp RMBS Ser 2001................. . | 06/01/2016. | Paydown 10,341 10,341 10,338 10,319 22 22 10,341 0 259 |09/25/2031.... | 1FM........
76110W  MF 0| Residential Asset Sec Corp RMBS Ser 2001................. . | 06/01/2016. | Paydown 53,915 | oo 112,996 60,069 60,069 0 60,069 (6,154) (6,154) 3,031 | 09/25/2031.... | 6FM........
76110W  RQ 1 [ Residential Asset Sec Corp RMBS Ser 2003................. . | 06/01/2016. | Paydown. 67,935 67,935 67,898 67,780 155 155 67,935 [0 1,041 |05/25/2033.... [ 1FM........
76112B SN 1 |Residential Asset Mtg Products RMBS Ser.................... 06/01/2016. [ PaYAOWN...........coorrerrreeicrceeenreies | cornrveeissssesisenseiinns | cevesneeenns 164,120 | ....ccccc..... 164,120 | ...oooveeeee 156,375 | coooveres 161,621 2,498 2498 | .o | e 164,120 0 2,967 | 09/25/2034.... [ 1FM........
76112B SV 3 |Residential Asset Mtg Products RMBS Ser...........ccooeer. | 06/01/2016. | Paydown. 258,209 258,209 249,666 255,773 2,436 2,436 258,209 09/25/2034.... [ 1FM........
76112F AG 6| Residential Asset Sec Tr RMBS Ser 2006-A. . | 06/01/2016. | Paydown 39,948 57,846 40,645 40,645 0 40,645 (698) 06/25/2036....
761143  AD 8| Residential Asset Sec Tr RMBS Ser 2007-A.................. 06/01/2016. | Paydown, 376,352 | ...cccccc 438,862 321,159 321,159 0 321,159 55,193 09/25/2037..... | 1FM........
76114H  AK 1| Residential Asset Sec Tr RMBS Ser 2007-A.................. 06/01/2016. [ PaYAOWN...........correecreiicnceeenreiens | corerveesssssesisesseiinns | covesneeenns 199,447 | ...ccccceooe. 199,177 | oo 181,431 | e 178,537 2,893 2,893 | s | e 181431 [ o [ s 18,016 05/25/2037.... | 3FM........
76126C DE 9 |RACERS Tr ABS Ser 1998-CCE-1 CIA1 686............. | . | 05/15/2016. | Redemption  100.0000...........cccvvveee | corversssssssssssssssssssssisss | v 154,579 | ..ooovveveeen 154,579 | covvvveeeec 151,534 | oo 153,986 594 L/ IO I 154,579 05/15/2018.... [ 1.....
76126C GB 2 |RACERS Tr ABS Ser 1999-24-S-CCE CI A1.................. 05/15/2016. [ Redemption  100.0000...........coccvees | wormmveemrmmveeiserriiinns | covenneienns 183,386 | ....cccooeoon. 183,386 | ..coovvveeen 170,257 | oo 180,939 2,447 2447 | e | i 183,386 05/15/2018.... | 2.....
762009 BJ 6 |Residential Funding Mtg Sec | RMBS Ser 2.................. | . | 06/01/2016. | Paydown 368,686 391,334 338,751 338,646 0 338,646 30,040 30,040 | ... 11,869 | 06/25/2037.... | 4FM........
78402C  AA 1| SC Commercial Mtg Pass Through CTL Ser 2............... . 1 06/01/2016. | Redemption ~ 100.0000.........cccoccmurne | covrrrererirnriieriienniires | verireniinns 185,201 | .oveveeneen 185,201 | coooveri 194,331 | oo 189,592 (4,390) (4,390) [ eveorrieeriieriiennns | v 185,201 0 5,352 | 11/01/2026.... | 2.....
79548K  ZJ 0| Salomon Bros Mtg Sec VIl Inc RMBS Ser 19................. | . | 06/01/2016. | Paydown 921 921 929 917 1 1 918 3 3 24 |06/25/2028.... | 1FM........
80282K  AA 4| Santander Holdings USA Sr Nt 4.625% 04.................. . | 04/19/2016. | Maturity. +00..30,000,000 | .........30,000,000 | .........30,373,312 | ......... 30,024,380 (24,380) (24,380) <0e.30,000,000 0| . 693,750 | 04/19/2016.... | 2FE...
805564 NM 9| Saxon Asset Securities Tr RMBS Ser 2003-.................. .| 06/01/2016. | PaYAOWN..........ccccescsccsscsissscassiaes | oo | coveeeeeeeeees 139,259 | ..o 139,259 | coovvvveeee 139,252 | wovvvvvveee 138,907 352 352 | oo | e 139,259 0 2,868 |06/25/2032.... [ 1FM........
81441P CE 9| Security Natl Mtg Loan Tr RMBS Ser 2005-................... | . | 06/01/2016. | Paydown 53,229 53,229 53,222 53,229 0 53,229 0 | e 1,044 |02/25/2035.... | 1FM........
81744H AD 5| Sequoia Mortgage Tr RMBS Ser 2007-1 Cl 2...........c.ce. | . | 06/01/2016. | PAYAOWN........coovvvvrrvrrrrcrcrcecrencnenccceenees | covvenesesssessssssssssssssisss | o 178,793 | oo 193,435 | oo 182,334 | oo 182,334 0 [ oo | e 182,334 (3,541) (3,541) 2,099 (02/20/2047.... | 2FM........
828807 CX 3| Simon Property Group LP SrNt 2.500% O.......c.cceeuuuuee 06/15/2016. | Various. 8,701,450 | ...........8,500,000 | ...........8,493,030 512 512 8,493,542 207,908 207,908 | ... 90,486 |07/15/2021.... | 1FE..
83416W  AA 1| Solar Star Funding LLC SrNt 5.375% 06 .| 06/30/2016. | Redemption  100.0000. 36,823 36,823 36,823 36,823 0 36,823 0 990 |06/30/2035....
843163 AP 1| Southern IN Gas & Elec Co 1st Mtg Bd 8..........cccc....ccc 06/01/2016. | Maturity. wrre1,600,000 | ...........1,600,000 | ..........1,531,936 | .......... 1,597,301 2,699 2,699 <o 1,600,000 0| s 71,000 |06/01/2016.... | 1FE..
84751P  LP 2| Specialty Underw & Residen Fin RMBS Ser.................. | . | 06/01/2016. | Paydown 87,688 87,688 65,926 65,926 21,762 21,762 87,688 (V) RS 1,331 | 02/25/2037..... | 5FM........
85231C  AB 1| StLouis Fed Office Bldg Tr CTL GSA Gtd...........ccceooeee. | . | 06/15/2016. | Redemption  100.0000.........cccoemvvere | ovrivmrivmrireniiineiirenns | cvvveriiinns 107,297 | ccoverenees 107,297 | v 107,297 | oo 107,297 {0 IO ISP 107,297 0 2,358 | 01/13/2019.... | 1....
861832 A# 0| Stonehenge Cap Fund NY LLC ABS Sr Struct............... .| 06/15/2016. | Redemption  100.0000. 10,359 10,359 10,359 10,359 0 10,359 (VN I 436 | 12/15/2016.... | 1Z.....
863576 AC 8| Structured Asset Sec Corp RMBS Ser 2005-................. 06/01/2016. | Paydown. 58,251 58,251 58,681 58,304 (53) (53) 58,251 0 | cverees 1,506 |04/25/2035.... | 3FM........
863576  BF 0| Structured Asset Sec Corp RMBS Ser 2005-. .| 06/01/2016. | Paydown 395,162 395,162 397,570 395,951 (47) (47) 395,904 (743) (743) 8,573 | 05/25/2035....
863576  CJ 1| Structured Asset Sec Corp RMBS Ser 2005-................. . | 06/01/2016. | Paydown 571,421 571,421 558,034 563,000 8,421 8,421 571,421 0| e 12,394 | 05/25/2035.... | 1FM........
863579 CD 8| Structured Adj Rate Mtg Ln RMBS Ser 2004................. .| 06/01/2016. | Paydown 34,328 34,328 34,623 33,807 521 521 34,328 0 507 |10/25/2034.... | 1FM........
86359A QK 2| Structured Asset Sec Corp RMBS Ser 2003-................. . | 06/01/2016. | Paydown 299,375 299,375 299,188 298,867 509 509 299,375 (V[ 6,725 |04/25/2033.... | 1FM........
86359B  5U 1| Structured Asset Sec Corp RMBS Ser 2005-................. . | 06/01/2016. | Paydown 43,338 43,338 38,712 38,606 0 38,607 4,731 4731 | s 1,115 [03/25/2035.... | 4FM........
86359B  G3 9| Structured Asset Sec Corp RMBS Ser 2004-................. 06/01/2016. | Paydown. 54,383 54,383 54,358 54,245 138 138 54,383 0 975 | 10/25/2034.... | 1FM........
86359B  JU 6| Structured Asset Sec Corp RMBS Ser 2004-................. 06/01/2016. | Paydown 4,841 4,841 4,840 4,836 5 5 4,841 0 91 | 03/25/2034.... | 1FM........
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86359B MK 4 |Structured Asset Sec Corp RMBS Ser 2004-................. . | 06/01/2016. | Paydown 26,026 26,026 25,164 25,328 698 698 26,026 0 658 | 03/25/2034.... | 5FM........
86359B WR 8| Structured Asset Sec Corp RMBS Ser 2004-................. . [ 08/01/2016. | PAYOWN.......oorurverrcrreecreiierresinens [ oreeresinessssnsessssssenes | oveevesnees 125,894 | ..cccoiieneee 125894 | oo 126,720 | ..oovvve 125,988 (94) (94) [ oo [ s 125,894 0 | cvveres 1,404 |07/25/2034.... | 1FM........
86359B XL 0| Structured Asset Sec Corp RMBS Ser 2004-................. . | 06/01/2016. | Paydown 66,743 66,743 65,234 65,567 1,175 1,175 66,743 0 | s 1,624 |08/25/2034.... | 1FM........
86359B ZG 9| Structured Asset Sec Corp RMBS Ser 2004-................. . | 06/01/2016. | Paydown 79,433 79,433 79,408 79,240 193 193 79,433 0 | cvveres 1,798 |09/25/2034.... | 1FM........
86359B  ZS 3| Structured Asset Sec Corp RMBS Ser 2004-. . | 06/01/2016. | Paydown 251,742 251,742 255,361 253,274 (1,532) (1,532) 251,742 0 5,937 | 09/25/2034....
863590 FQ 5| Structured Asset Sec Corp RMBS Ser 2005-................. . [ 06/01/2016. | PYOWN.......ooormreerrreeinereiienresnnens | overvesssesnssisensssssnenes | oveevesnees 143,735 | oo 143,735 | oo 145,285 | ... 144,268 (533) (LK) TRTO I 143,735 0 | coernast 4,104 |06/25/2035.... | 3FM........
863590 GQ 4| Structured Asset Sec Corp RMBS Ser 2005-................. . | 06/01/2016. | Paydown 45,824 45,824 45,959 45,757 68 68 45,824 0 | e 1,152 [12/25/2034.... | 3FM........
86361Q AG 9| Structured Adj Mtg Rt Ln RMBS Ser 2006-1.................. .| 06/01/2016. | Paydown (2,417) (1,679) (1,679) 0 (1,679) 1,679 1,679 64 |11/25/2036.... | 1FM........
86363A AA 5| Structured Asset Sec Corp RMBS Ser 2006-................. . | 06/27/2016. | Paydown 69,381 69,381 13,752 13,752 55,628 55,628 69,381 0 213 | 01/25/2037.... | 1FM........
86765B AE 9| Sunoco Logistics Ptnrs Op LP Nt 6.125%............cceeeeee. . | 05/15/2016. | Maturity. 6,270,000 6,270,000 6,376,715 6,275,535 (5,535) (5,535) 6,270,000 0 05/15/2016.... | 2FE...
87246A AE 8| TIAA Real Estate CDO Ltd CMBS Ser 2007-C.. . | 06/10/2016. | Paydown 11,496,216 1,496,216 1,546,796 1,497,156 (940) (940) 1,496,216 0 08/15/2039....
87305Q CA  7|TTXCoNt 6.050% 06/15/16...........cooowwvvvveviviieniinnnns | - | 06/15/2016. | Maturity. 3,000,000 3,000,000 2,973,660 2,998,442 1,558 1,558 3,000,000 0 06/15/2016.... [ 1.....
88031R  AA 6| Tenaska Alabama Il Partners LP Sr Sec Nt................... |. | 06/30/2016. | Redemption  100.0000...........ccovevere | woverrmmmrrerrmmreesmereenns | cevversnnnens 172,243 | coveene 172,243 | oo 172,243 | oo 172,243 (0 [OOSR ISP 172,243 0 03/30/2023.... | 2FE...
89054X AB  1|Topaz Solar Farms LLC Nt 4.875% 09/30................... |. | 04/28/2016. | Redemption ~ 100.0000 209,898 209,898 209,898 209,898 0 209,898 0 09/30/2039.... | 2FE...
89655V AA 0| Trinity Rail Leasing | LLC LBASS Ser 200..................... . [ 06/12/2016. | PaydOown..........oveeeveeerrceeeneeiinens [ o | e 101,449 | .....cccc..... 101,449 | oo 101,449 | oo 101,449 (0 [ [OOSR ISP, 101,449 0 10/12/2026.... | 1FE........
90211E  AF 2| Asset Backed Funding Ctf RMBS Ser 01-AQ1............... . | 06/01/2016. | Paydown 20,393 20,393 20,355 20,342 52 52 20,393 0 541 | 11/20/2030.... | 1FM........
90216# AA 5] Oakbrook Properties LLC CTL 8.620% 09.................. | . | 06/15/2016. | Redemption ~ 100.0000. 90,701 90,701 90,701 90,701 0 90,701 0 2,682 | 09/15/2018.... | 1....
90520G  AA 4| Union Bank of California Sub Bk Nt 5.9.............cccccoeeee. | . | 05/11/2016. | Maturity. crerennn4,000,000 | ...........4,000,000 3,984,240 3,999,258 742 742 cvreeen4,000,000 0 119,000 | 05/11/2016.... | 1FE........
908594  A* 5| Union Tank Car Co ABS Sr Sec Nt 6.820%................. | . | 06/01/2016. | Redemption ~ 100.0000. 890,125 890,125 890,125 890,125 0 890,125 0 30,353 |06/01/2016.... [ 1....
91530# AA  2|UPenn Building Lease Fin Trust CTL 586..................... | . | 06/15/2016. | Redemption  100.0000.............cccoce. | ocveveveveveriviviviviviiiicss | coveeereeenee 18,714 | 18,714 | oo 18,714 | oo 118,714 0 [ o | e 118,714 (VN R 2,796 | 10/15/2024.... | 1.....
91737#  AA 3| United States Govt SS Ls FinTr CTL GSA G................. | . | 06/15/2016. | Redemption ~ 100.0000. e 181112 18112 | 1177624 1,180,224 888 888 1,181,112 0| e 23,162 | 11/15/2018.... | 1....
91740# AA 8| United States of America BIA-2 CTL Alber..................... .| 06/15/2016. | Redemption  100.0000. 392,741 392,741 392,741 392,741 0 392,741 0 | e 9,432 | 10/15/2025.... | 1.....
91741@ AA 9| US Govt Ft Collins Tr GSA CTL APHIS Ls..........cccoceeee. | . | 06/15/2016. | Redemption  100.0000.........cocvcrerree | covrrerremiisriiieniiinniines | veviveniins 163,250 | .cocvereneen 163,250 | ..oovvvenee 163,250 | .ooovrves 163,250 {0 IO ISP 163,250 0 3,675 | 12/15/2026.... | 1....
91802M  AA 8 | Utility Contract Funding LLC Nt 7.944%.. .| 04/01/2016. | Redemption  100.0000. 754,473 754 473 754,058 ...754,327 146 146 754,473 0 29,968 |10/01/2016....
91821*  AA 4| Veteran Affairs Crown Point CTL Ls Fin T.....cccccvvvrneneens . | 06/15/2016. | Redemption ~ 100.0000.........ccccmmmrre | orerrermmemmermeernninnenes | oreevevnnees 126,840 | .coovieneee 126,840 | ....coooceec 126,840 | ..o 126,840 0 [ e | e 126,840 0 2,975 | 07/15/2031.... [ 1....
91847 AA 4| VAEvansville INCTLLs Fin Tr 4.950%.........c.coooeverere .| 06/14/2016. | Redemption  100.0000 206,325 206,325 206,325 206,325 0 206,325 (V) IO 4,258 |10/14/2031.... | 1.....
91849@ AB 8| VA Wash Diener Bldg US Gov CTL Nt 4.17................. | . [ 06/15/2016. | Redemption  100.0000 18,693 18,693 18,693 18,693 0 18,693 0 333 [04/15/2032.... [ 1....
92343V AV 6| Verizon Communications Inc SrNt 6.350..................... | . | 04/08/2016. | Call ~ 113.5210 w0 10,216,890 | ...........9,000,000 | ........10,094,900 | ........... 9,702,089 | ....oooovvrvrririi | o 514,821 | oo LB14821 | ......10,216,890 0| e 296,863 | 04/01/2019.... | 2FE...
92851@ AA  3|Vivendi SPC TrCTL 6.630% 04/15/22...............c.cc....... | . | 06/15/2016. | Redemption  100.0000. 46,352 46,352 46,352 46,352 0 46,352 0 | cverees 1,281 |04/15/2022.... | 2......
929227 N8 5| Washington Mutual Mtg RMBS Ser 2003-S2 C. . | 06/01/2016. | Paydown 30,970 30,970 30,119 30,740 231 231 30,970 0 642 | 05/25/2018....
92922F EB 0| Washington Mutual Mtg RMBS Ser 2003-AR10............. | . | 06/01/2016. | Paydown 342,412 342,412 337,356 338,526 3,886 3,886 342,412 0 | coernnst 4,212 |10/25/2033.... | 1FM........
92922F  RF 7 [ Washington Mutual Mtg RMBS Ser 2004-CB1............... [ . [ 06/01/2016. | PAYAOWN..........oovovvvvvevevmvevivivesmssseseninnns [ convsvesssssssssssssssssssssnss | covsvsssisis 1M2,714 | M2714 | o 107,642 | covvvvvvee 109,857 2,857 2,857 | oo | s 112,714 (VN ISR 2,468 |06/25/2034.... | 1FM........
92926U AD 3| Washington Mutual Mtg RMBS Ser 2007-HY2............... | . | 06/01/2016. | Paydown. 1,231,188 101,289,502 | .....1,218,851 | 1,218,851 0 e 1,218,851 [ i [ 12,337 | v 12,337 | 13,333 | 11/25/2036.... | 1FM........
92979F  AD 2| Wachovia Bank Comm Mtg Tr CMBS Ser 2007-............ . | 06/01/2016. | Paydown 241,616 241,616 257,015 245,939 (4,323) (4,323) 241,616 0 6,074 |05/15/2046.... | 1FM........
933634  AJ 6| Washington Mtg PTC RMBS Ser 2007-HY3 Cl.............. . | 06/01/2016. | Paydown 776,342 816,313 679,143 679,143 0 679,143 97,198 97,198 8,618 | 03/25/2037.... | 1FM........
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93363P  AA 8| Washington Mutual Mtg RMBS Ser 2006-AR14............ | . | 06/01/2016. | Paydown 52,507 52,577 48,245 48,245 0 48,245 4,262 4,262 505 | 11/25/2036.... | 1FM........
939336 2H 5| Washington Mutual MSC Mtg PT RMBS Ser 20............ . | 06/01/2016. | Paydown 288,474 288,474 290,503 289,722 (1,248) (1,248) 288,474 0 6,687 |03/25/2035.... | 2FM........
939336  2U 6 | Washington Mutual MSC Mtg PT RMBS Ser 20............ . [ 06/01/2016. | PaydOWN...........ovveeereeeeveeeeneeeenens [ covervenissnssnisseeenisnenes | oveeveninns 116,061 | woverernene 116,061 | oo M7,077 | oo 116,363 (302) (302) [ cooveeerieirerienes | v 116,061 0 2,659 |03/25/2035.... | 4FM........
939336 3H 4 |Washington Mutual MSC Mtg PT RMBS Ser 20............ . [ 08/01/2016. | PaYOWN.......oovureerrrriencreirerresiens | oveeresisessisineesensnnenes | oveevesnnnens 410,714 | oo 410,714 | oo 410,405 | coooirieann 410,405 310 310 [ o [ i 410,714 0 04/25/2035.... | 3FM........
939336  4Y 6| Washington Mutual MSC Mtg PT RMBS Ser 20 .| 06/01/2016. | Paydown 11,059,426 1,059,426 1,051,033 1,051,033 8,392 8,392 1,059,426 0 05/25/2035....
939336  6F 5| Washington Mutual MSC Mtg PT RMBS Ser 20............ . [ 06/01/2016. | PaYOWN......ooormreerrrreencreiierressens [ overresnsessssisessissnenes | oveeresnnnens 431,790 | oo 431,790 | oo 433,270 | cooverienn 432,764 (974) (974) | oo | oreereiinens 431,790 0 06/25/2035.... | 3FM........
939336 6U 2| Washington Mutual MSC Mtg PT RMBS Ser 20............ . [ 06/01/2016. | PaydOwn..........ovvevereeenrveeeenveeinens [ coveeveiisnnenissenenissenes | oveeveninns 148,918 | oo 148918 | .ooovvve 149,313 | oo 148,737 180 O RSO (S 148,918 0 06/25/2035.... | 3FM........
939344 AR 8| Washington Mutual Alt Ln Tr RMBS Ser 200................. .| 06/01/2016. | Paydown 77,350 | oo 128,089 | oo 100,811 | oo 100,811 0 [ i | e 100,811 (23,461) (23,461) 2,383 | 05/25/2036.... | 1FM........
93934F BQ 4| Washington Mutual MSC Mtg PT RMBS Ser 20............ . | 06/01/2016. | Paydown 349,043 380,688 338,784 338,784 0 338,784 [ ... [ s 10,260 | .cooovoonve 10,260 | ........... 8,673 |08/25/2035.... | 1FM........
93934F CM 2| Washington Mutual MSC Mtg PT RMBS Ser 20............ . | 06/01/2016. | Paydown 17,793 24,009 24,204 24,129 (1) (1) 24,128 (6,336) (6,336) 512 | 10/25/2035.... | 3FM........
93934F HW 5| Washington Mutual MSC Mtg PT RMBS Ser 20, . | 06/01/2016. | Paydown 69,959 80,135 79,071 79,244 3 3 79,246 (9,287) (9,287) 01/25/2036....
93934F  KZ 4| Washington Mutual MSC Mtg PT RMBS Ser 20............ . | 06/01/2016. | Paydown 553,208 666,954 558,407 558,407 0 558,407 (5,199) (5,199) 02/25/2036.... | 1FM........
939356 AG 4 |Washington Mutual Alt Ln Tr RMBS Ser 200................. . | 06/01/2016. | Paydown 93,281 92,893 89,641 89,607 0 89,607 3,674 3,674 11/25/2034.... | 1FM........
93935H  AJ 6| Washington Mutual Alt Ln Tr RMBS Ser 200................. .| 06/01/2016. | Paydown 255,942 255942 | ............. 165,769 | wovvvvvvve 175,649 90,174 9,880 80,294 255,942 0 09/25/2036.... | 1FM........
947074  AJ 9| Weatherford Intl Ltd Co Gtd Nt 6.350%........................ | . | 06/17/2016. | Call ~ 102.0000. v 17,513,400 | ........17,170,000 | ........16,455,408 | ......... 17,089,699 | ..ooovveerrvciennns | e 473,701 | oo LAT3T0T | veren 17,513,400 0 06/15/2017.... | 4FE...
949483  AB 7| WellesStreetLP USPostalCtf GSA CTL Parti.................. .| 05/15/2016. | Redemption  100.0000. 62,078 62,078 62,078 62,078 0 62,078 0 2,229 11115/2019.... | 1.....
94978# AT 4| Wells Fargo Bank Northwest NA CTL Ser 20................. . | 06/01/2016. | Redemption ~ 100.0000 14,530 14,530 14,530 14,530 0 14,530 0 | v 403 | 08/01/2027.... | 2.....
94978# AU 1| Wells Fargo Bank Northwest NA CTL MWRAL............. | . | 06/15/2016. | Redemption ~ 100.0000 92,202 92,202 96,534 95,060 (2,858) (2,858) 92,202 (VN R 2,720 |05/15/2032.... | 1.....
94978#  AX 5| Wells Fargo Bank Northwest NA CTL CVS Co............... . | 06/10/2016. | Redemption  100.0000 24,655 24,655 24,655 24,655 0 24,655 0 683 |10/10/2024.... | 2.....
94978# BC  0|Wells Fargo Bank Northwest NACTL 6.59.................. .| 06/01/2016. | Redemption ~ 100.0000...........cccocvere | cocvevevivcvivivcvcviviiiiiion | covvveeeeeeen 154,286 | ........ococe. 154,286 | cooovvvvee 154,286 | .oovvvvvve 154,286 0 [ o | e 154,286 (VN R 4,245 | 11/01/2022.... | 2......
94980G  AK 7| Wells Fargo Home Equity Tr RMBS Ser 2004................ . [ 06/01/2016. | PaydOWN........ccouveeriiireiinniineiinees | coveesinesiissssessiesseses | oereseniinns 156,600 | ..ocvvrneen 156,600 | ......oocece 152,943 | oo 153,596 3,003 3,003 | s | e 156,600 0 04/25/2034.... | 1FM........
94981Q  AJ 7| Wells Fargo Mtg Backed Sec Tr RMBS Ser 2................ | . | 06/01/2016. | Paydown 702,715 702,715 604,993 641,468 61,247 61,247 702,715 0 10/25/2035.... | 1FM........
94982B AC 4| Wells Fargo Mtg Backed Sec Tr RMBS Ser 2................ | . | 06/01/2016. | PAYAOWN........coocevvmirienirieriincriieniineiis | e | veviseniinns 142,595 | .coovivnneen 142,595 | ..ccoovs 146,917 | oo 146,721 (4,126) (4,126) [ v | e 142,595 0 06/25/2035.... | 1FM........
94982F AE 1 |Wells Fargo Mtg Backed Sec Tr RMBS Ser 2 .| 06/01/2016. | Paydown 340,909 340,909 340,376 339,976 933 933 340,909 0 04/25/2035....
94982G  AC 3| Wells Fargo Mtg Backed Sec Tr RMBS Ser 2...........cc... | . | 06/01/2016. | PAYAOWN.........rvvvvmmrremmmcrririeereisnennens | covvissnsssssessinseneenns | cevvesneenens 131,277 | s 131,277 | o 133,246 | ..ocoov 131,907 (630) ((C{0) N PO IO 131,277 0 05/25/2035.... [ 1FM........
949838 AM 1| Wells Fargo Mtg Backed Sec Tr RMBS Ser 2................ | . | 06/01/2016. | Paydown ceere 1,098,619 | ... 1,098,619 | ...........1,044,375 | L 1,055,988 | cooovovvvevererceererciens | o 42,631 | oo, 82631 | coere 1,098,619 (V) I 27,199 | 04/25/2036.... | 1FM........
96928# AC 7| William Blair CTL CTL PTC Ser 2004-1 7.......ccccceoueer. | . | 06/25/2016. | Redemption  100.0000.........cccocrmvvee | wovervrerierenirreniinsniines | veriveniinns 189,518 | .cvevvinees 189,518 | ...ovveeeee 214,092 | oo 199,452 (9,935) (9,935) [ oo | e 189,518 0 | cverens 7,846 | 01/25/2023.... | 2.....
96928* EA 1| William Blair CTL CTL PTC Ser 2011-G 6................... .| 06/15/2016. | Redemption  100.0000. 31,251 31,251 31,251 31,251 0 31,251 0 835 |01/15/2032.... | 2.....
C9413P AP 8| Valeant Pharmaceuticals Inc Term Ln B Nt.................... G| 06/28/2016. | Redemption  100.0000 240,424 240,424 236,818 237,916 2,508 2,508 240,424 0 5,262 | 08/06/2020.... | 3FE...
46294*  AB  4/|Iron Ore Company of Canada Sr Sec Nt | | 04/30/2016. | Redemption ~ 100.0000 888,889 888,889 888,889 888,889 0 888,889 0 29,333 |10/31/2017....
496902 AJ  6|Kinross Gold Corp SrNt 5.125% 09/01/2..................... | | | 04/08/2016. | Morgan Stanley & Co Inc. 3,384,000 3,600,000 3,571,139 3,580,822 826 826 3,581,648 ceenennnn(197,648) [ oo (197,648) | ....... 113,775 | 09/01/2021.... | 3FE...
820439  A* 8| ShawCorLtd SrNtSerA 2.980% 03/31/2.........c.c..... A| 04/04/2016. | Call  101.0000 coerenn4,043,594 | 4,003,559 | .......4,022,724 | ... 4,015,772 27,823 27,823 cevven 4,043,594 0 60,979 |03/31/2020.... | 2....
000000 00 O |Avianca Holdings SA Sr Nt 8.375% 05/10.............cceee. F[06/03/2016. | DIfECE.........rvvveuurerrrrreerrerriierereisneenes | oveeresnnessssneessssinnenes | oveevesnnees 195,750 | .cocvvrncnn 225,000 | oo 171,223 3,490 3,490 | e | e 174,713 21,037 21,037 | oo 10,888 | 05/10/2020.... | 4FE...
000000 00 0 |Cosan Luxembourg SA SrNt 5.000% 03/14................ F|06/21/2016. | Call ~ 93.0000 767,250 825,000 752,050 | covooooreveeennriinenens [ v [ e 15,200 | coveooervreeerriens .....15,200 767,250 ([ [ 35,865 |03/14/2023.... | 3FE...
000000 00 O [AES Andrs/Dmen Pwr/ltabo Sr Nt 7.950%..........ccveuenee F[05/11/2016. | DIFECE........rvvveurevrrereesrenreiscressneenes | oveeresisessssisesssssnnenes | oveevesnnnees 197,000 | .coovvnnnn 200,000 | .o 195,968 4 4 | i | e 195,972 1,028 1,028 221 | 05/11/2026.... | 3FE...
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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 NAIC
r Current Year's Bond Interest Desig-
e Unrealized Other-Than- Total Foreign Foreign | Stock nation or
i Prior Year Valuation Current Year's Temporary | Total Change in Exchange Book/Adjusted | Exchange Gain | Realized Gain Total Gain Dividends Stated Market
o Number of Shares Book/Adjusted Increase/ (Amortization)/ Impairment B/ACV. Change in Carrying Value at (Loss) on (Loss) on (Loss) on Received Contractual | Indicator
CUSIP Identification Description n Disposal Date] Name of Purchaser of Stock Consideration Par Value Actual Cost Carrying Value (Decrease) Accretion Recognized (11+12-13) B/AC.V. Disposal Date Disposal Disposal Disposal During Year | Maturity Date (a)
03938L AU 8| ArcelorMittal SrNt 6.500% 03/01/21...............ccccoeoeen. | R| 06/07/2016. | Various 8,253,750 | ...........8,000,000 | ...........7,663,710 | ........... 7,842,006 51,380 51,380 cevennnn 1,893,387 360,363 | o 360,363 | ....... 399,703 |03/01/2021.... | 3FE........

12657@ AA  7/|Calittum | CTLNt 4.130% 04/01/27.........ccccouvverenuunnenn. | R| 04/01/2016. | Redemption  100.0000 280,581 280,581 280,581 280,581 0 280,581 0 | cenad 5,794 | 04/01/2027.... | 2...ccvvuuneee
134638 AA 3| Camposol SA SrNt 9.875% 02/02/17.............cc........... | F| 05/24/2016. | Taxable Exchange 214,741 275,000 272,636 273,574 513 513 274,086 (59,346) (59,346) 22,253 | 02/02/2017.... | 5FE........
29358Q AA 7 |[EnscoPlc SrNt 4.700% 03/15/21......ccovvemvereermrerirnens R| 04/05/2016. | Call ~ 69.0000 2,070,000 3,000,000 2,093,610 2,995,159 (23,407) 901,752 (925,159) 2,070,000 0| s 78,333 | 03/15/2021.... | 3FE........

55314W  AC 8| MMC Norilsk Nickel OJSC SrNt 6.625% 1.. . | F| 05/04/2016. | Direct 376,688 350,000 350,000 350,000 0 350,000 26,688 26,688 10/14/2022.... | 3FE...
71647N AP 4| Petrobras Global Finance SrNt 8.375%............c......... | F| 05/26/2016. | Direct. 549,291 554,000 548,471 22 22 548,493 798 798 | oo 1,031 |05/23/2021.... | 3FE........
74041A  AA 1 |Preferred Term Sec XIII LBASS FIt Rt Nt.........cccocvvvuneees R| 06/24/2016. | Paydown 239,260 239,260 | oovrvvrrnnns 185,427 | oo 191,649 | oo | e AT,611 | e v 47,611 239,260 0 | e 1,379 |03/24/2034.... | 1FE.......
74041E  AC 9| Preferred Term Sec Ltd XVILBASS MezzN................. R] 06/23/2016. | PaYAOWN..........ccccueeuccscsiesscssscessisss | oo | coveeeeeeeeesd 443,666 | ............. 443,666 24,635 2,298 20,648 | ........... 419,031 | oo 39,879 | s | s 443,666 0 3,528 |03/23/2035.... | 6FE........

74041W  AA 3| Preferred Term Sec XI LBASS Sec Nt 1.3................... | R| 06/24/2016. | Paydown. 301,149 301,149 225,862 234,562 66,587 66,587 301,149 (0 [ 1,889 |09/24/2033.... | 1FE.......
74042E  AC 8 |Preferred Term Sec Ltd LBASS Mezz Nt Cl................... | R| 06/23/2016. | Paydown 5,366 5,366 3,981 3,981 1,385 1,385 5,366 0 38 [06/23/2035.... | 1AM.......
74042E  AD 6 |Preferred Term Sec Ltd LBASS Mezz Nt C . | R| 06/23/2016. | Paydown 332,530 332,530 332,530 332,530 332,530 0 06/23/2035....
74042H  AA 5| Preferred Term Sec Ltd LBASS XIX FIt Rt.............couuees R| 06/22/2016. | Paydown 48,702 48,702 29,221 30,109 | ..oovovevevevevererininens [ e 18,592 | covvvcvevciencicncncienen v 18,592 48,702 (VI I 185 |12/22/2035.... | 1FE........
74042H AC  1|Preferred Term Sec Ltd LBASS XIXNt CI B................... R| 06/30/2016. | Paydown 28,016 28,016 28,024 28,016 0 28,016 0 66 |12/22/2035.... | 5AM.......
74042)  AA 1| Preferred Term Sec Ltd LBASS XXI Nt Ser................... | R| 06/22/2016. | Redemption ~ 100.0000 10,947 10,947 10,947 10,947 0 10,947 0 51 |03/22/2038.... | 1FE.......
74042M  AA 4| Preferred Term Sec Ltd LBASS XXIINt Cl.................... | R| 06/22/2016. | Paydown 83,376 83,376 83,376 83,376 0 83,376 0 387 [09/22/2036.... | 1FE........
74042W  AD 6 | Preferred Term Sec Ltd XVIII LBASS NtCl................... R] 06/23/2016. | PaYAOWN..........ccccuueeuccsccsscscssssessiass | oo | coveeeeeeeeees 118,649 | ..oooovevene 118,649 53,251 53,251 65,398 e T18,649 | i [ i 118,649 (N R 1,160 | 09/23/2035.... | 6FE...
T4043A  AD 3| Preferred Term Sec Ltd LBASS XXIII Nt Cl.........ccccocuuee R| 06/22/2016. | Paydown. 17,304 17,304 16,495 16,702 602 602 17,304 0 78 | 12/22/2036.... | 1FE..
741382 AA 3| Preferred Term Sec Ltd XV ABS Combo Nt P............... R| 06/26/2016. | PaYAOWN...........ccccuiscccicsisiassiassiass | o | coveeeeeeeeees 144,883 | ..o 144,883 82,966 82,966 61,917 61,917 [ oo | v 144,883 (V) R 1,568 | 09/26/2034.... | 1AM...
74138N  AA 7 |Preferred Term Sec Ltd XiX ABS Combo Nt.................. R| 05/11/2016. | Paydown. 20,665 20,665 8,585 2,183 6,402 | oo 12,080 | coooerverieriienii v 18,482 20,665 0 49 [12/22/2036.... | 6*...
74138P  AA 2| Preferred Term Sec Ltd XVIIl LBASS Combo................ R| 06/23/2016. | Paydown 22,737 22,737 9,151 1,063 8,098 | ....oooovve 13,586 21,684 22,737 0 09/23/2035.... | 6*...
775371 AG 2| Rohm & Haas Co Amortzg Deb 9.800% 04/1.............. | R| 04/15/2016. | Redemption ~ 100.0000. 328,750 328,750 334,183 329,931 (1,181) (1,181) 328,750 0] e 16,109 | 04/15/2020.... | 2FE...
83363R  AA 5| Sociedad Concesionaria Auto SrNt 6.22..................... R| 06/15/2016. | Redemption  100.0000. 200,000 200,000 200,000 200,000 0 200,000 0 6,223 | 12/15/2026.... | 2FE...
947075 AD 9| Weatherford Intl Inc Gtd Nt 6.000% 03....................... | R| 06/17/2016. | Call ~ 102.5000. ...9,225,000 ...9,000,000 | .........9,211,560 9,067,000 | ..ooovvveerrireriennns [ e 157,910 | oovvoriieniis e 157,910 | e 9,225,000 0| . 678,000 | 03/15/2018.... | 4FE...
947075  AF 4| Weatherford Intl Inc Gtd Nt 9.625% 03/... R| 06/17/2016. | Call  107.0000. 8,150,000 5,000,000 .48,730,980 .46,525,636 624,364 624,364 .48,150,000 0 | ...4,790,938 |03/01/2019....
94707V AA 8 |Weatherford Intl Ltd Co Gtd Nt 5.125%........................ | R| 06/17/2016. | Call ~ 91.5000. ....7,320,000 ....8,000,000 8,644,464 8,397,939 eereeen(1,077,939) | o (1,077,939) | e ceveeennn 1,320,000 0| . 549,778 | 09/15/2020.... | 4FE...

G1981@ AA  0|Cayman Turtle Farm Ltd Gtd Sr Nt 4.850..................... | F| 06/01/2016. | Redemption ~ 100.0000. 356,390 356,390 356,390 356,390 0 356,390 0 8,642 |03/01/2019.... | 1.....
G24524  AH 6| Country Garden Hidg Co SrNt 7.250% O4.........cccc.. | F| 06/16/2016. | DIFECL.......cvuuuverriiniieriineiiesiinsiienins | cevenisesisssisessiessiies | veviseniinns 182,875 | .ovvrinees 175,000 | .ovvveenee 177,188 | oo 177,056 (224) (224) | oo | e 176,832 6,043 6,043 8,916 |04/04/2021.... [ 3FE...
G27649 AG 0 |Digicel Limited SrNt 6.750% 03/01/23........ccccc0coeoere F| 04/28/2016. | Direct ...1,049,375 ...1,150,000 | ..........1,150,519 | ........... 1,150,550 (30) (30) covne 1,150,520 ciereeennn(101,145) | (101,145) | ......... 52,181 |03/01/2023.... | 4FE...
G61157 AC 0| MIE Holdings Corp SrNt 7.500% 04/25/1...........ccoceunne F|06/22/2016. | Direct 677,913 ....1,000,000 697,500 736,381 29,753 29,753 766,133 (88,221) (88,221) | .....c.. 50,417 | 04/25/2019.... | 4FE...

G6217E  AB 4| MMC Norilsk Nickel OJSC Sr Nt 5.550% 1.. .| F| 05/04/2016. | Direct 523,750 500,000 ...496,875 ...497,236 173 173 ...497,409 26,341 26,341 10/28/2020....

G6501M  AA 3 [Nexteer Auto Group LTD SrNt 5.875% 11......ccccoeuunnee F|06/22/2016. | Direct 836,000 800,000 826,000 823,035 (2,056) (2,056) 820,978 | ..o | i 15,022 | oo 15,022 | ........ 28,983 | 11/15/2021.... | 3FE...
H4777*  AA 3| SBM Deep Panuke SA Prvt PI SrNt 3.500................... R| 06/15/2016. | Redemption  100.0000. 2,210,000 2,210,000 2,220,703 2,219,186 (9,186) (9,186) 2,210,000 0 38,675 |12/15/2021.... | 2FE...
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 9,573,353 5,951 5,951 9,579,304 enn(2,740,495) | ........(2,740,495) | ....... 139,829 | 07/30/2019.... | 4FE...
L8038* AA  4|SBM Baleia Priv PINt 5.500% 09/15/27............ccccoeeon. R| 06/15/2016. | Redemption  100.0000 203,200 203,200 203,200 203,200 0 203,200 0 8,536 |09/15/2027.... | 3FE...
P19189  AA 0| Camposol SA Sr Nt 9.875% 02/02/17...........ccocennnenene. | F| 05/24/2016. | Taxable Exchange 645,784 827,000 774,791 611,698 3,575 3,575 780,446 cvenennns(134,662) [ oo (134,662) | ......... 56,453 | 02/02/2017.... | 5FE...

3899999. Total Bonds - Industrial and Miscellaneous. ......587,779,423 | ......585,707,627 | ......588,066,750 | ....... 559,839,016 | ............ 287,988 | ... 4,637,979 | ........1,395,955 ....3,530,012 .0 | .....585,359,077 0 ]........2,420,334 | ........2,420,334 | ..21,383,951 XXX XXX




126030

Statement as of June 30, 2016 of the NATIONWIDE LlFE |NSURANCE COMPANY

SCHEDULE D - PART 4
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F
0 NAIC
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o Number of Shares Book/Adjusted Increase/ (Amortization)/ Impairment B/ACV. Change in Carrying Value at (Loss) on (Loss) on (Loss) on Received Contractual | Indicator
CUSIP Identification Description n Disposal Date] Name of Purchaser of Stock Consideration Par Value Actual Cost Carrying Value (Decrease) Accretion Recognized (11+12-13) B/AC.V. Disposal Date Disposal Disposal Disposal During Year | Maturity Date (a)
Bonds - Hybrid Securities
493739  AJ 5| Kiawah Issuer Tr ABS Stripped Perp Fltg........ccoouuvrin | . | 04/20/2016. | Call  75.3176. | cnnne.4,801,500 6,375,000 849,826 3,873,706 927,794 927,794 cenn.4,801,500 0 12/31/2020.... | 1......
4899999. Total Bonds - Hybrid Securitie: coerennnnn4,801,500 6,375,000 849,826 3,873,706 0 927,794 0 927,794 0]......4,801,500 0 0 0 0 XXX XXX
Bonds - Parent, Subsidiaries and Affiliates
63873@ AE 0 | Nationwide Advantage Mtg Nt 5.570% 111.. . | . | 05/10/2016. | Redemption  100.0000 | 8,298 8,298 8,298 8,298 0 8,298 0 11/16/2019.... | 1
5599999. Total Bonds - Parent, Subsidiaries and Affiliate: 8,298 8,298 8,298 8,298 0 0 0 0 0 8,298 0 0 0 0 XXX XXX
8399997. Total Bonds - Part 4 .......103,066,613 | .......703,495,645 | ......696,752,665 | ....... 672,887,207 | ........... 287,988 | ... 4,393,464 ....1,395,955 .....3,285,497 .0 | .....700,614,040 0] ....2,452,561 | ........2,452,561 | ..23,574,096 XXX XXX
8399999. Total Bond: .......103,066,613 | .......703,495,645 | ......696,752,665 | ....... 672,887,207 | ............ 287,988 | ........ 4,393464 | ... 1,395,955 .....3,285,497 ...0 | .....700,614,040 S 2,452,561 | ......... 2,452,561 | ..23,574,096 XXX XXX
Common Stocks - Industrial and Miscell
55303C 2% 7 | MGM Com. | . |04/15/2016. | Morgan/JP/Securities - Bonds............. | ..........185,315.000 | .........12,997,069 XXX vnn4,546,210 | L 14,176,598 | ........ (9,630,387) [ vvvvrrenrennnnnrinnes [ ceerenesernisisenniins | cevennnd (9,630,387) [ .ovvvvrriiianriinns 4,546,210 | i [ 8,450,859 | ......... 8,450,859 [ ..o XXX A..
9099999. Total Common Stocks - Industrial and Miscellaneous. 2,997,069 XXX 4,546,210 ..14,176,598 (9.630,387) | .. 0 .(9.630,387) | . .0 4,546,210 450,859 8,450,859 XXX XXX
9799997 Total Common Stocks - Part 4 .........12,997,069 XXX ..4546,210 | ......... 14,176,598 | ........ (9,630,387) | ccccccvcvcvcvereree0 L (9,630,387) | ..ooovvvviviviinnnnnn0 ...4,546,210 I 8,450,859 | ......... 8,450,859 | ... 0 XXX XXX
9799999. Total Common Stock: .........12,997,069 XXX ...4,546,210 | ........ 14,176,598 | .......(9,630,387) | ....ccccoovvcrecenn0) .0 ..(9,630,387) [ oo 0) ....4,546,210 .0 [......8,450,859 | ........8,450,859 | ..o 0 XXX XXX
9899999. Total Preferred and Common Stocks .........12,997,069 XXX ..4546,210 | ......... 14,176,598 | ........ (9,630,387) | ccccoovcvcvcveveree0 R (9,630,387) | ..ooovvvvvviniinnnnnn0 ...4,546,210 Y [ 8,450,859 | ......... 8,450,859 | ... 0 XXX XXX
9999999. Total Bonds, Preferred and Common Stocks. .......116,063,682 XXX .....701,298,875 | ....... 687,063,805 | .......(9,342,399) | ......... 4,393,464 ....1,395,955 ...(6,344,890) | .......cc.oooo........0 | .......705,160,250 0| 10,903,420 | ...... 10,903,420 | ..23,574,096 XXX XXX

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

1 2 3 4 5 6 7 8 9 10 1 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative Hedge
Prior Year(s) | Current Year Adjustment Effectivenes
Schedul | Type(s Strike Price, | Initial Cost of | Initial Cost of C Unrealized | Total Foreign| ~ Current | to Carrying Credit sat
el )of Date of | Number Rate of Index |  Premium Premium 0 Valuation Exchange Year's Value of Quality of |  Inception
Description of Items(s) Hedged, Used for | Exhibit | Risk(s) Exchange, Counterparty Trade Maturity or of Notional Received (Received) (Received) | Current Year | Book/Adjusted | d Increase Changein | (Amortization| Hedged Potential | Reference| and at Year-
Description Income Generation or Replicated Identifier] (a) or Central Clearinghouse Date Expiration | Contracts Amount (Paid) Paid Paid Income Carrying Value | e | FairValue | (Decrease) | B.JA.CV. | )/Accretion ltems Exposure Entity end (b)

Purchased Options - Hedging Other - Call Options and Warrants
Equity/

S&P500 Index CALL Spread..................... VAGLB Hedge - Equity Indexed Annuity... [ N/A........ | Index | Wells Fargo & Co  KB1H1DSPRFMYMCUFXTO09 | .10/26/2015 | .09/30/2016 | .........cccoe. | ... 6,610,255 | ...1,953.6300 | ........ 454,340 | oo | e | i 495,542 ...495542 | ... 64,486 003.
Equity/

S&P500 Index CALL Spread ................... VAGLB Hedge - Equity Indexed Annuity... [ N/A........ | Index | Wells Fargo & Co  KB1H1DSPRFMYMCUFXTO09 | .10/26/2015 | .09/30/2016 | ................ ...70,058,855 | ...1,920.0300 | ..... 1,634,927 | coovovvvvvevevninvennns | o | v 1,964,733 ...1,964,733 369,511 003
Equity/

S&P500 Index CALL Spread..................... VAGLB Hedge - Equity Indexed Annuity... | N/A........ | Index | Wells Fargo & Co  KB1H1DSPRFMYMCUFXTO09 | .01/20/2016 | .12/30/2016 | ..........ccc... | ... 6,739,712 | ...2,062.1000 69,393 | oo | i 150,507 ..150,507 | ........ 81,114 003.
Equity/

S&P500 Index CALL Spread .................... VAGLB Hedge - Equity Indexed Annuity... [ N/A........ | Index | Wells Fargo & Co  KB1H1DSPRFMYMCUFXTO9 | .01/20/2016 | .12/30/2016 | ......cocooveves | e 5,586,179 | ..2,008.5200 | .......ccccoccererececs | worrunee 124,932 | oo | i 267,827 267,827 | .....142,804 003
Equity/

S&P500 Index CALL Spread ... VAGLB Hedge - Equity Indexed Annuity... | N/A........ | Index | Wells Fargo & Co  KB1H1DSPRFMYMCUFXTO09 | .01/20/2016 | .12/30/2016 | ................ ..81,039,650 | ...2,043.9400 | ....ccooovrvirmrriies | crvruned 847131 | s | e 1,756,024 ...1,756,024 | ......908,893 003.
Equity/

S&P500 Index CALL Spread..................... VAGLB Hedge - Equity Indexed Annuity... [ N/A........ | Index | Citibank NA......... E570DZWZ7FF32TWEFAT6. | .04/14/12016 | .03/31/2017 | .....ocvevvvcrcs | e 2,138,424 | ...1,865.3800 | ..oooorrrerrcserrceres | oriinns 161,019 | oo | i 166,625 ......166,625 5,606 003
Equity/

S&P500 Index CALL Spread ............cccouvee VAGLB Hedge - Equity Indexed Annuity... | N/A........ | Index | Citibank NA......... E570DZWZ7FF32TWEFAT76. | .04/14/2016 | .03/31/2017 | ....ccccovece ..72,474,098 | ...2,059.7400 | ....ccooocorurriiics | conne 1,493,432 v 1,621,200 ..1,521,200 | ........ 27,768 003,

0089999. Total-Purchased Options-Hedging Other-Call Options and .....2,089,267 | ... 2,695,907 0] ......6,322,457 |XXX| ..6,322,457 | ...1,600,272 0 0 0 XXX XXX

Purchased Options - Hedging Other - Put Options

Structured Equity Basket Options PUT

Options (GDDUEAFE ;LBUSTRUU Equity/ | Barclays Bank

;RU20INTR;SPTR;SPTRMDCP) VAGLB Market Risk Capital Hedge.......... | N/A........ [ Index [PLC G5GSEF7VJP5I70UK5573.... | .04/04/2011 | .03/31/2021 | ................ .240,000,000 110000 | ...23,529,639 | .....cooovveviviiiiiins [ revineriiiiininiiiinins | e 29,121,450 29,121,450 | ..4,587,195 003

Structured Equity Basket Options PUT Equity/ | Barclays Bank

Options BASKET$01 VAGLB Market Risk Capital Hedge.......... | N/A........ | Index G5GSEF7VJP5I70UK5573.... | .04/04/2011 | .03/31/2021 | ....oooovveveece ...75,000,000 ...1.0000 | ....4,636,013 003

Structured Equity Basket Options PUT Equity/ | Barclays Bank

Options BASKET$01 VAGLB Market Risk Capital Hedge.......... | N/A........ [ Index |PLC G5GSEF7VJP5I70UK5573.... | .04/04/2011 | .03/31/2021 | ................ ...82,500,000 ....1.0000 5,939,423 003

Structured Equity Basket Options PUT

Options (GDDUEAFE ;LBUSTRUU Equity/ | Bank of America

;RU20INTR;SPTR;SPTRMDCP) VAGLB Market Risk Capital Hedge.......... | N/A........ | Index |Corp BATYDEB6GKMZO031MB27. | .04/27/2011 | .03/31/2021 | ................ 122,622,998 1.0000 | ...13,628,802 36,229,590 136,229,590 | ..4,751,526 003

Structured Equity Basket Options PUT Equity/ | Bank of America

Options SAPINDE$X VAGLB Market Risk Capital Hedge.......... [ N/A........ | Index | Corp B4TYDEB6GKMZO031MB27. | .04/27/2011 | .03/31/2021 | ................ 119,849,732 1.0000 | ..... 5,972,229 003

Structured Equity Basket Options PUT Equity/ | Bank of America

Options SAPINDE$X VAGLB Market Risk Capital Hedge... Index | Corp B4TYDEB6GKMZO031MB27. | .04/27/2011 | .03/31/2021 | .. ..31,279,731 | .........1.0000 | ..... 2,085,904 003

Structured Equity Basket Options PUT Equity/ | Bank of America

Options SAPINDE$X VAGLB Market Risk Capital Hedge.......... [ N/A........ | Index | Corp B4TYDEB6GKMZO031MB27. | .04/27/2011 | .03/31/2021 | ................ .260,318,441 ...1.0000 | ...12,503,785 003

Structured Equity Basket Options PUT Equity/ | Bank of America

Options SAPINDE$X VAGLB Market Risk Capital Hedge.......... | N/A........ | Index | Corp B4TYDEB6GKMZO031MB27. | .04/27/2011 | .03/31/2021 | ................ ...40,050,902 ...1.0000 | ... 1,478,291 003

Structured Equity Basket Options PUT Equity/ | Bank of America

Options SAPINDE$X VAGLB Market Risk Capital Hedge.......... [N/A........ | Index | Corp B4TYDEB6GKMZO031MB27. | .04/27/2011 | .03/31/2021 | ................ 164,622,464 ...1.0000 | ... 7,546,789 003

Structured Equity Basket Options PUT Equity/ | Bank of America

Options SAPINDES$X VAGLB Market Risk Capital Hedge.......... | N/A........ | Index | Corp B4TYDEB6GKMZO031MB27. | .04/27/2011 | .03/31/2021 | ................ ...30,036,006 ...1.0000 | ..... 1,779,915 003

Structured Equity Basket Options PUT

Options (GDDUEAFE ;LBUSTRUU Equity/ | Bank of America

;RU20INTR;SPTR;SPTRMDCP) VAGLB Market Risk Capital Hedge......... [N/A........[ Index | Corp B4TYDEB6GKMZO031MB27. | .05/13/2011 | .03/31/2021 | ................ ...99,600,000 120000 | 12,141,981 | e [ s | e 42,942,839 42,942,839 | ...6,132,603 003,

Structured Equity Basket Options PUT Equity/ | Bank of America

Options SAPINDES$X VAGLB Market Risk Capital Hedge.......... |N/A........ | Index | Corp B4TYDEB6GKMZO031MB27. | .05/13/2011 | .03/31/2021 | ................ .157,630,000 ...1.0000 | ... 9,414,357 003

Structured Equity Basket Options PUT Equity/ | Bank of America

Options SAPINDE$X VAGLB Market Risk Capital Hedge.......... | N/A........| Index | Corp B4TYDEB6GKMZ0031MB27. | .05/13/2011 | .03/31/2021 | ......covece .116,930,000 ...1.0000 | ..... 7,728,512 0 003,
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Showing all Options, Caps, Floors, Collars, Swaps and Forwards Open as of Current Statement Date

Description

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

Structured Equity Basket Options PUT
Options SAPINDE$SX

Structured Equity Basket Options PUT
Options SAPINDE$X

Structured Equity Basket Options PUT
Options (GDDUEAFE ;LBUSTRUU
;RU20INTR;SPTR;SPTRMDCP)

Structured Equity Basket Options PUT
Options SAPINDE$SX

Structured Equity Basket Options PUT
Options SAPINDE$SX

Structured Equity Basket Options PUT
Options SAPINDES$X

Structured Equity Basket Options PUT
Options SAPINDE$X

Structured Equity Basket Options PUT
Options SAPINDES$X

Structured Equity Basket Options PUT
Options SAPINDE$X

Structured Equity Basket Options PUT
Options SAPINDE$X

Structured Equity Basket Options PUT
Options SAPINDE$X

Structured Equity Basket Options PUT
Options (GDDUEAFE ;LBUSTRUU
;RU20INTR;SPTR;SPTRMDCP)

Structured Equity Basket Options PUT
Options SAPINDES$X

Structured Equity Basket Options PUT
Options SAPINDES$X

Structured Equity Basket Options PUT
Options SAPINDES$X

Structured Equity Basket Options PUT
Options (GDDUEAFE ;LBUSTRUU
;RU20INTR;SPTR;SPTRMDCP)

Structured Equity Basket Options PUT
Options SAPINDE$SX

Structured Equity Basket Options PUT
Options SAPINDE$X

Structured Equity Basket Options PUT
Options SAPINDE$X

Structured Equity Basket Options PUT
Options (GDDUEAFE ;LBUSTRUU
;RU20INTR;SPTR;SPTRMDCP)

VAGLB Market Risk Capital Hedge............

VAGLB Market Risk Capital Hedge..

VAGLB Market Risk Capital Hedge............

VAGLB Market Risk Capital Hedge............

VAGLB Market Risk Capital Hedge............

VAGLB Market Risk Capital Hedge............

VAGLB Market Risk Capital Hedge............

VAGLB Market Risk Capital Hedge............

VAGLB Market Risk Capital Hedge............

VAGLB Market Risk Capital Hedge............

VAGLB Market Risk Capital Hedge............

VAGLB Market Risk Capital Hedge............

VAGLB Market Risk Capital Hedge............

VAGLB Market Risk Capital Hedge............

VAGLB Market Risk Capital Hedge............

VAGLB Market Risk Capital Hedge............

VAGLB Market Risk Capital Hedge............

VAGLB Market Risk Capital Hedge..

VAGLB Market Risk Capital Hedge............

VAGLB Market Risk Capital Hedge............

3 4 5 6 7 8 9 10 1 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative Hedge
Prior Year(s) | Current Year Adjustment Effectivenes
Schedul | Type(s Strike Price, [ Initial Cost of | Initial Cost of C Unrealized | Total Foreign|  Current to Carrying Credit sat
e/ )of Date of Rate of Index Premium Premium 0 Valuation Exchange Year's Value of Quality of |  Inception
Exhibit | Risk(s) Exchange, Counterparty Trade Maturity or | Number off ~ Notional Received (Received) (Received) | Current Year | Book/Adjusted | d Increase Changein | (Amortization| Hedged Potential | Reference| and at Year-
Identifier] (a) or Central Clearinghouse Date Expiration | Contracts Amount (Paid) Paid Paid Income Carrying Value | e | FairValue | (Decrease) BJ/A.C.V. | )/Accretion Items Exposure Entity end (b)
Equity/I| Bank of America
N/A........ ndex | Corp B4TYDEB6GKMZO031MB27.. | .05/13/2011].03/31/2021 | ................. ..110,990,000 | ...........1.0000 | ....11,546,029 0f.. 003
Equity/l] Bank of America
.| ndex | Corp B4TYDEB6GKMZO031MB27.. | .05/13/2011 | .03/31/2021 ....55,870,000 .3,725,128 0f.. 003
Equity/l
N/A........ ndex | Citibank NA.......... E570DZWZ7FF32TWEFATS... | .06/02/2011 | .03/31/2021 | ................. ....43,645,957 1..1.0000 [ .....4,228,307 | oo | o | i 64,894,121 | ..... ..64,894,121 | ..10,282,756 003,
Equity/l
N/A........ ndex | Citibank NA.......... E570DZWZ7FF32TWEFATS...| .06/02/2011] .03/31/2021 | ................. ...47,912,468 ...1.0000 | ......5,488,732 0f.. 003
Equity/l
N/A....... ndex | Citibank NA.......... E570DZWZ7FF32TWEFATS... | .06/02/2011 | .03/31/2021 | ................. ..45,674,171 ...1.0000 | .....5,961,884 ) ..... 003
Equity/l
N/A........ ndex | Citibank NA.......... E570DZWZ7FF32TWEFATS...| .06/02/2011].03/31/2021 | ................. ...50,747,167 ...1.0000 | ......6,072,754 0] ..... 003
Equity/l
N/A....... ndex | Citibank NA.......... E570DZWZ7FF32TWEFATS... | .06/02/2011 | .03/31/2021 | ................. ...48,278,459 ...1.0000 | .....5,315,245 ) ..... 003
Equity/l
N/A........ ndex | Citibank NA.......... E570DZWZ7FF32TWEFAT6...| .06/02/2011] .03/31/2021 | ................. ....49,588,299 ...1.0000 | ......5,346,550 0] ..... 003
Equity/l
N/A....... ndex | Citibank NA.......... E570DZWZ7FF32TWEFATS... | .06/02/2011 | .03/31/2021 | ................. ....64,638,405 +1.0000 | .....8,407,578 | .oovvvveeriicrenrneis | e | v | e 003,
Equity/l
N/A........ ndex | Citibank NA.......... E570DZWZ7FF32TWEFAT6...| .06/02/2011].03/31/2021 | ................. ....68,336,862 ....1.0000 | ......5,777,960 0] ..... 003
Equity/l
N/A....... ndex | Citibank NA.......... E570DZWZ7FF32TWEFATS... | .06/02/2011 .03/31/2021 | ................. ....49,630,385 ...1.0000 | .....7,415,419 0f.. 003
Equity/l] Goldman Sachs
N/A...... ndex |InternationalLtd =~ W22LROWP2IHZNBB6K528... | .06/22/2011 ] .03/31/2021 ] ................ ....33,225,387 ...1.0000 [ .....4,684,979 [ ..o | o | i 21,848,377 | ..... ..21,848,377 | ...2,881,649 003,
Equity/l] Goldman Sachs
N/A........ ndex |InternationalLtd ~ W22LROWP2IHZNBB6K528... | .06/22/2011 | .03/31/2021 | ........ccc.c.ce. ....28,619,692 ....1.0000 | ......5,961,567 0] ..... 003
Equity/l] Goldman Sachs
N/A....... ndex |International Ltd ~ W22LROWP2IHZNBB6K528... | .06/22/2011 ] .03/31/2021] ................ ....62,714,088 ....1.0000 5,653,395 0] ... 003
Equity/l] Goldman Sachs
N/A........ ndex |InternationalLtd ~ W22LROWP2IHZNBB6K528... | .06/22/2011 | .03/31/2021 | ................. ...40,484,257 11,0000 | ......8,250,100 | ..ovvvvevveecncnnnnis [ e | v | e 003
Equity/l
N/A........ ndex | Citibank NA.......... E570DZWZ7FF32TWEFATS... | .06/22/2011 .03/31/2021 | ................. ....33,225,387 ...1.0000 [ .....4,610,839 [ oo | o | i 21,726,175 | ..... ..21,726,175 | ...3,060,220 003,
Equity/l
N/A........ ndex | Citibank NA.......... E570DZWZ7FF32TWEFATS...| .06/22/2011] .03/31/2021 | ..........c.c.... ....28,619,692 10000 [.....5,590,815 [ oo | oo [ nnmieinmninninnininnnnns | e 003
Equity/l
. |ndex | Citibank NA.. E570DZWZ7FF32TWEFATS... | .06/22/2011 | .03/31/2021 ...62,714,088 0enD,B27,164 | i | i | s | 003,
Equity/l
N/A........ ndex | Citibank NA.......... E570DZWZ7FF32TWEFATS...| .06/22/2011] .03/31/2021 | ................. ...40,484,257 1.0000 | .....8,334,396 [ ...oovovemrmmvernmnninns [ o | v | e 003
Equity/I| Barclays Bank
N/A........ ndex |PLC G5GSEF7VJP5I70UK5573..... .07/19/2011] .06/30/2021] ................. ....712,843,370 ...1.0000 | ......9,191,959 26,348,090 | ..... ..26,348,090 | ...3,377,063 003
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Showing all Options, Caps, Floors, Collars, Swaps and Forwards Open as of Current Statement Date

Description

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

Structured Equity Basket Options PUT
Options BASKET$01

Structured Equity Basket Options PUT
Options BASKET$01

Structured Equity Basket Options PUT
Options (GDDUEAFE ;LBUSTRUU
;RU20INTR;SPTR;SPTRMDCP)

Structured Equity Basket Options PUT
Options BASKET$01

Structured Equity Basket Options PUT
Options BASKET$01

Structured Equity Basket Options PUT
Options (GDDUEAFE ;LBUSTRUU
;RU20INTR;SPTR;SPTRMDCP)

Structured Equity Basket Options PUT
Options SAPINDES$X

Structured Equity Basket Options PUT
Options (GDDUEAFE ;LBUSTRUU
;RU20INTR;SPTR;SPTRMDCP)

Structured Equity Basket Options PUT
Options SAPINDE$X

Structured Equity Basket Options PUT
Options (GDDUEAFE ;LBUSTRUU
;RU20INTR;SPTR;SPTRMDCP)

Equity Basket Options PUT - Sellback
Options (GDDUEAFE ;LBUSTRUU
;RU20INTR;SPTR;SPTRMDCP)

Equity Basket Options PUT - Sellback
Options (GDDUEAFE ;LBUSTRUU
;RU20INTR;SPTR;SPTRMDCP)

S&P 500 Index PUT Options (SPX)....

Equity Basket Options PUT Options
(GDDUEAFE ;RU20INTR
;SPTR;SPTRMDCP)

Equity Basket Options PUT - Moderate
Aggressive Options (GDDUEAFE
;LBUSTRUU
;RU20INTR;SPTR;SPTRMDCP)

S&P 500 Index PUT Options (SPX)...........

Equity Basket Options PUT Options
(GDDUEAFE ;RU20INTR
;SPTR;SPTRMDCP)

VAGLB Market Risk Capital Hedge............

VAGLB Market Risk Capital Hedge..

VAGLB Market Risk Capital Hedge............

VAGLB Market Risk Capital Hedge............

VAGLB Market Risk Capital Hedge............

VAGLB Market Risk Capital Hedge............

VAGLB Market Risk Capital Hedge............

VAGLB Market Risk Capital Hedge............

VAGLB Market Risk Capital Hedge..

VAGLB Market Risk Capital Hedge............

VAGLB Market Risk Capital Hedge............

VAGLB Market Risk Capital Hedge............

VAGLB Hedge - Guaranteed Minimum

.| Annuity Benefit

VAGLB Hedge - Guaranteed Minimum
Annuity Benefit

VAGLB Hedge - Guaranteed Minimum
Annuity Benefit

VAGLB Hedge - Guaranteed Minimum
Annuity Benefit

VAGLB Hedge - Guaranteed Minimum
Annuity Benefit

3 4 5 6 7 8 9 10 1 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative Hedge
Prior Year(s) | Current Year Adjustment Effectivenes
Schedul | Type(s Strike Price, [ Initial Cost of | Initial Cost of C Unrealized | Total Foreign|  Current to Carrying Credit sat
e/ )of Date of Rate of Index Premium Premium 0 Valuation Exchange Year's Value of Quality of |  Inception
Exhibit | Risk(s) Exchange, Counterparty Trade Maturity or | Number off ~ Notional Received (Received) (Received) | Current Year | Book/Adjusted | d Increase Changein | (Amortization| Hedged Potential | Reference| and at Year-
Identifier] (a) or Central Clearinghouse Date Expiration | Contracts Amount (Paid) Paid Paid Income Carrying Value | e | FairValue | (Decrease) BJ/A.C.V. | )/Accretion Items Exposure Entity end (b)
Equity/l| Barclays Bank
N/A........ ndex |PLC G5GSEF7VJP5I70UK5573..... .07/19/2011| .06/30/2021 | ....ovvvvvevees ...43,007,665 | ..........1.0000 | .....9,487,323 [ ..ooverrrreerrmmmmncs [ correerrmrirmrrinmneens [ e [ oo 003
Equity/l| Barclays Bank
.|ndex |[PLC G5GSEF7VJP5I70UK5573..... .07/19/2011 | .06/30/2021 ....38,997,497 209,640,212 | s | s | e | 003
Equity/l
N/A........ ndex | Citibank NA.......... E570DZWZ7FF32TWEFATS... | .07/19/2011 | .06/30/2021 | ................. ....12,843,370 ...1.0000 [ .....9,184,831 [ oo | e | i 26,638,191 | ..... ..26,638,191 | ...3,232,919 003,
Equity/l
N/A........ ndex | Citibank NA.......... E570DZWZ7FF32TWEFAT6...| .07/19/2011] .06/30/2021 | ................. ....43,007,665 -..1.0000 [ .....9,494,889 [ ..o | oo [ mnmnmmsinninninninnnns [ e 003
Equity/l
N/A....... ndex | Citibank NA.......... E570DZWZ7FF32TWEFATS... | .07/19/2011 | .06/30/2021 | ................. ....38,997,497 +..1.0000 | .....9,642,906 | ....oovvoorciirrenrnnns | o | v | 003
Equity/l] Goldman Sachs
N/A....... ndex |InternationalLtd ~ W22LROWP2IHZNBB6K528... | .08/17/2011] .06/30/2021 | ................. ..205,889,663 ...1.0000 |[....31,743,840 28,345,949 | ..... ..28,345,949 | ...3,584,810 003
Equity/I| Goldman Sachs
N/A........ ndex |International Ltd ~ W22LROWP2IHZNBB6K528... | .08/17/2011 | .06/30/2021 | ......cccevevc ..106,762,129 11,0000 | ....16,184,140 | ..ooovvveoicrcrrnns | e | v | e 003
Equity/l
N/A........ ndex | Citibank NA.......... E570DZWZ7FF32TWEFATS...| .08/31/2011] .06/30/2021 | ................. ..297,752,595 1.0000 | ....50,559,502 | ....ocoorrecrvrvernrnn | o | e 45,502,885 | ..... ..45,502,885 | ....7,253,091 003,
Equity/l
.| ndex | Citibank NA.. E570DZWZ7FF32TWEFATS... | .08/31/2011 | .06/30/2021 ....50,065,794 08,742,054 | oo | i | s | 003
Equity/l] JPMorgan Chase
N/A....... ndex |&Co THBGLXDRUGQFUS7RNEY7. | .09/09/2011| .06/30/2021 | ................. .169,154,517 ....1.0000 | ....39,940,499 36,428,503 | ..... ..36,428,503 | ...5,609,555 003
Equity/l| Barclays Bank
N/A....... ndex |PLC G5GSEF7VJP5I70UK5573..... .09/21/2011 .06/30/2021 | ................. .169,154,517 ...1.0000 [...43,579,969 | ...cccooovviivvvcnicccs | o | i 24,591,740 | ..... 24,591,740 | ..... 678,493 003,
Equity/l| Barclays Bank
N/A....... ndex |PLC G5GSEF7VJP5I70UK5573..... .09/21/2011 .06/30/2021 | ................. ....714,998,750 ...1.0000 [...19,322,234 | .oooooooiiciiiiiicccs | e | i 15,720,575 | ..... 15,720,575 | ...... 300,827 003,
Equity/l
.| ndex | Deutsche Bank AG 7LTWFZYICNSX8D621K86..... | .10/16/2006 | .09/30/2016 ....3,391,758 | ...1,259.3100 ...197,039 1274 | ..... 1,274 | .......(13,368) 003
Equity/l
N/A........ ndex | Deutsche Bank AG 7LTWFZYICNSX8D621K86..... | .10/16/2006 | .09/30/2016 | ................. ...2,369,891 | ...1,633.2500 | ......... 206,599 5,784 | oo | oo 5,784 ..(27,310) 003
Equity/l
N/A........ ndex | Deutsche Bank AG 7LTWFZYICNSX8D621K86..... | .10/16/2006 | .09/30/2016 | ................. ....3,096,722 | ....1,440.1000 | ......... 189,774 895 | ... 895 | .......(13,045) 003
Equity/I| JPMorgan Chase
N/A........ ndex |&Co TH6GLXDRUGQFUS57RNEY7. | .01/23/2007 | .12/30/2016 | .....ccvvvvveeeee ....2,548,583 |...1,354.7500 | ........ 166,355 6,817 | ... 6,817 ...(18,381) 003
Equity/If JPMorgan Chase
N/A........ ndex |&Co TH6GLXDRUGQFUS57RNEY7. | .01/23/2007 | .12/30/2016 | .......coceucec.. ..1,164,994 | ...1,724.9800 | ......... 112,033 14272 | .| e 14,272 ...(19,003) 003,
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1 2 3 4 5 6 7 8 9 10 1 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative Hedge
Prior Year(s) | Current Year Adjustment Effectivenes
Schedul | Type(s Strike Price, | Initial Cost of | Initial Cost of C Unrealized | Total Foreign| ~ Current | to Carrying Credit sat
el )of Date of | Number Rate of Index |  Premium Premium 0 Valuation Exchange Year's Value of Quality of |  Inception
Description of Items(s) Hedged, Used for | Exhibit | Risk(s) Exchange, Counterparty Trade Maturity or of Notional Received (Received) (Received) | Current Year | Book/Adjusted | d Increase Changein | (Amortization| Hedged Potential | Reference| and at Year-
Description Income Generation or Replicated Identifier| (a) or Central Clearinghouse Date Expiration | Contracts Amount (Paid) Paid Paid Income Carrying Value | e | FairValue | (Decrease) | B.A.CV. [ )/Accretion ltems Exposure Entity end (b)
Equity Basket Options PUT - Moderate
Aggressive Options (GDDUEAFE
;LBUSTRUU VAGLB Hedge - Guaranteed Minimum Equity/ | JPMorgan Chase
;RU20INTR;SPTR;SPTRMDCP) Annuity Benefit N/A........| Index | & Co TH6GLXDRUGQFUS7RNEY7. | .01/23/2007 | .12/30/2016 | .....ocvcvvvcves | e 3,858,282 | ...1,523.3300 | ... 241,592 12626 | .o | e 12,626 (33,382) 003
Morgan Stanley &
VAGLB Hedge - Guaranteed Minimum Equity/ | Co International
S&P 500 Index PUT Options (SPX).......... | Annuity Benefit Index | Ltd 4PQUHN3JPFGFNF3BB653.. | .05/04/2007 | .03/31/2017 | . 3,064,231 | ...1,468.9600 220,949 25,308 |..... 25,308 | .......(31,568) 003,
Equity Basket Options PUT - Moderate
Aggressive Options (GDDUEAFE Morgan Stanley &
;LBUSTRUU VAGLB Hedge - Guaranteed Minimum Equity/ | Co International
;RU20INTR;SPTR;SPTRMDCP) Annuity Benefit N/A........| Index | Ltd 4PQUHN3JPFGFNF3BB653.. | .05/04/2007 | .03/31/2017 | ..covvvvvvvrres | o 3,576,733 | ..1,606.5600 | ........ 324,369 37,653 | .o | oo 37,653 | ......(45,505) 003.
VAGLB Hedge - Guaranteed Minimum Equity/ | Citigroup Fin
S&P 500 Index PUT Options (SPX).......... Annuity Benefit N/A........| Index | Products Inc MBNUM2BPBDO7JBLYG310. | .07/26/2007 | .06/30/2017 | .......cccoucvcs | oees 3,336,705 | ...1,548.9100 | ........ 352,136 53,906 |..... 53,906 | .......(39,831) 003
Equity Basket Options PUT - Moderate
Aggressive Options (GDDUEAFE
;LBUSTRUU VAGLB Hedge - Guaranteed Minimum Equity/ | Citigroup Fin
;RU20INTR;SPTR;SPTRMDCP) Annuity Benefit N/A........| Index | Products Inc MBNUM2BPBDO7JBLYG310. | .07/26/2007 | .06/30/2017 | ....cooouremrrcs | e 4,175,519 | ..1,691.8600 | ........ 312,565 | oo | e | i 102,073 |....| .....102,073 (59,040) 003
Structured Equity Basket Options PUT
Options (GDDUEAFE ;LBUSTRUU Equity/ | JPMorgan Chase
;RU20INTR;SPTR;SPTRMDCP) VAGLB Market Risk Capital Hedge.......... [N/A........|Index |& Co 7H6GLXDRUGQFU57RNEYY. | .12/31/2008 | .03/31/2038 | ................ .201,281,040 | .........1.0000 | ...14,450,000 | .........ccemmmmnes [ worermreremmmeniininnns | cvevere 14,321,324 | .....| 14,321,324 | ..2,029,038 003
Equity Basket Options PUT - Asian
Options (GDDUEAFE ;LBUSTRUU Equity/ | JPMorgan Chase
;RU20INTR;SPTR;SPTRMDCP) VAGLB Market Risk Capital Hedge.......... | N/A........| Index | & Co THBGLXDRUGQFUS7RNEY7. | .12/31/2008 | .09/28/2018 | ................ 130,114,380 | ...1,743.0102 | .. 11,041,100 | ..cvvvverrviiicenis | o | v 103,294 |.....| ....103,294 | ....(167,259) 003
Equity Basket Options PUT - Asian
Options (GDDUEAFE ;LBUSTRUU Equity/ | JPMorgan Chase
;RU20INTR;SPTR;SPTRMDCP) VAGLB Market Risk Capital Hedge.......... Index | & Co 7H6GLXDRUGQFU57RNEY7. | .09/15/2008 | .09/28/2018 | ................ ..37,175,537 | ..1,743.0102 | ... 2,458,400 810 |.... 810 | .........(6,446) 003
0099999. Total-Purchased Options-Hedging Other-Put Options. 521,571,728 | oo 0 [ i 0| 435,024,522 |XXX] 435,024,522 | .57,287,605 0 0 0 0] XXX XXX
0149999. Total-Purchased Options-Hedging Other. .523,660,995 | ..... 2,695,907 | ..o 0| 441,346,979 |XXX| 441,346,979 | .58,887,877 0 0 0 0] XXX XXX
0369999. Total-Purchased Options-Call OptioNS ANd WAITANLS.............cccerreerreresssrssssissssssssssssssssssssssssssisssss sttt 1100 s | oo 2,089,267 | ... 2,695,907 | ..o 0 | e 6,322,457 XXX ..6,322457 | ..1,600,272 0 0 0 0] XXX XXX
0379999. Total-Purchased Options-Put Options 521,571,728 | oo 0 [ e 0| 435,024,522 |XXX] 435,024,522 | 57,287,605 0 0 0 0] XXX XXX
0429999. Total-Purchased Options .523,660,995 | ..... 2,695,907 | ..o 0] 441,346,979 |XXX| 441,346,979 | .58,887,877 0 0 0 0] XXX XXX
Swaps - Hedging Effective - Interest Rate
Pay Fixed USD Receive Floating USD
Interest Rate Swap Mortgage Loan -- 00-1101197................... | B 1-1..... | Interest| Credit Suisse Intl. E58DKGMJYYYJLN8C3868... | .09/21/2006 | .03/01/2022 | ................ | ..... 6,750,000 1(5.3135 USD) | cccccvcvccrsescrccrs [N I (159,929) | ovvvvveverernrerenennn 0)] .....| -.(1,588,171) 80,930 100/ 99.9667
0859999. Total-Swaps-Hedging Effective-Interest Rate 0 0 ... (159,929) | ovovvvvvcienninieie (0) [XXX| ..(1,588,171) 0 0 0 0 80,930 | XXX XXX
Swaps - Hedging Effective - Foreign Exch
Pay Fixed EUR Receive Fixed USD Curren | Deutsche Bank
Currency Swap AFS Bond -- 70645JAN2............ccocvvcvvneeene [ D 110 f Oy AG TLTWFZYICNSX8D621K86.... | .02/15/2005 | .02/24/2025 | ......cocvovcves | e 2,602,000 USD (5.5 EUR) 22,165 380,800 |.....| ....351,591 | ..cccccoooievererc .......(48,800) 38,551 100/100.....
Pay Fixed EUR Receive Fixed USD Curren | Deutsche Bank
Currency Swap AFS Bond - 70645JAN2............ccovcvvvmnees | D 1T Oy AG TLTWFZYICNSX8D621K86.... | .02/15/2005 | .02/24/2025 | ......cocovveves | e 2,602,000 USD (5.5 EUR) 22,165 380,800 |.....| ....351,597 [ oo .......(48,800) 38,551 100/100.....
Pay Fixed EUR Receive Fixed USD Curren | Royal Bank of
Currency Swap AFS Bond -- 70645JAN2.........ocoooooovvees [ D A-1...0. | Oy Scotland PLC RR3QWICWWIPCSBA4S074. | .02/16/2005 | .02/24/2025 | ......ccvc. | .. 6,500,000 USD (5.5 EUR) 55,982 947,000 |.....| ... 8B4TAT | oo ..(122,000) 96,304 100/100.....
Pay Fixed EUR Receive Fixed USD Curren | Royal Bank of
Currency Swap AFS Bond -~ 70645JAN2.............ccocvvvenne | D 1T €Y Scotland PLC RR3QWICWWIPCS8A4S074. | .02/16/2005 | .02/24/2025 | ................ | ..... 6,500,000 USD (5.5 EUR) 55,982 947,000 | .....| ....884,747 | .o ....(122,000) 96,304 100/100.....
Pay Fixed EUR Receive Fixed USD Curren | Deutsche Bank
Currency Swap AFS Bond - 70645JAN2...............coooee...... | D 1-1..... | 0y AG TLTWFZYICNSX8D621K86.... | .03/03/2005 | .02/24/2025 | ................ | ..... 5,248,000 USD (5.5 EUR) 50,716 805,600 | .....| .....847,769 | .cooooocrrierr. e 97,600) | oo | s | e 77,754 | ..o | 100/100.....
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Statement as of June 30, 2016 of the NATIONWIDE LlFE |NSURANCE COMPANY
SCHEDULE DB - PART A - SECTION 1

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

1 2 3 4 5 6 7 8 9 10 1 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative Hedge
Prior Year(s) | Current Year Adjustment Effectivenes
Schedul | Type(s Strike Price, [ Initial Cost of | Initial Cost of C Unrealized | Total Foreign|  Current to Carrying Credit sat
e/ )of Date of Rate of Index Premium Premium 0 Valuation Exchange Year's Value of Quality of |  Inception
Description of ltems(s) Hedged, Used for | Exhibit | Risk(s) Exchange, Counterparty Trade Maturity or | Number off ~ Notional Received (Received) (Received) | Current Year | Book/Adjusted | d Increase Changein | (Amortization| Hedged Potential | Reference| and at Year-
Description Income Generation or Replicated Identifier] (a) or Central Clearinghouse Date Expiration | Contracts Amount (Paid) Paid Paid Income Carrying Value | e | FairValue | (Decrease) BJ/A.C.V. | )/Accretion Items Exposure Entity end (b)

Pay Fixed EUR Receive Fixed USD Curren
Currency Swap AFS Bond - 70645JAN2.........cvvvvvevrreneees D1-1... oy Deutsche Bank AG 7LTWFZYICNSX8D621K86..... | .03/03/2005 | .02/24/2025 ................. 107,872,000 USD (5.5 EUR) | ceoovovuverrrrvevinnnns | woverrseererveesninens | wvvviens 76,073 | oo 1,208,400 | ..... 1,271,653 | s [ e (REGRA0)) E— e 116,632 | e 100/100.....
Pay Fixed EUR Receive Fixed USD Curren | Bank of America
Currency Swap AFS Bond -- 54401PA#3.. D11 ey Corp B4TYDEB6GKMZO031MB27.. | .07/12/2006 | .07/12/2016 .....8,830,500 J (4.7625 EUR) 90,324 .1,056,300 | ..... ...1,059,384 (170,800) 8,061 100/100.....
Pay Fixed EUR Receive Fixed USD Curren | Bank of America
Currency Swap AFS Bond -- 54401PAH#3..........covvecrerrcens D1-1... oy Corp B4TYDEB6GKMZO031MB27.. | .07/12/2006 | .07/12/2016 | ................. ....9,077,500 ) (4.7625 EUR) 92,850 [ .ooovrnene 1,085,846 | ..... 1,089,016 | ovooveererrrriens [ e (175,577) 8,287 100/100.....
Pay Fixed EUR Receive Fixed USD Curren | Bank of America
Currency Swap AFS Bond -- 54401PA#3.........coocoovvvencrcrcnens D1-1....|cy Corp B4TYDEB6GKMZO031MB27.. | .07/12/2006 | .07/12/2016 | ................. +...1,261,500 J (4.7625 EUR) | ...ovcvvvvvnncrnrrncrcns [ covvivivevinsnivsnnnines | v 12,903 ...150,900 | oo | e 151,341 | oo crereene(24,800) | i B [ ALV O— 100/100.....
Pay Fixed EUR Receive Fixed USD Curren | Bank of America
Currency Swap AFS Bond -- 54401PA#3.. ey Corp B4TYDEB6GKMZO031MB27.. | .07/12/2006 | .07/12/2016 ....2,523,000 ) (4.7625 EUR) 25,807 301,800 | ..... ....302,681 .....(48,800) 2,303 100/100.....
Pay Fixed EUR Receive Fixed USD Curren | Bank of America
Currency Swap AFS Bond -- 54401PA#3..........cococvuvercrcrcnens D1-1...|cy Corp B4TYDEB6GKMZO031MB27.. | .07/12/2006 | .07/12/2016 | ................. ....8,307,500 I (4.7625 EUR) | ...ooovvvvvvrcrnrrncrcns [ covevviviviinrininnninns | v 64,517 .. 754,500 | o] s 756,703 | oo | e (122,000) 5,758 100/100.....
Pay Fixed EUR Receive Fixed USD Curren | Royal Bank of
Currency Swap AFS Bond -- DI002#AD3.........covvvvevvrriran D1-1... oy Scotland PLC RR3QWICWWIPCS8A4S074.. | .07/13/2006 | .08/15/2016 | ................. ....3,816,000 3D (4.694 EUR) 35,731 484,200 | ... | ....... 488,936 | ..o <e(73,200) 6,820 100/100.....
Pay Fixed EUR Receive Fixed USD Curren | Royal Bank of
Currency Swap AFS Bond -- D9002#AD3. ey Scotland PLC RR3QWICWWIPCS8A4S074.. | .07/13/2006 | .08/15/2016 ...12,363,840 3D (4.694 EUR) | . ...115,767 1,568,808 | ..... ....1,684,152 (237,168) 22,098 100/100.....
Pay Fixed EUR Receive Fixed USD Curren | Royal Bank of
Currency Swap AFS Bond -- DI002#ADS..........covvvvvvvrrainn D1-1...fcy Scotland PLC RR3QWICWWIPCS8A4S074.. | .07/13/2006 | .08/15/2016 | ................. ....3,816,000 3D (4.694 EUR) 35,731 484,200 | ... | ....... 488,936 | ...ocovevrecrerriinnns <ee(73,200) 6,820 100/100.....
Pay Fixed EUR Receive Fixed USD Curren
Currency Swap AFS Bond -- D8563#AAL...........cococvvvvverenene D1-1....|cy Deutsche Bank AG 7LTWFZYICNSX8D621K86..... | .03/31/2011 | .05/06/2021 | ................. ...47,506,350 3D (5.736 EUR) | ...oovvvvvvvrvrvrverrnes [ wovervevvmmmnninnnnnnnns | ivinens 286,628 | .......... 10,301,250 | ..... 29,404,590 | ..oooovvooerviriirinns | e (817,400) 526,841 100/100.....
Pay Fixed EUR Receive Fixed USD Curren
Currency Swap AFS Bond -- D8563#ABO.............ccoovrvreveeene D1-1.... | cy Deutsche Bank AG 7LTWFZYICNSX8D621K86..... | .03/31/2011 | .05/06/2023 | ................. ...12,053,850 JSD (5.78 EUR) | .covvvvvvevercrrrrerens [ wovvvvevivnnenivennnenns | oo 76,908 | ............2,613,750 | ..... 102,260,893 | .ooovvvevevrveriirinns [ e (PR [0)) ....158,855 | ...oooovvviinnnns 100/100.....
Pay Fixed GBP Receive Fixed USD Curren
Currency Swap AFS Bond -- G1745*AG6...........ccccccorereren. D1-1...|cy Citibank NA.......... E570DZWZ7FF32TWEFATS... | .03/13/2013 | .04/17/2023 | ................. ....14,920,000 JSD (4.11 GBP) 55,519 | oo 1,609,000 | ..... 21672516 | e 21,425,000 | oo [ s .. 195,879 | oo 100/100.....
Pay Fixed GBP Receive Fixed USD Curren
Currency Swap AFS Bond -- G1745*AJ0.......ccevcvevevcrererans D1-1....|cy Citibank NA.......... E570DZWZ7FF32TWEFATS... | .03/13/2013| .04/17/2028 | ................. ....29,840,000 JSD (4.53 GBP) | ...oovvvvvvvrrrrrvenrnns [ wovvrvivivnmnnennsnninns | ovvenens 112,113 | s 3,218,000 | ..... ...3,210,381 2,850,000 1..516,186 | ..oovvvvvivinnnns 100/100.....
Pay Fixed GBP Receive Fixed USD Curren | Barclays Bank
Currency Swap AFS Bond -- GO566*ABS..............cccoovcveiene D1-1...|cy G5GSEF7VJP5I70UK5573..... .05/30/2013 | .06/30/2025 | ................. ....10,011,540 3D (4.101 GBP) | cocvvvvvvvcveervcvcerees [ overvivinninninnnnninns | v 48,684 | ........... 1,226,280 | ..... 1412286 | s [ 940,500 [ ... | e 151,258 | v 100/100.....
Pay Fixed GBP Receive Fixed USD Curren | Barclays Bank
Currency Swap AFS Bond -- GO566*ABS............cccocoorercuenens D1-1....|cy G5GSEF7VJP5I70UK5573..... .05/30/2013 | .06/30/2025 | ................. ...10,921,680 3D (4.101 GBP) 53,110 | .cooccene 1,337,760 | ..... 1. 1,540,676 | ..o 101,026,000 | ..oooeeveveneieiiinnns [ e ...165,009 | ..ooovovvivinnnns 100/100.....
Pay Fixed GBP Receive Fixed USD Curren | Barclays Bank
Currency Swap AFS Bond -- GO566*ABS..............cccoovcicvenc D1-1....|cy PLC G5GSEF7VJP5I70UK5573..... .05/30/2013 | .06/30/2025 | ................. ....10,011,540 3D (4.101 GBP) | cocvvvvvvvvvcrrvcvcerees [ eovvvvivinninninnnnninns | v 48,684 | ........... 1,226,280 | ..... 412,286 | [ 940,500 | ...cccccoooeverereene 151,258 | 100/100.....
Pay Fixed GBP Receive Fixed USD Curren | Barclays Bank
Currency Swap AFS Bond -- GO566*ABS............cccocourercucncns D1-1....|cy PLC G5GSEF7VJP5I70UK5573..... .05/30/2013 | .06/30/2025 | ................. ...10,011,540 3D (4.101 GBP) | .ocovvvvvvevcrrvrreceans [ eovevviviviienisenininns | v 48,684 | ............ 1,226,280 | ..... 412,286 | s [ 940,500 | ...occocvevevereraens 151,258 | oo 100/100.....
Pay Floating GBP Receive Fixed USD Curren | Bank of America
Currency Swap AFS Bond -- GBI70*AES.............ccocerereeenens D1-1... oy Corp B4TYDEB6GKMZO031MB27.. | .11/21/2013 .01/02/2025 ................. ...16,000,000 3BPLIBBBA3M) | ...ovvvvevevermmmaens [ coverervvermminnereenns | cvvveee 236,330 | ........... 2,786,854 | ..... 15,528,328 | oo .. 1,414,524 235,060 100/100.....
Pay Floating GBP Receive Fixed USD Curren | Bank of America
Currency Swap AFS Bond -- GBI70*AES............cccocrurercrcucns D1-1...|cy Corp B4TYDEB6GKMZO031MB27.. | .11/21/2013| .01/02/2025 | ................. 9,000,000 3BPLIBBBA3M) | ....ocvvvvvvrvrvrvenrnes [ wovervivvvmmnnevnmnnenns | oirivens 132,936 | ...oocoeeene 1,567,605 | ..... 103,109,685 | ..o [ v TEEXCT(VN N RN 132,221 | 100/100.....
Pay Floating GBP Receive Fixed USD Curren | Bank of America
Currency Swap AFS Bond -- GBI70*AES.............ccooererreenens D1-1... oy Corp B4TYDEB6GKMZO031MB27.. | .11/21/2013] .01/02/2025 ................. ..40,000,000 3BPLIBBBA3M) | ..cocvvvvevermrrcmnens [ coverrvrvermmnnereenns | cvrveee 590,826 | ........... 6,967,135 | ..... 213,820,821 | oo 13,536,311 | oo ....587,651 | oo 100/100.....
Pay Floating GBP Receive Fixed USD Curren | Bank of America
Currency Swap AFS Bond -- GBI70*AES............cooocrurercrcncrs D1-1...|cy Corp B4TYDEB6GKMZO031MB27.. | .11/21/2013 | .01/02/2025 | ................. +.9,000,000 3BPLIBBBA3M) | ....ocvvvvvvrvrrrvenrnes [ wovevvevvmmmnnevnmnninns | ovrenens 132,936 | ...oocoeeene 1,567,605 | ..... 103,109,685 | ..o [ v TEEXCT(VR N NN 132,221 | 100/100.....
Pay Fixed GBP Receive Fixed USD Curren
Currency Swap AFS Bond -- G1745*AM3..........ccooommerrrrrenens D1-1...fey Citibank NA.......... E570DZWZ7FF32TWEFAT6...| .04/10/2014 | .06/15/2029 ] ................. ...15,093,000 JSD (4.51 GBP) | ..coccveeveercmenecs | v | v 84849 | ... 3,113,100 | ..... L3 758,112 | ..1,282,500 | ..o 2 273,629 | .o 100/100.....
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Statement as of June 30, 2016 of the NATIONWIDE LlFE |NSURANCE COMPANY
SCHEDULE DB - PART A - SECTION 1

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

1 2 3 4 5 6 7 8 9 10 1 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative Hedge
Prior Year(s) | Current Year Adjustment Effectivenes
Schedul | Type(s Strike Price, [ Initial Cost of | Initial Cost of C Unrealized | Total Foreign|  Current to Carrying Credit sat
e/ )of Date of Rate of Index Premium Premium 0 Valuation Exchange Year's Value of Quality of |  Inception
Description of ltems(s) Hedged, Used for | Exhibit | Risk(s) Exchange, Counterparty Trade Maturity or | Number off ~ Notional Received (Received) (Received) | Current Year | Book/Adjusted | d Increase Changein | (Amortization| Hedged Potential | Reference| and at Year-
Description Income Generation or Replicated Identifier] (a) or Central Clearinghouse Date Expiration | Contracts Amount (Paid) Paid Paid Income Carrying Value | e | FairValue | (Decrease) BJ/A.C.V. | )/Accretion Items Exposure Entity end (b)
Pay Fixed AUD Receive Fixed USD Curren | JPMorgan Chase
Currency Swap AFS Bond -- Q7794#AFO..........ccooomvurerrvenens D1-1... oy &Co TH6GLXDRUGQFUS57RNEY7. | .06/11/2014 | .08/14/2029 | .......ccevc ...20,636,000 ISD (6.28 AUD) (RIEYRDY E— 4,243,800 | ..... 104,862,906 | .ooovvrevrereernirinns [ e (CIRXA1[0) ) I cevvvrrensenneees | v 376,485 | i 100/100.....
Pay Fixed EUR Receive Fixed USD Curren | JPMorgan Chase
Currency Swap AFS Bond -- L8367#AA1.. D11 ey &Co THBGLXDRUGQFUS7RNEY7. | .06/25/2014 | .07/24/2021 ...19,082,000 /SD (2.67 EUR) | . ...189,431 .3,533,600 | ..... ...3,820,347 (341,600) | ... 216,286 .| 100/100.....
Pay Fixed EUR Receive Fixed USD Curren | JPMorgan Chase
Currency Swap AFS Bond -- L8367#ABY..........ccoocvcrerreenes D1-1... oy &Co TH6GLXDRUGQFUS7RNEY7. | .06/25/2014 | .07/24/2024 ] ........cccc.... ...14,993,000 1SD (3.11 EUR) [ ecevvvvevermrrmneens [ eoverervvenmniseneenne | v 155,647 | ............ 2,776,400 | ..... 13,168,507 | oo [ e (LTI [0) ) [ cevvesressessssssses | e 214,889 | 100/100.....
Pay Floating GBP Receive Fixed USD Curren | Barclays Bank
Currency Swap AFS Bond -- GO566*ACS...........cocvevererevennns D1-1....|cy PLC G5GSEF7VJP5I70UK5573..... .06/27/2014 | .06/29/2029 | ................. ....23,828,000 3BPLIBBBAG6M) 338,074 5,192,600 | ..... 9,442,827 | oo +.1,995,000 | ..cccocccvcicrcrens covvesnessesisisises | o0 432,629 | i 100/100.....
Pay Fixed GBP Receive Fixed USD Curren
Currency Swap AFS Bond -- G1835#AA6. ey Deutsche Bank AG 7LTWFZYICNSX8D621K86..... | .09/16/2014 | .12/16/2024 ...48,642,000 SD (3.63 GBP) | . ...211,978 .8,709,000 | ..... ...9,670,746 ....4,275,000 712,656 .| 100/100.....
Pay Fixed EUR Receive Fixed USD Curren
Currency Swap AFS Bond -- Q1297#AES.........cccccoccererever. D1-1...|cy Citibank NA.......... E570DZWZ7FF32TWEFATS6... | .09/17/2014 | .11/12/2022 | ................. ....24,624,000 JSD (1.65 EUR) | ..oovvvvvvvrvrrrvenrees [ ovvrvivvimmnninnnnninns | ovvinens 262,277 | ........... 3,522,600 | ..... 8,159,007 | oo [ e (463,600) | ...coovererrrcrcrencn covveersssesisisises | 0000 312,985 | 100/100.....
Pay Fixed GBP Receive Fixed USD Curren | Morgan Stanley
Currency Swap AFS Bond -- GB596#AA4..........cvvvvrevne D1-1... oy Capital Services ~ [7331LVCZKQKX5T7XV54...... .10/08/2014 | .12/20/2029 [ ........cvcveee ...19,284,000 SD (4.07 GBP) 92,144 3,310,800 | ..... 3,973,870 | oo ....1,710,000 356,486 100/100.....
Pay Fixed GBP Receive Fixed USD Curren | JPMorgan Chase
Currency Swap AFS Bond -- G2956@AP.... ey &Co THBGLXDRUGQFUS7RNEY7. | .06/25/2015 | .09/23/2025 ....15,750,000 JSD (3.43 GBP) | . ..75,976 .2,439,000 | ..... ..2,112,732 ...1,425,000 241,014 .| 100/100.....
Pay Fixed DKK Receive Fixed USD Curren | JPMorgan Chase
Currency Swap AFS Bond -- K3752#AH1..........ccoooomernnnrinens D1-1...fcy &Co TH6GLXDRUGQFUS57RNEY7. | .06/09/2015 | .08/27/2025 | ........ccccc.... ....24,858,757 JSD (2.35 DKK) | .cccvvvveevevrscnecns [ o | v 194,424 | ..............218,652 | ..... ceereeed(28,802) | o | e (624,735) | ccvevevererrrcrcrane [UOPNY [NUOROROONE: 1 (X7 £ TN ISV 100/100.....
Pay Fixed EUR Receive Fixed USD Curren
Currency Swap AFS Bond -- G1696#BHS..............ccccvecrvv D1-1....|cy BNP Paribas........ ROMUWSFPUSMPRO8K5P83 | .09/16/2015| .11/19/2022 | ................. ....39,536,000 JSD (1.82 EUR) | ..covvvvvvvvrvrrrvenrnes [ wovvvvivvmmmnninnnnnnnns | ovinens 364,466 | ...............665,000 | ... | ... 815,301 | oo | e (854,000) 503,233 100/100.....
Pay Fixed CAD Receive Fixed USD Curren
Currency Swap AFS Bond -- C7T051*AA8.........cvvcvevcvcicrerns D1-1.... | cy Citibank NA.......... E570DZWZ7FF32TWEFATS... | .11/20/2015 | .12/15/2025 | ................. ....26,305,900 /SD (3.86 CAD) 3,525 (775,499)| ..... ceeee(B57,232) | o (1,790,554) | ..oovvvereveriririnnns cevveeresssssssssees | oo AOTATO | 100/100.....
Pay Fixed CHF Receive Fixed USD Curren
Currency Swap AFS Bond -- 249030C"6..........ccccovvvvrvrrven D1-1...|cy Citibank NA.......... E570DZWZ7FF32TWEFATS... | .11/24/2015| .12/11/2025 | ................. ...24591,777 8D (0.86 CHF) | .covvvvvvvvcvrrrvccrncs [ wovervivinrmnnininnninns | s 373477 | ......e(1,022,977) | ..... 000ee(9563,024) | oo | (S]] [— covvesisssesisisises | 0000 380,698 | i 100/100.....
Pay Fixed EUR Receive Fixed USD Curren
Currency Swap AFS Bond -- 249030C@4...........ccccrererereene D1-1....|cy Citibank NA.......... E570DZWZ7FF32TWEFATS... | .11/24/2015 | .12/11/2025 | ................. ....15,954,000 JSD (2.05 EUR) | .covvvvvvvvrnrvrrenrnns [ eovvvvivevnmnnesnsnninns | ovvenens 140,481 | oo (705,000) | ..... ceeee(618,903) | oo | e (366,000) | ..coovererrrercrene covvensnsssssssssies | oo 288,979 | i 100/100.....
Pay Fixed EUR Receive Fixed USD Curren
Currency Swap AFS Bond -- F1840#AA0..........coccvccvvrvevee D1-1...|cy BNP Paribas........ ROMUWSFPUSMPRO8KS5P83 | .01/15/2016 | .03/30/2026 | ................. ....49,230,000 3D (1.839 EUR) 258,642 (747,000) | ..... (1,443452) | oo [ e (UCTELL)) [— covvesinssesisissses | e TT4,088 | 100/100.....
Pay Fixed EUR Receive Fixed USD Curren
Currency Swap AFS Bond -- GI00B@AUS.........ccoccererernnene D1-1....|cy Citibank NA.......... E570DZWZ7FF32TWEFATS... | .04/13/2016 | .05/04/2026 | ................. ...11,413,000 JSD (1.69 EUR) 33,152 166,081 | ... | ....... 317,323 | oo | s 166,078 | ...ooovvvevereririnens cevveeneseesssssiees | 000 180,330 | i 100/100.....
Pay Fixed EUR Receive Fixed USD Curren
Currency Swap AFS Bond -- GI00B@AUS............cccccceveven. D1-1....|cy Citibank NA.......... E570DZWZ7FF32TWEFATS... | .04/13/2016 | .05/04/2026 | ................. ....10,000,000 JSD (1.69 EUR) 29,048 145519 | ... | ... VALK N I QTR [T (R covveiisssesisisiies | e 158,004 | 100/100.....
0879999. Total-Swaps-Hedging Effective-Foreign Exchange 0 0]...5357,152 101,590,469 0 |..16,642,196 0 0]... 9,795,333 XXX XXX
0909999. Total-Swaps-Hedging Effective 0 0]...5197,222 100,002,298 0 |..16,642,196 0 0]... 9,876,263 XXX XXX
Swaps - Hedging Other - Interest Rate
Pay Floating USD Receive Fixed USD Merrill Lynch
Interest Rate Swap VAGLB Market Risk Capital Hedge............ | N/A........ Interest| Capital Services ~ GDWTXX03601TB7DW3U69. | .01/29/2008 | .01/31/2018 | ................. ...17,150,000 JSDLIBBBA3M) | ....ccvvvvvvrvrvrvenrnns [ eovvrvivvvmmnnennmnnenes | ovvevens 314,103 952,375 | ..... 952,375 | ...... (128,186) e 108,842 | 001....occeee
Pay Floating USD Receive Fixed USD Merrill Lynch
Interest Rate Swap VAGLB Market Risk Capital Hedge............ | N/A........ Interest| Capital Services ~ GDWTXX03601TB7DW3U69. | .01/29/2008 | .01/31/2028  ................. ...42,540,000 JSDLIBBBABM) | ....cvvvvevvvemmmnanns [ coverrvvvveimirsenecnis | v 876,964 | .......... 14,920,656 | ..... ..14,920,656 | ...3,973,928 e T29.2T1 | 007.ccoovuernnnee
Pay Floating USD Receive Fixed USD
Interest Rate Swap VAGLB Market Risk Capital Hedge............ | N/A........ Interest| UBS AG................ BFM8T61CT2L1QCEMIKS0..... | .03/24/2008 | .03/26/2018 | ................. .....3,400,000 JSDLIBBBA3M) 59,090 198,032 | ... | ....... 198,032 | .......(17,236) 22,560 001....ccceee
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Statement as of June 30, 2016 of the NATIONWIDE LlFE |NSURANCE COMPANY

SCHEDULE DB - PART A - SECTION 1

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

1 2 3 4 5 6 7 8 9 10 1 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative Hedge
Prior Year(s) | Current Year Adjustment Effectivenes
Schedul | Type(s Strike Price, [ Initial Cost of | Initial Cost of C Unrealized | Total Foreign|  Current to Carrying Credit sat
e/ )of Date of Rate of Index Premium Premium 0 Valuation Exchange Year's Value of Quality of |  Inception
Description of ltems(s) Hedged, Used for | Exhibit | Risk(s) Exchange, Counterparty Trade Maturity or | Number off ~ Notional Received (Received) (Received) | Current Year | Book/Adjusted | d Increase Changein | (Amortization| Hedged Potential | Reference| and at Year-
Description Income Generation or Replicated Identifier] (a) or Central Clearinghouse Date Expiration | Contracts Amount (Paid) Paid Paid Income Carrying Value | e | FairValue | (Decrease) BJ/A.C.V. | )/Accretion Items Exposure Entity end (b)

Pay Fixed USD Receive Floating USD Merrill Lynch
Interest Rate Swap VAGLB Market Risk Capital Hedge............ N/A........ Interest| Capital Services ~ GDWTXX03601TB7DW3U69. | .04/21/2008 | .04/23/2018  ................. ....3,100,000 3M (4.386 USD) | ...covvvvmmcrrrrennens ] eeeern(58,800) [ oo (203,581) | ..... <err(203,581) [ ......... 18,072 | covvvevevvvvverrrveens | reveverereveverenenene [ ommmnnmsnmsnnnnnnes | eoveveenees 21,019 | oo [I[V
Pay Fixed USD Receive Floating USD Merrill Lynch
Interest Rate Swap VAGLB Market Risk Capital Hedge.. Interest| Capital Services ~ GDWTXX03601TB7DW3U69. | .04/21/2008 | .04/23/2023 ...8,170,000 3M (4.676 USD)| . ...(166,814)] ..........(1,900,290) | ..... .(1,900,290) [ ...... (388,244) .| 001..
Pay Fixed USD Receive Floating USD Merrill Lynch
Interest Rate Swap VAGLB Market Risk Capital Hedge............ N/A........ Interest| Capital Services ~ GDWTXX03601TB7DW3U69. | .04/21/2008 | .04/23/2028  ................. ....3,160,000 /A3M (4.8 USD) [ .eooevevevererererene <ren(66,479) | ...........(1,155,055) | ..... ..(1,155,055) ...... (302,234) | ..ooovvcverrreeens | e [ e | i 7 (VL [ 007..cooveerennee
Pay Floating USD Receive Fixed USD Merrill Lynch
Interest Rate Swap VAGLB Market Risk Capital Hedge............ N/A....... Interest| Capital Services ~ GDWTXX03601TB7DW3U69. | .04/21/2008 | .04/23/2038 | ................. ...2,150,000 JSDLIBBBA3M) | .....coocciacrcciacs | o | v 45,887 | oo 1,235,608 | ..... ...1,235,608 | ....... 378,967 50,571 001
Pay Floating USD Receive Fixed USD
Interest Rate Swap VAGLB Market Risk Capital Hedge.. Interest| UBS AG... . BFM8T61CT2L1QCEMIKS0.....| .11/26/2008 | .11/28/2023 ....8,000,000 JSDLIBBBA3M)| . 1,143,831 | ..... ..1,143,831 | ....... 454,125 .| 001...
Pay Floating USD Receive Fixed USD Morgan Stanley
Interest Rate Swap VAGLB Market Risk Capital Hedge............ N/A....... Interest| Capital Services  17331LVCZKQKX5T7XV54...... .12/02/2008 | .12/04/2023 | ................. ....10,000,000 JSDLIBBBA3M) | ....ccvvvvvvrvrvrvenrres [ wovervvvvimmmnivnmnnenns | oivinens 120,210 | ... 1,279,836 | ..... ..1,279,836 | ....... 574,280 137,260 | 001....cocceee
Pay Fixed USD Receive Floating USD
Interest Rate Swap VAGLB Market Risk Capital Hedge............ N/A........ Interest] CME.........cccocovvuuees KINXBSWZVIKEX4NFOLS1.... | .01/05/2009 | .01/07/2024 | ................ ...16,400,000 4 (3.0792 USD) [ ...ocouvvvvveveercrans ...(201,765) | ...........(2,231,185) | ..... .(2,231,185) ] ...... (956,560) 226,512 007.ccoeveerennee
Pay Fixed USD Receive Floating USD Morgan Stanley
Interest Rate Swap VAGLB Market Risk Capital Hedge.. Interest| Capital Services  17331LVCZKQKX5T7XV54...... .03/12/2009 | .03/16/2039 ...16,000,000 4(3.2752 USD) | . .(214,242)| .........(4,617,116) | ..... ...(4,617,116) | ...(2,598,371) 383,991 001..
Pay Floating USD Receive Fixed USD
Interest Rate Swap VAGLB Market Risk Capital Hedge............ N/A........ Interest| Deutsche Bank AG 7LTWFZYICNSX8D621K86..... | .08/25/2010 ] .08/27/2017 | ................. .....1,900,000 JSDLIBBBA3M) 58,156 123479 || 123,479 (CRICI) [PURRRRTN RO ORI I 42817 | o 007
Pay Fixed USD Receive Floating USD Morgan Stanley
Interest Rate Swap VAGLB Market Risk Capital Hedge............ N/A....... Interest| Capital Services  17331LVCZKQKX5T7XV54...... 0711712009 | .07/21/2016 | ................. +...9,200,000 /(3.4912 USD) [ ...oovvvvvvvvvvvrrrnnnns . (132,939) | e (14,561) | ..... cenn(14,561) ] ... RPZ XU (FRUROROIOIOION NN IR I 11,110 | e 001....ccceee
Pay Fixed USD Receive Floating USD
Interest Rate Swap VAGLB Market Risk Capital Hedge............ N/A........ Interest] UBS AG............... BFM8T61CT2L1QCEMIKS0..... | .08/10/2009 | .08/12/2016 | ................. ....14,300,000 4(3.7822 USD) (229,932) (50,969) | ..... (50,969)] ....... 21T 443 | oo | e | e | v 24711 | s 007
Pay Fixed USD Receive Floating USD
Interest Rate Swap VAGLB Market Risk Capital Hedge............ N/A....... Interest| Citibank NA.......... E570DZWZ7FF32TWEFATS... | .09/14/2009 | .09/16/2016 | ................. 1000:7,800,000 A(3.1582 USD) | ..covvvvvvevvvvvevennnns [ worermnvrmsenninninennns +00(99,880) | oo (40,250) | ..... <.r.....(40,250) (o<1 V208 NN STRRRROIOY (SOPRPOPOPRRRIORY (SOOI 18,154 | oo 001....ccccceee
Pay Floating USD Receive Fixed USD
Interest Rate Swap VAGLB Market Risk Capital Hedge............ N/A........ Interest| Citibank NA.......... E570DZWZ7FF32TWEFATS... | .09/21/2009 | .09/23/2016 | ................. ....32,500,000 JSDLIBBBA3M) | ....ocvvvvvvrrrrrrnnrnns [ wovvvvivevmmmnennmnnenns | ovvenens 430,275 | .o 192,384 | [ 192,384 | ... (EICTNT0)) U ISTRIIRIOIIIOY IVPPPPOOPPPPIRPPPPITY IOV 78,961 [ ..ovvvvvvevinnnns 007
Pay Floating USD Receive Fixed USD
Interest Rate Swap VAGLB Market Risk Capital Hedge............ N/A....... Interest] Deutsche Bank AG 7LTWFZYICNSX8D621K86..... | .01/05/2010| .01/07/2017 | ................. ....13,100,000 JSDLIBBBASM) | ....covvvvvvrvrvvvcrrees | wovervemnmmmmmmmnmnnenes | e 183,148 | ............ 187,814 | .| ...... 187,814 | ...... (QICIIA(0)) [P ISR OSSOSO (SO A7710 | oo 001.....ccccce
Pay Floating USD Receive Fixed USD
Interest Rate Swap VAGLB Market Risk Capital Hedge............ N/A........ Interest| Credit Suisse Intl.. E58DKGMJYYYJLN8C3868.... [ .01/14/2011] .01/18/2026 | ................. ...47,100,000 JSDLIBBBA3M) | ....ocvvvvvvrnrrrvenrnes [ wovvvvivvvmmnnennmnnenns | ovvevens 770,135 | ......... 10,785,921 | ..... ..10,785,921 | ...3,543,352 733,145 | 001
Pay Floating USD Receive Fixed USD
Interest Rate Swap VAGLB Market Risk Capital Hedge............ N/A........ Interest| Credit Suisse Intl.. E58DKGMJYYYJLN8C3868.... | .01/14/2011] .01/18/2031 | ......ceeevevens ...31,800,000 JSDLIBBBA3M) 550,651 | ...ooooe.. 10,408,398 | ..... ..10,408,398 | ....3,705,644 ..610,939 | oo 001.mveernes
Pay Fixed USD Receive Floating USD
Interest Rate Swap VAGLB Market Risk Capital Hedge............ N/A........ Interest] Deutsche Bank AG 7LTWFZYICNSX8D621K86..... | .02/07/2011 | .02/09/2018 | ................. ...9,000,000 4(3.2033 USD) [ ...oovvvvvvvvevvevennens L (118,481) | (356,075) | ..... 1(356,075) | ......... 19,996 | .oovvcvvvvvvcernnieens [ reveerrerivirereninnns [ ovmmsemesmmisninnas | eoviiiennns 57,560 [ ..ooovovvvvrnnnns 001
Pay Fixed USD Receive Floating USD Goldman Sachs
Interest Rate Swap VAGLB Market Risk Capital Hedge............ N/A........ Interest] International Ltd ~ W22LROWP2IHZNBB6KS528... | .02/14/2011].02/16/2018  ................. ...40,100,000 4(3.2032 USD) (529,658)] ...........(1,606,016) | ..... ...(1,606,016) 82,356 +10.257,980 | .oovvvevrerrnnnns [0V
Pay Fixed USD Receive Floating USD Goldman Sachs
Interest Rate Swap VAGLB Market Risk Capital Hedge............ N/A........ Interest] International Ltd ~ W22LROWP2IHZNBB6K528... | .02/14/2011 | .02/16/2026 | ................. ...49,700,000 A (4.1792 USD) | ..cvvvvvvvvvevvvvrennnns [ worermeemesmnmnnnennnnns ...(898,995)| ......... (12,830,585) | ..... (12,830,585) | ...(3,756,772) 776,825 | oo 001....cceeee
Pay Fixed USD Receive Floating USD
Interest Rate Swap VAGLB Market Risk Capital Hedge............ N/A........ Interest| Deutsche Bank AG 7LTWFZYICNSX8D621K86..... | .02/14/2011].02/16/2031 | ................. ...32,600,000 1 (4.3482 USD) [ ....cvrervevrurrans (617,230) ] ... (11,929,040) | ..... (11,929,040) | ...(3,848,824) 628,014 [0V
Pay Floating USD Receive Fixed USD
Interest Rate Swap VAGLB Market Risk Capital Hedge............ N/A........ Interest] Societe Generale. O2RNE8IBXP4ROTD8PU41.... | .06/01/2011 | .06/03/2021 | ................. ....8,800,000 JSDLIBBBA3M) | ....ccvvvvvvrrrrrvenrens [ wovirvevvvmmnnennmnninns | ovvinens 111,429 | ..............899,800 | ....| ...... 899,800 | ....... 291,216 [ oo | e | i | e 98,360 [ ...ooovvvvvvnnnns 001
Pay Fixed USD Receive Floating USD
Interest Rate Swap VAGLB Market Risk Capital Hedge............ N/A........ Interest| Credit Suisse Intl.. E58DKGMJYYYJLN8C3868.... | .06/13/2011] .06/15/2021 | ................ ...12,900,000 4 (3.0773 USD) | ...ocouvvvvvvvvurcra ...(160,272) | ...........(1,309,364) | ..... ..(1,309,364) ] ...... (435,500) 144,666 | .....oooovevees 007..coeveerennee




9030

Statement as of June 30, 2016 of the NATIONWIDE LlFE |NSURANCE COMPANY

SCHEDULE DB - PART A - SECTION 1

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

1 2 3 4 5 6 7 8 9 10 1 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative Hedge
Prior Year(s) | Current Year Adjustment Effectivenes
Schedul | Type(s Strike Price, [ Initial Cost of | Initial Cost of C Unrealized | Total Foreign|  Current to Carrying Credit sat
e/ )of Date of Rate of Index Premium Premium 0 Valuation Exchange Year's Value of Quality of |  Inception
Description of ltems(s) Hedged, Used for | Exhibit | Risk(s) Exchange, Counterparty Trade Maturity or | Number off ~ Notional Received (Received) (Received) | Current Year | Book/Adjusted | d Increase Changein | (Amortization| Hedged Potential | Reference| and at Year-
Description Income Generation or Replicated Identifier] (a) or Central Clearinghouse Date Expiration | Contracts Amount (Paid) Paid Paid Income Carrying Value | e | FairValue | (Decrease) BJ/A.C.V. | )/Accretion Items Exposure Entity end (b)

Pay Fixed USD Receive Floating USD
Interest Rate Swap VAGLB Market Risk Capital Hedge............ N/A........ Interest| CME.........ccooevvvuvees KINXBSWZVIKEX4NFOLS1.... | .06/30/2011] .07/05/2016 | ................. ...15,700,000 1 (2.0113 USD) [ ..oovuuvrvervevrerrns | e (109,137) (2,404) | ..... (2,404)| ....... 103,114 9,251 [I[V
Pay Fixed USD Receive Floating USD
Interest Rate Swap VAGLB Market Risk Capital Hedge.. Interest] Societe Generale. O2RNE8IBXP4ROTD8PU41.... | .06/30/2011 | .07/05/2018 .....7,900,000 4 (2.6653 USD) (80,749) (303,338) | ..... .....(303,338) (36,316) 56,440 001..
Pay Fixed USD Receive Floating USD
Interest Rate Swap VAGLB Market Risk Capital Hedge............ N/A........ Interest] CME.........ccooevvvunees KINXBSWZVIKEX4NFOLS1....| .07/07/2011] .07/11/2031 | ..........c.c.... ...13,100,000 4 (3.9603 USD) [ ....couvrvervevrernane ..(219,244)] ..........(4,195,959) | ..... ...(4,195,959) | ...(1,567,974) 255,762 007..cooveerennee
Pay Fixed USD Receive Floating USD
Interest Rate Swap VAGLB Market Risk Capital Hedge............ N/A....... Interest| Credit Suisse Intl.. E58DKGMJYYYJLN8C3868.... | .07/07/2011| .07/11/2041 | ................. +...9,700,000 (4.0903 USD) [ ..coovvvvvvvrvvvrrennens ...(168,646) ...........(4,594,967) | ..... ...(4,594,967) ...(1,826,054) 1244406 | ... 001
Pay Fixed USD Receive Floating USD Goldman Sachs
Interest Rate Swap VAGLB Market Risk Capital Hedge.. Interest] International Ltd ~ W22LROWP2IHZNBB6K528... | .07/07/2011 | .07/11/2026 ...12,900,000 4 (3.7803 USD) | . ....(204,287)] ..........(2,945,624) | ..... ...(2,945,624) ...(1,030,051) 205,744 001...
Pay Fixed USD Receive Floating USD Morgan Stanley
Interest Rate Swap VAGLB Market Risk Capital Hedge............ N/A....... Interest| Capital Services  17331LVCZKQKX5T7XV54...... .07/07/2011 .07/11/2021 | .......ccccvvveee 119,600,000 (3.2883 USD) [ ...oovvvvvvvvvvvvvennrns [ wovermvermrenmanneninnns ..(128,411)] ..........(1,086,303) | ..... ..(1,086,303) ] ...... (325,940) ...108,429 | ... 001....cocceee
Pay Fixed USD Receive Floating USD Morgan Stanley
Interest Rate Swap VAGLB Market Risk Capital Hedge............ N/A........ Interest| Capital Services  17331LVCZKQKX5T7XV54...... .07/08/2011 | .07/12/2041 | ... ..218,530,000 1 (4.0025 USD) [ ....couvvvrvevierrans .| ...(3,702,015) | ......... (99,577,994) | ..... (99,577,994) | (40,837,045) | ....covvoovverevecccs v | i | e 5,506,481 | ...cccoovrrnnnns 001
Pay Floating USD Receive Fixed USD
Interest Rate Swap VAGLB Market Risk Capital Hedge.. Interest] Deutsche Bank AG 7LTWFZYICNSX8D621K86..... | .07/19/2011 | .07/21/2016 .....8,200,000 JSDLIBBBA3M)|. 47,826 5145 | ... 5145 | .......(43,191) 9,902 001..
Pay Floating USD Receive Fixed USD
Interest Rate Swap VAGLB Market Risk Capital Hedge............ N/A........ Interest| Credit Suisse Intl.. E58DKGMJYYYJLN8C3868.... | .07/28/2011].08/01/2021 | ................ ...10,000,000 JSDLIBBBA3M)| .......ccvvvvvvvurcas B [ 124,043 | ............ 1,026,494 | ..... ..1,026,494 | ...... 351,721 ceeeeee113.590 | o 007
Pay Floating USD Receive Fixed USD
Interest Rate Swap VAGLB Market Risk Capital Hedge............ N/A....... Interest] BNP Paribas........ ROMUWSFPUSMPRO8BK5P83 | .08/04/2011 | .08/08/2016 | ................. .....8,100,000 JSDLIBBBA3M) 35,216 6,577 | ..... 6,577 2B BATY [ i | i | | 13,330 | oo 001....ccceee
Pay Floating USD Receive Fixed USD
Interest Rate Swap VAGLB Market Risk Capital Hedge............ N/A........ Interest| Credit Suisse Intl.. E58DKGMJYYYJLN8C3868.... | .08/08/2011 | .08/10/2016 | ................. +.04,400,000 JSDLIBBBA3M) | ...coovvvvvverrrrrrrrnns [ wovvrvevevemmnennnnnenns | oo 19,108 | oo 3757 |..... PN 74 U ECXCICL) ) [UNRURRRRNIRRNITY RN (NN ISV 7424 | .o 007
Pay Fixed USD Receive Floating USD
Interest Rate Swap VAGLB Market Risk Capital Hedge............ N/A....... Interest] CME..........cccccccoece KINXBSWZVIKEX4NFOLS1.... | .08/17/2011 .08/19/2016 | ................. ...10,900,000 4(1.1732 USD) 20,238 (7742) | coocs [ oo (7,742)] ......... 24,143 20,311 001....ccccceee
Pay Floating USD Receive Fixed USD Morgan Stanley
Interest Rate Swap VAGLB Market Risk Capital Hedge............ N/A........ Interest| Capital Services  17331LVCZKQKX5T7XV54...... .08/17/2011 .08/19/2018 | ........vvcvevene .....8,700,000 JSDLIBBBA3M) 50,540 178,126 | ..o | e 178,126 | ......... RCICHLCTUN [N IVVOOOTIOOTOIOY IVPPPPPOPPPPPOOOPOOTY [OVPOOOOOON 64,030 | oo 007
Pay Floating USD Receive Fixed USD Morgan Stanley
Interest Rate Swap VAGLB Market Risk Capital Hedge............ N/A....... Interest| Capital Services  17331LVCZKQKX5T7XV54...... .08/17/2011 .08/19/2026 | ................. +...9,100,000 JSDLIBBBASM) | ....covvvvvvrvrvrvcrrens | wovervemmmmmmmmmnmnnnnns | e 101,549 | .......... 1,230,874 | ..... ..1,230,874 | ....... 734,925 cieeee 145,908 | oo 001.....ccccce
Pay Floating USD Receive Fixed USD
Interest Rate Swap VAGLB Market Risk Capital Hedge............ N/A........ Interest] CME.........ccccccvecs KINXBSWZVIKEX4NFOLS1.... | .08/24/2011 | .08/26/2018 | ................. .....8,200,000 JSDLIBBBA3M) 52,601 193,579 | oo | e 193,579 | ......... LT T (FURURPURRPRPOOOOOOOITN RN IR IS 60,621 | .cocoovccirieee 001
Pay Floating USD Receive Fixed USD
Interest Rate Swap VAGLB Market Risk Capital Hedge............ N/A........ Interest| Credit Suisse Intl.. E58DKGMJYYYJLN8C3868.... | .09/21/2011 ] .09/23/2016 | ................. ....12,500,000 JSDLIBBBA3M) | ..oovveererrermnnns | wevrmrenreererrernnnns | cvvvev I Z/ VI [ 13,260 [ oo | v 13,260 ....(19,322) 30,370 001.mveernes
Pay Floating USD Receive Fixed USD
Interest Rate Swap VAGLB Market Risk Capital Hedge............ N/A........ Interest] CME.........cccccccvecs KINXBSWZVIKEX4NFOLS1.... | .09/22/2011 | .09/26/2016 | ................. .....9,600,000 JSDLIBBBA3M) 23,024 10,113 | oo [ s 10,113 ....(13,289) 23,732 001
Pay Floating USD Receive Fixed USD HSBC Bank USA
Interest Rate Swap VAGLB Market Risk Capital Hedge............ N/A........ Interest| NA 11IE8VN30JCEQV1H4R804...... 1112512011 | .11/29/2016 | ....vvvoees ....10,600,000 JSDLIBBBA3M) | ..ccvvvvvverererrrrrrres [ cormrmevrmmmenennnnnenes | v 41,076 28,931 | ... 28,931 (23,694) | .ovovvvrerrerreviens [ e | e | i RZIICI T [ [0V
Pay Floating USD Receive Fixed USD Morgan Stanley
Interest Rate Swap VAGLB Market Risk Capital Hedge............ N/A........ Interest| Capital Services  17331LVCZKQKX5T7XV54...... .02/01/2010 .02/03/2017 | ...cvovvvveveveee +...8,300,000 JSDLIBBBA3M) | ....ocvvvvvvrvrrrverrnns [ wovervevevmmnnevnmnnenes | oirivens 111,946 | ............. 126,123 | ... | ...cee. 126,123 (88,895) 32,294 001....cceeee
Pay Fixed USD Receive Floating USD
Interest Rate Swap VAGLB Market Risk Capital Hedge............ N/A........ Interest] CME.........ccooevvvuvees KINXBSWZVIKEX4NFOLS1.... | .12/01/2011] .12/05/2016 | ................. ...10,700,000 4 (1.3592 USD) [ ...ooouvvvrvevrerae < (81,606) [ e (30,835) | ..... vrerenn(30,835) 23,279 35,443 [0V
Pay Fixed USD Receive Floating USD
Interest Rate Swap VAGLB Market Risk Capital Hedge............ N/A........ Interest| Credit Suisse Intl.. E58DKGMJYYYJLN8C3868.... [ .02/12/2010 .02/16/2025 | ................. 110::2,600,000 1 (4.2452 USD) | ..coovvvvvevrvvvvvennnns [ oreriiinmsinninnannnnns ...(47,888) | .............. (634,452) | ..... .(634,452) | ...... (172,273) 38473 001
Pay Floating USD Receive Fixed USD
Interest Rate Swap VAGLB Market Risk Capital Hedge............ N/A........ Interest| Credit Suisse Intl.. E58DKGMJYYYJLN8C3868.... | .06/07/2010] .06/09/2017 | ................ 7,800,000 JSDLIBBBA3M) | ...cccvevvevremmnacs | vvnrrervvvicrrcrsseens | v 88,890 | ...........159,224 | ... | ... 159,224 | ........(50,048) 38,123 007..coeveerennee




Statement as of June 30, 2016 of the NATIONWIDE LlFE |NSURANCE COMPANY
SCHEDULE DB - PART A - SECTION 1

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

89030

1 2 3 4 5 6 7 8 9 10 1 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative Hedge
Prior Year(s) | Current Year Adjustment Effectivenes
Schedul | Type(s Strike Price, [ Initial Cost of | Initial Cost of C Unrealized | Total Foreign|  Current to Carrying Credit sat
e/ )of Date of Rate of Index Premium Premium 0 Valuation Exchange Year's Value of Quality of |  Inception
Description of ltems(s) Hedged, Used for | Exhibit | Risk(s) Exchange, Counterparty Trade Maturity or | Number off ~ Notional Received (Received) (Received) | Current Year | Book/Adjusted | d Increase Changein | (Amortization| Hedged Potential | Reference| and at Year-
Description Income Generation or Replicated Identifier] (a) or Central Clearinghouse Date Expiration | Contracts Amount (Paid) Paid Paid Income Carrying Value | e | FairValue | (Decrease) BJ/A.C.V. | )/Accretion Items Exposure Entity end (b)

Pay Floating USD Receive Fixed USD
Interest Rate Swap VAGLB Market Risk Capital Hedge............ N/A........ Interest| Credit Suisse Intl.. E58DKGMJYYYJLN8C3868.... | .06/30/2010 | .07/02/2017 | ....vvvvvvevevene 19,700,000 JSDLIBBBA3M) | ..covvvvvvvvrererneenens [N IS 94,408 | .....cc...... 183,873 | e | e AERETAT N 0% 7 )| I [N ISR IS 48,969 | .coooovvrrrrnn. [I[V

Pay Floating USD Receive Fixed USD

Interest Rate Swap VAGLB Market Risk Capital Hedge.. Interest| Citibank NA.. E570DZWZ7FF32TWEFATS... | .06/30/2010 | .07/02/2025 .....8,900,000 JSDLIBBBA3M)|. ...124,536 1,614,623 | ..... ..1614,623 | ... 632,443 134,506 .| 001..

Pay Floating USD Receive Fixed USD

Interest Rate Swap VAGLB Market Risk Capital Hedge........... N/A........ Interest| Credit Suisse Intl.. E58DKGMJYYYJLN8C3868.... | .06/30/2010 | .07/02/2030 | ................. +00.7,900,000 JSDLIBBBA3M) | ..coovrevevvrererneenens (R IS 117,061 | ..ooveeevenn 2,038,197 | ..... ...2,038,197 | ....... 875,111 e 148,891 | 007..cooveerennee
Pay Floating USD Receive Fixed USD

Interest Rate Swap VAGLB Market Risk Capital Hedge............ N/A....... Interest| Citibank NA.......... E570DZWZ7FF32TWEFATS... | .06/30/2010 | .07/02/2040 | ................. ....5,300,000 JSDLIBBBA3M) | ....ccovvvvvvvvvrrvnnens [N IOV 81,688 | ........... 2,035,211 | ..... ..2,035211 | ....... 933,002 e 130,781 | 001
Pay Floating USD Receive Fixed USD

Interest Rate Swap VAGLB Market Risk Capital Hedge.. Interest] CME . KINXBSWZVIKEX4NFOLS1.... | .02/09/2012 | .02/13/2022 .....4,000,000 JSDLIBBBA3M)|. ...231,579 | ... ..237,579 | ....... 176,004 41,773 .| 001..

Pay Floating USD Receive Fixed USD
Interest Rate Swap VAGLB Market Risk Capital Hedge............ N/A........ Interest| CME...........oernnees KINXBSWZVIKEX4NFOLS1.... | .04/10/2012] .04/12/2019 | .....ccvvveveee +...8,400,000 JSDLIBBBAM) | ..coccvecvcvvvrrrrecs FSSTOOOPPRNTIITY (SO 41,219 | o 183243 [ ] 183,243 | ....... RLLNUL:T: 20 (URIIIIPHINY NPT NUNTPTY (SR POR:1T: [ 001..oovcrnne

Pay Floating USD Receive Fixed USD
Interest Rate Swap VAGLB Market Risk Capital Hedge............ N/A........ Interest] CME.........cccverens KINXBSWZVIKEX4NFOLS1.... | .04/20/2012 | .04/24/2022 | ................. .....9,200,000 JSDLIBBBA3M) 68,535 533,795 | ..... 533,795 | ....... 420,165 e T34 007.ccoeveerennee

Pay Floating USD Receive Fixed USD

Interest Rate Swap VAGLB Market Risk Capital Hedge.. Interest] Deutsche Bank AG 7LTWFZYICNSX8D621K86..... | .06/01/2012 | .06/07/2017 ...12,600,000 JSDLIBBBA3M)|. 33,718 | ... ..33,718 ..34,847 ..61,405 .| 001..
Pay Floating USD Receive Fixed USD Morgan Stanley
Interest Rate Swap VAGLB Market Risk Capital Hedge............ N/A........ Interest| Capital Services  17331LVCZKQKX5T7XV54...... .02/01/2013 | .02/05/2023 | ................. ...11,600,000 JSDLIBBBA3M)| .......ccvvvvvveurcas [N IOV 83,068 652,777 | ..... 652,777 | ...... 613,055 e 160,098 | 001

Pay Fixed USD Receive Floating USD
Interest Rate Swap VAGLB Market Risk Capital Hedge........... NA........ Interest| Citibank NA.......... E570DZWZTFF32TWEFATS... | .03/28/2013 | .04/03/2020 | ......cvvveveeee ....10,400,000 1 (1.4482 USD) | cccvccvccvcrvvrerrene cornnnreesssssienes | conrennne(42,951) | v (212,280) | ..... n(212,280) | ... (293,555) correnn 101,852 [ e (L0 P

Pay Fixed USD Receive Floating USD
Interest Rate Swap VAGLB Market Risk Capital Hedge............ N/A........ Interest] CME..........cccoovens KINXBSWZVIKEX4NFOLS1.... | .08/16/2013 | .08/20/2020 | ................. .....9,500,000 4 (2.4192 USD) (88,440) (574,272)| ..... n(B574.272)| ... (PLSAJRIY 0 OO ISTIORIRIRIIIOY IVPPPPPOPPPPIRPPPPITY IOV 97,346 | ..ccoovvrcr 001

Pay Fixed USD Receive Floating USD
Interest Rate Swap VAGLB Market Risk Capital Hedge............ NA....... Interest| CME........ccccccorme KINXBSWZVIKEX4NFOLS1.... | .11/01/2013 | .11/05/2023 | .....ccvvveveee +..6,400,000 3M (2.758 USD) | cccoccvccvcrvvrerrcns cornnnreessssssinnes | conrennne(69,837) | v (711,723) | ..... e T11,723) | (367,408) 87,376 001..oorernee

Pay Fixed USD Receive Floating USD
Interest Rate Swap VAGLB Market Risk Capital Hedge............ N/A........ Interest] CME.........cccccerens KINXBSWZVIKEX4NFOLS1.... | .11/01/2013 | .11/05/2033 | ................. ....8,300,000 3M (3493 USD) [ ..oovvvvvvvvvvvvviiennns covvnvevnnsssnssssniinns | nn(121,073) | <.........(2,320,850) | ..... ..(2,320,850) | ...(1,100,620) e T4116 | 007

Pay Floating USD Receive Fixed USD
Interest Rate Swap VAGLB Market Risk Capital Hedge.......... NA........ Interest| CME........cccccccom KINXBSWZVIKEX4NFOLS1.... | .11/01/2013 | .11/05/2016 | ......cvvvecvee .....8,000,000 JSDLIBBBA3M) 5497 A49 || 449 6,362 23,851 001..covenne

Pay Floating USD Receive Fixed USD
Interest Rate Swap VAGLB Market Risk Capital Hedge............ N/A........ Interest] CME.........ccccccvecs KINXBSWZVIKEX4NFOLS1.... | .11/01/2013 | .11/05/2043 | ................. ....5,500,000 JSDLIBBBA3M) | .....coovvvvvevevrinnens [N IOV 84,656 2,232,004 | ..... 2,232,004 | ...1,070,031 ceeene 144,858 | o 001

Pay Floating USD Receive Fixed USD
Interest Rate Swap VAGLB Market Risk Capital Hedge............ N/A........ Interest| CME..........cocovrres KINXBSWZVIKEX4NFOLS1....| .11/01/2013 | .11/05/2018 | ................. ......4,900,000 JSDLIBBBA3M) 22,648 82,726 | ... | coovreens 82,726 | ......... 65,721 | covooerrerneriens | v | eevveerenniiisnnns | cerrrennnns 37,823 | oo 001.mveernes

Pay Fixed USD Receive Floating USD
Interest Rate Swap VAGLB Market Risk Capital Hedge............ N/A........ Interest] CME.........cccccccvecs KINXBSWZVIKEX4NFOLS1.... | .11/01/2013 | .11/05/2020 | ............c.... ....13,900,000 3M (2.145USD) [ ....oovvvvvvvvvvviinnens covvnvensnnssnessssieies | eorene(109,074) [ v (709,185) | ..... .(709,185) | ...... (424,963) ceeee 146,014 | 001

Pay Floating USD Receive Fixed USD
Interest Rate Swap VAGLB Market Risk Capital Hedge........... N/A........ Interest] CME.........cccoorens KINXBSWZVIKEX4NFOLS1.... | .08/12/2015 | .08/14/2035 | ................. ....12,000,000 JSDLIBBBA3M) | ...covrevvvvrererneenees (R IS 118,409 | ..o 1,647,323 | ..... ...1,647,323 | ...1,623,035 creereen264.273 | o [0V

Pay Floating USD Receive Fixed USD
Interest Rate Swap VAGLB Market Risk Capital Hedge............ N/A........ Interest] CME.........cccccccveee KINXBSWZVIKEX4NFOLS1.... | .08/26/2015 | .08/28/2045 | ................. .....8,000,000 JSDLIBBBA3M) 83,229 | oo 1,542,694 | ..... ...1,542,694 | ....1,469,220 weaeennn 11572 | i 001

Pay Floating USD Receive Fixed USD
Interest Rate Swap VAGLB Market Risk Capital Hedge........... N/A........ Interest] CME..........ccvorene KINXBSWZVIKEX4NFOLS1.... | .11/05/2015 | .11/09/2025 | ......cvvvvrevene ....78,000,000 JSDLIBBBA3M) | ...covrevevrrererneenens (R IS 604,932 | ........... 5,498,590 | ..... +..5,498,590 | ....5,851,692 | ccccveverrrererreers | covrrrrrrerernsneeenss | o | e 1,201,885 | .oovvvvvvvrvren [0V

Pay Fixed USD Receive Floating USD
Interest Rate Swap VAGLB Market Risk Capital Hedge............ N/A........ Interest] CME.........cccccccvece KINXBSWZVIKEX4NFOLS1.... | .11/05/2015 | .11/09/2017 | .......ccovveveee ....10,000,000 /(0.9075 USD) [ ...coovvvvvvvvveriinnens covvnvensnssensssssnines | rerens(16,888) | oo (27,252) | ..... cieeenn(27,252) (65,985) 58,749 001

Pay Fixed USD Receive Floating USD
Interest Rate Swap VAGLB Market Risk Capital Hedge............ NA....... Interest| CME.........ccccccoes KINXBSWZVIKEXANFOLS1....| .11/05/2015] .11/09/2020 ................. ....19,000,000 3M (1.577 USD) | ccocccccvcccvrrres connnnneesssssiinnes | corennne(95,628) | v (510,906) | ..... .....(510,906) | ......(625,926) 199,839 [ s 001...ovccenes
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Statement as of June 30, 2016 of the NATIONWIDE LlFE |NSURANCE COMPANY

SCHEDULE DB - PART A - SECTION 1

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

1 2 3 4 5 6 7 8 9 10 1 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative Hedge
Prior Year(s) | Current Year Adjustment Effectivenes
Schedul | Type(s Strike Price, | Initial Costof | Initial Cost of C Unrealized | Total Foreign| ~ Current to Carrying Credit sat
e/ )of Date of Rate of Index Premium Premium 0 Valuation Exchange Year's Value of Quality of |  Inception
Description of ltems(s) Hedged, Used for | Exhibit | Risk(s) Exchange, Counterparty Trade Maturity or | Number off ~ Notional Received (Received) (Received) | Current Year | Book/Adjusted | d Increase Changein | (Amortization| Hedged Potential | Reference| and at Year-
Description Income Generation or Replicated Identifier] (a) or Central Clearinghouse Date Expiration | Contracts Amount (Paid) Paid Paid Income Carrying Value | e | FairValue | (Decrease) BJ/A.C.V. | )/Accretion Items Exposure Entity end (b)
Pay Floating USD Receive Fixed USD
Interest Rate Swap VAGLB Market Risk Capital Hedge............ | N/A........ Interest| CME.........ccooevvvuvees KINXBSWZVIKEX4NFOLS1.... | .11/05/2015 ] .11/09/2025 ................. ....78,000,000 JSDLIBBBABM) | ....vvvvevevvrmacmaens [ crverrvrvermminrnreenns | covveecd 605,907 | ............ 5515884 | ..... ...5,515,884 | ...5,851,510 | ..ooocvveurrvcrrenns | covererrviiirenecees v | o 1,201,885 | ..oocvvvvvennnns 001.ooeeovrernee
Pay Floating USD Receive Fixed USD
Interest Rate Swap VAGLB Market Risk Capital Hedge.. Interest] . KINXBSWZVIKEX4NFOLS1.... | .11/05/2015 | .11/09/2025 ....78,000,000 JSDLIBBBA3M)|. ....606,687 5,529,719 | ..... ..5,529,719 [ ...5,851,364 | ...cocccevsvcvececces | e | e | e 1,201,885
Pay Floating USD Receive Fixed USD
Interest Rate Swap VAGLB Market Risk Capital Hedge............ | N/A........ Interest] CME.........ccooevvvunees KINXBSWZVIKEX4NFOLS1....| .11/12/2015] .11/16/2025 ................. ..106,000,000 JSDLIBBBABM) | ....cvvvvevevvrmamnens [ crverrrrvermmenrereenns | v 880,904 | ........... 8,420,823 | ..... ...8,420,823 | ....7,955,263 | ....ocooorrrrecrrrnns | e e | e 1,635,002 | .coooovrvvreenens 001
Pay Fixed USD Receive Floating USD
Interest Rate Swap VAGLB Market Risk Capital Hedge............ | N/A........ Interest] CME.........cccccocrees KINXBSWZVIKEX4NFOLS1.... | .11/12/2015| .11/16/2020 | ................. ....27,000,000 3M (1.672USD) | ..covvvvvvvvcvrvvverrens [ wovirvivvmmnnninnnnnenns | ceneeenc(149,916) | i (838,576) | ..... .....(838,576) | ...... (883,335) e 284,605 | oo 001
Pay Floating USD Receive Fixed USD
Interest Rate Swap VAGLB Market Risk Capital Hedge.. Interest} . KINXBSWZVIKEX4NFOLSH1.... | .11/12/2015] .11/16/2025 ..106,000,000 JSDLIBBBA3M)| . ....878,204 8,392,566 | ..... 18,392,566 | ....7,955,555 | .....cccovmmvcrrnnns | e o | e 1,635,002
Pay Floating USD Receive Fixed USD
Interest Rate Swap VAGLB Market Risk Capital Hedge............ | N/A........ Interest] CME.........cccccccvece KINXBSWZVIKEX4NFOLS1.... | .11/12/2015| .11/16/2025 | ................. ..106,000,000 JSDLIBBBA3M) | ....ccovvvvurvrvvvenrres [ wovirvivvvmmnminnmnnenns | oirenens 879,794 | ..........d 8,420,823 | ... ..8420,823 | ...7,955,263 | ....ccocvnvcvecnccns | v | i | e 1,635,002 | .oovvvvvveri 001....cocceee
Pay Fixed USD Receive Floating USD
Interest Rate Swap VAGLB Market Risk Capital Hedge............ | N/A........ Interest] CME.........cccocovvuuees KINXBSWZVIKEX4NFOLS1.... | .11/12/2015] .11/16/2017 | ................ ...15,000,000 4(0.9735 USD) [ ..cccovvvvevvevremenecs [ evvmrrerrvvierircsseens [ evrrrend(30,899) [ s (55,280) | ..... cierenne(55,280) | ........(96,399) 88,741 001
Pay Fixed USD Receive Floating USD
Interest Rate Swap VAGLB Market Risk Capital Hedge.. Interest . KINXBSWZVIKEX4NFOLS1....| .01/19/2016 | .01/21/2026 ....97,000,000 3M (1.934USD)|. ...(556,796) ..........(5,221,897) | ..... +.(5,221,897) [ ...(5,221,897) | ..oovvvvvvvrvrevrrnnns [ i | e | 1,510,524
Pay Fixed USD Receive Floating USD
Interest Rate Swap VAGLB Market Risk Capital Hedge........... | N/A........ Interest| CME KINXBSWZVIKEXANFOLS1.... | .01/19/2016 | .01/21/2026 ...97,200,000 3M (1.924 USD) ....(553,678) (5,144,779)| ..... (514477 ..5144 7T oo ] e | i | 1,513,638 001,
0919999. Total-Swaps-Hedging Other-Interest Rate 0 0 (222,788)] ......... (67,843,751) [XXX] (67,843,751)] ...(9,217,998) 0 0 0 ]...26,903513 XXX XXX
Swaps - Hedging Other - Credit Default
Credit Default Swap - Purchased Barclays Bank
Protection on Weyerhaeuser Co 962166AS3 NA....... Credit. | PLC G5GSEF7VJP5I7TOUK5573..... .12/18/2008 | .12/20/2018 -....2,000,000 { (2.1 USD)....... ....(21,233) (80,635)] ..... ........(80,635) 9,785 2 006..............
0929999. Total-Swaps-Hedging Other-Credit Default. 0 0 ....(21,233) (80,635) |XXX] ........(80,635) 9,785 0 0 0 0 XXX XXX
0969999. Total-Swaps-Hedging Other. 0 0 ..(67,924 386) |XXX] (67,924,386) | ...(9,208,213) 0 0 0 ]...26,903513 XXX XXX
1159999. Total-Swaps-Interest Rate. 0 0 ..(67,843751) |XXX] (69,431.922)]...(9,217,998) 0 0 0 |...26,984 442 XXX XXX
1169999. Total-Swaps-Credit Default. 0 0 ....(21,233) (80,635) [XXX] ........(80,635)| .......... 9,785 0 0 0 0 XXX XXX
1179999. Total-Swaps-Foreign Exchange 0 0]...5357152 | ......... 80,989,628 |XXX] 101,590,469 0 |..16,642,196 0 0. 9,795,333 XXX XXX
1209999. Total-Swaps 0 0]...4953200 | ........ 13,065,242 |XXX] ..32,077,912 | ..(9,208.213)| ..16,642,196 0 0]..36,779.775 XXX XXX
1399999. Total-Hedging Effective 0 0]...5197222 | ... 80,989,628 |XXX] 100,002,298 0 |..16,642,196 0 0. 9,876,263 XXX XXX
1409999. Total-Hedging Other. ..523660,995 | ...... 2695907 | ......(244.022)] .......373,422 593 |XXX] 373,422,593 | .49,679,664 0 0 0 ]...26,903 513 XXX XXX
1449999. TOTAL ..523,660,995 | ...... 2,695,907 | ......4,953,200 ...454,412,221 [XXX| 473,424,891 |.49,679,664 |..16,642,196 | ................. 0] 0 ]...36,779,775 XXX XXX

Q
o
o
)

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

REPLICATION INCOME GENERATION

HEDGES THE CURRENCY RISK OF AN ASSET

[Zo3N (o ENTH [0 (3,1 NS [OU | Ol BR

HEDGES THE CURRENCY RISK OF A LIABILITY
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Statement as of June 30, 2016 of the NATIONWIDE LlFE |NSURANCE COMPANY

SCHEDULE DB - PART A - SECTION 1

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

1 2 3 4 5 6 7 8 9 10 1 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative Hedge
Prior Year(s) | Current Year Adjustment Effectivenes
Schedul | Type(s Strike Price, [ Initial Cost of | Initial Cost of C Unrealized | Total Foreign|  Current to Carrying Credit sat
e/ )of Date of Rate of Index Premium Premium 0 Valuation Exchange Year's Value of Quality of |  Inception
Description of ltems(s) Hedged, Used for | Exhibit | Risk(s) Exchange, Counterparty Trade Maturity or | Number off ~ Notional Received (Received) (Received) | Current Year | Book/Adjusted | d Increase Changein | (Amortization| Hedged Potential | Reference| and at Year-
Description Income Generation or Replicated Identifier] (a) or Central Clearinghouse Date Expiration | Contracts Amount (Paid) Paid Paid Income Carrying Value | e | FairValue | (Decrease) BJ/A.C.V. | )/Accretion Items Exposure Entity end (b)
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Statement as of June 30, 2016 of the NATIONWIDE LlFE |NSURANCE COMPANY
SCHEDULE DB - PART B - SECTION 1

Futures Contracts Open as of the Current Statement Date

1 2 3 4 5 6 7 8 9 10 11 12 13 14 Highly Effective Hedges 18 19 20 21 22
15 16 17
Change in Change in
Variation Margin Variation Hedge
Gain (Loss) Cumulative | Margin Gain Effectiveness
Description of ltem(s) Hedged, | Schedule| Type(s) Date of Cumulative Deferred Used to Adjust Variation (Loss) at Inception
Ticker | Number of | Notional Used for Income Generation or | / Exhibit | of Risk(s)| Maturity or Trade Transaction | Reporting Book/Adjusted Variation Variation | Basis of Hedged | Margin for All | Recognized in Potential and at Year- | Value of One
Symbol | Contracts | Amount Description Replicated Identifier (a) Expiration Exchange Date Price Date Price Fair Value Carrying Value Margin Margin Item Other Hedges | Current Year Exposure end (b) (1) Point
Short Futures
Hedging Other
6 [ 6,130 | ...306,500 | S&P 500 Mini Futures Contract... | MRVAGLB.........ccccormerreeeernnens D1-1..... B '_ex | 09/15/2016. KINXBSWZVIKEX4NFOL81| 06/15/2016. | ..2,094.1217 |..2,090.2000 |.....(7,340,708) | ...ccovrvrerrnemrieriens | cvvverriirensnssnnnes | veveevsssssessisnnees | voveeressesessssnseesenns | e 1,202,015 | ........ 1,202,015 | ....26,755,200 | ...oovvvrrerrnnnes L 50
6 [ 106 | ....... 5,300 | S&P 500 Mini Futures Contract... | GMABVAGLB...........ccc.ccouuvvreern. D1-1..... ije)’( | 09/15/2016. KINXBSWZVIKEX4NFOL81| 06/15/2016. | ..2,091.2948 |..2,090.2000 |........ (127,132) 5,802 5,803 |......... 475,000
[ s 50 | oo 2,500 | S&P 500 Mini Futures Contract... [ EIAVA...........ccoomervrmmerrrirrecnnnes D1-1..... ije)’( | 09/15/2016. ... KINXBSWZVIKEX4NFOL81| 06/15/2016. | ..2,068.0330 |..2,090.2000 (51,139) (55,417) (55,418) | .........200,000
6 [ 1,224 | ..122,400 |S & P 400 E-MINI MRVAGLB D11..... :Qe} | 09/15/2016. . KINXBSWZVIKEX4NFOL81| 06/15/2016. | ..1,498.7025 |..1,493.0000 |.....(3,600,210) | ...ccruuvvreermmmrrerrnns | covrerrirremensinnnes | veveereesneenisnnnes | ceveerisneeessssnessenns | oeneeend 697,990 | ........... 697,990 | ......7,893,000
6 [ 25 | ... 2,500 | S &P 400 E-MINL........cooovvvvrrns GMABVAGLB..........covuvrvvirnnrnnns D1-1.... ;tje)’(r 09/15/2016. KINXBSWZVIKEX4NFOL81| 06/15/2016. | ..1,491.3680 | ..1,493.0000 |.......... (71,250) [ cooovvveernerriinnenns | cevvrennnessisnenenns | ceeressseesssnenennes | cevseeneesssssssssnens | oeseereenes [COLT0) 1 D (4,080)] ......... 260,000
6 MSCI EAFE Mini Index. MRVAGLB D1-1..... ;tje)’(r 09/15/2016. ... 549300HWWR1D80TS2G2¢ 06/15/2016. | ..1,610.9017 |..1,615.2000 |.....(7,345,663) | ......coevvvverremrrirs [ eervmrrrriimnnnnniins | ovvereriinsnessiiens | cvveeesrissessssnenennes | cennd (1,327,755) | ....... (1,327,756) | ....31,500,000
6 MSCI EAFE Mini Index................ GMABVAGLB..........covuvrrrerrennns D11.... jje;( | 09/15/2016. . 549300HWWR1D80TS2G2¢ 06/15/2016. | ..1,578.6929 |..1,615.2000 |........ (102,730) | ..oovvverreerreernennes | cerernmernissneenens [ eevseneerssenessens | e | o (155,155) | ..........(155,155) | ......... 435,000
6 FUTURE MRVAGLB.........cooommerreiirerrriinne D11...... ﬂ:Qe)J( | 09/15/2016. 549300HWWR1D80TS2G2¢ 06/15/2016. | ..1,168.3357 |..1,147.4000 |........ (B42,611) | ooovveeeereerinnennes | eevrersresrinnennes [ ceveenesnineenens | o | seeveeees 716,000 |........... 716,000 | ......1,950,000
6 . FUTURE ﬂge}:( | 09/15/2016. ... 549300HWWR1D80TS2G2¢ 06/15/2016. | ..1,174.9154 | ..1,147.4000 (23,790) 35,770 35,770 | ...........75,000
6 .. A3 26,000 | US Treasury 2 YR Note Future.... de; 09/15/2016. . 1UAUICTO4EQ4DO6ZH473 | 06/15/2016. | .....109.4826 | .....109.6641 |............ (1,705) [ vvvveenrrresnenninns s [ | | sovsseeennnd (4,718) (4,718) 8,400
13429999. Total-Short Futures-Hedging Other. ...(19,306,939) 0 0 0 0. 1,110451 | ... 1,110,451 | ...69,551,600
1389999. Total-Short Future ...(19,306,939) 0 0 0 0. 1,110,451 1,110,451 | ...69,551,600
1409999. Total-Hedging Other. ...(19,306,939) 0 0 0 0. 1,110,451 |........1,110,451 | ....69,551,600
1449999. TOTAL ...(19,306,939) 0 0 0 0. 1,110451 |....... 1,110,451 | ...69,551,600
Beginning Cumulative Ending
Cash Cash Cash

Broker Name Balance Change Balance

Bank of America ....56,038,800 | ...... 13,512,800 | ....69,551,600

UBS Warburg London 222,750 (222,750)

Total Net Cash Deposits ....56,261,550 | ...... 13,290,050 | ....69,551,600
(a) Code Description of Hedged Risk(s)

1 Hedges the equity risk of a liability

2 Hedges the interest rate risk of a liability
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Statement as of June 30, 2016 of the NATIONWIDE LlFE |NSURANCE COMPANY

SCHEDULE DB - PART D - SECTION 1

Counterparty Exposure for Derivative Instruments Open as of Current Statement Date

1 2 3 4 Book Adjusted Carrying Value Fair Value 11 12
5 6 7 8 9 10
Credit
Master Support Contracts with Contracts with
Agreement Annex Fair Value of Acceptable Book/Adjusted Carrying Book/Adjusted Carrying Exposure Net Contracts with Contracts with Exposure Net Potential Off-Balance
Description of Exchange, Counterparty or Central Clearinghouse (YorN) (YorN) Collateral Value >0 Value <0 of Collateral Fair Value > 0 Fair Value <0 of Collateral Exposure Sheet Exposure
Exch Traded Derivatives
0199999. Aggregate Sum of Exchange Traded.........cccccovvenne. XXX | XXX XXX 69,551,600 | 69,551,600 (19,306,939) | 69,551,600 69,551,600
NAIC 1 Desig
Bank of America Corp........ BATYDEB6GKMZO031MB27 | Y................ | (RTUTOTIRIRT IR 120,263,258 95,410,974 0 108,100,072 0 1,112,714
Barclays Bank PLC..........ccocevminiiiiceieiessienesineins G5GSEF7VJP5I70UK5573... | Y Y 86,299,000 +..105,991,055 | ..o (80,835) | ..uververrrines 19,611,420 | .o 111,002,215 | .o (80,635) | ..eveerrirrane 24,622,580 | ....ovvvviririnnne 1,051,414
BNP Paribas.. ROMUWSFPUBMPROB8KS5P8Y Y Y. 500,000 671,577 | .o (747,000) 0 821,878 (1,443,452) 0 ..1,290,621
Citibank NA.........coviirerrireseeeciee E570ODZWZTFF32TWEFAT6 | Y.. Y. ...182,177,900 176,065,715 (2,756,006) 0 177,686,879 (2,381,689) 0 ..3,136,084
Credit Suisse Intl.... E58DKGMJYYYJLN8C3868. | Y. Y. 17,893,000 24619125 | (6,538,783) 187,342 24,619,125 | .o (8,126,954) 0 ..2,239,927
Deutsche Bank AG.........c.ocieriiiiersinsiessisssse s TLTWFZYICNSX8D621K86.. | Y Y 12,862,000 ...24,757,710 ) 0 24,516,943 (12,285,116) 0 ..2,517,248
Goldman Sachs International Ltd W22LROWP2IHZNBB6K528 | Y Y. 33,813,000 ....50,194,326 ) 0 50,194,326 (17,382,224) 0 ..1,240,549
HSBC Bank USA NA..........ccrrnneiereisereeieeies 1IE8VN30JCEQV1H4R804... | Y. Y o | e | e 28,931 28,931 28,931 | e | e 28,931 | .o 34,439
JPMOFGan Chase & CO.......uuiueriiiiireiciseie ettt es TH6GLXDRUGQFUS7RNEY7| Y Y. 68,515,000 ....64,099,098 0 65,252,139 | ..... (24,402) 0 1,427,110
Morgan Stanley & Co International Ltd.............coceveieurieeieiinieeeiseee e 4PQUHN3JPFGFNF3BB653. | Y | ST IO 76,000 | ..ccoveenee 62,962 0 62,962 0
Morgan Stanley Capital Services.... [7331LVCZKQKX5T7XV54... | Y | (ST DO ...(105,295,974) 0 7,441,607 (105,295,974) 0 ..6,896,087
Societe Generale. O2RNEBSIBXP4ROTD8PU41.. | Y | (RTINS IR 535,000 (303,338) 61,462 899,800 |.... (303,338) | .ouevrrrrerirriin 61,462 | .oocvieiiieinine 154,800 | ... .
UBSAG.....oocrrrrirns BFM8T61CT2L1QCEMIKE0.. [ Y...oovverreneee | (TN R 1,176,000 LGA341,862 | (50,969) 114,893 1,341,862 | ..oooevrrrieis (50,969) [ ..o 114,893 | oo 156,958 | ... 156,958
WEIIS FATGO & C0...uueiitiisiisie sttt bbb KB1H1DSPRFMYMCUFXTO09] Y. Y ....4,634,632 4,634,632 4,634,632 | ..o | s 4,634,632 0
0299999, Total NAIC 1 DESIGNAHON. ......cerviiieseeiistis ettt | enes 524,110,158 | ...covvvivnnnnns 555,556,304 | ....ccooevnnn. (145,440,047) 24,638,679 576,603,372 | ..cccvrerenn (147,374,754) | covoovvvririns 29,462,498 | ..o 21,257,950 [ .o, 6,720,227
NAIC 2 Desi
Citigroup Fin Products INC...........c.everreeiveniineierierirneiieiins MBNUM2BPBDO7JBLYG310| Y. Yo | e [ 155,979 155,979 155,979 | oo | s 155,979 0
Merrill Lynch Capital Services GDWTXX03601TB7DW3U69| Y Y. 15,100,500 217,108,639 | (3,258,927) 0 17,108,639 | ..cvovecerrinee (3,258,927) 0 071,795 | s 0
Royal Bank of Scotland PLC RR3QWICWWIPCS8A4S074 | Y....cooovevenen Yoo [ 4,347,000 [ ..o 4,431,208 84,208 4,331,517 0 228,347 | .o 228,347
0399999. Total NAIC 2 Designation.........c....... 19,447,500 ....21,695,826 | ..o (3,258,927) 240,187 21,596,135 | ..o (3,258,927) | .ooovovvvninrirerinns 155,979 | oo 1,300,142 | .o 228,347
0899999. Aggregate Sum of Central ClearinghouSE. ........overnririeeriiressisrnnenes XXX XXX XXX 24,959,497 ....48,441,910 (22,582,845) 899,568 48,441,910 (22,582,845) | ... ...14,221,683 14,221,683
0999999, GrOSS TOMAIS. ....orererertsteersest sttt bbb R £ LE1eEE R R bbbttt | senrenineenes 568,517,155 | ..oovvirerins 695,245,639 ...(171,281,818) 95,330,034 646,641,417 ....(192,523,464) | ... ..106,331,375 .90,721,857
1. Offset PET SSAP NO. B4.....v.ieieriiiiireriisi sttt s
2. Net after right Of OffSEE PEI SSAP IND. B4.......... ittt ettt ettt es e st s et essesee et eeies | efeesetaesesseeseeseseeseeeeeeEeeseEseeeeseeseE et eeEeeseEseEeeseEseE e b enEeEseE et eeses et et antes et et ensansetsnsentensnsns | sesessssssessens 695,245,639 | .....ccoennne. (171,281,818)
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1 2 3 4 5 6 7 8 9
Book/Adjusted Maturity | Type of Margin
Exchange, Counterparty or Central Clearinghouse Type of Asset Pledged CUSIP Identification Description Fair Value Par Value Carrying Value Date (I,Vorlv)
Collateral Pledged by Reporting Entity
CBT FULUES.....voveevereieeeeiesiesieeserssssse s TUAUICTO4EQADOBZHATS... | CASN......oorerireiiiiiieiesenssss et CSN. et | i 8,400 | ovoueereererrerrinenrenieens | cerereereeiseeseei 8,400 | .oovverrerirs
CME FUUIES......cvvveirieievi s KINXBSWZVIKEX4NFOL81... | Cash Cash 35,583,200 .35,583,200
ICE Futures 549300HWWR1D80TS2G29.. | Cash Cash 33,960,000 .33,960,000
Morgan Stanley Capital Services - OTC..........cccoovvvverin [7331LVCZKQKX5T7XV54...... CSh... e Cash 65,466,000 | .....coovvvriiriiniiriiniis 165,466,000 | ....cccoverinnne
Wells Fargo - CME KINXBSWZVIKEXANFOLB... | CASh.......vrurieerisrireiseesseissisesiessesesessssssess s esssessssenns Cash 1,786,133 [ oo | v 1,786,133 | .o,
Morgan Stanley Capital Services - OTC.........cccoevvivevernnnne 17331LVCZKQKX5T7XV54...... Securities 912833 KL 3 | U S Treasury Principal Strips........ccccovereveiniinee 14,397,168 | ................ 14,437,000 | .....ccoevnev 13,749,232 | 09/15/2016.
Morgan Stanley Capital Services - OTC.........cccoererrrereerenne 17331LVCZKQKX5T7XV54..... Securities 912833 KQ 2 |U S Treasury Principal Strips........ccovereereeereunee 24,756,000 | .................25,000,000 | ...ccovrvrnnee 22,368,816 | 09/15/2016.
Wells Fargo - CME KINXBSWZVIKEX4NFOLB1... | Securities 912810 PV 4 | Phillip Morris Intl Sr Nt. ..13,035,912 ...12,254,698 | 09/15/2016.
0199999, TOMAIS. ... veuresesers s et s es etk R RS S04 eEEE R LE AR .188,992,813 .185,176,478 XXX
Collateral Pledged to Reporting Entity
Barclays Bank PLC - OTC... .... G5GSEF7VJP5I70UKB573..... | Cash Cash 86,299,000 XXX
BNP Paribas - OTC . ROMUWSFPU8BMPRO8K5P83 | Cash Cash 500,000 | ... ....500,000 XXX
Citibank NA - OTC..... E570DZWZT7FF32TWEFATS.. | Cash CSN. ettt | et 182,177,900 | cooovvvernvne 182,177,900 XXX
Credit Suisse Intl - OTC... ... E58DKGMJYYYJLN8C3868... | Cash Cash 17,893,000 XXX
Deutsche Bank AG - OTC ... TLTWFZYICNSX8D621K86.... | Cash Cash 12,862,000 | ... XXX
Goldman Sachs International Ltd - OTC.........ccccceerverernecs W22LROWP2IHZNBB6K528.. | Cash Cash 33,813,000 | ..oovrerrrrnn 33,813,000 XXX
JPMorgan Chase & Co - OTC ... TH6GLXDRUGQFU57RNEY7. | Cash Cash 68,515,000 XXX
Merrill Lynch Capital Services - OT .... GDWTXX03601TB7DW3U69. | Cash Cash 15,100,500 XXX
Morgan Stanley & Co International Ltd - OTC................... 4PQUHN3JPFGFNF3BB653... | Cash CaSN.. et | crbes 76,000 XXX
Royal Bank of Scotland PLC - OTC........ccccnveenerennrennrnens RR3QWICWWIPCS8A4S074.. | Cash Cash 4,347,000 XXX
Societe Generale - OTC O2RNE8IBXP4R0OTD8PUA41.... | Cash Cash 535,000 XXX
UBSAG-OTC.......... WAMBYERMS7OXFZUOY219 | CaS......vuuivirrirriseireeisesiesieeisseesssss sttt sssssans Cash 1,176,000 XXX
Wells Fargo - CME KINXBSWZVIKEXANFOLB... | CaSh.......veuiieirirrirriiiieissiiesiesie s ssessssessessssesns Cash 24,959,497 XXX
Bank of America Corp - OTC......c..vvvrevenrerneenerineineerenns B4TYDEB6GKMZO031MB27.. | Securities. 3138NY  FU 4 | FNMA POOIHARTIT. ..ottt ssssssssssssnssnsns. | nesssssesssians 16,274,568 XXX 09/15/2016.
Bank of America Corp - OTC... . BATYDEB6GKMZO031MB27.. | Securities. 3128ME DM 0 | FHLMC Gold Pool #G15308 15,700,854 XXX 09/15/2016.
Bank of America Corp - OTC B4TYDEB6GKMZO031MB27.. | Securities. 36179R  LP 2 | GNMA Pool #MA3034 9,441,595 XXX 09/15/2016. | .
Bank of America Corp - OTC... .... BATYDEB6GKMZO031MB27.. | Securities. 3138LU  SQ 9 | FNMA Pool #A04126 9,203,339 . XXX 09/15/2016.
Bank of America Corp - OTC... . BATYDEB6GKMZO031MB27.. | Securities. 3128MD M7 5 | FHLMC Giant Pool #G14682. 8,830,865 8,517,398 XXX 09/15/2016.
Bank of America Corp - OTC B4TYDEB6GKMZO031MB27.. | Securities 3128M7 R3 2 | FHLMC Giant Pool #G05606 8,763,881 7,993,222 XXX 09/15/2016. | .
Bank of America Corp - OTC... .... BATYDEBBGKMZO031MB27.. | Securities. 3136AD XV 6 | FNMA REMIC Ser 2013-26 CI NE 7,345,917 16,954,944 XXX 09/15/2016.
Bank of America Corp - OTC... . BATYDEB6GKMZO031MB27.. | Securities. 3128MM  SD 6 | FHLMC Giant Pool #G18515 7,175,313 .6,929,241 XXX 09/15/2016.
Bank of America Corp - OTC B4TYDEB6GKMZO031MB27.. | Securities. 3128MM  MQ 3 | FHLMC Giant Pool #G18366 5,357,851 5,054,319 XXX 09/15/2016. | .
Bank of America Corp - OTC... .... BATYDEB6GKMZO0031MB27.. | Securities. 31413X VG 5 | FNMA Pool #958815 5,028,157 4,820,000 XXX 09/15/2016.
Bank of America Corp - OTC... . BATYDEB6GKMZO031MB27.. | Securities. 3128PT UX 1 | FHLMC Pool #J14198 4,837,221 4,564,144 XXX 09/15/2016.
Bank of America Corp - OTC B4TYDEB6GKMZ0031MB27.. | Securities 31419A  MS 3 | FNMA Pool #AE0368. 4,423,340 4,171,070 XXX 09/15/2016. | .
Bank of America Corp - OTC... .... BATYDEBBGKMZO031MB27.. | Securities. 3137BC  EH 7 |FHLMC REMIC Ser 4369 CI AB.................. 3,120,825 2,997,859 XXX 09/15/2016.
Bank of America Corp - OTC... . BATYDEB6GKMZO031MB27.. | Securities 38376P AV 2 | GNMA REMIC Ser 2009-121 CI N......cocovvverrirnnne 3,086,653 .2,959,297 XXX 09/15/2016.
Bank of America Corp - OTC B4TYDEB6GKMZO031MB27.. | Securities. 3134G3 UM 3 | FHLMC Nt 2,743,496 .2,657,000 XXX 09/15/2016. | .
Bank of America Corp - OTC... .... BATYDEB6GKMZO0031MB27.. | Securities. 31381Q  GP 5 | FNMA Pool #467406 2,509,624 .2,511,000 XXX 09/15/2016.
Bank of America Corp - OTC... .... BATYDEBBGKMZO031MB27.. | Securities. 31359M  Z2 2 | FNMANt. 1,891,826 1,864,000 XXX 09/15/2016.
Bank of America Corp - OTC... . BATYDEB6GKMZO031MB27.. | Securities 3128PS 28 5 | FHLMC Gold Pool #J13485..................... 1,643,118 1,550,524 XXX 09/15/2016.
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1 2 3 4 5 6 7 8 9
Book/Adjusted Maturity | Type of Margin
Exchange, Counterparty or Central Clearinghouse Type of Asset Pledged CUSIP Identification Description Fair Value Par Value Carrying Value Date (I,Vorlv)
Bank of America Corp - OTC.. .... BATYDEBBGKMZO031MB27.. | Securities. 3137AM NN 3 | FHLMC REMIC Ser 4012 CI JK 1,100,772 987,991 XXX 09/15/2016. | .
Bank of America Corp - OTC.. .... BATYDEB6GKMZO031MB27.. | Securities 3128MM LA 9 | FHLMC Giant Pool #G18320 957,703 | ... ....1,445,689 XXX 09/15/2016. | .
Bank of America Corp - OTC.......coviriirininiirerienissisnenies B4TYDEB6GKMZ0031MB27.. | Securities. 3138L4  PJ 6 | FNMA POOI HAMAO2A.............covveeeeeieceeeeeeeeeeeeeeevee e 826,342 | ........ 720,585 XXX 09/15/2016.
0299999. Totals. 568,517,155 ....564,043,225 XXX XXX




Statement as of June 30, 2016 of the NATIONWIDE LIFE INSURANCE COMPANY
SCHEDULE DL - PART 1

SECURITIES LENDING COLLATERAL ASSETS

Reinvested Collateral Assets Owned Current Statement Date

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

04012M AP 4 | Argent Securities Inc RMBS Ser 2006-M1 C..... . |4FM 478,319 | oo 706,223 |07/25/2036...

36829 AA 9 | GE Capital Commercial Mortgage RMBS SEr..........cuviuuiiiriieirerisiesssssiessesssssssesssssssssse s ssssssssessenes 1FM 131,328 | s 131,328 | 08/25/2036...

14453F  AB 5 |Carrington Mtg Loan Tr RMBS Ser 2008-NC2............evverriirriiinsiississsisssssssssssssssssssssssssesssssssssssssssssssssssnnss | avsssnsssons 1M 11,570 [ oo 11,595 |06/25/2036...

362334  BQ 6 | GSAA Home Equity Tr RMBS Ser 2006-3.........eiuuirruiriserserssessssensssnsssesssssssessssssssenssssesssessssssssnssensssssssnssssssssnsssnssssess | anssssssaees 5FM 8,031 | i 14,374 | 03/25/2036...
3399999. Industrial & Miscellaneous (Unaffiliated) - Residential Mortgage-Backed SECUMIES. ........iwiiiiiiiiiiiisisisierssisessnissisnissnsns avines 629,248 | .....cccoovvverrnnn 863,520 XXX
3899999. Total - Industrial & Miscellaneous (UNGFfIIBTEA). ... ....evuevreiieiei ittt sntensenes eenaas 629,248 | .....cccevuee. 863,520 XXX
6299999.  Total - Residential Mortgage-Backed SECUMHIES..................uirrireieiiiiiesieeecs s sssssss s s ssssss s sesssss s ssssssisss | nseees 629,248 | ..o 863,520 XXX
6599999, SUDEOIAL = BOMAS......xesreseresieeseeess s ees stk ee 8 fEEEE£E8 R8s erienes 629,248 | ..o 863,520 XXX
Cash Equivalents (Schedle E Part 2 Type)

000000 00 0 |Overnight Repos SEC LENDING ONLY. | ....................................... 186,636,507 07/01/2016...
9199999.  Total - Cash Equivalents (Schedule E Part 2 TYPe)........cocvvriveernnersiinnines 186,636,507 | . ...186,636,507 XXX
9999999, TOAIS. ... rerureeeieseitereseees ettt es etttk ens serenes 187,265,755 | ....cccconee.. 187,500,027 XXX
General Interrogatories:

1. Total activity for the year:  Fair Value $.....15,493,766  Book/Adjusted Carrying Value $.....15,498,738
2. Average balance for the year:  Fair Value $.....203,207,258  Book/Adjusted Carrying Value $.....203,457,087

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

QE10




Statement as of June 30, 2016 of the NATIONWIDE LIFE INSURANCE COMPANY
SCHEDULE DL - PART 2
SECURITIES LENDING COLLATERAL ASSETS

Reinvested Collateral Assets Owned Current Statement Date

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

NONE

QE11



Statement as of June 30, 2016 of the NATIONWIDE LIFE INSURANCE COMPANY
SCHEDULE E - PART 1 - CASH

Month End Depository Balances
2 3 4

1 5 Book Balance at End of Each 9
Month During Current Quarter
6 7 8
Amount of Interest | Amount of Interest
Received During Accrued at Current
Depository Code Rate of Interest]  Current Quarter Statement Date First Month Second Month Third Month *
Open Depositories
Bank of America Charlotte, NC (469,255) (840,345) (248,768) | XXX
Bank of New YOrk Mellon ..........ccceeuvereneninerenniinenes New York, NY 4,784,850 3,239,087 6,785,900 [ XXX
Huntington Bank Columbus, OH (804,426) (656,552) (301,372) [ XXX
JPMorgan Chase New York, NY (82,931,141) (98,843,967) .(90,253,701) | XXX
US Bank Minneapolis, MN 516,487 715,746 426,257 | XXX
Wachovia Charlotte, NC 168,345 457,674 370,144 | XXX
The Federal Home Loan Bank of Cincinnati ................. Cincinnati, OH 1,024,573 900,432 655,820 | XXX
0199998. Deposits in.....4 depositories that do not exceed the allowable limit
in any one depository (see Instructions) - Open Depositorie: XXX XXX 282,166 298,493 339,186 | XXX
0199999. Total Open Depositorie: XXX XXX 0 0 | . (77,428,401) (94,729,432) (82,226,534) | XXX
0399999. Total Cash on Deposit XXX XXX 0 0 (77,428,401) (94,729,432) (82,226,534) | XXX
0599999. Total Cash XXX XXX 0 0 77,428,401) (94,729,432) (82,226,534) | XXX

QE12



€130

Statement as of June 30, 2016 of the NATIONWIDE LlFE |NSURANCE COMPANY
SCHEDULE E - PART 2 - CASH EQUIVALENTS

Show Investments Owned End of Current Quarter

2 3 4 5

1

6
Description

7
Amount of Interest Due & Accrued

8

Amount Received During Year

Code Date Acquired Rate of Interest Maturity Date

Book/Adjusted Carrying Value

NONE
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