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

Current Statement Date 4
1 2 3
Net Admitted December 31
Nonadmitted Assets Prior Year Net
Assets Assets (Cols. 1-2) Admitted Assets
1o BONGS ettt sttt snsnt s | eereiinen 8,260,197,900 [ ..cvvvrmeerevrerrernererrseenens [ crvernnnens 8,260,197,900 | ........... 7,218,519,621
2. Stocks:
2.0 Preferred STOCKS.........vvvecrerciieeiecsie ettt sesstsenssessissesssennnns. | cessinesssinesssnsssessssssienes | ceseerieesinens s | e (U R
2.2 COMMON SEOCKS. ....vuvrirerirerrisessnsesssseesessssesesessessssssssesssssssssessessesssssessessnsssssssessessassnsses | sesessesssssssssessasssnssessessanss | sessessassssssnssessessassnssessans | sevsessessesssnssnssessassnenn (01
3. Mortgage loans on real estate:
Bl FIESEIENS oottt sttt nnssnnnn | srseeernes 1,963,460,226 | ....oooverrreerrreernererseeernnns [ ceerreeeens 1,963,460,226 | ........... 1,404,796,388
3.2 Other than fIrSt IENS.........cvuueererieciicrireii sttt sessseenss | soneessessssessssssssessnssssnes | seseseessesssnsssssessssesssnness | ereesssneesessesssnssssesssnens (U RN
4. Real estate:
4.1 Properties occupied by the company (less $.
ENCUMDIANCES).....cvuvveveevietsie e tsssseessssssesse s sesse st ss e s sse st sssesssssssesssssesssssssessssssanes | sessssesssssssessessssessessessnssns | svessessssessesisssssessssesssssens | sresisssssesssessessessssnsnns (01 U
4.2 Properties held for the production of income (less §.......... 0
ENCUMDIANCES)......vucveverietrie e tsssssessssssesse st esses bt es s s sse s ssssessessssesssssssssssssessssssenes | sessssesssssssessessssessessessnssns | svessesissessesissessessesesssssens | sresesssssesssessessssessnsnns (01 U
4.3  Properties held for sale (less §.......... 0 €NCUMDIANCES).......coiveiieicriieierssse et [ ceeressesesessssesessssessesinses | erresessssssesesssssssessssssses [ eresesessssesssssssesssenees (01 U
5.
432,376,547 | cooorvveeenerirseeinerineens [ e 432,376,547 | ccoovvvennee 243,647,403
6. Contract loans (including §..........0 PrEMIUM NOLES).......cvvvuurevereririecrierriiseersiesssssesesssenes | cvveeseseneens 56,501,947 | ...ccoirvrrrrnnenn 37,788 | e ....56,464,159 51,963,208
7. 203,732,027 | ccvooeevererernerineeenerineens [ e 203,732,027 65,164,922
8. Other INVESIEA @SSELS........cvvererieiriricrieieri sttt ssess s ssstssssssens | cvsseesesineees 93,562,993 | .....ovvvvirrrirneeenineniin | i 93,562,993 | ..ooovvvveennee 70,470,006
9. ReCEIVADIES fOr SECUMHES. ......vvuvereerieeiiecieiierieceeti ettt ssnessnesies | cessisssisssisssssssesssssssiesseens | coressessessesesssessesssnens | ceeeesseesessessessesseees (U O
10.  Securities lending reinvested collateral @SSEtS...........covieirierieerieieesseesessssessessssseiens | cvesiesiieiens 38,034,672 | ..o | e 38,034,672 | ooeverrenn. 58,532,807
11.  Aggregate write-ins for iNVESEd @SSELS...........ccveuieviiiirieeseee e | ersssesiesenaas 21,751,489 | oo, 0] e, 21,751,489 | oo 15,706,600
12.  Subtotals, cash and invested assets (LINES 110 11)......ccocrceierneieiiesseeeesessee s | evveens 11,069,617,801 | .cvvvveeinne 37,788 | ......... 11,069,580,013 | ........... 9,128,800,955
13. Title plants less §.......... 0 charged off (fOr Title INSUTETS ONIY).......cverurererrereiriecineerrersieeinrineiees | ceereesessneessssessesssesessssens [ rreseesessnssnsssessssssssssesssss | senseessessessssessssssensnens (01 U
14, Investment income due and @CCIUEM...........cc.iuiviiiiiiniii s | oreesiennees 102,795,301 | .ovoirinrineinrinniseinns [ e 102,795,301 | ccoovvvvrnnes 88,070,330
15.  Premiums and considerations:
15.1 Uncollected premiums and agents' balances in the course of collection...........ccccvcuveeees | cevevrireeines 12,225,577 | .o 9,808,594 | .....ccoevneen. 2,416,983 | ..ccoevvvvernene 2,305,921
15.2 Deferred premiums, agents' balances and installments booked but deferred
and not yet due (including §.......... 0 earned but unbilled premiums)............cocovverereiiees | covevveerrerns 30,375,107 | oo | e 30,375,107 | cooevereee. 32,322,826
15.3 Accrued retrospective premiums (§.......... 0) and contracts subject to
redetermination ($.......... ).ttt sttt saes | srsenssenss st st ss st ssnses | seesseessens sttt | sbtenstenst sttt [0
16. Reinsurance:
16.1 Amounts recoverable from FEINSUTETS............occvrvrerncrnernerinnererseesesssssssennsneeess | oveeesenerinenee 3,468,081 | | e 3,468,001 | oo 3,028,133
16.2 Funds held by or deposited with reinsured COMPANIES...........ccovvereicreereiereieisieieisniens | ceerieisessesessssesenssesens | e | evnevssisnesssiessssiesen0 | o
16.3 Other amounts receivable under reinSUranCe CoNtrACtS............cwweeeeerrereererereeneesseenines | coveriererneeens 4,505,364 | .ovoorrrernereerineneenns [ s 4,505,364 | ..oovvrrerrienn 727,248
17.  Amounts receivable relating to UNINSUIEA PIANS...........cceveicviieieieisisicessese e | cerssresesss s sssessesesens | sevessesisssssessssesssssessssssens | soresiessssesessssessessssnsns (01 R
18.1 Current federal and foreign income tax recoverable and interest thereon...........ccceveveevveeeien| vevvvververeieiennn, 70,024 | oo | e 70,024 | oo 81,359,042
18.2 Net deferred tax @SSEL.........ccoivvieicicicicce ettt naens | envesiesssnns 94,909,369 | ....cccvueee. 94,909,369 |...ccvvrirrrrerrireiereie (01 OO
19.  Guaranty funds receivable 0r 0N dEPOSIt.........c.coureeierireiieieiesnee s sessessesessens | sesssssessssessns 576,737 | overeeveeresrerenessnens | cvveireiiesienienns 576,737 | oo 736,297
20. Electronic data processing equipment and SOfWAIE...........co.ecrurirrinrieireeerieeneisesseessseesssees [ reereeensessseesessnsssessssesens | eereseesnssnsssessssssssssssseses | seeneeessssssssnsesssesssssnes (01 ORI
21.  Furniture and equipment, including health care delivery assets ($.......... 0).reevrereerereeieseeenees | e | e sssenes | seeresesss s esaenes (01 O
22. Net adjustment in assets and liabilities due to foreign exchange rates..........c.ooeerererrernerneens [ eorerenenrirenreenns [ | e (01 U
23. Receivables from parent, subsidiaries and affiliates............c.cccoeeevrecnvseieneceeeeeeeeeeeneene | e, 6,150,446 | .....coccvvvvieerieceececeens | e 6,150,446 | ................ 62,554,907
24. Health care (§.......... 0) and other amoUNtS FECEIVADIE............ruiurrerrerereeireieeeeeneeneesereeeseeeeses | ceeeessseseessesesssesssssesssssns | rresessessnsesssseesesssssssssssas | eeseeessessessssseesessessnens (01 U
25. Aggregate write-ins for other than invested @sSets............ccveeierrireieiseeee e [ evesisienaas 42,394,843 [ ..o 31,396,781 | oo 10,998,062 | .....ccoocvvves 22,279,676
26. Total assets excluding Separate Accounts, Segregated Accounts and Protected
Cell Accounts (LINES 12 throUGh 25)...........cveeeerrrereeerreneeeeeesssessseeessesseeesssesssssssssssssesssnees | seeeseees 11,367,088,630 | .....c.ccc... 136,152,532 | ......... 11,230,936,098 | ........... 9,422,185,335
27. From Separate Accounts, Segregated Accounts and Protected Cell Accounts...........ccocveeeeens [ oviernene 1,350,245,753 | ...ovvvvvrereriereneenieens | vvvriniens 1,350,245,753 | ........... 1,335,441,677
28, Total (LINES 26 ANA 27)........veerrerreeerieeereeerseeereeeeseessseessssessssessesssssssssessssssssssssssssssssssassssssssnns | aveeseees 12,717,334,383 | ........cc.... 136,152,532 | ......... 12,581,181,851 | ......... 10,757,627,012
DETAILS OF WRITE-INS
1101. Other invested assets reCEIVADIE...............cccveveevciceeie e senaens | eveesesiesaesens 3,211,450 | oo | e 3,211,450 | oo 3,294,200
1102. Derivative collateral and reCeivabIES.............ccovcuiiiciiii e | e 18,540,039 | ...ocviircrerciieiseniens [ v 18,540,039 | oo 12,412,400
1103, ettt n st enstes | seesssenstsanesenestenssnnstenes | ersseestneessennsssnestsnsrnnntas | ereressenns et ennesnnetnnens (U
1198. Summary of remaining write-ins for Line 11 from overflow page.........c..cceueeeeveieieeseineiieies [ e (01 OO (U1 SO (01 OO 0
1199. Totals (Lines 1101 thru 1103 plus 1198) (Line 11 @DOVE).......rsreerrrrerimrerssrerissressesssnenssesssnsnnes | seseessssssees ARG — (V] [P ARG — 15,706,600
2501. Accrued fees and Other @SSELS...........ww vt sessssesssessssenens | nsesinesesnees 11,049,096 | ..oovevvcricrinn. 51,034 | oo 10,998,062 | ......coeveneee. 22,279,676
2502. Deferred SOfWAIE COSES.........ciireieiiirieicere ettt sbe s snans | sbessessesesenes 18,290,013 [ cocvvevreee 18,290,013 [.ovevieeieeeeeenad (01 U
2503. Disallowed interest MaiNtENANCE IESEIVE.........ccevcuevriecreeerieeeieere et ses e vesssesessnees | eveeseresinnens 13,055,734 | covvvnne 13,055,734 | .o (1 [
2598. Summary of remaining write-ins for Lineg 25 from overflow Page..........cccoeveveveevereeeseieierseiesees | ceveereseseeessss e (0 U [0 (01 U 0
2599. Totals (Lines 2501 thru 2503 plus 2598) (LiNe 25 @DOVE).........reeerirersireesseresssssessssessssniees | seveessssenaas 42,394,843 [ ..o 31,396,781 | .coooovvvnneenee 10,998,062 | .....oocccceees 22,279,676




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

1 2
Current December 31
Statement Date Prior Year
1. Aggregate reserve for life contracts $.....9,366,015,543 less §.......... 0
included in Line 6.3 (including $.....2,347,458,394 MOUCO RESEIVE)...........cvveervereereeeeeseeesssesssesssessssssesssesssesssssssssssssssssssssssssssssssessssnsss | sossssinssssssenns 9,366,015,543 | ....ccoevvvevne 7,720,161,791
2. Aggregate reserve for accident and health contracts (including §......... 0 MOACO RESEIVE).......ouveeciciciee et ssesssssssannes | evvesseiesiesssssessesans 323178 | oo 127,356
3. Liability for deposit-type contracts (including §.......... 0 MOOCO RESEIVE).....cvuerereirieeieeieieeseinsisseessssssessesssssssseessessssssssessesssssesssnssess | ssnsessesssssssessnnens 17,736,841 | oo 17,250,196
4.  Contract claims:
A0 LBttt sttt stsntanns | aesiensessens st 29,357,132 [ oo 25,299,163
4.2 ACCIHENT ANA NBAIN. ... bbb bbbttt enns | Hbeb bbbttt | Sbiet sttt
5. Policyholders' dividends $
6.  Provision for policyholders' dividends and coupons payable in following calendar year - estimated amounts:
6.1 Dividends apportioned for payment (including §.......... 0 MOGCO)..eereriererriseressisstssee s ss st ssess s essesssssssssessenssnssns | sessssessmssesssnsnessens 1,045,841 [ cooveeece 1,079,247
6.2  Dividends not yet apportioned (including $
6.3  Coupons and similar benefits (including $..........
7. Amount provisionally held for deferred dividend policies NOtINCIUAEA N LINE B.........cocvuveieieeiiicieeisee ettt sees | sessessssessessssstesssssssessesssssssens | sotesisssssess s sesse s ssssssesssssnees
8. Premiums and annuity considerations for life and accident and health contracts received in advance
less §
9.  Contract liabilities not included elsewhere:
9.1
9.2
9.3
94
10.  Commissions to agents due or accrued - life and annuity contracts $
and deposit-type contract funds §.......... 0ttt R Rttt sttt tnesnens | sbeeteesententnneeniees 3,443,309 | o 5,289,079
11.  Commissions and expense allowances payable 0n reiNSUrANCE @SSUMEM...........ccurieiririiieissieeiesesesss st sessessssssssssssessessessaes | srsssessessessssssssesssssssssessessessns | soessesssssssssessssessssssssessassssas
12, General eXPENSES QUE OF ACCIUEH........c.cuivueieiviteiiescteeie sttt b e bbb bbb s bbb b bbbt s s s s ss bbb e s s s tensesanns | oebssessesssssssessesas 2,198,692 | ..ocovovvereirine 2,153,335
13. Transfers to Separate Accounts due or accrued (net) (including $.....(128,182,517) accrued for expense
allowances recognized in reserves, net of reiNSUrEd AlIOWANCES)..........ovrurerieiiriineineee ettt sss st ess s ssessanens | nstsessessnssnens (127,936,814) | evovvrerereenes (121,490,208)
14.  Taxes, licenses and fees due or accrued, excluding federal income taxes 2,932,278 ...2,688,398
15.1  Current federal and foreign income taxes, including $..........0 on realized capital GaiNS (I0SSES)............cocvueruerrrerrrerererereeeeeeesseessiesseesaens | cervesssessesiesssesssesssesssesssesses | evteesiesssisssessssssesssessessssssaens
15.2  Net deferred tax lability..........c..courerieiriirieiee et es
16.  Unearned investment iNCOME..........c.cocvrurrenerncennereeeeeneeneinens
17.  Amounts withheld or retained by company as agent or trustee....
18.  Amounts held for agents' account, including $.....51,065 agents' credit balances
19.  Remittances and items not allocated
20. Net adjustment in assets and liabilities due to foreign EXChaNGe FALES.........c.ov ittt
21. Liability for benefits for employees and agents if not included above... .
22. Borrowed money §.......... 0 and interest thereon §.......... L0 OO RO PO EOTEOT OO
23. Dividends to stockholders declared and UNPAIM.............ccocueiueieiiiiiiieiisee sttt ss st ensesssessesss | sesessessssessesssssssessesssssntesnssntes | tessessessssessesssnssessessnsessessnsenes
24. Miscellaneous liabilities:
24.01 ASSEE VAIUBLION FESEIVE. .....uueuuieuiriiiieie ittt bbb bbbttt | enbesbseseninsansbaens 64,778,071
24.02 Reinsurance in unauthorized and certified ($.......... 0) COMPANIES.....uovvrererrereiseesseseesessesssssseesesssssssessssesssssssssesssssssssssessessssssnssens | sssessessessnsssssessassssssessassassnens
24.03 Funds held under reinsurance treaties with unauthorized and certified ($..........0) reinsurers. .846,776,950
24.04 Payable to parent, subsidiaries and AffilAtES.............cvvurerirrrrirririnrrrerr sttt ensensenens | senssesestenenensrens 2,586,707
24,05 Drafts outstanding
24.06 Liability for amounts held under uninsured plans..
24.07 Funds held under coinsurance
24.08 Derivatives
24.09 Payable for securities..... 214,486,274 .55,981,498
24.10 Payable for securities lending.... ..38,020,239 | ..ovireeeinas 58,523,581
2411 Capital notes §......... 0.aNd INEIESEtNEIEON $......c..0.eeeeeeeee e s s es s ses s ssssnsasssans | evteessiessesssesssessseesseesssssessaens | suenssessseessenssessseessensseessens s
25.  Aggregate WHte-iNS fOr ADIIIES...........ccvvueveicreieiiceee ettt ettt b sttt es st s s sae s s saesasssssessnsstensesntnes | sesssssssessssssesansan 2,054,882 | ...oovoviin 2,138,480
26. Total liabilities excluding Separate Accounts business (Lines 1 to 25). ....10,501,955,576 8,687,138,675
27.  From Separate ACCOUNES SAIEMENL...........cccvcvierieice ettt st bttt st s st en st ssesassnssensesnsesnts | sesstesssissanes 1,350,245,753 ....1,335,441,677
28.  Total liabiliies (LINES 26 @NA 27).........iiieeieiieiieiiseie sttt b bbbttt sttt nnts | nnssssssisens 11,852,201,329 10,022,580,352
29, COMMON CAPIAI STOCK........cvieevecveieeictctess ettt s et ae st s s sesa et sen st et tessesensnsessessnsnssessnsntes | seessssessessssssesnsan 2,640,000 | ooovvereerrieiiene 2,640,000
30. Preferred capital stock.... . .
31.  Aggregate write-ins for other-than-special SUMPIUS fUNGS..........c.cveiiiieicieieceee ettt es s esss st sse st es s bnsenes | ervesssissesssssnsssssssesssastesnsad (01 U 0
32.  Surplus notes
33.  Gross paid in and contributed surplus....
34. Aggregate write-ins for SPECIal SUMPIUS FUNAS........c.riiuieri ettt sttt es e ssnssentns | sebestseessessss b ssessen b nesnes 0 | 0
35, UN@SSIGNEA FUNAS (SUMPIUS)......vuiveriiieieeietietes ettt sttt ettt e s s e b s st et s s bbb s s e s st sae st entes e snbessesansnsnnsnes | evsesessesessansns (594,283,978) .....ovvvvrvernees (543,217,840)
36. Less treasury stock, at cost:
361 ... 0.000 shares common (value included in Line 29 §.......... 0.ttt sttt s et nae st neens | sesres ettt ettt enees
3.2 .. 0.000 shares preferred (value included in Line 30 §.......... 1) OO TRPRSRTT PUSTEUT SRR
37.  Surplus (Total Lines 31 + 32 + 33 + 34 + 35 - 36) (including $. .0 in Separate Accounts Statement).. .726,340,522 | ..
38, Totals Of LINES 29, 30 @NG 37......oouivviieciieieciiciie ittt sttt s st s st st st ssentes | snbsssssssssssisseas 728,980,522 | ..o 735,046,660
39. Totals of Lines 28 and 38 (Page 2, LiNg 28, COl. 3).......oiuiiuiiiiiiiiiisiissiissi sttt sensssnsssnsensnns | sesssssssessans 12,581,181,851 | ..oovvvvrne. 10,757,627,012
2501, ReServe for 8SCheat fUNAS..........cc.cvcucieiciic ettt ssssssssessssssssssesssssssssessssssssenans | essesssesiesessenseessi2g 020,882 | ovvevveirsrireiieinns 2,138,480
2502. Reserve for litigation ..
2503, s
2598. Summary of remaining write-ins for Ling 25 from OVEMIOW PAGE.........ovureruriiirierrieiiecissise sttt essss e ssesssssssssessesssssssssessenes | ssesssssssssessessnsssssessasssssesan 0 | 0
2599. Totals (Lines 2501 thru 2503 plus 2598) (Line 25 above)
3101.
3102.
3103. ...
3198. Summary of remaining write-ins for Line 31 from OVErIOW PAGE........cciiucieieeece sttt ss st sssssssessenss | seessesssesisssessssssssesssssssssesensd | srnssiesiesssssesssessessessssssseesend
3199. Totals (Lines 3101 thru 3103 plus 3198) (Line 31 above).....
3401. ...
3402.
3403. ... -
3498. Summary of remaining write-ins for Ling 34 from OVEIIOW PAGE........ovurrruririirriresiesississsssssesssesssssssssessessessssssessessssssssssssesssssssssessanes | ssessssssesssssssssnssessessassnssessn (01 0
3499. Totals (Lines 3401 thru 3403 plus 3498) (LINE 34 BDOVE)........euuiiuiriiiiteiiieiie ettt sess st ss s sessssses e sssss st es s bsssssssssanssessensensnsas | ssessssssssessesssnssessessansansessan [0 OO 0
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Statement as of June 30, 2016 of the NATIONWIDE LIFE & ANNUITY INSURANCE COMPANY

SUMMARY OF OPERATIONS

1 2 3
Current Prior Prior Year Ended
Year to Date Year to Date December 31
1. Premiums and annuity considerations for life and accident and health contracts.............ccoceveeiveveeiceiccresieccseeeeeeeeseeees | e 1,923,839,040
2. Considerations for supplementary contracts with life CONNGENCIES...........ccvivivrieiieieieceseee st ssenes | cvressnssinsienans 912,923
3. Netinvestmentincome . 210,058,180 | ...
4. Amortization of Interest Maintenance RESEIVE (IMR)...........ccuoiueiieiicieieeseee sttt sb st bes s sasssessssessas | sessesssssesans (659,584)
5. Separate Accounts net gain from operations excluding unrealized gains O I0SSES..........cvvrureienrerriniensnrssnesensssssssesssenes | eereesessnssssssssessssssseenes
6. Commissions and expense allowances on reinsurance ceded ..22,401,824 | ... ..22,181,136
7. Reserve adjustments On reiNSUrANCE CEUABM..........ccovueiiuiireicictece ettt st saen 105,350,997) 138,348,466)
8. Miscellaneous Income:
8.1 Income from fees associated with investment management, administration and contract guarantees
frOmM SEPArate ACCOUNS.........ccocvecveiecteie ettt bbbttt sssssss s stesssssessssesssssesssnsnssens | enreereenenn O, DDA ATD | ... 33,892,051 | ............ 66,138,958
8.2 Charges and fees for depOSit-tyPE COMTACES.........cvuoriiierirririeisrie sttt essssssestenes | ressessesssssssssesssnssnssnssns | crnssessssssnssesssssssssnssnsses | oessnsssssnsssssensnssessenens
8.3 Aggregate write-ins for MiSCEIANEOUS INCOME........c.cvveicviiriieicieirseie et sssesse s s ssssessesssssssesessnsens | ereneeneennn 38,003,484 | ............. 16,887,212 | ... 63,877,844
9. Totals (LiNeS 110 8.3)...c.cvvcrerererrireeree e 547,634,702
10. DEAth DENEILS........cecvicecteecce ettt sttt se s st ses et st sssssensnsnsesensetessnsnsesennnenens | seneererernnnd 0,309,488 | .......24,944 162 | ... 48,414,749
11. Matured endowments (excluding guaranteed annual pure ENAOWMENES)..........covevevcreeeierieiseeieseresesee s esesesssssssessenns | ceveerersnieneeensendyDS4 | eeeeiiieirinnnn,300 | oo 5,300
12, AnnUity DENEFIES......co.vviecicicecce e s ..16,961,771
13. Disability benefits and benefits under accident and health contracts... ..122,231
14. Coupons, guaranteed annual pure endowments and similar DENETItS............cccviueieiciiieccee e
15. Surrender benefits and withdrawals for life CONTACES..........cevurueiiierieees ettt
16. Group conversions
17. Interest and adjustments on contract or deposit-type CONtract fUNAS...........cevevicveeeicereees e
18. Payments on supplementary contracts with life CONINGENCIES. .........c.riuiuriiiiirere et
19. Increase in aggregate reserves for life and accident and health contracts.. ..1,644,282,014
20. TOtalS (LINES 1010 19)....iuuiieiiriiieiieiieiteitssete ettt ettt s bbb bbbttt st st | cesneens 1,774,232,560
21. Commissions on premiums, annuity considerations and deposit-type contract funds (direct business only)..........cccceeveevvvceree | cevevrenes 258,354,664
22. Commissions and expense allowances on reiNSUranCe @SSUME...........c.eereurerreeereuseesneeeeseesesssesesessssssessessssssssssssssssssesssssns | sossseesessssssseeens 4,948
23. General iNSUranCe BXPENSES.........c.cvveerererereesssesssseesssssssesssienes 114,756,231 ..92,130,486 ....204,689,811
24. Insurance taxes, licenses and fees, excluding federal income taxes... 14,898,037 14,250,477 | ... ..27,294,182
25. Increase in loading on deferred and UNCOllECtEd PrEMIUMS...........c.cveveerevcecie et s sssstesssssstes s sssesssssens | servsssesinsinens (867,738) ..(306,483)] ... ....1,547,988
26. Net transfers to or (from) Separate Accounts net of reinsurance. 24,967,042 ..10,224,650 .44,442 029
27. Aggregate write-ins for deductions...........cc.cecvererreveiieiernnnnes ..20,311,393 18,428,280 | ............. 38,673,217
28. Totals (Lines 20 to 27) 206,657,137 995,907,596 | ........3,718,455,591
29. Net gain from operations before dividends to policyholders and federal income taxes (Line 9 minus Line 28).. 82,897,792) .(98,639,436)| ..........(170,820,889)
30. Dividends t0 POCYNOIAETS..........ccueveviriieieiiee ettt ettt bbb b st et s bbb st esssssesssssssenes | absssssassesansas 365,928 | ..o 458,351 [ oo 896,135
31. Net gain from operations after dividends to policyholders and before federal income taxes (Line 29 minus Line 30)........cc... | coevevnees (83,263,720)| ............ (99,097,787)| .......... (171,717,024)
32. Federal and foreign income taxes incurred (excluding tax on capital GaiNS).........ccvrurrrierrerriienrenereierseeseeeesseseeseesessesssssenss | sssessssssssessessens 6,532 | i (446,809)] ............ (77,250,101)
33. Net gain from operations after dividends to policyholders and federal income taxes and before realized
capital gains or (10SS€eS) (LiNe 31 MINUS LINE 32).......coririierirririncneerisessissesssesssssssssesssssssssssssssssssssessesssssssssesssssssssessesssssessns | sesessessons (83,270,252) ............ (98,650,978) .......... (94,466,923)
34. Net realized capital gains (losses) (excluding gains (losses) transferred to the IMR) less capital gains
tax of $.....5,910,815 (excluding taxes of $.....(6,776,800) transferred to the IMR)...........cccccovververreereieeeereeeeesseseeeseessesssesenes | erseeesneans (14,704,447)( ............... 6,318,382 | .............. (4,985,212)
35. NetinCOME (LINE 33 PIUS LINE 34).......coiiiiiiiieeiecees it | einissninns (97,974,699)] ...cco.ev. (92,332,596)| ....cvenv. (99,452,135)
CAPITAL AND SURPLUS ACCOUNT
36. Capital and surplus, DECEMDET 31, PHOE YEAN.........ccvueveerireveeiereees et ettt ssstes st sssss e sssssssessssssessssassessesens | evessnees 735,046,660 | ........... 690,622,571 | ........... 690,622,571
37. NetinCome (LINE 35)......cuiiiiriiieiiieiiieeineiieeiecsseesssessess st .(97,974,699)| ... .(92,332,596)| ... (99,452,135)
38. Change in net unrealized capital gains (losses) less capital gains tax of $.....26,178,764..........ccovvuvverrererenrrsersssssseesseenseens | erveeriennens 50,694,583 | .............. (6,923,527)] ............ (31,514,717)
39. Change in net unrealized foreign exchange capital gain (I0SS)..........cc.eeueieieircieieiesee et sessssbssesaens | evsesiessens (1,226,800)( ...cvvevnee 2,292,100 2,204,791
40. Change in net deferred income tax ...42,400,662 | ... ..37,030,787 | ... ...(4,842,135)
41, Change iN NONAAMILEEA ASSELS..........ccuiuiiiieiice ettt bttt et sttt ses st saessn s saenns | eeveesassans (32,016,531) ............ (45,656,142) ............ (23,272,629)
42. Change in liability for reinsurance in unauthorized and certified COMPANIES............ccvvvevevrieerieiiciees et ssaes | erresee s
43. Change in reserve on account of change in valuation basis, (INCrease) Or AECIEASE..........cceuuvruirrirereieisieissiese s [ erresie e

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

51.

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

50T PaAIA UMttt ettt bbb st e et bt e s b e bttt s bbbttt en s taen
50.2 Transferred from surplus (StOCK DIVIABNG)..........ccoeveviieeicieiesie sttt bbb ssesassnees
50.3 TranSTEITEA 10 SUIPIUS. .......cvuriuieierie ettt sttt sttt
Surplus adjustment:

51T PAIA MMttt et ettt et ettt et bbbttt s e st taen
51.2 Transferred to capital (SLOCK DIVIENG)...........ccveviveriieieieecteee sttt sttt sa st naaen
51.3 Transferred from capital
51.4 Change in surplus as a result of reinsurance

(6.167,085)| ...

52. DivIAENdS 10 SIOCKNOIAETS.........ouueereririicieieie ettt s sttt ens st ssensnnssnes | reesessessnennssessansnssnsss | ressessssnsesnssnnssssnssnsses | sessesssssnssnssensnssnssesens

53. Aggregate write-ins for gains and losses in surplus .(12,949,520)

54. Net change in capital and surplus (LiNes 37 through 53).........ccvreriinrnrinireneisrese s ssesssssessessssssssssssessensns | ssssessssssnes (6,066,138)] .......... (117,652,660 .....ccevvn. 44,424,089

55. Capital and surplus as of statement date (LINES 36 + 54).......cccouiiuiririiiieieseese et ess s essssssessssssssssssssenss | eessessnes 728,980,522 | ........... 572,969,911 | ........... 735,046,660
DETAILS OF WRITE-INS

08.301.  MiISCEIIANEOUS INCOME..........ovoiveirariisiieise ettt nssnnsas | sessenssenses 38,003,484 | ............. 16,887,212 | ... 63,877,844

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 @DOVE).......cuuuiiuiieriiiiiiisisssessessssssssssssssessessssssessssssssssssnss | sessesssesees 38,003,484 | ............. 16,887,212 | ..., 63,877,844
2701.  Netinvestment earnings on funds withheld by ceding COMPANY..........cccoveiicieiieiciseee s siesssssnnns | seereessesons 20,311,393 | oo 18,428,280 | ............. 38,673,217
2702.

2703.

2798.  Summary of remaining write-ins for Ling 27 from OVEMIOW PAGE.........eururererirrirenrinrieirsisersssisssseessssssesssssssssssssssssssssses | sesesssssssssessssssssssssnnes (01 (01 0
2799.  Totals (Lines 2701 thru 2703 plus 2798) (Line 27 above) ..38,673,217
5301.  Adjustment to initial reinsurance, commission and eXpense AllOWANCE..............ccvvvevercvevenreieisessseeeseseeseesseessssessseses | evesensnnens (6,776,268)] .............. (6,474,759)] ............ (12,949,520)
5302.

5303.

5398.  Summary of remaining write-ins for Line 53 from overflow page.... VN

5399. Totals (Lines 5301 thru 5303 plus 5398) (LINE 53 @DOVE)..........ciiiiiiiiiieiiiiiisiies ettt ss s sssses s sessneaes ,776,268)
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Statement as of June 30, 2016 of the NATIONWIDE LIFE & ANNUITY INSURANCE COMPANY

CASH FLOW

Currellt Year PriorzYear Prior Yegr Ended
to Date To Date December 31
CASH FROM OPERATIONS
1. Premiums collected Net Of FEINSUTANCE............cvuumirirreiriieciieeieesieseesss st sensesssennsnens | sresseeees 1,926,388,085 | ............. 811,496,944 | .......... 3,303,018,241
2. NetinVESIMENTINCOME. ........cviicieictee ettt ettt s et sae s s st snssntenes | eveesissenss 197,898,961 | ............. 139,548,620 | ............. 292,519,357
3. MISCEIANEOUS INCOME........ouiiiiiiriiiiiiiise bbbt enbens | eniiesissiins 94,980,167 | ............... 72,949,518 | ............. 171,236,474
4. Total (Lines 1 through 3).. ..2,219,267,213 | ..........1,023,995,082 | ..........3,766,774,072
5. Benefit and 108S related PAYMENTS...........cc.eiiviieiecece ettt sttt sten e | suesbessnnes 225,374,417 | .. 240,812,470 | .coevrren 453,978,752
6. Net transfers to Separate Accounts, Segregated Accounts and Protected Cell ACCOUNES...........cocvveeveveevcierrerereiseienns | coeirereienn. 31,413,648 | ..o 17,732,621 | ............... 62,371,471
7. Commissions, expenses paid and aggregate write-ins for dedUCHIONS............cc.ccevcvirircieieieee e ssienens | evseieienns 413,520,746 | ............. 263,706,934 | ............. 733,916,690
8.  Dividends paid t0 POIICYNOIABTS.........c.vueveeiereeeiieteese ettt s s st s s s b esss s sssssae s snessssnns | sresssssssessesinses 399,334 | o 447,060 | .ovovverirrernnns 843,262
9.  Federal and foreign income taxes paid (recovered) net of $.....1,215,772 tax on capital gains (I0SS€S).........cc.eeveereeeres [ correerienne. (82,148,471)] .............. (69,317,162)]............... (67,431,314)
10, Total (LINES 5 HIOUGN 9)....vouueerreereciieereeerseiseressseseees s seess st sssss s sess s ssssssssessssessssessssssssssssssssssnsssnns | seeessssees 588,559,674 | ............. 453,381,923 | .......... 1,183,678,861
11. Net cash from operations (Line 4 mMiNUS LINE 10)......c.ciuiiuiiiiiirieiieieese st sesse s ssssssessessssessessssessenss | sessiseans 1,630,707,539 | ............. 570,613,159 |.......... 2,583,095,211
CASH FROM INVESTMENTS
12.  Proceeds from investments sold, matured or repaid:
12.1
12.2
12,3 MOIGAGE 0BNS........cvieieciciiee ettt et bbb s s bttt s st b s sss s s sae s snsansessetenes | seesesssssneens 67,295,339
12,4 REAIESIALE. ...ttt | srtsenb ettt | sttt ettt | fereeb et
12,5 Other INVESIEA @SSEIS.......coouuvirerirciierieeeiesseset sttt | cbsesssnesenenenas 129,194 [ v 44993 | ..o 10,044,994
12.6 Net gains or (losses) on cash, cash equivalents and short-term iNVeStMENtS............cccoeererenrncneneinnerenenes | e 1,218,993 [ oo [ e
12.7  MISCEIIANEOUS PrOCEEAS. .....v.vverierreiscirieeseieistse ettt b s ses st sse s snsessessnsensensssssensessnsnnss | srsssssssans 179,002,911 | .o, 30,720,877 | .o 32,820,214
12.8 Total investment proceeds (Lines 12.1 t0 12.7). 440,772,423 430,437,121 ..655,668,903
13.  Cost of investments acquired (long-term only):
131 BONGS ottt ess ettt | eereinees 1,267,403,233 | ..ccoonvvs 749,275,394 | .......... 2,449,081,519
13,2 SHOCKS. . vvvueverereeneisesierei iRt nnine | crtenti ettt | seeste ettt | s
13.3 MOMGAGE I0BNS.......veveeereeereereeereeesse e seess st eees sttt ess sttt sssss e sssnnsnans | seesssnssnns 628,249,652 | ............. 311,095,000 | ...ovvernee 815,977,884
134 REAIESIALE. ...ttt | srtsri s | ettt | sheeb s
13.5  Other INVESIEA @SSELS........iviecvcectcicictete ettt sae s sstenas | saesensassrenns 22,034,714 | oo, 7,236,112 | cooerrree. 11,030,259
13.6  MiSCEllAaNEOUS APPIICALIONS. .....cvcvvivriiiieiciseieie ettt snsessss st nsesnnns | aresissasssnses 67,193,176 | ..o 20,092,882 | ............. 105,731,289
13.7 Total investments acquired (LINES 13.110 13.6)........cveviiireieeiereeeee et ssse s s sensenes | anresaneas 1,984,880,775 | .......... 1,087,699,388 |.......... 3,381,820,951
14.  Netincrease or (decrease) in contract [0ans and Premium NOES..........c.cueiucieieiicieieieese st ssesaeseses | seessessesansaas 4,509,581 | ..covvvrrrrnnn 4,367,045 | .......c........ 9,271,614
15.  Net cash from investments (Line 12.8 minus Ling 13.7 @nd LiNE 14).......cc.ovvmrrerminrnrirneneinseneessrssssesessesssssssssessssssssess | eneeens (1,548,617,933)| ..eovvvvenne (661,629,312)].......... (2,735,423,662)
CASH FROM FINANCING AND MISCELLANEOUS SOURCES
16.  Cash provided (applied):
16.1 Surplus notes, capital notes
16.2 Capital and paid in SUrPIUS, €SS trEASUNY SLOCK.........c.cvevieeieriitereeeteee ettt ssesesssnsenes | seevssssansans 45,000,000 | ..ooovrvrerererreereerreeneene | ceveieeiennn 220,000,000
16.3 BOIOWEA fUNGS........couiiiii bbbttt | srbstisnnis st enssns | esbest st bbb s bt niae | cbrenbsesbess bbb es
16.4 Net deposits on deposit-type contracts and other insurance liabilities..............cccoveverierreereeceeeiee e | ceveeieesie e 486,645 | ..oovveveerernns (68,444) [ ..o (240,700)
16.5  DiVIdENdS 10 STOCKNOIABTS...........uveuiiiieiiecir bbbttt stessns | srbsesissnisenis s sses s esesens | oesbsest st st sb st st enias | cbresbsessess s es
16.6  Other cash provided (APPHEA)........ccevercveieieeesie ettt sttt b e es st sssssse s sassesnsnes | srssnsssssnans 61,152,893 |....cco..0. 67544514 | ............... 51,794,805
17. Net cash from financing and miscellaneous sources (Lines 16.1 through 16.4 minus Line 16.5 plus Line 16.6)........... | covevencee. 106,639,538 | .....cccc..c. 67,476,070 | ............. 271,554,105
RECONCILIATION OF CASH, CASH EQUIVALENTS AND SHORT-TERM INVESTMENTS
18. Net change in cash, cash equivalents and short-term investments (Line 11 plus Line 15 plus Lin€ 17)......cccovveenenerns | covvereenens 188,729,144 | ............. (23,540,083) | ....ccevvve 119,225,654
19. Cash, cash equivalents and short-term investments:
191 BEYINNING OF YEAT. ... ettt ess sttt esstsssnnnns | eeetseesnns 243,647,403 | ...cocvennve. 124421749 | ............ 124,421,749
19.2  End of period (LiN€ 18 PIUS LINE 19.1).......vceevverreeiriiriirecisierireceieeriseeceseeiseenisenesseneseseeseneseessenesessesesssesnens | oeveeeeionns 432,376,547 | ............. 100,881,666 | ............. 243,647,403
Note: Supplemental disclosures of cash flow information for non-cash transactions:
20.0001  Exchange of bond investment to bond iNVESIMENL.............coiviiiiiieeeec e | everenieienas 18,649,575 [ oo | e 159,417,952
20.0002  Capitalized intereSt 0N DONAS..........cccviuciieiiciicice sttt ss b sss e ssessensans | evsessisssessssensans 17,245 [ oo | e 92,324
20.0003  Capitalized interest 0N MOMGAGE I08NS. ... ...t sns st es st ssss e ses s st snsssssenssnssnes | sesssssssssnsssesses 256,988 | ... | e 13,795
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Statement as of June 30, 2016 of the NATIONWIDE LIFE & ANNUITY INSURANCE COMPANY

EXHIBIT 1
DIRECT PREMIUMS AND DEPOSIT-TYPE CONTRACTS

Curre:t Year PriorZYear Prior3Year
To Date To Date Ended December 31
1o INAUSHHAITIF.....veveceeeiscee it eb s eni | Hieebseese s es st est s st | srestesss sttt eent e | sbseest e
2. Ordinary life INSUFANCE...........covuiveveeiereeeesee ettt bes s sssse s ssaessesssssssessesnsenes | sesssssesssssssessesssnes 546,762,455 | oo 542,576,662 | .covererererernns 1,108,160,789
3. Ordinary iNAIVIAUAl ANNUILIES..........ccvuurrvecererieeieriresiesieesi s sissesssesssesesessssssessssssenes | sssseesssesmseeseenses 1,501,820,016 | ..ocvvvrecvercrircrinns 393,820,016 | .oovovverecriereinees 2,449,752,179
4. Credit life (Group and iNAIVIAUAL)..........ovuveereerenrirrieinsssieisessessesessssssssssssessssssssssssessessssssssesss | ressessssssssssssssssssessessessssssessassensss | sessssssessessssssssessessssssessessessassnsses | sessessesssssnssessessssssnssessassnssnssassns
5. GrOUP lifE INSUFANCE......ocvuveieiictcie ettt sttt ssss b ssestensaess | cbsessessasssessessassesbssssestasbssestessnss | stesssssssssessassansestesses b e ssesssstsssansss | eessestestassasssesses b s s st en s s sseseas
6. GIOUD ANNUILIES......cveveevecrcteseictese ettt st es e s sas s st s st es s bn s sssssssssenans | eesessessssssessessssessessssanes 281,962 | oo 1,353,481 | oo 1,811,586
To AH = GIOUP....ceiieciie ittt a sttt esse s bensenas | nebessesebessessesessste st s s tentesssbestenses | eebesies st s ettt 25 |
8. A&H - credit (Qroup and INAIVIAUAL)..........c.cvireeiree ettt sssessesess | eevessesisssssesessesssssssssssssssessssessesns | sevsesissessesssessssssssssssssssessssssesnss | sessesissessessssssessssssssssssesssssssessesas
0. ABH = OFNBI oot nentns | sestieee et 703,097 | covvovereeereeeeecennne 224261 | oo 582,068
10.  Aggregate of all other INES Of DUSINESS..........ccveveicreeieesee et sesees | ererrssssssssssessessssesesssesnssssssasaas 0 ] {01 OO 0
110 SUBLOAL ..ottt nensnns | erneesi st 2,049,567,530 | covvorverrererreerneens 937,974,445 | ..o 3,560,306,622
12, DEPOSIt-tYPE CONTACES.......vvrerieeririiiscissiesise et essssss st ssses s ss st enssssessessassssessenes | essessssssessessenssnssessessansssssesassensanes | stessessessansosssessessonsanssessessansnssesss | sessossonsnssessessansnssessassenssnssessaseas
13, TORAl et | eriees e 2,049,567,530 [ .oovvvvernirrriiens 937,974,445 | oo 3,560,306,622
DETAILS OF WRITE-INS
1007, oeereeeeeerseee s ee st R st nt s ees | seessees st s st s e ss st | seteeesne sttt esst st enssenes | sneeet sttt
1002, oottt R e st | Seebi ettt n et | Shiene bbbttt | st
1003, oo erse e eee et E e e R st s e ns s | seetsness st et ees st s st nent s | Sereeesne sttt eest s s st enssnees | doeestees sttt
1098. Summary of remaining write-ins for Line 10 from overflow page............cccoueevvevereevereeieiieens [ ceveieieesceeseee e 0 [ e (01 OO 0
1099. Total (Lines 1001 thru 1003 plus 1098) (LiNe 10 @DOVE)......uiueirerrsrrerrireiseserisssssesssssssssssssssses | sesssssessessssssessassssssssssssasssssasssees 0 e 0 e 0
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Statement as of June 30, 2016 ofthe NATIONWIDE LIFE & ANNUITY INSURANCE COMPANY

NOTES TO THE FINANCIAL STATEMENTS

Note 1 — Summary of Significant Accounting Policies and Going Concern

A.

Accounting Practices

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

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

Olentangy Reinsurance, LLC (Olentangy), a Vermont domiciled special purpose financial insurance company and subsidiary of the Company, has
been granted a permitted practice from the State of Vermont that increased the subsidiary’s valuation by $56,000,000 as of 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
Nationwide Life and Annuity Insurance Company state basis (Page 4, Line 35,
(1) Columns 1 & 3) OH $ (97,974,699) $ (99,452,135)
(2) state prescribed practices that increase/(decrease) NAIC SAP OH - -
(3) state permitted practices that increase/(decrease) NAIC SAP OH - -
(4) Net Income, NAIC SAP (1-2-3=4) $ (97,974,699) $ (99,452,135)
Surplus
Nationwide Life and Annuity Insurance Company state basis (Page 3, Line 38,
(5) Columns 1 & 2) OH § 728,980,522 $ 735,046,660
(6) state prescribed practices that increase/(decrease) NAIC SAP OH - -
(7) State permitted practices that increase/(decrease) NAIC SAP
NONE OH - -
Subsidiary valuation - Olentangy VT 56,000,000 56,000,000
(8) statutory Capital and Surplus, NAIC SAP (5-6-7=8) $ 672,980,522 $ 679,046,660

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

Use of Estimates in the Preparation of the Financial Statements

No significant changes from prior year end.

Accounting Policies

No significant changes from prior year end.

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

Going Concern

Not applicable.

Note 2 - Accounting Changes and Corrections of Errors

No significant changes from prior year end.

Note 3 - Business Combinations and Goodwill

Not applicable.

Note 4 — Discontinued Operations

Not applicable.

Note 5 — Investments

A.

Mortgage Loans

No significant changes from prior year end.
Troubled Debt Restructuring

No significant changes from prior year end.
Reverse Mortgages

Not applicable.

Loan-Backed Securities

1. Prepayment assumptions are generally obtained using a model provided by a third-party vendor.
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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:

1. Lessthan 12 Months $ (425,069)

2. 12 Months or Longer $ (9,057,166)
b. The aggregate related fair value of securities with unrealized losses:

1. Lessthan 12 Months $ 31,095,388

2. 12 Months or Longer $ 58,652,084

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 $38,034,672 as of June
30, 2016.

F. Real Estate
Not applicable.
G. Low-Income Housing Tax Credits
Not applicable.
H. Restricted Assets
No significant changes from prior year end.
I. Working Capital Finance Investments
Not applicable.
J. Offsetting and Netting of Assets and Liabilities

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

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

Note 6 - Joint Ventures, Partnerships and Limited Liability Companies

No significant changes from prior year end.

Note 7 - Investment Income

No significant changes from prior year end.

Note 8 - Derivative Instruments

No significant changes from prior year end.

Note 9 - Income Taxes

No significant changes from prior year end.

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

No significant changes from prior year end, except for the following.
On May 16, 2016, the Company received a capital contribution of $45,000,000 from Nationwide Life Insurance Company.
Note 11 - Debt

Not applicable.
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Note 12 - Retirement Plans, Deferred Compensation, Postemployment Benefits and Compensated Absences and Other Postretirement Benefit

Plans

No significant changes from prior year end.

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

No significant changes from prior year end.

Note 14 — Liabilities, Contingencies and Assessments

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

F.

All Other Contingencies
Legal and Regulatory Matters

The Company is subject to legal and regulatory proceedings in the ordinary course of its business. The Company’s legal and regulatory matters
include proceedings specific to the Company and other proceedings generally applicable to business practices in the industries in which the
Company operates. These matters are subject to many uncertainties, and given their complexity and scope, their outcomes cannot be predicted.
Regulatory proceedings could also affect the outcome of one or more of the Company’s litigation matters. Furthermore, it is often not possible to
determine the ultimate outcomes of the pending regulatory investigations and legal proceedings, or to provide reasonable ranges of potential
losses with any degree of certainty. Some matters are in very preliminary stages, and the Company does not have sufficient information to make
an assessment of the plaintiffs’ claims for liability or damages. In some of the cases seeking to be certified as class actions, the court has not yet
decided whether a class will be certified or (in the event of certification) the size of the class and class period. In many of the cases, the plaintiffs
are seeking undefined amounts of damages or other relief, including punitive damages and equitable remedies, which are difficult to quantify and
cannot be defined based on the information currently available. The Company believes, however, that based on currently known information, the
ultimate outcome of all pending legal and regulatory matters is not likely to have a material adverse effect on the Company’s statutory financial
position. Nonetheless, given the large or indeterminate amounts sought in certain of these matters and the inherent unpredictability of litigation, it
is possible that such outcomes could materially affect the Company’s financial position or results of operations in a particular quarter or annual
period. The 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.
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Note 19 - Direct Premium Written/Produced by Managing General Agents/Third Party Administrators

Not applicable.

Note 20 — Fair Value Measurements

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

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

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

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

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

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

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

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

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

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

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

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

Level 1 Level 2 Level 3 Total
Assets at Fair Value
Industrial and miscellaneous $ - $ - $ 1,004,276 $ 1,004,276
Total Bonds $ - $ - $ 1,004,276 $ 1,004,276
Separate account assets! 1,350,245,753 - - 1,350,245,753
Derivative assets - - 187,188,527 187,188,527
Total Assets at Fair Value $ 1,350,245,753 $ - $ 188,192,803 $ 1,538,438,556

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 $28,876  $2,838,611 $(28,876) $- $(1,817,531) $- $ $(16,810) $6 $1,004,276
Total Bonds $28,876  $2,838,611 $(28,876) $- $(1,817,531) $- $ $(16,810) $6 $1,004,276
Derivative assets $116,790,369 $- $- $(5,239,315) $42,755,206  $32,882,267 $- $- $- $187,188,527
Total Assets at Fair Value $116,819,245  $2,838,611 $(28,876) $(5,239,315) $40,937,675  $32,882,267 $ $(16,810) $6 $188,192,803
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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 $8,827,445,920 $8,259,193,624 $61,227,306 $8,521,623,141 $244,595,473 $-
Mortgage loans, net of allowance 2,002,743,596 1,963,460,226 - - 2,002,743,596 -
Short-term investments 419,057,860 419,057,860 - 419,057,860 - -
Derivative assets 19,987,150 16,543,500 - 19,987,150 - -
Policy loans* 56,464,159 56,464,159 - - 56,464,159 -
Securities lending collateral assets 38,034,672 38,034,672 38,034,672 - - -
Total Assets $11,363,733,357 $10,752,754,041 $99,261,978 $8,960,668,151 $2,303,803,228 $-
Liabilities
Derivative liabilities $2,011,155 $50,338 $- $2,011,155 $- $-
Investment Contracts 6,905,495,036 6,333,296,424 - - 6,905,495,036 -
Total Liabilities $6,907,506,191 $6,333,346,762 $- $2,011,155 $6,905,495,036 $-

1 Includes nonadmitted amounts
D. Not Practicable to Estimate Fair Value
Not applicable.

Note 21 - Other Iltems

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

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

Note 25 - Changes in Incurred Losses and Loss Adjustment Expenses

Not applicable.

Note 26 - Intercompany Pooling Arrangements

Not applicable.

Note 27 - Structured Settlements

Not applicable.

Note 28 - Health Care Receivables

Not applicable.

Note 29 — Participating Policies

No significant changes from prior year end.

Note 30 - Premium Deficiency Reserves

No significant changes from prior year end.

Note 31 — Reserves for Life Contracts and Annuity Contracts

No significant changes from prior year end.

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

No significant changes from prior year end.
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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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9.1

GENERAL INTERROGATORIES

PART 1 - COMMON INTERROGATORIES
GENERAL

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

as required by the Model Act? Yes[ ] No[X]
If yes, has the report been filed with the domiciliary state? Yes[ ] NoJ ]
Has any change been made during the year of this statement in the charter, by-laws, articles of incorporation, or deed of settlement of the
reporting entity? Yes[ ] No[X]
If yes, date of change:
Is the reporting entity a member of an Insurance Holding Company System consisting of two or more affiliated persons, one or more of which is an insurer? Yes[X] Nol ]
If yes, complete Schedule Y, Parts 1 and 1A.
Have there been any substantial changes in the organizational chart since the prior quarter end? Yes[ ] No[X]
If the response to 3.2 is yes, provide a brief description of those changes.
Has the reporting entity been a party to a merger or consolidation during the period covered by this statement? Yes[ ] No[X]
If yes, provide name of entity, NAIC Company Code, and state of domicile (use two letter state abbreviation) for any entity that has ceased to exist as a
result of the merger or consolidation.
1 2 3
NAIC
Company State of
Name of Entity Code Domicile
If the reporting entity is subject to a management agreement, including third-party administrator(s), managing general agent(s), attorney-in-fact, or
similar agreement, have there been any significant changes regarding the terms of the agreement or principals involved?
If yes, attach an explanation. Yes[ ] No[X] NAT]
State as of what date the latest financial examination of the reporting entity was made or is being made. 12/31/2011
State the as of date that the latest financial examination report became available from either the state of domicile or the reporting entity. This date
should be the date of the examined balance sheet and not the date the report was completed or released. 12/31/2011
State as of what date the latest financial examination report became available to other states or the public from either the state of domicile or the
reporting entity. This is the release date or completion date of the examination report and not the date of the examination (balance sheet date). 04/02/2013
By what department or departments?
OH
Have all financial statement adjustments within the latest financial examination report been accounted for in a subsequent financial statement filed
with Departments? Yes[ ] No[ ] NA[X]
Have all of the recommendations within the latest financial examination report been complied with? Yes[ ] No[ ] NAI[X]
Has this reporting entity had any Certificates of Authority, licenses or registrations (including corporate registration, if applicable) suspended or revoked
by any governmental entity during the reporting period? Yes[ ] No[X]
If yes, give full information:
Is the company a subsidiary of a bank holding company regulated with the Federal Reserve Board? Yes[ ] No[X]
If response to 8.1 is yes, please identify the name of the bank holding company.
Is the company affiliated with one or more banks, thrifts or securities firms? Yes[X] NoJ ]
If the response to 8.3 is yes, please provide below the names and location (city and state of the main office) of any affiliates regulated by a federal
regulatory services agency [i.e. the Federal Reserve Board (FRB), the Office of the Comptroller of the Currency (OCC), the Federal Deposit Insurance
Corporation (FDIC) and the Securities Exchange Commission (SEC)] and identify the affiliate’s primary federal regulator].
1 2 3 4 5 6
Affiliate Name Location (City, State) FRB 0oCC FDIC | SEC
Nationwide Bank Columbus, OH NO YES NO NO
Nationwide Mutual Insurance Company Columbus, OH YES NO NO NO
Nationwide Mutual Fire Insurance Company Columbus, OH YES NO NO NO
Nationwide Corporation Columbus, OH YES NO NO NO
Nationwide Financial Services, Inc. Columbus, OH YES NO NO NO
Nationwide Investment Services Corp Columbus, OH NO NO NO YES
Nationwide Investment Advisors, LLC Columbus, OH NO NO NO YES
Nationwide Securities, LLC Dublin, OH NO NO NO YES
Nationwide Fund Advisors King of Prussia, PA NO NO NO YES
Nationwide Fund Distributors, LLC King of Prussia, PA NO NO NO YES
Nationwide Asset Management, LLC Columbus, OH NO NO NO YES
Are the senior officers (principal executive officer, principal financial officer, principal accounting officer or controller, or persons performing similar
functions) of the reporting entity subject to a code of ethics, which includes the following standards? Yes[X] NoJ ]

QO

k=2

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

o

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

T 58 5 T =

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

D

Accountability for adherence to the code.

Qo8

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

9.11 If the response to 9.1 is No, please explain:

10.2 Ifyes,

11.2 Ifyes,

14.2

14.21
14.22
14.23
14.24
14.25
14.26
14.27
14.28

17.2

9.2 Has the code of ethics for senior managers been amended? Yes[X] Nol[ ]
9.21 If the response to 9.2 is Yes, provide information related to amendment(s).
The No-Retaliation Policy has been updated in regards to reporting possible violations of state and federal law or regulation to any governmental
agency or entity or making disclosures protected under state or federal whistleblower laws or regulation.
9.3 Have any provisions of the code of ethics been waived for any of the specified officers? Yes[ ] No[X]
9.31 If the response to 9.3 is Yes, provide the nature of any waiver(s).
FINANCIAL
10.1 Does the reporting entity report any amounts due from parent, subsidiaries or affiliates on Page 2 of this statement? Yes[X] Nol ]
indicate any amounts receivable from parent included in the Page 2 amount: $ 6,124,478
INVESTMENT
11.1 Were any of the stocks, bonds, or other assets of the reporting entity loaned, placed under option agreement, or otherwise made available for
use by another person? (Exclude securities under securities lending agreements.) Yes[ ] No[X]
give full and complete information relating thereto:
12. Amount of real estate and mortgages held in other invested assets in Schedule BA: $ 32,505,516
13. Amount of real estate and mortgages held in short-term investments: $ 0
14.1 Does the reporting entity have any investments in parent, subsidiaries and affiliates? Yes[X] NoJ ]
If yes, please complete the following:
Prior Year-End Current Quarter
Book/Adjusted Carrying Value Book/Adjusted Carrying Value
Bonds $ 0 $ 0
Preferred Stock 0 0
Common Stock 0 0
Short-Term Investments 0 0
Mortgage Loans on Real Estate 22,150,000 32,779,351
All Other 61,818,833 75,733,436
Total Investment in Parent, Subsidiaries and Affiliates (Subtotal Lines 14.21 to 14.26) $ 83,968,833 $ 108,512,787
Total Investment in Parent included in Lines 14.21 to 14.26 above $ 0 $ 0
15.1 Has the reporting entity entered into any hedging transactions reported on Schedule DB? Yes[X] NoJ ]
15.2 If yes, has a comprehensive description of the hedging program been made available to the domiciliary state? Yes[X] Nol ]
If no, attach a description with this statement.
16.  For the reporting entity's security lending program, state the amount of the following as of current statement date:
16.1 Total fair value of reinvested collateral assets reported on Schedule DL, Parts 1 and 2: $ 38,034,672
16.2 Total book adjusted/carrying value of reinvested collateral assets reported on Schedule DL, Parts 1 and 2: $ 38,034,672
16.3 Total payable for securities lending reported on the liability page: $ 38,020,239
17.  Excluding items in Schedule E-Part 3-Special Deposits, real estate, mortgage loans and investments held physically in the reporting entity's
offices, vaults or safety deposit boxes, were all stocks, bonds and other securities, owned throughout the current year held pursuant to a
custodial agreement with a qualified bank or trust company in accordance with Section 1, Il - General Examination Considerations, F. Outsourcing
of Critical Functions, Custodial or Safekeeping Agreements of the NAIC Financial Condition Examiners Handbook? Yes[X] NoJ ]
17.1 For all agreements that comply with the requirements of the NAIC Financial Condition Examiners Handbook, complete the following:
1 2
Name of Custodian(s) Custodian Address
The Bank of New York Mellon 1 Wall Street, New York, NY 10286
For all agreements that do not comply with the requirements of the NAIC Financial Condition Examiners Handbook, provide the name,
location and a complete explanation:
1 2 3
Name(s) Location(s) Complete Explanation(s)
Have there been any changes, including name changes, in the custodian(s) identified in 17.1 during the current quarter? Yes[ ] No[X]

17.3
174

175

18.1
18.2

If yes, give full and complete information relating thereto:

Investment Officer as detailed in the Corporate Resolution

1 2 4
Old Custodian New Custodian Date of Reason
Change
Identify all investment advisors, broker/dealers or individuals acting on behalf of broker/dealers that have access to the investment
accounts, handle securities and have authority to make investments on behalf of the reporting entity:
1 2 3
Central Registration Depository Name(s) Address
N/A Members of the investment staff designated by the Chief One Nationwide Plaza, Columbus, Ohio 43215

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

If no, list exceptions:

Q08.1
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3.1
32
33
34

GENERAL INTERROGATORIES (continued)
PART 2 - LIFE & HEALTH

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

Long-term mortgages in good standing Amount

TAT FAIMN MOMGAZES. ....oovveeieeieeieeiees s tes st s e bbb bbb bbb bbb bbb bbbt s bbbt s st s st s s G
112 RESIHBNLAI MOMGAGES.......oveveieieeieeiee ettt et ettt et bbb bbb bbb bbb ses G
113 COMMETCIAl MOMGAGES. ......cvviviveeiieiiiteie ettt et s bbbt bbb e bR s bbb bbb bR bbb AR bbbt b e bbb sttt e nbeen $eeas 1,963,460,226
1.14  Total MOrtgages in GOOU STANGING. ........cvevuiiiieieieieisie ettt bbbt b ettt a s s bbbt s bbbt s et s bbb aes S 1,963,460,226

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

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

1.32  Residential mortgages..
1.33  Commercial mortgages

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

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

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

1.44  Total mortgages in process of foreclosure
Total mortgage loans (Lines 1.14 + 1.21 + 1.34 + 1.44) (Page 2, Column 3, LINES 3.1 + 3.2) ..ottt sttt G 1,963,460,226

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. ... .. veerereeeieeee sttt ee sttt st s s s se e 8o E e8RS 82858428408 e S 4282844 E 8284 e e e SRR AR e SRR R e e Rt e eRe_eeEieEesiesiestississiestentaneisstend 412.6
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. ......cvurururrrrrerereiressesseiseesesssssseesessessssesessessssssessessessssssessessasssessessassssssessessessssssessessasssnssnsses _stassissessassasssssassasssnssssssssnsas 3.2
Do you act as a custodian for Nalth SAVINGS ACCOUNES?...........cc.cuieicieieisctee sttt bbb st bbb bbbt en bbb es bbb st Yes[ ] No[X]
If yes, please provide the amount of custodial funds held as of the rePOrtiNG AALE...........coiuiiveiiiceecce bbb nas G
Do you act as an administrator for health SAVINGS @CCOUNTS?...........c.ccueiuiicieiceeic ettt bbbttt a s ban s Yes[ ] No[X]
If yes, please provide the balance of the funds administered as of the repOrting ate...........c.cieiieiveieiriieesee s G

Qo9



Statement as of June 30, 2016 of the NATIONWIDE LIFE & ANNUITY INSURANCE COMPANY
SCHEDULE S - CEDED REINSURANCE

Showing All New Reinsurance Treaties - Current Year to Date

1
NAIC
Company
Code

ID
Number

3

Effective
Date

4

Name of Reinsurer

5

Domiciliary
Jurisdiction

6
Type of
Reinsurance
Ceded

7

Type of
Reinsurer

8
Certified
Reinsurer Rating
(1 through 6)

9
Effective Date
of Certified
Reinsuer Rating

NONE

Q10




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

SCHEDULE T - PREMIUMS AND ANNUITY CONSIDERATIONS

Current Year to Date - Allocated by States and Territories

1 Direct Business Only
Life Contracts 4 5 6 7
2 3
A&H Insurance
Premiums,
Including Policy
Active | Life Insurance Annuity Membership and Other Total Columns 2| Deposit-Type
States, Etc. Status Premiums Considerations Other Fees Considerations through 5 Contracts
1. AIADAMA.....eeoeececee et sa s AL[...... Love [ oreeeen,551,120 | s [ e 5978 |....... 15,470,198 |....... 20,027,296 | ...vvovrererrrrernrenn
2. AIASKA. ..o AK[...... Lo ] coriernneenend30,883 [ o | | o000 100,000 | ... 530,883 | oo
3. ANIZONA et AZ|...... Lof 9,632,808 | .o 72,165 [ oo 2,797 .......66,549,507 | .......
4. Arkansas. AR L] 2,910,830 | ..............276,015 | ..................2,028 |.........8,249,124 | .......
5. California.....cccoceveerereesieieeseeseeseresee s seeesssssesesssssesessnsense GA | o Loi].83,779,853 | ...........1,058,002 | .....coovvevrveererenns | ... 242,747,046 | .....
6. C0lorado......ccccoereiererisieeseeessese e e GO | canie L.].....6,615,304 | ............... 45,672 | ...............17,508 [.......30,733,382 | .......
7. CONNECHCUL.......ovverrreeririeierssesesssissisessssesssssessesssnsssssnssenssslG T | vri L[ 11,495,407 | oo [ evvieinnnnnn4,990 ..........6,900,941 |.......
8. DEIaWarE......covevereeeeeiesesee e ssssssesssssssensens DE | oo L.
9. District of Columbia.......cccoerrrerrrrrrirerisrreserrenissreisesessssseennn e DC | i L..|. weer | e [ v 285,505 |
10, FlOMda.. ..o sesesseseessssesssesessessssseeseens F L | e L. .. 133,378 | ................5,334 |.....116,018,246 | .....
11, GBOIGi8.cueicieeeieresee et ssreseeesses e esssssssssssssssesssssseneen OA | o, L..]. ..8,810 |...............18,055 | .......51,887,435 | .......
12, HaWali..oooceeeceeeecieeceeeceseeee e essessssseesensH | Lo e 3,452,641 | oo [ |02 16,874,501 | ...
13, 1dAN0. sl D) | e L..|. o | e ,239 [......12,914,866 | .......
14, HNOIS.....oueveeveeeeeeecicreseeeeece et siesssssesseesssssesssssseseen L | cevae L. .513,257 |................ 16,168 | .......72,650,215 | .......
15, INAIANA.....ivrieirereesrse s N | e L..[.
16, JOWa. .ot ssssene s A | e L.
17, KaNSAS.....iviirereseiesssissessesissesessssssssessssessssssssessssssnss KO | vevnns L.
18, KeNtUCKY.....ooovveveiciereereceie e KY | i L.
19, LOUISIANA......cverreireeresse e sesiesisssesesssssssssssessesssssn el | e L..|[.
20, MaiNe....coovecveriercreseeeseese e sessssesessssesesesesesnaME [ i L.
21, Maryland.........cccoeveeeiceieceeesees s MD [ L. ,008,
22, MasSaChUSEMES........cccuvvvrrvrierierienieeieeieeiesiensiesesee e MA | Lo eereieennn8,935,492 | s [ e 12,717 | 30,563,604 |....... 39, 511 813
23, Michigan......ccccoeerreeeeesseesssssesesessssssesssssessssssesesseneM Lofnnn29,297,811 | ... 11,657 23,568 e 87,334,868 |..... 116,667,804 |...
24, MINNESOLA.......ocoervireerereiireieressssessiseeseessssesesessessssesesennes MIN i Lo e 10,501,525 | oo | e 2,544 |00 3,775,438 .
25, MISSISSIPPI...vuerrvreeireiieieirereississeneissiessessssssesesesssssssesssssnsensenss MS [ i Lo coeeereen2,290,979 [ | e 1,326 |00 7,003,711
26, MISSOUT......coivreercriecierciseresessereseseesssssesesssssssesssssnsesseseene MO i L] 7,279,882 | ...............87,637 | .............. 12,497 | .......1 12,440,545 | .......
27, MONtANA......ovireeereeersieesssseessesesssssssensesssssnsessesnnees M [ i Lo ] cvrieereeenen032,853 [ o | e [ 0002.9,533,849 | ...
28, Nebraska..........ccooeeerverererrerveresereeresssessessesessssssessssssssseseess s NE [ i L. e 1,122 1.......25,356,831 | ...
29, Nevada........coeeenereeriesssseesssssssessssssssssssssesssssesnenee s NV s L..[. ..157,882 | .................4,038 | .........7,168,475 | .......
30.  New Hampshire........coccoevvenrnenrrnencncneneeeeneneeecseeneneneee NH Lo e 838,059 | oo | v 434 | 6,775,699 | ..
31, NEeW JEISEY...covieiererivieesssressissensesssessesssssssenessnesssssnsenses N [ i Lo ] eeeenn27,229,480 | .ovoveevcreveveieeies | ceveiiiennnnn6,701 |......23,041,370 | .......
32, NeW MEXICO......ccouererereierieireiesieiseieseeeeesssesssssessessssenesenses NM i Lo oo 911,262 [ s | 3,988 [ .0.06,113,956 | ...
33, NEW YOrK...oooveeieeierecsseesesseesssenesssesessesssssnsesssssnsens s N Y i N... e [ |00000.9,309,369 | ...
34.  North Carolina .NC|...... L. ..110,545 | ...............48,937 | ......7T7,472,298 | .....
35, NOMh DAKOLA......ceveiceeceicee e ND|...... L.
36, ONI0...ececeeceeceeceeece ettt OH]...... L.
37.  Oklahoma .OK]...... L.
38.  Oregon........ .OR]...... L.
39. Pennsylvania.. WPA]..... L.
40.  Rhode ISIaNd.........coooviveieieieceee e RI...... L.
41, SoUth CaroliNa........c..ceceeueveieerreieie et SCl...... L.
42, South DaKota..........ccevvevererrereeeesesieeeseeseesssseseseseseseeeenn D [ ool
43, TENNESSEE.....cocvirrirerreierreiersiessessssesesesesssssesssssssessesssssssesseseeses TN [ el
44, TEXES....oreereererererreeesesisisssesesssssesesssesssssesesssssesssssssesssssssessseeses X | eereelns
45, Utah.. WUTH L
46.  Vermont.. NTH L..[.
47.  Virginia........ 2N L.
48.  Washington. WAT]...... L.
49, WeStVIrgiNia.....coevieriereiesieeietes e WV ... L.
50.  Wisconsin.... LW L..[.
51.  Wyoming......... WY (... L.
52.  American Samoa
53. Guam..............
B4, PUEHO RICO......vuiveirrirrieisiieriss ettt ssessnes
55, US Virgin ISIands..........cocveureeenreneireinineireneieetseeseeesseeseeeeeees
56.  Northern Mariana Islands
57. Canada......cccoevereirnnen
58.  Aggregate Other Alien
59, SUBLOtAL.....eicvcec s
90. Reporting entity contributions for employee benefit plans..............
91.  Dividends or refunds applied to purchase paid-up
additions and anNNUILIES..........ccovvereieinrnieeneseeesseeessssssesees | e )%, IS 272,287 | .coovoveeeerenrieiiennns [ rvvensiessnsieneniens | e | covvennnns 272,287 | .oovvereereisrieienns
92.  Dividends or refunds applied to shorten endowment or
premium paying period XXX e [ e | e [ | (U1 O
93.  Premium or annuity conside
or other contract provisions............ccccceeverenieneneinrennnnsensesinenss | XXX | eiiieineenn 139,503 [ v | e [ | v 139,503
94.  Aggregate other amounts not allocable by State.............cooeveveree [ XXX | i 0 | 0 [0 | (U1 I 0
95.  Totals (Direct BUSINESS)........cc.cevverrerrrrererreirens 1,498,591,730 | .2,052,056,885
96. Plus Reinsurance ASSUMEd...........coveevneerrermeeneeneernerneeneenseeesnennennes oo XXX | innninnnnenne 1754 | | | eonnnninsnssessesssinnes | consnsesseseens 1,754 |...
97. Totals (All Business)............ .1,498,591,730 | .2,052,058,639 | ..
98. Less Reinsurance Ceded...........cc.ccoeuurneeee. XXX 99,481,381 4227 [ | 25,188,147 |.... 124,673,755 |...
99.  Totals (All Business) less Reinsurance Ceded............cccccoviunnee. .1,473,403,583 | .1,927,384,884
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)........oeoee | e XXX [ o0 | 0 e L0 |

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

(E) - Eligible - Reporting Entities eligible or approved to write Surplus Lines in the state; (N) - None of the above - Not allowed to write business in the state.

(a)

Insert the number of L responses except for Canada and Other Alien.
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Statement as of June 30, 2016 ofthe NATIONWIDE LIFE & ANNUITY INSURANCE COMPANY

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 ofthe NATIONWIDE LIFE & ANNUITY INSURANCE COMPANY

NATIONWIDE®

FARMLAND MUTUAL
INSURANCE COMPANY NATIONWIDE MUTUAL NATIONWIDE MUTUAL
Guaranty Fund INSURANCE COMPANY FIRE INSURANCE COMPANY
[« it
e (CASUALTY) (FIRE)
Casualty (See Page 1) OH (See Page 1) OH
1A
[0
CORP)
Common Stock: 13,642,432 Shares
Casualty-95.2% OH
Fire-4.8% +
I
I 1
NATIONWIDE GLOBAL NATIONWIDE FINANCIAL
HOLDINGS, INC. SERVICES, INC. (NFS)
Common Stock: 100 Shares
Common Stock: 1 Share|
NW Corp-100% OH NW Corp.-100% DE
EAGLE CAPTIVE NATIONWIDE LIFE NATIONWIDE FINANCIAL NFS DISTRIBUTORS, INC.
REINSURANCE, LLC - cow:g::\?nry\ﬁlrs SERVICES CAPITAL TRUST | (NFSDI)
NWD INVESTMENT ( ) Common Stock: 100 Shares
MANAGEMENT, INC. NEWHOUSE CAPITAL ( sk 351477950 Preferred Stock:
(NWD Invest) PARTNERS, LLC W Life-100% commen stock 3814775 5hares NFS-100% NFS-100%
< e OH NFS-100% OH DE DE
“ommon Stock: 958,750 Shares [————T-== ===~ NWD Invest —19%
NW Corp 100% Casualty-70%
Preferred Stock: 500,000 Sh . NATIONWIDE LIFE AND
N'\;::p ml;;p o fire-10% ANNUITY INSURANCE NATIONWIDE FUND NATIONWIDE FUND
bE Dg — COMPANY 1 ADVISORS | MANAGEMENTLLC
(NLAIC)
NFS - 100% Managing Unitholder
NWD ASSET Lomemon Stack; 66,000 Sha’ﬁ DELAWARE BUSINESS TRUSDE] NFSDI-100% DE.
NATIONWIDE EMERGING MANAGEMENT NW Life-100%
MANAGERS, LLC HOLDINGS, INC.
,,,,,, | — (NAMHI) 1
REGISTERED INVESTMENT NATIONWIDE FUND
NWD Invest-100% mmon Stock; 20000 Shares OLENTANGY ADVISORS SERVICES, INC. DISTRIBUTORS LLC
NWD Invest-100% DE REINSURANCE, LLC — -
L DE
Common Stock: 201,300 Shares
NFS-100% NFSDI-100%
NLAIC - 100%
RIVERVIEW 100 VTl X DE
. INTERNATIONAL NATIONWIDE GLOBAL
VENTURES, INC. NATIONWIDE FINANCIAL
GROUP, INC. (NGV) NATIONWIDE INVESTMENT NATIONWIDE BANK INSTITUTION
— SERVICES CORPORATION — DISTRIBUTORS
— Common Stock: 2,800,000 Shares AGENCY, INC.
| Common Stock: 100 Shares Common Stock: 5,000 Shares |
NWD Invest - 100% o8 NAMHI-100% DE W Life-100% NFS-100% Common Stock: 1,000 Shares
. OK FED| NFSDI-100%
i NATIONWIDE FINANCIAL
ASSIGNMENT NATIONWIDE
NEWHOUSE CAPITAL COMPANY | sEeuRmEsLC
PARTNERSII, LLC Common Stock: 100 Shares
NFSDI - 100%
NW Life-100% OH DE
NGV-99%
DE NATIONWIDE INVESTMENT NATIONWIDE FINANCIAL
GENERAL AGENCY, INC
ADVISORS, LLC
Common Stock: 1,000 Shares
- NFSDI - 100%
NW Life-100% OH PA|
NATIONWIDE RETIREMENT
SOLUTIONS, INC.
ommon Stock: 236,494 Shares
NFSDI-100%
DE
Subsidiary Companies — Solid Line
Contractual Association = Double Line
Limited Liability Company == Dotted Line
June 30,2016 Page 2
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Statement as of June 30, 2016 ofthe NATIONWIDE LIFE & ANNUITY INSURANCE COMPANY

NATIONWIDE INSURANCE COMPANIES

NAIC NAIC

Group Company State of Federal ID

Code Group Name Code Domicile Number Name of Company

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

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

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

0140 Nationwide 42587 1A 42-1207150 Depositors Insurance Company

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

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

0140 Nationwide 22209 OH 75-6013587 Freedom Specialty Insurance Company

0140 Nationwide 23582 PA 41-0417250 Harleysville Insurance Company

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

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

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

0140 Nationwide 23760 OH 31-4425763 Nationwide General Insurance Company

0140 Nationwide 10070 OH 31-1399201 Nationwide Indemnity Company

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

0140 Nationwide 42110 X 75-1780981 Nationwide Lloyds

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

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

0140 Nationwide 15580 OH 31-1117969 Scottsdale Indemnity Company

0140 Nationwide 41297 OH 31-1024978 Scottsdale Insurance Company

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

0140 Nationwide 36269 Mi 86-0619597 Titan Insurance Company

0140 Nationwide 42285 OH 95-3750113 Veterinary Pet Insurance Company

0140 Nationwide 10644 OH 34-1785903 Victoria Automobile Insurance Company

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

0140 Nationwide 10778 OH 34-1842604 Victoria National Insurance Company

0140 Nationwide 10105 OH 34-1777972 Victoria Select Insurance Company

0140 Nationwide 10777 OH 34-1842602 Victoria Specialty Insurance Company

0140 Nationwide 37150 AZ 86-0561941 Western Heritage Insurance Company

4664 PURE 12873 FL 20-8287105 Privilege Underwriters Reciprocal Exchange

4664 PURE 13204 FL 26-3109178 PURE Insurance Company
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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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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....... RE....ccccovunn. Nationwide Life Insurance Company.............. ownership.......... ....100.000 |Nationwide Mutual Insurance Company......... | cccccerenee
0140.. [Nationwide........cocrrurererreereereirnienenn. 66869..... 31-4156830.. | 2819288..... | .ceovverrrrrerns (S Nationwide Life Insurance Company.............. OH....... UDP............ Nationwide Financial Services, Inc................. ownership.......... ....100.000 |Nationwide Mutual Insurance Company......... | ..ccccoveene.
Nationwide Life Tax Credit Partners 2002-A,
0140.. NationWide.........ocrrurererrrereereieeeneens | creereeeeenees 13-4212969.. [4596127..... | cceovvereereennne (T LLC OH....... NIA............ Nationwide Life Insurance Company.............. [0)(31:T SRS IS 0.010 | Nationwide Mutual Insurance Company......... 2
Nationwide Life Tax Credit Partners 2002-B,
0140.. |NationWide.........ocrrurererreereerrieeenens | ceeereeeeenees 01-0749754.. | 4595960..... | .eovvererrennes (S LLC OH....... NIA............. Nationwide Life Insurance Company.............. (011317 SR IS 0.010 | Nationwide Mutual Insurance Company......... 2
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Nationwide Life Tax Credit Partners 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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1 2 3 4 5 6 12 13 14 15
Name of Type of Control
Securities (Ownership,
Exchange if Domi- Board, If Control is
NAIC Public Traded ciliary | Relationship Management, | Ownership
Group Company Federal (US.or Locatio | to Reporting Attorney-in-Fact,| Provide
Code Group Name Code ID Number RSSD CIK International) Name of Parent, Subsidiaries or Affiliates n Entity  [Directly Controlled by (Name of Entity/Person)| Influence, Other)| Percentage| Ultimate Controlling Entity(ies)/Person(s) *
0140...|Nationwide.........ccccerrerrerrererreiennes | cvvernsienns 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
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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..........cccoeverersrrrerrinnn. 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.........cccocrvunnn. 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 & ANNUITY INSURANCE COMPANY
SUPPLEMENTAL EXHIBITS AND SCHEDULES INTERROGATORIES

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

Response

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

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

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

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

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

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

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

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

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

N o ok oo

Bar Code:

* 9 2 6 57 2 01649000002 = * 9 2 6 57 2 0164470000 2 =
* 92 6 57 2 016 36250000 2 = * 9 2 6 57 2 0164480000 2 =
* 9 2 6 57 2 0164450000 2 =
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Overflow Page for Write-Ins

NONE
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Statement as of June 30, 2016 of the NATIONWIDE LIFE & ANNUITY INSURANCE COMPANY

SCHEDULE A - VERIFICATION

Real Estate

1 2
Prior Year Ended
Year to Date December 31
1. Book/adjusted carrying valug, DECEMBET 31 Of PHOK YBAT ..ottt ss s ssesssses | ebvessissssssessss s st st sses s saees 0 [
2. Cost of acquired:
2.1 Actual cost at time of aCqUISItION...........ccceveeevreireieeeerc e BB [ e | et
2.2 Additional investment made after acquisition.............ccc.eeveverersiieennns NN ..........................................................................................................................
3. Current year change in encUmMbIances............cccoveueveeverrererrerrerseressecrsese Bl . A ..o [ e | e
4. Total QAN (I0SS) ON QISPOSAIS.........cuuevvieeiiciieiiesie ittt bbbttt s bbb s s bbb st s bbbt s st ssens | sbissassssssestssaessestesss s s ssessesbsbansas | eesssstesssssessesses s s s st s s s b
5. Deduct amounts reCeIVEA ON QISPOSAIS...........ccccuuiviuriieieiiieiseieissise st sttt s e s s bt sse st st st ssssntes | evsessssassessessnsestessssstessessesensessenns | sesessesessstessessstesses s sessessesnssnsenaes
6. Total foreign exchange change in book/adjusted CAITYING VAIUE.............cc.cvevecviieieee ettt ssesss s | stessssssssssses s s sses s s s sssssesssssssas | essasssessssssssessss s sesssssen s sseneas
7. Deduct current year's other-than-temporary impairment FECOGNIZEA............ccoveviiiieiieieeiee et sssssssens | ererssssse st s st es e sessessesss | srsessesiesestes st es e es s ssnsenaes
8. Deduct CUITENt YEAI'S AEPIECIALION. .........cvivieeiicietiteie ettt s s b s s s s s s sse s s st ssessssensesas | ebsesssssssessessnsassessesansesessesensessenes | sesessessesossesssssnsessesssansessessssansasses
9. Book/adjusted carrying value at end of current period (LiNeS 142+3+4-546-T-8)........ccccerrrriereriesieieessieie s | cenesessssssess e snans O [ o 0
10.  Deduct total NONAAMIEEd @MOUNLS..........cvcviiiieieicieiciete ettt b st s s b b s sse s s snsessessssenses | fessesssssssessesssssnsessessssensesssssnsansesss | sbsessesssssssessessnsessessnsensassessnssnsasses
11. Statement value at end of current period (Lin€ 9 MINUS LINE 10)..........cviiriiiuiriiiicteeiiteeeeeieeecteesceaetesecteesessesssessesesssessssnses | ereresessssssesesesessssssesssnsesessnees 0 [ 0
SCHEDULE B - VERIFICATION
Mortgage Loans
1 2
Prior Year Ended
Year to Date December 31
1. Book value/recorded investment excluding accrued interest, December 31 of Prior YEar..........ccuevvieeeieresieieiesssisessssienees | coveresiessiesessesnns 1,409,740,972 | oo 698,788,676
2. Cost of acquired:
2.1 Actual cost at time Of ACQUISIEION. ...........evueieiieieieiesie ettt bbbt s s s sansnnsens | sessessessssssssessansanes 613,713,662 | .ocvoerereerrennnd 813,156,039
2.2 Additional investment made after aCQUISIEION............cc.eueirrieieieieee st s st ssensnsens | sresssssssssessesssssnssenes 14,535,990 [ .ovovevveieeresinee 2,821,845
3. Capitalized deferred iNtEreSt AN OET ..ottt esssnsssssens | svbessisssessesssssesessensneas 256,988 | ..o 13,795
4. ACCTUAI OF QISCOUNL........ooeivceicieiec sttt s bbbt bbbt en b ssessntas | sbsssssssessessasssessesten s s s e ssessentenssnnas | oesssssesssssessessan s s s st st s s e
5. Unrealized valuation iNCrEASE (AECTEASE).........cvvvueiuiieieiresiesieiesiesiss ettt bbbttt se st st s s sssssessens | sstesssessestesssssessessessssssessestasssssens | srsessessnssssssessassass s s sses s saessnes
6. Total Gain (I0SS) ON QISPOSAIS.........cvuruereiiiciieiiesie ittt ettt s b s bbb bbb s bbb s bbbt en s b ssens | sbssssessessansssssessessenssesessesssssnssenss | sestessssssessessessnsessentans 664,198
7. Deduct amounts reCeived 0N dISPOSAIS..........cvcureeiiriieieiiieieieisssse st ettt sssssssessessssensesesntes | sressessssesessssssessesans 67,295,339 | coovvieeesee 105,703,581
8. Deduct amortization of premium and mortgage interest points and COMMItMENE fEES...........ccvieiveiicieieiiseceesessies | e ssessssens | criesiessns et sees
9. Total foreign exchange change in book value/recorded investment excluding accrued INtErest...........oouveveverecerieierissseins | e
10. Deduct current year's other-than-temporary impairment rECOGNIZEA..........c.cveieueiriieiiiriieieisisse e essssesesees [ rrsssessesssssssessessssessessessssansesssssnees
11. Book value/recorded investment excluding accrued interest at end of current period (Lines 1+2+3+4+5+6-7-8+9-10).........c..| coovvvoreiicrccinnnn. 1,970,952,273
12, Total VAIUGHON GIOWENCE..........ooevecvceecvctre ettt sa st s st en s st s s sese et ass et s tastessnsansensssensnsans | eosessssssnssnsssssnssnasns (7,492,047)
13, SUbBLOtal (LINE 11 PIUS LINE 12).......cveecieiieeiciciesete ettt ettt bbb st en s ssessenbans | ersssssssssssssssssesens 1,963,460,226
14, Deduct total NONAAMIEd @MOUNES.........cviviiieiiicece ettt bbbt et s st s s s bessessessns | esssenses st sssesses et ensessessnsansessnsnea
15. Statement value at end of current period (Line 13 MINUS LINE 14).......oviuoiiiiiiiiscecsiescsctessiesiesssssesessssssssssssssssesssnsssssses | eoessesssossnssssesans 1,963,460,226
SCHEDULE BA - VERIFICATION
Other Long-Term Invested Assets
1 2
Prior Year Ended
Year to Date December 31
1. Book/adjusted carrying value, DECEMDETr 31 Of PHION YEAN.........covvevecieieeie ettt bes s ses s ssssssessssns | evessessssssssssssssssesinnas 70,470,006 | ooovvvveererreererrene 67,247,288
2. Cost of acquired:
2.1 Actual cost at time Of ACQUISIION. ........c.cveveevereeeie ettt ettt ss st sttt es s b ensessessssnntens | sresnsessesssnssnsessnsans 15,173,606 | ...ooovvevecreeiereinns 11,030,259
2.2 Additional investment made after aCQUISIEION...........cccvcveveeerieeicreeee ettt s s ssb s sessssssssssssssssnsessesens | svesssssessessssessesissesseses 6,861,108 [ ...ovvveereeereeseesees e
3. Capitalized deferred INtErESt ANA ONET..........ccoveicvicie ettt s st ss sttt s b s sssbensnnes | revsessssssesssssssessessssestessssssensessnnns | erssssessssssesissesses et s bense s et seneanens
4. ACCTUAI OF QISCOUNL........ouiveicieciiestcte sttt s s bbb bbbt en b s s s ntas | sbsnsuessessesssssessessensan s e ssessantanssesas | essestesssssessensanssesses st s st s e
5. Unrealized valuation iNCrEASE (ECIEASE)..........cvviieerciieteresierese sttt st s st sss s s s s s ssesssbesses s bssensssansns | evesessesiesessesssssnssnens 1,187,467 | oo 2,237,453
6. Total gain (I0SS) ON QISPOSAIS.........cvevreieericirireiesictee sttt sttt ss bbbt a st st ses s sa st st s s sstessesassenseses | svsesssessessssnssssessessnsessesnsansessesans | cbessessssesssssessssstes st st en e s s senaesees
7. Deduct amounts reCEIVEA ON QISPOSAIS...........coeviiueiiiireieiie sttt bbb bbb s bbb s s s st s s sesssnesesnnes | sbesssssessssesessssssesensetenes 129,194 | oo 10,044,994
8. Deduct amortization of premium and AEPrECIALION.............c.cvieiercieee ettt sttt sses s sesss s snssssessssnes | revsesesssssssssssssessessstessessssessessessnsns | eressesissessesssesses e sstes e s snssseesans
9. Total foreign exchange change in book/adjusted CAMYING VAIUE.............ccvveviveieictercreee ettt es s sssesessesssssssesans | eevesesssssssssssssssessssessessssessesssssnsns | evissesisssssesisssssesesssesssssesesssssasens
10. Deduct current year's other-than-temporary impairment FECOGNIZEA.........c..cvueireiiirieieiieie s ssesssensens | sssesssssssssesssssssessessssessesssssnsassesss | sosossessessssessessssessesssssnsassessnssnsasses
11. Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5+6-7-8+9-10).........ccccvrrmrirrrerreierseierieisesesesssssenns | seerisssesesssssssesenes 93,562,993 | ..o 70,470,006
12. Deduct total NONAAMIEEA @MOUNS.........cveviiriieieieieeec et s b s s s ssessssensessessnsenses | fessessessssossessessnsessessnsessessnsansassesss | sesessessessssessessnsessessnssnsassessnsansasse
13. Statement value at end of current period (Ling 11 MiNUS LINE 12).......oiuiiiiiiiiisisicisisieeseceessseesesisssssssssssssssssensesssssssessases | sesissensesssnsssssssesas 93,562,993 | oo 70,470,006
SCHEDULE D - VERIFICATION
Bonds and Stocks
1 2
Prior Year Ended
Year to Date December 31
1. Book/adjusted carrying value of bonds and stocks, December 31 Of PHiOr YEAN...........c.cvcveveiveieiereie et | cveeiese e 7,218,519,626 | ..oocvevveerere 5,295,473,542
2. Cost 0f bonds and StOCKS ACQUITET..........cvueveviveiieiciiicccesiee ettt ettt ss s esses s b ssessessnes | sresistesinsessessesanes 1,286,070,050 ....2,608,591,795
3. ACCIUAI OF QISCOUNL.......eoeeeee ettt et b ettt et s e s s s s st s st st en st nbensesans | esesessesesssessesesssnaans 7,636,153
4. Unrealized valuation INCTEASE (AECTEASE)........vuurrrrrrrerrerrirersrsiseeseesssssseessesssssssssessssssssssssesssssssssessessssssssssssessessasssnssessesssnssessassanss | sessssssessasssnssessessassons (1,606,749) [ ....oovereeerreireieeseennenes 99,538
5. Total gain (I0SS) ON QISPOSAIS........uervreererrerrieeririseiseesssesesesseisesssssssssesssssssssess st essssssessesssssssssessassssssessessasssessessesssssessessenssnssessessas | sssesssssssssessassnssnssns (NEVET 1 72| R — (6,368,344)
6. Deduct consideration for bonds and StOCkS AISPOSEA Of.........c.ccviuevivrieiciisie ettt b s sssssaens | evsessesissesseseesessenes 211,775,556 666,518,066
7. Deduct amortization Of PIEMIUM.........c.cceveveieereieeeteee ettt ettt st et ss s b s s st sess s s ssssesnssntes | sresessessessesssssssessnsans 10,465,180 | .... 18,898,876
8. Total foreign exchange change in book/adjusted CarmyiNg VAIUE.............cvurveerirririinrinssrirsisiesississisessssesssseesssssssssssssesssssssssesss | evessssesssssssssssssessns (7,912,683) [ .o (6,618,986)
9. Deduct current year's other-than-temporary impairment FECOGNIZEA............cveveveieereeeesie ettt sesssnes | sesissessesisssssesssssssnens 1,009,473 [ oo 179,910
10. Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5-8-7+8-9).........cccvverierrereeerieriesre e ssseseseees | cveeresssissiessssenns 8,260,197,906 | ..ocovovvvvrrrrerrens 7,218,519,626
11, Deduct total NONAAMILEEA AMOUNTS.........c.oiueicierieriieieiesstee sttt s s st s s ss s st s sessensensnss | entsnsssssessossanssnssessensanssessensanssnssns | sessessossonsnssessonssnssessensanssnssessansans
12. Statement value at end of current period (Line 10 MINUS LINE 11).....voviuiiiiiiiiisicicisceseestessss s sssessesssssseesessssensenes | eresessssisssessssesaes 8,260,197,906 | ...coovvvviernen, 7,218,519,626
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Statement as of June 30, 2016 of the NATIONWIDE LIFE & ANNU'TY |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 (@) it sesss s ses st sesstnes | cnsssssesesssssessens 3,563,790,320 | .....cvvvrrrrrirreenns 174,935,050 | ....cooommerrrrereennan. 40,314,881 | ...ccooorrrririeenne (27,498,097) | .ccvoonvrrirncirenne 3,563,790,320 | ....ccvvvrrmrrirn 3,670,912,392 | ..cooomrrirerrieniiiseensssensssseens | creeesseeenisseenens 3,107,538,101
2. NAIC 2 ()-rvveeuerermeresieesisesesseessssesssssestsssssssss st sssssssssssssssssssnsnns | ceoseessnessseneens 3,822,451,939 | ...ocvverrrrinenns 169,245,285 | ....coooomvvrrrrcrrinnen. 22,888,237 [ .coovvociricriiis 13,474,123 | oo 3,822,451,939 | ..ovvvvieriie 3,982,283,110 [ .coovvmerrererrienriiseerinesssiseens | cveeesseeenissesnens 3,662,281,148
3. NAIC 3 (@).rruereermeresrreeieensseesiseesss st ssssi st esssees | sesesesssesesessss e 496,550,683 | ....oovverrrrriricrinnns 25,159,234 | .oooooevrrecriinennns 18,289,142 | ... (31,995,637) | cocoormererrcrrvirenns 496,550,683 | ...oorurrrerncriiinenns 471,425,138 | .cvvercrriseenineeeninsessssessssses | covseeeinsesniisesennns 354,338,834
4. NAIC 4 ().veerererrerieieeniesieiseesss st ssss s sssssssstssssssssssses | onsessssssesssesssenns 96,343,870 [ ..oouvvermerrircrreneenriscessnsennnns | e 1,996,898 | ...ovooerrircriiin 31,074,298 | ..o 96,343,870 | ...cvvvvrrrrirerenens 125,421,270 [ ovooecvercreierrieeneisessieennes | covssessinsesssieesens 83,651,789
B NAIC 5 (Q)..ouveeemeresrreeereenssesesisseesssesssisssssssssssssessssessstssssssssssssssssssssssees | svisssssssnsnssssnssssens 1,747,558 | oceveenriscevinsssnissesssnees | cevnineeisinsesssessineens 174,804 | oovvvoecriiens (2,783,661) [ ...cvvernererrcriiirens 11,747,558 | coooovercreinns 8,789,003 | ...uvveurcrrmmerriinerrnnesniisensss | e 9,465,606
B NAIC B ()..vveeurrerrerriencerssmessssseesssesssssesssseesssssessssesssssssssssseessssssssssesnsses. | onsessssssssessssssssessnes 1,208,760 | ooooveiiiciriis 17,245 [ oo 420,291 | oo 561,184 | .o, 1,208,760 [ ..ocoovcvcreiiien, 1,366,898 [ ..o | 1,244,144
7. TOtal BONGS....cooiiisiiieiri s | o, 7,992,093,130 | .ooiveriiiiees 369,356,814 | ..occovicirriiiis 84,084,253 |....cocooonniirirniines (17,167,790) | oo, 7,992,093,130 | .oovvivrieciicnee 8,260,197,907 | wvovvesiiirnii i (O I 7,218,519,622
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 SOck........oocmrensiinnsinssiissiscississsessisssiees | oo 7,992,093,130 | .oovvrrnsiininiis 369,356,814 | ...coovereniriiniis 84,084,253 | ... (17,167,790 | ..coovvvvrrescienaes 7,992,093,130 [ ..o 8,260,197,901 | ..o (O 7,218,519,622
(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;

NAIC5$

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

NAIC6S........ 0.




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

SCHEDULE DA - PART 1

Short-Term Investments

Book//-\1djusted ? Ac?ual Interest ‘Cllollected Paid for Accsrued Interest
Carrying Value Par Value Cost Year To Date Year To Date
9199999.....oivrrrrr e | s 419,057,860 |.....cooenvv. YN R IS YA < N — 76,646 | .oovveeeseerses e
SCHEDULE DA - VERIFICATION
Short-Term Investments
1 2
Prior Year Ended
Year To Date December 31
1. Book/adjusted carrying value, December 31 Of PHOF YEAI.........ccccueieeicieieeieeeesee et ssessesssssssssens | cressesssssiessesssssssaesae 229,045,226 |..cvverererireieieie 120,964,394
2. Cost of short-term iNVEStMENS ACAUIME...........ccueieivcicieeece ettt b st b st ssensnsans | sessessiesessessessesenes 3,455,310,862 [ ....ccovvrerererrernns 5,252,944,675
3. ACCTUAL OF GISCOUNL........oooiiiiriiii ittt ens | sebbres bbb biens | fesbies bbb
4. Unrealized valuation INCTEASE (ABCTEASE)..........ccuueiuircireiieieeie ettt ettt sttt bbb sses b s stesssssssas | avbesssessessesssssssssestesssssessesssstssssssens | aevisssesssssassss e st es s b s ses s st s sentans
5. Total gain (I0SS) ON QISPOSAS.........cocvuiuririireiieiietese ettt sttt s bbb s bbb s s s ss s b st esssssntensens | nbsessessssessesssestes e sssessessessssssesnsans | sbisbessessssessessss st st es st es s bensesaees
6. Deduct consideration received 0N diSPOSAIS............ccovuevueiiuriieieieirie et sss st b s ssssssenaes | ebessssessesistesses e snes 3,265,298,228 | ......cevvvrererirnn. 5,144,863,843
7. Deduct amortization Of PIEMIUM..........cccuiueieieiries sttt bbb s bbb ss st s s s s nse s ssnss | sbsebsessssessesissestes e s s sessessessssessessesans | sbistessessssassessss st st e s e b st e s b b ensasaes
8. Total foreign exchange change in book/adjusted CaImYING VAIUE..........ccovuiuiurirriiieneiieiscineere et ieesestseese e ssesssssseses | reeesseessssssssseessessasessssesssstessssssestes | eeeseessssessssssessessesssssesssstesssessessesens
9. Deduct current year's other-than-temporary impairment FECOGNIZEA............cucuiueieiiiriieeeieee e sseesssessesssssssesess | arssssessssessesssssssessessssssassessssessesssens | sbossessessssossessessnsassessnsansessesassnsassees
10. Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5-6-7+8-9).......c.cveururirinrireireineineneiieeneineisseseens e 419,057,860 | ..evvoeeeeeeieieenceeens 229,045,226
11, Deduct total NONAAMITIEd @MOUNLS..........c.iviiiircirciircicrieie ettt ss bbb nssees | istsists s s ssnssssessnens | coosssssssssisessss st ssneees
12. Statement value at end of current period (Line 10 MINUS LINE 11)..... it sss s snnssnes | ernnsssessssessssssssssssssss 419,057,860 | ..o 229,045,226

QsI03




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

10.
1.

3.1

3.2

3.3
4.1

42

43

SCHEDULE DB - PART A - VERIFICATION
Options, Caps, Floors, Collars, Swaps and Forwards
Book/adjusted carrying value, December 31, prior YEar (LINE 9, 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 0

Change in variation margin on open contracts - All Other:
3.13 Section 1, Column 18, current year to date minus.........c..cccccoevvevnnee 74,919

3.14 Section 1, Column 18, Prior YEar..........ccevevvevereierereieieisieseiseienens (346,430) 421,349 421,349

Add:
Change in adjustment to basis of hedged item:

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

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

Change in amount recognized:
3.23 Section 1, Column 19, current year to date minus.........c..cccccovvvevenne 74,919

3.24  Section 1, Column 19, PriOr YEAI.........ccrrurrererereereireieeeeereeseeseeseeeneens (346,430) 421,349 421,349

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 1,370,669

Less:
4.21  Amount used to adjust basis of hedged item...........ccooovvvnrrerrincen.
4.22  AmMOUNt rECOGNIZEA..........eveevereeicreiee et 1,370,669 1,370,669

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

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

65,164,921

64,896,882

72,609,484

(5,675,480)

6,685,883

203,681,690

203,681,690

12,412,400

2,104,600

14,517,000

14,517,000
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Statement as of June 30, 2016 of the NATIONW'DE LIFE & ANNU'TY |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 LIFE & ANNU'TY |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 & ANNUITY INSURANCE COMPANY

10.

1.

12.

13.

14.

15.

16.

SCHEDULE DB - VERIFICATION

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

Book/Adjusted Carrying Value Check

Part A, SECHON 1, COIUMN 14 ...ttt s sttt bttt s et sees 203,681,690

Part B, Section 1, Column 15 plus Part B, Section 1 Footnote - Total Ending Cash Balance.............ccccceeveveuververereereenseeesieeinns 14,517,000

TOLAI (LINE 1 PIUS LINE 2)...vuvvreueireieeiiseeeiieesessessssiseessssssessesessessssssessessesssssssssessessssssessessessssssssessassssssessessassssssessossasssessessessassssssessassanssessessesssssnssesssssnssnssessassusssnssessanes 218,198,690
Part D, SECHON 1, COIUMN B.........ouveeeeeice ettt sttt e st et s st en e bes s sae s s s eenas 218,249,027

Part D, SECHON 1, COIUMN B...........ocvuieieeiciieeie sttt ettt et s st s st s et en s bas s sae s snnaenans (50,338)

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 205,164,522

Part B, SECHON 1, COIUMN 13.......viiiieeiiiereiecis s 4,022,490

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 209,187,012
Part D, SECHON 1, COIUMN 8.......cooiieriirieicriresieceseri st 209,602,261

Part D, SECHON 1, COIUMN O.......ueveeec ettt ettt bbbt s st ettt s et ben e bas s eesassansnneenans (415,250)

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

Potential Exposure Check

Part A, SECHON 1, COIUMN 27 ..ot 3,584,080
Part B, SECtON 1, COIUMN 20........cuuurierriirrireiiseieieesseessee s es s bbbt 14,517,000
Part D, SECHON 1, COIUMN 1.ttt 18,101,080
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 & ANNUITY INSURANCE COMPANY
SCHEDULE E- VERIFICATION

Cash Equivalents

1

Year To Date

2
Prior Year Ended
December 31

10.

1.

12.

. Book/adjusted carrying value, December 31 of Prior YEaT..........c.cciereeeieiessee st
. Cost of cash eqUIVAIENES ACQUIFEH...........cuuiererirercireieie it ss st sess s ssns s
o ACCTUAIL OF BISCOUNL.......oovverceeeiicei it
. Unrealized valuation iNCrease (JECTEASE).........cuvvueveeiieereieiesesie st es s s sssenas
. Total gain (10SS) 0N diSPOSAIS..........ccovvrvcierieiieie e NNE
. Deduct consideration received 0N diSPOSAIS.............cccuiveieericreiresce ettt st
. Deduct amortization Of PrEMIUM. ...ttt sttt
. Total foreign exchange change in book/ adjusted Carrying ValUe...........cocevcvevrieierienesesereeeee st

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

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

Deduct total nonadmitted amounts

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

QsSI08
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Statement as of June 30, 2016 of the NATIONWIDE LIFE & ANNU'TY |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




Statement as of June 30, 2016 of the NATIONWIDE LIFE & ANNU'TY |NSURANCE COMPANY

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

2030

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
00-1102425 ... | DALLAS.... . | 04/04/2016.... 4.760 12,500,000 ....16,890,000
00-1102454.... ... | GRANDVIEW HEIGHTS 12/01/2015.... 3800 | v 5,450,000
00-1102488.... ... | MALDEN........ 04/01/2016.... 3.660 39,000,000
00-1102520.... ... |MCCANDLESS 04/29/2016.... 4.270 70,000,000
00-1102534.... v [ SAN DIEGO.....oooiviriviriiiereiieceieceiiees 04/07/2016.... 3.870 .7,000,000
00-1102539 ... |PITTSBURGH . | 04/26/2016.... 3.820 6,475,000
00-1102540.... ... | PITTSBURGH 04/26/2016.... 3.820 .6,400,000
00-1102543.... ... |ROCHESTER 04/05/2016.... 3.580 11,400,000
00-1102551.... ... |BENTONVILLE.......ccccooonnee 04/21/2016.... 4.110 31,500,000
00-1102552.... ... |BOSTON 04/05/2016.... 3.450 30,500,000 .
00-1102555. ... | CHICAGO IL I I 05/09/2016.... 3.620 58,500,000 95,790,000
00-1102557.... ... | ROWLAND HEIGHTS, {07 NSO DR 06/30/2016.... 3.520 25,750,000
00-1102559.... ... |ORANGE 06/30/2016.... 3.520 .2,850,000
00-1102560.... ... |ANAHEIM.... 06/30/2016.... 3.520 .5,900,000
00-1102562.... ... |WESTMINSTER................. 06/30/2016.... 3.520 15,300,000
00-1102564 ... | COSTA MESA 06/30/2016.... 3.520 14,850,000
00-1102567.... ... [LAGUNAHILLS.......ccocoverrrans 06/30/2016.... 3.520 .7,900,000
00-1102569.... <. |SHEPHERDSVILLE..........ccoovviiriiirrirannienas 04/19/2016.... 3.960 13,000,000
00-1102570.... ... |EVERETT. 05/03/2016.... 4.090 18,000,000
00-1102576.... ... | ASPEN 06/20/2016.... 3.990 .5,000,000
00-1102578.... . |LYNDHURST 04/25/2016.... 4.280 14,673,332 ceereennn50,380,000
00-1102593 06/30/2016.... 3.760 T900,000 | oo | s 11,600,000
00-1102599.... 06/01/2016.... 3.440 .8,500,000 ....11,530,000
00-1102617.... ... |CONCORD 06/23/2016.... 3.680 12,600,000 cooneee. 17,840,000
0599999. Total - Mortgages in Good Standing - Commercial MOrGAGES = All DT ...ttt ettt ettt et ses s es et sesensensee | fessessessssassessnsansessessnssssansessnsansessssnsanss | conesen XXX......o XXX 424,698,332 5,450,000 .927,660,000
Mortgages in Good Standing - Mezzanine Loans
99-0000036.........oorvererrererirrereeseeeeceeeeceseeneeens BIRMINGHAM. ...ttt AL s | e 09/10/2015.... 13.000 | v | e 230,857
99-0000041.......0covmiriririneitirier e HARRISON N | e 03/02/2016.... 10.500 | v e | s 924,720
0699999. Total - Mortgages in Good Standing - Mezzaning LOaNS...........uveeeiiiiiniiieiss e OO OO PU P TSPUURRTRPPORPRTE ISTRTO XXX.oon XXX 0 1,155,577 0
0899999. Total - MOrtgages iN GOOU SEANAING. ... ... cvurrieersitieeserssitestese st rs st ens st s ek 88888888t ehetsens et en s esenb et en b san st ensansnes | sersans XXX....... XXX 424,698,332 6,605,577 .927,660,000
3399999, TOAI MOMGAGES... ...t eeietese e | oo XXX....... XXX 424,698,332 6,605,577 .927,660,000

SCHEDULE B - PART 3
Showing all Mortgage Loans DISPOSED, Transferred or Repaid During the Current Quarter
1 Location 4 5 6 7 Change in Book Value/Recorded Investment 14 15 16 17 18
2 3 8 9 10 1 12 13
Book Value /
Current Year's Recorded
Book Value/Recorded Unrealized Other-Than- Investment
Investment Excluding Valuation Current Year's Temporary Capitalized Total Change in Total Foreign | Excluding Accrued Foreign Exchange| Realized Gain
Loan Accrued Interest Prior Increase (Amortization) / Impairment Deferred Interest | Book Value (8 +9 -| Exchange Change Interest on Gain (Loss) on (Loss) on Total Gain (Loss) on
Loan Number City State Type | Date Acquired | Disposal Date Year (Decrease) Accretion Recognized and Other 10+11) in Book Value Disposal Consideration Disposal Disposal Disposal

Mortgages Closed by Repayment

001100458, [LINCOLNTON NC [.......Jo7r202004.... [o6i27120%6....] .. 938,426 | [ Y D N—— I 920,811 | oo 920,811 | | |
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Statement as of June 30, 2016 of the NATIONWIDE LIFE & ANNU'TY |NSURANCE COMPANY

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

1 Location 4 5 6 7 Change in Book Value/Recorded Investment 14 15 16 17 18
2 3 8 9 10 1" 12 13
Book Value /
Current Year's Recorded
Book Value/Recorded Unrealized Other-Than- Investment
Investment Excluding Valuation Current Year's Temporary Capitalized Total Change in Total Foreign | Excluding Accrued Foreign Exchange| Realized Gain
Loan Accrued Interest Prior Increase (Amortization) / Impairment Deferred Interest | Book Value (8 +9 -| Exchange Change Interest on Gain (Loss) on (Loss) on Total Gain (Loss) on
Loan Number City State Type | Date Acquired | Disposal Date Year (Decrease) Accretion Recognized and Other 10+11) in Book Value Disposal Consideration Disposal Disposal Disposal

00-1100997.... ... | CHEEKTOWAGA NY . [ 11/17/2005.... | 06/09/2016.... | ... 957,333 0
00-1101027 . |KING OF PRUSSIA PA .| 11/18/2005.... | 06/01/2016.... | ...... 7,937,430 0
00-1101888 RALEIGH [ CRTRTN IP 09/28/2012.... | 05/12/2016.... | ...... 5,179,534 ..5,152,466 0
00-1102357 AUSTIN L. ST B 08/05/2015.... | 05/24/2016.... | ...coovevernvene 13,078,866 | ...covvvvvvvrucrirerirerens [ revererniereninnineniens | sevieriesssneesssinnnes | cennrnerinensensnensnnes | sensrnenenenneennens0 [ | 13,078,866 0
00-1102433 AUSTIN L. SO B 08/05/2015.... | 05/24/2016.... | ...... 4,821,134 0
00-9000086........ccovvesrererinnn SAN DIEGO CA s [ 06/01/2001.... | 05/18/2016.... 13,624 0
0199999. Total - Mortgages Closed by REPAYMENL............c.cuiiriiiiieieiiiieieieie et eississess aseeetessessesssesssesssssesensessesssssssensessasentessesssssssessessnsansens | sosssessesesnes 32,926,347 | .o 0 0 0 0 0 0
Mortgages With Partial Repayments
00-1000746.... ... |HUBER HEIGHTS.........cc...... (0] USRI DR 11/16/2001.... 179,141 0
00-1000925.... ... | JACKSONVILLE RN IR 12/23/2002.... | ..oveovverrrrann | s 1,017,516 0
00-1000927........covvviereriiines SAN DIEGO CA s | 05/08/2002.... 266,115 | ..o | s | e [ | 0| | 43,074 | oo 43,074 0
00-1001049 WAYNE PA. o e 10/24/2002.... 190,513 23,875 | ... 23,875 0
00-1001237 DALLAS.....ooverierieeiseinseiseise e L. ST B 11/20/2002.... | cooveovvriineinn | s 3,354,271 0
00-1001260.........covverrererirne PITTSBURGH PA. o e 03/05/2003.... 410,321 0
00-1001267 TROY ottt (0] VSN DO 03/07/2003.... 947,029 0
00-1002012.......cvouvrrerrierinns CEDAR GROVE N [ 03/04/2003.... | covooeverrernrienns | v 1,324,273 0
00-1100109 MILFORD (0] VSN IO 09/23/2003.... 247,792 0
00-1100141..covvrrireri GRAND RAPIDS.......c.covvenrriirinns M [ 10/30/2003.... [ ..oveervvrivenes | s 1,040,184 0
00-1100202.... ... | BALDWINSVILLE NY oo [ 12/10/2003.... 555,537 0
00-1100265.... .. | ALTAMONTE SPRINGS FLuwoiiiriines e 12/18/2003.... 895,454 0
00-1100347 VISALIA (67 WU B 07/14/2004.... 644,346 0
00-1100375......c.oovrrercreirian ALGONQUIN. | ESURRRSRORRN IR 09/15/2004.... 658,197 0
00-11003%4.......ccovvererrrrin FORT WAYNE ...ttt sssssssssees INces e 05/1412004.... | covoevererineianne | o 1,205,818 0
00-1100406. EDISON.....cvuiiiiiieieiciieiee et N [ 05/18/2004.... | .cvooevvreerirernns | e 2,213,924 0
00-1100421.....onvverirerierirs PORT ORANGE FLuiriireiies [ 09/16/2004.... 456,575 0
00-1100497 KENT WA i | e 08/23/2004.... 673,988 0
00-1100800..........ovvvrrererernn FARMERS BRANCH L. T D 12/16/2004.... 728,270 0
00-1100669.... ... | BATTLE CREEK Ml | e 11/29/2004..... 853,695 0
00-1100719 ... | FARMERS BRANCH X .1 12/16/2004.... 144,843 0
00-1100729.... ... |PHOENIX......... AZ..ooviviins | v 03/30/2005.... 751,109 0
00-1100844.... ... | ORLAND PARK.......... | IO U 07/22/2005.... | ccooeverveneranes | o 2,739,807 0
00-1101147.... .| SOUTH HAVEN Ml | e 04/20/12008.... | ..coovvvrerrererinns | e 1,142,867 0
00-1101287 PALATINE........coorveerisrieeieesies s Il [ 08/25/2008.... | .cvoveverrererrnes | e 4,452,501 0
00-1101525 AUSTIN > L 07M18/2007... | oo [ e 2,354,706 0
00-1101660........coorvrrrererirne BUFFALO GROVE........cconsiereerrrinericrienns Il [ 06/08/2009.... | ccooveverrererines | e 2,133,153 0
00-1101702 CLINTON. ..o UTeeiees [ 10/08/2010.... | ..vvervrerrienies | s 3,236,309 0
00-1101704.......ccoovvrerierinne ST. PETERSBURG TN IR 08/05/2010.... 125,444 0
00-1101713.... ... | SAN DIEGO ACA i [ 10/05/2010.... | covevereriervrnnes | vvere 6,683,674 | ... | e [ | e | seesennen0 | e | e 121,548 | oo 121,548 0
00-1101715 ... |LYNDHURST. NJ 11200172010, | v | e 8,123,497 39,352 39,352 0
00-1101727.... cio [WEST BABYLON. ...t NY oo [ 02/15/2011.... 812,386 | ...vvurercirnrineiiens | ceverinsineieninnins | oneienienieseennnes | e | sesesseessesssenessss0. | v | e 8,233 | oo 8,233 0
00-1101780....couvveerrierirns MINNEAPOLIS MN.vverns | e 09/20/2011.... | covoreververnerinnns | v 9,311,487 | oo | rveirerieriesincennes | e | e | e (V1 PORRRRRIIRS IO 46,397 | oo 46,397 0
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Statement as of June 30, 2016 of the NATIONWIDE LIFE & ANNU'TY |NSURANCE COMPANY

SCHEDULE B - PART 3

Showing all Mortgage Loans DISPOSED, Transferred or Repaid During the Current Quarter

1 Location 4 5 6 7 Change in Book Value/Recorded Investment 14 15 16 17 18
2 3 8 9 10 1" 12 13
Book Value /
Current Year's Recorded
Book Value/Recorded Unrealized Other-Than- Investment
Investment Excluding Valuation Current Year's Temporary Capitalized Total Change in Total Foreign | Excluding Accrued Foreign Exchange| Realized Gain
Loan Accrued Interest Prior Increase (Amortization) / Impairment Deferred Interest | Book Value (8 +9 -| Exchange Change Interest on Gain (Loss) on (Loss) on Total Gain (Loss) on
Loan Number City State Type | Date Acquired | Disposal Date Year (Decrease) Accretion Recognized and Other 10+11) in Book Value Disposal Consideration Disposal Disposal Disposal

00-1101800 CHICAGO........coirii s Il [ /3072011 [ o | s 9,336,350 0
00-1101813 RALEIGH NC | 03/28/2012.... | o [ e 3,366,115 0
00-1101817 OAKLAND (07 TR B 06/27/2012.... | covoeveeriseianne | o 9,748,419 0
00-1101864.... ... | SUNSET VALLEY. L. ST B 07/M712012.... | covorevernerenns | v 8,647,697 0
00-1101866.... ... |BUFFALO GROVE........ccoovvirireriiiiriiiniis Il [ 08/09/2012.... | covovevererirsrianne | e 3,950,422 0
00-1101867.... <. |BUFFALO GROVE........covviririreerriiniins Il [ 08/09/2012.... | covoreverrernvrenns | e 3,950,422 0
00-1101897.... .|PHOENIX......... JA VAR IS 1202172012 [ o | s 3,723,753 0
00-1101908........coovvrrierirns OCEANSIDE.........cooeriririereieiseriesiesesesessssssssnseseenes NY oo [ 1112812012, [ oo | v 10,913,005 0
00-1101911.... ... | GRAND LEDGE....... M [ 1202712012 [ o | s 4,009,375 | ..o | e | s | | 0| i | 27,025 | oo 27,025 0
00-1101919.... .| BLOOMINGTON N e 12/05/2012..... | oo | s 9,647,208 99,259 | ....... 99,259 0
00-1101927 BRICK N [ 12112/2012.... | ... .18,907,415 .100,454 ...100,454 0
00-1101928 ANAHEIM.......oovvreeren. [O7. ORI B 12/14/2012.... | ... .19,092,889 101,753 | ... ...101,753 0
00-1101979 SEATTLE WA e | e 08/01/2013.... | covorcvereeernerinee | e 13,771,316 139,423 | oo 139,423 0
00-1102007.......vourvrrierinn LAKEWOOD OH..ovvveres | v 06/28/2013.... | .... .15,444,109 172,734 LA72,734 0
00-1102015 BOSTON MA. e [ 07/30/2013.... | .... .13,162,205 ..94,894 0
00-1102026 KNOXVILLE TN | e 10/15/2013.... [ oo | s 5,326,502 47,927 0
00-1102029........couverrirrinne BROKEN ARROW.......couiimiiiiiiieiieiseisssiesssesseseseenns (0] DR 10/10/2013.... [ oo | e 12,814,803 141,128 0
00-1102037.....coveervvrierirns INDEPENDENCE TWP AME e [ 09/05/2013.... | covoreverrernrrirens | e 10,030,916 | ..vovveeriecrierieiins [ e | v | e | s (V1 I 55,771 0
00-1102051.... ... | GAINESVILLE..... FLuiriirriiies [ 1110172013 [ o | s 2,947 471 0
00-1102054.... ... |COLUMBUS.........occemrrrerrnns OH..ovvvveree | v 05/1412014.... | covoocveernreeens | v 13,200,129 0
00-1102080.... ... | GAINESVILLE..... FLuirirriries [ 1211212013 [ oo | s 6,689,363 0
00-1102081.... . | GAINESVILLE..... FLuoiiiiiies [ 12/1212013.... | e | v 1,337,873 0
00-1102082 TORRANCE (67 U B 10/28/2013... [ oo | s 5,255,334 0
00-1102096. BALTIMORE MD.covviens [ 1111212013, | e | v 6,000,000 0
00-1102099.......ccouvvrrrerinns BEAVERTON.......coumririierieeieisenssesiessessssessesssssensnenes (O] U B 12110/2013... [ oo | s 9,568,258 0
00-1102153.......cvovirrierins SANTA ANA | CA | 05/28/2014.... | covooeverevneienns [ v 2,046,231 0
00-1102157 EXTON. ..ottt PA. oo 05/07/2015.... | covorevererirneniinns | v 12,632,655 0
00-1102176.......cvvvrrrireriines PORTLAND [0 2 SR IR 07/01/2014.... | .... 14,247,447 0
00-1102216 BELLEVUE..........oovevererieeieriesiieninns WA .110/16/2014.... | ... .10,622,335 0
00-1102219......covvevrercrciriens NASHVILLE...... TN e 09/29/2014.... | oveoevovrerirernns | e 5,505,895 0
00-1102237.... ... | SHERIDAN.... 10/07/2014..... [ oo | e 10,229,882 0
00-1102245.... . | BEAVERTON. 10/16/2014..... | covveerrerivinn | v 4,193,618 0
00-1102249 JERICHO 1211972014 ... [ oo | e 11,801,510 0
00-1102254.... . |[LONGMONT. S 06/2014.. | e | e 7,803,618 0
00-1102255 ZEELAND 12118/2014... | oo | s 2,917,927 0
00-1102264.... vo | CHARLOTTESVILLE. ...t VA o | e 01/12/2015.... | covocvvnrienns [ v 4,277,690 0
00-1102276.... | STRONGSVILLE.......coovirireereeiereerisesieseseeseessssseneenes (0] SV DR 1212312014 [ oo | e 15,985,620 0
00-1102278 DENVER CO.rvries | v 01/16/2015.... | covocverinrienns [ v 5,877,648 0
00-1102280 BOULDER co. . 102/02/2015.... | vvveereeierins | e 9,324,455 0
00-1102303.......ccourirrrcrinnns HENDERSON.....cooouiimiineiiiieiseisssiesisessee e ssssissnsees NV i 01/29/2015.... | covocveevineianne | e 8,079,015 0
00-1102305 SEATTLE WA e | e 03/10/2015.... | .... .17,586,448 0
00-1102309........0cvvvrricriinns JACKSONVILLE FLuiriirrirnes [ v 01/29/2015.... | .... 115,510,247 ..74,099 0




Statement as of June 30, 2016 of the NATIONWIDE LIFE & ANNU'TY |NSURANCE COMPANY
SCHEDULE B - PART 3

Showing all Mortgage Loans DISPOSED, Transferred or Repaid During the Current Quarter

€030

1 5 6 7 Change in Book Value/Recorded Investment 14 15 16 18
2 8 10 12 13
Book Value /
Current Year's Recorded

Book Value/Recorded Unrealized Other-Than- Investment

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

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

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

00-1102310.... .. | JACKSON HEIGHTS 03/31/2015.... | covoocverinrienns | s 20,855,120 | ..voouuverrriieriirnnns | ceereieneiensieniies | s | e | a0 | | 132,756 | oo 132,756 0
00-1102315 ... |ROCKVILLE... .| 06/01/2015.... 5,185,079 33,208 33,208 0
00-1102319.... . | BIRMINGHAM 05/07/2015.... | oo | e 14,267,339 0
00-1102331 FREMONT 10/01/2015... | oo | s 5,107,734 0
00-1102333......0cmmrnene NASHVILLE...... 09/04/2015.... | covoocverrinricnns | v 13,940,656 0
00-1102335.......c0cvvvene SCOTTSDALE.........ccnvvernene 03/31/2015.... | covoreverrernerenns [ e 6,910,963 0
00-1102350 MELVILLE 04/29/2015.... | oo | e 17,799,960 0
00-1102354..........cc00en. SAN ANTONIO......ccorerreeinrierieeeseeissssse e esessesessas 05/18/2015.... | covoreververnerienes | e 8,298,014 0
00-1102356.... ... | SAN JUAN CAPISTRANO, 04/16/2015.... | ... 11,767,400 .102,339 0
00-1102365.... .| STRONGSVILLE 05/14/2015.... | .... .18,745,488 .115,063 0
00-1102366................. WILMINGTON 06/18/2015.... | coooocverrinrienns [ v 7,939,057 0
00-1102368 TORRANCE 10/23/2015.... | oo | s 8,983,892 0
00-1102370 CHICAGO 06/10/2015.... | covorcvereeirerrinne | e 13,164,500 0
00-1102371.... ... |NORTH LAS VEGAS 05/20/2015.... | covorcverevernerenns | e 8,915,131 0
00-1102374.... 1o | SANTA ROSA. ...ttt sssenes 06/30/2015.... | covorcverevirsenianns | v 9,215,280 0
00-110239%.... co [ANN ARBOR ..ottt sesseissseesiesesesens 07/31/2015.... | covorcveernrieens | e 19,840,910 0
00-1102399.... .| WEST FARGO 09/11/2015.... | covoeveerneianne | e 8,476,156 0
00-1102402 LEHL........ 08/17/2015.... | covoveverereneienns | v 4,938,695 0
00-1102412 MADISON 09/29/2015.... | covorevererirneranne | e 8,325,769 0
00-1102413.......ccovvvene KANSAS CITY. 08/27/2015.... | covovevererinrienns | v 7,368,304 0
00-1102420.... ... | COLUMBUS 111972015, [ oo | s 7,250,000 0
00-1102421.... .| COLUMBUS 11/19/2015.... | coveveerveriviin | v 1,500,000 0
00-1102427 FOLSOM 10/23/2015.... [ cooveeererrinci | e 12,315,449 | oo [ | ceveriesinessssinsis | onsessrsssesssesnnes | sonssssnesesnennens0 [ | 105,291 | v 105,291 0
00-1102428.... ... |COLUMBUS........ocvvviirrrins 11/05/2015.... | .... .16,700,000 136,027 ...136,027 0
00-1102434.... ... | VANCOUVER 10/13/2015.... | ... .19,062,581 114,119 0
00-1102435.... .. |AURORA......c.ovvvririrens 10/09/2015.... [ oo | s 5,279,908 0
00-1102440.... .. | AMERICAN FORK 10/08/2015.... | .oovervrerrrrenes | s 8,227,380 0
00-1102441 SOMERVILLE 12/1812015.... | covveevrervrne | e 17,000,000 0
00-1102442 ... | SAN DIEGO . .110/19/2015.... 3,992,152 0
00-1102448.... [ BELLINGHAM. ..ot 10/01/2015.... | covvevvrerernnes | e 12,163,451 0
00-1102449 SALEM 03/07/2016.... | ... 0
00-1102476. BOULDER 02/08/2016.... | ... 0
00-1102479 MURRAY. 12110/2015... | oo | s 5,400,000 0
00-1102483.... .| SALT LAKE CITY .| 01/14/2016.... 0
00-1102488 MALDEN 04/01/2016.... | .... 0
00-1102490 LOUISVILLE 03/09/2016.... | .... 0
00-1102491 MERIDIAN 02/01/2016.... | .... 0
00-1102493.... ... | RANCHO CUCAMONGA........cooomirrrririreirsiiseiiesiesiseenns 02/01/2016.... | cvvoervererirneiriens | errreeiseisessissiseesiesieees | eersessiessssssnsiness | seesessesssessssessinssns | erssnsssesssssssenesennes | eoenssnnsinsssesessns | sesnssnnssensenssennssQ | eeresissisessnssensn | e 51,283 | v 51,283 0
00-1102496 ... |PHOENIX......... .101/21/2016.... 32,215 32,215 0
00-1102511.... .| WINSTON-SALEM.... 02/01/2016.... | .ooeeverrriirreies | e | ereiieneisesessnseiienes | coeresseseinesssnnssies | s | eevenssnssnnesnnns | seessnssnsssnnseenQ. | v | e 135,301 | oo 135,301 0
00-1102513.......ccoevvnene OCEANSIDE 03/2812016.... | coververerereerees | rerireeerneeseessssssessenssees | eerersesssnessessnsesnens | sesssessessssssssesssssns | sonsssessessenssessnnes | cesnsseses s | e (V1 TORORIROIRS IO 11,398 | oo 11,398 0
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Statement as of June 30, 2016 of the NATIONWIDE LIFE & ANNU'TY |NSURANCE COMPANY

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

1 Location 4 5 6 7 Change in Book Value/Recorded Investment 14 15 16 17 18
2 3 8 9 10 1" 12 13
Book Value /
Current Year's Recorded
Book Value/Recorded Unrealized Other-Than- Investment
Investment Excluding Valuation Current Year's Temporary Capitalized Total Change in Total Foreign | Excluding Accrued Foreign Exchange| Realized Gain
Loan Accrued Interest Prior Increase (Amortization) / Impairment Deferred Interest | Book Value (8 +9 -| Exchange Change Interest on Gain (Loss) on (Loss) on Total Gain (Loss) on
Loan Number City State Type | Date Acquired | Disposal Date Year (Decrease) Accretion Recognized and Other 10+11) in Book Value Disposal Consideration Disposal Disposal Disposal

00-1102541.....covvricrierinnn GARDEN GROVE........ooiiiririineieeiieesiesssissssssiesiiens (07 U B 03/2912016.... | cvvorrverererneirinis | errreeineisesiisseseesiesieees | eersesssessssssnsesness | seenesssssessseessnsins | ensensssessiessenssennes | e | sesnsnssessnsenes0 | e | e 34,562 | ..covveriinn 34,562 0
00-1102545 WESTERVILLE OH .1 03/17/2016.... 20,463 | ... 20,463 0
00-1102551 BENTONVILLE......vvuiiiirciiiseieeieisesesssiseisessnens AR | s 0472112016.... | covoervererirneirieis | errreeiseiseesissiesssesinees | reersessiessssssnsenens | seenesssssessssessnsins | ensessssesssessesssennes | eennsnnsenssseesensns | sesnsenssessnnsenessQ | veresneieesnsiennn | e 84,827 | ..covveirin 84,827 0
00-1102569.... ... |SHEPHERDSVILLE 1S FPTRTRN R 04/19/2016.... | .... 35,604 | ... 35,604 0
00-1102578.... ... |LYNDHURST......cco0uuue. N [ 04/25/2016.... | ... 25,694 | ... 25,694 0
00-9000107.....ouveervrnrirerinns SANTA ANA | CA | e 08/01/2001.... 33,896 12,794 0
00-9000126 CUMMING [C7. RN IO 03/01/2002.... 51,750 10,183 0
03-0309790.......cvvuvvrrierinnn NORWOOD........ccoiermirinirinnianas MA. i [ 02/13/1997.... 160,097 | oo [ | e | e | s 0 | 33,965 | ....... 33,965 0
0299999. Total - Mortgages With Partial Repayments..............ccovvreerreinnsneiissieeeians ...768,340,442 | ... 0 0 0 0] . 7,065,959 | ........... 7,065,959 0 0 0
0599999. TOtal MOMGAGES.........vvvecerererrererierirereseeseeieesieesiensenessessesseesssessenisssssessesss | sonessesssasssssssssssnessnessessssssssssonsssnessenssssssssssssonssnes | conneeenerenes801,266,789 | oivvvivvvrvrrerienens 0 0 0 (V) 39,878,842 39,878,842 0 0 0




Statement as of June 30, 2016 of the NATIONWIDE LIFE & ANNU'TY |NSURANCE COMPANY

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

€030

1 2 Location 5 6 7 8 9 10 1 12 13
3 4
NAIC Date
Desig- Originally | Type and | Actual Cost at Time of | Additional Investment Amount of Commitment for | Percentage of
CUSIP Identification Name or Description City State Name of Vendor or General Partner nation Acquired Strategy Acquisition Made after Acquisition Encumbrances Additional Investment | Ownership
Joint Venture or Partnership Interests That Have Underlying Characteristics of Real Estate - Unaffiliated
Crow Holdings Realty Partners VII, LP . | Wilmington.... . | Crow Holdings Capital Partners, LLC 05/01/2015.... | overeererereins | cereereereereeeeiseeseeeeereenes | veereenes 975,285 | ..o | e 5,847,048
GEM Realty Fund VI, LP.. . | Wilmington.... .| GEM Capital, LP . | 04/15/2016.... | ... 1,336 .12,000,000
PCCP Equity VII, LP, Dover.. .|PCCP, LP 05/10/2016.... | covoevrrerereees | evrvrerierienes 1,620,530 [ ..ovvreerericrinrrienienies [ e | v 5,879,470
The Baldwin LLC........cocvvvvrriirirnrins Columbus . | 655 Eden Park Drive LLC 05/20/2016.... | ... 84,485 | ..o | s | 2,159,339
Walton Street Real Estate Fund VIII. LP.. .. | Wilmington . | Walton Street Capital, LLC . [ 05/18/2016.... | .ooovrreenes [ e 2,500 .15,000,000
99. Total - Joint Venture or Partnership Interests That Have Underlying Characteristics of Real Estate - Unaf 1,708,851 |.......... 0 40,885,857
Joint Venture or Partnership Interests That Have Underlying Characteristics of Real Estate - Affiliated
NW - Deerfield, LLC Alphretta GA.... | JLB Partners, LLC.... 06/24/2015.... . ...3,000
NW REI (NLAIC), LLC v | COIUMBUS...ovoveers e OH... | Nationwide Life and Annuity Insurance COMPaNY..........cvrrrsresreersssessesessssssssssneeees 02/29/2016.... | .... 1,656,582 | ..o
1999. Total - Joint Venture or Partnership Interests That Have Underlying Characteristics of Real Estate - Affil ..o onrisssiesssisseensneees 1,656,582 | ....ccoovrreriiircrnnn 62 (V] 3,000
Joint Venture or Partnership Interests That Have Underlying Characteristics of Other - Unaffiliated
IVista Credit Opportunities Fund Il - B, L.P....c.cooiniiiiiiisnninnis ISan Francisco. 06/01/2016.... | ... 807,336 | .vvveeeeveeeeceeieieeeieieeeees | ereveeieeeeeeerereeeeneeeenes | erereiereneienan 4,180,009 | .......... 1.000
9999. Total - Joint Venture or Partnership Interests That Have Underlying Characteristics of Other - Unaffilia 807,336 (| 4,180,009 |....... XXX
4499999. Subtotal - Unaffiliated 2,516,187 0 45,065,866
4599999. Subtotal - Affiliated..........couriiiiiiriii s 1,656,582 (] [ 3,000
4899999, TOMAIS........vooeeeerieieie ettt s bR Rne | ShEieeE LSRRt ee | Shieeti ettt 4,172,769 0 45,068,866
SCHEDULE BA - PART 3
Showing Other Long-Term Invested Assets DISPOSED, Transferred or Repaid During the Current Quarter
1 Location 5 6 Changes in Book/Adjusted Carrying Value 15 16 17 18 19 20
3 4 10 1 12 13 14
Book/Adjusted Current Year's | Current Year's Book/Adjusted
Carrying Value | Unrealized | (Depreciation) | Other-Than- | Capitalized Total Foreign | Carrying Value Foreign
Date Valuation or Temporary Deferred Total Change | Exchange Less Exchange | Realized Gain| Total Gain
Originally | Disposal 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 Dat / Accretion | Recognized Other (9+10-11+12) | B.JA.C.V. on Disposal | Consideration |  Disposal Disposal Disposal Income
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Statement as of June 30, 2016 of the NATIONWIDE LIFE & ANNU'TY |NSURANCE COMPANY

SCHEDULE D - PART 3

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

1 2 3 4 6 7 8 9 10
Paid for Accrued Interest and | NAIC Designation or

CUSIP Identification Description Foreign| Date Acquired Name of Vendor Number of Shares of Stock Actual Cost Par Value Dividends Market Indicator (a)
Bonds - U.S. Special Revenue and Special A it

167593 AP 7| Chicago IL O'Hare Int Arpt ReV BId AMET.........c.oviimiiiiireirniinieseeiieniee s ssessssesssssssssenss. | soessienes 04/07/2016.... | METTIIl LYNCN......oooevvieiiiieiiseie s 9,758,175 | ovovvvennee 7,500,000 | oo 129,301 |1FE ...

49151F NT 3 [Kentucky ST Prop & Bldgs ReV BId AMEr Bd.........couuuiiirimisiiisiisnsssnsensssesssnsssssssssensssissnes | eoseneenes 04/06/2016..... | CHIGIOUP.....veureereereseessesssenssene st 1,230,200 | ..o 1,000,000 26,316 | 1FE
3199999. Total Bonds - U.S. Special REVENUE ANT SPECIAI ASSESSMENE. ... ... tuuturittrsitssirererssteesssssssesesssesssssseserssssee o8 eee e 8888810808408 4081601 4441481 oEE oL 481 o8 E 8oL 808 £E 8L 881084 E L1 S8 1L 0408 £E8 4L EE L84 EE 1oL 8 E L1841 E 80110 E L0114 E e bbbttt es | fonbsnns s en bbb es 10,988,375 | ........... 8,500,000 | ..oovveireereeieas 155,617 XXX
Bonds - Industrial and Miscellaneous

00287Y AW 9|ABBVIE Inc SrNt 4.450% 05/14/46....... ..| 05/09/2016.... | Bank of America BISD Dealer. 9,436,160 9,500,000 2FE

00817Y AW 8| Aetna Inc SrNt 3.200% 06/15/26 ..| 06/02/2016.... | UBS Warburg London 7,970,080 8,000,000 2FE

00817Y AX 6|Aetna Inc Basic 4.375% 06/15/46.............cccooevevnrinrianriane ..| 06/02/2016.... | UBS Warburg London 4,995,000 5,000,000 2FE

035242 AN 6| Anheuser-Busch Inbev Fin SNt 4.900%..........cverremrereimerinieieeisisesesiesssessesssssssessessessnns. | sevesseeons 06/02/2016.... | VAIIOUS.......ovvrreriiesrisereseseseeseissssse st 16,330,036 | ..eveoueveerririerirnns 14,400,000 | .oovvoncverrirerinirierienes 192,026 | 1FE......ccocomvrrerrrnns

07330N AL 9|Branch Banking & Trust St Nt 1.450% 05..........ccccrivernimirnriniirernsisiessssssesssssseenssssssenses. | oesineenes 05/05/2016.... | Deutsche Bank Securities..............cccvveverrerrrieennas 4,995450 | ............ 5,000,000 1FE

075887 BG 3 |Becton Dickinson & CO St Nt 4.685% 12/.........cccevuirinirierierisiesissiesiesiesesssesssssessessesens | sevesseeons 04/13/2016.... | Morgan Stanley & CO INC..........cvuerirrerieririirierieseeeessessssisessesseeesseeesssesesses 11,044,300 | ..o 10,000,000 | .oovvvreerrirriirierienes 159,095 | 2FE.......cccoovvrvrmrernns

1248EP BM 4| CCO Holdings LLC HGh YId St Nt 5.750%.........curermereuierneireireisneinesiesesesssssseessessssssessssssnee | ceveneenns 05/23/2016.... | Tax Free Exchange..........cccccoucvereenncs 8,020,134 | ...cccoueeee 8,000,000 | .ooouvenierireiieeereenns 125,222 | 3FE. ..o

125896 BL 3 |CMS Energy Corp SrNt 4.700% 03/31/43........coovvuiimerinriieieninsineiesiesesessssissessessesesssssns | sverienes 06/30/2016.... | Goldman Sachs & COMPANY............wuuieuurieiiirerirereiiesseisssie et 2,620,114 | .covvnee 2,300,000 28,827 |2FE

228189 AB 2| Crown Amer/ Cap Corp VI High Yield COM........c.vvuuririiiirneiieeieiseisessssisessssssseessessssssesenns | sevesseenns 0472812018.... | VAIIOUS. .....oovveierirsisseieiesesees et 3,567,375 | coovvennee 3,500,000 46,313 [3FE....ccconvrrrrirrri

294429 AK 1|Equifax Inc SrNt 2.300% 06/01/21.......oucvurverriririerineeieeiesiseiie e esssesssssesens | sevessseons 05/05/2016.... | METFIll LYNCN......coucvreeeirinriericiceisissie st eesessessssssenienes 8,995,680 | ....ccooune. 9,000,000 2FE

294752 A* 1|Equity One Inc Priv Pl 3.810% 05/11/26............... ..| 05/11/2016.... | Barclays Capital 33,400,000 33,400,000 2z

30251B AD O|FMRLLC SrNt 4.950% 02/01/33 ..| 05/18/2016.... | Merrill Lynch.. 3,181,740 3,000,000 46,200

30706V AA 3| Family Tree ESCrow LLC Nt 5.750% 03/07........ccorivmmrrirrereireiiiseiseesiesesseesssesse s sesessenas ..| 05/06/2016.... | GOldMan SACNS & COMPANY..........uuivrrireiririesiiseriseeisee st 1,057,500 1,000,000 11,181

341081 FG 7|Florida Pwr & Lt Co 18t Mtg Bd  4.050%........cvuuvvimieirririiiciinriieiesissieiiesieseseesssissssisesienenns | revesseeons 06/02/2016.... | US BANCOTP.......couuriemiirrirrirnieieissiiesiesie st 3,224,430 | ..coovvenee 3,000,000 2,025 | 1FE

35906A AB 4| Frontier Communications High Yield COMp........cccooiuiiiriiinieeieseiseee et | eeeennens 04/13/2016.... | Goldman Sachs & COMPANY..........c.oiurireireriieieieieeieeseis e ee sttt esse st et essessassesnsnee 1,290,500 | .ooveneee 1,200,000 3,250 |3FE

410345 AJ 1|Hanesbrands Ind SrNt 4.625% 05/15/24...........cooveuiiiniiinmiierississiissies s sssssssssssnsns | evsessiens 05/03/2016.... | VAHIOUS........ovvoveeeveereeseieseses s ssess s s s essseesss s esssesssesssnnonn 2,733,413 | covevine 2,730,000 3FE

410345 AL 6 |Hanesbrands Ind Sr Nt 4.875% 05/15/26..........c.uveuriemereeriineessinenissrsesiesesseesssesesssssessssenes | eesesesnnes 05/03/2018.... | VBIIOUS. .....ooerureesisserssereseseseesesisssesse bbb 2,734,575 | oo 2,730,000 3FE

446413 AH 9| Huntington Ingalls INAUSLAES STNE 5.......vvuririiiirierisinseeiese e sssessesssens | eesesseens 04/20/2016.... | Bank of AMErica BISD DEAIET............cvvriririrrieineieieisesissisessssissesesse s sssssssssessessssssessssssnsss | sessesssessessssssesssssssssesssssssssensiens | voves 893,563 | ......... 850,000 18,653 [3FE....cccvveveireririnns

59447# AG 8| Michigan Electric TransmisSion SrSEC NE........cceuiruriieirriririeeireiecee et sseessssssssenns | seeeeeenes 04/26/2016.... | Barclays Capital 20,000,000 20,000,000 1

649322 AC  8|NY & Presbyterian Hospital Nt 3.563% 0...........ccveuurrerrrirerirrrissrsessssessesssssssessssssssnnes | sereeesenns 06/21/2016.... | GOldMAN SACNS & COMPANY..........uvrirriirririiseiieeiseees sttt 6,999,790 | .ovvv 7,000,000 1FE

651229 AZ 9|Newell Rubbermaid Inc Sr Nt 5.000% 11/...c.ucvemcvererereereerneieeiinns ..| 04/20/2016.... | Tax Free Exchange..........cooceveeverennce 3,066,386 3,000,000 70,833 [2FE....oviieiriniinne

666807 BH 4|Northrop Grumman Corp Sr Nt 4.750% 06/ ..| 06/20/2016.... | Citigroup. 8,146,320 7,000,000 20,319 | 2FE

68557N  AA 1| Orbital ATK Inc Sr Nt 5.250% 10/01/21........ovvrrvernnne ..| 04/05/2016.... | Bank Of AMETICA BISD DEAIET.............cvuurermcermieiairiciisesisseesesssssse s seessssssssssessesssessssssnsss | sbsesssesssesssnsssssssssssssessessnsssns | sesssessssssssssnsssesssesssssssan 3,125 3FE

68557N  AC 7| Orbital ATKINC Sr Nt 5.500% 10/01/23........ouiuieeieeieieeieieieeieseie st ssnsenes | cvissenans 05/17/2016.... | Tax Free EXchange..........cocvverevrnninns 4,859,049 | ........... 4,700,000 33,031 | 3FE

74264* AC O |PRISALHC LLC SrNt SerA 3.750% 04/07.........vvumrererieerneeieriieisseesesiessssessensssssssessesssesssns | evereenes 04/01/2016..... | MOrgan/JP/SECUMHES = BONGS...........ccurvumrerririeseeieieriesiesesseeseesssesse st ssssssesssenssenes 7,000,000 | .cooovvnnnee 7,000,000 1Z

744448 CM 1| Public Svc Co CO 18t Mtg Bd  3.550% 0B/.........curvermrrermrrirrrirerisessisessisessssssssesssssssssesssenns | wereeesenns 06/06/2016.... | MOrgan/JP/SECUMHES = BONGS.............vuruieriiirisriineieisesises s esssnes 4,948,000 | ............ 5,000,000 1FE

86787G AJ 1|SunTrust Bank Sub Nt 3.300% 05/15/26...........ccorrereemmrrnirierieriseessesssssesiesssseesssssssssssssesens | seserenenes 05/12/2018.... | VAIIOUS......oovereeeseisserssereseseseeseissssse s 18,811,083 | ..o 18,900,000 610 |2FE

902494 AY 9| Tyson Foods INC SNt 5.150% 08/15/44...........oceeeiiieriiiiieinsieiesieiseisesssesessssissessens | sersesnnes 05/16/2016.... | Stifel Nicolaus & Co Villanova 3,465,240 | ............ 3,000,000 40,342 [2FE......ccccorvirirnnine

91159H HM 5| US Bancorp Sub Nt MTN  3.100% 04/27/26..........ccooeveuerrmeeieriieenerieeseseisessssisssssessesssessseninss | ceveesnnes 04/21/2018.... | US BANCOIP.......cvuurveurirrirreseeseeisessessessessseessesssesse s sssssess st 1,498,845 | ............ 1,500,000 1FE

931427 AP 3| Walgreens Boots Alliance St Nt 3.100%..........vvrrerreriismieseiineisseisssisesssesssesssssssessssssesssesess | vevesssenns 05/26/2016.... | METTIIl LYNCN.......oorvveiniiriieiiecsesessie et 5,983,500 | ..ccovuneee 6,000,000 2FE

931427 AQ 1| Walgreens Boots Alliance SrNt 3.450%...........cuuueemermerimeeieireeisesiesiesssees s sesssessseesas .| 05/26/2016.... | MEITIl LYNCR......oovirireeirrieieieessssere e 4,987,400 5,000,000 2FE

94106L BC 2|Waste Management Inc Sr Nt 4.100% 03/0.........cccivmvrmniereriniiniereriereesersssseinsiees ..| 06/30/2016.... | Citigroup. 4,384,255 4,000,000 56,944 | 2FE

94974B  GT 1| Wells Fargo & Co MT Sub Nt 4.400% 06/1...........ovvuerireririeririireerierieseseessessssssessenseseseenns ..| 06/07/2016.... | Wells Fargo 17,579,584 17,600,000 1FE

25156P AR 4 |Deutsche Telekom Co Gtd Nt 4.875% 03/0. S 06/22/2018.... [ VAIIOUS.......vvevvieiriiesieiseiesisese sttt s bbbttt nas 7,629,147 | ............ 6,650,000 65,853 | 2FE ..o

714264 AM 0| Pernod Ricard SA Sr Nt 3.250% 06/08/26 Roeenne 06/30/2016.... | VAIIOUS......ooverirerieeesrisereseseseeseisssssse s 18,310,620 | ..veouveuirrerierircens 18,000,000 26,000 |2FE
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1 2 3 4 6 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 Par Value Dividends Market Indicator (a)
T4041E AC 9| Preferred Term Sec Ltd XVI LBASS Mezz N.........ccccoevvirrrrinnnne R........ 06/28/2016.... | Interest CapitaliZation..............ceururrieirieirireeieiece ettt sss st sessssessesesssssnsenns | sresseeessssessesssssssessesessssesessesse | sesessessssanesessesessessesness | 124D | it 17,245 6FE
78467K B# 3|SSEPlc SrNtSerB 3.050% 06/06/26.............cccoovvrvcrirerirnnns D....... 06/06/2016.... | Royal Bank Of SCOUANG............ocuuriieriiiieiiiiseie st ssssiesssssssssssssesssessssssssssssssns | svseessssssnsssenssnssssssssssssssnnss | svonseesnsnsssenssnensse 9,102,800 | oo 49,102,800 1Z
G0369@ AX 4|Anglian Water Services Fin plc Sr Sec Nt D....... 04/27/2016.... | Commonwealth Bk of Australia 29,086,000 1Z
Q2308* AB 3| Charter Hall Retail Mgmt Ltd Sr Nt SerA............. Fri 05/12/2016..... | Bank of AmMerica BISD DEAIET...........coviuiiirrisiniiisrisssisississsseesssssssessssssssssssssssssssssssssssssssssesssnns | senseesssssnssssnssssnsssssssssssesssses | evvnseessnssssessseneees 10,000,000 [ 1vviriviiississiiisninnnes 16,000,000 2FE
3899999. Total Bonds - Industrial and MISCEIANEOUS...........vuiiiiiiiiiiiiiiii e 351,166,045 946,724 XXX
8399997. Total Bonds - Part 3 359,666,045 1,102,341 XXX
8399999, Total BONGS........cvuuiivuiriiriiariseissrisssssns s 359,666,045 ...1,102,341 XXX
9999999. Total Bonds, Preferred and COMMON SEOCKS..........cccioicieieiiieieieteteiececte ettt ete et s et et sseae st tetes et saeaesesae tetssstesassssessssssesesassssesss  4assssesesassesessssssstasssesesessss et essesetesassesessssetetesessesesassesetes s seseees e setes s sesesesseseteb s aeseses e setebeseesee et s setebesses et et s setebesns et et s sntebebnsse et s snaetanan XXX e 1,102,341 XXX

(a) For all common stock bearing the NAIC market indicator "U" provide: the number of such issues................ 0.
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1 2 3 4 5 6 7 8 9 10 Change in Book/Adjusted Carrying Value 16 17 18 19 20 21 22
1" 12 13 14 15
F
0 NAIC
r Current Year's Bond Interest Desig-
e Unrealized Other-Than- Total Foreign Foreign | Stock nation or
i Prior Year Valuation Current Year's Temporary | Total Change in Exchange Book/Adjusted | Exchange Gain | Realized Gain Total Gain Dividends Stated Market
o Number of Shares Book/Adjusted Increase/ (Amortization)/ Impairment B/ACV. Change in Carrying Value at (Loss) on (Loss) on (Loss) on Received Contractual | Indicator
CUSIP Identification Description n Disposal Date] Name of Purchaser of Stock Consideration Par Value Actual Cost Carrying Value (Decrease) Accretion Recognized (11+12-13) B/AC.V. Disposal Date Disposal Disposal Disposal During Year | Maturity Date (a)
Bonds - U.S. Government
362090M YH  1|[GNMAIPTC#476012 6.500% 05/15/28..........ccoocouneee . | 06/01/2016. | Paydown 1,053 1,053 1,044 1,045 8 8 1,053 29 [05/15/2028.... | 1....
911760 LQ 7 |Vendee Mtg Tr RMBS REMIC Ser 1998-2 Cl 1.............. . | 06/01/2016. | Paydown 18,669 18,669 19,194 18,950 (281) (281) 18,669 500 |06/15/2028.... | 1....
912828 KW 9|U S Treasury Nt 3.250% 05/31/16........cccouvvcrnucrennnee | . | 05/31/2016. | Maturity. 5,000,000 5,000,000 | ..........4,896,875 | ........... 4,993,172 6,828 6,828 5,000,000 .o [ e [0 [ 81,250 |05/31/2016.... | 1....
0599999. Total Bonds - U.S Government. 5,019,722 5,019,722 4,917,113 5,013,167 6,555 0 6,555 0 5,019,722 0 0 1,779 XXX XXX
Bonds - U.S. Special R and Special A
3128H6 DC 5| FHLMC Pool #E98199 3.500% 08/15/18.............cc...... . | 06/01/2016. | Paydown 35,487 35,487 32,521 34,561 926 926 35487 | e | s | eevernnnereinnnenn0 | e 464 | 08/15/2018.... | 1....
3128H6  SG 0 |FHLMC Pool #E98619 3.500% 08/15/18..............cocvene .| 06/01/2016. | Paydown 19,135 19,135 17,538 18,613 522 522 19,135 279 |08/15/2018.... | 1.....
3128H7 CB 6| FHLMC Pool #E99066 3.500% 09/15/18.................. . | 06/01/2016. | Paydown 34,204 34,204 31,345 33,236 968 968 34,204 | oo [ e | o0 | 499 |09/15/2018.... | 1....
3128H7 JS 2| FHLMC Pool #£99273 3.500% 10/15/18........ccovverernns . | 06/01/2016. | Paydown 17,544 17,544 16,497 17,176 368 368 17,544 255 |10/15/2018.... | 1....
3128H7 MX 7| FHLMC Pool #E99374 3.500% 10/15/18. . | 06/01/2016. | Paydown 30,422 30,422 27,826 29,582 839 839 30,422 10/15/2018....
312884 BP  1|FHLMC Pool #1Q0046 2.665% 03/15/36.................... .| 06/01/2016. | Paydown 635 635 633 630 5 5 635 9 |03/15/2036.... | 1.....
312904 AU 9|FHLMC REMIC Ser 181-E 7.000% 08/15/21............... | . | 06/15/2016. | Paydown 860 860 872 858 2 2 860 24 108/15/2021.... | 1....
312905 KJ 0| FHLMC REMIC Ser 1060-X 7.250% 03/15/21............. | . | 06/01/2016. | Paydown 1,047 1,047 1,070 1,059 (12) (12) 1,047 32 |03/15/2021.... | 1.....
312913 ZE 9 |FHLMC REMIC Ser 1437-HD 7.000% 12/15/2............ | . | 06/01/2016. | Paydown 7,910 7,910 8,114 8,009 (99) (99) 7,910 233 | 12/15/2022.... | 1....
312915 UF 6| FHLMC REMIC Ser 1504 Z 7.000% 05/15/23.............. .| 06/01/2016. | Paydown 3,099 3,099 3,188 3,142 (43) (43) 3,099 85 |05/15/2023.... | 1.....
31294K  UC 7 |FHLMC Gold PC Pool #E01479 3.500% 09/1............. . | 06/01/2016. | Paydown. 60,577 60,577 56,905 59,391 1,187 1,187 60,577 884 |09/15/2018.... | 1....
313372 YE 4 |FHLMC REMIC Ser 1643-E 6.500% 05/15/23............. | . | 06/01/2016. | Paydown 9,310 9,310 9,503 9,398 (89) (89) 9,310 252 | 05/15/2023.... | 1.....
313376 M4 0 [FHLMC REMIC Ser 1837-Z 6.500% 04/15/26............. . | 06/01/2016. | Paydown. 6,132 6,132 6,322 6,228 (96) (96) 6,132 | oovrerenciinniienns [ v | o0 [ i, 162 | 04/15/2026.... | 1....
3133TE LG 7 |FHLMC REMIC Ser 2064 M 6.000% 06/15/28............. | . | 06/01/2016. | Paydown 785 785 805 797 (13) (13) 785 20 | 06/15/2028.... | 1.....
3133TK 58 5| FHLMC REMIC Ser 2136-A 6.000% 03/15/29............. | . | 06/01/2016. | Paydown. 1,056 1,056 991 1,035 21 21 1,056 27 | 03/15/2029.... | 1....
31340Y DB  2|FHLMC REMIC Ser 12-A 9.250% 11/15/19................ .| 06/15/2016. | Paydown 199 199 209 201 (2) (2) 199 8 [ 11/15/2019.... | 1.....
31340Y QS  1|FHLMC REMIC Ser46-B 7.800% 09/15/20................. . | 06/15/2016. | Paydown. 199 199 183 194 5 5 199 6 |09/15/2020.... | 1....
31358E  RK 0 |FNMA REMIC Ser 1990-72B 9.000% 07/25/2. .| 06/01/2016. | Paydown 546 546 533 540 6 6 546 20 | 07/25/2020....
31358H GT 6| FNMA REMIC Ser 1991-73A 8.000% 07/25/2............. . | 06/01/2016. | Paydown 1,279 1,279 1,229 1,262 18 18 1,279 42 | 07/25/2021.... | 1....
31358) HU  8|FNMAREMIC Ser 1991-113 ZE 7.500% 09/2............. .| 06/01/2016. | Paydown 486 486 500 491 (6) (6) 486 15 [09/25/2021.... [ 1.....
31358N  4F 6| FNMA REMIC Ser 1992-123 Z 7.500% 07/25.............. . | 06/01/2016. | Paydown. 2,307 2,307 2,317 2,307 0 2,307 70 | 07/25/2022.... | 1....
31359P  DJ 2| FNMA ACES Ser 1997-M2CIZ 7.125% 01/1............. .| 06/01/2016. | Paydown 1,969 1,969 2,115 2,081 (112) (112) 1,969 59 |01/17/2037.... | 1.....
313602 3E 2 |FNMAREMIC Ser 1989-67D 9.000% 10/25/1............. . | 06/01/2016. | Paydown 1,093 1,093 1,089 1,087 6 6 1,093 45 110/25/2019.... [ 1....
313602 DV 3| FNMA REMIC Ser 1988-15A 9.000% 06/25/1. .| 06/01/2016. | Paydown 807 807 821 808 (1) (1) 807 30 |06/25/2018....
313602 GQ  1|FNMAREMIC Ser 1988-25B 9.250% 10/25/1............. . | 06/01/2016. | Paydown 502 502 513 501 0 502 19 |10/25/2018.... [ 1....
313602 W4 2| FNMA REMIC Ser 1989-62G 8.600% 10/25/1............. | . | 06/01/2016. | Paydown 621 621 598 614 8 8 621 22 10/25/2019.... | 1.....
313603 GW 6| FNMA REMIC Ser 1989-86E 8.750% 11/25/1............. . | 06/01/2016. | Paydown 419 419 418 47 2 2 419 15 | 11/25/2019.... [ 1....
313603 JJ 2| FNMA REMIC Ser 1989-90E 8.700% 12/25/1............. . | 06/01/2016. | Paydown 121 121 131 123 (2) (2) 121 4 112/25/2019.... | 1....
31371H  FZ 6| FNMA Pool #252284 6.500% 01/25/29.........ccouevvevrees . | 06/01/2016. | Paydown 15,577 15,577 15,494 15,497 80 80 15,577 | oo [ e | o0 [ i 420 |01/25/2029.... | 1....
31371L D9 7| FNMA Pool #254928 3.500% 08/25/18..........ccccoovvuneee . | 06/01/2016. | Paydown 4,326 4,326 4,097 4,250 76 76 4,326 63 |08/25/2018.... | 1....
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31381M V2 8| FNMA Pool #465133 6.040% 05/25/28..............ccc...... . | 06/01/2016. | Paydown 9,762 9,762 11,074 10,876 (1,113) (1,113) 9,762 0 246 |05/25/2028.... | 1....
31381M VG 7 |FNMA DUS Pool #465115 6.470% 05/25/28............... . | 06/01/2016. | Paydown 3,838 3,838 4,687 4,599 (761) (761) 3,838 (U I 104 |05/25/2028.... | 1....
3138IN  FH 1| FNMA DUS Pool #465568 4.900% 11/25/25............... . | 06/01/2016. | Paydown 4,072 4,072 4,357 4,312 (240) (240) 4,072 0 83 [11/25/2025.... | 1....
31381IN X9 9| FNMA Pool #466104 6.340% 10/25/28.............ccoconers . | 06/01/2016. | Paydown 10,437 10,437 12,311 12,072 (1,635) (1,635) 10,437 0 276 | 10/25/2028.... | 1....
31381R  QF 4| FNMA Pool #468554 6.935% 07/25/29... .| 06/01/2016. | Paydown 7,559 7,559 9,257 9,058 (1,499) (1,499) 7,559 0 222 | 07/25/2029....
31381R QU 1| FNMA Pool #468567 6.935% 07/25/29.........ccouvrvevens . | 06/01/2016. | Paydown 7,559 7,559 9,257 9,058 (1,499) (1,499) 7,559 0 222 |07/25/2029.... | 1....
31381R VU 5 |FNMA Pool #468727 7.040% 07/25/26..........cc.cco..n.. . | 06/01/2016. | Paydown 4,783 4,783 5,925 5,727 (944) (944) 4,783 0| 140 | 07/25/2026.... | 1....
3138L7 PE 0| FNMA Pool #AM6720 4.150% 10/25/44...................... .| 06/01/2016. | Paydown 69,098 69,098 74,324 74,165 (5,066) (5,066) 69,098 (V1 R 1,196 | 10/25/2044.... | 1.....
31392R SJ  1|FHLMC SPC Ser T-45 CIA5 6.280% 10/27]................ . [ 06/01/2016. | Paydown..........covveerveeerrecinreeiinens [ o | v 182,676 | ....ccccoeoee. 182,676 | ...ocvvveeee 187,928 | ..oovvrs 185,360 (2,683) (V51K T O 182,676 (0 [ 4,847 (10/27/2031.... [ 1....
313920 KL 7|FHLMC REMIC Ser2504 N 5.500% 09/15/1.............. |. | 06/01/2016. | Paydown. 3,883 3,883 3,968 3,889 (5) (5) 3,883 0 88 [09/15/2017.... | 1....
31392V XT 4 |FHLMC Struc PTC Ser T50 CI A7 5.048% 1... . | 06/01/2016. | Paydown 47,026 47,026 46,453 46,747 279 279 47,026 0 851 | 10/27/2031....
31393C CQ 4 |FNMAREMIC Ser2003-34 CIME 5.500% 05............. .| 06/01/2016. | PaYAOWN..........ccceueeeeececssscscsssssssiass | oo | coveeeeeeeeees 175,398 | ..oooovevenes 175,398 | coovvvvveee 183,401 | oo 178,360 (2,962) (2,962) | oo | e 175,398 (U R 4,160 | 05/25/2033.... | 1.....
313930  TX 9| FNMAREMIC Ser 2003-W10 Cl 1A4 4.505%.............. . | 06/01/2016. | Paydown 12,201 12,201 12,200 12,180 21 21 12,201 0 217 | 06/25/2043.... | 1....
31393E  LF 4 |FNMAREMIC Ser 2003-W12 CI 1A8 4.550%.............. .| 06/01/2016. | Paydown 27,671 27,671 27,118 27,322 349 349 27,671 0 504 |06/25/2043.... | 1.....
31394E LC 0 |FNMAREMIC Ser 2005-61 CILH 5.500% 07.............. . | 06/01/2016. | Paydown 220,926 220,926 231,972 225,268 (4,342) (4,342) 220,926 0 | v 5,185 | 07/25/2035.... [ 1....
31394H  ZZ 7 |FHLMC REMIC Ser 2672 CI XB 5.500% 09/1.............. .| 06/01/2016. | Paydown 10,113 10,113 10,391 10,249 (136) (136) 10,113 0 228 |09/15/2023.... | 1.....
31395K 72 2|FHLMC REMIC Ser 2926 CIEW 5.000% 01/1............. . | 06/01/2016. | Paydown. 30,923 30,923 30,522 30,753 17 17 30,923 0 636 [01/15/2025.... [ 1....
31395M QS 1 |FHLMC REMIC Ser 2935 CILM 4.500% 02/1............. |. | 06/01/2016. | Paydown 10,156 10,156 9,655 10,009 148 148 10,156 (VN I 191 |02/15/2035.... [ 1.....
3139%6F G3 1 |FHLMC REMIC Ser 3068 ClZ 5.500% 11/15.............. . | 06/01/2016. | Paydown. 395,835 395,835 | .coorirnnnnd 409,987 | ..oovvvvnnnn 404,139 (8,304) (8,304) 395,835 0 | e 9,129 |11/15/2035.... [ 1....
31396V RY  6|FNMAREMIC Ser 2007-36 CIPH 5.500% 04............. .| 06/01/2016. | Paydown 293,053 293,053 306,973 298,076 (5,023) (5,023) 293,053 0 6,343 | 04/25/2037.... | 1.....
31396X UC  6|FNMAREMIC Ser 2007-88 Cl AE 6.000% 09.............. . [ 06/01/2016. | PaydOWN........oouveuriiireiinriineiiinees | covessinesiissssessiessises | veresenie 426,452 | oo 426,452 | oo 438,246 | .....ocoouuuu 429,539 (3,087) (12017 TR O 426,452 0] e 11,543 | 09/25/2037.... | 1....
31402E  HA 9| FNMA Pool #726625 3.500% 07/25/18..............ccc...... .| 06/01/2016. | Paydown 1,495 1,495 1,416 1,464 30 30 1,495 0 22 |07/25/2018.... | 1.....
31402Q NH 0| FNMA Pool #734892 3.500% 08/25/18.........ccccovurereee . | 06/01/2016. | Paydown. 14,961 14,961 13,755 14,557 404 404 14,961 0 220 [08/25/2018.... [ 1....
314038 3K 7| FNMA Pool #744302 3.500% 09/25/18... .| 06/01/2016. | Paydown 42,793 42,793 40,279 41,958 835 835 42,793 0 631 |09/25/2018....
31405E 6P 5 |FNMA Pool #787578 6.000% 07/25/35...........couvcrevnne . | 06/01/2016. | Paydown 52,826 52,826 54,023 53,909 (1,083) (1,083) 52,826 0 | cveres 1,177 |07/25/2035.... | 1....
31409K Y3 5|FNMA Pool #873830 5.940% 07/25/24....................... .| 06/01/2016. | Paydown 1,796 1,796 2,051 2,005 (208) (208) 1,796 0 44 107/25/2024.... | 1.....
462590 JL 5 [lowa Student Ln Liq Corp Rev LBASS AMT S............... . 106/01/2016. [ Call  100.0000........cceumemriemrrirnririns | crvrreieririssiiesiienniies | eeriseniea 450,000 | .ooverienn 450,000 | .cooorriene 450,000 | .cooerriene 450,000 0 [ e | e 450,000 0| e 12,375 | 12/01/2025.... | 1FE........
677555 XD 1] Ohio St Econ Development Rev Txbl Ohio E................. . 106/01/2016. | Call  100.0000........cccccccccccccvevevcvcvese | covvemvsvsvsesssssssssssssssns | covvsvssssens 120,000 | oo 120,000 | coovcvcccces 120,000 | coovvvvccce 120,000 0 [ | o 120,000 0 3,324 [12/01/2021.... [ 1FE.......
3199999. Total Bonds - U.S. Special Revenue and Special Assessment 2,895,946 2,895,946 2,955,907 2,929,739 (33,789) 0 (33,789) 0 2,895,946 0 0 0 [ o 68,740 XXX XXX
Bonds - Industrial and Miscell
000759 CR 9| American Business Fin Svcs Inc RMBS Ser.................. . | 06/01/2016. | Paydown 59,543 59,543 59,529 59,479 63 63 59,543 0 769 |07/15/2033.... | 5FM........
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 | oo | e (13,580) | wevvvvverd (13,580) | ..ooveeeee 2,178 |09/15/2033.... | 5FM........
00241Y  AB 0 |AVSC Holding (PSAV Presen) 1st Lien Term................ . | 04/19/2016. | Barclays Capital 1,669,813 | ..........1,764,000 | ...........1,757,243 878,651 310 310 cveeen 1,757,657 (87,844) (87,844) 28,224 | 01/22/2021.... | 4FE...
00253C HH 3| Aames Mtg Tr RMBS Ser 2001-4 CI A4 6.5................ |. | 06/01/2016. | Paydown 14,180 14,180 14,174 14,463 (283) (283) 14,180 0 376 | 04/25/2031.... | 1FM........
00253C HK  6|Aames Mtg Tr RMBS Ser 2001-4 CIM1 7.1................. | . | 06/01/2016. | Paydown. 9,203 9,198 9,338 (6) (6) 9,331 (9,331) (9,331) 252 | 01/25/2032.... | 4FM........
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00253C HS  9|Aames Mtg Tr RMBS Ser 2002-1 CIM1 6.0................. | . | 06/01/2016. | Paydown 8,873 3,052 3,052 0 3,052 (3,052) (072 ) E—— 186 |06/25/2032.... | 1FM........
009363 AL 6 |Airgas Inc SrNt 2.950% 06/15/16...........cccoevvverrseneenee | . | 05/15/2016. | Call ~ 100.0000. +0..10,000,000 | .........10,000,000 | ...........9,986,000 9,998,660 1,340 1,340 <0e..10,000,000 0| 122,917 | 06/15/2016.... | 2FE...
01877K  AB 9 |Alliance Pipeline LP SrNt 6.996% 12/3....................... | . | 06/30/2016. | Redemption ~ 100.0000. 3,086 3,086 3,076 3,082 4 4 3,086 {1 I 108 |12/31/2019.... | 2FE...
02149H AW 0| Countrywide Alternative Ln Tr RMBS Ser 2.............coee. . | 06/01/2016. | Paydown 374,849 | o 134,257 | oo M43 | 114,113 0 [ e | e 114,113 260,736 260,736 | ........ 16,274 | 03/25/2037.... | 1FM........
02660T ER 0| American Home Mtg Inv Tr RMBS Ser 2005-2.. . | 06/01/2016. | Paydown 51,038 51,038 50,511 50,639 399 399 51,038 0 927 | 09/25/2035....
03334@ AA 7 |AnchoragePermit Ctr Bldg Ls TrCTL 6.3.......cccccoeeeenn. | . | 06/15/2016. | Redemption  100.0000. 24,553 24,553 24,553 24,553 0 24,553 0 649 |02/15/2025.... | 1....
040104 BW 0 Argent Securities Inc RMBS Ser 2003-WD C................. | . | 06/01/2016. | PAYdOWN..........coveuuervvrincrerissrreissnenns | ceverisenesssseessssnneens | ceveesinsneens 134,577 | ooverrvenenn 134,577 | oo 134,518 | oo 138,837 (4,260) (C3Z510) [N [ 134,577 (0 [ 3,168 | 10/25/2033.... [ 1FM........
04231#  AA 7| Armstrong/Heinz Contract Sec ABS Lease B................. . | 06/15/2016. | Redemption  100.0000 26,991 26,991 26,991 26,991 0 26,991 0 878 |08/15/2016.... | 2......
04541G  AS 1| Asset Backed Securities Corp RMBS Ser 20................. | . | 05/01/2016. | Paydown 19,130 19,130 19,877 19,206 (77) (77) 19,130 0 530 |03/21/2029.... | 1FM........
05164# AA 5| Aurora Health Care (Badger RE) CTL 6.9......cccccvvnerns . | 06/15/2016. | Redemption  100.0000. 29,864 29,864 28,980 29,498 365 365 29,864 0 870 | 12/15/2022.... | 1....
05604F  AA 3 |Bway Mortgage Trust CMBS Ser 2013-1515 C. . | 06/01/2016. | Paydown 342,123 342,123 350,676 347,661 (5,538) (5,538) 342,123 0 03/10/2033....
05948K RM 3 |Bank of America Alt Loan Tr RMBS Ser 200.................. . | 06/01/2016. | Paydown. 76,722 76,722 73,174 75,938 784 784 76,722 0 06/25/2019.... | 1FM........
05948K  XQ 7 |Bank of America Alt Loan Tr RMBS Ser 200.................. . | 06/01/2016. | Paydown 56,514 64,596 63,581 63,581 0 63,581 (7,067) (7,067) | ... 1,483 |03/25/2035.... | 4FM........
05948K XS 3 |Bank of America Alt Loan Tr RMBS Ser 200.................. .| 06/01/2016. | Paydown 63,244 72,288 70,320 70,320 0 70,320 (7,076) (7,076) | w.oovvvees 1,659 | 03/25/2035.... | 3FM........
07386H QG 9 |Bear Stearns Alt- A Tr RMBS Ser 2005-1 C........cccccccee. | . | 06/27/2016. | PAYAOWN.......cccvvvoerreriireiisncciieneeies | coveersensessseeeisssneenns | cevveisneeens 142,629 | .cooovrrenene 142,629 | .o 138,083 | coovvvv 139,204 3,425 3425 | e | i 142,629 0 826 |01/25/2035.... | 1FM........
105667 AB  5|Bravo Mtg Loan Trust RMBS Ser 2006-1 Cl................... | . | 06/27/2016. | Paydown 226,269 226,269 | ............. 128,568 L7157/ N IO LEC725 I I ..132,147 226,269 0 754 | 07/25/2036.... | 1FM........
12489W NP 5| C-BASS Tr RMBS Ser 2005-CB6 CI A4 3.87............... . [ 06/01/2016. | PaydOWN........oouveeriiireiinriiineiinens | covessiessissssesssesseses | oeriseniinns 140,478 | .coovneee 140,478 | ..oovvr 140,473 | oo 140,286 193 193 | e | e 140,478 0 | e 2,180 |07/25/2035.... [ 1FM........
12644@ CA  1|CTL Cap Tr CTL Ser 2004-17 Texas Instr............ccc....... .| 06/15/2016. | Redemption ~ 100.0000...........cccocvuve | cocvevevivcvivivcvcviviiiiiien | coveveeeeeene 120,903 | ..o 120,903 | coovvvvvve 120,903 | oo 120,903 0 [ o | e 120,903 (VN R 2,753 | 01/15/2026.... | 1.....
12665 AA 9| CVS Caremark CTL Wells Fargo BkNW 7.8................| . | 06/10/2016. | Redemption  100.0000. 49,682 49,682 49,682 49,682 0 49,682 0 | v 1,631 [10/10/2031.... | 2.....
126650 BS 8| CVS Health Corp ABS PTC Nt 7.507% 01/1................ | . | 06/10/2016. | Redemption  100.0000 21,933 21,933 27,881 27,417 (5,483) (5,483) 21,933 0 687 |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...
12667F  4S 1| Countrywide Alternative Ln Tr RMBS Ser 2................... .| 06/01/2016. | Paydown coeren 1,787,168 | ... 1,787,168 | .........1,720,876 | ........... 714,691 | oo | v T2477 | v BNy /X3 & A [ coeee 1,787,168 0 | oo 45,647 | 04/25/2035.... | 1FM........
12667F TA 3| Countrywide Alternative Ln Tr RMBS Ser 2.........c..coeo... . | 06/01/2016. | Paydown. 7,773 7,773 7,773 7,748 26 26 7,773 0 207 |08/25/2034.... | 1FM........
12667G  FD 0| Countrywide Alternative Ln Tr RMBS Ser 2... .| 06/01/2016. | Paydown 77,829 77,829 78,328 77,869 (40) (40) 77,829 0 05/25/2035.... | 1FM..
126688 RZ 8| CWMBS Inc RMBS Ser 2006-6CB Cl 1A4 5.5............. [. | 06/01/2016. [ PAYAOWN.......cooommrreirrcrrierecrriiecriinns | coveeresineesissssessesnnes | cevsseseinns 149,668 78,335 67,236 65,972 1,264 1,264 67,236 82,432 82,432 | ... 6,435 | 05/25/2036.... | 1FM........
126694 E9  5|CWHL Inc RMBS Ser 2006-0A4 CI AT 1.397.............. .| 06/01/2016. | PaYAOWN............cociciccscecciscassiassiass | v | ceveeeeeeeeees 186,249 | ...oooooveee 186,249 | coovvvvveee 126,215 | oo 126,215 0 [ oo | e 126,215 60,034 60,034 | ... 1,089 | 04/25/2046.... | 3FM........
12669E 3P 9 CWALT Loan Tr RMBS Ser 2003-J9 Cl 1A6.................. . | 06/01/2016. | Paydown. 4,951 4,951 4,812 4,860 91 91 4,951 {1 I 113 | 10/25/2033.... | 1FM........
149837  AA 4| CBA Small Balance Comm Mtg Tr LBASS Fmc............. | . | 06/27/2016. | Paydown 9,638 9,120 3,624 3,624 0 3,624 6,013 6,013 29 |06/25/2038.... | 1AM.......
14987E  AC  1|CCOH Safari LLC Hgh Yid Corp 5.750% 02................ . | 05/23/2016. | Tax Free Exchange. ceeen8,020,134 | ...........8,000,000 8,021,750 8,021,240 (1,106) (1,106) 8,020,134 0| e 233,833 | 02/15/2026.... | 3FE...
15189@ AA 7| Centerpoint Anchorage Tr CTL PTC Lease B . | 06/15/2016. | Redemption ~ 100.0000 60,110 60,110 60,110 60,110 0 60,110 0 1,980 |09/15/2022....
152314 DP 2| Centex Home Equity Loan Tr RMBS Ser 2001.............. . | 06/01/2016. | Paydown 16,687 16,687 16,686 16,639 48 48 16,687 (U I 448 | 07/25/2032.... | 3FM........
152314 FZ 8| Centex Home Equity Loan Tr RMBS Ser 2002.............. .| 06/01/2016. | Paydown 35,944 35,944 35,943 35,866 77 77 35,944 0 783 | 11/25/2028.... | 1FM........
16678R DU 8 |Chevy Chase Mtg Funding Corp RMBS Ser 20............. . | 06/27/2016. | Paydown 43,946 43,946 43,067 43,273 673 673 43,946 0 | e 147 | 07/25/2036.... | 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.... | 1FM........
17307G MC 9| Citigroup Mtg Loan Trust RMBS Ser 2004-H................. . | 06/25/2016. | Paydown 29,943 29,943 29,976 29,966 (23) (23) 29,943 0 | coerien 103 [12/25/2034.... | 1FM........
19075Q AB 8| Cobank ACB Sub Nt 7.875% 04/16/18........................ | . | 04/15/2016. | Call ~ 100.0000 <errr.. 18,750,000 | .........18,750,000 | ........19,836,708 | ........ 19,294,906 | ...oovvvevvrrrrirenens crverrenne(544,906) | oo | v (544,906) | ..coovnvvvrrrrriris <vrern.. 18,750,000 ([ [ 738,281 | 04/16/2018.... | 1FE..




€6030

Statement as of June 30, 2016 of the NATIONWIDE LIFE & ANNU'TY |NSURANCE COMPANY

SCHEDULE D - PART 4

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

1 2 3 4 5 6 7 8 9 10 Change in Book/Adjusted Carrying Value 16 17 18 19 20 21 22
1" 12 13 14 15
F
0 NAIC
r Current Year's Bond Interest Desig-
e Unrealized Other-Than- Total Foreign Foreign | Stock nation or
i Prior Year Valuation Current Year's Temporary | Total Change in Exchange Book/Adjusted | Exchange Gain | Realized Gain Total Gain Dividends Stated Market
o Number of Shares Book/Adjusted Increase/ (Amortization)/ Impairment B/ACV. Change in Carrying Value at (Loss) on (Loss) on (Loss) on Received Contractual | Indicator
CUSIP Identification Description n Disposal Date] Name of Purchaser of Stock Consideration Par Value Actual Cost Carrying Value (Decrease) Accretion Recognized (11+12-13) B/AC.V. Disposal Date Disposal Disposal Disposal During Year | Maturity Date (a)
191098 AH 5| Coca-Cola Bottling Co Cons Deb 5.000%.................... . | 06/15/2016. | Maturity. 2,000,000 2,000,000 2,000,000 2,000,000 0 2,000,000 0| e 50,000 |06/15/2016.... | 2FE........
20030N AG 6| Comcast Corp Co Gtd Nt 4.950% 06/15/16................. . | 06/15/2016. | Maturity. 3,363,000 3,363,000 | ...........3,436,246 3,368,651 (5,651) (5,651) 3,363,000 0 83,234 |06/15/2016.... | 1FE........
22357@ AA 9| Cox Tower Il PTC Nt 5.409% 01/02/40........................ | . | 06/02/2016. | Redemption  100.0000. 25,340 25,340 25,340 25,340 0 25,340 0 571 |01/02/2040.... | 2.....
225458 BU 1| CS First Boston Mtg Sec Corp RMBS Ser 20................. | . | 04/01/2016. | Paydown 81,361 81,361 82,035 81,132 230 230 81,361 0 05/25/2028.... [ 1FM........
225458  XJ 2| CS First Boston Mtg Sec Corp RMBS Ser 20. .| 06/01/2016. | Paydown 70,930 70,930 69,555 70,330 599 599 70,930 0 07/25/2035....
24763L  FN 5| Delta Funding Home Eq Ln Tr RMBS Ser 199............... . | 06/01/2016. | Paydown 22,736 22,736 22,734 22,688 48 48 22,736 0 533 | 08/15/2030.... | 1FM........
251510 AW 3| Deutsche Alt-A Sec Inc RMBS Ser 2003-2XS................ . | 06/01/2016. | Paydown 30,377 30,377 30,371 30,356 21 21 30,377 0 681 | 09/25/2033.... | 1FM........
251510  FX 6| Deutsche Alt-A Sec Inc RMBS Ser 2005-4 C................. | . | 06/01/2016. | Paydown 59,621 66,507 62,399 62,399 0 62,399 (2,779) (VR as)) — 1,526 | 09/25/2035.... | 2FM........
251563 CB 6 |Deutsche Mtg Sec Inc RMBS Ser 2004-1 Cl.................. . | 06/01/2016. | Paydown 37,494 37,494 37,483 37,881 (387) (387) 37,494 0 830 | 12/25/2033.... | 1FM........
268668 FD 7 [EMC Mtg Loan Tr RMBS Ser 2006-A CI A O................ | . | 06/27/2016. | Paydown 46,107 46,107 36,550 36,550 9,557 9,557 46,107 (U I 168 |12/25/2042.... | 1FM........
302567 AA 0 FPL Energy American Wind LLC SrNt 6.6.. . | 06/20/2016. | Redemption  100.0000, 203,351 203,351 202,625 202,759 592 592 203,351 0 06/20/2023....
337925 ES 6| First Plus Home Ln Owner Tr RMBS Ser 199................ . | 06/01/2016. | Paydown. 18,907 18,907 19,326 18,886 21 21 18,907 0 543 |12/10/2024....
36226M  AE 3| GRMT Mtg Loan Tr RMBS Ser 2001-1ACI AS............... . | 06/01/2016. | Paydown 27,728 27,728 27,729 27,728 0 27,728 0 774 |07/20/2031.... | 1FM........
36228F 3Q  7|GS Mortgage Securities Corp RMBS Ser 200................ | . | 04/01/2016. | Paydown 13,510 13,510 13,510 13,487 0 13,486 24 24 238 |04/25/2034.... | 1FM........
38119% AA 2| Golden Spread Elec Cooperative 1st Mig B................... . | 05/06/2016. | Redemption  100.0000, 74,223 74,223 74,223 74,223 0 74,223 0 | v 2,128 | 05/06/2025.... [ 1FE..
404122 AN 3[HCAIncTermLnB4 Nt1 3.881% 05/01/1.................. .| 06/30/2016. | Redemption  100.0000. 1,386 1,386 1,386 1,386 0 1,386 0 24 105/01/2018.... | 3FE...
44919*  AC 21595 Express LLC SrNt 3.310% 12/31/31.......ccccooneres . | 06/30/2016. | Redemption ~ 100.0000...........ccoremrre | orerrermmmmrermeerinrsnnnes | veerennnees 124943 | ccooras 124943 | oo 124943 | oo 124,943 {0 IO ISP 124,943 0 | e 2,068 |12/31/2031.... [ 1FE..
45254N  GA 9 [IMPAC CMB Tr RMBS Ser 2003-11 CI 2A1 1.............. .| 06/27/2016. | Paydown 1,996 1,996 1,966 1,967 29 29 1,996 0 11 [10/25/2033.... [ 1FM........
45254N PV 3[IMPAC CMB Tr RMBS Ser 2005-5 CIA2 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........
452547 PM  0|IMPAC Secd Assets CMN Owner Tr RMBS Ser............ .| 06/01/2016. | Paydown 48,948 48,948 48,948 48,802 145 145 48,948 (V) R 1,398 | 08/25/2034.... | 1FM........
45254T PY  4|IMPAC Secd Assets CMN Owner Tr RMBS Ser............ . | 06/27/2016. | Paydown. 15,928 15,928 15,970 15,934 (6) (6) 15,928 0 92 | 11/25/2034.... | 1FM........
452547 TN 4|IMPAC Secd Assets CMN Owner Tr RMBS Ser............ .| 0612712016, | PaYAOWN..........cccoicicscsccisiscassisssiaes | oo | ceveeeeeeeeees 107,413 | e 107,413 | oo 107,413 | oo 107,413 0 [ oo | e 107,413 0 311 |05/25/2036.... | 1FM........
45660N  YZ 2| Residential Asset Sec Tr RMBS Ser 2004-R.................. . [ 06/01/2016. | PaydOWN........cooriurriiiiriinriiinriinens | crvsssiiesisissisessiessises | oevivesiins 105,600 | .coorvrnees 105,600 | .oooverirnecn 96,360 | ..cooverenne 104,564 216 216 [ oo [ s 104,780 821 08/25/2033.... | 1FM........
466247 MU 4 |JP Morgan Mtg Tr RMBS Ser 2005-S1 Cl 2A3.. .| 06/01/2016. | Paydown 51,988 51,988 52,419 52,041 (52) (52) 51,988 01/25/2035....
471109 AN 8| Jarden Corp Nt 5.000% 11/15/23........ccccoccomuvvvennucnnenne | . | 04/20/2016. | Tax Free Exchange 3,073,886 | ...........3,000,000 3,071,250 3,069,449 (3,062) (3,062) 3,066,386 7,500 11/15/2023.... | 3FE...
50026* AA 3 |Kohls Corp CTL Shelby MI 7.600% 12/151................... .| 06/15/2016. | Redemption  100.0000. 14,618 14,618 15,444 14,953 (335) (335) 14,618 (VN R 463 | 12/15/2022.... | 2.....
50180L AC  4|LB-UBS Comm Mtg Tr CMBS Ser 2008-C1 Cl A............ . [ 06/11/2016. | PaydOWN........coouvivriiiriisriiinsiinens | covsssiesisissisessiessiies | oeviseniinns 116,740 | covvreienene 116,740 | .coovveeee 120,379 | oo 117,278 (538) ((S1:) 1 [FSOTRRR IO 116,740 0 3,509 | 04/15/2041.... | 1FM........
52465# BF  1|Legg Mason Mtg Cap Corp LBASS Ser 2001-C............. .| 06/10/2016. | Redemption  100.0000. 18,131 18,131 19,662 18,338 (207) (207) 18,131 (VN I 408 | 04/10/2017.... | 1.....
52467@ BC  8|Legg Mason Mtg Cap Corp CTL Ser 2003 Cl................. . | 06/15/2016. | Redemption  100.0000. 49,106 49,106 54,011 50,143 (1,037) (1,037) 49,106 11/15/2018.... | 5*...
52518R  CD 6 |Lehman Structured Sec Corp RMBS Ser 2005.. .| 06/27/2016. | Paydown 19,136 34,664 16,954 16,954 0 16,954 2,183 09/26/2045....
55265K  F6 1 |Master Asset Sec Tr RMBS Ser 2003-7 Cl 4.................. . | 06/01/2016. | Paydown 55,440 55,440 52,321 53,863 1,577 1,577 55,440 09/25/2033.... [ 1FM........
55265K Q3 6| Master Asset Sec Tr RMBS Ser 2003-9 Cl 2.................. .| 06/01/2016. | Paydown 62,552 62,552 60,958 61,478 1,074 1,074 62,552 10/25/2033.... | 1FM........
576434 A2 0 |Master Asset Securitization Tr RMBS Ser.........c..ccooewwwes | . | 06/01/2016. | PAYAOWN.....cooovvvvvmrrririerrisisrriiseneins | ceveisrensessnenseseeneenes | cevveseneenens 110,992 | .cooviies 110,992 | occvir 112,102 | e 111,308 (316) TRA L) ORI I 110,992 0 | ceread 2,722 | 01/25/2035.... | 3FM........
576434  J5 4 |Master Asset Securitization Tr RMBS Ser..................... | . | 06/01/2016. | Paydown 22,093 22,093 22,486 22,176 (83) (83) 22,093 0 506 |03/25/2035.... | 1FM........
576434 N2 6 | Master Asset Securitization Tr RMBS Ser...................... | . | 06/01/2016. | Paydown 23,302 23,302 22,911 23,051 1 1 23,052 250 250 540 | 04/25/2035.... | 1FM........
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576434 UH 5 |Master Asset Securitization Tr RMBS Ser...................... | . | 06/01/2016. | Paydown 13,810 13,810 13,810 13,810 0 13,810 0 279 |08/25/2034.... | 1FM........
576434 WD 2 |Master Asset Securitization Tr RMBS Ser...................... | . | 06/01/2016. | Paydown 19,773 19,773 19,927 19,738 35 35 19,773 LU IO 463 | 09/25/2034.... | 1FM........
57643M UM 7| Master Asset Securitization Tr RMBS Ser..........cccccee. [ . | 06/01/2016. [ PAYAOWN.........oooooverirceenvciienreii | coreevesiesvesisennnnnns | cornenenennd 435,426 | oo 435426 | ............ 427,261 | cooverreennn 429,677 5,749 5,749 | oo | i 435,426 0 | v 9,782 |12/25/2034.... | 1FM........
589929 XZ 6 | Merrill Lynch Mtg Investors RMBS Ser 200.................... . | 06/01/2016. | Paydown 54,568 54,568 54,546 54,454 (38) (38) 54,416 152 152 | v 1,690 |09/25/2032.... | 1FM........
59549W  AB 9| Mid State Tr LBASS Ser 11 CIM1 5.598%.. .| 06/15/2016. | Paydown 15,251 15,251 15,250 15,250 0 15,251 0 361 | 07/15/2038.... | 2AM..
61749M AV 1|Morgan Stanley Cap | CMBS Ser 2006-T23 C............... . | 06/01/2016. | Paydown 828,413 828,413 849,932 827,815 598 598 828,413 0| s 20,036 |08/12/2041.... | 1FM........
63080# AA  5|NARA Caves Lease Tr CTL 5.300% 09/15/2............... .| 06/15/2016. | Call  100.0000. 73,773 73,773 73,773 73,773 0 73,773 (V) R 1,630 | 09/15/2028.... | 1....
63651P  AA  2|National Inst Health Twinbrook CTL B BId.................... | . | 06/15/2016. | Redemption ~ 100.0000 30,399 30,399 30,399 30,399 0 30,399 0 726 |01/15/2019.... | 1.....
64352V EF 4 |New Century Home Equity Ln TrRMBS Ser 2............... | . | 06/01/2016. | Paydown 59,829 59,829 59,816 59,715 115 115 59,829 0 | s 1,259 [11/25/2033.... | 1FM........
653240 AA  9|Newtown CTL Ser2002 6.082% 05/15/23................... | . | 06/15/2016. | Redemption  100.0000 29,700 29,700 29,699 29,699 1 1 29,700 0 753 |05/15/2023.... | 1....
65535V CN 6 [ Nomura Asset Sec Corp RMBS Ser 2004-AP1.. . | 06/01/2016. | Paydown 13,371 13,371 13,371 13,336 35 35 13,371 0 286 |03/25/2034....
65535V DC 9| Nomura Asset Sec Corp RMBS Ser 2004-AP2.............. . | 06/01/2016. | Paydown. 13,480 13,480 13,374 13,415 66 66 13,480 0 349 | 07/25/2034.... | 1FM........
65535V GH 5 |Nomura Asset Sec Corp RMBS Ser 2004-AP3.............. . | 06/01/2016. | Paydown 35,397 35,397 35,396 35,312 85 85 35,397 0 703 | 10/25/2034.... | 1FM........
681919 AS 5| Omnicom Group Inc SrNt 5.900% 04/15/1.................. .| 04/15/2016. | Maturity. <.......10,000,000 | .........10,000,000 | .........11,265,100 | ....... 10,069,294 (69,294) (69,294) <........10,000,000 0 295,000 |04/15/2016.... | 2FE...
68557N  AB 9| Orbital ATK Inc SrNt 5.500% 10/01/23........................ | . | 06/17/2016. | Tax Free Exchange ceenn 4,859,049 | .......... 4,700,000 | ..........4,868,750 | .......... 3,462,939 (7,890) (7,890) cevenn4,859,049 0 [ e 163,717 | 10/01/2023.... | 3FE...
70466@ AA 6| Peach State Labs Inc SrSec Term Ln Nt 1.......ocvorennne . | 04/01/2016. | Redemption ~ 100.0000 46,875 46,875 46,875 0 46,875 0 303 | 06/30/2020.... | 4Z....
73019# AD  4|PNC Equip Finc LLC LBASS Priv PINt Ser................... | . | 05/15/2016. | Redemption ~ 100.0000.........cccocouvvee | wovrereremiererirreriinsniires | veverenienns 133,339 | oo 133,339 | oo 133,339 | coovirs 133,339 {0 IO ISP 133,339 0 2,033 | 11/15/2027.... | 1....
74153Q  AH 5| Pride International Inc Co Gtd Nt 6.87.........cccccceeeeeccu. .| 04/05/2016. | Call ~ 71.0000 crerenn 1,739,500 | ...........2,450,000 | ...........1,788,500 2,753,320 (4,347) | oo 1,009,473 | ....... (1,013,820) | cccccevcvevcvcvcvcvcraens ceveen 1,739,500 0 107,613 | 08/15/2020.... | 3FE....
74922P  AC 8| Residential Accredit Loans Inc RMBS Ser............cccoouuu. . | 06/27/2016. | Paydown. 41,263 41,263 27,610 27,610 0 27,610 [ oo [ v 13,653 | oo 13,653 | v 94 |02/25/2037.... | 1FM........
755920  AF  2|Receipts on Corp Sec Tr ABS Coll Tr Ser...........cccococecec .| 05/15/2016. | Redemption ~ 100.0000...........cccocvere | coovevevivcvivivcriviviiiiiiin | coveveveieeens 164,402 | ..ooooooveee 164,402 | coovvvveee 186,704 | woovvvvvv 167,278 (2,876) (2,876) | oo | e 164,402 0 5,240 |05/15/2017.... | 3AM...
760985 M9 9| Residential Asset Mtg Prod Inc RMBS Ser..................... | . | 06/01/2016. | Paydown 11,702 11,702 11,702 11,672 30 30 11,702 0 240 [01/25/2034.... | 1FM........
760985 US 8| Residential Asset Mtg Prod Inc RMBS Ser..................... | . | 06/01/2016. | Paydown 26,317 26,317 24,257 25,515 802 802 26,317 (VN R 422 | 03/25/2033.... | 1FM........
760985 ZF 1| Residential Asset Mtg Prod Inc RMBS Ser.....................| . | 06/01/2016. | Paydown 28,387 28,387 28,386 69 69 0 623 |09/25/2033.... | 1FM........
76110H EU 9 |Residential Accredit Loans Inc RMBS Ser. .| 05/01/2016. | Paydown 11,925,360 1,925,360 1,914,529 9,106 9,106 0 06/25/2033....
76110W  MC 7| Residential Asset Sec Corp RMBS Ser 2001................. . | 06/01/2016. | Paydown 41,362 41,362 41,354 86 86 0 09/25/2031.... [ 1FM........
76110W  MF 0| Residential Asset Sec Corp RMBS Ser 2001................. .| 06/01/2016. | Paydown 29,746 62,343 33,141 0 (3,395) (3,395) 09/25/2031.... | 6FM........
76112B SN 1| Residential Asset Mtg Products RMBS Ser.............cc..... . | 06/01/2016. | Paydown. 29,840 29,840 28,432 454 454 0 540 [09/25/2034.... | 1FM........
76114H  AK  1|Residential Asset Sec Tr RMBS Ser 2007-A.................. .| 06/01/2016. | Paydown 10,494 10,483 9,549 9,549 0 9,549 945 945 274 |05/25/2037.... | 3FM........
76126C DE 9 |RACERS TrABS Ser 1998-CCE-1 CIA1 6.6............... |. | 05/15/2016. | Redemption ~ 100.0000...........cccvcvvre | corvermerrerrecrrinecneinns | cervirneennns 115,935 | .cocviees 115,935 | occvire 113,651 | oo 115,489 445 A45 | s | s 115,935 0 3,840 | 05/15/2018.... [ 1....
78402C  AA 1| SC Commercial Mtg Pass Through CTL Ser 2. . | 06/01/2016. | Redemption ~ 100.0000 22,034 22,034 23,040 22,512 (478) (478) 22,034 0 637 | 11/01/2026....
805564 PB 1| Saxon Asset Securities Tr RMBS Ser 2003-.................. . | 06/01/2016. | Paydown 22,469 22,469 22,469 22,469 0 22,469 (U I 458 | 12/25/2033.... | 1FM........
81441P  BZ 3| Security Natl Mtg Loan Tr RMBS Ser 2004-................... | . | 06/01/2016. | Paydown 24,667 24,667 24,667 24,667 0 24,667 0 570 |11/25/2034.... | 1FM........
863579 CD 8| Structured Adj Rate Mtg Ln RMBS Ser 2004................. . | 06/01/2016. | Paydown 41,194 41,194 41,548 41,305 (13) (13) 41,292 (98) (98) 520 | 10/25/2034.... | 1FM........
86358R  5X 1| Structured Asset Sec Corp RMBS Ser 2002-................. . | 06/27/2016. | Paydown 49,563 49,563 45,900 46,364 3,199 3,199 49,563 0 269 | 08/25/2032.... | 1FM........
86359A QK 2| Structured Asset Sec Corp RMBS Ser 2003-................. . | 06/01/2016. | Paydown 18,414 18,414 18,403 18,384 30 30 18,414 0 | v 403 |04/25/2033.... | 1FM........
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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)
86359B ZG 9| Structured Asset Sec Corp RMBS Ser 2004-................. . | 06/01/2016. | Paydown 32,096 32,096 32,086 32,018 78 78 32,096 0 726 |09/25/2034.... | 1FM........
86359B  ZS 3| Structured Asset Sec Corp RMBS Ser 2004-................. . [ 08/01/2016. | PAYOWN.......oorurverrcrreecreiierresinens [ oreeresinessssnsessssssenes | oveevesnees 107,490 | .ccocvveenees 107,490 | .oooovri 109,035 | ..ccovve 108,144 (654) (654) | oo | e 107,490 0 2,535 | 09/25/2034.... | 1FM........
863590 FQ 5| Structured Asset Sec Corp RMBS Ser 2005-................. . | 06/01/2016. | Paydown 86,241 86,241 87,171 86,561 (320) (320) 86,241 (0 [ 2,462 |06/25/2035.... | 3FM........
86359D GQ 4| Structured Asset Sec Corp RMBS Ser 2005-................. . | 06/01/2016. | Paydown 10,011 10,011 10,040 9,997 14 14 10,011 0 245 | 12/25/2034.... | 3FM........
88031R  AA 6| Tenaska Alabama Il Partners LP Sr Sec Nt... . | 06/30/2016. | Redemption  100.0000 30,396 30,396 30,396 30,396 0 30,396 0 931 |03/30/2023....
908594  A* 5| Union Tank Car Co ABS Sr Sec Nt 6.820%................. | . | 06/01/2016. | Redemption ~ 100.0000 311,544 311,544 311,544 311,544 0 311,544 0| e 10,624 | 06/01/2016.... [ 1....
91737#  AA 3 |United States Govt SS Ls FinTr CTL GSA G................. | . [ 06/15/2016. | Redemption ~ 100.0000...........cccoouvws | cormrrerrrmmmmmrsrmvmrirnenes | ovveveieenns 108,313 | oo 108,313 | oo 107,956 | ...ovvvvenen 108,222 91 Lo R USSR IO 108,313 0 | v 2,124 | 11/15/2018.... [ 1....
91740# AA 8| United States of America BIA-2 CTL Alber............c.cc..... . | 06/15/2016. | Redemption  100.0000 11,741 11,741 11,741 11,741 0 1,741 0 282 |10/15/2025.... | 1.....
91741@ AA 9| US Govt Ft Collins Tr GSA CTL APHIS Ls..................... | . [ 06/15/2016. | Redemption  100.0000. 51,727 51,727 51,727 51,727 0 51,727 0 | s 1,165 |12/15/2026.... | 1....
91802M  AA 8| Utility Contract Funding LLC Nt 7.944%...........ccccvveners . | 04/01/2016. | Redemption ~ 100.0000.........cccccrmmere [ orerrermmemmermerrisinenes | oveeveieens 188,618 | .coovvees 188,618 | ..ccvvvvne 188,515 | .occvevees 188,582 37 37 | i | i 188,618 0 | e 7,492 | 10/01/2016.... | 2FE...
91847*  AA 4 |VAEvansville INCTL Ls Fin Tr 4.950%.. . | 06/14/2016. | Redemption ~ 100.0000 0 0 2,082 | 10/14/2031....
92922F  EB 0 | Washington Mutual Mtg RMBS Ser 2003-AR10............. | . [ 06/01/2016. | Paydown 34,241 34,241 33,736 33,574 668 668 (VI I 432 | 10/25/2033.... | 1FM........
93934F CM 2| Washington Mutual MSC Mtg PT RMBS Ser 20............ . | 06/01/2016. | Paydown 6,098 8,228 8,295 8,270 0 8,269 (2,171) (VT4 [— 175 [ 10/25/2035.... | 3FM........
94978# AU 1| Wells Fargo Bank Northwest NA CTL MWRAL............. | . | 06/15/2016. | Redemption ~ 100.0000 9,048 9,048 9,473 9,328 (280) (280) 9,048 0 267 | 05/15/2032.... | 1.....
94978%# BC 0| Wells Fargo Bank Northwest NA CTL 6.59.................. . | 06/01/2016. | Redemption  100.0000 18,998 18,998 18,998 18,998 0 18,998 0 523 [11/01/2022.... | 2.....
949838 AM 1| Wells Fargo Mtg Backed Sec Tr RMBS Ser 2................ | . | 06/01/2016. | Paydown 654,497 654,497 622,181 629,099 25,397 25,397 654,497 0| s 16,203 | 04/25/2036.... | 1FM........
96188# AA 6 |WETT Holdings LLC Sr Sec Nt 4.310% 12.................. . | 06/30/2016. | Redemption ~ 100.0000 66,667 66,667 66,667 66,667 0 66,667 0 | v 1,437 (12/18/2024.... | 2FE...
96928# AC 7 |William Blair CTL CTL PTC Ser 2004-1 7................... |. | 06/25/2016. | Redemption ~ 100.0000 30,201 30,201 34,627 31,964 (1,764) (1,764) 30,201 (V) R 1,250 | 01/25/2023.... | 2.....
98149B  AK 7| World Kitchen LLC Term Ln Nt 1 5.500%.........ccceevvvnee . | 04/29/2016. | Redemption ~ 100.0000..........cccmmrrre [ orerrermmemririsernnsnsenes | oveerevnnens 119,453 | .cooves 119,453 | oo 118,855 | ocovvve 119,124 329 329 | s | i 119,453 0 | ceread 2,190 |04/02/2018.... [ 4FE...
74041E  AC 9| Preferred Term Sec Ltd XVILBASS MezzN................ R| 06/23/2016. | Paydown 368,243 368,243 20,447 1,908 | oo 17,138 | e 347,796 364,934 368,243 0 2,928 |03/23/2035.... | 6FE...
74042H AC 1| Preferred Term Sec Ltd LBASS XIX Nt CI B................... R| 06/28/2016. | Paydown. 16,810 16,810 16,812 16,810 0 16,810 0 39 | 12/22/2035.... | 5AM.......
74042)  AA 1| Preferred Term Sec Ltd LBASS XXINt Ser................... | R| 06/22/2016. | Redemption  100.0000 9,205 9,205 9,205 9,205 0 9,205 0 43 | 03/22/2038.... | 1FE.......
81726 AE 1| Sensata Technologies 1st Lien Term Ln B.......ccccoounens F|06/30/2016. [ Redemption  100.0000 12,438 12,438 12,358 79 79 12,438 0 222 [10/14/2021.... [ 2FE........
3899999. Total Bonds - Industrial and Miscellaneou: 6,466,936 6,813,750 ..74,866,787 ...(36,838) .1,009,473 .(1,029,173) | . ..76,168,585 0 298,350 298,350 | ...2,198,150 XXX XXX
8399997. Total Bonds - Part 4. on.84,382,604 | .........84,729,418 ...85,988,599 | ........ 82,809,693 ...(64,072) | .........1,009,473 -..(1,056,407) [ oovvvvccriii ....84,084,253 0 298,350 298,350 | ....2,348,669 XXX XXX
8399999. Total Bond: ........84,382,604 | .........84,729.418 ....85,988,599 | ......... 82,809,693 ....(64,072) | ......... 1,009473 | ...... (1,056,407) | .ooovvvvvviniiinneeen ....84,084,253 0 298,350 298,350 | ...2,348,669 XXX XXX
9999999. Total Bonds, Preferred and Common Stock .........54,382,604 XXX ...85,988,599 | ........ 82,809,693 ...(64,072) | .........1,009,473 (1,056,407) [ oo ....84,084,253 0 298,350 298,350 | ....2,348,669 XXX XXX

(a) For all common stock bearing the NAIC market indicator "U" provide: the number of such issues:...............
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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 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 | Number of| ~ Notional Received (Received) (Received) | CurrentYear | Book/Adjusted | d Increase Change in | (Amortization| Hedged Potential | Reference| and at Year-
Description Income Generation or Replicated Identifier] (a) or Central_Clearinghouse Date Expiration | Contracts Amount (Paid) Paid Paid Income Carrying Value | e | FairValue | (Decrease) | B.JA.C.V. | )/Accretion ltems Exposure Entity end (b)

Purchased Options - Hedging Other - Call Options and Warrants
Morgan Stanley &

Equity Basket Options CALL - Rainbow Equity/ | Co International

Options BASKET$01 VAGLB Hedge - Indexed Universal Life.... | N/A........ Index | Ltd 4PQUHN3JPFGFNF3BB653... | .07/16/2015 | .07/15/2016 | ................ ..20,751,752 | ...2,107.4000 | ........997,329 0) | ... ...(251,244) 003,

S&P500 Index CALL Spread (SPX) Equity/

Options SPXTSAA$1 VAGLB Hedge - Indexed Universal Life.... | N/A........ Index | BNP Paribas....... ROMUWSFPUBMPROBKS5P83 |.08/18/2015 | .08/15/2016 | ................ 11,124,273 | ...2,091.5400 532,347 ....193,938 ......193,938 | .....(152,456) 003,

Equity Basket Options CALL - Rainbow Equity/

Options BASKET$01 VAGLB Hedge - Indexed Universal Life.... | N/A........ Index | Wells Fargo & Co. KB1H1DSPRFMYMCUFXTO9. | .08/18/2015 | .08/15/2016 | ................ ..25,087,377 | ..2,091.5400 | ..... 1,194,962 0 ....(612,025) 003

Equity Basket Options CALL - Rainbow Equity/

Options BASKET$01 VAGLB Hedge - Indexed Universal Life.... | N/A........ Index | Societe Generale. O2RNE8IBXP4ROTD8PUA41.... [ .09/16/2015 | .09/15/2016 | ................ ..30,494,463 | ...1,978.0900 | ..... 1,497,278 927,439 ...927,439 | .....(812,216) 003,

S&P500 Index CALL Spread (SPX) Equity/

Options SPXTSAA$1 VAGLB Hedge - Indexed Universal Life.... Index | Wells Fargo & Co. KB1H1DSPRFMYMCUFXT09. |.10/16/2015 | .10/14/2016 | ... ..15,071,725 | ...2,023.8600 .716,655 .783,202 «....783,202 33,942 003,

Equity Basket Options CALL - Rainbow Equity/ | Citigroup Fin

Options BASKET$01 VAGLB Hedge - Indexed Universal Life.... | N/A........ Index | Products Inc MBNUM2BPBDO7JBLYG310. {.10/16/2015 | .10/14/2016 | ................ ..29,982,286 | ...2,023.8600 | ..... 1,238,268 320,953 ......320,953 | ..(1,053,926) 003,
Morgan Stanley &

S&P500 Index CALL Spread (SPX) Equity/ | Co International

Options SPXTSAA$1 VAGLB Hedge - Indexed Universal Life.... [ N/A........ Index | Ltd 4PQUHN3JPFGFNF3BB653... | .10/19/2015 | .07/15/2016 | ................ .....8,403,395 | ...2,107.4000 | ........242,269 60,256 | ... | ..co...d 60,256 | ....(173,104) 003

Equity Basket Options CALL - Rainbow Equity/ | Goldman Sachs

Options BASKET$01 VAGLB Hedge - Indexed Universal Life.... | N/A........ Index | Group FOR8UP27PHTHYVLBNG30.. | .11/17/2015 | .11/15/2016 | ................ ..28,207,161 | ...2,023.0400 | ..... 1,429,539 283,009 ......283,009 | .....(956,131) 003,
Morgan Stanley &

S&P500 Index CALL Spread (SPX) Equity/ | Co International

Options SPXTSAA$1 VAGLB Hedge - Indexed Universal Life.... [ N/A........ Index | Ltd 4PQUHN3JPFGFNF3BB653... | .11/17/2015 | .11/15/2016 | ................ ..15,057,159 | ...2,023.0400 | ........792,186 820,665 .....820,665 | ....... 60,132 003,

Equity Basket Options CALL - Rainbow Equity/ | Citigroup Fin

Options BASKET$01 VAGLB Hedge - Indexed Universal Life.... [ N/A........ Index | Products Inc MBNUM2BPBDO7JBLYG310. | .12/16/2015 | .12/15/2016 | .............c. ..31,932,515 | ...2,043.4100 | ..... 1,443,350 ....182,866 ......182,866 | ..(1,029,584) 003

Equity Basket Options CALL - Rainbow Equity/ | Goldman Sachs

Options BASKET$01 VAGLB Hedge - Indexed Universal Life.... [ N/A........ Index | Group FOR8UP27PHTHYVLBNG30.. | .01/19/2016 | .01/13/2017 | ....ocoevvvenee ...34,115,583 | ...1,880.3300 | ....ccoooverirerrrs ....1,602,700 cierenn3,100,654 ..3,100,654 | ...1,497,954 003
Morgan Stanley &

Equity Basket Options CALL - Rainbow Equity/ | Co International

Options BASKET$01 VAGLB Hedge - Indexed Universal Life.... [ N/A........ Index | Ltd 4PQUHN3JPFGFNF3BB653... | .03/16/2016 | .03/15/2017 | ................ ...26,600,266 | ...2,015.9300 | ....ccoooverererrrns .1,111,891 coere 1,140,782 ..1,140,782 | ........ 28,891 003

Equity Basket Options CALL - Rainbow Equity/ | Goldman Sachs

Options BASKET$01 VAGLB Hedge - Indexed Universal Life.... [ N/A........ Index | Group FOR8UP27PHTHYVLBNG30.. | .04/06/2016 | .02/15/2017 | .......cccouuue. ..51,874,413 | ..2,015.9300 | ...ccoovoverirerrrns ....5,208,191 rerennnn.5,461,046 ...5,461,046 252,855 003,

Equity Basket Options CALL - Rainbow Equity/ | Goldman Sachs

Options BASKET$01 VAGLB Hedge - Indexed Universal Life.... [ N/A........ Index | Group FOR8UP27PHTHYVLBNG30.. | .04/18/2016 | .04/14/2017 | .......cccooeuc. ...29,958,752 | ...2,080.7300 | ...ccoovorerierris ....1,156,408 ceeveinn..055,037 ......655,037 | .....(501,370) 003
Morgan Stanley &

Equity Basket Options CALL - Rainbow Equity/ | Co International

Options BASKET$01 VAGLB Hedge - Indexed Universal Life.... | N/A........ Index | Ltd 4PQUHN3JPFGFNF3BB653... | .05/17/2016 | .05/15/2017 | ........occcc. 11,150,172 | ..2,046.6100 [ oo ......500,420 ceerevnnnn585,662 ......585,562 | ... 85,142 003
Morgan Stanley &

Equity Basket Options CALL - Rainbow Equity/ | Co International

Options BASKET$01 VAGLB Hedge - Indexed Universal Life.... | N/A........ Index | Ltd 4PQUHN3JPFGFNF3BB653... | .05/17/2016 | .05/15/2017 | ........e. ...29,206,106 | ...2,046.6100 | .....ccccoerrerrru ...1,169,120 reeenn 1,333,727 ..1,333,727 | ......164,606 003
Morgan Stanley &

Equity Basket Options CALL - Rainbow Equity/ | Co International

Options BASKET$01 VAGLB Hedge - Indexed Universal Life.... | N/A........ Index | Ltd 4PQUHN3JPFGFNF3BB653... | .06/16/2016 | .06/15/2017 | ..........cc.... ..11,682,202 | ...2,071.5000 | ...cccooomerieriines ......529,307 cereennnnnD32,234 ......532,234 2,927 003

Equity Basket Options CALL - Rainbow Equity/ | Goldman Sachs

Options BASKET$01 VAGLB Hedge - Indexed Universal Life.... | N/A........ Index | Group FOR8UP27PHTHYVLBNG30.. |.06/16/2016 | .06/15/2017 | ........cconnce. ...34,992,864 | ...2,071.5000 | ....ccocomerreriines ....1,508,192 s 1,408,658 ...1,408,658 | ......(99,534) 003
Morgan Stanley &

S&P500 Index CALL Spread (SPX) Equity/ | Co International

Options SPXTSAA$1 VAGLB Hedge - Indexed Universal Life.... | N/A........ Index | Ltd 4PQUHN3JPFGFNF3BB653... | .06/17/2016 | .06/15/2017 | ..........ccc... ..17,693,936 | ...2,071.5000 | ....ccoocoveriririins w0r842,436 ceveeennnn 872,759 872,759 | 30,323 003
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Showing all Options, Caps, Floors, Collars, Swaps and Forwards Open as of Current Statement Date

Description

Mozaic Index CALL Options INDEX$024...

Mozaic Index CALL Options INDEX$024...

Mozaic Index CALL Options INDEX$024...

Mozaic Index CALL Options INDEX$024...

Mozaic Index CALL Options INDEX$024...

Mozaic Index CALL Options INDEX$024...

Mozaic Index CALL Options INDEX$024...

Mozaic Index CALL Options INDEX$024...

Mozaic Index CALL Options INDEX$024...

Mozaic Index CALL Options INDEX$024...

Mozaic Index CALL Options INDEX$024...

Mozaic Index CALL Options INDEX$024...

Mozaic Index CALL Options INDEX$024...

Mozaic Index CALL Options INDEX$024...

Mozaic Index CALL Options INDEX$024...

Mozaic Index CALL Options INDEX$024...

Mozaic Index CALL Options INDEX$024...

Mozaic Index CALL Options INDEX$024...

Mozaic Index CALL Options INDEX$024...

Mozaic Index CALL Options INDEX$024...

Mozaic Index CALL Options INDEX$024...

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-
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)
Equity/l] JPMorgan Chase
VAGLB Hedge - Fixed Indexed Annuity..... | N/A........ ndex |&Co TH6GLXDRUGQFUS7RNEY7. | .07/16/2015 | .07/07/2017 | ..oovovvrcecns | wvvvivnnene 13,608 239.4200 511 623 | ... 623 | oo 465 003
Equity/l] JPMorgan Chase
VAGLB Hedge - Fixed Indexed Annuity..... .|ndex |&Co THBGLXDRUGQFUS7RNEY7. | .07/16/2015| .07/09/2018 21,289,579 | .......244.0100 292,027 292,241 | ..... 292,241 | ...... 202,322 003,
Equity/l] JPMorgan Chase
VAGLB Hedge - Fixed Indexed Annuity..... | N/A........ ndex |&Co TH6GLXDRUGQFUS57RNEY7. | .07/16/2015| .07/09/2018 | ......covvvvceee ....1,368,074 | .......251.5300 39,665 33,380 | ..... 33,380 | ......... 24,531 003,
Equity/l] JPMorgan Chase
VAGLB Hedge - Fixed Indexed Annuity..... | N/A........ ndex |&Co 7THBGLXDRUGQFUS7RNEY7. | .07/16/2015] .07/09/2018 | ................. ...10,198,108 | ......246.7500 | ........ 364,379 344,400 | ... | ... 344,409 | ...... 244,004 003
Equity/l] JPMorgan Chase
VAGLB Hedge - Fixed Indexed Annuity..... .|ndex |[&Co TH6GLXDRUGQFU57RNEY7. | .07/16/2015 | .07/09/2018 2,114,765 | .......248.6100 69,709 63,172 | .... 003
Equity/l] JPMorgan Chase
VAGLB Hedge - Fixed Indexed Annuity..... | N/A........ ndex |&Co THBGLXDRUGQFUS7RNEY7. | .07/16/2015 | .07/07/2017 | ..cvvvvcvcvccc | v 166,993 | .......243.9600 | ........... 4,902 5453 | oo | oo 5453 | ..oovvvve 4,265 003
Equity/l] JPMorgan Chase
VAGLB Hedge - Fixed Indexed Annuity..... | N/A........ ndex |&Co TH6GLXDRUGQFUS7RNEY7. | .07/16/2015 | .07/07/2017 | ..cooovvrcrcns | wvvivvnnene 29,610 | .......240.0100 1,077 1,301 |..... 1,301 977 003
Equity/l] JPMorgan Chase
VAGLB Hedge - Fixed Indexed Annuity..... .|ndex |&Co THBGLXDRUGQFUS7RNEY7. | .07/16/2015 .07/07/2017 ....636,886 | ......244.6200 19,704 | ..... 003
Equity/l] JPMorgan Chase
VAGLB Hedge - Fixed Indexed Annuity..... | N/A........ ndex |&Co TH6GLXDRUGQFUS7RNEY7. | .07/16/2015| .07/07/2017 | .....ccccevc 1,314,975 | ......248.5300 29,583 28,785 | .o | v 28,785 | ......... 23,405 003
Equity/l] JPMorgan Chase
VAGLB Hedge - Fixed Indexed Annuity..... | N/A........ ndex |&Co 7THBGLXDRUGQFUS7RNEY7. | .07/16/2015] .07/07/2017 | ................ 12,043,712 | ......247.3700 | .......... 49,255 49813 [ .| oo 49813 | ......... 40,136 003
Equity/l] JPMorgan Chase
VAGLB Hedge - Fixed Indexed Annuity..... | N/A........ ndex |&Co 7THBGLXDRUGQFUS7RNEY7. | .07/16/2015] .07/07/2017 | .......cccccccee. ...1,100,772 | .......246.3600 28,163 29,362 | ..... 29,362 | ......... 23,460 003
Equity/l] JPMorgan Chase
VAGLB Hedge - Fixed Indexed Annuity..... | N/A........ ndex |&Co THBGLXDRUGQFUS7RNEY7. | .07/16/2015] .07/09/2018 | ................ ...4,542,646 | ......242.8400 | ........ 190,909 195276 | ... | e 195,276 | ...... 133,760 003
Equity/l] JPMorgan Chase
VAGLB Hedge - Fixed Indexed Annuity..... | N/A........ ndex |&Co 7HBGLXDRUGQFUS7RNEY7. | .07/16/2015] .07/09/2018 | ................. 11471530 | ......250.6200 | .......... 44,434 38,292 | ... 38292 | ... 27,958 003
Equity/l] JPMorgan Chase
VAGLB Hedge - Fixed Indexed Annuity..... | N/A........ ndex |&Co THBGLXDRUGQFUS7RNEQ7. | .08/04/2015 | .07/31/2017 | cocvvvcvcvcvcsc | i 33,760 | ......240.0600 | ............. 1,170 1493 || s 1493 | ..o 1,112 003
Equity/l] JPMorgan Chase
VAGLB Hedge - Fixed Indexed Annuity..... | N/A........ ndex |&Co 7THBGLXDRUGQFUS7RNEY7. | .08/04/2015] .07/31/2018 | ................. ...16,363,876 | ......240.9300 | ........ 717,236 791141 | ] e 791,141 | ....... 528,804 003
Equity/l] JPMorgan Chase
VAGLB Hedge - Fixed Indexed Annuity..... | N/A........ ndex |&Co THBGLXDRUGQFUS7RNEY7. | .08/04/2015] .07/31/2018 | ................ .....3,468,674 | .......254.8600 82,902 67,635 [ .....| cooveecd 67,635 50,513 003
Equity/l] JPMorgan Chase
VAGLB Hedge - Fixed Indexed Annuity..... | N/A........ ndex |&Co 7THBGLXDRUGQFUS7RNEY7. | .08/04/2015] .07/31/2018 | ................ ...31,025,052 | ......243.4600 | .....1,226,719 | .ccooooiivccivvicnccces | corrmeeerrnncccnernceens | s 1,297,978 | ..... ..1,297,978 | ...... 888,461 003............
Equity/l] JPMorgan Chase
VAGLB Hedge - Fixed Indexed Annuity..... | N/A........ ndex |&Co TH6GLXDRUGQFUS57RNEY7. | .08/04/2015| .07/31/2018 | ...ccovvvvnveeee 3,901,955 | ......250.7200 | ......... 112,660 102,458 | ... | e 102,458 | ......... 74,399 003,
Equity/l] JPMorgan Chase
VAGLB Hedge - Fixed Indexed Annuity..... | N/A........ ndex |&Co 7HBGLXDRUGQFUS7RNEY7. | .08/04/2015] .07/31/2018 | ................. ....4,889,577 | ......250.6600 | ......... 141,568 128923 | ..o | e 128,923 93,575 003
Equity/l] JPMorgan Chase
VAGLB Hedge - Fixed Indexed Annuity..... | N/A........ ndex |&Co TH6GLXDRUGQFUS57RNEY7. | .08/04/2015| .07/31/2018 | ....ccovvvvneceee ...25414,312 | ......247.9000 [ ......... 831,619 806,543 | ..... | ..ooon 806,543 | ....... 573,145 003,
Equity/l] JPMorgan Chase
VAGLB Hedge - Fixed Indexed Annuity..... | N/A........ ndex |&Co THBGLXDRUGQFUS7RNEY7. | .08/04/2015 ] .07/31/2017 | coovvvcvcvccccc | e 43,139 | .....241.7100 | ....ccccc 1,367 IGIET U 1,698 | .......... 1,288 003
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Showing all Options, Caps, Floors, Collars, Swaps and Forwards Open as of Current Statement Date

Description

Mozaic Index CALL Options INDEX$024...

Mozaic Index CALL Options INDEX$024...

Mozaic Index CALL Options INDEX$024...

Mozaic Index CALL Options INDEX$024...

Mozaic Index CALL Options INDEX$024...

Mozaic Index CALL Options INDEX$024...

Mozaic Index CALL Options INDEX$024...

Mozaic Index CALL Options INDEX$024...

Mozaic Index CALL Options INDEX$024...

Mozaic Index CALL Options INDEX$024...

Mozaic Index CALL Options INDEX$024...

Mozaic Index CALL Options INDEX$024...

Mozaic Index CALL Options INDEX$024...

Mozaic Index CALL Options INDEX$024...

Mozaic Index CALL Options INDEX$024...

Mozaic Index CALL Options INDEX$024...

Mozaic Index CALL Options INDEX$024...

Mozaic Index CALL Options INDEX$024...

Mozaic Index CALL Options INDEX$024...

Mozaic Index CALL Options INDEX$024...

Mozaic Index CALL Options INDEX$024...

Mozaic Index CALL Options INDEX$024...

2 3 4 5 6 7 8 9 10 1 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative Hedge
Prior Year(s) | Current Year Adjustment Effectivenes
Schedul | Type(s Strike Price, [ Initial 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-
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)
Equity/l] JPMorgan Chase
VAGLB Hedge - Fixed Indexed Annuity..... | N/A........ ndex |&Co TH6GLXDRUGQFUS57RNEY7. | .08/04/2015 | .07/31/2017 | w.covvvvvrvvens | vevrnenes 948,204 | .......242.5200 28,746 35,146 [ ... | oo 35,146 26,880 003
Equity/l] JPMorgan Chase
VAGLB Hedge - Fixed Indexed Annuity..... .|ndex |&Co THBGLXDRUGQFUS7RNEY7. | .08/04/2015 .07/31/2017 .....2,388,785 | ......239.3100 86,118 111,158 | ..... ..82,123 003
Equity/l] JPMorgan Chase
VAGLB Hedge - Fixed Indexed Annuity..... | N/A........ ndex |&Co TH6GLXDRUGQFUS57RNEY7. | .08/04/2015| .07/31/2017 | ..covovvvvvncee ....1,687,095 | ......245.5700 | ......... 42,960 49,128 | .| v 49,128 38,660 003
Equity/l] JPMorgan Chase
VAGLB Hedge - Fixed Indexed Annuity..... | N/A........ ndex |&Co THBGLXDRUGQFUS7RNEY7. | .08/04/2015] .07/31/2017 | ......ccccccceee. ....1,790,140 | ......251.1700 32,448 31,236 | | v 31,236 25,651 003,
Equity/l] JPMorgan Chase
VAGLB Hedge - Fixed Indexed Annuity..... .|ndex |[&Co TH6GLXDRUGQFU57RNEY7. | .08/04/2015 | .07/31/2017 ....2,156,918 | ......248.1900 50,010 | ... 50,010 ..40,211 003
Equity/l] JPMorgan Chase
VAGLB Hedge - Fixed Indexed Annuity..... | N/A........ ndex |&Co THBGLXDRUGQFUS7RNEY7. | .08/04/2015] .07/31/2017 | ..........ccc.... .....5,540,580 | ......247.1200 | ........ 128,866 141,327 | | e 141,327 | ...... 112,688 003
Equity/l] JPMorgan Chase
VAGLB Hedge - Fixed Indexed Annuity..... | N/A........ ndex |&Co TH6GLXDRUGQFUS57RNEY7. | .08/04/2015 | .07/31/2018 | ...ovovvvvrens | vt 662,190 | .......240.7900 29,183 32,264 | ... 32,264 | ... 21,536 003
Equity/l] JPMorgan Chase
VAGLB Hedge - Fixed Indexed Annuity..... .|ndex |&Co THBGLXDRUGQFUS7RNEY7. | .08/25/2015 | .08/21/2017 ...204,326 | ......239.0000 5211 9,790 | ..... 9,790 ..7,143 003
Equity/l] JPMorgan Chase
VAGLB Hedge - Fixed Indexed Annuity..... | N/A........ ndex |&Co TH6GLXDRUGQFUS57RNEY7. | .08/25/2015| .08/21/2018 ] ........cceeeec. ...5,270,614 | ......249.6200 | ........ 116,458 151,637 | .o | e 151,637 | ...... 108,710 003
Equity/l] JPMorgan Chase
VAGLB Hedge - Fixed Indexed Annuity..... | N/A........ ndex |&Co 7THBGLXDRUGQFUS7RNEY7. | .08/25/2015] .08/21/2018 | ................. ....35,851,349 | ......238.6200 | .....1,314,037 | .ccccooooivicvmviimiaccs | o | s 1,976,163 | ..... ...1,976,163 | ....1,283,619 003
Equity/l] JPMorgan Chase
VAGLB Hedge - Fixed Indexed Annuity..... | N/A........ ndex |&Co 7THBGLXDRUGQFUS7RNEY7. | .08/25/2015] .08/21/2018 | ............c.... ...10,173,767 | .......246.6400 259,475 354,807 |.....| .o 354,807 | ... 248,472 003
Equity/l] JPMorgan Chase
VAGLB Hedge - Fixed Indexed Annuity..... | N/A........ ndex |&Co THBGLXDRUGQFUS7RNEY7. | .08/25/2015] .08/21/2018 | ................. 4521711 | .....245.3000 | ........ 122,757 171,279 || e 171,279 | ...... 118,616 003
Equity/l] JPMorgan Chase
VAGLB Hedge - Fixed Indexed Annuity..... | N/A........ ndex |&Co 7HBGLXDRUGQFUS7RNEY7. | .08/25/2015] .08/21/2018 | ..........c.c.... ....38,433,904 | ......243.5600 | ... 1,131,270 | .ccoooovivmicimvrenicces | o | e 1,614,799 | ..... ..1,614,799 | ...1,101,242 003
Equity/l] JPMorgan Chase
VAGLB Hedge - Fixed Indexed Annuity..... | N/A........ ndex |&Co THBGLXDRUGQFUS7RNEY7. | .08/25/2015| .08/21/2017 | ...ococvcvcvcsc | v 390,426 | ......239.0600 9,926 18,633 | .oooo | e 18,633 | ........ 13,605 003
Equity/l] JPMorgan Chase
VAGLB Hedge - Fixed Indexed Annuity..... | N/A........ ndex |&Co THBGLXDRUGQFUS7RNEY7. | .08/25/2015 | .08/21/2017 | .coovcvvvcvccccc | oveeec 639,407 | .......238.6700 | ......cocee 16,641 31,295 | oo | v 31,295 | ... 22,745 003
Equity/l] JPMorgan Chase
VAGLB Hedge - Fixed Indexed Annuity..... | N/A........ ndex |&Co THBGLXDRUGQFUS7RNEY7. | .08/25/2015] .08/21/2017 | ................ ...1,634,526 | ......238.9900 | .......... 41,687 78,364 [ ... | oo 78,364 | ......... 57,170 003
Equity/l] JPMorgan Chase
VAGLB Hedge - Fixed Indexed Annuity..... | N/A........ ndex |&Co 7THBGLXDRUGQFUS7RNEY7. | .08/25/2015] .08/21/2017 | .......cccccccee. ....1,256,897 | .......243.7000 23,992 43,253 [ .| oo 43,253 | ....... 33,195 003....ccoveeees
Equity/l] JPMorgan Chase
VAGLB Hedge - Fixed Indexed Annuity..... | N/A........ ndex |&Co TH6GLXDRUGQFUS57RNEY7. | .08/25/2015 | .08/21/2017 | ..covvvvvvene | vevvnenee 783,019 | .......247.1300 | ...ccccooee 11,932 20,423 [ .o | oo 20,423 | oo 16,160 003
Equity/l] JPMorgan Chase
VAGLB Hedge - Fixed Indexed Annuity..... | N/A........ ndex |&Co 7HBGLXDRUGQFUS7RNEY7. | .08/25/2015] .08/21/2017 | ................. ..2,316,892 | ......244.7500 | ......... 41,345 73479 [ | o 73,479 56,945 003
Equity/l] JPMorgan Chase
VAGLB Hedge - Fixed Indexed Annuity..... | N/A........ ndex |&Co TH6GLXDRUGQFUS57RNEY7. | .08/25/2015| .08/21/2017 | ...cvvovvvvncce ....3,152,600 | .......244.2000 58,281 104,391 | .o | e 104,391 | ........ 80,494 003,
Equity/l] JPMorgan Chase
VAGLB Hedge - Fixed Indexed Annuity..... | N/A........ ndex |&Co THBGLXDRUGQFUS7RNEY7. | .08/25/2015] .08/21/2018 | ................. ...20,989,121 | ......238.9300 | ........ ETREISI T [N IV [N 1,138,490 | ..... ..1,138,490 | ...... 741,951 003
Equity/l] JPMorgan Chase
VAGLB Hedge - Fixed Indexed Annuity..... | N/A........ ndex |&Co THBGLXDRUGQFUS7RNEY7. | .09/08/2015] .09/01/2017 386,798 2324700 | .......... 13,588 21,112 [ | v 271,12 | .o 18,025 003
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Description

Mozaic Index CALL Options INDEX$024...

Mozaic Index CALL Options INDEX$024...

Mozaic Index CALL Options INDEX$024...

Mozaic Index CALL Options INDEX$024...

Mozaic Index CALL Options INDEX$024...

Mozaic Index CALL Options INDEX$024...

Mozaic Index CALL Options INDEX$024...

Mozaic Index CALL Options INDEX$024...

Mozaic Index CALL Options INDEX$024...

Mozaic Index CALL Options INDEX$024...

Mozaic Index CALL Options INDEX$024...

Mozaic Index CALL Options INDEX$024...

Mozaic Index CALL Options INDEX$024...

Mozaic Index CALL Options INDEX$024...

Mozaic Index CALL Options INDEX$024...

Mozaic Index CALL Options INDEX$024...

Mozaic Index CALL Options INDEX$024...

Mozaic Index CALL Options INDEX$024...

Mozaic Index CALL Options INDEX$024...

Mozaic Index CALL Options INDEX$024...

Mozaic Index CALL Options INDEX$024...

Mozaic Index CALL Options INDEX$024...

2 3 4 5 6 7 8 9 10 1 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative Hedge
Prior Year(s) | Current Year Adjustment Effectivenes
Schedul | Type(s Strike Price, [ Initial 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-
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)
Equity/l] JPMorgan Chase
VAGLB Hedge - Fixed Indexed Annuity..... | N/A........ ndex |&Co TH6GLXDRUGQFU57RNEY7. | .09/08/2015 | .08/31/2018 | .....covvvvvvecee ...18,668,534 | ......233.3400 [ ......... 821,245 | oo | e | v 1,330,720 | ..... ...1,330,720 | ...... 810,840 003,
Equity/l] JPMorgan Chase
VAGLB Hedge - Fixed Indexed Annuity..... .|ndex |&Co THBGLXDRUGQFU57RNEY7. | .09/08/2015 | .08/31/2018 2,713,819 | ......243.7800 ..75,526 113,096 | ..... ...113,096 ..77,106 003
Equity/I| JPMorgan Chase
VAGLB Hedge - Fixed Indexed Annuity..... | N/A........ ndex |&Co TH6GLXDRUGQFU57RNEY7. | .09/08/2015 | .08/31/2018 | .....covvvvvvccee ...28,027,048 | ......233.5300 | ......1,222,819 | .cccovrvveerrmenenns [ cevrrrrrirrecrieni | v 1,980,745 | ..... ....1,980,745 | ....1,209,762 003
Equity/l] JPMorgan Chase
VAGLB Hedge - Fixed Indexed Annuity..... | N/A........ ndex |&Co THBGLXDRUGQFUS7RNEY7. | .09/08/2015] .08/31/2018 | ................. ....28,967,320 | ......241.5400 LKL G [N IV [N 1,370,434 | ... ..1370,434 | ...... 914,873 003
Equity/I| JPMorgan Chase
VAGLB Hedge - Fixed Indexed Annuity..... .|ndex |[&Co TH6GLXDRUGQFU57RNEY7. | .09/08/2015 | .08/31/2018 ....3,806,184 | .......239.8700 ....126,532 197,09 | ..... ...197,09 | ....... 129,393 003,
Equity/l] JPMorgan Chase
VAGLB Hedge - Fixed Indexed Annuity..... | N/A........ ndex |&Co TH6GLXDRUGQFUS7RNEY7. | .09/08/2015] .08/31/2018 | ................. ....32,987,960 | ......238.0400 | .....1,189,244 | ...ccccoooovovivvuiviicc | cormmerrrrnnrccvcrvcccns | s 1,878,215 | ... ...1,878,215 | ....1,209,407 003
Equity/I| JPMorgan Chase
VAGLB Hedge - Fixed Indexed Annuity..... | N/A........ ndex |&Co TH6GLXDRUGQFUS7RNEY7. | .09/08/2015 | .09/01/2017 | .| e 734,080 | ......234.4800 23,079 46,260 |....| ..oooo.. 46,260 | ........ 31,671 003
Equity/|| JPMorgan Chase
VAGLB Hedge - Fixed Indexed Annuity..... .|ndex |&Co THBGLXDRUGQFUS7RNEY7. | .09/08/2015 | .09/01/2017 ...458,322 | ......233.8600 29,870 | ..... ..29,870 20,270 003,
Equity/l] JPMorgan Chase
VAGLB Hedge - Fixed Indexed Annuity..... | N/A........ ndex |&Co THGGLXDRUGQFU57RNEY7. | .09/08/2015] .09/01/2017 | ................ ..1517,264 232.6600 52,752 105,319 | oo | s 105,319 | ........ 70,219 003
Equity/l] JPMorgan Chase
VAGLB Hedge - Fixed Indexed Annuity..... | N/A........ ndex |&Co 7THBGLXDRUGQFUS7RNEY7. | .09/08/2015] .09/01/2017 | ................ ...1,824,458 | .....237.7800 | ......... 47,409 94,916 | ....| oo 94,916 | ........ 67,893 003
Equity/l] JPMorgan Chase
VAGLB Hedge - Fixed Indexed Annuity..... | N/A........ ndex |&Co 7HBGLXDRUGQFUS7RNEY7. | .09/08/2015| .09/01/2017 | ......ccvvceee. ...1,014,400 | ......241.0800 | .......... 21,560 42,576 | oo | o 42,576 | ......... 31,654 003
Equity/|| JPMorgan Chase
VAGLB Hedge - Fixed Indexed Annuity..... | N/A........ ndex |&Co THBGLXDRUGQFUS7RNEY7. | .09/08/2015] .09/01/2017 | ................ ..7,131,728 | ......240.0700 | ........ 161,298 320,480 | ..... 320,480 235,594 003
Equity/l] JPMorgan Chase
VAGLB Hedge - Fixed Indexed Annuity..... | N/A........ ndex |&Co 7HBGLXDRUGQFUS7RNEY7. | .09/08/2015| .09/01/2017 | ......ccceee. ...3,219,609 | .......238.4000 80,694 161,166 | ... | coeee 161,166 | ....... 116,163 003
Equity/l] JPMorgan Chase
VAGLB Hedge - Fixed Indexed Annuity..... | N/A........ ndex |&Co THBGLXDRUGQFUS7RNEY7. | .09/08/2015| .08/31/2018 | ......cvcvcvccc | ovevcees 303,638 | ......233.5600 | ......... 13,236 21430 [ .o | o 21,430 | ........ 13,094 003
Equity/l] JPMorgan Chase
VAGLB Hedge - Fixed Indexed Annuity..... | N/A........ ndex |&Co THBGLXDRUGQFUS7RNEYT. | .09/28/2015 | .09/22/2017 | .covvvvvvvvcvccc | v 18,154 | ......233.4600 664 1214 | ] s 1214 813 003
Equity/|| JPMorgan Chase
VAGLB Hedge - Fixed Indexed Annuity..... | N/A........ ndex |&Co THBGLXDRUGQFUS7RNEQ7. | .09/28/2015 | .09/24/2018 | .......ccvvvccc | ovrveees 170,517 | ......234.0100 | ............ 7,870 1847 || 1,847 | . 7,248 003
Equity/l] JPMorgan Chase
VAGLB Hedge - Fixed Indexed Annuity..... | N/A........ ndex |&Co THBGLXDRUGQFUS7RNEY7. | .09/28/2015| .09/24/2018 | ................. ....26,384,019 | ......232.9200 | .....1,272,806 | ...ocoocomccvmvreniices | cormmceeennncecnereceees | i 1,924,635 | ..... ...1,924,635 | ...1,161,616 003............
Equity/I| JPMorgan Chase
VAGLB Hedge - Fixed Indexed Annuity..... | N/A........ ndex |&Co TH6GLXDRUGQFUS57RNEY7. | .09/28/2015 | .09/24/2018 ] .......ccevc ....8,300,570 | ......243.8500 [ ......... 251,311 348418 | ... | ....... 348418 | ...... 236,687 003
Equity/l] JPMorgan Chase
VAGLB Hedge - Fixed Indexed Annuity..... | N/A........ ndex |&Co 7THBGLXDRUGQFUS7RNEY7. | .09/28/2015| .09/24/2018 | ................. ...46,063,726 | ......233.1700 | ......2,200,020 3,323,256 | ..... ....3,323,256 | ....2,012,091 003,
Equity/I| JPMorgan Chase
VAGLB Hedge - Fixed Indexed Annuity..... | N/A........ ndex |&Co TH6GLXDRUGQFUS57RNEY7. | .09/28/2015 | .09/24/2018 ] .......cceucece ...21,510,290 | ......241.2000 [ ......... 733,198 | coovvvvveverirnereenns | e | v 1,046,558 | ..... ...1,046,558 | ...... 693,263 003,
Equity/l] JPMorgan Chase
VAGLB Hedge - Fixed Indexed Annuity..... | N/A........ ndex |&Co THBGLXDRUGQFUS7RNEY7. | .09/28/2015| .09/24/2018 | ................. ....8912,237 | ......239.8500 | ........ 322,008 465,801 | ... | ....... 465,801 | ...... 304,378 003
Equity/I| JPMorgan Chase
VAGLB Hedge - Fixed Indexed Annuity..... | N/A........ ndex |&Co TH6GLXDRUGQFUS7RNEY7. | .09/28/2015 | .09/24/2018 ] ..........c.c.... ...58,360,156 | ......237.7100 | ......2,312,220 3,401,344 | ..... ...3,401,344 | ....2,172,662 003
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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/ | JPMorgan Chase

Mozaic Index CALL Options INDEX$024.. | VAGLB Hedge - Fixed Indexed Annuity.... | N/A........ | Index | & Co TH6GLXDRUGQFUS7RNEY7. | .09/28/2015 | .09/22/2017 | ...ovvvvvvvccves | v 51,390 232.0600 2,024 3,691 3691 | ..o 2422 003,
Equity/ | JPMorgan Chase

Mozaic Index CALL Options INDEX$024.. | VAGLB Hedge - Fixed Indexed Annuity.... | N/A........| Index | & Co TH6GLXDRUGQFU57RNEYT. | .09/28/2015 | .09/22/2017 | ......cooooveeee 25683514 | L 232.3600 | .......... 21,852 39,864 | .| oo 39,864 | ... 26,276 003.
Equity/ | JPMorgan Chase

Mozaic Index CALL Options INDEX$024.. | VAGLB Hedge - Fixed Indexed Annuity.... | N/A........ | Index | & Co THBGLXDRUGQFUS7RNEYT. | .09/28/2015 | .09/22/2017 | ...ovvvvvvverres | wveee 1,583,023 232.8100 59,926 | .ooevvrierieieei [ s | e 109,457 ... 109,457 | ... 72,631 003.
Equity/ | JPMorgan Chase

Mozaic Index CALL Options INDEX$024.. | VAGLB Hedge - Fixed Indexed Annuity.... | N/A........| Index | & Co 7H6GLXDRUGQFU57RNEYT. | .09/28/2015 | .09/22/2017 | ...oovvveveveres | e 2,253,809 | ... 233.0700 | .......... 84,144 | ..o [ v | cesseeseinies 153,769 ... 163,769 | ......102,425 003
Equity/ | JPMorgan Chase

Mozaic Index CALL Options INDEX$024.. | VAGLB Hedge - Fixed Indexed Annuity.... | N/A........ | Index | & Co THBGLXDRUGQFUS7RNEYT. | .09/28/2015 | .09/22/2017 | ...ovvvvvvvvvres | v 3,689,030 | ...... 237.8000 | ... 106,089 | oo [ v | e 193,072 ......193,072 | .....137,053 003,
Equity/ | JPMorgan Chase

Mozaic Index CALL Options INDEX$024.. | VAGLB Hedge - Fixed Indexed Annuity.... | N/A........ | Index | & Co 7H6GLXDRUGQFU57RNEYT. | .09/28/2015 | .09/22/2017 | ....ovvveveveres | e 2,301,698 | ... 241.5100 53,165 94,830 |.....| . 94,830 | ........ 70,274 003.
Equity/ | JPMorgan Chase

Mozaic Index CALL Options INDEX$024.. | VAGLB Hedge - Fixed Indexed Annuity.... | N/A........ | Index | & Co THBGLXDRUGQFUS7RNEYT. | .09/28/2015 | .09/22/2017 | ...ovcovvvvrres | v 4,009,840 | ...... 238.9500 | ... 107,896 | ..o [ o | e 195,466 ......195,466 | .....140,696 003,
Equity/ | JPMorgan Chase

Mozaic Index CALL Options INDEX$024.. | VAGLB Hedge - Fixed Indexed Annuity.... Index | & Co 7H6GLXDRUGQFU57RNEY7. | .09/28/2015 | .09/22/2017 | . 6,242,791 | ... 238.7500 69,983 308,159 .....308,159 | ......221,284 003.
Equity/ | JPMorgan Chase

Mozaic Index CALL Options INDEX$024.. | VAGLB Hedge - Fixed Indexed Annuity.... | N/A........ | Index | & Co THBGLXDRUGQFUS7RNEYY. | .10/14/2015 | .10/13/2017 | ..oovvevncns | v 15,149 | ...... 234.4300 582 966 966 651 003.
Equity/ | JPMorgan Chase

Mozaic Index CALL Options INDEX$024.. | VAGLB Hedge - Fixed Indexed Annuity.... | N/A........ | Index | & Co 7H6GLXDRUGQFU57RNEYT. | .10/14/2015 | .10/12/2018 | ................ 000320226 | ..... 234.7600 | ........ 15,525 21,575 | | v 21,575 | ... 13,278 003
Equity/ | JPMorgan Chase

Mozaic Index CALL Options INDEX$024.. | VAGLB Hedge - Fixed Indexed Annuity.... | N/A........ | Index | & Co TH6GLXDRUGQFUS57RNEY7. | .10/14/2015 | .10/12/2018 | ................ ..41,008,502 | ... 234.6200 | .....1,999,693 rerennnnn 2,780,643 ..2,780,643 | ...1,708,380 003
Equity/ | JPMorgan Chase

Mozaic Index CALL Options INDEX$024.. | VAGLB Hedge - Fixed Indexed Annuity.... | N/A........ | Index | & Co 7H6GLXDRUGQFUS7RNEYT. | .10/14/2015 | .10/12/2018 | .....ocvvveveres | e 9,243,360 | ...... 2453500 | ... 286,527 358,606 ......358,606 | ......246,032 003.
Equity/ | JPMorgan Chase

Mozaic Index CALL Options INDEX$024.. | VAGLB Hedge - Fixed Indexed Annuity.... | N/A........| Index | & Co TH6GLXDRUGQFU57RNEYT. | .10/14/2015 | .10/12/2018 | ......coovvveeee ..61,910,636 | ...... 234.6500 | ....3,013,976 cooeen 4,192,189 4,192,189 | ...2,576,538 003
Equity/ | JPMorgan Chase

Mozaic Index CALL Options INDEX$024.. | VAGLB Hedge - Fixed Indexed Annuity.... | N/A........ | Index | & Co TH6GLXDRUGQFUS7RNEYT. | .10/14/2015 | .10/12/2018 | .....oovoveveres | e 9,417,306 | ...... 2426700 | ... K2R 15TV I N N IO 425,680 .....425,680 285,051 003.
Equity/ | JPMorgan Chase

Mozaic Index CALL Options INDEX$024.. | VAGLB Hedge - Fixed Indexed Annuity.... | N/A........| Index | & Co TH6GLXDRUGQFU57RNEYT. | .10/14/2015 | .10/12/2018 | .......ccooveeee . A7,578,493 | ...... 241.1500 | ........ 654,867 862,975 .....862,975 | ......569,459 003
Equity/ | JPMorgan Chase

Mozaic Index CALL Options INDEX$024.. | VAGLB Hedge - Fixed Indexed Annuity.... | N/A........ | Index | & Co TH6GLXDRUGQFUS7RNEY7. | .10/14/2015 | .10/12/2018 | ................ ..56,083,128 | ...... 239.2900 | ... 2,260,238 3,033,941 ..3,033,941 | ..1,964,237 003,
Equity/ | JPMorgan Chase

Mozaic Index CALL Options INDEX$024.. | VAGLB Hedge - Fixed Indexed Annuity.... | N/A........| Index | & Co TH6GLXDRUGQFU57RNEYT. | .10/14/2015 | .10/13/2017 20,957 233.9900 824 1,368 | .| s 1,368 917 003
Equity/ | JPMorgan Chase

Mozaic Index CALL Options INDEX$024.. | VAGLB Hedge - Fixed Indexed Annuity.... | N/A........ | Index | & Co TH6GLXDRUGQFUS7RNEY7. | .10/14/2015 | .10/13/2017 | ................ 471,983 | 2347900 | ......... 17,810 29,527 29,527 20,012 003,
Equity/ | JPMorgan Chase

Mozaic Index CALL Options INDEX$024.. | VAGLB Hedge - Fixed Indexed Annuity.... | N/A........| Index | & Co TH6GLXDRUGQFU57RNEYT. | .10/14/2015 | .10/13/2017 | .....cooovvveeee 468,324 | L 234.3400 | .......... 18,085 30,014 30,014 20,216 003
Equity/ | JPMorgan Chase

Mozaic Index CALL Options INDEX$024.. | VAGLB Hedge - Fixed Indexed Annuity.... Index | & Co THBGLXDRUGQFUS7RNEY7. | .10/14/2015 | .10/13/2017 | . 2,940,406 | ...... 234.5800 ... 186,041 | ....125,727 003,
Equity/ | JPMorgan Chase

Mozaic Index CALL Options INDEX$024.. | VAGLB Hedge - Fixed Indexed Annuity.... | N/A........| Index | & Co 7H6GLXDRUGQFU57RNEYT. | .10/14/2015 | .10/13/2017 | ..coovvveveveres | e 3,567,066 | ...... 239.1700 | ....... 105,995 | oooocvcvcervcccerneees | ceeeeeneenenseenereeees | iiiiininns 172,935 ...172,935 | .....123,888 003
Equity/ | JPMorgan Chase

Mozaic Index CALL Options INDEX$024.. | VAGLB Hedge - Fixed Indexed Annuity.... | N/A........ | Index | & Co THBGLXDRUGQFUS7RNEYT. | .10/14/2015 | .10/13/2017 | ..covvvvrvvrres | v 1243421 | ...... 243.0800 | ......... 29,419 46,488 | .| ....... 46,488 | ... 34,758 003,
Equity/ | JPMorgan Chase

Mozaic Index CALL Options INDEX$024.. | VAGLB Hedge - Fixed Indexed Annuity.... | N/A........| Index | & Co 7H6GLXDRUGQFUS7RNEYT. | .10/14/2015 | .10/13/2017 | ...oovvveveveres | e 5,604,888 | ...... 240.2300 | ... 156,659 254,046 .....254,046 | ......184,238 003
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Showing all Options, Caps, Floors, Collars, Swaps and Forwards Open as of Current Statement Date

Description

Mozaic Index CALL Options INDEX$024...

Mozaic Index CALL Options INDEX$024...

Mozaic Index CALL Options INDEX$024...

Mozaic Index CALL Options INDEX$024...

Mozaic Index CALL Options INDEX$024...

Mozaic Index CALL Options INDEX$024...

Mozaic Index CALL Options INDEX$024...

Mozaic Index CALL Options INDEX$024...

Mozaic Index CALL Options INDEX$024...

Mozaic Index CALL Options INDEX$024...

Mozaic Index CALL Options INDEX$024...

Mozaic Index CALL Options INDEX$024...

Mozaic Index CALL Options INDEX$024...

Mozaic Index CALL Options INDEX$024...

Mozaic Index CALL Options INDEX$024...

Mozaic Index CALL Options INDEX$024...

Mozaic Index CALL Options INDEX$024...

Mozaic Index CALL Options INDEX$024...

Mozaic Index CALL Options INDEX$024...

Mozaic Index CALL Options INDEX$024...

Mozaic Index CALL Options INDEX$024...

Mozaic Index CALL Options INDEX$024...

2 3 4 5 6 7 8 9 10 1 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative Hedge
Prior Year(s) | Current Year Adjustment Effectivenes
Schedul | Type(s Strike Price, [ Initial 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-
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)
Equity/l] JPMorgan Chase
VAGLB Hedge - Fixed Indexed Annuity..... | N/A........ ndex |&Co TH6GLXDRUGQFUS7RNEY7. | .10/14/2015| .10/13/2017 | ..covovvvvvne ...12,591,666 | ......240.1400 [ ......... 353,962 574,046 | ....| ... 574,046 | ....... 415,880 003
Equity/l] JPMorgan Chase
VAGLB Hedge - Fixed Indexed Annuity..... .|ndex |&Co THBGLXDRUGQFUS7RNEY7. | .11/05/2015 | .10/30/2017 ...967,496 | ......235.1100 ..31,698 59,697 | ... 59,697 .40,415 003
Equity/l] JPMorgan Chase
VAGLB Hedge - Fixed Indexed Annuity..... | N/A........ ndex |&Co TH6GLXDRUGQFUS57RNEY7. | .11/05/2015| .10/30/2018 | .....ccovrvc ...38,493,197 | .......235.4900 | ......1,643,953 2,515,615 | ... ...2,515,615 | ....1,555,897 003,
Equity/l] JPMorgan Chase
VAGLB Hedge - Fixed Indexed Annuity..... | N/A........ ndex |&Co THBGLXDRUGQFUS7RNEY7. | .11/05/2015] .10/30/2018 | ................. .....8,566,261 | .......246.3700 226,377 315,343 | ... | ..o 315,343 | ....... 217,334 003
Equity/l] JPMorgan Chase
VAGLB Hedge - Fixed Indexed Annuity..... .|ndex |[&Co TH6GLXDRUGQFU57RNEY7. | .11/05/2015 | .10/30/2018 ...54,175,051 | ......235.4900 | ......2,313,688 3,540,472 | ..... ...3,540,472 | ....2,189,765 003,
Equity/l] JPMorgan Chase
VAGLB Hedge - Fixed Indexed Annuity..... | N/A........ ndex |&Co THBGLXDRUGQFUS7RNEY7. | .11/05/2015] .10/30/2018 | ................. ...15,614,265 | ......243.6600 | ......... 467,733 672,09 | ... | ... 672,09 | ....... 452,503 003
Equity/l] JPMorgan Chase
VAGLB Hedge - Fixed Indexed Annuity..... | N/A........ ndex |&Co TH6GLXDRUGQFUS57RNEY7. | .11/05/2015 | .10/30/2018 | .......ocevc ...14,397,744 | ......242.2600 | ......... 459,582 669,488 | ..... | ....... 669,488 | ....... 444,994 003
Equity/l] JPMorgan Chase
VAGLB Hedge - Fixed Indexed Annuity..... .|ndex |&Co THBGLXDRUGQFUS7RNEY7. | .11/05/2015| .10/30/2018 ....58,731,568 | ......240.3000 | ......2,044,312 3,030,739 | ... ....3,030,739 | ....1,975,825 003
Equity/l] JPMorgan Chase
VAGLB Hedge - Fixed Indexed Annuity..... | N/A........ ndex |&Co TH6GLXDRUGQFUS7RNEY7. | .11/05/2015 | .10/30/2017 | ..oovovvvvrcs | v 880,423 235.5700 28,139 52978 | ... 52978 | ... 36,088 003
Equity/l] JPMorgan Chase
VAGLB Hedge - Fixed Indexed Annuity..... | N/A........ ndex |&Co 7THBGLXDRUGQFUS7RNEY7. | .11/05/2015] .10/30/2017 | ................. ...1,505,945 | ......235.3600 | .......... 48,674 91,667 [ ... | oo 91,667 62,268 003
Equity/l] JPMorgan Chase
VAGLB Hedge - Fixed Indexed Annuity..... | N/A........ ndex |&Co THBGLXDRUGQFUS7RNEY7. | .11/05/2015 | .10/30/2017 2,320,657 235.3600 | ........... 75,007 141,258 | ... | ... 141,258 95,954 003
Equity/l] JPMorgan Chase
VAGLB Hedge - Fixed Indexed Annuity..... | N/A........ ndex |&Co THBGLXDRUGQFUS7RNEY7. | .11/05/2015] .10/30/2017 | ................ ....5,054,810 | ......240.1300 | ......... 124,054 232,198 | ..... 232,198 | ....... 167,321 003
Equity/l] JPMorgan Chase
VAGLB Hedge - Fixed Indexed Annuity..... | N/A........ ndex |&Co 7THBGLXDRUGQFUS7RNEY7. | .11/05/2015 | .10/30/2017 | .......cccvceee. ..3,915,917 | ......243.6000 | ......... 76,632 140,489 | .....| .o 140,489 | ....... 105,214 003
Equity/l] JPMorgan Chase
VAGLB Hedge - Fixed Indexed Annuity..... | N/A........ ndex |&Co THBGLXDRUGQFUS7RNEY7. | .11/05/2015] .10/30/2017 | ................ ..4,321,201 | ......241.4300 98,079 182,441 | ... | ... 182,441 | ...... 133,376 003
Equity/l] JPMorgan Chase
VAGLB Hedge - Fixed Indexed Annuity..... | N/A........ ndex |&Co 7HBGLXDRUGQFUS7RNEY7. | .11/05/2015] .10/30/2017 | ............c.cc. ..1,439917 | .....241.0500 | ......... 172,744 322,065 | ..... 322,065 | ....... 234,474 003
Equity/l] JPMorgan Chase
VAGLB Hedge - Fixed Indexed Annuity..... | N/A........ ndex |&Co THBGLXDRUGQFUS7RNEQ7. | .11/05/2015| .10/30/2018 | .......ccvcvccc | v 713,315 | ......235.2200 30,807 47,202 oo | o 47,202 | ........ 29,102 003
Equity/l] JPMorgan Chase
VAGLB Hedge - Fixed Indexed Annuity..... | N/A........ ndex |&Co THBGLXDRUGQFUS7RNEYT7. | .11/16/2015 | A1/10/2017 | ocoovcvcvccccccc | e 73,397 | ......233.8000 2,622 4,868 | ....| oo 4,868 3228 003............
Equity/l] JPMorgan Chase
VAGLB Hedge - Fixed Indexed Annuity..... | N/A........ ndex |&Co TH6GLXDRUGQFUS7RNEY7. | .11/16/2015| .11/10/2017 | ..covovvvnvne ....3,340,468 | ......233.4900 | ......... 121,364 225,084 | .... 225,084 | ....... 148,617 003
Equity/l] JPMorgan Chase
VAGLB Hedge - Fixed Indexed Annuity..... | N/A........ ndex |&Co 7HBGLXDRUGQFUS7RNEY7. | .11/16/2015| 11/10/2017 | ..cocvcvcvcvccccc | v 206,052 | .......240.8900 | ............. 4,916 9,063 | ... 9,063 6,561 003
Equity/l] JPMorgan Chase
VAGLB Hedge - Fixed Indexed Annuity..... | N/A........ ndex |&Co TH6GLXDRUGQFUS57RNEY7. | .11/16/2015| .11/10/2017 | ..covovvervnee ....4,042,003 | ......238.4000 | ......... 111,679 207,559 | oo | coove 207,559 | ....... 146,085 003
Equity/l] JPMorgan Chase
VAGLB Hedge - Fixed Indexed Annuity..... | N/A........ ndex |&Co 7THBGLXDRUGQFUS7RNEY7. | .11/16/2015] .11/10/2017 | ................ ...1,980,479 | ......241.9200 | .......... 44,395 81416 [ ... | oo 81,416 59,585 003
Equity/l] JPMorgan Chase
VAGLB Hedge - Fixed Indexed Annuity..... | N/A........ ndex |&Co TH6GLXDRUGQFUS7RNEY7. | .11/16/2015| .11/10/2017 | ..oovvvvcvcnc | v 91,272 | .......239.0800 2,423 4498 | ... R} 3,191 003
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Showing all Options, Caps, Floors, Collars, Swaps and Forwards Open as of Current Statement Date

Description

Mozaic Index CALL Options INDEX$024...

Mozaic Index CALL Options INDEX$024...

Mozaic Index CALL Options INDEX$024...

Mozaic Index CALL Options INDEX$024...

Mozaic Index CALL Options INDEX$024...

Mozaic Index CALL Options INDEX$024...

Mozaic Index CALL Options INDEX$024...

Mozaic Index CALL Options INDEX$024...

Mozaic Index CALL Options INDEX$024...

Mozaic Index CALL Options INDEX$024...

Mozaic Index CALL Options INDEX$024...

Mozaic Index CALL Options INDEX$024...

Mozaic Index CALL Options INDEX$024...

Mozaic Index CALL Options INDEX$024...

Mozaic Index CALL Options INDEX$024...

Mozaic Index CALL Options INDEX$024...

Mozaic Index CALL Options INDEX$024...

Mozaic Index CALL Options INDEX$024...

Mozaic Index CALL Options INDEX$024...

Mozaic Index CALL Options INDEX$024...

Mozaic Index CALL Options INDEX$024...

Mozaic Index CALL Options INDEX$024...

2 3 4 5 6 7 8 9 10 1 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative Hedge
Prior Year(s) | Current Year Adjustment Effectivenes
Schedul | Type(s Strike Price, [ Initial 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-
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)
Equity/l] JPMorgan Chase
VAGLB Hedge - Fixed Indexed Annuity..... | N/A........ ndex |&Co TH6GLXDRUGQFUS7RNEY7. | .11/16/2015 | .11/10/2017 | c.ooovvvcecs | wvvvirnnene 83,362 | .......238.6900 2,266 4207 [ oo | v 4,207 2,971 003
Equity/l] JPMorgan Chase
VAGLB Hedge - Fixed Indexed Annuity..... .|ndex |&Co THBGLXDRUGQFUS7RNEY7. | .11/16/2015] .11/10/2017 ....3,883,938 | ......239.1200 ....102,951 190,937 | .....| ......190,937 | ...... 135,518 003
Equity/l] JPMorgan Chase
VAGLB Hedge - Fixed Indexed Annuity..... | N/A........ ndex |&Co TH6GLXDRUGQFUS7RNEY7. | .11/16/2015| .11/10/2017 | ..covovvvrvne ....8,681,767 239.1600 229,430 425757 | oo | vovven 425,757 | ...... 302,321 003
Equity/l] JPMorgan Chase
VAGLB Hedge - Fixed Indexed Annuity..... | N/A........ ndex |&Co THBGLXDRUGQFUS7RNEY7. | .11/16/2015] .11/12/2018 320,837 232.9900 | .covvveeene 15,323 23,512 | ..... 23512 | .. 14,064 003,
Equity/l] JPMorgan Chase
VAGLB Hedge - Fixed Indexed Annuity..... .|ndex |[&Co TH6GLXDRUGQFU57RNEY7. | .11/16/2015| .11/12/2018 ...367,285 | .......233.2200 26,648 | ..... 26,648 003
Equity/l] JPMorgan Chase
VAGLB Hedge - Fixed Indexed Annuity..... | N/A........ ndex |&Co 7THBGLXDRUGQFUS7RNEY7. | .11/16/2015 | A1/10/2017 | ..o | v 202,055 | ......233.1100 | .......occo.. 7,487 13,879 | oo [ e 13,879 9,114 003,
Equity/l] JPMorgan Chase
VAGLB Hedge - Fixed Indexed Annuity..... | N/A........ ndex |&Co TH6GLXDRUGQFUS7RNES7. | .11/16/2015 | .11/12/2018 | ...ovovvvves | v 404,037 | ......233.5500 [ ........... 18,876 28,89 | ... 28,894 | ... 17,404 003
Equity/l] JPMorgan Chase
VAGLB Hedge - Fixed Indexed Annuity..... .|ndex |&Co THBGLXDRUGQFUS7RNEY7. | .11/16/2015] .11/12/2018 ...229,627 | ......243.7000 6,952 9914 | ... 9,914 6,655 003
Equity/l] JPMorgan Chase
VAGLB Hedge - Fixed Indexed Annuity..... | N/A........ ndex |&Co TH6GLXDRUGQFUS7RNEY7. | .11/16/2015| .11/12/2018 | ........cceeeeees ...34,372,537 | ......233.5100 | ......1,607,185 2,462,387 | ..... ...2/462,387 | ....1482,445 003
Equity/l] JPMorgan Chase
VAGLB Hedge - Fixed Indexed Annuity..... | N/A........ ndex |&Co 7THBGLXDRUGQFUS7RNEY7. | .11/16/2015] .11/12/2018 | ................ ....5,349,540 | ......244.1800 | ........ 158,317 224827 | .....| ..ooo 224827 | ...... 151,575 003
Equity/l] JPMorgan Chase
VAGLB Hedge - Fixed Indexed Annuity..... | N/A........ ndex |&Co 7THBGLXDRUGQFUS7RNEY7. | .11/16/2015 | 11/12/2018 | ... | v 930,292 | ......233.1600 | .......... 44,133 67,673 [ .o | covenc 67,673 | ......... 40,566 003
Equity/l] JPMorgan Chase
VAGLB Hedge - Fixed Indexed Annuity..... | N/A........ ndex |&Co THBGLXDRUGQFUS7RNEQ7. | .11/16/2015| 11/12/2018 | ..o | v 487,498 | ......241.7300 [ ..o 16,109 23433 [ .| o 23433 | ....... 15,445 003
Equity/l] JPMorgan Chase
VAGLB Hedge - Fixed Indexed Annuity..... | N/A........ ndex |&Co 7THBGLXDRUGQFUS7RNEY7. | .11/16/2015] .11/12/12018 | ................. ..47973,252 | ......233.6200 | ......2,233,506 3,420,136 | ..... ....3420,136 | ....2,061,838 003
Equity/l] JPMorgan Chase
VAGLB Hedge - Fixed Indexed Annuity..... | N/A........ ndex |&Co THBGLXDRUGQFUS7RNEQ7. | .11/16/2015] .11/12/2018 | ................ 1,902,161 | ......241.7800 260,479 378,833 | ... | ... 378,833 | ...... 249,822 003
Equity/l] JPMorgan Chase
VAGLB Hedge - Fixed Indexed Annuity..... | N/A........ ndex |&Co THBGLXDRUGQFUS7RNEY7. | .11/16/2015] .11/12/12018 | ................ ...13,489,107 | ......240.2000 | ........ 476,557 702,615 [ .o | e 702,615 | ....... 456,179 003
Equity/l] JPMorgan Chase
VAGLB Hedge - Fixed Indexed Annuity..... | N/A........ ndex |&Co THBGLXDRUGQFUS7RNEY7. | .11/16/2015] .11/12/2018 | ................ +...1,909,299 | ......239.2500 | .......... 70,287 104,386 | ... | ...... 104,386 | ......... 67,113 003
Equity/l] JPMorgan Chase
VAGLB Hedge - Fixed Indexed Annuity..... | N/A........ ndex |&Co THBGLXDRUGQFUS7RNEY7. | .11/16/2015 | A1/10/2017 | ocovvcvvvccccccc | e 67,487 | ......233.3700 2,468 A575 [ | e 4,575 3,016 003............
Equity/l] JPMorgan Chase
VAGLB Hedge - Fixed Indexed Annuity..... | N/A........ ndex |&Co TH6GLXDRUGQFUS57RNEY7. | .11/16/2015| .11/12/2018 | ....ccovvvvneecee ....55,065,163 | .......238.3300 | ......2,108,803 3,151,804 | ..... ...3,151,804 | ....2,006,704 003,
Equity/l] JPMorgan Chase
VAGLB Hedge - Fixed Indexed Annuity..... | N/A........ ndex |&Co 7HBGLXDRUGQFUS7RNEY7. | .11/16/2015 | A1/10/2017 | cocvcvcvcvccccc | v 138,019 | .......233.3500 5,053 9,366 | ..... 9,366 6,172 003,
Equity/l] JPMorgan Chase
VAGLB Hedge - Fixed Indexed Annuity..... | N/A........ ndex |&Co TH6GLXDRUGQFUS7RNEY7. | .11/16/2015 | .11/10/2017 | c.ooovvvcccs | wvvvirnnene 19,792 | ......242.0600 440 806 | ... 806 591 003
Equity/l] JPMorgan Chase
VAGLB Hedge - Fixed Indexed Annuity..... | N/A........ ndex |&Co THBGLXDRUGQFUS7RNEY7. | .11/16/2015 | A1/10/2017 | coovvvcvccccccc | e 56,677 | ......233.3700 2,073 3842 | ... 3,842 2,532 003
Equity/l] JPMorgan Chase
VAGLB Hedge - Fixed Indexed Annuity..... | N/A........ ndex |&Co TH6GLXDRUGQFU57RNEY7. | .11/16/2015] .11/10/2017 69,652 232.9900 2,598 4813 | ... PO K 3,155 003
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Description

Mozaic Index CALL Options INDEX$024...

Mozaic Index CALL Options INDEX$024...

Mozaic Index CALL Options INDEX$024...

Mozaic Index CALL Options INDEX$024...

Mozaic Index CALL Options INDEX$024...

Mozaic Index CALL Options INDEX$024...

Mozaic Index CALL Options INDEX$024...

Mozaic Index CALL Options INDEX$024...

Mozaic Index CALL Options INDEX$024...

Mozaic Index CALL Options INDEX$024...

Mozaic Index CALL Options INDEX$024...

Mozaic Index CALL Options INDEX$024...

Mozaic Index CALL Options INDEX$024...

Mozaic Index CALL Options INDEX$024...

Mozaic Index CALL Options INDEX$024...

Mozaic Index CALL Options INDEX$024...

Mozaic Index CALL Options INDEX$024...

Mozaic Index CALL Options INDEX$024...

Mozaic Index CALL Options INDEX$024...

Mozaic Index CALL Options INDEX$024...

Mozaic Index CALL Options INDEX$024...

Mozaic Index CALL Options INDEX$024...

2 3 4 5 6 7 8 9 10 1 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative Hedge
Prior Year(s) | Current Year Adjustment Effectivenes
Schedul | Type(s Strike Price, [ Initial 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-
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)
Equity/l] JPMorgan Chase
VAGLB Hedge - Fixed Indexed Annuity..... | N/A........ ndex |&Co TH6GLXDRUGQFUS7RNEY7. | .11/16/2015 | .11/10/2017 | c.ooovvvrcecs | wvvvivnnene 91,364 | .......241.1500 2,143 3951 | ... 3,951 2,868 003
Equity/l] JPMorgan Chase
VAGLB Hedge - Fixed Indexed Annuity..... .|ndex |&Co THBGLXDRUGQFUS7RNEY7. | .11/16/2015] .11/10/2017 .....1,593,646 | ......233.4500 58,027 107,600 | ..... ....107,600 ..71,005 003
Equity/l] JPMorgan Chase
VAGLB Hedge - Fixed Indexed Annuity..... | N/A........ ndex |&Co TH6GLXDRUGQFUS7RNES7. | .11/24/2015 | A1MT7/2017 | coooovvcvce | cvviirenene 13,431 233.9300 486 886 | ... 886 588 003,
Equity/l] JPMorgan Chase
VAGLB Hedge - Fixed Indexed Annuity..... | N/A........ ndex |&Co THBGLXDRUGQFUS7RNEYT7. | .11/24/2015] A1/17/2017 | .......cccccc.ee. .....1,298,866 | ......238.8000 35,783 65,273 | .... 65,273 | ..ovveens 46,090 003,
Equity/l] JPMorgan Chase
VAGLB Hedge - Fixed Indexed Annuity..... .|ndex |[&Co TH6GLXDRUGQFU57RNEY7. | .11/24/2015| .11/17/2017 ...185,516 | .......242.0200 7,602 | ... 5,562 003
Equity/l] JPMorgan Chase
VAGLB Hedge - Fixed Indexed Annuity..... | N/A........ ndex |&Co THBGLXDRUGQFUS7RNEQ7. | .11/24/12015 | A1A7/2017 | oo | e 926,978 | ......239.3200 | .......... 24,794 45,134 [ .| oo 45,134 32,062 003
Equity/l] JPMorgan Chase
VAGLB Hedge - Fixed Indexed Annuity..... | N/A........ ndex |&Co TH6GLXDRUGQFUS7RNES7. | .11/24/2015 | A1MT7/2017 | coovoves | v 215,924 239.5900 5,680 10,340 | cooeo | oo 10,340 | ...........7,368 003
Equity/l] JPMorgan Chase
VAGLB Hedge - Fixed Indexed Annuity..... .|ndex |&Co THBGLXDRUGQFUS7RNEY7. | .11/24/2015 .11/17/2017 ....2,573,386 | ......239.8900 66,561 120,955 | ..... ....120,955 ..86,480 003
Equity/l] JPMorgan Chase
VAGLB Hedge - Fixed Indexed Annuity..... | N/A........ ndex |&Co TH6GLXDRUGQFUS7RNES7. | .11/24/2015 | A1/17/2017 | ...ovoov ....5,869,127 | ......239.5500 | ......... 154,866 281,748 | .....| ..o 281,748 | ...... 200,673 003
Equity/l] JPMorgan Chase
VAGLB Hedge - Fixed Indexed Annuity..... | N/A........ ndex |&Co THBGLXDRUGQFUS7RNEQ7. | .11/24/2015| A1/19/2018 | ..o | v 358,809 | ......234.4600 | .......... 16,389 24,682 | ... oo 24,682 | ... 15,012 003
Equity/l] JPMorgan Chase
VAGLB Hedge - Fixed Indexed Annuity..... | N/A........ ndex |&Co 7THBGLXDRUGQFUS7RNEYT7. | .11/24/2015] .11/19/2018 | ............c.... ....1,039,347 | ......233.9600 | .......... 48,431 73,05 [ oo | o 73,105 | ......... 44,193 003
Equity/l] JPMorgan Chase
VAGLB Hedge - Fixed Indexed Annuity..... | N/A........ ndex |&Co THBGLXDRUGQFUS7RNEQ7. | .11/24/2015| A1/19/2018 | ..o | v 492,620 | .......234.0100 22,915 34573 | | v 34,573 20,913 003
Equity/l] JPMorgan Chase
VAGLB Hedge - Fixed Indexed Annuity..... | N/A........ ndex |&Co 7THBGLXDRUGQFUS7RNEYT7. | .11/24/2015 | 11972018 | .o | s 74,784 | ......244.6000 2,210 3,079 | ... 3,079 2,080 003
Equity/l] JPMorgan Chase
VAGLB Hedge - Fixed Indexed Annuity..... | N/A........ ndex |&Co THBGLXDRUGQFUS7RNEQ7. | .11/24/2015 | A1AT/2017 | oo | s 10,795 | ......234.1400 386 V(07 O I 704 | oo 468 003
Equity/l] JPMorgan Chase
VAGLB Hedge - Fixed Indexed Annuity..... | N/A........ ndex |&Co 7THBGLXDRUGQFUS7RNEYT7. | .11/24/2015] .11/19/2018 | ................ ...21,049,798 | ......234.1100 | ........ LSYZNCI:T I [N IV [ 1,470,780 | ..... 1,470,780 | ....... 890,741 003
Equity/l] JPMorgan Chase
VAGLB Hedge - Fixed Indexed Annuity..... | N/A........ ndex |&Co THBGLXDRUGQFUS7RNEQ7. | .11/24/2015] .11/19/2018 | ................ 2472144 | ....2446100 | .......... 73,063 101,725 | .| e 101,725 | ........ 68,712 003
Equity/l] JPMorgan Chase
VAGLB Hedge - Fixed Indexed Annuity..... | N/A........ ndex |&Co THBGLXDRUGQFUS7RNEYT. | .11/24/2015] .11/19/2018 | ................ 11,354,246 | ......234.0200 | .......... 62,941 95,002 | oo | covenc 95,002 | ......... 57,472 003............
Equity/l] JPMorgan Chase
VAGLB Hedge - Fixed Indexed Annuity..... | N/A........ ndex |&Co TH6GLXDRUGQFUS7RNEY7. | .11/24/2015 | .11/19/2018 | ..covvvnvrvvens | vevvneres 857,456 | .......242.2300 28,161 40,239 | .. | v 40,239 26,605 003
Equity/l] JPMorgan Chase
VAGLB Hedge - Fixed Indexed Annuity..... | N/A........ ndex |&Co 7THBGLXDRUGQFUS7RNEY7. | .11/24/2015] .11/19/2018 | ................ ....34,875,995 | ......234.1200 | ......1,615,342 2435754 | ... ...2,435,754 | ...1,475,333 003
Equity/l] JPMorgan Chase
VAGLB Hedge - Fixed Indexed Annuity..... | N/A........ ndex |&Co TH6GLXDRUGQFUS57RNEY7. | .11/24/2015| .11/19/2018 | ....ccove 2,050,275 | .......241.6300 69,146 99,350 | ..... 99,350 65,313 003
Equity/l] JPMorgan Chase
VAGLB Hedge - Fixed Indexed Annuity..... | N/A........ ndex |&Co 7THBGLXDRUGQFUS7RNEY7. | .11/24/2015] .11/19/2018 | ................ ....9,693,603 | ......242.1200 | ........ 319,920 457,601 | ..... [ ..o 457,601 | ...... 302,237 003
Equity/l] JPMorgan Chase
VAGLB Hedge - Fixed Indexed Annuity..... | N/A........ ndex |&Co TH6GLXDRUGQFUS7RNES7. | .11/24/2015| .11/19/2018 | ......coccevec ...11,744,330 | ......240.5200 | ......... 415,858 603,185 | ..... | ....... 603,185 | ....... 392,262 003,
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Showing all Options, Caps, Floors, Collars, Swaps and Forwards Open as of Current Statement Date

Description
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Mozaic Index CALL Options INDEX$024...

Mozaic Index CALL Options INDEX$024...

Mozaic Index CALL Options INDEX$024...

Mozaic Index CALL Options INDEX$024...
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Mozaic Index CALL Options INDEX$024...

Mozaic Index CALL Options INDEX$024...
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Mozaic Index CALL Options INDEX$024...

Mozaic Index CALL Options INDEX$024...

Mozaic Index CALL Options INDEX$024...

Mozaic Index CALL Options INDEX$024...

Mozaic Index CALL Options INDEX$024...

Mozaic Index CALL Options INDEX$024...

Mozaic Index CALL Options INDEX$024...
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Mozaic Index CALL Options INDEX$024...
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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-
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)
Equity/l] JPMorgan Chase
VAGLB Hedge - Fixed Indexed Annuity..... | N/A........ ndex |&Co TH6GLXDRUGQFUS7RNEY7. | .11/24/2015| .11/19/2018 | ....ccvvvvvneceee 4,157,157 | ......240.2800 | ......... 148,869 216471 [ oo | o 216,171 | .....ee 140,242 003
Equity/l] JPMorgan Chase
VAGLB Hedge - Fixed Indexed Annuity..... .|ndex |&Co THBGLXDRUGQFUS7RNEY7. | .11/24/2015 .11/19/2018 ...35,916,649 | ......238.7900 | .....1,371,161 2,013,796 | ..... ...2,013,796 | ...1,286,418 003,
Equity/l] JPMorgan Chase
VAGLB Hedge - Fixed Indexed Annuity..... | N/A........ ndex |&Co TH6GLXDRUGQFUS7RNEY7. | .11/24/2015 | A1MT712017 | oo | v 232,934 | ......243.3000 | ....ccoeeo 4,895 8,751 | e | covvreee 8,751 6,486 003
Equity/l] JPMorgan Chase
VAGLB Hedge - Fixed Indexed Annuity..... | N/A........ ndex |&Co THBGLXDRUGQFUS7RNEY7. | .11/24/2015 | A1A7/2017 | coovevcrcvcrccccc | v 415,740 | ......233.9300 [ ..o 15,038 27424 | .| o 21424 | ... 18,200 003
Equity/l] JPMorgan Chase
VAGLB Hedge - Fixed Indexed Annuity..... .|ndex |[&Co TH6GLXDRUGQFU57RNEY7. | .11/24/2015| .11/17/2017 ...433,091 | .......234.2100 28,156 | ..... 003
Equity/l] JPMorgan Chase
VAGLB Hedge - Fixed Indexed Annuity..... | N/A........ ndex |&Co THBGLXDRUGQFUS7RNEY7. | .11/24/2015 | A1M7/2017 | oo | v 225,862 | ......241.9400 5,163 9,304 | ... 9,304 6,801 003
Equity/l] JPMorgan Chase
VAGLB Hedge - Fixed Indexed Annuity..... | N/A........ ndex |&Co TH6GLXDRUGQFUS7RNES7. | .11/24/2015 | A1MT7/2017 | ceoovoevec | v 167,008 | .......234.1600 5,967 10,886 | .....| weooeeeee 10,886 | ..........7,247 003
Equity/l] JPMorgan Chase
VAGLB Hedge - Fixed Indexed Annuity..... .|ndex |&Co THBGLXDRUGQFUS7RNEY7. | .11/24/2015 .11/17/2017 ....3,494,307 | ......234.0700 228833 |....|.....228,833 | ...... 152,157 003,
Equity/l] JPMorgan Chase
VAGLB Hedge - Fixed Indexed Annuity..... | N/A........ ndex |&Co TH6GLXDRUGQFUS7RNES7. | .11/24/2015 | A1MT7/2017 | ooovocvc | v 528,560 | .......241.4300 | ........... 12,463 22,517 | ..... 22517 | oo 16,371 003
Equity/l] JPMorgan Chase
VAGLB Hedge - Fixed Indexed Annuity..... | N/A........ ndex |&Co THBGLXDRUGQFUS7RNEQ7. | .12/04/2015 | A1/30/2017 | ..o | e 20,024 | ......234.4800 588 1,287 || v 1,287 858 003
Equity/l] JPMorgan Chase
VAGLB Hedge - Fixed Indexed Annuity..... | N/A........ ndex |&Co 7THBGLXDRUGQFUS7RNEYT. | .12/04/2015| .11/30/2017 | ......ccnnvvceee. ..2,077,698 | ......239.2200 | ......... 45,991 102,189 | e | e 102,189 | ........ 72,272 003
Equity/l] JPMorgan Chase
VAGLB Hedge - Fixed Indexed Annuity..... | N/A........ ndex |&Co THBGLXDRUGQFUS7RNEQ7. | .12/04/2015 | A1/30/2017 | ..o | v 388,997 | ......242.7300 6,879 15,286 | ..ooo | oo 15,286 | ......... 11,223 003
Equity/l] JPMorgan Chase
VAGLB Hedge - Fixed Indexed Annuity..... | N/A........ ndex |&Co 7THBGLXDRUGQFUS7RNEY7. | .12/04/2015 | A1/30/2017 | ccovvvvvcrvccccc | wovvnecn 608,490 | .......240.0900 | ........... 12,737 28,369 | ..... 28,369 | ......... 20,260 003
Equity/l] JPMorgan Chase
VAGLB Hedge - Fixed Indexed Annuity..... | N/A........ ndex |&Co THBGLXDRUGQFUS7RNEQ7. | .12/04/2015] .11/30/2017 | ................ ..2,216,199 | ......239.7300 | .......... 47,458 105,653 | .....| e 105,653 | ......... 75,152 003
Equity/l] JPMorgan Chase
VAGLB Hedge - Fixed Indexed Annuity..... | N/A........ ndex |&Co 7THBGLXDRUGQFUS7RNEY7. | .12/04/2015] .11/30/2017 | ........ccccccce. ...1,900,027 | .......240.1000 39,773 88,527 | .| oo 88,527 | ......... 63,228 003,
Equity/l] JPMorgan Chase
VAGLB Hedge - Fixed Indexed Annuity..... | N/A........ ndex |&Co THBGLXDRUGQFUS7RNEQ7. | .12/04/2015] .11/30/2017 | ................ ...5,577,821 | ......239.9000 | ........ 118,325 263,134 | ... ...... 263,134 | ....... 187,523 003
Equity/l] JPMorgan Chase
VAGLB Hedge - Fixed Indexed Annuity..... | N/A........ ndex |&Co 7THBGLXDRUGQFUS7RNEY7. | .12/04/2015 | .11/30/2018 | ...ccovvcvccccc | ovvvees 331,248 | ......234.8900 | ......... 12,951 22,395 | ... 22,395 | ... 13,663 003............
Equity/l] JPMorgan Chase
VAGLB Hedge - Fixed Indexed Annuity..... | N/A........ ndex |&Co TH6GLXDRUGQFUS7RNEY7. | .12/04/2015| .11/30/2018 | .....covvvvneceee ....1,351,543 | .......234.6000 53,494 92,574 | ..... 92,574 56,284 003
Equity/l] JPMorgan Chase
VAGLB Hedge - Fixed Indexed Annuity..... | N/A........ ndex |&Co 7THBGLXDRUGQFUS7RNEY7. | .12/04/2015] .11/30/2018 | ................. ..1,784,923 | .....234.5300 | .......... 70,862 122,642 | .....| e 122,642 | ......... 74,502 003
Equity/l] JPMorgan Chase
VAGLB Hedge - Fixed Indexed Annuity..... | N/A........ ndex |&Co TH6GLXDRUGQFUS57RNEYT7. | .12/04/2015 .11/30/2018 | ....ccovvvvneceee ....1,190,849 | .......245.1900 29,226 47,655 [ ... | oo 47,655 32,267 003
Equity/l] JPMorgan Chase
VAGLB Hedge - Fixed Indexed Annuity..... | N/A........ ndex |&Co 7THBGLXDRUGQFUS7RNEY7. | .12/04/2015 | A1/30/2017 | .cocvcvvvcvccccc | v 395,523 | ......234.7200 | .......... 11,467 25,05 | ..... 25,095 | ......... 16,781 003,
Equity/l] JPMorgan Chase
VAGLB Hedge - Fixed Indexed Annuity..... | N/A........ ndex |&Co TH6GLXDRUGQFUS7RNEY7. | .12/04/2015| .11/30/2018 | .......cccevc ....24,295,593 | .......234.5000 CSTSISH O [ ISR [ 1,671,586 | ..... ...1,671,586 | ....1,015,087 003,
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Showing all Options, Caps, Floors, Collars, Swaps and Forwards Open as of Current Statement Date

Description

Mozaic Index CALL Options INDEX$024...

Mozaic Index CALL Options INDEX$024...

Mozaic Index CALL Options INDEX$024...

Mozaic Index CALL Options INDEX$024...

Mozaic Index CALL Options INDEX$024...
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Mozaic Index CALL Options INDEX$024...

Mozaic Index CALL Options INDEX$024...

Mozaic Index CALL Options INDEX$024...

2 3 4 5 6 7 8 9 10 1 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative Hedge
Prior Year(s) | Current Year Adjustment Effectivenes
Schedul | Type(s Strike Price, [ Initial 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-
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)
Equity/l] JPMorgan Chase
VAGLB Hedge - Fixed Indexed Annuity..... | N/A........ ndex |&Co TH6GLXDRUGQFUS7RNES7. | .12/04/2015| .11/30/2018 | .....covvnvecee ....5,341,393 | ......245.2700 | ......... 130,659 212,778 | oo | coe 212,778 | ...... 144,168 003
Equity/l] JPMorgan Chase
VAGLB Hedge - Fixed Indexed Annuity..... .|ndex |&Co THBGLXDRUGQFUS7RNEY7. | .12/04/2015 .11/30/2018 +..1410,356 | ......234.6300 506,889 | ..... | ......506,889 | ....... 308,291 003
Equity/l] JPMorgan Chase
VAGLB Hedge - Fixed Indexed Annuity..... | N/A........ ndex |&Co TH6GLXDRUGQFUS7RNEY7. | .12/04/2015| .11/30/2018 | .....covvveccee 1,217,025 | ......242.5200 33,821 56,460 | ... [ oo 56,460 | ........ 37,335 003,
Equity/l] JPMorgan Chase
VAGLB Hedge - Fixed Indexed Annuity..... | N/A........ ndex |&Co THBGLXDRUGQFUS7RNEY7. | .12/04/2015] .11/30/2018 | ................. ....28,683,026 | ......234.5100 | ....1,139,868 | ...ccccooomucimmmmminies | corrmerrrrnnrccnernccens | s 1,972,569 | ..... ...1,972,569 | ....1,198,005 003
Equity/l] JPMorgan Chase
VAGLB Hedge - Fixed Indexed Annuity..... .|ndex |[&Co TH6GLXDRUGQFU57RNEY7. | .12/04/2015 | .11/30/2018 ...3,234,683 | .......241.9000 92,746 155,113 | ..... ..155113 | ... 101,976 003,
Equity/l] JPMorgan Chase
VAGLB Hedge - Fixed Indexed Annuity..... | N/A........ ndex |&Co THBGLXDRUGQFUS7RNEY7. | .12/04/2015] .11/30/2018 | ................ ....8,312,495 | ......242.5900 | ......... 230,338 384,185 | .....| ... 384,185 | ...... 254,212 003
Equity/l] JPMorgan Chase
VAGLB Hedge - Fixed Indexed Annuity..... | N/A........ ndex |&Co TH6GLXDRUGQFUS7RNEY7. | .12/04/2015| .11/30/2018 | .....ccocevc ....6,061,167 | ......241.1100 [ ........ 180,107 302,977 | oo | cod 302,977 | ...... 197,674 003
Equity/l] JPMorgan Chase
VAGLB Hedge - Fixed Indexed Annuity..... .|ndex |&Co THBGLXDRUGQFUS7RNEY7. | .12/04/2015 .11/30/2018 .....5,098,160 | .......240.5600 ...165,171 262,198 | ..... ...262,198 | ...... 170,145 003,
Equity/l] JPMorgan Chase
VAGLB Hedge - Fixed Indexed Annuity..... | N/A........ ndex |&Co TH6GLXDRUGQFUS7RNEY7. | .12/04/2015| .11/30/2018 | .......cceveee ...42,462,576 | ......239.2500 | ......1,372,452 2,333,762 | ..... 2,333,762 | ...1,494,292 003
Equity/l] JPMorgan Chase
VAGLB Hedge - Fixed Indexed Annuity..... | N/A........ ndex |&Co THBGLXDRUGQFUS7RNEQ7. | .12/04/2015 | A1/30/2017 | ..o | v 168,883 | .......234.4900 | ............ 4,957 10,845 | .oooo | e 10,845 | .......... 7,229 003
Equity/l] JPMorgan Chase
VAGLB Hedge - Fixed Indexed Annuity..... | N/A........ ndex |&Co THBGLXDRUGQFUS7RNEY7. | .12/04/2015 | A1/30/2017 | covvvvvvvvccccc | wovrveees 178,541 | ......234.2200 5,320 11,627 | oo | s 11,627 7,722 003
Equity/l] JPMorgan Chase
VAGLB Hedge - Fixed Indexed Annuity..... | N/A........ ndex |&Co THBGLXDRUGQFUS7RNEY7. | .12/04/2015] .11/30/2017 | ................ ...1,080,368 | .......234.2500 32,146 70,249 [ o] oo 70,249 | ......... 46,674 003
Equity/l] JPMorgan Chase
VAGLB Hedge - Fixed Indexed Annuity..... | N/A........ ndex |&Co 7THBGLXDRUGQFUS7RNEY7. | .12/04/2015 | A1/30/2017 | ccoovvvvvvvcccsc | wovrvnees 352,824 | ......242.5800 6,296 14,005 | .cooo | covvenens 14,005 | ........ 10,267 003
Equity/l] JPMorgan Chase
VAGLB Hedge - Fixed Indexed Annuity..... | N/A........ ndex |&Co THBGLXDRUGQFUS7RNEQ7. | .12/04/2015] .11/30/2017 | ................ ..1415262 | ......234.4800 | ......... 41,544 90,931 | ... 90,931 | ......... 60,607 003
Equity/l] JPMorgan Chase
VAGLB Hedge - Fixed Indexed Annuity..... | N/A........ ndex |&Co 7THBGLXDRUGQFUS7RNEY7. | .12/04/2015] .11/30/2017 | ........ccccccce. ...1,759,807 | .......234.3600 52,010 MITTT || e M3777 | o 75,710 003
Equity/l] JPMorgan Chase
VAGLB Hedge - Fixed Indexed Annuity..... | N/A........ ndex |&Co THBGLXDRUGQFUS7RNEQ7. | .12/04/2015 | A1/30/2017 | ..o | v 802,343 | ......241.6300 | .......... 15,251 33,911 | ... 33911 | ........ 24,618 003
Equity/l] JPMorgan Chase
VAGLB Hedge - Fixed Indexed Annuity..... | N/A........ ndex |&Co THBGLXDRUGQFUS7RNEYY. | .12/15/2015 | .12/08/2017 | ...coccvcvccccc | e 92,140 | ......231.9400 3,163 6,732 | e | corviee 6,732 | .ooovvere 4,320 003............
Equity/l] JPMorgan Chase
VAGLB Hedge - Fixed Indexed Annuity..... | N/A........ ndex |&Co TH6GLXDRUGQFUS7RNEY7. | .12/15/2015| .12/08/2017 | ....ccovvvveeeeee ....1,604,686 | ......238.7500 | ........... 37,065 81,428 [ ... | oo 81428 | ......... 57,152 003
Equity/l] JPMorgan Chase
VAGLB Hedge - Fixed Indexed Annuity..... | N/A........ ndex |&Co 7THBGLXDRUGQFUS7RNEY7. | .12/15/2015] .12/08/2017 | ................. ...1,907,107 | .......236.6000 50,169 109,516 | ... | ceeee 109,516 | ......... 74,907 003
Equity/l] JPMorgan Chase
VAGLB Hedge - Fixed Indexed Annuity..... | N/A........ ndex |&Co TH6GLXDRUGQFUS57RNEY7. | .12/15/2015 | .12/08/2017 | ..covvvvrvrens | vevvrenee 368,055 | .......240.5700 | ............ 7,601 16,711 | o | v 16,711 | oo 11,971 003,
Equity/l] JPMorgan Chase
VAGLB Hedge - Fixed Indexed Annuity..... | N/A........ ndex |&Co 7THBGLXDRUGQFUS7RNEY7. | .12/15/2015] .12/08/2017 | ................ ...1,579,826 | ......237.1100 | .......... 40,356 88,165 | .....| oo 88,165 60,685 003,
Equity/l] JPMorgan Chase
VAGLB Hedge - Fixed Indexed Annuity..... | N/A........ ndex |&Co TH6GLXDRUGQFUS7RNEY7. | .12/15/2015| .12/08/2017 | .......cccevec ..4,776,293 | ......238.0700 | ........ 115,112 252,260 | ..... 252,260 | ....... 175,651 003




019030

Statement as of June 30, 2016 of the NATIONWIDE LIFE & ANNU'TY |NSURANCE COMPANY

SCHEDULE DB - PART A - SECTION 1

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

Description

Mozaic Index CALL Options INDEX$024...

Mozaic Index CALL Options INDEX$024...

Mozaic Index CALL Options INDEX$024...

Mozaic Index CALL Options INDEX$024...

Mozaic Index CALL Options INDEX$024...

Mozaic Index CALL Options INDEX$024...

Mozaic Index CALL Options INDEX$024...

Mozaic Index CALL Options INDEX$024...

Mozaic Index CALL Options INDEX$024...

Mozaic Index CALL Options INDEX$024...

Mozaic Index CALL Options INDEX$024...

Mozaic Index CALL Options INDEX$024...

Mozaic Index CALL Options INDEX$024...

Mozaic Index CALL Options INDEX$024...

Mozaic Index CALL Options INDEX$024...

Mozaic Index CALL Options INDEX$024...

Mozaic Index CALL Options INDEX$024...

Mozaic Index CALL Options INDEX$024...

Mozaic Index CALL Options INDEX$024...

Mozaic Index CALL Options INDEX$024...

Mozaic Index CALL Options INDEX$024...

Mozaic Index CALL Options INDEX$024...

2 3 4 5 6 7 8 9 10 1 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative Hedge
Prior Year(s) | Current Year Adjustment Effectivenes
Schedul | Type(s Strike Price, [ Initial 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-
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)
Equity/l] JPMorgan Chase
VAGLB Hedge - Fixed Indexed Annuity..... | N/A........ ndex |&Co TH6GLXDRUGQFUS7RNEY7. | .12/15/2015 | .12/08/2017 | ..covvvvrvvens | vevvnenee 385,020 | .......240.1700 8,152 17,924 | oo | e 17,924 | ........ 12,784 003
Equity/l] JPMorgan Chase
VAGLB Hedge - Fixed Indexed Annuity..... .|ndex |&Co THBGLXDRUGQFUS7RNEY7. | .12/15/2015 | .12/08/2017 onnb 472,466 | ......237.6400 242,164 | .....| .....242,164 | ...... 167,759 003
Equity/l] JPMorgan Chase
VAGLB Hedge - Fixed Indexed Annuity..... | N/A........ ndex |&Co TH6GLXDRUGQFUS57RNEY7. | .12/15/2015 | .12/10/2018 | ..covovvvvrens | vevvneeee 299,526 | ......231.8200 | .......... 13,465 23476 [ oo | o 23176 | oo 13,590 003
Equity/l] JPMorgan Chase
VAGLB Hedge - Fixed Indexed Annuity..... | N/A........ ndex |&Co THBGLXDRUGQFUS7RNEY7. | .12/15/2015] .12/10/2018 | ................. <2,178,404 232.1800 96,529 166,027 | .....| e 166,027 | ........ 97,796 003,
Equity/l] JPMorgan Chase
VAGLB Hedge - Fixed Indexed Annuity..... .|ndex |[&Co TH6GLXDRUGQFU57RNEY7. | .12/15/2015 | .12/10/2018 ...3,897,421 | .......231.8800 300,807 | ..... ...300,807 | ....... 176,518 003,
Equity/l] JPMorgan Chase
VAGLB Hedge - Fixed Indexed Annuity..... | N/A........ ndex |&Co THBGLXDRUGQFUS7RNEY7. | .12/15/2015 | .12/08/2017 | ....ccvvcvcvccc | v 374,59 | ......231.7600 | .......... 12,979 27,607 | .o | o 27,607 | ........ 17,670 003
Equity/l] JPMorgan Chase
VAGLB Hedge - Fixed Indexed Annuity..... | N/A........ ndex |&Co TH6GLXDRUGQFUS7RNES7. | .12/15/2015| .12/10/2018 | ...ovovvvvves | v 924,724 | ......242.1700 26477 43874 [ .| v 43,874 28,859 003
Equity/l] JPMorgan Chase
VAGLB Hedge - Fixed Indexed Annuity..... .|ndex |&Co THBGLXDRUGQFUS7RNEY7. | .12/15/2015 .12/10/2018 ...21,142,668 232.1400 937,715 1,614,008 | ... ..1614,008 | ...... 950,289 003,
Equity/l] JPMorgan Chase
VAGLB Hedge - Fixed Indexed Annuity..... | N/A........ ndex |&Co TH6GLXDRUGQFUS7RNEY7. | .12/15/2015| .12/10/2018 | .......ccevec 2 475,972 | ......243.3400 | .......... 67,119 110,308 | .....| ...ccc. 110,308 | ........ 73,342 003
Equity/l] JPMorgan Chase
VAGLB Hedge - Fixed Indexed Annuity..... | N/A........ ndex |&Co 7THBGLXDRUGQFUS7RNEY7. | .12/15/2015] .12/10/2018 | ................ 11,276,524 | ......232.0000 | ......... 324,769 558,794 | ... 558,794 328,406 003
Equity/l] JPMorgan Chase
VAGLB Hedge - Fixed Indexed Annuity..... | N/A........ ndex |&Co 7THBGLXDRUGQFUS7RNEYT7. | .12/15/2015] .12/10/2018 | ................. 21,697,519 | ......240.7900 | .......... 51,803 86,564 | ..... 86,564 | ......... 56,183 003
Equity/l] JPMorgan Chase
VAGLB Hedge - Fixed Indexed Annuity..... | N/A........ ndex |&Co THBGLXDRUGQFUS7RNEY7. | .12/15/2015] .12/110/2018 | ........cccveeee.| . 29,295,933 | .......232.0200 | ......1,306,375 2,247,853 | ..... ...2,247,853 | ...1,321,411 003
Equity/l] JPMorgan Chase
VAGLB Hedge - Fixed Indexed Annuity..... | N/A........ ndex |&Co 7THBGLXDRUGQFUS7RNEY7. | .12/15/2015] .12/10/2018 | ................. <i4,189,461 | ......239.2800 | ........ 136,753 230,601 | .| cooe 230,601 | ...... 147,388 003
Equity/l] JPMorgan Chase
VAGLB Hedge - Fixed Indexed Annuity..... | N/A........ ndex |&Co THBGLXDRUGQFUS7RNEY7. | .12/15/2015] .12/10/2018 | ................ ....5,060,388 | .......240.8700 | ........ 153,819 256,992 | .....| ....... 256,992 | ....... 166,930 003
Equity/l] JPMorgan Chase
VAGLB Hedge - Fixed Indexed Annuity..... | N/A........ ndex |&Co THBGLXDRUGQFUS7RNEYT. | .12/15/2015] .12/10/2018 | ................ ....7,053,423 | .......238.7500 235,897 398,542 | .....| ... 398,542 | ...... 253,314 003
Equity/l] JPMorgan Chase
VAGLB Hedge - Fixed Indexed Annuity..... | N/A........ ndex |&Co THBGLXDRUGQFUS7RNEY7. | .12/15/2015] .12/10/2018 | ................ ..13,778,059 | ......238.4600 | ........ 466,875 789,634 | ... ... 789,634 | ....... 500,346 003
Equity/l] JPMorgan Chase
VAGLB Hedge - Fixed Indexed Annuity..... | N/A........ ndex |&Co THBGLXDRUGQFUS7RNEYY. | .12/15/2015 | .12/08/2017 | ...cocvcvvvccccc | e 31,545 | ......231.1200 | ..ooocvveee 1,132 2,396 | ... 2,396 | .o 1,519 003............
Equity/l] JPMorgan Chase
VAGLB Hedge - Fixed Indexed Annuity..... | N/A........ ndex |&Co TH6GLXDRUGQFUS7RNEY7. | .12/15/2015| .12/10/2018 | .....covvvvneecee ....38,069,557 | .......237.2400 | ......1,360,227 2,313,655 | ..... ...2,313,655 | ....1,446,797 003
Equity/l] JPMorgan Chase
VAGLB Hedge - Fixed Indexed Annuity..... | N/A........ ndex |&Co THBGLXDRUGQFUS7RNEY7. | .12/15/2015 | .12/08/2017 | ....ocvcvvvccccc | e 77,068 | ......240.1300 | .....coccoeee 1,635 3,597 | ... 3,507 2,564 003,
Equity/l] JPMorgan Chase
VAGLB Hedge - Fixed Indexed Annuity..... | N/A........ ndex |&Co TH6GLXDRUGQFUS7RNEY7. | .12/15/2015 | .12/08/2017 | ..covvvvvvrens | vevrrenee 168,325 | ......235.0700 | ............. 4,847 10,503 | ... | veveeeens 10,503 | ...........7,044 003,
Equity/l] JPMorgan Chase
VAGLB Hedge - Fixed Indexed Annuity..... | N/A........ ndex |&Co 7THBGLXDRUGQFUS7RNEY7. | .12/15/2015] .12/08/2017 | ................ 102,051,687 | ......231.9700 | ......... 70,345 149,693 | .....| e 149,693 | ....... 96,112 003
Equity/l] JPMorgan Chase
VAGLB Hedge - Fixed Indexed Annuity..... | N/A........ ndex |&Co TH6GLXDRUGQFUS57RNEY7. | .12/15/2015| .12/08/2017 | ....coovvvcc | v 747479 | ......239.5700 | .......... 16,426 36,104 [ ... | oo 36,104 25,579 003
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SCHEDULE DB - PART A - SECTION 1

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

Description

Mozaic Index CALL Options INDEX$024...

Mozaic Index CALL Options INDEX$024...

Mozaic Index CALL Options INDEX$024...

Mozaic Index CALL Options INDEX$024...

Mozaic Index CALL Options INDEX$024...

Mozaic Index CALL Options INDEX$024...

Mozaic Index CALL Options INDEX$024...

Mozaic Index CALL Options INDEX$024...

Mozaic Index CALL Options INDEX$024...

Mozaic Index CALL Options INDEX$024...

Mozaic Index CALL Options INDEX$024...

Mozaic Index CALL Options INDEX$024...

Mozaic Index CALL Options INDEX$024...

Mozaic Index CALL Options INDEX$024...

Mozaic Index CALL Options INDEX$024...

Mozaic Index CALL Options INDEX$024...

Mozaic Index CALL Options INDEX$024...

Mozaic Index CALL Options INDEX$024...

Mozaic Index CALL Options INDEX$024...

Mozaic Index CALL Options INDEX$024...

Mozaic Index CALL Options INDEX$024...

Mozaic Index CALL Options INDEX$024...

2 3 4 5 6 7 8 9 10 1 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative Hedge
Prior Year(s) | Current Year Adjustment Effectivenes
Schedul | Type(s Strike Price, [ Initial 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-
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)
Equity/l] JPMorgan Chase
VAGLB Hedge - Fixed Indexed Annuity..... | N/A........ ndex |&Co TH6GLXDRUGQFUS7RNEY7. | .12/15/2015 | .12/08/2017 | ..oovvvvvvvrens | vevennres 465,636 | ......231.8000 | ........... 16,114 34,387 [ oo | o 34,387 | ........ 21,996 003
Equity/l] JPMorgan Chase
VAGLB Hedge - Fixed Indexed Annuity..... .|ndex |&Co THBGLXDRUGQFUS7RNEY7. | .12/15/2015 | .12/08/2017 ....1,892,985 | ......232.9200 131,866 | ..... 85,844 003
Equity/l] JPMorgan Chase
VAGLB Hedge - Fixed Indexed Annuity..... | N/A........ ndex |&Co TH6GLXDRUGQFUS7RNEY7. | .12/29/2015 | .12/28/2017 | ..covorrvvene | v 156,572 | ......231.9600 5619 11457 || s 11,457 | e 7,272 003,
Equity/l] JPMorgan Chase
VAGLB Hedge - Fixed Indexed Annuity..... | N/A........ ndex |&Co THBGLXDRUGQFUS7RNEY7. | .12/29/2015 | .12/28/2017 522,764 2321300 | .......... 18,595 37,942 | oo v 37,942 | ... 24,143 003
Equity/l] JPMorgan Chase
VAGLB Hedge - Fixed Indexed Annuity..... .|ndex |[&Co TH6GLXDRUGQFU57RNEY7. | .12/29/2015 | .12/28/2017 12,812,126 | .......232.0400 204,983 |....| .....204,983 | ...... 130,264 003,
Equity/l] JPMorgan Chase
VAGLB Hedge - Fixed Indexed Annuity..... | N/A........ ndex |&Co THBGLXDRUGQFUS7RNEY7. | .12/29/2015| .12/28/2017 | ................. 12,493,042 | ......239.4100 58,385 122,432 | oo e 122,432 85,606 003
Equity/l] JPMorgan Chase
VAGLB Hedge - Fixed Indexed Annuity..... | N/A........ ndex |&Co TH6GLXDRUGQFUS7RNEY7. | .12/29/2015 | .12/28/2017 | .....covvevc .....1,016,058 | ......236.7100 27,951 58,275 | ..... 58,275 | ....... 39,448 003,
Equity/l] JPMorgan Chase
VAGLB Hedge - Fixed Indexed Annuity..... .|ndex |&Co THBGLXDRUGQFUS7RNEY7. | .12/29/2015 | .12/28/2017 .....1,116,088 | ......239.9300 25,332 53,118 | ..... ..37,359 003
Equity/l] JPMorgan Chase
VAGLB Hedge - Fixed Indexed Annuity..... | N/A........ ndex |&Co TH6GLXDRUGQFUS7RNEY7. | .12/29/2015| .12/28/2017 | ......cccevevc <.....3,406,364 | ......237.4400 89,745 187,572 | oo | s 187,572 | ....... 128,125 003
Equity/l] JPMorgan Chase
VAGLB Hedge - Fixed Indexed Annuity..... | N/A........ ndex |&Co 7THBGLXDRUGQFUS7RNEY7. | .12/29/2015| .12/28/2017 | ................ ...12,782,988 | ......237.3600 | ........ 338,836 707,077 || oo 707,077 | ....... 482,510 003
Equity/l] JPMorgan Chase
VAGLB Hedge - Fixed Indexed Annuity..... | N/A........ ndex |&Co THBGLXDRUGQFUS7RNEY7. | .12/29/2015 | 12/28/2017 | .cocvvvvvvvcvccc | wovveenn 670,441 | ......237.6600 | ........... 17,449 36,461 | ... | v 36,461 | ......... 24,973 003
Equity/l] JPMorgan Chase
VAGLB Hedge - Fixed Indexed Annuity..... | N/A........ ndex |&Co THBGLXDRUGQFUS7RNEY7. | .12/29/2015| .12/28/2017 | ................. ...3,461,011 | ......237.5600 | .......... 90,630 189,293 | ... | e 189,293 | ...... 129,491 003
Equity/l] JPMorgan Chase
VAGLB Hedge - Fixed Indexed Annuity..... | N/A........ ndex |&Co 7THBGLXDRUGQFUS7RNEYY. | .12/29/2015 | .12/28/2018 | ... | wovrvvees 375,803 | ......232.3400 | .......... 17,105 28,521 | ..... 28,521 | ......... 16,661 003
Equity/l] JPMorgan Chase
VAGLB Hedge - Fixed Indexed Annuity..... | N/A........ ndex |&Co THBGLXDRUGQFUS7RNEQ7. | .12/29/2015 | 12/28/2017 | ... | e 80,926 232.3900 2,840 5801 | ... 5,801 3,705 003
Equity/l] JPMorgan Chase
VAGLB Hedge - Fixed Indexed Annuity..... | N/A........ ndex |&Co THBGLXDRUGQFUS7RNEYY. | .12/29/2015 | .12/28/2018 | ....covvcvccccc | ovrveees 135,610 232.1100 6,227 10,392 | cooee [ v 10,392 6,054 003
Equity/l] JPMorgan Chase
VAGLB Hedge - Fixed Indexed Annuity..... | N/A........ ndex |&Co THBGLXDRUGQFUS7RNEY7. | .12/29/2015] .12/28/2018 | ................ <.....4,434,307 232.2700 202,360 337,526 | .....| ...... 337,526 | ....... 197,003 003
Equity/l] JPMorgan Chase
VAGLB Hedge - Fixed Indexed Annuity..... | N/A........ ndex |&Co THBGLXDRUGQFUS7RNEY7. | .12/29/2015] .12/28/2018 | ................. .....9,881,476 | .....232.1800 | ........ 452,526 754,989 | ....| .o 754,989 | ...... 440,167 003............
Equity/l] JPMorgan Chase
VAGLB Hedge - Fixed Indexed Annuity..... | N/A........ ndex |&Co TH6GLXDRUGQFUS7RNEY7. | .12/29/2015| .12/28/2018 | .......oceevc 2,193,375 | ......242.5500 | ........... 81,773 130,630 .o | ooveee 130,630 85273 003
Equity/l] JPMorgan Chase
VAGLB Hedge - Fixed Indexed Annuity..... | N/A........ ndex |&Co 7THBGLXDRUGQFUS7RNEY7. | .12/29/2015| .12/28/2018 | ................. ....21,058,100 232.1000 STYAZ [N NI [N 1,614,323 | ..... ..1614,323 | ...... 940,225 003,
Equity/l] JPMorgan Chase
VAGLB Hedge - Fixed Indexed Annuity..... | N/A........ ndex |&Co TH6GLXDRUGQFUS57RNEY7. | .12/29/2015| .12/28/2018 | .......ocveve 3,237,628 | ......242.7100 | ........... 94,128 150,122 | oo | e 150,122 | ......... 98,142 003,
Equity/l] JPMorgan Chase
VAGLB Hedge - Fixed Indexed Annuity..... | N/A........ ndex |&Co 7THBGLXDRUGQFUS7RNEY7. | .12/29/2015| .12/28/2018 | ................. ...27,116,796 | ......232.2800 | ......1,236,388 2,063,182 | ..... ....2,063,182 | ....1,204,365 003,
Equity/l] JPMorgan Chase
VAGLB Hedge - Fixed Indexed Annuity..... | N/A........ ndex |&Co TH6GLXDRUGQFUS7RNEY7. | .12/29/2015| .12/28/2018 ] .........cc.c.... v ,734,368 | ......240.1200 252,777 410,132 | oo | oo 410,132 | ...... 261,520 003,
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Description

Mozaic Index CALL Options INDEX$024...

Mozaic Index CALL Options INDEX$024...
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Mozaic Index CALL Options INDEX$024...
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Mozaic Index CALL Options INDEX$024...

Mozaic Index CALL Options INDEX$024...

Mozaic Index CALL Options INDEX$024...

2 3 4 5 6 7 8 9 10 1 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative Hedge
Prior Year(s) | Current Year Adjustment Effectivenes
Schedul | Type(s Strike Price, [ Initial 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-
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)
Equity/l] JPMorgan Chase
VAGLB Hedge - Fixed Indexed Annuity..... | N/A........ ndex |&Co TH6GLXDRUGQFUS7RNEY7. | .12/29/2015| .12/28/2018 | .......ocvevc ...40,682,070 | .......232.0600 | ......1,872,840 3,123,921 | ..... ...3,123,921 | ....1,818,543 003
Equity/l] JPMorgan Chase
VAGLB Hedge - Fixed Indexed Annuity..... .|ndex |&Co THBGLXDRUGQFUS7RNEY7. | .12/29/2015 | .12/28/2018 ...16,718,543 | ......239.6000 559,140 909,923 |..... ...909,923 | ...... 577,161 003
Equity/l] JPMorgan Chase
VAGLB Hedge - Fixed Indexed Annuity..... | N/A........ ndex |&Co THBGLXDRUGQFUS7RNEY7. | .12/29/2015 | .12/28/2017 39,191 232.4200 | ..o 1,372 2,805 | ... 2,805 | .o 1,792 003
Equity/l] JPMorgan Chase
VAGLB Hedge - Fixed Indexed Annuity..... | N/A........ ndex |&Co THBGLXDRUGQFUS7RNEY7. | .12/29/2015| .12/28/2018 | ................. ...11,393,768 | ......240.2500 | ........ 370,091 600,232 | ..... | ..o... 600,232 383,236 003
Equity/l] JPMorgan Chase
VAGLB Hedge - Fixed Indexed Annuity..... .|ndex |[&Co TH6GLXDRUGQFU57RNEY7. | .12/29/2015 | .12/28/2018 ....8,805,818 | ......238.5300 ....308,629 505,151 | ..... ...505,151 | ...... 316,891 003
Equity/l] JPMorgan Chase
VAGLB Hedge - Fixed Indexed Annuity..... | N/A........ ndex |&Co THBGLXDRUGQFUS7RNEY7. | .12/29/2015| .12/28/2018 | ................. ...38,913,720 | .......238.2400 | ......1,381,026 2,263,843 | ..... ...2,263,843 | ...1415,829 003,
Equity/l] JPMorgan Chase
VAGLB Hedge - Fixed Indexed Annuity..... | N/A........ ndex |&Co TH6GLXDRUGQFUS7RNEY7. | .12/29/2015| .12/28/2018 ] .......ccceveec. ...48,885,512 | ......236.7800 | ......1,848,620 3,047,911 | .... ...3,047,911 | ....1,876,425 003
Equity/l] JPMorgan Chase
VAGLB Hedge - Fixed Indexed Annuity..... .|ndex |&Co THBGLXDRUGQFUS7RNEY7. | .12/29/2015 | .12/28/2017 ...307,815 | ......232.4600 21,989 | ... 003
Equity/l] JPMorgan Chase
VAGLB Hedge - Fixed Indexed Annuity..... | N/A........ ndex |&Co TH6GLXDRUGQFUS7RNES7. | .12/29/2015 | .12/28/2017 | ..oovovvvcs | v 483,845 | ......231.7200 | .......... 17,598 35,809 | ..... 35,809 22,649 003
Equity/l] JPMorgan Chase
VAGLB Hedge - Fixed Indexed Annuity..... | N/A........ ndex |&Co THBGLXDRUGQFUS7RNEQ7. | .12/29/2015 | 12/28/2017 | ... | e 92,484 | ......241.2700 | ............. 1,932 4,051 [ | o 4,051 2,891 003
Equity/l] JPMorgan Chase
VAGLB Hedge - Fixed Indexed Annuity..... | N/A........ ndex |&Co THBGLXDRUGQFUS7RNEY7. | .12/29/2015 | 12/28/2017 | .coovvvvvvvcvcsc | wovrueen 861,284 232.1200 30,636 62,542 | ..... 62,542 | ........ 39,791 003
Equity/l] JPMorgan Chase
VAGLB Hedge - Fixed Indexed Annuity..... | N/A........ ndex |&Co THBGLXDRUGQFUS7RNEY7. | .12/29/2015| .12/28/2017 | ................. 3,777,444 | ......232.0500 | ........ 134,968 275217 | oo | e 275217 | ....... 174,923 003
Equity/l] JPMorgan Chase
VAGLB Hedge - Fixed Indexed Annuity..... | N/A........ ndex |&Co 7THBGLXDRUGQFUS7RNEY7. | .12/29/2015| .12/28/2017 | .......ccucceee. ...1,082,742 | ......240.0900 | .......... 24,358 51,032 | oo | v 51,032 35,956 003
Equity/I| JPMorgan Chase
VAGLB Hedge - Fixed Indexed Annuity..... | N/A........ ndex |&Co THBGLXDRUGQFUS7RNEY7. | .01/20/2016 | .01/12/2018 287,860 PRIV [V [ [ 10,389 20,676 | ..... 20,676 | ......... 10,287 003
Equity/l] JPMorgan Chase
VAGLB Hedge - Fixed Indexed Annuity..... | N/A........ ndex |&Co 7THBGLXDRUGQFUS7RNEY7. | .01/20/2016 | .01/12/2018 | ................ c0erni8,864,149 | ......237.8000 | ..oooorvvrerrrrrerinnnns [ e 129,323 263,536 | .....| oo 263,536 | ....... 134,213 003
Equity/l] JPMorgan Chase
VAGLB Hedge - Fixed Indexed Annuity..... | N/A........ ndex |&Co THBGLXDRUGQFUS7RNEY7. | .01/20/2016 | .01/12/2018 | ................ 108,979,762 | ......237.6100 | .ooovvvvvvevvvvvevirrins [ v 187,810 | covveerecveeeeeeceeeee ..382,233 | | s 382,233 | ....... 194,423 003
Equity/l] JPMorgan Chase
VAGLB Hedge - Fixed Indexed Annuity..... | N/A........ ndex |&Co 7HBGLXDRUGQFUS7RNEY7. | .01/20/2016 | .01/12/2018 | ................ 1000 1,523,466 | ......237.8900 | ..oooovvvverrrrrerinnins [ eeviieiann IV Y [N 7 VAT I 82,121 | ......... 41,800 003............
Equity/l] JPMorgan Chase
VAGLB Hedge - Fixed Indexed Annuity..... | N/A........ ndex |&Co TH6GLXDRUGQFUS57RNEY7. | .01/20/2016 | .01/12/2018 | .....covvvvneceee 4,031,388 | ......237.6100 | .ooovvrreerierrmrnces [ o 108,476 | .ooooverererrerinnnns 220,771 | | e 220,771 | woovene 112,295 003,
Equity/l] JPMorgan Chase
VAGLB Hedge - Fixed Indexed Annuity..... | N/A........ ndex |&Co THBGLXDRUGQFU57RNEY7. | .01/20/2016 | .01/14/2019 398,665 2324700 | oo | e 18,801 30,540 | ..... 30,540 | ....... 11,739 003,
Equity/l] JPMorgan Chase
VAGLB Hedge - Fixed Indexed Annuity..... | N/A........ ndex |&Co TH6GLXDRUGQFUS7RNEQ7. | .01/20/2016 | .01/14/2019 | ..o | oo 73,218 232.5600 3,400 5518 | ... 5518 2,118 003
Equity/l] JPMorgan Chase
VAGLB Hedge - Fixed Indexed Annuity..... | N/A........ ndex |&Co 7THBGLXDRUGQFUS7RNEY7. | .01/20/2016 | .01/14/2019 | ................ 100:.3,643,361 | ......232.3100 | .ooooovvevevrrvivrirnnns [ v 170,940 | oo L2TTATA | ] e 217474 | ...... 106,534 003
Equity/l] JPMorgan Chase
VAGLB Hedge - Fixed Indexed Annuity..... | N/A........ ndex |&Co TH6GLXDRUGQFUS57RNEY7. | .01/20/2016 | .01/14/2019] .......cccevceees 8,732,741 | ......232.3400 | oo | 315,348 | ..o LGB12,115 | 512,115 | ...... 196,767 003
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Statement as of June 30, 2016 of the NATIONWIDE LIFE & ANNU'TY |NSURANCE COMPANY
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Showing all Options, Caps, Floors, Collars, Swaps and Forwards Open as of Current Statement Date

Description

Mozaic Index CALL Options INDEX$024...

Mozaic Index CALL Options INDEX$024...

Mozaic Index CALL Options INDEX$024...

Mozaic Index CALL Options INDEX$024...

Mozaic Index CALL Options INDEX$024...

Mozaic Index CALL Options INDEX$024...

Mozaic Index CALL Options INDEX$024...

Mozaic Index CALL Options INDEX$024...

Mozaic Index CALL Options INDEX$024...

Mozaic Index CALL Options INDEX$024...

Mozaic Index CALL Options INDEX$024...

Mozaic Index CALL Options INDEX$024...

Mozaic Index CALL Options INDEX$024...

Mozaic Index CALL Options INDEX$024...

Mozaic Index CALL Options INDEX$024...

Mozaic Index CALL Options INDEX$024...

Mozaic Index CALL Options INDEX$024...

Mozaic Index CALL Options INDEX$024...

Mozaic Index CALL Options INDEX$024...

Mozaic Index CALL Options INDEX$024...

Mozaic Index CALL Options INDEX$024...

Mozaic Index CALL Options INDEX$024...

2 3 4 5 6 7 8 9 10 1 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative Hedge
Prior Year(s) | Current Year Adjustment Effectivenes
Schedul | Type(s Strike Price, [ Initial 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-
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)
Equity/l] JPMorgan Chase
VAGLB Hedge - Fixed Indexed Annuity..... | N/A........ ndex |&Co TH6GLXDRUGQFU57RNEY7. | .01/20/2016 | .01/14/2019 | .....cooeveve 03,520,429 | ......242.7500 | ocovvvveerirrenees [ e 105,315 | covvvevrerereeeerrreeens cevvrreenennen 163,687 [ o | e 163,687 58,372 003
Equity/l] JPMorgan Chase
VAGLB Hedge - Fixed Indexed Annuity..... .|ndex |&Co THBGLXDRUGQFU57RNEY7. | .01/20/2016 | .01/14/2019 108,347,227 | ......232.2900 | ..oovvvvvvvvnvrnrvennnns | 391,972 | | 636,247 | ] .....036,247 | ....... 244,275 003
Equity/l] JPMorgan Chase
VAGLB Hedge - Fixed Indexed Annuity..... | N/A........ ndex |&Co TH6GLXDRUGQFUS57RNEY7. | .01/20/2016 | .01/12/2018 | ...coovvvnvcvrns | wvvvvrnnens 44,303 | ......232.2500 | ..ooooorerrrreerrnnnens | v 1,611 3204 | .. 3204 | ..........1,593 003
Equity/l] JPMorgan Chase
VAGLB Hedge - Fixed Indexed Annuity..... | N/A........ ndex |&Co THBGLXDRUGQFUS7RNEY7. | .01/20/2016 | .01/14/2019 | ................ 202,013,326 | ......243.0000 59,584 92,378 | ..... 92,378 | ....cccc 32,794 003,
Equity/l] JPMorgan Chase
VAGLB Hedge - Fixed Indexed Annuity..... .|ndex |[&Co TH6GLXDRUGQFU57RNEY7. | .01/20/2016 | .01/14/2019 ...27,452,612 | ......232.2900 1,289,129 2,092,508 | ..... ...2,092,508 | ....... 803,379 003,
Equity/l] JPMorgan Chase
VAGLB Hedge - Fixed Indexed Annuity..... | N/A........ ndex |&Co THBGLXDRUGQFUS7RNEY7. | .01/20/2016 | .01/14/2019 | ................ ....8,724,479 | ......240.3700 B [ VUNKT N ULt £/ [N IO 458,734 | ...... 168,000 003
Equity/l] JPMorgan Chase
VAGLB Hedge - Fixed Indexed Annuity..... | N/A........ ndex |&Co TH6GLXDRUGQFUS57RNEY7. | .01/20/2016 | .01/14/2019 | ......cccevec .. 17,736,294 232.3000 R X VN To TN Y ISR 1,351,341 | ... 1,351,341 | ... 519,185 003,
Equity/l] JPMorgan Chase
VAGLB Hedge - Fixed Indexed Annuity..... .|ndex |&Co THBGLXDRUGQFUS7RNEY7. | .01/20/2016 | .01/14/2019 ...18,054,964 | ......239.7100 .619,040 ...981,150 | ..... ...981,150 | ...... 362,110 003
Equity/l] JPMorgan Chase
VAGLB Hedge - Fixed Indexed Annuity..... | N/A........ ndex |&Co TH6GLXDRUGQFUS57RNEY7. | .01/20/2016 | .01/14/2019 ] .......cceeeeees ....2,626,809 | .......240.6000 86,588 136,525 | ... | ....... 136,525 | ......... 49,937 003
Equity/l] JPMorgan Chase
VAGLB Hedge - Fixed Indexed Annuity..... | N/A........ ndex |&Co 7THBGLXDRUGQFUS7RNEY7. | .01/20/2016 | .01/14/2019 | ................ ....4,004,675 | ......238.8800 B [ 142,445 226,682 | ..... 226,682 | ........ 84,237 003
Equity/l] JPMorgan Chase
VAGLB Hedge - Fixed Indexed Annuity..... | N/A........ ndex |&Co 7HBGLXDRUGQFUS7RNEY7. | .01/20/2016 | .01/14/2019 | ............c.c.. ....33,702,620 | ......238.4200 122317 | i corenrnen 1,950,683 | ... ...1,950,683 | ....... 727,566 003
Equity/l] JPMorgan Chase
VAGLB Hedge - Fixed Indexed Annuity..... | N/A........ ndex |&Co THBGLXDRUGQFUS7RNE97. | .01/20/2016 | .01/14/2019 | ......cvvvvvccc| . 22,723,165 | .......236.9900 B [ 877,508 | ..o | v 1,407,450 | ..... ....1,407,450 529,942 003
Equity/l] JPMorgan Chase
VAGLB Hedge - Fixed Indexed Annuity..... | N/A........ ndex |&Co 7HBGLXDRUGQFUS7RNEY7. | .01/20/2016 | .01/12/2018 | ... | wovrveees 314,373 | ......232.4200 B [ 11,321 22,548 | ..... 22,548 | ........ 11,227 003
Equity/I| JPMorgan Chase
VAGLB Hedge - Fixed Indexed Annuity..... | N/A........ ndex |&Co THBGLXDRUGQFUS7RNEY7. | .01/20/2016 | .01/12/2018 | ................ ...1,263,503 | ......232.3700 B I 45,652 90,842 | ... 90,842 | ......... 45,190 003
Equity/l] JPMorgan Chase
VAGLB Hedge - Fixed Indexed Annuity..... | N/A........ ndex |&Co 7THBGLXDRUGQFUS7RNEY7. | .01/20/2016 | .01/12/2018 | ................ ...2,058,791 | ......239.9900 B [ AT LTI Y I 98,136 | ... | covvee 98,136 | ......... 50,086 003
Equity/l] JPMorgan Chase
VAGLB Hedge - Fixed Indexed Annuity..... | N/A........ ndex |&Co THBGLXDRUGQFUS7RNEQ7. | .01/20/2016 | .01/12/2018 | ... | s 154,926 232.5500 5,542 11,043 || e 11,043 5,501 003
Equity/l] JPMorgan Chase
VAGLB Hedge - Fixed Indexed Annuity..... | N/A........ ndex |&Co 7HBGLXDRUGQFUS7RNEY7. | .01/20/2016 | .01/12/2018 | ................ 1,267,962 | ......232.2100 | .cooooovevcriccccrcnnccs | o LI TGS N N 91,863 [ .. | coveec 91,863 | ......... 45,694 003............
Equity/l] JPMorgan Chase
VAGLB Hedge - Fixed Indexed Annuity..... | N/A........ ndex |&Co TH6GLXDRUGQFUS57RNEY7. | .01/20/2016 | .01/12/2018 | .....covvvvneceee ....3,881,908 239.5100 93,245 190,442 | oo | e 190,442 | ......... 97,197 003
Equity/l] JPMorgan Chase
VAGLB Hedge - Fixed Indexed Annuity..... | N/A........ ndex |&Co 7THBGLXDRUGQFUS7RNEY7. | .01/20/2016 | .01/12/2018 | ...ccovvcvccccc | v 732,953 | .......236.9600 20,486 41,619 [ | o 41,619 | ......... 21,133 003,
Equity/l] JPMorgan Chase
VAGLB Hedge - Fixed Indexed Annuity..... | N/A........ ndex |&Co TH6GLXDRUGQFUS7RNEY7. | .02/03/2016 | .01/29/2018 28,343 PRRECT(V/V [ [P SIRZ TSN ORI DS, 1917 | e | s 1,917 571 003
Equity/l] JPMorgan Chase
VAGLB Hedge - Fixed Indexed Annuity..... | N/A........ ndex |&Co THBGLXDRUGQFUS7RNEY7. | .02/03/2016 | .01/29/2018 | ................. 22,195,077 | ......241.0800 | .cooooovercricercrccnccs | o 71,212 [ i | i 98,421 [ .o | o 98,421 | ......... 27,209 003
Equity/l] JPMorgan Chase
VAGLB Hedge - Fixed Indexed Annuity..... | N/A........ ndex |&Co TH6GLXDRUGQFU57RNEY7. | .02/03/2016 | .01/29/2018 | .....cocvcvvvecc | vevenenee 128,992 | .......237.5200 5,054 7127 | ... — A1 2,073 003
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Showing all Options, Caps, Floors, Collars, Swaps and Forwards Open as of Current Statement Date

Description

Mozaic Index CALL Options INDEX$024...

Mozaic Index CALL Options INDEX$024...

Mozaic Index CALL Options INDEX$024...

Mozaic Index CALL Options INDEX$024...

Mozaic Index CALL Options INDEX$024...

Mozaic Index CALL Options INDEX$024...

Mozaic Index CALL Options INDEX$024...

Mozaic Index CALL Options INDEX$024...

Mozaic Index CALL Options INDEX$024...

Mozaic Index CALL Options INDEX$024...

Mozaic Index CALL Options INDEX$024...

Mozaic Index CALL Options INDEX$024...

Mozaic Index CALL Options INDEX$024...

Mozaic Index CALL Options INDEX$024...

Mozaic Index CALL Options INDEX$024...

Mozaic Index CALL Options INDEX$024...

Mozaic Index CALL Options INDEX$024...

Mozaic Index CALL Options INDEX$024...

Mozaic Index CALL Options INDEX$024...

Mozaic Index CALL Options INDEX$024...

Mozaic Index CALL Options INDEX$024...

Mozaic Index CALL Options INDEX$024...

2 3 4 5 6 7 8 9 10 1 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative Hedge
Prior Year(s) | Current Year Adjustment Effectivenes
Schedul | Type(s Strike Price, [ Initial 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-
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)
Equity/l] JPMorgan Chase
VAGLB Hedge - Fixed Indexed Annuity..... | N/A........ ndex |&Co TH6GLXDRUGQFUS57RNEY7. | .02/03/2016 | .01/29/2018 | ...ovvvvvevvens | vevvnnres 405,431 | ......241.2000 | ..ooocovrververrrrins | s 13,055 | covvevvrererrenrerernnes | ceevereeeseneenns 18,044 | .ooo | oo 18,044 | .........4,989 003,
Equity/l] JPMorgan Chase
VAGLB Hedge - Fixed Indexed Annuity..... .|ndex |&Co THBGLXDRUGQFUS7RNEY7. | .02/03/2016 | .01/29/2018 .....5,188,809 | ......240.5200 .173,536 ...240,780 | ..... ....240,780 .67,244 003
Equity/l] JPMorgan Chase
VAGLB Hedge - Fixed Indexed Annuity..... | N/A........ ndex |&Co TH6GLXDRUGQFUS57RNEY7. | .02/03/2016 | .01/29/2018 | ......coervc ...10,074,780 | ......239.4400 | ..ooovvvreereerrmerecs [ oo 357,144 | oo e 498724 | 498724 | ...... 141,580 003
Equity/l] JPMorgan Chase
VAGLB Hedge - Fixed Indexed Annuity..... | N/A........ ndex |&Co THBGLXDRUGQFUS7RNEY7. | .02/03/2016 | .01/29/2018 | ....ocvcvcvcvccc | e 50,842 | ......238.3600 | ...oooocorcmmmmrermmnccs | covriririnnns 1,906 2679 | ... 2,679 | oo 773 003
Equity/l] JPMorgan Chase
VAGLB Hedge - Fixed Indexed Annuity..... .|ndex |[&Co THBGLXDRUGQFU57RNEY7. | .02/03/2016 | .01/29/2018 12387500 | v | e 11722 | e | v 16,445 | 003
Equity/l] JPMorgan Chase
VAGLB Hedge - Fixed Indexed Annuity..... | N/A........ ndex |&Co THBGLXDRUGQFUS7RNEY7. | .02/03/2016 | .01/29/2019 | ....covcvcvccc | v 391,556 | .......233.7600 22,658 28,09 | ..... 28,096 5438 003,
Equity/l] JPMorgan Chase
VAGLB Hedge - Fixed Indexed Annuity..... | N/A........ ndex |&Co TH6GLXDRUGQFUS57RNEY7. | .02/03/2016 | .01/29/2019 | .....ccoccevc ...5,115,890 | .......234.2300 290,906 359,701 | ..... 359,701 | ......... 68,795 003
Equity/l] JPMorgan Chase
VAGLB Hedge - Fixed Indexed Annuity..... .|ndex |&Co THBGLXDRUGQFUS7RNEY7. | .02/03/2016 | .01/29/2019 ....4,605,201 | ......233.7100 ..267,038 ..331,151 | ..... 003
Equity/l] JPMorgan Chase
VAGLB Hedge - Fixed Indexed Annuity..... | N/A........ ndex |&Co TH6GLXDRUGQFUS57RNEY7. | .02/03/2016 | .01/29/2018 | ....covvvvvcis | v 510,119 | ......234.3400 23,443 33,367 | ..... 33,367 9,924 003
Equity/l] JPMorgan Chase
VAGLB Hedge - Fixed Indexed Annuity..... | N/A........ ndex |&Co 7THBGLXDRUGQFUS7RNEY7. | .02/03/2016 | .01/29/2019 | ................ .....2,383,628 | .......244.5300 89,946 101,205 | .o | e 101,205 | ......... 11,259 003
Equity/l] JPMorgan Chase
VAGLB Hedge - Fixed Indexed Annuity..... | N/A........ ndex |&Co 7HBGLXDRUGQFUS7RNEY7. | .02/03/2016 | .01/29/2019 | ......ccocvvceee. 10002714809 | ......233.5600 | ..oooovveverrrrrerernnes [ evvvinens T JA 7 N LA9BATT | | e 196,477 | ......... 38,185 003
Equity/l] JPMorgan Chase
VAGLB Hedge - Fixed Indexed Annuity..... | N/A........ ndex |&Co THBGLXDRUGQFUS7RNEY7. | .02/03/2016 | .01/29/2019 | ....ccvocvcvcsc | ovrveen 493,531 | ......243.5600 | .....cooooorvvvvervrrnns [ oriririnns 19,395 22,081 | ... 22,081 2,686 003
Equity/l] JPMorgan Chase
VAGLB Hedge - Fixed Indexed Annuity..... | N/A........ ndex |&Co 7HBGLXDRUGQFUS7RNEY7. | .02/03/2016 | .01/29/2019 | ......ccncvvceee. ...20,315,912 | ......233.8500 N 1,172,338 | .oooovveeevvvevivnnnnnns | v 1,452,108 | ..... ..1452,108 | ....... 279,770 003
Equity/l] JPMorgan Chase
VAGLB Hedge - Fixed Indexed Annuity..... | N/A........ ndex |&Co THBGLXDRUGQFUS7RNEY7. | .02/03/2016 | .01/29/2019 | ................ ....6,871,004 | ......242.0400 287,658 333,066 | ... | ... 333,066 | ......... 45,408 003
Equity/l] JPMorgan Chase
VAGLB Hedge - Fixed Indexed Annuity..... | N/A........ ndex |&Co 7HBGLXDRUGQFUS7RNEY7. | .02/03/2016 | .01/29/2019 | ..........ccc.cc. 10000:1,859,260 | ......233.4200 | ..oooorvvvevrrrrerirrnns [ eevvinen 460,771 | oo e DT2,204 | ] 572,204 | ...... 111,433 003
Equity/l] JPMorgan Chase
VAGLB Hedge - Fixed Indexed Annuity..... | N/A........ ndex |&Co THBGLXDRUGQFUS7RNEY7. | .02/03/2016 | .01/29/2019 | ................ LATT714492 2415900 | s [ i 755,123 [ oo i 878,891 | ] 878,891 | ....... 123,768 003
Equity/l] JPMorgan Chase
VAGLB Hedge - Fixed Indexed Annuity..... | N/A........ ndex |&Co 7HBGLXDRUGQFUS7RNEY7. | .02/03/2016 | .01/29/2019 | ...cvvvcvccccc | oveeec 636,776 | ......241.0500 27,757 32478 | oo | v 32,478 | ..o 4,721 003............
Equity/l] JPMorgan Chase
VAGLB Hedge - Fixed Indexed Annuity..... | N/A........ ndex |&Co TH6GLXDRUGQFUS57RNEY7. | .02/03/2016 | .01/29/2019 | .....covvneecee 2,324,126 | ......240.3000 | ..ocorvrreerierrmerees [ e 104,384 | ..o crvvrrrenennen 123,406 [ o | e 123,106 | ......... 18,722 003,
Equity/l] JPMorgan Chase
VAGLB Hedge - Fixed Indexed Annuity..... | N/A........ ndex |&Co 7HBGLXDRUGQFUS7RNEY7. | .02/03/2016 | .01/29/2019 | ................ ..41,770,054 | ......240.2800 N 1,877,701 | oo | ceverrrene 2,214,713 | ..... 2214713 | . 337,012 003
Equity/l] JPMorgan Chase
VAGLB Hedge - Fixed Indexed Annuity..... | N/A........ ndex |&Co THBGLXDRUGQFUS7RNEY7. | .02/03/2016 | .01/29/2018 | ... | s 177,881 232.8300 8,795 12,537 | cooee | s 12,537 3,742 003,
Equity/l] JPMorgan Chase
VAGLB Hedge - Fixed Indexed Annuity..... | N/A........ ndex |&Co 7HBGLXDRUGQFUS7RNEY7. | .02/03/2016 | .01/29/2019 | ................ 108,904,888 | ......238.5500 | ....ocovovevrrvrererrrns [ erviinen 428,872 | oo, corrreennennnD13,900 [ | e 513,900 85,028 003
Equity/l] JPMorgan Chase
VAGLB Hedge - Fixed Indexed Annuity..... | N/A........ ndex |&Co TH6GLXDRUGQFUS57RNEY7. | .02/03/2016 | .01/29/2018 | ......ocvcvvvecc | vevenenee 732,781 | ......243.4400 20,834 28,258 | ..... 28,258 | ..........7,424 003
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Showing all Options, Caps, Floors, Collars, Swaps and Forwards Open as of Current Statement Date

Description

Mozaic Index CALL Options INDEX$024...

Mozaic Index CALL Options INDEX$024...

Mozaic Index CALL Options INDEX$024...

Mozaic Index CALL Options INDEX$024...

Mozaic Index CALL Options INDEX$024...

Mozaic Index CALL Options INDEX$024...

Mozaic Index CALL Options INDEX$024...

Mozaic Index CALL Options INDEX$024...

Mozaic Index CALL Options INDEX$024...

Mozaic Index CALL Options INDEX$024...

Mozaic Index CALL Options INDEX$024...

Mozaic Index CALL Options INDEX$024...

Mozaic Index CALL Options INDEX$024...

Mozaic Index CALL Options INDEX$024...

Mozaic Index CALL Options INDEX$024...

Mozaic Index CALL Options INDEX$024...

Mozaic Index CALL Options INDEX$024...

Mozaic Index CALL Options INDEX$024...

Mozaic Index CALL Options INDEX$024...

Mozaic Index CALL Options INDEX$024...

Mozaic Index CALL Options INDEX$024...

Mozaic Index CALL Options INDEX$024...

2 3 4 5 6 7 8 9 10 1 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative Hedge
Prior Year(s) | Current Year Adjustment Effectivenes
Schedul | Type(s Strike Price, [ Initial 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-
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)
Equity/l] JPMorgan Chase
VAGLB Hedge - Fixed Indexed Annuity..... | N/A........ ndex |&Co THBGLXDRUGQFUS7RNEQ7. | .02/03/2016 | .01/29/2018 | ... | v 471,806 | ......233.6600 22,420 31,929 [ .| v 31,929 9,509 003
Equity/l] JPMorgan Chase
VAGLB Hedge - Fixed Indexed Annuity..... .|ndex |&Co THBGLXDRUGQFUS7RNEY7. | .02/03/2016 | .01/29/2018 ....1,707,466 | ......233.8900 80,180 114,239 | ..... ..114,239 003
Equity/l] JPMorgan Chase
VAGLB Hedge - Fixed Indexed Annuity..... | N/A........ ndex |&Co TH6GLXDRUGQFUS57RNEY7. | .02/03/2016 | .01/29/2018 | ......coervc ...2,747,239 | ......240.7700 90,668 125,551 | oo | e 125,551 | ......... 34,883 003
Equity/l] JPMorgan Chase
VAGLB Hedge - Fixed Indexed Annuity..... | N/A........ ndex |&Co 7THBGLXDRUGQFUS7RNEY7. | .02/03/2016 | .01/29/2018 | ....covovcvcvccc | wovvece 219,817 | ......233.2200 | ..ooovrvvvvvrvvvrrennnns [ eovviinnnns RLORCICICTN PRI [T 15,202 | coooo [ v 15,202 | ..o 4,536 003
Equity/l] JPMorgan Chase
VAGLB Hedge - Fixed Indexed Annuity..... .|ndex |[&Co TH6GLXDRUGQFU57RNEY7. | .02/03/2016 | .01/29/2018 ...164,861 | ......235.1000 | .ooovovveeevreecerreeees | 3299 [ | i 10,373 | 3,074 003
Equity/l] JPMorgan Chase
VAGLB Hedge - Fixed Indexed Annuity..... | N/A........ ndex |&Co TH6GLXDRUGQFUS7RNEY7. | .02/16/2016 | .02/09/2018 | ......cvcvcvccc | v 57,580 | ......239.7000 2431 2,820 | ... 2,820 389 003
Equity/l] JPMorgan Chase
VAGLB Hedge - Fixed Indexed Annuity..... | N/A........ ndex |&Co TH6GLXDRUGQFUS57RNEY7. | .02/16/2016 | .02/09/2018 | ....ooovevvvens | vovenenes 933,975 | ......248.9900 23933 24,525 [ ....| oo 24,525 592 003
Equity/l] JPMorgan Chase
VAGLB Hedge - Fixed Indexed Annuity..... .|ndex |&Co THBGLXDRUGQFUS7RNEY7. | .02/16/2016 | .02/09/2018 ....1,780,838 | ......241.4000 69,057 78,726 | ..... 9,669 003
Equity/l] JPMorgan Chase
VAGLB Hedge - Fixed Indexed Annuity..... | N/A........ ndex |&Co TH6GLXDRUGQFUS7RNEY7. | .02/16/2016 | .02/09/2018 | .....oocvvvces | v 636,415 | ......250.8400 | ....cccoooemmerrrrries | vovvriinnns 14,649 | oo | s 14,480 | oo | e 14,480 | ..o (169) 003
Equity/l] JPMorgan Chase
VAGLB Hedge - Fixed Indexed Annuity..... | N/A........ ndex |&Co THBGLXDRUGQFUS7RNEY7. | .02/16/2016 | .02/09/2018 | ........cvcvccc | wovevcee 448,991 | ......251.0500 | ....ccovvvevrvvvrrmnrens [ eorvrrnnnns 10,191 | oo | e 10,047 | oo | e 10,047 | ..o (144) 003
Equity/l] JPMorgan Chase
VAGLB Hedge - Fixed Indexed Annuity..... | N/A........ ndex |&Co THBGLXDRUGQFUS7RNEY7. | .02/16/2016 | .02/09/2018 | .....ccvvvcvccc | crovenen 61,505 | .......236.7400 2,999 3559 | ... 3,559 560 003
Equity/l] JPMorgan Chase
VAGLB Hedge - Fixed Indexed Annuity..... | N/A........ ndex |&Co THBGLXDRUGQFUS7RNEY7. | .02/16/2016 | .02/09/2018 | ................. ....1,990,409 | ......249.1500 50,524 51,634 | .| oo 51,634 | .......... 1,110 003
Equity/l] JPMorgan Chase
VAGLB Hedge - Fixed Indexed Annuity..... | N/A........ ndex |&Co THBGLXDRUGQFUS7RNEY7. | .02/16/2016 | .02/09/2018 | ....ccvvvvcvccc | oo 17,334 | ......243.8100 592 657 | ... 657 65 003
Equity/l] JPMorgan Chase
VAGLB Hedge - Fixed Indexed Annuity..... | N/A........ ndex |&Co 7THBGLXDRUGQFUS7RNEY7. | .02/16/2016 | .02/09/2018 | .........ccoooc.. | oocvvccn 921,105 | ......250.5900 B I VAT Y [ VARCTETN [ [ VARTEIN I (123) 003
Equity/l] JPMorgan Chase
VAGLB Hedge - Fixed Indexed Annuity..... | N/A........ ndex |&Co THBGLXDRUGQFUS7RNEY7. | .02/16/2016 | .02/09/2018 | ......ccvvvccccc | e 25,720 | .......251.0200 585 577 | ... 577 8) 003
Equity/l] JPMorgan Chase
VAGLB Hedge - Fixed Indexed Annuity..... | N/A........ ndex |&Co THBGLXDRUGQFUS7RNEY7. | .02/16/2016 | .02/09/2018 | ................ .....3,103,898 | ......245.2200 98,331 106,973 | ..... | e 106,973 8,642 003
Equity/l] JPMorgan Chase
VAGLB Hedge - Fixed Indexed Annuity..... | N/A........ ndex |&Co THBGLXDRUGQFUS7RNEY7. | .02/16/2016 | .02/09/2018 | ......ccvvvccccc | v 39,999 | ......236.7400 | ..ooooooremmmeccrmneccs | o 1,950 2,315 | ... 2,315 365 003............
Equity/l] JPMorgan Chase
VAGLB Hedge - Fixed Indexed Annuity..... | N/A........ ndex |&Co TH6GLXDRUGQFUS57RNEY7. | .02/16/2016 | .02/09/2018 | .......ceceee .....6,184,668 | ......246.3200 | ....ccooovrrrrrrerirrs | vorernnns 184,273 | oo cevvrerenenne 197,430 || s 197,430 | ........ 13,157 003,
Equity/l] JPMorgan Chase
VAGLB Hedge - Fixed Indexed Annuity..... | N/A........ ndex |&Co 7HBGLXDRUGQFUS7RNEY7. | .02/16/2016 | .02/09/2018 | ................. ....1,257,436 | ......244.0600 B [ 42,807 | oo | o 46,870 | .....| oo 46,870 | .......... 4,463 003
Equity/l] JPMorgan Chase
VAGLB Hedge - Fixed Indexed Annuity..... | N/A........ ndex |&Co TH6GLXDRUGQFUS57RNEY7. | .02/16/2016 | .02/11/2019 | ...cvoovvvvnceeee ...1,313,776 | ......238.2100 N [ L PI: N (R [, 77278 [ oo | v 77,278 3,152 003
Equity/l] JPMorgan Chase
VAGLB Hedge - Fixed Indexed Annuity..... | N/A........ ndex |&Co 7THBGLXDRUGQFUS7RNEY7. | .02/16/2016 | .02/11/2019 | ..ccocvvvcvccccc | ovrucees 138,784 | .......241.9300 6,795 6,794 | oo | oo 6,794 (1) 003
Equity/l] JPMorgan Chase
VAGLB Hedge - Fixed Indexed Annuity..... | N/A........ ndex |&Co TH6GLXDRUGQFU57RNEY7. | .02/16/2016 | .02/11/2019 ] ...ovoovcvvvcc | v 146,318 | .......260.6200 3,204 2,270 | ..... 2,270 (934) 003
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Statement as of June 30, 2016 of the NATIONWIDE LIFE & ANNU'TY |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
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/ | JPMorgan Chase

Mozaic Index CALL Options INDEX$024.. | VAGLB Hedge - Fixed Indexed Annuity.... | N/A........ | Index | & Co TH6GLXDRUGQFUS7RNEY7. | .02/16/2016 | .02/11/2019 | ...ovovevevcves | e 3,587,721 | ... 239.4400 | .o | i JECKREICK T N [ 198,935 ......198,935 5572 003
Equity/ | JPMorgan Chase

Mozaic Index CALL Options INDEX$024.. | VAGLB Hedge - Fixed Indexed Annuity.... | N/A........| Index | & Co 7H6GLXDRUGQFU57RNEYT. | .02/16/2016 | .02/11/2019 | ...oovvveveveres | 6,088,760 | ...... 240.6500 | ..o | v 313,265 | ..oooovvvvevreviriinnns | e 318,051 318,051 | 4,786 003
Equity/ | JPMorgan Chase

Mozaic Index CALL Options INDEX$024.. | VAGLB Hedge - Fixed Indexed Annuity.... | N/A........ | Index | & Co THBGLXDRUGQFUS7RNEYT. | .02/16/2016 | .02/11/2019 | ...ovvvvvvvrres | v 3,082,218 | ...... 250.0500 | ..o | s 108,521 95,923 95,923 | ......(12,598) 003
Equity/ | JPMorgan Chase

Mozaic Index CALL Options INDEX$024.. | VAGLB Hedge - Fixed Indexed Annuity.... | N/A........| Index | & Co 7H6GLXDRUGQFU57RNEYT. | .02/16/2016 | .02/11/2019 | ...oovvveveveres | e 3,771,784 | ...... PZIVR: (0 VI N I 192,847 | oo | s 195,350 ......195,350 2,503 003,
Equity/ | JPMorgan Chase

Mozaic Index CALL Options INDEX$024.. | VAGLB Hedge - Fixed Indexed Annuity.... | N/A........ | Index | & Co THBGLXDRUGQFUS7RNEYT. | .02/16/2016 | .02/11/2019 | .....covvc v 311,503 255.3100 8,707 6,961 6,961 | .........(1,746) 003.
Equity/ | JPMorgan Chase

Mozaic Index CALL Options INDEX$024.. | VAGLB Hedge - Fixed Indexed Annuity.... | N/A........ | Index | & Co 7H6GLXDRUGQFU57RNEYT. | .02/16/2016 | .02/09/2018 | ................ ......586,902 | ...... 2455600 | ....ocecricircrns e 1388 | i | i 23125 | .| o 23125 | ..o 1,777 003
Equity/ | JPMorgan Chase

Mozaic Index CALL Options INDEX$024.. | VAGLB Hedge - Fixed Indexed Annuity.... | N/A........ | Index | & Co THBGLXDRUGQFUS7RNEY7. | .02/16/2016 | .02/11/2019 | ........cccc... ..20,087,419 | ...... 240.3200 | .oooovvverienns | e 1,047,185 weereenn. 1,066,681 ...1,066,681 | ........ 19,496 003.
Equity/ | JPMorgan Chase

Mozaic Index CALL Options INDEX$024.. | VAGLB Hedge - Fixed Indexed Annuity.... Index | & Co 7H6GLXDRUGQFU57RNEY7. | .02/16/2016 | .02/11/2019 | . 6,987,811 | ... 248.8900 ....258,362 233,007 +....233,007 | ......(25,355) 003
Equity/ | JPMorgan Chase

Mozaic Index CALL Options INDEX$024.. | VAGLB Hedge - Fixed Indexed Annuity.... | N/A........ | Index | & Co THBGLXDRUGQFUS7RNEY7. | .02/16/2016 | .02/11/2019 | ...ovcovvvvvres | o 2,041,99 | ...... 253.9000 60,841 50,015 50,015 | ......(10,826) 003.
Equity/ | JPMorgan Chase

Mozaic Index CALL Options INDEX$024.. | VAGLB Hedge - Fixed Indexed Annuity.... | N/A........ | Index | & Co 7H6GLXDRUGQFUS7RNEYT. | .02/16/2016 | .02/11/2019 | ....ovoveveveres | e 1,684,026 | ... 239.8300 89,411 91,614 | .| .o 91,614 2,203 003
Equity/ | JPMorgan Chase

Mozaic Index CALL Options INDEX$024.. | VAGLB Hedge - Fixed Indexed Annuity.... | N/A........ | Index | & Co TH6GLXDRUGQFUS57RNEY7. | .02/16/2016 | .02/11/2019 | ...........c... ..16,034,878 | ...... 2478100 [ .ovoevvverrerieens | e 619,867 | .oovveecrrreiiennis | e 569,473 ......569,473 | .......(50,394) 003
Equity/ | JPMorgan Chase

Mozaic Index CALL Options INDEX$024.. | VAGLB Hedge - Fixed Indexed Annuity.... | N/A........ | Index | & Co 7H6GLXDRUGQFUS7RNEY7. | .02/16/2016 | .02/11/2019 | ...oovvvevevcres | e 1,438,513 | ...... 247.6300 56,071 51,621 | .| oo 51,621 | .........(4,450) 003
Equity/ | JPMorgan Chase

Mozaic Index CALL Options INDEX$024.. | VAGLB Hedge - Fixed Indexed Annuity.... | N/A........| Index | & Co TH6GLXDRUGQFU57RNEYT. | .02/16/2016 | .02/11/2019 | .....ovoovvveeee 289724 | 247.8200 | e ...9,654 8,864 8,864 | ..........(790) 003
Equity/ | JPMorgan Chase

Mozaic Index CALL Options INDEX$024.. | VAGLB Hedge - Fixed Indexed Annuity.... | N/A........ | Index | & Co TH6GLXDRUGQFU57RNEY7. | .02/16/2016 | .02/11/2019 | ................ 397,842 | L 2435000 | ..oocooccrcrcicrirnns e 18315 | s | s 17,942 || v 17,942 (373) 003
Equity/ | JPMorgan Chase

Mozaic Index CALL Options INDEX$024.. | VAGLB Hedge - Fixed Indexed Annuity.... | N/A........| Index | & Co TH6GLXDRUGQFU57RNEYT. | .02/16/2016 | .02/11/2019 | .......cooveeeee ...30,736,000 | ..... 246.7200 | oo | e 1,243,639 cooee 1,161,827 .1,161,827 | ......(81,812) 003
Equity/ | JPMorgan Chase

Mozaic Index CALL Options INDEX$024.. | VAGLB Hedge - Fixed Indexed Annuity.... | N/A........ | Index | & Co TH6GLXDRUGQFUS7RNEY7. | .02/16/2016 | .02/11/2019 | ....ooovcvevcves | e 1,636,451 | ...... 244.0900 | ..o e 03.829 | oo | i 71513 || v 71,513 | .......(2,116) 003
Equity/ | JPMorgan Chase

Mozaic Index CALL Options INDEX$024.. | VAGLB Hedge - Fixed Indexed Annuity.... | N/A........| Index | & Co TH6GLXDRUGQFU57RNEYT. | .02/16/2016 | .02/09/2018 | ..........ccccec ...381,369 | ...... 2432300 | oo L3443 | | s 15,013 | cocee | e 15,013 | .......ce. 1,570 003
Equity/ | JPMorgan Chase

Mozaic Index CALL Options INDEX$024.. | VAGLB Hedge - Fixed Indexed Annuity.... | N/A........ | Index | & Co TH6GLXDRUGQFUS7RNEY7. | .02/16/2016 | .02/09/2018 | .....ocvvvvevves | v 78,078 | ..... 256.7400 | ...coociscriiircnns 1288 | | s 1,076 | cooee | v 1,076 | ...........(170) 003
Equity/ | JPMorgan Chase

Mozaic Index CALL Options INDEX$024.. | VAGLB Hedge - Fixed Indexed Annuity.... | N/A........| Index | & Co TH6GLXDRUGQFU57RNEYT. | .02/16/2016 | .02/09/2018 | .........cccccee ..197,651 | L 243.8900 6,729 7451 || 7451 | oo 722 003
Equity/ | JPMorgan Chase

Mozaic Index CALL Options INDEX$024.. | VAGLB Hedge - Fixed Indexed Annuity.... Index | & Co THBGLXDRUGQFUS7RNEY7. | .02/16/2016 | .02/09/2018 | . 24,306 | ...... 239.3300 1,046 003.
Equity/ | JPMorgan Chase

Mozaic Index CALL Options INDEX$024.. | VAGLB Hedge - Fixed Indexed Annuity.... | N/A........| Index | & Co TH6GLXDRUGQFU57RNEYT. | .02/16/2016 | .02/09/2018 | ................ LAT7.983 | 247.1600 5,060 5,351 5,351 291 003
Equity/ | JPMorgan Chase

Mozaic Index CALL Options INDEX$024.. | VAGLB Hedge - Fixed Indexed Annuity.... | N/A........ | Index | & Co THBGLXDRUGQFUS7RNEY7. | .02/16/2016 | .02/09/2018 | ................ ...611,690 | ...... 239.5800 25977 30,172 || ceeen 30,172 | ... 4,195 003.
Equity/ | JPMorgan Chase

Mozaic Index CALL Options INDEX$024.. | VAGLB Hedge - Fixed Indexed Annuity.... | N/A........| Index | & Co 7H6GLXDRUGQFUS7RNEY7. | .03/03/2016 | .02/28/2018 | ......ccovvvvves | v 48,699 | ... 2431600 | ... SSUORORNNN I 72 T VORI IS 1944 || s 1944 | 116 003
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Statement as of June 30, 2016 of the NATIONWIDE LIFE & ANNU'TY |NSURANCE COMPANY

SCHEDULE DB - PART A - SECTION 1

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

Description

Mozaic Index CALL Options INDEX$024...

Mozaic Index CALL Options INDEX$024...

Mozaic Index CALL Options INDEX$024...

Mozaic Index CALL Options INDEX$024...

Mozaic Index CALL Options INDEX$024...

Mozaic Index CALL Options INDEX$024...

Mozaic Index CALL Options INDEX$024...

Mozaic Index CALL Options INDEX$024...

Mozaic Index CALL Options INDEX$024...

Mozaic Index CALL Options INDEX$024...

Mozaic Index CALL Options INDEX$024...

Mozaic Index CALL Options INDEX$024...

Mozaic Index CALL Options INDEX$024...

Mozaic Index CALL Options INDEX$024...

Mozaic Index CALL Options INDEX$024...

Mozaic Index CALL Options INDEX$024...

Mozaic Index CALL Options INDEX$024...

Mozaic Index CALL Options INDEX$024...

Mozaic Index CALL Options INDEX$024...

Mozaic Index CALL Options INDEX$024...

Mozaic Index CALL Options INDEX$024...

Mozaic Index CALL Options INDEX$024...

2 3 4 5 6 7 8 9 10 1 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative Hedge
Prior Year(s) | Current Year Adjustment Effectivenes
Schedul | Type(s Strike Price, [ Initial 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-
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)
Equity/l] JPMorgan Chase
VAGLB Hedge - Fixed Indexed Annuity..... | N/A........ ndex |&Co TH6GLXDRUGQFU57RNEY7. | .03/03/2016 | .02/28/2018 ] ... ....1,655,226 | .......252.4100 ) [ 37171 33,872 | ... 33,872 (3,299) 003
Equity/l] JPMorgan Chase
VAGLB Hedge - Fixed Indexed Annuity..... .|ndex |&Co THBGLXDRUGQFUS7RNEY7. | .03/03/2016 | .02/28/2018 ...2,119,465 | .......241.9800 84,483 | i | 91,145 [ L ..91,145 6,662 003,
Equity/l] JPMorgan Chase
VAGLB Hedge - Fixed Indexed Annuity..... | N/A........ ndex |&Co TH6GLXDRUGQFUS57RNEY7. | .03/03/2016 | .02/28/2018 | .....ovvvevvvers | vevenenee 223,839 | ......251.1500 5413 5,065 | ... 5,065 (348) 003
Equity/l] JPMorgan Chase
VAGLB Hedge - Fixed Indexed Annuity..... | N/A........ ndex |&Co 7THBGLXDRUGQFUS7RNEY7. | .03/03/2016 | .02/28/2018 | ................. ...1,232,015 | .......251.6400 28,951 26,819 [ .o | oo 26,819 (2,132) 003,
Equity/l] JPMorgan Chase
VAGLB Hedge - Fixed Indexed Annuity..... .|ndex |[&Co TH6GLXDRUGQFUS7RNEY7. | .03/03/2016 | .02/28/2018 ...908,116 | .......249.5200 23,29 | ..... 23,296 (848) 003
Equity/l] JPMorgan Chase
VAGLB Hedge - Fixed Indexed Annuity..... | N/A........ ndex |&Co THBGLXDRUGQFUS7RNEY7. | .03/03/2016 | .02/28/2018 | .......cccvcvccc | crcvenen 94,162 | ......247.5700 2,794 2,788 | | oo 2,788 (6) 003
Equity/l] JPMorgan Chase
VAGLB Hedge - Fixed Indexed Annuity..... | N/A........ ndex |&Co TH6GLXDRUGQFUS57RNEY7. | .03/03/2016 | .02/28/2018 | .........cccc.... LAT17,801 ] ..i250.3700 | e | v 119,378 | oo covvreeennnnn 113,428 || e 113,428 (5,950) 003
Equity/l] JPMorgan Chase
VAGLB Hedge - Fixed Indexed Annuity..... .|ndex |&Co THBGLXDRUGQFUS7RNEY7. | .03/03/2016 | .02/28/2018 ...506,348 | ......250.7100 11,858 | ... ..11,858 003
Equity/l] JPMorgan Chase
VAGLB Hedge - Fixed Indexed Annuity..... | N/A........ ndex |&Co TH6GLXDRUGQFUS57RNEY7. | .03/03/2016 | .02/28/2018 | ................. 22,183,112 | .....248.3800 | ..o | e 61,894 60,955 | ..... 60,955 (939) 003
Equity/l] JPMorgan Chase
VAGLB Hedge - Fixed Indexed Annuity..... | N/A........ ndex |&Co 7THBGLXDRUGQFUS7RNEY7. | .03/03/2016 | .02/28/2018 | ................. ...5,248,520 | ......248.6200 | ....ccoooovvervcrcccccs | covienees 146,909 | ..oovvvvvvvererriee e 143,985 | ] 143,985 (2,924) 003
Equity/l] JPMorgan Chase
VAGLB Hedge - Fixed Indexed Annuity..... | N/A........ ndex |&Co THBGLXDRUGQFUS7RNEY7. | .03/03/2016 | .02/28/2018 | ......ccvvcvccc | wovrveee 280,112 | ... 2421600 | ..oovvvevvevrrvvererrnns [ wovvvvinnns 11,064 | oo | e 11,912 || 11,912 848 003
Equity/l] JPMorgan Chase
VAGLB Hedge - Fixed Indexed Annuity..... | N/A........ ndex |&Co THBGLXDRUGQFUS7RNEY7. | .03/03/2016 | .02/28/2018 | .......ccccvcvcec | ovvveees 135,622 | .......248.3700 3,845 3,790 | oo | oo 3,790 (55) 003
Equity/l] JPMorgan Chase
VAGLB Hedge - Fixed Indexed Annuity..... | N/A........ ndex |&Co THBGLXDRUGQFUS7RNEY7. | .03/03/2016 | .02/28/2018 | .....ccvvvcvccc | e 32,904 | .......248.4900 928 911 | .. 911 (17) 003
Equity/I| JPMorgan Chase
VAGLB Hedge - Fixed Indexed Annuity..... | N/A........ ndex |&Co THBGLXDRUGQFUS7RNEY7. | .03/03/2016 | .02/28/2019 | ......ccvcvcsc | cocverens 45,505 | .......243.1900 2,215 2,08 | ... 2,098 | .o (117) 003
Equity/l] JPMorgan Chase
VAGLB Hedge - Fixed Indexed Annuity..... | N/A........ ndex |&Co THBGLXDRUGQFUS7RNEY7. | .03/03/2016 | .02/28/2019 | ....cccvvcvcvccc | wovuveees 544,467 | .......243.5600 26,135 24,621 [ oo | oo 24,621 | ..oooeoe (1,514) 003
Equity/l] JPMorgan Chase
VAGLB Hedge - Fixed Indexed Annuity..... | N/A........ ndex |&Co THBGLXDRUGQFUS7RNEY7. | .03/03/2016 | .02/28/2019 | .......cvcvvvccc | ovvvcees 334,293 | ......243.6000 | ...oooooovrrvrrrerrncccs | e LRV SRR [T 15,085 | ..ooo | oo 15,085 (935) 003
Equity/l] JPMorgan Chase
VAGLB Hedge - Fixed Indexed Annuity..... | N/A........ ndex |&Co 7THBGLXDRUGQFUS7RNEY7. | .03/03/2016 | .02/28/2019 | ................ ...1,543,426 | ......258.1800 39,983 28,821 [ .| v 28,821 ..(11,162) 003....ccoveeees
Equity/l] JPMorgan Chase
VAGLB Hedge - Fixed Indexed Annuity..... | N/A........ ndex |&Co TH6GLXDRUGQFUS57RNEY7. | .03/03/2016 | .02/28/2019 | .....ccove ....6,746,316 | .......243.1900 328,429 311,038 [ .| oo 311,038 ..(17,391) 003,
Equity/l] JPMorgan Chase
VAGLB Hedge - Fixed Indexed Annuity..... | N/A........ ndex |&Co 7HBGLXDRUGQFUS7RNEY7. | .03/03/2016 | .02/28/2019 | ................. ....3,868,250 | .......242.9500 B 190,178 | covvvevveveeeenrrinceens covrieennnnnn 180,587 | | e 180,587 (9,591) 003
Equity/l] JPMorgan Chase
VAGLB Hedge - Fixed Indexed Annuity..... | N/A........ ndex |&Co THBGLXDRUGQFU57RNEY7. | .03/03/2016 | .02/28/2019 | ......cvvvvnneee ...2,725,649 253.8400 85,583 67,786 [ ....| ......... 67,786 .(17,797) 003
Equity/l] JPMorgan Chase
VAGLB Hedge - Fixed Indexed Annuity..... | N/A........ ndex |&Co 7HBGLXDRUGQFUS7RNEY7. | .03/03/2016 | .02/28/2019 | ................. ...9,449,520 | .......243.4700 B 455,102 [ oo corrreennennn 829,334 | ] 429,334 (25,768) 003
Equity/l] JPMorgan Chase
VAGLB Hedge - Fixed Indexed Annuity..... | N/A........ ndex |&Co THBGLXDRUGQFUS57RNEY7. | .03/03/2016 | .02/28/2018 | ......cvvvevevece | v 14,157 255.1000 270 231 | ..... 231 (39) 003
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Showing all Options, Caps, Floors, Collars, Swaps and Forwards Open as of Current Statement Date

Description

Mozaic Index CALL Options INDEX$024...

Mozaic Index CALL Options INDEX$024...

Mozaic Index CALL Options INDEX$024...

Mozaic Index CALL Options INDEX$024...

Mozaic Index CALL Options INDEX$024...

Mozaic Index CALL Options INDEX$024...

Mozaic Index CALL Options INDEX$024...

Mozaic Index CALL Options INDEX$024...

Mozaic Index CALL Options INDEX$024...

Mozaic Index CALL Options INDEX$024...

Mozaic Index CALL Options INDEX$024...

Mozaic Index CALL Options INDEX$024...

Mozaic Index CALL Options INDEX$024...

Mozaic Index CALL Options INDEX$024...

Mozaic Index CALL Options INDEX$024...

Mozaic Index CALL Options INDEX$024...

Mozaic Index CALL Options INDEX$024...

Mozaic Index CALL Options INDEX$024...

Mozaic Index CALL Options INDEX$024...

Mozaic Index CALL Options INDEX$024...

Mozaic Index CALL Options INDEX$024...

Mozaic Index CALL Options INDEX$024...

2 3 4 5 6 7 8 9 10 1 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative Hedge
Prior Year(s) | Current Year Adjustment Effectivenes
Schedul | Type(s Strike Price, [ Initial 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-
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)
Equity/l] JPMorgan Chase
VAGLB Hedge - Fixed Indexed Annuity..... | N/A........ ndex |&Co TH6GLXDRUGQFU57RNEY7. | .03/03/2016 | .02/28/2019 | .....ccocee ...4,033,415 | .......254.2800 B 124,220 | coovevvveverererererenes | cevvereeeseeeen 97,520 | .. | covvee 97,520 (26,700) 003
Equity/l] JPMorgan Chase
VAGLB Hedge - Fixed Indexed Annuity..... .|ndex |&Co THBGLXDRUGQFU57RNEY7. | .03/03/2016 | .02/28/2019 ...14,016,552 | ......243.1000 684,612 ...649,270 | ..... ....649,270 (35,342) 003
Equity/l] JPMorgan Chase
VAGLB Hedge - Fixed Indexed Annuity..... | N/A........ ndex |&Co TH6GLXDRUGQFU57RNEY7. | .03/03/2016 | .02/28/2019 | ......cocevc ...6,173,885 | .......251.2900 J [P AL T LA79975 | | e 179,975 (36,409) 003
Equity/l] JPMorgan Chase
VAGLB Hedge - Fixed Indexed Annuity..... | N/A........ ndex |&Co 7THBGLXDRUGQFUS7RNEY7. | .03/03/2016 | .02/28/2019 | ................. ...12,413,626 | ......253.3000 399,235 319,488 | ... | ... 319,488 ..(79,747) 003
Equity/l] JPMorgan Chase
VAGLB Hedge - Fixed Indexed Annuity..... .|ndex |[&Co TH6GLXDRUGQFU57RNEY7. | .03/03/2016 | .02/28/2019 1,321,107 | .......242.9200 65,004 61,771 | .... .61,771 (3,233) 003,
Equity/l] JPMorgan Chase
VAGLB Hedge - Fixed Indexed Annuity..... | N/A........ ndex |&Co THBGLXDRUGQFUS7RNEY7. | .03/03/2016 | .02/28/2019 | ................. ...16,203,561 | ......250.5200 586,751 494,852 | ... | ....... 494,852 ...(91,899) 003
Equity/l] JPMorgan Chase
VAGLB Hedge - Fixed Indexed Annuity..... | N/A........ ndex |&Co TH6GLXDRUGQFUS57RNEY7. | .03/03/2016 | .02/28/2019 | .......cccevev ...11,276,499 | .......251.5000 J [ 391,605 | ..o 324537 || 324,537 (67,068) 003,
Equity/l] JPMorgan Chase
VAGLB Hedge - Fixed Indexed Annuity..... .|ndex |&Co THBGLXDRUGQFUS7RNEY7. | .03/03/2016 | .02/28/2019 ....180,407 | ......251.4000 6,294 5224 | .. 5224 003,
Equity/l] JPMorgan Chase
VAGLB Hedge - Fixed Indexed Annuity..... | N/A........ ndex |&Co TH6GLXDRUGQFUS57RNEY7. | .03/03/2016 | .02/28/2019 | ....covvvvvcns | v 675,187 | .......248.5100 26,588 23,215 | ... 23,215 (3,373) 003
Equity/l] JPMorgan Chase
VAGLB Hedge - Fixed Indexed Annuity..... | N/A........ ndex |&Co 7THBGLXDRUGQFUS7RNEY7. | .03/03/2016 | .02/28/2019 | ................. ...40,803,017 | ......249.2100 N 1,560,977 | ..oovvveevvvveerrnnnnnns [ v 1,346,807 | ..... ...1,346,807 | ..... (214,170) 003
Equity/l] JPMorgan Chase
VAGLB Hedge - Fixed Indexed Annuity..... | N/A........ ndex |&Co THBGLXDRUGQFUS7RNEY7. | .03/03/2016 | .02/28/2018 | ......ccvvcvccc | wovrveee 212,952 | .......243.5600 coonn 1,831 8,286 | ... 8,280 | i 455 003
Equity/l] JPMorgan Chase
VAGLB Hedge - Fixed Indexed Annuity..... | N/A........ ndex |&Co THBGLXDRUGQFUS7RNEY7. | .03/03/2016 | .02/28/2019 | ................. ...2,640,315 | .......247.8400 B LGRS U ST 94,358 ... oo 94,358 | .......(12,474) 003
Equity/l] JPMorgan Chase
VAGLB Hedge - Fixed Indexed Annuity..... | N/A........ ndex |&Co THBGLXDRUGQFUS7RNEY7. | .03/03/2016 | .02/28/2018 | .....ccvvvcvccc | et 93,317 | .......242.8500 3,559 3,800 |..... 3,800 241 003
Equity/l] JPMorgan Chase
VAGLB Hedge - Fixed Indexed Annuity..... | N/A........ ndex |&Co 7THBGLXDRUGQFUS7RNEY7. | .03/03/2016 | .02/28/2018 | ........cccocvcec | wovvvcee 409,927 253.4600 8,647 7,696 | .o | oo 7,696 (951) 003
Equity/l] JPMorgan Chase
VAGLB Hedge - Fixed Indexed Annuity..... | N/A........ ndex |&Co 7THBGLXDRUGQFUS7RNEY7. | .03/03/2016 | .02/28/2018 | ......ccvcvccccc | oveecc 931,589 | .......242.7500 35,714 38176 | e | v 38,176 2,462 003
Equity/l] JPMorgan Chase
VAGLB Hedge - Fixed Indexed Annuity..... | N/A........ ndex |&Co THBGLXDRUGQFUS7RNEY7. | .03/03/2016 | .02/28/2018 | ........cccocvccc | oo 21,930 | ......251.5900 517 VAT (P IR 479 (38) 003
Equity/l] JPMorgan Chase
VAGLB Hedge - Fixed Indexed Annuity..... | N/A........ ndex |&Co 7THBGLXDRUGQFUS7RNEY7. | .03/03/2016 | .02/28/2018 | ......ccccvccccc | ovececn 657,733 | ......242.2100 25927 27,883 [ oo | e 27,883 | oo 1,956 003............
Equity/l] JPMorgan Chase
VAGLB Hedge - Fixed Indexed Annuity..... | N/A........ ndex |&Co TH6GLXDRUGQFUS57RNEY7. | .03/22/2016 | .03/16/2018 | ...ovvvvvevvrens | vevenenee 309,204 | .......242.3300 ) [ 11,345 | coovevvvevevrvererernnes | e 1317 | e | s 13117 | e 1,772 003,
Equity/l] JPMorgan Chase
VAGLB Hedge - Fixed Indexed Annuity..... | N/A........ ndex |&Co 7THBGLXDRUGQFUS7RNEY7. | .03/22/2016 | .03/16/2018 | ................ ...1,657,729 | ......250.8900 39,354 38,908 | ... 38,908 | ..o (446) 003
Equity/l] JPMorgan Chase
VAGLB Hedge - Fixed Indexed Annuity..... | N/A........ ndex |&Co TH6GLXDRUGQFUS57RNEY7. | .03/22/2016 | .03/16/2018 | ....vvvvvevvens | vevrnenee 745,008 | ......242.8400 27,605 30,619 | ... 30,619 3,014 003
Equity/l] JPMorgan Chase
VAGLB Hedge - Fixed Indexed Annuity..... | N/A........ ndex |&Co 7THBGLXDRUGQFUS7RNEY7. | .03/22/2016 | .03/16/2018 | ......ccccvccccc | wovrvcees 566,915 | ......251.3600 B [ LTSI ORI ST 12,833 | oo | 12,833 (262) 003
Equity/l] JPMorgan Chase
VAGLB Hedge - Fixed Indexed Annuity..... | N/A........ ndex |&Co TH6GLXDRUGQFUS57RNEY7. | .03/22/2016 | .03/16/2018 ] .........cccc.... ....2,555,778 | ......250.2100 63,133 63,167 [ .o | oo 63,167 34 003
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Description

Mozaic Index CALL Options INDEX$024...

Mozaic Index CALL Options INDEX$024...

Mozaic Index CALL Options INDEX$024...

Mozaic Index CALL Options INDEX$024...

Mozaic Index CALL Options INDEX$024...

Mozaic Index CALL Options INDEX$024...

Mozaic Index CALL Options INDEX$024...

Mozaic Index CALL Options INDEX$024...

Mozaic Index CALL Options INDEX$024...

Mozaic Index CALL Options INDEX$024...

Mozaic Index CALL Options INDEX$024...

Mozaic Index CALL Options INDEX$024...

Mozaic Index CALL Options INDEX$024...

Mozaic Index CALL Options INDEX$024...

Mozaic Index CALL Options INDEX$024...

Mozaic Index CALL Options INDEX$024...

Mozaic Index CALL Options INDEX$024...

Mozaic Index CALL Options INDEX$024...

Mozaic Index CALL Options INDEX$024...

Mozaic Index CALL Options INDEX$024...

Mozaic Index CALL Options INDEX$024...

Mozaic Index CALL Options INDEX$024...

2 3 4 5 6 7 8 9 10 1 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative Hedge
Prior Year(s) | Current Year Adjustment Effectivenes
Schedul | Type(s Strike Price, [ Initial 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-
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)
Equity/l] JPMorgan Chase
VAGLB Hedge - Fixed Indexed Annuity..... | N/A........ ndex |&Co TH6GLXDRUGQFUS57RNEY7. | .03/22/2016 | .03/16/2018 | ...ovvvvvevvrens | veveeeret 641,175 | ......250.4400 | ..ooovvverivremrvcnns | v LETCKK T SRR SR 15,574 | oo | e 15,574 (59) 003
Equity/l] JPMorgan Chase
VAGLB Hedge - Fixed Indexed Annuity..... .|ndex |&Co THBGLXDRUGQFUS7RNEY7. | .03/22/2016 | .03/16/2018 ...8,777,059 | .......248.9500 ..183942 | .... 3,760 003,
Equity/l] JPMorgan Chase
VAGLB Hedge - Fixed Indexed Annuity..... | N/A........ ndex |&Co TH6GLXDRUGQFUS57RNEY7. | .03/22/2016 | .03/16/2018 | ....vvvvvevvens | vevrnenee 370,424 | .......248.8300 9,908 10,143 | .| oo 10,143 235 003
Equity/l] JPMorgan Chase
VAGLB Hedge - Fixed Indexed Annuity..... | N/A........ ndex |&Co THBGLXDRUGQFUS7RNEY7. | .03/22/2016 | .03/16/2018 | ................. 23,620,660 | ......248.7300 | ..coooooercmreercrcnnccs | o 97,424 99,864 | ..... 99,864 2,440 003
Equity/l] JPMorgan Chase
VAGLB Hedge - Fixed Indexed Annuity..... .|ndex |[&Co TH6GLXDRUGQFU57RNEY7. | .03/22/2016 | .03/15/2019 287479 | ......282.7900 | .coovovvvveercrcerceeces | e 13880 [ | 13,601 | (279) 003
Equity/l] JPMorgan Chase
VAGLB Hedge - Fixed Indexed Annuity..... | N/A........ ndex |&Co THBGLXDRUGQFUS7RNEY7. | .03/22/2016 | .03/15/2019 | ...ocovvcvcvccc | ovvveees 121,513 | ......242.7000 5,886 5,776 | e | covviece 5776 | oo (110) 003
Equity/l] JPMorgan Chase
VAGLB Hedge - Fixed Indexed Annuity..... | N/A........ ndex |&Co TH6GLXDRUGQFUS7RNEY7. | .03/22/2016 | .03/16/2018 | ....covoevcvcrs | wovvvvnnene 24,456 | ......243.1000 894 989 |..... 989 95 003
Equity/l] JPMorgan Chase
VAGLB Hedge - Fixed Indexed Annuity..... .|ndex |&Co THBGLXDRUGQFUS7RNEY7. | .03/22/2016 | .03/15/2019 ...1,702,960 | .......242.6800 82,563 81,027 | ... 003,
Equity/l] JPMorgan Chase
VAGLB Hedge - Fixed Indexed Annuity..... | N/A........ ndex |&Co TH6GLXDRUGQFUS57RNEY7. | .03/22/2016 | .03/15/2019 | .......cccevc ...1,367,358 | .......256.9800 36,299 28,035 [ ..o | oo 28,035 (8,264) 003
Equity/l] JPMorgan Chase
VAGLB Hedge - Fixed Indexed Annuity..... | N/A........ ndex |&Co 7THBGLXDRUGQFUS7RNEY7. | .03/22/2016 | .03/15/2019 | ................ ...6,136,180 | .......242.1600 303,647 299,829 | ... | ... 299,829 (3,818) 003
Equity/l] JPMorgan Chase
VAGLB Hedge - Fixed Indexed Annuity..... | N/A........ ndex |&Co 7HBGLXDRUGQFUS7RNEY7. | .03/22/2016 | .03/15/2019 | ......ccncvvceee. ..1,266,540 | ......242.8100 | .ccoooovrrcrrrnmcrcnnccs | o 61,100 59,860 | ..... 59,860 | .......... (1,240) 003
Equity/l] JPMorgan Chase
VAGLB Hedge - Fixed Indexed Annuity..... | N/A........ ndex |&Co THBGLXDRUGQFUS7RNEY7. | .03/22/2016 | .03/15/2019 | ................ 101,501,045 | ......253.3800 | ..oooovvvvevvvvrerernnns [ eorviinnnn 46,770 38,820 | .o | v 38,820 | .......... (7,950) 003
Equity/l] JPMorgan Chase
VAGLB Hedge - Fixed Indexed Annuity..... | N/A........ ndex |&Co 7HBGLXDRUGQFUS7RNEY7. | .03/22/2016 | .03/15/2019 | .......cvceee. ..14,071,368 | ......242.3200 | ..oooovvvverrrrrerirnnns [ i 691,803 [ oo ..681971 | ] e 681,971 (9,832) 003
Equity/l] JPMorgan Chase
VAGLB Hedge - Fixed Indexed Annuity..... | N/A........ ndex |&Co THBGLXDRUGQFUS7RNEY7. | .03/22/2016 | .03/15/2019 5,032,706 I V[V Y (SR 158,628 | .oovvvvvvvvvrereriee .. 132284 | ) 132,284 (26,344) 003
Equity/l] JPMorgan Chase
VAGLB Hedge - Fixed Indexed Annuity..... | N/A........ ndex |&Co 7THBGLXDRUGQFUS7RNEY7. | .03/22/2016 | .03/15/2019 | ..........c.c.cc. ....6,070,431 | .......243.0100 290,413 283,962 | ..... 283,962 (6,451) 003
Equity/l] JPMorgan Chase
VAGLB Hedge - Fixed Indexed Annuity..... | N/A........ ndex |&Co THBGLXDRUGQFUS7RNEY7. | .03/22/2016 | .03/15/2019 | ................ 11,463,849 | .......250.6400 | ...oooovvvcvvvvvcrernies | cornrinnnns 51,364 [ oo | v 44756 | .....| oo 44756 | .......... (6,608) 003
Equity/l] JPMorgan Chase
VAGLB Hedge - Fixed Indexed Annuity..... | N/A........ ndex |&Co 7HBGLXDRUGQFUS7RNEY7. | .03/22/2016 | .03/15/2019 | ............c.cc. ...15,880,413 | .......251.8200 529,199 452,233 | ... | ..o 452,233 (76,966) 003....ccoveeees
Equity/l] JPMorgan Chase
VAGLB Hedge - Fixed Indexed Annuity..... | N/A........ ndex |&Co TH6GLXDRUGQFUS57RNEY7. | .03/22/2016 | .03/16/2018 | ....vvvvvevvrens | vevenenee 112,102 | ... 2429700 | oocovvvrevvirrreens | o R VY A Y [ A570 [ oo | v 4570 | oo 443 003,
Equity/l] JPMorgan Chase
VAGLB Hedge - Fixed Indexed Annuity..... | N/A........ ndex |&Co 7HBGLXDRUGQFUS7RNEY7. | .03/22/2016 | .03/15/2019 | ................. ..2,614,784 | .......250.1400 93,636 82,354 | ..... 82,354 ..(11,282) 003,
Equity/l] JPMorgan Chase
VAGLB Hedge - Fixed Indexed Annuity..... | N/A........ ndex |&Co TH6GLXDRUGQFUS57RNEY7. | .03/22/2016 | .03/15/2019 | ....voovvvvnceeee ...20,145,515 | .......250.3800 | ...oocvvvvcvvvvveverries | v 714,145 625,534 | ..... 625,534 ....(88,611) 003
Equity/l] JPMorgan Chase
VAGLB Hedge - Fixed Indexed Annuity..... | N/A........ ndex |&Co THBGLXDRUGQFUS7RNEY7. | .03/22/2016 | .03/15/2019 | ................ ...19,207,804 | ......249.0000 | .....covovevrvvvererrnns | wrveinens T20727 | o, ..646,788 | ... | ...... 646,788 ...(74,939) 003
Equity/l] JPMorgan Chase
VAGLB Hedge - Fixed Indexed Annuity..... | N/A........ ndex |&Co TH6GLXDRUGQFUS57RNEY7. | .03/22/2016 | .03/15/2019 ] ...ovoocvvvec | v 224760 | .......248.1400 8,752 7952 | ... cevveeen 1,952 (800) 003
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Showing all Options, Caps, Floors, Collars, Swaps and Forwards Open as of Current Statement Date

Description

Mozaic Index CALL Options INDEX$024...

Mozaic Index CALL Options INDEX$024...

Mozaic Index CALL Options INDEX$024...

Mozaic Index CALL Options INDEX$024...

Mozaic Index CALL Options INDEX$024...

Mozaic Index CALL Options INDEX$024...

Mozaic Index CALL Options INDEX$024...

Mozaic Index CALL Options INDEX$024...

Mozaic Index CALL Options INDEX$024...

Mozaic Index CALL Options INDEX$024...

Mozaic Index CALL Options INDEX$024...

Mozaic Index CALL Options INDEX$024...

Mozaic Index CALL Options INDEX$024...

Mozaic Index CALL Options INDEX$024...

Mozaic Index CALL Options INDEX$024...

Mozaic Index CALL Options INDEX$024...

Mozaic Index CALL Options INDEX$024...

Mozaic Index CALL Options INDEX$024...

Mozaic Index CALL Options INDEX$024...

Mozaic Index CALL Options INDEX$024...

Mozaic Index CALL Options INDEX$024...

Mozaic Index CALL Options INDEX$024...

2 3 4 5 6 7 8 9 10 1 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative Hedge
Prior Year(s) | Current Year Adjustment Effectivenes
Schedul | Type(s Strike Price, [ Initial 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-
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)
Equity/l] JPMorgan Chase
VAGLB Hedge - Fixed Indexed Annuity..... | N/A........ ndex |&Co TH6GLXDRUGQFUS57RNEY7. | .03/22/2016 | .03/16/2018 | ....covvvvvcvvrs | wovvvrnrene 23,306 | .......240.4000 978 1110 [ | e 1110 | o 132 003
Equity/l] JPMorgan Chase
VAGLB Hedge - Fixed Indexed Annuity..... .|ndex |&Co THBGLXDRUGQFUS7RNEY7. | .03/22/2016 | .03/16/2018 75,943 | ......255.8500 | ...ccocooemicveiricrees | crrrereneec 1,334 [ s | 1,191 [ 003
Equity/l] JPMorgan Chase
VAGLB Hedge - Fixed Indexed Annuity..... | N/A........ ndex |&Co TH6GLXDRUGQFUS57RNEYT7. | .03/22/2016 | .03/16/2018 | ....vvvvvevvens | vevreenee 513,989 | .......241.6500 20,261 22,729 .| v 22,729 2,468 003
Equity/l] JPMorgan Chase
VAGLB Hedge - Fixed Indexed Annuity..... | N/A........ ndex |&Co THBGLXDRUGQFUS7RNEY7. | .03/22/2016 | .03/16/2018 | ......vccvcvccc | wovvveees 152,597 | .......243.1400 5,569 6,155 | .o | cooviee: 6,155 586 003
Equity/l] JPMorgan Chase
VAGLB Hedge - Fixed Indexed Annuity..... .|ndex |[&Co TH6GLXDRUGQFU57RNEY7. | .03/22/2016 | .03/16/2018 ..1,113,462 252.9100 23,442 22,302 | ..... 22,302 003,
Equity/l] JPMorgan Chase
VAGLB Hedge - Fixed Indexed Annuity..... | N/A........ ndex |&Co THBGLXDRUGQFUS7RNEY7. | .03/22/2016 | .03/16/2018 | ......ccccvcvccc | ovvecen 698,615 | ......241.8200 27,287 30,577 | ..... 30,577 3,290 003
Equity/l] JPMorgan Chase
VAGLB Hedge - Fixed Indexed Annuity..... | N/A........ ndex |&Co TH6GLXDRUGQFUS7RNEY7. | .04/04/2016 | .03/29/2018 | .....ovovvvvrs | wovvvvnnene 59,021 | ......243.5900 2,214 2,364 | ... 2,364 | e 150 003
Equity/l] JPMorgan Chase
VAGLB Hedge - Fixed Indexed Annuity..... .|ndex |&Co THBGLXDRUGQFUS7RNEY7. | .04/04/2016 | .03/29/2018 ...6,527,903 | ......251.3900 003
Equity/l] JPMorgan Chase
VAGLB Hedge - Fixed Indexed Annuity..... | N/A........ ndex |&Co TH6GLXDRUGQFUS7RNEY7. | .04/04/2016 | .03/29/2018 | ....covvvecvveis | voveennes 442,397 | ......250.7800 | ...ccoovvenvcrrviici | v 11,016 | oo | s 10,593 | ..o | oo 10,593 | oo (423) 003
Equity/l] JPMorgan Chase
VAGLB Hedge - Fixed Indexed Annuity..... | N/A........ ndex |&Co 7THBGLXDRUGQFUS7RNEY7. | .04/04/2016 | .03/29/2018 | ................. ..9,475,516 | ......250.2100 | ..cooooorrericcrcrcccccs | o 243,828 | ..o, 236,824 | | 236,824 | .......... (7,004) 003
Equity/l] JPMorgan Chase
VAGLB Hedge - Fixed Indexed Annuity..... | N/A........ ndex |&Co THBGLXDRUGQFUS7RNEY7. | .04/04/2016 | .03/29/2018 | ....oovvvvcvccc | oo 73,100 | ......249.3600 JRUOROROONS 157 (T IUTROIRY IV 1,946 | ..... corennenn 1,946 (29) 003
Equity/l] JPMorgan Chase
VAGLB Hedge - Fixed Indexed Annuity..... | N/A........ ndex |&Co THBGLXDRUGQFUS7RNEQ7. | .04/04/2016 | .03/29/2018 | ......ccccvcvccc | woveeeen 949,549 | ......248.7000 26,622 26,512 | ... 26,512 | oo (110) 003
Equity/l] JPMorgan Chase
VAGLB Hedge - Fixed Indexed Annuity..... | N/A........ ndex |&Co THBGLXDRUGQFUS7RNEYY. | .04/04/2016 | .03/29/2018 | ....covcvvvcvccc | crovcvens 71,262 | .......243.0900 2,701 2,901 | ... 2,901 200 003
Equity/l] JPMorgan Chase
VAGLB Hedge - Fixed Indexed Annuity..... | N/A........ ndex |&Co THBGLXDRUGQFUS7RNEQ7. | .04/04/2016 | .03/29/2019 | ....ccocvcvcvccc | v 51,817 | ......243.0600 2,550 2427 | | o 2427 | oo (123) 003
Equity/l] JPMorgan Chase
VAGLB Hedge - Fixed Indexed Annuity..... | N/A........ ndex |&Co 7THBGLXDRUGQFUS7RNEY7. | .04/04/2016 | .03/29/2019 | .........cccc.cc. ..2,155,691 | ......243.0400 | .cooooorrcrvcrccrcneccs | coriiece 106,147 | covvveveereeeeeerinece corrreeennnnn 101,082 | | e 101,082 (5,085) 003
Equity/l] JPMorgan Chase
VAGLB Hedge - Fixed Indexed Annuity..... | N/A........ ndex |&Co THBGLXDRUGQFUS7RNEQ7. | .04/04/2016 | .03/29/2019 | ................ ..1,217,596 | .......257.9200 32,109 23,680 | ... 23,680 (8,429) 003
Equity/l] JPMorgan Chase
VAGLB Hedge - Fixed Indexed Annuity..... | N/A........ ndex |&Co 7THBGLXDRUGQFUS7RNEY7. | .04/04/2016 | .03/29/2019 | ........ccce. ..4,194,004 | .....242.9200 | ..coooooorcrreeccrcneces | cerinee 207473 | oo, covrreeeneen 19T8TT || e 197,877 (9,596) 003............
Equity/l] JPMorgan Chase
VAGLB Hedge - Fixed Indexed Annuity..... | N/A........ ndex |&Co TH6GLXDRUGQFUS57RNEY7. | .04/04/2016 | .03/29/2018 | ...ovvvuvvvens | vevennres 455,185 | ......242.8800 | ....cccoomerverrrree | vrverernnns 17481 | oo | e 18,774 | oo | e 18,774 | oo 1,333 003,
Equity/l] JPMorgan Chase
VAGLB Hedge - Fixed Indexed Annuity..... | N/A........ ndex |&Co 7THBGLXDRUGQFUS7RNEY7. | .04/04/2016 | .03/29/2019 | ....ccvvvcvcvccc | wovuveeas 427,572 | ......243.4500 20,722 19,629 | .oooo | oo 19,629 | ...ooooon (1,093) 003,
Equity/l] JPMorgan Chase
VAGLB Hedge - Fixed Indexed Annuity..... | N/A........ ndex |&Co TH6GLXDRUGQFUS57RNEY7. | .04/04/2016 | .03/29/2019 | ..covvvvvvvvens | vevvnenee 350,694 | .......254.0100 | .coovvveverirremrnennns | v 11,002 | covvvrrrevereenrerernees | crererererenererend 8,786 | .ove. | coovrree 8,786 (2,216) 003
Equity/l] JPMorgan Chase
VAGLB Hedge - Fixed Indexed Annuity..... | N/A........ ndex |&Co THBGLXDRUGQFUS7RNEY7. | .04/04/2016 | .03/29/2019 | ....covvvvvvvccs | 20,546,879 | .......243.0200 N 1,012,521 | oo e 964,451 | L] 964,451 | ........(48,070) 003
Equity/l] JPMorgan Chase
VAGLB Hedge - Fixed Indexed Annuity..... | N/A........ ndex |&Co TH6GLXDRUGQFUS7RNEY7. | .04/04/2016 | .03/29/2019 ] .......cccevevc 4,715,492 | ......254.0800 | ...ccooooververriies | o 147484 | ..o e 117,623 | | i 117,623 | .......(29,861) 003
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Showing all Options, Caps, Floors, Collars, Swaps and Forwards Open as of Current Statement Date

Description

Mozaic Index CALL Options INDEX$024...

Mozaic Index CALL Options INDEX$024...

Mozaic Index CALL Options INDEX$024...

Mozaic Index CALL Options INDEX$024...

Mozaic Index CALL Options INDEX$024...

Mozaic Index CALL Options INDEX$024...

Mozaic Index CALL Options INDEX$024...

Mozaic Index CALL Options INDEX$024...

Mozaic Index CALL Options INDEX$024...

Mozaic Index CALL Options INDEX$024...

Mozaic Index CALL Options INDEX$024...

Mozaic Index CALL Options INDEX$024...

Mozaic Index CALL Options INDEX$024...

Mozaic Index CALL Options INDEX$024...

Mozaic Index CALL Options INDEX$024...

Mozaic Index CALL Options INDEX$024...

Mozaic Index CALL Options INDEX$024...

Mozaic Index CALL Options INDEX$024...

Mozaic Index CALL Options INDEX$024...

Mozaic Index CALL Options INDEX$024...

Mozaic Index CALL Options INDEX$024...

Mozaic Index CALL Options INDEX$024...

2 3 4 5 6 7 8 9 10 1 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative Hedge
Prior Year(s) | Current Year Adjustment Effectivenes
Schedul | Type(s Strike Price, [ Initial 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-
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)
Equity/l] JPMorgan Chase
VAGLB Hedge - Fixed Indexed Annuity..... | N/A........ ndex |&Co TH6GLXDRUGQFUS57RNEY7. | .04/04/2016 | .03/29/2019 | .....covvevec 102,869,289 | ......242.9500 | ..ooovvvreerierrienens [ o 141,776 | oo U <15 [T [P IO 135,167 | .......... (6,609) 003,
Equity/l] JPMorgan Chase
VAGLB Hedge - Fixed Indexed Annuity..... .|ndex |&Co THBGLXDRUGQFUS7RNEY7. | .04/04/2016 | .03/29/2019 .82,257 | ......251.2800 2,902 2437 | ... 2,437 003
Equity/l] JPMorgan Chase
VAGLB Hedge - Fixed Indexed Annuity..... | N/A........ ndex |&Co TH6GLXDRUGQFUS57RNEY7. | .04/04/2016 | .03/29/2019 | .....cooeveve 14357475 | ...252.5700 | oo [ v YA RCZT N 393,335 || 393,335 | ........(86,011) 003
Equity/l] JPMorgan Chase
VAGLB Hedge - Fixed Indexed Annuity..... | N/A........ ndex |&Co THBGLXDRUGQFUS7RNEY7. | .04/04/2016 | .03/29/2019 | ................. .....1,091,465 | ......250.7100 39,438 33457 | oo | v 33,457 (5,981) 003
Equity/l] JPMorgan Chase
VAGLB Hedge - Fixed Indexed Annuity..... .|ndex |[&Co THGGLXDRUGQFUS7RNEY7. | .04/04/2016 | .03/29/2019 ...23,853,839 | .......251.3400 839,280 704,182 |....| .....704,182 | ...... (135,098) 003
Equity/l] JPMorgan Chase
VAGLB Hedge - Fixed Indexed Annuity..... | N/A........ ndex |&Co THBGLXDRUGQFUS7RNEY7. | .04/04/2016 | .03/29/2019 | ................. 108,130,305 | ......249.3400 | ....ooovvvovvrrierininns [ v 234,548 | ..o, covvieennnnnnn203,640 | ] 203,640 | ........(30,908) 003
Equity/l] JPMorgan Chase
VAGLB Hedge - Fixed Indexed Annuity..... | N/A........ ndex |&Co TH6GLXDRUGQFUS57RNEY7. | .04/04/2016 | .03/29/2018 | ....coovvevvvens | vevenenee 112,618 255.2700 2,143 1,885 | ... cerrrenn1,885 (258) 003
Equity/l] JPMorgan Chase
VAGLB Hedge - Fixed Indexed Annuity..... .|ndex |&Co THBGLXDRUGQFUS7RNEY7. | .04/04/2016 | .03/29/2018 ...506,014 | ......243.5200 20,050 | ..... 20,050 ...1,290 003,
Equity/l] JPMorgan Chase
VAGLB Hedge - Fixed Indexed Annuity..... | N/A........ ndex |&Co TH6GLXDRUGQFUS7RNEY7. | .04/04/2016 | .03/29/2018 | ....covvvecvveis | voveennes 420,655 253.8800 8,717 7,898 | ... cevereen 1,898 (819) 003,
Equity/l] JPMorgan Chase
VAGLB Hedge - Fixed Indexed Annuity..... | N/A........ ndex |&Co 7THBGLXDRUGQFUS7RNEY7. | .04/04/2016 | .03/29/2018 | ................. 1124412 124229200 | s [ e eI Y [ 46,260 | .....| .o 46,260 3,265 003
Equity/l] JPMorgan Chase
VAGLB Hedge - Fixed Indexed Annuity..... | N/A........ ndex |&Co 7THBGLXDRUGQFUS7RNEY7. | .04/04/2016 | .03/29/2018 | ................. 10001,660,630 | ......251.8500 | .ooovvvvevevrrrrerernnes | eovvveinnns 38,846 | ..ooooevvrereiiririiinns | e 36,634 [ ... | oo 36,634 (2,212) 003
Equity/l] JPMorgan Chase
VAGLB Hedge - Fixed Indexed Annuity..... | N/A........ ndex |&Co THBGLXDRUGQFUS7RNEQ7. | .04/04/2016 | .03/29/2018 | ......ovcvcvccc | oo 83,162 | ......243.0200 3,164 3,400 | oo | cooviiee 3,400 236 003
Equity/l] JPMorgan Chase
VAGLB Hedge - Fixed Indexed Annuity..... | N/A........ ndex |&Co 7THBGLXDRUGQFUS7RNEY7. | .04/04/2016 | .03/29/2018 | ....covvvvcvccc | wovrveees 101,189 | .......251.1600 2,465 2,354 | ... 2,354 | oo (111) 003
Equity/l] JPMorgan Chase
VAGLB Hedge - Fixed Indexed Annuity..... | N/A........ ndex |&Co THBGLXDRUGQFUS7RNEQ7. | .04/20/2016 | .04/13/2018 | ....ccocvcvcsc | o 4,853 | ......244.2700 195 184 || s 184 (11) 003
Equity/l] JPMorgan Chase
VAGLB Hedge - Fixed Indexed Annuity..... | N/A........ ndex |&Co 7THBGLXDRUGQFUS7RNEY7. | .04/20/2016 | .04/13/2018 | ................ .6,599,285 | ......250.9600 | ....ooooovcrreercrcceccs | cerreeees LIRS (VI O covvreeennnnn 167,063 || e 157,053 (29,517) 003
Equity/l] JPMorgan Chase
VAGLB Hedge - Fixed Indexed Annuity..... | N/A........ ndex |&Co THBGLXDRUGQFUS7RNEQ7. | .04/20/2016 | .04/13/2018 | .....cccvcvccc | e 40,498 | ......248.9700 | ...oocovvvervvvvcrcnnens | v LIV ORI [, 1116 || s 1116 | o (160) 003
Equity/l] JPMorgan Chase
VAGLB Hedge - Fixed Indexed Annuity..... | N/A........ ndex |&Co THBGLXDRUGQFUS7RNEY7. | .04/20/2016 | .04/13/2018 | ...cccvvvvvccccc | ovrveees 112,526 | ......243.3700 | ..coccovcvovcccvcrcccie | o T Y IS, 4520 [ .| oo 4,520 (218) 003............
Equity/l] JPMorgan Chase
VAGLB Hedge - Fixed Indexed Annuity..... | N/A........ ndex |&Co TH6GLXDRUGQFUS57RNEY7. | .04/20/2016 | .04/13/2018 | ...ovovvvvrens | vevrnenee 181,823 | .......249.5000 5,571 A822 [ oo | o X722 - (749) 003
Equity/l] JPMorgan Chase
VAGLB Hedge - Fixed Indexed Annuity..... | N/A........ ndex |&Co 7THBGLXDRUGQFUS7RNEY7. | .04/20/2016 | .04/12/2019 ....ccvvcvccccc | v 254,824 | ......243.8300 | ....crrveerinnnns [ eoriiiiinns ETCISICTN ORI [P 11,425 || 11,425 | ..o (1,931) 003
Equity/l] JPMorgan Chase
VAGLB Hedge - Fixed Indexed Annuity..... | N/A........ ndex |&Co TH6GLXDRUGQFUS57RNEYT7. | .04/20/2016 | .04/12/2019 | .....covvvve 11,565,590 | ......243.9600 [ ..oocvrorverriicraes | o 81,616 [ ..o | i 69,717 [ | v 69,717 | .......(11,899) 003
Equity/l] JPMorgan Chase
VAGLB Hedge - Fixed Indexed Annuity..... | N/A........ ndex |&Co THBGLXDRUGQFUS7RNEY7. | .04/20/2016 | .04/12/2019 | ................ .....2,068,572 | .......258.6700 59,062 37,864 | .o | oo 37,864 |......(21,198) 003,
Equity/l] JPMorgan Chase
VAGLB Hedge - Fixed Indexed Annuity..... | N/A........ ndex |&Co TH6GLXDRUGQFUS7RNEY7. | .04/20/2016 | .04/12/2019] .......ccevec 478,416 | ......243.9000 | ..o | e 234,005 | ..o ceverrnenn200,055 || 200,055 (33,950) 003,




Statement as of June 30, 2016 of the NATIONWIDE LIFE & ANNU'TY |NSURANCE COMPANY
SCHEDULE DB - PART A - SECTION 1

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

22’9030

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)
Equity/l] JPMorgan Chase
Mozaic Index CALL Options INDEX$024... | VAGLB Hedge - Fixed Indexed Annuity..... | N/A........ ndex |&Co TH6GLXDRUGQFUS57RNEY7. | .04/20/2016 | .04/12/2019 | ..covvvvvvvvens | vevenenee 102,775 | ......243.6100 5432 4661 [ oo | e I [ (771) 003
Equity/l] JPMorgan Chase
Mozaic Index CALL Options INDEX$024... | VAGLB Hedge - Fixed Indexed Annuity..... .|ndex |&Co THBGLXDRUGQFUS7RNEY7. | .04/20/2016 | .04/12/2019 ..64,430 | .......255.1600 2,142 1,490 | ... (652) 003
Equity/l] JPMorgan Chase
Mozaic Index CALL Options INDEX$024... | VAGLB Hedge - Fixed Indexed Annuity..... | N/A........ ndex |&Co TH6GLXDRUGQFUS57RNEY7. | .04/20/2016 | .04/13/2018 | ...ovvvvvvvens | vevrneree 170,040 | .......244.0600 6,921 6,539 | ... 6,539 (382) 003
Equity/l] JPMorgan Chase
Mozaic Index CALL Options INDEX$024... | VAGLB Hedge - Fixed Indexed Annuity..... | N/A........ ndex |&Co THBGLXDRUGQFUS7RNEY7. | .04/20/2016 | .04/12/2019 | ................ ....28,465,680 | ......243.9400 | ..oooovvvvvvvnrnvrecnnns | e 1,485,096 | ...oooovvvvvvevevvinnnns [ ceverirene 1,268,926 | ..... ...1,268,926 | ...... (216,170) 003
Equity/l] JPMorgan Chase
Mozaic Index CALL Options INDEX$024... | VAGLB Hedge - Fixed Indexed Annuity..... .|ndex |[&Co TH6GLXDRUGQFU57RNEY7. | .04/20/2016 | .04/12/2019 ....5,649,789 | .......255.1100 ..188,273 ..131,063 | ... ...131,063 | .......(57,210) 003,
Equity/l] JPMorgan Chase
Mozaic Index CALL Options INDEX$024... | VAGLB Hedge - Fixed Indexed Annuity..... | N/A........ ndex |&Co THBGLXDRUGQFUS7RNEY7. | .04/20/2016 | .04/12/2019 | ....ccvccvccccc | oveecn 624,914 | ......243.8700 32,703 27,959 | .| v 27,959 | .......... (4,744) 003,
Equity/l] JPMorgan Chase
Mozaic Index CALL Options INDEX$024... | VAGLB Hedge - Fixed Indexed Annuity..... | N/A........ ndex |&Co TH6GLXDRUGQFUS57RNEY7. | .04/20/2016 | .04/12/2019 | ...ovovvrvres | vevenennd 611,308 252.1300 23,068 17,110 | oo | s 17,110 (5,958) 003
Equity/l] JPMorgan Chase
Mozaic Index CALL Options INDEX$024... | VAGLB Hedge - Fixed Indexed Annuity..... .|ndex |&Co THBGLXDRUGQFUS7RNEY7. | .04/20/2016 | .04/12/2019 ...18,472,370 | ......253.4900 658,537 475,138 | .....| .....475,138 | ..... (183,399) 003
Equity/l] JPMorgan Chase
Mozaic Index CALL Options INDEX$024... | VAGLB Hedge - Fixed Indexed Annuity..... | N/A........ ndex |&Co TH6GLXDRUGQFUS7RNEY7. | .04/20/2016 | .04/12/2019 | ...ovovvvvrcis | v 661,998 | .......251.4000 25,750 19,371 | oo [ 19,371 (6,379) 003
Equity/l] JPMorgan Chase
Mozaic Index CALL Options INDEX$024... | VAGLB Hedge - Fixed Indexed Annuity..... | N/A....... ndex |&Co THBGLXDRUGQFUS7RNEY7. | .04/20/2016 | .04/12/2019 26,202,929 252.1300 988,770 733,392 | .o | coe 733,392 (255,378) 003
Equity/l] JPMorgan Chase
Mozaic Index CALL Options INDEX$024... | VAGLB Hedge - Fixed Indexed Annuity..... | N/A........ ndex |&Co 7THBGLXDRUGQFUS7RNEY7. | .04/20/2016 | .04/12/12019 | ........ccc.c.... 1000 1,894,638 | ......250.2500 | ..ooovvvvvevrrererernnes | eoveiiinnns 77,269 59,387 | ..... 59,387 | .......(17,882) 003
Equity/l] JPMorgan Chase
Mozaic Index CALL Options INDEX$024... | VAGLB Hedge - Fixed Indexed Annuity..... | N/A........ ndex |&Co THBGLXDRUGQFUS7RNEQ7. | .04/20/2016 | .04/13/2018 | ......cvcvcvccc | v 30,897 | ......256.5600 631 469 | .o | e 469 | oo (162) 003
Equity/l] JPMorgan Chase
Mozaic Index CALL Options INDEX$024... | VAGLB Hedge - Fixed Indexed Annuity..... | N/A........ ndex |&Co 7THBGLXDRUGQFUS7RNEY7. | .04/20/2016 | .04/13/2018 | ...ccovvvcvccc | ovrveens 157,971 | .......243.6500 6,563 6,235 | ..... 6,235 (328) 003
Equity/l] JPMorgan Chase
Mozaic Index CALL Options INDEX$024... | VAGLB Hedge - Fixed Indexed Annuity..... | N/A........ ndex |&Co THBGLXDRUGQFUS7RNEQ7. | .04/20/2016 | .04/13/2018 | .....covcvcvcsc | v 7,237 | ......244.2700 291 275 | ... 275 (16) 003
Equity/l] JPMorgan Chase
Mozaic Index CALL Options INDEX$024... | VAGLB Hedge - Fixed Indexed Annuity..... | N/A........ ndex |&Co THBGLXDRUGQFUS7RNEY7. | .04/20/2016 | .04/13/2018 | ...cccvvvvccccc | wovreeees 736,150 | ......254.9700 | ..oooooooecmmccccrmcecce | covrrcnnnes 16,531 | coovevvvevevcnnveiennens | cevveveeceeeeeens 12,774 | oo | 12,774 (3,757) 003
Equity/l] JPMorgan Chase
Mozaic Index CALL Options INDEX$024... | VAGLB Hedge - Fixed Indexed Annuity..... | N/A........ ndex |&Co TH6GLXDRUGQFUS7RNEY7. | .04/20/2016 | .04/13/2018 | .....coovvvecee . 1,488,390 | .......243.9900 60,760 57,496 | .. [ oo 57,496 (3,264) 003,
Equity/l] JPMorgan Chase
Mozaic Index CALL Options INDEX$024... | VAGLB Hedge - Fixed Indexed Annuity..... | N/A........ ndex |&Co THBGLXDRUGQFUS7RNEY7. | .04/20/2016 | .04/13/2018 | ................ ....2,693,485 252.7700 68,695 55,778 | e | v 55,778 | .......(12,917) 003....ccoveeees
Equity/l] JPMorgan Chase
Mozaic Index CALL Options INDEX$024... | VAGLB Hedge - Fixed Indexed Annuity..... | N/A........ ndex |&Co TH6GLXDRUGQFUS57RNEY7. | .04/20/2016 | .04/13/2018 ] .....ccovce 2,115,772 | ......251.8400 56,931 47,091 [ | v 47,001 (9,840) 003
Equity/l] JPMorgan Chase
Mozaic Index CALL Options INDEX$024... | VAGLB Hedge - Fixed Indexed Annuity..... | N/A........ ndex |&Co 7THBGLXDRUGQFUS7RNEY7. | .05/09/2016 | .05/04/2018 | ......ccccvcvccc | covvccvcces 3,040 | ......243.9800 94 M9 || s 119 25 003
Equity/l] JPMorgan Chase
Mozaic Index CALL Options INDEX$024... | VAGLB Hedge - Fixed Indexed Annuity..... | N/A........ ndex |&Co TH6GLXDRUGQFU57RNEY7. | .05/09/2016 | .05/04/2018 50,403 252.9300 863 1,050 | cooee | e VSTON [ 187 003,
Equity/l] JPMorgan Chase
Mozaic Index CALL Options INDEX$024... | VAGLB Hedge - Fixed Indexed Annuity..... | N/A........ ndex |&Co THBGLXDRUGQFUS7RNEY7. | .05/09/2016 | .05/04/2018 | .......cocvcvccc | v 84,015 | .......244.0900 2,577 3255 | ..... 3,255 678 003
Equity/l] JPMorgan Chase
Mozaic Index CALL Options INDEX$024... | VAGLB Hedge - Fixed Indexed Annuity..... | N/A........ ndex |&Co TH6GLXDRUGQFUS57RNEY7. | .05/09/2016 | .05/04/2018 ] ................. 4,416,093 | .......252.6200 | ..ooooocvvoriiiiccraes | e TT211 | e | e 94,258 | .....| ........ 94,258 | ....... 17,047 003
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Description

Mozaic Index CALL Options INDEX$024...

Mozaic Index CALL Options INDEX$024...

Mozaic Index CALL Options INDEX$024...

Mozaic Index CALL Options INDEX$024...

Mozaic Index CALL Options INDEX$024...

Mozaic Index CALL Options INDEX$024...

Mozaic Index CALL Options INDEX$024...

Mozaic Index CALL Options INDEX$024...

Mozaic Index CALL Options INDEX$024...

Mozaic Index CALL Options INDEX$024...

Mozaic Index CALL Options INDEX$024...

Mozaic Index CALL Options INDEX$024...

Mozaic Index CALL Options INDEX$024...

Mozaic Index CALL Options INDEX$024...

Mozaic Index CALL Options INDEX$024...

Mozaic Index CALL Options INDEX$024...

Mozaic Index CALL Options INDEX$024...

Mozaic Index CALL Options INDEX$024...

Mozaic Index CALL Options INDEX$024...

Mozaic Index CALL Options INDEX$024...

Mozaic Index CALL Options INDEX$024...

Mozaic Index CALL Options INDEX$024...

2 3 4 5 6 7 8 9 10 1 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative Hedge
Prior Year(s) | Current Year Adjustment Effectivenes
Schedul | Type(s Strike Price, [ Initial 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-
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)
Equity/l] JPMorgan Chase
VAGLB Hedge - Fixed Indexed Annuity..... | N/A........ ndex |&Co TH6GLXDRUGQFU57RNEY7. | .05/09/2016 | .05/04/2018 ] ........ccucc.. ...13,496,363 | .......251.8200 J [P 249,502 | .oooooeeeririeenns cevrrrernsnsees306,278 [ o | e 306,278 | ......... 56,776 003,
Equity/l] JPMorgan Chase
VAGLB Hedge - Fixed Indexed Annuity..... .|ndex |&Co THBGLXDRUGQFUS7RNEY7. | .05/09/2016 | .05/04/2018 ...115,129 | ......244.7900 3,380 4,267 | ... 888 003
Equity/l] JPMorgan Chase
VAGLB Hedge - Fixed Indexed Annuity..... | N/A........ ndex |&Co TH6GLXDRUGQFU57RNEY7. | .05/09/2016 | .05/04/2018 | ....oovvvvvvene | vevenenee 198,940 | ......249.4000 | ..ooovvvveeveerrmerens | o 4,348 539 | ... 5,396 1,048 003
Equity/l] JPMorgan Chase
VAGLB Hedge - Fixed Indexed Annuity..... | N/A........ ndex |&Co THBGLXDRUGQFUS7RNEY7. | .05/09/2016 | .05/04/2018 | .......occcvcvcsc | wovvvcen 930,257 | .......249.2900 20,480 25433 [ oo o 25433 | ..o 4,953 003,
Equity/l] JPMorgan Chase
VAGLB Hedge - Fixed Indexed Annuity..... .|ndex |[&Co TH6GLXDRUGQFU57RNEY7. | .05/09/2016 | .05/03/2019 .A71,961 | .......244.3900 6,799 7524 | ... 003,
Equity/l] JPMorgan Chase
VAGLB Hedge - Fixed Indexed Annuity..... | N/A........ ndex |&Co THBGLXDRUGQFUS7RNEY7. | .05/09/2016 | .05/03/2019 | ................. ..2,304,618 | ......244.3800 | ...oooooorcricrrcrccnncs | o 91,216 [ .ooooveeevivriviiiinnnns crvriennnnnnn 100,890 [ | e 100,890 9,674 003
Equity/l] JPMorgan Chase
VAGLB Hedge - Fixed Indexed Annuity..... | N/A........ ndex |&Co TH6GLXDRUGQFUS57RNEY7. | .05/09/2016 | .05/03/2019 | ......coccevc ..1,999,451 | ......259.3800 | ...oooovrrrrrrrrrrceercs | o 36,803 35289 | ... 35289 | ... (1,514) 003,
Equity/l] JPMorgan Chase
VAGLB Hedge - Fixed Indexed Annuity..... .|ndex |&Co THBGLXDRUGQFUS7RNEY7. | .05/09/2016 | .05/04/2018 ...395,451 | ......244.4700 14,957 | ... ..14,957 3,111 003,
Equity/l] JPMorgan Chase
VAGLB Hedge - Fixed Indexed Annuity..... | N/A........ ndex |&Co TH6GLXDRUGQFUS57RNEY7. | .05/09/2016 | .05/03/2019 ] .......cceveec ..9,223,934 | ... 244.4200 | ...cccooovennnrriiies | e 364,341 | i covvreeennnnn 802947 | ] 402,947 38,606 003
Equity/l] JPMorgan Chase
VAGLB Hedge - Fixed Indexed Annuity..... | N/A........ ndex |&Co THBGLXDRUGQFUS7RNEY7. | .05/09/2016 | .05/03/2019 | ......cvcvcvccc | e 49,348 | ......244.8300 | ....cvvvvrinnnns | v 1,912 | v | v 2,109 | oo | e 2,109 | oo 197 003
Equity/l] JPMorgan Chase
VAGLB Hedge - Fixed Indexed Annuity..... | N/A........ ndex |&Co THBGLXDRUGQFU57RNEY7. | .05/09/2016 | .05/03/2019 299,279 255.5000 6,805 6,844 | ... 6,844 39 003
Equity/l] JPMorgan Chase
VAGLB Hedge - Fixed Indexed Annuity..... | N/A........ ndex |&Co THBGLXDRUGQFUS7RNEY7. | .05/09/2016 | .05/03/2019 | ................. ...43,480,196 | ......244.4000 N 1,719,191 | i | v 1,901,435 | ..... 11,901,435 | ....... 182,244 003
Equity/l] JPMorgan Chase
VAGLB Hedge - Fixed Indexed Annuity..... | N/A........ ndex |&Co 7HBGLXDRUGQFUS7RNEY7. | .05/09/2016 | .05/03/2019 | ..........c.c.... ....9,691,531 255.5100 220,359 221,488 | .....| .o 221,488 | .......... 1,129 003
Equity/I| JPMorgan Chase
VAGLB Hedge - Fixed Indexed Annuity..... | N/A........ ndex |&Co THBGLXDRUGQFUS7RNEY7. | .05/09/2016 | .05/03/2019 | ......ccvcvcvccc | oo 42,380 | ......244.8100 | ...oocovveervvvvcrennnns | v AT PRI [, 1814 || s 1814 | o 171 003
Equity/l] JPMorgan Chase
VAGLB Hedge - Fixed Indexed Annuity..... | N/A........ ndex |&Co 7HBGLXDRUGQFUS7RNEY7. | .05/09/2016 | .05/03/2019 | ................. 1.25,673,128 | ......254.0300 | ..oooovvvverrrrrererrnns [ o 631,095 [ oo e 844,546 | ] 644,546 | ......... 13,451 003
Equity/l] JPMorgan Chase
VAGLB Hedge - Fixed Indexed Annuity..... | N/A........ ndex |&Co THBGLXDRUGQFUS7RNEY7. | .05/09/2016 | .05/03/2019 | .......cccvcvcsc | ovvveees 107,990 252.4800 2,880 2983 | ... 2983 | e 103 003
Equity/l] JPMorgan Chase
VAGLB Hedge - Fixed Indexed Annuity..... | N/A........ ndex |&Co 7HBGLXDRUGQFUS7RNEY7. | .05/09/2016 | .05/03/2019 | ................. ....38,474,188 | ......252.7300 N 1,012,113 | oo | v 1,046,730 | ..... ...1,046,730 | ......... 34,617 003............
Equity/l] JPMorgan Chase
VAGLB Hedge - Fixed Indexed Annuity..... | N/A........ ndex |&Co THBGLXDRUGQFUS7RNEY7. | .05/09/2016 | .05/03/2019 503,750 250.4100 | .vooovevvrrerrrreennns | v 14,908 | covvvvvvevererrrerernnes | cevvereeeseneeens 15,752 | covee [ ovvvnens 15,752 844 003
Equity/l] JPMorgan Chase
VAGLB Hedge - Fixed Indexed Annuity..... | N/A........ ndex |&Co THBGLXDRUGQFUS7RNEY7. | .05/09/2016 | .05/04/2018 | .......cocccvccc | v 33,563 | ......256.8200 432 510 | ... 510 78 003
Equity/l] JPMorgan Chase
VAGLB Hedge - Fixed Indexed Annuity..... | N/A........ ndex |&Co TH6GLXDRUGQFUS7RNEY7. | .05/09/2016 | .05/04/2018 | .........ccccoc.. | o.ceccnn 688,304 | ......244.7700 20,232 25542 | ..... 25,542 5,310 003
Equity/l] JPMorgan Chase
VAGLB Hedge - Fixed Indexed Annuity..... | N/A........ ndex |&Co THBGLXDRUGQFUS7RNEY7. | .05/09/2016 | .05/04/2018 | .......cccvcvccc | oo 51,996 | ......2454400 | ...ooooovoreeccrmneccs | o I ICICTR PRI [T 1,848 | oo | v 1,848 380 003
Equity/l] JPMorgan Chase
VAGLB Hedge - Fixed Indexed Annuity..... | N/A........ ndex |&Co TH6GLXDRUGQFUS57RNEY7. | .05/09/2016 | .05/04/2018 ] ................. 1,432,157 | ....255.7800 | ..ooevvvvvccraes | e 19,929 | oo | v 23,740 | .| oo 23,740 3,811 003
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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
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)
Equity/l] JPMorgan Chase
Mozaic Index CALL Options INDEX$024... | VAGLB Hedge - Fixed Indexed Annuity..... | N/A........ ndex |&Co THBGLXDRUGQFUS7RNEY7. | .05/09/2016 | .05/04/2018 | ................ 2,181,838 | .......244.2500 66,233 83,680 | ... | oo 83,680 | ......... 17,447 003,
Equity/l] JPMorgan Chase
Mozaic Index CALL Options INDEX$024... | VAGLB Hedge - Fixed Indexed Annuity..... .|ndex |&Co THBGLXDRUGQFUS7RNEY7. | .05/09/2016 | .05/04/2018 ....4,286,393 | ......253.4800 85,548 | ..... 85,548 ..15,074 003,
Equity/l] JPMorgan Chase
Mozaic Index CALL Options INDEX$024... | VAGLB Hedge - Fixed Indexed Annuity..... | N/A........ ndex |&Co TH6GLXDRUGQFU57RNEY7. | .05/09/2016 | .05/04/2018 | .....oooovvvvvrs | wovvvrnnene 84539 | .......244.8300 2478 3125 | oo | o 3,125 647 003
Equity/l] JPMorgan Chase
Mozaic Index CALL Options INDEX$024... | VAGLB Hedge - Fixed Indexed Annuity..... | N/A........ ndex |&Co THBGLXDRUGQFUS7RNEY7. | .06/02/2016 | .05/31/2018 | ....ccvvcvcvccc | e 35,189 | ......243.5900 | ...ooooooremmmemcrmnnccs | v AIRLSIC PR TN 1424 || v 1,424 265 003
Equity/l] JPMorgan Chase
Mozaic Index CALL Options INDEX$024... | VAGLB Hedge - Fixed Indexed Annuity..... .|ndex |[&Co TH6GLXDRUGQFU57RNEY7. | .06/02/2016 | .05/31/2018 139,934 | 12514700 [ i [ e 145,164 [ i | i 173,953 | 003
Equity/l] JPMorgan Chase
Mozaic Index CALL Options INDEX$024... | VAGLB Hedge - Fixed Indexed Annuity..... | N/A........ ndex |&Co THBGLXDRUGQFUS7RNEY7. | .06/02/2016 | .05/31/2018 | ................. ...13,194,079 | ......250.6100 | ..oooovvvvevvvvvvrerrnns [ eovvinees 278,834 | .o i 334,769 | ] 334,769 55,935 003
Equity/l] JPMorgan Chase
Mozaic Index CALL Options INDEX$024... | VAGLB Hedge - Fixed Indexed Annuity..... | N/A........ ndex |&Co TH6GLXDRUGQFU57RNEY7. | .06/02/2016 | .05/31/2018 | ....ooovvvvrens | vevenenet 644,113 | ......244.0700 20,612 25314 | ..... 25314 | ..........4,702 003,
Equity/l] JPMorgan Chase
Mozaic Index CALL Options INDEX$024... | VAGLB Hedge - Fixed Indexed Annuity..... .|ndex |&Co THBGLXDRUGQFUS7RNEY7. | .06/02/2016 | .05/31/2018 ...197,070 | ......249.8800 5268 | ... 5,268 898 003
Equity/l] JPMorgan Chase
Mozaic Index CALL Options INDEX$024... | VAGLB Hedge - Fixed Indexed Annuity..... | N/A........ ndex |&Co TH6GLXDRUGQFUS57RNEY7. | .06/02/2016 | .05/31/2018 | ....cooovvvcs | v 592,663 | .......247.9900 | ...ooovvvcvvcrmmrmcnncs | covercre LEXCTA N PRI I 18,063 | ... | woveeeees 18,063 3,185 003,
Equity/l] JPMorgan Chase
Mozaic Index CALL Options INDEX$024... | VAGLB Hedge - Fixed Indexed Annuity..... | N/A....... ndex |&Co THBGLXDRUGQFUS7RNEY7. | .06/02/2016 | .05/31/2019 | ....covcvcvccc | v 325,468 | ......243.6600 | ....ooooovrvvvcrercecccs | o 13,704 | oo [ ceevereeeieneien 15,070 | cooee | e 15,070 | ......c.ce. 1,366 003
Equity/l] JPMorgan Chase
Mozaic Index CALL Options INDEX$024... | VAGLB Hedge - Fixed Indexed Annuity..... | N/A........ ndex |&Co 7HBGLXDRUGQFUS7RNEY7. | .06/02/2016 | .05/31/2019 | ......ccocvvceee. 10000:2,883,266 | ......243.5700 | ..oooovveverrrrrerernnns [ i 121,866 | .ooovovvevercerrinee JRURO <7 I 2 [N IO 134,112 | oo 12,246 003
Equity/l] JPMorgan Chase
Mozaic Index CALL Options INDEX$024... | VAGLB Hedge - Fixed Indexed Annuity..... | N/A........ ndex |&Co THBGLXDRUGQFUS7RNEY7. | .06/02/2016 | .05/31/2019 | ................ .....2,889,931 | ......258.2500 58,872 57,528 | oo | v 57,528 | ... (1,344) 003
Equity/l] JPMorgan Chase
Mozaic Index CALL Options INDEX$024... | VAGLB Hedge - Fixed Indexed Annuity..... | N/A........ ndex |&Co 7HBGLXDRUGQFUS7RNEY7. | .06/02/2016 | .05/31/2019 | .......ccvceee. 12191774 | 2434100 | i [ i 519,215 [ oo, covrreeennnnnDT1,683 [ | e 571,683 | ......... 52,468 003
Equity/l] JPMorgan Chase
Mozaic Index CALL Options INDEX$024... | VAGLB Hedge - Fixed Indexed Annuity..... | N/A........ ndex |&Co THBGLXDRUGQFUS7RNEY7. | .06/02/2016 | .05/31/2019 | ................ AT489,170 | ......243.4900 | .ooovorvvvvvcvrvrvcerees | e 2,014,819 | oo | e 2,217,845 | ... ..2217,845 | ...... 203,026 003
Equity/l] JPMorgan Chase
Mozaic Index CALL Options INDEX$024... | VAGLB Hedge - Fixed Indexed Annuity..... | N/A........ ndex |&Co THBGLXDRUGQFUS7RNEY7. | .06/02/2016 | .05/31/2018 | ...cccvvcvccccc | e 48,986 | ......243.7700 | ...ocovvvvemverrevennnns | v IRISLS T OPOOIITY DTN 1,961 | cooee [ s 1,961 366 003
Equity/l] JPMorgan Chase
Mozaic Index CALL Options INDEX$024... | VAGLB Hedge - Fixed Indexed Annuity..... | N/A........ ndex |&Co TH6GLXDRUGQFUS57RNEY7. | .06/02/2016 | .05/31/2019 | ....voovvvvvvecee ...14,789,748 | .......254.7800 362,968 366,785 | ... | .ccvoen 366,785 3,817 003,
Equity/l] JPMorgan Chase
Mozaic Index CALL Options INDEX$024... | VAGLB Hedge - Fixed Indexed Annuity..... | N/A........ ndex |&Co 7HBGLXDRUGQFUS7RNEY7. | .06/02/2016 | .05/31/2019 | ..........c.c.cc. ....35,951,588 | ......253.1800 | ...ooovvvvevrrvrererrnns [ crvvinen 957,287 | oo e 982,851 | ] 982,851 25,564 003............
Equity/l] JPMorgan Chase
Mozaic Index CALL Options INDEX$024... | VAGLB Hedge - Fixed Indexed Annuity..... | N/A........ ndex |&Co TH6GLXDRUGQFUS57RNEY7. | .06/02/2016 | .05/31/2019 | .....covvvvneeeee ...37,606,774 | ......251.8200 | .ccovovrvreerrerrrmrecns | weneee AEATEN YA I I 1,114,591 | ... LGA114.591 ] 40,844 003,
Equity/l] JPMorgan Chase
Mozaic Index CALL Options INDEX$024... | VAGLB Hedge - Fixed Indexed Annuity..... | N/A........ ndex |&Co 7HBGLXDRUGQFUS7RNEY7. | .06/02/2016 | .05/31/2018 | ....c.ovvcvcvccc | wovvvcees 797,266 | .......243.2700 26,760 32,907 |..... 32,907 6,147 003,
Equity/l] JPMorgan Chase
Mozaic Index CALL Options INDEX$024... | VAGLB Hedge - Fixed Indexed Annuity..... | N/A........ ndex |&Co TH6GLXDRUGQFU57RNEY7. | .06/02/2016 | .05/31/2018 | ....vovvvvvens | vevenenee 191,965 | .......256.2800 2,717 3154 || o 3154 | 437 003
Equity/l] JPMorgan Chase
Mozaic Index CALL Options INDEX$024... | VAGLB Hedge - Fixed Indexed Annuity..... | N/A........ ndex |&Co 7THBGLXDRUGQFUS7RNEY7. | .06/02/2016 | .05/31/2018 | ......cvvcvccccc | ovvveees 582,857 | ......243.6300 | ...oooooorcmmcecermceccs | coveeinnnn 19,143 23,535 | ..... 23,535 | ..o 4,392 003
Equity/l] JPMorgan Chase
Mozaic Index CALL Options INDEX$024... | VAGLB Hedge - Fixed Indexed Annuity..... | N/A........ ndex |&Co TH6GLXDRUGQFU57RNEY7. | .06/02/2016 | .05/31/2018 ] ......ocvcvvveec | veveeenes 916,397 | ......254.5100 | .coovvvvecvvvvmerncn | e LT AT O [ 17,338 | oo | o 17,338 2,565 003
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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
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)
Equity/l] JPMorgan Chase
Mozaic Index CALL Options INDEX$024... | VAGLB Hedge - Fixed Indexed Annuity..... | N/A........ ndex |&Co TH6GLXDRUGQFU57RNEY7. | .06/02/2016 | .05/31/2018 | .......ocecee ..2,578,451 | ....... 243.5700 ) [ 84,994 | ...ooovovrerririirinnens covvveeenenne 104,498 || s 104,498 | ......... 19,504 003,
Equity/l] JPMorgan Chase
Mozaic Index CALL Options INDEX$024... | VAGLB Hedge - Fixed Indexed Annuity..... .|ndex |&Co THBGLXDRUGQFUS7RNEY7. | .06/02/2016 | .05/31/2018 ...2,982,607 252.6000 55,019 65,353 | ..... 65,353 003,
Equity/l] JPMorgan Chase
Mozaic Index CALL Options INDEX$024... | VAGLB Hedge - Fixed Indexed Annuity..... | N/A........ ndex |&Co TH6GLXDRUGQFUS57RNEY7. | .06/02/2016 | .05/31/2018 | ...ovovvvevvvrns | veveneres 403,366 | ....... 2426600 [ ... [ e 14,024 | oo | e 17272 | e | s 17,272 3,248 003
Equity/l] JPMorgan Chase
Mozaic Index CALL Options INDEX$024... | VAGLB Hedge - Fixed Indexed Annuity..... | N/A........ ndex |&Co THBGLXDRUGQFUS7RNEY7. | .06/22/2016 | .06/15/2018 | ......cvcvcvccc | e 54,011 | ... VLYKV VI RN ARSI PR SR 1724 | ... 1,724 28 003
Equity/l] JPMorgan Chase
Mozaic Index CALL Options INDEX$024... | VAGLB Hedge - Fixed Indexed Annuity..... .|ndex |[&Co TH6GLXDRUGQFU57RNEY7. | .06/22/2016 | .06/15/2018 ] .......cccevvvers | ... 214,658 | ....... 246.0500 | ..oovvvvvvevvvererennnns [ cvrveiereeen Ty 31T e | e 7,499 | L 003
Equity/l] JPMorgan Chase
Mozaic Index CALL Options INDEX$024... | VAGLB Hedge - Fixed Indexed Annuity..... | N/A........ ndex |&Co THBGLXDRUGQFUS7RNEY7. | .06/22/2016 | .06/14/2019 | .....cvvcvcvccc | v 82,669 | ....... 246.7100 3,497 3,285 | ... 3,285 (212) 003
Equity/l] JPMorgan Chase
Mozaic Index CALL Options INDEX$024... | VAGLB Hedge - Fixed Indexed Annuity..... | N/A........ ndex |&Co TH6GLXDRUGQFUS57RNEY7. | .06/22/2016 | .06/14/2019 ] .......cccevec ..1,421,998 | ... 247.3400 58,506 54,624 | ... | ......... 54,624 | ... (3,882) 003,
Equity/l] JPMorgan Chase
Mozaic Index CALL Options INDEX$024... | VAGLB Hedge - Fixed Indexed Annuity..... .|ndex |&Co THBGLXDRUGQFUS7RNEY7. | .06/22/2016 | .06/14/2019 ..2,222,837 | ....... 261.9100 88,302 [ s | 35,156 | e ..35,156 (9,146) 003
Equity/l] JPMorgan Chase
Mozaic Index CALL Options INDEX$024... | VAGLB Hedge - Fixed Indexed Annuity..... | N/A........ ndex |&Co TH6GLXDRUGQFUS57RNEY7. | .06/22/2016 | .06/14/2019 ] ........cceceeee ..8277,104 | ... 246.8200 B 348,517 326,944 | ... 326,944 ...(21,573) 003
Equity/l] JPMorgan Chase
Mozaic Index CALL Options INDEX$024... | VAGLB Hedge - Fixed Indexed Annuity..... | N/A....... ndex |&Co 7THBGLXDRUGQFUS7RNEY7. | .06/22/2016 | .06/14/2019 | ................ ...26,053,771 | ....... 246.9000 N 1,092,844 | ....ooovvvvvvevirrinnnns [ v 1,024,730 | ..... ...1,024,730 ...(68,114) 003
Equity/l] JPMorgan Chase
Mozaic Index CALL Options INDEX$024... | VAGLB Hedge - Fixed Indexed Annuity..... | N/A........ ndex |&Co 7HBGLXDRUGQFUS7RNEY7. | .06/22/2016 | .06/14/2019 | ................. ......6,857,555 | ... 258.4000 B 164,722 | oo e 136,774 || e 136,774 ...(27,948) 003
Equity/l] JPMorgan Chase
Mozaic Index CALL Options INDEX$024... | VAGLB Hedge - Fixed Indexed Annuity..... | N/A........ ndex |&Co THBGLXDRUGQFUS7RNEY7. | .06/22/2016 | .06/14/2019 | ................ ...24,322,630 | ...... 256.8300 B 633,011 536,238 | .....| ....... 536,238 ...(96,773) 003
Equity/l] JPMorgan Chase
Mozaic Index CALL Options INDEX$024... | VAGLB Hedge - Fixed Indexed Annuity..... | N/A........ ndex |&Co 7HBGLXDRUGQFUS7RNEY7. | .06/22/2016 | .06/14/2019 | ................. ....23,159,326 255.1600 656,600 566,593 | .....| ... 566,593 ...(90,007) 003
Equity/l] JPMorgan Chase
Mozaic Index CALL Options INDEX$024... | VAGLB Hedge - Fixed Indexed Annuity..... | N/A........ ndex |&Co THBGLXDRUGQFUS7RNEY7. | .06/22/2016 | .06/15/2018 | .........ccoooco. | o.cecccn 606,535 | ....... 245.4500 B I 21,404 22,018 | ... 22,018 614 003
Equity/l] JPMorgan Chase
Mozaic Index CALL Options INDEX$024... | VAGLB Hedge - Fixed Indexed Annuity..... | N/A........ ndex |&Co THBGLXDRUGQFUS7RNEY7. | .06/22/2016 | .06/15/2018 | .....cccvcvccccc | e 14421 | ... 259.9700 195 77 || s 177 (18) 003
Equity/l] JPMorgan Chase
Mozaic Index CALL Options INDEX$024... | VAGLB Hedge - Fixed Indexed Annuity..... | N/A........ ndex |&Co TH6GLXDRUGQFUS57RNEYT7. | .06/22/2016 | .06/15/2018 | ...ccovvvvvcvces | wovvvrerene 93,656 | ....... 2452900 3,335 3434 | ... 3,434 99 003,
Equity/l] JPMorgan Chase
Mozaic Index CALL Options INDEX$024... | VAGLB Hedge - Fixed Indexed Annuity..... | N/A........ ndex |&Co 7THBGLXDRUGQFUS7RNEY7. | .06/22/2016 | .06/15/2018 | ......cccvcvccccc | wovevecn 931,090 | ....... 259.0600 | ..ooovvvvverrerrerennnns | eeviviinnns 13479 | oo | e 12,369 | coooo | oo 12,369 | ..ocovne (1,110) 003............
Equity/l] JPMorgan Chase
Mozaic Index CALL Options INDEX$024... | VAGLB Hedge - Fixed Indexed Annuity..... | N/A........ ndex |&Co THBGLXDRUGQFUS7RNEY7. | .06/22/2016 | .06/15/2018 | ........ccccccce. | ocvvccn 949,559 | ....... 247.0500 30,501 31,083 [ .o | o 31,083 582 003
Equity/l] JPMorgan Chase
Mozaic Index CALL Options INDEX$024... | VAGLB Hedge - Fixed Indexed Annuity..... | N/A........ ndex |&Co 7THBGLXDRUGQFUS7RNEY7. | .06/22/2016 | .06/15/2018 | ................. ...2,084,332 | ...... 256.0900 37,362 35,352 | ... 35,352 (2,010) 003
Equity/l] JPMorgan Chase
Mozaic Index CALL Options INDEX$024... | VAGLB Hedge - Fixed Indexed Annuity..... | N/A........ ndex |&Co TH6GLXDRUGQFU57RNEY7. | .06/22/2016 | .06/15/2018 | ......covvveceee ..4,093922 | ... 255.1200 N [ TETYC/ (R [, 74970 [ oo | oo 74,970 (3,504) 003
Equity/l] JPMorgan Chase
Mozaic Index CALL Options INDEX$024... | VAGLB Hedge - Fixed Indexed Annuity..... | N/A....... ndex | &Co 7HBGLXDRUGQFUS7RNEYY. | .06/22/2016 | .06/15/2018 L 17121431 254.2800 | ..o | s 156,488 150,735 | .| ....... 150,735 | ......... (5,753) 003.............
0089999. Total-Purchased Options-Hedging Other-Call Options and Warrant ...83439877 | ...64,896,882 0 ....187,188,527 [XXX] 187,188,527 | ..72,609,484 0 0 0 XXX XXX
0149999. Total-Purchased Options-Hedging Other. ...83439.877 | ...64,896,882 0 ....187,188,527 [XXX] 187,188,527 |..72,609,484 0 0 0 XXX XXX
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1 2 3 4 5 6 7 8 9 10 1 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative 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 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) BJ/A.C.V. | )/Accretion Items Exposure Entity end (b)
0369999. Total-Purchased Options-Call Options and Warrant; ...83439,877 | ...64,896,882 0 ....187,188,527 [XXX] 187,188,527 |..72,609,484 0 0 0 0 XXX XXX
0429999. Total-Purchased Options ....83439,877 | ...64,896,882 0] ....187,188,527 [XXX] 187,188,527 |..72,609,484 0 0 0 0 XXX XXX
Swaps - Hedging Effective - Foreign Exchange
Pay Fixed EUR Receive Fixed USD Curren | Bank of America
Currency Swap AFS Bond -- L2836*AAT........coovererrnrrerirnnns D1-1... oy Corp B4TYDEB6GKMZO031MB27.. | .12/04/2014 | .02/03/2024  ................. ...43,347,500 3D (1.966 EUR) [ ...ocvvvveveverrmeeens [ coverrrvvermmirseneenns | v 436,697 | ..o 4,476,500 | ..... 5,349,244 | ..o | e (CERZX00[0) ) I cevvvvvenrennnees | 801,639 [ i 100/100.....
Pay Fixed GBP Receive Fixed USD Curren
Currency Swap AFS Bond -- GB750*ACS ..........ocvvvevererenens D1-1....|cy Citibank NA.......... E570DZWZ7FF32TWEFATS... | .02/26/2015 | .04/29/2025 | ................. ....30,800,000 JSD (2.84 GBP) | ...ooovvvvvvrvrvrverrens [ wovervevivnnnnivnnnninns | v 124,569 | ........... 4,178,000 | ..... 4891647 | e 12,850,000 | ..ooccocvcccicrerens covveeneseesiessises | 000en460,929 | i 100/100.....
Pay Fixed EUR Receive Fixed USD Curren | HSBC Bank USA
Currency Swap AFS Bond -- L8367#ADS.........ccouervvvvivern D1-1... oy NA 1IE8VN30JCEQV1H4R804...... .06/04/2015 | .06/25/2025 | ..........cvcvee. ...12,400,300 ISD (2.62 EUR) [ .cocvvvveveeerrcneens [ eoverrvvvvrmmnreereenns | v 112,927 | ... 183,700 | oo | oo 226,652 | .coovvveveereeerens | (268,400) | ..vovvvvreerrrenens cevvervensienneees | v 187,208 | oo 100/100.....
Pay Fixed EUR Receive Fixed USD Curren | HSBC Bank USA
Currency Swap AFS Bond -- L83BTH#AES.........cccocouvercrccenens D1-1...|cy NA 1IEBVN30JCEQV1H4R804...... .06/04/2015 | .06/25/2027 | ................. ...12,400,300 JSD (2.77 EUR) | c.covvvvvvvvevrrrvenrens [ wovivvevinnmnninnnnnenes | ovvinnns 110,879 | ..............183,700 | .....] ....... PARKTE T IR B (268,400) | ...covvercrrrcrcrene covveeeeseessessises | 0000 208,981 | i 100/100.....
Pay Fixed GBP Receive Fixed USD Curren | JPMorgan Chase
Currency Swap AFS Bond -- G2956@AP...............coccrmuenes D1-1...|cy &Co TH6GLXDRUGQFUS57RNEY7. | .06/25/2015 | .09/23/2025 | .......ccevev ....15,750,000 JSD (3.43 GBP) [ ..cocovvevvevremeracs [ v [ v 75976 | ........... 2,439,000 | ..... 2 T12,732 | s ...1425,000 | .o cevverveninennenes | e 281,014 | 100/100.....
Pay Fixed CHF Receive Fixed USD Curren
Currency Swap AFS Bond -- Q1297#AH1........cooovvvvvvrrcrinn D1-1...|cy Citibank NA.......... E570DZWZ7FF32TWEFAT6... | .09/11/2015| .10/08/2023  ................. ...49,129,990 3D (0.755 CHF) | .covvvvvvvvrvrvrvenrnes [ wovvrvivinmmnninninninns [ e 682,944 | ............... (50,338) | ..... ceeee(815,250) | (1,280 917) | oo covvevssssesisisises | 0000 067,236 | 100/100.....
Pay Fixed GBP Receive Fixed USD Curren | JPMorgan Chase
Currency Swap AFS Bond -- GO369@AX4...........ccvcoccrenens D1-1... oy &Co TH6GLXDRUGQFUS57RNEY7. | .01/28/2016 | .04/27/2026 | .........cc.c.... ....28,784,000 JSD (2.93 GBP) [ ..cocvvevvevremaracs [ evvereervvviiriirsseens [ v 33,668 | ... 2,162,000 | ..... 21,960,179 | v 12,162,000 | oo cevvervevinienneens | v 454,356 | i 100/100.....
Pay Fixed GBP Receive Fixed USD Curren
Currency Swap AFS Bond -- 78467KB#3. D1i-1..|cy Citibank NA......... E570DZWZ7FF32TWEFATS... | .03/08/2016 | .06/06/2026 ....48,178,000 JSD (3.05 GBP) ......26,595 2,920,600 | ..... ....3211,215 ....2,920,600 o 164,718 100/100.....
0879999. Total-Swaps-Hedging Effective-Foreign Exchange 0 01]...1604255 | ... 16,493,162 |XXX] ..17.975,995 0 |..6685883 0 0. 3,584,080 XXX XXX
0909999. Total-Swaps-Hedging Effective 0 01]...1604255 | ........ 16,493,162 |XXX] ..17.975,995 0 |..6685883 0 0. 3,584,080 XXX XXX
1179999. Total-Swaps-Foreign Exchange 0 0]...1604255 | ........ 16,493,162 |XXX] ..17.975,995 0 |..6685883 0 0. 3,584,080 XXX XXX
1209999. Total-Swaps 0 0]...1604255 | ... 16,493,162 |XXX] ..17.975,995 0 |..6,685883 0 0. 3,584,080 XXX XXX
1399999. Total-Hedging Effective 0 0]...1604255 | ........ 16,493,162 [XXX] ..17.975,995 0 |..6685883 0 0. 3,584,080 XXX XXX
1409999. Total-Hedging Other. ....83439.877 | ...64,896.882 0| ....187,188,527 [XXX] 187,188,527 |..72,609,484 0 0 0 0 XXX XXX
1449999. TOTAL ....83,439,877 | ...64,896,882 | ......1,604,255 | .......203,681,690 |XXX] 205,164,522 | ..72,609,484 | ...6,685,883 | ................ 0§ 0]... 3,584,080 XXX XXX

(a) Code Description of Hedged Risk(s)

3 HEDGES THE EQUITY RISK OF A LIABILITY




Statement as of June 30, 2016 of the NATIONWIDE LIFE & ANNU'TY |NSURANCE COMPANY
SCHEDULE DB - PART B - SECTION 1

Futures Contracts Open as of the Current Statement Date

030

1 2 3 4 5 6 7 8 9 10 11 12 13 14 Highly Effective Hedges 18 19 20 21 22
15 16 17
Change in Change in
Variation Margin Variation Hedge
Gain (Loss) Cumulative | Margin Gain Effectiveness
Description of ltem(s) Hedged, | Schedule| Type(s) Date of Cumulative Deferred Used to Adjust Variation (Loss) at Inception
Ticker | Number of | Notional Used for Income Generation or | / Exhibit | of Risk(s)| Maturity or Trade Transaction | Reporting Book/Adjusted Variation Variation | Basis of Hedged | Margin for All | Recognized in Potential and at Year- | Value of One
Symbol | Contracts | Amount Description Replicated Identifier (a) Expiration Exchange Date Price Date Price Fair Value Carrying Value Margin Margin Item Other Hedges | Current Year Exposure end (b) (1) Point
Long Futures
Hedging Other
UB | 94 | ... 47,000 | Mini Futures Contract | IULGB D1-1..... _ dex | 09/15/2016. 1UAUICTO4EQ4DO6ZH473 | 06/15/2016. | .....178.1529 | .....178.1900 | ........... 86,620 | ..vvvvrvurreerrrnrinnns [ i | e | e | e 1,745 | oo 1,745 | 312,400 | .o K 500
6 L112000 [FIA - |FIAGB. s D1-1..... _ dex | 09/15/2016. KINXBSWZVIKEX4NFOLS81| 06/15/2016. | ..2,081.0569 | ..2,090.2000 | ...... 2483426 | ..o | e | v | e | e 1,024,022 ......8,725,000
6 D92 29,600 |IUL IULGB D1-1..... _ dex | 09/15/2016. ... KINXBSWZVIKEX4NFOL81| 06/15/2016. | ..2,101.1267 |..2,090.2000 685,915 (323,430) | .... ......2,300,000
6 [eeB08 | 30,400 | MSCI EAFE Mini Index FIA........ FIAGB.......ovvverrerreeiseerreriseenes D11..... _ dex [ 09/15/2016. . 549300HWWR1D80TS2G2¢ 06/15/2016. | ..1,632.9748 |..1,615.2000 | ......... T12,083 | cooooocrveenerrinnes | reenvsvienesniinnes | ceveerisseesisnenens | severesesessineesisnns | sevsend (540,354) | .... ......2,960,000 <
U6 |85 | 1,300 | Contract IULGB D1-1...... dex | 09/15/2016. KINXBSWZVIKEX4NFOL81| 06/15/2016. | ..4,473.9723 | ..4,407.0000 | ........... 54,445 (87,064) | ............(87,064) | ......... 219,600 | .oovvvviiennnns 3 [ 20
12829999, TOtal-LONG FUIUTES-HEAGING OthT.....coivureiiiieiisiiiiesssiiiiis | itiissssiesissssseeeesss e esss e R4S SEEEEf LR | crnned 4,022,490 0 0 0 0] 74,919 ....14,517,000 XXX XXX
1329999, TOAI-LONG FUIUTES. ... ovveeserieesseeiiisss et iesssessesss e esesssseesessse eesseeees s8R 4000 4EEEEE LRt | e 4,022,490 0 0 0 0] 74,919 ....14,517,000 XXX XXX
1409999, TOAIHEAGING ONET........oeieeeeeiiesssesiessssessess s ssesssseesssssse eessseteess s 4£00 00EEEE 1R LA | e 4,022,490 0 0 0 0 s 74,919 ....14,517,000 XXX XXX
1449999, TOTAL ... eveettieresseteies et 48R40 4001000 10EEEE 141 | e 4,022,490 0 0 0 0 s 74,919 ....14,517,000 XXX XXX
Beginning Cumulative Ending
Cash Cash Cash
Broker Name Balance Balance
Bank of America ....12,412,400 ....14,517,000
Total Net Cash Deposits. ....12,412,400 ....14,517,000
(a) Code Description of Hedged Risk(s)
3 Hedges the equity risk of a liability




Statement as of June 30, 2016 of the NATIONWIDE LIFE & ANNU'TY |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 I XXX | 14,517,000 | oo 4,022,490 | .. | ........ 4,022,490 | ... ....14,517,000 | .. .14,517,000
NAIC 1 Desig
BNP Paribas.. ROMUWSFPUSBMPROB8K5P8Y Y. Y. . 500,000 0 193,938 |.. 0 0
Citibank NA.... E570ODZWZTFF32TWEFAT76 | Y...coovvvnee Yoo . 8,756,000 7,098,600 |...cooevrrieciriinens (50,338) 0 7,902,863 | ..o (415,250) 0 1,892,883 | e 185,145
Goldman Sachs Group... FOR8UP27PHTHYVLBNG30 | Y. Y. 8,663,000 2,245404 | oo 10,908,404 | ....oovveeeeeereeeireinee | s 2,245,404 0
HSBC Bank USA NA.. 1IE8VN30JCEQV1H4R804... | Y. Y . 510,000 0 466,226 | .. 0 [ 394,188
JPMOTGan Chase & CO0.........cuuuruiuiiiiniiieinie s TH6GLXDRUGQFUS7RNEI7| Y................ | ST . 172,583,000 543,741 173,198,653 [ ...oovovierceeeiereivineies [ e 615,653 | ...ovvvieieriin 695,370 | ... .
Morgan Stanley & Co International Ltd............ccccvevviriiirniinieiieesiie e 4PQUHN3JPFGFNF3BB653. | Y.....ccvvvnene Yoo . 3,188,000 5,345,984 (0) 2,157,984 5,345,984 | ....ccoovviviiinnniieins | e 2,157,984 0
Societe Generale...........ccoovvervinirernins O2RNESIBXP4R0OTD8PUA41.. | Y Y. . 784,000 927,439 143,439 927,439 | oo | e 143,439 0
WEIIS FATGO & C0...uueiitiieitsie ettt KB1H1DSPRFMYMCUFXTO09| Y......ccvvenve ) ST .. 783,202 783,202 783,202 | ..o | v 783,202 0
0299999. Total NAIC 1 Designation 194,984,000 5,873,771 199,726,709 5,945,683 ....2,982,441
NAIC 2 Desi
Citigroup Fin Products INC..........c.everrerieeniienierieriesissiieiienns MBNUM2BPBDO7JBLYG310| Y. Y. . 192,000 311,819 503,819 [ .o | e 311,819 0
Merrill Lynch Capital Sves GDWTXX03601TB7DW3UB9| Y......cccvevve ) ST . 5,992,000 4,476,500 0 5,349,244 | .. 0 s 601,639
0399999. Total NAIC 2 Designation...........ccccc..... ..6,184,000 | ..o 4,980,319 0 311,819 5,853,063 0. 601,639
0999999, GrOSS TOMAIS. ... ..t eeteseresers stttk E e f e E R £EeeE e fSEE R f R E e E LRt 201,168,000 ..218,249,027 | .o (50,338) 20,702,589 209,602,261 | ...ovovrnririrnninns (415,250 ... 10,279,991 ....18,101,080 .15,649,103
1. OffSBE PET SSAP INO. B4ttt eses et ssss et ess e ess sttt et es s es et ent et ees  Eseesasssessesssesee s e s et eeE e E et e e ekttt
2. Net after right Of OfSEE PEI SSAP IND. B4..........oiieieie ettt ettt ettt et st esseeeesntenies | esessetassessesseeseseeses et eeseeseEseeeeseesee et eeteeseEseEeeseeseE et enteeseE et eeses et et entessetnsensansessnsantessnsns | sbsessssssessees 218,249,027 | ..o (50,338)

8030
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Statement as of June 30, 2016 of the NATIONWIDE LIFE & ANNU'TY |NSURANCE COMPANY

SCHEDULE DB - PART D - SECTION 2

Collateral for Derivative Instruments Open as of Current Statement Date

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

Collateral Pledged by Reporting Entity

CBT = FUIUIES.......couveeveiiieeeeeessse et TUAUICTO4EQADOBZHATS... | CASH......oouiiirrirciieeiseiseriesiesis bbb CASH. ..ottt 312,400 | ..o | e 312,400 | ..ovvoererins | e [

CME - Futures.... .. KINXBSWZVIKEX4NFOL81... | CASH CASH 11,244,600 .11,244,600

ICE - Futures. 549300HWWR1D80TS2G29.. | CASH CASH 2,960,000 . ......2,960,000

0199999. Totals 14,517,000 0 .14,517,000 XXX XXX

Collateral Pledged to Reporting Entity

BNP Paribas - OTC........cocurriirieirriiniieiiesieeiseesseis ROMUWSFPUBMPROBKSEP83 | CASH........coueeuuiiruiisiisciseeiseise it CASH. ..ot 500,000 | ..oueveuereerirerreriseireiis XXX

Citigroup Fin Products Inc - OTC........ccvvererenirrerirerereens MBNUM2BPBDO7JBLYG310. | Cash CASH ....192,000 XXX

Citibank NA - OTC......... E570DZWZT7FF32TWEFAT6.. | Cash CASH . 8,756,000 XXX

Goldman Sachs Group = OTC..........ceererrrrrerirerirerereenns FOR8UP27PHTHYVLBNG30.. | Cash CASH. ..ot | eeriene e 8,663,000 XXX

HSBC Bank - OTC........... 1IE8VN30JCEQV1H4R804..... Cash CASH 510,000 XXX

JPMorgan Chase & CO - OTC.......ccovueurrmerierereerieinnins 7HBGLXDRUGQFUS7RNE97. | Cash CASH 172,583,000 XXX

Merrill Lynch Capital Svs - OTC ... GDWTXX03601TB7DW3U69. | Cash CASH .5,992,000 XXX

Morgan Stanley & Co International Ltd - OTC. ... 4PQUHN3JPFGFNF3BB653... | Cash CASH . .3,188,000 XXX

SOCIETE GENERALE-OTC s O2RNEBIBXPAROTDBPUA..... | CASH. .eiuiitiiiiiisieiieies sttt CASH. bRttt | aresenennt et 784,000 | ..o XXX

0299999, TOAIS.........ucvverveerereseiieseesiessessesssssessssessssssesesss s et sessss st e s s b s ssesssesasssssssessassss s1essssasssess e b e s s e s s e b e e s s s s e s s s e AL s LA s e s sS4 SRR b AR A e SRS s e b b e s A b e et e s te st ente | ebaeiiestesseeteee s st e s ee e b e s A s AL e b e e b e b et st s s senes | eriieseessenes 201,168,000 | ..vooveenieririceins 0 XXX




Statement as of June 30, 2016 of the NATIONWIDE LIFE & ANNUITY INSURANCE COMPANY
SCHEDULE DL - PART 1
SECURITIES LENDING COLLATERAL ASSETS

Reinvested Collateral Assets Owned Current Statement Date

1 2 3 4 5 6 7
NAIL
Designation /
Market Book/Adjusted Maturity
CUSIP Identification Description Code Indicator Fair Value Carrying Value Date
Cash Equivalents (Schedle E Part 2 Type)

000000 00 0 |Overnight Repos SEC LENDING ONLY.......ccuuimiiiimiiismiisisssisisssss s sssss s | ............. | 38,034,672 38,034,672 | 07/01/2016...
9199999.  Total - Cash Equivalents (Schedule E Part 2 TYPE).. ... . ittt sttt sttt sttt entensssesnsans | ssessseaces 38,034,672 38,034,672 XXX
9999999, TOAIS..... vttt teetiereres 38,034,672 38,034,672 XXX
General Interrogatories:

1. Total activity for the year:  Fair Value $.....(20,498,135)  Book/Adjusted Carrying Value $.....(20,498,135)
2. Average balance for the year: Fair Value $.....60,115,607  Book/Adjusted Carrying Value $.....60,115,607
3. Reinvested securities lending collateral assets book/adjusted carrying value included in this schedule by NAIC designation:

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

QE10




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

Reinvested Collateral Assets Owned Current Statement Date

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

NONE

QE11



Statement as of June 30, 2016 of the

NATIONWIDE LIFE & ANNUITY INSURANCE COMPANY
SCHEDULE E - PART 1 - CASH

Month End Depository Balances
2 3 4

1 5 Book Balance at End of Each 9
Month During Current Quarter
6 7 8
Amount of Interest | Amount of Interest
Received During Accrued at Current
Depository Code Rate of Interest]  Current Quarter Statement Date First Month Second Month Third Month *
Open Depositories
Bank of New York Mellon .............cccevvereerinresnisrieninns New York, NY 561,915 299,503 576,556 | XXX
JPMorgan Chase NEW YOrK, NY w..coooieriinriissssiiisssrcissssisinnnnns | svssrssinssssss | o | oo | oo | s 15,456,036 | .............. 21251214 | .o 12,227,561 | XXX
US Bank Minneapolis, MN 850,056 681,923 512,914 | XXX
0199998. Deposits in.....1 depositories that do not exceed the allowable limit
in any one depository (see Instructions) - Open Depositorie: XXX XXX 1,299 484 1,656 [ XXX
0199999. Total Open Depositorie: XXX XXX 0 0 .16,869,306 .13,318,687 | XXX
0399999. Total Cash on Deposit XXX XXX 0 0 .16,869,306 .13,318,687 | XXX
0599999. Total Cash XXX XXX 0 (1 [ 16,869,306 | .............22,233,124 | .............. 13,318,687 | XXX

QE12
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Statement as of June 30, 2016 of the NATIONWIDE LIFE & ANNUITY INSURANCE 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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