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Statement for September 30, 2016 of the NATIONWIDE MUTUAL INSURANCE COMPANY
ASSETS

Current Statement Date 4
1 2 3
Net Admitted December 31
Nonadmitted Assets Prior Year Net
Assets Assets (Cols. 1-2) Admitted Assets
1o BONGS ettt sttt | ennenenn 13,084,536,452 | ...cooovvvenernisereinneenins [ v 13,084,536,452 | ......... 12,596,064,815
2. Stocks:
2.0 Preferred STOCKS........cvvirreeericeicsieretssieesiesi s esstenssennees | srneseeeneseenns 178,000 [ ..ovoevevierirrieriesiienins | e 178,000 | ..ooovvervvriennes 266,764
2.2 COMMON SEOCKS. ..vvcuurerreeeerneerreeseeessnesesesssssssssesssessesssssssssssssssssssssesssssssssssassssssssnsssanns | soessseees 8,452,329,526 | .....coovvevnee 14,310,429 | ........... 8,438,019,097 | ........... 8,605,968,490
3. Mortgage loans on real estate:
Bl FIESEIENS oottt sttt nnssnnnn | srseeernes 1,049,425,725 | ..ooooverreernveenerirnneernnne [ ceeerneeens 1,049,425,725 | ....ooveenee. 787,807,406
3.2 Other than fIrSt IENS.........cvuueererieciicrireii sttt sessseenss | soneessessssessssssssessnssssnes | seseseessesssnsssssessssesssnness | ereesssneesessesssnssssesssnens (U RN
4. Real estate:
4.1 Properties occupied by the company (less §.......... 0
ENCUMDIANCES)......e.vveveevietreesetesee e sssssse e ssssesses s besses b sessssssssssssesssssssesssssstessesssssnssssnses | svessesesonss 559,229,594 | ...ovveveeeereeeeresreieens | cveererninns 559,229,594 | .....ccoc..... 563,850,510
4.2 Properties held for the production of income (less $.
ENCUMDIANCES)......vvveveevierereesesssesse st esse st ses s sssss s s ssessssessessessssssessssssssssnses | svessessessssnes 29,499,610 | ..ovvveerereeerereereeereenn | e 29,499,610 | .coeverevee. 35,017,150
4.3  Properties held for sale (less §.......... 0 €NCUMDIANCES).......cocvrverereiieireseeeieieiesiesenns | cevriesesseiesienns 442,539 | oo | e 442539 | ................ 41,787,084
5. Cash ($.....(247,998,057)), cash equivalents (§.......... 0)
and short-term investments ($.....466,088,679)...... ..218,090,622 ...238,859,967
6. Contract loans (including $. .0 premium notes)... N
T DEIIVALIVES.....ooocveieieeieieii ittt | cetbistsisnsiss s ennienneens | cerenieni s | et (U N
8. OtheriNVESIEA @SSELS.........cvurrircririrereerirees st ssesssessssens | seeeesnenes 563,721,544 | ... 84,586,392 | ........... 3,479,135152 | ........... 3,394,379,858
9. RECEIVADIES fOr SECUMLIES........ovcvecvieiecicite ettt sssaenes | sevsesssessesassnees 37,087 | oo | e, 37,087 | oo (1)
10.  Securities lending reinvested collateral @SSEtS...........covrievrieiieiieiie s | cressesiieiens 75,337,785 | covveeveveevereesenienens | cverveieiiennns 75,337,785 | ..covvee. 102,529,976
11.  Aggregate write-ins for iNVESEd @SSELS..........cccuiuiieieiiiiseiccee et | ersinias 1,454, 274175 [ 0. 1,454,274175 | .......... 1,381,449,303
12.  Subtotals, cash and invested assets (LINES 110 11)......ccocrceierneieiiesseeeesessee s | evveens 28,487,102,659 | ...ccovvneee. 98,896,821 | ......... 28,388,205,838 | ......... 27,747,981,322
13. Title plants less §.......... 0 charged off (fOr Title INSUTETS ONIY).......cverurererrereiriecineerrersieeinrineiees | ceereesessneessssessesssesessssens [ rreseesessnssnsssessssssssssesssss | senseessessessssessssssensnens (01 U
14, Investment income due and @CCIUEM...........cc.iuiviiiiiiniii s | oreesiennees 118,860,535 | ...vvvriiriinns 137,321 | e 118,723,214 | .............. 132,509,785
15.  Premiums and considerations:
15.1 Uncollected premiums and agents' balances in the course of collection...........ccccocveeeas | evrrneee 2,228,579,190 | ..occvvevnvee. 48,181,078 | ........... 2,180,398,112 | ........... 2,333,274,770
15.2 Deferred premiums, agents' balances and installments booked but deferred
and not yet due (including §.......... 0 earned but unbilled premiums)...........cccvvvererreicens | coveernnes 3,513,357,589 | ..ocvvrernnae. 5,695,466 | ........... 3,507,662,123 | ........... 2,974,882,297
15.3 Accrued retrospective premiums (§.......... 0) and contracts subject to
redetermination ($.......... ).ttt sttt saes | srsenssenss st st ss st ssnses | seesseessens sttt | sbtenstenst sttt [0
16. Reinsurance:
16.1 Amounts recoverable from FEINSUTETS...........coccrerrererireinrerereesesesssseessssssessssenons | cereeseeneens 237,842,500 | ...ooovvvererrrerrirerernerineens [ e 237,842,506 | ....ovvevnee 243,044,563
16.2 Funds held by or deposited with reinsured companies. 2 402,573 | 2,131,819
16.3  Other amounts receivable under reinSUraNCe CONMTACES..............vuverermrrirreriermerenenens [ cerererneernenesesessisneses | coneesresssesssnessesssesssses | seessesssesssesssessssesssnns (U
17.  Amounts receivable relating to UNINSUIEA PIANS...........cceveicviieieieisisicessese e | cerssresesss s sssessesesens | sevessesisssssessssesssssessssssens | soresiessssesessssessessssnsns (01 R
18.1 Current federal and foreign income tax recoverable and interest thereon...........c.cccecveevveveeen| covvereriennns 47,091,689 | ...oveveveeeieeerieenes | e 47,091,689 ...105,288,593
18.2 Net deferred tax asset.........covuveenncee 2,821,655,932 ..1,235,028,624 ...1,586,627,308 1,592,373,894
19.  Guaranty funds receivable 0r 0N dEPOSIt.........cc.coueeieierireiieieiessee s sessessesessens | sesssssessssessns 963,741 | ovvereererererreesessniens | v 963,741 | oo 576,482
20. Electronic data processing equipment and SOftWare.............ccovvevercveesieierieieeeeseee e | cevviienienns 487,060,617 | ..ocouveee 383,029,966 | .............. 104,030,651 | .............. 122,720,751
21.  Furniture and equipment, including health care delivery assets ($.......... (1) ISSSUUURRTY ISUSTRTR 101,781,010 | ...cooeeee 101,781,010 [ .ovevvereeeeeererennee (01 O
22. Net adjustment in assets and liabilities due to foreign exchange rates...........cocoeveirirrereinenn. s | et | s (01 U
23. Receivables from parent, subsidiaries and affiliates.............cccocvveveerierererieieeeseeeeeeeeeeens | ceevverennene 297,507,771 | oo 109,919 | ..cvevnnee 297,397,852 | .............. 261,590,910
24. Health care (§.......... 0) and other amoUNtS FECEIVADIE............ruiurrerrerereeireieeeeeneeneesereeeseeeeses | ceeeessseseessesesssesssssesssssns | rresessessnsesssseesesssssssssssas | eeseeessessessssseesessessnens (01 U
25. Aggregate write-ins for other than invested @ssets...........cc.veeierverieieiseicsiessee s [ eneiienisiins 558,209,428 | .............. 175,970,483 [ ......cooeee. 382,238,945 | ... 407,336,886
26. Total assets excluding Separate Accounts, Segregated Accounts and Protected
Cell Accounts (LINES 12 throUGh 25)...........cveeeerrrerreernreneeeeseesneesssseessesssessssessssssssssssssessssees | seseseees 38,902,415,240 | ........... 2,048,830,688 | ......... 36,853,584,552 | ......... 35,923,712,072
27. From Separate Accounts, Segregated Accounts and Protected Cell ACCOUNTS............ccovveeuens [ oereireeieieiecseircisienes [ | e (01 O
28, Total (LINES 26 ANA 27)........veerrerreeereeereeesseeereeeiseessseessssessssessesssssssssessssssssssssssssssssssasssssssenns | aveeseees 38,902,415,240 | ........... 2,048,830,688 | ......... 36,853,584,552 | ......... 35,923,712,072
DETAILS OF WRITE-INS
1101. Corporate owned investment value of life INSUraNCE...........c.ccueveeveverrereieiieseeee e | e 1,308,622,466 |......ccoovvvverrerererecrercerens | v 1,308,622,466 | ........... 1,256,776,448
1102. Derivative collateral and reCeivables.............c.coiuiuiicineinciieseissse e ssssssieseens | sevesiesiens 134,862,684 ..o [ e 134,862,684 | .............. 118,387,516
1103. Other iNVeStMENt rECEIVADIES............covvveereeec ettt snnns | sesvessesesnes 10,789,025 |...oveeveeeeeerereereeeeeeeees [ e 10,789,025 | .....ccvvveeead 6,285,339
1198. Summary of remaining write-ins for Line 11 from overflow page
1199. Totals (Lines 1101 thru 1103 plus 1198) (Line 11 above)...... 1,454,274,175 | .. ...1,454,274,175 1,381,449,303
2501. Agent benefit investment value of life insurance and annuity contracts.. 162,450,941 | | e 162,450,941 ...156,639,081
2502. Deposit and prepaid assets...........cccceevvvnnee. 33,628,376 | oo 33,628,376 | oo | e
2503. Equities and deposits in pools and associations..................... ..120,079,642 | .. ..120,079,642 ..132,674,510
2598. Summary of remaining write-ins for Line 25 from overflow page..........ccoeuvvevveneevcereererienns | cvvevevernns 242,050,469 | ......ccv.... 142,342,107 | .covvveneend 99,708,362 | .............. 118,023,295
2599. Totals (Lines 2501 thru 2503 plus 2598) (Line 25 @DOVE)......cccurreeirrennnssreesssriesssssresssresssnnes | ssreeesenees 558,209,428 | ............. 175,970,483 | .............. 382,238,945 | ............. 407,336,886




Statement for September 30, 2016 of the NATIONWIDE MUTUAL INSURANCE COMPANY

LIABILITIES, SURPLUS AND OTHER FUNDS
1

Current Decenfber 31
Statement Date Prior Year
1. Losses (current accident year $.....3,478,538,833)..........cccvvurriemrrneririessiiesssiessssssssssssesssssssssessssssssssssssesssnssssssssssssssssassssanss | svseessssssssessiens 9,760,157,155 | .ocvveviirinn 9,197,039,382
2. Reinsurance payable on paid losses and 10SS adjuStMENt EXPENSES..........vuriiirrerrireinrirrireseiseeeeeseisssesssssseesssssssssssssessesssnass | sesessessnssesssssesenns 924,207,776 | c.oovoveeeeieeeenns 860,679,120
3. LOSS AQJUSIMENT BXPENSES. ......couevirieiiiiiieie ittt sttt ettt bbbttt n st entes s tensans | oebessessessesnnaenaes 1,851,015,878 1,854,981,060
4. Commissions payable, contingent commissions and other Similar ChArges...........c.ocvvvivecireeeeicceeece st sessenes | coeveesissessesessessenes 298,354,391 | ovovveeriereinns 341,293,409
5. Other expenses (excluding taxes, lICENSES AN fEES).........cccviuiieiiivicieieieese st et s s bssssesssssnns | sesssesisssessessissnsan 67,800,461 | ..oovevvrercreriennns 102,543,544
6. Taxes, licenses and fees (excluding federal and foreign iNCOME tAXES).........c.cvrvieeieeieirireeeiie et sessesaens | cvveressesessssessesnend 62,610,274 | oo 112,810,935
7.1 Current federal and foreign income taxes (including §.......... 0 on realized capital gaiNSs (I0SSES))........cveurrererreriirerireeisiesisiies | vererieiisissiese s sssssssessssssens | sresiesiesese st s s
7.2 Net deferred taX IADIIILY........c..coevieiieeicicceseectee ettt ettt bt s s s sssse s s stessnsnsensesas | nebessesssessessessnssssessessnssstessnssntens | stesesissessesssssssessesnssstessnsntessesas
8.  Borrowed money§$.......... 0 and interest thereon §........... Dttt sttt sttt sttt s st staestsestaentas | ctiensiessaensensenssessnssnssesssnnsannss | eerteesiees ettt
9. Unearned premiums (after deducting unearned premiums for ceded reinsurance of $.....1,847,455,103 and including
warranty reserves of $.....10,699,142 and accrued accident and health experience rating refunds
including $.......... 0 for medical loss ratio rebate per the Public Health SErviCe ACE)..........coieievirieciseeseeie s [ e 6,723,087,794 | .cocvevrerrcnnn) 6,297,473,513
10, AQVANCE PIBMIUM.....oviveevecveeeretsieie s iseee st s s b s s b s s s b s s s et b s st st ses bbb e s st ss et s st e s st es e bes b s s ssessnsassessnsntensnsas | sesesssinsessesensesens 124,291,423 [ oo 106,447,397
11.  Dividends declared and unpaid:
111 SHOCKNOIAETS. ...ttt an s nenes | senss st s et ennts | seeest et
11,2 POCYNOIAETS. ...ttt es ettt bbbttt | eebtseessssestsnnensenenas 12,796,746 | oo 12,592,382
12.  Ceded reinsurance premiums payable (net of ceding COMMISSIONS)..........cuvvriririreieiierieieiesss s sessssesssssesses | essessesssssessesens 1,093,062,681 1,037,919,927
13. Funds held by company Under reiNSUFANCE trEALIES...........cuueiurureeiiireere ettt sttt sttt et e ssessentns | cesesseesestesesseessesssssanes TATT03 | oo 673,728
14, Amounts withheld or retained by company for aCCOUNt Of OtNETS..........c.evuiviiciceicce e ssesssssesis | evsessesssssiesieneas 1,628,283,839 | ..ooovvvrrerrrrnes 1,619,935,428
15.  Remittances and iteMS NOt @lIOCALEM.............cc.cuiviieeiiirieiceee ettt bbb snans | svtesssensesesnsssans 124441642 [ oo 193,242,556
16.  Provision for reinsurance (including $.......... 0 CEMfIEA)....u vttt ess s es s bssssens | essesses s ens s raees 15,822,769 | .oovvvvererceieieris 15,822,769
17.  Net adjustments in assets and liabilities due to foreign EXChaNGe FAES. ..ot eesssssnens | rerseesssenseeessseseseeessees 35,372 | e 36,069
18, Drafts QUESIANAING. .......cvvivciiciieei ettt bbbt s bbb s s bt s s | Hrestntsbses st st s e s b st et enaentans | nebsessen b s ettt nen
19.  Payable to parent, subsidiaries and affliates...........cccccviueiiiiiriiiece et | errereeies e asans 185,216,924 | .....ovvevvee 199,239,774
20, DBIIVALIVES.......veerreesiriceese ittt | eentene bt 81,275,774 | oo, 75,570,486
271, PaYADIE fOr SBCUMEIES..........cveevieieciee ettt sttt s st n s s sssaesasssssessesnsensesnsnsenes | oevessissesssssssessesnsas 89,211,532 | oo 491,101
22, Payable for SBCUMLES IBNAING..........cceiveieiiecicicieeee ettt s bbbt et es st sses st | essssssssessessensinsanes 80,093,371 | oo 107,520,435
23.  Liability for amounts held UNder UNINSUMEA PIANS...........oreriuriirreeirieeieersesieseseisetsesssseseseesssessss e ssessssssssesssssessssssessessassssssessns | sesessssssssssssasssssssssesssssssessassansns | ressessessssssessessnsssnssessassnsnnssnssns
24. Capital notes §.......... 0 and interest thereon §.......... 0
25.  Aggregate WIte-inS fOr ADINIIES. ..........cc.ccvereeveeieisieessee ettt sses s sesse s sensesassansns | ssessssesnsinsessnsas 1,462,897,697 | .o 1,471,524,010
26. Total liabilities excluding protected cell liabilities (LiNeS 1 through 25).........c.cuiueieincieieeeieiesse e sessssssesesas | cvvesiessssesnenns 24,585,411,202 | covovvvrrrrieinns 23,607,837,026
27, PrOtECIEA CEIl HIADIEIES. .. .veoveueerereieeesrireiseeseesee st ss et ss s sss st sns s ssess s s st en s s ss st s ssessensessessansensnssessensessns | sosessssssnsnssonssnssessensanssnssessassansss | sressossonssnssessensanssnssessanssnssessassans
28.  Total liabilities (LINES 268 @MU 27).........veriirireierieceiesieesiee e esi bbbttt ess s | stisssssssseessees 24,585411,202 | ...occooovcviennc, 23,607,837,026
29.  Aggregate write-ins for SPECIAl SUMPIUS fUNAS.........cvvviveeiiirceeicetetes ettt sse st ssae s sssssssessssenes | sesissessessesssssse st sesees s senes [0 TR 0
30, COMMON CAPIAI STOCK.........vuveieieieciieteiie ettt bbbt bbb bbb ae st ss st enses e bssessessnns | nebestesssssssessessssessessessnssntessnssntens | stessessssessesssssnsesse s st st es et entensenas
31, Preferred CAPtal STOCK.........ooveviiiecieeiciree ettt ettt bbbt sa st st s tensenas | nebestesstestes st esaessesensentesnsentens | sreserentesess sttt en s
32.  Aggregate write-ins for other than special SUMPIUS fUNGS...........ccveiiiieieicis ettt | eressssssess bbb snans 0 [ 0
33, SUIMPIUS NOES.....ooevverreereriseei sttt nensenssnens | sesssssssnnssennnens 2,191,492,925 | .cooovvvrene 2,191,084,892
34.  Gross paid in and CONMDULEA SUMIUS.........c.euuriuiecieiiereireie ittt ss sttt ss b s bbb bs s st bsnes | oestestsssessessassessessestastsnssestessanes | eesestessssesseesastsesses st et ssesteneas
35.  Unassigned funds (surplus)
36. Less treasury stock, at cost:
36.1 0.000 shares common (value included in Line 30 §.......... 0) vttt ensstsens | srtess ettt tntas | ersestan e ettt ntns
36.2 .......... 0.000 shares preferred (value included in Line 31 §......... ) eereerrereereeese ettt ss st ssessenses | sesenssnseeensent s sessens st s s st enes | erersessensinesessenssne st ee st ent s
37.  Surplus as regards policyholders (LINES 29 10 35, I8SS 36)........cccuerriruireiiieeieiessesessssse st sessesssssse s ssessss s ssesssssssssessns | sessssessessssssees 12,268,173,350 [ ..ocovviiinnnns 12,315,875,046
38.  Totals (Page 2, LINE 28, €0l 3)......crverrrerreererereeiireeeieeeeseeesseeeseesssesessesssess st ssessssessseesssssssesssssesssesssssesssnssssssssssssassssansssns | soeeesmsssmmesesnes 36,853,584,552 | ....oovoeveennes 35,923,712,072
DETAILS OF WRITE-INS
2501, ACCTUEA AEMHVALIVE ADIIIEY. ... . vevoevesceereerseeeseeiseeese s ees sttt ssess sttt essssesssnensnns | sessssssssssssssnsssssenns 11,947,704 | oo 8,692,841
2502. AQENt'S SECUMLY FUNA FTESEIVES.........ouvicveceeieeictee ettt sttt bbb sss b saes st es s sessesassnsns | eventessssissessesanes 1,010,293,001 ...1,025,297,255
2503, CONHNGENE SUIL HADIIHES. ......orveveeererereeereeeseeesseeseeeese s seess s seees st sses sttt nest s st ansssanns | eessssessessssnesssnssssnes 8,243,532 8,387,132
2598. Summary of remaining write-ins for Line 25 from overflow page. 432,413,460 429,146,782
2599. Totals (Lines 2501 thru 2503 plus 2598) (LINE 25 @DOVE). ... rvureiurisisearsiseisssesssssssesessesssssssssessesssnsssssesasssnssessessenssssssssesssssssesas 1,462,897,697
2901.
2902. ...
2903.
2998. Summary of remaining write-ins for Line 29 from overflow page
2999. Totals (Lines 2901 thru 2903 plus 2998) (Line 29 above)
3201.
3202.
3203, s
3298. Summary of remaining write-ins for Line 32 from overflow page
3299. Totals (Lines 3201 thru 3203 plus 3298) (LINE 32 8D0VE).......ouiuiriieiiiiiesieiitsitesit et sssesessestsssses s snesssesssssssessnsssesssssssensesses | seesssssnssssssssssssassesssansessssansanes 0 ] 0
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Statement for September 30, 2016 of the NATIONWIDE MUTUAL INSURANCE COMPANY
STATEMENT OF INCOME

1 2 3
Current Year Prior Year Prior Year Ended
to Date to Date December 31
UNDERWRITING INCOME
1. Premiums eamned:
1.1 Direct.......cccouue. (Written $.....2,038,795,210).......ccuuurirrrriessisnsiessssssssssssss st sssssessssssss st sssssssssssssssnns | sesssessens 2,075,688,246 | ........... 2,370,251,370 | ....cuc... 3,047,081,447
1.2 Assumed . (written $ . 13,245,380,309 | .........12,295,669,698 | .........16,541,399,577
1.3 Ceded............. (WIIHEN $.....3,468,755,414)........covorieiesiiissesiss sttt ssssennsnns | _ssssssssses 3,377,224939 | ........... 3,293,382,366 | ........... 4,347,584 ,513
1.4 Net.....oooorennee. (written §.....12,369,393,829).........cmrrurrrirnrirriiesssss sttt snssnsnen | ensisns 11,943,843,616 | ......... 11,372,538,703 | ......... 15,240,896,511
DEDUCTIONS:
2. Losses incurred (current accident year $.....7,466,916,429):
2.1 Direct SN IO 1,081,342,243 | ........... 1,125,510,484 | ........... 1,558,923,364
2.2 Assumed.... v | e 8,690,062,3%6 | ........... 7,685,663,950 | ......... 10,455,245,552
2.3 CRABA. ...ttt | eiineiieees 2,080,997,733 | .......... 1,935,026,509 | ........... 2,639,034,870
2 INBL oSSRttt | eieeiieees 7,690,406,906 | ........... 6,876,147,925 | .......... 9,375,134,046
3. Loss adjustment eXPENSES INCUITEM............ccvvveiuciiveieici ettt s st et s e sssssnsnns | evsesssans 1,100,709,803 | ........... 1,078,202,247 | ........... 1,454,350,435
4. Other underwriting expenses incurred ..3,939,619,874 .3,848,199,108 5137,713,073
5. Aggregate write-ins for underwriting dedUCHIONS............cceveviiiieieicese et ssssssessessssssssnsenns | enverssrsssssesssssssnessesses0 | crerisssssessssseessesssensns 0
6. Total underwriting deductions (LIN€S 2 throUGh 5).........ccuieieiieiecieccse et sessssenaes | ovvesens 12,730,736,583 | ......... 11,802,549,280
7. Netincome of protected cells
8. Net underwriting gain (10ss) (Line 1 MINUS LINE 6 + LINE 7)......ccurrurierieriereieineineereeiieeiseise st sssssssesesssssssssssssssnes | essesessenns (786,892,967)] .....ccev.n. (430,010,577)
INVESTMENT INCOME
9. NetinvestmeNnt INCOME BAIMNEM...........c.cvciiiiereeeee ettt sttt bt es st sess st en et sensetesessnsesanantes | etesesnssenas 424,171,513 | oo 644,079,259 | .............. 800,600,745
10. Net realized capital gains (losses) less capital gains tax of $.....23,350,359..........cc.ccvmvvimrrerrieniiinssinsiesssessssesssienns | crsisssssssees (24,188,741) (82,597,560)] .......c..cc (132,065,590)
11. Netinvestment gain (10SS) (LINES 9 + 10).......iuiuriuiniiiriiiiieiieiieesieeieesssssssesssssssssssssessssssesssssssssssessesssesssssssssnsss | sssessssssnns 399,982,772 | ..ovvuune. 561,481,699 | .............. 668,535,155
OTHER INCOME
12. Net gain or (loss) from agents' or premium balances charged off
(amount recovered $.....637,276 amount charged off $.....51,913,574)........ovieeereeeeeeeeseeseeeesesseesssesssesssesssesssenss | coreessesssions (51,276,298) (45,506,177)| ..covvvrenee (60,701,402)
13. Finance and service charges not included in premiums..... 91,831,559 ...95,920,546 126,451,001
14. Aggregate write-ins for MiSCEIlANEOUS INCOME...........covuiieriiieieisee et sesss s ssenes [ erses .8,078,601 .35,831,195
15. Total other income (Lines 12 through 14) 58,492,970 ...101,580,794
16. Net income before dividends to policyholders, after capital gains tax and before all other federal and
foreign income taxes (Lines 8 + 11 + 15).... B [ (298,086,498)| ......c0vvu. 189,964,092 43,814,906
17. Dividends to policyholders 8,472,448 10,882,944 13,291,875
18. Netincome, after dividends to policyholders, after capital gains tax and before all other federal and
foreign income taxes (LINE 16 MINUS LINE 17)......cuu ittt ssssssans ...(306,558,946) 179,081,148 |..ocvvervnne 30,523,031
19. Federal and foreign iNCOME taXES INCUITEM...........cc.eiuiuririieiice et b st ses s ssesss s ssenes | sbssssesssssans (37,654,846) ...(106,901,726)] ............. (153,604,469)
20. Netincome (Line 18 minus Ling 19) (10 LINE 22).........cciiuiiiiinieineneieeeeiesiesiesiesie s sssssssssssssssssssens | essesssinnes (268,904,100)| ....covvevee. 285,982,874 | .............. 184,127,500
CAPITAL AND SURPLUS ACCOUNT
21. Surplus as regards policyholders, December 31 PHOT YEAT..........ccccueieieieiesieesieie st sssssessssssssesssssssns | evesens 12,315,875,046 | ......... 12,137,989,021 | ......... 12,137,989,021
22. Netincome (from Line 20) B [ (268,904,100)| ...vovvvnvee 285,982,874 ...184,127,500
23. Net transfers (t0) from Protected Cell ACCOUNLS...........c.ccuiieieciicieiees sttt ssesss s stessssseses | srsessssssesessesssssssssessessnss | sessessisssessessesssessssesssssns | sessessisssessessssssssessessnsas
24. Change in net unrealized capital gains or (losses) less capital gains tax of $.....10,398,546 370,504,952 (72,897,115)| ... (38,169,203)
25. Change in net unrealized foreign exchange capital gain (I0SS)........ccccovvriueieierieeieieieseiesesessse e siessssssesssssessesas | coversessessnesnns 8,327,695 ..(7,857,277)] ... ..(5,992,807)
26. Change in net deferred INCOME tAX..........ccueiueicicieicrese ettt et s bbb ses s sss s saenes | evsessessnses 177,645,560 (13,153,253) 28,108,517
27. Change in nonadmitted assets. ..(212,554,679) ... (83,344,464)
28. Change in provision for reinsurance... 3,526,097
29. Change in surplus notes...... ...525,633
30. Surplus (contributed to) withdrawn from protected cells.
31. Cumulative effect of changes in accounting principles
32. Capital changes:
32.1 Paidin
32.2 Transferred from surplus (Stock Dividend
32.3 TranSfEITEA 10 SUMPIUS.........cvuveceieiiieict ettt bbbttt e nann
33. Surplus adjustments:
33.1 Paidin
33.2 Transferred to capital (Stock Dividend)..
33.3 Transferred from CAPItal...........oirurieii ettt bttt entennnnes | cene
34. Net remittances from or (10) HOME OffiCE.........coiuiieiiiiieccesee ettt sstennnas | orees
35. Dividends to stockholders
36. Change in treasury stock.
37. Aggregate write-ins for gains and losses in surplus... (75,637,697 .. .89,104,752
38. Change in surplus as regards policyholders (Lines 22 through 37)... ..(47,701,696)] .. 177,886,025
39. Surplus as regards policyholders, as of statement date (Lines 21 PIUS 38)........ccooveeerrurrernrnrireeneneinereeeeeeseeseeeesnees | coeeeeees 12,268,173,350 | ........12,150,435,842 | ......... 12,315,875,046
0501.
0502.
0503.
0598. Summary of remaining write-ins for Line 5 from overflow Page.........cccoccueerieieiicrseeeeeeeeee e ssssessesnns | e .0 .0
0599. Totals (Lines 0501 thru 0503 plus 0598) (LINE 5 @DOVE).......ciuieiriiieei ittt s ssesnsenesssnaes | eorsessesesssnssssessnssseesanead 0] e 0] i,
1401. Change in contingent SUit IADIIIES. .........c.overerirerrririescsee ettt sttt s esssssssessenes | seseesessessensnsnnes 143,601 2,595,623 |.... ,109,678
1402. Other miscellaneous iINCOME/(EXPENSE).........cuiuierueriririeieiitesie e sesse s b sae s sssse s ssssesssessessesassesseses | srsesessssssaens 48,124,835 5,482,978 29,721,517
1403.
1498. Summary of remaining write-ins for Line 14 from oVerflow PAgE........ccovrrrrerreinenrrnininsinseseesssinsssssssssssssssssssssssnnes | sesssessssessssssssssssnsessnens0. | cevvnennesessssssnnennssensnnsQ [ onrinnneinnsinnnensenen, 0
1499. Totals (Lines 1401 thru 1403 plus 1498) (Line 14 above)...... .8,078,601 .35,831,195
3701. Change in surplus - pension and postretirement benefits net of tax.. ...32,238,770 .30,092,639
3702. Change in surplus - agent security compensation plan
3703. Change in SUIPIUS = MISCEIIANEOUS..........evvererrereireriseisrinsssses s ssesssssss st sssssssessesssssssssessassnssessessassnssessasssssssssenes
3798. Summary of remaining write-ins for Line 37 from overflow page...
3799. Totals (Lines 3701 thru 3703 plus 3798) (Line 37 above)......
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Statement for September 30, 2016 of the NATIONWIDE MUTUAL INSURANCE COMPANY

CASH FLOW

Currellt Year PriorzYear Prior Yegr Ended
to Date To Date December 31
CASH FROM OPERATIONS
1. Premiums collected Net Of FBINSUTANCE............cvuuririrriirerieieesersies s sssi s esstesssesssssessssensnens | sevines 12,058,496,496 | ........ 11,514,342,136 | ........ 15,342,533,231
2. NetinVESIMENTINCOME. .......cviiiiiectcse ettt s st s s s s st snssntenas | eveesissenss 437,305,820 | ............. 725,318,730 | .ccevneeee. 986,399,154
3. MISCEIANEOUS INCOME........ouiimiiiiiiiiieire bbbttt nbeens | eniiesissiinas 84,900,585 | ............... 96,211,127 | ............. 128,092,150
4. Total (Lines 1 through 3).. 12,580,702,901 | ........ 12,335,871,993 | ........ 16,457,024,535
5. Benefit and 108S related PAYMENES...........cc.ciuiviieiceeese ettt sttt saesannns | ctesseses 7,058,558,420 |.......... 6,342,558,696 | .......... 8,539,146,483
6. Net transfers to Separate Accounts, Segregated Accounts and Protected Cell ACCOUNLS...........c.cvevevercveeeverieseeeiiens | covrrrieeessesesessesesesiesens | cvsreseesessesssssssssssessssens | soevesesssssesessessesssssessens
7. Commissions, expenses paid and aggregate write-ins for dedUCtions..............ceuieieeirieicicsiee e eseeseesienes | eveeiaes 5,173,569,89%4 | .......... 4,967,411,788 | .......... 6,551,223,518
8.  Dividends paid t0 POIICYNOIABTS.........c.ovveveeicreier ettt st b st sae s sssessssensnsans | evsbessesensanes 8,268,084 | ....cccevnee. 8ATT 42 | o 11,187,059
9.  Federal and foreign income taxes paid (recovered) net of $.....(109,478) tax on capital gains (I0SSES)..........ccorverreeereees [ correrinne. (72,501,390)] .............. (55,755,174)| .............. (53,282,248)
10, Total (LINES 5 HrOUGN 9)....cvouierrreereeireeereceseeseeesseis sttt ssss s sesssssssssssssssssssssssssas | wesonees 12,167,895,008 | ........ 11,262,392,451 | ........ 15,048,274,811
11.  Net cash from operations (Line 4 mMiNUS LINE 10)......c..cueiueiiriiiiiiieiesieie st ssssessesssssse s sssssssesssssssessenss | essessssenes 412,807,893 |.......... 1,073,479,542 | .......... 1,408,749,724
CASH FROM INVESTMENTS
12.  Proceeds from investments sold, matured or repaid:
120 BONAS...ouvireiererieei st [ eereens 1,891,001,052 |.......... 1,518,626,861 | .......... 1,710,634,934
12.2 ..532,729,621 ....99,938,299 ....6,838,811
12.3 MOMGAGE I08NS.......ceuuviririeceierieeise sttt nenin | eeerieesinens 56,615,616 | ...ccrvvvevnn. 90,867,161 | ...cvvvvvvns 137,455,509
124 REAIESIALE....... ettt | eenieeninees 55,208,087 | ....coccoovveen. 6,609,259 | ....cccrvvennnc 6,609,259
12,5 Other INVESIEA @SSEIS.......c.uuurreeeirierrieriereiis ittt | eressnesons 368,174,149 | ............. 424,094,291 | ............. 618,233,172
12.6 Net gains or (losses) on cash, cash equivalents and short-term iNVESIMENTS..........c.cevrierirensineneinineneieienes | e 215,054 | oo 505,541 | oo 616,872
12.7  MISCEIIANEOUS PrOCEEAS. .....v.vverierreiscirieeseieistse ettt b s ses st sse s snsessessnsensensssssensessnsnnss | srsssssssans 141,588,401 | ............. 186,681,372 | ..oovvvvnnne. 87,907,635
12.8 Total investment proceeds (Lines 12.1 t0 12.7). ...3,045,531,980 | .........2,327,322,784 | ..........2,658,296,192
13.  Cost of investments acquired (long-term only):
131 BONGS ottt ess ettt | eereines 2,231,533,478 |.......... 2,290,937,163 | .......... 2,910,058,992
132 SHOCKS. vvvuevtreeeieis sttt | enrieesieens 27,514,967 | ......cc..... 262,899,134 | ............. 235,394,590
13.3 MOMGAGE I0BNS.......veveeereeereerneereeesse e seess st ses sttt eas sttt sssss e ssssnnsnans | seesssessnns 309,150,730 | .vovvvernnee 188,224,334 | ............ 265,477,139
134 REAIESIALE....... oottt | eenienieeens 25,119,706 | ...cocvvvnee 14,402,755 | ..vvvoreenn. 19,245,944
135 Other INVESIEA @SSELS.......veuurerererecereeiieeeese st eses st ss sttt ssst st nsntnns | sevessnssnns 555,741,162 | ..covvevnv. 448,632,265 | ............. 698,043,968
13.6  MiSCEllAaNEOUS APPIICALIONS. .....cuvviveiieieiscieieie ettt snse s snsensesnnns | sresssansenses 20,978,855 | ...cccvune 136,606,177 | ..covvvnnne. 48,634,620
13.7 Total investments acquired (LINES 13.110 13.6)........cvevirieereeiereeeee ettt ssse s sssaessesensenes | anresaneas 3,170,038,898 | .......... 3,341,701,828 | .......... 4,176,855,253
14.  Netincrease or (decrease) in contract [0ans and PrEMIUM NOES..........c.cveiuivciiiieiieie et sse st ssessssbesas | sessessssesessssses s ssessessas | eessesssssessesessessessessesss | seessessssssessesssssssesssssanes
15.  Net cash from investments (Line 12.8 minus Line 13.7 and LiNE 14).......c.ccvvumrnrrrininennrninsnsssiesessssssssessssssssssssesss | sessssnnenns (124,506,918)] ......... (1,014,379,044)] ......... (1,518,559,061)
CASH FROM FINANCING AND MISCELLANEOUS SOURCES
16.  Cash provided (applied):
16.1 Surplus notes, capital notes
16.2 Capital and paid in SUrPIUS, [ESS trEASUMY SLOCK...........evurreierririrrcirririeississesessessssisssssssssssssesssssessessssssessessssssssnss | sssessssssssessassssssessessessns | sessessesssssssssessassssssessessos | sessssssessessasssssessessessnens
16.3 BOITOWEA fUNMS........ocvuiieiecicie ettt st bbbt bbb ss st s baesses s bsnnns | svsessessessessesssssssessestons | sesessessessssesssssestansnsans | snsessensenseens (5,163,112)
16.4 Net deposits on deposit-type contracts and other iNSUranCe lIAbIlItIES..............ccvvvevererieieicreeece e | et | cereeisssesee e sssseseesess | ceresesssessssssssssssesessssees
16.5  DiVIdENdS 10 STOCKNOIABTS...........uveuiiiieiiecir bbbttt stessns | srbsesissnisenis s sses s esesens | oesbsest st st sb st st enias | cbresbsessess s es
16.6  Other cash provided (APPHEA).........ccevevcreieeieeisee ettt b et s s st aes e senaesanes | aesnsnsens (309,070,320){............... (48,366,577)| .............. (40,325,618)
17. Net cash from financing and miscellaneous sources (Lines 16.1 through 16.4 minus Line 16.5 plus Line 16.6)............ | sccocevenes (309,070,320)] ..o (48,366,577)| ..ccvveenes (45,488,730)
RECONCILIATION OF CASH, CASH EQUIVALENTS AND SHORT-TERM INVESTMENTS
18.  Net change in cash, cash equivalents and short-term investments (Line 11 plus Line 15 plus Lin€ 17).......cccoveeveermnvecae | verreireinens (20,769,345)| ............... 10,733,921 |...ceeee (155,298,066)
19. Cash, cash equivalents and short-term investments:
191 BEYINNING OF YEAT. ... ettt ess sttt esstsssnnnns | eeetseesnns 238,859,967 | ..ovvvvvnee 394,158,033 | ..ovvvvrnvee 394,158,033
19.2  End of period (LiN€ 18 PIUS LINE 19.1).......cceovverreeiriirirrerieiriseceieeriseeceseeiseenisesesseniseneesenessessesssessesesssnesnens | oeveeeeeenns 218,090,622 | ............. 404,891,954 | ............. 238,859,967
Note: Supplemental disclosures of cash flow information for non-cash transactions:
20.0001  Exchange of bond investment to bond iINVESIMENL............cciuiiiciiccc e | eveevinines 282,584,782
20.0002  Exchange of bond investment to equity INVESIMENL..........cccccveiriviiciesseeeeee st sessnees | oersenssesiesiens 1,252,384
20.0003  Exchange of equity investment t0 @quUity INVESIMENT............coviirrirrrireerres et sesssssssees | sesesessessssesssssssaesessesens
20.0004  Capitalized interest on bonds 446,846 |...
20.0005 Capitalized interest 0N MOMGAGE I0ANS..........vvivirerririirireireesriee ettt st essssssessestsssssssessenes | sessessssensssees 6,784,678
20.0006  Intercompany transfer Of SBCUMHIES. ...........ccvurieiierrciciessee et s s ess st saenans | sbessessnses 110,598,368
20.0007  Tax Credit Commitments Liabilities............c.c........ 17,608,623 |... ..17,822,344
20.0008  Change in accounts receivables for unsettled trades. ..5,227,901
20.0009  Deferred gains........cccueveveveevernereeeiseiese e 964,579
20.0010  COl/DON. .uoureriiresiseesire i
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Statement for September 30, 2016 of the NAT'ONW'DE MUTUAL |NSURANCE COMPANY

NOTES TO THE FINANCIAL STATEMENTS

Note 1 — Summary of Significant Accounting Policies and Going Concern

A. Accounting Practices

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

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

Eagle Captive Reinsurance, LLC (Eagle) is a special purpose financial captive insurance company domiciled in the State of Ohio. The Company
has an indirect partial ownership of Eagle through the Company’s ownership of Nationwide Corporation. See the Nationwide Corporate
Organizational Chart, which appears as Schedule Y of this statement. Pursuant to Ohio Revised Code Chapter 3964 and the approval by the
Department, Eagle has applied a prescribed practice which values Eagle’'s reserves on an alternative reserving basis from the NAIC's
accounting practices and procedures manual. The prescribed practice decreased the subsidiary’s valuation by $(144.4) million and $(70.5)
million as of September 30, 2016 and December 31, 2015, respectively, and also reduced the admitted deferred tax assets (DTA) by $(21.7)
million and $(10.6) million as of September 30, 2016 and December 31, 2015, respectively.

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

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

State of
Domicile 2016 2015
Net Income
(1) Nationwide Mutual Insurance Company state basis (Page 4, Line 20, Columns 1&3) OH $ (268,904,099) $ 184,127,500
(2) state prescribed practices that increase/(decrease) NAIC SAP OH - -
(3) State permitted practices that increase/(decrease) NAIC SAP OH - -
(4) NAIC SAP (1-2-3=4) OH $ (268,904,099) $ 184,127,500
Surplus

(5) Nationwide Mutual Insurance Company state basis (Page 3, Line 37, Columns 1&2) OH $ 12,268,173,350 $ 12,315,875,046
(6) State prescribed practices that increase/(decrease) NAIC SAP

Subsidiary valuation - Eagle OH (144,373,954) (70,528,364)

Subsidiary valuation - Eagle impact on deferred tax asset admittance OH (21,656,093) (10,579,255)
(7) State permitted practices that increase/(decrease) NAIC SAP

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

Subsidiary valuation - Olentangy impact on deferred tax asset admittance VT 9,200,092 9,200,092
(8) NAIC SAP (5-6-7=8) OH $ 12,363,669,360 $ 12,326,448,628

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

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

D. Going Concern
Not applicable.

Note 2 — Accounting Changes and Corrections of Errors

No significant changes from prior year end.

Note 3 - Business Combinations and Goodwill

On September 28, 2016, Nationwide Life Insurance Company (NLIC) announced that it had entered into a definitive agreement to purchase
Jefferson National Financial Corp (Jefferson National). The Company has an indirect partial ownership of NLIC through the Company’s ownership of
Nationwide Corporation. See the Nationwide Corporate Organizational Chart, which appears as Schedule Y of this statement. Under terms of the
agreement, NLIC will purchase all of the stock of Jefferson National, which will become a wholly owned subsidiary of NLIC. Subject to customary
closing conditions, including, among others, approvals from the appropriate state and federal regulatory bodies, the transaction is expected to close
in early 2017. Jefferson National, based in Louisville, Kentucky, is a distributor of tax-advantaged investing solutions for registered investment
advisors, fee-based advisors and the clients they serve.

No other significant changes from prior year end.

Note 4 — Discontinued Operations

Not applicable.

Note 5 — Investments

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

No significant changes from prior year end.
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Statement for September 30, 2016 of the NAT'ONW'DE MUTUAL |NSURANCE COMPANY

NOTES TO THE FINANCIAL STATEMENTS

C. Reverse Mortgages

Not applicable.

D. Loan-Backed Securities

1.

2.

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

Not applicable.

Not applicable.

All impaired securities (fair value is less than cost or amortized cost) for which an other-than-temporary impairment has not been

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

a. The aggregate amount of unrealized losses:

=

Less than 12 Months $ (4,237,654)
2. 12 Months or Longer $ (21,917,053)

b. The aggregate related fair value of securities with unrealized losses:
1. Lessthan 12 Months $ 88,411,901
2. 12 Months or Longer $ 483,858,244

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

If the severity and duration of the security's unrealized loss indicates a risk of an other-than-temporary impairment, then the Company will
evaluate if the amortized cost basis of the security will be recovered by comparing the present value of the cash flows expected to be
received for the given security with the amortized cost basis of the security. If the present value of cash flows is greater than the amortized
cost basis of a security then the security is deemed not to be other-than-temporarily impaired.

E. Repurchase Agreements and Securities Lending Transactions

3.

Collateral Received

b. The fair value of that collateral and of the portion of that collateral that the Company has sold or repledged was $75,337,260 as of
September 30, 2016.

F. Real Estate

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

G. Low-Income Housing Tax Credits

No significant changes from prior year end.

H. Restricted Assets

No significant changes from prior year end.

I. Working Capital Finance Investments

Not applicable.

J. Offsetting and Netting of Assets and Liabilities

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

K. Structured Notes

No significant changes from prior year end.

Note 6 - Joint Ventures, Partnerships and Limited Liability Companies

No significant changes from prior year end.

Note 7 - Investment Income

No significant changes from prior year end.

Note 8 - Derivative Instruments

No significant changes from prior year end.

Note 9 —Income Taxes

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

Note 10 — Information concerning parent, subs, and affiliates

A.

Nature of Relationships

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

Effective January 1, 2016, the Company cancelled its agreement with the NICOF for its Property Catastrophe Program.

Effective January 1, 2016, Veterinary Pet Insurance Company entered into a 100% quota share reinsurance agreement with Scottsdale
Insurance Company. Scottsdale Insurance Company then contributes 100% of this business to the Nationwide Pool though the reinsurance
pooling agreement. See Note 26 within the Annual Statement for further discussion of the reinsurance pooling agreement.

Detail of Transactions Greater than ¥2 % of Admitted Assets

On September 29, 2016, the Company received an ordinary dividend of $15.0 million from Titan Indemnity Company. The dividend included
securities of $11.6 million and cash of $3.4 million.

On September 29, 2016, the Company received an ordinary dividend of $8.0 million from Crestbrook Insurance Company. The dividend
included securities of $6.1 million and cash of $1.9 million.

On October 27, 2016, the Company received an extraordinary dividend of $288.0 million in the form of cash from NICOF. The dividend was
recorded subsequent to September 30, 2016.

C-N. No significant changes from prior year end.

Note 11 - Debt

A. All Other Debt

B.

No significant changes from prior year end.

Funding Agreements with Federal Home Loan Bank (FHLB)

1. The Company is a member of the FHLB of Cincinnati. Through its membership, the Company has conducted business activity (borrowings)
with the FHLB. It is part of the Company’s strategy to utilize these funds as backup liquidity. The Company has determined the actual

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

2. FHLB Capital Stock

a. Aggregate Totals

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

3. Not applicable.

4. Not applicable.

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

Plans

A. Defined Benefit Plans

1-3. On August 23, 2016, the Company announced an amendment to the Nationwide Retirement Plan (NRP), effective January 1, 2017. For
participants under the age of 55, the amendment will freeze future accruals under the current final average pay formula as of December
31, 2016, and such participants will thereafter accrue NRP benefits under the cash balance formula. As a result of the amendment, the
Company remeasured plan assets and the projected benefit obligation (PBO) as of August 31, 2016, which includes updated assumptions
for discount rates and actual asset experience. The plan amendment and remeasurement resulted in an increase in the underfunded
status of $115.0 million, with the corresponding adjustment recorded in surplus.
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No other significant changes from prior year end.

4. Components of net periodic benefit cost

Pension Benefits Postretirement Benefits
2016 2015 2016 2015

a. Service cost $ 113,091,832 $ 163,218,202 $ 488,303 $ 755,149
b. Interest cost 167,233,536 214,798,302 8,431,136 11,936,398
c. Expected return on plan assets (212,881,605) (290,300,475) (7,903,214) (11,409,221)
d. Transition asset or obligation - - - -
e. (Gains) and losses 20,732,114 25,467,009 - 1,217,469
f. Prior service cost or credit (15,617,292) (16,457,323) 4,373,721 5,093,375
g. (Gain) or loss recognized due to a settlement

or curtailment - - - -
h. Total net periodic benefit cost $ 72,558,585 $ 96,725,715 $ 5,389,946 $ 7,593,170

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

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

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

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

No significant changes from prior year end.

Note 14 — Contingencies

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

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

Sale-leaseback

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

B. Lessor Leasing Arrangements
Not applicable.

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

No significant changes from prior year end.

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

A. Transfers of Receivables Reported as Sales
Not applicable.

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

C. Wash Sales
Not applicable.

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

Not applicable.

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

Not applicable.
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Note 20 — Fair Value Measurements

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

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

The Company categorizes financial assets and liabilities as follows:

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

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

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

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

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

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

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

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

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

Level 1 Level 2 Level 3 Total
Assets at Fair Value
Political subdivisions $ - $ 5,580,421 $ - $ 5,580,421
Industrial and miscellaneous - 380,915,124 16,761,859 397,676,983
Total Bonds $ - 3 386,495,545 $ 16,761,859 $ 403,257,404
Securities lending collateral assets - 4,563,910 - 4,563,910
Preferred stocks - 178,000 - 178,000
Common stocks 3,986,047 25,145,063 762,500 29,893,610
Total Assets at Fair Value $ 3,986,047 $ 416,382,518 $ 17,524,359 $ 437,892,924
Liabilities at Fair Value
Derivative liabilities $ - 3 81,275,774 $ - $ 81,275,774
Total Liabilities at Fair Value $ - $ 81,275,774 $ - $ 81,275,774

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

Total gains
Beginning and (losses) | Total gains and
Balance at Transfers into | Transfers out of included in | (losses) included Ending Balance at
6/30/2016 Level 3 Level 3 Net Income in Surplus Purchases | Issuances Sales Settlements 9/30/2016
Assets at Fair Value
Industrial and miscellaneous $53,564,199 $285,522 $- $(2,500,000) $2,917,011 $6,835 $- $(37,511,614) $(94) $16,761,859
Total Bonds $53,564,199 $285,522 $-  $(2,500,000) $2,917,011 $6,835 $-  $(37,511,614) $(94) $16,761,859
Common stocks $750,000 $- $- $- $12,500 $- $- $- $- $762,500
Total Assets at Fair Value $54,314,199 $285,522 $-  $(2,500,000) $2,929,511 $6,835 $-  $(37,511,614) $(94) $17,524,359
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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
September 30, 2016:

Not Practicable

Aggregate Fair Value  Admitted Assets Level 1 Level 2 Level 3 (Carrying Value)
Assets
Bonds $13,455,709,126 $12,681,279,048 $1,406,332,343 $11,697,848,614 $351,528,169 $-
Stocks 8,408,082,681 8,408,125,487 - (42,806) 8,408,125,487 -
Mortgage loans, net of allowance 1,068,461,214 1,049,425,725 - - 1,068,461,214 -
Short-term investments 466,088,679 466,088,679 78,205,921 387,882,758 - -
Securities lending collateral assets 70,773,350 70,773,875 70,519,594 253,756 - -
Total Assets $23,469,115,050 $22,675,692,814 $1,555,057,858 $12,085,942,322 $9,828,114,870 $-
Liabilities
Derivative liabilities $27,093,587 $- $- $27,093,587 $- $-
Total Liabilities $27,093,587 $- $- $27,093,587 $- $-
D. Not Practicable to Estimate Fair Value

Not applicable.

Note 21 - Other ltems

A.

Unusual or Infrequent Items

Not applicable.

Troubled Debt Restructuring for Debtors
Not applicable.

Other Disclosures

As of July 1, 2016, the Company renewed its Property per Risk program on an enterprise-wide basis covering risk underwritten by the Company.
The structure remains unchanged at $115 million excess of $10 million.

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

Business Interruption Insurance Recoveries

Not applicable.

State Transferable and Non-Transferable Tax Credits

No significant changes from prior year end.

Subprime Mortgage Related Risk Exposure

No significant changes from prior year end.

Insurance-Linked Securities

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

On February 29, 2016, the Company and certain of its affiliates entered into an agreement with Caelus Re IV Limited, a Cayman Islands Special
Purpose Reinsurance Vehicle, for the purpose of securing collateralized, multiyear property catastrophe loss protection through the capital
markets. The catastrophe bond, Caelus Re 2016-1, issued as part of this agreement provides reinsurance coverage to the Company and certain
of its affiliates for catastrophic events, including hurricanes, winter storms, convective storms, wildfire, meteorite, volcanic eruption, earthquakes
and the fires following earthquakes. The catastrophe bond is an indemnity trigger-based bond where the Company and certain of its affiliates
recover losses in excess of specified levels of catastrophic claims. For 2016, the Caelus Re 2016-1 catastrophe bond provides national
coverage at 89% of $337.0 million excess of $1.915 billion. The coverage is effective March 1, 2016 and expires on February 29, 2020.

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

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

Note 22 - Events Subsequent

Type | — Recognized Subsequent Events:

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

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

Type Il — Nonrecognized Subsequent Events:

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

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

Note 23 Reinsurance

No significant changes from prior year end.
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Note 24 - Retrospectively Rated Contracts and Contracts Subject to Redetermination

No significant changes from prior year end.

Note 25 - Changes in Incurred Losses and Loss Adjustment Expenses

As of December 31, 2015, loss and loss adjustment expense reserves, net of reinsurance recoveries, were $11.05 billion. Payments for incurred
claims and claim adjustment expenses attributable to insured events of prior years were $3.49 billion for the nine months ended September 30,
2016. As of September 30, 2016, remaining loss and loss adjustment expense reserves attributable to insured events of prior years were $7.63
billion. There has been unfavorable prior-year development of $60.6 million during the nine months ended September 30, 2016, primarily driven by
higher than expected claim emergence levels in the standard auto, standard commercial, and excess and surplus lines.

Note 26 — Intercompany Pooling Arrangements

No significant changes from prior year end.

Note 27 - Structured Settlements

No significant changes from prior year end.

Note 28 - Health Care Receivables

Not applicable.

Note 29 — Participating Policies

Not applicable.

Note 30 — Premium Deficiency Reserves

No significant changes from prior year end.

Note 31 — High Deductibles

Not applicable.

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

No significant changes from prior year end.

Note 33 - Asbestos/Environmental Reserves

No significant changes from prior year end.

Note 34 — Subscriber Savings Accounts

Not applicable.

Note 35 — Multiple Peril Crop Insurance

Not applicable.

Note 36 — Financial Guaranty Insurance

Not applicable.
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9.1

GENERAL INTERROGATORIES

PART 1 - COMMON INTERROGATORIES
GENERAL

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

as required by the Model Act? Yes[ ] No[X]
If yes, has the report been filed with the domiciliary state? Yes[ ] NoJ ]
Has any change been made during the year of this statement in the charter, by-laws, articles of incorporation, or deed of settlement of the
reporting entity? Yes[ ] No[X]
If yes, date of change:
Is the reporting entity a member of an Insurance Holding Company System consisting of two or more affiliated persons, one or more of which is an insurer? Yes[X] Nol ]
If yes, complete Schedule Y, Parts 1 and 1A.
Have there been any substantial changes in the organizational chart since the prior quarter end? Yes[ ] No[X]
If the response to 3.2 is yes, provide a brief description of those changes.
Has the reporting entity been a party to a merger or consolidation during the period covered by this statement? Yes[ ] No[X]
If yes, provide name of entity, NAIC Company Code, and state of domicile (use two letter state abbreviation) for any entity that has ceased to exist as a
result of the merger or consolidation.
1 2 3
NAIC
Company State of
Name of Entity Code Domicile
If the reporting entity is subject to a management agreement, including third-party administrator(s), managing general agent(s), attorney-in-fact, or
similar agreement, have there been any significant changes regarding the terms of the agreement or principals involved?
If yes, attach an explanation. Yes[ ] No[X] NAT]
State as of what date the latest financial examination of the reporting entity was made or is being made. 12/31/2011
State the as of date that the latest financial examination report became available from either the state of domicile or the reporting entity. This date
should be the date of the examined balance sheet and not the date the report was completed or released. 12/31/2011
State as of what date the latest financial examination report became available to other states or the public from either the state of domicile or the
reporting entity. This is the release date or completion date of the examination report and not the date of the examination (balance sheet date). 04/07/2013
By what department or departments?
OH
Have all financial statement adjustments within the latest financial examination report been accounted for in a subsequent financial statement filed
with Departments? Yes[ ] No[ ] NA[X]
Have all of the recommendations within the latest financial examination report been complied with? Yes[ ] No[ ] NAI[X]
Has this reporting entity had any Certificates of Authority, licenses or registrations (including corporate registration, if applicable) suspended or revoked
by any governmental entity during the reporting period? Yes[ ] No[X]
If yes, give full information:
Is the company a subsidiary of a bank holding company regulated with the Federal Reserve Board? Yes[ ] No[X]
If response to 8.1 is yes, please identify the name of the bank holding company.
Is the company affiliated with one or more banks, thrifts or securities firms? Yes[X] NoJ ]
If the response to 8.3 is yes, please provide below the names and location (city and state of the main office) of any affiliates regulated by a federal
regulatory services agency [i.e. the Federal Reserve Board (FRB), the Office of the Comptroller of the Currency (OCC), the Federal Deposit Insurance
Corporation (FDIC) and the Securities Exchange Commission (SEC)] and identify the affiliate’s primary federal regulator].
1 2 3 4 5 6
Affiliate Name Location (City, State) FRB 0oCC FDIC | SEC
Nationwide Bank Columbus, OH NO YES NO NO
Nationwide Mutual Insurance Company Columbus, OH YES NO NO NO
Nationwide Mutual Fire Insurance Company Columbus, OH YES NO NO NO
Nationwide Corporation Columbus, OH YES NO NO NO
Nationwide Financial Services, Inc. Columbus, OH YES NO NO NO
Nationwide Investment Services Corp Columbus, OH NO NO NO YES
Nationwide Investment Advisors, LLC Columbus, OH NO NO NO YES
Nationwide Securities, LLC Dublin, OH NO NO NO YES
Nationwide Fund Advisors King of Prussia, PA NO NO NO YES
Nationwide Fund Distributors, LLC King of Prussia, PA NO NO NO YES
Nationwide Asset Management, LLC Columbus, OH NO NO NO YES
Are the senior officers (principal executive officer, principal financial officer, principal accounting officer or controller, or persons performing similar
functions) of the reporting entity subject to a code of ethics, which includes the following standards? Yes[X] NoJ ]

QO

k=2

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

o

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

T 58 5 T =

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

D

Accountability for adherence to the code.

Qo7

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

9.11

9.2
9.21

9.3
9.31

10.1
10.2

1.1

11.2

13.

14.1

15.1
15.2

16.
16.1
16.2
16.3
17.

If the response to 9.1 is No, please explain:

Has the code of ethics for senior managers been amended? Yes[X] Nol[ ]
If the response to 9.2 is Yes, provide information related to amendment(s).
The No-Retaliation Policy has been updated in regards to reporting possible violations of state and federal law or regulation to any governmental
agency or entity or making disclosures protected under state or federal whistleblower laws or regulation.
Have any provisions of the code of ethics been waived for any of the specified officers? Yes[ ] No[X]
If the response to 9.3 is Yes, provide the nature of any waiver(s).
FINANCIAL
Does the reporting entity report any amounts due from parent, subsidiaries or affiliates on Page 2 of this statement? Yes[X] Nol ]
If yes, indicate any amounts receivable from parent included in the Page 2 amount: $ 0
INVESTMENT
Were any of the stocks, bonds, or other assets of the reporting entity loaned, placed under option agreement, or otherwise made available for
use by another person? (Exclude securities under securities lending agreements.) Yes[ ] No[X]
If yes, give full and complete information relating thereto:
Amount of real estate and mortgages held in other invested assets in Schedule BA: $ 1,190,102,799
Amount of real estate and mortgages held in short-term investments: $ 0
Does the reporting entity have any investments in parent, subsidiaries and affiliates? Yes[X] NoJ ]
14.2 If yes, please complete the following:
1 2
Prior Year-End Current Quarter
Book/Adjusted Carrying Value Book/Adjusted Carrying Value
14.21 Bonds $ 0 $ 0
14.22 Preferred Stock 0 0
14.23 Common Stock 8,056,775,843 8,422,435916
14.24 Short-Term Investments 0 0
14.25 Mortgage Loans on Real Estate 0 23,200,000
14.26 All Other 1,868,788,063 1,874,946,352
14.27 Total Investment in Parent, Subsidiaries and Affiliates (Subtotal Lines 14.21 to 14.26) $ 9,925,563,906 $ 10,320,582,268
14.28 Total Investment in Parent included in Lines 14.21 to 14.26 above $ 0 $ 0
Has the reporting entity entered into any hedging transactions reported on Schedule DB? Yes[X] NoJ ]
If yes, has a comprehensive description of the hedging program been made available to the domiciliary state? Yes[X] NoJ ]
If no, attach a description with this statement.
For the reporting entity's security lending program, state the amount of the following as of current statement date:
Total fair value of reinvested collateral assets reported on Schedule DL, Parts 1 and 2: $ 75,337,259
Total book adjusted/carrying value of reinvested collateral assets reported on Schedule DL, Parts 1 and 2: $ 75,337,784
Total payable for securities lending reported on the liability page: $ 80,093,371
Excluding items in Schedule E-Part 3-Special Deposits, real estate, mortgage loans and investments held physically in the reporting entity's
offices, vaults or safety deposit boxes, were all stocks, bonds and other securities, owned throughout the current year held pursuant to a
custodial agreement with a qualified bank or trust company in accordance with Section 1, Il - General Examination Considerations, F. Outsourcing
of Critical Functions, Custodial or Safekeeping Agreements of the NAIC Financial Condition Examiners Handbook? Yes[X] Nol[ ]
17.1 For all agreements that comply with the requirements of the NAIC Financial Condition Examiners Handbook, complete the following:
1 2
Name of Custodian(s) Custodian Address

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

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

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

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

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

17.4 Ifyes, give full and complete information relating thereto:

1 2 3
Old Custodian New Custodian Date of
Change

Qo07.1



Statement for September 30, 2016 of the NATIONWIDE MUTUAL INSURANCE COMPANY

GENERAL INTERROGATORIES
PART 1 - COMMON INTERROGATORIES

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

1

Central Registration Depository

2
Name(s)

3
Address

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

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

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

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

18.2 If no, list exceptions:

Q07.2
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Statement for September 30, 2016 of the NATIONWIDE MUTUAL INSURANCE COMPANY

GENERAL INTERROGATORIES (continued)
PART 2 - PROPERTY & CASUALTY INTERROGATORIES

1. Ifthe reporting entity is a member of a pooling arrangement, did the agreement or the reporting entity’s participation change? Yes[ ] No[X] NAJ ]
If yes, attach an explanation.
2. Has the reporting entity reinsured any risk with any other reporting entity and agreed to release such entity from liability, in whole or in part,
from any loss that may occur on the risk, or portion thereof, reinsured? Yes[ ] No[X]
If yes, attach an explanation.
3.1 Have any of the reporting entity’s primary reinsurance contracts been canceled? Yes[ ] No[X]
3.2 Ifyes, give full and complete information thereto:
4.1 Are any of the liabilities for unpaid losses and loss adjustment expenses other than certain workers’ compensation tabular reserves (see
Annual Statement Instructions pertaining to disclosure of discounting for definition of “tabular reserves,”) discounted at a rate of interest
greater than zero? Yes[X] Nof ]
4.2 Ifyes, complete the following schedule:
1 2 3 Total Discount Discount Taken During Period
4 5 6 7 8 9 10 1
Maximum Disc. Unpaid Unpaid Unpaid Unpaid
Line of Business Interest Rate Losses LAE IBNR Total Losses LAE IBNR Total
Non-renewable for stated 10.250 4.920 142,985 6,200 0 149,185 (5,288) (400) 0 (5,688)
reasons only
Total XXX XXX 142,985 6,200 0 149,185 (5,288) (400) 0 (5,688)
5.1 Operating Percentages:
5.1 A&H loss percent 67.263%
5.2 A&H cost containment percent 0.000%
5.3  A&H expense percent excluding cost containment expenses 31.370%
6.1 Do you act as a custodian for health savings accounts? Yes[ ] No[X]
6.2 Ifyes, please provide the amount of custodial funds held as of the reporting date. 0
6.3 Do you act as an administrator for health savings accounts? Yes[ ] No[X]
6.4 |Ifyes, please provide the amount of funds administered as of the reporting date. 0

Qo8




Statement for September 30, 2016 of the NATIONWIDE MUTUAL INSURANCE COMPANY
SCHEDULE F - CEDED REINSURANCE

Showing All New Reinsurers - Current Year to Date

1 2 3 4 5 6 7
NAIC Certified Effective Date
Company ID Domiciliary Type of Reinsurer Rating|  of Certified

Code Number Name of Reinsurer Jurisdiction Reinsurer (1 through 6) _[Reinsurer Rating
All Other Insurers
00000............ AA-3191289......... Fidelis Ins Bermuda Ltd..........cccovevvivieiinieenesreesseiesesseessssnessssssessessssessessessssensesses | BMUuoiinens Unauthorized.... [ .ooeeeeeniniies | covrerreinssseieinnens
00000............ AA-3191190......... |HAMION RE Ltd.......coererieiiccsccsceecsssesse e sssessensesssssssessssssessessesenss | BMUooiicinn, Unauthorized.... [ .ooeeereereniiens | cvreriessisieieinnins
00000............ AA-8310006......... | KEIVIN RE Ltd.......cooiveieiiiricieiseicseiee e sisssesessssessesssssssessssssssssessessssessessssssenss | GO Y anveinans Unauthorized.... [ .oeceeereniiens | v
00000............ 00-0000000.......... LGT Collateralized Re, Ltd..........cccoeveeerrrcereieireiveeeseseieessesesssessesessssssssessssessssssssssssnsenses | CHE it Unauthorized.... [ .o | e
00000............ AA-3194224......... POSEIAON RE LTd.....c.veveicieicicircsieessieesetesessessesessssssesessssessesssssssesssssssessesssssssessessnes | BMUoicinn, Unauthorized.... [ oo | v
00000............ AA-3191298......... Qatar ReINS CO Ltd.......cceveireicieiecsccieeseee e esssissssssssiessssssessessssssessssessesssessesiens | BMUo i, Unauthorized.... [ ...ccooevveverieiiciiens | oo
00000............ AA-3191266......... |RUDIK REINS Ltd........ocveiciieicicsiccscse e sissienesssesesssssssessessssssessesessessssenes | BMUooiinn, Unauthorized.... [ .oeeceeeereeiies | e
00000............ AA-5324100......... Taiping REINS CO Ltd......c.ovveveeiceeeicceie s sesssssssesssssssesssssssessessssensens | AKGiiiinn. Unauthorized.... [ oo | e
00000............ AA-1120152......... Lloyds Syndicate # 2357 (AStA).........ccccveeierierreeieesieieseisse e sssssssesssssssessessssenss | GB Lavevveiaas Unauthorized.... [ oo | e




Statement for September 30, 2016 of the NATIONWIDE MUTUAL INSURANCE COMPANY
SCHEDULE T - EXHIBIT OF PREMIUMS WRITTEN

Current Year to Date - Allocated by States and Territories

1 Direct Premiums Written Direct Losses Paid (Deducting Salvage) Direct Losses Unpaid
Active Currer21t Year Prior3Year Curre:ft Year Prior5Year Currer?t Year Prior7Year
States, Etc. Status to Date to Date to Date to Date to Date to Date
1. Alabama........ccoooveivrirerinnn, AL|...... [T [ 9,252,817 | cvvvverreris 9,194,147 | o 4,226,031 | oo 3,429,083 | oo 12,314,255 | oo 10,669,397
2. Alaska.....ccooerinrineienen AK [ [T [ 241,185 | oo 148,319 [ oo 354,086 | ..ooovrvrrirenrnnn 87,094 [ i 32,402 [ oo, 150,255
3. ANZONa...ieieen AZ | Lo [ o 18,855,608 | ...ccovevevee. 12,594,312 | coovrrrrrnn. 10,100,281 | ..ccovvvvnv.. 4,470,854 | .. 13,215,761 | coovvrrrne 11,818,888
4. Arkansas.........ccooeeeeenneen AR [ Lo [ o 24253914 | ..o 28,384,190 | coovvvvrene 14,453,601 | ................15,762,343 | ............... 10,402,030 | coovvvvrrnes 13,662,071
5. California.........cccccceerserrrrrinees. CA| e L ....148,824,486 | . .144,556,919 ...719,502,595 | ................98,112,978 | .............. 176,982,208 .179,494,452
6. Colorado.........cocoovmrvrrrrrirnnnn.CO i Lo [ o 19,538,790 | cooovvrrerrnees 13,589,500 | ..ovvvrrenes 11,322,338 | oo 10,714,721 | e 20,291,170 | covvererene 20,292,054
7. Connecticut.......cccneverererereneenCT | i Lo [ i 46,072,744 | ..o 52,353,010 | oo 30,746,063 | ................38,918,313 | ..ccocrvvrnns 53,251,967 | covovvvvrerine 57,828,457
8. Delaware.........ccccceverirrrennennDE [ i Lo [ o 53,478,800 | ................ 62,782,661 | ....ceoovvnn 35,219,845 | ...............39,727,533 | c.ccvvrrrrnn. 52,245,432 | covvvrenn 59,757,722
9. District of Columbia................DC | ....... [T [ 5,123,798 | coovvverrerinn 5,378,855 | ..oevvrrerane 3,143,792 | o000 2,333,522 [ 3,439,545 | oo 4,425,685
10, Florida. ..., FL{...... Lo [ e 14,996,483 | ...oocovvvvnnee 18,760,600 | ...ocvvvvrrrnnes 8,317,488 | ..o 9,077,494 | ... 46,427,914 | .oovveene 50,659,453
11, GeOrgia....ocvecrecrierierierierines GA[....... Lo [ i 86,185,650 | ..c.vcvvrvenee 75,686,442 | ..oovvverenne 72,882,466 | ................39,548,380 | ....couvenn 69,728,499 | ..o 46,430,010
12, Hawaii......oocoveeninencninis Hi . Lo [ oo 400,948 | ..o, 333,734 | s 44,582 [ v 38,583 | e 99,296 [ ..o 77,084
13, 1daho....ccoecee ID..... [T [ 4,679,597 | covvereierin 4,532,061 | .ooeovvireinnen 2,179,726 | ..ovvvvirer 4,076,314 | oo 3,666,699 | ..oovviiiinnee 3,605,386
14, MliNOIS.....cverververreeeeieeeeieene IL]....... [P P 9,783,008 | ..ovvererirnes 13,283,017 | v 5,184,033 | ..covoveeernn.8,095,291 | oo 14,373,565 | c.covvvvrenen 17,956,019
15, Indi@na......ccoovvveeeriniiniirnis INT....... Lo [ e 32,094,120 | .cvovcvrrrnnes 34,775,854 | oooovveerinne 16,299,174 | ..ovvis0rr.. 13,938,688 | .o 26,783,813 | oo 22,853,312
16, 1OWa..ciene IAf...... Leveee [ e 24,594,790 | .ooovvvrcrnnee 25,591,890 | .oooovveerinnee 11,346,817 | .ovveerrern 16,133,906 | oo 41,962,758 | ...oovvvrrene 44,413,102
17, Kansas.....oovmenmeenneenneinnees KS|.... Lo [ e 14,884,260 | ...cocvvvennee 19,317,532 | v 9,466,867 | ...ccovererrnn9,627,706 | ooovvnvrnen. 21,217,011 | e 25,158,870
18, Kentucky......oocovevvevnerncrincrinns KY [..... Lo [ i 32,818,642 [ ..coovvvvinnnee 19,342,768 19,872,252 | .ovoieen 11,637,404 | e 17,378,847 11,974,813
19.  Louisiana.. L ....2,010,328 2,670,665 | ... 906,083 | ..o 79,043 | o 2,325,982 | oo 902,094
20.  Maine.....ooceveereerneieiineiineeieens L 2,139,578 | v 1,667,555 | .oovvereieins 390,322 | .o 995,221 | oo 276,285 1,501,879
21, Maryland.......cccccovvvmrrninnen. MD | oo [T 112,195,471 | oo 126,172,164 | ............... 55,154,153 | ..covvvvnnnncd 61,747,585 | .....cccoouc. 106,714,795 | ..ocovvvvneee 102,914,307
22.  Massachusetts.......c.cooecrne MA | ... L ...9,622,225 | . ...10,262,111 5,728,580 | .. 11,027,321 [ 6,126,766 | oo 8,199,889
23. Michigan......c.ccooevmerneernernec M ] e L 4,169,946 | ..cooovvrrriin 3,925,202 1,669,342 | ..coovvrvveirnne. 3,521,462 15,914,571
24, Minnesota.......cccocerernerireren MN |....... [T [P 7,069,693 | ..ovvoviireiin 6,695,838 | ..ocvvcricnnnee 2,811,108 | coovveinnn 4,819,608 13,544,466
25, MiSSISSIPPi...vouerrererenererrrennnens MS|...... Lo [ i 24,628,678 | ..covvvvennee 26,101,811 | oo 13,995,319 | covvvvrvens 12,385,907 12,550,671
26.  MiSSOUM......covurerreereerireeneens MO|....... Lo [ o 18,009,896 | ....ocovvennee 23,230,199 | oo 8,899,154 | ..o 11,324,105 | oo 19,683,845 | ...ccovvvnnee. 23,282,219
27.  Montana......coecneeneerneerneinnens MT |....... [T [P 2,390,853 | oo 2,278,620 | covvvrrcrcrnnee 1,153,005 | .oovvrvrrenes 2,510,781 | v 1,493,550 | ..ocovrvnrrnnen 2,413,616
28.  Nebraska........cccocorerriernieneens NE|..... Lo [ o 23,806,953 | ..coovcvvrennee 24,724,022 | ...oovoenn 11,110,192 | oo 10,953,182 | coovvvrrrennen 29,198,929 | ...ooovvrienne 27,158,952
29. Nevada......omminninniinneens NV ... [T [ 8,880,435 | oo 9,496,086 | ...ocvvvrrrnnne 4,958,086 | ....ccoorrenns 4,416,704 | ..o 12,643,195 | oo 14,535,946
30. New Hampshire........c.ccoeunennae NH|...... [T [ 8,200,210 | covvvrrveirnn 8,065,640 | ..vevvcrrcrnnes 3,725,825 | oo 3,376,683 | c.vvrerrirene 4,493,515 | oo 4,496,406
31, New Jersey.....neinennas NJ]....... [T [ 7,886,060 | ..ocvovviieienne 5,747,523 | oo 10,257,423 | oo 6,801,545 | ..ovvorrienne. 73,903,656 | ..ooovvoeienn 71,757,152
32, New Mexico......cocnrenrirnniennee NM |....... [T O 3,022,246 | ..o 3,007,344 | .o 1,563,676 | ..cooovvvvrrrnne. 1,339,550 | ooeviverinns 5,736,574 | coovvvrirnnn 4,929,577
33, New YOrK....oooooenrenineiie NY ... Lo [ o 85,181,565 | ....cccoovevnne 92,929,447 | oo 45,367,532 | coovvirs 50,647,792 | coovvvnrennee 99,590,554 | ...ovvorrrenne 97,909,051
34.  North Carolina..........cccceeuenen. NC|....... [T [P 309,785,925 | .............. 333,651,496 | ..cccoovvenne. 155,251,727 | ..covvrnnee. 165,501,648 | .............. 114,329,292 | .....cccouce. 136,409,016
35.  North Dakota.......c.ccoeueruencnn. ND|...... [T [T 3,739,729 | oo 3,735,198 | oo 1,307,338 | oo 1,393,900 | oo 2,738,278 | oo 2,316,834
36. L ...195,779,557 | . 214,769,431 | ... 94,591,277 | .. 104,954,685 ..97,591,988 | ................98,008,566
371. [T [ 1,985,912 [ oo 1,956,613 | .covovveeries 1,532,145 | oo 1,563,842 [ oo 1,693,922 | .ooovvvin 1,211,588
38, OregoN.....oocvrveeiereiireiireiieienas [T [T 9,057,321 | v 8,045,235 | ..cvovrriine 5,536,514 | oo 4,148,828 | ..o 5,424,968 | ...cocovvirrnnne 5,745,967
39. Pennsylvania L ....229,125,806 | . 263,646,476 | ... .150,082,420 | .. 163,785,490 543,018,015 | .... ..600,052,952
40. Rhode Island Lo [ o 32,089,034 | ..ococvnnee 34,028,743 | .ooovvinn 21,550,189 | coovveeinne 22,976,784 | coovvvenne 23,311,381 | oo 24,655,074
41.  South Carolina Lo [ o 15,602,645 | ...coovvvenne 19,541,683 | .covvvrirne. 12,610,766 | ..covverenne. 16,701,259 | c.ovvvrrrenee 24,276,732 | oo 30,314,390
42.  South Dakota [T [ 5434108 | oo 5,651,053 | ..ovvvrriineinnne 1,988,987 | ..ccovvrrienee. 3,279,887 | oo 9,546,277 | coovverrinne 9,456,128
43, Tennessee.......coomeommrernrenees Lo [ o 39,733,341 [ oo 41,914,207 | ccovvevnne. 18,383,784 | ..coovvvennen. 20,144,684 | .......cccc..... 26,813,173 | oo 27,930,667
44, TEXS.oiierieriinrirnrineieeeeeens Lo [ o 27,215,992 | .oovvennn 67,827,580 | ..ocovvvrenee 55,858,370 | .coovvvvnvenee 50,555,341 | coooovviriennee 38,799,023 | ...ovveene 24,920,278
45, Utah. [T [ 4,964,831 | ovvvrienn 4,868,494 | ..o 3,500,550 | coorerriiinnn 3,078,005 | ..coovrrienes 5,248,514 | oo 6,129,539
46, Vermont.......ccoeneeneirniennens Lo [ o 10,062,485 | ...oovvriennne. 9,886,874 | ..oovvrinnn 4,461,509 | ..ooovvrrrne 4,791,840 | oo 4,597,338 | oo 4,821,739
47, Virginia....oooeeeereeeeeeieiees L 171,778,820 | .............. 185,969,732 | ...ooevvnevee. 87,522,561 | .....eeooue. 100,289,695 | .............. 121,933,394 | .....cooece. 133,099,966
48.  Washington..........cccccovvurniunnee. Lo [ o 10,068,581 | ..oevvrernne. 9,820,947 | coovrvvrirrnne 5,377,929 | ccovvrrin 4709172 | oo 11,083,087 | covverrnne 9,207,750
49.  West Virginia Lo [ o 84,232,371 [ oo 94,263,660 | ................ 41,218,309 | .oooovvrrnnns 46,357,460 | ...oovorvenee. 38,396,236 | .ooovrveiene 40,944,017
50.  WiSCONSIN......coverrerererrieeiinienes Lo [ o 12,085,998 | ...ooovrrrerne. 8,003,624 | ..coevvrrennnnn 6,453,294 | ..o 5,923,746 | ..coovrrrnnnn 25,936,673 | coocovrerenn 27,928,660
51, WYoming.....coooovvvveierererriirnnenns Lo [ o 10,758,977 | coovveerenee 10,631,884 | ..coovrrinne 5,923,794 | oo 5,411,382 | oo 6,087,277 | covverrnnnn 6,977,174
52.  American Samoa..........ccceeune.
53. Guam.... .
54.  Puerto RICO......cocrrrrrerrrrinnenns
55.  US Virgin Islands...........cc.cco......
56.  Northern Mariana Islands
57. Canada.......ccoommrrrurninnen.
58.  Aggregate Other Alien............. ..
59.  TotalS......ooooreerrerrerierieirrerinns (a)...52 |........... 2,038,795,210 | ........... 2,205,792,968 | .......... 1,175,503,300 | ........... 1237144344 | .......... 2,090,177,438 | .......... 2,173,368,128
DETAILS OF WRITE-INS
58001, ..veeveeveerieieesisesississeessssssssennes [ s XXX [ corriieerinerieesiesniesiiessiessns | cerissississssssssssssssesssens | eessiessssssssssssssssssssss | sesssssssssssssssssssssssssssess | snsssssssssssisssisssssssissssnssss | sesssssssssssssssssssssssssnssnns
58002. ...oouverreericrieeieeiesiseniesessisseenees [ e XXX [ cetrernerineirneinenineennesnneens | rereneinsississississsssies [ cenneineinsissessessessessens | sessessssssssssssssssssssssssnss | snrssnssinsssnssssssssssssssins | seeseesssssess st ssnssnes
58003. ..o sesssesissrssinnes [ e XXX [ cotrvieerinerieesiessiesiiessiensns | rerississsssssssssssssssesssens | essssssssssssssssssssssssss | sesssssssssssssssssssssssesssens | sosssssssisssissssssssssssssssnssss | sessssssssssssssssssssssssssnssnss
58998. Summary of remaining write-ins
for Line 58 from overflow page.....] ..... XXX e [0 TR (01 RO (01 U (1 RN (01 OO 0
58999. Totals (Lines 58001 thru 58003+
Line 58998) (Line 58 above)........ | ..... XXX oo (O R (O (O R 0 [ (01 0
(L) - Licensed or Chartered - Licensed Insurance Carrier or Domicilied RRG; (R) - Registered - Non-domiciled RRGs; (Q) - Qualified - Qualified or Accredited Reinsurer;
(E) - Eligible - Reporting Entities eligible or approved to write Surplus Lines in the state; (N) - None of the above - Not allowed to write business in the state.
(@) Insertthe number of L responses except for Canada and Other Alien.
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Statement for September 30, 2016 of the NAT'ONW'DE MUTUAL |NSURANCE COMPANY

NATIONWIDE®

110

Common Stock:300,000 Shares

Common Stock: 1,000 Shares

Common Stock: 927,041

Common Stock: 5,000 Shares

AMCO-100%
1A

ICommon Stock: 1,000 Shares

JAMCO-100%

ALLIED TEXAS
AGENCY, INC.

IAGI-100%

Common Stock: 292,000 Shares

>

ATEXAS LLOYDS hares
Casualty-100% Hoh100%
NC-100% Casualty-100% "
GB. @ ™ OH i
il
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
. ek Common Stock:60,000 Shares Surplus Debentur Common Stock: 100 Shares 1 gﬁf&ﬁm 470,000
Assurance
Casualty-100% Lone Star HGI-100%
Casualty-100%
OH OH ™ Casualty-100% OH PA
NATIONWIDE REALTY
NATIONWIDE SCOTTSDALE SERVICES, LTD. HARLEYSVILLE
AGRIBUSINESS INDEMNITY COMPANY INSURANCE COMPANY
INSURANCE COMPANY Single Member Limited OF NEW YORK
Commonsstock: 5,690 Shares Common Stock: ~ 58334 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 o (NSC) INSURANCE COMPANY INSURANCE COMPANY
| Common Stock: 1,750 Shares. i irtuipte
S Singl emberLinisd Common ioc: 20000 ozt 27500
ly Company Shares.
Casualty-100% Casualty— 1000
y-100% HGI-100%
wi PA| Casualty-100% OH HGI-100% PA PA

(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

FARMLAND MUTUAL
INSURANCE COMPANY NATIONWIDE MUTUAL NATIONWIDE MUTUAL
Cuaranty Fund INSURANCE COMPANY FIRE INSURANCE COMPANY
Cer (CASUALTY) (FIRE)
OH 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 HOLDINGS
ALLIED € GENERAL AMERICAN MARINE NNOVS, LLC (DELAWARE), INC. ALLIED GROUP, INC. DEPOSITORS SCOTTSDALE THIHOLDINGS
COMPANY OF AMERICA INSURANCE COMPANY UNDERWRITERS, INC. (AHDI) (AGI) INSURANCE COMPANY NS URAN G oMPANY (DELAWARE), INC.
(DEPOSITORS) | (sic) (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% Casualty-100%
OH OH FL OH DE 1A 1A OH DE
CRESTBROOK INSURANCE NATIONWIDE INSURANCE ON YOUR SIDE HARLEVSVILLE GROUP INC. ALLIED PROPERTY NATIONWIDE INSURANCE SCOTTSDALE TITAN INDEMNITY VICTORIA FIRE &
COMPANY INDEMNITY COMPANY INTERMEDIARIES, INC. NATIONWIDE INSURANCE y AND CASUALTY COMPANY OF AMERICA SURPLUS LINES COMPANY CASUALTY COMPANY
N (NW INDEMNITY) "'" AGENCYINC. (Hen e e Y INSURANCE COMPANY (TITAN) (VICTORIA FIRE)
[Common Stock: 90,000 Shares| —
| Common Stock: 90/ K .
Common Stock:28,000 Shares Common Stock: 1,615 Shares |Common Stock: 100 Shares Common tod 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 Casualty-100% DE 1A wi AZ @ OH
i |
NATIONWIDE EXCLUSIVE
NATIONAL CASUALTY NATIONWIDE REALTY PREMIER AGENCY, WESTERN
E HARLEYSVILLE 2
OMPANY AGENT RISK PURCHASING INVESTORS, LTD INSURANCE COMPANY INC. HERITAGE INSURANCE TITAN INSURANCE VICTORIA AUTOMOBILE
NO COMPANY OF FLORIDA GROUP, LLC INSURANCE COMPANY e COMPANY INSURANCE COMPANY
OF NEW JERSEY (AMco) | COMPANY
mmon Stock: 100 Shares | Common Stock:10,000 Shares Casualty-96.8% mmon Stock: 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
Commonstock: 5,000 Share —
Titan-100% i X
Casualty-100% Casualty-100% NWindemnity-32% ~ OH HGI-100% AGI-100% AGI-100% Sic-100% Victoria Fire-100%
OH OH 1I-100% OH PA 1A 1A AZ 1] OH|
I
NCC OF AMERICA, LTD. LONE STAR NATIONWIDE ASSET ALLIED NATIONWIDE MEMBER
(INACTIVE) GENERAL AGENCY, INC. MANAGEMENT, LLC HARLEYSVILLE LAKE GENERAL AGENCY SOLUTIONS AGENCY, INC. FREEDOM SPECIALTY [TITAN AUTO INSURANCE| VICTORIA NATIONAL
NATIONWIDE LLOYDS STATES INSURANCE COMPANY COMPANY ICommon Stock: 20,000 Shares INSURANCE COMPANY OF NEW MEXICO, INC. INSURANCE COMPANY

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

September 30,2016
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Statement for September 30, 2016 of the NAT'ONW'DE MUTUAL |NSURANCE COMPANY

NATIONWIDE®

FARMLAND MUTUAL
INSURANCE COMPANY NATIONWIDE MUTUAL NATIONWIDE MUTUAL
Guaranty Fund INSURANCE COMPANY FIRE INSURANCE COMPANY
[« it
o (CASUALTY) (FIRE)
Casualty (See Page 1) OH (See Page 1) OH
1A
W
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 | ___ INSURANCE SERVICES CAPITAL TRUST | (NFSDI)
NWD INVESTMENT COMPANY (NW LIFE) 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 [——J-=====~" NWD Invest -19%
NW Corp 100% Casualty-70%
Breferted Stock: 500,000 Shares Fire-10% NATIONWIDE LIFE AND
NW Corp 100% ANNUITY INSURANCE NATIONWIDE FUND NATIONWIDE FUND
—DEl DE — COMPANY 1 ADVISORS . MANAGEMENT LLC
(NLAIC)
NFS - 100% Managing Unitholder
NWD ASSET CommonStack: 66,000 Shares DELAWARE BUSINESS TRUST NFSDI-100% DE
NATIONWIDE EMERGING MANAGEMENT NW Life-100% OH DE
MANAGERS, LLC HOLDINGS, INC.
,,,,,, — (NAMHI) L
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%
RIVERVIEW NATIONWIDE GLOBAL A oo vI X DE
INE;RO'L?R?AL VENTURES, INC. NATIONWIDE FINANCIAL
7 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% DE NAMHI-100% DE W Life-100% NF5-100% Common Stock: 1,000 Shares
OK FED NFSDI-100% DE
: NATIONWIDE FINANCIAL
ASSIGNMENT NATIONWIDE
SECURITIES, LLC
NEWHOUSE CAPITAL | COMPANY B
PARTNERSII, LLC Common Stock: 100 Shares
NW Life-100% OH NFSDI - 100% DE
NGV-99%
DE| NATIONWIDE FINANCIAL
NATIONWIDE INVESTMENT GENERAL AGENCY, INC
ADVISORS, LLC
Common Stock: 1,000 Shares
- NFSDI - 100%
NW Life-100% OH PA|
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
September 30,2016 Page 2
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Statement for September 30, 2016 of the NAT'ONW'DE MUTUAL |NSURANCE 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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SCHEDULE Y

[4%9)

PART 1A - DETAIL OF INSURANCE HOLDING COMPANY SYSTEM
1 3 4 5 7 8 9 10 11 12 14

Name of Type of

Securities Control

Exchange (Ownership

if Publicly Board,

NAIC Traded Names of Relationship Management
Group Company ID Federal (U.S.or Parent, Subsidiaries to Reporting Directly Controlled by Attorney-in-Fact, Ultimate Controlling
Code Code Number RSSD International) or Affiliates Entity (Name of Entity/Person) Influence, Other) Entity(ies)/Person(s)

Members
0140...... 31-1486309.. [4595018..... 10 W. Nationwide, LLC Nationwide Realty Investors, Ltd...................... ownership. Nationwide Mutual Insurance Company
0140...... 31-1486309.. [4810074..... . . {1000 Yard Street, LLC.. Nationwide Realty Investors, Ltd.... .. |ownership... Nationwide Mutual Insurance Company...
0140...... 31-1486309.. [4594954..... 101 N Twentieth St, LLC Nationwide Realty Investors, Ltd...................... ownership. Nationwide Mutual Insurance Company
0140...... INatioNWIde.........overeerereeeeeecereirreeens [ creereeeens 31-1486309.. |4869474..... | ..ocooverveennes [ O, 1015 Long Street, LLC......ccovveerreerrcreieirees Nationwide Realty Investors, Ltd...........c.c..c..... ownership.......... Nationwide Mutual Insurance Company
0140...... |Nationwide...........ccccovvereereereerrererenns | cvrrierenns 31-1486309.. |4810047..... | .ccceervevevreeee | Qe 1050 Yard Street, LLC.......c.cccevvveeeiecreenen Nationwide Realty Investors, Ltd..................... ownership.......... Nationwide Mutual Insurance Company
0140...... INatioNWiIde.........overeeereereiecereireeeens e 20-4939866.. |4810038..... | ..ccoovverrveenees [Oererireireieins 1125 Rail Street, LLC......covveereereeinincireieenns NRI Equity Land Investments, LLC ownership.......... Nationwide Mutual Insurance Company
0140...... INationWide..........ccorvrererrerrnierenins | creireiniens 31-1733036.. [4594963..... |..cccovevrcvrres [ O 120 Acre Partners, LLC Nationwide Realty Investors, Ltd...................... ownership.......... Nationwide Mutual Insurance Company
0140...... INationWiIde..........overeeeeeeeercereireinens [ e 26-2451988.. |4288132..... | .covvreereeenees [ O, 1492 Capital, LLC Nationwide Mutual Insurance Company ownership.......... Nationwide Mutual Insurance Company
0140...... |Nationwide...........ccccovvrreererrererreerenns | e 31-1486309.. |4810083..... |.cccoceeevvevieeee | Qe 155 Rivulon Boulevard, LLC...........ccceoovevriennaes Nationwide Realty Investors, Ltd...................... ownership.......... Nationwide Mutual Insurance Company
0140...... |Nationwide..........ccoeverereereeireiesies | e 31-1580283.. [5042171..... | coecereeeevrces [ O 170 Marconi, LLC........ccovevevieiceece s NWD Investments, LLC.........ccccevrvrrereirirerenne ownership.......... Nationwide Mutual Insurance Company
0140...... |Nationwide...........ccccoueereerrrreerreerenns | v 31-1580283.. |4960960..... |...cccoevrvevrreee | Qe 245 Parks Edge Place, LLC.........cccccovvvveviveneee, NWD Investments, LLC..........cccoeevvrierriennen ownership.......... Nationwide Mutual Insurance Company
0140...... INatioNWiIde.........evereeeeererencereireieens [ e 31-1486309.. |4810092..... | ..ocoveeeverveenees [Oureirereieens 275 Rivulon Boulevard, LLC..........cccocoveurrinennee Nationwide Realty Investors, Ltd..........ccc........ ownership.......... Nationwide Mutual Insurance Company
0140...... |Nationwide...........ccccvuvereerrreerrererens | covrvierenns 31-1580283.. |4590835..... |.ccocveevevieeee | Qe 400 West Nationwide Boulevard, LLC NWD Investments, LLC.........c.cccoeevvreerricnnen ownership.......... Nationwide Mutual Insurance Company
0140...... [Nationwide..........ccoeverereerreeieiesies | o 31-1580283.. [4591140..... |.cccoervevecvrees [ O 425 West Nationwide Boulevard, LLC NWD Investments, LLC.........ccoevevierrerriienenne ownership.......... Nationwide Mutual Insurance Company
0140...... |Nationwide...........ccccouvereerrieerrererenns | v 31-1486309.. |4595009..... |.cccocoevvievreeee | Qe 44 Chestnut, LLC........cocoveevveeeeeececeecese e Nationwide Realty Investors, Ltd...................... ownership.......... Nationwide Mutual Insurance Company
0140...... [Nationwide..........ccoeverervereerreresies | e 31-1486309.. [4890843..... 75 Rivulon Boulevard, LLC...........cccooeeveivrivirnnnee Nationwide Realty Investors, Ltd...................... ownership.......... Nationwide Mutual Insurance Company
0140...... |Nationwide............cccouvereerriveerreierenns | v 20-4939866.. |4590497..... 775 Yard Street Restaurant, LLC...................... NRI Equity Land Investments, LLC ownership.......... Nationwide Mutual Insurance Company
0140...... 20-4939866.. |4590750..... 775 Yard Street, LLC.... NRI Equity Land Investments, LLC ownership. Nationwide Mutual Insurance Company
0140...... 20-4939866.. [4810104..... . . | 780 Yard Street, LLC . NRI Equity Land Investments, LLC. . | ownership... Nationwide Mutual Insurance Company...
0140...... 20-4939866.. |4671583..... 795 Rail Street, LLC.......coevvcveeereeesiecisiienns NRI Equity Land Investments, LLC ownership. Nationwide Mutual Insurance Company
0140...... 20-4939866.. |4590602..... 800 Bobcat Avenue, LLC.......c.ccoocvevveveerirrinnns NRI Equity Land Investments, LLC ownership. Nationwide Mutual Insurance Company
0140...... 20-4939866.. |4671499..... . . | 800 Goodale Boulevard, LLC.... NRI Equity Land Investments, LLC. . | ownership... Nationwide Mutual Insurance Company...
0140...... 20-4939866.. |4671789..... 800 Yard Street, LLC.......ccevvvvevrerecseccne NRI Equity Land Investments, LLC ownership Nationwide Mutual Insurance Company
0140...... INationwide..........ccvvverrererrirreiesees | e 20-4939866.. [4590778..... |.cccoevevecrrees [ O 805 Bobcat Avenue, LLC.......c.ccoocveverirririiinnns NRI Equity Land Investments, LLC ownership.......... Nationwide Mutual Insurance Company
0140...... |Nationwide...........cccvvvereerrereerreeenns | v 20-4939866.. |4890834..... |..ccccovevcevreee | Qe 808 Yard Street, LLC......cccoooevevrereeireecee NRI Equity Land Investments, LLC ownership.......... Nationwide Mutual Insurance Company
0140...... INationwide.........ccovvrererrerreriererins | creireiriens 20-4939866.. [4869465..... |...coveveivries [ O 820 Goodale Boulevard, LLC..........ccccoevrrrerrennee NRI Equity Land Investments, LLC ownership.......... Nationwide Mutual Insurance Company
0140...... INationWide.........coreurrrrerrrreererens | cerereineens 20-4939866.. |5042612..... |.cccovrervrernne [ O 825 Junction Way, LLC.........ccoovrrrernrnrirnirnnnne GVY Residential, LLC.......c.ccocvverrrrrernrenrerrernenns ownership.......... Nationwide Mutual Insurance Company
0140...... INationwide.........cccovvvererreresreriesees | creireiniens 20-4939866.. |5012286..... |..cccoverveirriens [ O 828 Bobcat Avenue, LLC........c.ccocveverirrirriinnes NRI Equity Land Investments, LLC ownership.......... Nationwide Mutual Insurance Company
0140...... INatioNWIde..........overerrerereeeecereireinees [ creereeeens 20-4939866.. |4890759..... | .cocevrrrrrrinees [Oerrrrirereiein, 840 Third Avenue, LLC.......ccoovrrenrrrrrreiecins NRI Equity Land Investments, LLC ownership.......... Nationwide Mutual Insurance Company
0140...... INationwide.........ccvvvererrerrerrereries | creireiniens 20-4939866.. [4590611..... |.cccoeveveivriens [ O 845 Yard Street, LLC......coovvvvvveeresecriinas NRI Equity Land Investments, LLC ownership.......... Nationwide Mutual Insurance Company
0140...... |Nationwide...........ccorurereerrirerrreeenns | v 20-4939866.. |4590787..... | .ccceervcerrreee | Qe 850 Goodale Blvd., LLC........ccccovvvererirerernee. NRI Equity Land Investments, LLC ownership.......... Nationwide Mutual Insurance Company
0140...... INationwide..........cccvvverererrerrererins | creireiniens 20-4939866.. [4903921..... 860 Third Avenue, LLC........cccovevveveveieririiennns NRI Equity Land Investments, LLC ownership.......... Nationwide Mutual Insurance Company
0140...... INatioNWiIde.........overeeeeeeeeeeereireenens [ e 20-4939866.. |4903912..... 880 Third Avenue, LLC.......oovvrreeerrrreircens NRI Equity Land Investments, LLC ownership.......... Nationwide Mutual Insurance Company
0140...... INationwide.........ccvvvererrerresieinins | creireiniens 20-4939866.. |4869438..... 895 W. Third Avenue, LLC........cccccovvierrvriinnns NRI Equity Land Investments, LLC ownership.......... Nationwide Mutual Insurance Company
0140...... 20-4939866.. |4810029..... 975 Rail Street, LLC......vvvveeerereerereineeees NRI Equity Land Investments, LLC ownership.......... Nationwide Mutual Insurance Company
0140...... 31-1680808.. |4594833..... AD Investments, LLC Nationwide Realty Investors, Ltd ownership Nationwide Mutual Insurance Company
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1 2 3 4 5 6 7 10 11 12 13 14 15

Name of Type of

Securities Control

Exchange (Ownership

if Publicly Board, If Control is

NAIC Traded Names of Relationship Management | Ownership
Group Group Company ID Federal (U.S.or Parent, Subsidiaries Domiciliary | to Reporting Directly Controlled by Attorney-in-Fact,| Provide Ultimate Controlling
Code Name Code Number RSSD CIK International) or Affiliates Location Entity (Name of Entity/Person) Influence, Other) | Percentage Entity(ies)/Person(s) *
0140...... NationWide.........coveurvereeerereererens | v 31-1580283.. [4590992..... |..ccovverrvrrennes [0S ADTV, LLC..ooie e eeteeeseies OH............ NIA ..o NWD Investments, LLC.......cccooorerenrerrerrernnens ownership.......... ....100.000 |Nationwide Mutual Insurance Company........... | ccc.cevenee.
0140...... NationWide........coveveeereresieesees | ceeieiniens 52-2227314.. |4287247..... | .covoereevrnn [0S AGMC Reinsurance, Ltd........cccccorerveerrerrernnnns TCA........... A, Nationwide Advantage Mortgage Company..... |ownership.......... ....100.000 |Nationwide Mutual Insurance Company........... [ cceeurreee
0140...... NationWide.........covevveerreeeereerenens | v 42-1011300.. |4287229..... | .ccoverrrerennn. [0 ALLIED General Agency Company.................... A A, AMCO Insurance COmMPany.............eeereerrerrenns ownership.......... ....100.000 |Nationwide Mutual Insurance Company........... | ccc.cevenee.
0140...... NationWiIde........cceveveveieierieiesnes | e 42-0958655.. [1677548..... | .cccovererrenen. [0S ALLIED Group, INC...covvveveeereieiereieississieissinnens A IA.... Allied Holdings (Delaware), InC..........cccouvvvrenes ownership.......... ....100.000 |Nationwide Mutual Insurance Company........... [ ceeeeurreas
0140...... NationWide.........coevveereeeireeenens | v 46-4628790.. |4613462..... | .cooveererennn. [0S Allied Holdings (Delaware), InC.........cccoevvvenrenee [] S IA.... Nationwide Mutual Insurance Company........... ownership.......... ....100.000 |Nationwide Mutual Insurance Company........... | cccccevenee.
0140...... NationWide........cooverereieirieennens 10127... |27-0114983.. [4288169..... |..cccevrerrrrne. [0S ALLIED Insurance Company of America............ OH........... A, Nationwide Mutual Insurance Company........... ownership.......... ....100.000 |Nationwide Mutual Insurance Company........... [ coeeevreee
ALLIED Property and Casualty Insurance
0140...... NationWide........ccoovvverrrreririnieinnens 42579... |42-1201931.. [4287144.... | .ccovivrrerrene. [0S Company A A, ALLIED Group, INC.....ceveereinieieinireieiriisninnens ownership.......... ....100.000 |Nationwide Mutual Insurance Company........... [ coeeeereens
0140...... Nationwide 42-1527863.. |4287238..... | .ccovererenen. [0 ALLIED Texas Agency, INC.........cccveurenceneurnenns [ IA.... AMCO Insurance Company..........c.ccc.coeereereunnc ownership.......... ....100.000 |Nationwide Mutual Insurance Company........... | ccccevenee.
0140...... Nationwide . |42-6054959.. |4287153..... | .ccovvererrrernns [0 SRR AMCO Insurance Company...........ccccceerreevennn A, IA.... ALLIED Group, INC.....c.coovevereriererrecrerieenaee ownership.......... ....100.000 |Nationwide Mutual Insurance Company........... | cccccevenes
0140...... Nationwide..........coeverreiererrieiiesies | e 59-1031596.. [4288011..... |.cccoeverirnnen [0S American Marine Underwriters, Inc.................... FLoioine, A Nationwide Mutual Insurance Company........... ownership.......... ....100.000 |Nationwide Mutual Insurance Company........... [ cccecunee
0140...... NationWide..........coovveverreeeveereiiien | e, 31-1580283.. |4591177..... | ceveeeererne. [0 SR Arena District CA I, LLC.......ccccovveveveeeerieeine OH............ NIA............. NWD Investments, LLC..........cccoevevvrierriennen ownership.......... ....100.000 |Nationwide Mutual Insurance Company........... | cccceevenees
.............. 0ueeererernernereerenesseeseesenssssensensenns | eneeneennneee | 90-0280710.. [Nf@eieiiiiices | cevivenevenniens | O | Arena Diistrict Owners Association..............co.e.. |OH.....co.. |OTH.............. | Other non-Nationwide..........coeeevencneirerniene [ M@ | cveireieceneene. | Other non-Nationwide.........coceveeveencnensiinionns | 2eiinienes
0140...... NationWide.........ccoooeveverveeeieereieien | e, 31-1486309.. | 5012277..... | cceeeererne. [0 SRR Ballantrae Woods, LLC...........ccccoeviveveiierennen. OH............ NIA.............. Nationwide Realty Investors, Ltd..................... ownership.......... ....100.000 |Nationwide Mutual Insurance Company........... | ccceeevnees
0140...... NationWide........cccoeveeererrerieeiieries | e 26-4083207.. |4869447..... | .cccoervereirnne [0S Berkshire Crossing Development, LLC.............. DE............. NIA.....ccoon. NorthStar Commercial Development, LLC....... ownership.......... ....100.000 |Nationwide Mutual Insurance Company........... [ ccceevenee
0140...... NationWide..........cooeveverveerveereiiien | oo 31-1184438.. |4594842..... | ...ccovevnnne. [0 SR Boulevard Inn Limited Liability Company........... OH............ NIA.............. Nationwide Realty Investors, Ltd...................... ownership.......... [ ...... 94.800 |Nationwide Mutual Insurance Company........... T
0140...... Nationwide..........coevevvererrerieierees | e 31-1555487.. |4593658..... | ..ccoevverernne [0S Broad Street Retalil, LLC............cccovvverrirrirernne DE........... NIA......ccoo... Nationwide Realty Investors, Ltd...................... ownership......... | ...... 60.000 |Nationwide Mutual Insurance Company........... | P
0140...... NationWide...........oovveverrieriieereieien | e, 20-3624379.. |4595531..... | ccviveirernen. [0 SRR Brooke School Investment Fund, LLC................ DE............. OTH..covvren Nationwide Mutual Insurance Company........... ownership.......... ....100.000 |Nationwide Mutual Insurance Company........... 2t
Limited partner
0140...... NationWIde........ccvvevreereeerererens | e 26-0899413.. |3730540..... | cocovrrrrrririnnns [0S CHP New Markets Investment Fund, LLC......... OH............ OTH...covenenne Nationwide Mutual Insurance Company........... /nocontrol ... 50.000 |other non-Nationwide...........cccovevvrrvrerierinnnnne | P
0140...... NationWide........cccoevevereririeiiesnes | e 20-1618232.. [4595241..... | .cooverereirnnn [0S CNRI-Cannonsport Condominium, LLC............. OH............ NIA.....cooon. CNRI-Cannonsport, LLC..........cccccovvvererrirennnnn. ownership.......... ....100.000 |Nationwide Mutual Insurance Company........... [ ccceeureee
0140...... NationWide........ccvvevreereeerererens | cerereineens 20-1618232.. [4595045..... | ..ccovrvrrvrrennn [0S CNRI- Cannonsport, LLC.........ccccevvrerrenrnrennenns OH............ NIA ..o Nationwide Realty Investors, Ltd..........cccc........ ownership.......... ....100.000 |Nationwide Mutual Insurance Company........... | cco.cevenee.
.............. 0ureeeereeneireereeeeessseeseesensstssenenenns | eeeseeseneee | MAeisiinineinees [N | eeineineiensiens | Qe | Co-Investment Fund, LLC..........cccocoecevievinenees | DEecici |OTH........ccc... | Other non-Nationwide.........coeeevveencncrenneone [ M@ | v | Other non-Nationwide.......c.coceeeeneencencnsiinienns | 2eiiienes
0140...... NationWide........ccvveveverieerereerens | ceeereineens 31-1579973.. |2998688..... |..cccovrerrrrrenn [0S COLHOC Limited Partnership.......c..cc.cvvvverennees OH............ NIA...coine NRIArena, LLC.....c.vvvverreirinrreeeeesseneeeens ownership.......... | o.... 30.757 | Other non-NationWide..........c.eveererrerrernernrennenns 2
0140...... Nationwide........cccoeverrererrisieieinenns 29262... |74-1061659.. |4288057..... |..ccccovverrrrrnnnns [0S Colonial County Mutual Insurance Company..... | TX............ A, Other non-Nationwide..........cccccevererrerrrerenns CONract......cvews [ wererrersirennns Other non-Nationwide...........cccccererrirerericrnnnns 2
.............. 0urevrrrrrenrereereeesssssnessssssnssenssnsseses | eoveseennnees | 45-4901238.. [Nfa..iveiivviens | cevevriveiveiiniins | O | Columbus Arena Management, LLC.................. |OH............ |OTH.............. | Other non-NationWide...........ccccovvevrrrrernineenne [ M@ievirrirvirniininnes [ eveiernnennenes | Other nON-NationWide.........cvvvvvvverrerniniinninns | 2o
0140...... NationWide........ccvvevveereeerernerens | v 04-3750770.. [4595951..... | coeovrrerreirinns [0S Continental/North Shore I, L.P.......ccccovvvrurrennee. OH............ NIA ..o Continental/NRI North Shore Investments, LLC| ownership.......... ....100.000 |Nationwide Mutual Insurance Company......... | cco.ceveneen.
0140...... NationWide.........covevveereeererenenens | v 20-0366090.. |3327212..... | .coecvrrrrrrrenes [0 Continental/North Shore Il L.P........cocovvurrrnrenee. DE.....cce.. NIA ..o Continental/NRI North Shore Investments, LLC| ownership.......... ....100.000 |Nationwide Mutual Insurance Company........... | cccccevenee.
0140...... Nationwide 20-0142724.. |4588177..... | covcvrrerrrrnnns [0S Continental/NRI North Shore Investments, LLC. |OH............ NIA...ccine Nationwide Realty Investors, Ltd.............c........ ownership.......... {o.... 50.500 |Nationwide Mutual Insurance Company........... T
0140...... Nationwide . |68-0066866.. |4288178..... | ..ccccvvrevrrrrenees [0S Crestbrook Insurance Company..........c..cocureenne. OH............ A e Nationwide Mutual Insurance Company........... ownership.......... ....100.000 |Nationwide Mutual Insurance Company........... | ccc.cevenee.
0140...... NationWide........cceveveveiererieiesies | cereieinnens 31-1486309.. [4590255..... |..cccovrrerrrrrnnnns [0S Crewville, Ltd.......coovevieeeeeesceieeeses OH............ NIA....ccoone Nationwide Realty Investors, Ltd..................... ownership.......... ....100.000 |Nationwide Mutual Insurance Company........... [ coeeeurreee
0140...... NationWide........c.cvervrreererrieirerireins 42587... |42-1207150.. |4287162..... | .cceovereereeenene [0 Depositors Insurance Company...........ccccoeeeeenee A A s ALLIED Group, INC.....covereeenrerrireirnerneeneieeenes ownership.......... ....100.000 |Nationwide Mutual Insurance Company........... | cccccevenee.
Discover Affordable Housing Investment Fund |

.............. 0neeeeereereereereeeeeeeneeseesessssseeneennnes | eveennenneeee | 46-4104813.0 INf@ciiiiiiies | oo | O | LLC Other non-Nationwide............ocuorrerreencerrirninne reereeeneenennes | Other non-Nationwide...........c.oovverenrrniniineons | 21
0140...... Nationwide 33-0096671.. |4287694..... DVM Insurance Agency.... Veterinary Pet Insurance Company ....100.000 |Nationwide Mutual Insurance Company
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1 2 3 4 5 6 7 10 11 12 13 14 15
Name of Type of
Securities Control
Exchange (Ownership
if Publicly Board, If Control is
NAIC Traded Names of Relationship Management | Ownership
Group Group Company ID Federal (U.S.or Parent, Subsidiaries Domiciliary | to Reporting Directly Controlled by Attorney-in-Fact,| Provide Ultimate Controlling
Code Name Code Number RSSD CIK International) or Affiliates Location Entity (Name of Entity/Person) Influence, Other) | Percentage Entity(ies)/Person(s) *
0140...... Nationwide 15821... |47-4523959.. [4890825..... | ...cocovverreenen [0S Eagle Captive Reinsurance, LLC...........cc.coe...... Nationwide Life Insurance Company................ ownership.......... ....100.000 |Nationwide Mutual Insurance Company........... | ccc.cevenee.
0140...... NationWide........coveveeereresieesees | ceeieiniens 20-1945276.. |4590590..... |.cccovrrerrirrrnnns [0S East of Madison, LLC..........ccccoeveriviererieienne 120 Acre Partners, Ltd........cccooevieerininienne ownership.......... | ... 24,910 |Nationwide Mutual Insurance Company........... P
0140...... NationWide.........covevveerreeeereerenens | v 20-1945276.. |4590590..... | coecverrrrrrenees [0 East of Madison, LLC........c.ccocoveurrernerrnerrirnnes ND La Quinta Partners, LLC..........ccocoovrvrrerrenne ownership.......... | o.... 76.090 |Nationwide Mutual Insurance Company........... T
.............. 0urereeereesseessssessessssesessssenens. | aveeenennen | 30-0951639.. [n/a......ee. ERN-4 Property Owners Association, Inc.......... Other non-Nationwide Other non-Nationwide...........ccccceveveivreriiniens [ 2uiiiiniins
0140...... Nationwide.........ccovevverrinrierineneens 13838... |42-0618271.. |4569372..... Farmland Mutual Insurance Company............... Other non-Nationwide Other non-Nationwide............cocevrrerirrrrnrennenns 2
0140...... NationWide........cooverereieirieennens 22209... |75-6013587.. |4287676..... Freedom Specialty Insurance Company............ Scottsdale Insurance Company ...........cccc.eene. ownership.......... ....100.000 |Nationwide Mutual Insurance Company
(V- 46-4736379.. |n/a.............. . . | GPN-1 Property Owners Association, Inc. . .. | Other non-Nationwide................. nfa....... ... | other non-Nationwide...........cocovvrierenee
0140...... Nationwide 20-4939866.. |4590808..... Grandview Yard Hotel Holdings, LLC................. NRI Equity Land Investments, LLC.................. ownership.......... ....100.000 |Nationwide Mutual Insurance Company
0140...... Nationwide 20-4939866.. |4590826..... Grandview Yard Hotel, LLC...........cccceevverrirerenne Grandview Yard Hotel Holdings, LLC ownership ....100.000 |Nationwide Mutual Insurance Company.
0140...... Nationwide... 20-4939866.. | 5036200..... . . |GVY Residential, LLC NRI Equity Land Investments, LLC.... . | ownership... ....100.000 |Nationwide Mutual Insurance Company...
0140...... Nationwide 51-0241172.. | 3582909..... Harleysville Group Inc Allied Holdings (Delaware), Inc ownership. ....100.000 |Nationwide Mutual Insurance Company........... | cccccevenee.
0140...... Nationwide...........coceerrieriverererenen, 23582... |41-0417250.. |4442260..... | ..ccceoervrernnes [0 SRR Harleysville Insurance Company..............ccccone PA...... A Harleysville Group, INC......c.ccccvvevereeieerirennen, ownership.......... ....100.000 |Nationwide Mutual Insurance Company........... | ceceeevrees
0140...... Nationwide . | 16-1075588.. |4442158..... | ..ccovverrrernns [0 SRR Harleysville Insurance Company of New Jersey |NJ............. A Harleysville Group, INC........ccccvvevereieerircnnen ownership.......... ....100.000 |Nationwide Mutual Insurance Company........... | ccceeevnees
0140...... Nationwide . 123-2864924.. [4442242..... | ......ccocun.. [0S Harleysville Insurance Company of New York... | PA............. IA.... Harleysville Group, Inc ownership.......... ....100.000 |Nationwide Mutual Insurance Company........... [ ccceevenee
0140...... Nationwide . 138-3198542.. |4442251..... | .coveverrrirnne [0 SR Harleysville Lake States Insurance Company.... |ML.............. IA.... Harleysville Group, Inc ownership.......... ....100.000 |Nationwide Mutual Insurance Company........... [ ccceeueeee
0140...... Nationwide . 123-1580983.. [4440659..... | ..ccoovvrereree. [0S Harleysville Life Insurance Company................. PA......... A, Nationwide Mutual Insurance Company........... ownership.......... ....100.000 |Nationwide Mutual Insurance Company........... [ ccccueeee
0140...... Nationwide . |23-2384978.. |4442288..... Harleysville Preferred Insurance Company........ PA....... IA.... Harleysville Group, Inc ownership.......... ....100.000 |Nationwide Mutual Insurance Company........... [ ccceeueeee
0140...... Nationwide . |04-1989660.. |4442372..... Harleysville Worcester Insurance Company...... PA............. IA.... Harleysville Group, Inc ownership.......... ....100.000 |Nationwide Mutual Insurance Company........... [ ccceeureee
0140...... Nationwide 32-0051216.. [4596903..... Hideaway Properties COrp.........cocrrvenrerrerniens Nationwide Realty Investors, Ltd..........cc.c........ ownership......... {o.... 50.000 |Nationwide Mutual Insurance Company........... | P
0140...... Nationwide... 31-0871532.. |4288020..... . . | Insurance Intermediaries, Inc.... .. | Nationwide Mutual Insurance Company. ..| ownership... ....100.000 |Nationwide Mutual Insurance Company...
0140...... Nationwide 31-1486309.. |4097802..... Jerome Village Company, LLC........ccccoevvrvrnee Nationwide Realty Investors, Ltd...................... ownership ....100.000 |Nationwide Mutual Insurance Company
Jerome Village Master Property Owners
.............. 0urvereeereeereeeeeeeeesseseessseseessnseneens | eoereeieneens |46-2974590.. [N/a..eviiieens [ covveveiviieeens [ O | ASSOCIatioN, Inc. OH............ |OTH.............. | Other non-Nationwide............cccccceevuerevvevereces [NMAueieeiiceiereceees | cevereeneneen. | Other non-Nationwide...........ccevevvcveveieceiceens |20
Jerome Village Residential Property Owners
.............. 0urrereeeerereeeeeeeeessesesssseseessnseneens | eeereeieneens |46-2956640.. [N/a...vciiieens [ covieeveiviieeens [ O, | ASSOCIation, Inc. Other non-Nationwide.............cccoevveerevvvcereccees [N [ eeveereeeeen. | Other non-Nationwide..........covevceecicvesiees | 20
0140...... NationWide........cooveveerereresieiiesees | ceeiiiinens 31-1486309.. [4590312..... |.ccoverrerrirrrnes [0S JV Developers, LLC.......cccocveverererenereieisiiennns Nationwide Realty Investors, Ltd..................... ownership.......... ....100.000 |Nationwide Mutual Insurance Company........... O
0140...... Nationwide 74-1395229.. |4613350..... Lone Star General Agency, InC.........cccccvveevennee Nationwide Mutual Insurance Company ownership. ....100.000 |Nationwide Mutual Insurance Company
0140...... Nationwide... . | 38-0865250.. |4288187..... . . | National Casualty Company...... . | Nationwide Mutual Insurance Company. ..| ownership... ....100.000 |Nationwide Mutual Insurance Company...
0140...... Nationwide AC000920.... |4614900..... National Casualty Company of America, Ltd...... National Casualty Company............cccoeereeneenee ownership.......... ....100.000 |Nationwide Mutual Insurance Company.
0140...... NationWide........ccevevvierererieiesees | e 42-1154244.. |2889795..... | .cccovercrrene. [0S Nationwide Advantage Mortgage Company....... A NIA....ccoone AMCO Insurance Company...........ccoevveeerrennnes ownership.......... | ..... 87.300 |Nationwide Mutual Insurance Company........... | P
ALLIED Property & Casualty Insurance
0140...... NationWide........cceveveveiererieiesies | cereieinnens 42-1154244.. |2889795..... | .cccvvererrenen. [0S Nationwide Advantage Mortgage Company....... A NIA....ccoone Company ownership.......... | oo 8.470 |Nationwide Mutual Insurance Company........... | P
0140...... NatioNWIdE. ... [ e 42-1154244.. | 2889795.... | .coeoveevecenen. [0 Nationwide Advantage Mortgage Company....... A NIA e Depositors Insurance Company...........c..ccc...... ownership.......... | coeee.: 4.230 |Nationwide Mutual Insurance Company........... T
Nationwide Affinity Insurance Company of
0140...... Nationwide . |48-0470690.. |4288196..... |.ccccvrrorrrreenees [0 America Nationwide Mutual Insurance Company ownership.......... ....100.000 |Nationwide Mutual Insurance Company.......... | cccccevenee.
0140...... Nationwide... . . |42-1015537.. |4288208..... . . | Nationwide Agribusiness Insurance Company... . | Nationwide Mutual Insurance Company. ..| ownership... ....100.000 |Nationwide Mutual Insurance Company...
0140...... NationWide.........covevveerreererirrerens | v 31-1578869.. | 4288075..... Nationwide Arena, LLC........cooovrrerrrrinrnereins NRIArena, LLC.....c.ovieriririeineeeceeeeeeene ownership.......... | o.... 90.000 |Nationwide Mutual Insurance Company.
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0140...... Nationwide
0140...... Nationwide
0140...... Nationwide 31-4416546.. | 3828081.....
0140...... Nationwide

€210

0140...... Nationwide
0140...... Nationwide...
0140...... Nationwide

0140...... Nationwide

1 2 3 4 5 6 7 10 11 12 13 14 15
Name of Type of
Securities Control
Exchange (Ownership
if Publicly Board, If Control is
NAIC Traded Names of Relationship Management | Ownership
Group Group Company ID Federal (U.S.or Parent, Subsidiaries Domiciliary | to Reporting Directly Controlled by Attorney-in-Fact,| Provide Ultimate Controlling
Code Name Code Number RSSD CIK International) or Affiliates Location Entity (Name of Entity/Person) Influence, Other) | Percentage Entity(ies)/Person(s) *
0140...... Nationwide 20-8670712.. |4288114..... | cocvverrvnn [0S Nationwide Asset Management, LLC................. OH............ NIA ..o Nationwide Mutual Insurance Company........... ownership.......... ....100.000 |Nationwide Mutual Insurance Company........... | ccc.cevenee.
0140...... Nationwide . 195-0639970.. [4288217..... | .ccovvrerrrnn. [0S Nationwide Assurance Company..........cccceuee Wi..ooooine A, Nationwide Mutual Insurance Company........... ownership.......... ....100.000 |Nationwide Mutual Insurance Company........... [ cceeurreee
0140...... NationWide.........covevveerreeeereerenens | v 31-1592130.. | 2729677..... | .covverrrrrrenes [0 Nationwide BanK..........ccoeveuvevrerneninneninenne OH............ OTH...ooverenee Nationwide Financial Services, Inc................... ownership.......... ....100.000 |Nationwide Mutual Insurance Company........... 2

............. 31-1036287.. |4288123.....
............. 31-4416546.. | 3828081.....

Nationwide Cash Management Company.......... OH............ NIA...ccoinne Nationwide Mutual Insurance Company........... ownership.......... ....100.000 |Nationwide Mutual Insurance Company........... [ ceeeeurreas
Nationwide Corporation Nationwide Mutual Insurance Company........... ownership......... | o.... 95.200 |Nationwide Mutual Insurance Company........... T
Nationwide Corporation Nationwide Mutual Fire Insurance Company... |ownership.......... | ........ 4.800 | Nationwide Mutual Insurance Company
Nationwide Emerging Managers, LLC NWD Investment Management, Inc................. ownership. ....100.000 |Nationwide Mutual Insurance Company.

04-3679407.. |4286839.....

Nationwide Exclusive Agent Risk Purchasing

0140...... NatioNWIdE. ... [ e 05-0630007.. |4288048..... |....cccovereenee. [0 Group, LLC OH............ NIA. e Insurance Intermediaries, INC........ccccovvrrerennnee ownership.......... ....100.000 |Nationwide Mutual Insurance Company........... | ccccevenee.
0140...... NationWide..........cooeveverveerecreieen | e 31-1667326.. |4286932..... |..ccccvvrrernne. [0 SRR Nationwide Financial Assignment Company...... OH............ NIA............. Nationwide Life Insurance Company................ ownership.......... ....100.000 |Nationwide Mutual Insurance Company........... | cccccevenes
0140...... Nationwide..........coeverreiererrieiiesies | e 23-2412039.. [4287087..... | .cccoerererrne [0S Nationwide Financial General Agency, Inc......... PA..... NIA.....cccooe. NFS Distributors, INC.........c.ccoveererririieierinnn. ownership.......... ....100.000 |Nationwide Mutual Insurance Company........... [ cccecunee
Nationwide Financial Institution Distributors

0140...... Nationwide..........cooeververererrieieeies | e 31-1316276.. |4287069..... |..cceoverrrnne [0S Agency, Inc. DE........... NIA.....ccoo.. NFS Distributors, INC...........ccoveevrrverrieirerinnn. ownership.......... ....100.000 |Nationwide Mutual Insurance Company........... [ cccceuenee
0140...... NationWide..........cooeveverreerriveereieien | e, 31-6554353.. | 4286978..... Nationwide Financial Services Capital Trust...... DE............. NIA............. Nationwide Financial Services, Inc. ................. ownership.......... ....100.000 |Nationwide Mutual Insurance Company

0140...... NatiONWIdE........cveeeceeeeeeinereieieens [ e 31-1486870.. | 3828063..... . . | Nationwide Financial Services, Inc Nationwide Corporation.................. .. |ownership... ....100.000 |Nationwide Mutual Insurance Company...

0140...... NationWide.........ccovovvevevreeriieeeiien | e 52-6969857.. | 428699%6..... Nationwide Fund Advisors Nationwide Financial Services, Inc. ownership.......... ....100.000 |Nationwide Mutual Insurance Company

31-1748721.. |4287050.....
31-0900518.. |4287041..... .
.| 31-4425763.. | 4287957 .....

Nationwide Fund Distributors LLC NFS Distributors, Inc ownership.......... ....100.000 |Nationwide Mutual Insurance Company.
. | Nationwide Fund Management LLC..... . . . NFS Distributors, Inc...... . |ownership... ....100.000 |Nationwide Mutual Insurance Company...
Nationwide General Insurance Company........... Nationwide Mutual Insurance Company........... ownership.......... ....100.000 |Nationwide Mutual Insurance Company........... [ ccceeueeee

0140...... NationWIde........ccvvevreereeerererens | e 31-1570938.. [4286398..... |..cccorerrrrrrnnn [0S Nationwide Global Holdings, InC..........cc.ccvreene. Nationwide Corporation.............cceeeveererrenienns ownership.......... ....100.000 |Nationwide Mutual Insurance Company........... | ccc.evenee.
0140...... Nationwide 04-3732385.. |4286857..... | .cccovrerrrrnnens [0S Nationwide Global Ventures, Inc.............ccceune... Nationwide Asset Management Holdings, Inc.. | ownership.......... ....100.000 |Nationwide Mutual Insurance Company........... [ ccceeureee
0140...... Nationwide . 131-1399201.. {2839398..... | .ccovevrrerenne. [0S Nationwide Indemnity Company...........cccceuevenn Nationwide Mutual Insurance Company........... ownership.......... ....100.000 |Nationwide Mutual Insurance Company........... | cco.cevenee.
0140...... Nationwide . 195-2130882.. [4287180..... |.cccovererree. [0S Nationwide Insurance Company of America...... Wi..ooonee IA.... ALLIED Group, INC. ..c.ovvvrervreieeieieeeeieaes ownership.......... ....100.000 |Nationwide Mutual Insurance Company........... [ ccceeurnee
0140...... Nationwide . 131-1613686.. [4287966..... |..ccoccvvrereene. [0S Nationwide Insurance Company of Florida........ OH............ Nationwide Mutual Insurance Company........... ownership.......... ....100.000 |Nationwide Mutual Insurance Company........... | cce.cevennen.
0140...... NationWide........cceveveeeerererieierees | e 41-2206199. [4286950..... |..ccovrrerrrrrnnns [0S Nationwide Investment Advisors, LLC................ OH............ Nationwide Life Insurance Company................ ownership.......... ....100.000 |Nationwide Mutual Insurance Company........... [ cceeureeen
0140...... NationWIde........ccvvevreereeererreirens | e 73-0988442.. |4286923..... | ..ccovvrerrrrnennns [0S Nationwide Investment Services Corporation.... |OK............. NIA ..o Nationwide Life Insurance Company................ ownership.......... ....100.000 |Nationwide Mutual Insurance Company.......... | cco.ceveneen.
Nationwide Life and Annuity Insurance
0140...... Nationwide . 131-1000740.. {2995098..... | ..ccovevrrerrrennn. [0S Company Nationwide Life Insurance Company................ ownership.......... ....100.000 |Nationwide Mutual Insurance Company......... | cco.ceveneen.

. 131-4156830.. |2819288..... Nationwide Life Insurance Company.... Nationwide Financial Services, Inc.

Nationwide Life Tax Credit Partners 2002-A,

ownership. ....100.000 |Nationwide Mutual Insurance Company

0140...... NationWIde........ccevevrrreieesieiesnes | ceeireiinens 13-4212969.. [4596127..... | .ccocvvvrrerrrenn. [0S LLC OH............ NIA...ccine Nationwide Life Insurance Company................ Other...coeevres | e 0.010 |Nationwide Mutual Insurance Company........... 2

Nationwide Life Tax Credit Partners 2002-B,

0140...... NationWide........ccevevevreieerieiennes | ceeieiinens 01-0749754.. |4595960..... |.ccccvrerrirrrnnns [0S LLC OH........... NIA....ccoine Nationwide Life Insurance Company................ Other...ceevrens | e 0.010 |Nationwide Mutual Insurance Company........... 2

Nationwide Life Tax Credit Partners 2003-A,

0140...... NationWide.........ccoevverervieeieereieiens | e, 54-2113175.. | 4596127 ..... | ccveeeererne. [0 SRR LLC OH....cc.... NIA............. Nationwide Life Insurance Company................ other. ..o e 0.010 |Nationwide Mutual Insurance Company........... 2t

Nationwide Life Tax Credit Partners 2003-B,

0140...... NationWide.........ccoovveerveeeieereieiens | e 58-2672725.. |4596163..... | .ccccveerernnne. [0 SRR LLC OH......c.... NIA............. Nationwide Life Insurance Company................ other.....ocoovveveens e 0.010 |Nationwide Mutual Insurance Company........... 2t
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Nationwide Life Tax Credit Partners 2004-A,
0140...... NationWide........ccevevevereresieiesies | e 20-0382144.. [4596707..... | .cocceveveivriens [ O LLC OH............ NIA....ccoone Nationwide Life Insurance Company................ Other...ceevrees | e 0.010 |Nationwide Mutual Insurance Company........... Y
Nationwide Life Tax Credit Partners 2004-B,
0140...... NationWide........ccevevereiererieiesees | v 20-0745944.. |4596211..... | .cocoevevecvries [ O LLC OH............ NIA....ccoone Nationwide Life Insurance Company................ Other...ceeevres | e 0.010 |Nationwide Mutual Insurance Company........... Y
Nationwide Life Tax Credit Partners 2004-C,
0140...... NationWIde........ccevevevrieerieenens | ceeireinnens 20-0745965.. [4596239..... |.cccoovevrcvriee [ O, LLC OH............ NIA....ccone Nationwide Life Insurance Company................ Other...cevrres | e 0.010 |Nationwide Mutual Insurance Company........... 2
Nationwide Life Tax Credit Partners 2004-D,
0140...... NatioNWIde........oveveverrierrereeeeniens | v 20-1128408.. [4596332..... |.ccccvvvvrcrriene [ O, LLC OH............ NIA....coine Nationwide Life Insurance Company................ Other...coeevres | e 0.010 |Nationwide Mutual Insurance Company........... 2
Nationwide Life Tax Credit Partners 2004-E,
0140...... NationWide.........ccovvveverveeerieereieien | e 20-1128472.. |4596350..... |.ccooceevvverreeee | Qe LLC OH............ NIA.............. Nationwide Life Insurance Company................ other.....cccoveveiins e 0.010 |Nationwide Mutual Insurance Company........... 2t
Nationwide Life Tax Credit Partners 2004-F,
0140...... NatioNWIdE........ovveverrirrererreennens | cerreeinnens 20-1918935.. [3318117..... | coecvrveveriien [ O LLC OH............ NIA....coinne Nationwide Life Insurance Company................ Other...ceevrers | e 0.010 |Nationwide Mutual Insurance Company........... 2
Nationwide Life Tax Credit Partners 2005-A,
0140...... NationWide.........ccooveveverrieenieereiien | e 20-2303694.. |45963609..... |..ccccoeveveveeee | Qe LLC OH............ NIA............. Nationwide Life Insurance Company................ other.....ccooveveiins e 0.010 |Nationwide Mutual Insurance Company........... 2t
Nationwide Life Tax Credit Partners 2005-B,
0140...... NatioNWIde........oveveverrreeereriennens | cerrireinnens 20-2303602.. [4596378..... |..cccoverrirrinne [ Ouvrrirerrieiieircininas LLC OH............ NIA....ccine Nationwide Life Insurance Company................ Other...ceevres | e 0.010 |Nationwide Mutual Insurance Company........... /.
Nationwide Life Tax Credit Partners 2005-C,
0140...... NationWide........ccvveereereeerererens | cerrereiniens 20-2450960.. [4596387..... |.cccovrerrcrirnns [ O LLC OH............ NIA .o Nationwide Life Insurance Company................ Other.....ovevers | e 0.010 | Nationwide Mutual Insurance Company........... .
Nationwide Life Tax Credit Partners 2005-D,
0140...... NationWide.........ccooovvevevreerieeeiien | e 20-2451052.. |4596396..... |..ccccovvevevreeee | Qe LLC OH............ NIA............. Nationwide Life Insurance Company................ other.....ccooveveis o 0.010 |Nationwide Mutual Insurance Company........... R
Nationwide Life Tax Credit Partners 2005-E,
0140...... NationWIde........ccevevreerieerererens | v 20-2774223.. |4596408..... | ..cccovvvvcvrne [ O LLC OH............ NIA ..o Nationwide Life Insurance Company................ Other....oevvees | e 0.010 | Nationwide Mutual Insurance Company........... .
Nationwide Life Tax Credit Partners 2007-A,
0140...... NationWide.........ccoovveverreerieereiien | e 21-1288836.. |4596426..... |...cccocevvevereee | Qe LLC OH............ NIA.............. Nationwide Life Insurance Company................ other.....cccoveveins o 0.010 |Nationwide Mutual Insurance Company........... 2
Nationwide Life Tax Credit Partners 2009-A,
0140...... NationWide........ccvvevreereererererens | e 26-3427373.. |4596435..... | ..ccovvvvvcniies [ O LLC OH............ NIA ..o Nationwide Life Insurance Company................ Other....cevves | e 0.010 | Nationwide Mutual Insurance Company........... .
Nationwide Life Tax Credit Partners 2009-B,
0140...... NationWide.........cccovvvvererrierrieeresien | v 26-3427435.. |4596444..... | ...cccovovceveeee | Qe LLC OH............ NIA............... Nationwide Life Insurance Company................ Other.....ccoovvvvees e 0.010 |Nationwide Mutual Insurance Company........... R
Nationwide Life Tax Credit Partners 2009-C,
0140...... NationWide.........coveuvvereeeereererens | e 26-3427479.. |4596499..... | ..ocovvvveneens [ O LLC OH............ NIA .o Nationwide Life Insurance Company................ Other.....ccvvvevns | eereene 0.010 | Nationwide Mutual Insurance Company........... 2
Nationwide Life Tax Credit Partners 2009-D,
0140...... NationWide........cccovvveerrieiieeerien | e 26-3427525.. |4596510..... |.cccovrvereeiveeee [ Ouveeierecces LLC OH............ NIA............... Nationwide Life Insurance Company................ Other....cccoovvveins e 0.010 |Nationwide Mutual Insurance Company........... 2
Nationwide Life Tax Credit Partners 2009-E,
0140...... NationWide.........coevveereeereerenenins | v 26-4737055.. |4596529..... | .ocovrrrrrrinnes [Oerierereiein, LLC OH............ NIA..coie Nationwide Life Insurance Company................ ownership.......... ....100.000 |Nationwide Mutual Insurance Company........... | ccc.cevenee.
Nationwide Life Tax Credit Partners 2009-F,
0140...... NationWide........cccovvveerrierieeeiiee | e 26-4737157.. |4596547..... | .ocoevvereevieee [ Oueereeees LLC OH............ NIA............... Nationwide Life Insurance Company................ ownership.......... ....100.000 |Nationwide Mutual Insurance Company........... [ cceeueeee
0140...... NationWide.........coevveereeeeererenens | verereiniens 27-1362364.. |4596622..... | ..ccovvrvrreennes | Ouereeeins Nationwide Life Tax Credit Partners 2009-I, LLC| OH............ NIA .o Nationwide Life Insurance Company................ Other.....cvvvevrs | v 0.010 | Nationwide Mutual Insurance Company........... 2
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1 2 3 4 5 6 7 10 11 12 13 14 15
Name of Type of
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NAIC Traded Names of Relationship Management | Ownership
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Code Name Code Number RSSD CIK International) or Affiliates Location Entity (Name of Entity/Person) Influence, Other) | Percentage Entity(ies)/Person(s) *
0140...... Nationwide 45-0469525.. | 3779811..... Nationwide Life Tax Credit Partners No. 1, LLC Nationwide Life Insurance Company................ Other...ceevrees | e 0.010 |Nationwide Mutual Insurance Company........... Y
0140...... Nationwide . | 75-1780981.. |4287984..... Nationwide LIOYdS........ccoevvvveeerieneeineirieieinees 1 OSSR CONraCt.......cccevw | covrreecrrrrinens Nationwide Mutual Insurance Company
0140...... Nationwide... 42-1373380.. |4287210..... . . | Nationwide Member Solutions Agency Inc. . ALLIED Group, Inc..... . |ownership... ....100.000 |Nationwide Mutual Insurance Company...
0140...... NationWide........cccoveveerrierieeeiien | ceveeeiinnes Na.innn. 4597094..... Nationwide Mutual Capital I, LLC............ccceou.... Nationwide Mutual Capital, LLC ownership ....100.000 |Nationwide Mutual Insurance Company.
0140...... Nationwide 75-3191025.. |45952609..... |.ccccveerernnee. [0 SRR Nationwide Mutual Capital, LLC..............cccuueee Nationwide Mutual Insurance Company........... ownership.......... ....100.000 |Nationwide Mutual Insurance Company........... | ccceeevnees
0140...... Nationwide . 182-0549218.. | 3828090..... |.ccccrrrirrrrrenees [0 Nationwide Mutual Fire Insurance Company..... Other non-Nationwide............cocererrverreniereirninns (117 SIS BRS Other non-Nationwide............cocceevrrenirrienrennenne 2
0140...... Nationwide . [31-4177100.. [3828072..... | .cevvvrrerrenns [0S Nationwide Mutual Insurance Company............. Other non-Nationwide..........cccoevvvrrerrerierinnns 111 TS ISR Other non-Nationwide..........cccooverrrrrerieinnnnns 2
0140...... NatioNWIdE. ... [ e 34-2012765.. |4288084..... | ...cocovvenenee. [0 Nationwide Private Equity Fund, LLC................. Nationwide Mutual Insurance Company........... ownership.......... ....100.000 |Nationwide Mutual Insurance Company........... | ccccevenee.
Nationwide Property and Casualty Insurance
0140...... Nationwide..........ccervreereerrieierreens 37877... [31-0970750.. |4287993..... | .coovrrrrrrenes [0 Company Nationwide Mutual Insurance Company........... ownership.......... ....100.000 |Nationwide Mutual Insurance Company........... | ccccceveneen.
0140...... NationWide..........coovveverveerieereieen | e 31-1486309.. | 4288105..... Nationwide Realty Investors, Ltd Nationwide Mutual Insurance Company........... ownership......... [ ...... 96.800 |Nationwide Mutual Insurance Company........... T
0140...... Nationwide..........cooeververererrieieeies | e 31-1486309.. [4288105..... Nationwide Realty Investors, Ltd Nationwide Indemnity Company...............c....... ownership.......... | oo..... 3.200 |Nationwide Mutual Insurance Company........... | P
0140...... Nationwide 31-1486309.. |4590264..... Nationwide Realty Management, LLC Nationwide Realty Investors, Ltd...................... ownership ....100.000 |Nationwide Mutual Insurance Company
0140...... Nationwide... 11 I 4288066..... . . | Nationwide Realty Services, Ltd... . Nationwide Mutual Insurance Company. ..|ownership... ....100.000 |Nationwide Mutual Insurance Company...
0140...... Nationwide 73-0948330.. | 4287096..... Nationwide Retirement Solutions, Inc................ NFS Distributors, INC........ccccevevevrrrereeerierennn. ownership.......... ....100.000 |Nationwide Mutual Insurance Company
0140...... Nationwide 36-2434406.. |4287078..... Nationwide Securities, LLC.........cccocvververrirnnnens NFS Distributors, INC........ccccovevererirrieiririnnnn. ownership.......... ....100.000 |Nationwide Mutual Insurance Company.
0140...... Nationwide... 31-4177100.. | 4288093..... . . | Nationwide Services Company, LLC.... . Nationwide Mutual Insurance Company ..| ownership ....100.000 |Nationwide Mutual Insurance Company...
0140...... Nationwide 27-0743545.. |4564041..... Nationwide Tax Credit Partners 2009-G, LLC.... Nationwide Mutual Insurance Company........... Other.....ccovviees | e 0.010 |Nationwide Mutual Insurance Company.
0140...... NationWIde........ccvvevreereeerererens | e 27-0768791.. [4596891..... |.cccovrerrrrrennn [0S Nationwide Tax Credit Partners 2009-H, LLC.... Nationwide Mutual Insurance Company........... ownership.......... ....100.000 |Nationwide Mutual Insurance Company........... | ccc.evenee.
0140...... NationWide........cccoevevereririeiiesnes | e 46-1952215.. [4596556..... | ..ccovoerrerrnee. [0S Nationwide Tax Credit Partners 2013-A, LLC.... Nationwide Life Insurance Company................ ownership.......... { coo..... 0.010 |Nationwide Mutual Insurance Company........... | P
0140...... NationWide........ccvvevreereeerererens | cerereineens 46-1971926.. [4596592..... | .ccvvvrrcrrenee [0S Nationwide Tax Credit Partners 2013-B, LLC.... Nationwide Life Insurance Company................ ownership.......... | v 0.010 | Nationwide Mutual Insurance Company........... | P
0140...... NationWide........cccoevevereierieiiesies | e 20-5976272.. |4595410..... | .cccverrerrirrnnens [0S Nationwide Ventures, LLC..........cccccvvevrerrirennen. Nationwide Mutual Insurance Company........... ownership.......... ....100.000 |Nationwide Mutual Insurance Company........... [ ccceeurnee
0140...... NationWide........ccvveveverieerereerens | ceeereineens 11-3651828.. [4588168..... |..ccovovrerreene. [0S ND La Quinta Partners, LLC.........ccccovvvrrrererns Nationwide Realty Investors, Ltd...........ccc........ ownership.......... | co.... 95.000 |Nationwide Mutual Insurance Company........... | P
0140...... NationWide........cceveveeeerererieierees | e [0S 4286866..... |.coverrerirnnns [0S Newhouse Capital Partners II, LLC.................... Nationwide Global Ventures, Inc..........c..cc.co.... ownership.......... | o.... 99.000 |Nationwide Mutual Insurance Company........... P
0140...... NationWIde........ccvvevreereeererreirens | e (O 4286679..... | cereerrrereinnens [0S Newhouse Capital Partners, LLC.........c.cccvvunne NWD Investment Management, Inc................. ownership.......... | o.... 19.000 | Nationwide Mutual Insurance Company........... | P
0140...... NationWide........cccoevevereririeesies | e [0SR 4286679..... | .covrerrerrernnns [0S Newhouse Capital Partners, LLC............cc.ce.u.... Nationwide Mutual Insurance Company........... ownership.......... | ...... 70.000 |Nationwide Mutual Insurance Company........... T,
0140...... NationWide.........coveveereeeereeerens | e [0S 4286679..... | .o [0S Newhouse Capital Partners, LLC.........c.ccccrvune.. Nationwide Mutual Fire Insurance Company... | ownership.......... | ...... 10.000 | Nationwide Mutual Insurance Company........... T
0140...... NationWide........ccoveveverererieiesies | v 38-3660659.. [4287032..... |.cccovrrerrirrnnnns [0S NFS Distributors, INC...........cccovvevrierercrierennns Nationwide Financial Services, Inc. ................. ownership.......... ....100.000 |Nationwide Mutual Insurance Company........... [ cceevrreee
0140...... NationWide........ccvveureereereeerens | v 14-1892640.. [4596677..... | .cvvvererreenen. [0S NHT XII Tax Credit Fund, LLC........ccccovvvverrenne. Nationwide Life Insurance Company................ ownership.......... | ... 49.990 | Nationwide Mutual Insurance Company........... | P
0140...... NationWide........ccevevevrereririeesnns | creieiinens 14-1892640.. [4596677..... | .cccovevrrerrrennn. [0S NHT XIl Tax Credit Fund, LLC........ccccoeverrerrrnnns Nationwide Assurance Company ............cc..... ownership.......... | o.... 25.000 |Nationwide Mutual Insurance Company........... P
0140...... NationWide.........coevveereeereerinrenins | v 14-1892640.. |4596677..... | ccvverrreerenene [0 NHT XII Tax Credit Fund, LLC........ccccovvvrerrenne. Nationwide Mutual Insurance Company........... ownership......... | o.... 25.000 | Nationwide Mutual Insurance Company........... T
0140...... NationWIde........ccevevereieirieiesnes | e 46-3762545.. |4750442..... | ..covvrerenn. [0S NNOV8, LLC......veeeeieeieireessiseeeissieseens Nationwide Mutual Insurance Company........... ownership.......... ....100.000 |Nationwide Mutual Insurance Company........... [ cceeeurreas
North Bank Condominium Home Owners
.............. 0uerrrerrrirererenenneisesenesssnennenns | envnenenene | 2650351004, [Nfa.eiivines | cevviinininiins | Qi | AsSOCHatioN OH............ |OTH.............. | Other non-Nationwide...........c.ccoeuvermrnenrneens [N [ v | Other non-NationWide.......c.ceeeevncncnciinions | 2
0140...... NatioONWIdE........vereeeeeeeeineireeeeens | e 20-4939866.. |4590817..... | .coeverrrerreenes [0 North of Third, LLC.......ccovverrirererrenrerereieeeneens OH............ NIA e NRI Equity Land Investments, LLC.................. ownership.......... ....100.000 |Nationwide Mutual Insurance Company........... | cccceevenee.
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0140...... NationWide.........coveurvereeerereererens | v 26-4083207.. |4590385..... |.cccoverrrirenn [0S Northstar Commercial Development, LLC.......... OH............ NIA ..o Nationwide Realty Investors, Ltd...........c.c........ ownership.......... | ... 50.000 |Nationwide Mutual Insurance Company........... | P
Northstar Master Property Owners Association,

.............. 0urrrreererereereeeeesnsessessessssnssssesses | eneeneennneee | 01-1753500.. [nf@...encncee. Inc. Other non-Nationwide...........ccooovenererrrncinnens | MAiiriiieinirinnnns | vereieeeneene. | Other non-Nationwide.........c.vvvvercernisiennennen.
0140...... Nationwide... 26-4083354.. |4594909..... . . | Northstar Residential Development, LLC Nationwide Realty Investors, Ltd.... .. [ownership.......... [ ...... 50.000 |Nationwide Mutual Insurance Company...
0140...... Nationwide 31-1486309.. |459479%4..... NRIArena, LLC.....o.overrreieirerereesseseineeeies Nationwide Realty Investors, Ltd...........c.c....... ownership.......... ....100.000 |Nationwide Mutual Insurance Company.
0140...... NationWide.........ccoovvevereieerieereieie | e, 31-1486309.. |4594815..... |.ccccveerernnen. [0 SRR NRI Brooksedge, LLC........ccccouveerirvereeriieieinne Nationwide Realty Investors, Ltd..................... ownership.......... ....100.000 |Nationwide Mutual Insurance Company........... | ccceeevnees
0140...... NationWide.........covevveereeereerenerens | v 31-1486309.. | 4595027 ..... | .covvvrrrrrrenes [0 NRI Builders, LLC........voreeierereereeeeneeneereeneens Nationwide Realty Investors, Ltd...........c.c....... ownership.......... ....100.000 |Nationwide Mutual Insurance Company........... | cccccevenee.
0140...... NationWIde........oceveverriererieienins | cereereinnens 31-1486309.. [4590246..... |..cccorerrrrrrnn [0S NRI Communities/Harris Blvd., LLC................... Nationwide Realty Investors, Ltd.........ccccc....... ownership.......... ....100.000 |Nationwide Mutual Insurance Company........... [ coeeeereens
0140...... NatioNWIdE. ... [ e 31-1486309.. |4590282..... | ..ccovverrreene [0 NRI Cramer Creek, LLC........ocvverrererrireireinns Nationwide Realty Investors, Ltd...........ccc........ ownership.......... ....100.000 |Nationwide Mutual Insurance Company........... | ccccevenee.
0140...... NationWide..........cooeveverveerecreieen | e 20-4939866.. |4590460..... |...cccocvrrerneen. [0 SRR NRI Equity Land Investments, LLC.................... Nationwide Realty Investors, Ltd...................... ownership.......... [ ...... 80.000 |Nationwide Mutual Insurance Company........... T
0140...... Nationwide..........coeverreiererrieiiesies | e 26-0212217.. |459039%4..... | ..cooevirirne [0S NRI Equity Tampa, LLC........ccccoevvvirririieienae Nationwide Realty Investors, Ltd...................... ownership.......... ....100.000 |Nationwide Mutual Insurance Company........... 2
0140...... NationWide..........coovveverreeeveereiiien | e, 31-1486309.. |4590376..... |.cccoveerernnen. [0 SR NRI Maxtown, LLC..........ccooeverviereiecreerereeas Nationwide Realty Investors, Ltd...................... ownership.......... ....100.000 |Nationwide Mutual Insurance Company........... 2
0140...... NatioNWIdE........vereceeeeeeineireeieees [ e 30-4939866.. |4590406..... |..cccrvrrrereenee [0S NRI Office Ventures, Ltd.........cocoeeeereererninnenee Nationwide Realty Investors, Ltd...........ccc........ ownership.......... ....100.000 |Nationwide Mutual Insurance Company........... | cccccevenee.
0140...... NationWide.........ccoooeveverveeeieereieien | e, 31-1486309.. |4596912..... |.ccceveererrnen. [0 SRR NRI Telecom, LLC.......cccvvveveerveeeeceeecees NWD Investments, LLC..........ccccoeeereerriicnnen ownership.......... ....100.000 |Nationwide Mutual Insurance Company........... | ccceeevnees
0140...... NationWide........cccoeveeererrerieeiieries | e 31-1486309.. [4590349..... |.cccoerverrirrnnen [0S NRI-Rivulon, LLC.....coocvereeeiecreeeeie Nationwide Realty Investors, Ltd...................... ownership.......... ....100.000 |Nationwide Mutual Insurance Company........... [ ccceevenee
0140...... NationWide..........cooeveverveerveereiiien | oo 26-4083354.. |4869456..... |..ccccoeirernnnen. [0 SR NS Developers, LLC.........ccccovvververerereirererenn. Northstar Residential Development, LLC......... ownership.......... ....100.000 |Nationwide Mutual Insurance Company........... [ ccceeueeee
0140...... Nationwide..........coevevvererrerieierees | e 45-3123274.. |4595438..... | ..cccoovvernee. [0S NTCIF-2011 Georgia State Investor, LLC.......... Nationwide Property and Casualty Company... | ownership.......... ....100.000 |Nationwide Mutual Insurance Company........... [ ccccueeee
0140...... NationWide........cccvevereerereeeeeeeees | e 90-0729552.. |4596695..... NTCIF-2011, LLC...eveveeeereeeese e Nationwide Life Insurance Company................ ownership.......... | ...... 50.000 |Nationwide Mutual Insurance Company........... | P
0140...... NationWide........ccooeveerererrerieiesees | e 90-0729552.. |4596695..... NTCIF-2011, LLC...oovverceeeee e Nationwide Mutual Fire Insurance Company... [ownership.......... | ...... 50.000 |Nationwide Mutual Insurance Company........... P
0140...... Nationwide 27-4700627.. | 4596716..... NTCP 2011-A, LLC.....oveeee e Nationwide Life Insurance Company................ . Nationwide Mutual Insurance Company
0140...... Nationwide... 46-0741029.. |4464703..... . . INTCP 2012-A, LLC... Nationwide Life Insurance Company.. . . Nationwide Mutual Insurance Company...
0140...... Nationwide 46-3309896.. |4586164..... NTCP 2013-C, LLC....oveveeeeeeeceeerere e Nationwide Life Insurance Company................ X Nationwide Mutual Insurance Company
0140...... Nationwide 46-4111078.. | 4596743..... NTCP 2014-A, LLC.....ooeveeeeeecreeeere Nationwide Life Insurance Company................ . Nationwide Mutual Insurance Company
0140...... Nationwide... 47-1404116.. | 4802734..... . . INTCP 2014-B, LLC... Nationwide Life Insurance Company.. .. | ownership ....100.000 |Nationwide Mutual Insurance Company...
0140...... Nationwide 47-1413242.. | 4809948..... NTCP 2014-C, LLC....ooeveeeeeeeeee s Nationwide Life Insurance Company................ ownership.......... ....100.000 |Nationwide Mutual Insurance Company.
0140...... NationWide.........covevrvereereerererens | v 47-3909345.. [4869483..... | ..ccovovvrerene. [0S NTCP 2015-A, LLC.....ovvereerrreerereireieenne Nationwide Life Insurance Company................ ownership.......... ....100.000 |Nationwide Mutual Insurance Company........... | cccccevenee.
0140...... NationWide........cceveveierererieiesies | v 47-4148470.. |4890807..... |.cccvverrerrene. [0S NTCP 2015-B, LLC.....oeovveeeeeereeene Nationwide Life Insurance Company................ ownership.......... ....100.000 |Nationwide Mutual Insurance Company........... [ coeeurreee
0140...... NationWide........ccovevrvereeeereeerens | v 81-3836925.. | ...cvvvvvrrenns [ e [0S NTCP 2016-A, LLC....ovvereerereererereieeene Nationwide Life Insurance Company................ ownership.......... ....100.000 |Nationwide Mutual Insurance Company........... | cccccevenee.
0140...... NationWide........covevevrererrerieiesies | e 81-0936428.. [4966663..... |...ccoerrrrrne [0S NW Private Debt, LLC........cccooovvevirieeiriiennen. Nationwide Mutual Insurance Company........... ownership.......... ....100.000 |Nationwide Mutual Insurance Company........... [ coeevrena
0140...... NationWide.........covevveerieeeerenrenens | v 26-1903919.. |5012295..... | .cocvvrvrrrrenes [0 NW REL LLC...ovverrereireire e Nationwide Mutual Insurance Company........... ownership.......... ....100.000 |Nationwide Mutual Insurance Company........... | cccccevenee.
0140...... NationWIde........ccevevrveiereereeiernies | e 81-2326191.. [5011609..... |.cccovrrerrrrrrnnns [0S NW-442 Ocean, LLC........ccocvvvrerrerriereireinninns NW REI (NLIC), LLC....coovrreireevreeeis ownership.......... ....100.000 |Nationwide Mutual Insurance Company........... [ cceeeurreas
0140...... NationWide........ccovevreereerereererens | e 46-3654078.. |4593621..... | .ceoverererrennen. [0S NW-Amesbury, LLC.......ccovvvrneerrerrireeneerrineens NW-REL LLC...iere s ownership.......... ....100.000 |Nationwide Mutual Insurance Company........... | ccoccevenee.
0140...... NationWide........coeveveeeiererieiesies | e 81-1263284.. [4960979..... |.cccovrrerrirrnnns [0S NW-Amesbury II, LLC........cccovvvererieereiennene Nationwide Mutual Insurance Company........... ownership.......... ....100.000 |Nationwide Mutual Insurance Company........... [ cceeureee
0140...... NatioNWIdE. ... [ e 46-2943666.. |4594860..... | ...covrrrerrennn. [0 NW-Bandera, LLC........cocrrumireererrereineeneineines NW REL LLC....ooeerieeieirereieeeeseieeeeeneines ownership.......... ....100.000 |Nationwide Mutual Insurance Company........... | cccccevenee.
0140...... NationWide........cceveverrrieerieienens | v 81-1246932.. [4958855..... |..cccovrverrrrrrnnns [0S NW-Baseling, LLC........cccocovvvrerernrereinireieiinenns Nationwide Mutual Insurance Company........... ownership.......... ....100.000 |Nationwide Mutual Insurance Company........... [ coeeeureeee
0140...... NationWide.........coevveereeeirenrenens | verereineens 45-5159092.. |4595063..... | .coverererrennene [0 NW-Bayshore, LLC........ccovvmrrrirriernrinrirrineenns NW REL LLC....voieeirieeecireireieceeeseieeeeennenns ownership.......... ....100.000 |Nationwide Mutual Insurance Company........... | cccccevenee.
0140...... NationWide.........ccoevveverveeeieereieies | e, 46-2451156.. |4594879..... | .coovvereririrnne [0 SRR NW-Bee Cave, LLC.........ccceevveeirveereeeces NW REL LLC....oovieiicececeeeevee s ownership.......... ....100.000 |Nationwide Mutual Insurance Company........... | ceceeernees
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0140...... NationWide.........coveurvereeerereererens | v 81-1869861.. [4984911..... | cocvverrvnn [0S NW-Beech, LLC.......ccoovrrerrirrerreereereineeesereeeies NW REI, (NMFIC), LLC......oooevrrrrrrerrireirernes ownership.......... ....100.000 |Nationwide Mutual Insurance Company........... | ccc.cevenee.
0140...... NationWide........coveveeereresieesees | ceeieiniens 47-4999493.. [4902223..... | ..ccovevrrirrnnn. [0S NW-Belleview, LLC.......c.ccoeverieririerereienins Nationwide Mutual Insurance Company........... ownership.......... ....100.000 |Nationwide Mutual Insurance Company........... [ cceeurreee
0140...... NationWide.........covevveerreeeereerenens | v 46-3707480.. |4593612.... | .cveoverrrerrenen. [0 NW-Brooklyn, LLC........ccoovrrereereenernrineireeeeinnenns NW REL LLC....voieirieincinereieeeeiseieeeeennenns ownership.......... ....100.000 |Nationwide Mutual Insurance Company........... | ccc.cevenee.
0140...... NationWiIde........cceveveveieierieiesnes | e 46-3968244.. |4591757..... NW-Camelback, LLC.... NW REL LLC...voveieieerieeseenese e ownership.......... ....100.000 |Nationwide Mutual Insurance Company........... [ ceeeeurreas
0140...... NationWide.........coevveereeeireeenens | v 45-2724980.. |4591690..... NW-Cameron, LLC NW REL LLC....voieirieeieireire e ownership.......... ....100.000 |Nationwide Mutual Insurance Company........... | cccccevenee.
0140...... Nationwide 81-1211881.. |4962151..... NW-Castle Rock, LLC.......ccovvrevreereireirireneens Nationwide Mutual Insurance Company........... ownership. ....100.000 |Nationwide Mutual Insurance Company
0140...... Nationwide... 46-3674167.. |4595090..... . . |NW-Cedar Springs, LLC... NW REI, LLC.. .. |ownership... ....100.000 |Nationwide Mutual Insurance Company...
0140...... Nationwide 46-3994437.. | 4591663..... NW-Central Station, LLC NW REL LLC.....oiveiiccceeee s ownership ....100.000 |Nationwide Mutual Insurance Company

0140...... Nationwide 26-0901660.. | 4595456..... NW-CNC Coppell, LLC.......ooevererrreereereieerneeneenes Nationwide Mutual Insurance Company........... ownership, ....100.000 |Nationwide Mutual Insurance Company.

0140...... Nationwide... 81-1285433.. |4961024..... . . |NW-College Park, LLC.. . Nationwide Mutual Insurance Company ..| ownership... ....100.000 |Nationwide Mutual Insurance Company...

0140...... Nationwide 32-0359208.. |4595157..... NW-Corvallis, LLC........ocereerrrrrrnereireieirnieneeneens NW REL LLC....cooieierieeineireireieeneiseieeeeeeenes ownership. ....100.000 |Nationwide Mutual Insurance Company........... | cccccevenee.
0140...... NationWide.........ccoevveverveeerieereieien | e, 31-1580283.. |4591038..... |.ccccveererrnen. [0 SRR NWD 205 Ving, LLC.......cooeereieevcceceee, NWD Investments, LLC.........ccccoeveerreerriennens ownership.......... ....100.000 |Nationwide Mutual Insurance Company........... | ceceeevrees
0140...... NatioNWIdE........cvereeeeeeeeinereeieees [ e 31-1580283.. |4591261..... | .covvrrrrreenee [0 NWD 225 Nationwide, LLC.........cccovvrrureerninienee OH............ NIA. .o NWD Investments, LLC.......cccoouorerernieneereennens ownership.......... ....100.000 |Nationwide Mutual Insurance Company........... | cccccevenee.
0140...... NationWide..........cooeveverrieirieereieien | oo, 31-1580283.. |4591056..... |.ccccverererrnen. [0 SRR NWD 230 West, LLC........ccocvevrrrrivereecreene OH............ NIA............. NWD Investments, LLC.........coovevvvereerrirernnne ownership.......... ....100.000 |Nationwide Mutual Insurance Company........... [ ccceeueeee
0140...... Nationwide..........cooevevrerererrieiiesies | e 31-1580283.. [4590545..... | .cccoererirne [0S NWD 240 Nationwide, LLC...........cccovererrirennee. OH............ NIA......ccoo... NWD Investments, LLC..........ccoevvivererrirerenne ownership.......... ....100.000 |Nationwide Mutual Insurance Company........... [ cccceueeee
0140...... NationWide..........coovvevevreeriveereieien | e, 31-1580283.. |4590273..... |.ccoverererrne. [0 SRR NWD 250 Brodbelt, LLC.........cc.ccoevvreererrrrerennn OH............ NIA............. NWD Investments, LLC.......c.ccovevvvereerrirernnne ownership.......... ....100.000 |Nationwide Mutual Insurance Company........... [ cceeueeee
0140...... Nationwide..........cooeveereiererieiesies | e 31-1580283.. [4981134..... | .ccovererirne [0S NWD 250 West, LLC........cc.ccvevvrrercrireeieiniee OH............ NIA.....ccoo.. NWD Investments, LLC.........cccoevvirerceirirerenne ownership.......... ....100.000 |Nationwide Mutual Insurance Company........... [ cccccueeee
0140...... NationWide.........ccovveveveerieriieereieens | e 31-1580283.. |4590554..... |.cccoverererrnen. [0 SR NWD 265 Neil, LLC.......cocevererrrecreereirererne OH............ NIA.............. NWD Investments, LLC.......c.coovvevvvererrirernnne ownership.......... ....100.000 |Nationwide Mutual Insurance Company........... [ ccceeueee
0140...... NationWide........cccoeveeererrerieesies | e 31-1580283.. [4590518..... |.cccoererrirrrnen [0S NWD 275 Marconi, LLC..........ccooverrerrerrirernenn. OH............ NIA.....ccoooe. NWD Investments, LLC.........ccoevevierrerriierenne ownership.......... ....100.000 |Nationwide Mutual Insurance Company........... [ ccceeuenee
0140...... NatioNWIde........coeveveeeeieereeieieees | e 31-1580283.. [4590563..... |.cccovrrrerrrnns [0S NWD 295 McConnell, LLC........ccoveveeverrrrerrnnes OH............ NIA......ooon.. NWD Investments, LLC.......c.cocovevveercerrirerenne ownership.......... ....100.000 |Nationwide Mutual Insurance Company........... [ cceeueeee
0140...... NationWide........cceveveererereireiesies | e 31-1580283.. [45905009..... |.cccovrrerrirrrnnns [0S NWD 300 Neil, LLC.....ccoererririecrrreeireienine OH............ NIA...ccoine NWD Investments, LLC.........ccoevevierreriienenne ownership.......... ....100.000 |Nationwide Mutual Insurance Company........... [ cceeevrene
0140...... NationWIde........ccvvevreeriererereerens | e 31-1580283.. [4590572..... | cocovverrrirnnns [0S NWD 300 Spring, LLC......covvvrrerrrirririenerniene OH............ NIA ..o NWD Investments, LLC.......cccocvvvvrrnrenrerriniens ownership.......... ....100.000 |Nationwide Mutual Insurance Company........... | cccccevenee.
0140...... NationWide........cccoveveeererrerieiesies | e 31-1580283.. [4590527..... | .cccvvrerrerrrnens [0S NWD 355 McConnell, LLC..........ccooevveveirrercnnns OH............ NIA.....cooon. NWD Investments, LLC.........cccovvvierrerriierenne ownership.......... ....100.000 |Nationwide Mutual Insurance Company.......... [ ccceeueeee
0140...... NationWIde........ccevevreereeerererens | verereineens 31-1580283.. [4590581..... NWD 425 Nationwide, LLC.........cccovvvrrrrirrinnenns OH............ NIA ..o NWD Investments, LLC.......cccooevrvrrrrenrerrinnens ownership.......... ....100.000 |Nationwide Mutual Insurance Company.......... | ccc.cevenee.
0140...... NationWide........cccoveveveieerreieries | e 31-1580283.. [4590536..... NWD 500 Nationwide, LLC........cccccovvererrrrernnn. OH............ NIA....ccoine NWD Investments, LLC.......cccooevvrrererrinnenne ownership.......... ....100.000 |Nationwide Mutual Insurance Company........... [ coeeureeee
0140...... Nationwide 31-1580283.. [4591298..... NWD Arena Crossing, LLC.......coovvvrrerrernirnnenns OH............ NIA...coine NWD Investments, LLC.......cccovuevrvernrereerrinienns ownership, ....100.000 |Nationwide Mutual Insurance Company......... | cco.eevenee.
0140...... Nationwide... 31-1580283.. [4591083..... . . |NWD Arena District I, LLC NWD Investments, LLC.. .. |ownership... ....100.000 |Nationwide Mutual Insurance Company...

0140...... Nationwide 31-1580283.. |4591300..... NWD Arena District I, LLC... NWD Investments, LLC.......c.ccoeevvverererrirernnne ownership. ....100.000 |Nationwide Mutual Insurance Company

0140...... Nationwide 31-1580283.. [4591113..... NWD Arena District MM, LLC NWD Investments, LLC.........ccoevvrrereriienenne ownership. ....100.000 |Nationwide Mutual Insurance Company

0140...... Nationwide... 31-1580283.. [4591319..... . . NWD Arena District PW, LLC.... . NWD Investments, LLC.. .. |ownership... ....100.000 |Nationwide Mutual Insurance Company...

0140...... Nationwide 31-1580283.. [4591131..... NWD Arena District V, LLC.......cccooervevrrererenns NWD Investments, LLC.......cccooevevreerienenne ownership. ....100.000 |Nationwide Mutual Insurance Company

0140...... NationWide.........covevrvereeeerererens | v 04-3679396.. |4286848..... |...ccoovrrvrrenne [0S NWD Asset Management Holdings, Inc............. NWD Investment Management, Inc................. ownership.......... ....100.000 |Nationwide Mutual Insurance Company........... | ccc.cevenee.
0140...... NationWide........coevevrvrieirieernns | v 31-1580283.. [4591328..... |.cccovrrerrrrrrnnns [0S NWD Athletic Club, LLC.........ccccovvierrvirrieieinenns NWD Investments, LLC.......ccccovrvvrvrerinienns ownership.......... ....100.000 |Nationwide Mutual Insurance Company........... [ coeeeureees
0140...... NationWide.........coevveerieeiereeenens | v 30-0876022.. |4810010..... | coerrrrrrrrenees [0 NWD Franklinton, LLC.........coovvenrerrernirnrennireinnns NWD Investments, LLC.......c.ccoovverirrereerriniens ownership.......... ....100.000 |Nationwide Mutual Insurance Company........... | ccc.cevenee.
0140...... NationWide.........ccooovveverveeirieereieien | e, 31-1636299.. |428659%4..... | ..ccccveerernnne. [0 SRR NWD Investment Management, Inc................... Nationwide Corporation.............ccceeevvvevevrerenens ownership.......... ....100.000 |Nationwide Mutual Insurance Company........... | ccceeernnes
0140...... NatiONWIdE........vereeeeeeeeneireeieees [ e 31-1580283.. |4587965..... | ..ccovvrvrrrrenee [0 NWD Investments, LLC........c.covvrevrrenenieneeeens Nationwide Realty Investors, Ltd...........ccc...e. ownership.......... | o.... 80.000 |Nationwide Mutual Insurance Company........... L PR
0140...... NationWide........coeverevrrieerieienins | ceeireinnens 47-4036460.. |4869492..... | ..ccovovrrirnnn. [0S NW-Deerfield, LLC.......ccocovrvrerirriereierienenns Nationwide Mutual Insurance Company........... ownership.......... | co.... 74.030 |Nationwide Mutual Insurance Company........... | P
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Nationwide Life and Annuity Insurance
0140...... NationWide........ccevevevereresieiesies | e 47-4036460.. |4869492..... NW-Deerfield, LLC.......ccccovrerevirierieierieienns Company ownership.......... | ...... 24970 |Nationwide Mutual Insurance Company........... T
0140...... Nationwide 81-2327221.. | 5013443..... NW-Deerfield Il, LLC NW REL LLC....oveeeeceeeeeee e ownership ....100.000 |Nationwide Mutual Insurance Company
0140...... Nationwide... 90-0732898.. [4591430..... . . |NW-Dulles, LLC.... NW REI, LLC.. .. |ownership... ....100.000 |Nationwide Mutual Insurance Company...
0140...... Nationwide 46-2997049.. |4591775..... NW-Howell Mill, LLC NW REL LLC....voieririeincinereiecneeseieeeeennenns ownership, ....100.000 |Nationwide Mutual Insurance Company.
0140...... NationWide.........ccoovvevereieerieereieie | e, 46-4330384.. |4750443..... | .cccoveveririrnns [0 SRR NW-Hudnall, LLC........ccccoeereiierereeeceee NW REL LLC....ooieiieceececee s ownership.......... ....100.000 |Nationwide Mutual Insurance Company........... | ccceeevnees
0140...... NationWide.........covevveereeereerenerens | v 47-2482818.. |4810122..... | .ovevveererrennn. [0 NW-Jasper WAG, LLC........cccovmrrrrrrirncneenrinnns OH............ NIA ..o NW REL LLC....ovoiererieeneirereiecneiseieeeeennenns ownership.......... ....100.000 |Nationwide Mutual Insurance Company........... | cccccevenee.
0140...... NationWIde........oceveverriererieienins | cereereinnens 47-1497429.. [4809957..... | .cevvvrrerrrenne [0S NW-Jefferson, LLC......cccoovvvenenierenceieiienns OH............ NIA ..o NW REL LLC...ovreieerieeresesesseeineene ownership.......... ....100.000 |Nationwide Mutual Insurance Company........... [ coeeeereens
0140...... NatioNWIdE. ... [ e 45-5408178.. |4591458..... | .cccovvverereennn. [0 NW-Kentwood Towne Center, LLC.................... OH............ NIA. e NW REL LLC....cooieieieeerereieeeeeseieeeeeneenes ownership.......... ....100.000 |Nationwide Mutual Insurance Company........... | ccccevenee.
0140...... NationWide..........cooeveverveerecreieen | e 46-4857522.. |4671798..... | .cccoveveririrnns [0 SRR NW-Lawrence, LLC..........ccccoevveerriverereiieereine OH............ NIA............. NW REL LLC.....oviveiieecece s ownership.......... ....100.000 |Nationwide Mutual Insurance Company........... | cccccevenes
0140...... Nationwide..........coeverreiererrieiiesies | e 81-1232565.. [4961042..... | ..cooevercrnne [0S NW-Lenexa, LLC.........ccovuviveveirerereceeeeeeas NW REI (NLAIC), LLC.....ooovvrrereeseeeee ownership.......... ....100.000 |Nationwide Mutual Insurance Company........... [ cccecunee
0140...... NationWide..........coovveverreeeveereiiien | e, 81-1671648.. |4981116..... |.ccceveerernnee. [0 SR NW-Lenexa Il, LLC NW REI (NLAIC), LLC.....oovverrrrererreere e ownership.......... ....100.000 |Nationwide Mutual Insurance Company........... | cccceevenees
0140...... NatioNWIdE........vereceeeeeeineireeieees [ e 45-5314607.. |4593461..... |.ccoverrrrrrenen. [0S NW-Lovers Lane, LLC NW REL LLC....cooieeiriieireire e ownership.......... ....100.000 |Nationwide Mutual Insurance Company........... | cccccevenee.
0140...... NationWide.........ccoooeveverveeeieereieien | e, 46-2457568.. |4591467..... | .ccoevvererernne [0 SRR NW-Montrose, LLC.........cccooevevveevicreeceeaee NW REL LLC....oovieiicecerce e ownership.......... ....100.000 |Nationwide Mutual Insurance Company........... | ccceeevnees
0140...... NationWide........cccoeveeererrerieeiieries | e 45-4630497.. [4593470..... |.cccoverrernee. [0S NW-Mueller Il, LLC NW REL LLC...oovvieeecreeee e ownership.......... ....100.000 |Nationwide Mutual Insurance Company........... [ ccceevenee
0140...... NationWide..........cooeveverveerveereiiien | oo 27-4749848.. |4591476..... |.ccccveerernne. [0 SR NW-Northridge, LLC NW REL LLC....cvoeveeee e ownership.......... ....100.000 |Nationwide Mutual Insurance Company........... [ ccceeueeee
0140...... NatioNWIdE........cceveceeeeeeerereeieens [ e 46-1089165.. |4593555..... | .ccoveereneenn. [0 NW-Oakley Station, LLC.........cccocreurrereerrrencenen. OH............ NIA e NW REL LLC....cooieieeieieineireieeeeineieeeeeneenes ownership.......... ....100.000 |Nationwide Mutual Insurance Company........... | ccccceveneen.
0140...... NationWide........cccvevereerereeeeeeeees | e 47-4706924.. |4902214..... NW-Olathe, LLC.........ccoevererereeeeeeeeescverae OH............ NIA....cccooonn. NW REL LLC....vevreveee e ownership.......... ....100.000 |Nationwide Mutual Insurance Company........... [ ccceeueeee
0140...... NationWide........ccooeveerererrerieiesees | e 46-3888719.. |4593603..... NW-Park 288, LLC.........cccoovrrerrreierreierereiieas OH............ NIA.....cooon. NW REL LLC...oovirieeceeee e ownership.......... ....100.000 |Nationwide Mutual Insurance Company........... [ ccceeureee
0140...... Nationwide 45-5388656.. |4591485..... NW-Park Memorial, LLC.........ccccovvrvirnrrnrenrirrinns OH............ NIA ..o NW REL LLC...oovvreririeenrisereiecesiseieesnennenns ownership, ....100.000 |Nationwide Mutual Insurance Company.......... | ccoccevenee.
0140...... Nationwide... 47-1740812.. | 4809966..... . . |NW-Peachtree, LLC.. NW REI, LLC.. .. |ownership... ....100.000 |Nationwide Mutual Insurance Company...
0140...... Nationwide 46-2469044.. |4591494..... NW-Portales, LLC........ccccooerveererrerrrererererne NW REL LLC...cverreeee e ownership ....100.000 |Nationwide Mutual Insurance Company
0140...... NationWide........ccevevvvererresieiesees | e 47-2449044.. [4810113.... | .oevverrerrrrnne [0S NW-Promenade at Madison, LLC...................... OH............ NIA....ccoone NW REL LLC...ovvrecstecseeese e ownership.......... ....100.000 |Nationwide Mutual Insurance Company........... [ cveevrena
Nationwide Life and Annuity Insurance

0140...... NationWide........cceveveeeerererieierees | e 81-1603024.. [4981086..... |..ccoererrrrrrnes [0S NW REI (NLAIC), LLC....ovevreereeeceren Company ownership.......... ....100.000 |Nationwide Mutual Insurance Company........... [ cceeureeen
0140...... NationWIde........ccvvevreereeererreirens | e 81-1619428.. [4981107..... | coeovrrerrvrrennns [0S NW REI (NLIC), LLC....oovereerrrrrireireseeneirreres Nationwide Life Insurance Company................ ownership.......... ....100.000 |Nationwide Mutual Insurance Company.......... | cco.ceveneen.
0140...... NationWide........cccoevevereririeesies | e 81-1861190.. [4984902..... |..ccoevverrirnnen [0S NW REI (NMFIC), LLC.....coevevrrecreeeieiiee Nationwide Mutual Fire Insurance Company... |ownership.......... ....100.000 |Nationwide Mutual Insurance Company........... [ ccceeurreee
0140...... NationWide.........coveveereeeereeerens | e 45-5159117.. [4591421..... | oo [0S NW-South Park, LLC.......ccccovvrrrirrreerrireineennens NW REL LLC....voeireneirere e ownership.......... ....100.000 |Nationwide Mutual Insurance Company........... | cccccevenee.
0140...... NationWide........ccoveveverererieiesies | v 27-4749587.. |4593582..... | .cccovrerrirrnnnns [0S NW-Taylor Farmer Jack, LLC... NW REL LLC...ooveiieereeseeesesee e ownership.......... ....100.000 |Nationwide Mutual Insurance Company........... [ cceevrreee
0140...... NationWide........ccvveureereereeerens | v 46-1100378.. [4591524..... | .ccevvveerene. [0S NW-Triangle, LLC NW REL LLC...ovoerieeeerereiecseeneieeeeennenes ownership.......... ....100.000 |Nationwide Mutual Insurance Company........... | ccc.cevenee.
0140...... NationWide........ccevevevrereririeesnns | creieiinens 46-5764783.. |4809939..... NW-Tysons, LLC......ccocvvvreerieeseeneseieninns NW REL LLC...ovveieieieisieereeeese e ownership.......... ....100.000 |Nationwide Mutual Insurance Company........... [ coeevrrees
0140...... NationWide.........coevveereeereerinrenins | v 46-1077615.. |4593591..... NW-West Ave., LLC......ccoovrrrrirrrrrerenenriens NW REL LLC....voieeirieeneinereiecneeseieeeeennenns ownership.......... ....100.000 |Nationwide Mutual Insurance Company........... | cccccevenee.
0140...... NationWIde........ccevevereieirieiesnes | e 46-4992444.. 14671800..... NW-Windcross, LLC.......ccovveenernierreinireneneins NW REL LLC...vovrieieierieeseeese e ownership.......... ....100.000 |Nationwide Mutual Insurance Company........... [ cceeeurreas
0140...... Nationwide 31-0947092.. |4590479..... OCH Company, LLC.......ccccovvvrrrrrrcreerrereees Nationwide Realty Investors, Ltd...........c.c........ ownership.......... ....100.000 |Nationwide Mutual Insurance Company.
0140...... Nationwide... 31-0947092.. |4590442..... . . | Ohio Center Hotel Company Limited Nationwide Realty Investors, Ltd. ... ownership... ....55.250 | Nationwide Mutual Insurance Company...
0140...... Nationwide 31-0947092.. |4590442..... Ohio Center Hotel Company Limited... OCH Company, LLC........ccoovvrrrrreinrrrireenns ownership.......... | coeeee.. 1.000 |Nationwide Mutual Insurance Company.

0140...... NationWide........cceveveeerererieenins | ceeireiniens 26-0263012.. [N/a..ciriens | cvreierieininns [0S Old Track Street Owners Association, Inc.......... Other non-Nationwide..........cccocvverrerreirierienns 111 TR U Other non-Nationwide...........ccoccererrereieireinnnns 2
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Nationwide Life and Annuity Insurance
0140...... Nationwide........ccoovverererririeieinnnns 13999... [27-1712056.. [4286914..... | ...cccevrrerrnnn. [0S Olentangy Reinsurance, LLC...........c.cccovevrene. VT A, Company ownership.......... ....100.000 |Nationwide Mutual Insurance Company........... [ cceeurree
On Your Side Nationwide Insurance Agency,
0140...... NationWide........ccevevereiererieiesees | v 47-1923444.. |4809975..... | .ccvverrerene. [0S Inc. OH............ OTH..covvre Nationwide Mutual Insurance Company........... ownership.......... ....100.000 |Nationwide Mutual Insurance Company........... Y
0140...... NatioNWiIde..........overerereeeerereeeeees [ e 11 I 4596462..... | ..o [0 OYS FUNA LLC....oooeereeeceeeees DE............ OTH...cooerenee Nationwide Mutual Insurance Company........... ownership.......... ....100.000 |Nationwide Mutual Insurance Company........... 2
Investor member

0140...... NatioNWIde........oveveverrierrereeeeniens | v (17 IO 4596480..... |.eovrrreriinnens [0S Park 288 Industrial, LLC.........cccccovrrerrrrrirerrerrinns L), S NIA....coine Nationwide Mutual Insurance Company........... [nocontrol  |...... 95.000 |other non-Nationwide...........cccrvvvrvreerierrinnnns | P
0140...... NatioNWIde........ceeverereeeeerereeieees [ e 31-1486309.. |4590358..... | ..cccovervrreenees [0 Perimeter A, Lid.......ocovrrreerreenerereieeens OH............ NIA e Nationwide Realty Investors, Ltd...........cc......... ownership.......... ....100.000 |Nationwide Mutual Insurance Company........... | ccccceveneen.
0140...... NationWide..........ccovveverveenieereieen | e Na.... 4564032..... | ccverrrrernne. [0 SRR Polyphony FUnd LLC.........ccccoevvieviriiireeieei DE............. NIA.............. Nationwide Mutual Insurance Company........... ownership.......... ....100.000 |Nationwide Mutual Insurance Company........... | cccceeueeee
0140...... NationWide.........cooevveereeereererens | v 39-1907217.. |4287201..... | .o [0S Premier Agency, INC.........cocveveecneneeineinenene A NIA .o ALLIED Group, INC.....covereeenrereereinerneeneeeeenes ownership.......... ....100.000 |Nationwide Mutual Insurance Company........... | cccccevenee.
0140...... NationWide..........coovveverrieririeereieien | e, 75-2938844.. |4287005..... |.ccoceerrrernnen. [0 SR Registered Investment Advisors Services, Inc... | TX............. NIA............. Nationwide Financial Services, Inc................... ownership.......... ....100.000 |Nationwide Mutual Insurance Company........... | cccecevunees
0140...... NatioONWIdE........verecereeeeereireieieens e 82-0549218.. |4288244..... | ....oeovvenee. [0 Retention Alternatives Ltd...........ccccocorereinieen. BMU.......... A s Nationwide Mutual Fire Insurance Company... | ownership.......... ....100.000 |Nationwide Mutual Insurance Company........... | ccccoeeeneen.
0140...... NationWide.........ccooveveverveeeeereiiien | e, Na.. 4595278..... | ceeerereirene. [0 SRR Riverview Diversified Opportunities, LLC........... DE............. OTH....ocooevee Nationwide Mutual Insurance Company........... ownership.......... Nationwide Mutual Insurance Company........... 2t
0140...... NationWide........cccveveeeererrerrieiiesies | e (117 TR 4595278..... | e [0S Riverview Diversified Opportunities, LLC........... DE............. OTH..ccvive Nationwide Mutual Fire Insurance Company... |ownership.......... Nationwide Mutual Insurance Company........... 2
0140...... NationWIde........cccveveereiereeseeieeees | e (117 IR 4595278..... | ceoveererrernnns [0S Riverview Diversified Opportunities, LLC........... DE............. OTH..coveree Nationwide Life Insurance Company................ OWNErship......coe. | vevereerereenens Nationwide Mutual Insurance Company........... .
0140...... Nationwide..........cooeveererererieiesies | e 22-3655264.. |4286530..... |.cccoervereirnnen [0S Riverview International Group, Inc..................... DE........ NIA.....ccoo.. NWD Investment Management, Inc................. ownership.......... ....100.000 |Nationwide Mutual Insurance Company........... [ cccceueeee
0140...... Nationwide..........coeverveiererieesies | e 4595287..... Riverview Multi Series Fund, LL - Class Event.. Nationwide Mutual Insurance Company........... ownership.......... ....100.000 |Nationwide Mutual Insurance Company.
0140...... NationWiIde........ccvvevrerrieerererens | e 4595335..... . . |Riverview Multi Series Fund, LL - Class N......... .. | Nationwide Mutual Insurance Company ..| ownership... ....100.000 |Nationwide Mutual Insurance Company...
0140...... Nationwide . [31-1117969.. |4288002..... Scottsdale Indemnity Company............c.cccvvueee Nationwide Mutual Insurance Company........... ownership.......... ....100.000 |Nationwide Mutual Insurance Company.
0140...... Nationwide . 131-1024978.. [3091988..... | .cccovevrerrnne. [0S Scottsdale Insurance Company..........ccccecevenes Nationwide Mutual Insurance Company........... ownership.......... ....100.000 |Nationwide Mutual Insurance Company........... | cco.cevenee.
0140...... Nationwide . |86-0835870.. [4287649..... | ..ccocovrrernen. [0S Scottsdale Surplus Lines Insurance Company... Scottsdale Insurance Company.............cc.u... ownership.......... ....100.000 |Nationwide Mutual Insurance Company........... [ ccceeureee
0140...... NationWide........ccvveveeereeerererens | v 91-2158214.. | @ [ v [0S The Hideaway Club..........cccovvvvnrrririecenrerneens Other non-Nationwide Other non-NationWide............cocervrrerrrerrrnrennenns .
0140...... NationWide........ccoveveeereresieiiesees | v 86-1094799.. [N/a...cccvicens | covreieriiiinnans [0S The Hideaway Owners Association................... Other non-Nationwide Other non-Nationwide...........ccccoererrireierierinnns O
0140...... NationWIde........ccvvevvvereeerereereens | e 20-3541511.. | Nf@erriens [ v [0S The Madison Club..........ccerrrerirnrenrirrieinrenninns Other non-Nationwide Other non-NationWide............cocererrerrrerirnrernenns .
0140...... NatioNWIdE.......coceveeeeeinereieieens [ e 20-3541507.. | /@, [ v [0S The Madison Club Owners Association............. Other non-Nationwide Other non-Nationwide............cccoereurernirniineines 2
0140...... NationWide.........covevevereeeereeerens | v 31-1610040.. |2989882+E3|..........cccuvc... [0S The Waterfront Partners, LLC............cccovrrurnenne Nationwide Realty Investors, Ltd...........c.c........ ownership.......... | ... 50.000 |Nationwide Mutual Insurance Company........... T
0140...... NationWide........coeveveveiererieiesees | e 52-2031677.. |4287751..... | covvererrirrrnns [0S THI Holdings (Delaware), InC........cccccvveerereenn. Nationwide Mutual Insurance Company........... ownership.......... ....100.000 |Nationwide Mutual Insurance Company........... [ coeeeurreee
0140...... Nationwide 74-2825853.. |4287863..... | .cccovverrrecnnn [0S Titan Auto Insurance of New Mexico, Inc........... NM.....cccee. A s THI Holdings (Delaware), INC.........cccvvvrveneenee. ownership.......... ....100.000 |Nationwide Mutual Insurance Company........... | ccc.cevenee.
0140...... Nationwide . | 74-2286759.. [4287797..... | .cccvvverernen. [0S Titan Indemnity Company.........ccccccevveveerivennes LD, S IA.... THI Holdings (Delaware), InC...........ccocvvvrrennee ownership.......... ....100.000 |Nationwide Mutual Insurance Company........... [ cceeeurreee
0140...... Nationwide . |86-0619597.. |4287845..... | ..ccvvrvrrene [0 Titan Insurance Company...........coveerrereneeneenne Ml IA.... Titan Indemnity Company...........ccoeeveereerrenenns ownership.......... ....100.000 |Nationwide Mutual Insurance Company........... | cccccevenee.
0140...... Nationwide 75-1284530.. (4287890..... Titan Insurance Services, INC.......cccovevevrvvereennns L), S NIA....ccoine THI Holdings (Delaware), INC.........ccooevvrrrennee ownership.......... ....100.000 |Nationwide Mutual Insurance Company........... [ cceeeuriees
0140...... Nationwide 33-0160222.. | 4653196..... V.P.I. Services, INC.......c.covververrurrrrrenrenrireirienene CA...oovenen. NIA ..o Veterinary Pet Insurance Company................. ownership.......... ....100.000 |Nationwide Mutual Insurance Company........... | ccc.cevenee.
0140...... Nationwide . 195-3750113.. |4287685..... Veterinary Pet Insurance Company................... OH............ A, Scottsdale Insurance Company...........ccccveene. ownership.......... ....100.000 |Nationwide Mutual Insurance Company........... [ coeeeureeae
0140...... Nationwide . |34-1785903.. |4287911..... Victoria Automobile Insurance Company........... OH............ IA.... Victoria Fire & Casualty Insurance Company... | ownership.......... ....100.000 |Nationwide Mutual Insurance Company.......... | cccccevenee.
0140...... Nationwide . |34-1394913.. |4287827..... Victoria Fire & Casualty Company. IA.... THI Holdings (Delaware), Inc ownership. ....100.000 |Nationwide Mutual Insurance Company
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0140...... Nationwide 10778... | 34-1842604.. [4287920..... |..ccoccvrererne. [0S Victoria National Insurance Company................ OH............ IA.... Victoria Fire & Casualty Insurance Company... | ownership.......... ....100.000 |Nationwide Mutual Insurance Company........... | ccc.cevenee.
0140...... Nationwide 10105... [34-1777972.. [4287939..... | .cccovvvrrerrren. [0S Victoria Select Insurance Company................... OH............ IA.... Victoria Fire & Casualty Insurance Company... | ownership.......... ....100.000 |Nationwide Mutual Insurance Company........... [ cceeurreee
0140...... Nationwide.........ccoreuveerierririneneens 10777... | 34-1842602.. |4287948..... | .ccovvrvrrrennn. [0 Victoria Specialty Insurance Company............... OH............ A, Victoria Fire & Casualty Insurance Company... | ownership.......... ....100.000 |Nationwide Mutual Insurance Company........... | ccc.cevenee.
0140...... NationWide........cccovererrrerrinrieeinnens 37150... |86-0561941.. |4287667..... |..cccorerrrrrrnns [0S Western Heritage Insurance Company.............. AL A, Scottsdale Insurance Company..........c.cccveene. ownership.......... ....100.000 |Nationwide Mutual Insurance Company........... [ ceeeeurreas
Nationwide Mutual Insurance Company Investor member
0140...... NationWide.........coevveerreerereeerens | e (/- I 4613341 . | [0 Westport Capital Partners Il...........cccoeoverienrenne CTores OTH...ooveenee Nationwide Defined Benefit Master Trust /nocontrol  |...... 71.000 |other non-Nationwide...........ccccovrrurirrrerrerrennns -
0140...... NationWide..........ccocvererveeerieereeeies | e, 31-1486309.. |4590321..... |.cccevevrernne. [0 SRR Wilson Road Developers, LLC..............cccceuuee.e. OH............ NIA............. Nationwide Realty Investors, Ltd...................... ownership.......... ....100.000 |Nationwide Mutual Insurance Company........... | .cccccuuee
Asterisk 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.

0LCLO




Statement for September 30, 2016 of the NATIONWIDE MUTUAL INSURANCE COMPANY
PART 1 - LOSS EXPERIENCE

Current Year to Date 4
1 2 3 Prior Year to Date
Direct Premiums Direct Losses Direct Direct Loss
Lines of Business Earned Incurred Loss Percentage Percentage
S (=SOSR (SO 12,050,018 | covovrvvvrrrrnee. 20,064,926
2. 72,284,915 | .... ..70,622,340
3. Farmowners MUItiple PEril.........vrririnrerininrneeesessessesesssssssesessssssssseenns | evessessesessessnnennes 4,148,941
4, Homeowners MUIIPIE PETil.......c.cveieieiiriecseeeesee s ssissiesessssenens | evveeessesessssens 110,378,118
5. Commercial MUItiple PEril..........ccovveveiiiveieieieesee e | ceevessesssesinees 233,421,071
6. MOMGAGE GUATANTY......cooeviviieieiciesscesie ettt ssesssssnes | ensessessstesses st es s en s snsns
8. OCBAN MAMNE.......coecvevereieeietese ettt et ssse s s s sses s bssesseses | evsesssssssesssinsesseses s sesassasaaes
9. Inland marine..... ...54,648,951
10. FiN@NCIal QUATANTY.......vvevieririeierinrieissssseseee s esessssssssssssssssssssessesssnsssssns | sessesssssssssessmssssssssessessanssnssns
11.1. Medical professional liability - OCCUITENCE.............cueuirrireiiireieieie e | et
11.2. Medical professional liability - ClaimS-Made...........ccceverrrrreriirieeieeeereeieees | crereeiietesie s

12. Earthquake........ccoevveveveeeereeeieeseeeas
. Group accident and health....
. Credit accident and health.
. Other accident and health.
. Workers' compensation.....

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

. Burglary and theft..
. Boiler and machinery.

Other liability-occurrence...
Other liability-claims made.....

Excess workers' compensation..
Products liability-occurrence......

Products liability-claims made.....................
, 19.2 Private passenger auto iability............cocoeerunreneirrinineneresesese s

19.4 Commercial auto liability.......

- Warranty....ooeee s
. Reinsurance-nonproportional assumed property...
. Reinsurance-nonproportional assumed liability
. Reinsurance-nonproportional assumed financial lines..
. Aggregate write-ins for other lines of business

..47,929,970
..... 136,709,500
..... 2,290,937

.................... 693,304,714
..... 131,778,803
.535,793,809

........................... 953,788

. Sum. of remaining write-ins for Line 34 from overflow page............ccccveureunrenn.

3499. Totals (Lines 3401 thru 3403 plus 3498) (LINE 34).......cccooveeermreeersierisiisenies feereeiisiesessissesessesneseeeas {01 R 0
PART 2 - DIRECT PREMIUMS WRITTEN
1 2 3
Current Current Prior Year
Lines of Business Quarter Year to Date Year to Date
L Ittt bbbttt saentenes | srtesbisses st bbbt 3,885,099 |...oveirrieeeeieiian 11,722,461 | oo 11,942,241
2. AlIEA INES....uveririeririeieissise s srsssssssssesssssssssssssssessssssssessssssssssessesssnssess | cresssssenssssssssesssnssessessessesss,8 0 1,080 | voverervereierinnnnreennnn 32,944,874 [ oo 77,906,363
3. Farmowners multiple peril. e 4,112,381
4. Homeowners multiple peril . ..123,274,057
5. Commercial multiple PEril.........cocrrurrinerercieerereseeeneeseseesesseeseseesnsssessesenes | eoneeneesennseseensnessnnnennens 13, 102,808 | vovvvicirininiiennennen229,085,220 [ oo 241,593,041
6. MOMGAGE GUATANEY........evevecreeeicrrec ettt s et snees
8. OCBAN MAMNE........coueiitieeiicteisiie ettt s bt s st ss st es b s b s essessssnsas | sessssesssssssessessstesses s bassessebssssssessessnsans | sebessessessssessessstestes e sesbes e bsssessessesnsans | oebessesssssssessessssssses e s estes st n s saesnaans
9. Inland marine.....
10, FINANCIAI GUATANTY......c..evieiecicteiee ettt s sessesses | stessesissessesessssssessessssessessssessessssssenss | sbessesissessesssssssessessessssessessssassesesensenss | stessesiesessesesssessesse s s s st s st s s benes

Medical professional liability - occurrence..
Medical professional liability - claims made...
12. Earthquake.......coeevveveveercereeeeeeeseeenae

604,143 | .

. Group accident and health
. Credit accident and health.
. Other accident and health.
. Workers' compensation.....

. Burglary and theft..

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

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

..... 48,266,465

..1,163,504 | ..

..... 13,586,057 |..

...... 719973 | .

...141,709,037

e 1,063,615
.................................... 21,239,399

..... 45528992 | ..

....... 2505.938 | .

..1,903,904 | ..
...6,853,178 |..

30, Warranty.......ccooceeeenenieesseessssessssnens
31. Reinsurance-nonproportional assumed property...
32. Reinsurance-nonproportional assumed liability.............cccevevreeeienisreesieienns
33. Reinsurance-nonproportional assumed financial liNes...........ccoeveveververcvreernnnns
34. Aggregate write-ins for other lines of business ..
35, TORAIS. ...

. Boiler and machinery.

....31,758
..... 54,308,300
...140,223 876
....... 2,312,081

......................................... 948,064
.................................... 15,836,666
...2,207,289
...6,675,899

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




Statement for September 30, 2016 of the NATIONWIDE MUTUAL |NSURANCE COMPANY

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

10

1 3 4 5 6 7 8 10 1 12 13
Q.S. Date Known Q.S. Date Known Prior Year-End Known|  Prior Year-End Prior Year-End
Total Prior 2016 2016 Case Loss and Case Loss and LAE Case Loss and LAE | IBNR Loss and LAE Total Loss
Prior Year-End Year-End Loss and LAE Loss and LAE Total 2016 LAE Reserves on | Reserves on Claims Total Q.S. Reserves Developed | Reserves Developed | and LAE Reserve
Years in Which Known Case Loss and Payments on Claims | Payments on Claims Loss and Claims Reported and |Reported or Reopened Loss and LAE (Savings)/Deficiency | (Savings)/Deficiency Developed
Losses Loss and LAE LAE Reserves Reported as of Prior | Unreported as of LAE Payments Open as of Prior Subsequent to Reserves (Cols. 4+7 (Cols.5+8+9 (Savings)/Deficiency
Occurred Reserves (Cols. 1+2) Year-End Prior Year-End (Cols. 4 +5) Year-End Prior Year-End (Cols.7+8+9) minus Col. 1) minus Col. 2) (Cols. 11 +12)
1. 2013 + Prior....... [cooeversiennas 2,647,333 | .o 1,334,463 [ 3,981,796 |...coovvernes 1,041,764 [ .o 10,910 [, 1,052,674 | ..o, 2,062,810 | ..o 32,746 | .o 857,407 [ 2,952,963 |..ooiviriiinn 457241 | oo [CRRR10[0)] 23,841
2. 2014 | 1,460,785 [ ..o 941,851 | 2,402,636 |...cocooeririnnnns 698,961 | ..o 33,167 | oo 132,128 [, 1,095,253 [ .o 81,127 [.oiieeenn.565,100 | v, 1,741,480 [ .o 333429 | i (262,457) ..o 70,972
3. Subtotals
2014 + Prior........ [ oo 4108118 [ ..o 2,276,314 | .o, 6,384,432 | ..o 1,740,725 [ .o 44,077 | 1,784,802 [ ..o 3,158,063 | ..o 113,873 [ 1422507 [ 4694443 | .o 790,670 | oo, (695,857)[ oo 94,813
4. 2015, s [ 2,349510 | .o, 2,318,079 | .o 4,667,589 [ ..o 1,620,932 [ .o 230,862 | .o 1,851,794 [ 1,577,293 | .o 130,867 ..o 1224229 | 2,932,389 | .o, 848,715 | oo (732121) [ oo 116,594
5. Subtotals
2015 + Prior........ | covereneenines 6,457,628 |...coooieen 4,594,393 [ 11,052,021 | .o 3,361,657 | .o, 274,939 | .o 3,636,596 | ..o, 4,735,356 ..o 244740 |..oviis . 2,646,736 [ 7,626,832 | .oovoririninas 1,639,385 [ oo, (1,427 978) [ oo, 211,407
(TR0 [ N [ .0, NN RRIRIND 0., S IS D 0,0, ST IS D 0,0, ST [ 4,595,368 | ..o 4,595,368 |......ccovnne )O.0, ST (2,957,502)]................6,941,844 | .................. 3,984,342 |..coovinnn .. 0, SN T 0.0, SO T XXX
7. Totals......cooveers | oo, 6,457,628 |................4,594,393 | ................ 11,052,021 | ................. 3,361,657 |....ooo......... 4,870,307 |........ 8,231,964 |.................. 4735356 | ... (2,712,762)]..................9,588,580 |............. 11,611,174 | ... 1,639,385 | ... (1,427,978)| ... 211,407
8. Prior Year- Col. 11, Line 7 Col. 12, Line 7 Col. 13, Line 7
End's Surplus As % of Col. 1, As % of Col. 2, As % of Col. 3,
As Regards Line 7 Line 7 Line 7
Policyholders ~ |................ 12,315,875
1 e 25.387 %] 2. oo (31.081)%]( 3. oo 1913 %

Col. 13, Line 7

Line 8

4 s 1.717 %




Statement for September 30, 2016 of the NATIONWIDE MUTUAL INSURANCE COMPANY
SUPPLEMENTAL EXHIBITS AND SCHEDULES INTERROGATORIES

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

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

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

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

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

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

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

> wN

Bar Code:

* 2 3 7872016490000 O0 3 =

* 2 3787 2016 3650000 3 =

Q15

Response

NO

YES

NO

YES




Statement for September 30, 2016 of the NATIONWIDE MUTUAL INSURANCE COMPANY
Overflow Page for Write-Ins

Additional Write-ins for Assets:

Current Statement Date 4
1 2 3
Net Admitted December 31,
Nonadmitted Assets Prior Year Net
Assets Assets (Cols. 1-2) Admitted Assets
2504, MISCEIANEOUS ASSELS........uvirerrireireririseeiesiessssssessesssssssssessessessssssessesssssssssssessesssssssssessassssnssens | sssesssssssssens 76,005,665 | ...ovvrerrrrnnes 4,235,360 | ..coovrrrrnne 71,770,305 | covvvvrienns 86,189,768
2505. Other assets nonadmitted.. 137,405,300 | ..... 137,405,300 [ ..cvovverrererriririeierreins (11 O
2506. Recoupment receivables.... 21,956,513 | oo 21,956,513 .23,999,121
2507. Third party administrator receivable... 3,842,613 | .o | e 3,842,613 ..4,638,750
2508. Deductible receivables...........cocvrvrennnee 2,840,378 | ..... W T01447 | 2,138,931 | oo 3,195,656
2597. Summary of remaining write-ins for LiNE 25..........cciiiiiiiieiciceiecsese e sssesessssensenes | evssessesnns 242,050,469 | .............. 142,342,107 | ..o 99,708,362 | .............. 118,023,295
Additional Write-ins for Liabilities:
1 2
Current December 31,
Statement Date Prior Year

2504, ESCIOW lIADIIIHIES. ......c..cvevviicieciicicieie ettt ettt bbb bbb bbb s st bbb sttt s sttt e ssentenss | esbesssessssasseseesseneas 1,291,025 | coooveeeeeeees 1,906,183
2505, MiISCEIIANEOUS lIADIIHIES. ....vevveveererrerireriseeiseisssisee e siess s s st ss s ss st es st s st et s s st s st ss st s s sses st enssnssnnts | svsessessssssessessnsans 119,208,737 |.... 130,758,267
2506. POOING EXPENSES PAYADIE........ceueeieeierririieeeeie s ees ettt ee st ee bbb s bbbttt bs et entnts | ebresiestnnaienententas 223,040,088 | ....ocoovvvvrrieeanas 226,692,446
2507. Reserve for state escheat payments... ...63,855,983 ...57,062,617
2508. State surcharge/recoupment payable...... 15,117,627 ..12,727,269
2509. Accrued interest payable 0N SUMPIUS NOLES...........c.cueviieciieiieeieisesese st esss s st s b es e bes s sss s sae st sesse s sssessssessases | sessessesssessesssesssenns 9,900,000 [ ..ovvvveerererereieee e
2597.  Summary of remaining Write=iNS fOr LINE 25..........cuiiieiiiiitsi ettt b st st nsss st ensss b ensssssansensans | sbessesssessesinsansanas 432,413,460 | oo 429,146,782

Q16




Statement for September 30, 2016 of the NATIONWIDE MUTUAL INSURANCE COMPANY

SCHEDULE A - VERIFICATION

Real Estate

1 2
Prior Year Ended
Year to Date December 31
1. Book/adjusted carrying value, December 31 Of PHOT YEAT.........cccueiueiieieieescee ettt sssnes | cbsessesssssessseessnnas 640,654,745 | oo 665,635,789
2. Cost of acquired:
2.1 Actual cost at tiME Of ACQUISIEION. ...........cvueieiicicieiecc et b bbbt sa s st bse st saens | s2esbassssssestesses e ssessss b ssesssstessansas | eessestessssaesses s b s e s st en s s e st s e
2.2 Additional investment made after aCQUISIEION..............c.cueieiuciieieeeee ettt s st estssens | sbessessessessessssaesaenes 25,119,706 | coovereerreeiins 19,245,944
3. Current year Change iN ENCUMDBIANCES..........c.ccucuucieiieieie sttt bbbttt ses st st st b ssens | abbsbsessestessss e ssessesbsssesestessnssess | ebsestessssssssssses b st e s s st s bbb aessnes
4. Total gain (I0SS) ON QISPOSAIS.........curvurveriseiieiieiise ettt s bbb bbbttt s b bs bbb s stensanns | sbassasssessessessssssssantans 8,170,915 | oo (500,931)
5. Deduct amounts reCeived 0N dISPOSAIS...........cccvuiuiuiiieieiieieieieieisise bbbt bbb s ssess b essesesntes | stesessstesesssensessesaes 55,208,087 | c.ovvrerirrreieireiennad 6,609,259
6. Total foreign exchange change in book/adjusted CAITYING VAIUE.............cc.cvevecviieieee ettt ssesss s | stessssssssssses s s sses s s s sssssesssssssas | essasssessssssssessss s sesssssen s sseneas
7. Deduct current year's other-than-temporary impairment FECOGNIZEA............ccoveviiiieiieieeiee et sssssssens | ererssssse st s st es e sessessesss | srsessesiesestes st es e es s ssnsenaes
8. Deduct current Year's dePreCItiON............cccviueieiiueieiie ettt b s s st s st nses s bensenas | stesissessesesssensenseeas 29,565,537 37,116,798
9. Book/adjusted carrying value at end of current period (Lines 142+3+4-5+6-T-8).........cccccoerrrrereirrnreiesessesesesssesssesensenes | ceveiiessesie s 589,171,742 640,654,745
10.  Deduct total NONAAMIEEd @MOUNLS..........cvcviiiieieicieiciete ettt b st s s b b s sse s s snsessessssenses | fessesssssssessesssssnsessessssensesssssnsansesss | sbsessesssssssessessnsessessnsensassessnssnsasses
11. Statement value at end of current period (Lin€ 9 MINUS LINE 10)........ccuiiviiiuiueiiiiieiiiecieeiceetsiecteteseseisessetesesesessnsesesensesensnees | eereresssiesesessesesssens 589,171,742 | o 640,654,745
SCHEDULE B - VERIFICATION
Mortgage Loans
1 2
Prior Year Ended
Year to Date December 31
1. Book value/recorded investment excluding accrued interest, December 31 of Prior YEar..........ccvvvevveeersrineieiesssssissssinses | cvreresisssiesssesenenns 791,201,518 [ covveeeereee 654,937,788
2. Cost of acquired:
2.1 Actual cost at time Of ACQUISIEION. ...........evueiriieieieiesisc ettt s s st ssensensens | sessessessssssssessansanes 275,362,127 | covvverererreirerennns 242,801,165
2.2 Additional investment made after aCQUISIEION............cc.eveirieieieieese et s st ssensssens | stesssssssssessessssssnssenes 33,788,603 | ooovveeeeins 20,776,965
3. Capitalized deferred iNtErest AN OET ..ottt es s sssnssnsens | svsvsssessasssssesessenseeas 6,784,678 | covvveveererreernnad 6,522,144
4. ACCTUAI OF QISCOUNL........oooiveiiecieciiisetc ettt bbbt s bbbt en st nsentas | stestssssessessesssssessensnsa 823,980 | covvrerereeeein 2,919,026
5. Unrealized valuation iNCrease (ABCIEASE)..........rvuevrieiieieriesiseie sttt s s s e st st ssssss s ssessassanns | essssssssessssssssssssessensans (237,879)| oo (345,048)
6. Total Gain (I0SS) ON QISPOSAIS.........cvuivurrrisiiciiesicieie sttt bbbt b s bbb st a e s bbb s s tensaens | sbessessessensessesssstantais 2,184,319 | oo 1,050,000
7. Deduct amounts reCeived ON dISPOSAIS...........cveureeiiriieieicieieieiessse sttt ssnssssessessnsensesesnts | sressssessessessssnsassesaes 56,615,616 | ovvvvvrereirirrieienns 137,455,509
8. Deduct amortization of premium and mortgage interest points and CoMMItMENt fEES............ccuiieieeicieieiseses e [ e 44845 | ..o 5,013
9. Total foreign exchange change in book value/recorded investment excluding acCrued INTErESL...........oveveiereciciisieeieieiies | e ssesiesens | covesiessss st sees
10. Deduct current year's other-than-temporary impairment FECOGNIZEA.........c..cvueireiiinieieierie e ssessssensens [ srsesessssessesssssssessessssessesssssssassesss | sesessessessssessessssessessessnsassessnsansasses
11. Book value/recorded investment excluding accrued interest at end of current period (Lines 1+2+3+4+5+6-7-8+9-10).........c..| coovvvoreiicrccinnnn. 1,053,246,885 | ..oovvveiciieinen 791,201,518
12, Total VAIUGHON GIOWENCE..........ooevecvceecvctre ettt sa st s st en s st s s sese et ass et s tastessnsansensssensnsans | eosessssssnssnsssssnssnasns (3,821,164) (3,394,116)
13, Subtotal (LINE 11 PIUS LINE 12)......cuuieeiiiiiieiieeieeee sttt enes | etbssissssnsssesanees 1,049,425,721 787,807,402
14, Deduct total NONAAMIEEd AMOUNLS..........cveiiiiieieietecec ettt b b se bbb s s s s snsessessntenses | fessessessssessesssssnsessessnsessesssssnsansesss | snsessessessssessessnsessassnsensassessnsansasse
15. Statement value at end of current period (Line 13 MINUS LINE 14).......oviuoiiiiiiiiscecsiescsctessiesiesssssesessssssssssssssssesssnsssssses | eoessesssossnssssesans 1,049,425721 | oo, 787,807,402
SCHEDULE BA - VERIFICATION
Other Long-Term Invested Assets
1 2
Prior Year Ended
Year to Date December 31
1. Book/adjusted carrying value, DECEmDEr 31 O PHIOT YEAI.......c..cvcuieieeeieeeieceteeesee sttt ses s ses s sssssassanes | cveesessesiessssssesas 3473727781 | oo 3,662,445,100
2. Cost of acquired:
2.1 Actual cost at time Of ACQUISIION. ........c.cveveieieeeieese ettt ettt st sae st es st es s benssnsens | ctessesssessesassnssnenes 115,720,409 358,855,826
2.2 Additional investment made after aCQUISIION...........cccvvvvevciicreeeeeee ettt s st bes s s sesssnanns | evsessesessessesesessenes 422,412,130 357,010,486
3. Capitalized deferred INtErESt ANA ONET..........ccoveicvicie ettt s st ss sttt s b s sssbensnnes | revsessssssesssssssessessssestessssssensessnnns | erssssessssssesissesses et s bense s et seneanens
4. ACCTUAI OF QISCOUNL........ouiveicieciiestcte sttt s s bbb bbbt en b s s s ntas | sbsnsuessessesssssessessensan s e ssessantanssesas | essestesssssessensanssesses st s st s e
5. Unrealized valuation INCrEASE (ECIEBASE)..........eveviieerericrerese sttt st sa et s s st es s st sessesasssssassenns | svsesissessesssessesssanes (16,215,215) (175,317,791)
6.  Total gain (I0SS) ON AISPOSAIS.........c.cveieeieciiesieeieisctese ettt st st es s s s sss st sses e tstes s sassessessssnsansessnsns | sessissesssssesissassesnsas (35,624,949) (30,349,541)
7. Deduct amounts reCEIVEd ON QISPOSAIS...........cceuiciiiireieiieie ettt st bbbt es e bbb se s s st s s ebessnsesenns | evesessssesessssesesssanes 368,174,150 623,461,072
8. Deduct amortization of premium and AEPrECIAtON. ...........c.evivveieeeceiecesce ettt ses s ses s ssssssssenes | oeveessseseesissesseseesanes 36,118,002 | .... 68,728,749
9. Total foreign exchange change in book/adjusted CarMyiNG VAIUE.............ccccuevevevrerieeiieicirete ettt ssssssessssssens | evvesessesissessesssessesens 7,993,542 | oo (4,685,799)
10. Deduct current year's other-than-temporary impairment FECOGNIZEA............cieieiinieeiieeesse e ssssessees [erisssssssesessssesssssssensessessssessesssses | sosessesssssnsesesssssssassees 2,040,679
11.  Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5+6-7-8+9-10).........ccceerererrrerrereriereieinesessesssssenns | cvveresiesiesessesons 3,563,721,546 ..3,473,727,781
12. Deduct total NONadMItted @MOUNES.........cveiiiieieiieieiesse sttt s st st ent s snsenses | stessessssessessessssassesans 84,586,395 | ... 79,347,921
13. Statement value at end of current period (Line 11 MINUS LINE 12).......oviuiiiiiiiiiiiiiiiesiessiscsesssessessssssssssssssssssssssssessnsesssses | evessesssisssnssssesas 3,479,135151 | oo 3,394,379,860
SCHEDULE D - VERIFICATION
Bonds and Stocks
1 2
Prior Year Ended
Year to Date December 31
1. Book/adjusted carrying value of bonds and stocks, December 31 Of PHiOr YEAN.........c.c.vuevevecrieeieeieesereee e sessssessssssenns | eveesessessesssnnens 21,206,214,202 | w.oovveerevrerernne 19,883,879,842
2. Cost 0f bonds and StOCKS ACUITET...........ccueveriveieeiciiicceseee ettt ettt s ss st s b ess s bessessessnes | sresessesinsessessesanes 2,653,930,825 ....3,639,506,950
3. ACCIUAI OF QISCOUNL.......ooeevtcct ettt et bbb s s st s bt es s st en s sse s s se st sntensessntes | stesssistessesansanssssssas 22,965,213 32,472,654
4. Unrealized valuation iNCrEASE (AECTEASE)..........c.evevieeieieteseic e sesse bt sbe s ssss st s sse s tes st esses s sesssssesssssnsanees | ovsessssissessesiesessenes 413,176,993 19,539,911
5. Total gain (I0SS) ON QISPOSAIS........crerirrerirrerrerrereeesesssssssise e ssessssessssessssssssessssssssssssessessssssessessassssssessesssssessessassnssnssessenssnsses | sessessssssssessassnssessns 16,183,706 ..(10,129,637)
6. Deduct consideration for bonds and StOCkS AISPOSEA Of...........ccviueiiveieeieicse ettt ssesssens | sresessesinsesseseesenes 2,720,180,616 ....2,269,299,776
7. Deduct amortization Of PIEMIUM.........c.cceviviieereeeeetee ettt ettt s s et ss s s s s s s ss s s s ssesnssnaes | sresessissessesasssssesessaes 36,836,673 48,205,064
8. Total foreign exchange change in book/adjusted CaImying VAIUE............cvurueirrrurrinisieiecissieisssseseeessesssesssssessssssssssssssssssssssns | ssessssssssesssssssssessassnssnns 333,941 (1,279,877)
9. Deduct current year's other-than-temporary impairment FECOGNIZED............cvveevrreveiereeeesee e ssaes e sess s ssssssens | sresississesssssssssssnsans 18,743,612 | ... 40,270,801
10. Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5-6-7+8-9)........c.ccccevvrrririererierriesie e sesssssssesesssnens | cveveesesissesenens 21,537,043,979 | oovverrrerran 21,206,214,202
11, Deduct total NONAAMItEd AMOUNES.........c.evirieieiieririeesre sttt ss st sns s sentensnss | sressssssssssssssssssssssenes 14,310,429 | oo 3,914,134
12. Statement value at end of current period (Line 10 MINUS LINE 11).......oviviiiiiiiiiscisecstesesssresess s sessssssnsessssssennnes | cveesssessssessnsns 21,522,733,550 | voovveririrenn 21,202,300,068
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Statement for September 30, 2016 of the NATIONWIDE MUTUAL |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
1o NAIC T (@) e sesss s ses st sesstnes | cnsssssesesesssessens 8,286,840,416 | .....coovvvvrevenns 1,384,614,126 | ..oooovvvvrrrcrirnen 973,099,506 |...ccvvvrrererrerrenns (142,878,811) [ c.oocrerrcrienn 8,325,854,410 [ ....ovvvrmcrrrrn 8,286,840,416 | ....ccovvrerrvr 8,555,476,225 | .....cvvvrrcrerrnn 8,486,905,950
2. NAIC 2 ()-rveveeerermeeesieesisesesseessssesssssestsssssssss st sssssssnsssesssssssnsnns. | ceoseesssinesssineens 2,867,692,818 | .....cooonurrrirrirnnns 380,479,543 | ..oooovreieriiieenns 65,395,381 [ ...ovvererrircriiie 22,954,251 | ..ovvvrerri 2,691,893,830 [ ....ccoormrrrrrnncs 2,867,692,818 | ....ccovmrvrircns 3,205,731,231 | ..vvvvvrecriinenns 2,719,212,581
3. NAIC 3 (@).rruereermeresrreeieersseesiseesss st ssest s ssstssssssens | sesesesssesisesssiees 740,417,426 | .oooovcvvrcrrinns 71,185,173 | v, 97,279,522 | ..ovvveeirircriiiens 32,299,900 | ..oovvvermererirenens 766,743,131 | oo 740,417,426 | ..cooovvvecriennae. 746,622,977 | .ccooorevrrirecreennn. 705,852,297
4. NAIC 4 ().rvverereieeieeenisescsiseesssssese s esest st ssssssssssssssssses | sessesesssssssieenes 509,596,096 | .......cvvvrrrrririeenns 12277417 | oo 74,805,026 | ....cooovvrerrcriiins 31,960,265 | ....cvvvrmrrirrenens 534,591,412 | oo 509,596,096 | .....orevrrvrrucrrennnn. 479,028,752 | coooovvvrrrriirneenns 515,145,534
B NAIC 5 (Q).eruuveermeresseceiseesiseesiseessssssesssessssssssssessssssssssesssssssssssssssisess | sesessssssssnessssnees 134,119,865 | .cvvvrvrevrerrrircriinnne 574,648 | ..o, 55,106,618 | ....covvrrcvrercrriicnns 8,032,072 | ..oooerrircriiinens 145,158,257 | ..vcvvvorerrirnerennns 134,119,865 | ...ooovvvrvrrrcriinens 87,619,967 [ ...covvrrvrrirrcrnnnns 157,900,639
B NAIC B ()..veerurrerrerreererriiereesseessssessseseessssesssssessssesssssesssssesssssessssnesssses | vmsesssssssssessssseenaes 15,136,523 | ovovvvriiciicrein 259,689 [ ..o, 2,128,570 | oovvvvvciirriiens 438,925 [ .o 12,282,417 | oo, 15,136,523 | oo, 13,706,567 | .oooovvcrvericiien, 12,567,590
7. TOtal BONGS....cooeeiiiesciieiscii i | v 12,553,803,144 | ..oovvvvrccinenen, 1,849,390,596 | ..o 1,267,814,623 | ...ooocvvvirrrciin [CYAERIRIL:) ] — 12,476,523,457 | ..o, 12,553,803,144 |...coooooovven. 13,088,185,719 | ..coovvvcrcneee. 12,597,584,591
PREFERRED STOCK
8. NAIC Tt ses sttt esssesssnnes | snessssssssnssssnsssssssnsssensssesssseness | sessssenstseesss st aesstnsssnssssessensss | seesssessssensssessssesstssssnestsasssensss | sersssesssssesss st snestesssseessessssnnses | seessiessssnsssassssensssansssnsssessssneses | seessnsssensssasssenssseesssessssnsssnnses | sressssnessnsss sttt snessnees O O
9. NAIC 2ueeeeeee ettt sttt ssssensssnnnes | eeessness st esssseneen 178,000 [ .oooverreereerrreesneeesereseeeseessees | reeerneessseessessssesssesssssessseessnes | creeessnssssssssnessssssssnssssassssssssssnss | onsessmessessssnsssnnsssnnnes 178,000 | woovvevreereeereerereenes 178,000 | oovereeereeereeerreeeeeens 178,000 | oo 178,000
10, NAIC 3ot es sttt essssssssnsssnes | neesssasessnssssaesssensssesssnessnesssness | sanessssesssnesssaessssssssassssnsssnssssnees | sresssssesssssssaesssensssansssensssssssnees | sreesssessnesssessnestsessssessssensssnses | naessseesssenessansssnessessssessensssenses | neessseessenssseesssansssensssnsssnnstnesss | steeesssessesesenssansssessssansssnens (U T 88,764
110 INAIC Attt sssesssnes | eesssaeeseeesssess s ss s s nestenssnens | sneestseeeseess st ensssesssensssnsstnnes | sreesseess st eess st enssseesssesssnnes | sreesteess st sess st esssenssssnsssnnes | neessseessssnestansss st esssnessenssseeses | neessseesseessssesssansssansssnessesstnesns | steesseesteses sttt ensssneed O
12, INAIC Bttt sss st | eestseees st sn s st enstnens | sneestseess st st esssensssesstnnes | sreestseess st eess st st eenssnnstnnes | sreestness st se s st st ensssesssnnes | seeesteess st aesssnestenss st ensssennes | neestseessenssssessssnessnsssnessenstnenns | steessnest ettt 1
13, INAIC Bt ess s sestsess st ss st esssssssssesssnes | rssssssssssssssssssssssssssssssssssssssssses | onssessssssssssssssssnsssssssssssnssssssnes | cossssssesssssssssssssssensssssssssnssssrnnes | oosserssssnsnessssesssnssssssssnsssssssnnes | saseesassssssssssnesssssssssssssnsssssssnes | sessenssssssssessssssssnss s sssersnsrssees | ersnesssnr s 0 | s
14, Total Preferred SLOCK.........covvreceieceneeseeseeessseeseeesseessseessssesssssssessns |esssesssseessssssssssssssss 178,000 [ oo 0 [ o) 0 [ s (O [ 178,000 | ..o 178,000 | ..o, 178,000 [ oo 266,764
15. Total Bonds and Preferred StocK........c.ouviminsrensiinssienssisnsisssesssssseessnens | o 12,553,981,144 | ..o, 1,849,390,596 | .....ccoooiriiennce 1,267,814,623 | ..o [CYRERREISL:)] — 12,476,701,457 | ..o 12,553,981,144 |...cccoovvvcnennce 13,088,363,719 | ..covvvrnicies 12,597,851,355
(a)  Book/Adjusted Carrying Value column for the end of the current reporting period includes the following amount of non-rated short-term and cash equivalent bonds by NAIC designation:

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

0;

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




Statement for September 30, 2016 of the NATIONWIDE MUTUAL INSURANCE COMPANY

SCHEDULE DA - PART 1

Short-Term Investments

Book//-\1djusted ? Actual Interest ‘Cllollected Paid for Accsrued Interest
Carrying Value Par Value Cost Year To Date Year To Date
9199999.....oivrrrrr e | s 466,088,679 | ..o, YN R IS 466,088,679 | .ooeoorrreerrri i 20,744 | oo
SCHEDULE DA - VERIFICATION
Short-Term Investments
1 2
Prior Year Ended
Year To Date December 31
1. Book/adjusted carrying valug, DeCember 31 Of PHOT YEAI.........cc.cueieeicieieeeeeesee et ssessesssssssssens | cressessssiessesssssssaesans 504,125,107 | .ovvvrererrerrrierereiene 676,533,481
2. Cost of short-term iNVeStMENtS ACQUIMEM...........cccevuiuiicicieece ettt sssstessesens | evsessesssessssesseses 19,349,878,545 | ....oovveveiienne 25,928,514,481
3. ACCTUAL OF GISCOUNL........oooiiiiriiii ittt ens | sebbres bbb biens | fesbies bbb
4. Unrealized valuation INCTEASE (ABCTEASE)..........ccuueiuircireiieieeie ettt ettt sttt bbb sses b s stesssssssas | avbesssessessesssssssssestesssssessesssstssssssens | aevisssesssssassss e st es s b s ses s st s sentans
5. Total gain (I0SS) ON QISPOSAS.........cocvuiuririireiieiietese ettt sttt s bbb s bbb s s s ss s b st esssssntensens | nbsessessssessesssestes e sssessessessssssesnsans | sbisbessessssessessss st st es st es s bensesaees
6. Deduct consideration received 0N diSPOSAIS............cccuueveiiuriieiieiieie ettt bbbt n s sessessesans | sressesinsessessesssaenes 19,387,914973 | oo 26,100,922,855
7. Deduct amortization Of PIEMIUM..........cccuiueieieiries sttt bbb s bbb ss st s s s s nse s ssnss | sbsebsessssessesissestes e s s sessessessssessessesans | sbistessessssassessss st st e s e b st e s b b ensasaes
8. Total foreign exchange change in book/adjusted CaImYING VAIUE..........ccovuiuiurirriiieneiieiscineere et ieesestseese e ssesssssseses | reeesseessssssssseessessasessssesssstessssssestes | eeeseessssessssssessessesssssesssstesssessessesens
9. Deduct current year's other-than-temporary impairment FECOGNIZEA............cucuiueieiiiriieeeieee e sseesssessesssssssesess | arssssessssessesssssssessessssssassessssessesssens | sbossessessssossessessnsassessnsansessesassnsassees
10. Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5-6-7+8-9).......c.cveururirinrireireineineneiieeneineisseseens e 466,088,679 | ..evvoeeeeeeieieencieens 504,125,107
11, Deduct total NONAAMITIEd @MOUNLS..........c.iviiiircirciircicrieie ettt ss bbb nssees | istsists s s ssnssssessnens | coosssssssssisessss st ssneees
12. Statement value at end of current period (Line 10 MINUS LINE 11)..... it sss s snnssnes | ernnsssessssessssssssssssssss 466,088,679 | ..o 504,125,107
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Statement for September 30, 2016 of the NATIONWIDE MUTUAL INSURANCE COMPANY

10.
1.

3.1

3.2

3.3
4.1

42

43

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

Book/adjusted carrying value, December 31, prior YEar (LINE 9, PHIOT YBAI).......c.ruwurrerurireerreeeineeseiseesssese e sssssse s ssessss s ssessesssss st st es s ssessessssssessessessssssessessnssnes (75,570,487)

Cost paid/(consideration reCeIVEd) ON AUAAIIONS. .........cc.cvivivieeieieir ettt bbbt bbb bbb bbb s s bbb bbb b s bt sas st

Unrealized Valuation INCIEASE/(AECIEASE).........c.cuiiueieiereieeie ettt st s s s bbb s st et s s b s s s e s s s bbb bbb s be et s e st bt st e sttt st s bt s s see st st (5,705,288)

Total gain (10SS) ON tEIMINAION TECOGNIZEM..........c.cvveieieiecieteete ettt bbb s st s bbb s s s s bbb bbb e e st s et en e

Considerations received/(Paid) ON TEIMINGLONS. .........c.ovuririreierrirrire e ess st ss s ssess s ss e s st et s £ e s8R n s s a bbb s s bt ent s

N2 (] OO PP N

Adjustment to the book/adjusted carrying Value Of NEAGE HEM..........c.eiriiririrciris sttt p st

Total foreign exchange change in bOOK/adUSIEA CAITYING VAIUE...........covuivveveiieeeieicte ettt ettt a st s st s st n st

Book/adjusted carrying value at end of current period (LINES 1+ 2+ 3+ 4 -5+ B8+ 7 4 8)....cvieiieieiicieesceeeeee ettt bbb sa bbb seen (81,275,774)

DEAUCE NONAAMILEA @SSELS. ... .vvrerresieeresesriseissssssssessess st ssssessesssstss e s st s s s es s s s s s s s s see s e £ 8 s £ e E SR E SRR s e n et n bt n s

Statement value at end of current period (LINE 9 MINUS LINE 10)......c.cuiueieicieieeeiieisieeie sttt sttt b st b s s ae s s s s bbb bt es s sas s s s ssesansnee (81.275.774)

SCHEDULE DB - PART B - VERIFICATION
Futures Contracts

Book/adjusted carrying value, December 31, prior year (LINE B, PO YBAI)..........c.cuevuivcieiisieiesie st s bbb st s s bbbt saees 29,929,917

Cumulative cash change (Section 1, Broker Name/Net Cash Deposits Footnote - Cumulative Cash Change Column)...........cc.ccueeueveieicreieisese e (24,498,320)

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

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

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

Change in variation margin on open contracts - All Other:
3.13 Section 1, Column 18, current year to date minus............ccccceeveuennee (135,433)
3.14 Section 1, Column 18, PriOr YEAI.........c.ccceeeereereeerereieseeeesee s 4,888,793 (5,024,226) (5,024,226)

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 (135,433)
3.24  Section 1, Column 19, PriOr YEAI.........ccrrurrererereereireieeeeereeseeseeseeeneens 4,888,793 (5,024,226) (5,024,226)

SUDLOLAI (LINE 3.1 MINUS LINE 3.2)....cuceuieierieiieeieeise ettt sttt se et s8££ E 24 s8R R e E bbb 0

Cumulative variation margin on terminated contracts during the Year.............coeeeeirneneneernenneneerenes 38,308,291

Less:
4.21  Amount used to adjust basis of hedged item...........ccooovvvnrrerrincen.
4.22  AmMOUNt rECOGNIZEA..........eveevereeicreiee et 38,308,291 38,308,291

SUDLOLAI (LINE 4.1 MINUS LINE 4.2)........ouieeiiieieiieteee ettt ettt a bttt bbb e b e st b s bbbt s s s bt b st s bbb s bt n s et s 0

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

5.1  Total gain (loss) recognized for terMINGHONS IN PHIOT YEAN..........orurirrieerireireeseeiseeeeesseseseeeesees e stss st ss bbbt
5.2  Total gain (loss) adjusted into the hedged item(s) for the terminations iN PHOT YEAN...........ovriririirrireere ettt
Book/adjusted carrying value at end of current period (LINES 1 + 2+ 3.3 =4.3 =5.1 =5.2) ..ottt sttt seee 5,431,597
DEAUCE NONAAMILEA BSSELS.....v.urvrereruerseisisii iRt
Statement value at end of current Period (LINE B MINUS LINE 7).......c.eueieerirurirnrersirississsesssssssessesssssssssessessssssessessessssssessasssssssssessessssssessessasssssessestessssssnssessssnssnssessons 5431597
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Statement for September 30, 2016 of the NATIONWIDE MUTUAL |NSURANCE COMPANY
SCHEDULE DB - PART C - SECTION 1

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

Components of the Replication (Synthetic Asset) Transactions

Replication (Synthetic) Asset Transactions
3 4 5

1 2 6 7 8 Derivative Instrument(s) Open Cash Instrument(s) Held
NAIC 9 10 1 12 13 14 15 16
Designation NAIC Desig.
or Other Notional Book/Adjusted Fair Effective | Maturity Book/Adjusted Fair or Other | Book/Adjusted Fair
Number Description Description Amount Carrying Value Value Date Date Description Carrying Value Value CUSIP Description Description | Carrying Value Value
Replicated Assets Open
25152CC@3. | Replication of an indeX.............cceweuee. IndeX.......... [ ... 50,000,000 |....... 59,717,897 |....... 71,029,665 [06/06/2016 | 12/30/2016 | Deutsche Bank NW Select Macro....... | ...c....... (175,000) | ....vvvve (175,000)[912810 FS 2 |U S Treasury 01/15/2026 TIPS........... LTI PO 59,892,897 |....... 71,204,665
Replication of an exchange traded
...................... fund Common $Y............55,550 |.....118,509,178 |.....124,516,266 |09/15/2016 | 12/15/2016 | S&P 500 MINI Futures Contract.......... [ coocccvevrnerrcrevens | cvvene...661,045 [31417G ZX 7 | FNMA Pool #ABI757 ........covvvvrvveverns | T [ -....118,509,178 |.....123,855,221
Replication of an exchange traded
...................... fund Common 84 ............32,550 |.......71,119,188 |.......73,633,951 | 09/15/2016 | 12/15/2016 | S&P 500 MINI Futures Contract.......... [ c.coeercreveverrrncees | vrrrnerr.. 387,345 [3138WE NA 3 |FNMA Pool #AS4884...........ccooovvvrvven [ T [ 71,119,188 .......73,246,606
Replication of an exchange traded
...................... fund Common 84 ............19,750 |.......43,276,817 |.......44,398,272 | 09/15/2016 | 12/15/2016 | S&P 500 MINI Futures Contract.......... [ c.coeercreveverrrnces | verrnerrn. 235,025 [3138WE VB 2 | FNMA Pool #AS5109.........covevvvvrinen [ T [ 143,276,817 | ....... 44,163,247
Replication of an exchange traded
...................... fund Common 84 ............19,650 |.......39,741,702 |.......42,596,628 |09/15/2016 | 12/15/2016 | S&P 500 MINI Futures Contract.......... [ c.coeevcreveverrrncees | verrner.. 233,835 (912828 LA 6 |U S Treasury 07/15/2019 TIPS.......co.. [ 1o [ ...39,741,702 | ....... 42,362,793
Replication of an exchange traded
...................... fund Common St ................950 |.......16,142,500 |.......16,217,942 | 09/15/2016 | 12/15/2016 | S&P 500 MINI Futures Contract.......... [ ..ccoeeeereveverrrncees | werrennen. 11,305 (912828 UX 6 |U S Treasury 04/15/2018 TIPS.......... [ 1oeceovcvrivnens [ ... 16,142,500 | .......16,206,637
Replication of an exchange traded
...................... fund Common SY............17,050 |.......38,465,682 |.......40,445,405 | 09/15/2016 | 12/15/2016 | S&P 500 MINI Futures Contract......... [ ..coeeecrvveverrrneees | vvvrenerr. 202,895 (912828  UH 1 |U S Treasury 01/15/2023 TIPS.......... [ 1oececvvvrievens | ... 38,465,682 | .......40,242,510
Replication of an exchange traded MSCI Emerging Markets Index
...................... fund Common 84 ............13,400 |.......30,127,482 |......31,247,776 |09/15/2016 | 12/15/2016 | Futures Contract ceevmneernennnesnnees [ vererenennn 79,040 | 3138YH U2 4 [ FNMA Pool #AY4200.........cccooevrmvevnee [ T | ....30,127,482 | .......31,172,736
Replication of an exchange traded MSCI EAFE MINI INDEX Futures
...................... fund Common SY............65,868 |....126,797,722 |.....128,797,191 | 09/15/2016 | 12/15/2016 | Contract cevvneerensnnnnnnes [ oo, 994,612 1912828 H4 5 (U S Treasury 01/15/2025 TIPS.......... [ 1o | 126,797,722 |.....127,802,579
Replication of an exchange traded MSCI EAFE MINI INDEX Futures
...................... fund Common $Y............25,307 |.......47,726,000 |.......49,787,716 |09/15/2016 | 12/15/2016 | Contract cevvrneeenenensennees | creeennnn 382,140 | 3138WE RA 9 [ FNMA Pool #AS4980...........covvvervveernee [ Toovevrinriinnnes | 10e...47,726,000 | .......49,405,576
Replication of an exchange traded MSCI EAFE MINI INDEX Futures
...................... fund Common S ............25,174 | .......49,113,427 |......50,317,833 | 09/15/2016 | 12/15/2016 | Contract cevvneernensnnsnnees [ e 380,127 | 3138WF B6 2 [ FNMA Pool #AS5460.........c.covvvervvevees [ T | 49,113,427 | .......49,937,706
Replication of an exchange traded MSCI EAFE MINI INDEX Futures
...................... fund Common $Y..............3,227 | .........7,365,554 |.........8,902,503 |09/15/2016 | 12/15/2016 | Contract cevvrmeeeensnsenenes | voeeeennnn 48,724 1912810 PS 1 [U S Treasury 01/15/2027 TIPS.........c. [ Toovevevvvcrneee | vevernn. 7,365,554 | .........8,853,779
Replication of an exchange traded MSCI EAFE MINI INDEX Futures
...................... fund Common $4............10,774 |.......19,332,989 |.......20,914,042 |09/15/2016 12/15/2016 | Contract (SRR P 162,681 |3138X3 EJ 7 | FNMA Pool #AU3736.... .......19,332,989 | .......20,751,360
9999999, TOtal...vveurereriesririaries st sssnsnsesas | oo 667,436,138 |..... 702,805,190 | ..... XXXoooee] oo .0, S [ D0, SR S (175,000)] ......... 3,599,775 | ........ )0 N [ XXX ]....667,611,138 |..... 699,205,415
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Statement for September 30, 2016 of the NATIONWIDE MUTUAL |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 INVENTONY ..o | cereieessseeneesseeeeensinnns | eeseseesesensessesssseesessssesssssssessennns | oessssessssssesseenssssses L0 RN [0 I 59,359,914 | ..o [0 RN (01 I [0 TR 0
Add: Opened or acquIred tranSACHONS..........cccevreveiriereires [ ceererrrieieineenesennens | e essssssessssssesesns | snssesessssessesssssssenns I I 59,359,914 | .ovovvveeriiren 12 | e 607,718,241 | ..o e | ceessesessissenesnes 13 [ e 667,078,154
Add: Increases in replication (synthetic asset)
transactions statement valug.............cccococeveeeeeeeees | cereen XXX eveteverees [ erereeeeeeeeeeeeeeeeseesessssesseees | eeeeeeees XXX oo Lo | e, XXX oo | e 357,984 |.......... XXX eveeeees [eeeeee e evenes | everenns XXX eeveveeeeiees | eerereeeeeee e 357,984
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 effectiveness criteria...........ccoovrerenrirnencnrineens XXXt [ e XXXttt [ e XXXt | e XXX oeiieveiieieieiinns | e sessssienens | oevesiesesissese s 0 [ oo 0
Less: Decreases in replication (synthetic
asset) transactions statement value..............cccccoeeerecres [ XXXooivvierin | e eseesnssens | ereninans XXX ovvvevvveeien [ evveereneienieiesenesiessesiesneneenen | rereerers XXX iteiiiieiens | eesiiseriieseessesesseesseseenenes | oveerenns XXXooveverereen | ereeeieieiessseceesesessessienesesens | erenenas XXX
ENding INVENTOMY......ocoiiiirieisiciscissi s ssissisississessissnsnsnesnes | eonesssessessessesssssennes [0 R [0 1] 59,359,914 | i 13 | 00 667,436,138 | [0 O (01 I 13




Statement for September 30, 2016 of the NATIONWIDE MUTUAL INSURANCE COMPANY
SCHEDULE DB - VERIFICATION

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

Book/Adjusted Carrying Value Check

1. Part A, SECHON 1, COIUMN ...ttt s st a e bbb et s st en e saes (81,275,774)
2. PartB, Section 1, Column 15 plus Part B, Section 1 Footnote - Total Ending Cash Balance.............cccccooevevevveeverevcreeiseeeeesennes 5,431,597
3. TOUAI (LINE 1 PIUS LINE 2)....vuieveerereereiriiseseissisessssassesessssssssssssessessssssessessassssssessessssssessessesssssssssessassssssessessasssessessassosssnssessassasssessessasssssessassasssssnssessasssessessssnsssssessaseas (75,844,177)
4. Part D, SECHON 1, COIUMN B.......oooveeicieee ettt sttt bbbt s s bttt ss s s st n st 5,431,597
5. PartD, SECHON 1, COIUMN B......ooveeeeee ettt ettt st s st b s bbbt s s s st s et en s saen (81,275,774)
6. Total (Line 3 MINUS LINE 4 MINUS LINE 5)......cvivieiieieeiciiete ettt sttt ettt st a sttt bbb e s s bbb es st e bbb a e b s st st s s banee (0)
Fair Value Check
7. Part A, SECHON 1, COIUMN TB.......cuveiviiireieiicteee ettt st s bbb e bbb a s bbb es et b s bt n s neenas (108,369,361)
8. Part B, SECHON 1, COIUMN 13......ciiiiieiiireieeis et 6,891,650
9. TOUAI (LINE 7 PIUS LINE 8)....vuveieieieieieeeieisetes ettt sttt bt b s e s e s bbb bbb e e s s e bt A et bbb e b et e bRttt e bbb en s bt n s et e st s et st n e (101,477,711)
10, Part D, SECHON 1, COIUMN 8........coouivireiriiereiiecesresi s es s 7,620,088
11, Part D, SECHON 1, COIUMN Ou.o.eoeeecet ettt ettt s et a bbb s st a s et st s et s st et n e saes (109,097,798)
12, Total (Line 9 MINUS LINE 10 MINUS LINE 11).....cuiiiiieiiieieieiesisctee sttt s bbb s bR bbbttt (0)

Potential Exposure Check

13, Part A, SECHON 1, COIUMN 27.....ouiirieieieieiieeiees iR 15,504,353
14, Part B, SECHON 1, COIUMM 20.........uururieriiieiieeeiieesesess s sesess st bbb 37,439,440
15, Part D, SECHON 1, COIUMN 11 ..ottt 52,943,793
16, Total (Line 13 PIUS LINE 14 MINUS LINE 15)......cuiiiiteiicie ettt sttt bbb s bbb R b b e bbbt b bbb et bbbt (0)
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Statement for September 30, 2016 of the NATIONWIDE MUTUAL INSURANCE COMPANY
SCHEDULE E- VERIFICATION

Cash Equivalents

1

Year To Date

2
Prior Year Ended
December 31

10.

1.

12.

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

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

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

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

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

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

. Deduct amortization Of PrEMIUM. ...ttt sttt

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

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

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

Deduct total nonadmitted amounts

Statement value at end of current period (Ling 10 MiNUS LINE 11)....vuvivieiiiiieiisisecscseeese s ssesnesneseans
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Statement for September 30, 2016 of the NATIONWIDE MUTUAL |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
Acquired by Purchase
1100 Locust. Des Moines lowa |04/30/2001.... 152,079,135 | coovveceeeeieeieeeeceeeeeee s | s 84,160,447 286,696
1 parcel bounded by Nationwide Blvd., High, Chestnut and Front Sts Columbus Ohio | 01/01/1976.... 124,181,404 | oo | eereeeeeeee e 79,437,612 | oo 2,279,655
Data Center North Lewis Center.......coueverneeeeniseierniees Ohio |06/30/1986.... 63,337,721 25,972,937 475,506
280 Plaza N High St Columbus Ohio |{01/01/1996.... 26,900,342 22,317,942 | oo 1,379,765
Plaza 3 and Atrium............... Columbus Ohio [01/01/1989.... 116,600,880 [ ....evvurerreeriiirerinineiereieieniens | s 52,705,288 36,358
New Albany Land, 10t 45...........cocccveerennirnererieeinerieeins NEW AIDANY.......couvrrrircererieiieeeenieens Ohio | 11/25/2008.... 25,000,080 | .eouvreenrinrierieererieereneninin | s 81,118,265 33,912
North
Carol
44071 CreEAMOO........cvuveeiesrisrieresees et enes Raleigh ina |{01/01/1987.... 10,903,237 | covouveurieerierieniesisessesissnenins | eeersesieneees s 13,257,000 | ..oocvvvnerrrirrercrinienes 4,429,188
Florid
3300 SW WIlliSton...........cceeererrennee Gainesville. a 01/01/1979.... 29,614,259 | oo | i 6,889,786 487,005
Arizo
Gainey Il - 8877 N. Gainey Center Drive, Scottsdale, AZ............cocvverrrrneneiiinnns SCOttSAalE.......vrvrrerirrer s na |07/31/2007.... 27,485,668 18,504,486 | .....cvovvrrierenieieririeeie 43,250
N. Front St., Parking Garage Columbus Ohio | 01/01/1998.... 14,471,037 2,956,905 151,926
Hickory St. Garage........ccoovevvisniverennce. Columbus Ohio |01/01/1978.... ..7,938,496 . 6,167,832 11,520
0199999, TOAIS. .. reterreres s s eee et ees s8R 8 88888 £E £ 1eEE LR 1£EE  EEeEE AR AR 558,512,239 | .ooiiiiiiieini i {1 [ 393,488,500 | ..oreiiiierinrieiinninaa 9,614,781
Acquired by Internal Transfer
Training Ctr., Powell Rd & US 23, totaling 39,172 sq ft Lewis CeNter..........ocurevmrereriseirseriniis Ohio |{01/01/1960.... 23,076,460 | ...ocvvuvereercirerieninenienineisenins | reeieeis 27,479,707 (1,307,368)
215 N. Front St . | Columbus Ohio |{01/01/1998.... 19,235,485 | ..o | e 17,535,176 | ..o (46,800)
Texa
151, Hyatt Resort Dr, Rogers Road San Antonio s 02/24/2011.... 11,635,185 49,588,140 | oo (1,939)
0299999. Totals......oooveerercenns 53,947,130 O 94,603,023 (1,356,107)
0399999, TOAIS......vuuvvvrerrerissiieeesieet st HE et bbb 612,459,369 | ....ooovrvriies 0 | o 488,091,523 | ..o 8,258,674
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 11 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
Property Disposed
1100 Walnut St GArage. ......cuvvurvererirerens | cereeerieriereieesenissssessessenens | sevnes | rneesssinenes | senessessessesssees e esssssssssssssssenss | soesenenes (172,856) | ..vvovverrerrerceis | veeieriens (172,856) 0 | e | rereseesessnenenn | e 0
1 parcel bounded by Nationwide Blvd.,
High, Chestnut and Front StS. [ [ e | vt | e | ceeessesens (73,224) | ..o | e (73,224) 0 | eerrrerierieenis | v [ e | e | e 69,737 | oo 69,737
1000 NAHONWIE. .....cvvveverierireeirneiins | crvererieneeeeseesssissnssessesesnenss | sevsees | srnnsinsisnenes | senessessesss st ssessssess s ssessnenes | sesessnesens (47,843) | oo | e (47,843) (V1 OOOOOSTRTOURN OOUUOOTRTORPRTUREN OO 0
N. Front St., Parking Garage..........c.couceee | cevrerereerrinirmnerieriesesensnnins | einees | sveviesseeene | rereseesssesssessessssesssssssssessessessssssssnses | oosvees (2,033,919) | ..oocvvrrireriricirnens | e (2,033,919) 0 | oo | e | e | e | o 1,106,268 | ..... 1,106,268
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Statement for September 30, 2016 of the NATIONWIDE MUTUAL |NSURANCE COMPANY

SCHEDULE A - PART 3

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
HICKOMY St. GArage..........cvuuviuiiriieiiiniis [ crieiiriinsssiesissiiesinnins [ aenes | e | oesiesirisnssis s | eresneias (565,751) 0 | e | e | e | e | 281,836 | ........ 281,836
OtNBTS.. vt | crsenssens s | cenees .(370,233) | .. 0 0
0199999, TORAIS. ...ttt b ehe bbbkt (3,263,825) 0 0 0 0 0 . 20 0 | 1,457,841 | ... 1,457,841 | oo (U I 0
0399999, TOMAIS........vvvrerieeearesereseeeseesseese ettt eiees bbbttt | erienes (3,263,825) 0 0 0 0 (V1 [P (V] [T (V[T | I 1,457,841 | ..... 1,457,841 | oo (V] [ 0
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Statement for September 30, 2016 of the NATIONWIDE MUTUAL |NSURANCE COMPANY

Showing all Mortgage Loans ACQUIRED AND ADDITIONS MADE During the Current Quarter

SCHEDULE B - PART 2

1 Location 4 5 6 7 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
00-1102575 ... | COLUMBUS. .| 05/20/2016.... 2.770 . 9,900,000
00-1102579.... ... | PHOENIX 07/19/2016.... 3.100 12,525,000 | ..vvroeeeueenriseesieesees sttt | ettt 16,990,000
00-1102623.... e I TAMPAL st ssssssssssesssssssesses | FLaetiesssesissnesssnsionsienns | s 06/30/2016.... 2.520 49,514,600 ....75,220,000
00-1102633.... crt [POWAY e (67 YO STRRRIRN IO 09/14/2016.... 3.540 10,100,000 ceevnenen 14,490,000
00-1102637......evvrieniieiieniecisseis s snsens ATLANTA GA.eeicinrnnsiseins | s 08/08/2016.... 2.770 26,200,000 | .oveuieeeissi sttt | et 36,930,000
0599999. Total - Mortgages in Good Standing - Commercial MOrGAgES = All Oher ...ttt sttt es s seesnsensee | fessessessssassesesansesseesessesansesnsansensssnssnes | cessee XXX XXX 98,339,600 9,900,000 .143,630,000
Mortgages in Good Standing - Mezzanine Loans
99-0000034.... ... |HOUSTON X 02/06/2015.... 10.000 1,437,039
99-0000040.... ... | SCOTTSDALE AZ 01/28/2016.... 10.000 4,671,772
99-0000043.... . | PEARLAND. X 03/04/2016.... 12,000 | 1ovoeierierieneeeser e | et 698,544
99-0000057 ... | SAN ANTONIO X . 109/30/2016.... 11.000 0 ....36,200,000
0699999. Total - Mortgages in Good Standing = MEZZANINE LOANS. ... ettt sttt eh st ses ettt b e et ens et enes | fassesseesesansessersesessensessesantesessnsesssnnsnnss | cosenen XXX XXX 0 6,807,354 ....36,200,000
0899999. Total - Mortgages in GOOU STANGING..............c..evveeveereteeeeeeeieeetesseee e eseeseeesesees s e s eesse s esseesssessseessseessssesss e ssseessesessesssssasssssenssesssssesesesasns asssssssesssssessesssssasssssesssesssssessssessssesss | coreias XXX XXX 98,339,600 16,707,354 .179,830,000
3399999, TOAI MOMGAGES. ........vvvvereereieeeieniiseseeseseiee ettt ees | etbieeebines b e sttt et enes | enies XXX....... XXX 98,339,600 16,707,354 .179,830,000
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
00-1001164.......ccouvvrrrerirne CHESTERFIELD VA e | e 11/20/2002.... [ 09/01/2016.... | ...... 4,541,296 .0 0
00-1100934 CARMEL INces 10/13/2005.... [ 09/01/2016.... | ... 897,208 | ... | e 24,283 24,283 | ...cooovevvnrieniins | 871,886 | 1,255,192 | i [ 000 383,305 | 383,305
99-0000027.......cvvuivvrireerins SAN DIEGO [ oY I 07/10/2014.... | 08/09/2016.... | .... 20,121,097 208,881 208,881 0
0199999. Total - Mortgages Closed by Repayment.........c..cocvinienisniinninnes .25,559,601 0 208,881 233,164 ...383,305
Mortgages With Partial Repayments
00-1000038 VISTA .iiiieinenninsenssieesisssssisssssssssssssesssssssssnssnssss | CAurinnvinseis [ v 08/31/2000.... 531,296 .0 0
00-1000391.....ouvvmvvrnrirerirs BROOKLYN.....oouirieririrerncrinererinenissesensessensnenensnnes | OHuvescinvins | oo 01/11/2001.... | covercverrererienns | v 2,154,223 .0 0
00-1000449.... v | EAST MEADOW.......couiirrirmiineineiissiiseisessssissseseseesiseees NY e [ 12/29/2000.... | ..ovevvrrriierinn | s 3,057,116 .0 0
00-1000450 ... | MIDLAND PARK NJ L 112/29/2000.... | ..o [ e 2,906,326 .0 0
00-1000714.... | CLOSTER ..ot N [ 11/08/2001.... [ coovvervrerrieeins | s 1,178,193 .0 0
00-1000791 MILWAUKEE Wl | v 12/17/2001.... 324,888 .0 0
00-1000804..........cvvevmrrirnan DAVENPORT. A e 02/1412002.... | covoeveerineianne | e 1,409,614 .0 0
00-1000869..........ovverrerererns CINCINNATI OH..ovvvvves | v 03/13/2002.... 113,089 .0 0
00-1000926 MARIETTA GA 112023/2002.... | v [ e 1,153,184 .0 | 0
00-1000949.......ccovvvvrrierirs STOW...oovierirrireenne OH..oovvvvries | v 05/30/2002.... 565,730 | ..oveerrreriiniiniens | e (4,342) (4,342) 0
00-1001038 ITHACA......covvrrnrinernnrnneinernesineensnnssisenssssssesenessnsnnees | NY ceivinnniins | v 10/01/2002.... [ coovevvrerrinenns | s 8,166,476 .0 0
00-1001090 MASON......vvirrirerinrirenrinnrnerierieressssessisssseseneseesenes | O | v 12/20/2002.... | ..oveovvvrrrcr | s 8,901,652 | .oourvenerreriiriineii | e (10,575) (10,575) 0
00-1001203 NILES......oiiiirinnrincinerieniseessssissnssessessssessssssssisssseesnes | Lo | e 12/30/2002.... | covveoeveerereins | e 2,294,126 .0 0




Statement for September 30, 2016 of the NATIONWIDE MUTUAL |NSURANCE COMPANY

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

1'2030

Location 6 7 Change in Book Value/Recorded Investment 14 15 16 17 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| Realized Gain

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

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

00-1002016........cvvvvervrrernnne | OBETZcrviecnieseiseenisssnissssisssiisssssssssssssssensssens | OHuvveciiniens | vevvnens | 033172003 [ oo [ s 2T9TAT1 | s e | e | e |0 | s | 18,395 | coovverii 18,395 0
00-1100109.... . 272,571 23,786 | ... 23,786 0
00-1101391......cvvvververireciene [JACKSONVILLE.......ccooviiciinrieciienicnnisciieississnisnenns | Flviciiniiiis [ | 0510172007 . | o | e 793,326 | oo [ | e | e |0 | | 36,990 | oo 36,990 0
00-1101437.....cooovvvvvvvrrcranns | STAMFORD...ooocvreeriienessrissnessnissnessnesssnennns | Clviiiniiiicns | e | 0310112007 [ s | s 10,920,520 | ...oovovuieiriiieniins [ e | o | e |0 [ | 249,981 | oo 249,981 0
00-1101520........cvvvverrnrreranne | FORT MYERS...oociiivirineninenisssrssesisessssessisssssnnnens | Pl | vevvnenr | 0810912007 . [ oo [ s 7,821,570 92,332 | ....... 92,332 0
00-1101824.........ccococeeuvvevens | BURLINGTON. ..o | KY e | e | 081061201200 [ o [ e 4,662,062 155,138 ...155,138 0
00-1101891......cvveervcriericnes [HOUSTON. .. | Tevivnnienni [ eveenens | 09106201200 | s | e 17,791,309 0
00-1101917.cocvvcviericrens | LAS VEGAS ....cereceveceveceseneissnensenensenesnenees | NV | oo | THA51201200 | s [ s 10,819,382 0
00-1101969.......coovvvvereerernes [ JACKSONVILLE.......covovinieciierincineniseiseiisenisseseennennns | Flovinriinniinss [ | 0911202013000 | s | e 6,223,991 0
00-1102024...........ococcvuvverans |LAS VEGAS ... | Vo | e | 10111201300 [ [ s 1,502,233 0
00-1102039........cevvvererrrerrnene | FTWORTH. o cveocceineesseenseessesinsesssnesssnssssnessns | Tonevinnenins | eeveenene | 0910720130 [ oo | e 19,054,249 0
00-1102154.........ccovveevurrcrans | BUENA PARK ..o | CAiiici | e | 051282014 [ o [ s 8,737,310 0
00-1102207........coeevveeervecnane | CINCINNAT Lcciererenesenesenesenessnesseneeees | OHeccieciciicis | e | 0170512015 [ oo [ e 6,368,559 0
00-1102212.......cevvvecvnricranns | SCOTTSDALE......ooceerveceisnessnessnessneissnennnns | Ao | v | THOTI20140 | e [ 4,436,435 0
00-1102221.....ccoeoevvveeereeeene | NEW ALBANY oo | OHecicciciici | e | 07101720150 [ e | e 14,853,147 | ..o [ e | ceereinensisnssisnsninns | evnensinsnnssnsssnenens | e 0 [ ceieneneneeneenens | 91,093 | s 91,093 0
00-1102248..........cooocovreererne |ORLANDO. .....ooveveeeieneeeceesreesesensiessssseesssesssssssenneees | Flovioeninniiens [ eovnnees | 111041201400 | oo | e 23,409,217 ...154,041 0
00-1102398........omvvveenrrernnee | RENTON.cccccineiseeiseeesssnessssesesesnenennnne | WA | e | 0810612015 [ oo [ s 4,405,068 0
00-1102417....ccvevvvvnrrcrann | NATICK s | A | | 0930120150 [ s [ s 4,462,405 0
00-1102456...........ccveeervecrene |ALLENTOWN. cooocceieceiieneseneseneiseneisenesneneseens | PR | e | 0111412016 [ o [ e 0
00-1102486............coccceeveeane |CHELSEA oo | MAG i | e | 121100201500 | v [ e 7,500,000 65,037 | ....... 65,037 0
0299999. Total - Mortgages With Partial Repayments.................. 195,980,678 224,615 (V) [ 2,118,406 | ........... 2,118,406 0 0 0
0599999. Total Mortgages............c.ocevrrrverererernrenn. 221,540,279 0 457,778 (V) 28,992,533 29,375,839 0 383,305 ..383,305




Statement for September 30, 2016 of the NATIONWIDE MUTUAL |NSURANCE COMPANY

SCHEDULE BA - PART 2
Showing Other Long-Term Invested Assets ACQUIRED AND ADDITIONS MADE During the Current Quarter
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1 2 Location 5 6 7 8 9 10 1 12 13
3 4
NAIC Date
Desig- Originally | Type and | Actual Cost at Time of | Additional Investment Amount of Commitment for | Percentage of
CUSIP Identification Name or Description City State Name of Vendor or General Partner nation Acquired Strategy Acquisition Made after Acquisition Encumbrances Additional Investment | Ownership
Joint Venture or Partnership Interests That Have Underlying Characteristics of Fixed Income - Unaffiliated
Luxe
mbou
Clareant European Direct Lending Fund Il SCSP.........ccovvvenivrviniinnns Kirchberg rg AlCentra LIMIted. ........c.cvuevreviiiieieieieseie e ssesss 09/17/2015.... | coovvvrnnn 2 (802,715) .27,459,761
GSO Capital Opportunities FUNA 11 LP..........ccoivirireeeseeeereesee e New York .| GSO Capital Partners LP 06/30/2011.... | ovvieeeeni | eeeeireeereeseieeeeeeies | e 559,033 .23,834,079
GSO Capital Opportunities Fund Il LP . Wilmington.... .| GSO Capital Partners LP 06/03/2016.... | .... . 492,854 | ..o .29,507,146
GSO Capital Solutions Fund Il LP..........c.cceveneee NEW YOrK.......ovveeereeeeereinieeeneens .... | GSO Capital Partners LP...........cccccoevererrerennce. 06/06/2013.... | .ccovveernnn /2 SRR (ST 575,646 .16,913,959
Caym
an
Island
GSO European Senior Debt FUNA LP..........coooiiiirieieeeeieeesceeeieseeseieies Wilmington.........coeveerininieinriennnns s GSO Capital Partners LP...........cccoovrereirrinnenns 11/25/2014.... | ..ocon... 2 | et | e 1,901,500 .59,922,553
Guggenheim Private Debt Fund 2.0-I, LLC.... WIlMINGtoN......oevvrerereresreeis DE.... | Guggenheim PDF 2.0........ccovurvrerierrnrisirseisisssensessesssnenes 06/03/2016.... | ..cvvveneee Y2 I 18,517,117 | e .21,482,883
Kayne Senior Credit Il Fund, L.P........cccocvivivinireincrccces WIlmINGton.......ccvvvrenriernrceies DE.... | Kayne Senior Credit..........ccovvevereierernrineiernsrcenneenns 06/23/2014.... | .... e | s 216,514 10,223,349
NW Private Debt, LLC Los Angeles CA.... | Kayne Anderson Capital Advisors, L.P. RO 01/01/2016.... |.... 2. 4,650,662 | ...ooovrericieeenes 13,257,547
TCW Direct Lending LLC... Dover. DE....| TCW Asset Management 03/20/2015.... | cooererned 2 | e | e 8,469,019 .29,332,639
Vista Credit Opportunities Fund Il - B, L.P.... San Francisco. CA.... | Vista Credit Opportunities Managment.......... . 06/01/2016.... | ..ccovervnncn Y I (1,572,514) | oo | s | oeessenenssennens 9,933,050
1399999. Total - Joint Venture or Partnership Interests That Have Underlying Characteristics of FIXed INCOME = UNGFIIALEA. ...........cu it ettt ettt sttt st et se et ses e et et ee s e e s eeeseeseEeeeeseeteEeE a2 8o e s eE e e e2 8 a2 1o e e e ee Ao e s eE et e L8 eE e b et eeEeEseesebenses et et ens et et et ensesetantensenntenss | seiees 22,088,119 | ................. 10,918,997 0 241,866,966
Joint Venture or Partnership Interests That Have Underlying Characteristics of Common Stocks - Unaffiliated
Engla
3i India Infrastructure Fund LP.........cccoocvvvinrivniinerienes London nd BiPIC..es 02/27/2008.... | ..oovvverece. 3 [ | s 21,453 471,100 | ......... 0.290
Turke
ACtEra PartNErs L.P.........couiiiieiiiieieisiess st senes Istanbul y Actera Group, Ltd........ccocvvvviervinrirninnins 08/24/2007.... | ovovvverrnes 3 [ s | s 17,666 204,350 | ..overee. 1.550
Actis Global 4 LP. ... | London.. Actis GP, LLP . 12/15/2011.... | .... 3,696,015 .11,516,180
Advent International GPE VIII-B, LP Wilmington . | Advent International Corp..........c.cocovrrvrrreirinnene 01/28/2016.... | ccoeeeeeene3 | 00000 336,000 | oo .15,664,000
Caym
an
Island
Affinity Asia Pacific FUN ]........c.coviiiiieinieisesseessssesins Grand Cayman...........ccouveerinerinens s Affinity EQUity Partners...........cc.couvererinrinnioniineieniniens 12/15/2006.... | ..ocerreean 3 [ s | s 53,557 964,545 | ........... 0.610
ArcLight Energy Partners VI, LP Wilmington..........coeveverrnireeineneen DE.... | ArcLight Capital Partners LLC..........c.cooiuriririrrineieiereseeee e eseeeisesesessnesseens 07/02/2015.... | .coovveennns K T ISR PR 1,218,092 | oo | e 9,225,516 | ........... 0.290
Germ
Bridgepoint EUrOPE IV LP........coiieieeiciceceeiseesi s sesneeen Frankfurt..........cococvveennnceenns any |Bridgepoint Capital 11/22/12007.... | coeoveeenen 3 | s | e (51 I SRR ISR 3,262,672 | ........... 0.520
Carlyle Europe Partners Ill, L.P New YOrk.........cocvvvvivcinniinieinnin NY.... | Carlyle Group, L.P 02/05/2007.... | ccvovcverenen 3 [ . (RL0ES) O TORURRINS IR 1,605,777 | .......... 0.250
Cana
Catalyst Fund V, L.P. .| Toronto. da Catalyst Group, LLC.......ccvvvvrrvciriirnrins 08/12/2015.... | .coovvverenne 3 | s | e 1,500,000 .23,250,000 | ........... 2.000
Catterton Partners VII, L.P................ GreenWiCh. ......cvvveeeeecieeeercrieene CT.... | Catterton Management Company, LLC 09/03/2013.... | .ceerveernens K T [N (SRR 2,552,203 | ..o | v 1,826,471 | v 1.120
Engla
CBPE Capital FUNA VIITA LP.......couviririerecireisereseeieeessess s esesssessssssninns LONAON. ..ot nd | CBPE Capital......ccccouvervverrereirrnnes 03/03/2009.... | ccooerernenn K IURRRRRINS IV 53,043 552,472 | ........... 1.230
Comvest Investment Partners IV, LP. West Palm Beach............ccccoeueeee. FL..... Comvest INVeStMent Partners.............ccccuvvcieiiccieecceeee et 07/29/2011.... | evvrerne B | s | e 1,164,897 10,531,304 | ........... 5.150
Engla
CVC European Equity Partners IV L.P. London nd | CVC Capital Parners.........coocvevvieereiiinnieriessessssseessssissnenes 07/29/2005.... | .coovveene 3 [ 7,390 915,286 | ........... 0.120
CVC IV Tandem Fund.........cccccocooniinriiiniinnns London CVC Capital Parners............ccccouiirriieriiiiniisiissiisssssiiessiissies 01/02/2007.... | covcvvvceennd | o | s 149,444 | oo | i 1,636,707
Cyprium Investors Ill, LP(fka KPP Investors Ill) s Cleveland.. . | Cyprium Investors.... 12/29/2006.... | .... 4,038 | oo | e 2,476,935
Cyprium Investors IV .... | Cleveland.. . | Cyprium Investors.... 07/18/2012.... | .... 22 | v | e 2,211,506 .16,781,455
EnCap Energy Capital FUNd IX LP........cooviiiirreecrseecseeeiees Dallas. . |EnCap Investments, L.P........cccocovvernninerisieeenees 12/07/2012.... | coveveeeen 3 | s | s 1,920,503 | oo | e 4,150,499
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SCHEDULE BA - PART 2
Showing Other Long-Term Invested Assets ACQUIRED AND ADDITIONS MADE During the Current Quarter

1 2 Location 5 6 7 8 9 10 1 12 13
3 4
NAIC Date
Desig- Originally | Type and | Actual Cost at Time of | Additional Investment Amount of Commitment for | Percentage of
CUSIP Identification Name or Description City State Name of Vendor or General Partner nation Acquired Strategy Acquisition Made after Acquisition Encumbrances Additional Investment | Ownership
EnCap Energy Capital Fund VII, L.P Dallas TX.... |EnCap Investments, L.P...........cccooveumiinnrinnicnineinenns 09/28/2007.... 191,657 | covveereierieiiesineeiseins | crvererseiieniins 1,235,250 | ..oooovenee 1.250
EnCap Energy Capital Fund VIl Co-InVeStors LP............ocoveunreneerenrencneeereseeens HOUSEON. ... TX.... |EnCap Investments, L.P.. 12/08/2011.... | .... 85,274 346,154
EnCap Energy Capital Fund VIII LP Houston TX.... | EnCap Investments, L. 12/15/2010.... 430,514 | .o [ e, 2,470,003
EnCap Energy Capital Fund X, L.P........cccovviunirinrercneeerceeees Houston TX.... |EnCap Investments, L.P.. 03/31/2015.... |.... 785,476 11,018,614
EnCap Flatrock Midstream Fund 1ll, L.P.........c.coouiiiniiiienesceseses s HOUSEON. ..o TX.... |EnCap Investments, L.P.......ccccocvirerninereriniiiciniinne 04/30/2014.... | .... 2,174,032 | oo | v 8,041,193
Energy Spectrum Partners V, LP. Dallas. TX.... | Energy Spectrum Partners 12/01/2007.... 7,647 oo 1,254,426
Energy Spectrum VI, L.P............. Dalla TX.... | Energy Spectrum Partners 02/2812011.... | o3 | e | s 350,451 | ..o | e 6,909,623
Energy Spectrum VII, L.P Dallas. TX.... | Energy Spectrum Partners 11103/2014.... | o3 | e | e 2,081,162 .24,694,708
Energy Trust Partners Fund IV, L.P. Dalla TX.... | Energy Trust Capital. 08/30/2013.... 324,906
Global Infrastructure Partners NEW YOrK.......oveeerereencinieicininns NY.... | Global Infrastructure Management LLC...........cccocvemirirrerncenenecereneeenees 12/14/2007.... | .... 0 FOUTRRRRRRRTY IR 48,066
ICG Europe Vl....c.cocovevvrenienee StHelier......ccoeeeieeeceeeeceee Jersey| Intermediate Capital Managers Limited...........ccveeeiiniinrncnce s 06/26/2015.... | .ccovvene 2 | et | e 2,409,934 .30,658,546
Mauri
IVF V (Mauritius) Holdings LImMited. ...........ccvivriiirniiscensscessesesseveis Port Louis tius | India Value Fund Advisors 03/18/2015.... | .cooocvenene 3 [ s [ s 753,104 .12,389,000
Lovell Minnick Equity Partners |1l LP El Segundo.......c.ocvvniervirnrniinins CA.... | Lovell Minnick Equity Partners, LP. 09/26/2008.... | ...ovvenene K T [N (ST 146,566 | ...oovoeveeerereeeinirieinens | e 1,706,061
Hong
MBK Partners FUNG [, L.P........cceviriiiieeicesesee e Central .| Kong | MBK Partners..........cocoouvurennee. 05/17/12013.... | covveierend | e | cevieees 336,515 .11,165,354
Mercato Partners Growth Il L.P.. . Salt Lake City. UT.... | Mercato Partners Growth IIl, GP.. 03/12/2015.... ....1,100,000 .16,100,000
New York Life Investment Management Mezzanine Partners Il, LP...........cc.coorvvrnvnnes New York. ....|NY.... | GoldPoint Partners 10/31/2007.... | .... 4506 | oo | e 2,912,166
Northstar Mezzanine Partners V, L.P...... Minneapoli . | MN... | Northstar Capital, Ltd............ccccorrunnee 02/12/2008.... | cooeveieieec | oo | e 263,461 | oo | e 2,137,903
Paine and Partners Capital Fund Ill, LP(fka Fox Paine Capital Fund IlI).... Foster City. CA.... | Fox Paine & Company, LLC. 08/15/2008.... | .cvvvvrvirened | ceverrerieierineierieniseienens | cerieees 131,076 300,130
Peppertree Capital Fund VI, LP Wilmington.... . | Peppertree Capital...... 05/05/2016.... |.ccocveceeen3 | e 1,170,000 | oo .16,236,000
Permira V... New York.. . | Permira....... 07/18/2006.... | cvvvvvirerered | ot | creenes 243,452 230,467
Prudential Capital Partners II, LP Chicago Prudential Capital Group. 04/28/2005.... 6,154 ......1,155,967
Prudential Capital Partners I, LP. Chicago.... Prudential Capital Group. 10/15/2008.... | .... ISR 11,720 | oo | e 1,466,490
REVT FUNG |, LGttt Columbus . | Rev1 Ventures.........cccovevrnee. 06/30/2016.... | .... 122,241 | covoeereeneeeeineins | e | s 3,370,359
Silver Lake Partners Il LP... Menlo Park. . | Silver Lake Partners, LLC 12/19/2006.... 2,194,987
Silver Lake Partners IV, L.t Menlo Park... .| Silver Lake Partners, LLC........ 04/02/2013.... | .... 3,537,406 .13,428,896
Siris Partners I, L.P Wilmington.... . | Siris Capital Group, LLC................ 12/02/2014.... | .... 1,815,470 | oo | v 3,665,059
Sorenson Capital Partners I, L.P.........ccoovirnrnnencres Wilmington . | Sorenson Capital Associates |ll, LP. 05/31/2014.... 3,220,123 .19,572,876
SVB Capital Partners Ill, L.P............ Menlo Park... . | SVB Capital Partners Il LLC 01/31/2014.... | ... 485,750 | oo | e 2,562,750
TPG PaMNers VI, LP.....cooeeiieiieeieeieiseesssise et sssssssians Fort Worth.... | TPG GenPar VI, L.P......ooeereeieeeieieenne 05/27/2015.... | .... 1,970,396 .31,475,188
Trident IV, LP.......... Greenwich.... . | Stone Point Capital LLC.........cccoveriirieriisiese s 05/21/2007.... | .... 50,130 | cvoveeeeieienerereensieieens | oo 3,277,663
Trident V, LP........... GIEENWICH. ... ... | Stone Point Capital LLC.........c..cvueerierierieereeiseisesiesiesesseeiseeons 12/20/2010.... 251,691 | .oveorereereeinenerieseens [ e 1,302,052
VEPF V Co-Invest 1, L.P.......ccccovvvrererrnnee. Dover. DE.... | Vista Equity Partners, LLC 12/04/2014.... | .... 4,031 -
Vista Equity Partners Fund V, L.P Dover. DE.... | Vista Equity Partners, LLC 07/11/2014.... | ... " 2,123,420 | oo | s 4,618,684
Vista Equity Partners Fund VI, L.P. Dover DE.... | Vista Equity Partners, LLC.........c.cocouminmiineiierininisseiesiesisiissiis 02/29/2016.... | ccooveverenen 3 2,332,181 | oo .19,668,353
Vista Foundation Il L.P. . . | Vista Equity Partners, LLC.........c.coerereeineirieiereireeeescieese e seseeeeees 05/12/2016.... | .... Y 4 /N 115,042,228
Yukon Capital Partners I, LP, .. | Wilmington v | YUKON Partners........cocevvevcveveceeeerceceereens 11/05/2013.... | .... 2 | | e 128,133 .10,990,988
Yukon Capital Partners, LP... Wilmington.........cooeevninisicicncenns DE.... | Yukon Parners..........cooooenrnisinsnsssninianens 06/15/2011..... | ooovveeenncs Y RS JORN 78,004 | .o | e 8,635,607
1599999. Total - Joint Venture or Partnership Interests That Have Underlying Characteristics of Common Stocks - Unaffiliated..........cociiiiininiiiins o 5418194 | ......c........ 42,314,971 0 412,201,789
Joint Venture or Partnership Interests That Have Underlying Characteristics of Common Stocks - Affiliated
Nationwide Private Equity Fund, LLC........c.cccoovvvimiiiniivciinirerinens .| Columbus OH... | Nationwide Mutual INSUrance Co...........cc..uuueiimiiniiiiininiisiieesesssssisesessienes 10/14/2004.... | ...coooeeas 3 | s | s 267,308 © | 100.000
Nationwide Ventures, LLC . | Columbus OH... | Nationwide Mutual INSUrANCE C0........uevriieriiisiniisie e 06/30/2007.... | .ccovvnnenns 3 | | s 750,000 S s | e 100.000
1699999. Total - Joint Venture or Partnership Interests That Have Underlying Characteristics of Common Stocks - Affiliated............ccccooieiroiniieiiiiiiiis e { 1,017,308 0 0. XXX.......

Joint Venture or Partnership Interests That Have Underlying Characteristics of Real Estate - Unaffiliated
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1 2 Location 5 6 7 8 9 10 1 12 13
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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
AEW Core Property Trust (U.S.), Inc. Baltimore.......c.ocovevivrevveniireinnis MD... | AEW Core Property Trust................. 03/31/2015.... | ovvrevvrrrvires | cererrrerererneeserseenins | v 742,363 S s | 0.720
Blue Vista Sponsor Equity Fund Il, LLC Chicago Blue Vista Capital Management...............cvueureerireinrereereniescieeeeesesseseeeeseessssesssseens | ceveenesesnnenes 08/01/2007.... |.... 9,152 EE—
CCP NI Master Tenant 2 LLC Santa Monica .| CCP NI Managing Member 2 LLC 12/10/2015.... (4,161) = e
CCP NI Master Tenant LLC...........ccccouurrenee Santa Monica... .| CCP NI Owner LLC 07/31/2015.... | ... 2,500 CE
CIM FUNA VI LLPeei s LOS ANGEIES......vvnreririiieiis .|CIM Fund VIII, GP, LLC 12/31/2014.... | ... 3,435,763 .10,963,543
Crow Holdings Realty Partners V, L.P. Dallas. . | Crow Holdings Capital Partners, LLC 01/14/2008.... 48,534 | oo | e 2,470,767
Crow Holdings Realty Partners VII, LP.... WilMINGLON. ... ... | Crow Holdings Capital Partners, LLC 05/01/2015.... | ... 1,499,126 .10,269,971
Exeter Industrial Value Fund I, L.P........ccoorvrirniercnne Conshohocken..........covreerineneninns PA.... | Exeter Property Group [, LP ..o eeenennees 03/27/2014.... | .... 3,000,000 [ ..eooverereeeerereeeeneineneeeens | v 6,000,000
Golden Belt... Durham NC.... | Golden Belt... . 01/08/2008.... 198 EE
Laurel Hill Venture LLC Madison.........cverierreeerncnieene WI.... | Laurel Hill Managing MembEr LLC..........coouiuiiriieeirienereeseieeeeeeeisesseseieeseessssesenssneens 12/15/2015.... | .... 420 | s | s 4,013,935
Mayberry Solar LLC..........ccocvvvenienee Mount Airy......cocereerieneieisiicns NC.... | O2 ENergies INC........ccvuvvvvnieernrineireeiniicirenienns 08/15/2011.... 665 EE
Wash
ington
Nationwide Sol 1 LLC... Washington..........cccocevvreveieiennne ,D.C | S0l SyStemS LLC........oovieeiieieeieieieiecie e 07/21/2016.... | .... .32,519,051
PCCP Equity VII, LP, Dover. DE....|PCCP, LP. 05/10/2016.... | .... .10,871,419
Prime Property Fund, LLC..........cccocevvnne. [ NEW YOrK.....coovoveirieececcne NY....|Morgan Stanley Real Estate Advisor, Inc... 03/31/2015.... | oveeeeieirees | e eisniens | e 670,105 LR
River House Landlord LLC...........cccouveviereririnriiniinns Roanoke VA.... | Edward B Walker. 12/05/2012.... [ .oovvereeniei [ i 190 ER
Rubenstein Properties Fund Ill, L.P. Wilmington.........coeveeerininieinninnnnns DE.... | Rubenstein Partners 10/23/2015.... |. 6,300,000 .23,700,000
Stonehenge REV I LLC........covvivnineieinriseirennisnienns Columbus OH... | Stonehenge Capital Company LLC. 12/22/2015.... | cvoeverervennes | e | e 2,483,008 | ..o | e 7,547,212
Stonehenge REV Il LLC Columbus OH... | Stonehenge Capital Company LLC. 04/26/2016.... |. 934,658 wee [ e [ s 9,158,336
Strata Fund 25 Lessee LLC Chapel Hill......ovviieninceiieins NC.... | Strata Fund 25 LLC 06/30/12015.... | .cvooevrererries | e 6,775 LR .
Woodward Landlord LLC Mount Vernon... .| OH... | Woodward Manager LLC..........cccccccorrrrunnnnce. 12/31/2015.... | oo | e 408 [ .o | e 1,978,678 | ......... 67.000
1799999. Total - Joint Venture or Partnership Interests That Have Underlying Characteristics of Real Estate - Unaffiliated.. 119,492,912 | ....... XXX
Joint Venture or Partnership Interests That Have Underlying Characteristics of Real Estate - Affiliated
T [ Columbus T e | I e < s | s 100.000
1899999. Total - Joint Venture or Partnership Interests That Have Underlying Characteristics of Real Estate - Affiliated. 0 0 ... XXX.......
Joint Venture or Partnership Interests That Have Underlying Characteristics of Other - Unaffiliated
| Pretium Mortgage Credit Partners I, LP.........c.oocouee [ WIMINGHON.....cs s [ DE.... | Pretium Mortgage Credit Partners | GP, LLC.......co.ccsesesmssssssssssssesses | [11/25/2014.... [ o 3 [ | v 649,177 11,391,050 | .. 10.000
2199999. Total - Joint Venture or Partnership Interests That Have Underlying Characteristics of Other - Unaffiliated 0 ] e 649,177 11,391,050 |....... XXX
Joint Venture or Partnership Interests That Have Underlying Characteristics of Other - Affiliated
[ Rothschild Special Opportunities Fund LLC R [WINGHON. ...t [ DE.... [ Rothschild Asset Management Inc............... | [10/01/2015.... [ o 13 I 100.000
2299999. Total - Joint Venture or Partnership Interests That Have Underlying Characteristics of Other - Affiliated 0
Guaranteed Federal Low Income Housing Tax Credit - Unaffiliated
[ KHC New Markets Fund E CDE Leverage FUN LLC............o.coosesmmsesmess [ Carlsbad [cA.... [Hunter Chase & Company, LLC.... | [02113/2007.0. [ [ 878 o 99.990
3199999. Total - Guaranteed Federal Low Income Housing Tax Credit - Unaffiliated...........c.cooiiiiiiiiiniiiiis oo snsisssssssensssasas 0 878 0 ... XXX.......
Non-Guaranteed Federal Low Income Housing Tax Credit - Unaffiliated
Alliant Tax Credit Fund 81 Ltd.. Palm Beach.. Alliant GP 81 LLC. 01/15/2015 (3,180,743) 328,095
Alliant Tax Credit Fund 82 Ltd.. Palm Beach.. Alliant GP 82 LLC. 03/31/2015 3,915,633 .29,829,606 .
Alliant Tax Credit Fund 84 Ltd.............c........... Palm Beach.........ccccevvvcuveeiienenns FL..... Alliant GP 84 LLC..................... 1212112015.... oo | e | e 243113 | e | e 9,145,219 | ........ 15.600
Nationwide Affordable Housing Fund 53 - RBC Tax Credit Fund-90 LLC . | Cleveland.. . |RBC Tax Credit IV LLC.......cooovveeerrrreene 10/30/12014 2,981,468 .35,290,751
Nationwide Affordable Housing Fund 54 - Red Stone Equity Fund - 49 LLC.. ... | Cleveland.. L RESP MM LLC.....ciiiiiiiiiisisiesisiiie s 11/24/2015 2,153,636 .11,370,088
Nationwide Affordable Housing Fund 55 RBC Tax Credit Fund 95 LLC..........cccovvvenvn Cleveland ... |RBC Tax Credit IV LLC......oovvoerereercnnee 02/12/2016 17,367,965
OEF Nationwide Fund IIl LLC Columbus OH... | Ohio Equity Fund Inc o [ 1211612014, e | e 109 | coveeeeeeeeeeeeeeeseeeienes | eveeereieeinans 2,962,521
OEF Nationwide Fund IV LLC.........ccocvvverennee. Columbus OH... | Ohio Equity Fund Inc . |09/22/2016.... . 37,852 | oo | s | e 5,826,153
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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
Ohio Equity Fund for Housing Limited Partnership XXV.........cccoverernininiiniincininns Columbus . | Ohio Equity Fund GP XXV LLC 04/06/2015.... ooocverreres | e 135 .10,888,769
Ohio Equity Fund for Housing Limited Partnership XXVI...........cocovveenerinrerinreneens Columbus . | Ohio Equity Fund GP XXVI LLC 07/22/2016.... . 400,176 | oo .13,596,734
Raymond James Housing Opportunities Fund 35, LLC St Petersburg.... Raymond James Tax Credit Funds, Inc... 12/08/2014..... 8,313,454 03,618,785
WNC Institutional Tax Credit Fund NW 2015 LP.......ccooviviiininniiiisnisessssessessninns Irvine. CA.... | WNC Advisors LLC......... 05/15/2015 2,406,218 | ..o | e 9,364,778
3399999. Total - Non-Guaranteed Federal Low Income Housing Tax Credit - Unaffiliated e ettt ettt ettt ettt ettt n st essessteniesesneeneas 1,929,182 | ..covveeene. 16,833,023 0 149,589,464
Non-Guaranteed State Low Income Housing Tax Credit - Unaffiliated
I Patrick Henry Lofts (611 Jefferson SIF, LLC)........ccoccovienes Roanoke 06/10/2011.... | covovvvrieriinens | e S s | 99.990
3799999. Total - Non-Guaranteed State Low Income Housing Tax Credit - Unaffiliated 0 0 0 ... XXX......
4499999. Subtotal - Unaffiliated 40,935,031 0 934,542,181 .
4599999. Subtotal - Affiliated.........covrvrirririisin s . 0 0 0 [ XXX
4899999, TORAIS. ...k ShE L fhinis bt 40,935,031 0 934,542,181 | ....... XXX.......
Showing Other Long-Term Invested Assets DISPOSED, Transferred or Repaid During the Current Quarter
1 2 Location 5 6 7 8 Changes in Book/Adjusted Carrying Value 15 16 17 18 19 20
3 4 9 10 11 12 13 14
Book/Adjusted Current Year's | Current Year's Book/Adjusted
Carrying Value | Unrealized | (Depreciation) | Other-Than- | Capitalized Total Foreign | Carrying Value Foreign
Date Less Valuation or Temporary Deferred Total Change | Exchange Less Exchange | Realized Gain| Total Gain
Originally | Disposal |Encumbrances,| Increase | (Amortization)| Impairment | Interestand | inB./A.C.V. Change in | Encumbrances Gain (Loss)on|  (Loss) on (Loss) on Investment
CUSIP Identification Name or Description City State| Name of Purchaser or Nature of Disposal | Acquired Date Prior Year (Decrease) | Accretion | Recognized Other (9+10-11+12) | B.JA.C.V. on Disposal | Consideration Disposal Disposal Disposal Income
Joint Venture or Partnership Interests That Have Underlying Characteristics of Fixed Income - Unaffiliated
Ashmore Emerging Markets Corporate High Yield Engl
Fund Ltd. LoNdon......coeeenerirrirnnns and | Distribution 05/10/2011 | 09/29/2016 | ..... 21,486,627 (VI IR RO 21,486,627 |....21,486,627 0
GSO Capital Opportunities Fund I LP.........cc.cocrvurnenne New YorK......coccovvvvieiines NY.. | Distribution. 06/30/2011 | 09/29/2016 | ....... 1,088,463 0 | | e 1,088,463 | ..... 1,088,463 0
GSO Capital Solutions Fund Il LP.... .| New York.... .. |NY.. | Distribution 06/06/2013 | 08/29/2016 ...432,208 0 oo | e 432,208 | e 432,208 0
Kayne Senior Credit Il Fund, L.P..... .| Wilmington.. .. | DE.. | Distribution 06/23/2014 | 08/30/2016 0 226,359 0
Newstone Capital Partners II, LP...........ccovvrrircnnnne Wilmington.........cccovveens CA.. | Distribution 12/29/2010 | 08/22/2016 0 | ooeeeeerereeene | 0eeen.555,956 | Lo 555,956 0
NW Private Debt, LLC. Los Angeles CA.. | Distribution 01/01/2016 | 07/19/2016 0 ,278,359 0
TCW Direct Lending LLC.........cccoevvrrierrerireirrerseenne [D16]17:) SO DE.. | Distribution. 03/20/2015 |08/10/2016 | .......1,019,188 0 1,019,188 0
Vista Credit Opportunities Fund Il - B, L.P...........cc...... San Francisco.................. CA.. | Distribution 06/01/2016 | 07/26/2016 7,605 0 | eevvernrreenieens [ verererieenn 7,605 | i 7,605 0
Wellington Emerging Local Currency Fund (CFT
Emerging Markets Local Currency) BOStON. ... MA. | Distribution. 05/02/2011 {07/13/2016 (O Ol [STOTRROOONE TSRO 3,538 3,538 3,538
1399999. Total - Joint Venture or Partnership Interests That Have Underlying Characteristics of Fixed Income - Unaffiliated............coueurriniiiinisces s 29,094,765 0 0 (L] (U (L] 0]... 29,094,765 |....29,098,303 0 3,538 3,538 0
Joint Venture or Partnership Interests That Have Underlying Characteristics of Common Stocks - Unaffiliated
Engl
3i India Infrastructure Fund LP.........ccccocvvvviinvirniineins LoNdoN. ... and | Distribution 02/27/2008 |09/23/2016 | ............ 83,099 0 [ | e 83,099 | ..coonuee 83,099 0
Engl
Actis Global 4 LP. London......c.cevrvrereniinns and | Distribution 12/15/2011 | 07/27/2016 0 0
Advent Central & Eastern Europe IV, LP......... Boston MA. | Distribution 02/19/2008 | 09/06/2016 0 | oooereeereveneee | eeeeen. 108,550 | ..........94,081 | ......... (Q51e) U IS (14,469) | ...
Cay
man
Islan
Affinity Asia Pacific Fund Hl...........ccccoevrnrininneinnins Grand Cayman................. ds | Distribution 12/15/2006 | 09/09/2016 | ............ 51,382 (V1 PRI IOV 51,382 | .......... 51,382 0
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1 2 Location 5 6 7 8 Changes in Book/Adjusted Carrying Value 15 16 17 18 19 20
3 4 9 10 1 12 13 14
Book/Adjusted Current Year's | Current Year's Book/Adjusted
Carrying Value | Unrealized | (Depreciation) | Other-Than- | Capitalized Total Foreign | Carrying Value Foreign
Date Less Valuation or Temporary Deferred Total Change | Exchange Less Exchange | Realized Gain| Total Gain
Originally | Disposal |Encumbrances,| Increase | (Amortization)| Impairment | Interestand | inB./A.C.V. Change in | Encumbrances Gain (Loss)on|  (Loss) on (Loss) on Investment
CUSIP Identification Name or Description City State| Name of Purchaser or Nature of Disposal | Acquired Date Prior Year (Decrease) | /Accretion | Recognized Other (9+10-11+12) | B.JA.C.V. on Disposal | Consideration |  Disposal Disposal Disposal Income
APaX EUTOPE VL. NEW YOrk.......ooceverenrennee NY.. | Distribution. 03/10/2007 |09/08/2016 | ....... 2,999,793 (V1 ORI PP 2,999,793 | ..... 2,993,443 | ...ccooune ((GR1ST0) ) ORI I [(GRIST) ] N
Ger
man
Bridgepoint EUrope [V LP.........cccvivrernrerneersrinernnes Frankfurt........c.coocrveevenen. y | Distribution 11/22/2007 | 07/05/2016 | ....... 1,248,633 (V1 PRI PP 1,248,633 | ........ 974,603 | ....... (PALX0K10) ) IR I (PAZXX10) ) I
Carlyle Europe Partners II, L.P.... New York.... . |NY.. | Distribution 12/13/2004 | 08/17/2016 ...727,081 0 .. ...727,081 558,026 | ....... (169,055) | ...ooovvvvvieiiens | v (169,055) | ...
Carlyle Europe Partners IlI, L.P... New York.... . . | Distribution. 02/05/2007 |09/09/2016 | .. 0. oorr.1,073,007 864,714 | ....... (P IASK) ) IR I (208,293) | ...
CHAMP [I Worldwide, L.P.........ccccoovrrrrirmriniiiriinneinns New YOrk........ooceeeveeniennce . | Distribution. 06/24/2005 |08/26/2016 | .......... 216,501 (VI ORI ROV 216,501 | ........ 216,501 0
Comvest Investment Partners IV, LP.........c.ccccocovunnnee West Palm Beach............. FL...| Distribution. 07/29/2011 | 08/31/2016 | ....... 1,099,077 0 [ [ e 1,099,077 | ..... 1,099,077 0
Engl
CVC European Equity Partners IV L.P.........cccccocrrvnne. [I6 1o o] I and | Distribution 07/29/2005 |08/22/2016 | ............ 16,232 (0 [ TR ISR 16,232 | ..coooe. 14,293 | ........... (1,939) | cooeverereerireins | e (UK 1)
Engl
CVC IV Tandem FUNd.........cccovvveriirinrineiirerieninenns London......c.veveereriernens and | Distribution 01/02/2007 |08/22/2016 | .......... 566,794 (V1 EPOORROOTORTOOTORN IOV 566,794 | ........ 420,631 | ....... (146,163) | ..eoovvvvvirrrrens | v (146,163) | ...coovvvvrrecrir
Cyprium Investors IIl, LP(fka KPP Investors ll)........... Cleveland..........ccoceneinnee OH. | Distribution 12/29/2006 | 07/15/2016 | ....... 2,196,180 0 oo | v 2,196,180 | ..... 2,196,180 0
Engl
Doughty Hanson & Co IV LP 4..........cccovriniinniincinnns London......cceeeveerierennns and | Distribution 01/31/2005 |08/16/2016 (V1 EOUUPPITRSPOIN IOV 551,879 | ........ 549,169 (2,710) (2,710)
EnCap Energy Capital Fund IX LP........ccccocrvirvrvnvirnnnne Dallas TX.. | Distribution 12/07/2012 | 09/21/2016 0. ..278,272 278,272 0
EnCap Energy Capital Fund VII, L.P....... Dallas TX.. | Distribution 09/28/2007 |09/13/2016 (V) ..117,835 117,835 0
EnCap Energy Capital Fund VIII LP........ Houston TX.. | Distribution 12/15/2010 |09/19/2016 0 [eovrerrerreisinns | 001,504,853 | ... 1,504,853 0
EnCap Flatrock Midstream Fund Ill, L.P Houston TX.. | Distribution 04/30/2014 |09/29/2016 0 | eoveeeeeereeieies | eeeeen 30,859 | L 30,859 0
Energy Spectrum VI, L.P......c.cocovviriinnnireininsinnnns Dallas. ..o TX.. | Distribution 02/28/2011 | 09/08/2016 0 [ e | 001,956,033 | ..o 1,956,033 0
Global Infrastructure Partners...........c.cccococueveiccieernnnns New York......ccocevecerennee NY.. | Distribution. 12/14/2007 | 09/09/2016 0 |eoveerieeereeiens | 201,181,627 | L 1,181,627 0
HarborVest Partners VI - Partnership Fund, LP........... New YOrK......ocvvvvrverennns NY.. | Distribution. 12/31/2000 |09/29/2016 0 [ | e 33,713 | 33,713 0
Engl
HgCapital 5, L.P London.... .|and | Distribution. 01/17/2006 |09/29/2016 0. 261,556 | ....... [R10Z0IC15) 1 RN O (304,095) | cvoovereviririrnine
Highland Capital Partners VII, LP.... . | Lexington Distribution 10/28/2005 | 09/14/2016 0. ..440,562 0
Mala
Navis Asia Fund V, L.P. Kuala Lumpur...........c....... ysia | Distribution 02/01/2007 |09/15/2016 0 | | e 1,171,366 | ..... 1,171,366 0
New York Life Investment Management Mezzanine
Partners I, LP NeW YOrk.......oveevveeneennee NY.. | Distribution. 10/31/2007 | 09/15/2016 0. 264,203 0
Northstar Mezzanine Partners V, L.P. Minneapoli MN. | Distribution. 02/12/2008 | 08/22/2016 0 ... ..780,044 0
PEMIFA V..o NeW YOrk........ooceverenrennee NY.. | Distribution. 07/18/2006 | 09/06/2016 0 | | 01,170,313 | ... 791,529 | ... (378,784) | oo | v (378,784) | oo
Prudential Capital Partners Il, LP Chicago IL.... | Distribution. 04/28/2005 |09/01/2016 0 [ 0
Prudential Capital Partners Ill, LP Chicago IL.... | Distribution 10/15/2008 | 08/30/2016 0. 0
Silver Lake Partners III, LP Menlo Park..........cccevuene. CA.. | Distribution 12/19/2006 | 09/20/2016 0. 0
Stonehenge Opportunity Fund I, LP..........cccovrvrinnee. Columbus.......coveerereeenns . | Distribution 10/28/2004 | 07/07/2016 0. . .6,500 0
TAX, LP... Boston Distribution 05/27/2004 | 09/02/2016 0 ... ..450,000 0
Trident IV, LP. . Greenwich . | Distribution 05/21/2007 | 07/28/2016 0. 0
Trident V, LP............. Greenwich . | Distribution 12/20/2010 | 07/11/2016 0. 0
Vista Equity Partners Fund V, L.P... .| Dover.. . | Distribution. 07/11/2014 | 09/16/2016 0. 0
Yukon Capital Partners, LP. ..| Wilmington.. .. | DE.. | Distribution 06/15/2011 | 09/07/2016 0. . 0
1599999. Total - Joint Venture or Partnership Interests That Have Underlying Characteristics of Common Stocks - Unaffiliated..........cocooveininiiniinnnns 0 0 (L] [ I 0 [0 [ s 24,679,974 |....23,174,086 | ....(1,505,888) | .....ccocrvvreecd 0 ]...(1,505,888) | ...oovererrencd 0
Joint Venture or Partnership Interests That Have Underlying Characteristics of Common Stocks - Affiliated
[ Nationwide Mutual Capital LLC ... [ Columbus....oorr [oH. | Distribution 07/31/2002 | 09/30/2016 | ........ 109,550 0 s | 109,550 | ....... 100,550 | 0]
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1 2 Location 5 6 7 8 Changes in Book/Adjusted Carrying Value 15 16 17 18 19 20
3 4 9 10 1 12 13 14
Book/Adjusted Current Year's | Current Year's Book/Adjusted
Carrying Value | Unrealized | (Depreciation) | Other-Than- | Capitalized Total Foreign | Carrying Value Foreign
Date Less Valuation or Temporary Deferred Total Change | Exchange Less Exchange | Realized Gain| Total Gain
Originally | Disposal |Encumbrances,| Increase | (Amortization)| Impairment | Interestand | inB./A.C.V. Change in | Encumbrances Gain (Loss)on|  (Loss) on (Loss) on Investment
CUSIP Identification Name or Description City State| Name of Purchaser or Nature of Disposal | Acquired Date Prior Year (Decrease) | /Accretion | Recognized Other (9+10-11+12) | B.JA.C.V. on Disposal | Consideration |  Disposal Disposal Disposal Income
Nationwide Private Equity Fund, LLC........ccoociniinnnnnne Columbus.......ccovvvrerenens OH. | Distribution 10/14/2004 | 09/30/2016 | ....... 2,776,391 (] [ [T 2,776,391 | ..... 2,776,391 0
1699999. Total - Joint Venture or Partnership Interests That Have Underlying Characteristics of Common Stocks - Affiliated s | e 2,885,941 0 0 {1 [ [( (] [ 0 ... 2,885,941 | ... 2,885,941 0 0 0 0
Joint Venture or Partnership Interests That Have Underlying Characteristics of Real Estate - Unaffiliated
Bridgepoint Hospitality Holdings LLC..............cccccevuuuae Columbus..........cccovevennne. OH. | Distribution 12/09/2005 | 09/29/2016 | .......... 813,166 (V1 ORI IOV 813,166 | ........ 813,166 0
CCP NI Master Tenant 2 LLC........cccooeeevvernererirneriens Santa Monica..........c........ CA.. | Distribution 12/10/2015 | 08/30/2016 | ............ 26,500 (V1 PRI IO 26,500 | .......... 26,500 0
CCP NI Master Tenant LLC.........cccooevurrerrirrirrirerennns Santa Monica................... CA.. | Distribution 07/31/2015 | 09/01/2016 | ............ 21,640 0 [ oo | e 21,640 21,640 0
Centerline High Yield CMBS Fund II, LLC .| Irving TX.. | Dissolution 06/28/2004 |07/19/2016 .63 63 |... 63 0
Crow Holdings Realty Partners V, L.P.... Dallas SD.. | Distribution 01/14/2008 |07/14/2016 | ....... 1,325,136 (V1 PRI PP 1,325,136 0
Harbert U.S. Real Estate Fund V, L.P..... .| Birmingham. .. |AL.. | Distribution, 11/26/2013 | 08/09/2016 ..813,916 0 vernn813,916 0
Metropolitan Real Estate Partners V, L.P .| New York.... .. |NY.. | Distribution 04/16/2007 | 09/28/2016 0 002,060,813 0
Raintree 973 Market Master Tenant LLC.................... San Francisco.................. CA.. | Distribution 05/27/2014 | 09/12/2016 (01 ORI ISP 31,293 0
Ram Realty Partners II, LP Palm Beach Gardens....... FL... | Distribution. 06/22/2007 |09/29/2016 0 1,224,270 0
Rockbridge Hospitality Fund IV, L.P Columbus.......covvevrerienenee . | Distribution 11/09/2007 | 09/29/2016 0. ...878,272 0
Rockbridge Real Estate Fund Ill LLC...........ccccovcurnnee. Columbus.......c..ecvverenneens . | Dissolution 06/12/2006 | 09/29/2016 | .....oovvvmrveerinens | crvreens 363,788 | ..o [ e | e | s 363,788 | ..o (V] I 321,264
Strata Fund 25 Lessee LLC.........covvvvrerrnineireriiennns Chapel Hill.. . | Distribution. 06/30/2015 | 08/15/2016 0 0
Urban America LP Il .. | New York.... . . | Distribution. 01/23/2007 | 08/30/2016 0 0
Westport Capital Partners Fund Il..........ccccovrvvverninnns Westport.......ocvvvviinnnnns .. | Distribution 07/17/2008 |09/22/2016 0 0
1799999. Total - Joint Venture or Partnership Interests That Have Underlying Characteristics of Real Estate - Unaffiliated............ccocoioreioiiiisiiieiseiee s 9,063,279 427,130 0 0 0
Joint Venture or Partnership Interests That Have Underlying Characteristics of Real Estate - Affiliated
T [ COUMBUS...corr s | ot. [ Distribution 0 [ | 20009,669,537 | ..o 9,669,537 0
1899999. Total - Joint Venture or Partnership Interests That Have Underlying Characteristics of Real Estate - Affiliated 0 0 0 ,669,537 0 0 0 0
Joint Venture or Partnership Interests That Have Underlying Characteristics of Other - Affiliated
[ Prisma Polyphony Fund LLC.... [Rumson [NJ.. [ Distribution [ 05/28/2004 [ 0810112016 | .....25,000,000 25,000,000 |....25,000,000 0
2299999. Total - Joint Venture or Partnership Interests That Have Underlying Characteristics of Other - Affiliated ettt ettt teraes 5,000,000 0 0 0 5,000,000 | ....25,000,000 0 0 0 0
Non-Collateral Loans - Unaffiliated
| City of Dayton Loan . | ot. [ Distribution [02/04/2002 [ 0712912016 10,354 0
2799999. Total - Non-Collateral Loans - Unaffiliated...........ccoccoovvirrsiinnns . 10,354 0 0 0 10,354 0 0 0 0
4499999. Subtotal - Unaffiliated. ... eveieeririisirseiers s 62,848,372 | ........ 363,851 | v (O 0 ....61,709,873 | ....(1,505,888) | .....coouuu 3,538 | ....(1,502,350) | ........ 321,264
4599999. Subtotal - Affiliated.........corurreiariiiiriinns 37,555,478 0 0 0 ....37,555,478 0 0 0 0
4699999. Totals 100,403,850 .363,851 ...100,767,701 |....99,265,351 | ....(1,505,888) | ... ....(1,502,350) 321,264
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1 2 3 4 6 7 8 9 10
Paid for Accrued Interest and | NAIC Designation or
CUSIP Identification Description Foreign| Date Acquired Name of Vendor Number of Shares of Stock Actual Cost Par Value Dividends Market Indicator (a)
Bonds - U.S. Government
912810 PV 4|U S Treasury 01/15/2028 TIPS 1.750% 01.......ccverurimiiniiniiieiississiseiissiiesississisesssssisiin | vevesenions 09/29/2016.... | CrEStOIOOK.........covuevuiiiiiiiciiei s 6,059,603 | ....ccoo.ne. 4,500,000 18,684 [ 1.
912810 RR 1|U S Treasury 02/15/2046 TIPS  1.000% 02........ccevurremmermmmermerseesmneseesessisesssessessssessessssssneenns | sevesseenns 08/22/2018.... | VAIIOUS.......overeeeieeeserssereseseseeseeiss bbbt 40,391,654 |...... 36,000,000 7,539 |1
912828 H4 5|U S Treasury 01/15/2025 TIPS 0.250% 07........cocvrumiimiiiniiniiieiinissiseiiesiiesississisesssssisiies | ceveseneons 08/22/2018.... | VAIIOUS......oovveiieriiriseiisesise s 126,891,402 | oo 123,500,000 32,833 |1
912828 N7 1|U S Treasury 01/15/2026 TIPS 0.625% 07........cvuevemrererinirierieeisesseesessssssessesessessessesssnessne | sevesseeens 08/22/2016.... | Barclays Capital 11,654,327 | .ovooevirerrerins 11,000,000 7,384 |1
912828 UX  6]U S Treasury 04/15/2018 TIPS 0.125% 04........cccooviiiiiiiiniiniiiiinisnississisi s | enessions 08/22/2016.... | VAIIOUS. ... 35,678,345 |...... 34,000,000 15,682 [ 1.,
0599999. Total Bonds - U.S Government ...220,675,331 | ....... 209,000,000 82,122 XXX
Bonds - All Other Government
135087 E6 7|Canada /Govt/ Bd CDN$  1.500% 06/01/26.........ccocrmverervereeeereeeirsesssssssssesssssssessssessssesssassssns Cuves 08/19/2016.... | Pressprich R W.......cccvevercenrrenrvnerinenes 3,213,429 | .o 3,094,299 10,682 [1FE......ccovvrirrcrirs
000000 00 0] United Mexican States Sr Nt 4.125% 01/ Fri 08/08/2016.... | DIFBCL. ... veevesiseissetiss etttk | chbsensensssens sttt et sntnnines | eriia 462,532 | oo 425,000 974 | 2FE
1099999, TOtAl BONAS = All ONET GOVEIMMENE. ... reeittitseies s tsessrssers e et e84 R8s £E 18R£8 E R £ E 6088 4EE 810 4LE88EE 8 EEEoEEE 808484 E LR ELE LR £ LR EE L 0L LR R L L L L LR E L8 E 1L E L E 0L LR E R E bRt bbbt | ebienbssnnssent s et nees 3,675,961 | .o 3,519,299 11,656 XXX
Bonds - U.S. States, Territories and Pc
70914P E7 3|Pennsylvania St GO Second Ser 4.000% 0.......c.overevrrererniiernnnieiersnsiesesssessssssesssssssessessenss | seesseens 08/09/2016.... | METHIl LYNCH......oovverirricirirerisisirsciesseseesisssssssie s essensees 44,520,800 | .oooverrrriireieris 40,000,000 1FE
70914P  E8 1|Pennsylvania St GO Second Ser 4.000% 0.......c.iiuiriiiissiennississsessesssssesssssssssesssssssssesssssssssss | sesssssesas 08/10/2016.... | METFill LYNCN. ..ot 17,424,328 | .o, 15,655,000 1FE
1799999. Total Bonds - U.S. States, TEITIHOMES ANA POSSESSIONS. .......ruuiiuuiiiieriieitisiisitsetetesessserssss st essesss s sss s sesees st ess e o8t s sk e f sk naseE oee8eE8oeE e e EoEE L8 £EE 8 eE 8oL E 81 o8 e E L0 £ S8 L0 E o8 £hf 4L E e 08 e E o0 E 0 E o E o0 H 80 E 0 E 0S80 E bbbt | fnbsnnssnsens st es 61,945,128 |...... 55,655,000 0 XXX
Bonds - U.S. Political Subdivisions of States, Territories and Pc
165573 H5 8| Chester Cnty PA GO Preref 5.000% 07/15. ..| 08/12/2016.... | Tax Free Exchange 3,180,766 3,155,000 11,831
165573 H6 6| Chester Cnty PA GO Preref 5.000% 07/15.... ..| 08/12/2016.... | Tax Free Exchange... 4,428,637 4,400,000 16,500
165573 H8 2| Chester Cnty PA GO Preref 5.000% 07/15.........coovivieririreiiineiierinieienissiessriessenessesssssssnsnss. | severeenes 08/12/2016.... | Tax Free Exchange.........cccccoevvriveenns 5,612,824 | ........... 5,520,000 20,700 (1Z
165573  J4 9| Chester Cnty PA GO Unref 5.000% 07/15/......ccvuumrvmmrereerereeeiineeseesssissesssssssssssessssesssssssssnsess | sneeseees 08/12/2016.... | TAX FIEE EXCRANGE. ....c.ouueuuivurieeiieeieeise et ess st nins | erbsesisnessssissssssssessesssssssessinns | erviees 846,281 | ....c....c. 845,000 3,169 | 1FE
165573 J5 6 |Chester Cnty PA GO Unref 5.000% 07/15/......ccuiverenrireirmiieiniisisisneieiessssisssssssssssssesssssssens | oessenens 08/12/2016.... | Tax Free EXChange..........cvvvvreverinnenes 1,098,109 | ..cocvuene 1,100,000 4,125 [1FE
165573 J7 2| Chester Cnty PA GO Unref 5.000% 07/15/.....cciiurirmimensiessersissssenssenssssesssnsssnssssssenssssessssssssssssss | eonsneenes 08/12/2016.... | Tax Free Exchange..........ccoovvovrvninnnnns 1,491,668 | ....ccceen. 1,480,000 5,550 | 1FE,
2499999. Total Bonds - U.S. Political Subdivisions of States, TEITIHONES AT POSSESSIONS. ........vuururuiussirissiiseirsissiresstastrsssesssessseressesstessessssesise eeeseeesseeseeseeefseeEeEEs e L8 oEE R E L E L L8 £ 8L E 0L L 8L E L E R0kttt | Crteb bbbt nes 16,658,285 |...coovvviiiiiiiiins 16,500,000 | .o 61,875 XXX
Bonds - U.S. Special Revenue and Special A it
011842 TU 5| Alaska St Intl Arpts ReV Preref AMT SEr........ccviiiiiniiiieinisiesssiseessssisssesssesssssssesssssseese | nevsessnes 07/28/2016.... | TaX FIEE EXCHANGE. ... .vuiveirririieiieieii ettt ssninns | aessesssssssssssssenssssssssensssssnsensenns | sevenes 626,621 | ........... 635,000 10,319 [1FE..ciiiiiiins
011842 UA 7|Alaska St Intl Arpts Rev Unref AMT Ser A... ..| 07/28/2016.... | Tax Free Exchange 4,306,227 4,365,000 70,931 [1FE..iiierinine
052414 EN 5| Austin TX Elec Util Sys Rev Ref 5.000%... ..|09/29/2016.... | Titan Indemnity.. 4,722,936 4,700,000 87,472 | 1FE
091096 KU 0|Birmingham AL Wtrwks Brd Rev Ref Sen Ser. .. 08/24/2016.... | Goldman Sachs & COMPANY..........ccrurriririieireeireireseieesese st sse st essansessessses 3,557,086 3,140,000 1FE
091096 LM  7|Birmingham AL Wtrwks Brd ReV REf SUD SEr.........ccviiiiiiiiiiiiesiiesieensssessssisssssiens | vevsesenes 08/24/2016.... | Goldman Sachs & COMPANY........c.uuiurirriririreierisiesis et es 12,979,443 | ..coovvvieieeiis 11,595,000 1FE
31419B CT 0|FNMA Pool #AEQ981 3.500% 03/25/41.......ccoovereemereerrieeienesisisesisssessssessssssssssesssessesssesssnse | nevesseenns 09/29/2016.... | Titan INAEMNILY........cooeverrererrrirerierieeieeseeseses e 3,915,267 | .cooovvvnnee 3,692,032 10,051 [ 1evercecereerceiens
407287 MF 5| Hamilton Cnty OH Sales Tax REV REf SEI A.........coviiiiiiiiiieneeseesessssisssssssssssessessns | eoessenns 08/04/2016.... | RBC Dominion Securities 4,866,611 | ............ 4,300,000 1FE
407287 MG 3| Hamilton Cnty OH Sales Tax ReV REf SEI A........coviiirirrrrcseresee e seensesessssssenns | eeseeneenes 08/04/2016.... | RBC Dominion Securities 4,789,580 | ............ 4,250,000 1FE
45470R  CX 2| Indiana St Fin Auth HWy REV REF SEI C........ouvvmiiriiciiiniee s sssssisessssssns | sressineees 07/2712016.... | METTIIl LYNCN......oooriveiiiiieeiee s 13,215,000 | ..o 10,000,000 1FE
54659L BS 2| LouisvilleJeffersn Cnty KY REV MEAICAL............covurireirieirireirere e ieeseneseeeesssesseens | eeeereans 07/13/2016.... | MOrgan/JP/SECUNtIES = BONGS..........covuiereiiereieicircieisieeseie et 27,492,250 |...... 25,000,000 1FE
594612 DH 3| Michigan St Crossover Refund Ref-Gans.............ccuiureiiiiiriiiiiieisierssiseesssissesessssssssssessssins | vevsessnes 07/20/2016.... | Loop Capital Markets............ccrverererniieinineernicinninns 6,348,100 | ............ 5,000,000 1FE
594612 DJ 9|Michigan St Crossover Refund Rev Bds 5 .. 07/14/2016.... | Loop Capital Markets............ccoeueereererneeerernieeneereeneeereenees 7,664,220 6,000,000 1FE
665250 CQ 7|Northern IL Mun Pwr Agy Rev Ref Ser A ..| 08/24/2016.... | Goldman Sachs & Company. 3,807,896 3,420,000 1FE
665250 CR 5|Northern IL Mun Pwr Agy Rev Ref Ser A ..| 08/24/2016.... | Goldman Sachs & Company. 3,326,130 3,000,000 1FE
665250 CS 3| Northern IL Mun Pwr Agy ReV REf SEI A.........coviiiiriiiiiiiseresiscesisi s | vevsnsnnes 08/24/2016.... | Goldman Sachs & COMPANY........c..iiiiiririieriiee et es 3,952,392 | ............ 3,580,000 1FE
709221 UY 9|Pennsylvania St Tpk Commn ReV REf SUD Se........cuiiiiriiiireeiecrcseieseieeeeesenseeeeesesesnees | eeeeeens 08/03/2016.... | Siebert Branford (SBSC)..........ccceenee 12,325,900 | ..o 10,000,000 1FE
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CUSIP Identification Description Foreign| Date Acquired Name of Vendor Number of Shares of Stock Actual Cost Par Value Dividends Market Indicator (a)
762244 FE 6 |Rhode Island HIth&Ed Bldg Rev Ref HOSP F ..o ssisssnssssssssnssenssssesssnssnes | sevessesas 08/08/2016..... | Morgan Stanley & CO INC......cuuirrrririreniessinisirsssriese s 1,877,537 | oo 1,540,000 2FE
3199999. Total Bonds - U.S. Special REVENUE ANT SPECIAI ASSESSMENE. . ... ... iuueritersitesirsersersstesesssasses s serssss e ees e see 882812818 e08 4808408488101 4441888 oEE L8 4E 88 £ L8488 481 eEE 481080148840 E o E 8oL E 81 EE 4o 084 E 8 4E 1L E 8L L1818 £E 081 E 1L 01448 E 48 E e E bbbttt nnns | entensensseesenssnb s 119,773,196 | ..oocvvevieicinane 104,217,032 | oo, 178,773 XXX
Bonds - Industrial and Miscellaneous
000000 00 0| Valeant Pharmaceuticals INC TEMM LN B S€......ccccvevuiiiieiieieieieieeeisee e esiessesens | eveennns 07/26/2016.... | BArCIAYs Capital...........cvivrriririiiiiieiiiieiesieisesie sttt nssentns | enssieness et e eeens | oeres 986,250 | ............ 1,000,000 3FE
000000 00 0| Valeant Pharmaceuticals INC TErM LN B S€.......couvuiiiuiiriieiiieincriseeeississieeeeesseesesesssssssenees. | eveeneans 07/26/2016.... | Tax Free Exchange..........coccovvevncenee 11,474,659 | .o 11,582,313 | oo 77,939 | 3FE .
000000 00 0|Sovos Compliance LLC Additional TEM LN.......cvivrirriiireiiieieisisiesierssseeesiss s ..| 07/26/2016.... | Guggenheim Securities LLC.........cccoerervivnrnrnerieiirireeineines 4,147,292 4,250,000 4
001192 AM 5|AGL Capital Corp Sr Nt 3.250% 06/15/26 ..| 09/28/2016.... | Various 10,310,480 .10,000,000 ..106,979
02361D AL 4 |Ameren lllinois Co St Nt 2.700% 09/07/.......vuuurvrrererrereirreinieeeisessesesseesssisse s ..| 08/17/2016.... | KeyCorp 2,529,590 2,425,000 31,101 [1FE
02361D AP 5| Ameren lllinois Co St Nt 3.250% 03/01/.......cvumrerrerriirieiirerienieessesserisessesssenssssssessssessenenes | cevsssenes 09/1412016.... | VAIIOUS.......ovvrveeiesrisereseseseeseis s 13,566,377 | ..veoeeeirreriererenns 12,616,000 | .oovvvvvercererierrierienes 125,223 | 1FE......ovvvvirrnreenn.
02665W BF 7| American Honda Finance Sr Nt 1.650% 07........c.cccvriuierireiiinnieieisisiee e ssssessesnes | evesenenns 07/07/2016.... | BNP Paribas SECUrties............cccvrivrreierereereiieireieseseieenns 29,990,100 30,000,000 1FE
02665W BH 3| American Honda Finance Sr Nt 2.300% 09.........cccoeeimiiiemiiiieneisesere s | cesesesenes 09/06/2016.... | Deutsche Bank Securities............c.cccvevvierrrerninan 3,987,920 | ............ 4,000,000 1FE
03040W AK 1| American Water Cap Corp Sr Nt 3.850% 0........evuurumerrerimrireiiniessiseeississeesessesssesssesssssesnes | sevesseenns 07/07/2016.... | METTIIl LYNCN.......ooeiriiniiciiiieiie et 1,117,920 | ...ooecee. 1,000,000 14,010 [1FE ..o
03040W AL 9| American Water Cap Corp Sr Nt 3.400% 0......c.evvurvrereririniririeieniseiessessssesessessessssssesesssssessens | seeseeens 07/12/2016.... | Morgan Stanley & CO INC.......vueverrereriiiieierisisissse s 3,801,595 | .ooovvene 3,500,000 44,294 [1FE....cocovvrreririns
031162 CH 1|Amgen InC Sr Nt 2.250% 08/19/23........ccvumiiurieireiieiieeiiessss s sses et sssssnee | nesesaeenns 08/10/2016.... | CHIGIOUD. .....ceuvvrrereeracereiseiseiseseseees bbb 6,982,430 | ..coovennee 7,000,000 2FE
032511 BH 9|Anadarko Petroleum Corp SNt 6.375% 0........verurermieemiimerierieriseessenisssiesiesssesessessssssssssensns | sevesseeons 09/29/2016.... | Titan INAEMNItY........cccvrvrrrerrieerierieeeeieriessiesi s 2,815,174 | .covvnee 2,700,000 6,694 | 3FE,
03765X AB 2| Apidos CDO CLO Ser 2015-22A CL AT 2.19.....ccuuiiirieinnrineieeeiesiseesseninsinns ..| 08/26/2016.... | Barclays Capital 18,072,000 118,000,000 | .oooererereieierieeis 46,108 [1FE......coovverrrrreri
037833 BZ 2|Apple Inc SrNt 2.450% 08/04/26............cooemeremrinieiiriirinieiresieressiseisesiesienes ..| 07/28/2016.... | Morgan/JP/Securities - Bonds 9,972,700 .10,000,000 1FE
039483 BL 5| Archer-Daniels-Midland Co St Nt 2.500%........c.cuverurermrimiimmeieserieiseesssisssse s ssesesssens ..| 09/20/2016.... | Various 30,849,750 31,000,000 58,750 | 1FE.
05491L AE 8| Barclays Commercial Mtg SeC Ser 2016-ETC.........covrrririrniiriniinrieineieesissssesississsessesssssssens | sevsesenes 08/05/2016.... | Barclays Capital 7,209,999 | .ooovvene 7,000,000 12,528 [1FE...coiiiiiriiirnns
055298 AC 3 |Barclays Comm Mort SeC CMBS Ser 2013-TYS.......cccmrurrmeeeiierieseinessesiseisesssssssssessssessees | nevesseenns 09/20/2016.... | NW Lifle GA T-10.....cuuueermeieireiiesiesiseesssise s eess st 6,387,360 | ..cccvvnnee 6,000,000 11,895 [ 1FM..oiiciciiecis
05529S AJ  8|Barclays Comm Mort Sec CMBS Ser 2013-TYS.......ccviiriiiriieieineiesssiseisssssessssssssesssssesens | eosessenes 09/20/2016.... | NW Life GA 7-10......curririiririireirssiseiesisiseesssessssssie st ssesssenes 3,164,643 | ............ 3,000,000 6,404 (1FM
06406F AE 3 [Bank NY Co INC St Nt 2.450% 08/17/26..........ccoieemereerieerenissiseisesiesissessssssssssessessesssssssssees | weneeenenes 08/09/2016..... | GOldMAN SACNS & COMPANY.........vvrurerrirruiiaserserieeesseeseessesse s 8,965,170 | .cooovvvnnee 9,000,000 1FE
092113 AH  2|Black Hills Corp SrNt 4.250% 11/30/23.........cvuriirimiinriieriirissiiesieseessesisssssesiessesssessns | seveseseons 08/15/2016.... | US BANCOIP.......couurveriirrirriisceseiasiiesiesie et 1,090,580 | ....ouc. 1,000,000 9,208 | 2FE,
092113 AM 1| Black Hills Corp St Nt 3.150% 01/15/27.......cvuuevumeirerieirineesesississisessesssessesssssssessessssssessanns | sevesseenns 09/06/2018.... | VBIIOUS......ooveureeseisserssereseseseeseeissssse st 18,166,184 | ....ovvvvrrcrierirens 18,100,000 3,500 | 2FE,
10112R  AY  0|Boston Properties LP St Nt 2.750% 10/0..........ccvrieiimiineeneieieineieeersesessseisssesssssssssssenns | eoessenes 08/08/2016.... | MOrgan/JP/SECUMLIES = BONMS..........vuevuriuieriiiirirerisisesssierssssee st 10,423,455 | ..coovviieieieiie 10,500,000 2FE
124857 AR 4|CBS Corp SrNt 2.900% 01/15/27 ..| 07/06/2016.... | MOrgan/JP/SECUMHES = BONGS.........ccuuevvuremserimerirreseesesisssesiesesseessesssssse st ssssssssssenes 7,376,250 7,500,000 2FE
12543K  AJ 3| Community Health Systems Inc Term Ln AN ..| 08/31/2016.... | Tax Free Exchange .93,056 9 |3FE
12543K AM 6| Community Health Systems Inc Term Ln G N ..| 08/31/2016.... | Tax Free Exchange... 12,738 6 | 3FE
12543K AN 4| Community Health Systems INC Term LN H N........cccovuiiiminiiiniciienisssiseiesiesisssinns | e 08/31/2016.... | TAX FTEE EXCANGE. .......urvvuiiuiiiiiiicriiciitiie ittt sssesbes | esbsetassnssssbass e s iasiine | oesbiesiessseses s 23,358 | oo 23437 | e 10 |3FE
12593V AG 4 |Credit Suisse Mortgage Trust CMBS Sr 20...........ccuueumremeriemmesierieeseesssssessenssessssssssssnsses. | cesesssnes 09/20/2016.... | NW Life Mkt Risk Capital 9,490,122 | .coovvvennee 9,000,000 20,312 [1FM
12593V AJ 8| Credit Suisse Mortgage Trust CMBS ST 20...........ccvuuriurririmernirineieressssesessssssssssssssssssenens | sessseens 09/20/2016.... | NW Life Mkt Risk Capital 20,556,060 20,000,000 45138 [1FM.ooeeereerrer,
12594E AC 0| CNT Holdings Il Corp 1t Lien TErM LN N.......oeiuiieciirieeieieieiiesseeessssessessessssssseesssssnens | ceseesees 08/03/2016.... | Credit Suisse First Boston. 2,010,000 | cooovrennee 2,000,000 4FE
12625 AG 4| Comm Mortgage Trust CMBS Ser 2013-SFS Cl........ccovuuiuiiniiiiniieiineiersniseiesississesssessssssens | coeseenes 09/20/2016.... | NW Life P S Def COMP....vuivrririiriiiieisiieierssiseiesisissssess s ssssssensssaes 6,323,631 | ............ 6,305,000 10,270 [1FM..oveeveeee
126671 6B 7 [CWABS Inc Ser 2004-5 CI 1A 1.025% 10/2.........vumivmerererereeririssreriesseeessessssssssssssessesssssssnes | sovereenes 09/08/2016..... | Morgan Stanley & CO INC..........cvuuerurreriereiirieriesiseeseessesssessessesssseesssessessees 7,996,785 | ...cccoonnee 8,476,221 4,583 | 1FM
12670N AB  9|CWGS Term LN Nt5 5.750% 02/20/20.........ccvcrrrrierrireeieineisssisnsssesssssisssisssssssssessssssssessnss | sevesseenns 09/30/2016.... | Tax Free Exchange...........cc..cooeveerienncs 9,864,418 | ........... 9,923,491 3FE
14042R BT 7| Capital One NA St Nt 2.250% 09/13/21.....ccvmmvirrireirerierieeeeeieeississ s ssesseens ..| 09/08/2016.... | Morgan/JP/Securities - Bonds 4,992,250 | ............ 5,000,000 2FE
16163Y AC 8| Chase Mortgage Finance Corpora RMBS Ser. ..| 08/09/2016.... | Morgan/JP/Securities - Bonds 216 |1FE
17275R  BH 4| Cisco Sys Inc SrNt 2.200% 09/20/23 ..| 09/13/2016.... | Bank of America BISD Dealer. 12,973,220 | .o 13,000,000 1FE
191216 BZ 2| Coca-Cola Co SrNt 2.250% 09/01/26.........ccovrvmiieeiiniiiiiiisissiieiessisssiesiess s | eesienes 08/30/2018.... | VAIIOUS......oovvuiieriiraisaeiissise s 14,494,680 | ....ovvvvriicierirns 14,500,000 625 |1FE
20030N BV 2| Comcast Corp Sr Nt 1.625% 01/15/22.........cuumrvierireeririniieriesieeeseesssssssessesssessssesssssssssesins. | cevesesnes 07/12/2016.... | CHIGIOUD......veuverrerrerscesseiserierieses sttt 9,990,100 | evvouverrerrercrininne 10,000,000 1FE
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20030N BW 0| Comcast Corp Sr Nt 2.350% 01/15/27.......covrvmrrierireereriseisesiesseeesenssssssssssesssessssessssssssssesins. | cesisssnes 07/12/2018.... | VBIIOUS......oovereeeeirersseresesesse et 9,996,325 | ..ooovvrrirrieiininne 10,000,000 1FE
233331 AR 8|DTE Energy Co Sr Nt 3.850% 12/071/23........ccoumiirrireirniiniiseiieeieeisssisssisesssesisssssesssssssssesssns | sevesseenns 08/30/2016.... | SUNIUSE.......oovveivreiirrireireiiesiee e 10,984,300 | ...ooovviirerienirens 10,000,000 97,319 |2FE
25468P DM 5|Disney Walt Co St Nt 1.850% 07/30/26..........ccvurremeemerirnerieriieissenerssssisessessssessessesssssssensss | nevesseenns 07/07/2016.... | MMl LYNCA.....ccouevrmreeiririerieieessisere e ssssssensenes 24,474,250 25,000,000 1FE
256746 AB 4 |Dollar Tree Inc St Nt 5.750% 03/01/23........ouevmeviiriirieieiese et sesssesss | evseennns 08/01/2016.... | Tax Free Exchange..........cc.vveeeene 5,221,627 | ....oec.... 5,000,000 | .oovrerrereieirieieieiaes 119,792 | 3FE ..o
256746 AD 0|Dollar Tree InC St Nt 5.250% 03/01/20........cceveurvmiereriririrerineriessieesesessssessesssessessssssssssenens | sevessseons 08/01/2016.... | Tax Free Exchange..........c.cccuevuune 2,038,391 | ..covvvnnee 2,000,000 43,750 [3FE......coovvvrrrcrirs
25674D AJ 2|Dollar Tree Inc Term Ln B-3Nt 1 3.043........ ..109/22/2016.... | Tax Free Exchange...........cccccc.e. 4,553,398 4,556,847 2FE
25746U CJ 6| Dominion Resources Inc Sr Nt 2.000% 08 ..| 08/04/2016.... | Mizuho Securities Inc 6,989,990 7,000,000 2FE.
25746U CK 3| Dominion Resources Inc SrNt 2.850% 08.... ..| 08/04/2016.... | Mizuho Securities Inc 1,999,300 2,000,000 2FE
26138E AU 3| Dr Pepper Snapple Group INC St Nt 2.55. ... sesessssssenes | eveeneens 09/07/2016.... | MOrgan/JP/SECUNtIES = BONGS..........cvvuiereiierireieireiseriei st 6,977,320 | .......c.... 7,000,000 2FE
26441C AS 4 |Duke Energy Corp SrNt 2.650% 09/01/26..........c.covviiimiriniiniiicineicisissieisssesssissineies | e 08/09/2016.... | Barclays Capital 11,963,040 | ..o 12,000,000 2FE
26441Y AZ 0|Duke-Weeks Realty LP SNt 3.250% 06/3.........coevvrrereriirierierieseseeissiseisessessssensenssssesenes. | revesseeons 07/01/2016.... | VAIIOUS......ooverveeiiesiisseseseseeseisise et 3,565,370 | ..ocovvvnnee 3,500,000 4,424 | 2FE
29364D AS 9 |Entergy Arkansas Inc 1t Mortgage BoNd.............ccceuruiunirininiisieiesee e | ceeienens 08/17/2016.... | Morgan Stanley & CO INC.......c.oeveiveiieiirieieieis e nenes 5,070,472 | ............ 4,600,000 27,195 |1FE
29364D AU 4 |Entergy Arkansas INC 15t Mtg Bd  3.500%.........ccrerereirmririeiniisisneinsieissssesessssssessessssssssessssns | oessenens 09/26/2016.... | GoldMan SAChS & COMPANY........cvuuririrrireiiirrireisiseiest bbbt en 1,632,990 | ..oooonee. 1,500,000 25,958 | 1FE
30261X AA 6| FREMF Mortgage Trust CMBS Ser 2010-K9 Cl.........cocuviimrrieereinniineieiiesisesesissisessessesees | vevesseenns 09/20/2016.... |NW Life C&S Fixed INC.......ovvvvrerrirrrinrieriins 7,335,115 | s 6,651,000 18,822 [ 1FM...ivivicririrs
316773 CT  5|Fifth Third Bancorp SrNt 2.875% 07/27.........ccviverieriieierierissriesiesssessssssessesssesssesesssesness | sevessseons 08/25/2016.... | SUNIUSE.......oovererrirrirrireereiesieseriestese s 5,191,400 | ..coovvnnee 5,000,000 13477 [2FE .o
341081 FJ 1|Florida Pwr & Lt Co 1st Mtg Bd 2.750% ..| 07/26/2016.... | Morgan Stanley & Co Inc 1,040,670 1,000,000 4,431 |1FE
341081 FK 8| Florida Pwr & Lt Co 1st Mtg Bd 3.250% ..| 07/06/2016.... | Morgan Stanley & Co Inc 15,163,260 .14,000,000 50,556 |1FE
341081 FM 4| Florida Pwr & Lt CO Nt 3.125% 12/01/25........cooeeiriireiieiiiesire s sseseseens ..| 08/05/2016.... | KeyCorp 5,342,350 5,000,000 29,948 |1FE
375558 BM 4| Gilead Sciences INC St Nt 2.950% 03/07........cvuevrinrireirniieieisiereseeesssseessessssssessssesssssesens | sevsessnes 09/15/2016.... | MOrgan/JP/SECUMLIES = BONGS.........cvuivuivriiriiririrerisisisssiessssseie st sssenssnne 3,998,960 | ..covvene 4,000,000 1FE
404119 BU 2 |HCA Inc High Yield Corp  4.500% 02/15/2........cccvvumeruerrerireiseeissisessessesessesssssssssssssesssssessnes | eesessenns 09/14/2016.... | Deutsche Bank SECUMties. ..........cceeererereenereenns 1,002,500 | ...oonee. 1,000,000 4,250 | 3FE
437076 BN 1| Home Depot INC SrINt 2.125% 09/15/26.........ccvuvvrermiieireiissisiisieissisieisssiesesisssssssssesssssssens | eeessenns 09/06/2016.... | MMl LYNCH......oovveirriirirsieisiisc e ensnies 5,934,240 | ..o 6,000,000 1FE
446150 AK 0| Huntington Bancshares SNt 2.300% 01/........cuovueiririreerieieiseieceeeireeseeeeeseeseseeeeeesssessesssesssens | eeeeeeenes 08/04/2016.... | Goldman Sachs & COMPANY..........c.ewurvreireeiririeieeieeseieeseeeeseees st es st sssesansesnanes 13,978,860 |...ccovvreriereriiins 14,000,000 2FE
44701P AV 6| Huntsman International INC SrASELIEN T....vvevueieriieinsssessie e sssesssssssssessensns | eesesseens 08/31/2016.... | TAX FIEE EXCHANGE. ... cvvveivriseiriiriesisis st essns | esssnesessssssssasssessanssssensessnnsens | soessessasssessessnssassesnssns 17436 | oo 17,632 6 | 3FE.
44701P  AX 2| Huntsman International Inc 2015 EXtENAEA..........cccoovveiriieeieiccecee e | evenaeens 09/30/2016.... | Tax Free Exchange.........c.cccccuun.e.. 5,422,083 | ..o 5,441,930 1,136 | 3FE
449934 AD  0|IMS Health Inc High Yield COrp  5.000%.........vrermrereriieriniereierineesesssssssssesssssessesesssesessnss | sessssenns 09/20/2018.... [ VAIIOUS........ovvveveireiirieiseiiissse sttt b sttt s st sae s 7,955,000 | ....coeeee 7,800,000 3FE
45256# AB 8 |Impact CIL Parent LLC ABS Revolving Nt S........ ..| 08/08/2016.... | Direct 4,276,248 | ........... 4,276,248 2AM
45257# AA 9 |Impact Childcare LLC CDO Revol Nt Ser200..... ..| 07/15/2016.... | Interest Capitalization.... ..6,835 6,835 5
457187 AB 8| Ingredion Inc Sr Nt 3.200% 10/01/26........ 0o 0972072018.... [ VAHIOUS.......cvverererseiseiserisesisess st 12,111,110 12,000,000 711 | 2FE
46623E KG 3| JP Morgan Chase & CO SNt 2.295% 08/1........c.mvurririeineieiiesiesisessssissssssssessssssssssssssesssns | sevesseenns 08/03/2016.... | MOrgan/JP/SECUMHES = BONGS.............vveuierrirrirriieieisesies s esssees 10,000,000 | ...coorvveiirrrienirens 10,000,000 1FE
485170 AR 5|Kansas City Southern Inds INC St N 3.......oooiiiiiieirceesee e eeesnsennees | eeseeeees 07/26/2016.... | Tax Free Exchange..........cccccovune.. 3,995,983 | ..o 4,000,000 30,372 | 2FE
49338C AB 9 [Keyspan Gas East Corp Sr Nt 2.742% 08/..........cccovuviieriiineieiniinsiesissssesssssseesssssssssesssssns | sevsessnes 08/03/2016.... | VAHOUS........ovorvrreieeciieresisisesessssse s sss s es st s bbb sannee 15,307,034 | ..oovvrierereiiriins 15,300,000 297 |1FE
49803X AA 1|Kite Realty Group LP SrNt 4.000% 10/0..........everrereemrremerierierieessessssssesssessensssessesssssnsess | revesseenns 09/28/2016.... | US BANCOIP.......cvuurvemrirrirreseeseeisessesseseessseessesssesse s sssssss st 16,033,940 | ..coovveireriericens 16,000,000 3,889 | 2FE
50077L AK  2|Kraft Heinz Foods Co SrNt 3.950% 07/1........ccoviimiieiiieiiiiininiissiesiesesississssssiesiesiis | cevesssions 08/19/2016.... | Tax Free Exchange...........ccccc...uu. 10,053,584 | ....ovvvvriieiierirns 10,000,000 37,306 |2FE
53117C AN 2 |Liberty Property LP St Nt 4.125% 06/15.........ocvuremermerineereereniseenseriessessssessssssssssssesssessensns | cevesesenes 09/20/2016.... | Wells Fargo 9,202,000 | .coovvvnnee 8,600,000 96,571 |2FE
53117C AP 7 |Liberty Property LP Sr Nt 3.375% 06/15........ccoevvieniiirnicinnieiersnieiesissiseiesssssssesessssssssssesensns | oesinsenes 09/20/2016.... | Wells Fargo 7,323,930 | coooveeen 7,125,000 65,461 | 2FE......coeveriiiinne
53117C AQ 5 |Liberty Property LP Sr Nt 4.400% 02/15.... ..| 09/14/2016.... | Various 4,346,680 4,000,000 13,811 [2FE. ..
53117C AS 1 |Liberty Property LP SrNt 3.250% 10/01.... ..| 09/26/2016.... | Various 7,967,103 8,000,000 813 |2FE
58504F AC 9|Medpace Holdings Inc Term Ln Nt 1 4.75......ooiiiiecseeeeeseee s o | 09/16/2016.... | JEMTIES & CO INC...vvueriiieireicieeiei sttt snntns | ebsnesessssessesassessessaesensensenanennns | oeees 654,312 651,057 4FE
594918 BP 8| Microsoft Corp Sr Nt 1.550% 08/08/21..........ccevuimierriiiiiisierneieie e esessssiessesssenes | sersessenes 08/01/2016.... | Bank of America BISD Dealer. 7492125 | ............ 7,500,000 1FE
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594918 BQ 6| Microsoft Corp SrNt 2.000% 08/08/23............ccoueummerimerireeririnieiseriesssnessessssesessssssssssenssssesees | sevesseenns 08/01/2016.... | Bank of America BISD Dealer 16,101,712 | oo 16,150,000 1FE
594918 BR  4|Microsoft Corp Sr Nt 2.400% 08/08/26............covvreerriiiieiniieineieiesisiesessesssssessssiesessssenes | versessnes 08/01/2016.... | Bank of America BISD Dealer. 6,986,980 | ............ 7,000,000 1FE
60662W AJ 1| Mitchell International INC 15t LIEN TL N......oveieiereeicireeieeeeeee et esesesssssseennns | eeseeneenes 07/29/2016.... | TAX FIEE EXCRANGE. .......ceeeceriieeiceeieee sttt snssssnsnens | stasseesesnsessssssssesassessesssessnssanse | sresassessesssensssssessesnssessees 34,007 | oo 34,117 4FE
60871R AG 5|Molson Coors Brewing Co SNt 3.000% 0........cvuvvurerereriiereriiieisesisieesssiesesssesessesssseessesssesss | oesineenes 07/21/2016.... | METTIIl LYNCH. ..ot sies 10,183,700 | ..cooveverreriereririne 10,000,000 | ..ovovevrereiirceeeceieine 15,833 [2FE.....ccccvveiiirenn
617459 AD 4 |Morgan Stanley Cap | CMBS Ser 2011-C2 Cl.......c..ovuuuevimrirrmerierineeienissisersessessssessssissssnenes | sevessseons 09/20/2016.... |NW Life C&S FiXed INC........vvercerrrrcrirrrircrirnes 51,739,574 | oo 46,500,000 | ..oovevrvrrcrirnireeiiienns 114,389 | 1TFM....oovvirciinne
61763X BF 2| Morgan Stanley BAML Tr CMBS Ser 2014-C18 ..109/20/2016.... | NW L&A AGENCY LIfE........oourrirriirriiiriiesiieeiessies s 23,498,496 22,400,000 44,322 [1FM..cviocicriers
61764J AA 4|Morgan Stanley Capital | Trust CMBS Ser: ..| 09/20/2016.... | NW Life C&S Fixed Inc. 5,289,515 5,000,000 9,154 | 1FM
61764J AD 8 |Morgan Stanley Capital | Trust CMBS Ser ..109/20/2016.... | NW Life C&S Fixed Inc 14,174,771 13,500,000 26,313 | 1FM
61764) AE 6 |Morgan Stanley Capital | Trust CMBS SEr..........cccvevumriirierireieeiisieisessesssessensssessessssssnensns | svereenes 09/20/2016.... |NW Life C&S FiXed INC........vvevverrrrerinrrircrirnes 3,069,351 | .ooovvvnnee 3,000,000 6,043 | 1FM
61765L AS 9| Morgan Stanley BAML Trust CMBS Ser 2015-..........couuriimiireerniiniireisesiseeisssssssisssssesssssssssssnss | sevesesenns 09/20/2016.... | NW L&A Fix INdX ANN......ccoorrirrirnriiniinnns 11,369,740 | .ovvovveriiecierins 10,600,000 | .eovvvrerrircirenisrireiins 19,463 [1FM...oovviriciierirs
64129X AS 8| Neuberger Berman CLO Ltd CLO Ser 2014-16.........ccccvrvrevirremieinirneriereeeesssesessessssessesssseesnes | revesneeons 07/08/2016.... | Bank of America BISD Dealer 20,000,000 20,000,000 1FE
64952W CH 4| New York Life Global FAg SEC Nt 2.350%.........c.cuuureurireiieieiseiiseiseiseeiseissesssssesesessssinsees | sevesseenns O7/1312018.... | VAIIOUS. .....ooeveeereirsiisiesesesces e 18,519,391 | . ovveirieierins 18,500,000 1,168 [1FE
64952W CJ 0| New York Life Global FAg SEC Nt 1.700%........cuevrrvrererrririrnernsisisseieiesssssessesssssessessssssssesssens | sesesseens 09/07/2016.... | MOrgan/JP/SECUMLIES = BONMS.........cvuevuririreiiiiseresisisisssiessssssie st sssssnsesnn 19,961,800 20,000,000 1FE
651229 AW 6| Newell Rubbermaid INC St Nt 4.200% 04/..........ccouuerimrireerneiniiensiee e ssessseessessississnes | sevesseenns 07/19/2016.... | BNP Paribas SECUMHES. ...........cvevurrerrireireeicireeiseiieeeienes 8,766,240 | ............ 8,000,000 | .ooouvenririreiieeireenns 104,533 | 2FE.......coconvrrerirnns
651714 AW 7 |Newpage Corp 1St Lien TL BNt 1 9.500%.......cevuevreremeerrerierereeeieiseseeseesesseseeessesesseessesessssesssnsnes | seveerenns 07/15/2016.... | Interest CapitaliZation............c.oveieerirrieiireeeseei e ses et sssnetnnns | ebsesssesseees st ensessenentenns | eeees 139,658 | ......... 139,658 6FE
651714 BE 6|Newpage Corp Rollup DIP Nt 1 11.750% 07 .| 07/15/2016.... | INtEreSst CapItAliZAtON. ..........cevurreeieeeiiceisee ettt ss bbbt ssisenns | cbnebssess s bbbt esbene | eebsessssees s s st seees 18,619 ...18,619 4FE
654740 AS 8| Nissan Motor Acceptance Corp SrNt 1.9 ..|09/07/2016.... | Citigroup. 9,981,000 .10,000,000 1FE
693304 AT 4|Peco Energy Co 1st MtgBd 3.150% 10/15....... ..| 08/08/2016.... | Morgan Stanley & Co Inc 3,195,750 3,000,000 30,450 |1FE
74824D AG 5| Queens Center Mtg Tr CMBS Ser 2013-QCA C.......cvvvreriviiiiniineiierierissesssisssiesiesessssssssnnnes | ceveesienes 09/20/2016.... |NW Life P'S Def COMP......couviuiririreriiiiisiseiiesiesessessseisssiessiesiesssessssssesssens 9,007,425 | ....ccoouue. 8,800,000 15,680 [ 1FM...ooveiricrierirs
756109 AR 5|Realty Income Corp St Nt 4.125% 10/15]......coumrvumrimeereriseineeieesseisse st isesssssssssnns | sevesseenns 08/18/2016.... | Wells Fargo 1,089,340 | ..coooveee. 1,000,000 14,667 [2FE......ccovverercrin
760759 AR 1|Republic Services INC St Nt 2.900% 07/.......c.verermiirirniieiniiierssieiesisisssesiesssssssesssssssssensnes | sevsessnes 07/01/2016.... | BNP Paribas SECUNtIES. .........ovevrrrevrrrriirernriseieresiseieninies 1,020,830 | .coverene 1,000,000 161 | 2FE
78409V AA 2| S&P Global Inc SNt 5.900% 11/15/17....ccoueeeerireireieiissiseeieeieesseesessssss st ssesssssssas | nevesseenns 07/29/2016.... | Tax Free Exchange..........coccuevereennes 5,030,432 | .coovrennee 5,000,000 85,222 |2FE
785592 AP 1| Sabine Pass Liquefaction Hgh YId COMp 1S.......cviuriirriiinriiisinisssiessssiesesissessssssssssssssensens | vevsesenes 09/13/2016.... | VAHIOUS. ....vovverisirrsaiserssiseesesssiseses s ssssssss st ssss s sss sttt nisenten 2,065,500 | ............ 1,900,000 28,428 | 3FE
785592 AR 7| Sabine Pass Liquefaction High Yield COrp.......ccoirrirrunienieirieinsiseeieeseeseeeseessseseessssssessseennns | eeenereans 09/19/2016.... | Bank of America BISD Dealer. 1,800,000 | .oovenene 1,800,000 3FE
80875A AK 7| Scientific Games Corp TEM LN B-2 NE B........cvvurerniiriniieinirieisieierssesessssisssesssessssessenns | eosessenns 08/31/2016.... | Tax Free EXchange..........cocvveerrnrenns 14,547,652 | oo 14,577,763 4,859 |3FE
817565 CB 8| Service Corp Intl Sr Nt 5.375% 05/15/2 ..| 09/14/2016.... | Bank of America BISD Dealer. 2,631,250 | ooooerennee 2,500,000 46,285 [3FE......ccooverrrreris
842434 CQ 3|Southern CA Gas Co 1st Mtg 2.600% 06/1 L O7/25120718.... | VAIHOUS. ... veeeeeeeseeeveeeeseereseseeesesereseessesesesesessessesesesssessssssessessesessessessssssessessessesesssssesessssessessesesns | ereverssssessesesessessssssssssesseesssns | ores 847,235 825,000 3,277 |1FE
8426EP AA 6| Southern CO Gas Capital Sr Nt 2.450% 1 ..| 09/08/2016.... | Morgan/JP/Securities - Bonds 4,996,100 | ...ccoonee. 5,000,000 2FE
86686B AC 9| Sun Products Corp Term Ln BNt 4 5.500..........cccvurirmmmnimeiiniieiiiessrssenssssessssessesssseenss | eosessenes 07/29/2016.... | TAX FIEE EXCHANGE. ... vvvveivurireiiieseiseeisie it nsns | esbsnesessessssssssessensssssenssesnssans | toessessasssessesssssansessnssas 45,062 | oo 46,011 4FE
883556 BR 2| Thermo Fisher Scientific INC St Nt 2.9........ooiiiiiecce s sseeensees | eeeereans 09/14/2016.... | MOrgan/JP/SECUNtIES = BONGS..........covurereiieriieiciriieirieiseieeeeseesess e eenesseeeeae 6,915,090 | ..o 7,000,000
90351H AB 4| US Foods Inc Term Ln Nt 1 4.000% 06/27........c.ovurevrrirereenieeiininsieisssiessesssssessesssssssesssssnses | oesensenes 09/21/2016.... | CIIGIOUD. ... vevveerreeieeseriiseresi s 3,016,250 | ..oovveeee 3,000,000
913017 BV  0|United Technologies COrp St Nt 3.100%..........cceuremuermmerereeineerersssssesseseseessessssessessessesssssesnes | sevesseesns 08/10/2016.... | MMl LYNCA......cooeermrieiiirierieeeseesesiesie e sssessensenes 6,921,485 | ....ccoouue. 6,445,000 39,601
92343V DD 3| Verizon Communications INC STNt  2.625...........coceueiiiiieieieceeieieeee e esessaeseneseenes | everneens 07/27/2016.... | METTIIl LYNCH. ..ot 14,961,750 | oo 15,000,000
948741 AK 9| Weingarten Realty IV SNt 4.450% 01/......couvvmiererieireriesississeeiessessessesesssssesssssssessensses | sevesseenns 08/02/2016.... | Wells Fargo 4,487,498 | ........... 4,150,000 10,260
948741 AL 7| Weingarten Realty IV SNt 3.850% 06/..........ccoeerrieiiiriieiineineisssiesiseessssissesssssssssessssssnne | seveseeesns 08/02/2016.... | Wells Fargo 3,140,820 | ..ccovennee 3,000,000 20,533
948741 AM 5| Weingarten Realty IV SNt 3.250% 08/..........ccouremrrenirierieriieisseeiesisssssessesessessessssssessenssns | sevesseenns 08/02/2016.... | Merrill Lynch 5,949,300 | .cocovvvnnee 6,000,000
000000 00 0|Digicel Limited SrNt 8.250% 09/30/20.. [ 08102/20716.... | DIFECL.......veeeeeeeeeeees e esseess e eses s eseeesse s s sese s ssssessessseseseseseesssassseessssseseesessseenses | sreesseesssseseessesssessnssesseesssesesrs | ooves 567,813 625,000 17,594
000000 00 0|Compania Minera Milpo Sr Nt 4.625% 03/ Frveis 09/08/2016.... | DIFECL........vvooeeeeeeeeeesieseeeeeeseeeeeseessessssees s es s sssessss e enss s ssssessssessssssssssensssessssssssansnnes | arssssssisssessssinsssessessssessssnssinsnss | oeves 150,750 150,000 3,180 | 3FE,
000000 00 0|Credito Real Sab De CV SrNt 7.250% 07 Fres 09/28/2016.... | DIFECL........ooumririiiiiiiiicsieiie s 2,092,818 | ..ccovvenee 2,095,000 7,718 | 3FE
000000 00 O|Comcel Trust SrNt 6.875% 02/06/24................... Frveies 09/26/2016.... | DIFECL.......cvvrerererseeeseiieesiesiee s eees sttt | sessnssnssses st nenienin | nenen 824,400 | ........ 800,000 8,097 | 3FE
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1 2 3 4 6 7 8 9 10
Paid for Accrued Interest and | NAIC Designation or
CUSIP Identification Description Foreign| Date Acquired Name of Vendor Number of Shares of Stock Actual Cost Par Value Dividends Market Indicator (a)
000000 00 0|Odebrecht Finance LTD St Nt 4.375% 04/........ccovuurerrrimieererinsinesseseseessssssssssessessssesssssssians Fres 07/2112018.... | DIFECL.......vvreereseeeeeieetse sttt innes | stessssnsssnes st sens s ssensenins | nenes 463,913 | .o 1,250,000 13,793 [4FE. ..o
000000 00 0|Braskem SASrNt 7.125% 07/22/41.............. Fres 09/26/2016.... | DITECL.......eouovereiisseieseesiee et | srebe s | s 537,500 | ......... 500,000 6,630 | 2FE
00163G AQ 0|ALM Loan Funding CLO Ser 2012-7TA CIATR......c.vvirvereirseinseiseriesiesssssisssnsessens Roeenne 09/13/2016.... | CHIGIOUD......veuverrerresscesseiserierieses sttt 27,725,000 27,725,000 1FE
00191D AM 2| ARES CLO Ltd Inc CLO Ser2012-3A CIBR........ooiieieieiiieieieieieie ettt snes Fooi 08/20/2016.... | Nomura SECUItIES INT'I INC.........cevivieieeiieecteieccee ettt 20,000,000 20,000,000 1FE
00913R AC 0 |Air Liquide Fin Sr Nt 2.250% 09/27/23. Frs 09/22/2016.... | HSBC Securities 19,949,800 20,000,000 1FE
01448Y AE 3| ALESCO Pfd Fdg Ltd ABS Mezz Nt Ser A7 Cl Roene. 09/23/2016.... | INtErest CAPIAIIZAION. ........c.vervirrircireiiiiie ittt st enstnns | sesseeesesssssbs s st eesssstsnsis | oesbsessiessses s 31,031 | o 31,031 6FE
020053 AS 3|ALM Loan Funding CLO Ser 2013-8A CI ATR.....ccovvvuvcvvervncrienns .| 09/28/2016.... | Bank of America BISD Dealer. 20,000,000 20,000,000 1Z
020053 AU 8|ALM Loan Funding CLO Ser 2013-8A CI A2R...........ccccovvvinriinns Reoees 09/28/2016.... | Bank of America BISD Dealer 5,000,000 | .ccoovennee 5,000,000 1Z
067316 AD 1|BacardiLTD SrNt 2.750% 07/15/26.................. Frveis 08/03/2016.... | VAIIOUS.......overreeiiesriseriseseseeseessssse et 19,153,440 | ..coovverirrerirerirenns 19,100,000 2,750 | 2FE,
134638 AC 9 |Camposol SA Sec Nt 10.500% 07/15/21.......cccovvernvnn. oo 07/29/2016.... | Taxable EXChENGE...........ccvuiiiiiiciiiirisi s ssssssssisnies | sresensisssis s | oenes 211,750 | ......... 275,000 (725) | 5FE
134638 AC 9 |Camposol SA Sec Nt 10.500% 07/15/21........ccvverneen. Freins 07/29/2016.... | Tax Free Exchange...........c.ccouevevuvnncs (211,750) | ..... (275,000) (241) | 5FE
20445P AE 5| Cia Latino Americana Sr Nt 9.500% 07/2........... S O7/1412018.... | DIFECL. ......vvveeriseiee ettt bbbkttt | seebesins b st nbenine | oenes 543,142 | ......... 550,000 4FE
22112E AC 2|Cosan Luxembourg SA SrNt 7.000% 01/20 Frees O7/11/2016.... | DIFECE.......veveereieiieiieeiie ettt enisnes | sresnssasssie s eses s nenienine | renes 297,201 | ......... 300,000 1,633 [3FE
25156P AV 5|Deutsche Telekom SrNt 2.485% 09/19/23 S 09/13/2016.... | RBC Dominion Securities 16,998,980 | ...coouevvuiirriierireens 17,000,000 2FE
559537 AA 5 |Magnetite CLO Ltyd CLO Ser 2016-18A Cl A.......c.evumrrrerieriieerneinerisesiseeseneneeens Roeeen. 09/29/2016.... | Goldman SAchs & COMPANY.............ruruireurreirirerirereseessesesesie s ssses et essees 12,000,000 | ..coouveeiririrererens 12,000,000 1Z
63938N  AE 4 |Navios SA LOgiStics INC St Nt 7.250% 0.....ucveuurvrmeemrercererisesssessesssesisessesssssssessesssesessssssns S 08/11/2018.... | DIFECL. ......vvveereseeaeiseeeie skttt bees | seesnsbnebsss s senbenins | eenes 429,650 625,000 12,499
714264 AD 0|Pernod Ricard SA Sr Nt 4.450% 01/15/22 . | 07/07/2016.... | Barclays Capital 5,445,818 4,900,000
71647N AP 4 |Petrobras Global Finance Sr Nt 8.375%........ccccvveveveeireieriienae Fo. 09/26/2018.... | DIFECL........cviveitceeteeceeteeete ettt ettt a et a ettt s st snsesetessansesasnsetssenansanas | eveiesesessssesenetesesesseteneneaesenns | aenas 547,500 500,000
82481L AB 5| Shire Acq Inv Ireland DA Sr Nt 2.400%................... o 09/19/2016.... | Barclays Capital 19,978,400 20,000,000
82481L AC 3| Shire Acq Inv Ireland DA Sr Nt 2.875%.................. S 09/19/2016.... | Barclays Capital 19,997,400 20,000,000
82620K AJ 2| Siemens Financieringsmat Nt 1.700% 09/.........ocevurmrrirniriirerieisiessessissssessss s Foin 09/06/2016.... | Goldman Sachs & COMPANY........c..uiurirrireriireieiieiesss bbb es 9,990,900 |..oovieriireieiiiins 10,000,000 1FE
82620K AK 9| Siemens Financieringsmat Nt  2.000% 09/.........covururimrirminreneinirrenireeeeeseieeseseee e sseseeseens S 09/06/2016.... | Goldman Sachs & COMPANY..........cuewurireureeiririeieeieeseieesese ettt ses st ee st esssesansessnsnes 7,954,880 | ............ 8,000,000 1FE
830505 AT 0| Skandinaviska Enskilda Banken SrINE 1.......ccoiviiiiiiniireiensiesie s S 09/06/2016.... | GoldMan SaAChS & COMPANY........cvuuiurirrireiriirereisiseiesss s en 24,893,250 25,000,000 1FE
86960B AQ 5| Svenska Handelsbanken AB Sr Nt 1.875%.......ccoevereermrinermerireenenirneenns o | e, 08/31/2018.... | VBIIOUS. .....ooeerreeieserssereseseseeseeissese s 17,945,044 | ..o 18,000,000 1FE
88167A AC 5| Teva Pharmaceuticals NE Sr Nt 2.200% 0 R 07/18/2016.... | Barclays Capital 7,986,800 | ............ 8,000,000 2FE.
88167A AD 3| Teva Pharmaceuticals NE Sr Nt 2.800% 0 Roeenne 07/18/2016.... | Barclays Capital 7,973,280 8,000,000 2FE
88167A AE 1| Teva Pharmaceuticals NE SrNt 3.150% 1 .| 07/18/2016.... | Barclays Capital 7,978,720 8,000,000 2FE
90351D AH 0| UBS Group Funding Sr Nt 2.650% 02/01/2 Frvees 08/03/2016.... | UBS WarbUrg LONAON. ......cuuvuurerrercereesieiserienisesesseesssissssse s ssss st ssssssses 14,991,000 15,000,000 1FE
G2370Y AB 2| Consolidated Minerals LTD 1st Lien Nt S 09/30/2016.... | Interest CapitaliZation..............cverevrivririiieiniiieiiseesese st esenes | esbresessensss et nnnrens | s 89,000 | oo 89,000 6FE
GB6710E AL 4 |Odebrecht Finance LTD Sr Nt 7.125% 06/..........cvurrereemerrerieriesesseesseissssesssesessssssessssssesenens Frveis 07/22/12018.... | DIFECL.......cvvrererceseeeeeiieesie sttt | stesnsssssses st ssss e nienin | renes 387,125 | .o 1,100,000 6,462 | 4FE
P98IMJ  AY 7| YPF Sociedad Anonima Sr Nt 8.750% 04/0............ccerrrermermirriiiernsiseesiseissssssse e S 09/26/20716.... [ DIMECL........voeveivireieciseisiseiese ittt sttt s et st ss s snsas | sbssssssessessesansessesssnsesse s sntenes | benes 523,688 | ......... 475,000 20,204 |4FE
WO0805# AM 0| Assa Abloy Financial Svcs AB St Nt Ser L........ocovvvnnivnnns Frovns 09/28/2016.... | CRT Capital LLC......ccvieiriniririssnississsrissisensseniseeens 1,052,030 | .o 1,000,000 12,760 [ 1.
3899999. Total Bonds - INAUSTHIAl ANA MISCEIIANEOUS................ccvvivivieeiieeiiieeeteeeceeteee ettt ettt esae et s saseeeeeeteseessseesesssassesesasasssssesssass eusesessssassssessssesesesasssseeasseaet et s s ssseeeseseses s asessasses et et s assee e esetes s eseeeasseset et s ase e e e e se s et s eseeeesseset et s nssstesesesesansseneesssaesesasasssenssansesannsssnsins | aversesesisesesarseees 1,194,831,086 | ......cccoovevvneene 1,177,735,004 | ..oooovvvreern 2,202,733 XXX
8309997, TORAI BONAS = PA 3. ceeirtutrssert ettt 1888880080808 SR £ 8041 o488 L8 4EE8 S0 R HEEE£EEE o0k 10 heEEHeEE L8 HE LR LR oLE R E L E LR HEEE L4 E 0L £LE 148 HEE LR E LR E Rttt | e s 1,617,558,987 | ..ovvvivriiirinns 1,566,626,335 | ..o 2,537,159 XXX
8399999, TOAI BONMAS........vvetteitseesssesesetesse s ees st es s E e84 88 E L8848 488448408 E L8448 4oL 84081 e0EE100E 40414008 4oEE o0 EEoeE A oL 1 o088 eeeE  40E1eeEEoeEEoeEfoeEE oL Lo EE 4oL L oeE L8 L f 4L AL E LA oA E 1oL E e LE oL 14 E 4L E oL E oL 4LE 14008014kttt ns | ennbisnt sttt 1,617,558,987 | ..oooovriniianrinanns 1,566,626,335 | ..ovorrieriiniinniniens 2,537,159 XXX
C on Stocks - Industrial and Miscellaneous
92531L 20 7 I Verso Corp CI A Com ... | Taxable Exchange 1,252,384 XXX |
9099999. Total CommOn Stocks - INAUSEIAl ANA MISCEIANEOUS. ... ...ttt es s8R s £E1e € oeEeeEsoEE R e EoEE 8 f e E oL E 0 E e840 E SR E L8810 E o E L H 40008108 EEE 0080 E 0t ...1,252,384 XXX 0 XXX

Common Stocks - Mutual Funds
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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)

63867N 21 6 | Nationwide Dest 2055-C (SEEA).........vurrereeuirmerirerireeseesssissesiessesesseessssssssssssessesssssessssnsses | cessssanes 09/30/2016.... | DIFECL.......vvrrereercerriaeriseiie ettt 0.030 | covoreereirerreeiee e XXX L

63867N 50 5| Nationwide Dest 2010-INS SVC (S€d).........couvurivmiiiiririnriniissiciesssssisesiesisesississiienes. | s 09/13/2016.... | DIFECL........oouviiiriiiiiirisie s 5.180 43 XXX

63867R 50 6 | Nationwide Bd FA-R (SEEM)........cuurrmmerirrerieririirieriesiseeseessssissssesssesessesssssssssessenssssssssssssnss. | cessssnes 09/09/2016.... | DIFECL........vvurererercerriseeiaesie ettt 0560 | ovvovirierieeeereienind 6 XXX

63867R 61 3| Nationwide FA-R (SEEA)........ccvuriiriririiiireiiiiciesiisise et ensesis | sesinsenes 09/09/2016.... | DIFEC......vuerreriererrierisieserisi e 0.100 | ovveereriieereree e 2 XXX

63868B 86 4 |Nationwide Bailrd Cog Val Fd Inst (Seed) 09/12/2016.... | Direct 1.120 14 XXX

63868C 77 1|Nationwide Ziegler WI TxEx Fd Inst (Seed... .| 09/28/2016.... | Direct 8.320 84 XXX

63868M 32 4 |Nationwide Var Ins Tr Loring Ward Mod Fd.. 09/09/2016.... | Direct 1,070.940 | oo 11,973 XXX

63868M 34 0| Nationwide Var Ins Tr Loring Ward Cap Ap.........ccoueeirurisieiisisseissiesiensessesssssesssssssesssssssssesses | coeesneanes 09/13/2016..... [ DIMECE........cvieieeieieiieii ettt enees 1135810 | e 12,267 XXX
9299999. Total Common Stocks - Mutual Funds.... XXX XXX
9799997. Total Common Stocks - Part 3... XXX XXX
9799999. Total Common Stocks. XXX XXX
9899999. Total Preferred and COMMON SOCKS.........utuiiiiriusiisiieierisitseeeies sttt sbnesensenisesas XXX 0 XXX
9999999. Total Bonds, Preferred @Nd COMMON STOCKS..............cuuuiririrereeriiieriiierieeescesseeseesseesseseeeesseesssessse s sesssesssate | aeesatessessseessoesseeesaeeseeess | oetseessoeesseesseessessseeeseeeseesseeessee s L s e e e Le s eee s e e L oL Lo e ek LR L8 s LRttt n s en et snssnes | oessieesiesssesesnsneas 1,618,835,760 XXX | 2,537,159 XXX

(a) For all common stock bearing the NAIC market indicator "U" provide: the number of such issues................ 0.
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Show All Long-Term Bonds and Stock Sold, Redeemed or Otherwise Disposed of During the Current Quarter

1 2 3 4 5 6 7 8 9 10 Change in Book/Adjusted Carrying Value 16 17 18 19 20 21 22
1" 12 13 14 15

F
0 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

6030

36202C 4P 5| GNMA Pool #2630 6.500% 08/20/28............ccccoveeneenn. | . | 09/01/2016. | Paydown. 647 647 680 674 (27) (27) 647 0 28 [08/20/2028.... | T...oovcreenne
36217D M5 0| GNMA Pool #190380 7.500% 06/15/17............cccooeveee. . [ 09/01/2016. | Paydown 100 100 100 100 0 100 0 5 [06/15/2017.... [ 1.ccocoenves
36218C HY 4| GNMA Pool #218147 8.500% 05/15/17.......coccvvrvcreen. . | 09/01/2016. | Paydown 803 803 799 799 3 3 803 0 46 | 05/15/2017.... [ 1.cvvveeenee
38377W WS 9| GNMA REMIC Ser 2011-82 CILP 3.250% 02. . [ 09/01/2016. | Paydown 11,169,314 1,169,314 1,192,334 1,171,897 (2,583) (2,583) 1,169,314 0 25,616 |02/20/2037....
38377X NE 8| GNMA REMIC Ser2011-112 CIGN 2.000% 1............ . | 09/01/2016. | Paydown 2,107,896 | ...........2,107,896 | ...........2,099,352 | ........... 2,103,885 4,012 4,012 2,107,896 0 28,211 [ 11/20/2036.... | 1......c.c....
911760 EJ 1| Vendee Mtg Tr RMBS REMIC Ser 1994-2 37ZB............. . [ 09/01/2016. | PaydOwN...........vvevereeerreeeerveeeeens [ coververisneenissenenissenes | vveeveninns 160,686 | .............. 160,686 | ....ooccouvn 157,160 | .ovvvvenee 158,860 1,826 1,826 | covveeeererrcreriens | e 160,686 (0 [ 7,083 | 06/15/2024.... [ 1.............
911760 GT 7| Vendee Mtg Tr RMBS REMIC Ser 1995-3 1Z................ | . | 09/01/2016. [ PaydOWN........ccocvcvvvcrvvemmnmnnicnenencncncneeens | covvesessssssssssssssssssssssns | o 122,024 | ..o 122,024 | oo 125421 | oo 123,526 (1,502) (1,802) [ oo | eeveeereeenens 122,024 0 6,098 |09/15/2025.... | 1.............
911760 HH 2| Vendee Mtg Tr RMBS REMIC Ser 1996-2 1Z................ | . | 09/01/2016. | PaydOWN..........cooooimrvvimnmrieinsrreissnenns | coversseseeisseeissesseenns | cevveinsnnens 114,982 | ....ccccc..e. 114,982 | oo M4411 | 114,510 473 AT3 | e | s 114,982 0 5,206 | 06/15/2026.... | 1.............
911760 LQ 7 |Vendee Mtg Tr RMBS REMIC Ser 1998-2 Cl 1.............. . | 09/01/2016. | Paydown 49,964 49,964 52,462 51,242 (1,278) (1,278) 49,964 0 2,252 | 06/15/2028.... [ 1......cnere
912810 PV 4|U S Treasury 01/15/2028 TIPS 1.750% 01.. . | 08/22/2016. | Various. .214,744,250 160,200,000 | .......143,007,460 | ....... 167,880,921 ...(19,337,486) 571,925 .....(18,765,561) | .. ....149,115,360 .....65,628,890 ...3,531,390 |01/15/2028....
912810 PV 4|U S Treasury 01/15/2028 TIPS 1.750% O1.................. .| 09/29/2016. | Basis Adj coeeeen1T24.977 | ... 4,500,000 | ...........1,724,977 0 e 1724977 0 01/15/2028.... [ 1....cocvvvene
912828 FL  9|U S Treasury 07/15/2016 TIPS  2.500% 07.................. . | 07/15/2016. | Maturity. ......207,711,000 | .......175,000,000 | ......177,066,885 | ....... 206,202,721 | ...... (30,085,652) (89,819) ceene(30,175,471) | o 176,027,250 | oo | v 31,683,750 | ....... 31,683,750 | ....5,170,156 |07/15/2016.... | 1............
912828 QX 1|USTreasury Nt 1.500% 07/31/16..........ccccccicvcn | . | 07/31/2016. | Maturity. cierennn5,185,000 | ...........5,185,000 5,297,640 5,204,216 RN ([ Y covverereeec(19,216) [ v cveeeenn5,185,000 0| e 77,775 | 07/31/2016.... [ 1..cooveveve
912828 RJ  1]U S Treasury Nt 1.000% 09/30/16.........ccccccocceevneccceee | . | 09/30/2016. | Maturity. 22,605,000 22,605,000 22,629,827 22,610,133 (5,133) (5,133) 22,605,000 0 ... 226,050 | 09/30/2016.... [ 1.............
0599999. Total Bonds - U.S Government .......455,696,643 | .......371,216,416 | ......353,469,508 | ....... 405,623,484 | ...... (49,423,138) | ............ 458,681 | .....ccooooooiccn0 | n(d48,964,457) | o0 | ......358,384,003 | ..ooovvvvvn0 | i 97,312,640 | ...... 97,312,640 | ...9,079,916 XXX XXX
Bonds - All Other Government
000000 00  O|United Mexican States St Nt 4.125% 01/............ccccccee | F| 081092016, [ DIFECL.......ovvvvvvvvvvvvvvevvvvvvrvvvssvssnsnsssnssnnns | cossssessssssssssssssssssssssss | covvivisinnons 464,313 | ............ 425,000 | ............ 462,532 (9) (1) R ISV 462,522 1,790 1790 | v 1,023 | 01/21/2026.... | 2FE........
040114  GU 8] Argentina (Republic of) Sr Nt 7.625% 0.......ccocvrurnins F|07/14/2016. | Direct. 205,580 | .oooiirienns 190,000 | ...oovvveenees 181,942 17 A S [, 181,959 23,621 23,621 3,501 | 04/22/2046.... | 4FE........
1099999. Total Bonds - All Other Government 669,893 615,000 644,474 0 0 8 0 8 0 644,481 0 25411 25411 | oo 4,524 XXX XXX
Bonds - U.S. States, Territories and P
041042 GU  0|Arkansas St GO Txbl Waste Wir Poll A 5..................... | . | 07/01/2016. | Maturity. 2,300,000 2,300,000 2,292,966 2,298,902 1,098 1,098 2,300,000 0 07/01/2016.... | 1FE........
546415 VX  5|Louisiana St GO Match Ser B 5.000% 07..........ccccouue. . |07/15/2016. | Call  100.0000. <eneer5,000,000 | ...........5,000,000 | ...........5,195,250 5,012,867 cevrnereens(12,867) | o cevrneneens(12,867) | i creeen.5,000,000 0 07/15/2020.... | 1FE........
641457 4V 5|Nevada St GO Wir Ser D 5.000% 07/01/23. .| 07/01/2016. | Call  100.0000. 6,000,000 6,000,000 6,064,339 6,007,358 (7,358) (7,358) 6,000,000 0 07/01/2023....
646039 KT 3 |New Jersey St GO Ref SerM 5.500% 07/1................. | . | 07/15/2016. | Maturity. ceeeen1,600,000 | ...........1,500,000 | ...........1,511,761 SUOPOPROOOOR 1 £ ) N N ceerrreneen(T1TB1) | s cvoenene.1,500,000 0 07/15/2016.... [ 1FE........
68608K ZP 6| Oregon St GO StBrd Ed SerB 3.659% 08.................. | . | 08/01/2016. | Maturity. v 1,000,000 | ...........1,000,000 | ...........1,000,000 | .......... 1,000,000 0 <oreee 1,000,000 0| s 36,590 |08/01/2016.... | 1FE.......
93974B QV 7| Washington St GO Var Purp Ser 2007A 5. . [ 07/01/2016. | Call  100.0000. coeennn?, 175,000 | ..........7,175,000 | ...........7,547,096 | .......... 7,197,787 (22,787) (22,787) w1, 175,000 (U 358,750 | 07/01/2017.... | 1FE........
1799999. Total Bonds - U.S. States, Territories and Possession 22,975,000 22,975,000 23611412 | ......... 21,516,914 0 (53,675) 0 (53,675) 0 22,975,000 0 0 0 | ...1,142,840 XXX XXX
Bonds - U.S. Political Subdivisions of States, Territories and P
165573  UF 1| Chester Cnty PA GO Unltd 5.000% 07/15/.. . | 08/12/2016. | Tax Free Exchange. 4,027,046 4,000,000 4,043,712 4,032,275 (5,229) (5,229) 4,027,046 0 215,000 | 07/15/2027....
165573 UG 9| Chester Cnty PA GO Unltd 5.000% 07/15/.........ccvvuunee . | 08/12/2016. | Tax Free Exchange. 5,526,746 5,500,000 5,550,023 5,631,910 (5,164) (5,164) 5,526,746 0| e 295,625 | 07/15/2028.... | 1FE........
165573  UJ 3| Chester Cnty PAGO 5.000% 07/15/29..........cccvvvvveneee .| 08/12/2016. | Tax Free Exchange. coevenenn 1,104,492 | ..7,000,000 | ..........7,244,346 | ......... 7,124,798 (20,306) (20,306) e 1,104,492 0| s 376,250 |07/15/2029.... | 1FE.......
224381  MT 7| Crandall TX GO Unref 5.375% 08/15/16.........ccocererens . | 08/15/2016. | Maturity. 380,000 380,000 382,074 380,000 0 380,000 0| e 20,425 |08/15/2016.... | 1FE........
259003 CM  1|Douglas Cnty GA GO Sales Tax 5.000% 08................ . | 08/01/2016. | Maturity. ceeenn4,780,000 | ...........4,780,000 | ...........5,331,865 | ........... 4,854,717 | oo ceevrrennee TATAT) | s oo TATAT) | s ceveen.4,780,000 0| e 239,000 | 08/01/2016.... | 1FE........
440673 YE  5|Horry Cnty SC Sch Dist GO Ser A 5.000%.................. | . [ 09/01/2016. | Call ~ 100.0000. 5,000,000 5,000,000 5,306,700 5,024,610 (24,610) (24,610) 5,000,000 0| e 250,000 |03/01/2023.... | 1FE........
592112 BL  9|Met Govt Nashville & D Cnty GO SerB 5................... . | 08/01/2016. | Call ~ 100.0000. rernnn6,050,000 | ...........6,050,000 | ..........6,414,271 6,075,498 (25,498) (25,498) wvvenn.8,050,000 0| ... 302,500 |08/01/2020.... | 1FE........
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592112 BQ  8|Met Govt Nashville & D Cnty GO SerB 5................... . | 08/01/2016. | Call  100.0000. rrenn5,000,000 | ...........5,000,000 | ...........5,155,700 5,011,071 cerrrerenee(TL071) | s w107 | s rere5,000,000 0 oo 250,000 | 08/01/2024.... | 1FE........
64966L VT  5|New York NY City GO Preref SerA 5.000.................... | . | 08/01/2016. | Call  100.0000. 80,000 80,000 80,803 80,261 (261) (261) 80,000 0 | vt 4,000 |08/01/2021.... [ 1o
64966L  WB 3 |New York NY City GO Unref Ser A 5.000%................. | . | 08/01/2016. | Call  100.0000. coennnnn 4,920,000 | ..........7,920,000 | ...........7,999,461 | .......... 7,945,830 (25,830) (25,830) coveennnn 1,920,000 0 [ ... 396,000 | 08/01/2021.... | 1FE........
2499999. Total Bonds - U.S. Political Subdivisions of States, Territories and Possession: .......45,868,284 | ........45,710,000 | ........47,508,955 | ........ 46,060,970 | ..o 0 [ oerennnnn(192,686) | ooovvvvvinnnrinnenn0 [ i (192,686) | ..ovoooverriensennn0 | ... 45,868,284 0 0 0 2,348,800 XXX XXX
Bonds - U.S. Special R e and Special A
006116  AX  5[Adams Cnty PA Indl Dev AuthRev Gettysbur................. | . | 08/15/2016. | Maturity. roeee.1,300,000 | ...........1,300,000 | ...........1,444,079 | .......... 1,315,802 | oo ceeerereneen(15,802) | oo ceeerereneene(15,802) | oo ....1,300,000 0| 65,000 |08/15/2016.... | 1FE..
011842  PK 1| Alaska St Intl Arpts Rev Ref AMT Ser A.........cccoovvvenenns . | 07/28/2016. | Tax Free Exchange. ....4,932,847 ....5,000,000 4,858,500 | ... 4,926,494 6,354 6,354 ....4,932,847 0| e 206,250 | 10/01/2021.... | 1FE..
052414  EN 5| Austin TX Elec Util Sys Rev Ref 5.000%.........ccccevewenee | . | 09/29/2016. | Basis Adj 17,940 ....4,700,000 17,940 0 17,940 0 11/15/2020.... | 1FE..
130911 Z5 2| California Statewide Cmnty Rev 5.000%..................... |. [ 08/15/2016. | Call ~ 100.0000. ....1,295,000 ....1,295,000 1,335,546 | 1,298,046 (3,046) (3,046) ....1,295,000 0 [ oo 64,750 |08/15/2022.... | 1FE..
143294 DY 9| Carmel IN Redev Auth Cnty Rev LBASS Opt................. | . | 07/01/2016. | Call ~ 100.0000. ....4,505,000 ....4,505,000 14,696,733 | ... 4,516,863 | ...ccovovnririrciiriins (11,863) | oo (11,863) | oo ....4,505,000 0 225,250 |07/01/2023.... | 1FE..
194301 HD 2| College Park GA Bus & Indl Rev LBASS Dev. . | 09/01/2016. | Call ~ 100.0000. .3,660,000 3,660,000 3,959,022 3,682,718 (22,718) (22,718) 3,660,000 0 192,150 | 09/01/2021....
24919H GC  0|Denver CO City Cnty Ex Tax Rev Ref Ser A................. .| 09/01/2016. | Maturity. 9,670,000 9,670,000 .. 10,748,495 | ......... 9,748,908 | .......ccccoocecveverene 20e(78,908) | oo ....(78,908) 9,670,000 0| 507,675 |09/01/2016.... | 1FE..
29270C B9  5|Energy NW WA Elec Rev Preref Columbia St................ . | 07/01/2016. | Call ~ 100.0000. ....3,000,000 ....3,000,000 3,041,516 3,010,292 (10,292) | oo (10,292) | s ....3,000,000 0 [ e 150,000 | 07/01/2021.... [ 1....
29270C  C6 0| Energy NW WA Elec Rev Unref Columbia Sta............... | . | 07/01/2016. | Call ~ 100.0000. ....7,000,000 ....7,000,000 | ..........7,096,870 | ......... 7,024,015 (24,015) (24,015) ....7,000,000 0| s 350,000 |07/01/2021.... | 1FE....
3128F2 EB 7 |FHLMC Gold PC Pool #D62830 7.000% 08/1............. . [ 09/01/2016. | Paydown 283 283 275 278 5 5 283 0 13 | 08/15/2025.... [ 1....
3128F2 FX 8 |FHLMC Gold PC Pool #D62882 7.000% 08/1............. .| 09/01/2016. | Paydown 958 958 933 940 18 18 958 0 45 | 08/15/2025.... | 1.....
3128NE A5 9| FHLMC Pool #1A0028 3.336% 10/25/35............coeevuuee . | 09/01/2016. | Paydown. 5,027 5,027 5,075 5,043 (16) (16) 5,027 0 | v 112 | 10/25/2035.... | 1....
312903 HR  1|FHLMC REMIC Ser 113-C 8.500% 05/15/21............... .| 09/15/2016. | Paydown 7373 7373 7470 7,395 (22) (22) 7,373 (VN 417 |05/15/2021.... | 1.....
312905 E4  0|FHLMC REMIC Ser 1085 CI G 8.500% 05/15.............. . | 09/01/2016. | Paydown. 2,227 2,227 2,214 2,216 1" 1" 2,227 {1 I 126 | 05/15/2021.... | 1....
312905  YJ  5|FHLMC REMIC Ser 1077-E 9.000% 05/15/21............. | . | 09/01/2016. | Paydown 5177 5177 5,462 5,345 (168) (168) 5177 0 308 |05/15/2021.... | 1.....
312906 E5  5|FHLMC REMIC Ser 1116-XA 8.400% 08/15/2............. . | 09/01/2016. | Paydown. 1,904 1,904 1,832 1,880 24 24 1,904 {1 I 107 | 08/15/2021.... | 1....
312913 ZE 9| FHLMC REMIC Ser 1437-HD 7.000% 12/15/2............ | . | 09/01/2016. | Paydown 7,508 7,508 7,702 7,602 (94) (94) 7,508 0 337 |12/15/2022.... | 1.....
312915 UF 6| FHLMC REMIC Ser 1504 Z 7.000% 05/15/23.............. . | 09/01/2016. | Paydown. 37,301 37,301 38,370 37,815 (513) (513) 37,301 0 | e 1,754 |05/15/2023.... [ 1....
31292G  PB 6| FHLMC Gold PC Pool #C00418 7.000% 08/1. .| 09/01/2016. | Paydown 161 161 157 158 3 3 161 0 7 |08/15/2025....
3132GK  ZN 9 |FHLMC Pool #Q04649 3.500% 11/15/41........crvvvvennne . | 09/01/2016. | Paydown 2,629,263 2,629,263 2,732,773 2,729,512 ceerrenenne(100,249) | oo | v (100,249) 2,629,263 0| 62,149 |11/15/2041.... | 1....
3132GL  XT 6| FGLMC Pool #Q05490 3.500% 01/15/42.................... .| 09/01/2016. | Paydown cierenn1,083,09 | ...........1,063,096 | ........1,104,793 | ... AR OC T4 I — covveiererec(40,083) | oo +...(40,083) | ..o covee 1,083,096 (V) I 25,153 | 01/15/2042.... | 1.....
3132GR  AS 0 |FGLMC Pool #Q06017 3.500% 02/15/42.................... . [ 09/01/2016. | PaydOWN........ccorviueriiirriinniiiniiinnns | crvsssiesiiissisessissiins | oevisesia 472,745 | oo 472,745 | oo 491,325 | oo 490,635 | ..ovevririeriinniins cervrreneens(17,890) | oo e 17,890) [ v [ i 472,745 0| e 11,862 | 02/15/2042.... | 1....
3132GR  ZW 4 |FGLMC Pool #Q06757 3.500% 03/15/42.................... .1 09/01/2016. | Paydown 69,321 69,321 71,447 (2,126) (2,126) 69,321 (V) R 1,650 | 03/15/2042.... | 1.....
3132GT GV 3|FHLMC Pool #Q08012 3.500% 04/15/42............ccoee... . | 09/01/2016. | Paydown 1,289,694 | ........1,289,694 | ..........1,340,183 | ... 1,338,000 | ..ocvoeriririiiniins ceevrereneene(48,306) | oo 1 (48,306) | oo ceeen 1,289,694 0| s 30,442 |04/15/2042.... [ 1....
313356 EC 5| FHLMC Gold PC Pool #C80131 6.000% 03/1. .| 09/01/2016. | Paydown 17,081 17,081 16,689 16,814 267 267 17,081 0 677 | 03/15/2024....
313390 KD 9| FHLMC REMIC Ser 2415 CE 5.500% 02/15/1............. . | 09/01/2016. | Paydown 41,364 41,364 42,708 41,409 (46) (46) 41,364 0 | cveres 1,506 |02/15/2017.... | 1....
313373 KF 4 |FHLMC REMIC Ser 1628-KZ 6.250% 12/15/2............. | . [ 09/01/2016. | Paydown 21,167 21,167 22,238 21,587 (420) (420) 21,167 0 859 |12/15/2023.... | 1.....
313373 Q2  7|FHLMC REMIC Ser 1674-Z 6.750% 02/15/24............. . | 09/01/2016. | Paydown 45,386 45,386 46,957 46,107 (721) (721) 45,386 0 | cveres 1,972 |02/15/2024.... | 1....
313373 X8 6| FHLMC REMIC Ser 1683 Z 6.500% 02/15/24.............. . | 09/01/2016. | Paydown 47,151 47,151 47,446 47,200 (50) (50) 47,151 0 2,012 | 02/15/2024.... [ 1....
313376 M4 0| FHLMC REMIC Ser 1837-Z 6.500% 04/15/26............. . | 09/01/2016. | Paydown 16,489 16,489 16,999 16,748 (259) (259) 16,489 0 711 | 04/15/2026.... | 1....
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3133TA  CQ 3| FHLMC REMIC Ser 1967-BA 7.000% 06/17/2............. . [ 09/01/2016. | Paydown 6,750 6,750 6,967 6,838 (87) (87) 6,750 0 313 | 06/17/2027.... | 1....
3133TC 6P 8| FHLMC Structured Ser 2008 M 7.000% 11/.............e.. | . | 09/01/2016. | Paydown 34,009 34,009 35,311 34,770 (761) (761) 34,009 0 | cvveres 1,571 | 11/20/2027.... | 1....
3133TH RV 1| FHLMC REMIC Ser 2120 CIPC 6.000% 01/1............. . [ 09/01/2016. | Paydown 215,891 215,891 215,248 215,299 592 592 215,891 0 8,624 |01/15/2019.... [ 1....
31340Y GR 4 |FHLMC REMIC Ser22-C 9.500% 04/15/20................. | . | 09/15/2016. | Paydown 1,781 1,781 1,845 1,780 1 1 1,781 0 | e 111 | 04/15/2020.... | 1....
31342A P4 5 |FHLMC Pool #780443 2.572% 03/25/33. . [ 09/01/2016. | Paydown 16,279 16,279 16,263 15,825 454 454 16,279 0 306 |03/25/2033....
31356B  CJ 7 |FHLMC Gold PC Pool #D49973 6.000% 03/1............. . | 09/01/2016. | Paydown 1,383 1,383 1,237 1,284 99 99 1,383 0 55 |03/15/2024.... | 1....
31358E MW 9| FNMA REMIC Ser 1990-64Z 10.000% 06/25/2............. | . | 09/01/2016. | Paydown 6,422 6,422 7,208 6,741 (319) (319) 6,422 {1} I 429 | 06/25/2020.... | 1....
31358E  RK  0|FNMAREMIC Ser 1990-72B 9.000% 07/25/2............. .| 09/01/2016. | Paydown 4,246 4,246 4,146 4,201 45 45 4,246 0 255 | 07/25/2020.... | 1.....
31358E XG 2 |FNMA REMIC Ser 1990-83A 9.250% 07/25/2............. . [ 09/01/2016. | Paydown 3,343 3,343 3,333 3,325 18 18 3,343 0 206 |07/25/2020.... | 1....
31358G PP 6| FNMA REMIC Ser 1991-39J 9.000% 05/25/2.............. | . | 09/01/2016. | Paydown 3,929 3,929 4,229 4,028 (99) (99) 3,929 0 231 |05/25/2021.... | 1....
31358G X4  4|FNMAREMIC Ser 1991-56G 8.600% 06/25/2 .| 09/01/2016. | Paydown 2,959 2,959 2,906 2,932 27 27 2,959 0 06/25/2021....
31358H GT 6 |FNMA REMIC Ser 1991-73A 8.000% 07/25/2............. .| 09/01/2016. | Paydown 817 817 785 806 1 1 817 0 43 | 07/25/2021.... | 1.....
31358H XU 4| FNMA REMIC Ser 1991-92Z 8.500% 07/25/2..............|. | 09/01/2016. | Paydown 13,485 13,485 14,049 13,617 (133) (133) 13,485 0 723 |07/25/2021.... | 1....
31358M P4 0 |FNMA REMIC Ser 1992-71X 8.250% 05/25/2............. .| 09/01/2016. | Paydown 18,715 18,715 19,469 18,923 (208) (208) 18,715 0 | s 1,085 |05/25/2022.... | 1.....
31358M  WZ 3| FNMA REMIC Ser 1992-49 CIL 7.000% 04/............... |. | 09/01/2016. | Paydown 8,877 8,877 8,726 8,744 133 133 8,877 0 393 [04/25/2022.... [ 1....
31358N 5B 4| FNMA REMIC Ser 1992-124 PZ 7.000% 07/2............. .| 09/01/2016. | Paydown 14,111 14,111 14,518 14,261 (150) (150) 14,111 0 681 |07/25/2022.... | 1.....
31359B DN 4 |FNMAREMIC Ser 1993-115G 5.500% 07/25!............. | . | 09/01/2016. | Paydown 2,551 2,551 2,514 2,527 24 24 2,551 0 96 | 07/25/2023.... | 1....
31359B  ZK 6| FNMAREMIC Ser 1993-119GA 6.500% 07/25............ | . | 09/01/2016. | Paydown 30,120 30,120 29,725 29,916 205 205 30,120 (V) R 1,335 | 07/25/2023.... | 1.....
31359K 2K 2| FNMAREMIC Ser 1996-M7 Cl Z 6.640% 05.............. . | 09/01/2016. | Paydown. 732 732 710 715 17 17 732 0 32 | 05/17/2036.... | 1....
31359P  DJ 2| FNMAACES Ser1997-M2 CIZ 7.125% 01/1............. .| 09/01/2016. | Paydown 12,038 12,038 12,930 12,723 (685) (685) 12,038 0 572 | 01/17/2037.... | 1.....
31359Q LQ  5|FNMAREMIC Ser 1997-63 ZA 6.500% 09/18............. . | 09/01/2016. | Paydown. 63,261 63,261 62,015 62,461 799 799 63,261 0 | cereend 2,740 |09/18/2027.... [ 1....
31359V BH 5| FNMAREMIC Ser 1998-73 CIMZ 6.300% 10............. .| 09/01/2016. | Paydown 1,565 1,565 1,604 1,587 (23) (23) 1,565 0 66 |10/17/2038.... | 1.....
313602 3E 2| FNMAREMIC Ser 1989-67D 9.000% 10/25/1............. . | 09/01/2016. | Paydown. 5,160 5,160 5,143 5,132 28 28 5,160 0 313 [10/25/2019.... [ 1....
313602 W4 2| FNMA REMIC Ser 1989-62G 8.600% 10/25/1 .| 09/01/2016. | Paydown 2,947 2,947 2,836 2,911 36 36 2,947 0 10/25/2019....
313603 2H 4 |FNMA REMIC Ser 1990-35E 9.500% 04/25/2............. . | 09/01/2016. | Paydown 1,140 1,140 1,139 1,134 6 6 1,140 0 72 |04/25/2020.... | 1....
313603 5J 7 |FNMAREMIC Ser 1990-41D 9.500% 04/25/2............. .| 09/01/2016. | Paydown 46,658 46,658 50,914 48,218 (1,559) (1,559) 46,658 0 | s 3,166 |04/25/2020.... | 1.....
313603 GW 6| FNMA REMIC Ser 1989-86E 8.750% 11/25/1............. . | 09/01/2016. | Paydown. 2,004 2,004 1,942 1,982 22 22 2,004 {1 I 116 | 11/25/2019.... | 1....
313603 JJ 2| FNMAREMIC Ser 1989-90E 8.700% 12/25/1............. .| 09/01/2016. | Paydown 1,402 1,402 1,392 1,395 7 7 1,402 0 81 [12/25/2019.... | 1.....
313603 QH  8|FNMA REMIC Ser 1990-1D 8.800% 01/25/20............. | . | 09/01/2016. | Paydown 662 662 652 657 5 5 662 0 39 [01/25/2020.... | 1....
313603 TW 2| FNMA REMIC Ser 1990-4Z 9.350% 01/25/20. .| 09/01/2016. | Paydown 21,959 21,959 24,147 22,448 (488) (488) 21,959 0 01/25/2020....
313730  ZC 4| FNMA Pool #304139 9.000% 01/25/25.........ccouevverers . | 09/01/2016. | Paydown 147 147 154 152 (5) (5) 147 0 9 [01/25/2025.... | 1....
31377H VB 5| FNMA DUS Pool #377810 7.500% 05/25/27............... .| 09/01/2016. | Paydown 28 28 27 27 0 28 0 1 [05/25/2027.... [ 1.....
31377M AP 6 [ FNMA DUS Pool #380814 6.030% 12/25/19............... . | 09/01/2016. | Paydown 54,616 54,616 58,618 55,548 (932) (932) 54,616 0 | ceread 2,197 [12/25/2019.... | 1....
31377T BE 5| FNMA DUS Pool #386237 4.950% 06/25/19............... . | 09/01/2016. | Paydown 8,704 8,704 9,082 8,771 (68) (68) 8,704 0 287 |06/25/2019.... | 1....
3137A3  HS  1|FHLMC REMIC Ser 3751 CIMC 4.000% 07/1............. . | 09/01/2016. | Paydown 974,484 974,484 976,239 973,879 605 605 974,484 0] e 26,596 |07/15/2037.... | 1....
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31381L  NY 9| FNMA Pool #464007 6.650% 01/25/28.............cccccnee. . [ 09/01/2016. | Paydown 8,987 8,987 11,502 11,359 (2,372) (2,372) 8,987 0 399 (01/25/2028.... [ 1....
3138MC  3U 6| FNMA Pool #AP8910 3.500% 10/25/42............ccccoeeee. | . | 09/01/2016. | Paydown 558,370 558,370 563,954 563,721 (5,351) (5,351) 558,370 0| e 13,102 | 10/25/2042.... [ 1....
3138W9  GP 9| FNMA Pool #AS0205 3.000% 08/25/43....................... | . | 09/01/2016. | Paydown. 79,437 79,437 75,329 75,500 3,937 3,937 79,437 0 08/25/2043.... [ 1....
3138W9  KQ 2| FNMA Pool #AS0302 3.000% 08/25/43...........ccccoveennr | . | 09/01/2016. | Paydown 343,997 343,997 326,205 326,986 | ....ocoveveieriincins | e 17,011 | e L7011 343,997 0 08/25/2043.... [ 1....
3138W9 LM 0| FNMA Pool #AS0331 3.000% 08/25/43.. .| 09/01/2016. | Paydown 100,076 100,076 94,900 95,135 4,941 4,941 ...100,076 0 08/25/2043....
3138WE  NA 3 [FNMA Pool #AS4884 3.000% 05/25/45....................... | . | 09/01/2016. | Paydown ...1,991,973 ...1,991,973 2,012,671 2,012,545 (20,572) (20,572) ...1,991,973 0| ces 40,741 | 05/25/2045.... | 1....
3138WE  RA 9 [FNMA Pool #AS4980 3.000% 05/25/45....................... | . | 09/01/2016. | Paydown ....4,409,368 ....4,409,368 4,432,061 | ........... 4,431,600 (22,233) (22,233) ....4,409,368 0| e 89,664 |05/25/2045.... | 1....
3138WE VB 2|FNMA Pool #AS5109 3.500% 06/25/45....................... | . | 09/01/2016. | Paydown 2,989,250 2,989,250 3,093,406 3,091,836 coeerereei(102,586) | oo [ v (102,586) 2,989,250 0| s 71,435 | 06/25/2045.... [ 1.....
3138WF  B6 2| FNMA Pool #AS5460 3.500% 07/25/45....................... | . | 09/01/2016. | Paydown 2,559,616 2,559,616 2,667,200 2,666,226 cerreneee(106,610) | oo | eevierennd (106,610) 2,559,616 0 [ oo 62,300 |07/25/2045.... | 1....
3138WF  NY 8| FNMA Pool #AS5806 3.000% 09/25/45..............cc....... | . | 09/01/2016. | Paydown 813,885 813,885 820,943 820,862 (6,977) (6,977) 813,885 0| s 16,868 | 09/25/2045.... [ 1....
3138WW  BR 9 |FNMA Pool #AT8147 3.000% 07/25/43.. . [ 09/01/2016. | Paydown 362,675 362,675 351,285 351,626 11,049 362,675 0 8,060 |07/25/2043....
3138X0 Y2 8| FNMA Pool #AU1628 3.000% 07/25/43............ccccc...... .| 09/01/2016. | PaYAOWN..........ccceueeeecscecisssscssssessisss | o | coveeeeeeeeees 192,781 | oo 192,781 | oo 182,810 | wovvvvvveee 183,240 9,541 192,781 0 3,896 [07/25/2043.... [ 1.....
3138X0 Y5 1 |FNMA Pool #AU1631 3.000% 07/25/43............ccccooueen. . [ 09/01/2016. | Paydown...........ovvervecenrreciennveiinens [ o | e 166,322 | .............. 166,322 | ..oovveenee 161,098 | ..coovveave 161,332 4,990 4,990 166,322 0 3,309 | 07/25/2043.... | 1....
3138X0 Y6 9| FNMA Pool #AU1632 3.000% 07/25/43............ccccc...... .| 09/01/2016. | Paydown ...1,020,181 ....1,020,181 974,381 976,376 | oo | eviiiiiinnnn 43,805 | oo 13,805 | i ...1,020,181 (V) R 20,604 | 07/25/2043.... | 1.....
3138X2 VU 5 |FNMA Pool #AU3326 3.500% 07/25/43.............cccooueen. . [ 09/01/2016. | Paydown 336,936 336,936 340,305 340,033 (3,097) (3,097) 336,936 0 | v 7,860 | 07/25/2043.... [ 1....
3138X3  CJ 9| FNMA Pool #AU3672 3.500% 07/25/43...........ccccccoeo .| 09/01/2016. | Paydown 4,721 4,721 4,768 4,765 (44) (44) 4,721 (VN I 110 |07/25/2043.... [ 1.....
3138X3  EJ 7 |FNMA Pool #AU3736 3.000% 08/25/43............ccouuvuneee . | 09/01/2016. | Paydown. 725,406 725,406 702,623 703,644 21,762 21,762 725,406 0| 14,637 | 08/25/2043.... | 1....
3138YH U2 4| FNMA Pool #AY4200 3.000% 05/25/45...................... | . | 09/01/2016. | Paydown 944,890 944,890 950,205 950,099 (5,209) (5,209) 944,890 0| s 19,432 | 05/25/2045.... | 1.....
3138YP A2 8 |FNMA Pool #AY9024 3.000% 05/25/45.............c....... | . [ 09/01/2016. | Paydown. ...2,114,052 2,114,052 | . 2147745 | 2,147,180 (33,128) (33,128) ...2,114,052 0| s 43,311 | 05/25/2045.... | 1....
3138YY DT 7 [FNMA Pool #AZ6413 3.000% 11/25/45....................... .| 09/01/2016. | Paydown 205,283 205,283 206,171 41,698 (884) (884) 205,283 0 3,827 [11/25/2045.... [ 1.....
313920 XA 3| FNMAREMIC Ser 2001-47 ZK 6.500% 09/25............. . | 09/01/2016. | Paydown. 10,032 10,032 10,372 10,204 (171) (171) 10,032 {1 I 419 | 09/25/2031.... | 1....
313920 XZ 8| FNMAREMIC Ser 2001-W2 CI AF6 6.589% 1............ .| 09/01/2016. | Paydown 6,901 6,901 6,860 6,929 (28) (28) 6,901 0 287 [10/25/2031.... | 1....
31392E  6A 3| FNMAREMIC Ser 2002-67 CI AN 5.000% 11............. . [ 09/01/2016. | PaydOWN........cooeveuriiriiniisiiiinsiinens | covessiesiiissisesiiessises | vevisesiins 105918 | .covrneas 105,918 | cocoveri 105,705 | cocovvves 105,614 304 304 105,918 0 11/25/2017.... | 1....
31392E  FL 9| FNMA REMIC Ser 2002-55 CI GC 5.500% 09. .| 09/01/2016. | Paydown 30,074 30,074 31,061 30,111 (36) (36) 30,074 0 09/25/2017.....
31392E  SX 9 |FNMAREMIC Ser2002-59 CIB 5.500% 09................ | . | 09/01/2016. | Paydown 8,217 8,217 8,543 8,261 (44) (44) 8,217 0 301 |09/25/2017.... | 1....
31392R  YX 3| FHLMC REMIC Ser 2489 CI PE 6.000% 08/1.............. .| 09/01/2016. | Paydown 51,812 51,812 51,535 51,580 232 232 51,812 (V) RS 1,944 | 08/15/2032.... | 1.....
313927 WT 0| FHLMC REMIC Ser 2478 JF 6.000% 08/15/2.............. . | 09/01/2016. | Paydown. 21,372 21,372 22,260 21,629 (258) (258) 21,372 0 871 [08/15/2022.... [ 1....
313920 KL 7 |FHLMC REMIC Ser2504 N 5.500% 09/15/1.............. | . | 09/01/2016. | Paydown 16,596 16,596 16,956 16,619 (23) (23) 16,596 0 606 |09/15/2017.... | 1.....
313920 MQ 4| FHLMC REMIC Ser 2503 BH 5.500% 09/15/1............. . | 09/01/2016. | Paydown 45973 45973 47,476 46,065 (92) (92) 45973 0 09/15/2017.... [ 1....
313920 RH 9| FHLMC REMIC Ser 2501 AN 5.500% 09/15/1 . [ 09/01/2016. | Paydown 51,145 51,145 52,619 51,251 (107) (107) 51,145 0 09/15/2017.....
31393A 2V 8 |FNMA REMIC Ser 2003-38 CI MP  5.500% O05............. . [ 09/01/2016. | PaYOWN......ooorurverrrriircreiierresnnees | oreeresisessisieensssnnenes | oveevessees 112,309 | coovvies 112,309 | .o 114,836 | ..ocvvvs 112,674 (365) (365) 112,309 0 05/25/2023.... [ 1....
313938 T4  7|FNMAREMIC Tr Ser 2003-W6 1A41 5.398%.............. .| 09/01/2016. | Paydown 96,675 96,675 97,430 96,930 (255) (255) 96,675 0 10/25/2042.... | 1.....
31394W  CK 2 |FHLMC REMIC Ser 2773 CICD 4.500% 04/1............. . | 09/01/2016. | Paydown 37,985 37,985 34,419 36,338 1,648 1,648 37,985 0 | cveres 1,178 | 04/15/2024.... | 1....
313956 C3 4 |FHLMC REMIC Ser 2852 CINY 5.000% 09/1............. . | 07/01/2016. | Paydown 346,785 346,785 341,317 345,206 1,579 1,579 346,785 ([ [ 10,115 | 09/15/2033.... [ 1....
31396J NC  5|FHLMC REMIC Ser 3131 CIMD 5.500% 01/1............. . [ 09/01/2016. | PaYOWN......ooovureerrreeeereererresinens | oreerisisessisieensisnenes | oveevesnnnens 473,523 | oo 473,523 | oo 469,689 | ......coo.... 471,792 1,732 1,732 473,523 0| e 17,300 | 01/15/2035.... [ 1....
31403A WY 7 | FNMA Pool #743263 3.500% 10/25/18..........cccoovveeene . | 09/01/2016. | Paydown 9,606 9,606 8,957 9,380 226 226 9,606 0 224 [10/25/2018.... [ 1....
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31408G KD 8 |FNMA Pool #850892 5.000% 10/01/35..........cccoovverene . [ 09/01/2016. | Paydown 3,712 3,712 3,712 3,712 0 3,712 (1] R 124 {10/01/2035.... | 1....
31408) BM 2| FNMA Pool #852444 5.000% 10/01/35........ccoormvcrennne . | 09/01/2016. | Paydown 4,691 4,691 4,691 4,691 0 4,691 (U I 154 [10/01/2035.... | 1....
31409Y L6 2| FNMA Pool #882449 5.000% 01/25/36...........ccccouvevene . [ 09/01/2016. | Paydown 2,237 2,237 2,237 2,237 0 2,237 0 73 101/25/2036.... | 1....
3140E2 4V 0 |FNMA Pool #AZ9835 3.000% 09/25/45...........ccccuureuene . | 09/01/2016. | Paydown 738,385 738,385 T44,788 | ... 744,717 738,385 0] e 15,251 | 09/25/2045.... [ 1....
3140E6 WA 6 | FNMA Pool #BA2440 3.000% 11/25/45.. . [ 09/01/2016. | Paydown 663,623 663,623 675,703 675,637 )| ) 663,623 0 11/25/2045....
3140E8 FP 8 |FNMA Pool #BA3773 3.000% 11/25/45...........cccccooeee.. | . | 09/01/2016. | Paydown 677,751 677,751 690,088 690,020 ) ) 677,751 0 11/25/2045.... | 1....
31412W  TB 2| FNMA Pool #937146 6.500% 05/25/37..........cccovverennee . [ 09/01/2016. | Paydown 402 402 409 409 (7) (7) 402 0 17 | 06/25/2037.... [ 1....
31413H G3 6| FNMA Pool #945818 6.000% 07/25/37.............ccovvvvene .| 09/01/2016. | Paydown 90,698 90,698 91,009 90,978 (280) (280) 90,698 0 3,628 |07/25/2037.... [ 1.....
31417D LN 1| FNMA Pool #AB6632 3.500% 10/25/42....................... | . | 09/01/2016. | Paydown ...1,367,318 | ...........1,367,318 11,430,556 | ..ot 1,430,191 (62,873) (62,873) ...1,367,318 0 10/25/2042.... | 1....
31417G  ZX 7 |FNMA Pool #AB9757 3.500% 06/25/43....................... | . | 09/01/2016. | Paydown ...9,124,752 ...9,124,752 9,215,999 9,211,596 (86,845) (86,845) ...9,124,752 0 06/25/2043.... [ 1....
314188 SY 3 |FNMA Pool # MA2334 3.500% 07/25/45. . [ 09/01/2016. | Paydown 638,538 638,538 659,340 659,113 (20,575) (20,575) 638,538 0 07/25/2045....
31419B  CT  0|FNMA Pool #AE0981 3.500% 03/25/41............ccccoceeee | . | 09/29/2016. | Basis AQJUSIMENL..........ccrerercccccciss [ i | ceveeeeeeeeee 114,964 13,692,032 | oo 114,964 0 [ i | e 114,964 0 03/25/2041.... [ 1.....
343137  AA 3 |Florida St Tpk Rev Preref Dept Transn Se.................... | . | 07/01/2016. | Call ~ 101.0000. 2,358,350 2,335,000 2,364,933 (6,583) (6,583) 2,358,350 0| e 58,375 | 07/01/2017.... | 1FE..
343137 AL 9|Florida St Tpk Rev Unref Dept Transn Ser.................... | . | 07/01/2016. | Call  101.0000. 2,691,650 2,665,000 2,699,030 (7,380) (7,380) 2,691,650 0| e 66,625 |07/01/2017.... | 1FE....
403760 FK 2| Gwinnett Cnty GA Wir & SwrRev Ref 43..................|. [ 08/01/2016. | Call ~ 100.0000. ....5,000,000 ....5,000,000 4,938,650 | ........... 4,962,942 37,058 37,058 ....5,000,000 (O [ 218,750 | 08/01/2025.... | 1FE..
45129W  FM 7| ldaho Hsg & Fin Assn Rev Grant & Rev Ant................. .| 07/15/2016. | Call  100.0000. ....1,480,000 ....1,480,000 001,900,077 | oo 7,507,161 (27,161) (27,161) ....7,480,000 0| s 374,000 |07/15/2017.... | 1FE..
452252 DB 2|lllinois St Toll Hwy Auth Rev Ser A-1.......cccooevueevevreriens . | 07/01/2016. | Call  100.0000. <e..10,000,000 | .........10,000,000 ...10,409,100 | ......... 10,024,945 (24,945) (24,945) <. 10,000,000 0| . 500,000 | 01/01/2026.... | 1FE..
452252 DC 0| lllinois St Toll Hwy Auth Rev Sr Priorit............................ | . | 07/01/2016. | Call  100.0000. <00......10,000,000 | .........10,000,000 ...10,384,400 | ......... 10,023,471 (23,471) (23,471) <........10,000,000 0| 500,000 |01/01/2027.... | 1FE....
454806 AU 4 /[Indiana St Hsg & Cmnty Dev Rev LBASS AMT.............. . |07/11/2016. | Call  100.0000. coeeen. 1,430,000 | ...........1,430,000 | ...........1,430,000 | ........... 1,430,000 0 connenn. 1,430,000 0| s 70,267 |07/01/2021.... [ 1FE..
462590 KF 6 [ lowa Student Ln Liq Corp Rev LBASS AMT S............... .1 08/30/2016. [ Call  100.0000.........ccccmmmmmrermriririns | ovvrisiiisisiininnnnns | covveeeeeeeees 150,000 | ..oooovvvenes 150,000 | covvvvvvrene 149,031 | oo 149,055 945 945 | i | e 150,000 0 5,044 [12/01/2034.... | 1FE....
57419P  EL  9|Maryland St Cmnty Dev Rev LBASS AMT Admn........... . | 09/01/2016. | Call ~ 100.0000. <eener5,000,000 | ...........5,000,000 | ...........5,000,000 5,000,000 0 creeners.5,000,000 0| e 240,000 | 09/01/2021.... | 1FE..
57429L AL 0|Maryland St Trans Auth Rev Ltd Oblg Txbl.................... .107/01/2016. [ Call  100.0000.........ccccvcvcvcvcviiers | v | coveeeeeeeeees 175,000 | ..ooooveveeens 175,000 | covvvveveee 175,000 | covvvvveeee 175,000 0 [ oo | e 175,000 0| s 11,340 | 07/01/2022.... | 1FE....
57563R  JC 4 |Massachusetts Educ Fin Rev LBASS AMT Iss.............. |. [07/01/2016. | Call ~ 100.0000. 315,000 315,000 315,000 315,000 0 315,000 0| s 17,955 | 01/01/2031.... | 1FE..
576049  H7  8|Massachusetts St Wr Rs Aut Rev SerA 5... .| 08/01/2016. | Maturity. .5,000,000 5,000,000 5,558,500 5,035,372 (35,372) (35,372) 5,000,000 0 262,500 |08/01/2016....
591745 ZT 4 |Metro Atlanta RTA GA Rev Sales Tax Ref T.................. | . | 07/01/2016. | Call ~ 100.0000. +0..10,000,000 | .........10,000,000 | .........10,706,300 | ......... 10,041,768 | ....coovvericeciens ceerrereeeene(B1,768) | o cevrrereneene(B1,768) | s <0e..10,000,000 0| . 500,000 |07/01/2020.... | 1FE..
83712D  PY 6 | South Carolina St Hsg Fin Rev LBASS AMT.................. | . | 07/01/2016. | Call  100.0000............ccccceememmmcrmmcuies | commermmmmmmsimssssissiisisiiss | v 190,000 | ..oooovvvenens 190,000 | covvvvevreee 190,000 | wovvvvvvvee 190,000 0 [ oo | e 190,000 (V) I 10,070 | 07/01/2023.... | 1FE....
915137  ZS 5| University TX Rev Fin Sys SerB  5.000%........cccocevveee . | 08/15/2016. | Call  100.0000. +0..10,000,000 | .........10,000,000 | .........10,431,700 | ......... 10,032,026 (32,026) (32,026) <. 10,000,000 0| 500,000 | 08/15/2023.... | 1FE..
928172 NM 3| Virginia St Pub Bldg Auth Rev Pub Facs........................ .| 08/01/2016. | Call  100.0000. 500,000 500,000 533,460 502,366 (2,366) (2,366) 500,000 (V) I 25,000 |08/01/2020.... | 1FE....
928172 PH 2| Virginia St Pub Bldg Auth Rev LBASS Pub...........cc....... . | 08/01/2016. | Call ~ 100.0000. 9,010,000 | ...........9,010,000 | ...........9,255,464 9,083,342 ceerreneneene(T3,342) | o ceerrrenenne(T3,382) | ot ceeen9,010,000 0 | o 450,500 | 08/01/2020.... | 1FE..
92817S  CD 8| Virginia St Pub Sch Auth Rev LBASS Ser A.. . | 08/01/2016. | Call  100.0000. .9,665,000 9,665,000 ..10,227,406 9,704,221 (39,221) (39,221) 9,665,000 0 483,250 | 08/01/2018....
3199999. Total Bonds - U.S. Special Revenue and Special Assessment .......166,489,838 | ......174,766,119 | ......172,640916 | ...... 162,094,874 ceeen(1,037,821) | o0 (1,037,821) | o0 | .......166,489,838 0 0 0 | ...7,039,500 XXX XXX
Bonds - Industrial and Mi:
000000 00 O |Duke Finance LLC 1stLien TLNt1 7.00........ccccooooeere | . | 09/30/2016. | Redemption  100.0000 31,328 31,328 28,195 3,133 3,133 31,328 0 792 |10/28/2021.... | 4FE........
00191D AC 4 |ARESCLO Ltd Inc CLO Ser 2012-25A CI B1................. . | 09/08/2016. | Paydown rrenn5,000,000 | ...........5,000,000 | ...........4,975,000 25,000 25,000 reren5,000,000 0] e 93,461 |01/17/2024.... | 1FE........
00206R  AY  8|AT&TInc SrNt 2.400% 08/15/16........cccccoererrerrmrenrenes | . | 08/15/2016. | Maturity. 2,500,000 2,500,000 | ...........2,494,175 | .......... 2,498,927 1,073 1,073 2,500,000 0 60,000 |08/15/2016.... | 2FE........
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00441X  AD 6 | ACE Securities Corp RMBS Ser 2006-NC2 Cl............... | . | 08/25/2016. | Paydown 32,239 32,239 20,617 14,074 6,544 | ..ovvrrs 11,622 | oo Jo—— I <1} 32,239 (1] R 120 |07/25/2036.... | 1FM........
004421 VE 0 |ACE Securities Corp RMBS Ser 2006-SL1 Cl................ | . | 09/26/2016. | Paydown 62,631 62,631 40,944 40,944 21,687 21,687 62,631 0 330 |09/25/2035.... | 1FM........
00913M  AF 4| AirNewco LLC 1stLien TLNt1 6.500%..........cc.ccvevene. . | 08/31/2016. | Redemption  100.0000 6,667 6,667 6,600 6,467 139 61 200 6,667 0 343 |02/13/2022.... | 4FE...
01082# AA 3 |Alameda Cnty CA CTL Ser2002-A 7.500%................. . | 09/15/2016. | Redemption  100.0000. 89,371 89,371 94,733 91,527 (2,156) (2,156) 06/15/2021.... [ 1....
01741R  AE 2| Allegheny Technologies Inc SrNt 5.950.. . | 08/29/2016. | Goldman Sachs & Company. 11,628,200 1,750,000 1,476,040 428,798 24,591 142,312 01/15/2021....
021490  AJ 8| Countrywide Alternative Ln Tr RMBS Ser 2.............ceeee . [ 09/01/2016. | PaYOWN......oooververrreeirereiierresnens | orerresssesssssessssssnenes | oveevessees 100,240 | .oovviienees 100,240 95,974 0 4,267 01/25/2047.... | 1FM........
02150F  AA 8| Countrywide Alternative Ln Tr RMBS Ser 2................... . [ 09/01/2016. | Paydown 40,491 45,289 38,607 0 1,883 1,883 5,026 | 05/25/2037.... | 1FM........
02150W  AB 9| Countrywide Alternative Ln Tr RMBS Ser 2................... .| 09/01/2016. | Paydown 608,059 600,191 559,938 559,938 0 559,938 | ..oovvvevevererernnnnnnnns [ e 48,121 | oo 48,121 | ......... 52,054 |03/25/2047.... | 1FM........
02376T  AC 2| American Airlines Inc LBASS EETC Ser 201................. . | 07/15/2016. | Redemption ~ 100.0000 231,905 231,905 239,077 236,543 804 (5,442) (4,638) 231,905 () [ 12,987 | 07/15/2020.... | 3FE...
023772 AB 2 |American Airlines Inc LBASS EETC Ser 201................. | . | 07/15/2016. | Redemption ~ 100.0000...........ccuvvere | corverremmeermereeereeneenns | cevverneennns 124796 | .oovvieees 124796 | ..o 118,544 | ..ccoovs 119,356 5,440 5,440 | oo | e 124,796 0 07/15/2025.... [ 1FE........
023778 AC 0 | American Airlines Inc LBASS EETC Ser 201. . | 09/22/2016. | Redemption  100.0000 713,842 713,842 713,842 ..713,842 0 713,842 0 03/22/2025....
02377U  AB 0| American Airlines Inc LBASS PTC Ser 2013.................. .| 07/15/2016. | Redemption  100.0000. 723,423 723,423 727,921 642,346 (3,713) (3,713) 723,423 (VN IO 33,711 |01/15/2023.... | 2FE...
02932 AG 2| American Rock Salt Co 1st Lien Term Ln N................... | . [ 09/30/2016. | Redemption  100.0000. 53,712 53,712 53,444 51,877 1,623 212 1,835 53,712 (0 [ 1,942 |05/20/2021.... | 4FE...
03072S  KH 7 |Ameriquest Mtg Sec Inc RMBS Ser 2003-10................. .| 09/26/2016. | Paydown 536,963 536,963 519,021 521,311 [ oo [ o 15,652 | covvvevercvcscicicicieiens v 15,652 536,963 (U R 4,342 | 12/25/2033.... | 1FM........
030728 ZK 4 | Ameriquest Mtg Sec Inc RMBS Ser 2005-X1................. . [ 09/26/2016. | PaydOwn..........oveeureeerrcecereciinens [ o | e 407474 | oo 407,474 392,448 397,776 9,698 9,698 | ..o | i 407 474 0 | v 3,785 | 03/25/2035.... [ 1FM........
03215P BN 8| Amresco Resdtl Sec Mtg Loan RMBS Ser 199.............. .| 09/28/2016. | Paydown 12,407 12,407 12,238 12,330 171 17 12,501 (94) (94) | oo 1,123 | 03/25/2027.... | 1FM........
03215P DN 6| Amresco Resdtl Sec Mtg Loan RMBS PTC Ser............. . | 09/01/2016. | Paydown. 234 234 234 233 1 1 234 0 11 108/25/2027.... | 1FM........
032511 BH 9| Anadarko Petroleum Corp SrNt 6.375% O.................. .| 09/29/2016. | Basis Adj 27,685 2,700,000 27,685 0 27,685 0 09/15/2017.... | 3FE....
03334@ AA 7 |AnchoragePermit Ctr Bldg Ls Tr CTL 6.3..........ccoeeeueeee | . [ 09/15/2016. | Redemption  100.0000 49,889 49,889 49,889 49,889 0 49,889 0 | ceread 2,110 |02/15/2025.... [ 1....
040104 MF 5| Argent Securities Inc RMBS Ser 2004-W11.................. .| 09/26/2016. | PaYAOWN..........cccoueeciscscsiscsisssiassiass | o | coveeeeeeeeees 105,823 | ..o 105,823 | covvvvvvvee 100,946 | .oovvvvvve 101,815 4,008 4,008 | i | e 105,823 (V) R 1,206 | 11/25/2034.... | 1FM........
04541G AL 6| Asset Backed Securities Corp RMBS Ser 19................. | . | 09/21/2016. | Paydown 20 20 20 20 20 0 1 106/21/2029.... [ 1FM........
04541G  GB 2| Asset Backed Securities Corp RMBS Ser 20................. | . | 09/26/2016. | Paydown 558,538 558,538 536,348 538,061 20,477 20,477 558,538 0 | e 5171 | 11/25/2033.... | 1FM........
04541G  UN 0| Asset Backed Securities Corp RMBS Ser 20................. | . | 09/26/2016. | Paydown 1,401,846 | ... 1,401,846 | ..........1,212,596 | ......... 1,264,200 | ..oovvvvereriicnciiens | i 137,646 | .oovrvvceris rereneneen 137,646 | e e 1,401,846 0 8,976 | 11/25/2035.... [ 1FM........
05501T  AC 3 |TGGT Holdings (Azure) LLC 1st Lien Term... .| 09/30/2016. | Redemption  100.0000. 116,364 116,364 .. 114,618 66,327 1,083 50,037 ..116,364 0 6,642 | 11/18/2018....
055298  AC 3 |Barclays Comm Mort Sec CMBS Ser 2013-TYS............ | . [ 09/20/2016. | Basis Adj 281,816 | ...........6,000,000 281,816 0 281,816 0 09/05/2032.... [ 1FM........
055298 AJ  8|Barclays Comm Mort Sec CMBS Ser 2013-TYS........... | . | 09/20/2016. | Basis AdJUSIMENL.............cccooooriririecices [ covvivcicviiiviiiiciiiciiiiiis | covveeeceeie 113,085 | ..........3,000,000 | coovvvrrrrec 113,085 0 [ oo | e 113,085 0 09/05/2032.... [ 1FM........
05549@ AA  3|BJs Wholesale Club Inc CTL (HG Bowie Rea................ | . [ 09/15/2016. | Redemption  100.0000 65,776 65,776 66,411 66,054 (277) (277) 65,776 0 3,049 | 05/15/2022.... | 2.....
05675# AA  7|BAIF USRenew PwrHidgs LLC Ln 3.561%................ .| 08/19/2016. | Maturity. +100...37,500,000 | .........37,500,000 | ........37,500,000 | ......... 37,396,875 | ............ 103,125 2103125 | .0......37,500,000 0| 839,666 |08/19/2016.... | 5*...
05948K X7  9|Bank of America Alt Loan Tr RMBS Ser 200.................. . | 09/01/2016. | Paydown 294,689 294,689 287,763 287,763 6,926 6,926 294,689 0| e 10,798 | 01/25/2036.... | 1FM........
05950T  AF 2| Banc of America Mtg Securities RMBS Ser... .| 09/01/2016. | Paydown 71,484 84,195 78,639 68,743 7 10,867 79,610 (8,126) (8,126) 2,886 | 11/20/2046....
059512  AE 3 |Banc of America Comm Mtg Inc CMBS Ser 20.............. . | 09/01/2016. | Paydown e 4 1T4.842 | 4174842 | ... 4,096,925 | ........... 4,096,948 | ...coooveriinniiniiens | s 77,89 | oo cevrreneeen (1,894 | e 4,174,842 0| 193,712 | 06/10/2049.... [ 1FM........
07384M  7C 0 |Bear Stearns Adj Rate Mtg RMBS Ser 2005-................. | . [ 09/01/2016. | PaydOWN..........ooovvvvvvvrvrnvncerercnnnencnceeeees | covvevessssssssssssssssssssssss | v 139,315 | e 139,315 | oo 140,621 | oo 140,567 (1,252) (1,252) | oo | eeveeeeeieie 139,315 0 2,669 |03/25/2035.... [ 1FM........
07386H MD 0 |Bear Stearns Alt- A Tr RMBS Ser 2004-10..........c.c..ers . | 09/26/2016. | Paydown 248,539 248,539 234,404 234,404 | ..o | i 14,134 | e JRO U K7 248,539 0 2,354 | 09/25/2034.... | 1FM........
07401P  AA 2 |Bear Stearns Mtg Tr RMBS Ser 2007-SL1 Cl................. . | 09/26/2016. | Paydown 14,042 14,029 6,095 6,095 0 6,095 7,947 7,947 72 |03/25/2037.... | 1FM........
10513K  AA  2|Branch Banking & Tr Sub Nt 5.625% 09/1.................. | . | 09/15/2016. | Maturity. +0..10,000,000 | .........10,000,000 | ...........9,992,950 | .......... 4,999,182 1,668 1,668 <0...10,000,000 0] . 562,500 | 09/15/2016.... | 1FE..
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117017 AB 9 |Brunswick & Glynn Co Dev Auth CTL Rev Le................ . | 08/15/2016. | Redemption ~ 100.0000 294,114 294,114 294,114 294,114 0 294,114 0 02/15/2023.... [ 1....
117017 AC 7 |Brunswick & Glynn Co Dev Auth CTL Rev Le............... . | 07/15/2016. | Redemption  100.0000. 218,731 218,731 218,731 218,731 0 218,731 0 01/15/2024..... [ 1....
12543K  AJ 3| Community Health Systems Inc Term Ln AN................ [ . | 09/30/2016. | Redemption  100.0000 93,056 93,056 92,719 337 337 93,056 0 01/27/2019.... [ 3FE........
12543K  AJ 3| Community Health Systems Inc Term Ln AN................ [ . | 08/31/2016. | Tax Free Exchange 92,719 93,056 92,590 91,350 1,281 88 1,369 92,719 0 01/27/2019.... | 3FE........
12543K  AM 6| Community Health Systems Inc Term Ln G N... . | 09/30/2016. | Redemption  100.0000. 12,738 12,738 12,738 0 12,738 0 12/31/2019....
12543K  AM 6 [ Community Health Systems Inc Term Ln G N................ | . [ 08/31/2016. | Tax Free Exchange. 12,738 12,738 12,738 12,383 354 354 12,738 0 12/31/2019.... | 3FE........
12543K AN 4| Community Health Systems Inc Term LnHN................ . | 09/30/2016. | Redemption  100.0000. 23,437 23,437 23,358 79 79 23,437 0 01/27/2021.... | 3FE........
12543K AN 4 [ Community Health Systems Inc Term Ln H N................ . | 08/31/2016. | Tax Free Exchange. 23,358 23,437 23,337 22,972 375 1" 386 23,358 0 01/27/2021.... | 3FE........
12566U AN 4 |Citimortgage Alternative Ln Tr RMBS Ser...................... . [ 09/01/2016. | Paydown..........ovverreeerveeeinrecinens [ o | v 108,715 | oo 131,949 | oo 106,902 | ....ooooeee 106,902 (U OSSO (S 106,902 1,813 1,813 02/25/2037.... [ 1FM........
12566U AT 1 |Citimortgage Alternative Ln Tr RMBS Ser............cccoeuvee. . | 09/01/2016. | Paydown 71,149 71,149 69,170 70,104 72 72 70,176 973 973 02/25/2022.... | 1FM........
12567A AP 2| Citimortgage Alternative Ln Tr RMBS Ser. . [ 09/01/2016. | Paydown 35,894 39,405 38,309 31,257 2,086 5,069 7,155 38,412 (2,518) (2,518) 03/25/2022.... | 4FM..
12591U AG 8| Comm Mortgage Trust CMBS Ser 2014-UBS2C........... | . | 09/01/2016. | Paydown 18,981 15,497 cevereerenen(15,497) | s ....(15,497) 0 03/10/2047.... | 1FE........
12503V AG 4| Credit Suisse Mortgage Trust CMBS Ser 20.................. . | 09/20/2016. | Basis Adj 241,262 | ...........9,000,000 241,262 0 241,262 0 11/15/2037.... | 1FM........
12593V AJ 8/ Credit Suisse Mortgage Trust CMBS Ser 20.................. .| 09/20/2016. | Basis Adj 386,770 20,000,000 386,770 0 386,770 0 11/15/2037.... | 1FM........
12594E  AC 0| CNT Holdings Il Corp 1st Lien Term Ln N..........c..ccccc... . | 09/30/2016. | Redemption  100.0000, 67,513 67,513 66,837 675 675 67,513 0 01/15/2023.... [ 4FE........
12625 AG 4 |Comm Mortgage Trust CMBS Ser 2013-SFS Cl............ |. [ 09/20/2016. | Basis AQUSIMENt...........cccccvciiiiiiiiies [ covvvvenensiensnsssnenssensinns | v 108,918 | ..........6,305,000 | cooovvvrrncees 108,918 0 [ i | e 108,918 0 04/12/2035.... [ 1FM........
12638P AB 5| Credit Suisse Mtg Cap Cft RMBS Ser 2007-.................. . | 09/01/2016. | Paydown. 49,035 49,035 27,460 30,402 | oo | s 11,680 2,942 8,738 39,140 9,896 9,896 04/25/2037.... | 1FM........
126410 LM 9|CSX Transportation Inc Co Gtd Nt 6.251..................... . [07/15/2016. | Redemption ~ 100.0000.......ccccccccevere | vormvvmmvmmmmvvvvrvrnvvnvnnnnns | covsvsvcvirs 140,759 | ..ooooveveee 140,759 | covvvvveeece 140,759 | oo 140,759 0 [ o | e 140,759 0 01/15/2023.... | 1FE........
12644@ BQ  7|CTL Cap Tr CTL Ser 2002-34 Cl A Walgreen................ . | 09/15/2016. | Redemption ~ 100.0000 26,873 26,873 26,873 26,873 0 26,873 0 07/15/2022.... | 2.....
12644@ BR 5| CTL Cap Tr CTLSer 2002-21Aurora Heathcar............... .| 09/15/2016. | Redemption  100.0000. 60,196 60,196 60,196 60,196 0 60,196 0 10/15/2022.... | 1.....
12644@ BS 3| CTL Cap Tr CTL Walgreens 6.620% 01/15/................ | . | 09/15/2016. | Redemption  100.0000. 25,312 25,312 25,566 25,429 (116) (116) 25,312 0 01/15/2023.... | 2.....
126460 AM 0| Credit Suisse Comm Mtg Tr RMBS Ser 2013-............... .| 09/01/2016. | Paydown ceeeen 1,459,340 | L.......1,459,340 | ..........1500,384 | ......... 1,485,983 (26,644) (26,644) coone 1,459,340 0 03/25/2043.... [ 1FM........
126650 BP 4 |CVS Health Corp ABSPTC Nt 6.036% 12/1................ | . [ 09/10/2016. | Redemption  100.0000 54,402 53,085 (6,353) (6,353) 0 12/10/2028.... | 2FE...
126650 BQ 2| CVS Health Corp ABS PTC Nt 6.943% 01/1 .| 09/10/2016. | Redemption  100.0000. ..132,120 ..132,547 (1,599) (1,599) 0 01/10/2030....
126650 BS 8| CVS Health Corp ABS PTC Nt 7.507% 01/1................ | . [ 09/10/2016. | Redemption  100.0000. 36,842 35,634 (7,312) (7,312) 0 01/10/2032.... | 2FE...
126650 AA 2| CVS Health Corp ABS PTC Nt 4.704% 01/1................ | . | 09/10/2016. | Redemption ~ 100.0000 73,101 73,101 73,101 73,101 0 73,101 0 01/10/2036.... | 2FE...
126670 FB 9| CWABS Inc RMBS Ser 2005-IM2 CI A3 1.06............... . [ 09/26/2016. | PaydOWN........cooeviuriiiiiriinniiinsiinens | o | oevisesiinns 174153 | v 174,153 | oo 170,272 | oo 170,272 3,881 3,881 | s | e 174,153 0 01/25/2036.... | 1FM........
126673 VE 9| CWABS Inc RMBS Ser 2004-U CI 2A 0.79%4%............. | . | 09/15/2016. | Paydown 238,791 238,791 99,579 99,579 | oo | i LECIEIA 1 I ..139,211 238,791 0 03/15/2034.... [ 1FM........
12667G W7 4| Countrywide Alternative Ln Tr RMBS Ser 2................... . [ 09/01/2016. | PaYOWN......ooouureerrcrrieecreiienresinens | oreerinisensiseessssnnenes | oneevesnees 423,801 | oo 423,801 | .o 420,026 | ...ocooveuene 420,209 3,592 3,592 | s | e 423,801 0 09/25/2035.... | 2FM........
126686 AC 8| CWABS Inc RMBS Ser 2006-H CI 2A1B 0.6 . | 09/15/2016. | Paydown 123,666 42,813 42,813 80,853 80,853 11/15/2036....
12668A  YS 8| Countrywide Alternative Ln Tr RMBS Ser 2...........ccoce... . | 09/01/2016. | Paydown 54,375 53,361 53,361 0 53,361 1,014 12/25/2035.... | 1FM........
126694 NS 3| CWHL Inc RMBS Ser 2005-27 Cl 1A3 5.500................ | . | 09/01/2016. | Paydown 96,694 94,110 90,276 5,084 1,333 6,417 96,694 12/25/2035.... | 1FM........
126694 WE 4| CWHL Inc RMBS Ser 2006-HYB1 Cl 1A1 2.8.............. | . | 09/01/2016. | Paydown 229,994 281,696 211,766 211,766 0 211,766 18,229 18,229 03/20/2036.... [ 1FM........
12669F D2 6| CWHL Inc RMBS Ser 2004-10 CIA10 5.000................ | . | 07/01/2016. | Paydown 16,357 16,357 15,314 16,263 94 94 16,357 0 07/25/2034.... [ 1FM........
12669F T2 9| CWHL Inc RMBS Ser 2004-14 Cl 2A5 3.082................ | . | 09/01/2016. | Paydown 30,627 30,627 30,055 30,238 389 389 30,627 0 08/25/2034.... [ 1FM........
12669G  R3 7| Countrywide Home Loans RMBS Ser 2005-15.............. . | 09/01/2016. | Paydown 73,512 73,672 72,509 66,286 6,704 2 6,706 72,993 519 519 08/25/2035.... | 1FM........
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12670N AB 9 |CWGS TermLnNt5 5.750% 02/20/20..............cccooeeen. . | 09/30/2016. | Redemption  100.0000. 244,503 244,503 242,914 1,590 1,590 244,503 ([ [ 27,003 |02/20/2020.... | 3FE........
12670N AB 9 |CWGS TermLnNt7 5.750% 02/20/20..........cccocrvcvenes . | 09/30/2016. | Tax Free Exchange. 9,864,418 | .........9,923,491 | ...........9,861,840 2,578 2,578 9,864,418 0| e 96,685 |02/20/2020.... | 3FE........
13134M  BE 2| Calpine Corp Term Ln Nt 1 3.500% 05/27................... | . [ 09/30/2016. | Redemption  100.0000. 25,000 25,000 24,875 23,703 1,181 116 1,297 25,000 0 666 |05/27/2022.... | 3FE........
144527  AB 4| Carrington Mtg Loan Tr RMBS Ser 2007-FRE............... . | 09/25/2016. | Paydown 221,007 221,007 | e 196,281 | .occvvves 196,281 24,725 24,725 221,007 0 979 |02/25/2037.... | 1FM........
149123  BM 2| Caterpillar Inc Sr Nt 5.700% 08/15/16. .| 08/15/2016. | Maturity. 500,000 500,000 ..499,579 ..499,920 80 80 500,000 0 8,500 | 08/15/2016....
14912L  4X 6| Caterpillar Finl Sves Corp St Nt 2.050.........ccocrevevennne . | 08/01/2016. | Maturity. 112,866,000 | .........12,866,000 | .........12,926,281 | ......... 12,876,003 | ...ccooviiriinciienns ceeerereneene(10,003) | oo 1eere(10,003) | oo v 12,866,000 0| e 263,753 | 08/01/2016.... | 1FE..
15189@ AA 7| Centerpoint Anchorage Tr CTL PTC Lease B................ . | 09/15/2016. | Redemption ~ 100.0000 91,958 91,958 | .o 103,026 96,341 (4,383) (4,383) 91,958 0 | et 4,845 |09/15/2022.... | 2.....
152314  NU 0| Centex Home Equity Loan Tr RMBS Ser 2005.............. . | 09/26/2016. | Paydown. 541,977 541,977 508,950 521,123 20,854 20,854 541,977 0 3,359 | 06/25/2035.... | 1FM........
160841 AA 0 | Charlotte Gateway Village LLC CMBS CTL..........c....... | . | 09/01/2016. | Redemption ~ 100.0000...........cceewrere | orrerrmrmrrmerrmemimnerireens | cvvrneriinnns 151,813 | s 151,813 | e 151,813 | e 151,813 (0 [OOSR ISP 151,813 0 | v 6,490 |12/01/2016.... [ 1FE..
16163Y AC 8| Chase Mortgage Finance Corpora RMBS Ser............... . [ 08/09/2016. | PaYAOWN........oouurverrrreenrerieierresiens | orerresssessissensssnsnenes | oveevesinnens 416,175 | oo 416,175 | oo 413,602 4,022 4,022 | oo [ i 416,175 0 5,322 | 04/25/2045.... | 1FE..
16165M  AD 0| Chaseflex Tr RMBS Ser 2006-2 Cl A2B 0 . | 09/26/2016. | Paydown 78,255 89,711 68,664 76,243 706 706 76,950 1,305 1,305 398 | 09/25/2036....
16165V AM 0 [ Chaseflex Tr RMBS Ser 2007-1 CI 2A9 6................... .| 09/01/2016. | Paydown 26,031 25,342 20,769 21,293 41 41 21,334 4,697 4,697 | s 1,442 | 02/25/2037.... | 1FM........
162765 AS 0| CHEC Loan Trust RMBS Ser 2004-2 CI AS.................... . [ 07/2512016. | Paydown..........oovverreeenrveciieneciieens [ o | o 121,607 | oo 121,607 | oo 17,061 | oo 117,367 4,240 4240 | s [ e 121,607 0 991 [07/25/2034.... | 1FM........
165167 CQ 8| Chesapeake Energy Corp Co Gtd Nt 8.000................. .1 08/16/2016. | Goldman Sachs & Company. 8,899,750 9,700,000 | ...........4,800,000 | ........... 4,753,000 54,758 205,749 260,507 5,013,507 | ..oooovvvvvvvvvvvviiiiinns [ v 3,886,243 | ......... 3,886,243 | ....... 508,711 | 12/15/2022.... | 5FE...
17025Q AC 1| Countrywide Home Loans RMBS Ser 2007-J3.............. |. | 09/01/2016. | Paydown 16,551 16,442 13,971 13,594 751 751 14,345 2,206 2,206 583 |07/25/2037.... | 1FM........
17323 AA 3/ Citigroup Mtg Loan Tr RMBS Ser 2015A Cl................... .| 09/01/2016. | Paydown 886,966 886,966 898,899 898,330 e (11,363) [ o .....(11,363) 886,966 (U I 21,233 | 06/25/2058.... | 1FM........
17324V AH 7| Citigroup Mtg Loan Trust RMBS Ser 2015-P.................. . | 09/01/2016. | Paydown. 1,360,393 | ...........1,360,393 | ...........1,382,488 | ........ 1,382,281 (21,888) (21,888) coenene. 1,360,393 0| s 34,133 | 09/25/2042.... | 3FM........
18976G  AZ 9| Citimortgage Alternative Ln Tr RMBS Ser............c.cccc.... . |09/01/2016. | PaYAOWN..........ccceuisceicssisiassssssiass | oo | coveeeeeeeeees 123,025 | ..o 123,025 | oo 115,653 | covvvvvve 118,261 4,764 L3 (-7 I ISP 123,025 (V) R 4,499 | 06/25/2022.... | 1FM........
210805 BU 0] Continental Airlines Inc LBASS EETC Ser........c.cocouuuuune . | 07/02/2016. | Paydown. 12,540 12,540 12,398 12,527 13 13 12,540 0 924 |01/02/2018.... | 1FE........
210805 CB 1| Continental Airlines Inc LBASS EETC Ser..................... .| 09/15/2016. | Paydown 2,701 2,701 2,535 2,675 26 26 2,701 (VN I 180 |03/15/2019.... [ 1FE........
212168 AA 6| Continental Wind Sr Nt 6.000% 02/28/33..................... | . | 08/31/2016. | Redemption ~ 100.0000. 235,290 235,290 235,290 235,290 0 235,290 0] e 14,117 | 02/28/2033.... | 2FE........
235851  AH 5| Danaher Corp SrNt 5.400% 03/01/19..........cocvvvvvevenene .| 08/15/2016. | Call  110.5950. coere 1,858,925 | ..........1,600,000 | ..........1,498,980 | ......... 1,499,612 | coovvevevevcvcrcrcrcicrens | o 169,313 | oo 2189313 | covve 1,858,925 0| e 77,400 |03/01/2019.... [ 1FE.......
24702N  AD 2| Dell International Inc Term Ln C Nt 1..........ccccoceeeevnneen | . | 09/07/2016. | Redemption  100.0000. 13,753,397 ...13,753,397 | ........13,684,630 | ......... ARV 0 B R I 40,620 | ..ooovveiiieiie 10,620 | i ceenen 13,753,397 0 | e 443,155 | 10/29/2018.... | 2FE........
251510 AW 3| Deutsche Alt-A Sec Inc RMBS Ser 2003-2XS... .| 09/01/2016. | Paydown 16,639 16,639 16,636 16,628 1" 1 16,639 0 594 |09/25/2033.... | 1FM..
251563 CB 6| Deutsche Mtg Sec Inc RMBS Ser 2004-1 Cl.................. . | 09/01/2016. | Paydown 80,602 80,602 80,579 81,433 (831) (831) 80,602 0 3,044 | 12/25/2033.... | 1FM........
251563 DM 1|Deutsche Mtg Sec Inc RMBS Ser 2004-2 Cl.................. .| 09/01/2016. | Paydown 47,907 47,907 47,895 48,595 (688) (688) 47,907 (V) RS 1,458 | 01/25/2034.... | 1FM........
25468P CE 4 |Disney Walt Co MT Nt 5.625% 09/15/16............c..oec.co. | . | 09/15/2016. | Maturity. <o 11,500,000 ...11,500,000 | ........11,477,261 | ........ 11,496,204 3,796 3,796 <o 11,500,000 0| . 646,875 | 09/15/2016.... | 1FE........
25674D  AC 7 |Dollar Tree Inc Term Ln BNt 1 3.500%....................... | . | 09/22/2016. | Redemption ~ 100.0000 9,267,107 9,267,107 | ...........9,256,809 9,227,388 29,508 | ....ocoovveees 10,210 39,718 9,267,107 0| e 256,755 | 02/06/2022.... | 2FE...
25674D AC  7|Dollar Tree Inc Term Ln BNt 1 3.500%........ccccereeenenee | . | 09/22/2016. | Tax Free Exchange ceveeenn4,553,398 ....4,556,847 | ..........4,552,955 | ......... 4,537,316 | .cccoovvnnnee 15,666 416 16,082 | cevenen4,553,398 0| 126,418 | 02/06/2022.... | 2FE...
29337# AA 7 |Enhanced Cap CT Fund IIl LLC ABS CAPCO N . | 09/15/2016. | Redemption  100.0000 75,542 75,542 75,542 75,542 0 75,542 0 12/15/2020....
301965 CE 7 |FFCA Sec Lending Corp LBASS Frnch Ln Ser.............. . | 09/01/2016. | Paydown 54,336 54,336 53,720 53,975 361 361 54,336 0 3,552 | 05/18/2026.... | 3AM..
302567 AA 0| FPL Energy American Wind LLC SrNt 6a................... | . | 07/09/2016. | Redemption  100.0000 8,945 8,945 9,232 32,494 (23,549) (23,549) 8,945 0 65,531 | 06/20/2023.... | 2FE...
30260@ AA  8|FMV Smithtown Assoc CTL 7.700% 10/04/1............... | . | 09/01/2016. | Redemption  100.0000..........ccccereee | wormemremmmemmermennininnes | eevrrereennns 189,354 | ..ccooveeneee 189,354 | ..ccvivs 196,928 | ..o 191,198 (1,844) (1,844) | oo | s 189,354 0 | censd 9,725 |10/04/2019.... | 2.....
30261X AA 6 | FREMF Mortgage Trust CMBS Ser 2010-K9 Cl............. | . | 09/20/2016. | Basis Adj 209,080 6,651,000 209,080 0 209,080 0 09/25/2045.... [ 1FM........
30706V AA 3| Family Tree Escrow LLC Nt 5.750% 03/01...........ccoco.. . | 08/01/2016. | Tax Free Exchange. 5,221,627 5,000,000 5,270,000 | .......... 5,175,000 | ..o 71,462 (24,835) .....46,627 5,221,627 0 263,542 | 03/01/2023.... | 3FE........
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30706V AC 9 |Family Tree Escrow LLC Sr Nt 5.250% 03................... | . | 08/01/2016. | Tax Free Exchange. 2,038,391 2,000,000 2,057,500 2,046,254 (7,863) (7,863) 2,038,391 ([ [ 96,250 |03/01/2020.... | 3FE........
32007U BE 8| First Data Corp 1st Len Extended Term Ln.................... | . | 09/08/2016. | Redemption  100.0000 e 1,211,575 | 11,211,575 | 1,169,251 1,087,912 2,251 32,667 34,918 1,211,575 0| s 37,824 | 03/24/2021.... | 3FE...
32052E  AA 7 |First Horizon Mtg PT Tr RMBS Ser 2006-AR................. | . | 09/01/2016. | Paydown 61,805 96,557 86,799 86,799 0 86,799 (24,993) (24,993) | ...ccenee 1,421 [11/25/2036.... | 1FM........
32052W  AC 3| First Horizon Mtg PT Tr RMBS Ser 2007-FA.................. | . | 09/01/2016. | Paydown 75875 | ccoverieiens 106,525 92,402 83,371 9,031 9,031 92,402 cerreennd(16,527) [ v (16,527) | cvevenns 4,525 | 08/25/2037.... | 4FM........
337925 ES 6 |First Plus Home Ln Owner Tr RMBS Ser 199. . [ 09/01/2016. | Paydown 11,614 11,614 11,872 11,601 13 13 11,614 0 637 | 12/10/2024....

34347@ AA 7 |FlowchemLLC SrTermLn 7.500% 12/01/1.......cooccene. . | 07/01/2016. | Redemption  100.0000. 661,248 661,248 661,248 661,248 0 661,248 0| s 28,087 |12/01/2018.... | 3......
35729Q AS 7 [Fremont Home Loan Tr RMBS Ser 2006-B Cl................ | . | 09/26/2016. | Redemption  45.2589. 20,663 45,656 3,854 4,015 | e [ i 16,809 ...161 ....16,648 20,663 0 08/25/2036.... [ 1FM........
35729Q AS 7| Fremont Home Loan Tr RMBS Ser 2006-B Cl................ | . | 09/26/2016. | Capital Distribution 24,992 24,992 24,992 0 24,992 0 08/25/2036.... | 1FM........
35729T AD 4 |Fremont Home Loan Owner Tr RMBS Ser 2006............ | . | 09/26/2016. | Paydown 69,832 69,832 43,306 43,306 26,525 26,525 69,832 0 295 [10/25/2036.... | 1FM........
36242D 7Q 0| GS Mortgage Securities Corp RMBS Ser 200................ | . | 09/01/2016. | Paydown. 40,326 40,326 38,323 39,329 997 997 40,326 0 06/25/2035.... [ 1FM........
369550 AQ 1| General Dynamics Corp Co Gtd Nt 2.250% . | 07/15/2016. | Maturity. 2,000,000 2,000,000 1,998,299 1,999,726 274 274 2,000,000 0 07/15/2016....

372546 AH 4| George Washington University Bd 4.161%.................. | . | 09/15/2016. | Maturity. ......1,000,000 | ..........7,000,000 | ..........7,000,000 | ... 7,000,000 0 <eeeeennna 1,000,000 0| e 291,270 |09/15/2016.... | 1FE..
38081E AA 9 |Golden Bear RMBS Ser 2016-1ACIA 3.75................ . [ 09/20/2016. | Paydown 325,619 325,619 325,619 0 325,619 0 3,053 | 09/20/2047.... [1Z....
39322G  AB 9| Green Plains Processing LLC Term Ln B Nt.................. .| 07/19/2016. | Bank of Montreal 2 4639,276 | .........5,042,691 | .......5044,131 | ........ 2,026,345 26,170 330 26,500 5,045,738 ciereeennn(406,462) | ... (406,462) | ....... 141,174 | 06/10/2020.... | 4FE...
39539M  AA 7| Greenpoint Mtg Funding Tr RMBS Ser 2007-................ . [ 09/26/2016. | PaydOown..........ovveveeenreciereciinens [ o | o 112,746 | .....cccceo.e. 12,746 | ..o 105,239 | coovvve 105,239 7,507 7507 | oo | e 112,746 {11 R 499 | 06/25/2037.... [ 1FM........
404122 AN 3[HCAIncTermLnB4 Nt1 4.088% 05/01/1.................. .| 08/15/2016. | Redemption  100.0000. 722,302 722,302 711,951 | coovovees 717,222 5,080 5,080 722,302 0| s 15,422 | 05/01/2018.... | 3FE........
41164T  AA 0| Harborview Mtg Loan Tr RMBS Ser 2007-A C............... . 109/19/2016. | Paydown. 51,723 55,882 10,618 10,480 138 138 10,618 | oo | e 41,105 | oo 41,105 | o 961 |06/21/2037.... | 1FM........
41164Y  AB 7 |Harborview Mtg Loan Tr RMBS Ser 2007-4 C................ | . | 09/19/2016. | PaydOWN.........cccoovvvvvevvrvrvnencnecencnccenenees | covvevssesssissssssssssssssssss | oo 107,740 | .o 107,740 | coovvvvveee 105,013 | oo 105,851 1,889 KT OO IS 107,740 (VN 464 | 07/19/2047....| 1FM........
423074  AX  1|Heinz/H J/ Co SrNt 3.950% 07/15/25...........cccconeuuenee | . [ 08/19/2016. | Tax Free Exchange. ...10,053,584 ....10,000,000 ...10,058,600 | ......... 10,056,792 (3,208) (3,208) ...10,053,584 07/15/2025.... | 2FE...
42346#  AE  1|Helmerich & Payne Inc SNt 6.100% 07.................... .| 07/21/2016. | Redemption  100.0000. .....4,200,000 .....4,200,000 2000e4,200,000 | oo 4,200,000 0 .....4,200,000 07/21/2016.... | 2.....
42770L  AA 1 [Hero Funding Trust LBASS Ser 2015-1A Cl.......cccccoeveee . |09/20/2016. | Paydown. ......1,205,068 ......1,205,068 1204524 | 1,204,654 414 414 ......1,205,068 09/21/2040.... | 1FE..
42770Q  AA 0| Hero Funding Trust LBASS Ser 2014-2A Cl.................. .| 09/20/2016. | Paydown ....1,611,100 ....1,611,100 1,614,044 ) 1,379,933 (2,874) (2,874) ....1,611,100 09/21/2040.... | 1FE...
42770R  AA 8| Hero Funding Trust LBASS Ser 2014-1A Cl......c..ccoeuuuuee . | 09/20/2016. | Paydown. .....1,619,137 ....1,619,137 21,622,969 | 1,622,568 (3,431) (3,431) .....1,619,137 09/20/2038.... | 1FE..

427700 AA 1| Hero Funding Trust LBASS Ser 2015-2A CL. .| 09/20/2016. | Paydown 1,346,043 1,346,043 1,345,891 1,345,901 142 142 1,346,043 09/20/2040....
42771T  AA 3| Hero Funding Trust LBASS Ser 2015-3A Cl......cc.cccceuuuee . | 09/20/2016. | Paydown 502,769 502,769 502,752 502,751 18 18 502,769 09/20/2041.... | 1FE..
427866 AP 3 [Hershey Foods Corp SrNt 5.450% 09/011................... .| 09/01/2016. | Maturity. ......1,000,000 ......1,000,000 e LONTT8 | 7,000,832 (832) (832) ......7,000,000 09/01/2016.... | 1FE...
44329 AC 5| HSI Asset Loan Obligation RMBS Ser 2007-.........cccc... |. | 09/01/2016. | PAYAOWN.......oorrivmriinriieriiinriieniiiniiins | o | cvvvesiiennns 127,481 | ccoverees 131,798 80,079 79,210 869 869 80,079 09/25/2037.... | 1FM........
44701P AV 6 | Huntsman International Inc Sr 1st Lien T..........c............ .| 09/30/2016. | Redemption  100.0000. 17,632 17,632 17,436 196 196 17,632 0 55 |09/30/2021.... | 3FE...
44701P AV 6 | Huntsman International Inc Sr 1st Lien T.........ccccouuees . | 08/31/2016. | Tax Free Exchange. 17,436 17,632 17,412 23 23 17,436 0 | v 439 | 09/30/2021.... | 3FE...
44701P  AX 2| Huntsman International Inc 2015 Extended... . | 09/30/2016. | Redemption  100.0000 2,053,559 2,053,559 2,040,060 1,420 13,010 24,430 2,053,559 0 04/19/2019....
44701P  AX 2| Huntsman International Inc 2015 Extended................... . | 07/22/2016. | Redemption  100.0000 2,053,559 2,053,559 2,042,747 | ... 2,029,600 | .....cccooeeee 14,228 9,731 23,959 2,053,559 0| ces 45,860 |04/19/2019.... | 3FE...
44701P  AX 2| Huntsman International Inc 2015 Extended................... .| 09/30/2016. | Tax Free Exchange. ....5,422,083 .....5,441,930 5414586 | ......... 5,122,738 38,443 5416 83859 | oo .....5,422,083 0 155,704 | 04/19/2019.... | 3FE...
451102 BB  2|lcahn Enterprises LP Sr Nt 4.875% 03/1..........ccccc...... | . | 08/15/2016. | Variou: <. 15,085,000 | .........15,000,000 | .........15,139,153 | ........ 14,865,000 224,765 (20,593) 204,172 v 15,069,171 4,171) 4171 | ... 650,135 | 03/15/2019.... | 3FE...
45254N MY 0| IMPAC CMB Tr RMBS Ser 2005-2 Cl 1A1 1............... | . | 09/26/2016. | Paydown 98,724 98,724 96,141 96,141 2,583 2,583 98,724 0 636 |04/25/2035.... | 1FM........
45256# AB 8 |Impact CIL Parent LLC ABS Revolving NtS............ccecc. . | 09/28/2016. | Redemption  100.0000. 55,233 55,233 55,233 55,233 0 55,233 0 2,582 | 10/25/2056.... | 2AM.......
45256H  AA 6| Impact Funding LLC CMBS Ctf Tranche A..................... . | 09/01/2016. | Paydown 55,665 55,665 57,226 56,036 (370) (370) 55,665 0 | e 1,834 |07/01/2022.... | 1FE........
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45257TH  AA 5| Impact Funding LLC CMBS Ser 2010-1 CI A1............... . [ 09/01/2016. | Paydown 218,101 218,101 218,219 218,152 (51) (51) 218,101 0 | s 7,766 | 01/25/2051.... [ 1FE........
456652  AA  4|Indymac Indx Mtg Ln Tr RMBS Ser 2007-Af................. . [ 09/01/2016. | PaYOWN.......oooomrverrrreecreiieeresinens | oreerisinessssnsessssssenes | oveevesiees 130,353 | .cocvinees 135,379 | v 135,760 | ..ocovvenee 112,930 22,582 (3) 22,579 | oo | i 135,509 (5,156) (5,156) 5,876 | 08/25/2037.... | 1FM........
45668) AD 8| Indymac Indx Mtg Ln Tr RMBS Ser 2006-AR3............... . [ 09/01/2016. | PaydOWN..........oveveeeeerreeienveeinens [ overveiissnessisnerenisnenes | oveeveninnens 470,750 | ..oooovonn 470,750 | ..o 471,619 | v 470,107 (179) (L) [P IS 469,929 821 821 | e 10,125 | 01/25/2037.... | 1FM........
466247 H8 9| JP Morgan Mtg Tr RMBS Ser 2006-A2 Cl 1A1............... . | 09/01/2016. | Paydown 9,182 9,182 9,142 7,690 1,216 242 1,458 9,147 35 35 299 |04/25/2036.... | 1FM........
46628F AM 3| JP Morgan Chase Comm Mtg Secs CMBS Ser 2.. . | 09/01/2016. | Paydown. 3,618,218 3,618,218 4,048,474 3,671,838 (53,620) (53,620) 3,618,218 0 04/15/2045....
485170 AK  0|Kansas City Southern Inds Inc Sr Nt 3..........cccccoeeneee | . | 07/26/2016. | Tax Free Exchange 3,995,983 | ...........4,000,000 3,995,770 3,995,788 195 195 3,995,983 0 11/15/2023.... | 2FE...
50177A  AE 9 |LB Commercial Mtg Tr CMBS Ser 2007-C3 Cl............... | . | 09/11/2016. | Paydown 22,839 22,839 22,935 22,836 3 3 22,839 0 931 [07/15/2044.... | 1FM........
52109P AE  5|LB-UBS Comm Mtg Tr CMBS Ser 2007-C6 CIA............ - | 091112016, | PaYAOWN........ccceeeeeeccscecsicsscscsscssiess | oo | coveeeeeeeeees 187,135 | oo LETA KT I 188,071 | wovvevvveee 187,140 (4) () N ISV 187,135 (1 R 7,028 |07/15/2040.... [ 1FM........
52465# BF 1 |Legg Mason Mtg Cap Corp LBASS Ser 2001-C............. . |09/10/2016. | Redemption ~ 100.0000 45,285 45,285 49,108 45,802 (517) (517) 45,285 0 04/10/2017.... [ 1....
52465# BH 7 |Legg Mason Mtg Cap Corp LBASS Ser 2002-C............. . | 09/10/2016. | Redemption  100.0000. 25412 25412 28,756 25,776 (364) (364) 25412 0 04/10/2017.... [ 1....
52467@ AH  8|Legg Mason Mtg Cap Corp CTL 7.750% 01 . |09/15/2016. | Redemption ~ 100.0000 53,880 53,880 56,508 54,732 (852) (852) 53,880 0 01/15/2021....
52467@ BC 8 |Legg Mason Mtg Cap Corp CTL Ser 2003 Cl................. .| 09/15/2016. | Redemption  100.0000. 50,126 50,126 55,133 51,184 (1,058) (1,058) 50,126 0 11/15/2018.... | 5*...
52520M  GQ  0|Lehman Mtg Tr RMBS Ser 2006-2 Cl 6A1 6................ . | 09/01/2016. | Paydown 243,143 243,143 243,295 242,895 248 248 243,143 0 04/25/2036.... [ 1FM........
532716 AM 9| Limited Brands Inc SrNt 6.900% 07/151.............cccoc0... .| 07/16/2016. | Call  105.9600. <rerr...10,596,000 | .........10,000,000 9,620,500 9,920,623 675,377 BNLCT £ 4 A N <.......10,596,000 0 07/15/2017.... | 3FE...
542514 GW 8| Long Beach Mtg Loan Tr RMBS Ser 2004-5C.............. | . | 09/26/2016. | Paydown 597,434 597,434 558,600 563,302 34,132 34,132 597,434 0 09/25/2034.... [ 1FM........
55275B  AD 9 |Master Asset Bkd Sec Tr RMBS Ser 2006-NC............... . | 09/26/2016. | Paydown 52,933 52,933 30,096 30,096 22,837 22,837 52,933 0 214 | 08/25/2036.... | 1FM........
552758 AR 1| MASTR Alternative Loans Tr RMBS Ser 2007............... . | 09/01/2016. | Paydown. 36,864 37,185 33,597 30,796 4,254 133 4,387 35,182 1,681 1,681 | v 1,433 [11/25/2021.... | 2FM........
55313K  AE 1 |Merrill Lynch/Cntrywd Com Mtg CMBS Ser 2................. | . | 09/01/2016. | Paydown 351,990 351,990 333,634 349,448 2,541 2,541 351,990 0| s 14,538 | 06/12/2050.... | 1FM........
580645 AE 9| McGraw-Hill Cos SrNt 5.900% 11/15/17..........ccceee... | . | 07/29/2016. | Tax Free Exchange 5,030,432 | ...........5,000,000 | ...........5,159,000 5,043,144 ceereirennen{12712) | s .(12,712) 5,030,432 0| e 232,722 | 11115/2017.... | 2FE........
58504F AC 9 [Medpace Holdings Inc Term Ln Nt 1 4.75.................... .| 09/08/2016. | Redemption  100.0000. cierennn 8,107,290 | ...........6,107,290 | .........6,132,333 | .......... 1,009,400 | .............. 12111 (24,798) cei(12,887) [ oo cereeen8,107,290 0| e 66,077 | 05/31/2021.... | 4FE.......
59020U  3X 1| Merrill Lynch Crd Bse A S & S RMBS Ser 2.........ccoceeeee | . | 09/26/2016. | PAYAOWN........oouvvemriiriieriiinriieniinniins | onriieriiinsiiessisnesieens | cvvvssiiinnes 127,296 | .ovvvrveneen 127,296 | ..oovvrs 107,516 | ccovrre 124,151 3,145 3,145 | s | e 127,296 {1 I 473 | 01/25/2037.... | 1FM........
59020U  P7 4 |Merrill Lynch Crd Bse A S & S RMBS Ser 2................... | . | 09/01/2016. | Paydown 1,036 1,036 1,009 1,021 15 15 1,036 0 37 |08/25/2036.... | 1FM........
59549R  AC 8| Mid State Tr X LBASS Ser 10 CIM1 6.28........ccccoceceeee | . | 09/15/2016. | PAYAOWN.....covuvriorriirriieriinriieniisiiins [ o, | cvvvesiinnns 121,456 | .cooveees 121,456 | cooovrre 102,130 | cooovrrrens 102,130 | ovveerviverireriienens | e 19,326 | oo 19,326 | e | e 121,456 0 5,062 | 02/15/2036.... | 1AM.......
59549W  AB 9| Mid State Tr LBASS Ser 11 CIM1 5.598%.. .| 09/15/2016. | Paydown 51,504 51,504 51,503 51,504 0 51,504 0 07/15/2038.... | 2AM.......
60662W  AJ 1| Mitchell International Inc 1st Lien TL N.......cc.cocveerius . | 09/30/2016. | Redemption  100.0000. 34,117 34,117 34,007 109 109 34,117 0 269 |10/11/2020.... | 4FE...
60662W  AJ 1| Mitchell International Inc 1st Lien TLN..........cccccccccere. .| 07/29/2016. | Tax Free Exchange. 34,007 34,117 33,946 32,198 1,796 13 1,809 34,007 0 759 |10/11/2020.... | 4FE...
61744C  FB 7 |Morgan Stanley Cap | RMBS Ser 2004-HE6 C.............. . [ 09/26/2016. | PaydOWN........cooeviuriiiiiriinniiinsiinens | o | oevisesiinns 187,693 | .covvinees 187,693 | oo 172,678 | oo 174,254 | oo | i 13,439 | i 13,439 | i | e 187,693 0 | e 1,688 |08/25/2034.... | 1FM........
617459  AD 4| Morgan Stanley Cap | CMBS Ser 2011-C2 Cl................ | . | 09/20/2016. | Basis Adj ...4,663,181 | ..........3,000,000 ...4,663,181 0 ...4,663,181 0 06/15/2044.... [ 1FM........
61745M VW 0 | Morgan Stanley Cap | RMBS Ser 2004-1 Cl.................. . | 09/01/2016. | Paydown 8,630 8,630 8,630 8,630 0 8,630 0 287 | 11/25/2018.... | 1FM........
61748H LC 3 |Morgan Stanley Mtg Tr RMBS Ser 2005-5AR . [ 09/01/2016. | Paydown 350,451 350,393 311,171 311,171 0 311,171 39,280 39,280 7,246 | 09/25/2035....
61751X  AE 0 |Morgan Stanley Cap | CMBS Ser 2007-T25 C............... . | 09/01/2016. | Paydown ....8,660,875 8,660,875 8,338,461 8,623,189 37,687 37,687 ....8,660,875 0| s 333,749 | 11/12/2049.... | 1FM........
61755Y  AF 1|Morgan Stanley Cap | CMBS Ser 2007-1Q15................. . 109/01/2016. | PaYAOWN..........cccoieiccsccicssisssiissiass | v | ceveeeeeeeensd 440,195 | ............. 440,195 | ............ 436,698 | ............. 439,144 1,051 1,051 | oo | i 440,195 0| s 15,899 | 06/11/2049.... | 1FM........
61756U AE  1|Morgan Stanley Cap | CMBS Ser 2007-1Q16................. . | 09/01/2016. | Paydown LAM1,674 1,111,674 ..1,263,490 | ... 1,163,613 (51,939) (51,939) L 1111,674 0| s 46,381 |12/12/2049.... | 1FM........
61763X  BF 2 |Morgan Stanley BAML Tr CMBS Ser 2014-C18............. . | 09/20/2016. | Basis Adj ...1,115,680 | .........11,200,000 ....1,115,680 0 ....1,115,680 0 08/15/2031.... [ 1FM........
61764 AA 4| Morgan Stanley Capital | Trust CMBS Ser..............cveens . 1 09/20/2016. | Basis AdJUSIMENL...........ocvvvevrerririneens | orerrernerrisneensisnenes | oveeveiinens 178,676 | ..........5,000,000 | .........c.... 178,676 0 [ e | e 178,676 0 08/11/2029.... [ 1FM........
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61764) AD 8| Morgan Stanley Capital | Trust CMBS Ser............ccooc.. . | 09/20/2016. | Basis Adj 386,036 | .........13,500,000 386,036 0 386,036 0 08/11/2029.... [ 1FM........
61764 AE 6| Morgan Stanley Capital | Trust CMBS Ser..............coeees . | 09/20/2016. | Basis Adj 24,896 3,000,000 24,896 0 24,896 0 08/11/2029.... [ 1FM........
61765L  AS 9 |Morgan Stanley BAML Trust CMBS Ser 2015-.............. | . | 09/20/2016. | Basis AdJUStMENt..........occcvvvvvecvevvrcs | coveresereiesreerisennee | e 472,145 | ..........5,000,000 | ............. 472,145 (0 [ [OOSR ISP 472,145 0 08/15/2047.... [ 1FM........
629377 BS  0|NRG Energy Inc SrNt 7.875% 05/15/21.........coccvvvvrers . | 09/01/2016. | Call ~ 103.9380. 10,462,399 | .........10,066,000 | .........10,566,093 | ........... 9,436,875 | ......... 1,085,897 (60,373) reeeeen 1,025,524 | e ceen 10,462,399 0| . 629,754 | 05/15/2021.... | 4FE...
636516  AB 2| National Inst of Hith Fishers CTL PI I B.. . | 07/15/2016. | Redemption ~ 100.0000. 0 0 8,555 |01/15/2024....
636517 AA 2| National Inst of Hith Fishers CTL Pl Il..........ccccccoouwvweee | . | 07/15/2016. | Redemption  100.0000 0 0 5,301 | 07/15/2022.... | 1....
63651P  AA 2| National Inst Health Twinbrook CTL B BId..................... | . [ 09/15/2016. | Redemption ~ 100.0000. 84,820 84,820 84,820 84,820 0 84,820 0 3,261 | 01/15/2019.... [1....
63860H AC 3 |Nationstar Home Equity Loan Tr RMBS Ser.................. .| 09/26/2016. | Paydown e 1,627,886 ...1,627,886 ..1,491,683 | o 1,542,408 85,478 85,478 ....1,627,886 (U R 6,476 |03/25/2037.... | 1FM........
64508Q AA 3 [New Haven Fed Office Bldg Ls CTL GSA Gtd............... | . | 07/15/2016. | Redemption  100.0000. 286,756 286,756 286,756 286,756 0 286,756 () [ 16,919 | 01/15/2020.... [ 1....
651714 AW 7 [Newpage Corp 1stLien TLBNt1 9.500%.......cccoeeuneee . | 07/15/2016. | Taxable EXChaNGE.........coovvvemereriinrens [ coverrevmmenrisseenniiseenes | oveeveinnnens 476,500 3 737,257 | 573,528 | ..cvevens 1,277,148 | oo 17,988 861,265 (843,277) 573,528 (97,028) (97,028) | ....... 139,658 | 02/11/2021.... | 6FE...
651714  BA 4 |Newpage Corp New Money TL Nt 1 11.750%... . | 07/15/2016. | Redemption  100.0000, 1,472,400 1,472,400 1,472,400 0 1,472,400 0 07/26/2017....
651714 BE 6| Newpage Corp Rollup DIPNt 1 11.750% 07................. .| 07/15/2016. | Taxable Exchange. 775,884 ...1,651,768 ...1,036,427 88,682 88,682 ..1,125,110 (349,226) (349,226) | ......... 18,619 | 07/26/2017.... | 4FE...
65535V CN 6 | Nomura Asset Sec Corp RMBS Ser 2004-AP1.............. . [ 09/01/2016. | Paydown 16,627 16,627 16,626 16,583 44 44 16,627 0 575 | 03/25/2034.... | 1FM........
65535V US 5| Nomura Asset Sec Corp RMBS Ser 2006-AR2.............. .| 09/26/2016. | Paydown 22,193 22,193 6,935 (X1 I IS 15,258 | covvvevcvcvenceciciciene v 15,258 22,193 0 91 |04/25/2036.... | 1FM........
67020B  AA 8 |NRRC-D Facilities Corp CTL GSARevBd Ls............... . 109/07/2016. | Redemption  100.0000.........cccccrerrne | covrrerrermermrerreneirnnenes | verereninns 142,309 | oo 142,309 | oo 142,309 | oo 142,309 0 [ oo [ e 142,309 (0 [ 6,170 [11/07/2023.... | 1....
68216D AC 2| Omnitracs 1stLien TLNt1 4.750% 11/2..................... | . | 08/19/2016. | Variou 8,319,474 8,628,248 8,602,973 | .......... 8,426,925 | .......... 181,059 2,169 ....183,228 8,610,152 (290,678) (290,678) | ....... 248,765 | 11/25/2020.... | 4FE........
70069F CH 8 |Park Place Securities Inc RMBS Ser 2004-.................... . | 09/25/2016. | Paydown. 228,737 228,737 219,731 9,007 9,007 228,737 0 | v 1,831 [10/25/2034.... | 1AM.......
71677TH  AB  1|PetSmartInc Term Ln Nt 1 4.250% 03/10............c.cuue. .| 07/29/2016. | Redemption  100.0000 82,513 82,513 82,822 80,269 2,534 (291) 2,243 82,513 0 2,221 {03/10/2022.... | 3FE........
72584D AD  6|YumBrands TermLnBNt1 3.280% 06/16................. . | 09/30/2016. | Redemption  100.0000, 16,250 16,250 16,169 81 81 16,250 {1 I 121 | 06/16/2023.... | 3FE........
73019 AA  0|PNC Equip Finc LLC LBASS Priv PI Nt Ser................... | . | 09/13/2016. | Redemption ~ 100.0000 290,287 290,287 290,287 290,287 0 290,287 (V) R 8,709 |09/13/2027.... | 1.....
73019# AB 8| PNC Equip Finc LLC LBASS Priv PI Nt Ser................... | . | 09/13/2016. | Redemption  100.0000. 209,713 209,713 209,713 209,713 0 209,713 0 6,291 |09/13/2027.... [ 1....
73664# AA 8| Portland Natural Gas Trans Sys Sr Sec Nt.................... | . | 09/30/2016. | Redemption ~ 100.0000.............cccooe. | coovevevcvivivivcveviiciiviicss | cevvvereeenen 119,782 | oo 119,782 | oo 119,782 | covvvvevee 119,782 0 [ oo | e 119,782 0 5,300 [12/31/2018.... | 2.....
737446  AB 0| Post Holdings Inc Sr Nt 7.375% 02/15/2...................... | . | 08/03/2016. | Call ~ 107.0830. 10,708,300 | .........10,000,000 | .........10,736,250 | ......... 10,425,000 | ......ccoo... 98,727 | oo 184,573 283,300 < 10,708,300 0 02/15/2022.... | 4FE........
74044W  A* 3| Pregis Holding | Corp 1st Lien TL B Nt 1... .| 09/30/2016. | Redemption  100.0000. 30,609 30,609 30,679 30,303 371 (65) 306 30,609 0 05/20/2021....
74160M KU  5|Prime Mortgage Tr RMBS Ser 2005-4 Cl 2A9................ | . | 09/01/2016. | Paydown. 33,482 33,482 27,270 30,336 3,146 3,146 33,482 0 10/25/2035.... | 2FM........
742718 DV 8|Procter & Gamble Co SrNt 1.450% 08/15................... .| 08/15/2016. | Maturity. e 17,769,000 | ........17,769,000 | ........17,763,170 | ........ 17,768,021 979 979 <o 17,769,000 0 e 257,651 | 08/15/2016.... | 1FE.......
74824D AG 5| Queens Center Mtg Tr CMBS Ser 2013-QCAC............. . | 09/20/2016. | Basis Adj 887,313 | ...........8,800,000 887,313 0 887,313 0 01/11/2037.... | 1FM........
74924D  AA 7 |Residential Accredit Loans Inc RMBS Ser..................... . 109/01/2016. | PaYAOWN..........cccoiciscscesscscsssiassiass | v | ceveeeeeeeeees 145183 | .....oovveee 203,305 | .............. 147,269 | oo 147,269 0 [ oo | e 147,269 (2,086) (2,086) 8,965 |09/25/2037.... | 1FM........
74966U AJ 9 |RPIFinance Trust Term Ln B3Nt 1 3.33..........cccecoo.. | . | 09/30/2016. [ Redemption  100.0000 16,941 16,941 16,761 16,887 54 54 16,941 0 | v 419 | 11/10/2016.... | 2FE...
74966U AL 4|RPIFinance Trust Term Ln B-4 Nt 1 3. . | 09/30/2016. | Redemption  100.0000. 47,339 47,339 47,339 47,339 0 47,339 0 11/09/2020....
75115L  AA 5| Residential Accredit Loans Inc RMBS Ser.............ccoce... . [ 09/29/2016. | PaYOWN.......oovureerrcrreerereirerresiees | oreeresisessisieesssssnenes | oneevesinees 100,549 | .coovvieneen 100,549 86,174 86,174 25,603 25,603 | ..o | i 11,777 (11,228) | e (11,228) | oo 700 |08/25/2037.... | 1FM........
755920 AG 0| Receipts on Corp Sec Tr ABS Coll Tr Ser...........cococcccc.. .| 08/01/2016. | Redemption ~ 100.0000...........cccocoere | coovevevcvvvcvircvcccciiiiiiin | coveevereneen 124,282 | ... 124,282 | oo 135,660 | woovvvvveee 125,719 (1,437) (1437) | v | ceveeeieieien 124,282 0 8,078 |08/01/2017.... | 1FE...
760985 GQ 8 |Residential Asset Mtg Prod Inc RMBS Ser..................... | . | 09/01/2016. | Paydown 78,794 78,794 78,775 78,680 (6) (6) 78,675 119 119 3,270 | 01/25/2032.... [ 1FM........
760985 ST 9 |Residential Asset Mtg Prod Inc RMBS Ser..................... | . | 09/29/2016. | Paydown 43,049 43,049 40,466 41,693 5,235 5,235 46,928 (3,879) (3,879) 3,065 | 11/25/2032.... [ 1FM........
761143 AD 8| Residential Asset Sec Tr RMBS Ser 2007-A.................. . | 09/01/2016. | Paydown 685 67,683 49,530 49,530 0 49,530 1.(48,845) | ... (48,845) | ........... 2,931 | 09/25/2037.... | 2FM........
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78442G GG 5|SLM Student Loan Tr LBASS Ser 2003-4 Cl.................. . [ 09/15/2016. | PaydOWN..........ovveeereeerveeeenveeenens [ coverveiisneenisseeenissenes | coveeveninns 129,320 | oo 129,320 | oo 129,246 | oo 129,283 37 K SO IS, 129,320 (0 [ 1,333 |03/15/2033.... | 1FE........
785811  AA  8|SACO I Tr RMBS Ser 2006-5 Cl 1A 0.675%................ | . | 09/26/2016. | Paydown 52,701 18,182 18,189 0 18,189 e (18,189) [ v (18,189) | .ooovveeririi 04/25/2036.... [ 1FM........
80875A AK 7 |Scientific Games Corp Term Ln B-2 Nt 5.........cccccoovuuuene . | 09/30/2016. | Redemption  100.0000. 57,620 57,620 56,426 1,194 1,194 57,620 0 | s 1,172 {10/01/2021.... | 3FE........
80875A AK 7 |Scientific Games Corp Term Ln B-2 Nt 5.........ccccccvvuuns . | 08/31/2016. | Tax Free Exchange. e 14,547,652 | ... 14,577,763 | ........14,546,431 1,221 1,221 coeenn 14,547,652 0| e 228,385 | 10/01/2021.... | 3FE........
820922 AV 4| Shearson Lehman CMO Inc CMBS Mtg Bkd Sel . | 08/01/2016. | Paydown 808 808 737 791 16 16 808 0 27 |05/01/2017.... | 1
82570 AE 6 Vencore Inc (SI Org Inc) 1st Lien TL Nt........cccvvvvrrvcrenens . | 09/30/2016. | Redemption  100.0000. 67,971 67,971 67,292 67,463 508 508 67,971 0 | cenad 3,145 | 11/23/2019.... | 4FE........
835788 AH 6 |Sophia LP TermLn Nt1 4.750% 09/21/22................... . | 09/30/2016. | Redemption  100.0000. 238,782 238,782 237,588 235,678 1,947 1,157 3,104 238,782 0 8,633 |09/21/2022.... | 4FE........
85231C  AA 3| StLouis Fed Office Bldg Tr CTL GSA Gtd..................... | . | 07/15/2016. | Redemption ~ 100.0000 202,297 202,297 202,297 202,297 0 202,297 0| s 13,979 | 01/15/2019.... | 1..cocvcvcc
861832  A# 0| Stonehenge Cap Fund NY LLC ABS Sr Struct............... . | 09/15/2016. | Redemption  100.0000 24,680 24,680 24,680 24,680 0 24,680 0 | s 1,559 [12/15/2016.... | 1Z...........
86280A AA 5| Stratford CLO Ser 2007-1ACIAT 1.077%.....cccovvrvereee . | 08/01/2016. | Paydown 2,621,886 2,621,886 2,254,822 2,502,697 | oo [ e 119,189 | oo 119,189 2,621,886 0| s 16,841 | 11/01/2021.... | 1FE........
86358E CL 8 | Structured Asset Inv Ln Tr RMBS Ser 200! . | 09/26/2016. | Paydown 231,273 231,273 212,538 215,044 16,229 16,229 231,273 0 07/25/2033.... [ 1FM..
86359B  JU 6 Structured Asset Sec Corp RMBS Ser 2004-................. . | 09/01/2016. | Paydown. 11,416 11,416 11,414 11,404 12 12 11,416 0 398 | 03/25/2034.... | 1FM........
86363G  AJ 3| Structured Asset Sec Corp RMBS Ser 2007-................. . [ 09/01/2016. | Paydown...........vverveeenrvecienneeiieens [ o | e 401,568 | .ovvorrrnnn 423,112 381,837 381,837 0 381,837 [ e [ s 19,731 | e 19731 | s 12,221 | 04/25/2047.... | 1FM........
86686B AC 9| Sun Products Corp Term LnBNt4 5.500.................... .| 09/01/2016. | Redemption  100.0000 e 17,806,239 | .........17,806,239 | ........17,474,286 331,953 331,953 eee 17,806,239 0| e 457,409 |03/18/2020.... | 4FE........
86686B AC 9| Sun Products Corp Term LnBNt2 5.500.................... . | 07/29/2016. | Tax Free Exchange. 45,062 46,011 44,968 94 94 45,062 0 2,393 | 03/18/2020.... | 4FE........
86723C  AC 2| Suncoke Energy Part LP/FI St Nt 7.375%..........cococvene .| 09/13/2016. | Credit Suisse First Boston 2,805,000 3,000,000 | ...........3,172,500 | ........... 1,860,000 | ........ 1,263,264 (26,444) ...1,236,820 3,096,820 (291,820) (291,820) | ....... 248,906 |02/01/2020.... | 3FE........
86723C AE 8| Suncoke Energy Part LP/FI Sr Nt 7.375%......ccccouuuuune . | 09/13/2016. | Credit Suisse First Boston ....1,870,000 ...2,000,000 | ...........2,040,000 | ........... 1,240,000 | ............ 791,393 (6,663) ... 184,730 2,024,730 e (154,730) [ oo (154,730) | ....... 165,938 |02/01/2020.... | 3FE........
872227 AA 1| TBW Mtg Backed RMBS PTC Ser 2007-2 Cl Af............ . |09/01/2016. | PaYAOWN..........ccceuisceicssisiassssssiass | oo | coveeeeeeeeees 122,790 | .o 122,790 | oo 89,637 | ..ooooovcrnns 84,075 | ...ooovvvere 14,312 33,153 8,750 38,715 [ oo | v 122,790 0 3,988 [07/25/2037.... [ 1FM........
87246A AE 8| TIAA Real Estate CDO Ltd CMBS Ser 2007-C............... . 109/10/2016. | Paydown. 74,609 74,609 74,137 74,544 65 65 74,609 0 3,330 | 08/15/2039.... | 1FM........
88579Y AD  3|3MCoSrNt 1.375% 09/29/16..........cccocvurercrcrcrcrcncncncee | . | 09/29/2016. | Maturity. ....3,500,000 ....3,500,000 | ..........3,470,460 | ......... 3,495 475 4,525 4,525 ....3,500,000 (VN RO 48,125 |09/29/2016.... | 1FE.......
88632Q  A* 4| Tibco Software Inc Term Ln Nt 1 6.500%..........cc0ouneeee . | 08/31/2016. | Redemption ~ 100.0000 37,500 37,500 36,609 33,781 2,950 769 3,719 37,500 0 | e 1,652 |11/25/2020.... [ 4FE...
89440*  AA 9| Travel Leaders Group LLC Term Ln BNt 1.................. .| 09/30/2016. | Redemption  100.0000. 242,346 242,346 241,134 239,317 1,928 1,101 3,029 242,346 0| s 13,215 | 12/05/2020.... | 4FE...
90261X BY 7| Swiss Bank Corp-NY Sub Nt 5.875% 07/15................. | . | 07/15/2016. | Maturity. ....5,000,000 ...5,000,000 | ...........4,991,900 | ........... 4,999,425 575 575 ....5,000,000 0| e 293,750 | 07/15/2016.... | 2FE...
90270R  AC 8| UBS-Barclays Comm Mort Tr CMBS Ser 2012-. .| 09/01/2016. | Paydown 22,628 17,762 ..(17,762) | . 0 2,944 12/110/2045....
90346Y AE 9| US Shipping Corp Term Ln B2Nt 1 5.250...........cc....... | . [ 09/29/2016. | Redemption ~ 100.0000.........cccccreemne | corerrermeermmrssnreiisennes | oveerevinens 136,731 | covcveeeas 136,731 | v 137,415 | e 125,792 | .o 11,351 (A13) | e | errreneeen 10,938 | s | e 136,731 0 | cenad 5,444 | 05/27/2021.... | 4FE...
90351H  AB 4| USFoods Inc Term Ln Nt 1 4.000% 06/27.................. .| 09/30/2016. | Redemption  100.0000 7,500 7,500 7,528 (28) (28) 7,500 0 54 |06/27/2023.... | 4FE...
90363@ AA 8| USTA Natl Tennis Ctr Inc Sr Sec Nt Ser A..................... | . | 07/08/2016. | Redemption  100.0000.........cocoremree | covmrererivmmriireniiinniines | verireniean 443,601 | cooverenn 443,601 | ..o 443,601 | oo 443,601 0 [ e | e 443,601 0| e 13,796 | 09/08/2024.... | 1....
90783T  AA 8| Union Pacific RR PTC Ser 2004-1 5.404%................. | . | 07/02/2016. | Redemption ~ 100.0000 55,628 55,628 55,628 55,628 0 55,628 0 3,006 |07/02/2025.... | 1FE.......
90931Q  AA 5| United Airl Lines LBASS EETC 2013-1 CI B................... | . | 08/15/2016. | Paydown 2,028,005 2,028,005 2,036,301 2,034,744 (6,739) (6,739) 2,028,005 0 02/15/2023.... | 2FE...
91736# AA 4| United States of America BIA CTL GSA Gtd.. . | 09/15/2016. | Redemption  100.0000. 107,769 107,769 ...107,769 ..107,769 0 ...107,769 0 03/15/2024....
91737# AA 3| United States Govt SS Ls FinTr CTL GSA G................. | . [ 09/15/2016. | Redemption ~ 100.0000. 257,028 257,028 256,183 256,813 215 215 257,028 0 8,063 |11/15/2018.... | 1....
91802M  AA 8| Utility Contract Funding LLC Nt 7.944%.................cocvene .| 08/01/2016. [ Call  101.1946. 229,437 226,729 226,604 226,685 2,752 2,752 229,437 0| s 15,009 | 10/01/2016.... | 2FE...
91827M  AA 9| Vericrest Opportunity Ln Trans RMBS Ser..........cccccoce.n. . | 09/25/2016. | Paydown 2,227,568 2,227,568 2,227,568 2,220,295 7273 7,273 2,227,568 0| s 55,457 | 10/25/2057 ... | 5*....
91830D  AJ 5| Vericrest Opportunity Ln Trans RMBS Ser............c........ . | 09/25/2016. | Paydown ...2,118,510 ...2,118,510 2,116,311 | 2,108,813 7,838 1,858 9,696 ...2,118,510 0| e 59,141 | 04/25/2055.... | 5*....
91830  AJ 2| Vericrest Opportunity Ln Trans RMBS Ser...........cccconees . | 09/25/2016. | Paydown ....2,404,263 ...2,404,263 ...2,401,726 2,377,026 24,965 2,273 27,238 ...2,404,263 0| e 59,284 |02/25/2055.... | 5....
91830L  AJ 7| Vericrest Opportunity Ln Trans RMBS Ser............ccc...... .1 09/25/2016. | PaydOwn..........ovvveereeerrecinniiiinnns | v | oeervesennn 491,686 | .............. 491,686 | ..covovrrrne 491,143 | oo 480,026 6,603 5,057 e 11860 | e | e 491,686 (V] [ 12,988 | 06/26/2045.... | 5*....
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91830V AA 4| Vericrest Opportunity Ln Trans RMBS Ser............cccc..... . [ 09/25/2016. | Paydown 2,013,167 2,013,167 2,011,137 | e 1,977,985 33,228 1,955 35,183 2,013,167 ([ [ 48,567 |03/25/2055.... | 5*...........
92851@ AA  3|Vivendi SPC TrCTL 6.630% 04/15/22............cccceeooee | . | 09/15/2016. | Redemption  100.0000. 62,832 62,832 62,832 62,832 0 62,832 0 | ceread 2,778 | 04/15/2022.... | 2.............
92871E  AA 0 | Vericrest Opportunity Ln Trans RMBS Ser............ccc...... . [ 09/25/2016. | Paydown weenn 1,637,038 | ...........1,637,038 | ..........1,635,273 | ......... 1,614,143 21,321 1,575 22,896 wonnenenn 1,637,038 ([ [ 38,209 | 02/25/2055.... | 5*....
92871K  AA 6 | Vericrest Opportunity Ln Trans RMBS Ser.............ccoeee.. . | 09/25/2016. | Paydown 3,737,180 3,737,180 3,734,339 3,734,422 2,757 2,757 3,737,180 0| 113,378 | 11/27/2045.... [ 1Z.....
92871L  AA 4| Vericrest Opportunity Ln Trans RMBS Ser. . | 09/25/2016. | Paydown 855,834 855,834 854,890 943 943 855,834 0 03/26/2046....
92978N  AE 4| Wachovia Bank Comm Mtg Tr CMBS Ser 2007-............ . | 09/01/2016. | Paydown 971,121 971,121 961,366 967,993 3,128 3,128 971,121 0| s 35,087 |02/15/2051.... [ 1FM........
93362F AB 9| Washington Mutual Mtg RMBS Ser 2006-ARS............... . [ 09/01/2016. | Paydown 280,272 277,172 247,795 247,795 0 247,795 32477 32477 | oo 4,684 |08/25/2046.... | 1FM........
93363E  AB 1| Washington Mutual Mtg RMBS Ser 2006-AR10............. | . | 09/01/2016. | Paydown 19,820 21,664 21,696 19,535 2,132 (4) 2,128 21,663 (1,843) (1,843) 377 |09/25/2036.... | 1FM........
93363N  AA 3| Washington Mutual Mtg RMBS Ser 2006-AR12............. | . | 09/01/2016. | Paydown 31,566 30,706 30,798 27,446 3,321 2) 3,319 30,766 800 800 529 |10/25/2036.... | 1FM........
93363P AA 8 |Washington Mutual Mtg RMBS Ser 2006-AR14............ | . | 09/01/2016. | Paydown 38,539 39,968 36,675 36,675 0 36,675 1,864 1,864 589 | 11/25/2036.... | 1FM........
939348  AE 8| Washington Mutual MSC Mtg PT RMBS Ser 20 . [ 09/01/2016. | Paydown 0 04/25/2037.....
94978# AT 4| Wells Fargo Bank Northwest NA CTL Ser 20................. . | 09/01/2016. | Redemption ~ 100.0000 28,510 28,510 28,510 28,510 0 28,510 0 | v 1,634 |08/01/2027.... | 2......
94978%# AU 1 |Wells Fargo Bank Northwest NA CTL MWRAL............. | . [ 09/15/2016. | Redemption  100.0000. 32,384 32,384 33,906 33,388 (1,004) (1,004) 32,384 (0 [ 1,553 |05/15/2032.... | 1....
94978#  AX 5| Wells Fargo Bank Northwest NA CTL CVS Co.............. .| 09/10/2016. | Redemption  100.0000. 87,732 87,732 87,732 87,732 0 87,732 0 3,885 [10/10/2024.... | 2.....
94978%# BC 0| Wells Fargo Bank Northwest NA CTL 6.59.................. . 109/01/2016. | Redemption ~ 100.0000.........cccccrevrne | crvrrrrrrmrmrerrennirnnenes | verereniens 124238 | ... 124238 | ..o 124238 | ..oovv 124,238 (0 [ [OOSR ISP, 124,238 0 | v 5468 | 11/01/2022.... | 2.....
94983C  AS 6 | Wells Fargo Mtg Backed Sec Tr RMBS Ser 2................ | . | 09/01/2016. | Paydown. 327,385 327,385 332,296 332,101 (4,716) (4,716) 327,385 (U R 6,163 | 06/25/2035.... | 1FM........
98881@ AA 4 |ZC Specialty Ins Co CTL Ser 2002-31 7......cocoouvvrunece . |07/15/2016. | Redemption ~ 100.0000 324,449 324,449 325,488 302,372 22,659 (582) 22,077 324,449 0| e 23,147 [12/23/2022.... | 3.....
C9413P AP 8| Valeant Pharmaceuticals Inc Term Ln B Nt.................... G| 07/26/2016. | Tax Free Exchange cen 11,474,659 | L. 11,682,313 | ... 11,408,579 | ......... 11,097,304 | ........... 364,197 | oo LI -T2 I e BTT354 | s coee 11,474,659 0| s 375,291 | 08/06/2020.... | 3FE....
000000 00  O|BurgerKing TermLn B2Nt1 3.750% 12/.....ccccovuvuuunee A[09/30/2016. | Redemption  100.0000 63,104 63,104 63,183 62,670 511 (78) 433 63,104 0 | v 1,801 [12/12/2021.... [ 4FE...
496902 AJ 6 Kinross Gold Corp Sr Nt 5.125% 09/01/2..................... | | | 08/29/2016. | Variou 6,387,250 6,250,000 6,207,780 6,216,893 2,864 2,864 6,219,756 e 167,494 | 167,494 | ....... 287,797 |09/01/2021.... | 3FE....
878742 AS 4| Teck Cominco Ltd SrNt 6.000% 08/15/40................... 1 109/06/2016. | Various 5,625,000 | ...........6,900,000 | ...........6,887,649 2,898,000 3,990,561 144 3,990,705 6,888,705 veeeer(1,263,705) | .......(1,263,705) | ....... 440,100 | 08/15/2040.... | 4FE...
C7740G  AB 7 |Regent Purchaser Inv (RGL) Term Ln Nt 1................... A|09/30/2016. | Redemption  100.0000 62,500 62,500 15,938 22,813 2,188 | ..o 46,563 9,063 39,688 62,500 0 3,355 |08/13/2021.... | 5FE...
000000 00  O|KOKS OAO SrNt 10.750% 12/28/18........cccocovvvermrrennnes F|07/25/2016. | Direct. 221,130 243,000 252,398 214,398 36,860 (1,404) 35,456 249,854 (28,724) (28,724) 12/28/2018.... | 4FE...
000000 00  O|AlfaBank SCSrNt 7.750% 04/28/21.. .| F| 08/04/2016. | Direct 513,000 450,000 ...465,750 ..465,327 (1,427) (1,427) ..463,901 49,099 9,099 04/28/2021....
000000 00  OMinerva SASrNt 7.750% 01/31/23........ccccccvvenevunnenee | F| 09/15/2016. | Call ~ 103.5000. 724,500 700,000 B78,705 | ..o | i | v 45,795 | oo ......45,795 724,500 0 01/31/2023.... | 3FE...
018890 16 0| Preferred Term Secs XIIl LBASS Sec Nt Se.................. | F| 09/24/2016. | Paydown 609,844 609,844 | ............. 449,927 | .............. XTI K [ IS 179,330 | oo ..179,330 609,844 0 03/24/2034.... | 1FE........
05543E  AA  0|BCP Singapore VI Cayman Sec Nt 8.000%................ | F| 09/21/2016. | Direct. 863,726 875,000 867,594 694,531 | ..ccovvene 173,779 667 .. 174,446 868,978 (5,252) (5,252) 04/15/2021.... | 4FE...
11042A  AA 2 /|British Airways Plc PTC  4.625% 06/20/2..................... F| 09/20/2016. | Redemption  100.0000...........cccocoeve | cocveveveverccvvcvcvciciciiiin | covvvvereeeees 188,871 | oo 188,871 | covvvveeece 190,960 | wovvvvvvvve 190,492 (1,621) (1621) | i | e 188,871 0 06/20/2024.... | 1FE........
11042B AA 0| British Airways Plc PTC 5.625% 06/20/2.................... F|09/20/2016. | Redemption ~ 100.0000. 594,201 594,201 601,949 599,017 (4,816) (4,816) 594,201 0 06/20/2020.... | 2FE........
134638 AA 3| Camposol SA SrNt 9.875% 02/02/17.. .| F| 07/29/2016. | Taxable Exchange 214,500 275,000 272,627 214,866 59,217 (11) 59,206 274,072 (59,572) (59,572) 02/02/2017....
134638 AA 3| Camposol SA SrNt 9.875% 02/02/17..........cccccveenn | F| 07/29/2016. | Tax Free Exchange. (214,741) (275,000) (272,627) (214,866) (59,217) (59,217) (274,083) 59,342 59,342 02/02/2017.... | 5FE........
151290 BU 6| Cemex SAB DE CV Sec Nt 7.750% 04/16/26.............. F| 07/22/2016. | Direct 302,170 275,000 274,962 21 21 274,983 27,187 27,187 | oo 7,755 |04/16/2026.... | 4FE........
372530 AA 5| Geopark Latin Amer Chile 1st Lien Nt 7...........cccco...o.. | F| 09/23/2016. | Direct. 330,625 375,000 297,188 259,688 | .....o...... 46,401 9,522 55,923 315,611 | s | e 15,014 | i 15,014 | ......... 31,068 |02/11/2020.... | 4FE........
71645W AN 1| Petrobras Intl Fin Co Co Gtd Nt 7.875%...................... | F| 09/26/2016. | Direct. 602,286 555,000 566,100 (1,115) (1,115) 564,985 37,301 37,301 23,553 | 03/15/2019.... | 4FE........
74040Y  AA 0| Preferred Term Sec Ltd LBASS X FIt Rate..................... | R| 07/04/2016. | Paydown 35,192 35,192 22,171 24,020 | ..o | s AT | i L1117 35,192 0 332 |07/03/2033.... | 1FE........
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74041A  AA 1 |Preferred Term Sec XIII LBASS FIt Rt Nt........ccccocovvuneees R 09/26/2016. | Paydown 394,205 394,205 280,285 271,290 | covoreveeverrereisenns | cerriereees 122,915 | oo 122,915 394,205 ([ [ 4,089 |03/24/2034.... | 1FE.......
74041C  AA 7| Preferred Term Sec Ltd XV LBASS FIt Rt N.........ccccceeen. R[09/26/2016. | PaYOWN.........oorreeercrreecreiieerisnnens | oreeresinessssnsesssssnenes | oveeveseees 138,751 | covcvieees 138,751 | v 103,945 | ..o 104,949 33,802 33,802 | oo | i 138,751 0 | cvveres 1,440 |09/26/2034.... | 1FE........
74041E  AC 9 |Preferred Term Sec Ltd XVILBASS MezzN................. R 09/23/2016. | Paydown 74,103 74,103 4,115 666 3,449 69,988 v 13,437 74,103 0 617 |03/23/2035.... | 6FE...
74041N  AA 3| Preferred Term Sec XII LBASS Sec Nt 1.......ccoovevevnens F|09/26/2016. | Paydown 2,236,992 2,236,992 | .........1,929,629 | .......... 1,960,771 276,221 276,221 2,236,992 0 12/24/2033.... | 1FE..
74041N AL 9| Preferred Term Sec XII LBASS Ltd Ser XL. R| 09/26/2016. | Paydown 1,677,744 1,677,744 1,098,922 1,187,952 1,677,744 0 12/24/2033....
740410  AA 7| Preferred Term Sec LBASS XIV SeC Nt 1.....ccoccvecvvees | R| 09/26/2016. | PAYAOWN.......ooorvvvveervirrriiienseiseneins | coveesmessessensssneesssnes | cevvessnsenens 162,884 | ..cccoceeeeee 162,884 | ..ccoov 128271 | oo 105,363 | ..ovverievniieriinnns | v 51,521 | [ e 51,521 | i | i 162,884 0 | ceread 2,182 | 06/24/2034.... | 1FE..
74042E  AA 2| Preferred Term Sec Ltd LBASS XVII St Nt.........cccooveeenee F|09/23/2016. | Redemption  100.0000 55,592 55,592 42,528 25,046 55,592 0 876 |06/23/2035.... | 1FE..
74042H  AA 5| Preferred Term Sec Ltd LBASS XIX FIt Rt........ccovvvvunee R 09/22/2016. | Paydown 16,349 16,349 11,155 11,657 16,349 (U I 119 [12/22/2035.... | 1FE..
74042)  AA 1| Preferred Term Sec Ltd LBASS XXI Nt Ser................... | R[ 09/22/2016. | Redemption  100.0000. 28,849 28,849 21,997 22,578 28,849 0 209 |03/22/2038.... | 1FE..
74042M  AE 6| Preferred Term Sec Ltd LBASS Mezz Nt Cl................... | R| 09/22/2016. | Paydown. 18,595 18,595 13,175 13,572 5,023 5,023 18,595 (U I 175 |09/22/2036.... | 1AM..
74042W  AA 2| Preferred Term Sec Ltd XVIII LBASS Fit R. R| 09/23/2016. | Paydown 5,857 5,857 4,130 4,320 1,538 1,538 5,857 0 44 | 09/23/2035....
74043A  AC 5| Preferred Term Sec Ltd LBASS XXIII Nt Se................... R| 09/22/2016. | Paydown 527,738 527,738 347,252 397,930 | .ooovevevevevererinirinins [ e 129,808 | covcvevcvcvercrciercienens rieeee 129,808 527,738 0 3,224 (12/22/2036.... | 1AM..
81726 AE 1| Sensata Technologies 1stLien Term Ln B..................... F|09/30/2016. | Redemption  100.0000. 24,875 24,875 24,700 24,716 159 159 24,875 0 635 |10/14/2021.... | 2FE...
931899  9A 8| Walkers SPV Priv PINt 0.515% 12/31/19........cccooeeeeeee R| 09/30/2016. | Redemption  36.2117. 532,067 | .........1,469,324 79,122 £ 7/ N IO 452,945 | oo, crveenn 452,945 532,067 (U R 4,318 |12/31/2019.... | 6*...
931899  9A  8|Walkers SPV Priv PINt 0.515% 12/31/19.................... R| 09/30/2016. | Capital Distribution. 937,257 937,257 937,257 0 937,257 0 12/31/2019.... | 6*...
G09059 AA  7|BCP Singapore VI Cayman Sec Nt 8.000%.........cccc.... [ F| 09/21/2016. | DITECL.........cocuuuuururmrmrirvcvivivirsvssciiviiins [ covvvvnvenssssssessssssssssenes | v 128,324 | ... 130,000 | coovvvvereee 130,325 | coovvvveeee 104,260 26,037 (41) 25,996 | ..oooovvvevevirerinininens | s 130,256 (1,932) (1,932) 9,301 | 04/15/2021.... | 4FE...
G1981@ AA 0| Cayman Turtle Farm Ltd Gtd Sr Nt 4.850..................... | F| 09/01/2016. | Redemption  100.0000...........cceovure | orrrrmrremmrrermrnirnerireens | cvvveriinnens 169,865 | ..cocvveneen 169,865 | ...ooovoveee 169,865 | ...ccoovunen 169,865 {0 IO ISP 169,865 0 | e 6,179 |03/01/2019.... [ 1....
G72212  AA 4 /|Preferred Term Secs XIX LBASS Sec Nt 1................. F| 09/22/2016. | Paydown 29,516 29,516 20,007 20,483 9,033 9,033 29,516 0 262 |12/22/2035.... | 1FE.......
G7222G AA 2| Preferred Term Secs XVII LBASS Sec Nt.........coouuvuue F|09/23/2016. | Paydown. 9,735 9,735 7,399 7,625 2,110 2,110 9,735 0 75 | 06/23/2035.... | 1FE........
G7222R  AA  8|Preferred Term Secs XXI LBASS Sec Nt 1................. F| 09/22/2016. | Paydown 22,713 22,713 15,549 16,160 6,553 6,553 22,713 (VN I 165 |03/22/2038.... | 1FE........
M63751  AA 5| Koc Holdings AS SrNt 3.500% 04/24/20..................... F| 07/22/2016. [ DIFECL........cvvererieeieieiieeierreieeieiiees [ ceeeireieeisesiesienieiens | ceeeierienn 486,250 | oo 500,000 | .............. 493,125 | oo 494,045 727 T2T | o | e 494,773 (8,523) (8,523) [ ..coenee 13,222 | 04/24/2020.... | 2FE........
N3386# AM 1 |Fugro NV Gtd SrNtSerA 5.050% 08/17/.................... | F{ 08/10/2016. | Call ~ 100.0000. 602,887 602,887 531,031 532,004 | ...ooovoveverevererirerens | e 70,884 | ..oooovevvveveviririiins SN ( X2 602,887 (V) IO 26,719 |08/17/2018.... | 3.....
P19189 AA 0| Camposol SA SrNt 9.875% 02/02/17............ccceoeueoeee. | F| 07/29/2016. | Taxable Exchange (725) (500) (500) (500) (225) (225) | oo 30,464 |02/02/2017.... | 5FE........
P2253T JE 0| Cemex SAB DE CV 1stLien Nt 5.700% 01/, .| F| 07/20/2016. | Direct 920,468 925,000 894,463 562,781 112,265 1,000 13,265 895,496 24,971 24,971 01/11/2025....
P32506 AC 4 |Credito Real Sab De CV SrNt 7.500% 03.........ccccoeee. | F[07/20/2016. | Call  102.7500........ccumwrmemmmerrerrrirens | corerrirneeriissssseiisennes | oveevesinens 462,375 | oo 450,000 | .coovrruene 452,725 | oo 196,000 | ..coocrrnencc 9,948 | ..o 10,802 20,750 | v | v 462,375 0 03/13/2019.... | 3FE........
P4833)  AA 4| Geopark Latin Amer Chile 1stLien Nt 7...................... | F| 09/23/2016. | Direct 576,746 676,000 546,486 | .............. 469,144 | ... 90,438 | ...oovvvvve 14,885 | oo ciene 105,323 574,467 2,279 2,279 | oo 53,206 |02/11/2020.... | 4FE.......
P9423F  BK 4| TV Azetca SADE CV SrNt 7.625% 09/18......cccocneveeee F|08/19/2016. | Direct. 655,900 900,000 970,000 522,000 | ..o 437,822 (9,382) cere. 428,440 950,440 (294,540) (294,540) 62,970 |09/18/2020.... | 4FE........
P98IMJ  AY 7| YPF Sociedad Anonima Sr Nt 8.750% 04/0................. F] 07/14/2016. | Direct 321,750 300,000 308,100 290,625 | ............. 16,875 (423) cii 16,452 KLV R [P, 14,673 | oo 14,673 | ......... 20,781 | 04/04/2024.... | 4FE.......
3899999. Total Bonds - Industrial and Miscellaneous ......444,387,742 | ......544,252,216 | ......438,209,852 | ....... 351,424,137 | ....... 10,071,965 | ......... 4,608,384 | ........... 882,181 | ......13,798,168 .0 | .....443,032,374 .0 ...1,355,369 | ........1,355,369 | ..15,860,043 XXX XXX
8399997. Total Bonds - Part 4 ...1,136,087,400 | ...1,159,634,751 | ....1,036,085,117 | ....... 986,720,379 ...(39,351,173) | .........3,782,891 882,181 | ......(36,450,463) | . ....1,037,393,980 | .cooovvciiinnn0 | s 98,693,420 8,693,420 | ..35,475,623 XXX XXX
8399999. Total Bonds. ....1,136,087,400 | ....1,159,534,751 | ....1,036,085,117 | ....... 986,720,379 | ..... (39,351,173) | ..o 3,782,891 | ..o 882,181 | ......(36,450,463) [ .....cccooerneenenn0 [ ...1,037,393,980 0] 98,693,420 | ....... 98,693,420 | ..35,475,623 XXX XXX
Common Stocks - Industrial and Miscell
29273R 10 9| Energy Transfer Partners Com...........ccccoecvevmrerreinneneens | - | 09/07/2016. [ Instinet VIllANOVa..........cvvvervcrcerivcriins | cevereneas 233,328.000 | ...........9,458,476 XXX 13,278,861 | il 7,870,153 | ......... 5,408,708 5,408,708 | oo rn 13,278,861 ..(3,820,385) | ........(3,820,385) | ....... 738,483 XXX L....
293792 10 7| Enterprise Products Ptnrs LP Com.........cccccovevvevrvernns | . | 09/06/2016. | Instinet Villanova.........coveeverververerenns | cevvrerens 352,300.000 | ...........9,376,855 XXX 9,377,454 0 9,377 454 (598) (598) | ...... 160,670 XXX L....
464288 25 7 |lshares MSCI ACWI Com (ETF)......ocvvvermmrmrermermrernnennns . | 09/07/2016. | WallachBeth Capital LLC...........ccoewrver [ woreee 3,380,000.000 | .......199,605,259 XXX 198,462,770 | ....... 188,671,600 | ......... 9,791,170 e 919170 | e 198,462,770 | oo | e 1,142,489 | ... 1,142,489 | ....2,630,978 XXX L....
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55336V 10 O [ MPLX LP Limited Partners.............cccccouwverervrcssennccenns | . | 08/30/2016. | Instinet Villanova...........ccocveevevcrvevenns [ covvveeens 142,869.000 | ..........4,787,479 XXX 5,443,440 | L 5,619,038 | ..........(175,598) ceeererenne(175,598) | oo 0,443,440 (655,961) (655,961) | ....... 216,447 XXX L.
68268N 10 3| Oneok Partners LP Com . | 09/12/2016. | Instinet Villanova, 235,109.000 | ...........9,306,168 XXX 9,171,160 | i 7,083,834 | ... 2,087,326 2,087,326 9,171,160 e 135,008 | e 135,008 | ....... 557,208 XXX L....
72651A 10 8 |Plains GP Holdings LP Cl A Com.........c.ccccccoowvrvrevennnnnnn | . | 08/30/2016. | Instinet Villanova..........ccccveevcvcrvevenns [ covvvenens 307,000.000 | ...........3,503,273 XXX e 1,513,740 | 2,901,150 | .........4,612,590 612,590 [ e cevnnnnn 1,513,740 vnr(4,010,468) | ........(4,010,468) | ....... 212,751 XXX L.
78462F 10 3| SPDR S&P 500 ETF Trust........ccocoomevreeererrernsenreennennnns | - | 09/07/2016. | WallachBeth Capital LLC.........ocvvveree | ceverees 175,000.000 | .........38,319,772 XXX 121,886,670 | ......... 35,680,750 | ........ (7,794,080) ceene(7,794,080) | oo 21,886,670 [ oo [ s 10,433,102 | ....... 10,433,102 | ....... 584,429 XXX L....
86764L 10 8| Sunoco Logistics Partners LP Com... .| 08/30/2016. | Instinet Villanova.. .314,100.000 9,413,372 XXX 9,434,954 850,670 502,135 502,135 9,434,954 (21,583) (21,583) 280,681 XXX
958254 10 4| Western Gas Partners LP Com..........cccoceveemeverrencnenenene | . | 09/06/2016. [ Instinet VillaNOVa..........ccveeervveereerrines | cerirneens 61,800.000 | ...........3,123,613 XXX 3,210,457 2,937,354 273,103 273,103 3,210,457 (86,844) (86,844) | ....... 151,101 XXX L....
95825R 10 3| Western Gas Eq Partners LP Com.............ccccoovvrvenenennn. | . | 09/06/2016. | Instinet Villanova 99,800.000 3,709,900 XXX e D, TA3731 | 3,621,742 | .......2,121,989 2,121,989 5,743,731 nr(2,033,832) | ........(2,033,832) | ....... 125,873 XXX L.
96949L 10 5] Williams Partners LP COM........ccccccccccscecsesiscscscssssscsisas . 109/07/2016. | Instinet Villanova.............cccocccccscscscscacs | v 348,130.000 | ........13,427,277 XXX 0000 14,988,263 | ..o 4,813,316 | ......... 5,110,179 25110179 | i .........14,988,263 <ieiee:(1,560,986) | ........(1,660,986) | ....... 700,562 XXX L.
9099999. Total Common Stocks - Industrial and Miscellaneous ....304,031,444 XXX ...304,511,500 | ....... 260,049,607 | ....... 21,937,522 0 0] .....21,937,522 ....304,511,500 ...(480,058) | ........... (480,058) | ....6,359,183 XXX XXX
9799997 Total Common Stocks - Part 4 ....304,031,444 XXX ....304,511,500 | ....... 260,049,607 | ....... 21,937,522 0 0[....21,937,522 ....304,511,500 ....(480,058) | .........ud (480,058) | ....6,359,183 XXX XXX
9799999. Total Common Stocks. .304,031,444 XXX ...304,511,500 | ....... 260,049,607 21,937,522 .0 .0 21,937,522 ....304,511,500 .(480,058) | . ..(480,058) ,359,183 XXX XXX
9899999. Total Preferred and Common Stocks ...304,031,444 XXX ...304,511,500 | ....... 260,049,607 | ....... 21,937,522 0 0 |...21,937,522 ...304,511,500 ...(480,058) | ........... (480,058) | ....6,359,183 XXX XXX
9999999. Total Bonds, Preferred and Common Stock ...1,440,118,844 XXX ...1,340,596,617 | ...1,246,769,986 | ...... (17,413,651) | ......... 3,782,891 | ..ccccceons 882,181 | ......(14,512,941) | ......ccc..........0 [ ....1,341,905,480 0] 98,213,362 | ....... 98,213,362 | ..41,834,806 XXX XXX
(a) For all common stock bearing the NAIC market indicator "U" provide: the number of such issues...............0.
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Swaps - Hedging Effective - Interest Rat

Pay Fixed USD Receive Floating USD Surplus Note Liability -- Mutual Surplus

9030

Interest Rate Swap Note Exhibit 7 | Interest| Deutsche Bank AG 7LTWFZYICNSX8D621K86..... | .07/18/2012 | .12/15/2024 .400,000,000 : 3M (0.468079) | .ccovvvvvvrmvrrcsias | cervevrmvresssssiines | o (4,839,148) | ... (27,093,587) | cevoccvcevrervreress | covmrervvnresssssis | woveneeesessseinnnns [ coveesssssiirennes | e 5,731,910 .[100/0.99....
0859999. Total-Swaps-Hedging Effective-Interest Rate. 0 0 ... (KL RL:) | —— 0 [XXX| (27,093,587) 0 0 0 0 ... 5,731,910 XXX XXX
0909999. Total-Swaps-Hedging Effective 0 0 ... (CR:KI N LT:)  — 0 |XXX]| (27,093,587) 0 0 0 0 ... 5,731,910 XXX XXX
Swaps - Hedging Other - Interest Rate

Pay Fixed USD Receive Floating USD Morgan Stanley

Interest Rate Swap Bond Portfolio Hedge Interest| Capital Services  17331LVCZKQKX5T7XV54...... .02/24/2010 | .02/26/2020 ..150,000,000 R 3M (0.28438) | .....ccvvvvvrvrvvverrnns | wovervivrirmmnennannnnns | o (3,532,489) | .........(13,360,023) | ..... (13,360,023) | ...... (368,455) | ...oocvvvevevevevvnens [ ovmmmmmsmismisiininns | cevssersssesisssnnn | oo 1,384,602

Pay Fixed USD Receive Floating USD

Interest Rate Swap Bond Portfolio Hedge...........coococcccccrrrrccee NA....... Interest| Deutsche Bank AG 7LTWFZYICNSX8D621K86..... | .07/29/2010 | .08/03/2020 | ................. ..200,000,000 R 3M (0.28594) | ....cvvvvvvrvrrrvrerrres | wormrmeermmmneennnnnenes | coe (3,563,256) | ......... (14,047,808) | ..... (14,047,808) [ ...(2,306,446) | ....ccvuvurrerirers | cerrersmsrersmsnseenss | cevvneeevenssenenens | o TR ( I — 007..cooveereneee
Pay Fixed USD Receive Floating USD Morgan Stanley

Interest Rate Swap Bond Portfolio Hedge..........c.cccccocccvevcrevecs N/A....... Interest| Capital Services  17331LVCZKQKX5T7XV54...... .12/08/2009 | .12/10/2019 | ........cccvcvee. ..190,000,000 DR 3M (0.2925) | ....covvvvvverrvrverrnes | wovivvevvimmsssnnannnnns | o (4,113512) | ........ (14,470,687) | ..... (14,470,687) | ...... (4681,016) [ ..voveveveverevevenens [ eovmmmmmsmssmmssininns | cevssessssssssssnsn | oo 1,697,956 | ...ooovvvvvvee 001....occeee
Pay Fixed USD Receive Floating USD Bank of America

Interest Rate Swap Bond Portfolio Hedge..............urerurerrnnnn. N/A........ Interest| Corp B4TYDEB6GKMZO031MB27.. | .12/08/2009 | .12/10/2019 | ....vvvvvverevene ..270,000,000 IR 3M (0.2925) | ..vvvvvvvvvrerrrvrerrens | wormrmeenmemnnenennnenes | eoe (5,873,868) | ......... (20,681,999) | ..... (20,681,999) | ...... (628,863) [ ..veveveveverevevevens [ wormmmemssssnnnnnsnnes | cevssesssssssssssan | veveee 2,412,885 | oo 007
Pay Fixed USD Receive Floating USD

Interest Rate Swap Bond Portfolio Hedge..........c.ccccccevcveverevecs N/A....... Interest| UBS AG................ BFM8T61CT2L1QCEMIKS0..... | .01/27/2010 | .01/29/2020 | ................. ..200,000,000 R 3M (0.28813) | ...oovvvvvevevrvvrerrens | wovmrvivsmmaseanmnnnnens | con (4,647,010) | ......... (17,202,117) | ..... (17,202,117) | ...... (427,369) [ ..oovevevevererevnnens [ ormmmmsmsssmsssnninns | covssessssssisssinn | oo LRI L - 001
Pay Fixed USD Receive Floating USD Merrill Lynch

Interest Rate Swap Bond Portfolio Hedge..........cccccccevecevuvevenen. N/A........ Interest| Capital Services  GDWTXX03601TB7DW3U89. | .11/13/2007 | .07/15/2017 | ......cc.c0.co. .....8,650,000 R 3M (0.28906) | ....coovvvvverrvrrersens | covemmeensmmnsesneneeeee cen(281,914) | o (277,014) | ... .(277,014) | .....d (277,014) LR LI — 001.....cc0c0
0919999. Total-Swaps-Hedging Other-Interest Rate 0 0 ]..(22,012,049) ..(80,039,649) [XXX| (80,039,649) | ...(4,469,163) 0 0 0 9,319,673 XXX XXX
0969999. Total-Swaps-Hedging Other. 0 0 ]..(22,012,049) | ........(80,039,649) [XXX| (80,039,649) | ...(4,469,163) 0 0 0 ]...9319,673 XXX XXX
Swaps - Repli - Total Return

Total Return Swap (Deutsche Bank NW Equity/l

Select Macro) Index Replication -- DB Macro................... N/A........ ndex | Deutsche Bank AG 7LTWFZYICNSX8D621K86..... | .06/06/2016 | .12/30/2016 | ................. ....50,000,000 elect Macro (50 | ..........cwwweveveeeees | orermmemmmmmmsmmanianns | wovevenend (79,989) | coovvvrcceee (175,000) | ..... +ee(175,000) | ...... (175,000) e 124,829 | oo 007....crnnnee

1009999. Total-Swaps-Replications-Total Return 0 0 ] e (79,989) | .coccocccee. (175,000) [XXX] ......(175,000) | ...... (175,000) 0 0 0].....124,829 XXX XXX
1029999. Total-Swaps-Replication 0 (] (79,989) | vvevnne (175,000) [XXX] ......(175,000) | ...... (175,000) 0 0 0].....124,829 XXX XXX
1159999. Total-Swaps-Interest Rate 0 0 ]..(26,851,197) | ........ (80,039,649) [XXX|(107,133,236) | ...(4,469,163) 0 0 0 |...15,051,583 XXX XXX
1189999. Total-Swaps-Total Retun 0 (] [ (79,989) | ovvevnne (175,000) [XXX] ......(175,000) | ...... (175,000) 0 0 0]....124,829 XXX XXX
1209999. Total-Swaps 0 0 ]..(26,931,186) | ......... (80,214,649) [XXX|(107,308,236) | ...(4,644,163) 0 0 0]..15176,412 XXX XXX
Forwards - Hedging Other

Pay Fixed USD Receive Floating EURO Curren | Goldman Sachs

Spot Forward Private Equity POrtfolio.............coeveverererererens BA-1...... cy International Ltd ~ W22LROWP2IHZNBB6K528... | .02/03/2016 | .02/05/2018 | ................. ....56,435,000 {0 USD (0 EUR) crererenen(1,061,125) | ... ...(1,061,125) | ...(1,061,125) 327,941 [0V
12229999. Total-Forwards-Hedging Other. 0 0 0 | .(1,061,125) [XXX] ...(1,061,125) | ...(1,061,125) 0 0 0 327,941 XXX XXX
1269999. Total-Forward 0 0 0 |......(1,061,125) [XXX] ...(1,061,125) | ...(1,061,125) 0 0 0 327,941 XXX XXX
1399999. Total-Hedging Effective 0 0 ... (CR KAL) — 0 [XXX]| (27,093,587) 0 0 0 0 ... 5,731,910 XXX XXX
1409999. Total-Hedging Other. 0 0 ]..(22,012,049) | ........ (81,100,774) [XXX| (81,100,774) | ...(5,530,288) 0 0 0 ... 9,647,614 XXX XXX
1419999. Total-Replication 0 (V] [ (79,989) | coovovvecce. (175,000) [XXX] ......(175,000) | ...... (175,000) 0 0 0].....124,829 XXX XXX
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Statement for September 30, 2016 of the NATIONWIDE MUTUAL |NSURANCE COMPANY

SCHEDULE DB - PART A - SECTION 1

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

1 2 3 4 5 6 7 8 9 10 1 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative Hedge
Prior Year(s) | Current Year Adjustment Effectivenes
Schedul | Type(s Strike Price, [ Initial Cost of | Initial Cost of C Unrealized | Total Foreign|  Current to Carrying Credit sat
e/ )of Date of Rate of Index Premium Premium 0 Valuation Exchange Year's Value of Quality of |  Inception
Description of ltems(s) Hedged, Used for | Exhibit | Risk(s) Exchange, Counterparty Trade Maturity or | Number off ~ Notional Received (Received) (Received) | Current Year | Book/Adjusted | d Increase Changein | (Amortization| Hedged Potential | Reference| and at Year-
Description Income Generation or Replicated Identifier] (a) or Central _Clearinghouse Date Expiration | Contracts Amount (Paid) Paid Paid Income Carrying Value | e | FairValue | (Decrease) BJ/A.C.V. | )/Accretion Items Exposure Entity end (b)
1449999. TOTAL 0 0 ]..(26,931,186) | ......... (81,275,774) |XXX](108,369,361) | ...(5,705,288) 0 0 0 |...15,504,353 XXX XXX

Code

Description of Hedged Risk(s)

REBALANCES PORTFOLIO DURATION

MANAGES CASH FLOW RISK

HEDGES THE EQUITY RISK OF A LIABILITY

HEDGES THE INTEREST RATE RISK OF AN ASSET

HEDGES THE INTEREST RATE RISK OF A LIABILITY

HEDGES THE CREDIT RISK OF AN ASSET

ASSET REPLICATION

HEDGES THE CURRENCY RISK OF AN ASSET

© |oo [N o o | [ o [

HEDGES THE CURRENCY RISK OF A LIABILITY




Statement for September 30, 2016 of the NATIONWIDE MUTUAL |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
26 | 250 | ...250,000 | Futures Contract Bond Portoflio Duration.............. | D1-1...... | Rate | 12/15/2016. | CBT...oviiinnns 549300EX04Q2QBFQTQ27 | 09/15/2016. | .....187.3672 | ..... 183.8800 (539,063) | ...ovvversrrrerinnnines | coreesrnnnesnennins | e | s | oo [CIAR)] P— (871,809) | ....ov 548,741 | i L3 1,000
12829999, TOtal-LONG FUIUTES-HEAGING OfhT......covueiiiiissisiiiusssiiiiiss | ooetiesssseersssss e esssss e aess e E 400 H4EEEE LR | cissi (539,063) 0 0 0 0 o [CIAR)] P— (871,809) | ....oc 548,741 XXX XXX
[ e 2,910 | ..145,500 | S&P 500 MINI Futures Contract.. | Equity Replication................... D11..... J[;gjex .12/15/2016 | CME.........oocrvvrrrerre SNZ20JLFK8MNNCLQOF3q .09/15/2016 | ..2,177.7722 | ..2,160.5000 | ...... 1731450 | i [ | e | e | e (2,513,100) | ....... (2,513,100) | ....12,768,004 | .......cccovvvrrnecs LI [ 50
6 [ 268 | ... 13,400 | Futures Coﬁ{ra;t o __|Equity Replication...................... D1-1.... J[;giefx .12/15/2016 [ ICE.......covvveeererreernne 5493004R83R1LVX2IL36.... | .09/15/2016 | ....926.9604 | ..... 912.5000 | ........... 75,040 | covvveerrnvrinnenrin [ veneeriiesnssies | ovneeesessenesnisns | overessesnessssseneenes | ceveeees (193,769) | .......... (193,769) 559,945 5 50
6 | 2,607 | ...130,350 | Contract Equity Replication...........cccccec.... D1-1...... Ir;de/x .12/15/2016 | ICE.......covvvererriis 5493004R83R1LVX2IL36.... | .09/15/2016 | ..1,726.2088 |..1,706.7000 | ...... 1,968,285 | ..o [ | | o | coeed (2,542,968) | ....... (2,542,968) | ....11,438,552 | ....ccovvvrrernnnnd 5 [ s 50
1299999, TOtal-LONG FUIUTES-REPICAHON. .......eereessseirisssieiiessssssisssssse eesssetissssseeressseeeessss e es s8R0 8EEEE R4 LR rnnsssens | 3,774,775 0 0 0 0 ... (5,249,837) | ...... (5,249,838) | ....24,766,501 XXX XXX
1329999. Total-Long Future: 3,235,713 0 0 0 0 ... (6,121,646) | ....... (6,121,646) | ....25,315,242 XXX XXX
Short Futures
Hedging Other
6 | 130 | ... 81,250 | Contract Private Equity Portfolio Duration | BA-1.... Currency | 12/15/2016. SNZ20JLFK8MNNCLQOF3¢ 09/15/2016. | .....133.5850 | ..... 129.9700 (8,125) 293,720 293,720 | ......... 488,907 | ..o 3
6 580 i ###### Euro Currency Futures Contract.. | Private Equity Portfolio Duration | BA - 1..... | Currency | 12/15/2016. ... SNZ20JLFK8MNNCLQOF3 09/15/2016. | ........1.1313 | ........ 11300 |........(181,250) 92,388 92,388 2,029,801 3
6 | 200 |..200,000 |Contract Bond Portoflio Duration.............. D11...... Rate | 12/15/2016. . 549300EX04Q2QBFQTQ27 | 09/15/2016. | .....121.4941 | ..... 121.5200 | ..........42,188 (5,173) (CRYE)] — 167,148 | oo 4
6 | 2,400 | 2,400,000 | Futures Contract Bond Portoflio Duration.............. D11...... Rate | 12/15/2016. 549300EX04Q2QBFQTQ27 | 09/15/2016. | ....131.3772 | ..... 131.1300 | ...... 1,012,500 593,376 593,376 | ......5,267,912 | .covverrirrirnnnn 4
6 | 1,900 | 1,900,000 | Futures Contract Bond Portoflio Duration.............. D1-1...... Rate | 12/15/2016. 549300EX04Q2QBFQTQ27 | 09/15/2016. | ....170.7978 | ..... 168.1600 | ...... 2,790,625 | ... | e | s | o | s 5,011,902 5,011,902 |....4,170,430 | ...occooovvrrerrnnns 4
13429999, Total-Short FUIUIES-HEAGING ONET.........iiiiusieiiiisissiiisiiss | aeutetiaissseissss e ssssss s sssss e ess s 44EEEE £ E LR rnssssens | 3,655,938 0 0 0 0. 5,986,213 | .......5,986,213 | ....12,124,198 XXX
1389999, TOAI-SNOM FUIUTES..... oot sies s isiiss eissss et sess e ss e E 40140001 So0EEf 0L snnnes | cnnnes 3,655,938 0 0 0 0. 5,986,213 | ........ 5,986,213 | ....12,124,198 XXX
1409999, TOAIHEAGING ONET........o s siiessssiesssessess s isssssse eessietissss e eaes s 00EEEE £t ernssssens | e 3,116,875 0 0 0 0. 5,114,405 | ........ 5,114,404 |....12,672,939 XXX
1419999, TORAI-REPICAHON. .....covvvviiesetiiies st eessssseeees s E 100 EE 14 fE8 8040 EE R | ceries 3,774,775 0 0 0 0 ... (5,249,837) | ....... (5,249,838) | ....24,766,501 XXX
1449999, TOTAL ... iieeitieiessteiess st 8804004400 E 81000 410008 E 1140t | e 6,891,650 0 0 0 0 o (135,433) | .......... (135,433) | ....37,439,440 XXX
Beginning Cumulative Ending
Cash Cash Cash
Broker Name Balance Change Balance
Goldman Sachs ....29,929,916 | ..... (24,498,320) | ......5,431,597
Total Net Cash Deposits 29,929,916 |..... (24,498,320) | ......5,431,597
(a) Code Description of Hedged Risk(s)
5 REPLICATION OF AN EQUITY




Statement for September 30, 2016 of the NATIONWIDE MUTUAL |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

Traded Derivatives

0199999. Aggregate Sum of Exchange Traded. ...........ccoovvennnes XXX | XXX I XXX .5,431,597 | 5,431,597 7,620,088 ...(728,438) | ...7,620,088 | . ...37,439,440 | ... 37,439,440
NAIC 1 Desig|

Bank of America Corp............ B4TYDEB6GKMZ0031MB27 Y. ....(20,681,999) 0 (20,681,999) 0 ....2,412,885

Goldman Sachs International Ltd W22LROWP2IHZNBB6K528 | Y. | Yo - (1,061,125) 0 (1,061,125) 0 | 327,941

Morgan Stanley Capital SEIVICES............rrermrrerrrrerrnreennns 17331LVCZKQKX5T7XV54... | Y. | ZST ....(27,830,710) 0 (27,830,710) 0 ....3,082,558
UBSAG......ccommiirrriinniens BFM8T61CT2L1QCEMIKS0.. | V..o Yoo, ...(17,202,117) 0 . (17,202,117) 0 ....1,825,242

0299999, TOtal NAIC 1 DESIGNALION. ... rvv1rressrressrrssseessseessasessseess s sees s a8 8EEEsnsntnntnnsnnsnnsnnsnnnsnnnsnnnsnnnss | snnnsnssssnsssnnsssnsssnennn0 | conrensnsesnnssnnsssneed 0 ....(66,775,951) 0 0. (66,775,951) 0 ....7,648,626

NAIC 2 Desig

DeUtSChE BANK AG........ourverreeirceeieeessesseesseessssssssesssseennns 7LTWFZYICNSX8D621K86.. ....(14,222,808) 0 . (41,316,395) 0 ....7,817,309

Merrill Lynch Capital Services GDWTXX03601TB7DW3U69 ..(277,014) (0 O [ (277,014) 0 | 38,418 | ..

0399999, TOAI NAIC 2 DESIGNAHION. ... rreerreeerssarressaeessseess s es 80848800t cbtssnnss s {0 O 0 ....(14,499,822) 0 0. (41,593,409) 0 21,855,727 | s 0
0999999, GrOSS TOMAIS.........ovorveieieeieecieeeieeie st s s sesssees e sssenssnssens | assesssesssssesssasssssssssssessssesssesssssssssssensessssssnssssssssesssensssnnes | cveenrissniesmresssienssennseeni) | eoverrreeniieesinnns 5,431,597 | .o, (81,275,774) 5,431,597 7,620,088 | ..o (109,097,798) | ..vvvvverviinninas 7,620,088 | ..oooviiiniiinns 52,943,793 | .o 37,439,440
1. Offset per SSAP No. 64

2. Net after right Of OfFSEE PEI SSAP NO. B4...... it iessesees sttt ekt ees e 8188100 o888 108818 E 118111 E R4Skttt | citinnsssnnss s 5,431,597 | .o, (81,275,774)

8030




6030

Statement for September 30, 2016 of the NATIONWIDE MUTUAL |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

Goldman Sachs Group Futures - CBT..........ccocueevereerneens 549300EX04Q2QBFQTQ27..... | CASh.....ouiruieeieirireeieiseeissise st CASH...oo st | eenient e TAT3144 [ o G LAT3A4 | i [ [

Goldman Sachs Group Futures - CME... ... SNZ20JLFK8MNNCLQOF39.. | Cash CASH 2,217,748 2,217,748

Goldman Sachs Group Futures - ... 5493004R83R1LVX2IL36........ Cash CASH 11,740,704 ..1,740,704 | ..

Goldman Sachs Group Futures - ... 549300EX04Q2QBFQTQ27.... | Securities 912810 FS 2 | U S Treasury 01/15/2026 TIPS 2,703,673 2,274,160 | 01/15/2026. |.

Goldman Sachs Group Futures - ... SNZ20JLFK8MNNCLQOF39.. | Securities 912810 FS 2 | U S Treasury 01/15/2026 TIPS 4,070,251 ..3,423,640 | 01/15/2026. | .

Goldman Sachs Group Futures - ... 5493004R83R1LVX2IL36........ Securities 912810 FS 2 | U S Treasury 01/15/2026 TIPS 3,194,729 01/15/2026. | .

Goldman Sachs Group Futures - ... 549300EX04Q2QBFQTQ27.... | Securities. 912810 RA 8 | U S Treasury 02/15/2043 TIPS 5,977,413 02/15/2043. | .

Goldman Sachs Group Futures - . SNZ20JLFK8MNNCLQOF39.. | Securities 912810 RA 8 | U S Treasury 02/15/2043 TIPS 8,998,713 | ... ....8,574,406 . 02/15/2043. | .

Goldman Sachs Group Futures - 5493004R83R1LVX2IL36........ Securities 912810 RA 8 | U S Treasury 02/15/2043 TIPS 7,063,064 | ....oovvverinn 6,730,027 | oo 5,839,720 |02/15/2043. | .......... [

Bank of America Corp - OTC.. ... BATYDEB6GKMZO031MB27.. | Cash CASH 23,589,000 .23,589,000

Deutsche Bank AG - OTC ... TLTWFZYICNSX8D621K86.... | Cash CASH 48,570,000 148,570,000

Goldman Sachs Group - OTC ... W22LROWP2IHZNBB6K528.. | Cash CASH 998,000 998,000

Morgan Stanley Capital Services - OTC . 17331LVCZKQKX5T7XV54..... Cash CASH . 30,359,000 .30,359,000

UBSAG-OTC............ BFM8TE1CT2LTQCEMIKSO. .. | CASH. .iviuiitiiisiiiseiieti st CASH. ettt | detnnrene s 18,295,000 | oo .18,295,000

0199999, TORAIS. ... verrestiesiesersseres s sesses s etk ERf ke £h4 L8R E LR L E o0 E LR EEEEE LR fEEE SRR EEEE LR E L E R R L LA E L E LR R R E LR R Rk eLEEELEeEE LR R E LR E LRttt | cerrnieniian 159,250,440 | ..ooovvvvrrinen 28,000,000 | ..coovirinnns 153,849,538 XXX XXX




Statement for September 30, 2016 of the NATIONWIDE MUTUAL INSURANCE COMPANY
SCHEDULE DL - PART 1
SECURITIES LENDING COLLATERAL ASSETS

Reinvested Collateral Assets Owned Current Statement Date

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

04012M AP 4 | Argent Securities Inc RMBS Ser 2006-M1 C....... 1FM 505,219 | .o 505,219 |07/25/2036...

05568Q AB 1 | BNC Mortgage Ln Tr RMBS Ser 2007-3 Cl A2.........cccurrmremeimieieriessseesesssesssssssesssesssssessssssssssesssssssesssssessssssssnees 1FM 253,756 | oo 254,281 |07/25/2037...

362351  AA 6 | GSAA Home Equity Tr RMBS Sr 2008-20 Cl.........covvvurereriiirieriieineisiserssiessessssssssssssssssessessssssessessssssssssssssssansne | avseesnssnns M. [ e 1,975,275 | e 1,975,275 | 12/25/2046...

617487 AB 9 |Morgan Stanley Mtg Tr RMBS Ser 2008-18AX...........cuuuerrmremmemeimersersiessseesessssssessessssessssssesssssssssssenes 1FM 590,916 | ..vvvrcvrrrirerinns 590,916 | 11/25/2036...

813766 AC 4 |Securitized AB Receivables LLC RMBS Ser 1FM 655,922 | ....ccoovriierinnn 655,922 | 09/25/2036...

81378E  AA 1 |Securitized AB Receivables LLC RMBS SEI........ouuuiiuiiiiiesieisssississssssessseesssssssssssnssss st ssnsssesssnssssssssssnsssssssssns | sessesssssens 1FM 836,577 | .o 836,577 | 05/25/2037...
3399999. Industrial & Miscellaneous (Unaffiliated) - Residential Mortgage-Backed SECUMIES. .......ovviririiiiiiiersisiissiesisninns 4,817,665 XXX
3899999. Total - Industrial & Miscellaneous (UNGFfIIBTEA). ...ttt sttt ensenies eesnenes 4,817,665 XXX
6299999.  Total - Residential MOrtgage-BaCked SECUMHES. ... wuirriiririiiiitiiesiisiiss s ser sttt snnes ansssesas 4,817,665 XXX
6599999, SUDEOIAL = BOMAS. ... eurtseetseeess et ees s 8k banniia 4,817,665 XXX
Cash Equivalents (Schedle E Part 2 Type)

000000 00 0 |Overnight Repos SEC LENDING ONLY.......iuuiiiuiisirsiersssesssenssssesseesssesssssssssssensssessssssssssssssssnssssssssssssssssssssensssssssesses | sessssssnnss | soessssessssssonsssnnns | srsossesssesnees 70,519,594 | .o 70,519,594 | 10/03/2016...
9199999.  Total - Cash Equivalents (SChedule E Part 2 TYPE)......ov i sssesss st ssssess st enssss st ssssssssssenssssens | sssassses 70,519,594 70,519,594 XXX
9999999, TOHAIS. ... reruieeieeeitserese ettt 75,337,259 75,337,784 XXX
General Interrogatories:

1. Total activity for the year:  Fair Value $.....(27,180,066)  Book/Adjusted Carrying Value $.....(27,192,190)

2. Average balance for the year:  Fair Value $.....139,059,748  Book/Adjusted Carrying Value $.....139,065,252

3. Reinvested securities lending collateral assets book/adjusted carrying value included in this schedule by NAIC designation:
NAIC 1: §....4,818,191 NAIC 2: §.......... ONAIC3: §......... 0 NAIC4: §.......... ONAICS: §.......... ONAICE: §.......... 0

QE10




Statement for September 30, 2016 of the NATIONWIDE MUTUAL INSURANCE COMPANY
SCHEDULE DL - PART 2
SECURITIES LENDING COLLATERAL ASSETS

Reinvested Collateral Assets Owned Current Statement Date

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

NONE
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Statement for September 30, 2016 of the NATIONWIDE MUTUAL INSURANCE COMPANY
SCHEDULE E - PART 1 - CASH

Month End Depository Balances
2 3 4

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

Open Depositories
Bank of America CONCORD, CA 3,735,579 3,448,091 2,209,407 | XXX
Bank of New York Mellon ...........ccccccoecvevcvccievnvccienncs. NEW YORK NY i | v [ s [ oo | oo | sovsssennens 11,019,921 | oo 12,351,580 | ..covvevenene 22,506,862 | XXX
BNP Paribas USA LOS ANGELES, CA 39,084,347 | .ccvover 47,129,877 | oo 67,035,843 | XXX
Chase - I SPRINGFIELD, IL 9,046,735 8,647,994 5487472 | XXX
Chase - OH COLUMBUS, OH (349,620,073) (346,219,537) (352,790,224) | XXX
Chase - TX. SAN ANTONIO, TX (2,542,973) (3,077,922) (2,902,783) [ XXX
Corestates Bank PHILADELPHIA, PA 52,864 (7,313) (10,090) | XXX
First Star Bank CINCINNATI, OH 1,888,654 1,944,315 2,114,709 | XXX
First Union CHARLOTTE, NC 11,567 995 2,864 | XXX
Huntington National Bank ............cccccccoevuvionmreiiisnrennns COLUMBUS, OH (55,994,732) (36,769,470) (33,908,712) | XXX
Key Bank. CANTON, OH 891,081 186,633 217,665 | XXX
National Bank of Detroit DETROIT, MI <vee(44,059,587) (36,281,245) (38,879,219) | XXX
Nations Bank RALEIGH, NC 327,964 522,475 940,009 | XXX
NW Bank. COLUMBUS, OH 1,772 1,772 1,773 | XXX
PNC COLUMBUS, OH 37,764,950 51,905,137 54,145,817 | XXX
Univest. PITTSBURG, PA, 573,638 573,638 573,864 | XXX
Toronto - DomiNio Bank..........cc.cccveevervrevereerererenninnenns TORONTO, CA 124,489 76,296 89,624 | XXX
Wells Fargo Bank SOUDERTON, PA 9,275,852 32,887,509 24,834,250 | XXX
Wachovia Bank PHILADELPHIA, PA. 325,707 325,707 325,707 | XXX
0199998. Deposits in.....3 depositories that do not exceed the allowable limit

in any one depository (see Instructions) - Open Depositorie: XXX XXX 6,655 6,565 7,104 | XXX
0199999. Total Open Depositorie XXX XXX 0 0 ..(338,085,590) | ...........(262,346,906) XXX
0399999. Total Cash on Deposit. XXX XXX 0 0 ..(338,085,590) (262,346,906) XXX
0599999. Total Cash. XXX XXX 0 0 ..(338,085,590) | ...........(262,346,906) )| XXX

QE12
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Statement for September 30, 2016 of the NATIONWIDE MUTUAL |NSURANCE COMPANY
SCHEDULE E - PART 2 - CASH EQUIVALENTS

Show Investments Owned End of Current Quarter

2 3 4 5

1

6
Description

7
Amount of Interest Due & Accrued

8

Amount Received During Year

Code Date Acquired Rate of Interest Maturity Date

Book/Adjusted Carrying Value

NONE




Supplement for September 30, 2016 of the NATIONWIDE MUTUAL INSURANCE COMPANY

Supp. Ato Sch. T - PH
NONE

Supp. Ato Sch. T - HS
NONE

Supp. Ato Sch. T -0OP
NONE

Q455-1, Q455-2, Q455-3



Supplement for September 30, 2016 of the NATIONWIDE MUTUAL INSURANCE COMPANY

Designate the type of health care

providers reported on this page.

Other Health Care Facilities

* 2 37872 0164550010 3 =

SUPPLEMENT "A" TO SCHEDULE T

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

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

© ®©® N GRE W~

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

58.

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

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

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

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

Pennsylvania..
Rhode Island..

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

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

58999. Totals (Lines 58001 thru 58003+
58998) (Line 58 above)..............




Supplement for September 30, 2016 of the NATIONWIDE MUTUAL INSURANCE COMPANY
Overflow Page for Write-Ins

NONE

Q455-5



Supplement for September 30, 2016 of the NATIONWIDE MUTUAL INSURANCE COMPANY

* 2 37872 0165050010 3 =

DIRECTOR AND OFFICER INSURANCE COVERAGE SUPPLEMENT

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

If the reporting entity writes any director and officer (D&0) business, please provide the following:
1. Monoline Policies 1 2 3
Direct Direct Direct
Written Earned Losses
Premiums Premiums Incurred
...................... 18,085 | oo 16,543 [,

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

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

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

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

2.32 Amount estimated using reasonable @SSUMPLIONS: ...........ccieieiieiiiieeiee ettt sttt a s ae bt s bbb bbb s bbb bbb et bbb bansebns G 572

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

Q505
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