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Statement as of September 30, 2016 of the NAT'ONWIDE LlFE 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
S =010 3OO ISR 29,964,007,253 | .vveoevererenreersneerneenens | cvveeenne 29,964,007,253 | ......... 28,663,095,863
2. Stocks:
2.1 PrEfermed SIOCKS. ...ttt sn e nsiennins | estsensiense s siesneeente | sereneni ettt | et L0 T
2.2 COMMON SIOCKS......oouerereeerarrsseresseeriesessssssesss st eesssesssesssssesssssssessssessssesssnenes | eoseeseceees 800,923,910 | ..everrereerereerircrinrenines | ceerereneinens 800,923,910 | ..ccovvrevene 823,951,370
3. Mortgage loans on real estate:
31 FIESEIENS.covvveeveieceicrire sttt | seeseenens 7,198,768,012 | ..oooveevreerriecrerrrnenes [ v 7,198,768,012 | ........... 6,895,883,779
3.2 Other than firStHIENS.....c...cvueiiii e nesienes | resssesseessesssssssesssiessesssins | serinesisesisesiseseessesssesssens | seessnesssessnssensreserenenens LU N
4. Real estate:
4.1 Properties occupied by the company (less §.......... 0
ENCUMDIANCES)......vvervreissiesisessessesssssses st se st ss st ess e s s sse st s st ssss st esssssssssenss | sressssssessessassessessasssnssesss | arssssassessesessessssssessessans | eessesssssssssesssnsessessnsns (01
4.2 Properties held for the production of income (less §.......... 0
encumbrances)
4.3  Properties held for sale (less $
5. Cash ($....31,051,471), cash equivalents (§.......... 0)
and short-term investments ($.....297,783,683)..........couurrverrerurmeresneresnneesesnsssssssessssessssnees | soseeessneens 328,835,154 | ... | v, 328,835,154 | .............. 181,712,228
6. Contract loans (including §.......... 0 PrEMIUM NOLES)......ourvreveeerercvceeee et sessesaeses | eveessnsenens 929,268,774 | woeevereereree, 172,827 | ..o 929,095,947 | ..o 940,560,771
T DBIVALVES. ...ooucvvreticeii sttt sttt | erseeseenies 593,050,998 | ...oorrrvierieriieeineeines | ceerereeeens 593,050,998 | ......cocce.n: 493,460,675
8. Otherinvested assets...... 363,428,207 363,428,207 255,691,617
9. Receivables for securities.... B I 20,459,086 | .....covvvevverrerrrrriirrierins | e 20,459,086
10. Securities lending reinvested collateral @SSEtS...........cevevcvevriecieiccceee e | v 189,913,919 [ oo | e, 189,913,919 | ..ccoee.e. 172,001,289
11, Aggregate write-ins for NVEStEd @SSetS..........c.cceeieiireieieesceee st sssieniens | ereriesaesins 191,821,713 | oo 0. e, 191,821,713 | oo 93,373,446
12.  Subtotals, cash and invested assets (LINES 110 11).......cc.cveveeeveverierieieeeieeesee e | eveia 40,580,477,026 | .....ccvevreree. 172,827 | ......... 40,580,304,199 | ......... 38,519,731,038
13. Title plants less §.......... 0 charged off (for Title INSUFErS ONIY)........c.evveeeeieiseieieiseiciesiesieins [ e | covesesisssssssssssssessessenes | cessesssssssesssssesesssssa (01 O
14.  Investment income du€ and aCCTUED...........cvuevrvieiieeieeereee ettt sesssesesssns | eveesssesanes 556,944,647 | ooeveveererne 104,307 | ..o 556,840,340 | .............. 436,528,564
15.  Premiums and considerations:
15.1 Uncollected premiums and agents' balances in the course of collection.............cccevveveis | ovvviveiennan 64,833,225 | ..ooovevernee. 1,035,970 | ...coconvend 63,797,255 | coeverene. 63,573,826
15.2 Deferred premiums, agents' balances and installments booked but deferred
and not yet due (including §.......... 0 earned but unbilled premiums)..........cccoeveuvererenns | veeveereereienes 26,929,697 | ..o [ e 26,929,697 | ...ovvvvrenne 38,407,380
15.3 Accrued retrospective premiums ($..........0) and contracts subject to
redetermination ($.......... ).ttt snsennes | serssenssenssenssenssenssenssenssns | srreesreesse et seenssenssnes | sreesreesrss s enreas L0
16. Reinsurance:
16.1  Amounts recoverable from FEINSUTETS..........cc.crverrereereiiieresnerieeesieesssessssessesnessesssnes | ovesssesinnens 16,126,608 | .....oonvvverereereecrierennes | cerirereinnenns 16,126,608 | .....ccooonvee. 13,456,373
16.2 Funds held by or deposited with reinSUred COMPANIES............ovurerierrirreeneineireineireieeeens | cerrreeeesesssiseeesiesssseesses | coveseessssnssessssssssssssseees | sevseessssnsssssssssssssssesenns (11 RO
16.3  Other amounts receivable under reinsurance COMracts..............weererereeeriereeneninens | covereesnnens 13,238,549 | ...vorerverrreerincrierennes | cevereienenns 13,238,549 | .ooovvvrienne. 9,842,915
17.  Amounts receivable relating to uninsured plans
18.1 Current federal and foreign income tax recoverable and interest thereon..........c.cocecvveeveeecens | cevveervevnenan. 1,439,008 |...ocooovieerereeresieeeseees | e 1,439,008 | ...oovvevereieeeiereierenne
18.2 Net deferred taX @SSEL........couwrriirieeirieeie sttt sssseneses | crenesesnns 1,032,013,786 | ..cooveverneee 362,077,785 | ... 669,936,001 | ........cc.... 595,633,251
19.  Guaranty funds receivable or 0N AEPOSIL..........cceveveevriiriieiereeee e sseseseesessnsens | ervesesenseeens 2,270,766 | ..vvvverererererereeseeneen | eeereeeieeiennns 2,270,766 | .coovvevrrne. 2,105,699
20. Electronic data processing equipment and SOWAIE...........cc.cc.uevuiveieircieieeiieeissessse e siesisens | cevsseiesesssssesiessessssesis | eressessessssssessssssssssessenss | sevsesssssiesesssssssessessas (11 TR
21. Furniture and equipment, including health care delivery assets ($.......... 0)erererrereererereeeerneseens [ crrereensnse e | e ssesssessssnes | s (01 O
22. Net adjustment in assets and liabilities due to foreign exchange rates.........ccocvevveeveveeiecns | vevevieiecesisienns 211 | e | e 211 | s
23. Receivables from parent, subsidiaries and affiliates............ccovuererrererereceiieeeeeeeeseeseseen | e 19,796,497 | ..o | e 19,796,497 | .covvvvene. 3,706,468
24. Health care (§.......... 0) and other amoUNtS IECEIVADIE...........c.cocveveieeieiseee e sessenns | cssteiesesiss s sesenss | eevesiessssssesessessssessessns | resssssesiessessessessesssses (01 O
25. Aggregate write-ins for other than invested asSets...........ooeveiereereiiiecereeeeeee s | sresisienens 282,651,571 | oo, 132,187,123 | .............. 150,464,448 | .............. 147,711,477
26. Total assets excluding Separate Accounts, Segregated Accounts and Protected
Cell Accounts (Lines 12 through 25)...........ccccrvcriirnriinieriiesressesiesssessessssssenssesssens | eeeens 42,596,721,591 | ....cvvevvvs 495,578,012 | ......... 42,101,143,579 | ......... 39,830,696,991
27. From Separate Accounts, Segregated Accounts and Protected Cell Accounts...........ccvvveeeerees | coeinee. 90,468,743,433 | ..ot | e 90,468,743,433 | ......... 87,029,823,139
28, Total (LINES 26 NG 27)..........cveerverereercrireresisereieeriseeeeeesisessseesesesssseessesssssssesssesssesssesssnesssnes | aveenes 133,065,465,024 | .............. 495,578,012 | ....... 132,569,887,012 | ....... 126,860,520,130
DETAILS OF WRITE-INS
1101. Derivative collateral and reCeIVaDIES.............cccriririiriiriiiiees s | e 191,821,713

1102. .....
1103. ...

1198. Summary of remaining write-ins for Line 11 from overflow page........c.ccocueeveereeneeneneneireenenes [ coeereenneseecseeene (V1 O (1] T 0 [ 0
1199. Totals (Lines 1101 thru 1103 plus 1198) (Line 11 8DOVE)......ocovuvveiiiereiccsiisiicss s | v 191,821,713 | oo, 0 i 191,821,713 | oo, 93,373,446
2501. Accrued fees and Other @SSetS.........c..vviininiere s ssiesieni | ceveserinenens 146,362,993 | ..o | e 146,362,993 | ..........c.. 143,553,668
2502. Cash value of corporate OWNEd INSUFANCE...........ccvveeverieveeereresesiessiessessessssssessessssessessssnsnens | seevesessessnenns 1,543,984 [ ..o | e 1,543,984 | ...ocooc. 1,543,984
2503. Deferred SOfWArE COSES..........coiuiriiiiirii s ssssines | sesinesinniinens 50,590,817 | ..ccovvrreene 50,590,817 | ..ovevirrerrerirerirerienene LU N
2598. Summary of remaining write-ins for Line 25 from overflow page..........oeeevvcueveeveeveesierveseeneens | ceeveeveieins 84,153,777 | v 81,596,306 | ...ccoovvreee. 2557471 | oo 2,613,825
2599. Totals (Lines 2501 thru 2503 plus 2598) (Line 25 @bOVE)........ccriireiiiciiisiririisisssisssiiins | vssvessieenn: 282,651,571 | oo, 132,187,123 | ... 150,464,448 | ............. 147,711,477




Statement as of September 30, 2016 of the NAT'ONWIDE LlFE INSURANCE COMPANY

LIABILITIES, SURPLUS AND OTHER FUNDS

1 2
Current December 31
Statement Date Prior Year

1. Aggregate reserve for life contracts $.....32,504,141,810 less $..........

included in Line 6.3 (including $.....65,552,262 MOACO RESEIVE).........cc.curviriirrrireiissiisssissssesssssssssssssssssssesssessssesssssssssssssssessssnsssans | svsnssssnsssnns 32,504,141,810 | .cocvvcrrnnen. 30,909,866,030
2. Aggregate reserve for accident and health contracts (including $....60,389,105 MOACO RESEIVE).........ccccoeevvververrreiecsrsesessseesssesssnes | cevvssesssessssesssons 71,800,674 [ oooovevrrinnd 90,446,339
3. Liability for deposit-type contracts (including $.....577,938 MOACO RESEIVE)...........cuuuevuueeereereeiieresseesees et s 3,605,456,587 3,569,404,315
4. Contract claims:

B0 LIttt bbbttt nts | eenbnnb sttt 56,813,118 [ oo 64,858,375

4.2 ACCIHENE ANA NEAIN. ...ttt enstnns | aessnsiest st 43,312,760 | oo 43,377,081
5. Policyholders' dividends §.......... 0 and coupons §.......... 0 dUE AN UNPAIG........curiiiieieiiieiieie it sesse st ssssssessesseses | sressessessessssessesssssssessessessssesses | sresssssssessesssssssesesnes 30,365
6.  Provision for policyholders' dividends and coupons payable in following calendar year - estimated amounts:

6.1  Dividends apportioned for payment (including $.....577,002 MOGCO)........c..cevrurvurrrmmrireriieiiie et sss s sssssssssass | eessssssaesssesssenses 49,386,912 | ..cvvererereis 50,919,071

6.2  Dividends not yet apportioned (including $

6.3  Coupons and similar benefits (including $..........
7. Amount provisionally held for deferred dividend policies NOtINCIUAEA IN LINE B..........cuurvuieierririereieeecineiseieeise e eessseeeessesseseeses | reesesnsessessssesessesssesssesseesessns | ceseessssessssssessesssessessesssssessnes

8. Premiums and annuity considerations for life and accident and health contracts received in advance

less §$.......... 0 discount; including $.....42,706 accident and health PremiUmMS............cco.oeveeeeeeeciierieeeee e
9.  Contract liabilities not included elsewhere:
9.1 Surrender values 0n CaNCEIEA CONTACES............ccceuiviveieiciii ettt ses
9.2 Provision for experience rating refunds, including the liability of $.....4,053,215 accident and health experience rating
refunds of which §.......... 0 is for medical loss ratio rebate per the Public Health Service Act
9.3 Other amounts payable on reinsurance, including $.....

9.4  Interest Maintenance Reserve....
10.  Commissions to agents due or accrued - life and annuity contracts $

and deposit-type CONract FUNAS §.....5,275,588............ovureeeeeeeeeeee et a sttt
11.  Commissions and expense allowances payable on reinSUranCe aSSUME............ruirrererrrrnreresnsensesisesssessesessessesssssssssessssssessasssnes
12, General EXPENSES AUE OF BCCIUEH.........cvcvuivieieciiee ettt esae bbbt s bbb bbb s bbb s e bbbt bbbttt
13. Transfers to Separate Accounts due or accrued (net) (including $.....(1,737,589,110) accrued for expense

allowances recognized in reserves, net of reiNSUred @llOWANCES)............c.cuiiiiieieieiiee ettt
14. Taxes, licenses and fees due or accrued, excluding federal income taxes
15.1 Current federal and foreign income taxes, including §$.......... 0 on realized capital gains (losses)
15,2 NEt defErred taX lIADIIHY. ... .....evvevereeri et

16.  Unearned investment income
17.  Amounts withheld or retained by company as agent or trustee
18.  Amounts held for agents' account, including §.......... 0 agents' credit balances
19.  Remittances and items not allocated

20. Net adjustment in assets and liabilities due to foreign eXChange rAtES..........cccueiueiieiciecie st
21.  Liability for benefits for employees and agents if N0t INCIUAEA @DOVE...........cvurerirriirrerinies e snssnena

22. Borrowed money $.....328,100,000 and interest thereon $.....12,056,230
23. Dividends to stockholders declared and unpaid
24, Miscellaneous liabilities:

24,01 ASSEE VAIUBLION FESEIVE........cecveieivteiecietete ettt bbbt b bbb bbbt b b s b s s s bt

24.02 Reinsurance in unauthorized and certified ($
24.03 Funds held under reinsurance treaties with unauthorized and certified ($

..0) reinsurers.

24,04 Payable to parent, subsidiaries and affiliates...........ccccovreiieiirieieisce s

24.05 Drafts outstanding
24,06 Liability for amounts held under uninsured plans...

24.07 FUnds held UNAEr COINSUIANCE. ..........cuiuivieeieeieteiie ettt bbbt bbbttt

24,08 Derivatives
24.09 Payable for securities.
24,10 Payable for securities lending

2411 Capital notes §.......... 0 and interest thereon §.......... 0ttt ettt eer s

25. Aggregate write-ins for liabilities

26. Total liabilities excluding Separate Accounts business (LINES 110 25)......c.cuiviiieieiieieeicsesie ettt
27.  From Separate ACCOUNES SEALEIMENL...........ccccuiuiieeiiictce ettt bbb bbbt s st st s sttt en s sen

28. Total liabilities (Lines 26 and 27)....

29, COMMON CAPIAI STOCK........cvucveevieiecieicee ettt ettt s bt en s bbb st et s st s s st s st s et st enenen

30. Preferred capital stock
31.  Aggregate write-ins for other-than-special surplus funds..
32, SUIPIUS NOLES......oveveieieeeee e
33, Gross paid in and contributed surplus........
34. Aggregate write-ins for special surplus funds
35.  Unassigned funds (surplus)....
36. Less treasury stock, at cost:

......................... 4,053,215
149,370,312

....................... 24,078,470
......................... 4,657,056
....................... 34,541,580

................. (1,842,065,851)

571,971,014
..................... 190,488,270

......................... 3,909,666
. ..134,885,495
................. 3,081,279

....................... 20,117,074
............................ 701,811
....................... 72,551,959

................. (1,821,128,336)
. 11,649,777
..................... 116,891,431
5,583,202
7,033,011

..................... 388,790,181
....................... 99,084,972
..355,189,991
..................... 172,633,967

...19,089,700 | ... ....86,486,445

................ 36,964,967,573 | ................35,264,175,400
................ 90,468,743433 | ................87,029,823,139
...122,293,998,539

963,017,274

.700,000,000

..700,000,000
.963,017,274
e 1,093,757
.................. 2,898,595,781

361 ... 0.000 shares common (value included in Line 29 §.......... ) PO

36.2 . 0.000 shares preferred (value included in LiNg 30 $..........0). ..ottt ssessans | seesssesssesssssssesssesssesssessssessnees | o
37.  Surplus (Total Lines 31 + 32 + 33 + 34 + 35 - 36) (including $. .0 in Separate Accounts Statement).. . ..5,132,361,227 | ... ...4,562,706,812
38, Totals Of LINES 29, 30 @NG 37.......uvvueriireieinriieeiissssissssssssssssssssss st ssss st sss st bttt ssss s ensssenssensssnnsnns | sisssssssssnssses 5,136,176,006 | .......ccoooo.... 4,566,521,591
39. Totals of Lines 28 and 38 (Page 2, LN 28, Col. 3).......iiiiiiiiiiii ittt sttt sttt sttt snssnstenes | enssesssenees 132,569,887,012 | ... 126,860,520,130

DETAILS OF WRITE-INS

2501. Derivative liability accrued interest.
2502. Loss recognition reserve.........
2503. Reserve for escheat funds..
2598. Summary of remaining write-ins for Line 25 from overflow page..
2599. Totals (Lines 2501 thru 2503 plus 2598) (Line 25 above).....

....10,769,893

3101.
3102.
3103.
3198. Summary of remaining write-ins for Line 31 from overflow page

3199. Totals (Lines 3101 thru 3103 plus 3198) (LINE 31 @D0VE).......cuiuiuiieiiiiiiiesieseictesiss s tsssses e ss st ssses s s s es e s s s sss s s ses e ssnssnaaes

3401. Special surplus- ACA HIP fee
3402.
3403.
3498. Summary of remaining write-ins for Line 34 from overflow page..
3499. Totals (Lines 3401 thru 3403 plus 3498) (Line 34 above)

......................... 1,093,757

Qo3




Statement as of September 30, 2016 of the NAT'ONWIDE LlFE |NSURANCE COMPANY

SUMMARY OF OPERATIONS

PN RE W=

10.
1.
12.
13.
14.
15.
16.
17.
18.
19.
20.
21.
22.
. GENETAl INSUIANCE BXPENSES. ......ucveevereeisetesesiesertssssse s sttt sss s s s s sse s st s et b s s bbb s s s s s st st s st bbb s b et s s s s s st st nt st bnen
24,
25.
26.
27.
28.
29.
30.
31.
32.
. Net gain from operations after dividends to policyholders and federal income taxes and before realized

34.

35.

36.
37.
38.
39.
40.
41.
42.
43.
44,
45.
46.
47.
48.
49.
50.

51.

1 2 3
Current Prior Prior Year Ended
Year to Date Year to Date December 31
Premiums and annuity considerations for life and accident and health contracts.............ccccceeveieireveieeseieiesseesseeeeienns | e 7,401,353,953 | ........7,997,015,830 | ...... 11,305,075,162
Considerations for supplementary contracts with life CONINGENCIES.........c.vvuririerriririirerneirese e sessesennsns | coneresensinnes 1,893,855 | ...coovvernn. 944,002 | e 2,179,080
NEt INVESIMENE INCOME. ......ociuiiciciei bbbt bbbt en s bt nsesnsntenns | eviesas 1,367,277,319 | ........1,235,535,407 | ........ 1,666,686,268
Amortization of Interest Maintenance RESEIVE (IMR)..........c.ocueiueicieeiieeesese ettt sse st ses s ssssessssssssesans | evessessesnsenns (652,918) 5,864,619

Separate Accounts net gain from operations excluding unrealized gains or losses..
Commissions and expense allowances on reinsurance ceded...........ccccveuevnnnes
Reserve adjustments on reiNSUFANCE CEABM..........ccuiiuiiiiie ettt sttt
Miscellaneous Income:
8.1 Income from fees associated with investment management, administration and contract guarantees
TTOM SEPATALE ACCOUNTS.......ceererieecie ittt nen
8.2 Charges and fees for deposit-type CONMTACES..........cccvriuciciscice sttt
8.3 Aggregate write-ins for MiSCEllANEOUS INCOME.........c.riuieririsrirreieieessteee ettt ettt nnes
Totals (Lines 110 8.3).....cccvevvvrierevereeeie s
Death benefits
Matured endowments (excluding guaranteed annual pure endowments)....
ANNUItY DENETILS. ..ot
Disability benefits and benefits under accident and health contracts....
Coupons, guaranteed annual pure endowments and similar benefits..
Surrender benefits and withdrawals for life contracts....................
GrOUP CONVETSIONS.......couvveieiiriteie i sssesses b asasans
Interest and adjustments on contract or deposit-type CONtract FUNGS..........ccccvevrrcviceeeieee e
Payments on supplementary contracts with life CONINGENCIES.........c.ccoveiiiiiriieie e
Increase in aggregate reserves for life and accident and health contracts...
Totals (Lines 10 to 19)
Commissions on premiums, annuity considerations and deposit-type contract funds (direct business only)...........cc.cccvvverrenne
Commissions and expense allowances on reinsurance assumed

Insurance taxes, licenses and fees, excluding federal INCOME tAXES..........cviviverriveieiieiicisiee e
Increase in loading on deferred and uncollected premiums..........
Net transfers to or (from) Separate Accounts net of reinsurance..
Aggregate write-ins for deductions...
Totals (Lines 20 to 27)
Net gain from operations before dividends to policyholders and federal income taxes (Line 9 minus Line 28).
DiVIAENdS t0 POIICYNOIAETS.........vvieieciieeicise ettt s bbbttt
Net gain from operations after dividends to policyholders and before federal income taxes (Line 29 minus Line 30)..............
Federal and foreign income taxes incurred (excluding tax on capital GaiNS)..........cccveuereerriereeiieieiseee e eseees

capital gains or (1058€s) (LINE 31 MINUS LINE 32)........cuuiiiieiieiseieiiesiesiseses st sttt bbb sens
Net realized capital gains (losses) (excluding gains (losses) transferred to the IMR) less capital gains
tax of $.....9,255,915 (excluding taxes of $.....(7,925,046) transferred to the IMR).........cc..coevveirerieivsciiee e

CAPITAL AND SURPLUS ACCOUNT

Capital and surplus, December 31, prior year.
Netincome (LiN€ 35)......c.vvierrureneeneireeneeneereeieeeneens

Change in net unrealized capital gains (losses) less capital gains tax of §.....
Change in net unrealized foreign exchange capital gain (loss)
Change in net deferred income tax
Change in nonadmitted assets
Change in liability for reinsurance in unauthorized and certified COMPANIES..........ccovvvviveevrrereeeiie s
Change in reserve on account of change in valuation basis, (increase) or decrease
Change in asset valuation rESEIVE...........ccceveievereeeie e
Change in treasury stock......
Surplus (contributed to) withdrawn from Separate Accounts during period..
Other changes in surplus in Separate Accounts Statement.............cccoceenen.
ChaNGE IN SUIPIUS NOLES........cuvvvcvieeieieiee ettt b sttt s st s s bbb st s ettt es bbb e s st st st n s
Cumulative effect of changes in acCoUNtiNG PHINCIPIES..........ciuiveieeiieiceie ettt naen
Capital changes:

50T PAIA IN.ee ettt bR SRR SERERb bbb
50.2 Transferred from SUrplus (STOCK DIVIAEN).........crvieriririinrireisississisesseese sttt
50.3 TranSEIMEA 10 SUMPIUS........cviveieeieiiteie ettt bttt bbbt bbb bbbt nns
Surplus adjustment:

51.1 Paidin
51.2 Transferred to capital (Stock Dividend)...

55,457,141 | .... 026,480
............ (22,734,994) erenenn(6,085,131)
........ 1,295,129,459 | .......1,263,166,000 | .......1,661,967,229
........... 361,638,963 | ..........330,865,765 | .........437 402,467
...... 10,459,362,778 | .....10,910,448,456 | .....15.149,116,174
. 448 407,260

1,559,807

........ 1,513,990,372

7,840,336

............. 46,122,621 | ............41,565441 | ............54,650,838
............... 2,683,350 | ..............2,676,905 | ...............3,606,437
1,599,863,579 | .......1,212,079,135 | ........ 1,497,537,881
........ 9,643,025,364 | ........9,659,791,627 | ......12,656,862,918
........... 517,003,564 coeerennnn 116,479,466
v 11,016,568

........... 315,482,520

.......... (162,915,651)

.(530,187,864)] ..

............. 58,474,435
....(1,362,264)
.861,084,014
....(245,623,920)

........ 9,719,346,333

...... 10,149,675,803

...... 14,372,413,737

........... 740,016,445 | ..........760,872,653 776,702,437
............. 34,366,803 | ....c.......33,680,560 | ..oovoernd7,736,482
........... 705,649,642 | ... 727,192,093 | ..........728 965,955
............ (51,276,171) 0000 110,508,223 | ..000o.. 110,071,244
........... 756,925,813 | ..........616,685,870 | ..........618,894,711
.......... (180,794,275)| .........(428,915,988) | .........(452,088,353)
........... 576,131,538 | .....rrs. 187,769,882 | ..........166,806,358
........ 4,407,978,173 | .......4,407,978,172

187,769,882 | ..........166,806,358

.......... (125,124,765)| .........(147 447,305)

............... 2,067,873

154,660,149

............ (93,520,902)] .........(128,992,809)

................... (75,740 oo (92,324)

.................. . 144,466,982
.(26,941,833)| ...........(23,521,856)  ...........(32,069,260)

51.3 Transferred from CAPItAL..........cc.cocueieiiieie ettt bbbttt stenssbas | steessessesssssssestessnssenss | srisssessissestensensesaensnes | seves

51.4 Change in surplus as a result Of FEINSUIANCE............cccvuevivieeieicteee ettt ses s ssessnsenss | sresessessessssesssssssessesinss | seveesessesssssessssssessesenss | coenes
52. DiVIAENAS t0 STOCKNOIAETS.........cvvieeieiiieiieieiieie ettt es b n s st ssnssnsensenns | arsssessessnssstensesnsensassens et | e ———————
53. Aggregate write-ins for gains and losses in surplus...... ..(638,249)] .... .(695,250)( .

54. Net change in capital and surplus (LiNes 37 throUgh 53)..........cceieireeiniisieiesssies st ssessss e ssesssssssses | sssssssses 569,654,415 | ... 69,167,880 | ........... 158,543,419
55. Capital and surplus as of statement date (LINES 36 + 54)..........cc.oveeveeveeireereeriereiierereeeeee e esesesesssseesessssseseesssssnsens | vosveens 5,136,176,006 | ........ 4,477,146,053 | ........ 4,566,521,591
DETAILS OF WRITE-INS
08.301.  MiISCEIIANEOUS INCOME.......curirirriricisesiesie sttt s bbbttt s s st s s ensnsanns | sensansanes 361,638,963 | ........... 330,865,765 | ........... 437,402,467

08.302.

08.303.

08.398. Summary of remaining write-ins for Ling 8.3 from OVErfloW PAgE.........cciuriiirierriecireie sttt ssssessssseseas | eesseesessssssssseesseneans {1 T (01 T 0

08.399. Totals (Lines 08.301 thru 08.303 plus 08.398) (Line 8.3 above) .361,638,963 | ...........330,865,765 | . 437,402,467
2701.  Change in [0SS rECOGNItION TESEIVES. .......c..cvuivrieieeieeieteseie et ssissse ettt bbbt bbbt s sssssnbessesaess | evsesesessessssssssssssensenas | cresseseesinsas 1,712,000 | ..oovvveeee 1,712,000
2702.  Change in rate StabiliZAtioN FESEIVES...........ccceveieveiieisese ettt s et sse st esses s sessssansanes | eevessssseses (2,884,616) ] ..cvovvvernee 3,271,588 | .ocvverneen. 2,030,927
2703.  Reserve adjustments on reinsurance assumed...................... 173,350,696)] ..........(198,483,825)| . 253,336,850)
2798.  Summary of remaining write-ins for Line 27 from OVErlOW PAGE........cceveicveiereiees ettt sssssssessesens | evevinssenns 13,319,661 | ..ovovvveerrine 14,337 | e 3,970,003
2799.  Totals (Lines 2701 thru 2703 plus 2798) (LINE 27 @DOVE). ... iieiiiiiiiiiisi sttt ssnssnssnsseness | cesesseens (162,915,651) ..(193,485,900)] . (245,623,920)
5301.  Adjustment to initial commission and EXPENSE AlIOWANCE...........c.ccueveeverrvrieeieieserese et s sssssessessssessesssenes | eeversessesinsans 638,249)| ..cvverre. (695,250) . ...(886,000)
5302.  Change in Prepaid PENSION COSL..........cuuiururirreeiieeeeieeeseisesseessesseese sttt ees st ess sttt st s st st s ss st entsssnssantas | ceressessnsssssessnssssssnsseses | sesnssssssessssssssnsssassnssnnes | eves 29,755
D003, SRR R RS R RS ReneRseenEnsetsen st st st srensantas | nestentensessestan s sestentans | ersessessentnssessentensentes | srersensesest et n st neas
5398.  Summary of remaining write-ins for Line 53 from oVErlOW PAGE.........ccuirieeieiceccireteee ettt ssanes | eerese s {1 T (11 T 0
5399.  Totals (Lines 5301 thru 5303 plus 5398) (LINE 53 @DOVE).......ererurirereiiiersssssssessesssssssssessasssessessssssssssssessssssessesssssssssessans | srssssossesssanes (638,249) ....oovvnn (695,250)f ..o (856,245)
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Statement as of September 30, 2016 of the NAT'ONWIDE LlFE |NSURANCE COMPANY

CASH FLOW
Currer11t Year PriorzYear Prior Yegr Ended
to Date To Date December 31
CASH FROM OPERATIONS
1. Premiums Collected NEt Of FEINSUIANCE..........c.cvcvceie ettt sess s besas s sassssans | evsesinees 7,530,224,806 | .......... 7,939,467,072 | ........ 11,802,506,539
2. NEtiNVESIMENTINCOME. ........iveeriieeireiesi ittt | resiiens 1,281,969,757 | .......... 1,463,750,798 | .......... 1,852,487,538
3. Miscellaneous income ..1,669,386,870 | ..........1,653,629,738 2,184,670,068
4. Total (LINES 1 hTOUGN 3)......uveeuriirirircririsieriesiseiesie sttt ene s nesenies | ansines 10,481,581,433 |........ 11,056,847,608 | ........ 15,839,664,145
5. Benefit and 0SS related PAYMENES. ...ttt st sssss st sssssneses | vesesnnes 8,090,678,532 | .......... 8,426,391,083 |........ 11,262,836,818
6. Net transfers to Separate Accounts, Segregated Accounts and Protected Cell ACCOUNtS............ccoueeeeverrerereisrineiieins | corrrieians (509,250,349)] ............ (145,203,701)| .cvvreee. 826,678,273
7. Commissions, expenses paid and aggregate write-ins for dedUCHONS..........c.coeuririerrerrincinrireieesseeeeseeseseiessseesesenss | ceeeneeneennd 637,012,703 | ............. 625,161,158 | ............. 894,350,096
8.  Dividends paid to POCYNOIAETS.......c..cviviirieieiireiee ettt sse s sssnsns | snsessnsessenns 35,929,327 | .coovverrinns 38,224,862 | ..ocvvvvrnnn 52,699,974
9.  Federal and foreign income taxes paid (recovered) net of §.....(1,215,772) tax on capital gains (losses) ..68,385,137 | .... 101,321,687 | .... .100,669,864
10, Total (LINES 5 HrOUGN 9).....ccuuvvirreiriiriiieriierieeiesi sttt nssnnteas | crseninns 8,322,755,350 | .......... 9,045,895,089 |........ 13,137,235,025
11.  Net cash from operations (Line 4 minUS LINE 10).........cccoiueiiiiiiinieieeisiesce ettt ssnsensenas | sesnans 2,158,826,083 | .......... 2,010,952,519 | .......... 2,702,429,120
CASH FROM INVESTMENTS
12.  Proceeds from investments sold, matured or repaid:
120 BOMAS....ooevirceieeeireri ettt | nereraes 2,152,220,078 | .......... 3,330,750,885 |.......... 2,713,324,212
12,2 SHOCKS. . vvvuerereeiseesseeete st Rttt | crieentnnenes 14,724,760 | ..o [ o
123 MOMGAGE [0ANS........cvorreiriirrerieceseri ettt nasss e | censeessend 478,851,003 |..cccvvvuue 707,513,891 | ..oovvvenee. 904,627,022
124 REAIESIALE. ...ttt | sttt eni | ettt | sesi e
12.5  Other iNVESIE @SSELS........cvuvuerirrciicererei st sssnen | ceseeresenesenns 8,420,530 | ...coovvvunns 48,615,475 | ..covvvvennnee 52,752,926
12.6 Net gains or (losses) on cash, cash equivalents and short-term investments.............ccccouevevevieeieneseeseeiesins | e 5,095,928 |..ooveiivieieeereiieens | e
12.7 Miscellaneous proceeds 120,417,539 |..........3,008,943,469 | ..........2,899,177,389
12.8  Total investment proceeds (LINES 12.110 12.7).....ciiuireiicieiseieiesse ettt ssesss s ssesssses | esssssas 2,779,729,838 | .......... 7,095,823,720 |.......... 6,569,881,549
13.  Cost of investments acquired (long-term only):
131 BOMAS..eoueverceeenrtsisee st | rereiens 3,510,272,840 |.......... 4,515,506,934 | .......... 4,546,894,555
13,2 SHOCKS. . vvvueeerereeseeeseeesseees e esseee st st ess st ens s | crenentrenenes 90,945,100 | ..coeovvernne 45,729,000 |............. 230,365,500
13.3 MOMGAGE 0BNS......oocvvrrvireieirisseri sttt | ceniesiiens 785,433,180 | .......... 1,067,761,426 | .......... 1,340,112,081
1314 REAIESIAIE. ...ttt en st srenss | aesentnesestensanssestensanssessas | entessessentensestentensestenes | srestsesseneantses st s e s entns
13.5  Other iNVESIEA @SSELS........cvevurrirrcirciisecitsri sttt ssst s | ceniesssnens 164,373,851 | ... 101,812,532 | ......cee.n. 184,066,750
13.6  MisCEllaneouUs @PPlICALIONS............c.cviveieeiciciie ettt bbbt s s s s s s | cassaesonans 221,814,833 |............. 514,214,825 | ............. 622,786,878
13.7 Total investments acquired (LINES 13.1 10 13.6)......cererriueiriieiieiesiesise st ssssessss s ssessesssssssssessesssssenes | asssssaas 4,772,839,804 | .......... 6,245,024,717 |.......... 6,924,225,764
14.  Netincrease or (decrease) in contract [0ans and Premium NOLES. ..o sessssseesessesesesss | cereesesseeens (11,512,520)| ..oovvrenee. (CAKYYA )] I— (8,183,124)
15.  Net cash from investments (Line 12.8 minus Line 13.7 and Line 14) (1,981,597,446) 860,002,224 (346,161,091)
CASH FROM FINANCING AND MISCELLANEOUS SOURCES
16.  Cash provided (applied):
16.1  SUIPIUS NOLES, CAPILAI MOLES. ......ceurerececie ittt s sttt sb st sentes | sebastssesestesssessessessssssnssns | estessessestanesessesssssessasss | sorsssmssessnsssnssestassnssestas
16.2 Capital and paid in SUrPIUS, 18SS trBASUNY STOCK..........ccevevcreeeie ettt s e ss s s sssseses | eevistessesssssesssssssssssseses | eessesisssssesesessessesssssnsnes | ersessessssssessesensssesseseees
16.3 BOMOWE fUNGS.......cvereeeceireiseeieceseni ettt ettt | eeessesinnns (63,150,061)] ............ (378,470,077)| .ccoonvvnn. (259,493,623)
16.4 Net deposits on deposit-type contracts and other insurance abilities.............ccccvvververeirerieerieeeeesie e | ceeveeisieiens 36,052,272 | ..covvvnes 368,832,285 | ............. 571,536,782
16.5 Dividends 10 STOCKNOIAETS.............cuuuiiiiiiiirrr et | sresnrsinsssnesssesssesisesienies | essisssisssenssnssssseenseenss | sesosesinesi e
16.6  Other cash provided (aPPE)...........cveeeerrreirrirereeeerees s sess s snessesssenes |ossrsssseeessens (3,007,922)1.......... (3,063,757,770)| ......... (2,897,483,652)
17.  Net cash from financing and miscellaneous sources (Lines 16.1 through 16.4 minus Line 16.5 plus Line 16.6)............ | cccovvvenee. (30,105,711)].......... (3,073,395,562)|.......... (2,585,440,493)
RECONCILIATION OF CASH, CASH EQUIVALENTS AND SHORT-TERM INVESTMENTS
18.  Net change in cash, cash equivalents and short-term investments (Line 11 plus Line 15 plus Line 17).......cccocovevereeees | covvvevrnnne 147,122,926 |............ (202,440,819)] ............ (229,172,464)
19.  Cash, cash equivalents and short-term investments:
191 BEGINNING OF YT .....ovrverrveenriresierise sttt bbbttt | ceviesssnens 181,712,228 | ............. 410,884,692 | ............. 410,884,692
19.2 End of period (Line 18 plus Line 19.1)....... 328,835,154 208,443,873 181,712,228
Note: Supplemental disclosures of cash flow information for non-cash transactions:
20.0001  Exchange of bond investment to bond iNVESIMENL...........c.cceiiieiiriiceesee e sesssssaens | evssssssans 286,012,545 | ..ooveveveerreesesnen | v 443,370,709
20.0002  Dividend receivable from SUDSIAIAMY............ureerreemrreemremsressseeseesesseesssessssesssssesssesssssessssssssssssessssssssssesssssssssneses | sovessassenns 171,000,000 [ .ovoomeereremrernenmeeennees | ceerreeenenens 60,000,000
20.0003  Reinsurance settlement payable to SUDSIAIAIY...........ccoceieieiiiicieeee ettt ssssnsnss [ onsesesnnies 133,298,016 [ ..cvvvvvrrerererrerererersneens [ cevverenenns 116,637,733
20.0004  Change in tax credit commitment liability... ...17,857,351 ..25,498,713
20.0005  Capitalized iNterest 0N DONGAS.........cccvverviicieiscies ettt st ssensssaes | sessessssssins 1,230,958 |...ovevereieeerisenen [ v, 6,594,872
20.0006  Capitalized interest 0N MOMGAGE I08NS.........cc.ruurerierriieireie ettt et sss s ssssesssnssenes | sessesssssssessssns 260,975 | .o | e 70,545
20.0007  Bond to be announced commitments (purchased/sold).. ..1,006,937,500
20.0008 Initial funds withheld for benefit Of SUDSIBIAIY...........cvueurerrreereeiescrrisseeeeeesise s eesssssssenees | eesneeesnessssesssssssssssssnsses | sovesssssssnessssessssnsssssssnns | soneesesenns 401,744,422
20.0009  Exchange of bond investment to equity INVESIMENL............cccoviiininrceese st ssssssssessesses | srssssessssssssessssssssessessns | sesssessesssssssesssssesessenss | sssesssessessnnes 1,133,392
20.0010  Change in interest on indebtedness.........c..ccccoeeenc.. ....168,071
20.0011  Amortization of hedge accounting AdJUSIMENES. ..........cvciiuiiiisiciisieeieeies st ssssssses s sessnsesesssenssssssssssns | seesnssnssssessnssnsessesnsensens | sresssnsenssssessnssnssnsesnsans | sresnssssessesnsnes 91,403
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Statement as of September 30, 2016 of the NAT'ONWIDE LlFE INSURANCE COMPANY

EXHIBIT 1
DIRECT PREMIUMS AND DEPOSIT-TYPE CONTRACTS

Currer11t Year Prior2 Year PriorSYear
To Date To Date Ended December 31
1o INUSHHALTITE. ..ottt | resiesi s i st s st ntes | estsent st | eeeb e
2. 0rdinary life INSUMANCE..........cvvuuririereirerireeiersieesseess s sess st sessssesssesssssssssns | sesssnesesssesssnessssennes 499,097,963 | ....cvvovrerrrrirriinans 507,907,111 | oo 705,315,766
3. Ordinary iINdiVIAUal @NNUILIES...........cverererrreeerererreeeeeesseesesesseseseesssssssesssssssssesssssssesssssesssnne | seessssesmsessssssses 4,001,206,950 | cvoooverrreererennnd 4,787,540,152 | oo 6,388,247,240
4. Creditlife (Group and iNAIVIAUA)..........ovevuerieieieiseieessse sttt sessesssssses | essssssssessssessesssssssssessssssessessessss | sessiessessesssssessesssssesssssssssessessnsss | eesessessssssessesssssssssessssssesssssessanses
5. GrOUP lifE INSUTANCE. ... cvververecirereieceserieceseess st sest st ssssssssssssssnens | sesssessssnesssnssssasenes 433,200,329 | ..o 325,187,359 | oo 1,443,647 424
8. GrOUD @NNUILIES. ......ovvrreeeerrireeicrieesiseiesesiess st sssessssessesssssssssssssssnssns. | sessssesssnmessnesssnn 2,877,209,046 | ..ccoovvvererrirrienn. 2,416,591,145 [ oo 3,329,354,834
T ABH = GIOUD ..ottt | eese sttt 222,254,790 | oo 237,092,155 | .oovveercrieeeienennne 285,696,741
8. A&H - credit (Group and INAIVIAUA)...........cocvveveieeriericrece ettt ssessssesseses | eresissssssesisssssesssssesssssesssssssessesens | sessesiesissesssssssssssssssessessssessessssens | sesessessisssssesssssssessesssssssesssssssssns
9. ABH = OtNBI .. | eebienn st 6,103,810 | wooevereceerrirecricninne 6,643,013 | oo 9,681,351
10.  Aggregate of all other lINES Of DUSINESS........ccouueveiciieeeieiieieese e essessssssssnees | ersesississssessessssssssessssssessesnsanes 0 ] 0 ] 0
11 SUBLOAL ..ot | e 8,039,072,888 | .....cocvvrevrercrnnne 8,280,960,935 | ...cooovervierinnc 12,161,943,356
12, DepOSIt-lyPE CONMTACES..........cveiveevieeieictesie ettt sstes s ssssesessnsens | asssesssssssessesessnsnes 129,450,000 | oovovciiiicnas 336,539,800 | oo 548,334,800
13, TIOR8l et | e 8,168,522,888 | ....ccocorverreriininns 8,617,500,735 [ ..o, 12,710,278,156
DETAILS OF WRITE-INS
T00T. ettt R RS R e | Hhiee ettt | Hreest ettt | eeert et
1002, oo eeee et s e RS R Rt | Heseeet sttt es sttt snes | Hreesteess e ts st ssesstnens | senesteee sttt
1003, ettt | Hhien et bbbttt | Hreest ettt | enere et
1098. Summary of remaining write-ins for Line 10 from overflow Page..........ccoverrerenrneneneiernens | e L0 T (0 OO 0
1099. Total (Lines 1001 thru 1003 plus 1098) (LIN€ 10 @DOVE).......ocviveeriiieiiieieieseisisieesesensneees | evrereiissesssessessssssesssssnsensesnead (01 OO 0 i 0
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Statement as of September 30, 2016 of the NATlONWlDE L”:E |NSURANCE COMPANY

NOTES TO THE FINANCIAL STATEMENTS

Note 1 — Summary of Significant Accounting Policies and Going Concern

A. Accounting Practices

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

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

Eagle Captive Reinsurance, LLC (Eagle), a wholly owned subsidiary of the Company, is an Ohio domiciled special purpose financial captive
insurance company formed in 2015. Pursuant to Ohio Revised Code Chapter 3964 and the approval by the Department, Eagle has applied a
prescribed practice that decreased the subsidiary’s valuation by $131,818,382 and $64,394,820 as of September 30, 2016 and December 31,
2015, respectively, and also reduced the admitted deferred tax assets (DTA) by $19,772,757 and $9,659,223 as of September 30, 2016 and
December 31, 2015, respectively.

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

State of Current year to date Prior year ended

Domicile 2016 2015
Net Income
(1) Nationwide Life Insurance Company state basis (Page 4, Line 35, Columns 1 & 3) OH & 576,131,538 $ 166,806,358
(2) state prescribed practices that increase/(decrease) NAIC SAP OH - -
(3) State permitted practices that increase/(decrease) NAIC SAP OH - -
(4) Net Income, NAIC SAP (1-2-3=4) $ 576,131,538 $ 166,806,358
Surplus
(5) Nationwide Life Insurance Company state basis (Page 3, Line 38, Columns 1 & 2) OH $ 5,136,176,006 $ 4,566,521,591
(6) State prescribed practices that increase/(decrease) NAIC SAP
Subsidiary valuation - Eagle OH (131,818,382) (64,394,820)
Subsidiary valuation - Eagle impact on DTA admittance OH (29,772,757) (9,659,223)
(7) State permitted practices that increase/(decrease) NAIC SAP
NONE OH - -
Subsidiary valuation - Olentangy VT 56,000,000 56,000,000
Subsidiary valuation - Olentangy impact on DTA admittance VT 8,400,000 8,400,000
(8) statutory Capital and Surplus, NAIC SAP (5-6-7=8) $  5,223,367,145 $ 4,576,175,634

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

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

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, the Company announced that it had entered into a definitive agreement to purchase Jefferson National Financial Corp
(Jefferson National). Under terms of the agreement, NLIC will purchase all of the stock of Jefferson National, which will become a wholly owned
subsidiary of the Company. 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.

Note 4 — Discontinued Operations

Not applicable.
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Note 5 — Investments

A. Mortgage Loans

No significant changes from prior year end.

B. Troubled Debt Restructuring

No significant changes from prior year end.

C. Reverse Mortgages

Not applicable.

D. Loan-Backed Securities

1.

2.

Prepayment assumptions are generally obtained using a model provided by a third-party vendor.
None

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

@ 2 3 4 (©)] (6) )
Date of
Amortized cost after financial
Amortized cost Present value Recognized other-than- Fair value statement
before current of projected other-than-temporary temporary at time where
CUSIP period OTTI cash flows impairment impairment of OTTI reported
86359BMK4  $ 1,220,105 $ 940,775 $ 279,330 $ 940,775 $ 654,929 Q3'16
Total $ 279,330

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

a. The aggregate amount of unrealized losses:
1. Lessthan 12 Months $ (5,410,625)
2. 12 Months or Longer $ (64,069,366)

b. The aggregate related fair value of securities with unrealized losses:
1. Lessthan 12 Months $ 243,529,261
2. 12 Months or Longer $ 916,898,255

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

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

E. Repurchase Agreements and Securities Lending Transactions

No significant changes from prior year-end.

3.

Collateral Received

b. The fair value of that collateral and of the portion of that collateral that the Company has sold or repledged was $189,713,470 as of
September 30, 2016.

F. Real Estate

No significant changes from prior year end.

G. Low-Income Housing Tax Credits

No significant changes from prior year end.

H. Restricted Assets

No significant changes from prior year end.

I. Working Capital Finance Investments

Not applicable.

J. Offsetting and Netting of Assets and Liabilities

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

K. Structured Notes

No significant changes from prior year end.
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Note 6 - Joint Ventures, Partnerships and Limited Liability Companies

No significant changes from prior year end.

Note 7 - Investment Income

No significant changes from prior year end.

Note 8 - Derivative Instruments

No significant changes from prior year end.

Note 9 - Income Taxes

No significant changes from prior year end.

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

No significant changes from prior year end, except for the following.
On March 31, 2016, the Company made a surplus contribution of $10,000,000 to Eagle.
On May 16, 2016, the Company made a capital contribution of $45,000,000 to Nationwide Life and Annuity Insurance Company.
On September 1, 2016, the Company made a capital contribution of $45,000,000 to Nationwide Life and Annuity Insurance Company.
On November 10, 2016, the Company received a total distribution of $171,000,000 from Eagle, which included an ordinary dividend of $15,842,541
and an extraordinary dividend of $155,157,459, that was declared on September 30, 2016. The dividend receivable has been recorded in
Investment Income Due and Accrued on the September 30, 2016 statutory statement of admitted assets.
Note 11 - Debt
A. All Other Debt
No significant changes from prior year end.
B. Funding Agreements with Federal Home Loan Bank (FHLB)

(1) The Company is a member of the FHLB of Cincinnati. Through its membership, the FHLB established the Company’s capacity for short-term
borrowings and cash advances under the funding agreement program at up to 50% of total admitted assets, or $66,284,943,506 as of
September 30, 2016.

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

Additionally, through its membership, the Company has access to borrow up to $250,000,000 from the FHLB that expires on March 24,
2017. The Company had no amounts outstanding under the agreement as of September 30, 2016 and December 31, 2015. It is part of the

Company’s strategy to use these funds for operations, and any funds obtained from the FHLB for use in general operations, would be
accounted for as borrowed money.

(2) FHLB Capital Stock

a. Aggregate Totals

1. Current Year-end 1 2 3
Total 2+ 3 General Account Separate Accounts
(@) Membership Stock - Class A $ - $ - $ -
(b) Membership Stock - Class B $ 25,000,000 $ 25,000,000 $ -
(c) Activity Stock $ 46,526,800 $ 46,526,800 $ -
(d) Excess Stock $ - $ - $ -
(e) Aggregate Total (a+b+c+d) $ 71,526,800 $ 71,526,800 $ -
(f) Actual or Estimated Borrowing Capacity
as Determined by the Insurer $ 4,250,000,000 XXX XXX
2. Prior Year-end 1 2 3
Total 2+ 3 General Account Separate Accounts
(@) Membership Stock - Class A $ - $ - $ -
(b) Membership Stock - Class B $ 25,000,000 $ 25,000,000 $ -
(c) Activity Stock $ 45,581,700 $ 45,581,700 $ -
(d) Excess Stock $ - $ - $ -
(e) Aggregate Total (a+b+c+d) $ 70,581,700 $ 70,581,700 $ -
(f) Actual or Estimated Borrowing Capacity
as Determined by the Insurer $ 4,250,000,000 XXX XXX
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b. Membership Stock (Class A and B) Eligible and Not Eligible for Redemption

1 2 Eligible for Redemption
Current Year 3 4 5 6
Membership Total Not Eligible for Less Than 6 6 months to Less | 1to Less Than 3
Stock (2+3+4+5+6) Redemption Months Than 1 year Years 3to 5 Years
1. Class A $ - $ - $ - $ - $ - $ -
2.Class B $ 25,000,000 $ 25,000,000 $ - $ - $ - $ -
(3) Collateral Pledged to FHLB
a. Amount Pledged as of Reporting Date
3
1 2 Aggregate Total
Fair Value Carrying Value Borrowing
1 Current Year Total General
and Separate Accounts Total
Collateral Pledged (Lines 2+3) $ 2,843,276,270 $ 2,668,986,840 $ 2,287,745,447
2 Current Year General Account
Total Collateral Pledged $ 2,843,276,270 $ 2,668,986,840 $ 2,287,745,447
3 Current Year Separate Accounts
Total Collateral Pledged $ - $ - $ -
4 Prior Year-end General and Separate
Accounts Total Collateral Pledged $ 2,643,422,636 $ 2,534,700,464 $ 2,280,942,822
b. Maximum Amount Pledged During Reporting Period
3
Aggregate Borrowed
1 2 at Time of Maximum
Fair Value Carrying Value Collateral
1 Current Year Total General
and Separate Accounts Maximum
Collateral Pledged (Lines 2+3) $ 2,936,729,341 $ 2,757,326,155 $ 2,319,564,748
2 Current Year General Account Maximum
Collateral Pledged $ 2,936,729,341 $ 2,757,326,155 $ 2,319,564,748
3 Current Year Separate Accounts Maximum
Collateral Pledged $ - $ - $ -
4 Prior Year-end General and Separate
Accounts Maximum Collateral Pledged $ 2,741,541,485 $ 2,585,797,857 $ 2,280,942,822
(4) Borrowing from FHLB
a. Amount as of the Reporting Date
1. Current Year 1 2 3 4
Total General Separate Funding Agreements
2+3 Account Accounts Reserves Established
(a) Debt $ - 0% -3 XXX
(b) Funding Agreements $ 2,287,745,447 $ 2,287,745,447 $ $ 2,287,745,447
(c) Other $ - % -0 % XXX
(d) Aggregate Total
(a+b+c) $ 2,287,745,447 $ 2,287,745,447 $ $ 2,287,745,447
2. Prior Year 1 2 3 4
Total General Separate Funding Agreements
2+3 Account Accounts Reserves Established
(a) Debt $ - % -8 XXX
(b) Funding Agreements  $ 2,280,942,822 % 2,280,942,822 % $ 2,280,977,804
(c) Other $ - % -0 % XXX
(d) Aggregate Total
(a+b+c) $ 2,280,942,822 $ 2,280,942,822 $ $ 2,280,977,804
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b. Maximum Amount during Reporting Period (Current Year)

1 2 3
Total General Separate
2+3 Account Accounts
1. Debt $ -8 - $ -
2. Funding Agreements  $ 2,319,564,748  $ 2,319,564,748 $ -
3. Other $ -8 -0 % -
4. Aggregate Total
Lines (1+2+3) $ 2,319,564,748  $ 2,319,564,748  $ -

c. FHLB - Prepayment Obligations

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

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

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

Plans

No significant changes from prior year end.

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

No significant changes from prior year end.

Note 14 — Liabilities, Contingencies and Assessments

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

F. All Other Contingencies

Legal and Regulatory Matters

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

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

Tax Matters

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

Indemnifications

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

Note 15 — Leases

No significant changes from prior year end.
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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.
2. No servicing assets or liabilities were recognized during the period.
4. There were no assets securitized during the period.
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 Premium Written/Produced by Managing General Agents/Third Party Administrators

No significant changes from prior year end.

Note 20 — Fair Value Measurements

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

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

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

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

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

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

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

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

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

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

Fair value of derivative instruments is determined using various valuation techniques relying predominately on observable market inputs. These
inputs include interest rate swap curves, credit spreads, interest rates, counterparty credit risk, equity volatility and equity index levels. In cases
where observable inputs are not available, the Company will utilize non-binding broker quotes to determine fair value and these instruments are
classified accordingly in the fair value hierarchy.
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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
Special revenues - $ 1,011,757 $ - 1,011,757
Industrial and miscellaneous - 3,365,251 13,487,866 16,853,117
Total Bonds - $ 4,377,008 $ 13,487,866 17,864,874
Securities lending collateral assets - 138,856 - 138,856
Common stocks 57,647 71,526,800 931,310 72,515,757
Separate account assets® 85,219,733,539 2,266,004,393 2,697,460,107 90,183,198,040
Derivative assets - 91,185,459 419,495,574 510,681,033
Total Assets at Fair Value 85,219,791,186 $ 2,433,232,516 $ 3,131,374,857 $ 90,784,398,560
Liabilities at Fair Value
Derivative liabilities $ - $ 163,782,545 $ - $ 163,782,545
Total Liabilities at Fair Value - $ 163,782,545 $ - $ 163,782,545

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

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

Total gains and

Beginning (losses) Total gains and
Balance at Transfers into | Transfers out | included in Net | (losses) included Ending Balance at
6/30/2016 Level 3 of Level 3 Income in Surplus Purchases | Issuances Sales Settlements 9/30/2016
Assets at Fair Value
Industrial and miscellaneous $15,999,729 $265,893  $(2,844,433) $- $227,791 $ $ $(323,697)  $162,583 $13,487,866
Total Bonds $15,999,729 $265,893  $(2,844,433) $- $227,791 $ $ $(323,697)  $162,583 $13,487,866
Common stocks $751,056 $- $- $- $180,254 $ $ $- $- $931,310
Separate account assets $2,694,961,551 $- $- $- $2,498,556 $ $ $- $- $2,697,460,107
Derivative assets $441,346,980 $- $- $334,556 $(19,168,727) $. $. $(3,017,235) $- $419,495,574
Total Assets at Fair Value $3,153,059,316 $265,893  $(2,844,433) $334,556 $(16,262,126) $- $- $(3,340,932)  $162,583 $3,131,374,857

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 $32,317,753,235 $29,946,142,379 $1,111,015,209 $29,960,728,023 $1,246,010,003 $-
Stocks 728,408,152 728,408,153 - - 728,408,152 -
Mortgage loans, net of allowance 7,466,080,026 7,198,768,012 - - 7,466,080,026 -
Short-term investments 297,783,683 297,783,683 3,414,940 294,368,743 - -
Derivative assets 94,490,417 82,369,965 - 94,490,417 - -
Policy loans® 929,095,947 929,095,947 - - 929,095,947 -
Separate account assets 306,382,779 285,545,393 3,275,109 303,107,670 - -
Securities lending collateral assets 189,574,614 189,775,063 189,061,627 512,987 - -
Total Assets $42,329,568,853 $39,657,888,595 $1,306,766,885 $30,653,207,840 $10,369,594,128 $-
Liabilities
Derivative liabilities $9,099,890 $3,836,235 $- $9,099,890 $- $-
Investment Contracts 21,814,494,621 23,281,316,400 - - 21,814,494,621 -
Total Liabilities $21,823,594,511 $23,285,152,635 $- $9,099,890 $21,814,494,621 $-

1 Includes nonadmitted amounts

D. Not Practicable to Estimate Fair Value

Not applicable.

Note 21 - Other ltems

No significant changes from prior year end.

Note 22 - Events Subsequent

Type | — Recognized Subsequent Events:

Subsequent events have been considered through November 11, 2016 for the statutory statement issued on November 14, 2016.

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

Type Il — Nonrecognized Subsequent Events:

Subsequent events have been considered through November 11, 2016 for the statutory statement issued on November 14, 2016.

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

already been disclosed as required.

Note 23 - Reinsurance

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

A-D Not applicable.
E. Risk Sharing Provisions of the Affordable Care Act
(1) Did the reporting entity write accident and health insurance premium that is subject to the ACA risk-sharing provisions (YES/NO)? YES

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

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

Amount
a. Permanent ACA Risk Adjustment Program
Assets
1. Premium adjustments receivable due to ACA Risk Adjustment $ -
Liabilities
2. Risk adjustment user fees payable for ACA Risk Adjustment $ -
3. Premium adjustments payable due to ACA Risk Adjustment $ -
Operations (Revenue & Expense)
4. Reported as revenue in premium for accident and health
contracts (written/collected) due to ACA Risk Adjustment $ }
5. Reported in expenses as ACA risk adjustment user fees
(incurred/paid) $ )
b. Transitional ACA Reinsurance Program
Assets
1. Amounts recoverable for claims paid due to ACA Reinsurance $ -
2. Amounts recoverable for claims unpaid due to ACA
Reinsurance (Contra Liability) $ }
3. Amounts receivable relating to uninsured plans for
contributions ACA Reinsurance $ }
Liabilities
4. Liabilities for contributions payable due to ACA Reinsurance
- not reported as ceded premium $ 1.116.079
5. Ceded reinsurance premiums payable due to ACA
Reinsurance $ }
6. Liability for amounts held under uninsured plans
contributions for ACA Reinsurance $ }
Operations (Revenue & Expense)
Ceded reinsurance premiums due to ACA Reinsurance $ -
8. Reinsurance recoveries (income statement) due to ACA
Reinsurance payments or expected payments $ )
9. ACA Reinsurance contributions - not reported as ceded
premium $ 1,116,079
c. Temporary ACA Risk Corridors Program
Assets
1. Accrued retrospective premium due to ACA Risk Corridors $ -
Liabilities
2. Reserve for rate credits or policy experience rating refunds
due to ACA Risk Corridors $ )
Operations (Revenue & Expense)
3. Effect of ACA Risk Corridors on net premium income
(paid/received) $ }
4. Effect of ACA Risk Corridors on change in reserves for rate
credits $ }
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Statement as of September 30, 2016 of the NATlONWlDE L”:E |NSURANCE COMPANY

NOTES TO THE FINANCIAL STATEMENTS

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

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

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

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

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

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

Note 25 - Changes in Incurred Losses and Loss Adjustment Expenses

Not applicable.

Note 26 - Intercompany Pooling Arrangements

Not applicable.

Note 27 - Structured Settlements

Not applicable.

Note 28 - Health Care Receivables

Not applicable.

Note 29 — Participating Policies

No significant changes from prior year end.

Note 30 - Premium Deficiency Reserves

No significant changes from prior year end.

Note 31 — Reserves for Life Contracts and Annuity Contracts

No significant changes from prior year end.

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

No significant changes from prior year end.

Note 33 - Premium and Annuity Considerations Deferred and Uncollected

No significant changes from prior year end.

Note 34 — Separate Accounts

No significant changes from prior year end.

Note 35 — Loss/Claim Adjustment Expenses

No significant changes from prior year end.
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Statement as of September 30, 2016 of the NAT'ONWIDE LlFE INSURANCE COMPANY

GENERAL INTERROGATORIES
PART 1 - COMMON INTERROGATORIES

12
2.1

22
3.1

3.2
3.3

4.1
42

6.1
6.2

6.3

6.4

6.5

6.6
741

7.2

8.1
8.2

8.3
8.4

9.1

as required by the Model Act?

If yes, has the report been filed with the domiciliary state?

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?

If yes, date of change:

GENERAL

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

Yes[ ] No[X]
Yes[ ] No[ ]
Yes[ ] No[X]

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?

If yes, complete Schedule Y, Parts 1 and 1A.

Yes[X] NoJ[ ]

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.
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] NA[]
State as of what date the latest financial examination of the reporting entity was made or is being made. 12/31/2011
State the as of date that the latest financial examination report became available from either the state of domicile or the reporting entity. This date
should be the date of the examined balance sheet and not the date the report was completed or released. 12/31/2011
State as of what date the latest financial examination report became available to other states or the public from either the state of domicile or the
reporting entity. This is the release date or completion date of the examination report and not the date of the examination (balance sheet date). 04/01/2013
By what department or departments?
OH
Have all financial statement adjustments within the latest financial examination report been accounted for in a subsequent financial statement filed
with Departments? Yes[ ] No[ ] NA[X]
Have all of the recommendations within the latest financial examination report been complied with? Yes[ ] No[ ] NA[X]
Has this reporting entity had any Certificates of Authority, licenses or registrations (including corporate registration, if applicable) suspended or revoked
by any governmental entity during the reporting period? Yes[ ] No[X]
If yes, give full information:
Is the company a subsidiary of a bank holding company regulated with the Federal Reserve Board? Yes[ ] No[X]
If response to 8.1 is yes, please identify the name of the bank holding company.
Is the company affiliated with one or more banks, thrifts or securities firms? Yes[X] Nol[ ]
If the response to 8.3 is yes, please provide below the names and location (city and state of the main office) of any affiliates regulated by a federal
regulatory services agency [i.e. the Federal Reserve Board (FRB), the Office of the Comptroller of the Currency (OCC), the Federal Deposit Insurance
Corporation (FDIC) and the Securities Exchange Commission (SEC)] and identify the affiliate’s primary federal regulator].
1 2 3 4 5 6
Affiliate Name Location (City, State) FRB OCC | FDIC | SEC
Nationwide Bank Columbus, OH NO YES NO NO
Nationwide Mutual Insurance Company Columbus, OH YES NO NO NO
Nationwide Mutual Fire Insurance Company Columbus, OH YES NO NO NO
Nationwide Corporation Columbus, OH YES NO NO NO
Nationwide Financial Services, Inc. Columbus, OH YES NO NO NO
Nationwide Investment Services Corp Columbus, OH NO NO NO YES
Nationwide Investment Advisors, LLC Columbus, OH NO NO NO YES
Nationwide Securities, LLC Dublin, OH NO NO NO YES
Nationwide Fund Advisors King of Prussia, PA NO NO NO YES
Nationwide Fund Distributors, LLC King of Prussia, PA NO NO NO YES
Nationwide Asset Management, LLC Columbus, OH NO NO NO Yes

Are the senior officers (principal executive officer, principal financial officer, principal accounting officer or controller, or persons performing similar

functions) of the reporting entity subject to a code of ethics, which includes the following standards?

Qo8

(@) Honest and ethical conduct, including the ethical handling of actual or apparent conflicts of interest between personal and professional relationships;
(b)  Full, fair, accurate, timely and understandable disclosure in the periodic reports required to be filed by the reporting entity;

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

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

(e)  Accountability for adherence to the code.

Yes[X] No[ ]



Statement as of September 30, 2016 of the NAT'ONWIDE LlFE INSURANCE COMPANY

GENERAL INTERROGATORIES
PART 1 - COMMON INTERROGATORIES

9.11

9.2
9.21

9.3
9.31

10.1
10.2

1.1

1.2

13.

14.1

15.1
15.2

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 requlation.
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: 96,018,862
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] Nol[ ]
14.2 Ifyes, please complete the following:
1 2
Prior Year-End Current Quarter
Book/Adjusted Carrying Value Book/Adjusted Carrying Value
14.21 Bonds $ 14,294,011 $ 14,285,713
14.22 Preferred Stock 0 0
14.23 Common Stock 736,350,535 728,408,153
14.24 Short-Term Investments 0 0
14.25 Mortgage Loans on Real Estate 216,041,762 271,230,675
14.26 All Other 75,344,567 96,268,552
14.27 Total Investment in Parent, Subsidiaries and Affiliates (Subtotal Lines 14.21 to 14.26) $ 1,042,030,875 $ 1,110,193,093
14.28 Total Investment in Parent included in Lines 14.21 to 14.26 above $ 0 $ 0
Has the reporting entity entered into any hedging transactions reported on Schedule DB? Yes[X] Nol[ ]
If yes, has a comprehensive description of the hedging program been made available to the domiciliary state? Yes[X] Nol[ ]
If no, attach a description with this statement.
For the reporting entity's security lending program, state the amount of the following as of current statement date:
Total fair value of reinvested collateral assets reported on Schedule DL, Parts 1 and 2: $ 189,713,470
Total book adjusted/carrying value of reinvested collateral assets reported on Schedule DL, Parts 1 and 2: $ 189,913,919
Total payable for securities lending reported on the liability page: $ 190,488,270
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
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
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Statement as of September 30, 2016 of the NAT'ONWIDE LlFE |NSURANCE COMPANY

17.5

18.1
18.2

GENERAL INTERROGATORIES
PART 1 - COMMON INTERROGATORIES

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

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

If no, list exceptions:

Q08.2
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Statement as of September 30, 2016 of the NAT'ONWIDE LlFE |NSURANCE COMPANY

3.1
3.2
3.3
34

GENERAL INTERROGATORIES (continued)
PART 2 - LIFE & HEALTH

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

Long-term mortgages in good standing Amount
TAT FAIM MOMGAGES. .. .vvecveeieciie it ss s ss sttt s s b1 4S8 8888888805104ttt G
112 RESIABNHAI MOMGAGES. ... ... cveeeiesieseitieitieise sttt sb bbb s s s 5s s R bbb G

1.13  Commercial mortgages

7,198,768,012

1.14  Total mortgages in good standing

7,198,768,012

Long-term mortgages in good standing with restructured terms
1.21  Total mortgages in good standing With reSITUCIUTEA TEIMS..........cveieiiie ettt $

Long-term mortgage loans upon which interest is overdue more than three months
1.31  Farm mortgages
1.32  Residential mortgages
1.33  COMMETCIAl MOMGAGES. ...eueueeerereireeeeeetseesseeeesesseessee st s s eseese st ee e ss et ss s et eS8 b eS8 e84 A 8oL E 2R s E eSS E e SRR b s AR bR s bbbt e

1.34  Total mortgages with interest overdue more than three months

Long-term mortgage loans in process of foreclosure

TAT  FAIM MOMGATES. .. .v.vveveevecveeieiie ettt s et ss e a st s st es st bss s s s s st et e s s bbb s s et e e e R b s s b s s bbb s s s b s st e s s bbb es s s e bt s e s e st st st b s saen
1,42 RESIAENTAI MOMGAGES. .......ueveivicvieeietcteee ettt sttt s st s s s bbb s b s s bR e s s st s R s b e b s b s b s s b bbb s b et s s s s st et s b s bt en s s e beneaes
1.43  Commercial mortgages

1.44  Total mortgages in process of foreclosure

Total mortgage loans (Lines 1.14 + 1.21 + 1.34 + 1.44) (Page 2, Column 3, Lines 3.1 + 3.2)

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

1.62 Residential mortgages

1.63  Commercial MOrgages.......ccvwrrrmernrerrenesneeseersesessnnens

1.64 Total mortgages foreclosed and transferred to real estate

Operating Percentages:

2.0 ABH 0SS PEICENL.......uvuiiiteiie ittt bbbt bbbttt bR bt s sS4 s 44 A4 bbb s bR R RS R AR AR SR AR R s R bbb e A eebaesissiessssiesiessastaesententae 187.8
2.2 A&H cost containment percent............ccoeuveveererseirerierinnnnns
2.3 A&H expense percent excluding COSt CONTAINMENT EXPENSES..........ccuuiuiriiicieiiseic ettt s bbbt b bbb s s b s bbb s b b _ebiesbenbass s b es bbb s bt nes 39.7
Do you act as a custodian for health SAVINGS GCCOUNTS?............eiuririiereire ettt st ee s st b sk E bbb s st Yes[ ] No[X]
If yes, please provide the amount of custodial funds held as of the repOrting AAtE...........curiiuririe st neees G
Do you act as an administrator for NEath SAVINGS BCCOUNTS?.........c..euiuririiereire ettt et s bbb st s b bs st Yes[ ] No[X]
If yes, please provide the balance of the funds administered as of the reporting date..........ccovuririririi et G
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Statement as of September 30, 2016 of the NAT'ONWIDE LlFE |NSURANCE COMPANY
SCHEDULE S - CEDED REINSURANCE

Showing All New Reinsurance Treaties - Current Year to Date
z

1 2 3 5 6 7 8 9
NAIC Type of Certified Effective Date
Company D Effective Domiciliary | Reinsurance Type of Reinsurer Rating |  of Certified
Code Number Date Name of Reinsurer Jurisdiction|  Ceded Reinsurer (1 through 6) | Reinsuer Rating

NONE
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Statement as of September 30, 2016 of the NAT'ONWIDE LlFE |NSURANCE COMPANY
SCHEDULE T - PREMIUMS AND ANNUITY CONSIDERATIONS

Current Year to Date - Allocated by States and Territories

1 Direct Business Only
Life Contracts 4 5 6 7
2 3
A&H Insurance
Premiums,
Including Policy
Active | Life Insurance Annuity Membership and Other Total Columns 2| Deposit-Type
States, Etc. Status Premiums Considerations Other Fees Considerations through 5 Contracts
1. AlBDAMA......cocesreessissiessisssseesseesseesseesenseeen AL [l | e 4,747,948 | .......2,998,652 |...........3,878,951 |....... 85,625,312 |....... 97,250,863
2. AIESKAL...cesssesssnsse s AK | L [ 172,766 .. 420,826 el 913,662 5,142,362 | ......... 6,649,616
3. ANZONA......isssssnsssnessenenAL [ L ] 019,570,346 | ..........6,529,809 | ..........5,134,637 |..... 208,942,215 |..... 240,177,007
4, ATKANSAS......cooocicene AR | L [ 022,676,285 1,710,079 1,036,553 47,721,419 |...... 73,144,336
5. California.......ccooeenevnceenernerrseiissineissineinessessensessessssssensenes s GA [ oL | 100.67,774,020 | .........30,709,101 |.........29,084,098 |..... 627,859,668 |..... 755,426,887
6. Colorado......ccocvrnmrnrrrireinrnrreinenniseessessessessssenssssssssnenneesss GO | el | 100 14,766,285 | ...........6,874,532 | ......... 1,747,812 | ....... 86,808,421 |..... 110,197,050
7. CONNECHCUL.......covrrvrerrieriinencineeneiseesseisseesssessseisseisseesseesseensG T [ woneilins | i 4,768,787 | .........19,023,852 | ...........7,678,163 | ..... 106,799,156 |..... 138,269,958
8. Delaware........cccoovnvneinrinrinsineiseessesssssesssssssssssssnsennnennDE | el [ 1100, 142,625,130 | ............2,668,229 | .............426,514 | ....... 15,511,912 |..... 161,231,785
9.  District of Columbia. . ceeenennnn062,216 | ... 234,005 | ....... 10,137,960 | ....... 11,990,246 |....
10.  Florida.....c.ccooou.... JFL ... L] 59,210, 552 rerennnnn 29,552, 857 ..... 993,788,507 | .1,087,844,986 |....
11, GEOMGIA..ceueeererrecieeireeirseinseiseseisensesnensensseessessesssessnensnensnsOA [ vl | e, 16,489,409 |..........4,825,365 | ..........4,919,581 | ... 129,250,425 |..... 155,484,780 | ....
12, HaWali....o.coovereeccececeeesneseessessssssssisssssssssssssssnsssnsecHl il | 1000000, 2,059,583 | .........3,567,698 | ..............13,991 | ....... 34,066,396 |....... 39,707,668
13, 1dAN0. ...l D L | 530,250 | ..............553,325 | .............391,470 |....... 27,645,724 | ...... 29,120,769
14, HNOIS...ceoeereereiseiseieeisereereessessesssissississssssnssessssssesssssssenseel oL | ... 48,485,420 f ........10,309,295 | ...........7,660,800 |..... 276,585,918 |..... 343,041,433 |....
15, Indi@na......ccovcvveenerinrinnnneneneensseesssssesseseseeneend N L 03,911,314 [ . 4,374,617 ] ........6,123,393 | ... 113,133,754 | ..... 127,543,078 | ...
16, JOWAL..cieiecrcscseeeieeesssississssssesssesssesssesssesssssssssssnsene A [l | 1000000.8,232,737 | .........2,482,489 | ..........2,079,166 |....... 29,622,174 |....... 42,416,566 |....
17, KaNS@S.....ocveeienesernernsrneninenisnississississsssssessessnesnnene KO vl | 100000 2,918,914 | ..........3,036,894 |...........2,920,600 |....... 44,066,629 |....... 52,943,037 |....
18, KentUCKY....cooovveeeeererereeseseeeseseenesssessssssssessesseeseen KY [l | 100000..8,357,510 | .........5,478,934 | ..........4,387,136 | ...... 51,427,339 |....... 69,650,919 | ...
19, LOUISIANA.......oecrerrerrerireciricrerseneenensennenineniensenssnssesssenenee LA [l | v 4,317,614 | ..l 1,258,761 ] ... 923,195 92,264,198 |....... 98,763,768 |....
20, MaiNE....ooieeeiereereireerieeieeieenieeniensennssenssnsssnsssssssssssssssesesME | el [ e 773,651 | ii.984,315 | ........(1,033,593) | ....... 18,182,621 |....... 18,906,894 |....
21, Maryland........cccovnninninnennennenneneneneeresesesensneeMD L Lo [ 0 14,274,987 ] .........9,209,102 ] ...........3,336,143 |..... 125,269,770 |..... 152,090,002 |....
22, MasSaChUSELLS.........ccocevevrernrerrrineereirerieesrineiseessniseeneninsseneeeee MA | L | 19,128,691 [ ........35,951,239 | ...........6,985,822 |..... 162,605,477 |..... 214,671,129 |....
23, Michigan......ccccoverminmennennennennencenennennennennssssssessssssseeese M Lo [ 0. 17,801,969 ..........10,890,433 | .........20,353,956 |..... 174,433,867 |..... 223,480,225 |....
24, MiINNESOta.......coverireineineireineinninesssesssssessesssisssssnessseneneeMIN | L [ 1.o0...49,643,850 | ............ 3,718,506 | ...........4,604,685 |....... 70,126,079 |..... 128,093,120 |....
25, MiISSISSIPPI....cvrevreererereseerereiseseressessssesseseessssssssessssssssssneneeseMS | el | e 1,547,687 | .............994,423 | .............391,872 | ....... 16,005,541 | ....... 18,939,523 |....
26, MISSOUI....ocvurvererrricrinneineiseiseeneiseeseeseessessssssssssssssnnsnnsenes MO | oo Lo [ e 11,714,346 ] ............ 3,906,570 | ..........4,128,138 |....... 64,110,449 |....... 83,859,503 |....
27, MONtaNa......cocovevmrenerneesiesieesessssssssssssssssssssssssssssssssssssssenseMT | ool [ e 411,596 | .............651,630 | .............. 104,683 | ......... 9,545,392 |....... 10,713,301 |....
28, Nebraska.......cooccomemenrineinnennensessessessssseessssssssssnssennneeesNE | L [ 1.00....25,636,060 | ...........2,391,480 | ..........5,044,174 | ...... 25,346,553 |....... 58,418,267 |....
29, Nevada........ooveommriverivsrisrisesssissssssssssssssssssssssssssssssseennes NV el [ 0000000.2,132,564 ] ............1,153,380 | ..............946,118 | ....... 28,324,641 |....... 32,556,703 | ....
30.  New Hampshire.. NH .ol ] 1,379,523 ...........3,805,774 | ........ 4,432,975 | ....... 17,270,397 | ....... 26,888,669 | ....
31, NEW JBISEY ..ottt NJJ...... L..|.......26,312,897 |........17,393,093 | .........11,542,858 | ..... 235,107,045 |..... 290,355,893
32, NBW MEXICO.....ueueririreiese et NM{...... L] o 369,492 | ...........3,5632,273 | .............522,891 | ....... 18,906,850 | ....... 23,331,506
33, NEW YOTK..oo oottt nes NY]..... L....|.....107,704,524 | .........37,998,305 | .........12,455,495 | ..... 633,362,443 |..... 791,520,767 |....
34.  North Carolina. .NC|...... L] 49,729,410 | ...........8,764,653 | ...........7,432,976 |..... 114,576,544 | ..... 180,503,583 | ...
35.  North Dakota... .ND{...... Lo 000 16,004,585 | .oovooicieireiseins | cerinrinnnnn 78,164 | .. 11,359,846 |....... 27,442,595 |....
36, ORI0..euiei e OH|...... L....]........38,952,981 |.........24,351,536 | .........23,420,432 | ..... 418,396,803 |..... 505,121,752
37, OKIAhOMA. ... OK]|...... L...| ... 1,059,578 | ..........1,066,148 | ...........2,662,202 |....... 60,910,470 |....... 65,698,398
38.  Oregon........ OR]..... L] 1,719,559 | .......... 4,311,342 | ........... 1,210,859 | ....... 55,090,860 |....... 62,332,620
39.  Pennsylvania... WPA]..... L..|........34,693,805 |........37,908,445 | .........13,628,738 | ..... 295,626,849 |..... 381,857,837
40. Rhode Island... ~RI|..... L] 2,569,496 | ...........1,675,365 |..........(4,453,269)| ....... 14,408,150 |....... 14,199,742
41.  South Carolina.... SC|...... L|...8,614,672 | ...........2,603,660 |...........2,918,344 | ...... 54,314,103 | ....... 66,450,779
42.  South Dakota.. SD|...... Lo e 488,541 [ s | v 181,208 [ 3,921,998 |......... 5,191,747
43.  Tennessee.. JIN s L] d751,119 | ...........6,276,605 | ........... 1,611,367 |....... 75,735,733 | ....... 88,374,824
44, Texas...... IX L....|........29,655,457 |........15,314,907 | ...........6,601,194 |..... 371,998,080 |..... 423,569,638 |....
45, Utah........ UT L] 1,898,572 | ...........4,692,864 | ...........1,076,827 |....... 27,529,505 |....... 35,197,768 |....
46.  Vermont.. VT L] o 971,529 | .............570,947 | ...........3,385,233 | ....... 18,545,498 |....... 23,473,207 |....
A7 VIRGINIAL..coocee ettt VA[...... L...|......15,586,782 | ...........6,003,744 | ..........2,291,208 | ....... 95,254,610 |..... 119,136,344 | ....
48, WaShINGION......coevieceereicecese e WAI...... Lol 1,487,962 | ..........9,192,599 | ...........4,248 514 | ....... 88,847,468 |..... 103,776,543 | ....
49.  West Virginia... W ... L] 3,504,536 | ...........3,083,742 | ..............808,656 |....... 25,223,590 |....... 32,620,524 |....
50, WISCONSIN....oocvuuiviniiireriinsiisesisesseeseeseessses s WI...... Le]inn3,789,383 | ...........3,622,588 | ...........1,931,828 |....117,631,730 |..... 126,975,529
51, WYOMING. .ottt WY ... L] ol 777,317 | ... 147,358 ] ... 316,072 | ........ 3,201,611 | ... 5,442,358 | ..oovvviirris
52.  American Samoa. JAST N...
53.  Guam............. GU[...... L...
54.  Puerto Rico...... .PR|..... L...
55, US Virgin ISIands...........ccovvuiurereieiieeiieiesssise e sens VI...... Lo 39127 [ | e 16,845 [ 664,479 | ... 720,445 | e
56.  Northern Mariana ISIands.............cocureerrimrinieneenseinneiiecinees MP]...... Neoo | s [ | | | oeeennn0 |
57. Canada......cooomnmennens
58.  Aggregate Other Alien
59, SUBOAL....iec e ..|(@)..
90. Reporting entity contributions for employee benefit plans.............. e XXX | corinrnnieineennnninns [ v | e [ | e (11
91.  Dividends or refunds applied to purchase paid-up
additions and aNNUILIES..........ccceveveerereieieeeee e XXX ] e 17,192,070 [ .oovoeeeeeeeeeeees [ | e, 75 (... 17,192,145 | oo
92. Dividends or refunds applied to shorten endowment or
Premium paying PEMOQ.........wererurrrrererresresnsssseeesesessessssessessessnenns e XXX | e [ v | e [ | e (1] I
93.  Premium or annuity considerations waived under disability
or other contract ProviSIONS..........c..c.cveuiveveiierereeeeese e XXX 3,030,727 | .o [ 024,665 | e
94.  Aggregate other amounts not allocable by State. XXX ] e (V] IR 0 e i 0
95.  Totals (Direct BUSINESS)........ccovvrvvrrerrrerrrinnens XXX 937,855,603 |....... 404,241,867 |....... 228,656,479 | .6,474,174,130 | .8,044,928,079 |..... 129,450,000
96. Plus Reinsurance Assumed L XXX 6,211,484 | ...ooo0o00ee6,295 | i1 s 34,458,812 |....... 40,676,592 | .....coocvviniiriininns
97.  Totals (All Business)........ o XXX 944,067,087 .6,508,632,942 | .8,085,604,671 |..... 129,450,000
98. Less Reinsurance Ceded.........cccocenvernmeernienens XXX [ 91,807,727 | ...............86,434 | .......228,321,101 |..... 348,825,571 |..... 669,040,833 |...ccovvrininiinnes
99. Totals (All Business) less Reinsurance Ceded.........c..cocovverrerrunncen. XXX e 852,259,360 .6,159,807,371 | .7,416,563,839 |..... 129,450,000
DETAILS OF WRI
XXX s 548,897
o] XXX
XXX
58998. Summary of remaining write-ins for line 58 from overflow page.....| ... XXX
58999. Total (Lines 58001 thru 58003 plus 58998) (Line 58 above)..........| .. XXX
o] XXX
o] XXX
. XXX
9498. Summary of remaining write-ins for line 94 from overflow page.....| ... XXX
9499. Total (Lines 9401 thru 9403 plus 9498) (Line 94 above)................ XXX

(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.

(a)

Insert the number of L responses except for Canada and Other Alien.
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Statement as of September 30, 2016 of the NATlONWlDE L”:E |NSURANCE COMPANY

NATIONWIDE®

210

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

Page 1
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Statement as of September 30, 2016 of the NATlONWlDE L”:E |NSURANCE COMPANY

NATIONWIDE®

FARMLAND MUTUAL
INSURANCE COMPANY NATIONWIDE MUTUAL NATIONWIDE MUTUAL
Guaranty Fund INSURANCE COMPANY FIRE INSURANCE COMPANY
[« it
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

(Nationwide Corp. subsidiaries)
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Statement as of September 30, 2016 of the NATlONWlDE L”:E |NSURANCE COMPANY

NAIC

Group

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

NATIONWIDE INSURANCE COMPANIES

NAIC
Company
Code

10127

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

State of

Domicile

OH
1A
1A

>

OH
1A

OH
1A

OH

PA

NJ

PA
Mi

PA

PA

PA

wi

OH
1A

wi

OH

OH

wi

OH

OH

OH

>

OH

OH

OH

VT

OH

OH

AZ

>
Mi

OH

OH

OH

OH

OH

OH

AZ
FL
FL

Federal ID
Number

27-0114983

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

Name of Company

Allied Insurance Company of America

Allied Property and Casualty Insurance Company
AMCO Insurance Company

Colonial County Mutual Insurance Company
Crestbrook Insurance Company

Depositors Insurance Company

Eagle Captive Reinsurance, LLC

Farmland Mutual Insurance Company
Freedom Specialty Insurance Company
Harleysville Insurance Company

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

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

Nationwide General Insurance Company
Nationwide Indemnity Company

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

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

Scottsdale Indemnity Company

Scottsdale Insurance Company

Scottsdale Surplus Lines Insurance Company
Titan Indemnity Company

Titan Insurance Company

Veterinary Pet Insurance Company

Victoria Automobile Insurance Company
Victoria Fire & Casualty Company

Victoria National Insurance Company

Victoria Select Insurance Company

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



Statement as of September 30, 2016 of the NATIONWIDE LIFE INSURANCE COMPANY
SCHEDULE Y

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

€10

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) *
Members
0140...... Nationwide..........ccoeveveeveiercerisieees e 31-1486309.. [4595018 10 W. Nationwide, LLC Nationwide Realty Investors, Ltd ownership.......... ....100.000 |Nationwide Mutual Insurance Company........... | ..ccoveunees
0140...... NationWide........c.ovvevrenenenerienes [ v 31-1486309.. (4810074 1000 Yard Street, LLC Nationwide Realty Investors, Ltd ownership.......... ....100.000 | Nationwide Mutual Insurance Company.......... | .cecrrenees
0140...... NationWide.........coooererreerererisienes [ v 31-1486309.. [4594954 101 N Twentieth St, LLC.......cocovververeercienine. OH............ NIA.....ccoone Nationwide Realty Investors, Ltd ownership.......... ....100.000 |Nationwide Mutual Insurance Company........... | ccevrenees
0140...... Nationwide........c.ocverreencnrenirienes [ 31-1486309.. | 4869474 1015 Long Street, LLC......oovvveeereerereiecrcireins OH........... NIA ..o Nationwide Realty Investors, Ltd ownership.......... ....100.000 | Nationwide Mutual Insurance Company........... | .ccocreenee.
0140...... Nationwide..........cccevveverrecrerireenis | e 31-1486309.. | 4810047 1050 Yard Street, LLC.........cccovvvevvvecreeicei OH............ NIA............. Nationwide Realty Investors, Ltd ownership.......... ....100.000 |Nationwide Mutual Insurance Company........... | ccccoveevene
0140...... Nationwide..........occererveveiererisieies [ e 20-4939866.. (4810038 1125 Rail Street, LLC......covvevevveeieeceie e OH............ NIA.....cccooe. NRI Equity Land Investments, LLC.................. ownership.......... ....100.000 |Nationwide Mutual Insurance Company........... | cceveunees
0140...... NationWide........c.ovvevreerenieririeenes [ v 31-1733036.. [4594963 120 Acre Partners, LLC........coovvvrvrvernrnrenereins DE............. NIA...ccine Nationwide Realty Investors, Ltd...........c......... ownership.......... | ... 95.000 |Nationwide Mutual Insurance Company........... T
0140...... NationWide........covererreereierinienes [ v 26-2451988.. (4288132 1492 Capital, LLC......ccevvrrrererreeiereeseneieis OH............ NIA...cccoinne Nationwide Mutual Insurance Company........... ownership.......... ....100.000 |Nationwide Mutual Insurance Company........... | ccevvenees
0140...... Nationwide 31-1486309.. [4810083 155 Rivulon Boulevard, LLC...........cccccvvvererenaee OH............ NIA.......cc...... Nationwide Realty Investors, Ltd ownership ....100.000 | Nationwide Mutual Insurance Company

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

31-1580283.. | 5042171
31-1580283.. |4960960

. |170 Marconi, LLC..............
245 Parks Edge Place, LLC

NWD Investments, LLC..
NWD Investments, LLC

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

.. | ownership
ownership

0140...... Nationwide 31-1486309.. | 4810092 275 Rivulon Boulevard, LLC Nationwide Realty Investors, Ltd ownership ....100.000 | Nationwide Mutual Insurance Company

0140...... Nationwide... 31-1580283.. (4590835 . | 400 West Nationwide Boulevard, LLC... NWD Investments, LLC .. |ownership ....100.000 | Nationwide Mutual Insurance Company....

0140...... Nationwide 31-1580283.. (4591140 425 West Nationwide Boulevard, LLC NWD Investments, LLC ownership ....100.000 |Nationwide Mutual Insurance Company........... | .ccvvunees
0140...... NationWide........c.ovveerenieeririnnes [ v 31-1486309.. [4595009 44 Chestnut, LLC Nationwide Realty Investors, Ltd ownership.......... ....100.000 | Nationwide Mutual Insurance Company.......... | .cocrrenees
0140...... NationWide.........ooererreereresisienes [ v 31-1486309.. (4890843 75 Rivulon Boulevard, LLC.... Nationwide Realty Investors, Ltd ownership.......... ....100.000 |Nationwide Mutual Insurance Company........... | ccevvenees
0140...... Nationwide........c.ocverreennenirinnes [ 20-4939866.. |4590497 775 Yard Street Restaurant, LLC............ccccoce.c.. NRI Equity Land Investments, LLC.................. ownership.......... ....100.000 | Nationwide Mutual Insurance Company........... | .ccocreenee.
0140...... Nationwide..........ccoevvveverrecerieeiins | e 20-4939866.. | 4590750 775 Yard Street, LLC NRI Equity Land Investments, LLC.................. ownership.......... ....100.000 |Nationwide Mutual Insurance Company........... | cccceueereee
0140...... Nationwide.........cocoevereeeiererisieies [ e 20-4939866.. (4810104 780 Yard Street, LLC NRI Equity Land Investments, LLC.................. ownership.......... ....100.000 |Nationwide Mutual Insurance Company........... | c.ceveunees
0140...... NationWide........covvevreneneererienes [ v 20-4939866.. |4671583 795 Rail Street, LLC......ovvvveeeeirrnnereereinreneis NRI Equity Land Investments, LLC.................. ownership.......... ....100.000 | Nationwide Mutual Insurance Company........... | .ceeereenees
0140...... NationWide........covererreereerinrees [ v 20-4939866.. |4590602 800 Bobcat Avenue, LLC........c.ccovvvevnreieinnins NRI Equity Land Investments, LLC.................. ownership.......... ....100.000 |Nationwide Mutual Insurance Company........... | ccevvvnees
0140...... Nationwide........cooverrerninmenenienes [ v 20-4939866.. | 4671499 800 Goodale Boulevard, LLC...........ccccoeuonirnrenee NRI Equity Land Investments, LLC.................. ownership.......... ....100.000 | Nationwide Mutual Insurance Company........... | .cecreenee
0140...... Nationwide..........cccevvereveeerieenis | e 20-4939866.. | 4671789 800 Yard Street, LLC........ccccooevvvveeeriecrieienns NRI Equity Land Investments, LLC.................. ownership.......... ....100.000 |Nationwide Mutual Insurance Company........... | ccccoveeveee
0140...... Nationwide.........occevereeiereresieies [ v 20-4939866.. 4590778 805 Bobcat Avenue, LLC NRI Equity Land Investments, LLC.................. ownership.......... ....100.000 |Nationwide Mutual Insurance Company........... | cceveunes
0140...... NationWide........c.ooeeerenenencrienes [ v 20-4939866.. [4890834 808 Yard Street, LLC NRI Equity Land Investments, LLC.................. ownership.......... ....100.000 | Nationwide Mutual Insurance Company........... | .ccocreenee.
0140...... Nationwide 20-4939866.. |4869465 820 Goodale Boulevard, LLC..........cccocvvvriinnnne NRI Equity Land Investments, LLC ownership ....100.000 | Nationwide Mutual Insurance Company

0140...... Nationwide... 20-4939866.. |5042612 . | 825 Junction Way, LLC..... . .. GVY Residential, LLC................. ownership ....100.000 | Nationwide Mutual Insurance Company....
0140...... Nationwide 20-4939866.. | 5012286 828 Bobcat Avenue, LLC NRI Equity Land Investments, LLC ownership ....100.000 | Nationwide Mutual Insurance Company
0140...... Nationwide 20-4939866.. [4890759 840 Third Avenue, LLC NRI Equity Land Investments, LLC ownership ....100.000 | Nationwide Mutual Insurance Company
0140...... Nationwide... 20-4939866.. [4590611 . |845 Yard Street, LLC. NRI Equity Land Investments, LLC ownership ....100.000 | Nationwide Mutual Insurance Company....
0140...... Nationwide 20-4939866.. | 4590787 850 Goodale Blvd., LLC NRI Equity Land Investments, LLC ownership ....100.000 |Nationwide Mutual Insurance Company

0140...... Nationwide........cocvevreninreninienes [ 20-4939866.. | 4903921 860 Third Avenue, LLC NRI Equity Land Investments, LLC.................. ownership.......... ....100.000 | Nationwide Mutual Insurance Company........... | .cocreenee.
0140...... Nationwide..........ccccvvererecreiieeeis | e 20-4939866.. | 4903912 880 Third Avenue, LLC NRI Equity Land Investments, LLC.................. ownership.......... ....100.000 |Nationwide Mutual Insurance Company........... | ccccouvevene
0140...... Nationwide..........oceverveeeereresieees [ e 20-4939866.. |4869438 895 W. Third Avenue, LLC........ccccovvieririrenn NRI Equity Land Investments, LLC.................. ownership.......... ....100.000 |Nationwide Mutual Insurance Company........... | ccevvunees
0140...... Nationwide........c.ocvererneniererienes [ v 20-4939866.. [4810029 975 Rail Street, LLC......vvvvveeeereeerereiecnes NRI Equity Land Investments, LLC.................. ownership.......... ....100.000 | Nationwide Mutual Insurance Company........... | ..cocreenee.

0140...... Nationwide...........c.covvvmmvirinciinririnnns | v 31-1680808.. |4594833

AD Investments, LLC..........ccoovvveevvceerveerennns Nationwide Realty Investors, Ltd...................... ownership.......... | ... 60.000 |Nationwide Mutual Insurance Company........... T
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0140...... Nationwide... 31-1580283.. | 4590992 . |ADTV, LLC.......cceveenee. . |NWD Investments, LLC...... .. | ownership ....100.000 |Nationwide Mutual Insurance Company....
0140...... Nationwide 52-2227314.. |4287247 AGMC Reinsurance, Ltd Nationwide Advantage Mortgage Company..... |ownership.......... ....100.000 | Nationwide Mutual Insurance Company

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

42-1011300.. | 4287229
42-0958655.. | 1677548
46-4628790.. |4613462
. 127-0114983.. | 4288169

ALLIED General Agency Company............ccecoewe | Aveiirinncne AMCO Insurance COmMPany..........c..ecereerrerreens ownership ....100.000 | Nationwide Mutual Insurance Company
. |ALLIED Group, INC.....cccevrrverreinne ) . | Allied Holdings (Delaware), InC...........cccocvvnene ownership ....100.000 | Nationwide Mutual Insurance Company....
Allied Holdings (Delaware), Inc Nationwide Mutual Insurance Company........... ownership ....100.000 | Nationwide Mutual Insurance Company
ALLIED Insurance Company of America............ OH............ A Nationwide Mutual Insurance Company........... ownership.......... ....100.000 |Nationwide Mutual Insurance Company........... | ccccouvevnne

ALLIED Property and Casualty Insurance

0140...... Nationwide . |42-1201931.. | 4287144 Company A A ALLIED Group, INC....c.ovvererenerneeneereineeneereinnes ownership.......... ....100.000 | Nationwide Mutual Insurance Company........... | .cocreenee.
0140...... Nationwide 42-1527863.. | 4287238 ALLIED Texas Agency, Inc AMCO Insurance COmpany...........ceoeeveerrrennes ownership.......... ....100.000 |Nationwide Mutual Insurance Company........... | ccecveenens
0140...... Nationwide . |42-6054959.. |4287153 AMCO Insurance Company. ALLIED Group, INC....c.vveeurererneeneireieeeneineines ownership.......... ....100.000 |Nationwide Mutual Insurance Company........... | .ccveunes
0140...... Nationwide 59-1031596.. (4288011 American Marine Underwriters, InC.................... Nationwide Mutual Insurance Company........... ownership.......... ....100.000 | Nationwide Mutual Insurance Company

0140...... Nationwide... 31-1580283.. (4591177 . |Arena District CA |, LLC............

. 10.. . . NWD Investments, LLC.. .. |ownership ....100.000 | Nationwide Mutual Insurance Company
.............. 0 90-0280710.. | n/a.............. Arena District Owners Association

Other non-Nationwide.............cccocuevereerrerirnnnes (117 TR U Other non-Nationwide............ccceveveierereirninnns

0140...... Nationwide 31-1486309.. | 5012277 Ballantrae Woods, LLC...........ccccoevievericreinen. Nationwide Realty Investors, Ltd...................... ownership.......... ....100.000 |Nationwide Mutual Insurance Company
0140...... Nationwide... 26-4083207.. |4869447 . | Berkshire Crossing Development, LLC..... . .. NorthStar Commercial Development, LLC....... |ownership ....100.000 | Nationwide Mutual Insurance Company....
0140...... Nationwide 31-1184438.. 4594842 Boulevard Inn Limited Liability Company. Nationwide Realty Investors, Ltd...........c......... ownership.......... | ..... 94.800 | Nationwide Mutual Insurance Company.

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

............. 31-1555487.. |4593658
............. 20-3624379.. |4595531.....

Broad Street Retail, LLC
Brooke School Investment Fund, LLC

Nationwide Realty Investors, Ltd...................... ownership.......... | ... 60.000 |Nationwide Mutual Insurance Company........... T
Nationwide Mutual Insurance Company........... ownership.......... ....100.000 |Nationwide Mutual Insurance Company........... 2

Limited partner

0140...... Nationwide..........ccoeeeveererereresieees [ e 26-0899413.. CHP New Markets Investment Fund, LLC......... Nationwide Mutual Insurance Company........... /nocontrol ... 50.000 |other non-Nationwide............cccocevereerriverennnae | P
0140...... NationWide........c.ovveerererererinnes [ v 20-1618232.. CNRI-Cannonsport Condominium, LLC............. CNRI-Cannonsport, LLC..........cccovrrrirninrenninns ownership.......... ....100.000 | Nationwide Mutual Insurance Company.......... | .cocrrenee.
0140...... NationWide.........oooererreerererisieies [ v 20-1618232.. CNRI- Cannonsport, LLC.........cccocoveeiererrirninnns Nationwide Realty Investors, Ltd..................... ownership.......... ....100.000 |Nationwide Mutual Insurance Company........... | ccevvenees
.............. 0reereeeeeeeeeeseeeesieseseeesseseeseens | eeereeeniens [ M@, Co-Investment Fund, LLC...........ccccoevvevrirernaee. Other non-Nationwide............cccccovvvvrveveveees [Mauiicicicisicicees | e, | Other non-Nationwide

0140...... Nationwide..........ccccvvererecenieenis | v 31-1579973.. COLHOC Limited Partnership............ccccccueuunen. NRIArena, LLC.......cccoovveeeeicescceeees ownership.......... | ...... 30.757 |Other non-Nationwide

0140...... Nationwide..........ccoeverriverereiiniennns 29262... |74-1061659.. Colonial County Mutual Insurance Company..... Other non-Nationwide...........cccccoeevererrirrnennns contract........coees | eeverrererienns Other non-Nationwide
........................... 45-4901238.. Columbus Arena Management, LLC.................. Other non-Nationwide Other non-Nationwide

0140...... NatioNWIde. ..o | e 04-3750770.. |4595951..... | .covvrveerncenes [0 Continental/North Shore I, L.P.........ccccoovnrurnnenee Continental/NRI North Shore Investments, LLC| ownership.......... ....100.000 | Nationwide Mutual Insurance Company........... | .cecereenee.
0140...... Nationwide 20-0366090.. [3327212 Continental/North Shore II, L.P..........ccccccuveunae Continental/NRI North Shore Investments, LLC| ownership ....100.000 | Nationwide Mutual Insurance Company

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

20-0142724.. |4588177
. | 68-0066866.. |4288178
31-1486309.. [4590255
. |42-1207150.. |4287162

. | Continental/NRI North Shore Investments, LLC.
Crestbrook Insurance Company.............ccceoeveee
Crewville, Ltd.......cccvevvieeieeeeeees
Depositors Insurance Company

. | Nationwide Realty Investors, Ltd..... . |ownership.......... | ...... 50.500 |Nationwide Mutual Insurance Company....
Nationwide Mutual Insurance Company........... ownership ....100.000 |Nationwide Mutual Insurance Company
Nationwide Realty Investors, Ltd.........c.cccreenne ownership.......... ....100.000 | Nationwide Mutual Insurance Company
ALLIED Group, Inc ownership ....100.000 | Nationwide Mutual Insurance Company

Discover Affordable Housing Investment Fund |
LLC OH............ OTH..covvve Other non-Nationwide.............ccocevereerririrnnnes (117 TR U Other non-Nationwide............ccceveveierereernnnns R

DVM Insurance AQeNnCY.........ccccevverevereererensenns CA..ccovvnnn. NIA.............. Veterinary Pet Insurance Company................. ownership.......... ....100.000 |Nationwide Mutual Insurance Company........... | cccceveevenee

.............. 0 | e |46-4104813.. | n/a..............
0140...... Nationwide..........coovvvvmnvirinciinririnens | v 33-0096671.. |4287694.....
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0140...... Nationwide...
0140...... Nationwide

.|15821... |47-4523959.. | 4890825.....
............. 20-1945276.. |4590590.....

. | Eagle Captive Reinsurance, LLC.. OH...
East of Madison, LLC..........cccccoevrereverenierennes DE

. | Nationwide Life Insurance Company.. ..|ownership ....100.000 |Nationwide Mutual Insurance Company....
120 Acre Partners, Ltd..........cccooovieririeiennne ownership.......... | ... 24,910 |Nationwide Mutual Insurance Company

0140...... Nationwide 20-1945276.. East of Madison, LLC.........ccccooovvnrrrininrreireenns DE ND La Quinta Partners, LLC.........c..cccrrrrrennn. ownership.......... | o 76.090 | Nationwide Mutual Insurance Company........... T
[0 S . 30-0951639.. . | ERN-4 Property Owners Association, Inc. . |OH.. .. | Other non-Nationwide Other non-Nationwide
0140...... Nationwide........c.ocoveveninerinieenee 13838... |42-0618271.. Farmland Mutual Insurance Company............... A Other non-Nationwide Other non-Nationwide
0140...... Nationwide..........ccccvvvererveereiienennen. 22209... |75-6013587.. Freedom Specialty Insurance Company............ OH............ Scottsdale Insurance Company ...................... ownership.......... ....100.000 |Nationwide Mutual Insurance Company........... | ccccouvevnne
.............. 0nvrerereeeee e ssieseseesenesens | seennennnen | 46-4736379.. GPN-1 Property Owners Association, Inc.......... |OH............ |OTH.... Other non-Nationwide..........ccccccoeeververecnceees [Mauiieiiiiiieiicccnns [ v, | Other non-Nationwide...........c.cveveiveveieccciniins [ 21
0140...... NationWide........c.ovvevreerinenerienes [ 20-4939866.. |4590808 Grandview Yard Hotel Holdings, LLC................. OH............ NIA...ccine NRI Equity Land Investments, LLC.................. ownership.......... ....100.000 | Nationwide Mutual Insurance Company.......... | cceeerrenees
0140...... Nationwide..........ccoevvvererecerieenis | e 20-4939866.. | 4590826 Grandview Yard Hotel, LLC Grandview Yard Hotel Holdings, LLC............... ownership.......... ....100.000 |Nationwide Mutual Insurance Company........... | cccceeeevene
0140...... NatioNWIdE. ......ceeveeeeeeeereieieerseieei | e 20-4939866.. | 5036200 GVY Residential, LLC NRI Equity Land Investments, LLC.................. ownership.......... ....100.000 | Nationwide Mutual Insurance Company........... | .ccocreenee.
0140...... Nationwide..........cccevveverreeesireenis | coveeieins 51-0241172.. | 3582909 Harleysville Group INC........c.vcveveeveveeeersrrireneinns DE............ NIA............. Allied Holdings (Delaware), InC...........cccoceevnene ownership.......... ....100.000 |Nationwide Mutual Insurance Company........... | .cevvvnees
0140...... Nationwide..........ccoeverierereriiiiiennes 23582... [41-0417250.. | 4442260 Harleysville Insurance Company.............cccc.u.... PA...ccoooena A, Harleysville Group, INC........ccccovevvrerrerrirerenne, ownership.......... ....100.000 |Nationwide Mutual Insurance Company........... | cccvvuenes
0140...... Nationwide . [16-1075588.. | 4442158 Harleysville Insurance Company of New Jersey Harleysville Group, INC........cccccveviveverircrerennnns ownership ....100.000 |Nationwide Mutual Insurance Company
0140...... Nationwide... .[10674... |23-2864924.. | 4442242 . | Harleysville Insurance Company of New York... . | Harleysville Group, Inc.... ownership ....100.000 | Nationwide Mutual Insurance Company....
0140...... Nationwide . |38-3198542.. | 4442251 Harleysville Lake States Insurance Company.... Harleysville Group, INC........ocveverrerrinirnrirrininns ownership ....100.000 | Nationwide Mutual Insurance Company........... | .cocrrenee.
0140...... Nationwide . 123-1580983.. | 4440659 Harleysville Life Insurance Company................. Nationwide Mutual Insurance Company........... ownership.......... ....100.000 |Nationwide Mutual Insurance Company........... | ccevvenees
0140...... Nationwide . |23-2384978.. |4442288 Harleysville Preferred Insurance Company........ Harleysville Group, INC........oouvvereereerrenrirrirninns ownership.......... ....100.000 | Nationwide Mutual Insurance Company........... | .ccocreenee
0140...... Nationwide . | 04-1989660.. | 4442372 Harleysville Worcester Insurance Company...... Harleysville Group, INC........cccccoevvviveriiiierennns ownership.......... ....100.000 |Nationwide Mutual Insurance Company........... | cccceuvevene
0140...... Nationwide..........cccererrererereresieees [ e 32-0051216.. {4596903 Hideaway Properties COrp.........ccccovuvvverevrnenn. Nationwide Realty Investors, Ltd...................... ownership.......... | ... 50.000 |Nationwide Mutual Insurance Company........... T,
0140...... NationWide........c.ocvveveeneneririenes [ v 31-0871532.. (4288020 Insurance Intermediaries, INC........cccocovovreureene. Nationwide Mutual Insurance Company........... ownership.......... ....100.000 | Nationwide Mutual Insurance Company........... | .cocreenee.
0140...... NationWide........cooereeeiererinienes [ v 31-1486309.. [4097802 Jerome Village Company, LLC........ccccccovevrrvinnnae Nationwide Realty Investors, Ltd..................... ownership.......... ....100.000 |Nationwide Mutual Insurance Company........... | ccereenees
Jerome Village Master Property Owners
.............. 0ueerererreirerrerneseenenssnenenennes | ceveenenenes | 46-2974590.. [Nfa...ncencee. Association, Inc. OH............ |OTH.............. | Other non-Nationwide.............ccoceovunerevnrncnee [M@eriiiiiiiiiinincns [ v | Other non-Nationwide..........oooveevvinncricinins | 21
Jerome Village Residential Property Owners
.............. 0ireeeeeeeree e | eneneenen | 46-2956640.. [n/a............ Association, Inc. OH............ Other non-Nationwide.............cccocvveverveerceees [N [ v, | Other non-Nationwide...........eveceveeevcvccceies |21
0140...... NationWide.........overeeeieeriniens [ v 31-1486309.. (4590312 JV Developers, LLC........ccoveuvivierrinssieireinnens OH............ Nationwide Realty Investors, Ltd...................... ownership.......... ....100.000 |Nationwide Mutual Insurance Company........... O
0140...... Nationwide 74-1395229.. | 4613350 Lone Star General Agency, INC.........cccccvuunrenne. L S Nationwide Mutual Insurance Company........... ownership.......... ....100.000 |Nationwide Mutual Insurance Company........... | ..ccvevuees
0140...... Nationwide . | 38-0865250.. | 4288187 National Casualty Company.............cccvverrenrnnes {1V Nationwide Mutual Insurance Company........... ownership.......... ....100.000 | Nationwide Mutual Insurance Company.......... | .ceeerrenee.
0140...... NationWide........ccoocererreeiererisieies [ v AC000920.... |4614900 National Casualty Company of America, Ltd...... GBR.......... A, National Casualty Company............ccccceuerevnn. ownership.......... ....100.000 |Nationwide Mutual Insurance Company........... | cceveunees
0140...... NationWide........cooovevnenineninienes [ v 42-1154244.. | 2889795 Nationwide Advantage Mortgage Company....... A NIA ..o AMCO Insurance COmMPany.........oc.eeereererneens ownership.......... | oo 87.300 |Nationwide Mutual Insurance Company........... | P

ALLIED Property & Casualty Insurance
Company ownership

Depositors Insurance Company. ownership

0140...... Nationwide 42-1154244.. | 2889795
0140...... Nationwide 42-1154244.. | 2889795

Nationwide Advantage Mortgage Company.......
Nationwide Advantage Mortgage Company.......

Nationwide Mutual Insurance Company........... | P
Nationwide Mutual Insurance Company

Nationwide Affinity Insurance Company of
0140...... Nationwide . |48-0470690.. |4288196 America

0140...... Nationwide . |42-1015537.. | 4288208..... Nationwide Agribusiness Insurance Company...
0140...... NatioNWIdE. ..o | e 31-1578869.. |4288075..... | .ccovererenne. (OIS Nationwide Arena, LLC.........cccoevevvrrecreinircnnae

Nationwide Mutual Insurance Company........... ownership.......... ....100.000 | Nationwide Mutual Insurance Company........... | .cocreenee.
Nationwide Mutual Insurance Company........... ownership.......... ....100.000 |Nationwide Mutual Insurance Company........... | cccceveevnae
NRIArena, LLC.......covveverceieieeesee e ownership.......... | ...... 90.000 |Nationwide Mutual Insurance Company........... | P
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0140...... Nationwide..........cccevvevereereeireeiis | e 20-8670712.. | 4288114 . | Nationwide Asset Management, LLC.... OH... . | Nationwide Mutual Insurance Company .. |ownership ....100.000 |Nationwide Mutual Insurance Company....
0140...... Nationwide . 195-0639970.. | 4288217 Nationwide Assurance Company..............cc....... Wi Nationwide Mutual Insurance Company........... ownership.......... ....100.000 | Nationwide Mutual Insurance Company
0140...... Nationwide..........ccoevvererrreeiieenis | e, 31-1592130.. | 2729677 Nationwide Bank............cccccvveereeieericieenenen, OH Nationwide Financial Services, Inc................... ownership.......... ....100.000 | Nationwide Mutual Insurance Company
0140...... NationWide.........oooererreerererisienes [ v 31-1036287.. |4288123 . | Nationwide Cash Management Company. OH.. Nationwide Mutual Insurance Company .. | ownership ....100.000 | Nationwide Mutual Insurance Company....
0140...... Nationwide........c.ocovevreencnrenirinnes [ 31-4416546.. | 3828081 Nationwide Corporation.............ccc.ceeereerrurrerneennes OH Nationwide Mutual Insurance Company........... ownership.......... | ... 95.200 | Nationwide Mutual Insurance Company.
0140...... Nationwide..........cccevverereererireeiis | e 31-4416546.. | 3828081 Nationwide Corporation...............cccccevirevererinnas OH Nationwide Mutual Fire Insurance Company... |ownership.......... | ........ 4.800 |Nationwide Mutual Insurance Company........... T
0140...... Nationwide.........ooceverreeiererisieies [ e 04-3679407.. |4286839 Nationwide Emerging Managers, LLC................ DE NWD Investment Management, Inc................. ownership.......... ....100.000 |Nationwide Mutual Insurance Company........... | cccveunees
Nationwide Exclusive Agent Risk Purchasing
0140...... NationWide........covereveeieieriniees [ e 05-0630007.. |4288048 Group, LLC OH............ NIA....cccoinne Insurance Intermediaries, INC.........cccccvvvvvrinnne ownership.......... ....100.000 |Nationwide Mutual Insurance Company........... | ccecveenens
0140...... NatioNWIdE. ......ceeeeeeeeeeeieieeseireis | e 31-1667326.. | 4286932..... Nationwide Financial Assignment Company...... OH........... NIA e Nationwide Life Insurance Company................ ownership.......... ....100.000 |Nationwide Mutual Insurance Company........... | .ccveunes
0140...... NationWide........c.ovverenceeririenes [ v 23-2412039.. (4287087 ..... | covovrevvveres [ O Nationwide Financial General Agency, Inc......... PA..oos NIA...ccine NFS Distributors, INC........cccovvevernrerrinirrenninns ownership.......... ....100.000 | Nationwide Mutual Insurance Company.......... | .cocrrenee.
Nationwide Financial Institution Distributors
0140...... Nationwide........c.ocverevninenirienes [ v 31-1316276.. | 4287069..... | .coeooerrrrreces [ O, Agency, Inc. DE.......c..... NIA ..o NFS Distributors, INC.........ccoceureerrerrirririenninns ownership.......... ....100.000 | Nationwide Mutual Insurance Company........... | .ccocreenee.
0140...... Nationwide..........cccevvevereeerireenis | e 31-6554353.. | 4286978 Nationwide Financial Services Capital Trust...... DE.......... NIA............. Nationwide Financial Services, Inc. ................. ownership.......... ....100.000 |Nationwide Mutual Insurance Company........... | ccccoveerene
0140...... Nationwide..........ccoeverveenereresieies [ e 31-1486870.. | 3828063 Nationwide Financial Services, Inc..................... DE.......... UDP.........c.... Nationwide Corporation............ccccceeervevriverennees ownership.......... ....100.000 |Nationwide Mutual Insurance Company........... | .ccoveuunes
0140...... Nationwide..........cccevvvevevecerireenis | e 52-6969857.. | 4286996 Nationwide Fund AdViSOrs............cccevvrverirerennns DE.......... NIA.............. Nationwide Financial Services, Inc. ................. ownership.......... ....100.000 |Nationwide Mutual Insurance Company........... | .cevvvnes
0140...... NationWide........ccocerevreenererisienes [ v 31-1748721.. |4287050 Nationwide Fund Distributors LLC.................... DE............. NIA...ccoone NFS Distributors, INC.........cccovevvrrrerieieiinnn. ownership.......... ....100.000 |Nationwide Mutual Insurance Company........... | cceveuees
0140...... NationWide........c.oveevreenenercrienes [ v 31-0900518.. [4287041 Nationwide Fund Management LLC................... DE............. NIA...coine NFS Distributors, INC........c.coerrverernrerrinirrennenne ownership.......... ....100.000 | Nationwide Mutual Insurance Company........... | ..cocreenee.
0140...... Nationwide..........ccccvvvererveereriierenne. 23760... |31-4425763.. | 4287957 Nationwide General Insurance Company........... OH............ A Nationwide Mutual Insurance Company........... ownership.......... ....100.000 |Nationwide Mutual Insurance Company........... | cccoueeveee
0140...... Nationwide..........ccoeeeveererereresieees [ e 31-1570938.. (4286398 Nationwide Global Holdings, Inc........................ OH............ Nationwide Corporation.............ccccceeeveveeverennee. ownership.......... ....100.000 |Nationwide Mutual Insurance Company........... | ..ccvvuuees
0140...... Nationwide 04-3732385.. |4286857 Nationwide Global Ventures, InC........c..cocvvvrrrnae DE............. Nationwide Asset Management Holdings, Inc.. | ownership.......... ....100.000 | Nationwide Mutual Insurance Company.......... | .cocrrenee.
0140...... Nationwide . 131-1399201.. | 2839398 Nationwide Indemnity Company............cccceovenee. OH............ Nationwide Mutual Insurance Company........... ownership.......... ....100.000 |Nationwide Mutual Insurance Company........... | ccevvenees
0140...... Nationwide . 195-2130882.. {4287180 Nationwide Insurance Company of America...... Wi ALLIED Group, INC. ...vverereeeneeneereieeeneineines ownership.......... ....100.000 | Nationwide Mutual Insurance Company........... | .cocreenee.
0140...... Nationwide . [31-1613686.. | 4287966 Nationwide Insurance Company of Florida........ Nationwide Mutual Insurance Company........... ownership.......... ....100.000 |Nationwide Mutual Insurance Company........... | ccccoueevene
0140...... Nationwide 41-2206199. | 4286950 Nationwide Investment Advisors, LLC................ Nationwide Life Insurance Company................ ownership.......... ....100.000 |Nationwide Mutual Insurance Company........... | .ceveunnes
0140...... Nationwide 73-0988442.. | 4286923 Nationwide Investment Services Corporation.... Nationwide Life Insurance Company ownership ....100.000 | Nationwide Mutual Insurance Company
Nationwide Life and Annuity Insurance
0140...... Nationwide . 131-1000740.. { 2995098 Company OH............ A s Nationwide Life Insurance Company................ ownership.......... ....100.000 |Nationwide Mutual Insurance Company........... | ..ccvevuees
0140...... Nationwide . 131-4156830.. | 2819288..... Nationwide Life Insurance Company.................. OH............ RE....comnne Nationwide Financial Services, Inc................... ownership.......... ....100.000 | Nationwide Mutual Insurance Company.......... | .ceeerrenee.
Nationwide Life Tax Credit Partners 2002-A,
0140...... NationWide........c.ocveereeneneririenes [ v 13-4212969.. |4596127..... LLC OH............ NIA ..o Nationwide Life Insurance Company................ Other....covvevees [ e 0.010 | Nationwide Mutual Insurance Company........... 2
Nationwide Life Tax Credit Partners 2002-B,
0140...... Nationwide..........coevereereiererisieees [ v 01-0749754.. {4595960..... | .cccevevecvreee [Oureeiereiecias LLC OH............ NIA.......cc...... Nationwide Life Insurance Company................ Other....coveveves [ e 0.010 | Nationwide Mutual Insurance Company........... 2
Nationwide Life Tax Credit Partners 2003-A,
0140...... Nationwide.........coocererreerererinienes [ v 54-2113175.. [4596127..... | .covvevevecnies [ O LLC OH............ NIA....cccone Nationwide Life Insurance Company................ Other...ooverevees [ e 0.010 | Nationwide Mutual Insurance Company........... 2
Nationwide Life Tax Credit Partners 2003-B,
0140...... NationWide........cooeeeeieesiniens [ v 58-2672725.. |4596163..... | .cccovvevrcvies [ O LLC OH............ NIA...ccoine Nationwide Life Insurance Company................ Other...coverevees | e 0.010 | Nationwide Mutual Insurance Company........... O
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Nationwide Life Tax Credit Partners 2004-A,
0140...... Nationwide..........ccoevereeveiereresieees [ e 20-0382144.. [4596707..... | .ccververecrrees [Oureeieieiecn LLC OH............ NIA.....cccooe. Nationwide Life Insurance Company................ Other....ccoveveves [ e 0.010 | Nationwide Mutual Insurance Company........... Y
Nationwide Life Tax Credit Partners 2004-B,
0140...... NationWide........covererreereeriniees [ e 20-0745944.. [4596211..... | coveevecvecnies [ O LLC OH............ NIA...ccoinne Nationwide Life Insurance Company................ Other...ovveveiees [ e 0.010 | Nationwide Mutual Insurance Company........... O
Nationwide Life Tax Credit Partners 2004-C,
0140...... Nationwide..........ccoevvveverrecrerieeiins | e, 20-0745965.. |4596239..... LLC OH............ NIA.............. Nationwide Life Insurance Company................ other.......coceevevees [ 0.010 |Nationwide Mutual Insurance Company........... R
Nationwide Life Tax Credit Partners 2004-D,
0140...... Nationwide..........cccevveerrreeiireesins | e, 20-1128408.. |4596332..... | .cccevervvcereeee | Qe LLC OH............ NIA.............. Nationwide Life Insurance Company................ Other......oocevcenees [ 0.010 | Nationwide Mutual Insurance Company........... R
Nationwide Life Tax Credit Partners 2004-E,
0140...... Nationwide..........cceveveererererisieees [ e 20-1128472.. {4596350..... |..cocervereerrees [ Oureeiereiecin LLC OH............ NIA.......cc...... Nationwide Life Insurance Company................ Other....ooveveves [ e 0.010 |Nationwide Mutual Insurance Company........... 2
Nationwide Life Tax Credit Partners 2004-F,
0140...... Nationwide.........occererreveiererisieees [ v 20-1918935.. [3318117..... | .cevcervevevreens [ O LLC OH............ NIA.....cccooe. Nationwide Life Insurance Company................ Other....ccoveveves [ e 0.010 | Nationwide Mutual Insurance Company........... 2
Nationwide Life Tax Credit Partners 2005-A,
0140...... NationWide........ccoveerreeieieriniees [ v 20-2303694.. [4596369..... |.cccovverrcries [Ouvevierieieciis LLC OH............ NIA....ccoine Nationwide Life Insurance Company................ Other...covevevees [ e 0.010 | Nationwide Mutual Insurance Company........... Y
Nationwide Life Tax Credit Partners 2005-B,
0140...... Nationwide..........cccevvevereeerieeiis | e 20-2303602.. |4596378..... LLC OH............ NIA............. Nationwide Life Insurance Company................ other.......cocoveevees [ 0.010 |Nationwide Mutual Insurance Company........... R
Nationwide Life Tax Credit Partners 2005-C,
0140...... NationWide........c.ooveveenenererinnes [ 20-2450960.. (4596387 ..... | .cocovrervecreres [ O LLC OH............ NIA ..o Nationwide Life Insurance Company................ Other....covvevees [ e 0.010 |Nationwide Mutual Insurance Company........... 2
Nationwide Life Tax Credit Partners 2005-D,
0140...... Nationwide.........oceveveererererisieies [ v 20-2451052.. [4596396..... | ..ccceveeecrrees [ Ourveierieiec LLC OH............ NIA.....cccoon. Nationwide Life Insurance Company................ Other....ooveveves [ e 0.010 |Nationwide Mutual Insurance Company........... Y
Nationwide Life Tax Credit Partners 2005-E,
0140...... NationWide.........coccererreenererisienes [ v 20-2774223.. |4596408..... | ..ccovevecvves [ O LLC OH............ NIA....cccoone Nationwide Life Insurance Company................ Other...ccoveveiees [ e 0.010 | Nationwide Mutual Insurance Company........... Y
Nationwide Life Tax Credit Partners 2007-A,
0140...... NationWide........covvrereieierinrens [ 21-1288836.. [4596426..... |...cocvevrcvrree [ O LLC OH............ NIA....ccine Nationwide Life Insurance Company................ Other...ovverenees [ e 0.010 | Nationwide Mutual Insurance Company........... 2
Nationwide Life Tax Credit Partners 2009-A,
0140...... NationWide........c.ooveveneneenerienes [ v 26-3427373.. [4596435..... | ..ocoovevvvres [ O LLC OH............ NIA...cone Nationwide Life Insurance Company................ Other....covvverees [ e 0.010 | Nationwide Mutual Insurance Company........... 2
Nationwide Life Tax Credit Partners 2009-B,
0140...... Nationwide..........ccoevveereerireenis | v 26-3427435.. |4596444..... | ...coovoveveeee | Qe LLC OH............ NIA............... Nationwide Life Insurance Company................ Other......ooceeerres [ 0.010 | Nationwide Mutual Insurance Company........... R
Nationwide Life Tax Credit Partners 2009-C,
0140...... Nationwide.........coocererreeiereresieies [ e 26-3427479.. [4596499..... | .ccooervevecvrees [ O LLC OH............ NIA.....cccooe. Nationwide Life Insurance Company................ Other....ocoveveves [ e 0.010 | Nationwide Mutual Insurance Company........... Y
Nationwide Life Tax Credit Partners 2009-D,
0140...... NationWide.........oocererveerererisienes [ v 26-3427525.. [4596510..... | coceervevecvies [ O LLC OH............ NIA....ccoone Nationwide Life Insurance Company................ Other...ooevevees [ e 0.010 | Nationwide Mutual Insurance Company........... 2
Nationwide Life Tax Credit Partners 2009-E,
0140...... Nationwide..........ccccvverereerenireenis | e 26-4737055.. |4596529..... | .ccccoereevecveeee | Qe LLC OH............ NIA.............. Nationwide Life Insurance Company................ ownership.......... ....100.000 |Nationwide Mutual Insurance Company........... | ccccoueevene
Nationwide Life Tax Credit Partners 2009-F,
0140...... Nationwide..........cccevveerreerireenis | e 26-4737157.. | 4596547 ..... | .ccveeveveveeee | Qe LLC OH............ NIA............... Nationwide Life Insurance Company................ ownership.......... ....100.000 |Nationwide Mutual Insurance Company........... | .ccceuuece.
0140...... Nationwide........c.ocverreencnrenirienes v 27-1362364.. |4596622..... | ..ccoovervrrinees [ O Nationwide Life Tax Credit Partners 2009-1, LLC| OH............ NIA ..o Nationwide Life Insurance Company................ Other....covevenes [ e 0.010 | Nationwide Mutual Insurance Company........... -
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0140...... Nationwide..........ccoevereeveiereresieees [ e 45-0469525.. | 3779811..... Nationwide Life Tax Credit Partners No. 1, LLC |OH............ NIA.....cccooe. Nationwide Life Insurance Company................ Other....ccoveveves [ e 0.010 | Nationwide Mutual Insurance Company........... Y
0140...... Nationwide . |75-1780981.. |4287984..... Nationwide LIOYdS.........covveeurerreeiriririnieineens D, SO A, 1T TR CONract......coovves | wevvvvririnines Nationwide Mutual Insurance Company........... .
0140...... NationWide.........oocererreerererisieies [ v 42-1373380.. |4287210..... Nationwide Member Solutions Agency Inc......... A NIA....cccoon. ALLIED Group, INC...cc.cvevrrereiiirieieisiieieienns ownership.......... ....100.000 |Nationwide Mutual Insurance Company........... | ccevevnees
0140...... Nationwide........c.ocvereenineeririenes [ (/7 459709%4..... Nationwide Mutual Capital I, LLC..........c.ccco....... DE............. NIA .o Nationwide Mutual Capital, LLC.............c......... ownership.......... ....100.000 | Nationwide Mutual Insurance Company........... | .ccecreenee.
0140...... Nationwide 75-3191025.. | 4595269..... Nationwide Mutual Capital, LLC..............cccoe..... OH............ NIA............. Nationwide Mutual Insurance Company........... ownership.......... ....100.000 |Nationwide Mutual Insurance Company........... | ccccouevene
0140...... Nationwide . |82-0549218.. | 3828090..... Nationwide Mutual Fire Insurance Company..... OH............ OTH..covve Other non-Nationwide...........cccccoeevererrirrnnnnes (11 TR DU Other non-Nationwide............ccoeveveiereriernnnnns Y
0140...... Nationwide . [31-4177100.. |3828072..... | cocovverrverennn [0 Nationwide Mutual Insurance Company............. OH............ UIP..cvvenne Other non-Nationwide............ocerrrrereerreniennen. (117 R Other non-NationWide...........cooveverrerrerrirneennenns .
0140...... Nationwide 34-2012765.. |4288084..... | ..ccevvrrrrnen [0S Nationwide Private Equity Fund, LLC................. OH............ NIA....cccoinne Nationwide Mutual Insurance Company........... ownership.......... ....100.000 |Nationwide Mutual Insurance Company........... | ccecveenens
Nationwide Property and Casualty Insurance
0140...... Nationwide . [31-0970750.. | 4287993..... Company Nationwide Mutual Insurance Company........... ownership.......... ....100.000 | Nationwide Mutual Insurance Company

0140...... Nationwide... 31-1486309.. (4288105 . | Nationwide Realty Investors, Ltd . | Nationwide Mutual Insurance Company .. | ownership Nationwide Mutual Insurance Company....

0140...... Nationwide 31-1486309.. | 4288105 Nationwide Realty Investors, Ltd Nationwide Indemnity Company............ccc.cc..... ownership Nationwide Mutual Insurance Company

0140...... Nationwide..........cccevvevereeerireenis | e 31-1486309.. | 4590264 Nationwide Realty Management, LLC................ OH............ NIA............. Nationwide Realty Investors, Ltd...................... ownership.......... ....100.000 |Nationwide Mutual Insurance Company........... | ccccoveerene
0140...... Nationwide..........ccoeverveenereresieies [ e (111 RO 4288066 Nationwide Realty Services, Ltd............cccc........ OH............ NIA.....ccooe. Nationwide Mutual Insurance Company........... ownership.......... ....100.000 |Nationwide Mutual Insurance Company........... | .ccoveuunes
0140...... Nationwide..........cccevvvevevecerireenis | e 73-0948330.. | 4287096 Nationwide Retirement Solutions, Inc................ DE.......... NIA.............. NFS Distributors, INC..........cccvevvververrerererennn. ownership.......... ....100.000 |Nationwide Mutual Insurance Company........... | .cevvvnes
0140...... NationWide........ccocerevreenererisienes [ v 36-2434406.. 4287078 Nationwide Securities, LLC........ccccovvvrrerrerrnnas OH............ NIA...ccoone NFS Distributors, INC.........cccovevvrrrerieieiinnn. ownership.......... ....100.000 |Nationwide Mutual Insurance Company........... | cceveuees
0140...... NationWide........c.oveevreenenercrienes [ v 31-4177100.. [4288093 Nationwide Services Company, LLC.................. OH............ NIA...coine Nationwide Mutual Insurance Company........... ownership.......... ....100.000 | Nationwide Mutual Insurance Company........... | ..cocreenee.
0140...... Nationwide..........ccoevvererveerenieenis | e, 27-0743545.. | 4564041 Nationwide Tax Credit Partners 2009-G, LLC....|OH............ NIA.............. Nationwide Mutual Insurance Company........... other.......cocveeevees [ 0.010 |Nationwide Mutual Insurance Company........... T
0140...... Nationwide..........ccoeeeveererereresieees [ e 27-0768791.. |4596891 Nationwide Tax Credit Partners 2009-H, LLC.... |OH............ NIA.......cc...... Nationwide Mutual Insurance Company........... ownership.......... ....100.000 |Nationwide Mutual Insurance Company........... | ..ccvvuuees
0140...... NationWide........c.ovveerererererinnes [ v 46-1952215.. | 4596556 Nationwide Tax Credit Partners 2013-A, LLC.... |OH............ NIA...ccine Nationwide Life Insurance Company................ ownership.......... | coeeee.. 0.010 | Nationwide Mutual Insurance Company........... T
0140...... NationWide.........oooererreerererisieies [ v 46-1971926.. | 4596592 Nationwide Tax Credit Partners 2013-B, LLC.... |OH............ NIA....cccoone Nationwide Life Insurance Company................ ownership.......... | coovee.. 0.010 | Nationwide Mutual Insurance Company........... | P
0140...... Nationwide........c.ocverreenenrenirienes [ v 20-5976272.. | 4595410 Nationwide Ventures, LLC Nationwide Mutual Insurance Company........... ownership.......... ....100.000 | Nationwide Mutual Insurance Company........... | .cocreenee.
0140...... Nationwide..........ccccvvererecenieenis | v 11-3651828.. | 4588168 ND La Quinta Partners, LLC Nationwide Realty Investors, Ltd...................... ownership Nationwide Mutual Insurance Company........... T

0140...... Nationwide 4286866 Newhouse Capital Partners II, LLC.................... DE............. NIA.....cccooe. Nationwide Global Ventures, Inc...........cc......... ownership Nationwide Mutual Insurance Company
0140...... Nationwide... 4286679 . |Newhouse Capital Partners, LLC.. NWD Investment Management, Inc................. ownership Nationwide Mutual Insurance Company....
0140...... Nationwide 4286679 Newhouse Capital Partners, LLC..........c..cc...... Nationwide Mutual Insurance Company........... ownership Nationwide Mutual Insurance Company

0140...... Nationwide [ 4286679
0140...... Nationwide... 38-3660659.. |4287032
0140...... Nationwide..........c.coovvvvmviinciinniinens | o 14-1892640.. | 4596677

Newhouse Capital Partners, LLC...........cccc.ceeene. Nationwide Mutual Fire Insurance Company... | ownership
. |NFS Distributors, Inc................. . . Nationwide Financial Services, Inc. ................. ownership
NHT Xl Tax Credit Fund, LLC..........ccccoovrerrnnes Nationwide Life Insurance Company. ownership

Nationwide Mutual Insurance Company
Nationwide Mutual Insurance Company....
Nationwide Mutual Insurance Company

0140...... Nationwide........c.ooeeenenenenerienes [ 14-1892640.. | 4596677 NHT XII Tax Credit Fund, LLC.........ccovvrrurennee. Nationwide Assurance Company .........c..cce.... ownership Nationwide Mutual Insurance Company........... | P

0140...... NationWide........cooeeeeieieriniens [ v 14-1892640.. | 4596677 NHT Xl Tax Credit Fund, LLC.........ccccooovrerrnnee Nationwide Mutual Insurance Company........... ownership Nationwide Mutual Insurance Company........... | P

0140...... Nationwide..........coevereerevererrisieiees [ v 46-3762545.. |4750442..... | ...covverene. [0S NNOV8, LLC....cooovereree e Nationwide Mutual Insurance Company........... ownership Nationwide Mutual Insurance Company.......... | ..ccoveveee
North Bank Condominium Home Owners

.............. 0ueererrenenereernssenenessenesseesnnns. | veveeeineeee | 2650351004, [0/a.cciiciiies | ceveininecneine | Qi | AsS0CHatiON OH............ |OTH.............. | Other non-Nationwide.............ccoceevererrevnrncnee [ M@ [ e | Other non-Nationwide..........coccvincncicnniens | 21

0140...... Nationwide........c.ocveveencnreninienes [ v 20-4939866.. |4590817..... | .covvrerrrreenes [0 North of Third, LLC........cocovvrirrrrncrereincnees OH........... NIA...coe NRI Equity Land Investments, LLC.................. ownership.......... ....100.000 | Nationwide Mutual Insurance Company........... | ..cecreenee.
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0140...... 26-4083207.. | 4590385 Northstar Commercial Development, LLC.......... OH............ NIA.............. Nationwide Realty Investors, Ltd ownership.......... | ...... 50.000 |Nationwide Mutual Insurance Company........... T
Northstar Master Property Owners Association,
.............. 0neeeeeeeeeee e sssssesessnsenes | cenveneeneens | 01-1753500.. [n/a.............. Inc. OH............ |OTH.............. | Other non-Nationwide............ccccceevvrrvevevveees [NaAiiiiieiciiieens [ e, | Other non-Nationwide..........cocveevevcecviiienes {20,
0140...... NationWide.........oocererreerererisieies [ v 26-4083354.. |4594909 Northstar Residential Development, LLC........... OH............ NIA....cccoon. Nationwide Realty Investors, Ltd...................... ownership.......... | oo... 50.000 |Nationwide Mutual Insurance Company........... P
0140...... Nationwide........c.ocvereenineeririenes [ 31-1486309.. | 4594794 NRIArena, LLC......oovererereieeecreieieeseieenas Nationwide Realty Investors, Ltd...................... ownership.......... ....100.000 | Nationwide Mutual Insurance Company........... | .ccecreenee.
0140...... Nationwide..........cccevveverecrerieeiis | e 31-1486309.. | 4594815 NRI Brooksedge, LLC... Nationwide Realty Investors, Ltd ownership.......... ....100.000 |Nationwide Mutual Insurance Company........... | ccccouevene
0140...... Nationwide..........occererreeiereresieees [ v 31-1486309.. [4595027 NRI Builders, LLC Nationwide Realty Investors, Ltd ownership.......... ....100.000 |Nationwide Mutual Insurance Company........... | ccevvuues
0140...... NationWide........c.ooveereenenenerienes [ v 31-1486309.. [4590246 NRI Communities/Harris Blvd., LLC.................. OH............ NIA...coe Nationwide Realty Investors, Ltd ownership.......... ....100.000 | Nationwide Mutual Insurance Company........... | .cocreenee.
0140...... NationWide........covereveeieieriniees [ e 31-1486309.. [4590282 NRI Cramer Creek, LLC........cccovvvvrerrreirrnnns OH............ NIA....cccoinne Nationwide Realty Investors, Ltd ownership.......... ....100.000 |Nationwide Mutual Insurance Company........... | ccecveenens
0140...... NatioNWIdE. ......ceeeeeeeeeeeieieeseireis | e 20-4939866.. | 4590460 NRI Equity Land Investments, LLC.................... OH........... NIA e Nationwide Realty Investors, Ltd ownership.......... | ... 80.000 |Nationwide Mutual Insurance Company........... T,
0140...... Nationwide 26-0212217.. | 4590394 NRI Equity Tampa, LLC........ccccevvveverierererees Nationwide Realty Investors, Ltd ownership ....100.000 | Nationwide Mutual Insurance Company

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

31-1486309.. [4590376
30-4939866.. | 4590406

. |NRI Maxtown, LLC....
NRI Office Ventures, Ltd

.. | Nationwide Realty Investors, Ltd.
Nationwide Realty Investors, Ltd

. | ownership
ownership

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

0140...... Nationwide 31-1486309.. | 4596912 NRI Telecom, LLC.......cooevevicreeicesceeieinas NWD Investments, LLC ownership ....100.000 |Nationwide Mutual Insurance Company

0140...... Nationwide... 31-1486309.. {4590349 . INRI-Rivulon, LLC.. Nationwide Realty Investors, Ltd.... . | ownership ....100.000 | Nationwide Mutual Insurance Company....

0140...... Nationwide 26-4083354.. |4869456 NS Developers, LLC Northstar Residential Development, LLC......... ownership ....100.000 | Nationwide Mutual Insurance Company........... | .cocrrenee.
0140...... NationWide.........coocererreerererisienes [ v 45-3123274.. | 4595438 NTCIF-2011 Georgia State Investor, LLC.......... OH............ NIA....cccoone Nationwide Property and Casualty Company... | ownership.......... ....100.000 |Nationwide Mutual Insurance Company........... | ccevvenees
0140...... Nationwide........c.ooverreencnrenirienes [ 90-0729552.. | 4596695 NTCIF-2011, LLC...eeeeeeereeeeeeieeae Nationwide Life Insurance Company................ ownership.......... | ... 50.000 |Nationwide Mutual Insurance Company........... | I

0140...... Nationwide..........cccevvveverecrerereenis | e 90-0729552.. | 4596695 NTCIF-2011, LLC....ocvreeeeeeecee s Nationwide Mutual Fire Insurance Company... |ownership.......... | ...... 50.000 |Nationwide Mutual Insurance Company........... T
0140...... Nationwide..........cccererrererereresieees [ e 27-4700627.. 4596716 NTCP 2011-A, LLC Nationwide Life Insurance Company................ Other....ocovevevis [ e 0.010 | Nationwide Mutual Insurance Company........... T,
0140...... NationWide........c.ocvveveeneneririenes [ v 46-0741029.. | 4464703 NTCP 2012-A, LLC Nationwide Life Insurance Company................ Other....covvevees [ e 0.010 | Nationwide Mutual Insurance Company........... T
0140...... NationWide........cooereeeiererinienes [ v 46-3309896.. | 4586164 NTCP 2013-C, LLC....oooveerreeeeieeeiseienns OH............ NIA....ccoinne Nationwide Life Insurance Company................ Other...covevevees [ e 0.010 | Nationwide Mutual Insurance Company........... T
0140...... NatioNWIdE. ..o | e 46-4111078.. |4596743 NTCP 2014-A, LLC Nationwide Life Insurance Company................ Other..coeerees | e 0.010 |Nationwide Mutual Insurance Company........... | PR
0140...... NationWide..........ocoevereereeereresienens [ v 47-1404116.. | 4802734 NTCP 2014-B, LLC Nationwide Life Insurance Company................ ownership.......... ....100.000 |Nationwide Mutual Insurance Company........... | .cevvvnes
0140...... Nationwide.........ooererreerererisienes [ v 47-1413242.. | 4809948 NTCP 2014-C, LLC......ooereveeeccereeeisiienes OH............ NIA....cccooee Nationwide Life Insurance Company................ ownership.......... ....100.000 |Nationwide Mutual Insurance Company........... | ccevevnees
0140...... NationWide........c.ooverreenineririenes [ v 47-3909345.. | 4869483 NTCP 2015-A, LLC Nationwide Life Insurance Company................ ownership.......... ....100.000 | Nationwide Mutual Insurance Company........... | .cecreenee
0140...... Nationwide..........ccoevvverervecreeeeeeis | e 47-4148470.. | 4890807 NTCP 2015-B, LLC Nationwide Life Insurance Company................ ownership.......... ....100.000 |Nationwide Mutual Insurance Company........... | cccoueeveae
0140...... Nationwide 81-3836925.. | ....ccooerrrne NTCP 2016-A, LLC Nationwide Life Insurance Company................ ownership ....100.000 | Nationwide Mutual Insurance Company

0140...... Nationwide... 81-0936428.. | 4966663 . |NW Private Debt, LLC... Nationwide Mutual Insurance Company .. |ownership ....100.000 |Nationwide Mutual Insurance Company....

0140...... Nationwide 26-1903919.. [5012295 NW REL LLC....ovveieieeeeee e Nationwide Mutual Insurance Company........... ownership ....100.000 | Nationwide Mutual Insurance Company

0140...... Nationwide 81-2326191.. | 5011609 NW-442 Ocean, LLC.........coovvverivererrererereraee NW REI (NLIC), LLC....ovveveeeeeeereeaee ownership ....100.000 | Nationwide Mutual Insurance Company

0140...... Nationwide... 46-3654078.. | 4593621 . |NW-Amesbury, LLC.. NW-REI, LLC......coeveiveeieceeieeeine ..|ownership ....100.000 |Nationwide Mutual Insurance Company....

0140...... NatioNWIdE. ......ceeeeeeeeeeercieieeeineis | e 81-1263284.. | 4960979 NW-Amesbury II, LLC... Nationwide Mutual Insurance Company........... ownership ....100.000 |Nationwide Mutual Insurance Company........... | .ccveunes

0140...... Nationwide..........cccevverereeerireenis | v 46-2943666.. | 4594860 NW-Bandera, LLC.........cccouvvrverereierereierene NW REL LLC...overeeeeeeeseee e ownership.......... ....100.000 |Nationwide Mutual Insurance Company........... | .cevvvnes
0140...... NationWide........cooerererenererisieies [ everiiennns 81-1246932.. |4958855 NW-Baseling, LLC..........ccoevirrrerreriesiercriiennns Nationwide Mutual Insurance Company........... ownership.......... ....100.000 |Nationwide Mutual Insurance Company........... | ccevvunees
0140...... NationWide........cooverreneneririenns [ v 45-5159092.. |4595063..... | ..ccovvrrerernene [0 NW-Bayshore, LLC........ccoovrererrnerrreirersiennenne NW REL LLC....ovoieririseinrireieecneieeesnseeeenns ownership.......... ....100.000 | Nationwide Mutual Insurance Company........... | .cecereenee.
0140...... Nationwide..........ccoevvveverreeesieeins | v, 46-2451156.. |4594879..... | .coovveererirnns [0 SRR NW-Bee Cave, LLC.......c.cccovvereeiicnceeiias NW REL LLC.....oeveiieeceeee e ownership.......... ....100.000 |Nationwide Mutual Insurance Company........... | cccceveevnne
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0140...... Nationwide...
0140...... Nationwide
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0140...... Nationwide... 81-1869861.. | 4984911 . |NW-Beech, LLC.... . |OH... NIA.. NW REI, (NMFIC), LLC....... . | ownership ....100.000 |Nationwide Mutual Insurance Company....
0140...... Nationwide 47-4999493.. | 4902223 NW-Belleview, LLC... Nationwide Mutual Insurance Company........... ownership.......... ....100.000 | Nationwide Mutual Insurance Company
0140...... Nationwide 46-3707480.. | 4593612 NW-Brooklyn, LLC NW REI, LLC ownership ....100.000 | Nationwide Mutual Insurance Company

0140...... Nationwide... 46-3968244.. | 4591757 . |NW-Camelback, LLC. . NW REI, LLC.. .. |ownership ....100.000 | Nationwide Mutual Insurance Company....

0140...... Nationwide 45-2724980.. | 4591690 NW-Cameron, LLC........ccoevviveiercreeeieesiane NW REI, LLC ownership ....100.000 | Nationwide Mutual Insurance Company

0140...... Nationwide..........cccevverereererireeiis | e 81-1211881.. | 4962151 NW-Castle Rock, LLC..........cccooevevveeririeererinns OH............ NIA.............. Nationwide Mutual Insurance Company........... ownership.......... ....100.000 |Nationwide Mutual Insurance Company........... | ccccouvevnne
0140...... Nationwide.........ooceverreeiererisieies [ e 46-3674167.. | 4595090 NW-Cedar Springs, LLC........cccoovvevirrreirerrnnn. OH............ NIA.....ccoon. NW REL LLC...ovriceeseee e ownership.......... ....100.000 |Nationwide Mutual Insurance Company........... | cccveunees
0140...... NationWide........c.ovvevreerinenerienes [ 46-3994437.. | 4591663 NW-Central Station, LLC........cccocovvrrvrrrrrerrerns OH............ NIA...ccine NW REL LLC...ovoreririeeneiresiesse e ownership.......... ....100.000 | Nationwide Mutual Insurance Company.......... | cceeerrenees
0140...... Nationwide..........ccoevvvererecerieenis | e 26-0901660.. | 4595456 NW-CNC Coppell, LLC........c.ccoevereeeerrierererrenes DE........... NIA............. Nationwide Mutual Insurance Company........... ownership.......... ....100.000 |Nationwide Mutual Insurance Company........... | cccceeeevene
0140...... NatioNWIdE. ......ceeveeeeeeeereieieerseieei | e 81-1285433.. | 4961024 NW-College Park, LLC.........cccooeureenernrrrrerieneenes OH........... NIA e Nationwide Mutual Insurance Company........... ownership.......... ....100.000 | Nationwide Mutual Insurance Company........... | .ccocreenee.
0140...... NationWide..........coceveveereeerereeesienens [ e 32-0359208.. [4595157 NW-Corvallis, LLC........ccevvrverererererrsiereeisieenens OH............ NIA.....ccooone. NW REL LLC....overreceeeeesee e ownership.......... ....100.000 |Nationwide Mutual Insurance Company........... | .cevvvnees
0140...... Nationwide.........oocevereeeiererisieees [ e 31-1580283.. (4591038 NWD 205 Vine, LLC.......ccooererereerereeiee OH............ NIA.....cccooe. NWD Investments, LLC ownership.......... ....100.000 |Nationwide Mutual Insurance Company........... | cccvvuenes

0140...... Nationwide........c.ocveeneneneenirienes [ v 31-1580283.. [4591261 NWD 225 Nationwide, LLC.........ccovrvrrrrrrrennenne OH............ NIA...coine NWD Investments, LLC ownership.......... ....100.000 | Nationwide Mutual Insurance Company........... | .cocreenee.
0140...... NationWide.........ooeereeieieriniees [ e 31-1580283.. (4591056 NWD 230 West, LLC.......ccovvvrrrrrrreirrinieireins OH............ NIA....ccoine NWD Investments, LLC.......c.coccovvrrrvererrennn. ownership.......... ....100.000 |Nationwide Mutual Insurance Company........... | ccecrevnens
0140...... Nationwide..........ccoeveveevevercerisieees [ 31-1580283.. (4590545 NWD 240 Nationwide, LLC...........cccoevrverrerrnae. OH............ NIA.......cc...... NWD Investments, LLC ownership.......... ....100.000 |Nationwide Mutual Insurance Company........... | ..ccveunees
0140...... NationWide........c.ocvevrenereririenes [ 31-1580283.. (4590273 NWD 250 Brodbelt, LLC.........cccvrrrrrrrrrerrirrennes OH............ NIA...ccne NWD Investments, LLC ownership.......... ....100.000 | Nationwide Mutual Insurance Company.......... | .coerrenees
0140...... Nationwide 31-1580283.. (4981134 NWD 250 West, LLC........ccoevvrrrrrereireieieireins NWD Investments, LLC ownership ....100.000 | Nationwide Mutual Insurance Company

0140...... Nationwide... 31-1580283.. | 4590554 . |INWD 265 Neil, LLC....... . .. NWD Investments, LLC.. .. |ownership ....100.000 | Nationwide Mutual Insurance Company....

0140...... Nationwide 31-1580283.. | 4590518 NWD 275 Marconi, LLC NWD Investments, LLC ownership ....100.000 |Nationwide Mutual Insurance Company

0140...... Nationwide 31-1580283.. [4590563 NWD 295 McConnell, LLC........ccooevevirriercnnes OH............ NIA.....coo.. NWD Investments, LLC ownership ....100.000 | Nationwide Mutual Insurance Company

0140...... Nationwide... 31-1580283.. [4590509 . INWD 300 Neil, LLC........... " NWD Investments, LLC.. .. |ownership ....100.000 | Nationwide Mutual Insurance Company....

0140...... Nationwide 31-1580283.. (4590572 NWD 300 Spring, LLC NWD Investments, LLC ownership ....100.000 | Nationwide Mutual Insurance Company

0140...... Nationwide........cooverrenirmenienienes [ 31-1580283.. | 4590527 NWD 355 McConnell, LLC........cccvvvvrrieriirrennns OH........... NIA ..o NWD Investments, LLC ownership.......... ....100.000 | Nationwide Mutual Insurance Company........... | .ccocreenee
0140...... Nationwide..........cccevveveveererireeiis | e 31-1580283.. | 4590581 NWD 425 Nationwide, LLC..........ccccevvveverernne. OH............ NIA.............. NWD Investments, LLC ownership.......... ....100.000 |Nationwide Mutual Insurance Company........... | ccccouveveee
0140...... Nationwide.........ooceverveeiererisieees [ e 31-1580283.. [4590536 NWD 500 Nationwide, LLC........ccccccoevrverrerrnnn. OH............ NIA.....ccoooe. NWD Investments, LLC.........cccovevrrrrerrerennnn. ownership.......... ....100.000 |Nationwide Mutual Insurance Company........... | cceveunees
0140...... Nationwide........c.ocvevreenenenirienes [ v 31-1580283.. (4591298 NWD Arena Crossing, LLC... OH............ NIA ..o NWD Investments, LLC ownership.......... ....100.000 | Nationwide Mutual Insurance Company........... | .cocreenee.
0140...... NationWide........cooeeerieerinrees [ v 31-1580283.. (4591083 NWD Arena District I, LLC NWD Investments, LLC ownership.......... ....100.000 |Nationwide Mutual Insurance Company........... | ccecrrernens
0140...... Nationwide..........cccoeveveeveiereresieees [ v 31-1580283.. {4591300 NWD Arena District Il, LLC..........cccovvvevrrrernee. OH............ NIA.....cc...... NWD Investments, LLC..........ccooovvvrveierrernnne. ownership.......... ....100.000 |Nationwide Mutual Insurance Company........... | ..ccveunees
0140...... NationWide........covvevreenenienirinnes [ 31-1580283.. (4591113 NWD Arena District MM, LLC.........cccovvrvrnrerrenne OH............ NIA...ccine NWD Investments, LLC ownership.......... ....100.000 | Nationwide Mutual Insurance Company........... | .ceerrenees
0140...... NationWide.........oooererreerererinienes [ v 31-1580283.. (4591319 NWD Arena District PW, LLC.........cccoeevrrierennes OH............ NIA....cccoone NWD Investments, LLC ownership.......... ....100.000 |Nationwide Mutual Insurance Company........... | coevvenees
0140...... Nationwide........c.ocverrencnenirienes [ v 31-1580283.. | 4591131 NWD Arena District V, LLC.......ccccovvvrnrerrireenn. OH........... NIA ..o NWD Investments, LLC........ccocovvneerrerrerriencenes ownership.......... ....100.000 | Nationwide Mutual Insurance Company........... | .ccocreenee.
0140...... Nationwide..........cccevveerrecerieeiins | e, 04-3679396.. | 4286848 NWD Asset Management Holdings, Inc............. DE.......... NIA.............. NWD Investment Management, Inc................. ownership.......... ....100.000 |Nationwide Mutual Insurance Company........... | ccccoueevenee
0140...... Nationwide..........cccerervererereresieies [ v 31-1580283.. (4591328 NWD Athletic Club, LLC........cccccovvvereirerrirerennes OH............ NIA.....cccooe. NWD Investments, LLC..........ccccvevrvrrerrerrnnnn. ownership.......... ....100.000 |Nationwide Mutual Insurance Company........... | cceoveuees
0140...... Nationwide 30-0876022.. (4810010 NWD Franklinton, LLC NWD Investments, LLC ownership.......... ....100.000 | Nationwide Mutual Insurance Company.......... | .ceerrenees

31-1636299.. |4286594
31-1580283.. |4587965

. |NWD Investment Management, Inc.. . Nationwide Corporation....... . |ownership ....100.000 | Nationwide Mutual Insurance Company....
NWD Investments, LLC..........cccccevererecrrierennes Nationwide Realty Investors, Ltd ownership.......... | ...... 80.000 |Nationwide Mutual Insurance Company

0140...... Nationwide..........cccevveveveeerireeris | e 47-4036460.. |4869492..... | ...coeeverrnnne [0 SRR NW-Deerfield, LLC..........cccevververerriereieereieienns Nationwide Mutual Insurance Company........... ownership.......... | ...... 74.030 |Nationwide Mutual Insurance Company........... T
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0140...... Nationwide...
0140...... Nationwide

8'¢cld

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) *
Nationwide Life and Annuity Insurance
0140...... Nationwide..........ccoevereeveiereresieees [ e 47-4036460.. | 4869492 NW-Deerfield, LLC........ccooervierereeierereiriienns OH............ NIA.....cccooe. Company ownership.......... | ... 24,970 |Nationwide Mutual Insurance Company........... | P
0140...... NationWide........c.ovveereereeererienes [ v 81-2327221.. | 5013443 NW-Deerfield Il, LLC........ccovverrrrrereinrirrireires OH............ NIA...ccine NW REI, LLC ownership.......... ....100.000 | Nationwide Mutual Insurance Company.......... | .cecrrenee.
0140...... NationWide.........oocererreerererisieies [ v 90-0732898.. (4591430 NW-Dulles, LLC.......cooeverrrrieerrieiereieseeiens OH............ NIA....cccoon. NW REI, LLC ownership.......... ....100.000 |Nationwide Mutual Insurance Company........... | ccevevnees
0140...... Nationwide........c.ocvereenineeririenes [ 46-2997049.. (4591775 NW-Howell Mill, LLC.......ccvverrereecrereieireeneenne OH........... NIA .o NW REL LLC....voierieieeneereeieeseeeeeineeneenns ownership.......... ....100.000 | Nationwide Mutual Insurance Company........... | .ccecreenee.
0140...... Nationwide..........cccevveverecrerieeiis | e 46-4330384.. | 4750443 NW-Hudnall, LLC.........cccooeverrieeriereecenes OH............ NIA............. NW REI, LLC ownership.......... ....100.000 |Nationwide Mutual Insurance Company........... | ccccouevene
0140...... Nationwide..........occererreeiereresieees [ v 47-2482818.. |4810122 NW-Jasper WAG, LLC.........cccoevververeeeieeirirennns OH............ NIA.....cccooe. NW REI, LLC ownership.......... ....100.000 |Nationwide Mutual Insurance Company........... | ccevvuues
0140...... NationWide........c.ooveereenenenerienes [ v 47-1497429.. | 4809957 NW-Jefferson, LLC........cccovremrnrrrencneeneereees OH............ NIA...coe NW REL LLC....ovoereriseineirersieene e ownership.......... ....100.000 | Nationwide Mutual Insurance Company........... | .cocreenee.
0140...... NationWide........covereveeieieriniees [ e 45-5408178.. | 4591458 NW-Kentwood Towne Center, LLC.................... OH............ NIA....cccoinne NW REI, LLC ownership.......... ....100.000 |Nationwide Mutual Insurance Company........... | ccecveenens
0140...... Nationwide..........ccceveveereiereresieiees [ v 46-4857522.. | 4671798 NW-Lawrence, LLC........cccoovverervireieieieieienaes NW REI, LLC ownership.......... ....100.000 |Nationwide Mutual Insurance Company........... | .ccveunes
0140...... Nationwide 81-1232565.. | 4961042 NW-Lenexa, LLC.......cccovovververerereceeeie e NW REI (NLAIC), LLC ownership ....100.000 | Nationwide Mutual Insurance Company

81-1671648.. |4981116
45-5314607.. | 4593461

. |NW-Lenexa Il, LLC....
NW-Lovers Lane, LLC

NW REI (NLAIC), LLC.
NWREI, LLC

. | ownership
ownership

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

0140...... Nationwide 46-2457568.. | 4591467 NW-Montrose, LLC.........cccevvvereeciceieereeeenes NW REI, LLC ownership ....100.000 |Nationwide Mutual Insurance Company

0140...... Nationwide... 45-4630497.. | 4593470 . |NW-Mueller Il, LLC.... NW REI, LLC.. .. |ownership ....100.000 | Nationwide Mutual Insurance Company....

0140...... NationWide........c.ovverenereririnnes [ 27-4749848.. 4591476 NW-Northridge, LLC......cccovvrrerrreinrirrireininnens NW REI, LLC ownership ....100.000 | Nationwide Mutual Insurance Company........... | .cocrrenee.
0140...... NationWide.........coocererreerererisienes [ v 46-1089165.. | 4593555 NW-Oakley Station, LLC..........cccoervrrrireirirnnns OH............ NIA....cccoone NW REI, LLC ownership.......... ....100.000 |Nationwide Mutual Insurance Company........... | ccevvenees
0140...... Nationwide........c.ooverreencnrenirienes [ 47-4706924.. |4902214 NW-Olathe, LLC.......cccovveeneereerirncereireeeeereeneenns OH........... NIA ..o NW REI, LLC ownership.......... ....100.000 | Nationwide Mutual Insurance Company........... | .ccocreenee
0140...... Nationwide..........cccevvveverecrerereenis | e 46-3888719.. 14593603 NW-Park 288, LLC..........cccevvvvrererrireresicreienenns OH............ NIA.............. NW REL LLC.....oviveiiececeeeee e ownership.......... ....100.000 |Nationwide Mutual Insurance Company........... | cccceuvevene
0140...... Nationwide..........cccererrererereresieees [ e 45-5388656.. | 4591485 NW-Park Memorial, LLC..........cccoovvirriererinnn. OH............ NIA....ccccooe. NW REI, LLC ownership.......... ....100.000 |Nationwide Mutual Insurance Company........... | ccevvunees
0140...... NationWide........c.ocvveveeneneririenes [ v 47-1740812.. | 4809966 NW-Peachtree, LLC........cocoorvrrnrrrrrereeneereees OH............ NIA ..o NW REI, LLC ownership.......... ....100.000 | Nationwide Mutual Insurance Company........... | .cocreenee.
0140...... NationWide........cooereeeiererinienes [ v 46-2469044.. | 4591494 NW-Portales, LLC.........cccouvverinrrrirrniereins OH............ NIA....ccoinne NW REL LLC...oooviieieeseeese e ownership.......... ....100.000 |Nationwide Mutual Insurance Company........... | ccereenees
0140...... NatioNWIdE. ..o | e 47-2449044.. (4810113 NW-Promenade at Madison, LLC...........c...cc..... OH........... NIA e NW REL LLC....cooieieeiiineireeiieeiseieieeiseieinas ownership.......... ....100.000 | Nationwide Mutual Insurance Company........... | .cecreenee.

Nationwide Life and Annuity Insurance

0140...... Nationwide 81-1603024.. [4981086 NW REI (NLAIC), LLC.....ovveverrereerie e Company ownership ....100.000 |Nationwide Mutual Insurance Company........... | .ceveunnes
0140...... Nationwide... 81-1619428.. (4981107 . INWREI (NLIC), LLC..... .. Nationwide Life Insurance Company................ ownership ....100.000 | Nationwide Mutual Insurance Company....

0140...... Nationwide 81-1861190.. [4984902 NW REI (NMFIC), LLC Nationwide Mutual Fire Insurance Company... |ownership ....100.000 | Nationwide Mutual Insurance Company

0140...... Nationwide 45-5159117.. |4591421 NW-South Park, LLC........ccoovrerrrrincrcirrineens NW REI, LLC ownership ....100.000 | Nationwide Mutual Insurance Company

0140...... Nationwide... 27-4749587.. | 4593582 . |NW-Taylor Farmer Jack, LLC NW REI, LLC.. .. | ownership ....100.000 | Nationwide Mutual Insurance Company....

0140...... Nationwide 46-1100378.. | 4591524 NW-Triangle, LLC NW REI, LLC ownership ....100.000 |Nationwide Mutual Insurance Company........... | c.ccveueees
0140...... Nationwide........c.ooeeenenenenerienes [ 46-5764783.. | 4809939 NW-TYSONS, LLC.....ooeeecereerrieeieceseieeeeeseeeenns NW REI, LLC ownership.......... ....100.000 | Nationwide Mutual Insurance Company........... | .cocreenee.
0140...... NationWide........cooeeeeieieriniens [ v 46-1077615.. | 4593591 NW-West Ave., LLC.......cccovvrrvirererreieieiriiennns NW REI, LLC ownership.......... ....100.000 |Nationwide Mutual Insurance Company........... | ccecreenens
0140...... Nationwide..........coevereerevererrisieiees [ v 46-4992444.. 14671800 NW-Windcross, LLC........ccccveverererreiiereisiieinns NW REL LLC...ovevceceee e ownership.......... ....100.000 |Nationwide Mutual Insurance Company........... | .ccveunees
0140...... NationWide........covveereenenerrrienes [ 31-0947092.. (4590479 OCH Company, LLC Nationwide Realty Investors, Ltd...................... ownership.......... ....100.000 | Nationwide Mutual Insurance Company.......... | .cecrrenees
0140...... NationWide.........cooererreeiererinienes [ v 31-0947092.. (4590442 Ohio Center Hotel Company Limited Nationwide Realty Investors, Ltd. ... ownership.......... | .oo... 55.250 |Nationwide Mutual Insurance Company........... P
0140...... Nationwide........c.ocovevencnrenirienes [ v 31-0947092.. |4590442..... | ..ccoovrrrrreene. [0 Ohio Center Hotel Company Limited OCH Company, LLC........cocrrrrrreerrreireieene ownership.......... [ coeeeee. 1.000 |Nationwide Mutual Insurance Company........... | P

0140...... NationWide........c.ocereereereeninienns [ v 26-0263012.. [N/a..cirins | v [0S Old Track Street Owners Association, Inc.......... OH............ OTH.ooveve Other non-Nationwide..........ccccoveerriririninnnee [11£ TSSO Other non-Nationwide............coovrervrverniininns .
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0140...... NatioNWIdE. .......ovveerrreereieieiesireis | e na... 4595278.....
0140...... Nationwide
0140...... Nationwide

6'€lD

0140...... Nationwide
0140...... Nationwide..........ccoeeereereeererrisieees e 31-1610040.. |2989882+E3| ..
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) *
Nationwide Life and Annuity Insurance
0140...... Nationwide..........ccoererrererereieiiennes 13999... |27-1712056.. |4286914..... | ...ccvovrrerrnee. [0S Olentangy Reinsurance, LLC...........cccccvevevnnnen. VT A, Company ownership.......... ....100.000 |Nationwide Mutual Insurance Company........... | .ceveunnes
On Your Side Nationwide Insurance Agency,
0140...... NationWide........covererreereeriniees [ e 47-1923444.. |4809975..... | .ccvverrerrenn. [0S Inc. OH............ OTH.covevee Nationwide Mutual Insurance Company........... ownership.......... ....100.000 |Nationwide Mutual Insurance Company........... O
0140...... NatioNWIdE. ..o | e (/- 4596462..... | ..ocorrreieenes [0 OYS FUNA LLC....ovveeieieeeeie s DE........... OTH...oovneenee Nationwide Mutual Insurance Company........... ownership.......... ....100.000 | Nationwide Mutual Insurance Company........... 2

Investor member

0140...... NationWide........c.ocvveeneneririenes v (/7 4596480..... Park 288 Industrial, LLC.........ccccvvurrerrerrerrinrenes D, SO NIA ..o Nationwide Mutual Insurance Company........... /nocontrol ... 95.000 |other non-Nationwide...........ccevrererrereerirenenns T
0140...... NationWiIde........covereeeieierinieres [ v 31-1486309.. {4590358..... Perimeter A, Ltd.......ccocvivevenieeneeeeenie OH............ NIA....cccoinne Nationwide Realty Investors, Ltd..................... ownership.......... ....100.000 |Nationwide Mutual Insurance Company........... | ccervenens
0140...... NatioNWIdE. ..o | e (/7 4564032..... Polyphony Fund LLC.........ccoouoveniinrieininieneinns DE............. NIA e Nationwide Mutual Insurance Company........... ownership.......... ....100.000 | Nationwide Mutual Insurance Company........... | .ccocreenee
0140...... Nationwide..........ccoevvveverrecrerireeinns | cvieieins 39-1907217.. |4287201..... Premier Agency, INC.......c.ccccveeevvccvniccreenennn, A NIA.............. ALLIED Group, INC......cvevveerereerieieieeieieienas ownership.......... ....100.000 |Nationwide Mutual Insurance Company........... | .cevvunes
0140...... NationWide.........cooerereenererisienes [ v 75-2938844.. |4287005..... Registered Investment Advisors Services, Inc... | TX............. NIA....cccoone Nationwide Financial Services, Inc................... ownership.......... ....100.000 |Nationwide Mutual Insurance Company........... | cceveunees
0140...... NationWide........c.ocverrenineninienes [ v 82-0549218.. |4288244..... Retention Alternatives Ltd..........cc.ccoevvvririnnnns Nationwide Mutual Fire Insurance Company... | ownership.......... ....100.000 | Nationwide Mutual Insurance Company

. | Riverview Diversified Opportunities, LLC.. .. | Nationwide Mutual Insurance Company........... ownership .. | Nationwide Mutual Insurance Company....
Riverview Diversified Opportunities, LLC........... Nationwide Mutual Fire Insurance Company... |ownership.......... | .cocoveereinne Nationwide Mutual Insurance Company
Riverview Diversified Opportunities, LLC........... Nationwide Life Insurance Company................ OWNErship.....coe. [ v Nationwide Mutual Insurance Company

4595278.....
4595278.....

0140...... Nationwide . 14286530..... Riverview International Group, Inc. NWD Investment Management, Inc ownership ....100.000 | Nationwide Mutual Insurance Company

0140...... Nationwide..........ccoevverervecrerieeies | e na...... 4595287..... Riverview Multi Series Fund, LL - Class Event.. Nationwide Mutual Insurance Company........... ownership.......... ....100.000 |Nationwide Mutual Insurance Company........... 2
0140...... Nationwide (111 RO 4595335..... Riverview Multi Series Fund, LL - Class N......... Nationwide Mutual Insurance Company........... ownership.......... ....100.000 |Nationwide Mutual Insurance Company........... 2
0140...... Nationwide . [31-1117969.. | 4288002..... Scottsdale Indemnity Company............cc.cevrrunee Nationwide Mutual Insurance Company........... ownership.......... ....100.000 | Nationwide Mutual Insurance Company.......... | .ceerrenees
0140...... Nationwide . 131-1024978.. | 3091988..... Scottsdale Insurance Company...........cccccvvvnnee Nationwide Mutual Insurance Company........... ownership.......... ....100.000 |Nationwide Mutual Insurance Company........... | ccevevnees
0140...... Nationwide . |86-0835870.. |4287649..... Scottsdale Surplus Lines Insurance Company... Scottsdale Insurance Company..........c.ccoceveene ownership.......... ....100.000 | Nationwide Mutual Insurance Company........... | .cocreenee.
0140...... Nationwide..........ccoevveerveeerieeinns | e 91-2158214.. |n/a.............. The Hideaway Club.........ccccoeeveveeeenicreiiicinns Other non-Nationwide.............ccccovvvivererriennnen. N | e Other non-Nationwide..............ccceeevvreerireennnns 2t
0140...... Nationwide.........occerverveenereresieies [ e 86-1094799.. |n/a.............. The Hideaway Owners Association.................... Other non-Nationwide...........ccccoeevererrinrrnennes (L1 TR DU Other non-Nationwide 2
0140...... NationWide........c.ovvevreereneririnnes [ v 20-3541511.. |n/a.............. The Madison Club...........ccvvrverrerninrenrreinienens Other non-Nationwide..........c.overrrrerrerreniennen. 117 S R Other non-Nationwide .

............. 20-3541507.. |n/a.............. Other non-Nationwide...........cccccoevevrvrecneienee [Mauiiiiiiiiniiviieinns [ cvvveienenens | Other non-Nationwide........o.vvveveecceiiecennnnns
Nationwide Realty Investors, Ltd....

Nationwide Mutual Insurance Company........... ownership

The Madison Club Owners Association.............
. | The Waterfront Partners, LLC...
THI Holdings (Delaware), InC..........cccvvevivevnnes

. |ownership.......... | ...... 50.000 |Nationwide Mutual Insurance Company....

....100.000 |Nationwide Mutual Insurance Company

............. 52-2031677.. |4287751.....

0140...... Nationwide 74-2825853.. |4287863..... Titan Auto Insurance of New Mexico, Inc........... THI Holdings (Delaware), InC...........cccovvrvvernnne ownership.......... ....100.000 |Nationwide Mutual Insurance Company........... | .ccovvueees
0140...... Nationwide . | 74-2286759.. |4287797..... Titan Indemnity Company...........c.cocevereureneens THI Holdings (Delaware), InC..........ccc.covrrernenes ownership.......... ....100.000 | Nationwide Mutual Insurance Company........... | .cocreenee.
0140...... Nationwide . |86-0619597.. |4287845..... Titan Insurance Company..........cc.ccovrevreeerennns Titan Indemnity Company........cc.ccoeovevviviennne. ownership.......... ....100.000 |Nationwide Mutual Insurance Company........... | ccereenens
0140...... Nationwide 75-1284530.. {4287890..... Titan Insurance Services, INC..........ccovvevevrirnnns THI Holdings (Delaware), InC...........cccovvvvevnnne ownership.......... ....100.000 |Nationwide Mutual Insurance Company........... | ..ccvvuuees
0140...... Nationwide 33-0160222.. (4653196..... V.P.I. Services, INC........c.couvrrrmrnrnrerrierenrerninns Veterinary Pet Insurance Company................. ownership.......... ....100.000 | Nationwide Mutual Insurance Company.......... | .cocrrenees
0140...... Nationwide . 195-3750113.. | 4287685..... Veterinary Pet Insurance Company................... Scottsdale Insurance Company............cccveene. ownership.......... ....100.000 |Nationwide Mutual Insurance Company........... | cceveenees
0140...... Nationwide . |34-1785903.. |4287911..... Victoria Automobile Insurance Company........... Victoria Fire & Casualty Insurance Company... | ownership.......... ....100.000 | Nationwide Mutual Insurance Company........... | .cocreenee.

. | 34-1394913.. |4287827.....

Victoria Fire & Casualty Company.............c....... THI Holdings (Delaware), Inc............ccccevevenee ownership.......... ....100.000 |Nationwide Mutual Insurance Company........... | cccceveevenee
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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... .110778... | 34-1842604.. | 4287920 . | Victoria National Insurance Company... OH... . | Victoria Fire & Casualty Insurance Company... | ownership ....100.000 |Nationwide Mutual Insurance Company....
0140...... Nationwide 10105... | 34-1777972.. {4287939 Victoria Select Insurance Company................... Victoria Fire & Casualty Insurance Company... | ownership.......... ....100.000 | Nationwide Mutual Insurance Company
0140...... Nationwide 10777... | 34-1842602.. | 4287948 Victoria Specialty Insurance Company Victoria Fire & Casualty Insurance Company... | ownership.......... ....100.000 | Nationwide Mutual Insurance Company
0140...... Nationwide 37150... |86-0561941.. | 4287667 Western Heritage Insurance Company Scottsdale Insurance Company...........c....... ownership ....100.000 | Nationwide Mutual Insurance Company
Nationwide Mutual Insurance Company Investor member
0140...... NationWide........ccocererreerererisieies [ v (111 R 4613341..... | oo | Qe Westport Capital Partners Il...........ccccoevivennen. CTeee OTH.ocviee Nationwide Defined Benefit Master Trust /nocontrol ... 71.000 |other non-Nationwide............cccoevrerrerrierieinnnns 2
0140...... Nationwide...........corererrinnirnnns [ v 31-1486309.. [4590321..... | .cocovvevrcvees [ O Wilson Road Developers, LLC.............ccccoconnne OH............ NIA.......c...... Nationwide Realty Investors, Ltd.................. ownership.......... ....100.000 | Nationwide Mutual Insurance Company........... | .ccocrrenee.
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.




Statement as of September 30, 2016 of the NAT'ONWIDE LlFE |NSURANCE COMPANY
SUPPLEMENTAL EXHIBITS AND SCHEDULES INTERROGATORIES

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

Response

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

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

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

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

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

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

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

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

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

N kR wbd

Bar Code:

* 6 6 8 6 920164 900000 3 = * 6 6 8 6 92 0164470000 3
* 6 6 8 6 92 016 3 65 0000 3 =* * 6 6 8 6 92 016 4480000 3 =*
* 6 6 8 6 920164450000 3 =
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Statement as of September 30, 2016 of the NAT'ONWIDE LlFE |NSURANCE COMPANY

Additional Write-ins for Assets:

Overflow Page for Write-Ins

Current Statement Date 4
1 2 3
Net Admitted December 31,
Nonadmitted Assets Prior Year Net
Assets Assets (Cols. 1-2) Admitted Assets
2504. Prepaid PENSION COSES.......ccruireiieieiesieieies s sesss st s b sses s sses s ssessssssssenss | sunssssssssannes 73,170,032 | .oceveree 70,612,561 | .ovoverrnee. 2,557 471 | oo 2,613,825
2505. Disallowed interest maintenance reserve... 10,983,745 | .. ..10,983,745
2597. Summary of remaining Write-ins fOr LINE 25.........ccuiiiiiiieiieiceecesssesesissessssesessssssssnsensenns | sossessesssenns 84,153,777 | .. 81,596,306 | .................. 2557471 | oo, 2,613,825
Additional Write-ins for Liabilities:
1 2
Current December 31
Statement Date Prior Year
2504. Reserve for litigation and CONtNGENCIES............cccveiiviiieieieteeie ettt b bbbt st ssstes s ssssnsessenans | evssessessessessssanen 6,633,869 ...1473,519
2505. Reserve for rate stabilizations........... 15,228,797 18,113,414
2506. Tax credit commitment liability.. 26,079,244 ..25,498,713
2507. CONNGENCY FESEIVE .....vvucvrveiessescisessessesessessssssessessssssessessess s essess s ssessess s s s s s s s s st s bs s bbb s s bR st s b st ssen s st s st st s ssnntans | ebsesssssessenssnssessensanes T4 [
2597. Summary of remaining write-ins for Line 25 47,969,888 | ..o 51,085,646
Additional Write-ins for Summary of Operations:
1 2 3
Current Prior Prior Year Ended
Year to Date Year to Date December 31

2704.  Netinvestment earnings on fuNdS WIthNEIG...............cceveiiurieiceeceee ettt ssse s sssnes | evrseneesens 13,291,683 [ ..oooveereeeeeecreeeees | e, 3,955,666

2705, Other fees and PENAIIES........c.ccvvveiveieicieiee ettt st s s sensessssnsensens | sensessnssnsenessnssssenensenns | ensensensennennnee 1, 33T [ e, .

2706.  Change in CONLINGENCY TESEIVE .......c.vcueveevcvieeseieisesise st sees et es s sae st s st s ss s sae s sesses st ssessesasssnssssessnnss | seesessessesssinsan 27,978 | oo | e s

2797.  Summary of remaining WHte-iNS fOr LINE 27 ... ..ottt sns e nsessnssntensssnsensans | ersessssesans 3,319,661 | .o 14,337 |

Q15




Statement as of September 30, 2016 of the NAT'ONWIDE LlFE |NSURANCE COMPANY

SCHEDULE A - VERIFICATION

Real Estate

1 2
Prior Year Ended
Year to Date December 31
1. Book/adjusted carrying value, DECEMDET 31 Of PHOT YEAI...........covureriierirririreieisess it ssases st sssss st esssessessessssessnns | sesessesssssssssessesssssessessssssnssessnes [0 OO
2. Cost of acquired:
2.1 Actual cost at time of aCQUISIION. ..o BB .............ovrrins | cerriinieeiese st nbens | et sttt aen
2.2 Additional investment made after acquisition............ccccoeoeerrrrernienneen. NN ........................
3. Current year change in encumbrances............... . . A . .
4. Total gain (loss) on disposals......
5. Deduct amounts received on disposals...........c..coerreerrerrernenns
6. Total foreign exchange change in book/adjusted Carrying VAIUE............c.vurreiinrerriinese et essssesesseseans
7. Deduct current year's other-than-temporary impairment FECOGNIZEM. ........c.vurererirerirririneereieeseessesesessssesessesssssssssessssssssssses | sesssesssssssssssssessssssssessssssssessansans | sessessessesssssessessssssessassssssnssassnsns
8. Deduct CUMTENT YEAI'S AEPIECIALION. .........cvueereeire et ee et eee ettt s st ens et ee s ss s ses s sses st enssessessensnssessn | chsesssssesssnssnssesssnssessessenssessessensanes | cosmssessssssnssnssanssnssessenssnssessensasssnes
9. Book/adjusted carrying value at end of current period (LINES 1+2+344-516-T-8).........cocvrurrerrirrirnrnrirnineinsisessssesssesessessssssesss | seereessssssssssessssensssesssssssssssessens O O 0
10.  Deduct total NONAAMILEEA @MOUNLS............ccvueieiiiieieiciscte ettt sa bbb a s b ass s sae s s s ssesesenbes | fetssssssssssssessessssessessessssessassesssssnts | essesssssessessssonsassesssssnssneesssantnes
11. _Statement value at end of current period (Ling 9 MINUS LINE 10). ... uiieiiuiriiieiiuisi st ssesee s ess s ssesesssss e seesesssnssessessensssssees | sessssssssssssssessessssssessessssssssssssnes 0 e 0
SCHEDULE B - VERIFICATION
Mortgage Loans
1 2
Prior Year Ended
Year to Date December 31
1. Book value/recorded investment excluding accrued interest, December 31 0f Prior YEar..........cccovvvvvveveveverieieveeeeeeeseeeieens | cveereeisieeeesiesnnnnd 6,914,640,466 | ...cocvvvvvrrernnnns 6,473,998,321
2. Cost of acquired:
2.1 Actual cost at time Of ACQUISITION..........c.cvivrieeieicteces ettt ettt s s ss s s s st nssssesanes | cbessessesnsesssseesansans 763,583,084 | .oevererrae 1,297,362,178
2.2 Additional investment made after ACQUISIION.............cccveveierieieeeee ettt se s ssssssssanes | sveessssssssssessesnseseeses 21,850,096 | .ovvrrieriereiians 42,749,904
3. Capitalized deferred interest and other........... 260,975 [ .o 70,545
4. Accrual of discount...........cccoevverrevnnee. 170,515 ...463,202
5. Unrealized valuation INCrEASE (ABCTBASE).........ccevucvcurieieeieiete sttt se bbb st a bbbt es s s sassnsassenas | evssstessesssensesss st s sessesasssnsesseses et bnee
6. Total Gain (I0SS) ON QISPOSAIS.......cuurermrerereerriereeireesssessesessssessssesessessssssessassssssessessssssessesssssessessanssessasssssnssessanssessessasssnssnssessassanes | stssssessessensnssessessnssnssns 808,235 | overereerirrereeeirenees 5277173
7. Deduct amounts reCEIVEd ON QISPOSAIS...........cueveeicriireie ettt sttt es s s ssessss s esse s s sensesaesssssnsenas | stessessssssessssassarsas 478,851,003 | covovvreeeeiiee 904,627,022
8.  Deduct amortization of premium and mortgage interest points and COMMItMENE FEES...........ovurerrerirrrrrirriirirenesessenessieeenes | cereereessrseessieesesesseeenns 332,082 | oo 653,834
9. Total foreign exchange change in book value/recorded investment excluding aCCrUEd INEETESL..........c.ovurvrrureririirrieinries [ v eesteneees | ceveeressnsesseseesssessesessess s ssessanesees
10. Deduct current year's other-than-temporary impairment recognized
11.  Book value/recorded investment excluding accrued interest at end of current period (Lines 1+2+3+4+5+6-7-8+9-10).......cco. | cooviorvrnnisnnnenes 7,222,130,286 [ ..o 6,914,640,466
12, Total valUuAtion GIOWANCE...........ccevvieiecietce ettt bbb ettt ..(23,362,283) ..o (18,756,697)
13. Subtotal (Line 11 plus Line 12)....... 7,198,768,003 .6,895,883,769
14, Deduct total NONAAMItEEA MOUNLS............ccoueieiiiieeicicisete ettt ss e b bbb sae s s sessesesenses | fetsesssssssessessessssensessessssessansessssants | evsesssossessesssensessesscsenssnees st ntnes
15. Statement value at end of current period (Ling 13 mMiNUS LINE 14)......oiiiiiiiiiieisicieisiei st sssensessssssaeseseaes | cvsssssesssssssssanees 7,198,768,003 | ...ooovvivvieans 6,895,883,769
SCHEDULE BA - VERIFICATION
Other Long-Term Invested Assets
1 2
Prior Year Ended
Year to Date December 31
1. Book/adjusted carrying valug, DECEMDET 31 Of PHOK YBAI.........cvcveveirerererieteeee sttt ssses s sssssssnans | evvessessesesssssessesesan 255,691,617 | covvvvevereerereees 132,123,124
2. Cost of acquired:
2.1 Actual cost at time of acquisition.............. ...41,739,312
2.2 Additional investment made after acquisition... 104,777,188
3. Capitalized deferred INtErESt ANG OB ........c.ocveveeiciciees ettt s st s st es s s s s s ssenas | eesssssssesssssssessesensessessessnsnsssaesannns | aee
4, ACCTUAL O QISCOUNL. ....vuveieceecis ettt ettt en s s s st st | srestensnssessensnssessansanssnssantnsnssenss | oon
5. Unrealized valuation INCrEASE (ABCTBASE).........cuevueveeveeeieieieieetes ettt sttt s s s s s stes st en e sss s sssssaenes | sresssssssssessssesessessesanes (594,34 wvvreeeeeee 18,079,485
6. Total gain (I0SS) ON AISPOSAIS.........crveieereriirieees ettt s bbb s bbbt st es s s sss s s s ssessssssessessessssessssnsasans | sbessessessssssssssessesssestessnsssessessesns | eebessesessssessessessssssesees (908,876)
7. Deduct amounts reCeived ON dISPOSAIS............wuuurvurviiriiriirierierierieesssessesseess s nsnenins | nestsesiessesssssesesansses 8,420,530 | .oovvvrriririeriene 52,752,926
8. Deduct amortization of premium and dEPreCiAtioN.............c.cevirevciicieieice ettt sse s bes s ssssssenes | svsessessssssesesenseseeses 29,765,039 | coooveereeeeeian 50,414,653
9. Total foreign exchange change in boOK/adjUSIEA CAMTYING VAIUE...........cvorerirrierrireiininsirississieessessese s ssessssssssssssssssssssssssssesses | sssessessessssssnssessssssessessessssssessessnss | sssessessassnssnssssssnssnssessnssnssessasssnes
10. Deduct current year's other-than-temporary impairment FECOGNIZEM. .........c.vururerrienrerirrernsessiseessessesssessssesessessssssessesssssssssnsses | sssssssesssssssssssssssassssssessassssssessassas
11.  Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5+6-7-8+9-10).. ..363,428,207
12, Deduct total NONAAMItEA @MOUNLS..........cvruerieciciri ettt s sttt essessns st ens st essenen | snsssssessssssnsssssessanssnsseesanssnssessansas
13. Statement value at end of current period (Ling 11 miNUS LiNE 12). ... oo ssne s s snssssssssessssssssssssenes | siessesssssssssssssssssssas 363,428,207
SCHEDULE D - VERIFICATION
Bonds and Stocks
1 2
Prior Year Ended
Year to Date December 31
1. Book/adjusted carrying value of bonds and stocks, December 31 Of PriOr YEaI..........cc.cveuerreeinrseeiessesesssssessessssssssssenss | ceovesessessesesans 29,487,047,234 | ..oovevvrenns 27,637,267,486
2. Cost of bonds and StOCKS @CQUIMET...........cvueiriieiieriiicissiesie sttt bbbttt sse s ssanssssns | essestensnssensansanes 3,888,461,430 [ ..ooovverrerennnns 6,255,832,063
3. ACCIUAI Of QISCOUNL. ......ouvieiieciciecsisie ettt s bbbt s st es st s entnsententnns | esssssessestensessessensas 49,396,780 | .ovvvrverrrerererieninns 88,296,327
4. Unrealized valuation increase (decrease).. .(101,267,277)| ...... ..(179,276,737)
5. Total gain (loss) on diSposals..........c.cervrrererrerenne (12,472,139 e (18,415,181)
6. Deduct consideration for bonds and stocks disposed of. 2,452,957,363 | ...... 4,185,209,946
7. Deduct amortization Of PrEMIUM..........ccueieviiieeeiesctese sttt ettt s s b s s bt s st en s s s sssssesssnstessnsans | essessesissessesessensesees 55,166,487 | ..oovovverreerereren 72,940,858
8. Total foreign exchange change in book/adjusted CaIrYiNG VAIUE.............ccvvueveicvrireisieeseseses e ssssssessesenss | sessesisssssesessssessenes (13,575,107) [ covveererrerereerens (36,676,204)
9. Deduct current year's other-than-temporary impairment rECOGNIZEA. .........vuverrurirrinrireieiessieieessseeesssssseessssessssssessessssssssnes | ssssssssssssssssssssessansans 24,535,908 | ..o 1,829,716
10. Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5-6-T+8-9)...........cocceverrrrerrrrereiierieeeeeeessseseesssenees | ceeveesesiesisseenns 30,764,931,163 | ..covevereere 29,487,047,234
11, Deduct total NONAAMILEEA MOUNLS...........cccveveiciiiceicisee ettt sae s s b aes s s s saessss s ssstessessntes | ssssessesssssssessessssassesssssssnsansessssnss | ersesssissessessssnssssesssssnssneesnsansanes
12. Statement value at end of current period (Ling 10 mMINUS LINE 11)....viuiieiieiiiiiitiieieiectes et sissiesessssssessesesssssnsenssnss | enresssossssssssesss 30,764,931,163 | .o 29,487,047,234




Statement as of September 30, 2016 of the NATIONWIDE LIFE INSURANCE COMPANY
SCHEDULE D - PART 1B

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

20ISO

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

BONDS

NAIC 1 (8).1rvvereerirmerrieeenssesessseessssssssseesss s ssssssssss e ssssssssssssssssssssssessss | seeessssessssnneens 15,919,339,369 | .....cvvvrmrrrrircrnens 704,184,505 | ....ovvvrvvrrrirrnane. 567,802,144 | .....oconmvrrirrrcrirenne (19,629,609) | ...ccvvvvvvrvernee. 15,953,938,769 | .....ccovvvrvevenen. 15,919,339,369 | ...coccovvvverenens 16,036,092,121 | ...coovvvvvrecrnens 15,827,020,567
2. NAIC 2 ().evveereererrreeineersseseesseessssssssssessssssssssssessssssssssssesssesssssssssssesness | seesssssssssssseens 11,588,426,812 | ...occvverrrrircrnens 590,070,209 | ....orvvrvvvrmririrnne. 222,591,211 | oo (28,498,069) | ...vvvvvevrreernen. 11,198,769,810 | ..coevvvvrcrenen. 11,588,426,812 | ...coccvvevvcrnenn 11,927,407,741 | .o 11,175,608,715
3. NAIC 3 (8).eruurerrreeerreesssesssesssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssens | sasssssssssssssssens 1,512,329,321 | coovooreerrriiinnnns 75,439,913 | oo 126,683,576 | ..ovvveerrrrrrrerreennne 22,248,875 | ..ovvrverrrrrrianns 1,687,694,196 | ....oocorevrrevrnnns 1,512,329,321 | oo 1,483,334,533 | ..oovvrvirrrrinn 1,269,147,761
A, NAIC 4 ().evveereeeereeeereeesseeeesssessssssesssssessssssssss e sssssssss st sssssssessssssess | sesssssesssssnssssseees 426,082,373 | ..oovvvvreeerirreeeens 11,330,375 | covooeeeerneririnneeend 68,402,000 | ....vverrrrrercrrennane (6,326,392) [ ...ovvermrerernereenns 365,893,093 [ ..oveonerrerrrreennnne 426,082,373 | ..ooovvrereriiinenns 362,684,356 | ...oooerreerrriiens 306,880,343
5. NAIC 5 (2).eruuererrereseeeessseessseessssesssssesesssssssssessssssssssssssssssssssssssssssessssnnes | seesssssssssnnsssssnseees 83,237,550 | vvvercrreieerireeeienns 567,813 | oo 4,285,056 | ...oocvvernerrireeeennne 15,838,651 | covvoouereerreririneenns 86,788,389 | ....ooorrrrrirreriii 83,237,550 | ...ccveerererrereennnes 95,358,958 | ....ccvvrrrririerrienans 70,262,682
B NAIC B ()..ecrvverurrerrreiereensieeciesesssiseessssneesssssessssesensssessssssesssesssssssssssnsnens |orsssssssnssssissssseens 67,805,001 [ oo 120,031 [, 6,057,588 | ..o 676,951 [ oo 29,474,684 | ..o 67,805,091 | ..ooovooneirriiiciiennee, 62,544,485 | ..ocoooorviiriennn, 30,694,368
7. TOtAl BONAS.....creerurreerssressassrsssssssesssssssssssssssssssssssssssssssssssssssssssssssssssssssssns | eosssssssssssssaass 29,597,220,516 | ..coocrsnrreernnreens 1,381,712,846 | ..oocovvvrerrirriernanes 995,821,575 | ..ovveernsrreerissrieenns (R IRIK) ] I— 29,322,558,941 [ ..o, 29,597,220,516 [ ...cooorsvrernrnens 29,967,422,194 | ..o 28,679,614,436

PREFERRED STOCK
8. INAIC Tttt sk | 1R R R Rt b | 4reee R R Rt | £hEsne sttt ettt | neesR et Rttt | eebis bt sst st nenes | st s s st | Heaeenet sttt nen e (U T
0. INAIC 2.ttt | iRt | sreses ettt | ettt ennnes | eeeeeb ettt | eenis sttt nenns | ettt nnst | ettt (U O
10, INAIC 3ttt sttt | cestseeest st sne s ene s | et es et e bttt | Seest s bbbt | et s st ent s | st Rt st | cest ettt ennnts | eeres st (U R
11 NAIC 4ttt st sss st s st ss e | cestssessssenese s eesss e ss st ssssteneness | enessssereess e es st es e st sst s | 4eesEseese RS st e e R s R st eenes | Hesseess s st sss st ss e s st st | neeeses e eeRE s e R sttt | sestseess s ss s ne st ns s nnnsts | eeesseneesRs s ettt (ST
12, INAIC Bttt es st s stk | 228t seee st et s s est e nens | eeseR s e R e s e R R ssR s | 4eEEE R R RS R R R R e R s et | Hesieee R R s s Rt s st ne s | seeeeRR SRR RS seess s | st et s e et ns et | eebsseeesR s st (U OO
13 INAIC Bt ess st ssss st |enitssssss s ssssssssssse s | connesesssssss s sssssessessssssses | sosseisessssssse s | esesee s ssssse s | seneses s | e | e s 0 ]
14, Total Preferred SOCK..........covwrrirerrnerereesniseesssessssesssesssesssssesssenens | steesisrsssesssseseesss s 0 i) 0] oo, 0] o, 0 i) 0] o) 0] o) 0] o) 0
15.  Total Bonds and Preferred Sock........curirnrensrenssinssresssenssnensssssssnesssens | onssesssseessseenas 29,597,220,516 | ...oooivveeeririnn 1,381,712,846 | ..o 995,821,575 | ..ooovvveeisriensnieannes (15,689,593) | ..covvernnreenes 29,322,558,941 [ ..o, 29,597,220,516 | ..ccoocorsrrennnens 29,967,422,194 | ..o, 28,679,614,436

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:
NAIC1S.......... 0; NAIC2S...... 0; NAIC3§.... 0; NAIC4S.... 0; NAIC5S...... 0; NAIC6S.......... 0.




Statement as of September 30, 2016 of the NAT'ONWIDE LlFE INSURANCE COMPANY
SCHEDULE DA - PART 1

Short-Term Investments

Book/A1djusted i Ac?ual Interest A(;ollected Paid for Acc?ued Interest
Carrying Value Par Value Cost Year To Date Year To Date
9199999......c it | crerseene s 297,783,683 |....cccconunnns D00 N [T 297,783,683 | .ooovovcreennrissniienns 174,068 [ ..o
SCHEDULE DA - VERIFICATION
Short-Term Investments
1 2
Prior Year Ended
Year To Date December 31

1. Book/adjusted carrying valug, DECEMDET 31 Of PHOK YBAI..........ccviviecierieiieieee ettt besasbenes | eveesssssesse e sssssaesees 249,830,784 | ..o 474,314,340
2. Cost of short-term iNVESIMENS ACAUINE..........c.ovueiueiciiieieic ettt bensesaesees | sresssssssessesesissenas 16,915,576,187 | ..ocvveveerrenee. 22,095,048,347
3. ACCIUAL OF GISCOUNL........couuieriiiiei ittt siens | sebbre st s bbbttt enbes | Hbeesbseese bbbttt
4. Unrealized valuation iNCrEASE (ECIEASE)...... .. ruuruururrereeeireeseeeeesesseessetseesesssessee e stesesessess s sse e st esssessess st essessassssssessnssns | setasssessesssssssssnssassssssestassasssessesssnssne | estssssssassssssessesssssssssessssssssestassnnens
5. Total ain (I0SS) ON QISPOSAIS..........cvvevieicrrieieieiiissie st ettt b st bbbt s s b b s s st st st s s snsnns | absessesisssstessessssessessessesssssssessessntenses | sebessessesissestes e s st es s b s sn s ss st ante
6. Deduct consideration received 0N AISPOSAIS..........ccoeuiveiieiciiiiiisiieieie ettt ss st sse e sessessesns | sressesessestessssnaenas 16,867,623,288 | ...coccvevvverere 22,319,531,903
7. Deduct amortization Of PrEMIUM............ccccviiirieicicteie ettt bbb ss s bense e bt ssessssnans | avsessesssssstessessssessesse s sssssssessessntenses | sebessessesissestes e st es s bt n s sse s s anee
8. Total foreign exchange change in book/adjusted carrying value

9. Deduct current year's other-than-temporary impairment FECOGNIZEA.............cviuivriieieiieieieie st sssen s | ssesessesssssssessessssensessssssssssassessssansens | stossessesssssssossesssssssessessesansensasssssnsans
10. Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5-6-7+8-9)

11. Deduct total nNonadmitted @MOUNES............ciiiiriiiciii bbb sesiens | ettt sesssnssniiss | crosssissse st
12. Statement value at end of current period (Ling 10 MINUS LINE 11)....cuveiieiviiiiiiciceeeersisesiseesnssesessesnssessenssnsssssssnssnsennnes | eesesesessenssnssesnesnsess @O 83,08 | rvrerrersrserserssansnsane 249,830,784

QsI03




Statement as of September 30, 2016 of the NAT'ONWIDE LlFE INSURANCE COMPANY

10.
1.

3.1

3.2

3.3
4.1

42

43

SCHEDULE DB - PART A - VERIFICATION

Options, Caps, Floors, Collars, Swaps and Forwards

Book/adjusted carrying value, December 31, prior year (Line 9, prior year)

Cost paid/(consideration reCeIVE) 0N AATIIONS. .........c..ccuiuiiriieicieiee ettt bbbt bbbt b e bbb a bbbt bbb

Unrealized valuation increase/(decrease)

Total gain (10SS) ON tErMINAtION FECOGNIZEM..........cvuiveiciieieic ettt bbbt bbb R bbb s b bbb bbb

Considerations received/(paid) on terminations

AMOTHZATON. ...ttt s e s s £ s bR eS8 RS R R AR e d AR R ARt bRt s et

Adjustment to the book/adjusted carrying value of hedge item
Total foreign exchange change in boOk/adjUStEA CAMTYING VAIUE............cceveiviiiiieie ettt sttt bbbttt

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

[T U0 Lo =T TG0 1= OO PO U PSP

Statement value at end of current period (Line 9 minus Line 10)

SCHEDULE DB - PART B - VERIFICATION
Futures Contracts

Book/adjusted carrying value, December 31, prior YEar (LINE 6, PHOT YEAI).........vuruweererurerenrereeseesreeseesesssseseessssesssessessssssessesssssssssesssssssssssessesssssessessssssessasssnssessassnns

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

Add:
Change in variation margin on open contracts - Highly Effective Hedges:
3.11 Section 1, Column 15, current year to date minus..........c.ccoeeeereencs
3.12 Section 1, Column 15, PriOr YEaT........covrrererrererrreeneireeeerseeseeseseenenns (58,895) 58,895
Change in variation margin on open contracts - All Other:
3.13 Section 1, Column 18, current year to date minus.............ccceveveeee. 4,216,224
3.14 Section 1, Column 18, PriOr YEaI........ccrueereererreeereireereeseeiseesesennenes (1,068,044) 5,284,269 5,343,164
Add:
Change in adjustment to basis of hedged item:
3.21 Section 1, Column 17, current year to date minus...........ccccceeerevnee
3.22 Section 1, Column 17, PriOr YE&I........ccccuiverrerereerieeieiseeseieseiseseseenne (58,895) 58,895
Change in amount recognized:
3.23 Section 1, Column 19, current year to date minus...........ccccevvernnce. 4,216,224
3.24 Section 1, Column 19, PriOr YEAr........cccccrvererereirieieiseeseiesesesesane (1,068,044) 5,284,268 5,343,163

SUDLOAI (LINE 3.1 MINUS LINE 3.2)......cuiteiciiieie ettt sttt sttt b8 s 48 bbb s E s bbbt st s bbb bt n bbb

Cumulative variation margin on terminated contracts during the year...............ccceeveveeveieeseieiesseienans (126,905,406)
Less:

4.21  Amount used to adjust basis of hedged item.........cccccveververrerennnen.

4.22  AMOUNL TECOGNIZEM.........cveeveeecreiesiesie et (126,905,406) (126,905,406)
Subtotal (Line 4.1 MINUS LINE 4.2).......cvueiueiiierireieiessesesssesse sttt st st sees

Dispositions gains (losses) on contracts terminated in prior year:
5.1 Total gain (loss) recognized for tErMINAtIONS IN PHIOT YEAI.........c..cueiveriiriciseiieie st es bbbt s bbbt bbb s bbb

5.2  Total gain (loss) adjusted into the hedged item(s) for the terminations iN PrIOT YEAI.........c.eveviieiriieissiee sttt

Book/adjusted carrying value at end of current period (Lines 1 +2+3.3-4.3-51-52).....

[T 0T Lo =T TG0 1= OO PSSO

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

QsSi04

394,434,597

2,695,907

61,850,979

(39,591,287)

8,078,700

14,120,721

425,432,217

425432217

56,261,550

(4,155,900)

52,105,650

52,105,650




Statement as of September 30, 2016 of the NAT'ONWIDE LlFE |NSURANCE COMPANY

Sch.DB -Pt.C -Sn. 1
NONE

Sch.DB -Pt.C-Sn. 2
NONE

QsSI05, QSI06



Statement as of September 30, 2016 of the NAT'ONWIDE LlFE |NSURANCE COMPANY

10.

1.

12.

13.

14.

15.

16.

SCHEDULE DB - VERIFICATION

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

Book/Adjusted Carrying Value Check

Part A, SECHON 1, COIUMN 4.t st 425,432,217
Part B, Section 1, Column 15 plus Part B, Section 1 Footnote - Total Ending Cash Balance...........cccoeuveveueevervcrecsecciieieennns 52,105,650
TOtAl (LINE T PIUS LINE 2).....uvueveeiiieiieie ittt siessss sttt bbb b st st s 4828 R84 s bR Rt a bbbttt e s 477,537,867
Part D, SECHON 1, COIUMN B.......uivirieirririiieesieesisesiesi s 645,156,648
Part D, SECHON 1, COIUMN B........ouvervicvceee ettt ettt ettt ettt s bt sa et s et bt en s bt n s saesan s sanees (167,618,780)
Total (Line 3 MINUS LINE 4 MINUS LINE 5)......vuvviieiieiiieieiiesissteiessss ettt sse s st st st n st (0)
Fair Value Check
Part A, SECHON 1, COIUMN 6.t 432,289,015
Part B, SECHON 1, COIUMN 13 ..ottt ettt st st b e bbbt s bbb sttt s e bt sa e st st nses et (8,829,067)
TOLAI (LINE 7 PIUS LINE 8)...o.voveeveie ettt ettt ae bbb e bbb a et bbb s st e e s bRt b s s bbb s b e s s b b st b s bbb et st se s e s st st st 423,459,948
Part D, SECHON 1, COIUMN 8.......ouveiveeeecice ettt sttt b sa st s et ettt s s b saesae st anees 605,229,465
Part D, SECHON 1, COIUMN O......ooveirieee ettt et bt sa sttt bt s s s s s sae s s anees (181,769,518)
Total (Line 9 MINUS LINE 10 MINUS LINE T1)...uvuiveiveeeieiiieteires ettt sttt et sttt b s bbb sttt b s s et s bbb st b en s s b et s s ss st st en st 0

Potential Exposure Check

Part A, SECHON 1, COIUMN 27....uoeieeeeese ettt sttt b e s bbb s s e st nsss e 39,821,506
Part B, SECHON 1, COIUMN 20.........cuiveieeieiceeie ettt sttt ss sttt s bbb s s e sss s ssss e 52,105,650
Part D, SECHON 1, COIUMN 11 .....oiiiiiiieecee ettt bbb bbb s s bbbt es 91,927,156
Total (Line 13 PIUS LINE T4 MINUS LINE T5).......cuuiiereeereeierireiseisssesseeesestsese st esssssessesse st st sesss et ss s st s s ssessess s ss a8 s e s s s b sk s e n s

Qsl07



Statement as of September 30, 2016 of the NAT'ONWIDE LlFE |NSURANCE 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 year.............

. Cost of cash equivalents acquired...........c.ccceeuverereeivereerrereienn.

. Accrual of diSCOUNt..........ccoveveiereceecees s

. Unrealized valuation increase (decrease)..........cccoeuevervverervrennnns

. Total gain (10SS) ON dISPOSAS.......c.ceurverererrirrrereieersreseeseireeseeeseeees

. Deduct consideration received on disposals..............ccceveuerrrennns

. Deduct amortization of premium..........cccevevevesieiesseseceeeeis

. Total foreign exchange change in book/ adjusted carrying value..

. Deduct current year's other-than-temporary impairment recognized

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

Deduct total nonadmitted amounts............cccvevverrervereisieieninnnns

Statement value at end of current period (Line 10 minus Line 11)

QsI08
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Statement as of September 30, 2016 of the NATIONWIDE LIFE INSURANCE COMPANY

SCHEDULE A - PART 2

Showing all Real Estate ACQUIRED AND ADDITIONS MADE During the Current Quarter
1 Location 6 7 8 9
2 3
Book/Adjusted Carrying Value Additional Investment Made
Description of Property City State | Date Acquired Name of Vendor Actual Cost at Time of Acquisition  Amount of Encumbrances Less Encumbrances After Acquisition
Showing aII Real Estate DISPOSED Durlng the Quarter Including Payments During the Final Year on "Sales Under Contract "
1 Location 4 Change in Book/Adjusted Carrying Value Less Encumbrances 14 15 16 17 18 19 20
2 3 9 10 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 | Encumbrances on| Received |Gain (Loss)on| (Loss)on (Loss) on Incurred on Expenses
Description of Property City State| Date Name of Purchaser Actual Cost | Encumbrances Prior Year Depreciation Recognized | Encumbrances | (11-9-10) B./A.C.V. Disposal During Year Disposal Disposal Disposal | Encumbrances| Incurred

NONE
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Statement as of September 30, 2016 of the NATIONWIDE LIFE INSURANCE COMPANY

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

1 Location 4 5 6 7 8 9
2 3
Loan Number City State Loan Type |Date Acquired Rate of Interest Actual Cost at Time of Acquisition Additional Investment Made After Acquisition Value of Land and Buildings
Mortgages in Good Standing - Commercial Mortgages - All Other
00-1102460 BROOKFIELD.......ocemriarirerierircireenns 12/03/2015... | oo AAT0 | ot | Sese et 8,000,000 |......
00-1102530 COLUMBUS......oooiiiiieiee s 07/07/2016.... | covooverreereireiirrins 3.620 | oo 20,000,000 [ coooveriirrirreieineiiesieeieees st | ensiiessinnes 35,060,000
00-1102531 COLUMBUS 07/07/2016.... | .... .17,500,000 24,020,000
00-1102532 COLUMBUS 07/07/2016.... | .... .12,500,000 18,470,000
00-1102535 CINCINNATL oo siseesesiseensniees 09/30/2016.... | ... 25,200,000 31,580,000
00-1102542 MAUMEE 07/25/2016.... | .... 14,150,000 19,110,000
00-1102574 ATLANTA 07/26/2016.... 17,000,000 23,176,120
00-1102587 DALLAS..... 09/30/2016.... | .... 10,800,000 14,620,000
00-1102592 SAN JUAN CAPISTRANO.......coiiviiriereiieeiesisneisssisseseensenes 07/13/2016.... | .... 6,200,000 19,090,000
00-1102598 NOVATO 07/12/2016.... | .... 15,200,000 22,850,384
00-1102606 CHARLOTTE 07/12/2016.... | .... 8,200,000 15,330,000
00-1102609 ONTARIO 07/01/2016.... | .... 10,800,000 17,270,000
00-1102616 HOUSTON.... . 108/18/2016.... 33,750,000 46,200,000
00-1102620 PORTLAND 08/25/2016.... | ... 8,250,000 42,490,000
00-1102626 ATLANTA 07/27/2016.... | .... 11,690,000 17,170,000
00-1102638 MARIETTA......cccoenes 08/08/2016.... | ... 9,500,000 13,900,000
00-1102639 GAINESVILLE. ...t 08/08/2016.... | ... 12,700,000 17,930,000
00-1102640 WAKE FOREST.... 08/08/2016.... | .... 9,400,000 13,020,000
0599999. Total - Mortgages in Good Standing - Commercial MOHGAGES = All ONET...........voiieieiieieiei ettt ettt sttt ettt snsante | sbessessetassessessessessssessesessnsessessessnsansessns | sesenes XXX...... XXX 242,840,000 ,000,000 391,286,504
Mortgages in Good Standing - Mezzanine Loans
99-0000034 HOUSTON. ...ttt L RO VRN 02/06/2015.... | covooevereererirseireii 10000 | 1evurenieieriereeeeseeseeie et | certesesensssessesssssesssenssssssnssssenseessenseee 248,948 [ i
99-0000054 KING OF PRUSSIA......ccoooiiiiiii bt PA 09/29/2016.... | ccooovvviviiririsiiiniians 12.000 0 95,150,000
0699999. Total - Mortgages in Good Standing = MEZZANINE LOBNS.........vueuiuieiireisii ettt se s se e e e sseses et et esseeseessesesseseeseesse et seseesesaesessereesetse | aetessesssssssesssssesassansessessessnsessesnsansesnenss | oneeen XXX XXX 0 95,150,000
0899999. Total - MOrtgages i GOOD STANGING. .. ....vuurerieisieiessersieiesetes sttt es k8 E 8888 E 88k Ef e E1eEb e b e et bbbttt | crbin XXX XXX 242,840,000 . ..8,248,946 | .. 486,436,504
3399999, TOAI MOMGAYES. ........vvvervveeieeieieseiiieeeieeises ettt enis | Chntesne s es ettt ens e | criees XXX....... XXX 242,840,000 | ....coouererririeiiniineieneene e 8,248,946 | ... 486,436,504
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
00-1001165........coovvvrrirrrines CHESTERFIELD......... VA oo | e 11/20/2002.... | 09/01/2016.... 7,805,352 | ..ovouvererirreieriinins [ e | v | e 0 [ o | s 7,667,053 | ..ccovenee 7,667,053 | ooouververieniirins [ e 0
00-1100857.... ... | COLORADO SPRINGS. (010 U PR 06/15/2005.... | 07/25/2016.... 1,510,583 0 1,414,574 ...1,414 574 0
00-1101000.... ret | BRIDGEVIEW......ooiviriiriritieiiseieeiesesseiesseesiesesenens I | v 09/22/2005.... | 08/09/2016.... 1,268,046 0 11,239,959 ....1,239,959 0
00-1101033.... v |RALEIGH. cc..oovccrserneineeseiserssnnssesessssssssesssssesssens | NCuvisvincins | e, 01/13/2006.... | 07/07/2016.... | .... 22,506,441 0 22,072,845 0
00-1101074.... o [RALEIGH. cc.ooociccvsscsnsississisesisssissiessenniens | NGt | e, 01/13/2006.... | 07/07/2016.... | .... 25,210,854 0 [ o | v 24,693,805 0
00-1101215....cooverrcriririnns LUMBERTON.......cootririrreierireineeiensessenssseesessesseensnenes NC.vvvvnee [ v 08/25/2006.... | 09/01/2016.... | ..eoovvercrrrrrrneen 281,156 | v [ e | e | e 0 ..95,295 0
00-1101229.....ccvvmeireririrnnes SAN FRANCISCO............... CA.ovveenes | v 07/31/2006.... | 08/04/2016.... | ..eoocvvrrrrrrrnns A08,771 | everereeeernerineinenes | cereriiesinsineeineines | revesessssissssessesens | e (V1 OUOORSOOIONN [OOPRTOO 404,800 0




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

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

1'2030

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

Book Value /

Current Year's Recorded

Book Value/Recorded Unrealized Other-Than- Investment

Investment Excluding Valuation Current Year's Temporary Capitalized Total Change in Total Foreign | Excluding Accrued Foreign Exchange| Realized Gain
Loan Accrued Interest Prior Increase (Amortization) / Impairment Deferred Interest | Book Value (8 + 9 -| Exchange Change Interest on Gain (Loss) on (Loss) on Total Gain (Loss) on
Loan Number City State Type | Date Acquired | Disposal Date Year (Decrease) Accretion Recognized and Other 10+ 11) in Book Value Disposal Consideration Disposal Disposal Disposal
00-1101248.. CA v | e 08/30/2006.... | 08/09/2016.... 1,267,797 0 1,243,985 11,243,985 0
00-1101254.. CA.oirvceis [ 08/31/2006.... | 08/25/2016.... 5,027,820 0 v 4,977,786 | ... 4,977,786 | ... ol 0
00-1101283........cccoevemmrverres | HAUPPAUGE..........covuiiiiiriicinicire s NY o v 09/27/2006.... | 08/08/2016.... 4,464,561 0 [ o | s 4,411,187 | ....oeee A48T | s | e 0
00-1101293.. . 0], SVRURRR R 09/26/2006.... | 08/01/2016.... | ...ccvvvrrvrrirrnes 840,793 0 ....825,383 ....825,383 0
00-1101332.. .. | CLEARFIELD. UTeie [ 10/31/2006.... | 09/09/2016.... 3,889,294 0 ceerennn3,815,762 0
00-1101453.........oovvvrririenes CHARLESTON... SCvveeeris [ e 06/05/2007.... | 07/26/2016.... 2,629,154 (V1 [  (R 2,582,835 0
00-1101545.. .| CERRITOS.. CA.ovvvcvvis [ 09/10/2007.... | 09/23/2016.... 7,947,401 0 7,845,428 7,845,428 0
00-1101688.. . Wi e 04/23/2010.... | 07/05/2016.... 6,616,171 0 vernnn.8,510,022 | ...........6,510,022 | ... ol 0
00-1101723.......oorinie SPRING VALLEY.......cooiriirinriiniisniseesisisssssisesins (07 VPR R 01/31/2011.... | 09/23/2016.... 3,663,241 (V1 OO R 3,611,422 | ........... 3,611,422 | oo [ 0
00-1101811.. | BUFORD.....ooiiiiiiiec s GA B I 12/20/2011.... | 09/30/2016.... | .. ....27,264,863 0 26,995,952 ...26,995,952 0
00-1102124.. . ™ B [ 01/29/2014.... | 09/01/2016.... | .. ....32,000,000 0 32,000,000 | .........32,000,000 |... ol 0
03-0308822..........cc00emivnnenes RALEIGH. ..o NC...ooooovvaes | v 06/27/1996.... | 07/07/2016.... 2,420,344 0 | | o 352,262 | .....ccoo.uc 352,262 | ..oooviiiciiininnienns | s 0
0199999. Total - Mortgages Closed by Repayment . SO P PORPROOON 157,022,642 0 0 0. 152,760,355 | ....... 152,760,355 | ...ooovvinniiirirnns 0 0 0
Mortgages With Partial Repayments

00-1000030........ccurveurriirines PITTSBURGH........covvririinicissnissiessisninenienisniennes | PAuiciiciiieis [ 11/16/1999.... 3,366,394 (U O RTONN PN 188,782 0
00-1000031.. | PITTSBURGH. ..o | PR | s 11/16/1999.... 1,105,400 0 ..85,762 0
00-1000032.. | PITTSBURGH........coviiirinnicciiscicnsnisnicssissiienissisnies | PAuciiciiis [ 09/20/1999.... 2,949,516 0 ..60,445 0
00-1000038..........coovvmmrrmrins [VISTA s | CAuciieciinis | o, 08/31/2000.... 2,452,134 (U O O 110,242 0
00-1000171......ccveervemrreniin [CANTON. . | OHlccciiciiins | s 08/15/2000.... 1,215,616 0 ..73,362 0
00-1000188.. [ KEASBY ....ciirincicrinriscesnsnisesssisssenssesssesssenns. | Nduiniiiicines | s 04/17/2000.... 3,019,127 (U RTINS PPN 149,216 0
00-1000232.. .. | BONITA SPRINGS FL I I 06/23/2000.... 4,109,814 0 0
00-1000541.. ..|COLUMBUS. . .| 04/30/2001.... 2,884,585 0 0
00-1000593.. .. |KENILWORTH............ccce0. B - 08/08/2001.... 4,467,091 0 0
00-1000665.. .. |EDISON B 07/06/2001.... 6,083,658 0 0
00-1000701.. .. | VILLANOVA... .| 12/17/2001.... 3,191,900 0 0
00-1000714.. [ CLOSTER.....icccsssss s . 11/08/2001.... 1,590,561 0 0
00-1000735.. .|NEW CASTLE v [ INies 07/18/2002.... 1,630,230 0 0
00-1000774.. .| FLINT..... .[12/20/2001.... 4,380,101 0 0
00-1000788.. .. |FT. PIERCE N 11720/2001.... [ oo | s 788,191 0 .44,532 0
00-1000818.. o [LEECHBURG.........ovvirieiinnirenierinrienicssinenienisnisnnsiennies | PR | s 02/22/2002.... 4,070,758 (V1 PO NTONN PPN 134,216 0
00-1000819.. .. | BARBERTON. OH .[12/21/2001.... 2,189,288 0 ..74,652 0
00-1000820.. [ PITTSBURGH. ... PA oo [ 12/21/2001.... 1,007,916 0 ..34,369 0
00-1000821.. . [LOWER BURRELL........ccoooiririninicscensees PA oo 12/21/2001.... 1,134,492 0 ..38,685 0
00-1000822.. .| CANAL FULTON e |OHuii 1202172001, [ oo | s 623,503 0 ..21,261 0
00-1000848 NEW ALBANY.......couiiiiieiiiininnseissiiesiesissesssiesiiens OH..oovvvvvvve [ v 02/07/2002.... 2,383,279 0 .78,792 0
00-1000858.. | BROOK PARK ..o (0], IRVRURR R 04/09/2002.... 2,196,997 (U N 151,735 0
00-1000867.. | SALT LAKE CITY ..o UTeie [ 03/01/2002.... 1,819,867 e . 0 ..60,002 0
00-1000875 SCOTTSDALE.......oiriirriiriisneisreiesessssssninenes [ YA I 09/18/2002.... 1,322,163 O O O 0 ..38,150 0
00-1000914.. [ CINCINNAT Lo OH..ovvvvivee [ 07/01/2002.... 1,371,774 0 ..46,045 ..46,045 0
00-1000926.. . [MARIETTA ..o GA B IR 12/23/2002.... 2,374,202 | . 0 .33,604 | ... ..33,604 | ... ol 0
00-1000929.........ccocvervirienne CRANBERRY TOWNSHIP.......coovvviriniinriniscininiiins O I 06/11/2002.... | covoovverrirreienns | e, 18,820,854 P O O (U [N OO 266,49 | .............. 266,494 | .....oooviinninns | e 0
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Statement as of September 30, 2016 of the NATIONWIDE LIFE INSURANCE COMPANY

SCHEDULE B - PART 3

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

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

Book Value /

Current Year's Recorded

Book Value/Recorded Unrealized Other-Than- Investment

Investment Excluding Valuation Current Year's Temporary Capitalized Total Change in Total Foreign | Excluding Accrued Foreign Exchange| Realized Gain
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 Date Acquired | Disposal Date Year (Decrease) Accretion Recognized and Other 10+ 11) in Book Value Disposal Consideration Disposal Disposal Disposal

00-1000932.... ... |HARRISON TOWNSHIP, 05/29/2002.... 5,751,146 0 LTAT79 0
00-1000949.... ... | STOW 05/30/2002.... 1,995,404 0 .62,240 0
00-1000958.... ve [HOUSTON.....ovvvirirrirriiniis 06/18/2002.... 1,752,241 0 ..24,796 0
00-1000964 ... | COLUMBUS .1 10/03/2002.... 1,727,996 0 .50,215 0
00-1001017.... oo | STARKVILLE.......cooviiririianes 07/03/2002.... 1,293,170 0 ..18,049 0
00-1001038.... ... | ITHACA 10/01/2002.... 5,169,379 0 ..38,967 0
00-1001042.... .| RAVENNA. 06/27/2002.... 4,551,270 (U OO ISV 140,338 0
00-1001049.... 10/2412002.... [ ..o | e 209,565 0 ..26,709 0
00-1001090 .| 12/20/2002.... 7,666,584 0 .67,152 0
00-1001135.... ... |MADISON.. 12/20/2002.... 2,640,158 0 ..22,361 0
00-1001201.... . |NORTH BRUNSWICK... 05/29/2003.... 4,643,498 0 0
00-1001203.... I | s 12/30/2002.... 4,397,076 0 0
00-1001215.... 12/17/2002.... 9,183,818 0 0
00-1001237 ... | DALLAS. .| 11720/2002.... 6,261,306 0 0
00-1001244.... ... |PITTSBURGH 02/08/2005.... | ccooocverrerriienns | e, 16,038,241 0 0
00-1001260.... ... |PITTSBURGH 03/05/2003.... | ccvoovvrrirreins [ e 569,890 0 0
00-1001279.... ... |PITTSBURGH 12/23/2003.... 4,832,295 (U O RINN P 120,877 0
00-1001283.... ... | GARLAND 03/03/2003.... 1,917,302 0 ..54,388 0
00-1001308.... .| CHICAGO........coovririrricririis [OOSR I 07/22/2003.... 8,826,727 (U N PO 238,271 0
00-1001319. RANCHO CUCAMONGA CA.oovvonnes [ v 05/15/20083.... 2,215,559 0 ..35,139 0
00-1001324.... «.. [STPETE/PINELLAS PK........oovviiririninniiniiecinnisniennes | Fluciiiicins | e 09/08/2003.... | covvovvrrirreinns [ e 909,886 0 ..76,636 0
00-1001333.... we [MYRTLE BEACH........coooniiiciiriiciinriinnicniinsicnssenisnienis | SCiiiiiiicis | v, 06/02/2003.... 3,171,981 0 87,171 0
00-1002014.... coo [KNOXVILLE. ... | TNeciiciiiici s 07/28/2003.... 2,153,774 0 ..58,160 0
00-1002028.... MADISON......ociriinrininririsnicssissisnisninsssssessssnsenns | Whiiiiiis [ 11/25/2003.... 3,760,275 0 ..29,096 0
00-1002030 LAPALMA........vvinrineiimrinnirennriseiensinssienississsesssennnns | A | e 04/28/20083.... 9,208,469 (V1 O RTONS PPN 131,544 0
00-1100012.... wo [PITTSBURGH. ..o | PR | s 05/13/2003.... 2,962,203 (V[ O 286,755 0
00-1100030.... «.. |CHICAGO......coviiiiniicciecie /SOOI IO 08/04/2003.... | cooooverririiinns [ e 816,617 0 ..73,683 0
00-1100036.... woe [MOORESVILLE.........cooiiiririinricicicissesisscens |\ (ORI 08/05/2003.... 2,573,292 0 ..69,463 0
00-1100046.... ... |GLEN CARBON.......cc.ccovvvirirrns [ SUSURRO I 01/05/2004.... 2,404,163 0 ..29,864 0
00-1100047.... ... |SAINT LOUIS.......cooveerranes 11/14/2003.... 5,294,985 0 ..64,196 0
00-1100067 ... | JOHNSON CITY .| 10/31/2003.... 2,017,746 0 ..52,482 0
00-1100068.... ... |BELLEVUE........... 10/31/2003.... 2,469,085 0 ..64,221 0
00-1100080.... v [GREENDALE.........coovvviririnerncinerinenneninseesseisssnennennene | Whiniiiniinis | e, 09/02/2003.... | .... 762,534 0 ..66,931 0
00-1100109.... woe [MILFORD.......cccooiiinrinrininniniinsiisnissississsenssisniennes | OHeciiciiiis | e, 09/23/2008.... | .... 743,376 0 ..64,870 0
00-1100131.... 1o [CONCORD......coovvvivirinrireiieninerienisnissiessisssennennnnes | NHuoiiicins | s 09/30/2003.... | .... 506,075 0 ..44,021 0
00-1100141 ... | GRAND RAPIDS............. .[10/30/2003.... | .... 553,289 0 .44,876 0
00-1100154.... ... | CRANBERRY TOWNSHIP 10/22/2003.... 4,338,956 0 .66,714 0
00-1100163.... ... |RESTON 10/27/2003.... 3,796,723 0 ..97,053 0
00-1100173.... ... |ALBUQUERQUE NM.ervvns | e 08/31/2004.... 2,159,790 0 ..46,905 0
00-1100174.... ... | SIOUX FALLS 15105 I 11/12/2003.... 2,130,783 0 ..53,793 0
00-1100195 ... |HOUSTON. DS .| 11721/2003.... 1,670,489 0 .21,343 0
00-1100196.... .| HOUSTON. L. S D 11/21/2003.... 1,705,956 0 ..21,796 0
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00-1100197.. .. |HOUSTON 11/21/2003.... 2,156,386 0 ..27,551 ..27,551 0
00-1100202.. .| BALDWINSVILL 12/10/2003.... 1,583,280 (U O RINN P 121,909 | ... 121,909 0
00-1100223 PITTSBURGH. ...t 10/30/2003.... 2,762,656 0 69,523 | i 69,523 | ..o 0
00-1100233.. .. | ITHACA 12/10/2003.... | ... 546,151 0 4,179 4,179 0
00-1100240.. . |MARGATE 03/03/2004.... | ... 10,415,597 0 ..80,372 0
00-1100247 CLEARFIELD.......ccoovvvinririiniinnns 12/04/2003.... 1,754,881 0 ..58,666 0
00-1100265.. .. | ALTAMONTE SPRINGS, 12/18/2003.... 2,014,773 0 ..61,786 0
00-1100272.. .| WILSONVILLE 05/21/2004.... 1,816,798 0 .21,929 0
00-1100296..........cocvvrrvrrenee CINCINNATI 01/21/2004.... 2,765,161 0 ..68,245 0
00-1100339.. .. | PORTLAND........ 03/22/2004.... 2,354,824 0 ..30,306 0
00-1100346.. .| FARRAGUT... 05/04/2004.... 1,676,170 0 ..40,303 0
00-1100347......ccoririicnianes VISALIA. ..o 07/1412004.... | coooovrricnns [ e 644,346 0 41,139 0
00-1100365.. | WENATCHEE. ..ot 08/09/2004.... 1,865,460 0 .42,188 0
00-1100369.. . |HIGHWOOD............. 05/17/2004.... 2,910,647 0 ..33,450 0
00-1100371....coovvvririinirines ANDERSON.......oooiiiiiiiiniinissiiiesissnsissiissienes 12/21/2004.... 2,197,961 0 ..25,899 0
00-1100373.. .. | RANCHO CUCAMONGA 12/30/2004.... 3,320,392 0 ..71,040 0
00-1100375.. .| ALGONQUIN......c.cevvcrririrens 09/15/2004.... 1,480,944 0 .92,215 0
00-1100378........covvvvrririines GLENDALE............... 04/28/2005.... 9,241,745 (U O O 121,047 0
00-1100394.. .. | FORT WAYNE... 05/14/2004.... 1,929,309 0 ..37,955 0
00-1100403.. .. | BAKERSFIELD.. 05/20/2004.... | covooevererirriinns [ e 122,641 0 3,000 0
00-1100406.. .. |EDISON......ccoourrinnce 05/18/2004.... 3,697,626 0 ..86,793 0
00-1100414.. .. |BOURNE .| 05/05/2004.... 3,004,017 0 ..72,540 0
00-1100420.. .. | ORMOND BEACH 06/15/2004.... 1,952,226 0 ..46,531 0
00-1100421.. .. | PORT ORANGE 09/16/2004.... | covooverririnns [ e 821,835 0 ..30,739 0
00-1100464.. .. | GAINESVILLE .| 05/26/2004.... 5,762,231 0 ..78,657 0
00-1100475.. .. | ITHACA, 06/25/2004.... 2,747,667 0 19,737 0
00-1100479.. .. | OXNARD 02/18/2005.... 2,776,480 0 .32,877 0
00-1100487.. .. |HILLIARD... .101/06/2005.... .529,036 0 .28,412 0
00-1100497.. .. | KENT. 08/23/2004.... 1,408,635 0 ..59,069 0
00-1100501.. .. | SAN DIEGO.....cccovvvvirirerirnnns 07/22/2004.... 8,591,429 0 .81,781 0
00-1100519.. .. | MILWAUKEE.. .| 04/20/2006.... 2,787,789 0 ..15,601 0
00-1100533.. o | DAVENPORT. ..ot 10/01/2004.... 1,308,665 0 ..78,623 0
00-1100581.. [ CHARLOTTE. ..o 05/11/2006.... 7,367,888 (V[ R 102,822 0
00-1100598.. .|FARMERS BRANCH..........ccccouc. 12/16/2004.... 1,169,378 0 .13,359 0
00-1100599........covrvvmrririrines FARMERS BRANCH........cc.cccouunee 12/16/2004.... 2,383,162 0 .27,224 0
00-1100601.. . 12/16/2004.... 1,871,716 0 ..21,382 0
00-1100602.. .| HOUSTON. 12/16/2004.... 1,871,004 0 .21,374 0
00-1100603..........cocovrriurienns HOUSTON.......ccooovrriianriinns 12/16/2004.... 1,219,705 0 .13,933 0
00-1100640.. .. | MANHATTAN. 11/03/2004.... 1,355,665 0 ..29,480 0
00-1100649.. .| KNOXVILLE... 11/04/2004.... 3,237,763 0 ..38,770 0
00-1100677........coorivrririenns LASVEGAS........oooriiricsrisissiscss s 02/18/2006.... 4,420,067 | ..o | e | | 0 .51,414 0
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00-1100686.... cio [CHARLOTTE ... NG | e 12/15/2004.... 1,426,300 0 .12,265 0
00-1100692.... coo [ SALT LAKE CITY oot UTeiii [ 01/10/2006.... 5,939,863 (U O RINN P 128,838 0
00-1100697.... ... | CLEARFIELD UTeien [ 01/28/2005.... 2,240,777 0 ..73,865 0
00-1100698 ... |ALGONQUIN..... IL .1 03/02/2005.... 6,833,862 0 .81,101 0
00-1100717.... ... | FARMERS BRANCH > N 12116/2004.... [ ..o | s 688,313 0 7,863 0
00-1100718.... ... | FARMERS BRANCH. 1D B [ 12/16/2004.... | .... 682,029 0 7,791 0
00-1100720.... ... |HOUSTON 1D B [ 12/16/2004.... | .... 766,917 0 8,761 0
00-1100721.... ... | DALLAS X N 12/16/2004.... 1,267,782 0 ..14,483 0
00-1100722 ... |HOUSTON. 1D . .[12/16/2004.... | .... 961,223 0 ..10,981 .10,981 0
00-1100723.... ... |WAUSAU... Wi e 03/28/2006.... 1,798,500 0 .10,977 10,977 0
00-1100729.... cer [PHOENIX ..o AZ B [ 03/30/2006.... 3,868,214 0 .41,284 0
00-1100738.... oo [CHULAVISTA....oovviiiinriniie CA.oovvcvis [ v 01/28/2006.... 1,201,219 0 .17,654 0
00-1100756.... ... | LAKE OSWEGO......... OR..ovvvvnne [ v 11/08/2006.... 4,168,425 0 ..68,860 0
00-1100765 .| CHICAGO .| 05/19/2005.... 1,375,380 0 ..36,986 0
00-1100773.... 08/31/2005.... 5,267,504 (U O RTONN PN 105,994 0
00-1100781.... 04/18/2005.... 4,977,298 0 47,796 0
00-1100796.... 02/14/2006.... 1,269,455 0 .92,527 0
00-1100806.... 03/15/2005.... 7,639,889 0 .91,249 0
00-1100807.... ... | ELLENWOOD 06/24/20065.... 4,712,854 0 .52,891 0
00-1100822..........cevverivrirines LAS VEGAS 06/07/2005.... | ccooovverriiriicnns | e, 11,854,907 (U RTINS PPN 136,032 0
00-1100826.... ... |DUQUESNE 06/03/2005.... 2,003,945 0 ..40,892 0
00-1100856.... ... [INAPLES.......cccoovvvis 06/30/2005.... | ccooovverriiriinns [ e 16,880,617 (U O ON P 197,842 0
00-1100859.... ... |ROCKVILLE. 07/13/2005.... 5,244,842 0 ..60,600 0
00-1100867.... | CARSON......oiviririnirinnicssississsnisnessisssssnienes | G [ 07/27/2006.... 3,309,551 0 ..38,620 0
00-1100868 REDMOND.......ouvirinrirerinnienieninniesinsiinensenisnesensennes | WA [ 09/08/2006.... | ccvooverererrrinns | e 21,230,650 (V1 OO OPRPTONS PPN 210,977 0
00-1100877.... co |FAIRFIELD.....oovirininccinrssiseiinsecisncssisninssnnnns. | Nd i | s 07/06/2005.... 8,864,521 0 ..68,435 0
00-1100916.... o [INASHVILLE. .....oooviiiiinniccinnieciincsnicciessiesinesiisniens | TN | e, 06/20/2006.... 3,885,013 0 ..39,809 0
00-1100917.... .. |W. BABYLON NY e | 02/05/2008.... 4,214,787 0 ..33,743 0
00-1100918.... e [TONTA s | Ml |, 08/16/2006.... 2,228,078 0 ..25,435 0
00-1100920.... v [BEAVERTON.......cevvimriiiininrinniveniseienisnissiiesnssssnennens | QR | v, 08/09/2005.... 5,502,730 0 0
00-1100928 ... | TAMPA.. . .1 09/01/2005.... 6,738,509 0 0
00-1100983.... ... | WAUKEGAN.. /OO IO 10/26/2005.... 1,385,204 0 0
00-1100990.... woe [ROCKVILLE.......cooirirrsriinriinniiecsnisnisnsisnisnssinninnes | MDucci | s 05/10/2006.... 4,208,235 0 0
00-1100992.... woe [SOUTHGATE.......oviiiicnriiciieninnisnsississiisnssissssessisnses | Ml | e, 10/14/2005.... 3,825,125 0 .27,630 0
00-1100999.... .| SOUTH JORDAN.... UTeiens [ 11/07/2005.... 3,796,129 0 ..73,897 0
00-1101003 .1 10/12/2005.... 4,158,252 0 .81,285 0
00-1101007.... [ 12/08/2005.... 1,763,856 0 .79,102 0
00-1101025.... ... | MANHATTAN 12/08/2005.... 3,533,159 0 .67,219 0
00-1101031.... ... |PLANO 12/01/2005.... 4,768,723 0 0
00-1101037.... ... |MIRAMAR FL I I 03/22/2007.... 1,386,999 0 0
00-1101041 ... | GARDEN CITY. GA . .| 04/28/2006.... 4,462,446 0 0
00-1101048.... .| BERKELEY HEIGHTS......c.ooiiiiririiciineicecrnieins N [ 12/01/2005.... 2,686,568 0 0
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00-1101056.. .. |ELLICOTT CITY. MD...ovvviies [ e 12/08/2005.... | ccovvvovvccriins | o 20,100,000 0 .67,219 0
00-1101137.. .. | FRANKFORT [OOSR IO 04/23/2007.... 3,086,395 0 ..27,956 0
00-1101138.....covevrirririrines INDIAN TRAIL NC.ovvvviees [ 04/26/2006.... 2,734,871 0 ..44,226 0
00-1101145.. . RO IR 04/11/2006.... 3,545,164 0 .16,320 0
00-1101152.. .. | CINCINNATI N 09/28/2006.... 2,114,565 0 ..78,591 0
00-1101156........corrvrrririenes LAKESIDE..........ccosvvemriierienesnnississsissssessssssssssssssssssssesses | CAuivevieniiies | cevvvnns 01/03/2007.... 8,935,099 0 ..85,309 0
00-1101157..  [MASPETH.....ooiiiniiniisrininncsnicniissiesisssssisnsessienes | NY i | e, 04/21/2006.... 1,316,393 0 ..23,981 0
00-1101161.. .. | BONITA SPRINGS FL I I 04/1712008.... | covooverrirrrrinns [ e 443473 0 ..21,906 0
00-1101173....oii VISTA .o (07 VPR R 05/31/2006.... 1,138,142 0 ..52,330 0
00-1101181.. .. | LAKE ST LOUIS MO..cooviiis v 06/29/2007.... | covooeverriiricnns [ e 13,629,841 (U ORI 206,669 0
00-1101197.. [COLUMBUS.......ooiirccss s OH..oovvviiee [ 02/06/2007.... 6,928,123 0 ..48,442 0
00-1101211...s LAS VEGAS.........coirievieeeeeeeseses et ssss s NV [ 06/29/2006.... 3,168,686 0 .30,677 0
00-1101214 I MIAML s FL I I 12/07/2008.... | ..oovvoerrcrirvens | e 10,882,428 (V1 O TONN PPN 100,053 0
00-1101224 [ DUQUESNE..........ooiiiiriirisiisss s PA. oo 01/12/2007.... 2,397,123 0 ..38,485 0
00-1101227.....covvrrrieirines MURRIETA ...t CA.ovvvennes [ v 06/15/2007..... | covoveverrirriicnns | e, 13,245,926 0 ..70,881 0
00-1101230.. .. | SAN JUAN CAPISTRANO. w [CA s | 08/02/2006.... 4,967,804 (U [ O 130,689 0
00-1101231.. [ CENTREVILLE......oovevceecereeenseeesenessesesenennnees | VA [ s 11/2912006.... | ..o | e 17,526,074 0 ..90,103 0
00-1101233.......oorvrririines CENTREVILLE.......ovvvervieerriisneissnsissssisssssssnsisesssssnnses | VAuiisiiiiissins [ e 02/29/2008.... 3,626,512 0 17,706 0
00-1101238.. .. | BRMINGHAM.... N 08/11/2006.... | covoovverrerreinns [ e 11,293,846 0 .46,492 0
00-1101278.. .. | KANSAS CITY... B 10/05/2006.... 3,953,020 0 ..58,744 0
00-1101279.. . [LANCASTER.......coovimririnsniiniinsssisscsnisniessssninnnns | PR | s 12/0172006.... | ..ovverecciiei | v 14,431,430 (U N 140,227 0
00-1101280.. .| COATESVILLE. .| 12/01/2006.... 3,092,449 0 ..30,049 0
00-1101287.. /OSSR IO 08/25/2008.... | ..oovvvrriiieies | e 19,591,005 (U OO [ 105,957 0
00-1101302.. 1SR IO 11/06/2006.... 1,869,524 0 17,979 0
00-1101308.. . CA .1 01/11/2007.... 1,571,877 0 8,168 0
00-1101309.. .. | BRANCHBURG.........ccooovrinrinrinninrinninincinninssnniennes | Nduiesiiciiens | s 11/07/2006.... 3,734,823 0 ..21,469 0
00-1101317.. L LIVONIAL e | Ml | s 12/18/2006.... 2,099,720 0 ..34,195 0
00-1101340.. .. |RIVERTON. .| 11/17/2006.... 1,660,570 0 16,274 0
00-1101375.. | HILLSBORO........ccovimririiirinrisniinnicsiissisrissiessissiinsnns | QR | e, 02/05/2007.... 5,091,062 0 ..33,406 0
00-1101383.. JAURORA......cooiiicrernrisnicssiseiensnesnsessisssisenenenns. | OHlceciiciiens | s 04/12/2007.... 5,316,809 0 ..49,548 0
00-1101387.. .. | SANTAFE.. .101/22/2007.... o .737,098 0 158,291 0
00-1101395.. [ SAN DIEGO......coomiiceierisrisnicsricsnicerrerisniensiessisssnenens | CAuciiiiiiiiis | e, 08/31/2007.... 4,762,872 0 ..52,899 0
00-1101405.. . [ANNAPOLIS........ccooovrininrinniinrinniiniincisnisnisnisnsinnnns | MDucicici | s 03/23/2007.... 2,399,280 0 ..22,857 0
00-1101414.. .. |LAKE ST LOUIS MO [ v 12/21/2007..... 2,867,948 | . 0 43,334 | .. . ol 0
00-1101419.....cvvirriinnines AVON....cooiiiitiist s MA i [ 04/2712007..... | covoreveernrienns [ e 721,427 v [ e [, 0 24,074 | 24,074 | oo | e 0
00-1101427.. .. | MILWAUKEE....... Whooiroeroes | e 10/31/2007..... 2,824,280 0 219,538 | 19,538 0
00-1101439.. .. | SANTAMARIA....... CA.ovvvenies [ 0471712007 ... | coveocverirrienns [ e 810,154 e . 0 7,442 7,442 e 0
00-1101445.........ovvvirrinnrins SALT LAKE CITY ...ooooiirireissesssssneisssisssiinssines UTeiee [ 05/01/2007.... 3,035,742 O O O 0 91 | 19,111 | [ 0
00-1101447.. FL I I 06/29/2007.... 1,581,103 0 ..24,768 0
00-1101449.. . CA o | e 05/29/2007.... 6,849,789 | . 0 .49,040 0
00-1101456.........cocvrrrrienes BURLINGTON.......oooviiriimriiisinssssiscsssssssisinies WA | e 05/14/2007.... 3,218,338 P O O 0 .71,203 0
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00-1101458.. . oo | e 05/22/2007.... 4,410,382 0 .41,839 .41,839 0
00-1101475.. .| LONGWOOD. ISP R 12/27/2007.... 6,708,556 (U O RINN P 198,177 198,177 0
00-1101481.....covvvrirririrines ANN ARBOR ...ttt ssisssiesienes M i 07/2412007..... | covooeveerirnenns | e, 21,454,401 | oo | e | i | e 0 ..89,162 0
00-1101491.. .. | JACKSONVILLE BEACH..... FLotiorrreriens [ e 06/21/2007.... 4,120,279 0 .62,403 0
00-1101493.. | SALT LAKE CITY ..o UTeie [ 07/30/2007..... | covooeverririienns [ e 10,703,159 0 .64,449 0
00-1101509........coovrvvrririenes ITHACA. ... NY.s e 07/31/2007.... A.276,382 | ..oooooeeciiniins | e [ | 0 32,171 0
00-1101512.. ..|BURRRIDGE.... /SRRSO IO 12/03/2007.... 3,355,738 0 .18,371 0
00-1101518.. L | BIRMINGHAM.......ooorimiiniiiiinisrississiesiesisisssinsiens AL | e 08/07/2007.... 5,447,226 0 .54,723 0
00-1101521 ATLANTA........... [C72 N PR 08/07/2007.... | covooverrirreinns [ e 10,492,441 0 ..60,305 0
00-1101525.. JAUSTIN s L. S B 07/18/2007.... 4,095,141 0 ..36,235 0
00-1101526.. .| ALBUQUERQUE.............. NM.cniies e 08/15/2007.... 2,644,896 0 ..14,455 0
00-1101534........coonvirrinirines TORRANCE........cooiiiiiiriisiscssssssss s CA.oovvcvis [ v 08/30/2007.... 4,308,615 0 .37,133 0
00-1101540.. JORANGE.........cooniiiririnrieienirenienississsiesssnesnessneenns | CAueviiniiiins | v 08/29/2007..... | covoveverrerirrienns | oo 10,138,628 0 ..44,392 0
00-1101544.. .| RANCHO DOMINGUEZ. CA.ovvvvvs [ 10/02/2007.... 4,509,742 0 ..39,633 0
00-1101548.........cvvvvricnirines TACOMA.....cccoiirinirrciins WA e | e 10/31/2007.... [ oo | e 13,238,995 0 ..79,937 0
00-1101549.. . WA o | e 10/31/2007.... 3,441,274 0 ..28,105 0
00-1101558.. L |ROCKLEDGE.........ooiiiiiiiiiisiccisiesisnsisiis FLooiiiiiiins [ 09/24/2007.... 6,134,795 0 34,777 0
00-1101562........covvvvrririenes SALT LAKE CITY ..o UTeiee [ 09/20/2007.... 8,201,224 0 .39,914 0
00-1101563.. .. |HICKORY... |\ (O R 10/19/2007..... 2,931,590 0 43,474 0
00-1101566.. .. | ADDISON... /USSR IO 10/18/2007.... 2,705,281 0 .12,503 0
00-1101567.. L VARIOUS.......cociccessssisssnnssisninnies | PR | s 08/31/2007..... | covooverrirreinns [ e 13,694,546 0 0
00-1101568.. .. | VARIOUS... .| 08/31/2007.... 7,857,951 0 0
00-1101631.. [ SANDIEGO.......ccoomvimmriiineiiineiienniisseiisnnissnsiisnnsissninnns | CAuiiiciciins [ 04/03/2008.... 3,924,369 0 .34,419 0
00-1101634.. | PITTSBURGH. ..o | PR | s 04/18/2008.... 2,827,590 0 .38,177 0
00-1101637.. .. |PITTSBURGH .| 04/22/2008.. 12,456,654 0 .87,169 0
00-1101640.. . |MOON TOWNSHIP..........cccvimrinriiniinniiniinnisninneisniinsnns | PAuiics [ 07/24/2008.... | ... ....17,266,879 (U [ 121,441 0
00-1101646..........cocccevrecrene [ TACOMA .. | WA | s 10/30/2008.... 1,308,573 0 9,930 0
00-1101650.. .| 09/26/2008.... 9,016,622 0 217,783 0
00-1101672........cooovvveerrcerre [HOUSTON....oociiccncssicciecicnessississisines | T o | o 02/19/2010.... 7,076,779 0 ..21,968 0
00-1101673.. I | v 02/19/2010.... 2,573,374 0 7,988 0
00-1101674.. .|MD .102/19/2010.... 4,503,405 0 ..13,980 0
00-1101675.. WA i | e 02/19/2010.... | covoeveriiricnns [ e, 13,602,121 0 42,224 0
00-1101678.. e | v 02/19/2010.... 3,951,968 0 .12,268 0
00-1101679.. . [C7 N PR 02/19/2010.... | covoeveeriiriinns [ e 11,212,559 0 ..34,807 0
00-1101680........courrverrieirenes HOUSTON......coovvirinrirerirns L. S I 02/19/2010.... 1,378,594 0 4,279 0
00-1101681.. .. |HOUSTON......coooriiiririiniiins L. G I 02/19/2010.... 2,297,656 0 7,132 0
00-1101682.. | BUFORD.....ccoiiiiiiei e [C72 U IR 02/19/2010.... 2,113,843 0 6,562 0
00-1101685 SAN ANTONIO. L%, GO 03/18/2010.... | ..oovvverrriireis | s 11,659,254 | .ooooiiiciei [ | s | 0 ..78,833 0
00-1101686.. | PITTSBURGH. ..o | PR | s 03/26/2010.... 1,192,119 0 ..35,035 0
00-1101690.. JWEST VIEW....rvsressnisssessnsssnessnsissnsissnnns | PR | e 06/10/2010.... 5,232,382 0 .32,813 0
00-1101691......ocveririirienns ALEXANDRIA.........cooviviriniinninnnsnisnissssssissnnnnes | VA | s 06/18/2010.... BAT1,089 | oo [ | e [ 0 ..35,451 0
00-1101693.........oovvverririrines FTWRIGHT.....ocvviinricinniscinerisnisniessiesienisnisniennes | KY v v 10/05/2010.... 7,395,228 | ..o [ e | e | e 0 ..35,381 0
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00-1101695.. I KENT s | WA | 07/15/2010.... 4,235,837 0 ..56,487 0
00-1101699.. | BURLINGTON......ocvvrinrinninnicniinniicnisnississsissiinsiens | KY e [ 08/05/2010.... 8,578,716 0 ..63,303 0
00-1101700 HOUSTON......cooivirrieiinerierierssisssisssienienessssessnnnes | Wevvnninsiis [ v 09/01/2010.... 3,567,751 0 ..71,595 0
00-1101701.. | FAIRVIEW. ..o | ORuciiciiens | e, 09/29/2010.... | covooverrireinns [ e 11,906,270 0 ..62,035 0
00-1101702.. S CLINTON. ..o | U T [ 10/08/2010.... 9,708,928 (U RTINS PN 133,627 0
00-1101703 GLENSHAW........oovvriiriinninrisnisnississsincssssssssninnss | PRuiiciici | e 017271201 ... | e [ s 11,899,670 (VO O 128,559 0
00-1101704.. .. | ST.PETERSBURG.........cccccommrimmrimriinivnninrisniennisniiennens | Fluviiiics | e, 08/05/2010.... | covooverrirriinns [ e 158,372 0 ..34,035 0
00-1101715.. JLYNDHURST......coveiinniirnrnninninninenienississsinesennenes | Nduviiineinnnis [ 12/01/2010.... 8,308,122 0 ..40,790 0
00-1101719....couvricnis LOVELAND........ccovmiimiinniiniinninnisniisnisnsnsssssisssssessssensens | OHeiiiinciiis | e 12/13/2010.... 1,514,279 0 ..68,552 0
00-1101720.. [ WEST BEND.....oooiiiciciinciccicncicsniecissienisssnissiennes | Wi | s 12/07/2010.... 8,453,265 0 ..63,104 0
00-1101722.. | SALT LAKE CITY....oovviirinriinniinnisncncisniissinsisssssnnssnses | U T [ 12/27/2010.... 4,456,949 0 ..32,364 0
00-1101724.......covvrcines TORRANCE.........ccooomninriiniinniiniisnisnisniessissssesisniennss | CAuciiiciiicis | e, 01/2712011.... 4,477,496 0 ..88,968 0
00-1101725.. .. [ALBUQUERQUE.........c.coouvverirmrnrinnrinnrnerrenierenneiesninenes | NMuciiiis | s 01/31/2011.... 2,331,643 0 ..16,354 0
00-1101726.. .| COLUMBUS. 28 [1212912010..0 | v [ s 17,347,328 (V1 IR PR 119,812 0
00-1101727....coovvriinirines WEST BABYLON......c.oovvrinrinniveninnivenisnisniesnissnneninen | NY o | s 02/15/2011.... 3,056,118 0 ..31,451 0
00-1101728.. .. | COLUMBUS. 06/08/2011.... 2,016,284 0 ..80,769 0
00-1101729.. .|UPPER ARLINGTON............. OH..oovvvvviee [ 07151201 | oo [ s 36,183,509 (U ORI 227,365 0
00-1101733.....oovrriniins BIRMINGHAM.........cccooivmvinnniinrriinnnissnniisnsisneissnniisnnes | Al s 03/11/20M.c. | e | s 21,412,492 (U O O 134,386 0
00-1101734.. [ BIRMINGHAM.......ooveririiniinnnrisnisnissiisnsnissisnsennes | Al | s 07/08/2011.... 1,017,016 0 ..37,687 0
00-1101736.. .. | SHAWNEE SRR IO 03/01/2011.... 3,447,661 0 ..37,302 0
00-1101738.. .. | FLORHAM PARK NG [ 06/02/2011.... | covooeerircinns [ e 19,583,664 0 91,772 0
00-1101743.. .| CHAPEL HILL .[NC .| 11/15/2011.... 7,572,607 0 ..45,948 0
00-1101746.. . [ VA B 05/20/2011.... 2,716,327 0 34,771 0
00-1101747.. S IRVINE s CA.ovvvcvvs [ i 05/02/2011.... 7,417,236 (U R IN 135,140 0
00-1101750.. o | BUFFALO GROVE.........coiiiriiieiieieissiesiiseississsissisens IL .| 05/05/2011.... 1,803,435 0 ..12,666 0
00-1101751.. ..|WOOD DALE.......... /SRR IO 05/05/2011.... 4,269,764 0 27,723 0
00-1101753..  [HOUSTON.....ocviiiiicririnnicnissiciesisceensississsienesienns | T o | o 06/29/2011.... | covooviricnns [ e, 12,964,571 (U OO RTONN PR 233,403 0
00-1101756.. .. |NASHVILLE .107/20/2011.... 8,661,899 0 ..89,888 0
00-1101757.. . [WOODINVILLE........cooveorrerrennrrennmrenneeennenennsesnneennenees | WA s 07/13/2011.... 5,369,724 0 .41,032 0
00-1101758.. | TOLUCA LAKE........ooonivirniiverrerinrennnssnissisesississnenns | CAueiiieviiiins | v, 06/14/2011.... 3,503,464 0 .18,739 0
00-1101760.. ..|WOOD DALE.......... IL .| 05/05/2011.... 2,472,021 0 ..24,356 0
00-1101761.. ..|WOOD DALE.......... /OO IO 05/05/2011.... 4,928,398 0 ..31,999 0
00-1101762.. ..|WOOD DALE.......... e | v 05/05/2011.... 3,747,399 0 ..24,331 0
00-1101763.. CCINCINNAT L s OH..oovvvvivi [ 08/30/2011.... | oo [ s 14,511,542 (U O INN P 100,728 0
00-1101765.......coovverrririrines CHICAGO.......convvrrierieriens I | e 08/31/2011.... 5,458,503 (V1 RTINS RPN 102,142 0
00-1101767.. .. | GREENFIELD, Whooiroeroes | e 09/12/2011.... 9,677,079 0 ..66,965 0
00-1101771.. CCINCINNAT L i OH..oovvvvvvi [ 07/2712011.... 5,305,418 0 ..32,699 0
00-1101772....oiirririins PARKER.........comtimmiiniirinissi s CO.vvrvee [ s 09/01/2011.c. | oo | s 14,882,963 | ...ooovveriierieriienins [ | e | e 0 74,491 0
00-1101776.. L JORANGE........oooccsricsissicsecssissiessisssesssenns. | CAuciiiiiiis | s 09/29/2011.... 5,429,588 (U O RONN P 106,988 0
00-1101780.. .| MINNEAPOLIS. JRSTURURIN IO 09/20/2011.... | oo | s 18,622,974 0 .93,912 0
00-1101782......ccvririirienes LAGUNAHILLS.......ccooovriririiens (07 VRS I 10/11/2011.... 9,585,273 | ..o | o | s | 0 .70,133 0
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00-1101783.. S MISSION VIEJO.......cocoviirviinriiiniisnriisneiisneiisseiisnniienns | CAuiiciiiici | e 12/15/2011.... 4,546,780 0 ..32,594 0
00-1101784.. . WA e | e 09/30/2011.... 6,665,667 0 ..33,118 0
00-1101786........covveerrirrrines PITTSBURGH. ...t PA oo i 0912312011 | covovrnrrieens [ e, 29,341,636 (V1 OO OPRTONS PPN 200,705 0
00-1101788.. . |WEST CHESTER......cooiiriincrisnsnicniiniensncsssisniinns | PR | s 10/31/2011.... 7,438,374 0 ..56,062 0
00-1101789.. .|LENEXA................. cevnrenensssssnes | S | o 12/08/2011.... 7,675,763 0 ..80,169 0
00-1101791....covins WAUSAU........covvvrrnrnriinrinnisninsinsiisssesnssssssssnsns | Whin |, 11/22/2011.... 4554878 | ..o e [ | 0 ..31,661 0
00-1101792.. [ LEXINGTON....coonicnicciecsrsnissisnisssnsnssssninnns | KY v | s 02/07/2012.... 4,055,316 0 41,227 0
00-1101793.. | SAN ANTONIO......coooiririiieririenissiseiieninesinenisnisnies | Wevenninniiens [ v 107217201 [ o | e 617,589 0 4,166 0
00-1101794........oovrirrirines RALEIGH........ccooomiiiriininnicniissiccivsciississiississiinnnnns | NG [ 11/2172011.... 4.561,344 | ..o s [ | 0 .23,783 0
00-1101799.. . MIDDLE RIVER......ccoiiiiininrisnicniieniiennsissiesnissiiennnns | MDeccicciies [ 02/02/2012.... 4,501,563 0 ..30,158 . 0
00-1101800.. . IL cevenee | TB020M | s [ s 16,805,430 0 ..84,428 ..84,428 0
00-1101802........covvvvrricirines COLUMBUS. S 12017201 | s [ s 11,307,236 | oo [ | e | e (U O RINN P 120,098 120,098 0
00-1101803..  [HOUSTON.....oeviiiririniniinsierienssesnsisniienienissesenns | T unvinniiinnins | covenens TMB/201 . [ o | i 17,685,209 0 ..82,346 0
00-1101806.. .| CITY OF INDUSTRY.....c..cevuirmiinrinniinninniinninnisniinninninns | CAuiiiiiiiiies [ 12112/2011.... 5,379,449 0 ..37,634 0
00-1101807.......cvuririirirines LAGRANGE.........cccouvirinnivnrinnirenireninriessiesnieesensneenns | KY v | e 12/14/2011.... 3,139,966 | ...ocvvveiiiiriiiiins | e [ e | s 0 .54,810 0
00-1101812.. | PLATTEVILLE . ...oooovvcveecveeeeeeeseesessssissssssssssssnssenns | Wl | e 01/25/2012.... 5,002,929 0 ..23,826 0
00-1101816.......coeeveerrccrenes [ATLANTA e | G | e, 03/01/2012.... | covoeveririicnns [ e 45,280,922 (U PPN PPN 347,227 0
00-1101817.....oovvvrvienrrerins | OAKLAND ... | G | e, 06/27/2012.... 9,748,419 | oo e [ | 0 .46,819 0
00-1101819.. o [HOUSTON......ovviriiirirississisienisenssssissssssnsenes | T o | coveees 08/29/2012.... | covooverirenns [ e 25,041,726 (U OO ISP 119,835 0
00-1101825.. . | REISTERSTOWN.......covverrimrinniininrinniensisniseninenisnienns | MDuciiiiicsiis | e, 06/01/2012.... 6,050,513 0 ..60,347 0
00-1101826.. . | BEDMINSTER......cooimriirinnnrinniinnisniinnsnisnessssssennnns | Nduiiiiiciiens | e, 04/19/2012.... 8,116,109 0 ..49,406 0
00-1101828.. ..|DYER .| 04/05/2012.... 1,852,497 0 .41,380 0
00-1101830.. S PITTSBURGH. ..o | PR | e 05/03/2012.... 4,251,303 0 .43,130 0
00-1101831.. [ COMMACK.........orriniinrrsncnnsnissesniensssienses | NY i | s 04/25/2012.... 4,379,720 0 47,789 0
00-1101832.. .. | CENTEREACH .| 06/29/2012.... ....15,134,680 0 0
00-1101833.. L[ COLUMBIA.......orinrrccinisnsississssssnssssinnies | SCniiinriines | coveees 05/03/2012.... 2,825,211 0 0
00-1101835.. . | BRENTWOOD........cocoiminicinnicienississiessinsisssinsnenne | TN | o, 05/08/2012.... 5,718,802 0 0
00-1101838.. .. |ANN ARBOR.. .| 04/27/2012.. 14,683,714 0 0
00-1101839.. .. | WASHINGTON v [ D | e 09/1712012..... | ... ...22,701,120 0 0
00-1101846.. . | CHARLOTTESVILLE........ooiiniiirieririniseivesienisiinnions VA s | e 05/01/2012.... 4,131,069 0 ..20,901 0
00-1101847.. .. |BRENTWOOD .|TN .| 11/08/2012.... 8,160,428 0 ..54,282 0
00-1101848.. [ CINCINNATL .o | OHlccciiciiic | s 07/20/2012.... | covoeveriiricnns [ e, 20,104,182 (U RTINS PN 162,240 0
00-1101852.. | OCEANSIDE...........coovinrinrinrinnininnisnisnssssienisnssnnsnnns | CAuiiieciiies | e 06/28/2012.... 4,968,092 0 ..35,061 0
00-1101860.. I MILWAUKEE.........ooiiriniinnicciiessnesnsessisssisneneennes | Whiiiiii [ 06/15/2012.... 9,980,810 (U O INN P 106,478 0
00-1101861 REDMOND.......ouvirinrirerinnirerieninnisesinsnsenienisnesensennes | WA [ 06/08/2012.... | covoveverrerrrienns | e 22,627,660 (V1 RTINS RPN 153,382 0
00-1101863.. [MULLICA HILL.....ooovnnniciiececesnesniesiinsiisssneenn | Nd i | s 06/20/2012.... 4,580,000 0 ..46,588 0
00-1101865.. .| COLUMBUS.........oooovrivciinriniinnisnissnissisenisnissiensisnnnes. | OHeciiiciiiis [ 08/09/2012.... 6,752,507 0 ..43,004 0
00-1101869 IRVINE.......ooiiiiiniininnnnncinnisnssnisscssssssinnsns | CAuriiiiincis [ 08/09/2012.... | oo | s 2T AT2,175 | ooy | cenvnsisnininninnies [ s | e (V[ [ 149,211 0
00-1101870.. o [PORTLAND.....coooviiiririniicssicsiiesrisnssssissiessisssessenns. | QR | s 09/25/2012.... 3,775,424 0 .27,938 0
00-1101872.. S| SANDIEGO........cooiirviiinrinciisneiissniisnsiissniisnsiissniisnnens | CAuiiiiiiici | v 10/10/2012.... 4,902,582 0 ..35,225 0
00-1101873......cverriicriinns CINCINNATL oo | OHeiiciciis | s 08/23/2012.... | covooveririinns [ e, 11,373,864 | oo [ | oo | 0 ..78,835 0
00-1101874........coovvvvrrnrines FT. THOMAS.......coovernrnrnncnnneivensrisnsssnissisesinnenees | KY v v 08/23/2012.... 8,044,929 | ... | e | | 0 ..55,761 0
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00-1101875.. | GRANDVIEW......coovviiriirriinnriisreiisneiisneisnsisnsssnesnnnns | MO [ 07/25/2012.... | ... ....10,908,365 (V[ O 115,064 0
00-1101876.. .. | CARLSBAD.... . CA.oirvceis [ 06/22/2012.... | ... - ...17,631,412 0 ..86,973 0
00-1101879.....cvvvrirririrines BOULDER.............. COvevree [ v 08/01/2012.... 3,903,648 0 ..28,541 0
00-1101881..  [NASHVILLE. ..o L1\ ST D 09/10/2012.... 4,636,286 0 ..31,750 0
00-1101882.. .. | REDONDO BEACH e | CAi | s 04/03/2013.... 4,569,930 e . 0 ..23,349 0
00-1101883........coovrvvrririinns STUDIO CITY ..o [O7 VR I 03/05/2013.... 4,467,281 U O O 0 ..22,940 0
00-1101884.. o | BUFFALO GROVE.........coomiiiereisinerisssieesesissisesssssseens I | e 08/21/2012.... 3,344,575 0 ..21,959 0
00-1101890.. . |NEWPORT BEACH........ CA.ovvvennes [ v 10M12/2012.... [ oo | v 23,082,762 e . (V1 RTINS PPN 124,872 0
00-1101893 FORT WORTH....cc.ooevvieviriias 1D B [ 10/01/2012.... 9,452,784 P R OO 0 .44,373 0
00-1101894.. [ COLUMBUS.........ooiric s OH....ccooeeee. TMB2012.0. [ o | e 22,583,147 (U ORI 222,564 0
00-1101895.. .| CHARLESTON... SCvvvveeris [ e 11113/2012.... 7,154,437 | . 0 ..46,361 0
00-1101898 NEW YORK NY.ciis [ 52012, [ e | i 28,426,449 cor e [ (U O RINN P 143,524 0
00-1101899.. .. |NEW YORK NY .o [ 11/15/2012.... 4,435,542 0 ..56,164 0
00-1101900.. .|BELLEVUE............ WA o | e 12006/2012.... | oo | i 11,443,020 | . 0 17,373 0
00-1101901 NASHVILLE.........ooiiiiiiniiciieicisice s TN | e 03/14/2013.... 5,434,496 v e [, 0 ..37,251 0
00-1101904.. [WOODLAND.........oviiiiiririssisiessss s [O7 VSRR I 10/24/2012.... 6,442,273 0 47,799 47,799 0
00-1101906.. . /USSR DR 04/01/2013.... | covoovriirinns [ e 11,793,285 e . (U O RINN P 122,039 | ... 122,039 |... . 0
00-1101909 IRVINE. ..o (07 SRR I 3012012, | oo | o 42,504,137 O O OO (V[ O [OOOO 226,038 | ....cccovvne 226,038 | ..o | e 0
00-1101912.. [COLUMBUS.......ooirirciss s OH....ccoe. 1297201200, [ oo | i 26,507,336 (U N 325,827 0
00-1101913.. [ SALT LAKE CITY oot UTeei [ 11/113/2012.... 2,232,756 0 ..11,964 0
00-1101914.. c [LOGAN ... UTeiee [ 11113/2012.... 5,084,032 0 ..26,832 0
00-1101920.. .. | CHANDLER..... AZ . .[12/20/2012.... 5,727,624 0 ..39,137 0
00-1101921..  [MAPLE VALLEY.......ovviiririininnicsiscscssssssns WA o | e 011412013, | oo | s 12,197,925 (U OO [ 124,983 0
00-1101922.. CJUANITA s | WA | 02/07/2013.... 7,510,748 0 ..48,009 0
00-1101924.. .. | TUSTIN.. .[12/05/2012.. 20,515,120 0 111,225 0
00-1101927.. I BRICK. s | N [ 12112/2012.... | ... - ....21,743,527 0 cervenennn. 116,640 0
00-1101928..........cocveevrceerenes [ANAHEIM. oo | CAuciiiiiis | i, 1211412012, [ oo | e 30,246,162 (U RTINS 162,744 0
00-1101929.. .101/03/2013.... 3,608,062 0 ..37,501 0
00-1101930.......ccvemvvenrecernes [ KANSAS CITY oo | MOhisiiiciins | e, 02/05/2013.... 2,796,248 0 ..29,063 0
00-1101931.. | CHICAGO......oiierinrierersrisnicsnineserisresnsiessiseseenes | i | s 01/22/2013.... 5,321,891 0 ..55,313 0
00-1101933.. .. |PITTSBURGH .[1212172012.... 6,151,556 0 .42,136 0
00-1101934.. .. | SCOTTSDALE | AZ i | 05/01/2013.... | covoocveriiricnns [ e, 14,850,185 ..(9,075) ..75,068 0
00-1101935.. .| WASHINGTON e [DCi e 03/1412013.... | oo [ e 19,089,352 (V[ R 141,922 0
00-1101938.. .1 03/27/2013.... 4,415,451 e . 0 ..29,168 0
00-1101941 . 105/30/2013.... | covorveriens [ e, 15,630,745 v [ e [, 0 ..82,566 0
00-1101944.. . 03/07/2013.... 5,235,065 0 ..26,871 0
00-1101946.. [ MCLEAN. ..o | VA | s 08/02/2013.... | covooeverririinns [ e, 10,055,198 e . 0 .52,754 0
00-1101949......oooirirrinrrins COLUMBIA.........ooooirrimrinriisneisnessneissnsssnessnsssnenes | G [ v 03/19/2013.... | oo | s 15,500,000 O O O 0 ..69,594 0
00-1101950.. [ KANSAS CITY....covivivrinricniinniiciisnnsissiessissssesnssenns. | MOl | e 03/04/2013.... 7,458,157 0 .53,327 0
00-1101951.. .. |WOODLAND HILLS... . CA o | e 09/03/2013.... 9,136,721 | . 0 ..61,382 0
00-1101953........covririiriinns FREDERICKSBURG.........ccoconminiinricicisissisiecies VA | e 03/20/2013.... 6,188,303 P O O 0 ..92,899 0
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00-1101954.. .. | WEST DES MOINES A s | s 04/24/2013.... 6,480,651 0 ..44,056 ..44,056 0
00-1101955.. .. | WASHINGTON S DCies [ 04/15/2013.... | covoovericricnns [ e, 14,849,012 A243) [ | s 121,556 121,556 0
00-1101956........covvvvrrirrrines CHINO......oovirriirinrinricennnienierissiessisnsesensneennes | A | e 04/11/2013.... 6,087,298 coe [ e [, 0 ..59,307 0
00-1101957.. o | CINCINNAT L cooerierierienineniseenserisssnsssssensenesseneens | OHevciiciiees | e, 05/31/2013.... | ... ....17,987,628 2,996 2,996 | oo | e 122,915 0
00-1101958.. | PITTSBURGH. ... | PR | s 03/22/2013.... | ... ....11,890,870 0 .61,698 0
00-1101959........covrivrririines SAN MATED.......ccooonmiinrinrincinnisniinsieninsesssissienssenns | G | e 06/03/2013.... TA89,739 | v [ | e [ 0 ..34,733 0
00-1101960.. JOMAHA. s | NEoi |, 04/03/2013.... 3,649,627 0 ..25,448 0
00-1101963.. .. | PORT ORANGE ST I 04/11/2013.... 6,370,514 0 ..29,076 0
00-1101964..........covvrrinnienes BELLMORE......... NY.ins e 04/24/2013.... 6,302,615 | ..o e [ | 0 ..31,202 0
00-1101965.. .. | SAN FRANCISCO............... CA e | e 06/04/2013.... 4,771,402 0 .25,315 0
00-1101966.. .. |HUNTINGTON BEACH [O7 VR I 07/01/2013.... 4,596,791 0 .45,082 0
00-1101967.......cvvrirricniines SAN DIEGO..........ccoevvmricriins CA.oovvcvis [ v 04/30/2013.... 2,388,293 | ... [ | s [ 0 11731 0
00-1101970.. .. | KNOXVILLE.........cccvueuee L1\ SO Do 07/03/2013.... | covooererirrrienns [ e, 10,521,296 0 ..67,360 0
00-1101971.. .. | FARMINGTON HILLS......cooiiiiririininiceissinissisies Ml [ 08/20/2013.... 7,768,527 0 .51,670 0
00-1101972.....cvvrriniies CHAPEL HILL NC..ovvvvviees [ 05/17/2013.... 6,436,553 0 .61,422 0
00-1101973.. .. | CAMERON PARK [O7 VSRR I 08/28/2013.... | ... ....10,860,460 0 .52,591 0
00-1101976.. .. | CITY OF INDUSTRY. CA.oivvceeis [ i 07/09/2013.... | ... . ....24,028,063 (U PPN PPN 312,325 0
00-1101977....ooorrriiins ANNARBOR........ooorviimiiniineisssie e M s 07/01/2013.... | oo | s 14,290,185 0 ..78,307 0
00-1101978.. .| FREDERICK.. MD...ovvves [ e 06/27/2013.... | ... ....29,769,864 0 ...142,374 0
00-1101979.. . WA e | e 08/01/2013.... | ... . ....18,361,754 0 cevrenennn.. 187,646 0
00-1101980..  [NASHVILLE. ... L1\ ST Do 07/02/2013... | covooeerireinns [ e 47,784,705 (U [N PO 246,169 0
00-1101982.. .. |NEWPORT BEACH........ CA .| 06/11/2013.... 3,249,859 0 ..16,690 0
00-1101984.. .. |WEST VALLEY CITY. UTeiie [ 05/31/2013.... 6,758,668 0 ..36,535 0
00-1101986.. .. | SAN ANTONIO. 07/03/2013.... | covooveririinns [ e, 25,000,000 0 .78,119 . 0
00-1101988.. .. | SCOTTSDALE 06/03/2013.... 7,914,873 0 .42,580 ..42,580 0
00-1101989. .. | SALEM 08/05/2013... | covooverrerreinns [ e 13,402,005 0 ..70,861 ..70,861 0
00-1101990.. .. |LADY LAKE........ccccooruene 05/30/2013... | covooeverriiriicnns [ e 21,500,000 (U RTINS 120,033 120,033 0
00-1101991.. .. [MARGATE .1 08/02/2013.... 8,646,149 0 ..53,582 ..53,582 0
00-1101993.. .. |ROCHESTER 10/0172013.... [ oo | i 26,928,035 - (U OO SO 132,648 0
00-1101994.. .. | TIGARD 08/21/2013.... 8,041,595 8,568 | .. 8,568 ..58,516 0
00-1101995.. .. | MENLO PARK.... . .. .1 06/10/2013.... ....28,502,371 0 164,235 0
00-1101996.. .. | MIDDLEBURG HEIGHTS, OH..oovvvvvvi [ e 07/17/2013.... 6,744,190 0 .46,713 0
00-1101997.. [ LEXINGTON....coooiiiciccsssiss s |14 (PO R 03/03/2014.... | ... .. 12,777,652 0 ..86,652 0
00-1101998.. .| WINSTON SALEM NC..oovvviees [ 07/02/2013.... | ... . ....10,262,549 0 ..54,030 0
00-1102000 NEW BEDFORD.........ccviieiieriiiinisiieiiesiiesiesississsiens MA i [ 08/12/2013.... | covovevereirrenns [ e, 10,509,055 | .vouvvveniiriiiiienins [ | vt | e 0 ..56,907 0
00-1102001.. .. | BROOKLINE (BOSTON)........ooovvvmienriiciiens MA. o [ 07/02/2013.... 8,684,847 0 47,367 0
00-1102003.. JJUPITER s FLooiiiiiies [ 09M712013.... | covevricens [ e, 16,001,124 0 ..74,545 0
00-1102005.........covvvrririenns MOON TOWNSHIP.... PA oo s 07/01/2013.... | oo | s 10,341,888 | ..ooooiecrieriecirieiis [ | e | 0 .73,105 0
00-1102006.. .. | GREEN (UNIONTOWN) OH..ovvvvivee [ 06/28/2013.... | covooveriiriinns [ e, 12,042,783 (U O RONN P 120,520 0
00-1102010.. .. [MANSFIELD L%, O 11/25/2013.... 5,603,167 0 .53,146 | ... ..53,146 0
00-1102011....oooricien MANSFIELD L. G I /2520130 [ oo | i 24,280,390 | ...ovviiiiriiciniins | e [ | (U N PO 230,299 | ....ccoovene 230,299 | ..ovverciniens | e 0
00-1102013.......oovririnirines TULSA.....ccovven. (O] G R 09/25/2013.... | covoocveriiricnns | e, 19,776,711 | oo e | v | e 0 290,229 | i 90,229 | ..o | i 0
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00-1102015.. .. |BOSTON B - 07/30/2013.... | oo | s 14,102,363 (V[ O 102,598 0
00-1102016.. .. |ANN ARBOR v | e 08/01/2013.... 6,896,062 | . 0 ..69,384 0
00-1102021.......oovvirrrinrrines EVANSTON......cocvvrmrrrerirns I | e 09/09/2013.... 2,378,462 coe [ e [, 0 14,701 0
00-1102024.. CJLAS VEGAS.........ovoviceeesesvee s NV [ e 10/11/2013.... 2,794,853 0 .41,365 0
00-1102027.. OK B I 10/1072013.... | oo | e 21,620,377 e . 0 | o | e 240,744 | ... e 0
00-1102028 OK B IR 10/1072013.... | oo | s 16,911,490 U O O (VO O 188,310 | .ovvvcrrenae 188,310 | oo [ e 0
00-1102029.. .. | BROKEN ARROW .. |OK B IR 10/1072013.... | oo | i 10,131,243 (V1 RTINS R 112,812 112,812 0
00-1102030.. . |LOS ANGELES.......ccooovivverinrinricnninerveriesisnsesniseniennenes | CAuiiiiiisiies [ v 09/03/2013.... 4,992,653 0 ..31,096 ..31,096 0
00-1102031 PASADENA........ccoovirinniiniinniiniissssisnsessssnsissssnnss. | CAuriiiiicsiies [ 09/03/2013.... 2,377,454 0 ..14,808 0
00-1102033.. . |[EDWARDSVILLE........oosrvimrrimnrrinnnrirnneinnneireneinsnsinsnenns | KSuiieriiveniis [ i 10/31/2013.... | ... ...11,169,757 (U RTINS PN 175,380 0
00-1102035.. . | HIGHLAND PARK SRS I D GO I 07/1712013.... | ... - ....13,459,559 0 .62,762 0
00-1102037 INDEPENDENCE TWP........cooiiiiriiniiniiciisnissicsisiies Ml [ 09/05/2013.... 9,553,254 0 .53,721 0
00-1102038.. .. | LONE TREE CO.vvvree [ i 08/29/2013.... | covooeveririrrienns | e 21,354,000 (V1 O TONN PPN 137,807 0
00-1102040.. .. | CARSON.... CA.ovvvvvs [ 08/29/2013.... 4,267,663 | . 0 ..27,891 0
00-1102041.......ooriririines SPARTANBURG.......cooriiiiiiniicritisrissis s SCiricnnis [ 10/23/2013.... 7,416,288 v e [, (U O RTONN PN 108,014 0
00-1102043.. | GRAPEVINE.........coorvmrinrincrisnissieisnsnisssnisnsinns | Wi [ i 12/05/2013.... | ... ....29,055,269 0 . 117,433 .. 117,433 0
00-1102045.........cocceevvcverene [DENVER..ociccnccrcccicceecsncsscssiissesienienn | COiniiciiins | e, 02/13/2014.... | ... - ....36,951,590 0 cerrennn. 160,718 ....160,718 0
00-1102046..........ccooevvrvereins [ EASTISLIP oo | NY i | s 212013 | s | i 13,318,368 (U O O 113,555 0
00-1102050.. S CHINO s | CAuicciis | e, 12/30/2013.... | ... ....10,646,094 0 .49,464 0
00-1102051.. .. | GAINESVILLE . I I 11/01/2013.... | ... e ....13,263,620 0 .57,479 0
00-1102059.. .| TALLAHASSEE FL I I 10/25/2013.... | oo | i 18,898,254 | ....cocvvvvicricins (15,064) ..99,273 0
00-1102065.. .| 11/01/2013.... 4,153,651 0 .18,942 0
00-1102066.. 11/01/2013.... 5,756,068 ..(4,421) ..24,959 0
00-1102067.. 02/03/2014.... 4,664,664 0 ..66,459 0
00-1102068.. .1 10/30/2013.... 3,827,546 0 ..22,542 0
00-1102073.. 11/07/2013.... 9,382,706 0 ..83,551 0
00-1102077.. 12119/2013.... | ... e ....22,000,000 0 87,173 0
00-1102084.. .101/09/2014.. 26,662,791 0 106,431 0
00-1102087.. 06/03/2014.... | ... e ....11,263,948 0 .44,607 0
00-1102088.. . 02/03/2014.... 2,366,237 0 ..20,575 0
00-1102089.. .. |HUNTINGTON BEACH CA .101/03/2014.... 4,277,942 0 17,288 0
00-1102092.. [ SANDY oo OR...oovvvinie [ v 04/07/2014.... 2,147,846 0 8,836 0
00-1102093.. .. | CHATTANOOGA... L\ TS IR 02/07/2014.... 3,407,587 0 ..29,601 0
00-1102094.. .| CHATTANOOGA... L1\ TSSO B 02/07/2014.... 3,694,717 0 ..31,535 0
00-1102096 BALTIMORE.........cccoevmnrimminnricniirerrenisnennnesnisesrennsneenes | MDveviniiieis | e 202013, [ e | v 10,000,000 0 ..41,056 0
00-1102099.. .. | BEAVERTON.......coooverircrinniiniinniisiiecisnisnsssnisnssnnnnns | QR | e, 1211072013.... | oo | i 32,120,641 (U OO O 203,014 0
00-1102100.. .. | SAN DIEGO... cevrnrnnsennnssenseensnsens | G | s 12/12/2013.... 7,870,664 0 ..46,507 0
00-1102102........covrvvrrirrines ONTARIO......oorvirriirnisneiensisssissnniesnssssssessnsessnnnns | CAuiiiiiniins [, 10/31/2013.... 7,153,978 0 44,214 0
00-1102106.. N 12026/2013.... | oo | i 10,852,349 0 .42,515 0
00-1102107.. . [ADDISON.......coovvmriimrinrinniniisniisiisnsnisssissinsssnnens | e | v, 12/19/2013.... 5,930,100 | . 0 37,770 0
00-1102108..........cocverririenee WAUKEE.........cooiiiiinieniccsssis i A | e 12/202013.... | oo | i 16,578,506 P O O 0 13,241 0
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00-1102109.. .. |BROOKLYN NY s [ 12/20/2013.... | ... ....12,094,371 0 ..56,649 ..56,649 0
00-1102110.. | PITTSBURGH. ..o PA oo 06/05/2014.... | ... ....22,263,091 (U O RINN P 131,224 | ... 131,224 0
00-1102111...eoiies FORT COLLINS......viiieriniiririeie s COvevree [ v 01/23/2014.... 8,615,167 0 53,963 | ..o 53,963 0
00-1102113.. .. | WILLIAMSVILLE NY oo [ 12/23/2013.... 4,082,647 0 ..19,436 ..19,436 0
00-1102115.. LEXINGTON.....coiiinninniienecisnicsnississiesiensessisnnnns | KY v [ 01/10/2014.... 2,740,423 0 ..38,168 | ... ..38,168 0
00-1102116.......corrvrrririenes CHARLOTTE......ccoinrineinrinnisnsinnisninssissisnsssssssssssnsennes | NG | e 01/2212014... | covoorinns [ e, 51,424,513 (V[ O 230,460 | .............. 230,460 | ...oooovveriercins | e 0
00-1102117.. | BOSTON. ..o | M | s 06/02/2014.... | ... ...23,441,441 (U RN 104,566 104,566 0
00-1102121.. JAUBURN HILLS......cooeviiiincnnrrcrrnnniennsnisensnessnennes | Ml [ 01/29/2014.... | ... . 17,416,131 0 ..85,981 ..85,981 0
00-1102126.........covverririenes GRIMES........ccooininniiniinniicisnsnsnsssiessssnsnsenn. | o | s 03/06/2014.... 4,340,500 0 ..25,687 0
00-1102127.. | BOUNTIFUL....cooiciciciicsniscicsnieciesisniessessiecsnens. | UT o [ 02/1312014... | oo [ e, 12,062,643 0 51777 0
00-1102128.. JONTARIO.......rrecrcssisiscnenessissnsnsenn | G [ 04/22/2014.... 7,717,240 0 ..47,596 0
00-1102129.......ccovririicniines PHOENIX......cooiiiniiiniinriiciincisnicsiississeesississssissisnsnes | A i [ 01/30/2014.... 5,885,081 0 ..30,962 0
00-1102132.. [ PITTSBURGH......ovooiviriricienieiersrinniessinsienieninnes | PR | s 03/31/2014.... 9,262,348 0 ..70,258 0
00-1102133.. | BALTIMORE.........ccosiiiniinniinnnrinnicnnisniinssnisnsessisninns | MDosciiciins [ 03/10/2014... | covooeerrinns [ e, 53,446,903 (U PO RONN PP 217,002 0
00-1102137....coovvririiniines GRAND RAPIDS............. M [ 07/08/2014.... 8,101,642 0 .89,419 0
00-1102138.. .| CANONSBURG........coocusrirrinniinrincinnsisnissiissinnisnnnnnes | PAuiciiciies [ 03/1212014... | oo [ e, 11,793,471 0 ..98,271 0
00-1102139.. JONTARIO....ciciriiscssiesiessnsnesssssessnienns | CBuiiiiiciiies [ 04/10/2014.... 4,105,160 0 .24,470 0
00-1102140........covvvvrrirrrenes LAQUINTA.....ooviriiiniinnisnnissnissnssnsissnsissnssssnssnns | CAuiiiicniins [ s 02/28/2014.... | oo | s 21,000,000 0 ..84,364 0
00-1102142.. | ENGLISHTOWN......ovvirriririinnicniecsnssnissisnsensinnnns. | Nduieiiiciiins | s 08/11/2014... | oo [ e, 19,839,677 (U OO ISP 165,457 0
00-1102145.. .. | CHARLOTTESVILLE........ooivirinivcrrensrinnicnsicsnivcnrennnns | VA | s 04/10/2014.... 3,606,708 0 15,728 0
00-1102148.. [ MIAMISBURG........vvoceinrinerinernerienissenserissennensenssseneees | OHeceiecinii [ 05/28/2014.... | cooooveririnns [ e, 10,000,000 0 ..54,852 0
00-1102149.. .1 06/10/2014.... 4,103,942 0 ..25,833 0
00-1102150.. | LITTLE ROCK ... | ARG | s 06/24/2014.... 5,255,703 0 ..45,855 0
00-1102152.. [ EDISON....ooiricierisnsisnissiinsecisnsssissssnseneens | Nduisiiiciiens | s 06/12/2014... | covovciricnns [ e, 21,990,912 (U ORI ISV 199,613 0
00-1102156.. .. | LOS ANGELES.. .| 05/16/2014.... 7,059,184 0 ..33,630 ..33,630 0
00-1102161.. [ FULLERTON......ocvirininninniecscisnississisnsnisnssnssnns | CAuiiiicciiies | e, 07/15/2014.... 6,900,000 0 9,286 9,286 0
00-1102162.. L CHULAVISTA ..o | CAuciiiiiis | s 1110372014, | oo | i 11,599,539 0 ..97,648 ..97,648 0
00-1102164.. .. | ITASCA .1 07/29/2014.... 6,047,785 0 ..39,867 ..39,867 0
00-1102165.. . | FRANKLIN PARK.......ccoooniiiriinrinrinniinninninssnisnisnsennes | Il | e, 07/29/2014.... 4,462,519 0 ..27,303 0
00-1102168.. [ LEXINGTON.....ooviinrnnieirerisrnnninninsniensnissssesniennnes | KY e | s 06/18/2014.... 7,135,075 0 ..64,318 0
00-1102169.. .| ST.LOUIS .1 08/22/2014.... ....10,085,929 0 ..45,203 0
00-1102170.. .. | WATERLOO...... /OO IO 08/22/2014.... 6,141,639 0 ..54,541 0
00-1102171.. .. | FLOWER MOUND L%, G 07/23/2014.... 3,290,003 0 ..14,869 0
00-1102173.. JLEXINGTON.....cooirininnicenisisnicssississenesnsiessisninns | KY i [ 09/1212014... | oo [ e, 10,071,089 0 ..90,104 0
00-1102179 COLUMBUS.......cooovrireinriniieriesinneississssssssssssssnssesnenns | OHeveviinsiiins | e 01/02/2015.... 2,510,988 | ..o [ | e | e 0 ..25,446 0
00-1102184.. .| CHEVY CHASE........cccosevvivrsrrenrieseiesrisssesssisssssssisssisssienns | MDuciiiecis | o, 07/29/2014.... | ... ....14,518,020 0 ..95,083 0
00-1102185.. | CHEVY CHASE........ooiinineineivnrineinsenseesssissinennssersenes | MDooscisciins v 07/29/2014.... | ... . ....14,518,020 . 0 ..95,083 0
00-1102186........cvvvvrririenns MESA ... | A [ s 07412014, | oo | s 20,754,592 | ..oovviiirieiinns | i (B09) [ covooervirrireiieneis | e (309) ..38,566 0
00-1102191.. [ ALPHARETTA.coocinvciisrsnicsississsesssisnsessienses | G | e 06/27/2014.... | ... ....50,000,000 0 ....160,933 0
00-1102192.. | SEATAC. ... | WA | e 09/05/2014.... | ... . ....14,542,368 0 ...201,634 0
00-1102193........coiririiriinns OCALA......ooornrininnisnisssissssnissssssssssssssssssnnss. | Fluviinn | s 091112014 | oo [ e, 20,893,322 | ..o e [ | (0 N 136,254 0
00-1102196........cocvvvvrririranes SAN DIEGO........ccovtimmiiniivciirerisrisniicssisessenssisnssessinsins | At | e 12/15/2014.... 165,717 | o | e | s | s 0 8,992 0
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00-1102197.. .. | VISTA. CA v | e 12/15/2014.... 3,444,435 0 221,131 0
00-1102198.. .| VISTA. CA.oirvceis [ 12/15/2014.... 3,151,292 0 .19,333 0
00-1102199.......cvvvvivrrinnrines SAN DIEGO........coovvvmrrririrns CA.ovvvennes [ v 07/10/2014... | covoevvirrcnns [ e, 10,800,000 | .vouuieuierriiriienins [ | v | e 0 ..30,181 0
00-1102204.. ..| ST CLAIR SHORES... Ml [ 04/30/2015.... | ... ....11,252,155 0 ..65,970 0
00-1102206.. .| GREENVILLE 1S CHN P 10/22/2014.... | ... . ....12,258,216 0 ..58,406 0
00-1102208 [O7 VR I 1200412014... | oo | i 45,167,174 (V[ O 217,371 0
00-1102213.. . [V AR B /0372014 ... | oo | i 19,746,708 | ....ovvvvieririins (10,427) | oo | s 126,611 126,611 0
00-1102215.. . |LEXINGTON.. MA o i 11/03/2014.... 7,000,000 0 .31,185 ..31,185 0
00-1102217.....oovvririinienns RICHMOND.........ooviiiiiiriniissiscssissis s VA | e 10/23/2014.... | oo | i 32,369,374 | ..o | e [ | (0 IR 152,458 0
00-1102222...........cccceuveeernes | COLLEGE STATION.......oviiiniicririiricnicsniscienienienn | T | s 12/01/2014.... 9,122,710 0 ..94,109 0
00-1102223............cccooeveeevee. [AMERICAN CANYON......ovviiriniinniiccncisnisnsisninninns | CAuiiciiis | e, 11/03/2014.... 7,803,891 0 .51,151 0
00-1102224..........cooooevivcrranes CHESTERFIELD......... MO..ooiviis v 09/17/2014.... 8,259,485 | ... | e [ | s 0 ..54,004 0
00-1102230.. o [NEWPORT....oooririvnrnnirerisrinnisesinnineniensssssnsesssnenins | KY e | o 10/15/2014.... 9,136,863 0 .40,479 0
00-1102231.. .| CINCINNATI RSN PR 01/28/2015.... 7,850,000 0 .40,402 0
00-1102232........coovvvrririrines REHOBETH BEACH.........cccccoouue DE...cooonies v 12008/2014... | oo | i 10,276,969 0 ..63,629 0
00-1102235.. .. |LOS ANGELES.........ccocovvvimrinnns [O7 VSRR I 09/17/2014.... 2,140,982 0 .13,391 0
00-1102238.. S| COLUMBUS.......coiiiiiiceisssis s OH..oovvvvviee [ 09/30/2014... | covooveririinns [ e, 10,770,179 0 ..48,336 0
00-1102242.........ovvverrirrrinns NASHVILLE. ...t L\ PSS R 11/14/2014.... 5,028,423 0 ..31,807 0
00-1102246.. 12/08/2014.... 4,939,839 0 .22,322 0
00-1102249.. 121972014, | oo | i 15,243,616 0 .72,893 0
00-1102256.. 12/18/2014.... 5,777,485 0 ..35,013 0
00-1102257.. .[12/11/2014.. 13,500,000 0 ..64,335 0
00-1102259.. 12/18/2014.... | ... . ....10,749,755 0 71,017 0
00-1102263.. . 1200172014 | oo | i 10,433,604 (U ORI ISV 147,320 0
00-1102265.. .. | FONTANA.. CA .| 12/03/2014.... 5,430,879 0 ..48,207 ..48,207 0
00-1102266.. [ SARTELL. ..o MN..ooviriies e 06/11/2015.... | covoovevireinns [ e 15,844,473 0 ..96,513 ..96,513 0
00-1102267.. .. |RIVERSIDE MO 03/12/2015.... | covoeveriiricnns [ e, 13,541,674 (U RTINS 120,038 120,038 0
00-1102268.. .. | WESTPORT .[1211172014.... 9,342,862 0 .44,676 .44,676 0
00-1102269.. .. | WOODLAND, 12/04/2014.... 6,993,353 0 .44,584 0
00-1102271.. .. | COLUMBUS . [02/17/2015.... | ... ....44,864,780 0 0
00-1102272.. .| COLUMBUS. 02/17/2015.. 17,555,784 0 0
00-1102274..........ccccceeueeerene [ELSEGUNDO......ocviciiricicsicsnicciresiecienicssissiienes | CAuciiiiiiis | s 04/01/2015.... | ... ....25,604,981 0 0
00-1102275.........oovvvevvverins | BURKE s | VA | s 12116/2014.... | ... ....53,000,000 0 0
00-1102285..........coevveevveernes [ DUBLIN. e | OHlccciciii | e 12/15/2015.... | ... . ....28,500,000 0 . 0
00-1102290........ccmvvvcerrverres | TULSA cciiiicinricnriseieeenressissienisnisssssnisninens | OKeciiniinis | v, 03/02/2015.... | covooeverriiriicnns | e, 11,265,403 0 55,353 | i 85,353 | s [ 0
00-1102292.. o [HAMPTON.....ooviriinninnissinisnsnsssnsnsssssnsnsnnes | VA | s 06/19/2015.... | ... ....31,884,984 0 ....143,369 0
00-1102293.. | SEATTLE. ..o | WAG i [ 12/30/2014.... | ... . ...16,014,276 0 ....222,861 0
00-1102296 A | e 06/22/2015..... | ..o | s 17,076,358 0 (<IN 74/ ESOORRY {1 1/ (SOOI I 0
00-1102299..........cocveevvvereie [CANTON...cooonccnccsnsciissesseisnisniennes | Ml |, 04/30/2015.... | cooooeveriirinns [ e, 15,457,245 (U O RONN P 130,534 0
00-1102306.. . RSSO I 04/30/2015.... 1,961,446 0 17,139 0
00-1102308..........ccocorvvrienne TUCSON [V A I 01/22/2015.... 8,463,333 | ... | e [ | 0 LA2.528 | i 82,628 | e [ 0
00-1102316.......covvvvrriirines ROCKVILLE. ... MD..cvvies | e 06/01/2015.... 5,185,079 | oo e | e | e 0 233,512 | 33,512 | e | 0
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Loan Number City State Type | Date Acquired | Disposal Date Year (Decrease) Accretion Recognized and Other 10+ 11) in Book Value Disposal Consideration Disposal Disposal Disposal

00-1102318.. .| GRANDVIEW HEIGHTS........ocvmrierirririnnieiieseiseneeans OH ..S... | 03/31/2015.... | ... ....36,600,000 0 ....409,497 ....409,497 0
00-1102323.. Ml i 07/01/2015.... | ... ....17,822,006 0 ..110,345 | ..............110,345 0
00-1102324 PA oo i 02/27/2015.... 9,560,256 0 83,292 | oo 83,292 | ..ovveverriinieens | e 0
00-1102326.. . VA | e 06/22/2015.... | covoovverirenns [ e, 16,000,000 0 .73,158 0
00-1102328.. .. | CLEARWATER.. FLooiiiiiiiies [ 04/20/2015.... 4,400,477 0 .38,641 | ... . 0
00-1102330.......courivrriarienes DUBLIN.....coovrririiciiriniisneciiscssisnssssinsssssssnsnnsenns | O | e 04/20/2015... | covooverririnns [ e 41,500,000 (VO O 194,365 | .....cceooeee 194,365 | ..o [ e 0
00-1102336.. . [MENLO PARK.......cccoimririincinnisniiniinnissienississsissienes | CAuciiiciiies | e, 04/1512015... | covooveriiricnns [ e, 36,235,270 (V1 O OTTONN PR 337,974 337,974 0
00-1102337.. | CHATSWORTH......ovoiviriiiinrineirenisrisssiesninesisenisnienees | CRuviiiiiciiins [ v 04/08/2015.... 9,849,329 0 .66,583 | ... ..66,583 0
00-1102340 CONCORD.........coomvmrinrinrinrisniiississisnssssssnsssssssssensnes | NG | e TM312015.... [ o | i 20,780,000 | ..oovvuriiriiiriiniiins | e [ i | (U ORI 261,861 | ...occcovenee PLCH R I R IR 0
00-1102343.. | BELLEVUE......ooiiiiciiricnicsniccienssicnecssissiiesenens. | WA | 04/22/2016.... (13,976) .47,327 0
00-1102344.. | BELLEVUE........cooriirncsriciscenesncississsisnnsenns | WA s 04/22/2016.... (15,840) .45,194 0
00-1102348 SAN DIEGO.........coocvimiiniiiniierisnienicssissiiesissienssessisnses | A | e 08/03/2015.... | cooooeverririinns [ e 29,756,560 | ....covuiiiriiiriiniies | e [ i | (U O RINN P 188,057 0
00-1102350..  [MELVILLE.......oineieeiiseisenesseessesissssissssissssssnssssnnnes | NY s [ 04/29/2015.... 9,888,867 0 .49,178 0
00-1102352.. .| COLUMBUS. 8. [06/02/2015.... | covoons [ s 12,164,487 2,180 2,180 | oo | e 113,656 0
00-1102353 PALO ALTO.....ccooovvvverinrinricniisiirerenissisnsiessisesesieneenns | CAuiiiiniicniis [ v 08/04/2015.... A.244T18 | oo | e [ e | s 0 ..56,699 0
00-1102354.. | SAN ANTONIO.........covviririinrinrininsrissiissisnissssinnes | T o | o 05/18/2015.... 7,902,871 0 ..50,195 0
00-1102358.. .| JACKSONVILLE BEACH..... FLooiriieriries [ e 08/03/2015.... | cooooverririinns [ e 11,431,601 0 ..70,420 0
00-1102362 FEDERALWAY.......cocvvrivniimrinninnnnnnisninnsienisssnsnnsnnnes | WAG i [ 04/30/2015..... | ..o | s 10,592,002 | ..oooveriinrinciiienis [ | s | 0 ..65,745 0
00-1102363.. . | ELIZABETHTOWN......coovrivnririncinnicniinnisnirnnennisnssnnnes | KY e | s 05/26/2016.... 0 ..91,566 0
00-1102364.. .. | CUYAHOGA FALLS........oovonrrmnireriinernseseinnsiiesissnsennees | OHuecivcinens | e 05/28/2015.... | covooeverriiricnns [ e, 10,098,026 0 ..89,891 0
00-1102366.. [ WILMINGTON........ovvininriiniinrsnisniississinsssississssennes | NG | e, 06/18/2015.... 7,939,057 0 37,7115 0
00-1102367.. .. | SAN FRANCISCO. .1 05/11/2015.... 7,977,192 0 ..37,629 0
00-1102369.. . [VANCOUVER........ocoomviiimriinnniiinniisnniisnniisnniissninnniinnns | WA [ 1213112015, | oo | e 13,000,000 0 ..62,854 0
00-1102373.. o [MARYSVILLE.......ccoccovvinrrinriiniinniiniincinnississieniinnes | WA | 05/08/2015.... 3,412,295 0 .45,317 0
00-1102377.. .. | REDMOND .| 06/30/2015.... ....11,836,046 0 0
00-1102379.. | SAN ANTONIO........covviviriiniinriininsrissississinsssinnes | T o | e 05/29/2015.... 5,926,843 0 0
00-1102381.. | BEVERLY HILLS.....coocoviiiiiciierinricniccniccivesrenisniesniennins | CAucicis | s 06/26/2015.... | ... ....26,716,258 0 0
00-1102382.. .. | DUNWOODY .1 06/01/2015.... ...22,776,274 0 0
00-1102385.. CJLAS VEGAS.......overirenieinnrinerisssinseneninssesessssssnensssnseens | NVeciicinins [ 09/01/2015.... 5,866,971 0 34,112 0
00-1102387......ccvrrvvenrvernns | VISTAuiericersrisniesisesesssisnsissisesessenssssenns | CAucviieviiiins | o 07/01/2015.... 3,554,916 0 ..23,254 0
00-1102388.. . .1 09/18/2015.... 3,985,055 0 ..23,108 0
00-1102392.. .. | SACRAMENTO ACA i | 07/07/2015.... 2,719,387 0 .23,671 0
00-1102394.. .| ANN ARBOR.. M [ 07/3112015.... | ... ....34,721,593 (V[ O 215,307 0
00-1102397.........oeeveevrverenes [ DRAPER....ccccicnccnccicccecsscssississesisnienn | U T e | s 07/30/2015.... | ... ....11,000,000 0 ..20,483 0
00-1102409..........ccccceevreverre | SAN BERNARDINO......ccvorviriiiieninerirerisrisniesninenirennens | CAuciieiiiis | v 11/13/2015.... 6,750,000 0 ..29,557 0
00-1102436.. .. | FARMINGTON HILLS.........cooviririnriininniiecinnisnisniennes | Ml | s 03/07/2016.... 0 ..74,262 ..74,262 0
00-1102439.. .. | CONYERS e | s 10/15/2015.... [ oo | e 12,964,476 (U1 T RTONN PN 109,433 | ... 109,433 0
00-1102443.........oovvivrirrrins OVERLAND PARK........coimiiimiiiniisniisnsssssisssissiennes [T I 10/23/2015.... | oo | o 24,198,316 (V[ [ 150,222 | .ovvvirinne 150,222 0
00-1102444.. JLEES SUMMIT.....ocooiniinrinniiceiisrisnicssiesisenissisnisessiens | MOt [ 10/23/2015.... [ oo | i 18,710,038 (U O RONN P 116,145 116,145 0
00-1102461.. . FERUR IR 11/24/2015.... 7,000,000 0 42,158 | ... ..42,158 0
00-1102462..........cocovvvirrienes TEMPE.......cccoonvvrinnnns [V A I 03/28/2016.... | coveuvvirirrirines | omvrneiiniineissisiiinnienes [ e | s | s | s (U [N 370,103 | ..occvvvnee 370,103 | ..o | e 0
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00-1102468.... ... |PITTSBURGH 12/17/2015.... 4,050,000 0 17,582 0
00-1102491.... ... |MERIDIAN 02/01/2016.... 0 .57,682 0
00-1102519.... ... |ROCKVILLE. 02/24/2016.... 0 19,272 0
00-1102530 ... | COLUMBUS. ... | 07/07/2016.... 0 ..56,896 0
00-1102531.... ... | COLUMBUS. ... | 07/07/2016.... 0 .49,784 0
00-1102532.... ... | COLUMBUS . |07/07/2016.... 0 ..35,560 0
00-1102542.... ... |MAUMEE........ 07/25/2016.... 0 ..20,027 0
00-1102546.... ... | CERRITOS.. 05/02/2016.... 0 .17,154 0
00-1102558 ... |FULLERTON .1 06/30/2016.... 0 ..73,660 0
00-1102561.... «.. [ANAHEIM........coooirine 06/30/2016.... 0 .22,616 0
00-1102563.... ... | COSTA MESA... 06/30/2016.... 0 .47,903 0
00-1102565.... ... | COSTA MESA... 06/30/2016.... 0 ..72,090 0
00-1102566.... v [LAGUNAHILLS.......ooooriririnnis 06/30/2016.... 0 ..30,783 0
00-1102590 ... |CHARLOTTE .1 06/06/2016.... 0 ..33,601 0
00-1102598.... ... |NOVATO. 07/12/2016.... 0 ..22,492 0
00-1102601.... ... |RICHMOND 06/30/2016.... 0 11,364 0
00-1102602.... ... |CHANDLER..... 06/24/2016.... 0 ..36,402 0
00-1102606.... ... |CHARLOTTE 07/12/2016.... 0 12,329 0
00-6000125.... .. | ARLINGTON 01/31/2002.... | covooverririinns [ e 627,375 (U OO ISP 117,197 0
00-6000180 ARLINGTON 01/31/2002.... | covoocverririinns [ e 673,168 0 .53,139 0
00-6000193.... ... | CINCINNATI 01/31/2002.... | .... 178,624 0 ..13,588 0
00-6000256.... w. [ARDEN HILLS......ccoooveviiiriniiicis 01/31/2002.... | .... 170,341 0 .47,037 0
00-9000137.... oo [YORBALLINDA.....oooviiiirrisciissessesssisesneinnie 05/01/2002.... 59,113 0 .10,383 0
00-9000144.... .|ROCK HILL 08/01/2002.... | covooverrirriinns [ e 208,300 0 6,225 0
03-0306302 WATERFORD......coomiiiirininisiissinsiiesiesissisesissseesienes Mo i 10/04/1994... [ cooovvorvniven | e 671,903 0 ..60,157 0
03-0307129.... woo [AMHERST ..o | NY s | s 06/27/19965.... | .... 917,155 0 .42,875 0
03-0308244.... o [LAVERGNE........cooiiiiirincnissivcssnisnicssissieesenens | TN | e, 01/09/1997.... | .... 250,386 0 ..58,152 0
03-0308428.... woo [PLAINVILLE. ..o | OHceccic | s 03/14/199.... | .... 994,308 0 ..68,808 0
03-0308877.... ... | WOODSTOCK... B I 04/03/1997.... | .... 916,031 0 0
03-0310231.... wee [ STPAUL.iicvrncrsrnriceinnisenienisnisesissssesenenns | MNi | s 08/27/1997.... 1,655,120 0 0
03-0310337 ... |HOUSTON. . .1 09/30/1997.... 5,965,709 0 0
03-0310373.... ... IMARYLAND HEIGHTS.......cccoovmricnrnnivcrrnninniesnicsniiennes | MOl | e 08/22/1997.... | oo [ e 510,669 0 0
03-0310442.... oo [HOUSTON.....covvirriririiniiinns B [ 09/30/1997.... | .... 349,490 0 0
03-0310520.... woo [OAKDALE........oooviiriieriiinniinereneneseneisssessenesseneensneenns | MNGci s 12/01/1997.... | .... 684,700 0 .19,146 0
03-0311838.... co [ SEATTLE .o | WA | s 04/07/1999.... | covoreveerniniinns [ e 421,929 0 ..29,256 0
03-0312004 ... | FARMERS BRANCH . .107/13/1999.... 2,117,653 0 0
03-4000027.... [ NAUGATUCK.......ccvveiiiirnrinrinniceienisenisnissiessiesnisennns | Cloiciieiiens | o, 09/10/1996.... 2,717,394 0 0
03-4000509.... coe |FAIRFIELD.....ocovivinirisciinnssieciesscinnississssssennnns. | OHucciiciii | s 06/30/1997.... 1,347,343 0 0
03-4000518.... ... |MARIETTA.... B I 07/18/1997.... 1,181,285 0 . 0
03-4000590.... co [ CINCINNAT L coorneierineienienessisesisnsenenessnenens | OHueiiicinens | v, 09/30/1997.... | ... 773,913 (0 [ O 103,007 0
03-4000669 ... |ROBERTSDALE.... . .| 11/04/1997.... . ..252,450 0 ..69,753 0
03-4001019.... S IMONROEVILLE.........ccovimiiieririnnicnnieeiiennniiniesnineinns | PAuiciiiiiics [ 09/01/1998.... 2,267,110 (U OO ORTONN PPN 195,000 0
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03-4001028.. .| OKLAHOMA CITY.. (]G IR 07/27/1998.... | ... 550,529 | ..o | s 0 .49,078
03-4100224.. .. |HOUSTON............. L. S I 03/12/1997.... | ... 519,756 | |, 0 97,114
0299999. Total - Mortgages With Partial REPaYMENtS.........cuuuuiiiiiiiiiiiiiiiisiiisii i ensiissssensssisssissnienns 5,007,746,368 | ... | e, (59,611) | ovvvovevrirriiniianas 0] (59,611) 0 [ e 45,598,452
0599999. Total MOMGAGES. ........ovuurvviiiiriiriisiiicis e sosnssssssenss s 5,164,769,010 | ..o | e, (59,611) | covvvvvvririinnienn 0. (59,611) 0. 198,358,807
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Joint Venture or Partnership Interests That Have Underlying Characteristics of Fixed Income - Unaffiliated
Clareant European Direct Lending Fund Il SCSp..... . | Kirchberg AICENEra LIMIEA. ......ceoeeverceiec e 09/17/2015.... 2 ..13,729,881
GSO Capital Opportunities Fund IIl LP Wilmington, .| GSO Capital Partners LP. 06/03/2016.... |. .2 ..14,753,573
Guggenheim Private Debt Fund 2.0-I, LLC Wilmington.... .| Guggenheim PDF 2.0....... 06/03/2016.... | ... .2 .18,797,522
TCW Direct Lending LLC........c.ovovvererreeencnieeneircreeereenes Dover. .... | TCW Asset Management 03/20/2015.... 2 6,351,764 21,999,479
Vista Credit Opportunities Fund Il - B, L.P...... ... | San Francisco CA.... | Vista Credit Opportunities Managment 06/01/2016.... | .... .2 4,978,495
1399999. Total - Joint Venture or Partnership Interests That Have Underlying Characteristics of Fixed INCOMe = UNGffiliated. ..o oot ..74,258,950
Joint Venture or Partnership Interests That Have Underlying Characteristics of Common Stocks - Unaffiliated
Cana
Catalyst Fund V, L.P................ Toronto da Catalyst Group, LLC........ccoovrureeienercreree e 08/12/2015.... 3 e | eenrnrereneneend300,0000 | o | e 7,750,000 | ........... 0.670
Peppertree Capital FUNA VI, LP..........coviiiiieieiecece e Wilmington..........ccccoveorirrisiennee, DE.... | Peppertree Capital 05/05/2016.... | ............... 3 5,412,000 2.670
1599999. Total - Joint Venture or Partnership Interests That Have Underlying Characteristics of CommOn Stocks = UNGFfIIALEH. ..ot ettt ens s enensnnenensssnsenssnsessnssnsensessnsnnnsnesssnsnsenensnsnsnensessenanes | oneessensenserseennssdQ0y000 [ wovrrersrnrrerneenennD00,000 | ovovirivrinrescininneennns0 | i 13,162,000 | ........ XXX
Joint Venture or Partnership Interests That Have Underlying Characteristics of Real Estate - Unaffiliated
CCP NI Master Tenant 2 LLC....... Santa Monica . .| CCP NI Managing Member 2 LLC..........cccoeruiuiiniieisnieeienssiesisssiesienessenns 12110/2015.... [ oo [ e | e (A167) [ oo [ | e 50.000
CCP NIMaster Tenant LLC...........ovueirieriierieieieriesesisseessssseessesssseseeseenis Santa Monica.... . | CA.... | CCP NI Owner LLC.... 07/31/2015.... 2,500 [ e | e | e 50.000
CIM FUNG VI LLPeiiii st LOS ANGEIES. ... CA....|CIM Fund VIII, GP, LLC......covvvrrirrrirrrieriies 1203172014 .. [ oo | e | e 1,717,882 [ oo | v 5481771 | oo 0.700
Crow Holdings Realty Partners VII, LP..........c.cooverininecrerseeeinees Wilmington.... ... | DE.... | Crow Holdings Capital Partners, LLC...........cccoeruririerneerieneeeeiseineeeseseessseeesssesssennes | seevesensenenns 05/01/2015.... 5,134,985 0.670
Heitman Real Estate Debt Partners, L.P. Wilmington.... ..| DE.... | Heitman Capital Management 10/15/2015.... 656,355 | ......... 10.000
Wash
ington
Nationwide Sol 1 LLC........ Washington, D.C........ccoeeuerrerunnns ,D.C | Sol Systems LLC 07/2112016.... | covorevererereees | v 3,224,897 | .cooovvoeerrieinerissnienes | e | e 32,519,051
PCCP Equity VII, LP.......ccooovrrrrrrnncs Dover. ... | DE.... | PCCP, LP. 05/10/2016.... | ceeocvererereres | e 520,091 | oo | e | e 5,435,710
Rose Hill Solar LLC Asheville .|NC....| FLS Operations LLC. 12/13/12012.... 5,000
Rubenstein Properties FUN 111, LP........c.oirceesee e WilMington........covevvevreereecieinns DE.... | Rubenstein Partners 10/23/2015.... | eveveeeeeeees | e 3,150,000 | oo et | erereieninines 11,850,000
Shovel Works Master LESSEE LLC...........ccovueveuiveiieieiiiiceee s North Easton..........ccccevveeviviniinnns MA... [ Shovel Works Master LESSEE.............covvvrerererrerieriinnns 09/1212013.... | eovreeeieieies | e | e 412,940
Stonehenge REV | LLC. Columbus . | OH... [ Stonehenge Capital COmPany LLC.........c.cooeerierirereinrireinineeereeseeseseeseneesseeeseeseeseneenns 12/22/2015.... 2,483,008 | ... | e 7,547,212
Stonehenge REV Il LLC .| COUMBUS.....covcce OH... | Stonehenge Capital Company LLC..........ccovuuveiriireriiriieissieessseeesiesnsesenes 12/2212015.... | oo | v 934,858 | ...voureeeireieieieieniriees | s | e 9,158,336
STRATA FUND 18 LESSEE LLC Chapel Hill......coovveeiicriicine NC....| Strata FUNA 18, LLC........ivuuirierirriieiieiseieiesisesiesisise et ssessssens 07/25/2014.... 6,629 2,544,676
Strata Fund 25 Lessee LLC............... Chapel Hill NC.... | Strata Fund 25 LLC 06/30/2015.... 6,775
SunE DGS Master Tenant LLC................... WIlMINGLON. ..o DE.... [ SUNE DG HOIdINGS, LLC......ovvurirriririieiicisiisieisseisese st essesssesenees 12/30/2013.... 5,000 | .ccorirrrinns 513,584
Town Of Dunn Solar Farm - Solar. | Asheville.........ooernine NC.... | FLS Operations LLC 12/31/2012.... 5,407
Weinland Park Master Tenant LLC Columbus . | OH... [ Weinland Park Manager LLC 04/28/2014.... 95,264
1799999. Total - Joint Venture or Partnership Interests That Have Underlying Characteristics of Real Estate - Unaffiliated. ..........ocoiiiiiiiiiiiiis i [ I 7,829,446 | ..coovvvevnnnn 6,130,171 | oo (U 80,841,680
Joint Venture or Partnership Interests That Have Underlying Characteristics of Real Estate - Affiliated
[NW REL(NLIC), LG, [ Columbus [OH... [ Nationwide Life INSUFBNCe COMPANY.....ccrermersrerrsmreseseeserese | [05/02/2016.... [..ooeere | e e
1899999. Total - Joint Venture or Partnership Interests That Have Underlying Characteristics of Real Estate = AffIliRtd.........c.v it ettt ettt sttt eenees e 940,975 | oo 0 | s [0 0 ... XXX
Joint Venture or Partnership Interests That Have Underlying Characteristics of Other - Unaffiliated
[ Pretium Mortgage Credit Partners I, LP [WMINGION.....ecercseresrresrce [DE.... [ Pretium Mortgage Credit Partners | GP, LLC | [11/25/2014.... N 519,342 [ 9,112,840 8.000
2199999. Total - Joint Venture or Partnership Interests That Have Underlying Characteristics of Other - Unaffiliated..............cooiiiriiiiiiieieiiiciiiiiis ettt ntnes (L [ 519,342 | oo {0 [ 9,112,840 |....... XXX.......
Non-Guaranteed Federal Low Income Housing Tax Credit - Unaffiliated
Alliant Tax Credit Fund 81 Ltd Palm Beach.........coccnveveenereineinens FL..... | Alliant GP 81 LLC... 0171512015, covoveerinees | cererereneerssiseisesieseseens | cerveesinensenes (3,180,743) | ..ovvvcrrnees 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 Palm Beach.. Alliant GP 84 LLC... 12/121/2015.... ..243,113 9,145,219
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Nationwide Affordable Housing Fund 31: Apollo Tax Credit Fund 53 LLC................... COolUMDBUS......oveeeeieeieeeeene OH... [ The Great Laurels, INC.........c.vueuiurireieereiriseeiseiseee e esnennee 12/29/2006.... 5,036 | .o 99.990

Nationwide Affordable Housing Fund 48: RBC Tax Credit Fund 79 LLC...........ccc........ Cleveland............ccccveiiiniinriinnis OH... |RBC Tax Credit LLC.......cccoovvieriiriieiiirisricniis 06/04/2012.... 99,640 368,762 | ......... 99.990

Nationwide Affordable Housing Fund 53 — RBC Tax Credit Fund-90 LLC. Cleveland OH... [RBC Tax Credit IV LLC 10/30/2014.... 2,981,468 ..35,290,751 .

Nationwide Affordable Housing Fund 54 - Red Stone Equity Fund - 49 LLC Cleveland OH... |RESP MM LLC 11/24/2015.... 2,153,636 11,370,088 | ........ 49.990

Nationwide Affordable Housing Fund 55 RBC Tax Credit Fund 95 LLC..........c.cocevvnnee Cleveland.........oorreneiernnneinns OH... | RBC Tax Credit IV LLC 02/12/2016.... oo | s T491,354 | oo | e | s 17,367,965 | ......... 50.000

Nationwide Affordable Housing Fund VIII: Apollo Tax Credit Fund XXVIII LP Columbus . | OH... [ Nationwide Life Insurance Co 04/29/2016.... 309 | oo s | e | s 100.000

Nationwide Affordable Housing Fund X Apollo Tax Credit Fund XXXII LP..........cc........ ColumbUS.......cooeveirieiiriis OH... | Nationwide Life InNSUrance Co...........c.couuciiiiiiiiiniciieisiesssisisssissiesinens 1/2412003.... oo [ i | e 2879 i [ | 99.990

OEF Nationwide FUNd I LLC..........ooveireeeirereseeeiseeeee e Columbus . | OH... [ Ohio Equity Fund Inc.... 12/16/2014.... oo | s | ceveereneennenseeneeneen 109 | s | e 2,962,521 | ........ 49.990

OEF Nationwide Fund IV LLC Columbus .| OH... | Ohio Equity Fund Inc.... 09/22/2016.... K015 RN DO . 5,826,153 | ......... 50.000

Ohio Equity Fund for Housing Limited Partnership XXV..........ccccoevvvniiinninnns Columbus .| OH... | Ohio Equity Fund GP XXV LLC........cceceveree 04/06/2015....  vooeveveverires | e | e 135 [ s | v 10,888,769

Ohio Equity Fund for Housing Limited Partnership XXVI. Columbus .| OH... | Ohio Equity Fund GP XXVILLC.................. 07/2212016.... oo | e 400,176 ..13,596,734

Raymond James Housing Opportunities Fund 19 LLC. St. Petersburg.........ccoovvervenrininns FL.....|Raymond James Tax Credit FUNdS, INC........ccovvvivierermiiriiesee e 12/17/2010.... ..354,121

Raymond James Housing Opportunities Fund 35, LLC...........ccccovvviveinencnirierenens St Petersburg.........cocveeeenceninenns FL.....|Raymond James Tax Credit FUNdS, INC.........c.ocuriiunimreeiniinrisenee s 12/08/2014.... oo | e | e 8,313,454

WNC Institutional Tax Credit Fund 33 LLC Irvine. CA.... |WNC Advisors, LLC.......cccovevummeinerinriinerienns 09/23/2010.... 54,736 .

WNC Institutional Tax Credit Fund NW 2015 LP. Irvine. CA....|WNC Advisors LLC... 05/15/2015.... oo | o | s 2,406,218 ..9,364,778 | ......... 49.990
3399999. Total - Non-Guaranteed Federal Low Income Housing Tax Credit = UNAFfIIBIEA. .........ouorieiiiiis ittt sttt ettt sisne eseesseesessee et ensessee et ees et et entees et ee et en et es et ensensnsnnas I [T 1,929,491 | ....covuee. 17,349,235 | oo (L I 163,763,364 | ....... XXX.......
Non-Guaranteed Federal Low Income Housing Tax Credit - Affiliated

Nationwide Tax Credit Partners 2014 - C LLC . . Columbus . | OH... [ Nationwide Life Insurance Company............coeueereererrereenmmneeeceneenenseeeenees 08/22/2014..... | oo | e | s 5,947,742 | ..o 1,365,489 0.010

Nationwide Tax Credit Partners 2015- A LLC.... s ColUMBUS.......oviieiereiecas OH... [ Nationwide Life Insurance COmMpany.............ccccorerrieinnisrsrsisnessisssneesnenes 08/12/2015.... | .oooverevinces | e 216,645 | .o | e | e sniensenes | crenieines 0.010
3499999. Total - Non-Guaranteed Federal Low Income Housing Tax Credit - Affiliated B T 216,645 ....5,947,742 ...1,365,489 | ....... XXX
4499999. Subtotal - Unaffiliated. ..o . ....25,809,688 | ... ..30,449,154 0] 341,138,834 |....... XXX
4599999, SUDLOtAL = AFfIIAEET. ...tttk E 8 ee 48 eeE AL E R E R LR ek etk 4E1eEE LR R R B I 1,157,620 | oo 5,947,742 | oo (U I 1,365,489 |....... XXX
4899999, TOMAIS. ... vvversreseeseieeeseeee et ees s eee e8RS R Rkt ALEReeEEEeeRE LR SRR LR SRR ek oLk eLE LR R R ....26,967,308 | ..., 36,396,896 | ...ooovrririiriicinninnd (U 342,504,323 |....... XXX.......

SCHEDULE BA - PART 3
Showing Other Long-Term Invested Assets DISPOSED, Transferred or Repaid During the Current Quarter
1 2 Location 5 6 7 8 Changes in Book/Adjusted Carrying Value 15 16 17 18 19 20
3 4 9 10 1" 12 13 14
Book/Adjusted Current Year's| Current Year's Book/Adjusted
Carrying Value | Unrealized | (Depreciation) | Other-Than- | Capitalized Total Foreign | Carrying Value Foreign
Date Less Valuation or Temporary Deferred | Total Change | Exchange Less Exchange | Realized Gain| Total Gain
Originally | Disposal | Encumbrances, Increase (Amortization) | Impairment | Interestand | inB./A.C.V. 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) | BJA.C.V. on Disposal | Consideration Disposal Disposal Disposal Income
Joint Venture or Partnership Interests That Have Underlying Characteristics of Fixed Income - Unaffiliated

TCW Direct Lending LLC........covoverereercireecreiseeens Dover.. . | DE.. | Distribution... .. [03/20/2015 [ 08/10/2016 | ..........764,392 | ...evorverrrires | cereererneeereirenes | e 0

Vista Credit Opportunities Fund Il - B, L. . | San Francisco. .. | CA.. | Distribution... . 106/01/2016 | 07/26/2016 | ........ccc..3,811 | i i | e 0 .
1399999. Total - Joint Venture or Partnership Interests That Have Underlying Characteristics of Fixed Income - Unaffiliated...........ccooeirriiniininininscsieisisssssiencsnessssssniensens | eenennenee /08,203 | cvviviivininnn0 | o0 | e 0 0 0 [V I 0
Joint Venture or Partnership Interests That Have Underlying Characteristics of Real Estate - Unaffiliated

Boston Capital Intermediate Term Income Fund LLC... [ BoStON...........cocvvrvrvirernnnes DiStrbUtION. ... 11/01/2011 |07/08/2016 | ............ 16,537 | vververerenienes | cevverrseseresisnnns | s 0

CCP NI Master Tenant 2 LLC.. Santa Monica.. . | Distribution... ..112/10/2015 |08/30/2016 10,408 | oo | e | s 0

CCP NI Master Tenant LLC Santa Monica.. . | Distribution... . | 07/31/2015 | 09/01/2016 37,732 | e | e | e 0

Centerline High Yield CMBS Fund II, LLC. .| Irving . | Distribution 06/28/2004 [07/19/2016 | ....vvvververcrrnns | v 125 | s [ s 125

Rose Hill Solar LLC Asheville .| Distribution... .1 12/13/2012 | 08/30/2016 | ...cvveeere56,429 | oo | v [ e 0

Shovel Works Master Lessee LLC...........ccccoevvvrevinnnne North Easton.........ccccc..... Distribution... . 109/12/2013 | 07/15/2016 | ..........95,625 | ...coovviivvivires | oo | e 0
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Statement as of September 30, 2016 of the NATIONWIDE LIFE INSURANCE COMPANY

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

1 2 Location 5 6 7 8 Changes in Book/Adjusted Carrying Value 15 16 17 18 19 20
3 4 9 10 11 12 13 14
Book/Adjusted Current Year's| Current Year's Book/Adjusted
Carrying Value | Unrealized | (Depreciation) | Other-Than- | Capitalized Total Foreign | Carrying Value Foreign
Date Less Valuation or Temporary Deferred Total Change | Exchange Less Exchange | Realized Gain| Total Gain
Originally | Disposal | Encumbrances,| Increase | (Amortization) | Impairment | Interestand | inB./A.C.V. Changein | Encumbrances Gain (Loss)on|  (Loss) on (Loss) on Investment
CUSIP Identification Name or Description City State| Name of Purchaser or Nature of Disposal | Acquired Date Prior Year (Decrease) | Accretion Recognized Other (9+10-11+12) | BJAC.V. on Disposal | Consideration Disposal Disposal Disposal Income
STRATA FUND 18 LESSEE LLC......cccovvevrirriienrines Chapel Hill......c.ccocoonevennee. NC.. | DIStDUHON. ... 07/25/2014 | 08/15/2016 0 [ oo e | e 122,340 | i | e [0 [
Strata Fund 25 Lessee LLC..........coevevvvivirvereincinenns Chapel Hill........cccovvinenne NC.. | Distribution... .. | 06/30/2015 | 08/15/2016 0
Town Of Dunn Solar Farm - Solar Asheville NC.. | Distribution... . [12/31/2012 ] 08/30/2016 0 .
1799999. Total - Joint Venture or Partnership Interests That Have Underlying Characteristics of Real Estate - Unaffiliated...........cccoiiiiiiiniiiiiiisisssssisies 0 125 [V 0 0
Non-Guaranteed Federal Low Income Housing Tax Credit - Unaffiliated
WNC Institutional Tax Credit Fund 33 LLC..........ccoueen. Irvine . [09/23/2010 | 07/27/2016 3,649 0 . . .0
3399999. Total - Non-Guaranteed Federal Low Income Housing Tax Credit - Unaffiliated ...3,649 0 0 0 . .3,649 0 0 0 0
4499999, SUDTOLAL = UNAFAIIBIEA. ...tttk 88888 1£E1  ££E8 L8R E LR R E LRttt | fnnins 1,166,499 0 125 0 [0 [ 1,166,562 0 0 0 0
4899999, TOMAIS..........oooveeeveerveeeseeeeeteeeeeessseeeseesseeeseeesssssaess s s s seess e s s s s s st sess e s s s e sene | Saseeeaees st s et sns i essennasnans | arvies 1,166,499 0 125 (O PSSRSO | I PO 1,166,562 0 0 0 0




Statement as of September 30, 2016 of the NATIONWIDE LIFE INSURANCE COMPANY
SCHEDULE D - PART 3

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

030

1 2 3 6 7 8 9 10
Paid for Accrued Interest and | NAIC Designation or
CUSIP Identification Description Foreign | Date Acquired Name of Vendor Number of Shares of Stock Actual Cost Par Value Dividends Market Indicator (a)
Bonds - All Other Government
000000 00 0]United Mexican States Sr Nt 4.125% 01/............... | Frovi | 08/08/2018.... | DIFECL. ...veovesreeressrestesssessers et | 462,532 425,000 | .o 974 | 2FE
1099999, Total BONAS = All OtEr GOVEIMIMENL.............oivivveceireeieieeiieeteteeeeeeteteeeteteteseeteeeeeetesessaseeeeeetesesesaseesseeesessasessessesesesssassssassessssssssssassses  avsesessssesesssesssssssssesetassssssaseesesesasssassaeeseees s aesesasseee et ssesesassseeesseset et s s seee e se s et et s essee e ses et et s s seee e s etetesassetanseses et s assssansnsesesnessssansneesnsanen 462,532 425,000 | oo 974 XXX
Bonds - U.S. Special Revenue and Special A t
31394B FS 8|FNMA REMIC Ser 2004-79 CIZD 5.500% 11 .1 09/01/2016.... | Interest Capitalization.... 346,133 346,133 | ..o ST
544652 6F 2|Los Angeles CA Wstwir Sys Rev Recovery Z.. 09/21/2016.... | Morgan Stanley & Co Inc.. 20,378,523 .15,300,000 284,110 [1FE
977100 DR 4|Wisconsin St Gen Rev Txbl Ref SErB 3. sessesneenes .1 08/03/2016.... | Stifel Nicolaus & CO VIlIAN0VA. ..o enssnssness | erssensssssssssssessesssnssensensssssenssnns | sossesssssessesssnnssneseres 10,000,000 10,000,000 | ..o 1FE
3199999. Total Bonds - U.S. Special REVENUE ANT SPECIAI ASSESSMENL. ..........iuiieiiiiiieteiietestet et eisstsstessessetassseseesessasessessetasssesessessessssassesasssssass | stassessessessessssassessesassessessessssessessesassassessessesassessesasssssessessesassessesssssesessessesassessessessesessessesesassessessesassessessesantessessessesastessesetessessesasantessass 30,724,656 |......... 25,646,133 284,110 XXX
Bonds - Industrial and Miscellaneous
000000 00 0] Valeant Pharmaceuticals INC TErM LN B S€.......ccoeuiiucveiecieiieccteieeeeeeee e sensieiens | eeeveienas 07/26/2016.... | TaX FIEE EXChANGE..... .. cvreierierieereieicieci ettt sttt ss et sasntes | sesessessessnsnssessesssssnsensessesansensess | sesssessesssssesssansessess T649,772 | oo 7,721,542
000000 00 0|Sovos Compliance LLC Additional TErM LN........ccvuivireiieiiciiseissiesisssseeessssiessssssssssiens. | esiseen 07/26/2016.... | GUGIENNEIM SECUMHES LLC........ocvvuiirieiiiciiieieie ettt sessssssenssssns | sisessessssssssessesssssssesssssessenies | oressssssssssesssssessnes 8,294,583 | ..o 8,500,000
02665W BF 7| American Honda Finance Sr Nt 1.650% 07..........ccoeumverimrierineiiereniscrenseseeeiessessesenisneeens | evesennes 07/07/2016.... | BNP Paribas SECUMIES............cvuiiureriiierieiiieeiseresiesie e essssssssesssesssssssssenes | sosessesssssssssessessnssnsssesssssnsenins | sressssnsssssessnssessnss 4,998,350 | ..ooverriereeenis 5,000,000
02665W BH 3| American Honda Finance Sr Nt 2.300% 09..........coiiueieieciieiieieieeeeeeeeee e seneaens | ceveninns 09/09/2016.... | VAIIOUS........cvieeverieceeteecetetesete ettt s sttt s et et s st b s seae st s setebenasassessssetesessssesssnaesesanns | sesesessesessssssesesessesessssesesessnsenns | stevessuesamssesesssesanes 19,900,110 | .oveeeevereeieeieiers 20,000,000
037833 BZ 2|Apple INC St Nt 2.450% 08/04/26...........covvvmmeriniiierirrisieississiiesiereeesssisssie s eseesssssissssenes | severeenes 07/28/2016.... | MOrGan/JP/SECUMHIES = BONGS...........cvuurieeriiriirririiiiissiiesieseseessiee st sesssies s ssesss | fereseesssssesss st ens s ssiesssiens | sresssesesessensssesienes 18,948,130 | ..ecvovverrrinrrieris 19,000,000
037833 CC 2|Apple Inc SrNt 1.550% 08/04/21... .107/28/2016.... | Goldman Sachs & Company. .14,979,150 .15,000,000
071813 BP 3 |Baxter Intl SrNt 3.500% 08/15/46. 09/08/2016.... | Barclays Capital. 3,818,200 ,000,000
071813 BQ 1|Baxter Intl SrNt 2.600% 08/15/26. .|09/09/2016.... | Various .11,828,040 .12,000,000
092113 AH  2|Black Hills Corp St Nt 4.250% 11/30/23........ccumvurrereineiieeieriesesneesssissesssssssessessssissessssssssssns | seeerseses 08/15/2018.... | US BANCOID. .....evueeesevuniiseeesseseessseise s st ees skt sees | eebbesssee bbbt n s s sesbnnts | eesssesisnsssesssnees s 1,744,928 | ..o 1,600,000
092113 AM 1| Black Hills Corp SNt 3.150% 01/15/27.......cvvuiereriiiirieierisinsierssisessesssissssessssssssssessssssessenss | soesensenes 09/06/2016.... | VAFIOUS.......oovveereerrereriieseisesessssssisssssesssesessssssssesseesseenes 31,885,100 | ..covvrerrrrrrrireririns 31,700,000
092113 AN 9|Black Hills Corp Sr Nt 4.200% 09/15/46..........everrerirerieeieereriesisseesssissesssssssessessssessessssssssnsns | seeereenes 08/11/2018.... | VAHIOUS. ....cvveerreersieieseesseessessse s sseesss st es | £reebsees e bbb sttt sensens | srsens e isens s st enes 10,521,025 | ..ocvoreevrierierins 10,500,000
10112R  AY 0|Boston Properties LP Sr Nt 2.750% 10/0.........ccccosvuumiiniiineiiniiciniissiseissieesesississsissiiessins. | vevesienes 08/08/2016.... | Morgan/JP/Securities - BONdS............cccccovuemivniircrireninniens 24,321,395 | ..o 24,500,000
115637 AP 5|Brown-Forman Corp St Nt 4.500% 07/15/4.........c.ouvueviriieeerissieriresesseissiseriessesssessssssnees | cevnesones 07/2812016.... | METHII LYNCR. ...coovveeaiiiirieieeis ittt | eestesssenessess s esen st sssnens | eesssessseessenssesessnsens 5,860,200 | ..voovverirerirceieenns 5,000,000
124857 AR 4[CBS COrp SrNt 2.900% 01/15/27.....couvumieririreiineiieeiseissesissssse s sssssssssssssessssssssesssssssnes | eevssenes 07/06/2016.... | Morgan/JP/Securities - BONGS.............oceeeeerenrercrireeirnennns 2,950,500 | ....... 3,000,000
12543K AM 6 | Community Health Systems Inc Term Ln G N........c.cccovvvvverinnns .| 08/31/2016.... | Tax Free Exchange... 8,423
12543K AN 4| Community Health Systems Inc Term Ln HN 08/31/2016.... | Tax Free Exchange... 15,498
133131 AV 4| Camden Properties Trust SNt 3.500% 0........ocerivvriiererriirirerieieissie e ssesessenes . L 07/1912016.... | US BANCOIP....ovveiirsirriiiciserisises bbbt entns | setsessesbsssen et ss s ssienienns | ebsesssessesssian e nnss 1,034,140
14040H BK 0| Capital One Financial Corp SFINt 3.750.........ccvueuiireiniieeiriseeiseeseieeeeeireeseseseesesesessessessssensens | ceeennees 07/25/2016.... | MOrgan StanIEY & CO INC......c.vuierieieiireieiitiniieieeeeseieese s se st sss e sssessensie | seesssessessessssessesssessnssessessssessens | srerssesssessessesesassnssens 4,982,250
17275R  BL 5| Cisco Sys INC St Nt 2.500% 09/20/26............ovverermererrermerireresseisssessssessesessessssssssssessesssnessns | soeerenenes 09/13/2016.... | Morgan Stanley & CO INC..........vveuererrernerrerirneirerisriierienes 20,981,520
191216 BY 5[Coca-Cola Co SrNt 1.550% 09/01/21........ovimiiiiiiniiieiieriiissieie i | e 08/29/2016.... [WEIIS FATGO......ovurirviiieirersiisisesseisssssisesssisese bbbt essssssnssnsens | susssessessssssessessssssssnessasssnsensns | coesssssssesssessssnessnes 6,992,300
191216 BZ 2|Coca-Cola Co SrNt 2.250% 09/01/26.........cccmremmirimnirrerireeieeiesissisesiesssessesssssssesssssssessenssee | cevsernes 08/29/2016..... | MOTGaN/JP/SECUMHES = BONAS.........oucveueereirisririeseeseisesiesiseses st sesas | fessseessssssssss st s seessssassnsens | sressssssssssensssessnenes 13,484,340
20030N BU 4| Comcast Corp Sr Nt 3.400% O7/15/46..........corivrrereeieineiieiiesiseesssseseissssessessssessssssssissses | vevesseenns O7/2612018.... | VAIOUS. .....oooereeerieieaeeese s ses ettt es | ieebsees e bbbt sebsens | Sbeebneissnss s s eenes 12,767,180 | .oocvvveerciineicris 13,000,000 | ooovvveiirriins 9,444 | 1FE
20030N BW 0| Comcast Corp St Nt 2.350% 01/15/27 ......vvuvvuriieineieiisisieissieiessssisssssssssssssssssssssessssssssenes | seseseenns 07/12/2016.... | Stifel NiCOIAUS & CO VIllANOVAL..........vvrirririeirerieisisseisissssise s ssssssessesssssssnsssssessans | ssssssessesssssesssssssssssessasssnsonses | siessesssssosssessasssessnes 5,002,325
210805 BU 0| Continental Airlines INC LBASS EETC SEr......c.cocueiicueiceieieieecveieeee et sessaesensieaes | eveieranas 07/02/2016.... | Interest Capitalization.................. 5,543
22819K AA 8| Crown Amer/ Cap Corp VI SrNt 4.250%.. .1 09/08/2016.... | Citigroup...... ...8,515,000
23338V AB 2|DTE Electric Co SrNt 3.650% 03/15/24 07/01/2016.... | KeyCorp... ,765,392 ,600,000
25468P DN 3 |Disney Walt Co SrNt 3.000% 07/30/46 L[ 07/07/2016.... | Merill LynCh........cooeiviiiiiiiiccieccccsscesees ..6,734,840 ...7,000,000
256746 AB  4|Dollar Tree Inc Sr Nt 5.750% 03/01/23........ccorvmmreeerierireriesssieriessseessesssssesesssssssessesssessenees | seerenenes 08/10/2016.... | GOlAMAN SAChS & COMPANY.........vvurvirreriremsrieiriersereseessesesesse s eees st snsssenins | eestesssesssseesssssses st esssssssnnns | eesssessseessenssssessssens 1,086,250 | ..oovernveeiierieriis 1,000,000
256746 AB 4 |Dollar Tree Inc St Nt 5.750% 03/01/23........ccoeemriemrrieriesiseesssisessesises e essessssssssssesssesssses | seeesenenes 08/01/2016.... | TAX FTEE EXCHANGE. ......ouviuiiraeriaieieiieeise e sis sttt snisenn | eebbessseesssess st sensess e nessnnts | eebssesssesssensssessnsian 9,364,406 | ....... 9,000,000 215,625 [3FE.....cocoiviniiiiins
256746 AD 0|Dollar Tree Inc Sr Nt 5.250% 03/01/20.......ccvmmeveirriereriirisieniesnssiessssiessessseisssssssssssssesssssssns | sesessens 08/01/2016.... | TaX FIEE EXChANGE......cvvurvuririiiiieiieieiiisseiesisisisess bbb sssesssnsnnsns | sissssessessssssesssessssssssessasssnsensns | cressssssssosssessssnessnes 4,057,587 | oo 4,000,000 | coovvrrerrerieireininirnnienns 87,500 | 3FE.....cccrmrvirrirnins
25746U CK 3| Dominion Resources INC St Nt 2.850% 08..........covierrrieininicineseeessiessissiesssesenesenes | eeseeeenes 08/04/2016.... | MIZUNO SECUMHIES INC......ouvvvieiriiciiice st ssssssnsenes | sitssesssssnssess s esssssnssenie | oressssanssessesseseessnes 3,998,600 | ..o 4,000,000 | ..o 2FE.
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SCHEDULE D - PART 3

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

1 2 3 6 7 8 9 10
Paid for Accrued 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)
26441C AT 2| Duke Energy Corp SrNt 3.750% 09/01/4B...........ccovrvririrerirririiinnineiiesiesessississssisesissssesinne | vevesesenns 08/09/2016.... | BATCIAYS CAPIAL.........coourvverirrriririaniiiiiiiiesis bbb s | frents bbb | it 19,988,800 |...ccoovvvvriririiiiinns 20,000,000 | ...ooovvvniirieiniininne 2FE.
26441Y AZ 0|Duke-Weeks Realty LP St Nt 3.250% 06/3.........coueverreriereimeiierieesieesenisssesessessssessenssssesens | veerenenes O7/1412018.... | VAHIOUS. ....cvooeereeseeesieeissesseess sttt es | eebb st et bbb st sessnnns | eebssessseessensssses s 7,268,322 | oo 7,125,000 | oo 13,474 [ 2FE.....ooivrercris
26444H AA 9| Duke Energy Florida LLC 18t Mtg B 3.4........c.covviieiincininieeisseseissssessisssssessssinnes | vevesieinns 09/06/2016.... | VAIOUS. .....vooeveiriieiesiese s sise st st nes | ieetseesessb bbbt nebsens | Sbessnsisnssns b esenes 11,941,816 | .o 12,000,000 | ...oovvvriireireiiniinnns 1FE
26949@ AA 5|Eagle Creek Ren Ergy HIds LLC SISEC Nb.......cvvviiviiierrieiscieierississsssissssssessssiessessssssnsnes | sesennens 09/29/2016.... [ BAICIAYS CaPItaL.........vvurererieririiriisisesis sttt sessansns | sessessssssesssssssssesssessessesssensensnns | oessensessessanssensssnnes 10,000,000 | ..voovvvererrririrrirnns 10,000,000 | ..oveerererrririrnnrnines 2FE.
281020 AJ 6| Edison International Sr Nt 2.950% 03/1 [ 09/08/2018.... | US BANCOIP. ....cvvuereraermriasersesssesesseeseessse sttt ...3,802,802 ...3,680,000 55,486 | 1FE......ooivieririniinne
29364D AS 9|Entergy Arkansas Inc 1st Mortgage Bond 07/07/2016.... | Morgan Stanley & Co Inc.. ..1,107,360 ..1,000,000 4,214 |1FE
29364D AU 4|Entergy Arkansas Inc 1st Mtg Bd  3.500%. .| 09/26/2016.... | Goldman Sachs & Company. 544,330 500,000 8,653 |1FE
313747 AX 5|Federal Realty INVESLOrS Tr SINE 3.82........cuivuuiimiirciriineie et sessnsnes | seerineees 07/07/2016.... | Wells Fargo.................... 977,560 | ....... 1,000,000 | ...cooeremrrerciirerirennns 1FE
341081 FG 7|Florida Pwr & Lt Co 15t Mtg Bd  4.050%.........coumrrrmrirririeiirinsiierienissesssissiiesiesessessssisssssenes | seerinenes 07/21/2016.... | Deutsche Bank SECUMHES.............vuureremrieerieiierierieeieriesiiesieseseeens 2,260,280 | ....... 2,000,000 | .oovererniiniierierienne 12,375 [1FE i
341081 FJ 1|Florida Pwr & Lt CO 1St MG Bd  2.750%......ccuereurrrcrirerircereriseriesiseseseessssssssessesssessssssssssenes | seerenenes 07/26/2016.... | MOTGAN SEANIEY & €O INC....vvvvivririurireieeiseiseeseeiie et ssssssse sttt bsens | freesseessess s st sees b sensens | sresssnsesessnnssenssenes 15,711,030 | .oovvreercrirerieries 15,000,000 | ..ooevnrerrririenieeneeens 51,333 [1FE s
37186* AA 6| Genesis Solar FUNding LLC St Nt 5.800%.........ccuevrmireerririrniieierisisiesisesssssiessssssssesssessssenes. | oesinsen 09/19/2016.... | CRT CaPItal LLC........couiireiiiiieiiieiniieieeiessi sttt sssensnnss | sissssessnsssssessesssssssessessessenins | oressssnssnssesssssessnes 3,277,500 | oo 3,000,000 | oo 62,533 | 2FE......cooiiiin
372546 AV 3| George Washington University Nt 3.545%.........cccvuurureminrerrnierenesecnee e eeesesssssesenes | cneeenees 07/21/2018.... | VAMOUS......coveereeeeereireensineaseseeeessiesseseesesseseesssesessesseenns 23,497,048 | ..o 23,560,000 | .ooveverieieiene 7,279 |1FE
375558 BK 8| Gilead Sciences INC SNt 4.150% 03/07........ccorieurirerireirerineieesiesieeessessssissessenssesssessssesens | seeereeses 09/15/2016..... | Bank of AMENICA BISD DEAIE............vuurermieairiniiseeiseisseessesse s ssseessssssssse st sssssessss | eessessassssnsssessssesssasssssissssnns | sreessssesessanssssssnnnes 11,913,960 | ..ovovvercireiciins 12,000,000 | ..oooeverrireireiireinnes 1FE
404119 BU 2| HCA Inc High Yield Corp 4.500% 02/15/2.........ccruvuurveirreirimriieierisnseissiesiesessesssssessssessssesins. | nevesnseens 09/1412016.... | VAHIOUS. ......ooevreerriesiississiiessseses stk | eebbest e bbbt rsinnes | eebisessseestenssesesnnsea 5,164,250 | ..ooovrvvirierciinn 5,150,000 | ..ovovnernriniienierireeene 12,000 [3FE......ccovvrirrerins
437076 BN 1|Home Depot Inc SrNt 2.125% 09/15/26.... [ 09/06/2016.... | MBI LYNCN. ..ottt | sesbsnsss st st es b enssenins | creissessaesssen s esesensas 15,824,640 16,000,000 1FE
437076 BP 6| Home Depot Inc SrNt 3.500% 09/15/56. 09/09/2016.... | Various 24,247,820 .25,000,000 1FE
446150 AK 0|Huntington Bancshares Sr Nt 2.300% 01/. .1 08/04/2016.... | Goldman Sachs & Company. 24,962,250 25,000,000 2FE
44701P AV 6| Huntsman International INC SrASt LIEN T......c.cucviiueieeieieieicieeeece ettt veneaes | ernaeienns 08/31/2016.... | Tax Free Exchange...........oceueeeriereeinnincinieiennnne 49,626 50,000 | ...... 16 | 3FE
44701P  AX 2| Huntsman International INC 2015 EXtENAEM.........cccciviviiiriieiiciieiee s eins | ceereienns 09/30/2016.... [ TaX FIEE EXCANGE......cvuurvuriririiieiriieiieiissiesisisisssse sttt snsnnsns | sussisessesssssesssessssssssessasssnsenses | resssesssosssessessnessnes 1,366,637 | oo 1,370,476 | ..ccovvvene 286 | 3FE
449934 AD 0|IMS Health Inc High Yield COrp  5.000%..........ccuurvmmermmeremeererisersessensseesssssssssessesssssssssssesenss | seveseesns 09/1412018.... | VAHIOUS. ....ceveeererseisseisseeesesessessssese stk | eebt st et es st n st essnnts | eesssesssnsssenssss s s 8,079,375 | oo 8,000,000 | ..oocvvrmernrirrrreninnes 3FE
457187 AB 8| Ingredion INC St Nt 3.200% 10/01/26..........ccouiimrirrieniiieiieeiseissssisssie s ssesisssseessns | veresesenns 09/20/2016.... | VARIOUS. .....courvrrrirneirniiiriseiiss e sssesssesssssssssssssesssnenes 23,120,500 | ...ovvrerirrirriiniinnn 23,000,000 | ..coovrrrnees 711 | 2FE
478165 AH 6| Johnson SC & SOn INC Sr Nt 4.750% 10/1.....ouuvirrerierriririeriereeeseeisssiessessssessesssssesessesses. | revesnseens 09/13/2016.... | CANLOT FILZGETAIA. ......vvvverereieeiieiee sttt ens | frentseessesb sttt ens | srenssenesesssnneeneenes 11,631,600 | ..ovovnerrirrierins 10,000,000 | ..oovvrrerrereiriieris 199,236 | 1FE......ccocvverrerrrnns
485170 AQ 7|Kansas City Southern Inds INC St Nt 4.t essnse s | evnenins 07/26/2016.... | TaX FIEE EXCRANGE........cuivieeiriieeiieieie ettt sttt ettt sss st entes | sesessessssssassessesansessessesnsensessens | stessessessnsnssessessessnsas 15,397,831 | .o 16,525,000
485170 AR 5|Kansas City Southern Inds Inc Sr Nt 3, | 07/26/2016.... | TaX FIEE EXCRANGE. ... ... cvviiiieiiiicisseie et ninns | sessessessnss s s st s enssssssensens | sessesssssessessnssassneres 15,524,364 15,500,000
49338C AB 9 |Keyspan Gas East Corp SrNt 2.742% 08/. 09/01/2016.... | Various 23,901,444 .23,550,000 1FE..
494368 BU 6 | Kimberly-Clark Corp Sr Nt 2.750% 02/15. [ 09/08/2016.... | MEITHI LYNCR......cvuiiirireiiiiciieiieissi bt entes | sessessesbsss s bbbt essssiensenns | ebsesssessessesenssennnsas 7,319,270 ...7,000,000 1FE..
494368 BV 4 |Kimberly-Clark Corp Sr Nt 3.200% 07/30.........cvumremrereriirierieresseeserssssiessenssseesssssssssssessesesns | revesnseens 09/08/2016.... | VAHOUS. .....couveririearerrirreienissessssessesessensssessssssssenssenes 37,877,386 | ...covvrererreririririnns 38,000,000 TFE oo
49446R AP 4 |Kimco Realty Corp Sr Nt 2.800% 10/071/2......cvuuverrereeirierseriesesessesisseessssessssessessssesssssnsses. | sevensines 08/09/2016.... | BACIAYS CAPILAL........vvurvreersrisieessersaeessessesssseessesssssse s es bbbttt | frentsseessesb bbbt ees et sensens | sreessseesess s neenes 17,354,575 | ..o 17,500,000 | ..ooovereereirerineinnes 2FE
49803X AA 1|Kite Realty Group LP Sr Nt 4.000% 10/0........ccvuurermriririrrieisnrsiesssseeesssisssesssesssnssssessassens | ressessnes 09/15/2016.... [ US BANCOTP.....vuuiveirriariaririieisessise et 30,875,690 | ....ooverriririiieinens 31,000,000 | ..coverreerciiirireiennes 2FE
50077L AM 8| Kraft Heinz Foods Co St Nt 5.200% 07/1.........cvurremrererenerieriesiseessesisssssessesssssessessssssssssensns | severenenes 08/19/2016.... | TAX FTEE EXChANGE. ... couuievuieuirieeieeiseiseeissesse st sesessssssesse st nsenss | rentseessnsssses st seesssssensens | srsenssssesessensssenssenes 49,387,240 | ..o 47,500,000 233,278 | 2FE
525015 AA 1| Lehigh University Nt 3.479% T1/15/48.........c.covrumiumiiiniiieiieeisesseissie e sssssesissssns | eoeerieees 09/27/2016.... | MOTGAN/JP/SECUMHES = BONGS.........eovveieeeirniiseiseiieeiseise sttt | freesseessnsbns bbbt sensens | sressseesessnsssesienes 15,000,000 | ...vooverriiiierins 15,000,000 | ..vooeverrereireiineinnes 1FE
53117C AP 7 |Liberty Property LP SrNt 3.375% 06/15.......cccoevuerueeiriniierieriesnsissieesieseseesssisssssessenens | vevesnsenns 09/06/2016.... | WEIIS FAIGO.......vvverereiemieeiiisiisesessessseiesssie st esntes | eebbesssene bbbt nssnnss | eebisesssesssenssesesnniens 1,538,340 | ..o 1,500,000
53117C AQ 5|Liberty Property LP SrNt 4.400% 02/15.......ccomvvuerueemnrinieneeiesisseesssesssisessesesesssssssssssssesess | nevesseenns 08/23/2016.... | Morgan/JP/Securities - BONdS.............cceeeerreneercrieeirnennns 2,548,705 | ....... 2,342,000
53117C AS 1 |Liberty Property LP SrNt 3.250% 10/01.......c.cccovverrrnce .| 09/26/2016.... | Various 28,078,579 | ..covvrirrrrieierieins 28,200,000
532716 AU 1 |Limited Brands Inc High Yield Corp 5.6 07/05/2016.... | Goldman Sachs & Company. 822,700 760,000
57169* AY 3[MarsInc SrNtSerO 2.820% 09/27/28........c.cooeivmiinieiririririneieisseeesiessiesesissens .109/27/2016.... | Morgan/JP/Securities - Bonds... 25,000,000 | ..cooverereiieirenieine 25,000,000
58504F AC 9 |Medpace Holdings InC Term LN NE T 4.75.......ooiiiieecrieeseeee e | eesereenes 09/16/2016.... | JEFIES & CO INC...vuerieiieiricieseicies st 654,312 651,057
594918 BQ 6| Microsoft Corp Sr Nt 2.000% 08/08/23............couueerirererierierireissseiseessesseseseeessssssissesseseseseses | seeerienes 08/01/2016.... | Bank of AMENCA BISD DEAIE............cvuuueermreairinerireeiseessesssesse s sessssssssssssssessssess s ssssssesses. | essseessssssnsssssssessssessssssssssnns | sresssssesesssnssssssnnses 13,808,589 | ..o 13,850,000
594918 BR 4 |Microsoft Corp Sr Nt 2.400% 08/08/26............ccvemrrirmireireirisiresieisisssiesssssseessssssssessssssssssens | oesessens 08/01/2016.... | Bank of America BISD Dealer.......................... 24,953,500 [ ..oovireeiieieiinns 25,000,000
594918 BT 0|Microsoft Corp Sr Nt 3.700% 08/08/4B.............cccorurmrreererierirerireesseissrisesieseeeessesssssssesseseseesss | seerenenes 08/01/2016.... | Bank of America BISD Dealer..............cooccouun. 39,806,000 | ....covvurererermriririnn 40,000,000 | ..oooverrerireriniienes 1FE
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60662W  AJ 1| Mitchell International INC 15t LIEN TL N......cvoviiiiieiiceiceeeeecsseee s snesessnssesenns. | creseiiens 07/29/2016.... | Tax Free EXChaNge........ovvvvrvvrrererinriirinnisirsninnns 29,605 29,700 | oo 4FE

60871R AG 5|Molson Coors Brewing CO St Nt 3.000% 0........ccuumrurmrumeemmerenerieniereseessssssessesiessseessssessessesses | nevesneenns 07/2112018.... | METHIILYNCR. ...ttt ittt nnbes | £rentseessesb st sees b sensens | srenssssesessnssseneenes 17,312,290 | .o 17,000,000 2FE. i

64952W CH 4| New York Life Global FAg SEC Nt 2.350%..........crurereiereiieiisisseiiseisssssesises s ssesssesesns | seeereenes 09/09/2016.... | VAMIOUS. ......ouvrrriraieniiiesireiiss s ssssssssesssenes 21,677,513 [ oo 21,800,000 AFE s

651229 AW 6| Newell Rubbermaid INC St Nt 4.200% 04/...........cvurivrrieriiirriissierierieeessseissssesieseesesesinns | severienes 07/19/2016.... | BNP PariDas SECUIHIES...........c.cuvuuriuuiiriiiiiieeisristiie i siesssesesssse s ses e ssenssses | eesisesssessssssssssssssssesssesssssssnnes | oesisessssssesssssesnssens 3,287,340 | oo 3,000,000 2FE i

651229 AY 2|Newell Rubbermaid Inc Sr Nt 5.500% 04/. [ O7/191201B.... | VAHIOUS. ..ottt | sesbaness st st es st ensenens | creissesssens st 12,452,950 10,000,000 2FE. e

667274 AA 2| Northwell Healthcare Inc Nt 3.979% 11/.... 09/20/2016.... | Citigroup...... 25,000,000 25,000,000 1FE

68557N AC 7| Orbital ATK Inc Sr Nt 5.500% 10/01/23 [ O772172018.... | VAHOUS......ooveerirerceieieiiesieesi et 8,287,500 | ....... 7,800,000 132,458 | 3FE......ovvvrirrerernes

694308 HC 4|Pacific Gas & Elec CO ST Nt 3.250% 0B/.........c..eveururmrimeireiisiisneiseesseissessssesesssesssesesssssssesesses | seeereenes 07/12/2016.... | DEULSCHE BANK SECUMHES. ........cvvuervveirseiseireiiiiiie it nebsssnias | eetbesssessssess s bssssees s ssssnnes | eebssesssesssssssssesnseaas 5,345,700 | wovovrerrierireeisnenns 5,000,000 | .oovorniriieniieiieienne 13,542 [2FE. ..o

737679 DG 2 |Potomac Elec Pwr Co 15t MOrtgage BONd...........ccuuvvreriieiniieieinsiseiesisisssssisesssssessessssisssensns | sesennens 09/21/2016.... [US BANCOTP. ....vvurvurerriasesersieissessisesssissesesssisssssssse s ssssessssessssssssssessesssssessessssssasssessessasssesss | ssesssessosssssossesssssassessasssnsonses | siessesssssosssesssssessnes 3,295,952 | oo 3,050,000 | .ovovrvrireririnns 3,355 | 1FE

74052B AA 5| Premier Health Partners Nt SEr G 2.911.........cuovoiieeeceeeceee et vsssaenenns | eeeaeienns 08/24/2016.... | BArCIayS CaPItal.........c.vurvreerrerieireereiieeeieiseisseeessiseeseesssess et sse s esessssessessss st ssessesessessesssssssessessesns | aesessessessssassessessssssessessnsensessess | siesssssessnsassessessesesns 14,000,000 | ..cooveevererireiieieins 14,000,000 | ..coovercrerericrereene 1FE

74052B AB 3| Premier Health Partners Nt SEr G 3.992...........ccooiiuiiicieieiieieeieeie et esiesesesssennens | eveeaesenes 09/28/2016.... | BArCIAYS CaPItal.........cvurieerieririieiieiiciesisisies st essenes | sbeisess bbbt | s 4,962,800 | .oooereiieiiciennd 5,000,000 | .ooovovreereiieeeeceen 18,297 [1FE.....coocireiiienns

743756 AB 4 |Prov St Joseph Health Obl UNSECUrEd SEr.........cveovurerurerireirireiseeieineiseseieereisesseseenessenesseesssssnns | ceeeenees 09/20/2018.... | METTHI LYNCR......coieereiceseieieecirceseeiee sttt es s ss s es ettt essessesensassesns | sesessesssenesassessesssssssesnssnessssessess | soesssssessesassessesnesnenns 10,000,000 | ..o 10,000,000 | .eeoereereeeererrereereens 1FE

756109 AG 9|Realty Income Corp SNt 5.875% 03/15/......ccuuevurrerririeineiiierineineessesessessesssessssesssssssisssss. | woeerienes 07/2112018.... | WEIIS FAIGO.......vvveereirieretieiiseees st bbbt nttns | eebbeet e bbbt b et eessnnes | eebssesisesssssssse s e 3,714,030 | oo 3,000,000

756109 AR 5|Realty Income Corp St Nt 4.125% 10/15/......c.cvvirriiriirineiierineieeisriseiiesssssssessesesssssessnsses. | severienes 08/18/2016.... | WEIIS FAIGO.......vvvereruieniieeiisiiseressesseiesssie st sntee | eebbess e bbb n et nssnnts | eebisesssesstenssesesnniens 1,342,067 | .ooovervvrierienienns 1,232,000

78409V AA 2| S&P Global Inc St Nt 5.900% 11/15/17..c.vuuivrrierieerseiseierieeeessss s L[ 07/29/2016.... | TAX FIEE EXCANGE. .....vuurverrrrrireiiieietieeieeisees st | ansbsestesssesessssssssssessessnsssnnss | eessesssnsssessssssssnssons 2,021,350 | oo 2,000,000

78409V AB 0| S&P Global Inc SrNt 6.550% 11/15/37. 07/29/2016.... | Tax Free Exchange 2,869,894 3,000,000

785592 AD 8| Sabine Pass Liquefaction Hgh YId Corp | 08/2412076.... | VAIOUS........ceererieeieieeieicescie ettt ss st b et ss e essansensesetensnns | cresassessessessesssesesassessensaesnnnne | sreeessssansenenseessenas 1,052,500 | oo 1,000,000

785592 AP 1| Sabine Pass Liquefaction Hgh YId COM 1S.......ccoirieirunririnieiniseieieeineiseeeeisssesseeeesessssessisnsenes | ceeseennes 0/1312016.... | VAIIOUS.......coovecveveiiecteieectete ettt ettt s st s st et s st et s st et sseaebesseseses s sebebenssaesesssetesnsess | sbessesesesssetesessssesessnsesesansssenanss | suetesessesesssesesissetesans 6,192,430 | .oorverereeieeeee 5,694,000

785592 AR 7| Sabine Pass Liquefaction High Yield COMp..........ccouuuiiiniiimriiiiiniisniesiesiesississesisssinesins | voverienes 09/20/2016.... | Bank of AMENiCa BISD DEAIET............c.crimiiiiieiiieiieriiesniisiie et ssissssies | eesiesssesssssssnssssssiessenssssssnnss | oossisesssnsssesssesesnssens 5,509,375 | oo 5,500,000

81211K AX 8| Sealed Air Corp Sr Nt 5.500% 09/15/25.........ccovvvmmerimrireeririniriesiesiseessssisessessesssessssssssseses | seeerenenes 08/09/2016.... | VAHOUS. .....oouvrrrersrinrereesenssseisessssssessessesesessssssenssenes 377,813 350,000 | oo 7,792 | 3FE

817565 CB 8| Service Corp INtl SENt 5.375% 05/15/2.......cvuivuirriirerieiineierieisissiessssssiessessssssesssssesssssesesses | oesissenes 09/14/2016..... | Bank of AMENICa BISD DEAIET...........c.cveveveeeieiieeicieteiecee ettt see st s saetessans | svesessesesissesesesssesesssesesesessenine | setesessssesenseseseseesesans 8,336,853 | ....... 7,921,000 146,649 |3FE......cccoveeieeenes

842400 GD 9| Southern CA Edison Co 15t Mtg Bd Ser B..........cocuuevirrerieirirerierieeeeniseissesisesseessessssesssssnnss. | severeenes 07/07/2016.... | METHII LYNCR. ...covvvieaiiiirieieei ittt | eestestsenss bbbt snsnnns | eesisessseessensssesneseas 5,197,500 | .ooovrveriericrinnenns 5,000,000 | ..o 53,667 [1FE...coiiriririinne

842434 CP 5| Southern CA Gas CO 1t Mg 3.200% 06/1........ccrvumremeererineiserieesseessssissssessessssesssssssssenes | seeerieses 07/28/2016.... | BB&T CAPItal MATKELS.........oucvvurieeciiseiiieeiieeiseie ittt | eebsesss s s ses s b ssn e ss e essnnts | nesssesssesssessssessnseaas 5,377,200 | woooevecrierircersninns 5,000,000 | .oovernernrineienienieenns 20,889 [1FE.....coimiiririiniins

8426EP AB 4 |Southern CO Gas Capital Sr Nt 3.950% 1. .| 09/08/2016.... | Morgan/JP/Securities - Bonds ...6,987,610 27,000,000 | .ooooviririieiienne 2FE

85253# AF 8| STAG Industrial Sr Nt 3.980% 01/05/23 09/19/2016.... | CRT Capital LLC... .15,731,550 .15,000,000 122,717 |2

883556 BR 2| Thermo Fisher Scientific Inc SrNt 2.9....... .1 09/14/2016.... | Morgan/JP/Securities - Bond 17,781,660 18,000,000 | ..oovvvvrerreririerieiens 2FE

904764 AU 1|Unilever Cap Corp St Nt 2.000% 07/28/2.........ccvvumiveerirererieiirisseiesiesssessesessesssesssssssensenesee | severenenes 07/25/2016..... | MOTGaN/JP/SECUMHES = BONGS...........vuureeeriirrirriseisiisisiesiesesees st | freseseessessessssesssenssssessssassnsens | wresssesesessensssessnenes 13,778,380 | ..ovorerreerierirns 14,000,000 | ..oooeverreriicrininines 1FE

91159H HN 3| US Bancorp St MT Nt 2.375% 07/22/26............cvevuevieriieeneiiesisesiesiesissessssssssessesssssesssssssses | nevesneenns 07/19/2016.... | US BANCOD. ... evuevearisriseesseessessse s sttt nns | £renbsees s bbbt nensens | sresssnsisess s nsrenes 17,868,240 | ...coooverriirieris 18,000,000 | ..voovereereirerineinnes 1FE

913017 BV 0| United Technologies Corp SrNt 3.100%........curerrrmermrrrirerisirirenseisesssiesssssssesesssssssssssessssssens | soesensens 07/28/2016.... | METTIII LYNCH. ..ottt snsrenss | sbsisessessssssesssesssnsssssessassssssenss | cesssssssssssessassnensnes 1,233,835 | o 1,150,000 | .ooviririiiieine 6,041 [1FE

913017 CA 5| United Technologies COrp SINt 4.150%..........verrermrreuermerirerireesseisssssesiesseeessssssssssessessseessns | seerenenes 07/19/2016.... | Baird RODEM W & €O INC....vvuveriiraiieiiieiieeissiseeseiissess sttt eses s | eestsesssesssssssssssssssesssesssssssnnss | oesssesssnsssessssssssssens 5,620,400 | .ovovvrrerierieeieenns 5,000,000 | .ooveruermrierienieeereenns 38,618 [1FE...civiriririiinne

948741 AK 9| Weingarten Realty IV SNt 4.450% 071/.......cvuurvimiimiereieneiieeiesiseissssissssesssesissessessisssssssesesas | eoeerienes 08/02/2018.... | WEIIS FAIGO........ovveereiraiereiseiiseees st bbb sstne | eebbesb e s s st sn s en b esssnnes | eebssesisessssnssse s e 4487498 | oo 4,150,000 | ooorierienieeeeeei 10,260 [2FE......coovvereicrinnns

948741 AM 5| Weingarten Realty IV St Nt 3.250% 08/..........cvurrerreeriinirierierieississiiesiesesseesssssssssessenenns | severeenes 08/02/2016.... | METFII LYNCR. ...coourieeieriiiiiieeisnis ittt | eebbsests s s sss st ssinnes | eebisesssesstenssenesnniens 1,983,100 | .oovevnverierieriis 2,000,000 | ..ocvorrerriieniienirenes 2FE

976656 CE 6| Wisconsin Electric POWEr CO SENE 3.65........c.coiieiiccieiecceeeeee ettt ves e | eeeveienns 07/21/2016.... | DEUSChE BANK SECUMLIES. .......cuveeecveiiiecie ettt sttt s s ss st senaes | ebessssesesissesesesssesessssesesesassenanss | stebesessesessmsesesisaesesans 1,057,170 | oo 1,000,000 | .cooveirererierene 4,157 [1FE

000000 00 O|Digicel Limited SrNt 8.250% 09/30/20.........ccccvvvrerrnrrrirnrrrenns . | 08/02/2016.... | Direct 567,813 625,000 17,594 |5FE.......covovvircianne

000000 00 0|Compania Minera Milpo Sr Nt 4.625% 03/.... . | 09/08/2016.... | Direct. 150,750 150,000 3,180 | 3FE

000000 00 0|Credito Real Sab De CV St Nt 7.250% 07........couieumiimerimiireiiseieissssesssessseessessssesesssenssesens 1 [ 09128/2016.... [ DIFBCL....evvereirieaeise it bbbttt | sriseees ettt | eebseees et 2,092,818 | ..oovveeciiinn 2,095,000 7,718 | 3FE

000000 00 0O|Comcel Trust SrNt 6.875% 02/06/24............cocoervvernrrerrrnnne o 09/26/2016.... | DIFECL.......ccveurerrerreseesseisessessse s bbb 824,400 800,000 | oo 8,097 | 3FE

000000 00 0|Odebrecht Finance LTD Sr Nt 4.375% 04/.......ccccouvvervrvnrrennns oo 07/2112018.... | DIFECL. ... rveeeeeeeseiseeseissesse s bbb 463,913 | oo 1,250,000 | coooovvrrrrreirerieeieiienes 13,793 [4FE. ..o

000000 00 0|Braskem SASrNt 7.125% 07/22/41........cccccvvvvvvvrrnnn. Fres 09/26/20716.... [ DIFEC.....vvurvvveisciserisesesess s bbb 537,500 500,000 | ..o 6,630 |2FE
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00913R AD 8| Air Liquide Fin Sr Nt 2.500% 09/27/26..........ccvvurermriiiieiiinsisisssierissiesssssssssi s sessesssisenens Fres 09/22/2016.... [HSBC SECUMHES. ... vvurervreiearisiriiiiisssisesiesissesesssssssss e sssss ettt ssssnsssssnsns | suesssessossssssessessssssssnessassensensns | tressesssssosssessssnessnes 4,482,990 | oo 4,500,000 | .coviveriiieiiieine 1FE

00913R  AE 6 |Air Liquide Fin Sr Nt 3.500% 09/27/4B...........oevereeririierierieriesesseesssisssisssse s e ssssssssssees Frves 09/22/2016.... | HSBC SECUMHES. ......vvuevureeerrsserisereseesesesessesssesssssessssssssse st sssss st sss st | frensseesssssssssssstsesssseessssssessens | srseessssessssensssesssenes 11,476,655 | ...voocerriirierins 11,500,000 | ..vooverrercercrininnnas 1FE

01448Y AE 3|ALESCO Pfd Fdg Ltd ABS Mezz Nt Ser A7 Cl..... Roeen. 09/23/2016.... | Interest Capitalization.................. 31,031 31,031

020053 AU 8|ALM Loan Funding CLO Ser 2013-8A CI AZR.........c.ovvuimriieiiiiniieiinsiiesesseessiesessesssessesesseens Roeee. 09/28/2016.... | Bank of AMENCA BISD DEAIET............cuuiurmiieiiiniirereriieissiiesieseseesseisssssess s sssensss. | essseesssssensssesssesssssessssessisens | soesssesessssensssessnenes 13,000,000 | ...ooruverniieirierirs 13,000,000

067316 AD 1|Bacardi LTD SrNt 2.750% 07/15/26 + [ 08/03/201B.... | VAIOUS. .......veererrererseiseiseeesess st ess s es bbbt | sesbesbs s bbbt enens | crebsess et 12,490,278 | ...coovverrirerierins 12,500,000

134638 AC 9|Camposol SA Sec Nt 10.500% 07/15/21.... .| 08/17/2016.... | TAXADIE EXCRANGE.........ivuririireiieiiiseiiiei sttt ens | setsessesbnss s bbbt en st enbeens | eesesbe b es bbbttt nins | erbsb sttt

20445P AE 5| Cia Latino Americana Sr Nt 9.500% 07/2 . | 07/14/2016.... | Direct.........cccconne. 543,142 550,000

22112E AC 2| Cosan Luxembourg SA SrNt 7.000% 01/20.........ccuirmierrrierieeineesseiseesssseseenienes | Feen O7/11/2018.... | DIFECL. ...ttt bbb 297,201 300,000

559537 AA 5 |Magnetite CLO Ltyd CLO Ser2016-18A Cl A.......cvuviiirieieiniiesie s sessenes R 09/29/2016.... | Goldman Sachs & COMPaNY.........ccocevererrernrrneirrirnnenenns 20,000,000 | ..ovvrrerrrrrererininnn 20,000,000

63938N AE 4 |Navios SA Logistics Inc Sr Nt 7.250% 0 oo 08/11/2018.... | DIFECL. ......cvveevereireisseeseiaesse bbb 429,650 625,000

714264 AK 4|Pernod Ricard SA SrNt 5.500% 01/15/42........ccocrvvvinvirirniinns R 07/26/2016..... | Credit SUISSE FIrSt BOSON.........cvuiiririiiririiieiisieiieiesses e sses | fressesssssessse st ensensns | oessnssessessasssessenenes 16,134,690 | ....oocovvvrirviririinnee 13,000,000

71647N AP 4 |Petrobras Global Finance SrNt 8.375%................. Frvs 09/26/2018.... | DIFECL.......ccveererrereeseesaesaessesss s 547,500 500,000

82481L AD 1| Shire Acq Inv Ireland DA St Nt 3.200%........cvvvcereeernennee oo 09/19/2016.... | Barclays Capital.............c.cooueeerrereernieneernerieriseenns 53,436,335 | ...oovrirrirerienireens 53,500,000

82620K AL 7|Siemens Financieringsmat Nt 2.350% 10/. 09/06/2016.... | GOIAMAN SACAS & COMPANY........uervrireiriiriririeieisrie sttt snsss e ssansses | ssssssessesssssessesssssassessasssnsenses | sressesssssesssessassessones 9,971,300 | .ooovvreveririeririninnn 10,000,000 | ..ovevererrririrrrrnines 1FE

82620K AM 5| Siemens Financieringsmat Nt 3.300% 09/ . | 09/06/2016.... | Goldman Sachs & Company. .15,942,560 .16,000,000 1FE

830505 AT 0| Skandinaviska Enskilda Banken SrNt 1 . | 09/06/2016.... | Goldman Sachs & Company. 8,463,705 ,500,000 1FE

86960B AQ 5|Svenska Handelsbanken AB SrNt 1.875%........c.cccceunun. . | 08/31/2016.... | Various ...3,987,256 ...4,000,000 1FE

88167A AD 3| Teva Pharmaceuticals NE Sr Nt 2.800% 0 Roeen. 07/18/2016.... | BACIAYS CAPILAL.........ceureeererreirreiseiseeiseisesiesissees st ees | eebbee b ee bbbt s ss e esnnnts | eebssesisesssens s 3,986,640 | ..oovverriericernn 4,000,000

88167A AE 1| Teva Pharmaceuticals NE Sr Nt 3.150% 1 R 07/18/2016.... | Barclays Capital.............cccouurerererirriiniiniiirenienirninns 26,928,180 | ....cocvvrnriririicianen 27,000,000

88167A AF 8| Teva Pharmaceuticals NE Sr Nt 4.100% 1 Roeen. 08/02/2016.... | BAICIAYS CAPILAL.........ceurveeersrisieissersaeessessessseesesssesse s es bbbt | £rentseessesb st nensens | sreesneisess s tenes 14,965,750 | ...cvovverriririerins 15,000,000

G2370Y AB 2| Consolidated Minerals LTD 1st Lien Nt Frs 09/30/2016.... | Interest Capitalization.................. 89,000 89,000

G5963# AH 6| Meggitt plc SrNt Ser B 3.600% 07/06/2...........ccoerereermrinirierieriieesesisessesssssssessessssessssssssees o 07/06/2016.... | Bank of AMENCA BISD DEAIET............cvuuurerureeirinrireriseesseisesie s sees s sss st ssssssssesssessss. | essseesssssnsssesssesssssessssensssens | sresssisesessensssnessnenes 15,000,000 | ...voouvernrieirierirns 15,000,000

GB6710E AL 4| Odebrecht Finance LTD Sr Nt 7.125% 06/.......c.ccovvverrrererennne Frveens 07/2212018.... | DIFECL. ... rveeveeetreiseesseisseise s ees bbb bbb 387,125 | ....... 1,100,000

P989MJ AY 7| YPF Sociedad Anonima Sr Nt 8.750% 04/0 [ 09/26/2016.... | DIFECL....vvevveieeiisiieris bbbt 523,688 475,000

Q3629# AL 7|ETSA Utilities Finance Pty Ltd Sr Nt Ser. . | 08/10/2016.... | National Australia Fdg Del. ...6,000,000 ...6,000,000
3899999. Total Bonds - INAUSHIAl NG MISCEIIANEOUS...............euieeeeeeseteiieiieteieteteeieteseessesesesetessessetesesssesssssesessessesssssssessessessssessessssssssssessessesassesse | aesessessessesossassesssssssessessessssassessessssessessessesassessesssssssessessesassessessessssessessesassessessessesessessessssessessessesassessessnsassessessessssessessssansessessessnsansessessns | tovsesessessnsassessess 1,343,005,083 1,330,731,247 ,835,962 XXX
8309997, TOtAI BONMAS = PAI 3.ttt ittt 8 8880 EEEEHEe0E 1 f48eEEE o0 E 08 HEEESEE L HEEE S0 E 16 fE8eEEEoEEEEEE AL EE L EE LR LR E LR E LR R0 LR E LR LR E L8 EEE L EE L E bbbt | nnni st 1,374,192,271 | oo 1,356,802,380 | ..ovovvriniiiininiens 3,121,046 XXX
8399999, TOAI BONGS........rvuttsersersseess et ees sk ees st 8 £ E8 088 E 84848818 ££EE £ 8488 £EE81£EE 84884488 HEE84EEE£0E 16 £ 1eEE4LE11EEE4HEEEoEEEEEEoEEf1EE  EeLEoEEEHEEE4EEE oL L LR HEEEHEEE 4L EHEEE LR SR HEEE L1 4R R LR 1EEE L8 HLE 1R R LR EE£EEE £ 1R L E 4R EE LA LE R Rkttt | erbtene et 1,374,192,271 | oo 1,356,802,380 | ..ovvvrinriniiinieiens 3,121,046 XXX
Common Stocks - Parent, Subsidiaries and Affiliates

63866# 10 7| Nationwide Life & ANNUIRY INS......coviiiiiieisis e I ........... |09/01l2016.... Capital CONEIDULION. ... | sresensensnnsenssenssns e senssnsnnenssnns | sessensssesensensesnssnesenes 45,000,000 XXX K
9199999. Total Common Stocks - Parent, SUDSIIANES ANT AFfIIBIES. .............cooveieieie ittt ettt ettt ss et es et st essessssessssessstassense  aesssesssssessssessessssassessessessssessessssassessessessesessessesesessesseseseesesses et eesesses et st ess et s et essee et et ee s et s et esses et et entessesesessessesesansessessnssssessessnsans | atessessesnsassessessessesan 45,000,000 XXX XXX
9799997, Total COMMON SOCKS = PAIT 3. ...tttk ke €4 o0t E e s oeEeh o0t eEE o0 EeEE e oLE1o0EoE R e E o e E e 8D EEE SR EEf 080 E 8o E 0 ESEE o008 EE o0 E 0S8 EE 08810 E o080t 45,000,000 XXX XXX
9799999, TOAl COMMON STOCKS........c.veiecteiiectetetcectete ettt ettt ettt caet et st etetesseeteteeaetesesesaeeessssetessasaesassesesesasaes  ebessssesessssesesasassessssssesess  tsesessssesesessssesesssesesassssesasssesesassssesassesesesessesesessseesesssetesassesesessesetesasssees s sesetesssset et s sesetesseseses e setetsassetensesetetesastetensnsetesassetetansntesesanan .45,000,000 XXX XXX
9899999, Total Preferred ANd COMMON SOCKS. ... .t..vrittiseieieresss e erssstesesessssessssss s sss e erssse e ess e et ses s essseseesseese0e  e48eesaeeseeseeEeesoeeseEsanEaee e £1eEsoeEeEeeEoeEeEE o0t e840 8o R L8408 o008 o148 80 E 88 4L 844810840401 HE 8408108001400 8084840800144 E 12144880881ttt 45,000,000 XXX XXX
9999999. Total Bonds, Preferred and COMMON STOCKS.............cu.iuriiieiiiiireriiiieieiieieeiesie ettt sttt asesesiee | eeiesaseseeesessessstasesantietese | &1etataaees et s et s ee s st se b et s et et s et ee Rt eL R st eL s e s e e et e L b e e eL b et et a1 e e bt s L b et L ettt ettt ettt eninsine | cresieeiessaseeniesen 1,419,192,271 XXX XXX
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Statement as of September 30, 2016 of the NATIONWIDE LIFE INSURANCE COMPANY

SCHEDULE D - PART 4

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

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

E
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
g Number of Shares Book/Adjusted Increase/ (Amortization)/ Impairment B/A.C.V. 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 Consid 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. G t

36200M  TT 0| GNMA Pool #604562 3.500% 08/15/18..........cooeuvvuncee . | 09/01/2016. | Paydown 19,545 19,545 18,348 19,188 357 357 19,545 (VI 455 |08/15/2018.... | 1....

362197  3A 1| GNMA GNSF Pool #269993 9.500% 06/15/20............ . | 09/01/2016. | Paydown 47 47 49 48 (1) (1) 47 0 3 |06/15/2020.... | 1....

36223A 5D 0| GNMA GNSF Pool #302444 9.500% 12/15/20............ . 109/01/2016. | Paydown 52 52 54 53 (1) (1) 52 0 3 [12/15/2020.... | 1....

455780  A# 3| Indonesia (Republic of) AID Nt 9.020%...........ccoeuvuueeee . | 08/01/2016. | Redemption  100.0000 79,926 79,926 77,928 79,543 383 383 79,926 0| .....7,209 |08/01/2019.... | 1....

911760 GT 7| Vendee Mtg Tr RMBS REMIC Ser 1995-3 1Z. .| 09/01/2016. | Paydown (1,878) (1,878) 13,012 0 5,647 |09/15/2025....

911760 LQ 7| Vendee Mtg Tr RMBS REMIC Ser 1998-2 Cl 1.............. | . [ 09/01/2016. | Paydown (670) (670) 43,447 0 [.....1958 |06/15/2028.... [ 1....
0599999. Total Bonds - U.S Government. 256,029 256,029 258,216 257,840 (1,810) 0 (1,810) 0 256,029 0 0 (V1 — 15,275 XXX XXX
Bonds - All Other Government

459056  JS 7 |International Bk Recon & Dev Nt 8.250%.................... | . | 09/01/2016. | Maturity ....4,000,000 | ..........4,000,000 3,840,000 3,990,558 9,442 9,442 cevenenen.4,000,000 0 330,000 |09/01/2016.... | 1FE........

000000 00 0| United Mexican States Sr Nt 4.125% 01............ccccc.... F| 08/09/2016. | DIfECL.......covvvvvvercrcrcrrecenerereseceneeeneseneeees | iisisisimisimmsmnininnnnnns | ceveeeeesesesd 464,313 | ............ 425,000 | oo 462,532 (9) (1) 1 OO ISR 462,522 1,790 1,790 | .........1,023 | 01/21/2026.... | 2FE........

040114  GU 8| Argentina (Republic of) Sr Nt 7.625% F|07/14/2016. | Direct 205,580 ...190,000 ..181,942 17 17 81,959 23,621 23,621 3,501 | 04/22/2046....

1099999. Total Bonds - All Other Government. ...4,669,893 | .........4,615000 | ........4,484,474 3,990,558 9,450 0 9,450 0| ....4,644,481 0 25,411 25411 | .......334,524 XXX XXX
Bonds - U.S. States, Territories and P:

745145 UZ 3| Puerto Rico Comwlth GO Ref Pub Impt 5.......cccoouueee I . ‘ 07/01/2016. | Maturity. 250,000 250,000 258,725 253,440 (3,440) (3,440) 250,000 0 [ oo 13,750 | 07/01/2016.... | 1FE........
1799999. Total Bonds - U.S. States, Territories and P 250,000 250,000 258,725 253,440 (3,440) 0 (3,440) 0 250,000 0 0 0 [ 13,750 XXX XXX
Bonds - U.S. Special Revenue and Special A

186103 CU 9| Cleveland OH Port Auth Rev Txbl Dev Tru.................... |. | 09/30/2016. | Call ~ 100.0000 585,000 585,000 585,000 585,000 0 585,000 (| 34,654 |11/15/2023.... | 2FE...

3128H6 DC 5| FHLMC Pool #E98199 3.500% 08/15/18. . 109/01/2016. | Paydown 19,006 19,006 17417 18,510 496 496 19,006 0 08/15/2018....

3128H7 B7 6| FHLMC Pool #E99062 3.500% 09/15/18.............c....... | . | 09/01/2016. | Paydown 9,381 9,381 8,839 9,213 168 168 9,381 0 219 |09/15/2018.... | 1....

3128H7 G3 0| FHLMC Pool #£99218 3.500% 09/15/18..................... | . | 09/01/2016. | Paydown 34,703 34,703 32,632 34,065 638 638 34,703 0 805 |09/15/2018.... | 1....

3128H7 K4 3| FHLMC Pool #£99315 3.500% 10/15/18..........ccccoenn. | . | 09/01/2016. | Paydown 22,389 22,389 21,053 21,956 433 433 22,389 0 524 (10/15/2018.... | 1....

3128H7 K7 6| FHLMC Pool #E99318 3.500% 09/15/18..................... | . | 09/01/2016. | Paydown 24,300 24,300 22,850 23,823 477 477 24,300 0 569 [09/15/2018.... | 1....

3128H7 MX 7 |FHLMC Pool #£99374 3.500% 10/15/18..................... | . | 09/01/2016. | Paydown 27,415 27,415 25,779 26,887 528 528 27,415 0 639 |10/15/2018.... | 1.....

3128H7 NH 1| FHLMC Pool #E99392 3.500% 09/15/18. . | 09/01/2016. | Paydown 27,733 27,733 26,000 27,180 553 553 27,733 0 658 |09/15/2018....

3128H) AD 8| FHLMC Gold PC Pool #W30004 7.450% 05/1............ . 09/01/2016. [ PAYAOWN...........coosesescscscscscscscsssssisises | coviniaimmsmmmsnnininnnns | ceveseseseiees 179,549 | .ooovvvevee 179,549 | wooovvvevee 170,717 | oo 176,435 3,115 3115 [ v | s 179,549 0 8,923 |05/15/2021.... | 1.....

3128MJ Q3 7 [ FHLMC Giant Pool #G08473 3.500% 01/15............... . 109/01/2016. | Paydown 292,434 292,434 300,087 299,737 (7,304) (7,304) 292,434 0 6,920 | 01/15/2042.... | 1....

3128MJ T8 3 |FHLMC Pool #G08574 4.500% 02/15/44.................... . | 09/01/2016. | Paydown 943,918 943918 | ..........1,007,190 | ..........1,005,724 (61,806) (61,806) 943,918 0 28,351 |02/15/2044.... [ 1....

312903 HR  1|FHLMC REMIC Ser 113-C 8.500% 05/15/21............... | . | 09/15/2016. | Paydown 158 158 162 158 0 158 0 9 |05/15/2021.... | 1.....

312904 AU 9| FHLMC REMIC Ser 181-E 7.000% 08/15/21............... | . | 09/15/2016. | Paydown 6,290 6,290 6,382 6,274 17 17 6,290 0 285 | 08/15/2021.... | 1....

312904 F7  5|FHLMC REMIC Ser 1022-J 6.000% 12/15/20.............. .| 09/01/2016. | Paydown 4,164 4,164 4,11 4,133 31 31 4,164 (U [ 167 | 12/15/2020.... | 1.....

312904 N2 7 [FHLMC REMIC Ser 1030 F 9.000% 12/15/20. . 109/01/2016. | Paydown 1,489 1,489 1,575 1,544 (55) (55) 1,489 0 89 [12/15/2020....

312905 RA 2| FHLMC REMIC Ser 1070-H 7.500% 04/15/21............. . | 09/01/2016. | Paydown 12,586 12,586 12,924 12,595 9) 9) 12,586 0 630 |04/15/2021.... [ 1....

312905  YJ  5|FHLMC REMIC Ser 1077-E 9.000% 05/15/21............. | . | 09/01/2016. | Paydown 3,883 3,883 3,934 3,886 (3) (3) 3,883 0 231 | 05/15/2021.... [ 1.....

312906 E5  5|FHLMC REMIC Ser 1116-XA 8.400% 08/15/2............. | . | 09/01/2016. | Paydown 2,800 2,800 2,695 2,765 35 35 2,800 (VI N 157 | 08/15/2021.... [ 1....

312906 LL 2 |FHLMC REMIC Ser 1110-Z 8.500% 07/15/21............. | . | 09/01/2016. | Paydown 7,853 7,853 8,165 7,967 (114) (114) 7,853 (VI [ 445 |07/15/2021.... | 1....
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312913 ZE 9| FHLMC REMIC Ser 1437-HD 7.000% 12/15/2............ .| 09/01/2016. | Paydown 9,972 9,972 10,229 10,096 (124) (124) 9,972 | ooooeeviviviiivinnninnnns | s | o0 | i 448 | 12/15/2022.... | 1.....
312915 UF 6| FHLMC REMIC Ser 1504 Z 7.000% 05/15/23.............. . | 09/01/2016. | Paydown 7,253 7,253 7,461 7,353 (100) (100) 7,253 341 | 05/15/2028.... | 1....
31294K UC 7 |FHLMC Gold PC Pool #£01479 3.500% 09/1............. . | 09/01/2016. | Paydown 33,110 33,110 31,164 32,483 627 627 33,110 762 |09/15/2018.... | 1....
31339D SE 9| FHLMC REMIC Ser 2416 PV 6.000% 02/15/3............. | . | 09/01/2016. | Paydown 73,469 73,469 74,181 73,662 (193) (193) 73,469 2,982 | 02/15/2032.... | 1....
313396 JU 6 [ FHLMC REMIC Ser 2367 ZK 6.000% 10/15/3............. | . | 09/01/2016. | Paydown 22,559 22,559 22,502 22,504 55 55 22,559 933 | 10/15/2031.... | 1....
313372  YE 4 |FHLMC REMIC Ser 1643-E 6.500% 05/15/23. .| 09/01/2016. | Paydown 7,339 7,339 7,491 7,409 (70) (70) 7,339 313 | 05/15/2023....
313373 KF 4 |FHLMC REMIC Ser 1628-KZ 6.250% 12/15/2............. | . | 09/01/2016. | Paydown 68,426 68,426 71,887 69,785 (1,359) (1,359) 68,426 2,777 | 12/15/2023.... | 1....
313376 M4 0| FHLMC REMIC Ser 1837-Z 6.500% 04/15/26............. | . | 09/01/2016. | Paydown 33,237 33,237 34,266 33,759 (521) (521) 33,237 ceeennnn 1,432 | 04/15/2026.... [ 1....
3133TC 6P 8 |FHLMC Structured Ser2008 M 7.000% 11/................. .| 09/01/2016. | Paydown 4,929 4,929 5,115 5,035 (106) (106) 4,929 228 |11/20/2027.... [ 1.....
3133TC AU 2 |FHLMC Structured Ser FSPC T-9 A6 6.564................ . [ 09/01/2016. | Paydown 446 446 429 444 2 2 446 21 | 03/25/2029.... | 1....
3133TE LG 7 |FHLMC REMIC Ser 2064 M 6.000% 06/15/28............. | . | 09/01/2016. | Paydown 2914 2914 2,989 2,961 (47) (47) 2914 | s | s | o0 | s 128 | 06/15/2028.... | 1.....
3133TK 58 5| FHLMC REMIC Ser 2136-A 6.000% 03/15/29. . 109/01/2016. | Paydown 2,912 2,912 2,730 2,853 59 59 2,912 03/15/2029....
313401 VR 9| Federal Home Loan Mtg Corp Ser 17-0189................... . 109/01/2016. | Paydown 36 36 35 35 0 36 2 |09/15/2016.... | 1....
31340Y BH  1|FHLMC REMIC Ser6-C 9.050% 06/15/19................... | . | 09/15/2016. | Paydown 1,150 1,150 1,213 1,162 (12) (12) 1,150 69 |06/15/2019.... | 1.....
31340y DB  2|FHLMC REMIC Ser 12-A 9.250% 11/15/19................. | . | 09/15/2016. | Paydown 2,263 2,263 2,253 2,247 15 15 2,263 | oo | s | e | e 140 | 11/15/2019.... | 1....
31340Y  JX  8|FHLMC REMIC Ser30-D 9.500% 02/15/20................. .| 09/15/2016. | Paydown 413 413 413 374 39 39 413 41 102/15/2020.... | 1.....
31340Y KF 5 |FHLMC REMIC Ser 31-E 7.550% 05/15/20................. |. | 08/15/2016. | Paydown 2,097 2,097 2,119 1,582 515 515 2,097 322 |05/15/2020.... | 1....
31340Y QS 1 |FHLMC REMIC Ser46-B 7.800% 09/15/20................. |. | 09/15/2016. | Paydown 1,967 1,967 1,967 1,960 6 6 1,967 [ cvveverererverrneees [ cerrerninernneninenns [ verernerinernenns0 [ e 102 | 09/15/2020.... [ 1....
31340Y X6 1 |FHLMC REMIC Ser 85-C 8.600% 01/15/21. . 109/15/2016. | Paydown 5,693 5,693 5416 5,604 90 90 5,693 316 |01/15/2021....
31358E RK 0| FNMAREMIC Ser 1990-72B 9.000% 07/25/2............. . | 09/01/2016. | Paydown 2,831 2,831 2,764 2,801 30 30 2,831 | oo | e | cvveneieniiennieenn0 | s 170 |07/25/2020.... | 1....
31358G X4 4 [FNMA REMIC Ser 1991-56G 8.600% 06/25/2............. . 109/01/2016. | Paydown 6,165 6,165 6,055 6,108 57 57 6,165 352 |06/25/2021.... | 1....
31358H GT 6| FNMA REMIC Ser 1991-73A 8.000% 07/25/2............. . 109/01/2016. | Paydown 1,259 1,259 1,209 1241 17 17 1,259 66 |07/25/2021.... | 1....
31358H  H4 0 |FNMAREMIC Ser 1991-98) 8.000% 08/25/2.............. . 1 09/01/2016. | Paydown 3,158 3,158 3,256 3,182 (24) (24) KA1 PRI PR R——— i [ — 170 | 08/25/2021.... |1....
31358) HU  8|FNMAREMIC Ser 1991-113 ZE 7.500% 09/2............. .| 09/01/2016. | Paydown 564 564 580 570 (6) (6) 564 28 |09/25/2021.... | 1.....
31358M Q4 9 |FNMA REMIC Ser G1992-42 Z 7.000% 07/25. . | 09/01/2016. | Paydown 11,716 11,716 11,635 11,644 72 72 11,716 556 | 07/25/2022....
31358N 5B 4| FNMA REMIC Ser 1992-124 PZ 7.000% 07/2............. .| 09/01/2016. | Paydown 72,673 72,673 74,769 73,446 (773) (773) 72,673 3,507 |07/25/2022.... | 1.....
31359B DN 4 | FNMA REMIC Ser 1993-115G 5.500% 07/25!............. . 109/01/2016. | Paydown 44,606 44,606 40,641 43,373 1,233 1,233 44,606 1,672 |07/25/2023.... | 1....
31359B  ZK 6| FNMAREMIC Ser 1993-119GA 6.500% 07/25............ | . | 09/01/2016. | Paydown 10,040 10,040 9,908 9,972 68 68 10,040 | oo | e | e 0 | i 445 |07/25/2023.... | 1....
31359E  LJ  8|FNMAREMIC Ser 1993-204ZA 6.500% 10/25............ .| 09/01/2016. | Paydown 46,107 46,107 42,016 44,340 1,767 1,767 46,107 2,022 [10/25/2023.... | 1.....
31359E YL 9| FNMAREMIC Ser 1993-199PF 6.500% 10/25............ . | 09/01/2016. | Paydown 32,422 32,422 32,977 32,313 109 109 32,422 1,453 [10/25/2023.... | 1....
31359G  DE 3 |FNMAREMIC Ser 1993-225 CIUB 6.500% 1............. .| 09/01/2016. | Paydown 16,665 16,665 16,933 16,815 (150) (150) 16,665 714 | 12/25/2023.... | 1.....
31359G P34 |FNMA REMIC Ser 1994-37L 6.500% 03/25/2.. . 109/01/2016. | Paydown 36,733 36,733 37,300 36,797 (64) (64) 36,733 03/25/2024....
31359K  ZR  1|FNMA REMIC Ser 1996-45 CI K 7.000% 09............... . | 09/01/2016. | Paydown 13,295 13,295 13,560 13,428 (134) (134) 13,295 623 | 09/25/2021.... | 1....
31359P  DJ 2 |FNMA ACES Ser 1997-M2 CIZ 7.125% 01/1.............. | . | 09/01/2016. | Paydown 2,006 2,006 2,155 2,121 (114) (114) 2,006 95 | 01/17/2037.... | 1.....
31359Q UN 2 |FNMAREMIC Ser 1997-56 Z 7.000% 09/18/............... . 109/01/2016. | Paydown 12,764 12,764 12,988 12,880 (116) (116) 12,764 595 |09/18/2027.... | 1....
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31359T 6P 8 |FNMA REMIC Ser 1998-37 CIVZ 6.000% 06.............. .| 09/01/2016. | Paydown 98,834 98,834 | ........... 101,767 99,827 (994) (994) 98,834 3,810 [06/17/2028.... | 1.....
313590 TL 9| FNMA REMIC Ser 1998-54C 6.000% 09/18/2............. | . | 09/01/2016. | Paydown 9,811 9,811 9,847 9,818 (7) (7) 9,811 392 | 09/18/2028.... | 1.....
31359 BH 5| FNMA REMIC Ser 1998-73 CIMZ 6.300% 10............. |. | 09/01/2016. | Paydown 3,459 3,459 3,548 3,510 (51) (51) 3459 | s | e | cverernenererienenn0 | s 145 | 10/17/2038.... [ 1.....
313602 3E 2 |[FNMAREMIC Ser 1989-67D 9.000% 10/25/1............. | . | 09/01/2016. | Paydown 3,096 3,096 3,086 3,079 17 17 3,096 | oo | i | e | 188 | 10/25/2019.... [ 1.....
313602 DV 3 |FNMAREMIC Ser 1988-15A 9.000% 06/25/1............. . | 09/01/2016. | Paydown 2,416 2,416 2,446 2,415 1 1 2416 | s | e | v | s 141 | 06/25/2018.... | 1.....
313602 GQ 1 |FNMAREMIC Ser 1988-25B 9.250% 10/25/1. .| 09/01/2016. | Paydown 2,680 2,680 2,836 2,695 (15) (15) 2,680 10/25/2018....
313602 W4 2| FNMA REMIC Ser 1989-62G 8.600% 10/25/1............. . | 09/01/2016. | Paydown 3,826 3,826 3,832 3,819 7 7 3,826 219 | 10/25/2019.... | 1.....
313603 2H 4 | FNMA REMIC Ser 1990-35E 9.500% 04/25/2............. . | 09/01/2016. | Paydown 57 57 60 57 0 57 4 | 04/25/2020.... | 1.....
313603 GW 6| FNMAREMIC Ser 1989-86E 8.750% 11/25/1............. .| 09/01/2016. | Paydown 1,283 1,283 1,271 1,275 8 8 1,283 75 | 11/25/2019.... | 1.....
313603 JJ 2| FNMA REMIC Ser 1989-90E 8.700% 12/25/1............. . | 09/01/2016. | Paydown 901 901 950 915 (14) (14) 901 52 |12/25/2019.... | 1.....
313603 YL 0| FNMAREMIC Ser 1990-16E 9.000% 03/25/2............. .| 09/01/2016. | Paydown 2,782 2,782 2,821 2,778 4 4 2,782 | oo | s | o0 | s 164 | 03/25/2020.... | 1.....
31377M AP 6| FNMA DUS Pool #380814 6.030% 12/25/1 . 109/01/2016. | Paydown 20,196 20,196 21,676 20,540 (344) (344) 20,196 812 | 12/25/2019....
31377M Y7 0|FNMA DUS Pool #381534 6.585% 04/25/24............... . 109/01/2016. | Paydown 41,564 41,564 45,980 43,553 (1,989) (1,989) 41,564 ...1,826 | 04/25/2024.... | 1.....
31377Q ML 3| FNMA DUS Pool #383863 6.850% 07/25/18............... . | 09/01/2016. | Paydown 49,834 49,834 55,371 50,844 (1,010) (1,010) 49,834 2,277 | 07/25/2018.... | 1.....
31377R  JL 5| FNMADUS Pool #384667 7.090% 01/25/27............... . | 09/01/2016. | Paydown 71,210 71,210 78,231 75,188 (3,978) (3,978) 71,210 3,368 | 01/25/2027.... | 1.....
31377T  XE 1 |FNMADUS Pool #386877 4.990% 04/25/19............... .| 09/01/2016. | Paydown 32,964 32,964 31,589 32,529 435 435 32,964 .A112 0| 04/2502019.... | 1.
313770  FK 4 [ FNMA DUS Pool #387270 5.450% 03/25/35............... . 109/01/2016. | Paydown 22,155 22,155 22,283 22,224 (69) (69) 22,155 805 |03/25/2035.... | 1......
31381H TQ 9| FNMA DUS Pool #461459 5.450% 11/25/23............... . 109/01/2016. | Paydown...........oveeereveeercreemervereeens [ overveiisesenisesenissenes | ovevveeins 139,772 | oo 139,772 | oo 143,856 | ..o 141,309 (1,538) (1,538) | covvvevoererrerererrens | e 139,772 5,081 | 11/25/2023.... | 1.....
31381H TR 7 [ FNMA DUS Pool #461460 5.350% 09/25/2: . 109/01/2016. | Paydown 41,125 41,125 42,256 41,544 (418) (418) 41,125 1,491 |09/25/2023....
31381L  KH 9| FNMA Pool #463896 6.340% 10/25/27..........ccccouveueeee . | 09/01/2016. | Paydown 11,543 11,543 13,529 13,234 (1,691) (1,691) T1,543 | v | s | e | s 493 | 10/25/2027.... | 1.....
31381L  NY 9| FNMA Pool #464007 6.650% 01/25/28...........cccoovevenne . | 09/01/2016. | Paydown 5,541 5,541 6,584 6,421 (880) (880) 5,541 246 |01/25/2028.... | 1.....
31381L TV 9| FNMA Pool #464164 5.920% 01/25/35..........ccruuerevenee . 109/01/2016. | Paydown 7,278 7,278 8,132 8,060 (782) (782) 7,278 287 |01/25/2035.... | 1.....
31381M PR 0| FNMA DUS Pool #464932 4.340% 04/25/20............... . | 09/01/2016. | Paydown 49,715 49,715 53,661 51,478 (1,763) (1,763) 49,715 ...1,456 | 04/25/2020.... [ 1.....
31381M X2 6 | FNMA DUS Pool #465197 4.270% 05/25/20............... .| 09/01/2016. | Paydown 33,434 33,434 35,868 34,5632 (1,098) (1,098) 33,434 964 | 05/25/2020.... | 1.....
31381IN K9 3| FNMA Pool #465720 4.030% 10/25/20... . | 09/01/2016. | Paydown 37,803 37,803 39,903 38,795 (992) (992) 37,803 10/25/2020....
3138IN V3 4| FNMA Pool #466034 6.210% 12/25/29..............cccccc0.. .| 09/01/2016. | Paydown 18,103 18,103 20,649 20,305 (2,202) (2,202) 18,103 750 |12/25/2029.... | 1.....
31381N WH 2| FNMA Pool #466048 3.680% 09/25/20............ccooreeunee . 109/01/2016. | Paydown 31,910 31,910 32,927 32,374 (464) (464) 31,910 793 |09/25/2020.... | 1.....
31381IN  XT 5| FNMA Pool #466090 3.280% 10/25/20.............cccoecc.c. . 109/01/2016. | Paydown 62,712 62,712 62,712 62,712 0 62,712 1,390 |10/25/2020.... | 1.....
31381P  KS 6| FNMA Pool #466605 6.340% 01/25/29....................... .| 09/01/2016. | Paydown 10,073 10,073 11,688 11,455 (1,382) (1,382) 10,073 | covvvvvvvveveveeeeneeeenes [ v | cevveneneeneeneeeneeen0 [ i 426 | 01/25/2029.... | 1.....
313817 KS 8 |FNMA Pool #470205 6.740% 07/25/29..........ccccovrurueee . | 09/01/2016. | Paydown 10,390 10,390 12,499 12,212 (1,821) (1,821) 10,390 | oo | s | e | e 470 |07/25/2029.... | 1.....
31384V QL 9| FNMA Pool #535159 7.000% 02/25/30..........ccccosreveree . | 09/01/2016. | Paydown 11,713 11,713 11,337 11,369 344 344 11,713 582 |02/25/2030.... [ 1.....
3138A9 CV 4 |FNMA Pool #AH7283 4.000% 03/25/41.. . 109/01/2016. | Paydown 349,164 349,164 352,587 352,391 (3,228) (3,228) 349,164 03/25/2041....
3138AB  YQ 6| FNMA Pool #AH9718 4.000% 04/25/41.............cccccceeee [ . | 09/01/2016. | PAYAOWN........ccvvoioeiirieiscnciinnneins | cevvissssiissesisesssines | cevviiinenins 161,216 | ccovvree 161,216 | oo 162,797 | ccovvrenee 162,698 (1,482) (1482) | oo | v 161,216 04/25/2041.... [ 1....
3138AC AR 8|FNMA Pool #AH9915 3.500% 04/25/41....................... | . | 09/01/2016. | Paydown 17,695 17,695 17,903 17,890 (195) (195) 17,695 | covvvvvvvveecevereeeneeees [ cevevvvcvnvesesnsnsnnnnnns | coveeneeeeeeeneeeneenn0 [ i 412 | 04/25/2041.... | 1.....
3138AP  JX 7 |FNMA Pool #A19277 4.000% 08/25/41.........coccormuvreunne . 109/01/2016. | Paydown 329,039 329,039 332,265 332,120 (3,081) (3,081) 329,039 8,269 | 08/25/2041.... [ 1....
3138EG N4 2| FNMA Pool #AL0410 4.404% 06/25/21...........coovccnenns .| 09/01/2016. | PAYAOWN.....coccvorrernnerirerenrerrerenerinees | cevsersssesnesssesssnensnes | onsesnenssns 123,659 | oo 123,659 | oo 132,315 | o 128,407 (4,748) () [T [ 123,659 3,677 | 06/25/2021.... | 1....
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3138EK  TC 9 |FNMA Pool #AL3246 3.500% 10/25/42.................c..... .| 09/01/2016. | Paydown 21,902,011 | 1,902,011 | 1,915,711 | 1,915,068 | e (13,047) | cooveeeceniceninicicicenn ceee(13047) | s e 1,902,011 | s [ [ cveverincicniiinenn0 | 45377 | 10/25/2042.... | 1.....
3138EL  GL  1|FNMA Pool #AL3802 3.000% 02/25/28...........ccocuvuunee . | 09/01/2016. | Paydown 224,683 224,683 230,089 229,551 (4,868) (4,868) 224,683 4,464 | 02/25/2028.... | 1....
3138L2  PT 8| FNMA Pool #AM2233 7.250% 01/25/31......ccccoorvvrn.. . 109/01/2016. | Paydown 2,790 2,790 3,539 3468 (679) (679) Y UM SRRSO [ ———( ) [P— 135 101/25/2031.... | 1....
3138L2  TX 5 |FNMA Pool #AM2365 7.190% 02/25/31........cccorvunnees . 109/01/2016. | Paydown 4,820 4,820 6,129 6,006 (1,186) (1,186) 4,820 231 [02/25/2031.... | 1....
3138L2  UF 2| FNMA Pool #AM2381 7.700% 01/25/31............ccccoec... . | 09/01/2016. | Paydown 1,717 1,717 2,241 2,192 (474) (474) 1,717 88 [01/25/2031.... | 1....
3138LU  XW 0| FNMA Pool #A04292 3.000% 07/25/42.. .| 09/01/2016. | Paydown 328,437 328,437 341,780 340,855 )| .(12,418) 328,437 07/25/2042....
3138M0  JU 5| FNMA Pool #A08374 3.000% 07/25/42............cocuvuueee . [ 09/01/2016. | PaydOWN........cooureeciiriiriieriieniienes | e | ovsiieriins 127141 | s 127141 | s 132,306 | ..ccoovoneen 131,940 ) (4,800) | coveoveeceierieriiens | e 127,141 07/25/2042.... | 1....
3138M6 QU 4 | FNMA Pool #AP3166 3.000% 08/25/42...........ccoccvvner . | 09/01/2016. | Paydown 78,885 78,885 82,090 81,874 (2,989) (2,989) 78,885 08/25/2042.... | 1....
3138MJ  HZ 5| FNMA Pool #AQ2947 2.500% 11/25/27.........ccccvvvvvuees . 09/01/2016. | PAYAOWN..........ccecscsescscsessscsssssisiass | isisiiisssssssmnisnnnnns | coveeeresesess 115,638 | ..oovovevenen 115,638 | w.oovovevenen 115,222 | woovveverenen 115,251 387 387 [ i | e 115,638 11/25/2027.... | 1.....
3138MR ML 2| FNMA Pool #AQ9362 2.500% 01/25/28...........cccoouuu. . | 09/01/2016. | Paydown ....1,896,586 ....1,896,586 ....1,883,547 1,884,726 [ e cerrrereeen 11859 | e 11,859 [ s ....1,896,586 01/25/2028.... | 1....
3138W9 GS 3| FNMA Pool #AS0208 3.500% 08/25/43..............ccccce .| 09/01/2016. | Paydown 2,073,592 2,073,592 2,054,962 2,055,560 v 18,082 | ......18,032 2,073,592 08/25/2043.... [ 1.....
3138W9 GU 8| FNMA Pool # AS0210 3.500% 08/25/43. . 109/01/2016. | Paydown 1,340,374 1,340,374 1,345,820 1,345,505 (5,131) (5,131) 1,340,374 08/25/2043.....
3138WD  FK 2| FNMA Pool #AS3769 4.000% 11/25/39............ccccoeeeee. . 1 09/01/2016. | Paydown 2,355,314 2,355,314 2,521,106 2,517,799 ceerreenne(162,485) | oo, ....(162,485) 2,355,314 11/25/2039.... | 1....
3138WF  LC 8 |FNMA Pool #AS5722 3.500% 09/01/45....................... .| 09/01/2016. | Paydown 5,926,862 5,926,862 ...6,124,115 8,122,703 | oo, RN (1175 ) ....(195,841) 5,926,862 ......143,128 | 09/01/2045.... | 1.....
3138WQ  AY 8| FNMA Pool #AT2722 3.000% 05/25/43............ccccenuree | . [ 09/01/2016. [ PAYAOWN.......ocvoerrerriiecrirerincriserines [ v | cevverinenins 181,960 | .covvveneee 181,960 | .ccovvoneen 176,871 | o 177,071 4,889 4889 | .o | e 181,960 3,652 | 05/25/2043.... | 1....
3138WQ B8 4 [FNMA Pool #AT2762 2.500% 05/25/28....................... | . | 09/01/2016. | Paydown 324,135 324,135 321,502 321,734 2,401 2,401 324,135 ...5,467 | 05/25/2028.... | 1.....
3138WW  BK 4 | FNMA Pool #AT8141 3.000% 08/25/43............ccccooe.en | . [ 09/01/2016. | Paydown 80,843 80,843 78,269 78,411 2,432 2,432 80,843 ...1,620 | 08/25/2043.... | 1....
3138X0  Z3 5| FNMA Pool #AU1661 2.500% 07/25/28....................... | . | 09/01/2016. | Paydown 550,726 550,726 546,252 546,642 4,085 4,085 550,726 9,041 | 07/25/2028.... | 1....
3138X2  LF 9| FNMA Pool #AU3025 3.000% 08/25/43.. . 109/01/2016. | Paydown 1,036,494 1,036,494 1,003,496 1,005,062 31,432 31,432 1,036,494 08/25/2043.....
3138X3  AQ 5 |FNMA Pool #AU3614 3.000% 07/25/43..............ccccoeee. | . [ 09/01/2016. | PAYAOWN.........cooommrveeircicncrciicnniiiis | o | o 169,562 | ...ccovoren 169,562 | .............. 164,164 | ...ccoounneee 164,414 5,148 5,148 | oo | e 169,562 07/25/2043.... | 1....
3138X6  KE 4| FNMA Pool #AU6592 3.500% 01/25/44..............ccccoeoee | . [ 09/01/2016. | PAYAOWN.......coooomvererereeercveiencreienns | cererveseesessssessssinns | corssneennns 174,667 | ..o 174,667 | .oovvrerene 177,164 | oo 177,101 (2,434) (2/434) | oo | e 174,667 01/25/2044.... [ 1....
3138X9  SH 3| FNMA Pool #AU9519 3.500% 10/25/43...............co...... | . | 09/01/2016. | Paydown 855,251 855,251 873,647 873,109 (17,858) | oo ...(17,858) 855,251 10/25/2043.... | 1....
3138XH D5 7 [ FNMA Pool #AV5523 4.500% 01/25/44....................... . 109/01/2016. | Paydown 17,251 17,251 18,499 18,471 (1,221) (1,221) 17,251 01/25/2044.... [ 1....
3138XJ 3K 1 |FNMA Pool #AV7101 3.500% 03/25/44....................... - 09/01/2016. | PAYAOWN..........cscscscscscsisiscssassisiass | coiisisisisinininnnns | coveeeneeesesd 484,621 | ............. 484,621 | .oovvveven 487,934 | .ooovvveve 487,833 (3,212) (<213 ) I ISR 484,621 03/25/2044.... [ 1.....
3138XJ  3Y 1 |FNMA Pool #AV7114 4.500% 03/25/44.. . | 09/01/2016. | Paydown T47 478 747478 802,838 801,395 (53,917) (53,917) 747478 03/25/2044....
3138XK 3B 8 |FNMA Pool #AV7993 4.500% 02/25/44....................... .| 09/01/2016. | Paydown 246,204 246,204 264,015 263,121 (16917) | s ....(16,917) 246,204 02/25/2044.... [ 1.....
3138XU VB 5[FNMA Pool #AW5109 4.000% 08/25/44...................... . 109/01/2016. | Paydown ..2,190,447 | ..........2,190,447 2,324,099 2,322,183 ceeereneene(131,735) | s (131735) [ s ceennnn 2,190,447 08/25/2044.... | 1....
3138Y6 3L 6| FNMA Pool #AX5302 4.000% 01/25/42...........cccoovvuunee . | 09/01/2016. | Paydown 3,659,786 3,659,786 3,911,397 3,907,476 (247,689) (247,689) 3,659,786 01/25/2042... | 1....
3138Y8  F6 2| FNMA Pool #AX6488 4.000% 11/25/44..................... .| 09/01/2016. | Paydown ..1,970,982 | .........1,970,982 | .........2,108,335 | ..........2,106,267 | ..ccccoceeeeeeererrcrcrcc coveeeeeen(135,285) [ oo +...(135,285) | ..o cereenen 1,970,982 11/25/2044.... | 1.....
31392C  PT 5| FNMAREMIC Ser 2002-21 CI PE 6.500% O04............. | . | 09/01/2016. | Paydown 8,602 8,602 8,852 8,794 (191) (191) 8,602 368 | 04/25/2032.... | 1....
31392E 4S5 6| FNMAREMIC Ser 2002-72 CIDA 5.500% 11............. .| 09/01/2016. | Paydown (24) (24) 11/25/2017.... | 1.....
31392E  5J 5 |FNMAREMIC Ser 2002-79 CI CB 5.500% 11. . 109/01/2016. | Paydown 802 802 11/25/2022....
31392E  F5 4 |FNMAREMIC Ser 2002-65 CIHC 5.000% 10............. . | 09/01/2016. | Paydown 12 12 208 | 10/25/2017.... | 1....
31392E  SX 9| FNMA REMIC Ser 2002-59 CIB 5.500% 09/............... .| 09/01/2016. | Paydown (17) (17) | oo | eeverereneeeeeecn 3081 | s [ s | o0 | i 113 | 09/25/2017.... | 1.....
313920  YQ 6| FNMAREMIC Tr Ser 2003 W3 Cl 2A5 5.356............... . 109/01/2016. | Paydown 23,818 23,818 24,220 24,055 (238) (238) 869 | 06/25/2042.... | 1....




¥'5030

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

SCHEDULE D - PART 4

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

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

E

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

g Number of Shares Book/Adjusted Increase/ (Amortization)/ Impairment B/A.C.V. 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 Consil ion 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)

31392R  SJ  1|FHLMC SPC Ser T-45 CIA5 6.280% 10/27................. .| 09/01/2016. | Paydown 744,203 744,203 765,599 755,134 covrereneeee(10,931) [ i ...(10,931) 744,203 | ....oooooveeevvrviiiiinns | oriviimsiimsssnsnninnnnns | cvsnerssssensnsnsnnnnnsd | v 31,952 | 10/27/2031.... [ 1.....
31392T WT 0| FHLMC REMIC Ser 2478 JF  6.000% 08/15/2.............. . | 09/01/2016. | Paydown 9,498 9,498 9,893 9,613 (115) (115) 9,498 387 | 08/15/2022.... | 1....
313920 KL 7 |[FHLMC REMIC Ser2504 N 5.500% 09/15/1.............. . | 09/01/2016. | Paydown 56,522 56,522 57,749 56,601 (80) (80) 56,522 2,064 | 09/15/2017.... | 1....
313920 MQ 4 |FHLMC REMIC Ser 2503 BH 5.500% 09/15/1............. . 109/01/2016. | Paydown 25,540 25,540 26,351 25,589 (48) (48) 25,540 932 |09/15/2017.... | 1....
31392V 7G 1 |FHLMC REMIC Ser 2498 BM 5.500% 09/15/1............ . 109/01/2016. | Paydown 4,407 4,407 4,530 4,416 9) 9) 4407 | oo e [0 [ 161 | 09/15/2017.... [ 1....
31392V SN 3|FHLMC REMIC Ser 2496 BK 5.500% 09/15/1. .| 09/01/2016. | Paydown 20,394 20,394 21,032 20,438 (44) (44) 20,394 750 |09/15/2017....
31392V XT 4| FHLMC Struc PTC Ser T50 Cl A7 5.048% 1................ . | 09/01/2016. | Paydown 570,444 570,444 563,991 567,192 3,252 3,252 570,444 | ... | e | e | e 18,804 | 10/27/2031.... | 1....
31392W  G9 5| FHLMC REMIC Ser 2516 CIEH 5.500% 10/1............. | . | 09/01/2016. | PAYAOWN.......ooouvermrreeerererirererenisenes | cereeesmessssssssesessessnes | osvesersens 128,297 | oo 128,297 | oo 129,580 | oo 128,400 (103) (103) | oo | e 128,297 4,696 | 10/15/2022.... [ 1....
31392W  MB 3| FHLMC REMIC Ser 2515 CIKB 5.000% 10/1.............. | . | 09/01/2016. | Paydown 13,909 13,909 14,174 13,925 (16) (16) 13,909 | coovvvvvvvevevnnneneenenns [ v | o0 [ 465 | 10/15/2017.... | 1.....
31392X  6X  1|FHLMC REMIC Ser 2517 CIBH 5.500% 10/1............. |. | 09/01/2016. | Paydown 38,492 38,492 39,581 38,558 (66) (66) 38,492 1,406 |10/15/2017.... [ 1....
31393A  FD 4 |FNMAREMIC Ser 2003-28 CITC 5.500% O4.............. . [ 09/01/2016. | PAYAOWN.........ooooovvvevvveeveeiiiviisisissnininnns [ covvnvenssssssssssssssssssseess | coveveieisis 148,913 | woovvevevee 148,913 | oo 157,848 | wooovvvevene 150,424 (1,511) (UL ) U IS, 148,913 04/25/2023.... [ 1.....
31393A ZB 6| FNMA REMIC Ser 2003-30 CI BC 5.500% 04. . 109/01/2016. | Paydown 192,562 ..192,562 ...203,875 ...194,258 (1,696) (1,696) 92,562 04/25/2023....
31393B  3W 3| FNMA REMIC Ser 2003-51 CIQH 5.500% O06............. . [ 09/01/2016. | PaYAOWN.......ccvorrereerircreerirrerensiienes | cevrerssessnessseseinessns | coneesnensens 437,020 | ... 437,020 | ..o 450,131 | oo 442,295 (5,275) (5,275) | covvveoevereerririens | e 437,020 06/25/2033.... [ 1....
31393C PD 9| FNMAREMIC Ser 2003-55 CI CD 5.000% O06............. .| 09/01/2016. | Paydown 18,297 18,297 18,105 18,195 102 102 18,297 609 |06/25/2023.... | 1.....
31393C QH 9| FNMAREMIC Ser 2003-55 CIHY 5.000% 06............. . | 09/01/2016. | Paydown 82,808 82,808 84,762 83,092 (284) (284) 82,808 2,770 | 06/25/2023.... | 1....
313930  TX 9| FNMAREMIC Ser 2003-W10 Cl 1A4 4.505%.............. .| 09/01/2016. | Paydown 93,262 93,262 93,259 93,104 159 159 93,262 2,822 | 06/25/2043.... [ 1.....
31393E LF 4 |FNMA REMIC Ser 2003-W12 Cl 1A8 4.550%.............. . 109/01/2016. | Paydown 312,659 312,659 302,958 307,083 5,575 5,575 312,659 19,500 | 06/25/2043.... | 1....
31393F 4B 9| FHLMC REMIC Ser 2528 CIKM 5.500% 11/1............. . | 09/01/2016. | Paydown 30,092 30,092 30,621 30,222 (130) (130) 30,092 1,112 | 11/15/2022.... | 1....
31393F LU 8| FHLMC REMIC Ser 2527 CIBP 5.000% 11/1. . 109/01/2016. | Paydown 16,522 16,522 16,744 16,525 (2) 2) 16,522 548 |11/15/2017....
31393F PA 8 |FHLMC REMIC Ser2532 CIPH 5.500% 12/1............. |. [09/01/2016. | PAYOWN......cooriouirirriinirinriinciiinniins | orerirsesinenisesinesienns | eeviveesinens 433,223 | ...cccocooenn 433223 | oo 445272 | oo 438,805 (5,582) (1. 7.2 ) [FSTUTUR ISOROY 433223 | i | e | cevvisnnniinnnnn0 | s 16,656 | 12/15/2032.... [1....
31393H 6S 6| FHLMC REMIC Ser 2543 CI AN 5.000% 12/1............. | . | 09/01/2016. | Paydown 39,584 39,584 39,237 39,475 109 109 39,584 1,334 |12/15/2017.... | 1....
31393) 6E 3| FHLMC REMIC Ser 2556 CI TC 5.500% 01/1.............. | . | 09/01/2016. | Paydown 35,988 35,988 37,697 36,312 (324) (324) 35,988 1,316 | 01/15/2023.... | 1....
31393) CQ 9| FHLMC REMIC Ser 2551 CICB 5.000% 01/1............. |. | 09/01/2016. | Paydown 42,756 42,756 40,692 42,378 378 378 42,756 1,434 101/15/2018.... | 1....
31393M  FL 0 |FHLMC REMIC Ser 2591 CIWC 5.000% 10/1............ - 09/01/2016. | PAYAOWN..........icicsescscscscsssiscsssssssiass | covisisisssiminnnnnns | coveeeeeeeiees 131,333 | oo 131,333 | o 127,927 | oo 130,867 467 467 4,388 |10/15/2032.... [ 1.....
31393N  AH 2| FHLMC REMIC Ser 2587 CIKG 5.000% 03/1. . | 09/01/2016. | Paydown (2,087) (2,087) 5,264 | 03/15/2033....
31393 DY  7|FHLMC REMIC Ser 2595 CI GC 5.500% 04/1............. .| 09/01/2016. | Paydown (766) (766) 2,987 |04/15/2023.... | 1.....
31393P RF 3| FHLMC REMIC Ser 2603 CIC 5.500% 04/15.............. . 109/01/2016. | Paydown (632) (632) 11,910 | 04/15/2023.... | 1....
31393T CC 8| FNMA REMIC Ser 2003-92 CIMB 5.000% 09............. . 109/01/2016. | Paydown 898 898 2,058 | 09/25/2023.... | 1....
313930 HG  1|FNMAREMIC Ser2003-120 CIJD 5.000% 1.............. | . | 09/01/2016. | Paydown 94,212 94,212 94,035 93,934 278 278 94,212 3,143 [12/25/2023.... | 1.....
313930 QG  1|FNMAREMIC Ser2003-117 CIMD 5.000% 1............. . | 09/01/2016. | Paydown 254,248 254,248 237,484 248,148 6,100 6,100 254,248 8,458 | 12/25/2023.... | 1....
31393V 4V 0|FHLMC REMIC Ser 2627 CIMW 5.000% 06/1............ .| 09/01/2016. | Paydown 72,701 72,701 73,621 72,795 (94) (94) 72,701 06/15/2023.... [ 1.....
31393Y  4J 1| FNMA REMIC Ser 2004-51 CI KW 5.500% 07. . 109/01/2016. | Paydown 68,494 68,494 68,195 68,229 265 265 68,494 07/25/2024.....
31394A LU  8|FNMAREMIC Ser 2004-W10 CIA5 5.500% O............. | . | 09/01/2016. | Paydown 973,424 973,424 991,790 983,730 cerrrereens(10,308) | oo ....(10,306) 973,424 08/25/2034.... [ 1....
31394A  PF 7 |FNMA REMIC Ser 2004-65 CI ZA 4.500% 08.............. .| 09/01/2016. | Paydown 914,891 914,891 872,273 888,352 26,538 26,538 914,891 | ..ooooooeeeeveviiiiiinns | ovmsmimmmimsminnnnnnnnnns | cvnnerssssenssnsnnnnens0 | v 27,615 | 08/25/2034.... [ 1.....
31394A XM 3| FNMA Grantor Tr Ser 2004-T4 CIAI9 4.7.......cccoeeveene | . [ 09/01/2016. | PAYAOWN.......vvermvrieirmcreiereereiinenrininns | ceveeresseesssssessssnnes | sevsnessennns 107,252 | oo 107,252 | oo 107,926 | ..ccooveneen 107,569 (317) (317) | eoeereernerrriveenns | e 107,252 3,365 | 08/25/2034.... | 1....
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31394B  6M  1|FNMA REMIC Ser 2005-6 CIMB 5.000% 02............... | . | 09/01/2016. | Paydown 241,830 241,830 242,246 241,376 454 454 241,830 0| .....B8124 |02/25/2025.... | 1......
31394B DH 4 |FNMAREMIC Ser 2004-78 CIZ 5.500% 11l............... | . | 09/01/2016. | Paydown 877,679 877,679 891,098 883,508 (5,829) (5,829) 877,679 0 [ oo 32,463 | 11/25/2034.... [ 1.............
31394D E4 8| FNMA REMIC Ser 2005-53 CIMJ 5.500% 06.............. . | 09/01/2016. | Paydown 516,285 516,285 531,451 520,890 (4,605) (4,605) 516,285 0| o 19,288 | 06/25/2035.... [ 1.............
31394D JW 1 |FNMA REMIC Ser 2005-W2 Cl A8 5.410% 05............. | . [ 09/01/2016. | PAYAOWN.......courrreremrrrermemrerieenrerienns | coverrisisensisiseseisnenes | oveeresinnens 405,161 | oo 405,161 | .o 402,586 | ..ocoovvvenen 402,941 2,221 2,221 | s | i 405,161 0 [ oo 14,865 | 05/25/2035.... [ 1...covcouneee
31394D VB 3| FNMA REMIC Ser 2005-43 CI GC 5.500% 05............. . 109/01/2016. | Paydown...........ovvwereveeenevceennveiinnns [ v | e 100,496 | ......cc...... 100,496 | ..oovvoreee 105,772 | ccoverenee 102,719 (2,223) 2V ) I TR I 100,496 0 .....4066 |05252035... 1.
31394F  H7 3 |FNMA REMIC Ser 2005-83 CI LB 5.500% 10.. .| 09/01/2016. | Paydown 1,043,128 1,043,128 1,024,900 1,035,518 7,610 7,610 1,043,128 0 38,527 |10/25/2035....
31394G S8 7 |FHLMC REMIC Ser 2657 CIDT 5.000% 08/1.............. | . | 09/01/2016. | Paydown 55,727 55,727 51,539 54,518 1,210 1,210 55,727 0 .....1888 [08/152023... [1........
31394H 4W 8| FHLMC REMIC Ser 2664 CIAY 5.000% 08/1........cc.... | . | 09/01/2016. | PAYAOWN.......vvorrermerieerererirerereninenes | cereersresesssssnessssessnes | ovsesnesesns 157179 | oo 157179 | v 145734 | ... 153,877 3,301 3,301 | s | v 157,179 0 5,339 | 08/15/2023.... | 1.ceeovvenen.
31394H  ZZ 7 |FHLMC REMIC Ser 2672 CIXB 5.500% 09/1.............. | . | 09/01/2016. | Paydown 34,473 34,473 35,421 34,938 (465) (465) 34,473 0 [ .o 1,263 [ 09/15/2023.... [ 1.ovevevenens
31394) KW 6 |FHLMC REMIC Ser 2673 CIQL 5.500% 09/1.............. . | 09/01/2016. | Paydown 349,729 349,729 357,893 351,371 (1,642) (1,642) 349,729 (V1 12,819 | 09/15/2023.... | 1..ooreanee
31394) MS 3| FHLMC REMIC Ser 2676 CIKY 5.000% 09/1.............. |. | 09/01/2016. | Paydown 301,763 301,763 285,563 297,046 4,716 4,716 301,763 0 [ 10,072 | 09/15/2023.... | 1.............
31394) YA 9| FHLMC REMIC Ser 2697 CILG 4.500% 10/1. . 109/01/2016. | Paydown 136,508 ...136,508 ..122,047 ...132,384 4,124 4,124 36,508 0 10/15/2023....
31394L  4E 9 |FHLMC REMIC Ser 2684 CI PH 5.000% 01/1............. |. | 07/01/2016. | Paydown 20,108 20,108 18,882 20,005 103 103 20,108 0 586 |01/15/2033.... | 1.............
31394L N5  7|FHLMC REMIC Ser 2701 CIAC 5.000% 11/1............. | . | 09/01/2016. | PAYAOWN.......ooovvvveeveeiiiiviiiimiiimiisiisiainnns [ covvvnsnssssssssssssssssssssnns | s 132,938 | woooveverene 132,938 | oo 123,799 | oo 130,244 2,695 2,895 | ..oooovereveriririrnninnns | s 132,938 0 [ coeeennnn4,399 [ 11/15/2023.... [ 1.
31394M  YB 0 |FHLMC REMIC Ser 2720 CIPC 5.000% 12/1............. |. | 09/01/2016. | Paydown 57,044 57,044 53,104 55,517 1,527 1,527 57,044 0 ....1888 [12/15/2023.... [ 1.............
31394U  ZS  4|FHLMC REMIC Ser 2005-112 CINE 6.000%.............. .| 09/01/2016. | Paydown 557,785 557,785 590,380 569,690 e (11,908) [ o coovenenenn(11,905) 557,785 0 22,620 | 12/25/2035.... [ 1.....ocveveee
31394W  KC  1|FHLMC REMIC Ser 2777 CIDG 4.000% 04/1............. . [09/01/2016. | PaydOWN......cooouerevercreeerereeienresnens [ orerresinessssnsesssinnenes | oveevesinees 173913 | s 173913 | s 151,522 | oo 170,737 3,176 376 | i | e 173,913 0 | 4,562 | 04/15/2033.... [ 1.cvovnecs
31394Y XS 8 |FHLMC REMIC Ser 2811 CIDT 5.000% 06/1.............. | . | 09/01/2016. | Paydown 45,749 45,749 45,263 45,545 204 204 45,749 0| ...1,525 | 06/15/2024.... [ 1.............
31395B  R3 9| FNMA REMIC Ser 2006-24 CI Z 5.500% 04/... . 109/01/2016. | Paydown 2,779,765 2,779,765 2,837,074 2,807,941 (28,176) (28,176) 2,779,765 0| ....103,916 |04/25/2036....
31395D  J4 2| FNMA REMIC Ser 2006-43 CIKD 6.000% 06............. . [ 09/01/2016. | PaYAOWN........ouureeeeririinniieriiesiienes | cevvesinsessesiessinesins | orseinerian 417,139 | o 417139 | e 438,257 | oo 424,405 (7,265) (7,265) | covooveceinerinciiens | e 417,139 (V1 16,275 | 06/25/2036.... [ 1.............
313956 M4 1 |FHLMC REMIC Ser 2868 CIAV 5.000% 08/1.............. | . [ 09/01/2016. | PaydOwn..........cooveeermverermvernneniennnnns [ covervriinernrisseseniennnes | ovevveeennns 159,983 | ..o 159,983 | oo 160,008 | ......cccceo.. 159,771 212 212 [ e | s 159,983 0 5,356 | 08/15/2024.... [1.............
313950 MG  8|FHLMC REMIC Ser 2892 CIAD 5.000% 11/1............. |. | 09/01/2016. | Paydown 34,231 34,231 34,210 34,179 52 52 34,231 0 | e 1,145 [ 11/15/2024.... [ 1..coeece.
31395K  HE 6| FHLMC REMIC Ser 2904 CIPE 5.500% 12/1.............. | . | 09/01/2016. | Paydown 754,551 754,551 783,554 766,322 cevmreneen(TLTTA) | cevereneen(11,771) 754,551 0 [ oo 26,869 |12/15/2034.... [ 1.............
31395K NS 8|FHLMC REMIC Ser 2903 CIBD 4.500% 12/1............. |. | 09/01/2016. | Paydown 763,274 763,274 775,439 765,690 (2,416) (2,416) 763,274 0 22,984 | 12/15/2019.... [ 1..coovevene
31395M 5N 5|FHLMC REMIC Ser 2939 CIDK 5.500% 02/1. . | 09/01/2016. | Paydown ...180,982 (1,371) (1,371) 0 6,221 | 02/15/2030....
31395M QS 1|FHLMC REMIC Ser 2935 CILM 4.500% 02/1............. .| 09/01/2016. | Paydown 19,298 296 296 0 608 |02/15/2035.... | 1.............
313950 QH 7 |FHLMC REMIC Ser 2982 CI PE 5.500% 05/1.............. | . | 09/01/2016. | Paydown 614,499 614,499 597,888 607,852 6,647 6,647 614,499 (V1 21,900 |05/15/2035.... [ 1.....ccevees
31395X  3F 0 |FHLMC REMIC Ser 3018 CIUG 5.500% 10/1............. . 109/01/2016. | Paydown...........ovvwervveeerrveeenniiisnnns [ e | v 125336 | oo 125336 | oo 126,589 | .....ccccceone 125,212 124 124 | s | e 125,336 0| .....4,628 [10/15/2034... [ 1............
31395X MD  4|FHLMC REMIC Ser 3025 CI ZC 5.000% 08/1.............. | . | 09/01/2016. | Paydown 605,796 605,796 599,902 601,794 4,002 4,002 605,796 0 [ o 20,247 | 08/15/2035.... [ 1...ocvcvevene
31395X WS 0| FHLMC REMIC Ser 3019 ClI ZQ 5.000% 06/1............. . | 09/01/2016. | Paydown cevennnnn4,658,468 | .......... 4,658,468 | ..........4,620,576 | ........4,633,094 25,374 25,374 ceenennn4,658,468 0| ....154,348 |06/15/2035.... [ 1.....c.......
31396F G3 1 |FHLMC REMIC Ser 3068 CIZ 5.500% 11/15.............. .| 09/01/2016. | Paydown 666,288 666,288 680,034 674,070 (7,782) (7,782) 666,288 0 [ oo 24,488 | 11/15/2035.... [ 1.....ocveeeee
31396 UF 0| FHLMC REMIC Ser 3143 CIB 5.500% 04/15.. . 109/01/2016. | Paydown 169,017 ..169,017 ..164,211 ..167,112 1,906 1,906 69,017 0 6,094 | 04/15/2026....
31396T KH 5 |FHLMC REMIC Ser 3174 CIDG 6.000% 06/1............. . | 09/01/2016. | Paydown 263,208 263,208 277,026 268,052 (4,844) (4,844) 263,208 (V1 10,393 | 06/15/2036.... | 1.....ccvueuee
31396T QY 2 [FHLMC REMIC Ser 3174 CIPZ 5.000% 01/1.............. | . | 09/01/2016. | Paydown v 1,292,005 | ..........,292,005 | ..........1,285,262 | ........1,287,011 4,993 4,993 coveenn 1,292,005 (I [ 43,282 | 01/15/2036.... | 1.............
31396W Q7 4 |FNMA REMIC Ser 2007-74 ClI ZE 5.500% 08.............. . 109/01/2016. | Paydown 616,936 616,936 628,857 621,809 (4,874) (4,874) 616,936 0 [ e 22,462 | 08/25/2037.... [ ..o
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31396X GH  1|FHLMC REMIC Ser 2007-77 CIMD 6.000% 1............. .| 09/01/2016. | Paydown 667,103 667,103 730,985 678,907 e (11,804) [ s coevenenenn(11,804) 667,103 0 26,374 | 12/25/2036.... | 1.....
31396X HW 7| FNMA REMIC Ser 2007-77 CIDC 6.000% 08............. .| 09/01/2016. | PaydOWN........oourieeciiriieniieniiesiiienes | e | oneiiesiaad 444278 | ..o 444278 | .o 458,300 | ..ooorrvunen 448,896 (4,618) (4,618) | covooceierieciins | i 444278 (V1 17,461 | 08/25/2037.... | 1....
31396Y  F7 2| FNMA REMIC Ser 2008-29 Cl ZA 4.500% 04.............. . 109/01/2016. | Paydown 729,891 729,891 693,143 708,601 21,291 21,291 729,891 0 [ oo 21,651 |04/25/2038.... [ 1....
31397A  6C 2| FHLMC REMIC Ser 3209 CI TZ 5.000% 08/1.............. | . | 09/01/2016. | Paydown 269,103 269,103 264,602 266,340 2,763 2,763 269,103 0 9,125 | 08/15/2036.... | 1....
31397A  QF 3| FHLMC REMIC Ser 3203 CILX 6.500% 08/1.............. |. | 09/01/2016. | Paydown 243,393 243,393 258,301 249,979 (6,585) (6,585) 243,393 (VI I 11,345 | 08/15/2036.... [ 1....
31397B PV 7|FHLMC REMIC Ser 3230 CINE 5.500% 10/1. .| 09/01/2016. | Paydown 789,893 789,893 806,678 795,433 (5,540) (5,540) 789,893 0 10/15/2036....
31397F  QV 7 | FHLMC REMIC Ser 3290 CI PE 5.500% 03/1.............. | . | 09/01/2016. | Paydown 818,755 818,755 839,480 825,497 (6,742) (6,742) 818,755 0 [ e 29,822 |03/15/2037.... [ 1....
31397G  5Y 2 |FHLMC REMIC Ser 3287 CIGD 5.500% 03/1............. . | 09/01/2016. | Paydown 512,454 512,454 528,147 518,060 (5,607) (5,607) 512,454 (VI I 18,700 | 03/15/2037.... [ 1....
31397 RP  1|FHLMC REMIC Ser 3345 Cl N 6.000% 07/1.............. | . | 09/01/2016. | Paydown ..1,822,298 | .........1,822,298 | .........1,862,161 | .........1,831,816 (9,518) (9,518) v 1,822,298 (I [ 72,200 | 07/15/2037.... | 1.....
31397K AN 1|FHLMC REMIC Ser 3354 CI PH 5.500% 08/1............. |. | 09/01/2016. | Paydown 844,416 844,416 880,304 854,084 (9,668) (9,668) 844,416 0 [ oo 30,860 |08/15/2037.... [ 1....
31397M TV 9| FNMA REMIC Ser 2008-84 CIL 6.000% 09............... - 09/01/2016. | PaYAOWN...........cooicrescscscscsissscssssissiass | coviimmnininininnnns | coveveseseiees 185,542 | ..oovvveveen 185,542 | ..oovovevene 194,355 | .o 188,396 (2,854) (<1573 I [, 185,542 0 .7,325 | 09/25/2038.... [ 1.....
31397S DQ 4 |FNMAREMIC Ser2011-23 CIA 4.000% 12 . 109/01/2016. | Paydown 39,532 39,532 40,018 39,673 (142) (142) 39,532 0 12/25/2036....
31397W QB 4 |FHLMC REMIC Ser 3473 CICH 5.500% 07/1............. . 1 09/01/2016. | Paydown 518,577 518,577 533,739 524,858 (6,281) (6,281) 518,577 (VI R 18,896 | 07/15/2038.... [ 1....
31398F EF 4 [FNMA REMIC Ser2009-77 CIPX 5.000% 10.............. | . | 09/01/2016. | Paydown 873,590 873,590 896,522 876,668 (3,078) (3,078) 873,590 (I [ 29,536 | 10/25/2039.... [ 1.....
31398K 6C 9| FHLMC REMIC Ser 3585 Cl UB 4.500% 10/1............. |. | 09/01/2016. | Paydown ...1,190,380 | ...........1,190,380 | ..........1,156,528 | ......... 1,174,411 | i 15,968 | ..oovvrrieeriieniis 15,968 | i ceenen. 1,190,380 0 35,971 |10/15/2039.... [ 1....
31398K KA 7 |FHLMC REMIC Ser 3591 CI BL 4.500% 10/1.............. | . | 09/01/2016. | Paydown .1,010,118 | 1,010,118 | 988,653 | ...........1,000,674 9,444 9,444 v 1,010,118 0 29,825 |10/15/2039.... [ 1.....
31402Q  NR 8| FNMA Pool #734900 3.500% 08/25/18....................... . 109/01/2016. | Paydown 2,025 2,025 1,862 1,961 64 64 2,025 0 47 |08/25/2018.... | 1....
31403A WY 7 |FNMA Pool #743263 3.500% 10/25/18............cccooevene. . | 09/01/2016. | Paydown 32,196 32,196 30,022 31,439 756 756 32,196 0 749 | 10/25/2018.... | 1....
31405E 6P 5| FNMA Pool #787578 6.000% 07/25/35... . 109/01/2016. | Paydown 19,510 19,510 19,952 19,910 (400) (400) 19,510 0 837 | 07/25/2035....
31406 Y8  0|FNMA Pool #811735 4.000% 03/25/20....................... . | 09/01/2016. | Paydown 22,097 22,097 20,968 21,620 477 477 22,097 0 589 | 03/25/2020.... | 1....
31411D  FZ 7 |FNMA Pool #904784 2.584% 12/25/36............ccoovvvenn. . 109/01/2016. | Paydown 15,352 15,352 15,419 15,402 (50) (50) 15,352 0 285 [12/25/2036.... | 1....
31412P  GX 3| FNMA Pool #930914 4.000% 04/25/39..........o.crevereens . 109/01/2016. | Paydown 242,355 242,355 241,712 241,111 645 645 242,355 0 6,220 | 04/25/2039.... [ 1....
314120 74 5| FNMA Pool #935563 4.000% 09/25/39...........cccovveuenue .| 09/01/2016. | PAYAOWN........cvorreeeerirrcreerererensiienes | cevsersseesnessseseineesnes | covsesessenns 119,404 | ............ 119,404 | ............ 120,574 | oo 120,501 (1,097) (1,097) | oo | v 119,404 0 09/25/2039.... [ 1....
31414U  2A 5| FNMA Pool #976969 6.000% 02/25/38....................... .| 09/01/2016. | Paydown 36,555 36,555 36,407 36,406 149 149 36,555 0 02/25/2038.... [ 1.....
31414U XN 3| FNMA Pool #976885 6.000% 04/25/38... . | 09/01/2016. | Paydown 3,695 3,695 3,714 3,712 (18) (18) 3,695 0 04/25/2038....
31416H ZM 0| FNMA Pool #AA0747 4.000% 03/25/39............ccccccces .| 09/01/2016. | Paydown 240,018 240,018 236,634 236,776 3,242 3,242 240,018 0 6,989 |03/25/2039.... [ 1.....
31417C  5A 9| FNMA Pool #AB6240 3.500% 09/25/42..............ccocee... . [09/01/2016. | PaydOWN........couereverereeereereiienresenens [ oveeresinesssisessninnenes | oveeveinens 426,690 | ......cco..... 426,690 | ...cccoouuuc 432,524 | i 432,272 (5,582) (5,582) | covvvvveereerrenriiees | e 426,690 (V1 10,178 | 09/25/2042.... [ 1....
31417G D6 0 [ FNMA Pool #AB9124 2.500% 04/25/28....................... .| 09/01/2016. | PaYAOWN........cvorreeeerirereerierereneiienes | cevsersnessnesssesesnessns | eovsesensens 111,590 | oo 111,590 | oo 111,991 | s 111,925 (335) (RKE) ) [ I, 111,590 0| ......1862 |04/25/2028.... | 1....
31417G  FN 1| FNMA Pool #AB9172 2.500% 04/25/28............ccccoccoo .| 09/01/2016. | Paydown 309,841 309,841 308,728 308,795 1,047 1,047 309,841 0| .....b181 |04/25/2028.... [ 1.....
31418A  JV 1| FNMA Pool #MA1175 3.000% 08/25/42............ccoeuuuue. . | 09/01/2016. | Paydown 547,014 547,014 569,236 567,971 (20,957) (20,957) 547,014 (V1 11,247 | 08/25/2042.... | 1....
314188 AP 1|FNMA Pool #MA1813 4.500% 03/25/44...................... .| 09/01/2016. | Paydown 566,384 566,384 607,358 606,536 +.(40,152) | oo, ....(40,152) 566,384 0 [ oo 16,320 | 03/25/2044.... | 1.....
314188  B6 2| FNMA Pool #MA1860 4.500% 04/25/44.. . 109/01/2016. | Paydown 887,982 887,982 952,500 951,089 (63,107) (63,107) 887,982 0 26,246 | 04/25/2044....
31419A DT 1|FNMA Pool #AE0113 4.000% 07/25/40..........cccoorerueee . | 09/01/2016. | Paydown 279,955 279,955 280,426 280,370 (415) (415) 279,955 0 7,472 | 07/25/2040.... [ 1....
31419E X5 3| FNMA Pool #AE4299 4.000% 09/25/40....................... .| 09/01/2016. | Paydown 262,754 262,754 265,330 265,144 (2,391) (2,391) 262,754 0 .7,033 | 09/25/2040.... [ 1.....
31419F SN 7|FNMA Pool #AE5024 4.000% 12/25/40............coeucveee. . 109/01/2016. | Paydown ...1,238,008 | ..........1,238,003 | ..........1,237,761 | ..........1,237,643 360 360 reennn. 1,238,003 0 33,766 |12/25/2040.... [ 1....
31419L  EY 5| FNMA Pool #AE9150 4.000% 12/25/40..............cconeen. . | 09/01/2016. | Paydown 551,102 551,102 579,776 579,035 (27,934) (27,934) 551,102 (V) R 12,644 | 12/25/2040.... | 1....
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76116E  FN 5| Resolution Funding Corp Strips  0.000%................couueee .| 07/15/2016. | Maturity. ....10,000,000 | ........10,000,000 | ...........1,134,200 9,541,596 | ..o | s 458,404 | e | 458,404 | oo <........10,000,000 0 07/15/2016.... | 1......
841215 AA 4| Southaven Cmbd Cycle Gen Sec Nt 3.846%............... . | 08/15/2016. | Redemption  100.0000 932,575 932,575 941,279 940,181 (7,605) (7,605) 932,575 0 35,867 | 08/15/2033.... [ 1FE...
3199999. Total Bonds - U.S. Special Revenue and Special A ...87,479,295 | .......87,479,295 | ........80,102,298 88,254,231 e (TTA937) | o0 | oo (774,937) | 0| ... 87,479,295 0 0 0 2,358,662 XXX XXX
Bonds - Industrial and Miscell:
000000 00 O |Duke Finance LLC 1stLien TLNt1 7.00.........cccccoeeceee . 109/30/2016. | Redemption  100.0000 18,797 18,797 16,917 1,880 1,880 18,797 (VI [ 475 | 10/28/2021.... | 4FE...
000759  CV 0| American Business Fin Svcs Inc RMBS Ser.. .| 09/01/2016. | Paydown 31,324 82,186 79,405 79,405 0 79,405 (48,081) 09/15/2033....
00103Y AE  1|AESRed Oak LLC Sec Nt 8.540% 11/30/19............... .| 08/31/2016. | Redemption  100.0000 79,193 79,193 79,193 79,193 0 79,193 0 11/30/2019.... [ 4FE...
00111@ AA 2| AES Hawaii Inc Sr Sec Nt 6.870% 06/30.................... . 109/30/2016. | Redemption  100.0000 294,150 294,150 286,587 290,950 3,200 3,200 294,150 0 06/30/2022.... | 5.....
00253C  HH 3| Aames Mtg Tr RMBS Ser 2001-4 CIA4 65................ | . | 09/01/2016. | Paydown 18,458 18,458 18,674 18,941 (483) (483) 18,458 0 805 |04/25/2031.... | 1FM........
00253C HK  6|Aames Mtg Tr RMBS Ser 2001-4 CIM1 7.1................. | . | 08/01/2016. | Paydown 1,409 1441 1,444 2) 2) 1,442 (1,442) (1,442) 59 |01/25/2032.... | 5FM........
00253C  HS 9| Aames Mtg Tr RMBS Ser 2002-1 CIM1 55................. | . | 07/1212016. | PAYAOWN...........cciiiciiccsisisiiisiiisciias [ ieiiiiiiiiimimisiiiinnnnns | oo | v 122,233 42,044 42,044 0 42,044 v (42,044) | ........(42,044) | .........3,459 | 06/25/2032.... [ 1FM........
00442M  AA 5| ACE Securities Corp RMBS Ser 2006-SD2 Cl... . 109/26/2016. | Paydown 42,144 42,144 42,157 42,144 0 42,144 0 228 [ 12/25/2045....
00507X  AC 9 |Activision Blizzard Inc Term Ln Nt 1 3.......cccooociiiivreenns . | 08/23/2016. | Redemption  100.0000 5,737,500 5,737,500 5,755,450 5,750,252 cevrrernee(12,752) | e (12,752) 5,737,500 0| ....122,241 | 10/11/2020.... | 2FE...
00764M  BD 8| Aegis ABS Trust RMBS Ser 2004-1 CI M1........cccooovuenns . 109/26/2016. | PaydOWN..........vveeermereeerrereeierresenens [ overresinessrissenesssnenes | oveeveiiens 157,844 | .....cccceon. 157,844 | ...ccoccceeee 157,844 | oo 157,844 (VI PPN [N 157,844 0 | wooeeen1,507 | 04/25/2034.... [ 1FM........
00802#  AA 4| Aerostar Airport SrNt 5.750% 03/22/35............cccoo..oe. | . | 09/22/2016. | Redemption  100.0000 319,672 319,672 319,672 319,672 0 319,672 0 [ oo 18,381 | 03/22/2035.... | 3FE...
01741R  AE 2| Allegheny Technologies Inc Sr Nt 5.950...................... .| 08/29/2016. | Goldman Sachs & Company............... | cccccccccccccmemvunnennns ..17,819,975 | ........19,150,000 | ........19,638,957 | ....... 19,424,454 (33,712) (33,712) 0000 19,390,742 | oo woeeeee(1,670,767) | ........(1,570,767) | ...1,268,229 | 01/15/2021.... | 4FE....
02146P  AF 2| Countrywide Alternative Ln Tr RMBS Ser 2................... |. | 09/01/2016. | Paydown 780,127 780,127 758,831 758,831 21,296 21,296 780,127 0 [ v 17,378 | 08/25/2036.... | 1FM........
02147B  AA 3| Countrywide Alternative Ln Tr RMBS Ser 2.................. |. | 09/01/2016. | Paydown 93,080 | .oovrrerenn 123,074 99,816 99,816 0 99,816 (6,737) (6,737) 4,358 | 04/25/2037.... | 2FM........
02147  AE 8| Countrywide Alternative Ln Tr RMBS Ser 2... . | 09/01/2016. | Paydown 287,015 292,052 222,624 222,624 0 222,624 64,391 64,391 02/25/2047....
02147L AN 3| Countrywide Alternative Ln Tr RMBS Ser 2................... | . | 09/01/2016. | Paydown 98,775 | ccovrrenean 125,133 85,367 85,367 0 85,367 [ oo | v 13,408 | oo 13,408 05/25/2036.... | 1FM........
02148  AJ 6 | Countrywide Alternative Ln Tr RMBS Ser 2.........cccoereee [ [09/01/2016. | PAYAOWN......vorvernrienrernenieerereniisrenes | oversreessessseensnesssenes | sevesesssnees 130,134 | oo 157,279 | oo 133224 | ..o 133,224 (0 [ [OOSR IR 133,224 (3,091) (3,091) 5,832 | 01/25/2037.... | 1FM........
021490  AJ 8| Countrywide Alternative Ln Tr RMBS Ser 2................... | . | 09/01/2016. | Paydown 87,282 87,282 83,566 83,566 0 83,566 3,715 3,715 1,008 |01/25/2047.... | 1FM........
02149H AW 0| Countrywide Alternative Ln Tr RMBS Ser 2...........cccceee | | 09/01/2016. | PAYAOWN.....o.vvorvernriecrireriircrirenienenns | cevversressissssessisensnes | oeeesnessees 400,479 | ............ 436,801 371,263 371,263 0 371,263 29,216 29,216 03/25/2037.... | 1FM........
023654 AR 7| America West Airlines LBASS EETC Ser 199................ .| 07/02/2016. | Paydown 33,995 33,995 32,870 33,903 92 92 33,995 0 01/02/2017.... | 2FE....
02376T AC 2 |American Airlines Inc LBASS EETC Ser 201. . | 07/15/2016. | Redemption  100.0000 556,571 556,571 565,847 564,076 (7,505) (7,505) 556,571 0 07/15/2020....
023772 AB 2| American Airlines Inc LBASS EETC Ser 201................. | . | 07/15/2016. | Redemption  100.0000.......ccccccceeeee | vormrvrmrmrmmmrmrrrmmrrrvvrenns | covevcviveis 124796 | ..oovvvevene 124796 | .ooovvvevenen 118,550 | wovvvevevere 119,361 5435 5,435 | ..o | s 124,796 0 07/15/2025.... | 1FE........
023770  AB 0 | American Airlines Inc LBASS PTC Ser 2013...........c...... . 107/15/2016. | Redemption  100.0000 287,301 287,301 287,301 287,301 0 287,301 (V1 14,221 | 01/15/2023.... | 2FE...
02660T BQ 5| American Home Mtg Inv Tr RMBS Ser 2004-3............... . | 09/01/2016. | Paydown 82,872 82,872 81,875 82,333 539 539 82,872 0 2,652 | 10/25/2034.... | 1FM........
02660T ER 0 | American Home Mtg Inv Tr RMBS Ser 2005-2............... .| 09/01/2016. | Paydown 300,914 300,914 299,466 299,620 1,294 1,294 300,914 0 8,945 |09/25/2035.... [ 1FM........
02660T GB 3 | American Home Mtg Inv Tr RMBS Ser 2005-3............... . | 09/01/2016. | Paydown 267,697 267,697 267,697 267,697 0 267,697 0 8,313 | 09/25/2035.... | 2FM........
026935 AR 7| American Home Mtg Inv Tr RMBS Ser 2007-3............... .| 09/26/2016. | Paydown 28,315 28,315 28,315 28,315 0 28,315 0 204 |09/25/2027.... | 1FM........
030728 FY 6| Ameriquest Mtg Sec Inc RMBS Ser 2003-5 C. . 109/01/2016. | Paydown 201 201 13,464 0 3,209 | 04/25/2033....
03215P BN 8| Amresco Resdtl Sec Mtg Loan RMBS Ser 199.............. . | 09/28/2016. | Paydown 81 81 6,087 (44) (44) 547 |03/25/2027.... | 1FM........
03305@ AB 0 |Anchor Hocking Exit Term Ln Nt 1 10.000.................... .| 09/30/2016. | Redemption  100.0000 1,576 1,576 1,545 1,550 26 26 1,576 (U [ 133 | 05/21/2018.... | 4FE....
03334@ AA  7|AnchoragePermit Ctr Bldg Ls Tr CTL 6.3........cccccoueneee | . | 09/15/2016. | Redemption  100.0000 29,497 29,497 29,693 29,590 (93) (93) 29,497 0 1,247 |02/15/2025.... | 1....
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03335# AA 4| Anchorage Park Svc GSA Fin Tr CTL Ser 20................ .| 09/15/2016. | Redemption ~ 100.0000...........cccocvcvs | eovvevmmmmmmmmmmmmmmimiiininns | coveeeeeieeee 158,252 | ..oovovevere 158,252 | ..oovovevenen 161,663 | ..oovevevene 159,702 (1,450) (UI1510) 1 I IS, 158,252 0 6,359 |07/15/2023.... | 1.....
040104 BW 0| Argent Securities Inc RMBS Ser 2003-WD C................. . | 09/01/2016. | Paydown 205,152 205,152 205,061 210,829 (5,677) (5,677) 205,152 0 8,077 | 10/25/2033.... | 1FM........
040104 PB 1| Argent Securities Inc RMBS Ser 2005-W3 C................. . | 09/26/2016. | Paydown 513,496 513,496 | .............. 437,292 | v 453,208 60,289 60,289 513,496 0 2,820 | 11/25/2035.... | 1FM........
04231#  AA 7 |Armstrong/Heinz Contract Sec ABS Lease B................. | . | 08/15/2016. | Redemption ~ 100.0000 27,446 27,446 27,446 27,446 0 27,446 0 1,137 | 08/15/2016.... | 2.....
04541G AL 6 | Asset Backed Securities Corp RMBS Ser 19................. . 1 09/21/2016. | Paydown 32 32 32 32 32 0 1 106/21/2029.... | 1FM........
04541G MC 3| Asset Backed Securities Corp RMBS Ser 20. .| 09/26/2016. | Paydown 442,200 ...442,200 413,734 ..416,763 25,438 25,438 42,200 0 10/25/2034....
04542B  AS 1| Asset Backed Funding Cert RMBS Ser 2002-................ | . | 09/28/2016. | Paydown 44,530 44,530 44,424 44,424 238 238 44,661 (132) (132) 10/25/2031.... | 2FM........
04542B  CW 0| Asset Backed Funding Cert RMBS Ser 2003-................ | . [ 09/01/2016. [ PAYAOWN.........cccvererreerererenernerirenennes [ vevereenrersissnnenssesnnns | cerverinnenens 104,107 | voovvrenene 104,107 | oo 104,103 | oo 103,940 166 [T R [ 104,107 0 3,626 | 10/25/203 1FM........
04542B  FM 9| Asset Backed Funding Cert RMBS Ser 2004-................ | . [ 09/26/2016. | PAYAOWN..........oouvvvvvivvvvivivviivissnsessinnnnns [ covvvvnssssssssssssssssssssenss | sininanans 494,122 | ..ccccccc 494,122 | oo 494,122 | oo 494,122 0 [ s | e 494,122 0 4,443 | 08/25/2033.... [ 1FM........
04542B MU 3| Asset Backed Funding Cert RMBS Ser 2005-................ | . [ 09/01/2016. [ PaydOWN...........cocvurvenerimerinerinenines [ cerieerinenieesiieniieenin | e 112,755 | o 112,755 | o 107,716 | oo 110,386 2,368 | coorreerrenriieniiiens | crrenrinennenn2,368 | e | e 112,755 0 3,266 | 06/25/2035.... | 1FM........
05164# AA 5| Aurora Health Care (Badger RE) CTL 6.9............c....... | . | 09/15/2016. | Redemption  100.0000......cccccccccecee | cormmmmmmmmmvmvrrerrerrvnreeens | covevcicieis 110,979 | oo 110,979 | oo 107,695 | ..oovvveverens 109,621 1,357 | oo [ v 1,357 [ s [ v 110,979 0 ..5174 | 12/115/2022.... | 1.....
055298  AC 3 |Barclays Comm Mort Sec CMBS Ser 2013-TYS . 109/20/2016. | Nationwide Mutual 6,387,360 6,000,000 6,179,983 6,123,731 ...(18,186) | . 6,105,544 281,816 281,816 | .......180,924 |09/05/2032....
055298  AJ 8 |Barclays Comm Mort Sec CMBS Ser 2013-TYS............ . 109/20/2016. | Nationwide Mutual ceenn3,164,643 | ..........3,000,000 3,087,632 3,060,401 (8,843) (8,843) 3,051,558 | ...ooooreicriiienns | e 113,085 | ............ 113,085 | ... 97,410 |09/05/2032.... | 1FM........
05549@ AA 3 |BJs Wholesale Club Inc CTL (HG Bowie Rea................ . | 09/15/2016. | Redemption  100.0000 78,932 78,932 79,693 79,265 (333) (333) 78,932 0 3,659 |05/15/2022.... | 2.....
05568N  AF 9| BNSF Railway Company ABS PTC Nt 5.631%............ . 107/02/2016. | Redemption ~ 100.0000.........coccemeuee | covrererermrnerieriinenies | eorrvieriins 142,680 | .coovreneen 142,680 | ..ooocccceee. 142,680 | ..ccoovoren 142,680 0 [ e | e 142,680 0 8,034 | 07/02/2016.... | 1....
05946X DL 4 |Banc of America Funding Corp RMBS Ser 20................ .| 09/01/2016. | Paydown 70,204 70,204 70,708 70,351 (147) (147) 70,204 0 12,463 | 10/25/2033.... [ 1FM........
05946X Y7 2 |Banc of America Funding Corp RMBS Ser 20................ . 109/01/2016. | Paydown 287,675 287,675 273,460 273,460 L4215 | .....14,215 287,675 0 [ v 10,579 | 01/25/2036.... | 1FM........
05948K RM 3 |Bank of America Alt Loan Tr RMBS Ser 200.................. . 109/01/2016. | PaydOown...........oveeereveeerrcrermerverieens [ overveeisenenisesenisnenes | verveeinnns 447518 | ............. 447518 | ..o 414,693 | .............. 439,544 7,974 TOT4 | oo | i 447,518 (V[ 14,871 | 06/25/2019.... | 1FM........
05948K XQ 7 |Bank of America Alt Loan Tr RMBS Ser 200. . 109/01/2016. | Paydown 387,204 539,987 531,509 531,509 0 531,509 (144,308) | . ..(144,306) 03/25/2035....
05948K XS 3 |Bank of America Alt Loan Tr RMBS Ser 200.................. . | 09/01/2016. | Paydown 373,339 520,652 506,477 506,477 0 506,477 rereenn(133,137) | .........(133,137) 08/25/2035.... | 3FM........
05948K ZH 5| Bank of America Alt Loan Tr RMBS Ser 200.................. . 109/01/2016. | Paydown 645,852 713,518 690,908 690,908 0 690,908 cevereennnnn(45,056) | ............(45,056) 05/25/2035.... | 3FM........
05949A NZ 9 |Bank of America Mtg Securities RMBS Ser............c.c..... . [09/01/2016. | PaydOWN......cooourevercreeereresenernessnens [ overreisnessssssensnisnenes | oveevesnees 120,677 | ccovvvenen 120,677 | coovvrenen 120,300 | ccovvrirnes 120,248 429 429 | oo [ s 120,677 0 08/25/2034.... | 1FM........
05949C  LZ 7 |Bank of America Mtg Securities RMBS Ser.................... . 109/01/2016. | Paydown 42,838 44,818 44,453 44,572 16 16 44,587 (1,749) (1,749) 04/25/2018.... | 3FM........
05952D  AB 4 |Banc of America Funding Corp RMBS Ser 20................ . 109/20/2016. | PAYAOWN...........cocverescscscscsisisiscscsssiass | coviiiiiiiisisininnninns | coveeeeeeeiees 17,443 | o 17,443 | 109,854 | .ooovovevenen 109,854 7,589 7,589 | oo | v 117,443 (U [ 463 |02/20/2047.... | 1FM........
05952H  AJ 8| Bank of America Mtg Securities RMBS Ser... . | 09/01/2016. | Paydown 256,224 364,960 360,346 360,135 15 15 360,151 03/25/2037....
05952H  BR 9 |Bank of America Mtg Securities RMBS Ser.................... . 09/01/2016. [ PAYAOWN...........coosesescscscscscscscsssssisises | coviniaimmsmmmsnnininnnns | ceveseseseiees 179,431 | oo 188,072 | wovvvvvevene 169,329 | wooovevevene 169,329 0 [ i | v 169,329 | coovvvvvveeeecreereeceeees | v 10,102 | oo 10,102 | ..........7,483 | 01/25/2037.... | 1FM........
07383F 5Q 7 |Bear Stearns Comm Mtg Sec CMBS Ser 2005-............. | . | 09/01/2016. | Paydown ....1,769,860 ....1,769,860 ....1,806,763 ..1,775,016 (5,156) (5,156) ....1,769,860 0 [ oo 60,611 |02/13/2042.... | 1FM........
07383F X9  4|Bear Stearns Comm Mtg Sec CMBS Ser 2004-............. | . | 09/01/2016. | Paydown 52,925 52,925 51,377 52,658 267 267 52,925 0 [ o 1,743 [ 11/11/2041.... | 1FM........
07384Y MB 9 |Bear Steams ABS Inc RMBS Ser 2003-AC5 C.............. | . | 09/01/2016. | Paydown 27,649 27,649 27,735 28,548 (899) (899) 27,649 0 [ 1,022 | 10/25/2033.... [ 1FM........
07388N  AF 3| Bear Stearns Comm Mtg Sec Tr CMBS Ser 20.............. | . | 09/01/2016. | Paydown ...4,926,012 ...4,926,012 ....4,685,432 ...4,891,700 34,312 34,312 ...4,926,012 0| ....205710 |10/12/2041.... | 1FM........
073945 AE 7 |Bear Stearns Comm Mtg Sec CMBS Ser 2007-............. | . | 09/01/2016. | Paydown ....1,800,241 ....1,800,241 ...1,808,117 ....1,798,697 1,544 1,544 ....1,800,241 0 09/11/2042.... | 1FM........
07401D BC 4 |Bear Stearns Mtg Tr CMBS Ser 2007-PW18 C.. . 109/01/2016. | Paydown 449,600 ...449,600 ..452,064 ...449,383 216 216 49,600 0 06/13/2050....
08261@ AA 3 |Benson Power LLC Sr Sec Nt 7.700% 07/1.........cc...... . | 09/30/2016. | Redemption  100.0000 29,104 29,104 25,612 25,671 3,434 3,434 29,104 0 07/15/2027.... | 4FE...
10062@ AA  0|Boston Cap Int Term Inc Fd LLC ST Nt 6........ococveveve .| 07/08/2016. | Redemption  100.0000 ...1,146,184 ...1,146,184 ...1,146,184 ....1,128,056 0 ...1,146,184 0 06/30/2018.... | 5.....
117017 AB 9| Brunswick & Glynn Co Dev Auth CTL Rev Le................ | . | 08/15/2016. | Redemption  100.0000.........cccoueuees | wovrmerrenmmemmeereenninnes | wevrreenriinns 3774 | s 3774 | s 103,549 | .ccovrienes 109,616 4,158 A58 | i | i 113,774 0 7,122 | 02/15/2023.... | 1....
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117017 AC 7| Brunswick & Glynn Co Dev Auth CTL Rev Le............... |. | 07/15/2016. | Redemption  100.0000...........cccuerene | corssssesesssssssssssisssesisss | covevivivinens 166,145 | ...ooovoveve 166,145 | ...ooovevee 166,145 | ..oovovevene 166,145 0 [ i | e 166,145 0 9,935 [01/15/2024.... | 1.....
12489W  HD 9| C-BASS Tr RMBS Ser 2003-CB6 ClI AF6 5.0............... | . | 09/01/2016. | Paydown 63,676 63,676 63,676 63,676 0 63,676 0 2,546 | 12/25/2033.... | 1FM........
12489W  HE 7| C-BASS Tr RMBS Ser 2003-CB6 CIM1 1.57............... | . | 09/26/2016. | Paydown 47,134 47,134 47,310 47,228 (95) (95) 47,134 (V[ [ 415 | 12/25/2033.... | 1FM........
12489W NP 5| C-BASS Tr RMBS Ser 2005-CB6 Cl A4 3.79......cccooeee | [ 09/01/2016. [ PAYAOWN.......ovvveurevermrcierereiernresinns | coveeressoesesssnennsinnes | cevsseneeennd 434,434 | .............. 434434 | ............c 435,606 | ...cooovvene 434,973 (538) (538) | wovovrrvererrriirernns | i 434,434 0 [ oo 11,791 | 07/25/2035.... | 1FM........
12506Y BE 8| CDC Mortgage Capital Trust RMBS Ser 2003................ | . | 09/26/2016. | Paydown 48,084 48,084 32,213 32,213 cevverennee 15,870 | .......15,870 48,084 (VI [ 498 | 10/25/2033.... | 1FM........
12543k AM 6 [ Community Health Systems Inc Term Ln G N... .| 09/30/2016. | Redemption  100.0000 8,415 8,415 8,423 (8) (8) 8,415 0 26 | 12/31/2019....
12543K  AM 6 | Community Health Systems Inc Term Ln G N................ . | 08/31/2016. | Tax Free Exchange. 8,423 8,415 8,425 8,424 (1) (1) 8,423 0 245 | 12/31/2019.... | 3FE...
12543K AN 4| Community Health Systems Inc TermLnHN................ . 109/30/2016. | Redemption  100.0000 15,483 15,483 15,498 (15) (15) 15,483 0 52 |01/27/2021.... | 3FE...
12543K AN 4 | Community Health Systems Inc Term Ln H N............... .| 08/31/2016. | Tax Free Exchange 15,498 15,483 15,502 15,500 (2) (2) 15,498 (1] I 480 |01/27/2021.... | 3FE...
12544A  BM 6 | Countrywide Home Loans RMBS Ser 2006-20.............. . [09/01/2016. | PaydOWN.......oooereverereeereerermenresnnees | oveeresisessssnseessssnenes | oveeveennees 100,960 | ...ooccceees 100,123 99,638 99,659 0 99,659 1,301 1,301 3,764 | 02/25/2037.... | 4FM........
12558M  BL 5| CIT Group Home Eq Loan Tr RMBS Ser 2003-.............. .| 09/01/2016. | Paydown 42,227 42,227 79 79 0 10/20/2032.... | 1FM........
12566Q AA 1| Citimortgage Alternative Ln Tr RMBS Ser.. . 109/01/2016. | Paydown 106,057 ..120,843 0 4,808 4,808 01/25/2037....
12566U AN 4| Citimortgage Alternative Ln Tr RMBS Ser.........ccoocoeeevee. | . | 09/01/2016. [ PAYAOWN. ......ocoovocrcvvcrecrrriviii | oo | e 103,214 | oo 125,272 0 4,146 4,146 02/25/2037.... | 1FM........
12593Q BC 3| Comm Mortgage Trust CMBS Ser 2015-CR26 C........... | . | 09/07/2016. | Deutsche Bank Securitie: 53,654,297 | .........50,000,000 | ........51,499,290 | ........ 51,454,905 | .......coovvvveverininnnns RN (<1 74 D OO < (135,871) | s e 51,319,034 | s | i 2,335,263 | ... 2,335,263 | ...1,316,407 |10/10/2048.... [ 1FM........
12593V AG 4| Credit Suisse Mortgage Trust CMBS Ser 20.................. . 1 09/20/2016. | Nationwide Mutual ......9,490,122 | ..........9,000,000 | ...........9,266,931 | ...........9,265,882 | ....ccoevrrrrerrrrrines cevrreneen(17,021) | eene(17,021) | e crrerereen, 248,860 | oo | i 241,262 | ............ 241,262 ...304,822 | 11/15/2037.... | 1FM........
12593V AJ 8| Credit Suisse Mortgage Trust CMBS Ser 20.................. .1 09/20/2016. | Nationwide Mutual ....20,556,060 | .......20,000,000 | .........20,185,160 | ......... 20,183,441 | .cccccoccccccccccccinns e (14152) | s cee(14,152) | s <000.20,169,290 386,770 386,770 | .......677,381 |11/15/2037.... [ 1FM.......
12624K  AC 0| Commercial Mortgage PTC CMBS Ser 2012-CR........... . | 09/07/2016. | Deutsche Bank Securitie: .1,248,281 | ..........7,000,000 6,868,203 6,911,762 revirennennn 13,4688 | 13,468 [ s reeennn.6,925,230 323,052 323,052 ...150,366 | 08/15/2045.... | 1FM........
12625E  AG 4| Comm Mortgage Trust CMBS Ser 2013-SFS Cl............ . 109/20/2016. | Nationwide Mutual ....6,323,631 | ...........6,305,000 | ...........6,177,281 6,206,691 8,022 8,022 6,214,714 | coooveereerreres | oo 108,918 | ..ocooveens 108,918 ...154,124 1 04/12/2035.... | 1FM........
12644* AC 1| CTL Cap Tr CTL Ser 2002-3 Anchorage . 109/15/2016. | Redemption  100.0000. 73,681 73,681 73,681 73,681 0 73,681 0 3,583 | 12/15/2026....
12644@ AX 3 |CTLCap TrCTL Lowes 7.070% 08/15/21.................. | . | 08/15/2016. | Redemption ~ 100.0000..........cccoorvee | cormrvvrmmmrmrimsmririancnns | v 185,975 | .covvvreneen 185,975 | .covrvreneen 185,975 | ccovvrenen 185,975 0 [ e | v 185,975 (V1 13,148 | 08/14/2021.... [ 1....
12644@ BQ  7|CTL Cap Tr CTL Ser 2002-34 CI A Walgreen................ . | 09/15/2016. | Redemption  100.0000 27,049 27,049 26,839 26,953 96 96 27,049 0 1,212 | 07/15/2022.... | 2.....
12644@ BR  5|CTL Cap Tr CTLSer 2002-21Aurora Heathcar............... . 109/15/2016. | Redemption  100.0000. 30,098 30,098 30,098 30,098 0 30,098 0 1,335 | 10/15/2022.... | 1....
12644@ BS  3|CTL Cap Tr CTL Walgreens 6.620% 01/151................ . | 09/15/2016. | Redemption  100.0000 64,245 64,245 64,650 64,426 (181) (181) 64,245 0 2,837 | 01/15/2023.... | 2.
12644@ BV 6| CTL Cap Tr CTL Ser 2003-17 Costco 5.50.................. . | 09/20/2016. | Redemption  100.0000. 239,232 239,232 237,285 238,440 792 792 239,232 0 09/20/2022.... | 1.....
12644@ BX 2| CTL Cap Tr CTL Ser 2004-9 Kohls 5.330%. . | 09/15/2016. | Redemption  100.0000 29,063 29,063 29,063 29,063 0 29,063 0 01/15/2025....
12644@ CA  1|CTL Cap Tr CTL Ser 2004-17 Texas Instr...................... | . | 09/15/2016. | Redemption  100.0000 386,683 386,683 380,344 382,638 4,044 4,044 386,683 0 01/15/2026.... | 1.....
12644@ CC  7|CTL Cap Tr CTL Ser 2005-6 Orange County................. . 109/05/2016. | Redemption  100.0000 543,961 543,961 543,961 543,961 0 543,961 0 04/05/2025.... | 1.....
12644@ CF  0|CTL Cap Tr CTLSer 2005-11Ang IN Walgreen.............. | . [ 09/15/2016. | Redemption  100.0000. 38,303 38,303 38,303 38,303 0 38,303 0 | e 1,379 [ 11/15/2029.... | 2.....
12644@ CG  8|CTL Cap Tr CTL Ser 2005-12 Lumberton NC................ | . | 09/15/2016. | Redemption  100.0000 43,595 43,595 43,595 43,595 0 43,595 0| .,570 | 07/15/2030.... | 2.....
12644@ CH 6| CTL Cap Tr CTLSer 2006-5 Cl A1 2 Oklahom............... | . | 09/15/2016. | Redemption ~ 100.0000.........cccccruruee | wovvrrvrerminniirmriienniires | ovriireriean 421,741 | A20T41 | A20T41 | 421,741 0 [ s | i 421741 (V1 16,905 | 10/15/2023.... | 1.....
12644@ CM 5| CTL Cap Tr CTL Ser 2007-3 Alaska OCS 6................. .| 09/15/2016. | Redemption ~ 100.0000...........cccocvvve | orvevmrmmmmmmmmmmmiaminininns | cevveereieien 131,593 | oo 131,593 | oo 131,593 | oo 131,593 0 [ i | v 131,593 0 5275 |03/15/2023.... | 1.....
12647@ AA 0| CTL Cap Tr CTL Ser 2007-20 Citizens Bk L.. . | 08/15/2016. | Redemption  100.0000 173,868 ..173,868 ..173,868 ...173,868 0 73,868 0 6,425 | 09/01/2017....
12650Y AA 1| Credit Suisse Mortgage Trust CMBS Ser 20.................. . | 09/13/2016. | Bank of America BISD Dealer............. vernn1,557,813 | ........... 7,000,000 | ...........7,245,547 cevrrereene(16,978) | i ceene(16,978) | oo ceenennn 1,228,569 329,243 329,243 | ......137,990 |11/15/2034.... | 1FM........
12665 AA 9 |CVS Caremark CTL Wells Fargo BkNW 7.8......... .| 09/10/2016. | Redemption  100.0000 50,666 50,666 50,666 50,666 0 50,666 0 2,660 |10/10/2031.... | 2.....
126650 BE 9| CVS Health Corp SrNt 6.125% 08/15/16..................... | . | 08/15/2016. | Maturity. 5,000,000 5,000,000 | ...........5,174,050 5,017,226 cevvrireneen(17,226) | o <en(17,226) 5,000,000 0 306,250 |08/15/2016.... | 2FE...
126650 BP 4| CVS Health Corp ABS PTC Nt 6.036% 12/1................ .| 09/10/2016. | Redemption  100.0000 63,949 63,949 74,720 73,029 (9,080) (9,080) 63,949 0 2,574 | 12/10/2028.... | 2FE...
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126650 BQ 2| CVS Health Corp ABS PTC Nt 6.943% 01/1................ .109/10/2016. | Redemption ~ 100.0000...........cccocvces | ovmevvmommmmimmmmmimiminininns | cereeereeesesd 412,792 | oo 412,792 383,433 390,934 21,858 21,858 | .o | s 412,792 0 [ o 19,116 | 01/10/2030.... | 2FE........
126650 BS 8| CVS Health Corp ABS PTC Nt 7.507% 01/1.............cc. . 109/10/2016. | Redemption ~ 100.0000.........cococveruee | covrmrereriineiieriicneiiies | eoveiieniins 111,738 | s 111,738 | s 122,206 | ..ccoovneen 121,434 (9,695) (9,695) | cvvooverrirenieriies | i 111,738 0 5,595 | 01/10/2032.... | 2FE........
12665U AA 2| CVS Health Corp ABS PTC Nt 4.704% 01/1................ . 109/10/2016. | Redemption  100.0000 36,551 36,551 36,551 36,551 0 36,551 0 1,147 |01/10/2036.... | 2FE........
126670 FB 9| CWABS Inc RMBS Ser 2005-IM2 CI A3 1.06............... . 109/26/2016. | PaydOWN........couerevermcreeerereeeerressnens [ overvessnesssissenesinnenes | oveeveiinees 174153 | oo 174153 | s 170,272 | o 170,272 3,881 3,881 | s | e 174,153 0 1,157 |01/25/2036.... | 1FM........
126671 R4 0| CWABS Inc RMBS Ser 2003-5 CIMF1 5.403............. . | 09/01/2016. | Paydown 53,191 53,191 53,191 53,063 128 128 53,191 0 1,888 |01/25/2034.... | 1FM........
126673 GA 4| CWABS Inc RMBS Ser 2004-9 Cl AF6 4.60: .| 09/01/2016. | Paydown 71,033 71,033 71,031 70,837 196 196 71,033 0 12/25/2034....
12667F  4S 1| Countrywide Alternative Ln Tr RMBS Ser 2................... | . | 09/01/2016. | Paydown 762,417 762,417 734,136 734,136 28,281 28,281 762,417 0 28,068 |04/25/2035.... [ 1FM........
12667F 5L 5| Countrywide Alternative Ln Tr RMBS Ser 2................... |. [ 09/01/2016. | Paydown...........coveeeurvvermrmrerinnereinenns [ covererisserenisscreniisenns | ovevvreinn 468,567 | ............. 468,567 398,916 398,916 0 398,916 69,651 69,651 | ......... 17,081 | 04/25/2035.... | 3FM........
12667F  F9 1| Countrywide Alternative Ln Tr RMBS Ser 2................... | . | 09/01/2016. | Paydown 827,866 827,866 824,609 824,084 3,782 3,782 827,866 0| oo 30,731 |02/25/2035.... | 1FM........
12667F LG 8| Countrywide Alternative Ln Tr RMBS Ser 2................... | . | 09/01/2016. | Paydown 932 932 932 931 0 932 0 34 107/25/2034.... | 1FM........
12667F  MX 0| Countrywide Alternative Ln Tr RMBS Ser 2................... | . | 09/01/2016. | PaYdOWN..........couumvermmvevemimimimimmmmmasinnnnns [ covvvsvnssnnsssssssssssssssenes | covsvsveieis 105,448 | ..oooovevee 105,448 | ..oovvvevee 100,472 | oo 102,361 3,087 3,087 | .ooovoveveveveverinirinens | s 105,448 0 3,918 |08/25/2034.... [ 1FM........
12667F PG 4 | Countrywide Alternative Ln Tr RMBS Ser 2... . 109/01/2016. | Paydown 130,165 ...130,165 ..131,670 ...130,568 (403) (403) 30,165 0 5,224 | 09/25/2034....
12667F  TA 3| Countrywide Alternative Ln Tr RMBS Ser 2.................. | . [ 09/01/2016. | Paydown 1,487 1,487 1,487 1,482 5 5 1,487 0 51 |08/25/2034.... [ 1FM........
12667G D2 6 | Countrywide Alternative Ln Tr RMBS Ser 2.........cccccee. | . [ 09/01/2016. | PAYAOWN......vcovvvvevemmrrirmenririeennirenns [ overrviisesenssseseiisenes | oveeveiinens 113,193 | oo 143,164 | .....cocceeen. 130,980 | ccovverenens 130,980 (VI PPN [N 130,980 | .ovvvercrerirenenns o (17,787) | i (17,787) 4,522 | 08/25/2035.... | 2FM........
12667G D3 4| Countrywide Alternative Ln Tr RMBS Ser 2................... | . | 09/01/2016. | Paydown 212,624 268,923 241,629 241,629 0 241,629 (29,006) (29,006) 8,495 | 08/25/2035.... | 1FM........
12667G  DW 0| Countrywide Alternative Ln Tr RMBS Ser 2................... | . | 09/01/2016. | Paydown 287,731 287,731 282,440 282,440 5,291 5,291 287,731 0 [ e 10,452 | 05/25/2035.... | 1FM........
12667G  FD 0| Countrywide Alternative Ln Tr RMBS Ser 2................... | . | 09/01/2016. | Paydown 940,338 940,338 946,362 940,818 (480) (480) 940,338 0 33,368 |05/25/2035.... | 1FM........
12667G ~ H7 1| Countrywide Alternative Ln Tr RMBS Ser 2.................. | . | 09/01/2016. | Paydown 362,699 363,315 336,085 321,440 v 14,845 | e ..14,645 336,085 26,614 26,614 | ... 13,486 | 07/25/2035.... | 2FM........
126686 AC 8| CWABS Inc RMBS Ser 2006-H Cl 2A1B 0.6 . 109/15/2016. | Paydown 247,331 247,331 85,626 85,626 247,331 0 959 | 11/15/2036....
12668B EH 2 | CWMBS Inc RMBS Ser 2005-85CB Cl 2A3 5.............. . | 09/01/2016. | Paydown 519,094 553,888 | ...oooevuennc 492,061 | oo 492,061 0 [ o | e 492,061 27,032 27,032 | ......... 18,897 | 02/25/2036.... | 1FM........
12668B QA 4| CWMBS Inc RMBS Ser 2006-4CB CI 2A6 5.5............. |. | 09/01/2016. [ PaYdOWN.........cooermrerrreerrsveeirrenenes | coverirsenensssnesesssenes | cevvrsinenens 153,972 | oo 171,040 | oo 156,124 | .............. 156,124 (0 [ [OOSR IR 156,124 (2,151) (2,151) 5,997 | 04/25/2036.... | 1FM........
12668B RZ 8| CWMBS Inc RMBS Ser 2006-6CB Cl 1A4 5.5............. |. | 09/01/2016. [ PAYAOWN.........rvvevemermrirmnrriesiereiesneneins | ceveesssesesssensessnnnsenes | cevessesenens 193,991 | oo 208,780 | .ccovverinens 179,198 | cvvvienes 175,830 3,368 3,368 | i | i 179,198 | oo [ i 14794 | v 14,794 7,943 | 05/25/2036.... | 1FM........
126694 NS 3| CWHL Inc RMBS Ser 2005-27 Cl 1A3 5.500................ . 109/01/2016. | Paydown 19,339 19,339 18,822 19,072 267 267 19,339 0 730 | 12/25/2035.... | 2FM........
12669E 3P 9 CWALT Loan Tr RMBS Ser 2003-J9 C 1A6................. .| 09/01/2016. | Paydown 39,184 39,184 38,084 38,465 719 719 39,184 0 1,437 | 10/25/2033.... | 1FM........
12669E C5 3| CWALT Loan Tr RMBS Ser 2003-16T1 CI A5 . | 09/01/2016. | Paydown 610,321 610,321 593,537 598,574 610,321 0 09/25/2033....
12669F D2 6| CWHL Inc RMBS Ser 2004-10 CI A10 5.000................ .| 07/01/2016. | Paydown 8,179 8,179 7,657 8,132 47 47 8,179 0 239 | 07/25/2034.... | 1FM........
12669G  R3 7| Countrywide Home Loans RMBS Ser 2005-15.............. . 109/01/2016. | Paydown 10,502 10,525 10,358 10,427 0 10,428 74 74 354 |08/25/2035.... | 2FM........
12669G TD 3| Countrywide Home Loans RMBS Ser 2005-6 C............. | . | 09/01/2016. | PAYAOWN.........vcveririenerererirnerireriinenes | cevversressissssessiessssnes | ovresnessees 423209 | ............. 423,209 | ..covveeenn 406,407 | ............. 406,407 | ..o cererrennne 16,802 | 16,802 | s | i 423,209 (V] 14,884 | 04/25/2035.... | 1FM........
13003* AP 5| California Aimond Growers Exch ST Nt 4...........cccccccce . | 08/14/2016. | Redemption  100.0000. 2,250,000 2,250,000 2,250,000 2,250,000 0 2,250,000 0| ...110,925 |08/14/2016.... | 1.....
14155% AB 6 | Cardinals Ballpark LLC SrNt 5.770% 09..........ccoeeeee. | . | 09/30/2016. | Redemption  100.0000.........ccccmmvvre | overivmerimerinnninerienns | cevireriinens 457,396 | ..covornnnn 457,396 | ..covvevenn 458,687 | oooorrranen 458,414 (1,018) (1,018) | oo | e 457,396 0 26,392 |09/30/2027.... | 2.....
14983A AB 5 |C-BASS Tr RMBS Ser 2006-SL1 CI A2 6.05................ | . | 09/25/2016. | Paydown 211,615 211,615 55,892 55,892 | ...oooovveveviviiiiiiinins | v I R [ 155,724 211,615 0 09/25/2036.... | 1FM........
152314  DP 2| Centex Home Equity Loan Tr RMBS Ser 2001.. . 109/01/2016. | Paydown 70,830 70,830 70,825 70,626 205 205 70,830 0 07/25/2032....
152314 DQ 0| Centex Home Equity Loan Tr RMBS Ser 2001.............. . | 09/01/2016. | Paydown 54,738 54,738 54,733 54,593 146 146 54,738 0 07/25/2032.... | 1FM........
152314 DS 6| Centex Home Equity Loan Tr RMBS Ser 2001.............. - 09/01/2016. | PAYAOWN............oooovesescscscscscssssscssscsiiss | v | cosvesssssssssssssssssssiies | coviveviviis 155,235 | ..oovovevenen 123,738 | oo 9,410 | oo 114,328 | i | e | s AT O [N, RVRIA!: T coeeeenn(123,738) | ...........(123,738) 8,434 |07/25/2032.... [ 1FM........
152314  FZ 8| Centex Home Equity Loan Tr RMBS Ser 2002.............. . 109/01/2016. | PayOWN......coooureeercreeeereimenresinens | oveeressseesssnsessnsnnenes | oveesesnnees 127,154 | oo 127,154 | s 127,152 | s 126,881 273 273 | o | s 127,154 0 4,265 | 11/25/2028.... | 1FM........
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160841  AA 0| Charlotte Gateway Village LLC CMBS CTL.................. .| 09/01/2016. | Redemption  100.0000 253,022 253,022 253,022 253,022 0 253,022 0 [ o 10,817 | 12/01/2016.... | 1FE........
161542 CQ 6 | Chase Funding Ln Acq Tr RMBS Ser 2003-C1.............. . 1 07/01/2016. | Paydown 57,705 57,705 57,702 57,568 137 137 57,705 0| .....1427 |08/25/2032.... | 1FM........
16162W KK 4| Chase Mtg Fin Corp RMBS Ser 2005-S1 Cl 1................ . | 08/01/2016. | Paydown 395,437 395,437 399,389 394,480 957 957 395,437 0| o 13,676 | 05/25/2035.... | 1FM........
165167 CQ 8| Chesapeake Energy Corp Co Gtd Nt 8.000................. . 1 08/16/2016. | Goldman Sachs & COMPANY.........ccuwe. | corerrvevmrrrreemmererienenns ...4,449,875 | ..........4,850,000 | ..........2,400,000 | ..........2,403,879 | ...ccccocoimrimmmiinncs [ cerrrirnnnne 102,874 | oo [ i 102,874 2,506,753 | ...oooveierinniienns | e 1,943,122 | ........ 1,943,122 | ......254,356 | 12/15/2022.... | 5FE...
172973 P6 0| Citicorp Mtg Secs Inc RMBS Ser 2005-1 Cl................... | . | 09/01/2016. | Paydown 323,571 323,571 325,189 323,300 271 271 323,571 (VI I 11,389 | 02/25/2035.... | 1FM........
172973 W5 4/ Citicorp Mtg Secs Inc RMBS Ser 2005-4 Cl... .| 09/01/2016. | Paydown 77,905 77,905 73,060 75,212 2,693 2,693 77,905 0 2,594 | 07/25/2035....
17306U CE 6| Citifinancial Mtg Sec Inc RMBS Ser 2004-..................... | . | 09/01/2016. | Paydown 17,919 17,919 17,918 17,893 26 26 17,919 0 519 | 04/25/2034.... | 1FM........
17307G  FN 3| Citigroup Mtg Loan Trust RMBS Ser 2004-R................. . 109/01/2016. | Paydown 9,480 9,480 8,781 9,209 271 271 9,480 (V[ [, 181 | 05/25/2034.... | 1FM........
17307G  H3 5| Citigroup Mtg Loan Trust RMBS Ser 2005-8................. .| 09/01/2016. | Paydown 389,185 389,185 378,146 380,247 8,938 8,938 389,185 (I [ 13,995 | 09/25/2035.... | 1FM........
17313K  AF 8| Citigroup Comm Mtg Tr CMBS Ser 2008-C7 C.............. . | 09/01/2016. | Paydown 231,854 231,854 234,598 231,914 (60) (60) 231,854 0 9,655 | 12/10/2049.... | 1FM........
18976G  AQ 9| Citimortgage Alternative Ln Tr RMBS Ser...................... | . | 09/01/2016. | Paydown 221,001 301,638 264,790 264,790 0 264,790 v (83,790) | .. (43,790) | 12,226 | 06/25/2037.... | 3FM........
20173Q  AE 1| Greenwich Cap Comm Funding CMBS Ser 2007.. . 109/01/2016. | Paydown 0,160,736 ..10,160,736 ..10,550,020 ..10,203,807 .10,160,736 0 398,992 |03/10/2039....
21075W  BF 1| Cointmortgage Home Eq Loan Tr RMBS Ser 1.............. . 109/01/2016. | Paydown 746 746 745 744 2 2 746 0 50 |08/15/2025.... | 1FM........
210805 BU 0| Continental Airlines Inc LBASS EETC Ser............c.e..... | . | 07/02/2016. | Paydown 26,409 26,409 26,210 26,386 23 23 26,409 0]......1,943 | 01/02/2018.... | 1FE..
210805 CB 1| Continental Airlines Inc LBASS EETC Ser............coeo.... | . | 09/15/2016. | Paydown 3,535 3,535 3,390 3,512 22 22 3,535 0 235 |03/15/2019.... | 1FE..
210805 CT 2| Continental Airlines Inc LBASS PTC Ser 1..................... .| 09/15/2016. | Redemption  100.0000 3,656 3,656 3,571 3,634 23 23 3,656 0 265 |03/15/2020.... | 1FE...
212168 AA 6 | Continental Wind SrNt 6.000% 02/28/33..................... | . | 08/31/2016. | Redemption  100.0000 705,871 705,871 705,871 705,871 0 705,871 0 02/28/2033.... | 2FE...
22357@ AA 9| Cox Tower Il PTCNt 5.409% 01/02/40.............ccoouveeen. . | 09/02/2016. | Redemption ~ 100.0000 51,369 51,369 51,369 51,369 0 51,369 0 01/02/2040.... | 2.....
22410@ AA 4| Cox Enterprises Inc CTL 5.720% 06/30/2 . 109/30/2016. | Redemption  100.0000. 211,677 211,677 211,677 210,617 1,060 1,060 211,677 0 06/30/2027....
22541Q  3Y 6| CS First Boston Mtg Sec Corp RMBS Ser 20................. | . [ 09/01/2016. | Paydown 93,390 93,390 95,608 94,273 (883) (883) 93,390 0 12/25/2033.... | 1FM........
225418 D4  T7|CS First Boston Mtg Sec Corp RMBS Ser 20................. | . | 09/01/2016. | Paydown 317,304 317,304 318,315 316,627 678 678 317,304 0 01/25/2043.... | 1FM........
225418 TQ 1| CS First Boston Mtg Sec Corp RMBS Ser 20................. | . [ 09/01/2016. | PAYAOWN......ocoumrvvevmrrrrermenrisieernerenns | coverrriisessnssseseiissenes | oveevesnens 472,584 | .....cccoouuu 472,584 | ..o AT8 417 | v 474910 (2,326) (2,326) | covvvvrereerrenreirees | e 472,584 0 08/25/2034.... | 1FM........
225418 ZB 7| CS First Boston Mtg Sec Corp RMBS Ser 20................. | . | 09/01/2016. | Paydown 340,900 340,900 350,541 345,402 (4,503) (4,503) 340,900 0 09/25/2034.... [ 1FM........
225458  2G 2| CS First Boston Mtg Sec Corp RMBS Ser 20................. | . | 09/01/2016. | Paydown (22,855) 4,235 4,113 4,146 15 15 4,161 (27,016) (27,016) 783 | 08/25/2025.... | 3FM........
225458 5Q 7| CS First Boston Mtg Sec Corp RMBS Ser 20, . | 09/01/2016. | Paydown 128,317 ..128,317 ...118,847 ...118,847 9,470 9,470 28,317 0 10/25/2035....
225458  AX 6| CS First Boston Mtg Sec Corp RMBS Ser 20................. | . | 09/01/2016. | PaYdOWN..........coouevmrmmmrmemimimimmmmmsmmsnnnnnns [ covvvvsnssssssssssssssssssssees | covsveieveis 132,028 | ..oovovevee 132,028 | ..oovovevenen 133,229 | wovvveverenen 132,357 (329) ((c72) [ [P 132,028 0 4,649 |02/25/2035.... [ 1FM........
225458 EV 6 | CS First Boston Mtg Sec Corp RMBS Ser 20................. | . [ 09/01/2016. | PaydOWN..........vcveeerrcrevmeerermneeerirneens [ coverrriinernisnsessisnnenes | oveevesnonees 189,638 | ..ccovveneen 189,638 | ..coovveneen 186,653 | ...ccooeneee 186,653 2,985 2,985 | oo | i 189,638 0 6,310 | 03/25/2035.... | 1FM........
225458 EX 2| CS First Boston Mtg Sec Corp RMBS Ser 20................. | . [ 09/01/2016. | Paydown 338,424 338,424 341,226 340,438 (2,014) (2,014) 338,424 (VI I 11,239 | 03/25/2035.... | 1FM........
225458  FD 5| CS First Boston Mtg Sec Corp RMBS Ser 20................. | . | 09/01/2016. | Paydown 7,951 7,951 8,145 7,946 6 6 7,951 0 292 |02/25/2025.... [ 1FM........
225458 FG 8| CS First Boston Mtg Sec Corp RMBS Ser 20................. | . | 09/01/2016. | Paydown 35,859 35,859 36,570 36,041 (183) (183) 35,859 0 ...1,256 |02/25/2020.... [ 1FM........
225458  UA 4| CS First Boston Mtg Sec Corp RMBS Ser 20................. | . | 09/01/2016. | Paydown 241,038 241,038 240,548 240,312 726 726 241,038 0 9,355 |07/25/2035.... | 1FM........
225458 UL 0 CS First Boston Mtg Sec Corp RMBS Ser 20. . 109/01/2016. | Paydown 122,847 ..122,847 ..121,742 1,106 1,106 22,847 0 3,760 | 07/25/2035....
225458  XJ 2| CS First Boston Mtg Sec Corp RMBS Ser 20................. | . [ 09/01/2016. | Paydown..........cccococommmvueiemmvcinncicinnnns [ covmrviiserciissccciissenns | v 101,402 | .ccovven 101,402 | ..cccoerern 99,437 | s 100,545 857 857 | v [ s 101,402 0 3,276 | 07/25/2035.... | 1FM........
225458 XW 3| CS First Boston Mtg Sec Corp RMBS Ser 20................. | . | 09/01/2016. | Paydown 358,385 358,385 354,621 354,621 3,765 3,765 358,385 0 [ o 12,586 | 07/25/2035.... | 1FM........
2254W0  GX 7| CS First Boston Mtg Sec Corp RMBS Ser 20................. | . [ 09/01/2016. | Paydown 13,840 13,840 13,749 13,770 70 70 13,840 0 511 [ 10/25/2034.... | 1FM........
2254W0 NS 0| CS First Boston Mtg Sec Corp RMBS Ser 20................. | . [ 09/01/2016. | Paydown...........ccocovemmreememmrersnncrninnnns | covereriosereneserenissenes | ovevvviiens 191,240 | coovrrenene 191,240 | oo 185204 | ............ 188,942 156 R LT S [ 189,099 2,142 2,142 6,684 | 12/25/2020.... | 4FM........
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22942M  BF 2| Credit Suisse Mtg Capital RMBS Ser 2006-................... .| 09/01/2016. | Paydown 93,100 93,100 93,405 93,270 0 93,270 (170) (170) 3,295 |10/25/2026.... | 3FM........
22959# AA 9| CSOLARIV South LLC SrSec Nt 5.371% O................ | . [ 09/30/2016. | Redemption ~ 100.0000 267,731 267,731 267,731 267,731 0 267,731 (V1 10,785 | 09/30/2038.... | 2FE...
22962 AA  8|CTL Cap TrAhold CTL Ser2014-09 4.490................. | . [ 09/15/2016. | Redemption ~ 100.0000...........ccccceers | wormrrmrermemmreermrmrnienns | corerrereenns 158,210 | wovvveees 158,210 | v 158,210 | wovvvvees 158,210 (1 [ [OOSR IR 158,210 0 4,737 | 04/15/2029.... | 2.....
23243N  AH 1| Countrywide Home Equity Ln RMBS Ser 2006.............. . [09/01/2016. | PaydOWN. ....cocovreeercreeerereeeerressnens [ overveisesssissesesisnsenes | oveeveiiens 101,699 59,328 24,423 24,423 0 24,423 77,275 77,275 8,231 | 07/25/2034.... | 1FM........
23245 AB 6 | Countrywide Alternative Ln Tr RMBS Ser 2.................. |. [ 09/01/2016. | Paydown 38,391 72,258 58,961 58,961 0 58,961 (20,570) (20,570) 2,803 | 02/25/2037.... | 2FM........
23312L  AQ 1 |Deutsche Bank Comm Mtg Trust CMBS Ser 20. . | 09/07/2016. | Morgan/JP/Securities - Bonds. 6,351,797 6,000,000 6,179,942 (9,127) (9,127) 80,982 ...180,982 05/10/2049....
233244 AH  5|DOT Headquarters Il L-B Fin Tr CTLM{g S.......cccooeeveee . 109/07/2016. | Redemption ~ 100.0000.........cococveruee | covrmrererirnriiiriieneiiies | v 450,308 | ..o 450,308 | ..ooovvuunen 450,308 | ..ocoorrvenen 450,308 0 [ e | e 450,308 0 12/07/2021.... [ 1....
24702N  AD 2| Dell International Inc Term Ln C Nt 1.........ccocccoevvveenenen | . [ 09/07/2016. | Redemption  100.0000 ...16,198,445 | .........16,198,445 | ........16,117,453 | ........ 16,150,604 | ...ooooooveeircrennnn v BT84 | BT84 | v 16,198,445 0| ....521,938 |10/29/2018.... | 2FE...
24763L  FN 5| Delta Funding Home Eq Ln Tr RMBS Ser 199............... .| 09/01/2016. | Paydown 50,024 50,024 50,019 49,918 106 106 50,024 0| .1,629 | 08/15/2030.... [ 1FM........
251510 AW 3| Deutsche Alt-A Sec Inc RMBS Ser 2003-2XS................ | . | 09/01/2016. | Paydown 11,093 11,093 11,090 11,085 8 8 11,093 0 396 | 09/25/2033.... | 1FM........
251510 DS 9| Deutsche Alt-A Sec Inc RMBS Ser 20052 C................. .| 09/01/2016. | Paydown 289,334 289,334 294,081 289,746 (412) (412) 289,334 0 9,828 |03/25/2020.... [ 1FM........
251510 EE 9 |Deutsche Alt-A Sec Inc RMBS Ser 2005-3 C. . 109/01/2016. | Paydown 59,294 59,294 58,368 58,708 586 586 59,294 0 2,227 | 05/25/2035....
251510 EH 2| Deutsche Alt-A Sec Inc RMBS Ser 2005-3 C................. . [ 09/01/2016. | PaYAOWN.......ccvvrreeeerircreerirereneiienes | cevrerssessnessnsesnessnes | eovsesensens 135,522 | ..o 135,522 | ..o 134479 | oo 134,725 797 A [ [FSOPUTRION (DTN 135,522 0 ...4,918 |06/25/2035.... [ 1FM........
251510 ER 0 |Deutsche Alt-A Sec Inc RMBS Ser 2005-3 C................. . 109/01/2016. | Paydown 82,090 82,090 80,987 81,316 775 775 82,090 0 2,902 | 06/25/2035.... | 1FM........
251510  FX 6| Deutsche Alt-A Sec Inc RMBS Ser 2005-4 C................. . | 09/01/2016. | Paydown 62,236 75,293 70,643 70,643 0 70,643 (8,406) (8,406) 2,726 | 09/25/2035.... | 2FM........
251563 CB 6| Deutsche Mtg Sec Inc RMBS Ser 20041 Cl.................. | . | 09/01/2016. | Paydown 41,585 41,585 41,573 42,014 (429) (429) 41,585 0 ..1,570 | 12/25/2033.... | 1FM........
251563 DM 1 |Deutsche Mtg Sec Inc RMBS Ser 2004-2 Cl.................. | . [ 09/01/2016. | Paydown 14,372 14,372 14,369 14,578 (206) (206) 14,372 (VI [ 437 | 01/25/2034.... | 1FM........
257867 AT 8|Donnelley RR & Sons CoNt 6.125% 01/1.................. .| 09/16/2016. | Call ~ 98.8500 ...21,499,875 | .........21,750,000 | .........19,636,875 | ........ 21,255,898 | ..o [ s LIRS 0/ [N (B VLK) o 21,499,875 0 | ...1,557,919 |01/15/2017.... | 4FE...
268668 FD 7 | EMC Mtg Loan Tr RMBS Ser 2006-A CIA 0 . 109/26/2016. | Paydown 36,921 36,921 29,269 29,269 7,653 7,653 36,921 0 221 [12/25/2042....
301965 CE 7 |FFCA Sec Lending Corp LBASS Frnch Ln Ser............. | . | 09/01/2016. | PAYAOWN.......oouureumiieeriieriierireniinenis | cevseesrensisesiessiensiines | ovsesesienns 184,742 | oo 184,742 | oo 183,395 | ccovereneen 183,695 1,047 1047 [ o | s 184,742 (V1 12,076 | 05/18/2026.... | 3AM..
302567 AA 0 |FPL Energy American Wind LLC SrNt 6.6................... | . | 07/09/2016. | Redemption  100.0000. 6,504 6,504 6,398 (1,069) 7,573 7,573 6,504 0 | e 47,648 |06/20/2023.... | 2FE...
30261X AA 6| FREMF Mortgage Trust CMBS Ser 2010-K9 Cl............. . 1 09/20/2016. | Nationwide Mutual wn?,335,115 | ...........6,651,000 | ..........7,350,394 | .........7,210,113 (84,078) (84,078) ceennnn 1,126,035 209,080 209,080 | ......282,816 |09/25/2045.... | 1FM........
30706V AA 3 |Family Tree Escrow LLC Nt 5.750% 03/01.................. | . | 08/01/2016. | Tax Free Exchange 9,364,406 | ..........9,000,000 | ..........9,397,500 | ..........4,098,611 (21,705) (21,705) rerennn9,364,406 0| ....330,625 |03/01/2023.... | 3FE...
30706V AC 9 |Family Tree Escrow LLC SNt 5.250% 03................... | . | 08/01/2016. | Tax Free Exchange .....4,057,587 | ..........4,000,000 | ..........4,086,250 | ..........4,069,381 | ....ccccceeeeeeeccrrccccc o (1T [ i (11794) | s cevvenen 4,057,587 0| ....192,500 |03/01/2020.... | 3FE...
32007U BE 8| First Data Corp 1st Len Extended Term Ln. . | 09/08/2016. | Redemption  100.0000 413,916 ..413,916 ..413,916 ..413,916 0 13,916 0 03/24/2021....
32027N WN 7 |First Franklin Mtg Ln RMBS Ser 2005-FF10.................. .| 09/26/2016. | Paydown 379,770 379,770 363,141 375,437 4,333 4,333 379,770 0 11/25/2035.... | 1FM........
32051G  TC 9 |First Horizon Alt Mtg Sec Tr RMBS Ser 20............ccooeeee. | . [ 09/01/2016. | PAYAOWN......cooovvvevermcrienecriienrinieens [ overrriinensninsessisnnenes | oveevvinnens 116,821 | ccovvvs 117,082 | e 109,351 | ccovviines 109,351 0 [ s | v 109,351 7470 7,470 09/25/2035.... | 3FM........
32052W  AC 3 |First Horizon Mtg PT Tr RMBS Ser 2007-FA.................. | . [ 09/01/2016. | Paydown 303,502 | .o 426,100 353,818 353,818 0 353,818 (50,316) (50,316) | ......... 19,586 | 08/25/2037.... | 4FM........
337925 ES 6| First Plus Home Ln Owner Tr RMBS Ser 199................ | . | 09/01/2016. | Paydown 10,816 10,816 11,055 10,804 12 12 10,816 0 593 |12/10/2024.... | 6FM........
35645M  AM 0 | Freedom Trust RMBS Ser 2011-3 CIM89 O0................. . | 09/01/2016. | Paydown 87,170 87,170 24,708 34,385 12711 1,271 35,656 51,514 51,514 381 | 09/01/2051.... | 1FM........
35671D  AZ 8| Freeport-McMoran Copper & Gold SrNt 3................. .| 09/12/2016. | Goldman Sachs & Company........... L A1.314750 | .......12,900,000 | ........12,795,386 | ........ 12,809,057 6,979 6,979 0000 12,816,036 | oo woeee(1,501,286) | .......(1,501,286) | ......466,410 |03/15/2023.... | 3FE....
361452 AA 3| GATX Rail Corp ABS PTC Ser 2000-1 8.10. . 107/13/2016. | Redemption  100.0000 659 659 659 659 0 659 0 53 |01/13/2020....
36157R  3X 1| GE Cap Mtg Serv Inc RMBS Ser 1999-HE2 Cl.............. . | 09/01/2016. | Paydown 47,276 47,276 51,830 49,698 (2/422) (2,422) 47,276 0 2,503 | 07/25/2029.... | 4FM........
36157R D8 5| GE Cap Mtg Serv Inc RMBS Ser 1999-HE1 Cl.............. .| 09/01/2016. | Paydown 107 107 107 107 0 107 0 5 |04/25/2029.... [ 1FM........
361856 ER 4| GMAC Mtg Corp Loan Tr RMBS Ser 2006-HE1............. . 1 09/26/2016. | Paydown 361,212 361,212 | oo 168,482 | ...ccoooveneee 168,482 0 [ s | e 168,482 | ....ocvveveriericnei | v 192,730 | .oovvin 192,730 | ..........1,587 | 11/25/2036.... | 1FM........
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36226M AE 3| GRMT Mtg Loan Tr RMBS Ser 2001-1A Cl AS............... .| 09/01/2016. | Paydown 64,828 64,828 64,830 64,828 0 64,828 0 2,845 |07/20/2031.... [ 1FM........
36228F 3Q 7 |GS Mortgage Securities Corp RMBS Ser 200................ . | 09/28/2016. | Paydown 52,003 52,003 52,001 51,911 191 191 52,101 (99) (99) 2,587 | 04/25/2034.... | 1FM........
36228F 5F 9| GS Mortgage Securities Corp RMBS Ser 200................ . 109/01/2016. | Paydown 18,706 18,706 18,706 18,680 26 26 18,706 0 581 | 06/25/2034.... | 1FM........
36228F C5 3| GS Mortgage Securities Corp RMBS Ser 200................ . 109/01/2016. | Paydown 14,904 14,904 14,903 14,897 7 7 14,904 0 524 |11/25/2033.... | 1FM........
36228F XK 7| GS Mortgage Securities Corp RMBS Ser 200................ . 109/26/2016. | Paydown...........cvvwereveeenerceennviiinnns [ o | e 461,365 | .............. 461,365 338,564 338,564 | .....ovevererincrins | e 122,800 | .cvooevererinerieenns [ e 122,800 | oo | i 461,365 0| .....4821 [10/25/2033.... [ 1FM........
36228F ZK 5 |GS Mortgage Securities Corp RMBS Ser 200 .| 09/26/2016. | Paydown 69,617 69,617 69,617 69,617 0 69,617 0 640 | 11/25/2033....
36228F ZL 3| GS Mortgage Securities Corp RMBS Ser 200................ . | 09/26/2016. | Paydown 14,674 14,674 14,674 14,674 0 14,674 0 246 | 11/25/2033.... | 1FM........
362332 AE 8| GS Mortgage Securities Corp CMBS Ser 200................ . | 09/01/2016. | Paydown ..3,598,861 | ...........3,598,861 | ...........3,605,013 3,595,602 3,259 3,259 rerernnn3,598,861 0| ....127,897 |11/10/2039.... [ 1FM........
362332 AG 3| GS Mortgage Securities Corp CMBS Ser 200................ .| 09/01/2016. | Paydown 1,441,058 | .........7,441,058 | .........7,631,643 | ..........7,460,182 | .cccccooeeirviirrirrrurc e (19124) [ i (19,124) | s P N0 0| ....312,022 |11/10/2039.... [ 1FM.......
362341 ES 4| GSAAHome Equity Tr RMBS Ser 2005-6F Cl............... . | 09/01/2016. | Paydown 60,276 60,276 60,360 60,184 91 91 60,276 0| ......2404 |07/25/2035.... | 1FM........
36242D 6Q  1|GS Mortgage Securities Corp RMBS Ser 200................ . | 09/01/2016. | Paydown 21,480 21,480 21,319 21,365 115 115 21,480 0 778 | 06/25/2035.... | 1FM........
36242D 7B 3| GS Mortgage Securities Corp RMBS Ser 200 . 109/01/2016. | Paydown 233,205 233,205 224,933 228,362 4,842 4,842 233,205 0 8,201 | 06/25/2035....
36242D 7Q 0| GS Mortgage Securities Corp RMBS Ser 200................ .| 09/01/2016. | Paydown 270,818 270,818 258,063 264,458 6,360 6,360 270,818 0 9,722 | 06/25/2035.... | 1FM........
36242D ND 1| GS Mortgage Securities Corp RMBS Ser 200................ . | 09/28/2016. | Paydown 59,943 59,943 59,940 59,791 456 456 60,247 (304) (304) ...3,419 | 08/25/2034.... | 1FM........
36242D UX 9| GS Mortgage Securities Corp RMBS Ser 200................ .| 09/01/2016. | PaYAOWN........couureeeeririiniieriiensiienes | cevresinsesnesiesssnessns | onseineniiens 154,154 | ..coove 154,154 | .coove 155,623 | .ooov 154,637 (483) (483) | oo | v 154,154 0 5,583 | 02/25/2035.... | 1FM........
36297N  AC 9| GS Mortgage Sec Corp RMBS Ser 2006-S3 Cl.............. .| 09/28/2016. | Paydown 51,969 51,969 4,660 4660 | i | e R LCTCY.7 2 R [ RRLCICY.72 I IS, 121,282 (69,313) (69,313) 44 |05/25/2036.... | 1FM........
36828Q QG 4 |GE Capital Commercial Mortgage CMBS Ser................ | . | 09/01/2016. | Paydown ....1,209,671 | .........1,209,671 | ...........1,200,835 | ...........1,209,671 0 ceeen 1,209,671 0 11/10/2045.... | 1FM........
368907 AD 3 |General American Trans Corp LBASS PTC Se.............. . | 08/28/2016. | Paydown 285,995 285,995 285,995 285,995 0 285,995 0 08/28/2021.... | 2FE...
391214 A* 1| Great River Energy 1st Mtg Bd 5.810% O. . 107/01/2016. | Redemption  100.0000. 1,395,349 1,395,349 1,395,349 1,395,349 0 1,395,349 0 07/01/2021....
39121 AH 3| Great River Energy 1st Mtg Bd 4.478% O0........cccocoeeeeee .| 07/01/2016. | Redemption  100.0000 526,000 526,000 526,000 526,000 0 526,000 0 07/01/2030.... | 1FE..
39539M  AA 7| Greenpoint Mtg Funding Tr RMBS Ser 2007-................ . | 09/26/2016. | Paydown 281,865 281,865 263,097 263,097 ceverrennee 18,768 | .....18,768 281,865 0 06/25/2037.... | 1FM........
404122 AN 3|HCAlInc TermLnB4 Nt 1 4.088% 05/01/1........ccccounee . | 08/15/2016. | Redemption  100.0000. 9,272,856 9,272,856 9,263,189 9,268,508 4,348 4,348 9,272,856 0| ....197,988 |05/01/2018.... | 3FE...
41164Y  AB 7 |Harborview Mtg Loan Tr RMBS Ser 2007-4 C................ . 109/19/2016. | Paydown 269,350 269,350 262,532 264,627 4,723 4,723 269,350 0 [ 1,161 [ 07/19/2047.... | 1FM........
423074 AV 5|Heinz/HJ/ CoSrNt 5.200% 07/15/45........................ | . | 08/19/2016. | Tax Free Exchange. ...49,387,240 | ........47,500,000 | ........49,413,250 | ......... 49,405,700 | ..coccccvcccccccccricns o (18,480) [ oo 10(18,460) | ...ooovvccinens <o 49,387,240 0 | ...2,792,472 | 07/15/2045.... | 2FE....
42346#  AE  1|Helmerich & Payne Inc SrNt 6.100% 07/. .| 07/21/2016. | Redemption ~ 100.0000 2,000,000 2,000,000 2,035,400 2,004,683 (4,683) (4,683) 2,000,000 0| .....122,000 |07/21/2016....
43709B  AE 9| Indymac Resident ABS Tr RMBS Ser 2006-C................ .| 09/29/2016. | Paydown 688,866 688,866 638,761 638,761 | ....oooovvovevvvviriininns | coverivinnns AR VX2 R [ 113,123 751,884 (63,018) (63,018) | ...........5,148 | 08/25/2036.... | 1FM........
437690 AL 4 |Homestar Mtg Acceptance Corp RMBS Ser 20.............. . 109/26/2016. | Paydown 310,523 310,523 304,167 305,266 5,257 5,257 310,523 0 2,309 | 06/25/2034.... | 1FM........
44701P AV 6 | Huntsman International Inc Sr 1st Lien T...........cc.ccccceee. . 109/30/2016. | Redemption  100.0000 50,000 50,000 49,626 374 374 50,000 (VI I 156 | 09/30/2021.... | 3FE...
44701P AV 6| Huntsman International Inc Sr 1st Lien T..........cccoovvvun .| 08/31/2016. | Tax Free Exchange 49,626 50,000 49,500 49,582 44 44 49,626 0 09/30/2021.... | 3FE....
44701P  AX 2| Huntsman International Inc 2015 Extended................... . | 09/30/2016. | Redemption  100.0000 517,161 517,161 515,222 515,308 1,853 1,853 517,161 0 04/19/2019.... | 3FE...
44701P  AX  2|Huntsman Intemational Inc 2015 Extended................... .| 07/22/2016. | Redemption  100.0000 517,161 517,161 515,222 515,308 1,853 1,853 517,161 0 04/19/2019.... | 3FE....
44701P  AX 2| Huntsman International Inc 2015 Extended... . | 09/30/2016. | Tax Free Exchange. 1,366,637 1,370,476 1,365,337 1,365,566 1,070 1,070 1,366,637 0 04/19/2019....
44919*  AC 21595 Express LLC SrNt 3.310% 12/31/31................... |. [ 09/30/2016. | Redemption  100.0000 0224240 | ... 7224240 | ... 7224240 | .........7,224,240 0 ceenenen 1,224,240 0| .....179,342 | 12/31/2031.... | 1FE..
45254N PV 3|IMPAC CMB Tr RMBS Ser 2005-5 CI A2 0.9............... | . | 09/26/2016. | Paydown 61,573 61,573 60,275 60,275 1,298 1,298 61,573 0 375 |08/25/2035.... [ 1FM........
45254T  NY 6| IMPAC Secd Assets CMN Owner Tr RMBS Ser............ . 109/01/2016. | Paydown 77,067 77,067 77,060 76,897 170 170 77,067 0 2,663 | 03/25/2034.... | 1FM........




¥1°6030

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

SCHEDULE D - PART 4

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

1 2 3 4 5 6 7 8 9 10 Change in Book/Adjusted Carrying Value 16 17 18 19 20 21 22
1 12 13 14 15
E
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
g Number of Shares Book/Adjusted Increase/ (Amortization)/ Impairment B/A.C.V. 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 Consil ion 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)
452547 PM 0| IMPAC Secd Assets CMN Owner Tr RMBS Ser............ .| 09/01/2016. | Paydown 17,759 17,759 17,759 17,720 39 39 17,759 0 568 |08/25/2034.... [ 1FM........
45660L  HT 9 [Indymac Indx Mtg Ln Tr RMBS Ser 2005-A3............cc... |. [ 09/01/2016. | PaydOWN........ocvveuiiiriiniriinriinciiinniis | overisesisesiessisesienns | ceviiesiinens 151,021 | oo 151,021 | oo 150,974 | .ccoovnee 150,766 255 255 [ oo [ s 151,021 0 5,387 | 04/25/2035.... | 3FM........
45660L PE 3| Indymac Indx Mtg Ln Tr RMBS Ser 2005-A6C............... | . | 09/01/2016. | Paydown 28,225 66,321 17,525 1,522 | oo 14,120 1,884 ....16,004 -V SRR [ 10,700 | oo 10,700 .6,226 | 06/25/2035.... [ 1FM........
45660L SS9 Indymac Indx Mtg Ln Tr RMBS Ser 2005-A8C.............. | . | 09/01/2016. [ PAYAOWN.........oovermrmrermermiererriirneneies | ceveisseesessssneessensenes | cerveseeenens 160,573 | .ccovven 178,298 | ..ccovveneen 172,178 | v 167,758 4,420 4420 | oo | i 172,178 | oo cevvvrenenns(11,605) | weccceeennn(11,605) 07/25/2035.... | 4FM........
45660L XA 2|Indymac Indx Mtg Ln Tr RMBS Ser 2005-AR1............... | . | 09/01/2016. | Paydown 259,303 266,650 214,210 208,739 5471 5471 214,210 [ oo [ e 45,092 | ..oovvenne 45,092 10/25/2035.... | 1FM........
45660N UM 5 | Residential Asset Sec Tr RMBS Ser 2003- .| 09/28/2016. | Paydown 142,419 ..142,419 ..134,112 ...135,965 48,778 (6,359) (6,359) 09/25/2033....
45660N  YZ 2 |Residential Asset Sec Tr RMBS Ser 2004-R.................. . [ 09/01/2016. | PaydOWN........cooureeciiriiriieriieniienes | e | ovsiieriins 145,899 | ..ccoooveneen 145899 | oo 133133 | o 144,467 552 15V RN IO 145,019 880 880 08/25/2033.... | 1FM........
45661K AG 5| Indymac Indx Mtg Ln Tr RMBS Ser 2006-AR1............... | . [ 09/01/2016. | PAydOWN..........ovveeemvreemnmmrernnennersnnes [ covererisererisseseniisenes | ovevveeinnns 137,278 | o 227,884 | ..coovovennne 159,488 | ....occceven. 159,488 (1 [ [OOSR IR 159,488 (22,210) (22,210) ....7,043 | 06/25/2036.... [ 1FM........
45662B  AD  1|Indymac Indx Mtg Ln Tr RMBS Ser 2006-AR1............... | . | 09/01/2016. | Paydown 568,898 568,898 538,329 538,329 30,568 30,568 568,898 (I [ 15,096 | 08/25/2036.... | 1FM........
45662D  AA 3 |Indymac Indx Mtg Ln Tr RMBS Ser 2006-AR2............... | . [ 09/25/2016. | PaydOWN........cocociriuerioerieerieniineninns | oveviereisesieesinesieens | eevivesiinens 116,903 | ..covvoee 116,903 91,284 91,284 0 91,284 25,618 25618 | .overen 499 |11/25/2036.... | 1FM........
45662) AC 6| Indymac Indx Mtg Ln Tr RMBS Ser 2006-R1................. | . | 09/01/2016. | Paydown 48,448 41,407 41,200 207 207 41,407 v (41,407) | ........... (41,407) 2,678 | 12/25/2035.... [ 1FM........
466247 EN 9| JP Morgan Mtg Tr RMBS Ser 2004-S1 Cl 1A4.. . 109/01/2016. | Paydown 164,605 ...164,605 ...158,548 ...163,036 1,569 1,569 64,605 0 09/25/2034.....
466247 MU 4| JP Morgan Mtg Tr RMBS Ser 2005-S1 CI 2A3............... | . | 09/01/2016. | Paydown 77,180 77,180 77,819 77,258 (78) (78) 77,180 0 01/25/2035.... | 1FM........
466247 VP 5[ JP Morgan Mtg Tr RMBS Ser 2005-S2 Cl 4A2............... | . | 09/29/2016. | Paydown 503,832 503,832 | .............: 466,832 | .ooovvveven 493,297 20,227 20,227 513,524 (9,692) (9,692) 23,763 | 09/25/2020.... | 3FM........
466247 YS 6 |JP Morgan Mtg Tr RMBS Ser 2005-A8 Cl 2A6............... | . | 09/01/2016. | Paydown 56,869 56,869 55,927 56,232 637 637 56,869 0 1,009 |11/25/2035.... | 2FM........
46625Y Q4 8| JP Morgan Chase Comm Mtg Secs CMBS Ser2......... .| 09/01/2016. | Paydown 576,244 576,244 527,597 527,597 L A8B4T | ...48,647 576,244 0 [ e 19,053 | 04/15/2043.... | 1FM........
46627M  AA 5| JP Morgan Alt Loan Tr RMBS Ser 2005-S1 C................ | . | 09/01/2016. | Paydown 57,644 58,151 52,763 52,266 497 497 52,763 4,881 4,881 3,614 | 12/25/2035.... | 4FM........
46627M AP 2| JP Morgan Alt Loan Tr RMBS Ser 2005-S1C................ | . | 09/01/2016. | Paydown 76,456 76,456 67,223 66,724 498 498 67,223 9,234 9,234 3,883 | 12/25/2035.... | 1FM........
46627M  EH 6| JP Morgan Alt Loan Tr RMBS Ser 2006-S1 C... . 109/01/2016. | Paydown ...103,445 2,320 2,320 03,445 8,468 8,468 03/25/2036....
46629D AK 1 [JP Morgan Mtg Tr RMBS Ser 2006-A7 Cl 2A2............... | . [ 09/01/2016. | Paydown 64,672 1,289 1,289 64,672 21,710 21,710 01/25/2037.... | 1FM........
46629E  AH 6| JP Morgan Alt Loan Tr RMBS Ser 2006-A4 C............... | . | 09/01/2016. | Paydown 706,453 754,309 684,660 684,660 0 684,660 21,793 21,793 09/25/2036.... | 1FM........
485170 AJ  3|Kansas City Southern Inds Inc SrNt 4..........ccceeeeeene | . | 07/26/2016. | Tax Free Exchange. ...15,397,831 | ........16,525,000 | ........15,385,304 | ......... 15,386,530 | .cvvvvriiiriiniiins w1301 | L1130 v 15,397,831 0 | ....448,057 |05/15/2043.... | 2FE...
485170  AK  0|Kansas City Southern Inds Inc SrNt 3......................... | . | 07/26/2016. | Tax Free Exchange. ...15,524,364 | .........15,500,000 | ........15,526,611 | ........ 15,526,066 (1,702) (1,702) verer 16,524,364 0| ....376,284 | 11/15/2023.... | 2FE...
50177A  AE 9 |LB Commercial Mtg Tr CMBS Ser 2007-C3 Cl............... .| 09/11/2016. | Paydown 10,848 10,848 10,889 10,848 1 1 10,848 (U [ 442 | 07/15/2044.... | 1FM........
50180L AC  4|LB-UBS Comm Mtg Tr CMBS Ser 2008-C1 Cl A.... . | 09/11/2016. | Paydown 3,507,865 3,507,865 3,602,636 3,521,558 ...(13,693) ..(13,693) 3,507,865 0| ......129,093 |04/15/2041....
52109R  BM  2|LB-UBS Comm Mtg Tr CMBS Ser 2007-C7 ClA............ .| 09/11/2016. | Paydown 258,081 258,081 259,851 258,203 (122) (122) 258,081 0 [ o 10,232 | 09/15/2045.... | 1FM........
52465# BF  1|Legg Mason Mtg Cap Corp LBASS Ser 2001-C............. . 109/10/2016. | Redemption ~ 100.0000..........cccrurrre | orerreermemmmirmrermnirnnenes | eveeveiiens 147175 | s 1471475 | s 159,601 | ..oovviree 148,855 (1,680) (1,680) | covvvvvereerrcrreirees | e 147,175 0 7,756 | 04/10/2017.... [ 1....
52465# BH 7 |Legg Mason Mtg Cap Corp LBASS Ser 2002-C............. .| 09/10/2016. | Redemption  100.0000 97,106 97,106 | ....ccccoeve. 109,886 98,498 (1,392) (1,392) 97,106 0 4,121 | 04/10/2017.... | 1....
52465%# BP 9 |Legg Mason Mtg Cap Corp LBASS Ser 2003-C............. .| 09/01/2016. | Redemption  100.0000 328,530 328,530 310,639 320,953 7,577 7,577 328,530 0 [ o 10,560 | 03/01/2023.... | 1.....
52467@ AA 3 |Legg Mason Mtg Cap Corp CTL 7.400% 12I............... |. | 09/15/2016. | Redemption  100.0000. 87,907 87,907 92,023 89,278 (1,372) (1,372) 87,907 0 [ .nd,310 [ 12/15/2021.... [ 1....
52467@ AH 8 |Legg Mason Mtg Cap Corp CTL 7.750% O1l............... | . | 09/15/2016. | Redemption ~ 100.0000 44,900 45,610 (710) (710) 44,900 0 2,299 |01/15/2021.... | 4......
52467@ BC  8|Legg Mason Mtg Cap Corp CTL Ser 2003 CI. . 109/15/2016. | Redemption  100.0000 ...150,378 ...154,071 (3,694) (3,694) 50,378 0 8,225 | 11/15/2018....
52518R  CD 6| Lehman Structured Sec Corp RMBS Ser 2005.............. . | 09/26/2016. | Paydown 55,991 27,384 0 27,384 3,496 3,496 327 |09/26/2045.... | 1FM........
542514 GW 8| Long Beach Mtg Loan Tr RMBS Ser 2004-5 C.............. .| 09/26/2016. | Paydown 597,434 597,434 558,600 563,302 34,132 34,132 597,434 0 3,077 |09/25/2034.... [ 1FM........
54401P  A# 3 |Lord Corp SrNt 4.763% 07/12/16.........cccoocrmvervrrnnenen | O] 07/12/2016. | Maturity. ...24,550,772 | ........24,550,772 | ........28,000,000 | ......... 24,109,076 0 3,890,924 | ........24,550,772 | ........ (3,449,228) | ...ocvvvvrrrirrernrins | v (3,449,228) | ....1,158,501 | 07/12/12016.... | 2.....
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55265K  F6 1 |Master Asset Sec Tr RMBS Ser 2003-7 Cl 4.................. | . | 09/01/2016. | Paydown 75,986 75,986 71,607 73,665 2,321 2,321 75,986 0 2,567 |09/25/2033.... [ 1FM........
55265K QM 4| Master Asset Sec Tr RMBS Ser 2003-1 Cl 2.................. | . [ 09/01/2016. | Paydown 40,643 40,643 41,557 41,041 (5) (5) 41,037 (394) (394) | .........1,708 |02/25/2033.... | 1FM........
55265K RQ 4 |Master Asset Sec Tr RMBS Ser 2003-2 Cl 2.................. | . | 09/01/2016. | Paydown 51,306 51,306 50,841 51,107 200 200 51,306 0| ......1,498 |03/25/2018.... [ 1FM........
55265W  CA 9 |Master Seasoned Securities Tr RMBS Ser 2................. . 109/01/2016. | Paydown 6,743 6,743 6,967 6,939 (196) (196) 6,743 0 269 |08/25/2032.... | 1FM........
552758 AC 4| MASTR Alternative Loans Tr RMBS Ser 2007............... . 109/01/2016. | Paydown 324,149 324,149 324,987 324,764 (23) (23) 324,741 (592) (592) | oveene 12,547 | 10/25/2036....
576434 2D 5| Master Asset Securitization Tr RMBS Ser. .| 09/01/2016. | Paydown 404,501 ...459,563 351,959 351,959 0 351,959 52,542 52,542 03/25/2036....
576434 A2 0| Master Asset Securitization Tr RMBS Ser..........c.cccouuuuee . | 09/01/2016. | Paydown 40,711 40,711 41,118 40,826 (116) (116) 40,711 0 01/25/2035.... | 3FM........
576434  J5 4 |Master Asset Securitization Tr RMBS Ser..............cccoc... .| 09/01/2016. | PAYAOWN......occvvrrereerercrenrenrereneninees | cevsersssesnenssessssensnes | oneesnenesns 194,089 | ......cc.c.... 194,089 | ....cccoeeen. 197,546 | ..o 194,821 (732) (72 [N I, 194,089 0 03/25/2035.... | 1FM........
576434 N2 6| Master Asset Securitization Tr RMBS Ser..................... .| 09/28/2016. | PaYAOWN..........cccsiscsescscsssisisssisisiass | coviiiiiissssssmmmininnnns | coveresesesesd 488,066 | ............ 488,066 | ....ooveveven 479,868 | ..oovvvvveven 482,793 | oo RN 11 7 IO 14572 | s [ s 497,366 (9,300) (9,300) | .oovvveee 29,877 | 04/25/2035.... | 1FM........
576434 UH 5| Master Asset Securitization Tr RMBS Ser..........c.cocouuuuee . | 09/01/2016. | Paydown 64,647 64,647 64,647 64,647 0 64,647 0| .....2,157 | 08/25/2034.... | 1FM........
576434 WD 2| Master Asset Securitization Tr RMBS Ser...................... .| 09/01/2016. | Paydown 79,931 79,931 80,556 79,791 140 140 79,931 0 3,185 |09/25/2034.... [ 1FM........
576434 YM 0 | Master Asset Securitization Tr RMBS Ser. . 109/01/2016. | Paydown 161,288 ...161,288 ...154,136 ...155,732 5,556 5,556 61,288 0 12/25/2034....
57643M  FN 9| Master Asset ion Tr RMBS Ser. . 109/01/2016. | Paydown 251,279 251,279 243,741 247,581 3,698 3,698 251,279 0 9,607 | 07/25/2034.... | 1FM........
580645 AE 9| McGraw-Hill Cos SrNt 5.900% 11/15/17..................... | . | 07/29/2016. | Tax Free Exchange. 2,021,350 2,000,000 | ...........2,109,820 2,030,336 (8,986) (8,986) 2,021,350 0 93,089 | 11/15/2017.... | 2FE...
580645 AF 6| McGraw-Hill Cos SrNt 6.550% 11/15/37............coc..o.. | . | 07/29/2016. | Tax Free Exchange. 2,869,894 | ...........3,000,000 2,854,710 2,868,358 1,536 1,536 2,869,894 0 ....138,642 |11/15/2037.... | 2FE...
589929  PJ 1| Merrill Lynch Mtg Investors RMBS Ser 199................... .| 09/01/2016. | Paydown 6,244 6,244 6,303 6,248 (4) (4) 6,244 0 325 |08/25/2027.... [ 1FM........
589929 XZ 6 | Merrill Lynch Mtg Investors RMBS Ser 200...............c.... . 109/01/2016. | Paydown 53,281 53,281 53,260 53171 (67) (67) 53,104 178 178 2,666 |09/25/2032.... | 1FM........
590200 P74 |Merrill Lynch Crd Bse AS & SRMBS Ser 2................... | . | 09/01/2016. | Paydown 691 691 673 681 10 10 691 0 24 108/25/2036.... | 1FM........
59073@ AA 4| Mesquite Power Priv Pl 4.640% 12/31/39. . 109/30/2016. | Redemption  100.0000. 225,201 225,201 225,201 225,201 0 225,201 0 7,837 | 12/31/2039....
59549W  AB 9 |Mid State Tr LBASS Ser 11 CIM1 5.598%................... . | 09/15/2016. | Paydown 36,789 36,789 36,788 36,789 0 36,789 0| .....1373 [07/15/2038.... | 2AM.......
59560# AC 8| Mid America Pref Cap Tr ABS Cumulative G................. | . | 08/27/2016. | Redemption ~ 100.0000 6,986,139 6,986,139 | ...........7,640,168 | ...........7,036,686 (50,548) (50,548) 6,986,139 0| ....410,261 |08/27/2016.... | 2.....
60662W  AJ 1| Mitchell International Inc 1st Lien TL N.......cccocvcveerinanes . 109/30/2016. | Redemption  100.0000. 29,700 29,700 29,605 95 95 29,700 0 234 10/11/2020.... | 4FE...
60662W  AJ 1| Mitchell International Inc 1st Lien TLN..........ccccovvveienes . | 07/29/2016. | Tax Free Exchange. 29,605 29,700 29,552 29,593 12 12 29,605 0 676 | 10/11/2020.... | 4FE...
61744C  HP 4| Morgan Stanley Cap | RMBS Ser 2004-NC8 C.............. .| 09/26/2016. | Paydown 368,015 368,015 345,014 348,472 19,544 | ....19,544 368,015 0 3,271 |09/25/2034.... [ 1FM........
617451 CT 4| Morgan Stanley Cap | Tr CMBS Ser 2006-T2. . | 09/01/2016. | Paydown 160,663 ...160,663 ..157,274 ...160,663 0 60,663 0 5,658 | 10/12/2052....
617459  AD 4| Morgan Stanley Cap | CMBS Ser 2011-C2 Cl................ .1 09/20/2016. | Nationwide Mutual ...51,739,574 | ........46,500,000 | ........47,698,137 | ...... 47,172,130 (95,738) (95,738) ceeeeen 87,076,392 | o v 4,663,181 | L 4,663,181 | ....1,739,913 | 06/15/2044.... | 1FM........
61745M 5J 8| Morgan Stanley Cap | CMBS Ser 2005-T19 C............... . [ 08/01/2016. | PaydOWN........couereeerereeererevnerrenenens [ oveeresinessssisesssinnenes | oveeveinnens 190,973 | oo 190,973 | oo 186,867 | ..coovven 157,959 33,014 33,014 | oo | e 190,973 0 | cooeeenn7,456 | 06/12/2047.... [ 1FM........
61745M 5K 5| Morgan Stanley Cap | CMBS Ser 2005-T19C............... . 109/01/2016. | Paydown 764,812 764,812 762,509 763,433 1,379 1,379 764,812 0 [ v 26,475 |06/12/2047.... [ 1FM........
61745M VW 0 |Morgan Stanley Cap | RMBS Ser 2004-1 Cl.................. | . | 09/01/2016. | Paydown 11,507 11,507 11,507 11,507 0 11,507 0 382 |11/25/2018.... [ 1FM.......
61745M  WN 9 | Morgan Stanley Cap | RMBS Ser 2004-1 Cl.................. | . | 09/01/2016. | Paydown 49,282 49,282 46,948 48,522 759 759 49,282 0 1,605 | 11/25/2033.... | 1FM........
61749M  AB 5| Morgan Stanley Cap | CMBS Ser 2006-T23 C............... .| 09/01/2016. | Paydown ...1,992,988 | .........1992988 | ........1987,617 | ........1,989,277 3,711 3,711 v 1,992,988 0 80,773 | 08/12/2041.... [ 1FM........
61756U AE 1 |Morgan Stanley Cap | CMBS Ser 2007-1Q16. . 109/01/2016. | Paydown 1,852,790 1,852,790 1,862,952 1,851,313 1,476 1,476 1,852,790 0 12/12/2049....
61762D AU 5| Morgan Stanley BAML Tr CMBS Ser 2013-C9............... . | 09/07/2016. | Bank of America BISD Dealer. ...13,847,077 | ........13,320,000 | ........12,947,929 | ......... 13,055,040 34,545 34,545 creeer 13,089,585 | oo | i 757,492 | .......... 757,492 ....276,248 | 05/15/2046.... | 1FM........
61763X  BF  2|Morgan Stanley BAML Tr CMBS Ser 2014-C18............. .1 09/20/2016. | Nationwide Mutual .. 11,749,248 | ........11,200,000 | ........11,193,000 | ....... 11,191,997 (589) (589) e TA91,408 | e [ e 557,840 | ........... 557,840 | ......342,909 |08/15/2031.... | 1FM........
61764) AA 4| Morgan Stanley Capital | Trust CMBS Ser..................... | . | 09/20/2016. | Nationwide Mutual 5,289,515 5,000,000 | ...........5,149,766 | ..........5,126,482 | ....ccccoovurivrrrnunns (15,643) | oo (15,643) | oo creeennD, 110,839 | i | i 178,676 | ..coooueee 178,676 ...139,242 1 08/11/2029.... | 1FM........
61764) AD 8| Morgan Stanley Capital | Trust CMBS Ser.................... | . | 09/20/2016. | Nationwide Mutual 14174771 | ....13,500,000 | .......13,889,757 | ......... 13,829,384 | ..ooooocvrcnnn +(40,650) | weooorerens ++o(40,650) | oo e 13,788,734 | e | e 386,036 | ............ 386,036 ...400,229 |08/11/2029.... | 1FM........
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61764) AE 6| Morgan Stanley Capital | Trust CMBS Ser..................... | . | 09/20/2016. | Nationwide Mutual 3,069,351 | ...........3,000,000 | ...........3,060,215 3,050,787 (6,333) (6,333) 3,044,455 24,896 248% | ... 90,681 |08/11/2029.... [ 1FM........
61765D AT 5| Morgan Stanley Capital | Trust CMBS Ser.................... | . | 09/13/2016. | Morgan Stanley & Co Inc. 28,914,258 | .........27,000,000 | .........27,268,302 | .......... 27,255,401 | .ovcviicicis cevrneneens(19,288) | i cene(19,288) | oo 21,236,113 | v 1,678,145 | ......1,678,145 | .......750,263 | 05/15/2048.... | 1FM........
61766L  BR 9 [Morgan Stanley BAML Tr CMBS Ser 2016-C28............. . 109/22/2016. | Morgan Stanley & Co Inc ...26,403,320 25,000,000 25,248,753 ceeerrennene(158,201) | s (15,201) 25,233,551 1,169,769 | 1,169,769 | ......536,244 | 11/15/2025.... | 1FE..
629377 BS 0 [NRG Energy Inc Sr Nt 7.875% 05/15/21.........cccocoeeener | . [ 09/01/2016. | Call ~ 103.9380. 611,155 588,000 620,340 615,388 (4,233) (4,233) 611,155 0 36,787 |05/15/2021.... | 4FE...
63080# AA 5 |NARA Caves Lease TrCTL 5.300% 09/15/2............... | . | 09/15/2016. | Call ~ 100.0000. 74,755 74,755 74,755 74,755 0 74,755 0 2,642 | 09/15/2028.... [ 1....
636516 AB 2| National Inst of Hith Fishers CTL PI I B.. .| 07/15/2016. | Redemption  100.0000 61,106 61,106 61,106 61,106 0 61,106 0 01/15/2024....
63651P  AA 2| National Inst Health Twinbrook CTL B BId...........ccc....... . | 09/15/2016. | Redemption ~ 100.0000.........cccocveruee | covrerererirneieeriineiiies | eoveiieniins 177,352 | e 177,352 | o 180,735 | cccvirienen 178,278 (927) (CZ40  [ROT IR 177,352 0 01/15/2019.... | 1....
64352V EF 4| New Century Home Equity Ln Tr RMBS Ser 2............... . | 09/01/2016. | Paydown 1,556 1,556 1,556 1,553 3 3 1,556 0 53 | 11/25/2033.... | 1FM........
64828Y AQ 4| New Residential Mtg Ln Tr RMBS Ser 2014-................. . | 09/01/2016. | Paydown 253,940 253,940 260,368 260,260 (6,320) (6,320) 253,940 0 6,252 | 05/25/2054.... | 1FE..
65106A AM 5| New Castle Mortgage Sec Trust RMBS Ser 2................ | . | 09/26/2016. | Paydown 2,366,477 2,366,477 2,023,338 2,217,870 | oo | e 148,607 | oo [ v 148,607 2,366,477 (V1 15,955 | 03/25/2036.... | 1FM........
65535V BZ  0|Nomura Asset Sec Corp RMBS Ser 2003-A3 C............. .| 09/01/2016. | Paydown 14,367 14,367 14,380 14,330 37 37 14,367 0 636 |08/25/2033.... | 1FM........
65535V CN 6 | Nomura Asset Sec Corp RMBS Ser 2004-AP1.. . 109/01/2016. | Paydown 30,483 30,483 30,482 30,402 80 80 30,483 0 03/25/2034.....
65535V DC 9 | Nomura Asset Sec Corp RMBS Ser 2004-AP2.............. . 109/01/2016. | Paydown 11,897 11,897 11,803 11,839 58 58 11,897 0 07/25/2034.... [ 1FM........
65535V GH 5| Nomura Asset Sec Corp RMBS Ser 2004-AP3.............. . | 09/01/2016. | Paydown 26,199 26,199 27,706 27,254 (1,055) (1,055) 26,199 0 927 |10/25/2034.... | 1FM........
65535V HF 8| Nomura Asset Sec Corp RMBS Ser 2005-AP1.............. . | 08/01/2016. | Paydown 54,084 54,084 52,986 54,084 0 54,084 0| ....1760 |02/25/2035.... | 1FM........
65535V HH 4| Nomura Asset Sec Corp RMBS Ser 2005-AP1.............. .| 09/01/2016. | Paydown 15,732 15,732 15,654 15,673 60 60 15,732 0 518 |02/25/2035.... [ 1FM.......
65535V US 5| Nomura Asset Sec Corp RMBS Ser 2006-AR2.............. . 109/26/2016. | Paydown 30,968 30,968 15,016 15,016 15,952 | e ....15,952 30,968 (V1 N 127 | 04/25/2036.... | 1FM........
70069F  AY 3| Park Place Securities Inc RMBS Ser 2004-.................... . 109/26/2016. | Paydown 943,140 943,140 929,288 931,036 212,104 | s ...12,104 943,140 0 9,039 | 10/25/2034.... | 1FM........
718009 A@ 2 |Philadelphia Suburban Corp SrNt 4.870. . 107/31/2016. | Redemption  100.0000. 2,200,000 2,200,000 2,200,000 2,200,000 0 2,200,000 0| ....107,140 |07/31/2023....
73019# AB 8 |PNC Equip Finc LLC LBASS Priv PINt Ser.................... . | 09/13/2016. | Redemption  100.0000 91,499 91,499 91,499 91,499 0 91,499 0 2,745 | 09/13/2027.... [ 1....
73019# AC 6| PNC Equip Finc LLC LBASS Priv PINt Ser.........ccccoo.... . | 09/13/2016. | Redemption  100.0000 275,149 275,149 275,149 275,149 0 275,149 0 8,254 | 09/13/2027.... | 1....
73664# AA 8 |Portland Natural Gas Trans Sys Sr Sec Nt..........ccccoeeewe. | . [ 09/30/2016. | Redemption  100.0000..........ccveerers | woverrreevmmmmrerermrinones | cevsrereeenns 179,673 | oo 179,673 | oo 180,993 | ..ccoovnes 179,957 (285) (PX15) N RO I 179,673 0 | oo 7,951 [ 12/31/2018.... | 2.....
74160M  BP 6 |Prime Mortgage Tr RMBS Ser 2003-2 Cl 1A1................ . 109/29/2016. | Paydown 45,086 45,086 41,986 43,558 4,847 4,847 48,406 (3,320) (3,320) | ...........3,175 | 10/25/2033.... | 1FM........
74160M KW 1 |Prime Mortgage Tr RMBS Ser 2005-4 Cl 2A1................ .| 09/01/2016. | Paydown 385,947 385,947 375,092 383,620 2,327 2,327 385,947 0 [ o 13,203 | 10/25/2035.... | 1FM........
742741 AA 9| Procter & Gamble ESOP Deb Ser A 9.360% .1 07/01/2016. | Redemption  100.0000 1,254,761 1,254,761 1,646,018 1,433,265 (178,504) | . (178,504) | .. 1,254,761 0| ....117,446 |01/01/2021....
743873 AY 7| Provident Funding Mtg Loan Tr RMBS Ser 2................. | . | 09/26/2016. | PaYdOWN..........cocummmmmmmmmmmmmmmmmimmmmmmmnnnnnns [ covvvvsnsnnsssssssssssssssseees | covsvsieveis 169,976 | ..oovvvevere 169,976 | ..oovvveveres 169,764 | ..ocvovevee 169,841 136 K R (N 169,976 0 [ .,209 | 05/25/2035.... [ 1FM........
74824D AG 5| Queens Center Mtg Tr CMBS Ser 2013-QCAC............. . 1 09/20/2016. | Nationwide Mutual .....9,007,425 | ...........8,800,000 | ...........7,923,781 8,072,848 cevirenneenn 41,264 | e BT,264 [ s reeenen8 120,112 | i | 887,313 | .o 887,313 | .......238,496 | 01/11/2037.... | 1FM........
74927#  AA 9 |RB Investment Associates CTL 7.220% 12................. |. | 09/15/2016. | Redemption  100.0000 36,897 36,897 36,897 36,897 0 36,897 0 | oo 1,777 | 09/15/2028.... | 2.....
749270 AW 8 |RBSGC Mtg RMBS PTC Ser 2005-A CI 2A1 &............ - 09/01/2016. | PaYAOWN..........ccccrcscscscscsssiscscsssssiass | coviiiisisisisininnninns | coveeeseseeesd 457,331 | oo 457,331 | oo 458,761 | .oovvvvere 457,039 292 292 [ i | e 457,331 0 [ o 17,280 | 04/25/2035.... | 3FM........
74932# AD 6| RC Cement Holding Co Gtd Sr Nt 6.330%........ccc0evueee . | 09/01/2016. | Redemption ~ 100.0000 3,666,667 | ...........3,666,667 3,516,005 3,654,287 rerirnnneeenn 12,379 | 12,379 [ s crenennn 3,066,667 0 ....232,100 |09/01/2016....|3.....
749581  AJ 3 |Residential Funding Mtg Sec | RMBS Ser 2................... .| 09/01/2016. | Paydown 53,486 82,157 82,362 82,242 (3) (3) 82,239 (28,752) (28,752) | ...........3,437 | 01/25/2037....
75114R  AD 7 |Residential Accredit Loans Inc RMBS Ser. . 109/26/2016. | Paydown 282,525 279,788 204,345 204,345 0 204,345 78,180 78,180 1,182 | 04/25/2036....
75115L  AA 5| Residential Accredit Loans Inc RMBS Ser..................... | . | 09/29/2016. | Paydown 251,372 251,372 215,436 215436 | ..o | e 101,811 [ oo [ v 101,811 317,247 (65,874) (65,874) | ...........1,938 | 08/25/2037.... [ 1FM........
755920 AG 0| Receipts on Corp Sec Tr ABS Coll Tr Ser..................... .| 08/01/2016. | Redemption  100.0000 289,991 289,991 319,793 293,740 (3,748) (3,748) 289,991 0 [ o 18,849 | 08/01/2017.... | 1FE...
75970 AB 2| Renaissance Home Equity Ln Tr RMBS Ser 2..........c.... | . | 09/29/2016. | PAYAOWN........ovoouurvvermereeerncreisecrensans | cevseereeseessssnsessssnes | sevsneessenns 146,395 | ..cccovienenn 146,395 | ..cccooveneen 121,564 | ..............(43,381) | ............164,945 58,335 223,280 | ..o | i 179,899 (33,504) (33,504) | ...........1,191 | 04/25/2037.... | 1FM........
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759950 AD 0 |Renaissance Acceptance Mtg Crp RMBS Ser............... . | 09/26/2016. | PAYAOWN.......ovvvrirrirrcrnniieresnsisnnes | cevserssesssssssesssssssns | onvesenesns 121177 | e 121177 | e 121177 | et 121,177 0 | oo | e 121,177 0 ...1,651 |06/25/2032.... | 1FM........
759950 DP 0 |Renaissance Home Equity Ln Tr RMBS Ser 2............... | . | 09/01/2016. | Paydown 203,433 203,433 203,433 203,013 (23) (23) 202,990 443 443 ...7,602 [11/25/2034.... | 2FM........
759950 EL 8 |Renaissance Home Equity Ln Tr RMBS Ser 2............... | . [ 09/01/2016. | Paydown..........cococcrvvermmmrernnnmneinnnns [ covereriserensscseniesenns | v 146,338 | ......cccc.... 146,338 | .....cccoeoon. 146,338 | ..o 145,896 442 A42 | s | s 146,338 0 ...4,439 | 02/25/2035.... [ 1FM........
759950 FE 3 |Renaissance Home Equity Ln Tr RMBS Ser 2............... | . [ 09/01/2016. | Paydown 34,328 34,328 30,123 33,125 1,203 1,203 34,328 0 ...1,149 | 05/25/2035.... [ 1FM........
760985 2G 5 [Residential Asset Mtg Prod Inc RMBS Ser..................... .| 09/26/2016. | PAYAOWN........cvvrrereerircreerierereneiienes | cevserssessnesssesesnessnes | eovsesessens 138,971 | oo 138,971 | oo 138,971 | v 138,971 (0 [ IO IR, 138,971 0 ....1,007 [10/25/2031.... [ 1FM........
760985  7F 2 |Residential Asset Mtg Prod Inc RMBS Ser. .| 09/01/2016. | Paydown 28,405 29,176 17,551 17,551 0 17,551 10,854 ...994 | 07/25/2034....
760985 M9  9|Residential Asset Mtg Prod Inc RMBS Ser...........cc........ . | 09/01/2016. | Paydown 7,248 7,248 7,247 7,231 17 17 7,248 0 235 | 01/25/2034.... | 1FM........
760985 RZ 6 |Residential Asset Mtg Prod Inc RMBS Ser..................... . | 09/01/2016. | Paydown 19,183 19,183 8,176 8,176 0 BAT6 | o | cerisenenine 11,007 | oo 11,007 | oo 828 | 02/25/2033.... | 4FM........
760985 US 8| Residential Asset Mtg Prod Inc RMBS Ser.........ccco.ur . | 09/01/2016. | Paydown 4121 4,121 3,932 4,034 87 87 4,121 (1] I 110 |03/25/2033.... | 1FM........
760985 WP 2| Residential Asset Mtg Prod Inc RMBS Ser..........ccco....... . | 09/01/2016. | Paydown 59,854 59,854 59,853 59,728 126 126 59,854 0 1,633 |03/25/2033.... | 1FM........
760985  ZF 1| Residential Asset Mtg Prod Inc RMBS Ser.................... .| 09/01/2016. | Paydown 9,512 9,512 9,512 9,489 23 23 9,512 0 315 |09/25/2033.... [ 1FM........
76110H 3B 3 |Residential Accredit Loans Inc RMBS Ser. . 109/01/2016. | Paydown 385,991 398,021 361,574 361,574 0 361,574 24,417 24,417 04/25/2035....
76110H UV 9| Residential Accredit Loans Inc RMBS Ser.............cccc.... | . [ 09/01/2016. | Paydown...........covvemrmveeiermieinnnneiisenns [ conervisseveiisssviiissenes | v 110,278 | oo 110,278 | oo 106,522 | ......cccco.. 108,094 2,184 2184 | e | v 110,278 0 06/25/2034.... [ 1FM........
76110H X9 5| Residential Accredit Loans Inc RMBS Ser..................... | . | 09/01/2016. | Paydown 227,682 227,682 230,741 227,388 (142) (142) 227,245 437 437 .8,405 | 03/25/2035.... | 4FM........
76110W  MC 7| Residential Asset Sec Corp RMBS Ser 2001................. | . | 09/01/2016. | Paydown 9,462 9,462 9,460 9,443 20 20 9,462 0 363 | 09/25/2031.... | 1FM........
76110W  MF 0| Residential Asset Sec Corp RMBS Ser 2001................. | . [ 09/01/2016. | Paydown 77,340 | ...ceeeee. 142,475 75,740 75,740 0 75,740 1,600 1,600 5961 |09/25/2031.... | 6FM........
76110W  RQ 1 |Residential Asset Sec Corp RMBS Ser 2003................. | . [ 09/01/2016. | Paydown 75,603 75,603 75,562 75,430 173 173 75,603 0 1,953 |05/25/2033.... | 1FM........
76112B SN 1| Residential Asset Mtg Products RMBS Ser............ccccc... | . [ 09/01/2016. | PaYAOWN...........oovemermreeerereeencverenns | corermeessesnssssesnssinns | cersenneeeans 147,389 | oo 147,389 | oo 140,434 | .o 145,145 2,244 2,284 | oo | e 147,389 0 09/25/2034.... | 1FM........
76112B SV 3| Residential Asset Mtg Products RMBS Ser. . 109/01/2016. | Paydown 231,886 231,886 224214 229,698 2,188 2,188 231,886 0 09/25/2034....
76112F  AG 6 | Residential Asset Sec Tr RMBS Ser 2006-A.................. . | 09/01/2016. | Paydown 54,266 89,864 63,143 63,143 0 63,143 (8,877) (8,877) 3,742 | 06/25/2036.... | 1FM........
761143  AD 8 |Residential Asset Sec Tr RMBS Ser 2007-A.................. . 109/01/2016. | Paydown 1,602 | v 158,316 | oo 115,855 | oo 115,855 (U OR[N 115,855 | .o, reeenn(114,253) | ..........(114,253) .6,856 | 09/25/2037.... [ 1FM........
76114H  AK 1| Residential Asset Sec Tr RMBS Ser 2007-A................... . [09/01/2016. | PaydOWN......cooourevercreeereresenernessnens [ overreisnessssssensnisnenes | oveevesnees 181,728 | .ccovves 194,896 | ..cooooveneee 177,531 | s 174,700 2,831 2,831 | s | e 177,531 4,197 4,197 8,627 | 05/25/2037.... | 3FM........
761713  BQ 8 |Reynolds American Inc Sr Nt 3.500% 08.................... . | 08/04/2016. | Maturity. ...8,250,000 | ...........8,250,000 | ...........8,283,614 8,282,346 (32,346) (32,346) rerennn.8,250,000 0| ....288,750 |08/04/2016.... | 2FE...
762009 BJ 6| Residential Funding Mtg Sec | RMBS Ser 2................... .| 09/01/2016. | Paydown 358,384 390,092 337,676 337,571 0 337,571 20,813 20,813 | oo 15,356 | 06/25/2037....
771196  AS  1|Roche Hidgs Inc Co Gtd Nt 6.000% 03/01... .| 08/25/2016. | Call ~ 111.5740. 3,502,685 ..12,102,000 ..13,303,572 ..12,575,460 927,225 927,225 3,502,685 0| ....714,018 |03/01/2019....
78402C  AA 1| SC Commercial Mtg Pass Through CTL Ser 2............... | . | 09/01/2016. | Redemption ~ 100.0000.............cccoce. | ooreremmmmmmmmmmmmmmmmmninnnns | coverereieeen 188,473 | oo 188,473 | oo 197,764 | woovvevevee 192,941 (4,468) TC1CEC) N I IS, 188,473 0 8,711 [ 11/01/2026.... | 2.....
78532* AD 5| Sabine Mining Co Sec Nt 4.580% 02/21/3.........cccoouunne . | 08/21/2016. | Redemption  100.0000 500,000 500,000 500,000 500,000 0 500,000 0 22,900 |02/21/2032.... | 2.....
79548K  ZJ 0| Salomon Bros Mtg Sec VIl Inc RMBS Ser 19................. | . | 09/01/2016. | Paydown 408 408 412 406 0 406 2 2 19 | 06/25/2028.... | 1FM........
805564 NM 9| Saxon Asset Securities Tr RMBS Ser 2003-.................. - 09/01/2016. | PaYAOWN..........cccrcscsiscscasssscsssssssiais | covisisisssininnninns | coveeeseseiees 148,951 | ..oovovevene 148,951 | w.oovvveve 148,944 | ..oovoveve 148,641 310 310 [ i | e 148,951 0 4,444 | 06/25/2032.... [ 1FM........
81441P  CE 9| Security Natl Mtg Loan Tr RMBS Ser 2005-................... . | 09/01/2016. | Paydown 42,955 42,955 42,949 42,955 0 42,955 0 1,298 |02/25/2035.... | 1FM........
81744H AD 5| Sequoia Mortgage Tr RMBS Ser 2007-1 Cl 2................ .| 09/01/2016. | Paydown 245,003 251,456 237,025 237,025 0 237,025 7977 7977 02/20/2047.... | 2FM........
82454N  AA 6 | Shiloh Texas Properties Ltd CTL 6.232% . | 08/15/2016. | Redemption  100.0000 321,951 321,951 341,223 329,008 (7,056) (7,056) 321,951 0 02/15/2020....
82454N  AB 4| Shiloh Texas Properties Ltd CTL Ser B...........cccccoueveeuee | . | 08/15/2016. | Redemption  100.0000. 81,002 81,002 81,002 81,002 0 81,002 0 02/15/2020.... | 1....
844741  AM 0| Southwest Airlines Co ABS PTC Ser A4 9.................. .| 07/01/2016. | Redemption  100.0000 3,290 3,290 4,134 3,304 (13) (13) 3,290 0 301 |07/01/2016.... | 1FE........
844741  AS 7| Southwest Airlines Co ABS PTC Ser 1995-A................. . 107/01/2016. | Redemption  100.0000. 3,385,014 3,385,014 3,839,019 | ...........3,423,374 (38,360) (38,360) 3,385,014 0] ....258,615 |01/01/2018.... | 1FE.......
84751P  LP 2| Specialty Underw & Residen Fin RMBS Ser.................. . | 09/01/2016. | Paydown 69,716 69,716 52,414 52,414 cevvrrenneen 11,302 | 17,302 69,716 0| .e.e..1,612 | 02/25/2037.... | 5FM........
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85231C  AA 3| StLouis Fed Office Bldg Tr CTL GSA Gtd.................... | . | 07/15/2016. | Redemption ~ 100.0000 53,566 53,566 53,566 53,566 0 53,566 0 3,701 | 01/15/2019.... | 1.....
85231C  AB 1| StLouis Fed Office Bldg Tr CTL GSA Gtd..........c.ccc..... | . | 09/15/2016. | Redemption ~ 100.0000.........ccccrervee | covrrreerirsniireriiineiires | eeveiireniins 108,718 | .ccovrn 108,718 | .ccvvrenes 108,718 | .cvvvin 108,718 0 [ e | v 108,718 0 3,822 | 01/13/2019.... | 1....
861832 A# 0| Stonehenge Cap Fund NY LLC ABS Sr Struct............... . 109/15/2016. | Redemption  100.0000 10,577 10,577 10,577 10,577 0 10,577 0 668 | 12/15/2016.... | 1Z....
863576 AC 8| Structured Asset Sec Corp RMBS Ser 2005-................. | . [ 09/01/2016. | PaydOWN..........ovveeerrereemmemrermnneerirneens [ covervriiserniinsensninsenns | oveeveinnens 122,845 | oo 122,845 | oo 123,752 | oo 122,956 (111) (T11) | oo | e 122,845 0 4,552 | 04/25/2035.... | 3FM........
863576  BF 0 [ Structured Asset Sec Corp RMBS Ser 2005-................. | . [ 09/01/2016. | Paydown 378,551 378,551 380,857 379,307 (77) (77) 379,230 (679) (679) | wvoveee 12,728 | 05/25/2035.... | 1FM........
863576 CJ 1| Structured Asset Sec Corp RMBS Ser 2005-. .| 09/01/2016. | Paydown 476,017 ..476,017 ...464,865 ...469,002 7,015 7,015 76,017 0 05/25/2035....
863579 CD 8| Structured Adj Rate Mtg Ln RMBS Ser 2004................. |. | 09/01/2016. | Paydown 17,708 17,708 17,860 17,439 269 269 17,708 0 380 | 10/25/2034.... | 1FM........
86359B  5U 1| Structured Asset Sec Corp RMBS Ser 2005-................. | . | 09/01/2016. | Paydown 51,560 51,560 46,057 45,931 0 45,931 5,629 5,629 1,979 |03/25/2035.... | 4FM........
86359B  G3 9| Structured Asset Sec Corp RMBS Ser 2004-................. | . | 09/01/2016. | Paydown 20,492 20,492 20,483 20,441 52 52 20,492 0 668 |10/25/2034.... | 1FM........
86359B JU 6| Structured Asset Sec Corp RMBS Ser 2004-................. | . [ 09/01/2016. | Paydown 3,661 3,661 3,661 3,657 4 4 3,661 (V1 [ 128 |03/25/2034.... | 1FM........
86359B MK 4| Structured Asset Sec Corp RMBS Ser 2004-................. | . | 09/01/2016. | Paydown 37,541 37,541 36,298 36,535 1,007 1,007 37,541 0 03/25/2034.... | 5FM........
86359B WR 8| Structured Asset Sec Corp RMBS Ser 2004-. . 109/01/2016. | Paydown 100,694 ...100,694 ...101,355 ...100,770 (75) (75) 00,694 0 07/25/2034....
86359B XL 0| Structured Asset Sec Corp RMBS Ser 2004-................. | . | 09/01/2016. | Paydown 38,381 38,381 37,513 37,705 676 676 38,381 0 08/25/2034.... [ 1FM........
86359B ZG 9| Structured Asset Sec Corp RMBS Ser 2004-................. | . | 09/01/2016. | Paydown 41,937 41,937 41,924 41,835 102 102 41,937 0 09/25/2034..... | 1FM........
86359B ZS 3| Structured Asset Sec Corp RMBS Ser 2004-................. | . | 09/01/2016. | Paydown 35,216 35,216 35,722 35,430 (214) 35,216 0 09/25/2034.... | 1FM........
86359D FQ 5| Structured Asset Sec Corp RMBS Ser 2005-................. | . | 09/01/2016. | PaydOWN.............ccccoiceiicecicsiscsisssissaiac | imimimmmimissmininininns | coveeeseeeeen 168,963 | ..ooooveveven 168,963 | ..ooooveverens 170,785 | wovovevevere 169,435 (77 1 [ SOPRPRRRPROOOON -3 ) i IS IS, 168,963 0 06/25/2035.... | 3FM........
863590 GQ 4| Structured Asset Sec Corp RMBS Ser 2005-................. | . | 09/01/2016. | Paydown 95,880 96,071 96,352 95,935 (13) 95,923 (42) (42) 3,189 | 12/25/2034.... | 3FM........
86363A AA 5| Structured Asset Sec Corp RMBS Ser 2006-................. | . | 09/26/2016. | Paydown 54,687 54,687 10,840 10,840 JR— X 54,687 0 341 |01/25/2037.... | 1FM........
86723C AC 2| Suncoke Energy Part LP/FI Sr Nt 7.375%... . 109/13/2016. | Credit Suisse First Boston 1,870,000 2,000,000 2,100,000 2,075,877 ..(16,257) | . 2,059,620 (189,620) | . .......165,938 | 02/01/2020....
87246A AE 8| TIAAReal Estate CDO Ltd CMBS Ser 2007-C............... . | 09/10/2016. | PaYdOWN........couureeeeririieniieriiensiienes | cevresinsessesiessinessns | onseieriiens 139,477 | o 139,477 | cevvvenean 144192 | oo 139,565 (88) | vevevrreereeireriiens [ eereeiiriieeeen(88) [ e | e 139,477 0 6,225 | 08/15/2039.... | 1FM........
88031R  AA 6 | Tenaska Alabama Il Partners LP Sr Sec Nt................... . 1 09/30/2016. | Redemption ~ 100.0000.........ccverereee | cevrererrmrnerereseiserees | eovrerereenns 172,243 | covnn 172,243 | covee 172,243 | e 172,243 (0 [ [OOSR IR 172,243 0 | 7,912 | 03/30/2023.... | 2FE...
89054X AA 3| Topaz Solar Farms LLC Nt 5.750% 09/30.................. |. | 09/30/2016. | Redemption ~ 100.0000 980,084 980,084 980,084 980,084 0 980,084 0 56,355 |09/30/2039.... | 2FE...
89054X AB 1| Topaz Solar Farms LLC Nt 4.875% 09/30.................. |. [ 09/30/2016. | Redemption ~ 100.0000..........cccccceews | wormmmmemrrmmmmrerserriienns | covirrnreennd 424386 | ............. 424,386 | .............. 424,386 | .............. 424,386 (U OR[N 424,386 (VI R 20,689 |09/30/2039.... | 2FE...
89615# AH 9| Trident Seafoods Corp Sr Sec Nt 5.960%............cocvene .| 09/21/2016. | Maturity ....23,000,000 23,000,000 23,000,000 | ......... 23,000,000 0 23,000,000 0 | ..1370,800 |09/21/2016....3.....
89655V  AA 0| Trinity Rail Leasing | LLC LBASS Ser 200. . | 09/12/2016. | Paydown 0 0 3,865 | 10/12/2026....
90211E  AF 2| Asset Backed Funding Ctf RMBS Ser 01-AQ1............... | . | 08/01/2016. | Paydown 18 18 0 286 | 11/20/2030.... | 1FM........
90216# AA 5| Oakbrook Properties LLC CTL 8.620% 09/.......ccocoeuunee . 109/15/2016. | Redemption  100.0000 92,670 92,670 92,670 92,670 0 0| ...4,800 |09/15/2018.... | 1....
90261X  BY 7 |Swiss Bank Corp-NY Sub Nt 5.875% 07/15................. | . | 07/15/2016. | Maturity. ...40,000,000 | .........40,000,000 | .........42,821,650 | ......... 40,317,748 | ..oovocn oo (B1T,T48) | s o (B17,748) | e <........40,000,000 0 | ...2,350,000 |07/15/2016.... | 2FE...
903320  AB 9| US Airways Pass-Thru Tr ABS Ser 1998-1B.................. .| 07/30/2016. | Redemption ~ 100.0000...........cccocvcee | oomvevmrmmmmmmmmmmmmmmininnnns | ceveveeeieeens 164,554 | ...ooovevee 164,554 | ...ooovevene 166,200 | .ooovovevenen 165,676 (1,122) (AT V7J ) I IS 164,554 0 [ o 12,095 | 07/30/2019.... | 3FE....
90346Y  AE 9| US Shipping Corp Term Ln B2 Nt 1 5.250.......c...ccuuueue . | 09/29/2016. | Redemption  100.0000 26,376 26,376 26,216 26,261 116 116 26,376 0| ....1,050 |05/27/2021.... | 4FE...
907833  AH 0| Union Pacific RR ABS PTC Ser 1999-A 7............. |. | 07/02/2016. | Redemption  100.0000.......ccccccceeeee | vormrmmmmmmmmmmmrrvmrvrrvrneens | covsvciivers 168,792 | ..oovovevenen 168,792 | ..oovoveveren 168,792 | w.vovevevere 168,792 0 [ i | v 168,792 0 [ oo 12,828 | 01/02/2017.... | 1FE....
90783V AA 3| Union Pacific RR ABS PTC Ser 2005-1 5. . 107/02/2016. | Redemption  100.0000 136,646 ...136,646 ...136,646 ...136,646 0 36,646 0 6,944 | 01/02/2029....
91530# AA 2| UPenn Building Lease Fin Trust CTL 5.6.......cccccoeeeeee | . [ 09/15/2016. | Redemption  100.0000.........coovvrens | eoreererrrerinerirericnnn [ v 120,403 | ..ccooveee 120,403 | ..ccovvee 120,403 | ..coovn 120,403 0 [ e | e 120,403 0 4,537 [ 10/15/2024.... | 1....
91736# AA 4| United States of America BIA CTL GSA Gtd.................. .| 09/15/2016. | Redemption  100.0000 390,663 390,663 387,955 389,437 1,226 1,226 390,663 0 22,385 | 03/15/2024.... [ 1.....
91736# AB 2| United States of America BIA CTL GSA Gtd.................. . 109/15/2016. | Redemption  100.0000. 56,085 56,085 56,085 56,085 0 56,085 0 3,365 | 03/15/2024.... | 1....




61°'6030

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

SCHEDULE D - PART 4

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

1 2 3 4 5 6 7 8 9 10 Change in Book/Adjusted Carrying Value 16 17 18 19 20 21 22
1 12 13 14 15
E
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
g Number of Shares Book/Adjusted Increase/ (Amortization)/ Impairment B/A.C.V. 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 Consil ion 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)
91737# AA 3| United States Govt SS Ls FinTr CTL GSA G................ |. | 09/15/2016. | Redemption ~ 100.0000 1,195,057 | ......... 1,195,057 | .........1,191,527 | ........1,194,158 899 899 cernenen 1,195,057 (I [ 37,489 | 11/15/2018.... [ 1.....
91740#  AA 8| United States of America BIA-2 CTL Alber..................... | . [ 09/15/2016. | Redemption  100.0000 398,423 398,423 398,423 398,423 0 398,423 (V1 15,306 | 10/15/2025.... | 1....
91741@ AA 9| US Govt Ft Collins Tr GSA CTL APHIS Ls........ccvcnee . 1 09/15/2016. | Redemption ~ 100.0000..........cveereee | cevrererrermererereenerees | oveerereens 165,463 | .............. 165,463 | .............. 165,463 | .....ccccceo.. 165,463 (1 [ [OOSR IR 165,463 0 5,959 | 12/15/2026.... [ 1....
91802M  AA 8| Utility Contract Funding LLC Nt 7.944%..........coevvveunnee . 108/01/2016. | Call  101.1946........covererrrerrerriirinns [ orerrriirererissersninnenes | veeeeiiens 458,874 | .............. 453,457 | i 453,208 | ..ocooiviunen 453,369 5,505 5,505 | i | i 458,874 0 30,019 |10/01/2016.... | 2FE...
91821*  AA 4| Veteran Affairs Crown Point CTLLs Fin T...................... | . [ 09/15/2016. | Redemption  100.0000...........cccccoews | worrmrmeermmmemismririinns | covievveienns 128,831 | oo 128,831 | oo 128,831 | oo 128,831 (0 [ IO IR, 128,831 0 4,831 | 07/15/2031.... [ 1....
91847 AA 4 |VAEvansville INCTLLs Fin Tr 4.950%.. . | 09/14/2016. | Redemption  100.0000. 208,890 208,890 208,890 208,890 0 208,890 0 6,896 |10/14/2031....
91849@ AB 8 |VA Wash Diener Bldg US Gov CTL Nt 4.17................. | . | 09/15/2016. | Redemption  100.0000. 21,150 21,150 21,150 21,150 0 21,150 0 588 |04/15/2032.... [ 1....
92851@ AA 3| Vivendi SPC Tr CTL 6.630% 04/15/22......................... | . | 09/15/2016. | Redemption  100.0000 47,124 47,124 47,124 47,124 0 47,124 0 2,084 | 04/15/2022.... | 2.
929227 N8 5| Washington Mutual Mtg RMBS Ser 2003-S2 C.............. . | 09/01/2016. | Paydown 25,231 25,231 24,537 25,043 188 188 25,231 0 848 |05/25/2018.... | 1FM........
92922F EB 0| Washington Mutual Mtg RMBS Ser 2003-AR10............. . | 09/01/2016. | Paydown 385,084 385,084 379,398 381,629 3,455 3,455 385,084 0 ...6,415 [10/25/2033.... [ 1FM........
92922F  RF 7 | Washington Mutual Mtg RMBS Ser 2004-CB1............... - 09/01/2016. | PaYAOWN...........cooicrescscscscsissscssssissiass | coviimmnininininnnns | coveveseseiees 163,696 | ...ooovoveves 163,696 | ..oooovevevens 156,330 | wovoveverenens 159,547 4,149 4149 | i | v 163,696 0 6,015 |06/25/2034.... [ 1FM........
92926U AD 3 |Washington Mutual Mtg RMBS Ser 2007-HY2.. . 109/01/2016. | Paydown 88,308 ..191,.279 ...180,798 ...180,798 0 80,798 (92,491) (92,491) 3,584 | 11/25/2036....
92938E AT 0| WFRBS Commercial Mtg Tr CMBS Ser 2013-C1........... | . | 09/07/2016. | Morgan/JP/Securities - Bonds............ ...11,000,000 | .........10,000,000 | .........10,299,930 | ......... 10,212,909 (28,326) (28,326) e 10,184,583 | oo | i 815,417 | oo 815,417 | ......309,334 | 07/15/2046.... | 1FM........
92939K  AF 5| WF-RBS Comm Mtg Tr CMBS Ser 2014-C24 Cl............ | . | 09/07/2016. | Deutsche Bank Securitie ...15,270,879 | .........14,250,000 | .........14,677,286 | ........ 14,615,564 (39,428) (39,428) v 14,576,135 694,744 694,744 | ......369,726 | 11/15/2047.... | 1FM........
92979F AD 2 |Wachovia Bank Comm Mtg Tr CMBS Ser 2007-............ | . | 09/01/2016. | PaydOWN........ocvvuririreeniriinriineiirnniins | overinesisesisesinesienns | eeviveesinens 164,164 | ...ccoooeee 164,164 | ...ccooee 174,627 | oo 167,101 (2,938) (K1) [FSTRR IS 164,164 0| .....0194 | 05/15/2046.... | 1FM........
933634  AJ 6| Washington Mtg PTC RMBS Ser 2007-HY3 Cl.............. | . | 09/01/2016. | Paydown 583,900 579,803 | ............ 482,375 | oo 482,375 0 [ i | v 1<y (T N [N 101,525 | .......... 101,525 | ........ 10,265 | 03/25/2037.... | 1FM........
93363P AA 8| Washington Mutual Mtg RMBS Ser 2006-AR14............. . 109/01/2016. | Paydown 28,904 29,976 27,506 27,506 0 27,506 1,398 1,398 [ o 442 | 11/25/2036.... | 1FM........
939336 2H 5| Washington Mutual MSC Mtg PT RMBS Ser 20.......... . | 09/01/2016. | Paydown 349,051 349,051 351,506 350,562 (15510) (1510) 349,051 L 13,160 | 03/25/2035.... | 2FM........
939336  2U 6 [ Washington Mutual MSC Mtg PT RMBS Ser 20 . 109/01/2016. | Paydown 58,619 58,619 59,132 58,771 (152) (152) 58,619 0 03/25/2035....
939336 3H 4 | Washington Mutual MSC Mtg PT RMBS Ser 20............ . | 09/01/2016. | Paydown 851,583 851,583 850,941 850,941 642 642 851,583 0 [ e 31,709 |04/25/2035.... | 3FM........
939336  4Y 6 | Washington Mutual MSC Mtg PT RMBS Ser 20............ . | 09/01/2016. | Paydown 752,543 831,728 825,139 825,139 0 825,139 e 72,597) | o (72,597) | 31,103 | 05/25/2035.... | 3FM........
939336  6F 5 |Washington Mutual MSC Mtg PT RMBS Ser 20............ . 109/01/2016. | Paydown 520,374 533,823 535,653 535,027 (596) (596) 534,432 1r(14,058) | ... (14,058) | ......... 20,321 | 06/25/2035.... | 3FM........
939336  6U 2| Washington Mutual MSC Mtg PT RMBS Ser 20............ . | 09/01/2016. | Paydown 224,710 224,710 225,307 224,438 272 272 224,710 0 ....8,388 | 06/25/2035.... [ 3FM........
939344 AR 8| Washington Mutual Alt Ln Tr RMBS Ser 200................. | . | 09/01/2016. | Paydown 53,599 95,481 75,147 75,147 0 75,147 (21,548) (21,548) 2,777 | 05/25/2036.... | 1FM........
93934F BQ 4 |Washington Mutual MSC Mtg PT RMBS Ser 20. . | 09/01/2016. | Paydown 213,454 230,348 204,992 204,992 0 204,992 8,463 8,463 8,357 | 08/25/2035....
93934F CM 2 |Washington Mutual MSC Mtg PT RMBS Ser 20............ .| 09/01/2016. | Paydown 37,376 43,394 43,747 43,612 (4) (4) 43,608 (6,233) (6,233) ...1,636 | 10/25/2035.... | 3FM........
93934F HW 5| Washington Mutual MSC Mtg PT RMBS Ser 20............ . 107/01/2016. | Paydown 5,465 6,976 6,884 6,899 0 6,899 (1,434) (1,434) 234 |01/25/2036.... | 4FM........
93934F  KZ 4| Washington Mutual MSC Mtg PT RMBS Ser 20............ . | 09/01/2016. | Paydown 698,792 854,488 715,420 715,420 0 715,420 ....(16,628) | ............(16,628) | ......... 32,646 |02/25/2036.... | 1FM........
939356 AG 4| Washington Mutual Alt Ln Tr RMBS Ser 200................. |. | 09/01/2016. | Paydown 69,759 92,455 89,219 89,185 0 89,185 ..(19,426) | ............(19,426) 4,064 |11/25/2034.... [ 1FM........
93935H  AJ 6| Washington Mutual Alt Ln Tr RMBS Ser 200................. | . | 09/01/2016. | Paydown 316,579 316,579 205,042 217,263 | oo | e 111,537 | oo 12,221 99,316 316,579 0 6,176 | 09/25/2036.... | 1FM........
94978# AT 4| Wells Fargo Bank Northwest NA CTL Ser 20................. .| 09/01/2016. | Redemption  100.0000 14,772 14,772 14,772 14,772 0 14,772 0 655 |08/01/2027.... | 2......
94978# AU 1| Wells Fargo Bank Northwest NA CTL MWRA L. . 109/15/2016. | Redemption  100.0000 93,913 93,913 98,326 96,824 (2,911) (2,911) 93,913 0 05/15/2032....
94978#  AX 5| Wells Fargo Bank Northwest NA CTL CVS Co............... | . [ 09/10/2016. | Redemption  100.0000 25,066 25,066 25,066 25,066 0 25,066 0 10/10/2024.... | 2.....
94978# BC 0| Wells Fargo Bank Northwest NA CTL 6.59.................. .1 09/01/2016. | Redemption ~ 100.0000...........cccocvvee | covcccvcvcvcvivcviviviviiiiis | cevevereieiens 156,845 | ....oovoveve 156,845 | ....oovoveve 156,845 | ...oovvevee 156,845 0 [ i | oo 156,845 0 11/01/2022.... | 2
94980G  AK 7 |Wells Fargo Home Equity Tr RMBS Ser 2004............... | . | 09/01/2016. | PAYdOWN.........ovcvevemerermecrernenresnnens | oveervsinessnsnnessisnnenes | oveeveinnees 153,788 | ..ccovveneen 153,788 | .ccovvenen 150,197 | ccvvriens 150,839 2,949 2,949 | e | e 153,788 0 5,087 | 04/25/2034.... | 1FM........
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94981Q  AJ 7| Wells Fargo Mtg Backed Sec Tr RMBS Ser 2................ | . | 09/01/2016. | Paydown 789,273 789,273 679,515 720,483 68,791 68,791 789,273 0 [ o 14,754 | 10/25/2035.... | 1FM........
94982B AC 4| Wells Fargo Mtg Backed Sec Tr RMBS Ser 2................ | . [ 09/01/2016. [ PaydOwN...........ccocvuriuncrimmrinciinnnines [ coriveniieniessinenicnnis [ v 133,485 | .ccoovenn 133,485 | oo 137,531 | o 137,347 (3,863) (3,863) [ ceoeveeereireeieins | e 133,485 0 2,574 | 06/25/2035.... | 1FM........
94982F  AE 1| Wells Fargo Mtg Backed Sec Tr RMBS Ser 2................ | . | 09/01/2016. [ PAYAOWN.........cooermmmrmrmemrsrerinnnenns | coverirsenemsseresieseeenes | ceversinennns 402,230 | ..o 402,230 | ..o 401,602 | .............. 401,130 1,100 1,900 [ oo | e 402,230 (V] 15,217 | 04/25/2035.... | 1FM........
94982G  AC 3 |Wells Fargo Mtg Backed Sec Tr RMBS Ser 2................ | . [ 09/01/2016. | PAYOWN........couereeemmmrereemrirenreninens [ coverrviinerssissenensenenes | oveeveienens 143,016 | .ccvvrees 143,016 | .ccovreee 145161 | cccovves 143,702 (686) (B86) | v.voverrvererrrrireernns | i 143,016 0 5,091 | 05/25/2035.... | 1FM........
949838 AM 1| Wells Fargo Mtg Backed Sec TrRMBS Ser 2................ | . [ 09/01/2016. | PaydOWN............coovveermveecncveeenrviiens | oo | coviisnneennd 493984 | ... 493,984 | ............. 469,593 | .............. 474815 | o cererrennne 19169 | 19169 | [ 493,984 (VI 20,128 |04/25/2036.... | 1FM........
94989E  AF  4|Wells Fargo Comm Mtg Tr CMBS Ser 2015-LC. .| 09/07/2016. | Morgan Stanley & Co Inc 3,711,445 ..13,000,000 ..13,389,376 ..13,352,750 (35,549) (35,549) 3,317,202 394,244 394,244 | ......302,184 | 04/15/2050....
94989V AE 9| Wells Fargo Comm Mtg Tr CMBS Ser 2015-NX............. .| 09/07/2016. | Bank of America BISD Dealer............. ...10,750,000 | .........10,000,000 | .........10,299,600 | ......... 10,288,839 (24,339) (24,339) creeen 10,264,500 | oo | i 485,500 | ..ooouuun 485,500 ....206,942 | 09/15/2057.... | 1FM........
96928# AC 7 |William Blair CTL CTL PTC Ser 2004-1 7.......ccccccoovven. . 109/25/2016. | Redemption  104.4274 265,145 253,904 289,213 264,993 152 152 265,145 (V[ 13,332 | 01/25/2023.... | 2.....
96928* EA 1| William Blair CTL CTL PTC Ser 2011-G 6........ccce0eere .| 09/15/2016. R ion  100.0000 31,754 31,754 31,754 31,754 0 31,754 0| ......1358 |01/15/2032.... | 2.....
97181# BU 6| Wilmington Tr Co ABS Nt Ser A-Minerals P................... .| 07/01/2016. | Redemption  100.0000 20,053 20,053 20,053 20,053 0 20,053 0 v 1,508 | 07/01/2017.... | 1....
98881@ AA 4| ZC Specialty Ins Co CTL Ser 2002-31 7.......ccccccocere. .| 07/15/2016. | Redemption ~ 100.0000...........cccocvvve | vermrmrmmmmmmmmmmimininnnns | ceveeereieies 181,537 | oo 181,537 | oo 181,537 | oo 181,537 0 [ i | e 181,537 0 [ 12,951 | 12/23/2022.... | 3......
C9413P AP 8| Valeant Pharmaceuticals Inc Term Ln B Nt... .| G| 07/26/2016. | Tax Free Exchange. 7,649,772 7,721,542 7,605,719 7,641,001 8,771 8,771 7,649,772 0 ...250,194 | 08/06/2020....
496902 AJ 6| Kinross Gold Corp SrNt 5.125% 09/01/2..................... | | | 08/29/2016. | Variou: L AT 117,375 | .. 16,750,000 | ... 16,615,714 | ... 16,660,769 7,715 7,715 i 16,668,484 | oo | e 448,891 | ........... 448,891 ....771,099 |09/01/2021.... | 3FE...
496902 AK 3 |Kinross Gold Corp SrNt 6.875% 09/01/4.....................| | | 08/11/2016. | Morgan Stanley & Co Inc 2,919,000 | ...........3,000,000 2,975,732 2,977,174 192 192 2,977,367 (58,367) (58,367) | .......188,719 | 09/01/2041.... | 3FE...
878742 AW 5| Teck Cominco Ltd Co Gtd Nt 6.250% 07/1..........cccoeuc. 1'{09/20/2016. | Various. ...13,100,875 | .........16,300,000 | .........16,264,869 | ........ 16,267,393 372 372 e 16,267,764 | vernnr(3,166,889) | ........(3,166,889) | ....1,119,201 | 07/15/2041.... | 4FE...
878742 AZ 8| Teck Cominco Ltd SrNt 5.400% 02/01/43................... | | | 07/27/2016. | Citigroup. 2,070,000 | ...........3,000,000 2,994,240 2,994,482 54 54 2,994,536 (924,536) (924,536) | .......162,000 | 02/01/2043.... | 4FE....
000000 00 O [KOKS OAO SrNt 10.750% 12/28/18...........cccooccrneennnnn. | F| 07/25/2016. | Direct 220,220 242,000 251,359 250,224 (1,398) (1,398) 248,826 (28,606) (28,606) | ......... 15,103 | 12/28/2018.... | 4FE...
000000 00 O |[AlfaBank SCSrNt 7.750% 04/28/21.............ccoocc........ | F| 08/04/2016. | Direct 513,000 | .oovoounee 450,000 | ...cvvevennn 465,750 | .......cee... 465,327 (1,427) (TA27) | oo | v 463,901 | oo | e 49,099 | ...ooovvenen 49,099 04/28/2021.... | 3FE...
000000 00 O |Minerva SA SrNt 7.750% 01/31/23. F|09/15/2016. | Call ~ 103.5000. 724,500 700,000 678,705 45,795 724,500 0 01/31/2023....
05543E  AA  0|BCP Singapore VI Cayman Sec Nt 8.000%................. F| 09/21/2016. | Direct. 863,726 875,000 867,594 868,311 667 667 868,978 (5,252) (5,252) 04/15/2021.... | 4FE...
12657@ AA 7| Calittum | CTLNt 4.130% 04/01/27.......cooovvvverrrrrnnnne R| 07/01/2016. | Redemption  100.0000 283,478 283,478 283,478 283,478 0 283,478 0 8,781 | 04/01/2027.... | 2.....
134638 AA 3| Camposol SASrNt 9.875% 02/02/17.........covuvererrennns F|07/29/2016. | Taxable Exchange (8,689) (11) (11) (11) (8,679) (8,679) 22,027 |02/02/2017.... | 5FE...
29358Q AA 7 |EnscoPlc SrNt 4.700% 03/15/21.............ccccocvuesennnee. | R[ 07/01/2016. | Call 0.0000 0 (V] 70,500 |03/15/2021.... | 3FE...
372530 AA 5| Geopark Latin Amer Chile 1stLien Nt 7..........c.cccococecee F| 09/23/2016. | Direct 330,625 375,000 297,188 306,089 9,522 9,522 315,611 | oo | v 15,014 | oo 15,014 | ....... 31,068 |02/11/2020.... | 4FE...
39807K AR 9| Greylock Synthetic CDO CDO Ser 2006-2A R| 09/26/2016. | Morgan/JP/Securities - Bonds.. 0,410,000 ..20,000,000 ..20,000,000 ..20,000,000 0 0,000,000 10,000 ..410,000 | ....1,404,713 | 03/20/2017....
55312H  AE 9| MMCaps Funding Bk Tr Prfd LBASS Mezz Nt............... R| 07/01/2016. | Morgan Stanley & Co Inc .....1,850,000 | .........10,000,000 5,557,841 3,900,000 | ........ 1,657,841 | oo [ v [ e 1,657,841 5,557,841 2,292,159 2,292,159 | ......364,950 |12/01/2035.... | 6FE....
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...
740408  AA 3| Preferred Term Sec Ltd XIIl LBASS Residu................... | R[ 07/20/2016. | DIfCL..........coocrmrveerrereeiinnrceeinnreiiinns | oo | covsssneenns 145,806 | .............. 145,806 0 [ e [ e | e | e 145,806 | ............ 145,806 .| 03/24/2034.... | 6...
74041A  AA 1| Preferred Term Sec XIIl LBASS FIt Rt Nt...................... | R| 09/26/2016. | Paydown 930,892 930,892 721,441 706,252 224,639 224,639 930,892 0 9,657 |03/24/2034.... | 1FE.......
7T4041E  AC 9| Preferred Term Sec Ltd XVILBASS Mezz N................. R| 09/23/2016. | Paydown 74,103 74,103 4,115 666 3,449 69,988 coevviennnnn 13,437 74,103 0 617 |03/23/2035.... | 6FE...
74041W  AA 3| Preferred Term Sec XI LBASS SecNt 15................... R| 09/26/2016. | Paydown 799,597 799,597 599,698 622,799 | ...oooovveviieiiiininiiins | v 176,798 | covvvvveveeceeeeceececeees | v 176,798 799,597 0 09/24/2033.... | 1FE...
74042C  AA 6 | Preferred Term Sec Ltd LBASS Sr Nt Cl A- .| R| 09/22/2016. | Paydown 12,016 12,016 10,300 10,481 1,534 1,534 12,016 0 03/22/2038....
7T4042E  AC 8| Preferred Term Sec Ltd LBASS Mezz Nt Cl................... | R| 09/23/2016. | Paydown 7,205 7,205 5,346 3,970 3,235 3,235 7,205 (VI [ 116 | 06/23/2035.... | 1AM..
74042E  AD 6| Preferred Term Sec Ltd LBASS Mezz Nt Cl................... | R| 09/29/2016. | Paydown 25,599 25,599 (59,682) (255,431) | v 340,712 85,281 25,599 0 3,902 |06/23/2035.... | 6FE...
74042H AA 5| Preferred Term Sec Ltd LBASS XIX FIt Rt........ccccocoevvueae R| 09/22/2016. | Paydown 10,112 10,112 6,067 6,513 3,598 3,598 10,112 0 73 [12/22/2035.... | 1FE..
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74042H  AC 1| Preferred Term Sec Ltd LBASS XIX Nt CI B................... | R| 07/01/2016. | Paydown (2,184) (2,184) (2,185) (2,184) 0 (2,184) 0 73 | 12/22/2035.... | 5AM.......

74042)  AA 1 |Preferred Term Sec Ltd LBASS XXI Nt Ser................... | R[ 09/22/2016. | Redemption  100.0000. 10,951 10,951 10,951 10,951 0 10,951 0 79 | 03/22/2038.... | 1FE........
74042M  AA 4| Preferred Term Sec Ltd LBASS XXIINt Cl.................... | R| 09/22/2016. | Paydown 23,042 23,042 23,042 23,042 0 23,042 (VI I 165 | 09/22/2036.... [ 1FE........
74042W  AD 6 | Preferred Term Sec Ltd XVIII LBASS Nt Cl...........cccc..... R 09/23/2016. | Paydown 279,391 279,391 | i 125,395 | oo | i 125,395 | .o 153,997 279,392 279,391 0 4,161 |09/23/2035.... | 6FE........
74043A AD 3 |Preferred Term Sec Ltd LBASS XXIII Nt Cl.................... R| 09/22/2016. | Paydown 13,145 13,145 12,531 12,688 457 457 13,145 0 91 |12/22/2036.... | 1FE........
741382 AA 3| Preferred Term Sec Ltd XV ABS Combo Nt P... . | R| 09/26/2016. | Paydown 9,697 9,697 5,553 5,553 4,144 4,144 9,697 0 09/26/2034....
74138N  AA 7| Preferred Term Sec Ltd XiX ABS Combo Nt................. R| 09/23/2016. | Paydown 23,917 23917 9,936 2,526 7410 | .............13,981 21,391 23917 0 57 |12/22/2036.... | 6*...
74138P  AA 2| Preferred Term Sec Ltd XVIII LBASS Combo................ | R| 09/23/2016. | Paydown 10,181 10,181 4,098 471 3,626 6,083 9,709 10,181 0 09/23/2035.... | 6...
86960B AA 0| Svenska Handelsbanken AB Bk Gtd Nt 3.1................. | R| 07/12/2016. | Maturity +102....20,000,000 | .........20,000,000 | ........19,998,200 | ....... 19,999,796 204 204 20,000,000 0| ....625000 |07/12/2016.... [ 1FE...
D9002# AD 3| Vaillant GmbH Gtd Sr Nt Ser B (EUR) 4.......cccocovvvuu D| 08/15/2016. | Maturity. 17,581,248 | ... 17,581,248 | .........19,995,840 | ......... 17,075,064 0 2,920,776 | ........17,581,248 | ......(2,414,592) | .cccocvvvvromirirmrrinens vene(2,414,592) | .......623,560 | 08/15/2016.... | 2.....
G09059  AA 7 [BCP Singapore VI Cayman Sec Nt 8.000%................. F|09/21/2016. [ DIFECt......oovvvvvevceceereererereeeeennceeeseeeeeneeees | isisisiiisssmsmsanmnnnnnns | ceveseseieiees 128,324 | ..oooovevee 130,000 | woooveverenes 130,325 | wooovevevene 130,297 (41) (D [ IS 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 360,964 360,964 360,964 360,964 0 360,964 0 03/01/2019....

L8038* AA 4| SBM Baleia Priv PINt 5.500% 09/15/27..................... | R| 09/15/2016. | Redemption  100.0000 240,000 240,000 240,000 240,000 0 240,000 0 09/15/2027.... | 3FE...
M63751  AA 5| Koc Holdings AS SrNt 3.500% 04/24/20..............ccccc.. | F| 07/22/2016. | DINECL........cccuueueueuuueicicscicsisisisviicviviiins [ covvvvninssssssssssesssnsesenns | v 486,250 | .............. 500,000 | ............. 493,125 | oo 494,045 727 T27 [ i | v 494,773 (8,523) (8,523) | ..ooveene 13,222 | 04/24/2020.... | 2FE...
N3386# AN 9 |Fugro NV SrNtSerB 5.780% 08/17/21....................... | F| 08/10/2016. | Call ~ 100.0000 reren 1,989,528 | .........1,989,628 | ...........1,600,029 | ..........1,602,163 387,365 387,365 ceenenn. 1,989,528 0| ....101,271 | 08/17/2021.... | 3.....
P19189  AA 0| Camposol SASTNt 9.875% 02/02/17.......cccccccoecerec. F| 07/29/2016. | Taxable Exchange (724) (502) (502) (502) (221) (221) | oo 30,366 |02/02/2017.... | 5FE...
P2253T JE  0|Cemex SAB DE CV 1stLien Nt 5.700% 01/.......cccveuunee F|07/20/2016. | Direct 920,468 925,000 900,948 725,397 772 772 901,729 | oo | e 18,739 | i 18,739 | ......... 49,075 |01/11/2025.... | 4FE...
P32506 AC 4 |Credito Real Sab De CV SrNt 7.500% 03................... F[07/20/2016. | Call  102.7500........ccoccmmmmrerrmrmerinns [ overrrirrmrmrisereniinenes | vevveeennns 462,375 | .............. 450,000 | ...cvvevennn 455,250 257,316 8,559 8,559 | oo | e 462,375 0 28,781 | 03/13/2019.... | 3FE...
P4833)  AA 4| Geopark Latin Amer Chile 1st Lien Nt .| F| 09/23/2016. | Direct. 576,746 676,000 546,486 559,582 14,885 574,467 2,279 2,279 53,206 |02/11/2020....

P9423F  BK  4|TV Azetca SADE CV SrNt 7.625% 09/18/................. | F| 08/19/2016. | Direct 655,900 900,000 970,000 959,822 (9,382) (9,382) 950,440 (294,540) (294,540) 62,970 |09/18/2020.... | 4FE...

P989MJ  AY 7| YPF Sociedad Anonima SrNt 8.750% 04/0................. F|07/14/2016. | Direct. 321,750 300,000 308,100 307,500 (423) (423) 307,077 [ covovennerninnernes | coverenninens 14,673 | oo, 14,673 | ... 20,781 | 04/04/2024.... | 4FE...
3899999. Total Bonds - Industrial and Miscellaneous. ......911,086,929 | .......899,215,037 ...903,651,544 | ....... 844,907,674 | ........ 1,835,683 | ........ 3,375,296 | ..cccoovnunas 12,221 | ... 5,198,758 ...6,811,700 ...896,771,123 | ........ (5,863,820) | ....... 14,315,801 | ........ 8,451,981 | ..36,450,525 XXX XXX
8399997. Total Bonds - Part 4. ...1,003,742,146 | .......991,815,361 ...988,755,257 | ....... 937,663,743 | ........1,835,683 | ........2,604,559 | ............. 12,221 ...4,428,021 ....6,811,700 ...989,400,928 | ........(5,863,820) | ....... 14,341,212 | ........8,477,392 | ..39,172,736 XXX XXX
8399999. Total Bond: ....1,003,742,146 | .......991,815,361 | ......988,755,257 | ....... 937,663,743 | ........ 1,835,683 | ........ 2,604,559 | ... 12221 | ........ 4,428,021 ...6,811,700 | ......989,400,928 | ....... (5,863,820) | ....... 14,341,212 | ........ 8,477,392 | ..39,172,736 XXX XXX
9999999. Total Bonds, Preferred and Common Stocks ,003,742,146 XXX ...988,755,257 | ....... 937,663,743 835,683 ,604,559 2,221 ..4,428,021 6,811,700 989,400,928 (5,863,820) 14,341,212 8,477,392 | ..39,172,736 XXX XXX

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

1 2 3 4 5 6 7 8 9 10 11 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative Hedge
Prior Year(s) | Current Year Adjustment Effectivenes
Schedul | Type(s Strike Price, | Initial Costof | Initial Cost of [ Unrealized | Total Foreign|  Current | to Carrying Credit sat
el ) of Date of Rate of Index Premium Premium o Valuation Exchange Year's Value of Quality of | Inception
Description of Items(s) Hedged, Used for | Exhibit | Risk(s) Exchange, Counterparty Trade Maturity or | Number of|  Notional Received (Received) (Received) | Current Year | Book/Adjusted | d Increase Changein | (Amortization| Hedged Potential | Reference| and at Year-
Description Income Generation or Replicated Identifier]| (a) or Central Clearinghouse Date Expiration | Contracts Amount (Paid) Paid Paid Income Carrying Value | e | FairValue | (Decrease) | B.JA.C.V. | )/Accretion Items Exposure Entity end (b)
Purchased Options - Hedging Other - Call Options and Warrants
S&P500 Index CALL Spread (SPX) Equity/
Options VAGLB Hedge - Equity Indexed Annuity... | N/A........ | Index | Wells Fargo & Co. KB1H1DSPRFMYMCUFXT09. | .01/20/2016 | .12/30/2016 | ... 3211 | ... 6,962,597 | ...2,062.1000 69,393 ceevenennn 193,484 193,484 | L. 124,091 003
S&P500 Index CALL Spread (SPX) Equity/
Options VAGLB Hedge - Equity Indexed Annuity... Index | Wells Fargo & Co. KB1H1DSPRFMYMCUFXT09. | .01/20/2016 | .12/30/2016 | ..... 2,662 770,916 | ...2,008.5200 24,932 340,819 340,819 215,887 003
S&P500 Index CALL Spread (SPX) Equity/
Options VAGLB Hedge - Equity Indexed Annuity... | N/A........ | Index | Wells Fargo & Co. KB1H1DSPRFMYMCUFXT09. | .01/20/2016 | .12/30/2016 | ...38,611 | ...83,719,658 | ...2,043.9400 v 847,131 ceeennn2,213,108 ...2,213,108 | ...1,365,976 003
S&P500 Index CALL Spread (SPX) Equity/
Options VAGLB Hedge - Equity Indexed Annuity... | N/A........ [ Index | Citibank NA.......... E570DZWZ7FF32TWEFAT6.. |.04/14/2016 | .03/31/2017 | ....1,019 | ....2,209,142 | ...1,865.3800 ... 161,019 coevennn 192,844 192,844 | L 31,825 003
S&P500 Index CALL Spread (SPX) Equity/
Options VAGLB Hedge - Equity Indexed Annuity... | N/A........ | Index | Citibank NA.......... E570DZWZ7FF32TWEFAT6.. | .04/14/2016 | .03/31/2017 | ...34,530 | ...74,870,840 | ...2,059.7400 ..1,856,052 | ...... 362,620 003
0089999. Total-Purchased Options-Hedging Other-Call Options and Warrant; ,796,306 ,100,399 0 0 0 XXX XXX
Purchased Options - Hedging Other - Put Options
VAGLB Hedge - Guaranteed Minimum Equity/ | JPMorgan Chase
S&P 500 Index PUT Options............cccoeeeee Annuity Benefit N/A........| Index |& Co THBGLXDRUGQFUS57RNEY7. |.01/23/2007 | .12/30/2016 | ..... 1214 | ... 2,632,865 | ...1,354.7500 ....166,355 516 516 | .......(24,682) 003
Equity Basket Options PUT Options
(GDDUEAFE,
LBUSTRUU,RU20INTR,SPTR,SDTRMDC | VAGLB Hedge - Guaranteed Minimum Equity/ | JPMorgan Chase
P) Annuity Benefit Index |&Co TH6GLXDRUGQFU57RNEY7. | .01/23/2007 | .12/30/2016 ..1,724.9800 112,033 2,617 2,617 ...(30,659) 003
Equity Basket Options PUT - Moderate
Aggressive Options (GDDUEAFE,
LBUSTRUU,RU20INTR,SPTR,SDTRMDC | VAGLB Hedge - Guaranteed Minimum Equity/ | JPMorgan Chase
P) Annuity Benefit N/A........| Index | & Co TH6GLXDRUGQFUS7RNEY7. |.01/23/2007 | .12/30/2016 | .....2,076 | .....4,017,366 | ...1,523.3300 ....241,592 962 962 ....(45,046) 003
Morgan Stanley &
VAGLB Hedge - Guaranteed Minimum Equity/ | Co International
S&P 500 Index PUT Options.............cceeee.. Annuity Benefit N/A........ | Index | Ltd 4PQUHN3JPFGFNF3BB653... | .05/04/2007 |.03/31/2017 | ... 1460 | ... 3,165,566 | ...1,468.9600 ...220,949 8,034 8,034 ....(48,842) 003
Equity Basket Options PUT - Moderate
Aggressive Options (GDDUEAFE, Morgan Stanley &
LBUSTRUU,RU20INTR,SPTR,SDTRMDC | VAGLB Hedge - Guaranteed Minimum Equity/ | Co International
P) Annuity Benefit N/A........| Index | Ltd 4PQUHN3JPFGFNF3BB653... | .05/04/2007 | .03/31/2017 | ..... 1,924 | ... 3,724,208 | ...1,606.5600 ....324,369 11,384 11,384 | L(71,774) 003
VAGLB Hedge - Guaranteed Minimum Equity/
S&P 500 Index PUT Options. Annuity Benefit Index | Citibank NA. . E570DZWZ7FF32TWEFAT6.. | .07/26/2007 | .06/30/2017 | ..... 1,590 447,051 | ..1,548.9100 352,136 27,370 7,370 ....(66,368) 003
Equity Basket Options PUT - Moderate
Aggressive Options (GDDUEAFE,
LBUSTRUU,RU20INTR,SPTR,SDTRMDC | VAGLB Hedge - Guaranteed Minimum Equity/
P) Annuity Benefit N/A........| Index | Citibank NA.......... E570DZWZ7FF32TWEFAT6.. | .07/26/2007 | .06/30/2017 | .....2,246 | .....4,347,684 | ...1,691.8600 ....312,565 44,994 44,994 [ .(116,118) 003
Structured Equity Basket Options PUT
Options (GDDUEAFE,
LBUSTRUU,RU20INTR,SPTR,SDTRMDC Equity/ | Barclays Bank
P) VAGLB Market Risk Capital Hedge........... | N/A........ | Index | PLC G5GSEF7VJP5I70UK5573..... | .04/04/2011 | .03/31/2021 .240,000,000 .. 1.0000 | ...23,529,639 | ..covvivriieriiinnis | e | i 27,078,285 27,078,285 | ...2,544,030 003
Structured Equity Basket Options PUT
Options (GDDUEAFE,
LBUSTRUU,RU20INTR,SPTR,SDTRMDC Equity/ | Barclays Bank
P) VAGLB Market Risk Capital Hedge........... | N/A........ [ Index |PLC G5GSEF7VJP5I70UK5573..... | .04/04/2011 | .03/31/2021 ...75,000,000 ....1.0000 | ....4,636,013 003
Structured Equity Basket Options PUT
Options (GDDUEAFE,
LBUSTRUU,RU20INTR,SPTR,SDTRMDC Equity/ | Barclays Bank
P) VAGLB Market Risk Capital Hedge........... | N/A........ | Index |PLC G5GSEF7VJP5I7OUKS573..... | .04/04/2011 | .03/31/2021 ...82,500,000 ....1.0000 5,939,423 003
Structured Equity Basket Options PUT
Options (GDDUEAFE,
LBUSTRUU,RU20INTR,SPTR,SDTRMDC Equity/ | Bank of America
P) VAGLB Market Risk Capital Hedge........... | N/A........ | Index | Corp B4TYDEB6GKMZO031MB27.. | .04/27/2011 | .03/31/2021 [########| 122,622,998 ...1.0000 | ...13,628,802 33,530,973 .33,530,973 | ...2,052,908 003
Structured Equity Basket Options PUT
Options (GDDUEAFE,
LBUSTRUU,RU20INTR,SPTR,SDTRMDC Equity/ | Bank of America
P) VAGLB Market Risk Capital Hedge........... | N/A........ | Index | Corp B4TYDEB6GKMZO0031MB27.. | .04/27/2011 | .03/31/2021 .119,849,732 ...1.0000 | ....5,972,229 003
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Showing all Options, Caps, Floors, Collars, Swaps and Forwards Open as of Current Statement Date

1 2 3 4 5 6 7 8 9 10 1" 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative Hedge
Prior Year(s) | Current Year Adjustment Effectivenes
Schedul | Type(s Strike Price, | Initial Costof | Initial Cost of C Unrealized | Total Foreign| ~ Current | to Carrying Credit sat
el ) of Date of Rate of Index Premium Premium 0 Valuation Exchange Year's Value of Quality of |  Inception
Description of ltems(s) Hedged, Used for | Exhibit | Risk(s) Exchange, Counterparty Trade Maturity or | Number of|f  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/AC.V. | )/Accretion Items Exposure Entity end (b)

Structured Equity Basket Options PUT

Options (GDDUEAFE,

LBUSTRUU,RU20INTR,SPTR,SDTRMDC Equity/l| Bank of America

P) VAGLB Market Risk Capital Hedge.. .| ndex | Corp B4TYDEB6GKMZO031MB27.. | .04/27/2011 | .03/31/2021 |#######] ....31,279,731 10000i2,085,904 | eoooooeeeviieienininnns [ e | e | e 003

Structured Equity Basket Options PUT

Options (GDDUEAFE,

LBUSTRUU,RU20INTR,SPTR,SDTRMDC Equity/l| Bank of America

P) VAGLB Market Risk Capital Hedge............ N/A....... | ndex |Corp B4TYDEB6GKMZO031MB27.. | .04/27/2011 | .03/31/2021 ..260,318 441 210000 | ....12,503,785 | ..oooveeveemivennminnnns [ correrrrnscecsriescninns | i | e 003

Structured Equity Basket Options PUT

Options (GDDUEAFE,

LBUSTRUU,RU20INTR,SPTR,SDTRMDC Equity/l] Bank of America

P) VAGLB Market Risk Capital Hedge............ N/A....... | ndex [Corp B4TYDEB6GKMZO031MB27.. | .04/27/2011 | .03/31/2021 |########] ....40,050,902 ....1.0000 | ..... 1478291 | s | e | i | e 003

Structured Equity Basket Options PUT

Options (GDDUEAFE,

LBUSTRUU,RU20INTR,SPTR,SDTRMDC Equity/l| Bank of America

P) VAGLB Market Risk Capital Hedge............ N/A....... | ndex | Corp B4TYDEB6GKMZO031MB27.. | .04/27/2011 | .03/31/2021 ..164,622,464 11,0000 | 7,546,789 [ oo [ v | e | e 003

Structured Equity Basket Options PUT

Options (GDDUEAFE,

LBUSTRUU,RU20INTR,SPTR,SDTRMDC Equity/l| Bank of America

P) VAGLB Market Risk Capital Hedge............ N/A....... | ndex |Corp B4TYDEB6GKMZO031MB27.. | .04/27/2011 | .03/31/2021 ....30,036,006 ...1.0000 | ..... 1,779,915 [ oo | e | i | e 003

Structured Equity Basket Options PUT

Options (GDDUEAFE,

LBUSTRUU,RU20INTR,SPTR,SDTRMDC Equity/l] JPMorgan Chase

P) VAGLB Market Risk Capital Hedge............ N/A.......|ndex [&Co THBGLXDRUGQFUS7RNEY7. | .12/31/2008 | .03/31/2038 ..201,281,040 ....1.0000 | ....14,450,000 | ...ooooovevvvvevviinnnns | o v 13,254,203 | ... 13,254,203 | ....... 961,917 003
Equity/If JPMorgan Chase

Equity Basket Options PUT - Asian Optiong VAGLB Market Risk Capital Hedge............ N/A.......|ndex [&Co THBGLXDRUGQFU57RNEY7. | .12/31/2008 | .09/28/2018 | ....70,000 | ..135,479,245 | ....1,743.0102 | ....11,041,100 29443 | oo | oo 29,443 | ......(241,110) 003
Equity/l| JPMorgan Chase

Equity Basket Options PUT - Asian Optiond VAGLB Market Risk Capital Hedge............ N/A.......|ndex [&Co 7H6GLXDRUGQFU57RNEQ7. | .09/15/2008 | .09/28/2018 ] ....20,000 | ....38,708,356 | ....1,743.0102 | ......2,458,400 14 .. (L) [ (7,242) 003

Structured Equity Basket Options PUT

Options (GDDUEAFE,

LBUSTRUU,RU20INTR,SPTR,SDTRMDC Equity/l| Bank of America

P) VAGLB Market Risk Capital Hedge............ N/A....... | ndex |Corp B4TYDEB6GKMZO031MB27.. | .05/13/2011 | .03/31/2021 ....99,600,000 10000 | ...12,141,967 | oooooveveeenviiiinnnnns [ e cieeern80,094,999 | ... ..40,094,999 | ....3,284,763 003

Structured Equity Basket Options PUT

Options (GDDUEAFE,

LBUSTRUU,RU20INTR,SPTR,SDTRMDC Equity/l| Bank of America

P) VAGLB Market Risk Capital Hedge............ N/A....... | ndex |Corp B4TYDEB6GKMZO031MB27.. | .05/13/2011 | .03/31/2021 ..157,630,000 ....1.0000 | ..... 9,414,357 | oo | v [ sississnsisninnes | oo 003

Structured Equity Basket Options PUT

Options (GDDUEAFE,

LBUSTRUU,RU20INTR,SPTR,SDTRMDC Equity/l] Bank of America

P) VAGLB Market Risk Capital Hedge............ N/A....... | ndex [Corp B4TYDEB6GKMZO031MB27.. | .05/13/2011 | .03/31/2021 |########] ..116,930,000 ....1.0000 | ..... VTP 2 N [OOSR [N D 003

Structured Equity Basket Options PUT

Options (GDDUEAFE,

LBUSTRUU,RU20INTR,SPTR,SDTRMDC Equity/I| Bank of America

P) VAGLB Market Risk Capital Hedge............ N/A....... | ndex |Corp BATYDEBBGKMZO031MB27... | .05/13/2011 | .03/31/2021 |########] ..110,990,000 11,0000 | ....11,546,029 | ...ooovvvvvercscccvcs [ v | e | o 003

Structured Equity Basket Options PUT

Options (GDDUEAFE,

LBUSTRUU,RU20INTR,SPTR,SDTRMDC Equity/l| Bank of America

P) VAGLB Market Risk Capital Hedge............ N/A....... | ndex [Corp B4TYDEB6GKMZO031MB27.. | .05/13/2011 | .03/31/2021 ....55,870,000 ...1.0000 | ..... 3,725,128 | oo | e [ siisisisisiinsnininnes | e 003

Structured Equity Basket Options PUT

Options (GDDUEAFE,

LBUSTRUU,RU20INTR,SPTR,SDTRMDC Equity/I

P) VAGLB Market Risk Capital Hedge.. .| ndex | Citibank NA.. E570DZWZ7FF32TWEFATS... | .06/02/2011 | .03/31/2021 |########] ...43,645,957 | ..........1.0000 | ...... 4,228,307 | ..ooveveverevnrnrerennns [ vevevriiinns | 061,633,425 | ...l .61,633,425 | ...7,022,059 003

Structured Equity Basket Options PUT

Options (GDDUEAFE,

LBUSTRUU,RU20INTR,SPTR,SDTRMDC Equity/I

P) VAGLB Market Risk Capital Hedge............ N/A....... | ndex | Citibank NA.......... E570DZWZ7FF32TWEFATS... | .06/02/2011 | .03/31/2021 ...47,912,468 ...1.0000 | .....5,488,732 | .ooovvvvvvrcccccvcc | v | v | e 003
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Showing all Options, Caps, Floors, Collars, Swaps and Forwards Open as of Current Statement Date

1 2 3 4 5 6 7 8 9 10 1" 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative Hedge
Prior Year(s) | Current Year Adjustment Effectivenes
Schedul | Type(s Strike Price, | Initial Costof | Initial Cost of C Unrealized | Total Foreign| ~ Current | to Carrying Credit sat
el ) of Date of Rate of Index Premium Premium 0 Valuation Exchange Year's Value of Quality of |  Inception
Description of ltems(s) Hedged, Used for | Exhibit | Risk(s) Exchange, Counterparty Trade Maturity or | Number of|f  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/AC.V. | )/Accretion Items Exposure Entity end (b)
Structured Equity Basket Options PUT
Options (GDDUEAFE,
LBUSTRUU,RU20INTR,SPTR,SDTRMDC Equity/I
P) VAGLB Market Risk Capital Hedge.. .| ndex | Citibank NA.. E570DZWZ7FF32TWEFATS... | .06/02/2011 | .03/31/2021 |#####H##Ht]| ... 45,674,171 10005,961,884 | oo | e | e | e 003
Structured Equity Basket Options PUT
Options (GDDUEAFE,
LBUSTRUU,RU20INTR,SPTR,SDTRMDC Equity/I
P) VAGLB Market Risk Capital Hedge............ N/A....... | ndex [ Citibank NA.......... E570DZWZ7FF32TWEFATS... | .06/02/2011 | .03/31/2021 ...50,747,167 ....1.0000 | ...... 8,072,754 | oooovovvcrcrcccccrcscas | v [ sisninsinsininnns | oo 003
Structured Equity Basket Options PUT
Options (GDDUEAFE,
LBUSTRUU,RU20INTR,SPTR,SDTRMDC Equity/I
P) VAGLB Market Risk Capital Hedge............ N/A....... | ndex [ Citibank NA.......... E570DZWZ7FF32TWEFATS... | .06/02/2011 | .03/31/2021 |########] ....48,278,459 ....1.0000 | ..... ERCHETVZI T N [PPSO DO 003
Structured Equity Basket Options PUT
Options (GDDUEAFE,
LBUSTRUU,RU20INTR,SPTR,SDTRMDC Equity/I
P) VAGLB Market Risk Capital Hedge............ N/A....... | ndex [ Citibank NA.......... E570DZWZ7FF32TWEFATS... | .06/02/2011 | .03/31/2021 ....49,588,299 11,0000 | .....5,346,550 | ..oooovvvereecscccnns [ v | e | e 003
Structured Equity Basket Options PUT
Options (GDDUEAFE,
LBUSTRUU,RU20INTR,SPTR,SDTRMDC Equity/l
P) VAGLB Market Risk Capital Hedge............ N/A....... | ndex [ Citibank NA.......... E570DZWZ7FF32TWEFATS... | .06/02/2011 | .03/31/2021 ....64,638,405 ....1.0000 | ..... 8,407,578 | oo | cevvenrenrnvenninsnenens [ siaimssisisisnsniniines | oo 003
Structured Equity Basket Options PUT
Options (GDDUEAFE,
LBUSTRUU,RU20INTR,SPTR,SDTRMDC Equity/I
P) VAGLB Market Risk Capital Hedge............ N/A....... | ndex [Citibank NA.......... E570DZWZ7FF32TWEFATS... | .06/02/2011 | .03/31/2021 ....68,336,862 ....1.0000 | ..... A TCIVIN [N [NV [N D 003
Structured Equity Basket Options PUT
Options (GDDUEAFE,
LBUSTRUU,RU20INTR,SPTR,SDTRMDC Equity/I
P) VAGLB Market Risk Capital Hedge............ N/A....... | ndex [ Citibank NA.......... E570DZWZ7FF32TWEFATS... | .06/02/2011 | .03/31/2021 ...49,630,385 2120000 | 7415419 | s | e | i | e 003
Structured Equity Basket Options PUT
Options (GDDUEAFE,
LBUSTRUU,RU20INTR,SPTR,SDTRMDC Equity/l| Goldman Sachs
P) VAGLB Market Risk Capital Hedge............ N/A.......|ndex [International Ltd ~ W22LROWP2IHZNBB6KS528... | .06/22/2011 | .03/31/2021 |########| ....33,225,387 ....1.0000 | .....4,684,979 20,750,582 | ..... ..20,750,582 | ....1,783,854 003
Structured Equity Basket Options PUT
Options (GDDUEAFE,
LBUSTRUU,RU20INTR,SPTR,SDTRMDC Equity/l| Goldman Sachs
P) VAGLB Market Risk Capital Hedge............ N/A.......|ndex [International Ltd ~ W22LROWP2IHZNBB6KS528... | .06/22/2011 | .03/31/2021 ....28,619,692 ....1.0000 | ..... 5,961,567 | cococvevcrcrcrcrcrcnens | o [ imiisiiniisisinsnsninnns | oo 003
Structured Equity Basket Options PUT
Options (GDDUEAFE,
LBUSTRUU,RU20INTR,SPTR,SDTRMDC Equity/l| Goldman Sachs
P) VAGLB Market Risk Capital Hedge............ N/A.......|ndex [International Ltd ~ W22LROWP2IHZNBB6KS528... | .06/22/2011 | .03/31/2021 |########] ...62,714,088 ....1.0000 | ..... 5,653,395 | ..o | e [ i | e 003
Structured Equity Basket Options PUT
Options (GDDUEAFE,
LBUSTRUU,RU20INTR,SPTR,SDTRMDC Equity/I| Goldman Sachs
P) VAGLB Market Risk Capital Hedge............ N/A.......|ndex [International Ltd ~ W22LROWP2IHZNBB6KS528... | .06/22/2011 | .03/31/2021 |#######| ....40,484,257 11,0000 | .....8,250,100 | ..ooovvevvrvecscccrnns [ ervreveressssniinnnnns | oo | e 003
Structured Equity Basket Options PUT
Options (GDDUEAFE,
LBUSTRUU,RU20INTR,SPTR,SDTRMDC Equity/l
P) VAGLB Market Risk Capital Hedge............ N/A....... | ndex [ Citibank NA.......... E570DZWZ7FF32TWEFATS... | .06/22/2011 | .03/31/2021 ....33,225,387 +..1.0000 | .....4,610,839 | ..ooovvevvemmniiirinnnns [ e vir0ernnnn20,558,357 | ..... ..20,558,357 | ...1,892,401 003
Structured Equity Basket Options PUT
Options (GDDUEAFE,
LBUSTRUU,RU20INTR,SPTR,SDTRMDC Equity/I
P) VAGLB Market Risk Capital Hedge.. .| ndex | Citibank NA.. E570DZWZ7FF32TWEFATS... | .06/22/2011 | .03/31/2021 ....28,619,692 | ..........1.0000 | ..... 5,590,815 | coovvvcvcrevcscrcrcnens | o [ s | e 003
Structured Equity Basket Options PUT
Options (GDDUEAFE,
LBUSTRUU,RU20INTR,SPTR,SDTRMDC Equity/I
P) VAGLB Market Risk Capital Hedge............ N/A....... | ndex [ Citibank NA.......... E570DZWZ7FF32TWEFATS... | .06/22/2011 | .03/31/2021 |########] ...62,714,088 ....1.0000 5,827,164 | oooovociciciccicicss | v [ i | oo 003
Structured Equity Basket Options PUT
Options (GDDUEAFE,
LBUSTRUU,RU20INTR,SPTR,SDTRMDC Equity/l
P) VAGLB Market Risk Capital Hedge............ N/A....... | ndex [ Citibank NA.......... E570DZWZ7FF32TWEFATS... | .06/22/2011 | .03/31/2021 |#####H###] ....40,484,257 ....1.0000 | .....8,334,396 | ......oovvvvrcrcccvcc | v | e | e 003
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Statement as of September 30, 2016 of the NATIONWIDE LIFE INSURANCE COMPANY
SCHEDULE DB - PART A - SECTION 1

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

1 2 3 4 5 6 7 8 9 10 1" 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative Hedge
Prior Year(s) | Current Year Adjustment Effectivenes
Schedul | Type(s Strike Price, | Initial Costof | Initial Cost of C Unrealized | Total Foreign| ~ Current | to Carrying Credit sat
el ) of Date of Rate of Index Premium Premium 0 Valuation Exchange Year's Value of Quality of |  Inception
Description of ltems(s) Hedged, Used for | Exhibit | Risk(s) Exchange, Counterparty Trade Maturity or | Number of|f  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/AC.V. | )/Accretion Items Exposure Entity end (b)
Structured Equity Basket Options PUT
Options (GDDUEAFE,
LBUSTRUU,RU20INTR,SPTR,SDTRMDC Equity/I
P) VAGLB Market Risk Capital Hedge.. .| ndex | Citibank NA.. E570DZWZ7FF32TWEFATS... | .07/19/2011 | .06/30/2021 |#####H###] ....72,843,370 .....9,184,831 25,261,721 | .... ..25261,721 | ...1,856,449 003
Structured Equity Basket Options PUT
Options (GDDUEAFE,
LBUSTRUU,RU20INTR,SPTR,SDTRMDC Equity/I
P) VAGLB Market Risk Capital Hedge............ N/A....... | ndex [ Citibank NA.......... E570DZWZ7FF32TWEFATS... | .07/19/2011 | .06/30/2021 ...43,007,665 | ...........1.0000 | ...... 9,494,889 | ..o | o [ i | e 003
Structured Equity Basket Options PUT
Options (GDDUEAFE,
LBUSTRUU,RU20INTR,SPTR,SDTRMDC Equity/I
P) VAGLB Market Risk Capital Hedge............ N/A....... | ndex [ Citibank NA.......... E570DZWZ7FF32TWEFATS... | .07/19/2011 | .06/30/2021 |########] ....38,997,497 | ..........1.0000 | ..... 9,642,906 | ....ooovcrevcicrcrcicns | o [ i | e 003
Structured Equity Basket Options PUT
Options (GDDUEAFE,
LBUSTRUU,RU20INTR,SPTR,SDTRMDC Equity/I| Barclays Bank
P) VAGLB Market Risk Capital Hedge............ N/A....... |ndex |[PLC G5GSEF7VJP5I70UK5573..... .07/19/2011 | .06/30/2021 ..72,843370 | ...........1.0000 | ......9,191,959 | ..oooovereremmrermvnnens | crrrsrrrrsssssssssssrs 24,899,914 | . ..24,899,914 | ...1,928,887 003
Structured Equity Basket Options PUT
Options (GDDUEAFE,
LBUSTRUU,RU20INTR,SPTR,SDTRMDC Equity/l| Barclays Bank
P) VAGLB Market Risk Capital Hedge............ N/A.......|ndex |[PLC G5GSEF7VJP5I70UK5573..... .07/19/2011 | .06/30/2021 ...43,007,665 | ...........1.0000 | ...... 9,487,323 | oo | e [ i | oo 003
Structured Equity Basket Options PUT
Options (GDDUEAFE,
LBUSTRUU,RU20INTR,SPTR,SDTRMDC Equity/l| Barclays Bank
P) VAGLB Market Risk Capital Hedge............ N/A.......|ndex |[PLC G5GSEF7VJP5I70UK5573..... .07/19/2011 | .06/30/2021 ...38,997,497 | ..........1.0000 | ..... 9,640,212 | cooooovcecrcvcscrcrcnens | e [ i | e 003
Structured Equity Basket Options PUT
Options (GDDUEAFE,
LBUSTRUU,RU20INTR,SPTR,SDTRMDC Equity/l| Goldman Sachs
P) VAGLB Market Risk Capital Hedge............ N/A.......|ndex [International Ltd ~ W22LROWP2IHZNBB6KS528... | .08/17/2011 ] .06/30/2021 ..205,889,663 | ...........1.0000 | ....31,743,840 26,340,135 | ... ..26,340,135 | ...1,578,996 003
Structured Equity Basket Options PUT
Options (GDDUEAFE,
LBUSTRUU,RU20INTR,SPTR,SDTRMDC Equity/l| Goldman Sachs
P) VAGLB Market Risk Capital Hedge............ N/A....... | ndex [ International Ltd ~ W22LROWP2IHZNBB6K528... | .08/17/2011 | .06/30/2021 |########] 106,762,129 | ..........1.0000 [ ...16,184,140 | ..oovvvcccvcvicvecess | crvvescviirnrercsccs | e [ 003
Structured Equity Basket Options PUT
Options (GDDUEAFE,
LBUSTRUU,RU20INTR,SPTR,SDTRMDC Equity/l
P) VAGLB Market Risk Capital Hedge............ N/A....... | ndex [Citibank NA.......... E570DZWZ7FF32TWEFATS... | .08/31/2011 | .06/30/2021 ..297,752,595 | ..........1.0000 | ....50,559,502 v 82,881,580 | ... .42,881,580 | ...4,631,786 003
Structured Equity Basket Options PUT
Options (GDDUEAFE,
LBUSTRUU,RU20INTR,SPTR,SDTRMDC Equity/I
P) VAGLB Market Risk Capital Hedge............ N/A....... | ndex [ Citibank NA.......... E570DZWZ7FF32TWEFATS... | .08/31/2011 | .06/30/2021 |#######4] ....50,065,794 | ...........1.0000 | ...... (VXL N [NOROIRRRITY [N DO 003
Structured Equity Basket Options PUT
Options (GDDUEAFE,
LBUSTRUU,RU20INTR,SPTR,SDTRMDC Equity/l] JPMorgan Chase
P) VAGLB Market Risk Capital Hedge............ N/A....... | ndex |&Co TH6GLXDRUGQFUS7RNEY7. | .09/09/2011 | .06/30/2021 |########| ..169,154,517 | ...........1.0000 | ...39,940,499 | ....cccooommmmmmruicc [ orrermrmrcscciriiiis crerernnnn34,895,480 | ... ..34,895,480 | ...4,076,532 003
Equity Basket Options PUT - Sellback
Options (GDDUEAFE,
LBUSTRUU,RU20INTR,SPTR,SDTRMDC Equity/l| Barclays Bank
P) VAGLB Market Risk Capital Hedge............ N/A.......|ndex |[PLC G5GSEF7VJP5I70UK5573..... .09/21/2011 | .06/30/2021 ..169,154,517 | ...........1.0000 | ....43,579,969 26,726,990 | ..... ..26,726,990 | ...2,813,743 003
Equity Basket Options PUT - Sellback
Options (GDDUEAFE,
LBUSTRUU,RU20INTR,SPTR,SDTRMDC Equity/l| Barclays Bank
P) VAGLB Market Risk Capital Hedge.. ndex |PLC G5GSEF7VJP5I70UK5573..... .09/21/2011 | .06/30/2021 ....74,998,750 ...19,322,234 ...16,667,289 ..16,667,289 | ....1,247,541 003
0099999. Total-Purchased Options-Hedging Other-Put Options ..520978,317 0 0. 414,699,268 |XXX] 414,699,268 | ..37.024,026 0 0 0 0] XXX XXX
0149999. Total-Purchased Options-Hedging Other. 520978317 | ...... 2,695,907 0. 419,495,574 |XXX] 419,495,574 | ..39,124 425 0 0 0 0 XXX XXX
0369999. Total-Purchased Options-Call Options and Warrants 0. 2,695,907 (1 I 4,796,306 |XXX] ....4,796,306 | ....2,100,399 0 0 0 0 XXX XXX
0379999. Total-Purchased Options-Put Options ..520,978,317 0 0. 414,699,268 |XXX] 414,699,268 | ..37,024,026 0 0 0 0 XXX XXX




¥'9030

Statement as of September 30, 2016 of the NATIONWIDE LIFE INSURANCE COMPANY
SCHEDULE DB - PART A - SECTION 1

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

1 2 3 4 5 6 7 8 9 10 1" 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative Hedge
Prior Year(s) | Current Year Adjustment Effectivenes
Schedul | Type(s Strike Price, | Initial Costof | Initial Cost of C Unrealized | Total Foreign| ~ Current | to Carrying Credit sat
el ) of Date of Rate of Index Premium Premium 0 Valuation Exchange Year's Value of Quality of |  Inception
Description of ltems(s) Hedged, Used for | Exhibit | Risk(s) Exchange, Counterparty Trade Maturity or | Number of|f  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/AC.V. | )/Accretion Items Exposure Entity end (b)
0429999. Total-Purchased Options .520978,317 | ...... 2,695,907 0f.... 419,495,574 |XXX] 419,495,574 | ..39,124,425 0 0 0 0 XXX XXX
Swaps - Hedging Effective - Interest Rate
Pay Fixed USD Receive Floating USD
Interest Rate Swap Mortgage Loan -- 00-1101197.. Interest| Credit Suisse Intl.. E58DKGMJYYYJLN8C3868.... | .09/21/2006 | .03/01/2022 | . ...5,750,000 R 3M (0.29594) .. ...(1,452,158) .| 100/0.9992
0859999. Total-Swaps-Hedging Effective-Interest Rate. 0 01....(237,034) 0 XXX ...(1,452,158) 0 0 0 0f....78567 XXX XXX
Swaps - Hedging Effective - Foreign Exchange
Pay Fixed EUR Receive Float USD Curren
Currency Swap AFS Bond -- 70645JAN2..........ccreccierevnne D11....|cy Deutsche Bank AG 7LTWFZYICNSX8D621K86..... | .02/15/2005 | .02/24/2025 | ................. ......2,602,000 USD (5.5 EUR) 32,756 355,000 | ..... | oo PISIINETT [N IR (UZC1VL0) ) S I SO 1 4 ;T8 IS 100/100.....
Pay Fixed EUR Receive Float USD Curren
Currency Swap AFS Bond -- 70645JAN2.. ey Deutsche Bank AG 7LTWFZYICNSX8D621K86..... | .02/15/2005 | .02/24/2025 | . ....2,602,000 USD (5.5 EUR) 32,756 355,000 | ..... | ......251,755 37,725 100/100.....
Pay Fixed EUR Receive Float USD Curren | Royal Bank of
Currency Swap AFS Bond -- 70645JAN2..........ccccocccccvevene D1-1....|cy Scotland PLC RR3QWICWWIPCS8A4S074.. | .02/16/2005 | .02/24/2025 | ................. ......5,500,000 USD (5.5 EUR) 82,745 882,500 | ... | wccco 634,440 | oo e (186,500) | .vvevevveveevrererrens | covvvnsveninnninnnns 94,240 | 100/100.....
Pay Fixed EUR Receive Float USD Curren | Royal Bank of
Currency Swap AFS Bond -- 70645JAN2..........ccrvccierevnne D11....|cy Scotland PLC RR3QWICWWIPCS8A4S074.. | .02/16/2005 | .02/24/2025  ................. .....6,500,000 USD (5.5 EUR) 82,745 882,500 | ..... | ..o GRUWY/ N R I (UE:HCIVI)] NSRS R e 4,280 100/100.....
Pay Fixed EUR Receive Float USD Curren
Currency Swap AFS Bond -- 70645JAN2.. ey Deutsche Bank AG 7LTWFZYICNSX8D621K86..... | .03/03/2005 | .02/24/2025 | . ....5,248,000 USD (55EUR)| .. ..75,090 ....754,000 ....644,268 ..(149,200) ..76,088 .| 100/100.....
Pay Fixed EUR Receive Float USD Curren
Currency Swap AFS Bond -- 70645JAN2..........ccccocccvcvevens D1-1....|cy Deutsche Bank AG 7LTWFZYICNSX8D621K86..... | .03/03/2005 | .02/24/2025 | ................. 101,872,000 USD (5.5 EUR) | oo | v 112,635 | 1,131,000 | .....| coece 966,402 | ..o [ e (223,800) | .ovvvvvvvvvevenrnreens | wvvvvvevivivinininns | e 114,132 | oo 100/100.....
Pay Fixed EUR Receive Float USD Curren
Currency Swap AFS Bond -- D8563#AA2..........coocvvvcrrrrene. D1-1....|cy Deutsche Bank AG 7LTWFZYICNSX8D621K86..... | .03/31/2011 | .05/06/2021 | ..........cvccen. ..47,506,350 3D (5.736 EUR) | .cvvvevercvrvevernses | vovererererernrererennns reerenn 837,903 | 9,869,100 | ..... 28,371,068 [ .eoovvvevervriiinnnnns 1o(1,249,550) | covvvevvvvvevrrrerrens | evvvenereninnneninns | v 509,449 | ..occcccverenne 100/100.....
Pay Fixed GBP Receive Float USD Curren | Barclays Bank
Currency Swap AFS Bond -- G0566*AB5.. ey PLC G5GSEF7VJP5I70UK5573..... .05/30/2013 | .06/30/2025 | . ...10,921,680 3D (4.101 GBP)| .. ..83,007 11,581,840 ....1,579,554 ...1,270,080 ....161,565 .| 100/100.....
Pay Fixed GBP Receive Float USD Curren | Barclays Bank
Currency Swap AFS Bond -- GO566*ABS..........ccccoccecerecrce D1-1...|cy PLC G5GSEF7VJP5I70UK5573..... .05/30/2013 | .06/30/2025 | ..........c.ccc.. ....10,011,540 3D (4.101 GBP) | cococvovevcrcvcrcrcreacs | v ceireeeeen 16,090 | o 1,450,020 | ..... 21,447,925 | s 21,164,240 | s [ e | i ALK (1728 — 100/100.....
Pay Fixed GBP Receive Float USD Curren | Barclays Bank
Currency Swap AFS Bond -- GO566*ABS............crereserrrne D1-1....|cy PLC G5GSEF7VJP5I70UK5573..... .05/30/2013 | .06/30/2025 | .....vvvvveveeene ..10,011,540 3D (4.101 GBP) | coevevvvevevcvrvevernans | wevervrererernrnrerennns cerreeerenn 16,090 | o 1,450,020 | ..... 447,925 | s 1,164,240 [ oo [ v | i T N(1720 — 100/100.....
Pay Fixed GBP Receive Float USD Curren | Barclays Bank
Currency Swap AFS Bond -- G0566*ABS.. ey PLC G5GSEF7VJP5I70UK5573..... .05/30/2013 | .06/30/2025 | . ...10,011,540 3D (4.101 GBP)| .. ..76,090 11,450,020 ..1,447,925 ....1,164,240 ...148,102 .| 100/100.....
Pay Float GBP Receive Fixed USD Curren | Bank of America
Currency Swap AFS Bond -- GB970*AES..........cccoooecrevuurrce D1-1...|cy Corp B4TYDEB6GKMZO031MB27.. | .11/21/2013 | .01/02/2025 | ................. ....16,000,000 >BP LIBOR 3M) 362,001 3,123,362 | ..... ..5,678,875 [ ..oovvvvvervriiiinnans ...1,751,032 229,964 100/100.....
Pay Float GBP Receive Fixed USD Curren | Bank of America
Currency Swap AFS Bond -- GB970*AES..........cccoourersrvcerre D1-1....|cy Corp B4TYDEB6GKMZO031MB27.. | .11/21/2013 | .01/02/2025 | .......ccvvvevene ...40,000,000 3BP LIBOR 3M) | .cvvvevercvevercrnaes | coverirrrerernrnrerinnns 000en905,003 | ............7,808,404 | ..... 14,197,188 | . B BTT581 | s [ v [ i 574,909 | ..ocoocererene 100/100.....
Pay Float GBP Receive Fixed USD Curren | Bank of America
Currency Swap AFS Bond -- G6970*AES.. ey Corp B4TYDEB6GKMZO031MB27.. | .11/21/2013 | .01/02/2025 | . .....9,000,000 3BP LIBOR 3M)| .. ....203,626 11,756,891 ....3,194,367 ....984,956 ...129,355 .| 100/100.....
Pay Float GBP Receive Fixed USD Curren | Bank of America
Currency Swap AFS Bond -- GB970*AES..........cccooocceerrucre. D1-1....|cy Corp B4TYDEB6GKMZO031MB27.. | .11/21/2013 | .01/02/2025 | ................. .....9,000,000 3BP LIBOR 3M) | .cvovcvcrcvcrcrcrcnes | v 000000203626 | ... 1,756,891 | ..... 03,194,367 | oo [ e (STCTCICTC (OO I N 129,355 | ..ooovvvvvvrenns 100/100.....
Pay Fixed EUR Receive Float USD Curren | JPMorgan Chase
Currency Swap AFS Bond -- L8367#ABO.........cccoovucererrrrirn D1-1...|cy &Co THBGLXDRUGQFUS7RNEYT7. | .06/25/2014 | .07/24/2024 | ................. ....14,993,000 ISD (3.11 EUR) 232,529 2,634,500 | ... 2,871,831 | oo [ e (410,300) | cvvvvvvvvvverrrrerrens | cvvvevevivivineninns | eenrene 209,623 | oo 100/100.....
Pay Float GBP Receive Fixed USD Curren | Barclays Bank
Currency Swap AFS Bond -- G0566*AC3.. ey PLC G5GSEF7VJP5I70UKB573..... .06/27/2014 ] .06/29/2029 | . ...23,828,000 (2.81063 GBP)| .. ...513,585 5,667,200 ...9,662,794 ....2,469,600 ..425472 .| 100/100.....
Pay Fixed EUR Receive Float USD Curren | JPMorgan Chase
Currency Swap AFS Bond -- LB3BTH#AAT.........ccvccsccccccccnes D1-1....lcy &Co THBGLXDRUGQFUS7RNEY7. | .06/25/2014 | .07/24/2021 | ................. ....19,082,000 ISD (2.67 EUR) 283,118 3,353,000 | ..... 23,383,738 | ..oooveveeeiriririnns | e (522,200) | .ovovvvvevveverrrrrens | wvvvvvevevivirininns | e 209,390 | ..o 100/100.....
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Showing all Options, Caps, Floors, Collars, Swaps and Forwards Open as of Current Statement Date

1 2 3 4 5 6 7 8 9 10 1" 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative Hedge
Prior Year(s) | Current Year Adjustment Effectivenes
Schedul | Type(s Strike Price, | Initial Costof | Initial Cost of C Unrealized | Total Foreign| ~ Current | to Carrying Credit sat
el ) of Date of Rate of Index Premium Premium 0 Valuation Exchange Year's Value of Quality of |  Inception
Description of ltems(s) Hedged, Used for | Exhibit | Risk(s) Exchange, Counterparty Trade Maturity or | Number of|f  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/AC.V. | )/Accretion Items Exposure Entity end (b)

Pay Fixed EUR Receive Float USD Curren
Currency Swap AFS Bond -- Q1297#AES..........ccccccnnnns D1-1....|cy Citibank NA.......... E570DZWZ7FF32TWEFATS... | .09/17/2014 | .11/12/2022 | ................. ....24,624,000 1SD (1.65 EUR) 389,407 3,277,500 | ..... 223,503,620 [ ...ooooveveveriririnns [ e (708,700) | covevevvvvveverrrvrens | wvvvvvevevivineninns | e 304,596 | ...cccocoereene 100/100.....
Pay Fixed GBP Receive Float USD Curren
Currency Swap AFS Bond -- G1745*AMS.........coooovvvvcrireccs D1-1....|cy Citibank NA.......... E570DZWZ7FF32TWEFATS... | .04/10/2014 | .06/15/2029 | ................. ....15,093,000 JSD (4.51 GBP) | cocoovvvevercvcvcrcrnaes | v ..138,188 | ....oouueens 3,418,200 | ..... 203,753,267 | oo ....1,587,600 269,095 100/100.....
Pay Fixed GBP Receive Float USD Curren
Currency Swap AFS Bond -- G1835#AA.........cccwwvmvreerenneens D1-1....|cy Deutsche Bank AG 7LTWFZYICNSX8D621K86..... | .09/16/2014 | .12/16/2024 | ................. ...48,642,000 JSD (3.63 GBP) | ..eveveveveresrrererrses | rerererererererererenene ..349814 | ............ 9,726,000 | ..... 29,819,715 [ oo 005,292,000 [ .eovvvveeereneeennnnne [ e | e 697,145 | ..o 100/100.....
Pay Fixed AUD Receive Float USD Curren | JPMorgan Chase
Currency Swap AFS Bond -- Q7794#AFO0..........cccccouccrurrce. D1-1...|cy &Co THBGLXDRUGQFUS7RNEY7. | .06/11/2014 | .08/14/2029 | ................. ....20,636,000 1SD (6.28 AUD) | ....vovevervvcrcrcrcres | wovevvvvvevinevnvinnnnns [ cevvveeed (CAIVEX)] — 3,775,200 | ..... 23,980,609 | ...oooovvvevereririnns [ o (831,600) | cvvevevvvvvevrrrrrrens | wvvvvverevennninenns | e 370,292 | .cooccccvereene 100/100.....
Pay Fixed GBP Receive Float USD Curren | JPMorgan Chase
Currency Swap AFS Bond -- G2956@AP6...........c.coowerererene D1-1...|cy &Co THBGLXDRUGQFU57RNEY7. | .06/25/2015 | .09/23/2025 | ................. ....15,750,000 JSD (343 GBP) | ccocvvvevercvcccrcrnaes | v LA19.257 | 2,778,000 | ... 2,749,273 | oo ....1,764,000 236,070 100/100.....
Pay Fixed DKK Receive Float USD Curren | JPMorgan Chase
Currency Swap AFS Bond -- K3752#AH1.......cooovrvrerccricn. D1-1....|cy &Co THBGLXDRUGQFUS7RNEY7. | .06/09/2015 | .08/27/2025 | ............c.... ...24,858,757 JSD (2.35 DKK) | cvcvevvvevercrrvrverrans | cererirvrerernrererennns ..291,683 | ..ovvvrrrrernnn(36,757) | e e 904,301) [ e | e (880,144) | ..vvvevvvvvevrrrrrvens | cvvvvnerevevnrenenns | eeveenen 371,061 [ .rererennns 100/100.....
Pay Fixed EUR Receive Float USD Curren
Currency Swap AFS Bond -- G1696#BHS...............cococvene. D1-1...|cy BNP Paribas......... ROMUWSFPUSMPRO8BK5P83 | .09/16/2015 | .11/19/2022 | ................. ....39,536,000 1SD (1.82 EUR) | .cvcvevercvcvcrcrcncs | v ..546344 | ... 213,500 | ..... ceee305,415) | 1:(1,305,500) | oo | i | e 489,821 | oo 100/100.....
Pay Fixed EUR Receive Float USD Curren
Currency Swap AFS Bond -- D8563#ABO...........ccccooccrurece. D1-1...|cy Deutsche Bank AG 7LTWFZYICNSX8D621K86..... | .03/31/2011 | .05/06/2023 | ................. ...12,053,850 ISD (5.78 EUR) | ..ccovvevercvcrcrcrcacs | v L 17,398 | 2,504,100 | ... 21,926,101 | oo [ e (317,050) | covevvvvvvvevenrvrrens | wvvvvvevivivineninns | e 154,835 | ....ooovvvvvenes 100/100.....
Pay Fixed GBP Receive Float USD Curren
Currency Swap AFS Bond -- G1745*Ad0......cooovvmveeermniininnnns D1-1....|cy Citibank NA.......... E570DZWZ7FF32TWEFATS... | .03/13/2013 | .04/17/2028 | ................. ....29,840,000 ISD (4.53 GBP) | cccvevvvevevcvrvereinses | worerervrerernrererennns ...188,764 | ...........3,896,000 | ... It £ T [ 000:3,528,000 [ .oooveveverervennenens [ e | i 507,136 | ..oovverererennne 100/100.....
Pay Fixed GBP Receive Float USD Curren
Currency Swap AFS Bond -- G1745*AGB...........cccoccccvinnes D1-1...|cy Citibank NA.......... E570DZWZ7FF32TWEFATS... | .03/13/2013 | .04/17/2023 | ................. ....14,920,000 JSD (4.11 GBP) 92,573 | oo 1,948,000 | ..... 798877 e 21,764,000 [ s [ s [ s 190,894 | ...ooovvvvvvenee 100/100.....
Pay Fixed CAD Receive Float USD Curren
Currency Swap AFS Bond -- C7051*AAS.........ccouwvevevivivinnnns D1-1...|cy Citibank NA.......... E570DZWZ7FF32TWEFATS... | .11/20/2015 | .12/15/2025 | ................. ....26,305,900 1SD (3.86 CAD) | ...cooverercvcrcrcrnacs | covevevvririnninriiinns 12,639 | (356,704) | ..... w0 (445,468) | ... ..(1,371,759) 399,246 100/100.....
Pay Fixed CHF Receive Float USD Curren
Currency Swap AFS Bond -- 249030C*6.........ccooevcrerrrercruncrs D1-1....|cy Citibank NA......... E570DZWZ7FF32TWEFAT7S... | .11/24/2015 | .12/11/2025 | ........cccvvcene 224,591,777 18D (0.86 CHF) | cococvvvevcrcvricvccnaes | covevirererirnrnrerinnns ..562,253 | .........(1,144,274) | ..... e T11,850) [ i | e (788,441) | cooovevvevvevrrrrrrens | covvvnerivesirininns | eevreee 373,008 | ..ooooveererenene 100/100.....
Pay Fixed EUR Receive Float USD Curren
Currency Swap AFS Bond -- 249030C@4.............ocommevvnnnnns D1-1...|cy Citibank NA......... E570DZWZ7FF32TWEFATS... | .11/24/2015| .12/11/2025 | ................. ....15,954,000 1SD (2.05 EUR) | ..cvcvcvvvcvcicicicies | v 211,659 | oo (898,500) | ..... +:(1,288,320) | ..oovovvvvvevrererins [ e (659,500) | cvvvvevvvvvvvrrrvnvens | wvvvvvnrenennvenenns | e 241,990 | .o 100/100.....
Pay Fixed GBP Receive Float USD Curren | Morgan Stanley
Currency Swap AFS Bond -- GB596#AA............coouvvvviinnenns D1-1....|cy Capital Services  7331LVCZKQKX5T7XV54...... | .10/08/2014 | .12/20/2029 | ................. ....19,284,000 JSD (4.07 GBP) | cccoovvvevercvcrcrcrenes | v ..154581 | ......... 3,717,600 | ..... 23,964,005 [ ..ooovovveririiiinnnns ....2,116,800 350,711 100/100.....
Pay Fixed EUR Receive Float USD Curren
Currency Swap AFS Bond -- GI00B@AJS.........oovvvvevvvrveianns D1-1....|cy Citibank NA.......... E570DZWZ7FF32TWEFATS... | .04/13/2016 | .05/04/2026 | ................. ..11,413,000 1SD (1.69 EUR) | cocvvvevercvrvcvccnaes | v JUUN 731 1 I 35444 | ... o (148,578) | o | s KIS/ (T IR RUCRET S — 100/100.....
Pay Fixed EUR Receive Float USD Curren
Currency Swap AFS Bond -- GI00B@AJS.......ccvvvvveveveerneneens D1-1....|cy Citibank NA.......... E570DZWZ7FF32TWEFATS... | .04/13/2016 | .05/04/2026 | ................. ....10,000,000 1SD (1.69 EUR) | .evevevevevevevererrses | wevererererermrererennne SO % . T I 31,056 |..... o 130,183) | e | s RA0LST I (T IS I LT X TN — 100/100.....
Pay Fixed SEK Receive Float USD Curren
Currency Swap AFS Bond -- TBD........ccoomvvemmrererinnreseensnnennns D1-1....|cy Citibank NA.......... E570DZWZ7FF32TWEFATS... | .09/08/2016 | .10/26/2026 | ................. ....25,000,000 JSD (2.52 SEK) 361,271 | ... e 122,211) | e | 361,271 396,798 100/100.....
Pay Fixed SEK Receive Float USD Curren
Currency Swap AFS Bond -- TBD........ccoomvvvennrererarnrerennsenennns D1-1...|cy Citibank NA.......... E570DZWZ7FF32TWEFATS... | .09/08/2016 | .10/26/2026 | ................. ....25,000,000 JSD (2.52 SEK) 361,271 | ... 122,211) | e | s KUV AT [T I [T 396,798 | ... 100/100.....
Pay Fixed EUR Receive Float USD Curren
Currency Swap AFS BONd == TBD.....covvvvvvrvvernrererererereenrerenene D11....|cy Citibank NA.......... E570DZWZ7FF32TWEFATS... | .09/27/2016 | .11/15/2026 | .......vcvvvevene ....16,218,250 USD (1.2 EUR) (72,500) | ..... [ ....... (GIOREY D [ IS (72,500) 258,114 100/100.....
Pay Fixed EUR Receive Float USD Curren
Currency Swap AFS Bond -- F1840#AAQ..........ccccocvvvcrercncns D1-1...|cy BNP Paribas......... ROMUWSFPUSMPRO8BK5P83 | .01/15/2016 | .03/30/2026 | ................. ...49,230,000 3D (1.839 EUR) | ..covovevcrcvcvcrcrcncs | v coerenn AT 50T | (1,327,500) | ..... .(3,459,244) | .....oovvvvvrrr (1,327,500) | oo | ovvrvevinininininns | e 758,740 | ..coccocovevnne 100/100.....
0879999. Total-Swaps-Hedging Effective-Foreign Exchange 0 0]... 7,580,886 | ..........78,468,155 [XXX] ..86,777,110 0 ]..20,932421 0 0 |..10,575,566 XXX XXX
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Showing all Options, Caps, Floors, Collars, Swaps and Forwards Open as of Current Statement Date

1 2 3 4 5 6 7 8 9 10 1" 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative Hedge
Prior Year(s) | Current Year Adjustment Effectivenes
Schedul | Type(s Strike Price, | Initial Costof | Initial Cost of C Unrealized | Total Foreign| ~ Current | to Carrying Credit sat
el ) of Date of Rate of Index Premium Premium 0 Valuation Exchange Year's Value of Quality of |  Inception
Description of ltems(s) Hedged, Used for | Exhibit | Risk(s) Exchange, Counterparty Trade Maturity or | Number of|f  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/AC.V. | )/Accretion Items Exposure Entity end (b)

0909999. Total-Swaps-Hedging Effective. 0 0f... 7,343,852 | ..........78,468,155 [XXX] ..85,324,952 0 ]..20,932421 0 0..10,654,133 XXX XXX
Swaps - Hedging Other - Interest Rate
Pay Floating USD Receive Fixed USD
Interest Rate Swap VAGLB Market Risk Capital Hedge.. . | Interest . SNZ20JLFK8MNNCLQOF39.. | .11/05/2015 | .11/09/2025 | . ....78,000,000 /SD LIBOR 3M){ .. ....876,882 4,756,186 4,756,186 | ....5,077,831 | ccoccvovccvccvcccac | o | e | 1,177,456
Pay Floating USD Receive Fixed USD
Interest Rate Swap VAGLB Market Risk Capital Hedge............ N/A........ | Interestf CME...........cvunens SNZ20JLFK8BMNNCLQOF39.. | .11/12/12015 | .11/16/2025 | ................. ..106,000,000 ISD LIBOR 3M) | ....cocveveverevevenenes [ covevsveveresireverasess | e 1,289,868 | .......... 7,339,461 | ... 21,339,461 [ ....6,873,901 | ..ooovvcvivcae [ covvrmcvrvscscciecnnes | e | ACRETTN — 001.....cceeee
Pay Fixed USD Receive Floating USD Goldman Sachs
Interest Rate Swap VAGLB Market Risk Capital Hedge............ N/A........ | Interest| International Ltd ~ W22LROWP2IHZNBB6K528... | .07/07/2011 ] .07/11/2026 | ......cvvvevevees ...12,900,000 IR 3M (0.2895) | ...cvvvvvercvrrercrnnes | corerirrrerernrnrerinnns eierene(304,420) | ...........(2,761,504) | ..... 1(2,761,504) | ......(845,932) | ..ooovvvevevmrereninns [ ormmmmnmmmmminnnnnnns [ v [ i 201,748 | oo 001
Pay Fixed USD Receive Floating USD Morgan Stanley
Interest Rate Swap VAGLB Market Risk Capital Hedge.. . | Interest| Capital Services  7331LVCZKQKX5T7XV54...... | .07/07/2011| .07/11/2021 | . .....9,600,000 IR 3M (0.2895)] .. L(191,121)] ... ..(943,831) ] .... ..(943,831)] ......(183,467) ....104,952
Pay Fixed USD Receive Floating USD Morgan Stanley
Interest Rate Swap VAGLB Market Risk Capital Hedge............ N/A........ | Interest| Capital Services  17331LVCZKQKX5T7XV54...... | .07/08/2011 ] .07/12/2041 | .....ocvvvvveces ..218,530,000 R 3M (0.28525) | ......coovevvvevevevenes [ covevsrcresssiscrissiens | e .(5,518,553) | ....... (100,042,209)  ..... (100,042,209) | (41,301,260) | ....oovvvvcvvcccccccs | o | v | s 5,441,053 | ..ooovvvvvvrenns 001....eee.
Pay Fixed USD Receive Floating USD Morgan Stanley
Interest Rate Swap VAGLB Market Risk Capital Hedge............ N/A........ | Interest| Capital Services  17331LVCZKQKX5T7XV54...... | .03/12/2009 | .03/16/2039 | .....ocvvvevevens ....16,000,000 R 3M (0.29188) | ....coovevercvurcreveacs | covvrernivrennrnrerennes [ v (317,149) | .......... (4,633,246) | ..... 1:(4,633,246) | ...(2,614,501) | ..coovvveveemrereninns [ oremmmmmmmmmmmnnnnnns [ e [ i 379,231 | oo 001
Pay Floating USD Receive Fixed USD
Interest Rate Swap VAGLB Market Risk Capital Hedge.. . | Interest] Credit Suisse Intl.. E58DKGMJYYYJLN8C3868.... | .07/28/2011] .08/01/2021 | . ....10,000,000 ISD LIBOR 3M)| .. ...182,262 ....884,643 ..884,643 | ...... 209,870
Pay Floating USD Receive Fixed USD Morgan Stanley
Interest Rate Swap VAGLB Market Risk Capital Hedge............ N/A........ | Interest| Capital Services  17331LVCZKQKX5T7XV54...... | .08/17/2011] .08/19/2018 | ......ccevvveec +....8,700,000 ISD LIBOR 3M) | ovovcvcrcvcicrcrcaes | v ceeenT2,135 | s 115,568 | ..... | cene 115,568 25,632 59,722 001.....ceeee.
Pay Floating USD Receive Fixed USD Morgan Stanley
Interest Rate Swap VAGLB Market Risk Capital Hedge............ N/A........ | Interest| Capital Services  17331LVCZKQKX5T7XV54...... | .08/17/2011] .08/19/2026 | ......ccovvvvverc | wovee 9,100,000 ISD LIBOR 3M) [ e | o 48479 | 1,128,142 | ... ..1,128,142 (GRYAA[SK T [T DU DRI IR 143,093 | ..ooovvvvrerines 001
Pay Floating USD Receive Fixed USD Merrill Lynch
Interest Rate Swap VAGLB Market Risk Capital Hedge.. . | Interest| Capital Services ~ GDWTXX03601TB7DW3U69. | .04/21/2008 | .04/23/2038 | . ....2,150,000 SD LIBOR 3M) 68,199 1,226,923 ..1226923 | ....... 370,283
Pay Fixed USD Receive Floating USD Merrill Lynch
Interest Rate Swap VAGLB Market Risk Capital Hedge............ N/A........ | Interest| Capital Services ~ GDWTXX03601TB7DW3U69. | .04/21/2008 | .04/23/2028 | ..........cvccene ....3,160,000 R 3M (0.28844) (98,790) | ........... (1,106,141) | ..... ...(1,106,141)] ......(253,319) 53,743 001.....ueeeee.
Pay Fixed USD Receive Floating USD Merrill Lynch
Interest Rate Swap VAGLB Market Risk Capital Hedge............ N/A........ | Interest| Capital Services ~ GDWTXX03601TB7DW3U69. | .04/21/2008 | .04/23/2023 | ........cccveeeee ...8,170,000 R 3M (0.28844) | ....ooocvercvcrcrcrcacs | v . (247,819)] .......... (1,750,327) | ..... (1,750,327) ] ......(238,280) | ...ooveveveveverevines [ woreremmmmmimmnnnnnnns [ v [ i 104,662 | ....oocvvvvvenee 001
Pay Fixed USD Receive Floating USD Merrill Lynch
Interest Rate Swap VAGLB Market Risk Capital Hedge.. . | Interest| Capital Services ~ GDWTXX03601TB7DW3U69. | .04/21/2008 | .04/23/2018 | . .....3,100,000 R 3M (0.28844) (87,289) (162,984) | .... ..(162,984) 58,670 .19,370
Pay Floating USD Receive Fixed USD Morgan Stanley
Interest Rate Swap VAGLB Market Risk Capital Hedge............ N/A........ | Interest| Capital Services  17331LVCZKQKX5T7XV54...... | .12/02/2008 | .12/04/2023 | ........cocvceene ....10,000,000 JSD LIBOR 3M) | .cvcvcvricvcicicicies | v .. 176320 | e 1,146,032 | ..... ..1,146,032 | ...... TV (G RN ISOPSROORROOIRY [NSOSISOSIORIOIIT (BN 133,985 | ..oovvvvvvvvenes 001.............
Pay Floating USD Receive Fixed USD
Interest Rate Swap VAGLB Market Risk Capital Hedge............ N/A........ | Interestf UBS AG............... BFM8T61CT2L1QCEMIKSO..... | .11/26/2008 | .11/28/2023 | .......oooovvvees | e 8,000,000 ISD LIBOR 3M) [ .o | v ... 183,767 | ..o 1,031,929 | ... ..1,031,929 | ... KTV 2 [ [N IV I 107,085 | ...ooovvvvevenes 001
Pay Fixed USD Receive Floating USD
Interest Rate Swap VAGLB Market Risk Capital Hedge.. . | Interest] Credit Suisse Intl.. E58DKGMJYYYJLN8C3868.... | .02/12/2010 | .02/16/2025 | . ....2,600,000 R 3M (0.28438)] .. (70,683)] ... .(691,498) | ..... | ......(691,498) ......(129,318) ..37,647
Pay Floating USD Receive Fixed USD
Interest Rate Swap VAGLB Market Risk Capital Hedge............ N/A........ | Interest| Credit Suisse Intl.. E58DKGMJYYYJLN8C3868.... | .06/07/2010 | .06/09/2017 | ......ccvvvvvvvec| wevee 7,800,000 JSD LIBOR M) [ ..o | v 2180,822 | 103,866 | .....| ... 103,866 | ......(105,405) 32,405 001..............
Pay Floating USD Receive Fixed USD
Interest Rate Swap VAGLB Market Risk Capital Hedge............ N/A........ | Interest| Credit Suisse Intl.. E58DKGMJYYYJLN8C3868.... | .06/30/2010 | .07/02/2017 | .....covvvvveverc| wovee 19,700,000 JSD LIBOR 3M) [ .o | v ... 140515 | o 120,465 | ... | ... 120,465 | ......(104,621) cirreeennn82,098 | 001....eeee
Pay Floating USD Receive Fixed USD
Interest Rate Swap VAGLB Market Risk Capital Hedge.. . | Interest] Citibank NA.. E570DZWZ7FF32TWEFATS... | .06/30/2010 | .07/02/2025 | . ....8,900,000 /SD LIBOR 3M)| .. ...185,797 1,490,438 ..1,490,438 | ...... 508,258 ...131,700
Pay Floating USD Receive Fixed USD
Interest Rate Swap VAGLB Market Risk Capital Hedge............ N/A........ | Interest| Credit Suisse Intl.. E58DKGMJYYYJLN8C3868.... | .06/30/2010 | .07/02/2030 | ....cvvveveverere +...7,900,000 JSD LIBOR 3M) | coevevvveveveserererrses | vevererererererererennne e ATABIT | s 1,961,923 | ... ..1,961,923 | ...... LR KT [ [N TN [ JLGXK 7N — IV
Pay Floating USD Receive Fixed USD
Interest Rate Swap VAGLB Market Risk Capital Hedge............ N/A........ | Interest| Deutsche Bank AG 7LTWFZYICNSX8D621K86..... | .01/05/2010] .01/07/2017 | .......ccocveeeee ....13,100,000 JSD LIBOR 3M) | .ccvovcrcrcvcvcvcrcacs | v 273,051 | 90,632 | ... | oo 90,632 | ......(248,952) JUUN: 7/ /2 I 001.....eeee.
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1 2 3 4 5 6 7 8 9 10 1" 12 13 16 18 19 20 21 23
Cumulative Hedge
Prior Year(s) | Current Year Adjustment Effectivenes
Schedul | Type(s Strike Price, | Initial Costof | Initial Cost of C Total Foreign| ~ Current | to Carrying sat
el ) of Date of Rate of Index Premium Premium 0 Exchange Year's Value of Inception
Description of ltems(s) Hedged, Used for | Exhibit | Risk(s) Exchange, Counterparty Trade Maturity or | Number of|f  Notional Received (Received) (Received) | Current Year d Changein | (Amortization| Hedged Potential and at Year-
Description Income Generation or Replicated Identifier| (a) or Central_Clearinghouse Date Expiration | Contracts Amount (Paid) Paid Paid Income e | Fair Value B./AC.V. | )/Accretion Items Exposure end (b)

Pay Floating USD Receive Fixed USD
Interest Rate Swap VAGLB Market Risk Capital Hedge............ N/A........ | Interest| Deutsche Bank AG 7LTWFZYICNSX8D621K86..... | .08/25/2010 | .08/27/2017 | .....ccvvvvveverc| wovee .7,900,000 SD LIBOR 3M) 83,980 | ..oovovvrrrnnnnnn 78,981 [ | e 78,981 37,615 001.....ceee.
Pay Floating USD Receive Fixed USD
Interest Rate Swap VAGLB Market Risk Capital Hedge............ N/A........ | Interest| Citibank NA.......... E570DZWZ7FF32TWEFATS... | .06/30/2010 | .07/02/2040 | .......cccccccee | e 5,300,000 ISD LIBOR 3M) | ....cocvvvevevnvererrens [ orermvererinmnaninannns e 121,932 202,043,314 [ 941,105 [ oo | e | e | 129,199 001
Pay Floating USD Receive Fixed USD
Interest Rate Swap VAGLB Market Risk Capital Hedge............ N/A........ | Interest| Credit Suisse Intl.. E58DKGMJYYYJLN8C3868.... | .01/14/2011] .01/18/2026 | ......vvvvevevene ...47,100,000 JSD LIBOR 3M) | cocvevvvevercrrrerevnses | vevererererernrererennne 1,145,316 10,089,727 | ... 2,847,158 | covvvvevevrrrrereernes | cevvrerrernenrnrsnnens | cvvennenennnnnenenes | evvnenens 718,443 [ILV P
Pay Floating USD Receive Fixed USD
Interest Rate Swap VAGLB Market Risk Capital Hedge............ N/A........ | Interest| Credit Suisse Intl.. E58DKGMJYYYJLN8C3868.... | .01/14/2011] .01/18/2031 | ......cccvvveeee ....31,800,000 JSD LIBOR 3M) | .ovcvcvercvcicrcicnes | v ....819,301 10,075,630 | ...3,372,875 | ..oovvvvvrervrcrercees | oo [ covviisvssinssininns | v 601,465 001......cceee.
Pay Fixed USD Receive Floating USD
Interest Rate Swap VAGLB Market Risk Capital Hedge............ N/A........ | Interest| Deutsche Bank AG 7LTWFZYICNSX8D621K86..... | .02/14/2011] .02/16/2031 | ......cccvvvevens ....32,600,000 30R 3M (0.314) | .ococvvvcvercvcicrccnacs | corevirrrirevninieiinns ceeeen(911,443) (11,560,788) | ...(3,480,572) [ ...cvvvvvvvvvvvveaenns [ ovvmremmmmrarmrnns [ eereerereesesierenn | i 618,306 001
Pay Fixed USD Receive Floating USD Goldman Sachs
Interest Rate Swap VAGLB Market Risk Capital Hedge............ N/A........ | Interest| International Ltd ~~ W22LROWP2IHZNBB6K528... | .02/14/2011 | .02/16/2026 | .......ccvvveveee ...49,700,000 30R 3M (0.314) | coevevvvevercveveveenses | worervrnrerernrererennns ...(1,326,537) (12,049,609) | ...(2,975,797) [ ..oovvvvverervvvrnnnns [ omreemmmmmmanmrnns [ cvvrerersrsssrerenns | eviinens 761,331 [ILV PO
Pay Fixed USD Receive Floating USD
Interest Rate Swap VAGLB Market Risk Capital Hedge............ N/A........ | Interest| Deutsche Bank AG 7LTWFZYICNSX8D621K86..... | .02/07/2011] .02/09/2018 | ........cocvceeee ...9,000,000 30R 3M (0.312) | cvvvvvvvvvevveererereees | wovvvvvivivnnvnivnninens | e ...(173,896) .....(268,572) 52,510 001.....ueeee.
Pay Fixed USD Receive Floating USD Goldman Sachs
Interest Rate Swap VAGLB Market Risk Capital Hedge............ N/A........ | Interest| International Ltd ~ W22LROWP2IHZNBB6K528... | .02/14/2011] .02/16/2018 | ........cocveeeee ...40,100,000 30R 3M (0.314) | .cocvvvevcrcvcvcrcceaes | v [ e .(176,772) (1,213508) | ... 474,865 | ....oocvvveeeverevenns [ orermmmmnmmnmnnnnnins [ v [ i 235,604 001,
Pay Floating USD Receive Fixed USD Merrill Lynch
Interest Rate Swap VAGLB Market Risk Capital Hedge............ N/A........ | Interest| Capital Services ~ GDWTXX03601TB7DW3U69. | .01/29/2008 | .01/31/2018 | ...cvvvvveveres ...17,150,000 ISD LIBOR 3M) | ccvevvvevevcvevmrernaes | corererererernrererennne v 464,895 | ......... 742,023 | | e 742,023 99,151 [ILV PO
Pay Floating USD Receive Fixed USD Merrill Lynch
Interest Rate Swap VAGLB Market Risk Capital Hedge............ N/A........ | Interest| Capital Services ~ GDWTXX03601TB7DW3U69. | .01/29/2008 | .01/31/2028 | ................. ....42,540,000 SD LIBOR 3M) | ..coovrevrrrrrerees | cerevrmrnrerirsnreenns 1,299,918 214,261,285 | ....3,314,557 | oovvvvevenrrerienns | cerersenrirnnsnnnens | e | e 716,343 {00 ) R
Pay Fixed USD Receive Floating USD
Interest Rate Swap VAGLB Market Risk Capital Hedge............ N/A........ | Interest| Credit Suisse Intl.. E58DKGMJYYYJLN8C3868.... | .06/13/2011] .06/15/2021 | .......ccvvveveee ...12,900,000 IR 3M (0.3095) | ...ccovverercrcrcrcriaes | covevvvnrvvevnrnrnrennns [ e ..(236,871) :(1,125,249) | ......(251,385) | ..coovvvevevererennnns [ ovememmmmmmmnnnnnnins [ v [ i 139,975 001,
Pay Fixed USD Receive Floating USD
Interest Rate Swap VAGLB Market Risk Capital Hedge............ N/A........ | Interest| Societe Generale. O2RNE8IBXP4ROTD8PU41.... | .06/30/2011] .07/05/2018 | ......ccvvvveeeee 127,900,000 30R 3M (0.301) ]| covvvvervvvverrrrreenens [ ovmrmnerermmmnsrnnannns verrre(120,205) .(230,349) 52,427 [0V PO
Pay Fixed USD Receive Floating USD
Interest Rate Swap VAGLB Market Risk Capital Hedge............ N/A........ | Interest| Credit Suisse Intl.. E58DKGMJYYYJLN8C3868.... | .07/07/2011] .07/11/2041 | ......ccvvvvecee ....9,700,000 IR 3M (0.2895) | ...oovvvvvvvvvvvcrvverns [ orerenmririimriririnnns ......(251,457) ...(4,613,559) | ...(1,844,646) | .....cocovevvevernnns [ orermmmmminmmnnnnns [ e [ i 241,501 001.............
Pay Floating USD Receive Fixed USD Morgan Stanley
Interest Rate Swap VAGLB Market Risk Capital Hedge............ N/A........ | Interest| Capital Services  17331LVCZKQKX5T7XV54...... | .02/01/2010 | .02/03/2017 | .....ocvovvveces .....8,300,000 JSD LIBOR 3M) | ...oovvvvvvvvvrvvvrennns [ overeneririnmrininanens ........164,768 65,576 coorenn 24,383 001.....cee.
Pay Floating USD Receive Fixed USD HSBC Bank USA
Interest Rate Swap VAGLB Market Risk Capital Hedge............ N/A........ | Interest| NA 1IE8VN30JCEQV1H4R804...... | .11/25/2011 | .11/29/2016 | ....covvvvvvees ....10,600,000 ISD LIBOR 3M) | cocvvvevercvevercrnies | coverivrrerernrnrerinnns T AN () cereennnnn.8,687 coeenn 21,488 001
Pay Floating USD Receive Fixed USD
Interest Rate Swap VAGLB Market Risk Capital Hedge............ N/A........ | Interest| Deutsche Bank AG 7LTWFZYICNSX8D621K86..... | .06/01/2012| .06/07/2017 | ...vevvveveverene ....12,600,000 /SD LIBOR 3M) 32,136 R 52,139 IV P
Pay Floating USD Receive Fixed USD
Interest Rate Swap VAGLB Market Risk Capital Hedge............ N/A........ | Interest| Societe Generale. O2RNE8SIBXP4ROTD8PU41.... | .06/01/2011] .06/03/2021 | .......ccvvveeene .....8,800,000 JSD LIBOR 3M) | ..ovvvvvvvvvvrvvvvennns [ orerireririnmriniranens e 163511 | 74399 | ] 774,399 95,153 001.....eeee.
Pay Fixed USD Receive Floating USD
Interest Rate Swap VAGLB Market Risk Capital Hedge............ N/A........ | Interest] Citibank NA.......... E570DZWZ7FF32TWEFATS... | .03/28/2013 | .04/03/2020 | ............ccc.. ....10,400,000 30R 3M (0.306) | -...cooverercrcrcrcrnacs | coverirnrerennrnrerinnns (63,249) ...(122,242) -y [ 001
Pay Floating USD Receive Fixed USD Morgan Stanley
Interest Rate Swap VAGLB Market Risk Capital Hedge............ N/A........ | Interest| Capital Services  17331LVCZKQKX5T7XV54...... | .02/01/2013 | .02/05/2023 | ....cvvveveverene ....11,600,000 ISD LIBOR 3M) | cocvevvvevercrerererrses | cevererererernrererenene 119,875 | ... 524,425 | | e 524,425 | ... 84,703 [ oo | e | e | s 146,195 IV P
Pay Floating USD Receive Fixed USD
Interest Rate Swap VAGLB Market Risk Capital Hedge............ N/A....... | Interestf UBS AG................ BFM8T61CT2L1QCEMIKS0..... | .03/24/2008 | .03/26/2018 | ................. .....3,400,000 JSD LIBOR 3M) 88,276 | ..............156,366 | .....| ....... 156,366 20,716 001.....ueeee.
Pay Fixed USD Receive Floating USD
Interest Rate Swap VAGLB Market Risk Capital Hedge............ N/A........ | Interestf CME............cvuune SNZ20JLFK8MNNCLQOF39.. | .01/19/2016 | .01/21/2026 | ................. ...97,200,000 IR 3M (0.6186) | -..ovevererrccrcrcrercs | wovevivevevevevevininnns | e ...(854,714) .:(4,253464) | ...(4,253,464) | ......covveveverernens [ eormrnnniinmnnininnnns [ s | e 1,483,301 [IL0
Pay Fixed USD Receive Floating USD
Interest Rate Swap VAGLB Market Risk Capital Hedge............ N/A........ | Interestf CME..........ccovvevenens SNZ20JLFK8MNNCLQOF39.. | .01/19/2016 | .01/21/2026 | ................. ....97,000,000 IR 3M (0.6186) | ...cvvverererrrrrerrues | rovererererernrererennne e (875,441) +(4,329,618) | ...(4,329,618) | ...vevvrevevvrerernens | wovermnneenmnneinnnnns | s | v 1,480,249 [ILV 1 P
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1 2 3 4 5 6 7 8 9 10 13 16 17 18 19 20 21 23
Hedge
Adjustment Effectivenes
Schedul | Type(s Strike Price, C Unrealized | Total Foreign| ~ Current | to Carrying sat
el ) of Date of Rate of Index 0 Valuation Exchange Year's Value of Inception
Description of ltems(s) Hedged, Used for | Exhibit | Risk(s) Exchange, Counterparty Trade Maturity or | Number of|f  Notional Received Current Year d Increase Changein | (Amortization| Hedged Potential and at Year-
Description Income Generation or Replicated Identifier| (a) or Central_Clearinghouse Date Expiration | Contracts Amount (Paid) Income e | FairValue | (Decrease) | B./A.C.V. | )/Accretion Items Exposure end (b)
Pay Floating USD Receive Fixed USD
Interest Rate Swap VAGLB Market Risk Capital Hedge............ N/A........ | Interestf CME......... SNZ20JLFK8BMNNCLQOF39.. | .11/01/2013 | .11/05/2018 | ................. .....4,900,000 JSD LIBOR 3M) e 31975 | 48213 || 48213 | ....... 31,208 35,492 001.....ceee.
Pay Fixed USD Receive Floating USD
Interest Rate Swap VAGLB Market Risk Capital Hedge............ N/A........ | Interestf CME.........ccccon SNZ20JLFK8MNNCLQOF39.. | .01/05/2009 | .01/07/2024 | ................. ....16,400,000 IBOR 3M (0.29) ......(300,556) 1(2,007,482) | ......(7T32,857) | .ooooveveveveverevnnns [ wovemmmmmmmmmmnnnnnnns [ evsveserersssrerees [ eovivines 221,156 001
Pay Fixed USD Receive Floating USD
Interest Rate Swap VAGLB Market Risk Capital Hedge............ N/A........ | Interest| CME..........ccovrererene SNZ20JLFK8BMNNCLQOF39.. | .11/01/2013 | .11/05/2023 | ............c.... .....6,400,000 IR 3M (0.2656) <enn(102,148) .....(629,705) ......(285,391) 85275 [ILV P
Pay Fixed USD Receive Floating USD
Interest Rate Swap VAGLB Market Risk Capital Hedge............ N/A........ | Interestf CME..........cocvuuene SNZ20JLFK8BMNNCLQOF39.. | .11/01/2013 | .11/05/2033 | ................. .....8,300,000 IR 3M (0.2656) woee(178,226) .(2,274,110) | ...(1,053,880) | ...oovvvvvevevevernnns [ oreremmmmmmmmmnnnnens [ v [ i 171,660 001......cceee.
Pay Floating USD Receive Fixed USD
Interest Rate Swap VAGLB Market Risk Capital Hedge............ N/A........ | Interest| CME.........cnee SNZ20JLFK8MNNCLQOF39.. | .11/01/2013 | .11/05/2016 | ........covveeeee ....8,000,000 JSD LIBOR 3M) | .oovvvvrvnrvcrrnrrncees [ eovevmnvvvemmmisnnnnnnns | cverererenesd 4,984 (697) 5216 cernennn 12,562 001
Pay Floating USD Receive Fixed USD
Interest Rate Swap VAGLB Market Risk Capital Hedge............ N/A........ | Interestf CME..........ccovvevennns SNZ20JLFK8MNNCLQOF39.. | .11/01/2013 | .11/05/2043 | ........covvevene .....5,500,000 ISD LIBOR 3M) coeen 124,743 102,263,022 [ ...1,101,048 [ oo | e | e | s 143,198 [ILV PO
Pay Fixed USD Receive Floating USD
Interest Rate Swap VAGLB Market Risk Capital Hedge............ N/A........ | Interestf CME............ccocvuuene SNZ20JLFK8BMNNCLQOF39.. | .11/01/2013 | .11/05/2020 | ................. ....13,900,000 IR 3M (0.2656) <o (157,946) 200 (554,410) [ ......(270,188) | ocvvveveverrrcrcreees | v [ covviisriiininininns | e 140,750 001.....ueeee.
Pay Floating USD Receive Fixed USD
Interest Rate Swap VAGLB Market Risk Capital Hedge............ N/A........ | Interestf CME..........cco SNZ20JLFK8BMNNCLQOF39.. | .08/12/2015 | .08/14/2035 | ................. ....12,000,000 /SD LIBOR 3M) e 172,268 ..1,634,608 | ....1,610,320 [ ..ooorreverevece | e | e | s 260,722 001,
Pay Fixed USD Receive Floating USD
Interest Rate Swap VAGLB Market Risk Capital Hedge............ N/A........ | Interestf CME..........ccovvevennns SNZ20JLFK8MNNCLQOF39.. | .11/12/2015 | .11/16/2017 | ..coovvvvrvrenens ....15,000,000 IR 3M (0.3205) (39,722) covene(1,558) (42,677) cornrennnnn 19,683 [ILV PO
Pay Floating USD Receive Fixed USD
Interest Rate Swap VAGLB Market Risk Capital Hedge............ N/A........ | Interestf CME...........cocvcuene SNZ20JLFK8BMNNCLQOF39.. | .02/09/2012 | .02/13/2022 ................. ....4,000,000 JSD LIBOR 3M) v 44925 | ... 191,056 || 191,056 129,481 v 46,370 001.............
Pay Fixed USD Receive Floating USD
Interest Rate Swap VAGLB Market Risk Capital Hedge............ N/A........ | Interestf CME..........ccccon SNZ20JLFK8MNNCLQOF39.. | .11/05/2015 | .11/09/2020 | ................. ...19,000,000 IR 3M (0.3114) ceeenn(135,367) 200(326,990) | ......(442,009) | ..covcrevrrrrcrerines | o | e | e 192,649 001,
Pay Fixed USD Receive Floating USD
Interest Rate Swap VAGLB Market Risk Capital Hedge............ N/A........ | Interest| CME..........ccoovevenene SNZ20JLFK8MNNCLQOF39.. | .11/12/2015 | .11/16/2020 | ........cvcveeene ....27,000,000 IR 3M (0.3205) ceeenn212,946) c0eee(569,427) | ... (614,185) | oo | e | evvviienivisinininns | eeveeeen 274,402 [0V PO
Pay Fixed USD Receive Floating USD
Interest Rate Swap VAGLB Market Risk Capital Hedge............ N/A........ | Interestf CME..........ccvuueee SNZ20JLFK8BMNNCLQOF39.. | .08/16/2013 | .08/20/2020 | ................. ....9,500,000 IR 3M (0.2741) .(128,613) ....(463,746) | ......(149,832) 93,690 001.............
Pay Floating USD Receive Fixed USD
Interest Rate Swap VAGLB Market Risk Capital Hedge............ N/A........ | Interestf CME...........cou SNZ20JLFK8BMNNCLQOF39.. | .11/05/2015 | .11/09/2025 | ................. ....78,000,000 /SD LIBOR 3M) e 875,712 4742799 [ ...5,078,425 | oo [ o | | 1,177,456 001.....cee.
Pay Floating USD Receive Fixed USD
Interest Rate Swap VAGLB Market Risk Capital Hedge............ N/A........ | Interestf CME............ccorcvenens SNZ20JLFK8MNNCLQOF39.. | .11/12/2015 | .11/16/2025 | ..........cvccen. ..106,000,000 ISD LIBOR 3M) | ...ccoevevevevereveneres | ceversvererescrererisess | oo 1,270,477 ..1,312,119 | ...6,875,107 .....1,601,815 001
Pay Floating USD Receive Fixed USD
Interest Rate Swap VAGLB Market Risk Capital Hedge............ N/A........ | Interest| CME..........cccvrererene SNZ20JLFK8BMNNCLQOF39.. | .04/10/2012 | .04/12/12019 | .....crvvvvvvee.. .....8,400,000 JSD LIBOR 3M) 60,504 | ...oovoeererrn 115,823 | | e 115,823 | .o 81,668 v 56,825 IV P
Pay Fixed USD Receive Floating USD
Interest Rate Swap VAGLB Market Risk Capital Hedge............ N/A........ | Interestf CME.......... SNZ20JLFK8BMNNCLQOF39.. | .07/07/2011 | .07/11/2031 | ................. ....13,100,000 IR 3M (0.2895) <e.(326,824) ...(4,068,955) | ...(1,440,970) | ...ooocvvvevevevevenns [ overmmmmrmmmmmnnnnnns [ cvsvescrersssieseen [ i 251,867 001.....eeee.
Pay Floating USD Receive Fixed USD
Interest Rate Swap VAGLB Market Risk Capital Hedge............ N/A........ | Interestf CME..........vunene SNZ20JLFK8MNNCLQOF39.. | .08/24/2011 | .08/26/2018 | ................. .....8,200,000 ISD LIBOR 3M) covveenne 15491 | i 131817 | [ 131,817 | e 17,376 v 56,576 001
Pay Floating USD Receive Fixed USD
Interest Rate Swap VAGLB Market Risk Capital Hedge............ N/A........ | Interestf CME..........cccvrererene SNZ20JLFK8BMNNCLQOF39.. | .04/20/2012 | .04/24/2022 ................. ....9,200,000 JSD LIBOR 3M) e 100,109 | oo 428,151 | | e 428,151 KUPN-YA T [ [N NN I 108,536 IV P
Pay Fixed USD Receive Floating USD
Interest Rate Swap VAGLB Market Risk Capital Hedge............ N/A........ | Interestf CME...........ccocvuuene SNZ20JLFK8BMNNCLQOF39.. | .12/01/2011 | .12/05/2016 | ................. ...10,700,000 R 3M (0.32944) (58,211) (9,652)] ......... 44,461 22,750 001.....ueeee.
Pay Floating USD Receive Fixed USD
Interest Rate Swap VAGLB Market Risk Capital Hedge............ N/A........ | Interestf CME............cvuune SNZ20JLFK8MNNCLQOF39.. | .08/26/2015 | .08/28/2045 | ................. .....8,000,000 JSD LIBOR 3M) e 121,494 21,618,679 [ ....1,545,205 | ..o | e | e | s 215,142 [IL0
Pay Fixed USD Receive Floating USD
Interest Rate Swap VAGLB Market Risk Capital Hedge............ N/A........ | Interestf CME..........ccovvevenens SNZ20JLFK8MNNCLQOF39.. | .11/05/2015 | .11/09/2017 | ....vvvvvvvvenene ....10,000,000 IR 3M (0.3114) (21,033) 6,227 (32,505) 52,669 [ILV 1 P
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1 2 3 4 5 6 7 8 9 10 12 13 16 17 18 19 20 21 22 23
Hedge
Current Year Adjustment Effectivenes
Schedul | Type(s Strike Price, Initial Cost of Unrealized | Total Foreign| ~ Current | to Carrying Credit sat
el ) of Date of Rate of Index Premium Valuation Exchange Year's Value of Quality of |  Inception
Description of ltems(s) Hedged, Used for | Exhibit | Risk(s) Exchange, Counterparty Trade Maturity or | Number of|f  Notional Received (Received) | Current Year 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 Income Fair Value | (Decrease) | BJ/AC.V. | )/Accretion Items Exposure Entity end (b)
Pay Floating USD Receive Fixed USD
Interest Rate Swap VAGLB Market Risk Capital Hedge............ N/A........ | Interestf CME......... SNZ20JLFK8BMNNCLQOF39.. | .11/12/12015 | .11/16/2025 | ................. ..106,000,000 ISD LIBOR 3M) | ....cocveveverevevenenes [ covevsverevescrcveraiess | e 1,272,862 27,339,461 [ ....6,873,901 | ..o [ o | e | 1,601,815 | ..ooovvvevirinns 001.....ceee.
Pay Floating USD Receive Fixed USD
Interest Rate Swap VAGLB Market Risk Capital Hedge............ N/A........ | Interestf CME.........ccccon SNZ20JLFK8MNNCLQOF39.. | .07/06/2016 | .07/08/2026 | ................. ....50,000,000 JSD LIBOR 3M) | ccocvvvevcrcvcicrcrnaes | covevirnrevenninrerinnns ceeeeni15,388 | i (519,878) | cocec | e (519,878) | ......(619,878) | ..cooveveveveveverenns [ womemmmmmmmmmmmennnnns [ cvvreserersssrerene [ vviiinns 781,639 | ..o 001
Pay Floating USD Receive Fixed USD
Interest Rate Swap VAGLB Market Risk Capital Hedge............ N/A........ | Interes{ CME............cccocc... SNZ20JLFK8MNNCLQOF39.. | .11/05/2015 | .11/09/2025 | ......cvvvvvevene ....78,000,000 JSD LIBOR 3M) | cocvevvveverererererrses | vevererererererererenene .....874,249 i,726,065 | ....5,079,168 | ..oooverevrvrvermns [ o | e | s AL R — [ILV P
Pay Floating USD Receive Fixed USD
Interest Rate Swap VAGLB Market Risk Capital Hedge............ N/A........ | Interestf CME..........cocvuuene SNZ20JLFK8BMNNCLQOF39.. | .07/06/2016 | .07/08/2026 | ................. ....50,000,000 JSD LIBOR 3M) | .ovovcvcrcvcrcrcrcacs | oo 15,331 | .(522,166) | ... | ... (522,166) (522,166) | ..vevvvvvvvvverrvrnees | cvvvvvsrvvesnvnsenenns [ wovssnsssnssssnnnnns | eveeene 781,639 | ..cooccccvcrnne 001......cceee.
Pay Floating USD Receive Fixed USD
Interest Rate Swap VAGLB Market Risk Capital Hedge............ N/A........ | Interest| CME.........cnee SNZ20JLFK8MNNCLQOF39.. | .09/02/2016 | .09/06/2026 | ................. ....50,000,000 /SD LIBOR 3M) 23,136 | covcoen 226,764 | | . 226,764 LN T [OINIITN SIS IR IR 788,183 | ..o 001
Pay Floating USD Receive Fixed USD
Interest Rate Swap VAGLB Market Risk Capital Hedge............ N/A........ | Interest| CME SNZ20JLFK8MNNCLQOF39.. | .09/02/2016 | .09/06/2026 ....50,000,000 JSD LIBOR 3M) 23275 | .......245363 [ ... | ...... 245363 245363 | .o | i | | 788,183 001.............
0919999. Total-Swaps-Hedging Other-Interest Rate. 0]....(427,201)] ... (72,456.438) | (13,763,743) 0 0 0 |..29,167,374 XXX XXX
Swaps - Hedging Other - Credit Default
Credit Default Swap - Purchased Barclays Bank
Protection on Weyerhaeuser Co 962166AS3 D 1-1..... | Credit. [ PLC G5GSEF7VJP5I70UK5573 .12/18/2008 | .12/20/2018 .....2,000,000 J LIBOR 3M (0) (75,073) 15,347 006
0929999. Total-Swaps-Hedging Other-Credit Default. 0 0 (75,073 .........15,347 0 0 0 0 XXX XXX
0969999. Total-Swaps-Hedging Other 0 0]....(459,167)] ... (72,531511)] (13,748,396) 0 0 0 |...29,167,374 XXX XXX
1159999. Total-Swaps-Interest Rate 0 0]....(664,235)] ... (73,908,596) | (13,763,743) 0 0 0 |....29,245 941 XXX XXX
1169999. Total-Swaps-Credit Default 0 (] (31,967)] ... (75,073) [XXX] ........ (75073)] ........ 15,347 0 0 0 0] XXX XXX
1179999. Total-Swaps-Foreign Exchange 0 0. 7,580,886 ..86.777,110 0 |..20932,421 0 0..10,575566 | XXX XXX
1209999. Total-Swaps 0 0. 6,884,684 12,793,441 | (13,748,396) | ..20,932 421 0 0..39,821,506 | XXX XXX
1399999. Total-Hedging Effective 0 0. 7,343,852 ..85,324,952 0 |..20932,421 0 0..10654133 | XXX XXX
1409999, TOtal-HEAGING O e e | 020,978,317 | L 2695907 | .......(459,167) 346,964,063 | ..25,376,030 0 0 0..29.167,374 XXX XXX
1449999, TOTAL ... s it | 2D20,978,317 | e, 2,695,907 | ...... 6,884,684 432,289,015 | ..25,376,030 [..20,932,421 | ................ 0 f o 0 |...39,821,506 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

REPLICATION INCOME GENERATION

HEDGES THE CURRENCY RISK OF AN ASSET

© | [N |o o & [w o=

HEDGES THE CURRENCY RISK OF A LIABILITY
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Statement as of September 30, 2016 of the NATIONWIDE LIFE INSURANCE COMPANY

SCHEDULE DB - PART B - SECTION 1

Futures Contracts Open as of the Current Statement Date

1 2 3 4 5 6 7 8 9 10 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 Item(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
6 | 77 | s 3,850 | S&P 500 MINI Futures Contract.. | Annuity | N/A......... Index | 12/15/2016. | CME....iiiniriinnns SNZ20JLFK8MNNCLQOF34 09/15/2016. | ..2,157.8661 | ..2,160.5000 56,796 | ..oivvvnrnirinnnenies | eevvennssninsssennes | evvesvssensesssnnnes | eonevssensnsnsenseenes | e 10,140 i 10,140 [ s 399,000 | .ooveiriiiiinn I 50
12829999. Total-Long Futures-Hedging Other 56,796 0 0 0 0.....10,140 |..........110,140 | ....... 399,000 XXX XXX
1329999. Total-Long Futures 56,796 0 0 0 0 .399,000 XXX XXX
Short Futures
Hedging Other
S&P 500 MINI Futures Contract.. | Minimum Annuity Bqufit B 12/15/2016. ... SNZ20JLFK8MNNCLQOF34 09/15/2016. | ..2,169.8479 |..2,160.5000 (62,229) [ ..oovvvveerrerriinnens | v | sevveensessssnsnnes | e | oo 41,898 [ 41,598 | 415,800
S&P 500 MINI Futures Contract.. | Hedge e 12/15/2016. ... SNZ20JLFK8MNNCLQOF34 09/15/2016. | ..2,165.0845 |..2,160.5000 |..... (3,283,045) ....22,839,600
S&P 400 E-MINI Futures Contract| Minimum Annuity ,B‘?’l‘?f,i,t B 12/15/2016. ... SNZ20JLFK8MNNCLQOF34 09/15/2016. | ..1,570.9452 | ..1,549.6000 (27,000) [ 1oooovvvierrnniienneis | v | s | s | e 42,690 [ 42,690 | 124,000
S&P 400 E-MINI Futures Contract| Hedge 12/15/2016. . SNZ20JLFK8MNNCLQOF3¢ 09/15/2016. | ..1,561.2789 |..1,549.6000 |..... (TLA1T48) | i [ v | v [ o | 01,192,420 1 ......1,192,420 | ... 6,355,000
Contract Minimum 12/15/2016. 5493004R83R1LVX2IL36.... | 09/15/2016. | ..1,717.2284 | ..1,706.7000 |.......... (48,912) 34217 34217 | ......... 268,800
Contract Hedge = _Index | 12/15/2016. ... 5493004R83R1LVX2IL36.... | 09/15/2016. | ..1,713.6718 |..1,706.7000 |..... (3,710,507 | oovvvverrmerrernnennes | cevvvrsenvesineennes | covessneessesnensees | covsssesssssnsessssnes | ooeeee 1,702,869 | ........ 1,702,869 | ....20,008,800
Futures Contract Minirnym,_Anaqitv__?_ene,_fit_,__ N/A......... Iagg; 12/15/2016. . 5493004R83R1LVX2IL36.... | 09/15/2016. | ..1,252.1917 |..1,248.3000 |.......... (10,890) 3,503 3,503 53,100
.......... 275 | ....27,500 |Futures Contract | Hedge " . |NA... Ir}ge} 12/15/2016. 5493004R83R1LVX2IL36.... | 09/15/2016. | ..1,246.7041 | ..1,248.3000 (332,750) .....1,622,500
............ 13 | .....26,000 | Contract Annuity N/A.......| Rate |12/15/2016. 549300EX04Q2QBFQTQ27 | 09/15/2016. | .....109.1905 | .....109.2300 1,219 v 19,050
13429999, TOtal-Short FUUTES-HEAGING OtNET. ... ..o s seieriaeiristiirs | ttresssseesaseesssesssseesseeesseeeseeeesseeeseeeE1seeE8 4R 8188408814008 EE 8140084 ReeEE 812 44088 #£EER1HEEER1HEEE LR R 11EE R4 EE1HEEE 1L EE 114081181 E LA R 1Rttt esnst st nnnnes | arees (8,885,864) 0 0 0 0 ....51,706,650
1389999, TOAI-SNOM FUIUTES......oovveiieee s s eeiseesss s R0 L8 1oL R R 1AL f AR | snend (8,885,864) 0 0 0 0 [ 4,206,084 | ....... 4,206,084 | ....51,706,650
1409999. Total-Hedging Other. (8,829,067) 0 0 0 0. 4,216,224 | ....... 4,216,224 | ...52,105,650
1449999. TOTAL (8,829,067) 0 0 0 0. 4,216,224 4,216,224 | ...52,105,650
Beginning Cumulative Ending
Cash Cash Cash
Broker Name Balance Change Balance
Bank of America ....56,261,550 |...... (4,155,900) | ....52,105,650
Total Net Cash Deposits ....56,261,550 |....... (4,155,900)| ....52,105,650

Code

Description of Hedged Risk(s)

1 Hedges the equity risk of a liability

2 Hedges the interest rate risk of a liability
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Statement as of September 30, 2016 of the NATIONWIDE LIFE INSURANCE 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
Exct Traded Derivatives
0199999. Aggregate Sum of EXChange TratQ. .......c..uuuiuriuririiit i e | eesens s en s XXX XXX XXX 52,105,650 [.....ccovneee | 52,105,650 58,015 | ..o (8,887,082)‘ .......................... 58,015 | . 52,105,650 52,105,650
NAIC 1 Desi
Bank of America Corp.......... B4ATYDEB6GKMZO031MB27 | Y. Y ..104,721,263 | ..... 288,071,520 | oo [ e 0 99,890,770 1,063,582
Barclays Bank PLC..........ouuiuiiiiiiiieiseieiesis st G5GSEF7VJP5I7OUKS573... [ V..o Yoo | e 83,599,000 .106,971,578 (75,073) 23,297,505 ..110,958,601 (75,073) 1,031,342 | ... ,031,342
BNP Paribas..........ccccoevvuvune ROMUWSFPUSMPROB8K5P8Y Y. Y e | e | s 213,500 (1,327,500) | .......... (0 T RORPTTRPURRTRN ISR (3,764,659) | ...ooveevvrerrerererrereend [ e 1,248,561 | ..o 134,561
Citibank NA E570DZWZT7FF32TWEFAT6 | Y. Y ...167,488,900 169,318,836 | ..ovvvvverernnennr(2,594,220) | o0 [ i 168,314,616 | ...ccovvvrvricenes (3,101,013) | oo [ 4,027,670 | .oovevervrrcrnnns 3,263,386
Credit Suisse Intl E58DKGMJYYYJLNBC3868. | Y.....ccvvvvee. | (TR I 16,289,000 ..23,236,255 ...616,949 23,236,255 | .oovveeiviiinns (7,782,463) | ....cvvvrvvrrvrrrcrrernnnn0 [ e 2,148,616 2,148,616
Goldman Sachs International Ltd W22LROWP2IHZNBB6K528 | Y................ | (RTOTIRN IO 31,014,000 | ..coovvovvirrann 47,090,718 | ..................(16,024,621) | ......... 52,097 47,090,718 | ..ovocrrinens (16,024,621) | ...oovvrevririerenenen 52,097 | e 1,198,683 | ..o 1,198,683
HSBC BaNK USA NA ...ttt 1IE8VN30JCEQV1H4R804... | Y. Y 8,687 8,687 8,687 21,488 ...21,488
JPMorgan Chase & Co.........c..cc...... TH6GLXDRUGQFUS7RNEI7| Y................ | (STOTTRON B 60,969,000 | ....ccoovvrrene 60,723,935 |....cccoovvrrereennnn(36,757) | e 0 60,968,687 |.....ccoovvevrrrerenn (904,301) | veovervrereerrererienieena 0 1,396,436 114,614
Morgan Stanley & Co International Ltd 4PQUHN3JPFGFNF3BB653. | Y Y 76,000 19,419 [ | e 0 19,419 [ v | v 0 [ | e 0
Morgan Stanley Capital Service: 17331LVCZKQKX5T7XV54... | Y, | (TSRO BT RRRRRRRRROT [NV .6,697,342 (105,619,286) | .......... 0 6,943,748 | ....cccceone.. (105,619,286) | ...oovvvvvvrerererriieires (0 I 6,783,325 | ..o 0
Royal Bank 0f SCOtIANM PLC..........cciiiiiciiieieeieicissieesisei s RR3QWICWWIPCS8A4S074 | Y. Y ot | s 937,000 .1,765,000 ...828,000 ..1,268,880 331,880 | ..... 188,480 | ..ovvvecerericiinine 188,480
Societe Generale............... O2RNESIBXP4R0OTD8PU41.. | Y Y | e 643,000 |........ 774,399 (230,349) | . L0 RN 774,399 .(230,349) | ... 0 ...147,580 48,630
UBS AG . BFM8T61CT2L1QCEMIKS0.. | Y. Y. ..1,360,000 .1,188,296 0 ..1,188,296 0 . A27,781
Wells Fargo & Co......ccvvvvinmiirnnisinninns KB1H1DSPRFMYMCUFXTO09] Y. Y .. 2,747.411 | ... .. 2,747,411 2,747 411 s 2,747,411 .
0299999, Total NAIC 1 DESIGNALION. ......ereireieiesiesisstisese sttt 467,097,163 | ..o 508,826,894 | ......ccc..c.. (132,238,111) 27,550,648 .523,410,483 | ..o (137,501,766) | ...coovvvrerninns 30,424,602 | ....coovvvenanns 19,383,545 | oo 9,149,801
NAIC 2 Desi
Deutsche Bank AG.................. TLTWFZYICNSX8D621K86.. [ Y....ccocvvvnee | UTRTTRRIN ISP 10,487,000 | ...................24,868,062 | .........c........ (11,829,360) 2,551,702 22,404,924 ..(11,829,360) | ...oovvvevirrinnne... 88,564 | ... 2,421,782 2,421,782
Merrill Lynch Capital Service: GDWTXX03601TB7DW3UBI| Y.....ccvovenee Y... .13,601,500 (3,019451) [ ...ceovo. 0 16,230,231 ..(3,019451)| ... 1,043,202 | ..o 652,482
0399999. Total NAIC 2 Designation... .24,088,500 14,848,811) 2,551,702 38,635,155 .(14,848,811) . 3,464,984 3,074,263
0899999. Aggregate Sum of Central CleannGhOUSE. .........ou.iuriiiriiiiiiirsisis s XXX XXX .27,192,561 ..(20,531,858) | .......... 0 43,125,812 (20,531,858) | ..oovovvrininniininnnn0 | i 16,972,978 | .o 12,374,370
0999999. Gross Totals ...518,378,224 (167,618,780) 82,208,000 ..605,229,465 | .....ccovene. (181,769,518) | ...cvvvverernrinns 30,571,181 | oo 91,927,156 | ..oovvevenrins 76,704,084

1. Offset per SSAP No. 64.

2. Net after right of offset per SSAP No. 64

(167,618,780)
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Statement as of September 30, 2016 of the NATIONWIDE LIFE INSURANCE COMPANY

SCHEDULE DB - PART D - SECTION 2

Collateral for Derivative Instruments Open as of Current Statement Date

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

Collateral Pledged by Reporting Entity
CBT - Futures 549300EX04Q2QBFQTQ27.... | Cash.... 19,050 19,050 |
CME = FUIUIES.......covvevecieceeeeese s SNZ20JLFK8MNNCLQOF39.. | Cash.... ..30,133,400 ..30,133,400
ICE - FULUTES ..o s 5493004R83R1LVX2IL36........ Cash.... ..21,953,200 ..21,953,200
BNP Paribas - OTC........cccooveriririiinninerieriesesseisnis ROMUWSFPUBMPROBKSEP83 | CaSN........ccourerreiniiirierieriiinissinerinesissssenssnisenssnnsennnnnnns | | GBS Mttt bbbt | cebenianesnnian 3,110,000 | ..ovvovvreenrne 3,110,000 | oo 3,110,000 | ...ooovveeirenes
Morgan Stanley Capital Services - OTC.. ... 4PQUHN3JPFGFNF3BB653... | Cash.... ..64,723,000 ..64,723,000 | ..ocorvrirnene .
Morgan Stanley Capital Services - OTC.. v 4PQUHN3JPFGFNF3BBB53... | SECUMY.......cvvvvuieecirerisinireie st sssesenens 912833 KL 3 | U S Treasury Principal Strips.........ccovuviviernrieenineiernninns 14,413,424 ..14,019,501 | 02/15/2017. | ..
Morgan Stanley Capital Services - OTC.. . 4PQUHN3JPFGFNF3BBB53... | SECUMY......c.evereuereierereeerreseieereieeseeeesesseseesessesesseessesessssessessssessessssnsssssenae 912833  KQ 2 | U S Treasury PrinCIPal SIPS........ccruiurireieereirieeieireeseieieissiseseeeesesssse e essesssssssesesssssssesssssssesssssesns | sesessesesssenes 24,749,675 | .................25,000,000 | ...ccovovrrnnee. 22,755,006 | 02/15/2018.
Wells Fargo - CME SNZ20JLFK8MNNCLQOF39.. | Cash.... Cash .....3,239,605 3,239,605
Wells Fargo - CME... <o SNZ20JLFKBMNNCLQOF39.. [ SECUMLY......cvuuveurerrerresceiseiseesesiseessesssenissessessssssssessesssesssssssssssesessnens 718172 AA 7 | Philip MOIS INHINC SENL......oveiieeiirrirceieissiierieseees et ssenns | eessesssensenes 17,110,832 | .................16,000,000 | ...ccooovvverece 16,295,899 | 05/16/2018. | .......... [
Wells Fargo - CME........ociiiiinrinenienssssisseesssissnssnsenes SNZ20JLFKBMNNCLQOF39.. | SECUMMY.....vvurersressisersesesaeessesssseissens st snssnnsses 913017 BQ 1 | United TeChNOIOGIES COMP ST NL......iuuiiieiiseieseisseis st seis sttt | sesssnssssesssnsans 2,772,560 ....2,556,289 | 02/01/2019. | .......... |
0199999, TOAIS........cvviveiieiiiieiieieieee ettt b e anierens 182,224,746 178,804,950 XXX XXX
Collateral Pledged to Reporting Entity
Bank of America - OTC G5GSEF7VJP5I70UK5573...... Cash.... XXX V.
Barclays Bank PLC - OTC ROMUWSFPU8MPRO8BK5P83 | Cash.... ..83,599,000 ..83,599,000 XXX V.
BNP Paribas - OTC E570DZWZ7FF32TWEFAT6.. | Cash.... XXX V.
Citibank NA - OTC E58DKGMJYYYJLN8C3868... | Cash.... .167,488,900 167,488,900 XXX V.
Credit Suisse Intl - OTC 7LTWFZYICNSX8D621K86.... | Cash.... 6,289,000 6,289,000 XXX V.
Deutsche Bank AG - OTC......c.vvurvirineernniineinsiienienes W22LROWP2IHZNBB6K528.. | Cash.... ..10,487,000 | ... ..10,487,000 XXX V.
Goldman Sachs International Ltd - OTC..........ccccovvvrerernes THBGLXDRUGQFUSTRNEDT. | CaSh.......ccouveeerierierieeieissierieniseesssssssissessssssenssnsenesnnsnsneens | | GBS ittt s nnns | ocntseneseesas 31,014,000 | ..cocorvrrrrees 31,014,000 XXX V.
HSBC - OTC. ... GDWTXX03601TB7DW3US69. | Cash.... XXX V.
JPMorgan Chase & CO - OTC.......c.couvereerimrrinerirererenns 4PQUHN3JPFGFNF3BBB53... | Cash.......couvvirieriiiiriniieriernissisnieniennesensssesisnenennnne | OB ittt | eniennsienie 60,969,000 | ....cccovverec 60,969,000 XXX V.
Merrill Lynch Capital Services - OTC ... RRBQWICWWIPCSBA4SOT74.. [ CaSN.....oorvrerirrireerreiseierieriseisseeisssisensessssssssssnsesensssmssnessnnines | | GB8Mutiittitititsstie sttt nnes | et 13,601,500 | ...coovrernene 13,601,500 XXX V.
Morgan Stanley Capital Services - OTC.. ... O2RNEB8IBXP4ROTD8PU41.... | Cash.... XXX V.
Morgan Stanley & Co International Ltd - OTC.................... WAM6YERMS70XFZUQY219 | Cash.... 76,000 XXX e | e AV
Royal Bank of Scotland PLC - OTC. ... KINXBSWZVIKEX4NFOLSH1... | Cash.... ...937,000 . XXX V.
Societe Generale - OTC ... BATYDEB6GKMZO031MB27.. | Cash.... ceere.643,000 | ... ...643,000 XXX V.
UBSAG - OTCccooeeeeeeeeeeeeee s BATYDEBBGKMZO03TMB27.. | CaSN......ouvirrerceriinriieiierineessnissiseniesissssesssssissssssmnsnnnenesenses || GBS Mttt bbbt | eerentne i 1,360,000 | ..oocvvreerrinne 1,360,000 XXX | e | e AV
Wells Fargo - CME ... BATYDEBBGKMZOO03MIMB27.. | CaSh....vuriririrrirrierinieierinsisisssisnsssssiensssissssssssssssnssennneennonnnnes | L8Rttt bbbt | erbenienienrnes 27,192,561 ..27,192,561 XXX [ . V.
Bank of America - OTC ... BATYDEBBGKMZOO03TMB27.. | SECUNY. ...vuvveuresrirreseesseiseiseessesssessssisesseessse st sssssssssssessensssens 3128M7  R3 2 | FHLMC Giant POOI #G05B0B............ccerureruesneiaseriseriseseseesssise s sssesssessensssssssessssssssssssssssssssssns. | sesenssseeseesens 8,283,238 | ... 7,536,410 XXX 07/15/2039. | ..........V.
Bank of AMerica - OTC.......c.ovvuerrienrineieiineserinsis BATYDEBBGKMZOO3TMB2T... | SECUILY.......vvuerereereeiseisaerisiiseeseesseiseessessses st sesssssssess s ssssians 3128MD M7 5 [ FHLMC Giant POOI #G14B82...........couivuiiriiicireeiseie et sssssssessssnnes | aessaessssssansens 4,869,902 | ..oovvvrcrirnns 4,692,557 XXX 02/15/2028. | .......... AV
Bank of America - OTC.... ... BATYDEBBGKMZO031MB27.. | Security 3128ME DM 0 | FHLMC Gold Pool #G15308 | 2,037,212 ....1,931,091 XXX 04/15/2030. | ..........V.
Bank of America - OTC.... . BATYDEB6GKMZO031MB27.. | Security. 3128MJ SN 1 |FHLMC Pool #G08524... BN [ 17,389,213 | ... 6,699,009 XXX 03/15/2043. | ..........V.
Bank of America - OTC BATYDEBEGKMZO03TMB2T.. [ SECUIIEY......ouvveerrisrirrirriseiseseiserssiessssssissss e essessssessnsssssssssssessnes 3128MM  MQ 3 | FHLMC Giant POOIAG183B6...........ccvueveircireriiiciresieisissiessssssessssiessesssisssssssessasssessessssssessens | svsessesssssnnsns 3,670,826 | ....ccovvvvvinnn 3,472,363 XXX 10/15/2025. | .......... AV
Bank of America - OTC.... ... BATYDEBBGKMZO031MB27.. | Security 3128MM  SD 6 | FHLMC Giant POOI #GT8515.........oorereeeieerierieeesseesseie st ssssssessssessessssssssssssssnss | ossesssssssssnend 6,763,600 6,521,634 XXX 06/15/2029. | ..........V.
Bank of America - OTC.... . BATYDEB6GKMZO031MB27.. | Security. 3128PS 2S5 | FHLMC GOId POOIHJ13485.........ovuoriiiicieiieiiie ittt sssnninns | eeseesnsessssan 1,480,672 | ... 1,400,620 XXX 11/15/2025. | ..........V.
Bank of America - OTC BATYDEBBGKMZOO3TMB27.. | SECUILY.......vvvevereersreseessriersseeseesseesserssesssesssensssesesssesssensesssssssssens 3128PT  UX 1 [ FHLMC POOI#J14198........oomieiieiriicrieiiesiieetenisseiss s ssisssessss s ssssessesssesssssssssssssssesssens | sevssessssesssesens 1,870,047 | .ooovvereiirinne 1,768,943 XXX 01/15/2026. | .......... AV
Bank of America - OTC.... ... BATYDEBBGKMZO031MB27.. | Security 3132KF LN 0 [ FGLMC GOld POOI #VB1233.......ccoumireriiereiieriseeisseesssissisesisesssessssisss s ssesssessssssssssssssssssnss | sesssesssessnnsens 3,520,586 3,394,638 XXX 06/15/2031. | ..........V.
Bank of America - OTC.... ... BATYDEB6GKMZO031MB27.. | Security. 3136AD XV 6 | FNMA REMIC Ser2013-26 CINE........ccoviirimiiirrisieissiseiesssissesessssssssssiesssssessessssssssesssessnnss | soveessassessenes 1,495,591 1,425,526 XXX 09/25/2039. | .. V.
Bank of America - OTC.... . B4TYDEB6GKMZO031MB27.. | Security. 3137BC  EH 7 |FHLMC REMIC SEr 4369 ClAB.........oviuiireeireirerinsiesiesisessseesssisse s sssessssessss s sssssssessssssssenss | sesesssseesessans 3,318,678 3,205,216 XXX 07/15/2044. | .........V.
Bank of America - OTC B4TYDEB6GKMZO031MB27.. | Security. 3138NY FU 4 | FNMA Pool #AR1978 7,449,748 7,149,930 XXX 01/25/2043. V.
Bank of America - OTC.... ... BATYDEBBGKMZO031MB27.. | Security 31397 U8 5 | FHLMC REMIC Ser 3346 CI FT......ccccovvvenece 19,272 . 19,315 XXX 10/15/2033. | ..........V.
Bank of AMerica - OTC.......c.vveeeerreneeneeieeiseisesissias BATYDEBBGKMZOO3TMB27... | SECUILY.......vvuervreerseeseesseriseriseesesssseissesssesssssss s esesssssssessesssssssssnns 313988  RU 9 | FNMA REMIC Ser 2010-143 CL AG. 43,293 | oo 41,290 XXX 12/25/2038. | .......... AV
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Statement as of September 30, 2016 of the NATIONWIDE LIFE INSURANCE 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)
Bank of America - OTC .. BATYDEB6GKMZO031MB27.. | Security. 31413X VG 5 | FNMA POOI#958B15.........coueiuiiiiieriseiseesssise et ees bbbt nnnins | neisssssnsssnns 4,979,682 . XXX 06/25/2019.
Bank of America - OTC ... BATYDEB6GKMZO031MB27.. | Security. 31419A  MS 3 [ FNMA POOIHAED3B8..........couovviveieiieiciiie ettt bbb sees .....4,089,454 ..3,876,179 XXX 12/25/2025.
Bank of America - OTC.......cviririninirsensenississsrisniena BATYDEBBGKMZO03TMB27... | SECUMEY. .....vvsvesiersirissiiserssensseessenssssessens st sessniens 36179R  LP 2 | GNMA POl #MA3034.......coiviiriiriieissiisssseniesessessssssnnesensenes 33,440,250 31,472,969 XXX 08/20/2045.
0209999 TOAIS. ......ovvveevseisaieaeieseeese et s s es s s s ss bbbt s bbb e b s ees  eekEeeE R eSS R RS LR AR RS E RS R AR ekt s b e 518,378,224 XXX XXX




Statement as of September 30, 2016 of the NATIONWIDE LlFE 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 S€r 2008-M1 C..........cuuurumirmeriieeieeieessssssssessesss st esssssss st sssssssnens AFM..ivicviennn | e 505,219 | oo 699,457 |07/25/2036...

36829 AA 9 | GE Capital Commercial Mortgage RMBS Ser............. AFM.ieeins | s 138,856 | ..ovvvericiirans 138,856 | 08/25/2036...

362334  BQ 6 | GSAA Home Equity Tr RMBS Ser 2006-3 BFM.ceciicnns | v 7,767 | ..... 13,979 |03/25/2036...
3399999. Industrial & Miscellaneous (Unaffiliated) - Residential Mortgage-Backed Securities. 651,842 XXX
3899999.  Total - Industrial & Miscellaneous (Unaffiliated). .651,842 XXX
6299999.  Total - Residential Mortgage-Backed Securities 651,842 XXX
6599999.  Subtotal - Bonds OO OO OO OO OO O PO PO O PO PP PP PO PPPPPPPOPRPOPR FCTOPPPOPRPOPRPPPPORN 651,842 XXX
Cash Equivalents (Schedle E Part 2 Type)

000000 00 O ‘Overnight Repos SEC LENDING ONLY......ccccovivnirines 189,061,627 | 10/03/2016...
9199999.  Total - Cash Equivalents (Schedule E Part 2 TYPe).....ccouvireiiiniriissiierssisnisensisssenes 189,061,627 XXX
9999999, TOHAIS..... .rerrieeriiieiiieirieers e et sonnsnensnnennnennnnenenenenns | aenneennens 109,713,489 | v 189,913,919 XXX
General Interrogatories:

1. Total activity for the year: Fair Value $.....17,941,481  Book/Adjusted Carrying Value $.....17,912,630

2. Average balance for the year: ~ Fair Value $.....200,384,246  Book/Adjusted Carrying Value $.....200,621,286

3. Reinvested securities lending collateral assets book/adjusted carrying value included in this schedule by NAIC designation:
NAIC 1: §.....138,856 NAIC 2: §.......... ONAIC3: §.......... 0 NAIC 4: §....699,457 NAIC 5: §.....13,979 NAIC 6: §......... 0
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Statement as of September 30, 2016 of the NAT'ONWIDE LlFE |NSURANCE COMPANY
SCHEDULE DL - PART 2

SECURITIES LENDING COLLATERAL ASSETS

Reinvested Collateral Assets Owned Current Statement Date

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.
2.

Total activity for the year:  Fair Value §.......
Average balance for the year:  Fair Value $.

NONE

QE11




Statement as of September 30, 2016 of the NATIONWIDE LlFE INSURANCE COMPANY

SCHEDULE E - PART 1 - CASH

Month End Depository Balances
2 3 4

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

Open Depositories
American Savings Bank .............ccccccueeviierieneiieneen. - HoNOMNU, HI 152,629 436,588 (72,243) | XXX
Bank of America Charlotte, NC (420,313) (999,184) (114,991) | XXX
Bank of New York Mellon ..o New York, NY 4,598,518 | ..ccooveveene 13,076,532 | ............ 108,675,887 | XXX
Huntington Bank Columbus, OH (376,066) (408,074) (216,570) [ XXX
JPMorgan Chase New York, NY rn(103,252,269) | ..........(113,995,911) | ......... (80,203,413) | XXX
US Bank Minneapolis, MN 231,766 219,034 1,026,481 | XXX
Wachovia Charlotte, NC 150,179 591,610 575,845 [ XXX
The Federal Home Loan Bank of Cincinnati ................ Cincinnati, OH 638,148 395,399 1,126,239 | XXX
0199998. Deposits in.....3 depositories that do not exceed the allowable limit

in any one depository (see Instructions) - Open Depositorie: XXX XXX 209,505 235,155 254,237 | XXX
0199999. Total Open Depositorie: XXX XXX 0 0 (98,067,903) ,448,851) XXX
0399999. Total Cash on Deposit. XXX XXX 0 0 (98,067,903) (100,448,851) | ... XXX
0599999. Total Cash, XXX XXX 0 0 (98,067,903) | ...........(100,448,851) XXX

QE12
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Statement as of September 30, 2016 of the NATIONWIDE LIFE INSURANCE COMPANY
SCHEDULE E - PART 2 - CASH EQUIVALENTS

Show Investments Owned End of Current Quarter
;

2 3 4 5 6
Description

7

Amount of Interest Due & Accrued

8

Amount Received During Year

Code Date Acquired Rate of Interest Maturity Date

Book/Adjusted Carrying Value

NONE
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