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

Current Statement Date 4
1 2 3
Net Admitted December 31
Nonadmitted Assets Prior Year Net
Assets Assets (Cols. 1-2) Admitted Assets
1o BONMAS ettt ettt st ssensssnnsnnns | neessieees 8,787,026,729 | ...oovvereeererernrerneeenenes [ cevrreienne 8,787,026,729 | ........... 7,218,519,621
2. Stocks:
2.1 PrEfermed SIOCKS. ...ttt sn e nsiennins | estsensiense s siesneeente | sereneni ettt | et L0 T
2.2 COMMON SIOCKS......veurrerererarsseresserissesssesssessssesssesssssesssesst s esssssess st essssessssessssenes | evssessssessnesssnnssssssessnnssen | sonesssseessssesssesssessssenssns | seessssesssnessssessssnssseness (U RN
3. Mortgage loans on real estate:
31 FIESEIENS.coveveeeeiceicri sttt | seesienens 2,169,067,596 | ....oooevvrrererncrerncrrieneen | everieens 2,169,067,596 | ........... 1,404,796,388
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 ($.....7,867,273), cash equivalents ($.......... 0)
and short-term investments ($.....355,474,586)..........ccuuerverreeurmeresnneresneesesssesssssessssesssssees | soseeessnneens 363,341,859 | ..o | ceerieeens 363,341,859 | .....cccee.n. 243,647,403
6. Contract loans (including §.......... 0 PreMIUM NOLES)......oeeveevceeieercreeeeee et sesssssenes | evessseesienas 59,200,868 | ...cceveveerrrra 24984 | ..o 59,175,884 | ....coceuue.. 51,963,208
T DBIVALVES.....ooucevreticeici sttt | erseeseenien 233,434,607 | ..o | v 233,434,607 | oo 65,164,922
8. OtheriNVESIEA @SSELS.........cvevieieereictecece ettt saese s sennes | cvevessesaenns 107,223,796 | ..coocvveererecreeeeeeesreenes | e, 107,223,796 | ...ccoocvevee. 70,470,006
9. RECEIVADIES fOF SECUMHES.........cvveurerrerircceieriieeeiserieesisss st sssi st esstesssssneses | sesssesssssesssessisssssssensseess | eesseerssnsessesssesssssesssnnsses | nsssssssssesssesssesessnens LU RN
10. Securities lending reinvested collateral @SSELS............cccvvvvevevcircveverceeeee e eseseeseesesiens | e 28,100,693 | ..oooveerereeeeereeiesieeen | e 28,100,693 | ...cooevuve. 58,532,807
11, Aggregate write-ins for NVEStEd @SSELS.........ccceeuereircieieesceee st eseseens | sessiesessinnes 68,847,202 | ..o 0 e, 68,847,202 | ...cooeee. 15,706,600
12.  Subtotals, cash and invested assets (LINES 110 11).......cc.eveueeveeerierieieneieeesee e | eveies 11,816,243,350 | ..ovvvvveereren. 24,984 | ......... 11,816,218,366 | ........... 9,128,800,955
13. Title plants less §.......... 0 charged off (for Title INSUFErS ONIY)........c.evveeeeieiseieieiseiciesiesieins [ e | covesesisssssssssssssessessenes | cessesssssssesssssesesssssa (01 O
14.  Investment income due and aCCTUE...........cvevrvieiieereeeteee ettt seessesesssns | eveesssesanns 101,814,655 [ ..oevveerereereeeeereevens | e, 101,814,655 | ..oocvcvevee. 88,070,330
15.  Premiums and considerations:
15.1 Uncollected premiums and agents' balances in the course of collection.............ccceeeveis | evvevereinnnaes 9,395,744 | .oovever. 7,049,963 | ...ccovvernee. 2,345,781 | oo, 2,305,921
15.2 Deferred premiums, agents' balances and installments booked but deferred
and not yet due (including §.......... 0 earned but unbilled premiums)..........ccoveeververreveens | cevvvereierns 30,527,995 | .oooveiereeeereeseeeeens | e 30,527,995 | .coeverene. 32,322,826
15.3 Accrued retrospective premiums ($..........0) and contracts subject to
redetermination ($.......... ).ttt snsennes | serssenssenssenssenssenssenssenssns | srreesreesse et seenssenssnes | sreesreesrss s enreas L0
16. Reinsurance:
16.1  Amounts recoverable from FEINSUTETS..........c.cverrereeresrmereseerieessesssesssseesssssssesssnns | cevesseesseesenns 4,318,021 | oo [ i 4,318,021 | oo, 3,028,133
16.2 Funds held by or deposited with reinSUred COMPANIES............ovurerierrirreeneineireineireieeeens | cerrreeeesesssiseeesiesssseesses | coveseessssnssessssssssssssseees | sevseessssnsssssssssssssssesenns (11 RO
16.3 Other amounts receivable under reinsurance COMracts...........c..veereecereerereeneennens | ceveeeereeenenns 4,667,874 | oo [ s 4,667,874 | oo 727,248
17.  Amounts receivable relating to uninsured plans
18.1 Current federal and foreign income tax recoverable and interest thereon..........c.cocecvveeveeecens | cevveervevnenan. 3,699,835 | ..o | e 3,699,835 | .ovvevrren 81,359,042
18.2 Net deferred taX @SSBL.......cccviieiecreeece ettt ses st | erevenererens 108,646,122 | .............. 108,646,122 [ ...cooveveereeeeereeina (1 [
19.  Guaranty funds receivable or 0N AEPOSIL..........cccvevcvevieeeieeseee et sesesessens | eveesiesesseseesenes 576,737 | eoveeerereeeeerereeseereenens | ceveeieeieesieinns 576,737 | oo 736,297
20. Electronic data processing equipment and SOWAIE...........cc.cc.uevuiveieircieieeiieeissessse e siesisens | cevsseiesesssssesiessessssesis | eressessessssssessssssssssessenss | sevsesssssiesesssssssessessas (11 TR
21. Furniture and equipment, including health care delivery assets ($.......... 0)erererrereererereeeerneseens [ crrereensnse e | e ssesssessssnes | s (01 O
22. Net adjustment in assets and liabilities due to foreign exchange rates..........coeeeevieeneeviens [ eeievesiieesesseesies [ [ (1 T
23. Receivables from parent, subsidiaries and affiliates..............ccoouvververveeeerceeeseseeeeeee e | e 4,338 | oo | e 4338 | oo 62,554,907
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............ccvvrieverrerereiece e | ovesiiesiienees 68,169,894 | ................ 31,932,119 | oo, 36,237,775 | cooevernan. 22,279,676
26. Total assets excluding Separate Accounts, Segregated Accounts and Protected
Cell Accounts (Lines 12 through 25)...........ccccrvecriirriineieriiessessiessesssessessesssesssesssens | oveeeens 12,148,064,565 | .............. 147,653,188 | ......... 12,000,411,377 | ... 9,422,185,335
27. From Separate Accounts, Segregated Accounts and Protected Cell Accounts...........cocveveveens | cevvivnnes 1,407,028,748 | ....oovvvevevereeeeeeeeeees | e 1,407,028,748 | ........... 1,335,441,677
28, Total (LINES 26 NG 27).........cveerrvererireriririsesiiesrisseeeisensiessssssssessssessssesssssesssessssesssesssnesssnes | coveneees 13,555,093,313 | .............. 147,653,188 | ......... 13,407,440,125 | ......... 10,757,627,012
DETAILS OF WRITE-INS
1101. Other invested assets reCEIVADIE.............cuuwirerrerireerer s esesessesssesssens | seeesnsesseenes 3,472,800 | ..ooovviriiriiriiniieirennes | e 3,472,800 [ o 3,294,200
1102. Derivative collateral and reCeIVaDIES..............ccvveveicviieie ettt | eresessesenns 65,374,402 | ..ooverveererieeeeieeeees | erieeenn05,374,402 | oo 12,412,400
1103 et | aestsenerinenss et enessesnnsnenns | ersensinese s nnstnssenenen | nenssensnenssnnnensseen0) | e
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 @DOVE).......oovieirierereieieceieeecsseeeseieiene | evrisieennes 68,847,202 | ..o (L] 68,847,202 | ................ 15,706,600
2501. Accrued fees and OthEr @SSELS.........cccuivcuevcicreicice ettt es s sassnas | eveveeresesineas 36,303,721 | cevereeeeeean 65,946 | ...coevne. 36,237,775 | v 22,279,676
2502. Deferred SOWAIE COSES.........cu.uurrmmrrirrrirerieessessessissessesssessessesssesssesssssssssesessessssessssssssnes | cosesssessnens 20,998,977 | ..ovvvrreenn. 20,998,977 | ..ovvvrreereererirenennne (U
2503. Disallowed interest maintenance reSEIVE...........c.covuirinrinrinrinreneisessesiesiesisssssssisesisesinens | sevenesensiens 10,867,196 | ...cvvovvveneee 10,867,196 | ...oocvvrrirrirririini LU N
2598. Summary of remaining write-ins for Line 25 from overflow Page...........c.vrreremenrenrnrinnenennens | wornensenensisensessensennes (0 T (1] I (0 T 0
2599. Totals (Lines 2501 thru 2503 plus 2598) (Line 25 @bOVE)........ccoriiieeiiiniiiesiri i | veviiciis 68,169,894 | ................ 31,932,119 | v, 36,237,775 | oo, 22,279,676




Statement as of September 30, 2016 of the NAT'ONWIDE LlFE & ANNUITY |NSURANCE COMPANY
LIABILITIES, SURPLUS AND OTHER FUNDS

1 2
Current December 31
Statement Date Prior Year
1. Aggregate reserve for life contracts $.....10,060,960,798 less §$.......... 0
included in Line 6.3 (including $.....2,290,451,782 MOACO RESEIVE)...........covvrummrvvrrerrriiessssssisessssssssssssssssssssssssssssssssessssssssssssssssssnns | sossssssnsssons 10,060,960,798 | ....ccvvvvvnne. 7,720,161,791
2. Aggregate reserve for accident and health contracts (including §.........0 MOGCO RESEIVE).........c.uucveereveeereciieseseessssssssesssssssssssiens | evveessssesssssssessssenn: 470,122 | o 127,356
3. Liability for deposit-type contracts (including $.......... 0 Modco Reserve) 17,262,543 17,250,196
4. Contract claims:
B0 LIttt
42  Accident and health
5. Policyholders' dividends §..........
6.  Provision for policyholders' dividends and coupons payable in following calendar year - estimated amounts:
6.1  Dividends apportioned for payment (including $.......... 0 MOTCO) vttt bbbt es s ssessenas | svsessessssssessssensas 1,033,581 [ oo, 1,079,247
6.2  Dividends not yet apportioned (including $
6.3  Coupons and similar benefits (including $..........
7. Amount provisionally held for deferred dividend policies NOtINCIUAEA IN LINE B..........cuurvuieierririereieeecineiseieeise e eessseeeessesseseeses | reesesnsessessssesessesssesssesseesessns | ceseessssessssssessesssessessesssssessnes
8. Premiums and annuity considerations for life and accident and health contracts received in advance
less §$.......... 0 discount; including §.......... 0 accident and health PrEMIUMS............cciueieieicieee et ssaens | cvesiesesses e sesenans 1,911,982 [ oo 1,675,223
9.  Contract liabilities not included elsewhere:
9.1 Surrender values 0N CANCEIEA CONMTACES..........cc.ruuieierrireeireiees e sisee ettt es sttt bbb st ss st s s ssnsns | nebsessessssssessestasssessestensestessns | rebseessstssesnssestansessenssessessenens
9.2 Provision for experience rating refunds, including the liability of $.......... 0 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 contract funds §.......... 0ttt R bR b AR AR R a bbbt
11.  Commissions and expense allowances payable 0N reinSUraNCe @SSUME............ovurerrererrirerensiseisessneseesssssesessessesssssssssessssssssssssssssnsses | oessessssssessssssssssssessessssssessessas | sssessssssssnssessessnssessassnssessanes
12, General XPENSES AUE OF BCCIUEH.........c.ucvuivieeiecicieeiete sttt bbbt bbbt s bt es st et bbb s s s ssssessessnsntensesanss | evssssssssessssnsanean 2,221,735 | oo 2,153,335
13. Transfers to Separate Accounts due or accrued (net) (including $.....(126,644,097) accrued for expense
allowances recognized in reserves, net of reiNSUred @lIOWANCES).........c..cucuiviiveieicieeiee et s bs s sssessessssnses | sebesssssssessesaens (126,432,547) | ..o (121,490,208)
14. Taxes, licenses and fees due or accrued, excluding federal income taxes 2,930,875
15.1 Current federal and foreign income taxes, including §$.......... 0 on realized capital gains (I0SSES)........ccceuvriererirrieieiieiseeiesessisssesiesens | crsresseiisissess s sssenees
15.2  Net deferred tax liability.
16.  Unearned investment income
17.  Amounts withheld or retained by company as agent or trustee
18.  Amounts held for agents' account, including $.....
19.  Remittances and items not allocated
20. Net adjustment in assets and liabilities due to foreign EXChANGE FALES..........cc.viuiiiiciciice sttt sesseseas | criestsssees e sies e es s sessenes | sesaestesssssesses s s s s b s s stans
21. Liability for benefits for employees and agents if not included above
22. Borrowed money§.......... 0 and interest thereon §......... (0
23. Dividends to stockholders declared and unpaid....
24, Miscellaneous liabilities:
24.01 ASSEE VAIUGLION TESEIVE........ceieiircteieicte ettt et bbb bbbt bt bbbt s s s bssesse s snsnas | sressesessissassesaesas 68,904,516 | .cvvvrrvirereinne 58,610,986
24.02 Reinsurance in unauthorized and certified ($..........0) COMPANIES.........ccc.eiieiieiiecieciec ettt ssssaas | eesssesssesssessses st s s sssssessseees
24.03 Funds held under reinsurance treaties with unauthorized and certified ($ ..0) reinsurers. . 864,342,452 | ... ..802,342,722
24.04 Payable to parent, subsidiaries and affiliates...........cccccuririeieiiiieisce sttt | sressesesi s 18,941,758 | .o 15,493,060
24.05 Drafts outstanding
24,06 Liability for amounts held under uninsured plans...
24.07 Funds held under coinsurance
24,08 Derivatives 360,328
24.09 Payable for securities. .269,072,310 55,981,498
24.10 Payable for SECUMHES IBNAING. ......cceviveeriiseeieeteeet ettt st sttt s s s s sass st es s st nses e sassnsnnsessnnns | srnssessssissessesesas 28,091,621 58,523,581
2411 Capital notes §.......... 0 and interest thereon §.......... ettt sttt sttt st st ns s saenssenias | eeviessseesseesaeestsssestaestaestsensaa | ertesiesses ettt
25. Aggregate write-ins for liabilities ..2,138,480
26. Total liabilities excluding Separate Accounts business (LINES 110 25)........ciuiiieieiicieieiiccresiesessie et sssese s s | ssnsesissasaaees 11,273,277,963 | ..o 8,687,138,675
27.  From Separate ACCOUNES SEALEMENL...........ccocveieieieiies sttt sttt st as bbb st b s s s bt ssssassnssstessnsetenes | anresssssssessenes 1,407,028,748 | .....conuc... 1,335,441,677
28. Total liabilities (Lines 26 and 27).... 12,680,306,711 .10,022,580,352
29, COMMON CAPIAI STOCK........cvucveiveieeiecveiie ettt ettt ettt ettt s et s st et n s bbb s et s sttt es st n s eesen s eenee
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, UNGSSIGNEA fUNAS (SUMPIUS)......ceerereirerereseiseisssesiesssstssese st ssesssssse sttt
36. Less treasury stock, at cost:
361 ... 0.000 shares common (value included in Line 29 §.......... (1) TP
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).. . 724493414 | ... ..732,406,660
38, Totals Of LINES 29, 30 @NA 37 ...ttt bbbt | ebtsnessne e 727133414 | .o 735,046,660
39. Totals of Lines 28 and 38 (Page 2, LN 28, C0L. 3).......iiiuiiiiiisiesiesi sttt sttt sttt ssssssssssssnns | esssssssssssans 13,407,440,125 | .cooovvnnvnn 10,757,627,012
DETAILS OF WRITE-INS
2501, RESEIVE fOr @SCREATL FUNAS.......uveere ittt en 2,331,897 ..2,138,480
2502, R £ttt | cbsene ettt | 2on
2503, ettt S R R RS R A SSS £ £S £ SR R SSSSEE ARt bees bt b s st st | absnssensb sttt
2598. Summary of remaining write-ins for Ling 25 from OVEMIOW PAGE..........cccevuiieieiicicessee et se e stes st essssssesns | seessessssssesessesssssessessssseesaa (01 RN
2599. Totals (Lines 2501 thru 2503 plus 2598) (Line 25 above)..... 2,331,897
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 above)

3401.
3402.
34083.
3498.
3499.

Summary of remaining write-ins for Line 34 from overflow page..
Totals (Lines 3401 thru 3403 plus 3498) (Line 34 above)

Qo3



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

SUMMARY OF OPERATIONS

1
Current
Year to Date

2
Prior
Year to Date

3
Prior Year Ended
December 31

PN RE W=

10.
1.
12.
13.
14.
15.
16.
17.
18.
19.
20.
21.
22.
. General insurance expenses
24,
25.
26.
27.
28.
29.
30.
31.
32.
. Net gain from operations after dividends to policyholders and federal income taxes and before realize

34.

35.

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

51.

52.
53.
54.
55.

Premiums and annuity considerations for life and accident and health contracts.............cccoceeveiveiceicieeieeeece s
Considerations for supplementary contracts with life contingencies.
Net investment iNCOME..........ccvrreeincneieeeneeees
Amortization of Interest Maintenance Reserve (IMR)...
Separate Accounts net gain from operations excluding unrealized gains or losses.
Commissions and expense allowances on reinsurance ceded....
Reserve adjustments on reinsurance ceded
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 contracts
8.3 Aggregate write-ins for miscellaneous income
Totals (LINES 110 8.3)......cvireierereseeereeeteree e
Death benefits
Matured endowments (excluding guaranteed annual pure endowments)
Annuity benefits
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.......c..cvieiereciieeieeisesesesseessssese s
Interest and adjustments on contract or deposit-type contract funds,
Payments on supplementary contracts with life contingencies.............
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....
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)
Dividends to policyholders
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)...........cccccceveuennee

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 $

CAPITAL AND SURPLUS ACCOUNT

Capital and surplus, December 31, Prior YEaI..........ccoeveverrrueeeserieisesiesisesessessseseens

NEtiNCOME (LINE 35)......iuuriiiiereieiieeireieeeeise ettt
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
Change in reserve on account of change in valuation basis, (increase) or decrease..
Change in asset valuation reserve
Change in treasury stock
Surplus (contributed to) withdrawn from Separate Accounts during period..
Other changes in surplus in Separate Accounts Statement

Change in surplus notes
Cumulative effect of changes in accounting principles
Capital changes:

50.1 Paidin
50.2 Transferred from surplus (Stock Dividend)..
50.3 Transferred to surplus

Surplus adjustment:

BT PAIA MMttt R AR Rt b ettt aen
51.2 Transferred to capital (Stock Dividend)
51.3 Transferred from capital..........c..cccevnec..
51.4 Change in surplus as a result of reinsurance...
Dividends to stockholders............cccccovrrvrerrerreninnns
Aggregate write-ins for gains and losses in surplus......
Net change in capital and surplus (Lines 37 through 53)
Capital and surplus as of statement date (LINES 36 + 54).........ruriiiriieieriei et

........ 2,741,675,940

........ 1,792,0562,549

3,314,855,057

...1,105,968
...309,605,582
.460,219

41,235,134

............. 30,252, 475
.................. 147,540

2.338.223.975

............. 12,696, 924
.................... 83,914

.1,460,376,791

........ 2,543,758,111

........ 1,623,367,640

e 1,547,988
............. 44,442,029
............. 38,673,217

3,718,455,591

...(2,947,997)

(147,920,296)] ...

(170,064,510)[ ...
(60,191,819)] ....

L(171,717,024)
...(77,250,101)

.......... (144,972,299)

.............. (2,167,324)

.......... (109,872,691)

............ (11,027,113)

............ (94,466,923)

.............. (4,985,212)

.......... (147,139,623)

.......... (120,899,804)

............ (99,452,135)

........... 735,046,660

(147,139,623)] ..

(10.164.402)| ..

........... 690,622,571

(120,899,804)] ...
(18,672,625)] ...

........... 690,622,571
...(99,452,135)
(31,514,717)

12,949,520)

.............. (7,913,246)

............. 44,424,089

........... 727,133,414

........... 735,046,660

08.301.
08.302.
08.303.
08.398.
08.399.

Miscellaneous income

Summary of remaining write-ins for Line 8.3 from overflow page
Totals (Lines 08.301 thru 08.303 plus 08.398) (Line 8.3 above).

............. 59,933,853

..59,933,853

..32,522,456

............. 63,877,844

63,877,844

2701.
2702.
2703.
2798.
2799.

Net investment earnings on funds withheld by ceding company

Summary of remaining write-ins for Line 27 from overflow page

..27,789,068

..27,789,068

..28,019,549

..28,019,549

.38,673,217

.38,673,217

5301.

Totals (Lines 2701 thru 2703 plus 2798) (Line 27 above)...............

5302.

5303.
5398.
5399.

Summary of remaining write-ins for Line 53 from overflow page
Totals (Lines 5301 thru 5303 plus 5398) (LINE 53 @D0VE).......oiviieriiiiiisiiicisctsses st ssr s snseness e

............ (10.164.402)] ..

12,949,520)
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Statement as of September 30, 2016 of the NAT'ONWIDE LlFE & ANNUITY |NSURANCE COMPANY

CASH FLOW
Currer11t Year PriorzYear Prior Yegr Ended
to Date ToDate December 31
CASH FROM OPERATIONS
1. Premiums Collected NEt Of FEINSUIANCE............cvcvirie ettt s s s s ses s sasssans | evsesineas 2,748,328,953 | .......... 1,785,888,141 | .......... 3,303,018,241
2. NetinVestMENTINCOME.........c.oiiiiiii bbb | erbessbanseas 313,276,647 | ......cc..c.. 218,424,464 | ............. 292,519,357
3. Miscellaneous income . 144,403,057 |.... 115,747,270 | .... 171,236,474
4. Total (LINES 1 hIOUGN 3)......ucveuiiirciiiciiii ittt ennes | aeeieeenes 3,206,008,657 |.......... 2,120,059,875 |.......... 3,766,774,072
5. Benefit and 0SS related PAYMENLS.........ccovuiiiiiviieicetce ettt ssesnnas | ersesissineas 366,320,641 |...ccoe... 348,490,394 | ............. 453,978,752
6. Net transfers to Separate Accounts, Segregated Accounts and Protected Cell ACCOUNtS..........c.cccvevevverrerereiseiseiisnns | v 56,232,242 | ......coo...... 25,448,420 | .............. 62,371,471
7. Commissions, expenses paid and aggregate write-ins for dedUCHONS..........c.coeuririerrerrincinrireieesseeeeseeseseiessseesesenss | ceeeneeneennd 601,915,569 | ............. 461,545,795 | ......c...... 733,916,690
8.  Dividends paid to POCYNOIAETS..........c.cuiirieiciiseie ettt sse st ensnsns | saessessessnsessenns 588,934 | oo 660,109 | oo 843,262
9.  Federal and foreign income taxes paid (recovered) net of $.....1,215,772 tax on capital gains (losses)... .(82,148/472)] ... ..(69,317,162)] .... ..(67,431,314)
10, Total (LINES 5 HrOUGN 9).....vvuuveriiiririreiiceienieseei sttt | eressesinns 942,908,914 766,827,556 | .......... 1,183,678,861
11.  Net cash from operations (Line 4 minUS LINE 10).........cccoiueiiiiiiinieieeisiesce ettt ssnsensenas | sesnans 2,263,099,743 | .......... 1,353,232,319 | .......... 2,583,095,211
CASH FROM INVESTMENTS
12.  Proceeds from investments sold, matured or repaid:
121 BOMAS....oovviceerieeieses sttt | cenieesiens 328,877,438 | ............ 452,585,354 | ...cvounve 507,100,114
122 SHOCKS ..ot bbbkt | sttt eni s | sttt | sebie e
12,3 MOTGAGE I0ANS........oiviieceeieieteee ettt et bbb et s st b s b e ss st sansesssssetntenes | sresnsssaesens 75,269,720 | ..cvvvvennn 84,550,454 | ............. 105,703,581
124 REAIESIALE. ...ttt | sttt eni | ettt | sesi e
12.5  OthEr iNVESIE @SSELS........vvvurrirreeieiereecei sttt enssnes | erssesssseestaneeens 133,005 [ .o 44993 | ..o 10,044,994
12.6 Net gains or (losses) on cash, cash equivalents and short-term investments.............cccooueveerieieicseeieeienens | e, 1,362,773 [ .o [ e
12.7 Miscellaneous proceeds 243,522,926 | .... 135,167,379 | .... ...32,820,214
12.8 Total investment proceeds (LINES 12.110 12.7) ..ottt ssssssssesssssssssssssessseses | cessessessan 649,165,862 | ............. 672,348,180 | ............ 655,668,903
13.  Cost of investments acquired (long-term only):
131 BOMAS..eeueverceeenrisieee bbbt | reriiens 1,932,725,803 | .......... 1,603,668,019 | .......... 2,449,081,519
13,2 SHOCKS..ouvuvrreuriseireresstseese ettt sttt et s st ntensnsrs | ausantnssestensanssestensanssesss | entessessentensestentensnstenes | sresssesrensant s st et s entns
13.3 MOMGAGE 0BNS......o.cverrvireiieeieciseri sttt | ceniesisen 843,359,652 | ............. 442,745,804 | ....ccoonv. 815,977,884
1314 REAIESIAIE. ...ttt en st srenss | aesentnesestensanssestensanssessas | entessessentensestentensestenes | srestsesseneantses st s e s entns
13.5  Other iNVESIE @SSELS........cvvvuirirciiiiiceieries sttt nes | criseseesnenes 34,709,521 | ..oovvvierinnns 7,717,579 | v 11,030,259
13.6  MisCEllaneoUS @PPlICALIONS............ccveiveieiciiiieici ettt bbb s b sees | crssaesonaans 120,275,611 | oo 58,406,765 | ............. 105,731,289
13.7 Total investments acquired (LINES 13.1 10 13.6)......ccrerriieiiieieiesiesise st ssssessss s ssessssssssssssessesssssenes | asssssaes 2,931,070,587 |.......... 2,112,538,167 |.......... 3,381,820,951
14.  Netincrease or (decrease) in contract [0ans and pPremium NOLES..........ccueicvirrieicieeeee s ssssenas | eoveaessesaeseens 7,208,502 | ..coovveranan 6,838,657 | ..ccvvrerrnnes 9,271,614
15.  Net cash from investments (Line 12.8 minus Line 13.7 and Line 14) (2,289,113,227)].......... (1,447,028,644)| ......... (2,735,423,662)
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 trASUNY STOCK..........cccevevereiieieicseee ettt ssesessnsenes | sevenassaeiens 90,000,000 | ..ooverrrvens 45,000,000 | ............. 220,000,000
16.3 BOITOWEM fUNGS.........ocvomiiiiiiiiii ittt | srssnssssesssesssesssesiesienies | onesiessisstnstnsssnnssenssenss | sesbesinesiresisesiens e saenaeas
16.4 Net deposits on deposit-type contracts and other insurance abilities...........c.ccvevevreereivereireeeeeeeresieseeeseesieies | e 12,347 [ oo 422615 | ..o (240,700)
16.5 Dividends 10 STOCKNOIAETS.............cuuuiiiiiiiirrr et | sresnrsinsssnesssesssesisesienies | essisssisssenssnssssseenseenss | sesosesinesi e
16.6  Other cash provided (APPHEA)..........ccvviieiircreeiceeee ettt s s s s s ess s snsenes | sressssssesees 55,695,593 |....ccovnen 55,676,623 |.....cco...... 51,794,805
17.  Net cash from financing and miscellaneous sources (Lines 16.1 through 16.4 minus Line 16.5 plus Line 16.6)............ | ccooevuvee. 145,707,940 | ............. 101,099,238 | ............. 271,554,105
RECONCILIATION OF CASH, CASH EQUIVALENTS AND SHORT-TERM INVESTMENTS
18.  Net change in cash, cash equivalents and short-term investments (Line 11 plus Line 15 plus Line 17).......cccocovevereeees | covvvevrnnne 119,694,456 | .......ccooc... 7,302,913 | ............. 119,225,654
19.  Cash, cash equivalents and short-term investments:
191 BEGINNING OF YT .....ouvverrvernrirresierise ittt sttt | ceviesssnens 243,647,403 124,421,749 | ............ 124,421,749
19.2 End of period (Line 18 plus Line 19.1)....... 363,341,859 131,724,662 243,647,403
Note: Supplemental disclosures of cash flow information for non-cash transactions:
20.0001  Exchange of bond investment to bond iNVESIMENL............c.ccciiinieiciece s siesses | esvesessenes 80,024,695 | ..oovererrereeessnnes | s 159,417,952
20.0002  Capitalized INLETESt ON DONGAS........ccuourerreereeerresiereseeeeseeeseess s ssess s sess st seess et essssessssesssansssnne | seeesssssssssesssnes L2 OSOOTIEY (SO 92,324
20.0003  Capitalized interest 0N MOMGAGE I08NS..........cvivieiieiiiiiiiiesisiieiiseesssessesessessessesssnssnssssesensesssssssenssnssessssssesnssnsensesss | ssssesssssssessesas 489,466 | ..o | e 13,795
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Statement as of September 30, 2016 of the NAT'ONWIDE LlFE & ANNUITY |NSURANCE 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..........cvuuuerrmereirerireeieriseesieess s sess s sessssesssesssssssssns | sesssnesesssesssnessssennes 825,445,221 | c.oovveerrriennne 808,097,090 | .oovoueverrerirriinans 1,108,160,789
3. Ordinary iINdiVIAUal @NNUILIES..........cverererrrreereerieieeeesseesesesseeessessssesseessssssssesssssssesssssesssne | seeessesessmsessssssnes 2,095,384,652 | ..oooovverrreerennn. 1,155,032,296 | ...oovvverrrrerrernnes 2,449,752,179
4. Creditlife (Group and iNAIVIAUA)..........ovevuerieieieiseieessse sttt sessesssssses | essssssssessssessesssssssssessssssessessessss | sessiessessesssssessesssssesssssssssessessnsss | eesessessssssessesssssssssessssssesssssessanses
5. GrOUP lIfE INSUFBNCE. .....euvecereiriiecicteie ittt ettt ss st s s enbnins | 2teetsessessassssssessesbanssessest st estessnes | 2eetsessesssessnssestasssessestesssessnssessnss | cbsessnssastsssessastnesestestesesestensasssnes
6. GrOUD GNNUILIES. .....vvvereeeisesisiciesiessssse sttt st ss st st ssess s ssssensantans || srestesssssessesssssessessnsans 798,590 | oo 1,563,922 | oo 1,811,586
7. AH = GrOUD. oottt bbbt s etk sne | Hreetentn e sttt s bt bbbt ente | etsenteesee s sttt 50 [ s
8. A&H - credit (Group and INAIVIAUA)...........cocvveveieeriericrece ettt ssessssesseses | eresissssssesisssssesssssesssssesssssssessesens | sessesiesissesssssssssssssssessessssessessssens | sesessessisssssesssssssessesssssssesssssssssns
0. ABH = OtNBI ..t | et 891,295 | oo 380,891 | oo 582,068
10.  Aggregate of all other lINES Of DUSINESS........ccouueveiciieeeieiieieese e essessssssssnees | ersesississssessessssssssessssssessesnsanes 0 ] 0 ] 0
110 SUBLOAL ..ottt | e 2,922,519,758 | ..o 1,965,074,249 | ..ooovvvvvrrririrn 3,560,306,622
12, DEPOSIt-YPE CONMTACES. ......oreuerrereerieiseeesseeesesseesssessesessessssssessessssssessessssssessessssssessessanssessessansns | sssssisssesssnsiessessassssssesssnssesessanssnss | seoessessonssnssessanssnssesasssnssessessansnss | soessessonssnssessanssessessenssnssassensnssnes
13, TIOR8l e | s 2,922,519,758 | oo, 1,965,074,249 | ..o 3,560,306,622
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 NAT'ONW'DE L”:E & ANNUlTY |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 and Annuity Insurance Company (the Company) have been prepared in
conformity with accounting practices prescribed or permitted by the National Association of Insurance Commissioners (NAIC) and the State of
Ohio.

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

Olentangy Reinsurance, LLC (Olentangy), a Vermont domiciled special purpose financial insurance company and subsidiary of the Company,
has been granted a permitted practice from the State of Vermont that increased the subsidiary’s valuation by $56,000,000 as of 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
Nationwide Life and Annuity Insurance Company state basis (Page 4, Line 35,
(1) Columns 1 & 3) OH $ (147,139,623) $ (99,452,135)
(2) state prescribed practices that increase/(decrease) NAIC SAP OH - -
(3) State permitted practices that increase/(decrease) NAIC SAP OH - -
(4) Net Income, NAIC SAP (1-2-3=4) $ (147,139,623) $ (99,452,135)
Surplus
Nationwide Life and Annuity Insurance Company state basis (Page 3, Line 38,
(5) Columns 1 & 2) OH $ 727,133,414 $ 735,046,660
(6) State prescribed practices that increase/(decrease) NAIC SAP OH - -
(7) State permitted practices that increase/(decrease) NAIC SAP
NONE OH - -
Subsidiary valuation - Olentangy VT 56,000,000 56,000,000
(8) Statutory Capital and Surplus, NAIC SAP (5-6-7=8) $ 671,133,414 $ 679,046,660

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

Use of Estimates in the Preparation of the Financial Statements

No significant changes from prior year end.

Accounting Policies

No significant changes from prior year end.

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

prospective adjustment method. Refer to Note 5(D) for a discussion of the other-than-temporary impairment policy for loan-backed
securities.

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

Not applicable.

Note 4 — Discontinued Operations

Not applicable.

Note 5 — Investments

A.

B.

Mortgage Loans

No significant changes from prior year end.
Troubled Debt Restructuring

No significant changes from prior year end.
Reverse Mortgages

Not applicable.
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Statement as of September 30, 2016 of the NAT'ONW'DE L”:E & ANNUlTY |NSURANCE COMPANY

NOTES TO THE FINANCIAL STATEMENTS

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

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

a. The aggregate amount of unrealized losses:

1. Lessthan 12 Months $ (355,129)

2. 12 Months or Longer $ (8,299,999)
b. The aggregate related fair value of securities with unrealized losses:

1. Lessthan 12 Months $ 21,798,812

2. 12 Months or Longer $ 40,608,701

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

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

b. The fair value of that collateral and of the portion of that collateral that the Company has sold or repledged was $28,100,693 as of
September 30, 2016.

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

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

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

Note 6 - Joint Ventures, Partnerships and Limited Liability Companies

No significant changes from prior year end.

Note 7 - Investment Income

No significant changes from prior year end.

Note 8 - Derivative Instruments

No significant changes from prior year end.

Note 9 - Income Taxes

No significant changes from prior year end.

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

No significant changes from prior year end, except for the following.

On May 16, 2016, the Company received a capital contribution of $45,000,000 from Nationwide Life Insurance Company.

On September 1, 2016, the Company received a capital contribution of $45,000,000 from Nationwide Life Insurance Company.
Note 11 - Debt

Not applicable.
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Statement as of September 30, 2016 of the NAT'ONW'DE L”:E & ANNUlTY |NSURANCE COMPANY

NOTES TO THE FINANCIAL STATEMENTS

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 — L eases

No significant changes from prior year end.

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

No significant changes from prior year end.

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

A.

Transfers of Receivables Reported as Sales

Not applicable.

Transfers and Servicing of Financial Assets

No significant changes from prior year end.

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

Wash Sales

Not applicable.
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NOTES TO THE FINANCIAL STATEMENTS

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

Not applicable.

Note 20 — Fair Value Measurements

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

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

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

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

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

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

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

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

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

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

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

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

Level 1 Level 2 Level 3 Total
Assets at Fair Value
Industrial and miscellaneous $ - $ -3 1,261,856 $ 1,261,856
Total Bonds $ - $ - $ 1,261,856 $ 1,261,856
Separate account assets’ 1,407,028,748 - - 1,407,028,748
Derivative assets - - 214,500,607 214,500,607
Total Assets at Fair Value $ 1,407,028,748 $ - $ 215,762,463 $  1,622,791,211

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 $1,004,276 $499,664 $- $- $(198,575) $- $- $(19,014) $(24,495) $1,261,856
Total Bonds $1,004,276 $499,664 $- $- $(198,575) $- $- $(19,014)  $(24,495) $1,261,856
Derivative assets $187,188,527 $- $- $(2,473,264) $10,184,407  $21,591,859 $- $(1,990,922) $- $214,500,607
Total Assets at Fair Value $188,192,803 $499,664 $- $(2,473,264) $9,985,832  $21,591,859 $- $(2,009,936)  $(24,495) $215,762,463
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Statement as of September 30, 2016 of the NAT'ONW'DE L”:E & ANNUlTY |NSURANCE COMPANY

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

September 30, 2016:

Not Practicable

Aggregate Fair Value  Admitted Assets Level 1 Level 2 Level 3 (Carrying Value)
Assets
Bonds $9,408,004,532 $8,785,764,873 $60,636,061 $9,125,107,653 $222,260,818 $-
Mortgage loans, net of allowance 2,182,907,546 2,169,067,596 - - 2,182,907,546 -
Short-term investments 355,474,586 355,474,586 - 355,474,586 - -
Derivative assets 17,372,402 18,934,000 - 17,372,402 - -
Policy loans® 59,175,884 59,175,884 - - 59,175,884 -
Securities lending collateral assets 28,100,693 28,100,693 28,100,693 - - -
Total Assets $12,051,035,643 $11,416,517,632 $88,736,754 $9,497,954,641 $2,464,344,248 $-
Liabilities
Derivative liabilities $720,717 $360,328 $- $720,717 $- $-
Investment Contracts 7,427,852,050 6,831,946,589 - - 7,427,852,050 -
Total Liabilities $7,428,572,767 $6,832,306,917 $- $720,717 $7,427,852,050 $-

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

Note 21 - Other Items

No significant changes from prior year end.

Note 22 - Events Subsequent

Type | — Recognized Subsequent Events:

Subsequent events have been considered through 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.

Note 24 - Retrospectively Rated Contracts and Contracts Subject to Redetermination

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

Note 25 - Changes in Incurred Losses and Loss Adjustment Expenses

Not applicable.

Note 26 - Intercompany Pooling Arrangements

Not applicable.

Note 27 - Structured Settlements

Not applicable.

Note 28 - Health Care Receivables

Not applicable.

Note 29 — Participating Policies

No significant changes from prior year end.

Note 30 - Premium Deficiency Reserves

No significant changes from prior year end.

Note 31 — Reserves for Life Contracts and Annuity Contracts

No significant changes from prior year end.

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

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

Note 33 - Premium and Annuity Considerations Deferred and Uncollected

No significant changes from prior year end.

Note 34 — Separate Accounts

No significant changes from prior year end.

Note 35 — Loss/Claim Adjustment Expenses

No significant changes from prior year end.
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9.1

GENERAL INTERROGATORIES
PART 1 - COMMON INTERROGATORIES

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.

Have there been any substantial changes in the organizational chart since the prior quarter end?

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?

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.

Yes[X] NoJ[ ]

Yes[ ] No[X]

Yes[ ] No[X]

2 3
NAIC
Company State of
Name of Entity Code Domicile
If the reporting entity is subject to a management agreement, including third-party administrator(s), managing general agent(s), attorney-in-fact, or
similar agreement, have there been any significant changes regarding the terms of the agreement or principals involved?
If yes, attach an explanation. Yes[ ] No[X] NAJ]
State as of what date the latest financial examination of the reporting entity was made or is being made. 12/31/2011
State the as of date that the latest financial examination report became available from either the state of domicile or the reporting entity. This date
should be the date of the examined balance sheet and not the date the report was completed or released. 12/31/2011
State as of what date the latest financial examination report became available to other states or the public from either the state of domicile or the
reporting entity. This is the release date or completion date of the examination report and not the date of the examination (balance sheet date). 04/02/2013
By what department or departments?
OH
Have all financial statement adjustments within the latest financial examination report been accounted for in a subsequent financial statement filed
with Departments? Yes[ ] No[ ] NA[X]
Have all of the recommendations within the latest financial examination report been complied with? Yes[ ] No[ ] 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[ ]
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GENERAL INTERROGATORIES
PART 1 - COMMON INTERROGATORIES

9.11 Ifthe response to 9.1 is No, please explain:
9.2 Has the code of ethics for senior managers been amended? Yes[X] Nol[ ]
9.21 Ifthe response to 9.2 is Yes, provide information related to amendment(s).
The No-Retaliation Policy has been updated in regards to reporting possible violations of state and federal law or regulation to any governmental
agency or entity or making disclosures protected under state or federal whistleblower laws or regulation.
9.3 Have any provisions of the code of ethics been waived for any of the specified officers? Yes[ ] No[X]
9.31 If the response to 9.3 is Yes, provide the nature of any waiver(s).
FINANCIAL
10.1 Does the reporting entity report any amounts due from parent, subsidiaries or affiliates on Page 2 of this statement? Yes[X] Nol[ ]
10.2 Ifyes, indicate any amounts receivable from parent included in the Page 2 amount: $ 0
INVESTMENT
11.1 Were any of the stocks, bonds, or other assets of the reporting entity loaned, placed under option agreement, or otherwise made available for
use by another person? (Exclude securities under securities lending agreements.) Yes[ ] No[X]
11.2 Ifyes, give full and complete information relating thereto:
12. Amount of real estate and mortgages held in other invested assets in Schedule BA: $ 39,493,388
13. Amount of real estate and mortgages held in short-term investments: $ 0
14.1 Does the reporting entity have any investments in parent, subsidiaries and affiliates? Yes[X] Nol[ ]
14.2 Ifyes, please complete the following:
Prior Year-End Current Quarter
Book/Adjusted Carrying Value Book/Adjusted Carrying Value
14.21 Bonds $ 0 $ 0
14.22 Preferred Stock 0 0
14.23 Common Stock 0 0
14.24 Short-Term Investments 0 0
14.25 Mortgage Loans on Real Estate 22,150,000 38,091,904
14.26 All Other 61,818,833 77,353,018
14.27 Total Investment in Parent, Subsidiaries and Affiliates (Subtotal Lines 14.21 to 14.26) $ 83,968,833 $ 115,444,922
14.28 Total Investment in Parent included in Lines 14.21 to 14.26 above $ 0 $ 0
15.1 Has the reporting entity entered into any hedging transactions reported on Schedule DB? Yes[X] Nol[ ]
15.2 If yes, has a comprehensive description of the hedging program been made available to the domiciliary state? Yes[X] Nol[ ]
If no, attach a description with this statement.
16.  For the reporting entity's security lending program, state the amount of the following as of current statement date:
16.1 Total fair value of reinvested collateral assets reported on Schedule DL, Parts 1 and 2: $ 28,100,693
16.2 Total book adjusted/carrying value of reinvested collateral assets reported on Schedule DL, Parts 1 and 2: $ 28,100,693
16.3 Total payable for securities lending reported on the liability page: $ 28,091,621
17.  Excluding items in Schedule E-Part 3-Special Deposits, real estate, mortgage loans and investments held physically in the reporting entity's
offices, vaults or safety deposit boxes, were all stocks, bonds and other securities, owned throughout the current year held pursuant to a
custodial agreement with a qualified bank or trust company in accordance with Section 1, Il - General Examination Considerations, F. Outsourcing
of Critical Functions, Custodial or Safekeeping Agreements of the NAIC Financial Condition Examiners Handbook? Yes[X] 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
17.2 For all agreements that do not comply with the requirements of the NAIC Financial Condition Examiners Handbook, provide the name,
location and a complete explanation:
1 2 3
Name(s) Location(s) Complete Explanation(s)
17.3 Have there been any changes, including name changes, in the custodian(s) identified in 17.1 during the current quarter? Yes[ ] No[X]
17.4 If yes, give full and complete information relating thereto:
1 2 3 4
Old Custodian New Custodian Date of Reason
Change
17.5 Identify all investment advisors, broker/dealers or individuals acting on behalf of broker/dealers that have access to the investment
accounts, handle securities and have authority to make investments on behalf of the reporting entity:
1 2 3
Central Registration Depository Name(s) Address
N/A Members of the investment staff designated by the Chief One Nationwide Plaza, Columbus, Ohio 43215
Investment Officer as detailed in the Corporate Resolution

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

18.2 If no, list exceptions:

Q08.1
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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

2,169,067,596

1.14  Total mortgages in good standing

2,169,067,596

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 $

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
L2 N =T 101104 (oo T=T 3OO OO

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.......uveiiiteiie ittt bbb a sttt £ et b s b4 sS4 44 s b4 s b s bR bR RS R R b AR AR R s AR s b bR ee e eebaesissiessssiesiessstaesestentans 434.1

2.2 A&H cost containment percent............ccoeuveveererseirerierinnnnns
2.3 A&H expense percent excluding COSt CONTAINMENT EXPENSES..........ccuiueiueiuciseisisiscisssss ettt bbb b s bbb s s bbb s bbb bs s st ehisb st esesten st s b st b s nes 3.6
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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SCHEDULE S - CEDED REINSURANCE

Showing All New Reinsurance Treaties - Current Year to Date
z

1
NAIC
Company
Code

ID
Number

3

Effective
Date

Name of Reinsurer

5

Domiciliary
Jurisdiction

6
Type of
Reinsurance
Ceded

7

Type of
Reinsurer

8
Certified
Reinsurer Rating
(1 through 6)

9
Effective Date
of Certified
Reinsuer Rating

NONE
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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......orcniseesissiesiessissssesseesseessesssensseenAL el | 100000000.6,663,938 [ oo | 9,835 [ 25,071,172 |....... 31,644,945
2. AIASKA....crreeeessenneseessnsenessnensnsssssesssnneenedBAK [ Lo | e 759,891 | [ | 100,000 e
3. ANZONA...eceeree oA [ el | 100000..12,989,326 ] ...l 72,165 | el 5,207 1 ....86,948,052
4. ATKANSAS......ccovierrriernrreiernesessneisesssseenesssssesssessnssenens AR [ Lo | 14,376,751 | .. 276,015 | ..l 3,897 .0 10,395,119 .
5. California.......ccccoeeveriereeseieisseeseiesssissiessssesesssssssssiesneen GA [l | 100, 138,439,644 | ............. 994,385 | ...................224 |.....332,404,658 |.....
6. Colorado.......coccorrmenrerrrnrnrnrrsinrneseissenssssssssesessssssssnesnensesCO [ el | 100 10,084,149 | ... 45,672 | ...............28,325 | ......48,616,083 |.......
7. CONNECHCUL......cceveerrerrerereriseeresrsesesessssisssesssssesssssssssesseneens O T [ eonenlens [ 0000000 16,370,633 | oo | creiienn.8,764 [......11,037,602 | .......
8. Delaware........ccocoeieveevesieieeseeieeeeessesesesssessesssesesseeenensnDE | el | 1000000..8,255,997 | . 43,641 | 3,172 003,917,034 ],
9.  District of Columbia. . v | e | e 1,033,491 |
10.  Florida.....c.ccooou.... JFL ... L] e 45 628, 949 ..150,057 | ............... 15,329 | ..... 163, 987 086 |..... 209 781, 421
11.  Georgia... GAl..... L] e 20,794,374 19,952 | 31,076 e 73,941,992 |....... 94,787,3% | ...
12, HAWAL .ot HI...... Lo e 4,758,887 | oo [ v | e 23,614,163 |....... 28,373,050
13, 1RO e IDf...... Lo e 981,309 | .o 145,691 | ..o 7,858 | .. 17,280,337 |....... 18,415,195
14, lNOIS....eoeeeeireireieeineireirnessereessessessisssssesssssssssssssssssssssssensell ol | 100000.30,976,911 | ... 513,257 | 25,379 | oo 98,988,692 |..... 130,504,239 | ....
15, Indi@na......cccovevvvrnenneneneenenensnsnsnsssssessesseseenne N sl | e00009,190,102 [ | 2,201 [ 62,304,546 |....... 71,496,849 |....
16, JOWAL..iciiecrceeeseiesiisniessssssssssssssssnssessesssensssssens A [l | 103,807,874 [ s | e 5,486 | e 3,368,681 |......... 7,182,041 ...
17, KaNSaS......cccoovevveveierseesssessesesesssssesssssssssesssssesssssessesssess s KO | covenlens [ cerennn 4,697,254 | ............. 366,633 | .o 6,742 | 32,931,223 |....... 38,001,852 |....
18, KentUCKY....coooceeeeirierereeseneeeseseeneessesssssssssssesseneen KY il | 10000000..8,888,786 | . 55,179 | i 7,601 [ 35,109,588 |....... 44,061,154 | ...
19, LOUISIANA.......ovvrererrcrerrncrersenennensenneninensenssenssnssessenesens LA [l | 5,234,241 [ | v 10,944 [ 25,904,428 |....... 31,149,613 |....
20, MaiNE....oiveeeereeecereeiseieeinenineisnisnisssssssessesssesssesssssssenssesME | ool [l 973,424 | s [ 295 | 5,326,264 |........ 6,299,983 |....
21, Maryland.......cooovenenennnnenenenenessssssssseseeeeMD | Lo [ 10000.23,758,104 ] .......... 15,365 | ..o 35,122 | e 38,853,748 |....... 62,662,339 |....
22, Massachusetts........cccccveeeveerievencencnseisesessssenesssssesenee e MA | L | 00 14,391,383 [ e | 0. 24,228 ] 43,046,888 |....... 57,462,499 |....
23, Michigan......cccovvenminmennennenninnencenenernennennsssssssssssssessesee M Lo [ 000000.43,387,169 | ..o 11,857 ] eeee..39,865 | 122,857,891 |..... 166,296,482 | ....
24, MINNESOtA.......ovrrereieiirerecreeirnerneirseisseisseiseesessessssessnesneseaMIN | L [0 14,998,814 | s [ 6,215 | 6,395,518 |....... 21,400,547 |....
25, MiISSISSIPPI....cvvvreererereererereesereseesiesseseseseesessssssessnssseessnseneeredMS | vl | 0000 3,847,640 [ oo | e 2,058 | 8,677,628 |....... 12,527,326 |....
26, MISSOUI....ocvvrvererreicrinneineiseiseineissessesesssssssssssssssssnnsonneenes MO | oL [ 10000...10,592,424 | ..............87,637 | ............... 19,038 | ....... 15,807,741 |....... 26,506,840 |....
27, MONtANA.....ceeverrrrreerereireeseinneseeessnsessssenssnsssssssensssssssessssssess s T [ eveseloes | oriienieese T6Q,TAT [ e | eveveireissssiseensnnes | coveenees 5,831,882 |........6,601,629 |....
28, Nebraska.......cooeomeneinrineinnennensennessesssesseessssnssssessssssessees NE | oo Lo [ e 2,787,499 | s | vl 774 | 33,060,055 |....... 35,849,328 |....
29, Nevada......ccooeveveevevceeeeeeeesesseeeseseseessssssessssessssssseneenes NV | el 100000, 12,917,922 | 0l 157,882 6,450 009,620,426 .
30. New Hampshire.. NH L] 1,667,864 | o [ e 681 1.......10,684,513 | ...
310 NEW JETSEY oottt nens
32, NEW MEXICO......oveiirrieieieiisie et
33.  New York.....
34.  North Carolina.
35.  North Dakota...
36, ON0...ucececicecce st
37, OKIANOMAL.......oucviieriecieeee e
38, OrEQON....ceeceeereererseessssiesessessssssssssssssessssssssesesseneesndOR | vl | i ..295,973 | v 3,436 |
39, Pennsylvania..........ccccocovenerniinrnennenenssseennsssessssssessnneneenn PA | e Lot 053,839,528 | ................86,382 | .............. 101,931 | .......
40.  Rhode Island.........c.ccccevivevenrniienennnninnenssnessssssseneennee R el [ 3,191,418 [ e | e 3,061 |
41, South Carolina...........cccoeereerrerrenenereeneneseesneneiseessseseseesensseen 0 | el [ 00000...9,382,418 | ... 31,178 | ..35,639 |
42, South DaKota........ccoevereerereisressiessesesessssssesssssessesseneen O | eevvi b i cerneriesenneissennnns | o998 [ 2,
43, TENNESSEL.....cueereeeereereeireireiseesnetssissssstesessesessessssssssssssesssnssesse IN | conees [ [ 15 440, 063 11,030 | 25,691 | 51,976,480
44, TEXES..covreerrrrreirnerissrisesissnssensssssssssssssssssssssssssssssesessnen X | evenebones | v 63,068,322 | ... ..291,185 | ............. 105,754 | ..... 133,130,806
45, Utah........
46.  Vermont..
A7, VITGINIB. oottt sttt
48, WaShINGION......coevieceereicecese e
49.  West Virginia... .
50, WISCONSIN......cveirririireresiesie e siesssssse sttt ssessnsans WI...... L.
51, WYOMING. ..ottt WY ...... L.
52.  American Samoa. LAS ... N...
53.  Guam............. GU[...... N...
54. Puerto Rico...... .PR].... N...
55, US Virgin ISIands...........ccovvuiurereieiieeiieiesssise e sens VI...... N...
56.  Northern Mariana ISIands..........cccoveverernereinrnensenesssesseneens MP{...... N...
57. Canada.......ccccoourmirvernne
58.  Aggregate Other Alien
59.  SUBOtAL.....eceeeecce s ..|(@a)..
90. Reporting entity contributions for employee benefit plans.............. XXX
91.  Dividends or refunds applied to purchase paid-up
additions and aNNUILIES..........ccceveveerereieieeeee e XXX
92. Dividends or refunds applied to shorten endowment or
Premium paying PEMOQ.........wererurrrrererresresnsssseeesesessessssessessessnenns XXX
93.  Premium or annuity considerations waived under disability
or other contract ProVISIONS...........c.coveerrrerrernereenerneesseseeseseseesesseeens XXX
94.  Aggregate other amounts not allocable by State. XXX
95.  Totals (Direct BUSINESS)......ovvurrrrereerreeeerienens XXX
96. Plus Reinsurance Assumed XXX
97.  Totals (All Business)........ of e XXX .2,091,797,372 | .2,925, 880 100 | ...
98. Less Reinsurance Ceded..........c.ccoververerrrennns XXX 145,405,192 86,295 [ [ 34,867,816 |..... 180,279,303 |....
99. Totals (All Business) less Reinsurance Ceded.........c..cocovverrerrunncen. XXX .2,056,929,556 | .2,745,600,797
XXX
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.
Insert the number of L responses except for Canada and Other Alien.

(a)

Q11



Statement as of September 30, 2016 of the NAT'ONW'DE L”:E & ANNU'TY |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 NAT'ONW'DE L”:E & ANNU'TY |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 NAT'ONW'DE L”:E & ANNU'TY |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 & ANNUITY 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.......... NIA.....ccooe. 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............ RE....coin. Nationwide Life Insurance Company................ ownership.......... ....100.000 |Nationwide Mutual Insurance Company........... | ..ccvevuees
0140...... Nationwide . 131-4156830.. | 2819288..... Nationwide Life Insurance Company.................. OH............ UDP.....cccoueu. 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.......... | .o.... 96.800 |Nationwide Mutual Insurance Company....

0140...... Nationwide 31-1486309.. | 4288105 Nationwide Realty Investors, Ltd Nationwide Indemnity Company............ccc.cc..... ownership.......... [ e 3.200 |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... 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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Exchange (Ownership
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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 & ANNU'TY |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:

* 92 6 5720164 9000008 =« * 92 6 572016 44700008 =«
* 9 2 6 57 2 016 3 650000 8 =* * 92 6 57 2 016 4480000 8 =
* 926 5720164450000 8 =
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Statement as of September 30, 2016 of the NAT'ONWIDE LlFE & ANNU'TY |NSURANCE COMPANY
Overflow Page for Write-Ins

NONE
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Statement as of September 30, 2016 of the NAT'ONWIDE LlFE & ANNUITY |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..........cccovvvvvvveveveverceiecveeeeeeeseeeieens | cveereeesieeesiesinnns 1,409,740,972 [ c.ovvvreenn 698,788,676
2. Cost of acquired:
2.1 Actual cost at time Of ACQUISITION..........c.ccvrviieeieicreces ettt ettt s s s sss s sses st sasssnsanes | sbessessesinsesssseessnsans 823,373,662 | vovvvverererers 813,156,039
2.2 Additional investment made after ACQUISIION.............cccveveierieieeeee ettt se s ssssssssanes | sveessssssssssessesnseseeses 19,985,990 | .oooveeveeveieieirinns 2,821,845
3. Capitalized deferred interest and other........... 489,466 |... 13,795
4. ACCIUAI OF QISCOUNT.........oeveieieeiecict ettt st bbb s bbb sa st enses bt es s sssssssssesssssssansens | sbestessssssssnssssssssssnssstessesntessesansans | sressessssssssssesasssssessesssbssessesansansns
5. Unrealized valuation increase (decrease).. T OO
6. Total Gain (I0SS) ON GISPOSAIS.......cvurerererrereirerereeisersssessesesesressssssessessssssesssssssssessssssessessessssssessesssessessassssssesssssnssessensnssessessessanssnes | sessssessessnssessassnssessassnssnssessansnss | sesessmsssssssssessessnssessasens 664,198
7. Deduct amounts reCEIVEd ON QISPOSAIS............cvuevruirererieriiese e ssss ettt sttt sses st esse s sssssssessssnsns | essessssessessesessnssssens 75,269,720 | oo 105,703,581
8.  Deduct amortization of premium and mortgage interest points and COMMITMENE FEES.........ovuvureierrerriiririrrrrrscsrerseeninees [ et sessensees | sessssessnsssseseesessssessssessssssessessanssnes
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. | coovisrvrinisinninns 2,178,320,370 [ .o 1,409,740,972
12, Total ValUAHON GIIOWANCE.........c.cvieieiecite ettt bbbttt bbb st s tesses s b sessens | ebistisssssssssensasassasaaes (9,252,774 oo (4,944,585)
13. Subtotal (Line 11 plus Line 12)....... 2,169,067,596 .1,404,796,387
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 miNUS LINE 14)......oiiiiiiiiiieieicieisie st sessesssensesssssssenesnaes | cvsssssesssssssssanees 2,169,067,596 | ...ooovviviieen. 1,404,796,387
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..........ccveveieeierieris sttt st sstes et sesse s ssssssssnnes | sresesssessesessnssssasees 70,470,006 | ..ooovovvrcrrerereran 67,247,288
2. Cost of acquired:
2.1 Actual cost at time of acquisition.............. 24,064,791 | .. ..11,030,259
2.2 Additional investment made after acquisition... 10,644,730 [ .o
3. Capitalized deferred INtErESt ANG OB ........c.ccveveeieveieece sttt st s st s b s s s sssssssenns | eevessessesssssssessessssessessessnssnssssessnnns | svessssisssssesssessesses e ss s s s ssessnaneas
4. ACCTUAL OF QISCOUNL. c...vuveiectecieiiste ettt sttt st s st en s ssessansnsns | absessessessanssnssessanssessest st s ssestensanes | asuessessasssnssnssansanssessen s e s e st ensansses
5. Unrealized valuation INCrEASE (ABCTBASE)........cuevcviveieeieieieee ettt st b st et st es et bt sss s s stesses e sassessesansns | evsesessessessesessssesseseas 2ATT2T4 | oo 2,237,453
6. Total Gain (I0SS) ON QISPOSAIS.........ceveieeieriirietesce sttt sttt s s bbb sss st es et b s s s e s s s ssesss s st ssessesansesanssnsnsans | sbestessessssssssssssesssssssessesastessessnsans | sressessssssssssessnssstessesestssessasassansans
7. Deduct amounts reCeived 0N dISPOSAIS............cuuuruuiumimmiriiriieieeieeseessesses ettt ssssssssssesenssenins | sestesiessesssssssssessensees 133,005 | oo 10,044,994
8. Deduct amortization of premium and AEPIECIALION..........curvrerirerrerire s se s ess s s ssessesssssssssessensssssessanssns | sssessessesssnssnssessanssessessanssnssessessnss | ssssssessassnssnssasssnssessessnssnssessanssnes
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. .........cvverurrerrrerrereireeenreseiseessseseessssssessssesssessessessssssessesses | sssssssessssssssesssssssssessesssssessesssnssns | sssessasssssssssssssnsssssessassssssessassssses
11. Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5+6-7-8+9-10).. .107,223,796 ..70,470,006
12, Deduct total NONAAMItEA @MOUNLS..........cvruerieciciri ettt s sttt essessns st ens st essenen | snsssssessssssnsssssessanssnsseesanssnssessansas ettt nee
13. Statement value at end of current period (Ling 11 mMiNUS LINE 12).......cuiiiiiiiiiiiiieieiieieieseiesisisesessessiesssessssssssessesssssssessssnses | crsseesssossesssseesessans 107,223,796 | ..o 70,470,006
SCHEDULE D - VERIFICATION
Bonds and Stocks
1 2
Prior Year Ended
Year to Date December 31
1. Book/adjusted carrying value of bonds and stocks, December 31 Of PriOr YEaI..........c.ccveuererreierseieiessesssssiessessssssssenss | evessessessssssessnnens 7,218,519,626 | .ovvvvvvrrreiennns 5,295,473,542
2. Cost of bonds and StOCKS @CQUIMET...........cvuuiireiieiieriiicissiesie sttt sttt sse s s s sasssans | essessessnssessansanes 2,012,767,739 | oo 2,608,591,795
3. ACCIUAI Of QISCOUNL.......vuviiiciciecsisic sttt s bbb s bbb en st s entn s ntentnns | esssssessessensessessensas 11,701,323 | oo 12,938,933
4. Unrealized valuation increase (decrease).. (1,805,324) | oo 99,538
5. Total gain (loss) on diSposals..........c.cervrrererrerenne ...(15,047,965)] ...... ...(6,368,344)
6. Deduct consideration for bonds and stocks disposed of. ..408,902,121 | ...... 666,518,066
7. Deduct amortization Of PrEMIUM..........ccuevevirieeeeesetese ettt s s b sae s b st s st es s s s sssssesnssstessnsans | sessessssessessesessensesens 15,570,989 | .oovoeverieeernne 18,898,876
8. Total foreign exchange change in book/adjusted CaIrYiNG VAIUE.............ccvvueveicvrireisieeseseses e ssssssessesenss | sessesisssssesessssessenes (10,133,993) [ cvovvrereere e (6,618,986)
9. Deduct current year's other-than-temporary impairment rECOGNIZEM. .........ovuvererririrernrieiereieessesssse s sssssssesssssesssnes |_ssssssssssssssssssssssssssessas 4,501,561 | oo 179,910
10. Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5-6-T+8-9)..........cccccvuvrrrrerrerererereisesseseseseeessesenes | cvvereresseseesisssnens 8,787,026,735 | e 7,218,519,626
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)....viuiieiiiiiciiieis st sessessssnsessssssesesnaes | cvsssssesssssssnssnens 8,787,026,735 | oo 7,218,519,626
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Statement as of September 30, 2016 of the NATIONWIDE LIFE & ANNUITY 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

1 2 3 4 5 6 7 8
Book/Adjusted Carrying Acquisitions Dispositions Non-Trading Activity Book/Adjusted Carrying Book/Adjusted Carrying Book/Adjusted Carrying Book/Adjusted Carrying
Value Beginning During During During Value End of Value End of Value End of Value December 31
NAIC Designation of Current Quarter Current Quarter Current Quarter Current Quarter First Quarter Second Quarter Third Quarter Prior Year
BONDS
1. NAIC T (@)t ssesss st sssss | coseesinneseeneens 3,670,912,392 | ..ooovivrrrrrirnn 441,246,817 | oo, 140,446,008 | ....ocvvvvrerrircreennne 20,836,778 | ...ovvvvrrrrirn 3,563,790,320 | ...oocvvvrrreirennn. 3,670,912,392 | ..oovvvrircrienne. 3,992,549,981 | ..ooovvvrvrrncriennee 3,107,538,101
2. NAIC 2 ().vveereererereiieesisesssicessseesssssessssssssssessssessssssesssssessssesssssnesnnes | cesesnsesesnessens 3,982,283,110 | .ovoovvveerrrirren 290,946,994 | .....ccooovvrmrrrriinicnns 78773472 [ oo (63,602,518) | .covvorrrivrrnrrenne 3,822,451,939 | ..ovvvvvirririnnn. 3,982,283,110 | coooonvrerrrcrrennee 4,130,854,414 | ....ccvvvvcrins 3,662,281,148
3o NAIC 3 (8).erunrerrueerrerressnreesssesssssssssssesssssssssssssssssssssssssssssssssssssssssssssssasness | sesssssssssssnssssssnees 471,425,138 | coooeervernerernneeens RIRSTUCH: y£: T [— 12,767,388 | ..ovverecerererrerenn 29,843,595 | ..ooovverrrerrreennne 496,550,683 | ....vveouvrerrrernenns 471,425,138 | oo 528,005,223 | ...vvvorrrerererenens 354,338,834
A, NAIC 4 ().ereeereeeeseeeereeeeseeeesssessssssesssssssssssessss s ssssss st ssssssssesssssness | sesssssssssssnssssaenes 125,421,270 | covveoreeeeeeeeiseeesnsesesssseessseens | ceeesisneeesnnesesssseeeens 3,128,526 | .covooreeeeiiereei. (RIS AT-) | I 96,343,870 | ..oovverrerrereeeenns 125,421,270 | .oovvverenrircienns 121,933,029 | ..oovvveerieriennane 83,651,789
5. NAIC 5 (2).eruureerrereseressseeniseessssesssssesesssesss s sesssssss s ssss s ssssesssssssssssnns | sesssssessssnssssssnessssans 8,789,003 | ...uvvereererrerrirseerinesnisssenssnas | oseesisseenseesernenns 2,677,540 | .oeveeerrncriiennd 6,726,173 | oooevverreerirsereennne 1,747,558 | oo 8,789,093 | ..oouevrererrirrereenns 12,837,726 | cooooveerereerircciennns 9,465,606
B NAIC B ()..erveererrerrerreircensireeseessssesssssseessssesssssseesssssessseseessssssssssssssseensss |asssssesssssesssssecssees 1,366,898 |...oooiviisiiciscicis | i, 123,617 |, (396,925) | ..ooorieeiiriiiienne: 1,208,760 [ ..oocoovcicriiiie, 1,366,898 [ ..o 846,356 | ..o, 1,244,144
7. TOtAl BONAS. .. .veeruirreersrreesssrsssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssns | sassssssssssssssssens 8,260,197,901 | ..oovvernrrriirisnreees 771,697,689 | ..o, 237,916,249 | ..o (6,952,612) [ ...ccevvrerirers 7,992,093,130 [ .ocorveninreennnens 8,260,197,901 [ ..ocovvrrrsrernnens 8,787,026,729 | ....ccoccrnsrennrens 7,218,519,622
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........orrrinrinssressnensssessnesseenssresssessssess | oossesssesnnsssennens 8,260,197,901 | ...coooorvvrrarinnnees 771,697,689 | ..o, 237,916,249 | ..o (GRS 4] I —— 7,992,093,130 [ .ocosrrninrennnens 8,260,197,901 [ ..ocovvrrisrennnens 8,787,026,729 | ....ccoccnnsrennnen. 7,218,519,622
(a)  Book/Adjusted Carrying Value column for the end of the current reporting period includes the following amount of non-rated short-term and cash equivalent bonds by NAIC designation:

NAIC13§.......... 0; NAIC2§..... 0; NAIC3S§.... 0; NAIC4S.....

0;

NAIC5 $

0;

NAICG§......... 0.




Statement as of September 30, 2016 of the NAT'ONWIDE LlFE & ANNUITY |NSURANCE 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 | ererseene s 355,474,586 |......ccoouenns DS TN [T 355,474,586 | .ooovovvvreenirissniiennns 113,193 [ s
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 229,045,226 | ..covvveririeriierererens 120,964,394
2. Cost of short-term investments acquired 5,034,047,509 |...covvorrrrrrierirnenns 5,252,944,675
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 ON dISPOSAS...........cccvueiiiiveiieieieee ettt b s s nsens | srebsnssnsestesns st s 4,907,618,149 |..cooveveereeiers 5,144,863,843
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)....vviveiviiiiiicsceieersisesiseessssesesssenssessenssnssnssssnssnsenennes | eeseresessensensssesnesnsess QDDA T4580 | vviveiveviieiiiisierienenn 229,045,226

QsI03




Statement as of September 30, 2016 of the NAT'ONWIDE LlFE & ANNUITY |NSURANCE COMPANY
SCHEDULE DB - PART A - VERIFICATION

Options, Caps, Floors, Collars, Swaps and Forwards

1. Book/adjusted carrying value, December 31, prior year (Line 9, prior year) 65,164,921

2. Cost paid/(consideration reCeIVEd) 0N AAGIIONS..........c.ccviiueiiiie ettt et e bbb bbbt s bbb bbbttt a st bar e 86,488,741

3. Unrealized valuation increase/(decrease) 89,604,425

4. Total gain (10SS) 0N tErMINAtION FECOGNIZEM. ........couiireiiiieieieiis ettt bbbt bbbt e bR bbb bbb bR s bbbt een (12,951,124)

5. Considerations received/(paid) on terminations 3,999,077

8. AMOTEIZAtION. ... ettt bbb s s SRR AR £ RS RR R R AR AR AR E etk R ettt

7. Adjustment to the book/adjusted carrying value of hedge item

8. Total foreign exchange change in DOOK/AdJUSIEA CAMTYING VAIUE............cc.iueiveiicicicicie sttt bbb ettt 8,766,393

9. Book/adjusted carrying value at end of current period (Lines 1+2+3+4-5+6+7+8) 233,074,279

10, DEdUCE NONAAMILIEA ASSEES.......curvrirreiiseiieriseieie sttt ss st st s 8888288 s £ E AR bbbttt

11. Statement value at end of current period (Line 9 minus Line 10) 233,074,279

SCHEDULE DB - PART B - VERIFICATION
Futures Contracts

1. Book/adjusted carrying value, December 31, prior YEAr (LINE B, PHOT YEAT).........cruuererurrerrreeesreseeseseesessseessessssssessessssssessesssssssssessassssssessessassssssessessssssessesssssnssassnes 12,412,400

2. Cumulative cash change (Section 1, Broker Name/Net Cash Deposits Footnote - Cumulative Cash Change column) 3,912,450

3.1 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 0

Change in variation margin on open contracts - All Other:
3.13 Section 1, Column 18, current year to date minus..........ccccoeeeereencr (1,411,121)
3.14 Section 1, Column 18, PriOr YEaI........ccrueereererreeereireereeseeiseesesennenes (346,430) (1,064,691) (1,064,691)

32 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 0

Change in amount recognized:
3.23 Section 1, Column 19, current year to date minus...........ccccevvernnce. (1,411,121)
3.24  Section 1, Column 19, PriOr YEAI.........ccceveeverevererieeieie e (346,430) (1,064,691) (1,064,691)

3.3 SUDLOLal (LINE 3.1 MINUS LINE 3.2) ...ttt ettt sttt s bbb s st s 428k s s bbb bbb s e st 0

4.1 Cumulative variation margin on terminated contracts during the year...............cccoevereevererseireresseienans 16,772,830

42 Less:
4.21  Amount used to adjust basis of hedged item.........cccccveververrerennnen.

4.22  AMOUNE rECOGNIZEA. ... vttt 16,772,830 16,772,830

4.3 Subtotal (Line 4.1 MINUS LINE 4.2)......c.cvrireieiieieisssetes st b st sssssssas

5. 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

6. Book/adjusted carrying value at end of current period (Lines 1+2+3.3-43-51-5.2)..... 16,324,850

7. DEdUCE NONAAMIIEA @SSELS.......evureirireireiriieie ittt sse et 8 s8R R8s e e bbbt s s n st entn

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

16,324,850

QsSi04
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Sch.DB -Pt.C -Sn. 1
NONE

Sch.DB -Pt.C-Sn. 2
NONE
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Statement as of September 30, 2016 of the NAT'ONWIDE LlFE & ANNUITY |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 233,074,279
Part B, Section 1, Column 15 plus Part B, Section 1 Footnote - Total Ending Cash Balance...........cccoeuveveueevervcrecsecciieieennns 16,324,850
TOtAl (LINE T PIUS LINE 2).....uvueveeiiieiieie ittt siessss sttt bbb b st st s 4828 R84 s bR Rt a bbbttt e s 249,399,129
Part D, SECHON 1, COIUMN B.......uivirieirririiieesieesisesiesi s 249,759,457
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 (360,328)
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 231,152,293
Part B, SECHON 1, COIUMN 13........ioirerieieeceisreri sttt 2,422,928
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 233,575,220
Part D, SECHON 1, COIUMN 8.......ouveiveeeecice ettt sttt b sa st s et ettt s s b saesae st anees 234,295,937
Part D, SECHON 1, COIUMN O......ooveirieee ettt et bt sa sttt bt s s s s s sae s s anees (720,717)
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 4,571,870
Part B, SECHON 1, COIUMN 20.........cuiveieeieiceeie ettt sttt ss sttt s bbb s s e sss s ssss e 16,324,850
Part D, SECHON 1, COIUMN 11......oioieeeeieeeseeeseeeese s eeesseses st ess st 20,896,720
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 0)

Qsl07



Statement as of September 30, 2016 of the NAT'ONWIDE LlFE & ANNUITY |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 & ANNUITY 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 & ANNUITY 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
00-1102454 GRANDVIEW HEIGHTS 12/01/2015.... | cooreeeereecriens 3800 | 1eoreeavreeeseesees ettt | et 5,450,000
00-1102489 ST CHARLES 08/17/2016.... 15,000,000 | ...voovreririiriieiiieeeseeise st | eebsennienes 20,530,000
00-1102553 LEXINGTON.......... 09/01/2016.... | .. 5,600,000 8,120,000
00-1102572 SEATTLE....... 08/29/2016.... | .. 12,350,000 16,780,000
00-1102574 ATLANTA 07/26/2016.... | .. 18,260,000 24,893,880
00-1102610 ONTARIO. . |07/07/2016.... 5,900,000 12,210,000
00-1102611 MIRA LOMA. 07/01/2016.... | .. 17,800,000 30,180,000
00-1102612 EDISON.... 08/04/2016.... | .. 15,500,000 22,770,000
00-1102614 ROGERS 09/01/2016.... 24,800,000 32,420,000
00-1102619. MADISON.............. 08/10/2016.... | .. 7,450,000 9,740,000
00-1102630 EVERETT 09/15/2016.... | .. 4,000,000 5,920,000
00-1102635 WESTPORT. 09/26/2016.... 21,460,000
00-1102636 OVIEDO 08/08/2016.... | .. . 19,650,000
00-1102641 SAN ANTONIO. ...t 08/08/2016.... | .. 9,700,000 13,710,000
00-1102647 SEATTLE....... . 1 08/08/2016.... 38,000,000 55,720,000
00-1102653 CERRITOS 09/23/2016.... | .. 7,000,000 . 11,210,000
0599999. Total - Mortgages in Good Standing - Commercial MOMGAGgES = All OfNET. ...ttt ettt oetsens bbbttt enenins | ceenes XXX....... XXX 209,660,000 | ....ovverereiieiiieierceeeeee s 5,450,000 | ...oovovrreieiieieeieeceee e 305,313,880
Mortgages in Good Standing - Mezzanine Loans
99-0000053 GREENVILLE.............. . [NC 09/09/2016.... | covevrernrirririsriraniins 11.500 0 | ittt | srrieneenes 36,900,000
0699999. Total - Mortgages in GOOd Standing = MEZZANINE LOBNS. ... ...ouuiiruieieisisiiseseisissse s ess st es e ees sttt e febsessaesens st snses et sesens st sentensnssanes | ansanes XXX XXX 0 | o 0 36,900,000
0899999. Total - MOrtgages i GOO SEANGING. .. ... eruuresiersieieseers et ees et es etk 8 888888 E A8 eEE e f e EfneEb et sttt | crbia XXX.oone XXX 209,660,000 | ...oeeiieerisrirenisei s 5,450,000 342,213,880
3399999, TOAI MOIGAGES........covevririeiieiciti ittt bbb bbb+ttt ne | Shbeet s bbbttt | nevenes XXX XXX 209,660,000 [ ....vuvuriieiereiiiinieieiriiene e 5,450,000 | ...voveririieicireiie e 342,213,880
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
00-9000107......cvvssvvcrnesnnee [SANTA ANA....ocos sttt (o N— [ [ 08/01/2001.... [07114/2016... 33,896 | .oooovnssnnssinn s | | s 0 8,561 XTI R P 0
0199999. Total - Mortgages Closed by REPAYMENL..........cc v snienne eeseeeessesnseneessees 33,896 0 { 0 0 0 0 8,561 8,561 | .o 0 0
Mortgages With Partial Repayments
00-1000746..........vvveererrrenes HUBER HEIGHTS............... OH..oovvvvne [ e T1M16/2007.... [ oo | e 179,147 | oo e | v | e 0 ..45,200 0
00-1000925.. .. | JACKSONVILLE 12/23/2002.... 1,017,516 0 ..14,402 0
00-1000927.. .| SAN DIEGO... CA .| 05/08/2002.... .266,115 0 .43,907 0
00-1001049.. PA oo e 10/24/2002 .190,513 0 ..24,281 0
00-1001237.. . L. S B 11/20/2002.... 3,354,271 (U1 TN PPN 119,760 0
00-1001260.. | PITTSBURGH. ...t PA oo | v 03/05/2003.... | covooverrererinns | cevrrerieeiinerienes 410,321 0 .42,360 0




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

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

00-1001267.. [ TROY o B - 03/07/2003.... | ..oovvvenrieinis | e 947,029 0 .27,810 0
00-1002012.. .. | CEDAR GROVE N 03/04/2003.... 1,324,273 | . 0 ..24,498 0
00-1100109........covrvvrririrines MILFORD........oevvmriiviirinnineiieninenienisrissiiessssssssenssnennnes | OHeivicniiins | e 09/23/2003.... | covooverrirnirinns [ e 247,792 coe [ e [, 0 ..21,623 0
00-1100141.. .. | GRAND RAPIDS.... Ml [ 10/30/2003.... 1,040,184 0 ..84,367 0
00-1100202.. .| BALDWINSVILLE... NY.cins [ 12110/2003.... [ ..o | s 555,537 e . 0 42,775 0
00-1100265............c.cceeveereee. [ALTAMONTE SPRINGS...........ooovvicrinincinciinnicniiniincinns | Flciiiis | s 12118/2003.... [ ..o | s 895,454 U O O 0 ..27,460 0
00-1100347.. L VISALIA .. | CAuiiciiis | e, 07/14/2004.... | ... .644,346 0 41,139 0
00-1100375.. .. | ALGONQUIN.. . [OOSR PP 09/15/2004.... | ... ol 658,197 e . 0 ..40,985 0
00-1100394..........cocoorrinnianee FORT WAYNE........iiiiniiniiccsssissessnesniean NG | s 05/14/2004.... 1,205,818 P R OO 0 .23,722 0
00-1100406.. .. |EDISON......ccvvvrrianee N e 05/18/2004.... 2,213,924 0 .53,411 0
00-1100421.. .. | PORT ORANGE FL I I 09/16/2004.... | covvoverriirrinns [ e 456,575 | . 0 17,077 0
00-1100497.......conrirrinrianes KENT. WA i | e 08/23/2004.... | coooocverririicnns [ e 673,988 cor e [ 0 ..28,263 0
00-1100600.. .. | FARMERS BRANCH........ccocceurrunee X N 12/16/2004.... | ... 728,270 0 8,320 0
00-1100669.. .| BATTLE CREEK....... Ml [ 11/29/2004.... | ... o .853,695 0 251,100 | e 51,100 e 0
00-1100719 FARMERS BRANCH.........c.ccccoonue > N 12116/2004.... [ ..o | s 144,843 0 1,655 1,855 | oo [ s 0
00-1100729.. .. | PHOENIX B [ 03/30/2005.... | covoovvvrrirriinns [ e 751,109 0 8,016 8,016 0
00-1100844.. .| ORLAND PARK I | e 07/22/2006.... 2,739,807 0 258,195 | i 58,195 . 0
00-1101147 SOUTH HAVEN....... M s 04/20/2006.... 1,142,867 0 49,442 | 49,442 | ..o | i 0
00-1101287.. .. | PALATINE.............. [OOSR I 08/25/2006.... 4,452,501 0 ..24,081 0
00-1101525..  JAUSTIN s L. S B 07/18/2007.... 2,354,706 0 ..20,835 0
00-1101660.. .. | BUFFALO GROVE.........coevieiicisisiesssesssssssssessi s e | v 06/08/2009.... 2,133,153 0 ..24,684 0
00-1101702.. .. | CLINTON . . 10/08/2010.... 3,236,309 0 .44,542 0
00-1101704.. ..|ST. PETERSBURG B IR 08/05/2010.... | ..oovverrriirnis | e, 125,444 0 ..26,959 0
00-1101713.. [ SANDIEGO........convirinrinrisnicsnisniissienisssessissisnsenens | CAuiiiciiiis | e, 10/05/2010.... 6,683,674 (U ORI ISV 123,112 0
00-1101715.. .. |LYNDHURST..... .112/01/2010.... 8,123,497 0 ..39,883 | ... ..39,883 0
00-1101727.. . [WEST BABYLON......coooovvinriniimrinniininncinnisnsisssnnssinnnnns | NY i | s 021512011 | oo [ e 812,386 0 8,360 8,360 0
00-1101780.. o | MINNEAPOLIS......coooerierinrirneisernerseinennenseisenenseneenns | MNeciiiincn | e, 09/20/2011.... 9,311,487 0 ..46,956 ..46,956 0
00-1101800.. .. | CHICAGO.. IL .| 11/30/2011.... 9,336,350 0 ..46,905 ..46,905 0
00-1101813.. CRALEIGH. ... |\ (ORI R 03/28/2012.... 3,366,115 0 ..22,009 0
00-1101817.. . CA.ovvvcnnes [ v 06/27/2012.... 9,748,419 0 .46,819 0
00-1101864.. .. | SUNSET VALLEY.. 1D . .1 0711712012.... 8,647,697 0 151,271 0
00-1101866.. .. | BUFFALO GROVE.........c.ociiiiiiiinriciciiesiesississieniis /OO IO 08/09/2012.... 3,950,422 0 .42,105 0
00-1101867.. o | BUFFALO GROVE...........omviririiisississiesesssissssssssssenns e | v 08/09/2012.... 3,950,422 0 .42,105 0
00-1101897.. [ PHOENIX oo N 12/21/2012.... 3,723,753 (U O INN P 117,918 0
00-1101908.........ovvverrrirrrines OCEANSIDE........cccommiminerrnrinninniienninenienesnesensiesnsnennes | NY wcviiiciiins | e 11128120120 [ oo | v 10,913,005 0 ..71,894 0
00-1101911.. | GRAND LEDGE.......cccooovviienrinriinnnniiecisnisnisnssinsiensens | Ml | s 12/2712012.... 4,009,375 0 .27,329 ..27,329 0
00-1101919.. + |[BLOOMINGTON. ..o ING | s 12/05/2012.... 9,647,208 e . (U1 T RTONN PN 100,292 | ... 100,292 0
00-1101927......cvvvrirririinns BRICK. ... NJoini s 1211202012, | s | e 18,907,415 O O O (V[ [ 101,426 | ..o 101,426 0
00-1101928.. .. |ANAHEIM... CA.oorvcvnies [ 12114/2012.... | ... ....19,092,889 0 ....102,732 ...102,732 0
00-1101979.. .. | SEATTLE... WA o | e 08/01/2013.... | ... e ..13,771,316 | . 0 v 140,735 | 140,735 L ol 0
00-1102007........coonrverririenes LAKEWOOD.........cooriiirininsisisesssissssssssssesssnenas 0], ISR R 06/28/2013... | covooverririnns [ e 15,444,109 T O O (0 N 174,684 | .............. 174,684 | ..o [ e 0
00-1102015.......cooovrirriinirines BOSTON. ...ttt MA. i | 07/30/2013.... | covooveriricnns | e, 13,162,205 v e | 0 295,758 | oo 95,758 | ..o | v 0
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Statement as of September 30, 2016 of the NATIONWIDE LIFE & ANNUITY 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
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

00-1102026.. .. |[KNOXVILLE................. L\ PSS (R 10/15/2013.... 5,326,502 0 ..48,501 ..48,501 0
00-1102029.. .| BROKEN ARROW ) OKeeies [ 10/1072013.... | oo | i 12,814,803 (U O RINN P 142,694 142,694 0
00-1102037 INDEPENDENCE TWP.......ovvoiirieiinriesierissiiesienienes M i 09/05/2013.... | covoveverrerrrienns | e 10,030,916 0 ..56,407 0
00-1102051.. | GAINESVILLE. ..o FLotiorrreriens [ e 11/01/2013.... 2,947,471 0 12,773 0
00-1102054.. S| COLUMBUS.........ooiiiiciccsiesisiessissias OH..oovvvvvvi [ 05/1412014... | covoocvrircnns [ e, 13,200,129 0 ..53,552 0
00-1102080 GAINESVILLE......oveoveeeeeeeeeeseeeveseeseees s FLutriiriiies | e 12112/2013.... 6,689,363 0 .43,376 0
00-1102081.. | GAINESVILLE.........ooirvenriennreinseeinneeenneeensesensnsensesessnnees | Flovorsneiinnnnes [ e 12/12/2013.... 1,337,873 0 8,675 0
00-1102082.. | TORRANCE.......ooiirnriveinnierierississsinssisenienisssesnsens | CRuriiiiiinnies [ v 10/28/2013.... 5,255,334 0 W4T | 34,731 0
00-1102096 BALTIMORE.........ccccoimminmiinninniiniinnisnisnsississiisssninnes | MDcciicciicis | e 11112/2013.... 6,000,000 0 L24,634 | o 24,634 | ..o | i 0
00-1102099.. . | BEAVERTON.......coooriinniinrinnicciinniccienissisniessisnsnennens | ORucciiciieis | e, 12/10/2013.... 9,568,258 0 LBOATE | 60,475 0
00-1102153.. | SANTAANA. ... | G [ 05/28/2014.... 2,046,231 0 9,497 9,497 0
00-1102157 EXTON....ooviiiriiniinnissiinnesiiesssisnisssssseesssssneenns | PR v 05/07/2015.... | cooooeverriiriinns [ e, 12,632,655 0 ..60,594 0
00-1102176.. o [PORTLAND.....coooevieriririinniserierisnesnsisnisssisessnesenenne | QR | v, 07/01/2014.... | ... ...14,247 447 (V1 O TONN PPN 139,125 0
00-1102216.. | BELLEVUE........oiiirinicsncciiscsncsnssisssisnsnienns | WAG i s 10/16/2014.... | ... ....10,622,335 0 .91,812 0
00-1102219 NASHVILLE........cooiminiineineiniinsieeenseiseessssssseensnesnnee | TNt | v 09/29/2014.... 5,505,895 0 ..32,645 0
00-1102237.. | SHERIDAN........ocvviririnriiniiniennnisnsisnisnsinsisnisnsnns | COhnniiiniiiins | i, 10/0772014.... | oo | s 10,229,882 0 ..65,318 0
00-1102245.. o | BEAVERTON......cooovviiriinrinrinniissieniisenissiessiessisssiesnnes | ORuciiiiiini [ 10/16/2014.... 4,193,618 0 .19,623 0
00-1102249 JERICHO......ccooviiiriiiniinciisniinsnissnessnsssneissnsinsnnnnnes | NY s | s 1211912014, | oo | o 11,801,510 0 ..56,433 0
00-1102254.. . [LONGMONT.......crviirinriininninisnisnisniinsisssnsssnssssenns | COnniiniiians | e, 11/06/2014.... 7,803,618 0 .51,216 0
00-1102255.. [ ZEELAND......ocviiiinninniccicnncisssnissiessisssseniisnenns | Ml | s 12/18/2014.... 2,917,927 0 ..37,862 0
00-1102264.. .. | CHARLOTTESVILLE........cooviirnriniincsrinccsnieniiniiennns | VA | s 01/12/2015.... 4,277,690 0 ..38,234 0
00-1102276.. .| STRONGSVILLE .[12/23/2014.... ....15,985,620 0 142,607 0
00-1102278..........ccccemvvemerenes [DENVER .o | Ol | s 01/16/2015.... 5,877,648 0 ..38,172 0
00-1102280..........cccoeemreerres [ BOULDER.....oooiccicieciccscicssiceissssisncssissiinnns | COivniiiciiiins | e, 02/02/2015.... 9,324,455 0 .60,722 0
00-1102303.. .1 01/29/2015.... 8,079,015 0 ..37,816 0
00-1102305.........ocovvverrenrins [ SEATTLE oo | WA | s 03/10/2015.... | covooevererrinns [ e 17,586,448 (U [ 160,560 0
00-1102309.. o [JACKSONVILLE........coooovveiiriiniiinnicniienierisniesniesnieennes | Flciiniiiies | e, 01/29/2015.... | ... ....15,510,247 0 74,799 0
00-1102310.. .. | JACKSON HEIGHTS .1 03/31/2015.... ...20,655,120 0 133,988 0
00-1102315..  [ROCKVILLE.......oosrverrvinnrienneeenseeinnneensneensnsennesessesennees | MDovesscinins [ e 06/01/2015.... 5,185,079 0 ..33,512 0
00-1102319.. o | BRMINGHAM.......oeveermrinnrireninrinnicenisersenienisniessennes | Al | s 05/07/2015.... | covooeverriirricnns [ e, 14,267,339 (V1 PO NTONN PPN 120,728 0
00-1102331.. .. | FREMONT, .[10/01/2015.... 5,107,734 0 .65,172 0
00-1102333..  [NASHVILLE. ......ocivieieiciierierineiseseisssniesssenssneseeeenes | TN | s 09/04/2015.... | coooocverriiricnns [ e 13,940,656 0 .91,190 0
00-1102335.. + | SCOTTSDALE.........covirerirircriirinerrerissrnerieneseesenseneses | Ao | o 03/31/2015.... 6,910,963 0 ..34,525 0
00-1102350.. CIMELVILLE. ..o | N i | e 04/2912015.... | covoocveriricnns [ e, 17,799,960 0 ..88,521 0
00-1102354 SAN ANTONIO.....cvveririiirinrisnierisnienienisnisseiessseesnes | Tuverireninens | covvieens 05/18/2015.... 8,298,014 | ..o | e [ e | s 0 .52,704 0
00-1102356.. .. | SAN JUAN CAPISTRANO. ] CA i [ 04/16/2015.... | ... ....11,767,400 0 ....103,353 ....103,353 0
00-1102365.. | STRONGSVILLE.........ocoiiiiiiiiriicisiesisssriesieiiees OH..oovvvvvvi [ 05/14/2015.... | ... ....18,745,488 0 ....116,206 ....116,206 0
00-1102366..........ovvvrrierrenes WILMINGTON. ..o |\ [OFURRR R 06/18/2015.... 7,939,057 | ..ovoocviniiriiniiinins [, | e [ 0 37,715 0
00-1102368.. | TORRANCE.........ooiiiiisricsiinniicsisnissicssissiessississsenniens | CBuiiiiicniies [ 10/23/2015.... 8,983,892 0 .49,817 0
00-1102370.. /SRR IO 06/10/2015..... | ..o | s 13,164,500 0 ..83,855 0
00-1102371 NV i 05/20/2015.... 8,915,131 | oo | e [ | 0 43,711 0
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Statement as of September 30, 2016 of the NATIONWIDE LIFE & ANNUITY 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 City Date Acquired | Disposal Date Year (Decrease) Accretion Recognized and Other 10+ 11) in Book Value Disposal Consideration Disposal Disposal Disposal

00-1102374.... ... | SANTA ROSA 06/30/2015.... 9,215,280 0 ..55,745 0
00-1102394.... . [ANN ARBOR........oovinriiniinniiniinrinnississiesenssiensennes | Ml | e, 07/3112015.... | oo [ e, 19,840,910 (U O RINN P 123,033 0
00-1102399 ... |WEST FARGO............ ND.cvveriees [ i 09/11/2015.... 8,476,156 0 ..36,834 0
00-1102402 ... |LEHI .1 08/17/2015.... 4,938,695 0 ..63,155 0
00-1102412 coo [MADISON.....coooivriinriiniierisrinsicnnissiiesssisnssensisnsennenns | Wi | s 09/29/2015.... 8,325,769 0 ..37,381 0
00-1102413.... woo [KANSAS CITY ..o | K8 | e 08/27/2015.... 7,368,304 0 .32,677 0
00-1102420.... 1o [COLUMBUS......oooeierierinrinenissiseissssissisesssnesesssensensns | OHeiciicinies | o, 11/19/2015.... 7,250,000 0 0
00-1102421.... v [COLUMBUS......coovriiieinirerisrisniseisninesenisnisensennes | OHuceiivcinins | s 11/19/2015.... 1,500,000 0 0
00-1102427 ... |FOLSOM . 10/23/2015.... 12,315,449 0 0
00-1102428.... ... | COLUMBUS . [11/05/2015.... | .... 16,700,000 0 . 0
00-1102434.... ... | VANCOUVER.... 10/13/2015.... | oo | e 19,062,581 (V[ 115,249 0
00-1102435.... ... |AURORA. 10/09/2015.... 5,279,908 0 ..31,044 0
00-1102440.... ... |AMERICAN FORK................ 10/08/2015.... 8,227,380 0 ..69,668 0
00-1102441 ... | SOMERVILLE .[12/18/2015.... | ... 17,000,000 0 ..96,027 0
00-1102442.... ... |SANDIEGO........cccovvvimrrirnnnns 10/19/2015.... 3,992,152 0 ..24,169 0
00-1102448 ... | BELLINGHAM........... 10/0172015.... | oo | v 12,163,451 0 ..56,313 0
00-1102449 e [ SALEM...cocc s OR...ovvvneis [ i 03/07/2016.... 0 ..40,520 0
00-1102476.... ... |BOULDER.............. (610 U IR 02/08/2016.... 0 ..63,676 0
00-1102479.... MURRAY . UTeiie [ 12/10/2015.... 5,400,000 0 .23,978 0
00-1102483 SALT LAKE CITY .o UTeei [ O1/1412016.... | coveererrirriiiins | v [ e, | cesiesississsssiissies | eessessenesnisssinnss | s 0 .43,132 0
00-1102488.... ... |MALDEN MA. o [ 04/01/2016.... 0 0
00-1102490.... ... |LOUISVILLE.. |18 RPN PR 03/09/2016.... 0 0
00-1102491.... woo [IMERIDIAN. ....ootiiininicis s 10755 S 02/01/2016.... 0 .69,218 0
00-1102493.... .| RANCHO CUCAMONGA CA.ovvvcvvs [ i 02/01/2016.... 0 .51,865 0
00-1102496 PHOENIX ....ovieiieiiriiieiseiesssssssiesieniseas [V AR B 01/21/2016.... 0 ..32,540 0
00-1102511.... ... | WINSTON-SALEM. |\ (ORI 02/01/2016.... (U [ 136,706 0
00-1102513.... +o [OCEANSIDE...........covvnirinrinricnrinciienienisniessisnisssnennnnes | CAuciiiiiiicis | v 03/28/2016.... 0 17,237 0
00-1102541.... <. | GARDEN GROVE.........ccconiriirrrrirnrrinereriseeserissssnennennene | CAuivireriinens | e 03/29/2016.... 0 ..52,235 0
00-1102545.... woo [WESTERVILLE.......ooiiiiiriricnnicniiniiscisscsssssisssisniens | OHcccicii | e 03/17/2016.... 0 ..30,967 0
00-1102551.... vo |[BENTONVILLE.......cooirvirnrienriesrinnnrinnsissnsssennessnsenens | AR [ 04/21/2016.... (V1 OO PRRTTONS PPN 256,228 0
00-1102557 ... | ROWLAND HEIGHTS .1 06/30/2016.... 0 ..80,885 0
00-1102559.... o [ORANGE........ccoiiiiiiirinricsiisnccivesissisniessissiiessneienes | CAuciiiiiiics | v, 06/30/2016.... 0 8,952 0
00-1102560.... oo [ANAHEIM. ... | CAuiiiciiines | e, 06/30/2016.... 0 ..18,533 0
00-1102562.... coo [WESTMINSTER.......ooiciiriininrincicnssciississisniessinnns | CAuciiiiiiiis | e, 06/30/2016.... 0 ..48,060 0
00-1102564.... 1o [COSTAMESA.......cooeinriiennrineicesinesisenisnisssssninnnns | CAuciiieviiiens | s 06/30/2016.... 0 ..46,646 0
00-1102567 ... |[LAGUNAHILLS..... .1 06/30/2016.... 0 .24,815 0
00-1102569.... oo [SHEPHERDSVILLE.........ccoocvinivvnrnnicniinnivcrreninniens | KY e | s 04/19/2016.... (U1 T RTONN PN 107,518 0
00-1102570.... o |EVERET T | WA | s 05/03/2016.... (V[ [ 104,026 0
00-1102578.... woo [LYNDHURST ..o | Nd i | e, 04/25/2016.... 0 .77,633 0
00-1102599.... ... [OCONOMOWOC.........onmvirrinrnisnrisneisnnisnnsssneissnenees | Wl [ 06/01/2016.... 0 .40,670 0
00-1102617 .| CONCORD .1 06/23/2016.... 0 ..38,485 0
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Statement as of September 30, 2016 of the NATIONWIDE LIFE & ANNUITY 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
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
00-9000126..........cccoevvrermreies [CUMMING.....ooviiicininncciecncisnssiesinienisnnnnns | GAuiiiciiii | e, 03/01/2002.... 51,750 | oo | e 0 .10,376
03-0309790.. .. [NORWOOD . MA...ooooi [ s 02/13/1997.... | covvvvvnriiniinns [ 160,097 | .o [ e 0 ..34,370
0299999. Total - Mortgages With Partial Repayments.........cciiiiiiniiiiciinisieciinns coveissisierssessisnsessenees ..768,306,546 [ I 0 ... 0 0 (U I 7,965,819
0599999. Total Mortgage: ..768,340,442 [ [ 0. 0 0 [ 7,974,381
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Statement as of September 30, 2016 of the NATIONWIDE LIFE & ANNUITY INSURANCE COMPANY

SCHEDULE BA - PART 2

Showing Other Long-Term Invested Assets ACQUIRED AND ADDITIONS MADE During the Current Quarter

1 2 Location 5 6 7 8 9 10 1 12 13
3 4
NAIC Date
Desig- Originally | Type and | Actual Cost at Time of | Additional Investment Amount of Commitment for Percentage of
CUSIP Identification Name or Description City State Name of Vendor or General Partner nation Acquired Strategy Acquisition Made after Acquisition Encumbrances Additional Investment | Ownership
Joint Venture or Partnership Interests That Have Underlying Characteristics of Fixed Income - Unaffiliated
GSO Capital Opportunities Fund 1l LP Wilmington.... .| GSO Capital Partners LP. 06/03/2016.... | ovvvvvevren2 | e 184,285 | s [ s | e 9,835,715 | .ooevuun 0.150
Guggenheim Private Debt Fund 2.0-1, LLC Wilmington . | Guggenheim PDF 2. 06/03/2016.... |. .. 8,056,081 2.000
Vista Credit Opportunities Fund Il - B, L.P...... ettt San Francisc . | Vista Credit Opportunities Managment 06/01/2016.... 2 (788,154) | oo | e 4,978,495 | ........... 1.000
1399999. Total - Joint Venture or Partnership Interests That Have Underlying Characteristics of FIXed INCOME = UNGFIIGEE. .........evuruuiiririeiisiisiisiiesiiss aeiotssissssssesersssssesessssesessssseesass s st ses st et 8 a8 e840 E 8o E 0840881408880 8 088ttt ens st | sbssssnsnssnssans 7,108,204 | ..o (788,154) | .o (] [ 22,870,291 |....... XXX.vone
Joint Venture or Partnership Interests That Have Underlying Characteristics of Real Estate - Unaffiliated
Bell Institutional FUN V, LLC.........cccoevriieieieeeeeiceee et Greensboro..........coveveveveceuevenenns NC....|Bell Partners..........cccocevvvcevnveceeirieennns 05/28/2015.... | oveveeeeeeeies | e | v 3,822,213 | .o 1,358,803 5.260
Crow Holdings Realty Partners VII, LP............coorinienineenereseeeineens Wilmington . | Crow Holdings Capital Partners, LLC...........cocviurririrrrereeeineineeieseeseeeeseeseenesseseens | veesesneennees 05/01/2015.... | vereerereeins | e | creenreeereaseeeenens 749,563 5,134,985 0.670
PCCP Equity VIl LP...cc.oovviiriiiricnns Dover. 05/10/2016.... | coeovvrererernnes | covererneenns 520,091 | .o | e | e 5435710 | oo 1.500
1799999. Total - Joint Venture or Partnership Interests That Have Underlying Characteristics 0f REal ESTAtE = UNGFfIBLEN. ... ..evuiiiiiiisiiiieiiiisiieiies ittseiessasesssess s ass st ess e sesess st ees 8088084080128 1 0828888880840 £ 08100808 e bttt s sentnssents | cressssssnsnssnnsans 520,091 | .o 4571776 | oo (U 11,929,498 |....... XXX
Joint Venture or Partnership Interests That Have Underlying Characteristics of Real Estate - Affiliated
| NW REI (NLAIC), LLC.....coovvviriririias ColUMBUS.....cvvieiiieisnisierinine I OH. I Nationwide Life and Annuity Insurance ComPany...........ceumerrssressesrsnssersnsssessneenes 02/29/2016.... | evvvverrinrrns | e 1,262,890 [ ..oiviiiiciininiiennniieienis | s | s | e 100.000
1899999. Total - Joint Venture or Partnership Interests That Have Underlying Characteristics 0f REAI ESTAE = AfIIAEEA. ... .. .. ..iui it ettt ettt sttt st et et s ee et 2 1 e 0 e E 080128428 £E 1S E e E 28 o081 e84 28401 SE e 48 £ 0848 e 0 L8401 £ E e E e E o8 h e E e ee et ees e et s antensen et snsansennnants | ersesssssssansenee 1,262,890 | o0 | 0 | 0 XXX
4499999, SUDEOLAI = UNGFAIIAIEA. ...ttt stttk ek 88 eE 8o E R EEse0E1 4488 eEEfoeEEHeEEeLE8 AR LR oEEEAEEE 408 4eEE 4oL R oEEEoEEE o0k 44EEoEEfoLEfeEEE oL Ao EEoEEEeLEfHEEE oL 4L 8 4EEE oL oL E LA 4EE8 LR LR oL EHeLE 41 4EEE L4 EE LA eLE 1L E LS E LR ARk 17,628,295 | i 3,783,622 | o0 | 34,799,789 | XXX.oono
4599999, SUDTOIAL = AFFIIBEA. ... . vtttk E e €1 eEE 8ok R E 0L R EE 0 e0E e E ek R E£ee £ eELeeEEE LR R E LR E LR R L E R LR LR E LR EE LA s 11,262,890 [ e | 0 |0 XXX.ovon
4899999, TOMAIS. ... vvvererreetsieseieeres et eess s es et s k888888888 R SRRkt ERe ALEkAeAREeeR R eLEReLER R LR LR R LR R R R LR AR R ek eeE AeLEAeLESeeREeRE LR LR LR LR R R R LR ER LR LSRR AR LR LR E LRkt | cereninnin i 8,891,185 | ..oooiererrnn 3,783,622 | o0 | . 34,799,789 | ... 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 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
Joint Venture or Partnership Interests That Have Underlying Characteristics of Fixed Income - Unaffiliated
Vista Credit Opportunities Fund Il - B, L.P... . ISan Francisco. . |CA.. | Distribution... . | 06/01/2016 | 07/26/2016 0 .3,811
1399999. Total - Joint Venture or Partnership Interests That Have Underlying Characteristics of Fixed Income - Unaffiliated.............coiiiiiiiniii e 0 0 0 3,811 0
4499999, SUDLOTAL = UNGIMHIALEM..........c..ceeeveeeeeeeee ettt ettt ettt et s eee et e et eteseseetseeeseteseseseeeseeetesesesesesssseeses  eetetesesesesseseseseeeseeses et et s eeees e seseteseseeees e eet et et s eeeeneeseetesaneesessesessesnrena 0 0 0 23,811 0
4699999. Totals 0 0 0 .3,811 0
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Statement as of September 30, 2016 of the NATIONWIDE LIFE & ANNUITY INSURANCE COMPANY

SCHEDULE D - PART 3

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

1 2 3 6 7 8 9 10
Paid for Accrued Interest and | NAIC Designation or
CUSIP Identification Description Foreign | Date Acquired Name of Vendor Number of Shares of Stock Actual Cost Par Value Dividends Market Indicator (a)
Bonds - U.S. Special Revenue and Special A t
59333P V7 0|Miami-Dade Cnty FL REV TXbI REf  3.856%.........ucvvurveerirerireireesseineriesiesesseessssssessenssessssessases | weerenenes 08/04/2016.... | METHII LYNCR.....ccvvreerieriirieieeissisese st es st | eentens s ssees s st ssssnnns | eebssessseessenssssesnssea 3,500,000 | .vourrrrirerirerinenns 3,500,000 | .ovoorvrrrirrireriniinnes 1FE
59333P V8 8| Miami-Dade Cnty FL REV TXbI REF 3.706%.........cvvurierrirerireireiiniissisesiesisseessssissssesssesssesssnes | eoeeienenes 08/04/2016.... | METTII LYNC. ...oooioiiiiriieiiise ettt ssnns | eebbss st s bbb enssnnts | esbssesisesssssssssssnsians 7,750,000 | ©ooovverciierieciinns 7,750,000 | .ovooovvniierireiiniinnns 1FE
59333P V9 6 |Miami-Dade Cnty FL ReV TXDI REf  3.756%.......ccvveurreiiiniriirierieesieissisesiesessesssssssssessenenns | sevssiones 08/04/2016.... | METTII LYNCR.....coovvieeieriiriiieiisisiie ittt | eebbess s s sess bt sssnnns | eebisesisesnsenessesnnsend 4,250,000 | oo 4,250,000 | ..ocvorririeniienis 1FE
59447T KA 0 {Michigan St Fin Auth Rev Txbl Ref Ser C-... .1 07/29/2016.... | Barclays Capital. 26,640,000 .26,640,000 1FE
59447T KB 8 |Michigan St Fin Auth Rev Txbl Ref Ser C 07/29/2016.... | Barclays Capital. 1FE
59447T KN 2| Michigan St Fin Auth Rev Txbl Ref Ser C-... .1 07/29/2016.... | Barclays Capital. veerer..8,000,000 | . ...6,000,000 1FE
842475 F7 5| Southern CA Pub Pwr Aut Rev Bld AMET Bd.......cooiiuiiiiiiiniiississiiiseississssisssssenssssssssssssesssnssnens | eeeenennes 09/21/2016..... | MOTGaN StANIEY & €0 INC.....vuiiuuiisieieieiiiieisistisseisseiesssis sttt snisenns | feessseesssns e een bttt enns | frensnsesssns st ensenes 13,233,600 | ..o 10,000,000 | .eovvririirieiiniiniis 140,321 |1FE .o,
3199999. Total Bonds - U.S. Special REVENUE ANU SPECIAI ASSESSITIENE. .. ... vuvruieueruresersessassasesassisssasssessessasesessessssesessesssessasssessessssssessassssssessssssns | £1essesssessessasssessasssessasssessessasssessessaessasssessessasssessessaessessaessessasssessessanssessessanssesssetsessoessessassaeeesseeEaeeees e ent et n st et ens st st entnssantsesensans | sessessassssssonssnssansseses 68,373,600 |......... 65,140,000 140,321 XXX
Bonds - Industrial and Miscellaneous
02665W BH 3| American Honda Finance SrNt 2.300% 09.........ccocouiuiueieieieiiieieeiesieseseesesessesessssessessssnsens | cevesenas 09/09/201B.... | VAIIOUS. ......ovevrriieiseiseiesiesssisisssssse st sesss s sttt s s b st bss st sse s s s sse bt esessessesnsensesss | sessssessessessnsessesssssssessessnsnsensess | siesssssssessessesssansessens 6,967,280 | ..ooovoererrrereienins 7,000,000 | coovvveverrerenn 1,917 |1FE
037833 BZ 2| Apple INC St Nt 2.450% 08/04/26...........ccvremmerinerierieriseeseeisesie s eesssssssssenes | severenenes 07/28/2016.... | MOTGaN/JP/SECUMHES = BONGS...........cvvueeurieciserireriseeseissssiesisesisses s sses s ssesssee | eestsesssessssesssssssessensesssssssnnss | eesssesssesssessssssssssens 5,983,620 | ..ovovrrrerierirenieenad 6,000,000 | ..oocvorcerriirierines 1FE
04774# AA 0| Atlanta Falcons Sr Nt SerA 3.590% 09/......ccvieeieeieieeieeeeeeeeeee et sensaenenens. | ceieninins 08/25/2016.... | Bank of AMENCa BISD DEAIET...........c.cocueviceiieiicieieeceee ettt s saesesnaes | etesssesesissesesesssesessssesesenessenenss | sretesessesesssesesisaesesans 8,750,000 | .ovovrrericeeieie 8,750,000 | oo 2L,
071813 BP 3 |Baxter Intl SrNt 3.500% 08/15/4B..........corrvererirririiieiiinerieniesisseiessisessessesessssssssesessesseseses | seererenes 09/08/2016.... | BArCIays CaPital.............cccrvirevimririiiiiiiiieririseeississsiesisesesssessssssssssesssessssssssssssssessesssesssnns | coessessssnssssssnsssessenssnsnsnnns | oeneresessnnesensennnsedh 112,700 | tivievirerirnssissiesienns 5,000,000 | ..o 13,611 [2FE. ..
092113 AN 9|Black Hills Corp Sr Nt 4.200% 09/15/4B..........ccvumerereereririeesirieriesesnessssissssssssssseessessssisssses .| 08/10/2016.... | Various ...5,000,000 2FE
115637 AL 4 |Brown-Forman Corp SrNt 3.750% 01/15/4 07/28/2016.... | Merrill Lynch ,000,000 8,854 |1FE
124857 AR 4 [CBS Corp SrNt 2.900% 01/15/27......covvoreverieeririerrnerireriecirseenns .1 07/06/2016.... | Morgan/JP/Securities - Bonds. v 4,425,750 | ...4,500,000 2FE
14040H BK 0| Capital One Financial Corp StINt 3.750.........corunrireieirieirisieiseieeieieeeessessseesesesessesessnssnseseens | ceeseennes 07/25/2016.... | MOrgan StANIEY & €O INC........cvrurerierireirieeieiieisircieeseie st ses st sse sttt bsssssesssssesenss | aesessessessssassessessssssessessnsessessess | stessessesmsnssessessesnsns 19,929,000 | ..ovoveevereeireieieieins 20,000,000 | ..ccovererrerereceieinnns 2FE
17275R  BL 5| Cisco Sys Inc SrNt 2.500% 09/20/26...........ccovrrrivmrmniirerrniinsirerisissisesiesssssseessssssssesssssssssesssnns | revsessnes 09/13/2016.... | MOrgan StanlEy & CO INC........ovuriririireiirieiiiisissieiesssee st ssssesssensassssse | ssesssessesssssesssesssssssessssssnsensns | resssessssssssessssessnes 3,996,480 | oo 4,000,000 | .coviveriiriiieiiieine 1FE
191216 BZ 2|Coca-Cola Co SrNt 2.250% 09/01/26.........cccmremmirinirrerieeiieisesissisessesssessesssssesessssssssssesssns | eevesssnes 08/29/2016..... | MOTGaN/JP/SECUMHES = BONAS.........uueeureeerirseiseiseiseeissesiessesis st | enssseessssssssss st seesssssensens | srsessssessessnsssessnenes 11,986,080 | ...vovuernrinerierirns 12,000,000 | ..oooeverrereirerineinnes 1FE
20030N BU 4| Comcast Corp Sr Nt 3.400% O7/15/46..........ovuevirinireiirieieineieiesiesssisssiesssissesssessssnes. | aeseseenes 07/12/12016.... | MOrgan/JP/SECUMHIES = BONGS.........ccuivriiriiiireriiiciiiieisiseiese st ssesnnss | fessesisssesssessss e s enssssens | oesssssessessssssessssenes 16,851,420 | ..ocovvierereieirernns 17,000,000 | .ooovevverereererreenans 1FE
20030N BW 0| Comcast Corp Sr Nt 2.350% O1/15/27.......ccorvemivmiereririeeneriesiesssessesesssessesissssesessesssssssssenes. | vevesneeens 07/12/12018.... | CHIGIOUD. ....ceovvevresrirreseeseieessse ettt | eebb st e s st sesnnns | eebisessseestenssnesnnsea 9,988,000 | ..vourveurirerirrernens 10,000,000 | ...oooverrercerrcrinirenes 1FE
22819K  AA 8| Crown Amer/ Cap COrp VI SENt 4.250%.........ccueurerririeieireiseeieieeinsie et ieesssessssessnsensenns | ceseennes 09/08/2016.... | CIIGIOUD.....eorveeeirireiieieieee ittt sttt sse st ess st snsessessessnsansessnsansans | snsessesssssssessesnssnsessessnssnsesessnns | sensesnssessnssnsessessessess 13903, 790 | ovueireieserseerreeinsinnes 1,500,000 | oo
256746 AB 4|Dollar Tree Inc Sr Nt 5.750% 03/01/23.. .1 08/10/2016.... | Goldman SAchs & COMPANY..........crrmirrriiereriierisesieressssiessssssssesssssssssssesssssssesesssssssssesssssnnss | seesessnessssssssessssssssessssssssnnens | avsessnnnessessenenennndy 348,000 | 1vines 4,000,000 104,778
256746 AB 4|Dollar Tree Inc Sr Nt 5.750% 03/01/23.. 08/01/2016.... | Tax Free Exchange... 9,000,000 215,625
25746U CK 3| Dominion Resources Inc Sr Nt 2.850% 08, .1 08/04/2016.... | MiZUNO SECUIHIES INC....vovvvuirviricireriirieieei e nssnsessens | seeenssssesssnsensssssesensnssnsnensens | evnnnnssrnsseessnennennerdy 998,800 | iviivierinrieriieisninndd 4,000,000 | ..ooovvrrirriiriieniins
26441Y AZ 0|Duke-Weeks Realty LP Sr Nt 3.250% 06/3.........coevvrrerieririiiieriesineesesisssesessessssessenssssesens | veverenenes 07/01/2016.... | VAHOUS. .....corverrienrerrireeienissesessesseessesssssessssssssensnenes 2,037,358 | ....... 2,000,000 | woovvrrrerrirnenne 2,528
26444H AA 9| Duke Energy Florida LLC 18t Mtg B 3.4.......cciiiiiieririnciieiissiesieeiseesesisessesseseseessninens | veveseenns 09/06/2016.... | VAHIOUS. ....cvooerrresseisaisseesseessessse s essessssesss s es stk bes | £reebseessesb s s bbb ens | wrsens e ess s neenes 12,940,824 | ....ooovveoviireris 13,000,000 | ..vooverereirerineinnes
26949@ AA 5|Eagle Creek Ren Ergy HIAdS LLC SrSEC Ni.........oivuuiiriiiiiiniseiiierieeiesissisesissssessesisssisenes | sevensions 09/29/2016.... | BATCIAYS CAPIAL.........coourviniirriririiniiiiiiiiesi bbb | frentste bbb | it 15,000,000 | ..oovvvieiiririiiiies 15,000,000 | ..oovvvvvviriiriinieins
281020 AJ 6| Edison International Sr Nt 2.950% 03/1.........cvumivmerierireirrrieeiessene s ssesseesssesssssssens. | severeenes 09/08/2016.... | US BANCOMD. c....vvureesvesrisereseesseessessesssesssesss et sssees sttt n b enssnes | eentsesssenss et ssssses st enssssssnnns | eesssesssesssensssssssssens 3,100,110 | ooveerrerierercnreenns 3,000,000 | .ooveruernrierierieeereenns 45,233 [1FE..cicririieinne
29364D AU 4 |Entergy Arkansas Inc 18t Mtg Bd  3.500%........ccrvuriremiuriieieieiriieieeieeieise e ssessssnes | eveeeens 09/26/2016.... | Goldman SAChs & COMPANY..........cceieiiiierireisrieieiieiseiesessesse i sssssess et sse et ssessessssessesssssssans | sessssessessnsassessesssssssessessessnsessess | siesesssssesssssesssansessess 5,443,300 | .oorerrereiceeeein 5,000,000 | .ooovvrireiieeeeeeee 86,528 | 1FE......cccoeviiercnens
313747 AX 5|Federal Realty Investors Tr SrINE 3.82........cvviiiiirieicinirieseeeseseessenessessssssenens | ceeerees 07/07/2016.... [WEIIS FAIGO......vvririeiirireissisisesisisssssie s sssss e sss st ss st ssssssessesssssssnsnssens | ssesssessossssssossessnssanssessasssnsonses | siessesssssosssessasssessnes 5,865,360 | ..ooovereeriiniinenennd 6,000,000 | ..o 1FE
31428X BE 5|Fedex Corp SNt 4.750% 11/15/45.........ccomiviiririieiieiieeisesiseseisssissssss s essessssssssssssssns | weeesinenes 07/05/2016.... | Morgan Stanley & CO INC..........vveerrerrirnerrerineirsereseenenienes 23,841,416 |......... 20,800,000 145,456 | 2FE.......cocoovvrrerirn.
404119 BU 2| HCA Inc High Yield Corp 4.500% 02/15/2.........cccovumirmiirmriiiinirniisisssiesissississesessssisssssssssssesessnes .109/14/2016.... | Various 15,906,375 15,850,000 16,750 [3FE......ocovvvrercrianne
437076 BN 1| Home Depot Inc SrNt 2.125% 09/15/26. 09/06/2016.... | Various .17,836,470 .18,000,000 1FE
437076 BP 6 |Home Depot Inc SrNt 3.500% 09/15/56.... .1 09/06/2016.... | Various 12,781,590 13,000,000 1FE
449934 AD 0|IMS Health Inc High Yield COrp  5.000%.........ccourrvmmerimrerrerieierierieneseessessssssessesssesssessssssenes | sevesseens 09/1412016.... | VAHIOUS. ......oovereereeesieseseseesesssesese sttt ens | eebbest e s nt e | eebisessseessensseses s 5,249,375 | oo 5,200,000 | .ooovvrnerirrireriniinnns 3FE
485170 AQ 7|Kansas City Southern Inds INC St Nt 4..........oouiiiiiieeccee e sseens | evnenins 07/26/2016.... | Tax Free Exchange...........coeeeerenieieincenieinennnne 28,719,195 |......... 31,107,000 263,805 |2FE
49338C AB 9 |Keyspan Gas East Corp St Nt 2.742% 08/........c.coceviinrimrinerininniersnisesssisssesssssssssssessssseess | oesennenes 08/03/201B.... | VAIIOUS. ......ocvurvrieeieireisciesiesieieisssssse st ss sttt b s bt sse e bt b st st s s ssssenseses | sessssessesssssssessesssssssessesessnsensess | siesssessessesesssansessess 9,921,102 | oo 9,900,000 | ..ooovveirne 891 [1FE
494368 BU 6| Kimberly-Clark Corp St Nt 2.750% 02/15..........ccouvemremeriirierieresneesesssessessesesssesssssssssssessessnns | nevesseens 09/08/2016.... | METHIII LYNCR......ccouvieiieriirieieeissiseiesi sttt esssees | estsesssensssees s s ent s snssnens | eesssessseessensssssnssens 5,228,050 | .ovovrvierierienininns 5,000,000 | ..o 10,694 [1FE......ciivrerrerins
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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)
494368 BV 4| Kimberly-Clark Corp Sr Nt 3.200% 07/30.......c.cuurevermrermrriisirneieiesissisesssssesessesssssssesssssssssenss | vevsessnns 09/08/201B.... | VAIIOUS. .......cvurvriveieireisciesiesieiseisssssie st st b s sse s sss s s s sse e st sse b ssnsessessesssesseses | sesessesssssssessessesssssssesssssnsensentess | sressessesssansessesseseses 10,862,493 | ....oovveriririeiie 10,900,000 | .ovovecerierieiiriiriercens 19,164 [1FE......ccooiiiins
49803X AA 1|Kite Realty Group LP Sr Nt 4.000% 10/0........ccevmmererrerieriermerierieesensssssessessssesssenssssessessness. | seerenenes 09/15/2018.... | US BANCOMP. c....evureescvesrirereseesseessesse sttt sttt | eebbsentsensssees s n st enssssnsnnns | eebssessseessenssssesnesens 7,967,920 | oo 8,000,000
50077L AM 8| Kraft Heinz Foods CO SNt 5.200% 07/1........cucveveeeeerieeeieieeeeeeieseeeeieseeeieesesessssenseesesesassesenneens | ereeierenas 08/19/2016.... [ TaX FIEE EXChANGE......ccouivuririiiiiciiiieii ittt snsnnie | sbtisesssssssses s ensasbensenies | oessssnssessensssessnes 5,306,926 | ..coovovvereriiieieien 5,000,000
57169* AX 5[MarsInc SrNtSerN 2.720% 09/27/26.........ccoovevemrireriniinrirerinsississsesssssessssissssesssssssssssssssnens | ressenenes 09/27/2016.... | Morgan/JP/Securities - BONS..........ccocvvvernrieinrenrisneninns 25,000,000 | ..oovvrrrrrirrirenininnn 25,000,000
60871R AG 5| Molson Coors Brewing Co SrNt 3.000% 0 [ O772172018.... | MBI LYNCN. ..ccoooeveteeieieeteni st | esbsest st s st enssnens | eessssssnsssensssessnsean 8,146,960 ...8,000,000
64952W CH 4| New York Life Global Fdg Sec Nt 2.350%. 09/09/2016.... | Various 23,439,942 23,475,000
693304 AT 4|Peco Energy Co 1st Mtg Bd 3.150% 10/15... .| 08/24/2016.... | Wells Fargo..........c.ccccuuue. 2,676,200 | ....... 2,500,000
74052B AB 3| Premier Health Partners Nt SEr G 3.992..........ccciiuiimmiineiieeieneesssissssessessssesssssisssssssesens | sesseeees 08/2412016.... | BACIAYS CAPILAL..........oucveererreiireiseiaeieseeise st ees s s bbbt ees | eebbes bbbt b st eesn et | eebsesis et 7,000,000 | oo 7,000,000
743756 AC 2| Prov St Joseph Health Obl UNSECUrEd  3.........vveviiiriiiiiriieieisiseeiesissiesse s ssessssssensssins | seneenens 09/20/2016.... | METHIT LYNCH.....ooovvrirriisiriisiseisie sttt sss st sssensnins | sessessssssessssssssenssessessasssessenssns | oessesssessessanssessnssnes 15,000,000 | ..ooovvvererrririrrirnns 15,000,000
760759 AR 1|Republic Services INC St Nt 2.900% 07/.........ceuereuermerierireeserissssesiessseessssssssessessssesssssssees | weereenes 07/01/2016.... | BNP PariDas SECUMHIES...........ccuuvruurerueriueiiieiieeississeissesssessesssesisss s sssssssess s ssessssssssssesssesssnses | essssesssessssssssssssssssesssesssnessnnss | essssesssnsssesssnsessssens 5,104,150 | wovovvverierienireinns 5,000,000
78409V AA 2| S&P Global INc St Nt 5.900% 11/15/17....ccovreiiiiieieieieceee et sessssessssennns | soesesnes 07/29/2016.... | TAX FIEE EXCHANGE......vuvvuiirriiitireeisieisesie s esnes | fressesssssess bbb ensnbene | essnssessessssssenseenenes 17,993,697 | ..o 18,000,000 | .oovveieiiieicees 306,800 [2FE......ccccoievviiiine
785592 AD 8| Sabine Pass Liquefaction HGh YId COM........c..ueurimirmerieririesninsisesiessssessesesssssessessssessenssee | veverenenes 08/2412018.... | VAHIOUS. ......oovvreeseessieseissesssesss s s s sss sttt ens | eenbentsenss e s s sen st nsssnnns | eesisessseessenssssssnssea 6,315,000 | ....... 6,000,000 124,219 | 3FE....ccovvrrerrerrrenns
785592 AH 9| Sabine Pass Liquefaction Hgh YId COm 1S.......ccouuiieiriiininieeissieie e ssiesseiessssessesessssenss | seseinnes 09/06/2016.... | Goldman SAChS & COMPANY..........cceiriririrrireisrieeieiseiseeesesse st sssssesse et sse s b sssessessessssessessssssens | sessssessessesassessessessssessesessnsensess | soetssssssessesesssassessens 2,687,500 | .coooereiiereiceeeeae 2,500,000 | covorreereeeee e 75,521
785592 AP 1| Sabine Pass Liquefaction Hgh YId COMP 1S.......eeiiiiiniiriniieieiseeesissesesssisssssssesssssssssenssnins | sesennens 09/13/2016.... [ VAHOUS. .....cvoerreaiaeisressissessisesssisessesssessssssssessssssessessssssessessssssasssessessssssesssssssessssssssssssessasssssenss | ssesssessossssssossessessassessasssnsonses | siessesssssosssessasssessnes 4,131,000 | oo 3,800,000 | ovoovveirrireirieeeninines 56,857
785592 AR 7| Sabine Pass Liquefaction High Yield COrp........coririrminineinirisssseesesie e essesssennns .109/20/2016.... | Bank of America BISD Dealer. ...3,709,375 ...3,700,000
81211K AX 8| Sealed Air Corp SrNt 5.500% 09/15/25.... 08/09/2016.... | Various ,230,075 ,140,000 ....25,355
817565 CB 8| Service Corp Intl SrNt 5.375% 05/15/2 .1 09/14/2016.... | Bank of America BISD Dealer. ..5,788,750 | ....... 5,500,000 101,826
842434 CQ 3| Southern CA Gas CO 1St Mg 2.800% 06/1........cccrvumrmmeererinreierieeseesssisessessessssesssssssesenss | seeerseses 07/2512018.... | VAHIOUS. .....eooeerevreiseiseiesesesesssesese stk ens | eebbes bbb s bbb es b ess et | eebssesssessssnssne s e 5,776,601 | oo 5,625,000 | ..ovvrnireriereienienieenns 22,344
8426EP AB 4 |Southern CO Gas Capital St Nt 3.950% 1.....couevrrvreririeirisiersniseesiseessesssssse s | esennenes 09/08/2016.... | VAMIOUS........ovvevrreceieieceeee et 21,545,615 | ..ooviviircrniene 21,500,000 [ ..coveriieiiieieiinns
948741 AL 7|Weingarten Realty IV SrNt 3.850% 06/...........cvurrereermereerierieseseesssissssesssessssessssessssesssesssns | seereenes 08/02/2018.... | WEIIS FAIGO.......vvvereruisaiesersesiseseseessesase s bbbt een s | eebbes s st s sees b sen e st sssnnts | eebssesssnsssenssss s s 3,140,820 | oo 3,000,000 | .oovernermrierierieeeeenns 20,533
948741 AM 5| Weingarten Realty IV St Nt 3.250% 08/........ccvvurerieririiriiisisieresiseessisesesiserssssssessssisssenes | sesissins 08/02/2016.... | METTIII LYNCH. ..ottt ssrenes | sbessesssssnss st sss s ensssbensente | oresssissssssensssessnes 3,966,200 | .ovovceereiceeeien 4,000,000 |.coovceerereeiieiiieieine
00913R AD 8| Air Liquide Fin Sr Nt 2.500% 09/27/26...........evereverirernieiirieriesiseesssissesssssiessscesesssssssessessseens o 09/22/2016.... | HSBC SECUMHES. ......vvuevureeervesrirereseeseeisessesisesesseessesssssssess st sst st | fenssseesssssensssestsenssseessssasessens | wresssssessssensssenssenes 15,441,410 | .oovocerereris 15,500,000 | ...ooovererericrinirines 1FE
067316 AD 1|BacardiLTD SrNt 2.750% 07/15/26.........ccoccmerrmeernerrniin Frveens 09/07/2018.... | VAHOUS. .....oouvrrrianeirseieseresensssisesssssssessessss s sssssssnssenes 31,792,492 | oo 31,750,000
714264 AK 4 |Pernod Ricard SA SrNt 5.500% 01/15/42. 07/26/2016.... | Credit SUISSE FIrst BOSION..........cuurviriiiricriieriieiisess s sssssssnssnes | eesssssssseessssse s sesssnsnens. | onesssessssssssssseons 14,893,560 12,000,000
82620K AL 7| Siemens Financieringsmat Nt 2.350% 10/. . | 09/06/2016.... | Goldman Sachs & Company. 29,913,900 .30,000,000
82620K AM 5| Siemens Financieringsmat Nt 3.300% 09/. . | 09/06/2016.... | Goldman SaChs & COMPANY...........cuiiiiiiriiiiiiisiieiiesi bbb | srsbssbisssi st erass | ceriaeisnssiesesesssneies 13,949,740 14,000,000
830505 AT 0| Skandinaviska Enskilda Banken SrINt 1.........ciiiiiieiinininsee s |- 09/06/2016.... | Goldman SAChS & COMPANY........c.vrireiirieiereeseieerireeseesesssseeseisesssssssesesssss s sssesessssessessssssessssesnes | sessssessessessssessesssesssssessessssessens | srerssssssnssesesessssessens 1,493,595 | oo 1,500,000
88167A AF 8| Teva Pharmaceuticals NE Sr Nt 4.100% 1 Roeen. 08/02/2016.... | BACIAYS CAPILAL........veurvreersrereesserieessessessseesesssesse st bbb | freetseessesbnss st bsensens | wrsessnsesens s neenes 16,921,880 | ...vvvecerrierierirs 17,000,000
G4622# AL 3|Howard de Walden SrNt Ser A 2.540% 09..........cvuiruriirrinririisiieesesessessssss s seessnes D....... 09/14/2016.... | Royal Bank Of SCOUANM. ..........cvuriririiiririiiiisisieisiseeisieiesssisss st ssssensns | ressesssssessssssssssssessessssssesssssns | oessassessessssesesssssnes 17,205,500 | ..oooveverieierieieins 17,205,500 | ..ovoveiiieieiieeeeeeee e NZoooienieee,
Q3629%# AL 7|ETSA Utilities Finance Pty Ltd SrINESEr........cuuiiiriieeieriieiesiieeeeeissieesesssesssessesesssessesens Froris 08/10/2016.... | National AUSEFalia FAG DEL.............cvurremreriiiirierieeiseessessessesssesssseessesssessess s ssssssssesssensss | ressseessssssssssssssesssseesssssssssens | sreessssssesssssssessnenes 10,000,000 | ...voruvermrenerierirns 10,000,000 | ..vovovermerareaerieriereeeereeseeiens 1Zeieeeeenne
Q3629%# AM 5| ETSA Utilities Finance Pty Ltd SrINE S ...t oo 08/10/2016.... | National AUSFalia FAG DEL...........cuuuiimrirriiriiieiieeiseisesisssse s sess st ess s ssensenes | eessnessssssnsss st es s essbssssnns | sresssssessessnssssssnenes 16,000,000 | ...ooovernririricris 16,000,000 | ..voovereirerineieeienieeenein 1Zeieeenne
Q6518@ AA 0| NSW Elec Networks Fin Pty Ltd ST SEC Nb......iiiiiiiiiiisieiississississss s ssssnsssssenes | 09/16/2016.... | MOrgan/JP/SECUMHIES = BONGS.........ivuireriiieriasiirissisissssssrsssssesessessssssnsssssssasssesssnssssesssssssssenssnssnnss | oessessossssssonssssassessessanssensensans | onssasssssessanssessanssnns 17,000,000 | ..o 17,000,000 | ..o 2FE.
3899999. Total BONAS - INAUSHIAl BN MISCEIBNEBOUS. ... v rreeiseressers st ees sttt es e e8 8888884881848 84 £ 84 EEE4£EE 4088 1£EE 14 £E8EEEfoEEE 1L 8oL E 4R R LR £EEEH£EE 4L EE LR £EE L8 4EE14EE 84 EEf£EEE L8 HLE 1L 8L E oL EE 1L L8 1EEE 4L E LA E 4L E L eE bbbttt | ebnnssenns st 658,324,090 |........... 652,202,500 ....1,810,418 XXX
8399997, TOAI BONAS = PAM 3........ouiuiiiiiiiteiiitiieietee ettt ettt ekttt ts s et en b e st esesebessesesessesesebansesesesse  aesesesssesesesssesessssesesesass | sesessssesesessssesessssesessssssesessssesessssesesessesesesssesesassesesessssesesassesesessesesesassesesessesesesassesesessesesessssesesassesesesassesesassetesessssesesansetesesasetasansetesessene ...726,697,690 ...717,342,500 ...1,950,739 XXX
8309999, TOMAI BONGS...........oovoveeveeeeeeeeeeeieeseeeeeeeeeeeeeeeeeeee e eeee s eeeeees e seeeeeseseseseeeseseseseeesssesesesssssesasesesssesesssesssssesases  oeeesesssssesessssssesesssesesise  oeessesesssssessesssesessseeesseeaseseesssssessseessseseseeseesseeesseesseseeeseeeseee e s eeee s eee s ee st et e e e ee e ee e ee et e e s ee e ee e n e es e ee e en e eraeeeseeesiees 726,697,690 ...717,342,500 ,950,739 XXX
9999999. Total Bonds, Preferred @nd COMMON SEOCKS..........ciiueiiiieiriieietieireteits et sttt ettt ettt st essssentesse S4ssssssessessesassessesssssnsesses  S4aesstesasssnsassassessesaesesseesesaesee s e s e s ee s e e s e S se S et ee s e s e b e s ee s e e s S e b ee 8 e s s e b S ee s eS8 oS se b e s ee b e b A s et o2 RS 1o E e e b b s b e s s s e b e A s s st e s st bt s st ntessen ...726,697,690 XXX ...1,950,739 XXX

(a) For all common stock bearing the NAIC market indicator "U" provide:
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SCHEDULE D - PART 4

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

1 2 3 4 5 6 7 8 9 10 Change in Book/Adjusted Carrying Value 16 17 18 19 20 21 22
1 12 13 14 15
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 [¢f 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
36209M  YH 1 |GNMAIPTC#476012 6.500% 05/15/28..................... | . | 09/01/2016. | Paydown 1,109 1,109 1,100 1,101 8 8 1,109 48 | 05/15/2028.... | 1.....
911760  LQ 7| Vendee Mtg Tr RMBS REMIC Ser 1998-2Cl 1.............. | . | 09/01/2016. | Paydown 9,076 9,076 9,332 9,213 (137) (137) 9,076 | oo | o | cvvneressnnesenenen0 | e 409 |06/15/2028.... | 1....
0599999. Total Bonds - U.S Government. 10,185 10,185 10,432 10,314 (129) 0 (129) 0 10,185 0 (U [P | I [P 457 XXX XXX
Bonds - U.S. States, Territories and P
745145 UZ 3 | Puerto Rico Comwlth GO Ref Pub Impt 5 . 1 07/01/2016. | Maturity 750,000 750,000 790,883 753,262 (3,262) (3,262) 750,000 07/01/2016....
1799999. Total Bonds - U.S. States, Territories and Possession: 750,000 750,000 790,883 753,262 (3,262) 0 (3,262) 0 750,000 0 0 XXX XXX
Bonds - U.S. Special e and Special A
3128H6 DC  5|FHLMC Pool #£98199 3.500% 08/15/18..................... | . | 09/01/2016. | Paydown 16,531 16,531 15,149 16,099 431 431 16,531 383 |08/15/2018.... [ 1.....
3128H6 SG 0| FHLMC Pool #E98619 3.500% 08/15/18..................... | . | 09/01/2016. | Paydown 46,151 46,151 42,300 44,891 1,260 1,260 46,151 cenne 1,070 | 08/15/2018.... | 1....
3128H7 CB 6 |FHLMC Pool #£99066 3.500% 09/15/18..................... | . | 09/01/2016. | Paydown 35,444 35,444 32,481 34,441 1,003 1,003 35,444 825 |09/15/2018.... | 1.....
3128H7 JS 2| FHLMC Pool #£99273 3.500% 10/15/18. . 109/01/2016. | Paydown 18,226 18,226 17,138 17,843 383 383 18,226 10/15/2018....
3128H7 MX 7 |FHLMC Pool #E99374 3.500% 10/15/18..................... | . | 09/01/2016. | Paydown 26,767 26,767 24,483 26,028 739 739 26,767 624 [10/15/2018.... | 1....
312854 BP 1 |FHLMC Pool #1Q0046 2.665% 03/15/36.............cc0cc.. . 109/01/2016. | Paydown 579 579 577 575 3 3 579 11 103/15/2036.... | 1......
312904 AU 9| FHLMC REMIC Ser 181-E 7.000% 08/15/21............... | . | 09/15/2016. | Paydown 968 968 982 965 3 3 968 44 | 08/15/2021.... | 1....
312905  KJ 0| FHLMC REMIC Ser 1060-X 7.250% 03/15/21............. | . | 09/01/2016. | Paydown 1,993 1,993 2,037 2,016 (23) (23) 1,993 | oo [ v | ceeneeeeeeeeeeeneeeenn0 [ e 100 |03/15/2021.... | 1.....
312913 ZE 9 |FHLMC REMIC Ser 1437-HD 7.000% 12/15/2............ . 109/01/2016. | Paydown 10,395 10,395 10,662 10,524 (130) (130) 10,395 | i | s | e | 467 | 12/15/2022.... | 1....
312915 UF 6 [ FHLMC REMIC Ser 1504 Z 7.000% 05/15/23.............. . 109/01/2016. | Paydown 1,813 1,813 1,865 1,838 (25) (25) 1,813 85 | 05/15/2023.... | 1....
31294K UC 7 |FHLMC Gold PC Pool #£01479 3.500% 09/1. . 109/01/2016. | Paydown 58,836 58,836 55,269 57,684 1,153 1,153 58,836 09/15/2018....
313372 YE 4| FHLMC REMIC Ser 1643-E 6.500% 05/15/23............. | . | 09/01/2016. | Paydown 11,041 11,041 11,270 11,146 (105) (105) 1,041 | s | e | e | s 471 |05/15/2023.... | 1....
313376 M4 0| FHLMC REMIC Ser 1837-Z 6.500% 04/15/26............. | . | 09/01/2016. | Paydown 5,540 5,540 5711 5,626 (87) (87) 5,540 239 | 04/15/2026.... | 1....
3133TE LG 7 |FHLMC REMIC Ser2064 M 6.000% 06/15/28............. | . | 09/01/2016. | Paydown 4,372 4,372 4,484 4,442 (70) (70) 4372 | i [ [0 [ 193 | 06/15/2028.... | 1....
3133TK 58 5| FHLMC REMIC Ser 2136-A 6.000% 03/15/29............. | . | 09/01/2016. | Paydown 1,059 1,059 993 1,037 21 21 1,059 42 103/15/2029.... | 1....
31340Y DB 2|FHLMC REMIC Ser 12-A 9.250% 11/15/19................. | . | 09/15/2016. | Paydown 174 174 183 175 (1) (1) 174 11 | 11/15/2019.... | 1.....
31340y QS  1|FHLMC REMIC Ser46-B 7.800% 09/15/20. . | 09/15/2016. | Paydown 208 208 191 203 5 5 208 11 [09/15/2020....
31358E  RK 0 |FNMAREMIC Ser 1990-72B 9.000% 07/25/2............. .| 09/01/2016. | Paydown 566 566 553 560 6 6 566 34 |07/25/2020.... | 1.....
31358H GT 6| FNMA REMIC Ser 1991-73A 8.000% 07/25/2............. . 109/01/2016. | Paydown 1,226 1,226 1,178 1,209 17 17 1,226 65 |07/25/2021.... | 1....
31358) HU 8| FNMA REMIC Ser 1991-113 ZE 7.500% 09/2............. . | 09/01/2016. | Paydown 564 564 580 570 (6) (6) 564 28 |09/25/2021.... | 1....
31358N  4F 6| FNMAREMIC Ser 1992-123Z 7.500% 07/25.............. .| 09/01/2016. | Paydown 1,959 1,959 1,968 1,959 0 1,959 98 | 07/25/2022.... | 1.....
31359P  DJ 2| FNMA ACES Ser 1997-M2 Cl Z 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....
313602 3E 2| FNMAREMIC Ser 1989-67D 9.000% 10/25/1............. | . | 09/01/2016. | Paydown 519 519 518 517 3 3 519 32 [10/25/2019.... | 1.....
313602 DV 3 [FNMAREMIC Ser 1988-15A 9.000% 06/25/1. . 109/01/2016. | Paydown 983 983 999 983 (1) (1) 983 57 | 06/25/2018....
313602 GQ  1|FNMAREMIC Ser 1988-25B 9.250% 10/25/1............. . | 09/01/2016. | Paydown 504 504 515 503 0 504 31 [10/25/2018.... | 1....
313602 W4 2| FNMA REMIC Ser 1989-62G 8.600% 10/25/1............. .| 09/01/2016. | Paydown 638 638 613 630 8 8 638 36 [10/25/2019.... [ 1.....
313603 GW 6 | FNMA REMIC Ser 1989-86E 8.750% 11/25/1............. . 109/01/2016. | Paydown 641 641 641 638 3 3 641 37 | 11/25/2019.... [ 1....
313603 JJ 2| FNMA REMIC Ser 1989-90E 8.700% 12/25/1............. . 109/01/2016. | Paydown 117 117 127 119 2) 2) 117 7 | 12/25/2019.... | 1....
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31371H  FZ 6 |FNMA Pool #252284 6.500% 01/25/29...............ccc..... .| 09/01/2016. | Paydown 5912 5912 5,880 5,881 30 30 5912 0 271 | 01/25/2029.... [ 1.....
31371L D9 7| FNMA Pool #254928 3.500% 08/25/18..........cccocvuucee . | 09/01/2016. | Paydown 4,370 4,370 4,139 4,294 76 76 4,370 (V1 102 |08/25/2018.... | 1....
31381M V2 8| FNMA Pool #465133 6.040% 05/25/28...............cocccnn. . | 09/01/2016. | Paydown 9,925 9,925 11,259 11,057 (1,132) (1,132) 9,925 (V[ [ 400 |05/25/2028.... | 1....
31381M VG 7 |FNMA DUS Pool #465115 6.470% 05/25/28............... . 109/01/2016. | Paydown 3,909 3,909 4,775 4,684 (775) (775) 3,909 (V1 [ 169 | 05/25/2028.... | 1....
3138IN  FH 1 |FNMA DUS Pool #465568 4.900% 11/25/25............... . 109/01/2016. | Paydown 4,138 4,138 4,427 4,381 (243) (243) 4,138 (V[ [ 135 | 11/25/2025.... | 1....
31381IN X9 9| FNMA Pool #466104 6.340% 10/25/28... .| 09/01/2016. | Paydown 10,622 10,622 12,529 12,286 (1,664) (1,664) 10,622 0 10/25/2028....
31381R  QF 4| FNMA Pool #468554 6.935% 07/25/29...........cccccuuuce. . | 09/01/2016. | Paydown 7,722 7,722 9,457 9,253 (1,531) (1,531) 7,722 0 359 | 07/25/2029.... | 1....
31381R QU 1 |FNMA Pool #468567 6.935% 07/25/29..........cccoovvevenne . | 09/01/2016. | Paydown 7,722 7,722 9,457 9,253 (1,531) (1,531) 7,722 0 359 | 07/25/2029.... | 1....
31381R VU  5|FNMA Pool #468727 7.040% 07/25/26...................... .| 09/01/2016. | Paydown 4,881 4,881 6,047 5,845 (964) (964) 4,881 0 229 |07/25/2026.... | 1.....
3138L7 PE 0| FNMA Pool #AM6720 4.150% 10/25/44............ccocuuunee . | 09/01/2016. | Paydown 69,978 69,978 75,270 75,109 (5,131) (5,131) 69,978 0 10/25/2044.... [ 1....
31392R  SJ  1|FHLMC SPC Ser T-45 CIA5 6.280% 10/27................ - 09/01/2016. | PaYAOWN...........cooicrescscscscsissscssssissiass | coviimmnininininnnns | coveveseseiees 108,665 | ......ococveee 108,665 | ...ooovoveves 11,789 | oo 110,261 (1,596) (U TECISTC) R [P, 108,665 0 10/27/2031.... | 1.....
313920 KL 7 |FHLMC REMIC Ser2504 N 5.500% 09/15/1.. . 109/01/2016. | Paydown 3,319 3,319 3,391 3,324 (5) (5) 3,319 0 09/15/2017....
31392V XT 4 |FHLMC Struc PTC Ser T50 CI A7 5.048% 1................ . [ 09/01/2016. | PaYAOWN.......ccvvrreeeerircreerirereneiienes | cevrerssessnessnsesnessnes | eovsesensens 114,089 | .....cccccc... 114,089 | ..occcceeee. 112,698 | oo 113,413 676 B76 [ oo [ e 114,089 0 10/27/2031.... [ 1....
31393C CQ 4| FNMA REMIC Ser 2003-34 CIME 5.500% 05............. . 109/01/2016. | Paydown 228,346 228,346 238,764 232,201 (3,856) (3,856) 228,346 0 05/25/2033.... [ 1.....
31393D TX 9| FNMAREMIC Ser 2003-W10 Cl 1A4 4.505%.............. . 109/01/2016. | Paydown 13,323 13,323 13,323 13,301 23 23 13,323 (VI [ 403 |06/25/2043.... [ 1....
31393E  LF 4| FNMAREMIC Ser 2003-W12 Cl 1A8 4.550%............... .| 09/01/2016. | Paydown 40,631 40,631 39,819 40,119 512 512 40,631 0| .1,235 | 06/25/2043.... [ 1.....
31394D VB 3| FNMA REMIC Ser 2005-43 CI GC 5.500% 05............. . 109/01/2016. | Paydown 306,813 306,813 322,921 313,601 (6,787) (6,787) 306,813 0 [ v 12,415 | 05/25/2035.... [ 1....
31394E LC 0| FNMAREMIC Ser 2005-61 CILH 5.500% 07.............. . | 09/01/2016. | Paydown 289,519 289,519 303,995 295,210 (5,691) (5,691) 289,519 (VI I 10,867 | 07/25/2035.... [ 1....
31394H ZZ 7 |FHLMC REMIC Ser 2672 CI XB 5.500% 09/1. . 109/01/2016. | Paydown 11,440 11,440 11,755 11,595 (154) (154) 11,440 0 ..419 109/15/2023....
31395K 72 2| FHLMC REMIC Ser 2926 CIEW 5.000% 01/1............. | . | 09/01/2016. | Paydown 27,222 27,222 26,869 27,072 150 150 27,222 0 904 |01/15/2025.... | 1....
31395M QS 1| FHLMC REMIC Ser 2935 CILM 4.500% 02/1............. . | 09/01/2016. | Paydown 9,451 9,451 8,984 9,313 138 138 9,451 0 283 [02/15/2035.... [ 1....
31396F G3 1 |FHLMC REMIC Ser 3068 CIZ 5.500% 11/15.............. . 109/01/2016. | Paydown 373,121 373,121 386,461 380,948 (7,827) (7,827) 373,121 0 [ oo 13,713 | 11/15/2035.... [ 1....
31396V RY 6| FNMA REMIC Ser 2007-36 CI PH 5.500% 04............. . | 09/01/2016. | Paydown 204,464 204,464 214,176 207,968 (3,504) (3,504) 204,464 0 6,672 | 04/25/2037.... | 1....
31396X UC  6|FNMAREMIC Ser 2007-88 CI AE 6.000% 09.............. . [ 09/01/2016. | PAYAOWN........cooovvvvvvvvvevivvviiviinvnisnsininins [ covvsvnsssssssssssssssssssssnes | covivisivirs 123,068 | ..oovovevene 123,068 | ..oovovevenen 126,472 | oo 123,959 (891) (891) | v | e 123,068 0 | .5, 141 | 09/25/2037.... [ 1.....
31402E  HA 9| FNMA Pool #726625 3.500% 07/25/18... . 1 07/01/2016. | Paydown 10,786 10,786 10,217 10,566 220 220 10,786 0 220 | 07/25/2018....
31402Q NH 0| FNMA Pool #734892 3.500% 08/25/18....................... .| 09/01/2016. | Paydown 15,903 15,903 14,621 15,473 430 430 15,903 0 371 | 08/25/2018.... [ 1.....
31403B 3K 7 |FNMA Pool #744302 3.500% 09/25/18.........ccccrevereens . 109/01/2016. | Paydown 43,561 43,561 41,002 42,7112 850 850 43,561 0 984 |09/25/2018.... | 1....
31405E 6P 5| FNMA Pool #787578 6.000% 07/25/365..................... . 109/01/2016. | Paydown 13,007 13,007 13,301 13,273 (267) (267) 13,007 0 558 | 07/25/2035.... | 1....
31409K Y3 5|FNMA Pool #873830 5.940% 07/25/24....................... .| 09/01/2016. | Paydown 1,825 1,825 2,084 2,037 (212) (212) 1,825 0 72 | 07/25/2024.... | 1.....
677555 XD 1| Ohio St Econ Development Rev Txbl Ohio E................. . [09/01/2016. [ Call  100.0000.......cccummmmrienmminnisnns | covnsisssmississssnissises | eossissesiens 145,000 [ cooovrrennee 145,000 | ..o 145,000 | cooorrennee 145,000 0 [ [ s 145,000 0 6,025 | 12/01/2021.... | 1FE...
3199999. Total Bonds - U.S. Special Revenue and Special ...2,462,552 | .........2,462,552 | ..........2,526,504 | .........2,498,731 (36,182) 0 (36,182) 0]......2462,552 0 0 0 88,353 XXX XXX
Bonds - Industrial and Miscell:

000759 CR 9| American Business Fin Svcs Inc RMBS Ser.................. . | 09/01/2016. | Paydown 41,256 41,256 41,246 41,212 44 44 41,256 0 883 |07/15/2033.... | 5FM........
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 v (48,081) | .............(48,081) | ..........3,216 | 09/15/2033.... [ 5FM........
00253C HH 3 |Aames Mtg Tr RMBS Ser 2001-4 CI A4 6.5................. | . | 09/01/2016. | Paydown 6,153 6,153 6,150 6,275 (123) (123) 6,153 0 268 | 04/25/2031.... | 1FM........
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00253C  HK 6| Aames Mtg Tr RMBS Ser 2001-4 CIM1 7.1................ | . | 08/01/2016. | Paydown 1,346 1,345 1,365 (1) (1) 1,364 (1,364) (1,364) 56 |01/25/2032.... | 4FM........
00253C  HS 9| Aames Mtg Tr RMBS Ser 2002-1 CIM1 565................. | . | 07/12/2016. | Paydown 66,296 22,804 22,804 0 22,804 (22,804) (22,804) 1,876 |06/25/2032.... | 1FM........

00802# AA 4| Aerostar Airport SrNt 5.750% 03/22/35....................... | . | 09/22/2016. | Redemption  100.0000 63,934 63,934 63,934 63,934 0 63,934 0 3,676 | 03/22/2035.... | 3FE...

02149H AW 0| Countrywide Alternative Ln Tr RMBS Ser 2................... | . | 09/01/2016. | Paydown 200,240 218,401 | oot 185,632 | .ccooviennn 185,632 (01 [OUPOORON ER, 185,632 | ..o [ i 14,608 | ..ccovvenee 14,608 03/25/2037.... | 1FM........
02376T  AC 2| American Airlines Inc LBASS EETC Ser 201................. | . | 07/15/2016. | Redemption  100.0000 92,762 92,762 95,081 94,638 (1,876) (1,876) 92,762 0 07/15/2020.... | 3FE...
02660T ER 0 [ American Home Mtg Inv Tr RMBS Ser 2005-2.. .| 09/01/2016. | Paydown 60,183 60,183 59,562 59,712 471 471 60,183 0 09/25/2035....

03334@ AA 7 |AnchoragePermit Ctr Bldg Ls Tr CTL 6.3..........cccoeeoeee | . | 09/15/2016. | Redemption  100.0000. 24,944 24,944 24,944 24,944 0 24,944 0 02/15/2025.... | 1.....
040104 BW 0 [Argent Securities Inc RMBS Ser 2003-WD C................. . 109/01/2016. | Paydown 216,481 216,481 216,385 222,471 (5,990) (5,990) 216,481 0 10/25/2033.... | 1FM........
04231#  AA 7| Armstrong/Heinz Contract Sec ABS Lease B................. | . | 08/15/2016. | R jon  100.0000 17,991 17,991 17,991 17,991 0 17,991 0 08/15/2016.... | 2.....
05164# AA 5| Aurora Health Care (Badger RE) CTL 6.9............cc..... | . [ 09/15/2016. | Redemption  100.0000 30,388 30,388 29,489 30,017 372 372 30,388 0 12/15/2022.... [ 1....
05604F  AA 3 |Bway Mortgage Trust CMBS Ser 2013-1515C.............. .| 09/01/2016. | Paydown 345,617 345,617 354,257 351,211 (5,595) (5,595) 345617 0 03/10/2033.... [ 1FM........
05948K RM 3 |Bank of America Alt Loan Tr RMBS Ser 200. . 109/01/2016. | Paydown 49,724 49,724 47424 49,216 508 508 49,724 0 06/25/2019....
05948K  XQ 7 |Bank of America Alt Loan Tr RMBS Ser 200.................. . 109/01/2016. | Paydown 77,648 | .....cccceoe. 108,286 | .............. 106,586 | .............. 106,586 (U ORI [ 106,586 (28,938) (28,938) 03/25/2035.... | 4FM........
05948K XS  3|Bank of America Alt Loan Tr RMBS Ser 200.................. .| 09/01/2016. | Paydown 86,894 | ............ 121,181 | 117,882 | oo 117,882 0 [ i | e 117,882 (30,988) (30,988) 03/25/2035.... | 3FM........
07386H QG  9|Bear Stearns Alt- A Tr RMBS Ser 2005-1 C.......ccccccveveee | . | 09/26/2016. | PAYAOWN.......cvoorvirnriecrireriincrieniineies | e | oevsieniinns 187,473 | ccovve 187473 | oo 181,498 | ..ccoovnee 184,770 2,704 2,704 | i | e 187,473 0 01/25/2035.... | 1FM........
105667 AB 5| Bravo Mtg Loan Trust RMBS Ser 2006-1 Cl................... . 09/26/2016. | PaYAOWN............ccoosercscscscscscssscassssisiacs | coviciviciciciiinininininns | coveeeeeeeiees 198,710 | wovvvvvevene 198,710 | wovvvevevene 112,909 | oo 112,909 85,801 85,801 | ..oovvvevevevvrvviririiens | s 198,710 0 931 | 07/25/2036.... | 1FM........
12189P  AF 9| Burlington Northern Santa Fe LBASS EETC................. . 107/02/2016. | Redemption  100.0000. 1,088 1,088 1,260 1,130 (42) (42) 1,088 0 82 [07/02/2020.... | 1FE..

12489W NP 5| C-BASS Tr RMBS Ser 2005-CB6 CI A4 3.79............... |. [ 09/01/2016. [ PaYAOWN...........oovvvererererrreeeecreienns | cormenveeimeseesssennseines | coreesneennns 108,609 | ....cccoeven. 108,609 | .....cccoevens 108,605 | .....ccoevene 108,418 191 191 [ o [ e 108,609 0 3,720 | 07/25/2035.... | 1FM........
12624P  AE 5| Comm Mortgage Trust CMBS PTC Ser 2012-CR.. . 109/13/2016. | Goldman Sachs & Company 5,192,188 5,000,000 5,129,102 5,089,207 (9,589) (9,589) 5,079,618 12,569 111,704 10/15/2045....

12644@ CA 1| CTL Cap Tr CTL Ser 2004-17 Texas Instr...........cccco.eee. | . | 09/15/2016. | Redemption  100.0000.........cccocrervee | covrrrimrvennriireriieseiires | eovriireniins 122,562 | ..coovreneen 122,562 | ..o 122,562 | ..covoveen 122,562 0 [ e | v 122,562 0| .....4465 |01/15/2026.... | 1.....
12665* AA 9| CVS Caremark CTL Wells Fargo Bk NW 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 BS 8| CVS Health Corp ABS PTC Nt 7.507% 01/1................ . 109/10/2016. | Redemption  100.0000. 22,348 22,348 28,407 27,935 (5,587) (5,587) 22,348 0 | .eeeen1,119 | 01/10/2032.... | 2FE...
12665U AA 2| CVS Health Corp ABS PTC Nt 4.704% 01/1................ .| 09/10/2016. | Redemption  100.0000 36,551 36,551 36,551 36,551 0 36,551 0| .....1,147 | 01/10/2036.... | 2FE...
12667F  4S 1| Countrywide Alternative Ln Tr RMBS Ser 2.................. | . | 09/01/2016. | Paydown 559,081 559,081 538,342 538,342 20,738 20,738 559,081 0 [ o 20,582 | 04/25/2035.... | 1FM........
12667F TA 3| Countrywide Alternative Ln Tr RMBS Ser 2... . | 09/01/2016. | Paydown 637 637 637 635 2 2 637 0 22 | 08/25/2034....
12667G  FD 0| Countrywide Alternative Ln Tr RMBS Ser 2................... | . | 09/01/2016. | Paydown 64,851 64,851 65,266 64,884 (33) (33) 64,851 0 2,301 | 05/25/2035.... [ 1FM........
12668B RZ 8| CWMBS Inc RMBS Ser 2006-6CB Cl 1A4 5.5............. |. | 09/01/2016. | Paydown 64,664 69,593 59,733 58,610 1,123 1,123 59,733 4,931 4,931 2,648 | 05/25/2036.... | 1FM........
126694 E9 5| CWHL Inc RMBS Ser 2006-OA4 CI A1 1.467.............. . 109/28/2016. | Paydown...........cocermveeereveeennviienns [ o | e 163,533 | oo 153,533 | oo 104,044 | ............. 104,044 | oo | e 132,976 | oo | e 132,976 237,021 (83,488) (83,488) 2,631 | 04/25/2046.... | 3FM........
12669E 3P 9 [ CWALT Loan Tr RMBS Ser 2003-J9 CI 1A6................. .| 09/01/2016. | Paydown 27,997 27,997 27,211 27,484 513 513 27,997 0 1,026 | 10/25/2033.... [ 1FM........
14155% AB 6 | Cardinals Ballpark LLC SrNt 5.770% 09..........cccoeeeeo. | . | 09/30/2016. | Redemption  100.0000.........ccccemvvre | overirrerimerinnrinerienns | cevireriinens 103,954 | ..ccoovenene 103,954 | ..ccoovieneee 103,954 | ..ccoovenen 103,954 0 [ e | e 103,954 0 5,998 | 09/30/2027.... | 2.....
149837 AA 4| CBA Small Balance Comm Mtg Tr LBASS Fmc............. | . | 09/26/2016. | Paydown 226,516 230,503 91,601 91,601 0 91,601 | oo | v 134,915 | ... 134,915 | oo 810 |06/25/2038.... | 1AM...

15189@ AA 7| Centerpoint Anchorage Tr CTL PTC Lease B . 109/15/2016. | Redemption  100.0000 61,305 61,305 61,305 61,305 0 61,305 0 3,230 | 09/15/2022....
152314  DP 2| Centex Home Equity Loan Tr RMBS Ser 2001.............. . | 09/01/2016. | Paydown 28,332 28,332 28,330 28,250 82 82 28,332 0 1,386 |07/25/2032.... | 3FM........
152314 FZ 8| Centex Home Equity Loan Tr RMBS Ser 2002.............. .| 09/01/2016. | Paydown 27,247 27,247 27,247 27,189 59 59 27,247 0 914 | 11/25/2028.... | 1FM........
165167 CQ 8| Chesapeake Energy Corp Co Gtd Nt 8.000................. . 1 08/16/2016. | Goldman Sachs & COMPANY........cccever | oreervevmrrrrerarernriinenns ...4,449,875 | ..........4,850,000 | ...........2,400,000 | ..........2,403,879 | ..ccooiimrimmriinnns | cerrirens 102,874 | oo | i 102,874 2,506,753 | ...ovoveriericnniienns | e 1,943,122 | ........ 1,943,122 | ......254,356 | 12/15/2022.... | 5FE...
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16678R DU 8| Chevy Chase Mtg Funding Corp RMBS Ser 20............. .| 09/26/2016. | Paydown 27,985 27,985 27,426 27,556 429 429 27,985 (U [ 177 | 07/25/2036.... | 1FM........
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  MC 9| Citigroup Mtg Loan Trust RMBS Ser 2004-H................. . | 09/25/2016. | Paydown 3,428 3,428 3,432 3,430 (3) (3) 3,428 0 18 | 12/25/2034.... | 1FM........
210805 CB 1| Continental Airlines Inc LBASS EETC Ser..........cc..coeee.. | . | 09/15/2016. | Paydown 1,430 1,430 1,377 1421 8 8 1,430 0 95 [03/15/2019.... | 1FE..
212168 AA 6 | Continental Wind SrNt 6.000% 02/28/33..................... | . | 08/31/2016. | Redemption  100.0000 235,290 235,290 235,290 235,290 0 235,290 (VI I 14,117 | 02/28/2033.... | 2FE...
22357@ AA 9| Cox Tower Il PTC Nt 5.409% 01/02/40 .| 09/02/2016. | Redemption  100.0000 25,685 25,685 25,685 25,685 0 25,685 0 927 |01/02/2040....
225458  XJ 2| CS First Boston Mtg Sec Corp RMBS Ser 20................. | . | 09/01/2016. | Paydown 56,334 56,334 55,243 55,858 476 476 56,334 0 .....1820 |07/25/2035.... | 1FM........
23312L  AS 7| Deutsche Bank Comm Mtg Trust CMBS Ser 20............. .| 09/13/2016. | Deutsche Bank Securitie: 5,282,422 | ..........5,000,000 | ...........5,149,957 (5,601) (5,601) crrrreese B, 144,385 | [ s 138,067 | ...oovoeees 138,067 | ... 75,075 | 05/10/2049.... | 1FE..
24763L FN 5| Delta Funding Home Eq Ln Tr RMBS Ser 199............... . | 09/01/2016. | Paydown 18,759 18,759 18,757 18,719 40 40 18,759 0 611 |08/15/2030.... | 1FM........
251510 AW 3| Deutsche Alt-A Sec Inc RMBS Ser 2003-2XS................ | . | 09/01/2016. | Paydown 38,825 38,825 38,817 38,798 27 27 38,825 0 ......1387 [09/25/2033.... | 1FM........
251510  FX 6| Deutsche Alt-A Sec Inc RMBS Ser 20054 C................. .| 09/01/2016. | Paydown 54,457 65,881 61,812 61,812 0 61,812 (7,356) (7,356) 2,385 |09/25/2035.... | 2FM........
251563 CB 6 | Deutsche Mtg Sec Inc RMBS Ser 2004-1 Cl.. . 109/01/2016. | Paydown 72,774 72,774 72,753 73,524 (750) (750) 72,774 0 2,748 | 12/25/2033....
268668 FD 7 [EMC Mtg Loan Tr RMBS Ser 2006-A CIA O................ | . | 09/26/2016. | Paydown 36,921 36,921 29,269 29,269 7,653 7,653 36,921 0 221 | 12/25/2042.... | 1FM........
302567 AA 0| FPL Energy American Wind LLC SrNt 6.6................... | . | 07/09/2016. | Redemption  100.0000 1,860 1,860 1,853 1,337 523 523 1,860 0| oo 13,624 | 06/20/2023.... | 2FE...
30706V AA 3| Family Tree Escrow LLC Nt 5.750% 03/01.................. | . | 08/01/2016. | Tax Free Exchange. .....9,366,303 | ..........9,000,000 | ...........9,437,500 8,333,675 (35,872) (35,872) crenenn.9,355,303 0| ....445625 |03/01/2023.... | 3FE...
32007U BE 8| First Data Corp 1st Len Extended Term Ln................... .| 09/08/2016. | Redemption  100.0000 22,813 22,813 21,399 21,726 1,087 1,087 22,813 0 695 |03/24/2021.... | 3FE....
337925 ES 6 |First Plus Home Ln Owner Tr RMBS Ser 199................ | . [ 09/01/2016. | Paydown 20,324 20,324 20,775 20,302 22 22 20,324 0 1,114 12/10/2024.... | 6FM........
36226M  AE 3| GRMT Mtg Loan Tr RMBS Ser 2001-1A Cl AS............... . | 09/01/2016. | Paydown 27,235 27,235 27,236 27,235 0 27,235 0 07/20/2031.... [ 1FM........
36228F 3Q 7| GS Mortgage Securiies Corp RMBS Ser 200 . 109/28/2016. | Paydown 24,813 24,813 24,812 24,769 91 91 24,860 (47) (47) 04/25/2034.....
391214 A* 1| Great River Energy 1stMtg Bd 5.810% O........ccccouuuee .| 07/01/2016. | Redemption  100.0000 930,232 930,232 930,232 930,232 0 930,232 0 07/01/2021.... | 1....
404122 AN 3|HCAlInc Term LnB4 Nt1 4.088% 05/01/1.................. . | 08/15/2016. | Redemption  100.0000 539,018 539,018 539,018 539,018 0 539,018 0 05/01/2018.... | 3FE...
423074 AV 5|Heinz/H J/ Co SrNt 5.200% 07/15/45..........ccocooonenenne | . | 08/19/2016. | Tax Free Exchange. 5,306,926 5,000,000 5,311,250 5,309,973 (3,047) (3,047) 5,306,926 0 293,944 |07/15/2045.... | 2FE...
44919  AC 21595 Express LLC SrNt 3.310% 12/31/31................... | . | 09/30/2016. | Redemption ~ 100.0000 3,612,120 3,612,120 3,612,120 3,612,120 0 3,612,120 0 89,671 |12/31/2031.... | 1FE..
45254N  GA 9 [IMPAC CMB Tr RMBS Ser 2003-11 CI 2A1 1............. .| 09/26/2016. | Paydown 38,349 38,349 37,774 37,787 562 562 38,349 0 374 [10/25/2033.... [ 1FM........
45254N PV 3 |IMPAC CMB Tr RMBS Ser 2005-5 CI A2 0. . | 09/26/2016. | Paydown 61,573 61,573 60,275 60,275 1,298 1,298 61,573 0 375 | 08/25/2035....
452547 PM  0|IMPAC Secd Assets CMN Owner Tr RMBS Ser............ .| 09/01/2016. | Paydown 21,311 21,311 21,311 21,264 47 47 21,311 0 682 |08/25/2034.... | 1FM........
45254T  PY 4 |IMPAC Secd Assets CMN Owner Tr RMBS Ser............ . 109/26/2016. | Paydown 37,918 37,918 38,019 37,933 (15) (15) 37,918 0 371 [ 11/25/2034.... | 1FM........
45254T TN 4 |IMPAC Secd Assets CMN Owner Tr RMBS Ser............ . 109/26/2016. | Paydown 49,256 49,256 49,256 49,256 0 49,256 0 248 | 05/25/2036.... | 1FM........
45660N  YZ 2 |Residential Asset Sec Tr RMBS Ser 2004-R.................. - 09/01/2016. | PaYAOWN..........cccrcscsiscscasssscsssssssiais | covisisisssininnninns | coveeeseseiees 129,977 | oo 129,977 | oo 118,604 | ..oovovevee 128,701 492 492 [ i | e 129,193 784 784 3,361 |08/25/2033.... [ 1FM........
466247 MU 4 |JP Morgan Mtg Tr RMBS Ser 2005-S1 CI 2A3............... | . | 09/01/2016. | Paydown 59,369 59,369 59,861 59,429 (60) (60) 59,369 0| ......2,449 |01/25/2035.... | 1FM........
485170  AJ 3 |Kansas City Southern Inds Inc SrNt 4....................... | . | 07/26/2016. | Tax Free Exchange. 28,719,195 | ........31,107,000 | ........28,693,282 | ........ 28,695,821 23,374 23,374 ci0rennn28,719,195 0 | ...843432 |05/15/2043.... | 2FE...
50026* AA 3| Kohls Corp CTL Shelby Ml 7.600% 12/15!.. . 109/15/2016. | Redemption  100.0000 14,898 14,898 15,739 15,239 (342) (342) 14,898 0 755 | 12/15/2022....
50180L AC  4|LB-UBS Comm Mtg Tr CMBS Ser 2008-C1 Cl A........... | 09/11/2016. | PaYAOWN......cccvourieecririieeiieriisniienes | cevresinsesnesieseinesins | orseinesian 499,990 | ..oovoerennnc 499,990 515,575 502,295 (2,305) (2,305) [ oo | e 499,990 (V1 18,400 | 04/15/2041.... | 1FM........
52465# BF  1|Legg Mason Mtg Cap Corp LBASS Ser 2001-C............. .| 09/10/2016. | Redemption  100.0000 18,385 18,385 19,937 18,595 (210) (210) 18,385 0 659 |04/10/2017.... | 1.....
52467@ BC  8|Legg Mason Mtg Cap Corp CTL Ser 2003 Cl................. . 109/15/2016. | Redemption  100.0000. 50,126 50,126 55,133 51,184 (1,058) (1,058) 50,126 0 2,742 | 11/15/2018.... | 5*...
52518R  CD 6 |Lehman Structured Sec Corp RMBS Ser 2005.............. . | 09/26/2016. | Paydown 30,928 56,078 27,427 27427 0 27,427 3,501 3,501 327 | 09/26/2045.... | 1FM........
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55265K  F6 1 |Master Asset Sec Tr RMBS Ser 2003-7 Cl 4.................. | . | 09/01/2016. | Paydown 27,752 27,752 26,191 26,963 789 789 27,752 0 937 |09/25/2033.... | 1FM........
55265K Q3 6| Master Asset Sec Tr RMBS Ser 2003-9 Cl 2.........cccccee. | . [ 09/01/2016. | PAYAOWN........covoeuvimriicririinciieciines [ e [ v 197,645 | .ccovienees 197,645 | ..o 192,612 | oo 194,252 3,393 3,393 | s | e 197,645 0 ...7,058 [10/25/2033.... [ 1FM........
576434 A2 0 |Master Asset Securitization Tr RMBS Ser..............cccoc... . 109/01/2016. | Paydown 40,100 40,100 40,501 40,214 (114) (114) 40,100 0 ...1,567 |01/25/2035.... | 3FM........
576434  J5 4 |Master Asset Securitization Tr RMBS Ser...........c...covevns . 109/01/2016. | Paydown 98,416 98,416 | ..ccoovvenenn 100,169 98,787 (371) (371) 98,416 0 ...3,449 | 03/25/2035.... [ 1FM........
576434 N2 6 | Master Asset ion Tr RMBS Ser. . 109/28/2016. | Paydown 32,425 32,425 31,881 32,075 968 968 33,043 (618) (618) ....1,985 | 04/25/2035.... [ 1FM........
576434 UH 5| Master Asset Securitization Tr RMBS Ser. . | 09/01/2016. | Paydown 13,977 13,977 13,977 13,977 0 13,977 0 08/25/2034....
576434 WD 2| Master Asset Securitization Tr RMBS Ser..........c.cccoouuue. . | 09/01/2016. | Paydown 11,478 11,478 11,567 11,458 20 20 11,478 (VI 457 |09/25/2034.... | 1FM........
57643M UM 7| Master Asset Securitization Tr RMBS Ser...................... . 109/01/2016. | Paydown...........ovewerereeereveeienrerieens [ covervriiseseniisesenissenes | ovevveeins 127,013 | oo 127,013 | oo 124631 | oo 125,336 1,677 LT A [P S 127,013 0 5,317 | 12/25/2034.... | 1FM........
580645 AE 9| McGraw-Hill Cos SrNt 5.900% 11/15/17.................... | . | 07/29/2016. | Tax Free Exchange. ...17,993,697 ....18,000,000 ..17,956,800 | ......e 17,990,601 3,095 3,095 ...17,993,697 0| ....837,800 |11/15/2017.... | 2FE...
589929 XZ 6| Merrill Lynch Mtg Investors RMBS Ser 200.................... . | 09/01/2016. | Paydown 35,521 35,521 35,507 35,447 (45) (45) 35,402 118 118 w1 TTT | 09/25/2032.... | 1FM.......
59549W  AB 9| Mid State Tr LBASS Ser 11 CIM1 5.598%.................. .| 09/15/2016. | Paydown 14,716 14,716 14,715 14,715 0 14,716 0 549 |07/15/2038....
59560# AC 8 |Mid America Pref Cap Tr ABS Cumulative G. . | 08/27/2016. | Redemption  100.0000. 665,347 665,347 756,865 672,330 (6,984) (6,984) 665,347 0 39,072 | 08/27/2016....
61762D AU 5| Morgan Stanley BAML Tr CMBS Ser 2013-CO............... . 109/07/2016. | Bank of America BISD Dealer............. 3,118,711 ......3,000,000 3,089,910 3,058,096 (8,635) (8,635) 3,049,461 69,250 69,250 62,218 |05/15/2046.... | 1FM........
61763X  BF  2|Morgan Stanley BAML Tr CMBS Ser 2014-C18............. .| 09/20/2016. | Nationwide Mutual .. 11,749,248 ....11,200,000 11,193,000 | oo 11,191,997 (589) (589) 191408 | e | s 557,840 | .......... 557,840 | ......342,909 |08/15/2031.... [ 1FM........
61765L  AS 9| Morgan Stanley BAML Trust CMBS Ser 2015-.............. . 1 09/20/2016. | Nationwide Mutual ...11,369,740 ...10,600,000 ..10,942,344 | ... 10,930,184 (32,589) (32,589) 210,897,595 | oo | i 472,145 | oo 472,145 ...296,044 | 08/15/2047.... | 1FM........
61766L BR 9| Morgan Stanley BAML Tr CMBS Ser 2016-C28............. . 09/22/2016. | Morgan Stanley & Co Inc ....20,066,523 ....19,000,000 ....19,189,052 e (11,853) [ s 2(11,883) | s A9ATTA99 | i | 889,024 | ... 889,024 | ......407,546 | 11/15/2025.... | 1FE...
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....
63651P  AA 2| National Inst Health Twinbrook CTL B BId..................... . 109/15/2016. | Redemption  100.0000 30,844 30,844 30,844 30,844 0 30,844 0| ....1,186 |01/1522019... [ 1....
64352V EF 4 |New Century Home Equity Ln Tr RMBS Ser . 109/01/2016. | Paydown 37,344 37,344 37,336 37,273 72 72 37,344 0 1,280 |11/25/2033....
653240 AA 9 |Newtown CTL Ser 2002 6.082% 05/15/23................... . | 09/15/2016. | Redemption ~ 100.0000 30,154 30,154 30,153 30,153 1 1 30,154 0| ......1223 |05115/2023.... | 1....
65535V CN 6 | Nomura Asset Sec Corp RMBS Ser 2004-AP1.............. . 109/01/2016. | Paydown 11,085 11,085 11,084 11,055 29 29 11,085 0 383 |03/25/2034.... | 1FM........
65535V DC 9 |Nomura Asset Sec Corp RMBS Ser 2004-AP2.............. . 109/01/2016. | Paydown 11,006 11,006 10,919 10,952 54 54 11,006 (VI 449 | 07/25/2034.... | 1FM........
65535V GH 5| Nomura Asset Sec Corp RMBS Ser 2004-AP3............. . 109/01/2016. | Paydown 13,100 13,100 13,099 13,068 31 31 13,100 (V[ [ 463 | 10/25/2034.... | 1FM........
70466@ AA 6 |Peach State Labs Inc Sr Sec Term Ln Nt 1.................... .| 09/30/2016. | Redemption  100.0000 93,164 93,164 93,164 0 93,164 0 3,327 |06/30/2020.... |4.....
742741 AA 9| Procter & Gamble ESOP Deb Ser A 9.360% .1 07/01/2016. | Redemption  100.0000 262,420 231,409 (32,209) (32,209) 0 01/01/2021....
74922P  AC 8| Residential Accredit Loans Inc RMBS Ser..................... | . | 09/26/2016. | Paydown 61,332 61,192 40,945 40,945 0 40,945 20,387 20,387 249 |02/25/2037.... | 1FM........
75405W  AE 2| Residential Asset Secs Corp RMBS Ser 200................. . 109/26/2016. | Paydown 571,704 571,704 508,102 544,454 8,015 8,015 552,468 | ..o | e 19,236 | oo 19,236 3,507 | 11/25/2035.... | 1FM........
755920 AG 0 |Receipts on Corp Sec Tr ABS Coll Tr Ser............cccoeveees . | 08/01/2016. | Redemption  100.0000 315,790 315,790 350,593 320,158 (4,367) (4,367) 315,790 0 [ v 20,526 |08/01/2017.... | 1FE..
760985 M9 9| Residential Asset Mtg Prod Inc RMBS Ser..................... .| 09/01/2016. | Paydown 4,612 4,612 4,612 4,601 1" 1 4,612 (U [ 150 | 01/25/2034.... | 1FM........
760985 US  8|Residential Asset Mtg Prod Inc RMBS Ser..........ccco..u... . | 09/01/2016. | Paydown 20,604 20,604 18,991 19,976 628 628 20,604 0 552 | 03/25/2033.... | 1FM........
760985 ZF 1| Residential Asset Mtg Prod Inc RMBS Ser.................... .| 09/01/2016. | Paydown 23,781 23,781 23,780 23,723 58 58 23,781 0 787 |09/25/2033.... | 1FM........
76110W  MC 7 |Residential Asset Sec Corp RMBS Ser 2001. . 109/01/2016. | Paydown 37,849 37,849 37,842 37,770 79 79 37,849 0 1,450 |09/25/2031....
76110W  MF 0| Residential Asset Sec Corp RMBS Ser 2001................. | . | 09/01/2016. | Paydown 42,670 78,607 41,787 41,787 0 41,787 883 883 3,289 | 09/25/2031.... | 6FM........
76112B SN 1|Residential Asset Mtg Products RMBS Ser.................... | . | 09/01/2016. | Paydown 26,798 26,798 25,533 26,390 408 408 26,798 0 937 |09/25/2034.... | 1FM........
76114H  AK 1 |Residential Asset Sec Tr RMBS Ser 2007-A.................. . 109/01/2016. | Paydown 9,567 10,258 9,344 9,344 0 9,344 224 224 509 |05/25/2037.... | 3FM........
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761713  BQ  8|Reynolds American Inc SrNt 3.500% 08..................... .| 08/04/2016. | Maturity 2,300,000 2,300,000 2,299,183 2,299,226 774 774 2,300,000 (I [ 80,500 |08/04/2016.... | 2FE........
78402C  AA 1| SC Commercial Mtg Pass Through CTL Ser 2............... | . | 09/01/2016. | Redemption ~ 100.0000. 22,423 22,423 23,447 22,910 (487) (487) 22,423 0 1,036 | 11/01/2026.... | 2.....
805564 PB 1| Saxon Asset Securities Tr RMBS Ser 2003-.................. . | 09/01/2016. | Paydown 26,156 26,156 26,156 26,156 0 26,156 0 839 |12/25/2033.... | 1FM........
81441P  BZ 3| Security Natl Mtg Loan Tr RMBS Ser 2004-................... . 109/01/2016. | Paydown 28,806 28,806 28,806 28,806 0 28,806 0 1,148 | 11/25/2034.... | 1FM........
85231C  AA 3| StLouis Fed Office Bldg Tr CTL GSA Gtd.................... | . [ 07/15/2016. | Redemption ~ 100.0000 48,185 48,185 48,185 48,185 0 48,185 0 3,330 | 01/15/2019.... [ 1....
863579 CD 8| Structured Adj Rate Mtg Ln RMBS Ser 2004. .| 09/01/2016. | Paydown 21,249 21,249 21,432 21,307 (10) (10) 21,296 (47) (47) 10/25/2034....
86358R  5X 1| Structured Asset Sec Corp RMBS Ser 2002-................. | . | 09/26/2016. | Paydown 318,015 318,015 294,512 297,490 20,525 20,525 318,015 0 2,147 | 08/25/2032.... | 1FM........
86359B ZG 9| Structured Asset Sec Corp RMBS Ser 2004-................. | . | 09/01/2016. | Paydown 16,945 16,945 16,940 16,904 41 41 16,945 0 529 |09/25/2034.... | 1FM........
86359B  ZS 3| Structured Asset Sec Corp RMBS Ser 2004-................. | . | 09/01/2016. | Paydown 15,037 15,037 15,253 15,128 91) 91) 15,037 0 559 |09/25/2034.... | 1FM........
86359D FQ 5| Structured Asset Sec Corp RMBS Ser 2005-................. | . | 09/01/2016. | PAYAOWN.......coouviririecrirerincriieniineies | ceveeiiensisssiressiesesies | ovvviesiiens 101,378 | oo 101,378 | oo 102,471 | o 101,661 (283) (V23 K) 1 [FSUSRRINR ISP 101,378 0 3,654 | 06/25/2035.... | 3FM........
86359D GQ 4| Structured Asset Sec Corp RMBS Ser 2005-................. | . | 09/01/2016. | Paydown 20,946 20,988 21,050 20,959 (3) (3) 20,956 (9) (9) 697 |12/25/2034.... | 3FM........
88031R  AA 6| Tenaska Alabama Il Partners LP Sr Sec Nt... . 109/30/2016. | Redemption  100.0000 30,396 30,396 30,396 30,396 0 30,396 0 1,396 |03/30/2023....
89054X AA 3| Topaz Solar Farms LLC Nt 5.750% 09/30.................. |. [ 09/30/2016. | Redemption ~ 100.0000..........cccccccews | worrmrmrmrmmmrcrrermiiinns | corisrnneenns 172,954 | .....cccceoe. 172,954 | ... 172,954 | oo 172,954 0 [ oo | v 172,954 0 9,945 | 09/30/2039.... | 2FE...
89615# AH 9| Trident Seafoods Corp Sr Sec Nt 5.960%.............coceene .| 09/21/2016. | Maturity. 2,000,000 2,000,000 2,000,000 2,000,000 0 2,000,000 0| ....119,200 |09/21/2016.... |3.....
91737#  AA 3| United States Govt SS Ls FinTr CTL GSA G................. | . [ 09/15/2016. | Redemption  100.0000.........coovrrers | vorerrmrrrerinerirerieenn [ cevveriienins 109,591 | covvvienees 109,591 | covrveneen 109,231 | oo 109,500 92 92 | oo | e 109,591 0f.....3438 [ 11/15/2018.... [ 1....
91740# AA 8| United States of America BIA-2 CTL Alber..................... | . | 09/15/2016. | Redemption  100.0000 11,911 11,911 11,911 11,911 0 11,911 (U [ 458 |10/15/2025.... | 1.....
91741@ AA 9| US Govt Ft Collins Tr GSA CTL APHIS Ls.......cvvvevnneces . 109/15/2016. | Redemption  100.0000 52,428 52,428 52,428 52,428 0 52,428 0 1,888 |12/15/2026.... | 1....
91802M  AA 8| Utility Contract Funding LLC Nt 7.944%...........ccccooveeenee . 108/01/2016. | Call  101.1946.........ooocecrecneienns [ overrrirererisserenissenns | e 114,719 | e 113,364 | .o 113,302 | oo 113,342 1,376 1,376 0 7,505 | 10/01/2016.... | 2FE...
91847*  AA 4 |VAEvansville IN CTL Ls Fin Tr 4.950%.. . 109/14/2016. | Redemption  100.0000 0 0 3,371 | 10/14/2031....
92922F EB 0| Washington Mutual Mtg RMBS Ser 2003-AR10............. . | 09/01/2016. | Paydown 38,508 38,508 37,940 37,601 908 908 0 851 |10/25/2033.... | 1FM........
93934F CM 2| Washington Mutual MSC Mtg PT RMBS Ser 20............ . 109/01/2016. | Paydown 12,810 14,872 14,993 14,947 (1) (1) 14,946 (2,136) (2,136) 561 | 10/25/2035.... | 3FM........
94978# AU 1| Wells Fargo Bank Northwest NA CTL MWRA L............. . 109/15/2016. | Redemption  100.0000. 9,216 9,216 9,649 9,501 (286) (286) 9,216 (VI 442 |05/15/2032.... | 1....
94978# BC 0 |Wells Fargo Bank Northwest NA CTL 6.59.................. .| 09/01/2016. | Redemption  100.0000 19,314 19,314 19,314 19,314 0 19,314 0 850 |11/01/2022.... | 2
949838 AM 1| Wells Fargo Mtg Backed Sec Tr RMBS Ser 2................ | . | 09/01/2016. | Paydown 294,288 294,288 279,758 282,869 v 1120 | i 11820 | i [ 294,288 | e | e | i | s 11,991 | 04/25/2036.... | 1FM........
94989V AE 9| Wells Fargo Comm Mtg Tr CMBS Ser 2015-NX. . | 09/07/2016. | Bank of America BISD Dealer.. 6,125,000 ..15,000,000 ..(40,317) | . ..(40,317) | .. ...352,550 | 09/15/2057....
96188# AA 6| WETT Holdings LLC Sr Sec Nt 4.310% 12I................. | . | 09/30/2016. | Redemption  100.0000 66,667 66,667 0 cierenn2,155 | 12/18/2024.... | 2FE....
96928# AC 7 |William Blair CTL CTL PTC Ser 2004-1 7......cccovvuenees . 109/25/2016. | Redemption  104.4269. 42,249 40,458 46,388 42,309 (60) (60) 42,249 0 | 2,124 | 01/25/2023.... | 2.....
98881@ AA 4| ZC Specialty Ins Co CTL Ser 2002-31 7......ccccovvveverens . 107/15/2016. | Redemption ~ 100.0000.........cccvemerne | covrererrmrnerirereireries | eoveereriens 123,600 | ..o 123,600 | .o 123,600 | oo 123,600 (U ORI OO 123,600 0 8,818 | 12/23/2022.... | 3.
878742 AW 5| Teck Cominco Ltd Co Gtd Nt 6.250% 07/1.................. 1|09/20/2016. | Variou: 2,253,750 2,800,000 2,937,256 2,928,845 (1,433) (1,433) 2,927 412 v (673,662) | ...........(673,662) | ......192,760 |07/15/2041.... | 4FE...
7T4041E  AC 9| Preferred Term Sec Ltd XVILBASS Mezz N................. R| 09/23/2016. | Paydown 61,506 61,506 3,415 553 2,862 58,090 60,952 61,506 0 512 | 03/23/2035.... | 6FE...
74042C  AA 6| Preferred Term Sec Ltd LBASS SrNt Cl A-.................... R| 09/22/2016. | Paydown 8,010 8,010 5,437 5,709 2,301 2,301 8,010 0 92 |03/22/2038.... | 1FE.......
74042H AC 1| Preferred Term Sec Ltd LBASS XIX Nt CI B.. R| 07/01/2016. | Paydown (1,311) (1,311) (1,311) (1,310) 0 (1,311) 0 44 112/22/2035....
74042  AA 1 |Preferred Term Sec Ltd LBASS XXI Nt Ser................... | R[ 09/22/2016. | Redemption ~ 100.0000. 9,208 9,208 9,208 9,208 0 9,208 0 67 |03/22/2038.... | 1FE........
81726) AE 1| Sensata Technologies 1st Lien Term Ln B..................... | F| 09/30/2016. | Redemption  100.0000 12,438 12,438 12,350 12,358 79 79 12,438 0 317 | 10/14/2021.... | 2FE...
D5861#  AA 7| Nuplex Industries GmbH Sr Nt Ser A 6.1...........c........ | R| 09/20/2016. | Call ~ 113.2989 ...13,595,866 | ........12,000,000 | ........12,000,000 | ......... 12,000,000 | oo | e 1,595,866 | ...oovvvrrieiieciiins | e 1,595,866 v 13,595,866 0|....837,083 |07/30/2019.... | 2.....
K7802# AN 9 |Royal Greenland A/S SrNt 6.670% 08/26................... | R| 08/26/2016. | Maturity ...11,000,000 | .........11,000,000 | .........11,000,000 | ......... 11,000,000 0 +vrrr..11,000,000 0| ....733,700 |08/26/2016.... |1....
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Statement as of September 30, 2016 of the NATIONWIDE LIFE & ANNUITY 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
F
0 NAIC
r Current Year's Bond Interest Desig-
e Unrealized Other-Than- Total Foreign Foreign | Stock nation or
i Prior Year Valuation Current Year's Temporary Total Change in Exchange Book/Adjusted | Exchange Gain | Realized Gain Total Gain Dividends Stated Market
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 Consideration Par Value Actual Cost Carrying Value (Decrease) Accretion Recognized (11+12-13) B/AC.V. Disposal Date Disposal Disposal Disposal During Year | Maturity Date (a)
N6508# AA 3| Nuplex Industries BV Sr Nt 6.125% 07/3.................... F| 09/20/2016. | Call  113.2989. 9,063,911 8,000,000 8,000,000 8,000,000 | ..cvovevevcvevcvevciines | covevnees ICCKCL I O [ 1,063,911 9,063,911 0 558,056 | 07/30/2019.... [ 2....cooveveee
3899999. Total Bonds - Industrial and Miscellaneous. ....193,903,835 | ......190,101,006 | ......186,974,341 | ....... 161,260,182 | ... 2,862 | ........ 2,940,798 | o0 [ 002,943,660 | ooviiiiciiiienn0 | 100189,693,519 | i 0f....4210315 | ......4,210,315 | ...7,378,432 XXX XXX
8399997. Total Bonds - Part 4. ...197,126,572 | .......193,323,743 | .......190,302,160 | ....... 164,522,489 2,862 2,901,225 0 2,904,087 0] ... 192,916,256 | ...oocoovcvvr 0]....4210315 | ... 4,210,315 | ....7,508,492 XXX XXX
8399999. Total Bond: ...197,126,572 | ......193,323,743 | ......190,302,160 | ....... 164,522,489 | ....ccccoouuun 2,862 | ......... 2,901,225 | .0 [ 2,904,087 [ .0 [ 10192,916,256 | i 0 [ o 4,210,315 | ........ 4,210,315 | ....7,508,492 XXX XXX
9999999. Total Bonds, Preferred and Common Stocks ...197,126,572 XXX .......190,302,160 | ....... 164,522,489 2,862 2,901,225 0 2,904,087 0] ....192.916,256 | ....cccoovvrernncc 0]....4210315 | ......4,210,315 | ...7,508,492 XXX XXX
(a) For all common stock bearing the NAIC market indicator "U" provide: the number of such issues................0.
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Statement as of September 30, 2016 of the NATIONWIDE LIFE & ANNUITY 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
Cre
dit
Qual
Cumulative ity of|  Hedge
Prior Year(s) | Current Year Adjustment Refe| Effectivenes
Schedul | Type(s Initial Cost of | Initial Cost of C Unrealized | Total Foreign| Current | to Carrying renc sat
el )of Date of Premium Premium o Valuation Exchange Year's Value of e Inception
Description of ltems(s) Hedged, Used for | Exhibit | Risk(s) Exchange, Counterparty Trade Maturity or Number of Notional Strike Price, Rate of Index (Received) (Received) | Current Year | Book/Adjusted | d Increase Changein | (Amortization| Hedged Potential | Entit| and at Year-
Description Income Generation or Replicated Identifier| (a) or Central_Clearinghouse Date Expiration Contracts Amount Received (Paid) Paid Paid Income Carrying Value | e | FairValue | (Decrease) | B.JA.C.V. | )/Accretion ltems Exposure y end (b)

Purchased Options - Hedging Other - Call Options and Warrants
Equity/ | JPMorgan Chase

Mozaic Index CALL Options...................... VAGLB Hedge - Fixed Indexed Annuity.... | N/A........| Index | & Co 4PQUHN3JPFGFNF3BB653.. | .07/16/2015 | .07/09/2018 | ............. 5486 | ... 1,372,408 251.5300 39,665 33,008 |..... 33,008 | ... 24,159 | oooooeeeeeieinines [ onimimiiiiiiniiinins [ e [ s [ e 003
Equity/ | JPMorgan Chase

Mozaic Index CALL Options...........ccc..ceuu.. VAGLB Hedge - Fixed Indexed Annuity.... | N/A........ [ Index | & Co ROMUWSFPUSMPRO8K5P83 | .07/16/2015 | .07/09/2018 8,480 | ... 2,121,464 248.6100 69,709 63,051 [ .| cd 63,051 | ....... 45,302 | oo [ e [ e [ s | 003.
Equity/ | JPMorgan Chase

Mozaic Index CALL Options. . | VAGLB Hedge - Fixed Indexed Annuity.... [ N/A........| Index | & Co KB1H1DSPRFMYMCUFXT09 | .07/16/2015 | .07/09/2018 ..10,230,416 .246.7500 345327 | ... ....345327 | ...... 244,922 | ..o [ i [ s [ s [ s 003
Equity/ | JPMorgan Chase

Mozaic Index CALL Options...................... VAGLB Hedge - Fixed Indexed Annuity.... | N/A........| Index | & Co 02RNE8IBXP4ROTD8PUA41... | .07/16/2015 | .07/07/2017 | ............. 4414 | ... 1,104,259 246.3600 28,163 28,679 | ... | wovere 28679 | ....... 22,777 | i [ i [ s [ oississinonnns [ e 003
Equity/ | JPMorgan Chase

Mozaic Index CALL Options...................... VAGLB Hedge - Fixed Indexed Annuity.... | N/A........ | Index | & Co KB1H1DSPRFMYMCUFXTO09 | .07/16/2015 | .07/09/2018 | ........... 29232 | ... 7,312,672 2440100 292,027 294,637 | ... 294,637 | ... 204,718 | oo [ v | e [ | s 003.
Equity/ | JPMorgan Chase

Mozaic Index CALL Options...................... VAGLB Hedge - Fixed Indexed Annuity.... | N/A........| Index | & Co MBNUM2BPBDO7JBLYG310. | .07/16/2015 | .07/09/2018 | ............. 5901 | ... TA76,192 | oo 250.6200 | ......... 44,434 37,985 | .| v 37,985 | ... 27,851 | oo [ s [ s [ s [ s 003
Equity/ | JPMorgan Chase

Mozaic Index CALL Options...................... VAGLB Hedge - Fixed Indexed Annuity.... | N/A........| Index | & Co 4PQUHN3JPFGFNF3BB653.. | .07/16/2015 | .07/09/2018 | ............ 18,216 | ..... 4,557,037 | oo 242.8400 12190,909 | v [ e RO 17 v N I . 197,276 | 135,760 | covvvvvvvvvvvcernnens | covvenenenennnenenens | cevvenenesesssesens | cvevesesesesesesesesess | covie 003
Equity/ | JPMorgan Chase

Mozaic Index CALL Options...........cccc.ceun.. VAGLB Hedge - Fixed Indexed Annuity.... | N/A........ [ Index | & Co FOR8UP27PHTHYVLBNG30. | .07/16/2015 | .07/07/2017 255 | e 13,651 239.4200 511 634 | ... 634 T8 | e | e | v | e | 003.
Equity/ | JPMorgan Chase

Mozaic Index CALL Options...........c.c....... VAGLB Hedge - Fixed Indexed Annuity.... | N/A........ | Index | & Co 4PQUHN3JPFGFNF3BB653.. | .07/16/2015 | .07/07/2017 670 | ... 167,522 | oo 243.9600 4,902 5424 | ... BA24 | 8,286 | e | s | s | oo | e 003,
Equity/ | JPMorgan Chase

Mozaic Index CALL Options. .| VAGLB Hedge - Fixed Indexed Annuity.... | N/A........| Index | & Co MBNUM2BPBDO7JBLYG310. | .07/16/2015 | .07/07/2017 119 29,704 240.0100 1,321 ... 997 [ v | e [ s | e | 003,
Equity/ | JPMorgan Chase

Mozaic Index CALL Options...........ccc........ VAGLB Hedge - Fixed Indexed Annuity.... | N/A........ | Index | & Co FOR8UP27PHTHYVLBNG30. | .07/16/2015 | .07/07/2017 2,554 | ... 638,904 | ..o 2446200 | ......... 18,006 19,513 | coois | vt 19,513 | woeee. 15,315 | ovveeverreneeieiens | cverevereieviissennes | evveereeresniennes | eveesessessiesseneen | cvreens 003
Equity/ | JPMorgan Chase

Mozaic Index CALL Options...................... VAGLB Hedge - Fixed Indexed Annuity.... | N/A........ [ Index | & Co 4PQUHN3JPFGFNF3BB653.. | .07/16/2015 | .07/07/2017 | ......ccccv.n. 5273 | ... 1,319,141 248.5300 29,583 27518 || e 27518 | ... 22,138 [ oo [ e [ e s | s 003.
Equity/ | JPMorgan Chase

Mozaic Index CALL Options...................... VAGLB Hedge - Fixed Indexed Annuity.... | N/A........| Index | & Co FOR8UP27PHTHYVLBNG30. | .07/16/2015 | .07/07/2017 | ............. 8,19 | ... 2,050,186 | ...oooovvvvererrrrrecrnnnin 247.3700 | ......oo. 49,255 48,196 | ... | ..oooun 48,196 38,519 [ .ooooueeeeuiiminiinas [ ormimmnmiiiinininins [ s [ s [ s 003
Equity/ | JPMorgan Chase

Mozaic Index CALL Options...................... VAGLB Hedge - Fixed Indexed Annuity.... | N/A........| Index | & Co FOR8UP27PHTHYVLBNG30. | .08/04/2015 | .07/31/2018 | ........... 65,621 | 16,415,717 | oo 240.9300 ...717,236 801,661 | ... ...801,661 | ...... 539,324 | ...ooooeueuemeiinnnas [ onmmiminimiinaninnns [ emsmimniiiinnsinns [ i [ e 003
Equity/ | JPMorgan Chase

Mozaic Index CALL Options...................... VAGLB Hedge - Fixed Indexed Annuity.... | N/A........ [ Index | & Co 4PQUHN3JPFGFNF3BB653.. | .08/04/2015 | .07/31/2018 | ............ 13910 | ... 3,479,663 254.8600 82,902 66,265 | ... | ....... 66,265 | ........ 49143 | oo | e | v | e | e 003.
Equity/ | JPMorgan Chase

Mozaic Index CALL Options...................... VAGLB Hedge - Fixed Indexed Annuity.... | N/A........| Index | & Co 4PQUHN3JPFGFNF3BB653.. | .08/04/2015 | .07/31/2018 | ............ 19,608 | ... 4,905,067 | ..ooovvvvvveriiiiiiiniieiinnniinnnes 250.6600 L JA1568 | s [ s v 128,350 | ... ...128,350 | ........ 93,002 | ..ooooveeeeeriiiiinas [ orrinininiiiniiinins [ s [ s [ s 003
Equity/ | JPMorgan Chase

Mozaic Index CALL Options...................... VAGLB Hedge - Fixed Indexed Annuity.... | N/A........| Index | & Co 4PQUHN3JPFGFNF3BB653.. | .08/04/2015 | .07/31/2018 | .......... 101,914 | .25494,824 | ...ooooovooiniiiieriiiiiiiniiiinnns 247.9000 ...831,619 808,771 | ..... ...808771 | ...... 575,373 | ooooeeeuuuemeunannas [ ommmmmimnmmmmanannns [ ommmmmmmsmmannnens [ ooremmmisisinnneninnns [ i 003
Equity/ | JPMorgan Chase

Mozaic Index CALL Options...................... VAGLB Hedge - Fixed Indexed Annuity.... | N/A........ [ Index | & Co FORBUP27PHTHYVLBNG30. | .08/04/2015 | .07/31/2017 AT 43275 | e 241.7100 v 1,367 1,713 | ... cerreene LTI ] it 1,303 [ i | s | e [ e [ e 003.
Equity/ | JPMorgan Chase

Mozaic Index CALL Options...................... VAGLB Hedge - Fixed Indexed Annuity.... | N/A........| Index | & Co 4PQUHN3JPFGFNF3BB653.. | .08/04/2015 | .07/31/2017 | ............. 3802 | ... 951,208 242.5200 28,746 35326 |..... 35326 | ... 27,080 | ..ooooeeeerernennnnas [ o [ s [ s [ s 003
Equity/ | JPMorgan Chase

Mozaic Index CALL Options...................... VAGLB Hedge - Fixed Indexed Annuity.... | N/A........| Index | & Co TH6GLXDRUGQFU57RNEYY. | .08/04/2015 | .07/31/2017 | ............. 6,765 | ... 1,692,440 | oo 2455700 | .......... 42,960 48,468 | .....| ........ 48,468 38,000 | ..oooueeveeerieenenes [ eonvmmmnmimiinisinins [ eesmimninimiinnens [ s [ s 003
Equity/ | JPMorgan Chase

Mozaic Index CALL Options...................... VAGLB Hedge - Fixed Indexed Annuity.... | N/A........ | Index | & Co THBGLXDRUGQFU57RNEY7. | .08/04/2015 | .07/31/2017 7179 | ... 1,795,811 251.1700 32,448 29,229 | ... 29,229 23,644 | oo | e | e | e | e 003.
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Statement as of September 30, 2016 of the NATIONWIDE LIFE & ANNUITY 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
Cre
dit
Qual
Cumulative ity of|  Hedge
Prior Year(s) | Current Year Adjustment Refe| Effectivenes
Schedul | Type(s Initial Cost of | Initial Cost of C Unrealized | Total Foreign| Current | to Carrying renc sat
el )of Date of Premium Premium o Valuation Exchange Year's Value of e Inception
Description of ltems(s) Hedged, Used for | Exhibit | Risk(s) Exchange, Counterparty Trade Maturity or Number of Notional Strike Price, Rate of Index (Received) (Received) | Current Year | Book/Adjusted | d Increase Changein | (Amortization| Hedged Potential | Entit| and at Year-
Description Income Generation or Replicated Identifier| (a) or Central_Clearinghouse Date Expiration Contracts Amount Received (Paid) Paid Paid Income Carrying Value | e | FairValue | (Decrease) | B.JA.C.V. | )/Accretion ltems Exposure y end (b)

Equity/ | JPMorgan Chase

Mozaic Index CALL Options. . | VAGLB Hedge - Fixed Indexed Annuity.... [ N/A........| Index | & Co TH6GLXDRUGQFU57RNEYY. | .08/04/2015 | .07/31/2017 8,649 | ..... 2,163,751 .248.1900 .47,053 48284 | .| ...48284 | ... 38485 | ..oooeeeeeuenieininas [ enemiminiiimiiiinans [ eeimisimiiiiniens [ i [ e 003.
Equity/ | JPMorgan Chase

Mozaic Index CALL Options...........ccc........ VAGLB Hedge - Fixed Indexed Annuity.... | N/A........ | Index | & Co TH6GLXDRUGQFUS7RNEY7. | .08/04/2015 | .07/31/2017 | ............22,218 | ..... 5,558,132 | oo 2471200 | .. 128,866 | ..o | e v 137,760 | oo 137,760 | 109,121 [ covverererrrerins | rererverieseinenns | cvensiersnsenne | ceereeissniesen [ e 003.
Equity/ | JPMorgan Chase

Mozaic Index CALL Options...................... VAGLB Hedge - Fixed Indexed Annuity.... | N/A........| Index | & Co 7H6GLXDRUGQFU57RNEYY. | .08/04/2015 | .07/31/2018 | .............2,855 | ........ 664,287 240.7900 29,183 32,69 |..... 32,698 | ... 21,970 [ oo [ s [ s [ s [ s 003
Equity/ | JPMorgan Chase

Mozaic Index CALL Options...................... VAGLB Hedge - Fixed Indexed Annuity.... | N/A........| Index | & Co TH6GLXDRUGQFU57RNEYY. | .08/04/2015 | .07/31/2018 | ...........15,647 | ..... 3,914,316 | .oooovcveveecceecec 250.7200 | .. 112,660 | oo | oo RO [ e N ...101,983 | ... 73,924 | oo [ i [ s [ s [ i 003
Equity/ | JPMorgan Chase

Mozaic Index CALL Options...................... VAGLB Hedge - Fixed Indexed Annuity.... | N/A........ | Index | & Co THBGLXDRUGQFU57RNEY7. | .08/04/2015 | .07/31/2017 | .............9,579 | ... 2,396,353 239.3100 86,118 e 113,168 | 113,168 | 84133 [ e [ e [ e [ s | s 003.
Equity/ | JPMorgan Chase

Mozaic Index CALL Options...................... VAGLB Hedge - Fixed Indexed Annuity.... | N/A........| Index | & Co 7H6GLXDRUGQFU57RNEY7. | .08/04/2015 | .07/31/2017 135 33,867 240.0600 | ........... 1,170 1516 | oo | oo 1,516 1135 | e | cevvereneneeeneneeens | e | e | o 003
Equity/ | JPMorgan Chase

Mozaic Index CALL Options...................... VAGLB Hedge - Fixed Indexed Annuity.... | N/A........| Index | & Co 7H6GLXDRUGQFU57RNEYY. | .08/04/2015 | .07/31/2018 2124414 ] 131,123,339 | i 2434600 | ..... 1,226,719 | coovvvcevcrvvcecenieees | e ceeeen 1,311,082 | L1.311,082 | 901,565 | ..oovevevevememnnunas [ wommmmmmmmmammaninnas [ eomsmmmminmiansnens [ oo [ i 003
Equity/ | JPMorgan Chase

Mozaic Index CALL Options. . | VAGLB Hedge - Fixed Indexed Annuity.... | N/A........| Index | & Co TH6GLXDRUGQFU57RNEY7. | .08/25/2015 | .08/21/2018 154,124 | ...38,555,662 .243.5600 | ... 1,131,270 | oo | v | 1,625,822 | 1,625,822 | LA 112,265 [ o | e | e [ e [ e 003.
Equity/ | JPMorgan Chase

Mozaic Index CALL Options...................... VAGLB Hedge - Fixed Indexed Annuity.... | N/A........| Index | & Co 7H6GLXDRUGQFU57RNEYY. | .08/25/2015 | .08/21/2018 18,133 ) L 4,536,036 | ..oooovvrererenenninninniennininnnes 2453000 | ..o 122,757 | oo | o corren AT1879 | L7879 | 19216 | covvveeevvvcveerenees | covvveereneeeneseeees | cevveeeneeennsenees | covveeesesescsesesesess | o 003
Equity/ | JPMorgan Chase

Mozaic Index CALL Options...................... VAGLB Hedge - Fixed Indexed Annuity.... | N/A........| Index | & Co 7H6GLXDRUGQFU57RNEYY. | .08/25/2015 | .08/21/2018 ....40,798 | ...10,205,998 246.6400 259,475 355,086 | ... ......355,086 | ... 248,751 | ooooeeeeereniminnnas [ onimimimnmsinniinnns [ omimamniniiainnins [ i [ e 003
Equity/ | JPMorgan Chase

Mozaic Index CALL Options...........cccc.cuun.. VAGLB Hedge - Fixed Indexed Annuity.... | N/A........ | Index | & Co TH6GLXDRUGQFU57RNEY7. | .08/25/2015 | .08/21/2018 .. 143,768 | ...35,964,925 | oo 238.6200 | .....1,314,037 2,003,205 |..... 2,003,205 | ..1,310,667 [ ..oooreecrrierien | i | e | e [ e 003.
Equity/ | JPMorgan Chase

Mozaic Index CALL Options............ccc....... VAGLB Hedge - Fixed Indexed Annuity.... | N/A........ [ Index | & Co TH6GLXDRUGQFUS7RNEY7. | .08/25/2015 | .08/21/2017 LB819 204,974 239.0000 5211 9,972 | ..... 9,972 | e 1,325 | s [ e [ v | e [ s 003,
Equity/ | JPMorgan Chase

Mozaic Index CALL Options...................... VAGLB Hedge - Fixed Indexed Annuity.... | N/A........| Index | & Co 7H6GLXDRUGQFU57RNEYY. | .08/25/2015 | .08/21/2017 1,566 | ... 391,663 239.0600 9,926 18,977 | | v 18,977 | ........ 13,949 | oo | cevvenenennnncenenens | cevveeenennnnsenens | cvevenenenesesesesesens | covee 003
Equity/ | JPMorgan Chase

Mozaic Index CALL Options...........ccc........ VAGLB Hedge - Fixed Indexed Annuity.... | N/A........ | Index | & Co TH6GLXDRUGQFU57RNEY7. | .08/25/2015 | .08/21/2017 ..2,564 | ... 641,433 | oo 238.6700 | .......... 16,641 31,906 | ... | coerenn 31,906 23,356 [ cvooverireeierienns | cerreeererieeniieiens | cerereriiesinniens | e | e 003
Equity/ | JPMorgan Chase

Mozaic Index CALL Options...........cc......... VAGLB Hedge - Fixed Indexed Annuity.... | N/A........ [ Index | & Co TH6GLXDRUGQFUS7RNEY7. | .08/25/2015 | .08/21/2017 ...6,555 | ... 1,639,704 | ..o 238.9900 | ......... 41,687 79,825 [ .| 79,825 | ... 58,631 [ v [ o [ v e | s 003,
Equity/ | JPMorgan Chase

Mozaic Index CALL Options...................... VAGLB Hedge - Fixed Indexed Annuity.... | N/A........| Index | & Co 7H6GLXDRUGQFU57RNEY?. | .08/25/2015 | .08/21/2017 ..5,040 | ... 1,260,879 243.7000 23,992 43226 |.....| oo 43226 | ... 33,168 | ..ooooveeevvininiinas [ orviimniniiinininins [ s [ s [ s 003
Equity/ | JPMorgan Chase

Mozaic Index CALL Options...................... VAGLB Hedge - Fixed Indexed Annuity.... | N/A........| Index | & Co TH6GLXDRUGQFU57RNEYY. | .08/25/2015 | .08/21/2017 L3040 785,500 | oooovvvevevevevevvnenensseneneennes 2471300 | ..oooveene 11,932 19,965 | ..... | weoerenr 19,965 | ....... 15,702 | covvveeevvvevceeenens | covveneeeeneneeneeens | ceveeeeneeeeneesees | ceevenesesesssesesesess | coveee 003
Equity/ | JPMorgan Chase

Mozaic Index CALL Options............ccc....... VAGLB Hedge - Fixed Indexed Annuity.... | N/A........ | Index | & Co TH6GLXDRUGQFUS7RNEY7. | .08/25/2015 | .08/21/2017 | .............9,291 | ..... 2,324,232 | oo 2447500 | .......... 41,345 73,004 | .| ... 73,004 | ... B6,470 [ oo [ o [ cevveemennninnens [ oo | e 003,
Equity/ | JPMorgan Chase

Mozaic Index CALL Options...................... VAGLB Hedge - Fixed Indexed Annuity.... | N/A........| Index | & Co 7H6GLXDRUGQFU57RNEYY. | .08/25/2015 | .08/21/2017 | ...........12,642 | ..... 3,162,588 244.2000 58,281 v 104,040 | ... 104,040 | ... 80,143 | ..ooooeeeeeeiveeienas [ i [ s [ s [ s 003
Equity/ | JPMorgan Chase

Mozaic Index CALL Options. . | VAGLB Hedge - Fixed Indexed Annuity.... | N/A........| Index | & Co 7H6GLXDRUGQFU57RNEYY. | .08/25/2015 | .08/21/2018 ...21,055,614 .238.9300 1,153,689 | ... 1,153,689 | ...... 757,150 | coooveeeeeeenennnanas [ ovmmmmimnmmmimiannns | o | s [ i 003.
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Statement as of September 30, 2016 of the NATIONWIDE LIFE & ANNUITY 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
Cre
dit
Qual
Cumulative ity of|  Hedge
Prior Year(s) | Current Year Adjustment Refe| Effectivenes
Schedul | Type(s Initial Cost of | Initial Cost of C Unrealized | Total Foreign| Current | to Carrying renc sat
el )of Date of Premium Premium o Valuation Exchange Year's Value of e Inception
Description of ltems(s) Hedged, Used for | Exhibit | Risk(s) Exchange, Counterparty Trade Maturity or Number of Notional Strike Price, Rate of Index (Received) (Received) | Current Year | Book/Adjusted | d Increase Changein | (Amortization| Hedged Potential | Entit| and at Year-
Description Income Generation or Replicated Identifier| (a) or Central_Clearinghouse Date Expiration Contracts Amount Received (Paid) Paid Paid Income Carrying Value | e | FairValue | (Decrease) | B.JA.C.V. | )/Accretion ltems Exposure y end (b)

Equity/ | JPMorgan Chase

Mozaic Index CALL Options. . | VAGLB Hedge - Fixed Indexed Annuity.... [ N/A........| Index | & Co TH6GLXDRUGQFU57RNEYY. | .08/25/2015 | .08/21/2018 L2136 | ... 5,287,312 .249.6200 150,605 | ..... .....150,605 | ... 107,678 | covvveeeveveveeennens | cevveneeennnnceneenns | ceveenenenessnceees | coevesesenesesesesesess | coveee 003.
Equity/ | JPMorgan Chase

Mozaic Index CALL Options...........ccc........ VAGLB Hedge - Fixed Indexed Annuity.... | N/A........ | Index | & Co TH6GLXDRUGQFUS57RNEY7. | .09/08/2015 | .09/01/2017 | .............1,551 | ........ 388,023 | oo 2324700 | ......... 13,588 27,864 | ... | oo 27864 | ... ABTTT | oo | cevererervssesen | ceensvessssenens | v | e 003.
Equity/ | JPMorgan Chase

Mozaic Index CALL Options...................... VAGLB Hedge - Fixed Indexed Annuity.... | N/A........| Index | & Co 7H6GLXDRUGQFU57RNEYY. | .09/08/2015 | .08/31/2018 | ............74,863 | ..18,727,676 | .....ccoooovvvcvirsccccrccrccrccee 233.3400 | .......821,245 | .cccocooviiiviiiiciices | e ..1,354,537 | ... ..1,354,537 | ...... 834,857 | ...oooveveeereniinnns [ i [ s [ s [ s 003
Equity/ | JPMorgan Chase

Mozaic Index CALL Options...................... VAGLB Hedge - Fixed Indexed Annuity.... | N/A........| Index | & Co 7H6GLXDRUGQFU57RNEYY. | .09/08/2015 | .08/31/2018 | ............10,883 | ..... 2722416 | oo 243.7800 | .......... 75,526 | ..oovvvvvevevrvevivines [ covevivvvesinnseninnnns e M3753 | L MBT753 | 77,763 [ oooeieeniinnines [ ormmmimimimassinnns [ ommemmmimsiinnons [ oo [ v 003
Equity/ | JPMorgan Chase

Mozaic Index CALL Options...................... VAGLB Hedge - Fixed Indexed Annuity.... | N/A........ | Index | & Co THBGLXDRUGQFU57RNEY7. | .09/08/2015 | .08/31/2018 | ..........112,391 | ..28,115,838 | ...cccoesvvrrrrrrcuerirrrrcrrrnns 233.5300 | ..... 1,222,819 2,015,999 | .... 2,015,999 | 1,245,016 | oo | e [ e | e [ e 003.
Equity/ | JPMorgan Chase

Mozaic Index CALL Options...................... VAGLB Hedge - Fixed Indexed Annuity.... | N/A........| Index | & Co TH6GLXDRUGQFU57RNEY?. | .09/08/2015 | .08/31/2018 | ..........116,162 | ...29,059,088 | .......cccooooiimmmmiirrirriirrrrs 2415400 | .......893,286 | ....ccccooooiiiiiiricrs | corvrrirrerisiciiiss ..1,383747 | ... 1,383,747 | ... 928,186 | ....oooovvueuvurunnas [ orrmmmmmnmiinniinnns [ s [ s [ s 003
Equity/ | JPMorgan Chase

Mozaic Index CALL Options...................... VAGLB Hedge - Fixed Indexed Annuity.... | N/A........| Index | & Co 7H6GLXDRUGQFU57RNEYY. | .09/08/2015 | .08/31/2018 | ...........15,263 | ..... 3,818,242 | ..oooovvvvvvriirriecinnc 239.8700 | ... 126,532 | oo | v 199,488 | ... ...199,488 | ..... 131,785 | oo | cevvenenennnncenenens | cevveneneneesnesens | cvevesenesesesesesesess | covee 003
Equity/ | JPMorgan Chase

Mozaic Index CALL Options. . | VAGLB Hedge - Fixed Indexed Annuity.... | N/A........| Index | & Co THBGLXDRUGQFU57RNEY7. | .09/08/2015 | .08/31/2018 132,285 | ...33,092,466 .238.0400 | .....1,189,244 1,904,935 | ..... 1,904,935 | 11,236,127 [ oo | e | e | e [ e 003.
Equity/ | JPMorgan Chase

Mozaic Index CALL Options...................... VAGLB Hedge - Fixed Indexed Annuity.... | N/A........| Index | & Co 7H6GLXDRUGQFU57RNEY7. | .09/08/2015 | .09/01/2017 2,044 | L 736,406 234.4800 23,079 47469 | .| ..o 47,469 32,880 | ..ooooceueueunmnnnnas [ ormrnmnmnminnniinnns [ s [ s [ s 003
Equity/ | JPMorgan Chase

Mozaic Index CALL Options...................... VAGLB Hedge - Fixed Indexed Annuity.... | N/A........| Index | & Co TH6GLXDRUGQFU57RNEYY. | .09/08/2015 | .09/01/2017 | .............1,838 | ....... 459,774 | .ooooeveveirieiivniiinininiinnes 233.8600 | .......... 14,924 30,669 |..... | .o 30,669 | ....... 21,089 [ ooovevenvveminnnenas [ onmmmmimimiiniiinnns [ eeseisieniiiniens [ i [ i 003
Equity/ | JPMorgan Chase

Mozaic Index CALL Options...........cccc.cuun.. VAGLB Hedge - Fixed Indexed Annuity.... | N/A........ | Index | & Co THE6GLXDRUGQFU57RNEY7. | .09/08/2015 | .09/01/2017 ..6,084 | ... 1,622,071 232.6600 52,752 e 108,230 | e ...108,230 | ........ 73130 [ e [ e [ e [ o | e 003.
Equity/ | JPMorgan Chase

Mozaic Index CALL Options............ccc....... VAGLB Hedge - Fixed Indexed Annuity.... | N/A........ [ Index | & Co TH6GLXDRUGQFUS57RNEY7. | .09/08/2015 | .09/01/2017 | .............7,316 | ..... 1,830,238 | ..o 237.7800 | .......... 47,409 96,883 [ .o | werrne 96,883 | ....... 89,860 [ ...vveeerrrreirens [ o [ e [ s | s 003.
Equity/ | JPMorgan Chase

Mozaic Index CALL Options...................... VAGLB Hedge - Fixed Indexed Annuity.... | N/A........| Index | & Co 7H6GLXDRUGQFU57RNEYY. | .09/08/2015 | .09/01/2017 | ............4,088 | .... 1,017,613 | oo 241.0800 | .......... 21,560 43,028 | ... | oo 43,028 | ....... 32,106 [ .oooveeeeereniennnnas [ eonmmimimsmiinininnns [ s [ s [ s 003
Equity/ | JPMorgan Chase

Mozaic Index CALL Options...........ccc........ VAGLB Hedge - Fixed Indexed Annuity.... | N/A........ | Index | & Co TH6GLXDRUGQFU57RNEYY7. | .09/08/2015 | .09/01/2017 | ............28,599 | ... 7154321 | oo 240.0700 | ........161,298 325,060 |..... 325,060 | ...... 240,174 | oo [ e [ e | e | s 003
Equity/ | JPMorgan Chase

Mozaic Index CALL Options...........cc......... VAGLB Hedge - Fixed Indexed Annuity.... | N/A........ [ Index | & Co TH6GLXDRUGQFUS7RNEY7. | .09/08/2015 | .09/01/2017 | ............12,911 | ..... 3,229,808 | ..ovooereeiierieieriei 238.4000 | ......... 80,694 | ..o | e e 164,264 | . 164,264 | T19,261 [ covvoeveeerrirerens | rererverieseinenns | sevenriesssnsennne | cvereeissnienenns [ e 003.
Equity/ | JPMorgan Chase

Mozaic Index CALL Options...................... VAGLB Hedge - Fixed Indexed Annuity.... | N/A........| Index | & Co 7H6GLXDRUGQFU57RNEYY. | .09/08/2015 | .08/31/2018 | .............1,218 | ....... 304,600 | oooovvveveeireiininieiisennenianees 2335600 | .......... 13,236 21,811 || o 21,811 | o 13475 | oo | e | cevvenenenesnsenens | cveveeesesesssesesesiss | cosees 003
Equity/ | JPMorgan Chase

Mozaic Index CALL Options...................... VAGLB Hedge - Fixed Indexed Annuity.... | N/A........| Index | & Co TH6GLXDRUGQFU57RNEYY. | .09/28/2015 | .09/22/2017 3| 18,212 233.4600 664 1,244 | ... ceeeen 1,244 RS T [V U DR USRI DO 003
Equity/ | JPMorgan Chase

Mozaic Index CALL Options............ccc....... VAGLB Hedge - Fixed Indexed Annuity.... | N/A........ | Index | & Co TH6GLXDRUGQFUS7RNEY7. | .09/28/2015 | .09/24/2018 ..684 | ... 171,057 | oo 234.0100 | ...........7,870 12,038 | .| v 12,038 | coeerren e TA39 | e [ e [ v | e | e 003.
Equity/ | JPMorgan Chase

Mozaic Index CALL Options...................... VAGLB Hedge - Fixed Indexed Annuity.... | N/A........| Index | & Co TH6GLXDRUGQFU57RNEYY. | .09/28/2015 | .09/24/2018 | ..........105,803 | ...26,467,603 | ......cccooovviiirvuciiricriirrrcee 2329200 | ... 1,272,806 | coooovevvvvevcceccneees | e v 1,957,039 | 21,957,039 | 194,020 | e | e | e | e | o 003
Equity/ | JPMorgan Chase

Mozaic Index CALL Options. .| VAGLB Hedge - Fixed Indexed Annuity.... [ N/A........| Index | & Co 7H6GLXDRUGQFU57RNEYY. | .09/28/2015 | .09/24/2018 ..33,286 | ..... 8,326,866 .243.8500 251,311 349,621 |..... 349621 | 237,890 | .oooveeeeememennnnnas [ eommmmmimmmaaniiinnns [ emsmmmninmiannnens [ oo [ e 003.
Equity/ | JPMorgan Chase

Mozaic Index CALL Options...................... VAGLB Hedge - Fixed Indexed Annuity.... | N/A........ | Index | & Co THBGLXDRUGQFUS7RNEYY. | .09/28/2015 | .09/24/2018 | ..........184,720 | ...46,209,655 | .....ccoooovrrrrrreeermrmrmnerrrnnes 2331700 | ... 2,200,020 3,378,685 | ... 13,378,685 | ..2,067,520 | ...ovvveeurrirns | e | e | e [ e 003.
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Showing all Options, Caps, Floors, Collars, Swaps and Forwards Open as of Current Statement Date
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Equity/ | JPMorgan Chase

Mozaic Index CALL Options. . | VAGLB Hedge - Fixed Indexed Annuity.... [N/A........| Index | & Co TH6GLXDRUGQFUS7RNEY7. | .09/28/2015 | .09/24/2018 ...86,259 | ..21,578,434 .241.2000 733,198 1,054,879 | ... 1,054,879 | ... T01,584 | oo | v [ e | e [ s 003,

Equity/ | JPMorgan Chase

Mozaic Index CALL Options...........ccc........ VAGLB Hedge - Fixed Indexed Annuity.... | N/A........ | Index | & Co TH6GLXDRUGQFUS7RNEY7. | .09/28/2015 | .09/24/2018 | ............35,739 | ..... 8,940,471 239.8500 322,008 ceeennn 470,485 | L ...470,485 | ...... 309,062 [ ..vooooevereernnes [ ervvrimerniinienens | e [ o | s 003.
Equity/ | JPMorgan Chase

Mozaic Index CALL Options...................... VAGLB Hedge - Fixed Indexed Annuity.... | N/A........| Index | & Co 7H6GLXDRUGQFU57RNEYY. | .09/28/2015 | .09/24/2018 | ..........234,030 | ...58,545,040 | ......cccooomiiiirvmviiricriirrcces 237.7100 | ... 2,312,220 | ..ooooeveeeviviiiiiinns [ e cerrennnn3,844.969 | ..... 23444969 | 2,216,287 | ooovvevvvvcvcccennes | e | e | e | o 003
Equity/ | JPMorgan Chase

Mozaic Index CALL Options...................... VAGLB Hedge - Fixed Indexed Annuity.... | N/A........| Index | & Co TH6GLXDRUGQFU57RNEYY. | .09/28/2015 | .09/22/2017 | ........c.......208 | ...ccccc. 51,553 232.0600 2,024 3787 || o 3,787 2518 [ oooieeeiiminiiinnnas [ omimmmiisiimnininnns [ o [ s [ s 003
Equity/ | JPMorgan Chase

Mozaic Index CALL Options...................... VAGLB Hedge - Fixed Indexed Annuity.... | N/A........ | Index | & Co THBGLXDRUGQFU57RNEY7. | .09/28/2015 | .09/22/2017 | ..............2,260 | ....... 565,299 | .o 232.3600 | ......... 21,852 40,897 | .....| oo 40,897 | ....... 27,309 [ covvoereeeerrirerien | v | e | e [ e 003.
Equity/ | JPMorgan Chase

Mozaic Index CALL Options...................... VAGLB Hedge - Fixed Indexed Annuity.... | N/A........| Index | & Co 7H6GLXDRUGQFU57RNEYY. | .09/28/2015 | .09/22/2017 | ............6,348 | .... 1,588,038 232.8100 59,926 corren 112,258 | L 112,258 | 75432 | i [ i [ s [ v [ s 003
Equity/ | JPMorgan Chase

Mozaic Index CALL Options...................... VAGLB Hedge - Fixed Indexed Annuity.... | N/A........| Index | & Co TH6GLXDRUGQFU57RNEYY. | .09/28/2015 | .09/22/2017 | .............9,038 | ..... 2,260,949 | ..ooovvvvvvviriiriinenni 233.0700 | ..o 84,144 | i | e, R L7 (743 157875 | 106,331 | covvveeevcvevceeenens | cevveneneneneccnenens | cevveneneneeenenens | cvevesenesescsesenesess | covee 003
Equity/ | JPMorgan Chase

Mozaic Index CALL Options. . | VAGLB Hedge - Fixed Indexed Annuity.... | N/A........| Index | & Co THBGLXDRUGQFU57RNEY7. | .09/28/2015 | .09/22/2017 | ...........14,793 | .... 3,700,717 .237.8000 106,069 196,634 | ... .....196,634 | ..... 140,615 [ oo | e | cvenrieninsei | e [ o 003.
Equity/ | JPMorgan Chase

Mozaic Index CALL Options...................... VAGLB Hedge - Fixed Indexed Annuity.... | N/A........| Index | & Co 7H6GLXDRUGQFU57RNEYY. | .09/28/2015 | .09/22/2017 | .............9,230 | ..... 2,308,989 241.5100 53,165 95454 | ... ....... 95454 | ....... 70,898 | ...ooooeeveervmrnenas [ ommmmmmmmmmmnmninnas [ s [ s [ i 003
Equity/ | JPMorgan Chase

Mozaic Index CALL Options...................... VAGLB Hedge - Fixed Indexed Annuity.... | N/A........| Index | & Co TH6GLXDRUGQFU57RNEYY. | .09/28/2015 | .09/22/2017 | ............16,080 | ..... 4,022,543 | oo 238.9500 | .....107,896 | ..ooouvereriiace | o coreennenn 198,488 | ...198,488 | ..... 143,718 | oo | e | ceveeneneeeesnenees | cvevenenenesesesesesess | covee 003
Equity/ | JPMorgan Chase

Mozaic Index CALL Options...........cccc.cuun.. VAGLB Hedge - Fixed Indexed Annuity.... | N/A........ | Index | & Co TH6GLXDRUGQFUS57RNEYT7. | .09/28/2015 | .09/22/2017 | ............25,034 | ..... 6,262,568 | .....ccoovrericrierinenis 238.7500 | ........169,983 313,095 | ... 313,005 | 226,220 | ..o [ e [ e [ e | s 003.
Equity/ | JPMorgan Chase

Mozaic Index CALL Options............ccc....... VAGLB Hedge - Fixed Indexed Annuity.... | N/A........ [ Index | & Co TH6GLXDRUGQFUS7RNES7. | .10/14/2015 | .10/13/2017 | ...cvvvvevvena BT | e 15,197 234.4300 582 989 |..... 989 B74 | oo [ oo | v | v | e 003.
Equity/ | JPMorgan Chase

Mozaic Index CALL Options...................... VAGLB Hedge - Fixed Indexed Annuity.... | N/A........| Index | & Co TH6GLXDRUGQFU57RNEYY. | .10/14/2015 | .10/12/2018 | .............1,284 | ....... 321,240 | oo 234.7600 | .......... 15,525 21,908 | .....| wooove 21,908 | ....... 13,811 | oo | e | cevvveeneeenssenens | cvevenesesesesesesesens | covee 003
Equity/ | JPMorgan Chase

Mozaic Index CALL Options...........ccc........ VAGLB Hedge - Fixed Indexed Annuity.... | N/A........ | Index | & Co TH6GLXDRUGQFU57RNEY7. | .10/14/2015 | .10/12/2018 | .........164,448 | ..41,138,417 | wcovvoeveeeerreneiesieriinnes 234.6200 | .....1,999,693 2,823,885 |..... 02,823,885 | .1, 751,622 | v | v | e | e | v 003
Equity/ | JPMorgan Chase

Mozaic Index CALL Options...........cc......... VAGLB Hedge - Fixed Indexed Annuity.... | N/A........ [ Index | & Co TH6GLXDRUGQFUS7RNEY7. | .10/14/2015| .10/12/2018 | ...........37,067 | ..... 9,272,643 | oo 245.3500 | ........286,527 358,506 | ... 00nn358,506 | ... 245932 | oo [ e | e [ s | s 003,
Equity/ | JPMorgan Chase

Mozaic Index CALL Options...................... VAGLB Hedge - Fixed Indexed Annuity.... | N/A........| Index | & Co 7H6GLXDRUGQFU57RNEYY. | .10/14/2015 | .10/12/2018 | ..........248,268 | ...62,106,768 | .......cccoooueermruirrrrrrirrirrs 234.6500 | ... 3,013,976 | ..ooovvvvvvvvvvivivinns [ covivisineninnninnnnnns v 8,257,293 | ... 24,257,293 | 2,641,642 | oo | e | e | v | o 003
Equity/ | JPMorgan Chase

Mozaic Index CALL Options...................... VAGLB Hedge - Fixed Indexed Annuity.... | N/A........| Index | & Co TH6GLXDRUGQFU57RNEYY. | .10/14/2015 | .10/12/2018 | ...........37,764 | ..... 9,447,140 242.6700 328,550 OO/ i £ N . A21788 | 287,159 | oooeeeeeeuemenimnnas [ ommmmmimmmaainnannns [ ommmmmnmnmnmnsnnns [ soenimmnineniiesininnns [ e 003
Equity/ | JPMorgan Chase

Mozaic Index CALL Options............ccc....... VAGLB Hedge - Fixed Indexed Annuity.... | N/A........ | Index | & Co TH6GLXDRUGQFUS7RNEY7. | .10/14/2015 | .10/12/2018 | ............70,492 | ..17,634,181 | coovvrororeeccrerccrnnnn 241.1500 | ........654,867 869,464 | ..... .....369,464 | ... 575,948 | ..ooooeoeeenes [ v | ceerineeeninens [ oo | e 003,
Equity/ | JPMorgan Chase

Mozaic Index CALL Options...................... VAGLB Hedge - Fixed Indexed Annuity.... | N/A........| Index | & Co TH6GLXDRUGQFU57RNEYY. | .10/14/2015 | .10/12/2018 | ..........224,899 | ..56,260,799 | .....ccoooommuviirsuvcirucriirirre 239.2900 | ... 2,260,238 3,065,646 |..... ..3,065,646 | ...1,995,942 | ....ooovvvvvvvvvnnnns | covvenenennnnnenenens | e | e | o 003
Equity/ | JPMorgan Chase

Mozaic Index CALL Options. .| VAGLB Hedge - Fixed Indexed Annuity.... [ N/A........| Index | & Co 7H6GLXDRUGQFU57RNEYY. | .10/14/2015 | .10/13/2017 ...21,023 233.9900 824 1,401 |.... LTSIV IR [N UV VRO EURROOT OO 003.

Equity/ | JPMorgan Chase
Mozaic Index CALL Options...................... VAGLB Hedge - Fixed Indexed Annuity.... | N/A........ | Index | & Co THBGLXDRUGQFU57RNEYY. | .10/14/2015 | .10/13/2017 | ............1,893 | ........ AT3AT8 | oo 234.7900 | ......o... 17,810 30,201 | .oove | e 30,201 | ... 20,686 | ...oocoerireinens [ e [ e | s | s 003.
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Statement as of September 30, 2016 of the NATIONWIDE LIFE & ANNUITY INSURANCE COMPANY
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Showing all Options, Caps, Floors, Collars, Swaps and Forwards Open as of Current Statement Date
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Equity/ | JPMorgan Chase

Mozaic Index CALL Options. . | VAGLB Hedge - Fixed Indexed Annuity.... [ N/A........| Index | & Co 7H6GLXDRUGQFU57RNEYY. | .10/14/2015 | .10/13/2017 4878 | ... 469,808 .234.3400 ..18,085 30,716 | ..... 20,918 [ .oooveveevueminennnas [ eommmmmimmmmminninnns [ emmmmmnmnmnainnens [ oo [ e 003.
Equity/ | JPMorgan Chase

Mozaic Index CALL Options...........ccc........ VAGLB Hedge - Fixed Indexed Annuity.... | N/A........ | Index | & Co TH6GLXDRUGQFUS7RNEY7. | .10/14/2015 | .10/13/2017 LALT91 2,949,722 | oo 234.5800 12136 | e [ ...190,338 | ..... ...190,338 | ...... 130,024 [ ..oooecrrerinn | e | e [ e [ e 003.
Equity/ | JPMorgan Chase

Mozaic Index CALL Options...................... VAGLB Hedge - Fixed Indexed Annuity.... | N/A........| Index | & Co 7H6GLXDRUGQFU57RNEYY. | .10/14/2015 | .10/13/2017 . 14304 ) L 3,578,366 | .....ocovvvvvererrrecrrerinrn 239.1700 12105,995 | s [ e .A75372 LA75372 | 126,325 | cooovvvvvvvcvcccnenns | o | cevveeenenensnesens | ceevenesesesesesesesiss | o 003
Equity/ | JPMorgan Chase

Mozaic Index CALL Options...................... VAGLB Hedge - Fixed Indexed Annuity.... | N/A........| Index | & Co TH6GLXDRUGQFU57RNEYY. | .10/14/2015 | .10/13/2017 986 | . 1,247,360 243.0800 29,419 46,452 | .....| .o 46,452 | ... 34,722 | oo [ i [ s [ s [ s 003
Equity/ | JPMorgan Chase

Mozaic Index CALL Options...................... VAGLB Hedge - Fixed Indexed Annuity.... | N/A........ | Index | & Co THBGLXDRUGQFU57RNEY7. | .10/14/2015 | .10/13/2017 22476 | ... 5,622,644 | oo 240.2300 ....156,659 256,789 | ... ...256,789 | ... 186,981 | ..o [ v [ v | e [ e 003.
Equity/ | JPMorgan Chase

Mozaic Index CALL Options...................... VAGLB Hedge - Fixed Indexed Annuity.... | N/A........| Index | & Co 7H6GLXDRUGQFU57RNEYY. | .10/14/2015 | .10/13/2017 ..50,494 | 12,631,557 | oo 240.1400 ....353,962 580,421 | ... ..580,421 | ...... L:7Jvi<i T NN [N IO [T I 003

Equity Basket Options CALL - Rainbow Equity/ | Citigroup Fin

Options VAGLB Hedge - Indexed Universal Life.... | N/A........ | Index | Products Inc TH6GLXDRUGQFU57RNEYY. | .10/16/2015 | .10/14/2016 | ... 29,982,286 | ..29,982,286 | ..........ccoomieieerieierirniens 2,023.8600 | ..... 1,238,268 635,767 | ... ....835,767 | ..... (04K S NS IR RO DO 003

S&P500 Index CALL Spread (SPX) Equity/

Options VAGLB Hedge - Indexed Universal Life.... [ N/A........ | Index | Wells Fargo & Co 7H6GLXDRUGQFU57RNEY7. | .10/16/2015 | .10/14/2016 7,181 | ..15,570,152 ...2,023.8600 716,655 ..1,033,628 | ..... ..1,033,628 | ...... 284,367 | oo [ e [ e | e | e 003.
Equity/ | JPMorgan Chase

Mozaic Index CALL Options...................... VAGLB Hedge - Fixed Indexed Annuity.... | N/A........| Index | & Co TH6GLXDRUGQFU57RNEYY. | .11/05/2015 | .10/30/2017 | .............3,880 | ....... 970,561 | .ooooveveeeevvevennnsnennsennnnennes 2351100 | .......... 31,698 60,986 | ... | ....... 60,986 | ....... L% (020 ORI VRPN OSOTS ISRT IO 003
Equity/ | JPMorgan Chase

Mozaic Index CALL Options...................... VAGLB Hedge - Fixed Indexed Annuity.... | N/A........| Index | & Co 7H6GLXDRUGQFU57RNEYY. | .11/05/2015 | .10/30/2018 | ..........154,362 | ...38,615,143 | ..coooooviiiiiivvivrrirccrcircrns 235.4900 | ... 1,643,953 2,551,954 | ... 22,551,954 | 1,592,236 | ..ooooovvvvevcerennns | cevvenerenennnenenens | cevvenenenennnenens | e | o 003
Equity/ | JPMorgan Chase

Mozaic Index CALL Options...........cccc.cuun.. VAGLB Hedge - Fixed Indexed Annuity.... | N/A........ | Index | & Co TH6GLXDRUGQFU57RNEYT7. | .11/05/2015 | .10/30/2018 | ...........34,352 | ..... 8,593,399 246.3700 226,377 314,304 |.... 314,304 | 216,295 | ..o [ e [ e [ s | e 003.
Equity/ | JPMorgan Chase

Mozaic Index CALL Options............ccc....... VAGLB Hedge - Fixed Indexed Annuity.... | N/A........ [ Index | & Co TH6GLXDRUGQFUS7RNEY7. | .11/05/2015 | .10/30/2018 | .........217,248 | ..54,346,677 | ..cooooovivvverrercrerrnrcrcrnnnn 2354900 | ..... 2,313,688 3,591,615 |..... 3,591,615 | 2,240,908 | .....vveoorvrrns | v [ v | e [ s 003.
Equity/ | JPMorgan Chase

Mozaic Index CALL Options...................... VAGLB Hedge - Fixed Indexed Annuity.... | N/A........| Index | & Co 7H6GLXDRUGQFU57RNEYY. | .11/05/2015 | .10/30/2018 | ............62,615 | ...15,663,731 | ..coooiiiiivciicriccicrccrcccccns 243.6600 | .......467,733 674,096 | ... < 874,096 | ... LTSIV CT TS IV VTS [N IR 003
Equity/ | JPMorgan Chase

Mozaic Index CALL Options...........cccc..uune. VAGLB Hedge - Fixed Indexed Annuity.... | N/A........ [ Index | & Co TH6GLXDRUGQFUS7RNEYT7. | .11/05/2015 | .10/30/2018 | ...........57,736 | ..14,443,355 | ...coocovivrrerrrccriirircrirnnns 242.2600 | ........459,582 673,267 |..... ..673,267 | ...... AABTT3 | oo | vrererisnsenninnns | vvseneiessseis | coveeerenossessissnnes | coneees 003.
Equity/ | JPMorgan Chase

Mozaic Index CALL Options...........cc......... VAGLB Hedge - Fixed Indexed Annuity.... | N/A........ [ Index | & Co TH6GLXDRUGQFUS7RNEY7. | .11/05/2015 | .10/30/2017 | ............3,531 | ....... 883,212 235.5700 28,139 54,084 |....| ... 54,084 | ... 37194 [ e [ [ v [ v | s 003.
Equity/ | JPMorgan Chase

Mozaic Index CALL Options...................... VAGLB Hedge - Fixed Indexed Annuity.... | N/A........| Index | & Co 7H6GLXDRUGQFU57RNEYY. | .11/05/2015 | .10/30/2017 | .............6,039 | ... 1,510,716 | oo 2353600 | .......... 48,674 93,611 |.... 93611 | ...... 84,212 | oo [ s [ s [ s [ s 003
Equity/ | JPMorgan Chase

Mozaic Index CALL Options...................... VAGLB Hedge - Fixed Indexed Annuity.... | N/A........| Index | & Co TH6GLXDRUGQFU57RNEYY. | .11/05/2015 | .10/30/2017 | ............9,306 | ..... 2,328,009 | ..oooocvvereeeeeneeeeeneeeee 2353600 | .......... 75,007 | covovvvevevevrveveninns [ coveviesvisissseninnnns ..144254 | ...144,254 98,950 [ ..euurrereerennin | cevvenenmisssennenns [ renrneeeeeeineinns | ceneeeeeesssnsneenens | s 003
Equity/ | JPMorgan Chase

Mozaic Index CALL Options............ccc....... VAGLB Hedge - Fixed Indexed Annuity.... | N/A........ | Index | & Co TH6GLXDRUGQFUS7RNEY7. | .11/05/2015 | .10/30/2017 | ...........20,270 | ..... 5,070,823 | oovoooreerereieeerei 240.1300 | ........124,054 234,544 | ... ..234544 | ... 169,667 | ..o [ e [ v | e [ s 003,
Equity/ | JPMorgan Chase

Mozaic Index CALL Options...................... VAGLB Hedge - Fixed Indexed Annuity.... | N/A........| Index | & Co 7H6GLXDRUGQFU57RNEYY. | .11/05/2015 | .10/30/2017 | ..........15,703 | ..... 3,928,323 | ...ooovvvvverrrinrrennnen 2436000 | ........ 76,632 | ..ooovvevevevcvevivinns [ covevissnininssiniinnns ...139,832 | ... ..139,832 | ..... 104,557 | coovvvvvvvvcveccnnnns | covvvvenennnncenenens | cevveeenenenssesens | coevevesesesescscsesess | covie 003
Equity/ | JPMorgan Chase

Mozaic Index CALL Options. . | VAGLB Hedge - Fixed Indexed Annuity.... | N/A........| Index | & Co 7H6GLXDRUGQFU57RNEYY. | .11/05/2015 | .10/30/2017 L7328 | 4,334,890 .241.4300 183451 | ..... ..183,451 | ... 134,386 | ooovveevevevcecenens | covveeeeennneccneeens | cevvenenenneenenees | cvevenenenesesenenesens | covee 003.
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Statement as of September 30, 2016 of the NATIONWIDE LIFE & ANNUITY 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
Cre
dit
Qual
Cumulative ity of|  Hedge
Prior Year(s) | Current Year Adjustment Refe| Effectivenes
Schedul | Type(s Initial Cost of | Initial Cost of C Unrealized | Total Foreign| Current | to Carrying renc sat
el )of Date of Premium Premium o Valuation Exchange Year's Value of e Inception
Description of ltems(s) Hedged, Used for | Exhibit | Risk(s) Exchange, Counterparty Trade Maturity or Number of Notional Strike Price, Rate of Index (Received) (Received) | Current Year | Book/Adjusted | d Increase Changein | (Amortization| Hedged Potential | Entit| and at Year-
Description Income Generation or Replicated Identifier| (a) or Central_Clearinghouse Date Expiration Contracts Amount Received (Paid) Paid Paid Income Carrying Value | e | FairValue | (Decrease) | B.JA.C.V. | )/Accretion ltems Exposure y end (b)

Equity/ | JPMorgan Chase

Mozaic Index CALL Options. . | VAGLB Hedge - Fixed Indexed Annuity.... [ N/A........| Index | & Co TH6GLXDRUGQFU57RNEYY. | .11/05/2015 | .10/30/2017 ..29.835 | ... 7,463,486 .241.0500 324,307 |..... 324307 | ... 236,716 | .oooveeeeemememennnas [ ovemmmmmmmimmninnnns [ eomsmmmmmmmmmnsinns [ oemmmmmsnisiisneninnns [ o 003.
Equity/ | JPMorgan Chase

Mozaic Index CALL Options...........ccc........ VAGLB Hedge - Fixed Indexed Annuity.... | N/A........ | Index | & Co TH6GLXDRUGQFUS7RNEY7. | .11/05/2015 | .10/30/2018 | ............2,860 | ........ T15,575 | oo 2352200 | .......... 30,807 47894 | .| o 47.89% | ... 29,794 | ooooevevcrrreri | v | e | e [ e 003.
Equity/ | JPMorgan Chase

Mozaic Index CALL Options...................... VAGLB Hedge - Fixed Indexed Annuity.... | N/A........| Index | & Co 7H6GLXDRUGQFU57RNEYY. | .11/05/2015 | .10/30/2018 | ..........235,520 | ..58,917,628 | ......cccooomiiiimumviiricrirrrrcs 240.3000 | ... 2,044,312 3,057,313 | ... 23,057,313 | 1.2,002,399 | ooovvvvvvvvnrcennnns | cevveverenennnenenens | cevveeenenennsenens | o | o 003
Equity/ | JPMorgan Chase

Mozaic Index CALL Options...................... VAGLB Hedge - Fixed Indexed Annuity.... | N/A........| Index | & Co 7H6GLXDRUGQFU57RNEYY. | .11/16/2015 | .11/10/2017 | ...........34,815 | .... 8,709,270 239.1600 229,430 e 831,332 | 431332 | 307,896 | ..oooueevemenemnnanas [ ovmmmmmmnmimnininnns [ omsmamninmimnnnens [ oo [ e 003
Equity/ | JPMorgan Chase

Mozaic Index CALL Options...................... VAGLB Hedge - Fixed Indexed Annuity.... | N/A........ | Index | & Co THBGLXDRUGQFUS7RNEYY. | .11/16/2015 | .11/12/2018 | .............1,287 | ........ 321,853 | oo 232.9900 | ..coooene. 15,323 23,897 [ .| o 23,897 | ... 14,449 | oo | e | v | e | e 003.
Equity/ | JPMorgan Chase

Mozaic Index CALL Options...................... VAGLB Hedge - Fixed Indexed Annuity.... | N/A........| Index | & Co 7H6GLXDRUGQFU57RNEYY. | .11/16/2015 | .11/12/2018 | ........... 1,473 | ....... 368,448 | ....oooooeeereininiinnininninns 2332200 | ..oooooeee 17,380 27,080 |....| weocree 27,080 | ....... 16,418 | oo | e | cevveeenenenenesens | cveveessesesesesesensss | o 003
Equity/ | JPMorgan Chase

Mozaic Index CALL Options...................... VAGLB Hedge - Fixed Indexed Annuity.... | N/A........| Index | & Co 7H6GLXDRUGQFU57RNEYY. | .11/16/2015 | .11/10/2017 810 202,695 233.1100 | ........... 7,487 14,202 | oo | o 14,202 | ool 9A37 | oo | cevvvncneneneccneeens | cevveeeneneninenees | cvcvesesenesesescnesens | cosee 003
Equity/ | JPMorgan Chase

Mozaic Index CALL Options. . | VAGLB Hedge - Fixed Indexed Annuity.... | N/A........| Index | & Co THBGLXDRUGQFUS7RNEYY. | .11/16/2015 | .11/12/2018 | .............1,620 | ........ 405,317 .233.5500 29,357 |..... 29,357 | ... RITRICT /R ORI VUSRI USRI (SOOI IS 003.
Equity/ | JPMorgan Chase

Mozaic Index CALL Options...................... VAGLB Hedge - Fixed Indexed Annuity.... | N/A........| Index | & Co 7H6GLXDRUGQFU57RNEYY. | .11/16/2015 | .11/12/2018 921 230,355 243.7000 6,952 9,951 |.... 9,951 8,692 | ..o [ enimnnnininnninnns [ s [ s [ s 003
Equity/ | JPMorgan Chase

Mozaic Index CALL Options...................... VAGLB Hedge - Fixed Indexed Annuity.... | N/A........| Index | & Co TH6GLXDRUGQFU57RNEYY. | .11/16/2015 | .11/12/2018 | .........137,838 | ...34,481,429 | ..coooooiiiiiiiiiiiiiiiiicccccces 2335100 | ... 1,607,185 2,501,950 |..... 2,501,950 | ...1,522,008 | ...oovvvvvvvvcerennns | covvenereeennncneeens | cevveeeneneennenees | e | o 003
Equity/ | JPMorgan Chase

Mozaic Index CALL Options...........cccc.cuun.. VAGLB Hedge - Fixed Indexed Annuity.... | N/A........ | Index | & Co TH6GLXDRUGQFUS57RNEY7. | .11/16/2015 | .11/12/2018 | ............21,452 | ..... 5,366,487 | ..oooovvrercireries 2441800 | ........158,317 225465 | ... 225465 | ... 152,213 | oo [ v [ e | e [ e 003,
Equity/ | JPMorgan Chase

Mozaic Index CALL Options............ccc....... VAGLB Hedge - Fixed Indexed Annuity.... | N/A........ [ Index | & Co TH6GLXDRUGQFUS7RNEY7. | .11/16/2015 | .11/12/2018 3,731 933,239 233.1600 | .......... 44,133 68,774 | ... | ....... 68,774 | ........ A1,067 | oo [ e [ v [ s | e 003.
Equity/ | JPMorgan Chase

Mozaic Index CALL Options...................... VAGLB Hedge - Fixed Indexed Annuity.... | N/A........| Index | & Co 7H6GLXDRUGQFU57RNEYY. | .11/16/2015 | .11/12/2018 | .........192,378 | ..48,125,230 | ...ccooovvmvvvverrnrrrrirrrircccs 233.6200 | ... 2,283,506 | ...ooovvvvvvirieviiinns [ coviiieniisiiniiniinnns ceeeennn 3474851 | L LBATAB5T | 2,116,553 | oo | e | e | e | o 003
Equity/ | JPMorgan Chase

Mozaic Index CALL Options...........ccc........ VAGLB Hedge - Fixed Indexed Annuity.... | N/A........ | Index | & Co TH6GLXDRUGQFU57RNEYY. | .11/16/2015 | .11/12/2018 | ............31,689 | ... 7,927,195 | oo 241.7800 | ........260,479 381,561 | ..... ......381,561 252,550 | oveeeeeeeereens | eveeeeereeneesns | eeeeeeneeereenes | evreeeseesnessienens | e 003
Equity/ | JPMorgan Chase

Mozaic Index CALL Options...........cc......... VAGLB Hedge - Fixed Indexed Annuity.... | N/A........ [ Index | & Co TH6GLXDRUGQFUS7RNEY7. | .11/16/2015 | .11/12/2018 | ............54,093 | ..13,531,840 | ..c.occcvvvvrvrirrcrcrrrrrrcrnnen 240.2000 | ........476,557 709,299 |..... e 109,299 | ... 462,863 | ..o | i [ s | e [ s 003,
Equity/ | JPMorgan Chase

Mozaic Index CALL Options...................... VAGLB Hedge - Fixed Indexed Annuity.... | N/A........| Index | & Co 7H6GLXDRUGQFU57RNEYY. | .11/16/2015 | .11/12/2018 | .............7,656 | ... 1,915,348 | s 239.2500 | .......... 70,287 | ooovvvvvevevvvevevinns [ covevinsvessnsnininnnns cevreneenn 105,509 | .. ......105,509 88,236 | ....ooooveveuverinnas [ onviimniiiiinininins [ s [ s [ s 003
Equity/ | JPMorgan Chase

Mozaic Index CALL Options...................... VAGLB Hedge - Fixed Indexed Annuity.... | N/A........| Index | & Co TH6GLXDRUGQFU57RNEYY. | .11/16/2015 | .11/10/2017 2T | 67,701 233.3700 2,468 4,680 |.... QOO < 1y /2 [ SVOUOVOOIOPOOTOPOOOR VOVOTOOIOPOTOTOTOOol IVOTOPRIOTOTOTOTOIOl IVOTOTRRROTRROTOIOY I 003
Equity/ | JPMorgan Chase

Mozaic Index CALL Options............ccc....... VAGLB Hedge - Fixed Indexed Annuity.... | N/A........ | Index | & Co TH6GLXDRUGQFUS7RNEY7. | .11/16/2015 | .11/12/2018 | ..........220,817 | ..55,239,608 | ......cccooovvvrrrmrmrerirarrrernnen 238.3300 | ..... 2,108,803 | ..ooooevercvern [ s 3,189,134 | L 3,189,134 | 2,044,034 | ...ooovoocrrer | e | crvvnrienennenine | e [ e 003.
Equity/ | JPMorgan Chase

Mozaic Index CALL Options...................... VAGLB Hedge - Fixed Indexed Annuity.... | N/A........| Index | & Co 7H6GLXDRUGQFU57RNEYY. | .11/16/2015 | .11/10/2017 ..553 | . 138,456 233.3500 5,053 9,582 |..... 9,582 6,388 | ...oooooueueriieiinas [ s [ s [ s [ s 003
Equity/ | JPMorgan Chase

Mozaic Index CALL Options. . | VAGLB Hedge - Fixed Indexed Annuity.... | N/A........ | Index | & Co TH6GLXDRUGQFU57RNEY7. | .11/16/2015 | .11/10/2017 227 56,856 233.3700 2,073 3931 ... 3,931 2,621 | oo | s [ v | e | s 003,
Equity/ | JPMorgan Chase

Mozaic Index CALL Options...................... VAGLB Hedge - Fixed Indexed Annuity.... | N/A........ | Index | & Co THBGLXDRUGQFU57RNEY7. | .11/16/2015 | .11/10/2017 279 69,872 232.9900 2,598 4,926 | ... revennn 4,926 3,268 | oo | creersresniiesiens | evvenerinsinnnns | sessssessenssnnsnns | s 003.
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Statement as of September 30, 2016 of the NATIONWIDE LIFE & ANNUITY 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
Cre
dit
Qual
Cumulative ity of|  Hedge
Prior Year(s) | Current Year Adjustment Refe| Effectivenes
Schedul | Type(s Initial Cost of | Initial Cost of C Unrealized | Total Foreign| Current | to Carrying renc sat
el )of Date of Premium Premium o Valuation Exchange Year's Value of e Inception
Description of ltems(s) Hedged, Used for | Exhibit | Risk(s) Exchange, Counterparty Trade Maturity or Number of Notional Strike Price, Rate of Index (Received) (Received) | Current Year | Book/Adjusted | d Increase Changein | (Amortization| Hedged Potential | Entit| and at Year-
Description Income Generation or Replicated Identifier| (a) or Central_Clearinghouse Date Expiration Contracts Amount Received (Paid) Paid Paid Income Carrying Value | e | FairValue | (Decrease) | B.JA.C.V. | )/Accretion ltems Exposure y end (b)
Equity/ | JPMorgan Chase
Mozaic Index CALL Options. . | VAGLB Hedge - Fixed Indexed Annuity.... [ N/A........| Index | & Co 7H6GLXDRUGQFU57RNEYY. | .11/16/2015 | .11/10/2017 ....366 ...91,654 241.1500 2,143 3,980 | ... 3,980 2,897 [ e | ceeereeeinssnneeens [ e | e | s 003.
Equity/ | JPMorgan Chase
Mozaic Index CALL Options...........ccc........ VAGLB Hedge - Fixed Indexed Annuity.... | N/A........ | Index | & Co TH6GLXDRUGQFUS57RNEY7. | .11/16/2015 | .11/10/2017 | .............6,391 | ..... 1,598,695 | ...ovoverreerreiiinnn 2334500 | .......... 58,027 | oo [ v revenennn 110,083 | 110,083 | ........ T3AB8 | ..oooreecrrrerins | vererverieseiennns | cvenrienssnsen | cevrnneeiessnessn [ e 003.
Equity/ | JPMorgan Chase
Mozaic Index CALL Options...................... VAGLB Hedge - Fixed Indexed Annuity.... | N/A........| Index | & Co 7H6GLXDRUGQFU57RNEYY. | .11/16/2015 | .11/10/2017 | ..........15,575 | ..... 3,896,242 | ...ooovvvvvvrerinrncnn 2391200 | ... 102,951 | e | e v 193,456 | . ... 193,456 | ..... 138,037 | covvveervvvvvecennens | covvenenennnncesenens | cvvvvveneneessesens | cvevenesesesescsesesens | o 003
Equity/ | JPMorgan Chase
Mozaic Index CALL Options...................... VAGLB Hedge - Fixed Indexed Annuity.... | N/A........| Index | & Co TH6GLXDRUGQFU57RNEYY. | .11/16/2015 | .11/10/2017 L334 | 83,626 238.6900 2,266 4,267 | .| v 4,267 3,031 [ oooieeeeimemiiininas [ eommmmmimsimmnniinins [ omemmmnesmiennnens [ e [ e 003
Equity/ | JPMorgan Chase
Mozaic Index CALL Options...................... VAGLB Hedge - Fixed Indexed Annuity.... | N/A........ | Index | & Co THBGLXDRUGQFU57RNEY7. | .11/16/2015 | .11/10/2017 1366 | . 91,561 239.0800 2,423 4,558 | ... coennen4,558 3,257 | s | ervererenienenees [ v | e | e 003.
Equity/ | JPMorgan Chase
Mozaic Index CALL Options...................... VAGLB Hedge - Fixed Indexed Annuity.... | N/A........| Index | & Co 7H6GLXDRUGQFU57RNEYY. | .11/16/2015 | .11/10/2017 | .............7,942 | .... 1,986,753 | oo 241.9200 | ......... 44,395 81,787 | .o | oo 81,787 59,956 | ...oooveuereuemrnenas [ omrenmmmnininininnns [ s [ s [ s 003
Equity/ | JPMorgan Chase
Mozaic Index CALL Options...................... VAGLB Hedge - Fixed Indexed Annuity.... | N/A........| Index | & Co TH6GLXDRUGQFU57RNEYY. | .11/16/2015 | .11/10/2017 | ...........16,209 | ..... 4,054,808 | ..ooovvvveririiiiiiiiiiiiinniiiinnes 238.4000 | .......111,679 210,650 | ... 1210650 | ..... 149176 | oo | covvevcrennnncenenens | cevveneneneesnenens | cvevesencnescsesesesess | covee 003
Equity/ | JPMorgan Chase
Mozaic Index CALL Options. . | VAGLB Hedge - Fixed Indexed Annuity.... | N/A........| Index | & Co TH6GLXDRUGQFU57RNEY7. | .11/16/2015 | .11/10/2017 ..826 | ........ 206,705 .240.8900 4,916 9,136 | ... ..9,136 6,634 | v | e [ e | s | e 003.
Equity/ | JPMorgan Chase
Mozaic Index CALL Options...................... VAGLB Hedge - Fixed Indexed Annuity.... | N/A........| Index | & Co 7H6GLXDRUGQFU57RNEYY. | .11/16/2015 | .11/10/2017 | .........13,396 | ..... 3,351,051 | coovvvrevrveveceneeeeeeneen 233.4900 | .......121,364 230,226 | ... 230,226 | ...... 153,759 | covvvvvvvvvcveervnees | covvererenneeeeneeens | cvvveneneseessesens | covvevesesesesesesesess | o 003
Equity/ | JPMorgan Chase
Mozaic Index CALL Options...................... VAGLB Hedge - Fixed Indexed Annuity.... | N/A........| Index | & Co 7H6GLXDRUGQFU57RNEYY. | .11/16/2015 | .11/10/2017 29 | 73,630 233.8000 2,622 977 || v 4977 KT A [FUUROUUROURUON UUSOOPPOPOOUNIOTROONS EUTSUUISISONNHOIOTN EOORONOT BUTTOON 003
Equity/ | JPMorgan Chase
Mozaic Index CALL Options...........cccc.cuun.. VAGLB Hedge - Fixed Indexed Annuity.... | N/A........ | Index | & Co TH6GLXDRUGQFU57RNEYY7. | .11/16/2015 | .11/10/2017 w9 | 19,855 242.0600 440 809 |..... 809 594 | i | v [ e | e | s 003.
Equity/ | JPMorgan Chase
Mozaic Index CALL Options............ccc....... VAGLB Hedge - Fixed Indexed Annuity.... | N/A........ [ Index | & Co TH6GLXDRUGQFUS7RNEY7. | .11/16/2015 | .11/12/2018 | .............1,955 | ........ 489,043 | oo 241.7300 | ..ovoeene. 16,109 23604 |.... 23,604 | ... 15,616 | oo | e | coererensnenens | ceernneeessnneneenns | e 003.
Equity Basket Options CALL - Rainbow Equity/ | Goldman Sachs
Options VAGLB Hedge - Indexed Universal Life.... | N/A........ | Index | Group TH6GLXDRUGQFU57RNEY?. | .11/17/2015 | .11/15/2016 | ... 28,207,161 | ..28,207,161 | ...oooovvvvverrrerevnrererirnnens 2,023.0400 | ..... 1,429,539 562,632 |..... ...562,632 | ..... (676,508) | ...ccccvevevarerereae [ e | v | v [ v 003
Morgan Stanley &
S&P500 Index CALL Spread (SPX) Equity/ | Co International
Options VAGLB Hedge - Indexed Universal Life.... | N/A........ | Index | Ltd TH6GLXDRUGQFUS7RNEYY. | .11/17/2015 | .11/15/2016 | ......ccc.. . 7,174 | 15,555,104 | woooooeoeoicccnens 2,023.0400 | .......792,186 | ..oooovvvvvvvrviiiiinns [ covevivisiiinniininnnns ceeeen 1,075,453 | 1,075,453 | ...... 314,920 | .oooooeeeeneninininns [ eeremimiinmimnininnns [ semimimniimiinninns [ o [ e 003
Equity/ | JPMorgan Chase
Mozaic Index CALL Options...........cc......... VAGLB Hedge - Fixed Indexed Annuity.... | N/A........ | Index | & Co TH6GLXDRUGQFUS7RNEY7. | .11/24/2015 | .11/17/2017 POV 2 13,474 233.9300 486 906 |..... 906 B08 [ covooreveeerrreriens | eerveseiesisisnsnns | erveiensisnsiens | cveeneiessiensienns | o 003,
Equity/ | JPMorgan Chase
Mozaic Index CALL Options...................... VAGLB Hedge - Fixed Indexed Annuity.... | N/A........| Index | & Co TH6GLXDRUGQFUS7RNEYY. | .11/24/2015 | .11/17/2017 A3 10,829 234.1400 386 720 | ... 720 B84 | e | e | e | e | o 003
Equity/ | JPMorgan Chase
Mozaic Index CALL Options. .| VAGLB Hedge - Fixed Indexed Annuity.... | N/A........| Index | & Co TH6GLXDRUGQFU57RNEYY. | .11/24/2015 | .11/17/2017 934 233,672 243.3000 8,748 | .| 8748 | i B,483 | s [ s [ s [ s [ s 003
Equity/ | JPMorgan Chase
Mozaic Index CALL Options...................... VAGLB Hedge - Fixed Indexed Annuity.... | N/A........ [ Index | & Co THBGLXDRUGQFUS7RNEYY. | .11/24/2015 | .11/17/2017 | ............. 1,667 | ........ 17,057 | oo 233.9300 | ..ooooenee 15,038 28,030 |..... 28,030 | ... RESREIU/CI SRRSO PUURRIURRTOUN SUURSOROIO IUOOOROORRROOON IO 003.
Equity/ | JPMorgan Chase
Mozaic Index CALL Options...................... VAGLB Hedge - Fixed Indexed Annuity.... | N/A........| Index | & Co TH6GLXDRUGQFUS7RNEYY. | .11/24/2015 | 11/17/2017 | ....... 1,737 | ... 434,463 | ....ooooooviniiieiniinnnns 2342100 | ......... 15,422 28,770 | .o | voveve 28,770 | ....... 19,372 | oo | cvvvveeneeeeeneneeees | cvvvveeseeeeesenees | cveveeesesesesssesessss | o 003
Equity/ | JPMorgan Chase
Mozaic Index CALL Options...................... VAGLB Hedge - Fixed Indexed Annuity.... | N/A........| Index | & Co TH6GLXDRUGQFU57RNEYY. | .11/24/2015 | .11/17/2017 906 226,577 241.9400 5,163 9,348 |..... 9,348 6,845 | ...oooeoueueuieininas [ enimmninimiminiinins | omiaimisiiiininns | s | i 003
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Statement as of September 30, 2016 of the NATIONWIDE LIFE & ANNUITY 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
Cre
dit
Qual
Cumulative ity of|  Hedge
Prior Year(s) | Current Year Adjustment Refe| Effectivenes
Schedul | Type(s Initial Cost of | Initial Cost of C Unrealized | Total Foreign| Current | to Carrying renc sat
el )of Date of Premium Premium o Valuation Exchange Year's Value of e Inception
Description of ltems(s) Hedged, Used for | Exhibit | Risk(s) Exchange, Counterparty Trade Maturity or Number of Notional Strike Price, Rate of Index (Received) (Received) | Current Year | Book/Adjusted | d Increase Changein | (Amortization| Hedged Potential | Entit| and at Year-
Description Income Generation or Replicated Identifier| (a) or Central_Clearinghouse Date Expiration Contracts Amount Received (Paid) Paid Paid Income Carrying Value | e | FairValue | (Decrease) | B.JA.C.V. | )/Accretion ltems Exposure y end (b)

Equity/ | JPMorgan Chase

Mozaic Index CALL Options. . | VAGLB Hedge - Fixed Indexed Annuity.... [ N/A........| Index | & Co TH6GLXDRUGQFU57RNEYY. | .11/24/2015 | .11/17/2017 LB70 | ... 167,537 234.1600 5,967 1,124 ... LTABE | i [ e | e [ s | 003.
Equity/ | JPMorgan Chase

Mozaic Index CALL Options...........ccc........ VAGLB Hedge - Fixed Indexed Annuity.... | N/A........ | Index | & Co TH6GLXDRUGQFUS7RNES7. | .11/24/2015 | .11/17/2017 | ...........14,013 3,505,377 234.0700 | .......125,412 233,860 |..... +0233,860 | ...... 157184 | e [ e [ v | s [ e 003.
Equity/ | JPMorgan Chase

Mozaic Index CALL Options...................... VAGLB Hedge - Fixed Indexed Annuity.... | N/A........| Index | & Co 7H6GLXDRUGQFUS7RNEYY. | .11/24/2015 | 11/17/2017 | ............2,120 | ...... 530,234 | ..oooooveviniiininiinisissineniennes 2414300 | ......... 12,463 22,662 | ... 22,662 | ... 16,516 | covvveeevvvcvcerecnes | e | cevvveenensnnnesens | cveveeesesesesesesesiss | covie 003
Equity/ | JPMorgan Chase

Mozaic Index CALL Options...................... VAGLB Hedge - Fixed Indexed Annuity.... | N/A........| Index | & Co TH6GLXDRUGQFUS7RNEYY. | .11/24/2015 | .11/17/2017 | ............5,209 | ..... 1,302,981 238.8000 35,783 66,175 | ... | oo 66,175 | ....... LETCKeleY.28 IR UV VIS IV R 003
Equity/ | JPMorgan Chase

Mozaic Index CALL Options...................... VAGLB Hedge - Fixed Indexed Annuity.... | N/A........ | Index | & Co THBGLXDRUGQFUS7RNEYY. | .11/24/2015 | .11/17/2017 T4 186,104 | oo 242.0200 | ..........4,226 7,636 | ... cerennen 1,636 5,596 | v | creevsieeniisesiens | eveenesensnnnns | e | s 003.
Equity/ | JPMorgan Chase

Mozaic Index CALL Options...................... VAGLB Hedge - Fixed Indexed Annuity.... | N/A........| Index | & Co 7H6GLXDRUGQFUS7RNEYY. | .11/24/2015 | .11/17/2017 3,717 929,915 239.3200 | ......... 24,794 45701 | .| o 45,701 32,629 | ..o [ s [ s [ s [ s 003
Equity/ | JPMorgan Chase

Mozaic Index CALL Options...................... VAGLB Hedge - Fixed Indexed Annuity.... | N/A........| Index | & Co 7H6GLXDRUGQFU57RNEYY. | .11/24/2015 | .11/17/2017 ...866 | ........ 216,609 239.5900 5,680 10,463 | .....| oo 10,463 TAN | e | e | cveverenenennncnens | cvevenesesesesssenenens | o 003
Equity/ | JPMorgan Chase

Mozaic Index CALL Options. . | VAGLB Hedge - Fixed Indexed Annuity.... | N/A........| Index | & Co THBGLXDRUGQFUS7RNEYY. | .11/24/2015 | .11/17/2017 ..10,320 | ... 2,581,639 .239.8900 ..66,561 122,295 | ... 122295 | 87,820 [ .ovoereecrrieries | veriieerieneieenns | wrvenrieniinsenins [ e [ oo 003.
Equity/ | JPMorgan Chase

Mozaic Index CALL Options...................... VAGLB Hedge - Fixed Indexed Annuity.... | N/A........| Index | & Co 7H6GLXDRUGQFUS7RNEYY. | .11/24/2015 | .11/17/2017 | ..........23,536 | ..... 5,887,721 | coovvvvvvvvcveeenereceencnneennne 239.5500 | ........154,866 285,120 | ..... ....285120 | ...... 204,045 | ..o [ s [ s [ s [ s 003
Equity/ | JPMorgan Chase

Mozaic Index CALL Options...................... VAGLB Hedge - Fixed Indexed Annuity.... | N/A........| Index | & Co TH6GLXDRUGQFU57RNEYY. | .11/24/2015 | .11/19/2018 | ............1,439 | ...... 359,945 | ..ooooviveiiriiiiiiiiiiisiniiiinnes 2344600 | ........ 16,389 25,057 |..... 25057 | ....... 15,387 | covvvveevvvevceeeenns | cevveneneennnneneeens | ceveeneneeesnsenens | cveveeesenesesesesesees | coveee 003
Equity/ | JPMorgan Chase

Mozaic Index CALL Options...........cccc.cuun.. VAGLB Hedge - Fixed Indexed Annuity.... | N/A........ | Index | & Co TH6GLXDRUGQFUS7RNEY7. | .11/24/2015 | .11/19/2018 | .............4,168 | ..... 1,042,639 | oo 233.9600 | .......... 48,431 74240 | .| 74,240 | ....... 45,328 | oo [ e [ e [ s | 003.
Equity/ | JPMorgan Chase

Mozaic Index CALL Options............ccc....... VAGLB Hedge - Fixed Indexed Annuity.... | N/A........ [ Index | & Co TH6GLXDRUGQFUS7RNEY7. | .11/24/2015 | .11/19/2018 | ............ 1,975 | ........ 494,181 234.0100 22,915 35,109 | .o | v 35100 | ........ 21849 | oo | v | e [ e [ e 003.
Equity/ | JPMorgan Chase

Mozaic Index CALL Options...................... VAGLB Hedge - Fixed Indexed Annuity.... | N/A........| Index | & Co TH6GLXDRUGQFU57RNEYY. | .11/24/2015 | .11/19/2018 2300 | e 75,020 244.6000 2,210 3,086 |..... 3,086 2,087 [ oooreeeememienninas [ eommmimiisiimnniinins [ s [ s [ s 003
Equity/ | JPMorgan Chase

Mozaic Index CALL Options...........cccc..uune. VAGLB Hedge - Fixed Indexed Annuity.... | N/A........ [ Index | & Co TH6GLXDRUGQFUS7RNEY7. | .11/24/2015 | .11/19/2018 | ............84,412 | .21,116,483 | ..coovovriirrerreccrirraserirnnns 2341100 | 1o 974,958 | oo | e e 1,493,471 | L . 1,493471 | .. 913,432 [ oo [ e | cenrrseneinens [ e | s 003.
Equity/ | JPMorgan Chase

Mozaic Index CALL Options...........cc......... VAGLB Hedge - Fixed Indexed Annuity.... | N/A........ [ Index | & Co TH6GLXDRUGQFUS7RNEY7. | .11/24/2015| .11/19/2018 | .............9,914 | ... 2479976 | oo 2446100 | .......... 73,083 | oo [ v e 101,970 [ L 101,970 | 68,957 [ vvoerercrrierins | rererserernienns | e [ e [ oo 003.
Equity/ | JPMorgan Chase

Mozaic Index CALL Options...................... VAGLB Hedge - Fixed Indexed Annuity.... | N/A........| Index | & Co 7H6GLXDRUGQFU57RNEYY. | .11/24/2015 | .11/19/2018 | ............5,431 | ... 1,358,536 234.0200 62,941 96,473 | ..... | oo 96,473 58,943 | ...oooooveririiviinas [ s [ s [ s [ s 003
Equity/ | JPMorgan Chase

Mozaic Index CALL Options...................... VAGLB Hedge - Fixed Indexed Annuity.... | N/A........| Index | & Co TH6GLXDRUGQFU57RNEYY. | .11/24/2015 | .11/19/2018 | .............3,438 | ....... 860,173 242.2300 28,161 40,507 | ..oc. | coveren 40,507 | ........ 26,873 | .ooooeeeeeueminnnnnas [ ommmmmemimmmnssannns | emsmmmamamnansinns [ seesimmaisininsieninnns [ e 003
Equity/ | JPMorgan Chase

Mozaic Index CALL Options............ccc....... VAGLB Hedge - Fixed Indexed Annuity.... | N/A........ | Index | & Co TH6GLXDRUGQFUS7RNEY7. | .11/24/2015 | .11/19/2018 | ..........139,856 | ..34,986,482 | .....cccoeovvvrrmmvrerrarrrcrnnnn 2341200 | ..... 1,615,342 | oo | e 2,473,315 | W2473,315 | 1,512,894 [ oo | s | e [ e [ e 003.
Equity/ | JPMorgan Chase

Mozaic Index CALL Options...................... VAGLB Hedge - Fixed Indexed Annuity.... | N/A........| Index | & Co 7H6GLXDRUGQFU57RNEYY. | .11/24/2015 | .11/19/2018 | .............8,222 | ..... 2,056,770 241.6300 69,146 cerrennenn 100,102 | e ......100,102 86,085 | .....oooovvervuenenas [ i [ s [ s [ s 003
Equity/ | JPMorgan Chase

Mozaic Index CALL Options. .| VAGLB Hedge - Fixed Indexed Annuity.... [ N/A........| Index | & Co TH6GLXDRUGQFU57RNEYY. | .11/24/2015 | .11/19/2018 | ............38,872 | ..... 9,724,312 .242.1200 460,722 | ..... ...4680,722 | ..... 305,358 | ..oooueeueueuennninas [ ovemmmimimianniinens [ eesseamiiiminninnns [ oo [ e 003.
Equity/ | JPMorgan Chase

Mozaic Index CALL Options...................... VAGLB Hedge - Fixed Indexed Annuity.... | N/A........ | Index | & Co THBGLXDRUGQFU57RNEY7. | .11/24/2015 | .11/19/2018 47,006 | ..11,781,635 | oo 240.5200 | ........415,858 608,665 | ..... .....508,665 | ...... 397,742 | oo | v | e v | s 003.
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Cre
dit
Qual
Cumulative ity of|  Hedge
Prior Year(s) | Current Year Adjustment Refe| Effectivenes
Schedul | Type(s Initial Cost of | Initial Cost of C Unrealized | Total Foreign| Current | to Carrying renc sat
el )of Date of Premium Premium o Valuation Exchange Year's Value of e Inception
Description of ltems(s) Hedged, Used for | Exhibit | Risk(s) Exchange, Counterparty Trade Maturity or Number of Notional Strike Price, Rate of Index (Received) (Received) | Current Year | Book/Adjusted | d Increase Changein | (Amortization| Hedged Potential | Entit| and at Year-
Description Income Generation or Replicated Identifier| (a) or Central_Clearinghouse Date Expiration Contracts Amount Received (Paid) Paid Paid Income Carrying Value | e | FairValue | (Decrease) | B.JA.C.V. | )/Accretion ltems Exposure y end (b)

Equity/ | JPMorgan Chase

Mozaic Index CALL Options. . | VAGLB Hedge - Fixed Indexed Annuity.... [ N/A........| Index | & Co TH6GLXDRUGQFU57RNEYY. | .11/24/2015 | .11/19/2018 16,671 | ... 4,170,327 .240.2800 148,869 218,204 | ... 218204 | 142,275 | oo | covvenenennneceneeens | cevvenenenesssesees | coevenesesesesesesesess | coveee 003.
Equity/ | JPMorgan Chase

Mozaic Index CALL Options...........ccc........ VAGLB Hedge - Fixed Indexed Annuity.... | N/A........ | Index | & Co TH6GLXDRUGQFUS7RNEY7. | .11/24/2015 | .11/19/2018 | ..........144,030 | ..36,030,432 | ...cocccvvvvvvrrrrmrerirnrrrcrnnen 238.7900 | ... 1,371,161 2,036,371 |..... 12,036,371 | 1,308,993 | ..o | e [ v | e [ e 003,
Equity/ | JPMorgan Chase

Mozaic Index CALL Options...................... VAGLB Hedge - Fixed Indexed Annuity.... | N/A........| Index | & Co 7H6GLXDRUGQFU57RNEYY. | .12/04/2015 | .11/30/2017 80 20,088 234.4800 588 1314 || 1,314 885 | ..o [ e [ i s [ s 003
Equity/ | JPMorgan Chase

Mozaic Index CALL Options...................... VAGLB Hedge - Fixed Indexed Annuity.... | N/A........| Index | & Co TH6GLXDRUGQFU57RNEYY. | .12/04/2015 | .11/30/2017 | ............8,332 | ..... 2,084,281 | ...oooovvvveveienereceeneee 239.2200 | ...ooooen 45,991 | e | s ceveennenn 103,542 | ..103542 | 73,825 | oooooceveeemiunnnnas [ ommmmmmmmmsmnsiannns [ omsmammmimmannnons [ omvmmmisininsieninnns [ v 003
Equity/ | JPMorgan Chase

Mozaic Index CALL Options...................... VAGLB Hedge - Fixed Indexed Annuity.... | N/A........ | Index | & Co THBGLXDRUGQFUS7RNEYY. | .12/04/2015 | .11/30/2017 | .............1,560 | ........ 390,230 242.7300 6,879 15,335 | .| v 15335 | ... 1,272 | e | e | e | oo | o 003.
Equity/ | JPMorgan Chase

Mozaic Index CALL Options...................... VAGLB Hedge - Fixed Indexed Annuity.... | N/A........| Index | & Co TH6GLXDRUGQFUS7RNEYY. | .12/04/2015 | .11/30/2017 | .............2,440 | ....... 610,418 | .oooooeveeeeeveiiiiniiineinieinins 240.0900 | ......... 12,737 28,686 | ... 28,686 20,577 | oo [ i [ i [ s [ s 003
Equity/ | JPMorgan Chase

Mozaic Index CALL Options...................... VAGLB Hedge - Fixed Indexed Annuity.... | N/A........| Index | & Co TH6GLXDRUGQFU57RNEYY. | .12/04/2015 | .11/30/2017 | .............8,887 | ..... 2223219 | oo 239.7300 | ..oooueen L 11T S DO corrernennn 106,926 | ... ...106,926 | ....... 76,425 | ..o [ orvimiiniimiiiinnns [ mninininins [ s [ i 003
Equity/ | JPMorgan Chase

Mozaic Index CALL Options. . | VAGLB Hedge - Fixed Indexed Annuity.... | N/A........| Index | & Co THBGLXDRUGQFUS7RNEYY. | .12/04/2015 | .11/30/2017 | .............7,619 | .... 1,906,047 240.1000 39,773 89,513 [ ... [ .....89,513 | ... 84,214 | oo [ v [ e s | s 003.
Equity/ | JPMorgan Chase

Mozaic Index CALL Options...................... VAGLB Hedge - Fixed Indexed Annuity.... | N/A........| Index | & Co TH6GLXDRUGQFUS7RNEYY. | .12/04/2015 | .11/30/2017 22,368 5,595,491 239.9000 | ........118,325 266,196 | ... .266,196 | ...... 190,585 | ovvvvvvvvvvveerenens | cevveverernrenesenens | cvvveeeneseensenees | covvevesesesesssesesess | o 003
Equity/ | JPMorgan Chase

Mozaic Index CALL Options...................... VAGLB Hedge - Fixed Indexed Annuity.... | N/A........| Index | & Co TH6GLXDRUGQFU57RNEYY. | .12/04/2015 | .11/30/2017 | .............1,586 | ....... 396,776 | ..ooovvvevevereveninnninienneninnnes 2347200 | ..o 11,467 25,621 | .| coveve 25621 | ... 17,307 | oo | e | ceveeeeneeennnenens | cveveeesenesssesesesees | coveee 003
Equity/ | JPMorgan Chase

Mozaic Index CALL Options...........cccc.cuun.. VAGLB Hedge - Fixed Indexed Annuity.... | N/A........ | Index | & Co TH6GLXDRUGQFUS7RNEYT7. | .12/04/2015 | .11/30/2017 | ....vvvreeeree 877 | e 169,418 | oo 234.4900 | ...........4,957 11,075 | oo | e 11,075 | e 7459 | e [ e [ v [ e | e 003.
Equity/ | JPMorgan Chase

Mozaic Index CALL Options............ccc....... VAGLB Hedge - Fixed Indexed Annuity.... | N/A........ [ Index | & Co TH6GLXDRUGQFUS7RNEY7. | .12/04/2015 | .11/30/2017 | .......ccc0o.. 716 | e 179,107 234.2200 5,320 11,878 | .| v 11878 | et 1973 | v [ v [ v [ v | e 003.
Equity/ | JPMorgan Chase

Mozaic Index CALL Options...................... VAGLB Hedge - Fixed Indexed Annuity.... | N/A........| Index | & Co TH6GLXDRUGQFU57RNEYY. | .12/04/2015 | .11/30/2017 | .............4,332 | ... 1,083,791 234.2500 32,146 71,760 | .| o 71,760 | ....... LEECT LIS UORIINS VRO IVTIOTS IV IO 003
Equity/ | JPMorgan Chase

Mozaic Index CALL Options...........ccc........ VAGLB Hedge - Fixed Indexed Annuity.... | N/A........ | Index | & Co TH6GLXDRUGQFU57RNEYY. | .12/04/2015 | .11/30/2017 | ..............1,415 353,941 242.5800 6,296 14,057 | .| o 14,057 | ........ 10,319 | e | e [ v | ereiiesiensinnins | s 003
Equity/ | JPMorgan Chase

Mozaic Index CALL Options...........cc......... VAGLB Hedge - Fixed Indexed Annuity.... | N/A........ [ Index | & Co TH6GLXDRUGQFUS7RNEY7. | .12/04/2015 | .11/30/2017 | ...........5,675 | ... 1A19,746 | oo 234.4800 | .......... 41,544 92,863 |..... 92,863 | ... 62,539 [ ..o [ e [ e e | s 003.
Equity/ | JPMorgan Chase

Mozaic Index CALL Options...................... VAGLB Hedge - Fixed Indexed Annuity.... | N/A........| Index | & Co 7H6GLXDRUGQFU57RNEYY. | .12/04/2015 | .11/30/2017 | ............ 7,057 | ... 1,765,382 234.3600 52,010 R I [ L I L 118211 | 78,144 | .o [ s [ s [ i [ i 003
Equity/ | JPMorgan Chase

Mozaic Index CALL Options...................... VAGLB Hedge - Fixed Indexed Annuity.... | N/A........| Index | & Co TH6GLXDRUGQFU57RNEYY. | .12/04/2015 | .11/30/2017 | .....cc0.....3,217 | ..cccccs 804,885 | ....oooovvevereiiiiiiniiiiiniiiinnes 241.6300 | ......co.e 15,251 34,144 | .| 34,144 | ... 22153 I (RURRORURRNURORUON UUSUOISUOUROPHOOOUOTS EUOROORNIOIOTY VOO DOSTTON 003
Equity/ | JPMorgan Chase

Mozaic Index CALL Options............ccc....... VAGLB Hedge - Fixed Indexed Annuity.... | N/A........ | Index | & Co TH6GLXDRUGQFUS7RNEY7. | .12/04/2015 | .11/30/2018 | .............1,328 332,298 234.8900 | ..ooveeee 12,951 22,718 | ... 22,718 | ........ 13,986 | cooooveeierenin | cerreererisserenins | cvererensneeens | coernnneresneneinns | e 003.
Equity/ | JPMorgan Chase

Mozaic Index CALL Options...................... VAGLB Hedge - Fixed Indexed Annuity.... | N/A........| Index | & Co 7H6GLXDRUGQFU57RNEYY. | .12/04/2015 | .11/30/2018 | .............5,420 | ... 1,355,825 234.6000 53,494 93931 |.... 93931 | ....... 57,841 | oo [ i [ s [ s [ s 003
Equity/ | JPMorgan Chase

Mozaic Index CALL Options. . | VAGLB Hedge - Fixed Indexed Annuity.... | N/A........| Index | & Co 7H6GLXDRUGQFU57RNEYY. | .12/04/2015 | .11/30/2018 | ............ 7,158 | ... 1,790,578 .234.5300 124,446 | ..... L2124446 | 76,306 | ..ooooveeeveneennenes | ommmmmmmimmmninnnnns | ommmamniiiininns | o [ i 003.
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1 2 3 4 5 6 7 8 9 10 1 12 13 14 15 16 17 18 19 20 21 22 23
Cre
dit
Qual
Cumulative ity of|  Hedge
Prior Year(s) | Current Year Adjustment Refe| Effectivenes
Schedul | Type(s Initial Cost of | Initial Cost of C Unrealized | Total Foreign| Current | to Carrying renc sat
el )of Date of Premium Premium o Valuation Exchange Year's Value of e Inception
Description of ltems(s) Hedged, Used for | Exhibit | Risk(s) Exchange, Counterparty Trade Maturity or Number of Notional Strike Price, Rate of Index (Received) (Received) | Current Year | Book/Adjusted | d Increase Changein | (Amortization| Hedged Potential | Entit| and at Year-
Description Income Generation or Replicated Identifier| (a) or Central_Clearinghouse Date Expiration Contracts Amount Received (Paid) Paid Paid Income Carrying Value | e | FairValue | (Decrease) | B.JA.C.V. | )/Accretion ltems Exposure y end (b)

Equity/ | JPMorgan Chase

Mozaic Index CALL Options. . | VAGLB Hedge - Fixed Indexed Annuity.... [ N/A........| Index | & Co TH6GLXDRUGQFU57RNEYY. | .12/04/2015 | .11/30/2018 AT75 | ... 1,194,622 245.1900 29,226 47,710 | ... 32,322 [ o [ s [ s [ s [ s 003.
Equity/ | JPMorgan Chase

Mozaic Index CALL Options...........ccc........ VAGLB Hedge - Fixed Indexed Annuity.... | N/A........ | Index | & Co TH6GLXDRUGQFUS7RNEY7. | .12/04/2015 | .11/30/2018 | ............97,428 | ...24,372,561 234.5000 965,510 rennn 1,696,214 | L 21,696,214 | 1,039,715 | oo | e [ v | i [ e 003.
Equity/ | JPMorgan Chase

Mozaic Index CALL Options...................... VAGLB Hedge - Fixed Indexed Annuity.... | N/A........| Index | & Co 7H6GLXDRUGQFU57RNEYY. | .12/04/2015 | .11/30/2018 | ...........21,420 | ... 5,358,315 | .oovvvvvvvereeernncennninn 2452700 | .......130,659 212,990 | ... 2212990 | ... 144,380 | covvvvevvvvcveccnnens | e | cevveeeneneenneeens | ceevenesesesescsesesess | o 003
Equity/ | JPMorgan Chase

Mozaic Index CALL Options...................... VAGLB Hedge - Fixed Indexed Annuity.... | N/A........| Index | & Co TH6GLXDRUGQFU57RNEYY. | .12/04/2015 | .11/30/2018 | ...........29,716 | ..... 7,433,832 234.6300 293,003 514,309 |..... 514309 | ... 315,711 [ oooeeeemimininnnas [ ommmmmsmmmiminsnnnns [ ommmmmmismimnnnens [ oomimmmisisissininnns [ v 003
Equity/ | JPMorgan Chase

Mozaic Index CALL Options...................... VAGLB Hedge - Fixed Indexed Annuity.... | N/A........ | Index | & Co THBGLXDRUGQFUS7RNEY7. | .12/04/2015 | .11/30/2018 | .............4,880 | ..... 1,220,881 242.5200 33,821 56,780 | .....| ... 56,780 | ....... 37,655 | .o [ e [ e [ s | e 003.
Equity/ | JPMorgan Chase

Mozaic Index CALL Options...................... VAGLB Hedge - Fixed Indexed Annuity.... | N/A........| Index | & Co TH6GLXDRUGQFUS7RNEYY. | .12/04/2015 | .11/30/2018 | .........115,022 | ..28,773,8%4 | ...coooooiviviviiriccirrccrcircce. 2345100 | ... 1,139,868 2,001,616 |..... 22,001,616 | ...1,227,052 | ooovvvvvvvcvcccennes | oo | cevveeeneeeensenees | o | o 003
Equity/ | JPMorgan Chase

Mozaic Index CALL Options...................... VAGLB Hedge - Fixed Indexed Annuity.... | N/A........| Index | & Co TH6GLXDRUGQFU57RNEYY. | .12/04/2015 | .11/30/2018 | ...........12,971 | .... 3,244,930 241.9000 92,746 ...156,145 | ..... ...156,145 | ... 103,008 | coovvvvvvvvcveerenins | cevvenerenenecenenens | ceeveneneneesnesens | cvevesenenescsesenesess | covee 003
Equity/ | JPMorgan Chase

Mozaic Index CALL Options. . | VAGLB Hedge - Fixed Indexed Annuity.... | N/A........| Index | & Co THBGLXDRUGQFU57RNEY7. | .12/04/2015 | .11/30/2018 ..33,334 | ... 8,338,828 .242.5900 230,338 386,320 | ..... ......386,320 | ...... 256,347 | ..ooooorvcenies [ e | e [ s | s 003.
Equity/ | JPMorgan Chase

Mozaic Index CALL Options...................... VAGLB Hedge - Fixed Indexed Annuity.... | N/A........| Index | & Co 7H6GLXDRUGQFU57RNEYY. | .12/04/2015 | .11/30/2018 | ............24,306 | ..... 6,080,369 | ....ooovvvvvvrrerrrerrernrneenen 241.1100 | .......180,107 305,356 | ... +.....305,356 | ... 200,053 | ..ooooceveeermmnnnnns [ onrmmmmmnmnmnnninnns [ s [ s [ s 003
Equity/ | JPMorgan Chase

Mozaic Index CALL Options...................... VAGLB Hedge - Fixed Indexed Annuity.... | N/A........| Index | & Co TH6GLXDRUGQFU57RNEYY. | .12/04/2015 | .11/30/2018 | ...........20,444 | .... 5,114,311 | oo 240.5600 | .......155,171 264,467 | ... 264467 | ...... 172414 | oo | e | cevveneneceenneeees | ceevenencnescsenencsens | o 003
Equity/ | JPMorgan Chase

Mozaic Index CALL Options...........cccc.cuun.. VAGLB Hedge - Fixed Indexed Annuity.... | N/A........ | Index | & Co TH6GLXDRUGQFUS7RNEYT7. | .12/04/2015 | .11/30/2018 | .........170,279 | ..42,597,097 | ..coovvrorvrrerrererirrarerirnnas 239.2500 | ....1,372,452 2,357,935 |..... 2,357,935 | 1,518,465 | oo | e | e [ e [ e 003.
Equity/ | JPMorgan Chase

Mozaic Index CALL Options............ccc....... VAGLB Hedge - Fixed Indexed Annuity.... | N/A........ [ Index | & Co TH6GLXDRUGQFUS7RNEY7. | .12/15/2015 | .12/08/2017 369 92,432 231.9400 3,163 6,891 | ..... 6,891 | oo AT | e [ e [ e | e | 003.
Equity/ | JPMorgan Chase

Mozaic Index CALL Options...................... VAGLB Hedge - Fixed Indexed Annuity.... | N/A........| Index | & Co TH6GLXDRUGQFU57RNEYY. | .12/15/2015 | .12/08/2017 | .............1,502 | ........ 375,783 | oooooeveeevireveninsniissininiinnes 231.7600 | .......... 12,979 28,262 | ..... | oo 28262 | ... 18,325 | covvveeevvvcvceeeeens | cevvenenennnncenenens | covvenenenennnenens | cvevenesenesesesenesens | cosee 003
Equity/ | JPMorgan Chase

Mozaic Index CALL Options...........ccc........ VAGLB Hedge - Fixed Indexed Annuity.... | N/A........ | Index | & Co TH6GLXDRUGQFU57RNEY7. | .12/15/2015 | .12/08/2017 A2 31,645 | oo 231.1200 | ...........1,132 2454 | ... oo 25 | il UBTT | e | i | e | e | v 003
Equity/ | JPMorgan Chase

Mozaic Index CALL Options...........cc......... VAGLB Hedge - Fixed Indexed Annuity.... | N/A........ [ Index | & Co TH6GLXDRUGQFUS7RNEY7. | .12/15/2015 | .12/08/2017 309 | TT312 | v 240.1300 | ............1,635 3,639 | ... 3,639 2,806 | eovveerereenrienns | creeerressiiseniens | eveenersnsninnns | sersisessensssnnnes | s 003.
Equity/ | JPMorgan Chase

Mozaic Index CALL Options...................... VAGLB Hedge - Fixed Indexed Annuity.... | N/A........| Index | & Co 7H6GLXDRUGQFUS7RNEYY. | .12/15/2015 | .12/08/2017 875 | ... 168,858 | oooovevvvevvviiiininniniiniiiiinnes 235.0700 | ..ooovvneen 4,847 10,722 | oo | v 10,722 | cccccece 7,263 | oo | cevvvvenenenecenenens | cevveneneneninenens | cvevesesesescsesesesens | o 003
Equity/ | JPMorgan Chase

Mozaic Index CALL Options...................... VAGLB Hedge - Fixed Indexed Annuity.... | N/A........| Index | & Co TH6GLXDRUGQFU57RNEYY. | .12/15/2015 | .12/08/2017 ..8227 | ..... 2,058,186 | ...oooovvvveveerrereceenienr 231.9700 | ....oooon. 70,345 | .oooovvrevevrveverinns [ coveviveieiinsiiniinnns coveeenennn 163,225 | L .....153,225 99,644 | ...oooooeeeerieenenas [ onemimimimiinniinnns [ eenmimimiininannns [ e [ i 003
Equity/ | JPMorgan Chase

Mozaic Index CALL Options............ccc....... VAGLB Hedge - Fixed Indexed Annuity.... | N/A........ | Index | & Co TH6GLXDRUGQFUS7RNEY7. | .12/15/2015 | .12/08/2017 2,997 | s T49,847 | oo 239.5700 | ..ooooue. 16,426 36,580 | oo | cerrrnne 36,580 26,055 [ .vvoeveerrrrenens | oeveenseeniseenns | cessssiesssesnis | cervsessrensssiesinns | oevee 003.
Equity/ | JPMorgan Chase

Mozaic Index CALL Options...................... VAGLB Hedge - Fixed Indexed Annuity.... | N/A........| Index | & Co 7H6GLXDRUGQFUS7RNEYY. | .12/15/2015 | .12/08/2017 L1867 | 467,111 | oo 231.8000 | ..o 16,114 35204 | ... 35,204 22,813 | oo [ s [ s [ s [ s 003
Equity/ | JPMorgan Chase

Mozaic Index CALL Options. .| VAGLB Hedge - Fixed Indexed Annuity.... [ N/A........| Index | & Co 7H6GLXDRUGQFU57RNEYY. | .12/15/2015 | .12/08/2017 | ............7,591 | ... 1,898,982 .232.9200 134,888 |..... ... 134888 | ... 88,806 | .....ocouvueueuenenes [ evmmmmimimimiiiiians [ eessimiininiinnens [ oo [ i 003.
Equity/ | JPMorgan Chase

Mozaic Index CALL Options...................... VAGLB Hedge - Fixed Indexed Annuity.... | N/A........ | Index | & Co THBGLXDRUGQFU57RNEYY. | .12/15/2015 | .12/08/2017 ..6435 | ... 1,609,770 | oo 238.7500 | .......... 37,065 82,647 | ..... 82,647 58,371 | covveererverrirenens | vererrerienninnnns | svennienssnnen | ceennnesiesnnenin | oo 003.
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Statement as of September 30, 2016 of the NATIONWIDE LIFE & ANNUITY 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
Cre
dit
Qual
Cumulative ity of|  Hedge
Prior Year(s) | Current Year Adjustment Refe| Effectivenes
Schedul | Type(s Initial Cost of | Initial Cost of C Unrealized | Total Foreign| Current | to Carrying renc sat
el )of Date of Premium Premium o Valuation Exchange Year's Value of e Inception
Description of ltems(s) Hedged, Used for | Exhibit | Risk(s) Exchange, Counterparty Trade Maturity or Number of Notional Strike Price, Rate of Index (Received) (Received) | Current Year | Book/Adjusted | d Increase Changein | (Amortization| Hedged Potential | Entit| and at Year-
Description Income Generation or Replicated Identifier| (a) or Central_Clearinghouse Date Expiration Contracts Amount Received (Paid) Paid Paid Income Carrying Value | e | FairValue | (Decrease) | B.JA.C.V. | )/Accretion ltems Exposure y end (b)

Equity/ | JPMorgan Chase

Mozaic Index CALL Options. . | VAGLB Hedge - Fixed Indexed Annuity.... [ N/A........| Index | & Co TH6GLXDRUGQFU57RNEYY. | .12/15/2015 | .12/08/2017 7,648 | ... 1,913,149 236.6000 50,169 1573 | L MBT3| 76,964 | ..ooooeoveeeneeennnas [ ovimmmimmmimianinnns [ ommmmmnmimmiinnnns [ o [ v 003.
Equity/ | JPMorgan Chase

Mozaic Index CALL Options...........ccc........ VAGLB Hedge - Fixed Indexed Annuity.... | N/A........ | Index | & Co TH6GLXDRUGQFUS7RNEY7. | .12/15/2015 | .12/08/2017 e LATE | 369,221 | oo 240.5700 | ...........7,601 16,890 | ... | oo 16,890 | ........ 12,150 | oo | crvererenienees [ e | e | e 003.
Equity/ | JPMorgan Chase

Mozaic Index CALL Options...................... VAGLB Hedge - Fixed Indexed Annuity.... | N/A........| Index | & Co 7H6GLXDRUGQFU57RNEYY. | .12/15/2015 | .12/08/2017 8,335 | L. 1,584,831 | s 2371100 | ..ooooeen 40,356 89,750 | ... | v 89,750 | ....... 82,270 | ..oooooeeeeeriiennnns [ i [ s [ s [ s 003
Equity/ | JPMorgan Chase

Mozaic Index CALL Options...................... VAGLB Hedge - Fixed Indexed Annuity.... | N/A........| Index | & Co TH6GLXDRUGQFU57RNEYY. | .12/15/2015 | .12/08/2017 ..19,153 | ..... 4791425 | oo 238.0700 115,112 256,375 | ... 256,375 | ... 179,766 | covvvecvvvvcvcceenees | covvenerenenncceeeens | ceveeneneeneenenees | cvevenenencscsencsesess | covee 003
Equity/ | JPMorgan Chase

Mozaic Index CALL Options...................... VAGLB Hedge - Fixed Indexed Annuity.... | N/A........ | Index | & Co THBGLXDRUGQFUS7RNEYY. | .12/15/2015 | .12/08/2017 L1544 386,240 240.1700 8,152 18,133 | .| v 18,133 | ... 12,993 | oo | e | e | e | e 003.
Equity/ | JPMorgan Chase

Mozaic Index CALL Options...................... VAGLB Hedge - Fixed Indexed Annuity.... | N/A........| Index | & Co 7H6GLXDRUGQFU57RNEYY. | .12/15/2015 | .12/08/2017 LA7,935 | L 4,486,635 | ...oooooeeeieeiiieniinieinniinines 237.6400 ...110,659 246,302 | ... ..246302 | ... 71,897 | v | cvvvveeeennneneseeees | cevveeeseseessesees | covvevesesesesesesessss | o 003
Equity/ | JPMorgan Chase

Mozaic Index CALL Options...................... VAGLB Hedge - Fixed Indexed Annuity.... | N/A........| Index | & Co 7H6GLXDRUGQFU57RNEYY. | .12/15/2015 | .12/10/2018 201 ] 300,475 | oooovvvevevirivinineniissnniniinnes 231.8200 | ..ooooeeee 13,465 23553 | .. | wovere 23553 | ....... 13,967 | covvvvervvvevcenenens | cevvenenennnnneneeens | ceveeeeneeenssenens | cvevenesesesesesenesens | covee 003
Equity/ | JPMorgan Chase

Mozaic Index CALL Options. . | VAGLB Hedge - Fixed Indexed Annuity.... | N/A........| Index | & Co THBGLXDRUGQFU57RNEY7. | .12/15/2015 | .12/10/2018 8,736 | ..... 2,185,305 232.1800 96,529 168,706 | ..... ...168,706 | ...... 100,475 | oo [ v [ v | e [ e 003.
Equity/ | JPMorgan Chase

Mozaic Index CALL Options...................... VAGLB Hedge - Fixed Indexed Annuity.... | N/A........| Index | & Co 7H6GLXDRUGQFU57RNEYY. | .12/15/2015 | .12/10/2018 ..15,629 | ... 3,909,768 | ....ooovvvvevrrrrriereerrenrennne 231.8800 ..A74733 305,700 |..... ....305,700 | ... BTN | e | cevverenennneneeeeens | cvvveeenenennsesees | covveeesnsescsesesesess | o 003
Equity/ | JPMorgan Chase

Mozaic Index CALL Options...................... VAGLB Hedge - Fixed Indexed Annuity.... | N/A........| Index | & Co 7H6GLXDRUGQFU57RNEYY. | .12/15/2015 | .12/10/2018 3708 | 927,653 242.1700 26,477 44,164 | .....| ..o 44,164 | ....... 29,149 | ooooeeieeriiininas [ o [ i [ s [ e 003
Equity/ | JPMorgan Chase

Mozaic Index CALL Options...........cccc.cuun.. VAGLB Hedge - Fixed Indexed Annuity.... | N/A........ | Index | & Co TH6GLXDRUGQFUS57RNEYY7. | .12/15/2015 | .12/10/2018 84,784 [ .21,209,648 | ...oocoverrriena 232.1400 L9375 | [ e 1,640,171 | L 1,640,171 | L 976,362 | ..ooveeereeriines [ e [ v [ e | e 003.
Equity/ | JPMorgan Chase

Mozaic Index CALL Options............ccc....... VAGLB Hedge - Fixed Indexed Annuity.... | N/A........ [ Index | & Co TH6GLXDRUGQFUS7RNEY7. | .12/15/2015 | .12/10/2018 9,929 | L 2,483,816 | oo 243.3400 | .......... 67,119 | oo | e e 110,843 | 110,843 ) T38BTT | coveeeveerrrerenn | vevenerreseinnnns | wvvrrirerssssenn | cevrsneesssnsiessnns [ veveene 003.
Equity/ | JPMorgan Chase

Mozaic Index CALL Options...................... VAGLB Hedge - Fixed Indexed Annuity.... | N/A........| Index | & Co TH6GLXDRUGQFU57RNEYY. | .12/15/2015 | .12/10/2018 ...29,180 | ... A KT (I 232.0000 324,769 567,854 |..... ....567,854 | ...... 337466 | ...ooooevenereuinnnas [ orvmimimiiiinininins [ i [ i [ s 003
Equity/ | JPMorgan Chase

Mozaic Index CALL Options...........ccc........ VAGLB Hedge - Fixed Indexed Annuity.... | N/A........ | Index | & Co TH6GLXDRUGQFU57RNEYY. | .12/15/2015 | .12/10/2018 | ..............6,807 | ... 1,702,897 | oo 240.7900 | .......... 51,803 87,301 | .o | v 87,301 | ....... 56,920 [ cvoovveivecierienis | e | cereeriesiniens | e | e 003
Equity/ | JPMorgan Chase

Mozaic Index CALL Options...........cc......... VAGLB Hedge - Fixed Indexed Annuity.... | N/A........ [ Index | & Co TH6GLXDRUGQFUS7RNEY7. | .12/15/2015 | .12/10/2018 | .........117,480 | ..29,388,742 | ....ccccvvvvvvrrrrercrrnrrrcrnnen 232.0200 | ..... 1,306,375 2,284,280 |..... 2,284,280 | 1,357,838 | ..o | i [ v | i [ 003.
Equity/ | JPMorgan Chase

Mozaic Index CALL Options...................... VAGLB Hedge - Fixed Indexed Annuity.... | N/A........| Index | & Co 7H6GLXDRUGQFU57RNEYY. | .12/15/2015 | .12/10/2018 | ............16,800 | ..... L0728 £ T 239.2800 | .......136,753 232,988 | ... 232,988 | ... 149,775 | covvvvevvvvvvevrvnens | cevvvvenennnesesennns | cvvvenenesesssesees | cvevesesesesesesesesess | covie 003
Equity/ | JPMorgan Chase

Mozaic Index CALL Options...................... VAGLB Hedge - Fixed Indexed Annuity.... | N/A........| Index | & Co TH6GLXDRUGQFU57RNEYY. | .12/15/2015 | .12/10/2018 | ...........20,293 | ..... 5,076,419 | .oooovovvrvevecreerecenneeceen 240.8700 | .......153,819 259,154 | ... 259,154 | ... 169,002 | covvvvvvvvvcvenennens | covveneeeennneeneeens | ceveeneeeneeseeeees | ceevenesesesesesesesess | coveee 003
Equity/ | JPMorgan Chase

Mozaic Index CALL Options............ccc....... VAGLB Hedge - Fixed Indexed Annuity.... | N/A........ | Index | & Co TH6GLXDRUGQFUS7RNEY7. | .12/15/2015 | .12/10/2018 | ............28,285 | ..... T075,768 | oovooeeverereiseeeriie 238.7500 | .......235,897 | ..o | oo rerennnnn 402,907 | ...402907 | ...... 257,679 | oo [ ererreeriensinenn [ cvvrsneeisenniens | oo | e 003.
Equity/ | JPMorgan Chase

Mozaic Index CALL Options...................... VAGLB Hedge - Fixed Indexed Annuity.... | N/A........| Index | & Co TH6GLXDRUGQFUS7RNEYY. | .12/15/2015 | .12/10/2018 | ...........55,251 | ..13,821,708 | ....cccooovvviiicrcccccrcccccccee 238.4600 | .......466,875 798,528 | ... 798,528 | ... 509,240 | ...ooooveevereriennas [ ovvinmminiiiiininins [ s [ s [ s 003
Equity/ | JPMorgan Chase

Mozaic Index CALL Options. .| VAGLB Hedge - Fixed Indexed Annuity.... [ N/A........| Index | & Co 7H6GLXDRUGQFU57RNEYY. | .12/15/2015 | .12/10/2018 152,663 | ...38,190,161 .237.2400 | ..... 1,360,227 2,342,626 |.... 22,382,626 | LAATE768 | .oooooovevecvcereeies | e | cevvenenennnnnenees | e | o 003.

Equity Basket Options CALL - Rainbow Equity/ | Citigroup Fin

Options VAGLB Hedge - Indexed Universal Life.... | N/A........ | Index | Products Inc THBGLXDRUGQFU57RNEY7. | .12/16/2015 | .12/15/2016 | ..... 31,932,515 | ..31,932,515 | oo 2,043.4100 | ... 1,443,350 363,155 | ..... .....363,155 | ..... (849,294) | .ooovvvvcrvi | v | e | v | 003.
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Statement as of September 30, 2016 of the NATIONWIDE LIFE & ANNUITY 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
Cre
dit
Qual
Cumulative ity of|  Hedge
Prior Year(s) | Current Year Adjustment Refe| Effectivenes
Schedul | Type(s Initial Cost of | Initial Cost of C Unrealized | Total Foreign| Current | to Carrying renc sat
el )of Date of Premium Premium o Valuation Exchange Year's Value of e Inception
Description of ltems(s) Hedged, Used for | Exhibit | Risk(s) Exchange, Counterparty Trade Maturity or Number of Notional Strike Price, Rate of Index (Received) (Received) | Current Year | Book/Adjusted | d Increase Changein | (Amortization| Hedged Potential | Entit| and at Year-
Description Income Generation or Replicated Identifier| (a) or Central_Clearinghouse Date Expiration Contracts Amount Received (Paid) Paid Paid Income Carrying Value | e | FairValue | (Decrease) | B.JA.C.V. | )/Accretion ltems Exposure y end (b)

Equity/ | JPMorgan Chase

Mozaic Index CALL Options. . | VAGLB Hedge - Fixed Indexed Annuity.... [ N/A........| Index | & Co TH6GLXDRUGQFU57RNEYY. | .12/29/2015 | .12/28/2017 628 | ... 157,068 231.9600 5,619 11,730 | ... LTBA5 | i [ e | e [ s | 003.
Equity/ | JPMorgan Chase

Mozaic Index CALL Options...........ccc........ VAGLB Hedge - Fixed Indexed Annuity.... | N/A........ | Index | & Co TH6GLXDRUGQFUS7RNEY7. | .12/29/2015 | .12/28/2017 | .............2,096 | ........ 524,420 | oo 232.1300 | .oovoeenee 18,595 38,844 | ... 38,844 25,045 [ oo | v | e [ e [ e 003.
Equity/ | JPMorgan Chase

Mozaic Index CALL Options...................... VAGLB Hedge - Fixed Indexed Annuity.... | N/A........| Index | & Co 7H6GLXDRUGQFUS7RNEYY. | .12/29/2015 | .12/28/2017 | ........ 11,277 | ..... 2,821,034 | ooovvvvre 232.0400 | .......100,477 209,869 | ... ....209,869 | ..... 135,150 | covvvvvevcvcveecnnens | covvvvenenenecenenens | cevveveeenensnenens | cvvveeesesesesesesesess | o 003
Equity/ | JPMorgan Chase

Mozaic Index CALL Options...................... VAGLB Hedge - Fixed Indexed Annuity.... | N/A........| Index | & Co TH6GLXDRUGQFUS7RNEYY. | .12/29/2015 | .12/28/2017 | .............9,997 | ..... 2,500,940 239.4100 58,385 ..124153 | ... .A24153 | 87,327 | ooooeeeeeeenienninas [ onmmmmiiiiiiniiinnns [ oo [ s [ e 003
Equity/ | JPMorgan Chase

Mozaic Index CALL Options...................... VAGLB Hedge - Fixed Indexed Annuity.... | N/A........ | Index | & Co THBGLXDRUGQFUS7RNEYY. | .12/29/2015 | .12/28/2017 | .............4,075 | ... 1,019,277 | e 236.7100 | .......... 27,951 59,376 | ..... 59,376 | ........ 40,549 | oo | e | e | e | e 003.
Equity/ | JPMorgan Chase

Mozaic Index CALL Options...................... VAGLB Hedge - Fixed Indexed Annuity.... | N/A........| Index | & Co 7H6GLXDRUGQFUS7RNEYY. | .12/29/2015 | .12/28/2017 | ..........4,476 | .... 1,119,624 239.9300 25,332 53,806 |..... 53,806 38,047 | ..o [ s [ s [ s [ s 003
Equity/ | JPMorgan Chase

Mozaic Index CALL Options...................... VAGLB Hedge - Fixed Indexed Annuity.... | N/A........| Index | & Co TH6GLXDRUGQFU57RNEYY. | .12/29/2015 | .12/28/2017 | ...........51,261 | ...12,823,484 237.3600 338,836 719,696 | ... .119,696 | ... LEISISY 2 I RTINS VTR [T IO 003
Equity/ | JPMorgan Chase

Mozaic Index CALL Options. . | VAGLB Hedge - Fixed Indexed Annuity.... | N/A........| Index | & Co THBGLXDRUGQFUS7RNEYY. | .12/29/2015 | .12/28/2017 2,689 | ........ 672,565 .237.6600 17,449 37,094 |...| .....37,094 | .. 25,806 | ...vvoeeriiiiens [ v [ e [ | s 003,
Equity/ | JPMorgan Chase

Mozaic Index CALL Options...................... VAGLB Hedge - Fixed Indexed Annuity.... | N/A........| Index | & Co TH6GLXDRUGQFU57RNEYY. | .12/29/2015 | .12/28/2017 | ..........13,879 | ... 3471976 | ooovvvvvvveveeervveeeenreeeee 237.5600 | .......... 90,830 | ..oovvvevevevvvernrinns [ coverenssininsnininnnns ...192,608 | ... 192,608 | ...... 132,806 | covvvvvvvvveveerenens | covvevererenenenenens | cvvveveneneesnenees | covvevesesesesesesesess | o 003
Equity/ | JPMorgan Chase

Mozaic Index CALL Options...................... VAGLB Hedge - Fixed Indexed Annuity.... | N/A........| Index | & Co TH6GLXDRUGQFU57RNEYY. | .12/29/2015 | .12/28/2018 | .............1,507 | ....... 376,994 | ..ooooveveiiriiiniiiiiiiinniiiinns 232.3400 | ..o 17,105 28991 | .| v 28991 | ... 17131 | s | e | e | ceeveeesenesssesesesess | covee 003
Equity/ | JPMorgan Chase

Mozaic Index CALL Options...........cccc.cuun.. VAGLB Hedge - Fixed Indexed Annuity.... | N/A........ | Index | & Co TH6GLXDRUGQFUS57RNEYY7. | .12/29/2015 | .12/28/2017 325 | s 81,182 232.3900 2,840 5938 | ... 5,938 3842 | e | e [ e | e | s 003,
Equity/ | JPMorgan Chase

Mozaic Index CALL Options............ccc....... VAGLB Hedge - Fixed Indexed Annuity.... | N/A........ [ Index | & Co TH6GLXDRUGQFUS7RNEY7. | .12/29/2015 | .12/28/2018 544 136,040 232.1100 6,227 10,564 | ... | ooereee 10,564 (17221 20 SN ISR [SOURRRRRTE) [OTRR I 003.
Equity/ | JPMorgan Chase

Mozaic Index CALL Options...................... VAGLB Hedge - Fixed Indexed Annuity.... | N/A........| Index | & Co TH6GLXDRUGQFU57RNEYY. | .12/29/2015 | .12/28/2018 L7782 4,448,355 | .o 2322700 | .......202,360 343,098 | ... ...343,008 | ...... 202,575 | ooooeeeuureminininas [ ommmimimimiinininins [ o [ i [ s 003
Equity/ | JPMorgan Chase

Mozaic Index CALL Options...........ccc........ VAGLB Hedge - Fixed Indexed Annuity.... | N/A........ | Index | & Co TH6GLXDRUGQFUS57RNEYY7. | .12/29/2015 | .12/28/2018 ...39,626 | ..... 9,912,780 | v 232.1800 | .......452,526 767,482 | ... e 167,482 | ... A52,660 | ..vvoerieeiiniis | e | v | e | e 003
Equity/ | JPMorgan Chase

Mozaic Index CALL Options...........cc......... VAGLB Hedge - Fixed Indexed Annuity.... | N/A........ [ Index | & Co TH6GLXDRUGQFUS7RNEY7. | .12/29/2015 | .12/28/2018 L1202 2,802,225 | oo 242.5500 | ......... B17T3 | oo | e e 131,638 | .o 131,638 | 86,281 [ ovvvrevcrrierens | vererneriennienns | wreenniersnssenne [ cesrnesssnnenen [ oo 003.
Equity/ | JPMorgan Chase

Mozaic Index CALL Options...................... VAGLB Hedge - Fixed Indexed Annuity.... | N/A........| Index | & Co TH6GLXDRUGQFUS7RNEYY. | .12/29/2015 | .12/28/2018 284445 | L21124811 | i 2321000 | ...n967,742 | i | e coeeen 1,641,002 | 1,641,002 | ...... 966,994 | .....ooovvvirviinnnns [ onrmimninininininins [ s [ s [ s 003
Equity/ | JPMorgan Chase

Mozaic Index CALL Options...................... VAGLB Hedge - Fixed Indexed Annuity.... | N/A........| Index | & Co TH6GLXDRUGQFU57RNEYY. | .12/29/2015 | .12/28/2018 ..12,983 | ... 3,247,885 | ...oooovvvvevrirnrinceeneecen 242.7100 | .......... 94,128 | oo | e coreennennn 161,248 | L .....151,248 99,268 | ...ooeveveuenennnenas [ onemmmenimmmnnianans | esssmmssammansinns [ seesemsinianineienennns [ e 003
Equity/ | JPMorgan Chase

Mozaic Index CALL Options............ccc....... VAGLB Hedge - Fixed Indexed Annuity.... | N/A........ | Index | & Co TH6GLXDRUGQFUS7RNEY7. | .12/29/2015 | .12/28/2018 | ..........108,741 | ..27,202,701 | ..coovvrorvverercrerrrercrcrnnnn 232.2800 | ..... 1,236,388 2,097,230 |..... 2,097,230 | 1,238,413 | oo | e [ e | e [ s 003.
Equity/ | JPMorgan Chase

Mozaic Index CALL Options...................... VAGLB Hedge - Fixed Indexed Annuity.... | N/A........| Index | & Co 7H6GLXDRUGQFU57RNEYY. | .12/29/2015 | .12/28/2018 | ............31,016 | ... 7,758,870 240.1200 252,777 correneenn 814,469 | 414469 | 265,857 | ..o [ i [ s [ s [ s 003
Equity/ | JPMorgan Chase

Mozaic Index CALL Options. . | VAGLB Hedge - Fixed Indexed Annuity.... | N/A........| Index | & Co 7H6GLXDRUGQFU57RNEYY. | .12/29/2015 | .12/28/2018 163,139 | ...40,810,950 .232.0600 | ..... 1,872,840 W3AT5776 | ... LB3ATE776 | L A,870,398 | e | e | cevveneneeeennenees | e | o 003.
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Statement as of September 30, 2016 of the NATIONWIDE LIFE & ANNUITY 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
Cre
dit
Qual
Cumulative ity of|  Hedge
Prior Year(s) | Current Year Adjustment Refe| Effectivenes
Schedul | Type(s Initial Cost of | Initial Cost of C Unrealized | Total Foreign| Current | to Carrying renc sat
el )of Date of Premium Premium o Valuation Exchange Year's Value of e Inception
Description of ltems(s) Hedged, Used for | Exhibit | Risk(s) Exchange, Counterparty Trade Maturity or Number of Notional Strike Price, Rate of Index (Received) (Received) | Current Year | Book/Adjusted | d Increase Changein | (Amortization| Hedged Potential | Entit| and at Year-
Description Income Generation or Replicated Identifier| (a) or Central_Clearinghouse Date Expiration Contracts Amount Received (Paid) Paid Paid Income Carrying Value | e | FairValue | (Decrease) | B.JA.C.V. | )/Accretion ltems Exposure y end (b)

Equity/ | JPMorgan Chase

Mozaic Index CALL Options. . | VAGLB Hedge - Fixed Indexed Annuity.... [ N/A........| Index | & Co TH6GLXDRUGQFU57RNEYY. | .12/29/2015 | .12/28/2018 ..67,043 | ..16,771,507 239.6000 559,140 920,047 | ..... 920,047 | ...... 587,285 | ..oooeeeuereueuunnnas [ omvmmmianmimnnsannns [ osimmmisimnmnsnnns [ oemimmiesisiissininnns [ e 003,
Equity/ | JPMorgan Chase

Mozaic Index CALL Options...........ccc........ VAGLB Hedge - Fixed Indexed Annuity.... | N/A........ | Index | & Co TH6GLXDRUGQFUS7RNEY7. | .12/29/2015 | .12/28/2017 157 39,315 2324200 | ...........1,372 2,871 | ... 2871 | e 1858 | s [ v [ e | e [ e 003.
Equity/ | JPMorgan Chase

Mozaic Index CALL Options...................... VAGLB Hedge - Fixed Indexed Annuity.... | N/A........| Index | & Co TH6GLXDRUGQFUS7RNEYY. | .12/29/2015 | .12/28/2018 | ...........45,690 | ..11,429,863 | .....ccoooovviiiirvcvicrccrcirccces 240.2500 | .......370,091 606,497 | ... ....006,497 | ..... 389,501 | ..ooouveueueummeannas [ ovvmmmmimiminininins [ s [ s [ s 003
Equity/ | JPMorgan Chase

Mozaic Index CALL Options...................... VAGLB Hedge - Fixed Indexed Annuity.... | N/A........| Index | & Co TH6GLXDRUGQFU57RNEYY. | .12/29/2015 | .12/28/2017 1,234 308,790 232.4600 | ......... 10,751 22,507 | ... 22,507 | ....... 4577 | oo | e | cevveneneensenenens | ceeveeesesesesesesesess | covee 003
Equity/ | JPMorgan Chase

Mozaic Index CALL Options...................... VAGLB Hedge - Fixed Indexed Annuity.... | N/A........ | Index | & Co THBGLXDRUGQFUS7RNEYY. | .12/29/2015 | .12/28/2017 | .............1,940 | ........ 485,378 | oo 231.7200 | ..ooeeee. 17,598 36,669 | ... | cervrene 36,669 23,500 [ ovvoevereririenins | vevienieeniienns | s | e [ e 003.
Equity/ | JPMorgan Chase

Mozaic Index CALL Options...................... VAGLB Hedge - Fixed Indexed Annuity.... | N/A........| Index | & Co 7H6GLXDRUGQFUS7RNEYY. | .12/29/2015 | .12/28/2017 371 92,777 241.2700 | .......... 1,932 4,090 | .| oo 4,090 2,930 [ oo [ i [ s [ e [ s 003
Equity/ | JPMorgan Chase

Mozaic Index CALL Options...................... VAGLB Hedge - Fixed Indexed Annuity.... | N/A........| Index | & Co TH6GLXDRUGQFU57RNEYY. | .12/29/2015 | .12/28/2017 3454 | ... 864,013 232.1200 30,636 64,029 |.....| .o 64,029 | ....... L1724 T OIS VIO IV IV R 003
Equity/ | JPMorgan Chase

Mozaic Index CALL Options. . | VAGLB Hedge - Fixed Indexed Annuity.... | N/A........| Index | & Co THBGLXDRUGQFUS7RNEYY. | .12/29/2015 | .12/28/2017 | ...........15,148 | .... 3,789,411 .232.0500 134,968 281,774 | ..... 281774 181480 | oo [ s [ v | e [ e 003.
Equity/ | JPMorgan Chase

Mozaic Index CALL Options...................... VAGLB Hedge - Fixed Indexed Annuity.... | N/A........| Index | & Co TH6GLXDRUGQFUS7RNEYY. | .12/29/2015 | .12/28/2017 | ...........4,342 | ... 1,086,172 | i 240.0900 | ........ 24,358 51,674 | .| 51,674 | ... 36,598 | ... [ i [ s [ s [ s 003
Equity/ | JPMorgan Chase

Mozaic Index CALL Options...................... VAGLB Hedge - Fixed Indexed Annuity.... | N/A........| Index | & Co 7H6GLXDRUGQFU57RNEYY. | .12/29/2015 | .12/28/2018 35,312 8,833,715 238.5300 | ........308,629 511,290 |..... 511290 | 323,080 [ .oooveveeenerenininns [ eommmmminnmianniinnns [ eemsmamninmianniens [ i [ e 003
Equity/ | JPMorgan Chase

Mozaic Index CALL Options...........cccc.cuun.. VAGLB Hedge - Fixed Indexed Annuity.... | N/A........ | Index | & Co TH6GLXDRUGQFUS7RNEYT7. | .12/29/2015 | .12/28/2018 | ..........156,048 | ..39,036,998 | ....occcvevrrerrmrerermnrrrirnnas 238.2400 | ....1,381,026 2,291,952 | ..... 2,291,952 | 1,443,938 | ..o | i | e [ e [ e 003.
Equity/ | JPMorgan Chase

Mozaic Index CALL Options............ccc....... VAGLB Hedge - Fixed Indexed Annuity.... | N/A........ [ Index | & Co TH6GLXDRUGQFUS7RNEY7. | .12/29/2015 | .12/28/2018 | ..........196,036 | ..49,040,381 | ....cccoovvrvrrercrcrrerrrcrnnen 236.7800 | ..... 1,848,620 3,089,302 |..... 13,089,302 | 917,816 | oo | e [ e | e [ s 003.
Equity/ | JPMorgan Chase

Mozaic Index CALL Options...................... VAGLB Hedge - Fixed Indexed Annuity.... | N/A........| Index | & Co TH6GLXDRUGQFU57RNEYY. | .12/29/2015 | .12/28/2017 | ...........13,660 | ..... 3,417,156 237.4400 89,745 cerrernennn 190,895 | ....190,895 | ..... 131,448 | oo | e | cevvenenenenenenees | cvevenenenencsesenesess | covee 003
Equity/ | JPMorgan Chase

Mozaic Index CALL Options...........ccc........ VAGLB Hedge - Fixed Indexed Annuity.... | N/A........ | Index | & Co TH6GLXDRUGQFU57RNEY7. | .01/20/2016 | .01/12/2018 L A5 288,772 232.3900 | .ooveerenriereeies | v 10,389 | oo e 21,156 || e 21,156 | ... 10,767 | oveeeeeeveneeeiens | cvereeeriieiiinieenen | evveereresessiennes | evesveessessiesseneen | cvveees 003
Equity/ | JPMorgan Chase

Mozaic Index CALL Options...........cc......... VAGLB Hedge - Fixed Indexed Annuity.... | N/A........ [ Index | & Co TH6GLXDRUGQFUS57RNEY7. | .01/20/2016 | .01/12/2018 ..19,506 | ..... 4,879,558 237.8000 | oo | v 129,323 | v ...268,015 | ..... ...268,015 | ...... 138,692 | ..o [ v [ v | e [ e 003.
Equity/ | JPMorgan Chase

Mozaic Index CALL Options...................... VAGLB Hedge - Fixed Indexed Annuity.... | N/A........| Index | & Co 7H6GLXDRUGQFU57RNEY?. | .01/20/2016 | .01/12/2018 ..27,99 | ... 7,001,873 237.6100 | ...ooovvvvvvvrrvrvrinns | e 187,810 | .ovovvvvvevvvviivinnnns ...388,848 | ... ....388,848 | ...... 201,038 | ..ooooeeeevermninnnns [ eovvminmimiiinininins [ o [ s [ s 003
Equity/ | JPMorgan Chase

Mozaic Index CALL Options...................... VAGLB Hedge - Fixed Indexed Annuity.... | N/A........| Index | & Co TH6GLXDRUGQFU57RNEYY. | .01/20/2016 | .01/12/2018 8,109 | L. 1,528,292 237.8900 | ..oooovvveveenrrrerenns | e 40,321 | oo 83504 || 83504 | ....... A3183 | e [ i | e | s | o 003
Equity/ | JPMorgan Chase

Mozaic Index CALL Options............ccc....... VAGLB Hedge - Fixed Indexed Annuity.... | N/A........ | Index | & Co TH6GLXDRUGQFUS57RNEY7. | .01/20/2016 | .01/12/2018 ...16,166 | ... 4,044,159 237.6100 | .ovooorverereri | e 108,476 | ... ..224592 | ..... 224592 | ... 16,116 | oo [ e [ v | e [ e 003.
Equity/ | JPMorgan Chase

Mozaic Index CALL Options...................... VAGLB Hedge - Fixed Indexed Annuity.... | N/A........| Index | & Co 7H6GLXDRUGQFU57RNEY?. | .01/20/2016 | .01/14/2019 ... 1,599 399,928 2321700 | ..oovvvvvevvvcvvvvinnns | v 18,801 | oo 31,029 || 31,029 | ... 12,228 | oo | e | cevveeenensnenesens | v | o 003
Equity/ | JPMorgan Chase

Mozaic Index CALL Options. .| VAGLB Hedge - Fixed Indexed Annuity.... [ N/A........| Index | & Co 7H6GLXDRUGQFU57RNEYY. | .01/20/2016 | .01/14/2019 73,449 232.5600 3,400 5,606 |..... 2,200 [ .oooercereveeenin | cerereneirssnneeens [ e | e | s 003.
Equity/ | JPMorgan Chase

Mozaic Index CALL Options...................... VAGLB Hedge - Fixed Indexed Annuity.... | N/A........ | Index | & Co THBGLXDRUGQFU57RNEY7. | .01/20/2016 | .01/14/2019 14,610 | ..... 3,654,903 232.3100 | v | e 170,940 | .o ...281,906 | ..... ...281,906 | ..... 110,966 | ..oovvvvveveviees | v | v | e [ e 003.
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Statement as of September 30, 2016 of the NATIONWIDE LIFE & ANNUITY 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
Cre
dit
Qual
Cumulative ity of|  Hedge
Prior Year(s) | Current Year Adjustment Refe| Effectivenes
Schedul | Type(s Initial Cost of | Initial Cost of C Unrealized | Total Foreign| Current | to Carrying renc sat
el )of Date of Premium Premium o Valuation Exchange Year's Value of e Inception
Description of ltems(s) Hedged, Used for | Exhibit | Risk(s) Exchange, Counterparty Trade Maturity or Number of Notional Strike Price, Rate of Index (Received) (Received) | Current Year | Book/Adjusted | d Increase Changein | (Amortization| Hedged Potential | Entit| and at Year-
Description Income Generation or Replicated Identifier| (a) or Central_Clearinghouse Date Expiration Contracts Amount Received (Paid) Paid Paid Income Carrying Value | e | FairValue | (Decrease) | B.JA.C.V. | )/Accretion ltems Exposure y end (b)

Equity/ | JPMorgan Chase

Mozaic Index CALL Options. . | VAGLB Hedge - Fixed Indexed Annuity.... [ N/A........| Index | & Co TH6GLXDRUGQFU57RNEYY. | .01/20/2016 | .01/14/2019 ..26999 | ... 6,754,070 2323400 [ .oovrervreeernesnnes | e 315,348 520,288 | ..... ...520,288 | ..... 204,940 | ..ooooeeeeneneninnnns [ eervmimiiniiinininnns [ e [ e [ e 003.
Equity/ | JPMorgan Chase

Mozaic Index CALL Options...........ccc........ VAGLB Hedge - Fixed Indexed Annuity.... | N/A........ | Index | & Co TH6GLXDRUGQFUS7RNEY7. | .01/20/2016 | .01/14/2019 | ............14,117 | ..... 3,531,581 242.7500 | .oooorevieriii | s 105,315 | v e 164,881 | L ......164,881 59,566 | ...vveeerrvriinnns [ e [ e s | s 003.
Equity/ | JPMorgan Chase

Mozaic Index CALL Options...................... VAGLB Hedge - Fixed Indexed Annuity.... | N/A........| Index | & Co 7H6GLXDRUGQFU57RNEYY. | .01/20/2016 | .01/14/2019 | ............33,473 | .... 8,373,671 232.2900 | ..oooovvvvvvvnrrrrrinns | s KLU T ¢/ cerrennn 846,415 | L ...046,415 | ... 254,443 | ... [ s [ s [ s [ s 003
Equity/ | JPMorgan Chase

Mozaic Index CALL Options...................... VAGLB Hedge - Fixed Indexed Annuity.... | N/A........| Index | & Co TH6GLXDRUGQFU57RNEYY. | .01/20/2016 | .01/12/2018 LAT8 | 44,443 232.2500 | ...ooovvvevevrreininnns | v 1,611 3278 |.... 3278 | oo 1867 | oo | e | cevvenenenenenenees | cecvecesencscsenenesens | o 003
Equity/ | JPMorgan Chase

Mozaic Index CALL Options...................... VAGLB Hedge - Fixed Indexed Annuity.... | N/A........ | Index | & Co THBGLXDRUGQFU57RNEY7. | .01/20/2016 | .01/14/2019 | .............8,074 | .... 2,019,704 243.0000 59,584 93,020 [ .| cor 93,020 | ........ 33436 [ ..o [ e [ e [ s | s 003.
Equity/ | JPMorgan Chase

Mozaic Index CALL Options...................... VAGLB Hedge - Fixed Indexed Annuity.... | N/A........| Index | & Co 7H6GLXDRUGQFU57RNEY7. | .01/20/2016 | .01/14/2019 | ..........110,088 | ...27,539,582 232.2900 | ..ocoovevevevereririnns | e 1,289,129 | oovvvcvvrrerieercee coeeennn2,125,950 | ... ..2,125950 | ...... 836,821 | ...ooocoveueuvmruenns [ onvmnmmmnininininnns [ s [ s [ s 003
Equity/ | JPMorgan Chase

Mozaic Index CALL Options...................... VAGLB Hedge - Fixed Indexed Annuity.... | N/A........| Index | & Co 7H6GLXDRUGQFU57RNEYY. | .01/20/2016 | .01/14/2019 | ............34,986 | ..... 8,752,118 240.3700 | ....ooovvvvvvrrrrrrinns | e 290,734 | ..o corrernennn 463,298 | ... ...463,298 | ..... 172,564 | oo | covvencrennneceneeens | cevvenenenessncnens | ceevenenenescsesesesess | covee 003
Equity/ | JPMorgan Chase

Mozaic Index CALL Options. . | VAGLB Hedge - Fixed Indexed Annuity.... | N/A........| Index | & Co THBGLXDRUGQFU57RNEY7. | .01/20/2016 | .01/14/2019 L1124 | 17,792,482 232.3000 832,156 1,372,932 | ... 1,372,932 | ... B40,776 | e | covvivsissnsennenns [ v | cevvvvessisnnsnsneens [ s 003,
Equity/ | JPMorgan Chase

Mozaic Index CALL Options...................... VAGLB Hedge - Fixed Indexed Annuity.... | N/A........| Index | & Co 7H6GLXDRUGQFU57RNEY7. | .01/20/2016 | .01/14/2019 ..12,402 | ..18,112,162 239.7100 | ..ocvvvvvvvvvrrrreriens | e 619,040 | .ccocoovcccccccicnn. corrennn 991,632 | 991532 | ... 372,492 | oo [ s [ s [ s [ s 003
Equity/ | JPMorgan Chase

Mozaic Index CALL Options...................... VAGLB Hedge - Fixed Indexed Annuity.... | N/A........| Index | & Co 7H6GLXDRUGQFU57RNEYY. | .01/20/2016 | .01/14/2019 ..10,534 | ..... 2,635,130 240.6000 | ......oovvvvervrrernnns | v 86,588 | ... corrernennn 137,852 | 137,852 | 51,264 | ..ooooeooeeeiieninas [ eonimimiiimiinininnns [ i [ s [ e 003
Equity/ | JPMorgan Chase

Mozaic Index CALL Options...........cccc.cuun.. VAGLB Hedge - Fixed Indexed Annuity.... | N/A........ | Index | & Co TH6GLXDRUGQFU57RNEY7. | .01/20/2016 | .01/14/2019 ...16,059 | ..... 4,017,362 238.8800 | ..ooreverrrrinnnes | e 142,445 | .o 229,253 | 229,253 | ... 86,808 | .....orvecrrieriee | e | e [ e [ e 003.
Equity/ | JPMorgan Chase

Mozaic Index CALL Options............ccc....... VAGLB Hedge - Fixed Indexed Annuity.... | N/A........ [ Index | & Co TH6GLXDRUGQFU57RNEY7. | .01/20/2016 | .01/14/2019 | ..........135,151 | ...33,809,389 2384200 | ..ooveeeerereieennes | e 1,223,117 | oo, rerenn 1,973,580 | .. ..1,973,580 | ...... 750,463 | ..ooooooveeeercnes [ cvvvrieernrinaenene | ceeriseeerinnens [ e | oo 003.
Equity/ | JPMorgan Chase

Mozaic Index CALL Options...................... VAGLB Hedge - Fixed Indexed Annuity.... | N/A........| Index | & Co TH6GLXDRUGQFU57RNEYY. | .01/20/2016 | .01/14/2019 | ...........91,122 | ...22,795,152 236.9900 | ...ooovvvvvverrrrrrinns | s 877,508 | ....ovcvcccccrerns e 1,425,659 | ... 1,425,659 | ... 548,151 | .ooovoeeueueuiunnanas [ ovmmimmmmmimnininnns [ omimmmnismininins [ oo [ i 003
Equity/ | JPMorgan Chase

Mozaic Index CALL Options...........ccc........ VAGLB Hedge - Fixed Indexed Annuity.... | N/A........ | Index | & Co TH6GLXDRUGQFU57RNEYY. [ .01/20/2016 | .01/12/2018 | ..............1,261 | ........ 315,369 2324200 | .ooovoererrierenies | v 11,321 23,070 |..... 23,070 | ... U749 | e | e [ v | ereiiesiensinnins | o 003
Equity/ | JPMorgan Chase

Mozaic Index CALL Options...........cc......... VAGLB Hedge - Fixed Indexed Annuity.... | N/A........ [ Index | & Co TH6GLXDRUGQFU57RNEY7. | .01/20/2016 | .01/12/2018 | ............5,067 | ..... 1,267,506 232.3700 | covvoooerereierinns | e 45,652 92,948 | ..... 92,948 | ... AT,296 | covvoveveeireens | cverenneiisennnnns | s | v | e 003.
Equity/ | JPMorgan Chase

Mozaic Index CALL Options...................... VAGLB Hedge - Fixed Indexed Annuity.... | N/A........| Index | & Co 7H6GLXDRUGQFU57RNEYY. | .01/20/2016 | .01/12/2018 | .............8,256 | ..... 2,065,313 239.9900 | ...ooovvvvvvvcrrririnns | s 48,050 | ..occcvcvccccciecne corveriennnnnn 99,400 || i 99,400 | ...... 51,350 [ ooovuveuememmmnnnnas [ ormmimminiiinininins [ s [ s [ s 003
Equity/ | JPMorgan Chase

Mozaic Index CALL Options...................... VAGLB Hedge - Fixed Indexed Annuity.... | N/A........| Index | & Co TH6GLXDRUGQFU57RNEYY. | .01/20/2016 | .01/12/2018 821 | 155,417 232.5500 5,542 11,297 || o 11,297 | 5,755 | oo | covvevenenennccneeens | cevveneneneeneenees | ceeeeesseneeeseseseeens | coveee 003
Equity/ | JPMorgan Chase

Mozaic Index CALL Options............ccc....... VAGLB Hedge - Fixed Indexed Annuity.... | N/A........ | Index | & Co TH6GLXDRUGQFUS7RNEY7. | .01/20/2016 | .01/12/2018 | .............5,085 | ..... 1,271,979 2322100 | oo | e 46,169 | ..o e 94,002 | ] 94,002 | ... AT7,833 | oo | cenrenerniennnnns | v | e | e 003.
Equity/ | JPMorgan Chase

Mozaic Index CALL Options...................... VAGLB Hedge - Fixed Indexed Annuity.... | N/A........| Index | & Co 7H6GLXDRUGQFU57RNEYY. | .01/20/2016 | .01/12/2018 | ..........15,567 | ..... 3,894,206 239.5100 93,245 corrennn 193,082 | ......193,082 99,837 | oooooeeveueriininnas [ i [ s [ s [ s 003
Equity/ | JPMorgan Chase

Mozaic Index CALL Options. . | VAGLB Hedge - Fixed Indexed Annuity.... | N/A........| Index | & Co TH6GLXDRUGQFU57RNEYY. | .01/20/2016 | .01/12/2018 | .............2,939 | ....... 735,275 236.9600 20,486 42,380 |....| ......42,380 | ....... 21,894 | ..o [ s | s | s [ s 003.
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Statement as of September 30, 2016 of the NATIONWIDE LIFE & ANNUITY 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
Cre
dit
Qual
Cumulative ity of|  Hedge
Prior Year(s) | Current Year Adjustment Refe| Effectivenes
Schedul | Type(s Initial Cost of | Initial Cost of C Unrealized | Total Foreign| Current | to Carrying renc sat
el )of Date of Premium Premium o Valuation Exchange Year's Value of e Inception
Description of ltems(s) Hedged, Used for | Exhibit | Risk(s) Exchange, Counterparty Trade Maturity or Number of Notional Strike Price, Rate of Index (Received) (Received) | Current Year | Book/Adjusted | d Increase Changein | (Amortization| Hedged Potential | Entit| and at Year-
Description Income Generation or Replicated Identifier| (a) or Central_Clearinghouse Date Expiration Contracts Amount Received (Paid) Paid Paid Income Carrying Value | e | FairValue | (Decrease) | B.JA.C.V. | )/Accretion ltems Exposure y end (b)

Equity Basket Options CALL - Rainbow Equity/ | Goldman Sachs

Options VAGLB Hedge - Indexed Universal Life.... | N/A........ | Index | Group TH6GLXDRUGQFU57RNEY?. | .01/19/2016 | .01/13/2017 | ... 34,115,583 | ..34,115,583 1,880.3300 | cooovvceverenerecirnees | e 1,602,700 .4,032,190 | ... 24,032,190 | .2429,490 | cooovocvvvvvvcenenins | s | cevneneneeennnenees | e | e 003.
Equity/ | JPMorgan Chase

Mozaic Index CALL Options...........ccc........ VAGLB Hedge - Fixed Indexed Annuity.... | N/A........ | Index | & Co TH6GLXDRUGQFU57RNEY7. | .02/03/2016 | .01/29/2019 | .............1,570 392,796 233.7600 22,658 28525 | ... 28,525 5,867 | v | erverereninnennes [ erereeerneninnnns | v | e 003.
Equity/ | JPMorgan Chase

Mozaic Index CALL Options...................... VAGLB Hedge - Fixed Indexed Annuity.... | N/A........| Index | & Co 7H6GLXDRUGQFU57RNEY?. | .02/03/2016 | .01/29/2019 ..20515 | ... 5,132,097 234.2300 | ..oooovvvvveverrrrrinns | s 290,906 | ... ...365,091 | .... ....365,001 | ... TA85 | oo [ s [ s [ i [ s 003
Equity/ | JPMorgan Chase

Mozaic Index CALL Options...................... VAGLB Hedge - Fixed Indexed Annuity.... | N/A........| Index | & Co TH6GLXDRUGQFU57RNEYY. | .02/03/2016 | .01/29/2019 .. 18,467 | ... 4,619,790 233.7100 | ..ooovvevvveenrrrrrenns | e 267,038 | ... ...336,219 | .... ..336,219 | ... 89,181 | ooooeeeveeeveeennnas [ ommmmmimmmimnininnns [ eosmmmmenmminnnons [ o [ v 003
Equity/ | JPMorgan Chase

Mozaic Index CALL Options...................... VAGLB Hedge - Fixed Indexed Annuity.... | N/A........ | Index | & Co THBGLXDRUGQFU57RNEY7. | .02/03/2016 | .01/29/2019 9,559 [ L. 2,391,179 244.5300 89,946 ..101,735 | ..... LA01,735 | 11,789 | oo | e | e | v | e 003.
Equity/ | JPMorgan Chase

Mozaic Index CALL Options...................... VAGLB Hedge - Fixed Indexed Annuity.... | N/A........| Index | & Co 7H6GLXDRUGQFU57RNEY7. | .02/03/2016 | .01/29/2019 ..10,887 | ..... 2,723,409 233.5600 | ....ooovvvvvvvrvrvriens | e 158,292 | ...oovvvvvvvvvvviinnnns ...199,500 | ... ...199,500 | ........ L3 10T RN VRPRIOR OSPRITN IURRT IO 003
Equity/ | JPMorgan Chase

Mozaic Index CALL Options...................... VAGLB Hedge - Fixed Indexed Annuity.... | N/A........| Index | & Co 7H6GLXDRUGQFU57RNEY?. | .02/03/2016 | .01/29/2019 1979 | 495,094 243.5600 | .....ooovvvvvcveriinnns | i 19,395 22228 |..... 22,228 2,833 [ eoooeeieniniiininas [ eemiminimnininininnns [ i [ i [ e 003
Equity/ | JPMorgan Chase

Mozaic Index CALL Options. . | VAGLB Hedge - Fixed Indexed Annuity.... | N/A........| Index | & Co THBGLXDRUGQFU57RNEY7. | .02/03/2016 | .01/29/2019 ...81,469 | ...20,380,273 233.8500 1,172,338 1,474,206 | ..... 1,474,206 | ... 301,868 | ..vooeovcveernies [ crvvemmnrriinienins | e [ v | s 003.
Equity/ | JPMorgan Chase

Mozaic Index CALL Options...................... VAGLB Hedge - Fixed Indexed Annuity.... | N/A........| Index | & Co 7H6GLXDRUGQFU57RNEY7. | .02/03/2016 | .01/29/2019 ..21,553 | ..... 6,892,771 242.0400 | ....oovvvvvvverereriens | e 287,658 335,857 |..... 335857 | ... L2 [eic NN RN VPPRIOT) ORI SRR IO 003
Equity/ | JPMorgan Chase

Mozaic Index CALL Options...................... VAGLB Hedge - Fixed Indexed Annuity.... | N/A........| Index | & Co 7H6GLXDRUGQFU57RNEY?. | .02/03/2016 | .01/29/2019 ..31516 | ..... 7,884,158 2334200 | ...ooovvvvvvvnrrrnrinns | e 460,771 | oo coveernennn 581,057 | ...581,057 | ...... 120,286 | ooovocvvvvcvcecenens | covveneeeneneceeeeens | ceveeneneeeeeneeees | ceevenenenescsesesesess | covee 003
Equity/ | JPMorgan Chase

Mozaic Index CALL Options...........cccc.cuun.. VAGLB Hedge - Fixed Indexed Annuity.... | N/A........ | Index | & Co TH6GLXDRUGQFU57RNEY7. | .02/03/2016 | .01/29/2019 ...71,037 | ..17,770,611 2415900 | .eovverererninnns | e 755,123 | i 886,667 | ... ......886,667 | ... 131,544 | oo | e | e [ e [ e 003.
Equity/ | JPMorgan Chase

Mozaic Index CALL Options............ccc....... VAGLB Hedge - Fixed Indexed Annuity.... | N/A........ [ Index | & Co TH6GLXDRUGQFUS7RNEY7. | .02/03/2016 | .01/29/2019 2,554 | ... 638,794 241.0500 | .ovoooeoereierenns | e 27,757 32,782 | ... 32,782 5,025 | v | cvversressiseniens | eveenessnssiennns | seresssessesnssnsnns | cereies 003.
Equity/ | JPMorgan Chase

Mozaic Index CALL Options...................... VAGLB Hedge - Fixed Indexed Annuity.... | N/A........| Index | & Co 7H6GLXDRUGQFU57RNEYY. | .02/03/2016 | .01/29/2019 | .............9,320 | ..... 2,331,489 240.3000 | .....ooovvveerrvrrrinns | e 104,384 | ..oooovvveeevveeiinnnns cevreneennn 124350 | ... 124350 | 19,966 | ovvvvvvvvveveereeens | covvenereennnnenenens | cevveneneneensenens | cvevenesenesesesesesess | covee 003
Equity/ | JPMorgan Chase

Mozaic Index CALL Options...........ccc........ VAGLB Hedge - Fixed Indexed Annuity.... | N/A........ | Index | & Co TH6GLXDRUGQFU57RNEYY7. | .02/03/2016 | .01/29/2019 | ..........167,502 | ...41,902,380 240.2800 1877701 | 2,237,137 | 2,237 137 | ... 359,436 | ..oovererriieriens [ e [ e | e | s 003
Equity/ | JPMorgan Chase

Mozaic Index CALL Options...........cc......... VAGLB Hedge - Fixed Indexed Annuity.... | N/A........ [ Index | & Co TH6GLXDRUGQFUS7RNEY7. | .02/03/2016 | .01/29/2019 | ...........35,710 | ..... 8,933,099 238.5500 | veoorevererrrrinnnes | errend 428,872 | ..o 919,955 | L 519,955 | L. 91,083 [ ..o [ e [ v e | s 003.
Equity/ | JPMorgan Chase

Mozaic Index CALL Options...................... VAGLB Hedge - Fixed Indexed Annuity.... | N/A........| Index | & Co 7H6GLXDRUGQFU57RNEY?. | .02/03/2016 | .01/29/2018 8,802 2,202,031 241.0800 | ....ooovvvvvvvrrrirnnns | i 71,212 99,501 |..... 99,501 | ....... 28,289 | ..o [ o [ s [ s [ s 003
Equity/ | JPMorgan Chase

Mozaic Index CALL Options...................... VAGLB Hedge - Fixed Indexed Annuity.... | N/A........| Index | & Co TH6GLXDRUGQFU57RNEYY. | .02/03/2016 | .01/29/2018 BT 129,400 237.5200 5,054 7252 |..... coveeeeee 1,252 | 2198 | e | e | e | e | e 003
Equity/ | JPMorgan Chase

Mozaic Index CALL Options............ccc....... VAGLB Hedge - Fixed Indexed Annuity.... | N/A........ | Index | & Co TH6GLXDRUGQFUS7RNEY7. | .02/03/2016 | .01/29/2018 | .............1,626 | ........ 406,715 241.2000 | .eooverrrrrereennen | e 13,055 | oo cevrreneen 18,237 | | s 18,237 | e 5182 | s | e [ e | v [ s 003,
Equity/ | JPMorgan Chase

Mozaic Index CALL Options...................... VAGLB Hedge - Fixed Indexed Annuity.... | N/A........| Index | & Co 7H6GLXDRUGQFU57RNEY?. | .02/03/2016 | .01/29/2018 | ............20,808 | ..... 5,205,247 240.5200 | .....ooovvvvvvvvrvvinns | e 173,536 | .ovovvveveevvvvirinnnns cereenennnnn 283097 | ... 243697 | 70,167 [ oooooeeeeeeriieinnns [ i [ i i [ oo 003
Equity/ | JPMorgan Chase

Mozaic Index CALL Options. .| VAGLB Hedge - Fixed Indexed Annuity.... [ N/A........| Index | & Co 7H6GLXDRUGQFU57RNEYY. | .02/03/2016 | .01/29/2018 ...10,106,697 239.4400 | ....oooovvvevevrrrrenns | v 357,144 505,837 |..... ....505,837 | ..... 148,693 | ooovevvvvvcvcerenens | covveveeennnncceeeens | cevveneneenennenees | ceevenenenesesesesesess | covee 003.
Equity/ | JPMorgan Chase

Mozaic Index CALL Options...................... VAGLB Hedge - Fixed Indexed Annuity.... | N/A........ | Index | & Co THBGLXDRUGQFU57RNEY7. | .02/03/2016 | .01/29/2018 204 ] 51,003 238.3600 e 1,908 | s Ry 1/ B I J—y ] R<3 1/ [FUUURRRUORRSOON) POURRSOORROON) VOSSOSO IUOTORRRIRROOON IS 003.
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Showing all Options, Caps, Floors, Collars, Swaps and Forwards Open as of Current Statement Date
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1 2 3 4 5 6 7 8 9 10 1 12 13 14 15 16 17 18 19 20 21 22 23
Cre
dit
Qual
Cumulative ity of|  Hedge
Prior Year(s) | Current Year Adjustment Refe| Effectivenes
Schedul | Type(s Initial Cost of | Initial Cost of C Unrealized | Total Foreign| Current | to Carrying renc sat
el )of Date of Premium Premium o Valuation Exchange Year's Value of e Inception
Description of ltems(s) Hedged, Used for | Exhibit | Risk(s) Exchange, Counterparty Trade Maturity or Number of Notional Strike Price, Rate of Index (Received) (Received) | Current Year | Book/Adjusted | d Increase Changein | (Amortization| Hedged Potential | Entit| and at Year-
Description Income Generation or Replicated Identifier| (a) or Central_Clearinghouse Date Expiration Contracts Amount Received (Paid) Paid Paid Income Carrying Value | e | FairValue | (Decrease) | B.JA.C.V. | )/Accretion ltems Exposure y end (b)

Equity/ | JPMorgan Chase

Mozaic Index CALL Options. . | VAGLB Hedge - Fixed Indexed Annuity.... [ N/A........| Index | & Co TH6GLXDRUGQFU57RNEYY. | .02/03/2016 | .01/29/2018 320,120 238.7500 6,700 |..... BT T OOV VOISO IVOTOPIRRTOIOTOION IVOTOTIIRRTROTIIRY IO 003.
Equity/ | JPMorgan Chase

Mozaic Index CALL Options...........ccc........ VAGLB Hedge - Fixed Indexed Annuity.... | N/A........ | Index | & Co TH6GLXDRUGQFUS7RNEY7. | .02/03/2016 | .01/29/2018 | .............2,046 | ........ 511,735 234.3400 23,443 34,083 | ... | o 34,083 | ... 10,640 | cooooeveri | e | s | e | e 003.
Equity/ | JPMorgan Chase

Mozaic Index CALL Options...................... VAGLB Hedge - Fixed Indexed Annuity.... | N/A........| Index | & Co 7H6GLXDRUGQFU57RNEYY. | .02/03/2016 | .01/29/2018 | .............7T13 | ....... 178,444 232.8300 8,795 12,821 || e 12,821 | i 026 | s | e | cevveveneneninenens | e | o 003
Equity/ | JPMorgan Chase

Mozaic Index CALL Options...................... VAGLB Hedge - Fixed Indexed Annuity.... | N/A........| Index | & Co TH6GLXDRUGQFU57RNEYY. | .02/03/2016 | .01/29/2018 | .............2,939 | ....... 735,103 243.4400 | ....ooovvvvvervrverenns | e 20,834 | ..o e 28,803 | | 28,403 | ..o 7,569 [ oo [ i [ s [ s [ s 003
Equity/ | JPMorgan Chase

Mozaic Index CALL Options...................... VAGLB Hedge - Fixed Indexed Annuity.... | N/A........ | Index | & Co THBGLXDRUGQFU57RNEY7. | .02/03/2016 | .01/29/2018 | .............6,847 | ... 1,712,876 233.8900 80,180 cerennnn 116,735 | L 116,735 | 36,555 | ..o [ e [ e [ s | s 003.
Equity/ | JPMorgan Chase

Mozaic Index CALL Options...................... VAGLB Hedge - Fixed Indexed Annuity.... | N/A........| Index | & Co 7H6GLXDRUGQFU57RNEYY. | .02/03/2016 | .01/29/2018 | .......... 11,017 | ..... 2,755,943 240.7700 | ..oooovvvevvvvrrrerrnns | v 90,668 | ......cccccccccrcene cerrenn 127,009 | ......127,009 36,341 | .o [ s [ s [ s [ s 003
Equity/ | JPMorgan Chase

Mozaic Index CALL Options...................... VAGLB Hedge - Fixed Indexed Annuity.... | N/A........| Index | & Co 7H6GLXDRUGQFU57RNEY?. | .02/03/2016 | .01/29/2018 881 220,514 233.2200 | ...oooovvvveerrnriinnns | e 10,666 | ..o v 18,542 | | 15,542 | cocccccehBT6 | oo | cevvvverenenincnenens | cevveneneneninenens | cvevesssescsesencncsens | covee 003
Equity/ | JPMorgan Chase

Mozaic Index CALL Options. . | VAGLB Hedge - Fixed Indexed Annuity.... | N/A........| Index | & Co THBGLXDRUGQFU57RNEY7. | .02/03/2016 | .01/29/2018 | ................B861 | ........ 165,383 235.1000 0,587 | ... 3,288 | oo | ereeeeeenseseneens | ereeneesssiennns | eeneeeresseessnens | e 003.
Equity/ | JPMorgan Chase

Mozaic Index CALL Options...................... VAGLB Hedge - Fixed Indexed Annuity.... | N/A........| Index | & Co 7H6GLXDRUGQFU57RNEY7. | .02/03/2016 | .01/29/2018 14 28,433 233.6700 | ...coovvvvvvvervrvreens | v 1,346 | oo covveriennennn 1,959 | v 1,959 (X1 [ N IO IUSOT DOSSOON 003
Equity/ | JPMorgan Chase

Mozaic Index CALL Options...................... VAGLB Hedge - Fixed Indexed Annuity.... | N/A........| Index | & Co TH6GLXDRUGQFU57RNEYY. | .02/03/2016 | .01/29/2018 | .............1,892 | ....... 473,300 233.6600 22,420 32,633 |..... 32,633 | ... 10,213 | oo | e | ceveeeeneeesnnenens | cveveeesenesssesesesess | covee 003
Equity/ | JPMorgan Chase

Mozaic Index CALL Options...........cccc.cuun.. VAGLB Hedge - Fixed Indexed Annuity.... | N/A........ | Index | & Co TH6GLXDRUGQFUS7RNEY7. | .02/16/2016 | .02/09/2018 | ........cc.... 231 | ovoeeencd 57,762 239.7000 2,431 2,859 | ... 2,859 | o8 | i | e | e [ e [ e 003.
Equity/ | JPMorgan Chase

Mozaic Index CALL Options............ccc....... VAGLB Hedge - Fixed Indexed Annuity.... | N/A........ [ Index | & Co TH6GLXDRUGQFUS7RNEY7. | .02/16/2016 | .02/09/2018 3,745 936,934 248.9900 23,933 24157 || v 24,157 Y27 X RO (SRRSO ISR NSRRI RN 003.
Equity/ | JPMorgan Chase

Mozaic Index CALL Options...................... VAGLB Hedge - Fixed Indexed Annuity.... | N/A........| Index | & Co 7H6GLXDRUGQFU57RNEYY. | .02/16/2016 | .02/09/2018 | ............ 7,141 | ... 1,786,480 241.4000 69,057 79,521 | oo | o 79,521 | ....... 10,464 | coooveevvevevcereenns | cevvencrennnecenenens | cevveneneneensenens | cvevenesenesesesenesens | covee 003
Equity/ | JPMorgan Chase

Mozaic Index CALL Options...........ccc........ VAGLB Hedge - Fixed Indexed Annuity.... | N/A........ | Index | & Co TH6GLXDRUGQFU57RNEYY. [ .02/16/2016 | .02/09/2018 | ..............2,552 | ........ 638,431 250.8400 | ..oovvoeverviereeies | cveeies 14,649 | .o e 14133 | 14,133 (516) [ cvvvrrvrnerrenniees [ eerrmnriesiiiniins | erveeeeisssiens [ cvveesiesiieeeinnns | e 003
Equity/ | JPMorgan Chase

Mozaic Index CALL Options...........cc......... VAGLB Hedge - Fixed Indexed Annuity.... | N/A........ [ Index | & Co TH6GLXDRUGQFUS7RNEY7. | .02/16/2016 | .02/09/2018 | .............1,801 | ........ 450,413 251.0500 | .ovoooeoverercrenns | e 10,191 | oo e 9,795 [ 9,795 (B96) [ cvvvuerrerrrrnrnrns [ eerrrmererennienene | vererennnerenens [ v | e 003.
Equity/ | JPMorgan Chase

Mozaic Index CALL Options...................... VAGLB Hedge - Fixed Indexed Annuity.... | N/A........| Index | & Co 7H6GLXDRUGQFU57RNEYY. | .02/16/2016 | .02/09/2018 | ...............247 | ......... 61,699 236.7400 2,999 3,626 |.... 3,626 (57740 Y SN IR IO DO 003
Equity/ | JPMorgan Chase

Mozaic Index CALL Options...................... VAGLB Hedge - Fixed Indexed Annuity.... | N/A........| Index | & Co TH6GLXDRUGQFU57RNEYY. | .02/16/2016 | .02/09/2018 | .............7,982 | ..... 1,996,715 249.1500 50,524 50,823 | ...| e 50,823 299 | oo [ e | e | e | e 003
Equity/ | JPMorgan Chase

Mozaic Index CALL Options............ccc....... VAGLB Hedge - Fixed Indexed Annuity.... | N/A........ | Index | & Co TH6GLXDRUGQFU57RNEY7. | .02/16/2016 | .02/09/2018 | ........ccceeere. O | e 17,389 243.8100 592 659 | ... 659 B7 | oeveevrrrereinenes | cvvrreneernneriens | e | e | e 003.
Equity/ | JPMorgan Chase

Mozaic Index CALL Options...................... VAGLB Hedge - Fixed Indexed Annuity.... | N/A........| Index | & Co 7H6GLXDRUGQFU57RNEYY. | .02/16/2016 | .02/09/2018 | ..............3,6% | ...... 924,023 250.5900 | ....ooovvvvvvcrrrvrinns | e 21,498 | oo e 20,891 || i 20,891 (B07) [ ovoveveeeeervmenenas [ ommmmmmmmesmmininnns [ s [ i [ v 003
Equity/ | JPMorgan Chase

Mozaic Index CALL Options. .| VAGLB Hedge - Fixed Indexed Annuity.... [ N/A........| Index | & Co 7H6GLXDRUGQFU57RNEYY. | .02/16/2016 | .02/09/2018 103 25,802 251.0200 585 563 | ... 563 (17222 ) USRI SRR ISR ISR IO 003.
Equity/ | JPMorgan Chase

Mozaic Index CALL Options...................... VAGLB Hedge - Fixed Indexed Annuity.... | N/A........ | Index | & Co THBGLXDRUGQFU57RNEY7. | .02/16/2016 | .02/09/2018 | ............ 12,447 | .... 3,113,732 245.2200 98,331 revennnnnn 106,936 | ... ......106,936 8,605 | .ooveerereeererenns | crversrsniisesiiens | eveenesinsinnnns | sessssessensisnsnns | e 003.
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Statement as of September 30, 2016 of the NATIONWIDE LIFE & ANNUITY 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
Cre
dit
Qual
Cumulative ity of|  Hedge
Prior Year(s) | Current Year Adjustment Refe| Effectivenes
Schedul | Type(s Initial Cost of | Initial Cost of C Unrealized | Total Foreign| Current | to Carrying renc sat
el )of Date of Premium Premium o Valuation Exchange Year's Value of e Inception
Description of ltems(s) Hedged, Used for | Exhibit | Risk(s) Exchange, Counterparty Trade Maturity or Number of Notional Strike Price, Rate of Index (Received) (Received) | Current Year | Book/Adjusted | d Increase Changein | (Amortization| Hedged Potential | Entit| and at Year-
Description Income Generation or Replicated Identifier| (a) or Central_Clearinghouse Date Expiration Contracts Amount Received (Paid) Paid Paid Income Carrying Value | e | FairValue | (Decrease) | B.JA.C.V. | )/Accretion ltems Exposure y end (b)

Equity/ | JPMorgan Chase

Mozaic Index CALL Options. . | VAGLB Hedge - Fixed Indexed Annuity.... [ N/A........| Index | & Co TH6GLXDRUGQFU57RNEYY. | .02/16/2016 | .02/09/2018 ....160 ...40,126 236.7400 1,950 2,358 | .. 2,358 10 20 SVOPOOOOOOOOOOOOORS VOVOIOOOTOTROTOIOS VOVOTIRIOTOTOTOIOl VOO IO 003.
Equity/ | JPMorgan Chase

Mozaic Index CALL Options...........ccc........ VAGLB Hedge - Fixed Indexed Annuity.... | N/A........ | Index | & Co TH6GLXDRUGQFUS7RNEY7. | .02/16/2016 | .02/09/2018 | ............24,801 | ..... 6,204,261 246.3200 | ..oooooovvvierri | s 184,273 | oo revennnnnn 196,626 | ... .....196,626 | ........ 12,353 | oo | e | s | e | e 003,
Equity/ | JPMorgan Chase

Mozaic Index CALL Options...................... VAGLB Hedge - Fixed Indexed Annuity.... | N/A........| Index | & Co 7H6GLXDRUGQFU57RNEYY. | .02/16/2016 | .02/09/2018 | .............5,042 | ... 1,261,419 244.0600 | .....ooovvvvvcvrreinnns | v 42,407 | oo, R (11 I/ A VOO I AT,017 | e B10 | e | i | covveecvcncncsenees | covvercscsescscscsceess | o 003
Equity/ | JPMorgan Chase

Mozaic Index CALL Options...................... VAGLB Hedge - Fixed Indexed Annuity.... | N/A........| Index | & Co TH6GLXDRUGQFU57RNEYY. | .02/16/2016 | .02/11/2019 | .............5,268 | ..... 1,317,938 238.2100 | ..oooevvveveecrrreinnns | s T4426 | oo e 18,229 | | i 78,229 | o103 | oo [ s [ s [ s [ i 003
Equity/ | JPMorgan Chase

Mozaic Index CALL Options...................... VAGLB Hedge - Fixed Indexed Annuity.... | N/A........ | Index | & Co THBGLXDRUGQFU57RNEY7. | .02/16/2016 | .02/11/2019 LB57 | 139,224 241.9300 6,795 6,852 | ... 6,852 ST | o [ e [ e [ e | e 003.
Equity/ | JPMorgan Chase

Mozaic Index CALL Options...................... VAGLB Hedge - Fixed Indexed Annuity.... | N/A........| Index | & Co 7H6GLXDRUGQFU57RNEY7. | .02/16/2016 | .02/11/2019 58T | 146,781 260.6200 3,204 2,188 | .| oo 2,188 [ coooerers(1,016) [ oo [ i [ [ [ i 003
Equity/ | JPMorgan Chase

Mozaic Index CALL Options...................... VAGLB Hedge - Fixed Indexed Annuity.... | N/A........| Index | & Co 7H6GLXDRUGQFU57RNEY?. | .02/16/2016 | .02/11/2019 . A4387 | L 3,599,087 239.4400 | .....oovvvvverrevrrinns | v 193,363 | ..ooovvevevivvrenininns cevrernennnn 201,160 | ... 000201160 | coccceii 7797 | e | s | cevvenenenennnenees | v | o 003
Equity/ | JPMorgan Chase

Mozaic Index CALL Options. . | VAGLB Hedge - Fixed Indexed Annuity.... | N/A........| Index | & Co TH6GLXDRUGQFU57RNEY7. | .02/16/2016 | .02/11/2019 L2AMT | L 6,108,049 240.6500 | ..o | e 313,265 321,224 | ... 321,224 | i 1959 | e | i [ s | i [ 003.
Equity/ | JPMorgan Chase

Mozaic Index CALL Options...................... VAGLB Hedge - Fixed Indexed Annuity.... | N/A........| Index | & Co 7H6GLXDRUGQFU57RNEYY. | .02/16/2016 | .02/11/2019 ..12,360 | ... 3,091,983 250.0500 | ...coovvvvvvvrrrrrriens | e L7 R correrennnn 95,401 || 95401 | ...... (K1) S NN DU IO DO 003
Equity/ | JPMorgan Chase

Mozaic Index CALL Options...................... VAGLB Hedge - Fixed Indexed Annuity.... | N/A........| Index | & Co 7H6GLXDRUGQFU57RNEYY. | .02/16/2016 | .02/11/2019 15125 | L 3,783,733 240.8200 | .....ooovvveeevevvreens | v 192,847 | .oooovvvvevvvveniinnnns coreernennn 197,265 | ... .....197,265 ST 1 IOROOIRN IVSIPIOIOIRN IVOOTIIRIIION VRO IO 003
Equity/ | JPMorgan Chase

Mozaic Index CALL Options...........cccc.cuun.. VAGLB Hedge - Fixed Indexed Annuity.... | N/A........ | Index | & Co TH6GLXDRUGQFU57RNEY7. | .02/16/2016 | .02/11/2019 1,249 312,490 255.3100 8,707 6,831 | ..... 6,831 [ cooeeee (1,876 | e [ o | e | v | e 003.
Equity/ | JPMorgan Chase

Mozaic Index CALL Options............ccc....... VAGLB Hedge - Fixed Indexed Annuity.... | N/A........ [ Index | & Co TH6GLXDRUGQFUS7RNEY7. | .02/16/2016 | .02/09/2018 e, 155 | 689,078 245.5600 | ...ooooooverererenes | e 21,348 23,092 ... 23,002 [ oo 1744 | i | e [ e | s | e 003.
Equity/ | JPMorgan Chase

Mozaic Index CALL Options...................... VAGLB Hedge - Fixed Indexed Annuity.... | N/A........| Index | & Co 7H6GLXDRUGQFU57RNEY?. | .02/16/2016 | .02/11/2019 ...80,553 | ...20,151,056 240.3200 | .....oooveverereririnns | e 1,047,185 | oovvvceervcecnis e 1,077,673 | LA077,673 | e 30,488 | ...ooooovvverieenenas [ onimmmiiiiiinininnns [ oesiimniniiiinins [ s [ s 003
Equity/ | JPMorgan Chase

Mozaic Index CALL Options...........ccc........ VAGLB Hedge - Fixed Indexed Annuity.... | N/A........ | Index | & Co TH6GLXDRUGQFU57RNEY7. | .02/16/2016 | .02/11/2019 ..28,022 | ... 7,009,948 248.8900 | ....ooevvrvvvereniies | v 258,362 232,335 | ..... 232,335 | ... (26,027) | cvoovevrririeriens [ v [ e | e | e 003
Equity/ | JPMorgan Chase

Mozaic Index CALL Options...........cc......... VAGLB Hedge - Fixed Indexed Annuity.... | N/A........ [ Index | & Co TH6GLXDRUGQFUS7RNEY7. | .02/16/2016 | .02/11/2019 8,189 [ L 2,048,465 253.9000 60,841 49,279 | .o | 49,279 | ....... (11,562) | cvvvooereerienens | cverenevesenenens | cvvvemersssssenens | ceevssssesnssennes | e 003.
Equity/ | JPMorgan Chase

Mozaic Index CALL Options...................... VAGLB Hedge - Fixed Indexed Annuity.... | N/A........| Index | & Co 7H6GLXDRUGQFU57RNEY?. | .02/16/2016 | .02/11/2019 8753 | L 1,689,360 239.8300 | ..oooovvvvvvvcrrriinnns | s 89,411 92,604 | ... 92,604 | ....n3,193 [ s [ s [ s [ s [ s 003
Equity/ | JPMorgan Chase

Mozaic Index CALL Options...................... VAGLB Hedge - Fixed Indexed Annuity.... | N/A........| Index | & Co TH6GLXDRUGQFU57RNEYY. | .02/16/2016 | .02/11/2019 ...64,302 | ...16,085,676 2478100 | ..ooovveveveerrrrerenns | e 619,867 | ... coreeenennn 569,061 | . ...569,061 | ....... (50,808) | ...cvvvveveeeveraens | wrveerinerenniiiins | ceerenriiiiiinnns | v | e 003
Equity/ | JPMorgan Chase

Mozaic Index CALL Options............ccc....... VAGLB Hedge - Fixed Indexed Annuity.... | N/A........ | Index | & Co TH6GLXDRUGQFUS7RNEY7. | .02/16/2016 | .02/11/2019 | .............5,769 | ... 1,443,070 247.6300 56,071 51,602 | ... | oo 51,602 [ covcerea(4,469) [ o [ e [ e [ s | s 003.
Equity/ | JPMorgan Chase

Mozaic Index CALL Options...................... VAGLB Hedge - Fixed Indexed Annuity.... | N/A........| Index | & Co 7H6GLXDRUGQFU57RNEYY. | .02/16/2016 | .02/09/2018 | .............1,529 | ....... 382,577 243.2300 | ...ooovvvvvvvcreririnns | v 13,443 | oo, e 15,095 || 15,005 | cooooccee 1,652 | oo | cevvvvenenennnenenens | cevneneneneninenens | e | o 003
Equity/ | JPMorgan Chase

Mozaic Index CALL Options. . | VAGLB Hedge - Fixed Indexed Annuity.... | N/A........| Index | & Co 7H6GLXDRUGQFU57RNEYY. | .02/16/2016 | .02/09/2018 ..313 78,325 256.7400 | .....coovvvevmvererenns | cvrrereeee 1,246 | s | v 1,009 | (VX70) VRTINS NSRRI URURRIITNS IO 003.
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Statement as of September 30, 2016 of the NATIONWIDE LIFE & ANNUITY 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
Cre
dit
Qual
Cumulative ity of|  Hedge
Prior Year(s) | Current Year Adjustment Refe| Effectivenes
Schedul | Type(s Initial Cost of | Initial Cost of C Unrealized | Total Foreign| Current | to Carrying renc sat
el )of Date of Premium Premium o Valuation Exchange Year's Value of e Inception
Description of ltems(s) Hedged, Used for | Exhibit | Risk(s) Exchange, Counterparty Trade Maturity or Number of Notional Strike Price, Rate of Index (Received) (Received) | Current Year | Book/Adjusted | d Increase Changein | (Amortization| Hedged Potential | Entit| and at Year-
Description Income Generation or Replicated Identifier| (a) or Central_Clearinghouse Date Expiration Contracts Amount Received (Paid) Paid Paid Income Carrying Value | e | FairValue | (Decrease) | B.JA.C.V. | )/Accretion ltems Exposure y end (b)

Equity/ | JPMorgan Chase

Mozaic Index CALL Options. . | VAGLB Hedge - Fixed Indexed Annuity.... [ N/A........| Index | & Co TH6GLXDRUGQFU57RNEYY. | .02/16/2016 | .02/09/2018 1| 198,277 243.8900 6,729 TAT8 | ... .TAT8 T49 | e | e | e | s | o 003.
Equity/ | JPMorgan Chase

Mozaic Index CALL Options...........ccc........ VAGLB Hedge - Fixed Indexed Annuity.... | N/A........ | Index | & Co TH6GLXDRUGQFUS7RNEY7. | .02/16/2016 | .02/09/2018 97 24,383 PACI IR0 [ IR 1,046 | .o, e 1,234 | ren 1,234 2188 | s [ e | e | s | 003.
Equity/ | JPMorgan Chase

Mozaic Index CALL Options...................... VAGLB Hedge - Fixed Indexed Annuity.... | N/A........| Index | & Co 7H6GLXDRUGQFU57RNEY?. | .02/16/2016 | .02/09/2018 AT 178,547 247.1600 5,060 5312 | ... 5312 252 [ v [ v [ s | s | 003
Equity/ | JPMorgan Chase

Mozaic Index CALL Options...................... VAGLB Hedge - Fixed Indexed Annuity.... | N/A........| Index | & Co TH6GLXDRUGQFU57RNEYY. | .02/16/2016 | .02/09/2018 | .............2,453 | ....... 613,627 239.5800 25,977 30,592 | . | worvre 30,592 | oo 815 [ oo [ s [ s [ s [ s 003
Equity/ | JPMorgan Chase

Mozaic Index CALL Options...................... VAGLB Hedge - Fixed Indexed Annuity.... | N/A........ | Index | & Co THBGLXDRUGQFU57RNEY7. | .02/16/2016 | .02/11/2019 | .............1,695 | ........ 399,103 243.5000 | ..oooooorererins | e 18,315 | oo cernrreenenen 18,089 [ | 18,059 (Z31) ) SO INSURRSURRPIO ISR USRI SN 003.
Equity/ | JPMorgan Chase

Mozaic Index CALL Options...................... VAGLB Hedge - Fixed Indexed Annuity.... | N/A........| Index | & Co 7H6GLXDRUGQFU57RNEYY. | .02/16/2016 | .02/11/2019 | .............6,562 | ..... 1,641,635 244.0900 | ...ooovvvvvveerrrernnns | s 73,629 | oo e 11,920 | | 71,920 [ coooeeccs(1,709) [ oo i i i [ oo 003
Equity/ | JPMorgan Chase

Mozaic Index CALL Options...................... VAGLB Hedge - Fixed Indexed Annuity.... | N/A........| Index | & Co TH6GLXDRUGQFU57RNEYY. | .02/16/2016 | .02/11/2019 | ..........123,255 | ...30,833,371 246.7200 | .....oooveverereririnns | e 1,243,639 | .ooovvceenvnnceeriis ceeeen 1,163,355 | ..1,163,355 | ... (80,284) | .o [ e [ e [ s [ i 003
Equity/ | JPMorgan Chase

Mozaic Index CALL Options. . | VAGLB Hedge - Fixed Indexed Annuity.... | N/A........| Index | & Co TH6GLXDRUGQFU57RNEY7. | .02/16/2016 | .02/11/2019 21,001 250,515 247.8200 9,654 8,857 |..... 8,857 el TOT) [ e | e [ e | e [ e 003.
Equity/ | JPMorgan Chase

Mozaic Index CALL Options...................... VAGLB Hedge - Fixed Indexed Annuity.... | N/A........| Index | & Co 7H6GLXDRUGQFU57RNEY7. | .03/03/2016 | .02/28/2018 2195 | 48,854 2431600 | ..ooovvvvvvvverrvrrenes | v 1,828 | oo [, < % I v 1,953 2125 | | e | e | e | s 003
Equity/ | JPMorgan Chase

Mozaic Index CALL Options...................... VAGLB Hedge - Fixed Indexed Annuity.... | N/A........| Index | & Co 7H6GLXDRUGQFU57RNEYY. | .03/03/2016 | .02/28/2018 8,638 | ... 1,660,470 252.4100 | ..oooovvveveecrnreinnns | s KT I O 232,755 || e 32,755 (G 1<) [ IR IR EUROROTY DO 003
Equity/ | JPMorgan Chase

Mozaic Index CALL Options...........cccc.cuun.. VAGLB Hedge - Fixed Indexed Annuity.... | N/A........ | Index | & Co TH6GLXDRUGQFU57RNEY7. | .03/03/2016 | .02/28/2018 8,499 | L 2,126,180 241.9800 | ..o | i 84,483 | ..o 91,856 | | 91,856 T3T3 | e | e | v | e | e 003,
Equity/ | JPMorgan Chase

Mozaic Index CALL Options............ccc....... VAGLB Hedge - Fixed Indexed Annuity.... | N/A........ [ Index | & Co TH6GLXDRUGQFUS7RNEY7. | .03/03/2016 | .02/28/2018 ..898 | ........ 224,549 251.1500 5413 4,932 | .. e 932 | (481) [ crvveerreerrevnrns [ cenrrererennienens | veveenrnerenens [ crereeninesinneinens | e 003.
Equity/ | JPMorgan Chase

Mozaic Index CALL Options...................... VAGLB Hedge - Fixed Indexed Annuity.... | N/A........| Index | & Co 7H6GLXDRUGQFU57RNEY?. | .03/03/2016 | .02/28/2018 BNy I I 1,235,918 251.6400 28,951 26,045 |....| .o 26,045 (7 2[0[5) [ IR IR RO DO 003
Equity/ | JPMorgan Chase

Mozaic Index CALL Options...........ccc........ VAGLB Hedge - Fixed Indexed Annuity.... | N/A........ | Index | & Co TH6GLXDRUGQFU57RNEY7. | .03/03/2016 | .02/28/2018 3,642 | 910,993 249.5200 | ..oovveveeiiereeies | v 24144 | .o, 22,866 | oo | e 22,866 278 | oo [ v [ e [ e | s 003
Equity/ | JPMorgan Chase

Mozaic Index CALL Options...........cc......... VAGLB Hedge - Fixed Indexed Annuity.... | N/A........ [ Index | & Co TH6GLXDRUGQFUS7RNEY7. | .03/03/2016 | .02/28/2018 378 | 94,460 247.5700 2,794 2,760 |..... JR—Ay 1] (Z) 1 SUURORROIN SUONORRTON SOOI IUOIRRRRROONY IS 003.
Equity/ | JPMorgan Chase

Mozaic Index CALL Options...................... VAGLB Hedge - Fixed Indexed Annuity.... | N/A........| Index | & Co 7H6GLXDRUGQFU57RNEY?. | .03/03/2016 | .02/28/2018 ..18,919 | ... 4,732,747 250.3700 | ...oooovvvvvvrvervrinns | e 119,378 | oo v 110,885 | ......110,885 e(B493) [ v [ v [ i [ e | 003
Equity/ | JPMorgan Chase

Mozaic Index CALL Options...................... VAGLB Hedge - Fixed Indexed Annuity.... | N/A........| Index | & Co TH6GLXDRUGQFU57RNEYY. | .03/03/2016 | .02/28/2018 02031 | 507,952 250.7100 | ..oovevvveveerrnverenns | e 12,569 | oo JR i -7 72 IV I 11,572 (997) [ oveveveeemememennnas [ wovemmmmmmmemmaennnns [ eommmmmmmsmmmnsnnns [ soevmmmmsmesaesneninnns [ v 003
Equity/ | JPMorgan Chase

Mozaic Index CALL Options............ccc....... VAGLB Hedge - Fixed Indexed Annuity.... | N/A........ | Index | & Co TH6GLXDRUGQFUS57RNEY7. | .03/03/2016 | .02/28/2018 8,755 | L 2,190,028 248.3800 | ..ooooeorerererenns | e 61,894 | .o revrrrnenneen 80,137 | | 60,137 el LTET) [ e | v | e [ v | e 003.
Equity/ | JPMorgan Chase

Mozaic Index CALL Options...................... VAGLB Hedge - Fixed Indexed Annuity.... | N/A........| Index | & Co 7H6GLXDRUGQFU57RNEY7. | .03/03/2016 | .02/28/2018 L21,047 | L 5,265,148 248.6200 | ......ocvvvvvevevvviens | e 146,909 | ...ooovvvevvvvviiininns R 1 <1 ......141,906 ((XV[0c) [ NN U EURNOTY DO 003
Equity/ | JPMorgan Chase

Mozaic Index CALL Options. .| VAGLB Hedge - Fixed Indexed Annuity.... [ N/A........| Index | & Co TH6GLXDRUGQFU57RNEYY. | .03/03/2016 | .02/28/2018 | ............1,123 | ....... 281,000 242.1600 1,064 2,000 |..... 936 | oo [ e [ s [ s [ s 003.
Equity/ | JPMorgan Chase

Mozaic Index CALL Options...................... VAGLB Hedge - Fixed Indexed Annuity.... | N/A........ | Index | & Co THBGLXDRUGQFU57RNEY7. | .03/03/2016 | .02/28/2018 544 | L 136,052 248.3700 3,845 3,739 ... 3739 | (106) | wvvvveerenrrrrenens | evveerernvesnnereees | eveesemseeeenennns | veseeneerssenessrnnns | coveees 003.
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Statement as of September 30, 2016 of the NATIONWIDE LIFE & ANNUITY 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
Cre
dit
Qual
Cumulative ity of|  Hedge
Prior Year(s) | Current Year Adjustment Refe| Effectivenes
Schedul | Type(s Initial Cost of | Initial Cost of C Unrealized | Total Foreign| Current | to Carrying renc sat
el )of Date of Premium Premium o Valuation Exchange Year's Value of e Inception
Description of ltems(s) Hedged, Used for | Exhibit | Risk(s) Exchange, Counterparty Trade Maturity or Number of Notional Strike Price, Rate of Index (Received) (Received) | Current Year | Book/Adjusted | d Increase Changein | (Amortization| Hedged Potential | Entit| and at Year-
Description Income Generation or Replicated Identifier| (a) or Central_Clearinghouse Date Expiration Contracts Amount Received (Paid) Paid Paid Income Carrying Value | e | FairValue | (Decrease) | B.JA.C.V. | )/Accretion ltems Exposure y end (b)

Equity/ | JPMorgan Chase

Mozaic Index CALL Options. . | VAGLB Hedge - Fixed Indexed Annuity.... [ N/A........| Index | & Co TH6GLXDRUGQFU57RNEYY. | .03/03/2016 | .02/28/2018 132 33,009 248.4900 928 899 .. 899 (172%) ) SRR SRR VSRR ISR IO 003.
Equity/ | JPMorgan Chase

Mozaic Index CALL Options...........ccc........ VAGLB Hedge - Fixed Indexed Annuity.... | N/A........ | Index | & Co TH6GLXDRUGQFUS7RNEY7. | .03/03/2016 | .02/28/2018 BT | 14,202 255.1000 270 220 |..... 220 [(510) ) [FSOUSSRSURRN ISSOTRNURRRURIN USROS USRS BOS 003.
Equity/ | JPMorgan Chase

Mozaic Index CALL Options...................... VAGLB Hedge - Fixed Indexed Annuity.... | N/A........| Index | & Co 7H6GLXDRUGQFU57RNEY?. | .03/03/2016 | .02/28/2018 ..854 | ........ 213,627 243.5600 | .....ooovvvevvrvvvvinns | s 7,831 8,316 | ... 8,316 T T VURORROOORN VSPOPIRORROTR VSTOPRRRROTON VRPN I 003
Equity/ | JPMorgan Chase

Mozaic Index CALL Options...................... VAGLB Hedge - Fixed Indexed Annuity.... | N/A........| Index | & Co TH6GLXDRUGQFU57RNEYY. | .03/03/2016 | .02/28/2018 374 | 93,612 242.8500 3,559 3821 | ... 3,821 262 | cooooverevevirerenins [ crerennnenininenenins [ s | s | e 003
Equity/ | JPMorgan Chase

Mozaic Index CALL Options...................... VAGLB Hedge - Fixed Indexed Annuity.... | N/A........ | Index | & Co THBGLXDRUGQFU57RNEY7. | .03/03/2016 | .02/28/2018 L1644 411,226 253.4600 8,647 7,396 | ... PR g+ e 1251) | o | e | s | e | e 003.
Equity/ | JPMorgan Chase

Mozaic Index CALL Options...................... VAGLB Hedge - Fixed Indexed Annuity.... | N/A........| Index | & Co 7H6GLXDRUGQFU57RNEY7. | .03/03/2016 | .02/28/2018 L3736 934,540 242.7500 35,714 38,398 |.... 38,398 2,684 | ..o [ s [ s [ s [ s 003
Equity/ | JPMorgan Chase

Mozaic Index CALL Options...................... VAGLB Hedge - Fixed Indexed Annuity.... | N/A........| Index | & Co 7H6GLXDRUGQFU57RNEYY. | .03/03/2016 | .02/28/2018 88 | 21,999 251.5900 517 466 | ... ..466 ((1) 1 [N TN VIR IV IO 003
Equity/ | JPMorgan Chase

Mozaic Index CALL Options. . | VAGLB Hedge - Fixed Indexed Annuity.... | N/A........| Index | & Co TH6GLXDRUGQFU57RNEY7. | .03/03/2016 | .02/28/2018 2,638 659,817 242.2100 25,927 28,085 | ... | 28,085 | oo 2158 [ i [ [ e [ | s 003.
Equity/ | JPMorgan Chase

Mozaic Index CALL Options...................... VAGLB Hedge - Fixed Indexed Annuity.... | N/A........| Index | & Co 7H6GLXDRUGQFU57RNEY7. | .03/03/2016 | .02/28/2019 182 | 45,649 243.1900 2,215 2114 | ... 2,114 | s (101) [ ooeoeemmemmmmmmnnnan [ eommmmmmmmmmmmmsnnnes [ e [ s [ e 003
Equity/ | JPMorgan Chase

Mozaic Index CALL Options...................... VAGLB Hedge - Fixed Indexed Annuity.... | N/A........| Index | & Co 7H6GLXDRUGQFU57RNEYY. | .03/03/2016 | .02/28/2019 2,183 | ... 546,192 243.5600 26,135 24794 | .| oo 24,794 (TR ) [ U IR EUROROTY DO 003
Equity/ | JPMorgan Chase

Mozaic Index CALL Options...........cccc.cuun.. VAGLB Hedge - Fixed Indexed Annuity.... | N/A........ | Index | & Co TH6GLXDRUGQFU57RNEY7. | .03/03/2016 | .02/28/2019 1,341 335,352 243.6000 | ..o | i 16,020 | ..o LA5190 || 15,190 (830) [ cvvverevererrrriees | eevremriresiiiensins | erveeeeieniiens [ v | s 003,
Equity/ | JPMorgan Chase

Mozaic Index CALL Options............ccc....... VAGLB Hedge - Fixed Indexed Annuity.... | N/A........ [ Index | & Co TH6GLXDRUGQFUS57RNEY7. | .03/03/2016 | .02/28/2019 | .............6,189 | ..... 1,548,315 258.1800 39,983 28112 [ | e 28112 | ... (T1,871) [ oo [ everreermersevenn [ cvvrmnreisenrinees | e | e 003.
Equity/ | JPMorgan Chase

Mozaic Index CALL Options...................... VAGLB Hedge - Fixed Indexed Annuity.... | N/A........| Index | & Co 7H6GLXDRUGQFU57RNEY?. | .03/03/2016 | .02/28/2019 ..27,053 | ..... 6,767,689 243.1900 328,429 313,387 | ..... ..313,387 | ... (L0 Y U DU EUNROTY DO 003
Equity/ | JPMorgan Chase

Mozaic Index CALL Options...........ccc........ VAGLB Hedge - Fixed Indexed Annuity.... | N/A........ | Index | & Co TH6GLXDRUGQFU57RNEY7. | .03/03/2016 | .02/28/2019 15512 | L. 3,880,504 242.9500 | ..ooooereerierenies | e 190,178 | oo ...182,013 |..... ...182,013 ceeee(8,185) | i | e [ e | e | s 003
Equity/ | JPMorgan Chase

Mozaic Index CALL Options...........cc......... VAGLB Hedge - Fixed Indexed Annuity.... | N/A........ [ Index | & Co TH6GLXDRUGQFUS7RNEY7. | .03/03/2016 | .02/28/2019 ..10,930 | ... 2,734,284 253.8400 | ..o | e 85,583 | oo 86,900 | | 66,900 | ....... (18,683) | cvvvvvearevrvecrees | cverererernnnnns | cvvvmersssisenens | cvevesssesenssennns | e 003,
Equity/ | JPMorgan Chase

Mozaic Index CALL Options...................... VAGLB Hedge - Fixed Indexed Annuity.... | N/A........| Index | & Co 7H6GLXDRUGQFU57RNEY?. | .03/03/2016 | .02/28/2019 ..378% | ... 9,479,455 2434700 | ..oooovvvvvvvrrvririnns | e 455,102 | covvvveecenineeceiie ...432403 | ... ....432,403 | ... [251e1e) R IR VRN EUNOTY DO 003
Equity/ | JPMorgan Chase

Mozaic Index CALL Options...................... VAGLB Hedge - Fixed Indexed Annuity.... | N/A........| Index | & Co TH6GLXDRUGQFU57RNEYY. | .03/03/2016 | .02/28/2019 L6174 L 4,046,193 254.2800 | ...coovvvvveerrrrrrenns | e 124,220 | ..oooovvvevevveirinnnns 196,152 | | e 96,152 | ...... (28,088) | ....ovvveveevveecns | o | e | v | e 003
Equity/ | JPMorgan Chase

Mozaic Index CALL Options............ccc....... VAGLB Hedge - Fixed Indexed Annuity.... | N/A........ | Index | & Co TH6GLXDRUGQFUS57RNEY7. | .03/03/2016 | .02/28/2019 ....56,208 | ...14,060,956 243.1000 | ovooovverrrinen | oo 684,612 | ..o ...654,257 | ..... ...654,257 | ....... (30,355) | vvvveenrerrvenrens | cverermenranreneen | cvriseeersinsenens | cveresenesnnneinns | e 003.
Equity/ | JPMorgan Chase

Mozaic Index CALL Options...................... VAGLB Hedge - Fixed Indexed Annuity.... | N/A........| Index | & Co 7H6GLXDRUGQFU57RNEY7. | .03/03/2016 | .02/28/2019 L.24758 | ... 6,193 444 251.2900 | ..oooovvvvvvvcrrrrrinns | s 216,384 | .....cccccoeeevvrern. .. 178,668 | ... ..178,668 | ... [T/ A1) [ U DN IUNOTY DO 003
Equity/ | JPMorgan Chase

Mozaic Index CALL Options. .| VAGLB Hedge - Fixed Indexed Annuity.... [ N/A........| Index | & Co 7H6GLXDRUGQFU57RNEYY. | .03/03/2016 | .02/28/2019 ..12,452,952 253.3000 399,235 315,701 |.... ....315,701 [EECSIT) N Y IR BN IO DO 003,
Equity/ | JPMorgan Chase

Mozaic Index CALL Options...................... VAGLB Hedge - Fixed Indexed Annuity.... | N/A........ | Index | & Co THBGLXDRUGQFU57RNEY7. | .03/03/2016 | .02/28/2019 5298 | ... 1,325,293 242.9200 | oo | e 65,004 62,262 | ..... 62,262 | .ooeis(2,742) | v | v | s | e | e 003.
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Statement as of September 30, 2016 of the NATIONWIDE LIFE & ANNUITY 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
Cre
dit
Qual
Cumulative ity of|  Hedge
Prior Year(s) | Current Year Adjustment Refe| Effectivenes
Schedul | Type(s Initial Cost of | Initial Cost of C Unrealized | Total Foreign| Current | to Carrying renc sat
el )of Date of Premium Premium o Valuation Exchange Year's Value of e Inception
Description of ltems(s) Hedged, Used for | Exhibit | Risk(s) Exchange, Counterparty Trade Maturity or Number of Notional Strike Price, Rate of Index (Received) (Received) | Current Year | Book/Adjusted | d Increase Changein | (Amortization| Hedged Potential | Entit| and at Year-
Description Income Generation or Replicated Identifier| (a) or Central_Clearinghouse Date Expiration Contracts Amount Received (Paid) Paid Paid Income Carrying Value | e | FairValue | (Decrease) | B.JA.C.V. | )/Accretion ltems Exposure y end (b)

Equity/ | JPMorgan Chase

Mozaic Index CALL Options. . | VAGLB Hedge - Fixed Indexed Annuity.... [ N/A........| Index | & Co TH6GLXDRUGQFU57RNEYY. | .03/03/2016 | .02/28/2019 ..64,978 | ...16,254,894 250.5200 [ ..ooceereveeenniinies | e 586,751 492111 | ... 892,111 | ((SZCT:10) [ IR DR EUROTY DO 003.
Equity/ | JPMorgan Chase

Mozaic Index CALL Options...........ccc........ VAGLB Hedge - Fixed Indexed Annuity.... | N/A........ | Index | & Co TH6GLXDRUGQFU57RNEY7. | .03/03/2016 | .02/28/2019 | ...........45,220 | ..11,312,223 251.5000 | .ovooovvvrierniin | v 391,605 322,027 |..... 322,027 (89,578) | cvvvvevererrerernes [ ervreerirernirrenn [ cvvrmnreissnrinens | e | e 003.
Equity/ | JPMorgan Chase

Mozaic Index CALL Options...................... VAGLB Hedge - Fixed Indexed Annuity.... | N/A........| Index | & Co 7H6GLXDRUGQFU57RNEY?. | .03/03/2016 | .02/28/2019 L T23 | 180,978 251.4000 6,294 5185 | .| v 5,185 | coovenees(1,109) [ oo [ s [ i s [ i 003
Equity/ | JPMorgan Chase

Mozaic Index CALL Options...................... VAGLB Hedge - Fixed Indexed Annuity.... | N/A........| Index | & Co TH6GLXDRUGQFU57RNEYY. | .03/03/2016 | .02/28/2019 | .............2,708 | ....... 677,326 248.5100 26,588 23,185 | ... | v 23,185 | 1eeeerens(B403) [ oo [ i [ s [ s [ s 003
Equity/ | JPMorgan Chase

Mozaic Index CALL Options...................... VAGLB Hedge - Fixed Indexed Annuity.... | N/A........ | Index | & Co THBGLXDRUGQFU57RNEYY. | .03/03/2016 | .02/28/2019 | ..........163,624 | ...40,932,280 249.2100 | oo | e 1,560,977 | .covvoerierens reeennn 1,343,136 | ... ..1,343,136 | ... (VAR5 D) [NV NSRRI ISR (USSR SN 003.
Equity/ | JPMorgan Chase

Mozaic Index CALL Options...................... VAGLB Hedge - Fixed Indexed Annuity.... | N/A........| Index | & Co 7H6GLXDRUGQFU57RNEY7. | .03/03/2016 | .02/28/2019 | ............10,588 | ..... 2,648,679 2478400 | ...ooovvvvvvvrrevereens | e 106,832 | ..ooovvvvevvvvviiinnnns correnennnenn 94355 || L 94,355 | ...... [Py 0| [ NS DU IUNOTY DO 003
Equity/ | JPMorgan Chase

Mozaic Index CALL Options...................... VAGLB Hedge - Fixed Indexed Annuity.... | N/A........| Index | & Co 7H6GLXDRUGQFU57RNEYY. | .03/22/2016 | .03/16/2018 | .............1,240 | ....... 310,183 242.3300 | ..oooovvveveverniirnnns | e 11,345 | oo, 213205 || e 13,205 1,860 | covvvevvervevcennnees | cevvvnerenennneneeens | cevvencnenesesesens | cvevenenenesesesesesens | cosee 003
Equity/ | JPMorgan Chase

Mozaic Index CALL Options. . | VAGLB Hedge - Fixed Indexed Annuity.... | N/A........| Index | & Co THBGLXDRUGQFU57RNEY7. | .03/22/2016 | .03/16/2018 6,648 | ..... 1,662,981 250.8900 39,354 37,982 | ... (1,372) [ e | e [ e | e [ s 003.
Equity/ | JPMorgan Chase

Mozaic Index CALL Options...................... VAGLB Hedge - Fixed Indexed Annuity.... | N/A........| Index | & Co 7H6GLXDRUGQFU57RNEYY. | .03/22/2016 | .03/16/2018 02,988 | L 747,368 242.8400 | ...oooovvvvevevercrenns | v 27,605 | ..o .30,786 | ..o | e 30,786 RG-SR SRRSO VRISRIRRTRN OSPRROTY I 003
Equity/ | JPMorgan Chase

Mozaic Index CALL Options...................... VAGLB Hedge - Fixed Indexed Annuity.... | N/A........| Index | & Co 7H6GLXDRUGQFU57RNEYY. | .03/22/2016 | .03/16/2018 02213 | 568,711 251.3600 | ...oooovvvvvvcrrrernnns | e 13,095 | oo 21249 || e 12,496 (899 [ ovevevvvvmemevenenes [ wovmmmmmmimsmninnnans [ emsmmmiasinmisnens [ v [ v 003
Equity/ | JPMorgan Chase

Mozaic Index CALL Options...........cccc.cuun.. VAGLB Hedge - Fixed Indexed Annuity.... | N/A........ | Index | & Co TH6GLXDRUGQFU57RNEY7. | .03/22/2016 | .03/16/2018 ...10,249 | ..... 2,563,875 250.2100 63,133 61,878 [.....| 61,878 eel1,255) [ e [ e | e [ | s 003.
Equity/ | JPMorgan Chase

Mozaic Index CALL Options............ccc....... VAGLB Hedge - Fixed Indexed Annuity.... | N/A........ [ Index | & Co TH6GLXDRUGQFUS7RNEY7. | .03/22/2016 | .03/16/2018 25T 643,206 250.4400 | ..ovooerrrrereennnnn | i 15,633 | oo cerrrenneen 15,239 | | s 15,239 (394) [ cvvvecevrevereniins [ eerrrerernennienens | vevereinereens [ e | e 003.
Equity/ | JPMorgan Chase

Mozaic Index CALL Options...................... VAGLB Hedge - Fixed Indexed Annuity.... | N/A........| Index | & Co 7H6GLXDRUGQFU57RNEY?. | .03/22/2016 | .03/16/2018 L2177 ] 6,798,528 248.9500 | .....ocovvvvvvveviriens | e 180,182 | ..oooovvvevvvvveiinnnns cerrennenn 181,220 | .....181,220 OO 071 VUOUROIOTOTOR VUPOPIIROORR VOOTIIOOTITOTOR VSOOI IO 003
Equity/ | JPMorgan Chase

Mozaic Index CALL Options...........cccc..uune. VAGLB Hedge - Fixed Indexed Annuity.... | N/A........ [ Index | & Co TH6GLXDRUGQFU57RNEY7. | .03/22/2016 | .03/16/2018 1,485 | 371,598 248.8300 9,908 9,997 | ... 9,997 89 | oo | oo | ceeereressiienees | eereeesieeneiesnnees | e 003,
Equity/ | JPMorgan Chase

Mozaic Index CALL Options...........cc......... VAGLB Hedge - Fixed Indexed Annuity.... | N/A........ [ Index | & Co TH6GLXDRUGQFUS7RNEY7. | .03/22/2016 | .03/16/2018 L14519 3,632,131 248.7300 | oovvooorerererinns | e 97424 | oo cevrrenne 984TS | | 98,475 05T | e [ [ | e [ 003,
Equity/ | JPMorgan Chase

Mozaic Index CALL Options...................... VAGLB Hedge - Fixed Indexed Annuity.... | N/A........| Index | & Co 7H6GLXDRUGQFU57RNEY?. | .03/22/2016 | .03/16/2018 98| 24,533 243.1000 894 994 | ... 994 2100 | e | e | v | e | e 003
Equity/ | JPMorgan Chase

Mozaic Index CALL Options...................... VAGLB Hedge - Fixed Indexed Annuity.... | N/A........| Index | & Co TH6GLXDRUGQFU57RNEYY. | .03/22/2016 | .03/16/2018 450 | ... 112,457 242.9700 JROON 3 /Y A RN JUOY 3. X I 4,593 6 | e [ i | e | s | o 003
Equity/ | JPMorgan Chase

Mozaic Index CALL Options............ccc....... VAGLB Hedge - Fixed Indexed Annuity.... | N/A........ | Index | & Co TH6GLXDRUGQFUS7RNEY7. | .03/22/2016 | .03/16/2018 93 23,380 240.4000 978 1128 |.... 1,123 A5 | e | e [ s | s | e 003.
Equity/ | JPMorgan Chase

Mozaic Index CALL Options...................... VAGLB Hedge - Fixed Indexed Annuity.... | N/A........| Index | & Co 7H6GLXDRUGQFU57RNEY?. | .03/22/2016 | .03/16/2018 2305 | e 76,184 255.8500 | ....oovvvvvvvervrviinns | s 1,334 | s covverinnnnnnne 1129 || 1,129 (208) [ ooooeveeeremmieiinas [ omvmimmmiiiinmninins [ s [ s [ s 003
Equity/ | JPMorgan Chase

Mozaic Index CALL Options. . | VAGLB Hedge - Fixed Indexed Annuity.... | N/A........| Index | & Co TH6GLXDRUGQFU57RNEYY. | .03/22/2016 | .03/16/2018 | .............2,061 | ....... 515,617 241.6500 20,261 22921 |.... 22,921 | 12860 | o | i | e | e | e 003.




02'9030

Statement as of September 30, 2016 of the NATIONWIDE LIFE & ANNUITY 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
Cre
dit
Qual
Cumulative ity of|  Hedge
Prior Year(s) | Current Year Adjustment Refe| Effectivenes
Schedul | Type(s Initial Cost of | Initial Cost of C Unrealized | Total Foreign| Current | to Carrying renc sat
el )of Date of Premium Premium o Valuation Exchange Year's Value of e Inception
Description of ltems(s) Hedged, Used for | Exhibit | Risk(s) Exchange, Counterparty Trade Maturity or Number of Notional Strike Price, Rate of Index (Received) (Received) | Current Year | Book/Adjusted | d Increase Changein | (Amortization| Hedged Potential | Entit| and at Year-
Description Income Generation or Replicated Identifier| (a) or Central_Clearinghouse Date Expiration Contracts Amount Received (Paid) Paid Paid Income Carrying Value | e | FairValue | (Decrease) | B.JA.C.V. | )/Accretion ltems Exposure y end (b)
Equity/ | JPMorgan Chase
Mozaic Index CALL Options. . | VAGLB Hedge - Fixed Indexed Annuity.... [ N/A........| Index | & Co TH6GLXDRUGQFU57RNEYY. | .03/22/2016 | .03/16/2018 LB12 | 153,080 243.1400 5,569 6,183 |.... ..6,183 B14 | e | et [ e s [ s 003.
Equity/ | JPMorgan Chase
Mozaic Index CALL Options...........ccc........ VAGLB Hedge - Fixed Indexed Annuity.... | N/A........ | Index | & Co TH6GLXDRUGQFUS7RNEY7. | .03/22/2016 | .03/16/2018 4465 | 1,116,989 252.9100 23,442 21,529 [ .| e 21,529 (1,913) [ v [ oo [ v o | s 003.
Equity/ | JPMorgan Chase
Mozaic Index CALL Options...................... VAGLB Hedge - Fixed Indexed Annuity.... | N/A........| Index | & Co 7H6GLXDRUGQFU57RNEY?. | .03/22/2016 | .03/16/2018 02,802 | 700,828 241.8200 | ...oooovvvvvvcveririnns | s 27,287 | oo .30,822 || v 30,822 3,535 | oo | e | oo | s | o 003
Equity/ | JPMorgan Chase
Mozaic Index CALL Options...................... VAGLB Hedge - Fixed Indexed Annuity.... | N/A........| Index | & Co TH6GLXDRUGQFU57RNEYY. | .03/22/2016 | .03/15/2019 w183 ] 288,389 242.7900 | ..oooovvvevverrnrrrnnns | v 13,880 | oo L3726 || 13,726 | ..oooovee (154) [ ooooeveeememimaninas [ eommmmmmmimmmsmnnsnns [ ommmmmmmsmmmnsnens [ oo [ v 003
Equity/ | JPMorgan Chase
Mozaic Index CALL Options...................... VAGLB Hedge - Fixed Indexed Annuity.... | N/A........ | Index | & Co THBGLXDRUGQFU57RNEYY. | .03/22/2016 | .03/15/2019 A8 | 121,898 242.7000 5,886 5829 | ... 5,829 (74 ) (TSRS NSRRI IS U SN 003.
Equity/ | JPMorgan Chase
Mozaic Index CALL Options...................... VAGLB Hedge - Fixed Indexed Annuity.... | N/A........| Index | & Co 7H6GLXDRUGQFU57RNEY7. | .03/22/2016 | .03/15/2019 ...6,829 | ... 1,708,355 242.6800 82,563 81,781 | .| oo 81,781 | e (782) [ oo [ rmmmimmanmnennns [ i [ s [ oo 003
Equity/ | JPMorgan Chase
Mozaic Index CALL Options...................... VAGLB Hedge - Fixed Indexed Annuity.... | N/A........| Index | & Co 7H6GLXDRUGQFU57RNEYY. | .03/22/2016 | .03/15/2019 ...5483 | ... 1,371,690 256.9800 36,299 27,532 | oo | vovere 27,5632 (EI (57 [ IR IR EURNOOOTY DO 003
Equity/ | JPMorgan Chase
Mozaic Index CALL Options. . | VAGLB Hedge - Fixed Indexed Annuity.... | N/A........| Index | & Co THBGLXDRUGQFU57RNEY7. | .03/22/2016 | .03/15/2019 | ............24,607 | ..... 6,155,620 2421600 | oo | e 303,647 302,796 | ..... ....302,796 (851) [ covvvuerenrrrereiens [ cenvererniiiiiirnens | v [ e | o 003.
Equity/ | JPMorgan Chase
Mozaic Index CALL Options...................... VAGLB Hedge - Fixed Indexed Annuity.... | N/A........| Index | & Co 7H6GLXDRUGQFU57RNEYY. | .03/22/2016 | .03/15/2019 25,079 | L 1,270,553 242.8100 | ..oovovvvcveverrverenns | e 61,100 | oo ...80,408 | .| ... 60,408 (B92) [ oovvoveeevermmeneeas [ omrmmmmmmmianmnnnnns [ erimneimiiniens [ s [ e 003
Equity/ | JPMorgan Chase
Mozaic Index CALL Options...................... VAGLB Hedge - Fixed Indexed Annuity.... | N/A........| Index | & Co 7H6GLXDRUGQFU57RNEYY. | .03/22/2016 | .03/15/2019 8,019 | L 1,505,801 253.3800 | ..oooovvvevvecrnrrrnnns | s L1 o (VI 38449 || 38,449 ((Cc72) 1 [N IR Y IR DO 003
Equity/ | JPMorgan Chase
Mozaic Index CALL Options...........cccc.cuun.. VAGLB Hedge - Fixed Indexed Annuity.... | N/A........ | Index | & Co TH6GLXDRUGQFU57RNEY7. | .03/22/2016 | .03/15/2019 ...56,428 | ...14,115,946 242.3200 | v | e 691,803 | ..o ...688,602 |..... ....688,602 (3,201) [ evveermeenrirenns [ v [ eevvriereinnnens [ v | e 003.
Equity/ | JPMorgan Chase
Mozaic Index CALL Options............ccc....... VAGLB Hedge - Fixed Indexed Annuity.... | N/A........ [ Index | & Co TH6GLXDRUGQFUS7RNEY7. | .03/22/2016 | .03/15/2019 ..20,182 | ... 5,048,649 2531200 | vooveeeerrrninnnes | e 158,628 | ....ovvvecvrveireens ...131,098 | ..... .. 131,008 | ...... (27,530) | cvvvveenrerrveennns | cverermeeirnnenn | cvniseeensisenens | ceereseeesneneinns | e 003.
Equity/ | JPMorgan Chase
Mozaic Index CALL Options...................... VAGLB Hedge - Fixed Indexed Annuity.... | N/A........| Index | & Co TH6GLXDRUGQFU57RNEY?. | .03/22/2016 | .03/15/2019 L.24343 | L. 6,089,662 243.0100 | ..oooovvvvveerrrrrrinns | s 290,413 | oo ...286,490 | ..... ....286,490 (EcKe72c) [N IR IR EURORONT BTN 003
Equity/ | JPMorgan Chase
Mozaic Index CALL Options...........ccc........ VAGLB Hedge - Fixed Indexed Annuity.... | N/A........ | Index | & Co TH6GLXDRUGQFU57RNEY7. | .03/22/2016 | .03/15/2019 ...5,870 | ... 1,468,487 250.6400 | ..oocvoererrierenies | v 51,364 | oovveeerieriinnns 44,585 | | 44,585 | oivcio o (B,779) [ oo [ e | oo | e | s 003
Equity/ | JPMorgan Chase
Mozaic Index CALL Options...........cc......... VAGLB Hedge - Fixed Indexed Annuity.... | N/A........ [ Index | & Co TH6GLXDRUGQFUS7RNEY7. | .03/22/2016 | .03/15/2019 ....63,682 | ...15,930,722 251.8200 529,199 ....449,405 | ..... ....449,405 | ....... (UL EZT SO [SPRRIN NSRRI USRI DO 003.
Equity/ | JPMorgan Chase
Mozaic Index CALL Options...................... VAGLB Hedge - Fixed Indexed Annuity.... | N/A........| Index | & Co 7H6GLXDRUGQFU57RNEY?. | .03/22/2016 | .03/15/2019 ..10,486 | ..... 2,623,068 250.1400 93,636 82,120 | .o | v 82,120 | ...... (ARSI USRI U DY IO DO 003
Equity/ | JPMorgan Chase
Mozaic Index CALL Options...................... VAGLB Hedge - Fixed Indexed Annuity.... | N/A........| Index | & Co TH6GLXDRUGQFU57RNEYY. | .03/22/2016 | .03/15/2019 ...80,786 | ...20,209,336 250.3800 | ...coovvvvveerevrrrenns | e 714,145 | oo, ...823467 | ... ..B823,467 | ... (90,678) | ..cvvvvvveerveeens | v | e | e | e 003
Equity/ | JPMorgan Chase
Mozaic Index CALL Options............ccc....... VAGLB Hedge - Fixed Indexed Annuity.... | N/A........ | Index | & Co TH6GLXDRUGQFUS7RNEY7. | .03/22/2016 | .03/15/2019 L 77,025 | ...19,268,654 249.0000 | ..ooooovveererinn | oo T2 | o ...646,327 | ..... ...646,327 | ...... (75,400) | <vvvooeoveerrerens | ceerermvemrenees | ceneseeensissenens | cveresevesnnnsennns | e 003.
Equity/ | JPMorgan Chase
Mozaic Index CALL Options...................... VAGLB Hedge - Fixed Indexed Annuity.... | N/A........| Index | & Co 7H6GLXDRUGQFU57RNEY?. | .03/22/2016 | .03/15/2019 901 225472 248.1400 8,752 7,960 | .o | oo 7,960 | .......... (792) [ oooveveevremmmnnenes [ ovrimmmsasammnannns [ i [ s [ oo 003
Morgan Stanley &
Equity Basket Options CALL - Rainbow Equity/ | Co International
Options VAGLB Hedge - Indexed Universal Life.... | N/A........ | Index | Ltd TH6GLXDRUGQFU57RNEYY. | .03/16/2016 | .03/15/2017 | ... 26,600,266 | ...26,600,266 2,015.9300 | ....ooovvvveveririrines | e 1891 | i ceeeen 1,901,925 | .1,901,925 | ... 790,034 | ..oooooeverenenennnas [ ovvmmmimnmimnannnnns [ omimimniiininns [ s [ s 003
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Statement as of September 30, 2016 of the NATIONWIDE LIFE & ANNUITY 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
Cre
dit
Qual
Cumulative ity of|  Hedge
Prior Year(s) | Current Year Adjustment Refe| Effectivenes
Schedul | Type(s Initial Cost of | Initial Cost of C Unrealized | Total Foreign| Current | to Carrying renc sat
el )of Date of Premium Premium o Valuation Exchange Year's Value of e Inception
Description of ltems(s) Hedged, Used for | Exhibit | Risk(s) Exchange, Counterparty Trade Maturity or Number of Notional Strike Price, Rate of Index (Received) (Received) | Current Year | Book/Adjusted | d Increase Changein | (Amortization| Hedged Potential | Entit| and at Year-
Description Income Generation or Replicated Identifier| (a) or Central_Clearinghouse Date Expiration Contracts Amount Received (Paid) Paid Paid Income Carrying Value | e | FairValue | (Decrease) | B.JA.C.V. | )/Accretion ltems Exposure y end (b)

Equity/ | JPMorgan Chase

Mozaic Index CALL Options. . | VAGLB Hedge - Fixed Indexed Annuity.... [ N/A........| Index | & Co TH6GLXDRUGQFU57RNEYY. | .04/04/2016 | .03/29/2018 240 60,111 243.5900 2,214 2372 | ... 2,372 S LT 20 VORI VOVOTOOTORTOIOS VOTOTIROTRTOTOION VOO IO 003.
Equity/ | JPMorgan Chase

Mozaic Index CALL Options...........ccc........ VAGLB Hedge - Fixed Indexed Annuity.... | N/A........ | Index | & Co TH6GLXDRUGQFUS7RNEY7. | .04/04/2016 | .03/29/2018 L1825 | 456,627 242.8800 | ..oooooorerereninns | e 17441 | s L8872 | | 18,872 | oot LABT | s | e [ v | e [ s 003,
Equity/ | JPMorgan Chase

Mozaic Index CALL Options...................... VAGLB Hedge - Fixed Indexed Annuity.... | N/A........| Index | & Co 7H6GLXDRUGQFU57RNEYY. | .04/04/2016 | .03/29/2018 452 | 112,975 255.2700 2,143 1796 | oo | oo 1,796 (BA7) [ ooooeveeevemiinninas [ ormmmiisinisinins [ s [ s [ e 003
Equity/ | JPMorgan Chase

Mozaic Index CALL Options...................... VAGLB Hedge - Fixed Indexed Annuity.... | N/A........| Index | & Co TH6GLXDRUGQFU57RNEYY. | .04/04/2016 | .03/29/2018 2,029 | ... 507,617 243.5200 | ....ooovvvveerrrreinnns | v 18,760 | oo 20120 || e 20,120 | oo ,360 [ oo [ o [ s [ s [ s 003
Equity/ | JPMorgan Chase

Mozaic Index CALL Options...................... VAGLB Hedge - Fixed Indexed Annuity.... | N/A........ | Index | & Co THBGLXDRUGQFU57RNEY7. | .04/04/2016 | .03/29/2018 L1887 | 421,987 253.8800 8,717 7,587 | ... JRUOURY (1.1 A ENRRROOON (0 1< 10) 1 SUURUROORNRRROORT SUORPOORRSOUR [NROOOURROOONT SRRSO O 003.
Equity/ | JPMorgan Chase

Mozaic Index CALL Options...................... VAGLB Hedge - Fixed Indexed Annuity.... | N/A........| Index | & Co 7H6GLXDRUGQFU57RNEY7. | .04/04/2016 | .03/29/2018 ..4500 | ... 1,127,974 242.9200 | ....ooovvvvveerrrerenns | i 42,995 | .o LABAT || 46,497 3,502 | covvvevvevvevceeeeees | cvvveeenenenenenenens | cevveeenenenenenens | ceeveeesenesesesesenens | o 003
Equity/ | JPMorgan Chase

Mozaic Index CALL Options...................... VAGLB Hedge - Fixed Indexed Annuity.... | N/A........| Index | & Co TH6GLXDRUGQFU57RNEYY. | .04/04/2016 | .03/29/2018 ..6,659 | ... 1,665,890 251.8500 | ...oooovvvvvvcrrvirnnns | v 38,846 | .....ccooooevevrrerns 35587 || s 35,587 ((c251c) N IR I ERROTY BTN 003
Equity/ | JPMorgan Chase

Mozaic Index CALL Options. . | VAGLB Hedge - Fixed Indexed Annuity.... | N/A........| Index | & Co THBGLXDRUGQFU57RNEY7. | .04/04/2016 | .03/29/2018 333 83,426 243.0200 3,164 3417 | ... L3417 253 | oeveeerveneiennns | ceeviiessissnsiens | crvesssssiiennns | eersiensiessisnsins | o 003.
Equity/ | JPMorgan Chase

Mozaic Index CALL Options...................... VAGLB Hedge - Fixed Indexed Annuity.... | N/A........| Index | & Co 7H6GLXDRUGQFU57RNEYY. | .04/04/2016 | .03/29/2018 406 | ... 101,510 251.1600 2,465 2295 | ... 2295 | oo (170) [ ooeoemeeemmmmmmnenns [ omrmmmmmmmmanmsonnns [ oo [ s [ oo 003
Equity/ | JPMorgan Chase

Mozaic Index CALL Options...................... VAGLB Hedge - Fixed Indexed Annuity.... | N/A........| Index | & Co TH6GLXDRUGQFU57RNEYY. | .04/04/2016 | .03/29/2018 | ...........26,178 | ..... 6,548,583 251.3900 | ..ocoovvvvvvvnnrrrrenns | e 156,877 | .ovovevvvevvvvvniinnnns ceveeneennn 145,286 | ... ... 145286 | ... (KRS [ NI DY EUROTY DO 003
Equity/ | JPMorgan Chase

Mozaic Index CALL Options...........cccc.cuun.. VAGLB Hedge - Fixed Indexed Annuity.... | N/A........ | Index | & Co TH6GLXDRUGQFUS57RNEYT7. | .04/04/2016 | .03/29/2018 | .......... 1,774 | ........ 443,799 250.7800 | oo | i 11,016 | oo e 10,346 || e 10,346 ((740) ) PSPPSRI ISSURRRIIRRRTIO ISR USSR SN 003.
Equity/ | JPMorgan Chase

Mozaic Index CALL Options............ccc....... VAGLB Hedge - Fixed Indexed Annuity.... | N/A........ [ Index | & Co TH6GLXDRUGQFUS57RNEY7. | .04/04/2016 | .03/29/2018 | ............37,998 | ..... 9,505,535 250.2100 | vooveveerrrrninnnes | eevees 243,828 | ..o 231,923 | ..231,923 | ... (11,905) | covvooeeeericvees | cverermvemmrnnens | coveserensansenens | cvererseeesesnesesnns | e 003.
Equity/ | JPMorgan Chase

Mozaic Index CALL Options...................... VAGLB Hedge - Fixed Indexed Annuity.... | N/A........| Index | & Co TH6GLXDRUGQFU57RNEYY. | .04/04/2016 | .03/29/2018 293 | 73,332 249.3600 | .....ooovvveverevvrinns | s 1,975 | oo U X < N VOO I 1,913 ({721 [T TN VI IV O 003
Equity/ | JPMorgan Chase

Mozaic Index CALL Options...........ccc........ VAGLB Hedge - Fixed Indexed Annuity.... | N/A........ [ Index | & Co THE6GLXDRUGQFUS7RNEY7. | .04/04/2016 | .03/29/2018 3,808 952,557 248.7000 26,622 26,136 [ .....| cooe 26,136 | ..oooerens (486) [ cvvvevrvevrvrrerniees | evrrenriesiiiniins | cervieeeiisnsiens [ v | s 003,
Equity/ | JPMorgan Chase

Mozaic Index CALL Options...........cc......... VAGLB Hedge - Fixed Indexed Annuity.... | N/A........ [ Index | & Co TH6GLXDRUGQFUS7RNEY7. | .04/04/2016 | .03/29/2018 1286 | 71,488 243.0900 2,701 2914 | ... 2,914 213 [ s [ v [ e e | s 003.
Equity/ | JPMorgan Chase

Mozaic Index CALL Options...................... VAGLB Hedge - Fixed Indexed Annuity.... | N/A........| Index | & Co 7H6GLXDRUGQFU57RNEYY. | .04/04/2016 | .03/29/2019 2208 | . 51,981 243.0600 2,550 2449 | .| 2449 | ... (101) [ ovevevmmememmmnnenes [ eommmmmmmmmmmmmninnns [ s [ o [ v 003
Equity/ | JPMorgan Chase

Mozaic Index CALL Options...................... VAGLB Hedge - Fixed Indexed Annuity.... | N/A........| Index | & Co TH6GLXDRUGQFU57RNEYY. | .04/04/2016 | .03/29/2019 | .............8,645 | ..... 2,162,521 243.0400 | ....oooovvveervrvrrenns | e 106,147 | .oooovvevevvvrveiinnnns cerreenen 101,997 | .....101,997 (4,150) [ oo | e [ e | e [ s 003
Equity/ | JPMorgan Chase

Mozaic Index CALL Options............ccc....... VAGLB Hedge - Fixed Indexed Annuity.... | N/A........ | Index | & Co TH6GLXDRUGQFUS7RNEY7. | .04/04/2016 | .03/29/2019 | .............4,883 | ... 1,221,454 257.9200 32,109 23224 | ... 23,224 ((X:1:15) ) (SRR SRRSO (TR (USRNSSR 003.
Equity/ | JPMorgan Chase

Mozaic Index CALL Options...................... VAGLB Hedge - Fixed Indexed Annuity.... | N/A........| Index | & Co 7H6GLXDRUGQFU57RNEYY. | .04/04/2016 | .03/29/2019 | ...........16,818 | ..... 4,207,291 242.9200 | ....ooovvvvvvevvririnns | e 207473 | oo, v 199,696 | ... ......199,696 il TTTT) [ s [ v [ v [ v | o 003
Equity/ | JPMorgan Chase

Mozaic Index CALL Options. .| VAGLB Hedge - Fixed Indexed Annuity.... [ N/A........| Index | & Co TH6GLXDRUGQFU57RNEYY. | .04/04/2016 | .03/29/2019 | ........... 1,715 | ....... 428,927 243.4500 20,722 19,796 | ..... (926) [ ovvvvveveremememnnns [ omvmmmmmemssmmnnnnns [ i [ s [ v 003.
Equity/ | JPMorgan Chase

Mozaic Index CALL Options...................... VAGLB Hedge - Fixed Indexed Annuity.... | N/A........ | Index | & Co THBGLXDRUGQFU57RNEY7. | .04/04/2016 | .03/29/2019 1,406 | ... 351,805 254.0100 | .oovoooeveserins | e 11,002 8,699 | ... 8,699 (2,303) [ ovvoeverrrrerernns | vevrieeisnsiiennns | sesrssessiesnses | cervsessiesssiesines | e 003.
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Statement as of September 30, 2016 of the NATIONWIDE LIFE & ANNUITY 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
Cre
dit
Qual
Cumulative ity of|  Hedge
Prior Year(s) | Current Year Adjustment Refe| Effectivenes
Schedul | Type(s Initial Cost of | Initial Cost of C Unrealized | Total Foreign| Current | to Carrying renc sat
el )of Date of Premium Premium o Valuation Exchange Year's Value of e Inception
Description of ltems(s) Hedged, Used for | Exhibit | Risk(s) Exchange, Counterparty Trade Maturity or Number of Notional Strike Price, Rate of Index (Received) (Received) | Current Year | Book/Adjusted | d Increase Changein | (Amortization| Hedged Potential | Entit| and at Year-
Description Income Generation or Replicated Identifier| (a) or Central_Clearinghouse Date Expiration Contracts Amount Received (Paid) Paid Paid Income Carrying Value | e | FairValue | (Decrease) | B.JA.C.V. | )/Accretion ltems Exposure y end (b)

Equity/ | JPMorgan Chase

Mozaic Index CALL Options. . | VAGLB Hedge - Fixed Indexed Annuity.... [ N/A........| Index | & Co TH6GLXDRUGQFU57RNEYY. | .04/04/2016 | .03/29/2019 ...82,395 | ..20,611,971 243.0200 | ....ooooveveveriririnns | e 1,012,521 973,201 |..... L2973.201 | ({17 7.0) [N IR DU BT DO 003.
Equity/ | JPMorgan Chase

Mozaic Index CALL Options...........ccc........ VAGLB Hedge - Fixed Indexed Annuity.... | N/A........ | Index | & Co TH6GLXDRUGQFUS7RNEY7. | .04/04/2016 | .03/29/2019 ..18,910 | ... 4,730,431 254.0800 | ...ooorvveieriiinn | s 147,484 | ..o ...116,435 | ..... .. 116,435 | ...... (31,049) | ovvooererenies | cvererererenniens | cvrisenerissenens | e | e 003,
Equity/ | JPMorgan Chase

Mozaic Index CALL Options...................... VAGLB Hedge - Fixed Indexed Annuity.... | N/A........| Index | & Co 7H6GLXDRUGQFU57RNEYY. | .04/04/2016 | .03/29/2019 . A11506 | 2,878,378 242.9500 | ....ooovvvvvvrvvrrrinns | e S I ...136,405 | ..... ....136,405 ((KC 74D [ NN NN EUROTY DO 003
Equity/ | JPMorgan Chase

Mozaic Index CALL Options...................... VAGLB Hedge - Fixed Indexed Annuity.... | N/A........| Index | & Co TH6GLXDRUGQFU57RNEYY. | .04/04/2016 | .03/29/2019 330 82,518 251.2800 2,902 2426 | .| oo 2426 | ......... (BT6) [ oveoeveeeremenenenas [ ommmmmmmimmanmininns [ ommmmmiasiminsnens [ ovvemmmmmissmnisinnns [ v 003
Equity/ | JPMorgan Chase

Mozaic Index CALL Options...................... VAGLB Hedge - Fixed Indexed Annuity.... | N/A........ | Index | & Co THBGLXDRUGQFU57RNEY7. | .04/04/2016 | .03/29/2019 ...57,575 | ...14,402,959 252.5700 | vooreveeverninnnes | cvveen 479,346 | ..o ...390,640 | ..... ...390,640 | ....... (88,708) | ..cvvvveveerverenes | wrvemmerereenreiins | eeerrnereisimnines | cvevsmsseeenennienees | o 003.
Equity/ | JPMorgan Chase

Mozaic Index CALL Options...................... VAGLB Hedge - Fixed Indexed Annuity.... | N/A........| Index | & Co 7H6GLXDRUGQFU57RNEY7. | .04/04/2016 | .03/29/2019 L A3TT 1,094,923 250.7100 39,438 33,346 |.... 33,346 {(CX0ie%J [ NSRRI EURNOTY DO 003
Equity/ | JPMorgan Chase

Mozaic Index CALL Options...................... VAGLB Hedge - Fixed Indexed Annuity.... | N/A........| Index | & Co TH6GLXDRUGQFU57RNEYY. | .04/04/2016 | .03/29/2019 ...95,656 | ...23,929,408 251.3400 839,280 701,017 |.... L.701,017 | (RIS Y IR IR IR DO 003
Equity/ | JPMorgan Chase

Mozaic Index CALL Options. . | VAGLB Hedge - Fixed Indexed Annuity.... | N/A........| Index | & Co THBGLXDRUGQFU57RNEY7. | .04/04/2016 | .03/29/2019 ..24583 | ... 6,149,726 249.3400 | ...ocooovvviierrii | e 234,548 203,487 | ..... ...203,487 | ....... (31,087 [ vvvvveveervernens | cvvverinereenieinns | everenrveisiininns | cvevsissnssesessieiees | o 003,

Equity Basket Options CALL - Rainbow Equity/ | Goldman Sachs

Options VAGLB Hedge - Indexed Universal Life.... | N/A........ | Index | Group TH6GLXDRUGQFU57RNEY7. | .04/06/2016 | .02/15/2017 | ... 51,874,413 | ..51,874,413 2,015.9300 | ....oooovevevrverirnnns | e 5,208,191 6,925,503 |..... 6,925,503 | 1,717,312 | oo [ oo oo [ s [ s 003

Equity Basket Options CALL - Rainbow Equity/ | Goldman Sachs

Options VAGLB Hedge - Indexed Universal Life.... | N/A........ | Index | Group TH6GLXDRUGQFU57RNEYY. | .04/18/2016 | .04/14/2017 | ... 29,958,752 | ...29,958,752 2,080.7300 | ....ooovveveverevinines | e 1,156,408 | ..ooovcvvrrvvcecrrnes v 1,244361 | L1.244361 | 87,953 | ..ooveeeueueuiunninas [ ommmmmimimimniiinnns [ eesmisninininnnens [ i [ i 003
Equity/ | JPMorgan Chase

Mozaic Index CALL Options...........cccc.cuun.. VAGLB Hedge - Fixed Indexed Annuity.... | N/A........ | Index | & Co TH6GLXDRUGQFUS57RNEY7. | .04/20/2016 | .04/13/2018 LG9 4,868 244.2700 195 185 | ... ...185 (U[0) ) PSRRI ISR IS USRI SN 003.
Equity/ | JPMorgan Chase

Mozaic Index CALL Options............ccc....... VAGLB Hedge - Fixed Indexed Annuity.... | N/A........ [ Index | & Co TH6GLXDRUGQFUS7RNEY7. | .04/20/2016 | .04/13/2018 682 | ... 170,579 244.0600 6,921 6,570 | ... 6,570 (351) [ cveverrrerrrvnrns [ eerrremrernennnenens | veverrernerenens [ creeenisesineninens | e 003.
Equity/ | JPMorgan Chase

Mozaic Index CALL Options...................... VAGLB Hedge - Fixed Indexed Annuity.... | N/A........| Index | & Co TH6GLXDRUGQFU57RNEYY. | .04/20/2016 | .04/13/2018 124 30,995 256.5600 631 447 | ... AT (184) [ ooooeveevveneennanas [ eommmmmmmimimnmsnsnns [ ovmmmmmisiinsnins [ ovmmisisninnnns [ v 003
Equity/ | JPMorgan Chase

Mozaic Index CALL Options...........ccc........ VAGLB Hedge - Fixed Indexed Annuity.... | N/A........ [ Index | & Co TH6GLXDRUGQFU57RNEY7. | .04/20/2016 | .04/13/2018 633 | s 158,471 243.6500 6,563 6,270 | ... 6,270 T2 K) ) [OOSR IR IO IO 003,
Equity/ | JPMorgan Chase

Mozaic Index CALL Options...........cc......... VAGLB Hedge - Fixed Indexed Annuity.... | N/A........ [ Index | & Co TH6GLXDRUGQFUS7RNEY7. | .04/20/2016 | .04/13/2018 29 | e 7,260 2442700 291 276 | ... 276 (GE5) ) USRI FUSORRTON ORI IOIRRRRROIINY SN 003.
Equity/ | JPMorgan Chase

Mozaic Index CALL Options...................... VAGLB Hedge - Fixed Indexed Annuity.... | N/A........| Index | & Co 7H6GLXDRUGQFU57RNEYY. | .04/20/2016 | .04/13/2018 | .............2,952 | ....... 738,482 254.9700 | ...ooovvvvvvvcrrrirnnns | v 16,531 | oo L2279 || 12,279 | ccccccldi252) | oo | cevvvecreneniccnenins | cevveneneneninenees | cvevenesesescsesesesens | o 003
Equity/ | JPMorgan Chase

Mozaic Index CALL Options...................... VAGLB Hedge - Fixed Indexed Annuity.... | N/A........| Index | & Co TH6GLXDRUGQFU57RNEYY. | .04/20/2016 | .04/13/2018 | .............5,969 | ..... 1,493,105 243.9900 60,760 57,773 | cocee | o 57,773 (72157 Y IR B EURRRT BN 003
Equity/ | JPMorgan Chase

Mozaic Index CALL Options............ccc....... VAGLB Hedge - Fixed Indexed Annuity.... | N/A........ | Index | & Co TH6GLXDRUGQFUS7RNEY7. | .04/20/2016 | .04/13/2018 | ...........10,801 | ..... 2,702,018 252.7700 | woovererrrnererernnns | crererenad 68,695 | .....cccvorerrerenns 54269 || 54269 | ... (14,426) | coooveverererennes [ everveeriersivenn [ v | e | e 003.
Equity/ | JPMorgan Chase

Mozaic Index CALL Options...................... VAGLB Hedge - Fixed Indexed Annuity.... | N/A........| Index | & Co 7H6GLXDRUGQFU57RNEYY. | .04/20/2016 | .04/13/2018 ..8,484 | ... 2,122 475 251.8400 56,931 46,035 | ... | ..o 46,035 | ....... [([0RE1ST5) [N USRI DU EUSNOTY BOTOOON 003
Equity/ | JPMorgan Chase

Mozaic Index CALL Options. .| VAGLB Hedge - Fixed Indexed Annuity.... [ N/A........| Index | & Co 7H6GLXDRUGQFU57RNEYY. | .04/20/2016 | .04/13/2018 ..26,464 | ..... 6,620,192 250.9600 [ ..ooocrvveverniisaes | v 186,570 154,167 | ..... 154167 | ((72210) I [N IR DU IR DO 003.
Equity/ | JPMorgan Chase

Mozaic Index CALL Options...................... VAGLB Hedge - Fixed Indexed Annuity.... | N/A........ | Index | & Co THBGLXDRUGQFU57RNEY7. | .04/20/2016 | .04/13/2018 162 | 40,626 248.9700 cerernne L2768 | s cevnenneennn 1,104 | L e 1,104 | (L7 [FSPTRSTIINS INSIRSIRIOR ISR USRI DTN 003.
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Statement as of September 30, 2016 of the NATIONWIDE LIFE & ANNUITY 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
Cre
dit
Qual
Cumulative ity of|  Hedge
Prior Year(s) | Current Year Adjustment Refe| Effectivenes
Schedul | Type(s Initial Cost of | Initial Cost of C Unrealized | Total Foreign| Current | to Carrying renc sat
el )of Date of Premium Premium o Valuation Exchange Year's Value of e Inception
Description of ltems(s) Hedged, Used for | Exhibit | Risk(s) Exchange, Counterparty Trade Maturity or Number of Notional Strike Price, Rate of Index (Received) (Received) | Current Year | Book/Adjusted | d Increase Changein | (Amortization| Hedged Potential | Entit| and at Year-
Description Income Generation or Replicated Identifier| (a) or Central_Clearinghouse Date Expiration Contracts Amount Received (Paid) Paid Paid Income Carrying Value | e | FairValue | (Decrease) | B.JA.C.V. | )/Accretion ltems Exposure y end (b)

Equity/ | JPMorgan Chase

Mozaic Index CALL Options. . | VAGLB Hedge - Fixed Indexed Annuity.... [ N/A........| Index | & Co TH6GLXDRUGQFU57RNEYY. | .04/20/2016 | .04/13/2018 451 | 112,882 243.3700 4549 | ... 1eee(189) [ eveieiviiinieinnnas [ e [ s [ s [ s 003.
Equity/ | JPMorgan Chase

Mozaic Index CALL Options...........ccc........ VAGLB Hedge - Fixed Indexed Annuity.... | N/A........ | Index | & Co TH6GLXDRUGQFUS7RNEY7. | .04/20/2016 | .04/13/2018 729 | 182,399 249.5000 5,571 4762 | ... 4,762 (809) [ cvvveveverrerrrrrees | evvvesriresssirnsans | cemveesesesnsiens | cvversiessieseinnns | e 003.
Equity/ | JPMorgan Chase

Mozaic Index CALL Options...................... VAGLB Hedge - Fixed Indexed Annuity.... | N/A........| Index | & Co 7H6GLXDRUGQFU57RNEYY. | .04/20/2016 | .04/12/2019 | ............1,022 | ........ 255,631 243.8300 | ....ooovvvvvvcrrreinnns | v 13,356 | oo LB12 || B2 | e (1T44) | s | e | cevveeencnecinenees | e | o 003
Equity/ | JPMorgan Chase

Mozaic Index CALL Options...................... VAGLB Hedge - Fixed Indexed Annuity.... | N/A........| Index | & Co TH6GLXDRUGQFU57RNEYY. | .04/20/2016 | .04/12/2019 | ............6,278 | ... 1,570,550 243.9600 | .....oovvvvverrrrernnns | e 81,616 | oo L.70849 || 70,849 | ... (L (570 ) [ U DY EUNOT DO 003
Equity/ | JPMorgan Chase

Mozaic Index CALL Options...................... VAGLB Hedge - Fixed Indexed Annuity.... | N/A........ | Index | & Co THBGLXDRUGQFUS7RNEY7. | .04/20/2016 | .04/12/2019 | .............8,295 | ..... 2,075,125 258.6700 59,062 37875 || v 37875 | ... (21,187 [ v | e | e | cveviissseeeessienees | o 003.
Equity/ | JPMorgan Chase

Mozaic Index CALL Options...................... VAGLB Hedge - Fixed Indexed Annuity.... | N/A........| Index | & Co 7H6GLXDRUGQFU57RNEYY. | .04/20/2016 | .04/12/2019 | ...........17,959 | ..... 4,492,603 243.9000 | ....ooovvvvevrrerrriens | e 234,005 203,315 | ..... 203,315 | ...... [(CTICIe[0) N [N NN IV IUSNNOTY OSSN 003
Equity/ | JPMorgan Chase

Mozaic Index CALL Options...................... VAGLB Hedge - Fixed Indexed Annuity.... | N/A........| Index | & Co TH6GLXDRUGQFU57RNEYY. | .04/20/2016 | .04/12/2019 S V2 103,101 243.6100 5,432 4738 | .| v 4,738 ((CIST:Y N [UOUURUURUROSOOOOOONS [SUSOOPSOSPOOPIOOOIOTS EUTRUOIUIOINONIOIOO EVTNNONOTY OO 003
Equity/ | JPMorgan Chase

Mozaic Index CALL Options. . | VAGLB Hedge - Fixed Indexed Annuity.... | N/A........| Index | & Co THBGLXDRUGQFUS7RNEY7. | .04/20/2016 | .04/12/2019 ....258 64,634 255.1600 2,142 1496 | ... (B46) | ..ooooerenrrrreiens [ e | v [ e | o 003.
Equity/ | JPMorgan Chase

Mozaic Index CALL Options...................... VAGLB Hedge - Fixed Indexed Annuity.... | N/A........| Index | & Co TH6GLXDRUGQFU57RNEY7. | .04/20/2016 | .04/12/2019 | .........114,150 | ...28,555,859 243.9400 | .....ooovvverereririrns | e 1,485,006 | ...oovvvvrvvreeerree v 1,289,555 | . ..1,289,555 | ... (L1 XD [N OO NN EUNON DOSOOON 003
Equity/ | JPMorgan Chase

Mozaic Index CALL Options...................... VAGLB Hedge - Fixed Indexed Annuity.... | N/A........| Index | & Co TH6GLXDRUGQFU57RNEYY. | .04/20/2016 | .04/12/2019 | ............22,656 | ..... 5,667,688 255.1100 | ..ocoovvvvveerrrrvrenns | e 188,273 | ..ooovvvvevvvrvriinnnns cerrennennn 131,590 | .....131,590 ((STSHSXEK) [ IO DR EUNOTY DO 003
Equity/ | JPMorgan Chase

Mozaic Index CALL Options...........cccc.cuun.. VAGLB Hedge - Fixed Indexed Annuity.... | N/A........ | Index | & Co TH6GLXDRUGQFUS57RNEYT7. | .04/20/2016 | .04/12/2019 | .............2,506 | ....... 626,893 243.8700 32,703 28416 | .....| e 28,416 | oo ed(4,287) [ e | e e s | s 003.
Equity/ | JPMorgan Chase

Mozaic Index CALL Options............ccc....... VAGLB Hedge - Fixed Indexed Annuity.... | N/A........ [ Index | & Co TH6GLXDRUGQFUS7RNEY7. | .04/20/2016 | .04/12/2019 | .............2,451 | ... 613,245 252.1300 23,068 17,231 | | e 17,231 (5,837) [ cvvvrerererrrrenens | vererneerneresnnnns | wovvereerssssenins [ ceernneersnnienens [ veveene 003.
Equity/ | JPMorgan Chase

Mozaic Index CALL Options...................... VAGLB Hedge - Fixed Indexed Annuity.... | N/A........| Index | & Co TH6GLXDRUGQFU57RNEYY. | .04/20/2016 | .04/12/2019 | ............74,076 | ...18,530,890 253.4900 658,537 ceveernennn ATT865 | ... LATT865 | ... (RO 73 O U IR EUROR DO 003
Equity/ | JPMorgan Chase

Mozaic Index CALL Options...........ccc........ VAGLB Hedge - Fixed Indexed Annuity.... | N/A........ | Index | & Co TH6GLXDRUGQFU57RNEYY. | .04/20/2016 | .04/12/2019 | ..............2,655 | ........ 664,095 251.4000 25,750 19,523 | .o | overens 19,523 (8,227) | covvvvvrerevrieenee [ eenevivennreiiennns [ eevvieseeesiesens [ e | v 003
Equity/ | JPMorgan Chase

Mozaic Index CALL Options...........cc......... VAGLB Hedge - Fixed Indexed Annuity.... | N/A........ [ Index | & Co TH6GLXDRUGQFUS7RNEY7. | .04/20/2016 | .04/12/2019 | .........105,077 | ...26,285,940 2521300 | vooveveerrenirnnes | e 988,770 | ..oooverrerirns cevnennen 138,592 | e 138,592 | L. (VIURI£:) ) SOOI INUORRORRTOON IURRSOOION IOTRRRIRROOINY IS 003.
Equity/ | JPMorgan Chase

Mozaic Index CALL Options...................... VAGLB Hedge - Fixed Indexed Annuity.... | N/A........| Index | & Co 7H6GLXDRUGQFU57RNEYY. | .04/20/2016 | .04/12/2019 | ............. 7,598 | ... 1,900,641 250.2500 | ....ooovvvvvvcvrrirnnns | i 77,269 59,929 |..... 59,929 | ..... (CT10) 1 S U DY IO DO 003
Equity/ | JPMorgan Chase

Mozaic Index CALL Options...................... VAGLB Hedge - Fixed Indexed Annuity.... | N/A........| Index | & Co TH6GLXDRUGQFU57RNEYY. | .05/09/2016 | .05/04/2018 12 3,049 243.9800 94 19 | .. .19 25 [ cooeeeevevninrennnnes [ eeevnennennnnnennnens [ seeeeesnensssnenens [ sreeesenessssnssenennns | e 003.
Equity/ | JPMorgan Chase

Mozaic Index CALL Options............ccc....... VAGLB Hedge - Fixed Indexed Annuity.... | N/A........ | Index | & Co TH6GLXDRUGQFU57RNEY7. | .05/09/2016 | .05/04/2018 | .............1,586 396,704 2444700 | .ovvooerevenns | e 11,846 | oo e 15,024 || 15,024 | oo 3178 | o [ e [ v [ e | e 003.
Equity/ | JPMorgan Chase

Mozaic Index CALL Options...................... VAGLB Hedge - Fixed Indexed Annuity.... | N/A........| Index | & Co 7H6GLXDRUGQFU57RNEY?. | .05/09/2016 | .05/04/2018 135 33,669 256.8200 432 488 | ... ...488 BB [ covvevevevivirenenins [ crsvensnsnsssnssenens [ v | s | 003
Equity/ | JPMorgan Chase

Mozaic Index CALL Options. . | VAGLB Hedge - Fixed Indexed Annuity.... | N/A........| Index | & Co TH6GLXDRUGQFU57RNEYY. | .05/09/2016 | .05/04/2018 | .............2,760 | ........ 690,484 244.7700 20,232 25,634 | ... 25,634 | o502 | oo | i | e | e | e 003.




Statement as of September 30, 2016 of the NATIONWIDE LIFE & ANNUITY 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
Cre
dit
Qual
Cumulative ity of|  Hedge
Prior Year(s) | Current Year Adjustment Refe| Effectivenes
Schedul | Type(s Initial Cost of | Initial Cost of C Unrealized | Total Foreign| Current | to Carrying renc sat
el )of Date of Premium Premium o Valuation Exchange Year's Value of e Inception
Description of Items(s) Hedged, Used for | Exhibit | Risk(s) Exchange, Counterparty Trade Maturity or [ Number of Notional Strike Price, Rate of Index (Received) (Received) | Current Year | Book/Adjusted | d Increase Changein | (Amortization| Hedged Potential | Entit| and at Year-
Description Income Generation or Replicated Identifier| (a) or Central_Clearinghouse Date Expiration Contracts Amount Received (Paid) Paid Paid Income Carrying Value | e | FairValue | (Decrease) | B.JA.C.V. | )/Accretion ltems Exposure y end (b)

¥2°9030

Equity/ | JPMorgan Chase
. | VAGLB Hedge - Fixed Indexed Annuity.... | N/A........| Index | & Co TH6GLXDRUGQFU57RNEY7. | .05/09/2016 | .05/04/2018 209 52,161 245.4400

Mozaic Index CALL Options. 1,468 1,851 |..... ..1,851 383 | e | cvenrieeieeieniiens | e | ceveeereriieniiesennns | v 003

Equity/ | JPMorgan Chase

Mozaic Index CALL Options...........ccc........ VAGLB Hedge - Fixed Indexed Annuity.... | N/A........ | Index | & Co TH6GLXDRUGQFUS7RNEY7. | .05/09/2016 | .05/04/2018 | ............5,743 | ..... 1,436,694 255.7800 | .ovvoverrerererinns | e 19,929 22,825 |..... 22,825 2,896 | oo | creernreeniieniiens | evenersnsinnnns | sesssiessesssinsnes | s 003.
Equity/ | JPMorgan Chase

Mozaic Index CALL Options...................... VAGLB Hedge - Fixed Indexed Annuity.... | N/A........| Index | & Co 7H6GLXDRUGQFU57RNEYY. | .05/09/2016 | .05/04/2018 | .............8,749 | ..... 2,188,750 244.2500 66,233 84,102 | ... | oo 84,102 | ....... 17,869 | covvvveevvvcvcereenns | o | cevvveenesnensenens | cvevevesesesssesesesiss | covie 003
Equity/ | JPMorgan Chase

Mozaic Index CALL Options...................... VAGLB Hedge - Fixed Indexed Annuity.... | N/A........| Index | & Co 7H6GLXDRUGQFU57RNEYY. | .05/09/2016 | .05/04/2018 | ...........17,189 | ..... 4,299,973 253.4800 | ....ooovvvvvecrrrernnns | v (VR £ PR 1 1 T IO I 83,167 | ....... 12,693 | oo | e | ceveeneneeennnenens | cveveeesenesssesenesens | coveee 003
Equity/ | JPMorgan Chase

Mozaic Index CALL Options...................... VAGLB Hedge - Fixed Indexed Annuity.... | N/A........ | Index | & Co THBGLXDRUGQFU57RNEY7. | .05/09/2016 | .05/04/2018 | .................339 | .......... 84,807 244 8300 2,478 3,136 | ... 3,136 B58 | covoeeierieiens | v [ e [ e | e 003.
Equity/ | JPMorgan Chase

Mozaic Index CALL Options...................... VAGLB Hedge - Fixed Indexed Annuity.... | N/A........| Index | & Co TH6GLXDRUGQFU57RNEY7. | .05/09/2016 | .05/04/2018 | ................202 | ......... 50,562 252.9300 863 1,024 || 1,024 | 161 | e | i v [ s [ s 003
Equity/ | JPMorgan Chase

Mozaic Index CALL Options...................... VAGLB Hedge - Fixed Indexed Annuity.... | N/A........| Index | & Co 7H6GLXDRUGQFU57RNEYY. | .05/09/2016 | .05/04/2018 | ...............337 | ........e. 84,281 244.0900 2,577 3273 |... 3273 (S1STC N [ UV VRO EURNROT OO 003
Equity/ | JPMorgan Chase

Mozaic Index CALL Options. . | VAGLB Hedge - Fixed Indexed Annuity.... | N/A........| Index | & Co THBGLXDRUGQFU57RNEY7. | .05/09/2016 | .05/04/2018 LA7,709 | 4,430,083 252.6200 1,985 [ .| 091,985 | e LTV A0 OO SOOI SOOI ISP IS 003.
Equity/ | JPMorgan Chase

Mozaic Index CALL Options...................... VAGLB Hedge - Fixed Indexed Annuity.... | N/A........| Index | & Co 7H6GLXDRUGQFU57RNEY7. | .05/09/2016 | .05/04/2018 | ............54,122 | ...13,539,119 251.8200 | ...ooovvvvvvvercririens | e 249,502 299,931 | ... 299,931 | ... 50,429 | ..o [ o [ s [ s [ s 003
Equity/ | JPMorgan Chase

Mozaic Index CALL Options...................... VAGLB Hedge - Fixed Indexed Annuity.... | N/A........| Index | & Co TH6GLXDRUGQFU57RNEYY. | .05/09/2016 | .05/04/2018 | ................462 | ....... 115,494 244.7900 3,380 4,282 | .| e 4,282 903 | oo [ e [ e s [ s 003
Equity/ | JPMorgan Chase

Mozaic Index CALL Options...........cccc.cuun.. VAGLB Hedge - Fixed Indexed Annuity.... | N/A........ | Index | & Co TH6GLXDRUGQFUS57RNEYT7. | .05/09/2016 | .05/04/2018 | ................798 | ........ 199,570 249.4000 e, 348 5335 | ... 5,335 987 | coeeeererineriins [ cerrnerineninenis | v [ e | s 003.
Equity/ | JPMorgan Chase

Mozaic Index CALL Options............ccc....... VAGLB Hedge - Fixed Indexed Annuity.... | N/A........ [ Index | & Co TH6GLXDRUGQFUS57RNEY7. | .05/09/2016 | .05/04/2018 3,730 933,204 249.2900 20,480 25156 [ ... | o 25156 [ ovreeree B BT6 | o | e [ e | e | e 003.
Equity/ | JPMorgan Chase

Mozaic Index CALL Options...................... VAGLB Hedge - Fixed Indexed Annuity.... | N/A........| Index | & Co 7H6GLXDRUGQFU57RNEYY. | .05/09/2016 | .05/03/2019 | ...............690 | ....... 172,505 244.3900 6,799 7,661 | .| v 7,661 RST5725 Y VR ORI EURNROROT DO 003
Equity/ | JPMorgan Chase

Mozaic Index CALL Options...........ccc........ VAGLB Hedge - Fixed Indexed Annuity.... | N/A........ | Index | & Co TH6GLXDRUGQFU57RNEYY7. | .05/09/2016 | .05/03/2019 | .............9,242 | ..... 2,311,919 2443800 | ..ooooereriicreeies | v 91,216 | oo oo 102,733 | 102,733 1517 | e | s [ v | ersiiesiessisssins | o 003
Equity/ | JPMorgan Chase

Mozaic Index CALL Options...........cc......... VAGLB Hedge - Fixed Indexed Annuity.... | N/A........ [ Index | & Co TH6GLXDRUGQFU57RNEY7. | .05/09/2016 | .05/03/2019 | ............8,018 | ..... 2,005,785 259.3800 | .ovvoveorererrinns | e 36,803 | ..o cevriennenn 30,498 | | 35498 [ .ooceoei(1,305) [ oo [ e [ v s | s 003.
Equity/ | JPMorgan Chase

Mozaic Index CALL Options...................... VAGLB Hedge - Fixed Indexed Annuity.... | N/A........| Index | & Co 7H6GLXDRUGQFU57RNEYY. | .05/09/2016 | .05/03/2019 | ............36,989 | ..... 9,253,156 244.4200 | .....oovvvvvvevvvirinns | e 364,341 | .ccoccovcvcccccren. cerreneenn 810,300 | ... .410,300 | ........ LEISKeISIC T IR VIR VSRS IV R 003
Equity/ | JPMorgan Chase

Mozaic Index CALL Options...................... VAGLB Hedge - Fixed Indexed Annuity.... | N/A........| Index | & Co TH6GLXDRUGQFU57RNEYY. | .05/09/2016 | .05/03/2019 | .....coccccceee.. 198 | e 49,504 244.8300 e 1912 [ [ VY i B ALY 235 [ cooeeveeevnenrennenns [ ernenneneneennenenens [ erseneenennsnnennns [ ceevessnsssssnsssnenens | e 003.
Equity/ | JPMorgan Chase

Mozaic Index CALL Options............ccc....... VAGLB Hedge - Fixed Indexed Annuity.... | N/A........ | Index | & Co TH6GLXDRUGQFUS7RNEY7. | .05/09/2016 | .05/03/2019 | .............1,200 | ........ 300,227 255.5000 6,805 6,897 | ... 6,897 L2 IS (RN URNURRRR) IORRRRR I 003
Equity/ | JPMorgan Chase

Mozaic Index CALL Options...................... VAGLB Hedge - Fixed Indexed Annuity.... | N/A........| Index | & Co 7H6GLXDRUGQFU57RNEY7. | .05/09/2016 | .05/03/2019 | .........174,360 | ...43,617,940 244.4000 | .....ooovoveveriririnns | e 1719191 | v 1,936,151 | ..1,936,151 | ...... 216,960 | ...oooveveeeuviiinnns [ i [ s [ s [ s 003
Equity/ | JPMorgan Chase

Mozaic Index CALL Options. .| VAGLB Hedge - Fixed Indexed Annuity.... [ N/A........| Index | & Co 7H6GLXDRUGQFU57RNEYY. | .05/09/2016 | .05/03/2019 ..38,864 | ..... 9,722,233 2555100 [ ..oovervvevermiinaes | e 220,359 223211 |.... 223,211 2,852 [ oo [ s [ s s [ s 003.

Equity/ | JPMorgan Chase
Mozaic Index CALL Options...................... VAGLB Hedge - Fixed Indexed Annuity.... | N/A........ | Index | & Co THBGLXDRUGQFU57RNEY7. | .05/09/2016 | .05/03/2019 | ......ccccc0c... 170 | oceccecc 42,515 2448100 ceenenen 1,643 | s e 1,846 | cneennn 1,846 203 | v | e | e | e | e 003.
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Statement as of September 30, 2016 of the NATIONWIDE LIFE & ANNUITY 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
Cre
dit
Qual
Cumulative ity of|  Hedge
Prior Year(s) | Current Year Adjustment Refe| Effectivenes
Schedul | Type(s Initial Cost of | Initial Cost of C Unrealized | Total Foreign| Current | to Carrying renc sat
el )of Date of Premium Premium o Valuation Exchange Year's Value of e Inception
Description of ltems(s) Hedged, Used for | Exhibit | Risk(s) Exchange, Counterparty Trade Maturity or Number of Notional Strike Price, Rate of Index (Received) (Received) | Current Year | Book/Adjusted | d Increase Changein | (Amortization| Hedged Potential | Entit| and at Year-
Description Income Generation or Replicated Identifier| (a) or Central_Clearinghouse Date Expiration Contracts Amount Received (Paid) Paid Paid Income Carrying Value | e | FairValue | (Decrease) | B.JA.C.V. | )/Accretion ltems Exposure y end (b)
Equity/ | JPMorgan Chase
Mozaic Index CALL Options. . | VAGLB Hedge - Fixed Indexed Annuity.... [ N/A........| Index | & Co TH6GLXDRUGQFU57RNEYY. | .05/09/2016 | .05/03/2019 102,952 | ...25,754,460 254.0300 | ...ooovvvvveenrrrrrenns | e 631,095 650,627 |..... .....0850,627 | ....... 19,532 | covvveevvvvevceeennns | cevveneeennnnceneeens | cevvenenennensenens | ceevenesesesesssesesess | coveee 003.
Equity/ | JPMorgan Chase
Mozaic Index CALL Options...........ccc........ VAGLB Hedge - Fixed Indexed Annuity.... | N/A........ | Index | & Co TH6GLXDRUGQFUS57RNEY7. | .05/09/2016 | .05/03/2019 L A33 | 108,332 252.4800 2,880 3,017 |... 3,017 BT | e e [ e [ | s 003.
Equity/ | JPMorgan Chase
Mozaic Index CALL Options...................... VAGLB Hedge - Fixed Indexed Annuity.... | N/A........| Index | & Co 7H6GLXDRUGQFU57RNEY7. | .05/09/2016 | .05/03/2019 | .......... 154,286 | ...38,596,073 252.7300 | ..oooovevevevereririnns | e 101213 | o v 1,058,261 | . ..1,058,261 | ........ PTG T:1- RN VPPIOT VSRR NPT IO 003
Equity/ | JPMorgan Chase
Mozaic Index CALL Options...................... VAGLB Hedge - Fixed Indexed Annuity.... | N/A........| Index | & Co TH6GLXDRUGQFU57RNEY?. | .05/09/2016 | .05/03/2019 2,020 505,346 250.4100 | ..oooovvveveeerrveinnns | v 14,908 | oo covvereeneenn 18,967 || 15,967 1,059 | oo | e | cevvenenenenenenens | ceevenesenesesesesesess | coveee 003
Morgan Stanley &
Equity Basket Options CALL - Rainbow Equity/ | Co International
Options VAGLB Hedge - Indexed Universal Life.... | N/A........ | Index | Ltd THBGLXDRUGQFU57RNEY7. | .05/17/2016 | .05/15/2017 | ..... 11,150,172 | ..11,150,172 2,046.6100 | ..oocvverreenrrenes | v 500,420 | ..o | 1,047,296 | .. 1,047,296 | ...... B4B,876 | ....oooooveeeeeries [ e | e [ v | e 003,
Morgan Stanley &
Equity Basket Options CALL - Rainbow Equity/ | Co International
Options VAGLB Hedge - Indexed Universal Life.... | N/A........ | Index | Ltd TH6GLXDRUGQFU57RNEY7. | .05/17/2016 | .05/15/2017 | ... 29,206,106 | ...29,206,106 2,046.6100 | ......ooooovvvvvvernnns | e 1,169,120 | coovvvvevvvvveeercee ceennn2,385414 | L 22385414 | L1.216,293 | ooovcvvvvvcvcecenees | e | e | e | e 003
Equity/ | JPMorgan Chase
Mozaic Index CALL Options...................... VAGLB Hedge - Fixed Indexed Annuity.... | N/A........| Index | & Co 7H6GLXDRUGQFU57RNEY?. | .06/02/2016 | .05/31/2018 141 35,300 243.5900 | ...ooovvvvvvvrrervinnns | s 1159 | oo U < N VOO I 1,435 276 | cooveveveveviveninens [ crerensninissneninins [ v | s | 003
Equity/ | JPMorgan Chase
Mozaic Index CALL Options...................... VAGLB Hedge - Fixed Indexed Annuity.... | N/A........| Index | & Co TH6GLXDRUGQFU57RNEYY. | .06/02/2016 | .05/31/2018 | ............ 28632 | ... 7,162,554 2511700 | ..ooooveveveenrrrnvenns | e 145,164 | ..oooovvevevvreiinenns JUO I 4 X L L7151 26,347 | .oooooeeeenenieinnnas [ ommmmminimiminninnns | eesmmsimimiminiens [ i [ e 003
Equity/ | JPMorgan Chase
Mozaic Index CALL Options............c......... VAGLB Hedge - Fixed Indexed Annuity.... | N/A........ | Index | & Co TH6GLXDRUGQFU57RNEY7. | .06/02/2016 | .05/31/2018 | ........... 52,910 | ...13,235,878 250.6100 | vooovvvererrrerirnnes | crvens 278,834 | ..o rernnnnnn 330,783 | ...330,783 | ........ 51,949 [ e [ e [ | s 003.
Equity/ | JPMorgan Chase
Mozaic Index CALL Options...................... VAGLB Hedge - Fixed Indexed Annuity.... | N/A........| Index | & Co TH6GLXDRUGQFU57RNEY?. | .06/02/2016 | .05/31/2018 | .............. 2,583 | ....... 646,153 244.0700 20,612 25478 | .....| oo 25478 | ..o 8,866 | oo [ i [ [ s [ s 003
Equity/ | JPMorgan Chase
Mozaic Index CALL Options...................... VAGLB Hedge - Fixed Indexed Annuity.... | N/A........| Index | & Co 7H6GLXDRUGQFU57RNEYY. | .06/02/2016 | .05/31/2018 790 | e 197,694 249.8800 | .....ooovvvevcvervrenns | s 4,370 5219 | ... 5219 RIS [ VRV DR EURROOT DO 003
Equity/ | JPMorgan Chase
Mozaic Index CALL Options...................... VAGLB Hedge - Fixed Indexed Annuity.... | N/A........ [ Index | & Co THBGLXDRUGQFU57RNEY7. | .06/02/2016 | .05/31/2018 | .............. 2,377 | ... 594,540 247.9900 | .ovooorerers | e 14,878 | oo cevrienne 18,008 | | 18,003 | i 3125 | i | e [ e | e [ e 003.
Equity/ | JPMorgan Chase
Mozaic Index CALL Options...................... VAGLB Hedge - Fixed Indexed Annuity.... | N/A........| Index | & Co 7H6GLXDRUGQFU57RNEY7. | .06/02/2016 | .05/31/2019 | ............. 1,305 | ........ 326,499 243.6600 | .....ooovvvvvvvrrvrnnns | s 13,704 | oo correrennnnnn 18,203 || 15,203 | w1499 | oo | cevvvvereneninenenens | v | v | o 003
Equity/ | JPMorgan Chase
Mozaic Index CALL Options. . | VAGLB Hedge - Fixed Indexed Annuity.... | N/A........| Index | & Co 7H6GLXDRUGQFU57RNEYY. | .06/02/2016 | .05/31/2019 | ...........11,562 | ..... 2,892,400 243.5700 | ...ooovvvvveenrrvrrenns | o 121,866 135,307 |..... ..135307 | ....... 13441 | oo | e | cevneeenennnnseeens | ceevenenenesssesenesens | covee 003.
Equity/ | JPMorgan Chase
Mozaic Index CALL Options...................... VAGLB Hedge - Fixed Indexed Annuity.... | N/A........ [ Index | & Co THBGLXDRUGQFU57RNEY7. | .06/02/2016 | .05/31/2019 | ............ 11,589 | ... 2,899,087 258.2500 58,872 56,625 | .o | v 56,625 (2,287) [ covvvverreririnenns [ v | e [ v | v 003.
Equity/ | JPMorgan Chase
Mozaic Index CALL Options...................... VAGLB Hedge - Fixed Indexed Annuity.... | N/A........| Index | & Co TH6GLXDRUGQFU57RNEY7. | .06/02/2016 | .05/31/2019 | ........... 48,890 | ..12,230,397 2434100 | ..ovovvvvvvvvrrcrvriens | s 519,215 | oo cireennnnnnDT6,876 | ... ...576,876 | ....... 57,861 | ..ooovoeeeeeunmnnnnas [ o [ i [ s [ e 003
Equity/ | JPMorgan Chase
Mozaic Index CALL Options...................... VAGLB Hedge - Fixed Indexed Annuity.... | N/A........| Index | & Co TH6GLXDRUGQFU57RNEYY. | .06/02/2016 | .05/31/2019 | .......... 190,437 | ..47,639,615 2434900 | ....ooovveverereririnns | e 2,014,819 | ... 2,231,799 | ... .2,237,799 | ...... 222,980 | ..ooveeeeereninininas [ oremmmiinmainiiinnns [ emsmmmniniianiiens [ i [ s 003
Equity/ | JPMorgan Chase
Mozaic Index CALL Options...........ccc..ceuu.. VAGLB Hedge - Fixed Indexed Annuity.... | N/A........ [ Index | & Co TH6GLXDRUGQFU57RNEY7. | .06/02/2016 | .05/31/2018 196 | 49,141 243.7700 e 1,995 | s JRTRRPRTS o £ T w1975 380 | s | e | e | veeeiensieneiennins | s 003,
Equity/ | JPMorgan Chase
Mozaic Index CALL Options...................... VAGLB Hedge - Fixed Indexed Annuity.... | N/A........| Index | & Co TH6GLXDRUGQFU57RNEY7. | .06/02/2016 | .05/31/2019 | ........... 59,308 | ...14,836,602 254.7800 362,968 363,728 | ... ......363,728 Y (<A FVORRRRRIRTRRORORRN) PSPPI VSIOPRRRRTITON VRRTRROTITY I 003
Equity/ | JPMorgan Chase
Mozaic Index CALL Options...................... VAGLB Hedge - Fixed Indexed Annuity.... | N/A........| Index | & Co 7H6GLXDRUGQFU57RNEY?. | .06/02/2016 | .05/31/2019 | .......... 144,170 | ...36,065,482 253.1800 | ...ooovvvvvvvrrvrrrinns | s 957,287 | ccvcccvercccccreis covrernennn 971596 | ... ...977,5% 20,309 | .eooooeeeereminininas [ onmmmmimimiinininins | i | s [ s 003
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Statement as of September 30, 2016 of the NATIONWIDE LIFE & ANNUITY 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
Cre
dit
Qual
Cumulative ity of|  Hedge
Prior Year(s) | Current Year Adjustment Refe| Effectivenes
Schedul | Type(s Initial Cost of | Initial Cost of C Unrealized | Total Foreign| Current | to Carrying renc sat
el )of Date of Premium Premium o Valuation Exchange Year's Value of e Inception
Description of ltems(s) Hedged, Used for | Exhibit | Risk(s) Exchange, Counterparty Trade Maturity or Number of Notional Strike Price, Rate of Index (Received) (Received) | Current Year | Book/Adjusted | d Increase Changein | (Amortization| Hedged Potential | Entit| and at Year-
Description Income Generation or Replicated Identifier| (a) or Central_Clearinghouse Date Expiration Contracts Amount Received (Paid) Paid Paid Income Carrying Value | e | FairValue | (Decrease) | B.JA.C.V. | )/Accretion ltems Exposure y end (b)
Equity/ | JPMorgan Chase
Mozaic Index CALL Options. . | VAGLB Hedge - Fixed Indexed Annuity.... [ N/A........| Index | & Co TH6GLXDRUGQFU57RNEYY. | .06/02/2016 | .05/31/2019 150,807 | ...37,725,912 251.8200 | ...ooovvvevevererirines | e 1,073,747 LA111,.280 | L1280 | 37,533 | oooieeuiumminnnnnas [ ommmmmimimimianinnns [ eossmmisimniininns [ i [ e 003.
Equity/ | JPMorgan Chase
Mozaic Index CALL Options...........ccc........ VAGLB Hedge - Fixed Indexed Annuity.... | N/A........ | Index | & Co TH6GLXDRUGQFUS57RNEY7. | .06/02/2016 | .05/31/2018 | .............3,197 | ........ 799,792 243.2700 26,760 33175 | | v 33,175 BANE | s | e | e | e | e 003.
Equity/ | JPMorgan Chase
Mozaic Index CALL Options...................... VAGLB Hedge - Fixed Indexed Annuity.... | N/A........| Index | & Co 7H6GLXDRUGQFU57RNEY?. | .06/02/2016 | .05/31/2018 LTT0 | 192,573 256.2800 2,117 3,037 |.... 3,037 320 [ oo [ v [ s | s | 003
Equity/ | JPMorgan Chase
Mozaic Index CALL Options...................... VAGLB Hedge - Fixed Indexed Annuity.... | N/A........| Index | & Co TH6GLXDRUGQFU57RNEYY. | .06/02/2016 | .05/31/2018 | .............2,337 | ....... 584,704 243.6300 | ....ooovvvvverrrrernnns | s 19,143 | oo, covvrreeneennen 28110 || 23,710 | oo 507 [ oo [ s [ s [ s [ i 003
Equity/ | JPMorgan Chase
Mozaic Index CALL Options...................... VAGLB Hedge - Fixed Indexed Annuity.... | N/A........ | Index | & Co THBGLXDRUGQFU57RNEY7. | .06/02/2016 | .05/31/2018 | .............3,675 | ........ 919,300 2545100 | oovoorrenns | e 14773 | o ceveriennee 16,850 | | s 16,850 2,077 | v | v [ cvevvveiiesssiis | e [ oo 003.
Equity/ | JPMorgan Chase
Mozaic Index CALL Options...................... VAGLB Hedge - Fixed Indexed Annuity.... | N/A........| Index | & Co 7H6GLXDRUGQFU57RNEYY. | .06/02/2016 | .05/31/2018 | ............10,340 | ..... 2,586,619 243.5700 | ..ooovvvvvvvcvrrcrnens | v 84994 | ... ciivenn 105,285 | ......105,285 20,291 | oo [ i [ s [ s [ s 003
Equity/ | JPMorgan Chase
Mozaic Index CALL Options...................... VAGLB Hedge - Fixed Indexed Annuity.... | N/A........| Index | & Co TH6GLXDRUGQFU57RNEYY. | .06/02/2016 | .05/31/2018 | ...........11,961 | ..... 2,992,056 252.6000 55,019 64,069 | ... | ..o 64,069 9,050 [ ooeveveuvmemiunnenas [ eomvmimsasmsmnnninins [ rmvammnisismnnnins [ e [ e 003
Equity/ | JPMorgan Chase
Mozaic Index CALL Options. . | VAGLB Hedge - Fixed Indexed Annuity.... | N/A........| Index | & Co THBGLXDRUGQFU57RNEY7. | .06/02/2016 | .05/31/2018 1618 | ... 404,644 2426600 4,024 TA33 | oo | 17433 | 3409 [ s [ v [ | s 003,
Morgan Stanley &
Equity Basket Options CALL - Rainbow Equity/ | Co International
Options VAGLB Hedge - Indexed Universal Life.... | N/A........ | Index | Ltd TH6GLXDRUGQFU57RNEY7. | .06/16/2016 | .06/15/2017 | ... 11,682,202 | ...11,582,202 2,071.5000 | ..oovvevercrerrinns | o 529,307 | oo cernnnn 943,658 | ... ....043,658 | ...... A14.351 | oo [ e [ s | e [ s 003,
Morgan Stanley &
S&P500 Index CALL Spread (SPX) Equity/ | Co International
Options VAGLB Hedge - Indexed Universal Life.... | N/A........ | Index | Ltd 7H6GLXDRUGQFU57RNEY?. | .06/17/2016 | .06/15/2017 | .............8,430 | ...18,279,080 2,071.5000 | ...ooovovvvrvviirirnnns | e 842,436 | .....ccccccecercrcnn. coreenn 1,077,365 | ... .1,077,365 | ... 234,929 | ..o [ s [ s [ s [ s 003
Equity Basket Options CALL - Rainbow Equity/ | Goldman Sachs
Options VAGLB Hedge - Indexed Universal Life.... | N/A........ | Index | Group TH6GLXDRUGQFU57RNEYY. | .06/16/2016 | .06/15/2017 | ... 34,992,864 | ..34,992,864 2,071.5000 | ...oooveveveverivirines | e 1,508,192 | cooovveeernrrcecrinnees cereenennn2, 570,403 | ... 22,570,403 | 1,062,211 | oo | cevvenereeennncneeens | cevveneneneennenees | e | o 003
Equity/ | JPMorgan Chase
Mozaic Index CALL Options...................... VAGLB Hedge - Fixed Indexed Annuity.... | N/A........ [ Index | & Co THBGLXDRUGQFU57RNEY7. | .06/22/2016 | .06/15/2018 20T | 54,182 247.4300 ceenenn 1,696 [ s e 1,725 [ 1,725 29 | oo [ v [ e | e | s 003,
Equity/ | JPMorgan Chase
Mozaic Index CALL Options...................... VAGLB Hedge - Fixed Indexed Annuity.... | N/A........| Index | & Co 7H6GLXDRUGQFU57RNEY?. | .06/22/2016 | .06/15/2018 861 | . 215,338 246.0500 | ....ooovvvvevrrervrenns | v 53 A JEUNY (.2 IO I 7,528 21 [ oo [ v [ v | s | 003
Equity/ | JPMorgan Chase
Mozaic Index CALL Options. . | VAGLB Hedge - Fixed Indexed Annuity.... | N/A........| Index | & Co 7H6GLXDRUGQFU57RNEYY. | .06/22/2016 | .06/14/2019 332 82,931 246.7100 3,497 3,300 | ..... 3,300 el 197) [ o [ o [ s [ s [ s 003.
Equity/ | JPMorgan Chase
Mozaic Index CALL Options...................... VAGLB Hedge - Fixed Indexed Annuity.... | N/A........ [ Index | & Co THBGLXDRUGQFU57RNEYY. | .06/22/2016 | .06/14/2019 | .............5,702 | ... 1,426,502 247.3400 | .oooooriienins | e 58,506 | ..oovvererirennns e 24,821 || 54821 [ 11iiiii(3,885) [ oo [ e [ v [ | s 003,
Equity/ | JPMorgan Chase
Mozaic Index CALL Options...................... VAGLB Hedge - Fixed Indexed Annuity.... | N/A........| Index | & Co 7H6GLXDRUGQFU57RNEYY. | .06/22/2016 | .06/14/2019 8,914 2,229,879 261.9100 | ..ooovvvvvvvvcrrrcrinns | v 44302 | oo corverinnnnnnn 34245 | | 34245 | ... [(((0X0is7 [N NS VNN IUSOTY DO 003
Equity/ | JPMorgan Chase
Mozaic Index CALL Options...................... VAGLB Hedge - Fixed Indexed Annuity.... | N/A........| Index | & Co TH6GLXDRUGQFU57RNEYY. | .06/22/2016 | .06/14/2019 | ............33,192 | ..... 8,303,326 246.8200 | ......ocovvvvevevrvenns | v 348,517 | oo RO 72 1 : T I 328,387 | ... (A C(0) I R USRI DR IR DO 003
Equity/ | JPMorgan Chase
Mozaic Index CALL Options...........ccc..ceuu.. VAGLB Hedge - Fixed Indexed Annuity.... | N/A........ [ Index | & Co TH6GLXDRUGQFU57RNEY7. | .06/22/2016 | .06/14/2019 | .........104,478 | ...26,136,309 246.9000 1,092,844 | s reennn 1,029,129 | L ..1,029,129 | ....... (B3,715) | v | o | e | e | e 003.
Equity/ | JPMorgan Chase
Mozaic Index CALL Options...................... VAGLB Hedge - Fixed Indexed Annuity.... | N/A........| Index | & Co 7H6GLXDRUGQFU57RNEYY. | .06/22/2016 | .06/14/2019 | ............27,500 | ..... 6,879,280 258.4000 | ......ocovvvevvvreriens | e 164,722 | .oooovvvevvvvvviinnnns cerrennn 134562 | 134562 | ((CTURTS10) 1 [UUURNN NSSRNN IV IUOTY DO 003
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1 2 3 4 5 6 7 8 9 10 1 12 13 14 15 16 17 18 19 20 21 22 23
Cre
dit
Qual
Cumulative ity of|  Hedge
Prior Year(s) | Current Year Adjustment Refe| Effectivenes
Schedul | Type(s Initial Cost of | Initial Cost of C Unrealized | Total Foreign| Current | to Carrying renc sat
el )of Date of Premium Premium o Valuation Exchange Year's Value of e Inception
Description of Items(s) Hedged, Used for | Exhibit | Risk(s) Exchange, Counterparty Trade Maturity or [ Number of Notional Strike Price, Rate of Index (Received) (Received) | Current Year | Book/Adjusted | d Increase Changein | (Amortization| Hedged Potential | Entit| and at Year-
Description Income Generation or Replicated Identifier| (a) or Central_Clearinghouse Date Expiration Contracts Amount Received (Paid) Paid Paid Income Carrying Value | e | FairValue | (Decrease) | B.JA.C.V. | )/Accretion ltems Exposure y end (b)
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Equity/ | JPMorgan Chase
. | VAGLB Hedge - Fixed Indexed Annuity.... | N/A........| Index | & Co TH6GLXDRUGQFU57RNEY7. | .06/22/2016 | .06/14/2019

Mozaic Index CALL Options. ..97,536 | ...24,399,683 256.8300 633,011 529,412 | ... 529412 | L (103,599) | .cvvvvvevvvrcenns [ corrnnnenisisiinns | e | s | o 003,

Equity/ | JPMorgan Chase

Mozaic Index CALL Options...........ccc........ VAGLB Hedge - Fixed Indexed Annuity.... | N/A........ | Index | & Co TH6GLXDRUGQFU57RNEY7. | .06/22/2016 | .06/14/2019 | ...........92,871 | ...23,232,694 2551600 | .ooovvvererrrrrirnnes | e 656,600 | ....oooovvrirrirnnne rernnnnnn961,260 | . ......561,260 (95,340) | cvovvevecrererernes [ erereerieniersenn [ v | e | e 003.
Equity/ | JPMorgan Chase

Mozaic Index CALL Options...................... VAGLB Hedge - Fixed Indexed Annuity.... | N/A........| Index | & Co 7H6GLXDRUGQFU57RNEYY. | .06/22/2016 | .06/15/2018 | .............2,432 | ....... 608,457 2454500 | .....ooovvvvvvveviiinns | v 21,404 | e, [R5 1< 72 IO I 22,182 | oo T28 [ i [ s [ s [ s [ s 003
Equity/ | JPMorgan Chase

Mozaic Index CALL Options...................... VAGLB Hedge - Fixed Indexed Annuity.... | N/A........| Index | & Co TH6GLXDRUGQFU57RNEYY. | .06/22/2016 | .06/15/2018 | .........ccc...58 | wcccececc. 14,467 259.9700 195 168 | ... I [::} (724 [N IS IV IV IO 003
Equity/ | JPMorgan Chase

Mozaic Index CALL Options...................... VAGLB Hedge - Fixed Indexed Annuity.... | N/A........ | Index | & Co THBGLXDRUGQFU57RNEY7. | .06/22/2016 | .06/15/2018 376 93,953 245.2900 3,335 3453 |.. rerennenn3AB3 | el T8 | i | i [ e | e [ 003.
Equity/ | JPMorgan Chase

Mozaic Index CALL Options...................... VAGLB Hedge - Fixed Indexed Annuity.... | N/A........| Index | & Co 7H6GLXDRUGQFU57RNEYY. | .06/22/2016 | .06/15/2018 | .............3,734 | ....... 934,040 259.0600 | ....ooovvvvvverrrereens | s 13479 | oo R 4 (0 OO I 776 | e 1703) | s | e | cevveeeneneeenenees | ceevensiesesesesesesens | o 003
Equity/ | JPMorgan Chase

Mozaic Index CALL Options...................... VAGLB Hedge - Fixed Indexed Annuity.... | N/A........| Index | & Co 7H6GLXDRUGQFU57RNEYY. | .06/22/2016 | .06/15/2018 | .............3,808 | ........ 952,567 247.0500 30,501 31,129 | | e 31,129 (5721 [V IR DR EURRROT DO 003
Equity/ | JPMorgan Chase

Mozaic Index CALL Options. . | VAGLB Hedge - Fixed Indexed Annuity.... | N/A........| Index | & Co THBGLXDRUGQFU57RNEY7. | .06/22/2016 | .06/15/2018 8,358 | ..... 2,090,935 256.0900 7,362 4,227 | ..... L(B135) [ i | e [ s | e [ s 003.
Equity/ | JPMorgan Chase

Mozaic Index CALL Options...................... VAGLB Hedge - Fixed Indexed Annuity.... | N/A........| Index | & Co 7H6GLXDRUGQFU57RNEYY. | .06/22/2016 | .06/15/2018 | ........... 16,417 | ..... 4,106,892 255.1200 | ..oooovvvvvvvnrrrcrnnns | v T8ATA | .o, covveninnnennen 12,935 || 72,935 ((CXSIcte) [N NN IR EUNNOTY DO 003
Equity/ | JPMorgan Chase

Mozaic Index CALL Options...................... VAGLB Hedge - Fixed Indexed Annuity.... | N/A........| Index | & Co 7H6GLXDRUGQFU57RNEYY. | .06/22/2016 | .06/15/2018 | ............30,926 | ..... 7,736,563 254.2800 | ....ooovvvvverrevrreens | e 156,488 | ...ooovvvvevvveeiininns e 147221 | L1471 (S5 [ IR Y EROROT DO 003
Equity/ | JPMorgan Chase

Mozaic Index CALL Options...........cccc.cuun.. VAGLB Hedge - Fixed Indexed Annuity.... | N/A........ | Index | & Co TH6GLXDRUGQFUS57RNEY7. | .07/11/2016 | .07/06/2018 | ................ 517 | coceeeee 129,425 249.2600 4,336 3,674 | ... 3,674 (662) [ cvvoovevererrerriees | eevreerisesiiiniins | cerveeeeiesnsiiens [ cveesienieseiesnns | o 003.
Equity/ | JPMorgan Chase

Mozaic Index CALL Options............ccc....... VAGLB Hedge - Fixed Indexed Annuity.... | N/A........ [ Index | & Co TH6GLXDRUGQFUS7RNEY7. | .07/11/2016 | .07/06/2018 | .............1,726 | ........ 431,774 247.7800 | .oovevevrvererernnes | crereres 15,741 | s v 13,892 | | 13,592 | oo 2,149) | oo | e [ e | v [ s 003,
Equity/ | JPMorgan Chase

Mozaic Index CALL Options...................... VAGLB Hedge - Fixed Indexed Annuity.... | N/A........| Index | & Co TH6GLXDRUGQFU57RNEYY. | .07/11/2016 | .07/05/2019 | ................546 | ....... 136,517 248.6100 6,068 4924 || 4,924 | e (1144) [ i [ s [ s s [ i 003
Equity/ | JPMorgan Chase

Mozaic Index CALL Options...........ccc........ VAGLB Hedge - Fixed Indexed Annuity.... | N/A........ | Index | & Co TH6GLXDRUGQFU57RNEYY. | .07/11/2016 | .07/05/2019 | ..............8,604 | ..... 2,152,444 248.5800 95,852 TT772 || ) 71,772 | ... (18,080) | .vvovvvevverirens [ evvremmrieniirenis [ oo [ e | e 003
Equity/ | JPMorgan Chase

Mozaic Index CALL Options...........cc......... VAGLB Hedge - Fixed Indexed Annuity.... | N/A........ [ Index | & Co TH6GLXDRUGQFU57RNEY7. | .07/11/2016 | .07/05/2019 | ............9,002 | ..... 2,251,825 263.5900 | ..o | e 48518 | oo cernrrernenennn 31,205 [ | e 31,205 | ...... (17,313) [ oo | cververeverenenens | cvresessnissenens | ceevesssesnssennes | e 003.
Equity/ | JPMorgan Chase

Mozaic Index CALL Options...................... VAGLB Hedge - Fixed Indexed Annuity.... | N/A........| Index | & Co 7H6GLXDRUGQFU57RNEY?. | .07/11/2016 | .07/05/2019 | ............26,506 | ..... 6,630,701 248.3800 | .....ooovvvvvrvevvrinns | e 297,661 | .coocovcvcccccrcns v 282,282 | ... ..242,282 ({1 ) I NN DR IR DO 003
Equity/ | JPMorgan Chase

Mozaic Index CALL Options...................... VAGLB Hedge - Fixed Indexed Annuity.... | N/A........| Index | & Co TH6GLXDRUGQFU57RNEY?. | .07/11/2016 | .07/05/2019 | .........136,171 | ...34,064,600 248.3400 2 1531,927 | s v 1,247,488 | ... L 1.247488 | ... (P27 Y IR DY BT DO 003
Equity/ | JPMorgan Chase

Mozaic Index CALL Options............ccc....... VAGLB Hedge - Fixed Indexed Annuity.... | N/A........ | Index | & Co TH6GLXDRUGQFUS7RNEY7. | .07/11/2016 | .07/05/2019 | ............32,423 | ..... 8,110,905 259.6000 | ..oovvverrrrrrirnres | eevenes 214,964 | ..o e 148,408 | ... ... 148,408 | ....... (68,556) | vvvvvonverreenrnes | cverermererrnnens | ceneseeensisenens | ceerisenesnnneinns | e 003.
Equity/ | JPMorgan Chase

Mozaic Index CALL Options...................... VAGLB Hedge - Fixed Indexed Annuity.... | N/A........| Index | & Co 7H6GLXDRUGQFU57RNEY?. | .07/11/2016 | .07/05/2019 | ..........108,907 | ...27,244,083 258.3500 | ....ooovvvvvvvrrrvrinns | s 767,792 | oo correnen541914 | L L541914 | L (22X 7£:) [N IR NN EUNOTN DO 003
Equity/ | JPMorgan Chase

Mozaic Index CALL Options. .| VAGLB Hedge - Fixed Indexed Annuity.... [ N/A........| Index | & Co 7H6GLXDRUGQFU57RNEYY. | .07/11/2016 | .07/05/2019 109,530 | ...27,399,905 256.6500 [ ..ooocrvveverniinies | e 840,091 608,959 |..... ....508,959 | ..... (VIR N IR DY BT DU 003.

Equity/ | JPMorgan Chase
Mozaic Index CALL Options...................... VAGLB Hedge - Fixed Indexed Annuity.... | N/A........ | Index | & Co THBGLXDRUGQFU57RNEYY. | .07/11/2016 | .07/06/2018 | ............1,112 | ....... 278,055 248.3200 9,837 8432 | ... rerrnrennBA32 | i (1A05) | s | s | v | v [ e 003.
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Statement as of September 30, 2016 of the NATIONWIDE LIFE & ANNUITY 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
Cre
dit
Qual
Cumulative ity of|  Hedge
Prior Year(s) | Current Year Adjustment Refe| Effectivenes
Schedul | Type(s Initial Cost of | Initial Cost of C Unrealized | Total Foreign| Current | to Carrying renc sat
el )of Date of Premium Premium o Valuation Exchange Year's Value of e Inception
Description of ltems(s) Hedged, Used for | Exhibit | Risk(s) Exchange, Counterparty Trade Maturity or Number of Notional Strike Price, Rate of Index (Received) (Received) | Current Year | Book/Adjusted | d Increase Changein | (Amortization| Hedged Potential | Entit| and at Year-
Description Income Generation or Replicated Identifier| (a) or Central_Clearinghouse Date Expiration Contracts Amount Received (Paid) Paid Paid Income Carrying Value | e | FairValue | (Decrease) | B.JA.C.V. | )/Accretion ltems Exposure y end (b)

Equity/ | JPMorgan Chase

Mozaic Index CALL Options. . | VAGLB Hedge - Fixed Indexed Annuity.... [ N/A........| Index | & Co 7H6GLXDRUGQFU57RNEYY. | .07/11/2016 | .07/06/2018 L5T4 | 143,707 260.8400 2,281 1,590 |..... ..1,590 (B91) [ covvvevreeneereenns [ crmrerereveiminens | ceeeesseneeeens [ eseseeeseeseisenn | e 003.
Equity/ | JPMorgan Chase

Mozaic Index CALL Options...........ccc........ VAGLB Hedge - Fixed Indexed Annuity.... | N/A........ | Index | & Co TH6GLXDRUGQFU57RNEY7. | .07/11/2016 | .07/06/2018 1,862 | 465,828 248.0300 | .oovoveorerererinns | e 16,740 | oo A4S ] 14,413 (2,327) [ coovvvereeirieenns [ v [ e [ o | s 003.
Equity/ | JPMorgan Chase

Mozaic Index CALL Options...................... VAGLB Hedge - Fixed Indexed Annuity.... | N/A........| Index | & Co 7H6GLXDRUGQFU57RNEY?. | .07/11/2016 | .07/06/2018 ..450 | ... 112,600 259.4700 | ...ooovvvvvevvrvrvrinns | s LT I S I VOO I 1411 (B56) [ ovvvevevvveuveeraeas [ ovvmmmmmnisamininnns [ ovimmnirinininins [ s [ i 003
Equity/ | JPMorgan Chase

Mozaic Index CALL Options...................... VAGLB Hedge - Fixed Indexed Annuity.... | N/A........| Index | & Co TH6GLXDRUGQFU57RNEY?. | .07/11/2016 | .07/06/2018 220 | L 1,055,770 248.0300 | ...oooovvvveerrrrrinnns | s 37,941 32,666 | ... 32,666 ((W2£5) ) [ RN I BT DO 003
Equity/ | JPMorgan Chase

Mozaic Index CALL Options...................... VAGLB Hedge - Fixed Indexed Annuity.... | N/A........ | Index | & Co THBGLXDRUGQFU57RNEY7. | .07/11/2016 | .07/06/2018 ...9,683 | ... 2,422,244 2577500 | ovvoooercrnns | e 47,639 35319 | ... 35319 | ... (12,320 [ .cvvvveeeerreecns | v | e | v | o 003.
Equity/ | JPMorgan Chase

Mozaic Index CALL Options...................... VAGLB Hedge - Fixed Indexed Annuity.... | N/A........| Index | & Co 7H6GLXDRUGQFU57RNEY?. | .07/11/2016 | .07/06/2018 ..19,823 | ..... 4,958,992 256.4000 | .....ooovvvvvrvvreriens | e 106,649 | ..ooooovvevvvvvriinnnns 81075 || 81,075 (AT L) [ NN DU IUNOOY BOSSOON 003
Equity/ | JPMorgan Chase

Mozaic Index CALL Options...................... VAGLB Hedge - Fixed Indexed Annuity.... | N/A........| Index | & Co 7H6GLXDRUGQFU57RNEY?. | .07/11/2016 | .07/06/2018 ..26,846 | ..... 6,715,890 255.6100 | ...ooovvvvvvvnrervrinns | e 152,219 | oo R L VX 1 3 17,235 | (RIS Y IR DO EUNOTY BOTHOON 003

S&P500 Index CALL Spread (SPX) Equity/

Options VAGLB Hedge - Indexed Universal Life.... | N/A........ | Index | Wells Fargo & Co KB1H1DSPRFMYMCUFXTO9 | .07/19/2016 | .07/14/2017 .5,550 | ...12,033,226 2,161.7400 530,162 537,002 |..... ......537,002 6,840 | oo | e [ s | e [ e 003.

Equity Basket Options CALL - Rainbow Equity/

Options VAGLB Hedge - Indexed Universal Life.... | N/A........| Index | Wells Fargo & Co  KB1H1DSPRFMYMCUFXTO9 | .07/18/2016 | .07/14/2017 | ... 26,167,135 | ..26,167,135 2,161.6400 955,100 cee 1141002 | LA141902 | 186,802 | covvvvvvvvvcvrerenees | covveeerernneneneeens | cevveneneeeensenees | cevveeesesescsssesesess | o 003
Equity/ | JPMorgan Chase

Mozaic Index CALL Options...................... VAGLB Hedge - Fixed Indexed Annuity.... | N/A........| Index | & Co 7H6GLXDRUGQFU57RNEYY. | .07/26/2016 | .07/20/2018 88 | 21,902 249.2000 662 631 |.... 631 (111 U ITTIIITE IVTIOTR IV IO 003
Equity/ | JPMorgan Chase

Mozaic Index CALL Options...........cccc.cuun.. VAGLB Hedge - Fixed Indexed Annuity.... | N/A........ | Index | & Co TH6GLXDRUGQFU57RNEYT7. | .07/26/2016 | .07/20/2018 | ............. 1,627 | ........ 407,015 260.4100 5825 4781 | ... e 4,781 el 1L044) [ i | e | e [ | s 003.
Equity/ | JPMorgan Chase

Mozaic Index CALL Options............ccc....... VAGLB Hedge - Fixed Indexed Annuity.... | N/A........ [ Index | & Co TH6GLXDRUGQFUS57RNEY7. | .07/26/2016 | .07/20/2018 | .............7,389 | ..... 1,848,410 249.3100 55,491 52,821 | ... 52,821 (PACT(0) ) (ST [T (NPT ISR (SRR 003.
Equity/ | JPMorgan Chase

Mozaic Index CALL Options...................... VAGLB Hedge - Fixed Indexed Annuity.... | N/A........| Index | & Co TH6GLXDRUGQFU57RNEYY. | .07/26/2016 | .07/20/2018 | ............1,765 | ........ 441,562 258.9900 | ...ooovvvvvevrrvrrinnns | s 7,008 5885 |..... 5,885 el 1128) [ v [ i [ e [ s | 003
Equity/ | JPMorgan Chase

Mozaic Index CALL Options...........ccc........ VAGLB Hedge - Fixed Indexed Annuity.... | N/A........ | Index | & Co TH6GLXDRUGQFU57RNEYY. | .07/26/2016 | .07/20/2018 | .............7,457 | ... 1,865,443 258.4600 30,723 26,035 | .. | e 26,035 (B,888) | oo [ e [ e [ e | s 003
Equity/ | JPMorgan Chase

Mozaic Index CALL Options...........cc......... VAGLB Hedge - Fixed Indexed Annuity.... | N/A........ [ Index | & Co TH6GLXDRUGQFUS7RNEY7. | .07/26/2016 | .07/20/2018 | ...........11,615 | ..... 2,905,583 2574400 | .ooovooerrrereernnen | e 51,454 | oo cevrenee 44,255 | ] 44,255 w199 [ e [ v [ e [ e | s 003.
Equity/ | JPMorgan Chase

Mozaic Index CALL Options...................... VAGLB Hedge - Fixed Indexed Annuity.... | N/A........| Index | & Co 7H6GLXDRUGQFU57RNEYY. | .07/26/2016 | .07/20/2018 | ............29,358 | ..... 7,344,237 256.5700 | ....ooovvvvvvvvrrerinns | e 137,983 | .oooovvevevivviininnnns cerrennn 120,318 | ...120,318 | ... ((ACICIS) [ N DY IO DO 003
Equity/ | JPMorgan Chase

Mozaic Index CALL Options...................... VAGLB Hedge - Fixed Indexed Annuity.... | N/A........| Index | & Co TH6GLXDRUGQFU57RNEYY. | .07/26/2016 | .07/19/2019 332 | 83,053 269.7200 ceerernenn 1,142 741 | ... 741 | s (B0 [ coooeeeeeenememenenns [ eommmmmmmmmmmmmennnns [ wemmmmmemsmmmmsnnns [ eommmmmmsmmsmnsnenennns [ v 003
Equity/ | JPMorgan Chase

Mozaic Index CALL Options............ccc....... VAGLB Hedge - Fixed Indexed Annuity.... | N/A........ | Index | & Co TH6GLXDRUGQFUS7RNEY7. | .07/26/2016 | .07/19/2019 LAT2 42,932 257.9800 | .ooveveerrerercnnes | v 1,121 884 |.... 884 (237) [ cvvveerreerrnennins [ cerrenrernennsenens | cveverernereens [ v | e 003,
Equity/ | JPMorgan Chase

Mozaic Index CALL Options...................... VAGLB Hedge - Fixed Indexed Annuity.... | N/A........| Index | & Co 7H6GLXDRUGQFU57RNEY?. | .07/26/2016 | .07/19/2019 6,141 | ... 1,536,235 249.4100 60,612 53311 | ... 53,311 (740D [ U IR EURROTY RO 003
Equity/ | JPMorgan Chase

Mozaic Index CALL Options. .| VAGLB Hedge - Fixed Indexed Annuity.... [ N/A........| Index | & Co TH6GLXDRUGQFU57RNEYY. | .07/26/2016 | .07/19/2019 | ............1,073 | ....... 268,404 264.7400 | ....oooeveveverererenns | cvrrereeeeh893 [ s | v 34T |t | ittt BAT3 | ct(1820) | e | v | cveverenenenincnees | s | o 003.
Equity/ | JPMorgan Chase

Mozaic Index CALL Options...................... VAGLB Hedge - Fixed Indexed Annuity.... | N/A........ | Index | & Co THBGLXDRUGQFU57RNEY7. | .07/26/2016 | .07/20/2018 274 | 68,616 249.3600 2,054 1,954 | ... 1,954 | oo (100) | covereeremererreeens | evreerermvesmnerees | ereesemneeenennns | veseeneerssesesssnn | coveees 003.
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Statement as of September 30, 2016 of the NATIONWIDE LIFE & ANNUITY 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
Cre
dit
Qual
Cumulative ity of|  Hedge
Prior Year(s) | Current Year Adjustment Refe| Effectivenes
Schedul | Type(s Initial Cost of | Initial Cost of C Unrealized | Total Foreign| Current | to Carrying renc sat
el )of Date of Premium Premium o Valuation Exchange Year's Value of e Inception
Description of ltems(s) Hedged, Used for | Exhibit | Risk(s) Exchange, Counterparty Trade Maturity or Number of Notional Strike Price, Rate of Index (Received) (Received) | Current Year | Book/Adjusted | d Increase Changein | (Amortization| Hedged Potential | Entit| and at Year-
Description Income Generation or Replicated Identifier| (a) or Central_Clearinghouse Date Expiration Contracts Amount Received (Paid) Paid Paid Income Carrying Value | e | FairValue | (Decrease) | B.JA.C.V. | )/Accretion ltems Exposure y end (b)

Equity/ | JPMorgan Chase

Mozaic Index CALL Options. . | VAGLB Hedge - Fixed Indexed Annuity.... [ N/A........| Index | & Co TH6GLXDRUGQFU57RNEYY. | .07/26/2016 | .07/19/2019 7,607 | ... 1,902,935 264.6000 4,992 4,872 | .. | 24,872 | .o ([0 7.0) [ U BRI EUROTY DO 003.
Equity/ | JPMorgan Chase

Mozaic Index CALL Options...........ccc........ VAGLB Hedge - Fixed Indexed Annuity.... | N/A........ | Index | & Co TH6GLXDRUGQFUS7RNEY7. | .07/26/2016 | .07/19/2019 | ............24,599 | ..... 6,153,738 249.3300 | .oooovevvreririnen | e 243532 | oo ..214516 | ... 214,516 (29,016) | wvvvveeerererernes [ ervreerirernerrenn [ v | e | e 003.
Equity/ | JPMorgan Chase

Mozaic Index CALL Options...................... VAGLB Hedge - Fixed Indexed Annuity.... | N/A........| Index | & Co 7H6GLXDRUGQFU57RNEY7. | .07/26/2016 | .07/19/2019 BT | 154,424 255.5600 | ....ooovvvvvvvrvrrrinns | s 4,550 | oo 3T || 3714 (836) [ eveveveveveuveerenas [ ovvmmmmirisinininins [ oeiimmniriiiinins [ s [ i 003
Equity/ | JPMorgan Chase

Mozaic Index CALL Options...................... VAGLB Hedge - Fixed Indexed Annuity.... | N/A........| Index | & Co TH6GLXDRUGQFU57RNEYY. | .07/26/2016 | .07/19/2019 | ..........105,542 | ...26,402,264 249.3500 | .....ooovevevereririnns | e 1,043,806 | ..ooovcevvrrrcccrinnes ..919.331 | ... 919,331 | .... (G2 E5) | Y IR Y DR DN 003
Equity/ | JPMorgan Chase

Mozaic Index CALL Options...................... VAGLB Hedge - Fixed Indexed Annuity.... | N/A........ | Index | & Co THBGLXDRUGQFU57RNEY7. | .07/26/2016 | .07/19/2019 | .............8,408 | .... 2,103,443 253.8900 | ..oveverrerireennen | e 67,183 | oo 56,003 || 56,093 | ...... (11,090) [ cvvvveveerrerecns | ervvmmirrereenreeins | ceereerveisimniees | cvevsesseseeeesnienees | o 003.
Equity/ | JPMorgan Chase

Mozaic Index CALL Options...................... VAGLB Hedge - Fixed Indexed Annuity.... | N/A........| Index | & Co 7H6GLXDRUGQFU57RNEYY. | .07/26/2016 | .07/19/2019 | ............24,065 | ..... 6,020,168 260.7900 | ...ooovvvvvvvvrrrcriens | e 135,728 | ..ooovvevevvvvvivinnnns ..102,798 | ..... ......102,798 [(Ce1c10) [ NN DU IUSNOTY OSSO 003
Equity/ | JPMorgan Chase

Mozaic Index CALL Options...................... VAGLB Hedge - Fixed Indexed Annuity.... | N/A........| Index | & Co TH6GLXDRUGQFU57RNEYY. | .07/26/2016 | .07/19/2019 | .............5,247 | ... 1,312,572 261.1800 29,016 21,824 | .| oo 21,824 | oot d(7,192) [ oo [ s [ s [ s [ i 003
Equity/ | JPMorgan Chase

Mozaic Index CALL Options. . | VAGLB Hedge - Fixed Indexed Annuity.... | N/A........| Index | & Co TH6GLXDRUGQFU57RNEY7. | .07/26/2016 | .07/19/2019 ...15,144,229 259.1500 | .ovoooovrriien | e 372,310 288,820 | ..... .....288,820 | ....... (83,490) | ..cvvvveveerverens | v | e | v | o 003,
Equity/ | JPMorgan Chase

Mozaic Index CALL Options...................... VAGLB Hedge - Fixed Indexed Annuity.... | N/A........| Index | & Co 7H6GLXDRUGQFU57RNEYY. | .07/26/2016 | .07/19/2019 | .............6,510 | .... 1,628,614 258.4400 | ....ooovvvvvvevrrcrinns | i 41,536 32,554 | ... 32,554 ((CT1<vJ [ NN IR ENNONY DO 003
Equity/ | JPMorgan Chase

Mozaic Index CALL Options...................... VAGLB Hedge - Fixed Indexed Annuity.... | N/A........| Index | & Co TH6GLXDRUGQFU57RNEYY. | .07/26/2016 | .07/19/2019 | ...........77,007 | ...19,264,071 257.7900 | ..ocoovvveveenrrrrrenns | v 507,476 | ...coccvcvcccccrcrn. ..A401778 | ... 401778 | (105,698) | -..ccocvevevarereraae [ v [ oo | e [ v 003
Equity/ | JPMorgan Chase

Mozaic Index CALL Options...........cccc.cuun.. VAGLB Hedge - Fixed Indexed Annuity.... | N/A........ | Index | & Co TH6GLXDRUGQFU57RNEY7. | .07/26/2016 | .07/20/2018 LATA 43,633 267.3500 366 262 | ... 262 | e (RT0ZY)) [FSUURRTRTIORS ISURRRIIRRRTIO (SRRSO USRI SN 003.
Equity/ | JPMorgan Chase

Mozaic Index CALL Options............ccc....... VAGLB Hedge - Fixed Indexed Annuity.... | N/A........ [ Index | & Co TH6GLXDRUGQFUS7RNEY7. | .07/26/2016 | .07/20/2018 36 9,013 249.0400 275 262 |..... 262 (<)} [FSTSTERROTORN [SOTORORTIRI SOOI ISP IO 003.
Equity/ | JPMorgan Chase

Mozaic Index CALL Options...................... VAGLB Hedge - Fixed Indexed Annuity.... | N/A........| Index | & Co TH6GLXDRUGQFU57RNEY?. | .07/26/2016 | .07/20/2018 | .............1,653 | ....... 413,529 248.7700 | ..oooovvvvvevevevernnns | cvvress 12,828 | oo [ V.1 7 IO I 12,272 (B5B) [ oveveveverenemenenes [ wommmmmnmemsmnmnnsans [ omvmmmmasimaninens [ eomvimmnisisinineninnns [ v 003
Equity/ | JPMorgan Chase

Mozaic Index CALL Options...........ccc........ VAGLB Hedge - Fixed Indexed Annuity.... | N/A........ [ Index | & Co TH6GLXDRUGQFU57RNEY7. | .07/26/2016 | .07/20/2018 B8 | 14,589 263.9300 160 123 ... R V] (B7) [ coveerreeieeniies | e [ e [ v | s 003,
Equity/ | JPMorgan Chase

Mozaic Index CALL Options...........cc......... VAGLB Hedge - Fixed Indexed Annuity.... | N/A........ [ Index | & Co TH6GLXDRUGQFUS7RNEY7. | .07/26/2016 | .07/20/2018 221 55,315 261.7500 719 575 | ... 575 | oo (144) [ cvvoeerevneniins [ e | v [ e | e 003.
Equity/ | JPMorgan Chase

Mozaic Index CALL Options...................... VAGLB Hedge - Fixed Indexed Annuity.... | N/A........| Index | & Co 7H6GLXDRUGQFU57RNEYY. | .07/26/2016 | .07/20/2018 | .............1,628 | ........ 407,308 249.4100 | ..oovovvvevvvcvrriinnns | v 12,146 | oo R | 321: N VOO I 11,558 (B88) [ eveveveveveuvveninas [ ovvmammimasanininins [ ovsmsmnisisininins [ oo [ i 003
Equity/ | JPMorgan Chase

Mozaic Index CALL Options...................... VAGLB Hedge - Fixed Indexed Annuity.... | N/A........| Index | & Co TH6GLXDRUGQFU57RNEYY. | .07/26/2016 | .07/20/2018 | .............1,465 366,487 260.4600 5,230 4,286 | ... v 4,286 (944) [ ooeoeeeeeeneeenenas [ omrmmmnmimmmnanninns [ ommmmmmmnmmmisiens [ eoesmmmmssimmisneninnns [ v 003

Equity Basket Options CALL - Rainbow Equity/ | Goldman Sachs

Options VAGLB Hedge - Indexed Universal Life.... | N/A........ [ Index | Group FOR8UP27PHTHYVLBNG30. | .08/16/2016 | .08/15/2017 | ..... 29,924,316 | ...29,924,316 2,190.1500 | ..o [ e 994,684 | ..o ceeenennn 193,452 | . e 193,452 | L (201,232) | cvvoovvveeereenn | crreeererisseeenn | e | v | e 003,

Equity Basket Options CALL - Rainbow Equity/ | Goldman Sachs

Options VAGLB Hedge - Indexed Universal Life.... | N/A........ | Index | Group FOR8UP27PHTHYVLBNG30. | .08/16/2016 | .08/15/2017 | .... 13,513,113 | ...13,513,113 2,190.1500 503,499 v 809,110 | 409,110 | [(SZctcte) N [ U DU EUNNOTY OO 003

S&P500 Index CALL Spread (SPX) Equity/

Options VAGLB Hedge - Indexed Universal Life.... | N/A........| Index | Wells Fargo & Co KB1H1DSPRFMYMCUFXTO9 | .08/16/2016 | .08/15/2017 6,746 | ...14,627,149 2,190.1500 | ..oooovevvvvvviriinnnns | e 641,342 597,925 | ..... 597,925 | ... (CX R [ IR DU IO DO 003.
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Statement as of September 30, 2016 of the NATIONWIDE LIFE & ANNUITY 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
Cre
dit
Qual
Cumulative ity of|  Hedge
Prior Year(s) | Current Year Adjustment Refe| Effectivenes
Schedul | Type(s Initial Cost of | Initial Cost of C Unrealized | Total Foreign| Current | to Carrying renc sat
el )of Date of Premium Premium o Valuation Exchange Year's Value of e Inception
Description of ltems(s) Hedged, Used for | Exhibit | Risk(s) Exchange, Counterparty Trade Maturity or Number of Notional Strike Price, Rate of Index (Received) (Received) | Current Year | Book/Adjusted | d Increase Changein | (Amortization| Hedged Potential | Entit| and at Year-
Description Income Generation or Replicated Identifier| (a) or Central_Clearinghouse Date Expiration Contracts Amount Received (Paid) Paid Paid Income Carrying Value | e | FairValue | (Decrease) | B.JA.C.V. | )/Accretion ltems Exposure y end (b)

Equity/ | JPMorgan Chase

Mozaic Index CALL Options. . | VAGLB Hedge - Fixed Indexed Annuity.... [ N/A........| Index | & Co TH6GLXDRUGQFU57RNEYY. | .08/15/2016 | .08/10/2018 A,101 | 275,386 248.1500 9,819 8,640 | ... 8,640 1A79) [ e | e [ e | e [ s 003.
Equity/ | JPMorgan Chase

Mozaic Index CALL Options...........ccc........ VAGLB Hedge - Fixed Indexed Annuity.... | N/A........ | Index | & Co TH6GLXDRUGQFUS57RNEY7. | .08/15/2016 | .08/10/2018 1,825 | 456,497 259.9500 | .ooveveerrererennes | v 7701 | s [RTRRNN (Y A I —N 4T 1944 [ | e | e [ | s 003.
Equity/ | JPMorgan Chase

Mozaic Index CALL Options...................... VAGLB Hedge - Fixed Indexed Annuity.... | N/A........| Index | & Co 7H6GLXDRUGQFU57RNEY?. | .08/15/2016 | .08/10/2018 o 1,402 350,674 259.5700 6,070 4571 || 4,571 el 1A99) [ v [ v [ v [ s | 003
Equity/ | JPMorgan Chase

Mozaic Index CALL Options...................... VAGLB Hedge - Fixed Indexed Annuity.... | N/A........| Index | & Co TH6GLXDRUGQFU57RNEYY. | .08/15/2016 | .08/10/2018 202,200 | e 550,347 259.1600 9,812 7431 || 7431 (72111 [ [N IR EUROROT DO 003
Equity/ | JPMorgan Chase

Mozaic Index CALL Options...................... VAGLB Hedge - Fixed Indexed Annuity.... | N/A........ | Index | & Co THBGLXDRUGQFU57RNEY7. | .08/15/2016 | .08/10/2018 ...4,088 | ... 1,022,529 248.1200 36,501 32,146 | ... | woooeud 32,146 e 4,355) [ e [ e [ e [ s | s 003.
Equity/ | JPMorgan Chase

Mozaic Index CALL Options...................... VAGLB Hedge - Fixed Indexed Annuity.... | N/A........| Index | & Co 7H6GLXDRUGQFU57RNEY7. | .08/15/2016 | .08/10/2018 I I 4 < T 428,634 259.8300 | ....oovvvvvvvvrvrrrnnns | s 7,299 | oo 5462 | | 5,462 el 1,837) [ v [ v [ v [ s | e 003
Equity/ | JPMorgan Chase

Mozaic Index CALL Options...................... VAGLB Hedge - Fixed Indexed Annuity.... | N/A........| Index | & Co 7H6GLXDRUGQFU57RNEYY. | .08/15/2016 | .08/10/2018 w1620 | 405,157 258.2700 | ...ooovvvevevrrevvvnnns | s 7,677 5901 |.... 5,901 el 1TT6) [ o [ v [ erevissvenesinenens [ v | o 003
Equity/ | JPMorgan Chase

Mozaic Index CALL Options. . | VAGLB Hedge - Fixed Indexed Annuity.... | N/A........| Index | & Co THBGLXDRUGQFU57RNEY7. | .08/15/2016 | .08/10/2018 . 11,886 | ... 2,973,502 257.4700 59,432 46,312 | ... | ......46,312 | ... (13,120 [ v | v | e | v | o 003.
Equity/ | JPMorgan Chase

Mozaic Index CALL Options...................... VAGLB Hedge - Fixed Indexed Annuity.... | N/A........| Index | & Co 7H6GLXDRUGQFU57RNEY7. | .08/15/2016 | .08/10/2018 ..13,080 | ... 3,271,980 256.5500 69,583 54,962 |....| .o 54,962 | ...... (72D S N DN IUNOTY DO 003
Equity/ | JPMorgan Chase

Mozaic Index CALL Options...................... VAGLB Hedge - Fixed Indexed Annuity.... | N/A........| Index | & Co 7H6GLXDRUGQFU57RNEYY. | .08/15/2016 | .08/10/2018 w1451 ] 363,045 248.0900 | ....ooovvvvevrrrrrrnnns | s 12,989 | oo L1436 || 11,436 (GRSISK) [ IR IR EUROOTY DO 003
Equity/ | JPMorgan Chase

Mozaic Index CALL Options...........cccc.cuun.. VAGLB Hedge - Fixed Indexed Annuity.... | N/A........ | Index | & Co TH6GLXDRUGQFU57RNEY7. | .08/15/2016 | .08/10/2018 ...37,397 9,355,316 255.5900 | ..oreverieninnnis | e 212,043 | .o e 169,778 | 169,778 (C2.151:) USRI IVSTURSIOPRIN INPURRTIORRII IUSRRIRRRIRY SN 003.
Equity/ | JPMorgan Chase

Mozaic Index CALL Options............ccc....... VAGLB Hedge - Fixed Indexed Annuity.... | N/A........ [ Index | & Co TH6GLXDRUGQFUS7RNEY7. | .08/15/2016 | .08/10/2018 257 | 64,299 248.3300 2,270 1,993 | ... ...1,993 (277) [ cvereeerreeerennrins | cerrverernenrnenens | cveveneernsrenens [ cveeemsnessnenesnens | e 003.
Equity/ | JPMorgan Chase

Mozaic Index CALL Options...................... VAGLB Hedge - Fixed Indexed Annuity.... | N/A........| Index | & Co 7H6GLXDRUGQFU57RNEY?. | .08/15/2016 | .08/10/2018 ..1,294 323,700 256.0400 | ....ooovvvveverevrinnns | v 717 5,666 |..... 5,666 | ..o 1,451) | oo | o | cevvenenenennncnens | cvcvenenencsesencnenens | covee 003
Equity/ | JPMorgan Chase

Mozaic Index CALL Options...........ccc........ VAGLB Hedge - Fixed Indexed Annuity.... | N/A........ [ Index | & Co TH6GLXDRUGQFU57RNEY7. | .08/15/2016 | .08/10/2018 346 86,595 253.0200 2,309 1919 |... 1,919 (390) [ cvveeeeveeeeererens | evvreeereereieene | erveeeseessreiens | eveereeessseneienens | s 003,
Equity/ | JPMorgan Chase

Mozaic Index CALL Options...........cc......... VAGLB Hedge - Fixed Indexed Annuity.... | N/A........ [ Index | & Co TH6GLXDRUGQFUS57RNEY7. | .08/15/2016 | .08/09/2019 052 | 188,060 248.0900 8,532 7,085 | ... T,085 | et (TAAT) | o | v | cvesereriisnsnens | e | e 003.
Equity/ | JPMorgan Chase

Mozaic Index CALL Options...................... VAGLB Hedge - Fixed Indexed Annuity.... | N/A........| Index | & Co 7H6GLXDRUGQFU57RNEY?. | .08/15/2016 | .08/09/2019 208 52,041 257.2500 | ...coovvvevvvcrrvvrinns | s 1,546 | oo 1139 || 1,139 | oo (B07) [ oooveveeemirmmnninas [ eommmmmmmsisimisinins [ s [ i [ oo 003
Equity/ | JPMorgan Chase

Mozaic Index CALL Options...................... VAGLB Hedge - Fixed Indexed Annuity.... | N/A........| Index | & Co TH6GLXDRUGQFU57RNEYY. | .08/15/2016 | .08/09/2019 LT | 24,286 268.9400 390 236 | ... 236 | oo (154) [ oveeeeeeemamemenenas [ eommmmmmmemsmmmsnnnns [ ommmmmmmsmmmessnns [ eomvmmmmmsmmmmsmenannns [ oveees 003
Equity/ | JPMorgan Chase

Mozaic Index CALL Options............ccc....... VAGLB Hedge - Fixed Indexed Annuity.... | N/A........ | Index | & Co TH6GLXDRUGQFUS7RNEY7. | .08/15/2016 | .08/09/2019 | .............3,080 | ........ 770,418 257.4200 22,697 16,677 | .| oo 16,677 ((CX0220) ) (PSSR NSRRI (TR (USRS 003.
Equity/ | JPMorgan Chase

Mozaic Index CALL Options...................... VAGLB Hedge - Fixed Indexed Annuity.... | N/A........| Index | & Co 7H6GLXDRUGQFU57RNEYY. | .08/15/2016 | .08/09/2019 | .............6,533 | ... 1,634,355 248.0300 | ....ooovvvvvvcrvvirinns | s 74,348 | ..o, LBLTTE || 61,776 | ...... (P74 S U DR EUNNOT DO 003
Equity/ | JPMorgan Chase

Mozaic Index CALL Options. .| VAGLB Hedge - Fixed Indexed Annuity.... [ N/A........| Index | & Co TH6GLXDRUGQFU57RNEYY. | .08/15/2016 | .08/09/2019 | .............1,908 | ........ 477,350 264.0600 6,612 | .| 8,612 | ciiiiiiis(BA0B) [ oo [ o [ s [ s [ i 003.
Equity/ | JPMorgan Chase

Mozaic Index CALL Options...................... VAGLB Hedge - Fixed Indexed Annuity.... | N/A........ | Index | & Co THBGLXDRUGQFU57RNEY7. | .08/15/2016 | .08/09/2019 23,052 | ... 5,766,623 263.5000 | ..oovvvecrerirenins | v 124,479 83,065 |..... 83,065 | ... (CAT RV SRR [OPORRPRIN) INSURIORRII USSR SN 003.




1€'9030

Statement as of September 30, 2016 of the NATIONWIDE LIFE & ANNUITY 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
Cre
dit
Qual
Cumulative ity of|  Hedge
Prior Year(s) | Current Year Adjustment Refe| Effectivenes
Schedul | Type(s Initial Cost of | Initial Cost of C Unrealized | Total Foreign| Current | to Carrying renc sat
el )of Date of Premium Premium o Valuation Exchange Year's Value of e Inception
Description of ltems(s) Hedged, Used for | Exhibit | Risk(s) Exchange, Counterparty Trade Maturity or Number of Notional Strike Price, Rate of Index (Received) (Received) | Current Year | Book/Adjusted | d Increase Changein | (Amortization| Hedged Potential | Entit| and at Year-
Description Income Generation or Replicated Identifier| (a) or Central_Clearinghouse Date Expiration Contracts Amount Received (Paid) Paid Paid Income Carrying Value | e | FairValue | (Decrease) | B.JA.C.V. | )/Accretion ltems Exposure y end (b)

Equity/ | JPMorgan Chase

Mozaic Index CALL Options. . | VAGLB Hedge - Fixed Indexed Annuity.... [ N/A........| Index | & Co TH6GLXDRUGQFU57RNEYY. | .08/15/2016 | .08/09/2019 17,260 | ... 4,317,637 248.0900 | ....ooovvvveerrrrrrenns | e 195,895 162,666 | ..... ......162,666 ((T225) [N IR DU DT DO 003
Equity/ | JPMorgan Chase

Mozaic Index CALL Options...........ccc........ VAGLB Hedge - Fixed Indexed Annuity.... | N/A........ | Index | & Co TH6GLXDRUGQFUS57RNEY7. | .08/15/2016 | .08/10/2018 | .............1,043 | ... 260,864 266.6800 2,680 1,757 | ... — T (923) [ cvvvrevervrresriens | evvveenriresssisnsens | cenveesesesssiens | cvveerssssiesssennns | e 003.
Equity/ | JPMorgan Chase

Mozaic Index CALL Options...................... VAGLB Hedge - Fixed Indexed Annuity.... | N/A........| Index | & Co 7H6GLXDRUGQFU57RNEY7. | .08/15/2016 | .08/09/2019 | .............3,261 | ....... 815,754 253.2700 29,316 22,844 | ... 22,844 | oo (BAT2) | oo [ i [ s [ s [ s 003
Equity/ | JPMorgan Chase

Mozaic Index CALL Options...................... VAGLB Hedge - Fixed Indexed Annuity.... | N/A........| Index | & Co TH6GLXDRUGQFU57RNEYY. | .08/15/2016 | .08/09/2019 | ...........10,628 | ... 2,658,763 254.8800 | .....coovvvverrrrernnns | s 88,533 | ... covrereeneennn 81519 || 67,519 | ...... (ARVATY [ OO DR EUROTY DO 003
Equity/ | JPMorgan Chase

Mozaic Index CALL Options...................... VAGLB Hedge - Fixed Indexed Annuity.... | N/A........ | Index | & Co THBGLXDRUGQFU57RNEY7. | .08/15/2016 | .08/09/2019 | ..............2,540 | .......d 635,529 262.9500 | ..o | e 14,125 9511 | ... 9511 | el 814) | e [ e [ e | e | e 003.
Equity/ | JPMorgan Chase

Mozaic Index CALL Options...................... VAGLB Hedge - Fixed Indexed Annuity.... | N/A........| Index | & Co 7H6GLXDRUGQFU57RNEY7. | .08/15/2016 | .08/09/2019 ...156,622 | ...39,180,547 248.2100 | ...ooovevevevereririnns | e 1,768,262 | ..oovvvvvvvveeecrece v 1,466,453 | ... ..1,466,453 | ..... (IR T1E) I  NRRUUNN ENSNNY EUSNNOTN OSSN 003
Equity/ | JPMorgan Chase

Mozaic Index CALL Options...................... VAGLB Hedge - Fixed Indexed Annuity.... | N/A........| Index | & Co 7H6GLXDRUGQFU57RNEY?. | .08/15/2016 | .08/09/2019 .....55,581 | ...13,904,090 253.4600 | .....ooovvvvveverrrinns | v 495,225 | .coovvvvveninenirinens 384,949 | L ...384,949 | ... ((RTV2:) SO NN RN RO DO 003
Equity/ | JPMorgan Chase

Mozaic Index CALL Options. . | VAGLB Hedge - Fixed Indexed Annuity.... | N/A........ | Index | & Co TH6GLXDRUGQFU57RNEY7. | .08/15/2016 | .08/09/2019 4,605 | ... 1,151,862 258.6100 32,001 23,083 |..... (8,918) [ ovvovverrrierins | vevreniieneiinins | cenvisiessiennis [ cevvsessiesssiesiies [ e 003.
Equity/ | JPMorgan Chase

Mozaic Index CALL Options...................... VAGLB Hedge - Fixed Indexed Annuity.... | N/A........| Index | & Co 7H6GLXDRUGQFU57RNEY7. | .08/15/2016 | .08/09/2019 ....42,152 | ..10,544,854 259.7900 | ...covvvvvvvvrrrreriens | e 276,098 | .....cccocoovercren. ..195510 | ..... .195510 | ... [ECTIRSTCtS) N [ U DU IUNOTY DO 003
Equity/ | JPMorgan Chase

Mozaic Index CALL Options...................... VAGLB Hedge - Fixed Indexed Annuity.... | N/A........| Index | & Co 7H6GLXDRUGQFU57RNEYY. | .08/15/2016 | .08/09/2019 ....44,607 | ..11,158,837 260.6000 | ......ccovvvecvrvrvenns | e 280,131 | cococccccccccccrcns ...196,010 | ... ...196,010 | ....... (72D Y IR BN IO DO 003
Equity/ | JPMorgan Chase

Mozaic Index CALL Options...........cccc.cuun.. VAGLB Hedge - Fixed Indexed Annuity.... | N/A........ | Index | & Co TH6GLXDRUGQFU57RNEY7. | .08/15/2016 | .08/09/2019 ......81,946 | ...20,499,716 257.9400 | .eovvvecierninnns | e 588,375 | ..o 429121 | 429121 | (159,254) | ..cvveveeveenceens [ o | ceerveeriisisenees | cveviinnsseeesssiines | o 003.
Equity/ | JPMorgan Chase

Mozaic Index CALL Options............ccc....... VAGLB Hedge - Fixed Indexed Annuity.... | N/A........ [ Index | & Co TH6GLXDRUGQFUS7RNEY7. | .08/15/2016 | .08/09/2019 34321 | 8,585,829 257.7500 | vooveveerrrernnnes | eevrees 248,830 | ..o ...181,948 | ... 181,948 | L (68,882) | vvvooeoveervenrees | cverereeermrenens | cvneseeensinenens | cveriseeesneneinns | e 003.
Equity/ | JPMorgan Chase

Mozaic Index CALL Options...................... VAGLB Hedge - Fixed Indexed Annuity.... | N/A........| Index | & Co 7H6GLXDRUGQFU57RNEY?. | .08/15/2016 | .08/10/2018 LATS | 118,408 248.2700 | ...ooovvvvveverevvvnnns | v 4,194 3,685 |..... 3,685 (B09) [ ovevevevememeeenenes [ wommmmmmmmmsmmmennans [ wovvmmmmasmmmnsnens [ v [ v 003
Equity/ | JPMorgan Chase

Mozaic Index CALL Options...........ccc........ VAGLB Hedge - Fixed Indexed Annuity.... | N/A........ | Index | & Co TH6GLXDRUGQFU57RNEY7. | .08/15/2016 | .08/09/2019 ......86,728 | ...21,695,937 256.6500 | ..oocoverenricreniies | e 663,471 | oo ....493299 | ... 493299 | ... (170,172) | covvverieneereniis | ceveriiresisesnsiiens | cvvesesenisenens | vevessessiiessisnsins | covnies 003
Equity/ | JPMorgan Chase

Mozaic Index CALL Options...........cc......... VAGLB Hedge - Fixed Indexed Annuity.... | N/A........ [ Index | & Co TH6GLXDRUGQFUS57RNEY7. | .08/15/2016 | .08/10/2018 L T46 | 186,622 248.1300 crrernennn0,662 5863 | ... 5863 | oo (4SS ) [FFUUURRRRSI (VSRRORRPOO SOOI USSR SN 003.
Equity/ | JPMorgan Chase

Mozaic Index CALL Options...................... VAGLB Hedge - Fixed Indexed Annuity.... | N/A........| Index | & Co 7H6GLXDRUGQFU57RNEY?. | .08/15/2016 | .08/10/2018 LA38 | 34,607 262.3300 492 353 | ... 353 | oo (139) [ ovevevveememmmnnanas [ eovmmmmmmsmmmmininens [ ovmmmsisimmninins [ oo [ v 003
Equity/ | JPMorgan Chase

Mozaic Index CALL Options...................... VAGLB Hedge - Fixed Indexed Annuity.... | N/A........| Index | & Co TH6GLXDRUGQFU57RNEYY. | .08/15/2016 | .08/10/2018 45| 11,332 260.8400 180 132 .. ..132 (2] 1 TS IR VTN IV IO 003
Equity/ | JPMorgan Chase

Mozaic Index CALL Options............ccc....... VAGLB Hedge - Fixed Indexed Annuity.... | N/A........ | Index | & Co TH6GLXDRUGQFU57RNEY7. | .08/15/2016 | .08/10/2018 | .............1,340 335,294 248.3100 | oovooooeeerrcnenns | e 11,848 | oo cevvnerernenen 10,408 | oot | v 10,406 | voveoeenn(1442) | oo [ v [ v | e | e 003.
Equity/ | JPMorgan Chase

Mozaic Index CALL Options...................... VAGLB Hedge - Fixed Indexed Annuity.... | N/A........| Index | & Co 7H6GLXDRUGQFU57RNEY?. | .08/15/2016 | .08/10/2018 529 | 132,315 260.8700 2,095 1,539 || v 1,539 (B56) [ ovvvvveeeverveeranas [ ovvmmmmmmisaninanins [ oiimmmininininins [ s [ e 003
Equity/ | JPMorgan Chase

Mozaic Index CALL Options. . | VAGLB Hedge - Fixed Indexed Annuity.... | N/A........| Index | & Co 7H6GLXDRUGQFU57RNEYY. | .09/02/2016 | .08/31/2018 330 82,445 249.8400 2,462 2,329 | ... 2,329 | oo (133) [ o s | | s [ s 003.
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Statement as of September 30, 2016 of the NATIONWIDE LIFE & ANNUITY 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
Cre
dit
Qual
Cumulative ity of|  Hedge
Prior Year(s) | Current Year Adjustment Refe| Effectivenes
Schedul | Type(s Initial Cost of | Initial Cost of C Unrealized | Total Foreign| Current | to Carrying renc sat
el )of Date of Premium Premium o Valuation Exchange Year's Value of e Inception
Description of ltems(s) Hedged, Used for | Exhibit | Risk(s) Exchange, Counterparty Trade Maturity or Number of Notional Strike Price, Rate of Index (Received) (Received) | Current Year | Book/Adjusted | d Increase Changein | (Amortization| Hedged Potential | Entit| and at Year-
Description Income Generation or Replicated Identifier| (a) or Central_Clearinghouse Date Expiration Contracts Amount Received (Paid) Paid Paid Income Carrying Value | e | FairValue | (Decrease) | B.JA.C.V. | )/Accretion ltems Exposure y end (b)

Equity/ | JPMorgan Chase

Mozaic Index CALL Options. . | VAGLB Hedge - Fixed Indexed Annuity.... [ N/A........| Index | & Co 7H6GLXDRUGQFU57RNEYY. | .09/02/2016 | .08/31/2018 | .............7,504 | ..... 1,877,093 259.7700 29,189 24,649 | ... L(8,540) [ eooeeeeeriniiinnnas [ o [ s [ s [ s 003.
Equity/ | JPMorgan Chase

Mozaic Index CALL Options...........ccc........ VAGLB Hedge - Fixed Indexed Annuity.... | N/A........ | Index | & Co TH6GLXDRUGQFUS57RNEY7. | .09/02/2016 | .08/31/2018 1244 | ... 311,104 259.5000 | .ooveverrrererennes | errerines 4,925 | oo R 111 I o180 | (U) ) [FEORRIN [V ISR ISR DO 003.
Equity/ | JPMorgan Chase

Mozaic Index CALL Options...................... VAGLB Hedge - Fixed Indexed Annuity.... | N/A........| Index | & Co 7H6GLXDRUGQFU57RNEYY. | .09/02/2016 | .08/31/2018 | ...........10,722 | ..... 2,682,266 258.3600 | ....ooovvvvvvvrvvriinns | s 45,998 39,640 |..... 39,640 {(S3c1ST<) [ NN I EURIOTY DO 003
Equity/ | JPMorgan Chase

Mozaic Index CALL Options...................... VAGLB Hedge - Fixed Indexed Annuity.... | N/A........| Index | & Co TH6GLXDRUGQFU57RNEYY. | .09/02/2016 | .08/31/2018 919 229,925 256.9600 | .....ooovvvevrrerrrnnns | e 4,347 3,809 |.... 3,809 (B38) [ ovevevevememeennenes [ wovvmmmmmimsaninnnans [ ossmmmnasinansnens [ omvemmasiiiinineninnns [ v 003
Equity/ | JPMorgan Chase

Mozaic Index CALL Options...................... VAGLB Hedge - Fixed Indexed Annuity.... | N/A........ | Index | & Co THBGLXDRUGQFU57RNEY7. | .09/02/2016 | .08/31/2018 ..3,504 | ... 876,526 249.4800 26,769 25383 |..... 25,383 ceeeee{1,38B) [ oo | v | e | e | e 003.
Equity/ | JPMorgan Chase

Mozaic Index CALL Options...................... VAGLB Hedge - Fixed Indexed Annuity.... | N/A........| Index | & Co 7H6GLXDRUGQFU57RNEY7. | .09/02/2016 | .08/31/2018 ..3,348 | ... 837,603 256.5000 | ....ooovvvvveerrrernens | i 16,340 | oo L4400 || 14,400 | coocc(1,940) | oo | e | cevveeenenenenenees | v | o 003
Equity/ | JPMorgan Chase

Mozaic Index CALL Options...................... VAGLB Hedge - Fixed Indexed Annuity.... | N/A........| Index | & Co 7H6GLXDRUGQFU57RNEY?. | .09/02/2016 | .08/31/2018 2,699 | ...... 675,059 254.7000 | ...oooovvvvevrrrviinnns | e 14,842 | oo, L3364 || e 13,364 | oo (TAT8) | o | cevvercreneniccnenens | cevvencneneninenees | cvevensnencscsescncsens | o 003
Equity/ | JPMorgan Chase

Mozaic Index CALL Options. . | VAGLB Hedge - Fixed Indexed Annuity.... | N/A........| Index | & Co THBGLXDRUGQFU57RNEY7. | .09/02/2016 | .08/30/2019 | ............. 1,697 | ........ 424,614 249.3000 7,160 5109 | ... (2,051) [ covvvevrrererrnenns [ v [ eevvrnereinnens [ e | e 003,
Equity/ | JPMorgan Chase

Mozaic Index CALL Options...................... VAGLB Hedge - Fixed Indexed Annuity.... | N/A........| Index | & Co 7H6GLXDRUGQFU57RNEY7. | .09/02/2016 | .08/30/2019 2,263 | ........ 566,027 258.1200 | ..oooovvvvvvvrrrrcrinns | v 15,001 | oo L1903 || 11,903 (ECH0TStc) [ NN NN VNN DO 003
Equity/ | JPMorgan Chase

Mozaic Index CALL Options...................... VAGLB Hedge - Fixed Indexed Annuity.... | N/A........| Index | & Co 7H6GLXDRUGQFU57RNEYY. | .09/02/2016 | .08/30/2019 ..8,499 | ... 2,126,225 257.9700 56,776 45,142 | oo | o 45,142 | ... (AT N [ RO DR EUROTY DO 003
Equity/ | JPMorgan Chase

Mozaic Index CALL Options...........cccc.cuun.. VAGLB Hedge - Fixed Indexed Annuity.... | N/A........ | Index | & Co TH6GLXDRUGQFU57RNEY7. | .09/02/2016 | .08/31/2018 307 | 76,922 248.8500 2,438 2,326 | ... 2326 | oo (L) PRI IFSURRRTURRRTION ISR USRI SN 003.
Equity/ | JPMorgan Chase

Mozaic Index CALL Options............ccc....... VAGLB Hedge - Fixed Indexed Annuity.... | N/A........ [ Index | & Co TH6GLXDRUGQFUS7RNEY7. | .09/02/2016 | .08/30/2019 451 112,795 249.2700 | ovvvovoverererinns | e 4568 | ..o 4,020 reee 4,020 (548) | cvvvevvveeerrenen | crrrmeeerisseneninn | erveeeeeninsenens | cvereereseneseinns | e 003.
Equity/ | JPMorgan Chase

Mozaic Index CALL Options...................... VAGLB Hedge - Fixed Indexed Annuity.... | N/A........| Index | & Co 7H6GLXDRUGQFU57RNEY?. | .09/02/2016 | .08/30/2019 ..18,288 | ..... 4,574,984 264.2600 | ......ooovvvveveveinnns | e 87,966 | ....ocovcveccccrerns ..83,888 | .| . 63,888 | ... (PZ07£5) [ IR DU IO DO 003
Equity/ | JPMorgan Chase

Mozaic Index CALL Options...........ccc........ VAGLB Hedge - Fixed Indexed Annuity.... | N/A........ | Index | & Co TH6GLXDRUGQFU57RNEY7. | .09/02/2016 | .08/30/2019 3153 | 788,739 249.2600 | ..ooooeveeiiereeies | v 31,939 | e 28,128 || 28,128 (3811) [ covvrerererrrireiins | vevrieniseiiennes | cenriiiessienniins [ cenvsesiiesnsiesiies [ e 003
Equity/ | JPMorgan Chase

Mozaic Index CALL Options...........cc......... VAGLB Hedge - Fixed Indexed Annuity.... | N/A........ [ Index | & Co TH6GLXDRUGQFUS7RNEY7. | .09/02/2016 | .08/30/2019 ..18,993 | ... 4,751,229 253.5900 | veovvveerrininnnes | errens 157,450 | . .. 132,153 | ... «..132,153 (25,297) | cvovveverererirnes [ everreerienninenn [ v | e | e 003.
Equity/ | JPMorgan Chase

Mozaic Index CALL Options...................... VAGLB Hedge - Fixed Indexed Annuity.... | N/A........| Index | & Co 7H6GLXDRUGQFU57RNEY?. | .09/02/2016 | .08/30/2019 8487 | L. 2,123,123 256.0300 62,465 50,922 |..... 50,922 | ...... (AR X) [ U DY IO OO 003
Equity/ | JPMorgan Chase

Mozaic Index CALL Options...................... VAGLB Hedge - Fixed Indexed Annuity.... | N/A........| Index | & Co TH6GLXDRUGQFU57RNEYY. | .09/02/2016 | .08/30/2019 ..28582 | ... 7,150,118 263.3100 | ..oooovvvevevnrcrrrenns | e 144,626 | ....ooovvevevrverinnnns ...106,627 | ..... ... 106,627 | ....... (37,999) | oo | v | e | e | oo 003
Equity/ | JPMorgan Chase

Mozaic Index CALL Options............ccc....... VAGLB Hedge - Fixed Indexed Annuity.... | N/A........ | Index | & Co TH6GLXDRUGQFUS57RNEY7. | .09/02/2016 | .08/30/2019 ...43,261 | ..10,822,279 249.1900 | ovoooveerrrin | e 439,536 | ..o ...387,435 | ..... 387,435 | ... (52,101) | cvvveeenverrraernns | cvererrmrenmnrenees | conemeeensasenens | cverersenesennssenens | e 003,
Equity/ | JPMorgan Chase

Mozaic Index CALL Options...................... VAGLB Hedge - Fixed Indexed Annuity.... | N/A........| Index | & Co 7H6GLXDRUGQFU57RNEY7. | .09/02/2016 | .08/30/2019 ...45,126 | ...11,288,765 254.0300 365,973 305,858 | ... ......305,858 | ...... (VAR [N NSO VNN EUNNOTY DO 003
Equity/ | JPMorgan Chase

Mozaic Index CALL Options. .| VAGLB Hedge - Fixed Indexed Annuity.... [ N/A........| Index | & Co 7H6GLXDRUGQFU57RNEYY. | .09/02/2016 | .08/30/2019 | ............32,098 | ..... 8,029,626 259.0100 [ ..oovevvvevermvrraes | e 203,501 159,466 | ..... . 159,466 | ....... (CEX0CES) | I IR DU IO DO 003.
Equity/ | JPMorgan Chase

Mozaic Index CALL Options...................... VAGLB Hedge - Fixed Indexed Annuity.... | N/A........ | Index | & Co THBGLXDRUGQFU57RNEY7. | .09/02/2016 | .08/30/2019 13,892 | ..... 3,475,153 260.6300 | ..oovvverreerieninen | i 80,989 62,074 | ..... 62,074 | ....... (18,915) | coevvvvveveerreneens | wrvvmrmnerrenvennns | ceervneveesiennees | cvevsmssseseesssenens | o 003.
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Statement as of September 30, 2016 of the NATIONWIDE LIFE & ANNUITY 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
Cre
dit
Qual
Cumulative ity of|  Hedge
Prior Year(s) | Current Year Adjustment Refe| Effectivenes
Schedul | Type(s Initial Cost of | Initial Cost of C Unrealized | Total Foreign| Current | to Carrying renc sat
el )of Date of Premium Premium o Valuation Exchange Year's Value of e Inception
Description of ltems(s) Hedged, Used for | Exhibit | Risk(s) Exchange, Counterparty Trade Maturity or Number of Notional Strike Price, Rate of Index (Received) (Received) | Current Year | Book/Adjusted | d Increase Changein | (Amortization| Hedged Potential | Entit| and at Year-
Description Income Generation or Replicated Identifier| (a) or Central_Clearinghouse Date Expiration Contracts Amount Received (Paid) Paid Paid Income Carrying Value | e | FairValue | (Decrease) | B.JA.C.V. | )/Accretion ltems Exposure y end (b)
Equity/ | JPMorgan Chase
Mozaic Index CALL Options. . | VAGLB Hedge - Fixed Indexed Annuity.... [ N/A........| Index | & Co TH6GLXDRUGQFU57RNEYY. | .09/02/2016 | .08/31/2018 | ................435 | ...... 108,770 249.3800 3,339 3171 | . 317 cerd168) [ oo | e [ s | e [ 003.
Equity/ | JPMorgan Chase
Mozaic Index CALL Options...........ccc........ VAGLB Hedge - Fixed Indexed Annuity.... | N/A........ | Index | & Co TH6GLXDRUGQFU57RNEY7. | .09/02/2016 | .08/30/2019 | ........... 29694 | ... 7,428,178 261.7200 | .ovvvverevreerinnnes | v 163,612 [ oo revnnnnn 123,396 | 123,396 | ... (40,218) | covvooeoreerrernes | cverermverennnens | ceriseresissenens | v | e 003,
Equity/ | JPMorgan Chase
Mozaic Index CALL Options...................... VAGLB Hedge - Fixed Indexed Annuity.... | N/A........| Index | & Co 7H6GLXDRUGQFU57RNEY7. | .09/02/2016 | .08/30/2019 | ............ 12,739 | ... 3,186,843 259.0600 80,512 63,086 | ... 63,086 | ...... (17,426) | .o | o | v | v | oo 003,
Equity/ | JPMorgan Chase
Mozaic Index CALL Options...................... VAGLB Hedge - Fixed Indexed Annuity.... | N/A........| Index | & Co TH6GLXDRUGQFU57RNEY?. | .09/02/2016 | .08/30/2019 | ............ 53,043 | ..13,269,227 258.6600 | .....ocovvveeevrrrreens | s K7 Y 4 A e 289,539 | ... 10269,539 | ....... (E2253525) [ IR DY IR DO 003
Equity/ | JPMorgan Chase
Mozaic Index CALL Options...................... VAGLB Hedge - Fixed Indexed Annuity.... | N/A........ | Index | & Co THBGLXDRUGQFU57RNEY7. | .09/02/2016 | .08/30/2019 | ............ 47,030 | ...11,765,130 257.8400 | ..o | e 316,515 | oo 251,862 | 10nn251,862 | ... (64,653) | ..covvveveervercns | wrvvmrirereenieiins | e | v | o 003.
Equity/ | JPMorgan Chase
Mozaic Index CALL Options...................... VAGLB Hedge - Fixed Indexed Annuity.... | N/A........| Index | & Co 7H6GLXDRUGQFU57RNEY7. | .09/02/2016 | .08/31/2018 2730 | s 182,622 249.3100 5,628 5351 | ... 5,351 (277) [ i [ i [ v [ s [ e 003
Equity/ | JPMorgan Chase
Mozaic Index CALL Options...................... VAGLB Hedge - Fixed Indexed Annuity.... | N/A........| Index | & Co TH6GLXDRUGQFU57RNEY?. | .09/02/2016 | .08/31/2018 | .............. 2,879 | ... 720,308 261.3700 9,963 8,236 |..... 8,236 e T2T) [ i s [ i [ s [ v 003
Equity/ | JPMorgan Chase
Mozaic Index CALL Options. . | VAGLB Hedge - Fixed Indexed Annuity.... | N/A........| Index | & Co THBGLXDRUGQFU57RNEY7. | .09/02/2016 | .08/31/2018 | .............6,339 | .... 1,585,782 260.6800 23,074 19,260 | ..... (3,814) [ v [ v [ eevererrinnens [ v | v 003.
Equity/ | JPMorgan Chase
Mozaic Index CALL Options...................... VAGLB Hedge - Fixed Indexed Annuity.... | N/A........| Index | & Co TH6GLXDRUGQFU57RNEY7. | .09/02/2016 | .08/31/2018 | .............. 2390 | ........ 597,780 260.7100 8,674 7281 || 7,241 e 1A33) [ s [ s [ s s [ s 003
Equity/ | JPMorgan Chase
Mozaic Index CALL Options...........ccc..u. VAGLB Hedge - Fixed Indexed Annuity.... | N/A........ | Index | & Co TH6GLXDRUGQFU57RNEY7. | .09/02/2016 | .08/31/2018 930 232,691 260.6300 3,395 2,838 | ... 2,838 (557) [ cvvvrevrrerrenniies [ evrrenriesiiiniins | ceeviiseeiisniiens [ v | e 003,
Equity/ | JPMorgan Chase
Mozaic Index CALL Options...........cccc.cuun.. VAGLB Hedge - Fixed Indexed Annuity.... | N/A........ | Index | & Co TH6GLXDRUGQFU57RNEY7. | .09/02/2016 | .08/31/2018 | ..............1,422 355,795 2494900 | ..o | v 10,852 | oo e 10,296 [ i | e 10,296 (556) [ cvvvovrvererrerriees | eevreeriresiiiensens | cenveeeeiesniiens [ cveeeienieneiennns | s 003,
Equity Basket Options CALL - Rainbow Equity/
Options VAGLB Hedge - Indexed Universal Life.... | N/A........ | Index | Wells Fargo & Co  KB1H1DSPRFMYMCUFXT09 | .09/16/2016 | .09/15/2017 | ... 36,434,108 | ...36,434,108 2,147.2600 | ...ovveeverrercens | o 1,317,348 | oo, e 1,410,872 | .. ...1,410,872 93,524 | oooevecrrrerin | v | e | e [ e 003.
Equity Basket Options CALL - Rainbow Equity/ | Bank of America
Options VAGLB Hedge - Indexed Universal Life.... | N/A........ | Index | Corp B4TYDEB6GKMZO031MB27. | .09/16/2016 | .09/15/2017 | .... 17,814,149 | ..17,814,149 2,147.2600 | ....ooooveevevevvinnnns | e 712,566 | ..o R < KX T N 143918 | L 31,352 [ ooooeeeuemiminininas [ ommmmminimimnininnns [ e [ i [ e 003
S&P500 Index CALL Spread (SPX) Equity/
Options VAGLB Hedge - Indexed Universal Life.... | N/A.. Index | Wells Fargo & Co  KB1H1DSPRFMYMCUFXTO9 | .09/22/2016 | .09/15/2017 | ..............6,148 | ...13,329,895 2,147.2600 | .oooovoeverrierennes | v 684,117 | oo e 849,913 | L ....649913 | ... (34,204) [ oo [ v [ e | e | s 003
0089999. Total-Purchased Options-Hedging Other-Call Options and Warrant; ..78,975,691 | ..86,488,741 | .................. 0. 214,500,607 [XXX| 214,500,607 | .81,512,383 0 0 0 0 | XXX XXX
0149999. Total-Purchased Options-Hedging Other. ..78,975,691 | ..86488,741 | .....c............ 0] ... 214,500,607 [XXX] 214,500,607 | .81,512,383 0 0 0 0 [ XXX XXX
0369999. Total-Purchased Options-Call Options and Warrant: ..718.975,691 | ..86,488,741 | .cocoooovennnn 0. 214,500,607 |XXX| 214,500,607 | .81,512,383 0 0 0 0 | XXX XXX
0429999. Total-Purchased Options. ..78,975,691 | ..86,488,741 | ..o 0 [ . 214,500,607 |XXX| 214,500,607 | .81,512,383 0 0 0 0 | XXX XXX
Swaps - Hedging Effective - Foreign Exch
Pay Fixed EUR Receive Float USD Curren | Bank of America
Currency Swap AFS Bond — L2836*AAT.........oovvererrenens D1-1... cy Corp BATYDEB6GKMZO031MB27. | .12/04/2014 | .02/03/2024 | ..........cccovvevnnnee | ...43,347,500 | 3.78 USD (1.966 EUR) e 849,790 | ..........4,025,000 |..... 3,951,514 | e (1,305,500 | ..o [ e | e 587,512 | ...... 100/100.....
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Statement as of September 30, 2016 of the NATIONWIDE LIFE & ANNUITY 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
Cre
dit
Qual
Cumulative ity of|  Hedge
Prior Year(s) | Current Year Adjustment Refe| Effectivenes
Schedul | Type(s Initial Cost of | Initial Cost of C Unrealized | Total Foreign| Current | to Carrying renc sat
el )of Date of Premium Premium o Valuation Exchange Year's Value of e Inception
Description of ltems(s) Hedged, Used for | Exhibit | Risk(s) Exchange, Counterparty Trade Maturity or Number of Notional Strike Price, Rate of Index (Received) (Received) | Current Year | Book/Adjusted | d Increase Changein | (Amortization| Hedged Potential | Entit| and at Year-
Description Income Generation or Replicated Identifier| (a) or Central_Clearinghouse Date Expiration Contracts Amount Received (Paid) Paid Paid Income Carrying Value | e | FairValue | (Decrease) | B.JA.C.V. | )/Accretion ltems Exposure y end (b)
Pay Fixed GBP Receive Float USD Curren
Currency Swap AFS Bond - G6750*AC6 . cy Citibank NA.. E570DZWZT7FF32TWEFATS. | .02/26/2015 | .04/29/2025 | .. ...30,800,000 | 3.4125 USD (2.84 GBP) <ieen.208,445 .4,856,000 |..... ..4,768,378 ...3,528,000 451,185 | ....... 100/100.....
Pay Fixed EUR Receive Float USD Curren | HSBC Bank USA
Currency Swap AFS Bond — L8367#ADS.........cccoovvvvinnnens D1-1.... cy 1IE8VN30JCEQV1H4R804..... | .06/04/2015 | .06/25/2025 | ...........cccouvveneene | ...12,400,300 | 4.407 USD (2.62 EUR). v 168,538 | ... 41,800 || (264,818) | ..ooovevrnnne e B10,300) [ oo [ v | i 183,295 | ....... 100/100.....
Pay Fixed EUR Receive Float USD Curren | HSBC Bank USA
Currency Swap AFS Bond - LB367H#AES..........cccccoeeeren. D1-1....|cy NA 1IE8VN30JCEQV1H4R804..... | .06/04/2015 | .06/25/2027 | ........coovvvvvvvvnneens | -.12,400,300 | 4.522 USD (2.77 EUR) e 165,417 | 41,800 || (328,254) | ..o c0eei(810,300) [ oo [ v | e 203,188 | ....... 100/100.....
Pay Fixed GBP Receive Float USD Curren | JPMorgan Chase
Currency Swap AFS Bond -~ G2956@AP...............ccuueeens D 1-1....|cy &Co TH6GLXDRUGQFU57RNEYY. | .06/25/2015 | .09/23/2025 | .........ccvvvvvvveneees | -..15,750,000 | 3.89 USD (3.43 GBP) 119,257 | 2,778,000 | ... 2149273 | LATB4,000 | e | e | e 236,070 | ....... 100/100.....
Pay Fixed CHF Receive Float USD Curren
Currency Swap AFS Bond — Q1297#AH1.......coovvvvvirer D1-1... cy Citibank NA......... E570DZWZ7FF32TWEFAT76. | .09/11/2015 | .10/08/2023 | ..........cccormrevvevees | 49,129,990 | 3.545 USD (0.755 CHF)....ccvcvovee | coververrevimmrnrscees | weverinnrenesnviiinns | e 1,023,806 | ........... (283,228) | ..... | ... (117,495) | oovvveverrcc A1,513,807) [ o [ e | e 651,072 | ...... 100/100.....
Pay Fixed GBP Receive Float USD Curren | JPMorgan Chase
Currency Swap AFS Bond - GO369@AX4...........ccocvveevee D1-1....|cy &Co TH6GLXDRUGQFUS7RNEYY. | .01/28/2016 | .04/27/2026 | ........cocvcevvvvevecees | ..28,784,000 | 3.3725 USD (2.93 GBP)....covvvvve. | covvvverrvvvenverrnnees | covvvverecvennenenveees | coviiais 88,289 | ..........2,840,000 |.... 22,037,011 | o 22,840,000 | coovvveverneeeerenees | e | 445410 | ...... 100/100.....
Pay Fixed GBP Receive Float USD Curren
Currency Swap AFS Bond - 78467KB#3...........cocoooevererens D 1-1....|cy Citibank NA......... E570DZWZ7FF32TWEFAT6. | .03/08/2016 | .06/06/2026 | ......................... | ..48,178,000 | 3.66 USD (3.05 GBP) e 133,566 | .........4,073,200 | ..... 3,321,666 | ..ooovovvveriririnins LA073,200 | oo | e | s 749,771 | ....... 100/100.....
Pay Fixed GBP Receive Float USD Curren
Currency Swap AFS Bond — G4622#AL3.. D1-1... cy Citibank NA.. E570DZWZ7FF32TWEFAT6. | .07/21/2016 | .09/14/2031 | .. ..17,141,800 | 3.4625 USD (2.54 GBP) 278,200 | ..... 172,645 | e | e 278,200 331,555 | ....... 100/100.....
Pay Fixed GBP Receive Float USD Curren
Currency Swap AFS Bond = TBD......oovvermrevcieierrieiescieienes D1-1...|cy BNP Paribas........ ROMUWSFPUBMPROBK5P83 | .08/12/2016 | .11/14/2026 | ......................... | ..29,831,000 | 3.387 USD (2.28 GBP), (4,600) | ..... e B3TL6 | s | i (CXCIV[0) [N IR IO 474697 | ...... 100/100.....
Pay Fixed EUR Receive Float USD Curren
Currency Swap AFS Bond = TBD.......ccouvvveemrevevevererennnenens D 1-1....|cy Citibank NA......... E570DZWZ7FF32TWEFAT6. | .09/27/2016 | .11/15/2026 | ............cccceeeeo... | ...16,218,250 | 3.143 USD (1.2 EUR) (72,500) | ..cc. | e (10,151) | v (72,500) 258,114 | ....... 100/100.....
0879999. Total-Swaps-Hedging Effective-Foreign Exchange. 0 0 2,555,107 | ....... 18,573,672 |XXX] 16,651,685 | ... 0 |..8766,393 | ................ 0 | e 0] .. 4,571,870 | XXX XXX
0909999. Total-Swaps-Hedging Effective 0 0 2,555,107 | ....... 18,573,672 |XXX] 16,651,685 | ................ 0 [..8766,393 | ... 0 | e 0 ... 4,571,870 | XXX XXX
1179999. Total-Swaps-Foreign Exchange: 0 0 2,555,107 | ......... 18,573,672 [XXX| .16,651,685 | ...ccovvrrenerad 0]..8766,393 | ....cc......... (U 0 ... 4,571,870 | XXX XXX
1209999. Total-Swap: 0 0 2,555,107 | ......... 18,573,672 [XXX| .16,651,685 | ...ccocovrunerad 0]..8766,393 | ....cc........ [U 0| ...4571,870 [ XXX XXX
1399999. Total-Hedging Effective 0 0 2,555,107 | ......... 18,573,672 [XXX| .16,651,685 | ....cccovruneced 0]..8766,393 | ...cccooooe.c (U 0| ...4571,870 | XXX XXX
1409999. Total-Hedging Other. ..78,975691 | ..86488,741 | ....ccc.......... 0] ... 214,500,607 [XXX] 214,500,607 | .81,512,383 0 0 0 0 [ XXX XXX
1449999. TOTAL ...78,975,691 | ...86,488,741 | ....2,555,107 | ....... 233,074,279 [XXX| 231,152,293 | .81,512,383 | ...8,766,393 | ............... (V] 0| ..4571870 | 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 OF AN INDEX

HEDGES THE CURRENCY RISK OF AN ASSET

© | (N|o|o s W=

HEDGES THE CURRENCY RISK OF A LIABILITY
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Statement as of September 30, 2016 of the NATIONWIDE LIFE & ANNUITY 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
Cre
dit
Qual
Cumulative ity of|  Hedge
Prior Year(s) | Current Year Adjustment Refe| Effectivenes
Schedul | Type(s Initial Cost of | Initial Cost of C Unrealized | Total Foreign| Current | to Carrying renc sat
el )of Date of Premium Premium o Valuation Exchange Year's Value of e Inception
Description of Items(s) Hedged, Used for | Exhibit | Risk(s) Exchange, Counterparty Trade Maturity or [ Number of Notional Strike Price, Rate of Index (Received) (Received) | Current Year | Book/Adjusted | d Increase Changein | (Amortization| Hedged Potential | Entit| and at Year-
Description Income Generation or Replicated Identifier| (a) or Central_Clearinghouse Date Expiration Contracts Amount Received (Paid) Paid Paid Income Carrying Value | e | FairValue | (Decrease) | B.JA.C.V. | )/Accretion ltems Exposure y end (b)
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Statement as of September 30, 2016 of the NATIONWIDE LIFE & ANNUITY INSURANCE COMPANY

SCHEDULE DB - PART B - SECTION 1

Futures Contracts Open as of the Current Statement Date

1 2 3 4 5 6 7 8 9 10 1 12 13 14 Highly Effective Hedges 18 19 20 21 22
15 16 17
Change
in
Variatio
n
Margin
Gain
(Loss) Change in
Book/A Used to Variation Hedge
djusted| Cumulati Adjust | Cumulative Margin Gain Effectiveness
Schedule | Type(s) Date of Carryin ve Deferred | Basis of | Variation (Loss) atInception | Value of
Number of | Notional Description of Item(s) Hedged, Used for | / Exhibit | of Risk(s)| Maturity or Trade Transaction | Reporting g | Variation | Variation | Hedged | Margin for All | Recognized in Potential and at Year- | One (1)
Ticker Symbol | Contracts | Amount Description Income Generation or Replicated Identifier (a) Expiration Exchange Date Price Date Price Fair Value | Value | Margin | Margin Item | Other Hedges | Current Year Exposure end (b) Point
Long Futures
Hedging Other
0000DMZ6..... cereerenenB0 | 30,000 | Dow Jones Industrial Average Mini Futures Contract. | VAGLB Hedge - Indexed Universal Life.. | N/A......... “Index | 12/15/2016. 549300EX04Q2QBFQTQ27 | 09/15/2016. | ..... 184.0365 | ..... 182.1900 B [ (55,396) (55,396) 209,450
0000ESZ6...... | .........620 | ..... 31,000 | S&P 500 MINI Futures Contract... .. | VAGLB Hedge - Indexed Universal Life.. “Index | 12/15/2016. . SNZ20JLFK8MNNCLQOF34 09/15/2016. | ..2,172.6875 | ..2,160.5000 .(377,812) | ..........(377,812) | ...... 2,546,693
0000NQZE..... [T 72 IS 1,440 | NASDAQ 100 MINI Futures Contract ... | VAGLB Hedge - Indexed Universal Life.. “Index | 12/15/2016. SNZ20JLFK8MNNCLQOF34 09/15/2016. | ..4,823.1934 |..4,870.2500 | ..........35,905 | .oooooiives | covvvrviriinnns | covmvvivrinnnns | covevvirnnes [ ceveviiines 67,762 67,762 252,000
0000ESZ6...... | ....... 2,379 | ...118,950 | S&P 500 MINI Futures Contract . | VAGLB Hedge - Fixed Indexed Annuity.. “Index | 12/15/2016. SNZ20JLFK8MNNCLQOF3¢ 09/15/2016. | ..2,165.2634 |..2,160.5000 |.....1,354,711 | ..ccccoees | corrrvivnnnns | cevvvirivsenins | cevviriinenns | c00eeenn(566,611) | .........(566,611) | ... 9,771,907
0000MFZ6..... | ..........824 | ..... 41,200 | MSCI EAFE MINI INDEX Futures Contract.. VAGLB Hedge - Fixed Indexed Annuity.. Index | 12/15/2016. . 5493004R83R1LVX2IL36.... | 09/15/2016. | ..1,718.3278 | ..1,706.7000 | ........621,423 | ..cccccoe [ cormnvinnnnns | comvivinsnnnns | coviircnsenns | ceeeeenn(479,064) | .........(479,064) | ...... 3,544,800
12829999. Total-Long Futures-Hedging Other ....16,324,850
1329999. Total-Long Futures ....16,324,850
1409999. Total-Hedging Other. 2,422,928 ....16,324,850
1449999, TOTAL......vvvvvveivveesoesseessssssessssessesssesessesssssssssssessssssssssssssessssssssassssssssnsssssssssssssssssssssss | 4sessssssssssssssessssssssesssssssnssssssassssssssesssssssasssssssnsssssssasssssssesssssssansssssssesssssssanssssssnns | s1eesssssssesssssssansesssssesssssssansssssssasssssssansssssssasssssssansssssssansssssssnsssssssasssssssssssssssssssssssnssssssessssssssnssssssanes | v 2,422,928 |........ 0 ....16,324,850
Beginning Cumulative Ending
Cash Cash Cash
Broker Name Balance Change Balance
Bank of America ...12,412,400 | ....... 3,912,450 | ....16,324,850
Total Net Cash Deposits .. 12,412,400 |....... 3,912,450 | ....16,324,850

(a) Code

Description of Hedged Risk(s)

HEDGES THE EQUITY RISK OF A LIABILITY

HEDGES THE INTEREST RATE RISK OF A LIABILITY

REBALANCES PORTFOLIO CURRENCY EXPOSURE

REBALANCES PORTFOLIO DURATION

o || [N

REPLICATION OF AN EQUITY
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Statement as of September 30, 2016 of the NATIONWIDE LIFE & ANNUITY 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 16,324,850 | ..o | ................... 16,324,850 | .ovoviviiieiininns 2,422,928 | ..o | s 2,422,928 |. 16,324,850 | ..ooovviviinininne 16,324,850
NAIC 1 Desi
Bank of America Corp........ B4ATYDEB6GKMZO031MB27 | Y. Y e e | s 743,918 WT43918 | T43,918 | oo | s 743918 | ... 0
BNP Paribas..........ccccovunnnce. ROMUWSFPUSMPRO8K5P8Y Y. Y ot | s | e | e (4,800) | e (V1 R 371,916 | oo | e 371,916 | ..... AT4,697 | ..o 470,097
Citibank NA . E570DZWZT7FF32TWEFAT76 | Y. Y ...8,214,000 9,207,400 (355,728) ...637,672 8,262,689 |.....ccovvrerienen(127,645) | o0 | 2,441,697 2,441,697
Goldman Sachs Group. FOR8UP27PHTHYVLBNG30 | Y | (T IR 16,610,000 16,537,650 | .coouveiinieiersniinies | e 0 16,537,650 0
HSBC BaNk USA NA ...ttt 1IEBVN30JCEQV1H4R804... | Y Y 83,600 | ..ovvrviieiiiieiens | e 83,600 386,484 | ..o 386,484
JPMorgan Chase & Co... TH6GLXDRUGQFU57RNE97| Y Y ...184,514,000 188,035,764 3,521,764 ..187,204,048 681,481 | oo 681,481
Morgan Stanley & Co International Ltd 4PQUHN3JPFGFNF3BB653. | Y Y ...8,486,000 LB | e | 0 .8,431,111 0
Wells Fargo & Co.......couvvrnrernnrininnines KB1H1DSPRFMYMCUFXTO09] Y Yoo [ | s 5,371,242 5,371,242 ..5,371,242 5,371,242 | ........... 0
0299999, TOtal NAIC 1 DESIGNEHON. 11..erretetisttseeserstesesisas st ers e ens s s8££ bbbt ..217,824,000 | ...oooivninens 228,410,685 (360,328) | ...vvvriiiiins 10,358,196 | ..ovvvvvrnniece 226,922,574 | ..o (720,717) 9,177,124 | ...... 3,984,358 3,979,758
NAIC 2 Desi
Citigroup Fin Products Inc . MBNUM2BPBDO7JBLYG310| Y. Y ot | s 959,000 . 39,922 | o 998,922 0
Merrill Lynch Capital Svcs GDWTXX03601TB7DW3U69| Y. Y 4,239,000 | .covviiiieeeend,025,000 [ | e 0 3,951,514 |.... 587,512 | s 373,512
0399999, TOtal NAIC 2 DESIGNAHON. ....vereeeeisteseeseiss e ese sttt ..5,198,000 | ..o 5,023,922 | 0 39,922 ..4,950,436 587,512 | i 373,512
0999999. Gross Totals..........cccco.uuu. ...223,022,000 26,722,968 234,295,937 | .o (T20,717) | v 11,639,974 | i 20,896,720 | ...ooooirinrinne 20,678,120
1. Offset per SSAP NO. 64......ccoovviiniiiiriicienans
2. Net after right of offset per SSAP No. 64
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Statement as of September 30, 2016 of the NATIONWIDE LIFE & ANNUITY 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.....cviriirviicrerinsinnieiserssisesssssssssnnssennssnene | GASH st st | erientes e 209,450 .. 209,450 |
CME - Futures cvee. SNZ20JLFKBMNNCLQOF39.. | CaSh......correrririrncrierieereeisnissrsseriesssensssssssnsessssnesennnnens | | GASH sttt bbbt | enisensnnnes 12,570,600 | ...coovvvrerererrienienirseinens | e 12,570,600 | ...ocvvncvrrerirs | e [
ICE - Futures .... 5493004R83R1LVX2IL36........ CaSh...oviiiiii s | L OASH | i 3,544,800 . 3,544,800 |
0199999, TORAIS. ... rersersrisieeieeie e es s stk e8 et f kR EE ko1 eEEf e Lok EEE koL EEEEE LR E kL LR E L E L LR E L E SRR E LR LR R eLE LA E Rk e R E e LhfeEE LR L LR E R LA E LR E LR E LRkttt | crbenreeni s 16,324,850 | ..ovvvviiriiniinieni 0 [ 16,324,850 XXX XXX
Collateral Pledged to Reporting Entity
Bank of America Corp - OTC............. XXX
BNP Paribas - OTC........cocoruvereenne XXX
Citigroup Fin Products INC - OTC.......cccovvurervrniinnieiiiinis crvrneeesnsisnnnensssssesssssesneniens. | B8Nttt | | CGASH ittt | renbei s 959,000 [ ..vorveirrrrerieierenies XXX
Citibank NA - OTC, .....8,214,000 XXX
Goldman Sachs Group - OTC ..16,610,000 XXX
HSBC Bank - OTC XXX
JPMorgan Chase & CO = OTC........oovrrrineninirernnnniies ervrersessesnsssesssssssssssssessssessessesns | GBSNuttriiiiiiiisiisieineineisisesssseessessssssssssssnsessssssssssssessssnsessnsnsnssensens | L OASH sttt tnnenn | eeneeesieniennn 184,514,000 XXX
Merrill Lynch Capital SVS = OTC......covuvrmrirerininiineiiniinies vrveiersesesssisesesssnsssssensesns | CB8Mhitiiiiiiiiiiiiiinesesessseenssssensssensnssnennennne | L CASH sttt | e 4,239,000 XXX
Morgan Stanley & Co International Ltd - OTC 108,486,000 | ..o XXX
Wells Fargo - OTC .. XXX ..
0209999, TOAIS......v.vuivevieieeteieiseteteiis ettt ettt s bt e st s s se b b s s b et e s ebebes s sesabaes  fetesatsesebebaesese s e se b e b e b e R e A eE e e R b LR e s E e ek ekt A AR R R ek b LA R e R e R oAb e e R e RS ed bt R R e b s oA et eb e Re b e b s e R et b esebebes  Aesesetetstsesetassesese s eaesetes Ao s et et e he b e b s AR e S s e b e b b e AR et e h b bR RS bbb e AR E bt t e h et s ettt s et n ettt ebets | bessesennsesa 223,022,000 | .o 0 XXX XXX XXX




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

SCHEDULE DL - PART 1
SECURITIES LENDING COLLATERAL ASSETS

Reinvested Collateral Assets Owned Current Statement Date

2 3 4 5 6 7
NAIG
Designation /

Market Book/Adjusted Maturity
CUSIP Identification Description Code Indicator Fair Value Carrying Value Date
Cash Equivalents (Schedle E Part 2 Type)

000000 00 O ‘ Overnight Repos SEC LENDING ONLY.......uuuutiuuirmersiseessirssssnssenssssssessssssssnssssssensssssenssssssssnssssssssnssesssenssssssssnssnss | coonsssnensns | nosessssssssssessnsees | enenesssssenens 28,100,693 | ..ovviiirins 28,100,693 | 10/03/2016...

9199999.  Total - Cash Equivalents (Schedule E Part 2 TYPE).....c.vuieiiiiiiisi e sessnsenes 28,100,693 | ..coovevrrnnee 28,100,693 XXX
9999999, TOHAIS..... .ooreruieesiisereeirenert etttk bient e 28,100,693 | .. 28,100,693 XXX

General Interrogatories:

1.
2.
3.

Total activity for the year: Fair Value $.....(30,432,114)  Book/Adjusted Carrying Value $.....(30,432,114)

Average balance for the year:  Fair Value $.....52,954,681  Book/Adjusted Carrying Value $.....52,954,681

Reinvested securities lending collateral assets book/adjusted carrying value included in this schedule by NAIC designation:
NAIC 1: §......... ONAIC2: §........ ONAIC 3: §......... 0 NAIC4: §.......... ONAIC5: §......... ONAIC6: §........ 0
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Statement as of September 30, 2016 of the NAT'ONWIDE LlFE & ANNU'TY |NSURANCE COMPANY
SCHEDULE DL - PART 2
SECURITIES LENDING COLLATERAL ASSETS

Reinvested Collateral Assets Owned Current Statement Date

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

NONE

QE11



Statement as of September 30, 2016 of the NAT'ONWIDE LlFE & ANNUITY |NSURANCE COMPANY
SCHEDULE E - PART 1 - CASH

Month End Depository Balances
2 3 4

1 5 Book Balance at End of Each 9
Month During Current Quarter
6 7 8
Amount of Interest | Amount of Interest
Received During | Accrued at Current
Depository Code Rate of Interest|  Current Quarter Statement Date First Month Second Month Third Month *
Open Depositories
Bank of New York Mellon .............ccccueeuvmueeeccrciieiennns New York, NY 153,974 511,625 866,917 [ XXX
JPMorgan Chase NEW YOTK, NY ...oooooovivcvciivivenisssssssssssssssssssssssssssssssnsnnns | sossssssssssssssnsnons | sossssssssssssssssnees | sovvesesesssesssesesssssssssessss | oo | covevevivins 16,629,405 6,893,598 6,709,111 [ XXX
US Bank Minneapolis, MN 419,173 436,115 290,128 | XXX
0199998. Deposits in.....1 depositories that do not exceed the allowable limit
in any one depository (see Instructions) - Open Depositorie: XXX XXX 2,211 389 1,117 | XXX
0199999. Total Open Depositorie: XXX XXX 0 (V] 17,204,763 | ..o 7,841,727 e 1,867,273 | XXX
0399999. Total Cash on Deposit. XXX XXX 0 0 7,841,727 XXX
0599999. Total Cash, XXX XXX 0 0 7,841,727 XXX

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

Show Investments Owned End of Current Quarter
;

2 3 4 5 6
Description

7
Code Date Acquired Rate of Interest Maturity Date

Amount of Interest Due & Accrued

8

Book/Adjusted Carrying Value

Amount Received During Year

NONE
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